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KntoueBoi MHGOpMauUMoHHbIN gokyMeHT (KUA)
MOCKOBCKAR PacyeTHbIN btoye n
BUPXA PC Ha MHAEKC NeHMUbI Ha
ycnosusax noctaskn CPT HoBopoccunck
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Llenb nokyMeHTa:
KntoueBol MHGOpMaLMOHHbIM AoKyMeHT (KUA). He sBnseTcs peknaMHbiM MaTepuanoM. MHdopMaums npuBeaeHa Ansi NOHUMaHUS CYLLECTBEHHBIX XapaKTEPUCTUK
1 PUCKOB (PMHAHCOBOrO NPOAyKTa, a Takxke AN yA0b6CTBa ero cpaBHeHUs C APYrMMM (PUHAHCOBLIMM NPOAYKTaMu

MpoaykT:

®bloYepcHbI KOHTPAKT Ha UHAEKC NweHuLbl Ha ycnoBuax noctaBkn CPT HoBopoccuiick
KoHTakTbl: +7 (495) 363-3232 email: Derivatives@moex.com

Ony6nukoBaHo: 12 ceHTa6ps 2022 r.

BHumaHue! 1. [lpogykT He SB/ISETC POCTbIM U MOXET ObiTb C/IOKHBIM LIS [TOHUMAHMS.
II. lpegyripexaenHns.
1. Bbl MOXXETE 10TEPSTL BO/IBIUIE, YEM B/IOKN/IN
2. CpescTBa He 3acTpaxoBaHbl (HE rapaHTUpOBaHbl) rocy4apCTBOM.

MpoaykT (Bua, poxon, nopsaaok ero pacyera)

Bua: PacueTHbli dhbloYepCHbI KOHTPaAKT Ha MHAeKC nieHuubl Ha ycnosusix noctaBku CPT HoBopoccuiick (Aanee — dblovepc Ha MHAEKC MLEeHWULbI) SBASeTCcs
NpOV3BOAHBIM (PUHAHCOBLIM MHCTPYMEHTOM B COOTBETCTBUM C DefepanbHbiM 3akoHOM 0T 22.04.1996 N 39-03 (pea. ot 31.07.2020) «O pblHKe LieHHbIX bymar».

XapaKTepucTuku pbro4epCHOro KOHTpaKTa:

®bloyepc Ha MHAEKC MILEHULbI SBNSETCH (PbIOYEPCHBIM KOHTPAKTOM, 6a3UCHBIM aKTMBOM KOTOPOrO SIBMISIETCS LIEHOBOW MHAEKC MLIEHWLbl Ha YCIIOBUSIX MOCTaBKU
CPT HoBopoccuiick (koa MHaekca — WHCPT), paccunTbiBaeMbit AO HTB B COOTBETCTBUM C METOAMKON, ONy6/IMKOBaHHOW Ha oduLManbHOM caite Www.namex.org.
JloT oaHOro hbloYepCcHOro KOHTpaKTa — 0AHa TOHHA. KoTupoBka ykasaHa B pybnisix 3a TOHHy. Cneuudukaumm nocTaBoYHbIX KOHTPAKTOB NPeACTaBneHbl Ha canTte
(https://fs.moex.com/files/24522). HoMWHanbHbIi 06bEM KOHTpaKTa MpeAcTaB/seT cobol MpoM3BEeAEHUE pacyeTHOWM LEHbl KOHTpaKTa Ha YacTHOe OT AeneHus
CTOMMOCTM LWara LieHbl Ha MUHUMabHbIN AT LeHbl, YKa3aHHble B creumdukaumm.

MprobpeTas KOHTPaKT, MOKynaTesto AOCTaTOYHO UMETb Ha GPOKEPCKOM CYeTe JULb YacTb AW MPOLEHT OT HOMWUHANbHOW CTOMMOCTW KOHTpaKTa — rapaHTUiHoe
obecneyeHne (panee — I0O) (https://www.moex.com/ru/derivatives/go futures.aspx), kotopoe 6yaeT 3abi0KMPOBaHO MpPU OTKPbITUM MO3uuMu. Pasmep O
onpenensieTcs KAMPUHroBOW OpraHu3aumei — LeHTpabHbIM KOHTpareHToM — HauuoHanbHbIM KnMpuHroBbiM LIeHTpOM B COOTBETCTBMM C [paBunamn KavpuHra
He6aHKOBCKOW KpeauTHOM OpraHU3auuMu-LieHTPanbHOro KOHTpareHTa «HauuoHanbHbI KnupuHrosbl LieHTp» (AkuMoHepHoe o6uwiectBo). Yactb IV. MpaBuna
K/IMPUHra Ha CPOYHOM pbiHKe U MpuHUMnamn pacyeta FO Ha CpoyHoM pbiHke (https://www.nationalclearingcentre.ru/catalog/0302/281). 3a HeCKONbKO AHeW A0
ncnonHeHus O6s3aTenbCTBa NO NOCTaBke Bupxa ocTaBnsieT 3a coboi NpaBo yBenMunTb MO MO KOHTPaKTY.

