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IMPOT'PAMMA MAPKET-MEHKHWHT A
«/100pbI1ii Beuep»

Pa3nen |. TepmuHbl U onpeaesieHust

JocTraTouHblii 00beM — cymMMapHbIid 00beM ceTI0Kk MapkeT-Melikepa, CoOBepIleHHbIX ¢ THCTpyMEeHTOM B
Te4eHUue OJHOro ToproBoro IHS B paMKax MCIOJHEHUs 0053aTelbCTB, MPEIYCMOTPEHHBIX HACTOSIIEH
ITporpamMmoii, o KOCTHKEHUN KOTOPOro MapkeT-Melikep 0cBOOOXKIaeTCsl OT yKa3aHHBIX 0053aTeNIbCTB MO
takoMy MHCTpyMeEHTY.

Hucrpyment(-b1) — BbINyck(-M) [EHHBIX Oymar, yka3aHHbIH(-ple) B TaOnuie, NpUBEACHHON B
[Tpunoxenun1 k Hacrosmeii [Iporpamme.

IMaccuBHadA caesika - caenka MapkeT-melikepa, B peKBU3UTaX KOTOPOM HOMEp 3asBKHM MapkeT-Meiikepa
MeHbl1e HoMepa Berpeunoii 3asBku 1 00beM 3asBku Mapket-Melikepa He Huke O0bema JByCTOpOHHEN
KOTUPOBKH 17151 cooTBeTcTByromero Mucrpymenta. [lpu pacuere cOBOKymHOro o0bema MacCHBHBIX
CHEJIOK JUI LeJIel pacueTa BO3HArpaxkieHus: MapKkeT-MelKepa He YUUTBIBAKOTCSA CIEIIKH, COBEPIICHHbIE
Ha OCHOBaHUU 3asiBOK MapkeT-Melikepa U BCTpeuHbIX 3asBOK, MOJAHHBIX 3@ CUET OAHOTO M TOTrO K€
Mapxker-Mmelikepa ninu Kinenra;

Ilepuoa moaxep;kaHUsA KOTHPOBOK - MEPHOJ BPEMEHH, B T€UEHHE KOTOpPOro Mapker-meiikep 00s3aH
MOJIEP’KUBATH IBYCTOPOHHUE KOTUPOBKHU B COOTBETCTBUHU C YCi0BUsAMHU [IporpaMmel.

IMporpamma — [Iporpamma MapkeT-MelkuHTa «J[0OPHIN Beuepy.

Toproselii 1eHb — JIeHb, B KOTOPOM ocyiuecTBisAoTcs Topru MucTtpymentamu [Iporpammsl B Cexunn
¢donoBoro peiHka bupxu B ycraHoBieHHbIX [IporpamMmMoil pexumax.

TepmuHsbl, He onpeneneHHble B HacTosel [IporpaMMe, HCIIONB3YIOTCS B 3HAUEHUSAX, YCTAHOBIIEHHBIX
ITpaBunamu BeimosiHeHus GyHkiit Mapker-meiikepa B Cekiiuu (poHI0BOTO PhIHKA.

Pazgea |1. IlTapameTphl U yc/10BUSI BBINOJHEHHs 00s13aTesibeTB MapkeT-Meiikepa

2.1. Mapket-Meiikep, BbIOpaBIIMiA HacTosmyto [IporpaMMy, 00si3aH B COOTBETCTBUU € 3aKIIOUEHHBIM
JloroBopoM ucnosHATh o0s3arenscTBa o IIporpamme B Pexxnme Topros «PexuM OCHOBHBIX TOPIOB
T+» Cexuun ¢oHgOBOrO pbhlHKAa bUpKHM ¢ pacueTaMH B pPOCCHMCKHX pyOJsiX B Te4YeHUE
JlomosHUTENbHOM (BeuepHe) TOproBOi CECCUHU.

2.2. Tlo xaxmomy wu3 HWHCTpYMEHTOB YCTaHaBIMBAIOTCS 3HAYCHHS I1apaMETPOB HCIOTHEHUS
o0s3aTenbCTB MapkeT-Meiikepa, npuseneHHble B Tadnuiie u3 [punoxenus 1 k [Iporpamme.

