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IMPOT'PAMMA MAPKET-MEHKHWHT A
«/lodpoe yrpo»

Pa3nen |. TepmuHbl U onpeaesieHust

JocTraTouHblii 00beM — cymMMapHbIid 00beM ceTI0Kk MapkeT-Melikepa, CoOBepIleHHbIX ¢ THCTpyMEeHTOM B
Te4eHUue OJHOro ToproBoro IHS B paMKax MCIOJHEHUs 0053aTelbCTB, MPEIYCMOTPEHHBIX HACTOSIIEH
ITporpamMmoii, o KOCTHKEHUN KOTOPOro MapkeT-Melikep 0cBOOOXKIaeTCsl OT yKa3aHHBIX 0053aTeNIbCTB MO
takoMy MHCTpyMeEHTY.

Hucrpyment(-b1) — BbINyck(-M) [EHHBIX Oymar, yka3aHHbIH(-ple) B TaOnuie, NpUBEACHHON B
[Tpunoxenun1 k Hacrosmeii [Iporpamme.

IMaccuBHadA caesika - caenka MapkeT-melikepa, B peKBU3UTaX KOTOPOM HOMEp 3asBKHM MapkeT-Meiikepa
MeHblIe HoMepa Berpeunoii 3asBku 1 00beM 3asBku Mapker-Melikepa He Huke O0bema JByCTOpOHHEN
KOTUPOBKH 17151 COOTBeTCTByMomero Mucrpymenta. [lpu pacuere coBOKymHOro o0bema MacCHBHBIX
CHEJIOK JUI LeJIel pacueTa BO3HArpaxkieHus: MapKkeT-MelKepa He YUUTBIBAKOTCSA CIEIIKH, COBEPIICHHbIE
Ha OCHOBaHUU 3asiBOK MapkeT-Melikepa U BCTpeuHbIX 3asBOK, OJAHHBIX 32 CUET OAHOTO M TOTrO K€
Mapker-melikepa nnu Kinenra;

Ilepuoa moaxep;kaHUsA KOTHPOBOK - MEPHOJ BPEMEHH, B T€UEHHE KOTOpPOro Mapker-meiikep 00s3aH
MOJIEP’KUBATH IBYCTOPOHHUE KOTUPOBKHU B COOTBETCTBUHU C YCi0BUsAMHU [IporpaMmel.

IIporpamma — [Iporpamma mapket-merkuHra «J{oopoe yrpo».

Toproselii 1eHb — JIeHb, B KOTOPOM ocyiuecTBisAoTcs Topru MucTtpymentamu [Iporpammsl B Cexunn
(OHI0BOTO phIHKA BUPKK B yCTaHOBJIEHHBIX PEKUMAX.

TepmuHsbl, He onpeneneHHble B HacTosel [IporpaMMe, HCIIONB3YIOTCS B 3HAUEHUSAX, YCTAHOBIIEHHBIX
ITpaBunamu BeimosiHeHus GyHkiMit Mapker-meiikepa B Cekiiuu (pOHI0BOTO PhIHKA.

Pazgea |1. IlTapameTphl U yc/10BUSI BBINOJHEHHs 00s13aTesibeTB MapkeT-Meiikepa

2.1. Mapket-Meiikep, BbIOpaBIMid HacTosmyto [IporpaMMy, 00si3aH B COOTBETCTBUU C 3aKIIOUEHHBIM
JloroBopoM ucnonHATh o0s3atenscTBa o Ilporpamme B Pexxrme Topro «PeXuM OCHOBHBIX TOPIOB
T+» Cexuun ¢oHgOBOrO pbhlHKAa bUpKHM ¢ pacueTaMH B pPOCCHMCKHX pyOJsiX B Te4YeHUE
JloTOTHUTENBHOM (YTPEHHE#) TOPrOBOW CECCHH.

2.2. Tlo xaxmomy wu3 HWHCTpYMEHTOB YCTaHaBIMBAIOTCS 3HAYCHHS I1apaMETPOB HCIOTHEHUS
o0s3aTenbCTB MapkeT-Meiikepa, npuseneHHble B Tadbnuiie u3 [punoxenus 1 k [Iporpamme.

