JlomymieHs! Kk TopraM Ha OUpiKe B
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ITAO MockoBckasi bupxka

(HaMMEHOBaHHWE JIOJDKHOCTH ¥ MOJIITUChH YITOJTHOMOYEHHOT'O JINIIA
OUpXKH, TOMYCTUBIIEH OUPKEBbIE OOIUIalMU K TOPraM B
MPOIIECCE UX Pa3MEICHUS)

Tleuamo

YCJIOBUSI BBIITYCKA BUPKEBBIX OBJIUT AT
B PAMKAX ITPOI'PAMMBbI BUP’KEBbBIX OBJIMT'ALIUN

«Ia3zmpomMoOaHk» (AKIHOHEPHOE 001ECTBO)

ouporcesvie odnuzayuu 0OKyMeHmapHsle nPoyeHmmubvle HeKoHgepmupyemole Ha
npeovasumens ¢ 00A3amenbHblM YEHMPAIUI06AHHBIM XPAHEHUEM CepULL
002P-02-BASKET_CALL_SPREAD ¢ koauuecmee 700 000 (Cembcom moicau) uumyk
nomunanvroi cmoumocmoio 1 000 (Qona meicaua) pyoneii kaxcoas, oouieii HOMUHAILHOU
cmoumocmuio 700 000 000 (Cembcom munnuonos) pyoneii co cpokom nozauienus ¢ 365
(Tpucma wecmuvoecam namelii) Oenb ¢ OamMvl HAYANA PAIMEUWCHUA DUPIICEBbIX 00 IUAUUIL,
pasmeujaemole N0 OMKPLIMOI NOONUCKE.

Ilpozpamma oupiicesvix oonuzayuii cepuu 002P,
umerwuyas uoenmuduxayuonunsiii Homep 400354B002P02E om 16.04.2018.

VYrBepxkaensl pemenuem Bp.M.O. Ilpeacenarens Ilpanenns «l'azmpomOaHk» (AKIHOHEPHOE
06mecTBo), npuHATHIM 18 okTsA0ps 2018 1., mpukas ot 18 okTsa6ps 2018 r. Ne 230 Ha ocHOBaHUU
pemenust o0 yrBepxkaeHun [Iporpammbl 6upkeBbix obmuranuii cepun 002P «I"azmpomOaHK»
(AkmonepHoe 0011ecTBO), TpuHATOr0 CoBeToM IUpekTOopoB «['azmpomMOaHk» (AKIHOHEPHOE

obmectBo) 19 mapta 2018 roma, mporokon ot 19 mapta 2018 1. Ne 06.



MecTo HaXOXKIEHUS SMUTEHTA U KOHTAaKTHBIC TenedoHbl: 2. Mockea

Tenedon: +7 (495) 287-61-00

Bp.N.O. [Ipeacenarens [IpaBnenus

® K. Cagpiros

Jlara « 18 » OKTAOPS 2018 ronma

(moanuce)
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Hanee 6 nacmosuwem 00KymMeHme 0yoym UCnoJ1b306ambCs Ceoyiouiie mepmMuHbl:

Ilpocpamma, Ilpozpamma oobaucayuit unu Ilpozpamma oOupicesvlx obaucayuii —
Ilpoepamma bupocesvix obaueayuii cepuu 002P, umerowas udeHmupukayuoHHvlli HOMep
400354B002P02E om 16.04.2018, 6 pamkxax komopoi pazmewjaemcs HACMOSWUL BbINYCK
Bupoicesvix obnueayuii.

Yenosua evinycka — nacmoswue Ycnoeus evinycka 6upoicesvlx obaucayuti 8 pamkax
Ilpoepammor  buprcesvix obaueayuti cepuu 002P, cooepocawue KOHKpemHble VCI0B8USL
Hacmosue2o guinycka bupaicegwvix obaueayuil.

Boinyck — nacmoawuii evinyck bupowcesvix obnucayuii, pazmewjaeMvix 8 PpAMKAX
Iipoepammur.

Bupicesaa oobnuzauus (bupicesvie oonucayuu) — oOupdxcesas odbaueayusi (bupoicesvle
obnueayuu), pazmewjaemas (pazmewaemvie) 6 pamkax Buinycka.

Imumenm — «I aznpombanxy (Axyuorneprnoe obugecmaeo).

Hnvie mepmunsi, ucnonv3yemvie 8 Ycnosusx evinycka, umerom sHaueuue, onpeoeieHHoe
6 [Ipocpamme.

1. Bua nueHHbIx Oymar

Bun nieHHbIX Oymar: oupoicesvle obaueayuu Ha npedvAsUmes.

Cepusi: 002P-02-BASKET_CALL_SPREAD.

Wuble uaeHTU(UKAIUOHHBIE MPU3HAKU OOJMranuil BBITYCKa, pa3MeEIlaeMbIX B paMKax
OporpaMMbl  OOJMraIMii:  Oupowcegvle  oOaueayuu  NPOYeHmHvle  HEeKOHGepmupyembvie
O0OKyMeHmapHvle Ha Nnpeovasumens ¢ 00A3ameNbHblM YEHMPATU308AHHbIM XPAHEeHUeM,
pazmewaemvie nymem OMKPbIMOU NOONUCKU 6 pamKkax IIpocpammbvl Oupoicegvix obaucayuil
cepuu 002P.

2. ®opma o0UTaANMIA: OOKYyMeHmapHble.

3. Yka3aHue Ha 00s13aTe/IbHOE HEHTPAJN30BAHHOE XPAHEHUe

IIpedycmompeno obsazamenvroe yenmpaiuszosanHoe xparenue bupowcesvix obnueayuil.

Huvie ceedenus, noodnescawyue yKa3anuio 6 HACmMoAwemM NYHKMe, NpuseoeHvl 6 n.3
Ipoepammur.

