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 OrrouepcHBIM KOHTPAKT Ha wHBeCTUITMOHHBIE TTau SPDR S&P 500 ETF Trust
k=2 DprOYEpCHEBIN KOHTPAKT HAa MHBECTHIHOHHEIE man Invesco QQQ ETF Trust Unit
Series 1
k=3 drrovepcHbIi KOHTPAKT Ha HHBecTHIMOHHBIE Tau DJ Industrial Average ETF
Trust
_ Dp0YepCHBI KOHTPAKT Ha aKI[MH MHBECTUIIMOHHOTO (onaa iShares Russell
k=4
2000 ETF
k=5 ®pr0YepCHBIi KOHTPAKT HA AaMEPUKAHCKHE JISTIO3UTAPHBIC PACTIUCKY HA aKIHH
Anubaba I'pyn Xongunr Jlumuten
k=6 ®pr0vepcHBI KOHTPAKT HAa aMEPUKAHCKHE JICTIO3UTAPHBIE PACTIMCKHU Ha aKIHH
Baiiny Uuk.
k=7 OproYepCHBIN KOHTPAKT Ha aKIIWU HHBeCTUITMOHHOTO (hoHma Tracker Fund of
Hong Kong ETF

2. YcnoBus BBIIOTHEHHS 00s13aTenbcTB MapkeT-Meiikepa.

2.1. Jlns ompenesneHus mapamMeTpoB o0s3aTenbcTB MapkeT-Melikepa HCHONb3YIOTCS CIlEAyHoIIne
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
WNuctpymenTta. 3HaueHne Crpsga ABYCTOPOHHHUX 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 WHCTpymMeHTa ¢ i-bIM CpPOKOM
WCTIOJIHEHMS,  OmpeesieHHas 1o  uroram  JlHeBHOM
KJIMPUHTOBON ceccuu (MMPOMEKYTOUHOTO KIIMPUHTA).
3nauenue Crpsja JBYCTOPOHHUX KOTHUPOBOK M3MEPSIETCA B
€IMHULIAX U3MepeHus LieHbl HCTpyMEHTa B COOTBETCTBUHU C
ero Crnienindukanmei.

Jlyumias nieHa Ope/uloKEHHsl | 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
MEeHEee MUHUMAJIBHOTO 00beMa 3asiBOK.

Jlydmas 1ieHa npeutoKeHUsT | [IeHa 3asiBKM HAa IPOJaxy, MOJaHHOM MapkeTr-MelkepoMm B
Ha IPOJIAXKy oTHomeHnH MIHCTpyMeHTa, 00beM KOTOPOA, ¢ yueToM 00beMa
BCEX MOJAHHBIX 3TUM MapKeT-MeKepoM 3asiBOK Ha MPOJIaxKY,
1I€Ha KOTOPBIX HE BBIIIE LIEHbI JAaHHOW 3asiBKU, COCTAaBIISIET HE
MeHee MUHUMAJILHOTO 00beMa 3asBOK.




KBant [IepUoJ BpeMeHHU TOpProBoy CECCUM, B TECUEHUE KOTOPOro
Mapxket-melikep 00s13aH 1MoaBaTh 3asBKH, 0003HAYACMBIA

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

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

obo3HavaeMblii Kak =N (rge N=1, 2, ... — HOPAAKOBBIi

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

CPOK HMICTIOJIHEHHS 10 dopmyne: i=n+1
HNHCcTpyMEeHTY
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
HHCTpyMEHTOB, KOTOPBIE YKa3aHbI B HIDKEIPUBEICHHBIX TAOMUIAX HACTOSAIIETO TyHKTA:

Tao6anma Ne 1

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

IIepBblit 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
KOTHUPOBOK, Spreadmm (n3mepsiercs a*SP; rie a =

