MOCKOBCKAHR
BHPHA,

N3MeHeHMA B TOProBO-KAMPUHIroBor cucteme ASTS BantoTHOMO pbIHKA NO
NPOEKTY OpraHn3aLum TOPros BaAOTHbIMKU NAapamMu C UCMNONb30BaHMEM
duKcuHra Mb

1.

BnauaHue peanusaumm npoeKkTta Ha bupkesble UHTepdelickl 1 MNO:
o TepmuHan MICEX Trade Currency: HoBasa Bepcus.
e FIX n FAST UDP multicast market data: He meHsAtoTCA.

e Lno3oBble bpokepckue nHTepodericol: B Tabanubl ORDERS, TRADES, NEGDEALS,
SETTLECODE, SEC_SETTLECODE B nHtepdetice IFC_Broker28 nobasnsaetca none
FixingDate.

e Toprosble U KNMpuUHrosble XML-0TYETbI: MeHAIOTCA, ONMcaHue byaeT NnpeaocTaBneHo
OTAeNbHO.

BBOAUTCA HOBbI MHCTPYMEHT, MO3BONAIOLLMIN 3aKNO4ATb CAENKM MO LeHe pukcmHra Mb,
paccymTaHHOro Ha 12:30 MCK COOTBETCTBYHOLWLEro AHA B NOpALKe, YCTAaHOBAEHHOM
MeTOANKOM pacyeTa PUKCMHroB MoOCKOBCKOM bupxu.

B Toprosoit cucteme gobasnaetca ABa HOBbIX pexnuma Topros (6opaa): FIXS (cuctemHbii
pexxnm oukcuHra) n FIXN (BHecUCTEMHBIM peXUM GUKCUHIA), @ TaKKe MHCTPYMEHTDI
USDRUB_FIX0 n EURRUB_FIXO0 (aanee — nHctpymeHTbl FIX).

B cuctemHom pexkume ¢oumkcnHra (FIXS) noaatotca 3aaBKM No MHCTpymeHTam FIX, B KOTOpbIx
He YKa3blBAaeTCA KOHEYHbIN KOHTpareHT. MHPpopmaLma o 3aABKax, NOAAHHbIX B CUCTEMHOM
pexxmum GuKCcuHra, otobparkaeTca To/IbKO Ha paboumx mecTax y4acTHMKa TOPros, NoAaBLIero
3aABKY, U He pacKpbIBaeTcA APYrMM yY4acTHUKaM TOPros.

Bo BHecuctemHom perkmme ¢pukcmHra (FIXN) noaatotcsa 3aaBKu No MHCTpymeHTam FIX ¢
YKa3aHMeM B KauecTBe KOHEeYHOro KOHTpareHTa KOHKPETHOrO y4acTHMKA TOPros (aapecHble
3aABKuM). MHPopmaumsa o 3aaBKax, NOAAHHbIX BO BHECUCTEMHOM PEXUM PUKCUHTa,
oTobparkaeTca TONbKO Ha paboumx mecTax y4acTHUKA TOPros, NOAABLUEro 3aABKY, U
Y4aCTHMKA TOProB, YKa3aHHOro B Ka4YeCcTBe KOHEeYHOro KOHTpareHTa.

Mo nHctpymeHTam FIX co3gatotcs otaenbHble aktnebl USDF n EURF (B Tabnmue ASSETS B
LUNHO30BOM MHTepdelice), COOTBETCTBYHOLME KaXKA0M MHOCTPAHHOM BasloTe, MO KOTOPOM
paccumTbiBaeTca GUKCUHT.

Caenku c uHcTpymeHTamu FIX 3akntovatoTea cieayrowmm obpasom (bonee nogpobHoe
onuncaHue cm. aanee):

5.1. Tlocne nogayu 3aABKM NO COOTBETCTBYOLWEMY MHCTPYMEHTY FIX npoucxogut
NpoBepKa 3aAaBKM Ha COOTBETCTBUE ee NpaBuaam TOProB, a TaKXKe NPoBepKa 3aABKM
KJMPUHTOBbIM LLEHTPOM B NOpAAKe, NpeAyCMOTPEHHOM NpaBuaamMm KANPUHTa.

