YTBEPXJIAEHO
npukazoMm [TAO MockoBckas bupxka
ot 22.01.2025 Ne MB-11-2025-109

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

Pa3nea |. TepmuHbl 1 onpeesieHust

JocTraTounblii 00beM — cymMMapHbIid 00beM ceTI0Kk MapkeT-Meiikepa, CoBepIleHHbIX ¢ THCTpyMEeHTOM B
TE€4eHHEe OJHOro TOproBOro IHS B paMKaxX HCIIOMHEHHs 00s3aTeNbCTB, MPEIYCMOTPEHHBIX HACTOSIIEH
[TporpamMMoii, Mo TOCTHKEHUH KOTOPOro MapkeT-MeiKkep 0CBOOOKIaeTCSl OT yKa3aHHBIX 0053aTENbCTB O
takoMy MHCTpymMeEHTY.

Hucrpyment(-b1) — BbInyck(-M) [EHHBIX Oymar, ykasaHHbii(-pie) B Tabnuie, NpUBEACHHOH B
[Tpunoxxenun 1 x Hacrosimeit [Iporpamme.

IMaccuBHad caesika - caenka MapkeT-menkepa, B peKBU3HTaX KOTOPO HOMED 3asiBKM MapkeT-meiikepa
MeHbllIe Homepa BerpeuHoi 3asBKH.

Ilepuoa momaep:kaHusi KOTHPOBOK - TIEPHOJ BPEMEHH, B TE€UYEHHE KOTOporo MapkeT-Meiikep o0s3aH
MOJIIEP)KUBATH IBYCTOPOHHUE KOTUPOBKHU B COOTBETCTBUU C YCI0BUsAMU [IporpaMmel.

IIporpamma — [Iporpamma mapker-meiikunra «/loopoe yrpo».

Toprosplii 1eHb — JIeHb, B KOTOPOM ocyiecTBisoTcs Topru MucTtpymentamu IIporpammsl B Cexunu
(oHI0BOTO pHIHKA BUPKU B YCTaHOBIIEHHBIX PEXUMaX.

TepMuHsl, He onpeneneHHble B HacToAwen [IporpaMMe, CIIOIB3YIOTCS B 3HAYEHUAX, YCTAHOBIIEHHBIX
[IpaBuiamu BeinonaHeHus pyHkunidi Mapker-melikepa B CeKiu pOHJ0BOIO PHIHKA.

Paznea |l. IlapameTpsl 1 yc/10BUs BbINOJTHEHHS 00s13aTe/IbcTB MapkeT-Melikepa

2.1. MapxkeTt-Meiikep, BbIOpaBIMid HacTosmyto [IporpaMmy, 00si3aH B COOTBETCTBUH C 3aKITFOUYEHHBIM
JloroBopoM UCHOJHATH o0s3arenbeTBa no [Iporpamme B Pesxxnme ToproB «PeXuM OCHOBHBIX TOPIOB
T+» Cexkuun ¢onnoBoro peiHKa bupxu ¢ pacyeraMu B pOCCHMCKMX pYONsiX B TeUYEHHE
JlomoHUTENBHOM (YTPEHHEH) TOPrOBOW CECCHH.

2.2. Tlo xaxaomy wu3 VHCTpyMEHTOB YCTaHaBIMBAIOTCA 3HAYCHHMs I1apaMeTPOB HCIOIHEHUS
o0s3arenscTB MapkeT-Mmeiikepa, npuBeaeHHble B Tabnuue u3 [Ipunoxenus 1 x Ilporpamme.

2.3. MapkeT-Meiikep CUnTaeTcsi HCIIOJHUBIINM B TeueHHe ToproBoro JHs 0053aTeNbCTBA, YKa3aHHbIE B
nmyHKTe 2.2. HacTosmiel [IporpaMmel, TOJBEKO B ciTydae eciii MapKeT-MeiKep BBITOTHIIT 00s13aTeIhCTBA
B naHHOM ToproBom jHe 1o He MeHee 1% MHcTpymeHnTam oT obuiero konmdectBa MHCTpyMEHTOB,
BKJIIOUEHHBIX B IIporpaMmy, mpu ycIOBHM BBIIOJHEHHS WM B OTHOUIEHMM KaXXJOrO0 M3 3THUX
HNucTpymeHTa(-0B) OJTHOBPEMEHHO BO BCEX BPEMEHHBIX HHTEpBAJIaX, YKa3aHHBIX B cToone 3 Ta0mauis!
U JJI KOTOPBIX YCTAHOBJICHBI BCE 3HAUECHUS MTapaMETPOB UCIIOTHEHUS 00s3aTenbcTB MapkeT-Mmeiikepa,
XOTs ObI OTHOTO U3 CIEAYIOUINX YCIOBUI:

- coOJTI0IeHNE B TEUEHUE MTePHOo/Ia, YKa3aHHOTO B cTo01e 7 Tabmuiiel, mapaMeTpoB 0053aTeNbCTB,
yKa3aHHBIX B cTonOnax 4 u 5 Tabmuisr;



- BBITIOJTHEHUE 00513aTENBCTB, YKa3aHHBIX B CTOJIOIE 6 TaOmuIlhI.
BreimonHenue/HeBbInoHeHUE 0053aTeNbCTB MapkeT-MelikepoM ompenensercs bupxkeil mo xaxmaomy
ucronbzyemomy Mapker-meiikepom Mnentudukaropy.

2.4. MUHMMAJIBHO JIOYCTUMOE KOJIH4uecTBO ToproBoeix AHEel OTUETHOrO NepHo/ia, B TECUEHUE KOTOPBIX
Mapxker-mMelKkep JOJKEH UCHOJHATH 00s3aTeabCTBAa COTJIacHO NMyHKTY 2.3. Hacrosueil IIporpammel,
onpeaensercs kak 1% ot xonmdectBa Toproeeix aHe OrdeTHOro mepuoja. B cinyuae HapyuieHus
JAHHOTO ycJOBUs B ompeaereHHOM OTuYeTHOM mepuoze, yciyru Mapker-meiikepa 1o HacTosien
IIporpamMme B TakoM OTUETHOM NEPUOJIE CUUTAKOTCS HE OKa3aHHBIMHU.

B cmywae pelictBus Hactosmed [lporpammbl  w/mim - ucmnonb3oBaHus B IIporpamme
Wnentudukaropa(-oB) Mapker-melikepa HEmoMHbIH OTYETHBIN IEPUOI, BMECTO KOIHYECTBA TOProBhIX
aaeir B OTYETHOM NepHoJe paccMaTpuBaeTcsi (PaKTHUECKOe KOJIMYeCTBO TOProBBIX JHEH, KOrjaa
MapxkeTt-Melkep ObUT 00513aH BBIITOIHATH CBOU () YHKIIUH.

Paznea |11. Ilopsinok pacuera Bo3Harpaxaenusi Mapker-meiikepa
3a BbINOJIHEHH e 00s13aTeabeTB o IIporpamme

3.1. Pa3mep Bo3HarpaxaeHus MapkeT-Melikepa 3a BBIIIOJHEHUE UM B TeueHrue OTueTHOro nepuoaa
YCJIOBUM, MPEIYCMOTPEHHBIX HacTosAlme IIporpammoii, omnpenensercss CyMMOW BO3HArpa)IaCHUI,
PacCUMTAHHBIX IS KaXI0T0 3asBiicHHOro MaeHtudukaropa(-oB), 1 pacCUUTHIBACTCS MO CIIEAYIONICH

dbopmye:

F= Z Z Z (FIX}F + MIN[0,0001 * Vi * R;; 6000]),
n k i

rac

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

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

I — Homep WHCTpymeHTa, OmpeAesieMblii HOMEPOM COOTBETCTBYIOIICH CTpokM TaOnuiel u3
[Ipunoxenus 1;

k — HOMep ToproBoro mHs, B KOTOpoMm 1o i-omy WHcTpyMeHTy muist N-oco Wnentudukatopa
3a(hUKCHPOBAHO UCTIOIHEHUE 005I3aTEIbCTB;

ix
FIxf = {MIN|[E;3000]} py6.. rze
fix — BenuuMHa 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;