B KOHLE Kaaoro TOpProBOro AHSI ONpeAensieTca pacyeTHas ueHa dbioyepca, M nNpubbinb UM YOLITOK MO MO3WULUMKM — WMHLIMW CNIOBaMW, HAYMCIAETCH WM
CMUCbIBAETCA BapuvaLMOHHas Mapxa. Pa3Mep BHeceHHbIX B obecrnevyeHnMe aKkTUBOB [O/DKEH MOAAEPXKMBATbCS Ha YPOBHE HE HUMXKE MWHUMMANbHOrO,
COOTBeTCTBYyIOLEM pasMepy 0. OUHAHCOBLIV pe3ynbTaT Mo KOHTPaKTy MOXHO 3achuKCMpOBaTb A0 €ro MUCMOMHEHUS MPU 3aKPbITUM MO3ULMUIA NyTEM COBEpLUEHUS
NPOTUBOMOJIOXHOW (O(CETHOW) CAENKU C STUM >XEe KOHTPaKTOM. 3aKpbiTUE MO3WULMM MO KOHTPaKTy BO3MOXHO B /060N TOProBbll AeHb, BKOYasi nocneaHun
TOProBblii AeHb. TakuM 06pa3oM, mokynaTtenb (bloYepCHOTO KOHTPaKTa OTKPbIBAET MO3MLIMIO MOKYMKOWM chbloyepca, @ 3aKpblBaeT MO3ULMIO CAENKOM MpoAaxu
3TOro >Xe KOHTpakTa. lMpojAaBeL, OTKPbIBAET MO3ULMIO NyTEM MpoAaxu (blodepca, M 3aKpbiBaeT MO3ULMIO MOKYMKOW 3TOro xe dbtodepca. O6Wwmin hrHaHCOBbIV
pe3ynbTaT nokynaTens/npoAaBLa paBeH CyMMapHOW BapyaLMOHHOW Mapke (C y4eToM 3Haka) 3a BeCb Nepuoj YAepXaHWst OTKPbITOW MO3ULMK MO KOHTPAKTY.
®bloyepc Ha WMHAEKC MLUEHWLbl aBTOMAaTUYECKU UCMONHSETCS MO OKOHYaHUM CpoKa AEWCTBUS KOHTpaKTa eXeMeCsSYHO B BEYEpHIO ceccuio. LleHa vcnonHeHus
KoHTpakTa cuuTaeTcs paBHOM cpeaHeapuMeETUYECKOMy 3HayeHuto MHAekca MlleHuUbl Ha ycnoBusix moctaBkv CPT HOBOpOCCMICK 3a MpepLecTByOWMn AHIO
ncnonHeHnst KoHTpakTa KaneHzaapHbld Mecsl, (BKIo4as AeHb UCMOSIHEHUS KOHTPaKTa), OKPYr/IEHHOMY C TOYHOCTbO A0 1 py6ns. MocneaHuM AHEM 3aK/loyeHus
KOHTpaKTa SIBNSIeTCS MOCNEAHUIA TOProBbli AeHb MECSLIA UCMONHEHNS.

