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MNPOT'PAMMA MAPKET-MEHKHUHT A «MOEX+»

Pa3nea |. TepmuHbI 1 onpeiesieHust

JocTraTounbiii 00beM — cyMMapHBIi 00beM ClIeoOK MapkeT-Mmeiikepa, coBepIIeHHbIX ¢ IHCTpyMEHTOM B
Te4eHHue OAHOTO TOproBoro MHS B paMKax HCIIOJHEHHS O0s3aTelbCTB, MPEAYCMOTPEHHBIX HACTOSIICH
[Iporpammoii, Mo JOCTIKEHHH KOTOpOro MapkeT-Meikep 0CBOOOKIAETCS OT YKa3aHHBIX 00s3aTeNbCTB O
takoMy HCTpymMeHTY.

HucrpymenT(-bI) — BoITycK(-1) IIEHHBIX Oymar, ykazaHHblii(-bie) B Tabnue, npuseneHnoi B [Ipunoxkennul
K Hactogme [Iporpamme.

IIaccuBHas caenka - caeinka MapkeT-Meiikepa, B peKBU3UTaX KOTOPOM HOMep 3asBKM MapkeTr-Meiikepa
MeHbIlIe HoMepa BeTpedyHoit 3asBku 1 00beM 3as1BKH MapkeT-Meiikepa He Hibke O0bemMa TByCTOpOHHEH
KOTHUPOBKH [UIsl cooTBeTcTBYyIolero Mucrpymenra. Ilpu pacuere COBOKYMHOro oObeMa MacCHBHBIX
CIEJIOK JUIA LIeJIEH pacdyeTa BO3HArpakaeHus MapkeT-MelKkepa He YUYUTBIBAIOTCS CAEIIKH, COBEPIICHHBIE
Ha OCHOBaHMHU 3assBOK Mapker-Meiikepa U BcTpedHsIX 3asBOK, ITOJAHHBIX 3@ CYET OJAHOIO U TOIO K€
Mapxker-melikepa ninn Kinenra;

Iepuoa moaaepxkaHusi KOTHPOBOK - NEPUOJ BPEMEHH, B T€YEHHE KOTOporo Mapker-meiikep o0si3aH
NOJJIEPKUBATH IBYCTOPOHHUE KOTUPOBKHU B COOTBETCTBUU C YCI0BUsAMU [Iporpammel.

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

Toprosslii 1eHb — I€Hb, B KOTOPOM OCYyLIECTBIISIIOTCS Topru MHcTpymentamu IIporpammer B Cekuun
(oH10BOrO phIHKA BUpKU B yCTaHOBIIEHHBIX PEKUMAaX.

TepMuHbl, He onpeaeneHHbIe B HacTosAle [Iporpamme, HCIONB3YyIOTCA B 3HAUEHUSX, YCTAHOBICHHBIX
[IpaBunamu BeimosnHeHus GpyHkMi Mapker-meiikepa B Cekiiuu (pOHIOBOTO phIHKA.

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

2.1. Mapket-meiikep, BbIOpaBIIMii HacTosuyto [Iporpammy, 00s3aH B COOTBETCTBUM C 3aKIFOUYEHHBIM
JloroBopom HCOIHATH 00s13aTenbeTBa Mo [Iporpamme B Pexxume Topros «Pexum 0CHOBHBIX TOPToB T+»
Cekuun onoBoro psinka bupxu ¢ pacueramu B pocCHiCKUX pyOisix B TeueHue OCHOBHOM TOProBoit
CECCHH.

2.2. Io xaxmomy n3 UHCTpyMEHTOB YCTaHABIMBAIOTCS 3HAUCHHS TTAPAMETPOB UCIIOTHEHHUS 00SI3aTEIhCTB
Mapxker-meiikepa, npuseaeHHble B Tabnuue u3 [punoxenus 1 x [Iporpamme.

