IIporpamma Ne2 «@provepchbl Ha MeHee JHKBH/IHbIE AKIUH POCCHIICKUX SMHUTEHTOB»

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:

O0o3Ha4eHue
Haumenosanue MHcTpyMeHTa
NucTpymenTa

k=1 @prouepcHbI KOHTPAKT Ha 0OBIKHOBEHHBIE akui [TAO «AKunoOHEepHAs
¢unancoBas koprnopanus «Crucremar

k=2 @brouepcHbIi KOHTPAKT Ha 00bIKHOBeHHBIE akuu [TAO «DCK EDQC»

k=3 @OpbrouepcHbIi KOHTPAKT Ha 00bIkHOBeHHBIE akuuu [TAO «MuTep PAO EDC»

k= ®dproUepCHBIN KOHTPAKT Ha 00bIKHOBEHHBIE akiuu [TAO « MMK»

k=5 Opr0YepCHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «MTCy»

k=6 OproYepCcHBI KOHTPAKT Ha 00bIkHOBeHHBIE akiuu [TAO «ITUK-
CIELIMAIM3UPOBAHHBIN 3aCTPOMILUK»

k=7 @brouepcHbli KOHTPAKT Ha 00bIkHOBeHHbIE akuu [TAO «Ilomocy

k=8 @Obr0YepCHBIM KOHTPAKT Ha 00ObIKHOBEHHbIE akiuu «[lonnmerann
HuaTepHa1IIHmM

k=9 ®proyepcHbI KOHTPAKT Ha 00bIKHOBeHHBIE akuuu [TAO «PocTtenekom»

k=10 @ObrouepcHBI KOHTPAKT Ha puBMIerHpoBannblie akiui [TAO «TpancHeTh»

k=11 @ObroyepcHbIi KOHTPAKT Ha 00bIkHOBeHHBIE akiuu [TAO "CIIb bupxa»

k=12 @ObroYepCcHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «Jlerckuil Mmup»

k=13 @brouepcHbI KOHTPAKT Ha 0ObIKHOBeHHbIEe akiuu [TAO «Meuen»

k=14 @DbrouepcHbli KOHTPAKT Ha 00bIKHOBEHHBIE aknu [TAO «DocArpo»

k=15 @brouepcHblil KOHTPAKT Ha 00bIKHOBeHHbIE akinu [TAO «Poccuiickue cetn»

k=16 @brouepckuil KOHTPaKT Ha 00bIkHOBeHHbIE akuu [TAO «I"a3npom HepTH»

k=17 @broYepcHBI KOHTPAKT Ha 00bIKHOBeHHBbIE akiuu [1AO «['pynmna koMnaHui
«Camoner»

2. YCIIOBUS BBITIOJTHEHHS 00s13aTeIbCTB MapKeT-MerKepa.
2.1. 1ng ompeneneHus mapaMeTpoB 00s3aTelnbCcTB MapkeT-Meiikepa UCHONB3YIOTCS CIETYIOIINe
TTOHSITHUS:



Crpda IBYCTOPOHHUX
KOTHUPOBOK

MaKCHMAaJIbHAs Pa3HULA MEXY JIyUIIEH [IEHON NPEIIOKEHUS
Ha TOKYNKY W Jy4Iled [IEHOW MPEeAJIOKEHUS Ha MPOAAKY MO
NOAAHHBIM MapkeT-MEeUKepoOM 3asBKaM B OTHOLUECHUHU
HNuctpymenTa. 3nauenue Cripsaa ABYCTOPOHHMX KOTHPOBOK
onpexensercs o popmyne: Spreadmm = a*SPj, rae:

a — MOCTOsIHHAsA BEIWYMHA, onpenenseMas aiusa Mucrpymenra
B ImyHKTe 2.2.1. HacTosiel [Iporpammel 1 BeipaxeHHast B %o;
SPi — Pacuernas 1nena HWHCTpymMeHTa ¢ i-BIM CPOKOM
WCIIOJIHEHMS,  ONpeAeleHHass 1o  uroram  JlHeBHOM
KIIMPUHTOBOM CeCCUH (ITPOMEKYTOUHOTO KIUPUHTA).
3nauenne Cripaaa JBYCTOPOHHUX KOTHUPOBOK H3MEPSIETCS B
eAVHULAX U3MEPEHMs LIeHbl IHCTpyMeHTa B COOTBETCTBUHM C
ero Crenupukaimen.

