JlomymieHs! kK TOpram Ha Oupxe B

MPOIECCE Pa3MEILCHUS « » 2019 .

W nentudukannonusiii HoMep

ITAO MockoBckas bupxa

(HOZ[HI/ICI; YIIOJIHOMOYECHHOI'O JInla 6I/Ip)KI/I, Z[OHyCTPIBHIeﬁ
6I/Ip)KeBI>Ie OOJIHTaIuK K TOpraM B IPOLECCE UX pa3MeHIeHI/I$[)

Ileuamo

YCJIOBUSI BBIITYCKA BUPKEBBIX OBJINT AITAM _
B PAMKAX ITPOI'PAMMBI BUPKEBBIX OBJIMT'AIIUU

«"'a3mpomMbaHK» (AKIIHOHEPHOE 00IIECTBO)

oupoicegole odnuzayuu 0OKyMeHmapHvle nPOyeHnHble HEKOHeepmupyemole Ha
npeovasumens ¢ 00A3amenbHbIM YEHMPANU3IO6AHHBIM XPAHEHUEM CEPUU
002P-09-BRENT_CALL_SPREAD ¢ xoauuecmee 500 000 (IIsmbcom moicsau) uumyk
nomunansroit cmoumocmeoio 1 000 (Oona moicaua) pyoneu kaxcoas, oouieit HOMUHAILHOU
cmoumocmuio 500 000 000 (I1smuvcom munnuonoe) pyoneii co cpokom nozawienus
14.07.2020, pazmeuiaemole no omkpwvimoil noonucke

Ilpozpamma oupicesvix oonuzauuii cepuu 002P,
umerouwas uoenmupuxayuonnwviii Homep 400354B002P02E om 16.04.2018

VrBepxkaensl pemenuem Ilpencenarenss IlpaBnenus «l'azmpombaHk» (AKIHMOHEpPHOE
o0miectBo), npuHAThIM 21 urons 2019 r., nmpukasz ot 21 utons 2019 r. Nel05, Ha ocHOBaHUU
pemenuss 006 yrBepxkiaeHun [Iporpammbr OupikeBbix obnurammii cepuu 002P «l"azmpomOank»
(AxumnonepHoe o01iecTBO), npuHATOro CoBeToM AMPEKTOpoB «I'azmpoMOaHk» (AKIIMOHEPHOE

obmectBo) 19 mapra 2018 roma, mpotokoi ot 19 mapra 2018 r. Ne 06.



Mecto HAaXO0XICHUSI OMUTCHTA U KOHTAKTHBIC TeJ'Ie(bOHBIZ 2. Mockea
Tenedon: +7 (495) 287-61-00

3amecturens [Ipeacenarens [IpaBnenus

«["a3mpombank» (AKIIMOHEPHOE

00IIeCTBO), IEHCTBYIOIIUINA IO

nosepennoctu Ne J[-01/1594 ot

03.04.2019 1.B. PycanoB

(Tmonrmck)

Jara « 21 » HAIOHS 2019 rona M.IL




Hanee ¢ nacmosuiem 0OKymMenme 0yoym ucno1b306ambcs C1e0yiouiue mepmunbl:

Ilpozpamma, Ilpozpamma ooauzayuii unu Ilpozpamma oOupoicesvix oonuzayuil —
Ilpoepamma oupsicesvix obaucayuii cepuu 002P, umerowas uoeHMupuKayuoHHvlll Homep
400354B002P02E om 16.04.2018, 6 pamxax xomopoi pazmewjaemcs HACMOAWUN BbINYCK
Bupoicesvix obrucayuil.

Yenosua evinycka — nacmoswue Ycnosus evinycka Oupdicegvlx obaucayuii 8 pamKax
Ilpocpammur  buporcesvix obaueayuu cepuu  002P, coodepacawjue KoHKpemHbvle VCA08UsL
Hacmoswe2o gvinycka bupoicesvix obnucayuil.

Buinyck — nacmoswuii  evinyck  bupowcesvix obnueayuil, pasmewaemvix 6 pamKax
Ilpoepammur.

Bupoicesan obnuzauusa (bupoicesvle oonuzauyuu) — oupoicesas oonueayus (bupoicegvie
obnueayuu), pasmewaemas (pasmewaemvie) 8 pamxkax Buinycka.

Imumenm — «I aznpombanky (AkyuonepHoe obwecmaso).

Hnvie mepmunvl, ucnonvzyemvie 8 Ycioeusax vlnycka, umerom 3uauenue, OnpeoeieHHoe
6 IIpoecpamme.

1. Bua neHHbIX Oymar

Bun nennbix Oymar: 6upoicesvie odrueayuu Ha npedvbsgUmersi.

Cepus: 002P-09-BRENT_CALL_SPREAD.

Wuble uaeHTH(UKAIMOHHBIC TPU3HAKK OOJIMTaIlMii BBITYCKA, Pa3MENMIaeMbIX B paMKax
OporpaMMbl  OOJMTAIMi:  Oupoicegvle  0OaUCAYUU — NPOYEHMHbIE  HEKOHBEpMuUpYeMble
OOKyMeHmapHvle Ha Npedvasumens ¢ 00I3aMeNbHbIM YEeHMPATUZ08AHHLIM — XPAHEHUEM,
pazmewjaemvlie nymem Omxpbimoi noonucku 8 pamkax Ilpoepammer oupdicesvix obaueayuii cepuu

002P.
2. ®opma o0UraluUii: OOKyMeHmapHole.

3. Yka3anue Ha 00s13aTeJIbHOE LICHTPAIN30BAHHOE XPAHEHHUE

IIpedycmompeno obsazamenvroe yenmpanuszosannoe xparenue bupowcesvix obnuzayui.

Hnvie ceedenus, noonedxcawue yKA3aHulo 6 HACMOAWEM NYHKMe, npueeoexvl 6 n.3
Ilpoepammur.

4. HoMuHaJIbHASI CTOUMOCTD Ka:K10 00JIMraliuy BhIMYCKA
1 000 (Ooua meicsaua) pyonei.

5. KotuyecTBo 00s1Mramnuii Boimycka
500 000 (/Iambcom muicsiu) wimyk.
Bupoicesvie obnueayuu ne npeonoiazaemcst pasmeuams mpanuamu.

6. O01mee KoMYeCTBO O0JIMIalMii JAHHOTO BBINYCKA, pa3MellleHHbIX paHee
Buporcesvie obrucayuu dannozo ewvinycka pawee He pasmewanucs. Buinyck He sgnsemcs
O0ONOHUMENbHBIM.

7. llpaBa BaajgeJbLa KaxK10i 00JIMralluy BbIMYCKA

Csedenus, noonedcawjue yKasanuio 8 Hacmoswem nynkme, npusedensl 6 n.7 Ilpoepammeoi.

Bnaoeney  Bupowesou  obnueayuu  umeem  npaso  HA  NOJNYYEeHUe  NPOYeHma
om HoMUHanbHOU cmoumocmu Bupdcesoui obaueayuu (KynowHo2o 00xo0a), nopsdok onpeoeneHus.
pazmepa komopoeo ykazan 6 n.9.3 Ilpoepavmor u n.9.3 Ycnoeuii eévinycka, a cpoxku 8blniamol 8
n.9.4 I[lpoepammer u n.9.4 Yenosuii evinycka.



Braoeney Bupoicesotl obrueayuu umeem npaso Ha noaydenue OONOJHUMENbHO20 00X00d,
nops0ok onpedenenus pasmepa komopoeo ykasau n.9.3 Ilpoepammer u n.9.3 Yenosuii evinycka, a
cpoxu evinaamul 8 n.9.4 [lpoepammst u n.9.4 Ycnosuii svinycka.

8. YcioBus v nopsiok pasMenieHusi 00 1Mraumid BbIILyCKa
8.1. Cnoco6 pa3meleHust O0JUTAMMIA: 0MKpbIMAs NOONUCKA.

8.2. Cpok pasmemnienusi 00Mranuii
HHama nauana pasmewenus bupocesvix oorueayuu — 15.07.2019.
Jlama oxonuanus pazmewenus bupacesvix oorueayuii — 15.07.2019.

Unvle ceedenus, noonexcawue yKa3aHuro 6 Hacmoawem nyHKme, npugeoeHvl 6 n.S.2
Ipoecpammur.

8.3. Ilopsinok pa3menieHust 00U ANMiA

Pasmewenue Bupoicegvix obrueayuti ocywecmensiemcss IMUmMeHmom camoCcmosimenbHo 6e3
npusieyeHuss nPopecCUOHANIbHBIX YUACMHUKO8 PLIHKA YEeHHbIX OyMae, OKA3bI8aowux IMumeHmy
Yeayau no pazmewieHuro u/uiu no opeanuzayuu pasmeujerus bupoicesvix odonucayuil.

Pasmewenue Bupoicesvlx obaueayuii nposooumcs nymém 3aKaroyeHuss COeloK Kyniu-
npooaicu no yere pasmeweHust Bupoicegvix obiueayuil, ycmanosieHHou 8 coomeemcmeu ¢ n.8.4
Yenosuui evinycra (0anee — «llena pazmewenusy).

