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KntoueBon MHGMOPMaLUMOHHbIM AokyMeHT (KUA) *I’
GROUP PacyeTHbIii dblodepc Ha 3010T0 (B py6six) i?i/ ‘

3aronoBok

Llenb goKyMeHTa:
KntoueBoi MHdopMaumnoHHbI aokyMeHT (KUA). He sBnsetca peknamMHbiM MaTepuanoM. MHgopMaums npuBeaeHa AN MOHUMAHMS CyLLECTBEHHBLIX XapaKTEPUCTUK
1 PUCKOB (PMHAHCOBOrO NPOAYKTa, @ Takxke ANsi YA06CTBa ero cpaBHEHUs C APYrMMU (DUHAHCOBLIMM NMPOAYKTaMu

HasBaHue npopaykra:
PacueTHbIi (pblOUEpPCHbIW KOHTPAKT Ha 30/10TO (B py6nsx)
KoHTakTbl: +7 (495) 363-3232 email: Derivatives@moex.com

BHuMmaHue! L [Ipo4yKT He SB/ISETCS MPOCTHIM U MOXKET BbITb C/IOKHBLIM LU151 [TOHUMAHNS.
I1. pegyripexxaerns:
1. Bbl MOXETE MOTEPSTH BO/IbLUE, YEM BIIOXWU/IN
2. CpescTBa He 3acTpaxoBaHbl (He rapaHTpOBaHbl) rocyaapcTBoM.

MpoaykT (Bua, Aoxoa, NOPsIAOK ero pacyera)

Bua: ObloyepcHble KOHTPaKTbl HAa AparoLeHHbIE MeTanslbl IBASIOTCS NPOU3BOAHBIMU (DUHAHCOBLIMU MHCTPYMEHTaMK B COOTBETCTBUM C DefepanbHbiM 3aKOHOM OT
22.04.1996 N 39-®3 «O pblHKe LeHHbIX ymar».

XapakTepuctuku (blo4EepCHOro KOHTpaKTa:

PacyeTHbIi hblovepcHbIii KOHTPaKT Ha 30/10TO (Aanee — KOHTPAKT) — bloYePCHbI KOHTPaKT, 6a3UCHBIM aKTUBOM KOTOPOTO SIBNSIETCS 30/10T0. OAMH NIOT KOHTpaKTa
paBeH 1 rpamMy 3onoTa. KOTWpOBKa KOHTpakTa TpaHciupyeTcs B pybnsx 3a 1 rpamm. Cneuudwukaums KOHTpakTa MpefcTaBieHa Ha caiite (VHCTpYMeHTb
TOBApHOro pblHka — MockoBckas bupxa | PeiHky (moex.com)). B cneundukaumm (cnvcke napameTpoB) yKasaHbl KOZ KOHTpaKTa, eavHuLa U3MepeHusi pacyeTHom
LieHbl, MUHWManbHbIA LWar LeHbl, CTOMMOCTb MMHUMANBHOIO LWara LieHbl, JIOT KOHTPaKTa, MOpsiAOK pacyéra, HauucneHUs U CMUcaHUsi BapyaLMOHHOW Mapku,
NOPSIAOK WCMONHEHWUS! KOHTPakTa. HOMMHanbHbI 06bEM KOHTpaKTa MpeAcTaBnseT cobor Npov3BeseHWEe pacyeTHOWM LieHbl KOHTpaKTa Ha YacTHOEe OT AeneHus
CTOMMOCTM Lara LieHbl Ha MUHUManbHbIA Lar LeHbl, YKa3aHHble B crieumdukaLmm.

B MOMeHT BbICTaBMeHNs1 3asiBKM MO KOHTPAKTY Y YYaCTHUKOB cAenku BrnokupyeTcs YacTb UnW MPOLEHT OT HOMUHAMNbHON CTOMMOCTU KOHTPaKTa — rapaHTuiiHoe
obecneyeHve (panee — [0) (https://www.moex.com/ru/derivatives/go futures.aspx). Pasmep MO ¥ MOpPAAOK €ro pacyeTa OMNpeaensieTcs KAMPUHIOBOW
opraHu3auveil — LeHTpanbHbIM KOHTpareHToM — HaumoHanbHbiM KnnpuHrosbiM LieHTpoM B cooTBeTcTBUM C lMpaBunamu knupuHra HeGaHKOBCKON KpeauTHOW
OpraH13aumu-LeHTpanbHOro KoHTpareHTa «HaunoHanbHbli KnmpuHrosbli LieHTp» (AkuMoHepHoe o6wecTBo). YacTb IV. MpaBuna KAMpyUHra Ha CPOYHOM pbiHKE U
MpyHuMnammn pacyeta MO Ha CpoyHoM pbiHke (https://www.nationalclearingcentre.ru/catalog/0302/281).

