NMnaHoBble U3MeHeHUna cucteM (bOHAOBOIrO
M BaJIlOTHOro pbiHKOB 23 utoHA 2025 ropga

English version below.
®OHO0BbIN PbIHOK
HoBasi Bepcus wnro3o08oro nHtepgeiica Broker54 n BrokerRisk54

B paty penusa 6yaeT BbinylleHa HOBasi BEpCUsl LLNHO30BOr0 MHTepdelica 6pokepa
ANSi NOAK/IOYEHMS] K TOProBOM CUCTEME Ha (POHAOBOM pbiHKE. OnmncaHMe HOBOW BepCcMm
LLO30BbIX MHTEPGENCOB, @ TaKXXe CPaBHEHME C NpeablayLliend Bepcuen onybmkoBaHO
Ha FTP-cepBepe bupxu:

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

o B Tabnuuy GCPOOLASSET 6yaet aobasneHo none PAIDCOLLATERAL — npusHak
TOro, YTO MNPWEM aKTMBa B My BbLIMOMHAETCS TOJIbKO C WCMOJSIb30BAHNEM
MexaHu3Ma PaclumMpeHHbIX CnnMckoB obecneyeHus.

e [one RMCHECKFLAGS pansa ykasaHus naros npoBepKM Npyu  BblNOSHEHUN
nepesogos 6yaetr pobasneHo B TpaH3akumm COMPLEX_CASHTRANSFER
n COMPLEX_TRANSFER. Bo3MOXHble 3HaYeHUs A5 HOBOroO Mons nepeyvncrieHbl
B TRmCheckFlags:

KoHcTaHTa | 3HaueHue OnucaHue

Bce nposepku

u + be3 nposepku EJI

C - be3 nposepok

N3MeHeHua B OTYETAX MO UTOraM KIMPUHra Ha (POHAOBOM pblIHKe

1. B otuét EQM49 (OTYET 0 nepedaHHbIX Npounsx akTMBOB Ha (DOHAOBOM PbIHKE)
pobaensetcs obssatenbHblM aTpubyT, KOTOPLIN yKa3biBaeT KajeHAapHyK AaTty
nepesoa nNpoduns:

TradeDate — KaneHpgapHas gata UCnonHeHus onepauun.


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

B otuétax EQMO06/06P/06R (Bbinucka 13 peectpa CAENOK, NMPUHSATBIX B KITUPUHI),
EQM6D (Bbinucka u3 peectpa CAENOK, NPUHATLIX B KNVPUHE (ana aepxartenen)),
EQM63 (Bbinucka M3 peecTtpa CAENOK, MPUHATBLIX B KAMPWUHT (ANS y4acTHMKA
Topros)), EQM6C (Bbinucka 13 peectpa cAeNoK, NPUHATBIX B KIMPUHT (N0 caenkam
K/IMEHTOB)) MeHsIeTCS onucaHue atpmbyTa TradeDate:

TradeDate — KaneHpgapHas gata.

B otuéte EQM6D (Bbinucka w3 peecTpa cAenoK, MPUHATBIX B KIVMPWUHE
(ans pgepxatenen)) nobaBnaOTCA BO3MOXHbIE 3HaYeHust aTpubyTa Type — Tuna
COENKW, 3aK/IIOYEHHON B LENSX YPErynvMpoBaHUs HEMCMNOSHEHMSI 0653aTeNnbCTB
no Caenkam T+:

e 6 — 3aKkpblBalOLWas caenka B OTHowweHun HenobpocoBeCcTHOro YyacTHuMKa
KNMPWHra B paMKax npoueaypbl Kpocc-gedonTa;

e 7 — 3aKpblBawlan caenka B oTHoweHun HenobpocoBeCcTHOro YyacTHuka
KNIMPWHra B CBSI3M C HEMCMNOJIHEHMEM MapXXMHanbHOro TpeboBaHus;

e 8 — 3akpbBawlas caenka B OTHOWEHMM Y4YacTHUKA KMpUHra
Ha OCHOBaHWM 3as1BKK, nogaHHon HKLL;

e 9 — 3aKkpblBalOWasn caenka B oTHoweHMM HegobpocoBeCTHOro Y4yacTHuKa
KNUpuHra 6e3 nogayn 3asiBKu.

B otuérax EQMO5 (Bbinucka u3 NpoOTOKOMA UCMNOSIHEHMS CAENOK, 06a3aTenbCTB
Mo BHECEHUIO KOMMEHCAUMOHHbIX B3HOCOB W ynnate oTcTynHoro), EQMO8
(Bbinucka n3 peectpa HEUCMNOJSTHEHHBIX M PacTOPrHyTbIX caenok), EQM6e4 (OTuér
0 pac4yéTe npoueHToB no caenkam PEMNO c nnaBatowen ctaBkon), EQM101 (OTuéT
0 TpeboBaHUsX / 06s13aTeNbCTBAX C M3MEHEHHOW BantoToM UcnonHenns), EQM151
(OTYET 0 KOMUCCMOHHOM BO3HarpaxkaeHuu no caenkam PEMO ¢ oTkpbiTOn aaTon)
MeHsieTCcs onuncaHue atpmbyTta TradeDate:

TradeDate — [laTa 3aKk/1t04eHUS CAENKN.

