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Llenb nokyMeHTa:
KntoueBoi MHGOpMaLMOHHbIN AokyMeHT (KUA). He sBnseTcs peknaMHbiM MaTepuanoM. NHdopMaums npuBeaeHa AN NOHUMaHUS CYLIECTBEHHBIX XapaKTEpUCTUK
1 pUCKOB (DMHAHCOBOrO NPOAYKTa, a Takxke ANs yaobCTBa ero cpaBHEHUs C APYrMMU (PUHAHCOBLIMM MPOAYKTaMm

Mpoaykr:
®btoyepcHbI KOHTpaKT Ha uHaekc RUONIA
KoHTakTbl: +7 (495) 363-3232 e-mail: Derivatives@moex.com

Brumarmne! L [lpogyKT He SB/ISETCS MPOCTbIM U MOXKET ObITb C/IONKHBLIM A/151 [TOHUMAHNS.
II. Mpeayripexaenns:
1. Bbl MOXETE [10TEPSATL BO/IBbLLE, YEM BIIOXU/IN
2. CpescTsa He 3acTpaxoBaHbl (He rapaHTypoBatbl) rocyaapcTBoM.

MpoayxT (Bua, poxoa, NopsiAoK ero pacyera)

Bupa: OblouepcHblii KOHTPaKT Ha MHAeKC RUONIA siBnsieTcst Npou3BOAHLIM (DMHAHCOBLIM MHCTPYMEHTOM B COOTBETCTBUM C ®DefeparnbHbiM 3akoHOM OT 22.04.1996 N
39-03 «O pblHKE LieHHbIX Bymar».

XapakTepucTukm (pbroUEepCHOro KOHTpakTa:

®bloYepCHbIi KOHTPAKT Ha MHAekc RUONIA — 3TO pacyeTHblii hbtoYepCHbI KOHTPaKT, 6a3uCHbIM aKTUBOM KOTOPOro SIBMSIETCS 3HadeHue uHaekca RUONIA,
paccuutbiBaeMoe U nybnukyemoe bBaHkom Poccum  (https://cbr.ru/hd base/ruonia/sv_ruonia/). Cneundukaumss KOHTpaKTa MpPeACTaBleHa Ha canTe
(https://www.moex.com/ru/documents/fyuchersnye-kontrakty-na-indeksy-dolgovogo-i-denezhnogo-rynka). B cneundukaummn (cnucke napameTpoB) yKasaHbl KOZ
KOHTPaKTa, eaMHunla U3MepeHns pacquHoﬁ LEHbI, MI/IHVIMaI'IbeII;I war ueHbl, CTOMMOCTb MUHWUMAIbHOrO LWara LUeHbl, NnopsaaoK pacqéTa, Ha4YUCNIeHUa n cnncaHus
BapMaLMOHHOW Mapku, MOPSAOK WUCMONHEHWUS] KOHTpakTa. HOMWHaNbHLIA 06beM KOHTpaKTa MpeAcTaBisieT coboW NMpOU3BEAEHWE PacHETHOM LieHbl KOHTpaKTa Ha
YaCTHOE OT AeneHust CTOMMOCTU Lara LeHbl Ha MMHMMaﬂbeIl)'I war ueHbl, yKa3aHHble B cneumd)mxaumm. B MOMEHT BbICTaBNEHUS 3asBKWU MO KOHTPaKTy Yy
YYaCTHWKOB CLENKM BOKMPYeTCs YacTb WAM  MPOLEHT OT HOMMHANbHOM CTOMMOCTM KOHTpakTa — rapaHTuiiHoe obecneyeHve (nanee - TO)
(https://www.moex.com/ru/derivatives/go futures.aspx). Pasmep FO M NOPsSAOK €ro pacyeTa OnpeaensieTcss KAMPUHIOBOM OpraHu3auMen — LEeHTpasbHbIM
KOHTpareHToM — HauuoHanbHbIM KnMpuHroBbiM LleHTpoM B cooTBeTCTBMM [paBunamu knvpuHra HeGaHKOBCKOW KpeauTHOW OpraHv3auum — LEHTPanbHOro
KOHTpareHTa «HauuoHanbHbI KnupuHrosbiv LieHTp» (AkumoHepHoe o61uectso). YacTb IV. MpaBuna KAMpMHra Ha CPOYHOM pbiHKe U MpuHUMnamMu pacyeta MO Ha
CpoyHoM pbiHke (https://www.nationalclearingcentre.ru/catalog/0302/281).

