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PEKOMEHJIAIIUA
O IMPOLHEAYPAX KOHTPOJIA ITPOPECCUOHAJIBHBIMH
YYACTHUKAMMU PBIHKA HEHHBIX BYMAI 3AA4BOK U CAEJIOK B
HEJAX BBIABJIEHUSA ITIPU3HAKOB ITIOTEHIHHWAJIBHO
HECTAHJIAPTHBIX OIIEPALIUIA
(mo aBroaerexkTupoBanuro HUMNUuMP)

(wecmas pedaxyusi)

B cootBerctBuM co cratbedt 12 ®@enepanbHoro 3akoHa ot 27.07.2010 Ne
224-03 «O mpOoTHUBOICHUCTBUN HETIPABOMEPHOMY HCIIOIH30BAHUIO WHCANHACPCKON
uHOOpMAIlMM W MaHUMYJIUPOBAHUIO PHIHKOM W O BHECEHHWH HW3MEHEHHU B
OTZIeJIbHBIC 3aKOHOJaTeabHbIe akThl Poccuiickoit denepannn» (nanee — 3akoH No
224-®3) opraHuzaTop TOPTrOBIM OCYIIECTBISIET KOHTPOJIb 3a OIEparsMu ¢
(MHAaHCOBBIMM HMHCTPYMEHTaMH, WHOCTPAHHOW BAJIIOTOM U (WJIM) TOBapaMu,
COBEpIIAEMBIMH Ha OPTraHW30BAaHHBIX TOPTax, B IENSIX MPEAOTBpAICHUS,
BBISIBJICHMSI U [PECEUEHHUs  CIyyaeB  HEMPAaBOMEPHOTO  HCIOJIb30BAHUSA
uHcainepckoil nHpopmanuy 1 (UJIM) MAHUITYJIMPOBAHUS PHIHKOM.

[Ipu  ocymiecTBIEHWHM  KOHTPOJIA  OPraHW3aTOp  TOPTOBIU WM
camoperyiupyemasi opranuzaius B chepe (pUHAHCOBOTO PBIHKA, OOHEIMHSIONIAS
YYaCTHUKOB OpPTraHW30BAaHHBIX TOPrOB W  JCHCTBYyIOIIass Ha OCHOBaHUU
MIPEIOCTABJIEHHBIX €1 MOJIHOMOYHM, BIIPABE:

1)  TpebOoBaTh OT YYaCTHUKOB OPraHM30BAHHBIX TOPTOB U UX PAOOTHUKOB
MPEACTABICHUS] HEOOXOJUMBIX JOKYMEHTOB (B TOM YHCJE MOJYYEHHBIX
YYaCTHUKOM OPTaHW30BAHHBIX TOPTOB OT UX KJIMEHTOB), MOSACHEHUM, HHGOpMALIH
B IIMCbMEHHON U YCTHOM (hopMe, COOTBETCTBEHHO;

2)  OCYUIIECTBISTh HMHBIC JEHCTBHS, MPEIyCMOTPEHHBIC BHYTPCHHUMHU
JOKYMEHTaMU OpraHu3aTopa TOPIOBJIM, HAIPABICHHBIE Ha MPEIyNpEXICHUE,



BBISBJICHUE U TMpPECEUCHHE HapylieHuil TpeboBanuii 3akoHa Ne 224-®3 wu
MPUHATHIX B COOTBETCTBUU C HUM HOPMATHUBHBIX aKTOB.

Crateeit 5 3akoHa Ne 224-®3 omnpeneneHbl JEUCTBUS, OTHOCAIIMECA K
MaHHMIYJIUPOBAHUID PBIHKOM, a baHkom Poccum gaHbl  METOAMYECKHE
PEKOMEHJAIMHU 10 YCTAHOBJIEHUIO KPUTEPUEB CYIIECTBEHHOTO OTKJIIOHEHHUS LIEHBI,
cipoca, TPEMIOKEHUS WM 00beMa TOProB (UHAHCOBBIM HWHCTPYMEHTOM,
WHOCTPAHHOM BaJIOTOM U (KMJIM) TOBAPOM IO CPABHEHUIO C YPOBHEM II€HBI, CIIPOCa,
NPEeMIOKEHUsT WM o0beMa TOProB TakWM (DUHAHCOBBIM HWHCTPYMEHTOM,
WHOCTPAHHOW BAIOTOW M (MJIM) TOBapOM, KOTOPBINA chopMupoBaics Obl Oe3 yueTa
JNEUCTBUM, IPEAYCMOTPEHHBIX YKa3aHHOM CTAaThEM.

OpraHuzaTop TOProBIM I LENEH KOHTPOJIS HCIOJB3YyET, B TOM 4YHCIIE,
KpUTEpPUH, YCTAaHOBJIICHHbIE HOpMAaTWBHBIMH akTamMu banka Poccuum, KoTopbie
IIO3BOJISIIOT OPTAaHU30BBIBATh ABTOMATU3UPOBAHHBIN KOHTPOJIb B LIEJAX BBIABICHUS
IPU3HAKOB MAHUITYJIMPOBAHMSI PBIHKOB (Jlajee, COOTBETCTBEHHO, — Kpurepuu,
ABTOMaTH3UPOBAHHOE JIETEKTUPOBAHUE).

CornacHo mnyHkty 4 crarbm 12 3akoHa Ne 224-®3 y4yacTHHUKHU
OpraHMW30BaHHBIX TOPrOB, HWMEIOIIME OCHOBAaHMS II0JIaraTh, 4YTO OMEpALUS,
OCYILECTBJIsIEMass OT WX HMEHHM, HO 32 CUET KIMEHTAa WIM OT HMMEHU M IO
NOPYYEHUIO KIHMEHTA, OCYIIECTBIAETCS C HENPAaBOMEPHBIM HCIOJIb30BaHUEM
uHcalaepckoil uHbopMauu W (WIM) SBISETCS MAHUIYJUPOBAHUEM PBIHKOM,
o0si3anbl yBegoMUTh bank Poccum o Takoi omepanuu (nanee — MOTEHIHUAIBHO
HECTAH/IAPTHHIC OIEpalMi WM HEeCTaHJIapTHhle chaenku (3asBku)). I[lopsmok
YBEJOMIICHHSI, CPOKM HAIlpaBJiCHUS YBEJAOMJICHUS U COJEpNKAHUE YBEIOMIICHUS
onpexaensirorcs bankom Poccun.

Cornacno nyHkty 1.2.4.6 Yka3zanusa banka Poccuu ot 01.08.2019 Ne 5222-
Y «O TtpeboBaHUSX K MpaBWJIaM BHYTPEHHETO KOHTPOJS IO MPEAOTBPALICHUIO,
BBISIBJICHUIO W TPECECYEHUIO HEMPABOMEPHOTO HCIOJIB30BAHMS HHCANUIEPCKON
uHdopMaIuu 1 (WIK) MAaHUITYJIUPOBAHUS PHIHKOM IOPUTUYECKUX JIUI, YKa3aHHBIX
B myHkTax 1,3 — 8, 11 u 12 crarbu 4 @enepanpHoro 3akoHa ot 27 utoinsa 2010 rona
Noe 224-®3  «O  TOpOTUBOACHCTBMM  HEMPABOMEPHOMY  HCIIOJIb30BAHUIO
WHCaWJepcKol HMHPOpMAlMM W MAHUIYJUPOBAHUIO PHIHKOM W O BHECEHUU
M3MEHEHUI B OTHACIbHBIE 3aKOHOJATENIbHBIE akThl Poccuiickonn dPenepanum
(manee — VYkazanue Ne 5222-V) k (yHKUMSAM CTPYKTYPHOrO MOJApa3AeIEHUs
(IOMKHOCTHOTO JIMI[A) YYaCTHHUKA OPraHW30BAaHHBIX TOPIOB, B O0O0S3aHHOCTHU
KOTOPOTO BXOJUT OCYIIECTBICHHWE KOHTPOJISA 3a COOIIOJICHUEM IOPUIUYECCKUM
auiioM TpeboBaHuit 3akoHa No 224-®3, Takke OTHOCHTCS KOHTPOJb 3a
COBEpIICHUEM ofepainuii ¢ (UHAHCOBBIMM HWHCTPYMEHTAMH, WHOCTPAHHOMU
BAJIIOTON M (WJIM) TOBapaMH IOPUIAYECKUM JIMIIOM OT CBOEr0 MMEHU U 3a CBOM
cuer (Janee — KOHTPOJIb COOCTBEHHBIX Olepaliuii, COOCTBEHHBIE OTIepaIin).

B cmydae BbIsIBICHUS BEpOSTHBIX W (WIM) HACTYNMUBIIUX COOBITHIA
peryisTopHoro pucka B obOmactu mportuBojeictBus HUNNuMP, npuznaHHBIX
YYaCTHUKOM  OPraHW30BAHHBIX TOPrOB  CYIIECTBEHHBIMH, B  OTHOLICHUH



coOCTBEHHBIX omnepaluii cornacHo NyHKTy 1.2.4.1 Ykazanus Ne 5222-V tpebyercs
uHpopmupoBanre banka Poccun 06 ykazaHHBIX COOBITHSIX.

B Hacrodmmi MOMEHT HOpMAaTWBHbIMH akTtamu banka Poccum s
npoecCUOHANbHBIX YYaCTHUKOB phIHKA IeHHbIX Oymar (manee — IIYPLIB) ne
YCTAaHOBJICHA  OO0S3aHHOCTh IO  OCYUIECTBJICHUI0O  ABTOMATU3UPOBAHHOTO
JETeKTUpOBaHUsA, a npuMeHeHue KputepueB mis ABTOMAaTU3UPOBAHHOTO
JIETEKTUPOBAHUSI, UCIIOJIb3YEMBIX OPraHU3aTOPaMH TOPTOBIIA, HE B MOJIHOW MEpPE
noaxoaut s [IYPLB, mockonbky TpeOyeT oxBaTa M aHajaW3a OIEpaluii BCexX
YYaCTHUKOB OPTraHW30BAaHHBIX TOPIOB.

BwMmecte ¢ Tem, cornacHo Ykazanmio banka Poccuu ot 14.09.2020 Ne 5549-Y
«O TpeOOBaHUSX K COAEP)KAHHUIO YBEIOMIICHHI, NPEIyCMOTPEHHBIX IYHKTOM 3
yactu | u yacteio 4 crateu 12 denepanbHoro 3akoHa ot 27 utons 2010 roga Ne
224-03 «O npoTHUBOIECHCTBUN HETIPABOMEPHOMY MCIIOJIb30BAHUIO MHCANAEPCKON
uHGOpMallMl M MAaHUIYJUPOBAHUIO PBIHKOM M O BHECEHWHM H3MEHEHHH B
OTJIEIbHBIE 3aKOHOAATENIbHBIE akThl Poccuiickoil Penepanum», a TAKKe O MOPSIIKE
U cpokax mpenctaBieHus B bank Poccun ykazaHHBIX yBeAOMIJICHMID» (nanee —
VYkazanue Ne 5549-V) yBenomiieHne O MOTEHLIMAJIbHO HECTaHIAPTHOM oOllepaiuu
YYaCTHHKA OPTaHM30BaHHBIX TOProB, IpenocrtasisieMoe B bank Poccuu, nomxHO
colepXaTb ~ IOMHMO  TMPOYEro  ONHWCAaHWE MPU3HAKOB  HEMPABOMEPHOIO
UCITOJIb30BAHUSI MHCAUIEPCKON MHPOPMALMK U (MJIM) MAHUITYJIMPOBAHUS PHIHKOM
NOTEHIIMAIBHO HECTAHJAPTHOM OMNEpPALMHM, B OTHOIIEHHUH KOTOPOM YYaCTHUKOM
OpraHu30BaHHbIX TOproB B bank Poccum mnpenocraBisieTcss yKa3aHHOE
YBEJOMIICHHE, a TAaK)K€ BBIBOJ, C/IEJTAHHBIM YYaCTHUKOM OpPraHU30BAaHHBIX TOPTOB
o pe3yibTaTaM MPOBEAECHHOTO WM  aHajdu3a KaXAOoW  MNOTEHIMAIbHO
HECTaHJAPTHOMW OIEpALUH.

B cootBercTBuU ¢ myHKTOM S5 ctathu 7 3akoHa Ne 224-@3 ITYPIIb u unbie
JUIA, COBEPIIUBIIKE  OMEpPAIMH, COMPOBOXKIAIONIUECS  HEMPaBOMEPHBIM
UCIIOJIb30BAaHUEM  HHCcaijepckod  uHbopmaruu u  (WiIM)  SBJISIONMIKECS
MaHUITYJIUPOBAHUEM PBIHKOM, HE HECYT OTBETCTBEHHOCTH, €CJIM YyKa3aHHbBIC
Olepalid COBEPIIEHbI 10 TOPYYCHUIO (PacCHoOpsDKEHUI0) JPYyroro  JIMIa.
OTBETCTBEHHOCTh B JAaHHOM CJydae HECET JIMIIO, JaBIliee COOTBETCTBYIOIIEE
nopy4eHue (pacrnopsKeHue).

Bmecre ¢ Tem, Kak NOKa3bpIBacT NpPAaKTHKa NMPUMEHEHHs HOpM 3akoHa Ne
224-03, I[TYPLID crankuBaroTcs ¢ BOBJICYCHUEM HEOOPOCOBECTHBIMU KIMEHTAMU
B OIEpaliu, OTHOCAILIMECS K HEIIPAaBOMEPHBIM JICUCTBUSAM Ha (PUHAHCOBOM PBIHKE,
YTO CO3JAET IJI1 HUX 3HAYUTENbHBIE PEIYTALMOHHBIE U PETYJATOPHBIE PHUCKH.
[TonoGHbIe (HaKThl MOTYT SBISTHCS OCHOBAHHWEM JJI OCYLIECTBIEHUS baHkoM
Poccun, opraHm3aTopoM TOPrOBIM M CAMOPETYJIMPYEMBIMH OPTaHU3aLMSIMU
¢bunancoBoro peiaka npoBepok [1YPIIb. Tak, bank Poccun, ananu3upyst mpuauHbI
BO3HMKHOBEHHUSI HECTAHJAPTHBIX 3asBOK MU CHIEJIOK Ha (DMHAHCOBOM pBIHKE,
MMEIOIIMX NPU3HAKK ITOTEHIHUAIBHO HECTAHAAPTHBIX ONEPALUN, MOXKET IPUNTH K
BBIBOJly O HAJIMYMU HEJOCTATKOB B cUCTeMEe BHyTpeHHero KoHTpouss ITIYPLID u ero
HECIIOCOOHOCTH BBISBJISITH PUCKH, MPUCYIIUE MPO(ecCHOHANBHON AesITeNbHOCTH



Ha (uHancoBoM peiHKe. OnHako y IIYPIB 3adacTyro 0OBbEKTHBHO OTCYTCTBYET
BO3MO>KHOCTbh CBOEBPEMEHHOTI'O BBISIBJICHUSI CAEJOK U 3a8BOK, UMEIOIIUX ITPU3HAKU
MOTEHIUAJIBHO HECTAHAAPTHBIX ONEPALUN.

B pamkax coBmecTHOW pabOThI, MPOBOJMMON ODKCHEPTHON TpyMIoN IO
Bonipocam [1OJI/®T, BHyTpeHHEMY KOHTPOJIO U PETYISITOPHOMY (KOMILIACHC)
pucky OKC mpu Komutere CoBera @enepanuu 1no OromkeTy U (PUHAHCOBBIM
peIHKaM M JKcrepTamu HanuoHanbHOTO coBeTa (DPMHAHCOBOTO pBHIHKA MPH
noaaepxkke banka Poccnn Ha OCHOBE ombiTa BEAYIIMX POCCUMCKUN KOMIAHUU,
apistronuxcs [TYPLB, pa3pabdoran nepedyeHb KpUTEPUEB ONPEIETIEHUS IPU3HAKOB
BO3MOKHOTO MAaHMWITYJIMPOBAHHS PBIHKOM M HENPABOMEPHOIO MCIIOIb30BaHUS
WHCANJEpCKo WH(OpMaIuu, KOTOphIe MOTYT Hcmoib3oBathes I[IYPLB s
opraHu3aldd ABTOMAaTU3WPOBAHHOIO JCTEKTUPOBAHHUS, a TaKKE HACTOSAIIUE
PexoMeH1anuu no NpuMEHEHUIO TAKUX KPUTEPUEB.

