IIporpamma Nel «@brovepchbl Ha JUKBHIHBIC AKIMH POCCUICKMX IMUTEHTOB

1. MHCTpyMEHTH M MX 0003HAYEHUs, B OTHOLICHUH KOTOPHIX MapkeT-Meiikep 00si3aH B Xo0je
Toprosoii ceccun Ha Cpounom peiHke [IAO MockoBckast bupska ocyiecTBiIsiT B COOTBETCTBUH
¢ Hacrosen [IporpamMmmoit noaaepxaHue UEH:

Oo6o3HaueHmne
HaumenoBanue MHCTpyMEHTa
HNucTtpymenTa
k=1 ObrouepcHblii KOHTPaKT Ha 00bIkHOBeHHBIE akuu [TAO «I'MK «Hopunbsckuit
Huxenb»
k=2 @brouepcHbIi KOHTPAKT Ha 00bIkHOBeHHBIE akuuu [TAO «HK «PocHedTb»
k=3 Opr0YepCHBIM KOHTPAKT Ha puBMiIerupoBanubie akuu [TAO Coepbank
k= DdproYepCHBINA KOHTPAKT Ha 00bIKHOBeHHBIE akiuu bank BTB (ITAO)
k=5 OproyepcHBbI KOHTPAKT Ha 00bIKkHOBeHHBIE akiuu MKITAO «AHIEKC»
k=6 OpHoHeBHBIN (DbIOUYEPCHBIN KOHTPAKT C aBTOIPOJIOHTAIUEH Ha
oObikHOBeHHBIC akiu [TAO Coepbank
k=7 OpHoHEeBHBIN (DbIOUYEPCHBIN KOHTPAKT C aBTOIPOJIOHTAIUEH Ha
oObikHOBeHHBIE akiuu [TAO «"a3mpom»
k=8 @brouepcHbI KOHTPAKT Ha 00bIKHOBeHHbIE akuu [TAO «["a3npom»
k=9 @ObroYepCcHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO Coepbank
k=10 ®broyepcHbIi KOHTPAKT Ha 00bIkHOBeHHBIE akiuu [TAO «HK «JIYKOUJI»

2. YcIiioBus BIMIOJTHEHHS 00s13aTeNbcTB MapkeT-Mekepa.
2.1. Jlns ompeneneHus mapaMmeTpoB o0s3aTeNbCTB MapkeT-MelKepa UCIONb3YIOTCS CIIeIYIOIINe
MOHATUSA:

Crpaa 1ByCTOPOHHUX KOTUPOBOK MakCHMaJbHas pa3HUIIA MEXAY JIyqIlled [IEHON
MPEIOKEHUST Ha TOKYIKY W JIy4IleW LEeHOU
IPEUIOKEHUST Ha MPOAaXy IO TOJaHHBIM
MapkeT-MelkepoM 3adBKaM B OTHOILIECHHUH
HNucTpymenTa. 3HaueHue Cnpona
JIBYCTOPOHHUX KOTHPOBOK OIpEAeNsieTcsl IO
dopmyne: Spreadvm = a*SPi, re:

a — TIOCTOSsIHHAs BeJIMYKMHA, onpezenseMas s
Wuctpymenta B nyHkre 2.2.1. Hacrosmen
[TporpamMmel 1 BbipaxkeHHas B %o;

SPi — Pacuernas nena WHCTpyMeHTa C i-bIM
CPOKOM HCITOJIHEHUS, ONPE/IeJIEHHAs! 10 UTOTaM
JIneBHOM KJINPUHTOBOU ceccuu
(TIPOMEXYTOYHOTO KIUPHUHTA).




3nauenue Crpszna ABYCTOPOHHUX KOTHPOBOK
U3MEpSETCS B EAVHMIIAX W3MEPEHUSA LEHBI
NHcTpymMeHTa B COOTBETCTBUM C  €rO
Cnenudukanuen.

Jlyynias nieHa npeioKeHus Ha MOKYIKY LIEHA 3asBKU Ha IOKYIIKY, OJaHHOM Mapker-
MelikepoM B oTHoueHuu MHcTpymeHTa, 00beM
KOTOpOH, ¢ yuyeToM o0beMa BCeX IOJaHHBIX
3TUM MapkeT-MeiMKepoM 3asBOK Ha IOKYIIKY,
[IeHa KOTOPBIX HE HI)KE LIEHBI JAHHOM 3asBKH,
COCTaBJIIET HE MEHEE MHHHUMAJIBHOIO 00BbeMa
3asBOK.

Jlyumiasi 1ieHa IpeiyIoKeHUs Ha MPOJaXy [IEHa 3asBKU Ha MpOJaxy, mojaHHod Mapker-
MelikepoM B oTHoIleHuu MHcTpymMeHTa, 00beM
KOTOpOM, ¢ yuyeToM o0bema BCeX IOJaHHBIX
3TUM MapkeT-MelKepoM 3asiBOK Ha MPOAAXKY,
[IeHa KOTOPBIX HE BBIIIE IICHBI JAHHOU 3asiBKH,
COCTaBJISIET HE MEHEE MHUHUMAJIBLHOTO 00BEMa
3as1BOK.

