IIporpamma Ne3 «@brovepchl HA HHOCTPAHHBIE LIEeHHbIE OyMaru»

1. MHCTpyMEHTH U X 0003HAYEHUs, B OTHOILICHUM KOTOPHIX MapkeT-Meiikep 00s3aH B Xo0je
Toprosoii ceccun Ha Cpounom peiHke [TAO MockoBckas bupxka oCyiecTBIATh B COOTBETCTBUU
¢ Hacrosuen [IporpamMmoil noaaepxaHue UeH:

O6o03HaueHme
HaunmenoBanue MHCTpyMeHTa
HNHcTpyMeHTa
k=1 OprouepCcHBIM KOHTPAKT Ha mHBeCTHIMOHHEIE Tanl SPY ETF Trust
k=2 ®dproyepcHBIN KOHTPAKT Ha nHBecTHIMOHHBIC Tan QQQ ETF Trust
k=3 dprouepCHEBI KOHTPAKT Ha nHBecTHIHoHHBIE man DJ Industrial Average ETF
Trust
k=4 dprovepcHbIi KOHTPAKT Ha aKIIMK MHBeCTUIIMOHHOTO (onaa Russell 2000 ETF
k=5 ObrouepcHBIN KOHTPAKT HA aMEPUKAHCKHUE JIETIO3UTAPHBIC PACIIMCKH HA aKIIUU
Ammbaba ['pyn Xongunr Jlnmuren
k=6 ®pr0vepcHBI KOHTPAKT HAa aMEPHKAHCKHE JIETIO3UTApHbBIC PACTINCKH Ha aKITHN
baiiny NHk.
k=7 ObrouepcHBIN KOHTPAKT HA aKIIMK MHBeCTHIMOHHOTO Gonaa Tracker Fund of
Hong Kong ETF
k=8 ObrouepcHBIN KOHTPAKT Ha aknuu uHBecTHIMOHHOTO poHna IBIT Trust ETF
k=9 ObrouepcHBIN KOHTPAKT Ha akuu HHBecTHIMOHHOTO oHaa ETHA Trust ETF

2. YcnoBus BBITIOJIHEHUS 00s13aTeNbCTB MapkeT-melikepa.

2.1. Jlns ompeneneHus mapaMmeTpoB 00s3aTeNbCTB MapkeT-MelKkepa UCIONIb3YIOTCS CIIEIYIOIINe
MOHATUSA:

Crpsa 1ByCTOPOHHUX MaKCUMaJIbHas pa3HULA MEXKY JIyYIIEeH HEHON MPEUI0KEHUS
KOTHPOBOK Ha TNOKYIIKY M Jy4lIed [EHOW MPEeMIOKEHUS Ha MPOJAXKY I10

NOJaHHbIM  MapkeT-MelikepoM 3asBKaM B  OTHOIIECHUU
WuctpymenTa. 3nauenune Crnpsaa IBYCTOPOHHUX KOTHPOBOK
omnpenensercs no popmyne: SpreadMM = a*SPi, rue:

a — MOCTOsIHHAs BeNIMYMHA, onpenensemas ans Mucrpymenra
B IyHKTe 2.2.1. HacToswel [Iporpammel 1 BeipaxeHHas B %o;
SPi — Pacuernas mnena WMHcTpyMeHTa C i-bIM CPOKOM
UCIIOJIHEHUS,  ONpeJelieHHas 1o  uroraMm  JlHeBHOM
KIIMPUHTOBOW CECCHH (ITPOMEKYTOUHOTO KIUPUHTA).
3nauenue Copa3ga ABYCTOPOHHHMX KOTHPOBOK HM3MEpSETCS B
eIMHULAX U3MepeHus LeHbl HCTpyMeHTa B COOTBETCTBUU C
ero Crenupukaimen.

Jlyumias 1ieHa Ope/uloKEHUsT | LIeHa 3asBKM Ha IOKYNKY, NOJaHHOW Mapker-MelKepoMm B
Ha MOKYIMKY oTHomeHnu MHCTpyMeHTa, 00BEM KOTOPOM, C y4eTOM 00BheMa
BCEX MOAAHHBIX TUM MapKeT-MeHKepOM 3asiBOK Ha MOKYIIKY,
[[eHa KOTOPBIX HE HHMKE LIEHBI JaHHOM 3asBKH, COCTABIISIET HE
MEeHEee MUHUMAJIbHOTO 00beMa 3asiBOK.

Jlydmas 1ieHa npeutoKeHUsT | [IeHa 3asiBKM Ha NPOJaxy, NMOJaHHONM Mapker-mMelkepoMm B
Ha NpoAaxy oTHomeHnH MIHCTpyMeHTa, 00beM KOTOPOIA, ¢ y4eToM 00beMa
BCEX MOJAHHBIX 3TUM MapKeT-MeMKepoM 3asiBOK Ha MPOJIaxKy,




[CHA KOTOPBIX HC BBIIIC IICHBI ,[[aHHOf/’I 3asABKH, COCTABJISACT HE
MeHee MUHUMAJIEHOTI0 00beMa 3asABOK.

