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IMPOT'PAMMA MAPKET-MEHKHWHT A
«/1o0pb1ii Beuep»

Pa3nen |. TepmuHbl 1 onpeaesieHust

JlocTaTouHblii 00beM — CyMMapHBIi 00beM ceTIok MapkeT-mMelikepa, COBepUICHHBIX ¢ IHCTpyMEeHTOM B
Te4eHHue OJHOro TOoproBoro JIHS B paMKax HCIIOJHEHUs 0053aTelbCTB, MPETYCMOTPEHHBIX HACTOSIIEH
ITporpamMmoii, o 1OCTHKEHUN KOTOPOro MapkeT-Melikep 0cBOOOXKIaeTCsl OT yKa3aHHbBIX 0053aTeNbCTB MO
takoMy MHCTpymMeEHTY.

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

IMaccuBHadA caesika - caenka MapkeT-melikepa, B peKBU3UTaX KOTOPOM HOMED 3asBKH MapkeT-Meiikepa
MeHblIe HoMepa Berpeunoii 3asBku 1 00beM 3asBku Mapket-Melikepa He Huke O0bema JByCTOpOHHEN
KOTUPOBKH 17151 cooTBeTcTBYIomero Mucrpymenta. [lpu pacuere cOBOKymHOro o0bema MacCHBHBIX
CHEJIOK JJI LeJIeH pacueTa BO3HArpaxk1eHus: MapKkeT-MelKepa He YUUTBIBAKOTCS CIEIIKH, COBEPIICHHbIE
Ha OCHOBAHUU 3as4BOK MapkeT-MelKkepa U BCTpeuHbIX 3as8BOK, OJAHHBIX 3@ CYET OAHOIO U TOrO XKe
Mapxker-Mmelikepa ninu Kinenra;

Ilepuoa moaxep:kaHuss KOTHPOBOK - MEPHOJ BPEMEHH, B T€UEHHE KOTOpPOro Mapker-meiikep 00s3aH
MOJIEP’KUBATH JIBYCTOPOHHUE KOTUPOBKHU B COOTBETCTBUU C yCi0BUsAMHU [IporpaMmel.

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

Toproselii 1eHb — JIeHb, B KOTOPOM ocyiuecTBisAtoTcs Topru MucTpymentamu [Iporpammsl B Cexunn
¢donoBoro peiHka bupxu B ycraHoBieHHbIX [IporpamMmoil pexumax.

TepmuHsbl, He ornpeneneHHble B HacTosmed [IporpaMMe, HCoNb3yl0TCA B 3HAYEHUSIX, YCTAHOBJIEHHBIX
ITpaBunamu BeimosHeHus GyHkit Mapker-meiikepa B Cekiiuu (pOHIO0BOTO PhIHKA.

Pazgea |1. IlTapameTpbl U yc/10BHSI BBINOJHEHHs 00s13aTesibeTB MapkeT-Meiikepa

2.1. Mapket-Mmeiikep, BbIOpaBIIMid HacTosmyto [IporpaMMy, 00si3aH B COOTBETCTBUU € 3aKIIOUEHHBIM
JloroBopoM ucnosiHATh o0s3arenscTBa o IIporpamme B Pexxnme Topros «PekuM OCHOBHBIX TOPIOB
T+» Cexuun ¢oHgOBOrO pblHKAa bupkuM ¢ pacueTaMH B pPOCCHMCKHX pyONIsiX B Te4YeHUE
JlomoyHUTEbHOM (BeuepHei) TOproBOi CECCUU.

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

2.3. MapkeT-Melikep CUNTaeTCsl UCIIOJHUBIINM B TeueHUe ToproBoro 1Hs 0053aTeNbCTBA, YKa3aHHBIE B
nyHKTe 2.2. HacTosmiel [IporpaMmel, TOBKO B cilydae eciii MapkeT-MeiKep BBITOTHIIT 00s13aTeIbCTBA
B JaHHOM ToproBoMm nHe 1mo He MeHee 1% WHctpymenTam ot oOmiero konuuectBa MHCTPYMEHTOB,



BKJIIOYEHHBIX B lIporpamMmy, mpu ycClIOBUM BBIIIOJIHEHMSI MM B OTHOLIEHWH KaXKJIOTO M3 3THX
HuctpymenTa(-0B) OHOBPEMEHHO BO BCEX BPEMEHHBIX HHTEPBAJIaX, yKa3aHHBIX B cToJ01e 3 Tabuuisl
U JJI KOTOPBIX YCTAHOBJICHBI BCE 3HAUEHUS ITapaMeTPOB HCIOIHEHUsI 00s13aTesbcTB MapkeT-meiikepa,
XOTsI OBl OJTHOTO M3 CIEAYIONUX YCIOBU:

- co0JII0/IeHHE B TeUEHUE MEePHO/a, YKa3aHHOTo B cToJo1e 7 Tabnuiibl, mapaMeTpoB 00s13aTENIbCTB,
yKa3aHHBIX B cTonOnax 4 u 5 Ta0muibr;

- BBINIOJIHEHUE 0053aTeNbCTB, YKa3aHHBIX B cToJOIEe 6 TadauibL.
BreimonHenue/HeBbInoNHEHNE 00s3aTeNECTB MapkeT-MelikepoM ompenensercs bupxkeid mo xaxmaomy
ucronbzyemomy Mapker-meiikepom Mnentudukaropy.

2.4. MUHMMAJIBHO JIOYCTUMOE KOJIH4YecTBO ToproBoeix AHel OTUYETHOTrO NepHo/ia, B TECUEHUE KOTOPBIX
Mapxker-mMelKkep JOJKEH UCHONHATh 00s3aTeabCTBAa COTJIacHO NMyHKTY 2.3. Hacrosueil IIporpammel,
onpeaensercs kak 1% ot xonmdectBa Toproebix aHei OrdyeTHOro mepuona. B ciyudae HapyuieHus
JAHHOTO ycJOBUs B ompeaereHHOM OTuYeTHOM mepuoze, yciyru Mapker-meiikepa 1Mo HacTosien
IIporpamme B TakoM OTUETHOM MEPUOJIE CUUTAIOTCS HE OKa3aHHBIMHU.

B cmywae pelictBus Hacrosmied [lporpammbl  w/mim  ucmonb3oBaHus B [Iporpamme
Wnentudukaropa(-oB) MapkeT-Meiikepa HemoaHbIit OTYETHBIN IEPUOJI, BMECTO KOJUUECTBAa TOPTroBBIX
naelr B OTYETHOM TepuojJe paccMarpuBaeTcsl (pakTHYecKoe KOJM4ecTBO TOproBbIX IHEH, Korna
MapxkeTt-melikep ObUT 00s13aH BBITOIHITH CBOU (DYHKITHH.

Paznea |11. Ilopsinok pacuera Bo3Harpaxaenusi Mapker-meiikepa
3a BbINOJIHEHHE 00s3aTeabeTB o IIporpamme

3.1. Pa3mep Bo3HarpaxaeHus MapkeT-Melikepa 3a BBIIIOTHEHUE UM B TeueHrue OTYeTHOro rnepruoaa
YCJIOBUM, MPEIYCMOTPEHHBIX HacTosAwme IIporpammoii, omnpenensercss CyMMOW BO3HArpa)KIACHUI,
pacCYMTaHHBIX JUIA KaXI0ro 3asBiacHHOTO aeHTndukaTopa(-oB), U paCcCUUTHIBACTCS MO CIEIYIOMICH

bopmyie:

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

rac

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

N — nopsaKoBbIi HoMep Unentudukaropa, 3asaBaeHHOro Mapker-meiikepom B I[Iporpammy;

I — Homep WHCTpymeHTa, OmNpeAesieMblii HOMEPOM COOTBETCTBYIOIIEH CTpokM TaOnuiel u3
[Ipunoxenus 1;

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

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

fix — BenuuKMHA B pyOJIsiX, onpenenseMas 1l KaKI0ro MHCTpyMeHTa B Tabmuie u3 [punoxenus 2;
N — xonmuuecTBO Bcex MneHTH(HKATOPOB BCeX MapKeT-MeiikepoB, yyacTBymomux B IIporpamme, mo
KOTOPOM 3a(pMKCUPOBAHO HCIIOJHEHUE 00s13aTeNbCTB MO i-omy MHCTpyMeHTy 3a k-1 ToproBblii 1€Hb;

Vik - OO0beM MacCUBHBIX CHACNOK, 3aKIIIOUEHHBIX MapkeT-melikepom 1o i-omy WMHCTpymMeHTy B k-ii
ToproBelii 1eHb ¢ ucnonb3oBaHue N-o2o MnenTudukaropa Ha OCHOBaHUE 3aBOK ¢ 00BEMOM HE MEHEe
MuHUMaTBHOTO pa3Mepa 3asiBKM, YCTAHOBJIEHHOTO JJII COOTBETCTBYIOLIEIO BPEMEHHOIO MHTEpBAJIA
Toprosoro aus.



