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IMPOT'PAMMA MAPKET-MEHKHWHT A
«/1o0pbIil Beuep»

Pa3neu |. TepmuHbl 1 onpeiesieHust

JlocTaTouHblii 00beM — CyMMapHBIi 00beM ceTIoKk MapkeT-mMelikepa, COBepLUICHHBIX ¢ IHCTpyMEeHTOM B
TeueHue oxHoro ToproBoro AHsA B paMKax HCIOJIHEHHs 00s3aTeNbCTB, MPEAyCMOTPEHHBIX HACTOAIIEH
[Tporpammoii, Mo JOCTHKEHUH KOTOporo MapkeT-mMelikep 0cBOOOXKAAeTCs OT YKa3aHHBIX 00s3aTeNbCTB 110
Takomy MHCTpyMeHTYy.

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

IMaccuBHad caesika - caenka MapkeT-menkepa, B peKBU3UTaX KOTOPO HOMED 3asiBKM MapkeT-Meiikepa
MeHblIlle HoMepa Berpeunoit 3asaBku 1 00beM 3asBkU MapkeT-Meiikepa He Huke OO0bema ABYCTOPOHHEH
KOTUPOBKH 1711 cooTBeTcTBytomero MucrpymenTa. Ilpu pacuere cOBOKymHOro o0bema MacCHBHBIX
CECJIOK I LeJIeH pacueTa BO3HarpaxkaeHus MapkeT-MelKepa He YUYUTBIBAIOTCS CAEIIKH, COBEPIICHHbIE
Ha OCHOBAHUU 3as1BOK MapkeT-MeliKkepa U BCTpedHbIX 3as8BOK, MOJAHHBIX 3a CYET OJHOTO M TOTO K€
Mapxket-melikepa win Knuenra;

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

IIporpamma — [Iporpamma mapker-melikunra «JloOpsiii Beuepy.

Topros.slii 1eHb — J€HB, B KOTOPOM ocyliecTBIsA0TCs Topru MHcTpymenTamu [Iporpammer B Cekun
¢donoBOTO pHIHKA brpsku B ycranoBieHHBIX [Iporpammoii pexumax.

TepMmuHbl, HE OlpeelIeHHbIe B HAacTOsIEeH [IporpamMme, UCTIONB3YIOTCS B 3HAYEHUAX, YCTAaHOBJICHHBIX
[IpaBuiamu BeinonaHeHus pyHkunidi Mapket-meiikepa B CeKiuu pOHI0BOIO PHIHKA.

Paznea I1. IlapameTpsl U yc/10BUs BbINOJTHEHHUS 00s13aTe/IbcTB MapkeT-Melikepa

2.1. MapxkeTt-Meiikep, BBIOpaBIIMid HacTosmyto [IporpaMmy, 00si3aH B COOTBETCTBUH C 3aKITFOUEHHBIM
JloroBopoM UCHOJHATH o0s3arenbeTBa no [Iporpamme B Pexxnme Topro «PexXuM OCHOBHBIX TOPIOB
T+» Cexkuum ¢GoHIOBOTO phIHKA bupkm ¢ pacdueraMu B POCCHICKHX PYOJIsIX B TEUYCHHE
JlonoJIHUTENBHOM (BEUEpHEN) TOPIrOBOM CECCHHU.



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

2.3. MapkeT-MelKep CUNTAeTCs UCIIOJHUBIIUM B Te4eHHe ToproBoro qHs 0053aTenbCTBa, yKa3aHHBIC B
nyHKTe 2.2. HacTosmiel [IporpaMmel, TOJIBKO B cilyyae eciii MapkeT-MeiKep BBITOTHIIT 00s13aTeIbCTBA
B JaHHOM ToproBoMm nHe 1mo He MeHee 1% WuctpymenTtam ot oOmiero konuuectBa MHCTpYMEHTOB,
BKJIIOYEHHBIX B lIporpamMmy, mpu yCIIOBUM BBIIIOJIHEHUS MM B OTHOLIEHHM KaXIOIO0 M3 3THUX
WucrpymenTa(-0B) OJTHOBPEMEHHO BO BCEX BPEMEHHbBIX HHTEpBaJIaX, YKa3aHHbIX B cT0JOE 3 TabuIis!
U JJI KOTOPBIX YCTAHOBJICHBI BCE 3HAUECHUS ITapaMeTPOB HCIOIHEHUsI 00s13aTesbcTB MapkeT-meiikepa,
XOTs1 ObI OTHOTO U3 CIEAYIOUINX YCIOBUI:

- co0JI0/IeHNE B TeUEHUE MEPHO/Ia, YKa3aHHOTO B cToJo1e 7 Tabnuiibl, mapaMeTpoB 00s13aTENIbCTB,
yKa3aHHBIX B cTonOnax 4 u 5 Ta0muibr;

- BBINIOJIHEHUE 0053aTeIbCTB, YKA3aHHBIX B cToJO1Ee 6 Ta0auIbL.
BreimonHenue/HeBbINoNHEHNE 00s3aTeNbCTB MapkeT-MelikepoM ompenensercs bupxkeid mo xaxmaomy
ucrnonszyeMomy Mapket-meiikepom Unentudukaropy.