2.3. MapkeT-Meiikep CUnTaeTcsl HCIIOJHUBIINM B TedeHUe TOproBoro IHs 00s3aTeNbCTBA, YKa3aHHBIC B
nmyHKTe 2.2. HacTosei [IporpaMmel, TONBKO B ciiydae eciii MapkeT-MeKep BBITOIHIIT 0053aTeIbCTBa
B naHHoM ToproBom aHe mno He meHee 50% MHcTpymenTaMm oT obmiero koiguuectsa MHCTpyMEHTOB,
BKIIFOUCHHbBIX B HporpaMMy, Ipu YCJIOBUH BBIIIOJIHCHUA HWM B OTHOIICHHU KaXXAOIO0 H3 I3THUX
WucrpymenTa(-0B) OJHOBPEMEHHO BO BCEX BPEMEHHbBIX HHTEPBAJIaX, YKa3aHHbIX B cToJ0Ee 3 TaluIis!



U JJI KOTOPBIX YCTAHOBJICHBI BCE 3HAUEHMSI TApaMETPOB UCIIOIHEHHs 0053aTenbcTB MapkeT-Mmeiikepa,
XOTsI OBl OJTHOTO M3 CIEAYIONUX YCIOBUI:

- coOJI0/IeHNE B T€UEHUE MEPHO/Ia, YKa3aHHOTO B cToJO1e 7 Tabnuiibl, mapaMeTpoB 00s13aTENIbCTB,
yKa3aHHBIX B cTonOnax 4 u 5 Tabmuibr;

- BBINIOJIHEHUE 0053aTeNbCTB, YKa3aHHBIX B cToO1Ee 6 TabauibL.
BrimonHenue/HeBbInoNHEHNE 00s3aTeNECTB MapkeT-MelikepoM ompenensercs bupxkeid mo xaxmaomy
ucrnonbzyemomy Mapker-meiikepom Mnentudukaropy.

2.4. MUHMMAJIBHO JIOYCTUMOE KOJIH4uecTBO ToproBoeix AHel OTUYETHOTrO Nepro/ia, B TECUEHUE KOTOPBIX
MapxkeTt-mMelikep TOJDKEH HCIIONHATH 00s3aTeNbCTBA COTMIACHO MYHKTY 2.3. Hactosimei [Iporpammer,
onpeaensercs kak 60% ot konuuectBa Toproseix nHed OTdeTHOro nepuozaa. B ciywae HapymeHus
JTaHHOTO YCJOBHUS B ompeneneHHOM OT4YeTHOM mepuone, yciyrd Mapker-melkepa 1O HacTOSIIeH
HporpaMMe B TakoM OT4YeTHOM nepruoac CUUTAOTCA HEC OKa3aHHBIMH.

B cmywae pelictBus Hacrosmied [lporpammbl  w/mim - ucmonb3oBaHus B [Iporpamme
Wnentudukaropa(-oB) MapkeT-Meiikepa HemoaHbIi OTYETHBIN IEPUOJI, BMECTO KOJUUECTBAa TOPTroOBBIX
naerr B OTYETHOM TepuojJe paccMmarpuBaeTcsl (pakTHdecKoe KoJM4ecTBO TOproBbIX IHEH, Korna
MapxkeTt-melikep ObUT 00s13aH BBITOIHITH CBOU (DYHKITHH.

