YTBEPXKJIEHO

npukazoMm [TAO MockoBckas bupxka

ot 22.01.2025 Ne MB-11-2025-109

C U3MEHEHUSIMU, YTBEP>KICHHBIMU TPUKA30M
ot 19.02.2025 Ne MB-I1-2025-501

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

Pa3nea |. TepmuHbI 1 onpeesieHust

JocTraTouHblii 00beM — cymMMapHbIid 00beM ceTI0Kk MapkeT-Melikepa, CoOBepIleHHbIX ¢ THCTpyMEeHTOM B
TE€4eHHEe OJHOro TOproBoro IHS B paMKaxX HCIIONHEHHs 00s3aTeNbCTB, MPEIYCMOTPEHHBIX HACTOSIIEH
[TporpamMMoii, Mo TOCTHKEHUH KOTOPOro MapkeT-MeiKkep 0CBOOOKIAeTCsl OT yKa3aHHBIX 0053aTENbCTB O
TakoMy MHCTpyMeHTYy.

Hucrpyment(-b1) — BbInycK(-M) [EHHBIX Oymar, yka3aHHbii(-pie) B Tabnuie, NpUBEACHHON B
[Ipunoxxenunu 1 x Hacrosimeit [Iporpamme.

IMaccuBHad caesika - caenka MapkeT-menkepa, B peKBU3UTaX KOTOPO HOMED 3asiBKM MapkeT-mMeiikepa
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 [IporpaMme.

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

Toprosplii 1eHb — JIeHb, B KOTOPOM ocyiecTBistoTcs Topru Muctpymentamu IIporpammsl B Cexunu
(oHI0BOTO pHIHKA BUPKU B YCTaHOBIIEHHBIX PEKUMAX.

TepMmunsl, He onpeneneHHble B HacToAwEel [Iporpamme, NCIOIB3YIOTCS B 3HAYEHUSAX, YCTAHOBIIEHHBIX
[IpaBuiamu BeinonaHeHus pyHkunii Mapker-melikepa B CeKkiuu pOHJ0BOIO PHIHKA.

Paznea |1. IlapameTpsl 1 yc/10BUs BbINOJTHEHHUS 00s13aTe/IbecTB MapkeT-Melikepa

2.1. MapxkeTt-Mmeiikep, BpIOpaBIMid HacTosmyto [IporpaMmy, 00si3aH B COOTBETCTBUH C 3aKITFOUYEHHBIM
JloroBopoM UCHONHATH o0s3arenbeTBa Mo Ilporpamme B Pexxnme Topro «PeXuM OCHOBHBIX TOPIOB
T+» Cexuun @QonaoBOro pbiHKa bupku ¢ pacuetamMum B POCCHICKUX pYyOJIIX B TEUYCHHE
JlonoHUTENBHOM (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 TeueHUe ToproBoro 1Hs 00s13aTeNbCTBA, YKa3aHHBIE B
nmyHKTe 2.2. HacTosmiel [IporpaMmel, TOJBKO B ciTydae eciii MapKeT-MeiKep BBITOIHIIT 00s13aTeIhCTBA
B naHHOM ToproBom jHe 1o He MeHee 1% MHcTpymeHTam oT obuiero konndectBa MHCTpPyMEHTOB,
BKJIIOYEHHBIX B lIporpamMmy, mpu ycCIIOBHM BBIITOJIHEHMS MM B OTHOLICHHWH KAaXJIOTO M3 3THX
HNuctpymeHTa(-0B) OJTHOBPEMEHHO BO BCEX BPEMEHHBIX HHTEPBAJIaX, YKa3aHHBIX B cToOne 3 Ta0mauIs!
U JJI KOTOPBIX YCTaHOBJIEHBI BCE 3HAUEHUS TapaMeTPOB HCIOIHEHUsI 00s13aTenbcTB MapkeT-meiikepa,
XOTs ObI OTHOTO U3 CIEAYIOUINX YCIOBUI:



- coOJTI0/IeHNE B TEUEHUE MTePHOo/Ia, YKa3aHHOTO B cTo011e 7 Tabmuiiel, mapamMeTpoB 0053aTeNIbCTB,
yKa3aHHBIX B cTonOnax 4 u 5 Tabmuibr;

- BBITIOJTHEHUE 00513aTEIBCTB, YKa3aHHBIX B CTOJIOIE 6 TaOmuIlhI.
BreimonHenue/HeBbInoHeHNE 00s3aTeNbCTB MapkeT-MelikepoM ompenensercs bupxkeid mo xaxmaomy
ucronbzyemomy Mapker-meiikepom Mnentudukaropy.

