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 wHBeCTUITMOHHEIE Tan SPY ETF Trust

k=2 OrrouepcHBI KOHTPAKT Ha mHBeCTHITMOHHBIE Tan QQQ ETF Trust

k=3 dprouepCHEBI KOHTPAKT Ha nHBecTHIHoHHBIE man DJ Industrial Average ETF
Trust

k=4 DproYepCHBIl KOHTPAKT Ha aKIMK MHBeCTUIIMOHHOTO donaa Russell 2000 ETF

k=5 OproYepCHBIN KOHTPAKT Ha aMePUKaHCKHE JACTIO3UTAPHBIC PACIIMCKA HA aKIHH
Ammbaba ['pyn Xonguar Jlnmuren

K=6 @OpIOYEpPCHBIA KOHTPAKT HA AMEPUKAHCKUE JENO3UTapHbIE PACIIUCKU HA
akuuu baiiny UHk.

_ ObrouepcHBIN KOHTPAKT HAa akIUK HHBeCTHIMOHHOTO PoHna MSCI Emerging

k=7
Markets ETF

k=8 Dpr0YepCHBI KOHTPAKT Ha akiuu wHBecTumonHoro ¢poumxa MSCI India UCITS
ETF

k=9 @ObrouepcHBIN KOHTPAKT Ha aKIMK HHBeCTHIIMOHHOTO oHaa IBIT Trust ETF

k=10 Opr0UepCHBIA KOHTPAKT Ha akiuu TencenT Xomauare Jlumuren

k=11 ®prouepcHbIN KOHTPAKT Ha akiuu Csaomu Kopropai=

k=12 OproyepcHBIN KOHTPAKT Ha akuu nHBeCTUIMOHHOTO (hoHma ETHA Trust ETF

k=13 OproyepCHBIN KOHTPAKT HA aKIIMW WHBECTUITMOHHOTO (poHma iShares 20+ Year
Treasury Bond ETF

2. YcnoBus BBITIOJIHEHUS 00s13aTeNbCTB MapkeT-melikepa.

2.1. Jlns ompeneneHus mapaMmeTpoB 00s3aTeNbCTB MapkeT-MelKkepa UCIONb3YIOTCS CIIEIYIOIINe
MOHSTHUSA:

Crpaa ABYCTOPOHHMX MaKCHUMaJlbHas pa3HULA MEXTY JIyYIIeHd HEHON MPeUI0KEHUS
KOTHPOBOK Ha TOKYIIKY M Jy4lIed LIEHOW MPEeMIOKEHUS Ha NIPOAAXKY 110

MOAAHHBIM MapkeT-MeUKepoM 3asBKAM B  OTHOILIECHHUH
WNuctpymenTta. 3naueHne Crnpsaa IBYCTOPOHHHUX KOTHPOBOK
onpenensiercs mo ¢popmyne: SpreadMM = a*SPi, rae:

a — MOCTOsIHHAs BeNIMYMHA, onpenensemas ans Macrpymenra
B IyHKTe 2.2.1. HacTosuel IIporpammel 1 BelpaxkeHHas B %o;
SPi — Pacuernas mnenHa WMHCTpyMeHTa C i-bIM CPOKOM
UCIIOJIHEHUS,  ONpeJelieHHas 1o  uroraMm  JlHeBHOM
KIIMPUHTOBOW CECCHH (ITPOMEKYTOUHOTO KIUPUHTA).
3nauenue Copa3ga ABYCTOPOHHHMX KOTHPOBOK HM3MEpSETCS B
€IMHHLAX U3MepeHus LeHbl HCTpyMEeHTa B COOTBETCTBHH C
ero Crenupukaimen.




JIy4iiag neHa npemioKeHus
Ha MOKYNKY

LIEHA 3asBKM Ha IIOKYIIKY, ITOAAHHOW Mapker-MelKkepoM B
oTHomeHnu MHCTpyMeHTa, 00BeM KOTOPOM, C y4eTOM o0BbeMa
BCEX IIOJIAHHBIX 3TUM MapKeT-MeUKEepOM 3asiBOK Ha IOKYIIKY,
LIEHAa KOTOPBIX HE HUKE LIEHBI JAHHOM 3asBKU, COCTABJISIET HE
MEHEee MUHUMAIBHOTO 00beMa 3asiBOK.

IIeHa 3asBKM Ha MPOJIaxy, MOJaHHOW MapkeT-MelkepoM B

Jlydmas 1ieHa npeaioKeHus

Ha IPOJIAKy oTHomeHnH MIHCTpyMeHTa, 00beM KOTOPOIA, ¢ y4eTOM 00beMa
BCEX IIOJJaHHBIX 9TUM MapKeT-MeiKepoM 3asBOK Ha IPOAAKY,
HCHA KOTOPBIX HC BbHIIIC LCHBI I[aHHOﬁ 3as1BKH, COCTABJIACT HE
MEHEee MUHUMAJIbHOTO 00beMa 3asIBOK.

KBanT IIepuoJ BpeMeHH TOproBou ceccuu, B TEUEHHE KOTOPOTO

Mapxker-melikep 00513aH 1MoaBaTh 3asBKH, 0003HAYACMBbIiA
kak =1, 2, ... (rme 1, 2, ... - mopsiakoBbIil HoMep KBaHTa).
[pomomkutenpHocTh KBanTa (TS) m3mepsieTcsi B CeKYH1aX.
CPOK MCHOJIHEHHUs 110 IHCTpyMEHTY HauMeHee yAaJICHHbIN
ot Toprosoro JHs1, B KOTOPbIN OCYIIECTBISAETCS
HoJJIepKaHue LIeH o JaHHOMY MHCcTpyMeHTy,
obo3HavaeMblii Kak i=Nn (rae N=1, 2, ... — MOPSAAKOBBIHA
HOMEp Cpoka ucnojHeHus no Mactpymenry).

CpOK ucnoJiHeHUs 1o NHCTpyMeHTy, onpeensieMbli 110
dopmyne: i=n+l

bivokanmmii cpok
WCOOJIHEHUS 10

NucTpyMeHTYy

Creaviommi 3a OJIMKanimm
CDOK VICIIOJIHEHHUS 11O

HNucTpyMeHTy
OTYeTHBIN Tepruosa KaJICHAAPHBIN MeCsL]
JICB/I JlomoyiHuTEbHAS CECCUS BBIXOIHOTO JTHS
Tepmunbl, HEe onpeneneHHble B HacTtosmed IIporpamme, HCNIONB3YyIOTCS B 3HAYEHUSX,

YCTAHOBJICHHBIX BHYTpeHHUMHU JIokyMeHTaMu [TAO MockoBckas bupxa (nanee — bupka) u HKO
HKIl (AO), a mpu OTCYyTCTBUM TaKOBbIX TE€PMHHOB — B COOTBETCTBHUM C JEHCTBYIOIIUM
3aKoHoAarenbCcTBOM Poccutickoii denepanuu.

2.2. [TapameTtpsl 00s13aTenbCTB MapkeT-Melkepa.

