Current initial margin rates

Initial margin rates
Starting from 05.05.2016

Initial margin rates
Starting from 11.05.2016

Concentration limits

Ne Ticker
S 1 min|S2min|S3min|S1min|S2mn|S3min|S1min|S 2 min|S_3_min 1st 2nd
1|SBER 19% 23% 30% 16% 20% 27% 14% 18% 25% 32651 100 65 302 200
2|GAZP 19% 23% 30% 16% 20% 27% 14% 18% 25% 8 645 190 17 290 380
3[LKOH 19% 23% 30% 16% 20% 27% 14% 18% 25% 263 480 526 960
4|GMKN 19% 23% 30% 16% 20% 27% 14% 18% 25% 60 843 121 686
5[MGNT 19% 23% 30% 16% 20% 27% 14% 18% 25% 26 990 53 980
6/|ROSN 19% 23% 30% 16% 20% 27% 14% 18% 25% 1 088 620 2 177 240
7|SNGSP 19% 23% 30% 16% 20% 27% 14% 18% 25% 10 911 500 21 823 000
8|VTBR 19% 23% 30% 16% 20% 27% 14% 18% 25% 8 698 600 000| 17 397 200 000
9|MOEX 22% 27% 34% 19% 24% 31% 16% 21% 28% 1749 760 3499 520
10|SBERP 24% 25% 35% 20% 21% 31% 17% 18% 28% 4 882 400 9 764 800
11|SNGS 19% 23% 30% 16% 20% 27% 14% 18% 25% 5 966 900 11 933 800
12[NVTK 25% 30% 35% 21% 26% 31% 18% 23% 28% 317 380 634 760
13|ALRS 32% A47% 60% 27% 42% 55% 23% 38% 50% 2 167 200 4 334 400
14|TATN 25% 30% 35% 21% 26% 31% 18% 23% 28% 453 340 906 680
15|CHMF 25% 30% 37% 21% 26% 33% 18% 23% 30% 262 070 524 140
16|MTSS 21% 26% 31% 18% 23% 28% 15% 20% 25% 591 900 1183 800
17| TRNFP 28% 33% 38% 24% 29% 34% 20% 25% 30% 594 1188
18|MAGN 40% 65% 95% 36% 61% 95% 33% 57% 95% 6 407 300 12 814 600
19|AFLT 40% 55% 65% 37% 52% 62% 35% 50% 60% 1212 100 2 424 200
20|NLMK 32% 42% 55% 27% 37% 50% 23% 33% 45% 717 850 1435700
21|HYDR 25% 30% 35% 21% 26% 31% 18% 23% 28% 135 990 000 271 980 000
22|URKA 35% 45% 55% 30% 40% 50% 25% 35% 45% 741 010 1482 020
23|RTKM 32% 42% 55% 27% 37% 50% 23% 33% 45% 497 120 994 240
24|EONR 40% 55% 65% 37% 52% 62% 35% 50% 60% 6 158 000 12 316 000
25[MFON 35% 45% 55% 30% 40% 50% 25% 35% 45% 15 540 31 080
26|AFKS 40% 65% 95% 37% 62% 95% 35% 60% 95% 3667 100 7 334 200
27|FEES 40% 60% 95% 37% 57% 77% 35% 55% 60% 813 420 000 1 626 840 000
28|IRAO 40% 60% 95% 37% 57% 86% 35% 54% 78% 26 534 000 53 068 000
29|RSTI 40% 60% 95% 37% 57% 85% 35% 55% 75% 52 555 000 105 110 000
30[YNDX 28% 33% 43% 24% 29% 39% 20% 25% 35% 14 769 29 538
31|BANE 40% 75% 95% 37% 75% 95% 35% 75% 95% 14 022 28 044




