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BEYHbIN ®bIOYEPC
HA UHOEKC MOCBUPXWU IMOEX

BeuHble dblovepchbl — 370 hblovepcbl 6e3 akcnupauuu, npeacTaensowme coboll OAHOOHEBHbIE KOHTPAKTbl C
exeAHeBHbIM aBTOMar M4eCKUM NpoAsieHNeM Ha OAMH AeHb.

NMPEMMYLLECTBA

Cne.qyeT 3a 3HaYeHunemM
UHAeKca: LieHa d)broqepca

HeT aMBnMaeHaHoro pucka:

nepBbIn MboYepc Ha NHOEKC C
KOMMNeHcaumen onBngeHgHoro

He TpebyeT ponnupoBaHusa
no3nLum, OTCYTCTBYET PUCK

COOTBETCTBYET 3HAYEHUIO

Nupekca Mocbupxmu rana

NMAPAMETPbI

noTepb Npy NEPEHOCE MO3NLMK 13

OnvxHero dbrovepca B ganbHUN @

@

KoHTpakr BeuHbI ¢broye pc Ha UHaekc MocBupixu

Kop

Ba3sucHbI akTnB
Tun KOHTpakTa
KoTupoBka

LleHa cbtovepca
JloT

LWar ueHbl
CToMMOCTb Liara LieHbl
O6beM KoHTpakTa
CtaBka pucka n ro
Tapud, %

OCOBEHHOCTU

* T[lepBblt bblOYEPC HA MHAOEKC C KOMMe Hcaume
AVWBUAEHAHOTrO rana

* BapuauyuoHHas mapxa BKntoYaeT paHAUHE Ons
cOnMKeHns LeHbl BEYHOro chbtodepca M 6a3oBoro aktmea
1 AUBUAO EHOHY 10 NOMNpaBKy

* PacdyeTHas ueHa onpegenseTcst No 3HaYeHusm VHgekca
MocBupxu (IMOEX)

*  WcnonHeHwe B kBapTanbHbI dbtoye pc MXI Bo3MOXHO
pa3 B KBapTan

@%@

7 OdwmumanbHbii Telegram-kaHan
cpoyHoro pbiHka MockoBckow 6upxm
MOEX Derivatives

IMOEXF
WHpekc Mocbupxu (IMOEX)
PacyeTHbIN
B nyHKTax kak 3Ha4eHvie nHaekca
~ 2 443,0 nyHKTOB
10
0.5 nyHkTa
5P
~24430P
~ 2400 P (10%)
0,0066% - Terikep, 0% - menkep

*NanHble no O 1 06beMy KoHTpakTa B py6nisix npubnusutensHble Ha 16.10.2026

OVWHAMUKA

3Hayvennst MHpekca MocBupku (IMOEX), nyHKTbI
4000
3500
3000
2500
2000

1500
01.24 07.24 01.25 07.25 01.26 07.26

Haw oduc:
125009 r. MockBa, Bonblion Kucrnosckuii nep., 4. 13
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GROUP

BAPUALIMOHHASA MAPXXA N ®AHOAUHI

BapuauuoHHas mapxa = MepeoueHka nosuuun — ®angunr! * Mot + AuenaeHgHas nonpaska? * Jlot

° I'Iepeou,eHKa nosnumn onpenendeTcd No pacvyeTHbIM LieHaM KOHTpakra, onpeaeneHHbIM Mno 3Ha4eHUsaAM 3aKkpbiTUA MHOeKca

*  ®aHAWHT — MeXaHNU3M, KOTOPbI MOMOraeT NOALAEPKMBATb LieHy BEYHOro dbloyepca 6rmnskon k 3Have H1o 6a3oBoro akTva. JTo
nnaTexu Mexay CTOpOHaMy KOHTpaKTa B 3aBUCMMOCTMW OT PasHuLLbl MEXAY LIeHON BEYHOro dbloyepca v 3HauYeHem mHaekca

BeuHblli bblovepc mopoxke 6a30Boro aktmea — yaH auMHr BeuHbili hblovepc aewweBne 6a3oBoro aktmea — haHavHR
NONMOXUTENbHLIN: MOKYNaTenu ynna4mBatoT aHavHr, oTpuuaTeNbHbIA: NpoAaBUbl YRa4mMBaloT daHanHr,
npoAasLbl NoyYaroT noKynarenu nonyyatT

daHOVHT onpefenseTcsl Ha OCHOBE OTKIMOHEHMUs LieH BEYHOTO dhbtodepca 1 cnoTa (BermunHa D), Jonyctumoro oTkinoHeHus (L1) un
MakcvmanbHoro dpaHamHra (L2): @angudr = MIN(L2; MAX(— L2; MIN(- L1; D) + MAX(L1; D)))