B €IMHUIIAX U3MEPEHUS [ICHBI a*SPi rne 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 KsanTos =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 (M3mepsieTcst 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 moaepKaHus IBYCTOPOHHUX KOTHPOBOK 110 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 yem 3a 5 Haqalia
HapaMeTpBI 00s13aTEIBCTB (HHTL) TOPrOBBIX Ksanra —
Mapker-Mmeiikepa Becw nepuon JTHEH 10 OKOHYaHHUS Bpems
oOparieHus, Kpome oOparmieHus OKOHYaHUS
JTHS OKCITUPALIAN HNuctpymenTa ¢ KgBanTa
MIEPBBIM CPOKOM (9=1)
UCTIOJTHCHUSI
1.Crpaza 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm (M3mepsiercs
B €AMHMIIAX U3MEPEHHUSI LIEHBI a*SPirnea=0,3% | a*SPirnea=0,3%
WHCTpyMEHTa B COOTBETCTBHUH C
ero Cnenudukanueii) 09:00 MCK
2. MUHUMAJIBHBIH 00BEM 3asBOK 500 500 (UTC+3) -
(u3MepsieTcsl B KOHTPAKTAaX) 10:00 MCK
3. MuHuMmaneHas (UTC+3)
POIOJDKUTEIBHOCTD
HOJIeP>KaHUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauuma Ne 4

YcnoBus moiiepKaHusl IBYCTOPOHHUX KOTHPOBOK 110 DBI0YEPCHOMY KOHTPAKTY Ha
uHBecTuIMoHHbIe Man Invesco QQQ ETF Trust Unit Series 1 k=2 B Teuenue KBantos =2

[TapameTpsl 00s3aTENHLCTB
Mapker-Melikepa

IlepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnosHeHus (i=2)

Bpems
Hayasa




Menee yem 3a 5 KBanrta —
(mATH) TOPrOBBIX Bpemst
Becw nepuon JHEU 0 OKOHYAHUSA | oxoHUYaHUS
oOpareHus, Kpome oOpareHus KBanTa
JTHST KCTIUPALIHH HNHucTpymenTa ¢ (@=2)
MIEPBBIM CPOKOM
HCIIOJHCHUS
1.Crpa IByCTOPOHHUX q=2
KOTHUPOBOK, Spreadmm (M3mepsieTcst 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
HOJIEP’KaHUS IBYCTOPOHHUX 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 JHEU IO OKOHYAHUSI Bpewms
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>KaHuUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauna Ne 6

YcioBust oAIepKaHUs IBYCTOPOHHUX KOTUPOBOK 10 DbI0YEPCHOMY KOHTPAKTY Ha
unsectuimonnsie man DJ Industrial Average ETF Trust k=1 B Teuenne Kpantos =2, 3

[TapameTps! 00513aTENBLCTB
Mapxker-Melikepa

IIepBb1it cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnosHeHus (i=2)

Beck nepuon
oOparieHus, Kpome
AHS SKCITUpalun

Memnee ueMm 3a 5
(msATh) TOPTOBBIX
JTHEW O OKOHYaHUs
oOparteHus
HNHucTpymenTa ¢
IIEPBBIM CPOKOM
WCIIOJTHEHUS

Bpems
HaJama
KsanTa —
Bpems
OKOHYAHUS
KsanTa

(=2, 3)




1.Crpaa ABYCTOPOHHUX
KOTHUPOBOK, Spreadmm (M3mepsieTcst
B €IMHUIIAX U3MEPEHUS [IEHBI
HNHucTpymMeHTa B COOTBETCTBUU C
ero CrienuduKanmeii)

a*SP; roe 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

[TepBriii cpok

BTtopoii cpok

ucnojHeHus (i=1) ucronHeHus (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 OKCIIAPALIA NucTpymenTa ¢ KBanTa
IIEPBBIM CPOKOM (9=1)
UCIOJHEHUS
1.Cpa IBYCTOpPOHHUX
KOTHUPOBOK, Spreadmm (n3mepsieTcst
B CAMHMIIAX U3MEPECHHS LICHBI a*SPirnea=0,3% | a*SPirunea=0,3%
HHucTpyMeHTa B COOTBETCTBUU C
ero Cnenudukanueii) 09:00 MCK
2. MUHUMAJTBbHBIH 00BEM 3asBOK 500 500 (UTC+3) -
(u3MepsieTcs B KOHTPAKTAax) 10:00 MCK
3. MuHuMmaneHas (UTC+3)
MPOJOHKUTETHLHOCTD
HOJ/Iep>KaHuUs IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauna Ne 8