HGpC‘IGHB KpI/ITepI/IeB JJIsA ABTOM&TI/IBI/IpOBaHHOI’O ACTCKTHUPOBAHUA
IIPUBCACH B HpI/IJIO}KeHI/II/I I x HaCTOAIINM PGKOMGHI[aLIHHM.

Hactosmme Pexkomenmauuu He SBISIFOTCS 00sA3aT€NbHBIMU M MOTYT
ucrnonb3oBateess [IYPIB mo coOGctBennomy ycmotpenuto. IIVPIB Bmpase
JONOJIHATh, W3MEHATh  WJIM  COKpamarh MnepedyeHb  KpurepueB s
ABTOMAaTU3UPOBAHHOTO JAECTEKTUPOBAHMS, a TAKXKE YCTaHABIMBATh KOHKPETHBIE
KOJIMYECTBEHHbIEC 3HaUeHUsI KpuTepues /uisi IPUMEHEHUS C LENbI0 OCYILECTBICHUS
BHYTPEHHETO KOHTPOJII M CHIKEHHUS PHCKOB, MPUCYIIUX MNPOPECCHOHATBHON
JeATEIbHOCTH Ha (DMHAHCOBOM PBIHKE, C YYETOM HMX COOTBETCTBHS XapakTepy U
macmtady ITYPLB, a Takke ¢ yueTom BHJla aKTUBOB (LIEHHbIE Oymaru, J10roBOPbI,
SBJIAIONIMECS MPOU3BOAHBIMH (PUHAHCOBBIMU HWHCTPYMEHTaMH, W T.1.), B
OTHOUIEHWM KOTOPBIX YKa3aHHbIMU JIMIIAMH COBEPIIAIOTCS OINepaluu, WU
XapaKTEPUCTHK UX PHIHKOB (JINKBUIHBIC/HU3KOJIUKBHUIHBIC/HETUKBUIHBIC).

Jnsg  BBIABIEHHS ~ CHEJIOK, HWMEKIIMX  IPU3HAKM  HECTAHJAPTHBIX
C/ICJIOK/3a5BOK, PEKOMEHIYETCS HCIOJb30BaTh PeXWM OCHOBHBIX TOPrOoB Ha
MockoBckol MeXOaHKOBCKON BAJIFOTHOW OMpIKe, 32 UCKIIOUEHUEM OIepalui 1mo
caenkam PEITO u onepanuii B peskuMe NEPErOBOPHBIX CEIIOK.

B OeJIAX BBIABIICHHA HCCTAHIAPTHBIX CI[GJ'IOK/33$IBOK PCKOMCHAYCTCA
IMPOBOJAWUTL aHAJINU3 COOCTBEHHBIX M KJIHMEHTCKHX onepaunﬁ B paMKax OIHOIo
yY4aCTHHKA TOPIoB.

YyacTHUKH OpraHU30BaHHBIX  TOProB  BIIpaB€ YCTAHOBHUTH JFOOBIE
IMOPOIroBbLIC 3HAYCHUA, HCIIOJIb30BATh JIFOOBIE «YCHUJIMBAIOIINEC)» ITOAKPUTCPHUH, A
TAKKC COUCTAHUA KPUTCPHUECB U ITIOAKPUTCPHUCB.

Pazpabotunku HacTosimux PexoMeHmanuii moATBEP)KIalOT TOTOBHOCTH K
IIOCTOSTHHOMY JTAAIIOTY c ITYPLDb, OpraHU3aTOpaAMHU TOPIrOBJIY,
CaMOpEeryJaupyeMbIMH  opraHusauusiMu u  bankom  Poccum B meisix
COBEPIICHCTBOBAHUS HACTOAIIMX PekomeHmauuil m ytouHeHuro Kpurepues s
ABTOMAaTU3UPOBAHHOTO JETCKTUPOBAHUS.



1. IIpouenyps! ncnosibzoBanusi Kpurepues 1,11 ABTOMAaTH3HPOBAHHOIO
NeTEeKTHPOBAHUA

1.1. IIYPLIb BhopaBe  ycTaHaBIMBaThb  COOCTBEHHYIO  METOJUKY
ucrnionb3oBanusi  KpurepueB i ABTOMATU3UPOBAHHOTO  JI€TEKTHUPOBAHMS,
yka3aHHbIX B [Ipunoxxenuu | x Hactosmmm Pekomenganusm.

1.2. Kpurepun TUISt ABTOMaTHU3UPOBAHHOTO JeTEeKTUPOBAHUS
NpUMEHAOTCST B Uenax BbisiBieHUs [IYPLIb 3asdBOK, BBICTaBIAEMBIX €TO0
KIIMEHTaMHU, WM CIeToK, 3akmoyaeMbix [IYPLB or nMeHn n/unu mo mopydeHuto
CBOMX KIHMCHTOB HAa OPraHW30BaHHOM pbIHKE (OWpIKEBbIE CHETKH) WIM Ha
HEOPTaHW30BAHHOM (PUHAHCOBOM pBIHKE (BHEOUpPKEBBIC CHCIKH). Takxe
yKa3zaHHble KpuTepun MoryT mnpumeHstbess ¢ 01.01.2021 panst  BbIsiBICHUS
MPU3HAKOB TNOTEHUMAJIbHO HECTAaHAAPTHBIX OINEpaluii TpU OCYIIECTBICHUU
KOHTPOJISI 32 MPOBEJCHUEM COOCTBEHHBIX OIEpaliii Yy4aCTHUKA OpraHW30BaHHBIX
TOProB B pamMkax peanuzyemod um uHTepHanu3anuu (¢ 01.01.2021 cormacHo
denepanpbHOMY 3akoHY OT 22.04.1996 Ne 39-®D3 «O pbIHKE IIEHHBIX OyMar» eciu
ATO TMPEIYCMOTPEHO JIOTOBOPOM O OPOKEPCKOM OOCITY>KMBAHMHM M TOPYyUYECHUEM
KJIMEHTA, TAKOE TTOPYYCHUE MOXKET HCIIOHITHCS ITyTEM COBEPIIEHUs OPOKEPOM 3a
CBOM CUET CHCJIKHM C TPEThbUM JIMIIOM C TMOCJIECAYIOIIMM COBEPIICHUEM CIEIKHU C
JTAHHBIM KJIUEHTOM).

1.3. HomxuoctHoe muio I[IYPIIb, B 00sS3aHHOCTH KOTOPOTO BXOJWT
OCYILIECTBJICHUE KOHTPOJS 3a coOJojeHueM TpeOoBaHuii 3akoHa Ne 224-D3,
(nanee — Kontponep [THUWNU/MP) npu BBISIBIEHUHM OJHOTO WM HECKOJIBKUX
KpurepueB B pe3ysibrare NpuUMEHEHUSI ABTOMATU3UPOBAHHOTO JIETEKTUPOBAHMS
JIOJIKHO:

1.3.1. BcectopoHHe  M3y4uTh KIWEHTA, OCYHIECTBISIONMIEIO  CHCIKY
(mojaBIero 3asBKy Ha COBEPIICHUE CIENKH), MPU COBEPIICHUH KOTOPOW ObLIN
BBISIBJICHBI MIPU3HAKY MTOTEHITMAIBHO HECTAHJAPTHON OTIEpPaIIUU.

1.3.2. U3yuuth 0OCTOSITENHCTBA (JIOKYMEHTHI), SIBISIOIIMECS OCHOBAaHHUEM
MO/Ia4uy 3asiBKU (COBEPIICHUS CICTKH).

1.3.3. CobGparh HeoOX0auMyI0 HH(POPMAIIMIO TMMOATBEPKAAIONIYI0, UYTO
3asBKa (caenka) Obuta HampabiieHa [TYPIIb ycraHoBieHHBIM (YIIOJTHOMOYEHHBIM)
JUIIOM/KITUEHTOM WJIA KIIMEHTOM KIIMEHTCKOTO OpoKepa.

Oco0oe BHUMaHHE CIIEAYET YIEIATh CIy4yasiM MPUHATUSA HA O0OCITYyXKUBaHUE
KJIIMEHTCKOTO OpoKepa WIM COBEPIICHUS CHEJIOK KJIMEHTOM-HEPE3UJACHTOM,
JICUCTBYIOIIMM B MHTEPECAX HECKOJIBKHUX JIMI], @ TAKX€ CIIy4dasiM, KOTJIa KJIUCHT
nepenaet [IYPIIB 3asBku mocpeIcTBOM JUCTAHIIMOHHBIX KaHAJIOB OOCTYKMBAHUSI,
BKJIOUasi ceTb «VIHTEpHET», WM CaMOCTOSITEIBHO 3aKJIIOYAET CHCIKH Yy
OpraHu3aTopa TOPrOBIIM MOCPEACTBOM cepBuca, npeacrasisiemoro emy [IYPLIDB,
KOTJa BO3MOKHA KOMIIpOMeETalusi napojed (KOJIOB), HCMHOJb3yeMbIX B LEJAX
MOJIKUCAHUS TOPYUYECHUH MTPOCTON AJIEKTPOHHOM MOINUCHIO.



1.3.4. TIpoBecTu C€aMOCTOATENIbHBIM aHAIU3 MOJy4eHHOU HWHQopMauu ¢
LEIbI0 MPUHATUS PEIIEHUS O HATUYMU (OTCYTCTBHM) JOCTAaTOYHOCTU (DAaKTOB,
YKa3bIBAIOIIMX HA  BO3MOXKHOE  MAHUITYJIMPOBAHUE  PHIHKOM U (WJIN)
HEIMpaBOMEPHOE MCIOJIb30BaHUE MHcaiaepcko mHbopmanuu. [Ipu mpoBeaeHun
TaKOTO aHaiam3a KonTposnep [THUNWN/MP BIIPaBe MCTI0JIb30BATh
aBTOMATU3UPOBAHHBIE PEIICHUS JJI1 MPOBEJIECHUS TaKOrO aHalu3a, oOpamarbes K
OpraHu3aTopy TOPIOBJIM, Yy KOTOPOIO COBEPIIAIUCH YKa3aHHBIE CJHEIIKH,
oOpalaThCs B CAMOPETYIUPYEMYIO OPTaHU3AINI0, YYACTHUKOM KOTOPOU SBISIETCS
[TYPIIb, oOpamarbes kK peryisTopy (PMHAHCOBOTO PBIHKA C IEIBIO TOTYyYCHHS
METO/I0JIOTUYECKOM MOMOIIH M0 aHaIN3y BO3MOXKHBIX ()aKTOB MAHMITYTMPOBAHHUS,
WCIMOJIb30BaTh HWHBIE, HE 3alpPElICHHbIC 3aKOHOAATENbCTBOM Pocculickon
denepany ICTOYHUKY HH(GOPMAIIMU U CTIOCOOBI €€ TTOTyYeHUsI.

1.4. Tlopsimox wucnonb3oBaHusi KpurepueB nias ABTOMATH3UPOBAHHOTO
JIETEKTUPOBAaHUSA OPUEHTUPOBAH Ha CBeleHus, mnpexpocrasisiempie [TAO
MockoBckass bupika y4YacTHHKaM OPraHU30BAHHBIX TOPrOB, HO JIOMYCKAET
WCIIOJIb30BAaHUE W HHBIX AaHAJIOTMYHBIX CEPBUCOB, NPEJICTABISEMbIX HWHBIMU
OpraHu3aTopaMu TOProeiu (mpoBaiaepamMu HHGOpMAIIMK) Ha ((PUHAHCOBOM PBIHKE.

1.5. HOpHIIOK HCIIOJIB30BAHHA KPHUTCPUCB JIA ABTOMaTI/IBI/IPOBaHHOI‘O
ACTCKTUPOBAHUA NCXOOUT U3 CIICAYIOIIUX 0a30BBIX I[OHym@HHfIZ

1.5.1. Cnenku KJIMEHTOB OCYIIECTBIISIIOTCS Ha OPraHW30BaHHBIX TOprax
ITAO Mockogckas bupixka;

1.5.2. [IYPIIb  wcmone3ytorcst  gaHHBIe, TpenoctaBiasiembie  [TAO
MockoBckas bupxka:

XML-daiinbl, paccbliaeMble y4aCTHHUKAaM OpPraHM30BaHHBIX TOPIOB Ha
doHmOBOM  peIHKE  (CTpykTypa  maHHbIX:  https://fs.moex.com/files/943),
UCIIOJIB3YIOTCSL €XKelHeBHbIe OupikeBbie oTyeThl: SEMO03 — cmenku, SEM21 -
PE3YIBTUPYIOIMINE JIaHHBIE TOPTOB M paccuUThiBacMble MOCKOBCKOH OHpIKe
1ieHbl/OnprkeBast uHbopMalys); nHGopmalus O TEKyIIUX IIEHaX IEHHBIX Oymar
(https://www.moex.com/ru/current-prices.aspx); mokasaTenud s ONpeacICHUs
KPUTEPHEB CyIIeCTBeHHOTO oTKiIoHeHus (https://www.moex.com/a777).

1.6. AunropuTmbl TNpoBepKH BbINOJHEHUs KputepueB mnpuBeaeHb B
[Ipunoxxenuu 2 Kk HacTOAIMM PekoMeHmanusm.

Cnenyer  y4dmThIBaTh,  4YTO  MpPEAJIaraéMbple  aIrOPUTMbI  HOCST
pEeKOMEHAaTeNbHbIi  XapakTep U MoryT wusmeHsAtscs IIYPLbD no cBoemy
YCMOTPEHUIO B LEJSX ONTHUMAIBHOTO JTOCTHKEHHS Lejeld ABTOMaTU3UPOBAHHOIO
JNETEKTUPOBAHUS.

2. Illopsigok npuMeHEeHUsI KPUTEPHEB I€TEKTUPOBAHUSA B LEJIAX
yBenomiienusi banka Poccun 00 onepanun

2.1. Hcnonns3oBanue CUTHAJIOB, IIOJIYUYCHHBIX B PC3YyJIbTATC IPUMCHCHUA
YHaCTHHUKOM OpraHn30BaHHBIX TOPIroB npcajIaraCMbIx KPUTCPHUCB
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JNETEKTUPOBAHUS, MPU MNPUHITHUH PEIICHUs O KBATU(PUKALMM aHAIU3UPYEMOU
olepalyy B Ka4eCTBE MOTEHIUAIBHO HECTAHAAPTHOM B IEJISIX YBEIOMJICHHS O Hel
banka Poccum cormacHo wactu 4 cratbu 12 3akona Ne 224-®d3 tpebyer ot
YYaCTHMKAa  TOPrOB  MPOBEIEHUS  MPEABAPUTEIBbHBIX  JIOMOJHUTEIbHBIX
MPOBEPOYHBIX MEPOIIPUSITHUH.