KBaHT MepuoJi BpeMeHHu TOproBoil cecCuu, B TCUCHUE
KoToporo Mapker-mMeikep 00s3aH 110/1aBaTh
3as1BKH, 0003Hayaemblii kak 0= 1, 2, ... (toe 1,
2, ... — opsiKoBbIid HoMep KBaHTa).

Bivkailinuii cpok ucnojiHeHus 110 MHCTpyMEHTY | CPOK UCHOJIHEHUA 10 IHCTpyMEHTY, HAauMEHEe
yAaJlIeHHbI OT TOproBoro aHs, B KOTOPBIN
OCYILIECTBIISICTCS OAJICP/KAHUE LIEH T10
naHHoMy MHCTpyMeHTy, 0003HauaeMbIid Kak
i=n (rme n=1, 2, ... — HOPSAKOBBIA HOMEP
cpoka ucrnonHeHus: no MHCTpyMeHTYy).

Crenyromuii 3a OJIMKANIIMM CPOK UCTIOJIHEHUsT | CPOK UCIIOJIHEHHUS 110 IHCTpyMEHTYy,

no MHCTpyMeHTYy ornpenenseMslii mo popmysie: i= n+l
OTUeTHBIN NEPUOJ KaJIeHJapHBIN MecsL]
JICBJI JlomomHuTeNbHAS CECCHUS BBIXOIHOTO JHS

Tepmunbl, HEe onpeneneHHble B HacTtosmew IIporpamme, HCNONB3YIOTCS B 3HAYEHUSAX,
YCTAHOBJICHHBIX BHYTpeHHUMHU JokymMeHTaMu [TAO MockoBckas bupika (nanee — bupxa) u HKO
HKII (AO), a mpu OTCYTCTBUM TaKOBbIX TE€PMHHOB — B COOTBETCTBHUH C JIEHCTBYIOILUM
3aKoHoaarenbCcTBOM Poccutickoit denepanuu.

2.2. Ilapametpsl 00s13aTeNnbCTB MapkeT-Meiikepa.

2.2.1. MapkeT-MelKep BBINOJHSAET 00s3aTENbCTBA TOJBKO MO TEM CpPOKaM HCIIOJIHEHUS
HUucTpymMeHTOB, KOoTOphIe yka3zaHbl B Tabnuiax Nel-17 Hacrosiiiero nyHkTa:

Taoauuma Ne 1

VYcnoBus noaaepxanus J[ByCTOpPOHHUX KOTUPOBOK 110 DbrouepCcHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
akiun [TAO «I'MK «Hopunbckuit Hukens» k=1 B Teuenne Ksanra q=1

[TapameTpsl 00s13aTENBLCTB ITepBbIit cpok Bropoii cpok Bpewms
Mapker-Mernkepa ucnosHeHus (i=1) ucnoyiHeHus (i=2) Hayaja




Menee yem 3a 5 (T5ITh)

KBanra —

ToproBeIx qHEN 10 Bpewms
%%CbaneepHP;&H OKOHYAHUs OOpaImIeHuss | OKOHYaHMs
patl HNHcTpymenTa ¢ nepBbIM KBanra
CPOKOM HMCTIOJTHEHUS (g=1)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX o
n3MepeHus 1ensl MHcTpyMeHTa B 0,3%xSP 0,3%xSP
COOTBETCTBHH C €TO
Crenudukanueii) 10:00 MCK
2. MUHUMAJTBHBIH 00BEM 3aIBOK 100 100 (UTC+3) —
(u3MepsieTcs B KOHTPAKTaX ) 18:50 MCK
(UTC+3)
3. MunnManbHast
MIPOJIOJIKUTEILHOCTD
MOICPKAHUS IBYCTOPOHHUX 70 70

KOTUPOBOK (13Mepsietcs B % OT
poJIoJDKUTEIbHOCTH KBaHTa)

Taoauna Ne 2

Ycnosus NoAACPIKaHU A I[BYCTOPOHHI/IX KOTHPOBOK II0 CDBIO‘lepCHOMy KOHTPAKTY Ha OOBIKHOBEHHBIE

axiu [TAO «HK «Pocuedts» k=2 B Teuenne Kpanra q=1

IlepBb1it cCpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnoyHeHus (1i=2) Havajia
[TapameTpsl 00s13aTENBCTB Menee uem 3a 5 (I14Th) KBanra —
Mapxker-Melnikepa ToproseIx gHeNn 10 Bpewmst
%%CBaH?HI?HH OKOHYaHHUs 00palieHus OKOHYaHHUA
pattl HNHcTpyMeHTa € IEpBbIM KBanrta
CPOKOM HCHOJIHEHHUS (9=1)
1.Crpaa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIIAX 0/ % N
n3MepeHus 1eHsl MactpymenTa B 0,3%SP 0,3%xSP
COOTBETCTBHH C €TI0
Crenudukanueit) 10:00 MCK
2. MUHUMAJTBHBIH 00BEM 3aIBOK 40 40 (UTC+3) —
(M3MepsieTcs B KOHTPAKTaxX) 18:50 MCK
(UTC+3)
3. MunumMasnpHas
MPOIOJKUTEIBHOCTD
MOAIepKaHUs IBYCTOPOHHUX 70 70