2.2.1. MapKeT-MeﬁKep BBITIOJIHSET 00S3aTelIbCTBA TOJBKO II0 TEM CpOKaM HCIIOJIHCHUA
I/IHCTPYMCHTOB, KOTOPBIC YKa3aHbl B HUKCTIPUBCACHHBIX Ta6J'II/IIIaX HACTOALICTO ITYHKTA:

Taoauma Ne 1

YcnoBus oiepKaHus JIBYCTOPOHHUX KOTHPOBOK 110 DBIOYEPCHOMY KOHTPAKTY HA
unBectuimonnsie mau SPY ETF Trust k=1 B Teuenne Kpanros q=1,2,3
IlepBb1it cpok Bropoii cpok
ucnonHeHus (i=1) ucnosHeHus (i=2) Bpewmst
Memee ueM 3a 5 Ha4ana
HapaMeTpBI 00s13aTEeNBCTB (HfITB) TOPrOBBIX Ksanra —
Mapkert-merikepa Beck nepuon JTHEl 10 OKOHYaHUS Bpems
oOparieHus, KpoMe oOpareHus OKOHYaHHMS
JTHST DKCITUPALIAN WuctpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
HCIIOJTHEHUS
1.Crpaza 1ByCTOPOHHHX
KOTHPOBOK, Spreadmm (M3mepsiercs g=1.
B IMHUIIAX U3MEPEHUS [[EHBI a*SPirnea=0,3% | a*SPirnea=0,3% | 09:00 MCK
HNHCTpyMEHTa B COOTBETCTBUU C (UTC+3) —
ero Crenudukanmeii)




2. MuanMaiabHbI 00BEM 3asIBOK

100 100
(M3MepsieTCs B KOHTPAKTaX )
3. MunumanbHas
MPOJIOJKUTEILHOCTh
NOAJEPKAHUS IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTrcs B % oT
npoaopkuTeabHoctu KBanra)

10:00 MCK
(UTC+3)

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

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

Taoauna Ne 2

YcnoBus noaaep:kaHus ABYCTOPOHHUX KOTHPOBOK M0 DpI0YEpCHOMY KOHTPAKTY Ha
unBecturmonnsie man QQQ ETF Trust k=2 B Teuenue Keanros =1,2,3

IIepBb1it cpok

Bropoii cpok

ucnonHeHus (i=1) ucnosHeHus (i=2) Bpems
Menee ueMm 3a 5 Haqaja
HapaMeTpLI 0053aTeNLCTB (H?ITI)) TOPrOBBIX KBanra —
MapkeTt-merikepa Becw nepuos JIHEN 10 OKOHYAHUS Bpewms
oOpareHus, Kpome oOparnieHus OKOHYAHHS
JIHSI SKCITUPAIUN Nuctpymenra ¢ KBanTa
MIEPBBIM CPOKOM
HCIIOJIHCHUS
1.Crpaa 1BYCTOPOHHHUX q=1:
KOTHPOBOK, Spreadmm (n3mepsiercs 09:00 MCK
B €IMHUIIAX U3MEPEHUS LICHBI a*SP; roe a =0,35% | a*SP; rne a = 0,35% (UTC+3) —
HHCcTpyMEeHTa B COOTBETCTBUU C 10:00 MCK
ero Crienudukanmein) :
2. MunuMansHBIH 00BEM 3aBOK 200 200 (UTC+3)
(u3MepsieTcs B KOHTPAKTax)
g=2:
10:00 MCK
(UTC+3) -
3. MuHuUMabHAs 18:50 MCK
IPOIOJIKUTEIBHOCTD (UTC+3)
NOJIePKaHusl IBYCTOPOHHUX 60 60
KOTHUPOBOK (u3Mepsiercs B % OT 0=3:
POJIoDKATEIbHOCTH KBaHTa) 19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauna 3:

YcnoBus noaaep;kaHus IBYCTOPOHHUX KOTHPOBOK 10 DbI0YEPCHOMY KOHTPAKTY Ha
nuBectunmonnsie man DJ Industrial Average ETF Trust k=3 B Teuenne Kpantos 0=1,2,3

[TapameTpsl 00s13aTEILCTB
MapxkeTt-melikepa

[IepBb1it cpok
ucnojHeHus (1=1)

Bropoii cpok
ucrojHeHus (1=2)

Bpems
Hayvaja




Menee yem 3a 5 KBanTa —
(mATH) TOPrOBBIX Bpemst
Becw nepuon JHEU 0 OKOHYAHUSA | oxoHUYaHUS
oOpariieHus, Kpome oOpareHus KBanTa
JTHST SKCTIUPALIAH HNHucTpymenTa ¢
MIEPBBIM CPOKOM
WCTIOJTHEHUSI
1.Crpa IByCTOPOHHUX g=1:
KOTHUPOBOK, Spreadmm (M3mepsieTcst 09:00 MCK
B €IMHULAX U3MEPEHUS LCHBI a*SPirnea=0,3% | a*SPirxea=0,3% (UTC+3) —
HNHcTpyMeHTa B COOTBETCTBUU C 10:00 MCK
ero Crenudukanmeii) '
2. MuHMMaBHBIA 00BhEM 3asBOK (UTC+3)
200 200
(M3MepsieTCs B KOHTPAKTaX )
g=2:
10:00 MCK
(UTC+3) -
3. MunuManbHas 18:50 MCK
POJIOJKUTENBHOCTD (UTC+3)
NOJJIEPKAHUS IBYCTOPOHHUX 60 60
KOTUPOBOK (u3Mepsiercs B % oT g=3:
POIOJDKUTENbHOCTH KBaHTa) 19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauna 4:

YcnoBus moiep:KaHus IBYCTOPOHHUX KOTHPOBOK 10 DbI0UEPCHOMY KOHTPAKTY Ha aKI[UU
unBectumonHoro ¢ouaa Russell 2000 ETF k=4 B Teyenue Kpantos q=1,2,3

IIepBb1it cCpok

Bropoii cpok

ucnonHeHus (i=1) ucnosHeHus (i=2) Bpewms
Menee yeM 3a 5 Haqala
HapaMeTpBI 00513aTeNILCTB (HfITB) TOPrOBBIX KBanTa —
Mapker-Mmeiikepa Becw nepuon JTHEl 10 OKOHYaHUS Bpems
oOparieHusi, Kpome oOpareHus OKOHYaHUS
JTHST DKCITUPALIAN WuctpymenTa ¢ KgBanTa
MEPBBIM CPOKOM
UCTIOJTHEHUS
1.Crpaa 1BYCTOPOHHHX o=1:
KOTHUPOBOK, Spreadmm (M3mepsieTcst 09:00 MCK
B €AMHUIIAX U3MEPEHHUSI LIEHBI a*SPirnea=0,3% | a*SPirnea=0,3% (UTC+3) -
HHuCcTpyMeHTa B COOTBETCTBUU C i
ero Crenudukarnmeii) 10:00 MCK
2. MuHUMaIbHBIN 00beM 3asIBOK 200 200 (UTC+3)
(u3MepsieTcs B KOHTPAKTax)
q=2:
10:00 MCK
(UTC+3) -
3. MuHuManbpHast 18:50 MCK
TIPOIOIKUTEEHOCTD (UTC+3)
NOJJIEpKaHUS IBYCTOPOHHUX 60 60
KOTHUPOBOK (u3Mepsiercs B % OT 0=3:
MPOIOJDKUTENbHOCTH KBaHTa) 19:05 MCK
(UTC+3) —
23:50 MCK

(UTC+3)




Taoauna 5:

VYcnoBus noazepxkaHusl AByCTOPOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha
aMEepUKaHCKHUE JICTIO3UTapHbIC pacicKy Ha akiuu Annbaba ['pyn Xomaunr Jlumuren k=5 B
teueHue Kpantos q=1,2,3

[TepBbsIii cpok

Bropoii cpok

ucnojHeHus (1=1) ucrnosHeHus (i=2) Bpewms
Memnee yem 3a 5 Hatana
HapaMeprI 0053aTeNbBCTB (HSITB) TOPrOBBIX KBanra —
Mapker-melikepa Becw nepuon IHEU JO OKOHYAaHUSA Bpewms
oOparieHus, KpoMe oOparieHus OKOHYAHHS
JTHS DKCITUPALIAN HHucTpymenTa ¢ Kpanta
IIEPBBIM CPOKOM
WCIIOJTHCHUS
[Tpu g=1: [Tpu g=1: gq=1:
a*SPi rme a = 0,65% a*SPi rne a=0,65% | 09:00 MCK
1.Crpaa 1BYCTOPOHHHUX (lJ_TC+3) -
KOTHPOBOK, Spreadmm TTpu =2 Tlpu q=2 12:00 MCK
(M3MEpAETCS B E/MHHLIAX a*SP; rie a=045% | a*SP;rea=045% | (JTC+3)
M3MEPEHHUS [IEHBI b ’ b ’
HHCcTpyMEeHTa B COOTBETCTBUU q=2:
¢ ero Cnenudukanueil) ITpu =3 Ipu q=3 12:00 MCK
a*SPi rne a=0,3% a*SPi rne a=0,3% (UTC+3) -
17:30 MCK
2. MuHMMaNbHBIA 00bEM (UTC+3)
3asIBOK (M3MepsETCs B 1000 1000
KOHTPAKTaXx) 0=3:
3. MunumManbHas 17:30 MCK
MPOJOHKUTETHLHOCTD (UTC+3) —
MOJJIEP>KAaHUS IBYCTOPOHHHUX .
KOTHPOBOK (M3MepsieTcs B % 70 70 23:00 MCK
OT MPOJOIIKUTENEHOCTH (UTC+3)