Paznea |11. Ilopsinok pacuera Bo3Harpaxaenusi Mapker-meiikepa
3a BbINOJIHEeHH e 00s3aTeabeTB 1o IIporpamme

3.1. Pa3mep Bo3HarpaxaeHus MapkeT-Melikepa 3a BHIIIOTHEHUE UM B TeueHrue OTueTHOro rnepruoaa
YCJIOBUM, MPETYCMOTPEHHBIX HacTosume IIporpammoii, ompenensercss CyMMOW BO3HArpa)KIACHUI,
PacCUMTAHHBIX IS KaXI0T0 3asBiicHHOro MaeHtudukaropa(-oB), 1 pacCUUTHIBACTCS MO CIIEAYIOMICH

dbopmye:

F= Z Z Z (FIXf + coMMf « R)),
n k i

rac

F — pa3mep Bo3HarpaxxaeHus Mapker-meiikepa 3a OTueTHBIN EPUOJ;

N — nopsakoBbIi HoMep Unentudukaropa, 3asBaeHHOro Mapker-meiikepom B I[Iporpammy;

I — Homep WHCTpymMeHTa, oOmNpeAesieMblii HOMEPOM COOTBETCTBYIOIIECH CTpokM TaOnuiel u3
[Ipunoxenus 1;

k — HOMep ToproBoro mHs, B KOTOpoM 1Mo i-omy WHcTpyMeHTy mist N-oco Wnentudukaropa
3a(hUKCHPOBAHO UCTIOJTHEHUE 00SI3aTEIIbCTB;

FIxf = {MIN|22;1500]} py6., rae

fix — BenuuKMHA B pyOJIsix, onpenenseMas 1 KaKI0ro MHCTpyMeHTa B Tabmuie u3 [punoxenus 2;
N — xonnuectBO Bcex MpentuduxaropoB Bcex MapkeT-meiikepoB, ydacTByromux B Ilporpamme, mo
KOTOPOM 3a(pMKCUPOBAHO UCTIOJIHEHUE 0053aTeNbCTB 110 i-omy MHCTpyMeHTy 3a k-1t ToproBblii 1eHb;

COMMY - 0GopoTHas YacThb KOMHMCCHOHHOTO BO3HATPAXICHMS, YIUIAUEHHOTO MapKeT-MelKepoM B
cooTBeTcTBUM ¢ JeiictByromumu Tapudamu IIAO MockoBckas bupka, banka HKL[ (AO) mo
[TaccuBHBIM c/ieNIKaM, 3aKIIIOYCHHBIM MapKkeT-MeUKepoM 110 i-omy MHCTpyMeHTy B k-1 TOproBbIii 1eHb
C UCHOJb30BaHuE N-020 UneHTuukaTopa Ha OCHOBaHUE 3asIBOK C 00bEMOM HE MEHEE YCTaHOBICHHOTO
O0bema 1BYyCTOPOHHEN KOTHPOBKH, YCTAHOBJIEHHOTO /ISl COOTBETCTBYIOLIETO BPEMEHHOTO UHTEpBaJla
Toprosoro aus.



R; — xo3dduuMeHT TUKBUIHOCTH i-20 IHCTpyMeHTa (Ha mepBoM 3Tarne 3anycka [Iporpammsl oH paBeH
1 nnst Bcex UTHCTpyMEHTOB).

Paznea V. YcaoBus nogkimwouennss Unentuduxaropos k Ilporpamme

4.1. K IIporpamme nomyckatotcst MneHTudukaTtopsl, 1o KOTOPBIM B T€YEHHE 3 KaJCHIAPHBIX MECALEB,
MpeNUIeCTBYIOIUX JaTe MojJayu YBeaomieHuss o mnpucoequHennn k Ilporpamme, bupxeit
3aUKCUPOBaH cpeaHeIHeBHON 00beM ToproB (ADTV) BceMu akIIUSIME M ICTIO3UTAPHBIMH PACITHCKAMHU
B pasmepe 300 miH pyOseit. bupxkeit moryt ObITh momnymieHsl K [Iporpamme 3 Maentudukaropa 6e3
BBIIIE yKa3zaHHOro TpeOoBanus mo pasmepy ADTV. B cnyuae BoiObiTHs u3 IIporpammsl
Nnentudukaropa, nonymeHnnoro 6e3 yuera tpeboBanus k ADTV, Ha ero mecto bupxeit MoxeT ObITh
noryieH apyroi Mnentudukarop 6e3 yuera tpedoBanus k ADTV.

