MnaHOBbLIN penn3 CUCTEM BaJIIOTHOro n (poHAOBOro
PbIHKOB 16 ceHTs16pa 2024 ropa

English version below.
OTKpenJsieHHasa NnoANUCb OTYETOB

[N OTYETOB MO UTOraM TOProB U MO UTOram KMpUHra Ha (OHAO0BOM U BaNlOTHOM
PbIHKaX NIaHUPYETCS 3aMeHa NPUKPENIEHHOM 3NeKTpoHHoM noanucy (3MN) Ha
OTKpennéHHyto 3r, rae dann noanucyn 6yaet GopMUpPoBaTLC OTAE/BHO OT UCXOAHOMO
aiina oTuéTa.

dannbl 0TYETOB ByayT NOMeLLaTbCs B 3alUMpoBaHHbIN Zip-apxmB, C pacluMpeHNeM
*.zip.p7e
Hanpumep: MC00123 EQMO6 00T 141220 099999999.zip.p7e

ApxuB noTpebyeTtcs pacwmndposatb cpeacrsamu AlK Validata n pasapxuBapoBaTb.

BHyTpu apxmBa 6yaeT cogepxaTtbCsi OTYET B popmaTe XML (*.xml) B OTKpLITOM BUAE, U
NapHbIN K HeMy dann oTkpennénHon 3l ¢ pacwmpennemM *.p7d

Hanpumep:
MC00123 EQMO6 00T 141220 099999999.xml
MC00123 EQMO6 00T 141220 099999999.xml.p7d

[ns nposepku 3M B yTUNUTY NPOBEPKM HAaAo nepeaatb napy ¢annoB — caM OTYET U
dann noanucm *.p7d.
[aHHble B OTYETE AOCTYMHbI AN NPOCMOTpPa U 06paboTkm cpasy, A0 nposepku Jr1.

OHnauH c6poc napons ana nageHTudmkaTopos (hOHAOBOIrO U BaJILOTHOIO
PbIHKOB

B cnctemax poHAOBOro 1 BastOTHOMO PbIHKOB peasin30BaHa BO3MOXHOCTb CPOYHOM
06paboTkmM 3as9BOK Mo copocy napons, noaaHHbIX Yepe3 pasaen JIKY «YnpasneHue
naeHTudunkaTopamm». Naponb 6yaet nepeaasaTtbcs B 0T4ETE SEM34 Ha pOHAOBOM
pblHKE 1 B HOBOM OT4YéTe CUX134 Ha BantoTHOM pbiHke. OTUéTbI ByayT coaepxaTb
NH(hOPMaLMIO O BPEMEHW XM3HM OAHOPA30BOr0 Napos U AaTe ero ucreyeHus. 3a
noApobHOCTAMM MOXHO 0bpaluaTbcsa no agpecy client-tehdostup@moex.com.

O6HOBNEHHbIE crieumdmrKaumm GopMaToB OTYETOB pa3MeLLIEHbl Ha calTe BUpXN:

e [1ns ¢oHaoBoOro puiHka https://fs.moex.com/files/943;

e [1ns BanoTHOro pbiHKa https://fs.moex.com/files/1075.

O6HOBNEHHbIE (halibl CXEM U CTUNEN AN NeYaTHbIX PopM OTYETOB ONy6MKOBaHbI Ha
FTP-cepBepe 6upxu:

e [Ina doHaoBoro peiHka https://ftp.moex.com/pub/Reports/Equities;

e [1ns BanoTHOro pbiHka https://ftp.moex.com/pub/Reports/Currency.

®OH/OBbI PbIHOK


mailto:client-tehdostup@moex.com
https://fs.moex.com/files/943
https://fs.moex.com/files/1075
https://ftp.moex.com/pub/Reports/Equities/
https://ftp.moex.com/pub/Reports/Currency/

HoBasi Bepcus wnro3oBoro nHtepgeiica Broker51 n BrokerRisk51

B naTy penusa 6yaeT BbinylleHa HOBasi BEPCUSI LWJTHO30BOr0 MHTepdenca 6pokepa.