Ksant

nepuoj BpeMeHu Toprosoii ceccuu, B Te4eHHE KOTOPOTO
MapxkeTt-Melikep 00s13aH 1M0AaBaTh 3as1BKU, 0003HAYAEMBIi
kak =1, 2, ... (roe 1, 2, ... - mopsiakoBeIii HoMep KBaHTa).
[ponomxkutenpHocTh KBanTa (TS) n3mepsiercsi B CeKyH1ax.

bayxaimmii cpok
UCHOJIHEHUS T10

NucTpyMeHTYy

CPOK MCHOJIHEHHUS 10 HCTpYMEHTY HauMEeHee yAaJIeHHbIN
oT ToproBoro /1Hs1, B KOTOPBI OCYIIECTBIISIETCSA
MoJ/IepKaHue 1eH N0 JaHHOMY MHCTpyMeHTYy,

obo3Hauaemblit kak i=n (rae N=1, 2, ... — HOPSAAKOBBIi
HOMEp CpoKa ucnojHeHus no MHCTpyMeHTy).

Creavyiolmi 3a 0OJmxalimm
CPOK HCIIOJIHEHUS 110

HNHCcTpyMeHTY

CPOK MCHOJIHEHH 110 IHCTpYMEHTY, OpeIesieMblIi 110
dopmyie: i=n+l

OTYeTHBINA IEPHO

KaJICHJIAPHBIA MECSII]

Tepmunsl,

HE ompeaelieHHble B Hacrosuiel [Iporpamme,
YCTaHOBJIEHHBIX BHyTpeHHUMH qokyMeHTamu [TAO MockoBckas bupxka (nanee — bupsxka) u HKO
HKII (AO), a mpu OTCYTCTBUM TaKOBbIX TEPMHHOB — B COOTBETCTBUH C JIEHCTBYIOILUM

3aKoHoJiaTenbcTBOM Poccuiickoit denepanuu.

2.2. ITapameTpsbl 00s13aTenbCTB MapkeT-Melkepa.

HCIIOJIB3YIOTCA B 3HAYCHUAX,

2.2.1. MapKeT-MefIKep BBIIOJIHAET 003aTEIbCTBA TOJBKO II0 TEM CpPOKaM HUCIIOJIHCHUSA
I/IHCTPYMCHTOB, KOTOPBIC YKa3aHbl B HUIKCIIPHUBCICHHBIX Ta6JII/IIlaX HAaCTOAIICTO ITyHKTA:

Taoauma Ne 1

YcnoBust moaziepKaHust ABYCTOPOHHUX KOTUPOBOK 10 DbIOYEPCHOMY KOHTPAKTY Ha
unsectunuonnbie nau SPY ETF Trust k=1 B Teuenne Kpanrta q=1

IIepBb1it cCpok

Bropoii cpok

ucnonHenus (i=1) vcnonHeHus (1=2) Bpewms
Menee 4yeM 3a 5 Haqala
e ™| B neon | (o oot | G
oOpareHus, A 4 p
KpOMe JTHS obOpareHus OKOHYAHMS
SKCITHPAIHHT HNucTpymenTa ¢ KsanTa
TIEPBBIM CPOKOM (9=1)
WCTIOJTHCHUS
1.Crpaza 1ByCTOPOHHHX
KOTHPOBOK, Spreadmm (M3mepsiercs a*SPi rae a =
B MHUIIAX U3MEPEHUS [[EHBI 0’ 204 a*SPi rne a=0,2%
HNHCcTpyMeHTa B COOTBETCTBHH C 70
ero Crenudukarnmeii) 09:00 MCK
2. MuHUMaIbHBIN 00bEeM 3asIBOK 300 300 (UTC+3) —
(u3MepsieTcsl B KOHTPAKTAaX) 10:00 MCK
3. MunumMasnbHas (UTC+3)
MPOIOJDKUTEITLHOCTD
NOJIePKaHusl IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3Mepsiercs B % OT
MPOAOJDKATENIbHOCTH KBaHTa)

Tab6auna Ne 2




VYcnosus noanepkaHus AByCTOPOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha

unsectuimonnsie man SPY ETF Trust k=1 B reuenne Kantos =2, 3

[TepBbrlii cpok

Bropoii cpok

ucnojHeHus (1=1) ucIojgHeHus (1=2) Bpewms
- 5 (MeHe):e yeM 3a 5 KHaqana
apaMETpbl 00A3aTCIILCTB OSTh) TOPTOBBIX BaHTa —
Mapker-Mmeiikepa ](3)%0]; HZEII;I/I(;H JTHEW 0 OK%anHHsI Bpems
Kgoﬁle T q oOparteHus OKOHYAHUS
SKCTTHPATTHH HNuctpymenta ¢ Kganrta
MIEPBBIM CPOKOM (9=2, 3)
HCITOJIHEHUS
1.Crpaa IByCTOPOHHUX q=2
KOTHUPOBOK, Spreadmm (M3mepsieTcst a*SPi. rae a = . 10:00 MCK
B €IMHUIIAX U3MEPEHUS 1ICHbI 0.13% a*SPi rme a=0,13% (UTC+3) —
HNHcTpyMeHTa B COOTBETCTBUU C 11970 18:50 MCK
ero Crienudukanmeii) :
2. MuHUManbHEIH 00BEM 3asIBOK 300 300 (UTC+3)
(M3MepsieTCs B KOHTPAKTaxX )
3. MunuManpHast q=3
MPOJIOJDKUTEIILHOCTh 19:05 MCK
HOJJICPXKAHUS IBYCTOPOHHUX 75 75 (UTC+3) —
KOTUPOBOK (I/I3Mep}ICTC}I B % ot 23:50 MCK
MPOIOJDKUTENbHOCTH KBaHTa) (UTC+3)