KBanTa)

Tadauna 6:

VYcnoBus noaaepkaHus IByCTOPOHHUX KOTUPOBOK M0 PbI0YEPCHOMY KOHTPAKTY Ha
AMepuKaHCKHUE JAeNO3UTapHbIe PacucKy Ha akimu baiiny Uuk. k=6 B Teuenne KBantos

q=1,2,3

[IepBbIit cpok

Bropoii cpok

ucnonHeHus (i=1) ucnonHeHus (1=2) Bpewms
Menee yem 3a 5 Haqaja
HapaMeTpLI 00s13aTeNbCTB (H’ITB) TOPrOBBIX KBanTa —
Mapker-melikepa Becw nepuon ITHEeH JO OKOHYAaHUA Bpewms
oOparieHus, Kpome obparteHus OKOHYAHUS
JTHST OKCTIUPALTAH HNucTpymenTa ¢ KBanTa
TIEPBBIM CPOKOM
HCIOJHEHHUS
[Tpu g=1: ITpu g=1: o=1:
I.CHpZ-),Z[ ,[[BYCTOpOHHI/IX a*SPi, rae a= 0,65% a*SPi, rae a= 0,65% 0900 MCK
KOTHUPOBOK, Spreadmm (UTC+3) —
(u3MepseTcs B €AMHUIIAX - - i
M3MEPEHHUS 1IEHBI Ipu g=2 Tpu g=2 12:00 MCK
Wnctpymenta B cootBerctu | a oPiraea=0,45% | a*SPiraea=0,45% (UTC+3)
¢ ero Crienuduxanmeit)
g=2:

ITpu q=3

ITpu g=3




a*SPi rme a=0,3% a*SPi rme a=0,3% 12:00 MCK
(UTC+3) -
2. MuHUMAanbHbIA 00BEM 17:30 MCK
3asIBOK (M3MepseTCs B 700 700 (UTC+3)
KOHTPAKTAX)
g=3:

3. MunnmaiabpHas 17:30 MCK
IIPOJIODKHTEILHOCTD (UTC+3) —
MOJIICPYKAHUS JIBYCTOPOHHHUX i
KOTHUPOBOK (M3MmepsieTcs B % 70 70 23:00 MCK
OT MPOJIOJIKUTEILHOCTH (UTC+3)
KBanTa)
Taéauna 7:

YcnoBus noaaep;kaHus IBYCTOPOHHUX KOTHPOBOK M0 DbI0YEPCHOMY KOHTPAKTY Ha aKIUH
unBectuimonHoro ¢ponna MSCI Emerging Markets ETF k=7 B Teuenue Ksanros q=1,2,3

IIepBb1it cpok

Bropoii cpok

ucnosHeHus (i=1) ucnoyiHeHus (i=2) Bpewms
Menee ueMm 3a 5 Haqaja
HapaMeTpLI O6H§aTCJ'II>CTB (H?ITI)) TOPrOBBIX KBanra —
MapkeTr-Menikepa Bech nepuon JTHEHN 10 OKOHYaHHUS Bpems
oOpariieHus, Kpome oOparieHus OKOHYaHUS
JTHSL DKCITUPALIUN WuctpymenTa ¢ Ksanra
MIEPBBIM CPOKOM
VCTIOJTHEHUS
1.Cripa1 IBYCTOPOHHUX g=1:
KOTHPOBOK, Spreadmm (u3mepsieTcs 09:00 MCK
B €IMHUIIAX U3MEPEHUS LICHBI a*SPirnea=0,3% | a*SP;roea=0,3% (UTC+3) —
HHCcTpyMEeHTa B COOTBETCTBUU C 10:00 MCK
ero Crienuukanmein) :
2. MuHMMaNbHBIA 00BbEM 3asBOK 1000 1000 (UTC+3)
(u3MepsieTcs B KOHTPAKTax)
g=2:
10:00 MCK
(UTC+3) -
18:50 MCK
3. MuHuMmaneHas IMpu q = 1: IIpuq=1: (UTC+3)
MPOJOHKUTEIHLHOCTD 60 60
MOJJIEP>KaHUS IBYCTOPOHHHUX P P —a-
KOTHPOBOK (M3MepsieTcs B % OT llpnq=23: lpnq=23: ] q=3:
npojomkuTenbHocTH KBaHTa) 75 75 %3_?_5(’: Nég:K
+ —
23:50 MCK
(UTC+3)

Taoauna 8:

YcnoBus moiiepKaHusl IBYCTOPOHHUX KOTHPOBOK 110 DBI0YEPCHOMY KOHTPAKTY Ha aKIUK
unBectuimonnoro ¢ponga MSCI India UCITS ETF k=8 B Teuenue Kpantos q=1,2,3

[TapameTpsl 00s3aTENHCTB
Mapker-Melikepa

IlepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnonaenus (i=2)

Bpems
Hayasa




Menee uem 3a 5 KBanTa —
(mATH) TOPrOBBIX Bpemst
Becw nepuon JHEU 0 OKOHYAHUSA | oxoHUYaHUS
oOpariieHus, Kpome oOpareHus KBanTa
JTHSL SKCITUPALIUN HuctpymenTa ¢
MEPBBIM CPOKOM
WCTIOJTHEHUSI
1.Crpa IByCTOPOHHUX g=1:
KOTHUPOBOK, Spreadmm (M3mepsieTcst 09:00 MCK
B €IMHUIIAX U3MEPEHUS LICHbI a*SPjrnea=0,3% | a*SP;jraoea=0,3% (UTC+3) —
HNHucTpymMeHTa B COOTBETCTBUU C 10:00 MCK
ero Crenudukanmeii) :
2. MuHuMaIbHbII 00bEeM 3asIBOK (UTC+3)
2000 2000
(M3MepsieTCs B KOHTPAKTaX )
q=2:
10:00 MCK
(UTC+3) -
18:50 MCK
3. MuHumanbHas Ipuq=1.2: Mpuq=1,2: (UTC+3)
IPOJIOJKUTEILHOCTD 60 60
MOIICPKAHUS JIBYCTOPOHHHX . . —a.
KOTHPOBOK (u3Mepsietcsi B % OT Ipnq=3: Ilpnq=3: _ q=3:
poJoDKuTeIbHOCTH KBaHTa) 75 75 19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauna 9:

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

[IepBblit cpok

Bropoii cpok

ucnojHeHus (i=1) UCHOJIHEHUs (1=2) Bpems
Menee ueMm 3a 5 Haqama
HapaMeTpLI 00513aTCILCTB (HHTL) TOPrOBBIX KBanTa —
Mapker-merikepa Becw nepuon JHEU 0 OKOHYaHMSI Bpewms
oOpariieHus, Kpome oOpareHus OKOHYAHMS
JTHSL SKCTIUPALINH NuctpymenTa ¢ KBanta
MIEPBBIM CPOKOM
WCTIOJTHEHUS
1.Crpaa 1BYCTOPOHHHUX q=1:
KOTHPOBOK, Spreadmm (M3mepsiercs 09:00 MCK
B €IMHUIIAX U3MEPEHUS 1ICHBI a*SPirnea=0,2% | a*SP;roea=0,2% (UTC+3) —
HNHcTpyMeHTa B COOTBETCTBUU C 10:00 MCK
ero Crienmuukanmeii) :
2. MuHHMaNbHBIA 00hEM 3asBOK 2000 2000 (UTC+3)
(n3MepsieTcss B KOHTPAKTax)
g=2:
10:00 MCK
3. MunumManbHas (UTC+3) -
TIPOIOIKUTEEHOCTD 18:50 MCK
NOJIePKaHusl IBYCTOPOHHUX 75 75 (UTC+3)
KOTHUPOBOK (u3Mepsiercs B % OT
npoaonkuTenbHocTu KBanTa) q=3:
19:05 MCK

(UTC+3) —




23:50 MCK
(UTC+3)

Ta6auna 10:

YcnoBus nmoaep:kaHus ABYCTOPOHHUX KOTUPOBOK 10 DbI0UEPCHOMY KOHTPAKTY Ha aKI[UU
Tencent Xonauurc Jlumuren k=10 B reuenue Ksanros =1,2,3

[TepBbrlii cpok

BTtopoii cpok

ucnojHeHus (1=1) ucrnonHeHus (1=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpBI 00s13aTEIBCTB (HﬂTB) TOPTrOBBIX Ksanra —
Mapker-Mmeiikepa Becw nepuon JOHEU O OKOHYAHUSI Bpewms
oOparieHus, KpoMe oOpareHus OKOHYaHUS
JTHST DKCITUPALIAN WuctpymenTa ¢ KBanra
MIEPBBIM CPOKOM
WCITOJTHCHHS
1.Cpa IBYCTOPOHHUX o=1:
KOTHUPOBOK, Spreadmm (M3mepsieTcst 09:00 MCK
B CAMHMIIAX U3MEPECHHS LICHBI a*SPirnea=0,5% | a*SPi roea=0,5% (UTC+3) —
HNHucTpyMeHTa 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. MunumanbHas 18:50 MCK
MPOJOTHKUTETHLHOCTD (UTC+3)
NOAJEPKAHUS 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 DbI0UEpPCHOMY KOHTPAKTY Ha aKI[UU
Csiomu Kopmopoiitia k=10 B Teuenne Ksanros q=1,2,3

IIepBb1it cpok

Bropoii cpok

ucnonHeHus (i=1) ucnosHeHus (i=2) Bpewmst
Menee yeM 3a 5 Haqana
HapaMeTpBI 0053aTENBCTB (HHTB) TOPrOBBIX KBanra —
Mapkert-merikepa Beck nepuon JTHEl 10 OKOHYaHUS Bpems
oOparieHus, KpoMe oOpareHus OKOHYAHHUS
JTHST DKCTTUPALAN WuctpymenTa ¢ KBanTta
MIEPBBIM CPOKOM
HCIOJHCHUS
1.Crpa 1 IBYCTOPOHHHX q=1:
KOTHPOBOK, Spreadmm (M3mepsiercs 09:00 MCK
B MHUIIAX U3MEPEHUS [[EHBI a*SPi rnea=0,5% | a*SP; rmea=0,5% (UTC +3)
HNHuCcTpyMeHTa B COOTBETCTBUU C i B
ero Crenudukarnmeii) 10:00 MCK
2. MUHUMAIIBHBII 00bEM 3aIBOK (UTC+3)

(u3MepsieTcs B KOHTPAKTax)

100

100




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

75

75

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 12:

YcnoBus noaaepKaHus 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) ucronHeHus (i=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpI)I 00s13aTEeIBCTB (HHTL) TOPTOBBIX Ksanra —
Mapker-Mmeiikepa Becw nepuon JHEH IO OKOHYAHUSI Bpewms
oOparieHusi, Kpome oOpareHus OKOHYAHHMS
JIHS OKCIIAPALIA NucTpymenTa ¢ KBanTa
MEPBBIM CPOKOM
UCTIOJTHEHUS
1.Cpa IBYCTOpPOHHUX o=1:
KOTHUPOBOK, Spreadmm (n3mepsieTcst a*SP; rae a = 09:00 MCK
B CAMHMIIAX U3MEPECHHS LICHBI 0 2 o a*SPi rne a = 0,25% (UTC+3) -
HNHcTpymMeHTa B COOTBETCTBUU C ,25% 10:00 MCK
ero Crenudukarmeii) :
2. MuHUMaIbHBII 00bEeM 3asIBOK 4000 4000 (UTC+3)
(u3MepsieTcs B KOHTPAKTAax)
q=2:
10:00 MCK
(UTC+3) -
18:50 MCK
3. MunuMaipHas (UTC+3)
MIPOJIOJDKUTENEHOCTh
NOJJIEpKaHUS IBYCTOPOHHUX 75 75 q=3:
KOTHUPOBOK (M3MepsieTcs B % OT g
npoaonkuTenbHocTu KBanra) 19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauna 13:

YcnoBus noaaep;kaHus ABYCTOPOHHUX KOTHPOBOK M0 DBI0OYEPCHOMY KOHTPAKTY a akiliu
MHBECTHIIMOHHOTO (ona iShares 20+ Year Treasury Bond ETF k=13 B Teuenne KBanTos =1,2,3

[TapameTpsl 00s13aTEILCTB
MapkeT-merkepa

[IepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Bpems
Hayaja




Menee uem 3a 5 KBanTa —
(mATH) TOPrOBBIX Bpemst
Becw nepuon JHEU 0 OKOHYAHUSA | oxoHUYaHUS
oOpariieHus, Kpome oOpareHus KBanTa
JTHSL SKCITUPALIUN HuctpymenTa ¢
MEPBBIM CPOKOM
WCTIOJTHEHUSI
1.Crpa IByCTOPOHHUX g=1:
KOTHUPOBOK, Spreadmm (M3mepsieTcst 09:00 MCK
B €IMHUIIAX U3MEPEHUS LICHbI a*SPjrnea=0,3% | a*SP;jraoea=0,3% (UTC+3) —
HNHucTpymMeHTa B COOTBETCTBUU C 10:00 MCK
ero Crenudukanmeii) :
2. MuHuMaIbHbII 00bEeM 3asIBOK (UTC+3)
100 100
(M3MepsieTCs B KOHTPAKTaX )
q=2:
10:00 MCK
(UTC+3) -
18:50 MCK
3. MuHumanbHas IIpu g =1: Mpuq=1: (UTC+3)
IPOJIOJKUTEILHOCTD 60 60
MOIICPKAHUS JIBYCTOPOHHHX C~a. no. —a.
KOTHPOBOK (u3Mepsietcsi B % OT llpnq =23 Ilpng=23: _ q=3:
poJoDKuTeIbHOCTH KBaHTa) 75 75 19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauna Ne 14

YcaoBus noAACPIKaHUSA IBYCTOPOHHUX KOTUPOBOK ITO (DBIO‘-IepCHOMy KOHTPAKTY Ha

unsectuimonnsie man SPY ETF Trust k=1 B Teuenune KBantos q=4

[IepBblit cpok

Bropoii cpok

ucnojHeHus (i=1) UCHOJIHEHUs (1=2) Bpems
Menee ueMm 3a 5 Haqama
HapaMeTpLI 00513aTCILCTB (HHTL) TOPrOBBIX KBanTa —
Mapker-merikepa Becw nepuon JHEU 0 OKOHYaHMSI Bpewms
oOpariieHus, Kpome oOpareHus OKOHYAHHUS
JTHSL SKCTIUPALINH NuctpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
HCIOJIHCHUS
1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm (M3mepsiercs
B €IMHUIIAX U3MEPEHUS 1ICHBI a*SPirnea=1% a*SPirnea=1%
NHcTpymMeHTa B COOTBETCTBUU C JICBJL
ero Crienmuukanmeii) 10:00 MCK
2. MunuMansHBIH 00bEM 3aBOK 100 100 (UTC+3) -
(n3MepsieTcss B KOHTPAKTax)
3. MunnManbsHas 19:00 MCK
IPOIOJIKUTENBHOCTD (UTC+3)
NOJJIEpKaHUS IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3Mepsiercs B % OT
MPOAOJDKATENIbHOCTH KBaHTa)

Taoauma Ne 15:

YcnoBus noaaep:kaHus ABYCTOPOHHUX KOTHPOBOK M0 DpI0YEPCHOMY KOHTPAKTY Ha

unBectuimonnsie man QQQ ETF Trust k=2 B Teuenue Kpanros (=4
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[TepBsIii cpok BTtopoii cpok
ucnonHenus (i=1) | wmcnonHenud (i=2) Bpewmst
Menee uem 3a 5 Haqama
HapaMeTpBI 00513aTEIILCTB (HSITB) TOPrOBBIX Kpanrta —
Mapker-Mmeiikepa Becw nepuon JHEU O OKOHYAHUSI Bpewms
oOparieHus, KpoMe oOpareHus OKOHYAHUS
JTHST SKCTIUPALIAH HNHcTpymenTa ¢ KBanura
MIEPBBIM CPOKOM
HCIOJIHEHUS
1.Crpaa IByCTOPOHHUX
KOTHUPOBOK, Spreadmm (M3mepsieTcst
B CAMHMIIAX U3MEPECHHS LICHBI a*SPirmea=1,5% | a*SPirnea=1,5%
HNHucTpymeHTa B COOTBETCTBHUH C JICBJI
ero Crienudukanmeii) 10:00 MCK
2. MUHUMAaJIBbHBIA 00BEM 3asBOK :
( 200 200 (UTC+3) —
U3MepseTCs B KOHTPAKTax) _
3. MunnMannsHas 19:00 MCK
MPOJIOJDKUTEIILHOCTh (UTC+3)
NOJICP)KaHUs IBYCTOPOHHUX 60 60
KOTHUPOBOK (M3Mepsiercs B % OT
POAOJDKATENIbHOCTH KBaHTa)

Tadoauna 16:
YcnoBus noaaep:kaHus ABYCTOPOHHUX KOTHPOBOK M0 DpI0YEpPCHOMY KOHTPAKTY Ha
unBectuimonnsie man DJ Industrial Average ETF Trust k=3 B Teuenne Kpanros (=4
IIepBb1it cpok Bropoii cpok
ucnosHeHus (i=1) ucnoyiHeHus (i=2) Bpewms
Menee ueMm 3a 5 Haqaja
HapaMeTpLI 0053aTeNLCTB (HfITB) TOPrOBBIX KBanra —
Mapker-merikepa Becw nepuon JTHEH 10 OKOHYaHHUS Bpems
oOpariieHus, Kpome oOparieHus OKOHYaHHUS
JIHS SKCIIUPALUU NucTpymenTa ¢ KsanTa
MEPBBIM CPOKOM
HCIIOJIHCHUS
1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm (M3mepsiercs
B €IMHUIIAX U3MEPEHUS LICHBI a*SPirnea=1,5% | a*SPironea=1,5%
HHCTpyMEeHTa B COOTBETCTBUU C JICB]]
ero Crienudukanmeii) 10:00 MCK
2. MuHUMalbHBIH 00bEeM 3aIBOK )
( 200 200 (UTC+3) —
M3MEPSIETCS] B KOHTPAKTAaX ) :
3. MuHuManbpHast 19:00 MCK
MPOJOKUTETLHOCTD (UTC+3)
HOJIeP>KaHUs IBYCTOPOHHUX 60 60
KOTHUPOBOK (u3MepsieTcs B % OT
IPOJIOJDKHUTENIbHOCTH KBaHTa)

Taoauua 17:

VYcnosus noajepkaHus AByCTOPOHHUX KOTUPOBOK 10 DbIOUEPCHOMY KOHTPAKTY Ha aKIUU
unBectunnonHoro gouaa Russell 2000 ETF k=4 B Teuenue KanTtos =4

[TapameTpsl 00s13aTEILCTB
Mapxker-melikepa

[IepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Becw nepuon
oOparieHusi, Kpome
JTHSL SKCITUPALIAN

Menee ueM 3a 5
(mATH) TOPrOBBIX
IOHEN O OKOHYAHUSI
oOpareHus
NucTpymenTa ¢

Bpems
Hayvana
KBanTa —
Bpems
OKOHYaHUS
KBanTa
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MEPBLIM CPOKOM
HUCIIOJTHCHUA

1.Crpaa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadmm (M3mepsieTcst
B €AMHUIIAX U3MEPEHHUSI LIEHBI
HNHucTpymMeHTa B COOTBETCTBUU C
ero Crenudukanmeii)

a*SPirmea=1,5%

a*SPirmea=1,5%

2. MuHMMaNBHBIA 00BbEM 3asBOK
200 200
(M3MepsieTCs B KOHTPAKTaX )
3. MunumasnbHas
MIPOJIOJDKUTEITLHOCTh
MOJIICPYKAHUS JIBYCTOPOHHHUX 60 60

KOTHUPOBOK (u3Mepsiercs B % oT
IPOJIOJDKUTENIbHOCTH KBaHTa)

HCBI
10:00 MCK
(UTC+3) —
19:00 MCK

(UTC+3)

Taoauna 18:
VYcnoBus noaaepkaHus IByCTOPOHHUX KOTUPOBOK 10 PbI0YEPCHOMY KOHTPAKTY Ha
aMepUKaHCKHE JeMO3UTapHbIe pacuCKy Ha akiuuu Ann6ada ['pyn Xomanuur Jlumuren k=5 B
teuenue Kpanros =4
IIepBb1it cpok Bropoii cpok
ucnonHeHus (i=1) UCIIOJIHEHUs (1=2) Bpems
Menee ueMm 3a 5 Haqaja
HapaMeprl 00513aTEJILCTB (HHTL) TOPrOBBIX KBanra —
MapkeT-meiikepa Becs nepuon JHEH JO OKOHYaHUI Bpems
oOpariieHus, Kpome oOparteHus OKOHYaHUS
JTHSL SKCTIUPALINH WNHucTpymenTa ¢ KBanrta
MIEPBBIM CPOKOM
VICIIOJTHEHUSI
1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm
(I/I3MepﬂeTC$I B €IMHULAX a*SPi, rac a= 2% a*SPi, raca= 2%
U3MEpEHUS 1IEHbI
HNHcTpyMeHTa B COOTBETCTBUU
¢ ero Crienmdukanmeii) ACBJ
2. MuHUMAaJIbHBIH 00beM 10:00 MCK
3a8BOK (M3MeEpSETCS B 1000 1000 (UTC+3) -
KOHTDAKTax) 19:00 MCK
3. MunumanpHas (UTC+3)
POJOKUTEIBLHOCTD
NOJJIEpKaHUS IBYCTOPOHHUX 60 60
KOTHUPOBOK (u3MmepsieTcs B %
OT MPOJIOJIKUTENbHOCTH
KBaHTa)
Tabauua 19:

VYcnoBus noaaep:kaHus ABYCTOPOHHUX KOTHPOBOK M0 PbI0YEpPCHOMY KOHTPAKTY Ha
AMepHKaHCKHUE JeTo3UTapHble pacucky Ha akuuu baiiny Muk. k=6 B Teyenne KpanTos q=4

[TapameTpsl 00s13aTENBLCTB
Mapker-Melikepa

IlepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Bpems
Hayaja
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Menee yem 3a 5 KBanTa —
(mATH) TOPrOBBIX Bpemst
Beco nepuon JHEH 10 OKOHYAHUA | orOHYAHHS
oOpareHus, Kpome oOpareHus KpanTa
JTHSI SKCIIUPALIUU HNuctpymenTa ¢
IIEPBBIM CPOKOM
WCTIOJTHEHHUS
1.Crpa IByCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3MCPACTCS B CAMHMLAX a*SP; rie a = 2% a*SPj rie a = 2%
U3MEPEHUS IICHBI
HHCTpyMEHTa B COOTBETCTBUHU JICBJ
¢ ero CrenupuKanueii) 10:00 MCK
2. MuHMManbeHbIi 00BEM (UTC+3)
3asIBOK (M3MepseTCs B 700 700 ]
KOHTPAKTaX) 19:00 MCK
3. MuHuManbHas (UTC+3)
POJIOJDKUTEILHOCTD
NOJJICP)KaHUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3mepsiercs B %
OT MPOJOIKHUTEIHEHOCTH

KBaHra)
Taoauna 20:
YcnoBus noaaep;kaHus IBYCTOPOHHUX KOTHPOBOK M0 DbI0YEPCHOMY KOHTPAKTY Ha aKIUH
unBectuimonnoro gponga MSCI Emerging Markets ETF k=7 B Teuenue Ksantos q=4
IIepBb1it cpok Bropoii cpok
ucnonHeHus (i=1) UcnosHeHus (i=2) Bpems
Menee ueMm 3a 5 Haqajia
HapaMeTpLI 00513aTCILCTB (HfITB) TOPIOBBIX KBanTa —
Mapker-merikepa Becw nepuon JHEU 0 OKOHYaHMSI Bpewms
oOpariieHus, Kpome oOpareHus OKOHYAHHS
JIHS SKCIIUPALUU NucTpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
WCTIOJTHEHUS
1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm (M3mepsiercs
B €IMHUIIAX U3MEPEHUS LICHBI a*SPirnea=1,7% | a*SPirnea=1,7%
HHCcTpyMEeHTa B COOTBETCTBUU C JICB]]
ero Crienuukanmein) 10:00 MCK
2. MuHuManbpHBIN 00bEeM 3aIBOK 1000 1000 (UTC+3) —
(u3MepsieTcs B KOHTPAKTax) _
3. MunuMasnbHas 19:00 MCK
MPOJOHKUTEIHLHOCTD (UTC+3)
HOJIeP>KaHUs IBYCTOPOHHUX 60 60
KOTHUPOBOK (u3MepsieTcs B % OT
IPOJIOJDKHUTENIbHOCTH KBaHTa)

