YTBEPXKJIEHO
npukazoMm [TAO MockoBckas bupxka
ot 29.11.2021 Ne MB-11-2021-3493

IMPOT'PAMMA MAPKET-MEHKHWHT A
JJISl HEeHHbIX OyMar HHOCTPAHHBIX SMUTEHTOB
«loopoe yrpo MG RUB»

Pa3nen |. TepmuHbl U onpeaesieHust

JlocTtaTouHblii 00beM — CyMMapHBIi 00beM ceTIoKk MapkeT-melikepa, COBepLUICHHBIX ¢ IHCTpyMEeHTOM B
Te4eHHue OJHOro TOoproBoro JIHS B paMKax HCIIOJHEHHs 0053aTeNbCTB, MPETYCMOTPEHHBIX HACTOSIIEH
ITporpammoii, o KOCTHKEHUN KOTOPOro MapkeT-Melikep 0cBOOOXKIaeTCsl OT yKa3aHHBIX 0053aTeNIbCTB O
TakoMmy MHCTpyMeHTy.

HNucrpyment(-b1) — BbINycK(-M) [EHHBIX Oymar, yka3aHHbIH(-ple) B TabOnuie, NpUBEACHHOH B
[Tpunoxenun1 k Hacrosmeit [Iporpamme.

IMaccuBHadA caesika - caenka MapkeT-melikepa, B peKBU3UTaX KOTOPOM HOMED 3asBKKM MapkeT-Meiikepa
MeHblIe HoMepa Berpeunoii 3asBku 1 00beM 3asBku Mapker-Melikepa He Huke OObema JByCTOpOHHEN
KOTUPOBKH 17151 cooTBeTCcTBYMomero Mucrpymenta. [lpu pacuere cOBOKymHOro o0bema MacCHBHBIX
CHEJIOK JJI LeJIeH pacueTa BO3HArpaxkieHus: MapkeT-MelKepa He YUUTBIBAKOTCS CIEJIKH, COBEPIICHHbIE
Ha OCHOBAHUU 3as4BOK MapkeT-MelKkepa U BCTpeuHbIX 3as8BOK, MOJAHHBIX 3a CYET OJHOIO M TOTO K€
Mapxker-Mmelikepa ninu Kinenra;

Ilepuoa moaxep:kaHusA KOTHPOBOK - MEPHOJ, BPEMEHH, B T€UEHHE KOTOpPOro Mapker-meiikep 00s3aH
MOJIEP’KUBATH JIBYCTOPOHHUE KOTUPOBKHU B COOTBETCTBUU C YCI0BUsAMHU [IporpaMmel.

IIporpamma — IIporpamMma MapkeT-MeHKUHTa JJIs1 LIEHHBIX OymMar HHOCTpaHHBIX AMUTEHTOB «JloOpoe
yrpo MG RUB»

Toprosslii 1eHb — JIeHb, B KOTOPOM ocyiecTBistoTcss Topru MucTtpymentamu IIporpammsl B Cexkunu
(oHI0BOTO pHIHKA BUPKU B YCTaHOBIIEHHBIX PEXKUMAX.

TepmuHbl, HE OlpeelIeHHbIe B HAaCTOsALIEeH [IporpaMme, UCIIONIB3YIOTCSL B 3HAYEHUAX, YCTAHOBIICHHBIX
[IpaBuiamu BeinonaHeHus pyHkunid Mapket-meiikepa B CeKiuu OHI0BOIO PHIHKA.

Paznea Il. IlapameTpsl U yc/10BUs BbINOJTHEHHS 00s13aTe/IbecTB MapkeT-Melikepa

2.1. MapxkeTt-Meiikep, BBIOpaBIIMid HacTosmyto [IporpaMmy, 00s3aH B COOTBETCTBUH C 3aKITFOUYEHHBIM
JloroBopoM UCHOJHATH o0s3arenbeTBa Mo [Iporpamme B Pexxnme Topro «PeXuM OCHOBHBIX TOPIOB
T+» Cexkuun ¢onnoBoro peiHKa bupxu ¢ pacyeraMu B pOCCHMCKMX pYONsiX B TeYEHHE
JlomoTHUTENBHOM (YTPEHHEH) TOPrOBOW CECCHH.

