YTBEPKJIEHO

ITpuxazom ITAO MockoBckas bupxa
ot 27.03.2024 Ne MB-I1-2024-885
[Tpuxazom ITAO MockoBckas bupxka
ot 26.06.2024 Ne MbB-I1-2024-1976

MMPOT'PAMMA MAPKET-MEHUKHWHI A
GAMEIIAIOIIMUE OBJIMT'AIIMU (BEYEPHAA CECCHUA)»

Pa3nen |. TepMmuHbl U onpeaesieHust
IIporpamma — [IporpamMmma mMapkeT-MeHKHHIra «3amMellarone o0Iurauu (BEYEpHssi CECCUsi)».

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

Jorosop — JloroBop 00 oka3zanum yciayr Mapker-meiikepa, ¢popma KOTOPOro IMperycMOTpeHa B
[Mpunoxernnn Ne 1 x [IpaBunam okazanusi yciryr Mapker-meiikepa B Cekuun (DOHIOBOTO PHIHKA
I[TAO Mockosckas bupka (nanee — bupxka).

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

HNucTpymeHT(-bI) — BHITYCK(-M) LIEHHBIX Oymar, yka3aHHbIH(-bl€) B [Tpunokennn Nel k Hacrosieit
IIporpamme.

Toprosslii AeHb — 1€Hb, B KOTOPOM ocyliecTBIsA0TCS Topru MuctpymenTamu [Tporpammel B Cekunu
(oHI0BOTO phIHKA BUpPKU B yCTaHOBIIEHHBIX PEKUMaX TOPrOB.

Beuepusist JlonoJiIHUTeIbHAS TOProBasi ceccusi — TOPTH, MPOBoAUMBbIE Ha bupxke mocie okoHUaHUs
OCHOBHOI TOPrOBO# CECCUU TEKYILETO JHS.

MunumanabHblil JonycTUMbI 00beM (nasiee — MJIO) — MUHUMATBHBIN CyMMapHBIA 00bEM OJHOMU
WIN HECKOJIBKHUX 3asBOK Mapker-meiikepa (nanee — 3asBka MM). B cinyuae c¢ 3asBkoit MM Ha
nokynky, MJIO paccuuTeiBaeTcs HapacTalOLUM UTOTOM B MOPSIIKE BO3pACTaHUS LIEHBI, B CIy4ae C
3asgBkoi MM Ha npojiaxy — HapacTarolliM UTOTOM B MOPSAKE YObIBAaHUS LICHBI.

IIpenenbHbIil cripex ABYCTOPOHHEH KOTHPOBKHM — ONPEIEICHHAs B IMPOLEHTaX pa3HUIA MEXIY
MaKkCHUMaJlbHOW LieHH 3asBKU MapkeT-MelKkepa Ha MpoJaxy, IpU KOTOPOH CyMMapHOE€ KOJIMYECTBO
LEHHBIX OyMar B 3THX 3asBKaX, paCCUNTAaHHOE HAapacTalolUM UTOTOM B TIOPSAKE BO3pacTaHUS LI€HBI,
COCTaBISET BENIMUYMHY, He MeHbuIyro MJIO, u MMHMManbHOW LieHOM 3asBKM Mapker-Melikepa Ha
MOKYTIKY, TpU KOTOPOM CyMMapHO€ KOJMYECTBO IIEHHBIX OyMar B 3THX 3asBKaX, pPacCUUTaHHOE
HaApacTAIOLIM UTOTOM B TIOPsIIKE YOBIBaHUS IIEHBI, COCTABIISET BEIMUMUHY, HE MeHbIIyI0 M/1O.

Ilepuoa noaep:;kaHusi KOTUPOBOK — MUHUMAJIbHBIM IEPHOJ BPEMEHH, B T€UEHUE KOTOPOro Mapker-
Meilikep 00s3aH moaJepkuBaTh LEeHbl Mo MHCTpyMeHTy(-aM) B COOTBETCTBHH C YCIOBHSIMHU
[Iporpammel.

JocTraTounblii 00bem (aajee - 10) — cymMapHbIil 00bEM clienok MapkeT-Meiikepa, 3aKIIF0UeHHbIX
0 KaXxaoMy M3 MHCTpyMEHTOB Ha OCHOBaHMHM 3asBOK MapkeT-Melikepa B TeueHre ToproBoro JHs
(ToproBoii ceccum), Mpu JTOCTUKEHUU KOTOporo MapkeT-Meiikep 0CBOOOKIAETCS OT YKa3aHHBIX B
Tabmume k Hacrosimeit [IporpamMme 00s3aTenbCTB B OTHOIIGHHWH 3Toro MHCTpymMeHTa B JTaHHBIN
Toproselii 1eHb.