4.2. B pamkax nHacrosmei [Iporpammsl nmomyckaercs ykaswsiBaTh He Oonee 1 (omnoro) Toproso-
knupunroBoro cuéra (TKC) u ne 6onee 1 (omgnoro) Kparkoro konma knuenta (KKK) mns omxoro
Wnentuduxaropa.

[Tpunoxenue 1

Tabanna napameTpoB UcnoJIHeHHA 00s13aTebLCTB MapkeT-Meiikepa

. Ilepuon
. BpeMmeHnHoi O6Bvem Crpag o
Toprosslit kKof . . HocraTounsrit MOJIEPKAHUS
Ne uHTepBall TOProBoro | JBYCTOPOHHEH | IBYCTOPOHHEH
WHucTpymeHnTa o 00BeM, IIT. KOTHPOBOK,
JTHS KOTHPOBKH, IIT. | KOTHPOBKH, %o M
1 2 3 4 5 6 7

1 AFKS 07:00:00-07:30:00 17 000 0,7 4 250 000 20
' 07:30:01-09:49:59 17 000 0,7 4 250 000 95
07:00:00-07:30:00 4 000 0,6 1 000 000 20

2. AFLT
07:30:01-09:49:59 4 000 0,6 1 000 000 95
3 ALRS 07:00:00-07:30:00 6 000 0,45 2 250 000 20
' 07:30:01-09:49:59 6 000 0,45 2 250 000 95
07:00:00-07:30:00 36 000 0,80 9 000 000 20

4. CBOM
07:30:01-09:49:59 36 000 0,80 9 000 000 95
07:00:00-07:30:00 300 0,50 75 000 20

5. CHMF
07:30:01-09:49:59 300 0,50 75 000 95
07:00:00-07:30:00 2 000 0,8 500 000 20

6. DSKY
07:30:01-09:49:59 2 000 0,8 500 000 95
7 FEES 07:00:00-07:30:00 1 600 000 0,70 400 000 000 20
' 07:30:01-09:49:59 1 600 000 0,70 400 000 000 95
8 EIVE 07:00:00-07:30:00 100 0,60 25000 20
' 07:30:01-09:49:59 100 0,60 25000 95
07:00:00-07:30:00 2 600 0,12 1 040 000 20

9. GAZP
07:30:01-09:49:59 2600 0,12 1040 000 95




07:00:00-07:30:00 700 0,8 175 000 20

10. GLTR
07:30:01-09:49:59 700 0,8 175 000 95
07:00:00-07:30:00 20 0,35 7 500 20

11. GMKN
07:30:01-09:49:59 20 0,35 7 500 95
07:00:00-07:30:00 100 0,90 25000 20

12. HHRU
07:30:01-09:49:59 100 0,90 25000 95
07:00:00-07:30:00 500 000 0,70 125 000 000 20

13. HYDR
07:30:01-09:49:59 500 000 0,70 125 000 000 95
14 IRAO 07:00:00-07:30:00 62 000 0,60 15500 000 20
' 07:30:01-09:49:59 62 000 0,60 15 500 000 95
07:00:00-07:30:00 100 0,35 37 500 20

