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PEKOMEHJIALINA

O IMPOLHEAYPAX KOHTPOJIA
HPOPECCUOHAJIBHBIMHA YYACTHUKAMMU PBIHKA HEHHbBIX
BYMATI 3A5IBOK U CAEJIOK B LHEJIAX BBISABJIEHUSA ITPU3HAKOB
MNOTEHIIUAJIBHO HECTAHJAPTHBIX ONIEPAIIUI

(mpemws pedaxyusi)

B coorBerctBun co crateein 12 ®depepansHoro 3akona ot 27.07.2010
Ne 224-®3  «O  TOpPOTUBOACHCTBMM  HEMPABOMEPHOMY  HCIIOJIb30BAHUIO
WHCcaiaepckoil uHGOpPMAIMM W MAHUMYJUPOBAHUIO PHIHKOM M O BHECCHUU
M3MEHEHU B OTJACNIbHBIE 3aKOHOAATeNbHbIE akThl Poccuiickont ®denepauuny»
(manee — 3akoH Ne 224-®3) opranuzaTop TOPTOBJIM OCYIIECTBIISIET KOHTPOJb 3a
ornepanusMu ¢ (GUHAHCOBBIMH WHCTPYMEHTAMU, WHOCTPAHHOW BaIOTOW U (WJIH)
TOBapaMH, COBEpPIIAEMBbIMM HA  OpPraHMW30BaHHBIX  Toprax, B  IEJIX
NpEJOTBPAICHUS, BBISBICHUS M  IPECEUEHUS] CIy4aeB HENPaBOMEPHOTO
WCITIOJIb30BAHUS MHCANUIEPCKON HH(pOpMAIUK U (MJIH) MAHUITYTUPOBAHUS PHIHKOM.

[Ipun OCYLIECTBIICHUA KOHTPOJIS OpraHu3arop TOPrOBJIA WA
caMoperyiaupyemasi opranuszanusi B cepe (pUHaAHCOBOTO pbIHKA, 0OBEAMHSIONIASL
YYaCTHUKOB OpPraHM30BaHHBIX TOPrOB M  JCHUCTBYIOLIAs HAa OCHOBAHUU
MPENOCTABJIEHHBIX €M IMMOJJTHOMOYHNM, BIIPABE:

1) TpeboBaTh OT YYaCTHMKOB OPTraHU30BaHHBIX TOPTOB M UX PAOOTHUKOB
NPEACTABICHUS] HEOOXOAUMBIX JOKYMEHTOB (B TOM YHCIE TOJYYEHHBIX
YYaCTHUKOM OPTaHW30BaHHBIX TOPIOB OT MX KIUCHTOB), MOSICHEHUH, HH(DOpMaIuu
B MUCbMEHHON U YCTHOM (popMe, COOTBETCTBEHHO;

2) OCYWIECTBIATh HWHBIE JEUCTBUS, MPEAYCMOTPEHHbIE BHYTPEHHUMH
JOKYMEHTAMHM OPTraHu3aTopa TOPTOBJIA, HANPAaBICHHBIE HA NPERYHNPEKIACHUE,



BBISIBJICHHME U TpeceueHue HapyumeHud TpeboBanuii 3akoHa No 224-D3 wu
NPUHATBHIX B COOTBETCTBUU C HUM HOPMATUBHBIX aKTOB.

Cratbeit 5 3akona Ne 224-®d3 omnpeneneHbl JCUCTBUSA, OTHOCSIIHECS K
MaHUITYJIMPOBAHUIO PBIHKOM, a bankom Poccum nmaHbl  MeToauMveckue
PEKOMEHJIAllMK IO YCTAHOBJICHUIO KPUTEPHUEB CYIIECTBEHHOIO OTKJIOHEHUS IICHBI,
crpoca, MpeMIOKEeHUs WM o0ObeMa TOProB (PUHAHCOBBIM HHCTPYMEHTOM,
WHOCTPAaHHOM BAJIIOTON U (KMJIM) TOBAPOM IO CPABHEHUIO C YPOBHEM LIEHBI, CIIPOCa,
NPEeMIOKEHUsT WM 00beMa TOProB TakuM (PUHAHCOBBIM HWHCTPYMEHTOM,
WHOCTPAHHOW BAIOTOM M (MJIM) TOBapOM, KOTOPBINA chopMHUpOBaics Okl O€3 ydeTa
JNEUCTBUM, IPEAYCMOTPEHHBIX YKa3aHHOM CTAaThEM.

OpranusaTop TOProBiIM I LEJIEH KOHTPOJSA MCIOJIb3YET, B TOM 4YHCIE,
KpUTEpPUH, YCTAaHOBJICHHbIE HOPMAaTMBHBIMU akTamu banka Poccum, KoTopbie
MO3BOJISIIOT OPTAaHU30BBIBATH aBTOMATU3UPOBAHHBINA KOHTPOJIb B LEJSAX BBISBICHUS
IPU3HAKOB MAaHUITYyJIMPOBAHUS PBIHKOB (Jajiee, COOTBETCTBEHHO, — Kpurepuw,
ABTOMaTH3UPOBAHHOE JIETEKTUPOBAHUE).

Cormacno nyHkty 4 crateu 12 3akoHa Ne224-®3  y4yacTHUKH
OpraHW30BaHHBIX TOProB, HWMEIONIME OCHOBAaHMS TMOJIaraTb, 4YTO OIEpaIUs,
OCYILIECTBJIsIEMass OT WX HMEHHU, HO 3a CUET KJIMEHTAa WIM OT HMMEHU H IO
NOPYYECHUIO KIIMEHTA, OCYIIECTBISECTCS C HENPABOMEPHBIM HCIOJIB30BAHUEM
uHcalepckol uHbopManuu U (W) SIBISIETCS MaHUITYJIMPOBAHUEM PBIHKOM,
o0s3aHbl yBeioMUTh bank Poccum o Takoil omepauuu (Aajee — MOTEHLHUAIBHO
HECTAH/IAPTHHIC OINEpalMy WM HEeCTaHJIapTHhIe crenku (3asBku)). Ilopsamok
YBEJOMIICHHSI, CPOKM HAIlpaBJICHUS YBEAOMJICHUS U COJEPKAHUE YBEIOMIICHUS
onpexaensirorca bankom Poccun.

CormacHo nyHkty 1.2.4.6 Ykazanus banka Poccuum ot 01.08.2019 Ne 5222-
VYV «O TpeboBaHMSAX K MpaBUJIaM BHYTPEHHErO0 KOHTPOJS MO MPEeIO0TBPAIICHHUIO,
BBISIBJICHUIO W TIPECEYEHUIO HEMPABOMEPHOIO HCIOJIb30BAHHUS HMHCANUIEPCKON
uHdopmaIuu 1 (WIM) MAaHUTTYJIMPOBAHUSL PHIHKOM IOPUAMYECKUX JIHII, YKA3aHHBIX
B myHkTax 1,3 — 8, 11 u 12 crateu 4 @enepanpHoro 3akoHa ot 27 utoinsa 2010 rona
Ne 224-®3  «O  OpOTUBOACHCTBMM  HEMPABOMEPHOMY  HMCIOJIb30BAHUIO
WHCAWJepCcKo WH(pOpMAIMM W MAaHUITYJIUPOBAHUIO PHLIHKOM W O BHECCHHH
W3MEHCHU B OTIEJbHBIC 3aKOHOAATENIbHbIE akThl Poccuiickon ®enepanumn»
(mamee — VYkazanume Ne5222-V) Kk (QyHKIUSM CTPYKTYPHOTO TIOJpa3eiacHUs
(IOMKHOCTHOTO JIMIIA) YYaCTHHKA OPraHU30BAHHBIX TOProB, B OOS3aHHOCTH
KOTOPOTO BXOJUT OCYIIECTBICHHWE KOHTPOJISA 3a COOJIOJIEHUEM IOPUIUYECKUM
auiioM  TpeOoBaHuii 3akoHa No 224-D3, Takke OTHOCUTCS KOHTPOJIb 3a
COBEpIIICHUEM oOlepaluii ¢ (PUHAHCOBBIMM HWHCTPYMEHTaMH, WHOCTpPAaHHOU
BAJIIOTON M (WJIM) TOBapaMH HOPUIUYECKUM JIMIIOM OT CBOEro MMEHHU U 3a CBOU
CYET (J1ajiee — KOHTPOJIb COOCTBEHHBIX OIepalinii, COOCTBEHHBIC OMEPALIHH ).

B crnydae BbisIBICHHS BEpOSTHBIX W (WIM) HACTYNUBIIUX COOBITHIA
perynsTopHoro pucka B obOmactu npotuBoaeiictBus HUNUMP, npusHaHHBIX
YYaCTHUKOM  OPraHM30BAHHBIX TOPrOB  CYIIECTBEHHBIMH, B  OTHOLICHUH



COOCTBEHHBIX omepaluii cornacHo myHKTy 1.2.4.1 Ykazanus Ne 5222-V tpebyercs
uHpopmupoBanue banka Poccun 06 ykazaHHBIX COOBITHSIX.

B Hacrosmmii MOMEHT HOPMAaTHUBHBIMM akTtamu banka Poccum s
npodeCCUOHANIBHBIX YYaCTHUKOB phIHKA IeHHBIX Oymar (mamee — ITYPIIB) He
YCTAaHOBJICHA  OOS3aHHOCTh IO  OCYIIECTBJICHHIO  ABTOMAaTHU3MPOBAHHOTO
JETEKTUPOBAaHUsA, a NPUMEHEHHE KPUTEPUEB Ui ABTOMAaTU3UPOBAHHOIO
JIETEKTUPOBAHUS, UCIIOIb3YEMbBIX OPraHM3aTOPAMHU TOPIOBJIM, HE B IMOJHON Mepe
noaxoaut ansa ITYPIIb, nmockonbky TpeOyeT oxBaTa M aHalid3a OIepaluil Bcex
YYaCTHUKOB OPTraHW30BaHHBIX TOPTOB.

Bwmecre ¢ Tem, cormacHo Bctynatomemy B cuity ¢ 01.10.2021 VYkazanuto
banka Poccum ot 14.09.2020 No 5549-YV «O TtpeOoBaHUAX K COICPKAHHUIO
YBEIIOMJICHHW, MPEAyCMOTPEHHBIX ITyHKTOM 3 yactu | m 4actero 4 crareu 12
®denepanpHoro 3akoHa oT 27 uronst 2010 roma Ne 224-D3 «O mpoTUBOACHCTBUU
HEIIPaBOMEPHOMY UCII0JIb30BAHUIO UHCANJEPCKOU uH(bOopMauu "
MaHUITYJIMPOBAaHUIO PBIHKOM M O BHECEHHMH M3MEHEHUH B  OTICIbHBIC
3aKOHOJAaTeNbHbIE aKThl Poccuiickoit Penepanun», a TAKKE O MOPAIKE U CPOKAX
npexncraBieHuss B bank Poccum ykasaHHBIX yBEAOMIICHHI» YBEIOMIIEHHE O
NOTEHIIMAJIBHO HECTAHJIAPTHOW OIlepaluy YYaCTHUKA OPraHW30BaHHBIX TOPIOB,
npenocrasisieMoe B bank Poccun, T0MKHO coepKaTh IOMUMO ITPOYEro ONUMCAHUE
IPU3HAKOB HEMPABOMEPHOI'O MCIOJIB30BaHUs HHCAHAEPCKON HHpOopMauu U (1)
MaHUITYJIMPOBAHUSA PBIHKOM [OTEHUMAJIbHO HECTaHAApPTHOM oOmNepaluu, B
OTHOLIEHHM KOTOPOM YYACTHUKOM OpraHUM30BaHHbIX TOproB B bank Poccun
MPEIOCTABIACTCA YKa3aHHOE YBEAOMJIEHHME, a TaKKe BBIBOJ, CIACIaHHBIN
YYaCTHHUKOM OPTaHW30BAHHBIX TOPIOB IO Pe3yJibTaTaM MPOBEIECHHOIO UM aHaIKu3a
KQKJI0M MOTEHUMAIbHO HECTAHIAPTHOM ONEpaLiH.

B cootBercTBUU ¢ myHKTOM 5 cTaThu 7 3akoHa Ne 224-D3 ITYPLb u unbie
JUIA, COBEPINUBIIME  OMEpPalUHh, COMPOBOXKIAIOUIUECS  HEMPABOMEPHBIM
WCIIOJIb30BAaHUEM  HWHCcaljepckodt  uwHbopmaruu U (WiM)  SBJISFOIIUECS
MaHUITYJIUPOBAaHUEM PBIHKOM, HE HECYT OTBETCTBEHHOCTH, €CIU YKa3aHHBIC
Olepallid COBEPIIEHbI 10 TOPYYCHUIO (PacmopspKEHUI0) APYroro  JuIa.
OTBeTCTBEHHOCTh B JAaHHOM CJy4yae HECET JIMIIO, JaBIIee COOTBETCTBYIOIICE
nopy4yeHue (pacrnopsiKeHue).

Bmecte ¢ Tem, Kak MOKa3bIBaeT MNpaKkTHKa NPUMEHEHHS HOPM 3aKOHa
Ne 224-®3, ITYPUDB crankuBaroTcsi ¢ BOBICYEHHUEM HX HEI0OPOCOBECTHBIMU
KJIMEHTAMU B ONEpalMM, OTHOCSIIMECS K HEMPAaBOMEPHBIM JICHCTBUSIM Ha
(MHAHCOBOM pBIHKE, YTO CO3[A€T MJis HUX 3HAYUTENbHBbIE pPEMyTallMOHHBIE M
perynsitopuble puckd. I[logoOHbIe (akTbl MOTYT SIBJIATHCS OCHOBAHHMEM ISt
OCYILECTBIICHUS bankom Poccun, OpPraHU3aTOPOM TOPrOBIIN 151
CaMOPETYJIUPYEMbIMU OpraHu3anusaMu (puHaHCOBOro pbiHka mpoBepok ITYPII.
Tak, bank Poccun, aHann3upyst TpuYMHBI BOSHUKHOBEHUSI HECTAHAAPTHBIX 3asBOK
WIM CACNOK Ha (UHAHCOBOM pBHIHKE, WMEIONIMX TMPU3HAKA MOTCHIIMAIBHO
HECTAaHJAPTHBIX ONEpalrid, MOXKET MPUUTH K BBIBOAY O HAJIUYUU HEJIOCTATKOB B
cucrteme BHyTpeHHero Koutposisi ITYPIID u ero HecmocoOHOCTH BBISIBIIATH PUCKH,



npucyime npopecCHOHATBHON NIEATeTFHOCTH Ha (DMHAHCOBOM phIHKE. OHAKO Y
I[TYPLIb 3ayacTyt0 OOBEKTHMBHO OTCYTCTBYET BO3MOHOCTh CBOEBPEMEHHOTO
BBISIBJICHUS CIIEJIOK M 3asIBOK, UMEIOIINX NMPU3HAKHU MMOTEHIHAIBHO HECTAaHAAPTHBIX
OTepaIvi.