IIaccuBHBIE CAeJKH - clenku Mapker-meiikepa, B PEKBU3UTax KOTOPOM HOMeEp 3asiBKU Mapker-
Melikepa MeHbIlle Homepa Berpeunoit 3asBku. [Ipu pacuere coBOKymHOTO 00beMa MacCUBHBIX CHCIIOK
JUIs LeJIe pacyeTa BO3HArpakaeHus MapkeT-MelKepa He YYUTBIBAIOTCS CIEJIKU, COBEPILUCHHBIC HA
OCHOBaHUM 3asBOK MapkeTr-meiikepa U BCTpeuHbIX 3asBOK, ITOJAHHBIX 3@ CYET OJHOIO M TOTO XK€
Mapxker-Melikepa uin KimeHTa Mapker-Menkepa.

TepMuHsl, He onpeneneHHbIe B HacToAwmEed [IporpaMMe, HCIIONB3YIOTCS B 3HAYEHUAX, YCTAHOBJICHHBIX
[IpaBunamu.

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

2.1 Mapker-meiikep, MPUCOCTUHMBIIMICSA K Hacrosmier [Iporpamme, 00s3aH B COOTBETCTBHH C
3aKJIFOYEHHBIM J]OTOBOpPOM HCIONMHATH 00s3aTEIbCTBA, HANpaBJICHHBIE Ha TMOAJCPXKAHHUE IEH II0
HUuctpymeHTy(-aM) B COOTBETCTBHM C TpeOOBaHUAMHU, NMpeabsaBisseMbiMH K [IpenenpHoMy copeny
IByXcTOopoHHEN kotupoBku, MJIO u Ilepuony nogaepxanusi KOTUpOBOK, B Pexume Topros «Pexum
ocHOBHBIX ToproB T+» Cekuun ongoBoro bupxu ¢ pacyeramu B pOCCHHCKUX PYOJIX B TEUCHHE
BeuepHel J{OMOIHUTENBHOM TOProBOM CECCUH.

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

2.3 Mapker-Meiikep CcUMTaeTCs WCHOJHHUBIIMM B TEYEHHE TOProBOro IHsS O00s3aTENbCTBA,
yKa3aHHbIE B MyHKTe 2.2 HacTtoseil [Iporpammsl, TONbKO B citydae eciau MapkeT-MelHKep BbIIOTHUIT
oOs3arenscTBa B AaHHbIN ToproBeiii 1eHb HE MeHee, ueM 1o 1 (ogHOoMy) MHCTpyMeHTy OT o01ero
KosinyectBa MHCTpYMEHTOB, BKINOYEHHBIX B Ilporpammy, mpu YCIOBUHM BBINOJIHEHUS WM BO
BpeMeHHOM uHTepBasie ¢ 19:05:00 mo 23:49:59 B otHomenun WHCTpyMmMeHTa(-0B) OAHOTO U3
CJICAYIOUIMX YCIOBUIL:

— OJIHOBPEMEHHOE COONIOICHHE B TEeUeHHE MepHoja MOJIepKaHUS KOTHUPOBOK (cTonberr 7
[Tpunoxxenuss Nel) coorBercTByromux MHcTpymeHTy mapamerpoB oOs3atensctB M/IO u
MpeIebHOrO Crpea ABYCTOPOHHEN KOTHPOBKH, YKa3aHHBIX B cTonOmax 5 u 6 Ilpunoxxenus
Nel.

— poctmwxkenue oovema Topros J{O, ykazannoro B cronoie 8 [Tpunoxenus Nel.

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

2.4 MuHUMAIBHO [OMYCTUMOE KOIM4YeCTBO ToproBbix nHed OTYETHOro mepuoja, B TEUCHHE
KOTOpPBIX MapkeT-Meikep T0JDKEH HCIONMHATh 00s3aTeNhCTBA COTJIACHO MYHKTY 2.3. HacTosmen
[Iporpammel, onpenensiercsa kak 1% ot konnuectBa Toproseix nHei OtueTHOro nepuoaa. B ciayuae
HapyIIeHUs JAHHOTO YCIIOBUA B ompeneneHHOM OT4eTHOM Tepuojne, yciyru Mapker-meiikepa 1o
Hacrosiiel [Iporpamme B TakoM OTYETHOM MEPUOAE CUUTAIOTCS HE OKa3aHHBIMU.