4. HoMuHaJIbHASI CTOUMOCTH Ka:KI0# 00,J1MTaliuu BIMYCKA
1 000 (Ooua meicaua) pyonei.

5. KoainyecTBO 00/ 1Mranmii BbIIyCKa
700 000 (Cembcom mulcsiw) wmyk.
Bupoicesvle obnuzayuu ne npedononazaemcs pamewams mpaHuamu.

6. O01ee KOJIUYECTBO 00JTUrallMi TaHHOT0 BHINYCKA, pa3MellleHHbIX paHee
buporcesvie obrucayuu dannozo evinycka pamee He pasmewanucy. Buinyck ne sgnsemcs
OONOJIHUMENbHBIM.

7. IlpaBa Biaje bl KaXKIA0H 00JIMTralMi BHIMYCKA

Csedenusl, noonedcawjue YKa3aHuo 6 HaCMosiwem nynkme, npusedenst 6 n.7 Ilpoepammul.

Bnaoeney  Bupowcesoii  obnueayuu  umeem  npago  Ha  NOAyYeHue  NPOYeHma
om HOMUHaIbHOU cmoumocmu bBupacesou obaueayuu (KynoHnoeo 00xo0a), NOPAOOK
onpeodenenus pasmepa komopozo ykazar 8 n.9.3 Ilpoepammol u n.9.3 Ycenosuii evinycka, a cpoxu
svinaamol 6 n.9.4 Ilpoepammuol u n.9.4 Ycnosuii seinycka.



Bnaoeney Bupaicesoli obaucayuu umeem npaso Ha NoxyyeHue OONOIHUMENbHO20 00X00d,
nopsi0ok onpeoenenus pasmepa komopozo ykazau n.9.3 Ilpoepammol u n.9.3 Yenosuil evinycka,
a cpoku gvinaamsl 6 n.9.4 Ilpoepammel u n.9.4 Ycnosuii évinycka.

8. Yci0Bus M OpsiIoK pasMenieHHs 00/IUTalMil BBITYCKa
8.1. Cnoco6 pa3meneHust 00JUTAMUIA: 0MKpbIMAs NOONUCKA.

8.2. Cpok pasmemnienusi 00JMranuii

Hama mnauvana pasmewenus bBupowcesvix  obnaucayuti  onpedensiemca  eOUHOIUUHBIM
UCNOIHUMENIbHBIM OP2AHOM DMUMEHmMa Uiy YNOJHOMOYEHHIM UM TULOM.

Hama mnauana u oOama okowuanus pasmewenus bupocesvix obaucayull  8vinycka
coenadaiom.

Hupopmayus o oame Hauana pazmewenus bupowcesvix obnueayuii packpvieaemcs
Omumenmom 6 nopsioke u cpoku, ycmanogiennvie n.11 [lpoepammor.

Huvie ceedenus, noonexcawue yKa3auuio 8 HACMOAWEM NyHKme, npuseoenvl 6 n.8.2
IIpoepammeol.

8.3. [lopsinok pa3menieHuss o0 aUranuii

Pasmewenue Bupoicegvix obaueayuti ocywecmensiemcs IMUMeHmom camocmoamenbHo 6e3
npugnedenuss NpogheccUoOHaNbHbIX YUACMHUKOS PbIHKA YEHHBIX OyMa2, OKA3bl8arouux IMUmenmy
yenyeu no pazmewenuio u/unu no opeauzayuu pazmewenus bupocegvix oorueayuil.

Pasmewenue bBupowcesvix obrucayuii nposooumcs nymém 3axMoUeHusi cOenoK Kynjiu-
npodaxcu no yewe pasmewenus bupowcesvix obnueayuil, YCmMaHo8NeHHOU 6 COOMEemcmeuu
¢ n.8.4 Ycnosuii svinycka (Oanee — «llena pazmeujenus»).

Pasmewenue Bupowcesvix obnueayuii ocywecmensemcs nymem coopa aopecHvlx 3asA60K
o cmopomnsl noxynameneu Ha npuoopemenue bupoicesvix obrucayuili no uUKcUposanHol yeue
U cmaeke KynoHa Ha nepeulil KYNOHHbIU Nepuoo, 3apanee onpedeieHHot IMUMeHmom 8 nopsaoxe
u Ha ycnosusx, npedycmompentulx Ilpoepammout (Popmuposanue KHU2U 3A5160K).

Ilopadok pasmewjenus, 6 mom uucie HOPAOOK U YCI0GUS 3AKTIOUEHUs 002080p08,
HAanpaeieHHvlx HA OMuyHcOeHue YeHHbIX Oymaz nepevim 81a0elbydm 6 Xooe UX pasmeujeHus,
npugedenuvl 8 noonyukme 2) nynkma 8.3 Ilpoepammeoi.

Hnvie ceedenusn o nopsoke pazmewenus bupoicesvix obnueayuti, noonexcaujue YKa3aHuro
6 Hacmosuem nynKkme, ykazamul 6 nynkme 8.3 Ilpocpammur.

8.4. Ilena (11eHbI) WIN MOPAIOK ONpe/ieIeHNs IEHbl pa3MelieHus 00 Iuranui

Llena pasmewenus bupoicesvix obOrueayuii ycmauaenusaemcs pasunou 1 000 (Oomou
mulcsiue) pyoneti 3a 00ny bupacesyro obrueayuio, umo coomsemcemayem 100% om HomunanbHOU
cmoumocmu buporcesoti oorueayuu.

8.5. YcioBus 4 MOPSIIOK OIJIATHI 00U AU A

Bupoicesvie  obnucayuu  onnrauusaromcs 68 COOMEEMCMEUU C NPAGUIAMU  KIUPUHSA
Knupuneosoii opeanuzayuu 6 oenesicroti popme 6 besnaruunom nopsioke 8 pyoaax Poccuiickoti
Dedepayuu.