YcnoBus moaep:KaHus IBYCTOPOHHUX KOTHPOBOK 110 DBIOYEPCHOMY KOHTPAKTY HA
aKIUU MHBeCTUIIMOHHOTO (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 OKOHYaHHMS
JTHST DKCITUPALIAN WuctpymenTa ¢ Ksanra
MIEPBBIM CPOKOM (9=2, 3)
HCIIOJTHEHUS
1.Crpaza 1ByCTOPOHHHX q=2
KOTHPOBOK, Spreadmm (M3mepsiercs 10:00 MCK
B MHUIIAX U3MEPEHUS [[EHBI a*SPi rme a =0,15% | a*SP; rne a = 0,15% (UTC +3)
HNHCTpyMEHTa B COOTBETCTBUU C i B
ero Crerudukanueii) 18:50 MCK
2. MMHUMAaJIbHBINA 00BEM 3aBOK (UTC+3)

(u3MepsieTcs B KOHTPAKTax)

500

500




3. MuHumainbHast
IPOIOIKUTEIHHOCTD
NOJIeP>KaHUs IBYCTOPOHHUX
KOTHUPOBOK (u3Mepsietrcs B % oT
npoaopkuTenbHocTu KBanra)

75

75

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

Taoauna 9:

YcnoBus moaaep:KaHus IBYCTOPOHHUX KOTHPOBOK 10 DbIOYEPCHOMY KOHTPAKTY HA
aMepHKaHCKHUE JCIO3UTapHbIe paCKCKH Ha akiuu Annbaba 'pyn Xomauar Jlumuren K=5 B
teuenne Kantos 0=1,2,3,4,5

IIepBb1it cpok

Bropoii cpok

ucnoaHeHus (i=1) ucnosaHeHus (i=2) Bpewms
Menee ueMm 3a 5 Haqajia
[TapameTpsl 00s13aTEILCTB (1Th) TOPrOBBIX KBanTa —
Mapkert-melikepa Becw nepuos JIHEH 10 OKOHYAHUS Bpems
oOpareHus, Kpome oOpareHus OKOHYaHUS
JIHSI SKCIIUPAIUN Nuctpymenra ¢ KBanTa
MIEPBBIM CPOKOM
HCIIOJTHEHMS
ITpu g=1,2: ITpu g=1,2: g=1:
a*SPirnea=0,2% | a*SPirnea=0,2% | 09:00 MCK
(UTC+3) -
1.Crpsa ABYCTOPOHHUX 10:00 MCK
KOTI/IEOBOK,ySpI'epadMM (u3mepseTcs ITpu =3 ITpu =3 ?UO-?C.|.3(,:)
B CAMHMIIAX U3MEPECHHS LICHBI a*SPirnea=0,3% | a*SPiroea=0,3%
HuctpymenTa B COOTBETCTBHUH C q=2:
ero Crnernudukanuei) TIpu g=4,5 [Iput g=4,5 10:00 MCK
a*SPirnea=0,2% | a*SPirtnea=0,2% | (UTC+3)—
11:00 MCK
2. MuHUManbHEIA 00BEM 3asIBOK 1000 1000 (UT_CT3)
(M3MepsieTCs B KOHTPAKTAaX) q=3:
11:00 MCK
(UTC+3) -
14:30 MCK
(UTC+3)
q=4:
3. MuHuMmanbHas 14:30 MCK
MPOAOJIKUTEIIbHOCTD (UTC+3) _
Mo/IepKaHuUs IBYCTOPOHHUX 70 70 18:50 MCK
KOTHUPOBOK (13Mepsiercs B % OT ‘
POJIODKUTEIbHOCTH KBaHTA) (UT%+3)
g=o:
19:05 MCK
(UTC+3) -
23:00 MCK
(UTC+3)