OaVH pa3 B TEYEHWE TOProBOro AHs MO OKOHYaHWMM OCHOBHOM TOPrOBOM CECCUM ONPeaensieTcs pacyeTHas LieHa dbtodepca. Onpeaenesune NpubbInn unm ybbiTka no
nosuummn (T.e. HAUYUCNEHWE BapUaALIMOHHOW MapXXu), TaKXKe MNPOUCXOAWUT OAMH pa3 B XoAe KAMpUHroBow ceccun mark-to-market (m-t-m). Pasmep BHECEHHbIX
LEHEXHbIX CPEACTB AODKEH MOAAEPXKMBATLCS HA MUHMMANbHOM YPOBHE, COOTBETCTBYtOLIEMY pa3mepy 0. OUHAHCOBLIM pe3ynbTaT OT yAepXaHus No3uuuu no
KOHTPAKTy MOXHO MOSlyYUTb A0 €r0 WCMOSHEHWS, NYTEM COBEPLUEHUS MPOTUBOMOMOXHOW (OCETHOM) CAENMKM C 3TUM XK€ KOHTPAKTOM. 3aKpbiTWE NO3ULMK MO
KOHTPaKTy BO3MOXHO B /1060 TOProBblli AeHb, BKItOYas MOCNEAHWIA AEHb 3aK/IOYEHUS KOHTpaKTa. TakuM 06pas3oM, MoKynaTenb (blOYepCHOro KOHTpakTa
OTKPbIBAET MO3ULUMIO MOKYMNKOWM (bbloyepca, a 3aKpblBaeT MO3WULMIO CAENKOM MPpofaXu 3TOro XXe KOHTpakTa. lMpoAaBel, OTKPbIBAET MO3ULMIO MYTEM MPOAAXU
dbloyepca, M 3aKpbIBAET MO3MLMIO MOKYMKOW 3TOro e dbioyepca. O6Wmin (hUHAHCOBLIN pe3ynbTaT MoKynaTens/npodaBLUa paBeH CyMMapHOM BapWaLMOHHOWM
MapXe 3a BECb MEPUOA YAEPXKAHUS OTKPLITON NO3ULIMK MO KOHTPAKTY.

®bloyepc Ha MHaekc RUONIA aBTOMATMUYECKM WUCMOMHAIOTCA €XEKBapTasbHO, B PACHETHbIN A€Hb, CNEAYIOWMIA 33 MOCNEAHUM AHEM 3aK/IOYEHUSI KOHTPaKTa Mo
OKOHYaHMM CpoKa AENCTBUSI KOHTPaKTa, U AaXe eciM UHBECTOP HE COBEPLIMT O(CETHYIO CAENKY A0 3aKpbiTWs, BapuauMOHHas MapXa 6yAeT HauucnieHa Ha ero
CYeT Mo pesynbTaTaM MCMONHEHUS KOHTpakTa, ero (MHAHCOBbLIA pe3ynbTaT 3a MOCNEeAHWI TOProBbii AeHb KOHTpakTa 6yAeT paBeH pasHWLUE Mexay LEHOM
MCMONTHEHNS KOHTPAKTa U MOCNEAHEN pacyeTHOM LieHOW KOHTpakTa NpeablayLlero ToproBoro AHS. ECM MHBECTOP OTKPbI MO3WULUMIO MO KOHTPAKTY B MOCNEAHUM
TOProBbl A€Hb KOHTPaKTa, TO ero (hMHAHCOBbIN pe3ynbTaT 6yAeT paBeH pasHuLEe MeXay LEHOM WCMOSHEHUS KOHTPaKTa M LIEHOW OTKPbLITUS no3uumu. LleHa
MCMONHEHNS KOHTPaKTa CYMTAETCA paBHOM 3HauyeHuio mHaekca RUONIA, paccuuMTaHHOMy M onybnvkoBaHHOMY BaHKOM Poccum B mocneaHui AeHb 3aK/loueHus
KOHTpaKTa, OKpYreHHOMY A0 4 3HaKOB MOC/e 3ansTol Mo NpaBuiaM MaTeMaTUYECKOrO OKPYr/IEHMS.

