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PROGRAM No.1 SPOT CNYRUB_TOD

Total trading volume

CNYRUB_TOD

no

Spread

CNYRUB_TOD

0.3%

Minimum order size

CNYRUB_TOD

1 mln

Time of the main trading session

CNYRUB_TOD

50%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

FX Market

Obligation Parameters Execution Conditions

Content

Performance of obligations concerning spread

and minimum order size

Full description of Program No.1 SPOT CNYRUB_TOD

https://fs.moex.com/files/11488/30229
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PROGRAM No.2 SPOT CNYRUB_TOM

Total trading volume

CNYRUB_TOM

CNY 10 mln

Spread

CNYRUB_TOM

0.3%

Minimum order size

CNYRUB_TOM

1 mln

Time of the main trading session

CNYRUB_TOM

45%

Min. number of working days in the
reporting period ≥ 80%

Performance of obligations concerning spread

and minimum order size or fulfilment of

obligations concerning total trading volume

Remuneration

Complete reporting period

Volume-based part of the fee × 0,5 + FIX
FIX = 350 000 RUB (V ≥ CNY 100 mln)

Incomplete reporting period

Volume-based part of the fee × 0,5 + FIX
FIX = 350 000 RUB (V ≥ CNY 100 mln)

FX Market

Obligation Parameters Execution Conditions

Content Full description of Program No.2 SPOT CNYRUB_TOM

https://fs.moex.com/files/11489/30230
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PROGRAM No.4 SPOT GBPRUB_TOM

Total trading volume

GBPRUB_TOM

no

Spread

GBPRUB_TOM

0.15%

Minimum order size

GBPRUB_TOM

1 mln

Time of the main trading session

GBPRUB_TOM

65%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

Complete reporting period

0,0015% × value traded on passive quotes

Incomplete reporting period

0,0015% × value traded on passive quotes

FX Market

Obligation Parameters Execution Conditions

Content

Performance of obligations concerning spread

and minimum order size

Full description of Program No.4 SPOT GBPRUB_TOM

http://fs.moex.com/files/11491/
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PROGRAM No.5 SPOT HKDRUB_TOM

Total trading volume

HKDRUB_TOM

no

Spread

HKDRUB_TOM

0.3%

Minimum order size

HKDRUB_TOM

0.5 mln

Time of the main trading session

HKDRUB_TOM

45%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

FX Market

Obligation Parameters Execution Conditions

Content

Performance of obligations concerning spread

and minimum order size or fulfilment of

obligations concerning total trading volume

Full description of Program No.5 SPOT HKDRUB_TOM

http://fs.moex.com/files/11492/
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PROGRAM No.6 SPOT BYNRUB_TOD

Total trading volume

BYNRUB_TOD

no

Spread

BYNRUB_TOD

1.5%

Minimum order size

BYNRUB_TOD

10 000

Time of the main trading session

BYNRUB_TOD

50%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

FX Market

Obligation Parameters Execution Conditions

Content

Performance of obligations concerning spread

and minimum order size

Full description of Program No.6 SPOT BYNRUB_TOD

http://fs.moex.com/files/11493/
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PROGRAM No.7 SPOT BYNRUB_TOM

Total trading volume

BYNRUB_TOM

no

Spread

BYNRUB_TOM

1.5%

Minimum order size

BYNRUB_TOM

10 000

Time of the main trading session

BYNRUB_TOM

50%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

Performance of obligations concerning spread

and minimum order size

Full description of Program No.7 SPOT BYNRUB_TOM

http://fs.moex.com/files/11494/
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PROGRAM No.8.1 SPOT USDRUB_TOM

Obligation Parameters

Total trading volume

USDRUB_TOM

no

Spread

USDRUB_TOM

0.06% 0.07% 0.08%

Minimum order size

USDRUB_TOM

1 mln 3 mln 5 mln

Time of the main trading session

USDRUB_TOM

50%

Min. number of working days in the
reporting period ≥ 50%

Execution Conditions

Performance of obligations concerning spread

and minimum order size

Remuneration

Complete reporting period

500 000 RUB if S=0.06% , V=1 mln

1 mln RUB if S=0.07% , V=3 mln

1,5 mln RUB if S=0.08% , V=5 mln

Incomplete reporting period

300 000 RUB

Content

FX Market

Full description of Program No.8.1 SPOT USDRUB_TOM

http://fs.moex.com/files/11495/24244
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PROGRAM No.9 SPOT CHFRUB_TOM

