IIporpamma Nel «@brovepchbl Ha CpeAHEJIMKBHIHBIC AKIMU POCCHHCKHX IMUTEHTOB»

1. MHCTpyMEHTH M X 0003HAYEHUs, B OTHOLICHUH KOTOPHIX MapkeT-Meiikep 00s3aH B X0je
Toprosoii ceccun Ha Cpounom peiHke [IAO MockoBckast bupska ocyniecTBiIsiT B COOTBETCTBUH
¢ Hacrosen [IporpamMmmoit noaaepxaHue UEH:

Oo6o3HaueHmne
Haumenosanue MHcTpyMeHTa

NucTpymenTa
k=1 @brouepcHBI KOHTPAKT HA 00BIKHOBEHHBIE akuH [TAO «Aspodior»
k=2 @brouepcHbIi KOHTPaAKT Ha 00bIkHOBeHHBIE aknu AK «AJIPOCA» (ITAO)
k=3 ®dproYepCcHBIN KOHTPAKT Ha 00bIKHOBeHHBIE akiiuu [TAO «CeBepcTaiiby
k= ®dprouepcHBI KOHTPAKT Ha 00bIKHOBeHHBIC akiuu [TAO «Pycl'unpo»
k=5 @dbroYepCHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [IAO «Maraur»
k=6 OpI0YepCHBIN KOHTPAKT Ha 00bIKHOBeHHBIE akiiuu [IAO MockoBckast bupika
k=7 ®brouepcHbI KOHTPAKT Ha 00bIKHOBeHHBbIE akuuu [TAO « HIIMK»
k=8 ®prouepcHbI KOHTPAKT Ha 00bIKHOBeHHBIE akuu [TAO «KHOBATOK»
K =9 @pI0YepCHBIM KOHTPAKT HA MpUBUIIETUpoBaHHble akuuu OAO

«CypryTtHedTeras»
k=10 OproYepcHBIA KOHTPAKT Ha 00bIKkHOBeHHBIC akiind OAO «CypryTHedTerasy
k=11 ®brouepcHbli KOHTPAKT Ha 00bIkHOBeHHbIE aknu [TAO «TatHedTh» um. B./.
[Tamuna

k=12 @dbrouepcHbli KOHTPAKT Ha 00bIKHOBeHHbIE akuu «OK «PYCAJI»

2. YCIIOBUS BBITIOJTHEHHSI 00s13aTeIbCTB MapKeT-MeiKepa.
2.1. Ing ompeneneHus mapaMeTpoB 00s3aTenbCcTB MapKeT-Meikepa UCIONB3YIOTCS CIEAYIOINe
TTOHSITHUS:

CHDBI[ ABYCTOPOHHUX MaKCUMaJibHas pa3Hulla MCKAY leqmeﬁ I_ICHOI\/'I MMPEATIOXKCHUS
KOTHUPOBOK Ha IMOKYIIKY U J'Iy‘IHIGﬁ IICHOI>'I MNPEAJIOKCHUA Ha MPOJAXKy IO

MOJaHHBIM ~ MapkeT-MelikepoM 3asiBKaM B  OTHOILICHHUH
NuctpymenTa. 3nauenne Cripsaa ABYCTOPOHHUX KOTHPOBOK
ompeaensercs o popmyne: Spreadmm = a*SPj, Tae:

a — MOCTOsIHHAs BEeIUYMHA, onpenensemas ains Mactpymenra
B nmyHkTe 2.2.1. HacTtosielt [Iporpammel 1 BeipaxeHHas B %o;
SPi — Pacuernas mnena MHcTpymMeHTa C I-bBIM CpPOKOM
WCTIOJNIHEHUS,  OmpeieneHHas 1o  uroram  JIHeBHOM
KIIMPUHTOBOM CECCHH (TPOMEKYTOUHOTO KIMPUHTA).
3nauenue Crpsja JBYCTOPOHHUX KOTHUPOBOK H3MEPSIETCA B
eANHUIAX U3MEPEHHUs LIeHbl IHCTpyMeHTa B COOTBETCTBHUH C
ero Crnenmudukanmei.




