IIporpamma Ne2 «@brovepchl HA HHOCTPAHHBIE IIEeHHbIE OyMaru»

1. MHCTpyMEHTHI M MX 0003HAYEHUs, B OTHOILICHUM KOTOPHIX MapkeT-Meiikep 00s3aH B Xo0je
Toprosoii ceccun Ha Cpounom peiHke [TAO MockoBckas bupxa ocymecTBiIsTh B COOTBETCTBUU
¢ Hacrosuen [IporpamMmoil noaaepxaHue UEH:

Ob6o3HaueHHe
HaunmenoBanue MHCTpyMeHTa
HNHcTtpymenTa

k=1 OprouepCcHBIM KOHTPAKT Ha wHBeCTUITMOHHEBIE Tan SPY ETF Trust

k= DprOUepCHBII KOHTPAKT HAa MHBECTHIHOHHEIE man Invesco QQQ ETF Trust Unit
Series 1

k=3 drrovepcHbIil KOHTPAKT Ha HHBecTHIMOHHBIE Tau DJ Industrial Average ETF
Trust

_ Dp0YepCHBII KOHTPAKT Ha aKI[MK MHBECTUIIMOHHOTO (onaa iShares Russell

k=4
2000 ETF

k=5 ObrouepCHBIN KOHTPAKT HA aMEPUKAHCKUE JIETIO3UTAPHBIC PACIUCKH Ha aKIIUU
Anunbaba I'pyn Xongunar Jlumuren

k=6 ObrouepcHBIN KOHTPAKT Ha AMEPUKAaHCKUE JETIO3UTAPHBIC PACITUCKH Ha
akuuu baiiny UHk.

k=7 OproYepcHBIN KOHTPAKT Ha aKIIMW MHBECTUITMOHHOTO (poHma iShares MSCI
Emerging Markets ETF

k=8 dproYepcHbBIil KOHTPAKT Ha aKIMK HHBeCTUIIMOHHOTO (honma iShares MSCI
India UCITS ETF

k=9 OproYepCHBIN KOHTPAKT Ha aKIUU HHBeCTUITMOHHOTO (hoHma IBIT Trust ETF

k=10 DpIOYEPCHBIN KOHTPAKT Ha akuuu TeHceHnT Xoyauure Jiumuren

k=11 OproyepcHBIN KOHTPaKT Ha akuuu Csomu Kopropaiim

k=12 ObrouepCcHBIN KOHTPAKT Ha akuu WHBecTHIMOHHOTO oHma ETHA Trust ETF

2. YcIiioBus BBIMOJTHEHH 00s13aTeNbCTB MapkeT-Mekepa.

2.1. JIns ompenesneHus mapaMmerpoB o0s3aTenbcTB MapkeT-mMelikepa MCHOJIb3YIOTCS CIEeNyroIIne
TIOHSTHS:

Crnpsa 1BYCTOPOHHUX MaKCUMaJIbHas pa3HULA MEXKY JIyYIIEeH HEHON MPEeUI0KEHUS
KOTHPOBOK Ha TOKYIIKY U JIy4YlIe LIEHOU MPEeIIOKEHUS Ha NIPOAAXKY 110

NMOJaHHBIM ~ MapkeT-MekepoM 3asiBKaM B OTHOLLIECHHH
WNuctpymenTta. 3naueHne Crnpsaa IBYCTOPOHHHUX KOTHPOBOK
onpenensiercs mo ¢popmyne: SpreadMM = a*SPi, rae:

a — MOCTOsIHHAs BEeIWYMHA, onpenensemas ains Mactpymenra
B myHKTe 2.2.1. HacTosel [Iporpammel 1 BeipakeHHas B %o;
SPi — Pacuernas nena MHcTpymMeHTa C i-bBIM CPOKOM
WCTIOJIHEHMS,  OmpeiesieHHas 1o  uroram  JlHeBHOM
KJIMPUHTOBOU ceccuu (MMPOMEKYTOUHOTO KIIMPUHTA).
3nauenue Crpsja JBYCTOPOHHUX KOTHUPOBOK M3MEPSIETCA B
€IMHULIAX U3MepeHus LieHbl HCTpyMEHTa B COOTBETCTBUH C
ero Cnenndukarnmei.




Jlydmas 1ieHa OpeuIoKEeHUsT | LIeHa 3asABKHM Ha IOKYIIKYy, ITOAAHHOW Mapker-MeukepoM B
Ha MOKYIKY oTHomeHnu MHCTpyMeHTa, 00BeM KOTOPOM, C y4eTOM o0BbeMa
BCEX IOJAHHBIX 3TUM MapKeT-MeUKEepOM 3asiBOK Ha IOKYIIKY,
LIeHa KOTOPBIX HE HMKE LIEHBI TaHHOM 3asBKH, COCTABJIECT HE
MEHEee MUHUMAIBHOTO 00beMa 3asiBOK.

Jlyyiias neHa npe/uloKEHHsT | LieHa 3asBKHM Ha MPOJAXxy, NMOJAAHHOM MapkeT-MeHKepoMm B
Ha NPOJAKY oTHomeHnH MIHCTpyMeHTa, 00beM KOTOPOIA, ¢ y4eTOM 00beMa
BCEX IIOJJaHHBIX 9TUM MapKeT-MeKepoM 3asBOK Ha IIPOAAKY,
1IeHa KOTOPBIX HE BBIIIE LIEHbI JAaHHOW 3asiBKU, COCTAaBIISIET HE
MEHEee MUHUMAJIbHOTO 00beMa 3asIBOK.

