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Mporpamma mapkeT-MmenknHra «IMOEX+»

Pa3nen I. TepMuHbl U onpeaeneHus

JocTaTouHbIi 06bEeM — cyMMapHblit 06beM caenok MapKeT-Menkepa, COBEpLUEHHbIX C
MHCTPYMEHTOM B TeuyeHue OoAHOro TOproBOro AHA B paMKax WCMNOSHEHUs 06a3aTenbCTs,
NpeaycMOTPEHHbIX HacTosilen [MporpaMMoK, MO AOCTMXKEHUM KOTOporo MapkeT-menkep
0CBOOOXAAETCS OT YKa3aHHbIX 0643aTeNbCTB MO TaKOMy WMHCTPYMEHTY.

MHcTpyMeHT(-bl) — BbiNyck(-M) LEHHbIX Bymar, yka3aHHbIN(-ble) B Tabnuue, npuBeaeHHoOW B
MpunoxeHnn 1 K HacToswwew Mporpamme.

MaccuBHan caenka - caenka MapkeT-Meikepa, B PEKBU3UTAX KOTOPOWM HOMep 3asBki MapkeT-
Melikepa MeHbLe HoMepa BcTpeyHow 3asBKy.

Mepuoa nopaepxaHns KOTUPOBOK - NEPUO BPEMEHM, B TEYEHNE KOTOPOro MapKeT-Meikep
06s13aH noaaep>XnBaTb ABYCTOPOHHME KOTUPOBKM B COOTBETCTBUM C YCNIOBUSIMU porpamMmsl.

MpaBuna - MNpaBuna BbiNoNHeHMsT PyHKUMIN MapkeT-Melikepa B Cekummn hOHAOBOrO pbIHKa.
Mporpamma — NporpaMma MapkeT-MenknHra «IMOEX+»,

ToproBblii AeHb — [eHb, B KOTOPOM OCYLUECTBASAOTCS Topru MHCTpyMeHTamu MporpamMmbl B
Cekummn hoHAO0BOro pbiHKa BUPXW B YCTAHOBNIEHHBIX PEXMMAX.

TepMWHbI, He onpeaeneHHble B HacTosiLEeNn MporpamMMe, WCNONBL3YIOTCA B 3HAYEHUSX,
YCTaHOBJIEHHbIX [NMpaBunamu.

Pazpen 1I1. MapameTpbl u ycnoBus BbiNoJIHeHUs ob6si3aTtenbCcTB MapkeT-Meiikepa

2.1. MapkeT-Melikep, Bbl6paBWKI HacTosilwyo [MporpamMMmy, o06s3aH B COOTBETCTBUMU C
3aKJ/1H0YEHHBIM [I0roBOPOM UCTONHATL 0693aTenbCTBa no MporpaMMe B PexxnMe ToprosB «Pexmnm
OCHOBHbIX ToproB T+» Cekumn OHAOBOrO pbiHKA BUPXM C pacyeTamMn B POCCUICKUX pybnsx B
TeuyeHne OCHOBHOM TOProBOK CECCUM.

2.2. Tlo kaxaoMmy u3 WHCTPYMEHTOB YCTAHAB/IMBAKOTCS 3HA4YeHWsl NapaMeTpoB WCMOSIHEHUS
0b6a3aTensCcTB MapkeT-Melikepa, npuBefeHHble B Tabnuue m3 lMpunoxeHuss 1 K HacTosLen
MNporpamme.



2.3. MapkeT-MelKep CYMTAEeTCS MCMOSHMBLLUMM B TeyeHne ToproBoro AHS 06s3aTenbCcTBa,
YKa3aHHble B MyHKTe 2.2. HacToswen [porpamMMbl, TO/IbKO B Ciy4Yae ecnn MapkeT-Menkep
BbIMNOMHUA 0b6si3aTensCTBa B AaHHOM TOpProBOM AHe MO He MeHee 4yeM B OTHOWweHun 1%
NHCTpyMeHTOB OT 06Lero konuyectsa MHCTpYMEHTOB, BK/IHOUYEHHbIX B [porpammy, npu ycnosum
BbIMO/IHEHMUS MM B OTHOLUEHUW Kaxaoro u3 3Tux WMHCTpymeHTa(-0B) OAHOBPEMEHHO BO BCEX
BPEMEHHbIX MHTEpBanax, ykasaHHblX B cTtonbue 3 Tabnuubl u3 MpunoxeHuss 1 K HacTosILLEN
Mporpamme 1 Ans KOTOpbIX YCTAHOB/IEHbI BCE 3HAaYEeHUs1 NapaMeTpoB UCMNOSTHEHNS 0653aTeNbCTB
MapkeT-MelKepa, X0Ts 6bl OAHOr0 M3 CneayLmMX YCIOBUIA:

