IIporpamma Ne3 «@brovepchl HA HHOCTPAHHBIE LIEeHHbIE OyMaru»

1. MHCTpyMEHTH U X 0003HAYEHUs, B OTHOILICHUM KOTOPHIX MapkeT-Meiikep 00s3aH B Xo0je
Toprosoii ceccun Ha Cpounom peiHke [TAO MockoBckas bupxka oCyiecTBIATh B COOTBETCTBUU
¢ Hacrosuen [IporpamMmoil noaaep:xaHue UEH:

O6o03HaueHme
HaunmenoBanue MHCTpyMeHTa
HNHcTpyMeHTa
k=1 OprouepCcHBIA KOHTPAKT Ha wHBeCTUITMOHHEBIE TTau SPDR S&P 500 ETF Trust
k=2 DprOUepCHBII KOHTPAKT HAa MHBECTHIHOHHEIE man Invesco QQQ ETF Trust Unit
Series 1
k=3 drrovepcHbIil KOHTPAKT Ha nHBecTHIMOHHBIE Tau DJ Industrial Average ETF
Trust
_ Dp0YepCHBI KOHTPAKT Ha aKI[MK MHBECTUIIMOHHOTO (onaa iShares Russell
k=4
2000 ETF
k=5 ®pr0YepCHBIil KOHTPAKT HA aMEPUKAHCKHE JISTIO3UTAPHBIC PACTIMUCKYU HA aKIHH
Anunbaba ['pyn Xonguur Jlumuren
k=6 ®pr0vepcHBIl KOHTPAKT Ha aMEPHKAHCKHE JICTIO3UTApHBIE PACTIMCKHU Ha aKIHH
Baiiny Uuk.
k=7 OproyepcHBIN KOHTPAKT Ha aKIIWU HHBECTUITMOHHOTO (hoHma Tracker Fund of
Hong Kong ETF

2. YcnoBus BHIIOTHEHHS 00s13aTenbcTB MapkeT-Meikepa.

2.1. Jlns ompenesneHus mapaMmeTrpoB o0s3aTenbcTB MapkeT-mMelikepa MCHOJBb3YIOTCS CIEeNyroIIne
TIOHSTHS:

Crnpsa 1BYCTOPOHHUX MaKCUMaJIbHas pa3HULA MEXKY JIyYIIEeH HEHON MPEeUI0KEHUS
KOTHPOBOK Ha TOKYIIKY M Jy4YlIed LIEHOW MPEeMIOKEHUA Ha NIPOAAXKY 110

NMOJaHHBIM ~ MapkeT-MekepoM 3asiBKaM B OTHOLLIECHHH
WNuctpymenTa. 3naueHne Crpsaa IBYCTOPOHHHUX KOTHPOBOK
onpenensiercs o popmyne: SpreadMM = a*SPi, rae:

a — [IOCTOsIHHAs BEJIMYMHA, onpenensemas i MHctpyMeHTa
B IyHKTe 2.2.1. HacTosel [Iporpammel 1 BeipaxeHHas B %o;
SPi — Pacuernas nena MHcTpymeHTa C i-bBIM CpPOKOM
WCTIOJIHEHMS,  OmpeesieHHas 1o  uroram  JlHeBHOM
KJIMPUHTOBOU ceccuu (MMPOMEKYTOUHOTO KIIMPUHTA).
3nauenue Crpsja JBYCTOPOHHUX KOTHUPOBOK M3MEPSIETCA B
€IMHULIAX U3MepeHus LieHbl HCTpyMEHTa B COOTBETCTBUHU C
ero Crnienindukanmei.

Jlyumias nieHa Ope/uloKEHUs. | LIeHa 3asBKM Ha IOKYNKY, NOJaHHOW MapkeTr-MelKepoMm B
Ha MOKYIMKY oTHomeHnu MHCTpyMeHTa, 00BEM KOTOPOM, C y4eTOM o0BheMa
BCEX MOAAHHBIX ’TUM MapKeT-MeHKepOM 3asiBOK Ha MOKYIIKY,
[IeHa KOTOPBIX HE HHKE LIEHBI JaHHOM 3asBKH, COCTABIISIET HE
MeHee MUHUMAJIbHOTO 00beMa 3asiBOK.

Jlydmas 1ieHa npeutoKeHusT | [IeHa 3asiBKM Ha NPOJaxy, MOJaHHONM Mapker-MelkepoMm B
Ha NpoAaxy oTHomeHnH MIHCTpyMeHTa, 00beM KOTOPOIA, ¢ y4eToM 00beMa
BCEX MOJAHHBIX 3TUM MapKeT-MelKepoM 3asiBOK Ha IIPOJIAKY,
1I€Ha KOTOPBIX HE BBIIIE LIEHbI JAaHHOW 3asiBKU, COCTAaBIISIET HE
MeHee MUHUMAJILHOTO 00beMa 3asBOK.




