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GROUP ®bloYEPC Ha MHAEKC MOCKOBCKOW HEABMXMMOCTU
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Llenb nokyMeHTa:
KntoueBol MHGOpMaLMOHHbIM AokyMeHT (KUA). He sBnseTcs peknaMHbiM MaTepuanoM. MHdopMaums npuBeaeHa Ansi NOHUMaHUS CYLLECTBEHHBIX XapaKTEPUCTUK
1 PUCKOB (PMHAHCOBOrO NPOAyKTa, a Takxke ANns YA06CTBa ero cpaBHEHUs C APYrMMM (DUHAHCOBLIMM NPOAYKTaMu

MpoaykT:
®bloYepcHble KOHTPaKTbl HA MHAEKC MOCKOBCKOW HEeABMXMMOCTH — Dbloyepchl Ha UHAEKCbl — MockoBckas bupxa | PbiHku (moex.com)
KoHTakTbl: +7 (495) 363-3232 email: Derivatives@moex.com

BHumaHue! 1. [IpogyKT He IBIFETCS IPOCTbIM M MOXET ObITb C/IOXKHBLIM LIS [TOHUMAHMS.
II. lpegyripexaenHns.
1. Bbl MOXXETE 10TEPSTL BO/IBILIE, YEM B/IOKN/IN
2. CpescTBa He 3acTpaxoBaHbl (HE rapaHTUpOBaHbl) rocy4apCTBoM.

MpoayxT (Bua, poxon, NnopsiAoK ero pacyera)

Bua: ObloyepcHbIi KOHTPAKT Ha MHAEKC MOCKOBCKOW HEABWXWUMOCTU SIBNSIETCS MPOM3BOAHLIM (DMHAHCOBLIM MHCTPYMEHTOM B COOTBETCTBUMM C DeaepanbHblM
3aKOHOM OT 22.04.1996 N 39-®3 «O pblHKE LieHHbIX bymar».

Xapakrepuctuku hbbro4epCHOro KOHTpaKTa:

®bloYepcHbIii KOHTPAKT Ha WMHAEKC MOCKOBCKOW HEABWMXXMMOCTM — 3TO pacyeTHblli (bloUepCHbI KOHTPaKT, 6asnCHbIM akTUBOM KOTOporo siBnsieTcs WHaekc
MOCKOBCKOW HeaswxumocTn JomKnuk (koa WHaekca — MREDC) paccuutbiBaeMblii NAO MockoBckasi Bupxa. Cneundukaums KoHTpakTa NpeacTaBneHa Ha cante
(https://www.moex.com/a8080). B cneuudukaumm (cnucke napameTpoB) yKasaHbl KOA KOHTPaKTa, €AMHWLA W3MEPEHWUS PacYETHOM LeHbl, MUHWUMANbHBIN war
LieHbl, CTOMMOCTb MUHUMANbHOTO LWara LieHbl, NMOPSAOK pacyéTa, HaUMCIEHNS U CMIUCAHUS BapuaLMOHHOW MapXu, NOPSIAOK UCMONMHEHNS! KOHTpakTa. HoMUHanbHbIN
o6beM KOHTpaKTa npeacTaBnsieT coboii Npou3BefeHNe pacyeTHOMN LieHbl KOHTPaKTa Ha YacTHOe OT AeNeHUs CTOMMOCTU Wara LeHbl Ha MUHWMAnbHBbIN LWar LeHbl,
yKa3aHHble B crieumduKaummn. B MOMEHT BbICTaBNEHUS 3asiBKU MO KOHTPAKTY Y Y4acTHUKOB CAENKMU 6MOKMPYETCS YacTb MM NPOLEHT OT HOMWUHAJMIbHOW CTOMMOCTY
KOHTpakTa — rapaHTuiHoe obecnevenue (aanee — r0) (https://www.moex.com/ru/derivatives/go_futures.aspx). Pa3amep O 1 NopsAoK ero pacyeTta onpeaensercs
K/IMPUHIOBON OpraHv3aumueil — LeHTpanbHbiM KOHTpareHToM — HauuoHanbHbiM KnMpuHroBbiM LIEHTpOM B COOTBETCTBMM C [paBunamMu knmpuHra He6aHKOBCKOW
KPeauTHOW OpraHW3aLun-LEeHTPanbHOro KOHTpareHTa «HauuoHanbHbiM KnupuHroBbii LieHTp» (AKumMOHepHoe oblectBo). Yactb IV. lpaBuna KAvpuHra Ha
CPOYHOM pbliHKe U MpuHUMnamm pacyeta MO Ha CpoyHoM peiHke (https://www.nationalclearingcentre.ru/catalog/0302/281).