B pamkax coBmecTHOM pabOThI, MPOBOJMMON ODKCIEPTHOM TpYIION MO
Bonpocam [1OJI/®OT, BHyTpeHHEMY KOHTPOJIO U PEryJIsiTOPHOMY (KOMILIAEHC)
pucky OKC npu Komwurere CoBera Penepanuu 1o O0pkeTy U (DUHAHCOBBIM
peIHKaM M JKcrepTamMu HammoHanbHOTO coBeTa (PMHAHCOBOTO phIHKA TMIpU
noanepkke JlemaprameHTa NPOTUBOJAEHCTBHUS HEAOOPOCOBECTHBIM IMPAKTUKAM
banka Poccun Ha OCHOBE OIIBITA BEAYIIUX POCCUMCKUN KOMITAHWM, SIBIISIOLIUXCS
[TYPIIB, pa3paboTaH nepeyeHb KpUTEPUEB ONPEAEICHUS PU3HAKOB BO3MOMKHOTO
MaHMITYJIMPOBAHHUS PBIHKOM M HEIPABOMEPHOTO HCIIOIb30BAHUS HWHCAWJIECPCKOU
uH(popManuu, KoTopble MoOryT wucnonb3oBatbesa [IYPLB nns opranuzanuu
ABTOMAaTH3UPOBAHHOIO JIETEKTUPOBAHMS, A TaKXKE HacTosue PekoMeHnanuu 1o
IIPUMEHEHUIO TAKUX KPUTEPUEB.

Hepequb KpI/ITepI/IeB JJI1 ABTOMaTI/I3I/IpOBaHHOF 0 IOCTCKTHUPOBAHMA
IIPUBCACH B HpHJIO)KGHI/II/I I x HaCTOAIIINM PGKOMGHIIEUII/ISIM.

Hactosimime PekoMenpaumuu He SBISIFOTCS 0OSA3aTE€IbHBIMA U MOTYT
ucrnonb3oBateess [IYPIB mno coOGcrtBenHomy ycmotpenuto. IIYPIB Bmpase
JONOJHATh,  M3MEHATh WM  COKpallarb  repedeHb  KpurepueB s
ABTOMAaTHU3UPOBAHHOTO JETEKTUPOBAHMS, & TAKKE YCTAaHABIIMBAaTh KOHKPETHBIC
KOJINYECTBEHHBIE 3HaUCHUS KpuTepres 1y1si MPUMEHEHUS € LEJIbI0 OCYIIECTBICHUS
BHYTPEHHETO KOHTPOJII U CHUKEHUS PUCKOB, MPUCYLIUX MPOQPEeCcCHOHATBHON
NeATEIbHOCTH Ha (DMHAHCOBOM PBIHKE, C YYE€TOM MX COOTBETCTBHUSI XapaKTepy U
macmtady ITYPLIB, a Takke ¢ yueTom BUJa aKTUBOB (LIEHHbIE OyMaru, 1OTOBOPHI,
SBJIAIONIMECS MPOU3BOAHBIMH (DPUHAHCOBBIMM HWHCTPYMEHTaMHM, M T.1.), B
OTHOUIEHMM KOTOPBIX YKa3aHHBIMU JIMIIAMM COBEpPUIAKOTCS ONEpalud, MU
XapaKTePUCTHK X PHIHKOB (JINKBUIHbIE/HU3KOJIMKBUIHbIC/HETUKBUIHBIE).

Jlnsgs  BBIABIEHUS  CHEIOK, MMEIOIIMX  NPU3HAKM  HECTAaHJIAPTHBIX
C/ICJIOK/3a5BOK, PEKOMEHJYETCS HCIOJb30BaTh PeXUM OCHOBHBIX TOPTOB Ha
MockoBckol MeXO0aHKOBCKOW BAJIIOTHOW OWMpIKE, 3a MCKIIOUEHUEM OIepaIuii 1mo
caenkam PEITO u onepanuii B peskuMe NePErOBOPHBIX CHIEIIOK.

B OCJIAX  BBIABIICHHA HCCTAHIAPTHBIX C,[[GJIOK/BEU{BOK PCKOMCHAYCTCA
IPOBOJWUTL aHAJINU3 COOCTBEHHBIX M KIIMEHTCKHX onepaunﬁ B paMKax OIHOIO
Y4aCTHHKA TOPIoB.

Y4yacTHUKM OpPraHM30BaHHBIX TOPrOB BIpPaBE YCTAHOBUTH  JIIOOBIE
IIOPOTOBBIE 3HAYEHUSI, UCIIOJIB30BATh JIHOOBIE «YCHWIMBAIOIINE» IMOAKPUTEPHUH, a
TaKX€ COUETAHUS KPUTEPUEB U TIOJAKPUTEPUEB.

Pazpabotunku HacTosimmx PexoMeHmanuii MoaTBEp)KIalOT TOTOBHOCTH K
[IOCTOAHHOMY JAAJIory Cc ITYPLIb, Opra"Hu3aropamu TOPIOBJIH,
CaMOpPETyJIUMpPyeEMBbIMU  OopraHu3aumssMu 1 bankom  Poccum B memsx
COBEPLICHCTBOBAHUS HAcTOAIMX Pexomenpanui m yrouHeHnro Kpurepues s



ABTOMaTI/IBI/IpOBaHHOFO ACTCKTUPOBAHMNA.

1. IIpouexypsl ucnosibzoBanusi Kpurepues 111 ABTOMAaTU3HPOBAHHOTO
NeTeKTHPOBAHUA

1.1. TIYPIIb  BmpaBe  ycTaHaBIMBaTh  COOCTBEHHYID  METOJHUKY
ucrnonp3oBanusi KputepueB ansg  ABTOMATH3UPOBAHHOTO  JIETEKTUPOBAHUS,
yka3zaHHbIX B [Ipunokennu 1 k HacTosimuM PekoMeHgamusim.

1.2. Kpurepuu 1yt ABTOMaTU3UPOBAHHOTO ACTEKTHPOBAHUS MPUMEHSIOTCS
B 1eax BeisaBiIeHUS ITYPLD 3aBOK, BBICTABISIEMBIX €0 KJIMEHTAMU, UM CACIIOK,
zakmouaeMbix [IYPLB oT uMeHum W/Wiam Mo MOPYYEHHIO CBOMX KJIMEHTOB Ha
OpraHW30BaHHOM pbIHKE (OUp>KEBbIE CHEIKH) WIM HAa HEOPraHU30BAaHHOM
(MHaHCOBOM pbIHKE (BHEOUpKEBBIE CIENKH). Takke yKa3aHHbIE KPUTEPUU MOTYT
npuMensaTeea ¢ 01.01.2021 g BBIABIEHUS NPU3HAKOB  IMOTEHIHAIBHO
HECTAaHJApTHBIX ONEpPALMA IPU OCYIIECTBICHUH KOHTPOJSA 3a IPOBEICHUEM
COOCTBEHHBIX OIEepalMii y4yacTHUKA OPraHU30BaHHBIX TOPTrOB B paMKax
peanmuzyemoit um wuHTepHanu3zamuu (¢ 01.01.2021 cormacHo ®PenepanbHOMY
3akoHy oT 22.04.1996 No39-®3 «O pblHKE I[EHHBIX Oymar» eclid 3TO
IPEIyCMOTPEHO JOTOBOPOM O OpOKEPCKOM OOCIYy)KMBaHMM M MOPYyYEHUEM
KJIMEHTA, TAKOE MOPYUYEHHE MOKET UCIIOJIHATHCA IMyTEM COBEpILIEHUSI OPOKEpOM 3a
CBOM CHYET CHEJIKH C TPETBUM JIMLOM C IOCIEIYIOLIMM COBEPIICHUEM CHEIKH C
JTAHHBIM KJIUEHTOM).

1.3. HomxuoctHoe mmio IIYPIIb, B o00s3aHHOCTH KOTOPOTO BXOIUT
OCYIIICCTBJIICHUE KOHTpOJISI 3a coOmromeHneM TpeOoBanuii 3akoHa Ne 224-D3,
(manee — Koutponep ITHUMMN/MP) npu BBISIBIEHUM OJHOIO WM HECKOJIBKUX
KpurepueB B pe3yibTaTe NMPUMEHEHHsS ABTOMATU3UPOBAHHOIO ACTEKTUPOBAHUS
JOJIKHO:

1.3.1. BcectopoHHe  W3y4uTh  KJIMEHTA, OCYIIECTBIISIFOIIETO  CHCIKY
(mojaBIero 3asBKy Ha COBEPIICHHUE CICNKH), TIPU COBEPIIEHUU KOTOPOU ObLIH
BBISIBJICHBI MIPU3HAKU MTOTEHIIMAIBHO HECTaHIAPTHON OTIEPAIIHH.

1.3.2. I3yuuTh 0OOCTOSITENHCTBA (JIOKYMEHTHI), SBISIOIIMECS OCHOBAaHUEM
MoJa4y 3asBKH (COBEPILICHHUSI CICIIKH).

1.3.3. CoGpath HEOOXOaMMYIO HHGOPMAIIHIO TTOATBEPKIAIONTYIO0, YTO 3asBKa
(cmenka) Owwia wHampasieHna [IYPIB ycranoBiaeHHBIM (YyHOJTHOMOYEHHBIM)
JIUIIOM/KJTUEHTOM WJIU KJIMEHTOM KJIMEHTCKOTo OpoKepa.

Oco0oe BHMMaHHE CIEAYET YAENATh ClIy4yasM MPUHATUS Ha OOCITyKUBaHUE
KIIMEHTCKOTO OpokKepa WIM COBEPIICHUS] CJHIEJIOK KIMEHTOM-HEPE3UICHTOM,
JICUCTBYIOIIIUM B HMHTEPECAX HECKOJBKUX JIMI], @ TaKXe€ ClIydasM, KOrja KJIHUEHT
nepenaet [IYPLB 3asBku mocpecTBOM AUCTAHIIMOHHBIX KaHAJIOB 00CITYKUBaHUS,
BKIroUass cerb «VIHTepHET», WM CaMOCTOSATENIBHO 3aKJIIOYaeT CHCIKH Yy
OpraHu3aTopa TOPrOBIIM MOCPEACTBOM cepBHca, npeacrtasisiemoro emy [IYPLIDB,
KOTJa BO3MOXXKHA KOMIIpOMETalus napojied (KOJOB), HMCHOJIb3yEMbIX B ILEJAX



MOANMCAHUS IOPYYEHUH ITPOCTOU 3JIEKTPOHHOU IOJIUCHIO.

1.3.4. TlpoBecT C€aMOCTOSATENbHBIM aHAIU3 TOJYYECHHONH HH(pOpMAIUU ¢
LEIbI0 TPUHATUS PEUICHUST O Haduuuu (OTCYTCTBUHU) JIOCTATOYHOCTU (HAKTOB,
yKa3pIBAOIIMX HA  BO3MOXKHOC  MAaHUIYJIMPOBAHWE PBIHKOM W (WIIN)
HEIMpaBOMEPHOE MCIOJIb30BaHUE HHcailepckoi uHpopManuuu. [Ipu nposeneHun
TaKOTO aHaImM3a KonTtpoiep [THUWN/MP BIIPaBE HCTI0JIb30BaTh
aBTOMATU3UPOBAHHBIE PEIICHUS JJIs MPOBEJAEHUSI TAKOTO aHajIn3a, o0Opamarbes K
OpraHu3aTopy TOPIOBIM, Yy KOTOPOrO COBEpPLIAINCH YyKa3aHHBIE CHEINKH,
oOpalaThCsl B CAMOPETYJIUPYEMYIO OpTraHU3aIUI0, YUaCTHUKOM KOTOPOM SBISETCS
[TYPIIb, oOpamatbcs K peryaaropy (MHAHCOBOTO PHIHKA C IEIBI0 MOJIYYCHHS
METO/I0JIOTUYECKOM TOMOIIIM MO aHAJIM3Y BO3MOXHBIX (PAKTOB MaHUIYJTUPOBAHUS,
WCMOJIb30BaTh HWHBIC, HE 3alpCIICHHBIE 3aKOHOJATEIILCTBOM Poccuiickoit
®denepanry UCTOYHUKU UH(OPMAIIMHU U CIIOCOOBI €€ TIOJTy4YEHHS.

1.4. Tlopsimok wucnosnb3oBanuss KpurepueB i ABTOMaTU3WPOBAHHOTO
JIETEKTUPOBAaHUSA OPUEHTUPOBAH HAa CBeAeHus, npenocrtaBisgemeie [TAO
MockoBckass bupxa ydacTHMKaM OpPraHM30BaHHBIX TOPrOB, HO JOITYyCKaeT
UCIIOJIb30BAHUE W WHBIX aHAJIOTUYHBIX CEPBUCOB, IMPEACTABISIEMBIX HWHBIMU
OpraHu3aTopaMu TOProBiu (MpoBaiaepamMu HHGOpMAIIMK) Ha ((PUHAHCOBOM PBIHKE.

1.5. HOpHIIOK HUCIIOJIB30BAHNUA KPUTCPUCB OJIA ABTOMaTI/IBI/IPOBaHHOFO
ACTCKTUPOBAHUA UCXOOUT U3 CIICAYIOIIUX 0a30BbBIX ,HOHYHIGHHﬁl

1.5.1. Caenku KJIMEHTOB OCYIIECTBIISIOTCS Ha opraHu3oBaHHbIX Toprax [TAO
MockoBckas bupxka,

1.5.2. ITYPLB ucnons3ytotes aannble, npegocrasisiembie [IAO MockoBckas
bupxa:

- XML-aiinbl, pacchliaeMble y4aCTHUKaM OpPraHHW30BaHHBIX TOPIOB Ha
doHmoBOM  peiHKEe  (cTpykTypa  maHHbIX:  https://fs.moex.com/files/943),
UCIIOJIB3YIOTCSl €KelHeBHbIe OupxkeBbie oT4yeThl: SEMO03 — cpenku, SEM21 -
PE3YABTUPYIONINE JIaHHBIE TOPTOB M PacCUMThIBaeMbie MOCKOBCKOW OHpIKei
1IeHbI/OnprKeBast UHPopMaIK);

- nHpopManus 0 TEKYIIHUX IIEHaX LIEHHBIX Oymar
(https://www.moex.com/ru/current-prices.aspx);

- IIoKas3aTcJIn AOJIsd OHpeI[eJ'IeHI/IH I(pI/ITepI/IeB CYHIGCTBCHHOFO OTKJIOHCHUA
(https://www.moex.com/a777).

1.6. AnropuT™Mbl TpOBEpKH BHITIONHEHUs KpurtepueB mpuBeneHb B
[Tpunioxxenuu 2 k HaCTOAIUM PexoMeHaanusm.

Crmenyer  y4ddThIBaTh,  YTO  IIpeJJIaracMble QITOPUTMBI  HOCST
pEKOMEHAATENbHbIM  XapakTep W Moryr wusMmeHsArsca IIYPLID no cBoemy
YCMOTPEHHUIO B LEAX ONTHUMAJIBHOIO JTOCTHXKEHUS Lelaell ABTOMaTU3HMPOBAHHOTO
JETEKTUPOBAHUS.


https://fs.moex.com/files/943
https://www.moex.com/ru/current-prices.aspx
https://www.moex.com/a777

2. Mopsipok neiicruii ITYPIDb npu BbIfABJIeHNH NPU3HAKOB
MAHMITYJIMPOBAHUS PHLIHKOM

2.1. B cnyuae BoisaBaeHuss Kontponepom [IHUHMM/MP npusnakos
coBepllieHUs omepanuu (onepanuit), ocymectsisiemon ot umenu [TYPLB, Ho 3a
CUeT KJIMEHTAa WM OT MMEHU M IO TOPYUYECHUIO KJIMEHTa (Takke COOCTBEHHOM
olepalyyd MPOBOJAMMON B paMKax HHTEpPHAIM3allMH), B OTHOUICHUH KOTOPOM
MMEIOTCS OCHOBaHWs IIOjlaraTh, YTO TakKas oOIepauus OCYIIECTBISETCA C
HEMPaBOMEPHBIM HCIIOJIb30BAaHUEM MHCaIepCcKoil HHGOpMAIUU U (UITH) SBISETCS
MaHUNyJaupoBaHueM poiHKOM, Kontponep [ITHUMW/MP He3ameanuTenbHO
npeacrasisieT pykopoaurento IIYPLD oTdeT o BeISIBIEHHON Oonepanuu.

