YTBEPKJIEHO

ITpuxazom ITAO MockoBckas bupxa
ot 27.03.2024 Ne MB-I1-2024-885

MPOT'PAMMA MAPKET-MEHUKHWHI A
GAMEHAIOIIUE OBJIMT'ALIUU (BEUEPHSSI CECCHUS)»

Pa3nen |. TepmuHbl 1 onpeaesieHust
IIporpamma — [IporpamMmma MapkeT-MEeUKHHTA «3aMEIIAIONINE OOTUTAIUH (BEUEPHSISI CECCHS ).

IIpaBuna — [IlpaBuna oxazanus ycayr Mapker-meiikepa B Cekiuu  (GOHAOBOrO phIHKA
ITAO MockoBckas bupxa.

Jorosop — JloroBop 00 oka3zanum yciayr Mapker-meiikepa, ¢popma KOTOPOro IMperycMOTpeHa B
[Mpunoxennn Ne 1 x [IpaBunam okazanusi yciryr Mapker-meiikepa B Cekiun (pOHIOBOTO pHIHKA
I[TAO Mockosckas bupxka (nanee — bupxka).

Mapker-meiikep — Y4YacTHHK TOProB, 3akitouuBiiuii ¢ bupxeit [{oroBop o0 okazaHuu yciayr
Mapket-Mmeiikepa.

HNucTpymeHT(-bI) — BBITYCK(-M) LIEHHBIX Oymar, yka3aHHbIH(-bie) B [Tpunoxennn Nel k Hacrosiuei
[Iporpamme.

Toprosslii AeHb — I€Hb, B KOTOPOM OocylIecTBIIsA0TCS Topru MHcTtpymenTamu [Iporpammel B Cekuyu
(oH0BOTO phIHKA BUpPKU B yCTaHOBIIEHHBIX PEKUMaX TOPrOB.

Beuepusisi JlonoJiIHUTeIbHAS TOProBasi ceccusi — TOPTH, MPOBOAMMBIE Ha bupxke nociae okoHYaHUs
OCHOBHOI TOPrOBOH CECCUU TEKYILETO JHS.

MunumanbHbli JonycTUMBII 00beM (1aee — MJIO) — MUHUMATBHBIN CyMMapHBIA 00bEM OJHOMU
WM HECKOJIBKUX 3asBOK Mapker-Meiikepa (manee — 3aseka MM). B ciyuae ¢ 3asBkoit MM Ha
nokynky, MJIO paccunTeiBaeTcs HapacTalOlUM UTOTOM B MOPSJIKE BO3pACTaHMsI LIEHBI, B CIy4ae C
3asgBKoi MM Ha npojiaxy — HapacTarolliM UTOTOM B MOPSKE YObIBAaHUS LIEHBI.

IIpenenbHbIii cripex ABYCTOPOHHEH KOTHPOBKHM — ONPEJIEICHHAs B MPOLEHTaX pasHULA MEXIY
MaKCHUMaJbHOU 1IeHON 3asBKu MapkeT-MeliKkepa Ha IpOAaXxy, IPU KOTOPOH CyMMapHOE KOJIMYECTBO
LIEHHBIX OyMar B 3THX 3asBKaX, paCCUNTAaHHOE HAPACTAIOIIUM UTOTOM B MOPSAJIKE BO3pACTaHUS 1CHBI,
COCTaBISET BENIMUYMHY, He MeHburyro MJIO, u MuUHMManpHOW LieHOM 3asaBKM MapkeT-Melikepa Ha
MOKYTIKY, TpU KOTOPOM CyMMapHO€ KOJMYECTBO IIEHHBIX OyMar B 3THX 3asBKaX, pPacCUMTAHHOE
HapacTAIOLUM UTOTOM B TIOPsI/IKE YOBIBAHUS IIEHBI, COCTABIISIET BEIMYMHY, HE MeHblTyi0o M/O.