Taoauna Ne 3

YcnoBus noauepkKaHus AByCTOPOHHUX KOTHPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha

unsectuimonnsie man QQQ ETF Trust k=2 B reucnne KBanra q=1

IIepBb1it cpok

Bropoii cpok

ucnojHeHus (i=1) UCHOJHEHus (1=2) Bpems
Menee yeMm 3a 5 Haqamna
HapaMeTpBI 00s13aTeNILCTB (HHTL) TOPrOBBIX Ksanra —
Mapker-Mmeiikepa Becw nepuon JTHEl 10 OKOHYaHHUS Bpems
oOparieHus, Kpome oOparnieHus OKOHYaHUS
JTHSI OKCTIMPALIUN WNuctpymenTa ¢ KBaHnTa
HEPBBIM CPOKOM (9=1)
UCIIOJIHEHUS
1.Crpaza 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm (M3mepsiercs
B €AMHUIIAX U3MEPEHHUSI LIEHBI a*SPirnea=0,3% | a*SPirnea=0,3%
WNHCcTpyMeHTa B COOTBETCTBUH €
ero Cnenudukanueii) 09:00 MCK
2. MuHUMaIbHBIN 00bEeM 3asIBOK 500 500 (UTC+3) —
(u3MepsieTcs: B KOHTPAKTAX) 10:00 MCK
3. MunumaisHas (UTC+3)
POIOJKUTEIBHOCTD
HOJIeP>KaHUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauuma Ne 4

VYcnoBus noasiepKaHus AByCTOPOHHUX KOTUPOBOK 10 PbIOYEPCHOMY KOHTPAKTY Ha

unBectuimonnbie man QQQ ETF Trust k=2 B Teuenue KBantos q=2

[TapameTpsl 00s13aTeNbCTB
Mapker-Melikepa

IlepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucrnonHenus (i=2)

Bpems
Hayasa




Menee yem 3a 5 KBanrta —
(mATH) TOPrOBBIX Bpemst
Becw nepuon JHEU 0 OKOHYAHUSA | oxoHUYaHUS
oOpareHus, Kpome oOpareHus KBanTa
JTHST KCTIUPALIHH HNHucTpymenTa ¢ (@=2)
MIEPBBIM CPOKOM
HCIIOJHCHUS
1.Crpa IByCTOPOHHUX q=2
KOTHUPOBOK, Spreadmm (M3mepsieTcst 10:00 MCK
B €IMHUIIAX U3MEPEHUS LICHbI a*SPi rae a =0,15% | a*SPi rne a = 0,15% (UTC+3) —
HNHcTpyMeHTa B COOTBETCTBUU C 18:50 MCK
ero Crenudukanmeii) :
2. MuHMMaBHBIA 00BhEM 3asBOK 500 500 (UTC+3)
(M3MepsieTCs B KOHTPAKTaX )
3. MunumasnbHas q=3
MIPOJIOJDKUTEIILHOCTh 19:05 MCK
HOJIEP’KaHUS IBYCTOPOHHUX 75 75 (UTC+3) -
KOTHUPOBOK (u3Mepsiercs B % OT 23:50 MCK
MIPOIOJDKUTENIbHOCTH KBaHTa) (UTC+3)

Tao6auna Ne 5

YcnoBus moaep:KaHus IBYCTOPOHHUX KOTHPOBOK 0 DBIOYEPCHOMY KOHTPAKTY HA
unBectunnonnbie nau DJ Industrial Average ETF Trust k=3 B Teuenue Kpanrta q=1

[TepBriii cpok

BTtopoii cpok

ucnojHeHus (i=1) ucrnonHeHus (i=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpI)I 00513aTeNILCTB (H?ITI)) TOPrOBBIX KBanrta —
Mapker-Mmeiikepa Becw nepuon JHEU IO OKOHYAHUSI Bpewms
oOparieHus, Kpome oOparnieHus OKOHYaHUS
JTHS OKCTIUPALUU WNucTpymenTa ¢ KBanra
MIEPBBIM CPOKOM (9=1)
UCTIOJTHCHUSI
1.Crpaa 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm (M3mepsiercs
B €AMHUIIAX U3MEPEHHUSI LIEHBI a*SPirnea=0,3% | a*SPirnea=0,3%
HNHCcTpyMeHTa B COOTBETCTBHH C
ero Cnenudukanueii) 09:00 MCK
2. MUHUMAJIBHBIH 00BEM 3aBOK 300 300 (UTC+3) -
(u3MepsieTcsl B KOHTPAKTAaX) 10:00 MCK
3. MuHuMmaneHas (UTC+3)
IPOJIOJKUTETBHOCTh
HOJIeP>KaHuUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauna Ne 6

YcnoBus noaaep;kaHus ABYCTOPOHHUX KOTUPOBOK MO0 DbIOYEpCHOMY KOHTPAKTY Ha
unBectuimonnsie man DJ Industrial Average ETF Trust k=3 B Teuenne Kpantos =2, 3

[TapameTps! 00513aTENBLCTB
Mapxker-Melikepa

IIepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnosHeHus (i=2)