®blOYEPCHbIN KOHTPAKT Ha MHAEKC RUONIA fBRSeTcs pacyeTHbIM MPOU3BOAHLIM (DUHAHCOBLIM MHCTPYMEHTOM, KOTOPLIM He mpeanonaraeT (huHANbLHOW MOCTaBKU
6a31CHOro aKkTMBa MOKYMATENO NMpU UCMOMHEHUM KOHTPakTa. PacyeTHasi LeHa KOHTpaKTa U3MEHSIETCS B COOTBETCTBUM C PbIHOYHOM aKTUBHOCTBLIO M OXMAAHWUSIMU
y4acTHWKOB. Ha CpoYHOM pbiHKe MOCKOBCKOM BUPXXM OAHOBPEMEHHO TOPIYIOTCS KOHTPAKThI C Pa3HbIMU CPOKaMM C eXXEKBApTa/IbHbIM UCTIONHEHWEM.

MocMoTpeTb  KONIMYECTBO  3aBEAEHHbIX CPOKOB, a Takke Yy3HaTb MHGbOpMaumMio O Toprax Mo  KaXAOMy KOHTPaKTy MOXHO Ha CTpaHuue
https://www.moex.com/ru/derivatives/contracts.aspx?p=act.

MNMpoaykT npeaHasHayeH ANs BceX TUNOB MHBECTOPOB, HO Ba)KHO OTMETUTb, YTO TOProBAsA NMPOU3BOAHbIMM (PMHAHCOBbLIMM MHCTPYMEHTaMu
noAxXoAUT He BCEM MHBECTOPaM, TaK KaK COMpshKeHa C HajMuuMeM pucka (hMHaHCOBbIX MOTEepb OT BJ/IOXKEHWUS CpeAcTB. Pblouepcbl ABNAAIOTCA
MHCTPYMEHTOM, KOTOPbI/i TOPryercsi «C MJIeYOM», YTO MoApa3yMeBaeT, YTO NMOKynas KOHTPAKT, UHBECTOP MNJIaTUT TOJIbKO 4acTb CTOMMOCTH
KOHTpaKTa, a He BCIO CYMMY LIeJINKOM, HO LieHOBble Kosie6aHnsa MOryT NpMBECTU K NoTepsiM, NpeBbillalolMM CYMMY CPeACTB ynJlauyeHHbIX 3a
OTKpbITE no3uumnu. Takum o6pa3oM, TOProens NPou3BOAHbIMU (PMHAHCOBbIMM MHCTPYMEHTaMM, TpebyeT OT MHBECTOpa KBanupukauum, 3HaHus
NpoAyKTa, OnbiTa COBEpLUEHUs CAENOK C (pbbloyepcaMm UaN APYrMMU NPOAYKTaMU C KPEAUTHbIM «MNJIeYOM>», YCTOMYMBOCTU PUCKY M FTOTOBHOCTHU
HecTH Yy6bITKU CBEpX B/IOYK€HHOW CYMMbl.

Puckn

4 T e——

HuW3Kkui1 ypoBeEHb pucka BbICOKMIA YPOBEHb pyUCKa
YposeHb pucka: 7

PUCK MOXET CU/TbHO BapbUPOBATHCS B 3aBUCUMOCTU OT CPOKA
YAEPKaHNS OTKPLITOHN ro3nymm. TakxKe CyLUECTBYET psa CTpaTermi

C OrpaHUYEHHBIM PUCKOM. TeM HE MEHEE, CYLECTBYET PUCK TOIO,

YTO MHBECTOP BYAET BbIHYAEH 3aKDbITb MO3MLMIO CO 3HAYNTE IbHBIMU
110TEPIMA.
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Puckn

+  CyMMapHblii MokasaTe/lb puUcKa MOKa3blBAaeT HACKO/bKO Bbille BEpOSTHOCTb MOTEpb MO AaHHOMY MPOAYKTY WM3-33 PbIHOYHbIX KONebaHWii Mo CPaBHEHMIO C
ApYrMMu npoaykTamu. Mo Halwel oLeHKe, pUCKOBaHHOCTb (biovepcoB Ha MHAekc RUONIA oueHuBaeTcs Ha 7 u3 7 6annioB, YTO COOTBETCTBYET MaKCHMabHOMY
pUCKY.

