YTBEPXKJIEHO
npukazoMm [TAO MockoBckas bupxka
ot 29.11.2021 Ne MB-I1-2021-3494

IMPOI'PAMMA MAPKET-MEHUKWHT A
JJ1Sl HEeHHBIX OyMar HHOCTPAHHBIX IMUTEHTOB
«Jloopoe yrpo MG USD»

Pa3nea |. TepmuHbI 1 onpeesieHust

JocTraTounblii 00beM — cymMMapHbIi 00beM caelok MapkeT-Meiikepa, CoBepIIeHHbIX ¢ MTHCTpyMeHTOM B
TE€4EeHHEe OJHOro TOproBoro IHS B paMKaxX HCIIONHEHHs 00s3aTeNbCTB, MPEIYCMOTPEHHBIX HACTOSIICH
[TporpamMMoii, Mo TOCTHKEHUH KOTOPOro MapkeT-MeiKkep 0CBOOOKIAETCSl OT yKa3aHHBIX 0053aTENbCTB O
takoMy UHCTpymeHTy.

Hucrpyment(-b1) — BbInycK(-M) M[EHHBIX Oymar, ykasaHHbii(-pie) B Tabnuie, npUBEACHHON B
[Ipunoxxenunl x nacrosimeit [Iporpamme.

IMaccuBHad caesika - caenka MapkeT-menkepa, B peKBU3HTaX KOTOPOl HOMED 3asiBKM MapkeT-meiikepa
MeHbI1Ie HoMepa Berpeunoit 3asBku 1 00beM 3asBku Mapket-Melikepa He Hike O0bema JBYCTOpOHHEH
KOTUPOBKH 1711 cooTBeTcTBYMomero MucrpymenTa. Ilpu pacuere coBOKymHOro o0bema MacCHBHBIX
CECJIOK I LeJIeH pacueTa BO3HarpaxkaieHus MapkeT-MelKepa He YUYUTBIBAIOTCS CIEIIKH, COBEPILICHHbIE
Ha OCHOBAHUU 3asBOK MapkeT-MelKkepa U BCTpedHbIX 3as8BOK, MOJAHHBIX 3a CYET OJHOTO M TOTO K€
Mapxket-melikepa win Knuenra;

Ilepuon noaaep:kaHusi KOTUPOBOK - NEPUOJ BPEMEHHU, B TEUCHHE KOTOpOro Mapker-melikep 00s3aH
NoAACPKUBATH IBYCTOPOHHUE KOTUPOBKU B COOTBETCTBUHU C YCIIOBUAMU HpOFpaMMBI.

Iporpamma — [IporpamMma mMapkeT-MeHKHMHTa JJs1 LIEHHBIX OyMar HHOCTPaHHBIX 3MUTEHTOB «JloOpoe
yrpo MG USD»

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

TepMmunsbl, He onpeneneHHbie B HacTodAwel [IporpaMmme, CTOIB3YIOTCS B 3HAUEHUSAX, YCTAHOBJIEHHBIX
ITpaBunamu BeimosHeHus GyHkiit Mapker-meiikepa B Cekiiuu (OHI0BOTO PhIHKA.

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

2.1. Mapket-Meiikep, BbIOpaBIIMiA HacTosmyto [IporpaMMy, 00si3aH B COOTBETCTBUU € 3aKIIOUEHHBIM
JloroBopoM ucnosiHATh o0s3arenscTBa 1o IIporpamme B Pexxnme Topros «PexuM OCHOBHBIX TOPIOB
T+» Cexnuu ¢onnoBoro peinka bupxu ¢ pacueramu B goyuiapax CILIA B teyenue /lononHutenbHOR
(yTpeHHeii) TOproBoi ceccuu.

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

2.3. MapkeT-Melikep CUNTaeTCsl UCIIOJHUBIINM B TeueHUe ToproBoro 1Hs 0053aTeNbCTBA, YKa3aHHBIE B
nyHKTe 2.2. HacTosmien [IporpaMmel, TOJIBKO B cilyyae eciii MapkeT-MeiKep BHITOTHIIT 00s13aTeIbCTBA
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B naHHoM ToproBom aHe mo He mMeHee 50% MHcTpymenTaMm oT obmiero koiauuectsa MHCTpyMEHTOB,
BKJIIOYEHHBIX B [Iporpammy, mpu yclIOBUM BBIOJTHEHUS UM B OTHOIIEHUM KaXJIOrO0 M3 3THX
WucrpymenTa(-0B) OJHOBPEMEHHO BO BCEX BPEMEHHbBIX HHTEpBaAJIaX, YKa3aHHBIX B cToJ01Ee 3 TaluIis!
U /17151 KOTOPBIX YCTaHOBJICHBI BCE 3HAUEHUS MTapaMETPOB UCTIOIHEHUS 0053aTeNbCTB MapkeT-Meiikepa,
XOTsl OBl OJTHOTO U3 CIEAYIOIIUX YCIOBU:

- COOJI0ICHNE B TEUECHUE IEPUO/IA, YKa3aHHOTO B cTOO1E 7 Tabmuiisl, mapaMeTpoB 00s3aTeIbCTB,
yKa3aHHBIX B cTOJI0max 4 u 5 Tabmuiipl;

- BBITMIOJIHEHUE 00513aTEIbCTB, YKa3aHHBIX B cTONIONE 6 Tabmuib!.
BrlinotHeHHE/HEBBITIOTHEHHE 0053aTeNIbCTB MapKeT-MeiikepoM orpeaensieTcss bupxei mo Kaxmaomy
ucnoibpzyeMmoMy Mapker-meiikepom Vaentudpukaropy.

2.4. MUHUMAJIBHO JOMYCTUMOE KOIM4YecTBO TOproBuIX AHENH OTUETHOTO Meproia, B TEeUEHUE KOTOPBIX
Mapxker-MelKep JODKEH MCHONHATH 00s3aTelbCTBA COTIAcHO MyHKTY 2.3. Hacrosmeil Ilporpammel,
onpenensercs kak 60% ot konnuectBa Toproeeix aHeit OtuetHoro nepuoja. B cinyuyae HapyuieHus
JAHHOTO YCJOBHSI B ompezaeneHHoM OTYeTHOM mepuojne, yciuyrn MapkeT-melikepa Mo HacTosIien
[IporpamMme B TakoM OTYETHOM MEPHOJIE CYUTAIOTCS HE OKa3aHHBIMHU.

B cnyuae geiictBus Hactosimeid I[Iporpammbl  w/mnm ucnons3oBaHusi B [Iporpamme
Wnentudukaropa(-oB) Mapker-melikepa HemomHbIi OTYETHBIN IEPHOT, BMECTO KOTHMYecTBa TOProBhIX
nHeit B OTueTHOM mMepuojlie paccMaTpuBaeTcs (pakTHUecKoe KOJIM4ecTBO TOproBbIX JAHEW, Korjaa
Mapxker-melikep OblT 00s13aH BBITIOIHATH CBOU (DYHKIIWH.

Pa3nea |11 Ilopsagok pacyera Bo3HarpaxkaneHusi Mapker-Meiikepa
3a BbINOJIHeHHE 00s13aTeIbeTB Mo [Iporpamme

3.1. Pa3mep Bo3HarpaxaeHus Mapker-Meiikepa 3a BBIIIOJIHEHHE UM B TedueHre OT4eTHOro neprosia
YCJIOBUI, MPEIYyCMOTPEHHBIX HacTosme IIporpammoii, ompenensercss CyMMOW BO3HArpa)KICHUI,
PACCUMTAHHBIX JJISI KKIOTO 3asiBieHHOro MaeHtnudukaropa(-oB), ¥ pacCYUTHIBACTCS MO CIIEIYIOMICH
dbopmyre:

F= z z z (FIXF + cOMM{ «R)),
n k i

rac

F — pa3mep Bo3HarpaxaeHuss Mapker-meiikepa 3a OTYeTHBIN NEPUOL;

N — nopsiikoBbIi HOMep M nenTudukaropa, 3assieHHoro Mapket-meiikepom B [Iporpammy;

I — Homep WHCTpymMeHTa, ompeaeisieMblii HOMEPOM COOTBETCTBYIOIIEH CTpokM TaOnuiel wu3
[Ipunoxenns 1;

k — Homep ToproBoro mHs, B KOTOpoM 1o I-omy WHcTpymeHTy mist N-oco Wnentudukaropa
3a()UKCUPOBAHO UCIIOJIHEHHUE 0053aTEIIbCTB;

FIX}¥ = {MIN [1200

1200]} py6., re
fix — BenmuunHa B pyOsIsx

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

COMM}c - 000pOTHAsE 4acTh KOMHCCHOHHOTO BO3HArpaKIEHUs, YIIJIAYeHHOro MapKeT-MeMKepoM B
cooTBeTcTBHH C AcicTByrommME Tapudamu [TAO Mockosckas bupxxa, HKO HKII (AO) no ITaccuBHbIM
cleNKaM, 3aKIIOYeHHbIM Mapker-Meiikepom 1o i-omy WHctpymenty B k-ii ToproBeli neHb ¢
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UCMOJIb30BaHKe n-oro Mnentudukaropa Ha OCHOBaHME 3asBOK ¢ 0ObEMOM HE MEHEE YCTAaHOBJIEHHOI'O
MuHNMaIbHOTO pa3Mepa 3asBKH, YCTAHOBJIEHHOIO ISl COOTBETCTBYIOLIETO BPEMEHHOI'O MHTEpBaia

Toprosoro JiHs.