PexBu3UTHI cueTa DMHUTEHTa, HA KOTOPBIHA JTOJKHBI MEPEUUCIATHCS JCHEKHBIC CPEICTBa
B OIUIATy IICHHBIX OyMar BBITYCKa:

[TonHOe (upMeHHOE HAaUMEHOBAHHE BIAJACibla cyera. «[ aznpombanky (Axyuoneproe
0bwecmaso).

WNHH nonyuaTens cpencTs, MOCTYMAONINX B OIJIATy EeHHBIX Oymar: 7744001497.

KIIIT nonyvarens cpeacTs, MOCTYIMAIOUIMX B OIUIATy HeHHBIX Oymar: 997950001.

Homep cuera: 30411810700007000123.

Kpenutnas opranuzanusi:



[TonHoe ¢QupMeHHOE HAaWMEHOBAHHWE HA PYCCKOM si3bIke: Hebaukosckas Kpeoumuas
opeaHuzayus akyuoneproe oouecmeo « Hayuonanvhulii pacuemmusiii 0eno3umapuiiy.

CoxkparieHHOe pUpMEHHOE HauMEHOBaHHUE Ha pycckoM sizbike: HKO AO HPJ].

Mecto HaxoxaeHus: e. Mockea, y1. Cnapmarxoeckas, 0om 12.

[MouroBsrii anpec: 105066, 2. Mocksa, yr. Cnapmaxogckas, oom 12.

MNHH:7702165310.

KIIIT: 770101001.

BUK: 044525505.

Kic: Ne 30105810345250000505 6 [Inasnom ympasenenuu Ilenmpanvnoco 6Oanka
Poccuiickoii  @edepayuu  no  Llenmpanvnomy — edepanvHomy — okpyey — (COKpawjeHHoe
Haumenogarnue — I'Y banxa Poccuu no [JDO).

Hnvle ceedenus, noonexcawjue yKa3aHuro 6 HaAcmoawem NyHKme, npueeodeHvl 6 n.8.5
Iipoepammur.

8.6. Caenennsi 0 [JOKyMeHTe, coJep:kamieM (paKkTHYeCKHe MTOrHM Ppa3MelleHHus
0o0/IMraumii, KOTOPbIA NpPeaCTABJISETCH MOCIe 3aBeplIeHUs] pa3MelleHusl O0O0JIMTranuii:
c8edenusl, nooaexcawue yKa3anuro 6 Hacmosuem nyHkme, npusedetul 6 n.8.6 Ilpoecpammul.

9. [TopsiA0K U YCJIOBHSA MOTANIEHNS U BBITIATHI IOX010B 10 00JIMTAIUSIM.

9.1. ®opma norameHusi 00U AU

Iocawenue  Bupoicegvlx — obnueayuii  Npou3’BOOUMCs — OEHENCHLIMU — CPeOCmeamu
6 besnanuurnom nopsoxe 6 pyonsax Poccutickou ®edepayuu.

Bosmoorcnocms  6vibopa  eénadenvyamu  bupowcegvix obnueayuii  popmel  nocauienus
Bupoicesvix obrueayuil e npedycmompena.

9.2. [lopsinoK M yCJIOBUSI MOTalIEeHUsI 00 IMT AN :

Cpoxk (mata) morarneHust bupkeBbIx 00IUTaluii WK OPSIOK €€ OTPEICIICHHUS

Bupoicesvle obnueayuu nocawaromes ¢ 365 (Tpucma wecmvoecsam namoiil) 0env ¢ 0amvl
Hauana pazmewenus bupocesvix obrueayuil.

Jlama navana u 0ama oKOHUAHUS NO2AULEHUs. COBNAOAIOM.

[Topsiok U yciioBHs orameHust BupeBbIx 00Iurarmii:

IHocawenue  Bupowesvlx — obnucayuii  npouzsooOuUmcsi  OEHEeHCHbIMU  CPeoCcmeamu
8 be3nanuunom nopsioxe 6 pyoaax Poccuiickou @edepayuu.

Hnvle ceeodenus, noonedxcawue yKazamuro 6 Hacmoswem NyHKkme, npusedenvl 6 n.9.2
Ipoecpammur.

Lononnumenvnasa ungopmayusa o nopsaoke u ycnosusx nocawenus bupoicesvix odnueayuii
Hacmoawumu Y ciosusamu 6blnycka He npedycmompend.

9.3. Ilopsinok onpeesieHNs 10X0/12, BHIIJIAYMBAEMOI0 M0 KAKA0i 00 IUTralnu:
bupowcesvle  obnueayuu  npedycmampusaiom — nojiyuyeHue — KYHOHHO20 — 00X00d U
OONONHUMENbHO20 00X00d, KAK 9Mu NOHAmMuUsA onpeoenetsl 6 n.9.3 Ilpoepammul.

A) Kynounwiii 00x00

Jloxooom no Bupoicesvim obnueayusm s61s1emcsi KYROHHbI 00X00, HAYUCICHHbLU 3d
KYNOHHbLU NEPUo0 6 8Uoe NpoyeHma om HOMUHATLHOU cmoumocmu Bupowcesvix obaueayuii u
BbINIAYUBACMBLIL 8 OANY OKOHYAHUS KYNOHHO20 NEPUood.

bupoicesvie oonuecayuu umerom 1 (Oour) KynoHHwlll nepuoo.

Jumenvnocms  KynonHozo nepuooa  ycmawnasnueaemcsi pasvou 365 (Tpemcmam
wecmuoecsamu nsamu,) OHsAM.

Lamoii nauana KynoHno2o nepuooa A61aemcs 0ama Hadana pasmewjenusl, yCmaHo61eHHAs
6 coomeemcmauu ¢ n.8.2 [lpoepammst u n.8.2 Ycnosuii evinycka.



Hamoti okonuanus Kynonno2o nepuoda seisiemces 365 (Tpucma wecmvoecsim nsamoiil) OeHb
¢ 0amul HAYANA PaA3MeUeHUs.

