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IMPOI'PAMMA MAPKET-MEHUKWHT A
«JloOpbIii Beuep»

Pa3nea |. TepmuHbI 1 onpeiesieHust

JocTaTrouHblii 00beM — cyMMapHBIi 00beM cletok MapkeT-Melikepa, CoBepIIeHHbIX ¢ MTHCTpyMeHTOM B
TeueHne OoxHOro ToproBoro AHsS B pamMKax HCIOJHEHHS O0s3aTeNbCTB, MPETyCMOTPEHHBIX HACTOSIICH
[Tporpammoii, Mo JOCTHKEHHH KOTOPOro MapkeT-MelKep 0CBOOOKIACTCSl OT YKA3aHHBIX 00S3aTENbCTB 10
takoMy MHCTpyMeHTY.

Hucrpyment(-b1) — BbInycK(-M) M[EHHBIX Oymar, ykasaHHbii(-pie) B Tabnuie, NpUBEACHHON B
[Ipunoxxenunl x nacrosimei [Iporpamme.

IMaccuBHad caesika - caenka MapkeT-menkepa, B peKBU3HTaX KOTOPO HOMED 3asiBKM MapkeT-meiikepa
MeHbI1Ie HoMepa Berpeunoit 3asBku 1 00beM 3asBku Mapket-Melikepa He Hike O0bema IBYCTOpOHHEH
KOTUPOBKH JJIsi COOTBETCTBYIomero Mucrpymenta. [Ipu pacdere COBOKYMHOro o0beMa IMaCCUBHBIX
CHEJIOK JJI LeJiel pacueTa BO3HarpaxkieHust MapkeT-MelKepa He YUUThIBAIOTCS CIEJIKH, COBEPILICHHbIE
Ha OCHOBaHUU 3asBOK MapkeT-Melikepa 1 BCTpedHbIX 3a4BOK, IMOJAHHBIX 3@ CUET OJHOTO M TOTO KeE
Mapker-meiikepa uinu Knuenra;

Ilepuon nomaep:kaHusi KOTUPOBOK - NEPUOJ BPEMEHHU, B TEUCHHE KOTOpOro Mapker-melikep 00s3aH
NnoAACPKUBATH IBYCTOPOHHUE KOTUPOBKU B COOTBETCTBUHU C YCIIOBUAMU HpOFpaMMBI.

IIporpamma — [Iporpamma mapker-melkunra «JloOpslii Beuepy.

Toprosslii 1eHb — JIeHb, B KOTOPOM ocyiecTBistoTcss Topru MucTtpymentamu IIporpammsl B Cexunu
¢don0BOTO pHIHKA brpku B ycraHoBieHHBIX [Iporpammoii pexumax.

TepMuHsl, He onpeneneHHble B HacToAmel [IporpamMmme, HCTIOIB3YIOTCS B 3HAUYEHUSAX, YCTaHOBJIEHHBIX
[IpaBuiamu BeinoiaHeHus pyHkunidi Mapker-melikepa B Cekiuu pOHI0BOIO PHIHKA.

Paznea |1. IlapameTpsnl 1 yc10BUs BbINOJTHEHHS 00s13aTe/IbecTB MapkeT-Melikepa

2.1. MapxkeTt-Meiikep, BBIOpaBIIHid HacTosmyto [IporpaMmy, 00si3aH B COOTBETCTBUH C 3aKITFOUEHHBIM
JloroBopoM UCHOJHATH o0s3arenbeTBa no [Iporpamme B Pexxnme Topro «PeXuM OCHOBHBIX TOPIOB
T+» Cexkuun ¢onnoBoro peiHKa bupxu ¢ pacyeraMu B pOCCHMCKMX pYONsiX B TeYEHHE
JlOonoTHUTENBHOM (BeuepHel) TOProBoil ceccuu.

2.2. Tlo xaxaomy wu3 VHCTpyMEHTOB YCTaHaBIMBAIOTCA 3HAYCHHMs I1apaMeTPOB HCIOJIHEHUS
o0si3arenscTB MapkeT-Mmeiikepa, npuBeaeHHble B Tabnuue u3 [Ipunoxenus 1 x Ilporpamme.