B otuétax EQM45 (OT4éT 06 uMyLlecTBe, BHECEHHOM B MMYLLECTBEHHbIE MYSbl)
n EQM84 (OTuéT 06 oueHke obecneyeHunst) Ao6aBNSETCS HOBLIN aTpUbyT:

TypePaidCollateral — 'pynna paclumpeHHOro cnmcka obecneyveHus.
B otuéte EQM44 (OTYé€T O puck-napameTpax (OHAOBOrO pblHKA) MeEHSeTCs
onucaHue atpubyTa InSingleLim:

InSingleLim — TpuHumaetca B obecnevernve (Y — pa, N — HeTt, P —
paclUMpEeHHbIA CIMCOK obecneyeHunst).



Topru B BbiIXOAHbIE AHU HA PbIHKE aKL4UW — 3Tan 2

PaclLUMpSETCS CMUCOK PEXMMOB, [AOMYLUEHHbIX K TOpraM B AOMOJIHUTENbHYK CECCUID
BbIXOAHOIO AHS:

BpemMs npoBeaeHun

n AP

Pexum Ha3sBaHue HasBaHue Ha aHrn. TOproB
PSEQ PMNC: Akuuu Neg.deals: stocks, DRs
PSIF POIC: AU Neg. deals: Investment
funds

PSTF PMNC: ETF Neg. deals: ETF

PMC: NAU (pacu. .
PSTY 5 CNY) Neg. deals: Inv. funds CNY
PTEQ PINC c UK: Akuunmn Neg deals with CCP: ToprOBblﬁ nepvoa

stocks, DRs

Neg. deals with CCP:

09:50:00-18:59:59

B CNY)

PTIF PIC c LiK: NAV Investment funds
PTTF PINC c UK: ETF Neg. deals with CCP: ETF
PTTY PMNC c LUK: NAU (pacy. | NDM with CCP: Inv. funds

B CNY) CNY
TQIF T+ MNAU T+: Investment funds AYKLMOH OTKpbITUSA
TQTF | T+ ETF T+: ETF 09:50:00-09:59:59
TQry | Tt AV (pacu. T+: Inv. funds CNY Toprosei nephon

10:00:00-18:59:59

PaHee [0 TOpros B BbIXOAHbIE AHW 6binn gonyuweHbl pexxumbl TQBR n SMAL. MNpouue
pPeXuMbl He A0oMYLLEeHbl 0 TOProB B BbIXOAHbIE AHW.

MoapobHOe onucaHue TEXHOSOrMU TOProB B BbIXOAHbLIE AHW PA3MELLEHO MO CChINKe:
https://www.moex.com/s3790.

NHaekcol IMOEX2 1 INAV 6yayT paccumTbiBaTbCs M nybnunkosaTbcs B xoae ACB/.

O cpokax 3anycka HOBbIX PeXXUMOB W AaTax Hayana pacyéta mHaekcos B [CB/ 6yaet
06bsIBNIEHO AOMNOSTHUTENBHO.


https://www.moex.com/s3790

B xone ACB/L onst pexXuMoB HMXXE YCTAHABNMBAIOTCA npeaesbHble rpaHnubl KonebaHms
LieHbl LEHHON ByMaru, aHanornyHble AENCTBYIOWMM Ans pexnma TQBR.

Y3kue rpanuubl B 1CBA,
Pexum HasBaHue B % OT nocsiegHen TeKyLEeN LieHbl

npeabiayLero TOproBoro AHs
TQTF | T+ ETF +3
TQIF T+ Man +3
TQTY |T+ MNMAM (pacu. B CNY) | £3

Echn HeT nocneaHen TeKYLLl,eﬁ UEHbI nNpeabiaylero Toproeoro AHdA, TO YKa3aHHbIE
npeaenbHbie rpaHnLbl konebaHusl ueHbl He YCTaHaB/IMBalOTCA.

B xopme ACB/[ y y4aCTHMKOB MOSBNSAETCA BO3MOXHOCTb 3aKNOo4yaTb CAENKM C KOAOM
pacyétoB B0-B30. WcnonHeHve cAenoK BO3MOXHO TOMIbKO B PacyéTHbI AeHb
(«noHeaenbHNK»). 3aKkNOYEHHbIE, HO HE UCMOJSIHEHHbIE CAENKM MOXHO 6yaeT OTMEHUTb
B «MNOHeaenbHUK». MNoa OTMEHOW MOHUMAETCH OTKA3 OT WCMOJIHEHUS MO MHULMATUBE
y4acTHUKa.

MNosiBnseTca BO3MOXHOCTb nepesoanTb B ACB/l aeHexHble cpeacTBa M AparOueHHble
MeTanbl Mexay PacdyéTHbiMn kKodammn 1 ypoBHSA Mexay PoHAO0BbIM PbIHKOM U CpOYHbIM
PbIHKOM, a TaKXXe BHYTPU KaXXAoro M3 pbiHKOB. CTaHOBWUTCHA AOCTYMHbLIM Mepeadya
npocdumnen akTnBoB No PacyétHbiM kogaMm EauHoro nyna mexay ®oHaoBbiM 1 CpOYHbIM
pblHKaMKu. B cnyyae naMeHeHus kaTeropum YyacTHMKa KnvpuHra Ha ®OHAOBOM pblHKE
HoBble TpeboBaHus k MapaHTUMHOMY doHAay 6yayT npuMeHeHbl ¢ nepsoro AHs ACB/.

3asBKN, aKTMBHble Ha MOMEHT OKOHYaHua [ACB/[, no-npexHeMmy OyayT CHUMATbCS.
OHW He nepeHocATCS:

e B cneaywouwyto ACBA;
e HA YTPEHHIOKO AOMNOSIHUTENbHYIO CECCUI0 TOProBOro AHS, K KOTOPOMY OTHOCUTCS
ACBL;

e Ha OCHOBHYIO CECCMI0 TOProBoro AHs, K KotopoMy otHocutca ACB/.