2 pa3a B AieHb N0 OKOHYaHWUW AHEBHOMN W BeYEepHel KNMPUHIOBOWN CEccun onpeaensieTcs pacyeTHas LieHa dbrouepca U npubbiib Uamn yEbITOK MO NO3MLUMU — UHBIMK
C/IOBaMW, HAYNCNSETCS BapuaLMOHHas MapXxa. Pa3Mep BHECEHHbIX AEHEXHbIX CPEACTB AODKEH MOAAEPXMBATLCS Ha MUHMMANbHOM YpPOBHE, COOTBETCTBYIOLIEMY
pasmepy MO. OUHAHCOBbIM pe3ynbTaT OT yAepXXaHWs MO3WULMM MO KOHTPaKTy MOXHO MOSyYUTb [0 €ro WCMONHEHWs, MyTeM COBEPLIEHUS] MPOTMBOMONOXHOM
(obceTHOM) cAeNKW C 3TUM e KOHTPAKTOM. 3aKpbiTMe MO3MLMKU MO KOHTPAKTy BO3MOXHO B Nt060W TOProBbIi AeHb, BK/OYas MOCNEAHWI TOProBbli AeHb. TakuM
o6pa3oM, nokynatenb hbOYEpPCHOrO KOHTPaKTa OTKPbLIBAET MO3WLMIO MOKYMKOW (blovepca, a 3aKpbiBaeT MO3WLMIO CAENKOW MPOAAXM 3TOTO Xe KOHTpaKTa.
MpopaBeL, OTKpbLIBAET MO3WLMIO MyTEM nNpofaxu dblouepca, M 3aKpblBAET MO3ULMIO MOKYMKOW 3TOro e dbtoyepca O6Wwmin (UHAHCOBLIN pe3ynbTaT
noKynaTens/npoaaBLia paBeH CyMMapHON BapuaLMOHHOWM Mapxe 3a BeCb Nepuoj YAEpXXaHWs OTKPbITOW NO3ULMU MO KOHTPAKTY.

LleHa UCMONHEHUA KOHTpaKTa cyuTaertcs paBHO 3Ha4eHuo ukenHra 30/10Ta MockoBcKoW Bupxu (GOLDFIXME)
(https://www.moex.com/ru/markets/currency/get-fixing.aspx?code=GOLDFIXME), onpeaeneHHoMy B AeHb UCMOMHEHUS KOHTPaKTa.

KOHTPaKT aBTOMaTU4eCKN UCMOMHSETCS eXeKBapTaibHO, B TPETUI YeTBepr Mecsila MCMOMHEHWS! MO OKOHYaHMM MO OKOHYaHWM CPoKa AEWCTBUSI B BEYEPHIO
CeCccuio, N Aaxe ecin MHBECTOP He COBEPLUMT O(CETHYIO CAENKY A0 3aKpbiTUS, BapuaLMOHHas Mapxa byaeT HauncneHa Ha ero CYeT No pesynbTaTtaM UCMONHEHUS
KOHTpaKTa, ero (vHaHCOBbIA pe3ynbTaT B MOCNEAHW TOProBbli AeHb KOHTPakTa GyAeT paBeH pasHuLE Mexay LEHON MCMONMHEHUsl KOHTpaKTa W mocneaHen
pacyeTHOM LieHOW KOHTpaKTa npeapblayLiero ToproBoro AHs. ECnM MHBECTOP OTKPbIA MO3WLMIO MO KOHTPaKTy B MOCNeAHUI TOProBbll AeHb KOHTpaKkTa, TO ero
(b1HaHCOBbLIN pe3ynbTaT GyAeT paBeH pasHWLE MeXay LEHON MCMOMHEHUS! KOHTpaKTa M LEeHOW OTKPbITUS Mo3vumu. Ha CpoyHOM pbiHke MOCKOBCKON Bupdxu
OJJHOBPEMEHHO TOPrylTCa (bloYepChl Ha 30/10TO C Pa3HbIMW CPOKaMK UCTONHEHWS. TTOCMOTPETb KOIMYECTBO 3aBefieHHbIX CPOKOB, a Takxke y3HaTb MHMOpMaLMIo O
TOprax ro KaxAoMy KOHTPaKTy MOXHO Ha cTpaHuue https://www.moex.com/ru/derivatives/contracts.aspx?p=act.