Jlydimas 11eHa npeaoKeHus
Ha NOKYIIKY

[IeHa 3aiBKM Ha IOKYNKY, NoJAaHHOW Mapker-meikepoM B
oTtHouieHuu MHcTpymMeHTa, 00beM KOTOpPOHi, ¢ yueToM o0bemMa
BCEX MOJAHHBIX ATUM MapkeT-MelKepoM 3asBOK Ha MOKYIIKY,
[I€Ha KOTOPBIX HE HUKE LIEHBI JAHHOM 3asiBKU, COCTABIISIECT HE
MEHEee MUHUMAJIBHOTO 00beMa 3asiBOK.

Jlyuiias nieHa opeaa0KeHus
Ha IpOJaxKy

[ICHa 3asBKUM Ha MPOJaxy, NMOJaHHONH Mapker-MelkepoM B
oTHomeHnHn MHCTpyMeHTa, 00beM KOTOPOIA, ¢ y4eToM 00beMa
BCEX MMOIaHHBIX THM MapKeT-MeHKepOM 3asiBOK Ha IMPOJIaKY,
IICHa KOTOpI)IX HC BBIIIIC LICHBI IIaHHOﬁ 3as1BKH, COCTABJIACT HE
MEHEEe MUHUMAJILHOIO 00beEMa 3asIBOK.

KBaut

IIepuoJl BpeMeHH TOproBoi cecCuu, B TEYUEHHE KOTOPOTO
Mapxket-melikep 00s13aH 1oaBaTh 3as1BKH, 0003HAYACMBbIii
kak =1, 2, ... (roe 1, 2, ... — mopsakoBeiii HoMep KBaHTa).

bamkaimmii cpox
UCIOJIHEHUS 110

HNucTpyMeHTYy

CPOK HCHOJIHEHHS 10 IHCTpYMEHTY HauMeHee YAaIeHHBIN
oT ToproBoro [Hsi, B KOTOPBIil OCYIIECTBISETCS
HOJI/IepXKaHue [IeH M0 JaHHOMY MHCTpyMeHTy,
obo3Hauaemblit kak i=n (rae N=1, 2, ... — MOPSAAKOBBIi
HOMEp CpOKa UCHOJIHEHUS 110 MHCTpyMEeHTYy).

Cnenyromumii 3a OJKaimMm

CPOK MCIOJHEHUS IO
NucTpyMeHTY

CPOK MCHOJIHEHHs 10 HCTpYMEHTY, OnpeeasieMbli 110
bopmye: i=n+1

OTYCTHBIA OSPUOJ

KaJIeHIapHBIA MecsIT

2.2. IlapameTpsl 00s13aTeNbCTB MapkeT-Meiikepa.
2.2.1. MapxkeT-MeiiKkep BBINMOJNHSAET 00s3aTENBECTBA TOJIBKO MO TEM CpPOKaM HCIIOTHEHUS
HNHcTpyMeHTOB, KoTOphle yka3aHbl B Tabmumax Nel-17 HacTosero myHkra:

Taoauma Ne 1

VYcenosus noanepxkanus J[ByCTOPOHHUX KOTHPOBOK IO DbIOYEPCHOMY KOHTPAKTy Ha
obbikHOBeHHbIe akiuu [TAO «AkunoHepHas punaHcoBas kopropaius «Cucremay» k=1 B
teueHue KBanra q=1

IIepBb1it cCpok Bropoii cpok Bpems
ucnonHeHus (i=1) ucnonaHeHus (1=2) Havasna
[TapameTpsl 00s13aTENBLCTB Menee ueMm 3a 5 (114Th) KBanTa —
Mapker-melikepa ToproBsix qHEN 10 Bpems
Beck nepuoz o OKOHYaHUS
obparieHs OKOHYaHHs 00palieHus
HNHcTpymeHTa ¢ nepBbIM Ksanrta
CPOKOM HCHOIHEHHUS (9=1)




1.Cnpa1 IBYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IMHUIIAX
M3MEpeHUs IICHbI
HNuctpymenTa B
COOTBETCTBHH C €r0
Cnenudukarueii)

0,70%xSP

0,70%xSP

2. MuHuUMaNbHBIN 00beM
3as1BOK (M3MepsieTcs B
KOHTpPAaKTax)

15

15

3. MuHuManbHas
MIPOJIOJIKUTEIILHOCTD
TIOIJICPIKAHUS
JIBYCTOPOHHUX KOTHPOBOK
(m3mepsiercs B % oOT
MPOJOJKUTEITLHOCTH
KBanTa)

70

70

10:00 MCK

(UTC+4) -

18:50 MCK
(UTC+4)