B ciyuae neiictust HacTosieit [Iporpammsl u/mnm ucnosns3zoBanus B [Iporpamme Mnentudukaropa(-
oB) MapkeT-Mmeiikepa HenoiHbI OTUETHBIN TEPUOT, BMECTO KosindecTBa ToproBeix nHel B OTueTHOM
nepuoJie paccMarpuBaeTcs GaKTHIECKOoe KOIM4YecTBO TOProBeIX JHEH, Korja MapkeT-meikep ObuT
00s13aH ¥ MOT BBITIOJHSATH CBOU (DYHKITUH.

2.5 Mapker-Meiikep, BBINOJHSIONINA 00s3aTebcTBA 1O HacTosmield [Iporpamme, momkeH
COOTBETCTBOBATH OJJHOBPEMEHHO CJIEIYIOLIM TPEOOBAHUSAM:

— orcyrctBue (¢dakTa TMoJaYd B apOMTpPaKHBIM Cyd 3asBIEHUS O TMPU3HAHUU €ro
HECOCTOSITENLHBIM (OaHKPOTOM);

— orcyrcrBue B EI'PIOJI 3anucu o HegoctoBepHocTu conepxkamuxcs B EI'PFOJI ceenenutii o Hem.



2.6 B cmyyae BO3HHMKHOBEHHS OOCTOSITENBCTB, IOBJIEKIIMX HECOOTBETCTBHE Mapker-Meiikepa
TpeOOBaHMUSAM, YyKa3aHHBIM B MyHKTe 2.5 Hacrosmieil [Iporpammer, Mapker-meiikep 00s13aH
He3aMeJUITMTENbHO HWHGPOPMHUPOBAaTh bHUpKYy O BO3HHUKHOBEHHMH TaKHUX OOCTOSTEIBCTB ITYTEM
HanpaBiieHus: bupie COOTBETCTBYIOIIETO yBEIOMIIEHHS B OyMakHOUW ¢opMe WM MOCPEACTBOM
HAIpaBJIEHUS DJIGKTPOHHOTO JOKYMEHTa B COOTBETCTBUM C IpaBUJIaMH  3JIEKTPOHHOIO
JTOKyMeHTooOopoTa bup:xu.

2.7 HecootBercTBue MapkeT-Meiikepa TpeOboBaHuAM MyHKTa 2.5 Hactosuien [Iporpammer u (nmm)
HapymieHne Mapker-meiikepom TpeOoBaHmii myHkTa 2.6 Hacrosimied I[IporpamMMbl  SBISIFOTCS
OCHOBAaHHUEM JJIs1 HEMEJIEHHOT O IIpekpaltenus Jlorosopa u yuactuss Mapker-melikepa B [Iporpamme.

Paznean |11, Ilopsagok pacyera Bo3Harpa:xkneHusi Mapker-Meiikepa 3a BbINOJHEHHE
o0s3aTesbeTB o Ilporpamme

3.1 Pa3smep BoszHarpaxkaenus MapkeT-MeiKepa 3a BBIIOJIHEHUE UM B TeueHre OTYeTHOro mepuoja
YCIIOBUH, NPENYCMOTPEHHBIX HacTtosAwmwen IIporpammoli, ompenensercs cymMMOW BO3HArpaXkIeHUH,
pacCYMTaHHBIX Ul K&KAOTO 3asBieHHoro Vaentudgukatopa(-oB), 1 paCCYMTHIBACTCS 110 CIEAYIOMIECH

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

F — pasmep Bosnarpaxnenus 3a OTueTHBII IEpUOL;

rac:

N — nopsnkoBeIit HOMep Unentudukartopa, 3asBieHHoro Mapker-melikepom B [Iporpammy;

K - momep Toprosoro ams, B KoTopoM 10 i-omy WHCTpymeHTy mis N-oco WnenTuukatopa
3a()MKCUPOBAHO UCITOJTHEHHE 0053aTEIIbCTB;

| — Homep MHCTpyMeHTa, onpeaesieMblii HOMEPOM COOTBETCTBYIOLIEN cTpoku U3 IIpunoskenus Nel;

Vik — OOBeM MacCHUBHBIX CIEIOK, 3aKIIOYeHHbIX Mapker-meiikepoM 1o i-omy WHCTpymeHTy,
BBIP)KEHHBIN B pyOJIsX, ¢ HCIONIb30BaHuEeM N-020 N aentudukaropa B k-2 TOpro.ulit ieHb, B KOTOPOM

OBLIHU UCIOJIHEHBI 00s13aTEILCTBA.