OnuncaHne HOBOW BEPCUM LLMIO30BbIX MHTEPdEICOB, @ TaKXXe CpaBHEHME C NpeablayLlen
Bepcueit onybnnkoBaHo Ha FTP-cepsepe
Bupxu: https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Equities/test/

Tunusaumns No3uMuMn No akTMBaM B pa3pe3se AaT UCNOJIHEHUSA

B paty penusa B Tabnunuax RM_POSN (Ob6s3atenscTea u TpeboBaHus No AeHbram) u
RM_HOLD (Ob6si3aTtenbctBa 1 TpeboBaHusl No 6ymaram) Ha4yHYT NOABASTLCS 3aNNCK C
TMMNaMM NO3nUUK, OTANYHBLIMK OT "0 yMOMYaHuO". ITK 3anNncu COOTBETCTBYIOT
OTKPbITbIM MNO3MUMSAM, UMEIOLLMM 0COBEHHOCTM y4éTa B EAnHOM nuMmuTe. MonHbIn
CMMCOK BO3MOXHbIX TUMOB MO3ULMIA N NApaMeTPOB, BAUSIOWNX HA UX YYET,
nybnukyetca B Tabnuue RMPOSTYPE nHTepdeica ans noakaoUeHnNs K KITMPUHIOBOM
cucTeme.

3HaueHust MnaHoBbiX T+ 1 JluMuTa 0becneyeHHbIX NpoaaX BeayTcsl C YY4ETOM MO3MLNNA
B 3anuncax BCEX TMMNOB, N NyBNMKYIOTCS OAMHAKOBBIE B KaXXA0M M3 3anucen.

Mpy NOAKOYEHMMN K KIIMPUHIOBOW CUCTEME C MHTepdelicaMn 49 Bepcumn u ctapee
KNneHTbl 6yayT nosydaTb aBTOMATMYECKU arperMpoBaHHble AaHHbIE: B KaXXA0M U3
nonen Tabnuy RM_POSN n RM_HOLD 6ygeT nepenaBaTbCsl CyMMa 3HauY€HWUIA AaHHOTO
noss no 3anucsiM BCcex TUMOB.

Cnenkwm PENO c oTkpbiTON gatou: EverGreen

®yHKUMOHanbHOCTb PEMO ¢ OTKpbLITON AaTON pacluMpsieTCs BO3MOXHOCTbIO YCTaHOBUTb
napameTp "Mepuoa Ao ncnonHeHus 2-1n yactm PEMO" (nepuoa EverGreen). Mepuoa
EverGreen 6yaeT onpeaensitb KONMYECTBO KaneHAapHbIX AHEN NOCie nogayn
NnopyyYeHns Ha 3aKpbITUe CAENKKU, Yepe3 KOTopoe BTopas YacTb caenku PEMO
CTaHOBUTCS 06s13aTeNbHOM K ucnonHeHuto. Hosoe none OPENREPOEVERGREENTERM
bynet nobasneHo B Tabnuvubl aapecHbIX 3asiBOK U CAEMOK, a TakxKe B TpaH3aKuMn BBOAA
afpecHbix 3asB0K PElNO, rae 6yaeTt yuntbiBaThbCA Npy CBeAeHUN (MATUMHIE) 3asiBOK.
[laTa, B KOTOPYIO HOBOE Mosie CTaHeT AOCTYMHO AN 3anonHeHus, byaeT onpeaeneHa
no3xe.

OB6HOBMEHHBIN AOKYMEHT C TEXHUYECKMMM NOAPOBHOCTAMM peanusaumm caenok PEMO c
OTKPbITOW AaTou onybnmkoBaH Ha FTP-cepeepe Bupxw.

YCTaHOBNEHHbIN B 3asBke nepuog EverGreen He MOXET npeBbiwaTb MakcMMasbHbIM
cpok caenku PEMO c oTkpbiTon aaTol. Ecnm nepuop EverGreen He 3aaaH B 3asBKe, TO
nepvoa Ao ucrnonHenns 2- yactu PEMNO npuHUMaeTCcs paBHbIM OAHOMY [IHIO. YTO
COOTBETCTBYET TeKyLein peannsaumn PEMNO ¢ OTKpbITON AaTOW.

Mpun ncnonHeHun caenok PEMO ¢ OTKpbITOM AaTOM MO COrMaleHno CTOPOH NyTéM
noAaym OTYETOB Ha MUCMOMHeHWe, 6e3 NoAaun NopyyYeHUs Ha 3aKpbiTUE, YCTAHOBEHHbIN
nepuoa EverGreen He 6yaeT yuntblBaTbCS.

