IIporpamma Nel «@brovepchbl Ha JUKBHIHBIC AKIMH POCCUICKMX IMUTEHTOB

1. MHCTpyMEHTH M MX 0003HAYEHUs, B OTHOLICHUH KOTOPHIX MapkeT-Meiikep 00si3aH B Xo0je
Toprosoii ceccun Ha Cpounom peiHke [IAO MockoBckast bupska ocyiecTBiIsiT B COOTBETCTBUH
¢ Hacrosen [IporpamMmmoit noaaepxaHue UEH:

Oo6o3HaueHmne
HaumenoBanue MHCTpyMEHTa
HNucTtpymenTa
k=1 ObrouepcHblii KOHTPaKT Ha 00bIkHOBeHHBIE akuu [TAO «I'MK «Hopunbsckuit
Huxenb»
k=2 @brouepcHbIi KOHTPAKT Ha 00bIkHOBeHHBIE akuuu [TAO «HK «PocHedTb»
k=3 dprouepCHBIN KOHTPAKT Ha npuBmiIerupoBaHHbie akiuu [TAO Coepbank
k= DdproYepCHBINA KOHTPAKT Ha 00bIKHOBeHHBIE akiuu bank BTB (ITAO)
k=5 OproyepcHbI KOHTPAKT Ha 00bIKkHOBeHHBIE akiuu MKITAO «AHIEKC»
k=6 OpHoHeBHBIN (DbIOUYEPCHBIN KOHTPAKT C aBTOIPOJIOHTAIUEH Ha
oObikHOBeHHBIC akiu [TAO Coepbank
k=7 OpHoHEeBHBIN (DbIOUYEPCHBIN KOHTPAKT C aBTOIPOJIOHTAIUEH Ha
oObikHOBeHHBIE akiuu [TAO «"a3mpom»
k=8 OproYepCcHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «["a3mpom»
k=9 @ObroYepCcHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO Coepbank
k=10 ®broyepcHbIi KOHTPAKT Ha 00bIkHOBeHHBIE akiuu [TAO «HK «JIYKOUJI»

2. YcIiioBus BBIMOJIHEHH 00s13aTeNbcTB MapkeT-Meikepa.
2.1. Jlns ompeneneHus mapaMmeTpoB o0s3aTeNbCTB MapkeT-MelKepa UCIONb3YIOTCS CIIeIYIOIINe
MOHATUSA:

Crpaa 1ByCTOPOHHUX KOTUPOBOK MaKCHMaJbHasi pa3HUIIA MEXAY JIyqIled [IEHOU
MIPEMIOKEHUS Ha TMOKYIKY W JIy4lled LEeHOU
IPEUIOKEHUST HA MPOAAXy IO TOJaHHBIM
MapkeTr-MelkepoM 3asgBKaM B OTHOILICHHUH
HNucTpymenTa. 3HaueHue Cnpona
JIBYCTOPOHHUX KOTHPOBOK OIpeAeNseTcs: o
dopmyine: Spreadvm = a*SPi, re:

a — IIOCTOsIHHAs BeJIMYKMHA, onpezenseMas ais
Wuctpymenta B nyHkre 2.2.1. Hacrosmen
[TporpamMMmsl 1 BeipakeHHas B %;

SPi — Pacuernas nena WHCTpymMeHTa C i-bIM
CPOKOM HCITOJIHEHUS, ONPE/IeJIEHHas! 110 UTOTaM
JlneBHOM KJINPUHTOBOU ceccuu
(MIpOMEKYTOYHOTO KJIMPHUHTA).




3nauenue Crpszna JBYCTOPOHHUX KOTHPOBOK
U3MEpPSETCs B €IUMHUIAX H3MEPEHUS IICHBI
WHcTpymMeHTa B COOTBETCTBUM € €IO
Crnenudukamnmei.

.HV‘ILHaSI OCHa NPCII0KCHUA Ha ITIOKVYIIKY

LIEHA 3asBKU Ha IMOKYIIKY, IOJaHHOM Mapker-
MelikepoM B oTHoueHuu MHCTpymMeHTa, 00beM
KOTOpOH, ¢ yuyeToM o0beMa BCeX IOJaHHBIX
3TUM MapkeT-MeiKepoM 3asBOK Ha IOKYIIKY,
[IeHa KOTOPBIX HE HI)KE LIEHBI JAHHOM 3asBKH,
COCTaBJISIET HE MEHEE MHHHUMAJIBHOTO 00beMa
3asBOK.

Jlydias neHa npeaioKeHus Ha TPOoJaxy

LIEHA 3asBKU Ha MIPOJAXy, NOJaHHOW Mapker-
MeiikepoM B oTHouieHnu MHcTpymenra, o0beM
KOTOpOH, ¢ yuyeToM o0beMa BCeX IOJaHHBIX
3TUM MapkeT-MeUKepoM 3asiBOK Ha IPOAAKY,
LIEHA KOTOPBIX HE BBILIE LICHBI JAHHOW 3asBKH,
COCTaBJISIET HE MEHEE MHHHUMAJIbHOTO 00beMa
3asBOK.