Coenku npu pazmewenuu bupoicesvix obrueayuti 3axnouaromes 6 I1yonuuHom akyuonepHom
obuecmee «Mockosckaa bupoca MMBE-PTCy» nymém yooenemeopeHus aopecHvix 3ds80K HA
nokynky bupaicesvix obnueayuii, noOaHHbIX ¢ UCNONb308aHUEM cucmeMbl mop2oe Opzanuzamopa
mopeoenu (oanee — « Cucmema mopeoe») 6 coomseemcmeuu ¢ Ilpasunamu nposedernus mopeos Ha
@onoosom pvinke u pvinke Ooenozumos llyonuunozo axkyuonepnozo obwecmea «Mockosckas
bupoca MMBE-PTC» (0anee — «IlIpasuna npogedernus mopeosy).

Aopecnvie 3asa6xu Ha nokynky bBupoicesvix obnrueayuii u ecmpeunvle aopecHvle 3as16KU Ha
npooadxcy bupoiwcesvix  obnaucayuil nodaromca ¢ ucnoavzoganuem Cucmembl mopeos 8
9NeKMPOHHOM —8ude, NpU SMOM HNPOCMAs NUCbMEHHAS dopmMa 002080pa  CYUmMAaemcs
cobmooennou. Momenmom 3axknoueHuss coeiku no pasmewjenuto bupowcesvix obnueayuti
cuumaemcs momenm ee pecucmpayuu ¢ Cucmeme mopzoa.

Omoenvhvie nucbmenHvle yeedoMaeHus (coobwenus) ob yooeremeopenuu (06 omkasze 6
yooeiemeopenu) 3aa60K Y4acmHukam mopeog He Hanpagisomcs.

B cnyuae, ecnu ieHHbBIe OyMaru pa3MeIialTcs IOCPEICTBOM MOANUCKH ITyTEM IPOBEICHUS
TOPIOB, YKa3bIBAa€TCS] HAaMMEHOBAaHHWE JIMIA, OPraHMU3YIOLIEro IMPOBEACHHUE TOProB (3MUTEHT,
crenualu3upoBaHHas ~ opraHumszanus). Eciaum  opraHuzanus  TOpProB  OCYIIECTBISETCS
CHeLMaTU3UPOBAHHON OpraHu3alMel, yKa3blBalOTCsA €€ MOJHOE M COKpalleHHOe (UpMEHHbIE
HAaUMEHOBAHUSI, MECTO HAaXOXJCHUSI, a €CJIM OPraHM30BaHHbIE TOPTU MPOBOJATCS OUpPKEH WU
VHBIM OpPraHHU3aTOPOM TOPIOBIIU, - TAK)KE€ HOMED, JlaTa BbIIA4YM, CPOK JEHUCTBUS JIMLEH3UHU, HA
OCHOBaHMM KOTOpOM Oupka WJIM HMHOW OpraHu3aTop TOPIrOBIM BIPaBE OCYIIECTBIATh
JeSITeIbHOCTD 110 OPTaHU3aI[MK TOPTOBJIM HAa PhIHKE IEHHBIX OyMar, OpraH, BbIJIaBIINN yKa3aHHYIO
JULIEH3HIO.

Ceeodenus o nuye, opzanusyioujeM npogedeHue mopzoé (panee u Oanee — «Opeanuzamop
mopzoenuy, «bupoca»):



[Tomroe pupmenHoe HanMeHOBaHue: [1yoauunoe akyuoneproe obwecmeo «Mockosckas bupaca
MMBbE-PTC»

Coxpamennoe pupmennoe HanmeHoBanue. [140 Mockoeckas bupoica
Mecto Haxoxaenus: Poccutickas ®@edepayus, . Mockea

[TouroBsiit anpec: Poccutickas @edepayus, 125009, 2. Mockea, Bonvwoti Kucnosckuii nepeynok,
oom 13

Howmep nunensun 6upsxu: 077-001

Jara Bermaun: 29.08.2013

Cpok nercTBus: beccpouras
JIuuensupyrommii opran: @CPP Poccuu

B cnyuae peopeanusayuu I1A0 Mockoeckas bBupoca pasmewenue bupoicesvix obnueayuii
Oydem ocywecmenamvbcs Ha OP2aHU308AHHbIX MOP2aX OP2AHU3AMOPA MOP206IU, AGTAIOUWE20CH
€20 NpagonpeeMHUKOM, 68 COOmeemcmsuu ¢ 3akonooamenscmeom Poccutickou Pedepayuu u
BHYMPEHHUMU —~ OOKYMEHMAMU, — PecyIUpyIouumMu  O0essmelbHOCMb — MaKoeo — Op2aHu3amopa
mopeosnu. B mex cayuasx, koeoa 6 Ycnosusx evinycka ynomunaemces I11AO Mockosckas buporca,
«Opeanuzamop mopeosenuy uau «bupowca» noopazymesaemcs [140 Mockoeckas bupowca unu e2o
npasonpeemHux.

B cnyuae ecnu nomenyuanvHoulii noKynamenb He A6ISA€MCs YYACMHUKOM mopeod Bupoicu
(panee u oanee — « Yuacmuuxk mopeosy), OH 00NHCEH 3AKIIOUUMb COOMBEMCMBYIOUULL 002080 C
J00bIM Yyacmuukom mopeos u 0ams emy nopyuenue Ha npuobpemernue bupowceswvix obrueayuil.
Tomenyuanvnviti nokynamenv bupowcesvix obaueayui, AGIAOWUNCA YUACMHUKOM MOP2OS,
oeticmeyem camoCcmosimenbHo.

s cosepwenuss coenku Kynau-npooadicu bupowesvix obnueayuti npu ux pamewjeHuu
HOMEHYUANbHBIN NOKYnamenb 00s3aH 3apanee (00 O0amvl HA4ala cOopa npeosapumenbHuLX
3as60K) omKpuvimb  coomeemcmeylowuti  cuém Odeno 6 HPJ[, ocywecmeangiowum
yenmpanuzoeannoe xpaunenue bupoicesvix obnueayuti, uiu 6 unom Oenosumapuu. Ilopsoox u
CPOKU  OMKDbIMUSL ~ CYemo8  0eno  ONpeoeisiomcs  NOJONCEHUAMU — DPe2lAMEeHMO8
COOMBEeMCmaYUUX 0eno3umapues.

Hzmenenue u/unu pacmopoicenue 002080pos, 3aKIOUeHHbIX npu pazmeujenuu buporcesvix
obnueayull, OCYwecmensiemcss Nno OCHOBAHUSM U 6 NopsodKe, NpPeoyCMOMpeHHOM 2. 29
I'pasicoanckoeo kooexca Poccuiickot @edepayuu.

Topeu npoeoosamca 6 coomeemcmeuu ¢ llpasunamu  npogeedenuss  mopzoe,
3ape2ucmpupo8aHHbIMU 8 YCMAHOBIEHHOM NOPAOKe U OelCmEYIoWUMU HA 0amy npoGeoeHus
mMopzos.

Ipuobpemenue bupoicesvix obrucayuti Imumenma 6 xooe ux pameweHus He Modxcem Ovimo
ocyujecmaieno 3a cuem IMumeHma.

Pasmewenue Bupoicesvix obaucayuii ocywjecmensiemcsi nymem coopa aopecHvlx 3ds 60K
CcO cmopomusl noxynameneu Ha npuobopemenue bupoicesvix obnueayull no uKcuposanHol yeue
U cmaeke KynoHa Ha nepewiii KYNOHHbIU Nepuoo, 3apanee onpeoeieHHblx IMUmeHmoM, ¢ nooadeu
npedgapumenvHulx 3aa60k uepes Cucmemy mopeos, 8 nopsoke u Ha YCLO8USX, ONUCAHHBIX 8
Hacmosiwyem nyHkme (oanee — «Popmupoeanue KHU2U 3AA60K ¢ nooavel npeosapumenbHulx
3A5160K»).

Paszmewenue Bupowcesvix obaueayuti nymem Dopmuposanus KHUuSU 3Aas160K ¢ nooaveu
NPeosapumenbHulX 3ds60K npedycmampueaem aopeco8aHHoe HeonpeoeieHHOMY Kpyay auy
npuenauienue 0enams npeoyodiceHus (oghepmol) 0 npuoOpemenuU pasmeuaemvix YeHHulx oymae.
AOopecHvle 3a56KUu cO CMOPOHbI YYaCMHUKO8 MOp208 AGNAIMCA ohepmamu Ha npuodopemenue
pasmewjaemvix bupoicesvix odnucayuil.

Omeem o npunsmuu npeonoxcenutl (opepm) o npuobpemenuu pasmewaemvix buporcesvix
obnueayull HanPasaemcs Yuacmuukam mopeos, onpeoeniemMbiM no YeCMompenuio IMumenma u3
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yucna Yuacmnukoe mopeos, coenaguiux maxue npeonodtcerHus (oghepmol), nymem 6biCmasieHus.
BCMPEUHBIX AOPECHBIX 3ASBOK.