2.2. IlpemnoxeHHsle napameTpbl padoTel KpurepueB He y4UHUTHIBAIOT
BJIMSIHUE MaKpPOIKOHOMHUYECKHX (DAKTOpOB M XapakTepa (CHeHu(HUKHA TOPTOB)
KOKI0TO (MHAHCOBOTO HMHCTPYMEHTa, HOBOCTHOro (oHAa U  crenuduku
JESATEIbHOCTH, a TAK)KE€ TOPIrOBOM CTPATETMU KOHKPETHOTO KIIMEHTA, [I03TOMY MHpHU
NOJIyYEHUH CHUTHAJIOB B PE3yJbTaTe NPHUMEHEHUS KPUTEPUEB IETEKTUPOBAHUS
HEOOXOJMMO TPOBECTH BCECTOPOHHIOIO OIEHKY COOTBETCTBUS YCTaHOBJICHHBIX
napaMeTpoB aHajiM3a KOHKPETHOTO pbhIHKA AaHAJIM3UPYyEeMOro (UHAHCOBOTO
MHCTPYMEHTA C y4E€TOM €ro JMKBUJIHOCTH M AKTUBHOCTH, a TakXke HEOOXOAMMO
Y4eCTh XapaKTep TOPrOBBIX ONEpalUil KIMEHTa, €ro (PMHAHCOBBIE BO3MOXHOCTHU U
uend. Hampumep, ToproBoe IOBEAEHUE KPYHHBIX KOPIOPATUBHBIX KIMEHTOB
CYLIECTBEHHO OTJIMYAETCS OT TOPrOB PO3HUYHOTO KIMEHTA ((PU3NYECKOro JIMIA),
IIOCKOJIBKY B CHJIy pa3HUIbl UX (PUHAHCOBBIX BO3MOYKHOCTEH IIPENOJIaraet
IPUMEHEHUE UMH DPa3JIMYHBIX TOPIOBBIX CTPATEruMi, BKJIIOYAs CYLIECTBEHHYIO
pa3HUIly B 00bEME BBICTABIIIEMBIX 3a5BOK.

2.3. B paMKkax mpOBOJUMMOTrO aHajM3a HEOOXOAMMO IPOBEPUTH U3MEHEHHE
XapakTepa TOPrOBBIX ONEpalii KIWEHTa B TEYEHUE BPEMEHH C LEJbIO
YCTaHOBJICHHs (MPU3HAKOB) BO3MOYKHOTO HCIIOJIB30BAHUS WM HHCAJAEpCKOU
MH(OpPMAIUU C LEJIbIO MOJYyYUTh HE3AKOHHBIN 10X0J OT 0KMJIa€MOro U3MEHEHUs
PBIHKA.

2.4. Heob6xoaumMo MpoBEpPUTH BO3MOXKHBIE (PaKThl YIPABJICHHUS OPOKEPCKUM
(MHBECTULIMOHHBIM) CYETOM KJIMEHTa KaK €ro YMOJHOMOYEHHBIM (JOBEPEHHBIM)
JULOM, KOTOPOE TaK)K€ MMEET IPaBO YNPABJICHHS APYTMMH CUYETaMHU KIMEHTOB
y4acTHUKa TOProB, TaK U HEYNOJHOMOYEHHBIMH JIMIIAMH, BKJIIOYas paOOTHUKOB
YYAaCTHHKA TOPrOB, KOTOPBIE NOJYYHJIA JOCTYII K YIPABJICHUIO CYETAMH KJIMEHTA B
HapylIeHUE BHYTPEHHUX PETJIaMEHTOB U TPEOOBaHU.

Taxke peKOMEHIyeTCs 3ampocuTh Yy KIWEHTa HWHPOpManum 00
WCITOJIb30BAaHUU B TOPTOBJIE PEKOMCHIAIMA TPEThUX JHI] (aBTOCJICIOBAHHUE,
poOOdBAM3UHT, PEKOMEHJAMM O COBEPIICHWH CHEJOK, TIOJyYCHHBIC B
WH(OPMAITMOHHO-TEJICKOMMYHUKAITHOHHOM CeTH «HTEpHETY,
MECCEH/PKepaxX/COUAIBHBIX CEeTIX W T.I.) C JeTadbHON wuHpopmaiuein o0
HUCTOYHHUKE PEKOMCHJIAIMA M CITOCcO0€ WX HMCIOJb30BaHMS (aBTOMATH3UPOBAHHOE
WM COOCTBEHHOPYYHBIH BBOJI IMTOPYUYCHUS HA COBEPIIICHNE OTICPAIIHH ).

2.5. [IlpoBeputh (QakThl TMOJAYU KIUEHTOM 3asiBOK C YCTPOMCTB,
UCIIOJB3YEMbBIX ISl TMOJIadyd 3asiBOK JIPYTMMH KJIMEHTAMH YYacTHHKAa TOPrOB
(enunbie mapamMeTprl ycTpouctB: I[P 1 MAC-anpeca, cucTeMHble UMEHA YCTPOICTB
U WHble (UKCUpPYEMbIE IaHHBIC MCIIOJIb3YEMbIX YCTPOWCTB, CHCTEM JOCTyNa B
nH(OPMAITMOHHBIEC CETH U TTapAMETPhI TAKUX CETEH).



2.6. Ilpoananu3upoBaTh (aKThl BO3MOKHOW CBSI3UM KIHEHTA YYaCTHHKA
TOProB (JOBEPEHHOTO JIMIA KIIMEHTA) C SMUTEHTOM (PMHAHCOBOTO MHCTPYMEHTA, C
KOTOPBIM TIpOBEJeHa omepanus (3aMelleHne KIMEHTOM/IOBEPEHHBIM JIUIIOM
JOJDKHOCTU B MCTIOJHUTENBHBIX OpraHax YMUTEHTA UM BXOXKIIEHHE €r0 B OPTaHbI
yIpaBJICHUSI dMUTEHTA, BXOXKICHHE KJIHEHTa B CIUCOK ad(UIMpoBaHHBIX JIUI,
pabota kinenTa B ahGUIMPOBAHHBIX K IMUTEHTY JIUIAX U T. 1I.).

B ciyyae coBeplieHusi KIMEHTAMU «BCTPEUYHBIX» CIEIOK BHYTPH OIHOTO
YYaCTHHKA TOProB (WJM B Ciydae, KOrja BTOpasi CTOPOHA CHEJIKH H3BECTHA),
IIPOBECTH aHAJIM3 BO3MOYKHOM CBSI3U MEXKy TAKUMH KJIMEHTaMU (KOHTPareHTaMH),
BKJIIOYAsl aHajJu3 MX JOBEPEHHBIX M YIOJHOMOYEHHBIX JHI (IIpH HAJIUYHH),
aZIpecoB MPOXKHUBAHHUS U MECT MX PETUCTpalMKd M Mpodei mHpopManuu, KoTopas
MOJKET yKa3bIBaTh Ha ()aKThl COBEPILEHHUS CACIIOK HAa OPraHM30BAHHBIX TOprax (B
OCHOBHBIX PEXHMMAax TOProB) MO MPEABAPUTEIBHON JIOTOBOPEHHOCTH CTOPOH.
[ToMuMO YKa3aHHOIO B OTHEJIBHBIX CIy4YasX PEKOMEHAYETCS IPOBECTH AHAJIU3
CBSI3M (3aMHTEPECOBAHHOCTH) Tpeiiepa KiueHTa (KIMEHTOB) B COBEPIICHUU
BCTPEUHBIX C/IEJIOK C ONPEAEIEHHBIM KIUEHTOM (KOHTPAareHTOM).

2.7. PexoMeHnyeTcs IpOaHaIW3UPOBaTh IOBEICHHE KJIUMEHTA Ha
OIpEIEIEHHOM BPEMEHHOM MEPHUOJIE C LIEIbIO MOIYYUTh HH(POPMALIUIO O TOPrOBOM
CTpaTeruu KireHrta (ero 1eisax). Takxe peKoOMEeHAyeTCs OJIyYUuTh HHPOPMAITUIO O
UCTOYHHUKE (PMHAHCOBBIX PECYpCOB KJIMEHTA, & UMEHHO MCTOYHHMKE U XapaKTepe
3aynciaeHusl (CIHMCaHMs) UEHHbIX OyMar M JEHEXHBIX CpPEICTB B paMKax
BHEOMPIKEBBIX OlEpaluil KJIMEHTa, KOHTPAreHTax KJIMEHTA MO TaKUM OIMEpPAIUSIM.
[Ipu 3auncneHun (CIMCAHUM) JCHEKHBIX CPEJICTB WM MPOUYMX AKTUBOB KJIMEHTA
OT TPETHUX JIMI] (TPETHUM JIUIIAM ) PEKOMEHTYETCSl MPOBEPUTH COOTBETCTBHUE TAKUX
NOCTYIJIEHUM  (BBIOBITHI) aKTMBOB  XapakTepy W UedsM  (PUHAHCOBO-
XO35UCTBEHHON  JCSATENBbHOCTA  KIMEHTA, BO3MOXHOMY HaJIM4ui0  (HaKTOB
BBISIBJICHUSI IPU3HAKOB COMHUTEIBHBIX ONEpAlNil KIIMEHTa B paMKaxX MpPOBEACHUS
BHyTpeHHero KoHTpoJis o [TIOJI/OT/®POMY. B oTnenbHbIX ciydasx 3alpOCUTh
pa3bACHEHHUS] U TOATBEPXKICHUS MCTOYHUKOB (UHAHCUPOBAHUS U  IIeNel
(0OOBEKTOB) pAacXOJOBaHHS JICHEXKHBIX CPEJICTB U MPOBOJUMBIX OIEpaIui.
PekomenmyeTcss mpoaHaMM3UpOBaTh OMNEpalMKM KIWeHTa (MPU WX HATUYUH) B
pexumMax neperoBopHbix caenok (PIIC), koTopbie B KOMOMHAIIMY C ONIEpaIusMH B
peXKUMaxX OCHOBHBIX TOProB (pexumax ¢ Oe3aJpeCHbIMU 3asiBKaMU) MOTYT
UCIIOJI30BaThCA B HENOOPOCOBECTHBIX MPAKTHKAX C IEJIbI0 OAHOCTOPOHHEU
(perynspHoil) mepenaun (PUHAHCOBOTO pe3yJibTara (MOCTOSHHOTO YOBITKA WIIU
NPUOBLIN), «ITAPKOBKW» aKTHBOB IO OMPEACICHHBIM 1I€HAM Ha OTYETHBIE JAThl U
HEECTECTBEHHOI'O0 CYILIECTBEHHOIO0 HW3MEHEHHsS IapaMeTpoB TOProB phIHKA
(MHAHCOBOTO HHCTPYMEHTa B UEJISAX M3BICYEHUS HEMPAaBOMEPHOrO J10X0Ja
(momyueHus goxoaa OT (UKTUBHBIX (PMHAHCOBBIX TMOKAa3aTeliel MO MEePEOoIeHKE).
[{enecoobpa3Ho ocymiecTBIsAT, MOHUTOpUHT Ha3BaHui (PUO) kIueHTOB Ha caiite
banka Poccuu (B paznene «IIpecc-penusb») Ha OpeIMET BBISIBICHHS pean3aluu
OTIpEJICTICHHBIMU JIUIIAMU (TPYTIaMH JIUIT) HEJOOPOCOBECTHHIX MPAKTHK.



2.8. B pamkax npoBesieHHs pabOThl ¢ KIMEHTOM HEOO0XOJUMO 3alpOCUTh Y
KJIMEHTA Pa3bsICHEHUS B OTHOUIEHUM OIepanui, KOTOphle B pamMKax MpPOBEICHUS
BHYTPEHHETO KOHTPOJIS BBI3BAJIM MOA03pEHUsI. B 4aCTHOCTH, MOMy4YUTh OT KJIMEHTA
MH(OPMAIUIO 0 CJIETYIOLUUM BOIIPOCAM:

2.8.1. obOcrosiTenbcTBa, MOTHBAILMS UM SKOHOMHMYECKAs II€JIECO00Pa3HOCTh
(okuaaemasi IeHa MCIOJHEHUS MMOJAaHHOTO MOPYYEHHS U OXujaaemas B OyAylem
neHa (UHAHCOBOTO HWHCTPYMEHTa, MPU KOTOPOM IUIAHUPOBAJIOCH 3aKPHITh
MO3ULMIO) COBEPIICHMS ONEepaluil KIIMEHTOM;

2.8.2. Hamnuue (akTa TEepenayu ympaBJICHUS CUETOM Apyromy Jiuiry (0e3
NpeJoCTaBICHUS OpOKepy JIOKYMEHTOB (JIOBEPEHHOCTEH), MMOATBEPKIAIOIINX
MOJTHOMOUYHSI JIOBEPEHHBIX JIUIA);

2.8.3. Hammume ¢akrta padOTHl POJACTBEHHUKOB WM CaMOTO KJIMEHTA B
KOMITAaHUU-SMUTEHTE (PMHAHCOBOT'O MHCTPYMEHTA,

2.84. HaJIn4ne dakTa IIOJTy4YECHUS KJINEHTOM KaKoi-1m00
HemyOJINYHOW/ KOHGUIEHITMATBLHOW (MHCalIepcKoi) UHPOpMallud B OTHOIICHUU
phIHKa (PUHAHCOBOTO WHCTPYMEHTA, BKJIIOYAsi, HAIpUMEpP, HAIUYUE TPYJOBBIX U
WHBIX JIOTOBOPOB C OMUTEHTOM (apPuiIMpOBaHHBIM JUIIOM K OMUTEHTY)
(YHAHCOBOTO HHCTPYMEHTa WJIM C KOHTPAar€HTOM JMHTEHTa, JEATEeIbHOCTh
(pemeHusT) KOTOPOTO UMEIOT BO3MOKHOCTh CYIIIECTBEHHOTO BIIMSHHSI HA SMUTCHTA,

2.8.5. HCHOJB30BaHHE KIMEHTOM CIEUUAJIBHBIX YaTOB  (3aKPBITHIX
MH(OPMAIMOHHBIX KAHAJIOB) B OTHOLICHUH PhIHKA (PUHAHCOBOTO MHCTPYMEHTA, a
TAK)KE aJPECHBIX AHATUTUYECKUX MCCIIEOBAHUM, MPEJOCTABIAEMBIX TPETHUMHU
JULAMU;

2.8.6. WCHOJIb30BaHHE KIMEHTOM AaBTOMATHU3UPOBAHHBIX CHUCTEM NOJAYU
MOPYYEHUM (3aBOK) C MOMOIIBIO TOPTOBBIX POOOTOB C OMUCAHUEM HUX PaOOTHI,
yKa3aHUEM JIMI] UX Pa3paboTIYMKOB (TIPU HATTUYHUH);

2.8.7. WCHONB30BAHME KJIMEHTOM YCIyr aBTOCHEAOBaHUS U  (WJIM)
WHIUBUyJIbHBIX MHBECTUIIMOHHBIX PEKOMEHIAIMN C yKa3aHHEM JIHIl, KOTOPhIE
UX MPEOCTABUIIN.

2.8.8. B cmywyae eciau KIMEHT TMPEIOCTABISET HEAOCTOBEPHBIA WIIU
dbopMalbHBI M HECOJEPKATENbHBIN, 10 MHEHUIO OpOKepa, OTBET, MPEAJIaracTcs
MPUHUMATh MEPHI U3 CIASAYIOIIETO MePEUHS:

® YCHIINTH KOHTPOJIb 3a OIICPpaAIAMHA KIIMCHTA,

. YBEIAOMHUTH KITUEHTa 0 HEOOXO0UMOCTH NPEIOCTaBUTh
JIOCTOBEPHYIO/COlepKaTeNbHYI0 MHPOPMALIUI0O U BO3MOXKHOCTU OTKJIFOUEHHUS OT
JUCTAHIIMOHHBIX KaHAJIOB TOJa4d TOpPYYEHUH B clydae HENpeAoCTaBICHHS
Heo0xoauMoMn nHpopmaIuy;

. BbI3BaTh KIHMEHTa B o¢guc Opokepa JUYHO WJIH HPOBECTU
KOMMYHHKAIIUIO C MCIIOJIb30BAaHUEM BUCOCBSI3U C LIEBIO MOTYYeHHs] 00BSICHEHHI
U ux (pukcanuen.