Ksant

MepuoJi BpeMeHH TOproBoit cecCuu, B TCUCHUE
KoToporo Mapket-mMeikep 00s3aH 110/1aBaTh
3as1BKH, 0003Havaemblii kak 0= 1, 2, ... (toe 1,
2, ... — IopsiiKoBbIid HOMep KBaHTa).

bmkaiimuii cpok ucrionHeHust no MacTpyMeHTy

CPOK HCIOTHEHHUs 110 NHCTPYMEHTY, HauMeHee
yAaJIeHHbIH OT TOpProBoro aHs, B KOTOPHIN
OCYIICCTBIISICTCS TOJICPKAHUE LICH 10
nanHoMy MHCTpyMeHTy, 0003HaYaeMblil Kak
i=n (rme =1, 2, ... — HOPSAKOBBIA HOMEP
CpOKa UCMOJIHeHHUs 110 MHCTPYMEHTY).

Crnenyronmii 3a OJIMKalIiM CPOK UCIIOJTHEHUS

no MHcTpyMEHTY

CPOK UCHOJIHEHH 10 IHCTpyMEHTY,
orpeensieMsblii o popmyse: i= n+1

OTYETHRIN IEPUOL

KaJ'IeH,Z[apHBIﬁ MCECAIL

JACB/JI JlomomHuTebHAs CECCUs BBIXOIHOIO JHS
Tepmunbl, HEe onpeneneHHble B HacTtosmew IIporpamme, HCNONB3YIOTCS B 3HAYEHUSAX,

YCTAHOBJICHHBIX BHYTpeHHUMHU JokymMeHTaMu [TAO MockoBckas bupika (nanee — bupxa) u HKO
HKII (AO), a mpu OTCYTCTBUM TaKOBbIX TE€PMHHOB — B COOTBETCTBHUH C JIEHCTBYIOILUM

3akoHoaresnbeTBOM Pocceniickont denepanumu.

2.2. IlapameTpsl 00s13aTeNnbCTB MapkeT-Meiikepa.

2.2.1. MapkeT-MeliKkep BBINOJHAET 00s3aTeNbCTBA TOJBKO MO TEM CpPOKaM HCIOJIHEHUS
HUucTpymMeHTOB, KOoTOphIe yka3zaHbl B Tabnuiax Nel-17 Hacrosiiiero nyHkTa:

Taoauuma Ne 1

VYcnoBus noaaepxanus J[ByCTOpPOHHUX KOTUPOBOK 110 DbI0uepCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
akiun [TAO «I'MK «Hopunbckuit Hukens» k=1 B Teuenne Ksanra q=1

[TapameTpsl 00s13aTE€HCTB
MapkeTr-Merikepa

ITepBbIit cpok
ucnionHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Bpewms
Hayaja




Menee yem 3a 5 (T5ITh)

KBanra —

ToproBeIx qHEN 10 Bpewms
%%CbaneepHP;&H OKOHYAHUs OOpaImieHuss | OKOHYaHMs
patl HNHcTpymeHTa ¢ nepBbIM KBanra
CPOKOM HMCTIOJTHEHHUS (g=1)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX o
n3MepeHus 1ensl MHcTpyMeHTa B 0,3%xSP 0,3%xSP
COOTBETCTBHH C €TO
Crenudukanueii) 10:00 MCK
2. MUHUMAJTBHBIH 00BEM 3aIBOK 100 100 (UTC+3) —
(u3MepsieTcs B KOHTPAKTaX ) 18:50 MCK
(UTC+3)
3. MunnManbHast
MIPOJIOJIKUTEILHOCTD
MOAICPKAHUS IBYCTOPOHHUX 70 70

KOTUPOBOK (M3Mepsietrcs B %o OT
NpoAOIDKUTENbHOCTH KBaHTa)

Taoauna Ne 2

Ycnosus NoAACPIKaHU A I[BYCTOPOHHI/IX KOTHPOBOK II0 (DBIO‘ICPCHOMY KOHTPAKTy Ha OOBLIKHOBEHHEIE

akiu [TAO «HK «Pocuedts» k=2 B Teuenne Kpanra q=1

IlepBb1it cCpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnoyHeHus (1i=2) Havajia
[TapameTpsl 00s13aTENBCTB Menee uem 3a 5 (I14Th) KBanra —
MapkeT-meiikepa ToproBbix qHEH 10 Bpemsa
%%CBaH?HIg)Hﬂ OKOHYaHUs 0OpaIeHus OKOHYaHHA
patl HucTpymeHTa ¢ nepBbiM Ksanra
CPOKOM MCHOJIHEHHUS (9=1)
1.Crpaa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B AMHHIIAX 0/ % N
n3MepeHus 1eHsl MactpymenTa B 0,3%SP 0,3%xSP
COOTBETCTBHH C €r0
Crenudukanueit) 10:00 MCK
2. MUHUMAJTBHBIH 00BEM 3aIBOK 40 40 (UTC+3) —
(M3MepsieTcs B KOHTPAKTaxX) 18:50 MCK
(UTC+3)
3. MunumainbHas
MIPOJOTIKUTENHEHOCTD
MOAIepKaHUS JBYCTOPOHHUX 70 70