R; — xo3dduuMeHT TUKBUIHOCTH i-20 IHCTpyMeHTa (Ha mepBoM 3Tarne 3anycka [Iporpammsl oH paBeH
1 nnst Bcex UTHCTpyMEHTOB).

Paznea V. YcaoBus nogkiawouenns Uaentudguxkaropos k Ilporpamme

4.1. K IIporpamme nomyckatotcst MneHTudukaTtopsl, 1o KOTOPBIM B T€YEHHE 3 KaJCHIAPHBIX MECALEB,
MpeNUIeCTBYIOIUX JaTe MojJayu YBeaomieHuss o mnpucoequHennn k Ilporpamme, bupxeit
3aUKCUPOBaH cpeaHeIHeBHON 00beM ToproB (ADTV) BceMu akIUsIME M ICTIO3UTAPHBIME PACTTHCKAMU
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, mnonymeHnnoro 6e3 yuera tpeboanus k ADTV, Ha ero mecto bupxeit MoxeT ObITh
noryieH apyroi Mnentudukarop 6e3 yuera tpedoBanus k ADTV.

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



[Ipunoxenue 1

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

O0BemM

Ilepuon

o Bpemennoit N Crpan N MuHuManbHbII
Toproserit JIBYCTOPOHHEH ., | HocratouHslii |[moanep>kKaHMA
KOJI VHTEpBaJI KOTHPOBKH, ABYCTOP OHH?)H 00BeM, T. | KOTHPOBOK™, Pa3MEp 3aABIH,
Toprosoro aus . KOTUPOBKH, % MU IIT.
1 2 3 4 5 6 7 8
1 AFKS 19:05:00-22:00:00 30 000 1,06 30 000 000 125 3 000
22:00:01-23:49:59 30 000 1,06 30 000 000 85 3 000
’ AFLT 19:05:00-22:00:00 8 000 0,79 8 000 000 125 800
22:00:01-23:49:59 8 000 0,79 8 000 000 85 800
3 ALRS 19:05:00-22:00:00 7 000 0,57 7 000 000 125 700
22:00:01-23:49:59 7 000 0,57 7 000 000 85 700
4 CBOM 19:05:00-22:00:00 100 000 1,00 100 000 000 125 10 000
22:00:01-23:49:59 100 000 1,00 100 000 000 85 10 000
5 CHME 19:05:00-22:00:00 600 0,61 600 000 125 60
22:00:01-23:49:59 600 0,61 600 000 85 60
6 CIAN 19:05:00-22:00:00 300 1,30 300 000 125 30
22:00:01-23:49:59 300 1,30 300 000 85 30
7 DSKY 19:05:00-22:00:00 6 000 1,09 6 000 000 125 600
22:00:01-23:49:59 6 000 1,09 6 000 000 85 600
g ENPG 19:05:00-22:00:00 530 1,60 530 000 125 53
22:00:01-23:49:59 530 1,60 530 000 85 53
9 FEES 19:05:00-22:00:00 4 000 000 1,20 | 4 000 000 000 125 400 000
22:00:01-23:49:59 4 000 000 1,20 | 4 000 000 000 85 400 000
10 FIVE 19:05:00-22:00:00 200 1,16 200 000 125 20
22:00:01-23:49:59 200 1,16 200 000 85 20
1 EIXP 19:05:00-22:00:00 300 1,59 300 000 125 30
22:00:01-23:49:59 300 1,59 300 000 85 30
12 GAZP 19:05:00-22:00:00 5000 0,22 5000000 125 500
22:00:01-23:49:59 5000 0,22 5000000 85 500
13 GLTR 19:05:00-22:00:00 400 0,86 400 000 125 40
22:00:01-23:49:59 400 0,86 400 000 85 40
19:05:00-22:00:00 100 0,67 100 000 125 10
141 GMKN 22:00:01-23:49:59 100 0,67 100 000 85 10
19:05:00-22:00:00 80 4,80 80 000 125 8
15 HHRU 22:00:01-23:49:59 80 4,80 80 000 85 8
16 HYDR 19:05:00-22:00:00 300 000 0,96 300 000 000 125 30 000
22:00:01-23:49:59 300 000 0,96 300 000 000 85 30 000
17 IRAO 19:05:00-22:00:00 100 000 0,77 100 000 000 125 10 000
22:00:01-23:49:59 100 000 0,77 100 000 000 85 10 000
18 LKOH 19:05:00-22:00:00 300 0,31 300 000 125 30
22:00:01-23:49:59 300 0,31 300 000 85 30
19| MAGN 19:05:00-22:00:00 9 000 0,54 9 000 000 125 900
22:00:01-23:49:59 9 000 0,54 9 000 000 85 900
20| MGNT 19:05:00-22:00:00 200 0,60 200 000 125 20
22:00:01-23:49:59 200 0,60 200 000 85 20
21| MOEX 19:05:00-22:00:00 3000 0,64 3000 000 125 300
22:00:01-23:49:59 3000 0,64 3 000 000 85 300
22 MTSS 19:05:00-22:00:00 2 000 0,72 2 000 000 125 200
22:00:01-23:49:59 2 000 0,72 2 000 000 85 200
23 | NLMK | 19:05:00-22:00:00 5000 0,77 5000 000 125 500