KOTUPOBOK (M3Mepsiercs B %o OT
npojoukuTensHocTH KBanra)

Taoauna Ne 3

VYcenosus noanepxkanus IByCTOpPOHHUX KOTHPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha
npuBwiernpoBannbie akuu [TAO Coepoank k=3 B Teuenne Ksanrta q=1

[TapameTpsl 00513aTENBCTB
Mapker-Melikepa

IlepBbIit cCpok
ucnosHeHus (i=1)

Bropoii cpok
ucnonaHeHus (1=2)

Bpewms
Hayaja




Menee yem 3a 5 (IISITh) KBanra —
ToproBeIx qHEN 10 Bpewms
%%Cbaneep}ﬁfﬂﬂ OKOHYAHUs OOpaImIeHuss | OKOHYaHMs
patl HNHcTpymenTa ¢ nepBbIM KBanra
CPOKOM MCTIOJITHEHHSI (9=1)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX 0/ % o
u3MepeHus 1eHsl MTHCTpyMeHTa B 0,30%SP 0,30%xSP
COOTBETCTBHH C €rO
Crenudukanueii) 10:00 MCK
2. MUHUMAJTBHBIH 00BEM 3aIBOK 50 50 (UTC+3) —
(u3MepsieTcs B KOHTPAKTaX ) 18:50 MCK
(UTC+3)
3. MunumMasibHas
MIPOJIOJIKUTEILHOCTD
MOICPKAHUS IBYCTOPOHHUX 70 70
KOTUPOBOK (13Mepsietcs B % OT
npojoiukuTensHocTH KBanrta)

Taoauna Ne 4

YcnoBus noaaep;kaHus ABYCTOPOHHUX KOTHPOBOK M0 DpIOYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
axiuu bank BTB (ITAO) k=4 B Teuenune Kpanra q=1

IIepBb1it cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnonHeHwus (i=2) Hayajia
HapaMeTpBI 00s13aTEIBCTB Menee ueMm 3a 5 (HHTL) Ksanra —
Mapker-Meiikepa ToproseIx JHEH 10 Bpemst
Bech nepuos oOpainienusi | OKOHUaHUS OOpaIlleHUs | OKOHYAHUS
HNHcTpymeHTa ¢ nepBbIM KBanra
CPOKOM HCIIOJTHEHUS (q=1)
1.Crpa7 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IMHUIIAX o
M3MepeHus 1eHbl MHcTpyMeHTa 0,30%xSP 0,30%x>SP
B COOTBETCTBHUHU C €TO
Cnenudukarueii) 10:00 MCK
2. MuHuManbHbIN 00BEM 3asIBOK 250 250 (UTC+3) -
(u3MmepsieTcs B KOHTPAKTax) 18:50 MCK
(UTC+3)
3. MunumainbHas
MIPOIOJKUTEIBHOCTD
NOJIIeP>KaHUS IBYCTOPOHHHUX 70 70

KOTUPOBOK (M3Mepsiercs B %o OT
npoaomkuTebHocTH KBaHTa)

Taoauna Ne 5

YcnoBus noanepxkanus J[ByCTOpOHHUX KOTHPOBOK M0 DbI0YEpPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
akiun MKITAO «IHAEKC.» k=5 B Teuenne KBanTa q=1

[TapameTpsl 00s13aTEIHCTB
MapkeT-Meiikepa

[TepBolii cpok
ucrojHeHus (1=1)

Bropoii cpok
HUcnoJiHeHUS (1=2)

Bpewms
Hayaja




Menee yem 3a 5 (T5ITh)

KBanra —

ToproseIx gHEN 10 Bpewmsa
]%%Cbanep HOA OKOHEaHI/m oOparmeHus oxoganmI
PamICHHA HNHcTpymenTa ¢ nepBbIM KBanra
CPOKOM MCTIOJITHEHHSI (9=1)
1.Crpa1 IBYCTOPOHHUX
KOTUPOBOK, Spreadmm
U3MepseTCs B €IMHUIIAX 0
I(/ISMep%HI/IH ueHsl UHcTpyMeHTa B 0,30%SP 0,30%SP
COOTBETCTBHH C €r0
Crnenudukarmeii) 10:00 MCK
2. MuHUMAJIBHBIA 00BEM 3aBOK 50 50 (UTC+3) -
(u3MmepsieTcs B KOHTPAKTax) 18:50 MCK
(UTC+3)
3. MuHuMalbHas
MIPOJIOJIKUTEILHOCTD
MOJIEPKAaHUS ABYCTOPOHHUX 70 70

KOTUPOBOK (M3MepsieTcs B % OT
npojoukuTensHocTH KBanrta)

Taoauna Ne 6

Ycnosus noaaepxkanus J[ByCTOpPOHHUX KOTUPOBOK 110 OJJHOAHEBHOMY (PbIOYEPCHOMY KOHTPAKTY C
aBTOINpOJIOHTralMel Ha 00bIkHOBeHHbIC akimu [TAO Coepbank k=6 B Teuenune KBanra q=1

beccpounblii Bpewmst
Havaia
ITapameTpsl 00513aTENIBLCTB KBanra —
Mapker-melikepa Bech nepros 06pareHus Bpewms
OKOHYaHHUs
KBaHnta
(9=1)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eIMHUIIAX
u3MepeHus 1eHbl MHCTpyMeHTa B 0,2%x>SP
COOTBETCTBHH C €T0
Cnenudukanueii) 10:00 MCK
2. MuHuManbHbIi 00bEM 3as1BOK 300 (UTC+3) -
(M3MepsieTCs B KOHTPAKTaX ) 18:50 MCK
(UTC+3)
3. MunumaneHas
MPOIOIDKUTEITEHOCTD
MoAJep>KaHuUs ABYCTOPOHHHUX 70