Jlydmias 1ieHa npeutoKeHns | LleHa 3asBKM Ha IOKYIKY, NOAAaHHOW Mapker-MeukepoM B
Ha TOKYIKY oTHomeHnH MHCTpyMeHTa, 00beM KOTOPOiA, ¢ y4eToM 00beMa
BCEX IOJaHHBIX 3TUM MapKeT-MeHKepOM 3asiBOK Ha IOKYIIKY,
1IeHa KOTOPBIX HE HMIKE LIEHBI TAHHOW 3asBKH, COCTABIIET HE
MEHEee MUHUMAJIBHOTO 00beMa 3asIBOK.

Jlyumias 1ieHa npeuIoKeHusi | I€Ha 3asBKM Ha MPOJAXKy, NMOJAHHOW MapkeT-MeHKepoM B
Ha IIPOJAKY oTHomeHnH MIHCTpyMeHTa, 00beM KOTOPOIA, ¢ y4eTOM 00beMa
BCEX IMOJAaHHBIX 3TUM MapKeT-MeUKepOM 3asBOK HA IIPOJAKY,
1IeHa KOTOPBIX HE BBIILIE LIEHbI JaHHOW 3as1BKU, COCTAaBIISIET HE
MEHee MUHUMAaJIbHOTO 00beMa 3as1BOK.

KBanT nepuoj; BpeMeHu ToproBoi ceccuu, B TEUEHUE KOTOPOTO
Mapxker-melikep 00513aH 1MoaBaTh 3asBKH, 0003HAYACMbIHA
kKak =1, 2, ... (rme 1, 2, ... — nopsiakoBbIil HOMep KBanTa).

bmxaitmmii cpok CPOK UCHOJIHEHUS 110 NHCTpYMEHTY HauMEHee y1aJICHHbIN

UCOOJIHEHUS 110 oT ToproBoro /1Hs1, B KOTOPBII OCYILECTBIISETCA

MHCTpYMEHTY nojiepKaHue 1eH 1o JaHHoMy MHCTpyMeHTy,
obo3HavaeMblii Kak i=n (rge N=1, 2, ... — HOPSAAKOBHIi

HOMEp CpoKa ucnojHeHus no MHCTpyMeHTy).
Cruenyromuii 3a OJyKaimuM | CPOK UCIIOJIHEHUS 110 IHCTpyMEHTY, onpeaeisieMblii 1o

CPOK HCITOJIHEHUS 110 dopmyse: i=n+l
HNucTpyMeHTYy
OT4YeTHRIN IEPUOJT KaJICHAAPHBIN MeCsL]

2.2. IlapameTpsl 00s13aTeNILCTB MapkeT-Meikepa.
2.2.1. MapkeT-MelKep BBINOJIHSAET 00s3aTeNbCTBA TOJBKO IO TEM CpPOKaM HCIOJIHEHUS
HNHcTpyMeHTOB, KOTOphIe YKa3anbl B Tabmumax Nel-12 HacTosmero myHKTa:

Ta6anma Ne 1

Ycnosus noaaepxanus JByCTOpPOHHUX KOTUPOBOK 110 DbloyepcHOMY KOHTPAKTy Ha
oObikHOBeHHbIe akimn [TAO «Aspodior» k=1 B Teuenue Kanra g=1

IIepBb1it cCpok Bropoii cpok Bpems
ucnonHeHus (i=1) ucnonaHeHus (1=2) Havasna
[TapameTpsl 00513aTENBCTB Menee yem 3a 5 (11s1Th) KBanra —
Mapxker-Melnikepa Toproseix quen 10 Bpewms
Beck nepron o OKOHYaHHUs
obparieHs OKOHYaHHS OOpalleHUs
HNHcTpymenTa ¢ nepBbIM KBanrta
CPOKOM MCHOJIHEHHUS (9=1)

