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®OHA0BbLIN PbIHOK
HoBas Bepcus wno3o0Boro nHrepdgeica Broker52 n BrokerRisk52

B naTy penvsa 6yaeT BbinylleHa HOBasi BEPCUSI LW/HO30BOr0 MHTepdeica 6pokepa ans
NOAK/IOYEHNS K TOProBOM cMCTEME Ha (POHAOBOM pbiHKe. OnncaHve HOBOM BEPCUM
LUSO30BbIX MHTEPdENCOB, @ TakXKe CpaBHEHUWE C NpeablayLlen BepcUein onybnmnkoBaHo
Ha FTP-cepsepe

Bupxu: https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Equities/test.

= B T1abnuuy CLIENTCODES 6yaet aobaeneHo Hosoe none CATEGORY,
onpegensiollee KaTeropmio KIneHTa.

PacuyéT 4oX0AHOCTU K pa3HbIM AaTaM

JIOoNONMHUTENBHO K CYLLECTBYIOLLEN AOXOAHOCTM A06aBNSETCS OTAENbHO PACUET
AOXOAHOCTM K [iaTe KOJN-OMnLUMOoHa No cpeaHeEB3BELIEHHON LieHe. Mpu 3ToM
A06aBNSAOTCA HOBbIE NMONS:

. B Tabnuuy «®uHaHcoBble MHCTpYMeHTbl» SECURITIES:

» none CALLOPTIONYIELD — goxoAHOCTb K KOMI-OMNUMOHY MO CPpeAHEB3BELLEHHOM
LieHe;

= none CALLOPTIONDURATION — atopauus K aate KO/I-0numMoHa;

» none CALLOPTIONDATE — gaTa konn-onuuoHa. Ecnu aatbl KOAN-OMUUMOHA HET,
none CALLOPTIONDATE He 3anonHsieTcs, AOXOAHOCTb U Alopauus K Aate Konn-
OMNUMOHA He pacCYMTbIBAOTCS.

. B Tabnuuy «Kotnposkn» EXT_ORDERBOOK:

» none CALLOPTIONYIELD — «/10XOAHOCTb K KOMI-OMLUMOHY>» ANS KaXA0MN LiEHbl Ha
MOKYIMKY U Ha NpoAaxy.

. B oTuéT SEM21 «BupxxeBas nHdopMauust Ha POHAOBOM pbIHKE:
» YieldAtWAPCal — 10X0AHOCTb K AaTe KOM/I-OMNLUMOHa Mo CpeAHEB3BELLEHHOW LIEHE;
» DateCal — paTta KON1-ONUUOHA;

= DurationCal — gtopauust K gate Konna-onumoHa.

O6HoBNEHHas cneundukaums opmMaToB OTYETOB pasMeLLiEHa Ha calTe
6upxu: https://fs.moex.com/files/943.

O6HOBNEHHbIE harinbl CXEM U CTUNEN AN NevaTHbIX GopM OTUYETOB ONy61MKOBaHbI Ha
FTP-cepBepe 6upxu: https://ftp.moex.com/pub/Reports/Equities.
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OopaboTtka Kk npoueaype pacyera HK[] no o6auraumsam c nnasarowmm
KYNnoOHOM M1 yBeninueHue cpokos B PEIMNO c LUK no TakuMm o6nuraumsam

MnaHupyeTcs, 4To No obAMraumsM C KyrnoHamu, NpmMBS3aHHbIM K Pas/iMyHbIM
6eHumapkam (dnoytepam), ysenuumsatotcs cpoku B PEMNO ¢ UK go 1 roga. Koabl
pacyeTos B PEMO c LUK yBenununsatotca oo 1 kaneHaapHoro roga (366 aHen) B
agpecHom PETO c UK (6opabl PSRP, PSRY) u B 6e3agpecHom PEIO ¢ LIK go 3 mec.
(6opabl EQTP, EQTY - koa pacuyetoB YO/Y3M).

MnanunpyeTcs, 4To Ans Bcex pexumon PEMNO Toprosoi cuctemon byayT
PaccUMTbIBATLCSA M TPAHCIMPOBATLCS NPOrHO3Hble 3HaveHns HK/ Ha Bce byaywue aatol
(oT maTbl hakTMYeCKn M3BECTHbIX 3HaveHut HK ao 1 ropa). B cnyyae otcytcTBmA
AaHHbIX 0 hakTndeckoM HK/ ToproBon cucteMon byaeT TpaHC/IMPOBaThC BEMMYMHA
«NporHo3Horo» HK/A.

MpuocTtaHoBKa pa3MeLlleHn obnuraumn Mexxay aaTon pukcaumm m gaTon
KyrnoHa

[ns Bcex obnurauni B pexxmme «PasmelueHne: AgpecHblie 3asiBkn» (6opa PSAU, PACY)
yCTaHaB/IMBAETCH OrpaHMyeHme AoNyCTUMbIX KOAOB PacyéToB, He AonycKatollee
3aK/I0YEHME CAENOK, AaTa UCMOTHEHUSI KOTOPbLIX MOMaAaeT B NEPUOA MexXay AaTon
(unkcaummn cnmcka BnagesbLUeB U AaTOM OKOHYaHWUS COOTBETCTBYIOLLErO KYNMOHHOMO
nepuoga.

