IIporpamma Nel «@brovepchbl Ha CpeAHEJIMKBHIHBIC AKIMH 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 DbroYepCHBI KOHTPAKT Ha 00BIKHOBEHHBIE akuu [TAO «AspodioT»
k=2 @brouepcHbIii KOHTPAKT Ha 00bIkHOBeHHbIE akuu AK « AJIPOCA» (ITAO)
k=3 ®dproYepCcHBIN KOHTPAKT Ha 00bIKHOBeHHBIE akiiuu [TAO «CeBepcTaiiby
k= ®DproUepCcHBIN KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «Pycl'uapo»
k=5 @dbroYepCHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [IAO «Maraur»
k=6 OpI0YepCHBIN KOHTPAKT Ha 00bIKHOBeHHBIE akiinu [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 OproYepCcHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «TataegTs» um. B.J1.
[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

NMOJAaHHBIM ~ MapkeT-MekepoM 3asiBKaM B  OTHOILLICHUH
HNuctpymenTa. 3nauenne Cripsaa ABYCTOPOHHUX KOTHPOBOK
ompexensercs o Gopmyne: Spreadmm = a*SPj, rae:

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,
[IeHa KOTOPBIX HE HMIKE LIEHBI TAHHOW 3as1BKH, 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.

KBaHT nepuoJi BpeMeHu ToproBoi ceccuu, B TEUEHHE KOTOPOro
Mapxket-melikep 00513aH 1MojaBaTh 3asBKH, 0003HAYACMbIH
kKak =1, 2, ... (rme 1, 2, ... — nopsiakoBbIil HOMep KBanTa).

bmxaitmmii cpok CPOK UCHOJIHEHUS 110 NHCTpYMEHTY HauMEHee y1aJICHHbIN

HACIOJIHEHUS 10 oT ToproBoro /1Hs1, B KOTOPBII OCYILECTBIISETCA

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

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. IlapameTphbl 00s13aTebCTB MapkeT-mMelkepa.
2.2.1. Mapker-MeiKep BBITIONHSIET O00S3aTEbCTBA TOJBKO IO TEM CPOKAM HCIOJHEHUS
HucTpymMeHTOB, KOTOphIe yKazaHnbl B Tabmumax Nel-12 Hacrosiiero nyHkTa:

Taoauma Ne 1

VYcenosus noanepxkanus J{ByCTOPOHHMX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTy Ha
obbikHOBeHHbIe akimu [TAO «Aspodiaor» k=1 B Teuenne Kanra =1

[TepBolii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHwus (i=2) Hayayia

HapaMeprl 0053aTENLCTB Menee yem 3a 5 (HSITL) KsanTa —
Mapker-meiikepa ToproBeIX JHEH 10 Bpewmst

Becw nepuon

OKOHYaHHUsA oOpalieHus | OKOHYaHHSA
o0parueHu NHcTpymenTa ¢ mepBbIM KBanta
CPOKOM HCIOJIHEHHUS (g=1)

1.Crpa 1ByCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IUHULIAX
U3MEpEHUS TICHBI 0,60%xSP 0,60%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €TO

Crnenudukarmeii) 10:00 MCK

2. MuHuManbHbIl 00beM (UTC+4) —
3asBOK (M3MepsieTcs B 100 100 18:50 MCK

KOHTpPAaKTax) (UTC+4)
3. MunumainbeHas
MPOIOIDKUTEITHHOCTD
MOJIIePIKaHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70
(u3mepsiercs B % OT
MPOAOIKUTEITLHOCTH
KBanra)




Tao6auna Ne 2

VYcenosus noanepxkanus J{ByCTOPOHHUX KOTUPOBOK IO PbIOYEPCHOMY KOHTPAKTy Ha
o6pikHOBeHHBIC akuu AK « AJIPOCA» (ITAO) k=2 B Teuenne Kpanra =1

(m3mepsiercs B % oOT
HPOJIOJDKUTEIIBHOCTH
KBanra)

[TepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucroyHeHus (1i=2) Hayajia
[TapameTpsl 00s3aTEILCTB Menee yem 3a 5 (1IATh) K]gaHTa —
Mapker-melikepa ToprosuIx gHEN 0 pemsa
%%%aie&%ﬂ OKOHgaHI/DI oOpareHusi | OKOHYaHMS
WHCTpyMEHTA C TIEPBBIM Kganta
CPOKOM HCIIOTHEHHUS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
M3MEPEHUSs IICHBI 0,5%xSP 0,5%x*SP
NHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHuMaIbHbIH 00BEM (UTC+4) -
3asBOK (M3MeEpSETCs B 40 40 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumaibHas
MIPOJOJIKHUTELHOCTD
MOJIACPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

Taoaunma Ne 3

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

(m3mepsieres B % OT
MPOIOJDKUTETLHOCTH
KBanTa)

IlepBbIit CpoK Bropoii cpok Bpems
ucnonHeHus (i=1) ucnonaHeHwus (i=2) Hayayia
[TapameTpsl 00513aTENBCTB Menee ueM 3a 5 (I14Th) KBanra —
Mapxker-Melnikepa Toproseix quen 10 Bpewms
%%‘;)La&eg;&ﬂ OKOHgaHI/ISI oOpamieHus | OKOHYaHMSA
NHcTpymeHTa ¢ nepBbIM KBanra
CPOKOM HCHOJIHEHHUS (9=1)
1.Crpa 1ByCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIIAX
M3MEpEeHUs IIeHbI 0,70%xSP 0,70%xSP
HNHcTpymenTa B
COOTBETCTBHH C €T0
Crenn¢ukarmeir) 10:00 MCK
2. MuHUMaNBHBIN 00BEM (UTC+4) —
3asBOK (U3MepsieTcs B 8 8 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumaisHas
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JBYCTOPOHHUX KOTUPOBOK 70 70




Taoauma Ne 4

VYcnoBus nogaep:xanus [[ByCTOpOHHUX KOTUPOBOK MO PbIOYEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akimn [TAO «Pycl'mapo» k=4 B reuenue Kpanra g=1

(u3mepsiercs B % OT
HPOJIOJKUTEILHOCTH
KBanra)

IlepBb1it cpok Bropoii cpok Bpems
ucnosHeHus (i=1) ucnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (IATh) KBanra —
MapkeT-Melikepa ToproBeIX JHEH 10 Bpems
%%(;’agf& I/;(;I[ OKOHgaHI/DI oOpareHusi | OKOHYaHMS
MHCTpYMEHTA C TIEPBBIM Ksanra
CPOKOM MCIOJTHEHHSI (9=1)
1.Cripaa IBYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1IEHBI 0,80%xSP 0,80%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00bEM (UTC+4) -
3as9BOK (M3MepseTcs B 40 40 18:50 MCK
KOHTpaKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICP KaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

Taoauna Ne 5

VYcnosus noaaepxanus J{ByCTOpPOHHUX KOTUPOBOK 110 DbloYepcHOMY KOHTPAKTy Ha
oObikHOBeHHbIE akimn [TAO «Maraut» K=5 B Teuenune KBanra =1

(u3mepsiercs B % OT
IPOJOJDKUTEIBHOCTU
KBanTa)

IlepBb1it cCpok Bropoii cpok Bpems
ucnonHenus (i=1) ucnonaHeHus (1=2) Hayasna
[TapameTpsl 00s13aTE€THCTB Menee 4yem 3a 5 (1ITh) KgaHTa —
Mapxker-melikepa Toproseix qHen 10 pems
%%(S’age&l/;&ﬂ OKOHgaHI/ISI oOpaiieHuss | OKOHYaHHSA
HHCcTpyMeHTa ¢ epBbIM KBanrta
CPOKOM HCIIOJIHEHHUS] (9=1)
1.Crpa 1ByCTOPOHHHUX
KOTUPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIIAX
M3MEPEHUS 1IEHBI 0,70%xSP 0,70%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €T0
Crnenundukanueii) 10:00 MCK
2. MuHHMaNbHBIH 00beM (UTC+4) —
3as8BOK (M3MepsieTcs B 150 150 18:50 MCK
KOHTpAKTax) (UTC +4)
3. MunumanipHas
MIPOIOIDKUTEITHHOCTD
MOJIIePIKaHUS
JByCTOPOHHUX KOTUPOBOK 70 70