Ilepuoa noaep:kaHusi KOTUPOBOK — MUHUMAJIbHBIN IEPUOJT BPEMEHH, B TEUEHHE KOTOPOro Mapker-
Meiikep 00s3aH mMoaJepkKuBaTh LEHbl M0 MHCTpyMeHTy(-aM) B COOTBETCTBHHM C YCIIOBHSIMH
[Iporpammel.

JocTtarounslii 00beM (1agee - JI0) — cymmapHsblil 006EM cenok Mapker-meiikepa, 3aKITI0YeHHBIX
0 KaXxaoMy M3 MIHCTpyMEHTOB Ha OCHOBAaHMHM 3asBOK MapkeTr-Melikepa B TeueHre ToproBoro JHs
(ToproBoii ceccum), Mpu JTOCTUKEHUHU KOTOporo MapkeT-Meiikep 0CBOOOKIAAETCS OT YKa3aHHBIX B
Tabmune k Hactosmeit [Iporpamme 00s3aTenbCTB B OTHOIIEHUH 3TOro MHCTpymMeHTa B JaHHBIN
Toproselii 1eHb.



IIaccuBHBIE CcaeJKH - clenku Mapker-meiikepa, B PEKBU3UTax KOTOPOM HOMeEp 3asiBKU Mapker-
MeliKkepa MeHbIlle HoMepa Berpeunoit 3asBku. [Ipu pacdere coBOKynmHOTO 00beMa MacCUBHBIX CHCIIOK
JUIs LeJIe pacyeTa BO3HArpakaeHus Mapker-MelnKkepa He YYUTBIBAIOTCS CIEJIKU, COBEPILUCHHBIC HA
OCHOBAaHMM 3asiBOK MapkeT-Melikepa U BCTpeuHbIX 3as4BOK, MOJAHHBIX 3a CUYET OJJHOTO U TOTO XKe
Mapxker-Melikepa uin KiIMmeHTa Mapker-Menkepa.

TepMuHsl, He onpeaeneHHble B HacToAwEed [IporpamMme, HCIIONB3YIOTCS B 3HAYEHUAX, YCTAHOBICHHBIX
[IpaBunamu.

Paznea |l. IlapameTpsl 1 yc10BUS BBINOJHEHHs 0053aTe/IbCTB MapkeT-Melikepa

2.1 Mapker-Meiikep, MPUCOCTUHHMBIIMICSA K Hacrosmier [Iporpamme, 00s3aH B COOTBETCTBHH C
3aKJIFOYEHHBIM JIOrOBOpPOM HCHONMHATH 00s3aTEIbCTBA, HANpaBJICHHBbIC Ha IMOJAJCpXKAHWE LEH II0
HUuctpymeHTy(-aM) B COOTBETCTBHH C TpeOOBaHMSIMH, NpeabsaBisgeMbiMu K [IpenenbHoMy crpeny
IByXcTOopoHHEN kotupoBku, MJIO u Ilepuony nogaepxanusi KOTUpOBOK, B Pexume Topros «Pexum
ocHOBHBIX ToproB T+» Cekuuun onaoBoro bupxku ¢ pacdyeramu B pOCCUHCKUX PYOJsiX B TEUEHUE
BeuepHen J[OMOJHUTENIBHOM TOPrOBOM CECCHM.

2.2 Ilo xaxnomy u3 HHCTpyMEHTOB YCTaHaBIMBAIOTCS 3HAU€HHUs [apaMeTpPOB HCIOJIHEHHUs
o0s3arenbcTB MapkeT-Melikepa, npuBeeHHble B [Ipunoxenun Nel k Hactosmeit [Iporpamme (nanee
— Ilpunosxxenue Nel).