[Ansa Bcex HEMCMONHEHHbIX caenok PEMO ¢ oTKpbITOM AaTOW, NO KOTOPbLIM Ha AaTy
penusa He 6bIs1I0 NoAaHO NOPYYEHUE Ha 3aKpbiTUE CAENKM, a TaKxKe Ans BCeX CAeNoK
PEIMO c oTKpbITOM AaTOM, 3aK/IOUYEHHbIX C AaTbl penun3a A0 AaTbl 3arycka HOBOM


https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge_Interfaces/Equities/test/
https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/REPO_open_date_Q3_2023.pdf

(PYHKUMOHANBbHOCTX B MPOMbILLSIEHHYIO 3KCMyaTaumio, byaeT ycTaHOBEH nepuoa A0
ncnonHeHus 2-1 Yactu PEMNO, paBHbIN OAHOMY AHIO.

N3MeHeHMe npuHuMNna Bbigaun n cnucaHua KCY: YO smecto TO

M3MeHsieTCs KoA pacyeToB AN1s onepaumin BbiMycKa/noraweHns KIMpuUHroBbIX
ceptudukaTos yyactmsa (KCY) - kog pacyeTtoB TO 6yaeT nameHeH Ha YO (npwu
N3MEHeHUN oueHKN obecneyeHns B MyLLecTBeHHOM nyne Ao 19:00) nam Y1 (npwm
N3MeHeHnn oueHkn obecneyeHns nocne 19:00). I3MeHeHMe Koaa pacyeToB Ans
Bbinycka/noraweHns KCY 6yaet otobpa)kaTbC COOTBETCTBYIOLIMM U3MEHEHNEM B
Tabnmue "®OMHaHCOBbIE NHCTPYMEHTLI" Ha TeXHoMormyeckoM pexmme GCTR
("AsTOMaTU4eckune nepesogbl KCY").

Obs3aTenbcTBa/TpeboBaHmsl, BO3HMKLIME B pe3ysbTaTe Bbinycka/norawenuns KCY,
6yayT otobpaxartbcs 3anmcammn B Tabnmuax RM_HOLD, RM_POSN B oTaenbHbIX
3anmcax 3HaveHuneM "G" (Boinyck/MoraweHne KCY) B none RMPOSTYPE co
cnepyrowmmm ocobeHHocTaMm yuéta npu pacyérte EAMHOro numura:

e N5 N0o3uuMiA B aatax 6onblue Tekyuwen (npy Bbinycke/noraweHun B Y1) He
PacCUMTLIBAETCS MPOLIEHTHBIA PUCK;

e BCe nosuuum (B TOM Yncne B Aatax bonblue Tekylwen) ans uenen pacyera
NepeoLEeHKN U PbIHOYHBIX PUCKOB YUYUTLIBAKOTCS Kak obecneyeHume.

HoBbIi TMN 06513aTenbCTB
SEC_CPC — Obs3aTenbcTBo no noraweHuto KCY n(unn) tpebosaHune no sbigade KCY B
6yayLLyto aaTy UCNoNHEHUs

6yaet otobpaxkatbcsa B none DataType OTuéta 06 NTOoroBbiX HETTO-06513aTENLCTBAX/
HeTTo-TpebosaHmax EQM13 n Otuyéta 06 obssatenncreax no Caenkam T+ EQM23.

Ob6sa3aTtenbcTBa/TpeboBaHus, BO3HMKLUME B pe3ysfbTaTe Bbinycka/norawenuns KCY,
6yayT npekpawaTbCs B paMKax KIMPUHIOBbLIX CECCUMIM, aHaNoOrmMyHo ApYruM
obsa3aTenbcTBaM/TpeboBaHMsAM Mo 6ymMaraM. B TexHMUeckon caenke-nepeBoje
NpeKkpaLleHns 0653aTenbCTB NPY 3TOM ByAET NCNONb30BaThCA HOBbIV TUM NepeBoda C
TRANTYPE=365.

MapxupoBanue caenok PENMO c LIK ¢ KCY u leno3uToB ¢ LIK ¢ nnaBatowen
CTaBKOW

Ana onTuMmsaumm BenuuuHel obecneyenus, Tpebyemoro nog onepauun PEMNO ¢ LK 1
Jeno3utos ¢ LIK ¢ nnaBatoLLen CTaBKoW, BHOCATCS U3MEHEHMS! B YYET OTKPbITbIX
NO3MLUMI NO BTOPbIM YacTSM Takux onepaumi (3asBoK 1 caenok) B EaMHoM numuTe.

