IIporpamma Nel «@brovepchbl Ha cpeAHEJIMKBHIHBIC AKIMU POCCHCKNX IMUTEHTOB»

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

Oo6o3HaueHmne
Haumenosanue MHcTpymMeHTa

NuctpymenTa
k=1 @DbrouepcHBI KOHTPAKT HA 00BIKHOBeHHBIE akuH [TAO «Aspodror»
k=2 @brouepcHblii KOHTPaKkT Ha 00bikHOBeHHBIE akuu AK «AJIPOCA» (ITAO)
k=3 ®DproYepCHBIN KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «CeBepcTaiby
k= dprouepcHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «Pycl'uapo»
k=5 ®broYepCHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «Maraut»
k=6 OpI0YepCHBIN KOHTPAKT Ha 00bIkHOBeHHBIE akiuu [TAO MockoBckast bupika
k=7 ®brouepcHbI KOHTPAKT Ha 00bIKHOBEHHBbIE akiuu [TAO «HIIMK»
k=8 ®proyepcHbI KOHTPAKT Ha 00bIKHOBeHHBIE akiinu [TAO «HOBATOK»
K =9 @pI0YepCHBIM KOHTPAKT HA MpUBUIIETUpoBaHHble akuuu OAO

«CypryrHedreras»
k=10 OproYepCcHBI KOHTPAKT Ha 00bIKHOBeHHBIC akiinu OAO «CypryrHedTreras»
k=11 ObrouepcHblii KOHTpaKT Ha 00bIkHOBeHHBbIE akuu [TAO «TatHedTs» um. B./I.
[Tamuna

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

2. YCIIOBUS BBITIOJTHEHHSI 00s13aTeIbCTB MapKeT-MeiKepa.
2.1. Ina ompeneneHus mapaMeTpoB 0053aTelnbCcTB MapkeT-Meiikepa UCHONB3YIOTCS CIEAYoIIne
TTOHSITHUS:

CHDBI[ ABYCTOPOHHUX MaKCUMaJibHas pa3Hulla MCKAY nqueﬁ LICHOI71 MMPEATIOXKCHUSA
KOTHUPOBOK Ha MOKYIIKY U J'Iy‘IIHCfI HeHOI\/'I OpCAJIOKCHUA HA MMPOAAXy IO

NMOJaHHBIM ~ MapkeT-MelikepoM 3asiBKaM B OTHOILICHHH
HNuctpymenTa. 3nauenne Cripsaa ABYCTOPOHHUX KOTHPOBOK
ompezensercs o popmyne: Spreadmm = a*SPj, Tae:

a — MOCTOsIHHAs BEeMYMHA, onpenensemas ains Mactpymenra
B myHKTe 2.2.1. HacTosel [Iporpammel 1 BeipaxeHHas B %o;
SPi — Pacuernas mnena MHcTpymMeHTa ¢ I-bBIM CpPOKOM
WCTIOJIHEHMS,  OmpefeneHHas 1o  uroram  JlHeBHOM
KIIMPUHTOBOM CECCHH (TPOMEKYTOUYHOTO KIUPUHTA).
3nauenue Crpsja JBYCTOPOHHUX KOTHUPOBOK M3MEPSIETCA B
eANHUIAX U3MEPEHUs LIeHbl IHCTpyMeHTa B COOTBETCTBUH C
ero Crnenmudukanmei.




Jlydinas 1ieHa IpeutoKeHuss | LIeHa 3asBKHM Ha IIOKYIIKY, NOAAHHOM Mapker-MelkepoM B
Ha TOKYIKY oTHomeHnH MIHCTpyMeHTa, 00beM KOTOPOIA, ¢ y4eToM 00beMa
BCEX MOJAHHBIX 3TUM MapKeT-MeUKepOM 3asiBOK Ha IOKYIIKY,
1IeHa KOTOPBIX HE HWJKE LIEHBI JAHHOW 3asBKH, COCTABIIET HE
MEHEee MUHUMAJIBHOTO 00beMa 3asIBOK.

JIydamast neHa npeaioKeHus LIEHAa 3asBKM Ha MNpPOJaxy, MOJAHHOW MapKeT-MelKepoM B
Ha OIpOoJaxy OTHOIICHUU I/IHCTPYMCHTa, 00beEM KOTOpOfI, C yu4€TOM o0beMa
BCEX MOJIaHHBIX 3TUM MapKeT-MeUKepOM 3asiBOK Ha IIPOJIAXKY,
1IeHa KOTOPBIX HE BBIILIE LIEHbI JaHHOW 3as1BKU, COCTAaBIISIET HE
MEHEee MUHUMAaJIbHOIO 00beMa 3asiBOK.