Ecnun nHBecTop He coBepluMT OdCETHYIO CAEMKY AO 3aKpbiTWS, BapuaLMOHHas Mapxa byAeT HauucneHa Ha ero CYeT no pesynbTaTtaM WUCMOSHEHWUSI KOHTPaKTa, ero
(PMHaAHCOBbLIN pe3ynbTaT B MOCNEAHW TOProBbld fieHb KOHTPaKTa 6yAeT paBeH pasHuLe MeXAy LEHOW MCMOMHEHUS! KOHTPaKTa M MOCNeAHeN pacyeTHOM LieHOW
KOHTpaKTa npeApblayLiero ToproBoro AHs. ECv MHBECTOP OTKPbIN MO3ULIMIO MO KOHTPAKTY B NOCNEAHUI TOProBblii AeHb KOHTPaKTa, TO ero MHAHCOBbLIN pesynbTaTt
6yneT paBeH pasHuLe MeXay LEHOW WCMOMHEHWS KOHTPaKTa U LieHOW OTKPbITUS no3uumu. Ha CpoyHOM pbliHKe MOCKOBCKOW BUpXU OAHOBPEMEHHO TOPrytoTCs
bloYepcbl Ha MHAEKC MLUEHNLbI C Pa3HbIMU CPOKaMM MCMONHEHMS. MOCMOTpeTb KONMYECTBO 3aBEAEHHBIX CPOKOB, @ Takke Yy3HaTb MH(OpMaLMio O Toprax no
Ka)AoMy KOHTPaKTy MOXHO Ha cTpaHuue https://www.moex.com/ru/derivatives/contracts.aspx?p=act .

MpoaykT npeaHasHayeH ANA BCeX TUMNOB MHBECTOPOB, HO BaXXHO OTMETUTb, YTO TOProB/AsA NMPOM3BOAHbIMM (PUHAHCOBBIMM MHCTPYMEHTaMM
noAxXoANT He BCEM MHBECTOpPaM, TaK KaK COMpsiKeHa C HalinunmeM pucka (hpMHaHCOBbIX MOTEPb OT BJ/IOXKEHUs cpeAcTB. dblouepchl ABAAIOTCA
WHCTPYMEHTOM, KOTOPbIii TOPryercsi «C NJe4YoM>», YTO NoApasyMeBaEeT, YTO MOKyNnasi KOHTPaKT, UHBECTOP MJIaTUT TOJIbKO 4acTb CTOMMOCTH
KOHTpaKTa, a He BCIO CYMMY LIE€/IMKOM, HO LieHOBble KoJsiebaHusi MOryT NPUBECTN K NMOTEpPsiM, NMPEBbIAIOWUM CYMMY CPEACTB ynJlayeHHbIX 3a
OTKpbITHE No3uunun. Takum o6pa3om, TOpProesis NPoM3BOAHbIMM (PMHAHCOBLIMU MHCTPYMEHTaMK, TpebyeT OT MHBecTopa KBanudpunkaunm, 3HaHUa
NPOAYKTA, ONbiTa COBEPLUEHUS CAENOK C (hbloYepcaMy UaN APYrMMU NPOAYKTaMU C KPEANTHBIM «MJIEYOM>, YCTOMHMBOCTU PUCKY U FOTOBHOCTH
HeCTH Y6bITKM CBEPX B/IOXKEHHOW CyMMblI.

Puckn

4 T —

Huskuii ypoBeHb pycka BbICOKMI ypoBEHb pHcKa
Yposenb pucka: 7

PUCK MOXET CH/TbHO BapbMPOBATLCS B 3aBUCUMOCTY OT CPOKA
YAEDKaHNS OTKPBLITON 1103uLmn. TaKKe CyLYECTBYET psg CTpatermi

C OrpaHn4eHHbIM PUCKOM. TeM HE MEHEE, CyLIECTBYET PUCK TOro,

YTO UHBECTOP GYAET BbIHYXACH 3aKPbITh MO3NLMIO CO 3HAYUTETILHBIMU
110TEPSIMA.


mailto:Derivatives@moex.com
https://www.moex.com/ru/derivatives/go_futures.aspx
https://www.nationalclearingcentre.ru/catalog/0302/281
https://www.moex.com/ru/derivatives/contracts.aspx?p=act
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+  CyMMapHblii MokasaTe/lb puUcKa MOKa3blBAaeT HACKO/bKO Bbille BEpOSTHOCTb MOTEpb MO AaHHOMY MPOAYKTY WM3-33 PbIHOYHbIX KONebaHWii Mo CPaBHEHMIO C
[pYrvMy npofykTamu. Mo Hawel OLeHKe, PUCKOBaHHOCTb (DbiOYEpCOB Ha MLUIEHULY OLEeHMBaeTcsl Ha 7 W3 7 6asioB, YTO COOTBETCTBYET MaKCUMasbHOMY
pUCKy.

