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AOCTYN K rNMOBAJIbHOU OTC-JINKBUAHOCTU

JIYYLUME LEHbI

*  G10 koTnpoBKM OT

CJ kpynHeliwnx FX nposaiinepos
ansa Koro? NIMKBUAHOCTU

* baHKM n Kopnopauunmu c E

JIMMUTUPOBAHHLIM AOCTYNMOM
K rno6anbHON NMMKBUAHOCTY

ArPErALUMOHHBLIE TEXHOJIOI'NA

PbIHOYHbIE cnipesibl MMpoBoro OTC-pbIHKa

*  CHMxeHue n3aep>xek Ha KOHBEPCUOHHbIE
onepaunu

NMPEMMYLLECTBA HKL

*  Kpocc-MapXupoBaHue
e HeTTuHr nosuuun

¢ MWHMManbHbIN nopor Bxoaa Ansd

« [apaHTua ucnonHeHus obs3aTenbLCTB NOSTy4YEHUS TEXHONIOrMYECKNX
LeHTpasibHbIM KOHTpareHToMm (LK) NpevMyLLecTs
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MEXAHU3M 3AK/THOMEHUA CAEJIOK U ®YHKLIUOHAN

Bce cAenku COBEpLUAlOTCA B paMKaxX CyllecTBylolleid cuctembl Map)kupoBaHusa B HKL, egmHoro
nuMuTa, uTo nomoraet YK apc¢pekTMBHO ynpaBnsitb CEOMMU NO3ULIUAMU

Y4yacCTHMK K/IMpUHra

(YK)

'
x_/
OTC style liquidity

= Execution streaming price
= Sweep
= Maker/taker model
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MOEX aggregation
Cpenku cnot EUR/USD

-

MpaBuna
KNUPUHra

Pacuertbl no caenkam

A

Straight Through
Processing

CTaHAapTU3NPOBaHHbIN C
6up>xeBbIM pbIHKOM STP —
MpVBbIYHbIN MHTEepdeiic ans
rnosib30BaTens

EUR/USD nukBUAHOCTb

(LK)

P
.r.‘.

L

LleHTpann3oBaHHbIN
KJIMPUHI U pacyeTbl
U FapaHTvm MCAOJTHEHUA N
pacyeToB
= [penMyLLecTBa Kpocc-

MapxxupoBaHua HKL, Ha
OTC pblHKe

= EOvHbIV nyn obecneyeHust

ISDA

PacueTtbl no caenkam

P ek 8

i

Liquidity Provider
(LP)

®

onuuun NOAKAOUYEHUA

= API
= GUI
= FIXVEW



NMPOLIECC 3AKJIFOUEHUSA CAENTIKA

Mopaua 3assBKU

r
Beog sHecucTemMHOI saAEkn / BHEBUPKEEOro NopyYeHA

A=)

Jata pacyetos: 26.11.2018

S — HKO HKLY(AO)

Kype 1,14220| = 2] Jotos: 1000000 =z

Pasmep nota: 1
Bcero: 1 000 000 Espo

@ Kynute Mpoaate | 3an0NHNTE NowIegHeil
Pesxcum: Pritok OTC |+
WHETpyMEHT: EURUSD_SPT |+ koapacuerom T2 =

|_ KanpuHrossii o000

Toproseiii cyer: MEBE0OD00000 =
PacHETHBIA KO

Knnent: | - Nopy4eHue:

Cebinka:

BeecTu 3ansky

MoarBep)xaeHune
perucrpauum 3asiBKu

-
MICEX Trade Currency (tTecToEan sepcus)

=2

(123) 3aAeka N 521762955 Ha perucTpauni
BEHeBUpKEeBOl CAENKK 3apEerncTpUpOBaHa.
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OTC cTakaH

5 EUR/USD_SPT - EUR/USD - Over-the-counter - ... S[E

Order gty, lots: 1000000 [ Turbo [ vwap
1,14218 | Sell Buy 1,14220
1000000 | 114218 1,14220 | 000000
Last:
(B) Lots Rate 5} Lots

1,14234 20 000 000

1,143 10 000 000

1,1430 10 000 000

1,14223 5000 000

1,14225 5000 000

114223 3000 000

114221 1000000

11,4220 1000000
1000 000 114218
1000 000 1,14215
1000 000 1,14214
3000 000 114211
3000 000 1,14210
5000 000 1,14208
5000 000 1,14205
10 000 000 1,14204
10 000 000 1,14202
20 000 000 1,14200

NMoarBep)xaeHue 3a8aBK

MoaTeepxastue

S

Bbl 42l CTEMTENBHO XOTUTE BEECTH BHECHCTEMHYHD 3AABKY [/
BHEGUPKEBOE NOPYYEHWE 0 UIEAYIDIWAMK NapaMeTpamn?