Beck nepuon
oOparieHus, Kpome
AHS SKCIIUpalun

Memnee ueMm 3a 5
(msATh) TOPTOBBIX
JTHEW O OKOHYaHUs
oOparteHus
HNHucTpymenTa ¢
IIEPBBIM CPOKOM
WCIIOJTHEHUS

Bpems
HaJama
KsanTa —
Bpems
OKOHYAHUS
KsanTa

(=2, 3)




1.Crpaa ABYCTOPOHHUX
KOTHUPOBOK, Spreadmm (M3mepsieTcst
B €IMHUIIAX U3MEPEHUS [IEHBI
HNHucTpymMeHTa B COOTBETCTBUU C
ero CrienuduKanmeii)

a*SP; roe a =0,15%

a*SPi rme a=0,15%

2. MuanMaibpHbI 00BEM 3asIBOK

300 300
(M3MepsieTCs B KOHTPAKTaX )
3. MunnMansHas
MIPOJIOJDKUTEIILHOCTh
Mo/IepKaHuUs IBYCTOPOHHUX 75 75

KOTHUPOBOK (u3Mepsiercs B % oT
npoaopkuTenbHoctu KBanra)

q=2
10:00 MCK
(UTC+3) -
18:50 MCK
(UTC+3)

q=3
19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauma Ne 7

YcnoBus moaepKaHus IBYCTOPOHHUX KOTHPOBOK 10 DBIOYEPCHOMY KOHTPAKTY HA
akiuu naBectTunnonnoro Gouaa Russell 2000 ETF k=4 B Teuenne Kanra g=1

[TepBriii cpok

BTtopoii cpok

ucnojHeHus (i=1) ucronHeHus (i=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpI)I 00s13aTEeIBCTB (HHTL) TOPTOBBIX Ksanra —
Mapker-Mmeiikepa Becw nepuon JHEH IO OKOHYAHUSI Bpewms
oOparieHusi, Kpome oOpareHus OKOHYAHHMS
JIHS OKCIIAPALIA NucTpymenTa ¢ KBanTa
IIEPBBIM CPOKOM (9=1)
UCIOJHEHUS
1.Cpa IBYCTOpPOHHUX
KOTHUPOBOK, Spreadmm (n3mepsieTcst
B CJAMHMIIAX U3MEPEHHUS I[CHBI a*SPirnea=0,3% | a*SPirunea=0,3%
HHucTpyMeHTa B COOTBETCTBUU C
ero Cnenudukanueii) 09:00 MCK
2. MUHUMAJTBbHBIH 00BEM 3asBOK 500 500 (UTC+3) -
(u3MepsieTcs B KOHTPAKTAax) 10:00 MCK
3. MuHuMmaneHas (UTC+3)
MPOJOHKUTETHLHOCTD
HOJ/Iep>KaHuUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauna Ne 8

YcnoBus moaep:KaHus IBYCTOPOHHUX KOTHPOBOK 110 DBIOYEPCHOMY KOHTPAKTY HA
akiuu nHBecTHIMOHHOTO (poHma Russell 2000 ETF k=4 B Teuenue Kpanros =2, 3

IlepBb1it cpok

Bropoii cpok

ucnonHeHus (i=1) ucnosHeHus (i=2) Bpewmst
Menee yeM 3a 5 Hadana
HapaMeTpBI 0053aTeNLCTB (HfITB) TOPrOBBIX KBanra —
Mapkert-merikepa Beck nepuon JIHEH 10 OKOHYaHUS Bpems
oOparieHus, KpoMe oOpareHus OKOHYaHHMS
JTHST DKCITUPALIAN WuctpymenTa ¢ Ksanra
MIEPBBIM CPOKOM (9=2, 3)
HCIIOTHCHUS
1.Crpaza 1ByCTOPOHHHX q=2
KOTHPOBOK, Spreadmm (M3mepsiercs 10:00 MCK
B MHUIIAX U3MEPEHUS [[EHBI a*SPi rme a =0,15% | a*SP; rne a = 0,15% (UTC +3)
HNHCTpyMEHTa B COOTBETCTBUU C i B
ero Crenudukanmeii) 18:50 MCK
2. MMHUMAaJIbHBINA 00BEM 3aBOK (UTC+3)

(u3MepsieTcs B KOHTPAKTax)

500

500




3. MuHumainbHast
IPOIOIKUTEIHHOCTD
HOJIeP>KaHUs IBYCTOPOHHUX
KOTHUPOBOK (u3Mepsietrcs B % oT
npoaopkuTenbHocTu KBanra)

75

75

q=3
19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauna 9:

YcnoBus moaaep:KaHus IBYCTOPOHHUX KOTHPOBOK 10 DBIOYEPCHOMY KOHTPAKTY HA
aMepHKaHCKHUE JCIO3UTapHbIe paCKCKH Ha akiuu Annbaba 'pyn Xomauar Jlumuren K=5 B
teuenne Kantos 0=1,2,3,4,5