KOTHPOBOK (M3MepsieTcs B % oT
npojoukuTensHocTH KBanra)

Taoauna Ne 3

VYcenosus noanepxkanus IByCTOpPOHHUX KOTHPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha
npuBwiernpoBannbie akuu [TAO Coepoank k=3 B Teuenne Ksanrta q=1

[TapameTpsl 00s13aTENBLCTB
Mapker-Melikepa

IlepBbIit Cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Bpewms
Hayaja




Menee yem 3a 5 (IISITh) KBanra —
ToproBeIx qHEN 10 Bpewms
%%CbaneepHpifﬂﬂ OKOHYAHUs OOpaImieHuss | OKOHYaHMs
patl HNHcTpymeHTa ¢ nepBbIM KBanra
CPOKOM HCIOJTHEHHS (9=1)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX 0/ % o
u3MepeHus 1eHsl MTHCTpyMeHTa B 0,30%SP 0,30%xSP
COOTBETCTBHH C €rO
Crenudukanueii) 10:00 MCK
2. MUHUMAJTBHBIH 00BEM 3aIBOK 50 50 (UTC+3) —
(u3MepsieTcs B KOHTPAKTaX ) 18:50 MCK
(UTC+3)
3. MunumMasibHas
MIPOJIOJIKUTEILHOCTD
MOAICPKAHUS IBYCTOPOHHUX 70 70
KOTUPOBOK (M3Mepsietrcs B %o OT
npojoukuTensHocTH KBanrta)

Taoauna Ne 4

YcnoBus noaaep:kaHus IBYCTOPOHHUX KOTHPOBOK M0 PpI0YEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
axiuu bank BTB (ITAO) k=4 B Teuenune Kpanra q=1

IIepBb1it cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnoyHeHus (1i=2) Hayasa
HapaMeTpI)I 00s13aTEIBCTB Menee yeMm 3a 5 (HﬂTL) Ksanra —
Mapket-Meiikepa ToproseIx JHEH 10 Bpemst
Becw nepuon oOpamienusi | OKOHYaHUsS OOpalleHus] | OKOHYAHUS
HNHcTpymeHTa ¢ nepBbIM KBanra
CPOKOM HCIIOJTHEHUS (q=1)
1.Crpa7 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IMHUIIAX o
nu3MepeHnus 1ensl MHcTpymeHTa 0,30%xSP 0,30%x>SP
B COOTBETCTBHUHU C €TO
Cnenudukarueii) 10:00 MCK
2. MuHuManbHbIN 00BEM 3asIBOK 250 250 (UTC+3) -
(M3MepsieTcs B KOHTPAKTaX ) 18:50 MCK
(UTC+3)
3. MunumainbHas
IIPOJOJIKUTEIBHOCTD
NOJIIeP>KaHUs IBYCTOPOHHHUX 70 70

KOTUPOBOK (M3MepsieTcs B % OT
npoaomkuTebHocTH KBaHTa)

Taoauna Ne 5

YcnoBus noanepxkanus J[ByCTOpOHHUX KOTHPOBOK M0 DpI0YEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
akiun MKITAO «IHAEKC.» k=5 B Teuenne KBanra q=1

[TapameTpsl 00s13aTE€HCTB
MapkeTr-Merkepa

ITepBbIit cpok
ucnionHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Bpewms
Hayaja




Menee yem 3a 5 (T5ITh)

KBanra —

ToproseIx gHEN 10 Bpewmsa
]%%Cbanep HOA OKOHEaHI/m oOparmeHus oxoganmI
PamICHHA HNHcTpymeHTa ¢ nepBbIM KBanra
CPOKOM HCIOJTHEHHS (9=1)
1.Crpa1 IBYCTOPOHHUX
KOTUPOBOK, Spreadmm
U3MepseTCs B €IMHUIIAX 0
I(/ISMep%HI/IH ueHsl UHcTpyMeHTa B 0,30%SP 0,30%SP
COOTBETCTBHH C €r0
Crnenudukarmeii) 10:00 MCK
2. MuHUMAJIBHBIA 00BEM 3aBOK 50 50 (UTC+3) -
(u3MmepsieTcs B KOHTPAKTax) 18:50 MCK
(UTC+3)
3. MuHuMalbHas
MIPOJIOJIKUTEILHOCTD
MOJIEPKAHUS ABYCTOPOHHUX 70 70

KOTUPOBOK (M3Mepsiercs B % OT
npojoukuTensHocTH KBanra)

Taoauna Ne 6

YcnoBus nojepxanus J[BycTOpOHHUX KOTHPOBOK 10 OJHOIHEBHOMY (DbIOUEPCHOMY KOHTPAKTY C
aBTOINpOJIOHTaIMel Ha 00bIkHOBeHHbIC akimu [TAO Coepbank k=6 B Teuenune KBanra q=1

beccpounblii Bpewmst
Havaia
ITapameTpsl 00513aTENIBLCTB KBanra —
MapkeT-meiikepa Bech meprox 06patenns Bpems
OKOHYaHHUs
KBanra
(9=1)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eIMHUIIAX
u3MepeHus 1eHbl MHCTpyMeHTa B 0,2%x>SP
COOTBETCTBHH C €T0
Cnenudukanueii) 10:00 MCK
2. MuHuManbHbIi 00bEM 3as1BOK 300 (UTC+3) -
(M3MepsieTCs B KOHTPAKTaX ) 18:50 MCK
(UTC+3)
3. MunumainbHas
MIPOIOIDKUTEITHFHOCTD
MoJIepKaHUs ABYCTOPOHHHUX 70