B cnyyae, ecnm pesynbTaT NPOBEPKM 3asiBKU MONOKUTE/IbHbIN, 3aABKa PErMCTPUpPYETCA B
TOProBOM cUCTEME.

5.2. Tocne perncrpaumm 3a8BKN Ha 3aKNOMEHME CAEKM NO MHCTPYMeHTY FIX B Toprosoi
cuUcTeMe 3aABKa NPOXOAMT nNpeaBapuTebHYI0O NPOBEPKY HA NpeagmMmeT Hainyuna B ouepeam
O0MYCTUMBbIX BCTPEUHbIX 3aABOK Ha 3aK/l04eHne CAeNKN N0 COOTBeTCTBYoWeMy
nHcTpymeHTy FIX. Mpn Hannumm B ovepean AONYCTUMbIX BCTPEYHbIX 3aABOK NPOUCXOANT



10.

11.

perncTpauma CAenKn no cooTBeTcTByoWeMy MHCTpYMeHTY FIX. B caenkax npocTtaBaseTtca
HOBbIN KoA, pacuyétos — FIXO.

5.3. Ha ocHoBe caenok no nHctpymeHtam FIX, 3akntoveHHbIX B pexxknmax FIXS nam FIXN,
nocne pacyeta ¢pukcuHra Mb B 12:30 B TOProBo-KJMPUHIOBON CUCTEME 3aKK0YatoTCA
TEXHUYECKNE caenkm no MHCTpymeHTy TOM no cOOTBETCTBYHOLWMM Napam BaatoT U B
cooTBeTcTBYOWMX pexumax FIXS/FIXN.

B cnyuyae HepacyeTa GMKCMHra, WTaTHbIM 06pa3om NpUMeHsEeTcs NPaBuao YCTaHOBAEHNA
LeHbl PUKCUHTa, NPeayCMOTPEHHOE NPU HELWTATHbIX CUTYaLMUAX METOANKOMN pacyeTa
¢duKkemHros Mb (http://fs.moex.com/files/3971).

3akntoueHHble B pexkumax FIXS/FIXN caenku no nHctpymeHtam FIX 1 TexHUYecKkue caenku
no nHctpymeHtam TOM He y4acTBYIOT B pacyeTax cpeaHeB3BeLEeHHbIX KypcoB No
COOTBETCTBYOLWMM UHCTPYMEHTAM.

Mpu nogaye 3aaBKM NO MHCTpYMeHTam FIX aeiicTBytoT cneaylolime orpaHUyeHus no
CPaBHEHMUIO C 06bIYHBIMM CMOT-3aABKAMM:

7.1. LeHa He yKa3biBaeTca — B nosie PRICE ykasbiBaeTca «0».
7.2. Ancbepr-3aaBKM He NPUHUMAIOTCS.
7.3. [oCTynHbIM TUN 3aABKMK: TOIbKO IMMUTUPOBAHHbIE.

7.4. ,ﬂ,OCTyI'IHbIe TUNbl NO OCTATKY: NOCTAaBUTb B o04epPELb, CHATb OCTATOK, MOJIHOCTbIO NN
OTK/ZIOHUTDb.

NHPopmayma no 3aaBKam ¢ MHCTpymeHTamu FIX He BbiBoanTca B Tabanyy ORDERBOOK.
JaHHble 0 3aperncTpmpoBaHHbIX 3aABKaxX AOCTYMHbI TO/IbKO BbICTABUBLUMM MUX YH4ACTHUKAM
Topros (Tabn. ORDERS) 1 He oTobparkatotca B Tabaunuax ASTS ¢ 4aHHbIMU MO BCEMY PbIHKY
(Tvna SECURITIES), He nybauKytoTca Ha caiTe. LleHa 3aaBKu B Tabanue ORDERS He
3anonHaerca.

o BCTpeYHbIM 32BKam NPOBOAUTCA NpoLeAypa MITYMHIA NO NepeceKatowmmea
HanpasneHuam Sell n Buy n peructpmupyetca caenka ¢ onpeaeneHHbiM Tunom («T» - caenka
B pexkume FIXS, n «N» - caenka B pexkume FIXN) 6e3 yKazaHuMA LEHbI.