Ta6auna Ne 2

Ycnosus noaaepxanus JByCTOpPOHHUX KOTUPOBOK 110 DbloyepcHOMY KOHTPAKTy Ha
oObikHOBeHHbIe akiwn [TAO «PCK EDQCy» k=2 B Teuenune Kpanra g=1

(u3mepsietrcs B % oT
POAOIKUTEITLHOCTH
KBaHnra)

[TepBbolii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnoyHeHus (i=2) Hayasia
HapaMeTpm 00513aTEIILCTB Menee yeMm 3a 5 (Hf{TL) KsanTa —
Mapker-meiikepa ToproBeIx JHEH 10 Bpewmst
]?)%C;)agleepﬂ I/;&Il OKOHgaHI/ISI oOpailieHuss | OKOHYaHUSA
WHCTpYyMEHTA C TIEPBBIM Ksanrta
CPOKOM MCTIOJTHEHHS (9=1)
1.Crpaz 1ByCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
M3MEpEHUS IICHBI 0,70%xSP 0,70%xSP
HNHcTpymenTa B
COOTBETCTBHH C €TO
Crenudukarmein) 10:00 MCK
2. MuHHMMaNbHBEIH 00beM (UTC+4) —
3as8BOK (M3MepsieTcs B 20 20 18:50 MCK
KOHTpPAKTax) (UTC +4)
3. MunumainbHas
MIPOIOIDKUTEITHHOCTD
MoJIIeP KaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

Taoaunma Ne 3

VYcenosus noanepxkanus J[ByCTOpPOHHMX KOTHPOBOK IO DbIOYEPCHOMY KOHTPAKTy Ha
oobikHOBeHHbIe akimn [TAO «Muatep PAO EDC» k=3 B Teuenne KBanra =1

[TapameTpsl 00513aTENBCTB
Mapxker-Melnkepa

IlepBbIit Cpok
ucnosHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Becw nepuon
oOpareHus

Memnee yem 3a 5 (TISITh)
Toproseix quen 10
OKOHYaHHUs 00paleHus
NucTpymeHTa ¢ nepBbIM
CPOKOM MCIOJHEHUS

Bpewms
Hayaja
Ksanra —
Bpems
OKOHYAaHUSA
KBanTa

(0=1)




1.Cnpa1 IBYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IMHUIIAX
M3MEpeHUs IICHbI
HNuctpymenTa B
COOTBETCTBHH C €r0
Cnenudukarueii)

0,60%x*SP

0,60%x*SP

2. MuHuUMaNbHBIN 00beM
3as1BOK (M3MepsieTcs B
KOHTpPAaKTax)

3. MuHuManbHas
MIPOJIOJIKUTEIILHOCTD
TIOIJICPIKAHUS
JIBYCTOPOHHUX KOTHPOBOK
(m3mepsiercs B % oOT
MPOJOJKUTEITLHOCTH
KBanTa)

70

70

10:00 MCK

(UTC+4) -

18:50 MCK
(UTC+4)

Taoauuma Ne 4

VYcnosus noaaepxanus J{ByCTOpPOHHUX KOTUPOBOK 110 DbloYepcHOMY KOHTPAKTy Ha
oObikHOBeHHbIe akimn [TAO «MMK» k=4 B Teuenune Kanra g=1

(u3mepsiercs B % oT
MPOJIOIDKUTETLHOCTH
KBanTa)

IlepBb1it cCpok Bropoii cpok Bpems
ucnosHeHus (i=1) ucnonHeHwus (i=2) Hayajia
[TapameTpsl 00s13aTEIILCTB Menee uem 3a 5 (ITh) KBanrta —
Mapker-meiikepa ToproseIx JHEH 10 Bpewmst
%%C;’agleg{ I/;&Il OKOHgaHI/ISI oOparmeHusi | OKOHYaHUSA
I/IHCprMeHTa C IIEPBBIM Ksanta
CPOKOM MCTIOJTHEHHSI (9=1)
1.Cpa1 IByCTOPOHHUX
KOTUPOBOK, Spreadmm
(u3mepsieTcs B eAMHHIIAX
HU3MEpPEHUS IICHBI 0,90%xSP 0,90%xSP
HNuctpymenTa B
COOTBETCTBHH C €T0
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3asBOK (M3MepsieTcs B 15 15 18:50 MCK
KOHTpaKTax) (UTC+4)
3. MunumainbHas
MIPOIOIDKUTEITHHOCTD
NoJAep KaHUS
JBYCTOPOHHUX KOTUPOBOK 70 70