Ilpoyenmnas cmaska KYNOHHO20 00X00a NO KYNOHHOMY NEpuody YCMAaHABIUBAEMCS
pazmepe 0,01 (Honv yenvix 0OHa comas) npoyenma 20008blX, YUMo COOMEEMCMEYem GeluduHe
KYNOHHO20 00X00a 3a KynouHwill nepuod 6 pasmepe 0,10 pyboneii (Honw pybreii decamv Koneex)
Ha 00HYy Buporcesyto obnueayuro.

b) [HonoanumenvHoiil 00x00
HononnumenvHulll 00X00 5615emcs NPOYEHMHbIM 00X000M no bupowcesvim obrueayusm,
onpeoensiemMbiM KaK npoyenm on HOMUHAIbHOU cmoumocmu bupoicesotl obnueayuu.

HononnumenvHulii 00X00 sviniauugaemcs 6 oamy noeauenus bupoicesvlx ooaueayuil.
IIpedycmompena eviniama 0ONOIHUMENbHO20 00X00d, PACCUUMBIBAEMO20 NO cledyloujeli
gopmyne na oony bupoicesyro obruecayuro:

Hopsiook onpedenenus pazmepa 0OROAHUMEAbHO20 00X00d (8 NPOUESHMAX):
1. B cnyuae eciu He gvinonusemcs Yciosue Hegblniamsl 0ONOIHUMENbHO2O 00X00d
(kax oHO onpeodeneHo 6 nn. 3. Hudice):

4
I (B %)= {z max {K * ((min(Pi; Pi, max) — Pi, nau)/Pi, nau); 0}/4 }*100%
i=1

eoe:

JUT (%) — pazmep OononnumensbHo2o 00X004, 6 NPOYeHmax,

maX — @yHKYUs MAKCUMATLHO20 3HAYEHUsl YKA3AHHbIX NePEMEHHBIX,

MIN — QyHKYUs MUHUMATTbHO2O 3HAYEHUS YKA3AHHBIX NEPEMEHHBIX,

Pinau — 3Hauenue i-co bazosoeo axmusea uz Kopsunvl bazosvix akmueos Ha oamy pasmeueHusl
obauzayuii, 8 pyoasx;

Pi — suauenue i-eo bazosoco axmuea uz Kopsunvl bazosvix akxmueoe na Jlamy onpeodenenus
3Hauenus bazoeoeo akmuea, 6 pyonax;

Pimax = Pinay + 30% — 6epxnsis epanuya 3nauenus i-co baszosoeo akmusa, éxoosiye2o 6 Kopsuny
basosvix akmusos, 6 pyoasax;

K — koagpguyuenm yuacmus, pasnwiti 60%,

JlononHumenvuwlil 00X00 8 NPOYEHMAX PACCUUMBLBACTCS C MOYHOCMbIO 00 NAMO20 3HAKA
nocie 3anamou (OKpyaienue HAmMo20 3HAKA NOCie 3anamou Npou3eooumcs no HNpasulam
Mamemamuyeckoeo OKpy2ieHus. 8 ciyiae, eciu Wecmotl 3HaK nocie 3anamoi 0o1vuie Ui pageH
5, namolil 3HAK nocle 3anAmou Y8eIudU8aemcs Ha eOuHUYy, 6 ciyyae, eciu uecmot 3HaK nocie
3anamoui Menvute 5, NAmvlil 3HAK NOCae 3ansmoul He USMEHAEMC ).

B cnyuae ecau evinonnsemcs Ycnosue wuesviniamol OONOIHUMENLHO20 00X00d, KAK OHO
onpedeneno 6 nn. 3 Hudce, OO 8 cyyae 00CpPoOUH020 nocauieHuss bupowcesvix obnueayuii:
I (%) = 0,00%.

2. Kop3una bazoevix akmueos:
I-b11l 3nauenue i-2o Bazosoz2o akmuea
ba3zoswiii
akmue
1-wu1i Lena 3axpvimus, 6 pyonsax Poccuiickou @edepayuu, 1 (00HOU) 00bIKHOBEHHOU aKyuu
baszoswiii | ITAO «I'asnpomy (ISIN: RU0007661625) 6 cexyuu ¢ponoosoco pwinka Mockosckoti
akmue oupoicu, nyonuxKyemas Ha cmpanuye 8 cemu Unmepnem
https://www.moex.com/ru/issue.aspx?board=TQBR&code=GAZP* (none «l]ena

6



https://www.moex.com/ru/issue.aspx?board=TQBR&code=GAZP

3aKpLIMUAY),;

2-o1 Lena 3axpvimus, 6 pyonsax Poccuitickou @edepayuu, 1 (00HOU) 00bIKHOBEHHOU aKyuu

baszoswiii | [TAO «Maecnumoeopckuii memannypeudeckuti komounamy (ISIN: RU0009084396) 6

akmue cexyuu ¢orooeozo pvinka Mockoeckoi dupxcu, nyoruKyemas Ha cmpanuye 6 cemu
HUnumepnem https://www.moex.com/ru/issue.aspx?board=TQBR&code=MAGN*
(none «llena 3axkpvimusy),

3-uti Lena 3axpvimus, 6 pyonsx Poccutickou @edepayuu, 1 (00HOU) 00bIKHOBEHHOU aKyuu

baszosvuii | ITAO  «Mockosckas bupaca MMBB-PTC» (ISIN: RUO0O0AOJR4AI) 6 cexyuu

akmue @onoosozco pwinka Mockoeckoli Oupacu, nyonuKyemas Ha CcmpaHuye 6 cemu
Humepnem https://www.moex.com/ru/issue.aspx?board=TQBR&code=MOEX*
(none «llena 3axpvimusny);

4-v11i Lena 3axpvimus, 6 pyonsx Poccutickou @edepayuu, 1 (00HOU) 00bIKHOBEHHOU aKyuu

baszoswiii | [TAO «Aspoghniom — poccuiickue asuanunuuy (ISIN: RU0009062285) 6 cexyuu

akmue @onoosozo pwinka Mockoeckoli bupdcu, nyonuKyemas Ha cmpavuye 6 cemu
Humepnem https://www.moex.com/ru/issue.aspx?board=TQBR&C0ode=AFLT* (noxe
«llena 3axpvimusy).