2.3. MapkeT-Meiikep cunTaeTcsi HCIIOJHUBIINM B TeueHUe ToproBoro JHs 00s13aTeNbCTBA, YKa3aHHBIE B
nmyHKTe 2.2. HacTosmiel [IporpaMmel, TOJBKO B ciTydae eciii MapKeT-MeiKep BBITOTHIIT 00s13aTeIhCTBA
B AaHHOM ToproBoM jaHe 1o He mMeHee 50% HMHcTpymenTam ot oOuiero koiauyectBa MHCTPYMEHTOB,
BKJIIOYEHHBIX B lIporpamMmy, mpH yCIIOBHM BBIITOJIHEHHSI MM B OTHOLIEHHWH KaXKJIOTO M3 3THX



WucTpymenTa(-0B) OJTHOBPEMEHHO BO BCEX BPEMEHHbBIX HHTEpBaJIaX, YKa3aHHBIX B cToJ0Ee 3 TalOuIis!
U JJI1 KOTOPBIX YCTAHOBJICHBI BCE 3HAYCHUS ITapaMeTPOB MCIIOTHEHHsI 00s3aTebcTB MapkeT-Mmeiikepa,
XOTs OBl OTHOTO U3 CIEAYIOLIUX YCIOBUI:

- COOJTI0ICHNE B TEUCHHUE NIEPUO/1A, YKa3aHHOTO B cTOJI01e 7 Tabmuisl, mapamMeTpoB 00s13aTEIbCTB,
yKa3aHHBIX B cTOJI0max 4 u 5 Tabmuiipl;

- BBITMIOJIHEHUE 00513aTEIbCTB, YKa3aHHBIX B cTONIONE 6 Tabmuib!.
BrlinotHeHHE/HEBBITIOTHEHHE 0053aTeNIbCTB MapKeT-MeiikepoM ompeensieTcss bupxei mo kaxmaomy
ucnoibpzyeMoMy Mapket-meiikepom Vaentudpukaropy.

2.4. MUHUMAJIBHO JOMYCTUMOE KOIM4YecTBO TOproBuIX AHENH OTUETHOTO Neproia, B TEeUEHHE KOTOPBIX
MapxkeTr-MelKep JODKEH MCHONHATH 00s3aTeNbCTBAa COTIAcHO MyHKTY 2.3. Hacrosmeil Ilporpammel,
onpenensercss kak 60% ot konnuectBa Toproeeix aHeil OtueTHoro nepuona. B ciyuyae HapyuieHus
JAHHOT'O YCJOBMs B ompezaeneHHoM OT4eTHOM mepuone, yciuyrn Mapker-melikepa Mo HacTosien
[Iporpamme B TakoM OTYETHOM MEPHUOJIE CUUTAIOTCS HE OKa3aHHBIMHU.

B cnywae gefictBus Hacrosimied  [lporpammbel  w/mim mcnodib3oBaHus B [Iporpamme
Wnentudukaropa(-oB) Mapker-meiikepa HemomHbIi OTYETHBIN IEPHOT, BMECTO KOTHuecTBa TOProBhIX
nHeit B OTueTHOM mepuojlie paccMarpuBaeTcs (pakTHUeckoe KOJIM4ecTBO TOproBbIX JAHEW, Korjaa
Mapxker-melikep OblT 00s13aH BBITIOIHATH CBOU (DYHKIIWH.

Pa3nea |11 Ilopsagok pacuyera Bo3Harpaxkaenusi Mapker-meiikepa
3a BbINOJIHeHH e 00513aTeIbeTB Mo [Iporpamme

3.1. Pa3mep Bo3HarpaxaeHus Mapker-Meiikepa 3a BBIIIOJIHEHHE UM B TeueHre OT4eTHOro nepruosia
yCIIOBUH, NPENyCMOTPEHHBIX Hacrosied IIporpammoii, ompeznensercs CyMMOH BO3HAarpaKICHUM,
PaCCUMTAHHBIX ISl KXIOT0 3asBlIeHHOrO MneHtudukaropa(-oB), 1 pacCUUTHIBACTCS MO CIIEAYIONICH

dbopmyre:

F= z z z (FIXF + cOMM{ «R)),
n k i

rac

F — pa3mep Bo3HarpaxaeHuss Mapker-meiikepa 3a OTYETHBIN NEPUOL;

N — nopsiikoBbIi HOMep M nenTudukaropa, 3assieHHoro Mapker-meiikepom B [Iporpammy;

i — Homep WHcTpyMmeHTa, ompeesseMblii HOMEPOM COOTBETCTBYIOLICH CTpoku TaOmuubl U3
[Ipunoxenns 1;

k — Homep ToproBoro mHs, B KOTOpoM 1o i-omy WHcTpymeHTy 1msi N-oco Wnentudukaropa
3a()MKCUPOBAHO UCIIOJIHEHHE 0053aTEIbCTB;

FIX}F = MAX {MIN [<52;2000]; 500} pys.
N — xonudecTBO Bcex VMneHTHPUKATOpOB Bcex MapkeT-MelkepoB, ydacTByromux B IIporpamme, mo

KOTOPOM 3a(pMKCHUPOBAHO UCTIOIIHEHUE 0053aTeNbCTB 110 i-omy MHCTpyMeHTy 3a k-1l ToproBblii 1eHb;