2.3. MapkeT-Melikep CUMTaeTCs UCIOJHUBIINM B TedeHue ToproBoro qHs 00s3aTeNbCTBA, YKa3aHHBIC B
nyHKTe 2.2. HacTosuiel [IporpaMmel, TONBKO B ciydae ecian MapkeT-Meiikep BBIIOTHHUI 0053aTeNIbCTBA
B naHHOM ToproBom aHe mo He meHee 1% WucTpymeHnTam or oOuiero konuyectBa MHCTPYMEHTOB,
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BKJIIIOYEHHBIX B IIporpaMmy, mnpu yCJIOBHM BBINOJHEHUS MM B OTHOIIEHUHM KaXXJOTO M3 3THUX
NucTpyMeHTa(-0B) OJJHOBPEMEHHO BO BCEX BPEMEHHBIX MHTEPBaJaX, yKa3aHHBIX B cTosOne 3 Taomuibl
U JUIS KOTOPBIX YCTaHOBJICHBI BCE 3HAYCHMS MAapaMETPOB MCHOIHEHUs 00s3aTenbcTB MapkeT-meiikepa,
XOTsI OBl OZTHOTO U3 CIEAYIOMINX YCIOBHIA:

- coOII0IeHNe B TEUEHHE MEePHUOo/Ia, yKa3aHHoro B ctodie 7 Tabmuisl, mapaMeTpoB 00s3aTeNbCTB,
yKa3aHHBIX B cTO0Omax 4 u 5 Tabmuibr;

- BBITIOJIHEHUE 0053aTEIbCTB, YKa3aHHBIX B cTONIONE 6 TabmuIpl.
Brimonaenue/nHeBeInoaHeHne 00s3aTeabCTB MapkeT-MelikepoM orpezensercss bupkeil mo kaxmomy
ucnonb3yeMmoMy Mapket-meiikepom Vnentugukaropy.

2.4. MUHUMAJIBHO JTOMMYCTUMOE KOJIN4YecTBO TOproBeix aHei OTUETHOro mepuoja, B TeUYEHHE KOTOPBIX
Mapker-mMelikep AO0DKEH HCIOJHATh 005S3aTeNIbCTBA COTJIACHO MYHKTY 2.3. Hactosuiel [Iporpammel,
onpezensercs kak 1% ot komuuectBa ToproBeix anel OtueTHOro mnepuona. B cimydae HapymeHus
JTAHHOTO YCJIOBHUS B ompeneneHHoM OTYETHOM Iepuoje, yciayru Mapker-melikepa Mo HacTosIuen
[Tporpamme B TakoM OTYETHOM MEPHOJIE CUUTAIOTCS HE OKa3aHHBIMHU.

B caywae pedictBus Hactosmiedt Ilporpammel  w/mnn  ucnons3oBaHus B [Iporpamme
Wnentudukaropa(-oB) Mapker-meiikepa HENOIHbINH OTUETHBIN EPHO/I, BMECTO KOJIMYecTBA TOPTroBBIX
nHeit B OT4eTHOM nepuojie paccMaTpuBaeTcs pakTUuecKoe KomnuecTBo Toproseix AHeH, koraa Mapkert-
MeKep ObUT 00513aH BBIITOTHATH CBOM (DYHKITUH.

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

3.1. Pa3mep Bo3HarpaxxaeHus MapkeT-Meiikepa 3a BBHIIIOJHEHHE UM B TedeHrne OT4eTHOro mepuosa
yCIIOBUH, INpPEAyCMOTpeHHBIX Hacrosuied [IporpamMmoii, ompenensiercs CyMMOW BO3HArpaXacHHM,
pacCUMTAHHBIX JUISl KaXKI0ro 3asBieHHoro Muentugukaropa(-oB), U pacCUUTHIBACTCS TIO CIEIAYIOIICH

dopmyre:
F=%,Y X (FIXF « K, + MIN[0,0001 = V{ x R;;6000]), rne

F — pa3mep BozHarpaxxaeHust Mapker-meiikepa 3a OTYETHBINA NEPUOT;
N — nopsiakoBbIi HOMep MnenTudukaropa, 3assneHHoro Mapker-meiikepom B [Iporpammy;

I — Homep MWMHcTpyMeHTa, OIMpeAeNseMblii HOMEPOM COOTBETCTBYMOILICH CTpoku Tabmuibl u3
[Ipunoxenus 1,

k — Homep ToproBoro mHs, B KOTOpoM IO i-omy HWHCTpyMeHTY miast N-oco Wnentudukaropa
3a()MKCUPOBAHO UCITOJTHEHHUE 0053aTEIIbCTB;