KBant IIepuoJ BpeMeHHU ToproBou ceccuu, B TCUEHUE KOTOPOTO
Mapxket-melikep 00s513aH 1MoaBaTh 3asBKH, 0003HAYACMBIA

kak =1, 2, ... (rme 1, 2, ... - mopsiakoBbIil HoMep KBaHTa).

[ponomxkutenpHocTh KBanTa (TS) n3mepsieTcs B CEKyHIaX.
bixaimmii cpok CPOK MCHOJIHEHHS 110 IHCTpyMEHTY HauMEHee YA aJICHHBIN
VICIIOJIHEHUS 110 oT ToproBoro aHsi, B KOTOPbIM OCYLIECTBIIAETCS
HNHcTpymMeHTY IO IepKaHue 1eH 110 JaHHOMY MHCTpyMeHTy,

obo3HayaeMblii Kak iI=n (rge N=1, 2, ... — MOPAAKOBBIi

HOMEP CpOKa UCIOIHEHUs 10 IHCTpyMEHTY).
Crenyronuit 3a OIMKalIiuM | CPOK UCTIOJHEHUS 10 MTHCTpYMEHTY, onpeesieMbIii 1o

CPOK HMICTIOJIHEHHSI 10 dopmyne: i= n+1
HNHcTpyMeHTY
OTyYeTHBIN epuos KaJICHAAPHBIN MecsL]

Tepmunbl, He omnpeaenaeHHble B Hacrosdweid IIporpamme, wHCHONB3yIOTCd B 3HAUCHMSX,
YCTaHOBJIEHHBIX BHyTpeHHUMH JokyMeHTamu [TAO MockoBckast bupxa (nanee — bupsxa) u HKO
HKI[ (AO), a mpu OTCYTCTBUM TaKOBBIX TEPMHHOB — B COOTBETCTBUU C JCHCTBYIOILUM
3aKoHoAarenbcTBOM Poccuiickoit denepanun.

2.2. [TapameTtpsl 00s13aTenbCTB MapkeT-Meikepa.

2.2.1. Mapker-MeiKep BBINMOJIHSAET O0SA3aTENBCTBA TOJBKO IO TEM CPOKaM HCIIOIHEHUS
HNHCTpyMEHTOB, KOTOpBIEC YKa3aHbl B HIDKEIPUBEICHHBIX TAOMUIAX HACTOSAIIETO yHKTA:

Tao6anma Ne 1

VYcnosus noaaep;kaHus IByCTOPOHHUX KOTUPOBOK 10 PbrOYEPCHOMY KOHTPAKTy Ha
unBectunmonnbie nau SPY ETF Trust k=1 B Teuenne Kanrta q=1

IIepBb1ii cpok Bropoii cpok
ucnosiHeHus (i=1) ucnoyiHeHus (1=2) Bpems
Menee uem 3a 5 Hadalia
HapaMeTpLI 00513aTCILCTB B (HfITB) TOPIOBBIX KBanTa —
Mapker-merikepa 066%12111}12%1/;1(5)1& JTHEH 10 OKOHYaHUS Bpewms
KpOMe HHH’ oOpareHus OKOHYaHUS
SKCTIHPAITHH HNuctpymenta ¢ Kganra
TIIEPBBIM CPOKOM (g=1)
VICIIOJTHEHUSI

1.Crpaa 1BYCTOPOHHHUX
KOTHPOBOK, Spreadmm (M3mepsiercs a*SP; re a =

B €IMHUIIAX U3MEPEHUS [ICHBI a*SPi rme a=0,2%

nc 0,2%

TPYMEHTA B COOTBETCTBHH C

ero Cnenudukanueii) 09:00 MCK
2. MUHUMAITbHBIH 00BEM 3aIBOK 300 300 (UTC+3) —
(M3MepsieTCs B KOHTPaKTax ) 10:00 MCK
3. MuHuMmaneHas (UTC+3)
IPOJIOJKUTEIBHOCTh

HOJIeP>KaHUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauna Ne 2

VYcnosus noanepkaHus AByCTOPOHHUX KOTUPOBOK 110 DbrOYEPCHOMY KOHTPAKTY HA
unsectuimonnsie man SPY ETF Trust k=1 B reuenne Kantos =2, 3