R; — xoadpduiment mukBuaHOCTH i-20 MHCTpYMEHTa (Ha epBoM 3Tarie 3amycka [IporpaMmbl OH paBeH
1 nst Bcex THCTpYMEHTOB).

HToroBoe Bo3HarpaxjaeHue Mapker-Meiikepa 1o J[oroBopy 3a HCHOJHEHHE 00s3aTelIbCTB 10 BCEM
WNucrpymentam 3a OtuerHsldt mepuon coctasisier He Oosiee 600 000,00 py6. (Lllectucor Thicau
py6ueii 00 komneek).

Pazgen IV. YeaoBus noakmoyenuss Unentuguxaropos k Ilporpamme

4.1 B pamkax nHacrosimieit [Iporpammbl nomyckaercst ykasbiBaTh He Ooisiee 1 (onHoro) Toproo-
knupunrooro cuéra (TKC) u ne Gomee 1 (omnoro) Kpatkoro xoma kmuenta (KKK) mns ogxoro
Unentuduxaropa.

4.2 Vkazanue Kpatkoro koma knuenta (KKK) sBisercss HeoOXoauMbIM YCIOBHEM ISl MOAAYU
3asBok MapkeT-MelKepa 3a cueT KJIMeHTa YYacTHUKa TOPTOB MO MOPYYCHHUIO TAaKOTO KJIMEHTA U Ha
OCHOBaHUM JIOTOBOpa, 3aKIIOYEHHOTO MEXAY TaKUM KIMEHTOM M YYacTHUKOM TOPTOB,
OCYIIECTBISIONUM 00s3aTenbcTBa Mapker-meiikepa no [Iporpamme.

4.3 Ecmu Mapket-meiikep uckimouni Maentudukarop u3 IporpaMMel Wil OTMEHUIT PETUCTPALIHIO
KJIMEHTa ¢ TakuM M neHTuduKkaTopom U3 TOpros, U JaHHbINA M nenTudukatop sBisiics eJMHCTBEHHBIM,
o KOTopoMy MapkeT-Melikep oCyIIecTBIIsT 00s3aTenbeTBa 1o [Iporpamme, To aeiictBue J{oroBopa,
B yacTu o0s3arenscTB 1o [IporpamMme, mpekpariaercs ¢ AaThl HCKIIIOUEHUs Takoro Mnentudukaropa.