Vik - OO0beM MacCUBHBIX CHACNOK, 3aKIIIOUEHHBIX MapkeT-melikepoMm 1o i-omy WHCTpyMeHTy B k-ii
Toprogelii 1eHb ¢ Ucmonb30BaHue N-oco Unentudukatopa Ha OCHOBaHUE 3aIBOK C 00BEMOM HE MEHEe
MuHUMaTBHOTO pa3Mepa 3asiBKH, YCTAHOBJIEHHOTO JJISI COOTBETCTBYIOIIETO BPEMEHHOTO WHTEpBaJa
Toprosoro nans. Ilpu pacdere COBOKYMHOrOo oOBeMa NACCHBHBIX CAETOK Ui Ieliell pacdera
B03Hana)KJIeHI/I$I MapKeT-MeﬁKepa HEC quTBIBaIOTCﬂ CICJIKH, COBepI_HeHHI)Ie Ha OCHOBAHHUU 3asIBOK
Mapket-Melikepa 1 BcTpeuHbIX 3asBOK, MOJAHHBIX 3a CUET OJHOIO U TOTO ke MapkeT-Melkepa Wiu
Kinenra



R; — k03¢ GUIMEeHT JIMKBUIHOCTH i-e0 HCTpyMeHTa (Ha mepBoM dTarie 3amycka [IporpamMmmbl OH paBeH
1 nnst Bcex THCTpYyMEHTOB).

Paznen V. YcnoBust noakiawdenusi Unenrudukaropon k [Iporpamme

4.1. K I[Iporpamme nomnyckatorcs MneHTHPUKATOPHI, 10 KOTOPHIM B TEYEHHUE 3 KaJICHIaPHBIX MECALIEB,
MPEALIECTBYOIIMX Jare IoJadu YBeIoMieHus o npucoenuHenun K IIporpamme, bupsken
3ahUKCHPOBaH CpeaHeHeBHON 00beM ToproB (ADTV) BceMu akIUSME M IETIO3UTAPHBIME PACITHCKAMU
B pazmepe 300 muH pyOneld. bupxkeit moryt ObITh nomymeHs! kK [Iporpamme 3 Mnentudukaropa 6e3
BBIIIIC yKa3aHHOTO TpeOoBanuss 1o pasmepy ADTV. B cinywae BwiObITHS U3  [Iporpammsl
Wnentudukaropa, ronymeHHoro 6e3 ydera tpedboBanus k ADTV, Ha ero mecto bupskeii MoxeT ObITh
nomymieH apyroi Unentudukarop 6e3 yuera tpeboBanus k ADTV.

4.2. B pamkax Hactosuieil [Iporpammsl gomyckaeTrcst ykaswsiBath He Ooznee 1 (omnoro) Toproso-
kinupunrosoro cuéra (TKC) u ne 6onee 1 (oguoro) Kparkoro kona ximenta (KKK) mnst oxHoro
Nnentudukaropa.

4.3. Obuee xonuuectBo Mnentudukaropos, gonyiuieHHbIX B [IporpamMmy, moxeT ObiTh He Oonee 10
(mecsitr). OT omHoro YuactHuka ToproB B IIporpammy moxer ObITh gomymieHoO He Ooiee 3 (Tpex)
Wnentudukaropos. bupka npuHumaet peuieHue o gomnycke HoBoro Maentudukaropa B [Iporpammy Ha
OCHOBaHHUU Y BEJOMJICHU, KOTOPBIE PaCCMATPUBAIOTCS B MOPSAIKE UX MOCTYIUICHUSI HAa bupxy.