2.2. Tlo xaxaomy wu3 VHCTpyMEHTOB YCTaHaBIMBAIOTCA 3HAYCHHMs I1apaMeTPOB HCIOIHEHUS
o0si3arenscTB MapkeT-Mmeiikepa, npuBeaeHHble B Tabnuue u3 [Ipunoxenus 1 x Ilporpamme.

2.3. MapkeT-Meiikep cunTaeTcsi HCIIOJHUBIINM B TeueHUe TOpProBoro aHs 00s13aTeNbCTBA, YKa3aHHBIC B
nyHkTe 2.2. HacTosmiei [IporpamMmel, TOJIBKO B cllydae eciiu MapKeT-MefKep BBITOTHIIT 00s13aTeIhCTBA
B gaHHOM ToproBom aHe mo He meHee 50% MHcTpymenTam ot oOmiero koiuyectBa MHCTpyMEHTOB,
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BKJIIOYEHHBIX B lIporpamMmy, mpu ycClIOBUM BBIIIOJIHEHMSI MM B OTHOLIEHWH KaXKJIOTO M3 3THX
HuctpymenTa(-0B) OHOBPEMEHHO BO BCEX BPEMEHHBIX HHTEPBAJIaX, yKa3aHHBIX B cToJ01e 3 Tabuuisl
U JJI KOTOPBIX YCTAHOBJICHBI BCE 3HAUEHUS ITapaMeTPOB HCIOIHEHUsI 00s13aTesbcTB MapkeT-meiikepa,
XOTsI OBl OJTHOTO M3 CIEAYIONUX YCIOBU:

- co0JII0/IeHHE B TeUEHUE MEePHOo/a, YKa3aHHOTo B cToJo1e 7 Tabnuiibl, mapaMeTpoB 00s13aTENIbCTB,
yKa3aHHBIX B cTonOnax 4 u 5 Ta0muibr;

- BBINIOJIHEHUE 0053aTeNbCTB, YKa3aHHBIX B cToJOIEe 6 TadauibL.
BreimonHenue/HeBbInoNHEHNE 00s3aTeNECTB MapkeT-MelikepoM ompenensercs bupxkeid mo xaxmaomy
ucronbzyemomy Mapker-meiikepom Mnentudukaropy.

2.4. MUHMMAJIBHO JIOYCTUMOE KOJIH4YecTBO ToproBoeix AHel OTUYETHOTrO NepHo/ia, B TECUEHUE KOTOPBIX
MapxkeTt-melikep T0JDKEH HCIIONHATH 00s3aTeNbCTBA COTMIACHO MYHKTY 2.3. Hactosimei [Iporpammer,
onpeaensercs kak 60% ot konuuectBa Toproseix nHed OTdeTHOro nepuoxaa. B ciywae HapyuieHus
JTaHHOTO YCJOBHUS B ompeneneHHOM OT4YeTHOM mepuone, yciyrd Mapker-melkepa 1O HacTOSIIeH
HporpaMMe B TakoM OT4eTHOM nepruoac CUUTAOTCA HE OKa3aHHBIMH.

B cmywae pelictBus Hacrosmied [lporpammbl  w/mim  ucmonb3oBaHus B [Iporpamme
Wnentudukaropa(-oB) MapkeT-Meiikepa HemoaHbIit OTYETHBIN IEPUOJI, BMECTO KOJUUECTBAa TOPTroBBIX
naelr B OTYETHOM TepuojJe paccMarpuBaeTcsl (pakTHYecKoe KOJM4ecTBO TOproBbIX IHEH, Korna
MapxkeTt-melikep ObUT 00s13aH BBITOIHITH CBOU (DYHKITHH.

