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MporpaMMa MapKeT-MelUKMHra BbIXOAHOI0 AHS

Pasnen I. TepMuHbl U onpeaeneHus

OocTaTouHbii 06bEeM — cyMMapHblii 06bEM CAENOK MapkeT-Melikepa, COBEpPLUEHHBIX C
MHCTpyMEHTOM B TeyeHue oaHoro TOproBOoro [HSA B paMKax WCMONMHEHUS 06A3aTeNnbCTB,
NpefyCMOTPEHHbIX HacTosAlleid [porpaMMoi, MO  AOCTMXKEHWMM KOTOpPOro MapKeT-Melikep
0CBOBOX/AAETCS OT YKa3aHHbIX 0643aTeNbCTB MO TaKoMy MHCTPYMEHTY.

MHcTpyMeHT(-bl) — BbINycK(-M) LEHHbIX H6yMar, ykasaHHbi(-ble) B Tabnuue, npuBeaeHHON B
MpunoxeHumn 1 K HacTosiwen Mporpamme.

MaccmBHaa caenka - caenka MapkeT-melikepa, B PEKBM3WTax KOTOPOW HOMEp 3asiBKM
MapkeT-MelKepa MeHbllUe HoMepa BcTpeuHon 3asBku;

Mepuop nogaepKaHUA KOTUPOBOK - NepUO BPEMEHU, B TEYEHNE KOTOPOro MapKeT-Melkep
06513aH noaaepXXmBaTb ABYCTOPOHHUE KOTMPOBKM B COOTBETCTBUM C YC/IOBUSIMU [porpaMMbi.

MporpamMmma — MNporpaMma MapKeT-MeNKMHIa BbIXOAHOIO AHS.

ToproBblii AeHb — [eHb, B KOTOPOM OCYLLECTBSIOTCSA TOPrn MHCTpyMeHTamu MporpaMmbl B
Cekummn hoHAOBOro pbiHKa BUPXW B YCTAHOBNEHHbIX PEXUMaX.

TepMWHbI, He onpeadeneHHble B HacTosien [MporpaMMe, MCMONb3YOTCS B 3HAYeEHUsIX,
YCTaHOBNEHHbIX lNpaBunaMu BbINOAHEHNS GyHKUMA MapkeT-meikepa B Cekunn OHAOBOrO
PbIHKa.

Paspen I1. MapameTpbl M ycnoBus BbinosiHeHUs 06s3aTtenncTB Mapker-Melkepa

2.1. MapkeT-mMeiikep, BblbpaBwmiA HacTosiwyto [MporpamMMmy, o06si3aH B COOTBETCTBUMMU C
3aK/II0YEHHbIM [JOrOBOPOM WUCMONHATL 06s13aTensCctBa no [lporpamMme B PexuMme TOpros
«PeXu1M 0CHOBHbIX TOproB T+» Cekuun (poHAOBOro pbiHKa BUpXu ¢ pacyeTamm B pOCCUNCKUX
pybnsx B Te4yeHve JonoiHUTENbHOW TOProBON CECCUU BbIXOAHOMO AHS.

2.2. Mo kaxaoMy m3 NHCTpYMEHTOB YCTaHaB/IMBAKOTCS 3HA4YeHWs MapaMeTpoB WMCMOSTHEHMUS
0bs3aTensCcTB MapkeT-Melkepa, npueeaeHHble B Tabnuue us Mpunoxerus 1 k MNporpamme.

2.3. MapkeT-MelKkep CUYMTAETCS MCMOSHMBLUMM B TeyeHne TOproBoro AHs 06s13aTenbCTBa,
yKasaHHble B MyHKTe 2.2. HacTosiwen MporpaMMbl, TOMLKO B Cny4vae ecnu MapkeT-menkep
BbINONHUA 06s13aTenbCTBa B AaHHOM TOProBoM AHe No He MeHee 1% WHCTpymeHTaM oT
obuwero konnyectsa MHCTPyMEHTOB, BK/IIOYEHHbLIX B lNporpammy, rnpu yCnoBUW BbINOSTHEHUS