- cobniogeHne B TedeHMe nepuoaa, ykasaHHoro B ctonbue 7 Tabnuupl Mpunoxerns 1 K
HacTosilen [MporpaMme, NapaMeTpoB 0653aTeNbCTB, YKa3aHHbIX B cTonbuax 4 v 5 Tabnuubl
Mpunoxxerus 1 K HacTosLwen Mporpamme;

- BbINOSMIHEHME 00653aTeNbCTB, YKas3aHHbIX B cTtonbue 6 Tabnuubl MpunoxeHuss 1 K
HacToswlen Mporpamme.

BbinonHeHne/HeBbINOMHEHWE 06a3aTenbcTB  MapkeT-MelkepoM onpeaensietcs  bupxen no
KaXkZIOMy Mcnosnb3yeMoMy MapkeT-MenkepoM MaeHTudukaTopy.

2.4. MUHMManbHO [AOMYCTUMOE KOMMYECTBO TOpProBbiX AHeNM OTYETHOro nepuoaa, B TeYeHue
KOTOpbIX MapKeT-Melkep AO/MKEH UCMONHATbL 00653aTeNbCTBa COrMlaCcHO NMYHKTY 2.3. HACTOSLLEN
MporpamMmbl, onpeaensieTcs kak 1% oT konudyectBa ToproBbiX AHen OTYeTHOro nepuoaa. B
CNlyyae HapyleHus aHHOro ycnosus B onpegeneHHoM OTYeTHOM nepuope, ycnyrn Mapket-
Melikepa no HacTosiwen MNporpaMmMe B TakoM OTYETHOM NEPUOAE CUNTAKOTCA HE OKa3aHHbIMMU.

B cnyyae peinctBusi Hactosiwen [Mporpammbl  u/unmM  Mcnonb3oBaHust B [porpamme
UpeHTndmkaTopa(-oB) MapkeT-Melikepa HenoNHbi OTYETHbIM Nepuod, BMECTO KOSMyecTBa
ToproBbix aHel B OTYETHOM Mnepuofe paccMaTpuBaeTcs (aKTUYECKOe KOMMYeCcTBO TOProBbixX
AHen, koraa MapkeT-Melikep 6bin 06513aH BbIMOMHATbL CBOM (DYHKLMM.

Paspen III1. NMopspok pacueTta Bo3HarpaxxaeHus Mapker-menkepa
3a BbiNnoJsiHeHue obsizatenbcTs no Mporpamme

3.1. Pa3Mep BoO3HarpaxaeHus MapKeT-Melikepa 3a BbIMO/HEHME MM B TeuyeHune OTYETHOro

nepuoda YCNOBWIA, MNpedyCMOTPEHHbIX HacToswei [porpamMMmoi, onpeaensieTcss CyMMOW
BO3HArpaXAeHW, pacCUMTaHHbIX [N KaKAOro 3asiBfieHHoro MaeHTudukaTtopa(-oB), U
paccunTbIBaeTCs Mo cneaytowlen popmyne:

F=Y,% Y (FIXF* K, + MIN[0,00007 * V} x R;; 6000]), rae

F — pa3Mep Bo3HarpaxaeHus MapkeT-melikepa 3a OTUETHbIV Nepvoa;
N — NOpsIAKOBbIN HoMep NaeHTUdMKaTopa, 3asB/IeHHOro MapkeT-MeinkepoM B MNporpammy;

/ — HOMep WHCTpyMeHTa, onpeaensieMbil HOMEPOM COOTBETCTBYHOWEN CTPOKM Tabnuubl K3
MpunoxeHus 1 k HacTosiwen Mporpamme;

