IIporpamma Ne2 «@brovepchbl Ha MeHee JHUKBH/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 ocyiecTBiIsiT B COOTBETCTBUH
¢ Hacrosen [IporpamMmmoit noaaepxaHue UEH:

O0o3Ha4eHue
Haumenosanue MHcTpymMeHTa
NuctpymenTa

k=1 @prouepcHbI KOHTPAKT Ha 0OBIKHOBEHHBIE akui [TAO «AKunoHepHas
¢unancoBas koproparus «Cucrema

k=2 @brouepcHbIi KOHTPAKT Ha 00bIKHOBeHHBIE akuu [TAO «DPCK EDCy»

k=3 ®prouepcHbIi KOHTPaAKT Ha 00bIkHOBeHHBIE akiuu [TAO «MuaTep PAO EDCy

k= OproYepCHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «MMK»

k=5 Opr0YepCHBIM KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «MTC»

k=6 OproYepcHBI KOHTPAKT Ha 00bIKkHOBeHHBIE akiuu [TAO «ITHK-
CIELIMAIM3UPOBAHHBIN 3aCTPOMILUK

k=7 @brouepcHbli KOHTPAKT Ha 00bIKHOBeHHbIE akuu [TAO «llomrocy

k=8 @broYepCHBIM KOHTPAKT Ha 00ObIKHOBEHHBIE akuuu «[lonumeran
WNHuTtepHomHmy

k=9 ®bro4yepcHBI KOHTPAKT Ha 00bIKkHOBeHHBIE akiuu [TAO «Poctenexom»

k=10 @ObroYepcHBI KOHTPAKT Ha puBMierupoBanHbie akuuu [TAO «TpancuedTb»

k=11 ®brouepcHbIi KOHTPAKT Ha 00bIkHOBeHHBIE akuuu [TAO "CIIb bupxa»

k=12 ®bro4YepcHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «JleTckuii Mup»

k=13 @DbrouepcHbI KOHTPAKT Ha 0ObIKHOBeHHbIE akuu [TAO «Meuen»

k=14 @brouepcHbI KOHTPAKT Ha 00bIKHOBeHHbIE akuH [TAO «DocArpo»

k=15 @dbrouepcHbIi KOHTPAKT Ha 00bIkHOBeHHbIE akiuu [TAO «Poccuiickue cetn»

k=16 ®dprouepckuil KOHTPaKT Ha 00bIKHOBeHHbIE akuu [TAO «["a3npom HeDTH»

k=17 ObroYepcHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO «['pynna komnaHuit
«Camoner»

k=18 OproyepcHbIi KOHTPAKT Ha 00bIKHOBeHHBIE akuuu [TAO «['pynna Ilo3utusy»

k=19 OproyepcHBI KOHTPAKT Ha 00bIKkHOBeHHBIE akiuu [TAO «MCKY»

2. YCIIoBUS BBIMIOJTHEHHSI 00s13aTeNbCTB MapKeT-Meikepa.




2.1. JIns ompenesneHus: mapaMeTpoB o0s3aTenbcTB MapkeT-Melikepa MCHOJIB3YIOTCS CIeAYIOIIne
HOHSTHS:

Cupsa 1ByCTOPOHHUX MaKCHMasbHasi pa3HULA MEKY JIyYIIEeH [IEHOH! NPEAIOKEHUS
KOTHPOBOK Ha TOKYIIKY M JIy4lIed LIEHOW IPEeMIOKEHUS Ha NIPOJAXKY 110

MOJAAHHBIM MapkeT-MeUKepoM 3asiBKaM B  OTHOLIECHHUH
WNuctpymenTta. 3Hauenue Crpsa ABYCTOPOHHUX KOTHPOBOK
onpenensiercs mo popmysne: Spreadum = a*SP;, rre:

a — [IOCTOsIHHAs BEJIMYMHA, onpenensemas ausi MHctpymenra
B nyHKTe 2.2.1. Hacroswel [Iporpammel u BelpaxeHHas B %o;
SPi — Pacuernas nena HWHcTpymeHTa € I-BIM CPOKOM
WCIIOJIHEHUS,  OINpeAeslieHHas 1o  uroram  J[HeBHOU
KIIMPUHIOBOW CECCUM (ITIPOMEXYTOUHOTO KIUPUHIA).
3Hauenre Crpsaa IBYCTOPOHHUX KOTUPOBOK HM3MEPSIETCS B
€IMHULAX U3MepeHus LeHbl MHCTpyMeHTa B COOTBETCTBUU C
ero Crenudukanuen.