KBanT nepuoj; BpeMeHu Toprosoii ceccru, B TECUEHUE 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 KOTOPBI OCYIIECTBIISIETCSA

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

HOMEp Cpoka ucnojHeHus no MHcTpymeHry).
Cienyronuii 3a OvKaiyM | CpOK UCTIOJIHEHUs 1o HCTpyMeHTy, onpeaensemMslii no

CPOK HCITOJIHEHUS 110 dopmye: i=n+l
HNucTpyMeHTy
OT4YeTHRIN IEPUOJT KaJICHAAPHBIN MeCsL]

2.2. IlapameTphbl 00s13aTeNbCTB MapkeT-mMelkepa.
2.2.1. Mapker-MeiKep BBITIONHSIET O00s3aTEIbCTBA TOJBKO IO TEM CpPOKaM WCIOJHCHHS
HucTpymMeHTOB, KOTOphIe yKa3zaHbl B Tabnuuax Nel-12 Hacrosiero myHkTa:

Taoauma Ne 1

VYcnosus noanuepxkanus J{ByCTOPOHHUX KOTUPOBOK 110 DbIOYEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akimu [TAO «Aspodaor» k=1 B Teuenne Ksanra g=1

IlepBbIit CpoK Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHwus (i=2) Hayayia

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

Becs nepuop

OKOHYaHHUs oOpalieHus | OKOHYaHHSA
oOparneHm NHcTpymenTa ¢ mepBbIM KBanta
CPOKOM HCIOJIHEHHUS (g=1)

1.Crpa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
U3MEpEHUS TICHBI 0,40%xSP 0,40%xSP
HNHcTpymenTa B
COOTBETCTBHH C €TO

Crnenudukarmeii) 10:00 MCK

2. MuHuManbHbIi 00beM (UTC+4) —
3asBOK (M3MepsieTcs B 150 150 18:50 MCK

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




Tao6auna Ne 2

Ycnosus noanepxkanus J{ByCTOPOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha
o6sikHOBeHHBIC 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) Hayasia
[TapameTpsl 00s3aTEILCTB Menee yem 3a 5 (1ATh) K]gaHTa —
Mapker-melikepa ToproseIx qHEN 0 pemsd
%%‘gage&l;&ﬂ OKOHgaHHH oOpareHusi | OKOHYaHMS
WHCTpyMEHTA C TIEPBBIM Kganta
CPOKOM HCIIOTHEHHUS (9=1)
1.Crpaa 1BYCTOPOHHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
M3MEPEHUSs IICHBI 0,35%xSP 0,35%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHuMaIbHbIH 00BEM (UTC+4) -
3asBOK (M3MeEpSETCs B 80 80 18:50 MCK
KOHTpPAKTax) (UTC+4)
3. MunumanbsHas
MIPOJOJIKHUTELHOCTD
MOJIACPIKaHUS
JIBYCTOPOHHUX KOTUPOBOK 70 70

Taoauna Ne 3

Ycnosus nopnepxkanus J[ByCTOPOHHMX KOTHPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha
obbikHoBeHHbIe akiuu [TAO «Cesepcranby k=3 B Teuenne Ksanra g=1

(m3mepsiercs B % OT
MPOIOJDKUTETLHOCTH
KBanTa)

IlepBbIit CpoK Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHwus (i=2) Havayia
[TapameTpsl 00513aTENBCTB MeHee ueM 3a 5 (I14Th) KBanra —
Mapxker-Melnikepa ToproseIx gHEN 10 Bpewmst
%%%’age&?f OKOHgaHHH oOpamieHus | OKOHYaHMSA
HNHcTpyMeHTa € IEpBbIM KBanrta
CPOKOM HCHOJIHEHHUS (9=1)
1.Crpag 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIIAX
M3MEpEeHUs IIeHbI 0,50%xSP 0,50%xSP
HNHcTpymenTa B
COOTBETCTBHH C €T0
Crneuundukanueii) 10:00 MCK
2. MUHUMAaJIBHBINA 00BEM (UTC+4) -
3asiBOK (M3MepsieTcs B 10 10 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunuMmanipHast
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JBYCTOPOHHUX KOTUPOBOK 70 70