KOTUPOBOK (M3MepsieTcs B %o OT
npoaomkuTeNbHOCTH KBaHTa)

Taoauma Ne 7

VYcnosus noanepxkanus J[ByCTOpPOHHUX KOTHPOBOK MO OJHOJAHEBHOMY (PbIOYEPCHOMY KOHTPAKTY C
aBTOMpOJIOHTaIMel Ha 00bIkHOBeHHbIe akiu [TAO T"aznpom k=7 B Teuenne Ksanra q=1

[TapameTpsl 00513aTENBCTB

beccpounslii

Bpewms




Mapker-melikepa Havaja
KBanTa —
Becw neproa obpamieHus Bpemsa
OKOHYaHUS
KBanTa
(a=1)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX
n3MepeHus 1ensl MHcTpyMeHTa B 0,2%SP
COOTBETCTBHH C €TI0
Cneun(bmcauneﬁ) 10:00 MCK
2. MuHuManbHbIi 00bEM 3as1BOK 500 (UTC+3) -
(u3MepsieTcs B KOHTPAKTAaX ) 18:50 MCK
(UTC+3)

3. MunumainbHas
IIPOAOJIKUTEIBHOCTD
HOJACP>KaHUS IBYCTOPOHHHUX
KOTUPOBOK (13Mepsietcs B % OT
npojopkuTensHocT KBanra)

Taoauna Ne 8

VYcnous noanepxxanus J[ByCTOpOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE

axruu ITAO Tasnpom k=8 B Teuenue Kanrta q=4

Bropoii cpok

ITepserit cpok ucnojaHeHus (1=2) Bpemsa
HUCIIOJIHCHUA (1:1) Hayajia
[TapameTpsr 00513aTEINBECTB M 3 Ksanra —
Mapker-melikepa CHee ueM 32 5 (TIATh) Bpemst
Beck mepron ToproBeIx qHEH 10 OKOHYAHKS
S — OKOHYaHHUs 00palieHus Kganra
patl HNHcTpyMeHTa ¢ IEpBbIM (g=4)
CPOKOM UCIIOJTHEHUS
1.Crpa7 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mMepsieTcs B €IMHUIIAX
nu3MepeHnus 1ensl HcTpymenTa B 0,4%x>SP
COOTBETCTBHH C €TI0
Creuungukanueit) | O%S%CK
2. MuHAManbHBIH 00BbEM 3asIBOK 500 (UTC+3) _
(u3mepsieTcs B KOHTpaKTax) 19:00 MCK
(UTC+3)

3. MunumainbHas
MPOJIOKUTENIBHOCTh
MOAIepKaHUs IBYCTOPOHHUX
KOTUPOBOK (M3Mepsiercs B %o OT
npojoukuTensHocTH KBanra)

Ta6auna Ne 9

VYcnoBus noaaepxkanus J[ByCTOpPOHHUX KOTUPOBOK 10 DbI0UepCHOMY KOHTPAKTY HAa OOBIKHOBEHHBIE
akiuu [TAO CoepOank k=9 B Treuenne KBanra q=4




Bropoii cpok

IlepBblii cpok ucnonHeHus (i=2) Bpewms
ucnonHenus (i=1) Hayuaa
[TapameTpsl 00s13aTENBLCTB Vi 3 KBanra —
Mapket-Mmeiikepa eHee 4eM 3a 5 (ITh) Bpems
Beck IepHOI ToproBbIx gHE# 110 OKOHYUAHMS
P — OKOHYaHUs oOpaleHus KBanra
pat NucTpymenTa ¢ nepBbiM (g=4)
CPOKOM MCIOJTHEHHS
1.Crpaa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IMHULIAX o
n3MepeHus 1ensl MHcTpyMeHTa B 0,3%xSP
COOTBETCTBHH C €r0O
Crenugukanueii) ACBJ
N 10:00 MCK
2. MuHHMaNnbHEIH 00bEM 3asIBOK 300 (UTC+3) —
(u3MmepsieTcs B KOHTPAKTax) 19:00 MCK
+
3. MunumaibHas (UTC+3)
MIPOJOIIKUTEILHOCTD
MOJIICP KaHUS IBYCTOPOHHHUX 60

KOTUPOBOK (M3mepsieTcs B %o OT
npojopkuTensHocT KBanra)

Taoauma Ne 10

VYcnoBus noanepxanus JIByCTOPOHHUX KOTUPOBOK 110 DbI0OYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
axin [TAO «HK « TYKOWMJI» k=10 B Teuenue Ksanra qg=4