* B HekoTopbIx Cryuasix BBUAY HEBNAronpusTHbIX PbIHOYHBLIX KonebaHWii MHBECTOPY MPUAETCA OOBHECTU LOMONHWUTENbHOE OobecneyeHve ANns Noamepx)aHus
(bbloyepcHol No3vumn. O6wMiA Y6bITOK, KOTOPbI MHBECTOP NOHECET B pe3y/ibTaTe, MOXKET 3HAYUTENIbHO NPEBbICUTb B/IOKEHHYIO CYMMY.

+  CpouHblii pbIHOK 06eCneynBaeT Topru (UHAHCOBbIM MHCTPYMEHTOM, HO HWU KOMMaHuM [pynnbl «MocKoBcKasi BUpxa», HU MapKeT-MeWKepbl HE rapaHTUpYIOT
NPUCYTCTBUE JIMKBUAHOCTU HA MHCTPYMEHTE B 060 MOMEHT BpPEMEHU. [NaBHbIM 06pasoM, NIMKBUMAHOCTb 3aBUCUT OT Ha/lW4Mst Cpoca U MPEAsIoXeHUs Ha
pbiHKe. Bbicokasi ToproBasi akTUBHOCTb, Habniogaemasi B onpeaeneHHblii MOMEHT BPEMEHU, HE rapaHTUPYET ee Hanuuue B oboli Apyroii MOMEHT BPEMEHH.

+  [lokynka wiv npojaxa @blOYEPCHOrO KOHTPakTa MOXET 6biTb COMPsXKEHA C BbICOKMM YPOBHEM pUCKa. TOProBAsi MPOWU3BOAHBIMM  (DUHAHCOBBLIMM
VHCTpYMeHTaMu TpebyeT Hannumus 3HaHui O MpoayKTe U ero puckax. Mpubbinb Uan y6bIToK No (bloYepCHON MO3WULMK 3aBUCUT OT PasHULbI LieHbI 3aKpbITUS U
LieHbl OTKPbITUSI MO3ULMW MO KOHTPaKTy. PacyeTHasi LeHa dblouepca 3aBUCKUT OT psiaa (akTopoB, B TOM YWC/IE OT: ABWMXKEHUS LEHbl 6a3UCHOTO aKTUBa,
OXWIaHWI MHBECTOPOB, HOBOCTHbIX COBbITUI. KpoMe Toro, pasMep Npubbiv unum ybbiTka Mo no3vumu Bo (bloYepce CUIbHO 3aBUCUT OT TOro, Kak MHBECTOP
UCMNOMb3yeT CaM UHCTPYMEHT. Tak, (bloYepCHbIii KOHTPaKT MOXET MCMO/b30BaTbCs Kak MHCTPYMEHT YNpaB/ieHUs pUckaMu (XeIKMpOoBaHus) NoTepb Ha pbiHKe
CMOT WAW MOTEPb OT APYruX BUAOB ONEPaLMOHHON AeATeNbHOCTH, CUIbHO 3aBUCSILLEN OT AMHAMMKU LieHbl KOHKPETHOrO 6a3vCHOT0 akTWBa, TakKe MHCTPYMEHT
MOXET 6bITb UCMOJb30BaH Kak anbTepPHATUBHOE BIIOXEHUE CPEACTB C Lie/bio MOJy4YeHUst UHBECTULIMOHHOMN NpUBLIIN.

UcnonHeHne KOHTpaKTa

HwxenpueeaeHHble rpaduky NOKasbIBAOT MpUGbINb/YBbITOK MO (DbIOYEPCHON MO3ULMM HA MOMEHT WCMONHEHWUS B 3aBUCMMOCTU OT AMHAMUKU LieHbl 6a3ncHoro
aKTuBa. Mx MOXHO MCMonb30BaTh ANSi CPABHEHUS C rpacmkamMu BbINNAT MO APYrMM MPOU3BOAHBIM UHCTPYMEHTaM, U306paXeHHbIMU B COOTBETCTBYIOLIMX KTOYEBbIX
MH(OPMALIMOHHbBIX AOKYMEHTaX.