Total trading volume

CHFRUB_TOM

no

Spread

CHFRUB_TOM

0.2%

Minimum order size

CHFRUB_TOM

1 mln

Time of the main trading session

CHFRUB_TOM

65%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

Complete reporting period

0,0015% × value traded on passive quotes

Incomplete reporting period

0,0015% × value traded on passive quotes

FX Market

Obligation Parameters Execution Conditions

Content

Performance of obligations concerning spread

and minimum order size

Full description of Program No.9 SPOT CHFRUB_TOM

http://fs.moex.com/files/12232/
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PROGRAM No.10 SPOT KZTRUB_TOD

Total trading volume

KZTRUB_TOD

no

Spread

KZTRUB_TOD

1%

Minimum order size

KZTRUB_TOD

40 mln

Time of the main trading session

KZTRUB_TOD

50%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

Performance of obligations concerning spread

and minimum order size

Full description of Program No.10 SPOT KZTRUB_TOD

http://fs.moex.com/files/13768/
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PROGRAM No.11 SPOT TRYRUB_TOD

Total trading volume

TRYRUB_TOD

no

Spread

TRYRUB_TOD

1%

Minimum order size

TRYRUB_TOD

500 000

Time of the main trading session

TRYRUB_TOD

50%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

Performance of obligations concerning spread

and minimum order size

Full description of Program No.11 SPOT TRYRUB_TOD

http://fs.moex.com/files/17625/
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PROGRAM No.12 SPOT TRYRUB_TOM

Total trading volume

TRYRUB_TOM

no

Spread

TRYRUB_TOM

1%

Minimum order size

TRYRUB_TOM

500 000

Time of the main trading session

TRYRUB_TOM

50%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

Performance of obligations concerning spread

and minimum order size

Full description of Program No.12 SPOT TRYRUB_TOM

http://fs.moex.com/files/18357/
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PROGRAM No.13 SPOT KZTRUB_TOM

Total trading volume

KZTRUB_TOM

no

Spread

KZTRUB_TOM

1%

Minimum order size

KZTRUB_TOM

40 mln

Time of the main trading session

KZTRUB_TOM

50%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

Performance of obligations concerning spread

and minimum order size

Full description of Program No.10 SPOT KZTRUB_TOM

http://fs.moex.com/files/13768/
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PROGRAM No.1 SWAP deal GBP_TODTOM

Total trading volume

GBP_TODTOM

no

Spread

GBP_TODTOM

0.6%

Minimum order size

GBP_TODTOM

5 mln

Time of the main trading session

GBP_TODTOM

85%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

Performance of obligations concerning spread

and minimum order size

Full description of Program No.1 SWAP deal GBP_TODTOM

http://fs.moex.com/files/10944/
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PROGRAM No.2 SWAP deal HKD_TODTOM

Total trading volume

HKD_TODTOM

no

Spread

HKD_TODTOM

0.0002

Minimum order size

HKD_TODTOM

10 mln

Time of the main trading session

HKD_TODTOM

50%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

Performance of obligations concerning spread

and minimum order size

Full description of Program No.2 SWAP deal HKD_TODTOM

http://fs.moex.com/files/11497/
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PROGRAM No.4 SWAP deal CNY_TODTOM, CNY_TOMSPT

Total trading volume

CNY_TODTOM CNY_TOMSPT

CNY 5 mln

Spread

CNY_TODTOM CNY_TOMSPT

Spread = N × K

Minimum order size

CNY_TODTOM CNY_TOMSPT

1 mln

Time of the main trading session

CNY_TODTOM CNY_TOMSPT

80% 45%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

Performance of obligations concerning spread

and minimum order size or fulfilment of

obligations concerning total trading volume

FX Market

Obligation Parameters Execution Conditions

Content Full description of Program No.4 SWAP deal CNY_TODTOM, CNY_TOMSPT

http://fs.moex.com/files/11499/
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PROGRAM No.5 SWAP deal CHF_TODTOM

Total trading volume

CHF_TODTOM

no

Spread

CHF_TODTOM

0.002

Minimum order size

CHF_TODTOM

1 mln

Time of the main trading session

CHF_TODTOM

80%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

Performance of obligations concerning spread

and minimum order size

Full description of Program No.5 SWAP deal CHF_TODTOM

http://fs.moex.com/files/12209/


20

PROGRAM No.6 SWAP deal KZT_TODTOM

Total trading volume

CHF_TODTOM

no

Spread

CHF_TODTOM

0.0004

Minimum order size

CHF_TODTOM

40 mln

Time of the main trading session

CHF_TODTOM

50%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

Volume-based part of the fee × 0,5

Incomplete reporting period

Volume-based part of the fee × 0,5

Performance of obligations concerning spread

and minimum order size

Full description of Program No.5 SWAP deal CHF_TODTOM

http://fs.moex.com/files/12209/
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PROGRAM No.3 CNYRUB deliverable SWAP contract