FIX¥ = {MIN [S‘I’Vﬂ ; 2000]} py6., re

N — xonmuuecTBO Bcex MaeHTH(UKATOPOB BceX MapKeT-MeWKepoB, ydacTBywomux B IIporpamme, mo
KOTOPOM 3a(MKCUPOBAHO UCTIOJIHEHHE 00513aTebCTB 10 i-omy MIHCTpyMeHTy 3a k-1i ToproBelii eHb;

Ki — x0o3¢duienT TMKBUIHOCTH i-20 IHCTpyMeHTa, onpeaensemblii u3 Tabnuuel [Tpunoxenus 1;

Vl-k - OOBeM MacCUBHBIX CHETOK, 3aKIIOYEHHbIX MapkeT-melikepoM 1o i-omy WHCTpymMeHTy B k-ii
Toproselif 1eHb ¢ ucnoib30BaHue N-o2o MaeHtudukatopa Ha OCHOBaAHUE 3asBOK C 00bEMOM HE MEHee
MuHMMaBHOrO pa3Mepa 3asBKM, YCTAaHOBJIICHHOI'O I COOTBETCTBYIOLIErO BPEMEHHOI'O WHTEpBaja
Toprosoro nHs.

R; — ko3 dunment mukBuaHOCTH i-20 UHCTpyMeHTa, onpeaensembiid n3 Tabmuusl [Tpunoxenns 1.



Pazpen V. YcnoBus noakiawdyennss Unenrudgukaropos k [Iporpamme

4.1. K Ilporpamme nomyckarorcst MaeHTH(HHUKATOPBI, IO KOTOPHIM B TeYeHHE 2 (IBYX) KaJeHIapHBIX
MeECSIEB, MPEIIIECTBYIOIIUX AaTe Mojadyu YBeaomieHus o mnpucoenuHeHun K [Iporpamme, bupixkeit
3aukcupoBaH cpeaHeHeBHON 00beM ToproB (ADTV) BceMu akIUsSIMHU U ICTIO3UTAPHBIME PACIIUCKAMHU
B pazmepe 300 mutH pyouteid. bupxeit moryt ObITh gonyiieHsl K [Iporpamme 3 (Tpu) Unentudukaropa 6e3
BBHIIIIE yKa3aHHOTO TpeboBaHust mo pasmepy ADTV. B cmydae BbeiObiTHs u3  Ilporpammsl
Nnentudukaropa, gonymeHHoro 6e3 ydera tpeboBanus k ADTV, Ha ero mecto bupikeir MokeT ObITh
nomyieH apyroi Mnentudukarop 6e3 yuera tpedoBanus k ADTV.

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

4.3. UnentuduKaTophl, 3asBJI€HHBIC B HACTOSAIILYIO [IporpaMmy, UCKITIO9atoTCs U3 IIporpaMMbl MapKeT-
MEWKHMHTa ISl Tpymnmbl  JUKBUAHBIX uHCTpymeHToB  (https://fs.moex.com/files/15440) B wuactu
HWHCTPYMEHTOB, BKIIOUYEHHBIX B HACTOsIIyI0 IIporpaMmy, ¢ aaThl Hadajia WCIOIHEHHS 00S3aTEIbCTB B
pamkax Hacrtosen [IporpamMer.



Tabuuna napamMeTpoB UCIOJHEHHs 00513aTeJIbCTB MapkeT-Meiikepa

[Tpunoxenue 1

Toprossiit BpemenHoit Obnem . Copan N Tepron MuHuManbHbII
No KOJI nirepat JIBYCTOPOHHEH JIBYCTOpOHHEH JocTaTouHblii | MOAAEpIKAHUS pasmep 3asBKH, Koaq?-m K03(1?-HT

Hucrpy- Toprosoro s KOTHPOBKH, KoTHPOBKH, % 00BbeM, IIT. KOTHPOBOK*, . Ki Ri

MEHTa IIT. MHH.