[Tpunoxenue 1

Tabauna napamMeTpoB UCIOJHEHHUS 00513aTeJIbCTB MapkeT-Melikepa

. O0BeM Iepuon N
Toprossiii Bpemenroid JIByCTOpPOHHEN Cripon . JocraTouHslil | nmoagepKaHus MuHnvanL R
Ne UHTEpBal * JIBYCTOPOHHEH * ook pasmep
KOJ KOTHUPOBKHU ¥, 0o0beM™, MT. | KOTHPOBOK™*,
Toprosoro nus KOTHPOBKH, % 3asBKH¥, IIT.
IIT. MHH.
1 2 3 4 5 6 7 8
1 AFKS 07:00:00-07:30:00 50 000 0,75 50 000 000 20 5000
07:30:01-09:49:59 50 000 0,75 50 000 000 95 5000
2 AELT 07:00:00-07:30:00 10 000 0,50 10 000 000 20 1000
07:30:01-09:49:59 10 000 0,50 10 000 000 95 1000
3 ALRS 07:00:00-07:30:00 10 000 0,50 10 000 000 20 1000
07:30:01-09:49:59 10 000 0,50 10 000 000 95 1000
4 ASTR 07:00:00-07:30:00 400 0,70 400 000 20 40
07:30:01-09:49:59 400 0,70 400 000 95 40
5 BSPB 07:00:00-07:30:00 2000 0,90 2 000 000 20 200
07:30:01-09:49:59 2000 0,90 2 000 000 95 200
6 CBOM 07:00:00-07:30:00 30 000 1,80 30 000 000 20 3000
07:30:01-09:49:59 30000 1,80 30000 000 95 3000
7 CHMF 07:00:00-07:30:00 500 0,50 500 000 20 50
07:30:01-09:49:59 500 0,50 500 000 95 50
8 ENPG 07:00:00-07:30:00 800 1,30 800 000 20 80
07:30:01-09:49:59 800 1,30 800 000 95 80
9 FEES 07:00:00-07:30:00 4 000 000 1,40 4 000 000 000 20 400 000
07:30:01-09:49:59 4 000 000 1,40 4 000 000 000 95 400 000
10 FLOT 07:00:00-07:30:00 3700 0,90 3700000 20 370
07:30:01-09:49:59 3700 0,90 3700 000 95 370
1 GAZP 07:00:00-07:30:00 9000 0,30 9 000 000 20 900
07:30:01-09:49:59 9000 0,30 9 000 000 95 900
12 GMKN 07:00:00-07:30:00 7500 0,45 7 500 000 20 750
07:30:01-09:49:59 7500 0,45 7 500 000 95 750
13 HEAD 07:00:00-07:30:00 200 0,70 200 000 20 20
07:30:01-09:49:59 200 0,70 200 000 95 20
14 HYDR 07:00:00-07:30:00 540 000 1,10 540 000 000 20 54 000
07:30:01-09:49:59 540 000 1,10 540 000 000 95 54 000
15 IRAO 07:00:00-07:30:00 70 000 0,40 70 000 000 20 7000
07:30:01-09:49:59 70 000 0,40 70 000 000 95 7000
16 LEAS 07:00:00-07:30:00 300 1,40 300 000 20 30
07:30:01-09:49:59 300 1,40 300 000 95 30
17 LKOH 07:00:00-07:30:00 200 0,30 200 000 20 20
07:30:01-09:49:59 200 0,30 200 000 95 20
18 MAGN 07:00:00-07:30:00 9000 0,5 9 000 000 20 900
07:30:01-09:49:59 9000 0,5 9 000 000 95 900
07:00:00-07:30:00 200 0,60 200 000 20 20
19 MGNT 07:30:01-09:49:59 200 0,60 200 000 95 20
20 MOEX 07:00:00-07:30:00 3500 0,30 3500 000 20 350
07:30:01-09:49:59 3500 0,30 3500 000 95 350
21 MSNG 07:00:00-07:30:00 110 000 2,30 110 000 000 20 11 000
07:30:01-09:49:59 110 000 2,30 110 000 000 95 11 000
29 MTLR 07:00:00-07:30:00 3000 0,50 3000 000 20 300
07:30:01-09:49:59 3000 0,50 3000000 95 300
23 MTLRP 07:00:00-07:30:00 3000 1,50 3000 000 20 300
07:30:01-09:49:59 3000 1,50 3000000 95 300
o4 MTSS 07:00:00-07:30:00 3500 0,60 3 500 000 20 350
07:30:01-09:49:59 3500 0,60 3 500 000 95 350
25 NLMK 07:00:00-07:30:00 5500 0,60 5500 000 20 550
07:30:01-09:49:59 5500 0,60 5500 000 95 550
2 NVTK 07:00:00-07:30:00 600 0,40 600 000 20 60
07:30:01-09:49:59 600 0,40 600 000 95 60
27 PHOR 07:00:00-07:30:00 100 0,80 100 000 20 10
07:30:01-09:49:59 100 0,80 100 000 95 10
28 PIKK 07:00:00-07:30:00 750 1,30 750 000 20 75
07:30:01-09:49:59 750 1,30 750 000 95 75