MM B OTHOLUEHUWN KaXkaoro m3 3Tux MHCTpyMeHTa(-0B) OAHOBPEMEHHO BO BCEX BPEMEHHbIX
WHTEpBanax, ykasaHHblx B ctonbue 3 Tabnuubl 1 Ans KOTOPbIX YCTAHOB/EHbI BCE 3HAYEHUS
NMapaMeTpPOB WCMOSIHEHNA 00s3aTenbCTB MapKkeT-Melikepa, XO0Ts 6bl OHOrO U3 CReayoLmX
YC/TOBUNA:

- cobnogeHne B TeyeHWe nepuoda, ykasaHHoro B ctonbue 7 Tabnuubl, napamMeTpos
0653aTeNbCTB, YKa3aHHbIX B ctonbuax 4 u 5 Tabnuubi;

- BbINOJIHEHNE 0653aTeNbCTB, YKa3aHHbIX B cTonbue 6 Tabnuvubl.
BblnosiHeHWe/HEBBINOMHEHNE 0653aTeNbCTB MapkeT-MenkepoM onpeaensietcs bupxen no
KakaoMy ucrnonb3yeMoMy MapkeT-menkepoM NaeHTngukartopy.

2.4. MMHMManbHO AOMNYCTMMOE KOMMYEeCTBO TOproBbix AHeNM OTYETHOro nepuoaa, B TeYeHne
KOTOpbIX MapKeT-Menkep [OO/MKEH WCMONHATL 0653aTenbCcTBa  COMMacHO MyHKTY 2.3.
HacTosiwen Mporpammbl, onpeaensieTca kak 1% oT konmyectBa ToproBbiX AHeW OTYETHOro
nepuoga. B cnyyae HapylweHus faHHOro ycnosus B onpegeneHHoM OTYeTHOM nepuojae,
ycnyrn MapkeT-Melnikepa no Hactosilen Mporpamme B TakoM OTYETHOM MEPUOAE CUUTAIOTCA
HE OKa3aHHbIMW.

B cnyyae penctBus Hactosiwen [MMporpamMMmbl W/Wnn  UCnonb3oBaHus B [porpamMme
NoeHtudmkatopa(-oB) MapkeT-Melikepa HenosnHblin OTYETHbIM Nepuoa, BMECTO KOIMYECTBa
ToproBbIx aHeN B OTYETHOM Nepuoae paccMaTpuBaETCs (pakTUYECKOe KOMMYECTBO TOProBbIX
AHen, koraa MapkeT-Melikep 6bin 06s13aH BbIMOMHATbL CBOM (DYHKLMM.

Paspen III1. Mopspok pacueta BO3HarpaXkaeHuss Mapker-menkepa
3a BbinosiHeHue obsizaTtenbcTs no NMporpamme

3.1. Pa3mMep Bo3HarpaxaeHus MapkeT-Menkepa 3a BbiNOMAHEHNE UM B TeveHne OTYETHOro

nepvoga YCnoBWUWA, NpPeayCMOTPEHHbIX HacTosiwen [lporpammon, onpeaensercs CyMMOM
BO3HarpaXaeHwWi, pacCcYMTaHHbIX AN KaXAoro 3asBneHHoro WaeHTudukaTtopa(-oB), U
paccyMTbIBAETCA NO cneayrowen popmyne:
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F— pa3mep BO3Harpa)aeHusi MapkeT-meikepa 3a OTUYETHbIN Nepuoa;
n— NopsaKoBbIN HOMep NaeHTudukaTopa, 3asBneHHoro MapkeT-MelikepoM B MNporpammy;

/ — HOMep WHCTpyMeHTa, onpefensieMblii HOMEpPOM COOTBETCTBYHOLEN CTpoku Tabnuubl u3
MNpunoxexusa 1;

K — HOMep TOproBoro AHs, B KOTOPOM Mo /-oMy WHCTpyMeHTy ansa n-oro WaeHTudukatopa
3aMKCMPOBAHO UCMOSTHEHWE 0693aTeNbCTB;
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N— KonnyecTBo Bcex MaeHTUMKaTOPOB BCEX MapKeT-MeNKepoB, y4acTBytoLWwmx B [IporpaMme,
MO KOTOPOM 3adMKCMPOBaAHO WCMONHeHMe 06s3aTensCTB No FoMy WHCTPYMeHTY 3a k-4

ToproBbii A€HD;

