@ rA3NPOMBAHK

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

1o oup:keBbiM o0uranusam banka I'TIb (AO)
cepun 002P-13-IMOEX_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%

rae:

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

Max — GyHKIUS MAaKCUMaIbHOTO 3HAYCHHSI YKa3aHHbBIX EPEMEHHBIX;

MiN — G yHKIUS MUHUMAIBHOTO 3HAYCHHUS YKA3aHHBIX IIEPEMEHHBIX;

B Auau — 3HaueHue ba3zoBoro akTuBa Ha fary pa3MmelieHus: bup:xeBbix oOuranuii, B myHKTax;
BAg¢un — 3HaueHMe bazoBoro aktuBa Ha JlaTy onpeneneHus 3Ha4eHUs1 ba30BOro akTuBa, B IyHKTAx;
BAsap — bapeeproe 3naueHue ba3zoBoro aktuBa, paBHOC BAnas*1,25 , B myHKTAX;

K — ko3 punment yuacrus, pasusrii 1,00;

Ba3oBbiii aktuB — 3HaueHue «Muaexca Mocbupxu» (ISIN: RUOOOAOJP7KS), paccunutsiBaemoe
Bupixeit B coorBercTBUM ¢ MeTonukoil pacuetoB MuaekcoB MockoBckoit bupxu, nybiaukyemoe Ha
ctpanunie B cetn MutepHer https://www.moex.com/ru/index/IMOEX/archive (mone «3akpbiThe»)
(unu vHas ctpaHula B cetu MHTepHeT, ucnonb3yemas MOCKOBCKOM OUprkel JUIsl paCKpBITUS TaHHON
uH(poOpMalnn), OKPYIJEHHOE 1O ABYX 3HAKOB IOCJE 3alATON (OKpYIJeHUE IMPOU3BOAUTCS IO
IIPaBWJIaM MaTEMaTHYECKOrO0 OKPYIJIEHHs, a UMMEHHO: B Cllydae €CJIM TPETUH 3HaK IOCIE 3alsTon
00JIbI1IE MU paBeH 5, BTOPOH 3HAK MOCJIE 3alATON YBETUUUBAETCS HAa €IMHUILY, B CIIydae €CIu TPETUi
3HAaK I0CJIe 3aMITOM MeHbILEe 5, BTOPOi 3HAK MOCIIe 3aMsTol He U3MEHsIeTCs);

JaTta onpenesienus 3HayeHusi bazoBoro akTusa:

A) 2-uii paGouuii AeHb, MPENLIECTBYIONUIUN Jare moramieHus bupkeBbix obmuranuii (B
cly4yae, €CIM B YKa3aHHYIO JlaTy 3HadeHue ba3oBOro akThBa MOXET OBITh OIPEICICHO B
COOTBETCTBUHU C MOJIOKESHUSIMH HACTOSIIIEro .1 BeIie).

b) Eciiu Ha Jlaty onpenenenus 3HaueHus: ba3oBoro akTrBa, yKka3aHHYIO B II. (A), 3HaueHHE
bazoBoro akTrBa He OMyOJIMKOBAHO Ha CTpaHHIlEe B ceTu MIHTepHeT, Ha KOTOPOil MyOIUKYeTCs Takoe
3HAYE€HHE B COOTBETCTBUHU C TIOJIOKCHUSIMU HACTOAIIETO M. 1 BBIIIE, MITH YKa3aHHAas CTPAHUIIA B CETH
WHTepHeT HeOCTYyMHA, WIH 1O JIIOOBIM HHBIM MPUYUHAM HEBO3MOXKHO MOJYYUTHh WH(DOpPMALHIO O
TaKOM 3HAYECHHM Ha yKa3aHHOW cTpaHule B cetu MurepHer, To JlaToil ompeneneHus 3HaA4YCHUS
bazosoro aKTHhBa SIBJISIETCS MOCIEN0BaTEIILHO 3-bIi, 4-p1id, 5-o1i, een
(n-1)-p1if, n-bIii pabouMii JAeHb (3aKaHYMBAs JAaTON Havyajga pa3MENICHHs), MPEAICCTBYIONINN aaTe
noramenuss bupkeBpix oOnuranuil (T.e. MOCIeIOBaTENIbHO MPOBOAUTCS OIpeAeTeHHe 3HauYeHUs
ba3oBoro akTMBa B yKa3zaHHBIE JAaThl JO TEX TOp, TMOKa 3HaueHWe ba3oBoro akTuBa HE OyaeT
OTIpE/ICTICHO).