OfvH pa3 B TeYEHWe TOProBoro AHs Mo OKOHYaHUU OCHOBHOW TOProBOW CECCUM OMpeaensieTcs pacieTHas LieHa dbtouepca. OnpeaeneHve Npubbinv unm ybbiTka no
no3vumm (T.e. HAUYMCIIEHVE BapWaLMOHHOW Mapxu), Takxe MPOUCXOAUT OAWH pa3 B XOAe KIMPUMHIroBon ceccun mark-to-market (m-t-m). Pa3Mep BHECEHHbIX
[IEHEXHbIX CPEACTB AOMKEH MOAAEPXMBATLC HA MMHUMANBHOM YPOBHE, COOTBETCTBYIOLEM pa3Mepy [O. MUHAHCOBbLIM pe3ynbTaT OT yAepXaHwsi no3vuuu Mo
KOHTPAKTy MOXHO MOJyYWUTb [0 €r0 WCMOMHEHWS, MyTEM COBEPLUEHWSI NMPOTUBOMOJOXKHONM (OPCETHOM) CAENKM C 3TUM K€ KOHTPAKTOM. 3aKpbiTe Mo3vuuu no
KOHTPaKTy BO3MOXHO B /11060 TOProBbli AeHb, BKIOYasl NOCEAHUI TOProBblii AeHb. TakuM 06pa3oM, MokynaTesb hbloUYepCHOr0 KOHTPAKTa OTKPbLIBAET MO3ULMIO
NoKynKoy btoyepca, a 3akpblBaeT MO3WLMIO CAEKOW MPOAXKM 3TOTO e KOHTpakTa. MpojaBell OTKPbIBAET MO3WLUMIO MyTeM Mpofaxy dblouepca, U 3akpbiBaeT
NO3MLMIO TMOKYMNKOW 3TOro e dblovepca. O6LWmMi MHAHCOBLIM pe3ynbTaT MoKynaTens/NpofaBLa paBeH CYMMapHOM BapualMOHHOM MapXKe 3a Becb mepvoj
yZep)kaHWsi OTKPLITOM MO3WLMK MO KOHTPAKTY.

®bloyepc Ha MHAEKC MOCKOBCKOM HEABMXMMOCTM aBTOMATUUECKU WCMOMHSIOTCS eXEeKBapTasbHO, B PacyeTHbI AeHb, Cneaylolmii 3a TpeTbUM pabounM AHeM
Heaenu nocne TPETLEro BOCKPECEHbs! Mecsila M roAa MCMOSIHEHUS KOHTPaKTa Mo OKOHYaHWUM Cpoka AEWCTBUS KOHTpaKTa, U AaXe eCi MHBECTOP He COBEpLUMT
odceTHyo cAenKy 0 3aKpbiTUsi, BapUaLMOHHash Mapxa 6yAeT HauucieHa Ha ero CYeT Mo pe3ynbTaTaM UCMONHEHWS! KOHTPaKTa, ero (MHAHCOBbLIN pe3ynbTaT 3a
NnocneaHunii TOproBblii AeHb KOHTpakTa 6yaeT paBeH pasHuLe Mexay LIEHOW MCMOSHEHWS! KOHTpaKTa W MocniefHel pacyeTHOW LEHOWM KOHTpakTa npeabiayLiero
TOProBoro AHsl. ECiM MHBECTOP OTKPbIN MO3WULMIO MO KOHTPAKTY B MOCIEAHUI TOProBblli A€Hb KOHTPaKTa, TO ero uHaHCOBbI pe3ynbTaT 6yAeT paBeH pasHuue
MeXAy LIEHOW MCMONMHEHUSI KOHTPaKTa WU LEHOM OTKPbLITUSI MO3ULMU. LieHa WUCMOMHEHWsI KOHTpaKTa CUYMTAeTCsl paBHOWM nocneaHeMy onybnvKOBaHHOMY Ha caiTe
MOCKOBCKOW 6UPXW 3HAYEHWIO MHAEKCA MOCKOBCKOM HeaBMxuMocTv JoMKnuk, aeneHHoMy Ha 10 (https://www.moex.com/ru/index/MREDC).