IIepBb1it cpok

Bropoii cpok

ucnoaHeHus (i=1) ucnosaHeHus (i=2) Bpewms
Menee ueMm 3a 5 Haqajia
[TapameTpsl 00s13aTEILCTB (1Th) TOPrOBBIX KBanTa —
Mapkert-melikepa Becw nepuos JIHEH 10 OKOHYAHUS Bpems
oOpareHus, Kpome oOpareHus OKOHYaHUS
JIHSI SKCIIUPAIUN Nuctpymenra ¢ KBanTa
MIEPBBIM CPOKOM
HCIIOJTHEHMS
ITpu g=1,2: ITpu g=1,2: g=1:
a*SPirnea=0,2% | a*SPirnea=0,2% | 09:00 MCK
(UTC+3) -
1.Crpsa ABYCTOPOHHUX 10:00 MCK
KOTI/IEOBOK,ySpI'epadMM (u3mepseTcs ITpu =3 ITpu =3 ?UO-?C.|.3(,:)
B CAMHMIIAX U3MEPECHHS LICHBI a*SPirnea=0,3% | a*SPiroea=0,3%
HuctpymenTa B COOTBETCTBHUH C q=2:
ero Crnernudukanuei) TIpu g=4,5 [Iput g=4,5 10:00 MCK
a*SPirnea=0,2% | a*SPirtnea=0,2% | (UTC+3)—
11:00 MCK
2. MuHUManbHEIA 00BEM 3asIBOK 1000 1000 (UT_CT3)
(M3MepsieTCs B KOHTPAKTAaX) q=3:
11:00 MCK
(UTC+3) -
14:30 MCK
(UTC+3)
q=4:
3. MuHuMmanbHas 14:30 MCK
MPOAOJIKUTEIIbHOCTD (UTC+3) _
Mo/IepKaHuUs IBYCTOPOHHUX 70 70 18:50 MCK
KOTHUPOBOK (13Mepsiercs B % OT ‘
POJIODKUTEIbHOCTH KBaHTA) (UT%+3)
g=o:
19:05 MCK
(UTC+3) -
23:00 MCK
(UTC+3)

Taoauna 10:

VYcnoBus noasiepkaHus AByCTOPOHHUX KOTHPOBOK 10 PbIOYEPCHOMY KOHTPAKTY Ha
aMepHKaHCKHE JeTT03UTapHbIe pacucky Ha akuun baiiny Muk. k=6 B Teuenne KBanToB

q=1,2,3,4,5

[TapameTpsl 00s13aTEILCTB
MapxkeTt-melikepa

[TepBsIii cpok
ucnojHeHus (1=1)

BTtopoii cpok
ucrojHeHus (1=2)

Bpewms
Hayaja




Menee yem 3a 5 KBanTa —
(mATH) TOPrOBBIX Bpems
Becw nepuon JHEU 0 OKOHYAHUSA | oxoHUYaHUS
oOpariieHus, Kpome oOpareHus KBanTa
JTHSL SKCITUPALIUN HuctpymenTa ¢
MEPBBIM CPOKOM
WCTIOJTHEHUSI
ITpu 9=1,2: [Tpu g=1,2: q=1:
a*SPirnea=0,4% | a*SPirnea=0,4% | 09:00 MCK
(UTC+3) -
1.Cpa 1BYCTOPOHHUX _ _ 10:00 MCK
KOTHPOBOK, Spreadmm (U3MepsieTcs IIpn g=3 Ipn g=3 (UTC+3)
B €IMHUIIAX U3MEPEHHUS LIEHbI a*SPirnea=0,5% | a*SP;rmea=0,5%
HNHcTpyMeHTa B COOTBETCTBUU C q=2:
ero Crieunduranieii) Tpu q=4,5 [pu q=4,5 10:00 MCK
a*SPirnea=0,2% | a*SPirnea=0,2% | (UTC+3)—
11:00 MCK
2. MuHMMaNBbHBIA 00BbEM 3asBOK (UTC+3)
700 700 =3
(M3MepsieTCs B KOHTPAKTaX ) g=o:
11:00 MCK
(UTC+3) -
17:30 MCK
(UTC+3)
g=4:
3. MunumanbHas 17:30 MCK
POJOKUTEIHLHOCTD (UTC+3) —
NOJJIEP>KaHUS JIBYCTOPOHHHUX 70 70 18:50 MCK
KOTHUPOBOK (u3Mepsiercs B % OT :
npojomkuTensHocTH KBanTa) (UTC5+3)
g=o:
19:05 MCK
(UTC+3) -
23:00 MCK
(UTC+3)

Taoauua 11:

VYcnoBus noaaepxKaHus ABYCTOPOHHUX KOTHPOBOK 10 DbIOUEpPCHOMY KOHTPAKTY Ha aKIUH
unBectunmonHoro gouna Tracker Fund of Hong Kong ETF k=7 B treuenue Kantos g=1,2,3

IIepBb1ii cpok

Bropoii cpok

ucnojHeHus (i=1) UCHOJHEHUs (1=2) Bpems
Menee ueMm 3a 5 Haqama
HapaMCTpBI 00513aTENLCTB (HHTL) TOPrOBBIX KBanTa —
Mapxker-Mmelikepa Becw nepuon JOHEU JO0 OKOHYAHUSI Bpewms
oOparieHus, Kpome oOpareHus OKOHYaHHUS
JTHST OSKCTIUPALIAH NucTtpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
HCTIOJTHCHUS
1.Cpax IBYCTOPOHHUX
KOTHUPOBOK, Spreadmm (n3mepsieTcst a*SP; a*Sp; q=1:
B CIMHUIIAX U3MEPCHUS IICHBI _ _ .
UHcTpyMeHTa B CI(;OTBeTCTBI/II/I c rae a=0,15% rae a=0,15% %B-?%%?K
ero Crienuukanmeii) 11:30 MCK
2. MuHnManbHBINH 00bEeM 3aIBOK 500 500 :
(M3MepsieTCs B KOHTPaKTax ) (UTC+3)
3. MunumMasnbHas
POJOKUTEIHLHOCTD 60 60 g=2:

MO ACP KaHUS IBYCTOPOHHUX




KOTHUPOBOK (u3Mepsiercs B % OT
npoaoIDKUTEbHOCTH KBaHTa)

12:00 MCK

(UTC+3) -

18:50 MCK
(UTC+3)

g=3:
19:05 MCK
(UTC+3) -
22:00 MCK
(UTC+3)

Taoauma 12:

YcnoBust oiIepKaHuUsl IBYCTOPOHHUX KOTUPOBOK 10 DbI0YepCHOMY KOHTPAKTY Ha aKIIHU
unBectunmontoro gouna IBIT Trust ETF k=8 B Teuenue Ksanros q=1,2,3

IIepBb1it cpok

Bropoii cpok

ucnosHeHus (i=1) ucnoyiHeHus (i=2) Bpewms
Menee ueMm 3a 5 Haqaja
HapaMeTpLI 0053aTeNLCTB (H?ITI)) TOPrOBBIX KBanra —
Mapkert-merikepa Becw nepuos IIHEH 10 OKOHYAHUS Bpems
oOpalieHus, Kpome oOparieHus OKOHYaHUs
JTHS SKCIIUPALUU WNucTpymenTa ¢ KBanra
MIEPBBIM CPOKOM
UCTIOTHEHUS
q=1:
09:00 MCK
(UTC+3) -
1.Crpaa 1BYCTOPOHHHUX 10:00 MCK
KOTHPOBOK, Spreadmm (M3mepsiercs a*SP; a*SP; (UTC+3)
B €IMHULIAX U3MEPEHHUs LICHBI A A
UHCTpyMEHTa B COOTBETCTBHH C rae a = 0,25% rae a=0,25% q=2:
ero Crnerudukarmeit) 10:00 MCK
(UTC+3) -
18:50 MCK
(UTC+3)
2. MUHUMAITbHBIH 00BEM 3aBOK q=3:
(u3mepsieTcs B KOHTPAKTax) 2000 2000 19:05 MCK
(UTC+3) -
e 2550 MCK
MOJJIEPKAHUS JIBYCTOPOHHHUX 70 70 (UTC+3)

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)




Taoauna 13:

YcnoBus nmoaep:kaHus ABYCTOPOHHUX KOTUPOBOK 10 DbI0UEPCHOMY KOHTPAKTY Ha aKI[UU
unsectuiontoro pouga ETHA Trust ETF k=9 B Teuenne Kantos g=1,2
[TepBbrlii cpok BTtopoii cpok
ucnosHeHus (i=1) UCHoJHeHus (1I=2) Bpems
Menee yem 3a 5 Haqalia
HapaMeTpBI 00513aTEIILCTB (HSITB) TOPrOBBIX Kpanrta —
Mapker-Mmeiikepa Becw nepuon JHEU O OKOHYAHUSI Bpewms
oOparieHus, KpoMe oOpareHus OKOHYaHUS
JTHSL DKCITUPALIUN WuctpymenTa ¢ KBanra
MEPBBIM CPOKOM
UCIIOJTHEHUS
1.Cpa IBYCTOPOHHUX g=1:
KOTHUPOBOK, Spreadmm (M3mepsieTcst a*Sp; a*SP; 11:00 MCK
B €AMHHIIAX U3MEPEHHUS LIEHBI N N +3) _
VHCTpyMEHTa B COOTBETCTBHU C rrea=0,17% rrea=0,17% ](_g-gg 1\/:[)2?1{
ero Crnenudukanuein :
i piiaie) (UTC+3)
q=2:
19:05 MCK
5 M o6 (UTC+3) -
2 M ofuon saos |00 wo | 2s0OMCK
p p (UTC+3)
3. MunumManbHas
MPOJOHKUTETHLHOCTD
NOAJEPKAHUS IBYCTOPOHHUX 70 70
KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTensHocTd KBanTta)

2.2.2. TlepBbIM, BTOPHIM H CICAYIOIIUMH 33 HUMH cpokamu wucrnonHeHus (1) MHcTpymeHTa
IPU3HAIOTCS COOTBETCTBEHHO Omkailmmas W cieqyrome 3a HeH JaThl  UCHOJIHEHUS
cooTBeTCTBYMOIIEro MHCTpyMeHTa, orpeiesiieMble B COOTBETCTBUH C yCinoBusAMU Crienuukanuii
COOTBETCTBYIOIIUX UHCTPYMEHTOB.

2.3. B Tteuenne OtdeTHOro mepuoga Mapker-meiikep BrpaBe He Oosiee 8 (BochbmM) pa3 He
UCTIOJIHATE B TedeHHe Kaxaoro (g-ro Kpanra kaxporo ToproBoro nHs oO0s3aTeslbCcTBA B
otHomieHun K-oro MHCTpymMeHTa C i-bIM CPOKOM HCIIOJIHEHHUs, YKa3aHHOTO B MyHKTe 2.2.
Hactosawei [Iporpammel. B cinydae HapyieHus B TedueHre OTU4ETHOrO Neprojia JaHHOTO YCIOBHS
npu okazaHuu MapkeT-melikepom yciyr o k-omy MHCTpyMeHTy, Takue yciiyru B T€4eHHE (-0ro
KBaHTa OTHOIIEHMM COOTBETCTBYMOIIEro MHCTpymMeHTa, yKa3aHHOTO B IyHKTe | Hacrosiuen
IIporpammel, CUUTAIOTCSI HE OKa3aHHBIMU.