KOTUPOBOK (M3MepsieTcs B %o OT
npoaomkuTeNbHocTH KBaHTa)

Taoauma Ne 7

Ycnosus noanepxkanus J{ByCTOpPOHHUX KOTHPOBOK MO OJHOJAHEBHOMY (PbIOYEPCHOMY KOHTPAKTY C
aBTOMpOJIOHTaIMel Ha 00bIkHOBeHHbIe akiu [TAO T"aznpom k=7 B Teuenne Ksanra q=1

[TapameTpsl 00513aTENBCTB

beccpounsblii

Bpewms




Mapker-melikepa Havaja
KBanta —
Becw neproa obpamieHus Bpemsa
OKOHYaHUS
KBanrta
(9=1)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX
n3MepeHus 1ensl MHcTpyMeHTa B 0,2%xSP
COOTBETCTBHUH C €T0
Creuudukarmeii) 10:00 MCK
2. MuHMMaTBHBINH 00bEM 3a5BOK 500 (UTC+3) -
(u3MepsieTcsl B KOHTPAKTax) 18:50 MCK
(UTC+3)
3. MunumasbHas
MIPOJOIIKUTEILHOCTD
MOAJEP>KaHUs IBYCTOPOHHHX 70

KOTUPOBOK (M3MepsieTcs B %o OT
npojopkuTensHocT KBanra)

Taoauna Ne 8

VYcnous noanepxxanus J[ByCTOpPOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE

axruu ITAO Tasnpom k=8 B Teuenue Kanrta q=4

Bropoii cpok

ITepserit cpok ucnojaHeHus (1=2) Bpemsa
HUCIIOJIHCHUA (1:1) Hayvajia
[TapameTpsl 00s13aTENBCTB KBanTa —
MapkeT-Meiikepa Menee vem 3a 5 (mATh) Bpewms
Beck mepron ToproBeIx qHEH 10 OKOHYAHKS
oGpammenus OKOHYaHHUs 00palieHus Kganra
HNHcTpyMeHTa ¢ IEpBbIM (g=4)
CPOKOM UCIIOJTHEHUS
1.Crpa7 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mMepsieTcs B €IMHUIIAX
nu3MepeHnus 1ensl HcTpymenTa B 0,4%x>SP
COOTBETCTBHH C €TI0
Crenudukarmeil) JACBI
10:00 MCK
2. MuHuManbHbIN 00bEM 3asiBOK 500 (UTC+3) —
(u3mepsieTcs B KOHTPaKTax) 19:00 MCK
3. MunumMasnpHas (UTC+3)
IIPOJOJIKUTEIBHOCTD
MOJIeP>KaHUs IBYCTOPOHHHX 60

KOTUPOBOK (M3Mepsiercs B %o OT
npojoukuTensHocTH KBanra)

Ta6auna Ne 9

VYcnoBus noanaepxanus J[ByCTOpPOHHUX KOTUPOBOK 10 DbI0uepCHOMY KOHTPAKTY HAa OOBIKHOBEHHBIE
akiuu [TAO Coepbank k=9 B Treuenne KBanra q=4




Bropoii cpok

IlepBblii cpok ucnonHeHus (i=2) Bpewms
ucnonHenus (i=1) Hayuaa
[TapameTpsl 00s13aTEIILCTB M 5 KBanTa —
Mapket-Mmeiikepa eHee 4eM 3a 5 (ITh) Bpems
Beck IepHOI ToproBbIx gHE# 110 OKOHYUAHMS
N ———— OKOHYaHUs oOpaleHus KBanra
p NucTpymenTa ¢ nepBbiM (g=4)
CPOKOM MCIOJTHEHHS
1.Crpaa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IMHULIAX o
n3MepeHus 1ensl MHcTpyMeHTa B 0,3%xSP
COOTBETCTBHH C €r0O
Crenugukanueii) ACBJ
N 10:00 MCK
2. MuHHMaNnbHEIH 00bEM 3asIBOK 300 (UTC+3) —
(u3MmepsieTcs B KOHTPAKTax) 19:00 MCK
+
3. MunumMasbHas (UTC+3)
MIPOJOIIKUTEILHOCTD
MOJIICP KaHUS IBYCTOPOHHHUX 60

KOTUPOBOK (M3mepsieTcs B %o OT
npojopkuTensHocT KBanra)

Taoauma Ne 10

VYcnoBus noanepxanus JIByCTOPOHHUX KOTUPOBOK 110 DbIOYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
axin [TAO «HK « TYKOWMJI» k=10 B Teuenue Ksanra qg=4