NHbopmayma no cobCTBEHHbIM CAe/IKaM Mo MHCTPyMeHTam FIX (Kpome LeHbl n o6bema B
pybnsx) 4OCTYNHA y4acTHUKY Topros B Tabauue TRADES. MHpopmaums no Bcem caenkam no
NMHCTpymeHTam FIX, a Takke MHPopMaLMa 0 NnocnesHen caenke A4OCTyNHa APYyrum
Y4YaCTHMKaM TOProB — yKasbiBaeTca 06bem B BantoTe /10Ta NO NOC/AeAHEN CAENKE U BPEMSA ee
3aKkntoveHusa. Mo Bcem caenkam yKasblBaeTcas CyMMapHbIi 06bem B BantoTe s10Ta U
KOJINYECTBO CAeNO0K 3a AieHb (Tabn. SECURITIES, ALL_TRADES). NaHHasa nidopmaLmsa no
caenkam nybauvkyertca Ha caiTe n B noTokax FAST UDP multicast marketdata B HOBbIX
pexxumax FIXS (cuctemubin pexkum pukcnHra) n FIXN (BHecucTeMHbI pexxum GUKCUHTa)
Cpa3y e Nocse UX 3aKNYEeHUA.

AHaNOrMYHO AENCTBYIOLLEN CXeMe HA 0BbIYHbIX TOprax, 3aaBKM MO MHCTPYMeHTY FIX, no
KOTOPbIM 3aKNOYEHbI CAE/KU, YOANAKTCA U3 ovepean 3aaBOK. 3aABKMU NO UHCTPYMEHTY FIX,
MO KOTOPbIM He BblaIn 3aKNt04EeHbl CAENKM, NMBO OCTAaTOK 3aABOK, KOTOPbIe Obln
YO0BNETBOPEHbI YaCTUYHO, YH4aCTHUK MoxKeT 0 12:15:00 TeKkywero gHA ya4anuTb B ntoboi
momeHT. C 12:15:00 TeKyLLero AHA BCe 3asiBKM NO MHCTPYMeHTam FIX cHMMaloTca ToproBom
CUCTEMOMA.



12. B 12:30 mcK nocne pacyeTa UeHbl puKcuHra Mb Ha TeKywmin AeHb No BCeEM
3aperucTpmpoBaHHbim Ao 12:15:00 caenkam ¢ uHcTpymeHTamu FIX Ha ocHoBe 06bemoB B
3TUX caenkax FIX nocpeacTBom TOProBoO-KANPUHIOBOMN CUCTEMbI FTeHEPUPYIOTCA U
PEerncTpupyrTCAa COOTBETCTBYIOLLME MM TEXHUYECKME CAENKM MO MHCTPYMEHTAM
USDRUB_TOM/EURRUB_TOM (B perkmmax FIXS n FIXN c Tunom caenku «N»). NMpun aTom
€C/11 No 3aABKe C OA4HUM HOMEPOM 3apPEerncTPMpPOBaHO HECKO/IbKO CAEJIOK NO
nHcTpymeHTam FIX, To B cucteme pernctpupyeTca Takoe e KOJIMYeCTBO TEXHUYECKUX
CAeNoK No ueHe GUKCUMHra U B 06 bemax, COOTBETCTBYIOLMX 06 beMam AaHHbIX CAENO0K No
MHCTpymeHTam FIX.

13. Mo Kaxkaomn TexHMyeckon caenke ¢ TOM paccumTbiBaeTca KOMUCCHUS.

14. OAHOBPEMEHHO C reHepMpPOBaHNEM TEXHUYECKMX CAENOK Ha pexkumax FIXS/FIXN, Ha HoBom
pexxknume TRAD («Mepesoabl HKL») reHepupytoTca TeXHUYECKMe odCeTHbIe CAENKU Mo
nHcTpymeHTam FIX, npegHa3sHavyeHHble A5 BbicBOOOXKAEHNA obecrneyeHus,
3a6/10KMPOBAHHOIO B MOMEHT 3aK/IHOMEHUA CAENKM C UHCTPYMeHTOM FIX.