Tao6auma Ne 6

VYcnoBus nogaep:xanus [[ByCTOpOHHUX KOTUPOBOK MO PbIOYEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akiu [TAO Mockosckast bupska k=6 B reuenne Kanra g=1

(u3mepsiercs B % OT
HPOJIOJKUTEILHOCTH
KBanra)

IlepBbIit cpok Bropoii cpok Bpems
ucnonaenus (i=1) ucnosHeHus (i=2) Hayasa
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanra —
MapkeT-Melikepa ToproBeIX JHEH 10 Bpems
]%)%C;ai]ueg{ I/L(;I[ OKOHgaHI/ISI oOpareHusi | OKOHYaHMS
MHCTpYMEHTA C TIEPBBIM Ksanra
CPOKOM WCIIOJTHECHUS (9=1)
1.Cripaa IBYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
U3MEpEHUs 1IEHbI 0,40%xSP 0,40%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00bEM (UTC+4) -
3asBOK (M3MepsETCs B 30 30 18:50 MCK
KOHTpaKTax) (UTC+4)
3. MunumanbsHas
MIPOIOIDKUTEIHLHOCTD
MOJIICP KaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

Taoauna Ne 7

VYcenosus noanepxkanus J{ByCTOPOHHMX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTy Ha
oObikHoBeHHbIe akiu [TAO «HJIMK» k=7 B Teuenne KBanra q=1

(m3mepsiercs B % OT
MPOIOJDKUTEITLHOCTH
KBanra)

[TepBbrlii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHwus (i=2) Havayia
[TapameTpsl 00513aTEJILCTB Menee yem 3a 5 (I15ITh) K]gaHTa —
Mapxker-Melnikepa Toproseix quen 10 peMst
%%%a?uegi I/;IO;{H OKOHgaHI/Iﬂ oOpareHusi | OKOHYaHMS
WHCTpYMEHTA C TIEPBBIM Ksanta
CPOKOM HCIIOTHEHHUS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEPEHUS IICHBI 0,70%xSP 0,70%xSP
HNHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukarmeil) 10:00 MCK
2. MuHUMAaIbHBIH 00BEM (UTC+4) —
3as1BOK (M3MepsieTcs B 20 20 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
MOJIICPIKaHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70




Tao6auma Ne 8

VYcnoBus nogaep:xanus [[ByCTOpOHHUX KOTUPOBOK MO PbIOYEPCHOMY KOHTPAKTY Ha
o0bikHOBeHHbIe akiwn [TAO «KHOBATOK» k=8 B reuenue Kpanra g=1

(u3mepsiercs B % OT
MPOJOJKUTEILHOCTH
KBanTa)

IlepBb1it cpok Bropoii cpok Bpems
ucnosHeHus (i=1) ucnosHeHus (i=2) Hayasia
HapaMeTpLI 00s13aT€EIBCTB Menee yem 3a 5 (HSITB) K}gaHTa —
Mapket-melikepa ToproBsIx qHEN 10 peMst
%%g’afueel;&? oKOHNART obpalieHns | OKOHYAHHs
HucTpymeHTa ¢ nepBbIM KBanTta
CPOKOM MCIOJTHEHHS (9=1)
1.Cnpaz1 1ByCTOPOHHUX
KOTUPOBOK, Spreadmm
(u3mepsieTcs B AMHUIIAX
HU3MEPECHHUS 1ICHBI 0,70%xSP 0,70%xSP
HNuctpymenTa B
COOTBETCTBHH C €r0
Cnenudukarueii) 10:00 MCK
2. MuHUMAaIbHBIA 00bEM (UTC+4) -
3asBOK (M3MepseTcs B ) 5 18:50 MCK
KOHTpaKTax) (UTC+4)
3. MunumaibHast
MIPOJIOJIKUTEIILHOCTD
MoAIep>KaHuUs
JIBYCTOPOHHUX KOTHPOBOK 70 70

Taoauna Ne 9

VYcenosus noanepxkanus JIByCTOPOHHUX KOTHPOBOK 110 DBIOYEPCHOMY KOHTPAKTY HA
npusmiernpoannbie akuud OAO «Cypryraedreras» k=9 B teuenne Ksanra q=1