COMMY - 0GopoTHas YacTh KOMHMCCHOHHOTO BO3HATPAXICHWS, YIUIAYEHHOTO MapKeT-MelKepoM B
cooTBeTcTBUM ¢ JeiictByromumu Tapudamu IIAO MockoBckas bupka, banka HKL[ (AO) mo
[TaccuBHBIM cenKkaM, 3akI0ueHHBIM MapkeT-Melikepom 1o i-omy UHcTpymenty B k-ti Toprossiit AeHb
C UCHOJb30BaHuE N-020 UneHTuukaTopa Ha OCHOBaHUE 3asiBOK C 00bEMOM HE MEHEe YCTaHOBICHHOTO
O6beMa IBYCTOPOHHEH KOTUPOBKH, YCTAHOBIEHHOTO I COOTBETCTBYIOLIETO BPEMEHHOI'O UHTEpBaJIa
Toprosoro aus.



R; — ko3¢ dunmeHT MMKBUAHOCTH i-20 IHCTpyMeHTa (Ha mepBoM 3Tare 3amycka [Iporpammel oH paBeH
1 nst Bcex THCTpyMEHTOB).

Paznea V. YcaoBus nogkimwouennss Unentuduxaropos k Ilporpamme

4.1. K IIporpamme nomyckatotcst MneHTudukaTtopsl, 1o KOTOPBIM B T€YEHHE 3 KaJCHIAPHBIX MECALEB,

NpcAMICCTBYIOIIUX AaTC IIoAa4YH yBe,Z[OMJ'IeHI/IH 0 IMPUCOCANMHCHUU K HporpaMMe,

bupxeit

3aUKCUPOBaH cpeaHeIHeBHON 00beM ToproB (ADTV) BceMu akIIUsIME M ICTIO3UTAPHBIMH PACITHCKAMHU
B pasmepe 300 miH pyOseit. bupxkeit moryt ObITh momnymieHsl K [Iporpamme 3 Maentudukaropa 6e3
BBIIIE yKa3zaHHOro TpeOoBanus mo pasmepy ADTV. B cnyuae BoiObiTHs u3 IIporpammsl
Nnentudukaropa, nonymenHoro 6e3 yuera tpeboBanus k ADTV, Ha ero mecto bupxeit MoxeT ObITh
nomyineH apyroi Mnentudukarop 6e3 yuera tpedoBanus k ADTV.

4.2. B pamkax nHacrosmeil [Iporpammbl momyckaercs ykaswsiBaTh He Oonee 1 (omnoro) Toproso-
knupunroBoro cuéra (TKC) u ne 6onee 1 (omgnoro) Kparkoro konma knuenta (KKK) mns omxoro
Wnentuduxaropa.

[Tpunoxenue 1

Tabauna napamMeTpoB UCNOJTHEHHsI 00513aTeJIbCTB MapkeT-Melikepa

o Ilepuon
o BpemenHoi O6Bvem Copag .
Toproserit kof . ., | MocraTouHblii | MOIAEpPKAHUS
Ne uHTepBan ToproBoro | JIBYCTOPOHHEH | JBYCTOPOHHEH
WHcTpymenTa o 00beMm, mIT. KOTHPOBOK,
JTHS KOTHPOBKH, IT. | KOTHPOBKH, %o MU
1 2 3 4 5 6 7

1 AFKS 19:05:00-22:00:00 17 000 0,7 4 250 000 125
' 22:00:01-23:49:59 17 000 0,7 4 250 000 85
19:05:00-22:00:00 4 000 0,6 1 000 000 125

2. AFLT
22:00:01-23:49:59 4 000 0,6 1 000 000 85
3 ALRS 19:05:00-22:00:00 6 000 0,45 2 250 000 125
' 22:00:01-23:49:59 6 000 0,45 2 250 000 85
19:05:00-22:00:00 36 000 0,80 9000 000 125

4. CBOM
22:00:01-23:49:59 36 000 0,80 9000 000 85
19:05:00-22:00:00 300 0,50 75 000 125

5. CHMF
22:00:01-23:49:59 300 0,50 75000 85
19:05:00-22:00:00 2 000 0,8 500 000 125

6. DSKY
22:00:01-23:49:59 2 000 0,8 500 000 85
. FEES 19:05:00-22:00:00 1 600 000 0,70 400 000 000 125
' 22:00:01-23:49:59 1 600 000 0,70 400 000 000 85
8 EIVE 19:05:00-22:00:00 100 0,60 25000 125
' 22:00:01-23:49:59 100 0,60 25000 85
9 GAZP 19:05:00-22:00:00 2 600 0,12 1 040 000 125
' 22:00:01-23:49:59 2 600 0,12 1 040 000 85
19:05:00-22:00:00 20 0,35 7 500 125

