@) TA3NPOMBAHK

IHopsinok onpeesieHnsi U YCJIOBHS BbIIATHI JOMOJHUATEIHHOIO 10X0/1a
no oup:xeBbiM o0smmranusiM banka I'TIb (AO)

cepun 002P-14- IMOEX CALL_SPREAD

1. B cnydae ecnu He BBINIOJHACTCS Y CIIOBUE HEBBIIIATHI TOMOJHUTEIBHOTO J0X0Aa (KaKk OHO
OIIPEZICNICHO B MII. 2. HIKE):

AA (%) = min[max{(BAq;nH/ BAuas — 1), 0}, (BAﬁap / BAuau - 1)] * K * 100%

rie:

A (%) — pa3Mep AOMOTHUTEIBHOTO 10X0/a, B IPOLIEHTAX;

max — QYHKIHS MaKCUMaJIbHOTO 3HAUEHUs! YKa3aHHBIX IEPEMEHHBIX;

min — QyHKIMS MUHUMAJIBHOTO 3HAUEHUS YKa3aHHBIX IEPEMEHHBIX;

BAua« — 3HaueHne ba3zoBoro akTuBa Ha 1aTy pa3MenieHus bupkeBpix oOnuranuii, B myHKTax;

B A pun — 3HaueHue bazoBoro aktusa Ha /laTy onpeznenenus 3HaueHus1 ba3oBoro akTuBa, B IyHKTaX;
BAgap — bapeepnoe 3nauenue bazoBoro aktuBa, paBHOE BAyay*1,30, B myHKTaX;

K — ko3¢ punment yuactus, paBusiii 0,60;

ba3oBblii akTuB — 3HaueHue «Munekca Mocbupxu» (ISIN: RUOOOAOJP7KS), paccuntsiBaeMoe
bupxeit B coorBeTcTBUU ¢ Metoaukoi pacuetoB MuaexcoB MockoBckoit bupiku, mybimukyemoe Ha
ctpanuiie B cetu MuTepHer https://www.moex.com/ru/index/IMOEX/archive (mone «3akpbiTue»)
(wnm nHas ctpaHuna B cetr UHTEpHET, Henoib3yeMast MOCKOBCKOM OUpIKe M1t pacKpBITHS JaHHOU
UHPOPMALIMU), OKPYIIIEHHOE [0 ABYX 3HAKOB IIOCIE 3amsiTOW (OKPYIJICHHE MPOU3BOIAMUTCS II0
IIpaBUjIaM MAaTEMAaTHYECKOTO OKPYTJEHHUS, & UMEHHO: B CIIy4ae €CIU TPETHH 3HaK MOCJE 3amsaTou
OoJIbIIIe HITH PABEH 5, BTOPOi 3HAK MOCJIE 3aMTON YBEIMUUBACTCS HA €AMHUILY, B CIydae €CIM TPETUi
3HAK TIOCJIC 3aMsATOW MEHBIIIE 5, BTOPOM 3HAK TOCIIE 3aIsITOW HE U3MEHSETCS);

[arTa onpenesieHus1 3Ha4yeHus bazoBoro akrusa:

A) 2-uii paboumii JeHb, MPEAIICCTBYIONINN AaTe morarieHuss bupskeBbix oOmuramuii (B
cly4ae, €Clii B yKa3aHHYIO JaTy 3HaueHHe ba30BOro akTWBa MOXKET OBITh OIPEAeTCHO B
COOTBETCTBUU C MOJIOKEHUSIMHU HACTOSIILIETrO I1I.1 BbIIe).

b) Ecnu va Jlaty onpenenenus 3HaueHust ba3oBoro akTusa, yka3aHHy!O B II. (A), 3Hau€HUe
ba3zoBoro akTrBa He OMmy0OJIMKOBAHO HA CTpaHMIIE B ceTu MIHTepHeT, Ha KOTOpOi IMyOIuKyeTCs Takoe
3HAQUYE€HHE B COOTBETCTBHUHU C MOJIOKEHUSIMU HACTOALLETO M. | BhIIIE, WM yKa3aHHAsl CTPAHULIA B CETH
HHuTepHeT HeAOCTYMHA, WIH M0 JIFOOBIM MHBIM IMPUYMHAM HEBO3MOXKHO IMOJYYHTh HUH(OpMALHIO O
TaKOM 3HAYEHUU Ha yKa3aHHOW cTpaHuie B cetu MHrepHer, To JlaTOW onpenencHus 3HA4CHUS
bazoBoro aKTHBa SIBIISICTCS MTOCJIEIOBATEILHO 3-5IH, 4-p1i, 5-o1, ey
(n-1)-b1i, n-b1it pabounii neHb (3aKaHYUBAs JATOW Hayaia pa3MEIICHUs ), MPEANICCTBYIONINNA 1aTe
noramenust bupkeBbIx oOiuranuii (T.e. MOCIEIOBATENBHO IMPOBOAUTCS ONpEACICHHE 3HAYCHUS
bazoBoro akTMBa B yKa3zaHHbIe JaThl A0 TeX MOp, MOKa 3HayeHHe ba3oBoro aktuBa He Oyaer
OTIPEJIETICHO).

