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MPOT'PAMMA MAPKET-MEHKHUHT A «MOEX+»

Pa3nen |. TepmuHbl 1 onpeaesieHust

Jocrarouynbiii 00beM — cyMMapHbIii 00beM cliesiok MapkeT-mMelikepa, COBEpIIEHHbIX ¢ VIHCTpYMEHTOM B
Te4eHHue OAHOro ToproBoro IHsS B paMKax HCIIOJIHEHHs O0s3aTeNbCTB, IMPEIYCMOTPEHHBIX HACTOAIIEH
[TporpaMmoii, o gOCTHXKEHUU KOTOporo MapkeT-mMelkep 0CBOOOXKAAeTCsl OT yKa3aHHBIX 0053aTENILCTB 110
takoMy VHCTpyMeEHTY.

HucrpymenT(-bI) — BoITycK(-1) IIEHHBIX Oymar, yka3zaHHbIi(-bie) B Tabnune, npusenennoi B [Ipunoxxenuul
K HacTosiei [Iporpamme.

ITaccuBHas caedka - caenka Mapker-menikepa, B pEKBU3UTaxX KOTOPO HOMEp 3asBKH MapkeT-Melikepa
MeHblIe HoMepa BeTpedHoit 3asBku n 00beM 3as1BKM MapkeT-Melikepa He Hike O0bema IByCTOpOHHEH
KOTHUPOBKH JUIsl cooTBeTcTBYtomero Mucrpymenra. Ilpu pacuere cOBOKyMHOro oObeMa MacCHBHBIX
CIEJIOK IS LIeJIeH pacdyeTa BO3HArpaxkaeHus MapkeT-MelnKkepa He YYUTBIBAIOTCS CIEIIKH, COBEPILIECHHBIE
Ha OCHOBaHMHM 3asIBOK MapkeT-meiikepa U BcTpedHsIX 3asBOK, MOJAHHBIX 3a CYET OJHOTO U TOrO XKe
Mapker-melikepa wnu Kinenra;

Iepuoa moaaepxkaHusi KOTHPOBOK - NEPUOJ BPEMEHH, B T€UEHHE KOTOporo Mapker-meiikep 00s3aH
MOJIZICPKUBATH IBYCTOPOHHUE KOTUPOBKH B COOTBETCTBUM C YCIOBUSAMU [IporpamMmsi.

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

Toprosslii 1eHb — J€Hb, B KOTOPOM ocyuiecTBistoTcs Topru MHctpymentamu [Iporpammel B Ceknun
¢doH0BOTO pHIHKA BUPKU B YCTaHOBIEHHBIX PEKUMAX.

TepMmuHBI, HE ompelelaeHHbIe B HacTosAwWeH [IporpaMMe, UCIIONB3YIOTCA B 3HAYEHUAX, YCTAHOBJIEHHBIX
[TpaBunamu BeinonHeHus Gpynkunii Mapker-melikepa B Cekunu (OHIOBOTO PHIHKA.

Paznea |l. IlapameTpsl U yc/10BUs BbINOJTHEHHUS 00s13aTe/ibecTB MapkeT-Melikepa

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

2.2. Io xax oMy n3 ITHCTpyMEHTOB YCTaHABIMBAIOTCS 3HAUCHHS ITAPAMETPOB UCIIOJHEHHUS 00513aTEIbCTB
Mapxker-metlikepa, mpuBeneHnbie B Tabmuie u3 [punoxenus 1 k [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 BBITTOJTHIII 0053aTelIbCTBA
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
HuHctpymeHTa(-0B) OZJHOBPEMEHHO BO BCEX BPEMEHHBIX MHTEPBAJaxX, 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 cTonOmax 4 u 5 Tabnuirsr,

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

2.4. MUHUMAIIBHO JIOIYCTUMOE KOIU4YecTBO TOproBuix AHEW OTUETHOTO Mepuosa, B TEYCHHE 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, ONpeneNseMblii HOMEPOM COOTBETCTBYIOIICH CTpPOKH TaOmumbl w3
[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 CcHENOK, 3aKIIOUEHHBIX MapkeT-MeiikepoM 10 i-omy WHCTpyMeHTY B k-ii
ToproBelil feHb ¢ UCIIONB30BaHUE N-020 MneHTH(UKaTOpa Ha OCHOBAHUE 3agBOK C 0OBEMOM HE MEHeEe
MuHuMaIBHOTO pa3Mepa 3asBKHM, YCTAHOBJICHHOTO IJIsi COOTBETCTBYIOLIErO BPEMEHHOIO HMHTEpBaia
Toprosoro nHs.