1.Crpa 1ByCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIIAX
MU3MEPEHUS 1IEHBI 0,55%xSP 0,55%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €T0

Crnenudukarnmeii) 10:00 MCK

2. MuHMManbHbIH 00BeM (UTC+4) —
3asBOK (M3MepsieTcs B 100 100 18:45 MCK

KOHTpaKTax) (UTC+4)
3. MunnmanbHas
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JByCTOPOHHUX KOTUPOBOK 70 70
(m3mepsiercs B % OT
MPOIOIDKUTEITLHOCTH
KBanTa)




Taoauna Ne 2

VYcnoBus nogaep:xanus [[ByCTOpOHHUX KOTUPOBOK MO PbIOYEPCHOMY KOHTPAKTY Ha
oobikHOBeHHbIe akiuu AK «AJIPOCA» (ITAO) k=2 B Teuenne Kanra =1

(u3mepsiercs B % OT
MPOJOJKUTEILHOCTH
KBanTa)

[TepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTENBLCTB Menee ueM 3a 5 (1IATh) KEaHTa —
Mapket-melikepa ToproBsIx qHEN 10 peMst
%%g’afueel;{izﬂ oKOHNART oOpaleHnss | OKOHYAHMsI
HucTpymeHTa ¢ nepBbIM KBanTta
CPOKOM MCIOJTHEHHS (9=1)
1.Cnpaz1 1ByCTOPOHHUX
KOTUPOBOK, Spreadmm
(u3mepsieTcs B AMHUIIAX
MU3MepeHus IIeHbI 0,35%x*SP 0,35%xSP
HNuctpymenTa B
COOTBETCTBHH C €r0
Cnenudukarueii) 10:00 MCK
2. MuHMMaNbHBIH 00bEM (UTC+4) —
3as9BOK (M3MepseTcs B 55 95 18:45 MCK
KOHTpaKTax) (UTC+4)
3. MunumaibHast
MIPOJIOJIKUTEIILHOCTD
MoAIep>KaHuUs
JIBYCTOPOHHUX KOTHPOBOK 70 70

Taoaunma Ne 3

VYcenosus noanepxkanus IByCTOPOHHUX KOTHPOBOK 110 DBIOYEPCHOMY KOHTPAKTY HA
o0bikHOBeHHbIC akiwn [TAO «Cesepcranby k=3 B Teuenue Kanra =1

(m3mepsietrcs B % OT
MPOIOJDKUTETLHOCTH
KBanTa)

[TepBblii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHwus (i=2) Havayia
[TapameTpsl 00513aTENBCTB Menee ueM 3a 5 (I14Th) KBanra —
Mapker-melikepa ToproseIx gHEN 10 Bpewms
%%‘g’a&eg&(? OKOHgaHI/ISI oOpamieHus | OKOHYaHMSA
HNHcTpymenTa ¢ nepBbIM KBanrta
CPOKOM HCHOJIHEHHUS (9=1)
1.Crpa 1ByCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIIAX
U3MEPEHUSs 1IEHBI 0,60%x*SP 0,60%x*SP
HNHcTtpymenTa B
COOTBETCTBHH C €T0
Cneundukanueii) 10:00 MCK
2. MuHuUMaIbHBIH 00BEM (UTC+4) —
3as1BOK (M3MepsieTcs B 8 8 18:45 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumaisHas
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JByCTOPOHHUX KOTUPOBOK 70 70

Taoauma Ne 4




VYcenosus noanepxkanus J{ByCTOPOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTy Ha
o6wikHOBeHHBIE akimu [TAO «Pycl'uapo» k=4 B reuenue Ksanra g=1