MpeacTaBneHHble rpaduKkn AEMOHCTPUPYIOT MWL BO3MOXHbIE BapuaHTbl MOSyYEHWS! [OXOAA MO MHCTPYMEHTaM, HO He SIBNSIOTCS TOYHbIM €ro OTpaXXeHWeM.
®UHaAHCOBbLIN pe3ynbTaT MHBecTopa 6yaeT, rnaBHbIM 06pa3oM, 3aBUCETb OT ABWKEHWSI LieHbl 6a3ncHoro aktuea. Mpaduky nokasblBaloT MpubbIIb/y6bITOK Mo
no3uLMM Npu 3aaHHOM YPOBHE LieHbl 6a31UCHOro akTuBa. Ha ropusoHTanbHOM OCK MoKasaHbl BO3MOXHbIE 3HauYeHWe LieHbl 6a3UCHOr0 aKkTMBA, Ha BEPTUKANbHON —
npubbIIb/YBbITOK MO PbOYEPCHOMY KOHTPaKTY.

Mokynka (hbOYEPCHOro KOHTPaKTa Ha MHAEKC MLIEHULbI MpuBLINL
MuHMMaNbHasE CyMMa BJIOXKEHMW: COOTBETCTBYET pasMepy rapaHTMIHOIO
obecneyeHus

OxmpaHua uHBecTopa: PoiHOK Ha noabéme. [lokynas dbloyepc, MHBECTOP
0XMAAEeT, YTO LieHa 6a3nCHOro akTMBa BblpacTer.

PacueT ¢pbMHaHCOBOro pesynbTaTa: rnpubbiib UM YOLITOK MO UCTEYEHUN CpOKa
XU3HWU (blOYEPCA PaCCUMTBLIBAETCS KaK pasHWLA MeXay LUEHOW WCMOMHEHUs +
no3vLUMM W LIEHOW OTKPbITUS. ECNM LieHa UCMONMHEHUS MPEBLIWAET LEHY OTKPbITUS,
MHBECTOp MosyyaeT npubbinb. ECAM LeHa WCMONMHEHWS! HWXKE LeHbl OTKPbITUS,
MHBECTOP MOMYYa€ET Y6bITOK. — [MpwBbinb N0 ANWHHON MO3MLMK
Takum 06pa3oM, pa3mep NpubbIIM MO (bloYEPCY HEOTrpPaHUYEH, Takke Kak M .
y6bIToK. CyLIecTByeT PUCK MOTepsTb BCE BNOXEHHLIE CpeacTsa, M WHBECTOPY Y6bITOK MO ANMHHOM NO3ULMM
NpUAETCS BHECTU AOMONHUTENbHbIE NNATEXW, 3HAYMTENbHO MpeBbILIAlOWME pa3Mep Y6uiToK

M3HayanbHO BROXeHHoro 0.

P Baancroro akTHea

Mpoaaxa dbOYEPCHOro KOHTPaKTa Ha MHAEKC MNUIEHULbI
MuHMManNbHasE CyMMa BJIOXKEHMW: COOTBETCTBYET pasMepy rapaHTMIHHOIO ———— [pu6bINb N0 KOPOTKOW NO3ULIMK
obecneyeHus

OxupaaHMa MHBecTopa: PbiHOYHbIM cnaa. [MpoaaBas bloyepc, WHBECTOP
0XWAAET, YTO LieHa 6a3NCHOro akTMBa ByAeT CHMXKATLCS.

PacueT ¢pMHaHCOBOro pesynbTaTa: rnpubbiib UM YOLITOK MO UCTEYEHWUN CpOKa .
XU3HU (DbloYEPCa PacCUMTLIBAETCS Kak PasHMLA MEXAY LIEHOW OTKPLITUS MO3ULMK U p
LIEHON MCMoNHEHUs. ECnn LieHa MCMOSTHEHMS MPEBbLILLAET LieHY OTKPbITUS, UHBECTOP Baswcnoro axTisa
nonyyaetT YbbITOK. ECMM LEeHa MCMOMHEHUS HUXKE LEHbl OTKPbITUS, WHBECTOP
nosiyyaeT Npubbinb.

TakuMm 06pa3oM, pasmep npubblIM MO (bloYepCy HEOrpaHUYEH, Takke Kak U
y6bITOK. CyLLECTBYET PUCK TMOTEPSTb BCE B/IOXEHHbIE CPeACTBa, WM MHBECTOPY
NpUAETCS BHECTU AOMOSHUTENbHBIE NAATEXM, 3HAUUTENBHO MPEBbLILLAOLWME pa3Mep
M3HayanbHO BROXeHHoro 0.
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YBLITOK N0 KOPOTKOA NOIMLMM