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

3.1. Pa3mep Bo3HarpaxaeHus MapkeT-Melikepa 3a BBIIIOTHEHUE UM B TeueHrue OTYeTHOro rnepruoaa
YCJIOBUM, MPEIYCMOTPEHHBIX HacTosAwme IIporpammoii, omnpenensercss CyMMOW BO3HArpa)KIACHUI,
pacCYMTaHHBIX JUIA KaXI0ro 3asBiacHHOTO aeHTndukaTopa(-oB), U paCcCUUTHIBACTCS MO CIEIYIOMICH
bopmyie:

F= Z Z Z (FIXf + coMMf « R)),
n k i

rac

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

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

I — Homep WHCTpymeHTa, OmNpeAesieMblii HOMEPOM COOTBETCTBYIOIIEH CTpokM TaOnuiel u3
[Ipunoxenus 1;

k — HOMep ToproBoro mHs, B KOTOpoM 1o i-omy WHcTpyMeHTy mist N-oco Wnentudukatopa
3a(hUKCHPOBAHO UCTIOIHEHUE 00SI3aTEIIbCTB;

1200

FIXF = {MIN |

; 1200]} py®6., rIe

fix — BenuunHa B pyOIIsax

N — xonmuuecTBO Bcex MneHTH(HKATOPOB BCeX MapKeT-MeiikepoB, yyacTBymomux B IIporpamme, mo
KOTOPOM 3a(pMKCUPOBAHO UCIIOJHEHHE 00s13aTeNbCTB MO0 i-omy HCTpyMeHTy 3a k-1 ToproBblii 1€Hb;

C OMML-k - 00OpOTHass YacTb KOMHCCHOHHOTO BO3HArpaKJeHHWs, YIJIAu€HHOTO MapkeT-MeiikepoM B
COOTBETCTBUH ¢ AercTByromumu Tapudamu [TAO Mockosckas bupxxa, HKO HKI] (AO) o ITaccuBabIM
cAelKaM, 3aKiIoueHHbIM Mapker-Melikepom 1o i-omy WHcTpymenty B k-it ToproBeii JeHb C
UCroNb30BaHue n-oro Mnentudukaropa Ha OCHOBaHME 3asBOK ¢ 00bEMOM HEe MEHEE YCTaHOBJIEHHOTO
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MuHNManeHOTrO pa3Mepa 3asBKH, YCTAHOBJIEHHOTO JJIsi COOTBETCTBYIOLIETO BPEMEHHOTO HHTEpBaia

Toprosoro gus.

R; — xo3dpuumenT TuKBUIHOCTH i-20 IHCTpyMeHTa (Ha nepBoM 3Ttarne 3anycka [Iporpammsl oH paBeH
1 nst Bcex UIHCTpyMEHTOB).

Paznea V. YcaoBus noakiawouennss Unentuguxaropos k Ilporpamme

4.1. K IIporpamme nomyckatorcst MaeHTrdukaTopsl, 10 KOTOPHIM B T€YEHHE 3 KaJCHIAPHBIX MECALEB,

NpcAMICCTBYIOIIUX AaTC IIoAa4YH yBe,Z[OMJ'IeHI/IH 0 IPUCOCANMHCHUU K HporpaMMe,

bupxeit

3aUKCUPOBaH cpeaHeIHeBHON 00beM ToproB (ADTV) BceMu akIIUSIME M ICTIO3UTAPHBIMH PACITHCKAMHU
B pasmepe 300 miH pyOseit. bupxkeit Mmoryt ObITh momnymieHsl K [Iporpamme 3 Maentudukaropa 6e3
BBIIE yKa3zaHHOTO TpeboBanus mo pasmepy ADTV. B cmyuae BoiObITHS 13 IIporpammsl
Wnentudukaropa, nonymeHHoro 6e3 yuera tpedboBanus k ADTV, Ha ero mecto bupskeii MoxeT ObITH
noryieH apyroi Mnentudukarop 6e3 yuera tpedoBanus k ADTV.

4.2. B pamkax nHacrosmeil [Iporpammsl nomyckaercs ykaswsiBaTh He Oonee 1 (omgHoro) Toproso-
knupunroBoro cuéra (TKC) u ne 6onee 1 (ognoro) Kparkoro konma knuenta (KKK) mns omxoro
Wnentuduxaropa.