JIydimast nexa npeuioKeHus [IEHAa 3a8BKM Ha IOKYIKY, MOJAaHHOM Mapker-mMeikepoM B
HA HOKYIKY oTHomeHnH MIHCTpyMeHTa, 00beM KOTOPOIA, ¢ y4eTOM 00beMa
BCEX MOJAHHBIX ’TUM MapKeT-MeHKepoM 3asiBOK Ha MOKYIIKY,
LIEHa KOTOPBIX HE HUKE LIEHbl JAHHOM 3asIBKH, COCTABJISET HE
MEHee MUHUMAJIbHOTO 00beMa 3asBOK.

JIydimast nexa npeuioKeHus LICHAa 3asBKM Ha NPOJaxy, MMOJaHHOW MapKeT-MelKkepoM B
HA OPOJAKY oTHomeHnH MIHCTpyMeHTa, 00beM KOTOPOIA, ¢ y4eTOM 00beMa
BCEX MOJAHHBIX 3TUM MapKeT-MeMKepOM 3asiBOK Ha IIPOJIaXKYy,
LIEHA KOTOPBIX HE BBIIIE LIEHbI JAHHOW 3asBKH, COCTABIISIET HE
MeHEee MUHUMAaJILHOTO 00beMa 3asBOK.

KBaHT repuoJ BpeMeHu Toproeou ceccuu, B TEUEHUE KOTOPOTO
MapxkeTt-Melikep 00s13aH 1M0AaBaTh 3asBKU, 0003HAYaeMBbIit
kKak =1, 2, ... (rme 1, 2, ... — mopsiakoBeIil HOMep KBaHTa).

bimxaitmmii cpok CPOK UCTOJIHEHUS 110 NHCTpYMEHTY HauMEHee y1aJlCHHbIN

HCIOJIHEHUS T10 oT ToproBoro /iHs, B KOTOPBI OCYIIECTBIISIETCA

UHCTpYMEHTY nojAep>KaHue eH Mo JaHHOMY MHCTpyMeHTY,
obo3HavaeMblit Kak i=n (rae N=1, 2, ... — MOPSIKOBBIA

HOMEp CpoKa ucnojgHeHus no MHCTpyMeHTy).
Cnenyronuii 3a OJmKafmyM | CPOK UCIIOIHEHUs 10 THCTpyMEHTY, onpenensemMbli 1o

CPOK HCITOJIHEHUS 110 dopmye: i=n+l
HNHCcTpyMeHTYy
OT4YeTHRIN IEPUOJT KaJICHAAPHBIN MeCsIL]

2.2. ITapameTpsl 00s13aTeTLCTB MapkeT-Meikepa.
2.2.1. MapxkeT-MelKep BBINOJHSAET 00s3aTENbCTBA TOJBKO MO TEM CpPOKaM HCIIOJIHEHUS
HNHCcTpyMeHTOB, KoTOphIe yKa3anbl B Tabmumax Nel-19 Hacrosimero myHKTa:

Taoauma Ne 1

YcnoBust noanepxanus J{BycCTOpOHHUX KOTUPOBOK 110 DbrouepcHOMY KOHTPAKTy Ha
oObikHOBeHHbIE akin [TAO «AxkiroHepHas GpuHaHcoBas kopropaius «Cucrema» k=1 B
teueHue Kanra g=1

ITepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnonHeHus (i=2) Hayayia
[TapameTpsl 0053aTENBLCTB Menee yeMm 3a 5 (HHTL) KsanTa —
Mapker-meiikepa Becs niepron TOproBeIx JHEH 10 Bpewmst
OGpAIICHHS OKOHYaHUs oOpalieHusi | OKOHYaHMs
WHCTpYMEHTA C IIEPBBIM KsanTa
CPOKOM HCIIOJIHEHUS (9=1)




1.Cnpa11 IBYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3mMepsieTcs B €IMHMAIIAX
U3MEepeHusl 1ICHbI
HNuctpymenTa B
COOTBETCTBHH C €r0
Cnenudukarueii)

0,70%xSP

0,70%xSP

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

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 nonaepkanus JByCTOpOHHUX KOTUPOBOK 110 Pbr0YEpPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akiwn [TAO «®CK EDQCy» k=2 B Teuenune Kpanra g=1

(u3mepsiercs B % OT
MIPOJOJKUTEIBHOCTU
KBanra)

[TepBbolii cpok Bropoii cpok Bpems
ucnosHeHus (i=1) ucrnoyHeHus (i=2) Hayasia
HapaMeprl 00513aTEIILCTB Menee yeMm 3a 5 (HHTL) KsanTa —
Mapker-meiikepa ToproBeIx JHEH 10 Bpewmst
]?)%c;agleep}ﬁgl OKOH‘PIaHI/ISI oOpailieHuss | OKOHYaHUSA
WHCTpyMEHTa C TIEPBBIM Ksanrta
CPOKOM MCTIOJTHEHHS (9=1)
1.Crpa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEpEHUS TICHBI 0,70%xSP 0,70%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €TO
Crenudukarmein) 10:00 MCK
2. MuHHMMaNbHBEIH 00beM (UTC+4) —
3as8BOK (M3MepsieTcs B 20 20 18:50 MCK
KOHTpAKTax) (UTC +4)
3. MunumanbsHas
MIPOIOIDKUTEITHHOCTD
MoJIIeP KaHUS
JIBYCTOPOHHUX KOTUPOBOK 70 70

