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NMPOrPAMMA MAPKET-MEVUKWHIA «<IMOEX+>»

Pa3nen 1. TepMuHbI U onpeaeneHusa

OocTtaTouHbih 06bEM — CyMMapHbii 06bEM cAenok MapKeT-Menkepa, COBEPLUEHHBIX C
MHCTpyMeHTOM B TeueHwe oaHOro TOpProBOoro AHS B paMKax MCMOMHEHMs1 0653aTenbCTB,
NpeaycMOTPEHHbIX HacToswen [porpamMMoM, MO  AOCTMXEHMM KOTOporo MapkeT-menkep
0CBOOOXAAETCA OT YKa3aHHbIX 0653aTeNbCTB MO TakoMy VIHCTpYMEHTY.

MHcTpyMeHT(-bl) — BbiNycKk(-1) LeHHbIX ByMar, ykasaHHbIn(-ble) B Tabnuue, npuBeaeHHON B
MpunoxeHnnl Kk HacTosiwen MNporpamMMe.

MaccmBHan caenka - caenka MapkeT-Menkepa, B PeKBM3UTaX KOTOPOM HOMep 3asiBKiM MapkeT-
MelKepa MeHblle HoMepa BcTpeuHon 3aaBku 1 06beM 3asaBk MapkeT-Melikepa He Huke O6beMa
ABYCTOPOHHEN KOTUPOBKM ANs COOTBETCTBYyloWwero MHcTpyMmeHTa. Mpu pacyeTe COBOKYMHOMO
obbeMa naccMBHbLIX CAENOK ANs Lenel pacyeTa BO3HarpaxaeHns MapkeT-Menikepa He
YUMTBIBAIOTCA CAENKM, COBEPLUEHHLIE HA OCHOBaHWM 3asBOK MapkeT-Melkepa U BcTpeyHbix
3a8BOK, MOAAHHbIX 3@ CYET OAHOMO M TOro e MapkeT-Melikepa unn KnneHta;

Mepuop noaaep)XaHUs KOTUPOBOK - NEPUOA BPEMEHU, B TEYEHNE KOTOPOro MapKeT-Meikep
06s13aH NoAAepPXXMBaTb ABYCTOPOHHME KOTUPOBKM B COOTBETCTBUM C YC/IOBUSIMU Mporpammbi.

Mporpamma — NporpamMma MapkeT-MelkuHra «IMOEX+».

ToproBbiii AeHb — [eHb, B KOTOPOM OCYLLECTBSAOTCS Toprn MHCTpyMeHTamu lNporpammbl B
Cekummn OoHAOBOro pbiHKa BUPXN B YCTAHOBNEHHbIX pEXMMaX.

TepMWHbI, He onpedenieHHble B HacTosiwen [lporpamMMe, WCMONb3YIOTCS B 3HAYEHUSX,
YCTQHOBNEHHbIX [paBunaMu BbIMONHEHUS dyHKUMI MapkeT-Meikepa B Cekuun OHAOBOro
PbIHKA.

Paspen II1. MapameTpbl M yCNnoBus BbiNoJsIHeHUs ob6si3aTenbCcTB MapkeT-Mmelkepa

2.1. MapkeT-Melkep, BblbpaBWwMin HacToswyto [MporpamMy, o06s13aH B COOTBETCTBUM C
3aKt0o4YeHHbIM [10roBopoM UCNoHATL 0bs3aTenbcTea no MporpamMme B Pexxnme TOpros «PexuMm
OCHOBHbIX TOproB T+» Cekumn (poHAOBOro pbiHKa bypXu ¢ pacyeTamMn B poCCUICKMX pybnsax B
TeyeHne OCHOBHOW TOProBON CECCUM.



2.2. Mo kaxaoMy u3 WHCTPYMEHTOB YCTaHaB/IMBAKOTCA 3HAYEHWS MapaMeTpoB WCMONHEHUS
06s13aTenbCcTB MapkeT-Meikepa, npuBeaeHHble B Tabnuue us MpunoxeHus 1 k MporpamMe.

2.3. MapKeT-MelKep CYMTAeTCs WCMOMHMBLLMM B TeyeHue ToproBoro AHs 0653aTenbCTBa,
YKa3aHHble B MyHKTe 2.2. Hactosiwen [lporpamMMbl, TONbKO B Cilydae ecnn MapkeT-Menkep
BbINONHUN 06513aTeNbCTBa B A@aHHOM TOProBoM AHe no He MeHee 1% WHcTpyMeHTaM oT obuiero
Konnyectea WMHCTPYMEHTOB, BK/OYEHHbIX B [lporpamMMmy, npu ycCnoBuM BbINOSIHEHUS UM B
OTHOLUEHUN Kaxaoro u3 3TUX WHCTpyMeHTa(-0B) OAHOBPEMEHHO BO BCEX BpeMEHHbIX
WMHTepBanax, ykKasaHHblx B ctonbue 3 Tabnuubl M AN KOTOPbIX YCTAHOB/EHbI BCE 3HAYEHUS
MapaMeTPOB MCMNONHeHUs 06a3aTenbCcTB MapKeT-Melnkepa, XOTs Obl OQHOro M3 CrnepyroLmnx
YCNOBUIA:

- cobniogeHne B TeyeHWe nepuoda, yKasaHHoro B ctonbue 7 Tabnuubl, napameTpoB
0653aTenbCTB, YKa3aHHbIX B ctonbuax 4 n 5 Tabnuubl;

- BbIMONHEHNe 0693aTenbCTB, YKa3aHHbIX B cTonbue 6 Tabnuubl.
BblinonHeHne/HeBbINONHEHNE 0653aTenbCTB  MapkeT-MenkepoM onpeaensetcs bupxen no
KaXkaoMy ucrnonb3yeMoMy MapkeT-melnkepoM NaeHTugukartopy.

2.4. MMHMManbHO AOMYCTMMOE KONMYeCcTBO TOproBbix AHeNM OTYETHOrO Nepuoaa, B TeYeHue
KOTOpbIX MapkeT-Melnkep A0MHKEH UCMONHATL 0653aTeNbCTBa COrNAcHO NYHKTY 2.3. HACTOsILEN
MporpaMmbl, onpegensieTcs kak 1% oT kKonmyectBa Toprosbix AHen OTyeTHOro nepuoga. B
C/lydae HapylleHust AaHHOro ycnosusi B onpegeneHHoMm OTYETHOM nepuope, ycnyru Mapket-
MenKepa no HacTtosulen MNporpamMme B TakoM OTYETHOM NEPMOAE CUNTAIOTCS HE OKa3aHHbIMMU.

B cnyyae penctBus Hactoswer [porpamMMmbl  M/unu  ucnonb3oBaHus B [porpamMme
NoeHtndmkatopa(-oB) MapkeT-Melrikepa HenosHbii OTYETHbIM nepuoa, BMECTO KOJIMYeCTBa
ToproBbix gHer B OTYETHOM Mepuoae paccMaTpuBaeTcsl (akTUYeCcKoe KOMM4ecTBo TOpro.bIX
AHen, koraa MapkeT-Melikep 6bin 06s13aH BbIMOMHATL CBOM (DYHKLMM.

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

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

nepvofa YCNOBWWA, NpPeayCMOTPEHHbIX HacTosiwen [lporpammon, onpepensieTcs CyMMOW
BO3HArpakaAeHWi, pacCyMTaHHbIX [ON8 KaXAoro 3asiBfeHHoro WaeHtudukaTtopa(-oB), U
paccyMTbIBAETCA NO cneayrowen popmyne:

F=3%,Y X (FIXF « K; + MIN[0,00007 = V{ x R;;6000]), rae

F— pa3Mep BO3HarpaxxaeHusi MapkeT-menkepa 3a OTUYETHbIV NEPUOA;
n— nopsiakoBbIN HoMep NaeHTudmkaTopa, 3asBneHHoro MapkeT-Melikepom B MNporpammy;

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

K — HOMep TOproBoro AHs,, B KOTOPOM MO /-oMy WHCTpyMeHTy ans n-oro NiaeHTudukatopa
3aMKCMPOBaAHO UCMNOSTHEHNE 0653aTeNbCTB;

3600
FIX¥ = {Muv [T‘ 2000]} py6., roe
N — Konn4yecTBo Bcex MaeHTUdUKaToOpoB BCEX MapKeT-MEMKEPOB, y4acTByowmMx B [porpaMme,
MO KOTOPOM 3a(P1KCMPOBAHO UCMONTHEHME 0693aTeNbCTB NO oMy IHCTPYMEHTY 3a k-4 TOproBbii
[EeHb;



Ki —k03(pDULMEHT NMMKBMAHOCTM /-ro UHCTpyMeHTa, onpeaensiemMbii u3 Tabnuubl Mpunoxenns 1;

V¥ - O6beM naccvBHbLIX CAEMOK, 3aK/THOUYEHHbIX MapKeT-MenkepoM no ~oMy VHCTpYMeHTY B k-4
ToproBbivi Ae€Hb C UCNONb30BaHWe 1-0ro aeHTndmkaTopa Ha OCHOBaHME 3asiBOK C 06BbEMOM He
MeHee MuHMMaNbHOro pasMepa 3asBKW, YCTAHOBIEHHOMO A1 COOTBETCTBYIOWEro BpEMEHHOro
WHTepBana ToOproBoro AHS.

