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IMPOT'PAMMA MAPKET-MEHKHWHT A
«/100pb1ii Beuep»

Pa3nea |. TepmuHbl 1 onpeesieHust

JlocTaTouHblii 00beM — CyMMapHBIi 00beM ceTIoKk MapkeT-mMelikepa, COBepLUICHHBIX ¢ IHCTpyMEeHTOM B
TeueHue oJHoro ToproBoro AHsA B paMKax HCIOJIHEHHs 00s3aTeNbCTB, MPEAyCMOTPEHHBIX HAaCTOAIIEH
[Tporpammoii, Mo JOCTHXKEHHH KOTOporo MapkeT-mMelikep 0cBOOOXKAAeTCs OT YKa3aHHBIX 00s3aTENbCTB 10
TakoMmy MHCTpyMeHTYy.

Hucrpyment(-b1) — BbInycK(-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
MeHblIlle HoMepa Berpeunoit 3asBku 1 00beM 3asBkU MapkeT-Melikepa He Huke OO0bemMa ABYCTOPOHHEH
KOTUPOBKH 1711 cooTBeTcTBytomero MucrpymenTa. Ilpu pacuere coBOKymHOro o0bema MacCHBHBIX
CECIIOK I LEeJIEH pacueTa BO3HArpaxkaeHuss MapkeT-MelKepa He YUYUTBIBAIOTCS CIEIIKH, COBEPILICHHbIE
Ha OCHOBAHUU 3as1BOK MapkeT-MelKkepa U BCTpedHbIX 3as8BOK, MOJAHHBIX 3@ CUYET OJHOTO M TOTrO XK€
Mapxket-melikepa win Knuenra;

Ilepuoa moaxep;kaHusA KOTHPOBOK - MEPHOJ BPEMEHH, B T€UEHHE KOTOporo Mapker-meiikep 00s3aH
MOJIIEP)KUBATH IBYCTOPOHHUE KOTUPOBKHU B COOTBETCTBHU C YCIOBUsAMU [IporpaMmel.

IIporpamma — [Iporpamma mapker-melkunra «JloOpslii Beuep».

Toprosslii 1eHb — €HB, B KOTOPOM ocyliecTBIsA0TCs Topru MHcTpymenTamu [Iporpammer B Cekiun
¢donoBOTO pHIHKA brpsku B ycranoBieHHBIX [Iporpammoii pexumax.

TepmuHsl, He olpeeleHHbIe B HacTosAeH [IporpaMmme, UCIIONB3YIOTCS B 3HAYEHUAX, YCTAHOBIICHHBIX
[IpaBuiamu BeinonaHeHus pyHkunidi Mapket-meiikepa B CeKiuu OHI0BOIO PHIHKA.

Paznea |l. IlapameTpsl U yc/10Bus 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 pOCCHMCKUX pYONsiX B TeYEHHE
JlOonoJTHUTENBHOM (BeuepHel) TOProBoil ceccHu.

2.2. Tlo xaxaomy wu3 VHCTpyMEHTOB YCTaHaBIMBAIOTCA 3HAYCHHS I1apaMeTPOB HCIOIHEHUS
o0s3aTenbcTB MapkeTr-melikepa, mpuBeaeHHbie B Tabmune u3 [punoxenns 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
WucrpymenTa(-0B) OJTHOBPEMEHHO BO BCEX BPEMEHHbBIX HHTEpBAJIaX, YKa3aHHBIX B cT0J01E 3 TabuIis!
U /17151 KOTOPBIX YCTaHOBJICHBI BCE 3HAUEHUS TApaMETPOB UCIIOJIHEHUs 00513aTeNIbCTB MapkeT-Meikepa,
XOTs OBl OJTHOTO U3 CIEAYIOLIUX YCIOBU!

- COOMI0ICHNE B TEUEHUE NIEPUO/JIa, YKa3aHHOTO B cTos01e 7 Tabmuiisl, mapaMeTpoB 00s3aTeIbCTB,
yKa3aHHBIX B cTOJI0max 4 u 5 Tabmuiipl;

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

2.4. MUHMMaJIbHO JIOIYCTUMOE KOMuecTBO ToproBoeix AHeH OTUETHOIrO Neprojia, B TCUEHUE KOTOPBIX
MapxkeT-MelKep JODKEH MCHONHATH 00s3aTeNbCTBA COTIAcHO MyHKTY 2.3. Hacrosmeil Ilporpammer,
ompenensercs kak 1% ot konuuectBa Toproeeix aHedt OtdyerHoro nepuoja. B ciyuae HapymeHus
JAHHOT'O YCJOBMSI B ompezaeneHHoM OTYeTHOM mepuojne, yciuyrn MapkeT-Mmelikepa Mo HacTosIien
IIporpaMMme B TakoM OTUETHOM NIEPUOJE CUUTAKOTCS HE OKa3aHHBIMHU.