[TepBsIii cpok

Bropoii cpok

ucnojHeHus (1=1) HUcnoJiHeHUS (1=2) Bpewms
- 5 (MeHe)e yeM 3a 5 KHaqana
apaMETphbl 00A3aTCIILCTB OSTh) TOPTOBBIX BaHTa —
Mapker-Mmeiikepa ](3)%0]; HZEII;I/I(;H JTHEWN 0 OK%anHHsI Bpems
Kgoﬁle T q oOparteHus OKOHYAHUS
SKCTTHPAITHH HNuctpymenTa ¢ Kganrta
MIEPBBIM CPOKOM (9=2, 3)
HCITOJIHEHUS
1.Crpaa IByCTOPOHHUX q=2
KOTHUPOBOK, Spreadmm (H3mepsieTcst a*SPi. rae a = . 10:00 MCK
B €IMHUIIAX U3MEPEHUS 1ICHbI 0.13% a*SPi rme a=0,13% (UTC+3) —
HNHcTpyMeHTa B COOTBETCTBUU C 11970 18:50 MCK
ero Crienudukanmeii) :
2. MuHUManbHEIA 00BEM 3asIBOK 300 300 (UTC+3)
(M3MepsieTCs B KOHTPAKTaX )
3. MunuManpHast q=3
MPOJIOJDKUTEIILHOCTh 19:05 MCK
HOJJICPXKAHUS TBYCTOPOHHUX 75 75 (UTC+3) —
KOTHUPOBOK (I/I3Mep}ICTC}I B % ot 23:50 MCK
MPOIOJDKUTENIbHOCTH KBaHTa) (UTC+3)

Taoauna Ne 3

YcnoBus moaep:KaHus IBYCTOPOHHUX KOTHPOBOK 10 DBI0YEPCHOMY KOHTPAKTY Ha
unBectunnonnbie nau Invesco QQQ ETF Trust Unit Series 1 k=2 B Teuenne Ksanrta q=1

[TepBriii cpok

BTtopoii cpok

ucnojHeHus (i=1) ucrnonHeHus (i=2) Bpewms
Menee yeMm 3a 5 Haqamna
HapaMeTpBI 00s13aTEIBCTB (HHTL) TOPrOBBIX Ksanra —
Mapker-Mmeiikepa Becw nepuon JTHEH 10 OKOHYaHHUS Bpems
oOparieHus, Kpome oOparmieHus OKOHYaHUS
JTHST DKCITUPALIAN HNuctpymenTa ¢ KgBanTa
MEPBBIM CPOKOM (9=1)
UCTIOJTHEHUS
1.Crpaza 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm (M3mepsiercs
B €AMHMIIAX U3MEPEHHUSI LIEHBI a*SPirnea=0,3% | a*SPirnea=0,3%
HHucTpyMeHTa B COOTBETCTBUU C
ero Cnenudukanueii) 09:00 MCK
2. MUHUMAJIBHBIH 00BEM 3asBOK 500 500 (UTC+3) -
(u3MepsieTcs B KOHTPAKTax) 10:00 MCK
3. MunumaisHas (UTC+3)
MPOJOKUTETLHOCTD
HOJIeP>KaHUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauuma Ne 4

YcnoBus moiiepKaHusl IBYCTOPOHHUX KOTHPOBOK 10 DBI0YEPCHOMY KOHTPAKTY Ha
unBectuimonnsie an Invesco QQQ ETF Trust Unit Series 1 k=2 B reuenue KBantos q=2

[TapameTpsl 00s3aTENHLCTB
Mapker-Melikepa

IlepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnonHenus (i=2)

Bpems
Hayasa




Menee yem 3a 5 KBanrta —
(mATH) TOPrOBBIX Bpemst
Becw nepuon JHEU 0 OKOHYAHUSA | oxoHUYaHUS
oOpareHusi, Kpome oOpareHus KBanTa
JTHST OKCTIUPALIHH HNHucTpymenTa ¢ (@=2)
MIEPBBIM CPOKOM
HCIIOJHCHUS
1.Crpa IByCTOPOHHUX q=2
KOTHUPOBOK, Spreadmm (H3mepsieTcst 10:00 MCK
B €IMHUIIAX U3MEPEHUS LICHbI a*SPi rae a =0,15% | a*SPi rne a = 0,15% (UTC+3) —
HNHcTpyMeHTa B COOTBETCTBUU C 18:50 MCK
ero Crenudukanmeii) :
2. MuHMMaBHBIA 00BhEM 3asBOK 500 500 (UTC+3)
(M3MepsieTCs B KOHTPAKTaX )
3. MunumasnbHas q=3
MIPOJIOJDKUTEIILHOCTh 19:05 MCK
HOJJICPXKAHUS TBYCTOPOHHUX 75 75 (UTC+3) -
KOTHUPOBOK (u3Mepsiercs B % OT 23:50 MCK
MIPOIOJDKUTENIbHOCTH KBaHTa) (UTC+3)

