@ rA3NPOMBAHK

IHopsinok onpenesieHUs U YCJIOBUSA BbIIIATHI TONOJTHUTEIBHOT0 10X0/1a
1o oup:keBbiM o0uranusam banka I'TIb (AO)
cepun 002P-12-GAZP_CALL_SPREAD

1. B cimyuae ecnu He BBIOJHSETCS Y CIOBHE HEBBIIUIATHI JOMOIHUTEIBHOTO 0X0aa (KaKk OHO
OTIPE/ICIICHO B IIII. 2. HUXKE):

AA (B %) = min[maX{(BAcan/ BAnas — 1), 0}, (BAGap / BAnay — 1)] * K * 100%

rue:

A (%) — pa3zmep IOMOTHUTEIBHOTO J0X0/a, B MIPOIIEHTAX;

Max — GyHKIUS MAaKCUMaIbHOTO 3HAYCHHSI YKa3aHHbBIX EPEMEHHBIX;

MiN — G yHKIUS MUHUMAIBHOTO 3HAYCHHUS YKA3aHHBIX IIEPEMEHHBIX;

B Auau — 3Ha9eHHE ba30oBoOro akTHBa Ha 1aTy pa3MenieHns bupikeBbix oOiuranui, B pyonsx;
BAgun — 352ueHMe ba3oBoro aktuBa Ha Jlaty onpenenenus 3Ha4eHUs1 ba30BOro akTHBa, B pyOIIsX;
BAsap — bapeepnoe 3nauenue baszoBoro aktua, paBHOE BAnas*1,5 , B pyOssx;

K — ko3 unment yuactus, pasusrii 0,55;

Ba3oBblii akTHB — 1IeHa 3aKpBITH, B pyossix Poccuiickoit @enepannu, 1 (0HOIH) 0OBIKHOBEHHOMH
axin [TAO «I"azmpom» (ISIN: RU0007661625) B cexituu GpoHI0BOTO phiHka MOCKOBCKON OUPIKH,
nyonukyemas Ha CTpaHuLEe B CEeTH WuTepuer
https://www.moex.com/ru/issue.aspx?board=TQBR&code=GAZP (mone «llena 3axpbITHs») (HIH
uHas cTpaHuua B ceTH VHTepHeT, ucnosnb3dyeMas MoCKOBCKOW Oupiked AJis pacKpbITHS JaHHOMN
UHpOpPMalLIMK), OKpYIJIEHHAs 1O JBYX 3HAKOB IOCTE 3alsATONW (OKPYIJIEHHE MPOU3BOJIUTCA IO
IIpaBUJIaM MaTeMaTHYE€CKOr0 OKPYIJIEHHs, a UMEHHO: B ClIydae €ClM TPEeTU 3HaK IMOocie 3arsToi
OoJIbIIIe MK PABEH 5, BTOPOi 3HAK MOCJIE 3aMTOH yBeIMUMBAETCS HA €AUHUILY, B CITy4ae €ClIU TPETUi
3HaK MOCJe 3ansITol MEHbIIE 5, BTOPOM 3HAK IOCIIE 3alTON HE U3MEHSETCs);

darta onpenenenusi 3HayeHus:i bazoBoro akrusa:

A) 2-oii pabounii JeHb, TMPEANISCTBYIOMINN JaTe TOTalIeHUuss bupkeBbIX oOmuranuii (B
cily4ae, €Clid B YyKa3aHHYIO JaTy 3HaueHue ba3oBOro axkTHMBa MOXET OBITh OMNpEIEICHO B
COOTBETCTBHUU C TMOJIOKCHUSIMHU HACTOSIIIETO 1.1 BeIe).

b) Ecnu Ha [laTy onpenenenus 3HaueHus ba3oBoro aktuBa, ykazaHHYIO B 1. (A), 3HaYeHHE
bazoBoro akTrBa He ONMyOJIMKOBAHO HA CTpaHUIle B ceTu HTepHET, Ha KOTOPO# MyOJIMKYETCsl TaKOe
3HaUEHUE B COOTBETCTBHH C MOJIOKECHUSIMH HACTOSIIETO M. 1 BhIIIe, MM yKa3aHHAs CTPaHUIIA B CETU
HHTepHeT HenoCTyIHA, WU IO JIFOOBIM WHBIM MPUYMHAM HEBO3MOXHO TOJYYUTh WH(POPMAIIUIO O
TaKOM 3HAUE€HHWU Ha yKa3aHHOW cTpanuile B ceth MHTepHeT, To JlaToil ompeaesneHusl 3HAYEHUS
bazoBoro aKTHBa SIBIISICTCS MOCJIEIOBATEILHO 3-uii, 4-p1id, 5-b1i, ey
(n-1)-w1i, n-b1ii pabouunii AeHb (3aKaHYKMBAs JATON Haydaia pa3MeIleHHs ), TPEIIICCTBYIONIMIA TaTe
norameHuss bupkeBsix oOnuraruii (T.e. MOCIENIOBATEIBLHO TPOBOIUTCS OMpEeICHUE 3HAYCHUS
bazoBoro aktuBa B yKa3zaHHBIE JaThl JI0 T€X TOp, MOKa 3HadeHHe ba3oBoro aktuBa He Oyaer
OTIPEICTICHO).

