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IMPOI'PAMMA MAPKET-MEHUKWHT A
«JloOpbIii Beuep»

Pa3nen |. TepMuHbl 1 onpenesieHUs1

JlocTaTo4HbIii 00beM — CyMMapHbIi 00beM c/ielIoKk MapkeT-Melikepa, COBEpLIEHHBIX ¢ IHCTpyMEHTOM B
Te4eHHue OJHOro TOoproBoro JIHS B paMKax HCIIOJHEHHs 0053aTelbCTB, MPETYCMOTPEHHBIX HACTOSIIEH
ITporpamMMoii, o KOCTHKEHUN KOTOPOro MapkeT-Melikep 0cBOOOXKIaeTCsl OT yKa3aHHbBIX 0053aTENbCTB 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 Mapker-Melikepa He Huke O0bema JByCTOpOHHEN
KOTHPOBKH JUIsl cooTBeTcTBYIomero MHctpymenTa. [Ipu pacuere coBOKymHOro o0beMa MacCHBHBIX
CHEJIOK I LeJIeN pacueTa BO3HArpak1eHus: MapKkeT-MelKepa He YUUTBIBAKOTCS CIEIIKH, COBEPILICHHBIE
Ha OCHOBAHUU 3as4BOK MapkeT-MelKkepa U BCTpeuHbIX 3as8BOK, IOJAHHBIX 3@ CYET OAHOIO U TOrO XK€
Mapxker-Mmelikepa ninu Kinenra;

Ilepuon nopaep:kaHusi KOTUPOBOK - NEPUOJ BPEMEHH, B TEUCHHE KOTOpOro Mapker-melikep 00s3aH
HO/ZICP’KUBATh JIByCTOPOHHUE KOTUPOBKU B COOTBETCTBHUH C yCJIOBUsIMU [IporpamMMsl.

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

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

TepMunsl, He onpeneneHHble B HacTosmel [IporpaMMe, HCIIONB3YIOTCS B 3HAYEHUSAX, YCTAHOBIIEHHBIX
ITpaBunamu BeimosnHeHus GyHkiuit Mapker-meiikepa B Cekiiuu (pOHIOBOTO PhIHKA.

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

2.1. Mapket-Mmeiikep, BbIOpaBIMid HacTosmyto [IporpaMmMy, 00si3aH B COOTBETCTBUU € 3aKIIOUEHHBIM
JloroBopoM ucnosHATh o0s3arenscTBa 1o IIporpamme B Pexxnme Topros «PekuM OCHOBHBIX TOPIOB
T+» Cexuun ¢oHgOBOrO pbhlHKAa bUpKHM ¢ pacueTaMH B pPOCCHMCKHX pyOJsiX B Te4YeHUE
JlomosHUTENbHOM (BeuepHe) TOproBOi CECCUU.

2.2. Ilo xaxaoMmy wu3 VHCTpyMEHTOB YCTaHaBIMBAIOTCA 3HAYCHMs [1apaMeTPOB HCIOIHEHUS
o0s3aTenbCTB MapkeT-Meiikepa, npuseneHHbie B Tadbnuiie u3 [punoxenus 1 k [Iporpamme.



2.3. MapkeT-MelKep CUNTaeTCsl HCIOJHUBIIUM B Te4eHHe ToproBoro qHs 0053aTenbCTBa, yKa3aHHBIC B
nyHKTe 2.2. HacTosmiel [IporpaMmel, TOJIBKO B cilydae eciii MapkeT-MeiKep BBITOTHIIT 00s13aTeIbCTBA
B JaHHOM ToproBoMm nHe mo He MeHee 1% WHctpymenTam ot oOmiero konuuectBa MHCTPYMEHTOB,
BKJIIOUEHHBIX B IIporpaMmy, mpu ycIOoBUM BBIIOJHEHUS UM B OTHOLIEHHMM KaXKIOTO M3 3TUX
WuctpymenTa(-0B) OJTHOBPEMEHHO BO BCEX BPEMEHHbBIX HHTEpBaAJIaX, YKa3aHHBIX B cT0J01E 3 TabuIis!
U /17151 KOTOPBIX YCTaHOBJICHBI BCE 3HAUCHUS MTapaMEeTPOB UCTIOIHEHUS 0053aTeNbCTB MapkeT-Meiikepa,
XOTs OBl OJTHOTO U3 CIEAYIOLIUX YCIOBU!

- COOMI0ICHNE B TEUECHUE NIEPUO/Ia, YKa3aHHOTO B cToO1e 7 Tabmuiisl, mapaMeTpoB 00s3aTeIbCTB,
yKa3aHHBIX B cTOJI0max 4 u 5 Tabmuiipl;

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

2.4, MuHIMaNbHO JOIMYCTUMOE KOJIr4ecTBO ToproBeix nHel OTY4ETHOrO NepHo/ia, B TCUCHHE KOTOPBIX
MapxkeT-MelKep DODKEH MCHONHATH 00s3aTelbCTBAa COTIAcCHO MyHKTY 2.3. Hacrosmeil Ilporpammer,
ompenensercs kak 1% ot konuuectBa Toproeeix aHedt OtdyerHoro nepuona. B ciyuae HapymeHus
JaHHOTO YCJOBUS B ompeaeieHHOM OTYETHOM mepHuoie, yciyru Mapker-Meiikepa 1Mo HacTOsIen
ITporpamme B TakoM OTYETHOM MEPHOAE CUUTAIOTCS HE OKA3aHHBIMU.