Taoauna Ne 3

VYcenosus noanepxkanus J[ByCTOPOHHMX KOTHPOBOK IO DbIOYEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akimn [TAO «Mutep PAO EDC» k=3 B Teuenne KBanra =1

[TapameTpsl 00513aTENBCTB
Mapxker-Melnkepa

IlepBbIit Cpok
ucnosHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Becs nepuon
oOpareHus

Memnee uem 3a 5 (TISITh)
ToproseIx gHen 10
OKOHYaHHUs 00palieHus
NucTpymMeHTa ¢ nepBbIM
CPOKOM HCIIOJTHEHMS

Bpewms
Hayaja
Ksanra —
Bpewms
OKOHYAHUS
KBanta

(9=1)




1.Cnpa11 IBYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3mMepsieTcs B €IMHMAIIAX
U3MEepeHusl 1ICHbI
HNuctpymenTa B
COOTBETCTBHH C €r0
Cnenudukarueii)

0,60%xSP

0,60%xSP

2. MunumanbHbIid 00beM
3as1BOK (M3MepsieTcs B
KOHTpPAKTax)

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

70

70

10:00 MCK

(UTC+4) -

18:50 MCK
(UTC+4)

Taoauma Ne 4

Ycnosus nonaepkanus JByCTOpOHHUX KOTUPOBOK 110 Pbr0YEpPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akimn [TAO «MMK» k=4 B Teuenue Kanra g=1

(u3mepsiercs B % OT
MPOJOJIKUTETEHOCTH
KBanTa)

IlepBb1it cCpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnonHeHwus (i=2) Hayajia
[TapameTpsl 00s13aTEIILCTB Menee uem 3a 5 (ITh) KBanra —
Mapker-meiikepa ToproBeix JHEH 10 Bpewmst
%%c;’ag?lg&ﬂ OKOH‘PIaHI/ISI oOpareHus OKOHYaHUs
NucTpymMenTa ¢ nepBbM Ksanta
CPOKOM HCHOJIHEHUs (9=1)
1.Crpag 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIIAX
M3MEpEeHUs IIeHbI 0,90%xSP 0,90%xSP
HNHcTpymenTa B
COOTBETCTBHH C €T0
Crnenudukarnmeii) 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

Taoéauna Ne 5

VYcnosus noanepxkanus J[ByCTOpPOHHMX KOTHPOBOK IO DbIOYEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akimn [TAO «MTCy» k=5 B Teuenne Kanra g=1

[TapameTpsl 00s13aTENLCTB
Mapker-Melikepa

IlepBbIit Cpok
ucnosHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Bpewms
Hayaja




Menee yem 3a 5 (T5ITh)

KBanra —

ToproseIx gHEN 10 Bpewmsa
]%%Cbanep HOA OKOHEaHHH oOparmeHus oxoganmI
PamICHHA HNHcTpymenTa ¢ nepBbIM KBanra
CPOKOM MCTIOJITHEHHSI (g=1)
1.Crpa 1BYCTOPOHHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX
U3MEpEHUs 1IEHbI 0,60%x*SP 0,60%x%SP
HNHcTtpymenTa 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
MIPOIOIDKUTEILHOCTD
TOI/ICPKAHUS
JTBYCTOPOHHUX KOTHPOBOK 70 70

(u3mepsiercs B % OT
POJOJKUTEILHOCTH
KBanra)

Taoauna Ne 6

VYcnosus noanepxkanus J{ByCTOPOHHUX KOTHUPOBOK 110 DbOYEPCHOMY KOHTPAKTY Ha
o6sikHOBeHHBIE akimu [TAO «[TUK-cnenuaan3upoBaHHbIi 3acTpoiiuk» K=6 B TeueHue

(u3mepsiercs B % OT
IIPOJOJDKUTEIBHOCTU
KBanTa)

KBanra g=1
IlepBb1it cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnonHeHwus (i=2) Hayajia
[TapameTpsl 00s13aTE€THCTB Menee yem 3a 5 (1Th) KgaHTa —
Mapxker-merikepa Toproseix qHEN 10 pems
%%‘g’ag?lﬁfﬁﬂ OKOH‘PIaHI/IH oOpaiieHuss | OKOHYaHUSA
HHCcTpyMeHTa ¢ epBbIM Ksanrta
CPOKOM HCIIOJIHEHHUS] (9=1)
1.Crpag 1BYCTOPOHHHUX
KOTUPOBOK, Spreadmm
(u3mepsieTcs B eIMHUIAX
WU3MEPEHUS IICHBI 0,80%xSP 0,80%xSP
HNHcTtpymenTa B
COOTBETCTBHH C €T0
Crnenundukanueii) 10:00 MCK
2. MuHHMMaNbHBEIH 00beM (UTC+4) —
3a8BOK (M3MepsieTcs B 50 50 18:50 MCK
KOHTpAKTax) (UTC +4)
3. MunumanipHas
MPOIOIDKUTEITHHOCTD
MOJIIePIKaHUS
JBYCTOPOHHUX KOTHPOBOK 70 70