Taoauua 21:

YcnoBus moiiepKaHusl IBYCTOPOHHUX KOTHPOBOK 110 DBI0YEPCHOMY KOHTPAKTY Ha aKIUK
unBecTunmonHoro gouga MSCI India UCITS ETF k=8 B Teuenue Kanros =4

[TapameTpsl 00s3aTENHCTB
Mapker-Melikepa

IlepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnosHeHus (i=2)

Bpems
Hayaja

13



Menee uem 3a 5 KBanTta —
(mATH) TOPrOBBIX Bpemst
Beco nepuon JHEHN 10 OKOHYAHUA | orOHYAHHS
oOpareHus, Kpome oOpareHus KBanTa
JTHST SKCTIUPALIAH HNHucTpymenTa ¢
MIEPBBIM CPOKOM
HCIOJHEHUS
1.Crpa IByCTOPOHHUX
KOTHUPOBOK, Spreadmm (M3mepsieTcst
B CJAMHMIIAX U3MEPECHHS LICHBI a*SPirnea=1,7% | a*SPirnea=1,7%
HNHcTpymeHTa B COOTBETCTBHUH C JICBJI
ero Crenudukanmeii) 10:00 MCK
2. MuHuMalbHBIH 00bEeM 3aIBOK 2000 2000 (UTC+3) -
(M3MepsieTCs B KOHTPAKTaX ) _
3. MuHuManbpHas 19:00 MCK
MIPOJIOJDKUTEIILHOCTh (UTC+3)
MOJIICP)KAHUS JIBYCTOPOHHHUX 60 60
KOTHUPOBOK (M3Mepsiercs B % OT
POAOJDKATENIbHOCTH KBaHTa)

Tadoauma 22:
YcnoBust oiepKaHus IBYCTOPOHHUX KOTUPOBOK 110 DbI0YepCHOMY KOHTPAKTY Ha aKIUU
unBectuimonnoro ¢onga IBIT Trust ETF k=9 B Teuenue Ksantos q=4
IIepBb1it cpok Bropoii cpok
ucnosHeHus (i=1) ucnoyiHeHus (i=2) Bpewms
Menee yeM 3a 5 Ha"9aia
HapaMeTpLI 0053aTeNLCTB (H?ITI)) TOPrOBBIX KBanra —
Mapkert-merikepa Becw nepuos JIHEN 10 OKOHYAHUS Bpewms
oOparlieHus1, KpoMe oOparteHus OKOHYaHHS
JIHS SKCIIUPALUU NucTpymenTa ¢ KsanTa
MIEPBBIM CPOKOM
HCIIOJTHCHUS
1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm (M3mepsiercs
B €IMHUIIAX U3MEPEHUS LICHBI a*SPirnea=0,2% | a*SP;roea=0,2%
HHCcTpyMEeHTa B COOTBETCTBUU C JICB]1
ero Crienuukanmein) 10:00 MCK
2. MuHMMaNBHBIA 00bEM 3aBOK X
2000 2000 (UTC+3) —
(u3MepsieTcs B KOHTPAKTax) _
3. MuHuManbpHast 19:00 MCK
MPOJOTHKUTETHLHOCTD (UTC+3)
HOJ/IeP>KaHUs IBYCTOPOHHUX 60 60
KOTHUPOBOK (u3MepsieTcs B % OT
PoIOJDKHUTENIbHOCTH KBaHTa)

Taoauma 23:

Ycnopus noaacp:Kanvsd IBYCTOPOHHUX KOTUPOBOK I10 (I)BIO‘-IepCHOMy KOHTpPAKTY Ha aKIIUn

Tencent Xonaunrc Jlumuren k=10 B reuenne KBanros q=4

[TapameTps! 00s13aTeNbCTB
Mapxker-Melikepa

[IepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Becw nepuon
oOparieHus, Kpome
JIHS 3KCIIUPALUN

Menee uem 3a 5
(msATH) TOPTOBBIX
JTHEW 10 OKOHYaHHUS
oOpareHus
HNHucTpymenTa ¢
MEPBBIM CPOKOM
WCIIOJIHEHUS

Bpems
HaJama
KsanTa —
Bpems
OKOHYAHUS
KsanTa
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1.Crpaa ABYCTOPOHHUX
KOTHUPOBOK, Spreadmm (M3mepsieTcst
B €IMHUIIAX U3MEPEHUS [IEHBI
HNHucTpymMeHTa B COOTBETCTBUU C
ero CrienuduKanmeii)

a*SPirmea=1,5%

a*SPirmea=1,5%

2. MuHnManbHbBII 00BEM 3asIBOK

100 100
(M3MepsieTCs B KOHTPAKTaX )
3. MunumanbHas
IPOJIOKHTEILHOCTD
HOJIICPYKAHUS JIBYCTOPOHHHUX 60 60

KOTHUPOBOK (u3Mepsiercs B % oT
npojopkuTenbHocTu KBanra)

ACBJL
10:00 MCK
(UTC+3) -
19:00 MCK

(UTC+3)

Taoauna 24:
YcnoBus moaep kaHus IByCTOPOHHUX KOTHUPOBOK 110 DbI0YEPCHOMY KOHTPAKTY HA aKIIUU
Csiomu Kopmopoiina k=10 B Teuenne Kantos =4
IIepBb1it cpok Bropoii cpok
ucnonHeHus (i=1) ucnosHeHus (i=2) Bpems
Menee ueMm 3a 5 Haqaja
HapaMeTpLI 0053aTeNLCTB (H?ITI)) TOPrOBBIX KBanra —
Mapxker-melikepa Becs mepuon JHEU 0 OKOHYaHUS Bpems
oOparieHus, Kpome oOpareHus OKOHYAHHS
JIHSI SKCIIUPAIUN Nuctpymenra ¢ KBanrta
MIEPBBIM CPOKOM
VCTIOJTHEHUS
1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm (n3mepsiercs
B €IMHUIIAX U3MEPEHUS 1IEHbI a*SPirnea=1,5% | a*SPironea=15%
HHCcTpyMEeHTa B COOTBETCTBUU C JICB]]
ero Crienudukanmeii) 10:00 MCK
2. MuHUMaIbHBIN 00bEeM 3asIBOK 100 100 (UTC+3) —
(u3MepsieTcs B KOHTPAKTax) _
3. MunumManbHas 19:00 MCK
MPOJOKUTETHLHOCTD (UTC+3)
HOJ/Iep>KaHuUs IBYCTOPOHHUX 60 60
KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Tadauuna 25:
VYcnoBus noazepkaHusi AByCTOPOHHUX KOTUPOBOK MO DbIOYEPCHOMY KOHTPAKTY Ha aKIHU
unBectuimonHoro ¢porna ETHA Trust ETF k=12 B Teuenue KBantos q=4
[IepBb1it cpok Bropoii cpok
ucnonHeHus (i=1) ucnonHeHus (1=2) Bpems
Memnee ueM 3a 5 Hatala
HapaMeTpLI 00513aTENLCTB (HfITB) TOPIOBBIX KBanTa —
Mapxker-Mmelikepa Becw nepuon JOHEU JO0 OKOHYAHUSI Bpewms
oOparieHus, Kpome oOpareHus OKOHYAHMS
JIHS SKCIIUPALUN NucTpymenTa ¢ KsanTa
MEPBBIM CPOKOM
WCTIOTTHEHUS
1.Cpax IBYCTOPOHHUX
KOTHPOBOK, Spreadmm (M3mepsercs a*SP; Tie a = ACBA
B CJIMHMIIAX W3MEPCHHUS I[CHBI 0 ’250/ a*SPi roe a=0,25% | 10:00 MCK
WHcTpyMeHTa B COOTBETCTBUH C 1£970 (UTC+3) —
ero Crneungukanueii) 19:00 MCK
2. MuHHUMaNbHBIA 00BEM 3asBOK 4000 4000 (UTC+3)
(M3MepsieTcs B KOHTPaKTax)
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3. MunanmansHas
MIPOJIOJKHTEILHOCTD
MOJIICPYKAHUS JIBYCTOPOHHHUX 60 60
KOTHUPOBOK (M3MepsieTcs B % oT
IPOI0JLKUTENbHOCTH KBaHTa)