Ki — koadduumMeHT nuKBMAHOCTM Jj-ro WHCTpyMeHTa, onpeaensiembin u3  Tabnuupbl
MNpunoxexusa 1;



V¥ - O6beM naccuBHbIX CAENOK, 3aKMHOUEHHBLIX MapKeT-MeikepoM no Fomy WHCTpYMEHTY B
k-vi TOproBblii EHb C WUCMOMb30BaHWe n1-oro VaeHTudmkaTopa Ha OCHOBaHME 3asiBOK C
06bEMOM He MeHee MUHUMANLHOTO pa3Mepa 3asBKW, YCTaHOB/IEHHOIO A/ COOTBETCTBYIOLLETO
BPEMEHHOr0 WHTepBana ToproBoro AHs. lpu pacyeTe COBOKYMHOro 06beMa MaCCMBHBIX
COENOK ANA LUeneil pacyeTa BO3HArpaxaeHusi MapKeT-Melkepa He YUYMUTbIBAKOTCA CAESKU,
COBEpLUEHHbIE Ha OCHOBaHUM 3asiBOK MapkeT-Melikepa M BCTpeuHblx 3asiBOK, MOAaHHbIX 3a
CYET 0AHOro U Toro e MapkeT-Melikepa unm KnveHTa

R; — KO3 UUMNEHT NTMKBMAHOCTM /-r0 IHCTpyMeHTa, onpeaensieMbin n3 Tabnuubl
MpunoxeHusa 1.

Paspen IV. YcnoBusa noakntoueHusa Naentupukaropos k NMporpamme

4.1. K MNporpamme gonyckatoTcs MaeHTUdMKaTopbl, N0 KOTOPbIM B TedeHne 3 KaneHAapHbIX
MecsaueB, NpeawecTByOWMX aAate nogayv YBeoomseHus O rnpucoeanHeHun K lNporpamme,
Bupxen 3admkcnpoBaH cpeaHeaHeBHOM o6bem ToproB (ADTV) BCEMM aKuUMsSMU U
AENO3MTapHbIMK pacnmnckamun B pasmepe 300 MiH pybnen. Bupxeit MoryT 6biTb AOMNYLIEHbI K
MNporpamme 3 UNpeHTudukatopa 6e3 Bblwe ykasaHHOro TpeboBaHus no pasmepy ADTV. B
cny4yae BblbbiTUS K3 Mporpammbl NaeHTudmkaTopa, gonylweHHoro 6e3 yyeta TpeboBaHus K
ADTV, Ha ero mMecto Bupxel MOXeT 6biTb agonyuieH apyrov WaeHtTudukatop 6e3 ydeTa
TpeboBaHus K ADTV.

4.2. B pamMKkax HacToswen MNporpaMMbl A0MNYCKaeTCcs yKa3blBaTb He 6onee 1 (oaHoro) Toproso-
knunpuHrosoro c4éta (TKC) u He 6onee 1 (ogHoro) KpaTtkoro koga knueHTa (KKK) ans ogHoro
NoeHTudukartopa.

4.3. Obwee konuyectBo MaeHTudumkaTopos, AonyweHHbIX B [porpamMy, MOXeT 6biTb He
6onee 10 (aecatn). OT oAHOro YyactHuka ToproB B [porpaMMy MOXET 6biTb AOMYLIEHO He
bonee 3 (Tpex) WaeHTuduKaTOpoB. bupxka nNpuUHMMAET peweHne O AOrycke HOBOro
NoeHtudmkatopa B MporpaMMy Ha OCHOBaHWM YBEAOM/IEHUIN, KOTOPbIE pacCMaTpMBalOTCS B
nopsiake Mx NocTynaeHns Ha bupxy.

4.4. Y4YaCTHMK TOpProB MOXET 3aMeHUTb paHee AonylueHHbIM B Mporpammy MaeHTudmkartop,
KOTOpbIM 6bI1 3apernctpupoBaH B MporpamMme He MeHee 90 KaneHAapHbIX AHEWN, Ha ApYrou
NaoeHTnudunkaTop, KOTOPLIA MOXET He COOTBETCTBOBaTb TpeboBaHus n.4.1 lporpaMmbl no
ADTV, HanpaBuB COOTBETCTBYIOLLEEe YBeAOM/IeHME Ha bupxy B nopsake, onpeaeneHHOM
MpaBunamun BbINONHEHUS PyHKUMIA MapkeT-Melkepa B Cekunn hOHA0BOMO pblHKa.