Taoauma Ne 5

VYcenosus noanepxkanus J[ByCTOpPOHHMX KOTHPOBOK IO DbIOYEPCHOMY KOHTPAKTy Ha
oObikHOBeHHbIe akimn [TAO «MTCy» k=5 B Teuenue Kanra g=1

[TapameTpsl 00s13aTENLCTB
Mapker-Melikepa

IlepBbIit Cpok
ucnosHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Bpems
Hayaja




Menee yem 3a 5 (15ITh)

KBanra —

ToprosuIx gHEN 10 Bpems
%%Cbanep HOA OKOHEaHI/DI oOparmeHus oxoganHﬂ
PamICHHA HNHcTpymenTa ¢ nepBbsIM KBanra
CPOKOM MCIOJIHEHHS (g=1)
1.Crpa 1ByCTOPOHHHUX
KOTHUPOBOK, Spreadvm
(M3mMepsieTcs B €IMHULIAX
U3MEpEHUs 1IEHbI 0,60%x*SP 0,60%x%SP
HNHcTpymenTa B
COOTBETCTBHH C €TO
CHGL[I/Id)I/IKaI_II/ICf/'I) 10:00 MCK
2. MuHMManbHbIH 00BeM (UTC+4) —
3asBOK (M3MepseTCs B 15 15 18:50 MCK
KOHTpaKTax) (UTC+4)
3. MunumaibHas
MPOIOIDKUTETHHOCTD
MO/I/IEPKaAHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70

(m3mepsiercs B % OT
IPOJOJKMTEILHOCTH
KBanra)

Taoauna Ne 6

VYcenosus noanepxkanus J{ByCTOPOHHMX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTy Ha
o6sikHOBeHHBIE akimu [TAO «ITUK-cnenuann3upoBaHHbIi 3acTpoiiuk» K=6 B TeueHue

(u3mepsietrcs B % oT
POAOIKUTETLHOCTH
KBanTa)

KBanra g=1
IlepBb1it cpok Bropoii cpok Bpems
ucnosHeHus (i=1) ucnonHeHwus (i=2) Hayajia
[TapameTpsl 00s13aTEIILCTB Menee uem 3a 5 (IATh) KBanra —
Mapker-meiikepa ToproseIx JHEH 10 Bpewmst
%%C;’agleg{ I/;&Il OKOHgaHI/ISI oOparmieHusi | OKOHYaHUSA
I/IHCprMeHTa C IIEPBBIM Ksanta
CPOKOM HCTIOJTHEHHSI (9=1)
1.Crpa 1ByCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3MmepsieTcs B AMHUIIAX
HU3MEpeHUs IIeHbI 0,80%xSP 0,80%xSP
HNHcTtpymenTa B
COOTBETCTBHUH C €r0
Crnenundukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3asiBOK (M3MepsieTcs B 50 50 18:50 MCK
KOHTPAKTax) (UTC +4)
3. MunuManpHas
MIPOJIOJIKUTEIILHOCTD
TIOJI/IEPIKAHUS
JBYCTOPOHHUX KOTUPOBOK 70 70

Taoauma Ne 7

VYcnosus noasepxkanus J[ByCTOPOHHMX KOTHPOBOK IO DbIOYEPCHOMY KOHTPAKTY Ha
obsikHOBeHHBIE akuu [TAO «Ilomoc» k=7 B Teuenue Keanra q=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
%%C;agleg{ I/;I(;I[ OKOHgaHI/DI oOpareHust | OKOHYaHHS
MHCTpYMEHTA C TIEPBBIM Ksanra
CPOKOM HCHOJHEHHUS (9=1)
1.Cripaa IBYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUILIAX
WU3MEPEHHUS 1IEHBI 1,30%xSP 1,30%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHUMansHEI 00BEM (UTC+4) —
3as1BOK (M3MepsieTcs B 3 3 18:50 MCK
KOHTpPAaKTax) (UTC +4)
3. MunumaibHas
MIPOJOJIKUTENLHOCTD
NoJACP KaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

(m3mepsiercs B % oOT
HPOJIOJDKUTEIIBHOCTH
KBanra)

Taoaunma Ne 8

VYcnosus noanepxkanus J[ByCTOPOHHUX KOTHPOBOK 110 DbrOYEPCHOMY KOHTPAKTy Ha
oObikHOBeHHbIe akin «[lomumeramn Matepusmuamy k=8 B Teuenne Ksanrta q=1

(m3mepsieres B % OT
POIOJDKUTETLHOCTH
KBanra)