K — HOMep ToproBoro AHs,, B KOTOPOM MO /-oMy WHCTpyMeHTy ans n-oro WaeHtudukatopa
3aMKCMPOBaAHO UCMOJSTHEHNE 0643aTeNbCTB;

FIX) = {Muv [% 1000]} py6., roe
N — konnuecTtBo Bcex MaeHTnduKaTopoB Bcex MapKkeT-MelKkepoB, y4yacTBylowmx B MporpaMme,
BK/1HOYAsi BPEMEHHO YYacCTBYIOLWMX B paMKax poTauun, no KOTOpPbIM 3apMKCMPOBAHO MUCMOSTHEHNE
0653aTenbCTB No oMy HCTPYMEHTY 3a k-4 TOProBbIil AeHb;



Ki — K03(pDULMEHT NUKBUAHOCTYU /-ro UHCTpyMeHTa, onpeaensiemMbii 3 Tabnuubl Mpunoxexus 1
K HacTosiLen MNporpamMe;

V¥ - O6beM naccMBHbIX CAENOK, 3aK/OYEHHBIX MapKeT-MenkepoM no F~oMy VIHCTPYMEHTY B k-4
ToproBbivi AeHb C UCNONb30BaHWe 1-0ro aeHTUgUKaTopa Ha OCHOBaHME 3asiBOK C 06BEMOM He
MeHee MUHMManbHOro pa3mepa 3asiBKW, YCTAHOBJIEHHOMO A1l COOTBETCTBYIOLLErO BPEMEHHOMO
nHTepBana ToproBoro AHsl. [pn pacyeTe COBOKYNMHOro 06beMa MacCMBHLIX CAENOK ANS Lenen
pacyeTa BO3HarpaXaeHuss MapkeT-Melkepa He YUWUTbIBAlOTCS CAENKM, COBEpPLUEHHbIE Ha
OCHOBaHWM 3as8BOK MapkeT-Melikepa U BCTpeuHbIX 3asiBOK, NOAAHHbIX 3@ CYET OAHOr0 M TOro Xe
MapkeT-Melkepa unm KnveHTa

R; — KO3 DULMEHT NMKBUAHOCTM /-ro IHCTpyMeHTa, onpeaensembln n3 Tabnuubl Mpunoxenns 1
K HacTosien MporpammMe.

Paspen IV. YcnoBusa nogkntoueHus Upentudpukaropos k NMporpamme

4.1. K Tlporpamme ponyckatotcs WaeHTUdUKATOpbl, MO KOTOPbIM B TeudeHue 2 (ABYX)
KaneHAapHbIX MecsueB, NpeawecTByloWmMX AaTe nojayvn YBeAOMSIeHUS O NPUCOEAUHEHUWN K
MporpamMme, bupxeit 3acdmkcnpoBaH cpeaHeaHeBHON 06beM ToproB (ADTV) BCEMM aKUMAMM U
Aeno3nTapHbIMM pacnuckammn B pasMepe 300 MnH pybnei. Bupxen MoryT 6biTb AOMYLEHbI K
Mporpamme 3 (Tpu) UaeHTndmkaTopa 6e3 Bbiwe ykazaHHOro TpebosaHus no pasmepy ADTV. B
cnyyae BblbbITMS K3 [MporpamMmbl MaeHTudmkaTopa, gonyweHHoro 6e3 yyeta TpeboBaHus K
ADTV, Ha ero mecto bupxen moxeT 6biTb gonyweH apyror WaeHTudukatop 6e3 yuyeTta
TpeboBaHust K ADTV.

4.2. B paMkax HacTosiel MNporpaMMbl AONycKaeTcsl ykasbiBaTb He bonee 1 (ogHoro) Toproso-
knupuHrosoro cyéta (TKC) n He 6onee 1 (ogHoro) Kpatkoro koga knuneHta (KKK) anst ogHoro
NpeHTndpunkaTtopa.