B cnyuae geiictBus Hactosimeid I[Iporpammbl  w/mnm ucnons3oBaHuss B [Iporpamme
Wnentudukaropa(-oB) Mapker-meiikepa HemomHbIi OTYETHBIN IEPHOT, BMECTO KOTHuecTBa TOProBhIX
nHeit B OTueTHOM mMepuojlie paccMarpuBaeTcs (pakTHUecKoe KOJIM4ecTBO TOproBbIX JAHEH, Korjaa
Mapxker-melikep OblT 00s13aH BBITIOIHATH CBOU (DYHKIIWH.

Pa3nea |11 Ilopsagok pacuyera Bo3HarpaxkneHusi Mapker-Meiikepa
3a BbINOJIHeHHE 00513aTeIbeTB Mo [Iporpamme

3.1. Pasmep Bo3HarpaxaeHus MapkeT-Melikepa 3a BHITIOTHEHUE UM B TeueHrne OTueTHOTro nmeproaa
YCJIOBU, MPENYCMOTPEHHBIX HacTosme IIporpammoii, ompenensercss CyMMOW BO3HArpa)KICHUI,
PacCUMTAHHBIX IS KaXI0T0 3asBicHHOro MaeHTudukaropa(-oB), 1 pacCUUTHIBAETCS MO CIIEYIONICH

dbopmyre:

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

rac

F — pa3mep Bo3HarpaxaeHust Mapker-meiikepa 3a OTYeTHBIN NEPUO;

N — nopsiikoBbIi HOMep U nenTudukaropa, 3assneHHoro Mapker-meiikepom B [Iporpammy;

I — Homep WHCTpymeHTa, oOmpeAeisieMblii HOMEPOM COOTBETCTBYIOIIEH CTpokM TaOnuiel wu3
[Ipunoxenns 1;

k — Homep ToproBoro mHs, B KOTOpoM 1o I-omy WHcTpymeHTy mist N-oco Wnentudukaropa
3a()UKCUPOBAHO UCIIOJIHEHHE 00s3aTEIIbCTB;

FIxf = {MIN[E;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 MHCTpyMeHTy 3a k-1t ToproBblii eHb;



Vik - OO0BeM TMaCCHUBHBIX CHCNOK, 3aKIIOYCHHBIX Mapker-MeiikepoM 1o i-omy WHCTpymeHTYy B k-ii
Toproselii 1eHb ¢ uconb3oBaHue N-o2o UnentudukaTtopa Ha OCHOBaHUE 3asiBOK C 00BEMOM HE MEHEe
MuHuUMaNIbHOTO pa3Mepa 3asiBKH, YCTAHOBJIECHHOTO JJIsI COOTBETCTBYIOILIEIO BPEMEHHOIO MHTEpBaJia
Toprosoro aHs.

R; — k0o3pdUIMeHT TUKBUIHOCTH i-20 HCTpyMeHTa (Ha epBOM dTarne 3amycka [IporpaMMbl OH paBeH
1 nnst Bcex UTHCTpyMEHTOB).

Paznea V. YcaoBus noakiaouenns Uaentuduxkaropos k Ilporpamme

4.1. K Ilporpamme nomyckatotcsi MneHTH(PHUKATOPHI, IO KOTOPHIM B TeueHHE 2 (JIBYX) KaJleHJapHBIX
MeCSIEB, MPEAIIECTBYIOMNX JIaTe MoAayu YBeaoMiieHus: o npucoequHeHuu K Ilporpamme, bupxeit
3a(UKCHPOBaH cpeiHeIHeBHOM 00beM ToproB (ADTV) BceMu akIMsIMU U ICTIO3UTAPHBIME PACIIUCKAMU
B pazmepe 300 muH pyOuneii. bupxeit moryTt ObiTh gomyieHsl k [Iporpamme 3 Uaentudukartopa 6e3
BBIIE yKa3zaHHOTO TpeboBanus mo pasmepy ADTV. B cmyuae BoiObIiTHS 13 I[Iporpammsl
Wnentudukaropa, nonymeHHoro 6e3 yuera tpedboBanus k ADTV, Ha ero mecto bupskeii MoxeT ObITH
noryieH apyroi Mnentudukarop 6e3 yuera tpedoBanus k ADTV.

4.2. B pamkax Hactosuieil [Iporpammsl gomyckaercst ykaswsiBaTh He Oonee 1 (omnoro) Toproso-
kimpunroBoro cuéra (TKC) u ne 6onee 1 (omnoro) Kparkoro koma xnumenta (KKK) mns omnoro
Nnentudukaropa.



[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 3000 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
57 | AGRO 19:05:00-22:00:00 300 1,20 300 000 125 30
22:00:01-23:49:59 300 1,20 300 000 85 30

[Ipunoxenue 2

Tabauua napaMmeTpoB ¢GopMyJibl pacueTa BO3HATIPAKIEHUS

Toprossiii kog MHCcTpymMeHTa

3nauenue napametpa fix (uis kaxaoro MHCTpyMeHTa)

Bce nHCTpyMEHTHI

3920 py6.




