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NMporpaMMa MapKeT-MelKUHIra BbIXOQHOro AHA

Pa3nen I. TepMuHbl U onpeaeneHus

OdocTaTouHbIi 06bEeM — cyMMapHblii 06beEM CAenok MapkeT-Melikepa, COBEpPLUEHHBIX C
MHCTpyMEHTOM B TeuyeHMe ogHOro TOproBOro AHS B paMKax WCMONHEHMs 0653aTenbCTs,
NpeayCMOTPEHHbIX HacTosien [lporpaMMoi, MO AOCTMXKEHWM KOTOporo MapkeT-Menkep
0CBO6OXAAETCS OT yKa3aHHbIX 0653aTeNIbCTB MO TakoMy VIHCTpyMeHTY.

MHcTpyMeHT(-bl) — BbINyck(-1) LIEHHbIX 6yMar, yka3aHHbli(-blie) B Tabnuue, npuBeaeHHOW B
MpunoxeHumn 1 K HacTosiwew Mporpamme.

MaccuBHas caenka - caenka MapkeT-Menkepa, B PeKBM3MTaX KOTOPOW HOMep 3asiBKu
MapKkeT-Melikepa MeHblLe HOMepa BcTpeuHol 3asBkuy;

Mepuoa nopgaep>xaHUsA KOTUPOBOK - NEPUOA BPEMEHM, B TEYEHNE KOTOPOro MapKeT-Melkep
06513aH noaaepXXmBaTb ABYCTOPOHHUE KOTMPOBKM B COOTBETCTBUM C YC/IOBUSIMU [MporpaMMbi.

Mporpamma — NporpaMma MapKeT-MenKNHra BbIXOAHOro AHS.

ToproBbi AeHb — [ieHb, B KOTOPOM OCYLLECTBNAOTCA Toprn MHCTpyMeHTamu MporpaMMsbl B
Cekummn OoHA0BOro pbiHKa BUPXK B YCTAHOBNEHHbIX pEXMMaX.

TepMuHbI, He omnpeadenieHHble B HacToswen [MporpaMMe, MUCMONb3YOTCA B 3HAYEHUsIX,
YCTQHOBNEHHbIX paBunnaMmn BbINOMHEHNUS dYHKUMIN MapkeT-Meikepa B Cekunn ¢hoHAOBOro
PbIHKA.

Paspen I1. MapameTpbl M ycnoBus BbinosiHeHus o6s3aTenncTB Mapker-Mmelkepa

2.1. MapkeT-Melikep, BblbpaBwMin HacTosiwyto [MporpamMy, 06si3aH B COOTBETCTBUM C
3aK/t0YEHHbIM  [JOrOBOPOM UCMONHATL 0b6s13aTenbctBa no [llporpamMme B PexxuMme TOpros
«PeXnM OCHOBHbIX TOproB T+» Cekuun (pOHAOBOro pbiHKa BMpXu ¢ pacyeTaMm B pOCCUMCKMX
pyénsx B TeyeHue [JonoHUTENbHON TOProBOWM CECCUMN BbIXOAHOTO AHSI.

2.2. No kaxaomy n3 NHCTpYMEHTOB YCTaHaB/MBAKOTCA 3HAyYeHUs NapaMeTpoB WCMOSTHEHUS
obsi3aTenscTB MapkeT-Melkepa, npuseaeHHble B Tabnuue m3 Mpunoxenus 1 k Mporpamme.

2.3. MapkeT-MelKep CUYMTAEeTCs WCMONHUBLUMM B TeyeHne TOproBoro AHS 0653aTenbCTBa,
yKa3aHHble B MyHKTe 2.2. HacTosiwen MporpaMMbl, TOMbKO B Cny4Yae ecnu MapkeT-menkep
BbINOMHUN 06s13aTenbCTBa B AAHHOM TOpProBoM AHe Mo He MeHee 1% WHCTpymMeHTam OT
obwero konuyectsa MHCTPyMEHTOB, BKJIOYEHHLIX B [porpamMMy, npu yCioBMM BbINOSTHEHMUS
MM B OTHOLUEHUWN KaXkaoro M3 3Tux MHCTpyMeHTa(-0B) OAHOBPEMEHHO BO BCEX BPEMEHHbIX
WMHTEepBanax, yKka3aHHblX B cTonbue 3 Tabnuubl U Ans KOTOPbIX YCTAHOBMIEHbI BCE 3HAYEHUS
NapaMeTPOB WCMONIHEHNS 0653aTeNbCTB MapKeT-Melkepa, XO0Ts 6bl OAHOMO0 U3 CNeayoLmnX
YClOBUU:



- cobniogeHne B TeyeHune nepuoaa, YkasaHHoro B ctonbue 7 Tabnuvubl, napamMeTpos
06513aTeNbCTB, YKa3aHHbIX B cTonbuax 4 u 5 Tabnuubl;

- BbIMONHEHNe 0693aTenbCTB, YKa3aHHbIX B cTonbue 6 Tabnuubl.
BbinoniHeHMe/HEBBINONHEHNE 0653aTeNnbCTB MapKeT-MenkepoM onpeaensietcs bupxen no
KaXkZOMy MCronb3yemMoMy MapkeT-MelnkepoM MaeHTudgukaTopy.

2.4. MMHMManbHO AOMNYCTUMOE KONM4YecTBo ToproBbix AHeW OTYETHOro nepuoaa, B TeYeHWe
KOTOpbIX MapkeT-Melkep AO/MKEH WCMNOMHATL 06si3aTenbCTBa COrMMacHO MyHKTy 2.3.
HacTosiwen Mporpammbl, onpeaensieTca kak 1% oT konmyectBa ToproBbiX AHeW OTYETHOro
nepvoga. B cnyyae HapyweHus OAHHOrO ycrnosBus B onpegeneHHoM OTYeTHOM nepuoje,
ycnyrn MapkeT-Menkepa no Hactosiwen MporpaMme B TakoM OTYETHOM Mepuoae cuMTaroTCs
HEe OKa3aHHbIMWU.

B cnyyae penctBus Hactosiwen [MporpamMmbl u/wnn ucnonb3oBaHus B [lporpaMme
NoeHtndumkaTopa(-oB) MapkeT-Melikepa HenosHbi OTYETHbIM Nepuoa, BMECTO KOJIMYECTBA
Toprosbix gHen B OTYETHOM nepuoae paccMaTpuBaeTCs (PakTUYecKkoe KONM4ecTBo TOpProBbIX
AHen, koraa MapkeT-Melikep 6bin 06s13aH BbIMOMHATL CBOM (DYHKLMM.

Pazpen III. Nopsapok pacueta Bo3HarpaXkxaeHua Mapker-menkepa
3a BbinosiHeHue obsi3aTtennbcTs no NMporpamme

3.1. Pa3Mep Bo3HarpaxxaeHus MapkeT-Menkepa 3a BbiNOSIHEHNE UM B TeyeHue OTYETHOro

nepvofa YCNoBWWA, NpPeayCMOTPEHHbIX HacTosiwen [lporpammoin, onpeaensercs CyMMOM
BO3HarpakaeHui, pacCyMTaHHbIX A5 KaXAoro 3aseneHHoro WaeHTtudukaTtopa(-oB), U
paccunTbIBAETCA NO cneayroLen popmyne:

F= Z z Z (1000 + FIX * K; + MIN[0,0001 * V/ x R;; 6000]),
n k i

rae

F— pa3Mep BO3HarpaxzaeHus MapkeT-Melikepa 3a OTUYETHbI NepUoAa;
N — NopsiAKOBbIN HoMep UaeHTudmKkaTopa, 3asBneHHoro MapkeT-melikepom B Mporpammy;

/ — HOMep WHCTpyMeHTa, onpeaensieMblil HOMEPOM COOTBETCTBYHOLEN CTpoku Tabnuubl u3
MNpunoxexusa 1;

K — HoMep TOoproeoro AHs,, B KOTOPOM MO /-oMy WHCTpYMeHTy ans n-oro peHtudukaTopa
3aMKCMPOBaAHO UCMNOSTHEHNE 06513aTeNbCTB;

1600

FIXk = {Muv [T‘ 400]} py6., roe

N— KonnyecTBo Bcex MaeHTUMKaTOPOB BCEX MapKeT-MeNKepoB, y4acTBytoLwmx B [IporpaMme,
MO KOTOPOM 3acMKCUPOBAHO WCMONHEHME 06s3aTenbCTB Mo ~oMy WHCTPYMEHTY 3a k-4

ToproBbit A€HD;

Ki — KkO3(PUUMEHT JNMKBUAHOCTU /-0 WHCTpyMeHTa, onpegenseMbin un3  Tabnuupl
MpunoxeHus 1;