Bropoii cpok

IlepBrIit cpok ucnoaHeHus (1=2) Bpewms
ucnonHenus (1=1) HAYaIa
[TapameTpsl 00s13aTENBCTB M 5 KBanTa —
MapkeT-Meiikepa eHee 4em 3a 5 (1Th) Bpewms
Beck mepron Toproseix qHEH 10 OKOHYAHKS
J I OKOHYaHHUs 00palieHus Kganra
patl HNHcTpyMeHTa ¢ IEpBbIM (g=4)
CPOKOM UCIIOJTHEHUS
1.Crpa7 1BYCTOPOHHHX
KOTUPOBOK, Spreadmm
(u3mMepsieTcs B €IMHUIIAX o
M3MepeHus 1eHbl IHCTpyMeHTa B 0,4%x>SP
COOTBETCTBHH C €TI0
Cnenudukarmeii) | O%(O:]?\;}:[CK
2. MuHHMManbHBIH 00BEM 3aBOK 100 (UTC+3) _
(u3mepsieTcs B KOHTPaKTax) 19:00 MCK
+
3. MunumMasnipHas (UTC+3)
MIPOIOJKUTEIBHOCTD
MOJIEP>KaHUS IBYCTOPOHHHX 60

KOTUPOBOK (M3Mepsiercs B %o OT
npojoukuTensHocTH KBanra)

Tao6anma Ne 11




YcnoBus noanaepxanus J[ByCTOpPOHHHX KOTHPOBOK 110 DbiouepCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
axiun [TAO «I'MK «Hopunbckuit Hukens» k=1 B Teuenne KBanra q=4

[TepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanra —
Mapxker-Menkepa Toproseix guei 10 Bpewmst
%%CBaH?HP;&H OKOHYaHUs oOpalieHuss | OKOHYaHMs
patit MHCTpyMEHTA C TIEPBBIM KBanTta
CPOKOM HCIIOTHEHHUS (9=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX 0
n3MepeHus 1eHsl ucTtpymenTa B 0.5%SP 0,5%xSP
COOTBETCTBHH C €r0
Crenudukanueii) JACBI
. 10:00 MCK
2. MuHuManbHbIi 00bEM 3as1BOK 100 100 (UTC+3) —
(u3MepsieTcs B KOHTPAKTax)
19:00 MCK
+
3. MunumaibHas (UTC+3)
IIPOJOJIKUTENBHOCTD
MOICPKAHUS IBYCTOPOHHUX 60 60

KOTUPOBOK (M3MepsieTcs B % OT
poJIOJDKUTEIbHOCTH KBaHTa)

Taoauna Ne 12

Ycnosus noaaepxanus J[ByCTOpPOHHMX KOTUPOBOK 110 DbrouepCHOMY KOHTPAKTY Ha OOBIKHOBEHHbIE
akuuu [TAO «HK «PocHedth» k=2 B Teuenne KBanra q=4

[TepBblii cpok Bropoii cpok Bpewms
ucnonHenus (i=1) ucnonHeHus (1=2) Hayasna
[TapameTpsl 0053aTENBECTB Menee uem 3a 5 (14Th) KBanra —
Mapxker-Melnikepa ToproseIx gHeN 10 Bpewmst
%%C”an?lﬁ’ﬂﬂ OKOHUAHHs 00paleHus | OKOHYaHH
patl HHCcTpyMeHTa ¢ TIepBbIM KBanra
CPOKOM HCIIOJIHEHHSI (9=4)
1.Crpa1 1BYCTOPOHHUX
KOTHPOBOK, Spreadvm
(M3MepsieTcs B eIMHUIIAX 0
W3MepeHus 1eHbl IHCTpyMeHTa B 0,5%SP 0,5%x>SP
COOTBETCTBHH C €r0
Crnenudukarnmeii) JCBJ,
. 10:00 MCK
2. MUHUMAJTBHBIH 00BEM 3aIBOK 40 40 (UTC+3) —
(u3MepsieTcs B KOHTPAKTAaXx )
19:00 MCK
+
3. MunumaibHast (UTC+3)
NPOJIOJKUTETBHOCTD
MOJIEP>KaHUs IBYCTOPOHHHX 60 60

KOTUPOBOK (M3Mepsiercs B %o OT
npojoukuTensHocTH KBanra)

Ta6auma Ne 13




VYcenosus noanepxkanus JIByCTOPOHHUX KOTUPOBOK 110 DbIOYEPCHOMY KOHTPAKTY Ha

npuBwiernpoBannbie akuuu [TAO Coepbank k=3 B Teuenne KBanra q=4

[TepBblii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucIojgHeHus (1=2) Hauana
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanTta —
MapKeT-MeﬁKepa Bech mepuOx Toprom,}x ITHEN JI0 BpeMH
oGpa epHI/m OKOHYaHUs oOpaiieHuss | OKOHYaHHS
NHCcTpyMeHTa C IepBbIM Ksanra
CPOKOM HCIIOTTHEHHS (9=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX 0
n3MepeHus 1ensl MHcTpyMeHTa B 0,5%xSP 0,5%xSP
COOTBETCTBHH C €TI0
Crenudukanueii) JACBI
. 10:00 MCK
2. MuHMManbHBIA 00BEM 3aBOK 50 50 (UTC+3) —
(u3MepsieTcs B KOHTPAKTax) i
19:00 MCK
3. MunumMasnbHas (UTC+3)
MIPOJIOJIKUTEIILHOCTD
MOICPKAHUS IBYCTOPOHHUX 60 60
KOTUPOBOK (M3MepsieTcs B % OT
MpoI0JKUTENIbHOCTH KBaHTa)