[Tpunoxenue 1

Tabanna napameTpoB HcnoJIHeHHA 00s13aTebLCTB MapkeT-Meiikepa

%
" Bpemennoit Obwem N Crpoap ** N IMeprom*** MuHAMAaTBHBIA
Toprosslii ko JIBYCTOPOHHEH N JloctaTouHbIi
Neo HHTEpBaJ JIBYCTOPOHHEH - MO/IACPIKAHUS pa3mep 3asiBKH,
WncrpymenTa KOTHPOBKH, o0bemM™, mT.
Toprosoro s T KOTHPOBKH, % KOTHPOBOK, MHH. IIT.
1 2 3 4 5 6 7 8
07:00:00-07:30:00 700 0,7 2100 20 140
1 AAL-RM
07:30:01-09:49:59 700 0,7 2100 95 140
) AAPL-RM 07:00:00-07:30:00 100 0,7 3000 20 20
07:30:01-09:49:59 100 0,7 3000 95 20
3 ABBV-RM 07:00:00-07:30:00 100 0,7 3000 20 20
07:30:01-09:49:59 100 0,7 3000 95 20
A AMD-RM 07:00:00-07:30:00 200 0,7 6000 20 40
07:30:01-09:49:59 200 0,7 6000 95 40
s AMZN-RM 07:00:00-07:30:00 4 0,7 120 20 1
07:30:01-09:49:59 4 0,7 120 95 1
6 ATVI-RM 07:00:00-07:30:00 150 0,7 4500 20 30
07:30:01-09:49:59 150 0,7 4500 95 30
. BABA-RM 07:00:00-07:30:00 30 0,7 900 20 6
07:30:01-09:49:59 30 0,7 900 95 6
8 BA-RM 07:00:00-07:30:00 55 0,7 1650 20 11
07:30:01-09:49:59 55 0,7 1650 95 11




BIDU-RM | 07:00:00-07:30:00 70 0,7 2100 20 14
° 07:30:01-09:49:59 70 0.7 2100 95 14
BMY-RM | 07:00:00-07:30:00 150 0.7 4500 20 30

10 07:30:01-09:49:59 150 0,7 4500 95 30
CAT-RM | 07:00:00-07:30:00 50 0.7 1500 20 10

H 07:30:01-09:49:59 50 0,7 1500 95 10
CVX-RM | 07:00:00-07:30:00 100 0.7 3000 20 20

12 07:30:01-09:49:59 100 0,7 3000 95 20
DIS-RM | 07:00:00-07:30:00 80 0,7 2400 20 16

B 07:30:01-09:49:59 80 0.7 2400 95 16
FB-RM 07:00:00-07:30:00 40 0,7 1200 20 8

14 07:30:01-09:49:59 40 0.7 12000 95 8
5 FCX-RM | 07:00:00-07:30:00 400 0,7 12000 20 80
07:30:01-09:49:59 400 0,7 12000 95 80

" GE-RM 07:00:00-07:30:00 1300 0,7 39000 20 260
07:30:01-09:49:59 1300 0,7 39000 95 260

. GM-RM | 07:00:00-07:30:00 270 0,7 8100 20 54
07:30:01-09:49:59 270 0,7 8100 95 54

i3 | GOOG-RM | 07:00:00-07:30:00 7 0,7 210 20 1
07:30:01-09:49:59 7 0,7 210 95 1

0 GPS-RM | 07:00:00-07:30:00 450 0,7 13500 20 90
07:30:01-09:49:59 450 0,7 13500 95 90

b0 | GTHX-RM | 07:00:00-07:30:00 440 0,7 13200 20 88
07:30:01-09:49:59 440 0,7 13200 95 88

IBM-RM | 07:00:00-07:30:00 80 0,7 2400 20 16

2 07:30:01-09:49:59 80 0,7 2400 95 16
’ INTC.RM | 07:00:00-07:30:00 200 0,7 6000 20 40
07:30:01-09:49:59 200 0,7 6000 95 40