2.3. MapkeT-Meiikep CUnTaeTcsl HCIIOJHUBIINM B TedeHUe TOproBoro IHs 00s3aTeNbCTBA, YKa3aHHBIC B
nmyHKTe 2.2. HacTosei [IporpaMmel, TONBKO B ciiydae eciii MapkeT-MeKep BBITOIHIIT 0053aTeIbCTBa
B JaHHOM ToproBoMm nHe mo He MeHee 1% WHctpymenTam ot oOmiero konuuectBa MHCTPYMEHTOB,
BKIIFOUCHHbBIX B HporpaMMy, Ipu YCJIOBUH BBIIIOJIHCHUA HWM B OTHOIICHHU KaXXAOIO0 H3 I3THUX
WucrpymenTa(-0B) OJHOBPEMEHHO BO BCEX BPEMEHHbBIX HHTEPBAJIaX, YKa3aHHbIX B cToJ0Ee 3 TaluIis!



U JJI KOTOPBIX YCTAHOBJICHBI BCE 3HAUEHUS ITapaMEeTPOB HCIIOIHEHUsI 00s13aTenbcTB MapkeT-meiikepa,
XOTsI OBl OJTHOTO M3 CIEAYIONUX YCIOBUI:

- co0JI0/IeHNE B T€UEHUE MTePHO/ia, YKa3aHHOTo B cToO1e 7 Tabnuiibl, mapaMeTpoB 00s13aTENIbCTB,
yKa3aHHBIX B cTonOnax 4 u 5 Tabmuibr;

- BBINIOJIHEHUE 0053aTeIbCTB, YKA3aHHBIX B cToOIEe 6 Ta0auibL.
BrimonHenue/HeBbInoNHEHNE 00s3aTeNECTB MapkeT-MelikepoM ompenensercs bupxkeid mo xaxmaomy
ucronbzyemomy Mapket-meiikepom Mnentudukaropy.

2.4. MUHMMAJIBHO JIOYCTUMOE KOJIH4uecTBO ToproBoeix AHel OTUYETHOTrO Nepro/ia, B TECUEHUE KOTOPBIX
Mapxker-mMelikep JOJKEH MCHONHATh 00s3aTeabCTBAa COTJIacHO NMyHKTY 2.3. Hacrosueil IIporpammel,
onpeaensercs kak 1% ot xonmdectBa Toproseix aHe OtdeTHOro mepuoja. B cinyuae HapyuieHus
JAHHOTO ycJOBUs B ompeaeieHHOM OTueTHOM mepuoze, yciyru Mapker-meiikepa 1o HacTosiien
IIporpaMMme B TakoM OTUETHOM NEPUOJIE CUUTAIOTCS HE OKa3aHHBIMHU.

B cmywae pelictBus Hacrosmed [lporpammbl  w/mim - ucmonb3oBaHus B [Iporpamme
Wnentudukaropa(-oB) MapkeT-Meiikepa HemoaHbIi OTYETHBIN IEPUOJI, BMECTO KOJUUECTBAa TOPTroOBBIX
naerr B OTYETHOM TepuojJe paccMmarpuBaeTcsl (pakTHdecKoe KoJM4ecTBO TOproBbIX IHEH, Korna
MapxkeTt-melikep ObUT 00s13aH BBITOIHITH CBOU (DYHKITHH.