MpoaykT npeaHasHayeH ANs BCceX TUNOB MHBECTOPOB, HO Ba)XXHO OTMETUTb, YTO TOProB/Ii NPOU3BOAHbIMM (PMHAHCOBbLIMM MHCTPYMEHTaMMu
noAXoANT He BCEM MHBECTOPaM, TaK KaK COMpshKeHa C HaJiMuvMeM pucka (pMHaAHCOBbIX MOTEpb OT BJIOXKEHUSI CpPeAcTB. Pblouepchbl ABNAAIOTCA
WHCTPYMEHTOM, KOTOPbIii TOPryercsl «C NJe4YoM», YTO NMoApa3yMeBaeT, YTO MOKYNasi KOHTPAKT, MHBECTOP MJIATUT TOJIbKO 4YacTb CTOMMOCTM
KOHTpaKTa, a He BCIO CYMMY LIeJINKOM, HO LIeHOBble KoJie6aHnA MOryT NMpyMBECTU K NOTEpsAM, NpeBbillaloWMM CYMMY CPeACTB ynJlauyeHHbIX 3a
OTKpbITHE No3uumnn. Takum o06pasoM, TOProsssi NPOU3BOAHBIMU (PMHAHCOBbLIMM MHCTPYMEHTaMM, TpebyeT oT MHBECTOpa KBanndukauum, 3HaHus
NPOAYKTA, ONbiTa COBEPLUEHUS CAENOK C (hbloYepcaMyu WU APYrMMU NPOAYKTaMM C KPEAUTHbIM «MJIEYOM>, YCTOWYMBOCTU PUCKY U FOTOBHOCTH
HeCcTH Y6bITKM CBEpPX B/IOXKEHHOW CyMMbl.

Pucku

X T —

Huskuii yposeHs pucka BbICOKWI YpOBEHB prcKa
Yposensb pucka: 7

PUCK MOXET CU/IbHO BapbupOBAaTHCS B 3aBUCUMOCTU OT CPOKa
YAEDKaHNS OTKDLITON Mo3uLmm. Takxe CyLUeCTBYET Psa CTpaTermi

C OrpaHNYeHHbIM PUCKOM, TEM HE MEHEE, CYLUECTBYET PUCK TOIO,

YTO MHBECTOP BYAET BbIHYKAEH 3aKDbITb O3NLMIO CO 3HAYNTE IbHBIMU
r10TEPIMA.
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Puckn

+  CyMMapHblii MokasaTe/lb puUcka MOKa3blBAaeT HACKO/bKO Bbllle BEpPOSITHOCTb MOTEpb MO JaHHOMY MPOAYKTY M3-338 PbIHOYHbIX KONebaHWii Mo CPaBHEHMIO C
ApYrMMu npogykTamu. [0 Hawel OLEHKE, PUCKOBAHHOCTb (PblOYEpPCOB Ha [paroLeHHble MeTas/lbl OLEHUBAeTcs Ha 7 w3 7 6annoB, YTO COOTBETCTBYET
MaKCUMasbHOMY PUCKY.

+ B HEKOTOPbIX C/ly4asix BBUZY HEGNAronpusiTHbIX PbIHOYHBIX KOIE6aHUI (B TOM YMC/IE BO3MOXHOIO YXOZa LieHbl KOHTPaKTa B OTPULIATENbHYIO 30HY) MHBECTOPY
NPUAETCS BHECTU JOMOJHUTENbHbIE IEHEXHbIE CPEACTBA ANt KOMMEHCaLMK Y6bITKOB Mo (biodepcHol nosvumu. O61wmii y6bITOK, KOTOPbIi MHBECTOP MOHECET
B pe3y/ibTaTe, MOXKET 3HAUUTE/IbHO NPEBbICUTb 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 LeHa (dbloyepca Ha AparoueHHble MeTanbl 3aBUCUT OT psa (PaKTOpOB, TakuX Kak: ABWXEHWE LieHbl 6asvCHOTO aKkTUBa,
OXWJaHW MHBECTOPOB, HOBOCTHBIX CO6LITHIA. KpoMe Toro, pasmMep npubbinv unm ybbiTka Mo No3vLmm Bo dblovepce Ha AparoLeHHbIE METabl CUIIbHO 3aBUCHT OT
TOro, Kak MHBECTOP MCMOJIb3YeT CaM MHCTPYMEHT. Tak, (bloYepCHbI KOHTPAKT MOXKET UCMOMb30BaThCs Kak MHCTPYMEHT YMpaBleHUs pUckaMu (XemkupoBaHus)
noTepb Ha pbiHKE CMOT WAM MOTEPb OT APYrX BUAOB OMEpaLMOHHON AEATENbHOCTU, CUIIbHO 3aBUCALLEN OT AUHAMUKW LieHbl KOHKPETHOro 6a3MCHOro akTuBa,
MHCTPYMEHT MOXET 6biTb UCMOJBb30BaH, KaK anbTEPHAaTUBHOE BIIOXKEHWE CPEACTB C LEbIO NOMyYeHUs MHBECTULMOHHOW NpUBLINMU.