Omumenm  Hamepesaemcsi — cobupamv — HA — OpPeAHU308aAHHLIX — mopeax  buporcu
npeosapumeinvbHble 3Aa6KU  HA npuobpemenue pazmewjaemvix bupowcesvix obaueayuil 6
cOOmMEemcmauU ¢ NOPAOKOM, YKA3AHHBIM HUMCE. YUaCmMHUKU MOp208 MO2Yym no0asams aopecHbsie
3as6Ku Ha NOKynky bupoicesvix obaucayuti 6 nepuod coopa npeosapumenvhbix 3dsi60K (KAK OH
onpeoeneH Huxce).

Coop npedsapumenbHbIX 3Ai60K CO CMOPOHbL NOMEHYUAIbHBIX HOKynamenel Ha
npuoopemenue bupocesvix obnueayuii ocywecmensemcs 00 0ambl HAYALA PASMEWeHUs
Bupoicesvix obruecayuil na opeanuzoeannvlx mopeax buporcu.

Ilepuoo cobopa npeosapumenvhvix 3as160xk navunaemcs 01.07.2019 u 3axanuusaemcs
12.07.2019. IIpeosapumenvrule 3a516Ku cOOUPAIOMC Kaxicoblll pabouull OeHb 8 meueHue nepuood
coopa npedsapumenvruix 3as680k ¢ 10:00 no 18:30 no mockosckomy epemeru.

B nepuoo cbopa npedsapumenvhvix 3a160Kk Yuacmuuku mopeos, AGuAuUecs
NOMEHYUANbHLIMU  NpuoOpemamensmu u (uiu) Oelucmeyiowue 3a cuem HOMEHYUATbHBIX
npuobpemamerneti, n00arOmM 8 aopec IMumenma 3aa6Ku ¢ ykazanuem /lamol akmusayuu (Kax ona
onpedenena nudxce) ¢ ucnonvzoganuem Cucmemvl mopeos 6 coomeemcmeuu c¢ Illpasuramu
nPo6edeHUst MOp208 u/uiu UHbIMU OOKYMEHMAMU, Pe2yIupyiouumu 0esmeibHocms bupoicu.

Hamoti akmusayuu saeisemcs dama Havana pasmeuwjenus bupowcesvix obnueayuil.

Tlooanuvie 3a56Ku O CMOPOHbL YUacmHUKO8 MOpP2e08 AGNAOMCL OPEPMamMu 0 3aKIOYEHUU
002080p08  KYNAU-NPOOANCY, HANPABIIEHHbIX HA omuydcoenue pazmeujaemvlx buporcesvix
obnuzayull ux nepeomy 61aoeivy).

Ilpu smom 3aknouenue coenxku no pasmewenuro bupowcesvix oOnrucayuil Ha OcHO8AHUU
3a56KU, NOOAHHOU 6 Nepuod cbopa npedsapumenbHbiX 3d560K 6 NOpsoKe U HA YCI08USX,
VCMAHOBNIEHHBIX HUJICE, OCYWECMBISAemcs 6 0amy Hauana pasmewenus bupacesvix oorueayuil.

3asexa na npuobpemenue bBupowcesvix obIucayull, KOMOPAs 6bICMABISEMCS 8 NEPUOd coopa
nPeosapumenbHuix 3as80K, O0JHCHA COOEPHCAMb CLeOVIouUe 3HAUUMbIe YCI08UA.

- yeHa npuobpemeHusi;

- Konuwecmso bupowcesvix obaueayuii;

- KOO pacuemos, UCNOIb3yeMblil NPU 3aKTIOYEHUU COeIKU C YEHHbIMU OYyMazamu,
noonexcawel 8KIOYeHU 6 KIUPUH2SO8blU NVl KIUPUHSOBOU OpP2AHU3AYUU HA YCIOBUAX
MHO20CMOPOHHE20 UIU NPOCMO20 KIUPUHEAd, U ONPeOeNsiouuil, Ymo npu Co8epuleHul COeKu
npoBOOUMCs npoyedypa KOHmMpos obecneyenus, a Haoaexcauell 0amou UCHOIHEHUs. COeNKU C
YEHHbIMU OYMa2amu A61semcst 0ama 3aKIOYeHUs COCNKU,

- Jlama axmusayuu 3a26Ku;

- npouue napamempul 6 coomeemcmeuu ¢ Ilpasunamu nposederust mopeos.

B kauecmee yenvl npuobpemenus 0ondxicua ovime ykazana Llena pazmewenus Bupowcesoix
obnueayuil, ycmanoeieHuas 6 coomsemcmesuu ¢ n.8.4 Ycnosuil gvinycka.

B kauecmese xonuuecmea Bupoicesvix obnueayuil 00ad4CHO ObiMb YKA3AHO MAKCUMATbHOE
Konuuecmeo bBupoicesvlx obaueayull, Komopoe NOMEHYUALbHLIL NOKYnameib 00s3yemcs
npuodpecmu no Llene pazmewenus bupoicesvlx obaueayutl, yCmaHo8IeHHOU 8 COOMBEMCMBUL C
n.8.4 Ycnosuii evinycka, u cmaske KynoHHO20 00X00d, YCMAHOBNEHHOU 8 coomeemcmeuu ¢ n.9.3
Yenosuii svinycka.

B kauecmee Jlamvl akmusayuu 3as16Ku ykasvieaemcs oama nadana pazmeuwenus bupocesvix
oonueayuu: 15.07.2019.

3asseku, He coomeemcmayouue UNLOHCEHHbIM 8bllle MpedOBAHUAM, He NPUHUMAIOMCAL.

Ilpu nodaue 3as6xku 6 nepuod cobopa NpeodsapumelbHbIX 3A160K Npoyedypa KOHMPOJis
obecneyeHuss u ONOKUPOBKA UYACMUYHO20 0becneyeHus no 3aseéKkam Ha noxkynky bupoiwcei ne
npPoOBOOUMCAL.

Ilpoyedypa romwmponsi obecneyeHus NoO 3as6Ke, NOOAHHOU 8 nepuod cobopa
nPpeosapumenbHulxX 3as60K, OCYUeCMEIAemcs 8 MOMEHM akmueayuu maxoil 3aaeku. Axmusayus
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npeosapumenbHoll 3aa6KU npoucxooum 6 oamy Hayana pasmewenus bupowesvix obnucayuii:
15.07.2019. B cnyuyae eciu 3aseéxka He npoxooum nposepxy obecneuenus, OAHHASL 3AA6KA
chumaemcs bupoiceil.

B meuenue nepuoda cobopa npedsapumenvhuix 3as180K YUacmHuKu mopeo8 Mo2ym nooasams
U cHUMams paHee nooanHvle 3aa6ku. 11o okoHuanuu nepuoda co6opa npeosapumenbHblX 3aA60K
Yuacmnuxu mopeoe ne mocym usmenumo unu CHAMb NOOAHHbIE UMU 3AA6KU.

B oamy nauana pasmewenus bupoicesvix obrueayuii Yuacmuuxu mopeos, oelicmsyrowjue
KaK 3a c60l cuyem, makK u 3a cuem u no nopy4yeHuro NOMeHYUaIbHuIX npuobpemamenet, Mocym 6
meueHue nepuooa nooawu 3as60K Ha npuoobpemernue bupoicesvix obaueayuii nooasams ¢
ucnoavzosanuem Cucmemvl mop2oe aopechwvie 3aa6Ku Ha NOKYNKy buporcesvix obrueayuii 6 aopec
Imumenma.

Bpemsa u nopsaoox nooauu aopecHviX 3as60K 8 meueHue nepuooa nooadu 3ds80K HA
npuobopemenue bupoicesvix obnueayuil yemanasiusaemcs bupoicetl.

3asska na npuobpemenue bupoicesvix obnuzayuil, KOmopas 6biCmagisemcs 6 0amy Havaid
pasmeujenus bupowcesvix obnueayuti 6 meuenue nepuooa nooadu 3ds60K HA nNpuobpemeHue
bupoicesvix obnueayuil, 0014CHA cOOepucams ciedyrouue 3HavUmble YClo8usL:

- yeHa npuoopemeHus,

- Konuwecmso Bupowcesvix obaueayuii;

- KOO pacuemos, UCNONb3Yemblli Npu 3aKI0OUeHUU COeNKU C YeHHbIMU Oymazamu,
noonexcawjeil BKIIOUEHUI0 6 KIUPUH2O08bIL NYI  KIUPUH2OB0U OpP2AHU3AYUU HA YCI0GUSX
MHO20CMOPOHHE20 UNU NPOCMO20 KIUpUHed, U Onpeoeisroujull, 4mo npu co8epuieHul COoeiKu
npPoBOOUMCs npoyedypa KOHmpos obecneyenus, a Haoarexcauell 0amou UCHOIHEHUs COeNKU C
YEeHHbIMU OyMazamu A61emcs 0ama 3aKI0YeHUs. COenKU,

- npouue napamempuvl 6 coomeemcmeuu ¢ Ilpasunamu nposedenusi mopzos.