3. Bo3narpaxaenne Mapker-menkepa.

3.1. Pa3mep Bo3HarpaxaeHuss Mapker-melikepa 3a BBIIOJHEHHE MapKkeT-MeHKepOM B TE€UEHUE
OtueTHOrO Nepuoa 00s13aTenbCTB MapkeT-Melkepa Ha yCIOBUAX, IPEAYCMOTPEHHBIX TyHKTaMHU
1-2 nacrosmeit [Iporpammel, paBeH cymMMe BO3HArpaxaeHU, onpeaenseMbix mo Gopmynam Nel -
2 B OTHOUICHUHU Ka)XJOW TPYMIBI KOJOB pa3/ieia PerucTpa yuyera MO3UIUN, UCIOIb3yEMBIX MPH
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BBITIOJIHEHUH 00s13aTeNbCTB MapkeT-Meiikepa B COOTBETCTBUU ¢ Hacrtosieid IIporpammoii Ha
OCHOBaHHWU 3aKJIOYCHHOTO ¢ bupkeit qoroBopa 00 oka3aHWHM yCIyr MapkeT-meiikepa. OOmui
pasMep BO3HArpa)KI€HHUs, PACCUYMTAHHOTO COTJIACHO JaHHOMY IyHKTY, orpanudeH 300 000
(Tpemsictamu ThICsT9aMu) pyOuiei, B oTHomeHur Muctpymentos k=1-7.

®opmy.ia Nel:
s k=1-6,8-9
0,1 x Z Fee M x (Iq'l-(Pcf] Pcn ) + 1), rae
q.J ki
st k=7

0,35 x Z Fee "M x (Iq'l-(Pcf] Pcn )+ 1),rae

active
a,j.ki

I, ; IPUHUMAET CIIEYIOIIEE 3HAUCHHS:

ITpu k = 1-4:
[Ipu g = 1:
( 1,ecnn Pcf'” > 70%
| ( ) 5
Pcf. — Penk
Iq,i(PCfJ Pcn { 4 ;jq , eCIIH Pcn]q < Pcfjkl < 70%
| ( 0% — Pen;; ql)
k —1, uHaye
IMpuq =2,3:
1,ecnn Pcf' > 85%
5
Pcf;”” — Pcn;
Iq,i(PCfJ s Peny) q) -{(( f] qu) L ecau Pcn]kql < Pcf]'” < 85%
L (85% - Pcnj"ql)
—1,nHaye
IMpu k = 5-6:
( 1, ecu Pcfjkql > 90%
5
_ Pcf.”” — Pcn
Iq,i(PCfJ s Peny q) (¢ f] ]q) , eCJIU Pcn]kc; < Pcf]’” < 90%
(90% — Pcn;‘,g)
k —1, uHaye
Mpu k =7:
( 1, ecau Pcf] q ' > 80%
5
Pcf.”" — Pcn
Iq'l-(Pcf] s Peny q) ( f] ]q) , ecau Pcn]q < Pcfjl” < 80%
(80% — Pcnf;)
k —1, uHaye
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IMpu k = 8,9:
1, eciu Pcfj'f; > 85%

(
ki, po ki _ Pcflot — pen’t . .
Iqri(Pij,q’Pcnj,q) - ( /4 ;q) , €CJIH Pcn]’-“ql < Pcfjkél < 85%
(85% — Pcnj"ql) ' '

—1,uHaue

k,i,j,q
o Fee . — cymma OoupxkeBoro cbopa U KOMHCCHOHHOTO BO3HATPAXKICHHS 3a KIWPHHT,

B3UMaemas ¢ MapkeT-Meiikepa Mo C/eJKaM, 3aKJIIOYeHHbIM B TeueHue g-oro Kmanrta B j-i
Toprossiii fenb 1o k-omy MHCTpyMEHTY C 1-bIM CPOKOM UCIIOJIHEHUS] HA OCHOBaHUHU 0€3apECHBIX
3as1BOK, I0JJaHHBIX MapKeT-MeHKepOM U COJIeprKalliuM KOJ(-bl) pa3/ieNa perucrpa yuyera Ho3uiuii,
UCIIOJIb3yeMble IIPU BBIIIOJHEHUN 00s3aTelbcTB MapkeT-Melikepa B COOTBETCTBUU C HACTOSILEH
[TporpaMMoii Ha OCHOBaHWHU 3aKJIIOYEHHOTO ¢ bupkeit moroBopa o0 okazaHuu yciyr Mapker-
Meiikepa, IpU YCIIOBHH, YTO JaHHBIE 3asIBKU 3aperucTpupoBaHbl B Peectpe 3asiBok ¢ 00JIbIINMU
HOMEpaMH, YeM HOMEpPA COOTBETCTBYIOIINUX BCTPEUHBIX 3asBOK IO COOTBETCTBYIOLIUM [lapHbIM
clIeNKaM;