KBanT IIepuoJ BpeMeHH TOproBou ceccuu, B TEUEHHE KOTOPOTO
Mapxket-melikep 00s3aH 110/1aBaTh 3asiBKH, 0003Ha4YaeMbli
kak =1, 2, ... (rme 1, 2, ... - mopsiakoBbIil HOMep KBaHTa).
[ponomkutenpHocTh KBanTa (TS) n3mepsieTcs B CeKyHIaX.

bikaimmii cpok CPOK MCHOJIHEHHS 110 IHCTpyMEHTY HauMEHee YA aJICHHbIN

VICIIOJIHEHUS 110 oT ToproBoro aHsi, B KOTOPbIM OCYLIECTBIIAETCS

HNHcTpymMeHTY oA IepKaHue 1eH 10 JaHHOMY MHCTpyMeHTy,
obo3HavaeMblii Kak i=n (rge N=1, 2, ... — HOPAAKOBHIi

HOMEP CpOKa UCIOTHEHUs 10 IHCTpyMEHTY).
Crnenyronmii 3a 6ImKalIiuM | CpOK UCTIONHEHUs: 10 MHCTpyMEHTY, onpeaensieMblil o

CPOK HICTIOJIHEHHS 10 dopmyne: i=n+1
HNucTpyMeHTy
OTYeTHBIN Tepruosa KaJICHAAPHBIN MeCsL]

Tepmunbl, He ompeaereHHble B HactosAuied [Iporpamme, HCHONB3YIOTCA B 3HAYCHMSX,
YCTaHOBJIEHHBIX BHyTpeHHUMH JokyMeHTamu [TAO MockoBckast bupxa (nanee — bupxa) u HKO
HKI[ (AO), a mpu OTCYTCTBMM TaKOBBIX TEPMHHOB — B COOTBETCTBUU C JCHCTBYIOILUM
3aKoHoAarenbcTBOM Poccuiickoit denepanumn.

2.2. TTapameTpsl 06s13aTenbeTB MapkeT-meiikepa.

2.2.1. Mapker-MeiiKkep BBINMOIHSAET OO0S3aTENbCTBA TOJBKO IO TEM CpPOKaM HCIOTHEHUS
HNHCTpyMEHTOB, KOTOPBIEC YKa3aHbI B HIDKEMTPUBEICHHBIX TAOMUIAX HACTOSIIETO MyHKTA:

Tab6anma Ne 1

VYcnoBus noazepkaHusi AByCTOPOHHUX KOTUPOBOK 1O DbrOYEPCHOMY KOHTPAKTY Ha
unBectunmonnsie man SPY ETF Trust k=1 B reuenne Ksantos =1,2,3
IIepBb1ii cpok Bropoii cpok
ucnonHeHus (i=1) ucrnonHeHus (i=2) Bpems
Memnee uem 3a 5 Ha4dala
HapaMeTpLI 06513aTeJ1LCTB (HfITB) TOprOBBIX KBaHTa —
Mapxker-Mmelikepa Beck nepuon IOHEU O OKOHYAHUSI Bpewms
oOpariieHus, Kpome oOpareHus OKOHYAHHUS
JTHSL SKCIHUPALIUU HNuctpymenTa ¢ KBanta
MEPBBIM CPOKOM
HCIIOJTHEHUS
1.Cpax IBYCTOPOHHUX q=1:
KOTHUPOBOK, Spreadmm (n3mepsieTcs 09:00 MCK
B €IMHUIIAX U3MEPEHUS [ICHBI a*SPirtnea=0,3% | a*SPirnea=0,3% (LjTC +3)—
NHCcTpyMeHTa B COOTBETCTBUH C ]
ero Crnernudukarmei) 10:00 MCK
2. MunuMansHbIH 00bEM 3asBOK 100 100 (UTC+3)
(u3MepsieTcs B KOHTpaKTax)




3. MunnMansHas
MIPOJIOJDKUTEIILHOCTh
Mo/IepKaHuUs JIBYCTOPOHHUX
KOTHUPOBOK (M3MepsieTcs B %o OT
MIPOJIOJDKUTENIbHOCTH KBaHTa)

60

60

g=2:
10:00 MCK
(UTC+3) -
18:50 MCK
(UTC+3)

q=3:
19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Ta6auna Ne 2

YcnoBus moaaep;KaHus IBYCTOPOHHUX KOTHPOBOK 10 DBIOYEPCHOMY KOHTPAKTY HA
unBectunnonnsie man Invesco QQQ ETF Trust Unit Series 1 k=2 B reuenne Ksanros q=1,2,3

[TepBriii cpok

BTtopoii cpok

ucnojHeHus (i=1) ucronHeHus (i=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpI)I 0053aTEIBCTB (HHTL) TOPTOBBIX KBanTa —
Mapker-Mmeiikepa Becw nepuon JHEH IO OKOHYAHUSI Bpewms
oOparieHusi, Kpome oOpareHus OKOHYAHHMS
JTHST DKCITUPALIAN WuctpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
WCITOJTHCHHS
1.Cpa IBYCTOpPOHHUX o=1:
KOTHUPOBOK, Spreadmm (n3mepsieTcst 09:00 MCK
B CAMHMIIAX U3MEPECHHS LICHBI a*SPi rme a =0,35% | a*SP; rne a = 0,35% (UTC+3) —
HNHucTpyMeHTa B COOTBETCTBUU C 10:00 MCK
ero Crenudukanmeii) :
2. MuHMMaNBbHBIA 00BbEM 3asBOK 200 200 (UTC+3)
(u3MepsieTcs B KOHTPAKTax)
q=2:
10:00 MCK
(UTC+3) -
3. MunumManbHas 18:50 MCK
MPOJOHKUTETHLHOCTD (UTC+3)
HOJIep>KaHuUs IBYCTOPOHHUX 60 60
KOTHUPOBOK (u3MepsieTcs B % OT 0=3:
npoaomkuTenbHocTH KBaHTa) 19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauna 3:

YcnoBus moiiepKaHus IBYCTOPOHHUX KOTHPOBOK 110 DBI0YEPCHOMY KOHTPAKTY Ha
unBectunimonnsie nau DJ Industrial Average ETF Trust k=3 B Teuenune Kpantos 0=1,2,3

[TapameTps! 00513aTENBLCTB
Mapxker-Melikepa

IIepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnosHeHus (i=2)

Beck nepuon
oOparieHus, Kpome
JTHSI OKCTIUPALIUH

Menee uem 3a 5
(msATH) TOPTOBBIX
JHEU 0 OKOHYaHUs
oOpareHus
HNucTpymenTa ¢

Bpems
Havalia
KBanTa —
Bpems
OKOHYAHHUS
KBanta




MEPBLIM CPOKOM
HUCIIOJTHCHUA

1.Crpaa 1ByCTOPOHHUX o=1:
KOTHUPOBOK, Spreadmm (H3mepsieTcst 09:00 MCK
B CJAMHMIIAX U3MEPECHHS LICHBI a*SPirmea=0,3% | a*SP;romea=0,3% (UTC+3) —
HHCcTpyMeHTa B COOTBETCTBUH C 10:00 MCK
ero Crenudukanmeii) :
2. MuHUManbHEIA 00BEM 3asIBOK 200 200 (UTC+3)
(M3MepsieTCs B KOHTPAKTaX )
g=2:
10:00 MCK
(UTC+3) -
3. MunnMansHas 18:50 MCK
IIPOJIODKHTEILHOCTD (UTC+3)
NOJJICP)KaHUs IBYCTOPOHHUX 60 60
KOTHUPOBOK (M3Mepsiercs B % OT q=3:
POJoKHTEIbHOCTH KBaHTa) 19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauna 4:

YcnoBus moaiep:KaHus ABYCTOPOHHUX KOTHPOBOK 110 DbI0YEPCHOMY KOHTPAKTY Ha aKIIUU
unBectuimonnoro ¢onga iShares Russell 2000 ETF k=4 B treuenne KsanTos =1,2,3

[TepBriii cpok

BTtopoii cpok

ucnojHeHus (i=1) ucrnonHeHus (i=2) Bpewms
Menee yeMm 3a 5 Haqamna
HapaMeTpBI 00s3aTeNILCTB (HHTL) TOPrOBBIX Ksanra —
Mapker-Mmeiikepa Becw nepuon JTHEl 10 OKOHYaHUS Bpems
oOparieHus, Kpome oOparmieHus OKOHYaHUS
JTHS OKCTIMPALUU HNuctpymenTa ¢ KBanTa
HEPBHIM CPOKOM
UCTIOJIHEHUS
1.Crpaa 1BYCTOPOHHHX o=1:
KOTHPOBOK, Spreadmm (M3mepsiercs 09:00 MCK
B €IMHUIIAX U3MEPEHUS LIEHbI a*SPjrnea=0,3% | a*SPjrnea=0,3% (UTC+3) -
WNHCTpyMeHTa B COOTBETCTBUH € 10:00 MCK
ero Crenudukarmeii) :
2. MuHHUMaNIbHBIA 00BEM 3aBOK 200 200 (UTC+3)
(u3MepsieTcs B KOHTPAKTAX)
q=2:
10:00 MCK
(UTC+3) -
3. MunumanpHas 18:50 MCK
MPOJOKUTETLHOCTD (UTC+3)
HOJIeP>KaHUs IBYCTOPOHHUX 60 60
KOTHPOBOK (M3MepsieTcs B % OT q=3:
poaoIDKUTEILHOCTH KBaHTa) 19:05 MCK
(UTC+3) -
23:50 MCK

(UTC+3)




Taoauua 5:

YcnoBus moaaep:KaHus IBYCTOPOHHUX KOTHPOBOK 10 DbI0YEPCHOMY KOHTPAKTY HA
aMepHKaHCKHUE JCIO3UTapHbIe pacKCKH Ha akiuu Annbaba I'pyn Xomauar Jlumuren K=5 B
teuenue Kpantos 0=1,2,3

IIepBb1it cpok

Bropoii cpok

ucnosHeHus (i=1) ucnosHeHus (i=2) Bpewmst
Menee ueMm 3a 5 Haqaja
[TapameTpsl 00s13aTEILCTB (I1ATh) TOPTrOBBIX KBanTa —
Mapket-melikepa Becw nepuon JTHEHW 10 OKOHYaHHUSI Bpems
oOpareHus, Kpome oOpareHus OKOHYaHHUS
JTHST DKCITUPALIAN WNucTpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
HCIIOJHEHUS
ITpu g=1: ITpu g=1: o=1:
a*SPi rne a = 0,65% a*SPi rne a=0,65% | 09:00 MCK
1.Cpa IBYCTOpPOHHUX (U_TC+3) -
KOTHPOBOK, Spreadmm Ipu q=2 Ipu q=2 120019C1\j—[:(3:K
(M3MEpAETCs B EAUHMIAX a*SPi rne a = 0,45% a*SPi rne a = 0,45% ( )
HU3MEPCHHUS IICHBI
WucTpymMeHTa B COOTBETCTBUU 0=2:
¢ ero Crnertudukarueii) IIpu g=3 Ipu =3 12:00 MCK
a*SPirne a=0,3% a*SPi rne a=0,3% (UTC+3) -
17:30 MCK
2. MuHIMAaIIBHBIH 00BEM (UTC+3)
3as1BOK (M3MepsieTcs B 1000 1000
KOHTPAaKTax) g=3:
3. MuHuMmanbeHas 17:30 MCK
TpOROTITETOCT e
KOTHUPOBOK (M3MepsieTcs B % 70 70 23:00 MCK
OT MPOJODKUTETHLHOCTH (UTC+3)

