YTBEPXJIAEHO

npukazom [TAO MockoBckast bupxa
ot 21.03.2022 Ne Mb-I1-2022-618

C U3MEHEHUSIMH, YTBEPKICHHBIMU MPUKa3aMu
ot 27.04.2022 Ne Mb-I1-2022-873
ot 17.06.2022 Ne Mb-I1-2022-1191
ot 24.10.2022 Ne Mb-I1-2022-2223
ot 20.01.2023 Ne MbB-I1-2023-115
ot 20.03.2023 Ne Mb-I1-2023-682
ot 09.06.2023 Ne Mb-11-2023-1494
ot 14.09.2023 Ne Mb-I1-2023-2533
ot 15.12.2023 Ne Mb-I1-2023-3762
ot 14.03.2024 Ne Mb-I1-2024-753

MMPOT'PAMMA MAPKET-MEHKHUHT A «MOEX+»

Pa3nen |. TepMmuHbl 1 onpeaesieHust

Jocrarouynblii 00beM — cyMMapHbIii 00beM cliesiok MapkeT-mMelikepa, COBEpIIEHHbIX ¢ IHCTpYMEHTOM B
TedeHue OAHOro ToproBoro IHS B paMKax HCIIOJIHEHHs 00s3aTelbCTB, MPEAYCMOTPEHHBIX HACTOsIIEH
[TporpaMmoii, o AOCTHXKEHUU KOoTOporo Mapker-mMelkep 0CBOOOXKAAETCsl OT yKa3aHHBIX 0053aTENILCTB 110
takoMy VHCTpyMmeEHTY.

HucrpymenT(-bI) — BoITycK(-1) IIEHHBIX Oymar, yka3zaHHbli(-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
KOTHUPOBKM JUIsl cooTBeTcTBYytouiero Mucrpymenra. Ilpu pacuere COBOKYMHOro o0beMa MacCHBHBIX
CIEJIOK IS LIeJIEH pacdyeTa BO3HArpaxkaeHus MapkeT-Meinkepa He YYUTBIBAIOTCS CHEIKH, COBEPILIECHHBIE
Ha OCHOBaHMHM 3as1BOK MapkeT-meiikepa U BcTpedHbIX 3asBOK, MOAAHHBIX 3a CYET OJHOTO U TOTO XKe
Mapker-melikepa niu Kinenra;

Ilepnon nmognep:kaHusi KOTHPOBOK - TIEPHOJ BPEMEHH, B TE€UYEHHE KOTOPOro Mapker-meiikep 00si3aH
HO/ICP)KUBATH JIByCTOPOHHUE KOTUPOBKHU B COOTBETCTBHH C YCJIOBUsIMU [IporpamMmebl.

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

Toprosslii 1eHb — J€Hb, B KOTOPOM ocyuiecTBistorcs Topru Muctpymentamu [Iporpammer B Cekiun
¢$oH0BOTO phIHKA BUPKU B YCTaHOBIEHHBIX PEKUMAX.

TepMmuHBl, HE ompeleneHHbIe B HacTosAwen [IporpaMMe, UCIIONB3YIOTCA B 3HAYCHUAX, YCTAHOBJIEHHBIX
[TpaBunamu BeinonHeHus Gpynkunii Mapker-melikepa B Cekunu (OHIOBOTO PHIHKA.

Paznea Il. IlapameTpsl U yc/10BUs BbINOJTHEHHS 00s13aTe/IbecTB MapkeT-Melikepa

2.1. Mapker-meiikep, BbIOpaBIIMiA HacTosmlyto [Iporpammy, 00si3aH B COOTBETCTBUH C 3aKIFOYCHHBIM
JloroBopoM HCTIONHATE 00s3aTenbeTBa 1o [Iporpamme B Pesxume ToproB «PexxuM 0CHOBHBIX TOProB T+»
Cexknuu ¢$oHIOBOTO phIHKA bupu ¢ pacueramMu B poCcCUHCKHUX pyOIisax B TeueHne OCHOBHOM TOPTOBOM
CECCHH.



