@ rA3NPOMBAHK

HOpHZ[OK onpeacjacHuda 1 yYCJ10BUA BbIIVIATHI I0ITOJHUTE/IBHOT0 10X0/1a

1o oup:keBbiM o0uranusam banka I'TIb (AO)
cepun 002P-08-IMOEX_CALL_SPREAD

1. B cimyuae ecnu He BBIOJHSETCS Y CIOBHE HEBBIIUIATHI JONOIHUTEIBHOTO JOX0aa (KaKk OHO
OTIPENICTICHO B MII. 3. HUXKE):

AA (B %) = min[max{(BAqu/ BAsay — 1), O}, (BAﬁap / BAnay — 1)] * K« 100%

rae.

A1 (%) — pa3zmep IONMOTHUTEIBHOTO J0X0/a, B MIPOIIEHTAX;

Max — QYHKIUS MAaKCUMaIbHOTO 3HAUCHUS YKa3aHHBIX MIEPEMEHHBIX;

MiN — QYHKIMSA MUHUMAIBHOTO 3HAYCHHS YKa3aHHBIX IIEPEMCHHBIX;

B A« — 3Hauenne ba3zoBoro akTuBa Ha Jaty pa3MmenieHus: bup)keBbx oOIUranuii, B MyHKTaX;

BA puu — 3nauenne bazosoro aktusa Ha Jlaty onpezneneHus 3Ha4eHUs ba3zoBoro akTuBa, B IIyHKTaX;
BAgap — bapeepHoe 3HaueHne ba3oBoro akTtuBa, paBHOE BA,q*1,25 , B myHKTaX;

K — ko3 unment yuacrus, pasusiid 1,13.

JlonoMHUTENBHBIN 10X0/ B MPOLEHTaX PACCUUTHIBACTCS ¢ TOYHOCTBHIO JI0 MATOTO 3HAKA MOCIIE
3armsToN (OKpYTJeHUE MATOTO 3HAaKa MOCIe 3aMsITOl MPOU3BOIUTCS MO MPaBUIIaM MaTEMaTHYECKOTO
OKpYIJIEHUS: B Cllydae, €CM LIECTOM 3HAK IMOCIe 3amsToN OOoJIbllle WK paBeH S, NAThIA 3HAK 110CIIe
3ansATON yBEIMYMBAECTCS HAa €IMHMILY, B Clydae, €ClIMd IIECTOW 3HAK IOCJE 3alsTOd MeHbLIe 5,
MATHIN 3HAK MOCTIE 3aMsTOW HEe U3MEHSIETCS).

B cJ1ydac€ C€CJIM BBIIIOJHACTCSA VcaoBue HEBBILIATH AOMOJHHUTEIHLHOTO Jo0xXoJa, KakKk OHO
OIIPCACIICHO B IIII. 3 HHWXKC, 0o B CJIydac JOCPOYHOro nNoramceHus BI/Ip)KeBBIX O6HHFaI_II/II>'IZ

I (%) =0,00%.

2. Ba3zoBblii aktuB — 3Hauyenue «Mumexkca Mocbupxn» (ISIN: RUO0O0OAOJP7KS),
paccuuTbeiBaeMoe bupxkeil B coorBeTcTBUU ¢ Metoaukoi pacuetoB MunexkcoB MockoBckon bupxu,
nyonukyemoe Ha crpaHuiie B cetu MurtepHer https://www.moex.com/ru/index/IMOEX/archive
(mone «3akpwiTUe») (WM UHAS CTpaHHUIA B ceTH MHTepHeT, ucnoiabzyeMas MOCKOBCKOUM Ouprkein
JUTSL pacKpBITUS JaHHOU MH(GOpMAIUH), OKPYTIEHHOE JI0 JIBYX 3HAKOB IOCJIE 3aMsITON (OKPYTJICHHE
IIPOU3BOJUTCS 110 MTPaBUJIaM MaT€MaTU4YECKOIO OKPYIJIEHHs, @ UMEHHO: B CIIy4ae €ClIM TPETUH 3HaK
1ocyIe 3amsaToi OoJbllle MM paBeH 5, BTOPOHl 3HAK MOcie 3ansaToi yBEIMYMBACTCS HA €IMHUILY, B
cllyyae eciM TPEeTUH 3HaK MOCIIe 3alsTOl MeHbIIIe 5, BTOPOM 3HaK MOCIIe 3alsITON He U3MEHSIeTCs).