29 PLZL 07:00:00-07:30:00 100 0,50 100 000 20 10
07:30:01-09:49:59 100 0,50 100 000 95 10
30 POSI 07:00:00-07:30:00 200 0,80 200 000 20 20
07:30:01-09:49:59 200 0,80 200000 95 20
31 ROSN 07:00:00-07:30:00 1000 0,25 1 000 000 20 100
07:30:01-09:49:59 1000 0,25 1 000 000 95 100
32 RTKM 07:00:00-07:30:00 5000 1,10 5000 000 20 500
07:30:01-09:49:59 5000 1,10 5000 000 95 500
33 RUAL 07:00:00-07:30:00 13 000 0,70 13 000 000 20 1300
07:30:01-09:49:59 13 000 0,70 13 000 000 95 1300
34 SBER 07:00:00-07:30:00 6 000 0,20 6 000 000 20 600
07:30:01-09:49:59 6 000 0,20 6 000 000 95 600
35 SBERP 07:00:00-07:30:00 3000 0,30 3000000 20 300
07:30:01-09:49:59 3000 0,30 3000000 95 300
36 SELG 07:00:00-07:30:00 5000 1,40 5000 000 20 500
07:30:01-09:49:59 5000 1,40 5000 000 95 500
37 SGZH 07:00:00-07:30:00 150 000 1,10 150 000 000 20 15 000
07:30:01-09:49:59 150 000 1,10 150 000 000 95 15 000
38 SMLT 07:00:00-07:30:00 300 0,80 300 000 20 30
07:30:01-09:49:59 300 0,80 300 000 95 30
39 SNGS 07:00:00-07:30:00 40 000 0,80 40 000 000 20 4 000
07:30:01-09:49:59 40 000 0,80 40 000 000 95 4 000
40 SNGSP 07:00:00-07:30:00 15000 0,30 15 000 000 20 1500
07:30:01-09:49:59 15000 0,30 15 000 000 95 1500
a1 SVCB 07:00:00-07:30:00 30 000 1,20 30 000 000 20 3000
07:30:01-09:49:59 30 000 1,20 30 000 000 95 3000
42 T 07:00:00-07:30:00 600 0,20 600 000 20 60
07:30:01-09:49:59 600 0,20 600 000 95 60
43 TATN 07:00:00-07:30:00 900 0,40 900 000 20 90
07:30:01-09:49:59 900 0,40 900 000 95 90
07:00:00-07:30:00 500 0,50 500 000 20 50
44| TATNP 07:30:01-09:49:59 500 0,50 500 000 95 50
07:00:00-07:30:00 500 0,60 500 000 20 50
45 TRNFP 07:30:01-09:49:59 500 0,60 500 000 95 50
46 UGLD 07:00:00-07:30:00 470 000 0,80 470 000 000 20 47000
07:30:01-09:49:59 470 000 0,80 470 000 000 95 47000
47 UPRO 07:00:00-07:30:00 285 000 1,10 285 000 000 20 28 500
07:30:01-09:49:59 285 000 1,10 285 000 000 95 28 500
48 VKCO 07:00:00-07:30:00 1300 0,70 1 300 000 20 130
07:30:01-09:49:59 1300 0,70 1 300 000 95 130
49 VTBR 07:00:00-07:30:00 4800 0,30 4 800 000 20 480
07:30:01-09:49:59 4800 0,30 4800 000 95 480
50 X5 07:00:00-07:30:00 200 0,80 200 000 20 20
07:30:01-09:49:59 200 0,80 200 000 95 20
51 YDEX 07:00:00-07:30:00 300 0,50 300 000 20 30
07:30:01-09:49:59 300 0,50 300 000 95 30

*C naTbl BCTYIJICHUS] B CUJTy HOBOIO 3HAU€HHUs KOJMYECTBA aKLUMU IOCIE 3aBEPILIEHUS IMHUTEHTOM
nporenypsl ApOOJIEeHUsT WM KOHCONUAAUMU ILeHHoW Oymarm OOBeM JBYCTOPOHHEH KOTHPOBKH,
JocraTtounslii 00beM M MUHUMaNIbHBIM pa3Mmep 3asBKU YBEIUYMBAIOTCS WJIM yMEHBLIAeTCs,
COOTBETCTBEHHO, B M pa3, rie M — peann3oBaHHbIN K03()OUIIMEHT APOOIEHUS U KOHCOIUIAIUH.

** B cmyyae u3MeHeHUs pacnucaHus nposeaeHus Topros [lepuon noaaepxanus 1ByCTOPOHHUX
KOTUPOBOK IIPOIIOPLIUOHAIIBHO KOPPEKTUPYETCS B COOTBETCTBUU C TAKUM U3MEHEHHUEM.



[Tpunoxenue 2

Tabmuia napameTpoB HopMyIIbl pacuera

Toprossiii koa MucTpymeHnTa 3navenue mapamerpa fix
(nns kaxporo MHCTpyMEHTa)
Bce nHCTpyMEHTHI 6000 py0.