B rauecmse yenvi npuobpemenus dondicna dvime ykasauma Llena paszmewenus bupoicesvix
obueayul, YycmauosieHHas 6 coomsemcmeuu ¢ n.8.4 Yciosuii evinycka.

B kauecmese xonuuecmea bupoicesvix obnueayuil 001#CHO OblMb YKA3AHO MAKCUMATbHOE
Konuwecmeo bupowcesvix obOrucayuu, Komopoe NOMEHYUANbHBIN NOKYnamenlb 00A3Yemcs
npuobpecmu no Llene pazmewenus bupowcegvix odruzayuil, yCmaHo81eHHOU 8 COOMBEMCMEUL C
n.8.4 Ycnosuii evinycka, u cmagxke KynOHHO20 00X00d, YCMAHOBIEHHOU 8 coomeemcmauu ¢ n.9.3
Ycnosuii gvinycka.

Ilpu smom denedsicHvle cpedcmea 00NHCHBL ObiMb 3ape3ePeUPOBanbl HA MOP20BbIX CUEMAX
Yuacmnurxos mopeoe 6 HPJ[ 6 cymme, docmamounoti 011 noanoti onnamsl bupoicesvix oonueayutl,
VKA3aHHBIX 8 3a46KAX Ha npuobpemenue bupoicesvix obnueayutl, ¢ yuémom 6cex HeoOXo0UMbLX
KOMUCCUOHHBIX COOPOS.

3asexu, He coomeemcmeyoujue U3NOHCEHHbIM 8blule MPeOOBAHUIM, He NPUHUMAIOMCSL.

B meuenue nepuooa coopa 3as80xk Yuacmuuxku mopeoe Mo2ym nooasams u CHUMAmMs paHee
nooanHvle 3as6ku. Ilo oxowmuanuu nepuoda cbopa 3aA60K Yuacmuuxu mopeos He mo2ym
UBMEHUMb WU CHAMb NOOAHHbBLE UMU 3ASI6KU.

B oamy mnauana pazmewenus bupocesvix obnucayuii nocie npogedeHusi npoyeoypul
aKxmueayuu 3as80K, NOOAHHBIX YuacmHuKamu mopaoe 6 nepuoo coopa npedsapumenbHvix 3as60K,
U NO OKOHYAHUU nepuooa nooayu 3as60K HA npuodpemenue bupowcesvix obaucayu,
8bICMABNIEHHbIX 8 Oamy Hauana pasmewerus bupoicesvix obaucayuii, Bupoica cocmasensem
CB0OHDLIL peecmp 3a5160K HA NOKYNKY bupocesvix obnueayutl (Oanree — « C800HbIU peecmp 3A560K»)
u nepeoaem e20 IMumenmy.

CB00HbIli peecmp 3As60K COOEpI*HCUM 6CE 3HAYUMbLE YCIOBUSL KANCOOU 3AA6KU — UYeH)
npUoOpemenUs, KOIUYecmeo YeHuvlx bymae, 0amy u pems NOCMYNJIeHus 3aa6KuU, HOMep 3aA6KU,
a makdce uHvle peksusumol 8 coomseemcemesuu ¢ Ilpasunamu npogedenus: mopzoa.

Ha ocnosanuu ananuza Ceoonoco peecmpa 3aa60K, nonyuenno2o om bupowcu, dmumenm no
c60eMy ycMOmpeHuro onpeoensem npuobpemameinel, KOMOPbIM OH HAMEPesaemcs npooams
bupoicesvie  obnueayuu, a makace xKoauwecmeo bBupowcegvix obnueayui, Komopwvle OH
Hamepesaemcs npooams OaAHHbLIM NPUOOPEMamesm.



Omumenm 3axnouaem cOeIKu ¢ NPUOOpemamensmu, KOMOPbIM OH Jiceldem npooamb
bupoicesvle obueayuu, nymem 8viCmasienuss CMPeYHblX a0PecHblX 3as180K 8 COOMEEMCMBUU C
Ipasunamu nposedenust mopeos ¢ yKazanuem Koauiecmsa oOymae, Komopoe ot dicesaen npooamo
danHoMy npuobpemamernio.

OmoenvHble nucbMeHHble Y8eOOMAeHUs (CO0OWeHUs) 00 YyoosiemeopeHuu (06 omkase 6
V0081emB8OpeHUU) 3a5180K, YUaACMHUKAM MOPe08 He HANPABISIOMCS.

Yuacmuuxu mopeos, oelicmeyrowiue KaK 3a_Ce0l_c4yem, maxk U 34 _c4em u_no _Nopy4eHuio
NOMEHYUANIbHLIX npuobpemamenel, u nooasuwue 6 aopec IMumenma 3dsa6Ky 6 nepuood coopa
npeosapumenbibix _3da60K U/UNU 6 Nepuold nooaul 3dA680K Ha npuobpemenue bupowcesolx
obnucayull 8 0amy Hadana pasmeuienus bupocesvlx obaucauull, co2rauiarOmces ¢ mem, Y4mo ux
3a56KU MO2Yym Obimb YO061emE0peHbl NOJHOCHbIO, YACMUYHO UAU OMKIOHEHbL DMUMEHIMOM.

Ilocne yoosnemesopenus 3as80K, NOOAHHLIX 8 NEPUOO COOPA NPEOBAPUMETLHBIX 3AA60K U/UIU
8 nepuood nooayu 3as680K Ha npuobpemenue bupoicesvix obrueayulli 6 damy Ha4aia pasmeujeHus
bupoicesvix obrucayuil, 8 ciyuae Henoino2o pazmeweHus vinycka bupocesvix obnueayuii no e2o
umozam Yuacmuuxu mopaos, Oeicmsyrowue KaKk 3a ceoll cuem, makK u 3a cuem u no nOpyYeHuo
HOMEHYUANbHBIX NPUoOpemamenetl, MO2ym 6 meyeHue CPoKa pasmeujenuss no0aeams a0pecHvle
3ase6ku Ha NoKynky bupowcesvix obnueayuii no Llene pazmewenus 6 aopec dmumenma.

B smom cnyuae 3assexu manpasnsromcs Yuacmuukamu mopeos 8 adpec IOmumeHma 8
coomeemcmeuy ¢ memu Jce mpeboSaHusMU K UX COOePIUCAHUI0, YMO U K 3ds68KAM, KOMOopbvle
BLICMABISIOMCSL 8 MeUeHUue nepuooa nooaiu 3asa60K 6 damy Hayaia pameujerusi bupoicesvix
obnueayuil.

3asaseku, He coomeemcmayiouue UNLoNCEHHbIM 8blule mpebOBAHUIAM, He NPUHUMAIOMCAL.

Yuacmuux mopeoe mooicem uzmeHumv unu CHAMb NOOAHHYIO 3AA6KY 00 MOMEHmMA ee
Y0081em8opeHUsL.

Omumenm paccmampusaem 3as6KU U onpeodensem npuodopemameneti, KOMOPbIM OH
Hamepesaemcs npooams bupoicegvie obrucayuu, a makdce konuvecmso bupowceswix odnueayuil,
KOmMopble OH Hamepesaemcs npooams OAHHbIM NPUOOPemameim.

Omumenm 3axniouaem coeiku ¢ npuobpemamenamu, KOMoOpulM IMUMeHm dceraem
npooams  bupoicesvlie obnueayuu, nymem 6viCMAGIEHUS BCMPEUHBIX AOPECHbIX 3aS80K 6
coomeemcmeuu ¢ llpasunamu nposedeHuss mop206 ¢ ykasanuem Koauvecmea Oymaz, Komopoe
Omumenm dcenaem npooams OGHHOMY HPUOOpemamenio.

OmoenvHble nucbMeHHble Y8eOOMAeHUsL (CO0OWeHUs) 00 YyOoosiemeopeHuu (06 omkase 6
Y0o8nemeopenul) 3aA60K, Yuacmuukam mopeos ne Hanpagisaiomcs.

Yuacmnuku mopeos, delicmgyiowue Kak 3a c8ouU cuem, maxk u 3a cuem u no Nopy4eHuro
HOMEHYUANbHBIX npuodpemamenell, u nooaswiue 8 aopec IMUMeHMa 3ds6Ky, Co2Naualomcs ¢
mem, umo ux 3asA6Ku Mo2ym Oblmb YO061emEOopeHbl NOIHOCMbIO, YACMUYHO UTU OMKIOHEHbL
Imumenmom.

Omumenm He Hamepesaemcs 3aKIIOYAMb NpeosapumenvbHbie 002080pbl, CoOepcaujue
0053aHHOCMb 3aKTIOYUMb 8 0YO0yuemM OCHOBHOU 002080p, HANPABIEHHBIU HA OMUYHCOEHUE
pazmewaemvix bupowcesvix obnueayuii nepgomy naoenvyy.

Huvie ceedenusi o nopsaoke pazmewenus bupoicesvix obnueayuil, noonexcawjue ykazanuro
6 Hacmosiwem nynkme, ykasanwvl 6 nynkme 8.3 Ilpozpammul.