JIoTIOTHUTEIBHBIN JOXO/ B TIPOIIEHTaX PACCUYMUTHIBACTCS C TOYHOCTHIO JIO MATOTO 3HAKA MOCIIe
3ansAToi (OKPYIJIEHHE MATOrO 3HaKa MOCIe 3aMsITON MPOU3BOAUTCA MO MpaBUIaM MaTeMaTUYECKOIro
OKPYTJICHUS: B CIydae, €U MIeCTOM 3HAaK TMOCIe 3amsAToi OOJbIe UM PABEH S5, MATHIM 3HAK MOCIE
3amnsATON YBETUUMBAETCS HA €AMHUILY, B CIIy4ae, €CJIM MIECTOM 3HAK MOCIIE 3aMsITOW MEHbIIIE 5, MATHII
3HAK MOCJe 3ansIToNl HE U3MEHSIETCS).

B cnyuae ecnu 3HadeHne ba3zoBoro akTrBa He MOXKET OBITh OMPENIETICHO B YKa3aHHBIC JAaThl B
COOTBETCTBUHU C MOJIOXKEHUSIMH HACTOALIETO MI1.1, TO cCYUTaeTcs, 4To s pacyera AOMOJIHUTEIHHOTO
JI0XOJ1a BBITIOJIHAETCS Y CIIOBUE HEBBIIIATHI JOMOIHUTEIBHOTO JOX0/1a, KAK OHO ONPEAENIECHO B .2
HIXKE.
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B CJIydac CCJIM BBIIIOJHACTCSA YcaoBue HEBBIIIATHI JOIIOJIHUTCIIBHOI'O AJ0X0Jd4, KaK OHO
OIMpE€aACIICHO B IIII. 2 HHWXKEC, 100 B cJ1ydyac JOCPOYHOro noramcHus BI/Ip}KeBBIX O6HHI‘3HHI>1:

I (%) = 0,00%.

2. YcioBue HeBBIILIATHI IOMOJHUTEIBHOIO 10X01a — 3HaUueHue ba3oBoro aktuBa B
Hary onpenenenus 3HaueHus bazosoro aktusa (BA¢gun) He MOXKET ObITh OIIPEIENICHO B COOTBETCTBUU
C TMOJIOKEHUsIMU T1l.1 BhIiIe.

3. [Topsiiok pacueTa CyMMBI JOMOTHUTEIBHOTO J0X0/1a, TIOICXKAIIETO BBIILIATE HA OJTHY
bupreByto obnuranuto (B pyossx):

A (pyo) = LT (%) * N

rie.

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

N — HOMHUHaIBHAs! CTOMMOCTH 01HOM bupskeBoit obmuramyu, paBaas 1 000 pyomneii.

JononuurensHblil 1oxoa B pyossix Poccuiickoit denepannu, noanexaiuil BpIIIaTe Ha OJHY
bupxeByro oOnMranuio, paccUMTHIBA€TCS C TOYHOCTBIO JIO BTOPOIO 3HAKa IIOCIE 3arsAToN
(oxpyrieHne nudp Ipu pacdyeTe AOMOJIHUTEIBHOIO JI0X0/a B BalIOTE HOMUHAJA IIPOU3BOAUTCSA T10
IIpaBWJIaM MaTEMaTHYECKOro OKpyryieHus. [Ipu a3Tom nmoj npaBujioM MaTeMaTHYECKOro OKPYTICHUS
cienyeT IOHUMaTh METOJ OKPYIJIEHHUs, IIPU KOTOPOM B Cilydae, €CIM TPETHM 3HAaK I10CJE 3alaTon
Oonblle WIM paBeH 5, BTOPOM 3HAK IOCIE 3alATON YBEIMYMBAETCS HAa €MHUILY, B CIydyae, eciid
TPETHIA 3HAK MOCJIC 3aISITOM MEHBIIIE 5, BTOPOW 3HAK MOCTIE 3aMsTON HE N3MEHSIETCS).