UcnonHeHne KOHTpaKTa

HwxxenpueeaeHHble rpaduky NOKasbIBAOT MPUGbINb/YBbITOK MO (DbIOYEPCHON MO3ULMM HA MOMEHT WCMONHEHWUS B 3aBUCMMOCTU OT AMHAMUKU LieHbl 6a3ncHOro
aKTuea. /X MOXHO WCMoNb30BaTh AN CPaBHEHUS C rpadmkamv BbINaT MO APYrMM NPOWU3BOAHBIM MHCTPYMEHTaM, M306paXeHHBLIMU B COBETYIOLUMX KIHOUEBbIX
MH(OPMALIMOHHbBIX OKYMEHTaX.

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.

Mokynka pacyeTHoro ¢bbrOYEePCHOro KOHTpPaKTa Ha 30/10TO: Mpu6bink
MuHUManbHass CyMMa BJIOXKEHMM: COOTBETCTBYET pa3Mepy rapaHTWUIHOMO
obecneyenus

OxupaaHus uHBecTopa: PoiHOK Ha noabéme. [Mokynas cbloyepc, WMHBECTOP
0XWAaeT, YTo LeHa 6a3ncHOro akTMBa BblpacTeT.

Pacuer ¢pMHaHCOBOro pesynbTaTa: npubbiiib AN YBLITOK MO UCTEYEHUN Cpoka
XU3HU bloyepca paccuMTHIBAETCS KaK pasHMUA MexXay LUEHON WCMONHEHUs ¥
no3uUMM U LieHOW OTKPbITUS. ECM LeHa UCMOMHEHUS MPEBLIWAET LEHY OTKPbITHS,
WHBECTOP MonyYaeT npubbinb. ECnyM uLeHa MCMONHEHWS| HUXKE LeHbl OTKPbITUS,
WHBECTOP MOsy4aeT y6bITOK.

TakuM 06pa3oM, pa3Mep MpubbLIAM MO (blouyepcy HeorpaHUYeH, Takke Kak M
y6bITOK. CyllecTBYyeT PUCK MOTEPSATb BCE BJIOXKEHHbIE CPeaCTBa, W WMHBECTOPY — YBhLITOK N0 ANMHHOIA NO3MLMK
NPpUAETCS BHECTW AOMOMHUTENbHbIE NATEXW, 3HAUMTENbHO MpeBbILIAtoWMe pa3Mep YELITOK

W3HayasnbHo BnoXxeHHoro 0.

P BaAIUCHOND aKTHEZ

Mprbbink MO AAMHHOK NO3MUMK

Mpopaka pacueTHOro bIOUEPCHOrO KOHTPAKTa Ha 3010TO: Mpubbine

MuHuManbHaa cyMma BJIOYKEHUMN: COOTBETCTBYET pa3Mepy FapaHTMVIHOFO ———— [pubbine No KODOTKDﬁ no3Munmn
obecneyeHus

OxuaaHMs MHBecTopa: PblHOYHbLIM cnad. [MpogaBas dbloyepc, WHBECTOP
0XWAAET, YTo LeHa 6a3nCHOro akTuBa ByaeT CHMKATbCS.

Pacuer ¢pMHaHCOBOro pesynbTaTa: npubbiiib AN YBLITOK MO UCTEYEHUN Cpoka
XU3HU (DbloYEpPCa PaCcCUMTLIBAETCS Kak pasHMLA MEXAY LIEHOW OTKPLITUS NMO3ULMK U
LIeHOVW MCMONHEHMS. ECnn LieHa UCMONHEHMS NPEBLILAET LiEHY OTKPbITUS, UHBECTOP P Gasucnoro aerwas
nonyyaetr y6bITOoK. ECAM ULeHa WCMONHEHWS HWXKE LEeHbl OTKPbITUS, WHBECTOP
nosnyyaet npubbisb.