-

Y6bITOK

Be3ycnosHo, (.JpVIHaHCOBbIIZ pe3ynbTaT WUHBECTOPA 3aBUCWUT NaBHbIM 06p630M OT ero crpateruv. BbllwenpvBeaeHHble pacyeTbl CbMHaHCOBOFO pe3ynbTtata no
OTKprTOﬁ nosnuuun BO d)blO‘-lepCE BK/IIO4alOT BCE ,U,OXO,ClbI/yﬁbITKVI, CBsi3aHHble ¢ konebaHusIMM LeH camMoro 6asncHOro aktTnea. B Hux He YUUTBIBAKOTCA pacxoAbl Ha
GDOKGDCKOQ OGCJ'IY)KVIBaHMe WM UHbIE CONYTCTBYIOLIME pacXoabl. Hanorosble acneKTbl TaKXKe He YYUTLIBAIOTCS B BbILLEN3NOXEHHbIX CLEHApUsX.

KoMuccum n nHble pacxoabl

Ha Cpo4HoM pbiHke MOCKOBCKOW Bupxu Teiikep (NOA TEWKEPOM MOHMMAETCS YYaCTHWK TOProB, 3aK/IIOYAOWMIA CAENKU MO YXE BbICTABIEHHbIM 3asiBKaM)
yNiaumBaeT GUPXKEBYIO U KIIMPUHTOBYIO KOMUCCUM 3a OTKPbITUE U 3aKpbITUE CAENKU. Melikep (Y4acTHUK TOproB, KOTOpbIi BbICTABASET 3asiBKy Y B CTakaH NnepsbiM)
KOMMUCCHIO HE NNaTuT. 3a yAepXXaHue OTKPbITOM MO3ULMM MO KOHTPaKTy KOMUCCUSI He B3UMAETCSl. 3@ UCMONHEHUE KOHTPaKTa B3UMAETCs KIIMPUHIOBasi KOMUCCHS.
Pa3Mmepbl Bcex TaputhoB MOXHO HaliTW Mo aapecy https://www.moex.com/s93. HyXHO yuuTbIBaTb, YTO 6pOKep Takxke B3MMAeT KOMUCCUIO C Kaxaol onepauuu,
pasMepbl 6POKEPCKON KOMUCCUM YCTaHaBNMBAIOTCS CaMUM GPOKEPOM U yKasaHbl B BaleM AOroBope 6poKepcKoro o6cnyXxuBaHus. [nsi GbloYepcoB Ha MHAEKCHI
YCTaHOB/NEH CefytoLmMii pa3Mep CyMMapHOU komuccuy (BMpXXEBOMN 1 KITMPUHTOBOW):

IFpynna KOHTPaKTOB CyMMapHas 6a3oBas cTaBKa KOMMCCUM
MpY 3aK/II04EHNMN CAENIOK Ha OCHOBAHMM Npy 3aK/II0MEHNN CAENTIOK HAa OCHOBaHUMN
aApecHbIX 3asBOK, B3MMaETCs C KaXkaoi 6e3aapecHbIX 3a8BOK,
CTOpOHbI NO cAenke B3MMaeTCA Mo cAesKaM Telikepa

ToBapHble KOHTPaKTbI 0,0044 % 0,0132 %


https://www.moex.com/s93

KntoueBoi MHGOpMauUMoHHbIN gokyMeHT (KUA) ﬂ\\\. N
EﬁgxﬁgBCK“ﬁ PacyeTHbIN bloyepc Ha MHAEKC NieHnLbl Ha 2
ycnosusix noctaskn CPT Hosopoccuick %

YcnoBus «Bbixofa>» U3 NPoAyKTa

MAO MockoBckasi bupxa He MOXET yka3aTb peKOMEHAYeMbl Mepuoj yAep>KaHUs OTKPLITOM MO3WLMKM MO KOHTPaKTY, MOCKOJbKY OH 3aBWUCUT OT MOTpebHOCTel
MHBeCTOpa. MaKkcMManbHbIli CPOK yAepaHWsi MO3ULMM OrpaHUYeH [aToW UCMOJIHEHUS KOHTpaKTa, MUHUMAasbHbIA HE OrpaHuyeH HudeM. Mo3uuus MOXeT 6biTb
3aKpbITa MyTeM 3ak/oueHNst opCETHON CAENKM C KOHTPAKTOM.