Taoauna 10:

VYcnoBus noasiepkaHus AByCTOPOHHUX KOTHPOBOK 10 PbIOYEPCHOMY KOHTPAKTY Ha
aMepHKaHCKHE JeTTo3UTapHbIe pacucky Ha akuun baiiny Muk. k=6 B Teuenne KBantoB

q=1,2,3,4,5

[TapameTpsl 00s13aTEILCTB
MapxkeTt-melikepa

[TepBsIii cpok
ucnojHeHus (1=1)

BTtopoii cpok
ucrojHeHus (1=2)

Bpewms
Hayaja




Menee yem 3a 5 KBanTa —
(mATH) TOPrOBBIX Bpems
Becw nepuon JHEU 0 OKOHYAHUSA | oxoHUYaHUS
oOpariieHus, Kpome oOpareHus KBanTa
JTHSL SKCITUPALIUN HuctpymenTa ¢
MEPBBIM CPOKOM
WCTIOJTHEHUSI
ITpu 9=1,2: [Tpu g=1,2: q=1:
a*SPirnea=0,4% | a*SPirnea=0,4% | 09:00 MCK
(UTC+3) -
1.Cpa 1BYCTOPOHHUX _ _ 10:00 MCK
KOTHPOBOK, Spreadmm (U3MepsieTcs IIpn g=3 Ipn g=3 (UTC+3)
B €IMHUIIAX U3MEPEHHUS LIEHbI a*SPirnea=0,5% | a*SP;rmea=0,5%
HNHcTpyMeHTa B COOTBETCTBUU C q=2:
ero Crieunduranieii) Tpu q=4,5 [pu q=4,5 10:00 MCK
a*SPirnea=0,2% | a*SPirnea=0,2% | (UTC+3)—
11:00 MCK
2. MuHMMaNbHBIA 00BhEM 3asBOK (UTC+3)
700 700 =3
(M3MepsieTCs B KOHTPAKTaX ) g=o:
11:00 MCK
(UTC+3) -
17:30 MCK
(UTC+3)
g=4:
3. MunumanbHas 17:30 MCK
POJOKUTEIHLHOCTD (UTC+3) —
NOJJIEP>KaHUS JIBYCTOPOHHHUX 70 70 18:50 MCK
KOTHUPOBOK (u3Mepsiercs B % OT :
npojomkuTenbHocTH KBaHTa) (UTC5+3)
g=o:
19:05 MCK
(UTC+3) -
23:00 MCK
(UTC+3)

Taoauua 11:

VYcnoBus noaaepxKaHus ABYCTOPOHHUX KOTHPOBOK 10 DbIOUEpPCHOMY KOHTPAKTY Ha aKIUH
unBectunmonHoro gouna Tracker Fund of Hong Kong ETF k=7 B treuenue Kantos g=1,2,3

IIepBb1ii cpok

Bropoii cpok

ucnoiHeHus (i=1) UCHOJHEHUs (1=2) Bpems
Menee ueMm 3a 5 Haqama
HapaMCTpBI 00513aTENLCTB (HHTL) TOPrOBBIX KBanTa —
Mapxker-Mmelikepa Becw nepuon JOHEU JO0 OKOHYAHUSI Bpewms
oOparieHus, Kpome oOpareHus OKOHYaHHUS
JTHST OSKCTIUPALIAH NucTtpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
HCTIOJTHCHUS
1.Cpax IBYCTOPOHHUX
KOTHUPOBOK, Spreadmm (n3mepsieTcst a*SP; a*Sp; q=1:
B CIMHUIIAX U3MEPCHUS IICHBI _ _ .
UHcTpyMeHTa B CI(;OTBeTCTBI/II/I c rae a=0,15% rae a=0,15% %B-?%%?K
ero Crienuukanmeii) 11:30 MCK
2. MuHnManbHBINH 00bEeM 3aIBOK 500 500 :
(M3MepsieTCs B KOHTPaKTax ) (UTC+3)
3. MunumMasnbHas
POJOKUTEIHLHOCTD 60 60 g=2:

MO ACP KaHUS IBYCTOPOHHUX




KOTHUPOBOK (u3Mepsiercs B % OT 12:00 MCK

npoaoIDKUTEbHOCTH KBaHTa) (UTC+3) —

18:50 MCK
(UTC+3)

g=3:
19:05 MCK
(UTC+3) -
22:00 MCK
(UTC+3)

2.2.2. TlepBbIM, BTOPHIM H CICAYIOIIMMH 33 HHUMH Cpokamu wucrojHeHus (1) MHcTpymeHTa
IPU3HAIOTCS COOTBETCTBEHHO Omwkailiias W ciexyroolme 3a HeH JaThl  HCHOJIHEHUS
cooTBeTcTBYMOIEro MHCTpyMeHTa, MPUXOAIIKUEcs Ha MapT, UIOHb, CEHTAOpPD U JeKaopb.

2.3. B Tteuenue OtueTHOro mepuona Mapker-meiikep BrpaBe He Ooniee 8 (BocbMu) pas He
UCIOJNHATE B TedeHHe Kaxzaoro g-ro Ksanra kaxkporo ToproBoro JgHs oO0s3aTesibCcTBA B
orHouieHun K-oro MHCTpymMeHTa C i-bBIM CPOKOM HCIIOJIHCHHUS, YKAa3aHHOTO B IyHKTE 2.2.
Hacrosawei [Iporpammel. B cinydae HapynieHus B TedueHre OTY4ETHOrO Eproja JaHHOTO yCIOBHS
npu okazaHuu Mapker-melikepoM yciyr 1o k-omy MHCTpyMeHTY, Takue yCIyrd B OTHOIICHUH
COOTBETCTBYIOILIEIO MHCTPYMEHTA, YKa3aHHOrO B IIyHKTe | Hacrosuien IIporpammel, cunrarorcs
HE OKa3aHHBIMHU.

3. Boznarpaxaenue Mapket-meiikepa.

3.1. Pa3mep Bo3HarpaxaeHus Mapker-Meiikepa 3a BblIIOJIHEHHE MapkeT-MeMKepoM B TeueHUe
OTtueTHOrO nepuosa 0os13aTenbCTB MapkeT-Melikepa Ha yCIOBUSAX, IPEAYCMOTPEHHBIX TyHKTaMU
1-2 nactosmeit IIporpammel, paBeH cymme BO3HarpaxJIeHui, onpeaenseMbix no gopmynaam Nel -
2 B OTHOUICHUHU KaXIOW IPyMIbI KOJOB pa3jiesia perucTpa yueTa Mo3UIMN, UCIOIb3yEeMBIX MPH
BBINIOJTHEHUH 00s13aTenbcTB MapkeT-Melikepa B COOTBETCTBUHU ¢ Hactosmed [IporpamMmoii Ha
OCHOBAaHMHU 3aKiIIOUeHHOro ¢ bupkell 1oroBopa 00 oka3zaHMM YCIyr MapkeT-merkepa. OOmmii
pasMep BO3HArpaXJIC€HUs, PACCUUTAHHOTO COTJIACHO HaHHOMY myHKTy, orpanmden 300 000
(Tpemsicramu ThIcsTuamu) pyOuieit, B oTHomieHnn K-oro MHCTpyMeHTa.

