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MMPOT'PAMMA MAPKET-MEHUKHUHT A «IMOEX+»

Pa3nen |. TepmuHbl 1 onpeaesieHust

Jocrarounblii 00beM — cymMMapHBId 00beM cliesiok MapkeT-mMelikepa, COBEpIIeHHbBIX ¢ MIHCTpyMEHTOM B
TedeHue OAHOro ToproBoro IHS B paMKax HCIIOJIHEHHs 00s3aTelbCTB, MPEAYCMOTPEHHBIX HACTOsIIEH
[TporpaMMmoii, o AOCTHXKEHUU KOTOporo MapkeT-mMelkep 0CBOOOXKAAeTCsl OT yKa3aHHBIX 0053aTENILCTB 110
takoMy VHCTpyMmeEHTY.

HucrpymenT(-bI) — BoITycK(-1) IIEHHBIX Oymar, yka3zaHHbli(-bie) B Tabnune, npuBenennoi B [Ipunoxxenuul
K HacTosiel [Iporpamme.

ITaccuBHas caedka - caenka Mapker-menkepa, B pEKBU3UTaxX KOTOPOM HOMEp 3asaBKH MapkeT-Melikepa
MeHblIe HoMepa BeTpeuHoit 3asBku 1 00beM 3as1BKM MapkeT-Melikepa He Hike O0bema IByCTOpOHHEH
KOTHUPOBKM JUIsl cooTBeTcTBYytouiero Mucrpymenra. Ilpu pacuere COBOKYMHOro o0beMa MacCHBHBIX
CIEJIOK IS LIeJIEH pacyeTa BO3HArpaxkaieHus Mapker-MelnKkepa He YYUTBIBAIOTCS CHEIKH, COBEPILIECHHBIE
Ha OCHOBaHMHM 3asBOK MapkeT-meiikepa U BcTpedHsbIxX 3asBOK, ITOJAHHBIX 3@ CYET OJHOTO M TOTO K€
Mapkert-melikepa wnn Kinenra;

Ilepnon mognep:kaHusi KOTHPOBOK - TIEPHOJ BPEMEHH, B TE€UYEHHE KOTOpOro Mapker-meiikep 00si3aH
MOAACPKUBATH ABYCTOPOHHHUE KOTUPOBKU B COOTBETCTBHU C YCIIOBHUAMU HpOI‘paMMBI.

IIporpamma — [Iporpamma mapker-merikunra «IMOEX+y.

Toprosslii 1eHb — JIeHb, B KOTOPOM oCyIecTBIIsitoTcsl Topru MHcTpymentamu [Iporpammer B Cekiuu
(GoHI0BOTO phIHKA BUPKK B yCTaHOBIEHHBIX PEKUMAX.

TepMmuHBI, HE ompeleneHHbIe B HacTosAwmen [IporpaMMe, UCIIONB3YIOTCA B 3HAYCHUAX, YCTAHOBJIECHHBIX
[TpaBunamu BeinonHeHus GpyHkunit Mapker-melikepa B Cekunu (OHIOBOTO PHIHKA.

Paznea I1. IlapameTpsl U yc/10BUs BbINOJTHEHHS 00s13aTe/IbcTB MapkeT-Melikepa

2.1. Mapker-meiikep, BbIOpaBIINiA HacTosmyto [Iporpammy, 00si3aH B COOTBETCTBUH C 3aKIFOYEHHBIM
JloroBopoMm HCTIONHATE 00s3aTenbeTBa 1o [Iporpamme B Pesxume ToproB «PexxuM 0CHOBHBIX TOProB T+»
Cexnuu (oHIOBOTO pblHKA Bupku ¢ pacueramu B poccuiickux pyonsix B TedeHrne OCHOBHOM TOProBoi
CECCHH.

2.2. Tlo xaxxmomy u3 MTHCTpYMEHTOB YCTaHABIMBAIOTCS 3HAYSHUS MTapaMeTPOB UCTIOTHEHHsI 0053aTeTTLCTB
Mapxker-metikepa, mpuBeneHnbie B Tabmuie u3 [Ipunoxxenus 1 k [Iporpamme.