8.4. llena (eHbI) MM MOPSAOK ONpeAeIeHUs] LeHbI pa3MelleHus: 00JIMrauuil

Lena pasmewenus bupoicesvix obaucayuii yemanasnusaemces paeuou 1 000 (Oonou
mulcsaue) pyonei 3a 00Hy bBupoicesyro obonueayuro, umo coomsemcmayem 100% om HOMUHANLHOU
cmoumocmu buporcesoii obrucayuu.

8.5. Ycj10BUSA ¥ OPAIOK OIIATHI 00JIMTalMid

Bupoicesvie  obnueayuu  onnauusaromcs 6 COOMEEMCMEUU C NPABUNAMU  KIUPUHSA
Knupuneosoii opeanuzayuu 6 oenesicnoti popme 6 besnaruunom nopsioke 6 pyoaax Poccutickotl
Dedepayuu.



PexBu3uTHI cyeTa DMUTEHTA, HAa KOTOPBIM JOJDKHBI MEPEUUCIIATHCS JEHEKHBIE CPEICTBA
B OILIATy IICHHBIX OyMmar BBITYCKa!

[TonHOe (upMeHHOE HAaMMEHOBAHHME BIaeNblia cyera: «[ aznpombanky (Axyuoneproe
0bwecmeo).

WNHH nonyuaTens cpencTs, MOCTYMAOIIMX B OIJIATy IeHHBIX Oymar: 7744001497,

KIIIT nomy4atens cpeAcTB, HOCTYNAIOMIMX B OIUIaTy IeHHbIX Oymar: 997950001.

Howmep cuera: 30411810700007000123.

Kpenutnas opranuzanus:

[Tonnoe ¢upmMeHHOE HaMMEHOBAaHHWE Ha PYCCKOM si3bIke: Hebaukoeckas Kpeoumuas
opeanuzayus akyuoHepHoe obwecmeso « Hayuonanvusiil pacuemuulii 0eno3umapuiny.

CokpaieHHoe upMEeHHOE HaMMEHOBaHUEe Ha pycckoM s3bike: HKO AO HP/I.

Mecro naxoxnaenus: e. Mockea, yn. Cnapmakosckas, oom 12.

[TouroBelii aapec: 105066, . Mockea, yr. Cnapmaxosckas, oom 12.

MNHH:7702165310.

KIIIT: 770101001.

BUK: 044525505.

K/c: Ne 30105810345250000505 6 I'nasnom ynpasrenuu Llenmpansruoco 6anxa Poccutickoti
@edepayuu no Llenmpanonomy gedepanrvHomy okpyeay (cokpaujenroe naumerosanue — 1Y bauka
Poccuu no L{DO).

Unvle ceeodenus, noonexcawue yKa3amuro 6 Hacmosiwem NYHKme, NpuseoeHvl 6 n.8.5
Ilpoepammui.

8.6. CaegeHusi 0 J0OKYMeHTe, colep:xkameM (akTnyecKue HTOTH PpasMelleHHUs
0o0JMramnuii, KOTOPbIA MNpeacTaBJsieTCH MOCJe 3aBeplIeHUs] pa3MelleHus] OOJTUranmii:
ceedenus, nooedxcaujue YKa3aHuro 8 Hacmosuwem nynkme, npueeoenst 6 n.8.6 Ilpoecpammeoi.

9. IopsI0K M YCJIOBHSA MOTAIIEHUs ¥ BBIILUIATHI J0X00B 10 00IUTAIIMSIM

9.1. ®opma noramieHusi OOJTUT AU

THocawenue  Bupoicegvlx — obnueayuti.  NPou3BOOUMCsi  OEHENCHbIMU — CPedCmeamu
6 besnanuunom nopsoke 6 pyonsax Poccutickou ®edepayuu.

Bosmoocnocmes  evibopa  eénadenvyamu  Bupoicesvix obaucayuii  gpopmul  nocauieHus
Bupoicesvix obnrueayuil ne npedycmompena.

9.2. IlopsiI0K M yCJIOBHS MOTAIIEHUS 00U AIIMIA:
Cpox (nmata) morarnenust bupkeBbIx 00IUraluii WK MOPSAIOK €€ ONPEIeIICHUS:

Bupoicesvie obnucayuu noonedxcam noaHOMy NO2AUEHUIO NO HOMUHATLHOU CMOUMOCHU
14.07.2020.

ITopsimok U ycroBus moramieHus: bupxeBbx oOaUrarmii:

Iocawenue  Bupowcesvblx — oOnueayuti  npou3sBOOUMCs — OEHEeHCHbIMU — CPeoCmeamu
6 be3nanuunom nopsioxe 6 pyonax Poccuiickou @edepayuu.

Hnvle ceedenus, noonexcawue yKasamuio 8 HAcmoswjem nynkme, npueeoenvl 6 n.9.2
Ipoepammur.

Hononnumenvuasn ungopmayus o nopsoke u ycnogusax nozawenus bupowcesvix obnuecayuil
HacmoAwumu Ycnoeuamu eeinycka ne npedycmompena.

9.2.1. Tlopsanok ompezeneHuss BBIUIAT IO KaXKIOW CTPYKTYpHOM OOJIMranuud INpu ee
MOTAIICHUH

Buporcesvie obnuecayuu Beinycka, pazmewaemvie 6 pamkax IIpocpammel, He sensiomcs
CMPYKMYPHBIMU 00TULAYUAMU, 8 ONPeOeleHUl, YCIMAHOGIEeHHOM 3aKOHOM O PbIHKe YeHHblX OyMae.

9.3. IlopsiioK onpeesieHNs 10X0/1a, BHIIJIAYMBAEMOT0 M0 KAKA0M 00 IMTraniu:



bupowcesvle  obnucayuu  npedycmampusaiom — nomyyeHue — KYHNOHHO20 — 00X00d U
OONONHUMENbHO20 00X00d, KAK 9Mu NoHAmus onpeoenetul  n.9.3 Ilpoepammul.

A) Kynounulil 00x00

Jloxooom no bBupoicesvim obnucayusam A61Aemcs KYHOHHBIU 00X00, HAYUCIEHHbIL 34
KYHOHHbIU Nepuoo 6 8ude NpoyeHma om HOMUHANbHOU cmoumocmu Bupowcesvix obaueayuti u
BbINIAYUBAEMBIU 8 OANMY OKOHUAHUS KYNOHHO20 NEPUOOd.

bupoicesvie oonuecayuu umerom 1 (Oour) KynonHwlil nepuoo.

Jumenvrnocms  Kynownozo nepuooa  ycmawnagiueaemcsi pasvot 365 (Tpemcmam
wecmuoecsimu nsamit) OHsIM.

Jama navana kynonnozo nepuooda:15.07.2019.

Jlama oxonuanus kynouroeo nepuooa:14.07.2020.

Ilpoyenmnas cmagka KyNOHHO20 00X00a NO KYNOHHOMY NEepUoOdy YCMAaHABIUBAEMCs 6
pazmepe 0,01 (Honv yenvix oOHa comas) npoyenma 20008blX, Ymo COOMEEMCMEYem GeluduUHe
KYNOHHO020 00X004a 3a KynonHulil nepuoo 6 pasmepe 0,10 pyonei (Honw pybneii decsimo koneek) Ha
00Hy bupoircesyro obueayuio.

b) Jlononnumenshsiii 00x00
Jlononnumenvhviti 00X00 AGNAEMCA NPOYEHMHBIM 00X000M no bupowcesvim obnueayusm,
onpeoensiembiM KaKk npoyenm om HOMUHALIbHOU cmoumocmu bupoicesoil ooiueayuu.

Jononnumenvholii 00x00 Gvinaauusaemcs 6 damy nocauteHusi bupoicesvix obaueayuii:
14.07.2020.

Ilpeoycmompena gviniama 0ONOIHUMENLHO20 00X00d, PACCUUMBIBAEMO20 NO Cledylouell
gopmyne na oony bupoicesyro obruecayuro:

Tlops0ok onpedenenus pasmepa OONOJIHUMEAbHO20 00X00d.:
1. B cnyuae ecnu He evinonnsemcst Yciogue He8blniamvl 0ONOJIHUMENbHO20 00X00d
(kax oHO onpedeneHo 6 nn. 3. Hudxce):

JJ (B %) = min[max{(BAsu/ BAw: — 1); 0}; (BAsw / BAws —1)] * K * (USDRUBguw:/USDRUB.2x) * 100%

eoe:
JUT (%) — pazmep OonoanumensHo2o 00X004, 8 NPOYeHmax,

max — d)yHKL;uﬂ MAKCUMAIbHO20 3HAYEHUS YKA3AHHbIX NEPEMEHHbLX,
min — QbyHKL{uﬂ MUHUMATIBHOCO 3HAYERUA YKA3ZAHHRbIX NEPEMEHHBLX,

B Ay — 3nauenue puinounotl yenvt Akmuenozo guviouepcHozo konmpakma Ha bazoewiti akmug na
18-30 no Mockosckomy epemenu 15.07.2019 (0ama pasmewenus Bupoicesvix obnueayuti), 6
oonnapax CILIIA;

B Apun — 3navenue Ipumenumoti yenvr Akmusrnozo ¢oiouepcroz2o konmpaxma na bazoewiii akmueé
na /lamy onpedenenus, 6 donnapax CLLA;

B Asup — bapvepnoe snauenue, pagnoe BAuwa™1,20, 6 oonnapax CLLIA;

USDRUBuw — kypc oonnapa CLIA x pyono P®, ycmanosnennwiii Llenmpanvuvim bankom
Poccuiickoii @edepayuu na caedyrowui nocrne [amwvl pazmewenusi bupoicesvix obauecayuil
pabouuii OeHv;

USDRUBgun — kypc domnnapa CILIA x pyonio P®, ycmarnosnenusii Llenmpanvueiv bankom
Poccuiickoii @edepayuu na credyrowutl nocie /lamvi onpedenenus pabouutl Oenb,

K — xosgppuyuenm yuacmus, pasnoiii 0,7.