2.4. MUHMMAJIBHO JTOITYCTUMOE KOIM4YecTBO ToproBeix aHel OTYETHOrO NEepHo/ia, B TEUEHUE KOTOPBIX
Mapxker-MelKkep JOKEH MCHONHATh 00s3aTeabCTBAa COTJIacHO NMyHKTY 2.3. Hacrosueil Ilporpammel,
onpeaensercs kak 1% ot xonumdectBa Toproeeix aHeil OrtdyeTHOro mepuoja. B cinyuae HapyuieHus
JAHHOTO YCJIOBMs B ompezaeneHHOM OT4eTHOM Inepuone, yciuyrn MapkeTr-Melikepa Mo HacTosel
[Iporpamme B TakoM OTYETHOM MEPUOJIE CUUTAIOTCS HE OKa3aHHBIMHU.

B cmywae pelictBus Hacrosmied [lporpammbl  w/mim - ucmonb3oBaHus B [Iporpamme
Wnentudukaropa(-oB) MapkeT-Meiikepa HemoaHbIit OTYETHBIN IEPUOJI, BMECTO KOJIMYECTBa TOPTOBBIX
naerr B OTYETHOM TepHojJe paccMarpuBaeTcsl (PakTHYecKoe KOoJM4ecTBO TOproBbIX IHEH, Korna
MapxkeTt-melikep ObUT 00s13aH BBIOIHITH CBOU (DYHKITHH.

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

3.1. Pa3mep Bo3HarpaxaeHus MapkeT-Melikepa 3a BBHITIOTHEHUE UM B TeueHrue OTueTHOro neproaa
YCJIOBU, MPENYCMOTPEHHBIX HacTosme IIporpammoii, ompenensercss CyMMOW BO3HArpa)KICHUI,
PacCUMTAHHBIX IS KaXI0T0 3asBiicHHOro MaeHTudukaropa(-oB), 1 pacCUNTHIBAETCS MO CIIEAYIONICH

dbopmyre:

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

rac

F — pa3mep Bo3HarpaxaeHust Mapker-meiikepa 3a OTYETHBIN NEPUOL;

N — nopsiikoBbIi HOMep M nenTudukaropa, 3assieHHoro Mapker-meiikepom B [Iporpammy;

I — Homep WHCTpymMeHTa, ompeaeisieMblii HOMEPOM COOTBETCTBYIOIIEH CTpokM TaOnuiel u3
[Ipunoxenns 1;

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

FIxf = {MIN|[E;3000]} py6.. rze

N

fix — BenuumnHA B pyOIIsiX, onpenensieMas 1l KaKA0ro MHCTpyMeHTa B Tabmuie u3 [punoxenus 2;



N — xomuuecTBO Beex MaeHTH(hUKATOpOB BCeX MapKeT-MEHKepoB, ydacTBywmux B IIporpamme, mo
KOTOPOM 3a(pMKCUPOBAHO UCTIOIHEHUE 0053aTeNbCTB 110 i-omy MHCTpyMeHTy 3a k-1t ToproBblii eHb;

V¥ - O6wem maccuBHEIX crenok, 3akmouyeHHBIX Mapker-MeiikepoM 1o i-omy VHCTpyMeHTY B A-ii
ToproBelii 1eHb ¢ ucnonb30BaHue N-o2o MnenTudukaropa Ha OCHOBaHUE 3asBOK ¢ 00BEMOM HE MEHEe
MuHuMabHOTrO pasmepa 3asBKH, YCTAHOBJIEHHOIO JUIsl COOTBETCTBYIOLIETO BPEMEHHOI'O MHTEpBaia
Toprosoro aHs.

R; — koo duieHT TMKBUIHOCTH i-20 MIHCTpyMeHTa (Ha nepBoM dTare 3amycka [Ilporpammel oH paBeH
1 nnst Bcex THCTpYMEHTOB).

