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

Pa3nea |. TepmuHbl 1 onpeesieHust

JlocTaTtouHblii 00beM — CyMMapHBIi 00beM ceTIoKk MapkeT-melikepa, COBepIUICHHBIX ¢ IHCTpyMEeHTOM B
TeueHue oJHoro ToproBoro AHsA B paMKax HCIOJIHEHHs 0053aTeNbCTB, MPEAyCMOTPEHHBIX HAaCTOAIIEH
[Tporpammoii, Mo JOCTHREHUH KOTOporo MapkeT-Melikep 0cBOOOXKAAETCS OT YKa3aHHBIX 00s3aTENbCTB 110
TakoMmy MHCTpyMeHTy.

Hucrpyment(-b1) — BbInycK(-M) M[EHHBIX Oymar, yka3aHHbii(-pie) B Tabnuie, NpUBEACHHON B
[Ipunoxxenunl x nacrosimei [Iporpamme.

IMaccuBHad caesika - caenka MapkeT-menkepa, B peKBU3HTaX KOTOPOl HOMED 3asiBKM MapkeT-meiikepa
MeHbI1Ie HoMepa Berpeunoit 3asBku 1 00beM 3asBku Mapket-Melikepa He Hike O0bema JBYyCTOpOHHEH
KOTUPOBKH 1711 cooTBeTcTBYMomero MucrpymenTa. Ilpu pacuere coBOKymHOro o0bema MacCHBHBIX
CECIIOK I LeNIeH pacueTa BO3HarpaxkaeHus MapkeT-MelKepa He YUYUTBIBAIOTCS CIEIKH, COBEPILICHHbIE
Ha OCHOBAHWU 3asBOK MapkeT-MeliKkepa U BCTpedHbIX 3as8BOK, MOJAHHBIX 3@ CYET OAHOTO M TOIrO XK€
Mapket-melikepa win Knuenra;

Ilepuoa moaxep:kaHuss KOTHPOBOK - MEPHOJ BPEMEHH, B T€UEHHE KOTOpPOro Mapker-meiikep 00s3aH
MOJIIEP)KUBATH IBYCTOPOHHUE KOTUPOBKHU B COOTBETCTBHU C yCIoBUAMHU [IporpaMmel.

IIporpamma — [Iporpamma mapker-melkunra «JloOpslii Beuepy.

Toprosplii 1eHb — JIeHb, B KOTOPOM ocyiecTBistoTcs Topru Muctpymentamu IIporpammsl B Cexunu
¢don0BOTO pHIHKA brpku B ycraHoBieHHBIX [Iporpammoii pexumax.

TepmuHbl, HE OlpeelIeHHbIe B HACTOsALIEH [IporpaMme, HCIIONIB3YIOTCSL B 3HAYEHUAX, YCTAHOBIICHHBIX
[IpaBuiamu BeinonaHeHus pyHkund Mapket-meiikepa B CeKkiuu OHI0BOIO PHIHKA.

Paznea I1. IlapameTpsl U yc/10Bus BbINOJTHEHHUS 00s13aTe/IbecTB MapkeT-Melikepa

2.1. MapxkeTt-Meiikep, BBIOpaBIIMiA HacTosmyto [IporpaMmy, 00s3aH B COOTBETCTBUH C 3aKITFOUYEHHBIM
JloroBopoM UCHOJHATH o0s3arenbeTBa Mo [Iporpamme B Pexxnme Topro «PeXuM OCHOBHBIX TOPIOB
T+» Cexkuun ¢onnoBoro pelHKa bupxu ¢ pacyeraMu B pOCCHMCKMX pYONsiX B TeYEHHE
JlonoTHUTENBHOM (BeuepHel) TOProBoil ceccuu.

2.2. Tlo xaxnomy wu3 WHCTpYMEHTOB YCTaHAaBIMBAIOTCA 3HAYCHUS TApaMETPOB HCIIOTHEHUS
o0s3aTenbcTB Mapker-melikepa, mpuBeaeHHbie B Tabmune u3 [punoxenns 1 k [Iporpamme.

