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NMPOrPAMMA MAPKET-MEMKWHIA «<IMOEX+»

Pa3nen 1. TepMuHbI U onpeaeneHusa

[ocTaTouyHbiA 06bEM — CyMMapHbli 06beM cAenok MapKeT-Melkepa, COBEpLUEHHbIX C
MHCTpyMEHTOM B TeyeHwe oaHOro TOpProBoro AHS B paMKaxX MCMOMHEHMs1 0653aTenbCTB,
NpeaycMOTPEHHbIX HacToswen [porpaMMoM, MO AOCTMXXEHMM KOTOporo MapkeT-menkep
0CBOOOXKAAETCA OT YKa3aHHbIX 0653aTeNbCTB NO TakoMy MIHCTpPYMeHTY.

MHcTpyMeHT(-bl) — BbiNycK(-1) LeHHbIX 6yMar, yka3aHHbIN(-bie) B Tabnuue, npuBeaeHHON B
MpunoxeHnnl K HacTosiwen MNporpamme.

MaccuBHas caenka - caenka MapkeT-Meikepa, B peKBU3UTaxX KOTOPO HOMEP 3asiBkM MapkeT-
MelKepa MeHblle HoMepa BcTpeuHol 3asBkM 1 06beM 3asiBkM MapkeT-melikepa He Huke O6beMa
ABYCTOPOHHEN KOTUPOBKM [ANSi COOTBETCTBYMOWEro MHCTpyMeHTa. Mpu pacyeTe COBOKYMHOrO
obbeMa MACCMBHbIX CAENOK [ANS Leneil pacyeTa BO3HArpaxaeHus MapkeT-Menkepa He
YUMTBIBAIOTCA CAESIKW, COBEpLUEHHbIE HA OCHOBAHMM 3asBOK MapkeT-Melkepa M BcTpeuHbix
3as1BOK, NMOAAHHbIX 3@ CYET OZIHOro U TOro e MapkeT-Meikepa unun KnveHTa;

Mepuop noaaep>XaHUs KOTUPOBOK - NEPUOA BPEMEHU, B TEYEHNE KOTOPOro MapKeT-Meikep
06s13aH NoaaepXXMBaTb ABYCTOPOHHME KOTUPOBKM B COOTBETCTBMM C YCNOBUSIMU porpaMMbl.

Mporpamma — NporpaMma MapkeT-MelkuHra «IMOEX+».

ToproBblii AeHb — [IeHb, B KOTOPOM OCYLLECTBAAOTCA Topru MHCTpyMeHTamu MporpamMmbl B
Cekummn hoHAO0BOro pbiHKa BUPXW B YCTAaHOBNEHHBIX PEXUMAX.

TepMuHbl, He onpefeneHHble B HacToswein [lporpamMme, WCMOMb3YKOTCS B 3HAYEHUSX,
YCTaHOB/IEHHbIX [lpaBuiaMu BbINOMHEHUS (QyHKUMN MapkeT-Meiikepa B Cekumm hOHAOBOrO
PbIHKa.

Pa3pen I1. MapameTtpbl u ycnosBus BbiNnoJsiIHeHus o6s3aTtenbcTB Mapker-menkepa

2.1. MapkeT-Menkep, BblbpaBwmnin HacToswyto [MporpamMy, 0653aH B COOTBETCTBUM C
3aK/IK0YEHHBIM [JOrOBOPOM MCMNONHATL 0b6s3aTenscTsa no Mporpamme B Pexxume TOpros «Pexum
OCHOBHbIX TOproB T+» Cekumn (poHAOBOro pbiHKa bMpXu € pacyeTamMn B pOCCUNCKMX pybnsx B
TeyeHne OCHOBHOW TOProBON CECCUM.

2.2. Mo kaxaoMy u3 WMHCTPYMEHTOB YCTaHaB/IMBAKOTCA 3HAYeHMS MNapaMeTpOB WCMOSIHEHUS
06s13aTenbCcTB MapkeT-Meikepa, npueeaeHHble B Tabnuue us MpunoxerHus 1 k MporpamMe.