2.3. MapkeT-Melikep CUMTAETCs UCIIOJHUBIINM B TeueHue ToproBoro s 00s3aTeNbCTBA, YKa3aHHBIC B
nyHKTe 2.2. Hactosmed [IporpaMMel, TOJIBKO B ciiydae eciii MapKeT-MeiKep BBITTOJHIII 0053aTelIbCTBA
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B ngaHHOM ToproBoM aHe mo He MeHee 1% HMHcTpymeHTam OT o0miero koiaudecTBa MHCTpYMEHTOB,
BKJIIOYEHHBIX B lIporpammy, npu yclIOBUM BBIIOJIHEHUS WM B OTHOLIEHWH KaXJOrO0 M3 3TUX
HuHcTpymeHTa(-0B) OZJHOBPEMEHHO BO BCEX BPEMEHHBIX MHTEPBAJIaX, YKa3aHHBIX B cTosOne 3 Tadmuipt
U JI7Is1 KOTOPBIX YCTAHOBJICHBI BCE 3HAUEHUS MapaMETPOB HCIOIHEHUs 00s3aTenbecTB MapkeT-Melikepa,
XOTs ObI OIHOTO U3 CIEAYIOUINX YCIOBUIL:

- coOI0IeHNE B TE€UEHHE NEPUO/Ia, YKa3aHHOTO B cToo1e 7 Tabnuibl, mapameTpoB 0053aTeNbCTB,
YKa3aHHBIX B cToNOnax 4 u 5 Tabmuirsr,

- BBINIOJTHEHUE 00513aTeNbCTB, YKa3aHHBIX B cToNO1E 6 Tabnuipb.
BrinonHeHne/HEBBIMOTHEHHE 00s13aTeNIbeTB MapKeT-MeUKepoM orpenenseTcss bupxkeid mo Kaxaomy
ucrnonbp3zyemomy Mapket-metikepoMm Unentudukaropy.

2.4. MUHUMAIIBHO JOIYCTUMOE KOJIMYeCTBO TOProBbIX qHEH OTUETHOTO Mepuojia, B TEYCHHE KOTOPHIX
Mapxker-Melikep J0JKEH HCIOJHATh 00s3aTeNbCTBA COIJIACHO NMYHKTY 2.3. Hacrtosiued IIporpammsl,
onpezaensercs kak 1% ot xonuuectBa ToproBbix aHel OtueTHOro nepuoja. B ciydae HapymeHUs
JAHHOTO YCJIOBHsA B omnpeleneHHoM OTYETHOM Iepuone, ycayru MapkeT-melkepa 1o HacTosIuen
[Iporpamme B TakoM OTUETHOM MEPUOJE CUUTAIOTCS HE OKa3aHHBIMHU.

B cmydae pneiictBus Hactrosimed IlporpamMmel  w/mnm  ucnonb3oBaHus B [Iporpamme
Unentudukaropa(-oB) Mapker-meiikepa HenosHblii OTUETHBIN epruo/i, BMECTO KOJiuecTBa TOProBbIX
nHell B OTueTHOM niepuoie paccMaTpuBaeTcs GakTHUecKoe KonuuecTBo Toproseix aHeH, koraa Mapker-
Meiikep OblT 00s13aH BBITIOIHATH CBOHM (DYHKIIUU.

Paznea I11. Ilopsagok pacyera Bo3Harpa:xxaneHusi Mapker-meiikepa
3a BbINIOJIHeHH e 00s13aTesbeTB 10 [Iporpamme

3.1. Pasmep Bo3HarpaxkaeHus: MapkeT-meiikepa 3a BbIIOJIHEHHE UM B TeueHre OTYETHOro nepuoja
YCJIOBUM, MPEeNyCMOTPEHHBIX Hactosmerd [Iporpammoit, ompeaensieTcs CyMMON BO3HArpaXJaeHuu,
PACCUUTAHHBIX JUISI KaKIOTO 3asBIeHHOTo MmeHtudukaropa(-oB), ¥ paCCUMTHIBACTCS MO CIIEAYIOIICH

dbopmyre:
F=7Y,% Y (FIXf »K; + MIN[0,0001 * V[ x R;;6000]), rne

F — pa3mep Bo3Harpaxxaenus Mapker-meiikepa 3a OTueTHbIN IEPUOS;
N — nopsiikoBeIi HoMep Unentugukaropa, 3asBaeHHoro Mapker-meiikepom B [Iporpammy;