2.8.9. B ciiyyae eciu KJIMEHT He MPEAOCTaBIseT OTBET Ha 3ampoc Opokepa,
PEKOMEHTyeTCsl MPUOCTAHOBUTH MPUEM MOPYUYEHUN HA COBEpPUICHUE CHIENOK Yepes
JUCTAaHIIMOHHBIEC KaHAJIbI CBS3M JI0 MOJyUYEHHUs OTBETA.

2.8.10. B ciyuae ecnu mo pesyjibTaTaM aHalid3a OTBETa KJIMEHTa y Opokepa
BO3HMKAIOT OCHOBAHMSI IMOJIAraTh, YTO OT MMEHU KJIMEHTA Iojadya MOpYy4YeHHM Ha
COBEPILIEHUE ONEPALMI OCYHIECTBISETCS HEYNOJHOMOYEHHBIM JIMIIOM, OpOKepy
PEKOMEHAYETCSI TPOBECTH YCTHYIO KOMMYHHUKAIIMIO C KIMEHTOM C IEJbIO
OOCY>KJIeHHsI OTBETa KIMEHTa, B XOAE€ KOTOPOM COTPYIHUK OpoKepa COCTaBIISET
MOTHBHUPOBAHHOE CYKJICHUE O COCTaBJIEHUU OTBETa HEMOCPEACTBEHHO KIMEHTOM U
MOHUMAHUU UM WH(OPMAITIH, H3JI0)KEHHON B OTBETE.

2.9. Ilocne momyyeHUs] yKa3aHHOW BBIIIE JOMOJHUTEIBHON MHGOpMALUU U
MIPOBEICHMSI B3BEIIICHHOW BCECTOPOHHEH OIEHKH OTepaluy KiIueHTa (ToTydeHus /
dhopMUpPOBaHUS TOJATBEPKIAIOIMIMX BBIBOJBI JIOKYMEHTOB) Ha IMPEIMET HaJudus
MIPU3HAKOB IMOTEHIIMAJIIBHO HECTAaHJAAPTHOW ONEpalMyd YYaCTHHK TOPTOB B JIMIIEC
OJJI npuHuMaeT pemieHWE O TPU3HAHUM  OMNEpallid  IOTEHIMAIBHO
HECTAH/JAPTHOW M YyBeAOMIISIET O Hel He mo3aHee 30 paGouux mHEH mocie JaHs
BoIsiBIcHUsT bank Poccum cormacHo TpeOGoBaHusiM Ykaszanus banka Poccum ot
14.09.2020 Ne 5549-V.

3. Ilopsanok peiictBuii ITYPID npu BeIAB/JIeHUH IPU3HAKOB
MAaHUIYJIMPOBAHUSA PHIHKOM

3.1. B cayuae BwisiBienus Koutponepom [THUMW/MP mnpusnakos
coBeplleHUs onepauuu (onepauuii), ocymectisgemoi ot umenn [TYPLIb, Ho 3a
CUeT KJIMEHTAa WM OT UMEHUM U 1O MOPYYEHUIO KIMEHTa (Takke COOCTBEHHOMU
ornepauyyd MNPOBOAMMON B paMKaxX HMHTEPHAJIW3AlMH), B OTHOLUEHUU KOTOPOU
UMEIOTCSI OCHOBAHMWsS IoJjlaraTh, 4YTO Takas ONEpalus OCYILECTBISIETCA C
HEIPaBOMEPHBIM HCIIOJIb30BAaHUEM MHCaliepckoil nHdopManuu 1 (WIn) sBIsETCS
MaHuIyrpoBanueM pbiHKOM, Kontponep [IHHUHUU/MP  wezamemnuTenbHO
npeacrasiseT pykooaurelro [IYPLD oTyeT 0 BBIABIEHHOW ONEpanyu.

3.2. Buyrtpennumu nokymentamu I[IYPLB, omnpenenstomuMu mnpaBuia
KOHTpOJS 3a coOmojeHueM TpeOoBanmii 3akoHa Ne 224-D3, momKHO OBITH
MPEIyCMOTPEHO 00s3aTEIbHOE HAMpaBIEHUE YBEIOMIIEHHS O TIOTEHUUAIbHO
HecTaHAapTHOM onepanuu B bank Poccum (nmanee — YBemomieHue) B ciydae
npusHanusg Kontponepom I[THUMM/MP onepauuu, Kak OCYIIECTBIEHHON C
HEMPaBOMEPHBIM ~ UCIOJIb30BAaHUEM HHcaiiiepckol uHbopmamuu ©  (WJIM)
MaHUITYJIUPOBAHUEM PHIHKOM.

3.3. BHyTpeHHUMH TOKYMEHTaMH, OTPEIEISIOIMMHU MMPABUIIa KOHTPOJIS 3a
coomogenueM TpeboBanuii 3akoHa Ne 224-03, nomxkeH ObITh MPEAYCMOTPEH
NOPSAZOK TPEACTAaBICHUS YBEIOMIIEHHS O TMOTEHLUUAIbHO HECTaHJApTHOM
orepalyy Ha OCHOBAaHUH KaXKJI0TO OTYETA O BBISBICHHOW ONepaIiu.



3.4. Pykoomurens IIYPLIb/Koutponep ITIHUMU/MP  wnanpaBiseT
YBenomienue B bank Poccun B yCTaHOBIIEHHOM TTOPSJIKE.

3.5. VYBengomieHue HampaBigercs B (POpME AJIEKTPOHHOTO JOKYMEHTa C
3JIEKTPOHHOM MOJIUCHIO MOCPEACTBOM TE€IEKOMMYHHUKALIMOHHBIX KAHAJIOB CBA3H, B
TOM 4ucie depe3 ceTb «VHTEpHET» C HCIOJIb30BAHMEM JIMYHOTO KaOWHETa Ha
caiite banka Poccum nub0 WHOro cepBuca, MPEIOCTABISEMOTO OIMEPaTOpaMu
UH(GOPMAIIMOHHBIX CUCTEM, KOTOpbIe Hcnonb3ytoTes [TYPLLB.

4, Pel]_leHl/Iﬂ, PEKOMEHIAOBAHHBIC NJIA UCIIOJb30BaHUA IIPH OCYIIECTBJICHUH
ABTOMaTI/I3I/IpOBaHHOM ACTECKTUPOBaAaHUHU

4.1. Jlna  ocymectBieHHs  ABTOMaTU3UPOBAHHOTO  JETEKTUPOBAHUS
[IYPLIb BmopaBe uCHONB30BaTh JIIOOBIE ABTOMATH3MPOBAHHBIE PEIIEHUS, Kak
pa3paboTaHHbIE  CAMOCTOSITENIbHO, TaK MW  [peajiaraéMble  CTOPOHHUMH
pa3paboTyrKaMH MPOrPaAMMHOI0 0OECIICUEHHS.

42. Tlpu  HeoOxogumocTH  mojbopa  Hawbonee  MOIXOJSIIETO
aBTOMATU3UPOBAHHOTO PEIICHUS] C YYETOM WHAMBUIYAIBbHBIX OCOOCHHOCTEU
[TYPIIb wMoryT mnoOayuuTh KOHCYJIBTAIIMIO Yy pPa3pabOTYMKOB HACTOSIIUX
Pexomennanui.



Hpuioxenne 1

Kk Pexomennanusam HCO®P no npoueaypam
KOHTPO.J1 NPo¢eCCHOHATBHBIMHM YYACTHUKAMH
PbIHKA IEeHHBIX OyMar 3asiBOK U ¢/1eJIOK B INeJIsIX
BBISIBJICHHUS IPU3HAKOB NOTEHIHUAJIbLHO
HeCTAH/APTHBIX ONepanuii

(nmo aBToaerekTupoBannio HUNNuMP)

KPUTEPHUMU,
KOTOpbIe MOryT HcnoJib30BaThes ITYPLID npu ABTOMATH3MPOBAHHOM A€TEKTHPOBAHNHM B LEJISAX BbISBJICHUS
NPU3HAKOB NOTEHUHAJIbHO HECTAHAAPTHBIX ONlepalui

NeNe
/ Kpurepuu 111 ABTOMaTH3MPOBAHHOIO 1€TEKTUPOBAHUA JlonosiHUTEIbHBbIE YCJIOBUSA U OTPAHUYCHUSA
II/11
1. OTKIIOHEHHE BHIPAXKEHHOr0 B pyOnsax oObeMa cienok’ kmmeHTa’ ¢ omuuM | Kpurepmii pexoMeHmyeTcs NMpUMEHATh B 3aBHCHMOCTH OT
UHCTPYMEHTOM, B KOTOPBIX OH BBICTYNAaJ B KaueCTBE MOKYyMaTels (IpoAaBLa), | cequpuKy onepauuil ¥ KIMEHTCKOW 0a3bl ydacTHHMKA
Ha/l BBIPAXEHHBIM B pPYyOJIIX OOBEMOM CHEIOK KIWEHTa, B KOTOPBIX OH | TOProB, HAampuMep, IS KPYIMHBIX  KOPHOPATHBHBIX
BBICTYyTaJ] B Ka4eCTBE Mpo/iaBlia (MOKymarens), cocTaBiseT 3a 1 neHb Oonee 80 | KIMEHTOB B OTHOIIEHMM TOProB Ha pbiHKax Od3/
MJIH. pyOJIeH. JMKBUIHBIX KOPIIOPATHUBHBIX OOJUTAMK PEKOMEHIYeTCs
Yucno Takux TOProBBIX JHEH OT ABYX M Oojee 3a mocieaHue 20 TOProBBIX | MPUMEHSATH MIOBBIIIIEHHBIE 3HAa4YeHUs (ko01-BO
JTHEH B 3aBUCUMOCTHU OT PbIHKA KOHKPETHOW IIEHHOW OyMaru. cpabaThIBaHUI).
2. Jloms cremok' OJHOrO KIMEHTa B CAENKax JAPYTroro KIHMEHTAa y OJHOTO
o . [lepBoHauabHO TIPU BBIABICHHHM YKa3aHHBIX TNPU3HAKOB
YaCTHUKA TOPTOB COCTaBJIsIET HE MEHee o 32 TOproBbiil JeHb. [Ipu 3TOM .
50% IT
. 9 o NOTEHIMAJIbHO HECTAHJAPTHBIX  OMepauili B  LesIX
o0muii 00beM CIEIOK KIUEHTOB MEXay coOoi cocraBiser Oonee 5 % oT 9
COBEpIICHUS KIIMEHTOM orepanui B pamKax

! Cenku B MHOCTPaHHOM BaIOTE MEPECUUTHIBAIOTCS 110 Kypcy Banka Poccun Ha faTy 3aKiiodeHus CIENKH.

2 351ech M Janee MO TEKCTY 101 KJIMEHTCKOM onepanueii (caenkoi/moaannoii 3asskoit) ¢ 01.01.2021 noHMMaroTCs Takxke U COOCTBEHHBIE ONEPAMH YYACTHUKA OPTaHU30BAHHBIX TOPIOB
B paMKax OCYIIECTBIIIeMOW MHTepHanm3anuu (cornacHo PenepanbHoMy 3akoHy oT 22.04.1996 roga Ne 39-@3 «O peiake nenssix 6ymar» ¢ 01.01.2021 ecam 310 mpeaycMoTpeHo
JIOTOBOPOM O OpOKEPCKOM OOCITy)KHBAaHUH U TOPYYEHHEM KIHEHTa, TAaKO€ MOPYYCHHE MOXKET HCHOJHATHCS IyTeM COBEpPIICHHS OPOKEPOM 3a CBOIl CHET CHIENKH C TPEThUM JIUIIOM C
MTOCTIETYIOIM COBEPIIEHUEM CHETKH C JAHHBIM KIHEHTOM).




ob1mero OUpkeBOT0 00BEMa TOPTOB IO HHCTPYMEHTY.
Uucno Takux TOProBbIX JHEH OT JBYX M Oonee 3a mociieqaue 20 TOProBBIX
JTHEH B 3aBUCUMOCTHU OT PhIHKA KOHKPETHOW [IEHHOW OyMaru.

T0OPOCOBECTHBIX MPaKTUK OCYIIIECTBIISITh
Pa3bACHUTENBHYIO pPabOTy depe3 WMEIONINeCs KaHAJbI
paboTHI C KIIUEHTOM.

Llenpr0o KOMMYHHKALHN C KIIMEHTOM, B CIy4dasiX, KOrja 3TO
NPUMEHUMO (KJIMEHT «UACT Ha KOHTAKT» M MPEIOCTaBIIsAET
nHDOpPMALIMIO O TENIX CBOMX ONepaluil), sBISCTCS
Mpe0TBpAICHUE MIPOBEICHUS KJIMCHTOM (BBHUIY
HEJ0CTATOYHOCTH Y HEro KOMITeTEHIINH, 3HaHUH O padore
pBIHKA) oOIlepanyid, MOTCHIIMAIBHO MOAMAJAONINX O]
OTpeJIeJICHUs U3BECTHBIX HEJO0OPOCOBECTHBIX MPAKTHUK Ha
OpPraHM30BAHHOM DBIHKE (IIPAKTUK, HAPYIIAIOIIMX 3aKOH)
(manee — pa3bsICHUTEIbHASI pabOTa ¢ KIIMEHTOM).

HGCTaH[[apTHaH AKTUBHOCTDL NEPC CYIIECCTBCHHBIM U3MCHCHUCM LCHBI.

TpI/IF TCPpOM I BbIABJIICHUSA HACTOALICTO KPHUTCPpHA ABJLICTCA OOHO K3
CICOAYIOIUX CO6I)ITI/H>'I, CBA3aHHBIX C HW3MCHCHHUCM IICHBI q)HHaHCOBOFO
HHCTPYMCHTA:

3a | munyTy — 6051€e uem Ha 0,2% (3 curmsl 0,065%) — 3a 3 MUHYTBI —
6oxee yem Ha 0,33% (3 curmel 0,11%).

3a 5 MuHyT — 6071€ee yem Ha 0,45% (3 curmsi 0,147%).

[Tocne cpabarbiBaHusl TpUIrTepa 3amycKaeTcs MOMCK KIMEHTOB, Yyed MopTQelb
LEeHHbIX Oymar u3MeHuics 6osee yeM Ha 3% 3a nmocnennue 10 TOProBeIxX AHEH,
BKJTIOYAst JICHb COOBITHSI:

a) B ciywae pocra 1eHBI: KIUEHT, COBEPUIABIIMIA CHACTKH C (UHAHCOBHIM
WHCTPYMEHTOM, MOKYIABIINK MEpe]] POCTOM W IMPOJABABIINN BO BpPEeMs pOCTa
WIM Ha THKE pOCTa IO BBICOKOW II€HEe, TMOMYYUBIIMMA MOJOKHUTEIbHBIN
(bMHAHCOBBIN PE3yNIbTAT 10 UHCTPYMEHTY OoJiee 1 MiTH. pyo.

0) B cnyuae majmeHust neHbl (3epKajbHO MYHKTY «a»): KIMEHT, COBEPIIABIINN
CIeNKH ¢ (PUHAHCOBBIM WHCTPYMEHTOM, TPOJIABABIIMK Tepea MaJCHUEM H
Ky[UBIIUI BO BpeMs MaJACHHUS WIM Ha MHUKE MAJCHHs] IO HU3KOW IIeHe,
TIONYYMBIIHH MOJNOKUTENBHEIH (DMHAHCOBBIA Pe3yIbTaT ° 10 HMHCTPYMEHTY
6oree 1 miH. pyo.

IIpn anaym3e KiaueHTa JODKHA YYUTBIBATBCS HCTOpUS
oTepanyii KIIMEHTa C JAHHBIM HHCTPYMEHTOM.