[Tpunoxenue Nel k [Iporpamme

IIpeneabHbIii cipen

MuHHUMAJBHBIA 00bEM CIeJI0K

| Toremor | e ey sormponer | MAO:| et o | 10 | 3L
Yo J€eHb, Py0.
1 2 3 4 5 6 7 8 9
1 | RUOOOA107670 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 Boper Kar., 30-2026 17.09.2026 1,85 50 210 100 0
4 | RUOO0A105QW3 I'a3. Kam., B3026-1-11 - 2,25 50 210 100 0
5 | RUOO0A105QX1 T'a3. Kam., 53026-1-E - 2,25 50 210 100 0
6 | RUOO0OA105C51 Ia3. Kam., 3024-1-E 22.11.2024 1,30 50 210 100 0
7 | RUOOOA105VL6 I'as. Kam., 3025-1-E 21.03.2025 1,30 50 210 100 0
8 | RUOO0OA105WJ8 I'a3. Kam., 3025-2-E 15.04.2025 1,40 50 210 100 0
9 | RUOOOA105RG4 la3. Kar., 3026-1-]1 11.02.2026 1,50 50 210 100 0
10 | RUOOOA105WH2 I'a3. Kam., 3026-1-E 21.03.2026 1,50 50 210 100 0
11 | RUOO0A1056U0 la3. Kam., 3027-1-11 23.03.2027 1,90 50 210 100 0
12 | RUOO0A105RZ4 T'a3. Kam., 3027-1-E 17.02.2027 1,90 50 210 100 0
13 | RUOOOA105XA5 la3. Kam., 3027-1-®P 30.06.2027 2,70 10 210 20 0
14 | RUO00A105JH9 la3. Kam., 3027-2-]1 29.06.2027 1,85 50 210 100 0
15 | RUO0O0A105R62 I'a3. Kar., 3028-1-/1 06.02.2028 1,85 50 210 100 0
16 | RUO0O0A105BY1 Ia3. Kam., 3028-1-E 17.11.2028 1,85 50 210 100 0
17 | RUO00A105KUO I'a3. Kar., 3029-1-/1 27.01.2029 1,85 50 210 100 0
18 | RUO00A105SG2 la3. Kar., 3030-1-/1 25.02.2030 1,95 50 210 100 0
19 | RUO00A105JT4 I'a3. Kar., 3031-1-1 14.07.2031 2,05 50 210 100 0
20 | RUOOODA105A95 I'a3. Kar., 3034-1-1 28.04.2034 2,25 50 210 100 0
21 | RUOOOA105RH2 la3. Kar., 3037-1-1 16.08.2037 2,25 50 210 100 0
22 | RUOOOA107BL4 I'MK Hopunbckuit Hukens 3025-]1 11.09.2025 1,50 50 210 100 0
23 | RUOO0A107C67 I'MK Hopunbckuii Hukens 3026-11 27.10.2026 1,65 50 210 100 0
24 | RUOO0A1078V2 I'TJIK 3025-1 17.04.2025 2,10 50 210 100 0
25 | RUOOOA107AQ5 T'TJIK 3026-1 18.02.2026 1,50 50 210 100 0
26 | RUOO0A107B43 T'TJIK 3027-1 10.03.2027 1,80 50 210 100 0
27 | RUOODA107CX7 ['TJIK 3028-11 26.02.2028 2,75 50 210 100 0
28 | RUOOOA107D58 T'TJIK 3029-1 27.02.2029 2,85 50 210 100 0




29 | RUOOOA1059N9 Jlykoiin, 30-26 02.11.2026 2,60 50 210 100 0
30 | RUOOOA1059P4 Jlykoitn, 30-27 26.04.2027 2,75 50 210 100 0
31 | RUOOOA1059Q2 Jlykoiin, 30-30 06.05.2030 2,75 50 210 100 0
32 | RUOOOA1059R0 Jlykoitn, 30-31 26.10.2031 2,75 50 210 100 0
33 | RUOOOA105A04 Meramtounsecr, 028 22.10.2028 1,65 50 210 100 0
34 | RUOOOA107VV1 MKEB 30-2026-02 21.09.2026 2,00 50 210 100 0
35 | RUOOOA106YZ8 Mbiin.Py ®unanc 3025 07.04.2024 2,50 1 210 1 0
36 | RUOOOA107ELS8 HJIMK 3026-1 30.05.2026 1,85 50 210 100 0
37 | RUOOOA107B84 Coskombank C30-01 - 2,70 50 210 100 0
38 | RUOOOA107C59 Coskombank C30-02 - 3,30 50 210 100 0
39 | RUOOOA107CMO Coskombank C30-03 - 2,80 50 210 100 0
40 | RUOOOA105A87 Coskomdurot, 30-2028 26.04.2028 1,80 50 210 100 0
41 | RUOOOA107738 Tunbk. bank TCS-perpl - 2,25 50 210 100 0
42 | RUOOOA107746 Tunbk. Bank TCS-perp2 - 2,25 50 210 100 0
43 | RUOOOA107JN3 TMK 30-2027 12.02.2027 2,65 50 210 100 0
44 | RUOOOA106G31 ®ocArpo 3025-/] 23.01.2025 2,40 50 210 100 0
45 | RUOOOA106G56 docArpo 3028-/] 16.09.2028 2,75 50 210 100 0
46 | RUOOOA107JY0 YTII3 30-2024 19.09.2024 1,75 50 210 100 0
47 | RUOOOA107E99 CoBrkoM30-4 07.04.2030 2,60 50 210 100 0
48 | RUOOOA107L82 XK®B T1-01 - 2,00 50 210 100 0
49 | RUOOOA107R03 MKB 3026-1 21.01.2026 2,20 50 210 100 0
50 | RUOODA1084Q0 PXX]1 OAO 3026-2-P 10.09.2026 2,20 50 210 100 0
51 | RUOOOA1084S6 PX OAO 3026-1-OP 12.03.2026 2,20 10 210 20 0
52 | RUOOOA1086M4 MKB 3025-2 29.01.2025 2,10 50 210 100 0

! TpeboBanus k MUHUMATBEHOMY 00BEMY CIEIOK MapKkeT-Melikepa OTCyTCTBYIOT.