*unu umas cmpaumuya 6 cemu Humepnem, ucnoavsyemas Mockosckoti oupoiceti 05
packpvimusi 0aHHOU UHGopmayuu,

3nauenue bazosoco axmuga oxpyensemcs 00 08YX 3HAKO8 Nocile 3ansimoiu (OKpy2ieHue
NPOU380OUMCSL NO NPABULAM MAMEMAMUYECKO20 OKPY2IeHUs, d UMEHHO: 8 CyYae eciu mpemui
3HAK nocie 3anamotl Oonvuie UIU paseH 5, MOPOL 3HAK NOCie 3ansimotu y8enudueaemcs Ha
eouHuyy, 8 cayuae eciu mpemuil 3HaK nocie 3anamou MeHbuie 5, 6mopol 3HaK nocie 3ansimou
He UBMEHsIemcsl).

ama onpedenenusn 3nauenua bazosozo akmuea:

A) 3-uil pabouuii oens, npedwecmayrowuti dame nozcauterus bupoicesvix obrueayutl (8
cuyuae, ecau 8 ykazawuyro oamy 3Hauenue bazoeoco axmuea moocem Ovimv onpedeneHo 6
COOMEEeMCmMEUU ¢ NOJOAHCEHUAMU HACMOoAWe20 NN.2 ebiule).

b) Ecau na Jlamy onpedenenus 3uauenus bazosoco axmusa, ykazauuyro 6 n. (A),
3Hauenue baszosoco akmuea ne onybauxkoeano na cmpanuye 6 cemu HMnmepnem, Ha KOMOPOLU
nYONUKyemcs. makoe 3HaueHue 8 COOMEencmsull ¢ NOA0NCEHUAMU HACmoaue20 nn.2 eviuie, uiu
YKa3awHas cmpanuya 6 cemu Mumepnem HeOOCMYNHA, UlU NO JHOObIM UHBIM NPUYUHAM
HEeBO3MOJICHO NOIYYUMb UHGOPMAYUIO O MAKOM 3HAYEHUU HA YKA3AHHOU CMmpanuye 8 cemu
Humepnem, mo [amotui onpedenenus snauenus bazoeoeo akmuea sensemcsa nociedo8amenbHo
4-v1i1, S-viil, 6-0U, ...., (n-1)-vlil, n-vlii pabouuil Oens (3aKAHUUBASL OAMOL HAYALA PA3MEUeHUs),
npeowecmsylowui  0dame nocauwienus bupowcesvix  obnueayuii  (m.e. nociedoeamenbHo
nposooumcsi onpeodeienue 3navenus bazoeoeo axmusa 6 ykazanuvie 0amvl 00 mex nop, nNoKa
3Hauenue bazoeozco akmusa He byoem onpeodeneno).

B cnyuae ecnu snauenue Pj ne mooicem 6vimb onpedeneHo 6 YKazaHHble O0amul 6
COOMEEemMcmeuU ¢ NOJNOACEHUAMU Hacmoswezo nn.2, mo 3uauenue P; npunumaemcs pagmvim

nynio (Pi = 0).

3. Ycnosue nesvinnamvr oononnumenvnozo 0oxooa — 3nauenue ecex bazoevix
axmueog & [lamy onpedenenus 3navenull baszosvix akmuseos (Pi) ne mosicem bvimsb onpedenero 6
COOMBEMCMBUU C NOJONCEHUSIMU HACMOsUe20 nNn.2 evlule uiu 3Ha4enue ecex bazosvix akmueos
6 [amy onpedenenus 3navenutl bazosvix akmueos (Pi) cocmaensem menee ux snawenuii ¢ [Jamy
Hauana pazmewenusi bupoiceswvix oonueayuii (Pi,nau).

4. Tlopsoox pacuema cymmvli OONOITHUMENBHO20 00X00d, NOONEHCAUe20 BbINIAMe HA
oony buporcesyro obnueayuro (8 pyonsx):

A4 (pyo) =T (%) * N



https://www.moex.com/ru/issue.aspx?board=TQBR&code=MAGN
https://www.moex.com/ru/issue.aspx?board=TQBR&code=MOEX
https://www.moex.com/ru/issue.aspx?board=TQBR&code=AFLT

JUT (%) — pazmep OononnumenvbHo2o 00X00d, pacCyumaHnublii 6 nopsoke, YKA3aHHOM 6blule, 8
NPOYeHmax;
N — Homunanvnas cmoumocms 00HoU bupoicesoii obnueayuu, pasuas 1 000 pyoneti.

HononnumenvHulii 00x00 6 pyoasx Poccuiickou Dedepayuu, noonedcawuii eviniame Ha
oony bupocesyio obnucayuro, paccuumvléaemcs ¢ MOYHOCMBIO 00 6MOPO20 3HAKA NOCe
3anamou (oxpyenieHue yugp npu pacueme OONOIHUMENLHOZO 00X00d 8 6aiome HOMUHANA
NPOU3BOOUMCS NO NPABUIAM MamemMamuyecko2o okpyenenus. Ilpu smom noo npasuiom
MAmemMamuyecko20 OKpy2leHus cledyem HNOHUMAMb Memoo OKpYeleHUs, Npu KOMOpoMm 6
caydae, eciu mpemutl 3HAK NOCLe 3anamoll 0oble UIU pagex 5, 6Mopoll 3HaK Nocie 3ansamou
yeenuyusaemcs Ha eOUHUYy, 8 ciyuae, eciu mpemuli 3HaK nocie 3anamou MeHvule 5, 6Mmopou
3HAK nocie 3anamou He U3SMEeHenCcsl).