Paznea |11 Ilopsagok pacyera Bo3Harpa:xxneHusi Mapker-meiikepa
3a BbINOJIHEHHE 00s13aTesIbCTB o [Iporpamme

3.1. Pa3mep Bo3HarpaxaeHus MapkeT-Melikepa 3a BHIIIOTHEHUE UM B TeueHrue OTueTHOro rnepruoaa
YCJIOBUM, MPETYCMOTPEHHBIX HacTosume IIporpammoii, ompenensercss CyMMOW BO3HArpa)KIACHUI,
PacCUMTAHHBIX IS KaXI0T0 3asBiicHHOro MaeHtudukaropa(-oB), 1 pacCUUTHIBACTCS MO CIIEAYIOMICH

dbopmye:

F= Z Z Z (FIXF + 0,0001 = V¥ « R)),
n k i

rac

F — pa3mep Bo3HarpaxxaeHus Mapker-meiikepa 3a OTueTHBIN EPUOJ;

N — nopsAkoBbI HoMep UnenTudukaropa, 3asBaeHHOro Mapker-meiikepom B I[Iporpammy;

I — Homep WHCTpymMeHTa, oOmNpeAesieMblii HOMEPOM COOTBETCTBYIOIIECH CTpokM TaOnuiel u3
[Ipunoxenus 1;

k — HOMep ToproBoro mHs, B KOTOpoM 1Mo i-omy WHcTpyMeHTy mist N-oco Wnentudukaropa
3a(hUKCHPOBAHO UCTIOIHEHUE 00SI3aTENbCTB;

FIxf = {MIN|2;3000]} py6., rze

fix — BenuuKMHA B pyOJIsix, onpenenseMas 1 KaKI0ro MHCTpyMeHTa B Tabmuie u3 [punoxenus 2;
N — xonnuectBO Bcex MpentuduxaropoB Bcex MapkeT-meiikepoB, ydacTByromux B Ilporpamme, mo
KOTOPOM 3a(pMKCUPOBAHO UCIIOIHEHUE 0053aTeNbCTB 110 i-omy HCTpyMeHTy 3a k-1t ToproBblii 1eHb;

V¥ - O6wem maccuBHEIX crenok, 3akmouyeHHEIX MapkeT-MeiikepoM mo i-omy VHCTpyMeHTY B k-ii
Toprogelii 1eHb ¢ UcoNb30BaHue N-o20 UnenTudukaTopa Ha OCHOBaHUE 3asiBOK C 00BEMOM HE MEHEe
MuHuMaNbHOTO pa3mepa 3asBKH, YCTAHOBJIEHHOTO JUIsi COOTBETCTBYIOLIETO BPEMEHHOTO MHTEpBaia
Toprosoro aus.



R; — k03¢ GUIMEeHT JIMKBUIHOCTH i-20 HCTpyMeHTa (Ha mepBoM JTarie 3amycka [IporpamMmmbl OH paBeH
1 nnst Bcex THCTpYyMEHTOB).

Paznen V. YcnoBust noakiawdenusi Unenrudukaropon k [Iporpamme

4.1. K I[Iporpamme nomnyckatorcs UneHTHPUKATOPHI, 10 KOTOPHIM B TEYEHHUE 3 KaJICHIaPHBIX MECALIEB,
MPEALIECTBYOIIMX Jare IoJadu YBeIomieHus o npucoenuHenun K IIporpamme, bupskein
3a(hUKCHPOBaH CpeaHeIHEBHON 00beM ToproB (ADTV) BceMu akIUSME M IETIO3UTAPHBIME PACITHCKAMU
B pa3mepe 300 muH pyOneld. bupxkeit Moryt ObITh nomymieHs! kK [Iporpamme 3 Mnentudukaropa 6e3
BBIIIIC yKa3aHHOTO TpeboBanuss 1o pasmepy ADTV. B cinywae BwiObITHS U3  [Iporpammsl
Wnentudukaropa, nonymeHHoro 6e3 ydera tpedboBanus k ADTV, Ha ero mecto bupikeii MoxeT ObITh
nomymieH apyroi Unentudukarop 6e3 yuera tpeboBanus k ADTV.

4.2. B pamkax Hactosmieil [Iporpammsl gomyckaeTcss ykaswsiBath He Oonee 1 (omnoro) Toproso-
kimpunroBoro cuéra (TKC) u ne 6onee 1 (omnoro) Kparkoro koma xnmenta (KKK) mns omnoro
Nnentudukaropa.