2.3 Mapker-Meiikep CcUMTaeTCs WCIOJHUBIIMM B TEeUeHHE TOpProBOoro JHS O0s3aTENbCTBA,
yKa3aHHbIE B MyHKTe 2.2 HacTosiel [IporpaMmel, TOIbKO B citydae eciii MapkeT-MelKep BBIITOTHUI
oOs3arenbcTBa B AaHHbIN ToproBeiii 1eHb HE MeHee, ueM 1o 1 (ogHomy) MHCTpyMEHTY OT o01iero
KonuuecTBa IMHCTpyMEHTOB, BKIIOYEHHbIX B IIporpaMMy, npu yCIOBHM BBINOJIHEHHMS UM BO
BpeMeHHOM uHTepBasie ¢ 19:05:00 mo 23:49:59 B ortHomenun HHcTpyMeHTa(-0B) OJHOTO U3
CJIEYIOIINX YCIOBHM:

— OJHOBpPEMEHHOEe COOII0JIeHHEe B TEeUeHHE IepHuoja IMOIJEepkKaHUus KOTHPOBOK (ctoinder 7
[Mpunoxkenuss Nel) coorBercTByromux MHCTpyMeHTy mapamerpoB oOsi3atenbctB MJIO wu
IpeJeNbHOrO CIpeia JBYCTOPOHHEH KOTMPOBKH, YKa3aHHBIX B cTonOnax S u 6 Ilpunoxenus
Nel.

— noctmxeHue oobema Topros 10, ykazanHoro B cronoue 8 [Tpunoxenns Nel.

BrinonHenue/HeBbInoIHEHNE 00s13aTenbCTB MapkeT-MelikepoM orpenensercss bupxei no kaxaomy
ucnoiszyeMmoMy Mapker-meiikepom Unentudukaropy.

2.4 MuHUMAIBHO [OMYCTUMOE KOIMYeCTBO ToproBbix nHed OTYETHOrO mepuoja, B TEUCHHE
KOTOpPBIX MapkeT-Meikep JTOJDKEH HCIONHATh 00sA3aTENhCTBA COTJIACHO MYHKTY 2.3. HacTosmen
[Iporpammsl, onpenensiercsa kak 1% ot konuuectBa Toproeeix aHe OtueTHOro nepuoga. B cioyuae
HapyIIeHUs JAHHOTO YCIIOBUA B ompeneneHHOM OT4eTHOM Tepuojne, yciyru Mapker-meiikepa 1o
Hactosiel [Iporpamme B Takom OTYETHOM NEPUOAE CUNTAIOTCS HE OKa3aHHBIMU.

B cnyuae neiictBust HacTosiedt [Iporpammsl u/unu ucnons3zoBanus B [Iporpamme Mnentuduxaropa(-
oB) MapkeT-meiikepa HenonHbI OTUeTHBIN TEPUO, BMECTO KosndecTBa Toproeix nHel B OTueTHOM
nepuojie paccMarpuBaeTcs GaKTHIECKOe KOMM4ecTBO TOProBhIX AHEH, Korma MapkeT-meikep ObuT
00s13aH ¥ MOT BBHITIOJHSATH CBOU ()YHKITHH.

2.5 Mapker-Meiikep, BBIMOJHSIONINA 00s3aTebcTBA MO HacTosmield [Iporpamme, moimkeH
COOTBETCTBOBATH OJJHOBPEMEHHO CJIEIYIOLIM TPEOOBAHUSAM:

— orcyrctBue (dakTa TMoJaud B apOMTpPaKHBIM Cy[d 3asgBICHHS O MPHU3HAHUH €ro
HECOCTOSITENLHBIM (OaHKPOTOM);

— otcyrcrsue B EI'PIOJI 3armncn o HenocroBepHocTH conepsxamuxcs B EI'PYOJI cBenennii o HeMm.