Bpokep MoxeT noTpeboBaTb OT MHBECTOPA 3aKPbiTb MO3ULIMIO MO KOHTPAKTY JIM60 CaMOCTOSTENbHO NMPUHYAUTENBHO 3aKPbiTh MO3ULMIO KIIMEHTA A0 HaCTyr/eHus
MOMEHTa 3KCrupaLmy.

06s3aTenbCTBa N0 BHECEHUIO rapaHTuﬁHoro obecneueHus

Mpw 3aKno4eHnn KOHTpaKTa, NoKynaTento AOCTaTOYHO 06ecneYmnTb HanmymMe Ha CooTBETCTBYIoLEM PacyeTHoM koae ObecrneyeHns B pasmepe YacTu Unm npoLeHTa
OT HOMMHAJIbHON CTOMMOCTU KOHTpakTa — rapaHTuitHoro obecneyenusi (https://www.moex.com/ru/derivatives/go futures.aspx). Pasmep IO onpegenset HKL, B
COOTBETCTBMM C lMpaBunamu KInpuHra HebaHKOBCKOW KpeauTHON OpraHv3aLmMn-LEHTPaNbHOro KOHTpareHTa «HaumoHanbHbIi KnupuHroBslid LieHTp» (AKLMOHepHoe
o6LwwecTBo). YacTtb Iv. MpaBuna KNUpUHra Ha CPOYHOM PbIHKE " MpuHuMnamm pacyeTa ro Ha CpoyHoM PbIHKE
(https://www.nationalclearingcentre.ru/catalog/0302/281). YyacTHUKM knupuHra (6pokepbl) MOTyT MPUMEHSTb ANS CBOMX KIMEHTOB WHAVBMAYaNbHbIE HAaCTPOMKK
napameTpoB, BAUSIOWMX Ha pasmep 0.

Ba)kHO OTMETUTb, YTO MEXaHWU3M ynpaBneHns puckamm Ha CpoyHoMm poiHke NMAO MockoBckasi Bupxa npeanonaraeT yCTaHOBEHME rpaHuL, LIEHOBOrO Kopuaopa no
KaX/IOMy KOHTPaKTy C KaXAblM CPOKOM WCMOJSIHEHUS. B xope TOProB LeHa Ha (bloYepc M3MEHSIETCS B MPOMEXYTKE MexAy BEPXHEW M HMXKHEW rpaHuuen
LIEHOBOrO KOpWAOPA, MpX 3TOM NpeAyCMOTPEHbl MEXaHW3Mbl M3MEHEHMS rPaHuL, LEHOBOrO KOPMAOPa B 3aBUCMMOCTU OT KOHbBIOHKTYPbl PblHKA. MOHWUTOPUHF K
M3MEHEHWE TFpaHWL LEHOBOro Kopuaopa (blovepcHbIX KOHTpakToB ocyuwectensieT HKO HKL, (AO) B cootBetcTBMM C MeToaukon onpegeneHvs HKO
"HaunoHanbHbIi KnvpuHroebii LleHTp" (AkuvoHepHoe 06LecTBo) puck napameTpoB Ha CpOYHOM pbIHKE. PUCK-napaMeTpbl, UCMOnb3yeMble Ans MOHWTOPUHIA U
M3MEHEHNS rPaHu1Ll LEHOBOr0 KOPMAOPa (blOYEPCHBIX KOHTPAKTOB AOCTYMHbI MO CCbUIKe. M3MEHEHWe rpaHuL, LeHOBOro KOpMAopa COMPOBOXAAETCA NepecyeTom
rapaHtuitHoro obecnevenusi (F0). M3MeHeHWe rpaHuL, LIEHOBOTO KOPWAOPA MOXET OCYLIECTBASTHCS Kak B TeYeHWe OCHOBHOM TOProBOW Ceccun, Tak M BHE
TOProBoW ceccum.

XKano6b! n npeanoxeHns

PO3HMYHbIE MHBECTOPbLI MOMYT HanpaBWTb CBOM MPEANIOXEHUs unu xanobbl 6pokepy unn 6aHKy, C KOTOpPbIM OHW COTPyAHMYalOT. [peanoxeHns v xanobbl B
OTHoLLEeHUM AesitenbHocTv NMAO MockoBckasi Bupyka MoryT 6biTb HanpaBieHbl B MMCbMEHHOM Buae no agpecy 125009 r. Mocksa, Bonbluoi Kucnosckuii nep., a. 13
WM MO 3NEKTPOHHOM noyTe help@moex.com.

https://www.moex.com
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