Current initial margin rates

Initial margin rates
Starting from 05.05.2016

Initial margin rates
Starting from 11.05.2016

Concentration limits

Ne Ticker
S 1 min|S2min|S3min|S1min|S2mn|S3min|S1min|S 2 min|S_3_min 1st 2nd
32|RASP 55% 65% 95% 52% 62% 82% 50% 60% 70% 590 940 1181 880
33|MTLR 70% 85% 95% 70% 85% 95% 70% 85% 95% 1333 121 2 666 242
34|MSNG 45% 55% 95% 42% 52% 77% 40% 50% 60% 9905 000 19 810 000
35|SIBN 40% 55% 95% 37% 52% 77% 35% 50% 60% 110 190 220 380
36|BANEP 45% 80% 95% 42% 80% 95% 40% 80% 95% 11 391 22 782
37|RTKMP 40% 60% 95% 37% 57% 95% 35% 55% 95% 44 000 88 000
38|PLZL 45% 55% 95% 42% 52% 77% 40% 50% 60% 4792 9584
39|AKRN 60% 85% 95% 57% 85% 95% 55% 85% 95% 3 526 7 052
40[PHOR 60% 85% 95% 60% 85% 95% 60% 85% 95% 1260 2 520
41{TATNP 60% 85% 95% 57% 85% 95% 55% 85% 95% 34 600 69 200
42|LSRG 60% 85% 95% 60% 85% 95% 60% 85% 95% 9746 19 492
43|0OGKB 45% 55% 95% 42% 52% 77% 40% 50% 60% 53 373 000 106 746 000
44|DIXY 60% 75% 95% 60% 75% 95% 60% 75% 95% 14 060 28 120
45|POLY 40% 50% 60% 35% 45% 55% 30% 40% 50% 6 106 12 212
46[FXMM 18% 23% 28% 15% 20% 25% 13% 18% 23% 10 000 20 000
47{LNTA 55% 65% 95% 52% 62% 82% 50% 60% 70% 5200 10 400
48(MVID 60% 75% 95% 60% 75% 95% 60% 75% 95% 29710 59 420
49|RUALR 45% 55% 95% 42% 52% 77% 40% 50% 60% 12 420 24 840
50|RUAL 40% 50% 95% 37% 47% 77% 35% 45% 60% 150 000 300 000
51|NKNCP 60% 70% 80% 60% 70% 80% 60% 70% 80% 104 400 208 800
52| TRMK 55% 80% 95% 52% 77% 95% 50% 75% 95% 242 110 484 220
53|CBOM 60% 70% 95% 60% 70% 95% 60% 70% 95% 2 652 500 5 305 000
54]IRGZ 60% 70% 95% 60% 70% 95% 60% 70% 95% 1218 000 2436 100
55|BSPB 60% 70% 80% 60% 70% 80% 60% 70% 80% 63 700 127 400
56|PIKK 40% 65% 95% 37% 62% 95% 35% 59% 95% 35 000 70 000
57|MSTT 70% 85% 95% 70% 85% 95% 70% 85% 95% 70 860 141 720
58|SELG 70% 85% 95% 70% 85% 95% 70% 85% 95% 612 800 1225 600
59|MTLRP 70% 85% 95% 70% 85% 95% 70% 85% 95% 214 540 429 080
60| TGKA 45% 55% 95% 42% 52% 77% 40% 50% 60% 868 100 000| 1 736 200 000
61|MRKC 60% 70% 80% 60% 70% 80% 60% 70% 80% 9 381 000 18 762 000
62|APTK 70% 85% 95% 70% 85% 95% 70% 85% 95% 174 590 349 180
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S 1 min|S2min|S3min|S1min|S2mn|S3min|S1min|S 2 min|S_3_min 1st 2nd
63|NMTP 60% 70% 80% 60% 70% 80% 60% 70% 80% 1471000 2942 000