INJ-RM 07:00:00-07:30:00 60 0,7 1800 20 12

2 07:30:01-09:49:59 60 0,7 1800 95 12
KO-RM 07:00:00-07:30:00 200 0,7 6000 20 40

2 07:30:01-09:49:59 200 0,7 6000 95 40
LVS-RM | 07:00:00-07:30:00 200 0,7 6000 20 40

2 07:30:01-09:49:59 200 0,7 6000 95 40
MA-RM | 07:00:00-07:30:00 35 0,7 1050 20 7

2 07:30:01-09:49:59 35 0,7 1050 95 7
MCD-RM | 07:00:00-07:30:00 50 0,7 1500 20 10

2 07:30:01-09:49:59 50 0,7 1500 95 10
b5 | MOMORM | 07:00:00-07:30:00 680 0,7 20400 20 136
07:30:01-09:49:59 680 0,7 20400 95 136

MRK-RM | 07:00:00-07:30:00 100 0,7 3000 20 20

29 07:30:01-09:49:59 100 0,7 3000 95 20
MRNA-RM | 07:00:00-07:30:00 70 0,7 2100 20 14

%0 07:30:01-09:49:59 70 0,7 2100 95 14
MSET-RM | 07:00:00-07:30:00 50 0.7 1500 20 10

o 07:30:01-09:49:59 50 0,7 1500 95 10
32 MU-RM | 07:00:00-07:30:00 200 0.7 6000 20 40




07:30:01-09:49:59 200 0,7 6000 95 40
NEE-RM | 07:00:00-07:30:00 120 0.7 3600 20 24
% 07:30:01-09:49:59 120 0.7 3600 95 24
NEM-RM | 07:00:00-07:30:00 150 0,7 4500 20 30
. 07:30:01-09:49:59 150 0.7 4500 95 30
NFLX-RM | 07:00:00-07:30:00 20 0,7 600 20
% 07:30:01-09:49:59 20 0.7 600 95
NVDA-RM | 07:00:00-07:30:00 25 0,7 750 20 5
% 07:30:01-09:49:59 25 0,7 750 95 5
o PFE.RM | 07:00:00-07:30:00 300 0.7 9000 20 60
07:30:01-09:49:59 300 0,7 9000 95 60
PYPL-RM | 07:00:00-07:30:00 45 0.7 1350 20 9
% 07:30:01-09:49:59 45 0,7 1350 95 9
4o | QCOM-RM | 07:00:00-07:30:00 70 0,7 2100 20 14
07:30:01-09:49:59 70 0,7 2100 95 14
SPCE-RM | 07:00:00-07:30:00 570 0,7 17100 20 114
0 07:30:01-09:49:59 570 0,7 17100 95 114
T-RM 07:00:00-07:30:00 350 0,7 10500 20 70
41 07:30:01-09:49:59 350 0,7 10500 95 70
4o TSLA-RM | 07:00:00-07:30:00 20 0,7 600 20 4
07:30:01-09:49:59 20 0,7 600 95 4
4 | TWTRRM | 07:00:00-07:30:00 300 0,7 9000 20 60
07:30:01-09:49:59 300 0,7 9000 95 60
UAL-RM | 07:00:00-07:30:00 200 0,7 6000 20 40
“ 07:30:01-09:49:59 200 0,7 6000 95 40
UBER-RM | 07:00:00-07:30:00 200 0,7 6000 20 40
- 07:30:01-09:49:59 200 0,7 6000 95 40
VIPS-RM | 07:00:00-07:30:00 520 0,7 15600 20 104
. 07:30:01-09:49:59 520 0,7 15600 95 104
V-RM 07:00:00-07:30:00 50 0,7 1500 20 10
A 07:30:01-09:49:59 50 0,7 1500 95 10
45 | VTRSRM | 07:00:00-07:30:00 500 0,7 15000 20 100
07:30:01-09:49:59 500 0,7 15000 95 100
45 VZ-RM | 07:00:00-07:30:00 150 0,7 4500 20 30
07:30:01-09:49:59 150 0,7 4500 95 30
0 XOM-RM | 07:00:00-07:30:00 250 0,7 7500 20 50
07:30:01-09:49:59 250 0,7 7500 95 50