B0O3MOXXHOCTb OHJIAaUH-PErucTpaunm KIMEHTOB Ha (pOHAOBOM pbiHKE B XoAe

ACBA

Y y4YacCTHUKOB MOSIBNSAETCA BO3MOXHOCTb PerucTpupoBaTb KIMEHTOB B cucteme EPK
yepe3 JIKY, WebAPI vnu 30 B BbixogHble AHW. WMHbOpMaums O CO34aHMWM HOBbIX
K/IMEHTOB, M3MEHEeHUN KBanudMKauun KIMeHTa M KPOCCHOCTW, a Takxke AobaBneHuu
HOBbIX KpaTKux ToproBebix kogoB (KTK) 6yaeT nepenaBaTbCs B TOProByld CUCTEMY
B peasibHOM BpeMeHW. [lpyrne onepaumm MO MU3MEHEHUIO U YAaNEHUIO KITUEHTCKUX
3anucen O6yayT nepeaaBaTbCs Ha CNeayloWwMA TOProBbi AeHb MOCAEe OKOHYaHMS
OCHOBHOM Ceccum.

Onepaumsi| Bpemsi o6HOBNEHUS BpeMsi nepegayuM B TOProByr CUCTEMY

ToproBbili AeHb Nepea

OHnanH
A, Ut, L2 ACBA4
ACBA OHnaiiH
ToproBbii AeHb Nepea, y
[1CBA YTpom B nepsbiv AeHb [CB/]
M, R, D T+1
ACBA Ha cneaytowmin Toprosbiii AeHb Nocne AHs

OCHOBHOW ceccum

1 TonbKO NpU WM3MEHEHUW KBanUUKAUMM WM KPOCCHOCTU. B oOCTanbHbIX Cry4yasix
aHanornyHo onepaumam M, R, D.

2 Tonbko Npu pobasneHnn Hoebix KTK. B ocTanbHbIX C/lydasix aHanormMyHo onepaumsm
M, R, D.

Y3Kue LeHOoBble rpaHuLbl Ha (POHAOBOM pblHKE

BHOCATCS M3MEHEHMS B NPOLIECC YCTAHOBKM LIEHOBbIX IPaHuL A1 aKLMIN U AeN03UTapHbIX
Pacnucok. B AOMONHEeHME K CyLECTBYIOWMM OFPaHUMYEHUSIM Ha LIEHOBbIE ABWXXEHUS
B OCHOBHOWM ceccuu, Ternepb 6yayT YCTaHOBMEHbI AOMOMHUTENbHbIE NPeaenbl LEHOBbIX
konebaHwui B pasmepe 10 % Ans akuuiA 1 AeN03UTapHbIX PacinUCOK U3 TPETLENO YPOBHS
NICTUHTA.

[lononHUTENbHbIE OrpaHMYEHNst YCTaHaBMBAOTCA, €CM B XOAE OCHOBHOWM ceccum
TeKyLero Toproeoro aHs B pexuMe TQBR 6bina 3akntoueHa xoTa 6bl 0gHa caesnka, ueHa
KoTopow npesbicMna £18 % OT pacYETHON LieHbl NpeablayLLErO TOProBOro AHS.



OTknoHeHue (6onee) | OrpaHnyeHne OT PaCYETHOM LieHbl TOProBoro AHs,

B KOTOPbI 66110 3a(hMKCUPOBAHO OTKJIOHEHUE
+18 % +10 %
-18 % -10 %

OrpaHuyeHust AENCTBYIOT B TEYEHME OCHOBHOM CECCUM CeayoLWmMX ABYX TOProBbiX AHEW.
B OHW aencTens AONONHUTENBHBIX OFPaHNYEHNIA HE OTMEHSAIOTCS OorpaHnyenns B £22 %
OT PACYETHOMN UeHbl (NpY Hann4uun).

3p0ech MoA PACYETHOM LIEHOW MOHMMAETCS MOCNeHss TeKyllas LeHa, paccyuMTaHHas
3a 30-MUHYTHbIA Nepuoa A0 3aBepLIEHUst TOProB (PacCUUTLIBAETCA B OCHOBHYIO CECCUIO

n B ACBA).
Hosble BantoTbl pacueroB KZT u BYN B pexxumax PEMNO

B pexxumax Topros Mexaunepckoro PEMO, PEMO ¢ LUK n PEMNO c KCY pobasnstoTtcs
HoBble 6opAbl C pacyéTamn B KasaxcTaHckmx TeHre (KZT) n 6enopycckux pybnsax (BYN):

Pexxum Ha3BaHue Ha3sBaHue Ha aHrn.

GKRP | PEMO c LUK c KCY 1 peHb (KZT) REPO with CCP with GCP 1d. KZT
GBRP | PEMNO c UK c KCY 1 geHb (BYN) REPO with CCP with GCP 1d. BYN
PBGC |PEMNO c LK c KCY agpecHoe (BYN) | REPO with CCP with GCP Neg.BYN
PKGC | PEMNO c UK c KCY agpecHoe (KZT) | REPO with CCP with GCP Neg.KZT

PSRB PEMNO c LK aapecHoe (BYN) REPO with CCP Negdeal BYN
PSRK PEMNO c UK aapecHoe (KZT) REPO with CCP Negdeal KZT
RPEB PEMO-M B uH. Bantote (BYN) REPO-M (BYN)
RPEK | PEMO-M B uH. BantoTe (KZT) REPO-M (KZT)

HacTpolkn HOBbIX PEXWMMOB MOSIHOCTbIO AHANOMMYHbI COOTBETCTBYHOLWMM  pEXUMAM
C pacyétamu B kuTanckmx toaHax (CNY).