64|FXGD 21% 26% 31% 18% 23% 28% 15% 20% 25% 22 000 44 000
65|PRTK 60% 70% 80% 60% 70% 80% 60% 70% 80% 62 500 125 000
66| MRKP 60% 70% 95% 60% 70% 95% 60% 70% 95% 156 250 000 312 500 000
67|GCHE 60% 70% 80% 60% 70% 80% 60% 70% 80% 3 264 6 528
68|ENRU 60% 70% 80% 60% 70% 80% 60% 70% 80% 2 800 000 5 600 000
69|FESH 60% 70% 95% 60% 70% 95% 60% 70% 95% 3703 700 7 407 400
70| TGKD 70% 85% 95% 70% 85% 95% 70% 85% 95% 3558 718 900| 7 117 437 700
71|FXUS 30% 44% 55% 25% 39% 50% 21% 35% 45% 1270 2 540
72|FXRU 16% 27% 32% 14% 25% 30% 12% 23% 28% 511 1022
73|AVAZ 60% 70% 80% 60% 70% 80% 60% 70% 80% 232 600 465 200
74|AVAZP 70% 85% 95% 70% 85% 95% 70% 85% 95% 778 900 1 557 800
75|SVAV 60% 85% 95% 60% 85% 95% 60% 85% 95% 5 250 10 500
76|MRKV 55% 80% 95% 52% 70% 95% 50% 60% 95% 512 820 500] 1 025 641 000
77|FXRL 70% 85% 95% 70% 85% 95% 70% 85% 95% 2 500 5 000
78|FXDE 35% 70% 80% 30% 65% 75% 25% 60% 70% 1545 3090
79|RSTIP 55% 80% 95% 52% 70% 95% 50% 60% 95% 16 501 700 33 003 300
80| TGKB 70% 85% 95% 70% 85% 95% 70% 85% 95% 8 474 576 000 16 949 152 000
81|VSMO 60% 70% 80% 60% 70% 80% 60% 70% 80% 289 578
82|NKNC 70% 85% 95% 70% 85% 95% 70% 85% 95% 219 800 439 600
83|FXRB 35% 70% 80% 30% 65% 75% 25% 60% 70% 2 621 5242
84|FXIT 30% 44% 55% 25% 39% 50% 21% 35% 45% 1148 2 296
85|KZ0OS 70% 85% 95% 70% 85% 95% 70% 85% 95% 325700 651 500
86|OFCB 55% 65% 95% 52% 62% 82% 50% 60% 70% 750 1500
87|VTGK 55% 80% 95% 52% 70% 95% 50% 60% 95% 19 011 400 38 022 800
88|PHST 60% 70% 80% 60% 70% 80% 60% 70% 80% 2 381 4762
89|MRKZ 70% 85% 95% 70% 85% 95% 70% 85% 95% 363 636 400 727 272 700
90|VZRZ 60% 70% 80% 60% 70% 80% 60% 70% 80% 5774 11 548
91|FXCN 35% 70% 80% 30% 65% 75% 25% 60% 70% 1214 2428
92|VRAO 55% 80% 95% 52% 70% 95% 50% 60% 95% 25 641 000 51282 100
93|FXJP 35% 70% 80% 30% 65% 75% 25% 60% 70% 1415 2830




Current initial margin rates

Initial margin rates
Starting from 05.05.2016

Initial margin rates
Starting from 11.05.2016

Concentration limits

Ne Ticker
S 1 min|S2min|S3min|S1min|S2mn|S3min|S1min|S 2 min|S_3_min 1st 2nd
94|CHZN 70% 85% 95% 70% 85% 95% 70% 85% 95% 5290 10 580
95|FXUK 35% 70% 80% 30% 65% 75% 25% 60% 70% 1517 3034
96| MRKY 70% 85% 95% 70% 85% 95% 70% 85% 95% 321 543 400 643 086 800
97|FXAU 35% 70% 80% 30% 65% 75% 25% 60% 70% 1862 3724
98|0OTCP 70% 85% 95% 70% 85% 95% 70% 85% 95% 150 300