2.2. Io xax oMy n3 ITHCTpyMEHTOB YCTaHABIMBAIOTCS 3HAUCHHS [TApAMETPOB UCIIOJIHEHHUS 00513aTEIbCTB
Mapxker-meiikepa, mpuBeneHnbie B Tabnuue u3 [punoxenns 1 k [Iporpamme.

2.3. MapkeT-MeliKep CUMTAeTCs UCIIOJHUBIINM B TeueHue ToproBoro s 00s3aTeNbCTBA, YKa3aHHBIC B
nyHKTe 2.2. Hacrosimen [IporpaMmebl, TOJIBKO B ciaydyae eciu MapKkeT-MeiKep BBIMOIHUI 0043aTeNbCTBA
B ganHoM ToproBoM ane mo He MeHee 1% MHcTpymeHTam OT 0o0miero koiaudecTBa MHCTpYMEHTOB,
BKJIIOYEHHBIX B lIporpammy, npu yclOBUM BBIIOJIHEHUS WM B OTHOLUEHUH KaXJAOrO0 M3 3TUX
HuctpymenTa(-0B) OZJHOBPEMEHHO BO BCEX BPEMEHHBIX MHTEPBAJaxX, YKa3aHHBIX B cTonoOIe 3 Tadmuipt
U JI7Is1 KOTOPBIX YCTAHOBJICHBI BCE 3HAUEHUS MapaMETPOB HCIOIHEHUs 00s3aTenbcTB MapkeT-Melikepa,
XOTs ObI OIHOTO U3 CIEAYIOUINX YCIOBUIL:

- cOOI0IeHNE B TE€UEHHE NEPUO/Ia, YKa3aHHOTO B cToo1e 7 Tabnuibl, mapameTpoB 0053aTeNbCTB,
YKa3aHHBIX B cToNOMnax 4 u 5 Tabmuirsr,

- BBIIIOJTHEHUE 00513aTeNbCTB, YKa3aHHBIX B cToNO1Ee 6 Tabnuipb.
BrinonHeHue/HEBBIMOTHEHHE 00s13aTeNIbeTB MapKeT-MeUKepoM orpenenseTcss bupkeid mo Kaxaomy
ucrnonp3zyemomy Mapket-metikepoMm Unentudukaropy.

2.4. MUHUMAIIBHO JIOMYCTHMOE KOIM4YecTBO TOproBeIX AHE OTUETHOTO Mepruoia, B TEYCHHE KOTOPHIX
Mapker-Melikep AOJDKEH HCIONHATh 005S3aTeNIbCTBA COTJIACHO MYHKTY 2.3. Hactosmiel [Iporpammer,
onpenensercs kak 1% ot xonudectBa Toproseix nHeidl OtueTHOro mepuoja. B ciyuae HapymieHus
JAHHOTO YCJIOBUSL B ompeneneHHOM OTYeTHOM Iepuoje, yciayrm MapkeT-Meikepa Mo HacTosIei
[Tporpamme B TakoM OTYETHOM MEPHOAE CUUTAIOTCS HE OKA3aHHBIMH.

B caywae pedictBus Hactosmiedt Ilporpammel  w/mnu  ucnons3oBaHus B [Iporpamme
Wnentudukaropa(-oB) Mapker-meiikepa HemoaHbIH OTYETHBIH TEPUO], BMECTO KOJHUYecTBA TOPTroBBIX
nHeit B OT4eTHOM nepuojie paccMaTpuBaeTcs pakTUuecKoe KomnuecTBo Toproseix AHeH, koraa Mapkert-
MelKep ObUT 00513aH BBITOTHATH CBOM (DYHKITUH.