Obs3aTenbCcTBa/TpeboBaHMs No BTOpbIM YacTaMm caenok PEMO ¢ nnaBatoLlen CTaBkom C
AaTaMu UCMONHeHMs1 bonblue Tekyluen 6yayT oTobpaxaTbcs B Tabnmuax RM_HOLD,
RM_POSN B oTaenbHbIX 3anucsax ¢ TunoM "PEMNO/aeno3unT ¢ nnasaroLlein ctaBkon"”
(RMPOSTYPE="P") n ans uenen pacyeTa NPOLEHTHOroO puUcka byayT yunTbIBaTbLCS HE
MOJSTHOCTbIO, @ C KOPPeKLUMeN Ha 3aaaHHbIi KO3 dUUMEHT (MEHbLLE eanHULbI).

KoadhdumumeHT yuéta npoueHTHoro pucka no PEMO ¢ UK v Aeno3utam c LIK ¢
NnaBaloLLEeN CTaBKOM ByaeT yCTaHaBIMBATLCS HE3ABUCMMO ANS1 KaXA0ro akTvBa u
nybnukosatbca B Tabnuue ASSETS B none FLOATINGRATEPCTRISKFACTOR
("KoappuumeHT yyeTa NnpouUeHTHOro pucka").



OB6HOBNEHHBIN AOKYMEHT C TEXHUYECKMMU NOAPOBHOCTSMU peannsaumm caenok ¢
nnaBaloLLen cTaBkor onybnmnkoBaH Ha FTP-cepeepe 6mpxu.

N3meHeHue anroputMma paboTtbl IMMUTHOM 3aaBku GTT

B Tabnuuy TRDACC 6yaet aobasneHo none ENABLEGTTORDER ans otobpa)keHus
(YHKUMM NEPEeHOCUTb UM HE NEPEHOCUTb aKTUBHbIE 3asIBKW, BbICTAB/IEHHbIE C AA@HHOIO
TOProBO-K/IMPUHIOBOr0 CYETA, N3 OCHOBHOM TOProBOM CECCUMUN B BEYEPHIOK. YUYaCTHUK
TOProB CMOXET YCTaHOBUTb TaKOM MPU3HAK Ha TOProBO-K/IMPUHIOBbLIN CYET, NoAaB
3asiBfeHue.

ABTOMaTHU4YECKMIA NEPEeHOC aKTUBHbIX 3aSiBOK U3 OCHOBHOW TOProBoi CeCcCum B
BEUYEPHIOK Ceccuio ana obnmraumm

ABTOMaTMYECKUN NnepeHoC aKTUBHbIX JIMMUTHbIX 3adBOK U3 OCHOBHOW TOpFOBOVI ceccnm
B BEYEPHIOIO CECCHIO CTAHET AOCTYMNEH TOJIbKO AN O6J'IMF6L|,VIVI, AOonyLweHHbIX B
BEYEPHIOKO CECCHIO, AJ1A PEXXNMOB TOProB.

bopa HaumeHoBaHue pexxuMma

TQCB T+ Obnuraumm

TQOD T+ O6nurauum (pacy.s USD)
TQOE T+ O6nurauum (pacy.s EUR)
TQOY T+ O6nurauum (pacy.s CNY)
TQOB T+ lNocobnuraumm

TQIR T+ O6naurauumn MNP

TQIU T+ O6nurauum MUP (pacy.s USD)
TQIE T+ O6aurauum MNP (pacy.s EUR)
TQLY T+ O6nurauum MUP (pacy.B CNY)
TQRD T+ O6bnurauwm A

TQUD T+ O6nurauum [ (pacy. B USD)

TQED T+ O6nurauum [ (pacy. B EUR)

M3MeHeHns B norvke npoBeaeHnst ayKUMoHOB 3akpbiTs (A3) 1 ayKLMOHOB OTKPbITUS
(AO) B yKa3aHHbIX pexumax:


https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/%D0%9F%D0%BB%D0%B0%D0%B2%D0%B0%D1%8E%D1%89%D0%B8%D0%B5_%D1%81%D1%82%D0%B0%D0%B2%D0%BA%D0%B8_%D0%A0%D0%95%D0%9F%D0%9E_%D0%B4%D0%B5%D0%BF%D0%BE%D0%B7%D0%B8%D1%82%D1%8B_%D0%BA%D1%80%D0%B5%D0%B4%D0%B8%D1%82%D1%8B_Q3_2022.pdf