[ara onpenesienusi 3Hayenusi bazoBoro akrusa:

A) 3-uit pabouuii AeHb, MPEANISCTBYIONIUN AaTe MorameHus bupskeBbix obmuranuii (B
cly4yae, €CIM B YKa3aHHYIO JaTy 3HaueHHe ba3oBOro akThBa MOXKET OBITh OIPECICHO B
COOTBETCTBUU C MOJIOKEHUSMHU HACTOSIIIETO MII.2 BBIIIE).

b) Eciiu na Jlaty onpenenenus 3HaueHus: ba3oBoro akTrBa, yKa3aHHYIO B II. (A), 3HaUeHHE
BbazoBoro akTrBa He OMyOJIMKOBAHO HA CTPAHUIIEC B C€TH MIHTEpHET, HAa KOTOPOI MyOIUKYETCS TaKoe
3HAYEHHE B COOTBETCTBUHU C TMOJIOKEHUSIMH HACTOSIIETO MI.2 BHIINIE, WM YKa3aHHAs CTPaHUIIA B
cetn VHTepHET HENOCTyNMHA, WM MO JIOOBIM WHBIM TIPUYUHAM HEBO3MOXHO TOIYyYUTh
uH(pOpMallMI0O O TakOM 3HAaYeHMM Ha YyKa3zaHHOW cTpanune B cetu Wutepuer, To [laroit
ompeneneHuss 3HaueHus ba3oBOro akTWBa SBISIETCS TOCIEAOBATENbHO 4-bIH, 5-bIid, 6-0OH, ....,
(n-1)-b1i, n-b1ii pabouunii AeHb (3aKaHYKMBAs JATOM Hauayia Pa3MEICHHMS), TPEAMICCTBYIOIINN IaTe
norarieHuss bupxeBbpix oOnuranuii (T.e. MOCIEIOBATEIBLHO MPOBOJUTCS OMpPENEICHUE 3HAYCHUS
bazoBoro akTtMBa B yKa3aHHBIE JaThl JIO TE€X TOp, MOKa 3HadeHHe ba3oBoro aktuBa He Oyaer
OTIPEJICTICHO).
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B cnydae ecnu 3HaueHue bazoBoro akTuBa He MOXKET OBITH OMPEENIEHO B YKa3aHHbIE J1aThl
B COOTBETCTBUM C TIOJIOXKEHUSMHM HACTOSIIIEr0 MMm.2, TO CYMTAETCS, 4YTO JJIA pacuera
JOTIOTHUTEIBLHOTO JA0X0/1a BBIIIOIHAETCS Y CJIOBHE HEBBIIIATHI JOMOIHUTEIBHOTO J10X0/1a, KaK OHO
OIIPEEIIEHO HUXKE.

3. Ycii0BHe HeBBIILIATHI IONOJHUTEJIBHOTO 10X0/1a — 3HaueHue ba3oBoro aktuBa B
Hary onpenenenus 3HadeHus basoBoro aktuBa (BAgus) HE MOXKET OBITH ONpPEIEIEHO B
COOTBETCTBUU C MOJIOKCHUSIMU T11.2 BBIIIE.

4. Tlopsaok pacdyeTa CyMMBI JOMOJHHTEIBHOTO J0XOJa, TMOJJICKAIIEr0 BHIIUIATE HA OIHY
bupeByto obnuranuto (B pyossx):

A4 (py6) = UL (%) * N

rie.

OO (%) — pa3Mep IOIMOJHHUTEIBHOTO J0X0Ja, PACCYUTAHHBIA B TMOPSIKE, YKa3aHHOM BBIIIC, B
IPOIICHTAX;

N — HOMHUHAIBbHAsI CTOUMOCTH 01HOM bupskeBoit obmuramyu, paBaas 1 000 pyomneii.

JononuurensHblil J0X01 B pyossix Poccuiickoit denepanuu, noaaexaliiil BpIIIaTe Ha OJHY
BupxeByro oOnuranuio, paccUMTHIBA€TCA € TOYHOCTBIO JIO BTOPOIO 3HAKa IOCIE 3arsiToN
(oxpyraenue mudp Mpu pacyere TOMOIHUTENHFHOTO I0X0/1a B BAIIOTE HOMHHAJA MTPOU3BOAUTCS MO
IIPaBWJIaM MaTEMaTHYECKOro OKpyryieHus. [Ipu aTom nmoj npaBujIoM MaTeMaTHYECKOr0 OKPYTJICHUS
clenyeT IOHUMAaTh METOJ OKPYIJICHHs, IIPU KOTOPOM B Cilydae, €CiIu TPETHM 3HAK IOCIE 3aIsITON
Oonbllle WIM paBeH 5, BTOPOW 3HAK IOCIE 3alATON YBEIMYMBAETCS Ha €IMHUILY, B CIydyae, eciid
TPETHIA 3HAK MTOCJIE 3aISITOM MEHBIIIE 5, BTOPOW 3HAK MOCTIE 3asTO HE N3MEHSIETCS).