[Tocne cpabaTteiBaHUs TpuUrTepa TpeOyeT NpoBepKH (akT
NOSBJICHUS B OTKPBITHIX HCTOYHUKAX HHPOpPMAIMU O
CYHICCTBCHHBIX CO6I)ITI/I$IX, CBA3aHHBIX C DMUTCHTOM.

[Tpu 0O0JIbIIOM KOJIUYECTBE cpabaTbIBaHH, HE
MO3BOJISIFOIIEM  TIOCTCAYIONIYI0 00pabOTKy B PYYHOM
peKHUMe, IPUMEHSATDH JOTOJIHUTEIbHBIE TPUTTEPHIL.

MunumanbHbiii  miporieHT u3MeHenus | 0,2000

LIEHBI 32 | MUHYTY

MunumMmanbHbeIH 006eM caenok kiventa | 1 000 000.00

3a 1 MuHyTY

HononuurtenbHbii  uHTepBan  npu | 0:05:00

BbIOOpE cAeNoK 3a 1 MUHYTY

MunumanbHblii  iporieHT u3MeHeHus | 0,4500

LIEHBI 32 5 MUHYT

8 Hcnonp3oBaTh HETTO-PE3YJILTAT 110 CACIKAM C OTKIIOHCHUECM.




YceunuBarommM  GakTopoM  NpU  cpabaTbIBaHUM  TpPUITEpa  SBISIETCS MuanManbHblil 006eM caenok kiarenta | 1 000 000.00
HECTAHAAPTHO OOJIBIIONH 00BeM* TOProB B IEpUOJ 3HAYHTEIBHOTO M3MEHEHHUS 3a 5 MHHYT

CHBI. »
H Hononuurensubii  uHTepBan  npu | 0:10:00

Pacuer ¢uHaHCcOBOrO pe3ynbrara OCYLIECTBIISIETCS B pa3pe3e MHCTPYMEHTA Ha
¢ pesy ym pasp Py BbIOOpE CHENOK 32 5 MUHYT

nepuoze 10 ToproBuIx JHEH.
MuHUMaTbHBIT ¢unancossiid | 1 000 000.00

PE3YIIbTAT AJId BKIIFOYCHHA B OTHCT

KomnuyectBo Toproseix aueit B nepuoae | 10
pacdera (UHAHCOBOTO pe3yibTaTa

4. Jlomst CIeNioK, COBEPIIEHHBIX YYaCTHUKOM OPTraHM30BAHHBIX TOPTroOB OT cBoero |[loa rpynmoii KIMEeHTOB MOHUMAIOTCS JIF0OBIE KIMEHTHI, €CITU
MMEHM M 3a CUeT OJHOro KiHeHTa (rpymibl KiueHToB He Ooznee 10) c|ux oO0OBEM CHEIOK € WHCTPYMEHTOM IpeBblmaer 2% OT
TOPryeMbIM MHCTPYMEHTOM B TE€UEHHE KaJIEHIApHOTo Mecsua npesbimaeT 25% | o0beMa cAes0K ¢ JTaHHBIM HHCTPYMEHTOM.

OT CyMMapHOro 00beMa CIEIOK° B COOTBETCTBYIOIIEM PEKHUME OMPIKEBBIX
Topros (6opse®), B KOTOPOM c/IeNKH COBEPIIAIOTCS HA OCHOBAHMH 3asBOK,
a/IpeCOBaHHbIX BCEM YYaCTHHKAM OpPraHMU30BaHHBIX TOPIOB, B Cllydae, €CIH
uHboOpManMsg O JUIAx, MOAABIIMX 3asgBKH, a TaKXKe O JIMIAX, B HMHTEpecax
KOTOpbIX ObUIM TOAAHBI 3afBKH, HE pPACKPBIBAETCS JPYTUM Y4aCTHUKAM
OpPTaHU30BAHHBIX TOPTOB.

VY4YUTBIBAIOTCSA CHEJIKM YYaCTHHKAa OPraHU30BAHHBIX TOPIOB IO IMOPYYEHUIO
KIMEeHTOB. Eciu COBOKYyNHBI 00BEM CHETOK y4YaCTHHWKAa OPTraHM30BAHHBIX
TOProB MO MOPYYEHUIO NpeBbiaeT 25% oT o0beMa CAENIOK 3a KaleHIapHBIN
MECSIII, aHATTN3UPYeTCs 00hEM BKJIa/1a KaXKIOTO KITMEHTa B COBOKYITHBI 00BEM.
31ech TakXke MpeaiaraeTcs orcedeHue B >=2% s KaXJJ0ro KJIMeHTa.

Taxum o6pazom, rpynna u3 10 KIMEHTOB MOXKET COPMUPOBATHCS, & MOXKET HE
c(OPMHUPOBATHCS — MOXKET OBITh TOJIKO OJMH KIIHEHT.

* TToxt HecTaHAAPTHO OONBIIMM 0OBEMOM IIPE/JIAracTcs IIOHUMATh 00beM, NPeBbIarouil 1 MiH. py6ei.

® Undopmanust MOXKeET ObITh MOJydeHA CYMMHUPOBAHHEM JIAHHBIX 00 00beMax TOProB B COOTBETCTBYMOMIEM (Gopae) u3 orueTos SEM21 pongosoro peraka ITAO Mockosckas bupxa -
Bupxeas nunpopmarys Ha GOHIOBOM PHIHKE.

& https://fs.moex.com/files/3864/
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Jlons kiaueHTa B OMpI)KEBOM 0OO0BEME TOPTOB MO HMHCTPYMEHTY (TOJBKO ISt
donmoBoro peiaka) 6onee 50%.

[Ipumensiercsi, €cliM 4YHUCIO TaKUX TOPrOBBIX  JIHEH
COCTaBIIIET OT ABYX M Oojee 3a mocieanue 20 TOProBBIX
JTHEH B 3aBUCUMOCTHU OT PhIHKA KOHKPETHOM LIEHHOW OyMaru.

OTKJIOHEHHUSI 1IEHbl COBEPIICHHON CHENKH (3aKIIOYEHHOTO J0roBopa) OT
TEKyIIeW IeHbl (PHHAHCOBOTO HWHCTPYMEHTAa HA YCTAHOBJICHHYIO BEIHUYWHY.
[Ipennaraercss HCMIONB30BaTh TEKYIIME pPHIHOYHBIE II€HBI, MyOJIUKyeMbIe
oupskeii: https://www.moex.com/ru/current-prices.aspx.

PexoMenayercs kKak JOMOJIHUTEIbHBIA KPUTEPHIA.

[Ipennaraercsi  yCTAaHOBHUTH  CIEIYIOIIME  HOPOTOBBIC
3HAQYEHMs OTKJIOHEHUH IIPU YCIOBUHU OTCYTCTBUS JICUCTBUS B
aHAITM3UPYEMOM nepuoze CTPECCOBBIX
MaKpOIKOHOMHYECKHX (haKTOPOB:

nojeBble HeHHble Oymarnm (15% - kpuTH4eckoe
OTKJIOHEHHE):

. JUKBUIHBIC, BXOJAIINE B HHIAEKC TolyObIX (uimek:
1,5 % u Ooitee;

N TuKBHIHBIE: 2,5% 1 Oonee;

. HU3KOIUKBHUAHEIE: 5 % u Ooiee;

. menukBuaHabie: 10 % u 6onee;
poarospbie uneHHole Oymarm (5 % - KpuTH4YecKoe
OTKJIOHEHHE):

e mukBuaHele: 1% u Ooiee;

. HU3KONUKBHUAHBIE: 3 % U OoJee;

HenuKBUIHBIE: 4 % U Ooree.

IIpy ananu3e 1EHBbl 3aKJIIOYEHHBIX OUPYKEBBIX CHEIOK C
HEJIMKBUJIHBIMU IIEHHBIMM OymaramMu o00beM OHpKEeBBIX
TOProB, MO KOTOPbIM HE TO3BOJIIET OLEHUTh UX
CIPaBEIUIMBYIO  IIEHY, Mpeaaraercs  JONOJHHUTEIbHO
MCII0JIb30BaTh UH(OPMAIIMIO O [IeHAaX BHEOUPIKEBBIX CAEIOK:
https://www.moex.com/s158.

[lo HeNMUKBUAHBIM  I€HHBIM OymaraM €  HHU3KOH
000paunBaEeMOCThIO Ha PBIHKE MpEaraeTcsi UCIOJIb30BaTh
JTaHHbIE O OMP)KEBBIX U BHEOMPIKEBBIX CIENIKaX 3a MEpPUO/I, B
KOTOPOM 00BEM CJHIEJNOK, COOTBETCTBYIOIIUM BBITYCKOM
LEHHBIX OyMar, COCTaBWJI HE MEHee TPEXKpaTHOro odbema
CHEIKH, IO  KOTOPOH  HEoOXOIMMO  ONpEIETUThH
CIPaBeIMBYI0 CTOMMOCTb. 3a YKa3aHHBIA MEpPHOJ pacyera
IIPEIaraeTcsl pacCYUTHIBATh CPEIHEB3BEILIEHHYIO CTOUMOCTD
YKa3aHHOT'O BBIITYCKa IIEHHBIX OyMmar.
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[Tonada 3asBOK (MOpyueHU) HHCANAEpaMH YYaCTHUKA OPTaHN30BaHHBIX TOPTOB
Ha COBEpIICHUE CHCNIOK C (PMHAHCOBBIMH HHCTPYMEHTaMH, BKIIOYCHHBIMU B
CTOI-JIMCTHI U JUCTHI HabmoaeHus. [logaua uncalinepamu 3asBOK (MIOPYUYCHHIT)
Ha COBEpIIEHUE CICIOK (M COBEpIICHHE CHEJIOK) C (DMHAHCOBBIMU
MHCTPYMEHTaMH, B OTHOIIEHHH KOTOPBIX OHM MTPU3HAHBI HHCAliiepamH.
PexomMeHOBaHBI K TNPUMEHEHUIO KaK JOMOJHUTEIbHBIE KPUTEPUH IS
OpraHmM3aliii — YYaCTHHUKOB OPraHW30BaHHBIX TOPIOB,  SIBJISIOLIMXCS
MHcaliiepaMi B COOTBETCTBUU ¢ IMyHKTamu | u 5 ctatbu 4 3akoHa Ne 224-03, B
OTHOIICHUU UX WHCANJEpOB: MHCAWJEPOB dMUTEHTA/yIPABISAIONIEH KOMIIAHUN
W/WIM  WHCAaHAEpOB B OTHOLICHHHM CTOPOHHETO 3MHTEHTA/yIpaBiIsroIIei
KOMITaHUH.

JlonoMHUTENBHO MpeIaraeTcss OCYLIECTBIATh MOHUTOPUHT
MoJayM 3asiBOK (COBEPILICHUS CJIEIOK) C (DMHAHCOBBIMU
MHCTPYMEHTaMH B CTOIN-JIUCTaX M JIMCTax HAOIIOACHUS
paOOTHMKAaMU OpraHu3allui - He HHCaiAepaMH B IIEIsAX
o0ecrie4eHHuss CBOEBPEMEHHOTO BBISIBICHUS M IpPECeUeHUs
HEIPaBOMEPHOTO HCIIOJIb30BAHU MHCaNEPCKON
uH(pOpMallK BHYTPU OpPraHU3AlINH.

PekoMenayercss Takke yCTaHOBUTh B KaueCTBE KPUTEPUEB
BBISIBJICHUSI pHUCKAa HAJIMYMS Yy HWHCaiJIepa OpraHU3aluu
KOH(IMKTa HHTEPECOB TOa4y HHCaaepoM Ooiiee 5 moObIx
TOPTrOBBIX 3a5BOK (MIOPYYECHHI) B TeUeHHUE paboyuero JHS;
HEMHBECTUIIMOHHBIN XapaKTep CIEJI0K UHCaiiepa (B TeUeHue
TOPrOBOTO [JHS COBEpUIEHA IOKyIKa M MpoJiaxka OJHOro
(hMHAHCOBOT'O UHCTPYMEHTA).

[lomaya  3asgBOK  MHCAIEpOB U  COOCTBEHHBIX  3asBOK  YYacTHHKA
OPraHU30BAHHBIX TOPrOB WJIM JOBEPUTEIBHOIO YIPABIAIOLIETO LEHHBIMHU
OyMaramu, BHICTaBJICHHBIX C ONEPEKEHUEM BBICTaBJICHHUS (TIepeayu Ha OUPKY)
3a8BOK Ha OCHOBAaHUU TMOPYYEHUN KJIMEHTOB, IMOCTYIHUBIIUX YYACTHUKY
OpPraHU30BaHHBIX TOPIOB, WM 3asIBOK JTOBEPUTEIILHOTO YIIPABIISIOLIETO.

PexoMenmyercsi Kak [OMOJHUTENBHBIM KPUTEpUM JIsI 3asBOK, MOAABAEMbIX
gyepe3 CUCTEMBbI Opokepa M MpeAroiaralluxX 3aJepKKy Mepenadyd 3asBKH Ha

PexomeHnayercsi NpUMEHATh KpUTEpUl B cllyyae, KOraa
onepexkaroumas 3adBKa BhICTABIIACTCA C YCIOBUAMU PABHBIMHA
WJIN JTy4IIMMHA OTHOCHUTEJIBHO 0a30BOM 3asBKU.
[Ipenyiaraercss  yCTaHOBUTH — CIIEAYIOLUIME  KOHTPOJIBHBIE
NIEPUOBI BPEMEHU MEXy BPEMEHEM II0JJa4l CPABHUBAEMBIX
3asBOK:

J0JIeBbI¢ ICHHbIE OymMaru:

Ooupxy (mopydeHust Ha OyMa>XHOM HOCHTEJIE WIIH € TOJI0Ca). . JUKBUJIHBIE, BXOJANINE B MHJEKC TONyObIX dummek — 1
CEeKYHJIa;
e JMKBUJIHBIE — 5 CEKYH/I;
e HU3KOJIMKBUIHBIE — 30 CeKyHJ;
. HETUKBUIHBIC — | MUHYTA,
JA0JIrOBbI€ IEHHbIEe OyMaru:
° JMKBUJIHbIE— 5 CEKYH/I;
i HU3KOJIUKBUIHbIE —] MUHYTA,;
. HEeNUKBUAHbIE —5 MUHYT.
[Togaua 3asBOK Tiepen pacKpbITHEM HWHCaWAepckod mHpopMammu SMHUTEHTOM |[Ipemmaraercs  yCTaHOBUTH — CIEAYIONIME  KOHTPOJBHBIE

(cymecTBeHHbIX (hakToOB, cooOmieHuil) [IpuMeHseTcss Kak JOMOJHUTEIbHBIHN
KpUTEpUH.

MEepUObl BPEMEHU MEXKIYy BpPEMEHEM TMOJayd 3asiBKU U
PACKpBITHEM B JIEHTE HOBOCTEH COOOIICHUS C WHCANIEPCKOMN




PekoMeHZI0BaHO K NPUMEHEHHIO YYAaCTHUKAMH OpPraHU30BaHHBIX TOProB -
SMHUTEHTAaMH B OTHOLICHUH PACKPBIBAEMOW MMM MHCAWIEPCKON MH(pOpMau U
YYaCTHUKAMH OPTraHHU30BAaHHBIX TOProB, IIOJYYalOUIMMH €XEIHEBHO OT
Wutepdakc B BUAEe CBOJHOrO peectpa HHGOPMAIMIO O PACKPBITHIX
MHCaliepaMy - SMUTEHTaMHU COOOIIEHUAX B JIEHTE HOBOCTEH.

nHpopManuen:
J0JieBbIe IEHHbIE OyMaru:

. JUKBUAHBIC, BXOJAIINE B MHACKC TOIYObIX (uIek —
30 MuHYT;

i JIMKBHAHEBIE — 1,5 Jaca;

i HU3KOJUKBUIHEIC U HCIUKBHAHEIC: 9 4acoB,
J10JITOBbIE IIeHHbIEe OyMaru:

° JIMKBUIHEIE — 3 4aca;

. HU3KOJUKBHIHBIC U HEIMKBUIHBIC — 9 4acoB.
Pekomenayercss y4uThIBaTH  yKa3aHHbIE  KOHTPOJbHBIC

MepuoAbl B  OTHOIICHMM  HUCKIIOYUTEIBHO  IEPUOOB
MIPOBEICHUS TOPTOBBIX CECCHH, a TEPHUOJ BPEMEHH MEXIY
TOPTOBBIMU CECCUSIMH YYUTHIBATh B KOHTPOJHHOM MEPUOE
Kak | cexyHna.