B cnyuae geiictBus Hactosimeid I[Iporpammbl  w/mnm ucnons3oBaHuss B [Iporpamme
Wnentudukaropa(-oB) Mapker-meiikepa HemomHbIi OTYETHBIN IEPHOT, BMECTO KOTHuecTBa TOProBhIX
nHeit B OTueTHOM mepuojie paccMaTpuBaeTcss (pakTHUeckoe KOIWYecTBO TOproBbIX IHEH, Koraa
Mapxker-melikep OblT 00s13aH BBITIOIHATH CBOU (DYHKIIWH.

Pa3nea |11 Ilopsagok pacuera Bo3Harpaxkaenusi 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 M nenTudukaropa, 3assieHHoro Mapker-meiikepom B [Iporpammy;

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

k — Homep ToproBoro mHs, B KOTOpoM Mo I-omy WHcTpyMeHTy mist N-oco Wnentudukaropa
3a()UKCUPOBAHO UCIIOJIHEHHE 0053aTEIbCTB;

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 UCTIOIHEHUE 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 nogkiaouennss Unentuduxaropos 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 PACITUCKAMHU
B pazmepe 300 muH pyOuneii. bupxeit moryTt ObiTh gomyieHsl k [Iporpamme 3 Uaentudukartopa 6e3
BBIIIE 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

Ilepuon
. Bpemennoit Obem . Copan . | moanepxaHu | MUHUMAaIbHBIL
No Toprossiit HWHTEpBAJ JIBYCTOPOHICH JIBYCTOpPOHHEN Hocratotbiit 1 pa3Mep 3asiBKU
KOJ KOTHPOBKH, o 00BEM, TIT. %
Toprosoro nHs o KOTHPOBKH, % KOTHPOBOK™, IT.
MUH.
1 2 3 4 5 6 7 8
1 AEKS 19:05:00-22:00:00 40 000 0,90 40 000 000 125 4 000
22:00:01-23:49:59 40 000 0,90 40 000 000 85 4 000
5 AELT 19:05:00-22:00:00 14 000 0,70 14 000 000 125 1400
22:00:01-23:49:59 14 000 0,70 14 000 000 85 1400
3 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
4 ALRS 19:05:00-22:00:00 9000 0,50 9 000 000 125 900
22:00:01-23:49:59 9000 0,50 9 000 000 85 900
5 BELU 19:05:00-22:00:00 140 1,00 140 000 125 14
22:00:01-23:49:59 140 1,00 140 000 85 14
6 CBOM 19:05:00-22:00:00 100 000 0,90 100 000 000 125 10 000
22:00:01-23:49:59 100 000 0,90 100 000 000 85 10 000
7 CHME 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
8 CIAN 19:05:00-22:00:00 400 1,20 400 000 125 40
22:00:01-23:49:59 400 1,20 400 000 85 40
9 DSKY 19:05:00-22:00:00 3000 1,09 3000 000 125 300
22:00:01-23:49:59 3000 1,09 3000 000 85 300
10 ENPG 19:05:00-22:00:00 680 1,40 680 000 125 68
22:00:01-23:49:59 680 1,40 680 000 85 68
1 FEES 19:05:00-22:00:00 4 000 000 1,00 | 4000 000 000 125 400 000
22:00:01-23:49:59 4 000 000 1,00 | 4000 000 000 85 400 000
12 FESH 19:05:00-22:00:00 12 000 1,70 12 000 000 125 1200
22:00:01-23:49:59 12 000 1,70 12 000 000 85 1200
13 FIVE 19:05:00-22:00:00 200 1,05 200 000 125 20
22:00:01-23:49:59 200 1,05 200 000 85 20
1 FIXP 19:05:00-22:00:00 300 1,50 300 000 125 30
22:00:01-23:49:59 300 1,50 300 000 85 30
15 FLOT 19:05:00-22:00:00 6 000 1,50 6 000 000 125 600
22:00:01-23:49:59 6 000 1,50 6 000 000 85 600
16 GAZP 19:05:00-22:00:00 6 000 0,20 6 000 000 125 600
22:00:01-23:49:59 6 000 0,20 6 000 000 85 600
17 GLTR 19:05:00-22:00:00 500 0,80 500 000 125 50
22:00:01-23:49:59 500 0,80 500 000 85 50
19:05:00-22:00:00 100 0,60 100 000 125 10
18 GMKN 22:00:01-23:49:59 100 0,60 100 000 85 10
19 HHRU 19:05:00-22:00:00 120 4,00 120 000 125 12
22:00:01-23:49:59 120 4,00 120 000 85 12
20 HYDR 19:05:00-22:00:00 200 000 0,90 200 000 000 125 20 000
22:00:01-23:49:59 200 000 0,90 200 000 000 85 20 000
21 IRAO 19:05:00-22:00:00 100 000 0,70 100 000 000 125 10 000
22:00:01-23:49:59 100 000 0,70 100 000 000 85 10 000
99 LKOH 19:05:00-22:00:00 300 0,25 300 000 125 30
22:00:01-23:49:59 300 0,25 300 000 85 30