ﬂO}’lOJlHumeJleblﬁ 00x00 8 npoyenmax paccdunmsleaemcs ¢ mo4YHocmbvto 00 NAMo20 3HaKa
nocie 3ansamotu (OprZ]ZEHI/le namoz2o 3HaKa nocie 3ansamou np0u360<)um0ﬂ no npasuiam

10



Mamemamuyeckoeo OKpy2ieHus. 6 cayide, eciu Wecmotl 3HaK nocjie 3anamou 0o1viie Uil paget
5, namulil 3HAK nOCie 3anAmoll Y8eIudusaemcs Ha eOUHUYy, 8 ciyyae, eciu wecmotl 3HaK nocie
3anamou Menvute 5, NAmvlil 3HAK NOCAe 3anAmou He USMEHAEMC ).

B cnyuae ecnu evinonnsiemcs Ycnosue Hegviniamsi OONOIHUMENbHO20 00X00d, KAK OHO
onpedeneno 6 nn. 3 Hudice, 1UOO 8 Cyyae 00CPOUHO20 no2aweHuss bupoicesvlx oborueayuil:
I (%) = 0,00%.

Baszoevtii akmue — cmecw coipoii nepmu mapku «bpenmy (Brent Crude Oil).

AKmugHblil hvl0uepCcHbll KOHMPAKM — QbloUepCHbILL KOHMPAKm ¢ Oaudcauuieli 0amotu
ucnoanenus (expiration date) k [Jame onpedenenus. Eciu dice ¢ oOmHoueHuy mako2o KOnmpaxma
HACMynul NOCIeOHUll 0eHb, Ko20a no Hemy nposoounucy mopeu Ha ICE Futures Europe, mo 6
Kauecmee AKMUBHO20 (DPbIOYEPCHO20 KOHMPAKMA NPUHUMAEMCS (DbIOYEPCHBII KOHMPAKM Ha
baszosviil akmus co crnedyroweti (6mopotl) oaudicaiiuieti 0amou ucnoaHenus (expiration date) x
Jlame onpedenenus.

Ilpumenuman yena — ogpuyuanvuas pacuemnas yeua (Settle price), ¢ dowrapax CIILIA,
nyonuxyemas ICE Futures Europe 6 ejcednesnom omueme poinka ¢horouepcos (Futures Daily
Market Report for ICE Brent Futures), okpyerénnas 0o 08yx 3uaxkos nocie 3ansimoti (OKpyeieHue
NPOU3BOOUMCS O NPAGUILAM MAMEMAMUYECKO20 OKPY2IeHUsl, A UMEHHO. 8 Clyude ecaiu mpemuil
3HAK nocie 3anamou Oonvbuie ulu pageH 5, 6MOPOlL 3HAK NOCAe 3aNAMOoU Y8eiuiusaemcs Ha
eOUHUYY, 6 CIIyUae eclu mpemull 3HaK Nocjie 3ansamoil MeHvie 5, 6Mopotl 3HAK NOCie 3ansamoil He
U3MeHsemcs).

Hcmounuk nyboauxayuu pelHO4HOU yeHbvl AKMUuHo20 (horouepcHo2o KOHmpaxkma —
ICE Futures Europe (https://www.theice.com/products/219/Brent-Crude-
Futures/data?marketld=222465).

Hcmounuk nyonuxayuu Ilpumenumoir yenvt AKmuenozo pvrouepcnozo Konmpakma —
ICE Futures Europe

(https://www.theice.com/marketdata/reports/10/product/254/hub/403/isOption/false/isSpre
ad/false).

2. Jlama onpedenenus:

A) 2-uii pabouuii Oenvb, npeduecmgyrowull oame noeauwieHus bupowcesvix obnueayuii (8
cuyuae, ecau 8 YKaAzamwyio oamy 3Hauenue Ilpumenumoil yewvl AKmueHo2o @viouepcrozo
koumpaxma Ha bazoswviti akmus mooicem 6vims onpedeneHo 6 cOOMEEMCmeuU ¢ NOIOHCEHUAMU
Hacmosweeo nn.l n.(b) svlute).

b) Ecau na Jlamy omnpedenenus, ykazawnyto 6 n. (A), snauenue Ilpumenumou yeHovl
Axmusnozo gviouepcroco konmpaxma Ha bazoswiti akmue ne onyonuxosano ICE Futures Europe
6 exceonesnom omueme poirka ¢hvrouepcos (Futures Daily Market Report for ICE Brent Futures)
6 coomeememeuu ¢ noodsceHusmu Hacmosue2o nn. 1 n. (b) evliue wiu no 10ObIM UHBIM NPUYUHAM
HEeB03MOJCHO NOJYYUMb UHGOPMAYUIO O MAKOM 3HadeHuu, mo Jamou onpeoeneHus A1emcs
nocredosamenvro 3-viil, 4-vitl, 5-oti, ...., (n-1)-viil, n-vii pabouuii denv (3axkanyueas Oamo
Hauana pasmeweHust), npeouiecmsyrouwull oame noeawieHus bupoicesvix obOnueayuii (m.e.
nocne0o8amenbHo NpPoBOOUmMcs onpeoeneHue 3Havenus Ilpumenumoni yenvl AxkmugHnoco
@vrouepcnozco konmpaxma Ha bBazoevlil akmue 6 ykasauHvle 0amsl 00 mex nop, NoOKa 3HadeHue
Ipumenumoii yenvl Axmuenoeo ¢pviouepcnoco kommpaxkma Ha bazoevii axmugé ne 06ydem
onpeoeneno)

B cnyuae ecau 3navenue Ilpumenumou yenvt AKmueHoz2o vlouepcHo20 KOHmMpakma Ha
baszoeviii akmueé me moowcem Ovlmb onpeoeneHo 8 YKA3aHuHule O0amvl 8 COOMEEMCMEUU C
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https://www.theice.com/products/219/Brent-Crude-Futures/data?marketId=222465
https://www.theice.com/products/219/Brent-Crude-Futures/data?marketId=222465
https://www.theice.com/marketdata/reports/10/product/254/hub/403/isOption/false/isSpread/false
https://www.theice.com/marketdata/reports/10/product/254/hub/403/isOption/false/isSpread/false

NOJNOHCEHUAMU HACMOAUe2o I’ll’l.2, mo cdumaemecs, 4mo onsa pacuema OONOIHUMENbHO20 00X00d
BbINOJIHIEeMCsl Yenosue negbinianmul 00ONOIHUMENbHO20 OOXO()CZ, KAdK OHO onpeaeﬂeﬂo HuUuafce.

3. Ycnosue negviniamul 00nOIHUMENbHO20 00X00a — 3HayeHue [Ipumenumor yenvl
AxmusHozo ¢vrouepcroeo konmpaxma na bBazoeviii akmuse 6 /[Jamy onpedenenus we modcem Ovblms
onpeoenerHo 8 COOmMEemcmaul ¢ NOJOHCEHUAMU NN.2 Gvlilie.

4.  Ilopaook pacuema cymmbvl OONOIHUMENLHO20 00X00d, NOONeHCAUe2o 8biniame Ha
00Hy Bupoicesyro obnueayuio (6 pyoasx):

A4 (pyo) =X (%) * N

ede:

JUT (%) — pazmep OononHumenvbHo2o 00xX00d, paccuumaHubli 6 nopsoke, YKA3aHHOM 8blule, 8
npoYeHmax;

N — Homunanvuas cmoumocmos 00HoU bupoicesoii oorueayuu, pasnas 1 000 pyoaet.