Tao6auna Ne 5

YcnoBus moaep:KaHus IBYCTOPOHHUX KOTHPOBOK 0 DBIOYEPCHOMY KOHTPAKTY HA
unBectunuonnbie nau DJ Industrial Average ETF Trust k=1 B Teuenue Kpanrta q=1

[TepBriii cpok

BTtopoii cpok

ucnojHeHus (i=1) ucrnonHeHus (i=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpI)I 00513aTeNILCTB (H?ITI)) TOPrOBBIX KBanrta —
Mapker-Mmeiikepa Becw nepuon JTHEl 10 OKOHYaHHUS Bpems
oOparieHus, Kpome oOparnieHus OKOHYaHUS
JTHS OKCTIUPALUU WNucTpymenTa ¢ KBanra
MIEPBBIM CPOKOM (9=1)
UCTIOJTHCHUSI
1.Crpaa 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm (M3mepsiercs
B €AMHUIIAX U3MEPEHHUSI LIEHBI a*SPirnea=0,3% | a*SPirnea=0,3%
HNHCcTpyMeHTa B COOTBETCTBHH C
ero Cnenudukanueii) 09:00 MCK
2. MUHUMAJIBHBIH 00BEM 3aBOK 300 300 (UTC+3) -
(u3MepsieTcsl B KOHTPAKTAaX) 10:00 MCK
3. MuHuMmaneHas (UTC+3)
POIOJDKUTEITBHOCTD
HOJIeP>KaHUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauna Ne 6

YcnoBus nmoaepKaHus ABYCTOPOHHUX KOTUPOBOK 110 DbI0YepCHOMY KOHTPAKTy Ha
unBectunmonnbie mau DJ Industrial Average ETF Trust k=1 B Teuenne Kantos q=2, 3

[TapameTps! 00513aTENBLCTB
Mapxker-Melnkepa

IIepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnosHeHus (i=2)

Becw nepuon
oOparieHus, Kpome
AHS SKCIIUpalun

Menee uem 3a 5
(msATH) TOPTOBBIX
IOHEN O OKOHYAHUSI
oOparteHus
HNHucTpymenTa ¢
IIEPBBIM CPOKOM
WCIIOJTHEHUS

Bpems
Havalia
KBanTa —
Bpems
OKOHYAHHUS
KBanta

(=2, 3)




1.Crpaa ABYCTOPOHHUX
KOTHUPOBOK, Spreadmm (H3mepsieTcst
B €IMHUIIAX U3MEPEHUS [IEHBI
HNHucTpymMeHTa B COOTBETCTBUU C
ero CrienuduKanmeii)

a*SP; rme a =0,15%

a*SPi rme a=0,15%

2. MuanMaibpHbI 00BEM 3asIBOK

300 300
(M3MepsieTCs B KOHTPAKTaX )
3. MunnMansHas
MIPOJIOJDKUTEIILHOCTh
Mo/IepKaHuUs IBYCTOPOHHUX 75 75

KOTHUPOBOK (u3Mepsiercs B % oT
npoaopkuTenbHoctu KBanra)

q=2
10:00 MCK
(UTC+3) -
18:50 MCK
(UTC+3)

q=3
19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauma Ne 7

YcnoBus moaep:KaHus IBYCTOPOHHUX KOTHPOBOK 0 DBIOYEPCHOMY KOHTPAKTY HA
aKuu nHBecTHIHOHHOTO (hoHaa iShares Russell 2000 ETF k=1 B Teuenne Kanrta q=1

IlepBsblii cpok

BTtopoii cpok

ucnoadenus (i=1) ucnonaenus (i=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpI)I 00s13aTEeIBCTB (HHTL) TOPTOBBIX Ksanra —
Mapker-Mmeiikepa Becw nepuon JHEH IO OKOHYAHUSI Bpewms
oOparieHusi, Kpome oOpareHus OKOHYAHHMS
JIHS OKCIIHPALIA NucTpymenTa ¢ KBanTa
IIEPBBIM CPOKOM (9=1)
UCIOJHEHUS
1.Cpa IBYCTOpPOHHUX
KOTHUPOBOK, Spreadmm (n3mepsieTcst
B €AMHUIIAX U3MEPEHHUSI LIEHBI a*SPirnea=0,3% | a*SPirnea=0,3%
WHCTpyMEHTa B COOTBETCTBHUH C
ero Cnenudukanueii) 09:00 MCK
2. MUHUMAJTBbHBIH 00BEM 3asBOK 500 500 (UTC+3) -
(u3MepsieTcsi B KOHTPAKTAX) 10:00 MCK
3. MuHuMmaneHas (UTC+3)
MPOIOJDKUTEITBHOCTD
HOJ/Iep>KaHuUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauna Ne 8