[TepBolii cpok Bropoii cpok Bpewms
ucnosHenus (i=1) ucrnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee yem 3a 5 (1IATh) K}gaHTa —
Mapker-Mmelikepa ToprosuIx gHEN 0 pemsa
%%%age&%&ﬂ OKOHgaHI/DI oOparnieHusi | OKOHYaHMS
WHCTpyMEHTA C TIEPBBIM KganTa
CPOKOM HCHOJIHEHHUS (9=1)
1.Crpa 1ByCTOPOHHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
U3MEpEHUs 1IEHbI 0,60%xSP 0,60%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) -
3as1BOK (M3MepsieTcs B 80 80 18:45 MCK
KOHTpPAKTax) (UTC+4)
3. MunumaibHas
MPOJOIIKHUTEILHOCTD
MOJIACPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

(m3mepsiercs B % oOT
HPOJIOJDKUTEIIBHOCTH
KBanra)

Taoauma Ne 5

VYcnosus noanaepxanus J[ByCTOpPOHHUX KOTUPOBOK 110 DbloYepcHOMY KOHTPAKTy Ha
oObikHOBeHHbIC akiyn [TAO «Maraut» K=5 B Teuenune KBanra =1

(u3mepsiercs B % OT
MIPOJOJKUTEIBHOCTU
KBanra)

IlepBbIit CpoK Bropoii cpok Bpems
ucnonHeHus (i=1) ucnonaHeHus (i=2) Hayayia
HapaMeprl 0053aTENLCTB Menee yem 3a 5 (HHTL) KgaHTa —
Mapxker-melikepa Toproseix qHen 10 pems
%%(g)agfel;{ I/;I(;{I[ OKOHgaHI/ISI oOpailieHusi | OKOHYaHMs
WHCTpyMEHTA C TIEPBBIM Ksanrta
CPOKOM HCIIOJIHEHHUS] (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
M3MEpEeHUs 1IeHbI 0,60%xSP 0,60%xSP
NHcTtpymenTa B
COOTBETCTBHH C €TO
Crenudukarmeil) 10:00 MCK
2. MuHHMMaNbHBEIH 00beM (UTC+4) —
3a8BOK (M3MepsieTcs B 250 250 18:45 MCK
KOHTpAKTax) (UTC +4)
3. MunumainbHas
MIPOIOIDKUTEITHHOCTD
MOJIICPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

Taoauna Ne 6




VYcenosus noanepxkanus J{ByCTOPOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTy Ha
o6bikHOBeHHBIE akimu [TAO MockoBckast bupska k=6 B reuenne Ksanra q=1

(m3mepsiercs B % oOT
HPOJIOJDKUTEIIBHOCTH
KBanra)

[TepBolii cpok Bropoii cpok Bpewms
ucnosHenus (i=1) ucnonaenus (i=2) Havaia
[TapameTpsl 00s13aTEILCTB Menee yem 3a 5 (1ATh) K}gaHTa —
Mapker-Mmelikepa ToprosuIx gHEN 0 pemsa
%%%age&%&ﬂ OKOHgaHI/DI oOparnieHusi | OKOHYaHMS
WHCTpYMEHTA C IEPBBIM Ksanta
CPOKOM HCHOJIHEHHUS (9=1)
1.Crpa 1ByCTOPOHHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
HU3MEPEHUS LICHBI 0,40%xSP 0,40%x*SP
NHcTpymenTa B
COOTBETCTBHH C €TO
Crenudukarnmeii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) -
3as1BOK (M3MepsieTcs B 45 45 18:45 MCK
KOHTpPAKTax) (UTC+4)
3. MunumanbsHas
MPOJOIIKHUTEILHOCTD
TOI/ICPIKAHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

Taoauma Ne 7

VYcnosus noaaepxanus JByCTOpPOHHUX KOTUPOBOK 110 DbroyepcHOMY KOHTPAKTy Ha
oObikHOBeHHbIe akimn [TAO «HJIMKy k=7 B Teuenune KBanra q=1

(u3mepsiercs B % OT
MIPOJOJKUTEIBHOCTU
KBanra)