R; — KO3(hPUUNEHT NNKBMAHOCTU /-ro IHCTpyMeHTa, onpeaensembii u3 Tabnuubl MNMpunoxenns 1.

Pazpen IV. Ycnosus noaknroueHusa UaeHtucpukartopos k Mporpamme

4.1. K T[lporpamme ponyckatwotcs WaeHTUdUKATOpbl, MO KOTOpbIM B TeyeHune 2 (4ABYX)
KaneH4apHbIX Mecsaues, MNpeawecTBylolWmx Aate nogadn YBeoOM/IEHUS O MPUCOEAUHEHUU K
Mporpamme, bBupxen 3acbukcMpoBaH cpeaHeaHeBHOM obbeM Topros (ADTV) BCEMM aKLMUSMU U
AenosuTapHbIMK pacnunckamn B pasmepe 300 MnH pybnein. bupxen MoryT ObiTb AONyLWEHbl K
MNporpamme 3 (Tpu) UaeHTndmrkaTopa 6e3 Bbile ykaszaHHOro tpebosaHus no pasmepy ADTV. B
cnyyae BblbbITUS M3 [Mporpammbl MaeHTudukaTopa, AonyweHHoro 6e3 yyeta TpeboBaHus K
ADTV, Ha ero mecto bupxen moxeT 6biTb gonyweH apyroi WaeHTudwukatop 6e3 y4yeta
TpeboBaHus K 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
NaeHTudukaTtopa.

4.3. geHTuduMKaTopbl, 3asiBNeHHble B HAacToswWwyo MporpamMMy, ncka4aTcs 13 MNporpammsl
MapKeT-MeNKMHra Ans rpynnbl MMKBUAHbLIX MHCTPYMeHTOB (https://fs.moex.com/files/15440) B
4YaCTM MHCTPYMEHTOB, BK/IIOYEHHbLIX B HacTosAwylo [porpaMMy, € AaTbl Hadana WCNOSIHEHWS
0653aTeNbCTB B paMKax HacTosilewn MporpaMmsl.

4.4. ObLee konnyecTBo MaeHTUhMKaTOpOB, AonyLeHHbIX B MporpamMmy, MoXeT 6blTb He bonee
10 (aecatn). OT ogHOro YyactHuka ToproB B lMporpammy MOXeT 6bITb AonyweHo He 6onee 3
(Tpex) NaeHTudukaTtopoB. bupxa nNpvHMMaeT pelleHne O Jonycke HosBoro NaeHTudukaTopa B
MporpaMMy Ha OCHOBaHUM YBEAOMJIEHMI, KOTOPblE pacCMaTpMBalOTCA B MNOpsiAKe UX
NOCTyrnneHns Ha bupxy.

4.5. YyacTHMK TOpProB MOXET 3aMeHUTb paHee AonylieHHbI B [porpammy WaeHTudwukatop,
KOTOpbIM 6bln 3apernctpupoBaH B lNporpaMme He MeHee 90 KaneHAapHbIX AHEW, Ha Apyrom
NpeHTndmkaTop, KOTOPbIM MOXET HE COOTBETCTBOBAThL TpeboBaHus n.4.1 MporpamMmel no ADTV,
HanpasWB COOTBETCTBYIOLLEE YBeAOMIeHNe Ha bupxy B nopsaake, onpeaeneHHoMm [Mpasunamu
BbINOMHEHUS DyHKUMIA MapkeT-Melkepa B Cekuum (pOHA0BOMO phbiHKa.