4.3. NaeHTuduKaTopbl, 3asiBeHHble B HACTOSWYO [porpamMy, uckntovaoTcs m3 MNporpaMmel
MapKeT-MeMKMHra ans rpynnbl NMkBuAaHbIX MHCTpyMeHToB (https://fs.moex.com/files/15440) B
4YacTW MHCTPYMEHTOB, BK/IKOYEHHbIX B HacToswyto lNporpamMMmy, C AaTbl Hayana MCNOSHEHUs
0653aTeNnbCTB B paMKkax Hactosien MporpaMmsl.

4.4. Obwee KonmyecTso NaeHTMPUKATOPOB, A0NYLLEHHbIX B MporpaMmy, MoOXeT bbITb He Hbonee
10 (pecatn). OT ogHoro YvactHuka Topros B [lporpamMmy MOXeT 6biTb gonyweHo He 6onee
5 (natn) NpeHTudurkaTopoB. bupxxa NpuHUMaeT pelleHue 0 Aornycke HoBoro NaeHTudukaTopa B
MporpaMMy Ha OCHOBaHWM YBEAOM/IEHWIA, KOTOpble pPacCMaTpMBAlOTCS B MOpPSAKE WX
NnocTynneHns Ha bupxy. MaeHTudukaTopsbl, gonyweHHble B [MporpamMMy, MoryT 6biTb 3aMeHeHb!
Ha HOBble MaeHTUdUKATOPbI COrNacHo npoueaype poTaumu, NnpeaycMoTpeHHou Mpasunamm

4.5. YyaCTHMK TOProB MOXET 3aMeHWTb paHee AonyLlieHHbin B lMporpammy UaeHTudgukaTop,
KOTOpbIM 6bln 3apernctpupoBaH B lNporpaMmme He MeHee 90 KaneHAapHbIX AHEN, Ha ApYrou
NaeHTndmkaTop, KOTOPbLIN MOXET HE COOTBETCTBOBaTbL TpeboBaHus n.4.1 MporpamMmel no ADTV,
HanpasBWB COOTBETCTBYIOLLEee YBeaoMieHne Ha bupxy B nopsake, onpeaeneHHoM pasunamu.



MpunoxeHue 1
K MporpamMmme MapkeT-MenknHra «IMOEX+»