TakuM 06pa3oM, pa3Mep MpubbIAM MO (bloYyepcy HEOrpaHUYeH, Takke Kak M
y6bITOK. CyLlecTByeT pUCK MNOTEpsTb BCE B/IOXKEHHblE CPeACTBa, M WHBECTOPY
NPUAETCS BHECTW AOMONHUTENbHbIE NATEXW, 3HAUYMTENbHO MpEBbILIAtOWME pa3Mep
W3Ha4anbHo BnoXxeHHoro 0.

YBLITOK N0 KOPOTKOA NOIMLMM

>

-
Y6bITOK

Be3ycnoBHO, (MHAHCOBLIA pe3ynbTaT MHBECTOpPa 3aBWUCUT INaBHbIM 06pasoM OT €ro cTpaTeruu. BbilenpuBegeHHble pacyeTbl WHAHCOBOro pesynbTaTta Mo
OTKPbITON MO3ULMM BO bloYepce BKIIOYAIOT BCE AOXOAbI/YObITKM, CBS3aHHble C KonebaHWsiMM LieH caMoro 6a3vcHOr0 akTuBa. B HUX He yuWuTbIBalOTCS pacxopbl
Ha 6pokepckoe 06CNyXXMBAHWE WM MHbIE COMYTCTBYIOLME pacxodbl. HanoroBble acmeKTbl TAKKE HE YYUTHIBAKOTCS B BbILIENU3NIOKEHHbBIX CLIEHAPUSIX.

KoMuccum n nHble pacxoabl

Ha CpouyHOM pblHke MoCKOBCKOM Bupxxu Telkep (NMoa TEMKEPOM MOHUMAETCS YYaCTHWK TOProB, 3aKMOYAOLWMI CAENKU MO YXKE BbICTABNEHHLIM 3asiBKaM)
YNIauMBaeT GUPXKEBYIO U KIMPUHIOBYIO KOMUCCUM 3@ OTKPLITUE U 3aKpbiTUE CAENKWU. Melikep (YY4acCTHUK TOProB, KOTOPbLIV BbICTABSET 3asiBKY Y B CTakaH NepBbiM)
KOMUCCUIO HE MMaTUT. 3a yAepXaHUe OTKPLITOM MO3WLMM MO KOHTPAKTy KOMWUCCUSI He B3UMAETCS. 3a UCMOSIHEHUE KOHTPaKTa B3UMAETCS KIMPUHrOBasi KOMUCCHSI.
Pa3mepbl Bcex TapudoB MOXHO HalTu No agpecy https://www.moex.com/s93. HyXHO y4uTbIBaTb, YTO GpOKEp TakXe B3WMaeT KOMUCCUIO C KaXAOW onepauuu,
pasMepbl 6POKEPCKON KOMUCCUM YCTaHAB/IMBAKOTCS CaMUM 6POKEPOM M yKasaHbl B BalleM JOroBope 6poKepckoro ob6c/yuBaHus. [ns ToBapHbIX (blOYEPCOB Ha
[iparoLeHHble METanbl YCTAHOBNEH CEAYOLMIA pa3sMep CYMMapHOW KOMUCCUU (BUPXKEBOM U KIIMPUHIOBOW):

CyMmMmapHas 6a3oBasi CTaBKa KOMUCCUM

Fpynna KOHTpaKToB Npy 3aK/II0YEHNN CAEJIOK HAa OCHOBaHUMN Npy 3aK/II0YEHNN CAEJIOK HAa OCHOBaHUMN
aApecHbIX 3asiBOK, B3MUMAETCsl C KaXXAOW CTOPOHbI 6e3afpecHbIX 3aABOK,
no caenke B3MMaeTcs No cAesiKkaM Telikepa

ToBapHble KOHTPaKTbI 0,0044% 0,0132%
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YcnoBus «Bbixofa>» U3 NPoAyKTa

MockoBckasi Bupka He MOXET yKka3aTb PEKOMEHAyeMblli MepuoA YAEpXaHWsi OTKPLITOW MO3WLMM MO KOHTPAKTY, MOCKOJSIbKY OH 3aBWUCUT OT MOTPeGHOCTeN
MHBeCTOpa. MaKCMManbHbIli CPOK YAEpXKaHWsi MO3ULMM OFpaHUYEH [ATOW UCMOHEHUS KOHTPaKTa, MUHUMAsbHbIA HE OrpaHUYeH HuyeM. Mosuums MOXET 6biTb
3aKpbITa MyTeM 3aK/o4eHNsi OPCETHON CAENKU C KOHTPAKTOM.