ABTOMaTHMUYecKoe 3anosiHeHue nons «MapTHep>» ONA peXXMMOB pa3MeLleHUs U
BbIKYINoOB

B Tabnnuy UNDERWRITERS wnto30Boro nHtepdeica bpokepa ans noakaoyeHns K
TOProBou cuctemMe byaeTt nobasneHo HoBoe none ISDEFAULT, onpeaensioLlee
aHaeppanTepa no yMoNYaHuio.

PacluMpeHHbI# cnUcok obecneueHus

MnaHupyeTcs, YTo Y YHaCTHUKOB KIMPUHIa nosiBNSIETCA BO3MOXHOCTb NojaTh
3asB/ieHne Ha NpuéM B obecrnedeHne nog CAEKN C YaCTUYHbBIM obecneyeHneM LeHHbIX
6yMar, BK/HOYEHHbIX B PaclumMpeHHbI cnncok obecneyenus (T. e. Ha UX Y4ET B COCTaBe
EavHoro numuTa). Npuném Takux bymar B obecneyeHvne nponssoamTcs rno ToOproso-
KIIMPUHIOBOMY CYETY, YKa3aHHOMY B 3asiB/IEHUWN YYACTHUKA KIMPUHIa, Ha NIaTHOM
ocHoBe. [ns nonsa FeeType B oTuéTe EQM15 «OT4yeT no o6s3aTeNnbCTBaM yyacTHUKA
KSIMPUHIra N0 KOMUCCMOHHOMY BO3HArpaXKAeHuo» BBOAATCSA HOBble BO3MOXHbIE
3HAYEHUS:

»  «370» «®oHAOBbIM pbIHOK. KoMMUccKs 3a yyeT obecrneyeHuns, BKIKOUYEHHOMO B
PaCLUMPEHHBIM CNMCOK obecneyeHuns»;

»  «371» «®oHAOBLIM pbIHOK. KoMMccKs 3a yyeT obecneyeHuns, BKIIOUEHHOMO B
paCLUMpPEHHBIM CNMCOK obecneyeHmnst (AOCPOYHOE B3MMaHMeE)>».

BantoTHbIW PbIHOK

HoBas Bepcus wno3oBoro nHrepdgenca Broker52 u BrokerRisk52



B naty penusa 6yaeT BbinylleHa HOBasi BEPCUS LLKO30BOro MHTepdelica bpokepa ans
NOAK/IIOYEHNS K TOProBOM CUCTEME Ha Ba/lOTHOM pbiHKe. OnMcaHne HOBOW BEPCUM
LUSO30BbIX MHTEPdENCOB, @ Tak)Ke CpaBHEHME C NpeablayLlen Bepcuein onybnmnkoBaHo
Ha FTP-cepsepe

Bupxn: https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Currency/test.

= B T1abnuuy CLIENTCODES 6yaet aobasneHo Hosoe none CATEGORY,
onpeaensioLlee KaTeropmio KnneHTa.

YMeHblUeHue JIOTHOCTU MHCTPYMEHTOB B pexxume CPCL

B pexxume CPCL no6aBnsitoTcs HOBble MHCTPYMEHTLI C pa3mMepoM noTa 0,01 ea. BantoThl
noTa. [Ans HEKOTOPbIX CYLECTBYIOWMX NHCTPYMEHTOB pa3Mep J10Ta MeHsSeTcs € 1 Ha
0,01. Ang nHcTpymeHTOB C pa3mepoM sioTa 0,01 yctaHaBMBaeTcs pa3Mep 3asBKU,
paBHbIA 1 eaMHULE BanoTbl NOTa.

HoBble MHCTpYMeHTHI C pa3mepoM siota 0,01:

CNYRUB_TDS, CNYRUB_TMS, CNYRUBTDSTMS;
BYNRUB_TDS, BYNRUB_TMS, BYNRUBTDSTMS;
TRYRUB_TDS, TRYRUB_TMS, TRYRUBTDSTMS;
RUBKZT_TDS, RUBKZT_TMS, RUBKZTTDSTMS;
RUBBYN_TDS, RUBBYN_TMS, RUBBYNTDSTMS;
RUBKGS_TDS, RUBKGS_TMS, RUBKGSTDSTMS;
RUBUZS_TDS, RUBUZS_TMS, RUBUZSTDSTMS.

