IIporpamma Nel «@brovepchbl Ha BATIOTHBIE NApPbD)

1. UHcTpyMeHTHI U UX 00O03HAuYeHUS, B OTHOUICHHH KOTOPBIX MapkeTr-meiikep 00s3aH B XoJe
Toprogoii ceccun Ha CpounoM peinke [TAO MockoBckast bupka ocyliecTBiIsiTh B COOTBETCTBUU
¢ Hacrosiel [TporpamMmmoitl noaaepkaHue 1EH:

O06o3HaueHue
HaumenoBanune MHcTpymeHTa

HNHcTpyMeHTa
k=1 @PproYepcHBIA KOHTPAKT Ha Kypc aBCTpalIuiickuil qomap - gomnap CIIHA
k=2 DpI0YepCHBIA KOHTPAKT Ha Kypc GyHT cTepauHroB - goap CIIA
k=3 DproUepcHBI KOHTPAKT Ha Kype noymiap CIIA - IlIsefiniapckuii hpaHk
k=4 DprouepcHBI KOHTPaKT Ha Kype noimiap CIHIA - Typenkas nmpa
k=5 ®prouepcHbId KOHTPAKT Ha Kype nosutap CHIA - kaHagckuil fomnap
k=6 DprouepcHbId KOHTPAKT Ha KypPC TypelKas JIUpa — POCCUHCKUI pyOIib
k=7 DpI0YepCHBIA KOHTPAKT HAa KYPC TOHKOHTCKHIA AOJUIAp — POCCUHUCKUHN pyOIIh
k=8 DpI0YepCHBI KOHTPAKT Ha Kype aupxaM OAD— poccuiickuii pyoib
k=9 DpIoYepCHBI KOHTPAKT Ha KypC HHAUNCKAS PYIIHS — POCCUHUCKHIA pyOIh
k=10 OprouepcHBId KOHTPAKT Ha KYpPC Ka3aXCTaHCKHI TEHre — pOCCHUICKHI pyOIib
k=11 DbrouepcHBIA KOHTPAKT HA KypC apMIHCKHUI JpaM — pOCCHICKHI pyOIib
k=12 DpI0YepCHBIA KOHTPAKT Ha Kypc OeNopyccKuil pyOsb — poccHicKuil pyoib
k=13 DproUepcHBI KOHTPaKT Ha Kype moimiap CIIA — ka3axCTaHCKHH TEHTE

2. YCIIOBUS BBITIOJTHEHHSI 00s13aTeIbCTB MapKeT-MeiKepa.

2.1. 1ng ompexaeneHusi mapaMeTpoB 00s3aTelnbCTB MapKkeT-Meikepa UCIONB3YIOTCS CIEAYIOIIUe
TIOHSITHSL:

Crpaa 1ByCTOPOHHUX MaKCHMaJbHas pa3HULIA MEXKY JIYYIlIeH [IEHON NPeJIOKEHUs
KOTHUPOBOK Ha MOKYIKY U JIy4Iled LIEHON MPEeJIOKEHNs Ha MPOJaxKy I10

MOJaHHBIM ~MapkeT-MeiikepoM 3asiBKaM B  OTHOIIECHUU
HNuctpymenTa. 3nauenne Crpsaa ABYCTOPOHHUX KOTHPOBOK
ompeaensercs mo ¢popmye: Spreadmm = a*SPi, rae:

a — OCTOSTHHAS BENTMYMHA, onpenensemas ans MHcTpymenTa
B nyHkTe 2.2.1. HacTosiielt [Iporpammel 1 BeipaxkeHHas B %o;
SPi — PacuerHas 1ieHa HMHCTpyMeHTa C i-BIM CPOKOM
WCTIOJHEHUS,  ONpeJAeNieHHas 10  WTOTaM  JIHEBHOM
KIIMPUHTOBOM CeCCUU (MIPOMEXKYTOUHOTO KIUPUHTA).
3navyenne Cripsaa IBYCTOPOHHUX KOTHPOBOK H3MEPSIETCS B
€IMHUIIAX W3MepeHus 1eHbl NHCTpyMEeHTa B COOTBETCTBHH C
ero Crenudukanuen.

Jlyumas nieHa npeyioKeHUs Ha | [IeHa 3as8BKM Ha IOKYIKY, NOJAHHOW MapkeT-MeHKepoM B
HOKYIIKY oTHomeHnH MHCTpyMeHTa, 00beM KOTOPOH, ¢ y4eToM 00beMa
BCEX MOJAHHBIX TUM MapkeT-MelKepoM 3asBOK Ha MOKYIIKY,
LIEHA KOTOPBIX HE HM)KE LIEHBI IaHHOM 3asBKH, COCTABJIET HE
MeHee MUHMMAaJIbHOTO 00beMa 3asBOK.