Pazpnea I11. Ilopsnok pacuera Bo3Harpa:xxaeHusi Mapker-Meiikepa
3a BbINOJIHEeHHe 00s13aTeIbCTB Mo [Iporpamme

3.1. Pa3mep BosHarpaxxaeHus MapkeT-Meiikepa 3a BBHIIIOJHEHHE UM B TedeHrne OT4eTHOro mepuosa
YCIIOBMM, MNPEeNyCMOTPEHHBIX Hacrodwmend IIporpammoit, omnpenensercs CyMMOW BO3HArpakKICHUU,
pacCUMTAHHBIX JUISl KaXI0ro 3asBieHHoro Muentugukaropa(-oB), U pacCUUTHIBACTCS TIO CIEIYIOIICH

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

F — pa3mep Bo3Harpaxxnenus Mapker-meiikepa 3a OTueTHbIN IEPUOS;
N — nopsiakoBbIi HoMep Unentugukaropa, 3assaeHHoro Mapker-meiikepom B [Iporpammy;

I — Homep WHCTpyMmeHTa, ONpeneNsseMblii HOMEPOM COOTBETCTBYIOIIEH CTpoku TaOmuibl u3
[Ipunoxenus 1,

k — Homep ToproBoro mHs, B KOTOpoM 1O i-omy WHCTpyMeHTy misi N-oco WneHtudukaropa
3a(pUKCUPOBAHO UCTIOJTHEHUE 00SI3aTEbCTB;

FIX¥ = {MIN [3;& ; 2000]} py6., re

N — xonmuuecTBO Bcex MmeHTH(UKATOPOB BceX MapKeT-MeWkepoB, ydacTBywomux B [Iporpamme, mo
KOTOPOM 3a(MKCHPOBAHO UCTIOJIHEHHE 00513aTeIbCTB 10 i-omy MIHCTpyMeHTy 3a k-1i ToproBelii eHb;

Ki — xo3¢duienT TMKBUIHOCTH i-20 HCTpyMeHTa, onpeaensemblii u3 Tabmuuer [Tpunoxenus 1;

Vl-k - O0OBEM MAaCCHUBHBIX CHENOK, 3aKIIOYEHHBIX MapkeT-meiikepoM 1o i-omy WHCTpyMeHTy B k-ii
ToproBelil eHb ¢ UCIIONB30BaHUE N-020 MneHTH(UKaTOpa Ha OCHOBAaHUE 3agBOK C 0OBEMOM HE MEHEe
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MuHMMaIBHOrO pa3Mepa 3asBKM, YCTAaHOBJIICHHOI'O I COOTBETCTBYIOLIEIO BPEMEHHOI'O HHTEpBaja
Toprosoro ans.

R; — xoadunuent mukBuAHOCTH i-20 UHCTpyMeHTa, onpeaensembiid u3 Tadmuupl [Tpunoxenns 1.

Paznea V. YcaoBus nogkiaouenns Unentuduxaropos k Ilporpamme

4.1. K Ilporpamme nomyckaroTcst MaeHTH(HHUKATOPEI, IO KOTOPBIM B TeYeHHE 2 (IBYX) KaJCHIApHBIX
MECSIEB, MPEIIISCTBYIOUX 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
BBIIIIE yKa3aHHOTO TpeboBaHust mo pasmepy ADTV. B cmydae BboiObiTHs u3  Ilporpammsl
WNnentuduxaropa, gonymenHoro 6e3 ydera tpedboBanus k ADTV, Ha ero mecto bupikelr MokeT ObITh
nomyiieH apyroi Mnentudukarop 6e3 yuera tpedoBanus k ADTV.

4.2. B pamkax Hacrosmiei [Iporpammbl nomyckaercs ykaspiBaTh He Oonee 1 (omgmoro) Toproso-
knupunroBoro cuéra (TKC) u ne Gomee 1 (omuoro) Kpartkoro xoma knuenta (KKK) ans omnoro
Wnentudukaropa.

