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MPOT'PAMMA MAPKET-MEHUKHUHT A «MOEX+»

Pa3nea |. TepmuHbl 1 onpeesieHust

JocTraTouHnblii 00beM — cymMMapHBI 00beM clielok MapkeT-Melikepa, COBepIIeHHbIX ¢ MTHCTpyMeHTOM B
Te4eHHe OAHOTO TOproBoro MHS B paMKax HCIIOJHEHHS O0s3aTelbCTB, MPEAYCMOTPEHHBIX HACTOSIICH
[TporpaMMoii, 0 TOCTHKEHUH KOTOPOTOo MapkeT-MeiHkep 0CBOOOXIAeTCsl OT YKa3aHHBIX 00s3aTeIbCTB 110
TakoMy MHCTpyMEHTY.

HucrpymenT(-bI) — BoiycK(-1) IIEHHBIX Oymar, ykaszaHHblii(-bie) B Tabnuie, npuseneHnoi B [Ipunoxkennul
K Hactogme [Iporpamme.

IIaccuBHas caenka - caeinka MapkeT-Meiikepa, B peKBU3UTaX KOTOPOM HOMep 3asBKHM MapkeTr-Meiikepa
MeHbIIIe HoMepa BeTpedyHoit 3asBku 1 00beM 3as1BKH MapkeT-Meilikepa He Hibke O0bemMa IByCTOpOHHEH
KOTHUPOBKH [UIsl cooTBeTcTBYIolero Mucrpymenrta. Ilpu pacuere COBOKYMHOro oObeMa MacCHBHBIX
CIEJIOK JUIA LIeJIEH pacdyeTa BO3HArpaxk1eHus: MapkeT-MeiKkepa He YYUTBIBAIOTCS CHIEIIKH, COBEPILEHHBIE
Ha OCHOBaHUHU 3asiBOK MapkeT-meiikepa U BcTpeuHbIx 3asBOK, MOJAHHBIX 3@ CYET OJHOTO U TOTO KE
Mapxkert-melikepa uinu Kinenra;

Iepuoa moaaepxkaHusi KOTHPOBOK - NEPUOJ BPEMEHH, B T€UEHHE KOTOporo Mapker-meiikep o0s3aH
NOJIEPKUBATH IBYCTOPOHHUE KOTHUPOBKHU B COOTBETCTBUU C YCI0BUsAMU [Iporpammel.

Iporpamma — [Iporpamma mapket-meiikuara « | MOEX+y.

Toprosslii 1eHb — I€Hb, B KOTOPOM OCYyIIECTBIISIIOTCS Topru MHcTpymentamu IIporpammer B Cekuun
(GoH10BOrO phIHKA BUpPKU B yCTaHOBIIEHHBIX PEKUMAaX.

TepMuHbl, He onpeaeneHHbIe B HacTosAlel [Iporpamme, UCIONb3yIOTCA B 3HAUEHUSX, YCTAHOBJICHHBIX
[TpaBunamu BeimonHeHust GyHkmii Mapker-meiikepa B Cekiiuu (pOHIOBOTO PhIHKA.

Pazgea |1. IlTapameTpshl U yc/10BUSI BBINOJHEHHs 00s13aTesbcTB MapkeT-Meiikepa

2.1. Mapket-meiikep, BbIOpaBIIMii HacTosmyto [Iporpammy, 00s3aH B COOTBETCTBUM C 3aKIFOYEHHBIM
JloroBopom HCOIHATE 00s13aTenbeTBa Mo [Iporpamme B Pexxume Topros «Pexum 0CHOBHBIX TOPToB T+»
Cexuun onoBoro psinka bupxu ¢ pacueramu B pocCHicKUX pyOisix B TeueHue OCHOBHOM TOProBoit
CECCHH.

2.2. Io xaxmomy n3 UHCTpyMEHTOB YCTaHABIMBAIOTCS 3HAUCHHS TTAPAMETPOB UCIIOJTHEHHUS 00SI3aTEIhCTB
Mapxker-meiikepa, npuseaeHHble B Tabnuie u3 [Ipunoxenns 1 k [Iporpamme.