Taoauna 26:
VYcnoBus nmoaepkaHus ABYCTOPOHHUX KOTUPOBOK MO DbIOYEPCHOMY KOHTPAKTY a aKIUK
uHBecTUIMOHHOTO (onaa iShares 20+ Year Treasury Bond ETF k=13 B TeucHue KBanrtos g=4
IIepBb1it cpok Bropoii cpok
ucnosHeHus (i=1) ucnosHeHus (i=2) Bpewmst
Menee uyem 3a 5 Haqalia
[TapameTpsl 00s13aTEILCTB (1Th) TOProBBIX KBanTa —
Mapkert-merikepa Becw nepuon IHEH 10 OKOHYaHUS Bpems
oOpareHus, Kpome obpareHus OKOHYaHHS
JIHSI SKCIIUPAIUN Nuctpymenra ¢ KBanra
MIEPBLIM CPOKOM
HCIIOJIHCHUS
1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm (n3mepsiercs
B €IMHUIIAX U3MEPEHUS 1IEHbI a*SPirnea=1% a*SPirnea=1%
NHcTpymeHTa B COOTBETCTBUU C JICB]]
ero Crnenudukaimeii) 10:00 MCK
2. MuHuMalbHBIH 00bEM 3aIBOK X
100 100 (UTC+3) —
(u3MepsieTcs B KOHTPAKTax)
3. MunuManbHas 19:00 MCK
IPOIOKUTETEHOCTh (UTC+3)
NOJJIEPKAHUS IBYCTOPOHHUX 60 60
KOTHUPOBOK (M3MepsieTcs B % OT
POoIOJDKUTENbHOCTH KBaHTa)

2.2.2. TlepBbIM, BTOPBHIM H CICAYIOIIUMH 33 HHUMH CpoKamMu wucroiHeHus (i) MHcTpymeHTa
NPU3HAIOTCS COOTBETCTBEHHO Oimikaifiias W cienyroomue 3a HeW JaThl HCHOJHEHUs
coOTBeTCTBYMOLIEro MHCTpyMeHTa, onpeessemMble COrIacHO CeNU(HUKALUU COOTBETCTBYIOILETO
HNucTpymenTa.

2.3. B Teuenne OTueTHOro nepuoja Mapker-meiikep Brpase He Oojee 8 (BocbMH) pa3 s q=1-3
u He Oonee 2 (mByX) pa3 /i (=4 He WCIOJHATH B TEUCHHE KaXIOro -ro KBaHTa Kakmaoro
ToproBoro aHs 00s3arenbcTBa B OTHOIIEHNH k-oro MHCTpyMeHTa, ykazaHHbIE TaOIMIaX MTyHKTa
2.2. nacrosient [Iporpammsel. B ciywyae Hapymienus B TedyeHue OTY4ETHOro nepuoaa JTaHHOTO
yCIIOBHA IIPU OKa3zaHUK MapkeT-meiikepom yeuyr no k=1,2,3,4,7,8,9,13 MHCcTpyMeHTY B TeueHHE
g-oro KBaHTa, Takme yciyru B TeueHue g-oro KBaHra B oTHOmEeHHMH naHHOTO MHCTpyMmeHTa,
yKa3zaHHOTO B MyHKTe | Hactosmed IlporpamMmel, cumTaroTcs HE OKa3aHHBIMU. B ciyuae
HapyleHus B TeyeHne OT4eTHOro Mepruo/ia JaHHOTO YCIIOBHS MPH OKa3aHUU MapkeT-Meikepom
yeayr o k=5,6,10,11 UurcTtpymenty B TeueHue q=2 wim =3 KBaHTa, Takue yciayru mo o0ouM
q=2 u q=3 KBaHTtam B oTHOIIEHNH AaHHOTO HCTpyMEHTa, CYUUTAIOTCS HE OKa3aHHbIMU. B ciydae
HapymeHus B TedeHrne OTYEeTHOTO Mepruo/ia JaHHOTO YCIIOBHSI PH OKa3aHWU MapKeT-MeiKkepom
yeayr no k=12 Wucrpymenty B Tteuenue q=1,2,3 KBanTa, Takue yciayrd B OTHOILEHHH
cooTBeTcTBYIOIIEr0o MHCTpyMeHTa, yKazaHHOrO B MyHKTe 1 HacTosimied [IporpamMmel, cuuTaroTes
HE OKa3aHHBIMHU.

3. BosHarpaxnenue MapkeT-melikepa.
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3.1. Pa3mep Bo3HarpaxaeHus MapkeT-Melikepa 3a BBIIIOJIHEHHE MapKkeT-MeMKepoM B TeUeHUE
OtueTHOrO nepuozaa oos3aTenbCTB Mapker-mMelikepa Ha yCIOBHAX, IPETYCMOTPEHHBIX ITYHKTaMHU
1-2 nacrosimeit [Iporpammel, paBeH cyMMe BO3HArpaXxaeHu, onpeaessieMbix o ¢popmynam Nel -
2 B OTHOUIEHUHU Ka)XJOM IPYMIbI KOJOB pa3jiesia PerucTpa yueTa MO3ULUN, UCIOIb3yEMBIX MPU
BBITIOJIHEHUH 00s13aTeNbcTB MapkeT-Meiikepa B COOTBETCTBUU ¢ Hacrtosimei IIporpammoii Ha
OCHOBAHMU 3aKJII04YEeHHOro ¢ bupxkel noroBopa 06 okazaHUM ycIyr MapKeT-MelKkepa:

®opmyia Nel:
ITpu k = 1-8,10-11,13

active

0,25 X Z Fee ™"/ « Uqi(Pcfis'; Penfy) + 1), rae
QK

1, ; IPUHUMAET CIIEYIOIIEE 3HAYCHHUS!

[Mpu k = 1-4
l{ 1, ecou Pcf]kql > 80%
5
Pcf.k — Pcn;
Iq,i(PCfJ Pcn { (Pefyq ]jlq) , eCIH Pcnjq < Pcf]kl < 80%
| (80% - Pcnj';l)
k —1, uHaye
IMpu k =5,6
( 1, ecau Pcfkl > 90%
5
Pcflt — pen
Iq.i(PCfJ s Peny) q) =4[ Jia Jq) , €CJIH Pcnkl < Pcf]kl < 90%
(90% — Penf?)
k —1, uHaye
IMpu k = 7,13
I[Ipuqg=1
( 1, ecnu PcfFl > 70%

Jqa —

5
Pcflt — pen
Iq,i(PCf] PC” ) < (Pefj ]q) ,ecau Penl < Pcfkl < 70%
i j.q j.a
(70% — Penf)

\ —1, uHaye
IMpuq=2,3
( 1, ecnu Pcf]kql > 85%

5
_ Pcf.k — Pcn;

IQ,i(PCfJ Pcn ) ) ( J.4 I:q) S ecau Pcn]kql < Pcf]k‘ < 85%

(85% — Pcnj‘g)

\ —1, uHaye

IMpu k =8
I[lpuq=1
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1, ecoiu Pcfjlfl‘li > 80%

. . k,i k,i
l (80% _ Pcn]’.f;;)

, €CJTH Pcn}‘g < Pcfjk; < 80%

—1, uHaye

IMpuq=2,3

1, ecnu Pcf-k‘i > 85%

1.9

(

ki, p . ki) _ Pcflt — penlt . .