4.3. UnentuduKaTophl, 3asBJIEHHBIC B HACTOAIILYIO [IporpaMmy, HCKITIO9arOTCst U3 IIporpaMMbl MapKeT-
MEWKHMHTa ISl Tpymmbl  JUKBUAHBIX uHCTpymeHToB  (https://fs.moex.com/files/15440) B wuactu
HUHCTPYMEHTOB, BKIIOUYEHHBIX B HACTOsIIYI0 IIporpaMmy, ¢ JaaThl Hadajia MCIOJIHEHHS 00S3aTEIbCTB B
pamkax Hacrosen [IporpamMel.

4.4. O6mee konuuecTBO MneHtudukaropos, nomymieHHbx B [Iporpammy, moxxer ObiTh He Oosee 10
(mecsitu). Ot omHoro YyactHuka ToproB B Ilporpammy moskeT ObITH AomylieHO He Oonee 3 (Tpex)
Unentudukatopos. bupxka npuHuMaet pemieHue o gomnycke Hoporo Unentudukaropa B [Iporpammy Ha
OCHOBaHUU Y BEJIOMJICHHM, KOTOPBIE PACCMATPUBAIOTCS B TIOPAJIKE MX MOCTYIIEHUs Ha bupixy.



[Ipunoxenue 1

Tabanna mapaMeTpoB HCIOJHeHUs 00s13aTebCTB MapkeT-Melikepa

Toprosbrit . O6BeM IMepuon o
BpemenHoit . Cripazt . MuHUMaIbHbII
N " KOJL h— ,ElByCTOpOHH:l/l ByCTOpOHEEH HOCT&TSHHMI/I nouaepmau*liﬂ pasmep Koaq).- Koaq).-
HCTpY- ToDroBOro mHs KOTHPOBKH™, | = . % 00beM*, T. | KOTUPOBOK*¥, SaASBKH™ . LIIT. ut Ki HT Ri
2 a p > >
MEHTa IIT. MHH.
1 2 3 4 5 6 7 8 9 10
1 AFKS 10:00:00-18:39:59 40 000 0,50 40 000 000 400 4000 1 1
2 AFLT 10:00:00-18:39:59 10 000 0,40 10 000 000 400 1000 1 1
3 AGRO 10:00:00-18:39:59 400 0,80 400 000 400 40 1 1
4 ALRS 10:00:00-18:39:59 10 000 0,30 10 000 000 400 1000 1 1
5 BSPB 10:00:00-18:39:59 3000 1,00 3000 000 400 300 1 1
6 CBOM 10:00:00-18:39:59 60 000 0,50 60 000 000 400 6 000 1 1
7 CHMF 10:00:00-18:39:59 600 0,30 600 000 400 60 1 1
8 ENPG 10:00:00-18:39:59 800 1,00 800 000 400 80 1 1
9 FEES 10:00:00-18:39:59 4 000 000 0,80 4000 000 000 400 400 000 1 1
10 FIVE 10:00:00-18:39:59 400 0,80 400 000 400 40 1 1
11 FLOT 10:00:00-18:39:59 4000 0,30 4000 000 400 400 1 1
12 GAZP 10:00:00-18:39:59 8 000 0,19 8000 000 400 800 1 1
13 GLTR 10:00:00-18:39:59 500 1,00 500 000 400 50 1 1
14 GMKN 10:00:00-18:39:59 100 0,20 100 000 400 10 1 1
15 HYDR 10:00:00-18:39:59 500 000 0,80 500 000 000 400 50 000 1 1
16 IRAO 10:00:00-18:39:59 100 000 0,50 100 000 000 400 10 000 1 1
17 LKOH 10:00:00-18:39:59 300 0,20 300 000 400 30 1 1
18 MAGN 10:00:00-18:39:59 10 000 0,30 10 000 000 400 1000 1 1
19 MGNT 10:00:00-18:39:59 200 0,50 200 000 400 20 1 1
20 MOEX 10:00:00-18:39:59 4000 0,40 4 000 000 400 400 1 1