O cpokax 3anycka HOBbIX peXnMoB byaeT 06baBIEHO AOMNOSHUTENBHO.



BknroueHue B MMyLLECTBEHHbIN NyJ1 aKTUBOB PaCLUMPEHHOro cnmucka
obecneueHusn

AKTVBbI, NpUHUMaeMble B obecneyeHne Ha KOHKPETHbIX TOProBO-KIMPUHIOBLIX cyeTax
C MCNOSb30BaHMEM MexaHn3Ma PaclumpeHHoro cnncka obecneyeHus, 6yayT npuHMMaTbCs
B COCTaB MMYLLIECTBEHHbIX My0B, CBA3@HHbLIX C 3STUMU TOProBO-K/IMPUHIOBLIMW CHETAMM.
Mpu o06paboTke 3anpoca Ha W3MEHeHWe PpacWUpPeHHOro Cnucka obecneyveHus
C NPU3HAKOM «UCKIOUNTL» ByaeT NpoBOAMTLCS NPOBEPKa AOCTAaTOMHOCTU obecneyeHus
(EamHoro numuta n MnaHoBon T+ nosvuum no KCY): ecnn B pe3ynbTaTte 06paboTku
3anpoca BO3HMKHET MapXXWHanbHOe TpeboBaHME, TO TakoW 3amnpocC UCMOMHEH He byaeT.

Komucensa 3a yqyét obecneyeHuss Ha TOProBO-K/IMPUHIOBLIX CYeTaxX MMYLLECTBEHHbIX
nynoB 6yaeT CMCbIBaTbCS TaKXe C OCHOBHOMO PacyéTHoro koga Ha ®OHAOBOM pbiHKE.
Komucensa 3a yu€T obecneveHmnst oTpaxaeTcs B 0T4éTe EQM15 no pesynbTaTam BeyepHen
ceccum.

My6nukauma nepeyHsi akTMBOB pacCLUMPEeHHOro cnucka obecneueHus Ha caiTe
HKL

Ha oTtaenbHoi cTpaHuue cavita HKLL 6yaeT AOCTyneH akTyasbHbl CMMCOK aKTUBOB,
NPUHUMAEMbIX B KayecTBe 06ecrneyeHusi C MOMOLLbI0 cepBuUca PacluMpeHHOro crmncka
obecneyenus. MHbopMaums 6yaeT 06HOBNSATLCA €XXEeAHEBHO MOC/E OKOHYaHUSI TOProB..
Ans yno6cTBa nonb3oBaTtesnei npeaycMoTpeHa BO3MOXXHOCTb COPTUPOBKM MO Pas/iMyHbIM
napameTpam.

TaKxe Ha TeKyllen cTpaHuue «MapaMeTpbl LEeHHbIX 6ymMar» Anst akTMBOB PacCLUMPEHHOMO
cnucka obecneyveHus byaeT ykasaH npusHak «P» B rpadax o npuéme B obecneyeHune
N yYéTe B COCTABE MMYLLECTBEHHbIX MYysIOB.

MpoBeaeHue HeTOProBbixX onepauunit 6e3 koHTpons EaguHoro iMmMuTa
M AOCTAaTOYHOCTH CpeAcTB

Y YUYaCTHMKOB KJ/IMPUHIa/TOProB rOSIBNISIETCS BO3MOXHOCTb MOJaBaTb MOPYyYeHUs
Ha M3MEHEeHMe No3nUMi Ha cuyeTax 2/3 ypoBHel 6e3 nposepku EanHOro numuta
M AOCTAaTOYHOCTU CPEACTB, YTO MOXET 6blTb HEOBXOANMO ANS NPOBEAEHUS HETOProBbIX
onepauui UxM UCnpaBieHNs OLIMBOYHBIX orepaumii.

TpaHCﬂﬂl.lMil Tabnuubl petanusaumm JinmMura KOHLI€EHTPpaluU Ha DMUTEHTOB
AN Y4aCTHUKOB KJIMPUHIa

Ans  ydyacTHMKa KIMpuHra ©OyaeTr pocTynHa Tabnvua c  getanusauvend  Jiumuta
KOHUEHTpaumMM Ha 3MUTEHTOB B KnuvpuHroBoM TepmuHane. Tabnuua byaeT BkaoyaTb
B cebs [pOaHHble, oOTpaxawowue BenuuuHy EAuHOro nummuta € Y4ETOM  PUCKOB
KOHLUEHTpauMM Ha 3MUTEHTOB, BESIMYMHY PUCKA KOHLEHTPaUUW Ha SMUTEHTA MO BCEM


https://www.nationalclearingcentre.ru/

TOProBO-KIIMPUHIOBbIM CYHETAM Y4YaCTHUKA U BEJIMUYMHY 3KCMNO3ULIMU Ha rpynny akKTuBOB
SMUTEHTA AN KaXAoro TOoproBoO-KJIMPUHIOBOIo cyéta. O pate Hauvana TpaHCnAaUnn
AaHHbIX B KﬂMpMHFOBOM TEPMUHaAneE 6Y£I,€T COOBLLEHO AOMONHUTENBHO.