1. 3asBKka M3 TOpProBoro nepuoaa He NPOBEPSIETCH Ha COOTBETCTBME
YCTaHOB/IEHHOMY ANHAMMYECKOMY AMana3oHy OTKIOHEHWI OT LieHbl NocneaHen
CAenKu, NpeaycMoTpPeHHbIN ana A3 ans obnurauui (2,5%). Takas 3asBka byaet
y4yacCTBOBaTb B ayKLMOHE 3aKpbITUS OCHOBHOM ceccumn. Bce 3aaBkuy,
BbICTaB/IEHHbIE B TedeHne A3, B TOProBoM Nepuoae Uin B ayKLIMOHE OTKPbITUS,
NpOBEPSIOTCA HA COOTBETCTBME NUMUTY A3. 3asiBKK, Nepexoasiune B BeYEPHIO
Ceccuio, NpoBEPSIOTCA HA COOTBETCTBME CTAaTUYECKOMY LIEHOBOMY AMana3oHy
HKL, oT pac4eTHOWN LieHbl Ans BEYEPHEN CECCUM.

2. B ¢asy 3aknoueHns caenok no ueHe 3akpbitus (period = «E») moryT
NEepeHOCUTLCS HEeYAOBNETBOPEHHbIE 3asiBKM C LIEHOM, OT/IMYHOW OT LieHbl A3.
Takune 3asBku 6yayT BUAHbI B «CTakaHe». MaTuMHr Takux 3asBoK byaet
BO3MOX€EH TO/bKO MO LeHe A3 1 TONbKO, ecnn LeHa A3 He XyXe LieHbl, KoTopast
6blna ykazaHa B 3asiBKe.

3. B ayKuMOHe OTKpbITUS BEYEPHEN CECCUM HE MPUMEHSIETCS AMHAMUYECKMIA IUMUT
B 10% OT LieHbl 3aKpbITUSI OCHOBHOW CECCUW TEKYLLErO TOProBOro AHS.

4. Cnegytowme BUAbI 3a8BOK HE NepexoasT B BEYEPHIOK CECCuto:

e PblHOYHAs 3asBKa;

e PpblHOYHas 3asiBka (A3);

e JINMUTHAA 3asiBKa 6e3 coxpaHeHus1 B KOTUPOBKAX;

e NMMUTHas 3asiBka (A3);

e 3asiBKa MO LieHe ayKUMOHA 3aKpbITUS;

e 3as1BKa, BbICTaBIEHHAs C pacyYeTHOro KoAa, YKa3aHHOro Y4aCTHUKOM
KNMPUHra B 3as1B/IEHMN O PAHHEM BbIXOAE U3 TOPros;

e 3asIBKa, BbICTaBIEHHAs C COBCTBEHHOMO/K/IMEHTCKOro CYeTa Y4acTHUKA,
KOTOpbIM Nnoaan 3asiBneHne o 6nokmposke yyactus dvpmbl B BC.

5. 3asBKM MO LiEHHbIM ByMaraM, He AOMYLLEHHbIM K BEYEPHEN CECCUM, CHUMAKOTCS
MO OKOHYa@HMM OCHOBHOMN TOProBOW CECCUN.

BAJTFOTHbI PbIHOK
HoBas Bepcus wmo3oBoro nirepcgeinca Broker51 n BrokerRisk51

B naTty penusa 6yaeT BbinylleHa HOBasi BEpCust LLMO30BOro nHTepdeiica 6pokepa.