®opmy.ia Nel:

k,ij.q ki, p . ki
0,1 X Z Fee g0, X (Iqi(Pcfi; Penfy) + 1), rae
q,j ki

I, i IPUHUMAET CIIEYIOIIEE 3HAYECHHUS:

[pu k = 1-4:

IIpu g = 1:

1, ecou Pcfj"zi =>70%
ki, kiy _ Pcf.k'i — Penft . .
lo.(Pcfjs Penjg) = (Pefiq ]’_q) ,eciu Pen®! < Peflt < 70%
k,i 1.4 1,9
L (70% — Penfd)
—1, uHaue
Ipu q=2,3:



1, ecoiu Pcfjlfl‘li = 85%
5

. ' ki ki
Iq,i(Pcfj’f;; Pcn'-"l) = (Pcfj’ql _ Pcnj‘ql)

7.q - , €CJIU Pen®t < Pcf-k'i < 85%
l (85% - Pcn}f;;) 74 74

—1, uHaye
[Tpu k = 5-6:
k,i 0
1, ecnu Pcfj‘q = 90%
k,i k,i
ki, kiy _ (Pcf. " — Pcn.” ) . )
Iq'i(Pij,q ; Pcnj,q) = 24 292 ), eciu Pen®! < Peflet < 90%
k,i j.q j.a
L (90% — Pcnl )
j.q
—1, uHaue
IMpu k =7:
k,i 0
( 1, ecnu Pcfj'q > 80%
k,i k,i
. ki, p o kiy _ ) [ (Pcff% = Pen . .
Iqu(Pij.q'Pcnj,q) = 24 qu , ecau Pcn}f’; < Pcfj'f; < 80%
L (80% — Pen ")
j.a
—1, uHaye
o Fee chtflfe - cymMMa OHMpPXKeBOro c6opa M KOMHMCCHMOHHOIO BO3HATPAKICHUS 3a KIHPHUHT,

B3UMaemas ¢ MapkeT-Melikepa MO CJelKaM, 3aKJIIOYeHHbIM B TeueHue q-oro KpaHrta B j-it
Toproselii gess o k-omy IHCTpyMEHTY € 1-bIM CPOKOM HMCTIOIHEHHS HA OCHOBaHUU 0€3aIpEeCHBIX
3asBOK, [TOJIAHHBIX MapKeT-MeHKepoM 1 CoAepKalluM KoJI(-bl) pa3jiesna perucTpa yuera mo3uuui,
MCIIOJIb3YEMbIE NP BBIIIOJHEHUHU 00s13aTeNIbcTB MapkeT-Melikepa B COOTBETCTBUM C HACTOSIIEH
[TporpammMoii Ha OCHOBaHUM 3akiroueHHOro ¢ bupxkeit noroBopa o0 okazaHuM yciyr Mapker-
Melikepa, IpU yCIOBHM, UTO JaHHBIE 3asBKHM 3aperucTpupoBaHbl B Peectpe 3adBOK ¢ OOJIbIINMU
HOMEPAMH, YEM HOMEPA COOTBETCTBYIOLIUX BCTPEUYHBIX 3asBOK I10 COOTBETCTBYIOIIUM IlapHbIM
CHEIIKAM;
Pc fjkéi i

4 — (pakTHUEcKasi MPOJIOJKUTENBHOCTh MOJAepKaHUsT MapkeT-MeiikepoM B T€UEHHE (-
oro KBanra B j-if Toprosblii aeHb /IBycTOpoHHUX KOTUPOBOK o k-omy MHCTpyMeHTY ¢ i-bIM
CPOKOM HCIIOJTHEHMs Ha YCIIOBUSAX, YKa3aHHBIX B NMyHKTE 2.2. Hactosiel [Iporpammer (B % ot
npoaosnkuTeabHoCcTH KBanTa);

k,i
Pcn;” o
° 74 — MAHUMAaJbHAS POJAOJLKUTENBHOCTh NOAAECPKaHUA MapKeT-MEHKEPOM B TEUECHUE (-

oro KBanra B j-if Toproselii aeHb /[BycTopoHHUX KOTHPOBOK Mo k-omy MHCTpyMEHTY ¢ i-bIM
CPOKOM HCIIOJTHEHHs Ha YCIIOBUSAX, YKAa3aHHBIX B MyHKTE 2.2. HacTtosuel [Iporpammel (B % oT
npoaosnkuTeabHoCcTH KBanTa);

e k=1,2, ... — IOPSIKOBBII HOMEP COOTBETCTBYIOIIETO MHCTpYMEHTa, YKa3aHHbIH B MMyHKTE |
Hacrosen [IporpamMmsr;

e i=1,2,... — MOPSAAKOBBI HOMEP COOTBETCTBYIOIIETO CPOKA UCTIOJIHEHNUS, YKa3aHHBIH B ITYHKTE
1 nacrosuieit [Iporpammsr;

