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ot 17.06.2022 Ne Mb-I1-2022-1191

ot 24.10.2022 Ne Mb-I1-2022-2223
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MMPOT'PAMMA MAPKET-MEHUKHUHT A «MOEX+»

Pa3nea |. TepmuHbI 1 onpeiesieHust

Jocrarounblii 00beM — cymMMapHBIi 00beM cliesiok MapkeT-melikepa, COBEpIIeHHbBIX ¢ VIHCTpyMEHTOM B
TEUeHHe OJHOro ToproBoro IHS B paMKax HCIIOJHEHUS 0053aTeNIbCTB, NPEIyCMOTPEHHBIX HACTOSIICH
ITporpammoii, 0 HOCTHKEHUH KOTOporo MapkeT-Melkep 0cBOOOXKIAeTCs OT yKa3aHHBIX 0053aTeNbCTB I10
takoMy MHCTpyMeHTYy.

HucrpymenT(-bI) — BoIycK(-1) IIEHHBIX Oymar, ykazaHHblii(-bie) B Tabnuie, npuseneHnoi B [Ipunoxenuul
K Hacrtogmen [Iporpamme.

IIaccuBHas caenka - caeinka MapkeT-Meiikepa, B peKBU3UTaX KOTOPOM HOMep 3asBKHM MapkeTr-Meiikepa
MeHblIe Homepa BerpeuHoit 3asBku u 00beM 3aaBku MapkeTr-Melikepa He Hibke O0bema IByCTOPOHHEN
KOTHPOBKH Ui COOTBeTCTByMomero Muctpymenra. IIpu pacuere COBOKYNHOTro oObeMa MacCHUBHBIX
CIEJIOK JUIA LIeJIEH pacdyeTa BO3HArpaxkIeHus MapkeT-MelKkepa He YUYUTBIBAIOTCS CHIEIIKH, COBEPILECHHBIE
Ha OCHOBaHMHU 3asiBOK Mapker-meiikepa U BCTpedyHbIX 3asBOK, NMOAAHHBIX 3a CYET OJHOIO U TOrO XKeE
Mapxker-melikepa ninn Kinenra;

Ilepnon mognep:kaHusi KOTHPOBOK - TIEPHOJ BPEMEHH, B TE€UYEHHE KOTOPOro Mapker-meiikep 00si3aH
HO/ICPKUBATH JIByCTOPOHHUE KOTUPOBKH B COOTBETCTBHH C YCJIOBUsIMU [IporpamMmebl.

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

Toprosslii 1eHb — I€Hb, B KOTOPOM OCYLIECTBIISIIOTCS Topru MHcTpymentamu IIporpammer B Cekuun
(doH10BOTO phIHKA BUpPKU B yCTaHOBIIEHHBIX PEKHUMAaX.

TepMuHbl, He onpeaeneHHbIe B HacTosAlel [Iporpamme, UCIONB3yIOTCA B 3HAUEHUSAX, YCTAHOBICHHBIX
[IpaBunamu BeinonHeHus GpyHKM Mapker-meiikepa B Cekiiuu (pOHIOBOTO PhIHKA.

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

2.1. Mapket-meiikep, BbIOpaBIIMii HacToslyto [Iporpammy, 00s3aH B COOTBETCTBUM C 3aKIFOUYEHHBIM
JloroBopoM UCHOIHATH 00s13aTenbeTBa Mo [Iporpamme B Pexxume Topros «Pexum 0CHOBHBIX TOPTroB T+»
Cekuun onoBoro psinka bupxu ¢ pacueramu B pocCHicKuX pyoisix B TedeHue OCHOBHOM TOProBoit
CECCHH.

2.2. Ilo xaxoMy 13 THCTpyMEHTOB YCTaHABIMBAIOTCS 3HAUCHHSI [TApaMETPOB UCIIOJIHEHUS 00513aTEIbCTB
Mapxker-meiikepa, npuseaeHHble B Tabnuue u3 [punoxenus 1 x [Iporpamme.