BAJIFOTHbIW PbIHOK

HoBas Bepcus wnto30Boro nHrepgeica Broker54 n BrokerRisk54

B paty penusa 6yaeT BbinylleHa HOBasi BEpCusl LLNHO30BOr0 MHTepdelica 6pokepa
NS NOAK/IIOYEHNS K TOProBOM CUCTEME Ha Ba/IlOTHOM pbiHKe. OnmncaHne HOBOW BEpCUM
LLSO30BbIX MHTEPGENCOB, @ TaKXXe CPaBHEHME C NpeablayLiend Bepcuen onybimkoBaHO
Ha FTP-cepBepe bupxu:

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

o [lone RMCHECKFLAGS pans ykasaHusi naroB MNpOBEpKN MpU  BbIMOSHEHUN
nepesoaos 6yaet aobasneHo B TpaH3akumio COMPLEX_TRANSFER. Bo3Mo)Hble
3HayeHns Ana Hosoro nons nepeyncneHsl B TRmCheckFlags:

KoHcTaHTa | 3HaueHue OnucaHue

Bce nposepku

+ be3 nposepku EJI

- be3 nposepok

3anyck agparoueHHbix metannos B CPCL

B pexxume CPCL no6aBnsitoTcs MHCTPYMEHTbI, KOTopble 6binn AocTynHbl B pexxnMe CNGD.
MNapaMeTpbl MHCTpyMeHTOB B pexuMe CPCL aHanorMyHbel napaMeTpaM 3TUX Xe
NHCTpYMeHTOB B pexxume CNGD. MonHbIM nepeyeHb MHCTPYMEHTOB YKa3aH B Tabnvuax
HUXe.


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

MapameTpbl CNOT-MHCTPYMEHTOB B pexxume CPCL

Kona cpaenkm
cnort

Kon
BaNoOTbl
norta

HanMeHoBaHue
BaJIlOThbI JIOTA

HaunMeHoBaHue
conpsiyeHHoM
BaNoOTbl

JloT cpaenkm
cnor

LWar
L{eHbl

TOYHOCTDb
onpeaeneHus
Kypca

AaTta
WUCNONIHEHUA
ob6s3aTenncTB
no cpenke
cnot (T+n)!

GLDRUB_TOD

GLD

3onoTo

Poccuitckuin
py6nb

1,0 rpamMm 30n0Ta
(MaKkcMManbHbIN
pa3Mep 3asiBKN —
3000 000,0
rpamMMm 30510Ta)

0,01
py6.

0,01 py6.

T+0

GLDRUB_TOM

GLD

3onoto

Poccuitckuin
py6nb

1,0 rpaMm 30510Ta
(MaKkcMManbHbIM
pa3mep 3asBKU —
3000 000,0
rpamMm 30510Ta)

0,01
py6.

0,01 py6.

T+1

SLVRUB_TOD

SLv

Cepebpo

Poccuiickuit
py6nb

1,0 rpamm
cepebpa
(MaKcMManbHbIN
pa3Mep 3asiBKN —
50 000 000,0
rpamm cepebpa)

0,01
pyb.

0,01 py6.

T+0

SLVRUB_TOM

SLV

Cepebpo

Poccuiickuit
py6nb

1,0 rpamMm
cepebpa
(MaKcMManbHbIN
pa3Mep 3asiBKN —
50 000 000,0
rpamm cepebpa)

0,01
py6.

0,01 py6.

T+1

PLTRUB_TOD

PLT

lMnatnHa

Poccuiicknii
py6nb

1,0 rpamm
NAaTUHBI
(MakcMManbHbIN
pa3Mep 3asBKu —
3000 000,0
rpamMm naaTuHbl)

0,01
py6.

0,01 py6.

T+0

PLTRUB_TOM

PLT

[MnatnHa

Poccuiicknii
py6nb

1,0 rpamMm
NAaTUHBI
(MaKkcMManbHbIM
pa3Mep 3asBKu —
3000 000,0
rpamMm nnaTuHbl)

0,01
py6.

0,01 py6.

T+1

PLDRUB_TOD

PLD

Mannaaun

Poccuitckuin
pybnb

1,0 rpamMm
nannaaus
(MakcMManbHbIN
pa3mep 3asBKu —
3000 000,0
rpamMm nannaaus)

0,01
py6.

0,01 py6.

T+0

PLDRUB_TOM

PLD

Nannaaui

Poccuiickuin
pybnb

1,0 rpamm
nannaaus
(MaKkcMManbHbIM
pa3mep 3asBKu —
3000 000,0
rpamm nannaaus)

0,01
py6.

0,01 py6.

T+1




MapameTpbl CBON-UHCTPYMEHTOB B pexxume CPCL

OaTta
WUCMOJIHEHUs
Kopn HanmeHoBaHue TouyHocTb | TOUHOCTb | O6si3aTenbCcTB
Kopa cpenkn HanMmeHoBaHue o JloT cpenkm LWar o
BaJIlOThbl COMpsYXEHHOMN 6a30BOro | MTOroBOro | NO NepBoii U
cBon BaJIlOThl JIOTa cBon LieHbl o
nora BaJ1lOThbI Kypca Kypca BTOPOM YacTu
cAenkuv ceon

(T+n/t+d)!*

1,0 rpamm
3o0n0Ta
(MakcuManbHbl
1 pasmep
3aaBkn — 3
000 000,0
rpamm 3o00Ta)

Poccuiickuin
py6nb

0,0001

GLD_TODTOM GLD 3onoto
py6.