10.

[Tongaua 3asBku B 00beMe, paBHOM WM npeBblaromeM 10% cpeaHero oobema
TOProB (MHAHCOBHIM HMHCTPYMEHTOM B OCHOBHBIX peXuMax TOpro 3a 20
TOPIOBBIX JTHEH.

B kauectBe ycunmBaromero (axkropa CcuuTaTh MOAAYY
KIIMEHTOM/Y4aCTHUKOM OPTaHM30BaHHBIX TOPrOB YKa3aHHOW
OoJIbLIION 3asBKU M 3aKJIFOYEHHE UM CHEJIOK IO Hell ¢ Josei
Oomnee 5% OHEBHOro oObeMa TOPTrOB COOTBETCTBYIOIIMM
(MHAHCOBBIM MHCTPYMEHTOM B OCHOBHBIX PEKHUMAax TOPIOB.
Pexomennyercsa HampaBuTh yBeomiieHHEe B bank Poccun
npu cpaOaThIBaHUM KPHUTEpPHUs B OTHOIIEHUM KIUEHTY H
¢uHaHCOBOIO HMHCTpyMeHTa Oosiee 5 pa3 B Teuenue 20
TOPrOBBIX JHEH.

11.

CoBepiiieHue B TeUeHHE JIBYX U OoJiee TOPTOBBIX AHEH 3a TOProBylo Henemnto (5
IMOCJICAOBATCIIBHBIX TOPIrOBbIX )IHCfI) KIIMCHTOM Y4YaCTHHUKa OPraHU30BaHHBIX
TOPIOB PETryJISIPHBIX OJHOHAINPABIEHHBIX CIEJIOK, CyMMapHbIi 00beM KOTOPBIX
cocraBisieT oT 50% oOuero AHEBHOro oObeMa TOProB COOTBETCTBYIOIIUM
(UHAHCOBBIM HMHCTPYMEHTOM, B pPEXHMax TOProB, B KOTOPBIX CJHEJIKH
COBEpIIAIOTCSI HAa OCHOBAaHUM 3asBOK, aJPECOBAHHBIX BCEM YYaCTHUKAM
OpPraHU30BaHHBIX TOPIOB, B Cllyyae, ecid WHGpoOpMalus O JHUIax, MOJaBIIUX
3aj4BKH, a TAaKXKC O JIMIAaX, B MHTECPECCAX KOTOPBIX ObLIH nHoAgaHbl 3asdABKH, HE
pacKpbIBaeTCs IPYTrMM YYaCTHUKAM OPTaHU30BaHHbBIX TOPrOB.

IIpennaraercss paccmaTpuBaTh YKa3aHHBIM KpHUTEpPHl B
CITy4asiX MPEBBIIIEHNUS CYMMBbI MOANAJAI0ONINX O] KpUTEPH
CHCNIOK 3@ MATh IIOCJIEJOBATEIbHBIX TOPIrOBBIX JHEH B
abcomoTHOM pazmepe 10 mutH. pyOsiel, a Takke COBMECTHO C
aHaJIM30M onepanuil knueHta B pamkax [1O/OT/OPOMY
(mpusHaku rpynnel 32 B coorBeTcTBHM ¢ llonmoskeHuem
banka Poccun ot 15.12.2014 Ne 445-11 «O tpeGoBaHUAX K

IpaBHJIaM BHYTPEHHETO KOHTPOJISt HEKpPEAUTHBIX
(MHAHCOBBIX OpraHU3alMii B LEIIX MPOTUBOJACHCTBUS
jgeraau3anuu  (OTMBIBAHHMIO)  JIOXOJIOB,  IOJYYEHHBIX

OPEeCTyNHBIM IMyTeM, U (UHAHCUPOBAHUIO TEPPOPUIMA)
(manee — [Tonoxxenne No 445-11)).




JUis TMKBUIHBIX (PMHAHCOBBIX HMHCTPYMEHTOB, HalpHUMeEp,
JUKBUAHBIX  BbIMYCKOB O®3  abcomoTHOE  3HAuUCHHE
[PE/UIaraeTcsi yBEIMYUTh COMOCTaBUMO O0BEMY TOpPIroB
COOTBETCTBYIOIIMM BbIyckoM (oT 100 wmuH. pyOueit).
VYCUnuBarOIKUM KpPUTEpUEM IpeUlaraeTcsi CUMTaTh I1OJIHOE
UCIIOJIHEHUE 3a8BOK KIMEHTOB B TEYEHHE MEHEE 4YeM 5
CEKYH/I OT MX BBICTABJICHUSL.

12.

CogepiieHue IByMsi U 0ojiee KJIMEHTaAaMH y4aCTHUKAa OPraHU30BAHHBIX TOPIOB
cepuu (Tpu U OoJee) caeNoK ¢ (UHAHCOBBIM HHCTPYMEHTOM I10 OJTHOM | TOH ke
L[EHe, OTJIMYAIoIIeNcs  CYIIECTBEHHO  (OMpeenseTcss  CaMOCTOATEIbHO
IKCIIEPTOM IO XapaKTEPy CKIIAJBIBAIONINXCS TOProB) OT OJIMKAHIIeH TeKyIIen
1eHbl (PMHAHCOBOTO MHCTPYMEHTa, KOTopas Oblia OIpeaeseHa 10 WIH IOCIie
YKa3aHHOM CEpHUH CIIEIOK.

[Ipu sTOM yKa3zaHHas cepus CHENOK JO0JDKHA ObITh COBEpILEHA B OTHOCUTEIHHO
KOPOTKHH IMPOMEXYTOK BpEMEHH TOProB (B mpenenax 1 yaca) u cocraButh ot 50
% oOmero MAHEBHOrO o00beMa TOProB COOTBETCTBYIOIIUM (DHMHAHCOBBIM
WHCTPYMEHTOM B pEXKHMax TOPrOB, B KOTOPBIX CJAEIKH COBEPIIAIOTCS Ha
OCHOBaHUU 3asBOK, aJpEeCOBAaHHBIX BCEM YYaCTHHKAM OpraHHM30BaHHBIX TOPIOB,
B Cilydae, eciau MH(opMamus o JMax, NOJaBIINX 3asBKH, a TAKXKe O JIMIax, B
MHTEepecax KOTOpBIX OBUIM TMOJAHBl 3asABKH, HE PpACKpbIBAaeTCAd JAPYTUM
YYaCTHHKAM OPTaHW30BaHHBIX TOPTOB.

[Ipennaraercss paccmarpuBaTh YKa3aHHbIA KPUTEPHM B
ClIy4asiX MPEBbIIIEHNUS CYMMBbI MTOANAJAONINX 0] KPUTEPU
CEJIOK 32 COOTBETCTBYIOIINI TOPTOBBIH JIEHb B a0COIIOTHOM
pasmepe 5 MiH. pyOjei, a TakKe COBMECTHO C aHAJIU30M
omeparuii knuenta B pamkax [1O/OT/OPOMY (32-
rpynmna B coorserctBuu ¢ [lonoxxennem banka Poccum Ne
445-11).

Jnst nUKBUIHBIX (PUHAHCOBBIX WHCTPYMEHTOB, HAaIpUMED,
Od3 abconoTHOE 3HAYEHHUE TPEJIaraeTcs YBEIMYUTh
COIOCTaBUMO 00BEMY TOPrOB COOTBETCTBYIOIIMM BBIITYCKOM
(ot 50 muH. pybneit).

YceunuBaromuM KpUTEpUEM MpelaraeTcsl CYUTATh IOJHOE
UCIIOJIHEHUE 3a8BOK KIMEHTOB B TEYEHHE MEHEE 4YeM 5
CEKYHJI OT X BbICTABJICHUSI.

13.

BoisiBnenne ¢akra (OTKJIOHEHMs]) CHSTHUS OpraHu3aTopoM TOPIOBIU JO
OKOHYaHHUS TOPrOBOW CECCMM B pEeXHUMax TOProB, B KOTOPBIX CHAEIKU
COBEpIIAIOTCSI Ha OCHOBAaHMM PBHIHOYHBIX 3asBOK CYIIECTBEHHOIO0 00beMa,
a/IpeCOBaHHBIX BCEM YYaCTHHKAM OPIraHMW30BAaHHBIX TOPIOB, B CIllydyae, €CIH
nHpopManyg O JMIAX, MNOJABIIMX 3asBKM, a TaKXKe O JIMLAX, B MHTepecax
KOTOpbIX OBbUIM TOAAHBI 3asBKH, HE pPACKPBIBAETCS JPYTUM Y4acCTHUKaM
OpPraHM30BaHHBIX TOProB, 3asBOK KJIMEHTA IO OINpeAeeHHOMY (hPUHaHCOBOMY
MHCTPYMEHTY B TEUYEHHE TOProBOTO (AHS/TOPrOBOM HEAEIM — 5 TOProBbIX
JTHEN):

M0 JIMKBUJIHBIM MHCTPyMEHTaM (BKJIIo4as (PUHAHCOBBIE WHCTPYMEHTHI,
BXxoJsuMe B 0a3zy pacuera MHJIEKCOB, paccuuThiBaeMbix [IAO MockoBckas
bupika) (ot 3-5 pa3/ ot 10-15 pa3); mo HU3KOIUKBUIHBIM HHCTpYMEHTaM (OT 2-3
pas/ ot 5-7 pa3); N0 HEMUKBUIHBIM HHCTpyMeHTaM (0T 2 pa3/ ot 5 paz).

AHanu3 IedCTBUM KIIMEHTA CIIEIyeT TakKe pacCMaTpHUBATh C
ydyeToM (hakTa BO3MOXKHOI'O HCIOJb30BAHUS UM HOBOTO
cepBuca_ anroputmuyeckor ToproBiau I[IAO MockoBckas
bupxa, a Taxke npeiaraTb MCIOJIb30BAaTh €ro KIMEHTaM
IIPY BBISBJICHUM JIEHCTBUI (HaMEpeHMi) KIMEHTa, KOTOphIe
MOTYT MPHUBECTH K JeCTaOMUIM3alUU PhIHKA U SKOHOMUYECKU
He o0ocHoBaHbl. [lepBoHauanbHO TIPU  BBISIBICHUU
YKa3aHHbIX NPU3HAKOB IOTEHIMAJIBHO HECTAHJAPTHBIX
Omnepanvii PeKOMEHAYETCs] NPOBOAUTH Pa3bSICHUTEIBHYIO
paboTy ¢ KiIMEeHTaMH (ecad 3TO NPUMEHHMO C YYETOM
OTHOUIEHHH C KITUEHTOM).



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
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
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

14.

3akiIroueHre KJIMEHTOM Ha OCHOBaHUU Oe€3aJpecHbIX 3asiBOK (aJpecOBaHHBIX
BCEM YyYaCTHMKAM OpPIraHMW30BaHHBIX TOProB, B CiIydae, €Cid HMHpOpManus o
JTUIax, MOJABIIMX 3asBKH, a TaKKe O JHIAX, B HHTEpecax KOTOPBIX ObUIH
MOJIaHbl 3asBKM, HE PACKPHIBACTCA APYTUM YYaCTHHUKAM OPraHHU30BaHHBIX
TOProB) CEpUH CIENOK (0T 3 map CHENOK), KOTOPble UMEIOT OJIMHAKOBBIC 1IEHbI
MOKYIIKU M TIPOJIaXKH, IPOBEACHBI Yepes:

KOPOTKHE MTPOMEXKYTKH BpEMEHU (MPUMEHHUTENBHO K ONEepalysIM C JTUKBUTHBIMU
(bMHAHCOBBIMU MHCTPYMEHTAMHU );

MIPOMEXYTKH BPEMEHH, B OTJEIbHBIX CIIy4asX COCTaBIIAIOIIME Oojiee OAHOIO
TOProBOrO  JHs/HeAenu/Mecsina  (MPUMEHUTENIBHO K OmepanusM ¢
HU3KOJIUKBUIHBIMM M HEIUKBUAHBIMH (UHAHCOBBIMH WHCTPYMEHTAMH) U
cocTaBisitoT oT 80 % o0BbeMa c/eNoK KIMeHTa ¢ (PMHAHCOBBIM MHCTPYMEHTOM B
TE€YEHHE TOPTOBOTO JAHs/MecsIia/KBapTana.

Crnemyer Takke OTMETHTH BO3MOXHBIC WHBIE BapHaHTBl IPOBEICHUS
«TEXHUYECKHX» CEpUil CHIETOK, HApUMep, OCIeT0BaTEIbHOCTEH MPUOBLTEHBIX
U (W) yOBITOYHBIX CHIENIOK, YKOHOMHYECKHH pe3yJbTaT KOTOPBIX «YCJIOBHO
HEOOBSCHUMOY: TOCTOSTHHO MOJIOKUTEJICH, OTPUIATENICH MJIK OTCYTCTBYET.

YCUIMBAOIIMM ~ KPUTEPUEM  PEKOMEHIYeTCsS  CUYHMTATh
MPEBBIIICHHE OOIIeT0 00beMa yKa3aHHBIX CIEIOK KIIMECHTa
JUISI  PBIHKOB  HHM3KOJMKBUJHBIX M HEJIMKBHUIHBIX
HHCTPYMEHTOB:

— 25/30 mpoIeHTHOM A0S THEBHOTO 00beMa TOPTOB B
OCHOBHBIX  pE&XKHMax TOProB  JJs  HU3KOJIMKBHJIHBIX
(MHAHCOBBIX HHCTPYMEHTOB;

— 50/30 mpolLIEHTHOM JOJM JHEBHOTO 00BhEMa TOPTOB B
OCHOBHBIX  pEXHUMax TOProB JJsi HE  JIMKBHUJHBIX
(hPMHAHCOBBIX HHCTPYMEHTOB.

[lepBoHavyasibHO TIPH BBISBICHUM YKa3aHHBIX IPU3HAKOB
MOTEHIIMAJIbHO HECTAaHAAPTHBIX ONepaluil PeKOMEHIyeTcs
MPOBOJIUTH PA3bSICHUTEIbHYIO PabOTy C KJIMEHTaMHu (eciu
3TO MPUMEHUMO C YY€TOM OTHOIIECHUH C KIIUEHTOM).

15. OTKJIOHEHHE CyMMapHOro o0beMa CAEJIOK JIMIa OT PacyeTHOro MoKazaTrelss 3a
20 mpedmecTBYIOUIMX TOPrOBBIX THEH//{ons cienok nwuma ¢ MHCTPYMEHTOM
OosblIe WK paBHA 5% OT JTHEBHOTIO 0ObeMa TOPToB.