+ B HEKOTOpbIX C/ly4asix BBUAY HEGNAroNpUSATHBIX PbIHOYHBIX KONebaHWi i MHBECTOPY NPUAETCS BHECTU AOMOHUTENbHbIE AEHEXHbIE CPEACTBA Asl KOMMEHCaLum
YBbITKOB MO (bbloYepcHON no3vumv. O6wWwmii Y6bITOK, KOTOPbIii MHBECTOP NMOHECET B pe3ysibTaTe, MOXET 3HAYMTENIbHO MPEeBbICUTb BJIOXKEHHYIO
CyMMy.

»  CpouHblli pbIHOK OBecneuvMBaeT TOprv (UHAHCOBLIM WMHCTPYMEHTOM, HO HM MocCKOBCKasi Bupxa, HM MapkeT-MeyKepbl He rapaHTUPYIOT MpUCYTCTBUE
JIMKBUZHOCTU Ha MHCTPYMEHTE B /1060I MOMEHT BpeMeHW. [MaBHbIM 06pasoM, NIMKBMAHOCTb 3aBUCUT OT HalMuMs Crpoca U NMPeAnoXeHus Ha pbiHKe. Bbicokas
TOproBasi akTUBHOCTb, HabntofaeMasi B ONpefeneHHbli MOMEHT BPEMEHM, He rapaHTUPyeT ee Hanuuue B 060K Apyroli MOMEHT BPEMEHU.

+  [lokynka wnu npojaxa @blOYEPCHOrO KOHTPakTa MOXET 6biTb COMPsXKEHA C BbICOKMM YPOBHEM pUCKa. TOProBAsi MPOW3BOAHBIMM  (DUHAHCOBBLIMM
VHCTPYMEHTaM1 TpebyeT Hanuuus 3HaHUi O MpOoAyKTe W ero puckax. Mpubbiib UK YELITOK MO (bIOYEPCHOM MO3WULUMKM 3aBUCUT OT PasHULbl LieHbl 3aKpbITUs U
LieHbl OTKPbITUSI KOHTpaKTa. PacueTHas LieHa dbloyepca 3aBUCUT OT psifa (hakTOpOB, TakUX Kak: ABWKEHME LieHbl 6a3nUCcHOTO akTUBa, OXMAAHUN WHBECTOPOB,
HOBOCTHbIX COBbITUIA. KpoMe Toro, pasmMep npubbinn unu ybbiTka no no3vumy Bo dblouepce Ha MHAEKCh CUbHO 3aBUCKT OT TOTO, Kak MHBECTOP MCMOJIb3YET caM
VHCTPYMEHT. Tak, (bloYepCHbIii KOHTPAKT MOXET MCMOJb30BaThCsl Kak UHCTPYMEHT YMpPaBNEHWUS! PUCKaMU (XeMXMPOBaHUS) MOTEPb Ha PbIHKE CMOT WM NOTEPb OT
ApYTVX BUAOB OMEPALMOHHOMN [esTeNbHOCTH, CUMbHO 3aBUCSILLEN OT AMHAMMKM LieHbl KOHKPETHOTO 6a3MCHOr0 akTWBa, UHCTPYMEHT MOXET 6biTb UCMOMb30BaH Kak
anbTepHaTMBHOE BNOXEHWE CPEACTB C LENbIO MOyYeHNst MHBECTULIMOHHOW MPUBbLIH.

WcnonHeHne KOHTpaKTa

HwxenpueeaeHHble rpacuky NokasbiBaloT NpubbINb/YEbITOK MO (hbOYEPCHON MO3ULMKM HA MOMEHT OMpeAeneHuUsl LieHbl UCMOSIHEHUS B 3aBUCMMOCTU OT AVHAMUKU
LeHbl 6a3ncHOro aktvea. WX MOXHO WCnonb3oBaTb ANS CPaBHEHWs C rpadukamu BbINiaT MO APYrMM MNPOW3BOAHBIM WMHCTPYMEHTaM, W306paXXeHHbIMU B
COOTBETCTBYIOLUMX KOYEBbIX MHPOPMALIMOHHbBIX AOKYMEHTAX.