2.2. Bayrpennumu poxkymentamu [IYPLB, ompepenstomumu mnpaBuia
KOHTPOJIT 3a coOmoaeHreM TpeboBanmii 3akoHa Ne 224-D3, nomKHO OBITH
IPELYCMOTPEHO 00s3aTEIbHOE HAMPABICHUE YBEAOMIIEHHS O NOTEHIHAIBHO
HecTaHjapTHOM omepaiuu B bank Poccuu (nmamee — YBemomiieHuwe) B ciiydae
npusHanus Kontponepom ITIHUUU/MP onepanuu, Kak OCYIIECTBICHHOW C
HEMPaBOMEPHBIM  MCIOJIb30BAaHUEM HHCaiiepckod uHbopManuu U (UIH)
MaHHUIYJIMPOBAHUEM PBIHKOM.

2.3. BHyYTpeHHUMH JOKYMEHTaMH, ONPEICIISIONMMHU MpaBUiia KOHTPOJISA 3a
cobmoienueM TpeboBanuit 3akoHa Ne 224-D3, noimkeH OBITH MPETyCMOTPEH
MOPSIIOK  TIPEICTABJICHUS YBEAOMJICHHUS O TMOTEHIMAIbHO HECTaHJIApPTHOU
oTiepali Ha OCHOBAHWH KaXXJ0TO OTYETa O BHISIBIICHHOM OIepaIuy.

2.4. Pyxosomutens  I[IYPLB/Kontponep  ITHHUWWU/MP  nampasiser
YBenomiienne B bank Poccnn B yCTaHOBIEHHOM MOPSIIKE.

2.5. YBemomienue HampaBisieTcs B (GopMe SJIEKTPOHHOTO JTOKYMEHTa C
AIEKTPOHHOM NMOAMMUCHIO TOCPEACTBOM TEIEKOMMYHHMKAIIMOHHBIX KaHAJIOB CBA3H, B
TOM uHuciie depe3 cerb «HTepHEeT» ¢ UCHOJIb30BAaHUEM JIMYHOTO KaOWHETa Ha
caiite banka Poccum b0 WHOTO cepBHUCa, NPENOCTABIIEMOro OIepaTopamMu
UH(OPMAITMOHHBIX CUCTEM, KOTOphIe ucnonb3ytorcs [TYPLIB.

3. Pe]_lIeHI/Iﬂ, PE€KOMECHI0BAHHBIC 1JISI UCIIOJIB30BAHUSA IIPH OCYLIECCTBJICHUHA
ABTOMaTI/I3I/IpOBaHHOM ACTCKTUPOBAHUU

3.1. [ns ocyuiecTBieHUs ABTOMATU3UPOBaHHOTO JerektupoBanus I[TYPIIb
BIIPAaBE  MCIOJB30BaTh  JIIOOBIE  ABTOMATHM3WPOBAHHBIE  pEIICHUsS,  Kak
pa3paboTaHHBIE  CaMOCTOSITEILHO, TakK MW  TpeajiaraéMble  CTOPOHHUMH
pa3paboTurKamMu IPOrpPaMMHOTO 0OECTICYEHHUSI.

3.2. Ilpmu HEOOXOIUMOCTH noabopa Hanoolee IMOAXOISIIIETO
aBTOMATU3UPOBAHHOTO PEIIEHUS € YYETOM HWHIUBUIYAJIBbHBIX OCOOEHHOCTEM,
[IYPIIb Moryr mnoiayyuTh KOHCYJbTAllMI0 Y pa3pabOTYMKOB HACTOSIIUX
Pexomennamuii.



KPUTEPUMU,

IIpunoxenue 1

Kk Pexomengauusam HCOP

no npoueaypam kourpouis ITYPLD 3asiBok u
C/1CJIOK B 1eJISIX BbISIBJICHHS IPU3HAKOB
NOTEHIHAJIbHO HECTAHAAPTHBIX ONlepalMi
ot 02.12.2020

KOTOpbIe MOTyT HcnoJib30BaThesi ITYPID npu ABTOMATH3MPOBAHHOM AeTEKTUPOBAHUM
B LEJIAX BbISIBJICHHUS MPU3HAKOB MOTCHUHAJIbHO HECTAHAAPTHBIX ONlepalMu

NeNeni/m

Kputepum ;s ABTOMaTU3HPOBAHHOTO 1€TEKTHPOBAHUSA

I[OHOJIHI/ITCJIBHBIC YCI0BUA H OrPAHUYCHUA

OTKIIOHEHHE BBIPAKECHHOTO B pPyOIsX oObeMa CACIOK  KIHEHTA® ¢
OJIHUM MHCTPYMEHTOM, B KOTOPBIX OH BBICTYIAJl B KAUECTBE MOKYyNaTEIIs
(nponaBua), HaJ BBIPAXKEHHBIM B PYOJsiX 00bEMOM CAEJIOK KIMEHTA, B
KOTOPBIX OH BBICTyNaJl B KauecTBe MpojaBla (MOKyMHaTelss) COCTaBIsSET
3a 1 gens Oonee 80 mutH. pyOeit (MMpu ATOM YUCIIO TaKUX AHEH 5 u 6omee
3a mocieaHue 20 TOproBuIX JHEHN), 3a mocheaHue 20 TOProBbIX JHEH
cocrasisieT Oosee 200 MiH. pyOJIeH.

1. Kpurepuil ucnomp3yercs TOIBKO IS aKIHiA,
oOymranmii, maes u ETF.

2. Kpurepuii  He  pacnpocTpaHseTcs  Ha
WHCTUTYIHOHAJIBHBIX HUHBECTOPOB.

3. K omepamusaM KpeAWTHBIX  OpraHU3aALUN
PEKOMEHAYETCSI NPUMEHSTh YKa3aHHBIA KPUTEPUU
TOJIBKO B OTHOLIEHWH JOJIEBBIX MHCTPYMEHTOB, a K
onepanusam HEKPEIUTHBIX (uHAHCOBBIX
opraHmzalii (BBUOY NOTEHUUAIbHO MEHbILIETO
oObeMa ornepaluii) - B OTHOILIEHUH KaK JTOJIEBbIX TaK
Y JI0JITOBBIX HHCTPYMEHTOB.

! Cnenku B MHOCTpaHHOM BalIOTE IEPECUUTHIBAIOTCSA 10 Kypcy BaHka Poccuy Ha J1aTy 3aKIIOUEHHUS CIETIKH.

? 31ech U aanee 1o TEKCTY TI0/1 KIIMEHTCKOH orepanuei (caenkoii/monannoi 3asskoii) ¢ 01.01.2021 noHMMaroTest Takke 1 COOCTBEHHBIE ONEPAlMN YYACTHUKA OPIraHU30BaHHBIX TOPIOB B paMKax
OCYIIECTBIIIEMON HHTEepHaIu3ammu (cornacHo Denepanbromy 3akoHy 0T 22.04.1996 roga N 39-®3 «O peinke 1ienHbix 0Oymar» ¢ 01.01.2021 eciu 370 MPeIyCMOTPEHO TOTOBOPOM O OPOKEPCKOM
00cITy)kKMBaHUH ¥ IOPYYEHUEM KIIFEHTA, TAKOE MOPYUCHNE MOKET MUCIIONHATHCS MyTEeM COBEPIIECHHUS OPOKEpPOM 3a CBOM CUET CACIKU C TPETHUM JIMIIOM C TOCIEAYIOIIMM COBEPIICHUEM CAEIKH C
JTAHHBIM KITUEHTOM).




NeNeni/n

Kpurepuu 1jisi ABTOMATU3MPOBAHHOIO 1€TEKTUPOBAHUS

ﬂOHOJ’IHI/ITeJIbeIe YCI0BUA H OIrPAHUYCHUA

Jons CIENIOK" OJIHOrO KJMEHTa B CIEJKaX JIPYroro KJIMEHTa y OJHOTO
y4acTHHUKa TOProB cocTaBiisieT He MeHee 50% 3a ToproBeiii aeHb. [Ipu
ATOM OOIIMI 00bEM CHCIOK KIMEHTOB MEXIy coOOM cocTaBisieT Ooliee
5 % ot obiiero 6up>keBoro o0beMa TOProB MO MHCTPYMEHTY, a YHUCIIO
TaKMX TOPTOBBIX JHEH - 5 u Oonee 3a mocneaaue 20 TOProBBIX JTHEH.

[lepBoHayaJIbHO TPU  BBISABJICHUH
PU3HAKOB MOTEHIIMAIBHO HECTaHAapTHBIX
omepaluii B LENAX  COBEPIICHHUS  KIMEHTOM
omepanuii B paMKax JOOPOCOBECTHBIX MPAKTHK
OCYUIIECTBJISITh Pa3bCHUTEIBbHYIO paboTy uepes

HUMCIOIIHNECA KaHaJIbl pa6OTBI C KIIMCHTOM.

YKa3aHHbIX

[lenpr0 KOMMYHUKalUil C KIWEHTOM, B CIy4asx
KOTrJa 3TO MPUMEHUMO (KJIIMEHT «HJIET Ha KOHTaKT
U TpeaocTaBisieT HHGOPMAIMIO O IEIsIX CBOUX
onepaluit), ABJIsIeTCs MPEeI0TBPAIICHUE MPOBEICHUS
KJIUEHTOM (BBUAY HEJOCTATOYHOCTU Yy  HEro
KOMITIETEHLIUH, 3HAHUI O paboTe phIHKA) Olepanui,
NOTEHIUAJIIBHO TOANAJAIONINUX TMOJ OMNpPEIeIICHHS
U3BECTHBIX  HENOOPOCOBECTHBIX  NPAKTUK  Ha
OpraHU30BAaHHOM pBIHKE (MPAKTHK, HAPYIIAIOIIUX
3aKOH) (&majmee — pa3bsCHUTENbHAsT pabora ¢
KJIUEHTOM).

HGCTaHI[apTHaH AKTUBHOCTB IICPC CYMICCTBCHHBIM U3MCHCHUEM LICHEI.

TpurrepoM sl BBIABICHHSI HACTOSILIETO KPUTEPHS SBISIETCS OJHO U3
CJIEYIOIIUX COOBITUH, CBS3aHHBIX C M3MEHEHHUEM ILI€Hbl (PUHAHCOBOIO
UHCTPYMEHTA:

—3a | MmunyTy — 60mee ueM Ha 0,2% (3 curmsr 0,065%)
—3a 3 muHyTH — 6ostee yeM Ha 0,33% (3 curmsr 0,11%)
—3a 5 muHyT — 6051ee uem Ha 0,45% (3 curmsr 0,147%)

[Tocne cpabGarbiBaHUsS TpUITEpa 3aIMyCKAEeTCsl TMOUCK KIUEHTOB, 4Yel

1. Ilpm aHanu3e KIHUEHTAa [IOJKHA YYUTHIBATHCS
UCTOpPUS omnepanui KJINEHTA C JTAHHBIM
UHCTPYMEHTOM.

2. ITlocne cpabaThiBaHUsS  TpUITEpa
npoBepkr  (aKT  TIOSIBICHUS B
UCTOYHHMKAX WHopMamuu o

CO6BITI/I$IX, CBJ3aHHBIX C OMUTCHTOM.

TpedyeT
OTKPBITBHIX
CYIIECTBEHHBIX

3. Ilpu GonbmioM KoJW4YeCTBE cpabaThIBaHWA, HE
MO3BOJISIOIIEM MOCIEAYIOUTYI0 00pabOTKy B PyYHOM
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NeNeni/n

Kpurepuu 1jisi ABTOMATU3MPOBAHHOIO 1€TEKTUPOBAHUS

ﬂOHOJ’IHI/ITeJIbeIe YCI0BUA H OIrPAHUYCHUA

noptdenb 1eHHbIX Oymar uameHusics 6osee uem Ha 3% 3a nocieanue 10
TOPTOBBIX JHEH, BKIIOUYask IEHb COOBITHSI:

a) B cinyuae pocrta 1ieHbl: KIIMEHT, COBEPIIABIINMI CIEIKHU C (PUHAHCOBBIM
WHCTPYMEHTOM, MOKYIIABIIWWA MEPES POCTOM U MPOJIABABIIUN BO BpPEMSI
pocTa WM Ha TMMKE pOCTa MO BBICOKOM [E€HE, MNOJYYHUBIINN
MOJIOKUTENIbHBIM (PUHAHCOBBIM PE3yJbTAaT MO HUHCTPYMEHTY Oosee 1
MJIH. PYO.

0) B cnyuae mnaneHuss 1eHbl (3€pKaldbHO IYHKTY «a»): KIIMEHT,
COBEpIIABIINNA CAETKA C (PUHAHCOBBIM HHCTPYMEHTOM, MpPOAAaBaBIIMIA
nepen MnajeHueM U KYMUBIIMK BO BpeMsl aJCHUSI UK HA TTUKE MaJICHUS
0 HU3KOM I1I€He, TIONYyYUBIIUMA TOJIOKHUTEIbHBIA  (UHAHCOBBIM
pe3yIbTaT® 110 HHCTPYMEHTY Goutee 1 MiH. pyo.

YceunuBaromum  GakTopoM TMpU  CcpadaThbIBAHUK TPUITEpA SIBISETCS
o 4

HECTaHJAPTHO OOJBIION O0BEM TOProB B TEPHUOJ 3HAYUTEIHLHOTO

U3MEHEHUS 1ICHBI.

Pacuer (¢uHaHCOBOrO pe3yibTaTa OCYIIECTBISIETCS B  paspese
MHCTpyMEHTa Ha nepuoje 10 ToOproBeix JHEMH.

PCKHUME, IIPUMCHATD JOIIOJITHUTCIIBHBIC TPUITCPHI.