2.6 B cmydae BO3HHKHOBEHHS OOCTOSATEIBCTB, TOBJEKITNX HECOOTBETCTBHE MapkeT-meikepa
TpeOoBaHUSM, yKa3aHHbIM B myHKTe 2.5 Hactosmeidt I[Iporpammer, Mapker-meiikep o00s3aH



He3aMeJUIMTENbHO HWHPOpPMHUPOBaTh bHUpKYy O BO3HMKHOBEHHH TaKUX OOCTOSTEIBCTB IMYTEM
HarmpaBiieHus: BHUp)ke COOTBETCTBYIONIETO YBEIOMIICHHS B OyMakHOH (opMe WM IMOCPEICTBOM
HaIlrpaBJICHUA SJICKTPOHHOT'O JOKYMCHTa B COOTBCTCTBUHN C IpaBUJIaMHn SJICKTPOHHOI'O
JTOKyMeHTOo0O0OopoTa bupxu.

2.7 HecootBercTBue Mapket-Meiikepa TpeboBanusM nyHkTa 2.5 Hacrosmeit [Iporpammel u (i)
HapymieHne Mapker-meiikepom TpeOoBaHmii TyHKTa 2.6 Hactosmed I[IporpamMmbl SBISIFOTCS
OCHOBAaHHUEM JJIs1 HEMEIJICHHOT O IIpekpalieHnus Jloropopa u yuactuss Mapker-melikepa B [Iporpamme.

Paznea |11, Ilopsagok pacyera Bo3Harpa:xkaneHusi Mapker-Meiikepa 3a BbINOJHEHHE
oos3aTenbeTB o [lporpamme

3.1 Pa3smep BoszHarpaxkaenus MapkeT-Meikepa 3a BBIIOJTHEHUE UM B TeueHre OTYeTHOro mepuoja
YCJIOBUM, MPEIyCMOTpPEHHbIX HacTosimed I[Iporpammoii, omnpenenseTcss CyMMOW BO3HarpaxiacHUM,
pacCYMTaHHBIX JUISI K&KAOTO 3asBieHHoro aentugpukatopa(-oB), 1 paCCUMTHIBACTCS 110 CIEAYIOMIECH

dbopmyre:
F = z Z Z (200 py6.+0,00015 + VX = R,)
n k i

F — pasmep Bosnarpaxnenus 3a OTueTHbII nepuox;

rac:

N — nopsankoBeiit HoMep Unentudukartopa, 3asBienHoro Mapker-melikepom B [Iporpammy;

K - momep Toprosoro ams, B KoTopoM 10 i-omy WHCTpymeHTy mis N-oco WnenTuukatopa
3a(pUKCHPOBAHO UCTIOJTHEHUE 00SI3aTEIBCTB;

I — Homep MUHCTpyMeHTa, onpeensieMblii HOMEPOM COOTBETCTBYIoMIEH cTpoku u3 [Ipunoxkenus Nel;

k o .
V;® — OGbem maccuBHBIX CHEIOK, 3aK/IIOYCHHBIX MapkeT-MeiikepoM 10 i-omy HHCTpyMeHTY,
BBIPKECHHBIN B pyOJIsiX, ¢ HCIOJIb30BaHueM N-o2o Unentudukaropa B K-tz Toprossiii 1eHb, B KOTOPOM

OBLTHA UCIOJIHEHBI 00s13aTEILCTBA.

R; — xosdpduiment mukBraHOCTH i-20 HCTpYMEHTa (Ha epBoM dTarie 3aimycka [IporpaMmbl OH paBeH
1 nst Bcex HCTpYMEHTOB).

HroroBoe BozHarpaxaeHne MapkeT-Meiikepa mo J[oroBopy 3a MCIoONHEHHE 005S3aTeIbCTB MO BCEM
Wuctpymentam 3a OtuetHbid mepuoj coctaBisier He O6osee 600 000,00 py6. (Illectucor ThicsSY
py6ueii 00 komneek).

Paznen 1V. YciaoBus noaknouenust Unentudukaropos k [Iporpamme

4.1 B pamkax nHacrosmeit [Iporpammbl nomyckaercst ykasbiBaTh He Oosiee 1 (onHoro) Toproo-
knupunrooro cuyéra (TKC) u ne Gomee 1 (ognoro) Kpatkoro xona kmuenta (KKK) mns omxoro
Unentuduxaropa.