Bropoii cpok

IepBbIit cpox UCIIOTHeHHS (1=2) Bpewms
ucnonHenus (1=1) HaYaIa
[TapameTpsl 00s13aTENBCTB KBanTa —
MapkeT-Meiikepa Menee uem 3a 5 (TATh) Bpewms
Beck mepron Toproseix qHEH 10 OKOHYAHMS
obpamenns OKOHYaHUs oOpareHus KBanta
HNHcTpyMeHTa ¢ IEpBbIM (g=4)
CPOKOM HCHOJIHEHUs
1.Crpa7 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm
(u3mMepsieTcs B €IMHUIIAX
n3MepeHus 1eHsl MHCTpyMeHTa B 0,4%x>SP
COOTBETCTBHH C €TO
Crnenudukarmeii) ACBJ
10:00 MCK
2. MuHMMaNbHBIN 00bEM 3asBOK 100 (UTC+3) —
(u3mepsieTcs B KOHTPaKTax) 19:00 MCK
3. MunumMasnipHas (UTC+3)
MIPOIOJKUTEIBHOCTD
MOJIEP>KaHUS IBYCTOPOHHHX 60

KOTUPOBOK (M3Mepsiercs B %o OT
npojoukuTensHocTH KBanra)

Taoauna Ne 11




YcnoBus noanaepxanus J[ByCTOpPOHHHX KOTUPOBOK 110 DbI0uepCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
axiun [TAO «I'MK «Hopunbckuit Hukens» k=1 B Teuenne KBanra q=4

[TepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanra —
Mapxker-Melikepa ToproBeIX AHEH 10 Bpewms
%%CBaH?HP;&H OKOHgaHHﬂ oOpailieHus | OKOHYaHMs
patit MHCTpyMEHTA C TIEPBBIM KBanTta
CPOKOM HCIIOTHEHHUS (9=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX 0
n3MepeHus 1eHsl ucTtpymenTa B 0.5%SP 0,5%xSP
COOTBETCTBHH C €TO
Crenudukanueii) JACBI
. 10:00 MCK
2. MuHUMAaNbHBIN 00BEM 3a5IBOK 100 100 (UTC+3) —
(u3MepsieTcs B KOHTPAKTax)
19:00 MCK
+
3. MunumaibHas (UTC+3)
MPOIOIDKUTEIHHOCTD
MOICPKAHUS IBYCTOPOHHUX 60 60

KOTUPOBOK (M3MepsieTcs B % OT
poJIOJDKUTEIbHOCTH KBaHTa)

Taoauna Ne 12

YcioBus noanepxkanus JByCTOpOHHHX KOTUPOBOK 110 Db0UepCHOMY KOHTPAKTY Ha OOBIKHOBCHHBIC
axiu [TAO «HK «PocHedts» k=2 B Teuenune KBanra =4

[TepBblii cpok Bropoii cpok Bpewms
ucnonHenus (i=1) ucnonHeHus (1=2) Hayasna
[TapameTpsl 0053aTENBECTB Menee uem 3a 5 (14Th) KBanra —
Mapxker-Melnikepa ToproseIx gHeN 10 Bpewmst
%%C”an?lﬁ’ﬂﬂ OKOHUAHHs 00paleHus | OKOHYaHH
patl HHCcTpyMeHTa ¢ TIepBbIM KBanra
CPOKOM HCIIOJIHEHHSI (9=4)
1.Crpa1 1BYCTOPOHHUX
KOTHPOBOK, Spreadvm
(M3MepsieTcs B eIMHUIIAX 0 o
W3MepeHus 1eHbl IHCTpyMeHTa B 0,5%SP 0,5%x>SP
COOTBETCTBHH C €r0
Crnenudukarnmeii) JCBJ,
. 10:00 MCK
2. MUHHUMAJTBHBIH 00BEM 3aIBOK 40 40 (UTC+3) —
(u3MepsieTcs B KOHTPAKTAaXx )
19:00 MCK
+
3. MunumaibHast (UTC+3)
NPOJIOJKUTETBHOCTD
MOJIEP>KaHUs IBYCTOPOHHHX 60 60

KOTUPOBOK (M3Mepsiercs B %o OT
npojoukuTensHocTH KBanra)

Taoauna Ne 13




VYcenosus noanepxkanus JIByCTOPOHHUX KOTUPOBOK 110 DbIOYEPCHOMY KOHTPAKTY Ha

npuBwiernpoBannbie akuuu [TAO Coepbank k=3 B Teuenne KBanra q=4

[TepBblii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucIojgHeHus (1=2) Hauana
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanTta —
Mapxker-Melikepa ToproseIx JHEH 10 Bpewmst
P P Beck [ICpHOA OKOHgaHHH ogpamé[m/m OKOII;‘IaHI/Iﬂ
obpamens WHCTpyMEHTA C TIEPBBIM Ksanra
CPOKOM HCIIOJIHEHHUS] (9=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX 0
n3MepeHus 1ensl MHcTpyMeHTa B 0,5%xSP 0,5%xSP
COOTBETCTBHH C €TI0
Crenudukanueii) JACBI
. 10:00 MCK
2. MuHMManbHbIi 00BEM 3aBOK 50 50 (UTC+3) —
(u3MepsieTcs B KOHTPAKTax) i
19:00 MCK
3. MunumMasnbHas (UTC+3)
MIPOJIOJIKUTEIILHOCTD
MOICPKAHUS IBYCTOPOHHUX 60 60
KOTUPOBOK (M3MepsieTcs B % OT
npojoiukuTensHocTH KBanrta)