MNpunoxeHue 1

Ta6bnuua napamMeTpoB UCNONIHEHUA 0693aTenbcTB MapkeT-Meiikepa

; Ob6bem Cnipag Mepwon MMvalan
Ne 'Il'/loprosblﬁ koA B:S:'e?;z” AByC;%pOHH A:z;‘;‘;lp ﬂOCTaTS‘-IHbIﬁ I'IOLlLl.ep)Kainl p::;':p Koad?-HT Koacb'-
HCTpyMEHTa Toproeoro aHs KOTUPOBKU* KOTMPOB obLeM*, . KOTMESI':?K ! 3as1BKu*, Ki HTRI
, WT. Kun, % wT.
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 5000 1 1
2 AFLT 10:00:00-18:59:59 10 000 0,50 10 000 000 400 1000 1 1
3 ALRS 10:00:00-18:59:59 10 000 0,50 10 000 000 400 1000 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 3700 0,90 3700 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 0,50 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 3500 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 3 000 0,50 3000 000 400 300 1 1
24 MTLRP 10:00:00-18:59:59 3 000 1,50 3 000 000 400 300 1 1
25 MTSS 10:00:00-18:59:59 3500 0,60 3500 000 400 350 1 1
26 NLMK 10:00:00-18:59:59 5500 0,60 5500 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 1000 0,50 1000 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 1000 0,25 1000 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 3 000 0,30 3 000 000 400 300 1 1
37 SELG 10:00:00-18:59:59 5000 1,40 5000 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 1500 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
45 TATN 10:00:00-18:59:59 900 0,40 900 000 400 90
46 TATNP 10:00:00-18:59:59 500 0,50 500 000 400 50
47 TRNFP 10:00:00-18:59:59 500 0,60 500 000 400 50
48 UGLD 10:00:00-18:59:59 470 000 0,80 470 000 000 400 47 000
49 UPRO 10:00:00-18:59:59 285 000 1,10 285 000 000 400 28 500
50 VKCO 10:00:00-18:59:59 1 300 0,70 1 300 000 400 130
51 VTBR 10:00:00-18:59:59 4 800 0,30 4 800 000 400 480
52 X5 10:00:00-18:59:59 200 0,80 200 000 400 20
53 YDEX 10:00:00-18:59:59 300 0,50 300 000 400 30
54 ABIO 10:00:00-18:59:59 3 000 2,00 3 000 000 400 300
55 BANE 10:00:00-18:59:59 200 2,00 200 000 400 20
56 BANEP 10:00:00-18:59:59 400 1,40 400 000 400 40
57 BELU 10:00:00-18:59:59 700 0,80 700 000 400 70
58 CARM 10:00:00-18:59:59 40 000 2,00 40 000 000 400 4000
59 ELFV 10:00:00-18:59:59 300 000 1,60 300 000 000 400 30 000
60 EUTR 10:00:00-18:59:59 2 500 0,90 2 500 000 400 250
61 IRKT 10:00:00-18:59:59 10 000 2,00 10 000 000 400 1000
62 KMAZ 10:00:00-18:59:59 2 000 1,90 2 000 000 400 200
63 MDMG 10:00:00-18:59:59 300 1,50 300 000 400 30
64 MGKL 10:00:00-18:59:59 40 000 2,00 40 000 000 400 4 000
65 MVID 10:00:00-18:59:59 1 500 1,50 1 500 000 400 150
66 NMTP 10:00:00-18:59:59 40 000 1,50 40 000 000 400 4 000
67 OGKB 10:00:00-18:59:59 500 000 1,70 500 000 000 400 50 000
68 RASP 10:00:00-18:59:59 2 000 1,80 2 000 000 400 200
69 RENI 10:00:00-18:59:59 3 000 2,00 3 000 000 400 300
70 RNFT 10:00:00-18:59:59 3 000 0,80 3 000 000 400 300
71 RTKMP 10:00:00-18:59:59 4 000 1,20 4 000 000 400 400
72 SFIN 10:00:00-18:59:59 250 0,90 250 000 400 25
73 SIBN 10:00:00-18:59:59 600 0,60 600 000 400 60
74 SOFL 10:00:00-18:59:59 3 000 1,00 3 000 000 400 300
75 SVAV 10:00:00-18:59:59 400 1,90 400 000 400 40
76 TGKA 10:00:00-18:59:59 30 000 000 2,00 30 000 000 000 400 3 000 000
77 TRMK 10:00:00-18:59:59 3000 1,00 3 000 000 400 300
78 WUSH 10:00:00-18:59:59 900 0,80 900 000 400 90
79 ZAYM 10:00:00-18:59:59 1400 2,00 1 400 000 400 140
80 AQUA 10:00:00-18:59:59 300 1,10 300 000 400 30
81 DATA 10:00:00-18:59:59 1 000 1,20 1 000 000 400 100
82 GTRK 10:00:00-18:59:59 1400 2,00 1400 000 400 140
83 LSRG 10:00:00-18:59:59 400 2,50 400 000 400 40
84 MBNK 10:00:00-18:59:59 300 2,50 300 000 400 30
85 OZPH 10:00:00-18:59:59 6 000 1,70 6 000 000 400 600
86 PRMD 10:00:00-18:59:59 600 2,50 600 000 400 60
87 RAGR 10:00:00-18:59:59 2 000 1,60 2 000 000 400 200
88 UNAC 10:00:00-18:59:59 300 000 2,00 300 000 000 400 30 000
89 VSEH 10:00:00-18:59:59 1400 1,70 1 400 000 400 140
90 APTK 10:00:00-18:59:59 10 000 1,90 10 000 000 400 1000
91 DELI 10:00:00-18:59:59 700 2,50 700 000 400 70
92 DIAS 10:00:00-18:59:59 60 2,50 60 000 400 6
93 GEMC 10:00:00-18:59:59 300 2,50 300 000 400 30
94 HNFG 10:00:00-18:59:59 300 1,10 300 000 400 30