MuHnMaIbHBIN 0,2000
MPOIEHT U3MEHEHUS
LEHbI 32 | MUHYTY:

MuuaumaneHusiii 00em | 1 000 000.00
CIEJIOK KIHreHTa 3a 1
MUHYTY:

JlonomHUTENBHBIN 0:05:00
WHTEpBaJ NpU BEIOOpE
CHENOK 32 1 MUHyTYy

MuHUMAaTbHBINA 0,4500
MIPOIICHT U3MEHEHUS
LIEHBI 32 5 MUHYT:

MuuaumaneHubiii 00em | 1 000 000.00
CIEJIOK KJIMEHTa 3a 5
MUHYT:

JlonomHUTENBHBIN 0:10:00
WHTEpBaJ MpHU BEIOOpE
CIEJOK 32 5 MUHYTY:

MuHUMAaTbHBINA 1 000 000.00

3 Hcnonp3oBaTh HETTO-PE3YJIBTAT 110 CACIKAM C OTKIIOHCHUECM.

4 o o
ITox HecTanmapTHO OOMBIIMM 0OBEMOM MPEAIAraeTCs MOHUMATh 00BEM, MPEBIMAIONNN 1 MITH. pyOeH.
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NeNeni/n

Kpurepuu 1jisi ABTOMATU3MPOBAHHOIO 1€TEKTUPOBAHUS

ﬂOHOJ’IHI/ITeJIbeIe YCI0BUA H OIrPAHUYCHUA

(hbUHAHCOBBIH
pe3ynbTaT A
BKJTFOUCHHS B OTUET:

KommuecTtBo Toproseix | 10
JTHEUN B IEPHUOJIE
pacuera (pUHAHCOBOTO
pe3ynbTaTa:

Jloyisl cIeNIOK, COBEPUIEHHBIX YYACTHHUKOM OPraHU30BAaHHBIX TOPTrOB OT
CBOETO0 MMEHHU U 3a CYET OJHOT0 KJIMEHTa (TPYIbl KIMEHTOB HEe Oolee
10) ¢ TopryeMblM WHCTPYMEHTOM B TEUECHHE KaJICHJAPHOTO Mecsiia
npeBbiiaeT 25% 0T CyMMapHOTo o0beMa CIENOK B COOTBETCTBYIOLIEM
pexume OupkeBbIX TOproB (Oopie), B KOTOPOM CHETKH COBEPIIAOTCS
Ha  OCHOBAaHMM  3asBOK,  aJpPECOBAHHBIX  BCEM  Yy4YaCTHUKaM
OpraHU30BAaHHBIX TOProB, B Ciy4ae, €ciIu HH(opManus O JHIAX,
MOJABIIMX 3a8BKU, a TaKXKe O JIMIAX, B MHTEpecax KOTOPbIX ObLIU
MOJaHbl  3asiBKM, HE  pacKpblBaeTcsi  JAPYrUM  Y4YaCTHHKaM
OpraHU30BaHHBIX TOPIOB.

YUUTBIBAIOTCA CHEJIIKM YYaCTHHKAa OpPraHW30BaHHBIX TOProB IO
MOPYYECHHUIO KIUEHTOB. EcCiau COBOKYMHBIM O0BEM CHEIOK y4dacTHHKA
OpPraHM30BAHHBIX TOPrOB IO MOPYYEHHUIO MpeBbimaeT 25% ot odbema
C/IEJIOK 3a KaJeHJapHbIH Mecsll, aHaTU3UpPyeTCsl 00BEM BKIIaJa KaXKI0ro
KJIMEHTa B COBOKYIHBIN 00BEM.

31ech TakKe MpeaiaraeTcs oTcedeHue B >=2% I KaKJA0ro KJIWeHTa.

1. Kpurepuii ucnoib3yeTcsi TOIbKO JJIs aKIUi, TaeB
u ETF.

2. Tlox rpynmoil KIMEHTOB MOHUMAIOTCA JtOObIE
KJIMEHTBI, €CIM UX 00BEM CHIEJIOK C MHCTPYMEHTOM
npeBbimaer 2% OT o0beMa CHCNOK C JaHHBIM
UHCTPYMEHTOM.

® Ungopmarst MoxkeT 6bITh MOydeHa CyMMHPOBAHHEM JAHHBIX 00 06BEMaX TOProB B COOTBETCTBYIomEM (6opae) u3 orueroB SEM21 - Bupienas nudopmarus Ha GOHIOBOM PhIHKE



http://fs.moex.com/files/3864/
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NeNen/nm Kpurepuu nyiss ABTOMAaTH3MPOBAHHOIO IeTEKTHPOBAHUS JlonmosiHUTEIbHBIE YCJIOBHUS U OTPAHUYCHUSA
Takum oOpazom, rpynmna u3 10 KIUEHTOB MOXKET cHOpPMHUPOBATHCS, a
MOKET He C(POPMUPOBATHCS — MOKET OBITh TOJIBKO OJIMH KJIMEHT.
S5: Jlonst xiareHTa B OMpXKEBOM 00bEeMe TOPTroB MO MHCTPYMEHTY (Tonbko | [Ipumensiercs Tonmbko B cioyyae TOProB IO
st poH10BOM cexuun) 6omaee 50%. UHCTPYMEHTY B TEUYEHHHM Oo0jiee 4eM 5 TOPTOBBIX
JHEW 3a OTPE30K B 20 TOProOBBIX JTHEM.
6. OTKJIOHEHUS 1IEHBl COBEPILIEHHON CAENIKH (3aKI0YEHHOro aoroBopa) ot | [Ipeqmaraercs ycTaHOBUTH CIEAYIOIIHE MOPOTOBBIE

TEeKyIlle IIeHbl (PUHAHCOBOTO MHCTPYMEHTAa Ha YCTAaHOBJICHHYIO
BenmunHy. [IpenmaraeTcs HMCHonab30BaTh TEKYIIUE PBHIHOYHBIE IICHBI,
nyosmKyemblie Oupikeit: https://www.moex.com/ru/current-prices.aspx.
PekoMenayeTcst kak JOTOJTHUTEIBHBIN KPUTECPHUIA.

3HAYEHUsI OTKJIOHEHUN MpPH YCIOBUU OTCYTCTBHS
JNEUCTBUSL B aHAJIU3HPYEMOM IIEPUOAE CTPECCOBBIX
MaKpOIKOHOMHYECKUX (PaKTOPOB:

nosieBble 1eHHbIe Oymaru (15% - kpuTHYeckoe
OTKJIOHEHHE):

® JIMKBUJIHBIC, BXOJSIIME B HHIEKC TOIYOBIX
¢umex: 1,5 % u Oonee;

e mkBUAHbIE: 2,5% U Ooltee;
e HU3KOJMKBUIHEIE: 5 % u OoJiee;
e uemukBuaaeie: 10 % u Oolee.

noJroBbie nMeHHble OGymaru (5 % - KpuTHYECKOe
OTKJIOHEHME):

e jukBuaueie: 1% u O0osee
e HU3KOJUKBUAHBIE: 3 % U OoJiee

e pgemukBuaueie: 4 % u Oolee



https://www.moex.com/ru/current-prices.aspx
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NeNeni/n

Kpurepuu 1jisi ABTOMATU3MPOBAHHOIO 1€TEKTUPOBAHUS

ﬂOHOJ’IHI/ITeJIbeIe YCI0BUA H OIrPAHUYCHUA

IIpn aHanu3e LEHBI 3aKIOYEHHBIX OMPIKEBBIX
CAENOK C HENMKBUAHBIMU ILIEHHBIMH Oymaramu
0o0beM OMpKEBBIX TOPrOB, IO KOTOPBIM HE
NO3BOJISIET OLEHUTh MX CHOPABEAJIUBYIO LIEHY,
npeajaraeTcsi  JONOJHUTENBHO  HWCIOJIb30BaTh
uH(pOpPMAIMI0O O I€HaX BHEOUPKEBBIX CHEJIOK:
https://www.moex.com/s158.

[lo HeMUMKBUAHBIM LEHHBIM Oymaram ¢ HHU3KOU
000paunMBacMOCTBIO HA  pBIHKE  IpeAIaraercs
UCIOJB30BaTh  JIaHHBIE O  OWUpXKEBBIX U
BHEOMPKEBBIX CHEIKax 3a IEpuoJ, B KOTOPOM
00BEM  CHEIIOK COOTBETCTBYIOIIUM  BBIITYCKOM
LEHHBIX OyMar cOCTaBWUJI HE MEHEE TPEXKPaTHOIrO
o0bemMa  CHENKH, IO KOTOpPOH  HEOOXOAMMO
ONpENEIUTh  CIPABEUIMBYKD  CTOMMOCTh.  3a
YKa3aHHbIM  NEPUOJX  pacyera  Ipearaercs
pacCUMTBIBATH  CPEAHEB3BEIICHHYID  CTOMMOCTH
YKa3aHHOTO BBIITYCKA LIEHHBIX OyMar.

[Tomayva 3assBok (MOpPY4EHUI) HHCARIEpAMH YUYACTHHKA OPraHU30BAHHBIX
TOPrOB Ha COBEPIICHHE CHAENOK ¢ (PUHAHCOBBIMM HHCTPYMEHTaMH,
BKJIFOUEHHBIMA B CTON-JIUCTBI M JUCTHl HaOmoneHus. Ilomaua
WHCaiiiepaMu  3asBOK (IIOPYYEHHWI) HA COBEpIICHHE CHEIOK (U
COBEpIICHHE CAENOK) ¢ (PMHAHCOBBIMU MHCTPYMEHTaMH, B OTHOLICHUU
KOTOPBIX OHU IIPU3HAHbI HHCAIEpaMHU.

PexoMmeH10BaHbl K MPUMEHEHHUIO KaK JIOMOJHUTEIbHBIE KPUTEPUM IS
OpraHu3aliii — YYaCTHUKOB OPraHM30BaHHBIX TOPIOB, SIBJISIIOLIUXCS
MHCailiepaMl B COOTBETCTBUM C NyHKTamu 1 u 5 crtateu 4 3akoHa

JIOMOJIHUTENBHO  TpeJjlaraeTcsi  OCYIIECTBIISITh
MOHHUTOPHUHT TOAAYN 3aBOK (COBEPIIICHHUS CJICIIOK)
¢ (PMHAHCOBBIMH MHCTPYMEHTAaMHU B CTOI-JTUCTaX U
aucTax HaOMo/IeHUs paOOTHUKAMHU OpPTraHHW3allud -
HE  WHCaiWjgepaMu B IENIX  oOecredeHus
CBOEBPEMEHHOTO  BBISBICHUS W  IMPECECUCHUs
HEMIPABOMEPHOTO  HCIIOJb30BAaHUSI HWHCAUAEPCKON
uH(OpPMAITUN BHYTPU OpTaHU3AIIHH.

Pekomennyercss Takke YCTaHOBUTH B KayecTBE



https://www.moex.com/s158
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NeNeni/n

Kpurepuu 1jisi ABTOMATU3MPOBAHHOIO 1€TEKTUPOBAHUS

ﬂOHOJ’IHI/ITeJIbeIe YCI0BUA H OIrPAHUYCHUA

Ne 224-@3, B OTHOIIIEHUH 1504 MHCaNIepOB: HWHCalIepOB
SMUTEHTA/yIPABIISIIONICH KOMIIAaHUM W/WIM WHCAWIECPOB B OTHOIICHUHU
CTOPOHHETO AMUTEHTA/yIPABJISIONICH KOMIAaHUH.

KPpUTCPHUCB BLIABJICHHA PUCKA HAJIMYINA Y HHC&fIIIGpa
OpraHu3anunu KOH(i)JIHKTa HHTEPECOB.

— Mojilauy HHcaiaepoM Oojiee 5 JHOOBIX TOPTOBBIX
3as1BOK (MOpy4YEeHUI) B Te€UEHUE paboydero JHs;

—  HEUWHBECTUIIMOHHBI  XapakTep  CJENOK
WHCaiiiepa (B TeUEHHUE TOPTOBOTO JIHS COBEpIIEHA
NOKyIlKa W Tpojaxa OJHOTO (UHAHCOBOTO
UHCTPYMEHTA);

— y4JacTHe B CJIeNKaxX Ha MpoTsbkeHuu Ooree 25%
TOPrOBBIX JIHEH Ha MNPOTSHDKEHUH 1 TOProBOro
Mmecsia (21 ToproBulii 1eHB).

[logauya 3asBOK WHCAWACpPOB M COOCTBEHHBIX 3agBOK yYaCTHHKA
OpPraHW30BaHHBIX TOPrOB WM JOBEPUTEIBHOTO  YIPABISIOLIETO
IIEHHBIMU OyMaramu, BBICTABJICHHBIX C OIEPEKEHUEM BBICTABICHUS
(mepenaun Ha OWpPKYy) 3asIBOK HAa OCHOBAaHWU TOPYYECHUM KIMEHTOB,
MOCTYNUBIIUX YYaCTHUKY OpPraHW30BAaHHBIX TOProB, WU 3asSBOK
JIOBEPUTEIBLHOTO YIIPABIISIOINIETO.

PexoMeHnyeTcs Kak  JONOJHUTENBHBIA  KPUTEPUUA IS 3asBOK,
MO/IABAaE€MbIX Yepe3 CHCTEMbl OpOKepa W MPEIIOoJIararliuX 3aIepiKKy
nepenayu 3asBKU Ha OUpKy (MOpydyeHUsi Ha OyMa>KHOM HOCHTENIE WIIU C
rojioca).

Pexomennyercss npuMEHSATH KpPUTEpUM B Ciydae,
KOrJa OIlepeXKarolas 3asBKa BBICTABISICTCS C
YCJIOBUSIMH PaBHBIMU WJIH JIYYIIUMU OTHOCUTEIBHO
0a30BOi1 3a5BKHU.

[Ipennaraercs YCTaHOBUTh clenyroume
KOHTPOJIbHBIE TIEPUOBI BPEMEHHU MEXIY BPEMEHEM
MoJa4y CpaBHUBAEMBIX 3asBOK:

JA0JIeBbIe LIEHHbIC OymMaru:

® JIMKBHUIHBIC, BXONSAIINC B HMHICKC TOJIYOBIX
dummex: 1 cexynaa,

® JUKBHUIHBIC: 5 CEKYH];

® HU3KOJMKBHUIHBIE: 30 CEKYH]I
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® HEIUMKBHJHBIE: | MUHYTA
JM0JITOBbIE IIeHHbIEe OyMAaru:

® JIMKBUJHBIC: 5 CEKYH/I

® HU3KOJIMKBHUJIHBIC: | MUHYTa

¢ HCJINKBHUIHBIC: 5 MHUHYT.

[logauya 3adBOK Tmeped pPacKpbITHEM WHCAWAEpcKol uHpopManuu
AMUTEHTOM (CYyIIECTBEHHBIX (pakToB, cooOmeHuit) Ilpumensiercs kak
JOTIOJIHUTEIIbHBIA KPUTEPUI.

PexoMeH1I0BaHO K MPUMEHEHUIO YYaCTHUKAMU OPTaHW30BAaHHBIX TOPIOB
- OMHTEHTaMHM B OTHOLICHWHM PACKPBIBAEMOM HMH HMHCAUIEPCKOU
nH(pOpMaUU M yYaCTHUKaMH OPTraHW30BaHHBIX TOPIOB, MOIYYarOUIUMU
exenHeBHO oT MHTepdakc B BuUIe CBOAHOTO peecTtpa MH(GOPMALUIO O
PacKpbITBIX MHCaWIepaMyd - OMUTEHTAMHU COOOILEHUSX B JIEHTE
HOBOCTEH.

[Ipennaraercs YCTaHOBUTh clenyroume
KOHTPOJIbHBIE TIEPUOABI BPEMEHU MEXIY BPEMEHEM
nojauu 3asBKU U PACKPHITUEM B JICHTE HOBOCTEH
COOOILIEeHHs C MHCAUIepCKON UHpOpMaITUEH:

JA0JIeBbIe LIEHHbIC OymMaru:

® JIMKBHUIHBIC, BXONAIINE B HHICKC TOIYOBIX
¢dummex: 30 MUHYT;

e JMKBHAHBIC: 1,5 4Jaca;

® HH3KOJWUKBHUIHBIC U HSIIMKBHIHBIC: 9 4acoB.
JAO0JITOBbIE LIEHHbIC OymMaru:

e JIMKBUIHBIC: 3 "yaca

e HU3KOJIWKBUJHBLIC M HEJIMKBUIHBIC: 9 4acoB.