Jlydiias 11eHa IpeJUIoKeHHsI Ha | IIeHa 3asgBKM Ha MPOJaxy, MoJaHHON Mapker-melikepoM B
IPOJIAXKY oTtHomeHnu MHCTpyMeHTa, 00heM KOTOPOi, C y9eTOM 00BheMa
BCEX MOJIaHHBIX 3TUM MapkeT-MeiikepoM 3asBOK Ha TIPOAAKY,
I€HA KOTOPBIX HE BBIIIC IICHBI HaHHOﬁ 3asBKH, COCTABJIACT HC
MeHee MHHHMAJILHOTO 00beMa 3asBOK.

KBant nepuoJl BpeMeHu ToproBoi ceccuu, B TEUEHHE KOTOPOTO
Mapxket-melikep 00s13aH 110/1aBaTh 3asiBKM, 0003HAUYaEMBbIit
kak =1, 2, ... (rme 1, 2, ... - mopsakoBbiii Homep KBaHTa).
[MponomxkutensHocTh KBanta (TS) n3mepsieTcsi B CEKyHIaXx.




bivkallnuii CPOK MCIOJIHEHUs | CPOK MCIOJIHEHU 110 MHCTpyMEHTY HauMeHee yAaJICHHbIN

no MacTpymMenTy oT ToproBoro JiHsI, B KOTOPBIA OCYIIECTBIISIETCS
MoJ/IepKaHue 1eH 1o f1anHHoMy MHcTpyMeHTy,
obo3HayaeMsblIit kak i=n (rge =1, 2, ... — MOPSAAKOBHIi
HOMEP CpOKa UCIONHEHUs 10 IHCTpyMEHTY).

Cruenyromnuit 3a OrmKalimmm CPOK HCIMOJHEHUS 110 MHCTpyMEHTY, onpeaesieMblid 1o

CPOK HCIIOJHEHUS 110 dopmyre: i= n+l

HUucTpymMeHTy

OTueTHLIN IEPUOJT KaJ€HJApPHbIN MeCsI]

Tepmunbl, HE onpeneneHHble B Hacrtosmed IIporpamme, HCIONB3YyIOTCS B 3HAYCHUSX,
YCTaHOBJICHHBIX BHyTpeHHUMH AokyMeHTamu [TAO MockoBckast bupxka (nanee — bupxa) u HKO
HKII (AO), a mpu OTCYyTCTBUM TaKOBbIX TEPMHHOB — B COOTBETCTBHUHM C JIEHCTBYIOILUM
3aKkoHoJaTenbcTBOM Poccuiickont denepanuu.

2.2. IlapameTpsl 00s13aTeNILCTB MapkeT-Meikepa.
2.2.1. MapxkeT-Melikep BBIIOJHSET 00sA3aTEIbCTBA TOJNBKO IO TEM CpPOKaM HCIOTHEHHS

HNucTpyMeHTOB, KOTOpBIE yKa3anbl B Tabmumax Nel-13 HacTosiero myHkTa:

Taoéanma Ne 1

VYcnoBus noanepkaHus JByCTOPOHHUX KOTUPOBOK 10 DbroYepCHOMY KOHTPAKTY Ha KypcC aBCTPATMUCKUI
nosnap - goiap CIIA k=1

[lepBblii cpok Bropoii cpok ucnonHeHus
- ucnonuenus (i=1) (i=2) Bpewms Hauana
apaMeTpbl 0053aTENbCTB Kranta — Bpems
MapkeT-meiikepa B Menee yem 3a 5 (Un;m)) |y
OTHOIIeHNH Kaxkaoro Ksanra Becn nepuon ToproBaix mHei 110 OROIHAHHA
oOparieHusi, Kpome OKOHYaHUs1 0OpaleHus Ksanra
JHSI SKCIIMPaLu UnctpymenTa ¢ nepBbIM (0=1,2,3)
CPOKOM HCIIOJIHEHHS
1. Copan 1BycTOpOHHHUX g=1
KOTHPOBOK, SpreadMM 9:00 MCK
(M3MEPSACTCA B CANHHILAX a*SPi, tiea=0,15% |  a*SP; rze a=0,15% (UTC+3) —
WU3MEPEHMSI LIEHBI 10:00 MCK
WNHcTpyMeHTa B COOTBETCTBUU (UTC+3)
c ero Cnermduxarnmeii)
2. MUHHMAaITEHBIN 00BeM q=2
3asIBOK (M3MepSIeTCs B 100 100 10:00 MCK
KOHTPAaKTax) (UTC+3) —
18:50 MCK
(UTC+3)
3. MuHuManpHas
NPOIOJDKUTENIEHOCTD g=3
MOAIeP>KaHMs IBYCTOPOHHUX 75 75 19:05 MCK
KOTHPOBOK (u3MepsieTcs B % OT (UTC+3) —
nponpobkuTensHocTH KBanTa) 23:50 MCK
(UTC+3)
Tadauuma Ne 2

VYcnoBus monAepikaHUs JABYCTOPOHHMX KOTHPOBOK Mo DpI0YepCHOMY KOHTPAaKTy Ha Kypc (yHT
crepauHros - noiwtap CIIA k=2

IlepBslit cpok Bropoii cpok ucronHeHus

ucnonHenwus (i=1) (i=2) Bpewms Hauana

[TapameTpsl 00s13aTENBCTB




Mapxker-melikepa B

Menee yem 3a 5 (TISITh)