2.3. MapkeT-Meiikep cunTaeTcsi HCIIOJHUBIINM B TeueHUe TOpProBoro aHs 00s13aTeNbCTBA, YKa3aHHBIE B
nyHkTe 2.2. HacTosmei [IporpaMmel, TOJIBKO B cllydae eciiu MapKeT-MeKep BBITOTHIIT 00s13aTeIhCTBA



B JaHHOM ToproBoMm nHe mo He MeHee 1% WHctpymenTam ot oOmiero konuuectBa MHCTPYMEHTOB,
BKIIIOUEHHBIX B [IporpaMmy, Tpu yCIOBHH BBITIOJHEHUS WM B OTHOIICHHH KaXKIOTO W3 3TUX
WucrpymenTa(-0B) OJTHOBPEMEHHO BO BCEX BPEMEHHbBIX HHTEpBaAJIaX, YKa3aHHbIX B cToJ01Ee 3 TabuIis!
U /17151 KOTOPBIX YCTaHOBJICHBI BCE 3HAUEHUS ITapaMETPOB UCTIOIHEHUS 0053aTeNbCTB MapkeT-Meiikepa,
XOTsl OBl OJTHOTO U3 CIEAYIOIIUX YCIOBU:

- COOMI0ICHNE B TEUCHUE NIEPUO/Ia, YKa3aHHOTO B cTo01e 7 Tabmuiisl, mapaMeTpoB 00s13aTEIbCTB,
yKa3aHHBIX B cTOJI0max 4 u 5 Tabmuiipl;

- BBITMOJIHEHUE 00513aTEIbCTB, YKa3aHHBIX B cTONIONE 6 Tabmuib!.
BrlinotHeHHE/HEBBITIOTHEHHE 0053aTeNIbCTB MapKeT-MeiikepoM ompeaensieTcss bupxei mo Kaxmaomy
ucnoibpzyeMmoMy Mapker-meiikepom Vaentudpukaropy.

2.4. MUHUMAJBHO JOIYCTUMOE KOIM4YecTBO ToproBuix nHelH OTYETHOTO Neproia, B TEUEHHE KOTOPBIX
MapxkeT-MelKep JODKEH MCHONHATH 00s3aTelbCcTBAa COTIAcHO MyHKTY 2.3. Hacrosmeil Ilporpammer,
onpexensiercs kak 1% ot xonudectBa Toproseix aHeit OtdyeTHOro mepuona. B cimyudae HapymieHus
JAHHOT'O YCJOBHS B ompezaeneHHoM OT4eTHOM mepuojne, yciuyrn MapkeTr-melikepa Mo HacTosIien
[IporpamMme B TakoM OTYETHOM MEPHOJIE CYUTAIOTCS HE OKa3aHHBIMHU.

B cnyuae geiictBus Hactosmeid I[Iporpammbl  w/mnm  ucnons3oBaHusi B [Iporpamme
Wnentudukaropa(-oB) Mapker-meiikepa HemomHbIi OTYETHBIN MIEPUOJI, BMECTO KOIHYecTBa TOProBhIX
nHeit B OTueTHOM mepuojlie paccMarpuBaeTcs (pakTHUeckoe KOJIM4ecTBO TOproBbIX AHEW, Korjaa
Mapxker-melikep OblT 00s13aH BBITIOIHATH CBOU (DYHKIIWH.

Pa3nea |11 Ilopsagok pacyera Bo3Harpaxkaenusi Mapker-meiikepa
3a BbINOJIHeHHE 00513aTeIbeTB Mo [Iporpamme

3.1. Pa3mep Bo3HarpaxaeHus Mapker-Meiikepa 3a BBIIIOJIHEHHE UM B TeueHre OT4eTHOTO neprosia
YCJIOBU, MPENYCMOTPEHHBIX HacTosme IIporpammoii, ompenensercss CyMMOW BO3HArpa)KICHUI,
PACCUMTAHHBIX JJIS KOKIOTO 3asiBieHHOro MaeHtudukaropa(-oB), ¥ pacCYUTHIBACTCS 110 CIIEIYIOMICH
dbopmyre:

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

rac

F — pa3smep Bo3HarpaxaeHus Mapker-meiikepa 3a OTYETHBIN NEPUOL;