Pexomennyercs YYUTBIBATh YKa3aHHbIE
KOHTPOJIBHBIE IIEPUOABI B OTHOILLIEHUH
UCKJIFOYUTEIBHO MEPUOAOB IPOBEICHHUS TOPTOBBIX
CECCHil, a TMEepuoj] BPEMEHU MEXKAY TOPIOBBIMHU
CECCHSIMU YUYUTBHIBATh B KOHTPOJBHOM MEPHUOJE KaK




16

NeNeni/n

Kpurepuu 1jisi ABTOMATU3MPOBAHHOIO 1€TEKTUPOBAHUS

ﬂOHOJ’IHI/ITeJIbeIe YCI0BUA H OIrPAHUYCHUA

1 cexyHna.

10.

[Tonaya 3asBku B 00beMe paBHOM MM TpeBbimatomem 10% cpemgnero
o0beMa TOpProB (PMHAHCOBBIM WHCTPYMEHTOM B OCHOBHBIX PEXKHUMAaX
TOproB 3a 20 TOProBeIX JHEU

B kauectBe ycunmBaromero (akropa CUYMTaTh
nojady KJIMEHTOM/YYaCTHHUKOM OPTaHHW30BaHHBIX
TOProB yKa3aHHOW OOJBIION 3asBKM W 3aKIOYEHUE
UM CIEJOK II0 HeHW ¢ joier Oosiee 5% ITHEBHOTO
o0beMa TOProB COOTBETCTBYIOIIMM (DMHAHCOBBIM
WHCTPYMEHTOM B OCHOBHBIX PEXHMAaxX TOPIOB.
PexomeHnnyeTcs HanmpaBuTh yBEeIOMIIEHHE B baHK
Poccun nipu cpabatbiBaHUU KpUTEPUs B OTHOLIECHUH
KJIMEHTY U (PMHAHCOBOTO MHCTPYMEHTa Oosee 5 pa3
B TeueHue 20 TOproBbIX THEM.

11.

CoBepiiieHue B Te€YeHHE JBYX W 0Oo0jiee TOPrOBBIX JTHEW 3a TOPTOBYIO
Henento (5 mocinegoBaTeNbHbIX TOPTOBBIX JHEN) KIMEHTOM Y4YaCTHHUKA
OpraHU30BaHHBIX TOPTrOB PETYJSIPHBIX OJHOHAIPABICHHBIX CJIEIIOK,
CyMMapHbIi 00BeM KOTOpbIX cocTaBisieT oT 50% o01iero JTHEBHOTO
o0bemMa TOProB COOTBETCTBYIOIIMM (DMHAHCOBBIM HWHCTPYMEHTOM, B
peXrMMaxX TOProB, B KOTOPBIX CIECIKHA COBEPIIAIOTCS HAa OCHOBAHUU
3asBOK, aJpECOBAaHHBIX BCEM YYaCTHMKaM OPTaHU30BAaHHBIX TOPIOB, B
ciyvae, ecnd uH(poOpMalus O JUIax, MOJAaBUIMX 3aiBKHU, a TAKKE O
JUIAaX, B MHTEpECaX KOTOPHIX ObUIM MOJAHBI 3asBKH, HE PACKPBIBACTCS
JIPYTUM YYaCTHUKaM OPTaHU30BAHHBIX TOPTOB.

[Ipennaraercs paccMaTrpuBaTh YKa3aHHBIN
KpUTEpUd B  Clly4asix MPEBBIIMICHUS  CYMMBI
NOANAAAIONINX II0J] KPHUTEPHM CHEJIOK 3a IMSTh
MOCJIEIOBATENbHBIX TOPrOBBIX JHEH B aOCOMIOTHOM
pasmepe 10 miH. pyOJsieil, a Takke COBMECTHO C
aHaJIN30M onepanuii KJIMCHTA B paMkax
[HOJ/®T/®POMY (32- rpynna B COOTBETCTBUHU C
[Tonoxxenuem banka Poccuum ot 15.12.2014 No 445-
II «O TpeboBaHMSAX K TMpaBUiiaM BHYTPEHHETO
KOHTPOJISI HEKPEUTHBIX (DMHAHCOBBIX OpTaHU3aIUil
B HEesAX MPOTUBOACHCTBUS JeraJin3aluu
(OTMBIBaHUIO) JI0XOJIOB, MOJYYEHHBIX MPECTYIHBIM
nyTeM, U (PMHAHCUPOBAHUIO Teppopu3May (maiee —
[Tonoxenne Ne 445-11).

Jlist

JVKBUIHBIX  ()MHAHCOBBIX HWHCTPYMEHTOB,
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HarpuMmep, JTUKBHIHBIX BBHIITYCKOB O®3
a0COJIIOTHOE 3HAYECHHE IIPEAJIaraeTcs YBEIHYHUTh
COIIOCTaBUMO O0O0BEMY TOPIOB COOTBETCTBYIOIIUM
BbIlTyckOoM (oT 100 muH. pyOneit). YcuimuBarommum
KpUTEpPUEM  TIpeajiaracTcsi  CYMTaTh  IOJIHOE
VICIIOJIHEHUE 3aIBOK KIIMEHTOB B TCUCHUE MEHEE UeM
S CEeKyH]I OT UX BBICTaBJICHUSI.

12,

Cosepuienue AByMsl M 0ojee KIMEHTAaMU yYaCTHHKA OPraHM30BaHHBIX
TOProB cepuu (Tpu U Oosiee) creaok ¢ (PUHAHCOBBIM MHCTPYMEHTOM IO
OJTHOM W TOW JKe IIeHe, OTIHMYAIOIIeiics CYIIeCTBeHHO (ompemensercs
CaMOCTOSITENIBHO IKCIEPTOM IO XapaKTepy CKJIaJbIBAIOLIUXCS TOProB)
oT Oymxailimed Tekyled 1eHbl (UHAHCOBOI'O MHCTPYMEHTA, KOTOpas
ObL1a ompezesieHa MO WIM TOCTe yKa3aHHOM cepuu caenok. [Ipu stom
yKa3aHHas cepusl CIEJNOK JIOJKHA OBITh COBEpIIEHAa B OTHOCUTEIBHO
KOPOTKHI TPOMEXYTOK BpeMEHHM TOproB (B mpedenax 1 uaca) u
coctaButh OoT 50 %  oOmero  AHEBHOrO  o00beMa  TOPIOB
COOTBETCTBYIOIIMM (DMHAHCOBBIM MHCTPYMEHTOM B pEXUMax TOPIoOB, B
KOTOPBIX CHEIKH COBEpLIAIOTCS HAa OCHOBAHUU 3asiBOK, aJPECOBAHHBIX
BCEM YYACTHMKaM OpPraHM30BaHHBIX TOProB, B Clly4ae, €Clu
uHpopmanuss O JMLAX, MOAABUIMX 3asABKH, a TaKkKe O JHIaX, B
MHTEpecax KOTOPBIX ObUIM MOAAaHbl 3asBKU, HE PACKPBIBAETCS APYrHUM
YYaCTHUKaM OPraHW30BaHHBIX TOPIOB.

[Ipennaraercs paccMaTpuBaTh YKa3aHHBIN
KpUTEpUd B  Clly4asix MPEBBIMICHUS  CYMMBI
NOANANAIINX  MOJ  KPUTEpHM  CIEJIOK  3a
COOTBETCTBYIOIIMN TOPTOBBIN J€Hb B aOCOJIOTHOM
pasMepe 5 MIH. pyOJieil, a TakKe COBMECTHO C
aHallM30M  OMepaluil  KJIWMEHTa B  paMKax
[NHO/®T/®POMY (32- rpynmna B COOTBETCTBUU C

[Tonoxxernem Ne 445-11).

Jnst  AUKBUAHBIX  ()MHAHCOBBIX WHCTPYMEHTOB,
HarpuMmep, 03 abCoOJI0THOE 3HAYCHUE
OpeajaraeTcsi yBEJIMYUTh COMOCTABUMO OOBEMY
TOPTrOB COOTBETCTBYIOIIMM BbIMYCKOM (OT 50 MUIIH.
pyouieit).

yCI/IHI/IBaIOH.II/IM KpUTEpUCM MpcaIaracrcia CUUTaTb
ITOJHOC HCIIOJTHCHHEC 3as1BOK KIHMCHTOB B TCUYCHHC
MEHee 4eM S5 CCKYH/I OT UX BBICTABJICHU.

13.

BrisBienne axrta (OTKIOHEHUS) CHSTHS OPTaHU3aTOPOM TOPTOBIHU JI0
OKOHYAHUSI TOPTOBOM CECCHHM B PEXKUMAX TOPTOB, B KOTOPBIX CHEIKH

AHaM3  JIEUCTBUM  KJIMEHTAa CleayeT TaKxke
paccMaTpuBaTh ¢ yd4eToM (akTta BO3MOXKHOTO
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COBEpILAIOTCS HAa OCHOBAaHWU PBIHOYHBIX 3agBOK CYIIECTBEHHOTO
o0beMa, aJpeCOBAHHBIX BCEM YYAaCTHHKAM OPTraHU30BAaHHBIX TOPIOB, B
ciydae, ecinu uHboOpMalus O JUIax, MOJABUIMX 3aiBKU, a TAKKE O
JUIAX, B UHTEPECcaX KOTOPHIX ObUIM MOAAHBI 3asIBKH, HE PACKPHIBACTCS
JIPYTMM yYaCTHHKaM OPraHM30BaHHBIX TOProB, 3asBOK KJIMEHTA IO
ompenerncHHoMY (UHAHCOBOMY HMHCTPYMEHTY B TEUEHHE TOPTOBOTO
(mHs1/TOpPrOBOM HENEIN — 5 TOPTOBBIX JHEMN):

— 10 JUKBUJAHBIM HHCTpyMEHTaM (BKIIOYas  (PUHAHCOBBIC
WHCTPYMEHTHI, BXOAAIIME B 0a3y pacdera MHACKCOB, PACCUYMTHIBACMBIX
ITAO Mockosckas bupxa) (ot 3-5 pa3/ ot 10-15 paz);

— 10 HU3KOJIMKBUJIHBIM UHCTpYMeHTaM (0T 2-3 pa3/ ot 5-7 paz);

— TI0 HETUKBUJIHBIM HHCTpYMEHTaM (OT 2 pa3/ oT 5 pa3).

MCTI0JIb30BaHUs UM HOBOT'O cepBuca
anropurmuueckoi topropiau IIAO MockoBckast
bupxa, a Takxke TmpeaIaraTb HCIOJIb30BaTh €ro
KJIMEHTaM TpU BBISBJIECHUU JEHUCTBUN (HaMepeHUi)
KJIMCHTA, KOTOpBIC MOTYT MIPUBECTH K
NecTaduiiM3aluu  phlHKA M JKOHOMHUYECKH HE
obocHoBaHbl. [lepBoHAYaIbHO TpU  BBHISBJICHUU
yKa3aHHBIX MPU3HAKOB MTOTEHITUAJIEHO
HECTaH/IAPTHBIX omneparui PEKOMEHyETC s
POBOJINTH Pa3bICHUTEIBHYIO PA0OTy ¢ KIMCHTaMHU
(ecrm PTO NPUMEHUMO C YYETOM OTHOIIECHHM C
KJIIUEHTOM).

14,

3akiaroYeHue  KIMEHTOM Ha  OCHOBAaHMM  0€3aJpeCHBIX  3asBOK
(ampecoBaHHBIX BCEM yYaCTHMKAM OPraHW30BaHHBIX TOProOB, B CiIydae,
ecnu uHMOpMaIUs O JIMIAX, MOJABIIMX 3asABKHU, a TAKXKe O JIMIAX, B
WHTEpecax KOTOPBIX OBUIM TMOJAaHBI 3asBKH, HE PACKPBIBACTCS IAPYTHM
yYacTHUKAM OPraHU30BaHHBIX TOPTOB) CEPHH CIEIOK (OT 3 map CHIesoK),
KOTOpPBIE UMEIOT OJMHAKOBBIC IICHBI MOKYIKH W MPOJaKU, MPOBEACHBI
qepes:

— KOPOTKHE MPOMEXYTKH BPEMEHH (MPUMEHUTEIBLHO K OMepalusiM C
JIMKBUIHBIMHA (DUHAHCOBBIMH HHCTPYMEHTAMH);

— TPOMEXYTKH BPEMEHH, B OTACIBHBIX CIyJasX COCTaBJISIOIINC
Ooyiee OJHOTO TOProOBOrO JHS/Hemenu/Mecsa (MPUMEHUTETBLHO K
oreparysaM C HHU3KOJWKBUIHBIMH M HEIUKBUIHBIMH (UHAHCOBBIMH
UHCTpyMeHTaMH) M cocTaBisiioT oT 80 % oObema CHeIOK KIHCHTa C

Y cunBaromum KpuTeprueM PEKOMEHIYETCSl CUMTaTh
IpeBbIIeHHe 00IIero oobeMa YKa3aHHBIX CHCIOK
KIMCHTa JUJI1  PBIHKOB  HHU3KOJHMKBUIHBIX U
HEJTMKBHIHBIX HHCTPYMEHTOB:

— 25/30 nporeHTHOH 0K JHEBHOrO oOBeMa
TOPIrOB B OCHOBHBIX pPEKHMax TOProB IS
HU3KOJIUKBUIHBIX (PUHAHCOBBIX HHCTPYMECHTOB;

— 50/30 nporeHTHOM 10K JHEBHOTO 0OBEMa
TOPTOB B OCHOBHBIX pPEKHMax TOPIOB JJIs HE
JMKBUIHBIX (PUHAHCOBBIX HHCTPYMEHTOB.

[lepBoHauaslbHO TIpM  BBISBICHUUA  YKa3aHHBIX
MIPU3HAKOB MOTEHIUATIBHO HECTaHIapTHBIX
orepanuin PEKOMEHIyeTCs MIPOBOJIUTH



https://www.moex.com/n31234?utm_source=www.moex.com&utm_term=%D0%BD%D0%BE%D0%B2%D1%8B%D0%B9%20%D1%81%D0%B5%D1%80%D0%B2%D0%B8%D1%81%20%D0%B0%D0%BB%D0%B3%D0%BE%D1%80%D0%B8%D1%82%D0%BC%D0%B8
https://www.moex.com/n31234?utm_source=www.moex.com&utm_term=%D0%BD%D0%BE%D0%B2%D1%8B%D0%B9%20%D1%81%D0%B5%D1%80%D0%B2%D0%B8%D1%81%20%D0%B0%D0%BB%D0%B3%D0%BE%D1%80%D0%B8%D1%82%D0%BC%D0%B8
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(HUHAHCOBBIM UHCTPYMECHTOM B TEYECHHUE TOPTOBOTO
JTHsI/Mecsila/KBapTaia.