[TepBbrlii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucIojgHeHus (1=2) Hauaja
[TapameTpsl 00s13aTEILCTB Menee yem 3a 5 (I19Th) KBanrta —
MapkeT-meiikepa ToproseIx gHEHN 10 Bpewms
%%‘ifa&eg&? OKOHgaHI/ISI 06pameHH;1 OKOHYaHUA
WHCTpYMEHTA C TIEPBBIM Ksanta
CPOKOM HCIIOJIHEHHS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IUHUIIAX
W3MEPEHUS TICHBI 1,00%xSP 1,00%x*SP
NHcTtpymenTa B
COOTBETCTBHUH C €TO
Crnenudukarmeil) 10:00 MCK
2. MuHUMaNBHBIN 00BEM (UTC+4) —
3as1BOK (M3MepsieTcs B 25 25 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumManbHas
MIPOJIO>KUTENIBHOCTh
MoAIepKaHUS
JIBYCTOPOHHUX KOTUPOBOK 70 70

Taoauna Ne 9




Ycenosus noanepxkanus J[ByCTOPOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha

obbikHOBeHHbIe akin [TAO «Pocrenexkom» k=9 B Teuenne KBanra q=1

[TepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanra —
Mapxket-Melikepa ToOproBoIX JHEH 10 Bpewms
%%(;’agf& I/;(;I[ OKOHgaHI/DI oOpareHusi | OKOHYaHMS
NHCTpYMEHTA C TIEPBBIM Ksanra
CPOKOM HCHOJHEHHUS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1ICHBI 1,00%x=SP 1,00%x*SP
NHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3asBOK (U3MepsieTcs B 35 35 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70

(u3mepsiercs B % OT
HPOJOJKUTEILHOCTH
KBanra)

Taoauna Ne 10

Ycnosus noanuepxkanus J[ByCTOPOHHUX KOTHPOBOK 110 DbrOYEPCHOMY KOHTPAKTy Ha
npumiiernpoBannbie akuuu [T1AO «Tpancuedts» k=10 B Teuenune KBanra q=1

(m3mepsiercs B % OT
POIOJDKUTETLHOCTH
KBanra)

[TepBbolii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHus (i=2) Havayia
[TapameTpsl 00513aTEILCTB Menee yem 3a 5 (I19Th) K]gaHTa —
Mapxker-Melnikepa Toproseix quen 10 peMs
%%%a?uegi I/;IO;IH OKOHgaHI/ISI oOpareHus OKOH4YaHHA
WHCTpyMEHTA C TIEPBBIM Ksanta
CPOKOM HCIOTHEHHUS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEPEHUS ICHBI 3%xSP 3%X%SP
HNHcTtpymenTa B
COOTBETCTBHH C €TO
Crnenuduxanueil) 10:00 MCK
2. MuHUMaNBHBIN 00BEM (UTC+4) —
3asBOK (U3MepsieTcs B 5 5 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70

Taoauna Ne 11




YcnoBust noxnepxanus J|ByCTOpPOHHUX KOTUPOBOK IO (PhIOUEPCHOMY KOHTPAKTY Ha
oobikHOBeHHbIe akin [TAO «CIIb Bupxa» k=11 B Teuenne Kanra q=1

[TepBblii cpok Bropoii cpok Bpewms
ucnoyHeHus (i=1) ucnosnHenus (1=2) Hayana
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanra —
Mapxker-Mmelnikepa i Bpems
p P Bech mepHor Toprosbix gHeI/I 10 oxoganH;{
oGpaierHs OKOHYaHHUs 00paleHus
WHCTpyMEHTA C TIEPBBIM Ksanra
CPOKOM HCIIOTTHEHHS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
M3MEpEHUs 1IEHbI 3%xSP 3%x*SP
NHcTpymenTa B
COOTBETCTBHH C €TO
CHGHHd)HKaLIHeﬁ) 10:00 MCK
2. MuHUMAaNIBHBIA 00bEM (UTC+4) —
3asiBOK (M3MeEpsIeTCs B 10 10 18:50 MCK
KOHTPAKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70
(u3mepsiercs B % OT
MPOJOIKUTENTFHOCTH
KBanra)
Taoauna Ne 12
YcnoBust noanepxkanus J|ByCTOpPOHHUX KOTUPOBOK IO (PHIOYEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akiwn [TAO «Jlerckuii mup» K=12 B Teuenne Kanra g=1
[TepBbolii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHus (i=2) Havayia
[TapameTpsl 00513aTEILCTB Menee yem 3a 5 (15ITh) KBanTta —
Mapxker-Melnikepa Toproseix queun 10 Bpemst
%%Cbaneg{%&ﬂ OKOHYaHUA 06pameHH;1 OKOHYaHUA
paitl WHCTpyMeHTa ¢ TIEpBBIM KBanra
CPOKOM HCTIOTHEHHS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadmm
(M3MepsieTcs B €IUHUIIAX
W3MEPEHUS ICHBI 2%x*SP 2%X*SP
HNHcTtpymenTa B
COOTBETCTBHH C €TO
Crenudukarmeil) 10:00 MCK
2. MuHuManbHbIl 00beM (UTC+4) —
3as1BOK (M3MepsieTcs B 25 25 18:50 MCK
KOHTpPAKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70