16. IIpeBbimienne ©Oomee wem Ha 50/100/200 % npoueHtoB KkosnuyecTBa | Kpurepuil ucmonp3yercs B LEISAX BBIABICHHUS CKPBITOrO
BBICTABJIEHHBIX KIIMEHTOM 3as1BOK/COBEPILIEHHBIX CZIETIOK B | HCIIONIb30BaHUS MHCAWAEpCKON MHGpOpMaIuu, KOTOpas He
OCHOBHOM/CHCTEMHOM  PEXKHUME OpPraHU30BaHHBIX TOProB  (PMHAHCOBBIM | pacKpbIBaeTcs, JIMOO pPACKPBIBAETCS C  CYIIECTBEHHOMH

MHCTPYMEHTOM, TOBAapOM WJIM WHOCTPAHHOM BAJIOTOM 3a TOPIOBBIA JEHBb OT
CPEAHEB3BEIIEHHOI0 00beMa 3asBOK/C/IENOK KIMEHTa B TOProBbI JIeHb 3a
nepuof; 20 TOproBuIX AHEH (YUUTHIBAIOTCS HMCKIIOUMTENBHO JTHU, B KOTOPBIX
COBEPLIAIIUCH TOPIOBBIE OINEpAllMi) HAa COOTBETCTBYIOLIEM OPTraHU30BaHHOM
peiHKEe ((OHMIOBBIM: JOJATOBbIE WM JOJEBbIE HHCTPYMEHTBI, CPOYHBII:
(bbIOYEpCHl WK OMIIMOHBI, BATIOTHBINA: CHOTOBBIE KOHTPaKThl, [IOU u T.1.).

3aJIepP’KKON 0T 00CTOSITENLCTB, KOTOPHIMU OHA 00pa3oBaHa.




17. Kpurepuii arpeccCMBHOCTH BJIMSHUS HA LIEHY. [Ipumensiercs B KadyecTBE  CaMOCTOSITEIIBHOIO  WIIH
PaccuntsiBaercs mis YP 7, joms koroporo B oObeMe TOProB B OKHE | yCHIMBAIOIIEro KpPHTEPHS MPH HAIMUHH  BO3MOKHOCTH
dopmupoBanus ¢ukcuHra npessimaer 5%%°, B pacuere yuuTHIBarOTCS TONBKO | paccuntaTe mapamerp ABII Ha OCHOBE JAaHHEIX TOPTOB,

3as1BKM, HA OCHOBAHUU KOTOPBIX 3aKJIFOYAIIUCH CJICIKH. MPEIOCTABIIIEMbIX OHPKEH.
9 Ue/a—Ung
kak ABIl = k * —c/z”
Hns 3asBok YP Beruncnsercs ABLL B
rae Lles — cpenHeB3BelieHHas IIeHA UCIOJHEHMS 3asBKU (CpEIHEB3BEIICHHON
LIEHBl  CHAENOK W3  3asiBKu), Ll _ IleHAa JIy4YlIero BCTPEYHOTO

CIpOCa/TIPE/UIOKEHUsT Ha MOMEHT TOJaud (BBICTABJICHHUsS) 3asBKH, K=1 JuIs
3as8BKH Ha MOKYINKY, K=-1 1UI 3aBKU Ha NIPOJAXKYy.
MHOX€eCTBO PE3YJIbTATUBHBIX 3a5BOK, IMOJAaHHBIX VP B Teuenune JHs ACJIUTCA Ha

JIBE YaCTH:
. YacTh 3a5BOK, ITOJIAaHHBIX BHE OKHA ()OPMHUPOBaHUS (PUKCUHTA; U
i 4acTh 3a5BOK, [MOIAaHHBIX B OKHE (hopMupoBaHus pukcuHra. J[ius kaxxaon

U3 yacTe BbIUMCISETCS cpeaHeB3BeuleHHas (o oobemy) ABLL — ABIl4 u
ABll+¢ coorBerctBeHHO. Ilo HaOopy 3asBok, Bxojsamux B pacueT ABIL4
MOJKHO PacCUMTaTh

_ABL[T)H CTaHJAPTHOE OTKJIOHECHUE G.
Kpurepuii: B cmyuae, ecmu ABIly >ABI[ 4 + 30 menecoo6pasHo H3ydeHHs
[IPUYMHBI U3MEHEHUS arPECCUBHOCTH TOPrOBOIO moBeaeHus YP.

PesepBHblil kputepuii: B ciayuae, ecnu ABIl+y > ABIl4 + 3 * |ABIly,
11eJ1eco00pa3HO U3yueHHs] MPUYMHBI HW3MEHEHHs] arpecCHUBHOCTH TOProBOTO
nosegeHus YP.

18. Kpurepuii u3Bj1edyeHusi NPUOLLIN W3 CMELIEeHHs II€HbI B OKHE (DHKCHHIa B kadecTBe CaMOCTOSITENIBHOTO WJIM  YCWIJIMBAFOIIETO
(l) VP umeer oOs3arensctBa B 00beMe V1, kKoTopble emMy HeoOXoaumo |KPUTEpHsS BBIABICHHC B MCPUOI  pacyecTa (pukcuHroB
WCIIOJTHUTH 1O 1IeHe (PUKCUHTa OJHOBPEMCHHO:

WU . BIIMSTHUS JIEHCTBUI y4acTHUKA TOProB (€ro KJIHEHTa)

" YyacTHUK pbIHKA (YYaCTHMK TOPIOB MM KOHEYHbIN KIMEHT YYaCTHUKA TOPIOB.

8 Pacuer 71011 COBEPLIEHHBIX CJENOK B 00bEME TOProB B MEPHOJ pacdeTa (PMKCHHIOB MOXKET ObITh PACCUMTAH HA OCHOBE apPXMBHBIX JaHHBIX TOPTOB PEECTpa CAEN0K MOCKOBCKOM
Bupsxu «tun By https://www.moex.com/ru/orders?historicaldata.

® ArpeccuBHOCTb BO3/ICHCTBMS HA LieHy MHOCTPAHHON BamioThl. J[JIsl arpecCHBHO 3asBKM (PHIHOYHOM MM JIMMHTHOM, MCIONHSAEMOM B MOMEHT BbicTaBieHus) ABIL > 0, mns

naccuBHOM 3asBkH — ABII < 0. 3asBKka Ha MOKYIIKYy, HCIIOJTHEHHAs 110 OJHOM LIeHe JydIlero npeanoxenus, umeer ABI[=0.




(2) VP umeer BamoTHYI0 HO3HIMIO B 00beMe V1, KoTopas 3aXelKMpOBaHA
10 1eHe (PUKCHHTA U TOCIIe SKCIIUPALIUU XeIKa

(mepekppIBalOIIUX OTKPBITYIO MMO3UIUI0 KOHTPAKTOB/CIEJIOK) CTaHOBUTCSA
HEIOKPBITON +

(3) VP mepexpbiBaeT 3TH 00513aTeIbCTBA MyTEM 3aKIIOUEHHUs CIAEIOK B OKHE
¢uxcunra B 00bemMeV2, nipu 3toM V2<V1 u o06bem V1-V2 mepekpoiBaeTcs
HETOCPEJCTBEHHO Tepe]] OKHOM (hopMUpOBaHHs (PUKCHUHTA

Wi

(4) VP nepekpbiBaeT 3Ty NO3MIMIO B OKHE (OPMHPOBAaHHS (DUKCHHTA B
006bemMeV2=V1, HO nepex HauaioM OKHa OTKPBIBACT IMO3MUINIO B 00beMe V3 B
TOM K€ HaIlPaBJICHWH, B KOTOPOM TIOJAaBAIHCH 3asSBKH B OKHE (hOPMHUPOBAHHUS
¢buKcHuHra, ¢ MOCIHEAYIOUUM 3aKphITHEM Oo0beMa V3 HEemoCpelCTBEHHO IOCIe
OoKkoHUYaHUs QopmupoBaHus (ukcwHra. IlpH OITHOBPEMEHHOM BBIOJTHCHUU
yenoBuit (1) + (3) wnu (2) + (3) wu (1) + (4) unmm (2) + (4) uenecoobpazex
pacdeT npuObLIH, BO3HUKatOmeEn y YP.

[Ipu coBepiieHHH CHENOK C BAIIOTOW HAa HECKOJBKHUX IUIOIIAJKaX/MexOaHKe
1eJ1eco00pa3Ho NPUHUMATD K PacYeTy COBOKYITHOCTH C/IEIIOK.

Ha paccuuTbiBaeMblie ((GOpMHUpPYEMBIC) IIEHBI U

. HaJM4ue «MHTEPECA» y4YaCTHUKA PbIHKA (€ro KJIMEHTA)
Ha U3MeHeHue (OPMUPOBAHUS COOTBETCTBYIOIIUX IICH.
HopManbHOW MpakTUKOW SIBJISETCS 3aKPBITHE 00SI3aTENbCTB,
ompefeNiieMbIX IO IleHe (QUKCUHTa, B TOPrOBOM OKHE
pacyera COOTBETCTBYIOIIMX IIeH (DUKCUHIOB (3aKpBITHE
MO3UIMI B LIEISAX HCKIIOUEHHUS PUCKOB HEOJIAronpHUsSTHOIO
M3MEHEHUS MHJIUKATUBHOMN LIEHBI - YCIOBHO J0 MOMEHTaA €€
OTIpeICTICHU). Nuoii MPaAKTUKOM (mMoTeHIHAIBEHO
HET0OPOCOBECTHOW) SBJISIETCS BIMSHHE Ha pacueT IeH
(UKCUHIOB TyTEM COBEpPIIECHUS TOPTOBBIX OIEpaluii, B
LEeISIX M3BJICUEHUs] MPUObUIM 3a CYET HEECTECTBEHHOI'O
M3MEHEHHUS PACCUUTHIBAEMBIX IIEH B HYXHYIO CTOPOHY.
Takue nelcTBUS MOTYT NPHUBJIEYb BHUMAHHUE pEryisiTOpa U
OpraHu3aTopa TOPrOBIIH.

[Mpumep: (1) YP 3axmounn crenky no npoaaxe $500m mo
neHe ¢ukcunra. (3) YP HemocpelncTBeHHO mepes HadaioM
okHa ¢opmupoBanus (ukcunra YP arpeccuBHO mpuoOpern
$250m, a 3arem $250m B oxHe ()UKCHHTa, IMPH ITOM IICHA
MHOCTPaHHOW BaJIIOTHI B pe3yjbTaTe Olepalnuil pocia U c/B
IleHa WCIONHEeHUs BTOpBIX $250m (ompenenstomias IeHY
¢ukcuHTa) OONBIIC C/B LEHBI MCHONHEHHS TepBbIX $250m.
Jns uenmeit  KpuTepuss paccuuThIBaeTCs  (DUMHAHCOBBINA
pE3yJIbTAT OT COBOKYITHOCTH ONepaluii.

19.

B pamkax xoHTposig onepanuil Ha BamoTHOM pbiHKe [IAO MockoBckas bupika
MOKET paccMaTpuBaTh B KAaueCTBE MOTEHLIMAJIBLHO HECTAHJAPTHBIX OINEpALAN
(KIMEHTCKMX U COOCTBEHHBIX OIepalui), B TOM 4YHUCIE, HECYILIUX
CYILLECTBEHHBIN PETYJIATOPHBIX PUCK, CIEAYIOLUIUE NEHCTBUA:

o B Tepnon pacuera (ukchHTOB X° - OTMeHa Ge3ampecHOl 3asBKH Ha
MOKYTKY WJIM NPOJIaXKy NHCTPYMEHTOB BAJIOTHOTO PhIHKA

(USDRUB_TOM, EURRUB TOM, EURUSD TOM,

B xauecTBe caMOCTOSTENHLHOTO MJIH yCHJIMBAIOMIETO (pakTopa
BBISIBJICHUC B paMKaxX aHaJIu3a HH(bOpMaHHH 0 CAOCJIKax
(Hampumep, MO TMOANKMCKE Ha  apXUBHbIE JaHHbIE
https://www.moex.com/ru/orders?historicaldata) (axToB
PETrYJIAPHOTO BBICTABJICHUS 3aABOK U COBEPIICHHA CACIOK 10
BBICTABJICHHA KPYIHBIX 3a4BOK YYAaCTHUKOM TOPIOB (B
skBuBasieHTe oT 500 ThIc. nomnapos CIIA), ¢ nocnenyromum

10 Bpems: 12:25:01 — 12:30:00 (https://www.moex.com/s1911, https://www.moex.com/ru/fixing/), nHa ocHoBHble BamoTHele napsl (USDRUB TOM, EURRUB TOM,
EURUSD_TOM).



https://www.moex.com/ru/orders?historicaldata
https://www.moex.com/ru/orders?historicaldata
https://www.moex.com/ru/orders?historicaldata
https://www.moex.com/ru/orders?historicaldata
https://www.moex.com/s1911
https://www.moex.com/s1911
https://www.moex.com/ru/fixing/
https://www.moex.com/ru/fixing/

CNYRUB_TOM) B 06beMe Q, yCTaHOBJIEHHOM JIJIsi COOTBETCTBYIOILEH BaIOTHI
[Tpunoxenuem 1 k merommke QopmupoBanus ¢uxcunra [TAO MockoBckas
bupka, mogaHHOM 110 TIEHE OJTHOTO U3 TPEX JYUIINX [ICHOBBIX YPOBHEH;

. B nepuoa nposeaeHust Topros ¢ 10:00 mo 16:30 B cucreMHOM pexuMe

TOproB HMHCTpyMeHTOM BantoTHoro peiHka USDRUB TOM - 3akmoueHue

KPYITHBIX C/IEJIOK Ha OCHOBAaHWHU 0€3aJPECHBIX 3asBOK (B SKBUBAJIEHTE OT 1 MIIH

noutapoB CIIIA, uMerommx CylmecTBEHHOE OTKJIOHEHUE OT JIy4YIlIed IEeHbI

crpoca uiu npepioxkenus 6onee yeM Ha 0,1/0,2/1 nporeHT;

i 32 15 MHHYT O OKOHYaHMsS TOProB 'l B CHCTEMHOM peXHME TOPIoB

COOTBETCTBYIOIIMM MHCTPYMEHTOM BaJIOTHOT'O PhIHKA

(USDRUB_TOM, EURRUB TOM, EURUSD TOM, CNYRUB_TOM,

CHFRUB_TOM, GPBRUB_TOM https://fs.moex.com/files/20445,

https://fs.moex.com/files/710) 3akio4eHUe KPYMHBIX CICIOK HAa OCHOBaHUHU

0e3anpecHbIX 3asBOK (B 3kBuBasieHTe OT 500 Thic. mosutapor CIIA, umerommx

CYILIIECTBEHHOE OTKJIOHEHHE OT JIy4lllel IIEHbI CIpoca WM MpeaaoxkeHus donee

gem Ha 0,1/0,2/1 nporueHT;

. no/slydeHWe OT OpraHMsaTopa TOProBAM B pPaMKax NpesocTaBAseMblX
pononHutenbHbix  ycayr  (https://www.moex.com/s3119) uHdbopmaumm
(curHanoB) o B3aumHbix caenkax (https://fs.moex.com/files/20960) 8
OTHOWEHUN COBCTBEHHbIX CAE/NOK YYaCTHMKA TOProB MM KPYMHbIX CAENOK
K/IMEHTA y4aCTHMUKA TOProB.

3aKJIIOYEHUEM CIIEJIOK Ha CONOCTaBUMBbIE OOBEMBI C
YYaCTHUKOM TOProB B LEJISAX IOJYyYEHHUS BBIFOJBI 332 CUET
U3MEHEHMs LIEHbl MHCTPYMEHTa (Cilyyail BbIABICHMs (pakra
HEIPaBOMEPHOTO HCIIOJIb30BAHU MHCaNEPCKON
uHpopmanuu, onyosmkoBaHHbI bankom Poccun 29.05.2018
B OTHOLICHUU MOPYYEHHUH Ha NPOAAXKY BAIFOTHOU BBIPYUKH
ITAO «Jlykoitny).

20.