2.3. MapkeT-MeiiKep CUATAETCS HCIOTHUBIINM B Te4eHHe ToproBoro JHs 00sM3aTeNbCTBA, YKa3aHHBIC B
nyHkTe 2.2. HacTosuiel [IporpaMmel, TONBKO B ciydae eciau MapkeT-Meiikep BBIIOIHUI 0053aTeNIbCTBA
B JaHHOM ToproBom aHe no He meHee 1% WucTpymeHnTam or oOuiero kosnuyectBa MHCTpYMEHTOB,
BKJIIIOYEHHBIX B lIporpammy, INpu yClIOBUM BBIIIOJIHEHMS WM B OTHOLIEHUM KaXJOr0 W3 ITUX
NucTpyMeHTa(-0B) OJJHOBPEMEHHO BO BCEX BPEMEHHBIX MHTEPBaJaX, yKa3aHHBIX B cTosOne 3 Taomuibl
U JUIS KOTOPBIX YCTaHOBJICHBI BCE 3HAYCHMS MApaMETPOB MCHOIHEHUs 00s13aTenbcTB MapkeT-meiikepa,
XOTs1 ObI OIHOTO U3 CIEAYIOUINX YCIOBUI:



- coOIoIeHNe B TEUEHHUE MEepHUo/Ia, yKazaHHoro B crodie 7 Tabmuisl, mapaMeTpoB 00s3aTeNbCTB,
yKa3aHHBIX B cTo0Omax 4 u 5 Tabmuibr;

- BBITOJIHEHUE 0053aTeIbCTB, YKa3aHHBIX B cTONIONE 6 TabmuIs.
Beinonnenne/HeBbinonHenue o6s3aTenbcTs Mapker-melikepoM ompenensiercs bupxkeil no kaxiaomy
ucnonb3yeMoMy Mapket-meiikepom Unentudukaropy.

2.4. MUHUMAJIBHO JTOMYCTUMOE KOJIW4YecTBO TOproBeix aHei OTUeTHOro mepuoja, B TeUEHHE KOTOPBIX
Mapker-Melikep AO0JDKEH HCIONHATh 005S3aTeNIbCTBA COTJIACHO MYHKTY 2.3. Hactosumel [Iporpammel,
onpezensercs kak 1% ot kommuectBa ToproBeix anerr OtueTHOoro mepuona. B cimydae HapymeHus
JTAHHOTO YCJIOBHUS B ompeneneHHoM OTYETHOM Iepuoje, yciayru MapkeT-melikepa Mo HacTosIen
[Tporpamme B Takom OTYETHOM MEPHOJIE CUUTAIOTCS HE OKa3aHHBIMHU.

B cnywae geiictBus Hactosmed [IporpamMmbl  w/miim wcnoib3oBaHMs B [Iporpamme
Wnentudukaropa(-oB) Mapker-meiikepa HenOIHbIH OTUETHBIN EPUO/I, BMECTO KOJIMYecTBA TOPTroBBIX
nHeit B OTueTHOM nepuojie paccMaTpuBaeTcs pakTuuecKkoe KonnuecTBo Toproseix aHeH, koraa Mapkert-
MelKep ObUT 00513aH BBIITOTHATH CBOM (DYHKITUH.

Pa3nea |11 Ilopsagok pacyera Bo3HarpaxkaeHusi Mapker-meiikepa
3a BbINOJTHEHH e 00s13aTebeTB Mo [Iporpamme

3.1. Pa3mep BosHarpaxaeHuss MapkeT-Meiikepa 3a BBIIIOJHEHHE UM B TedeHrne OT4eTHOro mepuosa
yCIOBUH, INPEAYCMOTpPEHHBIX Hacrosuied [IporpamMmoini, ompenensiercs CyMMOW BO3HArpaXacHHM,
pacCUMTAHHBIX ISl KaXKI0ro 3asBieHHoro Muentugukaropa(-oB), U pacCUUTHIBACTCS 10 CICAYIOIICH

dbopmyne:

F= z Z Z (FIX[ « K; + MIN[COMM}  R;; 6000]),
n k i

rac

F — pa3mep BozHarpaxxaeHust Mapker-meiikepa 3a OTYETHBINA NEPUOT;

N — nopsiakoBbIi HOMep MnenTudukaropa, 3assneHHoro Mapker-meiikepom B [Iporpammy;

| —HOMep MHCcTpyMeHTa, onpeiensieMblil HOMEPOM COOTBETCTBYIOIIEH cTpoku Tabnuibt u3 [punoxeHus
1;

k — Homep ToproBoro nHs, B KOTOpoM 1Mo i-omy WHCTpyMeHTy s N-oco Wnentudukaropa
3a()MKCUPOBAHO UCITOJTHEHHUE 0053aTEIIbCTB;