JlonoMHUTENBHBIN AOXO0 B MPOLIEHTaX PACCUUTHIBAETCS C TOYHOCTBIO JI0 MATOIO 3HAKA MOCIIe
3ansTol (OKpyIJIeHUE MATOr0 3HaKa MOoCe 3aMniaToi MPOU3BOJUTCS MO MpaBUiIaM MaTeMaTH4YECKOIO
OKpYTJICHHUS: B CIIydae, €clii HIECTON 3HAK MOCIe 3amsToi OOJbIIe WM paBeH S5, MATHINA 3HAK MOCIe
3aIATON YBEJIMYMUBAETCA HA €IMHUILY, B CIIy4ae, €CJIM IIECTOM 3HAK MOCJIE 3aMATOM MEHbIIE S, MAThIN
3HAK MOCJe 3aMsITON HE H3MEHSETCS).

B cnyuae ecnu 3HaueHne ba3oBoro akTuBa He MOKET ObITh OIPENIETICHO B YKa3aHHBIE AaThl B
COOTBETCTBUHU C MOJOKEHUSIMHU HACTOSILETO MII. 1, TO CUUTAETCS, YTO JJIsl pacuera AOMOJTHUTEIBHOTO
JI0X0/1a BBITIOJHSAETCS Y CIIOBUE HEBBIIIATHI JOTIOJIHUTEIBHOTO 10X0/a, KaK OHO ONPEENICHO B MII.2
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HWKCE.

B ClIydac C€CJIM BBIIIOJHACTCA YcinoBHUEe HEBBIILIATHI JOIIOJIHUTCIIBHOI'O A0XO0A4, KaK OHO
OTIPEICTICHO B MII. 2 HUXKE, TMOO0 B CIIydae JOCPOYHOTO ToramieHus bup:keBbIx oOauTarmii:
A1 (%) =0,00%.

2. YcioBue HeBBIILIATHI IOMOJHUTEIbHOIO 10X01a — 3HaueHue ba3oBoro aktupa B
Haty onpenenenus 3naueHus bazoBoro aktuBa (BA pus) He MOXKET OBITH OTIPEIEIIEHO B COOTBETCTBUU
C TIOJIOKEHUSIMU TIT1. | BBIIIIE.

3. [Mopsiiok pacueTa CyMMBbI JOTTOTHUTEIHHOTO JOXO0/a, ITOIJIC)KAIIET0 BEIIUIATE Ha OHY
bupxeByto obmmranuto (B pyosisx):

AN (py6) = A (%) * N

rue:

I (%) — pa3Mep IONOJHUTENBHOIO J0XO0Ja, PACCUUTAHHBIA B IMOPAJKE, YKa3aHHOM BBILIE, B
HPOLEHTAX;

N — HOMUHalIbHasi CTOMMOCTb 0JIHOU bupskeBoii o6nuranuu, pasHas 1 000 pyOiei.

JononnurtensHbIi q0X04 B pyossax Poccuiickoit denepannu, moanexamuil BEIIUIaTe HA OAHY
bupixeByto 00MUTanuioo, pacCUMTHIBAETCS C TOYHOCTHIO JI0 BTOPOTO 3HAKa IIOCJE 3amsTou
(oxpyrienue udp Mpu pacueTe MOMOTHUTEIHLHOTO JOX0/a B BaJOT€ HOMUHAA MPOU3BOIUTCS IO
MPaBUJIAM MAaTEMaTUYECKOTO OKpyriaeHus. [Ipu 3ToM moa npaBuioM MaTreMaTUYeCKOro OKPYTJICHUS
cieayeT MOHUMaTh METOJ OKPYIJIEHHMs], IPU KOTOPOM B cllydae, €Clid TPETHH 3HaK IOCie 3amsTou
OoJipllle WJIM paBeH S5, BTOPOW 3HAK MOCIE 3alATON YBEJIMYMBACTCS HA €IUHUILY, B CIydae, €CIIH
TPETHIi 3HAK MMOCIIE 3aMsITON MEHbIIE 5, BTOPOI 3HAK MOCIIE 3aMsATON He U3MEHSETCS).