MpeacTaBneHHble rpaduKkn AEMOHCTPUPYIOT MWL BO3MOXHbIE BapuaHTbl MOSyYEHWS! [OXOAA MO MHCTPYMEHTaM, HO He SIBNSIOTCS TOYHbIM €ro OTpaXXeHWeM.
®UHaAHCOBbLIN pe3ynbTaT MHBecTopa 6yaeT, rnaBHbIM 06pa3oM, 3aBUCETb OT ABWKEHWSI LieHbl 6a3ncHoro aktuea. Mpaduky nokasblBaloT MpubbIIb/y6bITOK Mo
no3uLMM Npu 3aaHHOM YPOBHE LieHbl 6a31UCHOro akTuBa. Ha ropusoHTanbHOM OCK MoKasaHbl BO3MOXHbIE 3HauYeHWe LieHbl 6a3UCHOr0 aKkTMBA, Ha BEPTUKANbHON —
npubbIIb/YBbITOK MO PbOYEPCHOMY KOHTPaKTY.

Mokynka bOYEepCHOro KOHTPaKTa Ha nHaekc RUONIA

MuHMManbHass CyMMa BJIOXKEHMMW: COOTBETCTBYET pa3Mepy rapaHTUIMHOrO
obecneyeHus

OxupaaHus uHBecTopa: PoiHOK Ha noabéme. [Mokynas cbloyepc, MHBECTOP
0XWAAET, YTO LieHa 6a3nCHOro akTMBa BblpacTeT.

Pacuer pmHaHCOBOro pesynbTaTta: npubbinb UK YOBITOK MO UCTEYEHUN CPOKa
XKU3HU bloyepca paccuMTHIBAETCS KaK pasHMLA MexXay LUEHOW WCMONHEHUs! »
no3uUMM U LiEHOW OTKPbITUS. ECM LeHa UCMOMHEHUS MPEBLIWAET LiEHY OTKPbITHS,

WHBECTOP MonyyaeT npubbinb. Ecnv uLeHa MCMONHEHWS| HUXEe LeHbl OTKPbITUS,
WHBECTOP MOsy4aeT y6bITOK.

Takum o6pasoM, pa3Mep nNpubbINM MO DbloYepcy HeorpaHuW4veH, Takke Kak W
ybbIToK. CyllecTByeT pUCK MNOTEpsSiTb BCE B/IOXKEHHble CPeACTBa, M WHBECTOPY = ¥BbITOK N0 ANMHHOM NO3ULIMK
NPpUAETCS BHECTU AOMOMHUTENbHbIE NAATEXW, 3HAUYMTENBHO MpEeBbILLAtoLWMe pa3Mep YELITOK

M3HayanbHo BnoxeHHoro 0.

Mpwnbbinb

P BaAIUCHOND aKTHEZ

Mprbbink MO AAMHHOK NO3MUMK

Mpopaxa dbOYEPCHOro KOHTpakKTa Ha uHaekc RUONIA

= . Mpnbbinb
MuHMManbHass CyMMa BJIOXKEHMMW: COOTBETCTBYET pasMepy rapaHTUMHOro 4 .
obecneyenns = [1pHBbiNkb NC KOPOTKOW MNO3MULIMK
O)XMaaHuMs WHBecTopa: PbiHOYHbIM crmag. MpoaaBasi  dblovepc, WHBECTOP — Y6LITOK N0 KOPOTKOW MO3ULIMK

0XWAAeT, YTo LeHa 6a3nCHOro akTuBa 6yaeT CHMKATbCS.