Taoauma Ne 7

VYcenosus noanepxkanus IByCTOpOHHUX KOTHPOBOK IO PbIOYEPCHOMY KOHTPAKTY Ha
obsikHOBeHHBIC akuu [TAO «Ilomoc» k=7 B Teuenue Keanra g=1




ITepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnonaHeHus (1=2) Hayasia
HapaMeTpLI 00513aTEIILCTB Menee yeMm 3a 5 (H;[TB) KBanTa —
Mapxker-Melikepa TOproBeIX JHEH 110 Bpewms
%%%age&y;&ﬂ OKOHgaHHﬂ oOpareHusi | OKOHYaHMS
MHCTpYMEHTA C TIEPBBIM Ksanra
CPOKOM HCHOJTHEHHUS (9=1)
1.Cripa IBYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUILIAX
WU3MEPEHHUS 1IEHBI 1,30%xSP 1,30%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) —
3as1BOK (M3MepsieTcs B 3 3 18:50 MCK
KOHTpPAKTax) (UTC +4)
3. MunumaibHas
MIPOJOIIKHUTENLHOCTD
MOJIICPIKaHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70

(m3mepsiercs B % oOT
HPOJIOJDKUTEIIBHOCTH
KBanra)

Taoauna Ne 8

VYcenosus noanepxkanus J{ByCTOPOHHMX KOTUPOBOK IO DbIOYEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akin «[lomumeramn Matepuamumy k=8 B Teuenne Ksanrta q=1

(m3mepsiercs B % OT
POIOJDKUTETLHOCTH
KBanra)

ITepBblii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHus (i=2) Havayia
[TapameTpsl 00513aTEJILCTB Menee yem 3a 5 (I19Th) KBanTa —
Mapxker-Melnikepa ToproseIx gHEN 10 Bpewmst
%%CI;DJH?H@H OKOHgaHHH 06pameHH;1 OKOHYaHMUA
WHCTpYMEHTA C IEPBBIM Ksanta
CPOKOM HCIIOJTHEHUS] (9=1)
1.Crpa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IUHULIAX
W3MEPEHUS TICHBI 1,00%xSP 1,00%x*SP
HNHcTtpymenTa B
COOTBETCTBHH C €TI0
Cneund)nkauueﬁ) 10:00 MCK
2. MuHUMaTBHBIN 00BEM (UTC+4) —
3asiBOK (M3MepsieTcs B 25 25 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumanbsHas
MPOJIOKUTENIBHOCTh
MOA/Iep>KaHUs
JIBYCTOPOHHUX KOTUPOBOK 70 70

Taoauna Ne 9




VYcenosus noanepxkanus J{ByCTOPOHHUX KOTUPOBOK 11O DBIOYEPCHOMY 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 ToOproBeIX JHEH 110 Bpewms
%%%age&y;&ﬂ OKOHgaHHﬂ oOparieHust | OKOHYaHH
MHCTpYMEHTA C TIEPBBIM Ksanra
CPOKOM HCHOJTHEHHUS (9=1)
1.Crpaa 1BYCTOPOHHHUX
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. MuHuUMaIbHBIH 00BEM (UTC+4) —
3asBOK (U3MepsieTcs B 35 35 18:50 MCK
KOHTpPAKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICPIKaHUS
JIBYyCTOPOHHUX KOTUPOBOK 70 70

(u3mepsiercs B % OT
HPOJOJKUTEILHOCTH
KBanra)

Taoauna Ne 10

VYcenosus noanepxkanus JIByCTOpPOHHUX KOTHPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha
npumiiernpoBannbie akuuu [TAO «TpancaedTh» k=10 B Teuenune KBanra q=1

(m3mepsietrcs B % OT
POIOJDKUTETLHOCTH
KBanTa)

IlepBbIit CpoK Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHus (i=2) Havayia
[TapameTpsl 00513aTEILCTB Menee yem 3a 5 (11ITh) K]gaHTa —
Mapxker-Melnikepa ToproseIx gHEN 10 peMs1
%%?a?uegﬂlﬁgﬂ OKOHgaHHH oOpamieHus | OKOHYaHMSA
WHCTpyMEHTA C TIEPBBIM Ksanta
CPOKOM HCIOTHEHHUS (9=1)
1.Crpa1 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B €AMHUIIAX
W3MEPEHUS TICHBI 3%xSP 3%X%SP
HNHcTpymenTa B
COOTBETCTBHH C €TO
Cnenmdukarmeii) 10:00 MCK
2. MuHUMaTBHBIN 00BEM (UTC+4) -
3as1BOK (U3MepsieTcs B 5 5 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JIBYCTOPOHHUX KOTUPOBOK 70 70