IlepBb1it cCpok Bropoii cpok Bpems
ucnosHeHus (i=1) ucrnoyiHeHus (i=2) Hayajia
HapaMeTpm 00s13aTeJbCTB Menee yeMm 3a 5 (Hy{T]g,) KBanra —
MapkeT-meiikepa ToproBuIx JHEH 10 Bpewmst
%%(g)agfel;{ I/;I(;{I[ OKOHgaHI/ISI oOpareHusi | OKOHYaHUSA
WHCTpYMEHTA C TIEPBBIM KBanrta
CPOKOM HCHOJIHEHHUS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
M3MEpEeHus 1IeHbI 0,60%xSP 0,60%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €TO
Cneunduxanuei) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3asBOK (M3MepsieTcs B 45 45 18:45 MCK
KOHTpaKTax) (UTC+4)
3. MunumainbeHas
MIPOIOIDKUTEITHLHOCTD
MOJIICPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

Taoaunma Ne 8

VYcnosus noanepxkanus J[ByCTOpPOHHUX KOTHPOBOK IO DbIOYEPCHOMY KOHTPAKTy Ha
oObikHOBeHHbIe akimn [TAO «KHOBATOK» k=8 B reuenne Kanra g=1




ITepBblii cpok Btopoii cpok Bpewms
ucnosHeHus (i=1) ucnonaHeHus (1=2) Hayasia
HapaMeTpLI 00513aTEIILCTB Menee yeMm 3a 5 (H;[TB) KBanTa —
Mapker-melikepa ToprosuIx gHEN IO Bpewms
%%(;’agf& I/;(;I[ OKOHgaHI/DI oOpareHusi | OKOHYaHMS
MHCTpYMEHTA C TIEPBBIM Ksanra
CPOKOM HCHOJHEHHUS (9=1)
1.Cripaa IBYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUILIAX
U3MEpEHUs 1IEHbI 0,70%xSP 0,70%xSP
NHcTpymenTa B
COOTBETCTBHUHU C €I0
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3asBOK (U3MepsieTcs B 5 S 18:45 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumaibHas
MIPOJOIIKHUTENLHOCTD
Mo/JIepKaHus
JIBYCTOPOHHUX KOTHPOBOK 70 70

(m3mepsiercs B % oOT
HPOJIOJDKUTEIIBHOCTH
KBanra)

Taoauna Ne 9

VYcnosus noaaepxanus J[ByCTOpPOHHUX KOTUPOBOK 110 PbrOYEpPCHOMY KOHTPAKTY Ha
npuswierupoannbie akuuu OAO «CypryrHedrerasy k=9 B reuenune Kpanra g=1

(u3mepsiercs B % OT
MIPOJOJKUTEIBHOCTU
KBanra)

IlepBb1it cCpok Bropoii cpok Bpems
ucnosHeHus (i=1) ucrnoyiHeHus (i=2) Havaja
HapaMeTpm 00513aTENILCTB Menee yeMm 3a 5 (HHTL) KsanTa —
MapkeT-meiikepa ToproBeIX JHEH 10 Bpewmst
%%(g)agfel;{ I/;I(;{I[ OKOHgaHI/ISI oOpailieHusi | OKOHYaHMs
WHCTpYMEHTA C IEPBBIM KBanra
CPOKOM HCIIOJIHEHHUS] (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
U3MEpEeHUs 1IeHbI 0,40%xSP 0,40%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €TO
Crenudukarmeil) 10:00 MCK
2. MuHUMaNbHBIH 00beM (UTC+4) —
3as8BOK (M3MepsieTcs B 20 20 18:45 MCK
KOHTpPAKTax) (UTC +4)
3. MunumaneHas
MIPOIOIDKUTEITHHOCTD
MOJIICPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

Taoauna Ne 10

VYcnosus noanepxkanus J[ByCTOPOHHMX KOTHPOBOK IO DbIOYEPCHOMY KOHTPAKTy Ha
oobikHOBeHHbIe akimn OAO «Cypryraedreras» k=10 B reuenne Kanra g=1




(m3mepsiercs B % oOT
HPOJIOJDKUTEIIBHOCTH
KBanra)