FIx} = {MIN|=22;2000|} py6.. rae

Ki — ko3 dunment nukBuaHOCTH 1-r0 MIHCTpyMeHTa, onpenensemslit u3 Ta0nuus! [punoxenus 1;
N — xonuyecTBO Bcex MneHTH(]UKATOPOB BceX MapKeT-MeikepoB, ywacTByrommx B IIporpamme, mo
KOTOPOM 3a(MKCUPOBAHO UCIIOJHEHHE 00s13aTeNbCTB MO0 i-omy HCTpyMeHTy 3a k-ti Toprosblii 1eHb;

C OMMl-k - 00OpOTHas 4acTb KOMMCCHOHHOI'O BO3HArpaxJeHus, yrjaaueHHoro Mapker-meikepom B
cootBeTcTBHH ¢ nericTByromumMu Tapudamu [TAO Mockosckas bupika, banka HKI] (AO) mo [TaccuBabiM
cleiKaM, 3aKJIIOYeHHbIM MapkeT-MeiikepoM 1o i-omy MHcTpymeHty B k-ii ToproBblii JeHb C
UCIIOJIb30BaHue N-oco VneHTuukaropa Ha OCHOBaHME 3asBOK C 0ObEMOM HE MEHEe YCTaHOBIIEHHOTO
Obbema IBYCTOPOHHEH KOTHPOBKH, YCTAHOBJIEHHOTO JUISI COOTBETCTBYIOIIETO BPEMEHHOIO MHTEpBaja
Toprosoro ans.

R; — x03¢ddUIMEeHT TMKBUIHOCTH i-20 MIHCTpyMeHTa, onpenensiemblii u3 Tabmuusr [Tpunoxenus 1.



Pazpnen V. YcnoBus noakiaoyenust Unenrudguxaropos k [Iporpamme

4.1. K Ilporpamme nomyckaroTcst MaeHTH(HHUKATOPBI, IO KOTOPBIM B TeYeHHE 2 (IBYX) KaJeHIApHBIX
MECSIEB, MPEIIIECTBYIOIUX AaTe Mojadu YBeaomieHus o mpucoenuHeHun K [Iporpamme, bupixkeit
3aukcupoBaH cpeaHeHeBHON 00beM ToproB (ADTV) BceMu akIMsSIMHU U ICTIO3UTAPHBIME PACIICKaMHU
B pazmepe 300 mutH pyouteid. bupxeit moryt ObITh gonymieHsl K [Iporpamme 3 (Tpu) Unentudukaropa 6e3
BBIIIIE yKa3aHHOTO TpeboBanuss mo pasmepy ADTV. B cmywae BoiObiTHs u3  IIporpammsl
Nnentuduxaropa, gonymeHHoro 6e3 ydera tpedboBanus k ADTV, Ha ero mecto bupikelr MokeT ObITh
nomyiieH apyroi Mnentudukarop 6e3 yuera tpedoBanus k ADTV.

4.2. B pamkax Hacrosmiei I[Iporpammsbl nomyckaercs ykaspiBaTh He Oonee 1 (omgmoro) Toproso-
knupunroporo cuéra (TKC) m He OGonee 1 (omnoro) Kparkoro xoma xmmeHta (KKK) mis omxoro
Wnentudukatopa.

4.3. UnenTuduKaTophl, 3asBJIEHHBIC B HACTOAILYIO [IporpaMmy, UCKITrO9aroTcst u3 IIporpaMMel MapKeT-
MEWKHMHTa ISl Trpynnbl  JUKBUAHBIX uHCTpyMenToB  (https://fs.moex.com/files/15440) B wuactu
HWHCTPYMEHTOB, BKIIOUYEHHBIX B HACTOsIIyI0 IIporpaMmy, ¢ JAaThl Hadajia WCIOJHEHHS 00S3aTEIbCTB B
pamkax Hacrosen [IporpamMer.



[Tpunoxenue 1

Tabuuua napamMeTpoB UCNOJTHEHHS 00513aTeJILCTB MapkeT-Meiikepa

Toprouiii BpemenHoit O0bem o - Tepuox
No KOJl I/II)HTCpBaJ'I IByCTOpOHHEH ﬂBin?émH JloctaTtouHblid | mOAAEpIKAHKS Koa(b(pn_unem Koa(b(by!unem

HMnerpyme- Toprosoro gus KOTHPOBKH, IIT. KOTUPOBKH, obrem, mr. KOTHPOBOK™, Ki Ri

HTa % MHH.