Taoauma Ne 14

YcnoBust moiiepKaHus ABYCTOPOHHUX KOTUPOBOK 10 DbiouepcHOMY KOHTPAKTy Ha OOBIKHOBEHHBIE
akiuu bank BTB (ITAO) k=4 B Teuenne Kanrta q=4

[IepBblit cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonHeHus (1=2) Hayasna
HapaMeTpI)I 0053aTeNILCTB Menee ueMm 3a 5 (HHTL) Ksanra —
Mapker-meiikepa ToproBeix JHEH /10 Bpewmst
Bech nepuos oOpaimienusi | OKOHUaHUS OOpaIlleHUs | OKOHYAHUS
HNHcTpymeHTa ¢ nepBbIM KBanra
CPOKOM MCHOJIHCHHS (g=4)
1.Crpa7 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm
(M3mMepsieTcs B €IMHUIIAX o
u3MepeHus 1eHsl MHcTpymenTa 0,5%xSP 0,5%x>SP
B COOTBETCTBHUU C €TO
. CB
Cnenudukarnmeil) 10%0 Nr[HCK
2. MuHuManbHbIN 00bEM 3asiBOK 250 250 (UTC+3) —
(u3mepsieTcs B KOHTPAKTax) 19:00 MCK
3. MunumanesHas (UTC+3)
IIPOJOJIKUTEIBHOCTD
NOJIIeP>KaHUS IBYCTOPOHHHUX 60 60

KOTUPOBOK (M3Mepsiercs B %o OT
npoaomkuTeNbHocTH KBaHTa)

Taoauma Ne 15




YcnoBus noanaepxkanus JByCTOpPOHHHX KOTUPOBOK 10 Dbr0UepCHOMY KOHTPAKTY Ha OOBIKHOBCHHBIC
akiun MKITAO «IHAEKC.» k=5 B Teuenue KBanra q=4

[TepBblii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucIojgHeHus (1=2) Hauana
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanra —
Mapxker-Menkepa Toproseix guei 10 Bpewmst
]i%csaneg)Hp;&;[ OKOHYaHUs oOpaleHus OKOHYaHUA
patit MHCTpyMEHTA C TIEPBBIM KBanTta
CPOKOM HCIIOTTHEHHS (9=4)
1.Crpa1 IBYCTOPOHHUX
KOTUPOBOK, Spreadmm
(u3mepsieTcs B AMHUIIAX 0
u3Mepenus 1ensl MHctpymenra B 0,5%SP 0,5%>SP
COOTBETCTBHH C €r0
Crnenudukarmeii) ACBJ
10:00 MCK
2. MuHMManbHBIA 00BEM 3aBOK 50 50 (UTC+3) —
(u3MmepsieTcs B KOHTpaKTax) 19:00 MCK
3. MunuMainpHas (UTC+3)
MIPOJIOJKUTEIILHOCTD
MOICPKAHUS IBYCTOPOHHUX 60 60

KOTUPOBOK (M3Mepsiercs B % OT
npojoukuTensHocTH KBanrta)

Taoauna Ne 16

Ycnosus noaaepxkanus J[ByCTOpOHHMX KOTHPOBOK 110 OJJHOAHEBHOMY (PbIOUEPCHOMY KOHTPAKTY C
aBTOMpOJIOHTaIMeH Ha 00bIkHOBeHHbIe akiu [IAO Coepbank k=6 B Teuenune KBanra q=4

Beccpounnbrii Bpems
Hayaja
[TapameTpsl 00513aTENBCTB KBanra —
Mapker-melikepa Bech nepros 06pareHus Bpewms
OKOHYaHHUs
KBanta
(g=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eIMHUIIAX
u3MepeHus 1eHbl MHcTpyMeHTa B 0,4%x>SP
COOTBETCTBHH C €T0
Crenudukanueii) ACBJ
10:00 MCK
2. MuHUMaNbHbBIH 00BEM 3asIBOK 300 (UTC+3) —
(u3MmepsieTcs B KOHTPAKTax) 19:00 MCK
3. MunumainbHas (UTC+3)
MPOIOIDKUTEITEHOCTD
MOJAJEp>KaHUs ABYCTOPOHHHUX 60

KOTUPOBOK (M3MepsieTcs B %o OT
npoaomkuTeNbHocTH KBaHTa)

Tao6auma Ne 17
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YcnoBus noaaepxanus J{ByCTOpPOHHUX KOTUPOBOK 110 OJJHOAHEBHOMY (PbIOUEPCHOMY KOHTPAKTY C
aBTONpoJIOHTaIel Ha 00bIkHOBeHHbIe akiun [TAO T"aznpom k=7 B Teuenne KBanra q=4