Kganta — Bpems

OTHOIIICHUHU Kaxkaoro KBanra Bech 1(S0)5 (V)i TOpFOBBIX THEH 10 OKOHYaHHA
oOpaiteHus, Kpome OKOHYAHUS 0OpaIIeHUs Ksanra
JTHS SKCITHPAITUH WHcTpyMeHTa ¢ TepBhIM (0=1,2,3)
CPOKOM HCIIOJIHEHUS
1. Cropaa nByCTOPOHHUX g=1
KOTHPOBOK, SpreadMM 9:00 MCK
(n3MepsieTcs B eIUHUTIAX (UTC+3) —
HU3MEPCHHUS LIEHBI a*SP;, rie a = 0,15% a*SP;, re a = 0,15% 10:00 MCK
HHCcTpyMEHTa B (UTC+3)
COOTBETCTBHH C €r0
Crnenmdukanmein) q=2
2. MuHUMAaITEHEIN 00beM 10:00 MCK
3as1BOK (M3MEPSCTCS B 100 100 (UTC+3) —
KOHTPAKTax) 18:50 MCK
(UTC+3)
3. MuHuManbpHas B
MPOIOIKUTEIILHOCTD g=3
NOJ/IepKaHus ABYCTOPOHHUX 75 75 19:05 MCK
KOTHPOBOK (HM3MepsieTcs B % oT (UTC+3) —
npoaoKkuTenbHocTh KBanTa) 23:50 MCK
(UTC+3)

Taoauna Ne 3

VYcnoBus noaaepkaHus ABYCTOPOHHUX KOTUPOBOK Mo dDprouepcHOMY KOHTPaKTy Ha Kypc noitap CIIIA

- lIBeiinapckuii ppank k=3

[TapameTpsl 00s3aTENBCTB
Mapker-meiikepa B

IlepBblii cpok
ucnonnenus (i=1)

BTopoii cpok ucnoaHeHust

(i=2)

Memnee yem 3a 5 (I1Th)

Bpewmst Hauana
Ksanra — Bpems

OTHOIIIEHNH Kaxkaoro Keanra Beck, nepnon Toproaix fHei 110 OROHHAHIA
oOparieHusi, Kpome OKOHYaHUS 00paleHus KsanTa
JIHSL SKCITHUPALUH WHcTpyMeHTa ¢ mepBbIM (9=1,2,3)
CPOKOM HCTIOTHEHUS
1. Cropan nByCTOPOHHUX g=1
KOTHPOBOK, SpreadMM 9:00 MCK
(u3MepsieTcst B eIMHHUIIAX (UTC+3) —
M3MEPEHHS LIEHBI a*SP;, rne a=0,15% a*SP;, re a = 0,15% 10:00 MCK
HMHcTpymenTa B (UTC+3)
COOTBETCTBHH C €r0
Crenmdukanmeii) q=2
2. MuHUMAaITEHEIN 00BeM 10:00 MCK
3as1BOK (M3MepsieTCs B 100 100 (UTC+3) —
KOHTPAaKTax) 18:50 MCK
(UTC+3)
3. MuaMManbHas 3
NPOIOJDKUTENIEHOCTD . g=
MOJIEpKaHMsl IBYCTOPOHHHUX 75 75 19:05 MCK
KOTHPOBOK (u3MepsieTcs B % OT (U.TC+3) -
nponpobkuTensHocTH KBanTa) 2?05193/[%1{
+

Taoauma Ne 4




VYcnoBus noaaepxKaHusl IByCTOPOHHUX KOTUPOBOK Mo DprouepcHOMY KOHTPAKTy Ha Kypc nosutap CIITA

- Typeukas mupa k=4

IlepBbliit cpok
ucnonnenus (i=1)

Bropoii cpok ucnonueHus

(i=2)

[TapameTpsl 00s13aTENBCTB
Mapker-melikepa B

Menee uem 3a 5 (TIITh)

Bpewms Hauana
Ksanrta — Bpems

OTHOIIEHNH Kakaoro Ksanra Becn nepuon ToproBeix aneit 10 OKOHHAHHA
oOpalleHus, Kpome OKOHYaHUs o0paleHus KBanra
ITHST DKCITHPAITiN WHucTpyMeHTa ¢ mepBeIM (9=1,2,3)
CPOKOM HCTIOTHEHUS
1. Copan 1BycTOpOHHHUX q=1
KOTHPOBOK, SpreadMM 9:00 MCK
(13mepsieTcs B eqUHALIAX (UTC+3) —
U3MEPEHUsI LICHBI a*SP;, rme a = 0,5% a*SPi, rne a =0,5% 10:00 MCK
HucTpymeHTa B (UTC+3)
COOTBETCTBHH C €r0
Crenudukanuei) =2
2. MuHMUMaIbHBIA 00BEM 10:00 MCK
3as1BOK (M3MepsieTcs B 100 100 (UTC+3) —
KOHTpaKTax) 18:50 MCK
(UTC+3)
3. MuHuManbpHas _
MPOJOIKUTEINBHOCTD g=3
NOJIePKaHUS JBYCTOPOHHUX 75 75 19:05 MCK
KOTHPOBOK (u3MepsieTcs B % OT (UTC+3) —
npoJoIDKHTeNbHOCTH KBaHTa) 23:50 MCK
(UTC+3)