10. GMKN
22:00:01-23:49:59 20 0,35 7500 85




" VDR 19:05:00-22:00:00 500 000 0,70 125 000 000 125
' 22:00:01-23:49:59 500 000 0,70 125 000 000 85
1 RAG 19:05:00-22:00:00 62 000 0,60 15 500 000 125
' 22:00:01-23:49:59 62 000 0,60 15 500 000 85
19:05:00-22:00:00 100 0,35 37 500 125
13. LKOH
22:00:01-23:49:59 100 0,35 37500 85
19:05:00-22:00:00 300 0,90 75 000 125
14. LSRG
22:00:01-23:49:59 300 0,90 75 000 85
19:05:00-22:00:00 8000 0,70 2 000 000 125
15. MAGN
22:00:01-23:49:59 8 000 0,70 2 000 000 85
19:05:00-22:00:00 200 05 50 000 125
16. MAIL
22:00:01-23:49:59 200 0,5 50 000 85
19:05:00-22:00:00 100 0,45 37 500 125
17. MGNT
22:00:01-23:49:59 100 0,45 37 500 85
19:05:00-22:00:00 3000 0,50 750 000 125
18. MOEX
22:00:01-23:49:59 3000 0,50 750 000 85
19:05:00-22:00:00 900 0,50 225 000 125
19. MTSS
22:00:01-23:49:59 900 0,50 225 000 85
19:05:00-22:00:00 2 000 0,50 500 000 125
20. NLMK
22:00:01-23:49:59 2 000 0,50 500 000 85
19:05:00-22:00:00 300 0,50 75 000 125
21. NVTK
22:00:01-23:49:59 300 0,50 75 000 85
19:05:00-22:00:00 100 0,80 25000 125
22. PHOR
22:00:01-23:49:59 100 0,80 25 000 85
19:05:00-22:00:00 500 0,90 125 000 125
23. PIKK
22:00:01-23:49:59 500 0,90 125 000 85
19:05:00-22:00:00 30 0,60 7 500 125
24. PLZL
22:00:01-23:49:59 30 0,60 7 500 85
19:05:00-22:00:00 11 000 0,5 2 750 000 125
25. POGR
22:00:01-23:49:59 11000 05 2 750 000 85
19:05:00-22:00:00 200 0,70 50 000 125
26. POLY
22:00:01-23:49:59 200 0,70 50 000 85
19:05:00-22:00:00 200 08 50 000 125
27. QIWI
22:00:01-23:49:59 200 0,8 50 000 85
19:05:00-22:00:00 1100 0,45 412 500 125
28. ROSN
22:00:01-23:49:59 1100 0,45 412 500 85
2 RSTI 19:05:00-22:00:00 210 000 07 52 500 000 125
' 22:00:01-23:49:59 210 000 0,7 52500000 85
19:05:00-22:00:00 3000 0,80 750 000 125
30. RTKM
22:00:01-23:49:59 3000 0,80 750 000 85
19:05:00-22:00:00 8 000 0,80 2 000 000 125
31. RUAL
22:00:01-23:49:59 8 000 0,80 2 000 000 85
19:05:00-22:00:00 2 600 0,12 1,040 000 125
32. SBER
22:00:01-23:49:59 2 600 0,12 1040 000 85
19:05:00-22:00:00 1700 0,50 425 000 125
33. SBERP
22:00:01-23:49:59 1700 0,50 425 000 85
34. SNGS 19:05:00-22:00:00 10 000 0,35 3 750 000 125




22:00:01-23:49:59 10 000 0,35 3750 000 85
19:05:00-22:00:00 11 000 0,45 4125 000 125
35. SNGSP
22:00:01-23:49:59 11 000 0,45 4125 000 85
19:05:00-22:00:00 700 0,45 262 500 125
36. TATN
22:00:01-23:49:59 700 0,45 262 500 85
19:05:00-22:00:00 600 0,70 150 000 125
37. TATNP
22:00:01-23:49:59 600 0,70 150 000 85
19:05:00-22:00:00 200 0,80 50 000 125
38. TCSG
22:00:01-23:49:59 200 0,80 50 000 85
19:05:00-22:00:00 2 0,60 500 125
39. TRNFP
22:00:01-23:49:59 2 0,60 500 85
19:05:00-22:00:00 110 000 0,80 27 500 000 125
40. UPRO
22:00:01-23:49:59 110 000 0,80 27 500 000 85
m VTER 19:05:00-22:00:00 11 000 000 0,35 4125000 000 125
' 22:00:01-23:49:59 11 000 000 0,35 4 125 000 000 85
19:05:00-22:00:00 100 0,50 25000 125
42. YNDX
22:00:01-23:49:59 100 0,50 25000 85