2.3. MapKeT-MelKep CUYMATAETCs WCMOMHMBLIMM B TeyeHne TOproBoro AHS 06s3aTenbCTBa,
YKa3aHHble B MyHKTe 2.2. Hactosien [MporpamMMbl, TONbKO B Cilydae ecnn MapkeT-Melnkep
BbINONHWUA 0653aTeNnbCTBa B AaHHOM TOpProBoM AHe no He MeHee 1% WHcTpyMmeHTaM oT obuiero
Konnyectsa WMHCTpPYMEHTOB, BKJOYEHHbIX B [lporpamMMmy, npu ycCnoBuM BbINOSIHEHUS WM B
OTHOLLUEHUN KaXAoro u3 3TuX MWHCTpyMeHTa(-0B) OAHOBPEMEHHO BO BCEX BpPEMEHHbIX
WHTEpBanax, ykasaHHbIX B cTonbue 3 Tabnuubl U ANs KOTOPbIX YCTAHOBMIEHbI BCE 3HAYEHUS
MapaMeTPOB MCMNONHeHUs 06a3aTenbCcTB MapKeT-Melnkepa, XOTs Obl OQHOro M3 CrnepyroLmnx
YCNOBUIA:

- cobnogeHne B TeyeHne nepuoda, YKasaHHoro B ctonbue 7 Tabnuubl, nNapaMeTpos
06513aTeNbCTB, YKasaHHbIX B ctonbuax 4 n 5 Tabnuupbi;

- BbIMONHEHNe 0693aTenbCTB, YKa3aHHbIX B cTonbue 6 Tabnuubl.
BbinonHeHne/HeBbINONHEHNE 0653aTenbCTB  MapkeT-MenkepoMm onpeaensetcs bupxen no
KaXkZOMy MCronb3yeMoMy MapkeT-MelnkepoM MaeHTudukaTopy.

2.4. MMHMManNbHO AOMYCTUMOE KONM4YecTBO TOproBbix AHEW OTYETHOro Mepuoga, B TeYeHue
KOTOpbIX MapKeT-MeWKkep AO/MKEH UCMONHATbL 0653aTeNnbCTBa COrnacHoO NyHKTY 2.3. HACTOSLLEN
MporpaMmbl, onpeensieTcs kak 1% oT konm4yectBa Toprosbix AHen OTyeTHOro nepuoga. B
CNly4yae HapyleHus AaHHOro ycnosus B ornpegeneHHoMm OT4YeTHOM nepuoge, yciyrm Mapket-
Melrkepa no HacTosiwen MNporpaMmme B TakoM OTYETHOM NEpPUOAE CYMUTAOTCA HE OKa3aHHbLIMMU.

B cnyyae peinctBus Hactosiwen [porpaMmbl  M/MAM  UCMonb3oBaHusi B [MporpamMme
MpeHTudukaTopa(-oB) MapkeT-Meinkepa HenosnHbli OTYETHBLIM Nepuod, BMECTO KOIMYEeCTBa
ToproBbix AHeN B OTYETHOM MEpPUOAE PacCMaTPUBAETC (AKTUUYECKOE KOMMYECTBO TOProBbIX
AHeW, koraa MapkeT-Meikep 6bi1 06513aH BbINOMHSATL CBOU YHKLNN.

Paspen III1. NMopsaaok pacueta BO3HarpaxaeHuss Mapker-menkepa
3a BbinosiHeHue obsizaTtenbcTs no NMporpamme

3.1. Pa3mMep BO3HarpaxaeHusi MapkeT-Menkepa 3a BbiNOSHEHWE UM B TeyeHne OTYETHOro

nepuoaa YCNOBUIN, NPEeAyCMOTPEHHbIX HacToswen [porpaMMol, onpeaensieTcs CyMMoWn
BO3HarpakaeHui, pacCyMTaHHbIX AN8 KaXAoro 3asBfieHHoro WaeHtudukaTtopa(-oB), U
paccuMTbIBAETCA NO cneayrowen popmyne:

F=73,% X (FIXf K, + MIN[0,00007 * V} « R;;6000]), roe

F— pa3mep BO3Harpa)aeHusi MapkeT-menkepa 3a OTUYETHbIN Nepuoa;
n— NopsaKoBbIN HOMep NaeHTudukaTopa, 3asBneHHoro MapkeT-MelikepoM B MNporpammy;

/ — HoMep WHCTpyMeHTa, onpeaensieMbli HOMEPOM COOTBETCTBYHOLWIENW CTPOKM Tabnuubl u3
MNpunoxexusa 1;

K — HOMep TOproBoro AHsl, B KOTOPOM MO /-oMy WHCTpyMeHTy ans n-oro WaeHTudukatopa
3aMKCMPOBaHO UCMNOSTHEHNE 0653aTeNbCTB;
FIX¥ = {Muv [31& 2000]} py6., roe

N — konnyecTBo Bcex MaeHTMhMKATOPOB BCEX MapKeT-MeNKepoB, yyacTBylowmx B MNporpamme,
NO KOTOPOM 3aP1KCUMPOBaAHO UCMONHEeHMe 0693aTenbCTB No oMy IHCTPYMEHTY 3a k-4 TOproBbii
A€eHb;

Ki —k03(pDULMEHT NMKBMAHOCTM /-ro UHCTpyMeHTa, onpeaensembii us Tabnuubl Mpunoxenns 1;
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V¥ - O6beM naccvBHbLIX CAEMOK, 3aK/THOUYEHHbIX MapKeT-MenkepoM no ~oMy VHCTpYMeHTYy B k-4
ToproBbllit AeHb C UCMONb30BaHUE N-0ro aeHTUdUKaTopa Ha OCHOBaHME 3asIBOK C 06bEMOM He
MeHee MUHMMaNbHOro pa3Mepa 3asiBKW, YCTAHOB/EHHOMO ANsi COOTBETCTBYIOLLEr0 BPEMEHHOIO
MHTepBana ToproBoro AHs.

R; — KO3 MUNEHT NMMKBUAHOCTM /-ro IHCTpyMeHTa, onpeaensieMbit u3 Tabnuubl Mpunoxenns 1.

Paszpen IV. Ycnosusa noakntodeHusa Upentupukartopos k NMporpamme

4.1. K [llporpamme ponyckatotca WaeHTUdUKATOPbI, MO KOTOpPbIM B TedeHuve 2 (ABYX)
KaneH4apHbIX MecaueB, NpeawecTBYWUX AaTe nogavn YBeAoMSIeEHNS O MNPUCOEAUHEHUN K
Mporpamme, Bupxen 3acbukcMpoBaH cpeaHeaHeBHOM o0bbeM Topros (ADTV) BCEMM aKLMSMU U
AenosnTapHbIMK pacnunckamn B pasmepe 300 MnH pybnein. bupxen MoryT ObiTb AONyLWEHbl K
MNporpamme 3 (Tpn) UaeHTndukaTtopa 6e3 Bbile ykasaHHOro TpebosaHus no pasmepy ADTV. B
cny4yae BblbbITUA U3 [MporpamMmbl MaeHTudwukatopa, AonyweHHoro 6e3 ydeta TpeboBaHMs K
ADTV, Ha ero mecto bupxen moxeT 6biTb gonyweH apyroi WaeHTudwukatop 6e3 y4yeta
TpeboBaHus Kk ADTV.

4.2. B pamkax Hacrtosiwewn Mporpammbl fonyckaeTcs ykasbiBaTb He 6onee 1 (ogHoro) Toproso-
knupuHrosoro c4éta (TKC) n He 6onee 1 (ogHoro) KpaTtkoro koaa knveHTa (KKK) ans ogHoro
NoeHTndumkartopa.

4.3. geHTuduMKaTopbl, 3asiBNeHHble B HacToswyo porpamMmMy, nckno4vatoTcs u3 MNporpammel
MapKeT-MeNKMHra Anst rpynnbl MMKBUAHbLIX MHCTPYMeHTOB (https://fs.moex.com/files/15440) B
4YacTU WHCTPYMEHTOB, BKJ/IIOYEHHbIX B HacTosiwyto [MporpamMMy, C AaTbl Hayana MCNOAHEHUS
0653aTeNbCTB B paMKax HacTosilewn MporpaMmsl.