Pacuemmnviii acenm ne npuenexaemcs, ycious u nOpsoOK €20 3amMeHbl U/UU HA3HAYeHUs]
H08020 Pacuemnozo azenma nHacmoswumu Yciosusamu 6binycka ne npedycmompenbi.

Unvle ceeodenus, noonedxcawue YKa3amuro 6 Hacmosuem nymkme, npusedenvl ¢ n.9.3
Iipoepammur.

9.4. IlopsiioK M CPOK BHIIIATHI 10X0A MO 00JUTAIUAM

Buinnama kynonmozco ooxooa u oononHumenvhoco 0oxooa no bupoicesvim obaucayusm
NPOU3BOOUMCSL OeHeNCHbIMU cpedcmeamu 6 pyoasax Poccuiickoii @edepayuu 8 bGe3HanuyHoM
nopsoxe.

A) KynouHulil 00x00

Kynounwiti 00x00 no Bupowcesvim obaueayuim, Hauucisiemvlii 3a KYNOHHbIU Nepuoo,
8bLINIAYUBAENCA 6 0am)y OKOHYAHUSA KYNOHHO20 nepuoda. Ilopsook onpedenenus oamvl
OKOHYAHUSL KYNOHHO20 nepuooa no bupocesvim obnueayuam ykazar 6 n.9.3 Ycnosuii evinycka.

b) Jlonoanumenwvnuoiii 00x00

JlononnumenvHultl 00x00 gbinaayueaemcs 8 damy no2auienus: bupowcesvix obnueayuil.

Lononnumenvhaa ungopmayus 0 nopsaoke u yciogusax uiniamsl 00xo0a no bupoicesvim
06ULAYUAM HACMOAWUMU Y CTI08UAMU 8bINYCKA He NPedyCMOMPeEHa.

Hnvle ceedenus, noonexcawue yKazaHuro 6 Hacmoawem nyHKme, npugedeHvl 6 n.9.4
Iipoepammur.

9.5. IlopsiIOK M yCJIOBHS JOCPOYHOr0 MOralIeHUsI 00U AU

IIpedycmompena  603mo0dCHOCMb  00CpOUHO20  nozawieHusi  bBupowcesvix  obnueayuil
no mpebosanuio ux e1a0envyes 8 nopsoKe U Ha ycio8usax, ykasauuwvlx 6 n.9.5.1 Ilpoepammol.

Hocpounoe nocawenue Bupowcesvix obnueayutl npoussoo0umcs OeHe*CHbIMU CPeoCmeamu
8 be3nanuunom nopsoxe 6 pyoaax Poccuiickou @edepayuu.

Hocpounoe nocawenue (uacmuunoe OocpoyHoe nozawieHue) bupocesvix obOrucayul
nO yCMOmpeHuto dMumenma He npedycmMompeHo.

Ilpu oocpounom nozawenuu bupoicesvix obrueayuil, eviniama OONOIHUMENbHO20 00X00d
He NpeodyCcMampusaemcsi.

Hnvle ceedenusi o nopsaoke u ycnogusix 0ocpouno2o nozauieHus bupowcesvix obnueayutl,
noonexcawjue yKasauuio 8 Hacmoswem nynkme, ykazawvl 6 n.9.5. Ilpoepammeol.

Jlononnumenvuvie Kk cayuasm, ykazanuoim 6 n.9.5.1 Ilpoepammul, cryuau 00CcpoyHo2o
nozawenus bupoicegvlx obaueayuti no mpebosanuio ux 81aoenvyes He npedycmMompeHyl.

Jlononnumenvuvie Kk cayuasm, ykazanuoim 6 n.9.5.2 Ilpoepammul, cryuau 00CpoyHo2o
nozawenus bupoicegvlx obaueayuti no ycmomperuo IMumeHma He npeodycmompeHul.

Lononnumenvnasn ungopmayus o nopsoke u yciosusax nozauenus bupaicesvix obnueayuil,
a makdce NopsoKe 6bINIAMbL CYMM O00CPOUHO20 nozawieHus no bupocesvim obaucayuam
Hacmosuyumu Y cnoeuamu 8vinycka He npedycmompeHul.



9.6. CBegeHus 0 IJIATEKHBIX Aar€HTAaX 110 00U aAlMsAM
Ha oamy ymeepowcoenus Ycnosuii evinycka naamedxcHulil azenm He HasnayeH. Ceedenusl,
noozedcawue YKa3aHuro 8 Hacmosiwem nyHkme, npusedervt 6 n.9.6 Ilpoepammo.

10. CBenenusi 0 npuodpeTeHUN 00U aAMiA

Ilpuobpemenue Omumenmom bBupowcesvix obaueayuti no mpedogaHuro ux 61a0enrvya
(61a0envyes) He NPedyCmMompeHo.

IIpedycmampusaemcs 603mMoxcHocmsb npuobpemenus Imumenmom bupocegvix obnueayuii
no CcoelawieHur0 ¢ ux enaoervyem (61adervyami) ¢ B03MOICHOCMbIO UX HOCAe0YIOUIecO
obpawenus 6 nopaoke u Ha yciosusx, ycmanognennwix 6 n.10.2 Ilpoepammul.

Onnama bupoicesvix obaucayuti npu ux npuobpemenuu NPoOU380OUMCS OEHEHCHbIMU
cpedcmeamu 8 be3HaruyHoM nopsioxe 6 pyousax Poccuiickoii @edepayuu.

Hnvle ceedenus, noodnesicawue yKazaHuro 8 Hacmosiujem nyHkme, npugedenvl 8 n.l10
Iipoepammur.