Total trading volume

1W 2W 1M 2M 3M 6M

CNY 30 mln

Spread

1W 2W 1M 2M 3M 6M

Spread = N × K

Minimum order size

1W 2W 1M 2M 3M 6M

1 mln

Time of the main trading session

1W 2W 1M 2M 3M 6M

45%

Min. number of working days in the
reporting period ≥ 80%

Performance of obligations concerning spread

and minimum order size for at least 3 swap

transactions or fulfilment of obligations

concerning total trading volume

Remuneration

Complete reporting period

200 000 RUB

Incomplete reporting period

200 000 RUB ×
𝒏𝒖𝒎𝒃𝒆𝒓 𝒐𝒇 𝒅𝒂𝒚𝒔 𝒊𝒏 𝒕𝒉𝒆 𝑷𝒓𝒐𝒈𝒓𝒂𝒎 𝒑𝒆𝒓𝒊𝒐𝒅

𝒏𝒖𝒎𝒃𝒆𝒓 𝒐𝒇 𝒅𝒂𝒚𝒔 𝒊𝒏 𝒕𝒉𝒆𝒎𝒐𝒏𝒕𝒉

FX Market

Obligation Parameters Execution Conditions

Content Full description of Program No.3 CNYRUB deliverable SWAP contract

http://fs.moex.com/files/11503/
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PROGRAM No.1 Deliverable USDRUB FX Futures contracts

Total trading volume

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

no

Spread

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

0,08% 0,11% 0,12% 0,21% 0,22% 0,25% 0,26%

Minimum order size

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

1 mln

Time of the main trading session

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

65%

Min. number of working days in the
reporting period ≥ 80%

Performance of obligations concerning spread

and minimum order size for at least 2 futures

contracts

Remuneration

Complete reporting period

𝟎, 𝟗 × 𝑽𝒑𝒂𝒔𝒔𝒊𝒗𝒆 𝒒𝒖𝒐𝒕𝒆𝒔 × 𝑹𝒂𝒕𝒆ММ + 𝑭𝑰𝑿

𝑭𝑰𝑿 = 𝟑𝟓𝟎 𝟎𝟎𝟎 𝐑𝐔𝐁 (𝐕𝒒𝒖𝒐𝒕𝒆𝒔 ≥ 𝑹𝑼𝑩 𝟏 𝒃𝒍𝒏)

Incomplete reporting period

𝟎, 𝟗 × 𝑽𝒑𝒂𝒔𝒔𝒊𝒗𝒆 𝒒𝒖𝒐𝒕𝒆𝒔 × 𝑹𝒂𝒕𝒆ММ + 𝑭𝑰𝑿

𝑭𝑰𝑿 = 𝟑𝟓𝟎 𝟎𝟎𝟎 𝐑𝐔𝐁 (𝐕𝒒𝒖𝒐𝒕𝒆𝒔 ≥ 𝑹𝑼𝑩 𝟏 𝒃𝒍𝒏)

FX Market

Obligation Parameters Execution Conditions

Content Full description of Program No.1 Deliverable USDRUB FX Futures contracts

http://fs.moex.com/files/12210/
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PROGRAM No.2 Deliverable EURRUB FX Futures contracts

Total trading volume

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

no

Spread

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

0,10% 0,14% 0,16% 0,25% 0,27% 0,32% 0,32%

Minimum order size

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

1 mln

Time of the main trading session

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

65%

Min. number of working days in the
reporting period ≥ 80%

Remuneration

Полное описание Программы №2 ПОСТАВОЧНЫЕ ФЬЮЧЕРСНЫЕ КОНТРАКТЫ EURRUB

FX Market

Obligation Parameters Execution Conditions

Content

Performance of obligations concerning spread

and minimum order size for at least 2 futures

contracts

Complete reporting period

𝟎, 𝟗 × 𝑽𝒑𝒂𝒔𝒔𝒊𝒗𝒆 𝒒𝒖𝒐𝒕𝒆𝒔 × 𝑹𝒂𝒕𝒆ММ + 𝑭𝑰𝑿

𝑭𝑰𝑿 = 𝟑𝟓𝟎 𝟎𝟎𝟎 𝐑𝐔𝐁 (𝐕𝒒𝒖𝒐𝒕𝒆𝒔 ≥ 𝑹𝑼𝑩 𝟏 𝒃𝒍𝒏)