Tab6auna Ne 5

VYcoBus noaaep KkaHusl IByCTOPOHHUX KOTHPOBOK 110 DbrouepcHOMY KOHTPakTy Ha Kypc posutap CIHIA

- kaHazckuil osuiap k=5

[TapameTtpsl 00s13aTENBCTB
Mapker-melikepa B

[lepBblii cpok
ucnonHenwns (i=1)

Bropoii cpok ucnonHeHus

(i=2)

Menee yeMm 3a 5 (TISITh)

Bpewms nauana
KBanTa — Bpems

OTHOIICHHH Kaxoro Ksanra Becp nepron Toprosenx meeit 1o O A
oOpartieHus, Kpome OKOHYaHUS 00parieHus KBanra
JTHS DKCTIMPALIUU HMucTpymMeHnTa ¢ nepBbIM (9=1,2,3)
CPOKOM HUCTIOJTHEHHS
1. Copan 1BycTOpOHHHUX q=1
KOTHPOBOK, SpreadMM 9:00 MCK
(13mepsieTcs B eqUHMALIAX (UTC+3) —
M3MEPEHHS LICHBI a*SP;, rne a = 0,15% a*SP;, rne a = 0,15% 10:00 MCK
WHcrpymeHTa B (UTC+3)
COOTBETCTBHH C €r0
Crenudukanueit) Q=2
2. MuHUManbHbBI 00BeM 10:00 MCK
3asBOK (M3MepsETCS B 100 100 (UTC+3) -
KOHTPAKTaXx) 18:50 MCK
(UTC+3)
3. MuHIMaITbHAS
IPOIOJDKUTEIIBHOCTD g=3
MOAJCPKAHMS IBYCTOPOHHUX 75 75 19:05 MCK
KOTHPOBOK (M3MePSETCA B %0 OT (UTC+3) —
nponopkuTenbHocTH KBanTa) 23:50 MCK

(UTC+3)




Tao6auna Ne 6

Ycnopus nogacp:Kanus AByCTOPOHHUX KOTUPOBOK 11O qDLIO‘IepCHI:IfI KOHTPAKT Ha KypC TypC€uKas Jmpa —

poccuiickuii pyoib K=6

[TapameTpsl 00s13aTENBCTB
Mapker-melikepa B

IlepBbliit cpok
ucnonnenus (i=1)

Bropoii cpok ucnomueHus

(i=2)

Menee 9em 3a 5 (TISITh)

Bpewmst Hauana
Ksanra — Bpems

OTHOIIEHNH Kakaoro Ksanra Becn nepuon ToproBix aneit 10 OKOHHAHHA
oOpalleHus, Kpome OKOHYaHUS 00paleHus KsanTa
JTHS DKCIIUpAIlH HNHucTpymenTa ¢ nepBbIM (9=1,2,3)
CPOKOM HCIIOJIHCHHS
1. Copaa AByCTOPOHHUX q=1
KOTHUpOBOK, SpreadMM 9:00 MCK
(13MmepsieTcs B eAMHULIAX (UTC+3) —
WU3MEPEHUSI ICHBI a*SP;, rae a = 0,5% a*SP;, rae a = 0,5% 10:00 MCK
WNHcTpyMeHTa B (UTC+3)
COOTBETCTBHH C €TI0
Crenudukanuei) =2
2. MuHUMaNBHBIH 00BeM 10:00 MCK
3asBOK (M3MeEpsieTCs B 100 100 (UTC+3) -
KOHTpaKTax) 18:50 MCK
(UTC+3)
3. MuaMManbpHas 3
MPOJOIKUTENBHOCTD _ 9=
NOJIePIKaHKS JBYCTOPOHHUX 75 75 19:05 MCK
KOTHPOBOK (u3MepsieTcs B % OT (U.TC+3) -
nponpoypkutensHocTH KBanTa) Z?US'IQCI:V[??)K
+

Taoauma Ne 7

YcnoBus noanepKaHusl JBYCTOPOHHUX KOTHPOBOK MO DpI0YEPCHOMY KOHTPAKTY Ha KypC TOHKOHICKHUH

JoJ1ap — poccuiickuit pyoib K=7

[TapameTpsl 00s13aTENBCTB
MapxkeT-Melikepa B

[lepBblii cpok
ucnonHenus (i=1)

Bropoii cpok ucnonHeHus

(i=2)

Menee yem 3a 5 (I11Th)

Bpewms nauana
Ksanrta — Bpems

OTHOIIEHNH Kaxkaoro Ksanra Beck nepron Toprosen meeit 1o O IHATIE
oOpalleHus, Kpome OKOHYaHUs oOpaleHus KsanTa
IHSI SKCTIMPaLU UnctpymenTa ¢ nepBbIM (0=1,2)
CPOKOM HCTIOTHEHUS