15. LKOH
07:30:01-09:49:59 100 0,35 37 500 95
07:00:00-07:30:00 300 0,90 75000 20

16. LSRG
07:30:01-09:49:59 300 0,90 75 000 95
07:00:00-07:30:00 8 000 0,70 2 000 000 20

17. MAGN
07:30:01-09:49:59 8000 0,70 2000000 95
07:00:00-07:30:00 200 05 50 000 20

18. MAIL
07:30:01-09:49:59 200 0,5 50 000 95
07:00:00-07:30:00 100 0,45 37 500 20

19. MGNT
07:30:01-09:49:59 100 0,45 37 500 95
07:00:00-07:30:00 3000 0,50 750 000 20

20. MOEX
07:30:01-09:49:59 3000 0,50 750 000 95
07:00:00-07:30:00 900 0,50 225 000 20

21, MTSS
07:30:01-09:49:59 900 0,50 225000 95
07:00:00-07:30:00 2000 0,50 500 000 20

22, NLMK
07:30:01-09:49:59 2 000 0,50 500 000 95
07:00:00-07:30:00 300 0,50 75 000 20

23. NVTK
07:30:01-09:49:59 300 0,50 75000 95
07:00:00-07:30:00 150 0,50 37 500 20

24, OZON
07:30:01-09:49:59 150 0,50 37 500 95
07:00:00-07:30:00 100 0,80 25000 20

25. PHOR
07:30:01-09:49:59 100 0,80 25000 95
07:00:00-07:30:00 500 0,90 125 000 20

26. PIKK
07:30:01-09:49:59 500 0,90 125 000 95
07:00:00-07:30:00 30 0,60 7500 20

27. PLZL
07:30:01-09:49:59 30 0,60 7 500 95
07:00:00-07:30:00 11 000 0,5 2750 000 20

28. POGR
07:30:01-09:49:59 11 000 0,5 2 750 000 95
07:00:00-07:30:00 200 0,70 50 000 20

29. POLY
07:30:01-09:49:59 200 0,70 50 000 95
07:00:00-07:30:00 1100 0,45 412 500 20

30. ROSN
07:30:01-09:49:59 1100 0,45 412 500 95
07:00:00-07:30:00 3000 0,80 750 000 20

31. RTKM
07:30:01-09:49:59 3000 0,80 750 000 95
07:00:00-07:30:00 8000 0,80 2000 000 20

32. RUAL
07:30:01-09:49:59 8 000 0,80 2 000 000 95
33. SBER 07:00:00-07:30:00 2600 0,12 1040 000 20




07:30:01-09:49:59 2 600 0,12 1 040 000 95
07:00:00-07:30:00 1700 0,50 425 000 20
34. SBERP
07:30:01-09:49:59 1700 0,50 425 000 95
07:00:00-07:30:00 10 000 0,35 3750 000 20
35. SNGS
07:30:01-09:49:59 10 000 0,35 3 750 000 95
07:00:00-07:30:00 11 000 0,45 4125 000 20
36. SNGSP
07:30:01-09:49:59 11 000 0,45 4125 000 95
07:00:00-07:30:00 700 0,45 262 500 20
37. TATN
07:30:01-09:49:59 700 0,45 262 500 95
07:00:00-07:30:00 600 0,70 150 000 20
38. TATNP
07:30:01-09:49:59 600 0,70 150 000 95
07:00:00-07:30:00 200 0,80 50 000 20
39. TCSG
07:30:01-09:49:59 200 0,80 50 000 95
07:00:00-07:30:00 2 0,60 500 20
40. TRNFP
07:30:01-09:49:59 2 0,60 500 95
m VTER 07:00:00-07:30:00 11 000 000 0,35 4 125 000 000 20
' 07:30:01-09:49:59 11 000 000 0,35 4125000 000 95
07:00:00-07:30:00 100 0,50 25000 20
42. YNDX
07:30:01-09:49:59 100 0,50 25000 95
07:00:00-07:30:00 500 0,70 125 000 20
43. FIXP
07:30:01-09:49:59 500 0,70 125 000 95

[Ipunoxenue 2

Tab6nuia mapameTpoB GOpMyIIbl pacueTa

Toprossii kox MHCTpymMEHTa

3nauenue napamerpa fix
(s xaxnoro MHcTpymenTa)

GAZP, SBER, GMKN, LKOH, OZON, VTBR,

YNDX 1000 py6.
AFLT, ALRS, CHMF, MAGN, MGNT, MOEX,
MTSS, NLMK, PLZL, POLY, ROSN, SBERP, 2000 pyo.
SNGSP, TATN, TCSG
AFKS, CBOM, DSKY, FEES, FIVE, FIXP, GLTR,
HHRU, HYDR, IRAO, LSRG, MAIL, NVTK,

3000 py6.

PHOR, PIKK, POGR, RTKM, RUAL, SNGS,
TATNP, TRNFP