Beccpounbiii Bpems
Hayaja
[TapameTpsl 0053aTENBCTB Ksanra —
Mapker-melikepa Bech nepros 06paienus Bpewms
OKOHYaHUS
KBanTa
(g=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX o
u3MepeHus 1ensl MHcTpyMeHTa B 0,4%xSP
COOTBETCTBHH C €TO
Crnenuduxanueil) ACB/I
10:00 MCK
2. MuHMMaNBHBIN 00bEM 3a5BOK 500 (UTC+3) —
(u3MmepsieTcs B KOHTPAKTax) 19:00 MCK
+
3. MunumaibHast (UTC+3)
MIPOJOIIKHUTENEHOCTD
MOAICPKAHUS IBYCTOPOHHUX 60
KOTUPOBOK (13MepsieTrcs B % OT
npojopkuTensHocT KBanra)

2.2.2. TlepBbIM, BTOPBIM M CICAYIONIMMH 3a HUMH Cpokamu wucnonHenus (i) MHCTpymMeHTa
MPHU3HAIOTCS COOTBETCTBEHHO OJFDKalImass W CIEAYIOIUWe 3a HeW JaThl HWCIOJHECHUS
COOTBETCTBYMOIIEro IHCTpyMeHTa, onpeensieMble B COOTBETCTBHUH € yCIoBUsAMU Crierudukaui
COOTBETCTBYIOIIUX HHCTPYMEHTOB.

2.3. B teuenue q-oro KBanra Toprosoro aus OTtueTHOro mepuoaa MapkeT-MelKep BIpaBe He
6osiee 5 (matu) pa3 mist =1 u He Oonee 4 (ueThipex) pa3 aas (=4 He cOOMIOAATH OAWH W3
NapaMeTpoB HCIIOJIHEHUS 0053aTeNbCTB, YKa3aHHBIX B MyHKTe 2.2. Hactosuied [Iporpammsl B
oTHomeHnH k-oro MHCTpyMeHTa ¢ i-bIM CPOKOM MCIIOJIHEHHS. B ciyyae HapylieHHs B TE€UCHHE
OtyeTHOrO INeEpuoja JAHHOIO YCJIOBHUS NpHU OKazaHUM MapkeT-meilikepoM yciyr no k-omy
WNHCTpyMEHTY, TaKue YCIYrM B OTHOILIEHMH COOTBETCTBYMOLIEro MHCTpymeHTa, yka3aHHOro B
nyHkTe 1 Hacrosmen [IporpamMmMbl, cuuTaroTCsl HE OKa3aHHBIMU.

3. Bosnarpaxaenue Mapket-meiikepa.

3.1 Pa3smep BosHarpaxnaeHus MapkeT-Melikepa 3a BBIIIOJIHEHHE MapKeT-MeHKepoM B TEUEHUE
OtueTHOTO NEepuoia 00s3aTenbcTB MapkeT-Melikepa Ha yCIOBUSIX, TPEyCMOTPEHHBIX TyHKTaMU
1-2 nacrosieit [Iporpammel, paBeH cyMMe BO3HArpaXjaeHui, onpeaesseMbix no ¢popmyiaam Nel-
2 B OTHOIIEHUH KaXJOW I'PyNIbI KOJOB pa3/ena perucTpa y4era O3, UCIIOIb3YEMBIX MTPU
BBITIOJIHEHUH 00s13aTenbcTB MapkeT-Meiikepa B COOTBETCTBUU ¢ Hacrtosieid IIporpammoii Ha
OCHOBaHUU 3aKIII0UeHHOro ¢ bupikei 1orosopa 06 oka3aHUM yCIIyT MapKeT-Meikepa:

®opmyJia Nel:
ki ; ; N
0,25 X Y ki Fee qoprme X (Ii(Pcfis'; Penfr) + 1), rae npn g=1:

active

L4 Iq,i MOKCT MPUHUMATH CJICAYIOINUC 3HAYCHUS:
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1, ecnu Pcfkl > 90%
(Pcfj'f’ Pcn )
(90% — Pcn}fg)

(
|
ki
Ioi(Pcfiy Pcn 4| , ec/Iu Pcn]'-f’ Pcfkl < 90%
k —1, nHave
e rje npu q=4:
1, ecau Pcf]’“ > 80%

(
I 5
. ki, kiy — (PcfFi—pen®iy :
o Iqi(Pcfjq s Penyy) 4 # , eCJIH Pcn}‘g < Pcf]k‘ < 80%
L (80%— Pcnjq) ,
—1, uHave

kij.q
° Fee active — CyMMa 6I/Ip)KCBOI‘O c6opa N KOMHCCHOHHOI'O BO3HArpaXJICHUA 3a KIIMPHHT,

B3UMaeMas ¢ Mapker-Melikepa MO CeJKaM, 3aKJIIOUYEeHHbIM B TedeHue (-oro KBaHta B j-i
Toproselii fenb o k-omy MHCTpYMEHTY C i-bIM CPOKOM UCTIOTHEHHUS HA OCHOBaHHUH 0e3apecHbBIX
3asBOK, MOJJaHHBIX MapKeT-MelHKepoM U COJEpKAIINM KO/I(-bl) pa3zielia perucTpa y4era mo3HIIHid,
UCIIOJIb3YEMbIE TP BBIIIOJIHEHUHU 00s13aTesIbcTB MapkeT-Melikepa B COOTBETCTBUM € HACTOSIILEN
[TporpaMMoii Ha OCHOBaHUH 3aKJIIOYEHHOTO ¢ bupxkeil moroBopa o0 okazanuu yciayr Mapker-
Melikepa, IpU yCIOBHUM, YTO JaHHBIE 3asBKH 3aperucTpupoBaHbl B Peectpe 3asBOK ¢ O0JIbIIUMU
HOMEpPAMH, YEM HOMEPA COOTBETCTBYIOLMX BCTPEUHBIX 3asBOK 110 COOTBETCTBYIOIIMM [lapHbIM
CleKam?;