Taoauma Ne 11




YcnoBust nonnepxkanus J{ByCTOpOHHUX 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) Hayajua
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanra —
Mapker-melikepa ToproBbix qHEH 10 Bpewms
]i%csaneg)Hp;&;[ OKOHYaHUs oOpaleHus OKOHYaHUA
paitl HNuctpymenTa ¢ nepBbIM KBanTa
CPOKOM HCIIOTTHEHHS (9=1)
1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
M3MEpEHUs 1IEHbI 3%xSP 3%x*SP
NHcTpymenTa B
COOTBETCTBHH C €I0
CHGHHd)I/IKaIII/Ieﬁ) 10:00 MCK
2. MuHuManbHbIi 00beM (UTC+4) —
3asBOK (M3MepsieTcs B 10 10 18:50 MCK
KOHTpPAKTax) (UTC+4)
3. MunumaibHas
MIPOJOJIKUTENBHOCTD
Mo/ JIepKaHus
JIBYyCTOPOHHUX KOTUPOBOK 70 70
(u3mepsietrcs B % OT
MPOJOIKUTENTFHOCTH
KBanra)
Taoauna Ne 12
VYcnoBus noaaepxkanus JByCTOpPOHHUX KOTHPOBOK 1O (PbIOUEPCHOMY KOHTPAKTy Ha
oObikHOBeHHbIe akiwn [TAO «Jlerckuii Mmup» k=12 B Teuenne Kpanra g=1
ITepBslii cpok Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHus (i=2) Havayia
[TapameTpsl 00s13aTENBECTB Menee yem 3a 5 (I19Th) KBanTa —
Mapxker-Melnikepa ToproseIx gHEn 10 Bpemst
%%CBaH?HP;&H OKOHYaHUA 06pameHH;1 OKOHYaHUA
paitl WHCcTpyMEHTa ¢ TIEPBBIM KBanra
CPOKOM HCTIOTHEHHS (9=1)
1.Crpa1 1BYCTOPOHHHUX
KOTHUPOBOK, Spreadmm
(M3MepsieTcs B €IUHUIIAX
W3MEPEHUS TICHBI 2%x*SP 2%X*SP
HNHcTpymenTa B
COOTBETCTBHH C €TI0
Cneund)nkauueﬁ) 10:00 MCK
2. MuHuManbHbIi 00beM (UTC+4) —
3asiBOK (M3MepsieTcs B 25 25 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumainbHas
IIPOJOJIKUTEIBHOCTD
NOJIACP KaHUS
JIBYCTOPOHHUX KOTUPOBOK 70 70

(m3mepsiercs B % OT
POIOJDKUTETLHOCTH
KBanTa)

Ta6auma Ne 13




YcnoBust noxnepxkanus J{ByCTOpOHHUX KOTUPOBOK IO (PhIOUEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akiyn [TAO «Meuen» k=13 B reuenne 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 niepHon ToproBeIx AHEH 10 Bpewmst
oGpameHmst OKOHYaHUs oOpalieHuss | OKOHYaHMs
WHCTpYMEHTA C IEPBBIM KBanta
CPOKOM HCHOJTHEHHUS (9=1)
1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1ICHBI 1,3%x*SP 1,3%xSP
NHcTpymenTa B
COOTBETCTBHH C €TO
Crenudukarnmeii) 10:00 MCK
2. MuHuUMaIbHBIH 00BEM (UTC+4) —
3asBOK (M3MepsieTcs B 10 10 18:50 MCK
KOHTpPAKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICPIKaHUS
JIBYyCTOPOHHUX KOTUPOBOK 70 70
(u3mepsietrcs B % OT
MPOJOIKUTENTFHOCTH
KBanra)
Taoauna Ne 14
YcnoBust mopaepxkanus J|ByCTOpOHHUX KOTHPOBOK IO (PhIOUEPCHOMY KOHTPAKTY Ha
o0bikHOBeHHbIe akiyn [TAO «DocArpo» k=14 B Teuenune KBanra q=1
IlepBbIit CpoK Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHus (i=2) Havayia
[TapameTpsl 00513aTEILCTB Menee yem 3a 5 (I19Th) K]gaHTa —
Mapxker-Melnikepa ToproseIx gHEn 10 peMs1
%%Cl;’agueg{?ﬂﬂ OKOHgaHHH 06pameHH;1 OKOHYaHUS
WHCTpyMEHTA C TIEPBBIM Ksanta
CPOKOM HCIIOTHEHHUS (9=1)
1.Crpa1 1BYCTOPOHHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEPEHUS TICHBI 0,80%xSP 0,80%xSP
HNHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) -
3asBOK (M3MepseTCs B 70 70 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JIBYCTOPOHHUX KOTHPOBOK 70 70