Taoauma Ne 14

YcnoBus noaaep;kaHus IBYCTOPOHHUX KOTHPOBOK M0 PpI0YEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
akiuu bank BTB (ITAO) k=4 B reuenne Kanrta =4

[IepBblit cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonHeHus (1=2) Hayasna
HapaMeTpI)I 0053aTeNILCTB Menee ueMm 3a 5 (HHTB) Ksanra —
Mapker-meiikepa ToproBeix JHEH /10 Bpewmst
Bech nepuos oOpaimienusi | OKOHUaHUS OOpaIlleHUs | OKOHYAHUS
HNHcTpymeHTa ¢ nepBbIM KBanra
CPOKOM MCHOJIHCHHS (g=4)
1.Crpa7 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm
(M3mMepsieTcs B €IMHUIIAX o
nu3MepeHnus 1ensl MHcTpymeHTa 0,5%xSP 0,5%x>SP
B COOTBETCTBHUHU C €TO
. CB
Cnenudukaruein) IO'I(L)O N'[HCK
2. MuHuManbHbIi 00bEM 3as1BOK 250 250 (UTC+3) —
(u3mepsieTcs B KOHTPAKTax) 19:00 MCK
3. MunumanesHas (UTC+3)
IIPOJOJIKUTEIBHOCTD
NOJIIeP>KaHUS IBYCTOPOHHHUX 60 60

KOTUPOBOK (M3Mepsiercs B %o OT
npoaomkuTeNbHocTH KBaHTa)

Taoauna Ne 15




YcioBus noanaepxkanus JByCTOpPOHHHX KOTUPOBOK 10 Dbr0UepCHOMY KOHTPAKTY Ha OOBIKHOBCHHBIC
akiun MKITAO «IHAEKC.» k=5 B Teuenue KBanra q=4

[TepBblii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucIojgHeHus (1=2) Hauana
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanra —
Mapxker-Menkepa Toproseix guei 10 Bpewmst
]i%csaneg)Hp;&;[ OKOHYaHUs oOpaleHus OKOHYaHUA
patit MHCTpyMEHTA C TIEPBBIM KBanTta
CPOKOM HCIIOTTHEHHS (9=4)
1.Crpa1 IBYCTOPOHHUX
KOTUPOBOK, Spreadmm
(u3mepsieTcs B AMHUIIAX 0 o
u3Mepenus 1ensl MHctpymenra B 0,5%SP 0,5%>SP
COOTBETCTBHH C €r0
Crnenudukarmeii) ACBJ
10:00 MCK
2. MuHuManbHbIi 00bEM 3aBOK 50 50 (UTC+3) —
(u3MmepsieTcs B KOHTpaKTax) 19:00 MCK
3. MunuMainpHas (UTC+3)
MIPOJIOJKUTEIILHOCTD
MOICPKAHUS IBYCTOPOHHUX 60 60

KOTUPOBOK (M3Mepsiercs B % OT
npojoukuTensHocTH KBanrta)

Taoauna Ne 16

YcnoBus nojep:xanus J[BycTOpOHHUX KOTUPOBOK IO OJHOIHEBHOMY (DbIOUEPCHOMY KOHTPAKTY C
aBTONpOJIOHTalMel Ha 00bIkHOBeHHbIC akiu [IAO Coepbank k=6 B Teuenune KBanra q=4

Beccpounnbrii Bpems
Havana
[TapameTpsl 00513aTENBCTB KBanra —
Mapxker-meiikepa Bech nepuo1 obparieHus Bpems
OKOHYaHHUs
KBanta
(9=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eIMHUIIAX
u3MepeHus 1eHbl MHcTpyMeHTa B 0,4%x>SP
COOTBETCTBHH C €T0
Crnenuduxanueit) ACBJ
10:00 MCK
2. MuHMManbHbIN 00BEM 3aBOK 300 (UTC+3) —
(u3MmepsieTcs B KOHTPAKTax) 19:00 MCK
3. MunumaneHas (UTC+3)
MPOJIOJDKUTETTBHOCTh
MOJAJEp>KaHUs ABYCTOPOHHHUX 60

KOTUPOBOK (M3MepsieTcs B %o OT
npoaomkuTeNbHocTH KBaHTa)

Taoauma Ne 17
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YcnoBus noaaepxkanus J{ByCTOpPOHHHX KOTUPOBOK 110 OJJHOAHEBHOMY (PbIOUEPCHOMY KOHTPAKTY C
aBTONpoJIOHTaIel Ha 00bIkHOBeHHbIe akiun [TAO T"aznpom k=7 B Teuenne KBanra q=4