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



Paznen V. YcnoBus noakiawdyennss Unenrudgukaropos k [Iporpamme

4.1. K Ilporpamme nomyckaroTcst MaeHTH(HHUKATOPHI, 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 IIporpammsbl 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 HACTOSAILYIO [IporpaMmy, UCKITIO9aroTcst 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 UCIOJHEHHs 00513aTeIbCTB MapkeT-Meiikepa

T N N O6beM IMepuon o
OproBbIii BpemenHoii N Crpax . MuHIMaTBHBIH
No | xon Muctpy- i— JIByCTOPOHHEH IByCTOpOHHEH JlocTaTtouHsIi HO[I)Jep)KaHI:H pasvep 3B, Koo-ur | Koog-ur
MeHa Toprosoro s KOTHPOBKH, KoTHPOBKH, % 00BbeM, IIT. KOTHPOBOK*, . Ki Ri
IIT. MHH.
1 2 3 4 5 6 7 8 9 10
1 AFKS 10:00:00-18:39:59 40 000 0,80 40 000 000 400 4000 1 1
2 AFLT 10:00:00-18:39:59 20 000 0,60 20 000 000 400 2000 1 1
3 AGRO 10:00:00-18:39:59 300 1,10 300 000 400 30 1 1
4 ALRS 10:00:00-18:39:59 9 000 0,45 9 000 000 400 900 1 1
5 CBOM 10:00:00-18:39:59 200 000 0,55 200 000 000 400 20 000 1 1
6 CHMF 10:00:00-18:39:59 600 0,50 600 000 400 60 1 1
7 DSKY 10:00:00-18:39:59 3000 0,85 3000 000 400 300 1 1
8 ENPG 10:00:00-18:39:59 900 1,20 900 000 400 90 1 1
9 FEES 10:00:00-18:39:59 4 000 000 1,00 4 000 000 000 400 400 000 1 1
10 FIVE 10:00:00-18:39:59 200 0,75 200 000 400 20 1 1
11 FIXP 10:00:00-18:39:59 300 1,30 300 000 400 30 1 1
12 GAZP 10:00:00-18:39:59 8 000 0,18 8 000 000 400 800 1 1
13 GLTR 10:00:00-18:39:59 500 0,85 500 000 400 50 1 1
14 GMKN 10:00:00-18:39:59 100 0,40 100 000 400 10 1 1
15 HYDR 10:00:00-18:39:59 400 000 0,60 400 000 000 400 40 000 1 1
16 IRAO 10:00:00-18:39:59 100 000 0,60 100 000 000 400 10 000 1 1
17 LKOH 10:00:00-18:39:59 300 0,26 300 000 400 30 1 1
18 MAGN 10:00:00-18:39:59 10 000 0,45 10 000 000 400 1000 1 1
19 MGNT 10:00:00-18:39:59 200 0,85 200 000 400 20 1 1
20 MOEX 10:00:00-18:39:59 5000 0,50 5000 000 400 500 1 1
21 MTSS 10:00:00-18:39:59 3000 0,50 3000 000 400 300 1 1
22 NLMK 10:00:00-18:39:59 5000 0,50 5000 000 400 500 1 1
23 NVTK 10:00:00-18:39:59 700 0,35 700 000 400 70 1 1
24 OZON 10:00:00-18:39:59 300 0,60 300 000 400 30 1 1
25 PHOR 10:00:00-18:39:59 100 0,55 100 000 400 10 1 1
26 PIKK 10:00:00-18:39:59 600 0,75 600 000 400 60 1 1
27 PLZL 10:00:00-18:39:59 200 0,60 200 000 400 20 1 1
28 POLY 10:00:00-18:39:59 1000 0,70 1000 000 400 100 1 1
29 ROSN 10:00:00-18:39:59 1500 0,30 1500 000 400 150 1 1
30 RTKM 10:00:00-18:39:59 6 000 0,70 6 000 000 400 600 1 1
31 RUAL 10:00:00-18:39:59 10 000 0,60 10 000 000 400 1000 1 1
32 SBER 10:00:00-18:39:59 10 000 0,19 10 000 000 400 1000 1 1
33 SBERP 10:00:00-18:39:59 5000 0,40 5000 000 400 500 1 1
34 SGZH 10:00:00-18:39:59 60 000 0,80 60 000 000 400 6 000 1 1
35 SNGS 10:00:00-18:39:59 40 000 0,90 40 000 000 400 4000 1 1
36 SNGSP 10:00:00-18:39:59 30 000 0,70 30000 000 400 3000 1 1
37 TATN 10:00:00-18:39:59 1600 0,50 1 600 000 400 160 1 1
38 TATNP 10:00:00-18:39:59 800 0,60 800 000 400 80 1 1
39 TCSG 10:00:00-18:39:59 200 0,60 200 000 400 20 1 1
40 TRNFP 10:00:00-18:39:59 4 0,50 4000 400 0 1 1
41 VKCO 10:00:00-18:39:59 1000 0,65 1000 000 400 100 1 1
42 VTBR 10:00:00-18:39:59 40 000 000 0,38 40 000 000 000 400 4000 000 1 1
43 YNDX 10:00:00-18:39:59 400 0,50 400 000 400 40 1 1

*B ciydae W3MEHEHHS PaCIUCAHUS
MPONOPLUHOHAIEHO KOPPEKTUPYETCSI B COOTBETCTBUH C TAKUM H3MEHEHHEM.

nposeneHus Topros llepron mnoanep:kaHusi JBYCTOPOHHMX KOTHUPOBOK