1. Copan 1BycTOpOHHHUX g=1
KOTHPOBOK, SpreadMM 9:00 MCK
(13mepsieTcs B eJUHMALIAX (UTC+3) —
WU3MEPEHMS LIEHBI a*SP;, rae a = 0,5% a*SP;, rae a = 0,5% 10:00 MCK
WHcTpymenTa B (UTC+3)
COOTBETCTBHU C €TO
Crnenudukanueii) Q=2

2. MuHMManbHbIH 00bEM 10:00 MCK

3aBOK (M3MEpSIEeTCs B 100 100 (UTC+3) —

KOHTpAaKTax) 18:50 MCK

3. MunumanbHas 75 75 (UTC+3)

MMPpOAOJLKUTCIIBHOCTD




NOJIepKaHus ABYCTOPOHHUX
KOTHPOBOK (M3MepsieTcs B % OT
npojaoibkuTenbHocTH KBanTa)

Tao6auna Ne 8

VYcnoBus noaaep)kanys ABYCTOPOHHUX KOTUPOBOK 10 dbrouepcHOMY KOHTPaKTy Ha Kypce aupxam OAD—

poccuiickuii pyoib k=8

IlepBbliit cpok
ucnonnenus (i=1)

Bropoii cpok ucnonuaeHus

(i=2)

[TapameTpsl 00s13aTENBCTB
Mapker-melikepa B

Menee yem 3a 5 (TISITh)

Bpewms Hauana
Ksanrta — Bpems

OTHOILICHHH Kaxoro KBanTa Becn nepuon ToproBeix aneit 10 OKOHHAHHA
oOpalleHus, Kpome OKOHYaHUs o0paleHus KBanra
JTHS SKCTIMpAIIH WHcTpymeHTa ¢ nepBeIM (9=1,2,3)
CPOKOM HCTIOTHEHUS
1. Capan 1BycTOpOHHUX q=1
KOTHPOBOK, SpreadMM 9:00 MCK
(13mepsieTcst B eqUHALIAX (UTC+3) —
U3MEPEHUs LICHBI a*SPi, roe a = 0,25% a*SPi, rne a = 0,25% 10:00 MCK
WNHcTpyMeHTa B (UTC+3)
COOTBETCTBHU C €TO
Crermudukanuei) =2
2. MuHUMaNBHBIH 00BeM 10:00 MCK
3asBOK (M3MepsieTcs B 100 100 (UTC+3) -
KOHTpaKTax) 18:50 MCK
(UTC+3)
3. MuHuManbpHas _
HPOJODKHTENILHOCT g=3
NOJIePIKaHUS JBYCTOPOHHUX 75 75 19:05 MCK
KOTHUPOBOK (M3MepsieTcs B % OT (UTC+3) -
npoJoInKuTeNnbHOCTH KBaHTa) 23:50 MCK
(UTC+3)

Taoauna Ne 9

VYcioBus moaziepKaHusl IBYCTOPOHHUX KOTHPOBOK 10 DbIOUEpCHOMY KOHTPAKTy Ha Kypc MHIMICKas

pynusi — poccuiickuii pyoisis K=9

[TapameTpsl 00s13aTENBCTB
MapxkeT-Melikepa B

IlepBslit cpok
ucnonHenus (i=1)

Bropoii cpok ucnonxeHus

(i=2)

Memnee yem 3a 5 (I11Th)

Bpewms nauana
Ksanrta — Bpems

OTHOILIEHNH Kaxxaoro Ksanra Beck nepnox Toproseix aneii 10 OKOMHAHHA
oOparieHus, Kpome OKOHYaHUs oOpaleHus KsanTa
JTHS DKCIIUpAINH WHcTpymeHTa ¢ nepBEIM (9=1,2,3)
CPOKOM HCTIOJTHEHUS
2. Cnopsa ABYCTOPOHHHUX g=1
KOTHPOBOK, SpreadMM 9:00 MCK
(13mepsieTcs B eqUHMALIAX (UTC+3) -
W3MEPEHHUS LIEHbI a*SP;, roe a = 0,4% a*SP;, roe a=0,4% i
WHcTpymenTa B 10:00 MCK
COOTBETCTBHH C €TO (UTC+3)
Crnenudukanueii) =
2. MuHUManbHEIN 00BeM _ 4=
3aBOK (M3MEpSIeTCs B 100 100 10:00 MCK
(UTC+3) —

KOHTpAaKTax)




3. MunuMansHas
MPOJIOJKUTENHHOCTh

MO ICP>KaHUS IBYCTOPOHHUX
KOTHUPOBOK (M3MepsieTcs B % OT
npoaopKkuTensHocTH KBanta)

75

75

18:50 MCK
(UTC+3)

q=3
19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Ta6auma Ne 10

YcnoBus noaaep)kaHus IBYCTOPOHHIX KOTHPOBOK 10 DbIOYEPCHOMY KOHTPAKTY Ha KypC Ka3aXCTaHCKUH

TeHTe — poccuiickuii pyoss k=10

ITepBrIit cpok
ncrioHeHus (i=1)

BTopoii cpok ucnoaHeHust

(i=2)