KBaHnra)

Taoauna 6:

VYcnoBus noanepkaHusa ABYCTOPOHHUX KOTUPOBOK M0 DbOUYEPCHOMY KOHTPAKTY Ha
AMepuKaHCKHUE JIETO3UTapHbIe PACITUCKU Ha akiuu baiiny Uuk. k=6 B Teuenne KBanton

0=1,2,3
IIepBb1it cpok Bropoii cpok
ucnojHenus (i=1) ucnojHeHus (i=2) Bpewms
Menee uem 3a 5 Haqaia
HapaMeTpBI 00s13aTEeNBCTB (HHTB) TOPTOBBIX KBanra —
Mapker-melikepa Becw nepuon JHEH 10 OKOHYAHUS Bpems
oOparieHusi, Kpome obOpareHus OKOHYAHHS
JIHS 3KCIIUPALUN HNucTpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
WCIIOJTHEHUS
1.Crpaa 1ByCTOPOHHHX Ipu g=1: Ipu g=1:
KOTHUPOBOK, Spreadmm q=1:

(u3MepsieTcs B IMHUIIAX

a*SPi rme a = 0,65%

a*SPi rie a = 0,65%




HN3MCPCHUS LICHBI

09:00 MCK

e ot | 2 e | OO
a*SPirea=0,45% | a*SPjraea=0,45% | 12:00 MCK
(UTC+3)
ITpu q=3 ITpu q=3 q=2:
a*SPi rme a=0,3% a*SPi rne a=0,3% 12:00 MCK
(UTC+3) -
2. MuHMMaNbHBIA 00bEM 17:30 MCK
3asIBOK (M3MepseTCs B 700 700 (UTC+3)
KOHTPAKTAX)
g=3:
S ——— L7:30 MCK
(UTC+3) -
MOJIICPYKAHUS JIBYCTOPOHHHUX _
KOTHUPOBOK (M3MepsieTcs B % 70 70 23:00 MCK
OT IPOJIOJDKUTEIBHOCTH (UTC+3)
KBanTa)
Taéauua 7:

YcnoBus noaaep;kaHus IBYCTOPOHHUX KOTHPOBOK MO DbI0YEPCHOMY KOHTPAKTY Ha aKIIUH
unBecTHIMOHHOTO pona iShares MSCI Emerging Markets ETF k=7 B Teuenue Ksanros =1,2,3

IIepBb1it cpok

Bropoii cpok

ucnojHenus (i=1) ucnoiaHenus (i=2) Bpems
Menee yem 3a 5 Hadajia
HapaMeTpLI 0053aTeNLCTB (HHTL) TOPrOBBIX KBanra —
MapkeTt-merikepa Becw nepuos JIHEH 10 OKOHYAHUS Bpems
oOpariieHus, Kpome oOparieHus OKOHYaHUS
JTHST DKCITUPALIAN WuctpymenTa ¢ KBanrta
MIEPBBIM CPOKOM
WCIIOJTHECHUS
1.Cripa1 IBYCTOPOHHUX g=1:
KOTHUPOBOK, Spreadmm (n3mepsieTcst 09:00 MCK
B €IMHUIIAX U3MEPEHUS LICHBI a*SPirnea=0,3% | a*SPj raea=0,3% (UTC+3) —
HHCcTpyMEeHTa B COOTBETCTBUU C 10:00 MCK
ero Crienudukanmeii) :
2. MuHMMaNbHBIA 00BEM 3as5BOK 1000 1000 (UTC+3)
(u3MepsieTcs B KOHTPAKTax)
g=2:
10:00 MCK
(UTC+3) -
18:50 MCK
3. MunuManbHast IMpuq=1: IMpuq=1: (UTC+3)
MPOJOKUTEIHLHOCTD 60 60
MOJJIEPKaHUS JIBYCTOPOHHHUX o~ A o~ —a.
KOTHPOBOK (u3MepsieTcs B % OT Ipn g =2,3: Ipng=23: . q=3:
npojokuTenbHoct KBanTa) 75 75 19:05 MCK
(UTC+3) -
23:50 MCK

(UTC+3)




Taoauna 8:

YcnoBus noaaep:KaHus IBYCTOPOHHUX KOTHPOBOK MO DBI0YEPCHOMY KOHTPAKTY Ha AKIUH
uHBecTHIIMOHHOTO (pona iShares MSCI India UCITS ETF k=8 B Teuenue Ksanros =1,2,3

[TepBbrlii cpok

BTtopoii cpok

ucnojHeHus (i=1) ucnonHeHus (1=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpBI 00513aTEIILCTB (HSITB) TOPrOBBIX Kpanrta —
Mapker-Mmeiikepa Becw nepuon JHEU O OKOHYAHUSI Bpewms
oOparieHus, KpoMe oOpareHus OKOHYAHHS
JTHST SKCTIUPALIHH HNHucTpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
WCITOJTHCHHMS
1.Crpa 1ByCTOPOHHUX g=1:
KOTHUPOBOK, Spreadmm (M3mepsieTcst 09:00 MCK
B CJAMHMIIAX U3MEPECHHS LICHBI a*SPirnea=0,3% | a*SP;romea=0,3% (UTC+3) —
HNHcTpyMeHTa B COOTBETCTBUU C 10:00 MCK
ero Crienudukanmeii) :
2. MuHMMaNbHBIA 00BbEM 3aBOK 2000 2000 (UTC+3)
(M3MepsieTCs B KOHTPAKTaX )
q=2:
10:00 MCK
(UTC+3) -
18:50 MCK
3. MunumanpHas [Mpuq=12: Ipuq=1,2: (UTC+3)
MPOAOJIKUTCIIBHOCTD 60 60
MOIICPKAHUS JIBYCTOPOHHHX A . o
KOTUPOBOK (M3MepsieTcs B % OT Ipu g =3: Ipu g =3: _ q=3:
npoaoIDKUTENbHOCTH KBaHTa) 75 75 1(3??: Né?K
+ —
23:50 MCK
(UTC+3)