ITepBblii cpok Btopoii cpok Bpewms
ucnosHeHus (i=1) ucnonaHeHus (1=2) Hayasia
HapaMeTpLI 00513aTEIILCTB Menee yeMm 3a 5 (H;[TB) KBanTa —
Mapker-melikepa ToprosuIx gHEN IO Bpewms
%%(;’agf& I/;(;I[ OKOHgaHI/DI oOpareHusi | OKOHYaHMS
MHCTpYMEHTA C TIEPBBIM Ksanra
CPOKOM HCHOJHEHHUS (9=1)
1.Cripaa IBYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUILIAX
U3MEpEHUs 1IEHbI 0,40%xSP 0,40%xSP
NHcTpymenTa B
COOTBETCTBHUHU C €I0
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3asBOK (M3MepsieTcs B 30 30 18:45 MCK
KOHTpPAaKTax) (UTC +4)
3. MunumaibHas
MIPOJOIIKHUTENLHOCTD
Mo/JIepKaHus
JIBYCTOPOHHUX KOTHPOBOK 70 70

Taoauma Ne 11

Ycnosus noaaepxanus J{ByCTOpPOHHUX KOTUPOBOK 110 DbloYepcHOMY KOHTPAKTy Ha
oObikHOBeHHbIe akiwn [TAO «Tarnedth» um. B.JI. Illammua k=11 B Teuenue Ksanra g=1

(u3mepsiercs B % OT
IPOJOJKUTEIBHOCTU
KBanTa)

IlepBb1it cCpok Bropoii cpok Bpems
ucnosHeHus (i=1) ucrnoyHeHus (i=2) Hayajia
[TapameTpsl 00s13aTEIILCTB Menee uem 3a 5 (IATh) KBanrta —
Mapker-meiikepa ToproseIx JHEH 10 Bpewmst
]?)%C;)agleepﬂ I/;&Il OKOHgaHI/ISI oOpailieHuss | OKOHYaHUSA
HHCcTpyMeHTa ¢ IepBbIM Ksanrta
CPOKOM HCIIOJIHEHHUS] (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
M3MEpEeHUs 1IeHbI 0,40%x*SP 0,40%xSP
HNHcTpymenTa B
COOTBETCTBHH C €TO
Crenudukarmein) 10:00 MCK
2. MuHHMMaNbHBEIH 00beM (UTC+4) —
3as8BOK (M3MepsieTcs B 20 20 18:45 MCK
KOHTpPAKTax) (UTC +4)
3. MunumaibHas
MIPOIOIDKUTETHHOCTD
MoJIIeP KaHUS
JByCTOPOHHUX KOTUPOBOK 70 70

Taoauna Ne 12

VYcenosus noanepxkanus J[ByCTOpPOHHMX KOTHPOBOK IO DbIOYEPCHOMY KOHTPAKTy Ha
oobikHOBeHHbIe akimn «OK «PYCAJI» k=12 B reuenue Kpanta g=1

[TapameTpsl 00s13aTENLCTB
Mapker-Melikepa

IlepBbIit Cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Bpems
Hayaja




Memnee yem 3a 5 (II5ITh) KBanra —

ToprosIx qHEN 10 Bpewms
%%Cbagleg{ I/;I(;IH OKOHYAHUs OOpaImieHuss | OKOHYaHMs
p HNHcTpymenTa ¢ nepBbsIM KBanra
CPOKOM HMCTIOJTHEHUS (g=1)

1.Crpa 1ByCTOPOHHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1IEHBI 0,60%xSP 0,60%xSP
HNHcTpymenTa B
COOTBETCTBHH C €TO

Crerdukanueii) 10:00 MCK

2. MuHuManbHbIi 00beM (UTC+4) —
3asIBOK (M3MepseTCs B 100 100 18:45 MCK

KOHTpaKTax) (UTC+4)
3. MunumanpHas
MIPOJIOJIKUTEILHOCTD
MO/I/IEPKaAHUS
JIByCTOPOHHUX KOTHPOBOK 70 70
(u3mepsiercs B % OT
MPOJIOJDKUTEITLHOCTH
KBanra)

2.2.2. TlepBbIM, BTOPBIM M CIICAYIOIIUMH 33 HUMH Cpokamu wucnonHeHus (i) MHcTpymeHTa
MPU3HAIOTCS COOTBETCTBEHHO OirpKaiimas u CJICAYIOIMHUE 3a HEeW JaThl HCIOJHEHUS
COOTBETCTBYMOIIET0 MHCTpyMEHTa, IPUXOIAIIMECS HA MapT, UIOHb, CEHTAOPH U IEKa0pPh.