Iq.i(Pcfj.q'Pcnj.q) - { ( 14 zjq) , €CJI Pcnj]-‘;; < Pcfjk(‘; < 85%
| (85% — Pcnj‘;) ' '

—1,nHaye

IMpu k = 1-13 u g=4:
( 1, eciiu Pcfj’féi > 80%

. . k,i k,i
Iq,i(PCf;'l,(él; Pcn]lf’ql) — (Pcf}.‘ql —_ Pan"ql)
L (80% - Pcn]’f;)

, €CJIH Pcn}‘;; < Pcfjkc’ll < 80%

—1, nHave

®opmysia Ne2:
Ipu k = 9,12

active

ki i i
0,1 x z Fee gt x (Igi(Pcfiy'; Peng’y) + 1), rae
q,jk,i

Iq,i IPUHUMACT CJIICAYIOICEC 3HAYCHMU .

ki
( 1, ecnu Pcfj’q > 85%

Igi(Pcff5); Penfy) = (Pefiq — Pcnjl'(.;)
(85% - Pcnjl.f;;)

,ecan Pen!t < Peflt < 85%
i j.a
—1, uHaye

kij.aq
e Fee,. . . — CyMMa OUpXeBOro cOOpa M KOMHCCHOHHOTO BO3HATPaKICHMS 3a KIMPHHT,

B3UMaeMas ¢ Mapker-Melikepa MO CJeliKaM, 3aKJIIOYEHHbIM B TedeHHe q-oro KBanta B j-i
Toprosesiii feHb 1o k-omy MHCTpYMEHTY C i-bIM CPOKOM HCIIOJIHEHHS HA OCHOBaHUHU 0€3apECHBIX
3asBOK, TOJJaHHBIX MapKeT-MelKepoM 1 CoJepKaIlM KO/I(-bl) pa3zielia perucTpa yuera mo3HuIHid,
UCTIOJIb3yeMblIe MTPH BBHITOJHEHUH 00s13aTeNbCTB MapkeT-Melikepa B COOTBETCTBUHU C HACTOSIIEH
[TporpaMMoil Ha OCHOBaHMH 3aKIIOYEHHOTO ¢ bupxkeil moroBopa 06 oxazanuu yciyr Mapker-
Meiikepa, IpU YCIIOBHH, YTO JaHHBIE 3asIBKU 3aperucTpupoBaHbl B Peectpe 3asBOK ¢ OOJIBIIMMU
HOMEpaMH, YeM HOMEpa COOTBETCTBYIOIIMX BCTPEUHBIX 3a8BOK MO COOTBETCTBYIOMMM [lapHbIM
CHEIIKaM;
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ki
Pefia _ (bakTryeckas MpoJODKUTEIBHOCTh Moaaepkanusi Mapker-MelikepoM B TeueHue q-
oro KBanra B j-if ToproBelii AeHb /[BycTOpOHHUX KOTHPOBOK 10 k-omy MHCTpyMeHTY ¢ i-bIM
CPOKOM HCIOJTHEHHS Ha YCIIOBUSX, YKa3aHHBIX B MyHKTe 2.2. Hacrosmen [Iporpammel (B % oT
npojopkuTenbHoctu KBanra);

k,i
Pcn; o
° 74 — MUHMMAaNbHASA MPOAOJLKUTEIBHOCTD NOAAEpKaHUA MapKeT-MEHKepOM B T€YEHUE (-

oro KBanra B j-if ToproBeiii AeHb J[ByCTOpOHHUX KOTHPOBOK 10 k-omy MHCTpyMEHTY ¢ i-bIM
CPOKOM HCIIOJIHEHHUS Ha YCJIOBHSX, YKa3aHHBIX B MyHKTe 2.2. Hactosmen [Iporpammer (B % ot
npojopkuTenbHoctd KBanra);

e k=1, 2, ... — MOPAAKOBBI HOMEP COOTBETCTBYIOMIET0 MHCTpYyMEHTa, yKa3aHHBIN B MyHKTE |
Hacrosiei [IporpamMmmei;

e i=1,2,... — MOPSIKOBBI HOMEP COOTBETCTBYIOIIETO CPOKA UCTIOTHECHUS, YKa3aHHBIH B TyHKTE
1 nacrosmieit [Iporpammsr;

e j=1,2,... — mopsakoBbiii HOMep TOProBoro JAHs COOTBETCTBYIOIIETO MECSIIA;

e q =1, 2, ... — nopsaakoBelii HOMep KBaHTa, ykazaHHbli B nyHKTe 2.2.1. Hacrosmen
IIporpammsel.

®opmyna Ne3:

k,i k,i
Skjaqi [max(O;Iq,i(Pcfjlql;Pcnj‘é)x(52—51)+51)]
Z . Kk 5r¢He
kjia™ jq

[Tpu g=1 S1 1 Sz IPUHUMAIOT ClIeAYIONINE 3HAYCHHUS:
IMpu k=1-8,10-11,13

e S; — 15000 (ITatHamats THICSY) pyoOIIEH;

e S, —30000 (Tpuauare ThICSY) pyOIIeH;

ITpu =2 S1 u Sz mpuHUMAIOT CieayIOlIe 3HAYSHUS:
[Mpu k=1-2
o S, —57500 (ITaTpaecsaT ceMb MATHCOT ThHICSY) pyOIei;
e S, —115000 (Cto nsaTHaAIATE THICSY) pyOel
ITpu k=3-4,7-8,13
e S; —25000 ([Isamuare msth THICSY) pyOIIEH;
e S, —50000 (ITaTpaecsaT ThICAY) pyOIIEH;

[Tpu =3 S1 1 Sz MpUHUMAIOT CIIEeaYIONNE 3HAYCHHS
[MTpu k=1-2

e S; —50 000 (ITateaecsaT Thicsu) pyoOIICii;

e S, —100 000 (Cro ThICSTY) pyOIIEit;
[Mpu k=3-4,7,8,13

e S, —25000 (/IBaauare nsATh THICSY) PYOJICH;

e S, —50000 (ITarpmecar Teics4) pyOeit;

s k=9 Unctpymenra, st =1
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e S; —30000 (Tpuauare ThICSY) pyoOIIEi;
e S, —60 000 (Ilectpuecst ThICSY) pyOIeH;
U1 Q=2
e S5, —150 000 (Cro narpaecsr Thics4) pyOIieii;
e S, —300 000 (Tpucra ThICSY) pyOIIEii;
ist =3
e S, — 70000 (CembaecsT ThICSY) pyOIICH;
e S, — 140000 (Cto copok Thics4) pyOIIeii;
Hus k=12 UucTpymenTa,
e S, — 75000 (CembaecsaT math ThICAY) pyOIICii;
e S, —150 000 (Cro nsaTbaecsT ThiCSY) pyOIIeH;
[Tpu g=4 S1 1 S IPUHUMAIOT CIIEAYIONINE 3HAYCHHUS:
[Tpu k=1-2
e S, —20000 (JIamuars ThICSY) pyOIIei;
e S, —40 000 (Copoxk ThicsH) pyOIIeH;
IMpu k=3-13
e S, —25000 (JIsamuars msTh THICSY) pyOIIEH;
e S, —50000 (Ilarbuecat ToicsaY) pyOueii;

k o
K ', — KONMYECTBO 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 ki
Zkl]'lqli[maX(O;Iqli(PCf:]-’qL;PCle“;)X(Sz—Sl)'FSl)]
rae
CrjgK fo ’
2147 j.q

[Tpn =2 u =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. Hacrosiuued IIporpammsl. Ilpu
OIpENICNIEHUN KOJIMYECTBA CPOKOB MCIOMHEHHM MO k-my VHCTpyMEHTY Takke Y4HUTBIBAIOTCS
Toprosblie THU, B KOTOPBIE MTOJHOCTHIO JIMOO YACTHYHO TOPTU ObUIN MPUOCTAHOBJICHBI.
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3.2. Insa ueneit Hacrosimied [IporpaMMbl Tpu OmpenesieHHH KOJIMYecTBa TOProBbIX JTHEH
COOTBCTCTBYIOILICTO MCCAIlA, TAKKC YUUTBIBAOTCA TOpI‘OBBIe JAHU, B KOTOPLIC IMMOJIHOCTBHIO JII/IGO
YaCTUYHO TOPTH ObUIA IPUOCTAHOBJICHBI.

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