4.2 Vkazanue Kpatkoro koma knuenta (KKK) sBnsercs HeoOXOOUMBIM YCIOBHEM HJsl MOAAYU
3assBok MapkeT-Meikepa 3a c4eT KIUeHTa YJYacTHHKA TOPTOB IO MOPYYCHHUIO TAaKOTO KIMEHTA U Ha
OCHOBaHWHU JIOTOBOPA, 3aKIIOYCHHOTO MEXKAYy TaKuM KIUEHTOM U YYacTHUKOM TOPIOB,
OCYIIECTBIISIONUM 00s3aTeIbcTBa MapkeT-meiikepa mo [Iporpamme.

4.3 Ecmu Mapket-meiikep uckimouni Maentudukarop u3 IIporpaMMel v OTMEHUI PETUCTPALIHIO
KJIMEHTa ¢ TakuM M ieHTupuKaTopom U3 TOpro., U JaHHbIN M nenTudukarop SBisiics eAMHCTBEHHBIM,
o KoTopoMy MapkeT-Melikep ocylecTBIsul 00s3aTenscTBa 1o [Iporpamme, To neiicrsue [lorosopa,
B yacTu o0s3arenscTB 1o [Iporpamme, mpekpariaercs ¢ AaThl HCKJIIOUEHUs Takoro Mnentudukaropa.



[Tpunoxenue Nel k [Iporpamme

MuHUMAJbLHbIA
. IIpenenbHblii cripes Hepuox 00beM c/1eJI0K
Ne Toprosolii kox HaumeHnoBanue Jara IByCTOpOHHe MAO0, noaaep:xxkanusa | [0, Mapier-meiikepa 3a
Hucrpymenrta Hucrpymenrta norameHust KOTHPOBIKH, Y6 mT KOT::E(}){BOK, mT. —
) J€Hb, pyo.
1 2 3 4 5 6 7 8 9
1 | RUOO0OA107670 AJIb®A-BAHK 30-01 30.01.2025 2,40 50 210 100 0
2 | RUOOOA107A69 AJIb®A-BAHK 30-02 04.08.2025 2,40 50 210 100 0
3 | RUOOOA105GN3 Bopen Kamn., 30-2026 17.09.2026 1,85 50 210 100 0
4 | RUOOOA105QW3 | I'as. Kam., 63026-1-11 - 2,25 50 210 100 0
5 | RUOODA105QX1 T'a3. Kam., 63026-1-E - 2,25 50 210 100 0
6 | RUOOOA105C51 I'a3. Kan., 3024-1-E 22.11.2024 1,30 50 210 100 0
7 | RUOOOAL1059A6 Ta3. Kam., 3024-1-® 06.04.2024 2,25 50 210 100 0
8 | RUOOOA105VL6 I'a3. Kan., 3025-1-E 21.03.2025 1,30 50 210 100 0
9 | RUOOOA105WJ8 Ta3. Kam., 3025-2-E 15.04.2025 1,40 50 210 100 0
10 | RUOOOA105RG4 I'a3. Kan., 3026-1-]1 11.02.2026 1,50 50 210 100 0
11 | RUOOOAL105WH2 | T'as. Kam., 3026-1-E 21.03.2026 1,50 50 210 100 0
12 | RUOOOA1056U0 I'as. Kan., 3027-1-]1 23.03.2027 1,90 50 210 100 0
13 | RUOOOAL105RZ4 T'a3. Kam., 3027-1-E 17.02.2027 1,90 50 210 100 0
14 | RUOOOA105XA5 Ia3. Kamn., 3027-1-®P 30.06.2027 2,70 10 210 20 0
15 | RUOOOA105JH9 T'a3. Kam., 3027-2-11 29.06.2027 1,85 50 210 100 0
16 | RUOOOA105R62 I'a3. Kan., 3028-1-]] 06.02.2028 1,85 50 210 100 0
17 | RUOOOA105BY1 Ta3. Kam., 3028-1-E 17.11.2028 1,85 50 210 100 0
18 | RUOOOA105KUO I'a3. Kan., 3029-1-]1 27.01.2029 1,85 50 210 100 0
19 | RUOOOA105SG2 T'a3. Kam., 3030-1-/1 25.02.2030 1,95 50 210 100 0
20 | RUOOOA105JT4 T'a3. Kam., 3031-1-J1 14.07.2031 2,05 50 210 100 0
21 | RUOOOA105A95 Ta3. Kam., 3034-1-]1 28.04.2034 2,25 50 210 100 0
22 | RUOOOA105RH2 Ta3. Kam., 3037-1-11 16.08.2037 2,25 50 210 100 0
23 | RUOOOA107BL4 I'MK Hopunbckuit Hukens 3025-J1 11.09.2025 1,50 50 210 100 0
24 | RUOOOA107C67 I'MK Hopunsckuii mukens 3026-]] 27.10.2026 1,65 50 210 100 0
25 | RUOOOA1077H3 T'TJIK 3024-11 31.05.2024 2,00 50 210 100 0