V¥ - O6beM naccuBHbIX CAENOK, 3aKMOUEHHbIX MapKeT-MenkepoM no ~omy HCTpYMEHTY B k-
4 TOproBbIi A€Hb C UCMOSIb30BaHWe 1-0ro iaeHTudmKaTopa Ha OCHOBaHME 3asiBOK C 06BEMOM
He MeHee MWHMMaNbHOrO pa3Mepa 3asiBKM, YCTQHOB/IEHHOrO [ANS COOTBETCTBYHOLLErO
BPEMEHHOrO WHTepBana ToproBoro AHsA. lpu pacyeTe COBOKYMHOro o6beMa MaCCUMBHbIX
COENOK ANs Leneil pacyeta BO3HArpaxaeHusi MapKeT-Meiikepa He Y4YMUTbIBAlOTCS CAESKM,



COBepLUEHHbIE HA OCHOBaHUM 3asiBOK MapkeT-Melkepa U BCTpeyHbiX 3asiBOK, MOAAHHbIX 3a
CYET OZIHOrO M TOro e MapkeT-Melkepa unn KnuenTta

R; — KO3 DUUMEHT NIMKBMAHOCTM /-r0 IHCTpyMeHTa, onpeaensieMbin n3 Tabnuubl
MpunoxeHus 1.

Pazpen IV. YcnoBus noaknoueHnsa UaeHtupukartopos k Mporpamme

4.1. K MNporpamme gonyckatoTcs MaeHTudMKaTopbl, N0 KOTOPbIM B TedeHne 3 KaneHAapHbIX
MecsiLeB, NpeALecTBYoWnX AaTe nogadm YBeAOMNeHUs O npucoeanHeHuun K lMporpamme,
Bupxen 3admkcnpoBaH cpeaHeaHeBHOM o6beM ToproB (ADTV) BCEMM aKUMSMU U
AEeno3nTapHbIMK pacnuckamun B pasmepe 300 MiH pybnen. bupxeit MoryT 6biTb AOMNYLIEHbI K
MNporpamme 3 UNpeHTudukaTtopa 6e3 Bbiwe ykasaHHOro TpeboBaHusi no pasmepy ADTV. B
cnyyae BblbbITMS 13 lMporpammbl MaeHTudmkaTopa, aonyuweHHoro 6e3 yyeta TpeboBaHusa K
ADTV, Ha ero mMecto Bupxel MOXeT 6biTb gonyuieH apyrov WaeHtTudukatop 6e3 ydeta
TpeboBaHus K ADTV.

4.2. B pamkax HacToswen MNporpamMMbl AONYCKaeTCs yKa3blBaTb He 6onee 1 (oaHoro) Toproso-
knupuHrosoro c4éta (TKC) n He 6onee 1 (ogHoro) KpaTtkoro koga knueHTta (KKK) ans ogHoro
NoeHTudukaTtopa.

4.3. Obwee konuyectBo MaeHTudmkaTopos, AonyweHHbIX B [porpamMy, MOXeT 6biTb He
6onee 10 (aecatn). OT oAHOro YyactHuka ToproB B [porpaMMy MOXET 6biTb AOMYLIEHO He
bonee 3 (Tpex) WpoeHTudwukatopoB. bupxa nNpuvHMMaeT pelweHne O [JOoMnycKke HOBOro
NaoeHtudmkatopa B MporpaMMy Ha OCHOBaHWM YBEAOM/IEHUIN, KOTOPbIE pacCMaTpMBalOTCS B
nopsaKe X rnocTyrnneHns Ha bupxy.