[TapameTpsl 00s3aTENBECTB
Mapket-melikepa B

Menee 9em 3a 5 (TISITh)

Bpewms nauana
KBanTa — Bpems

OTHOIICHHUH Kaxoro Ksanra Beck nepnoxn Toproserx aneit 1o OKOHHATHA
oOparmeHusi, Kpome OKOHYAHUS 0OpaIieHus Kganra
JUHS DKCIIUpaLuu HNHcTpymenTa ¢ nepBbIM (0=1,2)
CPOKOM HUCTIOJTHEHHS
1. Cropaa IByCTOPOHHUX
KOTHpOBOK, SpreadMM
(M3MepseTcs B eIMHHIAX q=1
U3MEpPEHHS [ICHBI a*SP;, roe a=0,5% a*SP;, roe a=0,5% 9:00 MCK
HucTpymenTa B (UTC+3) —
COOTBETCTBHU C €TO 10:00 MCK
Croenundukarmeil) (UTC+3)
2. MuHNUManbHBIA 00bEM
3asBOK (M3MepsIeTCs B 20 20 q=2
KOHTPAKTax) 10:00 MCK
3. MunumanbHas (UTC+3) —
HPOJODKUTENILHOCT 18:50 MCK
HOAJICPIKAHUS IBYCTOPOHHHUX 75 75 (UTC+3)

KOTHPOBOK (u3MepsieTcs B % OT
nponpopkutesibHocTH KBanTa)

Tao6auma Ne 11

VYcnoBus noanepkaHus JBYCTOPOHHUX KOTHPOBOK 10 PBIOYEPCHOMY KOHTPAKTy Ha Kypc apMsSHCKHUH

Jpam — poccuiickuit pyos k=11

IlepBslit cpok
ucnonHenus (i=1)

Bropoii cpok ucnonxHeHus

(i=2)

[TapameTpsl 00s13aTENBCTB
MapxkeT-Melikepa B

Memnee yem 3a 5 (I11Th)

Bpewms nauana
Ksanrta — Bpems

OTHOIIEHNH Kaxkaoro Ksanra Becs neprox Toprossx aHei 10 OKOMHAHHA
oOparieHusi, Kpome OKOHYaHUs oOpaleHus KsanTa
IHSI SKCIIMPaLu UnctpymenTa c nepBbIM (9=1,2)
CPOKOM HCTIOJIHEHUS

1. Copan 1BycTOpOHHHUX g=1
KOTHPOBOK, SpreadMM 9:00 MCK
(13mepsieTcs B eqUHMALIAX (UT C+3) -
W3MEpPEHUS LIEHBI a*SPi, rne a=1% a*SPi, rnea=1% ]
WHcTpymenTa B 10:00 MCK

(UTC+3)

COOTBETCTBHH C €r0
Crnenudukanueii)




2. MuHUManbHEIH 00BEM

3as1BOK (M3MEPSICTCS B 20 20
KOHTPaKTax)
3. MuHIMaITbHAS
MPOJIOJKUTELHOCTD
75 75

NOJIePIKaHHs ABYCTOPOHHUX
KOTHPOBOK (M3MepsieTcs B % OT
npojaoibkuTensHocTH KBanTa)

q=2
10:00 MCK
(UTC+3) —
18:50 MCK
(UTC+3)

Tao6auma Ne 12

YcnoBus noanepkaHusi JBYCTOPOHHUX KOTUPOBOK M0 Dpl0YepCHOMY KOHTPAKTY Ha Kypc OelOopyCCKUit

py0I1b — poccuiickuii pyons k=12

IlepBbliit cpok
ucnonnenus (i=1)

Bropoii cpok ucnonuaeHus

(i=2)

[TapameTpsl 0053aTENBCTB
Mapker-meiikepa B

Menee 9em 3a 5 (TISTh)

Bpewms Hauana
Ksanra — Bpems

OTHOIIIEHNH Kakaoro Kesanra Becb nepnoz Toprosbix anei 1o OKOHHYAHMA
obparreHus, Kpome OKOHYaHHUS 00palieHus Ksanra
JTHST OKCIMPAIiN HHCTpyMEHTA C TTEPBHIM (9=1,2,3)
CPOKOM UCTIOJTHCHHS
1. Copan 1BycTOpOHHHUX
KOTHPOBOK, SpreadMM =1
(u3MmepsieTcs B eIMHUIIAX 9:00 MCK
WU3MEPECHHUSI LICHBI a*SP;, roe a=0,4% a*SP;, roe a=0,4% (UTC+3) -
faepmemes i00 ek
Crenudukanuei) (UTC+3)
2. MuHuManbsHbEIA 00bEM _
3asBOK (M3MepseTCs B 100 100 =2
KOHTpaKTax) 10:00 MCK
3. MunuManpHas (UTC+3) -
IPOJOIKUTENLHOCTh 18:50 MCK
75 75 (UTC+3)

NOJ/IepKaHus ABYCTOPOHHUX
KOTHPOBOK (M3MepsieTcs B % OT
npotoJpKuTenbHoCcTH KBanTa)