1. OTtknoHeHue ueH D = LleHa BeyHoro ¢broyepca — 3HauyeHMe uHAeKca. PaccuntbiBaeTcs kak cpegHee 3Ha4eHue pasHul,
LieHbl BEYHOro (hbtoyepca 1 3HauveHUst nHaekca 3a kaxayto MuHyTy ¢ 10:00 oo 18:55

2. Jonyctumoe oTknoHeHue LeH L1 = K1 * Mpeabiaywan pacyeTHasa LeHa — B npeenax A0MYyCTVMOTO OTKIIOHEHWU S (hbaHOVHT He
Hauucnsie Tcs

3. MakcumanbHbIn dpaHavHr L2 = K2 * Mpeabiayuian pacyeTHas LeHa — MakcuMarnbHOe 3HayYeHUe aHanHra, KOTopbli MOXe T
OblTb HAYMCINEH UMK CMIUCaH, €CMN OTKMOHEHWE LeH 6onblue, yem L1 + L2 no moaynto

4. K1 u K2 — cTaTnyHble napameTpbl, onpeaensaemMble Ons KOHTpakTa

MapameTp O6o03Ha4yeHue IMOEXF

[onycTumoe OTKIMOHEHME LLeH BEYHOro dhbiovepca
ncnota

K1 0%

MakcumanbHbI pa3Mep Haumcrnsiemoro /

K2 0.15%
cnuceiBaemoro gpaHamHra

ANBUAOEHOHASA NOIMPABKA

+ [OuBuaeHpHasi nonpaBKa KOMMNEHCUPYET N3MEHEHME 3HaYe HUSl MHAEKCA, BbI3BAHHO € AVBUAE HOHBIMM OTCEYKaMU: OHa
HauucnseTcsa AepxaTensiM ANUHHbIX NO3MLMIA (NMOKynaTensiM) U CNUCbIBaeTCs C AepxaTenen KOPoTKMx (NpoaaBLOoB)

» [uBugeHgHasi monpaBka y4uTbiBaeTCs B AeHb 3aKpPbITUA peecTpa no akummn u3 nigekca IMOEX v paBHa 3HauyeHuio nHaekca
oveuaengos IMOEXDIV

»  [vBuAeHOHas MonpaBka y4TeTCSA B BapuaLyOHHOW Mapke, eciiv Ha 23:50 ToproBoro AHs, NpeALlecTBYIOLEro AHK0 3aKpbITUS
peecTpa akLMOHEPOB, Yy Bac €CTb OTKPbITas MO3ULUSA MO KOHTPaKTy

MCNOJIHEHUE

» [lopyyeHns MOXHO NoAaBaTb pa3 B KBapTarl, CMOMHEHWE NPOMCXOaUT B KBapTanbHbI dobtovepc Ha MHaekc MocBupsxku MXI3

* Bpems nogaym nopyyeHus: c Hayana Toprosoro AHg 40 19:00, ncnonHe H1e NopyvyeHnii — B KMMPUHroByto ceccnio mark-to-market
[OHS Nofayv nopy4veHust

*  BbIXOf OCYLLECTBMSETCS 2-MS COENKaMMU: 3aKpbITUEM MO3ULMY B BEYHOM (PbioYepce 1 OTKPbITUEM NO3uLUK B Grivkaiiuem
KBapTanbHOM (bilodepce

* 3a u1cnornHeHve NogaHHOro nopy4eHnsa BaMMaeT CA KNUpUHroeasd KoMMccus B pasmMepe 0.1% oT HoMMHana KoHTpakTa

*  KoHTpakThbl y4acCTHMKOB MOryT ObITb MCNONHEHbI 6e3 noaayn nopy4yeHus B Clly4ae OTCYTCTBUA AOCTATOYHOIO KofmyecTBa
BCTPEYHbIX nopyquMﬁ Ha ncnonHeHue. B atom cny4yae KoMnccusa 3a ucnonHeHne He B3nMaeTcA

*  EOvHOBpEMEHHBIV nnaTex ynnayvBaeTcs CTOPOHOWM KOHTpaKkTa, nodasLueli MopyYeHne Ha UCTIONTHEHWE, B NOMb3Y CTOPOHbI, YbM
noavumum Gbinm UcnornHeHsl 6e3 nogayu nopyyeHuns. Pasmep nnaTtexa paBeH 3% OT HOMUHara KOHTpakTa 1 onpeaenseTcs no
dopmyne, ykazaHHow B Cneumndukauum

' B cneumdmkaumm daHanHr obos3HavaeTcs SwapRate, 2 auBnaeHaHas nonpaska — IndexDiv
3 Aatbl nogayv nopyyeHwi nybnukytotes Ha cante MockoBCKon Gupm

® -i'j.@ OdwmumanbHbii Telegram-kaHan Haw odumc:
cpoyHoro pbiHka MockoBckow 6upxm 125009 r. MockBa, Bonblion Kucrnosckuii nep., 4. 13
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