Taoauma Ne 4

VYcnoBus noaaepxkanus J[BycCTOpOHHUX KOTUPOBOK MO0 DbroUuepCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akimn [TAO «Pycl'uapo» k=4 B reuenue Kanra g=1

(u3mepsiercs B % OT
HPOJIOJKUTEILHOCTH
KBanra)

IlepBb1it cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (ITh) KBanra —
MapkeT-Melikepa ToproBuIX JHEH 10 Bpemsa
%%%age&y;&ﬂ OKOH‘PIaHI/DI oOpareHusi | OKOHYaHMS
MHCTpYMEHTA C TIEPBBIM Ksanra
CPOKOM MCIIOJTHEHHSI (9=1)
1.Cripa IBYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1IEHBI 0,60%xSP 0,60%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3asBOK (M3MepsETCs B 60 60 18:50 MCK
KOHTpaKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICP KaHUS
JIByCTOPOHHUX KOTUPOBOK 70 70

Taoauna Ne 5

VYcnoBus noanepxkanus J{ByCTOpOHHMX KOTUPOBOK 1O DbIOYEPCHOMY KOHTPAKTY Ha
obbikHOBeHHbIC akiuu [TAO «Maruut» K=5 B Teuenne Kpanra =1

(u3mepsiercs B % OT
IPOJOJDKUTEIBHOCTU
KBanTa)

IlepBb1it cCpok Bropoii cpok Bpewms
ucnonHenus (i=1) ucnonaHeHus (1=2) Hayasna
[TapameTpsl 00s13aTE€THCTB Menee 4yem 3a 5 (1ITh) KgaHTa —
Mapxker-melikepa ToproseIx qHEN 10 pems
%%‘g’ag?ﬁfﬁﬂ OKOH‘PIaHI/ISI oOpaiieHuss | OKOHYaHHSA
HHCcTpyMeHTa ¢ epBbIM KBanrta
CPOKOM HCIIOJIHEHHUS] (9=1)
1.Crpag 1BYCTOPOHHHUX
KOTUPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIIAX
M3MEPEHUS 1IEHBI 0,40%xSP 0,40%xSP
HNHcTpymenTa B
COOTBETCTBHH C €T0
Crenundukanueii) 10:00 MCK
2. MuHHMMaNbHEIH 00beM (UTC+4) —
3a8BOK (M3MepsieTcs B 150 150 18:50 MCK
KOHTpAKTax) (UTC +4)
3. MunumanipHas
MIPOIOIDKUTEITHHOCTD
MOJIIePIKaHUS
JBYCTOPOHHUX KOTUPOBOK 70 70




Ta6auna Ne 6

VYcnoBus noaaepxkanusi J[ByCTOpOHHUX KOTUPOBOK MO0 DbroUepCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akimn [IAO Mockosckast bupska k=6 B reuenne Kanra g=1

(u3mepsiercs B % OT
HPOJIOJKUTEILHOCTH
KBanra)

IlepBb1it cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (IATh) KBanra —
MapkeT-Melikepa ToproBuIX JHEH 10 Bpemsa
%%%aie&y;&ﬂ OKOHEaHHH oOpareHusi | OKOHYaHMS
MHCTpYMEHTA C TIEPBBIM Ksanra
CPOKOM MCIIOJTHEHHSI (9=1)
1.Cripa IBYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1IEHBI 0,35%xSP 0,35%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3asBOK (M3MepsETCs B 50 50 18:50 MCK
KOHTpaKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICP KaHUS
JIByCTOPOHHUX KOTUPOBOK 70 70

Taoauna Ne 7

VYcnosus noauepxkanus J{ByCTOPOHHUX KOTUPOBOK 110 DbIOYEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akimu [TAO «HJIMK» k=7 B Teuenne Kpanra =1

(m3mepsietrcs B % OT
MPOIOJDKUTEITLHOCTH
KBanra)

IlepBbIit CpoK Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHwus (i=2) Havayia
[TapameTpsl 00513aTEJILCTB Menee yem 3a 5 (I19Th) K]gaHTa —
Mapxker-Melnikepa ToproseIx gHEN 10 peMs
%%?a?uegH?ﬂﬂ OKOHgaHHH oOpareHusi | OKOHYaHMS
WHCTpyMEHTA C TIEPBBIM Ksanta
CPOKOM HCIIOTHEHHUS (9=1)
1.Crpa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEPEHUS IICHBI 0,40%xSP 0,40%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €TO
Cnenudukarmeil) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) -
3asiBOK (M3MepsieTcs B 50 50 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
MOJIICPIKaHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70