0,0001 py6. | 0,0001 py6. | T+0/t+1

1,0 rpamm
cepebpa
(MakcuManbHbl
Poccuiickuii 1 pasmep 0,0001
py6nb 3a9BKN — py6.
50 000 000,0
rpamm
cepebpa)

SLV_TODTOM SLV Cepebpo 0,0001 py6. | 0,0001 py6. | T+0/t+1

1,0 rpamm
nnaThHbl
(MakcManbHbl
Poccuiickuii 1 pasmep 0,0001
py6nb 3asBkn — 3 py6.
000 000,0
rpamMm
NAaTuHBbI)

PLT_TODTOM PLT MnaTtuHa 0,0001 py6. | 0,0001 py6. | T+0/t+1

1,0 rpamm
nannagus
(MakcuManbHbI
Poccuiickuii i pasmep 0,0001
py6nb 3asBkn — 3 py6.
000 000,0
rpamMm
nannaaus)

PLD_TODTOM | PLD Nannaawit 0,0001 py6. | 0,0001 py6. | T+0/t+1




EPK ansa BanoTHOro pbiHKa

B EPK co3aaéTcst MexaHn3M OTNIOXEHHbIX coobLueHni ans BP B BbixogHble. HdopMaums
O CO34aHWN HOBbIX K/IMEHTOB, W3MEHEeHUM KBanuuKauuMn KIMEHTa M KPOCCHOCTH,
a TaKke fgobaeneHuMM HOBbIX KpaTkux Toprosbix kogoB (KTK) 6yneT nepenaBaTbCs
B TOProByl0 CUCTEMY B 6/MXKanLLIMI TOProBbI AeHb OCHOBHOM ceccun. [ipyrve onepaumm
MO U3MEHEHWIO U YAANEHUIO KIIMEHTCKUX 3anucein byayT nepeaaBaTbCs Ha CreayoLuii

TOpI’OBbIVI [l€Hb NOC/E OKOHYAHNSI OCHOBHOW CECCUM.

Onepauus| Bpemsi o6HOBNEHUA BpeMs nepegayum B TOProByro CUCTEMY
ToproBbii A€Hb Nepea, o
ICBA OHnanH
A, U1, L2 TO
ACBA B 6nv>xaiLLuMin TOProBbIN A€Hb OCHOBHOW
ceccum
T+1
ToproBbi AeHb Nepea,
ACBA B 6nvkanlumnin Toprosbii IeHb OCHOBHOW
ceccum
M, R, D
T+2
ACBA H o .
a creayowmii ToproBbii AeHb NOCE AHS
OCHOBHOW Ceccum

1 Tonbko Npu M3MEHEeHuu KBaJ'IM(bMKaLI,MVI NN KPOCCHOCTU. B OCTanbHbIX Ciy4dasx

aHanornyHo onepaumam M, R, D.

2 Tonbko Npu pobaeneHnn Hoebix KTK. B ocTanbHbIX ciyvasix aHanormyHo onepaumsm

M, R, D.




Planned changes in the securities

and FX markets system
SECURITIES MARKET
New versions of ASTS Bridge broker interface - Broker54 and BrokerRisk54

On the release date, a new version of ASTS Bridge broker interface for connecting to the
trading system on the Securities market will be released. Description of the new version,
as well as comparison with the previous version is published on the MOEX FTP server:

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

o The PAIDCOLLATERAL field will be added to the GCPOOLASSET table to indicate
that the asset is only accepted into the pool using the Extended Collateral Lists
mechanism.

« The RMCHECKFLAGS field for specifying check flags when performing transfers
will be added to COMPLEX_CASHTRANSFER and COMPLEX_TRANSFER
transactions. The possible values for the new field are listed in TRmCheckFlags:

Constant | Value Description
All checks

+ Without single limit check

- Unconditional transfer

Changes in clearing reports on the Securities market

1. A mandatory attribute is added to the EQM49 report (Report on asset profiles
transfer on equity market) that specifies the calendar date of the profile transfer:

TradeDate - The calendar date of the trade execution.

2. In reports EQMO06/06P/06R (Trades included into clearing), EQM6D (Trades
included into clearing (for holders)), EQM63 (Trades included into clearing (for
trading member)), EQM6C (Trades included into clearing (client trades)), the
description of the TradeDate attribute is changed:

TradeDate - Calendar Date.


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

3. In the EQM6D report (Trades included into clearing (for holders)), possible values
of the Type attribute - type of the trade concluded for the purpose of settlement
of defaults under the Trades T+ are added:

e 6 - the Closing Trade in respect of the Defaulting Clearing Member under
the cross-default procedure;

e 7 - the Closing Trade in respect of the Defaulting Clearing Member due to
non-fulfillment of the Margin Call;

e 8 - the Closing Trade in respect of the Clearing Member on the basis of the
order submitted by NCC;

e 9 - the Closing Trade in respect of the Defaulting Clearing Member without
submission of the order.

4. In reports EQMO5 (Register of trades settlement, margin calls execution and
cancellation payoff fulfilment), EQM08 (Register of unsettled and cancelled
trades), EQM64 (Report on interest calculation on REPO trades with floating rate),
EQM101 (Report on liabilities / claims with replaced settlement currency), EQM151
(Report on commission fee on open REPO trades), the description of TradeDate
attribute is changed.

TradeDate - Date of trade.

5. A new attribute is added to reports EQM45 (Assets in collateral pools) and EQM84
(Collateral valuation report):

TypePaidCollateral - Extended Collateral List Group

6. In the EQM44 report (Report on risk parameters), the description of the
InSingleLim attribute is changed:

InSingleLim - Accepted for collateral (Y - yes, N - no, P - extended collateral
list).