Cnenyer TakKe OTMETUTh BO3MOXHBIE€ WHBIE BAapUAHTHI IPOBEICHMUS
«TEeXHUYECKUX» CEpUM CHEJIOK, HalpuMep, MOCIeA0BaTEIbHOCTEN
MPUOBLIBHBIX U (MJIM) YOBITOYHBIX CHIEJIOK, SKOHOMHUYECKHI pe3yiabTaT
KOTOPBIX  «YCIIOBHO  HEOOBSICHUMO»: TOCTOSIHHO  IOJIOKHUTEJIECH,
OTpULIATEJIEH WJIA OTCYTCTBYET.

Pa3bACHUTENIbHYIO pa0OTy C KIMEHTaMH (€CIU 3TO
IPUMEHUMO C YYETOM OTHOILIEHUN C KIIUEHTOM).

16.

OTkiIOHEHHE CyMMapHOro oObeMa CAENOK JIMla OT pacyeTHOro
nokasaresis 3a 20 npeAecTBYIOMUX TOProBeIX JHEH/[los cienok auia
C MHCTPYMEHTOM O0JIbIle WK paBHa 5% OT JHEBHOTO 00beMa TOPTOB.

@

MpeseHTauna%20b
aHKa%20Poccnn%2(C




IIpunoxenue 2

K Pexomenpamuam HCOP

no npoueaypam kourpoas ITYPID 3aaBok u
C/IeJIOK B LeJISIX BbISIBJICHUS PU3HAKOB
NMOTEHIHMAJIbHO HECTAHAAPTHBIX ONepanuii
ot 02.12.2020

AJI'OPUTMBbBI ITPOBEPKH
BBIITIOJIHEHUA KPUTEPHUEB 1 -5 JIJISA
ABTOMATHU3UPOBAHHOI'O AETEKTUPOBAHMUA

1. Aaroputm mnpoBepku BbinogHeHusi Kpurepusi 1, mnpemioxxeHHOro B
paMKax NPaKTHYeCKOro TeCTHPOBAHMSA:

1.1. [IlepBblil 9Tan peayin3yercs B paMKax €kKEeJIHEBHOTO KOHTPOJIS CIEIOK
(ucnonp3yroTcst AaHHbIe exenHeBoro oryeta SEMO03, B paspe3e JaHHBIX TI0
cienyrouum rpadam):

e TradeDate - J/lata Topros;

e TradeTime - Bpewms peructpanuu caenku B CHCTEME TOPTOB;

e Securityld - ToproBslii Ko LIEHHOH OyMaru;

e SecurityType - Tun rieHHO# Oymaru;

e BuySell - Hanpasnennocts caenku (ITokymnka (B) / npoxaxa (S));
o TradeType - Tun cuenku (T — OObIuHas);

e ClientCode - Kparkwuii ko1l KJIUCHTA;

e Value - O0béM cenku, B BamoTe pacuéros, 6e3 yuera HK/I;

e Amount - O6bEM cenku, B BaJIIOTE pacy€ToB, ¢ yuerom HK/I.

1.1.1. VI3 naHHBIX UCKIIIOYAIOTCS:
J 3aIKCH, B KOTOPBIX OTCYTCTBYIOT aaHHbIe 1o rpade «ClientCodey;

o 3aIiCu ¢ THIOM cienku 1o rpade «TradeType», oraudnbie oT: «T» -
OCHOBHBIE pekUMbI TOProB U «N» - PIIC (pexxumbl IeperoBOpHbBIX CHEIOK).

1.1.2. OcymiecTBisieTcss MocieaoBaTeabHass 00paboTka MaHHBIX CHEIOK
KIIMEHTOB B pa3pese naHHbIXx mo rpadam «Securityld» um «ClientCode» u co
3HaueHueM B rpade «TradeType» paBHbIM «T»:

e PaccuMThIBACTCS UTOTOBBIM YHCTBIM JECHEKHBIM MOTOK MCXOMSl UX YCIOBUU
3aKIIIOYEHHBIX caenok kaxkmoro kiueHtra «ClientCode» ¢ koHKpeTHbIM
BBIIIYCKOM IICHHBIX Oymar ((GpuHAHCOBBIM HMHCTpyMEHTOM) «Securityld»
yTeM CYMMHPOBaHUs 3HaYCHUI 00beMa KaxI0i caenku mo rpade «Valuey
(mmst obyuraruit auia yaera B cymme 1 HKJ[ MO>kHO MCionnb30BaTh 3HAYCHUS
o rpade «Amount», HO 11 ompenesieHus] YKa3aHHOTO TUIa (PUHAHCOBOTO
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HHCTpYMEHTa Takxke TmoTpedyercst o00paboTka 3HaYeHUd 1o Tpade
«SecurityType» e oHO paBHO «00»). CICIKHM MOKYIIKH CO 3HaYECHUEM II0
rpade «BuySelly paBupiM «B» Bxomiar B 0O0IIyl0 HETTO CyMMy C
OTpHUIIATEIBHBIM 3HaYECHUEM (Pacxof), a CASIKU MPOJKHA CO 3HAYCHUE 10
rpade «BuySell» paBHBIM «S» - ¢ TIOJI0KUTEIBHBIM (IPUXOL).

Ecnu vetto cymma caenok kinenta «ClientCode» ¢ KOHKPETHBIM BBIITYCKOM
neHHeix Oymar «Securityld» coctaBuna 80 wnm Oonee MiIH. pyOsiel, TO
COOTBETCTBYIOIIASl AKTHBHOCTH KJHMEHTA 3a YKa3aHHBIH [eHb CYHTAETCs
yaosJiersopsiromieit Kpurepuiro 1.

IIpodeccnoHaIbHBbIH  yYaCTHHUK  (MHAHCOBOIO PpPbIHKA  BIpaBe
YCTAHOBUTH KOJIMYECTBEHHOE 3HAYEHHEe KpUTepus 1, mpuBeIeHHOEe B IIYHKTE
N, CaMOCTOATEJIBLHO.

1.2. BTopo#i »Tam peaausyercsd B paMKax KOHTPOJS CHEIOK KJIUEHTOB B
TteyeHne 20 TOPrOBEIX JTHEM:

e B cayyae nmoBTOpeHHsI YKA3aHHBLIX AKTHBHOCTEH KJIMEHTAa 0T S u 0o.Jiee
pa3 B TeyeHue 20 TOProBbIX jJHel WM _ecau 3a 20 TOProBbIX JHEM
COOTBETCTBYIOIIIEE 00I1Iee HETTO JIBIKEHHE JIEHEKHbIX CpPeICTB 10
CAeJKAM KJIHMEHTA ¢ KOHKPETHbIM BBINYCKOM II€HHBIX _OyMmar
(buHAHCOBBbIM _HMHCTPYMEHTOM) coCTaBUT 0OoJjiee 200 MJH. pyOJed —
aercTBHA (CIeJKH) KJIMEHTA (3a COOTBETCTBYIONIMII MeCsiIl) CYUTAIOTCS
VAOBJIETBOPSIIIUMU _KPUTEepUIW 1 M MmOAJIeXKAT _PAacCMOTPEHHIO
KoutpoJgepom HHUUWUUN/MP. Pacuer 0011ero HETTO IBMKEHUS TEHEKHBIX
CPEACTB MO CHACJIIKaM KJIMEHTa C KOHKPETHBIM BBIMYCKOM II€HHBIX Oymar
(puHAHCOBBIM WHCTPYMEHTOM) PacCUUTHIBAIOTCS AHaJIOTUYHO
MPEIOCTABJICHHOMY PacyeTy 3a OJHU JI€Hb, HO yxe 3a nepuo 20 TOproBbIX
naeii. IIYPLIb BnpaBe YCTaHOBUTHh KOJMYECTBEHHbIE 3HAYCHUA
Kpurtepus 1, npuBeleHHbIE B HACTOALEM a03a1e, CAMOCTOATEIbHO.

B kadectBe ycmimBaomux (HaKTOpPOB PEKOMEHIYETCS paccMaTpuBaTh
cpabaTpIBaHHE KPUTEPUS 110 HU3KOJIMKBUIHBIM M HETMKBHIHBIM IICHHBIM OyMaram
(IaHHBIE 711 OTPENENICHUS XapaKTePUCTUKU (PUHAHCOBOTO MHCTPYMEHTa (LIEHHOMN
OyMmarm), coaep:katbcsi B €KEeIHEBHO MyOnnKyemMoM Oupskeil ¢aiine «Ilokazarenu
TUTSI onpeaeneHus KpUTEpHUEB CYILLECTBEHHOT'O OTKIIOHCHHSD)
(https://www.moex.com/a777). Takxe, naHHbIe yKa3aHHOTO (haiiia MOXKHO
UCIIONIb30BaTh JJII ONPENCNICHUs BIUSHUS CHEJTOK Ha PHIHOK TNpPU YCIOBUHU
MPEBBIMICHUS 707U caenok kiaueHTa 50 % IHEBHOro TOProBOro 00bEMa BCeX
CIENOK Ha Oupke (OpraHU30BAHHBIX TOpPrax) B OCHOBHBIX PEKHMMax TOProB C
(UHAHCOBBIM UHCTPYMEHTOM.

2.  AJroputrM mnpoBepkH BbINogHeHuss Kpurtepusi 2, mpenio:keHHOro B
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PaMKax NIPAKTHIECCKOIo TECCTUPOBAHHUA

2.1. llepBblit 3Tam peaan3yercs B paMKax €KETHEBHOTO KOHTPOJS CIEIOK
(ucnonp3yroTcst AaHHble exenHeBoro otyera SEMO03, B paspe3e AaHHBIX IO
cleayommM rpadam):

o TradeDate - /lata Topros;

o TradeTime - Bpems peructpanuu cienku B CucreMme TOpros;

o Securityld - ToproBelii Ko IIEHHOW OyMaru;

o BuySell - Hanpasnennocts cnenku ([Tokymnka (B) / mpomaxa (S));

° TradeType - Tun cumenxku (T — OObiunas (CACIKH B OCHOBHOM
pexuMe));

. ClientCode - Kpartkwuii ko;1 KITUCHTa,

o TradeNo - Homep cnenku B Cucteme TOPros;

o Quantity - KonraecTBO IIEHHBIX Oymar;

° Value - O0béM caenku, B BaaoTe pacyéToB, 0e3 yuera HK/I;

o Amount - O6b€Mm caenku, B BaoTe pacyéToB, ¢ yuerom HK/I.

Hcnonp3yrores nanHsie exenHeBoro oruera SEM21, B pazpese maHHBIX O
cienyrouum rpadam:

e TradeDate - J/lata Topros;

e BoardType - Tun pexxuma Topros (MAIN — 0CHOBHO¥ pexxuM);
e Securityld - Toprosslii kKo IeHHOM Oymaru;

e Volume - O0bEéM B 1IEeHHBIX Oymarax.

2.1.1. OcymecTBisieTcss TMOcCienoBaTeNbHAs 00pabOTKa JaHHBIX CIEJIOK
KJIMEHTOB B pa3pese JaHHbIX 1o rpadam «Securityld» u «ClientCodey.

2.1.2. B pamkax o0pabOTKH MEpBOHAYAIBLHO OCYIIECTBIISIETCS OTOOp map
CIEJIOK C OJMHAKOBBIM PETUCTPAIIMOHHBIM HOMepoM B rpade «TradeNo» u co
3HaueHnueM B rpade «TradeType» paBHbIM «T».

2.1.3. B kaxmoil mape OTOOpaHHBIX CHACIOK B pa3pe3e KakJIOW CICIKH
OCYIIIECTBIISIETCS] PacUeT:

® 0JIM KOHKPETHOM CIENKH BO BCEX CAENKAaX KJIMEHTa 3a TOPTrOBBIA JCHH C
COOTBETCTBYIOIIMM  (DMHAHCOBBIM  HMHCTPYMEHTOM  TIyT€M  pacuera
OTHOLIEHUS oO0bema LEeHHbIX OyMar «Quantity» KOHKPETHOW CHIENKH B
oTOOpaHHOM Tape K o0meMy oO0beMy CJIeJIOK KOHKPETHOI'O KIIMEHTa
«ClientCode» (xak cymma 3HaueHud «Quantity») ¢  yKa3aHHBIM
(MHAHCOBBIM MHCTPYMEHTOM B OCHOBHOM PEXHME TOProB (3HaueHue rpagsl
«TradeType» paBen «T»). Ucnosb3yercs st pacdera 50 % cymmapHoii
0JIH,;
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® 10T KOHKPETHOM CHEJKH BO BCEX CIIEJKaxX KJIMEHTA 3a TOPTOBBIM JEHb KaK
OTHOLIEHUSI 00beMa CHENKHU B BaJtoTe pacyeToB «Value» k 001eMy o0bemy
caenok koHkpeTHoro kiueHTa «ClientCode» co Bcemu (hHHAHCOBBIMU
MHCTpYMEHTaMu (CyMMa 3HaueHui no rpade «Value» Bcex clIeoK KIMEHTa
CO BceMH (PMHAHCOBBIMU MHCTPYMEHTAMH B OCHOBHOM pPEXHME (3HAUCHHE
rpader «TradeType» paBHO «T»). Hcnmoandyercs aas pacuera 50 %
CYMMAPHOM 10JIH;

® J0JM KOHKPETHON CHENKH KJIMEHTa BO BCEX CHEITKAaX BCEX KIHNEHTOB
VYaCTHHKAa OPraHW30BaHHBIX TOPTrOB C  yKa3aHHBIM  (PUHAHCOBBIM
MHCTPYMEHTOM 3a TOPTOBBINA JIeHb KaK OTHOIICHHs O0ObeMa IICHHBIX OyMar
«Quantity» KOHKPETHOH CHETKH K 00IIeMy 00beMY CIEIOK BCEX KIMEHTOB C
yKa3aHHbIM (UHAHCOBHIM HWHCTPYMEHTOM (CyMMa IIEHHBIX Oymar Bcex
caenok 1o rpade «Quantity»);

® JI0JM KOHKPETHOH cHaenku K oOmeMy o0beMy TOpProB (pUMHAHCOBBIM
MHCTPYMEHTOM B COOTBETCTBYIOIIMUNA JI€Hb KaK OTHOIIEHHE 00bEMa LEHHBIX
oymar «Quantity» KOHKPETHOM CIEIKHU K 3HAYEHHUIO 00IIero 00bemMa TOProB
(PMHAHCOBBIM HMHCTPYMEHTOM 3a TOPrOBbIil JIeHb (3HaueHue Trpadbl
«Volume» no ¢unancoBoMy HHCTpyMeHTY B ¢aine SEM21 npu yciaoBuu
3HaueHus rpadsl «BoardType» = «MAIN»). Ucnoab3yercst 1Jjis pacyera
kputepusi 5 % NPOUEHTOB OT 001Iero o0bemMa TOProB (PpUHAHCOBHIM
HHCTPYMEHTOM.

2.1.4. O6paboranHbple Taphl CACIOK Jjanee (GUIBTPYIOTCS B paspese
KIIMCHTOB M 3aTE€M HHCTPYMEHTOB (TOocienoBaTenbHas (GUIBTpAIMSA 1O JIBYM M
6onee rpadam).

2.1.5. CooTBETCTBYIONINE TOJYYMBIIHECS TPYMNNbl CHACIOK B pa3pese
(KIMEHT/MHCTPYMEHT) 00padaThIBatOTCSl MMyTEM CYMMHPOBAHUS PACCUUTAHHBIX IO
HUM 3HAY€HUW, MPUXOASANIMXCS HA HUX JoJied (COOTBETCTBEHHO B CJEIKax
KJIMEHTa U B 00111eM 00beMe TOProB (PMHAHCOBBIM UHCTPYMEHTOM ).