q)b}O'-IepCHbIﬁ KOHTPaKT Ha WHAEKC MOCKOBCKOW HEABMXMMOCTU SIBNSIETCS pacyeTHbIM NMPOU3BOAHbLIM (bVIHaHCOBbIM WHCTPYMEHTOM, KOTOprﬁ He npeanonaraeTt
(bMHaﬂbHOl‘;l noctaBku 6asnCHOro akTuBea nokynaTeno npu UCNOMHEHUN KOHTpakTa. PacyeTHasi LeHa KOHTpaKTa WM3MEHSIeTC B COOTBETCTBUM C prHO‘-IHOI‘/'I
AKTUBHOCTbIO U OXXMAAHWUAMM YYacTHUKOB. Ha CpOYHOM pbiHKE MockoBcKoM Bup>xv 0aHOBPEMEHHO TOPryHOTCS KOHTPAKTbl C pa3HbIMW CPOKaMMU C eXeKBapTasibHbIM
NCNOJIHEHMEM.

MocMOTpeTb  KONMMYECTBO  3aBEAEHHbIX CPOKOB, a TaKke Yy3HaTb MWHQOpMaumilo 0 Toprax MO  KaXAOMy KOHTPaKTy MOXHO Ha CTpaHuue
https://www.moex.com/ru/derivatives/contracts.aspx?p=act.

MpoaykT npeaHa3HayeH ANs BCeX TUNOB MHBECTOPOB, HO Ba)XHO OTMETUTb, YTO TOProBJii NMPOU3BOAHBbIMMU (‘bMHaHCOBbIMM UHCTPYMEHTaMu
nogxoaAuUT He BCEM MHBECTOpPaM, TaK KakK conpshkeHa C Ha/iudMeM pucka dJMHaHCOBbIX noTepb OT BJIOXKEHUA cpeacTB. ®blouepchbl ABASIOTCS
WHCTPYMEHTOM, KOTOprﬁ TOPryercs «C nJjiedomM>», 4YTO nogpasyMeBaeT, UTO NOoKynas KOHTPAKT, MHBECTOP NJIaTUT TOJIbKO 4aCTb CTOMMOCTMU
KOHTPAKTa, a Heé BCHO CYMMY L€JIMKOM, HO LieHOBbIle kone6aHus MOryT NpuMBeCTU K NoTepsamMm, npesbillaloWMM CYMMY CPeAacCTB ynJia4Ye€HHbIX 3a
OTKpbITUE No3uuun. Takum OGPaBOM, TOProeJsias Npou3BogHbIMU d)MHaHCOBbIMM UHCTPYMEHTaMMu, 'rpe6yeT OT UHBeCTOpa KBanMdJMKaLIMM, 3HaHusA
NnpoAayKTa, onbiTa coBeplUeHUus caesiok C (bblo-lepcamu WA ApyruMu npoayKktaMm C KpeauTHbIM «nJjie4yoM», yCTOVI‘IMBOCTM PUCKY U TOTOBHOCTHU
HecTun y6bITKM cBepx BJIOYXEHHOW CYMMbI.

Puckn

4 T —

Hu3kuii ypoBeHb pycka BbICOKMI ypOBEHD pHCKa
YposeHsb pucka: 7

PUCK MOXET CH/TbHO BapbMPOBATLCS B 3aBUCUMOCTY OT CPOKA
YAEDKaHNS OTKPLITON 03uLmn. TaKKe CyLYECTBYET psf CTpater

C OrpaHn4eHHbIM PUCKOM. TeM HE MEHEE, CyLIECTBYET PUCK TOro,

YTO MHBECTOP GYAET BbIHYIACH 3aKPbITh MO3NLMIO CO 3HAYUTETTLHBIMU
r10TEPSIMA.
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+  CyMMapHblii MokasaTe/lb puUcka MOKa3blBAaeT HACKO/bKO Bbllle BEpPOSITHOCTb MOTEpb MO JaHHOMY MPOAYKTY M3-338 PbIHOYHbIX KONebaHWii Mo CPaBHEHMIO C
ApYrMMu npoaykTamu. Mo Halleli OLeHKe, PUCKOBAHHOCTb (HblOUYEPCOB Ha NPOLEHTHbIE CTaBKU OLIEHUBAETCS Ha 7 U3 7 6annoB, YTO COOTBETCTBYET MakCMMarbHOMY
pUCKY.