OnucaHne HOBOW BEPCUM LLNIO30BbIX MHTEPGENCOB, a TaKXKe CpaBHEHME C NpeablayLlen
Bepcuen onybnmkoBaHo Ha FTP-cepeepe Bupxn:
https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Currency/test/

OTka3s ot I1y611MKaI.|,VIM AdHHbIX O NO3NUUNAX NO UHCTPYMEHTaM

B uensx yHudukaumm ¢ NoagxoaoM, NpUMEHSIEMbIM B cuctemMe hOHA0BOMO pbiHKa, AN
CUCTEMbI BaJIKOTHOMO pblHKa 3aniaHnpoBaH O0TKa3 OT NybaunKaumm AaHHbIX O NO3MLMSAX
MO MHCTPYMEHTaM B pa3pe3e T3roB No3uumi no MHCTpyMeHTaM B Tabnumue POSITIONS
LLSH030BOro MHTepdeica bpokepa Ans NOAKNIOYEHMS K KIIMPUHIOBOWN cucTeme. B
Tabnuue POSITIONS no-npexHeMy 6yaet nybamkoBaTbCs MHPOPMaLUUS O NO3MLMSAX NO
CpeAcTBaM U no IMMUTaM.

e 3anucy 0 NO3MLMSAX MO MHCTPYMEHTaM MMeloT 3HadeHune "I" B none
POSITIONS.POSNGROUP. 3anucu ¢ TaknuMm 3HadeHneM nybnmkoBaTbCs He byayT.

e 3anucy o No3uumsiX No cpeacTsam UMeoT 3HadveHune "D" B none
POSITIONS.POSNGROUP.


https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge_Interfaces/Currency/test/

e 3anucu 0 No3Muuax No IMMMUTAM UMEIOT 3HadyeHue "L" B none
POSITIONS.POSNGROUP.

B cBs13n C 0TKa30M He NpeayCcMOTPEHO M3MEHEHWUI B COCTaBE OOLEKTOB LUIKO30BOr0
nHTepdenca. aHHble 0 NO3NLMSX MO aKTMBaM Ha AaTy Pac4ETOB B pa3pe3e PacyETHbIX
KogoB NybnukytoTcs B Tabnuue «Obs3aTenscTsa 1 TpeboBaHMs NoO akTUBaM»
(RM_POSN).

JIOKYMEHT CO CMMCKOM KOAOB MO3WLMKI, 3aMMcK No KOTOpbIM ByayT ny6nmnkoBaTbCs
nocne 16 ceHtabps 2024 roga, onybnmnkosaH Ha ftp.

HoBbli OTYET NO UTOram TOProB Ha BaJIOTHOM pbiHke CUX23C

Peann3oBaH HOBbI He0bs13aTeNbHbIM aHanuTMiYeckni oT4éT CUX23C «Bbinncka ms
peecTtpa cAenok (KOMNpeccupoBaHHbIE CAENKM)», OTOBpakatoLmiAi CBOAHYIO
NMHMOPMaLMIO NO BCEM CAENKAM YYACTHUKA C KaXKAbIM MHCTPYMEHTOM. OTUET COAEpXKUT
[aHHbIE MO KaXXAO0MY HarpaB/eHUIO CAeNoK Mo 0OAHOMY UHCTPYMEHTY (OTAENbHO CroT U
OTAENbHO BXOASLWMUMM B CBOM) AN KAXA0ro Y4acTHMKA TOPros B paspese ero
pacyeTHbIX KOAOB OTAENbHO MO KaXA0My Koy KnneHTa (Npyv Hann4mm) ToNbKo ANs
bupxesblx pexunmos Topros CETS, CNGD, SDBP, FIXS, FIXN, WAPS, WAPN. Caenkn no
WHCTPYMEHTaM, 3aK/TIO4EHHBIM BO BHEOMPIKEBBLIX peXMMax, B OTYET HE BXOAAT.

OTuét byneTt hopMmnpoBaThLCa B eAMHOe BpeMs C ApyrnMu OoT4éTamm no TpeboBaHuIo -
Ao 10:00 pabouero AHs, cneayowero 3a AHEM noAaym 3asiBOK/3aKIlo4eHns CAENOK.

OTYET MOXKET MCMONb30BaTbCS TOSIbKO B VIHd)OpMaLl,MOHHbIX uenax.

O6HOBNEHHbIE crieumdmrKaumm ¢hopMaToB OTYETOB Pa3MELLIEHbI Ha canTe BUpXN:
https://fs.moex.com/files/1075.

O6HOBNEHHbIE harinbl CXEM U CTUNEN AN NeYaTHbIX GOopM OTUYETOB OMy6/IMKOBaHbI Ha
FTP-cepBepe 6upxu: https://ftp.moex.com/pub/Reports/Currency.



https://fs.moex.com/files/1075
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Planned changes in the securities and FX markets system
Detached electronic signature for xml reports

For trading and clearing reports on the securities and FX markets, it is planned to
replace the attached electronic signature (ES) with a detached ES, where the signature
file will be formed separately from the original report file.