(m3mepsiercs B % OT
POIOJDKUTETLHOCTH
KBanTa)

Taoauma Ne 15




YcnoBust noxnepxkanus J{ByCTOpOHHUX 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 —
Mapker-meiikepa Bech niepHon ToproBeIx AHEH 10 Bpewmst
oGpameHmst OKOHYaHUs oOpalieHuss | OKOHYaHMs
WHCTpYMEHTA C IEPBBIM KBanta
CPOKOM HCHOJTHEHHUS (9=1)
1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
M3MEpEHUs 1IEHbI 3%xSP 3%x*SP
NHcTpymenTa B
COOTBETCTBHH C €TO
Crenudukarnmeii) 10:00 MCK
2. MuHuUMaIbHBIH 00BEM (UTC+4) —
3asBOK (M3MepsieTcs B 35 35 18:50 MCK
KOHTpPAKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICPIKaHUS
JIBYyCTOPOHHUX KOTUPOBOK 70 70
(u3mepsiercs B % oT
MPOJOIKUTENTFHOCTH
KBanra)
Taoauna Ne 16
YcnoBust mopaepxkanus J|ByCTOpOHHUX KOTHPOBOK IO (PhIOUEPCHOMY KOHTPAKTY Ha
oObikHOBeHHbIe akin [TAO «[asmpom HedTh» k=16 B Teuenue Kpanra q=1
IlepBbIit CpoK Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHus (i=2) Havayia
[TapameTpsl 00513aTEILCTB Menee yem 3a 5 (I19Th) K]gaHTa —
Mapxker-Melnikepa ToproseIx gHEn 10 peMs1
%%Cl;’agueg{?ﬂﬂ OKOHgaHHH 06pameHH;1 OKOHYaHUS
WHCTpyMEHTA C TIEPBBIM Ksanta
CPOKOM HCIIOTHEHHUS (9=1)
1.Crpa1 1BYCTOPOHHHUX
KOTHUPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEPEHUS TICHBI 1,50%xSP 1,50%xSP
HNHcTpymenTa B
COOTBETCTBHH C €TO
Cnenudukanueii) 10:00 MCK
2. MuHUMAaIbHBIA 00BEM (UTC+4) -
3asBOK (M3MepseTCs B 70 70 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JIBYCTOPOHHUX KOTUPOBOK 70 70

(m3mepsiercs B % OT
POIOJDKUTETLHOCTH
KBanTa)

Taoauma Ne 17
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YcnoBust noxnepxkanus J{ByCTOpOHHUX KOTUPOBOK IO (PhIOUEPCHOMY KOHTPAKTY Ha
o0bikHOBeHHbIe akiyn [TAO «[pynma komnanuii «Camounery» 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) KBanra —
Mapxket-Melikepa ToOproBeIX JHEH 110 Bpewms
%%%age&y;&ﬂ OKOHgaHHﬂ oOpareHusi | OKOHYaHMS
WHCTpyMEHTA C IIEPBBIM KBanra
CPOKOM HCHOJTHEHHUS (9=1)
1.Crpaa 1BYCTOPOHHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX
WU3MEPEHHUS 1ICHBI 1,50%x=SP 1,50%x*SP
NHcTpymenTa B
COOTBETCTBHH C €TO
Crenudukanueii) 10:00 MCK
2. MuHuUMaIbHBIH 00BEM (UTC+4) —
3asiBOK (M3MepseTCs B 40 40 18:50 MCK
KOHTPaKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICPIKaHUS
JIBYyCTOPOHHUX KOTUPOBOK 70 70
(u3mepsietrcs B % OT
MPOJOIKUTENTFHOCTH
KBanra)
Taoauna Ne 18
YcnoBust mopaepxkanus J{ByCTOpOHHHX KOTHPOBOK IO (PhIOUEPCHOMY KOHTPAKTY Ha
oobikHOBeHHbIe akiyn [TAO «['pynna [To3utus» k=18 B Teuenne KBanra q=1
IlepBbIit CpoK Bropoii cpok Bpewms
ucnonHeHus (i=1) ucnonaHeHus (i=2) Havayia
[TapameTpsl 00513aTEILCTB Menee yem 3a 5 (I19Th) K]gaHTa —
Mapxker-Melnikepa ToproseIx gHEn 10 peMs1
%%Cl;’agueg{?ﬂﬂ OKOHgaHHH oOpareHus OKOHYaHUS
WHCTpyMEHTA C TIEPBBIM Ksanta
CPOKOM HCIOTHEHHUS (9=1)
1.Crpa1 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm
(u3mepsieTcs B eAMHUIIAX
W3MEPEHUS TICHBI 1,50%xSP 1,50%xSP
HNHcTpymenTa B
COOTBETCTBHH C €TO
Cneundukanuei) 10:00 MCK
2. MuHuUMaiIbpHBIH 00BEM (UTC+4) -
3asiBOK (M3MepsieTcs B 100 100 18:50 MCK
KOHTpPAaKTax) (UTC+4)
3. MunumainbHas
MIPOOIKUTEIBHOCTD
NOJIACP KaHUS
JIBYCTOPOHHUX KOTUPOBOK 70 70