[Ipunoxenue 1

Taﬁ.lmua mapamMeTpoB UCIIOJIHCHUSA 00513aTe/ILCTB MapKeT-MeiflKepa

. O6bem ITepuon N
. Bpemennoit N Crpag N MuHuManbHbII
Toprossrit JIByCTOPOHHEH . | [ocrarounslii | momnep:kaHus
Ne HHTEpBaJ JIBYCTOPOHHEH pa3mep 3asBKH,
KOJ KOTHPOBKH, o o0beMm, IIT. KOTHPOBOK,
Toprosoro aus KOTUPOBKH, % IT.
IT. MUH.

1 2 3 4 5 6 7 8
1 AFKS 19:05:00-22:00:00 24 000 11 24 000 000 125 2400
22:00:01-23:49:59 24 000 11 24 000 000 85 2400
2 AELT 19:05:00-22:00:00 8 250 1,2 8 250 000 125 825
22:00:01-23:49:59 8 250 1,2 8 250 000 85 825
3 ALRS 19:05:00-22:00:00 5250 0,9 5250000 125 525
22:00:01-23:49:59 5250 0,9 5250000 85 525
4 CBOM 19:05:00-22:00:00 75 000 1,0 75 000 000 125 7500
22:00:01-23:49:59 75 000 1,0 75 000 000 85 7500
5 CHME 19:05:00-22:00:00 675 0,8 675 000 125 68
22:00:01-23:49:59 675 0,8 675 000 85 68
6 CIAN 19:05:00-22:00:00 300 1,3 300 000 125 30
22:00:01-23:49:59 300 1,3 300 000 85 30
7 DSKY 19:05:00-22:00:00 1050 13 1 050 000 125 105
22:00:01-23:49:59 1050 13 1 050 000 85 105
8 ENPG 19:05:00-22:00:00 150 1,6 150 000 125 15
22:00:01-23:49:59 150 1,6 150 000 85 15
9 FEES 19:05:00-22:00:00 1 500 000 1,2 | 1500000000 125 150 000
22:00:01-23:49:59 1 500 000 1,2 | 1500000 000 85 150 000
10 FIVE 19:05:00-22:00:00 150 14 150 000 125 15
22:00:01-23:49:59 150 14 150 000 85 15
11 FIXP 19:05:00-22:00:00 225 1,6 225000 125 23
22:00:01-23:49:59 225 1,6 225000 85 23
12 GAZP 19:05:00-22:00:00 6 000 0,6 6 000 000 125 600
22:00:01-23:49:59 6 000 0,6 6 000 000 85 600
13 GLTR 19:05:00-22:00:00 225 1,6 225000 125 23
22:00:01-23:49:59 225 1,6 225000 85 23
14 | GMKN 19:05:00-22:00:00 45 0,8 45 000 125 5
22:00:01-23:49:59 45 0,8 45 000 85 5
15 HHRU 19:05:00-22:00:00 75 4,8 75 000 125 8
22:00:01-23:49:59 75 4,8 75000 85 8
16 HYDR 19:05:00-22:00:00 225000 1,2 225000 000 125 22 500
22:00:01-23:49:59 225000 12 225 000 000 85 22 500
17 IRAO 19:05:00-22:00:00 225000 1,0 225000 000 125 22 500
22:00:01-23:49:59 225000 1,0 225 000 000 85 22 500
18 LKOH 19:05:00-22:00:00 375 0,7 375000 125 38
22:00:01-23:49:59 375 0,7 375000 85 38
19| MAGN 19:05:00-22:00:00 8 250 1,0 8 250 000 125 825
22:00:01-23:49:59 8 250 1,0 8 250 000 85 825
19:05:00-22:00:00 128 1,0 127 500 125 13

20 MGNT

22:00:01-23:49:59 128 1,0 127 500 85 13
21 MOEX 19:05:00-22:00:00 3000 1,3 3000 000 125 300
22:00:01-23:49:59 3000 1,3 3000 000 85 300
29 MTSS 19:05:00-22:00:00 3000 0,8 3000 000 125 300
22:00:01-23:49:59 3000 0,8 3000 000 85 300
23 NLMK 19:05:00-22:00:00 2 250 11 2 250 000 125 225
22:00:01-23:49:59 2 250 11 2 250 000 85 225