R; — ko3pduIueHT TUKBUIHOCTH i-20 HCTpyMeHTa (Ha epBOM dTarne 3amycka [IporpaMMel OH paBeH
1 nns Bcex THCTpYMEHTOB).

Paznen V. YcnoBust noakiawdenusi Unenrudukaropon k [Iporpamme

4.1. K I[Iporpamme nomyckatorcs UneHTH(PUKATOPHI, 10 KOTOPBHIM B TEYEHHE 3 KaJICHIaPHBIX MECALIEB,

NpeAICCTBYIOUX OaTe I1oJadu YBGI[OM.HeHI/ISI 0 IMPUCOCANHCHUN K HporpaMMe,

bupxen

3ahUKCHPOBaH CpeaHeIHEBHON 00beM ToproB (ADTV) BceMu akIIUSME M IETIO3UTAPHBIME PACITHCKAMU
B pazmepe 300 muH pyOned. bupxkeit Mmoryt ObiTh nomymeHs! kK [Iporpamme 3 Mnentudukaropa 6e3
BbIllIE yKa3zaHHOro TpeboBanuss 1o pasmepy ADTV. B cmywsae BoiObITHS U3  IIporpammsr
Wnenrudukaropa, gronymeHHoro 6e3 ydera tpedboBanus k ADTV, Ha ero mecto bupskeir MOxeT OBITh
nomnyieH Apyroit Unentudukarop 6e3 yuera tpeboBanus k ADTV.

4.2. B pamkax Hactosumieil [Iporpammsl gomyckaeTcst ykaswsiBath He Oonee 1 (omgnoro) Toproso-
kimpunroBoro cuéra (TKC) u ne 6onee 1 (omnoro) Kparkoro koma xnumenta (KKK) ans omnoro
Nnentuduxaropa.

[punoxenue 1

Tadauna mapamMeTpoB HCHOJHEHHS 00s13aTebcTB MapKkeT-Melikepa

*
. Bpemennoit Obmem . Crpag ** . [epuog*** MuHuUManbHbINH
Toprossliif Kog JIByCTOPOHHEN . JocraTounsrit
Ne HHTEepBaJ JIBYCTOPOHHEH - HOePIKaHUS pa3mep 3asBKH,
WuctpymenTa KOTHPOBKH, o ob6bemM™, mT.
Toprosoro aHs T KOTHUPOBKH, % KOTHUPOBOK, MUH. 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
. 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 1
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

2 07:30:01-09:49:59 100 0,7 3000 95 20
DISRM | 07:00:00-07:30:00 80 0,7 2400 20 16

s 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

o 07:30:01-09:49:59 40 0,7 12000 95 8
5 ECX-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

\5 | 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

L0 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

2 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

23 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
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

20 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

°! 07:30:01-09:49:59 50 0,7 1500 95 10
MOMO-RM | 07:00:00-07:30:00 680 0,7 20400 20 136

28 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

2 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
4y | MSFT-RM | 07:00:00-07:30:00 50 0,7 1500 20 10
07:30:01-09:49:59 50 0,7 1500 95 10




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

3 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

3 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 4

% 07:30:01-09:49:59 20 0,7 600 95 4

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

PFE-RM 07:00:00-07:30:00 300 0,7 9000 20 60

37 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

39 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

“ 07:30:01-09:49:59 350 0,7 10500 95 70
2 TSLA-RM 07:00:00-07:30:00 20 0,7 600 20
07:30:01-09:49:59 20 0,7 600 95

23 TWTR-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

a4 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

45 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

16 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

47 V-RM 07:00:00-07:30:00 50 0,7 1500 20 10

07:30:01-09:49:59 50 0,7 1500 95 10

VTRS-RM 07:00:00-07:30:00 500 0,7 15000 20 100

“ 07:30:01-09:49:59 500 0,7 15000 95 100

VZ-RM 07:00:00-07:30:00 150 0,7 4500 20 30

9 07:30:01-09:49:59 150 0,7 4500 95 30

XOM-RM 07:00:00-07:30:00 250 0,7 7500 20 50

>0 07:30:01-09:49:59 250 0,7 7500 95 50