Incomplete reporting period

𝟎, 𝟗 × 𝑽𝒑𝒂𝒔𝒔𝒊𝒗𝒆 𝒒𝒖𝒐𝒕𝒆𝒔 × 𝑹𝒂𝒕𝒆ММ + 𝑭𝑰𝑿

𝑭𝑰𝑿 = 𝟑𝟓𝟎 𝟎𝟎𝟎 𝐑𝐔𝐁 (𝐕𝒒𝒖𝒐𝒕𝒆𝒔 ≥ 𝑹𝑼𝑩 𝟏 𝒃𝒍𝒏)

http://fs.moex.com/files/12207/
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PROGRAM No.1 USDRUB SWAP contracts with a fixed 
settlement day

Total trading volume

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

no

Spread

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

0,50% 0,50% 0,30% 0,25% 0,25% 0,20% 0,20%

Minimum order size

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

5 mln

Time of the main trading session

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

65%

Min. number of working days in the
reporting period ≥ 80%

Performance of obligations concerning spread

and minimum order size for at least 2 fixing

SWAP contracts

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

𝟎, 𝟗 × 𝑽𝒑𝒂𝒔𝒔𝒊𝒗𝒆 𝒒𝒖𝒐𝒕𝒆𝒔 × 𝑹𝒂𝒕𝒆ММ + 𝑭𝑰𝑿

𝑭𝑰𝑿 = 𝟑𝟓𝟎 𝟎𝟎𝟎 𝐑𝐔𝐁 (𝐕𝒒𝒖𝒐𝒕𝒆𝒔 ≥ 𝑹𝑼𝑩 𝟏 𝒃𝒍𝒏)

Incomplete reporting period

𝟎, 𝟗 × 𝑽𝒑𝒂𝒔𝒔𝒊𝒗𝒆 𝒒𝒖𝒐𝒕𝒆𝒔 × 𝑹𝒂𝒕𝒆ММ + 𝑭𝑰𝑿

𝑭𝑰𝑿 = 𝟑𝟓𝟎 𝟎𝟎𝟎 𝐑𝐔𝐁 (𝐕𝒒𝒖𝒐𝒕𝒆𝒔 ≥ 𝑹𝑼𝑩 𝟏 𝒃𝒍𝒏)

Full description of Program No.1 USDRUB SWAP contracts with a fixed settlement day

http://fs.moex.com/files/13769/
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PROGRAM No.2 EURRUB SWAP contracts with a fixed 
settlement day

Total trading volume

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

no

Spread

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

0,50% 0,50% 0,35% 0,25% 0,25% 0,20% 0,20%

Minimum order size

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

5 mln

Time of the main trading session

2-6
days

7-29 
days

30-89
days

90-179
days

180-269
days

270-364
days

365+
days

65%

Min. number of working days in the
reporting period ≥ 80%

Performance of obligations concerning spread

and minimum order size not less than 1

fixing SWAP contracts

Remuneration

FX Market

Obligation Parameters Execution Conditions

Content

Complete reporting period

𝟎, 𝟗 × 𝑽𝒑𝒂𝒔𝒔𝒊𝒗𝒆 𝒒𝒖𝒐𝒕𝒆𝒔 × 𝑹𝒂𝒕𝒆ММ + 𝑭𝑰𝑿

𝑭𝑰𝑿 = 𝟑𝟓𝟎 𝟎𝟎𝟎 𝐑𝐔𝐁 (𝐕𝒒𝒖𝒐𝒕𝒆𝒔 ≥ 𝑹𝑼𝑩 𝟏 𝒃𝒍𝒏)

Incomplete reporting period

𝟎, 𝟗 × 𝑽𝒑𝒂𝒔𝒔𝒊𝒗𝒆 𝒒𝒖𝒐𝒕𝒆𝒔 × 𝑹𝒂𝒕𝒆ММ + 𝑭𝑰𝑿

𝑭𝑰𝑿 = 𝟑𝟓𝟎 𝟎𝟎𝟎 𝐑𝐔𝐁 (𝐕𝒒𝒖𝒐𝒕𝒆𝒔 ≥ 𝑹𝑼𝑩 𝟏 𝒃𝒍𝒏)

Full description of Program No.2 EURRUB SWAP contracts with a fixed settlement day

http://fs.moex.com/files/13770/


26

Contacts

Alexander Apanasevich
FX Market 

E-mail: Alexander.Apanasevich@moex.com
Tel.: +7 (495) 363-3232; ext. 5454

FX Market

Marina Shchegolikhina
FX Market

E-mail: Marina.Shchegolikhina@moex.com

Tel.: +7 (495) 363-3232; ext. 5383

mailto:Alexander.Apanasevich@moex.com
mailto:Marina.Shchegolikhina@moex.com