1 2 3 4 5 6 7 8 9 9
1 AFKS 10:00:00-18:39:59 32000 1,1 32 000 000 345 3200 1 1
2 AFLT 10:00:00-18:39:59 11 000 1,2 11 000 000 345 1100 1 1
3 ALRS 10:00:00-18:39:59 7000 0,9 7 000 000 345 700 1 1
4 CBOM 10:00:00-18:39:59 100 000 1 100 000 000 345 10 000 1 1
5 CHMF 10:00:00-18:39:59 900 0,7 900 000 345 90 1 1
6 DSKY 10:00:00-18:39:59 1400 1,3 1400 000 345 140 1 1
7 ENPG 10:00:00-18:39:59 200 1,3 200 000 345 20 1 1
8 FEES 10:00:00-18:39:59 2000 000 1,2 2 000 000 000 345 200 000 1 1
9 FIVE 10:00:00-18:39:59 200 1,2 200 000 345 20 1 1
10 FIXP 10:00:00-18:39:59 300 1,3 300 000 345 30 1 1
11 GAZP 10:00:00-18:39:59 8000 05 8 000 000 345 800 1 1
12 GLTR 10:00:00-18:39:59 300 1,3 300 000 345 30 1 1
13 GMKN 10:00:00-18:39:59 60 0,7 60 000 345 6 1 1
14 HYDR 10:00:00-18:39:59 300 000 1,2 300 000 000 345 30 000 1 1
15 IRAO 10:00:00-18:39:59 300 000 1 300 000 000 345 30 000 1 1
16 LKOH 10:00:00-18:39:59 500 0,6 500 000 345 50 1 1
17 MAGN 10:00:00-18:39:59 11 000 1 11 000 000 345 1100 1 1
18 MGNT 10:00:00-18:39:59 170 1 170 000 345 17 1 1
19 MOEX 10:00:00-18:39:59 4000 11 4000 000 345 400 1 1
20 MTSS 10:00:00-18:39:59 4000 0.8 4000 000 345 400 1 1
21 NLMK 10:00:00-18:39:59 3000 11 3000 000 345 300 1 1
22 NVTK 10:00:00-18:39:59 800 0.8 800 000 345 80 1 1
23 OZON 10:00:00-18:39:59 300 1,2 300 000 345 30 1 1
24 PHOR 10:00:00-18:39:59 100 0.8 100 000 345 10 1 1
25 PIKK 10:00:00-18:39:59 800 1 800 000 345 80 1 1
26 PLZL 10:00:00-18:39:59 60 1 60 000 345 6 1 1
27 POLY 10:00:00-18:39:59 450 11 450 000 345 45 1 1
28 ROSN 10:00:00-18:39:59 3000 0,7 3000 000 345 300 1 1
29 RTKM 10:00:00-18:39:59 3000 13 3000 000 345 300 1 1
30 RUAL 10:00:00-18:39:59 7000 1 7 000 000 345 700 1 1
31 SBER 10:00:00-18:39:59 13 000 05 13 000 000 345 1300 1 1
32 SBERP 10:00:00-18:39:59 6 000 08 6 000 000 345 600 1 1
33 SNGS 10:00:00-18:39:59 18 000 11 18 000 000 345 1800 1 1
34 SNGSP 10:00:00-18:39:59 20 000 1 20 000 000 345 2000 1 1
35 TATN 10:00:00-18:39:59 1000 11 1000 000 345 100 1 1
36 TATNP 10:00:00-18:39:59 600 1,2 600 000 345 60 1 1
37 TCSG 10:00:00-18:39:59 200 08 200 000 345 20 1 1
38 TRNFP 10:00:00-18:39:59 2 1,2 2000 345 1 1 1
39 VKCO 10:00:00-18:39:59 500 1,2 500 000 345 50 1 1
40 VTBR 10:00:00-18:39:59 50 000 000 0,8 50 000 000 000 345 5000 000 1 1
41 YNDX 10:00:00-18:39:59 300 08 300 000 345 30 1 1

*B ClIyda€ HU3MCHCHHA pacClHrCaHUs IMPOBCACHUSA TOPIroB Hepnon noaacpIKaHus

MIPOMOPIIHOHATBHO KOPPEKTHPYETCSI B COOTBETCTBUU C TAKUM U3MEHEHHEM.

JABYCTOPOHHHX KOTHPOBOK
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