Beccpounbiii Bpems
Hayaja
[TapameTpsl 0053aTENBCTB Ksanra —
Mapker-melikepa Bech nepros 06paienus Bpewms
OKOHYaHUS
KBanTa
(g=4)
1.Crpaa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IMHULIAX o
u3MepeHus 1ensl MHcTpyMeHTa B 0,4%xSP
COOTBETCTBHH C €TO
Crnenuduxanueil) ACB/I
N 10:00 MCK
2. MuHMMaTBHBINA 00bEM 3a5BOK 500 (UTC+3) -
(u3MmepsieTcs B KOHTPAKTax) 19:00 MCK
+
3. MunumaibHast (UTC+3)
MIPOJOIIKHUTENEHOCTD
MOAICPKAHUS IBYCTOPOHHUX 60
KOTUPOBOK (13MepsieTrcs B % OT
npojopkuTensHocT KBanra)

2.2.2. TlepBbIM, BTOPBIM M CICAYIONIMMH 3a HUMH Cpokamu wucnonHenus (i) MHCTpymMeHTa
MPHU3HAIOTCS COOTBETCTBEHHO OJFDKalImass W CIEAYIOIUME 3a HeW JaThl HWCIOJHEHUS
COOTBETCTBYMOIIEro IHCTpyMeHTa, onpeenseMble B COOTBETCTBHUH ¢ yclioBUsAMHU Crerudukanuii
COOTBETCTBYIOIIUX HHCTPYMEHTOB.

2.3. B teuenue q-oro KBanra Toprosoro aus OTtueTHOro mepruoma MapkeT-MelKep BIpaBe He
oonee 5 (msatu) pa3 amst =1 u He Oonee 2 (1ByX) pa3 st =4 He COONI0AATh OJIMH U3 MTapaMeTPOB
HCIIOJTHEHUS 00513aTENIbCTB, YKa3aHHbIX B MyHKTe 2.2. Hactosuiei [IporpamMmMel B oTHOmeHnu k-
oro MHCTpyMeHTa C i-bIM CPOKOM HCHOJHEHHs. B cimyuyae HapymieHus B TeueHHe OTYETHOTrO
nepuoja JaHHOIO YCJIOBMS NpH oka3zaHuu Mapker-melikepom yciyr no k-omy MHCTpymeHTy,
TaKH€ YCIYIM B OTHOILIEHUM COOTBETCTBYRoIero MHCTpymeHTa, yKa3aHHOIO B IyHKTE 1
Hacrose [IporpaMMbl, CHUTAIOTCS HE OKa3aHHBIMU.

3. Bosnarpaxaenue Mapker-meiikepa.

3.1 Pa3mep Bo3HarpaxaeHuss MapkeT-melikepa 3a BBIIIOJIHEHHE MapKeT-MelKepoM B TE€UEHUE
OtuetHOTO NEepuojia 00s3aTenbeTB MapkeT-Melikepa Ha yCIOBUSIX, IPEYCMOTPEHHBIX TyHKTaMU
1-2 nactosmeit [Iporpammel, paBeH cymme BO3HArpakJaeHu, onpeaeisemMpix mo popmynam Nel-
2 B OTHOIIEHUH KaXJOW I'PyNIbI KOJOB pa3/ena perucTpa y4era O3, UCIIOIb3YEMBIX MTPU
BBHITIOJTHEHUH 00s513aTenbcTB MapkeT-Melikepa B COOTBETCTBUU ¢ Hactosmied [Iporpammoii Ha
OCHOBaHUU 3aKII0YeHHOTO ¢ bupskeii moroBopa 00 oka3aHUM yCIyr MapKeT-MeWKepa:

®opmyJia Nel:
ki ; ; N
0,25 X X ki Fee qoprms X (Ii(Pcfis'; Penfir) + 1), rae npn g=1:

active

L4 Iq,i MOKCT MPUHUMATH CJICAYIOINUC 3HAYCHUS:
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1, ecnu Pcfkl > 90%

(
ki Pcflt — Pcn
Igi(Pcf;y Pcn 4 (Pefyq k ) ,ecnn Penlt < Pcf’” < 90%
I\ (90% — Pcnj;ql) . -
k —1, nHave
e 1€ 1IpU q=4:
1, ecau Pcf]’“ > 80%

(
I 5
. ki, kiy — (PcfFi—pen®iy :
o Iqi(Pcfjq s Penyg) 4 # , eCJIH Pcn}‘g < Pcf]’” < 80%
L (80%— Pcnjq) ,
—1, uHave

kij.q
° Fee active — CyMMa 6I/Ip)KCBOI‘O c6opa N KOMHCCHOHHOI'O BO3HArpaXJICHUA 3a KIIMPHHT,

B3UMaeMas ¢ Mapker-Melikepa MO CelIKaM, 3aKJIIOYeHHbIM B TeueHue g-oro KBaHTa B j-i
Toproseslii fenb o k-omy MHCTpYMEHTY C i-bIM CPOKOM UCIIOIHEHHS Ha OCHOBaHUHU 0€3apECHBIX
3asBOK, MOJJAaHHBIX MapkeT-MelKepoM U COJepKaIIMM KO/I(-bl) pa3zielia perucTpa ydera mo3HIIHid,
UCIIOJIb3YEMbIE NP BBIIIOJIHEHUHU 00s13aTesIbcTB MapkeT-Melikepa B COOTBETCTBUH € HACTOSIILEN
[TporpaMMoii Ha OCHOBaHUU 3aKJIIOYEHHOTO ¢ bupxkeil moroBopa 06 oxazanuu yciyr Mapker-
Melikepa, IpU yCIOBHUM, YTO JaHHBIE 3asBKH 3aperucTpupoBaHbl B Peectpe 3asBOK ¢ O0JIbIIUMU
HOMEpPAMH, YEM HOMEPA COOTBETCTBYIOLIMX BCTPEUHBIX 3asBOK 110 COOTBETCTBYIOIIMM [lapHbIM
CleKam?;