(m3mepsiercs B % OT
POIOJDKUTETLHOCTH
KBanra)

Taoauma Ne 13




YcnoBust noanepxkanus J|ByCTOpPOHHUX KOTUPOBOK IO (PhIOUEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akiyn [TAO «Meuen» k=13 B reuenune KBanra q=1

[TepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanTta —
Mapker-meiikepa Bech niepron ToproBeIX AHEH 10 Bpewmst
oGpameHmst OKOHYaHUs oOpalieHuss | OKOHYaHMs
WHCTpYMEHTA C IEPBBIM KBanta
CPOKOM HCHOJHEHHUS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1ICHBI 1,3%x*SP 1,3%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Crenudukarnmeii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3asBOK (M3MepsieTcs B 10 10 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70
(u3mepsiercs B % OT
MPOJOIKUTENTFHOCTH
KBanra)
Taoauna Ne 14
YcnoBust noanepxkanus J|ByCTOpPOHHUX KOTUPOBOK IO (PHIOYEPCHOMY KOHTPAKTY Ha
o0bikHOBeHHbIC akiyn [TAO «DocArpo» k=14 B Teuenune KBanra q=1
[TepBbolii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHus (i=2) Havayia
[TapameTpsl 00513aTEILCTB Menee yem 3a 5 (I5ITh) K]gaHTa —
Mapxker-Melnikepa Toproseix quen 10 peMs
%%‘g’agleg{ I/;IO;IH OKOHgaHI/ISI 06pameHH;1 OKOHYaHUS
WHCTpYMEHTA C TIEPBBIM Ksanta
CPOKOM HCIIOTHEHHUS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEPEHUS ICHBI 0,80%xSP 0,80%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €TO
Crenudukarmeil) 10:00 MCK
2. MuHUMAaIbHBIH 00BEM (UTC+4) —
3asBOK (M3MeEpsIETCs B 70 70 18:50 MCK
KOHTpPAKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
MOAIep>KaHUs
JIBYCTOPOHHUX KOTHPOBOK 70 70

(m3mepsiercs B % OT
POIOJDKUTETLHOCTH
KBanra)

Taoauna Ne 15




YcnoBust noanepxkanus J|ByCTOpPOHHUX KOTUPOBOK IO (PhIOUEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akiyn [TAO «Poccuiickue cetn» k=15 B Teuenne KBanra q=1

[TepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanTta —
Mapxker-meiikepa Bech nepuojt oxgggg?{?/l}f; é{Heﬁ 10 oxlggflle\gm
oOparteHus PaLICHIA
WHCTpYMEHTA C IEPBBIM KBanta
CPOKOM HCHOJHEHHUS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
M3MEpEHUs 1IEHbI 3%xSP 3%x*SP
NHcTpymenTa B
COOTBETCTBHH C €TO
Crenudukarnmeii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3asiBOK (M3MeEpsIeTCs B 35 35 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70
(u3mepsiercs B % OT
MPOJOIKUTENTFHOCTH
KBanra)
Taoauna Ne 16
YcnoBust noanepxkanus J|ByCTOpPOHHUX KOTUPOBOK IO (PHIOYEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akiun [TAO «["asmpom HedTh» K=16 B Teuenue Kpanra q=1
[TepBbolii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHus (i=2) Havayia
[TapameTpsl 00513aTEILCTB Menee yem 3a 5 (11ITh) K]gaHTa —
Mapxker-Melnikepa Toproseix quen 10 peMs
%%‘g’agleg{ I/;IO;IH OKOHgaHI/ISI 06pameHH;1 OKOHYaHUS
WHCTpYMEHTA C TIEPBBIM Ksanta
CPOKOM HCIIOTHEHHUS (9=1)
1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEPEHUS ICHBI 1,50%xSP 1,50%x*SP
HNHcTtpymenTa B
COOTBETCTBHH C €TO
Crenudukarmeil) 10:00 MCK
2. MuHUMAaIbHBIH 00BEM (UTC+4) —
3asBOK (M3MeEpsIETCs B 70 70 18:50 MCK
KOHTpPAKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70