Ta6auna Ne 8

VYcnoBus noaaepxkanus J[BycCTOpOHHUX KOTUPOBOK MO0 DbroUuepCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akiyn [TAO «HOBATOK» k=8 B reuenue Kpanra g=1

(u3mepsiercs B % OT
MPOJOJKUTEILHOCTH
KBanTa)

IlepBb1it cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnosHeHus (i=2) Hayasia
HapaMeTpLI 00s13aT€EIBCTB Menee yem 3a 5 (HSITB) K}gaHTa —
Mapket-melikepa ToproBeIx qHEN 10 peMst
]?)%CI;’&FH?HI’;&H oKOHNANT obpalieHns | OKOHYAHHMs
HuctpymeHnTa ¢ nepBbiM KBanTta
CPOKOM MCIOJTHEHHS (9=1)
1.Crpaz1 IBYCTOPOHHUX
KOTUPOBOK, Spreadmm
(u3mepsieTcs B eAMHHIIAX
MU3MepeHus IIeHbI 0,40%xSP 0,40%xSP
HNuctpymenTa B
COOTBETCTBHH C €r0
Cnenudukarueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3as9BOK (M3MepseTcs B ) 5 18:50 MCK
KOHTpaKTax) (UTC+4)
3. MunumaibHast
MIPOJIOJIKUTEIILHOCTD
MoAIep>KaHuUs
JIBYCTOPOHHUX KOTHPOBOK 70 70

Taoauna Ne 9

Ycnosus noanepxkanus J[ByCTOPOHHUX KOTUPOBOK 110 PpIOYEPCHOMY KOHTPAKTY Ha
npusmwiernpoannbie akuun OAO «CypryrHedreras» k=9 B reuenne Kpanra q=1

(m3mepsiercs B % OT
POIOJDKUTETLHOCTH
KBanTa)

IlepBb1it cCpok Bropoii cpok Bpewms
ucnonHenus (i=1) ucnonaHeHus (1=2) Havasna
[TapameTpsl 00513aTENBCTB Menee uem 3a 5 (I14Th) KBanra —
Mapxker-Melnikepa ToproseIx gHeHn 10 Bpewmst
%%g’age&?ﬁﬂ OKOHgaHHH oOparieHus OKOHYaHHA
NucTpyMeHTa ¢ nepBbIM KBanra
CPOKOM MCHOJIHEHHUS (9=1)
1.Crpag 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIIAX
M3MEpEeHUs IIeHbI 0,50%xSP 0,50%xSP
HNHcTpymenTa B
COOTBETCTBHH C €TI0
Cneundukanueii) 10:00 MCK
2. MuHuUMaiIbpHBIH 00BEM (UTC+4) -
3asBOK (M3MepsieTCs B 20 20 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumaibHas
MIPOOIKUTEIBHOCTD
NOJIAeP KaHUS
JBYCTOPOHHUX KOTUPOBOK 70 70




Ta6auma Ne 10

VYcnoBus noaaepxkanus J[BycCTOpOHHUX KOTUPOBOK MO0 DbroUuepCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akimn OAO «Cypryraedrera3» K=10 B reuenne Kanra g=1

(u3mepsiercs B % OT
HPOJIOJKUTEILHOCTH
KBanra)

IlepBb1it cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (IATh) KBanrta —
MapkeT-meiikepa ToproBeix JHEH 10 Bpewmst
%%%aie&y;&ﬂ OKOHEaHHH oOpamienus | OKOHYAHMS
WHCTpyMEHTA C TIEPBBIM Ksanra
CPOKOM HMCIIOJTHECHUS (9=1)
1.Crpa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1IEHBI 0,35%xSP 0,35%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Crenudukanueii) 10:00 MCK
2. MuHUMaNILHBIA 00BbEM (UTC+4) -
3asBOK (M3MepsETCs B 20 20 18:50 MCK
KOHTpaKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICP KaHUS
JIByCTOPOHHUX KOTUPOBOK 70 70

Taoauna Ne 11

VYcnosus noauepxkanus J{ByCTOPOHHUX KOTUPOBOK 110 DbIOYEPCHOMY KOHTPAKTY Ha
obbikHoBeHHbIe akuuu [TAO «Tatnedth» M. B.JI. Illammnaa k=11 B reuenne Kpanrta =1