Pacuer ¢pMHaHCOBOro pesysnbTaTa: npubbiiib AN YBLITOK MO UCTEYEHUN Cpoka
XU3HU (DbloYEpPCa PacCUMTLIBAETCS Kak pasHMLA MEXAY LIEHOW OTKPbITUS NMO3ULMK U »
LIeHOVW MCMONMHEHMUS. ECnM LeHa UCMONHEHMS NPEBLILLAET LiEHY OTKPbITUS, MHBECTOP

nonyyaet y6bITOoK. ECAM UeHa WCMONHEHUS| HWXKE LEeHbl OTKPbITUS, WHBECTOP
nosnyyaet npubbib.

TakuM 06pa3oM, pa3Mep MpubbLIAM MO (bloYepcy HeorpaHUYeH, Takke Kak M
y6biTOK. CyLlecTByeT pUCK MNOTEpsSTb BCE B/IOXKEHHblE CPeACTBa, M WHBECTOPY ] |
NPpUAETCS BHECTW AOMOMHUTENbHbIE NATEXW, 3HAUYMTENbHO MpeBbILLAtoWMe pa3Mep YELITOK
W3HayanbHo BnoxeHHoro 0.

P BA3UCHOTD AKTHBa

Be3ycnoBHo, (pMHAHCOBbLIN pe3ynbTaT WHBECTOPA 3aBWUCUT rJlaBHbIM 06pa3oM OT ero cTpaTteruu. BolwenpuBeseHHble pacyeTbl (MHAHCOBOrO pesysbTaTa Mo
OTKPbITOM MO3MLMK BO (hbloYepce BKIIOYAKOT BCE AOXOAbI/YObITKM, CBSA3aHHbIE C KONEHGaHMAMM LEH caMoro 6asMCHOr0 akTvBa. B HUX He yYWUTbIBAKOTCS pacxoabl
Ha 6pokepckoe 06CNyXMBAHUE UM MHbIE COMYTCTBYIOLME pacxodbl. Hanorosble acnekTbl TakXKe HE YYWUTBIBAIOTCS B BbILLEU3NOXEHHbBIX CLEHAPUSX.

KoMuccum n nHble pacxoabl

Ha CpoyHOM pbiHKe MOCKOBCKOW Bupxu Teiikep (MOA TEMKEPOM MOHMMAETCS YYaCTHUK TOProB, 3aK/KOYAIOLWMIA CAENKW MO YXKXE BbICTABMEHHbIM 3asiBKaM)
YNIauMBaeT GUPXKEBYIO W KIIMPUHIOBYIO KOMUCCUM 33 OTKPBITUE U 3aKpbiTUE CAENKU. Melikep (YY4acTHUK TOProB, KOTOPbIV BbICTABASET 3asiBKy Y B CTakaH NepBbiM)
KOMWUCCUIO HE MAaTUT. 33 yAepXaHUe OTKPLITOM MO3WLMM MO KOHTPAKTy KOMWUCCUS| He B3UMAETCS. 3a UCMOSIHEHWE KOHTPaKTa B3UMAETCS KNMPUHIOBasi KOMUCCHSI.
Pasmepbl Bcex TapudoB MOXHO HaliTv mo agpecy https://www.moex.com/s93. HyHO yuuTbiBaTb, YTO BPOKEP TaKXXe B3MMAET KOMUCCUIO C KaXXAOW orepauuu,
pasMepbl 6POKEPCKON KOMUCCUMM YCTaHaB/IMBAKOTCS CaMUM GPOKEPOM W yKasaHbl B BalleM A0roBope 6pokepckoro obcnyxwvsaHus. [Ans (blouepcoB Ha MHAEKCHI
YCTaHOB/EH CreayoLmii pasMep CyMMapHoOW KOMUCCUM (BUPXKEBOW M KNMPUHIOBOM):

CyMmMmapHas 6a30Basi CTaBKa KOMUCCUM

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

MpoLEeHTHbIE KOHTPaKTbI 0,00550 0,01650


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

MockoBckasi Bupxa He MOXET ykas3aTb PEKOMEHAyeMblli Mepuoj yAepXaHWsi OTKPbLITOKM MO3WLMM MO KOHTPaKTy, MOCKOSbKY OH 3aBWUCUT OT MOTpebHOCTel
MHBecTOpa. MakcyManbHbI CPOK yAepXaHUsi MO3UUMM OrpaHUYeH AaTol MOC/IeAHEro TOProBOro AHS KOHTPaKTa, MUHUMAsbHBIA He OrpaHuyeH HuueM. lMosvuus
MOXET BbITb 3aKpbITa MyTeM 3aK/O4EHNUS1 OPCETHON CAENKM C KOHTPAKTOM.