Taoauna Ne 13

VYcnoBus noaaepKaHus ABYCTOPOHHUX KOTHPOBOK Mo dDbrouepcHOMY KOHTPAKTy Ha Kype nomtap CIIIA

— KazaxcraHckui Teare k=13

IlepBblii cpok
ucnonHeHus (i=1)

BTopoii cpok ucnoaHeHust

(i=2)

[TapameTps! 00s3aTENBECTB
Mapker-melikepa B

Memnee yem 3a 5 (I1Th)

Bpewms nauana
KBanTa — Bpems

OTHOIIIEHNH Kaxaoro Keanra Becs nepnox Toprossx auei 10 OKOHHAHHA
oOparieHus, Kpome OKOHYaHUS 00paieHus KsanTa
JTHS SKCITHPAITUH UnctpymenTa ¢ nepBbiM (9=1,2,3)
CPOKOM HMCTIOJTHEHHS
1. Cropaa nByCTOPOHHUX =1
KOTHPOBOK, SpreadMM 9:00 MCK
(M3MmepsieTcs B eIMHUIAX (UTC+3) —
* . = 0, * . = 0,
II//II3}1IV::eT}I))§I;I/:;¥:1]{:I a*SP;, roe a = 0,5% a*SP;, roe a=0,5% 10:00 MCK
COOTBETCTBHH C €r0 (UTC+3)
Crnenmdukanmeii) 5
2. MuHNUManbHBIA 00bEM . 4=
3as1BOK (M3MEPSICTCS B 100 100 10:00 MCK
(UTC+3) —

KOHTPAKTax)




3. MuHuMaibHas 18:50 MCK
MIPOIOIKUTETEHOCTE (UTC+3)
MOIJCPKAHMS IBYCTOPOHHHUX 75 75
KOTHPOBOK (M3MepsieTcs B % OT
npoaonkuTebHOCTH KBaHTa)

2.2.2. TlepBbIM, BTOPBIM U CICAYIOIIUME 3a HUMH cpokamu ucrnoiaaenus (i) Muctpymenrtos K = 1-
13 npu3HAIOTCS COOTBETCTBEHHO ONIDKaWIIas M CIEAYIOIIME 3a HEW JaThl HCIOTHCHHS
COOTBETCTBYMOMIET0 MHCTpYMEHTA, MPUXOISAIIAECS Ha MapT, HIOHb, CEHTSOPH U IEKa0pPh.

2.3. B teuenue g-oro Ksanta Toproporo aus OtdyeTHOro nepuoja MapkeT-MeHWKep BIpaBe HE
6osee 8 (BocbMu) pa3 He COOJTIOIATH OJIMH M3 ApaMETPOB UCIIOJIHEHHS 0053aTE/IbCTB, YKa3aHHBIX
B nyHkTte 2.2. Hacrosimed [Iporpammbl B oTHomeHuun k-oro MHCTpyMeHTa C i-bIM CPOKOM
ucrionHeHusi. B cinydae Hapymienuss B TedeHue OTYETHOrO MEpHoja JAaHHOTO YCIOBHUS IPHU
okazaHuu Mapker-meiikepom yciyr no k-omy MHCTpyMeHTy, Takue ycCIyrd B OTHOIICHUU
cooTBeTcTBYONIero MHCTpyMeHTa, ykazaHHOro B IyHKTe 1 Hacrosmieit [Iporpammel, cuntaroTcs
HE OKa3aHHBIMH.

3. Bosnarpaxxnenne Mapker-meiikepa.

Pasmep Bo3HarpaxzaeHuss MapkeT-melikepa 3a BBIIOJIHEHHME MapkeT-MeMKepOM B TEUYCHHE
OtueTHOroO nepuoaa o0s13aTenbCTB MapkeT-mMelikepa Ha yCIOBHSIX, IPEyCMOTPEHHBIX ITYHKTaMH
1-2 nacrosweit Ilporpammel, paBeH cymme BO3HArpakJIeHul, onpeneisieMbix no gopmynam Nel -
2 B OTHOUICHMM Ka)KJOW TPYIIIBI KOJOB pa3/iea perucrpa ydera NO3ULMM, UCIOJIb3YEMBIX IpU
BBIMIOJTHEHUH 00s13aTenbcTB MapkeT-Melikepa B COOTBETCTBUHU ¢ Hactosmed [IporpamMmoii Ha
OCHOBaHMH 3aKJIr04YeHHOro ¢ bupxkel 1oroBopa 06 okazaHUM yCcIyr MapKeT-MelKkepa:

®opmyia Nel:
kil ki y
0.25 X X ki Fee geppme X (Iqi(Pcfiys Penfy) +1)

, TIIe:

° Iq'i MOXET IPUHUMATD CIICIYIOLIHNE 3HAUYCHHUS:
1, ecau Pcfjkc'll > 85%
; .5
ki k,i
(Pcfjq —Pengg)
L (85% — Penf’y)
—1, uHaye

ki, ki _ . .
Iqi(PcfjgiPenyg) = ,ecnu Pcn]’-‘; < Pcfjk; < 85%

kViVqu
e Fee ), — CyMMa OMpPXKEBOr0 cOOpa M KOMHMCCHOHHOIO BO3HAIPAXIECHHS 33 KJIUPHHT,