+ B HEKOTOpbIX C/ly4asix BBUAY HEGNAronpusATHbIX PbIHOYHBIX KONebaHWi MHBECTOPY NPUAETCS BHECTU AOMONHUTENbHbIE JEHEXHbIE CPEACTBA Al KOMMEHCaLum
YBbITKOB MO (bbloYepcHON nosvumv. O6wWwMii Y6bITOK, KOTOPbIii MHBECTOP NMOHECET B pe3ysibTaTe, MOXET 3HAYMTENIbHO MPEBbICUTb BJIOXKEHHYIO
CyMMy.

*  CpouHblli pbIHOK OBecneuyvMBaeT TOprv (UHAHCOBLIM WMHCTPYMEHTOM, HO HM MoCKOBCKasi Bupxa, HM MapKeT-MeyiKepbl He rapaHTUpYIOT MpUCYTCTBUE
JIMKBUZHOCTU Ha MHCTPYMEHTE B /t060I MOMEHT BpeMeHW. [MaBHbIM 06pasoM, NIMKBMAHOCTb 3aBUCUT OT Haluuus Crpoca U NPeAnoXeHus Ha pbiHKe. Bbicokas
TOproBasi akTUBHOCTb, Habniogaemas B onpeaeneHHbli MOMEHT BPEMEHU, HE FapaHTUPYET ee Hanuuue B MooV ApYrovi MOMEHT BPEMEHU.

+  [lokynka wnu npojaxa @blOYEpCHOrO KOHTPakTa MOXET 6biTb COMPsXKEHA C BbICOKMM YPOBHEM pUCKa. TOProBAsi MPOWU3BOAHBIMM  (DUHAHCOBBLIMM
VHCTPYMEHTaM1 TpebyeT Hanuuusi 3HaHUi O MpoAyKTe W ero puckax. Mpubbiib UK YELITOK MO (bOYEPCHOM MO3WULUMKM 3aBUCUT OT pasHWLbl LieHbl 3aKpbITUs U
LieHbl OTKPbITUSI KOHTpaKTa. PacueTHas LieHa dbloyepca 3aBUCUT OT psga (hakTOpOB, TakUX Kak: ABWKEHME LieHbl 6a3nCHOTO akTuBa, OXMAAHW WHBECTOPOB,
HOBOCTHbIX COBbITMI. KpoMe Toro, pasmep Npubbiiv Unu ybbiTka Mo no3uumum Bo dbiodepce CUIbHO 3aBUCUT OT TOTO, KaK MHBECTOP UCMOMb3YET CaM UHCTPYMEHT.
Tak, hbloUEPCHbIN KOHTPAKT MOXET MCMOJIb30BaThCs Kak MHCTPYMEHT YrpaBNeHuUsi pUckamu (XeIKMpoBaHuWs) MOTEPb Ha PbiHKE CMOT WK NOTEPb OT APYrvX BULOB
OMepaLvoHHOW AEATENIbHOCTU, CWIbHO 3aBUCALLEN OT AMHAMWMKM LEeHbl KOHKPETHOro 6asuCHOTO aKTUBa, WHCTPYMEHT MOXET O6biTb MCMOMb30BaH, Kak
anbTepHaTMBHOE BNOXEHWE CPEACTB C LENbIO MOyYeHUst MHBECTULIMOHHOW MPUBbLIH.

UcnonHeHne KOHTpaKTa

HuxenpueeaeHHble rpacuky NokasbiBaloT NpubbINb/YEbITOK MO hbOYEPCHOW MO3ULMKM Ha MOMEHT OMpeAeneHusl LieHbl UCMOSIHEHUS B 3aBUCUMOCTU OT AMHAMUKU
LeHbl 6a3ncHOro akTuea. WX MOXHO WCnonb3oBaTb ANS CPaBHEHWs C rpadukamu BbiNiaT MO APYrMM MNPOW3BOAHBIM WMHCTPYMEHTaM, W306paXXeHHbIMU B
COBETYIOLLMX KITIOYEBbIX MHDOPMALIMOHHBIX JOKYMEHTaX.