ki
Pefia (bakTHyeckas IpoIOJIKUTEIbHOCTD MOIepKaHus MapkeT-MeKepoM B TeueHHe q-
oro KBanra B j-it ToproBerii neHp /IBycTopoHHUX KOTHPOBOK 1o k-omy MHCTpyMEHTY C i-bIM
CPOKOM HCIIOJHEHHUS Ha yCJIOBMAX, YKa3aHHBIX B IyHKTe 2.2. Hactosmel [Iporpammsl (B % OT
npojopkuTenbHoctu KBanra);

ki
Pcn;, i
o 14 — MUHMMAaNbHAsA MPOAOJLKUTEIBHOCTD NOAEpKaHUA MapKeT-MEHKepOM B TEYEHUE (-

oro KBanra B j-it ToproBerii aens /IBycTopoHHUX KOTHPOBOK 1o k-omy MHCTpyMEHTY C i-bIM
CPOKOM HCIOJHEHHUS Ha yCIOBMAX, YKa3aHHBIX B IyHKTe 2.2. Hactosmeil [Iporpammer (B % ot
npojopkuTenbHoctu KBanra);

e k=1,2, ... — IOPSAKOBBI HOMEP COOTBETCTBYIOIIETO MHCTpyMEeHTa, YKa3aHHbIH B MMyHKTE |
Hacrosuen [Iporpammsr;

e i=1,2,... — MOPSAAKOBBI HOMEP COOTBETCTBYIOIIETO CPOKA UCTIOJIHCHNUS, YKa3aHHBIH B ITYHKTE
1 nacrosmieit [Iporpammer;

e j=1,2,... — nopsakoBbiit HoMep TOProBoOro JIHs COOTBETCTBYIOIIETO MECSIIA;

e =1, 2, ... — nopankoBblii Homep KBaHTa, yka3aHHbI B IyHKTe 2.2.1. HacTtosmen
IIporpammsel.

®opmy.aa Ne2:

ki k,i
Zk,j,q,i [max(o;lq,i(Pcfjlq‘;Pcnj‘l;)><(5‘2—5‘1)+5‘1)]
Z K k B rﬂe
kjiaKjq

S1 1 Sy IPUHUMAIOT CIEyIOIINe 3HAYCHHUS:
Mpu k =1,2:
e S, —50000 (ITarpmecaT ThicsY) pyoOICH;
e S, —100 000 (Cto ThICSY) pyOIeii;
[pu k = 3,4:
e S; —100 000 (Cto ThICSTY) pybnei;
e S, —200 000 (dBectr ThICSY) pyOIIeH;
[Tpu k = 5:

IMpnq=12,3
e S, —15000 (ITsTHaauate THICSY) pyoOIei;

11



S, —30 000 (Tpuauats ThICSIY) pyoOIIEH;
ITpu g =4,5
S1 —60 000 (IlecTpaecsT ThICSY) pyOIICH;

S, — 120 000 (Cto nBaamate Thicsd) pyomei;

ITpu k = 6:

IMpuq=1,23

S1 —20 000 ([Ipammatp ThICSY) pyOJICi;

S, —40 000 (Copoxk TeicsY) pyOIeii;

ITpu g =4,5

S1 —80 000 (BocembaecsT Thics4) pyOeii;

S, —160 000 (Cro mecTbaecsr ThICSY) pyOIIeii;

IMpu k =7:

I[lpuq=1

S1—8 000 (Bocemn ThICSY) pyOIIeH;

S, — 16 000 (IlecTHanuate ThIcSY) pyOIIe;

[Mpuq=2

S1 — 24 500 ([IBaanats yeThIpe THICAYHU ISITHCOT) PYOIC;
S, —49 000 (Copoxk neBsiTh THICAY) PYOIICH;

I[Ipuq=3

S1 — 17 500 (CemHaamate ThICSY TSITHCOT) pyOIIeii;

S, — 35000 (Tpuauath nath THICSY) pyOIIeH;

K ]’-fq — KOJIMYECTBO CPOKOB HCIOJIHEHUs Mo k-omy MHcTpyMeHTy, mo kotopomy Mapker-

Meiikep B TeueHue q-oro KanTa B j-if ToproBelii 1eHb 00s13aH BBITOIHATD YCIOBUS MOAICPKAHUS
JIByCTOPOHHUX KOTHPOBOK, MPEAYCMOTPEHHbIX B MyHKTe 2.2. Hacrosuued IIporpammsl. Ilpu
OTIpe/IelIeHNH KOJIMYECTBA CPOKOB MCHONHEHHs MO k-my WHCTpyMEHTYy Takke Y4YHUTBIBAIOTCS
ToproBble THU, B KOTOPbIE MOJTHOCTHIO MO0 YaCTUYHO TOPTU OBbUIM IPHUOCTAHOBIICHBI.

3.2. Jlna ueneir Hacrosmied I[IporpamMmbl NpH ONpeAesicHUH KoiaudecTBa TOProBbIX THEH
COOTBETCTBYIOIIIETO MECSI[a, TAK)KE YUUTHIBAIOTCS TOProBhIe THU, B KOTOPHIE MOTHOCTHIO JTHOO
YAaCTUYHO TOPTH OBLTN MIPHUOCTAHOBJICHBI.

4. bup:xa BrpaBe oTka3zaTh MapkeT-Melikepy B pUCcOeMHEHUH K HacTosiel [Iporpamme.
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