(m3mepsieres B % OT
POIOJDKUTETLHOCTH
KBanTa)

IlepBb1it cCpok Bropoii cpok Bpems
ucnonHenus (i=1) ucnonaHeHus (1=2) Hayasna
[TapameTpsl 00513aTENBCTB Menee ueM 3a 5 (I14Th) KBanra —
Mapxker-Melnikepa Toproseix quen 10 Bpewms
%%‘g’a&eg&(? OKOHgaHI/ISI oOparieHus OKOHYaHHA
NHcTpymMeHTa ¢ nepBbIM KBanra
CPOKOM MCHOJIHEHHUS (9=1)
1.Crpa 1ByCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIIAX
M3MEpEeHUs IIeHbI 0,70%xSP 0,70%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €TI0
Cneundukanueii) 10:00 MCK
2. MuHuUMaIbHBIH 00BEM (UTC+4) —
3asBOK (M3MepsieTCs B 10 10 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumaibHas
IIPOJOJIKUTEIBHOCTD
NOJIAeP KaHUS
JBYCTOPOHHUX KOTUPOBOK 70 70




Ta6auma Ne 10

VYcnoBus nogaep:xanus [[ByCTOpOHHUX KOTUPOBOK MO PbIOYEPCHOMY KOHTPAKTY Ha
oobikHOBeHHbIe akimu OAO «Cypryraedrerasy k=10 B reuenne Kanra g=1

(u3mepsiercs B % OT
HPOJIOJKUTEILHOCTH
KBanra)

IlepBb1it cpok Bropoii cpok Bpems
ucnosHeHus (i=1) ucnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanrta —
MapkeT-meiikepa Toproseix JHEH 10 Bpewmst
]%)%C;ai]ueg{ I/L(;I[ OKOHgaHI/ISI oOpailieHus | OKOHYaHMs
WHCTpYyMEHTA C TIEPBBIM Ksanra
CPOKOM MCIOJTHEHHSI (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1IEHBI 0,45%xSP 0,45%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Crenudukanueii) 10:00 MCK
2. MuHUManLHBIH 00BEM (UTC+4) —
3as9BOK (M3MepseTcs B 10 10 18:50 MCK
KOHTpaKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICP KaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

Taoauna Ne 11

VYcenosus noanepxkanus J{ByCTOPOHHMX KOTHPOBOK 110 PbIOYEPCHOMY KOHTPAKTy Ha
oObikHOBeHHbIC akiwn [TAO «Tarnedts» um. B.JI. Illammna k=11 B Teuenue Ksanrta g=1

(m3mepsiercs B % OT
MPOIOJDKUTEITLHOCTH
KBanra)

[TepBbrlii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHwus (i=2) Havayia
[TapameTpsl 00513aTEJILCTB Menee yem 3a 5 (I1ITh) K]gaHTa —
Mapxker-Melnikepa Toproseix quen 10 peMst
%%%a?uegi I/;IO;{H OKOHgaHI/Iﬂ oOpareHusi | OKOHYaHMS
WHCTpYMEHTA C TIEPBBIM Ksanta
CPOKOM HCIIOTHEHHUS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEPEHUS IICHBI 0,70%xSP 0,70%xSP
HNHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukarmeil) 10:00 MCK
2. MuHUMAaIbHBIH 00BEM (UTC+4) —
3as1BOK (M3MepsieTcs B 10 10 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
MOJIICPIKaHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70

Taoauna Ne 12




VYcenosus noanepxkanus J{ByCTOPOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTy Ha
o6sikHOBeHHBIE akimu «OK «PYCAJI» k=12 B Teuenue KBanra g=1

[TepBolii cpok Bropoii cpok Bpewms
ucnosHenus (i=1) ucnonHeHus (1=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee yem 3a 5 (1IATh) KBanTa —
Mapker-meiikepa Becs niepron ToproBeIX AHEH 10 Bpewmst
oGpameHust OKOHYaHUs oOpalieHuss | OKOHYaHMs
WHCTpYMEHTA C IEPBBIM KganTa
CPOKOM HCHOJIHEHHUS (9=1)

1.Crpa 1ByCTOPOHHHUX
KOTHUPOBOK, Spreadvm
(M3mMepsieTcs B €IMHULIAX
WU3MEPEHHUS 1IEHBI 0,80%xSP 0,80%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO

Crerdukanueii) 10:00 MCK

2. MuHMMAaNbHBIH 00BeM (UTC+4) —
3as1BOK (M3MepsieTcs B 25 25 18:50 MCK

KOHTpPAaKTax) (UTC+4)
3. MunumanbsHas
IPOJIOJKUTETBHOCTD
MOJIACPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70
(m3mepsiercs B % oOT
HPOJIOJDKUTEIIBHOCTH
KBanra)

2.2.2. TlepBbIM, BTOPBIM M CIICAYIOIIUMH 33 HUMH Cpokamu wucnonHeHus (i) MHcTpymeHTa
MPU3HAIOTCS COOTBETCTBEHHO OiIpKaiimas u CJlCAYIOIHME 3a HEeW JaThl HCIOJHEHUS
COOTBETCTBYHOIIET0 MHCTpyMEHTa, IPUXOIAIIMECS HA MapT, HIOHb, CEHTAOPH U IEKa0pPh.

2.3. B Teuenue g-oro KBanra Toprosoro aust OtueTHoro mepuona MapkeT-MelWKep BIpaBe HE
Oonee 7 (cemu) pa3 He COOJIIOIATH OJIMH U3 IIAPAMETPOB UCIIOJIHEHHUS 0053aTENIbCTB, YKA3aHHbBIX B
nyHkre 2.2. Hactosimed [Iporpammelr B otHomenun k-oro MHCTpymMeHTa C i-BIM CpPOKOM
ucnojgHenus. B ciydae Hapymenuss B TedueHue OTUETHOro INepuoJa JAHHOTO YCJIOBMS IpU
okazaHuu Mapker-meiikepom yciyr no k-omy MHCTpyMeHTy, Takue yciayrd B OTHOIICHUU
COOTBETCTBYIOIIEr0 MHCTpyMeHTa, yKa3aHHOro B IyHKTe 1 HacTtosamel IIporpammel, cunTaroTcst
HE OKa3aHHBIMH.

3. Bosnarpaxxaenue Mapker-Mmeiikepa.

3.1 Pa3mep BozHarpaxaeHus MapkeT-Melikepa 3a BbIIIOJIHEHHE MapkeT-MelHKkepoM B TeUeHUE
OTtueTHOrO Nepuoaa o0s3aTenbCTB MapkeT-Melikepa Ha yCIOBHSIX, TPETYyCMOTPEHHBIX ITyHKTaMU
1-2 nacrosimeit [IporpaMmel, paBeH BO3HarpaxaeHuto, onpenaeneHHoMmy mo @opmynam Nel-2 B
OTHOLIEHHUU KaXXIOM TPYMIbl KOJOB pPA3fesia Perucrpa ydera IO3MIUHN, HUCIOIb3YEMBIX IIpU
BBIMIOJTHEHUH 00s13aTelnbcTB MapkeT-Melikepa B COOTBETCTBUHU ¢ Hactosmed [Iporpammoii Ha
OCHOBaHMU 3aKJIr04YeHHOro ¢ bupxell 1oroBopa 06 okazaHUM yCcIyT MapKeT-Melkepa:

®opmya Nel:
ki y ki .
0,25 X X i Fee gepie X (Iqi(Pcfiys Penfy) + 1), rae:

active

® [, ; MOXET IPUHUMATD CIIEYIOIINE 3HAYCHHUS:

1, ecau Pcfj'fc’li > 85%

ki Kiv\ >
(Pcfm Pcnjlq)

(85% — Pcnf7)

ki, kiy _ , .
lqi(Pcfjq s Penig) = , eCJI1 Pcn}‘; < Pcfjk; < 85%

—1, uHaye



ki j.a
e Fee ', — CyMMa OMpXKEBOro cOOpa M KOMHMCCHOHHOIO BO3HAIPAXJECHHS 3a KJIMPHHI,