MpeacTaBneHHble rpaduKkn AEMOHCTPUPYIOT MWL BO3MOXHbIE BapuaHTbl MOSyYEHWS! [OXOAA MO MHCTPYMEHTaM, HO He SBNSIOTCS TOYHbIM €ro OTpaXeHWeM.
®UHaAHCOBbLIN pe3ynbTaT MHBeCTopa GyaeT, rnaBHbIM 06pa3oM, 3aBUCETb OT ABWKEHWSI LieHbl 6a3ncHOro akTuea. Mpacduky MokasblBaloT MpubbIIb/y6bITOK Mo
no3uLMM Npu 3aaHHOM YPOBHE LieHbl 6a31UCcHOro akTuBa. Ha ropusoHTanbHOM OCK MokasaHbl BO3MOXHbIE 3HaUYeHWe LieHbl 6a31CHOr0 akTMBa, Ha BEPTUKANbHON —
npubbIIb/Y6bITOK MO PbOYEPCHOMY KOHTPaKTY.

Nokynka ¢blOYEPCHOro KOHTPaKTa Ha MHAEKC MOCKOBCKOW HEeABMKUMOCTHU

MMHMManbHasi CyMMa BJIOXKEHMIA: COOTBETCTBYET pasMepy rapaHTUIHOMO MNpuGbinG
obecneyeHus
OxmpaHusa uHBecTopa: PoiHOK Ha noabéme. [lokynasi dbloyepc, MHBECTOP
0XMWAAET, YTO LieHa 6a3nCHOro akTMBa BblpacTeT.
PacueTt ¢pMHaHCOBOro pesynbTaTa: rnpubbiib UM YOLITOK MO UCTEYEHWUU CpOKa
XU3HWU (blOYEPCA PaCCUMTBLIBAETCS KaK pasHMLA MeXay LUEHOM WCMOMHEHUs
Nno3vLUMM M LIEHOW OTKPbITUS. ECM LieHa MCMONHEHUS MPEBLIWAET LEHY OTKPbLITUS, P
MHBECTOP MOJlyYyaeT npubbinb. ECNM LEHa WCNONMHEHUSt HMXXE LeHbl OTKPbITUS, LR
MHBECTOP MONYyYaeT Y6bITOK. .
TakuM 06pa3oM, pasmep MpubLIIN N0 (blOYEpPCy HEeOorpaHWyeH, Takke Kak U Mpu6bink NO ANUHHOW NO3MLUMMA
y6biToK. CyLLeCcTByeT pWUCK NOTEpsiTb BCE BMOXEHHble CPeacTBa, WM MHBECTOPY ———  Y6LITOK NC ANMHHONM NO3MLMKM
NpUAETCS BHECTU AOMOHUTENbHbIE NNATEXW, 3HAYMTENbHO MpEeBbILIAlOWME pa3Mep VELTOK
M3HayanbHO BROXeHHoro 0.
Npopaxa ¢bloYepPCHOro KOHTpakTa Ha UHAEKC MOCKOBCKOW MpuBbINb
7
HenBKMMOCTH MpKBLINL NO KOPOTKOM MO3ULIMKM
MuHMMaNbHasE CyMMa BJIOXKEHMW: COOTBETCTBYET pasMepy rapaHTMIHHOIO — Y6bITOK N0 KOPOTKOM NO3ULIMK
obecneyeHuns
O)xupaHuMa MHBecTopa: PoiHOYHbIM cnag. [MpopaBas blovepc, MHBECTOP
0XWAAeT, YTo LeHa 6a3ncHoro akTmea byaeT CHMXaTbCS. b
Pacuer c¢bmHaHcoBOro pesynbrata: npubbinb UM yObITOK MO UCTEYEHWUN CpPOKa e
XU3HW (DbloYEPCA PaCcCUMTLIBAETCS KaK PasHMLA MEXAY LIEHOW OTKPbITUS MO3ULUMN W
LIEHOM MCMONHEHMS. ECNM LieHa MCMOSTHEHMS MPEBLILAET LIEHY OTKPbITUS, UHBECTOP
nosyyaetr y6bITOK. ECMM UEHa WMCMOMHEHUS] HWXKE LEHbl OTKPbITUS, WHBECTOP
nosy4yaet npubbinb L4
Takum 06pa3oM, pa3mep npubbiiv NO (blOYEPCY HEOrpaHUYeH, Takke Kak W Y6uiToK

y6biToK. CyLLEeCTBYeT pWUCK MOTEpsiTb BCE BOXEHHble CPeAcTBa, WM MHBECTOPY
NpUAETCS BHECTU AOMOHUTENbHbIE NNATEXW, 3HAYMTENbHO MpEBbILIAOWME pa3Mep
M3HayanbHO BROXeHHoro 0.