N — nopsiikoBbIi HOMep U nenTudukaropa, 3assieHHoro Mapket-meiikepom B [Iporpammy;

I — Homep WHCTpyMmeHTa, oOmpeaeisieMblii HOMEPOM COOTBETCTBYIOIIEH CTpOkKH TaOiuiel u3
[Ipunoxenns 1;

k — Homep ToproBoro mHs, B KOTOpoM 1o I-omy WHcTpymeHTy mist N-oco Wnentudukaropa
3a()UKCUPOBAHO UCIIOJIHEHHE 0053aTEIIbCTB;

FIxf = {MIN|2;3000]} py6., rze
fix — BenuuKMHA B pyOJIsix, onpenenseMas 1l KaKI0ro MHCTpyMeHTa B Tabmuie u3 [punoxenus 2;
N — xonnuectBO Bcex MpentuduxaropoB Bcex MapkeT-meiikepoB, ydacTByromux B Ilporpamme, mo

KOTOPOM 3a(pMKCUPOBAHO UCTIOIHEHUE 0053aTeNbCTB 110 i-omy MHCTpyMeHTy 3a k-1i ToproBblii 1eHb;

Vik - OO0BeM TMAaCcCHUBHBIX CHCNOK, 3aKIIOYCHHBIX Mapker-MelikepoM 1o i-omy WHCTpymeHTYy B k-ii
Toproselii 1eHb ¢ ucnonb3oBaHue N-oco UnentudukaTtopa Ha OCHOBaHUE 3asiBOK C 00BEMOM HE MEHEe



MuHuManbHOTO pa3mepa 3asBKH, YCTAHOBJIEHHOTO JUIsi COOTBETCTBYIOLIETO BPEMEHHOI'O MHTEpBaja
Toprosoro aHs.

R; — xo3dpumenT TuKBUAHOCTH i-20 IHCTpyMeHTa (Ha mepBoM 3Ttarne 3anycka [Iporpammsl oH paBeH
1 nst Bcex UTHCTpyMEHTOB).

Paznea V. YcaoBus noakiawouennss Unentuguxaropos k Ilporpamme

4.1. K IIporpamme nomyckatotcst MaeHTuukaTopsl, 1o KOTOPHIM B Te€YEHHE 3 KaJCHIaPHBIX MECAILIEB,
MpeNUIeCTBYIOIUX Jare Mojayu YBeaomieHuss o mnpucoequHeHun k IIporpamme, bupixeit
3aUKCUPOBaH cpeaHeIHeBHON 00beM ToproB (ADTV) BceMu akIIUSIME M ICTIO3UTAPHBIMH PACITHCKAMHU
B pasmepe 300 miH pyOseit. bupxkeit Mmoryt ObITh monymieHsl K [Iporpamme 3 Maentudukaropa 6e3
BBIIE yKa3zaHHOTO TpeboBanus mo pasmepy ADTV. B cmyuae BoiObiTHSs 13 I[Iporpammsl
Wnentudukaropa, nonymeHHoro 6e3 yuera tpedboBanus k ADTV, Ha ero mecto bupskeii MoxeT ObITH
noryineH apyroi Mnentudukarop 6e3 yuera tpedoBanus k ADTV.

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



[Tpunoxenue 1

Tabauna napamMeTpoB UCIOJHEHHUS 00513aTeJIbCTB MapkeT-Melikepa

. O6bem Ilepuon N

Toprossl Bpemerroit JIBYCTOPOHHEHN Cripon . | JlocTaTo4HbIM |HOAAEPKAHMSIL Musmvas Hbi

1 xon MHTEpBaJl KOTUPOBKH, HByCTOpOHHgn 0o0beM, IIT. | KOTUPOBOK*, PASMED 3aABIH,