Bpokep MoxeT noTpeboBaTb OT MHBECTOPA 3aKPbiTb MO3ULIMIO MO KOHTPAKTY JIM60 CaMOCTOSTENbHO NMPUHYAUTENBHO 3aKPbiTh MO3ULMIO KIIMEHTA A0 HaCTyr/eHus
MOMEHTa UCMONHEHNS.

06s3aTenbCTBa N0 BHECEHUIO rapaHTuiiHoro obecneueHuns

B MOMEHT BbICTaBNEHMS 3asiBKM MO KOHTPAKTY Y YYacCTHWUKOB CAENKM GIOKMPYeTCs YacTb UM MPOLEHT OT HOMWHAMbHOW CTOMMOCTM KOHTpaKTa — rapaHTuiHOe
obecnevenne (panee — ro)(https://www.moex.com/ru/derivatives/go futures.aspx). Paamep O onpegenset HKL, B cooTseTcTBUM C MpuHUMnamMmn pacyeta MO Ha
CpoyHoM pbiHke  (https://www.nationalclearingcentre.ru/catalog/0302/281). YuyacTHWkM KknupuHra (6pokepbl) MOryT MpWMEHATb AN CBOMX  K/IMEHTOB
MHAVBMAYanbHbIE HACTPOMKWU NapaMeTpoB, BAMSIOWMX Ha pasmep 0.

BaXHO OTMETWUTb, YTO MEeXaHW3M ynpaBneHus puckamu Ha CpOYHOM pblHKe MOCKOBCKOM BMpXuW npeanonaraeT yCTaHOBSIEHME FpaHuML, LIEHOBOrO Kopuzopa no
KaX/IOMy KOHTPaKTy C KaXAblM CPOKOM WCMOJSIHEHUS. B xope TOpProB LeHa Ha (blovepc M3MEHSIETCS B MPOMEXYTKE MexAy BEPXHEW M HMXKHEW rpaHuuen
LIEHOBOrO KOPWAOpPa, NpY 3TOM MpesyCMOTPEeHbl MEXaHWU3Mbl M3MEHEHUS rPaHuL, LIeHOBOrO KOpMAOpa B 3aBMCMMOCTM OT KOHBIOHKTYPbl PblHKA. MOHUTOPUHI 1
M3MEHEHME rpaHuL LIEHOBOrO Kopuaopa blovepcHbIX KOHTpakToB ocylwectBnsier HKO HKL (AO) B cootBetcTBuM ¢ MeToaukon onpegeneHus HKO HKL, (AO)
pucK-napaMeTpoB cpoyHoro pbiHka MAO Mockosckasi Bupxa (https://www.nationalclearingcentre.ru/catalog/0302/296). Puck-napameTpbl, MCnonb3yemble Ans
MOHUTOPWHIA Y U3MEHEHWS PaHuL| LIEeHOBOrO Kopuaopa (bloYepCHbIX KOHTPAKTOB AOCTYMHbI MO CCblIKE. VI3MEHeHMe rpaHuL, LIEHOBOTO KOpMAopa COMnpOBOXAAETCS
repecyeToM rapaHTuiiHoro obecnevexus (r0).

MoapobHee — MpaBunaa knnprHra Ha CPOYHOM pbIHKE.

XXano6bl M npeanoxeHns

PO3HWYHbIE MHBECTOPbI MOTYT HanmpaBWUTb CBOW MPEANOXEHWUS WM kanobbl 6pokepy wam 6GaHKy, C KOTOPbIM OHW COTPYAHUYalOT. XKanobbl B OTHOLIEHMM
LesTeNnbHOCTM 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 Kucnoeckuii, A4. 13;

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

- Yyepes UHTepHET-MPUEMHYIO No agpecy B cetn «MHTepHeT»: https://www.moex.com/ru/internet-reception.

MoapobHee No ccblke.

https://www.moex.com
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