(m3mepsietrcs B % OT
MPOIOJDKUTEITLHOCTH
KBanra)

IlepBbIit CpoK Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHwus (i=2) Havayia
[TapameTpsl 00513aTEJILCTB Menee yem 3a 5 (I19Th) K]gaHTa —
Mapxker-Melnikepa ToproseIx gHEN 10 peMs
%%?a?uegH?ﬂﬂ OKOHgaHHH oOpareHusi | OKOHYaHMS
WHCTpyMEHTA C TIEPBBIM Ksanta
CPOKOM HCIIOTHEHHUS (9=1)
1.Crpa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEPEHUS IICHBI 0,35%xSP 0,35%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €TO
Cnenudukarmeil) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) -
3asiBOK (M3MepsieTcs B 15 15 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
MOJIICPIKaHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70

Taoauna Ne 12




Ycnosus noanepxkanus {ByCTOPOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha
o6sikHOBeHHBIE akimn «OK «PYCAJI» k=12 B Treuenue Kpanra g=1

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

1.Crpa 1BYCTOPOHHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX
WU3MEPEHHUS 1IEHBI 0,50%xSP 0,50%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €TO

Crerdukanueii) 10:00 MCK

2. MuHMMAaNbHBIH 00BeM (UTC+4) —
3as1BOK (M3MepsieTcs B 100 100 18:50 MCK

KOHTpPAKTax) (UTC+4)
3. MunumaibHas
IPOAOIKUTEIBHOCTD
MOJIACPIKaHUS
JIBYCTOPOHHUX KOTUPOBOK 70 70
(m3mepsiercs B % oOT
IPOAOIKUTEILHOCTH
KBanra)

2.2.2. TlepBbIM, BTOPBIM M CICAYIONIMMU 3a HUMH Cpokamu wucnonuenus (i) MHCTpymMeHTa
MPU3HAIOTCS. COOTBETCTBEHHO OiIpDKaiiias u CleAyIolMe 3a HeW JaThl HWCIOIHEHUS
COOTBETCTBYMOIIET0 MHCTpyMEHTa, MPUXOISAIIMECS HA MApT, UFOHb, CCHTSAOPH U IEKa0pPh.

2.3. B teuenue q-oro KBanra Toprosoro aus OTtdetHOro mepuona MapkeT-MelWKep BIpaBe HE
Oonee 7 (cemu) pa3 He COOJIOATH OJIMH U3 ITAPAMETPOB UCIIOJIHEHNUS 0053aTENIbCTB, YKa3aHHBIX B
nyHkre 2.2. Hacrosimed I[Iporpammbl B oTHomeHHMM k-oro MHcTpymMeHTa € 1-bIM CPOKOM
ucnogHeHus. B ciiydae HapymeHus B TeueHMe OTUETHOro INepHOJa JAHHOTO YCJIOBHS IIpU
okazaHuu Mapker-meiikepom yciyr no k-omy WMHCTpyMeHTy, Takue yciayrd B OTHOIIEHUU
COOTBETCTBYMOIEro MHCTpyMeHTa, yka3aHHOTrO B IyHKTe | Hactosmieit IIporpammel, cunrarorcs
HE OKa3aHHBIMH.

3. Bosnarpaxaenue Mapker-meiikepa.

3.1 Pa3mep BosHarpaxaeHus MapkeT-Melikepa 3a BbIIIOJIHEHHE MapkeT-MelKkepoM B TeueHUe
OTtueTHOrO Nepuoaa o0s3aTenbCTB MapkeT-Melikepa Ha yCIOBHSX, IPETYCMOTPEHHBIX ITYHKTaMU
1-2 nacrosimeit [IporpaMmel, paBeH BO3HArpaxaeHuto, onpenaeneHHoMmy mo @opmymnam Nel-2 B
OTHOLIEHHUU KaXXIOM TPYIINBbI KOJOB pa3feila PEerucrpa ydera IO3MIUHN, HUCIOIb3YEMBIX IIpU
BBINIOJTHEHUH 00s13aTelnbcTB MapkeT-Melikepa B COOTBETCTBUU ¢ Hactosmed [IporpamMmoil Ha
OCHOBAaHMU 3aKJIr04YeHHOro ¢ bupxkell 1oroBopa 06 okazaHUM yCIyTr MapKeT-MelKkepa:

®opmyia Nel:
ki i i .
0,25 X X i Fee gepime X (Iqi(Pcfiys Penfy) + 1), rae:

active
° Iq‘i MOKET TPUHUMATH CIIEIYIOIINE 3HAYCHUS:
ki
ol > 850
( 1, ecau Pcfj ;= 85%
; .5
ki _ k,i
(Pefjq — Penyg)
(85% — Penffy)
k —1, uHaye

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



ki j.a
e Fee ), — CyMMa OMpXKEBOro cOOpa M KOMHMCCHOHHOIO BO3HAIPAXIECHMS 33 KJIMPHHT,

B3UMaeMas ¢ MapkeT-Meiikepa Mo CIeinKaM, 3aKIOYEHHBIM B TedueHHe (-oro KBanTta B j-i
Toproseiii AeHb 110 K-oMy MHCTPpYMEHTY € i-bIM CPOKOM UCIIOJIHEHHUS HA OCHOBaHUHU 0€3aPECHBIX
3asBOK, MOJAaHHBIX MapkeT-MelHKepoM U COJepKaIIUM KO/I(-bl) pa3zelia perucTpa y4era mo3HIIHid,
UCIIOJIb3YEMbIC TP BBITTOJIHEHUU 00s13aTeIbcTB MapkeT-Melikepa B COOTBETCTBUU C HACTOSIICH
[Iporpammoii Ha OCHOBaHHMH 3aKJIIOYEHHOTO ¢ bupskeit moroBopa 00 okazaHuu yciayr Mapker-
Melkepa, IPHU yCIOBHH, YTO JaHHBIC 3asSBKH 3apETHCTPUPOBAHBI B PeecTpe 3asiBOK ¢ OOIBITUMU
HOMEpaMH, YeM HOMEpa COOTBETCTBYIOIIMX BCTPEUYHBIX 3asSBOK IO COOTBETCTBYIOMUM [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 MyHKTe 2.2. Hactosuiei [Iporpammel (B % ot
npojopkuTenbHoctd KBanra);

. Pcn}c’; — MUHUMAaJIbHAs MPOJOJDKUTENBHOCTD NOANEpKaHUA MapKeT-MEMKepOM B TEYCHUE

g-oro KBanra B j-it Toproseiii 1eHp J[BycTOpOHHHX KOTHPOBOK 10 k-omy MHCTpyMEHTY ¢ i-bIM
CPOKOM HCIIOJHEHHUSI Ha yCIOBHAX, YKa3aHHBIX B IyHKTe 2.2. Hactosuien [Iporpammel (B % ot
IpoJODKUTEIbHOCTH KBaHTa).

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

ma k=1, ..., 12:

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

k,
o K; 1 _ xomuuecTBO CpPOKOB HCHONHEHHUS 10 k-oMy MHCTpyMeHTY, 110 KoTopoMy MapkeT-

Melikep B TeueHue q-oro Kanra B j-if ToproBslii 1eHb 00513aH BBINOIHITH YCIOBHS MOAJIEPKaHUS
JIByCTOPOHHUX KOTHPOBOK, NPENYCMOTPEHHBIX B IyHKTe 2.2. Hactosawmed I[Iporpammsr. Ilpn
OIpe/IeNIEHUU KOJMYECTBA CPOKOB MCIONHEHUS MO k-My WHCTpyMEHTy Takke Yy4UTHIBAIOTCS
Toprosblie THU, B KOTOPbIE MTOJHOCTHIO MO0 YaCTUYHO TOPTU ObUIM MPUOCTAHOBJICHBI.

. k=1, 2, ... — IOpsAKOBBIA HOMEP COOTBETCTBYIOIIEro HCTpyMeHTa, yKa3aHHBIN B TyHKTE
1 nacrosueit [Iporpammsr;

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

. j=1,2, ... — nopsakoBkiii HOMep TOProBOro JHs COOTBETCTBYIOLIETO MECSAIIa,;

. q =1, 2, ... — nopsankosbiii Homep KBaHTa, ykasaHHslii B nmyHKTe 2.2.1. Hacrosen
IIporpammsel.

! Tepmun onpesiensercss B COOTBETCTBUM NPABUIAMH KJIUPUHTA, yTBEPKAEHHBIMH KIIMPHHIOBBIM [IEHTPOM U
PEryIupyroLUMy HOPSAA0K OKa3aHUs KIMPUHIOBbIX yciayr Ha CpouHoM peiHke ITAO MockoBckast bupxa.