11. ITopsinok pacKpbITHS SMUTEHTOM MHGOPMAIUH 0 BBINYCKe 00 TUTanu i
Ceedenus, noonexcawue ykazanuio 6 Hacmosiujem nynkme, npuseoenul 6 n.11 Ilpoepammor.

12. CBenenusi 00 o0ecne4eHUH MCIIOJHEHUS 00S13aTEJIbCTB M0 00JIMTalMsM BbIYyCKa
IIpedocmasnenue obecneyenus no bupoicegvim obrucayusim e npedycmMompeHro.

13. CBeneHus 0 npeacraBuTelie BJaaJeJbleB 00JIUTranmii
Ha oamy ymeepoicoenuss Ycnosuii evinycka npeocmasumens enadenvyes bupowceswix
obauzayuii He onpeoeeH.

14. OOs3aTeqbCTBO JMHTEHTA 10 TPeOOBAHUIO 3aMHTEPECOBAHHOIO JIMIA
NMPeA0CTABUTh €My KONUI0 HACTOAINMX YCJAOBHH BBIYCKAa oOJuUranuid B paMKax
NPOrpaMMbl 00/ TUTanMii 32 NJIATY, He MPEeBbIIAIIIYIO 3aTPAThl HA ee H3TOTOBJICHHE

Omumenm o06s3yemcs npedocmagumes no mpebo8aHu0 3auHMepPeco8aHHO20 IUYa KONuio
Hacmoswyux Ycnosuii evinycka 3a niamy, e npeguluiarouyio 3ampamsl Ha ee Uu320moeeHue.

15. O0s13aTeILCTBO JIHII, IPEIOCTABMBIINX O0ecreYeHne o 00Iuranusm, odecrneyuTb
B COOTBETCTBHH € YCJIOBHMSIMM NPeI0OCTABISAEMOro odecneyeHns UCIOJIHeHHe 00513aTeJIbCTB
IMHUTEHTA Mepea BJajeblaMH O0JUTaluil B cjlyyae O0TKAa3a 3MHUTEHTA OT MCIOJIHEHHS
00513aTeJLCTB JIHOO TPOCPOYKH MCHOJHEHHSI COOTBETCTBYIOIIUX 00M13aTeJLCTB 110
o0 IuranusiM

IIpeoocmasnenue obecneuenus no bupaicesvim obrucayusm e npedycmMompeHo.

16. Uuble cBenenus

Hnvie ceedenusl, nooznexcawjue BKIIOYEHUIO 6 Yenosusa 8bInyCcKa
6 pamxax IIpoepammel 6 coomsemcemeuu ¢ [lonoscenuem banka Poccuu om 11.08.2014 Nod28-11
«llonoowcenue o cmanoapmax dSMuUccuU YeHHvlx oymae, nopsaoke 20cy0apcmeeHHOU pecucmpayuu
8bINYCKA (OONOIHUMENbHO20 B8bINYCKA) IMUCCUOHHBIX UYEHHbIX OyMae, 20Cy0apCmeeHHOU
peaucmpayuu omyemos 00 umoeax 6uiNyckd (OONOIHUMENbHO20 6bINYCKA) IMUCCUOHHBIX
YeHHbIX OyMaz U pecucmpayuu npoCneKmo8 YeHHblx Oymazy, u uHvle c8e0eHus, packpvléaemvle
Imumenmom no cobcmeenHomy ycmompenuro, ykasausl 6 Ilpoepamme.



OBPA3EL
«I"a3mpombaHK» (AKIIHOHEPHOE 00111eCTBO)

Mecto HaxoxaeHus: e. Mockea
[TouroBsrit anpec: 117420, 2. Mockea, yn. Hamemkuna, oom 16, kopnyc 1
CEPTUO®UKAT
OMp:KeBbIX 00JIMTaNMii MPOLEHTHBIX HEKOHBEPTUPYEMbIX JOKYMEHTAPHBIX HA
NpeabsABUTEIIS ¢ 00513aTeIbHBIM LIEHTPAJIM30BAHHBIM XpaHeHHEM

cepun 002P-02-BASKET_CALL_SPREAD

WnenTndukainoHHbI HOMEp BBITTyCKa

Jlata npucBoeHUs HIEHTU(PUKALIMOHHOTO HOMEpa

BuprxeBbie o0nMranuy pasMenaroTcs MyTeM OTKPBITONH MOIIMHCKH
Cpely HEOTPaHUYECHHOIO KpyTa JINLL

Cpoxk morarrenus B 365 (TpucTa 1ecTbAecsT MATHIH) AeHb
C JIaThl HayaJia pa3MeIieHus: bupkeBbIx 0OmUrarmii.

«["a3pombaHKk» (AKIIMOHEPHOE 00IIECTBO) (1anee — « IMHUTEHTY) 00s13yeTcss 00eCIIeYnTh
npaBa BrajenblieB bupxeBbix o0nuranuil npu coOMI0ACHUA MU YCTaHOBIIEHHOTO
3aKoHoarenbCcTBOM Poccuiickoit denepanuu nopsjika OCyIIECTBICHNS 3TUX IPaB.

Hacrosimuii ceptudukar ynocroBepsieT npasa Ha 700 000 (CembcoT Thicsy)
bupykeBbix ob0auranuii HoMuHAIBHON cToMMOCThIO 1 000 (OgHa ThIcsUa) pyOiei kaxaas
o61eit HomuHanbHOH cTommocThio 700 000 000 (CemMbcOT MHIITMOHOB) pyOJIEi.

OOmee komuuecTBO bupkeBpIx oOnMramuii, HMMEIOUMX HICHTU(UKAUOHHBIA  HOMEp
OT «__ » 2018 roma, cocraBmsier 700 000 (CembCOT ThHICSY)
BupxeBpix oOnuranuit HomuHambHOUW cToMMOCThIO 1 000 (OmnHa Thicsiua) pybneit kaxmas u
o6reii HomuHansHOU croumocThio 700 000 000 (CeMbcOT MUILITHOHOB) PYOJICH.