ki "
* Pcf; ql — (hakTHUeCKas MPOJOKUTENLHOCTh MOAepKaHusi MapkeT-MeiKkepoM B TeUeHUe q-

oro KBanra B j-it ToproBelii aeHb /I[BycTOpoHHUX KOTHPOBOK 10 k-omy WHCTpyMeHTY ¢ i-bIM
CPOKOM HCIOJHEHHUS Ha yCIOBMAX, YKa3aHHBIX B IyHKTe 2.2. HactosAuer [Iporpammsel (B % ot
HpOIlOJI)I(HTCJIBHOCTH KBanra);

o PCTl] q= MHUHHUMAJIbHAA MMPOJOJDKUTCIbHOCTD IMOAACPKAHUA MapKeT'MeﬁKCPOM B TCUCHUC

g-oro KBanta B j-if ToproBelii 1eHp J[ByCTOpOHHHX KOTHPOBOK 10 k-omy MHCTpyMEHTY C i-bIM
CPOKOM HCIOJHEHHUS Ha yCIOBMAX, YKa3aHHBIX B MyHKTe 2.2. Hactosuler [Iporpammsel (B % ot
npojonkuTenbHoctu KBanra);

. k=1, 2, ... — IOpsAAKOBBIA HOMEP COOTBETCTBYIOIIEro HCTpyMeHTa, yKa3aHHBIN B TyHKTE
1 nacrosmieit [Iporpammer;

. I =1, 2, ... — IOPSIKOBBIi HOMEP COOTBETCTBYIOIIETO CPOKA MCIOIHEHHS, YKa3aHHbBIN B
nyHkTe 1 Hacrosmen [IporpamMmer,

. j=1,2, ... — nopsakoBkiii HOMep TOProBOro JHs COOTBETCTBYIOLIETO MECSAIIa,;
q=1,2, ... — nopsakossiii Homep KBaHTa, yka3aHHslil B myHKTe 2.2.1. HacToswmen [Iporpammsl.

®opmysia Ne2:

2q,j ki [max(0 Iql(Pchq ;Pen; q) (52—S1)+S1)] )
P , TIIe:
LjkqkK;

Jons q =1

s k =1-5:

. S1 — 10000 ([ecsars Thicsu) pyOeid;

o S, —20 000 (/IBaamats ThICSY) pyOIIEii;

! Tepmun onpesiensercss B COOTBETCTBUM NPABUIAMH KJIUPUHTA, yTBEPKAEHHBIMH KIIMPHHIOBBIM [IEHTPOM U
pEryIupyroLuME NIOPAA0K OKa3aHUsl KITMPUHIOBBIX yciayr Ha CpounoM peiHke [TAO MockoBckas bupxa.
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s kK =6-7:

. S; — 25000 (/IaauaTh maTh THICSY) pyOIIEi;
. S, —50 000 (ITsarbaecsT ThICAY) PYOICH;
M q =4:

s k =1-5:

o S1 —4 000 (Yerbipe ThicSUM) pyOICii;

. S, — 8000 (Bocemb ThicsY) pyOIICii;

Jus k =6-10:

. S, —10 000 ([ecsars Thicsa) pyoOieit;

. S, —20 000 (/IBaauars ThICSY) pyOIIEH;

k,
. K; 7 _ xommuecTBO CPOKOB MCHONHEHHS 110 k-oMy MHCTpyMeHTY, 110 KOTopoMy Mapker-

Mmeiikep B TeueHue q-oro Kanta B j-if ToproBblii 1eHb 00s13aH BBINOJIHATH YCIOBUS MOAJIEPKAHUS
JIByCTOPOHHUX KOTHPOBOK, MPEAYCMOTPEHHbIX B IyHKTe 2.2. Hactosaweid I[Iporpammsl. Ilpu
OIpe/Ie]IEHNH KOJIMYEeCTBA CPOKOB MCHONHEHUA MO k-My WHCTpyMEHTY Takke Y4YHUTBHIBAIOTCS
Toproseie THU, B KOTOPBIE MMOJHOCTHIO JINOO YACTHYHO TOPTY OBUIH MPUOCTAHOBJICHBI.

3.2. Jlna uenedt nHactosimied IIporpamMmbl mpu omnpeneneHUr KoJinuecTBa TOProBbIX JHEH
COOTBETCTBYIOIIETO MECsIa, TAKXKE YUUTHIBAIOTCS TOpProBuie JHU, B KOTOPBIE MOJHOCTHIO JTHOO
YaCTUYHO TOPTH OBLTU MPUOCTAHOBJICHBI.

4. bupxa Bupase oTkazath MapkeT-MelKepy B IPUCOEIMHEHUH K HacTosen [Iporpamme.
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