MpunoxeHue 1

Ta6bnmuya napamMeTpoB UcnoJsiHeHus ob6sa3aTenbcTB MapkeT-mMmenkepa

o BpemeHHow Obrem o Cnpaa o repvon MUHVManbHbIV
NO Toproebln KoA, WHTepBan ,ClByCTOpOHHfVI [IBYCTOPOHHEl ,U,OCTaTSHHbIVI nomep»(arivlﬂ pasmep Koacb_- Koacb_—
WHCTpyMeHTa ToproBoro AHs KOTVILIpJ?fKVI , KOTMPOBKM, % 06beM*, wWT. Komﬁaic.m , 3aRBKW*, W, HT Ki HT Ri
1 2 3 4 5 6 7 8 9 10
1 AFKS 9:50:00-18:39:59 70 000 0,50 70 000 000 400 21 000 1 1
2 AFLT 9:50:00-18:39:59 15 000 0,60 15 000 000 400 4 500 1 1
3 ALRS 9:50:00-18:39:59 10 000 0,40 10 000 000 400 3000 1 1
4 BSPB 9:50:00-18:39:59 1500 0,40 1500 000 400 450 1 1
5 CBOM 9:50:00-18:39:59 40 000 1,10 40 000 000 400 12 000 1 1
6 CHMF 9:50:00-18:39:59 700 0,45 700 000 400 210 1 1
7 ENPG 9:50:00-18:39:59 1200 0,80 1200 000 400 360 1 1
8 FLOT 9:50:00-18:39:59 6 000 0,60 6 000 000 400 1800 1 1
9 GAZP 9:50:00-18:39:59 10 000 0,30 10 000 000 400 3000 1 1
10 GMKN 9:50:00-18:39:59 10 000 0,30 10 000 000 400 3000 1 1
11 HEAD 9:50:00-18:39:59 300 0,60 300 000 400 90 1 1
12 IRAO 9:50:00-18:39:59 110 000 0,30 110 000 000 400 33000 1 1
13 LKOH 9:50:00-18:39:59 300 0,30 300 000 400 90 1 1
14 MAGN 9:50:00-18:39:59 10 000 0,45 10 000 000 400 3000 1 1
15 MDMG 9:50:00-18:39:59 300 0,90 300 000 400 90 1 1
16 MOEX 9:50:00-18:39:59 4 000 0,35 4 000 000 400 1200 1 1
17 MSNG 9:50:00-18:39:59 120 000 1,20 120 000 000 400 36 000 1 1
18 MTSS 9:50:00-18:39:59 4 000 0,60 4 000 000 400 1200 1 1
19 NLMK 9:50:00-18:39:59 10 000 0,40 10 000 000 400 3000 1 1
20 NVTK 9:50:00-18:39:59 1300 0,45 1300 000 400 390 1 1
21 PHOR 9:50:00-18:39:59 100 0,60 100 000 400 30 1 1
22 PIKK 9:50:00-18:39:59 900 0,50 900 000 400 270 1 1
23 PLZL 9:50:00-18:39:59 150 0,35 150 000 400 45 1 1
24 POSI 9:50:00-18:39:59 500 0,60 500 000 400 150 1 1
25 RENI 9:50:00-18:39:59 3000 0,80 3000 000 400 900 1 1
26 ROSN 9:50:00-18:39:59 1 600 0,30 1 600 000 400 480 1 1
27 RTKM 9:50:00-18:39:59 10 000 0,60 10 000 000 400 3000 1 1
28 RUAL 9:50:00-18:39:59 20 000 0,60 20 000 000 400 6 000 1 1
29 SBER 9:50:00-18:39:59 10 000 0,15 10 000 000 400 3000 1 1
30 SBERP 9:50:00-18:39:59 3000 0,20 3000 000 400 900 1 1
31 SNGS 9:50:00-18:39:59 50 000 0,50 50 000 000 400 15 000 1 1
32 SNGSP 9:50:00-18:39:59 15 000 0,30 15 000 000 400 4 500 1 1
33 SVCB 9:50:00-18:39:59 60 000 0,90 60 000 000 400 18 000 1 1
34 T 9:50:00-18:39:59 700 0,30 700 000 400 210 1 1
35 TATN 9:50:00-18:39:59 1 000 0,50 1 000 000 400 300 1 1
36 TATNP 9:50:00-18:39:59 600 0,30 600 000 400 180 1 1
37 TRNFP 9:50:00-18:39:59 600 0,40 600 000 400 180 1 1
38 UGLD 9:50:00-18:39:59 600 000 0,80 600 000 000 400 180 000 1 1
39 UPRO 9:50:00-18:39:59 450 000 0,80 450 000 000 400 135 000 1 1
40 VKCO 9:50:00-18:39:59 1500 0,60 1 500 000 400 450 1 1
41 VTBR 9:50:00-18:39:59 8 000 0,30 8 000 000 400 2 400 1 1
42 X5 9:50:00-18:39:59 300 0,40 300 000 400 90 1 1
43 YDEX 9:50:00-18:39:59 300 0,50 300 000 400 90 1 1

*C paTbl BCTYMEHNS B CUITy HOBOTO 3HAYE€HMS aKLMI NOC/E 3aBEPLLEHNS SMUTEHTOM NpoLeaypbl
ApobneHns unu KoHconuaaumm ueHHon bymarn O6bem ABYCTOPOHHEN KOTUPOBKM, [OCTaTOYHBbIV
06beM M MUHUManbHbIA pa3Mep 3asBKU YBENNUYMBAIOTCS MM YMEHBLLIAETCSl, COOTBETCTBEHHO, B M
pa3, rae M — peanv3oBaHHbI KO3(dULMEHT APOBIEHNS UM KOHCONMAALUNN.

** B cnyyae usMeHeHus pacnucaHus nposeaeHus Topros Nepuoa noaaepXaHus ABYCTOPOHHMX

KOTUPOBOK MpOnopLUnOoHa/ibHO KOPPEKTUPYETCA B COOTBETCTBUU C TAKUM U3MEHEHNEM