Hacmoswuii cepmughuxam nepedaemcs na xpanenue ¢ Hebanko8ckyio KpeOummyo opeanu3ayuro
akyuonepnoe  obwecmeo  «Hayuonmanvuelii  pacuemuviti  Oenozumapuily — (Oaree — —
«/enozumaputiy), ocywecmansiouee obs13amenvHoe UeHMpPaIu306anHoe  XPAaHeHue
cepmugpuxama buporcesvix obnueayuil.

Mecmo naxooicoenus [lenosumapus: 2opod Mocksa, ynuya Cnapmakogckas, oom 12

JI0/KHOCTB

IToamuce N.0. ®amunus
M.IL.
Jlata «  »




Ilo mexcmy Cepmugpukama bupiicesvix odauzayuii ucnoab3yi0mcs_caeoyiouiue mepmMunbl:

Ilpozpamma, Ilpocpamma obauzayuii uau Ilpozpamma oupoicesvix ooaucayuii — I[Ipoecpamma
oupoicesvix odrueayuil cepuu 002P, umerowas udenmugpuxayuonusiii Homep 400354B002P02E
om 16.04.2018, 6 pamxax komopoii pazmewjaemcs Hacmosuwutl vinyck bupocesvix oorueayuil,
Yenosua evinycka — Ycnosus svinycka oupoicesvix obaueayuii 6 pamkax Ilpoepammel 6upsceuix
obonueayuii cepuu 002P, codepoicawjue KoHKpemmubvie yciosus Hacmoawe2o evlnycka bupaicesvix
obueayuil.

Boinyck — nacmoswuii evinyck bupoicesvix ooaucayuil, pasmeujaemulx 8 pamxax Ilpoepammol.
Bupoicesan oobnuzauusn (bupicesvle obauzayuu) — Oupoicesas odOaueayus (oupoicesvie
obnueayuu), pasmewaemas (pasmewaemvie) 8 pamxkax Bvinycka.

Imumenm — «I aznpombanky (AkyuonepHoe obwecmaso).

Huvie mepmunel, ucnonvzyemvie 6 Cepmughuxame, umerom 3HaueHue, ONpeoereHHOe
6 [Ipocpamme.

1. UnenTnuKanMoOHHbIEC MPU3HAKHU BbIIYCKA 00U AUl

Bun nieHHbIX Oymar: oupoicesvie obnueayuu Ha npeodvsasUmes.

Cepusi: 002P-02-BASKET_CALL_SPREAD.

Wubple uaeHTUQUKAMOHHBIE TPU3HAKU OOJMUTalui BBIMYCKA, pa3MeIlaeMbIX B paMKax
OporpaMMbl  OOJMTraIMii:  Oupowcegvle  oOaueayuu  NPoOYeHmHvle  HEeKOHGepmupyembvie
O0OKyMeHmapHvle Ha npeovasumens ¢ O00A3aMeNbHblM YEHMPATU308AHHbIM XPAHEHUeM,
pazmewaemvie nymem OMKPbIMOU NOONUCKU 6 pamKkax IIpocpammbvl Oupoicegvix obaucayuil
cepuu 002P.

Cpok moramienust oomuranuii: 365 (Tpucma wecmvoecsm nsmulil) OeHb ¢ Oamvl HaAYald
pazmewerus bupoicesvix obnueayuil.

2. [IpaBa Baageabua KaKI0H 00JJUTralUU BHINYCKA

Kaxcoaa Bupocesas obnueayus umeem paguvie 00beM U CPOKU OCYWeCMmBIeHUs npae
eéHympu Bwinycka 6He 3asucumocmu om 8peMeHUu NnpuobpemeHus UYeHHOU Oymacu.
Hoxymenmamu, yoocmogepsarowumu npaea, 3akpenienHvle bupowcesvivu  odaucayuamu,
senaromes Cepmugpuxam bupoicesvix oonueayuil, [lpoepamma u Ycnosus evinycka.

Bnaoeney bupowcesoti obaueayuu umeem npaso Ha nonyuenue npu nocauieHuu bupoicesoii
obnuzayuu 8 npedycCMompeHHblil er0 CPOK HOMUHATbHOU cmoumocmu bupaicesotl obrucayuu.

Bnaoeney  bupowcesoii  obnueayuu — umeem  npago  Ha  NOJYYeHUe  Npoyenma
om HOMuHanbHOU cmoumocmu bBupocesou obnueayuu  (Kynonnoeo 00xo0a), NOPAOOK
onpeodeneHnus pazmepa komopoeo ykazau 6 n.9.3 Ilpoepammel u n.9.3. Yenoesuii evinycka, a cpoxu
svinamsl 6 n.9.4. Ilpoepammer u n.9.4 Ycnosuii evinycka.

Bnaoeney Bupaicesoii obaucayuu umeem npaso Ha noayyeHue OONOIHUMENbHO20 00X00d,
nopsi0ok onpedenerus pamepa komopozo ykazar n.9.3. I[lpoepammor u n.9.3 Yenosuii evinycka,
a cpoku gvinaamvl — 6 n.9.4 I[lpoepammor u n.9.4 Ycnosuu gvinycka.

Bnaoeney Bupowcesvix obnueayuil énpage ocywecmensims unsle npasd, npeoycmompeHHole
3axonodamenvcmeom Poccutickoii @edepayuu.

Omumenm o06s3yemcsa obecneuums npasa enaoenvyes bupowcesvix obnueayui npu
coOno0eHUU UMY YCMAHOBIEHHO20 3aKoHoOdamenbcmeom Poccutickoti Dedepayuu nopsaoxa
ocyuecmenenus Smux npas.

IIpedocmasnenue obecneuenus no bupwcesvim obaueayuam ne npedycmompeHo.
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