1 2 3 4 5 6 7 8 9
1 AFKS 10:00:00-18:39:59 32 000 2,5 3200 000 300 1 1
2 AFLT 10:00:00-18:39:59 11 000 25 1100 000 300 1 1
3 ALRS 10:00:00-18:39:59 4500 2,5 450 000 300 1 1
4 CBOM 10:00:00-18:39:59 78 000 25 7800 000 300 1 1
5 CHMF 10:00:00-18:39:59 300 2,5 30 000 300 1 1
6 DSKY 10:00:00-18:39:59 4700 25 470 000 300 1 1
7 ENPG 10:00:00-18:39:59 650 2,5 65 000 300 1 1
8 FEES 10:00:00-18:39:59 4500 000 2,5 450 000 000 300 1 1
9 FIVE 10:00:00-18:39:59 300 25 30 000 300 1 1
10 FIXP 10:00:00-18:39:59 1500 2,5 150 000 300 1 1
11 GAZzZP 10:00:00-18:39:59 3000 2 300 000 300 1 1
12 GLTR 10:00:00-18:39:59 1100 2,5 110 000 300 1 1
13 GMKN 10:00:00-18:39:59 20 25 2000 300 1 1
14 HHRU 10:00:00-18:39:59 250 2,5 25000 300 1 1
15 HYDR 10:00:00-18:39:59 570 000 25 57 000 000 300 1 1
16 IRAO 10:00:00-18:39:59 140 000 2,5 14 000 000 300 1 1
17 LKOH 10:00:00-18:39:59 150 2 15000 300 1 1
18 MAGN 10:00:00-18:39:59 8500 2,5 850 000 300 1 1
19 MGNT 10:00:00-18:39:59 100 25 10 000 300 1 1
20 MOEX 10:00:00-18:39:59 4000 2,5 400 000 300 1 1
21 MTSS 10:00:00-18:39:59 1700 25 170 000 300 1 1
22 NLMK 10:00:00-18:39:59 2000 2,5 200 000 300 1 1
23 NVTK 10:00:00-18:39:59 300 25 30 000 300 1 1
24 OZON 10:00:00-18:39:59 350 2,5 35000 300 1 1
25 PHOR 10:00:00-18:39:59 80 25 8 000 300 1 1
26 PIKK 10:00:00-18:39:59 800 2,5 80 000 300 1 1
27 PLZL 10:00:00-18:39:59 40 25 4000 300 1 1
28 POGR 10:00:00-18:39:59 41000 2,5 4100 000 300 1 1
29 POLY 10:00:00-18:39:59 450 25 45 000 300 1 1
30 ROSN 10:00:00-18:39:59 1300 2,5 130 000 300 1 1
31 RTKM 10:00:00-18:39:59 5600 25 560 000 300 1 1
32 RUAL 10:00:00-18:39:59 6 500 2,5 650 000 300 1 1
33 SBER 10:00:00-18:39:59 5500 2 550 000 300 1 1
34 SBERP 10:00:00-18:39:59 3000 2,5 300 000 300 1 1
35 SNGS 10:00:00-18:39:59 18 000 25 1800 000 300 1 1
36 SNGSP 10:00:00-18:39:59 13 000 2,5 1300 000 300 1 1
37 TATN 10:00:00-18:39:59 1000 25 100 000 300 1 1
38 TATNP 10:00:00-18:39:59 1200 2,5 120 000 300 1 1
39 TCSG 10:00:00-18:39:59 100 25 10 000 300 1 1
40 TRNFP 10:00:00-18:39:59 3 2,5 300 300 1 1
41 VKCO 10:00:00-18:39:59 1300 2,5 130 000 300 1 1
42 VTBR 10:00:00-18:39:59 20 000 000 25 2000 000 000 300 1 1
43 YNDX 10:00:00-18:39:59 200 2,5 20 000 300 1 1




*B ciryuae U3MEHEHUS pacucaHus nposeaeHus Topros [lepuoa monaepkanusi IBYCTOPOHHUX
KOTHPOBOK IIPOIOPIHOHATIBHO KOPPEKTUPYETCS B COOTBETCTBUU C TAKMM H3MEHEHHEM.