22:00:01-23:49:59 5000 0,77 5000 000 85 500
o0 | NVTK 19:05:00-22:00:00 600 0,55 600 000 125 60
22:00:01-23:49:59 600 0,55 600 000 85 60
25| 0zON 19:05:00-22:00:00 300 0,92 300 000 125 30
22:00:01-23:49:59 300 0,92 300 000 85 30
26 PHOR 19:05:00-22:00:00 100 0,80 100 000 125 10
22:00:01-23:49:59 100 0,80 100 000 85 10
97 PIKK 19:05:00-22:00:00 700 1,00 700 000 125 70
22:00:01-23:49:59 700 1,00 700 000 85 70
98 PLZL 19:05:00-22:00:00 100 0,69 100 000 125 10
22:00:01-23:49:59 100 0,69 100 000 85 10
29 POLY 19:05:00-22:00:00 1 000 0,96 1 000 000 125 100
22:00:01-23:49:59 1 000 0,96 1 000 000 85 100
30 QIWI 19:05:00-22:00:00 500 1,60 500 000 125 50
22:00:01-23:49:59 500 1,60 500 000 85 50
31 ROSN 19:05:00-22:00:00 1500 0,37 1500 000 125 150
22:00:01-23:49:59 1500 0,37 1500 000 85 150
32 RTKM 19:05:00-22:00:00 4000 1,30 4 000 000 125 400
22:00:01-23:49:59 4000 1,30 4 000 000 85 400
33| RUAL 19:05:00-22:00:00 10 000 0,90 10 000 000 125 1 000
22:00:01-23:49:59 10 000 0,90 10 000 000 85 1 000
34 SBER 19:05:00-22:00:00 12 000 0,25 12 000 000 125 1200
22:00:01-23:49:59 12 000 0,25 12 000 000 85 1200
35 SBERP 19:05:00-22:00:00 5000 0,79 5000 000 125 500
22:00:01-23:49:59 5000 0,79 5 000 000 85 500
36 SNGS 19:05:00-22:00:00 30 000 1,10 30 000 000 125 3000
22:00:01-23:49:59 30 000 1,10 30 000 000 85 3000
37 | sNGsp 19:05:00-22:00:00 20000 1,00 20 000 000 125 2 000
22:00:01-23:49:59 20000 1,00 20 000 000 85 2 000
38 SPBE 19:05:00-22:00:00 3000 1,00 3000 000 125 300
22:00:01-23:49:59 3000 1,00 3000 000 85 300
30| TATN 19:05:00-22:00:00 800 0,76 800 000 125 80
22:00:01-23:49:59 800 0,76 800 000 85 80
19:05:00-22:00:00 600 1,00 600 000 125 60
40| TATNP 22:00:01-23:49:59 600 1,00 600 000 85 60
41 TCSG 19:05:00-22:00:00 200 0,69 200 000 125 20
22:00:01-23:49:59 200 0,69 200 000 85 20
19:05:00-22:00:00 3 0,87 3000 125 1
42 TRNFP 22:00:01-23:49:59 3 0,87 3000 85 1
19:05:00-22:00:00 900 1,00 900 000 125 90
431 VKCO 22:00:01-23:49:59 900 1,00 900 000 85 90
m VTBR 19:05:00-22:00:00 20 000 000 0,45 | 20000 000 000 125 2 000 000
22:00:01-23:49:59 20 000 000 0,45 | 20000 000 000 85 2 000 000
19:05:00-22:00:00 400 0,72 400 000 125 40
4 YNDX 22:00:01-23:49:59 400 0,72 400 000 85 40

[Ipunoxenue 2

Tabauua napamerpon GopmyJibl pacueTa BO3HATPaKIEHUS

Toprossiii kox MHCTpyMEHTa

3nauenne napametpa fix (uis kaxaoro MHCTpyMeHTa)

Bce nnctpymMeHThl

3920 py®.