26 | RUOODDA1078V2 I'TJIK 3025-11 17.04.2025 2,10 50 210 100 0
27 | RUOD0DAL107AQ5 | I'TJIK 3026-/] 18.02.2026 1,50 50 210 100 0
28 | RUOD0A107B43 I'TJIK 3027-1 10.03.2027 1,80 50 210 100 0
29 | RUODDA107CX7 | I'TJIK 3028-/] 26.02.2028 2,75 50 210 100 0
30 | RUOD0A107D58 I'TJIK 3029-1 27.02.2029 2,85 50 210 100 0
31 | RUOODOA1059N9 JIyxoitn, 30-26 02.11.2026 2,60 50 210 100 0
32 | RUOD0A1059P4 Jlykoiin, 30-27 26.04.2027 2,75 50 210 100 0
33 | RUOD0DA1059Q2 JIyxoitn, 30-30 06.05.2030 2,75 50 210 100 0
34 | RUOOOA1059R0 Jlyxkoiin, 30-31 26.10.2031 2,75 50 210 100 0
35 | RUODDA105A04 Meraounnsect, 028 22.10.2028 1,65 50 210 100 0
36 | RUODDA107VV1 | MKB 30-2026-02 21.09.2026 2,00 50 210 100 0
37 | RUODDAL107VWY | MKB 30-2024-02 25.06.2024 2,00 50 210 100 0
38 | RUODOA105H64 MMK, 30-2024 13.06.2024 1,85 50 210 100 0
39 | RUODDA106YZ8 Mboiin. Py ®unanc 3025 07.04.2024 2,50 1 210 1 0
40 | RUOOOA107EL8 HJIMK 3026-/1 30.05.2026 1,85 50 210 100 0
41 | RUO00A107B84 Coskombank C30-01 - 2,70 50 210 100 0
42 | RUOOODA107C59 Coskombank C30-02 - 3,30 50 210 100 0
43 | RUOOODA107CMO0 | Coskombank C30-03 - 2,80 50 210 100 0
44 | RUOOOA105A87 Cosxkomduor, 30-2028 26.04.2028 1,80 50 210 100 0
45 | RUO00A107738 Tunek. bank TCS-perpl - 2,25 50 210 100 0
46 | RUOO0A107746 Tunsk. bank TCS-perp2 - 2,25 50 210 100 0
47 | RUOOOA107IN3 TMK 30-2027 12.02.2027 2,65 50 210 100 0
48 | RUOO0A106G31 docArpo 3025-1 23.01.2025 2,40 50 210 100 0
49 | RUO00A106G56 ®docArpo 3028-]1 16.09.2028 2,75 50 210 100 0
50 | RUODDA107JYO0 YTII3 30-2024 19.09.2024 1,75 50 210 100 0

! Tpe6oBanus k MUHMMaTLHOMY 06bEMY cIENOK MapkeT-Meiikepa OTCYTCTBYIOT.