Mapametp 3HauveHne
K/ Kynaa
Pesxim PriHok OTC
HMHeTpymeHT EURUSD_SPT
KoHTpareHt HED HELLAO)
Kypc 114220
NoTal 1000000
Kog pac4eTos T2
Toproeeii c4eT MBO000000000
Kog knveHTa
MpumedaHune
[ da J [ Het
|
Cpenka
| 2 - Caenman HEE
Caenka M@ Bpema  3asska M2 KoHTpareHT  PeximM WNHCTpymMeHT K/ Kypc Notsl O6beM * Toprossiii Komucona
et CyMMapHaA

126872603 14:47:26 521762955 HKO HKLJAO) Parok OTC EURUSD_SPT K 1,141310 1000000 1141 310,00 MB0OO0DO0D00OOO

460,04

4
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CHATH

YcTaHOBKa
MOCTOSIHHbIX
HacTpoek

COBEPLUEHUE CAEJIK OAHUM KJ/TUKOM

ﬁ;;EURUSD_SPT - Peitok OTC - Kotuposkn (==
Q6keM, noTos: 1000000 Typ6o | | VWAP
1,140020 [ ripo, ‘ KynuTe 1,140970
1250 000 | 1 1,140970 1 250 oo
ocn.:
(K] NoThl Kypc (M) NoTh
1141020 5 000 000
1141010 2000 000
1,140990 2000 000
1,140950 750 000
+1,140970 1250 000
1 250 000 +1,140920
1000 000 1140910
2000 000 1,140890
7000 000 1,140870
2000 000 1,140860

MapameTpsl l P |-

Cpenka

| & -00000- Caenkn

| TaBanugsl I OnoBeWweHnA I I

| MogknwyeHne I CepBKc I Bug

pefoEaTh NOATEEPHAEHNE TPAHIAKLMI
B 4 006WaTk 06 YCNEWHOM WCNOAHEHMW TPAHIAKLWI

HemoganeHeie GOpMEl BE0A3 TPAHIAKLMI

[] Paspewats oTKPEITHE HECKONBKMX OAHOTHMHEN OKOH (40 NATM KOMMIi)
[ NpospaunocTs HeakTMEHEX OKOH
GopMel EEOAE TPAHIAKLMIA
B cnuckax ¢upM NOKasLIBaTe CHAYANA UMA 33TeM MASHTUGUKATOP
COKpaWEHHEIR MAEHTUOWUKATOP GUPME
[[] Npw BBOAE M3 KOTMPOEOK ANA KOAWYECTES NOTOE BPaTh CYMMY AYHLIMK
WenonssoeaTe kKnaeuwm “Cepoiil <~ 1 "Cephii -~ 418 M3MEHEHWA LEHE
|:| WMenonesoeate knasuwy TpoGen” gna cMeHsl HanpasneHHo oK (K/TT)
[[] NokaswieaTs pasgenuTens rpynin paspAgoE B YNCI0EL NOARX

33KpLIEATE AMANOT NOCNE YCNEWHOT0 BE0AA 33ABKK

Criew, HacTpoMKn

Caenka N2 Bpema

3aneka N KoWTpareHT Pexum

129160 413 11:12:49 523114 368 HKO HKLAQ) Purok OTC EURUSD_SPT M

=]
* Toprogslii Komucoua
CHET yMMapHas
1,140920 1000 000 1 140920,00 MEQDD0000000 459,89

WHeTpyment KM Kype NoTel OBLeM

CoBepLieHue
cAenku

YcraHoBute PK rio
YMOJTYGHUIO

[ Aa ] ’ OTMeHa ]
Pacuer.kog: 00000 |v
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EanHopa3oBas yCTaHOBKa
HaCTpPoOeK MNo3BOJIIeT YCKOPUTb
npouecc 3aK/1l04YEeHUA caenKu




NMAPAMETPbl UHCTPYMEHTOB

Pe)xumM Topros OTC

EURUSD_SPT, GBPUSD_SPT

MUHCTpYMEHTDI USDCNY_SPT, USDIPY SPTNEW USDTRY_TOM
HNaTta BanoTupoBaHusA T+2 T+1
Lar yeHbl 0,00001

" 0,001 (ans USD/JPY)
MuHMManbHbIA pa3Mep 3asiBKU 100 000
MakcuMasbHbIN pa3Mep 3asBKM 10 000 000
UcnonHeHue YacTtuuHoe
Bpemsa Topros 10:00 — 23:00
KoMuccus 0,0006% (mapkeTuHrossiit nepuoa 1 roa, aanee - 0,0015%)
MoaxntoueHmne API, GUI, FIXNEW
ObecneueHue 3,5%
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NOAKJTHOMEHMUE

3anonHuTtb 3asBneHne 06 naeHTUdMKaTopax Ha BaJIlOTHOM pbiHKE U pPbIHKE
AparoueHHbIX MeTtannos. NMpunoxxeHune N26*

MpumMepbl 3aN0/IHEHUNA:

Ycranoska Ml B gaHHoMm 6r10Kke rio3Bo/mT
104K/IH04aTbCS ABTOMATUYECKU KO BCEM
HOBBIM UHCTPYMEHTaM CEPBUCA

B03MOKHOCTE 3aKTHOYeHIIA
BHeONPKEBHIX CIET0K ¢ HHOCTPAHHOIT
BamoToill (pexiM OTCT)!