Toprosoro aus KOTHUPOBKH, % IT.
IT. MUH.
1 2 3 4 5 6 7 8

1 AEKS 19:05:00-22:00:00 30 000 1,06 30 000 000 125 3000
22:00:01-23:49:59 30 000 1,06 30 000 000 85 3000
5 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 7000 0,57 7000000 125 700
22:00:01-23:49:59 7000 0,57 7000000 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
3 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 | 4000 000 000 125 400 000
22:00:01-23:49:59 4 000 000 1,20 | 4000 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 FIXP 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 5000 000 125 500
22:00:01-23:49:59 5000 0,22 5000 000 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 9000 000 125 900
22:00:01-23:49:59 9 000 0,54 9000 000 85 900
19:05:00-22:00:00 200 0,60 200 000 125 20
20| MGNT 22:00:01-23:49:59 200 0,60 200 000 85 20
21 | MOEX 19:05:00-22:00:00 3000 0,64 3000000 125 300
22:00:01-23:49:59 3000 0,64 3000000 85 300
29 MTSS 19:05:00-22:00:00 2000 0,72 2 000 000 125 200
22:00:01-23:49:59 2000 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
o | 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 1000 0,96 1 000 000 125 100
22:00:01-23:49:59 1000 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 1 500 000 85 150
39 | RTKM 19:05:00-22:00:00 4 000 1,30 4 000 000 125 400
22:00:01-23:49:59 4 000 1,30 4 000 000 85 400
33 | RUAL 19:05:00-22:00:00 10 000 0,90 10 000 000 125 1000
22:00:01-23:49:59 10 000 0,90 10 000 000 85 1000
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 5000000 125 500
22:00:01-23:49:59 5000 0,79 5000 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 2000
22:00:01-23:49:59 20 000 1,00 20 000 000 85 2 000
38 SPBE 19:05:00-22:00:00 3000 1,00 3 000 000 125 300
22:00:01-23:49:59 3000 1,00 3000000 85 300
19:05:00-22:00:00 800 0,76 800 000 125 80
39| TATN 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
43 VvKeo 22:00:01-23:49:59 900 1,00 900 000 85 90
4 | VIBR 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 2000000
19:05:00-22:00:00 400 0,72 400 000 125 40
45| YNDX 22:00:01-23:49:59 400 0,72 400 000 85 40
46| BELU 19:05:00-22:00:00 140 1,10 140 000 125 14
22:00:01-23:49:59 140 1,10 140 000 85 14
47 FESH 19:05:00-22:00:00 12 000 1,90 12 000 000 125 1200
22:00:01-23:49:59 12 000 1,90 12 000 000 85 1200
48 FLOT 19:05:00-22:00:00 6 000 1,80 6 000 000 125 600
22:00:01-23:49:59 6 000 1,80 6 000 000 85 600
29 | MTLR 19:05:00-22:00:00 3000 0,70 3000000 125 300
22:00:01-23:49:59 3000 0,70 3000 000 85 300




50 | MTLRP 19:05:00-22:00:00 3000 1,80 3000 000 125 300
22:00:01-23:49:59 3000 1,80 3000000 85 300
51| MVID 19:05:00-22:00:00 1000 1,40 1 000 000 125 100
22:00:01-23:49:59 1000 1,40 1 000 000 85 100
52 | OGKB 19:05:00-22:00:00 300 000 1,40 300 000 000 125 30 000
22:00:01-23:49:59 300 000 1,40 300 000 000 85 30 000
53 | SGzH 19:05:00-22:00:00 60 000 0,80 60 000 000 125 6 000
22:00:01-23:49:59 60 000 0,80 60 000 000 85 6 000
54 SIBN 19:05:00-22:00:00 700 0,40 700 000 125 70
22:00:01-23:49:59 700 0,40 700 000 85 70
55 | SMLT 19:05:00-22:00:00 200 1,30 200 000 125 20
22:00:01-23:49:59 200 1,30 200 000 85 20
56 | UPRO 19:05:00-22:00:00 300 000 1,60 300 000 000 125 30 000
22:00:01-23:49:59 300 000 1,60 300 000 000 85 30 000

[Tpunoxenue 2

Tadauuna napaMmerpos GopMyJibl pacueTa BO3HATPAKICHUS

Toprossiii kox MHCTpyMEHTa

3nauenue napamerpa fix (uis kaxaoro MHCTpyMeHTa)

Bce unctpymeHTHI

3920 pyO®.