B3UMaeMas ¢ MapkeT-Meiikepa Mo CIeinKaM, 3aKIOYEHHBIM B TedueHHe (-oro KBanTta B j-i
Toproselii geHb o k-omy HCTpYMEHTY € i-bIM CPOKOM HCIIOJIHEHHUSI HA OCHOBAaHUH 0€3apeCHBIX
3asBOK, TOJAaHHBIX MapKeT-MelKepoM U COJepKaIIMM KO/I(-bl) pa3zielia perucTpa yueTa mo3HUIHid,
MCIIOJIb3yEMBbIE TIPHU BHITTOJIHEHUH 00513aTeNbCcTB MapkeT-Melkepa B COOTBETCTBUH C HACTOSIIEH
[Iporpammoii Ha OCHOBaHMH 3aKJIFOYEHHOTO ¢ bupskel moroBopa 00 okazaHuM yciyr Mapker-
Melkepa, IPH YCIIOBHH, YTO JAHHBIC 3asBKHU 3apErHCTPUPOBAHbI B PeecTpe 3asBOK ¢ O0IBIIMMU
HOMEpaMH, YeM HOMEpa COOTBETCTBYIOIIMX BCTPEUYHBIX 3asBOK MO COOTBETCTBYIOIMM [lapHbIM
cleKam?;

ki o
* Pcf; ql — (pakTHUECcKask IPOJOIDKUTEIBHOCTD MOAepKaHusd MapKkeT-MeiKepoM B T€UCHHE (-

oro Ksanra B j-if ToproBeiii AeHb J[ByCTOpOHHUX KOTHPOBOK 10 k-omy MHCTpyMeHTy ¢ i-bIM
CPOKOM HCIOJHEHHUSI Ha yCIOBHAX, YKa3aHHBIX B IMyHKTE 2.2. HacTosmen [Iporpammel (B % ot
npojopkuTensbHocTd KBanra);

. Pcn}c’; — MUHUMAaJIbHAs MPOJOJDKUTENBHOCTD NOANEPKaHUA MapKeT-MEMKepOM B TEUCHUE

g-oro KBanTta B j-if ToproBelii 1eHb JIByCTOPOHHMX KOTUPOBOK 1O k-omy MHCTpYMEHTY C i-bIM
CPOKOM HCIIOJHEHHUSI Ha yCIOBHSX, YKa3aHHBIX B IMyHKTE 2.2. HacTosmen [Iporpammer (B % ot
npojonkuTensHocT KBanra).

®opmyJia Ne2:
ki ki
Sq.jikimax(0;1q,i(Pcfy s Penp)*(Sa=S1)+S1)
i k.q ”
YjkaqK;

ma k=1, ..., 12:

o S1 — 5000 (ITsatpb ThICSY) pyOICii;
. S, —10 000 ([ecsats Thics4) pyoOiei;

k,
o I(] a_ KOJIMYCCTBO CPOKOB HCIIOJIHCHHUA I10 k-OMy HHCTPYMGHTY, 0 KOTOpOMY MapKeT-

Meiikep B TeueHue q-oro KanTa B j-ii ToproBelii 1eHs 00s13aH BBIITOTHATH YCIOBUS MOAICPKAHUS
JIByCTOPOHHUX KOTHPOBOK, NPEAYCMOTPEHHBIX B IyHKTe 2.2. Hactosed [Iporpammsl. Ilpn
OIpe/IeNIEHUU KOJMYECTBA CPOKOB MCIONHEHUS MO k-My MHCTpyMEHTy TakKe Yy4YMTHIBAIOTCS
Toprosblie THU, B KOTOPbIE MTOJHOCTHIO MO0 YaCTUYHO TOPTU ObUIM MPUOCTAHOBJICHBI.

. k=1, 2, ... — IOpsAAKOBBII HOMEP COOTBETCTBYIOIIEro MHCTpyMeHTa, yKa3aHHBIN B MyHKTE
1 nacrosueit [Iporpammsr;

. I =1, 2, ... — HOPSIKOBBIi HOMEP COOTBETCTBYIOIIETO CPOKA MCIOIHEHHS, YKa3aHHBIN B
nyHkre | Hactosmen [Iporpammer,

. j=1,2, ... — nopsakoBblii HoMep TOProBOro IHs COOTBETCTBYIOIIETO MECSIIA;

. q =1, 2, ... — nopsaakosbiii Homep KBaHTa, ykasaHHblli B nmyHKTe 2.2.1. Hacrosmen
IIporpammsel.

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