I — Homep WHCTpyMmeHTa, ONpeneNsieMblii HOMEPOM COOTBETCTBYIOIICH CTpoku TaOmumbl wu3
[Tpunoxenus 1;
k — HoMmep ToproBoro nHsi, B KOTOpoM MO i-omy WHCTpymMenTy mns N-oco Wnentudukaropa
3a(pUKCUPOBAHO UCTIOIHEHHUE 00SI3aTEIILCTB;

3920
FIx} = {MIN|22;2000]} py6., rae

N — xonuyecTBO Bcex MaeHTH(UKATOPOB Bcex MapKeT-MeikepoB, ydacTByroumx B IIporpamme, mo
KOTOPOM 3a(MKCUPOBAHO UCIIOJHEHHE 00s13aTeIbCTB 10 i-omy HCTpyMeHTy 3a k-ti Toprosblii eHb;

Ki — ko3 unmenT mMKBUAHOCTH i-20 MIHCTpyMeHTa, onpenensemblit u3 TaOnuus! [punoxenus 1;

V¥ - O6bem maccuBHBIX cHeNOK, 3aKIOUEHHBIX MapkeT-MeiikepoM 10 i-omy WHCTpyMeHTY B k-ii
ToproBelil 1eHb ¢ UCIIONB30BaHUE N-020 MneHTH(HKaTOpa Ha OCHOBAHUE 3asBOK C 0OBEMOM HE MEHee
MuHMMaIBHOTO pa3Mepa 3asiBKHM, YCTAaHOBJIEHHOTO JUUISi COOTBETCTBYIOIIETO BPEMEHHOTO HMHTEpBAJIA
Toprosoro nHs.

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



Paznen V. YcnoBust noakiawdenusi Unenrudukaropon k [Iporpamme

4.1. K IIporpamme pomyckarotcss MaeHTH(GUKATOPHI, 110 KOTOPHIM B TeueHHe 2 (ABYX) KaJleHIapHBIX
MECSALIEB, NPEAIIECTBYIOIMX JaTe MoJa4u YBEIOMIIEHHMs O npucoenuHeHuu K IIporpamme, bupxei
3a()UKCHPOBaH CpeaHeaHEeBHOM 00beM ToproB (ADTV) BceMu akIUsAMH M JCTIO3UTAPHBIMUA PACITUCKAMHM
B pa3zmepe 300 mutH py6uieit. bupskeit moryt ObITh omymieHs! k [Iporpamme 3 (tpu) Unentudukaropa 6e3
BBIIIIC yKa3aHHOTO TpeOoBaHus 1o pasmepy ADTV. B cmywae BwIObITHS u3  [Iporpammbl
Wnentudukaropa, nomymennoro 6e3 yuera tpedboBanus k ADTV, Ha ero mecto bupxeit MoxeT OBITh
nonymieH apyrovi Unentudukarop 6e3 yuera tpedoBanus k ADTV.

4.2. B pamkax Hacrosmed I[Iporpammsel gomyckaercs ykaseiBaTh He Oosiee 1 (omnoro) Toproo-
kaupunroBoro cuéra (TKC) u me Gonmee 1 (omuoro) Kparkoro koma kmmenra (KKK) mist omnoro
Nnentuduxaropa.

4.3. Unentudukaropsl, 3asBiIeHHbIC B HacTOsALIYIO [Iporpammy, uckirouarorest u3 [IporpaMmbl Mapkert-
MEWKHMHTa JJisi Trpynnbl  JukBUaHBIX uHCTpymeHToB  (https://fs.moex.com/files/15440) B wuactu
MHCTPYMEHTOB, BKJIFOYCHHBIX B HACTOsINYI0 [Iporpammy, ¢ naThl Havyajaa UCIOJIHEHHS 00S3aTeIbCTB B
paMkax Hacrosel [Iporpammer.



[Tpunoxenue 1

Tabuauna napamMeTpoB UCIOJHEHHUs 00513aTeJILCTB MapkeT-Meiikepa

Toprosbrit BpemenHoit Otnem . Cripazt . Tepuox MuHuMaIbHBIN

Ne | xon Mucrpy- HHTepBAN JIBYCTOpOHHEH [r———— JocraTouHslit nozmep)xam;m pasMep 3B, KOBd?-HT Koa(p-HT

MeHIa Toprosoro s KOTUPOBKH, KOTHPOBKH, Y% 00BbeM, MIT. KOTUPOBOK™, - Ki Ri

IIT. MHH.