Report files will be placed in an encrypted zip-archive, with the extension *.zip.p7e.
For example: MC00123 EQMO6 00T 141220 099999999.zip.p7e
The archive will need to be decrypted using Validata tools and unzipped.

Inside the archive there will be a report in XML format (*.xml) in the open form, and
paired to it a file of detached ES with the extension *.p7d

For example:

MC00123 EQMO06 00T 141220 099999999.xml
MC00123 EQMO6 00T 141220 099999999.xml.p7d

To verify the ES, the verification utility should receive a couple of files - the report itself
and the *.p7d signature file.

The data in the report are available for viewing and processing immediately, before the
ES verification.

Online password reset for securities and FX markets identifiers

The systems for the securities and FX markets have implemented the ability to urgently
process password reset requests submitted through the "Identifier Management"
section of the personal account. The password will be provided in the SEM34 report for
the securities market and in the new CUX134 report for the FX market. These reports
will contain information on the lifetime of the one-time password and its expiration
date.

For further details, please contact: client-tehdostup@moex.com.

Updated specifications for report formats are available on the MOEX website:
e For the securities market: https://fs.moex.com/files/13904.
e For the FX market: https://fs.moex.com/files/13896.

Updated files containing schemas and styles for printed report forms are available on
the MOEX FTP server:

e For the securities market: https://ftp.moex.com/pub/Reports/Equities.

e For the FX market: https://ftp.moex.com/pub/Reports/Currency.

SECURITIES MARKET

ASTS Bridge broker interface update


mailto:client-tehdostup@moex.com
https://fs.moex.com/files/13904
https://fs.moex.com/files/13896
https://ftp.moex.com/pub/Reports/Equities/
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The new versions of ASTS Bridge broker interface IFCBroker51, IFCBrokerRisk51 are
planned to be introduced.

New versions specification and changes from the current version of ASTS Bridge broker
interface are available at MOEX FTP server:
https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Equities/test/

Position typing by settlement date

On the release date, records with position types other than "Default" will start
appearing in tables RM_POSN (Liabilities and Claims for Money) n RM_HOLD (Liabilities
and claims for assets). These records correspond to open positions that have
accounting peculiarities on the Single Limit. The full list of possible position types and
parameters affecting their accounting is published in table RMPOSTYPE of the clearing
system broker interface.

The values of position “Planned T+"” and Limit of the covered sell are kept with account
of positions in records of all types and are published identical in each record.

When connecting to the clearing system with interfaces of 49 version and older, clients
will receive automatically aggregated data: in each of the fields of tables RM_POSN,
RM_HOLD the sum of values of this field in records of all types will be published.

REPO with open date trades: EverGreen

The functionality of REPO with open date trades is extended by the possibility to set the
parameter " Period until settlement of the second part of the REPO with open date"
(Period EverGreen). Period EverGreen will define the number of calendar days after
submission of the settlement instruction to finalize REPO trade with open date. The new
field OPENREPOEVERGREENTERM will be added to tables on negotiated deals and
trades, as well as to transactions to enter REPO with CCP negotiated deal, where it will
be considered when matching orders. The date on which the new field will become
available for filling in the production environment system will be determined later.

For all unexecuted REPO with open date trades for which instruction to finalize has
been filed on the release date, as well as for all REPO with open date trades concluded
from the release date to the date of launching the new functionality into production
operation, the EverGreen period will be set to one day.

Changes in GC certificates issue and redemption: Y0 instead of TO

The settlement code for element issue/redemption general collateral certificates is
changed - the settlement code TO will be changed to YO (for collateral valuation
changes in the collateral pool before 19:00) or Y1 (for collateral valuation changes after
19:00). The change of settlement code for element issue/redemption settlement will be
indicated by a corresponding change in table Securities on board GCTR.

Marginisation of REPO/Deposits trades with CCP with floating rate
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In order to optimise the collateral amount required for REPO/Deposits operations with
CCP with floating rate, changes are made in accounting of open positions for the
second part of such operations (orders and trades) in the Single limit.