2.1.6. B ciryqae ecnu:

® JIOJIsl BCEX «BCTPEYHBIX» CHAEJIOK KIMEHTa C KOHKPETHBIM (PUHAHCOBBIM
uHCTpyMeHTOM TipeBbimaeT 50 % ero caenok ¢ ykasaHHbIM (DMHAHCOBBIM
WHCTPYMEHTOM 3a TOPTOBBIM JIEHb W €ro KOHTPAreHToM (MO CIEIKaM C
(bMHAHCOBBIM MHCTPYMEHTOM) SIBIISIETCS OJTHO M TO K€ JIMIO (OJTHU U TE Ke
Jula) — APYroil KIWEHT (ApyrHe KIMEHThI) yYacTHUKA OPraHM30BaHHBIX
TOProB (MW OJHU U TE K€ KIMEHThI NPHU TMOBTOPEHUU CpadaThIBAHUS
Kputepusi B TeueHwe nepuoaa 20 TOProBbIX IHEW), a CyMMapHas J0Jis
YKa3aHHBIX CJIEJIOK COCTaBIsieT 5 % u 6osiee MPOIICHTOB OT 00IIIer0o 00ObeMa
TOProB (PMHAHCOBBIM MHCTPYMEHTOM 3a TOPTOBbIN JeHb (3HaueHue rpadbl
«Volume» no ¢unancoBomy uHCTpymMeHTY B ¢aiine SEM21 npu ycinoBuu
3HaueHus: rpadpnel «BoardType» = «MAIN»), To cooTBeTcTBYIOIIAS
AKTHBHOCTH KJIMEHTOB 3a TOProBbIii JeHb CUHMTAaeTCs
yaoBjerBopsitomeii  kpurepuro 2; IIYPIUb BnopaBe ycTaHOBUTH
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KOJIMYCCTBCHHBLIC 3HAYCHUSA KPHUTCPHUI 2, IMPUBCACHHLBIC B HACTOAIICM
3633HC, CaMOCTOSITECIIbHO,

® JIONSl BCEX «BCTPEYHBIX» CHACJIOK KIMEHTa C KOHKPETHBIM (PUHAHCOBBIM
uHCTpyMeHTOM mpeBbiaeT 50 % ero caenok co BceMHu (DMHAHCOBBIMU
UHCTPYMEHTaMH B TOPIOBBIA JIEHb M €ro KOHTpareHtoM (1o (uH.
WHCTPYMEHTY) SIBJISIETCS OJTHO U TO K€ JIMIIO (OJHU U TE€ K€ JIUIA) — IPYroi
KIIMEHT (JIpyrue KJIUEHTHI), a UX CyMMapHas 10yl cocTaBisieT S % u Ooiee
MPOLIEHTOB OT OO0IIero o0bemMa TOProB (PMHAHCOBBIM HHCTPYMEHTOM 32
TOPrOBBIN JeHb (3HaueHHe rpadnl «Volume» mo WHCTpyMeHTy B (aiiie
SEM21 npu ycnoBum 3HaueHus rpader «BoardType» = «MAIN»), 1o
COOTBETCTBYIOIIASl AKTHBHOCTh KJHMEHTOB 32 TOPIOBbI JIeHb
cUMTaeTcsl YyaOBJeTBOpsilolieil kputepuio 2; IIpodeccuonanbHbIit
YYaCTHUK BIIPaBE YCTAHOBHUTH KOJIMYECTBEHHBIE 3HAYCHUS KPUTEPHUS 2,
IpUBEJICHHBIE B HACTOALEM ab3alle, CaMOCTOSTENbHO;

® JI0JI1 BCEX «BCTPEUYHBIX» CHIEJOK KJIMEHTa C KOHKPETHBIM (PMHAHCOBBIM
UHCTpyMEeHTOM mpeBbimaer 50 % BceX CAENOK BCeX KIHEHTOB C
COOTBETCTBYIOIIMM  ()MHAHCOBHIM  WHCTPYMEHTOM Y  YYacTHHKA
OpraHU30BaHHBIX TOPIOB, @ UX CyMMapHas J0Ji1 COCTaBiAeT S % u Ooliee
MPOIIEHTOB OT O0IIero o0bhbeMa TOProB (PUHAHCOBBIM HHCTPYMEHTOM 3a
TOPTroBbIA JeHb (3HaueHue rpadsl «Volume» Mo MHCTPYMEHTY B (aiine
SEM21 npu ycnoBuu 3HaueHus rpader «BoardType» = «MAIN»), TO
COOTBETCTBYKOIIASl AKTHBHOCTh KJHMEHTOB 32 TOPIOBbIi [IeHb
cunrTaercs yaoiaersopsiromei Kpurepuio 2.

2.2. Bropo# »Tam peamusyercs B paMKax OCVIIECTBJIEHUS KOHTPOJIA
CIEJIOK KJIMEHTOB B TeueHue 2() TOProBbIX THEH.

2.2.1. B ciayuyae noBTOpeHHs] YKA3aHHBbIX aKTUBHOCTEN KJIMEHTAa OT 5 m
O0oJsiee pa3 B TeueHue 20 TOProBbIX JHEH - HAeiicTBHs (COeJKH) KJIHEHTA (3a
COOTBETCTBYIOIIUI Mecsil]) CYMTAIOTCH yaoBJeTBopsawmmumu Kpurepuwo 2 u
nopiaexkar paccmorpennro Konrposepom ITHUUU/MP. ITYPHB Bnpase
YCTAHOBUTHL KOJMYEeCTBeHHbIe 3HaueHusi Kpurtepusi 2, mnpuBeleHHble B
HacTOsIIEM af3ane, CAMOCTOSTEIbHO.

2.2.2. B xauecTBe ycUJIMBaIOmUX (paKTOPOB PEKOMEHIyeTCsS paccMaTpuBaTh
cpabaTbIBaHHE KPUTEPUS 110 HU3KOJIMKBUIHBIM M HETUKBHIHBIM IICHHBIM OyMaram
(1aHHBIE JJI1  ONPENENICHUS XapaKTEepUCTUKU (UHAHCOBOIO HMHCTPYMEHTA,
COJIEpKaThCsl B €XEOHEBHO NyOnukyemMoMm Oupskeit ¢aiine «Ilokazarenu s
OTpeeTCHUS KpUTEPUEB CYLIECTBEHHOTO OTKJIOHEHMSD)
(https://www.moex.com/a777). Takxe, naHHble yKa3zaHHOrO (aiijga MOXKHO
UCIIONIb30BaTh JJI ONPENEJICHUS BIMSHUS CHEJIOK Ha PHIHOK TPU YCIOBUU
IpeBbIIICHUST A0JM cAenok knueHta 50 % JHEBHOro TOProBOro oObeMa Bcex
CIENOK Ha Oupke (OpraHU30BAHHBIX TOPrax) B OCHOBHBIX PEKHMMax TOPrOB C
(MHAHCOBBIM UHCTPYMEHTOM.
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3. AJroputM mnpoBepkHu BbInoJgHeHuss Kpurtepusi 3, nmpeaio’keHHOro B
paMKax NPaKTU4€CKOI0 TeCTUPOBAHUS:

3.1. IlepBbli dTam (B 0a3y JaHHBIX HUMIIOPTUPYIOTCS JaHHBIE Kak
MUHHUMYM JIECATU TOCTE0BATENIbHBIX €XKEAHEBHBIX OUpkeBbIX oTyeToB SEMO3, B
paspese JaHHBIX 0 CIACAYIONINM rpadam):

e TradeDate - Jlata TOpros;

e TradeTime - Bpewmst peructpariuu caeinku B CucTeMe TOpros;

e Securityld - ToproBslit Ko/ IICHHOW OyMaru;

e BuySell - Hampasnennocts caenku (ITokynka (B) / mpogaxa (S));

e TradeType - Tun caenku (T — O0brunas (Caenku B OCHOBHOM PEKHME));
e Boardld - TexHomoruueckuii uaeHTH(GHUKATOP PEKUMA TOPTOB

e ClientCode - Kparkwuii Ko/ KITUCHTA;

e Quantity - KonuuecTBo 1ICHHBIX OyMmar;

e Value - O6BéMm caenku, B BamoTe pacuéTos, 0e3 yuera HK/;

3.2. Bropoti sram:

OcymiecTBiseTcs mociaenoBaTeNbHas 00padoTKa JaHHBIX CAEIOK KJIMEHTOB
B paspe3e pAaHHbIXx 1o Tpadam «Securityld» u «ClientCode» ¢ pacuerom
(brHAaHCOBOTO pe3yJbTaTa 3a COOTBETCTBYIOIIEE KOJIMYECTBO TOPTOBBIX JTHEW (HE
meHee 10).

3.2.1. JlonymeHus:

e (DMHAHCOBBIA  peE3yslbTaT BO3MOXKHO  pacCuuUTaTh TPH  YCJIOBHH
UCIIOJIb30BAHUSL [JAHHBIX CHEJIIOK TMOKYIIKM W IPOJAaXyd C PaBHBIM
KOJMYECTBOM IIEHHBIX OyMmar;

® TIOCKOJIbKY B OILIGHKE (DaKTHUUYECKU OCYIIECTBISIEMBIX KIMEHTaAMH CIHEJIOK
cyMmMma (B LIEHHBIX OyMarax) MOKYIKHA U MPOJaxu B OOJBIIEM KOJIMYECTBE
cillydaeB OyJeT pa3Iu4yHONM - HEOOXOIMMO HCIIOJIb30BATh B pacueTax
MEHBIIYIO U3 YKAa3aHHBIX BEJIUYMH;

e 4TOOBI pacueT (PMHAHCOBOTO pe3yJbTaTa ObLI PEHPE3CHTATUBEH B paMKax
Orepanuii KJIMEHTa, €r0 pacueT OCYIIECTBISETCS HCKIIOYUTEIBHO ECIN
cymMma (B IEHHBIX OyMarax) KOJIMYEeCTBAa KYIUICHHBIX WJIHM TPOJaHHBIX
LEHHBIX OyMmar BbIIIycKa He oTin4aercs 6osee yeM Ha 50 % Ipyr oT apyra;

® B IIENIAX COKpamieHuss o0beMa (YCKOPEHHUS) MPOU3BOJUMBIX PACUYETOB B
KauyecTBe  IEPBOHAYAJIBLHOTO  TpUITepa  OyIeT  paccMaTpUBaTHCS
(UHAHCOBBIN PE3yNbTaT, a YK€ MOTOM CYIIECTBEHHOC H3MCHCHHEC IICHBI
COOTBETCTBYIOIIETO (PMHAHCOBOI'O MHCTPYMEHTA (LICHHOM Oymarn).

3.2.2. PacyeT HEOOXOAMMBIX OKA3ATEIIEN:
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e Cymma mOKynok (Tpojax) KOHKpPETHOTO (WH. WHCTpyMEHTa 3a
paccMaTpuBaeMblil IEPUO/;:

o SUMM B VAL = Cymme Bcex mnokynok («BuySell» = «B»)
KOHKpeTHOTo  ¢uH. HHCTpyMeHTa «Securityld»  KOHKpeTHbIM
kineHToM «ClientCodey». Yka3aHHasi BeIMYMHA PACCUUTHIBACTCS Kak
cyMMa 3Ha4yeHmil o rpade «Value» Bcex COOTBETCTBYIONINX CACIIOK;

o SUMM S VAL = Cymme Bcex mpomax («BuySell» = «Sy»)
KOHKpETHOrOo  (QuH. HHCTpyMeHTa «Securityld» KOHKpETHBIM
kueHToM «ClientCode». Yka3aHHas BelIWYMHA PAaCCUUTHIBACTCS KaK
cyMmMma 3HadeHu# 1o rpade «Value» BceX COOTBETCTBYIOMIUX CAEIIOK;

e CyMMa KOJ-Ba LIEHHBIX Oymar B pa3pe3e MOKYINOK (IpoJa)x) KOHKPETHOTO
(¢uH. UHCTpYMEHTA 32 pacCMaTpUBAEMbIH MEPUOL:

o SUMM B QUA = Cymme Bcex mnokynok «BuySell» - «B»
KOHKpeTHOTo  (uH. uHCTpyMmMeHTa «Securityld»  KOHKpeTHbIM
kineHToM «ClientCodey». YkazaHHas BeJIMUMHA PACCUMTHIBACTCS Kak
cymma 3HadeHud mno rpade «Quantity» BCEX COOTBETCTBYIOIIUX
CHENOK;

o SUMM S QUA = Cymme Bcex mpoaax «BuySell» - «S»
KOHKpeTHOro  (¢uH. HHCTpymMeHTa «Securityld»  KOHKpeTHBIM
xkimeHToM «ClientCodey». Yka3aHHasi BeIMUMHA PACCUUTHIBACTCS Kak
cymma 3HaueHud mo rpade «Quantity» BCe€X COOTBETCTBYIOLIUX
CHIEJIOK;

e SUMM M = wenbmieMy wu3 nokazareneit: SUMM B QUA wm
SUMM_S_QUA.

3.2.3. Ecnu 3nauenus nokazareneit SUMM_ B QUA u SUMM_ S QUA mno
OTHONIEHUIO JIPYT K JAPYry HE oTinyarorcs 6ojee yeM Ha 50 % ocymiecTBisieTcs
MOCJICAYIOIIUM pacueT MoKa3aTeeu:

e COST B=SUMM_B_VAL/SUMM_B_QUA
e COST S=SUMM_S_VAL/SUMM_S_QUA

3.2.4. DuHaHCOBBIH pe3yJabTarT = MOAYIb BbipakeHus | SUMM_ M *
(COST_B - COST_S).

3.2.5. DuHaHcoBbI pe3yabTaT B % = OUHAHCOBBIM pe3ynbTar /
(SUMM_M * (COST_B + COST_9S)/2)
3.3. B cayuae, ecinu:
o OUHAHCOBKIN pe3yabTaT MPEBHIMIACT 1 MITH. pyo.
WIH

o @OuHaHCOBBIN pe3ynabTaT B % mnpebimaer 1 % OT CTOMMOCTHOW OIEHKU
pa3sMepa moptdenst (CTOMMOCTH IIEHHBIX Oymar B KOJ-B€, ONPEICICHHOM B
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nokazarene SUMM_ M) u B abcomoTHOM 3HaueHUU cocTtasisier 6omnee 500
THIC. pYO.

ITYPIIb BnpaBe YCTAHOBUTH KOJIM4YeCTBeHHbIe 3HAYeHus1 Kpurepus 3,
NpHBEJACHHBIC B HACTOALIEM IYHKTE, CAMOCTOSITEJILHO.

OcyliecTBaseTCs JaJbHEUIIINN aHaIN3.

3.3.1. B 6a3y JaHHBIX HMMIOPTUPYIOTCS JaHHbIE KaK MUHHUMYM JI€CATU
MOCJIEIOBATEIBHBIX €KETHEBHBIX OMPKEBBIX OTUETOB, COACPKAIIMX UHPOPMALIUIO
0 TEKYIIMX IeHax IeHHbIX Oymar (https://www.moex.com/ru/current-prices.aspx).