Weekend trading on the Securities market - stage 2

The list of modes allowed for the additional weekend trading session (AWTS) is being expanded:

Mode Name Time of trading
PSEQ | Neg.deals: stocks, DRs

PSIF | Neg. deals: Investment funds
PSTF | Neg. deals: ETF

PSTY | Neg. deals: Inv. funds CNY Trading period

PTEQ | Neg. deals with CCP: stocks, DRs 09:50:00-18:59:59
PTIF | Neg. deals with CCP: Investment funds
PTTF | Neg. deals with CCP: ETF

PTTY | NDM with CCP: Inv. funds CNY

TQIF | T+: Investment funds Opening auction
TQTF | T+: ETF 09:50:00-09:59:59
TQTY | T+: Inv. funds CNY Trading period

10:00:00-18:59:59

Earlier, TQBR and SMAL modes were admitted to weekend trading. Other modes are not
admitted to weekend trading.

Detailed description of the weekend trading technology is available at the
link: https://www.moex.com/s3790 (Russian only).

IMOEX2 and INAV indexes will be calculated and published during the AWTS.

The terms of introduction of new modes and dates of beginning of indexes calculation
during the AWTS will be announced additionally.



https://www.moex.com/s3790

During the AWTS, the security price fluctuation ceilings for the modes below are set
similar to those in place for the TQBR mode.

Mode Name Close price limits in AWTS,
%o of the last current price of the previous
trading day

TQTF | T+ ETF +3

TQIF | T+: Investment +3

funds
TQTY | T+: Inv. funds CNY | £3

If there is no last current price of the previous trading day, the specified price fluctuation
limits are not set.

During AWTS, members have an opportunity to make trades with settlement code BO-
B30. Execution of trades is possible only on the Settlement Day ("Monday"). The trades
concluded but not executed can be canceled on "Monday". Cancellation means refusal of
execution on the member's initiative.

It is now possible in AWTS to transfer cash and precious metals between Level 1
Settlement Codes, between the Security Market and the Derivatives Market, as well as
within each of the markets. Transfer of asset profiles for the Single Pool Settlement Codes
between the Securities Market and the Derivatives Market becomes available. In case of
change of the category of the Clearing Member on the Security Market, the new
requirements to the Guarantee Fund will be applied from the first day of the AWTS.

Orders active at the end of the AWTS will still be withdrawn. They will not be carried
over:

o to the next AWTS;
» to the morning additional session of the trading day to which the AWTS relates;
« to the main session of the trading day to which the AWTS relates.



Online client registration on the Securities market during the additional
weekend trading session

Members have an opportunity to register clients in the Unified client registration service
via member's personal account, WebAPI or EDI on weekends. Information about creating
new clients, changing client qualifications and cross trades check, and adding new short
trade codes (STCs) will be transmitted to the trading system in real time. Other client
record changes and deletions will be transmitted on the next trading day after the end of
the main session.

Operation Update time Time of transfer to the trading system
A, UL, L2 Trading day before | Online
AWTS
AWTS Online
M R,D Trading day before | On the morning of the first day of AWTS
AWTS
AWTS T+1
On the next trading day after the day of the main
session

1 Only when qualification or cross trades check is changed. Otherwise, similar to
operations M, R, D.

2 Only when adding new STCs. Otherwise, similar to operations M, R, D.
Close price limits on the Securities market

Changes are being made to the process of setting price limits for shares and depositary
receipts. In addition to the existing limits on price movements in the main session,
additional price fluctuation limits of £10% will now be set for shares and depositary
receipts from the third tier of listing.

Additional limits are set if during the main session of the current trading day at least one
deal was concluded in the TQBR mode, the price of which exceeded £18% of the
settlement price of the previous trading day.



Deviation Limitation from the settlement price of the trading day,
(more than) | in which the deviation was recorded

+18% +10%
-18% -10%

The limits are valid during the main session of the next two trading days. On the days
when additional limits are in effect, the limits of £22% of the settlement price (if any)
are not canceled.

Here the settlement price means the last current price calculated for a 30-minute period
before the end of trading (calculated in the main session and in the additional weekend
trading session).

New settlement currencies KZT and BYN in REPO modes
New boards with settlements in Kazakhstani tenge (KZT) and Belarusian rubles (BYN) are

added in the trading modes of Inter-Dealer REPO, REPO with central counterparty, and
REPO with general collateral certificates:

Mode Name

GKRP | REPO with CCP with GCP 1d. KZT
GBRP | REPO with CCP with GCP 1d. BYN
PBGC | REPO with CCP with GCP Neg.BYN
PKGC | REPO with CCP with GCP Neg.KZT
PSRB | REPO with CCP Negdeal BYN
PSRK | REPO with CCP Negdeal KZT
RPEB | REPO-M (BYN)

RPEK | REPO-M (KZT)

The settings of the new modes are identical to the corresponding modes with calculations
in Chinese yuan (CNY).



Inclusion of an extended list of collateral in the asset pool

Assets accepted as collateral on specific trading and clearing accounts using the Extended
Collateral List mechanism will be accepted as part of the property pools associated with
these trading and clearing accounts. When processing a request to change the Extended
Collateral List with the "exclude" sign, the sufficiency of collateral (the Single Limit and
the Scheduled T+ position under the GCC) will be checked: if as a result of processing
the request a margin requirement arises, such request will not be executed.

The commission fee for recording collateral on the trading and clearing accounts of the
property pools will also be deducted from the main Settlement Code on the Security
market. The Collateral Recognition Fee is reflected in the EQM15 report based on the
results of the evening session.

Publication of the assets list of the extended list of collateral on the NCC
website

The current list of assets accepted as collateral using the Extended Collateral List service
will be available on a separate page of the NCC website. The information will be updated
daily after the end of trading. For the convenience of users sorting by various parameters
is provided.