CyLlecTByOLIME UHCTPYMEHTbI C M3MEHSIIOLLMMCA pa3MepPOM NoTa:

KZTRUB_1TD, KZTRUB_1TM, KZT_1TD1TM;
AMDRUB_1TD, AMDRUB_1TM, AMD_1TD1TM;
KGSRUB_1TD, KGSRUB_1TM, KGS_1TD1TM;
TISRUB_1TD, TJSRUB_1TM TJS_1TD1TM.
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Planned changes in the securities and FX markets system

Securities market

ASTS Bridge broker interface update

On the release date, the new versions of ASTS Bridge broker interface, IFCBroker52
and IFCBrokerRisk52, are planned to be introduced. The new version specifications and
changes from the current version of ASTS Bridge broker interface are available on the
MOEX FTP

server: https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Equities/test.

= A new field, CATEGORY, determining the client category, will be added to the
CLIENTCODES table.
Yield calculation for different dates

In addition to the existing yield calculation, a separate yield calculation at call option
date at the weighted-average price will be added. New fields will be added:

. To the SECURITIES table:

* Field CALLOPTIONYIELD: Yield at call option date at the weighted-average price.

» Field CALLOPTIONDURATION: Duration to call option date.

» Field CALLOPTIONDATE: Call option date. If there is no call option date, the field is
not filled, and yield and duration to call option date are not calculated.

. To the EXT_ORDERBOOCK table:

» Field CALLOPTIONYIELD: "Yield at call option date" for each buy and sell price.
. To the SEM21 report "General market data":

* YieldAtWAPCal: Yield at call option date at the weighted-average price.

= DateCal: Call option date.

» DurationCal: Duration to call option date.

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 are available on
the MOEX FTP server: https://ftp.moex.com/pub/Reports/Equities.

Enhancement to the Accrued Interest Calculation Procedure for bonds with
floating coupons and extension of REPO terms with CCP for such bonds

It is planned that for bonds with coupons linked to various benchmarks (floaters), the
REPO terms with central counterparty (CCP) are extended to 1 year. The settlement
codes are extended to 1 calendar year (366 days) for negotiated REPO with CCP (PSRP
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and PSRY boards) and up to 3 months for anonymous REPO with CCP (EQTP and EQTY
boards; YO/Y3M settlement code).

It is planned that for all REPO modes, the trading system will calculate and transmit
forecasted accrued Interest values for all future dates (from the date of actually known
accrued interest values up to 1 year). In the absence of data on actual accrued interest,
the trading system will transmit the forecasted accrued interest amount.

Suspension of bond placements between record date and coupon date

For all bonds in the "Placement: negotiated orders" mode (PSAU and PACY boards), a
restriction on allowable settlement codes is introduced, prohibiting transactions whose
settlement date falls between the record date and the end of the corresponding coupon
period.

Automatic filling of the "Partner” field for Placement and Buyback modes

A new field, ISDEFAULT, determining the default underwriter, will be added to the
UNDERWRITERS table of the bridge broker interface for connection to the trading
system.

Expanded collateral list

It is planned that clearing members will have the opportunity to submit an application
to accept securities included in the Expanded collateral list as collateral for trades
without 100% prefunding (i.e., their inclusion in the Single limit). Such securities will be
accepted as collateral based on the trade account specified in the clearing member
application, on a paid basis. New possible values will be introduced for the 'FeeType'
field in the EQM15 report "Clearing participant’s liabilities on commission fee":

= "370" "Securities market. Fee for collateral accounting included in the Expanded
collateral list".

= "371" "Securities market. Fee for collateral accounting included in the Expanded
collateral list (acceleration of maturity)".

FX market

ASTS Bridge broker interface update

On the release date, the new versions of ASTS Bridge broker interface, IFCBroker52
and IFCBrokerRisk52, are planned to be introduced. The new version specifications and
changes from the current version of ASTS Bridge broker interface are available on the
MOEX FTP

server: https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Currency/test.

= A new field, CATEGORY, determining the client category, will be added to the
CLIENTCODES table.
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Reduction of lot size for instruments in the CPCL mode

New instruments with a lot size of 0.01 units of lot currency will be added to the CPCL
mode. For some existing instruments, the lot size will change from 1 to 0.01. For
instruments with a lot size of 0.01, the order size will be set at 1 unit of lot currency.

New instruments with a lot size of 0.01:

CNYRUB_TDS, CNYRUB_TMS, CNYRUBTDSTMS;
BYNRUB_TDS, BYNRUB_TMS, BYNRUBTDSTMS;
TRYRUB_TDS, TRYRUB_TMS, TRYRUBTDSTMS;
RUBKZT_TDS, RUBKZT_TMS, RUBKZTTDSTMS;
RUBBYN_TDS, RUBBYN_TMS, RUBBYNTDSTMS;
RUBKGS_TDS, RUBKGS_TMS, RUBKGSTDSTMS;
RUBUZS_TDS, RUBUZS_TMS, RUBUZSTDSTMS.

Existing instruments with changing lot size:

KZTRUB_1TD, KZTRUB_1TM, KZT_1TD1TM;
AMDRUB_1TD, AMDRUB_1TM, AMD_1TD1TM;
KGSRUB_1TD, KGSRUB_1TM, KGS_1TD1TM;
TIJSRUB_1TD, TISRUB_1TM TJS_1TD1TM.