(m3mepsiercs B % OT
POIOJDKUTETLHOCTH
KBanra)

Ta6auma Ne 17
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YcnoBust noanepxkanus J|ByCTOpPOHHUX KOTUPOBOK IO (PhIOUEPCHOMY KOHTPAKTY Ha
o0bikHOBeHHbIe akiyn [TAO «['pynmna komnanuii «Camoner» K=17 B reuenue Kanra g=1

[TepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnosHeHus (i=2) Hayasia

[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanTta —
Mapker-meiikepa ToproBeIX AHEH 10 Bpewmst

Becw nepuon

OKOHYaHHUA oOpalieHus | OKOHYaHHUSA
obpamerus NHCcTpyMeHTa C IIepBBIM Ksanra
CPOKOM HCIOJIHEHHUS (g=1)

1.Crpa 1ByCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1ICHBI 1,50%x=SP 1,50%x*SP
NHcTpymenTa B
COOTBETCTBHH C €TO

Crermdukanueii) 10:00 MCK

2. MuHMMAaNbHBIH 00BeM (UTC+4) —
3asBOK (M3MepsieTcs B 40 40 18:50 MCK

KOHTpPAaKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICPIKaHUS
JIByCTOPOHHUX KOTHPOBOK 70 70
(u3mepsietrcs B % oT
IPOAOIKUTEILHOCTH
KBanra)

2.2.2. TlepBbIM, BTOPBIM M CICAYIOIIUMH 33 HHUMH cpokamu wucnonHeHus (1) MHcTpymeHra
NPU3HAIOTCS COOTBETCTBEHHO OJNIDKaInas | CleAyIolIMe 3a HeW JaTbl HMCIOJHEHUS
COOTBETCTBYIOIIETO MHCTpyMeHTa, MPUXOIAIINECS Ha MapT, HIOHb, CEHTSOPh U IEKa0pPh.

2.3. B Teuenue q-oro Keanra Toprosoro aus OtueTHoro mepuojaa MapkeT-MelKep BIpaBe HE
6osee 7 (cemu) pa3 He cOOJIOAATH OJIMH U3 MTAPAMETPOB MCITOJHEHHS 0053aTEIIbCTB, YKA3aHHBIX B
nyHkTe 2.2. Hacrosimed I[Iporpammbl B oTHomieHHMH k-oro MHCTpyMeHTa € i-bBIM CPOKOM
ucrionHeHus. B cnydae Hapymienust B TedeHue OTYETHOro Mepuoja AAHHOTO YCIOBHUS TPHU
okazaHuu Mapker-meiikepom yciyr no k-omy MHCTpyMeHTy, Takue ycnyrd B OTHOIICHUU
cooTBeTCTBYyIOIIero MHCTpymMeHTa, ykazaHHoTo B yHKTe 1 Hacrosmiei [Iporpammel, cautaroTcs
HE OKa3aHHBIMH.

3. Bosnarpaxxnenne Mapker-meikepa.

3.1 Pa3mep Bo3HarpaxaeHuss MapkeT-meiikepa 3a BbIIOJIHEHHE MapkeT-MeUKepoM B TE€UEHUE
OtuetHOTO Nepuojia 00s3aTenbeTB MapkeT-Melikepa Ha yCIIOBUSIX, IPEYCMOTPEHHBIX ITyHKTaMU
1-2 mactosmeit [Iporpammbl, paBeH BO3HArpaxjaeHuio, ompeaeneHHomy no Popmyne Nel B
OTHOIIEHWH Ka)XXJIOM TPYyNIbl KOJIOB pPA3eia PErucTpa ydera IO3MIMUHN, HUCIOIb3YEMBIX IpU
BBHITIOJTHEHUH 00s513aTelNbcTB MapkeT-Melikepa B COOTBETCTBUU ¢ HacTosimed [Iporpammoit Ha
OCHOBaHUU 3aKJII0YeHHOTr0 ¢ bupskeii moroBopa 00 okazaHUM yCIyr MapKeT-MeuKepa:

®opmyJia Nel:
ki i ki _
0.25 X Xgj ki Fee o X (Igi(Pcfig; Penfy) + 1), rae:

active

L4 1 q,i MOKCT MPUHUMATDH CJICAYIOIUC 3HAYCHUA:
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1, ecnu Pcf]-’féi > 85%

ki ki 2
(Pcfjq — Peng )