YcnoBus oiepKaHus JIBYCTOPOHHUX KOTHPOBOK 110 DBIOYEPCHOMY KOHTPAKTY HA
aKIUU MHBeCTHIIMOHHOTO (poHma iShares Russell 2000 ETF k=1 B Teuenune Kpantos =2, 3

IlepBb1it cpok

Bropoii cpok

ucnonHeHus (i=1) ucnosHeHus (i=2) Bpewmst
Menee yeM 3a 5 Hadana
HapaMeTpBI 0053aTeNLCTB (HfITB) TOPrOBBIX KBanra —
Mapkert-merikepa Beck nepuon JIHEH 10 OKOHYaHUS Bpems
oOparieHus, KpoMe oOpareHus OKOHYaHUS
JTHST DKCITUPALIAN WuctpymenTa ¢ KBanta
MIEPBBIM CPOKOM (9=2, 3)
WCIIOJTHEHUS
1.Crpaza 1ByCTOPOHHHX q=2
KOTHPOBOK, Spreadmm (M3mepsiercs 10:00 MCK
B AMHUIIAX U3MEPEHUS [[EHBI a*SPi rme a =0,15% | a*SPj rne a = 0,15% (UTC +3)—
HNHCTpyMEHTa B COOTBETCTBUU C .
ero Crenudukanmeii) 18:50 MCK
2. MuHUMAaJIbHBIH 00bEM 3asBOK (UTC+3)

(u3MepsieTcs B KOHTPAKTax)

500

500




3. MuHumainbHast
IPOIOIKUTEIHHOCTD
HOJIepP>KaHuUs IBYCTOPOHHUX
KOTHUPOBOK (u3Mepsietrcs B % oT
npoaopkuTenbHocTu KBanra)

75

75

q=3
19:05 MCK
(UTC+3) -
23:50 MCK
(UTC+3)

Taoauna 9:

VYcnoBus noaaep;kaHus AByCTOPOHHUX KOTUPOBOK 10 PbI0YEPCHOMY KOHTPAKTY Ha
aMEpUKaHCKHE JCTO3UTapHbIe pacucKy Ha akuuu Ann6ada ['pyn Xomanuur Jlumuren k=5 B

teuenue Kanros q=1,2

IIepBb1it cpok

Bropoii cpok

ucnonHenus (i=1) | wucnonHenus (i=2) Bpewms
Menee ueMm 3a 5 Haqaja
HapaMeTpLI 0053aTeNLCTB (H?ITI)) TOPrOBBIX KBanTa —
Mapkert-melikepa Becw nepuos JIHEW 10 OKOHYAHUS Bpems
oOpareHus, Kpome oOpareHus OKOHYaHUS
JIHSI SKCIIUPAIUN Nuctpymenra ¢ KBanra
MIEPBBIM CPOKOM
WCITOJIHEHHMS
1.Cpa IBYCTOPOHHUX [Tpu g=1: [Tpu g=L: g=1:
KOTHPOBOK, Spreadmm (m3mepserest | & oriraea=0,4% | a*SPirnea=04% | 09:00 MCK
B €IMHULAX U3MEPEHUS LIEHBI (UTC+3) -
HNHucTpymMeHTa B COOTBETCTBUU C Ipu q=2 Ipu q=2 12:00 MCK
ero Crennuicanneti) a*SPirnea=0,2% | a*SPirmea=0,22% | (UTC+3)
2. MuHuManbHBIH 00BEM 3asIBOK 700 700
(u3MepsieTcs B KOHTPAKTax) g=2:
3. MunuMannHas 12:00 MCK
HPOJOJDKUTEIBHOCTD (UTC+3) -
NOJJIEpKaHUS IBYCTOPOHHUX 70 70 23:00 MCK
KOTHUPOBOK (M3Mepsiercs B % oT (UTC+3)

poIoJKuTENbHOCTH KBaHTa)

Ta6auna 10:

VYcnoBus noaaep;kaHus IByCTOPOHHUX KOTUPOBOK 10 PbI0YEPCHOMY KOHTPAKTY Ha
aMEepUKaHCKHUE JCTO3UTapHbIe PACTIUCKH Ha akimu baiiny Nuk. k=6 B Teuenne KBanros q=1,2