O peMipenocTABTATE
OpeIOCTAEHTE 0 BCEM HHCTPYMEHTAM Ty IIIEL
O mpeIocTAEHTE D0 VEATAHHLIM HIDES HHCTDYVMEHTAM

O EURUSD_SPT

O GBPUSD_SPT

[0 USDCNY _SPT O USDTEY_TOM O USDIPY_SPT

nn

B03MOKHOCTE 3aKTI0IeHILT
BHeOHpIKEBEIX CIETOK ¢ MHOCTPaHHOIT
BamoTOI (pexim OTCT)!

O He NpeJOCTARTATE
O mpeJocTaBHTE MO BCeM HHCTPYMEHTAM TPy IIIED
NpeJoCcTABHTE 10 YEa3aHHEIM HIZKE HHCTPYMeHTaM

¥ EURUSD _SPT

WGBPUSD_SPT

¥ USDCNY SPT | M USDTRY_TOM ¥ USDIPY SPT

* [lpn Hasmm4dmm J11060ro U3 KIMPUHIOBbIX 10/THOMOYMI
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Ckayatb 3asaB/AEHNE



https://fs.moex.com/files/867

NM3MEHEHUSA B OTYHETAX

HoBble oT4eTbl
1. CCX122 - Bbinucka m3 peectpa Mpeanoxenuin (aHanor 6upxxesoro CUX22).

2. CCX123 — Buinuncka n3 peectpa BHebupykeBbIx cA€NOK C MHOCTpaHHOW BantoTou (aHanor 6upxesoro CUX23).

CyuwiecTByroume oT4yeTbl

1. Obsa3aTenbCTBa N0 BHEOMPXKEBBLIM CAE/IKaM C MHOCTPAHHOW Ba/IlOTON OTPaXkaloTCs B K/IMPUHIOBbIX OTYETAX CTaHAapPTHbIM
obpazom.

2. CCX03, CCX3A — KnupuHroBbli otyeT, CCX14 — OTueT 0 caenkax, [lata UCnosiHeHUs1 KOTOPbIX nepeHeceHa, CCX43 —
Bbinncka n3 peectpa CAENOK, NPUHATBIX B KIVPUHT.

- NobaBnsietca Bua caenkn «N — BHeBMpXKeBasi caefika C MHOCTPaHHOM BantoTom».

- B Hony «RECORDS>» (nocneaHen ctpokoi) aobasnsietca none OrderNo — Homep npeanoxeHus.

3. CCX10 — OT4eT 0 KOMUCCUOHHBIX BO3HArpaXkaeHUsIX.
OTobpaxkaeTcs TONbKO KIMPUHIoBasi KOMUCCHSL.

4. CCX43 — Boinucka U3 peecTtpa caesnok, NPUHSATBIX B KITUPWHT.
OTobpakaeTcs TONbKO KIMPUHIoBasi KOMUCCHUS.

5. CCX19 — Ot4eT 0 KNMpUHroBebIX MAEHTU(DUKATOPAX.
[lo6aBnseTcs HOBbIN BMA MOSIHOMOYMIN KIIMPUHIOBbLIX MAEHTU(MKATOPOB — BHebUpKeBble CAENKN C MHOCTPAHHOW BantoTOW.
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PYNMNA MOCKOBCKAS EUPXA

CTDYKTYDa TOProBbiX U KINpuHIroBbix XML-oT4ETOB Ha Ba/IlOTHOM DbIHKE



https://fs.moex.com/files/1075

CkabenuH AHapeit BnaanMmpoBmy
D,leeKTOp AENapTaMeHTa Ba/IlOTHOIO pPblHKa

E-mail: Andrey.Skabelin@moex.com
TenedoH: +7 (495) 363-3232; a. 5400

[=]: =i [=]

HALMOHAAbHbIN
KAMPUHIOBbIN
LEHTP

PYNMNA MOCKOBCKAS EUPXA

®ponos AMUTpUI AHApeeBnY
PYKOBO,EI,VITeJ'Ib HanpaBiEHNA pa3BUTUA
NPOAYKTOB BaJ/IIOTHOIO pblHKa

E-mail: Dmitry.Frolov2@moex.com
TenedoH: +7 (495) 363-3232; a. 5425

[=] (el [m]
F-_ hp
E 1

BypyHaaeB AMuTpuin MBaHOBUY
HavanbHWK ynpaBneHua npoaax
Ba/1tOTHOIO pbiHKa

E-mail: Dmitry.Burundaev@moex.com
TenedoH: +7 (495) 363-3232; a. 5401
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