PbIHOK APparoueHHbIX MeTalrnJiioB



OBWAA NHOPOPMALINA O PbIHKE

Topryembie meTannbl

3onoto
(GLD)

Cepebpo
(SLV)

Bpems Topros
7:00 — 19:00

CpeaHeaHeBHOM 0O6bEM TOpProB

Cnort
~$5 MIH

MOEX.COM

Cson
~$25 MnH

21 okta6ps 2013 roga 6binm 3anyLieHbl nepeble B Poccuickon deaepaumm

NOCTaBOYHbIE OUPXKEBLIE TOPIY 30/10TOM U cepebpomMm.

EVIp)KeBbIe TOprn gparoueHHbiM1M MeTasiyiaMn CoBepLUarOTCA Ha TEXHNYECKOMN

nnatgopme BantoTHOro peiHka NAO MockoBckas bupxa.

MNocTaBka 3onota u cepebpa no pesyrsratam TOProB OCYLLECTBISETCS Ha
ToproBble 6aHkoBckue cyeTa (TBC) y4acTHMKOB TOProB, OTKPbIThIE B
HebaHKOBCKOW KpeanTHOW opraHM3aunn-LueHTpanbHOM KOHTpareHTe

«HaumonanbHbIn KnupuHrosein UeHtp» (HKO HKL, (AO)).

C anpens 2023 roga Ha ocHOBe ToproB paccuntbiBaeTca MIHaekc Mocbupxu
addurHMpoBaHHOro 3omnoTta B pybnax RUGOLD.



KIMNPUHI N UEHTPAJTbHBIN KOHTPATEHT

FitchRatings
BBB

[onrocpoYHbIV PEUTUHT pUcCKka
aedonTta aMUTEHTa B HaLMOHanbHoM
Bantoorte

AAA(RU)

?—']xpert;

TUAAA

TpeboBaHuA No GupxKeBbLIM
cpenkam ¢ HKO HKL B ponu LIK n
BHeOMpXXeBbIM caenkam C
yyacTmem KBanuhuumpoBaHHOIro
LUK moryT yuntbiBaTbhCsl C

KoadhuumeHTOM pucka

(BmecTo 20%)

MOEX.COM  HKLL| PerTtuHrn u ceptudukaTbl

HKO «HaumonanbHbin Knnpudrosbin LeHtp» (HKO HKL, BxoauT B
pynny «MockoBckasa bupxxa») ocyLecTBAsEeT KITMPUHT N BbIMOMHAET

quHKLI,I/II/I LEeHTpParibHOro KOHTpareHTa Ha pblHKe gparmetarios.

B cootBeTcTBMM € peweHnem baHka Poccum B 2013 rogy HKO HKL

NPUCBOEH CTaTyC «KBaNnnuUMpoBaHHOro LIeHTpanbHOro KOHTpareHTa.

[MonyyeHne ctatyca KBanuMUUPOBAHHOIO LIEeHTPanbHOro KOHTpareHTa
nogTeepXaaeT Bbicovanwmnm yposeHb HagexHoctn HKO HKL,, a Takke
COOTBETCTBME €ro paboTbl NyyLNM MUPOBLIM CTaH4apTaM B 3TOM

obnacTtu.

[MockonbKy kBanuuumpoBaHHbin LIK sBnsieTca opraHmnsaumen ¢ HU3KUM
YPOBHEM PUCKOB, BCE YHACTHUKMN KNUPUHIra CMOryT pacCYUTbIBATb PUCKU
no caenkam c yyactnem HKO HKL (kak 6BupxeBbiM, Tak n

BHEOUPIXEBBIM) C MOHMKEHHBIMU KO3hdULIMEHTAMMN PUCKA.


http://www.cbr.ru/credit/cicc.asp
https://www.nationalclearingcentre.ru/catalog/0106?ysclid=lrg7mg6i7f340447767

HAPAMETPEI IACTPYMEHTOB PBIFKA IPATMETATTNOS

COENKUK CMNOT U cBoM

CoBe 6 MHCprMEHT ncnosnHeHuna OCHOBHOIA .
pLIJeHMe Mp)l(eBbIX CﬂeﬂOK C pexuM BHecuctemHbIn pexum