2.4. MUHMMAJIBHO JIOYCTUMOE KOJIH4YecTBO ToproBeix AHel OTUETHOTO NepHo/ia, B TECUEHUE KOTOPBIX
Mapxker-mMelikep JOJKEH UCHONHATh 00s3aTeabCTBAa COTJIacHO NMyHKTY 2.3. Hacrosueil Ilporpammel,
onpeaensercs kak 1% ot xonmdectBa Toproebix aHeil OrdyeTHOro mepuona. B ciyudae HapyuieHus
JAHHOTO yCJOBUs B ompeaeieHHOM OTuYeTHOM mepuoze, yciyru Mapker-meiikepa 1mo HacTosien
IIporpaMme B TakoM OTUETHOM NEPUOJIE CUUTAKOTCS HE OKa3aHHBIMHU.

B cmywae pelictBus Hactosmed [lporpammbl  w/mim  ucnonb3oBaHus B [Iporpamme
Wnentudukaropa(-oB) Mapker-melikepa HEmoMHbIH OTYETHBIN IEPHOI, BMECTO KOIHYECTBa TOProBhIX
naerr B OTYETHOM mepHojJe paccMmarpuBaeTcsi (pakThdeckoe KoindecTBO TOproBbIX IHEH, Korna
MapxkeTt-Melikep ObUT 00513aH BBITOIHATH CBOU ()YHKIIUH.

Paznea |11. Ilopsinok pacuera Bo3Harpaxaenusi Mapker-meiikepa
3a BbINOJIHeHH e 00s13aTeabeTB 1o IIporpamme

3.1. Pa3mep Bo3HarpaxaeHus MapkeT-Melikepa 3a BBIIIOTHEHUE UM B TeueHrue OTueTHOro rnepruoaa
YCJIOBUM, MPEIYCMOTPEHHBIX HacTosAwme IIporpammoii, omnpenensercss CyMMOW BO3HArpPa)KIACHUI,
PacCUMTAHHBIX JJIS 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 EPUOS;

N — nopsakoBbIi HoMep Unentudukaropa, 3asBaeHHOro Mapker-meiikepom B IIporpammy;

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

k — HOMep ToproBoro mHs, B KOTOpoMm 1o I-omy WHcTpyMeHTy mist N-oco Wnentudukaropa
3a(hUKCHPOBAHO UCTIOIHEHUE 0053aTEIbCTB;

ix
FIxf = {MIN|[E;3000]} py6.. rze
fix — BenuumMHa B pyOIIsix, onpenenseMas 1yl KaKI0ro MHCTpyMeHTa B Tabmuie u3 [punoxenus 2;

N — xonnuectBO Bcex MpentuduxaropoB Bcex MapkeT-meiikepoB, ydacTByromux B Ilporpamme, mo
KOTOPOM 3a(pMKCHUPOBAHO UCTIOIIHEHUE 0053aTeNbCTB 110 i-omy MHCTpyMeHTy 3a k-1l ToproBblii 1eHb;

Vik - OO0beM MacCUBHBIX CHACNOK, 3aKIIOUEHHBIX MapkeT-melikepoMm 1o i-omy MHCTpymeHTy B k-ii
Toprogelii 1eHb ¢ Ucmonb30BaHue N-oco Unentudukatopa Ha OCHOBaHUE 3aIBOK C 00BEMOM HE MEHEe
MuHUMaNbHOTO pa3Mepa 3asiBKH, YCTAHOBJIEHHOIO MJII COOTBETCTBYIOIIETO BPEMEHHOIO MHTEpBaja
Toprosoro nans. I[lpu pacdere COBOKyMHOro oOBeMa NACCHBHBIX CHEJOK JJisl IeNel pacuera
BO3HarpaxjaeHus MapkeTr-Meiikepa HE YUYUTBHIBAIOTCA CHEIKH, COBEPIIEHHBIE HA OCHOBAaHHMH 3asBOK
Mapker-melikepa 1 BCTpeduHbIX 3asBOK, ITOJAHHBIX 334 CUET OJHOrO M TOro xe MapkeT-Menkepa Wi
KimenTa



R; — xo3dpuuMeHT TUKBUAHOCTH i-20 IHCTpyMeHTa (Ha mepBoM 3tarne 3anycka [Iporpammsl oH paBeH
1 nnst Bcex UTHCTpyMEHTOB).