2.3. B Teuenue g-oro KBanra Toprosoro aust OtueTHoro mepuona MapkeT-MelKep BIpaBe HE
Oonee 7 (cemu) pa3 He COOJIOATH OJIMH U3 ITAPAMETPOB UCIIOIHEHHUS 0053aTENIbCTB, YKa3aHHbIX B
nyHkre 2.2. Hactosimed [Iporpammber B otHomenun k-oro MHCTpymMeHTa C i-BIM CpPOKOM
ucnonHenus. B ciydae Hapymenus B TeueHue OTUETHOro INepuoja JAHHOTO YCIOBMS IpHU
okazaHuu Mapker-meiikepom yciyr no k-omy MHCTpyMeHTy, Takue yciayrd B OTHOIICHUU
COOTBETCTBYIOIIEro MHCTpyMeHTa, yKazaHHOro B IyHKTe 1 HacTtosamel IIporpammel, cunTaroTcst
HE OKa3aHHBIMH.

3. Bo3narpaxxaenue Mapker-Mmeiikepa.

3.1 Pa3mep BosHarpaxaeHus MapkeT-Melikepa 3a BbIIIOJIHEHHE MapkeT-MelKkepoM B TeueHUe
OTtueTHOrO Nepuoaa o0s3aTenbCTB MapkeT-Melikepa Ha yCIOBHSIX, TPETYCMOTPEHHBIX ITyHKTaMU
1-2 nacrosimeit [IporpaMmel, paBeH BO3HarpaxaeHuto, onpenaeneHHomy mo @opmynam Nel-2 B
OTHOLIEHUU KaXXJIOM TPYNIbl KOAOB pas3feila PEerucrpa ydera IO3UIUH, HUCIOIb3YEMBIX IIpU
BBINIOJTHEHUH 00s13aTelnbcTB MapkeT-Melikepa B COOTBETCTBUHU ¢ Hactosmed [IporpamMmoii Ha
OCHOBaHMU 3aKJIr04YeHHOro ¢ bupxkell 1oroBopa 06 okazaHUM yCcIyT MapKeT-MelKkepa:

®opmya Nel:
ki ki ki '
0,75 X X,k Fee paueie X (Iq,i(Pcfig Penfy) + 1), e

passive

e I, ; MOXET IPUHUMATb CICYIONINE 3HAUCHNUS:
1, ecau Pcf]-k; > 85%
. . .5
ki k,i
(Pefjq — Penjg)

k,i ki
Iq‘l-(Pcfj’ql P cnj’ql) = s
(85% — Pcnjy)

, €CJIU Pcnf; < Pcfjk; < 85%

—1, nHaye

kliljlq
passive
B3UMaeMas ¢ Mapker-Melikepa MO cJeliKkaM, 3aKJIIOYEHHbIM B TedeHue q-oro Ksanta B j-i

Toprossiii eHb 10 k-omy MHCTpyMEHTY C i-bIM CPOKOM UCIIOJIHEHUS HA OCHOBaHUHU 0e3apecHbIX