2.3. Mapker-Meiikep cuuTaeTcsl UCIIOJHUBIINM B TedeHre ToproBoro JHsS 00sS3aTeIbCTBA, YKa3aHHBIC B
nyHKTe 2.2. Hactosmen [IporpaMMel, TOJIBKO B ciiydae eciii MapKeT-MeiKep BBITOJHIII 0053aTeIbCTBA
B ngaHHOM ToproBoM aHe mo He MeHee 1% HMHcTpymeHTam OT o0miero koiaudecTBa MHCTpYMEHTOB,
BKJIIOYEHHBIX B lIporpammy, npu yclOBUM BBIIOJIHEHUS WM B OTHOLUEHUH KaXJAOrO0 M3 3TUX
HHctpymeHTa(-0B) OZJHOBPEMEHHO BO BCEX BPEMEHHBIX MHTEPBAJIaxX, YKa3aHHBIX B cTonoOIe 3 Tadmuipt
U 17151 KOTOPBIX YCTAHOBJICHBI BCE 3HAUEHUS MapaMEeTPOB HCIOIHEHUs 00s3aTebcTB MapkeT-Melikepa,
XOTs ObI OIHOTO U3 CIEAYIOUINX YCIOBHUIL:

- cOOMI0IeHNE B TE€UEHHE MEPUO/Ia, YKa3aHHOTO B cToJ01e 7 Tabnuiibl, mapameTpoB 0053aTeNbCTB,
YKa3aHHBIX B cTonOmnax 4 u 5 Tabmuirsr,

- BBIIIOJTHEHUE 00513aTeNNbCTB, YKa3aHHBIX B cToNO1E 6 Tabnuipb.
BrinonHeHue/HEBBIMOTHEHHE 00s13aTeNIbCTB MapKeT-MeUKepoM orpenenseTcss bupkeid mo Kaxaomy
ucrnosnp3zyemomy Mapket-metikepoM Unentudukaropy.

2.4. MUHUMAIIBHO JOIYCTUMOE KOJIMYeCTBO TOProBbIX THEH OTYETHOTO Mepuoja, B TeUCHHE KOTOPBIX
Mapker-mMelikep AOJKEH HCIOJIHATh 0053aTeNIbCTBA COIVIACHO MYHKTY 2.3. Hactosuied IIporpammsl,
onpezensercs kak 1% ot xomuuectBa ToproBbix anel OtueTHOro mepuoja. B ciydae HapyieHUs
JAHHOTO YCJIOBHsA B omnpeleneHHoM OTYETHOM Iepuone, yciayru MapkeT-melkepa 1O HacTosIen
[Iporpamme B TakoM OTUETHOM MEPUOJIE CUUTAIOTCS HE OKa3aHHBIMHU.

B cmydae pnelictBus Hactrosimed [lporpamMmel  w/mnm  ucmonb3oBaHus B [Iporpamme
Unentudukaropa(-oB) Mapker-meiikepa HemonHblii OTYeTHBII IepUO, BMECTO KoanyecTBa TOProBbIX
nHell B OTueTHOM niepuoie paccMaTpuBaeTcs pakTHIecKoe KonuuecTBo Toproseix aHeH, koraa Mapker-
Meiikep OblT 00s13aH BBITIOIHATH CBOUM (DYHKIIUU.

Paznea |11. Ilopsinok pacuera Bo3Harpaxaenusi Mapker-meiikepa
3a BbINOJIHeHHe 00s3aTeabeTB o [Iporpamme

3.1. Pasmep Bo3HarpaxkaeHus MapkeT-meiikepa 3a BBINOJIHEHHE UM B TeueHre OTYeTHOro mepuojia
YCJIOBUM, MPEeNyCMOTPEHHBIX Hactosmerd [Iporpammoit, ompeaensieTcs CyMMON BO3HarpakJaeHUM,
PACCUUTAHHBIX JUISI KaKIOTO 3asBIeHHOT0 MmeHtudukaropa(-oB), ¥ paCCUMTHIBACTCS MO CIICAYIOIICH

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

F — pa3mep Bo3Harpaxxnenus Mapker-meiikepa 3a OTueTHbIN EPUOS;
N — nopsiaikoBbIi HoMep Unentugukaropa, 3asBaeHHoro Mapker-meiikepom B [Iporpammy;