1 2 3 4 5 6 7 8 9 10
1 AFKS 10:00:00-18:39:59 40 000 0,90 40 000 000 400 4000 1 1
2 AFLT 10:00:00-18:39:59 10 000 0,70 10 000 000 400 1000 1 1
3 ALRS 10:00:00-18:39:59 7 000 0,45 7 000 000 400 700 1 1
4 CBOM 10:00:00-18:39:59 100 000 0,62 100 000 000 400 10 000 1 1
5 CHMF 10:00:00-18:39:59 700 0,55 700 000 400 70 1 1
6 DSKY 10:00:00-18:39:59 6 000 0,85 6 000 000 400 600 1 1
7 ENPG 10:00:00-18:39:59 800 1,30 800 000 400 80 1 1
8 FEES 10:00:00-18:39:59 4000 000 1,20 4 000 000 000 400 400 000 1 1
9 FIVE 10:00:00-18:39:59 200 0,85 200 000 400 20 1 1
10 FIXP 10:00:00-18:39:59 300 1,30 300 000 400 30 1 1
11 GAZP 10:00:00-18:39:59 6 000 0,18 6 000 000 400 600 1 1
12 GLTR 10:00:00-18:39:59 400 0,95 400 000 400 40 1 1
13 GMKN 10:00:00-18:39:59 100 0,52 100 000 400 10 1 1
14 HYDR 10:00:00-18:39:59 300 000 0,66 300 000 000 400 30000 1 1
15 IRAO 10:00:00-18:39:59 100 000 0,60 100 000 000 400 10 000 1 1
16 LKOH 10:00:00-18:39:59 300 0,26 300 000 400 30 1 1
17 MAGN 10:00:00-18:39:59 9 000 0,45 9 000 000 400 900 1 1
18 MGNT 10:00:00-18:39:59 200 0,95 200 000 400 20 1 1
19 MOEX 10:00:00-18:39:59 5000 0,51 5 000 000 400 500 1 1
20 MTSS 10:00:00-18:39:59 2000 0,53 2 000 000 400 200 1 1
21 NLMK 10:00:00-18:39:59 5000 0,64 5 000 000 400 500 1 1
22 NVTK 10:00:00-18:39:59 700 0,45 700 000 400 70 1 1
23 OZON 10:00:00-18:39:59 300 0,62 300 000 400 30 1 1
24 PHOR 10:00:00-18:39:59 100 0,60 100 000 400 10 1 1
25 PIKK 10:00:00-18:39:59 700 0,80 700 000 400 70 1 1
26 PLZL 10:00:00-18:39:59 200 0,67 200 000 400 20 1 1
27 POLY 10:00:00-18:39:59 1000 0,78 1000 000 400 100 1 1
28 ROSN 10:00:00-18:39:59 1500 0,30 1500 000 400 150 1 1
29 RTKM 10:00:00-18:39:59 4000 0,74 4 000 000 400 400 1 1
30 RUAL 10:00:00-18:39:59 10 000 0,64 10 000 000 400 1000 1 1
31 SBER 10:00:00-18:39:59 10 000 0,19 10 000 000 400 1000 1 1
32 SBERP 10:00:00-18:39:59 5000 0,45 5 000 000 400 500 1 1
33 SNGS 10:00:00-18:39:59 30 000 1,05 30 000 000 400 3000 1 1
34 SNGSP 10:00:00-18:39:59 20 000 0,77 20 000 000 400 2 000 1 1
35 TATN 10:00:00-18:39:59 800 0,59 800 000 400 80 1 1
36 TATNP 10:00:00-18:39:59 600 0,63 600 000 400 60 1 1
37 TCSG 10:00:00-18:39:59 200 0,64 200 000 400 20 1 1
38 TRNFP 10:00:00-18:39:59 4 0,57 4 000 400 0 1 1
39 VKCO 10:00:00-18:39:59 1000 0,71 1000 000 400 100 1 1
40 VTBR 10:00:00-18:39:59 20 000 000 0,38 20 000 000 000 400 2 000 000 1 1
41 YNDX 10:00:00-18:39:59 400 0,55 400 000 400 40 1 1

*B cimyyae M3MEHEHMs paclucaHus NpoBeAeHus Topros llepmon moanmep aHus OBYCTOPOHHHX KOTHPOBOK
IIPOTIOPLIMOHAIILHO KOPPEKTUPYETCS B COOTBETCTBUM C TAKUM U3MEHEHUEM.




