Cnmcok LiEHHbIX ByMar, [0MNYLLEHHbIX K NPOrpaMMe, 1
06513aTeNIbCTBA MapKeT-MeNKEPOB MO HUM

MapameTpbl noaaep)kaHus OnunoHanbHo MapameTpbl Bo3HarpaxaeHus

roronsi | mennes | oo u u

L8, | oo | comriomor | 0N | focmous ||
6ymaru (MZO), wryK (MAO), wryk KOTUPOBOK*, (40), wryk MaccmBHbIX Ri

LIEHHBIX ByMar | LIeHHBIX Gymar MWH. LieHHbIX bymar caenok, pyb6.

ALRS 1 200 1200 60 3 600 000 0 0,75

FEES 300 000 300 000 60 900 000 000 0 1,0
GMKN 12 12 60 36 000 0 0,5

LKOH 35 35 60 105 000 0 0,5
MGNT 10 10 60 30 000 0 0,75
MOEX 450 450 60 1 350 000 0 1,0

ROSN 350 350 60 1 050 000 0 0,5
SNGSP 1700 1700 60 5100 000 0 1,0

* (aKTU4yeckoe BpeMs UCMOSHEHWUSI 06513aTenbCTB, CPaBHMBAEMOE C  YCTaHOBMEHHbIM [lepuogom
rnoaaepXaHus KOTUPOBOK, onpeaenseTcs no dhopmyne:

TdakT = TdakT nokynka U TdakT npogaxa, rae

- TaKT nokynka - Nepros BPEMEHW, B TEUYEHWE KOTOPOro 3asiBKM MapKeT-Melikepa Ha MoKynKy ¢ 06beMoM
He MeHee MO MMeloT HanbosbLUYIO LiEHY MO OTHOLUEHWIO KO BCEM 3asiBKaM Ha MOKYMKY, HaxoAsaWwmMMcs B
oyepeam 3asBOK B 3TOT Nepwoa;

- TchakT npoaaxa - Nepuoa BPEMEHM, B TEUEHNE KOTOPOro 3asBkyM MapkeT-Melikepa Ha Npoaaxy ¢ 06beMoM
He MeHee MO VMMEIOT HaUMEHbLUYIO LIEHY MO OTHOLLUEHMIO KO BCEM 3asiBKaM Ha MPOAaXy, HaxoAsLwmMcs B
oyepeam 3asiBOK B 3TOT Nepuos;

- U — 3HaK Nornyeckoro cnoXxeHus

**[10 - 3TO MaKCUMasbHbIi 06bEM CAEMNOK, 3aK/IOUYEHHbLIX Ha OCHOBaHWM 3asBOK MapkeT-Meikepa, Mo
LAOCTUXEHMM KOTOPOro MapKeT-Melkep B TekylleM TOproBoM AHe OCBO6OXAaeTcs OT 06s3aTenbCcTB Mo
[JoroBopy B oTHOLWeEHUN VIHCTpyMeHTa

[lononHuTenbHble ycnosusa And paCyeTa BO3HArpa>AeHUA

KoapdmumeHT pacyeTa BO3HarpaxkaeHust K’lf n3 Qopmynbl pacyeTa BO3HArpaxaeHus sBnseTcs
(uKcmMpoBaHHON BENNYMHON 1 paBeH 0,000025.

MaccuBHbIN 06bEM, BKIOYAEMbIN B pacyeT BO3HarpaxkaieHus, onpeaenseTcs no 3asskamM MapkeT-Melikepa
¢ 06beMoM He MeHee n*MJ0, rae Ko3hdPUUNEHT n=2.,