(85% — Pcnf)

AN kiy _ . .
Igi(Pcfjq s Peng) = , eCJIn Pcn}‘; < Pcfjk; < 85%

—1, uHaye

kij.q
e Fee ., — CyMMa OupxeBOro cO0pa U KOMHCCHOHHOIO BO3HATPAXIEHHUs 3a KIMPUHI,

B3UMaeMas ¢ Mapker-Melikepa 1O CAeNIKaM, 3aKJIIOYEeHHBIM B TedeHuwe (-oro KBaHTa B j-i
Toproselii genb o k-omy HCTpyMEHTY € i-bIM CPOKOM HCIIOJIHEHHUSI HA OCHOBAaHUH 0€3apeCcHBIX
3as1BOK, MOJIAaHHBIX MapKeT-MeikepoM U CoepKalliuM KO/I(-bl) pa3jielia perucTpa yuera mo3uiiuii,
HCIIOJIb3YEMbIE MPU BBIIIOJIHEHUHU 00s13aTeNIbcTB MapkeT-Melikepa B COOTBETCTBUH C HACTOSIIIEH
[TporpaMMoii Ha OCHOBaHWHU 3aKITIOYEHHOTO ¢ bupxkeil moroBopa o0 okazaHuu yciyr Mapker-
Melikepa, IpU YCJIOBHH, YTO JaHHBIEC 3asBKHU 3aperucTpUpOBaHbl B Peectpe 3asBOK ¢ O0IbIINMU
HOMCpaMHu, 4EM HOMEpPA COOTBCTCTBYIOIIUX BCTPCYHBIX 3asABOK IO COOTBCTCTBYIOIIHUM HapHBIM
crenkam’;

k,i .
* Pcf ql — (hakTHUEeCKas MPOJOJKUTEILHOCTD MOJAepKaHusi MapkeT-MelKepoM B TeueHue q-

oro KBanra B j-it ToproBelii aeHb /[BycTOpOHHHX KOTHPOBOK 1O k-omy WHCTpyMeHTY ¢ i-bIM
CPOKOM HCIIOJHEHHUS Ha yCJIOBMSX, YKa3aHHBIX B IMyHKTe 2.2. HacTosAwel [Iporpammsl (B % ot
npojopkuTenbHoctu KBanra);

. Pcn}cg — MUHUMAaJIbHAs MPOJOJDKUTENBHOCTD NOANEPKaHUA MapKeT-MEMKEepOM B TEUCHUE

g-oro Ksanra B j-it Toproseiii 1eHp J[BycTOpOHHHX KOTHPOBOK 10 k-omy MHCTpyMeHTY C i-bIM
CPOKOM HCIIOJHEHHUSI Ha yCIOBHSX, YKa3aHHBIX B IMyHKTE 2.2. HacTosamen [Iporpammer (B % ot
npooKUTEIbHOCTH KBaHTa);

®opmyJia Ne2:

ki ki
$q,jkimax(0;1qi(Pcfy s Penj g )*(Sa=S1)+51) '
T , TIe:
XjkqK;

ma k=1, ..., 17:
o S1 — 6000 (LIects ThICSY) pyOIei;

. S, —12 000 (/Isenauats ThicsY) pyOIiei;

k,
o K; 1 _ xomuuecTBO CpPOKOB HCHONHEHHUs 10 k-oMy MHCTpyMeHTy, 10 KoTopoMy Mapker-

Melikep B TeueHue q-oro Kanra B j-if ToproBslii 1eHb 00513aH BBINOIHITH YCIOBHS MOAJIEPKaHUS
JIByCTOPOHHUX KOTHPOBOK, NPEAYCMOTPEHHBIX B IyHKTe 2.2. Hactosed [Iporpammsr. Ilpn
OINpe/eNIEHUN KOJUYECTBA CPOKOB MCIONHEHUS MO k-My MHCTpyMEHTy TakKe Yy4YMTHIBAIOTCS
Toprosblie THU, B KOTOPbIE MTOJHOCTHIO MO0 YaCTUYHO TOPTU ObUIM MPUOCTAHOBJICHBI.

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

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

. j=1,2, ... — nopsaxoBeiii HoMep TOProBOro IHs COOTBETCTBYIONIETO MECSIIA;

. q =1, 2, ... — nopsakoBbiii Homep KBaHTa, ykasaHHbIi B nyHKTe 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.
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