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

e (=1, 2, ... — nopsakoBeiii HOomep KBaHTa, ykazaHHbIH B mnyHKTe 2.2.1. Hacrosmeu
IIporpammsl.

@opmyJia Ne2:



k,i ki
Shjqi [maX(O;lq,i(Pcfj’q‘;Pcn}-‘é)X(Sz—51)+51)]
Z i Kk ,F,He
kjq™ jq

S1 u S» IPUHUMAIOT CIEYIOIINE 3HAYCHHUS:
IMpu k =1,2:
e S; —50000 (ITarpmecsat ThicsY) pyOICii;
e S, —100 000 (Cto THICSY) pybIeii;
Ipu k = 3,4:
e S;—100 000 (Cto ThICSTY) pyOIIei;
e S, —200 000 (dBectu ThICcSY) pybIei;
[pu k = 5:
IIpnq=1,2,3
e S;—15000 (IlsTHaguate THICSY) pyOIeii;
e S, —30000 (Tpuauats TeicAY) pyOIeii;
IIpu q=4,5
e S, —60000 (Llectpaecst Thicsu) pyoIei;
e S, —120000 (Cro mBanuath ThICSY) pyOIICii;
IMpu k = 6:
IIpnq=1,2,3
e S, — 20000 (dBammare TeICcSY) pyOIei;
e S, —40 000 (Copok ThICSY) pyOIIeii;
IIpu q=4,5
e S, —380000 (Bocembaecar Toicsiu) pyomeil;
e S, —160 000 (Cro mrecTpaecsT THICSY) pyOJIeH;
Mpu k =7:
[Ipug=1
e S; —8000 (Bocemb ThICsY) pyOIIEeii;
e S, —16 000 (IllectHaguaTh THICSY) pyOIICH;
IMpuq=2
e S;—24500 ([IBaguare 4eThlpe THICAYH MATHCOT) pyOIei;
e S, —49000 (Copok AeBSTH THICSY) pyOIICii;
IMpuq=3
e S§;—17 500 (CemHanuaTh ThICSY TSATHCOT) PyOIIEH;
e S, —35000 (Tpuauare NATH THICSY) PYOIIEi;

k
* K, — KOJMYECTBO CPOKOB HCHOJHEHHUs MO k-omy HMHCTpymeHTy, 10 Kotopomy Mapker-

Meiikep B TeueHue q-oro Kanta B j-if ToproBelii 1eHb 00s13aH BBIITOTHATH YCIOBUS MOAICPKAHUS
JIByCTOpDOHHUX KOTHUPOBOK, MPEIYCMOTPEHHBIX B MyHKTEe 2.2. Hactosimed [Iporpammel. [Ipu
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OTIpeNIeICHUH KOJIMYEeCTBa CPOKOB HCIONHEHHS 1O k-my WHCTpyMEHTY Takke Y4YHUTBHIBAIOTCS
ToproBble THU, B KOTOPBIE MOTHOCTHIO MO0 YaCTUYHO TOPTU OBUIM IPHUOCTAHOBIICHBI.

3.2. Ilpu ompeneneHuu Konm4decTBa TOPTrOBBIX JHEW COOTBETCTBYIONIETO MeECSIA, TaKKe
YVUUTHIBAIOTCS TOpProBble JHH, B KOTOPbIE TOJHOCTHIO JIMOO YAaCTUYHO TOPTH OBUIN
MIPUOCTAHOBIICHBI.

4. bupska BrpaBe oTka3aTh MapkeT-MeUKepy B MPUCOSAMHEHUH K HacTosien [Iporpamme.
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