Tabéanma 9:

YcnoBust moAiepKaHus IBYCTOPOHHUX KOTUPOBOK 10 DbI0YepCHOMY KOHTPAKTY Ha aKIUu
unBectuimonnoro ¢ponza IBIT Trust ETF k=9 B reuenne Ksantos =1,2,3

[IepBblit cpok

Bropoii cpok

ucnonHeHus (i=1) ucnonHeHus (i=2) Bpems
Memnee ueM 3a 5 Hataia
HapaMeTpLI 00513aTCILCTB (HfITB) TOPIOBBIX KBanTa —
Mapxker-menikepa Becs nepuog JHEU 10 OKOHYaHUs Bpewmst
oOpariieHus, Kpome oOparieHus OKOHYAHMS
JIHS SKCIIUPALUU NucTpymenTa ¢ KsanTa
MIEPBBIM CPOKOM
WCTIOTHEHUS
1.Cpax IBYCTOPOHHUX
KOTHPOBOK, Spreadvm (n3mepsieTcs q=1:
B €IMHUIIAX U3MEPEHUS [ICHBI a*SPirnea=0,2% | a*SPirnea=0,2% | 09:00 MCK
HNHcTpyMeHTa B COOTBETCTBUU C (UTC+3) —
ero Crienmuukanmeii) 10:00 MCK
2. MuHUMAaITbHBIN 00bEeM 3asIBOK !
(n3MepsieTcs B KOHTPAKTax) 2000 2000 (UTC+3)
3. MunumManbHas
POIOJKATENBHOCTE q=2:
NOJJIEpKaHUS IBYCTOPOHHUX 75 75 10:00 MCK
KOTHUPOBOK (u3Mepsiercs B % oT (UTC+3) -

POAOJDKATENIbHOCTH KBaHTa)




18:50 MCK
(UTC+3)

g=3:
19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Ta6auna 10:

YcnoBus nmoaep:kaHus ABYCTOPOHHUX KOTUPOBOK 10 DBI0OUEPCHOMY KOHTPAKTY Ha aKI[UU
Tencent Xonauurc Jlumuren k=10 B reuenue Ksanros =1,2,3

[TepBbrIii cpok

BTtopoii cpok

ucnojiHeHus (1=1) ucronHeHus (i=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpI)I 00s13aTEeIBCTB (HHTL) TOPTOBBIX Ksanra —
Mapxker-Mmeiikepa Becw nepuon JHEU IO OKOHYAaHUSI Bpewms
oOparieHusi, Kpome oOpareHus OKOHYAHMS
JTHST DKCITUPALIAN WuctpymenTa ¢ KgBanTa
MIEPBBIM CPOKOM
WCITOJTHCHHS
1.Cpa IBYCTOPOHHUX o=1:
KOTHUPOBOK, Spreadmm (M3mepsieTcs 09:00 MCK
B CAMHMIIAX U3MEPECHHS LICHBI a*SPirnea=0,5% | a*SP; roea=0,5% (UTC+3) —
HHucTpyMeHTa B COOTBETCTBUU C i
ero Crnernudukanmei) 10:00 MCK
2. MuHMMaNbHBIA 00BbEM 3asBOK 100 100 (UTC+3)
(M3MepsieTCs B KOHTPAKTaX )
q=2:
10:00 MCK
(UTC+3) -
3. MunumManbHas 18:50 MCK
MPOJOKUTETHLHOCTD (UTC+3)
MOJEPKAHUS IBYCTOPOHHHX 75 75
KOTHPOBOK (M3MepsieTcs B % OT q=3:
npojomkuTenbHocTH KBaHTa) 19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauna 11:

YcnoBus MoaIep:KaHus IBYCTOPOHHUX KOTHPOBOK 10 DbI0UepCHOMY KOHTPAKTY Ha aKI[UU
Csiomu Kopropaiinra k=10 B reuenne Ksantos =1,2,3

[TapameTpsl 00s13aTEILCTB
Mapxker-melikepa

IlepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnosHeHus (i=2)

Beck nepuon
oOparieHusi, Kpome
JHSA OKCITMpalun

Menee uem 3a 5
(AT ) TOPrOBBIX
THEH 10 OKOHYAHUS
oOpareHus
HNHcTpymenTa ¢
MEPBBIM CPOKOM
WCHOJIHEHUS