Paznea V. YcaoBus nogkiawouenns Unentuduxaropos k Ilporpamme

4.1. K IIporpamme nomyckatotcst MaeHTudukaTopsl, 1o KOTOPHIM B Te€YEHHE 3 KaJICHIAPHBIX MECALEB,
MpeIUIeCTBYIOIUX Jare IMojayu YBeaomieHuss o mnpucoequHennn k IIporpamme, bupixeit
3aUKCUPOBaH cpeaHeIHeBHON 00beM ToproB (ADTV) BceMu akIIUSIME M ICTIO3UTAPHBIMH PACITHCKAMHU
B pasmepe 300 miH pyOseit. bupxkeit Mmoryt ObITh momnymieHsl K [Iporpamme 3 Maentudukaropa 6e3
BBIIIE yKa3zaHHOro TpeboBanus mo pasmepy ADTV. B cmyuae BoiObiTHs 13 IIporpammsl
Nnentudukaropa, nonymennoro 6e3 yuera TpeboBanus k ADTV, Ha ero mecto bupxeit MoxeT ObITh
noryieH apyroi Mnentudukarop 6e3 yuera tpedoBanus k ADTV.

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

4.3. O6mee xomuuecTBo Mnentuukaropos, gonymeHHsx B [Iporpammy, Moxer ObiTh He Gomnee 10
(mecstu). OT ogHoro YuactHuka ToproB B [Iporpammy moxeT ObITh gomyiieHo He Oonee 3 (Tpex)
Wnentudukatopos. bupka npuHUMaet perieHue o ponycke HoBoro Mnentugukaropa B [Iporpammy Ha
OCHOBAaHUU Y BEJIOMJICHUH, KOTOPBIE PACCMATPUBAIOTCS B OPSAKE UX MOCTYIJICHUs Ha 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 2000000 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 3 500 000 20 350
07:30:01-09:49:59 3500 0,30 3 500 000 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 3000 000 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
6 UGLD 07:00:00-07:30:00 470 000 0,80 470 000 000 20 47 000
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
59 RNFT 07:00:00-07:30:00 3000 0,80 3000000 20 300
07:30:01-09:49:59 3000 0,80 3000000 95 300
53 SIBN 07:00:00-07:30:00 600 0,60 600 000 20 60
07:30:01-09:49:59 600 0,60 600 000 95 60
54 EUTR 07:00:00-07:30:00 2500 0,90 2 500 000 20 250
07:30:01-09:49:59 2500 0,90 2 500000 95 250
55 SPBE 07:00:00-07:30:00 2000 1,70 2000000 20 200
07:30:01-09:49:59 2000 1,70 2000000 95 200
56 SFIN 07:00:00-07:30:00 250 0,90 250 000 20 25
07:30:01-09:49:59 250 0,90 250 000 95 25

*C nmarel BCTYIUIEHUS B CHJIY HOBOT'O 3HA4YE€HHs KOJIMYECTBA aKIMil IMOCJe 3aBEepIIEHUS] SMUTEHTOM
poueaypsl ApOOJEeHUs WIM KOHCOJMJAIMKM LeHHOM Oymarn OO0beM JBYCTOPOHHEH KOTHPOBKH,
Jloctarounslii 00beM M MUHUMaNbHBIA pa3Mep 3asiBKU YBEIWYMBAIOTCS WM YMEHbIIAETCH,
COOTBETCTBEHHO, B M pa3, rne M — peann3zoBaHHbIA KOAPGUIUMEHT TPOOIECHUS UIH KOHCOJIUJAIIH.

** B ciydyae m3MeHEHMs paclucaHMs IpoBeAeHUs ToproB llepwos mopnepxkaHus ABYCTOPOHHHX
KOTHPOBOK IIPONIOPIIUOHAITIEHO KOPPEKTUPYETCS B COOTBETCTBUU C TAKMM U3MEHEHHEM.



[Tpunoxenue 2

Tabmuia napameTpoB HopMyIIbl pacuera

Toprossiii koa MucTpymeHnTa 3navenue mapamerpa fix
(nns kaxporo MHCTpyMEHTa)

Bce nHCTpyMEHTHI 6000 py0.