ki "
* Pcf; ql — (hakTHUeCKas MPOJOKUTENLHOCTh MOAepKaHusi MapkeT-MeiKkepoM B TeUeHUe q-

oro KBanra B j-it ToproBelii aeHb /I[BycTOpoHHUX KOTHPOBOK 10 k-omy WHCTpyMeHTY ¢ i-bIM
CPOKOM HCIOJHEHHUS Ha yCIOBMAX, YKa3aHHBIX B IyHKTe 2.2. HactosAuer [Iporpammsel (B % ot
HpOIlOJI)I(HTCJIBHOCTH KBanra);

° PCTl] q= MHUHUMAJIbHAA IMPOAOJLKUTCIBHOCTD MMOAACPIKAHUA MapKeT'MeﬁKCPOM B TCUCHUC

g-oro KBanta B j-it Toprossiii 1eHb JIByCTOPOHHUX KOTHPOBOK 10 k-omy MHCTpyMEHTY ¢ 1-bIM
CPOKOM HCIOJHEHHUS Ha yCIOBMAX, YKa3aHHBIX B MyHKTe 2.2. HactosAuier [Iporpammsel (B % ot
npojonkuTenbHoctu KBanra);

. k=1, 2, ... — IOpsAAKOBBIA HOMEP COOTBETCTBYIOIIEro HCTpyMeHTa, yKa3aHHBIN B TyHKTE
1 nacrosmieit [Iporpammer;

. I =1, 2, ... — IOPSIKOBBIi HOMEP COOTBETCTBYIOIIETO CPOKA MCIOIHEHHS, YKa3aHHbBIN B
nyHkTe 1 Hacrosmen [IporpamMmer,

. j=1,2, ... — nopsakoBkiii HOMep TOProBOro JHs COOTBETCTBYIOLIETO MECSAIIa,;
q=1,2, ... — nopsakossiii Homep KBaHTa, yka3aHHslil B myHKTe 2.2.1. HacToswmen [Iporpammsl.

®opmyJia Ne2:

2q,jk,i[max(0 Iql(Pchq ;Pen’y q) (S2—S1)+S1)] )
Pz , The:
LjkqkK;

Jons q =1

s k =1-5:

. S1 — 10000 ([ecsars Thicsu) pyOeid;

o S, —20 000 (/IBaamats ThICSY) pyOIIEii;

! Tepmun onpesensercs B COOTBETCTBUM NPABUJIAMH KJIUPUHTA, yTBEPKAEHHBIMH KIIMDPHHIOBBIM [IEHTPOM U
PEryIupyroLUMY IOPSAA0K OKa3aHUs KIMPUHIOBbIX yciayr Ha CpouHoM peiHke ITAO MockoBckas bupxa.
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s kK =6-7:

. S; — 25000 (/IaauaTh maTh THICSY) pyOIIEi;
. S, —50 000 (ITsarbaecsT ThICAY) PYOICH;
M q =4:

s k =1-5:

o S1 —4 000 (Yerbipe ThicsSUM) pyOIICii;

. S, — 8000 (Bocemb ThicsY) pyOIICii;

Jus k =6-10:

. S, —10 000 ([ecsars Thicsa) pyoOieit;

. S, —20 000 (/IBaauars ThICSY) pyOIIEH;

k,
. K; 7 _ xomMuecTBO CPOKOB MCIONHEHHS 110 k-oMy MHCTpyMeHTY, 110 KOoTopoMy Mapker-

Mmeiikep B TeueHue q-oro Kanta B j-if ToproBelii 1eHb 00s13aH BBINOJIHATh YCIOBUS MOAJIEPKAHUS
JIByCTOPOHHUX KOTHPOBOK, MPEAYCMOTPEHHbIX B IyHKTe 2.2. Hactosaweid I[Iporpammsl. Ilpu
OIpe/Ie]IEHNH KOJIMYECTBA CPOKOB MCIOMHEHMS MO k-my WHCTpyMEHTY Takke Y4YHUTBIBAIOTCS
ToproBble THU, B KOTOPBIE MOTHOCTHIO JIM00 YaCTUYHO TOPTU ObUIM IPUOCTAHOBIICHBI.

3.2. Jlna uenedt nHactosimied IIporpamMmbl mpu omnpeneneHUr KoJinuecTBa TOProBbIX JHEH
COOTBETCTBYIOIIETO MECsIa, TAKXKE YUUTHIBAIOTCSL TOpProBbie JHU, B KOTOPHIE MOTHOCTHIO JHUOO
YaCTUYHO TOPTH OBLTU MPUOCTAHOBJICHBI.

4. bupxa Bupase oTkazath MapkeT-MelKepy B IPUCOEIMHEHUH K HacTosen [Iporpamme.
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