B3UMaeMas ¢ Mapker-Melikepa O cZeliKaM, 3aKJIIOUYEHHbIM B TedeHue q-oro Ksanta B j-i
Toprosesiii feHb 1o k-omy MHCTpYMEHTY C i-bIM CPOKOM UCIIOJIHEHUS HA OCHOBaHUHU 0€3apECHBIX
3asBOK, MOJJaHHBIX MapKeT-MelHKepoM 1 CoJepKaIlMM KO/I(-bl) pa3zelia perucTpa yuera mo3HuIHid,
UCTIOJIb3yeMblIe MTPH BBHITOJHEHUH 00s13aTeIbCTB MapKkeT-Melikepa B COOTBETCTBUHU C HACTOSAIIECH
[TporpaMMoii Ha OCHOBaHWU 3aKiIIOYeHHOTO ¢ bupxkeil goroBopa o0 okazaHuu yciyr Mapker-
Meiikepa, IpU YCIIOBHH, YTO JaHHBIE 3asiBKU 3aperucTpUpoBaHbl B Peectpe 3as8BOK ¢ OOJIBIIMMU




HOMepaMI/I, qcM HOMepa COOTBeTCTByIOH_II/IX BCTpe‘-IHBIX 3asBOK IIO COOTBeTCTByIOH_[I/IM HapHLIM
ClleKam?;

e Pc f]kql — (hakTHUeCcKas IPOJOJDKUTEIBHOCTD MoAepxKaHusd MapkeT-MeiikepoM B TeUeHHE (-
oro KBanra B j-if Toproselii aeHp /[BycTOpOHHUX KOTHPOBOK 10 k-omy MHCTpyMeHTY ¢ i-bIM
CPOKOM HCIIOJHEHHUS Ha yCIOBMAX, YKa3aHHBIX B IyHKTe 2.2. HactosAuier [Iporpammsl (B % ot
npooJkuTenbHocTH KBanTa);

k,i .
e Pcny ; — MHHHMAJIbHAS IPOJIOJDKUTEIIBHOCTD MOIEPKaHus MapkeT-MeiKepoM B TCUCHHUE (-

oro KBanra B j-if Toproselii aeHp /[BycTOpoHHUX KOTHPOBOK 10 k-omy MHCTpyMeHTY ¢ i-bIM
CPOKOM HCIIOJHEHHUS Ha yCJIOBMAX, YKa3aHHBIX B IyHKTe 2.2. HactosAuier [Iporpammsl (B % ot
npoaopkuTenbHoctu KBanra);

e k=1,2,... — mOpsIKOBBIil HOMEP COOTBETCTBYIOIIECrO HCTpyMEeHTa, yKa3aHHBIN B yHKTE |
Hacrosiei [IporpamMmsi;

e (=12, ... — NOPAAKOBBI HOMEP COOTBETCTBYIOIIEIO CPOKA HCIIOJIHCHHUS, YKA3aHHBINA B
nyHkte 1 Hacrosimen [Iporpammer,

e j=1,2,...— nopsakoBsiii HoMep TOProBoro IHs COOTBETCTBYIOIIEIO MecsIa;
e (=1, 2, ... — nopsankoBelii HOMep KBaHTa, ykasaHHblii B nyHkrTe 2.2.1. Hacrosiuen
IIporpammsel.
®opmyJia Ne2:
Yk -[max(O-I -(Pcf-k’i-Pcn’-('i)x(S -S1)+S )]

k:]»Q.l riq,t j.q’ j.q 2 1 1 re:

. k e
XkjaK jq

e S, -50000 (msaThaecar ThICSY) pyOIIei;

e S, -100000 (Cto ThICSY) pyOiei;

k,
e K; 1 _ xommuecTBO CpokOB HCHOMHEHHs 10 k-omy MHCTpyMeHTy, o koTopomy Mapkert-

Meiikep B TeueHue q-oro KanTa B j-if ToproBelii 1eHb 00s3aH BBITOIHATD YCIOBUS MOAICPKAHUS
JIByCTOPOHHUX KOTHPOBOK, MPEAYCMOTPEHHbIX B NyHKTe 2.2. Hacrosiued Ilporpammsl. Ilpu
OIIPENETICHUN KOJIMYeCTBa TOProBBIX AHEM COOTBETCTBYIOIIETO MeECALA, TAK)KE YYUTBHIBAIOTCS
ToproBble THU, B KOTOPbIE MOJTHOCTHIO JIM00 YaCTUYHO TOPTU ObUIM IPHUOCTAHOBIICHBI.

! Tepmun onpesensercs B COOTBETCTBUM NPABUJIAMH KJIUPUHTA, yTBEPKAEHHBIMH KIIMDPHHIOBBIM [IEHTPOM U
PEryIupyroLUMY IOPSAA0K OKa3aHUs KIMPUHIOBbIX yciayr Ha CpouHoM peiHke ITAO MockoBckas bupxa.

10