I — Homep WHCTpyMmMeHTa, ONpeneNsieMblii HOMEPOM COOTBETCTBYIOIICH CTpoku TaOmumbl wu3
[Tpunoxenus 1;
k — Homep ToproBoro mHs, B KOoTOpoM 1O i-omy WHCTpyMeHTy aist N-oco WneHtudukaropa
3a(pUKCUPOBAHO UCTIOJTHEHUE 00SI3aTEbCTB;

3920
FIx} = {MIN|=2;2000|} py6., rae

N — xonuyecTBO Bcex MaeHTH(UKATOPOB Bcex MapKeT-MeikepoB, ydacTByroumx B IIporpamme, mo
KOTOPOM 3a(MKCUPOBAHO UCIIOJHEHHE 00s13aTeIbCTB 1O i-omy HCTpyMeHTy 3a k-ti Toprosblii 1eHb;

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

V¥ - O6bem maccuBHBIX CHENOK, 3aKIIOUEHHBIX MapkeT-MeiikepoM 10 i-omy WHCTpyMeHTY B k-ii
ToproBelil feHb ¢ UCIIONB30BaHUE N-020 MneHTH(UKaTOpa Ha OCHOBAHUE 3agBOK C 0OBEMOM HE MEHeEe
MuHNMaIBHOTO pa3Mepa 3asiBKHM, YCTaHOBJIICHHOTO IJISi COOTBETCTBYIOILEIO BPEMEHHOIO HHTEpBaia
Toprosoro nHs.

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



Paznen V. YcnoBus noakiawdyennss Unenrudgukaropos k [Iporpamme

4.1. K Ilporpamme nomyckaroTcst MaeHTH(HHUKATOPBI, IO KOTOPBIM B TeYeHHE 2 (IBYX) KaJCHIApHBIX
MECSIEB, MPEIIIECTBYIOIUX AaTe Mojadu YBeaomieHus o mpucoenuHeHun K [Iporpamme, bupikeit
3aukcupoBaH cpeaHeHeBHON 00beM ToproB (ADTV) BceMu akIMSIMHU U ICTIO3UTAPHBIME PACIIUCKAMHU
B pazmepe 300 mutH pyouteid. bupxeit moryt ObITh gonyiieHsl K [Iporpamme 3 (Tpu) Unentudukaropa 6e3
BBIIIIE yKa3aHHOTO TpeboBaHust mo pasmepy ADTV. B cmydae BbeiObiTHs u3  IIporpammsl
WNnentuduxaropa, gonymerHoro 6e3 ydera tpedboBanus k ADTV, Ha ero mecto bupikelr MoxeT ObITh
nomyiieH 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 omHoro
Wnentudukaropa.

4.3. UnenTuduKaTophl, 3asBJIEHHBIC B HACTOAIILYIO [IporpaMmy, HCKITIO9aroTCst U3 IIporpaMMbl MapKeT-
MEWKHMHTa ISl Tpymnmbl  JUKBUAHBIX uHCTpymeHToB  (https://fs.moex.com/files/15440) B wuactu
HWHCTPYMEHTOB, BKIIOUYEHHBIX B HACTOsIIYI0 IIporpaMmy, ¢ JAaThl Hadajia MCIOJHEHHS 00S3aTEIbCTB B
pamkax Hacrosen [IporpamMer.



[Ipunoxenue 1

Tabuauna napamMeTpoB HUCIOJHEHHs 00513aTeJIbCTB MapkeT-Meiikepa

. . O6beM [epuon .
Toprosbrit BpemenHoit . Cripast . MuHuMaIbHBIN

Ne | xon Mucrpy- HHTepBaN JIBYCTOpOHHEH [r———— JlocraTouHslit nolmepmam;m — KOBd?-HT Koa(p-HT

MeHIa Toprosoro s KOTUPOBKH, KOTHPOBKH, % 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 40000 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 4 000 000 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 30 000 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 4000 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
42 AGRO 10:00:00-18:39:59 300 1,2 300 000 400 30 1 1

*B cmydae W3MeHEHHs pachucaHus NpoBeAeHHs ToproB llepwon momnepkaHus ABYCTOPOHHUX KOTHPOBOK
IIPOTIOPLIMOHAIILHO KOPPEKTUPYETCS B COOTBETCTBUM C TAKUM U3MEHEHUEM.