IIepBb1it cpok

Bropoii cpok

ucnonHeHus (i=1) ucnosHeHus (i=2) Bpewmst
Menee ueMm 3a 5 Haqaia
HapaMeTpBI 0053aTENBCTB (HHTB) TOPrOBBIX KBanra —
Mapkert-merikepa Beck nepuon JTHEl 10 OKOHYaHUS Bpems
oOparieHus, KpoMe oOpareHus OKOHYAaHHMS
JTHST DKCTTUPALTAN WuctpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
HCIIOJTHEHUS
ITpu g=1: ITpu g=1: q=1:
11<5(;3153);fzyggfga%TAH“f)({ngMepgeTcg a*SPirnea=0,4% | a*SPirzea=04% | 09:00 MCK
B CJIMHMIIAX H3MEPCHHUS I[CHBI (UTC+3) -
WMHCTpyMEHTa B COOTBETCTBHUH C Tlpu =2 Tlpu q=2 12:00 MCK
ero CreunpHuKanie) a*SPi riea=02% | a*SPiraea=0,2% | (UTC*3)
2. MuHUManbHEINA 00BEM 3asIBOK 1000 1000 s
(M3MepsieTCs B KOHTPaKTax ) _ 9=
3. MuHuManbHas 70 70 12:00 MCK
IPOJIOKMTEILHOCTD (UTC+3) —




Mo/IepKaHUs IBYCTOPOHHUX

23:00 MCK

KOTHUPOBOK (u3Mepsiercs B % OT (UTC+3)
npojonkuTeabHocTu KBanTa)
Tabauuna 11:
YcnoBus nmoaep:kaHus ABYCTOPOHHUX KOTUPOBOK 10 DBI0OUEPCHOMY KOHTPAKTY Ha aKI[UU
unsectuimontoro ¢onmga Tracker Fund of Hong Kong ETF k=7 B Teuenue Kantos 0=1,2,3
[TepBbrlii cpok BTtopoii cpok
ucnoaHenus (i=1) ucnonaenus (i=2) Bpewms
Menee yem 3a 5 Haqalia
HapaMeTpBI 00s13aTEIBCTB (HﬂTB) TOPTrOBBIX Ksanra —
Mapker-Mmeiikepa Becw nepuon JOHEU O OKOHYAHUSI Bpewms
oOpareHus, KpoMe oOpareHus OKOHYaHUS
JTHST DKCITUPALIAN WuctpymenTa ¢ KgBanra
MEPBBIM CPOKOM
UCTIOJTHEHUS
1.Cpa IBYCTOPOHHUX o=1:
KOTHUPOBOK, Spreadmm (M3mepsieTcst a*Sp; a*SP; 10:00 MCK
B €AMHHIIAX U3MEPEHHUSI LIEHBI
UHcTpyMeHTa B CI())OTBGTCTBI/II/I c re a = 0,15% re a = 0,15% ](-;-J':I%'g *3) -
ero Crenudukanmeii) 30 MCK
2. MuHMMaNbHBIA 00BbEM 3asBOK 500 500 (UTC+3)
(M3MepsieTCs B KOHTPAKTax )
g=2:
12:00 MCK
(UTC+3) -
18:50 MCK
3. MunuManbHas (UTC+3)
MIPOJIOJKUTEITLHOCTD
NOJJIEpKaHUS IBYCTOPOHHUX 60 60 q=3:
KOTHUPOBOK (M3Mepsiercs B % OT 19:05 MCK
poJobKuTEeIbHOCTH KBaHTa) (UTC+3) -
22:00 MCK
(UTC+3)

2.2.2. TlepBbIM, BTOPHIM H CICAYIOIIMMH 33 HHUMH Cpokamu wucnoiHeHus (1) MHcTpymeHTa
MPU3HAIOTCS COOTBETCTBEHHO Oiikaillass W CIeAyolue 3a HeW JaThl HCHOJHEHUS
COOTBETCTBYIOLIET0 MHCTpyMEHTa, PUXOIAIIMECcs Ha MapT, UIOHb, CEHTAOPh U 1eKaOph.

2.3. B teuenne OtueTHOro mnepuoaa MapkeT-Mmelikep BrpaBe He Oojiee 8 (BocbMu) pa3 He
UCTIONHATh B TedeHue Kaxjaoro (-ro Ksanta kaxmoro ToproBoro mHs 00s3aTenbCcTBa B
otHomieHHH K-oro MHCTpyMeHTa C i-bIM CPOKOM HWCIIOJHCHHUS, YKa3aHHOIO B IyHKTe 2.2.
Hacrosmen [Iporpammel. B cinydae Hapymenns B tedueHue OTYETHOTO MepUO/ia JAHHOTO YCIOBUS
npu okazaHuu MapkeTr-meiikepom ycayr no k-omy MHCTpyMeHTY, Takue YCIYTH B OTHOIICHUU
COOTBETCTBYIOLIETO MHCTPYMEHTA, YKa3aHHOTO B MyHKTE | Hacrosmeit [Iporpammel, cuutaroTcst
HE OKa3aHHBIMHU.