23 MAGN 19:05:00-22:00:00 10 000 0,54 10 000 000 125 1000
22:00:01-23:49:59 10 000 0,54 10 000 000 85 1 000
19:05:00-22:00:00 200 0,60 200 000 125 20
24 MGNT 22:00:01-23:49:59 200 0,60 200 000 85 20
25 MOEX 19:05:00-22:00:00 5000 0,55 5000000 125 500
22:00:01-23:49:59 5000 0,55 5000 000 85 500
26 MTLR 19:05:00-22:00:00 3000 0,70 3 000 000 125 300
22:00:01-23:49:59 3000 0,70 3000000 85 300
27 | MTLRP 19:05:00-22:00:00 3000 1,50 3000000 125 300
22:00:01-23:49:59 3000 1,50 3 000 000 85 300
08 MTSS 19:05:00-22:00:00 2000 0,60 2 000 000 125 200
22:00:01-23:49:59 2000 0,60 2000000 85 200
29 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
30 NLMK 19:05:00-22:00:00 5000 0,70 5000 000 125 500
22:00:01-23:49:59 5000 0,70 5000000 85 500
31 NVTK 19:05:00-22:00:00 600 0,50 600 000 125 60
22:00:01-23:49:59 600 0,50 600 000 85 60
32 OGKB 19:05:00-22:00:00 300 000 1,30 300 000 000 125 30 000
22:00:01-23:49:59 300 000 1,30 300 000 000 85 30 000
33 0ZON 19:05:00-22:00:00 200 0,92 200 000 125 20
22:00:01-23:49:59 200 0,92 200 000 85 20
34 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
35 PIKK 19:05:00-22:00:00 400 1,00 400 000 125 40
22:00:01-23:49:59 400 1,00 400 000 85 40
36 PLZL 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
37 POLY 19:05:00-22:00:00 1000 0,90 1 000 000 125 100
22:00:01-23:49:59 1000 0,90 1 000 000 85 100
38 QIWI 19:05:00-22:00:00 400 1,60 400 000 125 40
22:00:01-23:49:59 400 1,60 400 000 85 40
39 ROSN 19:05:00-22:00:00 1300 0,37 1300 000 125 130
22:00:01-23:49:59 1300 0,37 1 300 000 85 130
40 RTKM 19:05:00-22:00:00 5000 1,00 5000 000 125 500
22:00:01-23:49:59 5000 1,00 5000000 85 500
a1 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
42 SBER 19:05:00-22:00:00 10 000 0,25 10 000 000 125 1000
22:00:01-23:49:59 10 000 0,25 10 000 000 85 1000
43 SBERP 19:05:00-22:00:00 5000 0,60 5000 000 125 500
22:00:01-23:49:59 5000 0,60 5000 000 85 500
44 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
45 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
46 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
47 SNGS 19:05:00-22:00:00 40 000 1,00 40 000 000 125 4 000
22:00:01-23:49:59 40 000 1,00 40 000 000 85 4 000
48 SNGSP 19:05:00-22:00:00 30000 0,90 30 000 000 125 3000
22:00:01-23:49:59 30 000 0,90 30 000 000 85 3000
49 SPBE 19:05:00-22:00:00 3000 1,00 3000000 125 300
22:00:01-23:49:59 3000 1,00 3 000 000 85 300




50 TATN 19:05:00-22:00:00 1600 0,70 1 600 000 125 160
22:00:01-23:49:59 1600 0,70 1 600 000 85 160
19:05:00-22:00:00 800 1,00 800 000 125 80
1| TATNP 22:00:01-23:49:59 800 1,00 800 000 85 80
59 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 0,80 3000 125 1
>3 TRNFP 22:00:01-23:49:59 3 0,80 3000 85 1
54 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
55 VKCO 19:05:00-22:00:00 800 1,00 800 000 125 80
22:00:01-23:49:59 800 1,00 800 000 85 80
56 VTBR 19:05:00-22:00:00 30 000 000 0,40 | 30000 000 000 125 3000 000
22:00:01-23:49:59 30 000 000 0,40 | 30000 000 000 85 3000 000
57 YNDX 19:05:00-22:00:00 400 0,60 400 000 125 40
22:00:01-23:49:59 400 0,60 400 000 85 40

[Ipunoxenue 2

Tadauuna napaMmerpos GopmMyJibl pacueTa BO3HATPAKICHUS

Toprossiii kox MHCTpyMEHTa

3nauenue napamerpa fix (uis kaxaoro MHCTpyMeHTa)

Bce nHCTpyMEHTHI

3920 py6.