Jlononnumenvhwiti 00x00 6 pyonsix Poccutickou Dedepayuu, noonedxcawuii gviniame Ha
00Hy Bupoicesyio obnueayuro, paccuumuoliéaemcs ¢ moYHOCMbIO 00 8MOPO20 3HAKA NOCe 3aNAmou
(okpyenenue yugp npu pacueme OONOIHUMENLHO20 00X00d 8 BANONEe HOMUHANA NPOU3BOOUNICSL
nO Npasuiam Mamemamuyeckoeo oxpyeieHus. Ilpu smom noo npaguiom Mamemamuiecko2o
OKpYeieHUst clledyem NOHUMAMb Memoo OKpPYIeHUsl, NPU KOMOPOM 8 CLyyae, eciu mpemutl 3HaK
nocie 3anamoti Oonvule UlU pageH 5, BMopoll 3HAK NOC/ie 3anamoll Y8eiudusaemcs Ha eOUHUYY, 6
cyuae, eciu mpemuill 3HAK NOCIe 3ansAmol MeHbuie 5, 6mopoll 3HAK NOCie 3ansamoi He
U3MeHsemcsi).

Pacuemmnuiii acenm ne npuejiekaemcs, yciosusi u l’lOpfl()OK €20 3aMeHbl U/UlU HAZHAYeHUs]
H0B020 Pacuemnoeco acenma Hacmoswumu Yenosusamu 6blNyCKa He npe()yCMompeHbl.

Hnvle ceedenus, noonexcawjue yKazaHuro 6 Hacmosawem nyHkme, npugedenvt 6 n.9.3
Ilpoepammepl.

9.4. Ilops/10K ¥ CPOK BHINJIATHI 10X0/1a MO 00U ALMAM

Buinnama xynomnoeo ooxoda u OononrnumenvHo2o 00xoda no bupoicesvim obnueayusim
npouU3B0OUMCcs OeHedHCHbIMU cpedcmeamu 6 pyoasx Poccuiickot @edepayuu 6 OGe3HATUYHOM
nopsoxe.

A) Kynonnuwliii 00x00

Kynounwiit 00x00 no bBupowcesvim obIucayusim, HAUUCIsieMvlil 3a KYNOHHbLL Nepuoo,
BLINIAYUBAECCSL 8 OAMY OKOHYAHUS KynoHHo20 nepuoda. 14.07.2020.

b) Jlonoanumenwvuwiii 00x00

Jononanumenvhuitl 00x00 evinnauusaemcs 6 odamy nozauienus bupowcesvix obnueayuii:
14.07.2020.

Hononnumenvnas ungopmayus o nopsoke u yciousax evinaamsl 00xooa no bupowcesvim
006ULAYUAM HACMOAWUMU Y CTI08UAMU 8bINYCKA HE NPEdYCMOMPEHA.

Huvie ceedenus, noonexcawue yKazauuio 6 Hacmosuyem nymkme, npuseoeHvl 6 n.9.4
Ilpoepammeol.

9.5. IlopsA0K U yCI0BHS JOCPOYHOIO MOralIeHUs 00 Turanui

Ilpedycmompena  803MONACHOCHL — O0CPOUHO20 — nocauileHusi  bupoicegvix  obnueayuil
no mpebo8aHuio ux 61adenvyes 6 NOPsiOKe U Ha YCl08UsX, yKasanuvix 6 n.9.5.1 [Ipoepammoi.

Hocpounoe nocawenue Bupoicegvlx oOaucayutl npou3oOUMcs OeHeNCHbIMU CPeoCmeamu
6 be3nanuuHom nopsoke 8 pyoaax Poccuiickou @edepayuu.
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Hocpounoe nocawenue (yacmuunoe oOocpouHoe nozauienue) bupoicesvix obaucayuil
nO yCMOmMpeHuo dMumenma He npedycmMompeHo.

IIpu oocpounom nocawernuu bupowcesvlx oonuecayuil, 8bIniama OONOJIHUMENbHO20 00X00A He
npeoycmMampueaemcs.

Hnvle ceedenus o nopsaoke u ycnogusx 0ocpouno2o nozauieHus bupoicesvix obnueayutl,
noonexcawjue yKasauuio 8 Hacmoswem nynkme, ykazanwvl 6 n.9.5 Ilpozpammul.

Jlononnumenvuvie K cayuasm, ykazanuoim 8 n.9.5.1 Ilpoepammsi, ciyuau 00CpouH020O
nozawenus bupaicegvix odaueayutl no mpebo8anuIo ux eiadenvyes e npedyCmMompeHul.

Jlononnumenvuvie K cayuasm, ykazauuoim 6 n.9.5.2 Ilpoepammvi, ciyuau 00CpOUHO2O
nozawenus bupoicegvlx obaueayuti no ycmomperuo ImMumenma He npedyCmMompeHul.

Lononnumenvhasn ungopmayus o nopsoke u yciogusax nozawenus bupoicesvix obnueayuil,
a makdce NopsoKe 6bINIAMbL CYMM O00CPOUHO20 nozauienus no bupocesvim obaueayuam
Hacmoswumu Y cioeusamu 8vinycka He npedycmompeHul.

9.6. CBegeHus 0 IJIATEKHBIX AreHTAaX 10 00T AlMAM
Ha oamy ymeepowcoenusa Ycnosuii evinycka naamedxcuuii acenm He HasHaueH. Ceedenus,
noozedcawue YKazaHuro 6 Hacmosiwem nyHkme, npusedenvt 6 n.9.6 Ilpoepammol.

10. CBenenusi 0 npuoOpeTeHNH 00U AL A

Ilpuobpemenue Omumenmom bupocesvix obaueayuti no mpebosanuro ux 61a0ervya
(61a0envyes) He NPedyCMOmMpeHo.

IIpedycmampusaemcsi 603modcHocmb npuodopemenusi Imumenmom bupoicesvix obueayuil
no coclawieHuro ¢ ux enaoeivyem (81a0erbyamit) ¢ B803MONCHOCHIbIO UX NOCIEIVIOue20
obpawenust 8 nopsioke u Ha yciosusx, ycmanosienuwix 6 n.10.2 Ilpoepammeot.

Onnama Bupoicesvix obauecayuti npu ux npuodpemeHuu Npou3800UMcs OeHeNCHbIMU
cpeocmeamu 8 be3HaruyHoM nopsoke 6 pyonsax Poccuiickoiu @edepayuu.

Hnvie ceedenus, noonedcawue yKa3auuio 8 HAcmosujeM nyHKkme, npuseoervl 6 n.10
Ilpoecpammur.

11. Ilopsinok pacKpbITHS SMUTEHTOM MHGOPMALUH 0 BbINyCKe 00U anuii
Csedenus, noonexcawue ykazanuio ¢ Hacmosujem nynkme, npuseoenul 6 n.11 I[lpoepammoi.

12. CBenenus 06 odecrnieyeHUM MUCTIOJTHEHUSI 00513aTeIbCTB M0 00JUTALMSAM BbINYCKA
Ilpeoocmasnenue obecneuenuss no bupoicesvim obueayusm He npedycmompeHo.

13. CBenenusi o npeacTaBuTesie Biaaje/bleB 00U aluii
Ha oamy ymeepoicoenuss Ycnosuii evinycka npedcmasumens eraoenvyed bupowcesvix
obueayuli He onpeoeneH.

14. OO0s3aTeJbCTBO JMHTEHTa MO TPeOOBAHMIO 3AUHTEPECOBAHHOIO JIMIA
NPeAOCTABUThL €My KONHI0O HACTOSIIUMX YCJIOBHI BbINYCKa OOJMranMii B paMKax
NPOrpamMMbl 00JIMTalUii 32 IJIAaTy, He MPEeBbINIAIOIIYI0 3ATPATHI HA ee U3r0TOBJICHHE

Omumenm 06s3yemcs npedocmasums no mpeoo8aHul0 3auUHmMepeco8aHHo20 IUYa KONumw
Hacmosawux Ycnoeuii 6binycka 3a naamy, He nPeguluaouyIo 3ampamsl Ha ee U320moeieHue.

15. O6s13aTeJILCTBO JIUIL, IPEAOCTABUBIIMUX O0ecnevyeHHe 1Mo 00JIMranusim, o0ecrnevynTh
B COOTBETCTBHH € YCJIOBUSIMH NPEIOCTABIAEMOro odecreyeHusi HCIOJIHEeHHe 00513aTeJIbCTB
IMHUTEHTA Mepel BJaJeblIaMH O0JUraluii B cjyyae 0TKa3a 3MHUTEHTA OT MCIOJHEHHs
00513aTEJILCTB  JIMOO NPOCPOYKH HCHOJHEHUSI COOTBETCTBYKINHMX 00513aTeJbCTB 0
o0JuranuaM

IIpeoocmasnenue obecneyenus no bupaicegvim obaucayusm He npedycmMompeHo.
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16. UnLle cBexenus

Huvie ceedenus, noonedxcawue ekaroveHuro 8 Ycuosusa evinycka 6 pamxax Ilpoepammer 6
coomeemcmeuu ¢ Ilonooscenuem banxa Poccuu om 11.08.2014 Ned28-I1 «llonoscenue o
CMAaHOapmax SMUCCUU YEHHbIX Oymae, NopsoKe 20CYOapCMBEeHHOU pPecUCmpayuy  blnycKa
(0ONoOIHUMENbHO20 BbINYCKA) IMUCCUOHHBIX YEHHBIX Oymae, 20CyO0apCmEeHHOU pecucmpayuu
omuemog 06 umozax 6vinycka (OONOIHUMENbHO20 BbINYCKA) IMUCCUOHHBIX YEHHLIX Oymae u
peaucmpayuy npOCNeKmos8 YeHHvlx Oymazy, U UHvle cee0eHuUs, pacKkpvléaemvle IMUMEHMOM No
cobcmeenHoMy yemompenuio, ykazamnwl 6 Ilpocpamme.
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OBPA3EIL
«l"'a3npomMOaAHK» (AKIIMOHEPHOE 00111eCTBO)