Bpems
HadJana
KBanra —
Bpems
OKOHYAHHUS
KBanTa




1.Crpaa ABYCTOPOHHUX q=1:
KOTUPOBOK, Spreadmm (M3MepsieTcs 09:00 MCK
B CJMHMIIAX U3MEPCHHUS IICHBI a*SPirnea=0,5% | a*SP;rmea=0,5% (UTC+3) —
NHcTpyMeHTa B COOTBETCTBUU C 10:00 MCK
ero CrienuduKanmeii) :
2. MuHMMaNBHBIA 00BhEM 3asBOK 100 100 (UTC+3)
(M3MepsieTCs B KOHTPAKTaX )
g=2:
10:00 MCK
(UTC+3) -
3. MunumanbHas 18:50 MCK
POIOJDKUTEIBHOCTD (UTC+3)
NOJEPKAHUS IBYCTOPOHHUX 75 75
KOTHUPOBOK (u3Mepsietrcs B % oT 0=3:
npoaopkuTenbHoctu KBanra) 19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)
Ta6auma 12:
YcnoBus noaepKaHus IBYCTOPOHHUX KOTHPOBOK 110 DBIOYEPCHOMY KOHTPAKTY Ha aKIUK
unBectuinonHoro ¢ponga ETHA Trust ETF k=12 B teuenue Ksanros q=1,2,3
[TepBriii cpok BTtopoii cpok
ucnojHeHus (i=1) ucrnonHeHus (i=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpI)I 00513aTeNILCTB (H?ITI)) TOPrOBBIX KBanrta —
Mapxker-Menkepa Becs nepuon JTHEW 1O OKOHYaHUs Bpewms
oOparieHusi, Kpome oOpareHus OKOHYAHHMS
JTHST SKCTIUPALIAH WuctpymenTa ¢ KBanra
MIEPBBIM CPOKOM
WCITOJTHCHHMS
1.Crpaa 1BYCTOPOHHHX o=1:
KOTHPOBOK, Spreadvm (M3MepsieTcst a*SPi rae a = 09:00 MCK
B €AMHUIIAX U3MEPEHHUSI LIEHBI 0 ’250/ a*SPi rne a = 0,25% (UTC+3) -
HHucTpyMeHTa B COOTBETCTBUU C 16970 10:00 MCK
ero Crnernudukanmei) :
2. MuHMMaNBHBIA 00BbEM 3asBOK 4000 4000 (UTC+3)
(u3MepsieTcs B KOHTPAKTax)
g=2:
10:00 MCK
(UTC+3) -
18:50 MCK
3. MunuMaipHas (UTC+3)
MIPOJIOJKUTEITLHOCTD
MOJJIEpKaHUs IBYCTOPOHHUX 75 75 q=3:
KOTHPOBOK (M3mepsieTcs B % OT g
HpOJIl:())J'DKI/IT(GJ'ILHOI():TI/I KBanra) 19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

2.2.2. TlepBbIM, BTOPBHIM H CICAYIOIIMMH 33 HHUMHU Cpokamu wucnonHeHus (i) MHcTpymeHTa
MPU3HAIOTCS COOTBETCTBEHHO OiipKalimass W CleAyrollue 3a HeW JaThl HCIOJIHEHUs
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COOTBCTCTBYIOIICTO I/IHCprMeHTa, OIMPCACIIICMBIC COTJIACHO CHGLII/I(I)I/IKaL[I/II/I COOTBCTCTBYIOILICTO
NucTpymenTa.

2.3. B Teuenne OTtueTrHOro mepuoaa Mapker-Meiikep BmpaBe He Oosnee 8 (BocbMH) pa3 He
UCTIOJIHAT B TEYEHHE Kaxaoro q-ro Kpanra kaxporo ToproBoro maHs o00s3aTeslbCcTBA B
oTHomeHuu k-oro MHcTpyMeHTa, ykazaHHble Tabnunax myHkra 2.2. Hacrosmen [Iporpammer. B
cilydae HapymeHus B TeueHHe OTYETHOro mepuoja JaHHOTO YCIOBHS NMPH OKa3zaHMM Mapker-
Mmerikepom ycnyr o k=1,2,3,4,7,8,9 Mnctpymenty B TeueHue -oro KBaHTa, Takwe yciayrd B
TeyeHue g-oro Kanra B oTHomeHuu qaHHoro MHCTpyMeHTa, yKka3aHHOTO B ITyHKTE | HacTosIen
[TporpamMMbl, CUMTAIOTCS HE OKa3aHHBIMH. B ciiyuae Hapymenus B TeueHrne OTYETHOTO NMepHoaa
JIAHHOTO YCIIOBUS TIPU OKazaHuM MapkeT-meiikepom yenyr mo k=5,6,10,11 NuctpymeHTy B
TedeHne q=2 uinu q=3 KBanrta, Takue ycinyru no obouM q=2 u q=3 KBaHTam B OTHOLIEHUH
nanHoro MHCTpyMeHTa, cuuTaloTCs He OKa3aHHbIMU. B ciyuae Hapymienus B TeueHue OTY4ETHOTO
nepuoJia JaHHOTO YCJIOBUS NMpH OKa3aHuu Mapker-meiikepoM yciyr no k=12 MuctpymeHTy B
teuenne q=1,2,3 KBaHTa, Takue ycilyru B OTHOILIEHHUH COOTBETCTBYMOIIero WHcTpymeHTa,
yKa3aHHOTO B IyHKTe | HacTosmiel [IporpaMMbl, CUUTAIOTCS HE OKa3aHHBIMH.

3. Boznarpaxaenue Mapker-meiikepa.

3.1. Pa3mep Bo3HarpaxaeHus Mapker-Meiikepa 3a BbIIIOJIHEHHE MapkeT-MelKkepoM B TeueHue
OTtueTHOrO Nepuoaa o0s3aTenbCTB MapkeT-mMelikepa Ha yCIOBHSX, IPETyCMOTPEHHBIX ITyHKTaMU
1-2 nacrosimeit [Iporpammel, paBeH cyMMe BO3HArpaXaeHuH, onpeaessieMbix o ¢popmynam Nel -
2 B OTHOUICHUHU Ka)XJOW IPpyMIbl KOJOB pa3/iena PerucTpa yyera NO3ULUN, UCIOIb3yEMBIX MPHU
BBIIIOJIHEHUM 00s13aTenbcTB MapkeT-Melikepa B COOTBETCTBUU ¢ Hactosied [Iporpammoit Ha
OCHOBAaHMH 3aKJIH04YEeHHOro ¢ bupxkel noroBopa 06 okazaHUM yCIyr MapKeT-MelKkepa:

®opmyiia Nel:
ITpu k = 1-8,10-11

active

0,25 x Z Fee ™" x (Iq_l-(Pcf] Pcn )+ 1),rae
q,jk,i

I, ; IPUHUMAET CIIEYIOIIEE 3HAUCHUS:

Ipu k = 1-4
k,
( 1, ecn Pcf;, ql > 80%
5
Pcf,”" — Pcn
Iq.i(PCfJ s Peny q) ( fj Jq) , eCJH Pcnkl < Pcf'“ < 80%
(80% - Pcn]’f;)
k —1, uHaye
IMpu k = 5,6
1, ecu Pcf]kql >90%
5
Pcf.k’ Pcn;
IQ.i(PCfJ s Peny) q) ( .4 ,jq) S ecau Pcn]kql < Pcf]k‘ < 90%
L (90% — Penfs)
—1,nHaye
Mpu k=7
I[lpuq=1
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1, ecnu Pcf

ia "> 70%

5
(Pcf] - Pcn] q)
0% - Pcn]'.fg)

-
-
.

Iq,i(Pcf] Pcn

, ecau Pcn]kql < Pcf]’“ < 70%

IIpuq=2,3 .
1, ecau Pcfj’f(‘; > 85%

5
Ioi(Pcfs); Penfy (Pefiiq — Penjy)

,ecau Pen®t < Pcf]’“ < 85%

5% — Pcn]'.fg) r
—1, nHaye
IMpu k=8
I[Ipuq=1 .
( 1, ecau Pcfj’f; > 80%
5
_ Pcf.”" — Pcn
lqi(Pefiys Peny) = i (Pefia ) ,ecim Penf’y < Peff% < 80%
L (80% — Penf)
—1, nHaye
[Mpu q = 2,3
( 1,ecn Pcf > 85%
| ( ) 5
Pcf — Pcnk
loi(Pcfiy Penjly { 24 25| ecm Penfl < Pcf/4' < 85%
L (85% — Penf)
—1,nHaye
®opmysia Ne2:
Ipu k = 9,12

active

0,1 x z Fee ™"71 (Iq,l-(Pcf} Pcn )+ 1), rze
q,jk,i

Iq,i IIPUHHAMACT CJICAYIOLICC 3HAYCHMU .

( 1, ecu Pcf]kql > 85%
5
_ Pcf- — Pcn
Iq,i(PCfJ s Peny q) (¢ 1.4 ]q) , eCJIH Pcnjkql < Pcf]'” < 85%
(85% — Pcnjl.f;;)
—1, uHaye

kij.aq
e Fee .y . — CyMMa OupXeBOro cOopa M KOMHCCHOHHOTO BO3HATP&XKIEHMS 3a KIMPHHT,

B3UMaeMas ¢ Mapker-Melikepa O celIKkaM, 3aKJIIOYEHHbIM B TedeHue q-oro KsaHTa B j-i
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Toproselii genb o k-omy MHCTpYMEHTY C i-bIM CPOKOM HCIIOJIHEHHUSI HA OCHOBAaHUH 0€3apeCHBIX
3as1BOK, IMMOJJAHHBIX MapKeT-MeHKepoM U CoAeprKaliuM KoJI(-bl) pa3jielia perucTpa yueTa Mmo3HIIHi,
UCIIONIb3YEMbIC TP BBITTOJIHEHUHU 00s13aTeNIbcTB MapkeT-Melikepa B COOTBETCTBUU C HACTOSIIIIEH
[Iporpammoii Ha OCHOBaHMH 3aKJIFOYCHHOTO ¢ bupskeit goroBopa o0 okazaHuu yciayr Mapker-
Melkepa, TP yCIOBHH, YTO JaHHBIC 3asSBKH 3apETHCTPUPOBAHBI B PeecTpe 3asiBOK ¢ OOIBITUMU
HOMEpaMH, YeM HOMEpPa COOTBETCTBYIOIIMX BCTPEUHBIX 3aSBOK IO COOTBETCTBYIOMUM [lapHbIM
CEIIKaM;
Pc fjkéi .
4 — dakTUdeckasi MPOJAODKUTEIBHOCTh TOep)aHus MapKkeT-MeHKepoM B TeUEHUE (-
oro Ksanra B j-if ToproBeiii AeHb J[ByCTOPOHHUX KOTHPOBOK 10 k-omy MHCTpyMEHTY C i-bIM
CPOKOM HCIOJIHEHUS Ha YCJIOBHSIX, YKa3aHHbIX B MyHKTe 2.2. Hactosen [Iporpammsl (B % oT
npojonkuTensHocTd KBanra);

ki
Pcn;” =
° 74 — MUHUMAaTBHAS MPOAOHKUTEIBHOCTD MOAIepKaHusl MapKeT-MeiHKepoM B TeUEHHUE (-

oro KBanra B j-if ToproBelii aeHp /[BycTOpoHHUX KOTHPOBOK 10 k-omy MHCTpyMeHTY ¢ i-bIM
CPOKOM HCIOJHEHHs Ha YCIOBUSX, YKAa3aHHBIX B MyHKTE 2.2. HacTtosuel [Iporpammel (B % oT
npojopkuTenbHoctu KBanra);

e k=1,2,... — IOPSIKOBBI HOMEpP COOTBETCTBYOIIET0 MHCTpYMEHTa, YKa3aHHBIH B MMyHKTE |
HacTosen [IporpaMmmsri;

e i=1,2,... — MOPSAAKOBBIA HOMEP COOTBETCTBYIOIIETO CPOKA UCIIOJIHCHNUS, YKa3aHHBIH B ITYHKTE
1 nacrosueit [Iporpammsr;

e j=1,2,... — nmopsakoBbiii HOMep TOProBoro JHs COOTBETCTBYIOIIECIO MECSIIA;

e =1, 2, ... — nopankoBbiii Homep KBaHTa, ykazaHHbli B NyHkTe 2.2.1. HacTosuen
[Iporpammel.