JlonomHUTENBHBIN 10X0/ B MPOLEHTaX PACCYUTHIBAECTCS ¢ TOYHOCTBHIO JI0 MSATOTO 3HAKA I1OCIIE
3amsATON (OKPYIJICHHE TIATOTO 3HAKa MOCJE 3aMsITOH MPOU3BOIUTCSA 10 TIPABHIIAM MAaTEMaTHYECKOTO
OKpPYTJICHUS: B ClIy4ae, eCJIH IIeCTON 3HaK MOCIe 3amsIToi OOJNbIle WM paBeH 5, MATHIA 3HAK MMOCIe
3aMATON YBEJIMYMBACTCA HA €IMHUILY, B CIIy4ae, €CJIM MIECTON 3HaK MOCJE 3asITON MEHBIIE 5, MATHII
3HaK I0CJIE 3asATON HE U3MEHSETCH).

B ciyuae ecnu 3HaueHre ba3oBoro aktuBa He MOXKET OBITH OMPE/EIICHO B YKa3aHHbIE 1aThl B
COOTBETCTBUU C MOJOKEHUSIMU HACTOAIETO II1.1, TO curTaeTcst, yTo JJIsl pacueTa AOMOTHUTEIBHOTO
JI0XOJ1a BBIMIOJIHSAETCS Y CIIOBHE HEBBIIUIATHI JOMOIHUTEIBHOIO JOX0/1a, KAK OHO ONPEIETIEHO B MII.2
HIDKE.
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B cnydae ecnau BbimosHsETCS YCIOBUE HEBBIIUIATBHI JIONOJIHUTEIBHOIO JOXO0Ja, KaK OHO
OTIPEIeJICHO B MII. 2 HWXeE, JIU0O B Cllyyae JOCPOYHOTO NorameHus bupkeBbix o0nuranuii:
A0 (%) =0,00%.

2. Ycii0BHE HeBBIILIATHI IONOJHUTEIBHOIO 10X0/1a — 3HaueHue ba3oBoro aktuBa B
Jary onpenenenus 3naueHust bazoBoro aktuBa (BAgun) He MOXKET OBITH ONIPEICIICHO B COOTBETCTBHH
C TIOJIOKEHUSIMU Ti11.1 BHIIIIE.

3. [Mopsiok pacueTra CyMMBI JOMOJTHUTEIBHOTO I0X0/1a, MOJUIC)KAIIETO BBIILIATE HA OJTHY
bupxeByro obnuranuio (B py0ssix):

A (py6) = UL (%) * N

rie:

A (%) — pa3mep AOMOIHUTENBHOIO J0XOJA, PACCUMTAHHBIA B TOPAJKE, YKAa3aHHOM BbILIE, B
MPOIICHTAX;

N — HOMUHaJIbHASE CTOMMOCTh OJ{HOM bupxkeBoit obnurauuu, pasaas 1 000 pyoOunei.

JononuurensHbi 10ox01 B pyonsix Poccuiickoii denepanuu, moaiaeKaniiil BeIIaTe Ha OJIHY
bupsxeByto 00IMranuio, paccUUTHIBAETCA C TOYHOCTBHIO JO BTOPOrO0 3HAKa TOCIE 3amsToi
(oxpyrienue udp Mpu pacyeTe MOMOTHUTEIHFHOrO J0X0/1a B BaOTE HOMUHAIA IPOU3BOJUTCS IO
MpaBUJIAM MAaT€MaTUYECKOT0 OKpyriieHus. [Ipu 3Tom 1oz mpaBuiIioM MaTEMaTUYECKOTO OKPYTJICHUS
cienyeT NOHUMAaTh METOJ OKPYIJIEHHUs, IPU KOTOPOM B Cilydae, €ClIM TPETUM 3HAaK MOCie 3ansaTon
0oJbIIe WIM paBeH 5, BTOPOIl 3HAK IOCIE 3alsATOM yBEIWYMBAETCS HA €IMHUILY, B cllydae, €ciu
TPETHIA 3HAK MMOCJIE 3aISITOM MEHBIIIE 5, BTOPOU 3HAK MOCTIE 3aMsATOM HE H3MEHSIETCS).