(m3mepsiercs B % OT
POIOJDKUTETLHOCTH
KBanTa)

Ta6auma Ne 19
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YcnoBust noxnepxkanus J{ByCTOpPOHHUX KOTUPOBOK IO (PhIOUEPCHOMY KOHTPAKTY Ha
oobikHOBeHHbIe akiyn [TAO «MMCKY» k=19 B Teuenue Kpanra g=1

[TepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnosHeHus (i=2) Hayasia
[TapameTpsl 00s13aTEILCTB Menee uem 3a 5 (I1ATh) KBanTta —
Mapker-meiikepa Bech niepHon ToproBeIx AHEH 10 Bpewmst
OGpAICHHS OKOHYaHUs oOpalieHuss | OKOHYaHMs
WHCTpyMEHTA C TIEPBBIM Ksanra
CPOKOM HCIIOTHEHHUS (9=1)

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

Crernudukanuei) 10:00 MCK

2. MuHuManbHbIi 00beM (UTC+4) —
3asBOK (M3MepsieTcs B 1000 1000 18:50 MCK

KOHTpPAKTax) (UTC+4)
3. MunumaibHas
MIPOIOIDKUTEIHLHOCTD
MOJIICPIKaHUS
JIBYyCTOPOHHUX KOTUPOBOK 70 70
(u3mepsiercs B % oT
IPOAOIKUTEILHOCTH
KBanra)

2.2.2. TlepBbIM, BTOPBIM M CICAYIONIMMH 3a HUMH Ccpokamu wucnonHenus (i) MHCTpymeHTa
MPU3HAIOTCS COOTBETCTBEHHO OiIDKaiiiias u ClEAYIOIMe 3a HeW JaThl HWCIOTHEHUS
COOTBeTCTBYMOIIEro MHCTpyMeHTa, MPUXOASIIMecs Ha MapT, UIOHb, CEHTAOPD U AeKaOpb.

2.3. B Teuenue q-oro KBanra Toprosoro gaus OTdeTHOro mepuojaa MapkeT-MelKep BIpaBe He
Oonee 7 (cemu) pa3 He COOIOATH OJIMH U3 ITAPAMETPOB UCIIOIHEHNUS 0053aTeNIbCTB, YKa3aHHBIX B
nyHkTte 2.2. Hacrosiued I[Iporpammbl B oTHomeHHMM k-oro MHcTpymMeHTa € 1-bIM CPOKOM
ucnogHeHus. B ciiydae Hapymenuss B TeueHuMe OTUeTHOro NepHOJa JAHHOTO YCJIOBHS IIPU
okazaHuu Mapker-meiikepom ycinyr no k-omy MHCTpyMeHTy, Takue yciayrd B OTHOILIEHUU
COOTBETCTBYMOIEro MHCTpyMeHTa, yka3aHHOTrO B IyHKTe | Hactosmieit IIporpammel, cunrarorces
HE OKa3aHHBIMH.

3. Bosnarpaxnenue Mapket-Mmeiikepa.

3.1 Pa3mep BosHarpaxaeHus MapkeT-Melikepa 3a BbIIIOJIHEHHE MapkeT-MeiKkepoM B TeueHUe
OTtueTHOrO Nepuoaa 00s13aTeNbCTB MapkeT-Melikepa Ha YCIOBHAX, IPETYCMOTPEHHBIX ITYHKTaMU
1-2 mnactosmeit IIporpammsl, paBeH BO3HarpaxjaeHuio, ompezaeneHHomy no Popmyne Nel B
OTHOILLIEHUU KaXXJIOM TPYIIbI KOJOB pa3feila PEerucrpa ydera IO3MIUM, HUCIOIb3YEMBIX IIpU
BBIMIOJTHEHUH 00s513aTelnbcTB MapkeT-Melikepa B COOTBETCTBUU ¢ Hactosmed [IporpamMmoii Ha
OCHOBAaHMH 3aKJII04YeHHOTo ¢ bupkeil joroBopa 06 okazaHUM yCIyr MapKeT-MeHKkepa:

®opmyJia Nel:
kil i i .
0.25 X X i Fee gepime X (Iqi(Pcfiys Penfy) + 1), rae:

active

e I, ; MOXET IPUHUMATH CIIEYIOIINE 3HAYECHHUS:
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1, ecnu Pcf]-’féi > 85%

ki ki 2
(Pcfjq — Peng )

l (85% — Pcnf)

ki, ki _ . .
Iqi(Pcfjq s Peng) = , €CJIU Pcn}‘; < Pcfjk; < 85%

—1, uHaye

kij.q
e Fee ., — CyMMa OuUpKeBOro cOOpa U KOMHCCHOHHOIO BO3HAIPAXIEHHs 3a KIMPUHI,

B3UMaemas ¢ MapkeT-Meiikepa Mo CJAeJKaM, 3aKIIOYeHHbIM B TeueHue g-oro Kmanrta B j-i
Toprosbiii feHb 1o k-omy MHCTpyMEHTY C 1-bIM CPOKOM HCIIOJIHEHUS] HA OCHOBaHUHU 0€3apECHbBIX
3as1BOK, IOJJaHHBIX MapKeT-MeHKepOM U COJIeprKalliuM KOJ(-bl) pa3/ieNa perucrpa yuera Ho3uiuii,
UCIIOJIb3yeMble ITPU BBIIIOJHEHUH 00s13aTeIbCTB MapkeT-Melikepa B COOTBETCTBUHU C HACTOSAIIEH
[TporpaMMoii Ha OCHOBaHWHU 3aKJIIOYEHHOTO ¢ bupkeit moroBopa 00 okazaHuu yciyr Mapker-
Melikepa, IpU YCIIOBHH, YTO JAaHHBIE 3asBKU 3aperucTpUpoBaHbl B Peectpe 3asBOK ¢ O0sbLIIMMU
HOMEpaMH, YEM HOMEPA COOTBETCTBYIOIIMX BCTPEUYHBIX 3asBOK IO COOTBETCTBYIOIIUM IlapHbIM
crenkam?;

ki "
* Pcf; ql — (bakTHUECKas MPOJOKUTENLHOCTh MOJiepKaHusi MapkeT-MeiHKkepoM B Te€UeHUe q-

oro KBanra B j-it ToproBsiii AeHb J[BycTOpOHHUX KOTHPOBOK 1O k-omy MHCTpyMeHTY ¢ i-bIM
CPOKOM HCIIOJHEHHUS Ha yCJIOBMAX, YKa3aHHBIX B IyHKTe 2.2. HactosAuiel [Iporpammsel (B % ot
npojopkuTenbHoctu KBanra);

. Pcn}cg — MUHUMAaJIbHAs NPOJOJDKUTENBHOCTD NOAAEpKaHUA MapKeT-MEHKepOM B TEUEHUE

g-oro Ksanra B j-it Toproseiii 1eHp J[BycTOpOHHHX KOTHPOBOK 10 k-omy MHCTpyMEHTY C i-bIM
CPOKOM HCIOJHEHHUSI Ha yCIOBHAX, YKa3aHHBIX B IyHKTe 2.2. Hactosuien [Iporpammer (B % ot
npooKUTEIbHOCTH KBaHTa);

®opmysra Ne2:

ki ki
$q,jkimax(0;1qi(Pcfy s Penj)*(Sa=S1)+S1) _
Tq , TIe:
Zj,k,q Kj

g k=1, ..., 17:
o S1 — 6000 (Llects ThICSY) pyOIICi;

. S, —12 000 (/Isenauath ThicsY) pyoOIIei;

k,
o K; 1 _ xomuuecTBO CPOKOB MCHONHEHHUS 10 k-oMy MHCTpyMeHTY, 110 KoTopoMy MapkeT-

Melikep B TeueHue q-oro Kanra B j-if ToproBslii 1eHb 00513aH BBINOIHATH YCIOBHS MOAJIEPKaHUS
JIByCTOPOHHUX KOTHPOBOK, NPENYCMOTPEHHBIX B IyHKTe 2.2. Hactosawmed I[Iporpammsr. Ilpn
OTpe/IeNIeHUU KOJMYEeCTBA CPOKOB MCIONHEHUS MO k-My WHCTpyMEHTy TakKe Yy4UTHIBAIOTCS
Toprosslie THU, B KOTOPBIE MTOJHOCTHIO MO0 YACTUYHO TOPTU ObUIN MPUOCTAHOBJICHBI.

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

. I =1, 2, ... — HIOPSIKOBBIi HOMEP COOTBETCTBYIOIIETO CPOKA MCIOJHEHHS, YKa3aHHbBII B
nyHkre | Hacrosmen [Iporpammer,

. j=1,2, ... — nopsaKkoBbiii HoMep TOProBOro JHs COOTBETCTBYIOLIETO MECSAIIa,;

. qg =1, 2, ... — nopsaakoBbiii Homep KBaHTa, ykasaHHslii B myHkTe 2.2.1. Hacrosiuen
IIporpammsel.

! 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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