Liabilities/Claims for the second parts of REPO/Deposit trades with floating rate with
execution dates greater than the current one will be displayed in tables RM_HOLD,
RM_POSN in separate records with type “"REPO/Deposit with floating rate”
(RMPOSTYPE="P") and for percent risk calculation purposes the values will be taken
into account not in full, but with correction by a specified coefficient (less than one).

The Percent risk factor will be set independently for each asset and published in table
ASSETS in field FLOATINGRATEPCTRISKFACTOR.

The algorithm changes for GTT limit order

The ENABLEGTTORDER field will be added to the TRDACC table to display that the
transfer of active orders entered with the specified trading account from the main
trading session to the evening trading session is enabled or disabled. Trade member
will be able to set this parameter by sending the application.

Automatic transfer of orders from the main trading session to the additional
evening session for bonds

Starting from the release date, it is planned to automatically transfer unfulfilled orders
from the main trading session to the additional evening session for bonds that are
admitted to the evening session. Affected boards are listed below.

Board ID Board name

TQCB T+: bonds

TQOD T+: bonds (USD)

TQOE T+: bonds (EUR)

TQOY T+: bonds (CNY)

TQOB T+: State bonds

TQIR T+ Bonds inv. Risk

TQIU T+ Bonds inv. Risk (USD)
TQIE T+ Bonds inv. Risk (EUR)

TQIY T+ Bonds inv. Risk (CNY)



Board ID Board name

TQRD T+ D bonds
TQUD T+ D bonds (USD)
TQED T+ D bonds (EUR)

Changes in the Opening auction and Closing auction logic for the specified boards:

1.

The order from the trading period is not checked to correspond within the

dynamic shift limit from the last price provided for Closing auction for bonds

(2,5%). Such order will participate in the Closing auction of the main trading

session. All orders placed during the Closing auction, in the trading period or in

the opening auction are checked for corresponding within the Closing auction

limit. Bids transferred to the evening session are checked for corresponding

within the NCC’s static price limit.

Orders with a price other than Closing auction price can be transferred to the

Closing auction period = “E". Such bids will be displayed in the order book.

Matching of such orders will be possible only by Closing auction price and only if

the Closing auction price is not worse than the specified one.

The Opening auction of the evening session does not apply a limit of 10% of the

main session closing price in the current day.

The following order types will be not transferred to the evening session:

Market order;

Market order (closing auction);

Limit order without retention in quotes;

Limit order (Closing auction);

Order on the closing auction price;

order entered with settlement account that was specified in the

application for early completion of trades;

e order entered with the own or client account of trade member who send
the application for film blocking in the evening session.

5. Orders on bonds that are not admitted to the evening session will be withdrawn

at the end of the main session.
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Cancellation of publication of data on positions by instruments

In order to unify with the approach used in the securities market system, for the FX
market system it is planned not to publish data on positions by instruments in terms of
tags of positions by instruments in the POSITIONS table of the ASTS bridge broker
interface for connection to the clearing system. The POSITIONS table will continue to
publish information on positions by money and by limits.

e Records on positions by instruments have the value "I" in the
POSITIONS.POSNGROUP field. Records with this value will not be published.

e Money position records have the value "D" in the POSITIONS.POSNGROUP
field.

e Limit position records have a value of "L" in the POSITIONS.POSNGROUP
field.

No changes to the composition of the gateway interface objects are foreseen due to the
failure. Data on asset positions as of the settlement date by settlement codes are
published in the table "Liabilities and Claims" (RM_POSN).

The document with the list of position codes whose records will be broadcasted after 16
September 2024 is published on ftp server.

New CUX23C trading report on the FX market

A new optional analytical CUX23C report, "Extract from the register of trades
(compressed trades)", has been implemented. This report provides a summary of all
trades a trading member has conducted with each instrument. It contains data on each
type of trade for a single instrument (separately for spot and separately for those
included in a swap) for each trading member, broken down by their settlement codes,
and separately for each client code (if available), only from exchange trading boards
CETS, CNGD, SDBP, FIXS, FIXN, WAPS, WAPN; trades on the OTC board are excluded.

The report will be generated alongside other reports on demand by 10:00 on the
business day following the submission of orders/trades. It is intended for informational
purposes only.

Updated specifications for report formats are available on the MOEX website:
https://fs.moex.com/files/13896.

Updated files containing schemas and styles for printed report forms of reports are
available on the MOEX FTP server: https://ftp.moex.com/pub/Reports/Currency.
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