AparoueHHbIMM MeTanaMmy BO3MOXXHO i GLDRUB_TOD ceroaHa
2 GLDRUB_TOM 3aBTpa 1 rpavMm
B ABYX peXnmax: Sonoro 0 GLDRUB_SPT nocnesasTpa
3a pybnu
c GLD_TODTOM cerogHs / 3aBTpa
o 1 000 rpamMm
m Kynns-npogaxa 3onota v cepebpa, ’ CLD-TOMSET saeTpalnocnesasTpa 1 rpanm
SLVRUB_TOD CEeroaHs
a TakKkxXe COBepLIJeHI/Ie Cﬂ,eﬂOK cBorn E SLVRUB_TOM 3aBTpa 100 rpamm
Cepebpo °
B OCHOBHOM pe)KMMe TOprOB 2a py6m SLVRUB_SPT nocnesasTtpa
c SLV_TODTOM cerogHs / 3aBTpa
° 50 000
I'IpOI/ICXO,lJ,I/IT B d)OpMe BCTpe‘—IHOFO g SLV_TOMSPT 3aBTpa / nocnesasTpa ot
ABYCTOPOHHETO aHOHMMHOTO PbHOYEPCHbIE U CBOIN KOHTPAKTDI
ayKU,MOHa («CTaKaH»). MWHUMAnbHbIA pa3Mep

Cpok(i) 3asBku (noT)

MHCTpymMeHT
MCMOMNHEHNS o
OcHosHoM o
BHecucTeMHbIN pexum
pexum

m  3aknoyeHne agpecHbiX COENoK no

GLDRUB_LTV* e
- OHs
CNOT—UHCTPYMEHTaM 1 caenkam
3onoto GLD_TOMIW** 3aBTpa / 7 aHen
3a py6nu
CBOIl HPOWCXO.U.WT B OT.u.eanOM GLD_TOM1M** 3aBTpa / 1 mecsay 1 000 rpamm
GLD_TOM6M** 3aBTpa / 6 mecsaLeB
BHECUCTEMHOM pexXume TOPros. = s e T—
SLVRUB LTV* nocnesaeTpa —
- 184 pHsa
Cepebpo SLV_TOM1W** 3aBTpa / 7 gHen
3a pybnu
SLV_TOM1M** 3aBTpa / 1 mecsay 50 000 rpamm
SLV_TOMBM** 3aBTpa / 6 MecsLeB

MOEX.COM



PUCK-TTAPAMETPBbI

na TOproe AgparoueHHbiIMn MeTajlJlaMn UCMNOJb3YHOTCA
mMoaenu, pearnn3oBaHHble OJ1A OLUEeHKU PUCKOB Mo

BanOTHbIM NMapam B TeKyLLl,eI7I KOHC*)VIpraLI,I/IVI.

LleHoBblE KOPUAOPLI YCTAHOBMNEHLI B pasMmepe

NnosfioBUHbI CTaBkN obecneveHuns.

YyactHukmn ®oHaa NOKPbITUA PUCKOB MOTyT
ncnonb3oBaThb NMMUT Anst obecneyeHnsa caenok ¢

AparoueHHbiMn MmeTanmnamin.

MOEX.COM 3HayeHus puck—napaMeTpoB Ansl UHCTPYMEHTOB BarOTHOIO PbIHKA U

PblHKa AparoueHHbIX METAJ1J10B

MuHuManbHble orpaHnyuTesibHble
YPOBHU CTAaBOK PbIHOYHOIO pUCKa:

1-n ypoBeHb 2-11 ypoBeHb 3-1 ypoBeHb
GLD (30n070) 10.0% 16.0% 23.0%
S5V 15.0% 24.0% 34.0%
(cepebpo)
PLT (nnatwma) | 100.0% 100.0% 100.0%
i 100.0% 100.0% 100.0%
(nannagwn)

MCNOJb3YyKOTCA OJ14:

= pacyeta Tpebyemoro obecneveHus
nog, HETTO-MO3NLNIO;

* AOUCKOHTUPOBAHWUA aKTUBOB,
BHECEHHbIX Y4aCTHUKOM B Ka4eCTBe obecneyeHuns nog onepauunn C
OPYTMMN MHCTPYMEHTaMMU.


https://www.nationalclearingcentre.ru/rates/valMarketRiskParams/

TAPN®bI N0 BNPXXEBbIM COEJIKAM

COENKU CNnoT

ans nokynatenst GLD, PLT, PLD / SLV — 1 py6. / 0,015%
ans npogasua GLD / SLV — 0,020% / 0,015%
ana npogasua PLT, PLD — 0,030%