Ta6bnuua napameTpoB UCnosiHeHUA 06sa3aTenbcTB MapkeT-Meikepa

o BpemeHHoM Ob6bvem Cnpaa [Hocratou- fepvion MUHUManbHbIV
N2 LOHTI_(E’;Z:?; MHTEpBan [1BYCTOPOHHEN [BYCTOPOHHE HbIVi :gfmnsop:(oa&ﬁﬂ pasmep Koaz HT KOS&; HT
Toproeoro aHs KOTUPOBKU*, WIT. KOTUpOBKK, % | obbemM*, WT. MUK, ! 3asBKU*, WT.
1 2 3 4 5 6 7 8 9 10
1 AFKS 9:50:00-18:54:59 70 000 0,5 70 000 000 400 14 000 1 1
2 AFLT 9:50:00-18:54:59 15 000 0,5 15 000 000 400 3000 1 1
3 ALRS 9:50:00-18:54:59 10 000 0,35 10 000 000 400 2000 1 1
4 BSPB 9:50:00-18:54:59 1 500 0,4 1 500 000 400 300 1 1
5 CBOM 9:50:00-18:54:59 40 000 0,9 40 000 000 400 8 000 1 1
6 CHMF 9:50:00-18:54:59 700 0,45 700 000 400 140 1 1
7 CNRU 9:50:00-18:54:59 700 0,8 700 000 400 140 1 1
8 DOMRF 9:50:00-18:54:59 500 0,8 500 000 400 100 1 1
9 ENPG 9:50:00-18:54:59 1200 0,65 1200 000 400 240 1 1
10 FLOT 9:50:00-18:54:59 5800 0,43 5800 000 400 1160 1 1
11 GAZP 9:50:00-18:54:59 11 000 0,26 11 000 000 400 2200 1 1
12 GMKN 9:50:00-18:54:59 10 000 0,3 10 000 000 400 2000 1 1
13 HEAD 9:50:00-18:54:59 200 0,48 200 000 400 40 1 1
14 IRAO 9:50:00-18:54:59 110 000 0,3 110 000 000 400 22 000 1 1
15 LENT 9:50:00-18:54:59 200 0,43 200 000 400 40 1 1
16 LKOH 9:50:00-18:54:59 300 0,3 300 000 400 60 1 1
17 MAGN 9:50:00-18:54:59 10 000 0,45 10 000 000 400 2000 1 1
18 MDMG 9:50:00-18:54:59 300 0,9 300 000 400 60 1 1
19 MOEX 9:50:00-18:54:59 4000 0,35 4 000 000 400 800 1 1
20 MSNG 9:50:00-18:54:59 180 000 1,42 180 000 000 400 36 000 1 1
21 MTSS 9:50:00-18:54:59 4000 0,6 4 000 000 400 800 1 1
22 NLMK 9:50:00-18:54:59 10 000 0,4 10 000 000 400 2000 1 1
23 NVTK 9:50:00-18:54:59 1300 0,45 1300 000 400 260 1 1
24 OZON 9:50:00-18:54:59 300 0,4 300 000 400 60 1 1
25 PHOR 9:50:00-18:54:59 135 0,43 135 000 400 27 1 1
26 PIKK 9:50:00-18:54:59 900 0,5 900 000 400 180 1 1
27 PLZL 9:50:00-18:54:59 300 0,35 300 000 400 60 1 1
28 POSI 9:50:00-18:54:59 500 0,6 500 000 400 100 1 1
29 RENI 9:50:00-18:54:59 2100 0,56 2100 000 400 420 1 1
30 ROSN 9:50:00-18:54:59 2000 0,38 2000 000 400 400 1 1
31 RTKM 9:50:00-18:54:59 10 000 0,6 10 000 000 400 2000 1 1
32 RUAL 9:50:00-18:54:59 20 000 0,5 20 000 000 400 4000 1 1
33 SBER 9:50:00-18:54:59 10 000 0,15 10 000 000 400 2000 1 1
34 SBERP 9:50:00-18:54:59 3000 0,2 3000 000 400 600 1 1
35 SNGS 9:50:00-18:54:59 50 000 0,5 50 000 000 400 10 000 1 1
36 SNGSP 9:50:00-18:54:59 15 000 0,3 15 000 000 400 3000 1 1
37 SVCB 9:50:00-18:54:59 60 000 0,9 60 000 000 400 12 000 1 1
38 T 9:50:00-18:54:59 880 0,32 880 000 400 176 1 1
39 TATN 9:50:00-18:54:59 1450 0,37 1 450 000 400 290 1 1
40 TATNP 9:50:00-18:54:59 600 0,3 600 000 400 120 1 1
41 TRNFP 9:50:00-18:54:59 600 0,4 600 000 400 120 1 1
42 UGLD 9:50:00-18:54:59 310 000 0,95 310 000 000 400 62 000 1 1




43 VKCO 9:50:00-18:54:59 1500 0,6 1 500 000 400 300 1 1

44 VTBR 9:50:00-18:54:59 20 000 0,3 20 000 000 400 4 000 1 1
45 X5 9:50:00-18:54:59 400 0,5 400 000 400 80 1 1
46 YDEX 9:50:00-18:54:59 300 0,4 300 000 400 60 1 1

*C paThbl BCTYMIEHUS B CUTY HOBOMO 3HAYEHWUS aKLMIN NOC/Ee 3aBEPLUEHMSI SMUTEHTOM NpoLeaypbl
APO6NEeHMs N KoHconMaauum LeHHon 6ymarn O6bem ABYCTOPOHHEN KOTUPOBKM, [OCTaTOYHbIN
06beEM U MUHMMaNbHbIM pa3Mep 3asBKW YBEIMUMBAIOTCS UIN YMEHBLIAETCS, COOTBETCTBEHHO, B M
pa3, rae M — peannsoBaHHbIN KO3 DOULMEHT APOBNEHNS UM KOHCONMAALNN.

** B cnyyae u3MeHeHus pacnvcaHus nposegeHus Topros epuoa noaaepXXaHus ABYCTOPOHHNUX

KOTUPOBOK NpPOonopLunoHaibHO KOPPEKTUPYETCA B COOTBETCTBUN C TaKUM U3MEHEHNEM