3. BosHarpaxnenue MapkeT-melikepa.

3.1. Pazmep Bo3HarpaxaeHus MapkeT-Melikepa 3a BbIIIOJIHEHHE MapKkeT-MeMKepoM B TeUEHUE
OtueTHOrO nepuosa 06s13aTeabCTB MapkeT-Melikepa Ha yCIOBUAX, IPEAYCMOTPEHHBIX TyHKTaMU

7



1-2 nacrosimeit [Iporpammel, paBeH cyMMe BO3HArpaXxaeHu, onpeaessieMbix o ¢popmymnam Nel -
2 B OTHOUIEHUU KaXIOM IPyMIbI KOJOB pa3jiesia PerucTpa yuera MO3ULMM, UCIOIb3yEMBIX MPU
BBITIOJIHEHUH 00s13aTeNbCTB MapkeT-Meiikepa B COOTBETCTBUU ¢ Hacrtosimei IIporpammoii Ha
OCHOBaHHWU 3aKIOYCHHOTro ¢ bupskeir gorosopa o0 OkazaHWM YCIYr MapkeT-meiikepa. OOmui
pasMep BO3HArpa)XIEHHUs, PACCUYMTAHHOTO COTJIACHO JaHHOMY IyHKTY, orpanmden 300 000
(Tpemsicramu ThIcsTuamMu) pyoOuieit, B oTHomieHnu K-oro MHCTpyMeHTa.

®opmyia Nel:

active

0,1 x Z Fee )4 « (Iq‘l-(Pcfj Pcn )+ 1),rae
q,j,k,i
1, ; IPMHUMAET CJIEYIONIee 3HAYCHHS
ITpu k = 1-4:
[Ipu g = 1:
k,i
1, eciu Pcfj,q > 70%

Pcf.k’i — Penl!
( 4 ]',q) Jecnu Pen™t < Pcf]kl < 70%

(
|
Iq,l(PCf}lfél,PCTl]If'ql) = {
|
\

(70% - Pcn]’.f’;) pa

—1, uHaue
IMpuq =2,3:
l( 1, ecnu Pcf]kql > 85%
5
Pcf — Pcn;
loi(Pefiys Penjy { (Pefyq ,jq) ,ecnm Penfl < Pef/% < 85%
L 85% - Pcnj"ql)
—1,nHaye
IMpu k = 5-6:
k,i
( 1, ecnu Pcfj'q > 90%

5

Pcf¥t — pen .

Iqu'(PCfJ s Peny q) ( Jid ]q) , eCJIU Pcn]’-"; < Pcf]’” < 90%

(90% — Penf)) '

—1, uHaue
Mpu k =7:
( 1, eciu Pcf]kql > 80%

5

Pcf¥t — pen

Iq,i(PCfJ s Peny, q) =1 (Phia ]q) , €CJH Pcn L < Pcf’” < 80%

(80% - Pcnf;)

—1, uHaye

k.i.j.q
e Fee_ ;' — CyMMa Oup:keBOro cbopa M KOMHCCHOHHOTO BO3HArPaXKJEHMs 3a KJIMPHHT,
B3UMaeMasg ¢ Mapker-Melikepa IO CAEJKaM, 3aKJIIOUYEHHBIM B TedeHue q-oro KsaHTa B J-i
Toprossiii feHb 10 k-omy MHCTpyMEHTY C 1-bIM CPOKOM UCIIOJIHEHUS HA OCHOBaHHUHU 0€3apECHBIX
3as1BOK, IOJJaHHBIX MapKeT-MeHKepOM U COJIEprKalluM KOJ(-bl) pa3/ieNa perucrpa yuera Ho3uiuii,

UCIIOJIb3YEMbIE MPHU BBIMIOJHEHUHU 00s13aTeNIbcTB MapkeT-Melikepa B COOTBETCTBUH C HACTOSIIEH
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[TporpamMmMoii Ha OCHOBaHUM 3aKiO4YeHHOro ¢ bupxkelr moroBopa 00 okazaHum yciayr Mapket-
MeiiKkepa, IpU YCIIOBHH, YTO JIaHHBIE 3asiBKU 3aperUCTPUpPOBaHbI B PeecTpe 3as1BOK ¢ OOIBIINMU
HOMEpaMH, YEM HOMEpPA COOTBETCTBYIOIINUX BCTPEUHBIX 3asBOK IO COOTBETCTBYIOLUM [lapHbIM
CHEIIKAM;
Pc fjkc'li i
4 — ¢akTUUecKas MpOJOJIKHUTEIbHOCTh NMoAAepkKaHusd MapkeT-MelKepoM B TeueHHe (-
oro KBanra B j-it Toproselii aeHp /[BycTopoHHUX KOTHPOBOK 1o k-omy MHCTpyMEHTY ¢ i-bIM
CPOKOM HCIIOJTHEHHs Ha YCIIOBUSX, YKa3aHHbBIX B MyHKTE 2.2. Hactosiel [Iporpammer (B % ot
npojopkuTenbHoctu KBanra);