BesycnosHo, ¢)MHaHCOBbIl7I pe3ynbTaT UHBECTOPa 3aBUCWUT [/1aBHbIM o6pa30M OT ero crpateruv. BblwenpuBeaeHHble pacyeTbl CbVIHaHCOBOFO pe3ynbTata no
OTKprTOVI nosnuuun BO ¢)b|0qepce BK/IHO4AlOT BCE ,CLOXOleI/y6bITKM, cBsi3aHHble ¢ konebaHusMM UeH camoro 6a3ncHoro akTuea. B Hux He Y4YnUTbIBAOTCA pacxXodbl Ha
6p0KepCKO€ 06Cﬂy)KI/IBaHVIe WIIN UHbIE CONYTCTBYIOLIME PacXoabl. Hanorosble acneKTbl TAKXKE HE YYUTLIBAIOTCS B BbILLEN3NTOXKEHHBIX CLEEHAPUAX.

Komuccum m nHble pacxopbl

Ha Cpo4yHoM pblHKe MockoBcKoW Bupu Telikep (MoA TEKepoM MOHUMAETCS YYaCTHWK TOProB, 3aK/IOYAlOWMIA CAENKW MO YXKEe BbICTABMEHHbIM 3asiBKaM)
YNJauvMBaET GUPXKEBYIO U KIIMPUHIOBYIO KOMUCCUM 3a OTKPbITUE U 3aKpbiTUe cAenku. Melikep (Y4aCTHWK TOProB, KOTOPbIV BbICTaB/SIET 3asBKy Y B CTakaH NepBbiM)
KOMUCCUIO HE NNaTUT. 3a yAepXKaHUe OTKPbITOM MO3ULMM MO KOHTPaKTy KOMUCCHSI HE B3UMAETCsl. 3a UCMOMHEHWE KOHTPaKTa B3MMAETCsl KIIMPUHIOBasi KOMUCCHSI.
Pasmepbl Bcex TapuoB MOXHO HalTW Mo aapecy https://www.moex.com/s93. HyXHO yuuTbIBaTh, YTO 6poKep Takxke B3UMAET KOMUCCUIO C KaXKAOW omepauuu,
pasMepbl 6pOKepCKOVi KOMUCCUM YCTaHABMIMBAOTCS! CaMUMM GPOKEPOM M yKasaHbl B BalUEM AOroBope GpOKepcKOro o6Cny>XmBaHWst. [1si MPOLIEHTHBIX KOHTPaKTOB
YCTaHOB/EH CeAyOWMI pasMep CyMMapHOW KOMUCCUK (BUPXKEBOI U KIIMPUHTOBOW):

CyMMapHa’l 6a3oBasi cTaBKa KOMMCCUMN

Ipynna KOHTpaKToB Npu 3aKJIlD4YeHUU CAEJIOK Ha OCHOBaHUMU Npu 3aKJIlD4Y€eHUU CAEJIOK Ha OCHOBaHUU
afpecCHbIX 3asBOK, B3UMaeTCsH C Ka)kaon CTOPOHDI GGSEAPGCHbIX 3asBOK,
no caesike B3MMaeTcd no caesikam Teﬁkepa

MHAEKCHbIE KOHTPaKTbI 0,00220 0,0066


https://www.moex.com/s93
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YcnoBus «Bbixofa>» U3 NPoAyKTa

MockoBckasi Bupxa He MOXET ykas3aTb PEKOMEHAyeMblli Mepuoa yAepXaHWsi OTKPbLITOKM MO3WLMM MO KOHTPaKTy, MOCKOSIbKY OH 3aBUCUT OT MOTpe6HOCTel
MHBecTopa. MakcyManbHbI CPOK yAepXaHUsi MO3UUMM OrpaHUYeH AaTol MOC/IeAHEro TOProBoro AHS KOHTPaKTa, MUHUMAsbHBIA HEe OrpaHuyeH HuueM. lMosvums
MOXET BbITb 3aKpbITa MyTeM 3aK/IO4EHNUS1 OPCETHON CAENKM C KOHTPAKTOM.