Also, on the current page "Securities Parameters" for the assets of the Extended Collateral
List, the sign "P" will be indicated in the columns on acceptance as collateral and
accounting in the property pools.

Conducting non-trading operations without Single Limit and sufficiency of
funds control

Clearing/trading members now have the ability to submit orders to change positions on
Level 2 and Level 3 accounts without checking the Single limit and sufficiency of funds,
which may be necessary for conducting non-trading operations or correcting erroneous
trades.

Broadcasting of the Concentration Limit on issuers detail table for clearing
members

For the Clearing Member the Concetration Limit on the Issuers detail table will be available
in the Clearing Terminal. The table will include the data reflecting the value of the Single
Limit taking into account the concentration risks on the issuers, the value of the
concentration risk on the issuer for all trading and clearing accounts of the Clearing
Member and the value of the exposure on the issuer's group of assets for each trading
and clearing account. The date of start of data broadcasting in the Clearing Terminal will
be announced additionally.


https://www.nationalclearingcentre.com/

FX MARKET
New versions of ASTS Bridge broker interface - Broker54 and BrokerRisk54

On the release date, a new version of ASTS Bridge broker interface for connecting to the
trading system on the FX market will be released. Description of the new version, as well
as comparison with the previous version is published on the MOEX FTP server:

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

o The RMCHECKFLAGS field for specifying check flags when performing transfers will
be added to the COMPLEX_TRANSFER transaction. The possible values for the new
field are listed in TRmCheckFlags:

Constant | Value Description
All checks

+ Without single limit check

- Unconditional transfer

Addition of precious metals in CPCL

In CPCL mode, the instruments that were available in CNGD mode are added. Parameters
of instruments in CPCL mode are similar to parameters of the same instruments in CNGD
mode. The full list of instruments is shown in the tables below.


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

Parameters of spot instruments in CPCL mode

Spot trade Lot Name of lot | Name of the Spot trade lot Tick | Rate Execution date
code currency currency associated size accuracy | of spot
code currency liabilities
(T+n)!
GLDRUB_TOD | GLD Gold Russian ruble 1.0 gram of gold 0.01 0.01RUB | T+0
(maximum order RUB
size — 3,000,000.0
grams of gold)
GLDRUB_TOM | GLD Gold Russian ruble 1.0 gram of gold 0.01 0.01RUB | T+1
(maximum order RUB
size — 3,000,000.0
grams of gold)
SLVRUB_TOD | SLV Silver Russian ruble 1.0 gram of silver 0.01 0.01RUB | T+0
(maximum order RUB
size — 50,000,000.0
grams of silver)
SLVRUB_TOM | SLV Silver Russian ruble 1.0 gram of silver 0.01 0.01RUB | T+1
(maximum order RUB
size — 50,000,000.0
grams of silver)
PLTRUB_TOD | PLT Platinum Russian ruble 1.0 gram of 0.01 0.01RUB | T+0
platinum (maximum | RUB
order
size — 3,000,000.0
grams of platinum)
PLTRUB_TOM | PLT Platinum Russian ruble 1.0 gram of 0.01 0.01RUB | T+1
platinum (maximum | RUB
order
size — 3,000,000.0
grams of platinum)
PLDRUB_TOD | PLD Palladium Russian ruble 1.0 gram of 0.01 0.01RUB | T+0
palladium RUB
(maximum order
size — 3,000,000.0
grams of palladium)
PLDRUB_TOM | PLD Palladium Russian ruble 1.0 gram of 0.01 0.01RUB | T+1
palladium RUB

(maximum order
size — 3,000,000.0
grams of palladium)




Parameters of swa

instruments in CPCL mode

order
size — 3,000,000.0 gr
ams of palladium)

Swap Lot Name of lot | Name of the | Spot trade lot Tick Base rate | Final Execution date
trade code | currency currency associated size accur. rate of liabilities
code currency accur. under the first
and second
parts of the
swap trade
(T+n/t+d)*
GLD_TODT | GLD Gold Russian ruble | 1.0 gram of gold 0.0001 0.0001 0.0001 T+0/t+1
oM (maximum order RUB RUB RUB
size — 3,000,000.0
grams of gold)
SLV_TODT | SLV Silver Russian ruble | 1.0 gram of silver 0.0001 0.0001 0.0001 T+0/t+1
oM (maximum order RUB RUB RUB
size — 50,000,000.0
grams of silver)
PLT_TODT | PLT Platinum Russian ruble 1.0 gram of 0.0001 0.0001 0.0001 T+0/t+1
oM platinum (maximum RUB RUB RUB
order
size — 3,000,000.0 gr
ams of platinum)
PLD_TODT | PLD Palladium Russian ruble 1.0 gram of 0.0001 0.0001 0.0001 T+0/t+1
oM palladium (maximum RUB RUB RUB




Unified client registration for the FX market

In the Unified client registration service, a mechanism of pending messages for FX on the
weekend is introduced. Information about creating new clients, changing client
qualifications and cross trades check, and adding new short trade codes (STCs) will be
transmitted to the trading system on the next trading day of the main session. Other
client record changes and deletions will be transmitted on the next trading day after the

end of the main session.

Operation | Update time Time of transfer to the trading system
A, UL, L2 Trading day Online
before
AWTS
AWTS TO
On the next trading day of the main session
M, R,D Trading day T+1
before On the next trading day of the main session
AWTS
AWTS T+2
On the next trading day after the day of the main
session

1 Only when qualification or cross trades check is changed. Otherwise, similar to

operations M, R, D.

2 Only when adding new STCs. Otherwise, similar to operations M, R, D.