k,i
Pcn; o
° 14 — MUHMMAaNbHAS POAOJLKUTEIBHOCTD NOAAEpKaHUA MapKeT-MEHKepOM B T€YEHUE (-

oro Ksanra B j-if ToproBueiii AeHb J[ByCTOpOHHUX KOTHPOBOK MO k-omy MHCTpyMEHTY C i-bIM
CPOKOM HCIIOJTHEHMSI Ha YCIOBUSAX, YKAa3aHHBIX B NyHKTE 2.2. HacTtoswel [Iporpammel (B % ot
npojonkuTenbHoctd KBanra);

e k=1,2, ... — IOPSAKOBBI HOMEP COOTBETCTBYOMIIET0 MHCTpYMEHTA, YKa3aHHbIH B MyHKTE |
Hacrosen [IporpamMmsr;

e i=1,2,... — MOPAAKOBBIN HOMEP COOTBETCTBYIOIIETO CPOKA UCTIOHCHHUS, YKa3aHHbIH B ITYHKTE
1 nacrosmeit [Iporpammer;

e j=1,2,... — mopsakoBbiii HOMep TOProBoro JHs COOTBETCTBYIOIIETO MECSIIA;

e q =1, 2, ... — nopsaakoBelii HOMep KBaHTa, ykazaHHbli B mnyHKTe 2.2.1. Hacrosmen
IIporpammsel.

®opmyna Ne2:

ki ki
Sk jiqi [max(0:lqi(PeffiPen®l)x(s,-51)+51)]
Z K k B rIle
kjaKjq

S1 ¥ Sz IpUHUMAIOT CleyIOIINe 3HAYCHHUS:
Mpu k =1,2:
e S; —50 000 (ITateaecsT ThiCSY) pyOIICii;
e S, —100 000 (Cto ThICSY) pyOIeii;
Ipu k = 3,4:
e S; —100 000 (Cto ThICSY) pybnei;
e S, —200 000 (dBectu ThICSY) pyOIeH;
ITpu k = 5:
I[lpuq=1
e S, —15000 (ITaTHaauath THICSY) pyoOIei;
e S, —30000 (Tpuauare ThICSY) pyOIeH;
IMpuq=2
e S, —60000 (LlectpaecsT ThICSY) pyoOIEi;
e S, —120000 (Cro mBamnath ThICSY) pyOIICii;
[Mpu k = 6:
I[Ipuq=1
e S, —20000 (dBaamate Teics4) pydmei;
e S, —40 000 (Copoxk ThICSY) pyOIIEiH;



[Mpuq=2
S1 —80 000 (BocembaecsT ThICS4) pyOeii;

S, —160 000 (Cro mecTbaecar ThICSAY) pyOJIei;

Mpu k =7:

I[Ipuq=1

S1 — 8000 (Bocemb Thicsu) pyouieii;

S, —16 000 (IllectHaamath THICSY) pyOIIei;

[Mpuq=2

S; — 24 500 (/IBaauaTh Y4eThIPE THICAYH MATHCOT) PYOIICH;
S, —49 000 (Copok aeBsATh ThICAY) PYOIICiH;

[Mpuq=3

S; — 17 500 (CemHamath ThiCSY OATHCOT) PYOJIC;

S, —35 000 (Tpuauare nath ThicsS4) pyoOIIei;

Kj,'(q — KOJIHMYCCTBO CPOKOB HCIIOJIHCHHA II0 k'OMy I/IHCTI)YMeHTy, 0 KOTOpOMY MapKeT-

Meiikep B TeueHue q-oro KanTa B j-if ToproBelii 1eHs 00s13aH BBIITOTHATH YCIOBUS MOAICPKAHUS
JIByCTOPOHHUX KOTHPOBOK, NPELYCMOTPEHHBIX B IyHKTe 2.2. Hacrosuued IIporpammsr. Ilpn
OIpE/ENIEHUN KOJUYECTBA CPOKOB MCIONHEHUS 1O k-My WHCTpyMEHTy Takke Yy4UTHIBAIOTCS
Toprosblie 1HU, B KOTOPbIE [TOJHOCTBIO JIMOO YaCTUYHO TOPTU ObUIN MPUOCTAHOBJICHBI.
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