Paznen V. YcnoBust noakiawdenusi Unenrudukaropon k [Iporpamme

4.1. K I[Iporpamme nomyckarorcs MneHTH(UKATOPHI, IO KOTOPHIM B TeueHue 2 (IBYX) KaJleHIApPHBIX
MECALIEB, MPEALIECTBYIOIMIMX AaTe MMoJa4u YBeIOMIIEHUs O npucoequHenun K IIporpamme, bupsken
3a(hUKCHPOBaH cpeaHeHEBHON 00beM ToproB (ADTV) BceMu akIUSAME M I€TO3UTAPHBIME PACIIHCKaMU
B pazmepe 300 muH pyOneid. bupxkeit Mmoryt ObITh nomymeHs! kK [Iporpamme 3 Mnentudukaropa 6e3
BBIIE yKa3zaHHOTO TpeboBanus mo pasmepy ADTV. B cmyuae BoiObiTHS 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 nacrosmeil [Iporpammbl nmomyckaercs ykaswsiBaTh He Oonee 1 (omnoro) Toproso-
knupunroBoro cuéra (TKC) u ne 6onee 1 (omgnoro) Kparkoro konma knuenta (KKK) mns omxoro
Wnentuduxaropa.

4.3. Obuee konnuectBo Mnentudukaropos, gomyuieHHbIX B [IporpamMmy, moxer ObITh He Oonee 10
(mecstu). OT omHoro YuactHuka Topros B IIporpammy moxer ObITh AomyuieHo He Ooiee 3 (Tpex)
Wnentuduxaropos. bupska npuHumaet peuenue o gonycke Hoporo Maentuduxaropa B [Iporpammy Ha
OCHOBaHUM Y BEIOMIIEHHH, KOTOPBIE PACCMATPUBAIOTCS B MOPSAAKE UX NOCTYIUIEHUS Ha bupixy.



[Tpunoxenue 1

Tabauna napamMeTpoB UCIOJHEHHUS 00513aTeJIbCTB MapkeT-Melikepa

O0BeM

[Tepuon

o Bpemennoit N Crpag N MunumaneHblil
Toprossrit JIBYCTOPOHHEH N JloctaTouHsbIit HOAAEePKaHUS
Ne HHTEpBal JIByCTOPOHHEH pasMep 3asBKH,
KOJL KOTHUPOBKH, o0beM, IIT. KOTHUPOBOK,
Toprosoro nus KOTHPOBKH, % mT.
IT. MUH.
1 2 3 4 5 6 7 8
1 AFKS 19:05:00-22:00:00 40 000 0,90 40 000 000 125 4 000
22:00:01-23:49:59 40000 0,90 40 000 000 85 4000
9 AFLT 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
19:05:00-22:00:00 300 1,20 300 000 125 30
3 AGRO
22:00:01-23:49:59 300 1,20 300 000 85 30
4 ALRS 19:05:00-22:00:00 9000 0,50 9000 000 125 900
22:00:01-23:49:59 9000 0,50 9000 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 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
9 FEES 19:05:00-22:00:00 4000 000 1,00 4 000 000 000 125 400 000
22:00:01-23:49:59 4 000 000 1,00 4 000 000 000 85 400 000
10 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
1 EIVE 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
13 FLOT 19:05:00-22:00:00 6 000 1,50 6000 000 125 600
22:00:01-23:49:59 6 000 1,50 6 000 000 85 600
19:05:00-22:00:00 6 000 0,20 6 000 000 125 600
14 GAZP
22:00:01-23:49:59 6 000 0,20 6 000 000 85 600
19:05:00-22:00:00 500 0,80 500 000 125 50
15 GLTR
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
16 GMKN
22:00:01-23:49:59 100 0,60 100 000 85 10
17 HYDR 19:05:00-22:00:00 200 000 0,90 200000 000 125 20000
22:00:01-23:49:59 200 000 0,90 200 000 000 85 20 000
18 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
19:05:00-22:00:00 300 0,25 300 000 125 30
19 LKOH
22:00:01-23:49:59 300 0,25 300 000 85 30
19:05:00-22:00:00 10 000 0,54 10 000 000 125 1000
20 MAGN
22:00:01-23:49:59 10 000 0,54 10 000 000 85 1000
19:05:00-22:00:00 200 0,60 200 000 125 20
21 MGNT
22:00:01-23:49:59 200 0,60 200 000 85 20