KomuccmoHHoe

BO3HarpaxgeHume

COENKWM CBOIM U NOCTABO4YHbI CBOIN KOHTPAKTbI

Coenkn ceon MocTaBoYHbIE CBONM KOHTPaKThbI

BO3HarpaxageHumne

MOCTABOYHbIE ®bIOYEPCHbBIE KOHTPAKTbI
_ ot = i e
Cpoku ncnonHeHuns 5 ¥ o y 9 o
OHEn OHEN AHeun OHeun OHEU OHen
HALLSEERLIO 0,005% 0,010% 0,020% 0,030% 0,050% 0,075%
BO3HarpaxgeHume

MOEX.COM Tapudsl MTAO Mockosckas Bupska npu coBepLUeHUM CAENOK Ha BaSIlOTHOM DPbIHKE M PbIHKE AparoLeHHbIX MeTasnsion
HKL | Tapudbl KnupuHrosoro LeHTpa (nationalclearingcentre.ru)



https://fs.moex.com/files/8847
https://www.nationalclearingcentre.ru/catalog/0204/106?ysclid=lrga3wyopj379459624

YUHACTHUKWN PbIHKA

KpeautHble opraHusaumm (6aHkn) — pesmageHTbl PO ¢ nuueHsnen banka Poccumn Ha

coBepLLeHne onepauuii ¢ gparoLeHHbIMU MeTannamm

HekpeauTHble opraHusauun — pesnaeHTbl PO, npody4acTHUKM pbiHKa LEHHbIX

Bymar ¢ nuueHsnen cnyxobl, OcyLWecTBNAIOLWEN Haa30p B chepe oMHAHCOBbLIX

PbIHKOB

Hepe3npaeHTbl — GaHKN-HePE3NLEHTbI, UMEKLWME paspeLLEHNEe HaLMOHaNbHOro
6aHKa UM MHOro YNnosTHOMOYEHHOMO OpraHa Ha OCYLLIECTBIIEHME onepauun C

AparoueHHbiMn Mmetannammn, 1 HekpeamnTHble opraHn3aunn-Hepe3ngeHThl.

BaHk Poccuu, kopnopaumm v ynpasnsiolme KOMNaHuu, MexayHapoaHbie
00 opraHv3aLum ¢ NpaBoM OCYLLECTBNATL CAEMKM KyNAU-NpoaaXu AparoLeHHbIX

MeTanrnos.

TpeboBaHUa K y4acTHMKaAM TOProB

MOEX.COM Mpasuna fgonycka K y4acTuio B TOprax Ha BartoTHOM PbIHKE M pbiHKe AparoueHHbix MeTannos NMAO Mockosckasi Bupxa



https://fs.moex.com/files/18054
https://www.moex.com/a644

BUObl CHETOB B METAJIJIE

" 3auuncneHnue/cnucaHme AparoueHHoro mertarmna no

Toprosbiit = Cyert ans yyeta obecneyeHus B ONEPALISIM Ha GUPKEBBIX TOPrax

~ aroueHHbIX meTtannax
BaHKOBCKMI Aparou

C =  3auncrneHue/cnucaHve gparoueHHoro Metanna B
yeT =  OTKpbIBaeTCA BCEM y4aCTHMKaM TOProB

KoppecnoHaeHUunn ¢ KOpc4eTomM y4aCTHMKa TOPros

= BHeceHuMe cnnTKoB C NOCTaBKOW B XpaHUnuLue

S 0BeanMUeHHOM BiAe =  CHsTME CNUTKOB C N3bATUEM U3 XpaHunuuia

BGaHKOBCKMI = 3ayncrneHue/cnucaHvie AparoLeHHoro Metanna B
KoppecnoHaeHuun ¢ TBEC

= [lepeBogpbl MexXay cHeTamm y4acTHUKA, B T.4. NO
BHeOMpPXKXeBbIM onepauusam (pacyeTbl)

Kopcqu / =  CyeT Anga yyeta gparoueHHOro metanna B

cHeT B =  OTKpbIBaeTCs TONbKO KPEAUTHLIM
aparmMmetaninax opraHusauusam / HOO

[MocTaBka gparoueHHbIX METANMOB No pe3yrbraTtam GMPXKeBbIX TOPros
OCYLLIECTBMSETCA Ha cneynarnbHble ToOproBble 6aHKOBCKME CHETa y4aCTHUKOB TOProB — * Onepauun y4aCTHUKOB TOProB NO BHECEHWIO / CHATUIO CIIUTKOB B
TBC, otkpbiTble B HKO HKL, (AO). pamkax goroBopa 6aHKOBCKOro cHeTa (KopcyeTta) OCyLeCcTBNATCS B
YNOMHOMOYEHHOM XpaHunuwe B Mockse.