21 MSNG 10:00:00-18:39:59 200 000 1,00 200 000 000 400 20 000 1 1
22 MTLR 10:00:00-18:39:59 3000 0,20 3000 000 400 300 1 1
23 MTLRP 10:00:00-18:39:59 3000 0,70 3000 000 400 300 1 1
24 MTSS 10:00:00-18:39:59 3000 0,40 3000 000 400 300 1 1
25 NLMK 10:00:00-18:39:59 5000 0,40 5000 000 400 500 1 1
26 NVTK 10:00:00-18:39:59 600 0,30 600 000 400 60 1 1
27 OZON 10:00:00-18:39:59 300 0,50 300 000 400 30 1 1
28 PHOR 10:00:00-18:39:59 100 0,50 100 000 400 10 1 1
29 PIKK 10:00:00-18:39:59 600 0,70 600 000 400 60 1 1
30 PLZL 10:00:00-18:39:59 200 0,60 200 000 400 20 1 1
31 POLY 10:00:00-18:39:59 1000 0,80 1 000 000 400 100 1 1
32 POSI 10:00:00-18:39:59 300 0,50 300 000 400 30 1 1
33 ROSN 10:00:00-18:39:59 1000 0,20 1 000 000 400 100 1 1
34 RTKM 10:00:00-18:39:59 7000 0,50 7000 000 400 700 1 1
35 RUAL 10:00:00-18:39:59 10 000 0,50 10 000 000 400 1000 1 1
36 SBER 10:00:00-18:39:59 8 000 0,10 8000 000 400 800 1 1
37 SBERP 10:00:00-18:39:59 3000 0,20 3000 000 400 300 1 1
38 SELG 10:00:00-18:39:59 5000 0,80 5000 000 400 500 1 1
39 SGZH 10:00:00-18:39:59 130 000 0,60 130 000 000 400 13 000 1 1
40 SMLT 10:00:00-18:39:59 300 0,60 300 000 400 30 1 1
41 SNGS 10:00:00-18:39:59 40 000 0,60 40 000 000 400 4000 1 1
42 SNGSP 10:00:00-18:39:59 30 000 0,40 30 000 000 400 3000 1 1
43 TATN 10:00:00-18:39:59 1000 0,20 1 000 000 400 100 1 1
44 TATNP 10:00:00-18:39:59 700 0,40 700 000 400 70 1 1
45 TCSG 10:00:00-18:39:59 300 0,60 300 000 400 30 1 1
46 TRNFP 10:00:00-18:39:59 600 0,30 600 000 400 60 1 1
47 UPRO 10:00:00-18:39:59 400 000 1,10 400 000 000 400 40 000 1 1
48 VKCO 10:00:00-18:39:59 1000 0,60 1 000 000 400 100 1 1
49 VTBR 10:00:00-18:39:59 30 000 000 0,30 30 000 000 000 400 3000 000 1 1
50 YNDX 10:00:00-18:39:59 600 0,40 600 000 400 60 1 1

*C marel BCTYIUIGHHMSI B CHUJIy HOBOTO 3HAU€HHUS aKIMW TOCTE 3aBEPIICHHUS SMHUTEHTOM MPOIEeIyphbl
npoOienus neHHoi 6ymaru O0beM ABYCTOPOHHEH KOTHPOBKH, JlocTaTouHblii 00beM 1 MUHUMAaTbHBIN
pa3Mep 3asBKH yBenuuuBatoTcs B M pas, riae M — peain3oBaHHbIN k03D PUiMeHT aApoOaeHus.

** B ciydyae M3MEHEHHUsS paclucaHus TNpoBelaeHHs ToproB llepmoj mojnepskaHust JIBYCTOPOHHUX
KOTHPOBOK IPOIMOPIIMOHATIEHO KOPPEKTUPYETCS B COOTBETCTBUU C TAKUM U3MEHEHHEM.