4.4, Oblwee KONMYeCTBO MaeHTMdMKATOPOB, AONYyLWEHHbIX B [TporpaMmmy, MoXeT bbiTb He bonee
10 (pecatun). OT ogHoro YyactHuka Topros B lNporpammy MoXeT 6biTb AonyleHo He 6onee 3
(Tpex) NaeHTudunkaTopos. bupxa NpMHMMaET pelleHne 0 gonycke Hoeoro NaeHTudukaTopa B
MporpamMMy Ha OCHOBaHWM YBEAOMJIEHMM, KOTOPbIE pacCMaTpuBalOTCS B MOpsSiAKE UX
NOCTynneHns Ha bupxy.

4.5. YyacTHMK TOpProB MOXET 3aMeHUTb paHee AonylieHHbl B [porpammy WaeHtudukaTtop,
KOTOpbIA 6bl1 3aperncTpupoBaH B lNporpamMme He MeHee 90 KaneHAapHbIX AHEW, Ha ApYyrom
NaeHTndmkaTop, KOTOpbIM MOXET He COOTBETCTBOBaTb TpeboBaHus n.4.1 Mporpammel no ADTV,
HanpaBMB COOTBETCTBYIOLLEE YBeaomneHne Ha bupxy B nopsake, onpeaeneHHoM [lpasunamu
BbINONHeHUs dyHKUMIA MapkeT-Menkepa B Cekuym pOHAOBOMO pbiHKA.