B kauectBe CyeTta anga Bo3Bparta B AparoLUeHHbIX MeTasnnax MoXeT BbICTynaTb:

= And Y4YacTHUKa KIMPUHra — KpeaAnTHOW opraHu3aumm, UMetoLLen NMueH3unto Ha = BHeceHue / CHATME CINTKOB KIMEHTOB y4aCTHMKOB TOProB
npueneyvyeHne Bo BKaabl U pasmeLlleHne AparoueHHbIX MeTanoB: OTKPbITbIN B OCYLLECTBIISIETCS B COOTBETCTBUM C YCNOBUAMM 4OroBOpa,
HKL| KopcyeT B AparoueHHbIX MeTansax; 3aKMYEHHOro MeXay KNMeHTOM U y4aCcTHUKOM TOProB.

= Ona NpoYMx YYacTHUKOB KnMpuHra: oTkpbiTbii B HKLL 6aHKOBCKUI cYeT B
AparmeTtannax

MOEX.COM



TAPW®bI 3A OMNEPALUNN CO CITUTKAMIA

BHeceHue/cHaTME cnuTKoB Mo cormacoBaHuto

B cootBeTcTBUM:

" CO CTaBKamu, YCTaHOBMEHHbIMW KPEAUTHLIMU OpraHn3aumnsamm, B KOTOPbIX
KNMpUHroBbIM LLEHTPOM OTKPbIT 06E3NNYEHHbIN METANNIMYECKUIA CHET AN yyeTa
obecrnevyeHnss B COOTBETCTBYIOLLIEM AparoLeHHOM MeTansne;

» C Tapuamun, ycTaHOBIIEHHbIMU OpraHM3aunen, OCyLLEeCTBNAIOLLEN XPaHEHNE CITUTKOB
COOTBETCTBYHOLUMX AparoLeHHbIX MeTasroB Ha OCHOBaHUU JOroBopa, 3akITto4eHHOro ¢
KrnMpWHroBbIM LEHTPOM.

Y4yeT nHameuayansHoro
KNUPUHIOBOro U MHOro obecrneveHus

JlononHUTEeNbHOE KOMUCCUOHHOE

BO3HarpaxgeHue 3a y4yet 3onoTo, nannaaun, nnatnHa — 0,3% ropoBbIX
WHAMBUAYANbHOIO KITIMPUHIOBOIO U Cepebpo — 1,3% rogoBbix

nHoro obecnevyeHms

Tapudbl [MTAO MockoBckas bupxka npu CoOBEpLLUEHUM COENOK HA BANOTHOM PbIHKE U PbIHKE AparoLeHHbIX
Tapudbl KnmprHroeoro LeHTpa

MOEX.COM Komuccus 3a yyet u BbiBoa obecnedeHns
Tapudbl HKO HKL (AQ), cBsA3aHHbIE C MPUEMOM U BblOa4Y€N CIIUTKOB AparoLeHHbIX MeTannos



https://fs.moex.com/files/8847
https://www.nationalclearingcentre.ru/catalog/0204/106?ysclid=lrga3wyopj379459624
https://www.nationalclearingcentre.ru/catalog/02080101
https://www.nationalclearingcentre.ru/catalog/01070103

[MOJIESHbIE CCbIJIKU

Ccblniku Ha OCHOBHbIe
dokymeHmbI Mockoeckoli
Bup>xu u HKO HKL no
PbIHKY Opa2oUueHHbIX
mMemaJssios

[MpaBuna Topros

CcbiniKu Ha rnpo4yue

BpemeHHON pernamMmeHT

[NpaBuna gonycka K

OOKyMeHMbI
ﬂOKVMeHTbI PbIHKA
aparoueHHbIX MeTansjioB
KoHmakmabi fx@moex.com

+7 (495) 363-32-32

MOEX.COM

npoBeaeHnda ToproB

y4acTunio B TOprax

[MpaBuna KNMpuHra
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http://fs.moex.com/files/714
http://fs.moex.com/files/710
https://fs.moex.com/files/18054
https://www.nationalclearingcentre.ru/catalog/020415
http://moex.com/s983
mailto:fx@moex.com