Bpokep mMoxer I'IOTpe6OBaTb OT MHBECTOPAa 3aKpbiTb MO3MUKUIKO MO KOHTPaKTy nmMbo caMoCToATENBHO NPUHYAUTENBHO 3aKpbITb MO3UUKUIO KNIMEHTA A0 HACTYrJIeHUs
MOMEHTa UCMOJIHEHUS.

06s3aTenbCTBa N0 BHECEHUIO rapaHTuﬁHoro obecneueHus

B MOMEHT BbICTaBNEHMS 3asiBKM MO KOHTPAKTY Y YYaCTHWUKOB CAENKM GI0KMPYeTCs YacTb WM MPOLEHT OT HOMWHANbHOW CTOMMOCTM KOHTpaKkTa — rapaHTuMiMHOe
obecnevenne (panee — r0) (https://www.moex.com/ru/derivatives/go futures.aspx). Pasamep 'O onpegenset HKL| B cootBeTcTBMM C MpUrHUMNamn pacyeta IO Ha
CpoyHoM pbiHke  (https://www.nationalclearingcentre.ru/catalog/0302/281). YuyacTHukn knupuHra (6pokepbl) MOryT MpWUMEHATb AN CBOUX K/MEHTOB
MHAVBMAYanbHbIE HACTPOMKWU NapaMeTpoB, BAMSIOWWMX Ha pasmep 0.

BaXHO OTMETWUTb, YTO MEeXaHW3M yrnpaBieHus puckamu Ha CpOYHOM pblHKe MOCKOBCKOM BMpXu npeanonaraeT yCTaHOB/IEHME FpaHuUL, LEHOBOrO Kopuzopa no
KaX/IOMy KOHTPaKTy C KaXAblM CPOKOM WCMOJSIHEHUS. B Xxope TOpProB LeHa Ha (blovepc M3MEHSIETCS B MPOMEXYTKE MexAy BEPXHEW U HMXKHEW rpaHuuen
LIEHOBOrO KOPWAOPa, NpY 3TOM MpesyCMOTPEeHbl MEXaHWU3Mbl M3MEHEHUS TPaHuL, LIeHOBOrO KOpMAOpa B 3aBMCMMOCTM OT KOHBIOHKTYPbl PblHKA. MOHUTOPUHI K
M3MEHEHME paHuL LIEHOBOrO Kopuaopa dblovepcHbIX KOHTpakToB ocylwectBnsier HKO HKL| (AO) B cootBetcTBuM ¢ MeToaukon onpegeneHus HKO HKL, (AO)
puCK-napaMeTpoB CpoyHoro pbiHka MAO Mockosckas Bupxa (https://www.nationalclearingcentre.ru/catalog/0302/296). Puck-napameTpbl, McCnonb3yemble Ans

MOHUTOPWHIA Y U3MEHEHWS PaHuL| LIeHOBOro Kopuaopa (bloYepCHbIX KOHTPAKTOB AOCTYMHbI MO CCblIKE. VI3MEHeHWe rpaHuL, LIEHOBOTO KOpMaopa CoMpoBOXAAETCS
repecyeToM rapaHTuiiHoro obecnevexus (r0).

XXano6bl M npeanoxeHns

Po3HMYHbIE WHBECTOPbI MOTYT HanpaBWTb CBOW MPEANOXKEHWUs WA >anobbl 6pokepy wnn 6aHKy, C KOTOPbIM OHW COTPYAHW4alOT. Xanobbl B OTHOLLEHWUM
LesTenbHOCTM MOCKOBCKOWM BUpXK MOryT 6biTb HanpaBeHbI:

- MOCPEACTBOM MOYTOBOM CBA3M Mo aapecy: 125009, r. Mockea, nep. bonbluoit Kucnosckuit, 4. 13;

- HApO4HbIM Ha ByMaXKHOM HOCUTENEe Mo agpecy: r. Mockea, nep. bonbLon Kucnosckuid, A. 13;

- Ha appec 3NeKTPOHHOM NouThl: info@moex.com;

- Yepes MHTEPHET-NPUEMHYI0 MO agpecy B ceTn «MHTepHeT»: https://www.moex.com/ru/internet-reception.

MoapobHee no cchlke.

https://www.moex.com
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