24 NVTK 19:05:00-22:00:00 600 1,0 600 000 125 60
22:00:01-23:49:59 600 1,0 600 000 85 60
o5 0ZON 19:05:00-22:00:00 225 14 225 000 125 23
22:00:01-23:49:59 225 1,4 225 000 85 23
26 PHOR 19:05:00-22:00:00 75 1,0 75000 125 8
22:00:01-23:49:59 75 1,0 75 000 85 8
27 PIKK 19:05:00-22:00:00 600 1,0 600 000 125 60
22:00:01-23:49:59 600 1,0 600 000 85 60
28 PLZL 19:05:00-22:00:00 45 1,2 45 000 125 5
22:00:01-23:49:59 45 1,2 45 000 85 5
29 POLY 19:05:00-22:00:00 350 13 350 000 125 35
22:00:01-23:49:59 350 13 350 000 85 35
30 QIWI 19:05:00-22:00:00 350 1,6 350 000 125 35
22:00:01-23:49:59 350 1,6 350 000 85 35
31 ROSN 19:05:00-22:00:00 2 250 0,8 2 250 000 125 225
22:00:01-23:49:59 2250 0,8 2250 000 85 225
32 RSTI 19:05:00-22:00:00 500 000 0,9 500 000 000 125 50 000
22:00:01-23:49:59 500 000 0,9 500 000 000 85 50 000
33 RTKM 19:05:00-22:00:00 2 250 1,3 2 250 000 125 225
22:00:01-23:49:59 2250 13 2250 000 85 225
34 RUAL 19:05:00-22:00:00 5250 1,2 5250000 125 525
22:00:01-23:49:59 5250 1,2 5 250 000 85 525
35 SBER 19:05:00-22:00:00 9750 0,6 9 750 000 125 975
22:00:01-23:49:59 9750 0,6 9 750 000 85 975
36 | SBERP 19:05:00-22:00:00 4 500 0,8 4 500 000 125 450
22:00:01-23:49:59 4 500 0,8 4 500 000 85 450
37 SNGS 19:05:00-22:00:00 13 500 1,1 13 500 000 125 1350
22:00:01-23:49:59 13 500 11 13 500 000 85 1350
38 | SNGSP 19:05:00-22:00:00 15000 1,0 15000 000 125 1500
22:00:01-23:49:59 15 000 1,0 15 000 000 85 1500
39 SPBE 19:05:00-22:00:00 5000 1,0 5000 000 125 500
22:00:01-23:49:59 5000 1,0 5000000 85 500
40 TATN 19:05:00-22:00:00 750 11 750 000 125 75
22:00:01-23:49:59 750 1,1 750 000 85 75
41| TATNP 19:05:00-22:00:00 450 1,2 450 000 125 45
22:00:01-23:49:59 450 1.2 450 000 85 45
42 TCSG 19:05:00-22:00:00 150 1,0 150 000 125 15
22:00:01-23:49:59 150 1,0 150 000 85 15
43 | TRNEP 19:05:00-22:00:00 2 12 1500 125 0
22:00:01-23:49:59 2 1.2 1500 85 0
a1 | vKkeo 19:05:00-22:00:00 375 14 375 000 125 38
22:00:01-23:49:59 375 14 375000 85 38
45 VTBR 19:05:00-22:00:00 37 500 000 0,8 | 37500 000000 125 3 750 000
22:00:01-23:49:59 37 500 000 0,8 | 37500 000 000 85 3 750 000
16 | YNDX 19:05:00-22:00:00 225 1,0 225 000 125 23
22:00:01-23:49:59 225 1,0 225000 85 23

[Ipunoxenue 2

Tabnuua napameTpoB (GopMyJIbl pacueTa BO3HArPaXKIECHUS

Toprossiii kog MHCcTpymMeHTa

3nadenue mapamerpa fix (st kaxxmoro MHCcTpyMeHTa)

Bce nHCTpyMEHTHI

6000 py®.