®opmyna Ne3:

s 9=1,2,3 k=1-4,7-8,12 Unctpymenra, mis =1 k=5-6 Mucrpymenra

ki ki
Sk jiqi [max(0:lqi(PeffiPen®l)x(s,-51)+51)]
T
b

I (S
YkjqK ;'{_q

ITpu g=1 S1 u Sz npuHUMaIOT cieayrole 3HAYSHUS:
IMpu k=1-8,10-11

e S; — 15000 (ITatHaaats THICSY) pyoOIIEi;

e S, —30000 (Tpuauare ThICSY) pyOIIeid;

[Tpu =2 S1 u Sz npuHUMAIOT CiIeayIOle 3HAUYCHMSL:
[MTpu k=1-2
o S, —57500 (ITaTpaecsaT ceMb MATHCOT ThHICSY) pyOIei;
e S, —115000 (Cto nsaTHAAIATE THICSAY) pyOIe
[Mpu k=3-4,7-8
e S; —25000 ([Isamuate msTh THICSY) pyOIICH;
e S, —50000 (Ilarpuecsat ToicsaY) pyOIeit;

[Tpu q=3 S1 u Sz mpuHUMAIOT ciIeayIOle 3HAYCHUS:
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[Mpu k=1-2
e S, —50000 (ITsTpaecsaT ThicAY) pyoOIICHH;
e S, —100 000 (Cro ThICSAY) pyOIICii;
[Tpu k=3-4,7,8
e S5, —25000 (/IBamuars IATh THICAY) PYOJICH;
e S, —50000 (ITsaTpaecsaT ThICAY) pyOIICH;
s k=9 Uncrpymenra, st =1
e S; —30000 (Tpuauare ThICSY) pyoOIICH;
e S, —60 000 (lectpuecst ThICSY) pyOIIeH;
U1 Q=2
e S5, —150 000 (Cto marbaecsr Thics4) pyoOIiei;
e S, —300 000 (Tpucra ThIcSY) pyodIIEi;
ist =3
e S, — 70000 (CembaecsT Thicsu) pyOJIeii;
e S, —140 000 (Cto copoxk Thicsu) pyOIIei;
s k=12 UnctpymenTa,
e S, — 75000 (CembaecaT msATh ThICAY) pYyOJICii;

e S, —150 000 (Cto nsaThaecsT ThicsY) pyOIIcii;

k o
K, — KOJMYECTBO CPOKOB MCIIONHEHHUSI 110 K-oMy MHCTpYMEHTY, 110 KoTopoMy Mapker-Meiikep

B TeueHHe q-oro KBanTa B j-il ToproBblii jeHb 00s13aH BBINOJHATH YCIOBUS TOAJCPKAHUS
JIByCTOPOHHUX KOTHPOBOK, MPEAYCMOTPEHHbIX B MyHKTe 2.2. Hacrosiued IIporpammsl. Ilpu
OTIpe/IelIEeHNH KOJIMYEeCTBa CPOKOB MCIONHEHHMS MO k-my WHCTpyMEHTY Takke Y4HUTBIBAIOTCS
ToproBble THU, B KOTOPBIE MOJTHOCTHIO MO0 YaCTUYHO TOPTU ObUIM IPHUOCTAHOBIICHBI.

®opmy.aa Ned:
I q=2,3 k=5,6,10,11 UuctpymenTa

ki k,i
Zk,jlq,i [maX(O;Iqli(PCf:]-’qL;PCle‘(;)X(Sz—Sl)'FSl)]
Z . Kk ) rﬂe
( k,j,q j_q)

[Tpu =2 u q=3 S1 1 Sz IPUHUMAIOT CIEAYIOIINE 3HAUCHHSL:
[Tpu k=5-6,10-11

e S; —60 000 (Illectpaecsr Thics4) pyOIei;

e S, —120000 (Cto nBamnarh Thics4) pyOJIcii;

e K J’fq — KOJIMYECTBO CPOKOB HCIOJIHEHUs Mo k-omy MHcTpymeHTy, mo kotopomy Mapkert-
Meiikep B TeueHue q-oro Kanta B j-if ToproBelii 1eHb 00s13aH BBIIIOTHATH YCIOBUS MOAICPKAHUS
JIByCTOPOHHUX KOTHPOBOK, NPEAYCMOTPEHHBIX B IyHKTe 2.2. Hacrosiued IIporpammsl. Ilpn
OTpe/ieNIeHUU KOJUYECTBA CPOKOB MCIONHEHUS MO k-My WHCTpyMEHTy TakKe Yy4UTHIBAIOTCS
Toprosslie THU, B KOTOPBIE MTOJHOCTHIO JIMOO YACTUYHO TOPTU ObUIN MPUOCTAHOBJICHBI.
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3.2. Insa ueneit Hacrosimied [IporpaMMbl Tpu OmpenesieHHH KOJIMYecTBa TOProBbIX JTHEH
COOTBCTCTBYIOLICTO MCCAIA, TAKIKC YUUTBIBAOTCA TOpI‘OBbIG JAHU, B KOTOPBIC IMMOJIHOCTBHIO JII/I60
YaCTUYHO TOPTH ObUIA IPUOCTAHOBJICHBI.

4. bupyka BipaBe 0TKa3zatb MapkeT-MeiKepy B IpUCOeAMHEHUN K HacTosien [Iporpamme.
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