95 IVAT 10:00:00-18:59:59 500 2,50 500 000 400 50
96 LENT 10:00:00-18:59:59 200 2,50 200 000 400 20
97 MRKS 10:00:00-18:59:59 200 000 2,50 200 000 000 400 20 000
98 MRKU 10:00:00-18:59:59 700 000 2,50 700 000 000 400 70 000
99 MSRS 10:00:00-18:59:59 200 000 2,50 200 000 000 400 20 000
100 FESH 10:00:00-18:59:59 6 000 2,00 6 000 000 400 600
101 AKRN 10:00:00-18:59:59 20 2,50 20 000 400 2
102 MRKC 10:00:00-18:59:59 1 000 000 2,00 1 000 000 000 400 100 000
103 MRKP 10:00:00-18:59:59 1 000 000 2,00 1 000 000 000 400 100 000
104 MRKV 10:00:00-18:59:59 3000 000 2,50 3000 000 000 400 300 000
105 MRKZ 10:00:00-18:59:59 3 000 000 2,00 3000 000 000 400 300 000
106 TGKN 10:00:00-18:59:59 20 000 000 1,50 20 000 000 000 400 2 000 000

*C paTbl BCTYM/IEHUS B CUJTY HOBOrO 3HAYEHUSI KOJIMYECTBA akuUWA MOC/Ee 3aBepLUEHUS
SMUTEHTOM Mpoueaypbl ApobNeHMst UMM KOHCONMAAUMKN LieHHON ByMarn O6beM [ABYCTOPOHHEN
KOTMPOBKKM, [OCTaTOYHbIN 06beM M MWHMMaNbHLIM pa3Mep 3asiBKU YBEINYMBAKOTCH WM
YMEHbLLAETCSl, COOTBETCTBEHHO, B M pa3, rae M — peanv3oBaHHbIM kK03 PULMEHT ApobneHns

NN KOHCOIMaauunn.

b S

M3MEHEHNEM.

B cnyyae wu3MeHeHMsi pacnucaHus npoBedeHust ToproB [lepuoa noaaepXKaHus
ABYCTOPOHHUX KOTMPOBOK MPOMOPLMOHANbHO KOPPEKTUMPYETC B COOTBETCTBMM C TakuUM