Ta6bnuua napamMeTpoB UCNONIHEHUA 0693aTenbcTB MapkeT-Meiikepa

MNpunoxeHue 1

T o Cnpag
Opro.bin o 06beM MNepuoa .
Koa BpevenHon [IBYCTOPOHHel ABYCTOPOH [locTaTouHbli noanepxaHus MuHuManCHbI Koadh-HT .
Ne MHcTpy- “HTepBan KOTUPOBKN* Hen 6bem*, WT. KOTUPOBOK** pasmep Ki Koagp-HT Ri
py 0TUPO! , ol , OTUPOBOK**,
Toprosoro aHs KOTUPOBKM, 3a8BKu*, WT.
MeHTa LT % MWH.
1 2 3 4 5 6 7 8 9 10
1 AFKS 10:00:00-18:59:59 50 000 0,75 50 000 000 400 5 000 1 1
2 AFLT 10:00:00-18:59:59 10 000 0,50 10 000 000 400 1 000 1 1
3 ALRS 10:00:00-18:59:59 10 000 0,50 10 000 000 400 1 000 1 1
4 ASTR 10:00:00-18:59:59 400 0,70 400 000 400 40 1 1
5 BSPB 10:00:00-18:59:59 2 000 0,90 2 000 000 400 200 1 1
6 CBOM 10:00:00-18:59:59 30 000 1,80 30 000 000 400 3000 1 1
7 CHMF 10:00:00-18:59:59 500 0,50 500 000 400 50 1 1
8 ELMT 10:00:00-18:59:59 2 000 000 1,20 2 000 000 000 400 200 000 1 1
9 ENPG 10:00:00-18:59:59 800 1,30 800 000 400 80 1 1
10 FEES 10:00:00-18:59:59 4 000 000 1,40 4 000 000 000 400 400 000 1 1
11 FLOT 10:00:00-18:59:59 3 700 0,90 3 700 000 400 370 1 1
12 GAZP 10:00:00-18:59:59 9 000 0,30 9 000 000 400 900 1 1
13 GMKN 10:00:00-18:59:59 7 500 0,45 7 500 000 400 750 1 1
14 HEAD 10:00:00-18:59:59 200 0,70 200 000 400 20 1 1
15 HYDR 10:00:00-18:59:59 540 000 1,10 540 000 000 400 54 000 1 1
16 IRAO 10:00:00-18:59:59 70 000 0,40 70 000 000 400 7 000 1 1
17 LEAS 10:00:00-18:59:59 300 1,40 300 000 400 30 1 1
18 LKOH 10:00:00-18:59:59 200 0,30 200 000 400 20 1 1
19 MAGN 10:00:00-18:59:59 9 000 0,5 9 000 000 400 900 1 1
20 MGNT 10:00:00-18:59:59 200 0,60 200 000 400 20 1 1
21 MOEX 10:00:00-18:59:59 3500 0,30 3 500 000 400 350 1 1
22 MSNG 10:00:00-18:59:59 110 000 2,30 110 000 000 400 11 000 1 1
23 MTLR 10:00:00-18:59:59 3000 0,50 3000 000 400 300 1 1
24 MTLRP 10:00:00-18:59:59 3000 1,50 3000 000 400 300 1 1
25 MTSS 10:00:00-18:59:59 3500 0,60 3 500 000 400 350 1 1
26 NLMK 10:00:00-18:59:59 5 500 0,60 5 500 000 400 550 1 1
27 NVTK 10:00:00-18:59:59 600 0,40 600 000 400 60 1 1
28 PHOR 10:00:00-18:59:59 100 0,80 100 000 400 10 1 1
29 PIKK 10:00:00-18:59:59 750 1,30 750 000 400 75 1 1
30 PLZL 10:00:00-18:59:59 1 000 0,50 1 000 000 400 100 1 1
31 POSI 10:00:00-18:59:59 200 0,80 200 000 400 20 1 1
32 ROSN 10:00:00-18:59:59 1 000 0,25 1 000 000 400 100 1 1
33 RTKM 10:00:00-18:59:59 5000 1,10 5000 000 400 500 1 1
34 RUAL 10:00:00-18:59:59 13 000 0,70 13 000 000 400 1300 1 1
35 SBER 10:00:00-18:59:59 6 000 0,20 6 000 000 400 600 1 1
36 SBERP 10:00:00-18:59:59 3000 0,30 3000 000 400 300 1 1
37 SELG 10:00:00-18:59:59 5000 1,40 5 000 000 400 500 1 1
38 SGZH 10:00:00-18:59:59 150 000 1,10 150 000 000 400 15 000 1 1
39 SMLT 10:00:00-18:59:59 300 0,80 300 000 400 30 1 1
40 SNGS 10:00:00-18:59:59 40 000 0,80 40 000 000 400 4 000 1 1
41 SNGSP 10:00:00-18:59:59 15 000 0,30 15 000 000 400 1 500 1 1
42 SPBE 10:00:00-18:59:59 2 500 0,80 2 500 000 400 250 1 1
43 SVCB 10:00:00-18:59:59 30 000 1,20 30 000 000 400 3000 1 1
44 T 10:00:00-18:59:59 600 0,20 600 000 400 60 1 1
45 TATN 10:00:00-18:59:59 900 0,40 900 000 400 90 1 1
46 TATNP 10:00:00-18:59:59 500 0,50 500 000 400 50 1 1
47 TRNFP 10:00:00-18:59:59 500 0,60 500 000 400 50 1 1
48 UGLD 10:00:00-18:59:59 470 000 0,80 470 000 000 400 47 000 1 1
49 UPRO 10:00:00-18:59:59 285 000 1,10 285 000 000 400 28 500 1 1
50 VKCO 10:00:00-18:59:59 1 300 0,70 1 300 000 400 130 1 1
51 VTBR 10:00:00-18:59:59 4 800 0,30 4 800 000 400 480 1 1
52 X5 10:00:00-18:59:59 200 0,80 200 000 400 20 1 1
53 YDEX 10:00:00-18:59:59 300 0,50 300 000 400 30 1 1
54 ABIO 10:00:00-18:59:59 3000 2,00 3000 000 400 300 1 1
55 BANE 10:00:00-18:59:59 200 2,00 200 000 400 20 1 1
56 BANEP 10:00:00-18:59:59 400 1,40 400 000 400 40 1 1
57 BELU 10:00:00-18:59:59 700 0,80 700 000 400 70 1 1
58 CARM 10:00:00-18:59:59 40 000 2,00 40 000 000 400 4 000 1 1
59 ELFV 10:00:00-18:59:59 300 000 1,60 300 000 000 400 30 000 1 1
60 EUTR 10:00:00-18:59:59 2 500 0,90 2 500 000 400 250 1 1
61 IRKT 10:00:00-18:59:59 10 000 2,00 10 000 000 400 1 000 1 1
62 KMAZ 10:00:00-18:59:59 2 000 1,90 2 000 000 400 200 1 1
63 MDMG 10:00:00-18:59:59 300 1,50 300 000 400 30 1 1
64 MGKL 10:00:00-18:59:59 40 000 2,00 40 000 000 400 4 000 1 1
65 MVID 10:00:00-18:59:59 1 500 1,50 1 500 000 400 150 1 1
66 NMTP 10:00:00-18:59:59 40 000 1,50 40 000 000 400 4 000 1 1
67 OGKB 10:00:00-18:59:59 500 000 1,70 500 000 000 400 50 000 1 1
68 RASP 10:00:00-18:59:59 2 000 1,80 2 000 000 400 200 1 1