MpunoxeHue 1

Ta6bnmuya napamMeTpoB UcnoJsiHeHus ob6sa3aTenbcTB MapkeT-mMmenkepa

o BpemeHHow Obrem o Cnpaa o repvon MUHVManbHbIV
NO Toproebln KoA, WHTepBan LlByCTOpOHHfVI [IBYCTOPOHHEl ﬂOCTaquHbIVI nomep»(arivlﬂ pasmep Koacb_- Koacb_—
WHCTpyMeHTa ToproBoro AHs KOTVILIpJ?fKVI , KOTMPOBKM, % obbem*, wr. Komﬁaic.m , 3aRBKW*, WIT. HT Ki HT Ri
1 2 3 4 5,00 6 7 8 9 10
1 AFKS 9:50:00-18:39:59 50 000 0,60 50 000 000 400 15 000 1 1
2 AFLT 9:50:00-18:39:59 20 000 0,60 20 000 000 400 6 000 1 1
3 ALRS 9:50:00-18:39:59 10 000 0,50 10 000 000 400 3 000 1 1
4 ASTR 9:50:00-18:39:59 1 000 1,00 1 000 000 400 300 1 1
5 BSPB 9:50:00-18:39:59 2 000 0,50 2 000 000 400 600 1 1
6 CBOM 9:50:00-18:39:59 40 000 1,50 40 000 000 400 12 000 1 1
7 CHMF 9:50:00-18:39:59 500 0,45 500 000 400 150 1 1
8 ENPG 9:50:00-18:39:59 1100 0,90 1100 000 400 330 1 1
9 FEES 9:50:00-18:39:59 5 000 000 1,05 5 000 000 000 400 1 500 000 1 1
10 FLOT 9:50:00-18:39:59 5000 0,60 5 000 000 400 1 500 1 1
11 GAZP 9:50:00-18:39:59 10 000 0,30 10 000 000 400 3 000 1 1
12 GMKN 9:50:00-18:39:59 8 000 0,45 8 000 000 400 2 400 1 1
13 HEAD 9:50:00-18:39:59 400 0,80 400 000 400 120 1 1
14 HYDR 9:50:00-18:39:59 600 000 0,80 600 000 000 400 180 000 1 1
15 IRAO 9:50:00-18:39:59 90 000 0,40 90 000 000 400 27 000 1 1
16 LKOH 9:50:00-18:39:59 300 0,30 300 000 400 90 1 1
17 MAGN 9:50:00-18:39:59 10 000 0,45 10 000 000 400 3 000 1 1
18 MDMG 9:50:00-18:39:59 400 1,30 400 000 400 120 1 1
19 MOEX 9:50:00-18:39:59 4000 0,40 4 000 000 400 1200 1 1
20 MSNG 9:50:00-18:39:59 140 000 1,10 140 000 000 400 42 000 1 1
21 MTLR 9:50:00-18:39:59 3 000 0,45 3 000 000 400 900 1 1
22 MTSS 9:50:00-18:39:59 3 000 0,60 3 000 000 400 900 1 1
23 NLMK 9:50:00-18:39:59 10 000 0,45 10 000 000 400 3000 1 1
24 NVTK 9:50:00-18:39:59 700 0,45 700 000 400 210 1 1
25 PHOR 9:50:00-18:39:59 100 0,60 100 000 400 30 1 1
26 PIKK 9:50:00-18:39:59 600 0,70 600 000 400 180 1 1
27 PLZL 9:50:00-18:39:59 100 0,50 100 000 400 30 1 1
28 POSI 9:50:00-18:39:59 300 0,75 300 000 400 90 1 1
29 RENI 9:50:00-18:39:59 4 000 1,00 4 000 000 400 1200 1 1
30 ROSN 9:50:00-18:39:59 1 300 0,30 1 300 000 400 390 1 1
31 RTKM 9:50:00-18:39:59 10 000 0,60 10 000 000 400 3000 1 1
32 RUAL 9:50:00-18:39:59 20 000 0,80 20 000 000 400 6 000 1 1
33 SBER 9:50:00-18:39:59 10 000 0,15 10 000 000 400 3000 1 1
34 SBERP 9:50:00-18:39:59 4 000 0,20 4 000 000 400 1200 1 1
35 SELG 9:50:00-18:39:59 10 000 1,00 10 000 000 400 3000 1 1
36 SNGS 9:50:00-18:39:59 50 000 0,60 50 000 000 400 15 000 1 1
37 SNGSP 9:50:00-18:39:59 20 000 0,45 20 000 000 400 6 000 1 1
38 SVCB 9:50:00-18:39:59 40 000 1,20 40 000 000 400 12 000 1 1
39 T 9:50:00-18:39:59 700 0,45 700 000 400 210 1 1
40 TATN 9:50:00-18:39:59 1000 0,45 1 000 000 400 300 1 1
41 TATNP 9:50:00-18:39:59 700 0,40 700 000 400 210 1 1
42 TRNFP 9:50:00-18:39:59 900 0,60 900 000 400 270 1 1
43 UGLD 9:50:00-18:39:59 700 000 1,20 700 000 000 400 210 000 1 1




44 UPRO 9:50:00-18:39:59 400 000 1,00 400 000 000 400 120 000 1 1
45 VKCO 9:50:00-18:39:59 1 000 0,60 1 000 000 400 300 1 1
46 VTBR 9:50:00-18:39:59 6 000 0,45 6 000 000 400 1 800 1 1
47 YDEX 9:50:00-18:39:59 400 0,75 400 000 400 120 1 1

*C paTbl BCTYNIEHNS B CUITY HOBOMO 3HAYEHNS aKLMI MOC/E 3aBepPLIEHMSI SMUTEHTOM Mpoueaypbl
APO6NeHNsa N KoHconMaauun LeHHon Bymarn O6bemM ABYCTOPOHHEN KOTMPOBKM, [ OCTaTOYHbIN
06beM M MUHUMaNbHBIA pa3Mep 3asBKW YBENNYMBAKOTCS UM YMEHBLUIAETCSl, COOTBETCTBEHHO, B M

pas, rae M — peannsoBaHHbI KO3DMULMEHT APO6IEHUS UM KOHCONMUAALIMW.

** B cnyyae U3MEHEHUsI pacnmncaHusi NpoBeAeHns Topros Mepuoa noaaepXxaHust ABYCTOPOHHUX

KOTUPOBOK MNpornopunoHanbHO KOPPEKTUPYETCA B COOTBETCTBUMN C TaKUM USMEHEHUNEM