2 MOEX 19:05:00-22:00:00 5000 0,55 5000 000 125 500
22:00:01-23:49:59 5000 0,55 5000 000 85 500
19:05:00-22:00:00 3000 0,70 3 000 000 125 300
23 MTLR
22:00:01-23:49:59 3000 0,70 3 000 000 85 300
19:05:00-22:00:00 3000 1,50 3000 000 125 300
24 MTLRP
22:00:01-23:49:59 3000 1,50 3000 000 85 300
95 MTSS 19:05:00-22:00:00 2000 0,60 2 000 000 125 200
22:00:01-23:49:59 2000 0,60 2 000 000 85 200
26 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
19:05:00-22:00:00 5000 0,70 5000 000 125 500
27 NLMK
22:00:01-23:49:59 5000 0,70 5000 000 85 500
19:05:00-22:00:00 600 0,50 600 000 125 60
28 NVTK
22:00:01-23:49:59 600 0,50 600 000 85 60
29 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
19:05:00-22:00:00 200 0,92 200 000 125 20
30 OZON
22:00:01-23:49:59 200 0,92 200 000 85 20
19:05:00-22:00:00 100 0,80 100 000 125 10
31 PHOR
22:00:01-23:49:59 100 0,80 100 000 85 10
32 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
33 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
34 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
35 POSI 19:05:00-22:00:00 200 0,70 200 000 125 20
22:00:01-23:49:59 200 0,70 200 000 85 20
36 QW 19:05:00-22:00:00 500 1,10 500 000 125 50
22:00:01-23:49:59 500 1,10 500 000 85 50
37 ROSN 19:05:00-22:00:00 1300 0,37 1 300 000 125 130
22:00:01-23:49:59 1300 0,37 1300 000 85 130
19:05:00-22:00:00 5000 1,00 5000 000 125 500
38 RTKM
22:00:01-23:49:59 5000 1,00 5000 000 85 500
39 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
40 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
19:05:00-22:00:00 5000 0,60 5000 000 125 500
41 SBERP
22:00:01-23:49:59 5000 0,60 5000 000 85 500
42 SELG 19:05:00-22:00:00 6 000 0,80 6 000 000 125 600
22:00:01-23:49:59 6 000 0,80 6 000 000 85 600
43 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
44 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
19:05:00-22:00:00 200 1,30 200 000 125 20
45 SMLT
22:00:01-23:49:59 200 1,30 200 000 85 20
46 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
47 SNGSP 19:05:00-22:00:00 30000 0,90 30 000 000 125 3000
22:00:01-23:49:59 30000 0,90 30 000 000 85 3000
48 SPBE 19:05:00-22:00:00 3000 1,00 3 000 000 125 300
22:00:01-23:49:59 3000 1,00 3 000 000 85 300




49 TATN | 19:05:00-22:00:00 1600 0,70 1600 000 125 160
22:00:01-23:49:59 1600 0,70 1600 000 85 160
19:05:00-22:00:00 800 1,00 800 000 125 80
50 TATNP
22:00:01-23:49:59 800 1,00 800 000 85 80
19:05:00-22:00:00 200 0,69 200 000 125 20
51 TCSG
22:00:01-23:49:59 200 0,69 200 000 85 20
19:05:00-22:00:00 3 0,80 3000 125 0
52 TRNFP
22:00:01-23:49:59 3 0,80 3000 85 0
&3 UPRG | 19:05:00-22:00:00 300 000 1,20 300 000 000 125 30 000
22:00:01-23:49:59 300 000 1,20 300 000 000 85 30 000
19:05:00-22:00:00 800 1,00 800 000 125 80
54 VKCO
22:00:01-23:49:59 800 1,00 800 000 85 80
- VTBR | 19:05:00-22:00:00 30 000 000 0,40 | 30000 000 000 125 3 000 000
22:00:01-23:49:59 30 000 000 0,40 | 30000 000 000 85 3000 000
19:05:00-22:00:00 400 0,60 400 000 125 40
56 YNDX
22:00:01-23:49:59 400 0,60 400 000 85 40
19:05:00-22:00:00
57 ASTR 500 0,40 500 000 125 50
22:00:01-23:49:59 500 0,40 500 000 85 50
58 Bspp | -2:05:00-22:00:00 1600 0,35 1600 000 125 160
22:00:01-23:49:59 1600 0,35 1600 000 85 160
19:05:00-22:00:00
59 GTRK 700 1,40 700 000 125 70
22:00:01-23:49:59 700 1,40 700 000 85 70
60 MSNG  |12:05:00-22:00:00 100 000 0,56 100 000 000 125 10 000
22:00:01-23:49:59 100 000 0,56 100 000 000 85 10 000
61 NMTP | 12:05:00-22:00:00 30 000 0,64 30 000 000 125 3000
22:00:01-23:49:59 30 000 0,64 30 000 000 85 3000
62 RNET | 13:05:00-22:00:00 2000 0,40 2000 000 125 200
22:00:01-23:49:59 2000 0,40 2000 000 85 200
63 sopL | 19:05:00-22:00:00 1000 1,70 1000 000 125 100
22:00:01-23:49:59 1000 1,70 1000 000 85 100
19:05:00-22:00:00
64 TRMK 1600 0,40 1600 000 125 160
22:00:01-23:49:59 1600 0,40 1600 000 85 160

Tabauua napaMmeTpoB ¢GopMyJibl pacueTa BO3HATPAKIEHUS

[Ipunoxenue 2

Toproseii kox MHCTpyMEHTa

3nauenue napamerpa fix (s kaxmoro MHcTpyMeHTa)

Bce nHCTpyMEHTHI

3920 py6.