69 RENI 10:00:00-18:59:59 3 000 2,00 3000 000 400 300 1 1
70 RNFT 10:00:00-18:59:59 3 000 0,80 3000 000 400 300 1 1
71 RTKMP 10:00:00-18:59:59 4 000 1,20 4 000 000 400 400 1 1
72 SFIN 10:00:00-18:59:59 250 0,90 250 000 400 25 1 1
73 SIBN 10:00:00-18:59:59 600 0,60 600 000 400 60 1 1
74 SOFL 10:00:00-18:59:59 3000 1,00 3 000 000 400 300 1 1
75 SVAV 10:00:00-18:59:59 400 1,90 400 000 400 40 1 1
76 TGKA 10:00:00-18:59:59 30000 000 2,00 30 000 000 000 400 3000 000 1 1
77 TRMK 10:00:00-18:59:59 3000 1,00 3000 000 400 300 1 1
78 WUSH 10:00:00-18:59:59 900 0,80 900 000 400 90 1 1
79 ZAYM 10:00:00-18:59:59 1400 2,00 1400 000 400 140 1 1

*C paTbl BCTYNIEHUSI B CWTY HOBOFO 3HAYEHMs KONMYECTBA akuuid Mocie 3aBepLueHUs
SMUTEHTOM Mpoueaypbl APO6IEHNS N KOHCOMAAUMMN LieHHOM ByMarn O6beM ABYCTOPOHHEN
KOTUPOBKM, [OCTATOYHbI 06bEM M MWHMManbHbIA pa3Mep 3asBKU YBEIMUYMBAIOTCA WK
YMEHbLLIAETCsl, COOTBETCTBEHHO, B M pa3, rae M — peann3oBaHHbIi ko3 duumneHT apobneHns

W KOHCONUAALUUN.

** B cnydae W3MEHeHWs pacnucaHus npoBedeHuss ToproB [lepuoa  noaaepKaHus
ABYCTOPOHHUX KOTMPOBOK MPOMOPLMOHANIbHO KOPPEKTUPYETCS B COOTBETCTBMM C TaKuUM

M3MEHEHNEM.