Mecto Haxoxneuus: 2. Mockea
[Tourossiit anpec: 117420, . Mockea, yn. Hamemkuna, oom 16, kopnyc 1
CEPTU®UKAT
OMpsKeBbIX 00JIMTralUil JOKYMEHTAPHBIX MPOIEHTHbIX HEKOHBEPTHPYEMBbIX HA
NpeIbABUTEIS ¢ 00513aTeIbHBIM IEHTPAJIU30BAHHBIM XPaHEHUEM

cepun 002P-09-BRENT_CALL_SPREAD

W nenTudukaimoHHbIi HOMEp BBITyCKa

I[aTa IMPHUCBOCHU H,Z[eHTH(bHKaHHOHHOFO HOMCEpa

BupskeBble obnuranuu pa3MeniaroTcs MyTeM OTKPBITON HOAMUCKU
Cpelu HEOIPAaHUYEHHOIO KpyTa JIUL

Cpoxk noramenust: 14.07.2020

«"a3npoMOaHK» (AKIOHEpHOE 00IIECTBO) (Hanee — « IMUTEHT») 0053yeTcsi 00ECTICeYHTh
IIpaBa BiIaJelblieB bUpKeBbIX 00aUranuii npu coOI01eHUM MU YCTaHOBJIEHHOTO
3aKoHoAarenbCcTBOM Poccniickoit denepanuu nopsjika OCyIIECTBICHNS 3TUX MIPaB.

Hacrosimmii ceptudukar ynocrosepsiet npasa Ha 500 000 (ITstbcoT ThICSY)
bupxeBpix obnuranuii HomuHanbHOU ctouMocThio 1 000 (OHa Thicsua) pyoneit kaxaas
o61eit HomuHanbHOM cTonMocThi0 500 000 000 (ITaThCOT MUILITHOHOB) PYOJIEH.

OO6mee xonnyecTBO bupkeBblx oOmuranuii, HMMEOMMUX WACHTU(UKAIMOHHBIA  HOMEp
OT «__» 2019 roxa, cocrasister 500 000 (ITAThCOT ThICSY)
bupykeBbix obnuranuii HoMmuHaIBHOU crouMocThio 1 000 (OmHa Thicsiua) pyOseit kaxaas u ooien
HomuHanbHOU croumocThio 500 000 000 (IIThCOT MUILTHOHOB) PyOIIEii.

Hacmosawuii cepmughuxam nepedaemcs na xpanenue 6 Hebanko8ckyo KpeOumHyo opeanu3ayuio
axkyuoneproe obwecmeo « Hayuonanvholii pacuemmuwiii denozumapuiiy (Oanee — «/lenozumapuii),
ocywecmensiouee 00s13amenvHoe YeHMpAaIu308aHHoe XxpaweHue cepmuguxama Bupoicesvix
obnueayuil.

Mecmo naxooicoenus [lenozumapus: 2opoo Mockea, yiuya Cnapmarxoeckas, oom 12

Jo/KHOCTD

Tloamuce N.0. ®amnnns
M.II.
Hata «_ »




Ilo mexcmy Cepmugpuxama bupiiceevix odauzaquil ucnoab3yiomcsa cieoyouiue mepmunbl:

Ilpozpamma, Ilpocpamma obnucayuii unu Ilpocpamma oupicesvix odauzayuii — Ilpoepamma
ouporcesvix odnueayuii cepuu 002P, umerowas uoenmuguxayuonnviti Homep 400354B002P02E
om 16.04.2018, 6 pamxax komopoi pazmewaemcs Hacmosiuuil 8inyck bupoicesvix obnueayuii,
Yenosusa evinycka — Ycnosus evinycka 6upocesvix obnueayuti 6 pamxax Ilpoepammor bupoicesvix
obaueayui cepuu 002P, codepcawjue KOHKpemHubvie YCI08Us HACMoAwe20 8vinycka bupoicesvix
obnueayuil.

Buinyck — nacmosawuil eeinyck bupoicesvix obnueayuti, pazmewjaemuvix 6 pamkax [pozpammoi.
Bupicesana oobnuzauus (bupoicesvie obnucayuu) — Oupoicesas obnueayus (bupoicesvie
obnueayuu), pasmewaemas (pasmewaemvie) 8 pamkax Beinycka.

Imumenm — «I aznpombanxy (Axyuorneprnoe oougecmaeo).

Unvie mepmunsvi, ucnonvsyemvie 6 Cepmughukame, umeiom 3HaueHue, ONpeoeseHHoe
6 I[Ipocpamme.

1. UnenTnuKkanmoHHbIe NPU3HAKHU BHINYCKA 00JIMTranuii

Bun nennbix Oymar: 6upoicesvie obrueayuu Ha npeovaeumels.

Cepusi: 002P-09-BRENT_CALL_SPREAD.

Wubie uacHTH(GHUKAIMOHHBIC TPW3HAKKA OOJHMTranuii BBITYCKa, pa3MENIaeMbIX B paMKax
IporpaMMbl  OOJIUTAIlM:  Oupoicegvle  obaucayuu  NpoyeHmHvle  HEeKOH8epmupyemvle
O0OKyMenmapHvle Ha Npeovasumens ¢ 00A3aMeNbHbIM —YEHMPATU308AHHbIM XPAHEHUEM,
pazmewaemvie nymem omKpulmot noOnucku 6 pamkax Ilpoepammel 6upoicesvix obaucayuii cepuu
002P.

Cpok noramenus oonuranuii: 14.07.2020.

2. [IpaBa Baaenbua Kaxa0il 00JIMranMu BbITYCKa

Kaowcoas Bupowcesas obnueayuss umeem pasuvie 00veMm U CPOKU OCYWeCmeIeHUs Npas
eéHympu Buinycka éne 3asucumocmu om epemenu npuobpemenus YyeHHou oymacu.

Hoxymenmamu, yoocmosepsrowumu npaea, 3axkpenienuvie bupowcesvimu obrucayusmu,
aenaiomes Cepmugpuxam buporcesvix obnueayuii, Ilpoepamma u Ycnosus evinycka.

B cnyuae pacxoscoenus mexncoy mexcmom Ilpoepammul, Yenosusmu evinycka u OaHHbIMU,
npusedennvimu ¢ Cepmugpuxkame bupoicegvix obaueayuil, eraoeney umeem npago mpedosams
ocywecmenenus npas, saxkpenienuvix bBupoicesvimu obnucayuamu, 6 obveme, y00CMOEePeHHOM
Cepmucghuxamonm.

Braoeney bupocesoti obrueayuu umeem npaso Ha nonyierue npu noeawenuu bupocesoil
obnueayuu 8 npedyCMOmpeHHblll et CPOK HOMUHANbHOU cmoumocmu bupacesoti odonueayuu.

Bnraoeney  Bupocesoti  obnueayuu  umeem  npago  HA  NOJAYYeHUe  NPOYeHma
om HOMUHALHOU cmoumocmu bupowcesoti obnueayuu (Kynonno2o 00x00a), NOpsIOOK onpeoeieHus
pazmepa komopozo ykasawn 6 n.9.3 I[Ipoepammer u n.9.3. Yciosuii evinycka, a cpoxku 6biniamol 8
n.9.4. Ilpoepammol u n.9.4 Ycnosuii evinycka.

Bnraoeney Bupoicesoti obrueayuu umeem npaso Ha noiyuenue OONOIHUMENbHO20 00X00d,
nopsi0oK onpedeieHus pamepa komopoco ykasawn n.9.3. Ilpoepammuol u n.9.3 Ycnosuil svinycka,
a cpoxu evinnamul — 6 n.9.4 Ilpoepammul u n.9.4 Ycnoeui evinycka.

Braoeney Bupoicesvix obnueayuii énpage ocywecmenams uxble npasd, npedycmMompeHubvlie
3axkonooamenvcmeom Poccutickoii @edepayuu.

Omumenm obs3yemcs obecnewums npasa eiadenvyes bupowcesvix obaueayui npu
CcoOMOeHUU UMU YCMAHOBIEHH020 3aKoHooamenvcmeom Poccuiickou @Dedepayuu nopsaoka
ocyujecmenerust Smux npas.

IIpedocmasnenue obecneuenus no bupcesvim obrueayusm ne npedycmompeHo.

Bupoicesvie obnucayuu, pasmewaemvie 6 pamkax Ilpoepammel, He AIANOMCA YEHHBIMU
oymamu, npeOHa3HayeHHbIMU 018 K8ATUDUYUPOBAHHBIX UHBECOPOS.
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