3.3.2. Onucanue popmara JaHHBIX:

TradeDate D JlaTa Topros
2. BoardID C 4 Nnentudukatop pexxuma TOPros
3. SecuritylD C 12 WnentuduxaTtop nenHoit Oymaru
4. TradeTime T Bpewms
5. CurPrice N 16 4  Tekymas neHa
6. LastPrice N 16 4  llena mociegHei CIEIKH
7. LegalClose N 16 4 5;}‘; op TS TpEAYIER0

3.3.3. Ucnonp3oBanue moka3areisi TeKymel 1eHbl 00yCIOBICHO METOINKOM
ee pacyera:

3.3.4. Tekymasi meHa:

o Texywas yena = cpeOHe838eUleHHAs YeHA NO COeNKaM 34 NOCaeOHUe
10 munym.

o Hauano pacuema — no oxonuanuu 10-1i Munymul ¢ Hauana mopzoe

o Ilepecuumvigaemcsi 6 meuenue mopeo8oco OHA He pedxce [-20
Paza/mMuH.

3.3.5. YKazaHHBIII pacCYMTHIBACMBbIM OWpIKEH TOKa3aTedb B HaWOOJbIICH
CTETNICHH TNPUMEHUM I €ro HWCIONb30BaHHWS B  MENSIX  OMNPEICIICHUs
CYIIECTBEHHOTO U3MEHEHUsI IIEHBI, TIEPHO]T €0 pacueTa (0OOHOBJICHUSI) COBIAAET C
NIEPHUOOM OTIPEICIICHUS CYIIIECTBEHHOTO M3MEHEeHus 1ieHbI o Kputepuro 3.
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3.3.6. I3 yka3aHHOW 0a3bl TEKyIUX II€H (PUHAHCOBBIX HMHCTPYMEHTOB
OTOMPAIOTCS TaHHBIC TEKYIIUX IIeH KOHTPAKTHOTO HHCTPyMEHTa (LIeHHO!H OymMarn),
110 KOTOPOMY yKa3aHHBIC BBIIIEC (PMHAHCOBBIC PE3YJbTATHI IO MOPTHEII0 KIHEHTA
COTJIACHO MYHKTY 3.3 MPEBBICHIIN TIOPOTOBBIC 3HAYCHUSI.

3.3.7. IlockonbKy, B pacyeTe y4yacTBYIOT JaHHbBIE CJIIEIOK, COBEPIICHHBIX B
OCHOBHOM pE&XHME TOProB, TO M B 0a3e [aHHBIX TEKyIIUX LEH IO
COOTBETCTBYIOLIEMY (PMHAHCOBOMY HMHCTPYMEHTY JOJIKHBI OBITH MPEICTABIICHBI
JaHHBIE TaKXXEe IO OCHOBHOMY peXHMY (KOA peXHMa TOProB, YKa3aHHBIA B
JaHHBIX cenok o rpade «Boardld» nomkeH coBnaaath ¢ COOTBETCTBYIOIIEM €MY
KOZIOM B 0a3€ JaHHBIX 3arpyKEHHBIX TeKylnuXx LeH «BoardIDy)

3.3.8. BBoiHBIE TOPOTOBBLIE 3HAYEHUS CYVIIECTBEHHOTO W3MEHEHMUS IIEHBI I10
Kpurepuro 3:

o N3menenue 3a 1 munyty 6osee yem Ha 0,2 %
o N3menenue 3a 3 MuHyThl Oosee yem Ha 0,33 %
o N3menenue 3a 1 munyty Oonee uem Ha 0,45 %

3.3.9. JlonvyuieHue:

[IoCKONBKY 110 HHU3KOJMKBUJHBIM M HEJIMKBUJHBIM II€HHBIM 6VMaFaM
TCKyIIIasa IICHAa MOXCT HC HM3MCHATHCA KAXKAVIO MHUHVTY, TO IIpH OIPCACICHHN
CYIMCCTBCHHOI'O HM3MCHCHMSA ICHBI HCIIOJIB3VIOTCA CICAVIOIMMC APYI 3a APYIOM
3HAYCHUS TCKYIIICH LICHBI d)I/IHaHCOBOFO HHCTPYMCHTA, OITPCACICHHBIC 6I/ID)Kef/'I.

3.3.10. Pacuer wusMeHeHMs I1I€HBI OCVINECTBISIETCI IO CJIEIVIOIIEN
dbopmye:

Usmenenue 1iensl = (COST (n) — COST(n-1))/ COST(n-1)

I'ne:

COST - onpeneneHHo¥ Oupskei 1leHa B KOHKPETHOE BPEMS

N - XPOHOJOTMYECKUA HOMEp OINpPEAEICHHONM TEeKylled ILeHbl Mo (UH.

WHCTPYMEHTY.
3.3.11. Ecau Mexny mnocleqoBaTeJIbLHO ONPEACIEHHBIMUA  [TIEHAMHU
OPOILIO:

e 0T | 10 2 MUHYT, TO MMOPOTOBHIM 3HAUYEHHUEM CYIIIECTBEHHOTO M3MEHECHUS
cuurtaercd - 0,2 %;

e 0T 3 10 4 munyt — 0,33 %;

e oT 5 u 6onee - 0,45 %;

3.3.12. B ciyyae eciM pa3HHIIA MEXKJY IOCICIHEH OonpelieIcHHON
TEeKVIIeH I1ICHOM MNpeAbLAYIIEro TOProBOIrO JAHS M TIEPBOM TEKYIIEH ICHOM
TEKYIIEro ToproBoro jgHs coctaBuia oT 0.45 % Gonee %, TO COOTBETCTBYIOIIEE
W3MEHCHHE TAK)KE CUMTACTCS CYIIECTBECHHBIM.
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3.3.13. Ilo ¢akry pacuera M omnpeaejeHUsi TOr0, 4YTO KJIHEHT
MOJIyYWJI 3HAYNTEIbHbIH PUHAHCOBBIN pe3yabTaT/PUHAHCOBBIN Pe3YyJIbTAT B
%, u B mnepuox ero mnojgy4dyeHusi ObLI0 3adUKCHPOBAHO CYIIECTBEHHOE
U3MEHEHHME 1EHbI, COOTBETCTBYWINASl AKTHBHOCTHh KJHMEHTA CYHTACTCH
YAOBJIETBOPSIONIEH KPUTEPUIO 3 NMPHU YCJIOBUH HATMYMS TAKKE_B YKA3aHHOM
nepuone ¢akra pacKpbITHS _CYNIECTBEHHOIO COOLITHS _ (MHCAHIEPCKOil
uHpopmanuu). B ciayuyae BbisiBJIeHUs CIeJ0K KJIHEHTOB, YI0OBJIETBOPSIONINX
Kpurepuio 3, onn nopiexar paccmorpenuio Kourposaepom ITHUUWU/MP.

3.3.14. [Ipouenypy nmpoBepky (paxTa HATNYKSA PACKPBITUA HHOOPMAILIHHA
B COOTBETCTBYIOIINI EPUOJ MOKHO aBTOMATU3UPOBATh, MCIIOJIB3VS PAacChUIaeMbIE
000 «Murepdakc-LIIPKN» ddaiapl ¢ OaHHBIMH O PACKPBITUHM DMUTEHTAMH

CYIIIECTBEHHON MH(}OpMaIuu.

CormocTaBieHre  TOProBOro  Koja  (UHAHCOBOTO  HWHCTPYMEHTa B
uHdopmaruu 1o caenkam (B ordere Oupxku - SEMO3) u nganneix daxra
COOTBETCTBYIOIIETO PACKPBITUS SMUTEHTOM HWHMOpMaIuu (B MPEeAOCTaBIIIEMbIX
Nurepdakcom daitmax naHHbIX, B KOTOphiX coaepxkutrca WMHH smurTenTa)
BO3MOYKHO OCYIIECTBIISITh 4epe3 00pabOTKy MpenocTaBisieMoro Oupikeit (aiina,
collepKallero  CIOUCOK  IIEHHbIX ~ Oymar,  JONyHIEHHBIX K  TOpram:
https://www.moex.com/ru/listing/securities.aspx.

4, AJroputm mnpoBepku BbInoJHeHuss Kpurepusi 4, npeaioxkeHHOro B
pPaMKax NPaKTHYECKOI0 TECTUPOBAHUA:

4.1. IlepsBslii drar:

4,1.1. B 06a3y J[aHHBIX HMIOPTUPVYIOTCSA JAaHHBIE KAk MHHHUMYM JBaJAIATH
[IOCJIEN0BATEIbHBIX €KETHEBHBIX OMPIKEBLIX OTYETOB:

4.1.2. SEMO03, B pa3pese NaHHbIX O CISAVIOIIMM rpadam:

e TradeDate - Jlata Topros;

e TradeTime - Bpewms peructpaiuu caeiku B CHCTEME TOPTOB;

e Securityld - Toprosslii ko1 IIeHHO# Oymarw;

e BuySell - Hanpasnennocts caenku (ITokymnka (B) / mpoaaxa (S));

e TradeType - Tun cuenku (T — OObrunast (Caenku B OCHOBHOM PEXHME));
e Boardld - TexHonorndyeckuit HACHTUPUKATOP PEIKUMa TOPTOB

e ClientCode - Kparkwuii ko1 KJIHCHTA;

e Quantity - KomuuecTBo 1ieHHBIX Oymar;

e Value - O0wém crenkw, B BamoTe pacyéToB, 6e3 yuera HK/I;

4.1.3. SEM21. B pa3pese JaHHbBIX O CIEAVIOIIMM rpadam:

e TradeDate - J/lata Topros;
e BoardType - Tum pexxuma ToproB (MAIN — OCHOBHOM PeXUM);


https://www.moex.com/ru/listing/securities.aspx
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e Securityld - Toprossiii koj 1IeHHOH Oymaru;
e Volume - O0BEM B 1IeHHBIX Oymarax.

4.2. Bropoii yrarr:

5.

a) mo manHbiM B B/l (6a3bl mamHbIX) W3 ¢aiinoB SEMO03 ocymiecTBiseTcs

nocJyeioBaTeabHas 00paboTKa JaHHBIX CIEJIOK KIMEHTOB, COBEPILICHHBIX B
ocHOBHOM pexume - rpada «TradeType» paBHa «T» (He menee uem 3a 20
TOPTOBBIX JTHEW/KaJICHIAPHBIM MeECsIl), B pa3pe3e MTaHHbIX M0 Tpade
«Securityld» ¢ cymmupoBannem 3HaueHuil o rpade «Quantity»

b) mo mamaeiM B B/l u3 ¢aitmoB SEM21 ocymiecTBisieTcss CyMMHpPOBaHUE

JAHHBIX TI0O COOTBETCTBYIOIIEH ILieHHOW Oymare «Securityld» mo rpade
«Volume» 3a aHaIOrMYHOE YKa3aHHOE B ITYHKTE BBIIIE KOJIWYECTBO JHEH.

C) B cilydae €CJIM OTHOIICHHWE BEJIMYUHBI, PACCUMTAHHON MO MyHKTY a), K

BEJIMYMHE, pacCUMTaHHOW 1o MyHKTY bB), coctaBut ot 25% wu OGoinee, TO
Jlajee MmyTeM MOCIeA0BaTEIbHOIO pacyeTa JOJIU TOPTrOB Ka)I0T0 KIMEHTA C
BBIOpaHHBIM  (PUH.  HHCTPYMEHTOM  (BBIIIYCKOM  IIEHHOM  Oymarm)
OCYILECTBIISIETCS BBISIBJICHUE KIIMEHTOB YYaCTHUKA OPraHU30BaHHBIX TOPIOB,
JI0JIA CIEJOK KOTOpBIX B O0IIEM 00BbEME OMPKEBBIX TOPIOB (B OCHOBHOM
pexume) coctaBusia oT 2 % u Oonee. B_pa3pe3e KaKI0ro KJINEHTA IO
BCEM _ C/IeJIKAM ¢ KOHKPETHbIM __ (DMHAHCOBBLIM __ MHCTPYMEHTOM
«Securityld» cymmupyrwrcs jaaHHble 10 rpade «Quantityy m
NOJIYyYeHHOE 3HAYEHHE COMOCTABJISAETCH €O 3HAYEHNEM, NIOJIYYEHHbIM 110
NyHKTY D). Ec/in_ OTHOIIEHHE YKA3aHHBIX BEJMYMH COCTABJSET OT 2 U
0oJiee  NPOLEHTOB, TO  CACJIKH __ COOTBETCTBYKWUIECI0  KJWEHTA
(onpenenasiercas mo__3HavyeHn0 _rpagbl «ClientCode») cuunrtawrcs
yaopjaeTBopsawomuvu __ Kputepuww 4 ¥ noajie:xkarT paccMOTPEHUI0
Kontposaepom ITHUNUN/MP.

AJITOpUTM NpoBepkHM BbINOJHeHuss Kpurtepusi 5, npensioxkeHHOro B

PaMKax NPaAKTUHYIECCKOIo TCCTUPOBAHUA:

5.1.11epBbIi dTAIl, OCVYILECTBIIETCS UMIOPT JAHHBIX aHAJOTMYHO nMyHKTaM 4.1.1

—4.1.3 gacrosuero I lpunoxxeHus.

5.2.Btopoii sramn:

a) mo manHbiM B BJ] (6a3bl maHHbIX) u3 ¢aitnoB SEMO03 ocymecTBisercs

nocjeaoBaTebHas 00padoTka B pa3pe3e KakKJI0ro TOPrOBOrO JHS JaHHBIX
CEJIOK KJIMEHTOB, COBEPILIEHHBIX B OCHOBHOM pexume «TradeType» = «T»,
B paspe3e manneix 1o rpadam «ClientCode» wu «Securityld» ¢
CyMMHPOBaHHEM 3Ha4eHUH 1o Tpade «Quantity».

b) mo mamaeiM B B/l u3 daitmop SEM21 B pa3spe3e Kaxmoro IHS

OCYILECTBIIIETCSI COIOCTABJIEHHWE OOLIEro JHEBHOIO 0ObeMa TOProB IO
COOTBETCTBYIOIIEMY (UHAHCOBOMY HMHCTpYMEHTY (IleHHOH Oymare)



31

«Securityld» mo rpage «Volume» ¢ BeIMYMHON, PACCUUTAHHON O MYHKTY

a).

Ecnmm ykazanHoe cooTHomieHwe BenuduH coctaBuT oT 50 % um Oonee, TO
CeJKH COOTBETCTBYIOIIEIr0 KiueHTa (3HaueHMe rpadbl «ClientCodey)
CUMTAIOTCS Y/IOBJIETBOPSIONIMMH _KPUTEPUIO 5 3a COOTBETCTBYKOIIMIA
€Hb.

5.3. Tperuit sTan: AHaANU3UPYIOTCS MOTYYEHHBIE B paMKaxX peaiu3aiuu 2-
ro sTana ga"Hbie 3a 20 mocjaea0BaTeNIbHbIX TOPTOBBIX JHEH.

B cayuyae BbISIBJEHHS 0 KAKOMY-JIH00 KJIHEHTY akTa cpadarbIBaHuA
Kpurepus 5 or 5 u 60J1ee pa3 — ¢/IeJJKH COOTBETCTBYIOLIEI0 KJIHEHTA 32
MecsIl CUHMTAIOTCH viaoBJjgeTrBopsiomuMu  Kpurepuio 5 M moajiexart
paccmorpennio Kourpoaepom ITIHUMNN/MP.