Bpokep MoxeT noTpe6oBaTb OT MHBECTOPA 3aKPbITb MO3ULMIO MO KOHTPAKTY JIM60 CaMOCTOSITENbHO MPUHYAUTENBHO 3aKPbiTh MO3ULMIO KIIMEHTA A0 HACTYM/eHus
MOMEHTa 3KCrMpaLmy.

0O6s13aTenbCcTBa N0 BHECEHUIO rapaHTUiiHOro obecneueHus

B MOMEHT BbICTaBIIEHUs1 3asIBKM MO KOHTPAKTY Y YYaCTHWUKOB CAEnku GIOKMPYEeTCs YacTb MM MPOLEHT OT HOMMHANBbHOW CTOMMOCTM KOHTPAaKTa — rapaHTUiHOe
obecneyenune (ganee — r0) (https://www.moex.com/ru/derivatives/go futures.aspx). Paamep MO onpeaensiet HKL, B cooTBeTCTBMM C MpuHUMNaMm pacyeta MO Ha
CpoyHoM pbiHke  (https://www.nationalclearingcentre.ru/catalog/0302/281). Y4yacTHUKM KAMpuHra (6pokepbl) MOryT TpPUMEHSTb AN CBOMX  KJIMEHTOB
MHAMBWAYabHbIE HACTPOMKM NapaMeTpoB, BAMSIIOWMX Ha pasmep [O.

BaXHO OTMETWUTb, YTO MEXaHW3M YMpaBfeHUs puckamMy Ha CpPOYHOM pblHKE MOCKOBCKOM BMpXM NpeanonaraeT yCTaHOBMEHWE FPaHUL, LEHOBOrO Kopuaopa no
KaXKAOMy KOHTPaKTy C KaXAblM CPOKOM MCMOMHEHMS. B xoae TOProB LeHa Ha (bloYEPC U3MEHSIETCS B MPOMEXYTKE MeEXAy BEPXHEN VM HMIKHEW rpaHuuen
LIeHOBOro KOpuaopa, Npu 3TOM NpPeAyCMOTPEHbl MeXaHW3Mbl U3MEHEHWSI FpaHuL, LIEHOBOFO KOPMAOPA B 3aBUCUMOCTU OT KOHBIOHKTYPbI pblHKa. MOHUTOPUHI W
M3MEHEHME TpaHUL, LIEHOBOrO KOpMAOpa hblouepCHbIX KOHTpakToB ocywectsnseT HKO HKL (AO) B cooTBeTcTBMM C Metoaukoi onpeaenenns HKO
"HaumoHanbHbIM KnnpuHroebii LleHTp" (AKLMOHepHOe 06WecTBO) PUCK MapaMeTpoB Ha CpPoYHOM pbIHKE. PUCK-MapaMeTpsl, UCMOMb3yeMble AN MOHWUTOPUHIA U
V3MEHEHWSI TPaHuL LEHOBOrO KOpMAOpa (PbloYEPCHBIX KOHTPAKTOB AOCTYMHbI MO CCbIIKE. W3MEHeHWe rpaHuL LeHOBOro KOpuaopa COMpOBOXAAETCS MepecyeToM
rapaHTuiiHoro obecneuenuns (FO). WM3MEHeHWe rpaHuL LIEHOBOrO KOpMAOpa MOXET OCYLLECTBMSTLCS KaK B TEYEHWE OCHOBHOW TOProBOWM Ceccuu, Tak W BHE
TOProBOW CECCUM, @ TaKXKe B BEYEPHIOIO AOMOMHUTENBHYIO TOProBYHO CECCUIO.

Moapo6Hee — MpaBuaa kAMprHra Ha CPOYHOM PbIHKE.

YXano6bl M npeasoxeHns

PO3HWYHbIE MHBECTOPbI MOFYT HanmpaBUTb CBOW MPEANOXEHWUs MM >kanobbl 6pokepy wnm 6aHKy, C KOTOPbIM OHW COTPYAHWYAlOT. XKanobbl B OTHOLIEHUM
[eATenbHOCTY MOCKOBCKOWM Bupmn MoryT 6biTb HanpasfieHbl B NMUCbMEHHOM Buae no aapecy 125009 r. Mockea, Bonbuwoin Kucnosckuit mep., 4. 13 wam no

3NEKTPOHHOM MoyTe help@moex.com.

https://www.moex.com
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