L4 Fee — CyMMa 6I/Ip)KCBOTO c60pa U KOMHUCCHUOHHOI'O BO3HAIPAXKACHHUA 34 KIIMPUHT,
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3as1BOK, IOJJAaHHBIX MapKeT-MeHKepOM U COJIEprKalluM KOJ(-bl) pa3/ieNa perucrpa yuera no3uuii,
UCIIOJIb3y€EMbI€ ITPU BBIITOJHEHUH 00s13aTebCTB MapkeT-Melikepa B COOTBETCTBUU C HACTOSAIIEH
[TporpammMoii Ha OCHOBaHUM 3aKirO4YeHHOro ¢ bupkelr noroBopa 00 okazaHum yciyr Mapker-
MeHKepa, IIPY YCIOBHH, YTO JAHHBIE 3asBKU 3apEerMCTPUPOBAHbI B PeecTpe 3asBOK ¢ MEHBIIMMU
HOMEPAMH, YEM HOMEPA COOTBETCTBYIOIUX BCTPEUHBIX 3asBOK II0 COOTBETCTBYIOIMM [lapHbIM
crenkam?;

e Pc f]kql — (akTHUeCcKas IPOJOJDKUTEIBHOCTD MoAepxkaHusd MapkeT-MeiikepoM B TeUeHHE (-
oro KBanra B j-if ToproBelii aeHb /[BycTOpOHHUX KOTHPOBOK 10 k-omy WMHCTpyMeHTY ¢ i-bIM
CPOKOM HCIIOJIHEHHUS Ha yCJIOBMSX, YKa3aHHBIX B MyHKTe 2.2. HacTosAwel [Iporpammsl (B % ot
npoaopkuTenbHoctu KBanra);

k,i .
° Pcn; C; — MHHHUMAaJIbHas MPOJOJDKUTEILHOCTD MOIepKaHus MapKeT-MeKepoM B TEUCHHE

g-oro KBanta B j-if ToproBelii nenb J[ByCTOPOHHMX KOTHPOBOK 1O k-omy MHCTpyMEHTY C i-bIM
CPOKOM HCIIOJIHEHHUS Ha yCJIOBMSX, YKa3aHHBIX B IyHKTe 2.2. HacTosAwel [Iporpammsl (B % ot
MPOJIOJKUTENLHOCTH KBaHTa).

®opmysa Ne2:

ki ki
Sq,jkimax(0;1q,i(Pcfy s Penjg)*(S2=S1)+S1) )
7 , Tae:

Tika K

s k=1, ..., 11:
. S1 — 3000 (Tpu Teicsun) pyoieii;
o S, —6 000 (Lects THICSY) pyOIIeH;

k,
o I(] a_ KOJIMYCCTBO CPOKOB HCIIOJIHCHHUA I10 k-OMy HHCTPYMGHTY, 10 KOTOpOMY MapKeT-

Mmeiikep B TeueHue q-oro KanTa B j-if ToproBelii 1eHb 00s13aH BBIIOJHATD YCIOBUS MOAACPKAHUS
JIByCTOPOHHUX KOTUPOBOK, IIPEyCMOTPEHHBIX B yHKTE 2.2. Hactosuiei [IporpamMmsl;

. k=1,2, ... — mOpsIKOBBI HOMEP COOTBETCTBYIOIIEro VIHCTpyMeHTa, YKa3aHHBIN B IYHKTE
1 nacrosmieit [Iporpammer;

. I =1, 2, ... — HOPSIKOBBIi HOMEP COOTBETCTBYIOIIETO CPOKA MCIIOIHEHHS, YKa3aHHBIN B
nyHkTe 1 Hacrosmen [IporpamMmer,

. j=1,2, ... — nopsakoBblii HoMep TOProBoro JHs COOTBETCTBYIOLIETO MECSIIA;

. qg=1, 2, ... — nopsakoBbiii HoMep KBaHTa, ykasaHHbIi B myHKTe 2.2.1. Hacrosien
IIporpammsl.

! Tepmun onpesienseTcs B COOTBETCTBUM NMPABUJIAMH KJIMPUHTA, yTBEPKAEHHBIMU KIIMPHHIOBBIM [IEHTPOM |
peryIupyroIuMy DOPSAA0K OKa3aHUs KIMPUHIOBbIX yeiayr Ha CpouHoM peiHke ITAO MockoBckas bupxa.