«Cny¢uHr) (TakKe ¢ dIeMEHTaMH «JIePUHIa) — PACCIOSHUS) — BHICTABJICHUE
KJIMEHTOM (CBSI3aHHBIMU C KJIMEHTOM JIMIIaMH), KaK MPaBUJIO, OJHON KpyHHOMN
JTUMUTHOW 3asBKM (MM CEpPUM MEHBIIUX MO O0BEMY 3aiBOK — B CyMMe
00JBIIOr0 00beMa) Ha MOKYMKY/TIPOJAXy C MOCIEAYIONIeH UX OTMEHOM J0 UX
WCIIOIHEHUSI B CPABHUTENBHO KOPOTKHUH TMPOMEKYTOK BPEMEHU C IEIbI0
CTUMYJHMPOBAaHUSl POCTA/TIAICHUSI LIEHbI CIPOCA/TIPENTIOKEHUSI B HYKHYIO
CTOpPOHY 0€3 HaMepeHHUs HWCIOJIHUTH TMEPBOHAYAIBLHO BBICTABICHHYIO 3asBKY
(CepI/II-O JIOKHBIX MEPBOHAYAIIBHBIX 3a5[1301<) C IOCJICAYIOIINM BBICTABJICHUEM U
WCIIOTHEHUEM COOCTBEHHOW 3asiBKM JIPYrod HAaMpaBICHHOCTH Ha HYXHOM
YpPOBHE LIEHHI.

Bo3moxHbIe mapaMeTpsl uaeHTudukanmu (cpadaThlBaHus):

IIpuMeHsieTcs B KaYECTBE CAMOCTOATEIIBHOIO KPUTEPHS.

JIOTIOJTHUTENBHBIM  [TApaMETPOM, KOTOPBIM  CYIIECTBEHHO
CHIDKAeT 00beM JIOXKHBIX cpabaThIBaHU SBISETCA MPOBEPKA
(dakTa OTCYTCTBUS OKOHOMHYECKONO CMbICJIA, T. €.,
HarpuMmep, 1IeHa OTMEHEHHOHM 3asiBKM Ha MOKYIKY OoJiblie
WIM PAaBHA LEHE MOCIEAYIOIEH HCIOJIHEHHOW 3asiBKH Ha
npoAaxy M Ha 000poT. TeM caMbIM MPOBEPSIETCS JIOXKHBIH
XapakTep BBICTABJICHMS NIEPBOM OTMEHEHHOM 3asIBKH C LIEJIBIO
CTUMYJIMPOBAaHMUsS  JBIOKEHUs  L€Hbl  CIOpoca  WIH
MPEMIOKEHUSI K HYKHOMY YPOBHIO, IpPU JOCTHKECHHH
KOTOPOro JIMMUTHAs 3asiBKa CHUMAETCS U BBICTABISCTCA

11 https://fs.moex.com/files/20445.
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. MaKCMManbHbIA Nepuoa mMexay BpeMeHeM BbICTaBAEHUA OTMEHEHHOW

NMMUTHOM  3aIBKM W BPEMEHEM  BbICTAaBNEHMEM  MPOTUBOMOIONHOWN
ncnonHeHHom — 60-90 ceKkyHA;
° MaKCMManbHOe OTHOWEeHMe obbema WMCNOJHEHHOM 3aABKM K 0b6bemy

OTMEHEHHbIX 3aABOK He 6onee 25%, T.e. OTMEHEHHan 3aABKa (OTMEHEHHble
3aABKM) AOJIKHbI ObITb N0 06bEMY CyLLEeCTBEHHO 60/blIE UCMONHEHHOM;

o ONA  KpUTEPUA  «NEWPUHT»  MOMKET [AOMOJNHWUTENIbHO  YYWUTbIBaEeTCA
MOKasaTe/lb  KO/MYECTBa OTMEHEHHbIX 3afABOK nepes noc/ieayloLLen
MCMO/IHEHHOM (Hanpumep, He MeHee 3 3asBOK).

NPOTHBOIIOJIOKHAS PIHOYHAS WIIM JIMMUTHAS.

Taroke JIOTIOJTHUTEIIHHBIM KpUTEpHEM SBIISICTCA
CYIIECTBEHHAss JOJS CJAENOK KIMEHTAa, 3aKIIOUEHHBIX C
MIOMOIIIBI0 ONMCAaHHOM oOMaHHOW cTpateruu (ot 5 — 10
IPOLIEHTOB OT 00BbEMa CIETIOK KIMEHTA 3a TOPTOBBII JIEHb C
JTAHHBIM UHCTPYMEHTOM).

21.

PucoBanue (cumyjsinusi) TPeHJAa H3MEHEHHs IeHbD» (JIOXKHOrO o0Bbema
CIpoca WM TPEIJIOKCHHUS) — BBICTABICHHE 3a CPaBHUTEIBHO KOPOTKUH
MIPOMEXKYTOK BPEMEHU KJIUEHTOM (CBSI3aHHBIMU C KJIIMEHTOM JIMIIAMH) OJHOMU
WJIM CEpPHUM 3asBOK C U3MEHEHUEM LIEH B HYXXHYIO CTOPOHY, KOTOPbI€ YACTUYHO
WJIU TIOJTHOCTBIO MCIIOJIHSIFOTCS, YTO MPOBOLMPYET JIPYTUX YYACTHUKOB PBHIHKA
BBICTABJISITh 3asiBKW, HAIlPaBJICHHbIE Ha [IBM)KEHHUE II€HbI, CIpoca WU
MPEAJIOKEHUSI B HY’)KHOM HAIIPaBJICHUU, a TAK)KE IMOCJIEAYIOIIEe BHICTABIICHUE
WCIIOJHAEMOM 3asBKM IPOTUBOIOJIOKHOM HAIPaBIECHHOCTH C CYILECTBEHHO
00JbIIMM 00BEMOM B LIETSAX (PUKCAIIMM TPUOBUIN:

. MaKCUManbHbIN nepuog, Mmexay BpemeHem BbICTAB/IEHUA
NepBOHaYabHbIX JIMMUTHOM 3aABKM (AMMWUTHBIX 3aABOK) W BPEMEHEM
BbICTaBNE€HMEM NPOTMBOMNOJIOXKHOM 3as8BKKN Bonbliero o6bema — 60-90 cekyHp;
. MaKCMManbHoe OTHoweHWe obbema WCMONHEHHOW NepBOHaYaIbHOM
JMMUTHOM  3aABKM  (NMIMMWUTHBLIX  3asBOK) K 0b0bemy nocneaylollen
NPOTMBONONOXKHOM 3aABKK He Bonee 25%.

[TpuMeHsieTcs B KaueCTBE CAaMOCTOSITEIILHOTO KPUTEPHSL.
Tarxoke JIOTIOJTHUTEIILHBIM KpUTEpHEM SIBIISICTCS
CyLIeCTBEHHasl 10Nl CJAEJOK KIMEHTa, 3aKII0YEHHBIX C
MIOMOIIIbIO OMHMCaHHOW oOMaHHOH crTpaterun (oT 5 — 10
MPOIIEHTOB OT 00BbeMa CAENOK KIIMEHTa 32 TOPTOBBIN JIEHb C
JTAHHBIM UHCTPYMEHTOM).
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IIpnioxenne 2

Kk Pexomenpanusam HC®P no npouexypam
KOHTPOJISl NPO(ecCHOHATBbHBIMU YYACTHUKAMM
PbIHKA LIEHHBIX Oymar 3asiBOK U CA€JIOK B LeJIsIX
BbISIBJICHUS MIPU3HAKOB NIOTEHUHAJIBHO
HEeCTAHIAPTHBIX oNepanui

(o aBroaerekTupoBanuro HUMUuMP)

AJI'OPUTMBI ITPOBEPKU BBIIIOJTHEHUA
KPUTEPHUEB 1 -5 JIJIsA
ABTOMATU3UPOBAHHOI'O IETEKTUPOBAHUA

1. AJroputMm npoBepku BbinosiHeHus1 Kpurepus 1, npeasioskeHHOT o
B PAMKAX NPAaKTHY€CKOIr0 TeCTUPOBAHUS.

1.1. HepBBIfI oTall PCAJIM3YECTCA B paMKaxX CKCAHCBHOI'O KOHTPOJIA CACJIOK

(ucnonp3yroTcsl AaHHble exenHeBoro otuera SEMO03, B paspe3e OaHHBIX IO
CJIeAYIOIIUM Tpadam):

o TradeDate - /lata Topros;

o TradeTime - Bpems peructpanuu cieiku B CucreMe TOpros;

o Securityld - Toproseiii kKoj IieHHOM Oymaru;

o SecurityType - Tum 1ieHHO# Oymaru;

o BuySell - Hanpasnennocts cnenku (ITokymnka (B) / mpomaxa (S));
o TradeType - Tun caenku (T — OObIuHAasN);

o ClientCode - Kpatkwuii ko1 KITUeHTa,

o Value - O06beM caenku, B BaIOTE pacyeToB, 0e3 yuera HKJI;

o Amount - O6bem crienku, B BalltoTe pacdyeTos, ¢ yuerom HKJI.
M3 1aHHBIX UCKIIOYAIOTC:

o 3aIKCH, B KOTOPBIX OTCYTCTBYIOT AaHHbIe 110 Tpade «ClientCodey;

o 3amucyu ¢ TUnoM caenku no rpade «TradeType», ornuunbie oT «T» -
OCHOBHBIE peKUMBI TOPTOB U «N» - PIIC (pexuMbl IeperoBOpHbIX CAEIJIOK).

OcymiecTBisgeTcs NoclieioBaTe/ibHasi 00pad0TKa TaHHBIX CEIOK KIUEHTOB B
paspese nanubix 1o rpadam «Securityld» u «ClientCode» u co 3HaueHueM B rpade
«TradeType» paBHbIM «T».

PaccuuThiBaeTCS UTOTOBBIM YHCTBIM JIEHEKHBIA MOTOK MCXOIA W3 YCIOBUU
3aKJIFOUEHHBIX cesok Kaxaoro kiaueHta «ClientCode» ¢ KOHKpETHBIM BBIITYCKOM
LEHHBIX Oymar ((pruHaHCOBBIM UHCTPpYMEHTOM) «Securityld» myrem cymmupoBaHus
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3Ha4YeHUN 00bemMa Kakaou cienku 1o rpade «Value» (s oGmuranuii 1js ydeTa B
cymme 1 HKJ[ MOXXHO HCIONIb30BaTh 3HAYeHHUs MO rpade «Amounty, HO A
OTIpEJICNICHNsS] YKA3aHHOTO THIAa (PMHAHCOBOTO MHCTPYMEHTA TakKe MOTpeOyeTcs
oOpaboTka 3HaueHuir mo rpade «SecurityType» e oHo paBHO «00»). Caenku
MOKYTIKHM cO 3HaueHueM 1o rpade «BuySell» paBHbIM «B» BXOAAT B 001IyI0 HETTO
CYMMY C OTPHIIaTEIbHBIM 3HAUYCHHEM (Pacxoj), a CIACIKH MPOJaXd CO 3HAUYCHHE
no rpade «BuySell» paBHBIM «S» - ¢ TOJIOKUTEIBHBIM (TIPUXOJ).

Ecnu verro cymma caenok kinenta «ClientCode» ¢ KOHKpETHBIM BBIITYCKOM
neHHeix Oymar «Securityld» cocraBmna 80 wnmmu Oonee MiH. pyOsieHd, To
COOTBETCTBYIOIIAsi AKTHBHOCTH KJMEHTA 3a YKa3aHHbI [eHb CUYUTaeTcs
yaosJiersopsirouneit Kpurepuro 1.

IIpodeccnoHaIbHBIA  YYACTHHUK  (MHAHCOBOIO PbIHKA  BIpaBe
YCTAHOBHMTH KOJMYeCTBeHHOe 3HaYeHHe Kpurepus 1, npuBeneHHOe B NYHKTE
n, CAaMOCTOATE/NbHO.

1.2. Bropo# 3Tran peam3yercs B paMKax KOHTPOJIS CIAEJIOK KJINEHTOB B
TeyeHne 2(0) TOProBhIX JTHEM:

B cavyae noBTOpeHNs VKA3aHHBLIX AKTHBHOCTEH KJIHEHTA OT 2 U 0oJiee
pa3 B TedeHue 20 TOProBoLIX JAHeW WM ecau 32 20 TOproBbIX JTHEH
COOTBETCTBYIOIIEE 00Iee HETTO ABMKEHHE NCHEKHBLIX CPeJICTB MO0 CAeJKaAM

KJIHEHTA ¢ KOHKPETHHLIM BBINYCKOM IEeHHBIX OvyMar ((pMHAHCOBBLIM

HHCTPYMEHTOM) cocTaBuT O0o0Jiee 200 mMJH. pyoJgerd — aericTBUA (CHeJIKH)
KJIHEHTA (32 COOTBETCTBYIONIMHM MeCSI)) CYUHUTAITCH VIOBJETBOPHIONIMMHU
kputepuio 1 v nomiaekat paccmorpeHuro Kourpoaepom INHUNUNU/MP. Pacuer

OOLIEro HETTO JBUKEHUS ICHEKHBIX CPEACTB IO CAENKAaM KJIMEHTa ¢ KOHKPETHBIM
BBIITYCKOM IIEHHBbIX OyMmar (()UHAHCOBBIM HWHCTPYMEHTOM) pPacCUUTHIBAIOTCS
aHAJIOTUYHO IPEIOCTAaBIICHHOMY pAacyeTy 3a OJHH JAE€Hb, HO yxke 3a mepuox 20
toproBeix JHed. [IYPLIb BmnpaBe yCcTaHOBMTH KOJHYECTBECHHbIC 3HAYCHUA
Kpurepus 1, npuBeaeHHble B HACTOsAALIEM a03a1e, CAMOCTOSTEJIbHO.

B kauectBe ycwimBaomux (aKTOPOB PEKOMEHIYETCS paccMaTpuBaTh
cpabaTblBaHHE KpPUTEPUS O HU3KOJUKBHUIHBIM U HEJIMKBUIHBIM IIECHHBIM OymMaram
(IaHHBIE IJI ONPENEICHUS] XapaKTePUCTUKU (PUHAHCOBOTO MHCTPYMEHTA (LIEHHOMN
OyMmarm), coaepkarbcsi B exXeAHEBHO MyOinukyeMom oupskeit (daitne «llokazarenu
TUTSI onpeaeIeHus KpUTEpPHUEB CYILIECTBEHHOTO OTKJIOHEHUS»
(https://www.moex.com/a777).

Taxoke qaHHBIE yKa3aHHOTO (haiiiga MOXKHO MCIIOJIL30BATh JJISl ONPEACIICHUS
BIIMSIHUS CJI€JIOK HA PHIHOK MPHU YCJIOBUU MPEBBIIIEHUS JTOJIH CAENOK KiueHTa 50 %
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JTHEBHOT'O TOProBOro 00bema BCEX CIENOK Ha Oupike (OpraHM30BaHHBIX TOPrax) B
OCHOBHBIX PEXKHUMax TOProB ¢ (PUHAHCOBBIM UHCTPYMEHTOM.

2.  Aaroputm npoBepku BbinosiHeHusi Kputepus 2, npeasio:keHHOTro
B PAMKaX NPaKTHYeCKOIr0 TeCTUPOBAHUS.

2.1. HGDBBII;'I oTall PCAJIM3YCTCA B paMKaX CKCAHCBHOI'O KOHTPOJIA CACIOK

(ucnonp3yloTCsl JaHHble exenHeBoro otuera SEMO03, B paspe3e NaHHBIX IO
CeayromuM rpadam):

o TradeDate - [lata Topros;

o TradeTime - Bpems peructpanuu cieiku B CucTeMe TOpros;

o Securityld - ToproBeIii K01 IleHHOW OyMarw;

o BuySell - Hanpasiennocts cnenku (ITokynka (B) / mpomaxa (S));
o TradeType - Tun caenku (T — O0Obrunas (CAeIKH B OCHOBHOM
pexume));

o ClientCode - Kpatkuii ko1 KIUCHTa,

o TradeNo - Homep cnenku B Cucteme TOPros;

o Quantity - KonnyecTBo 1eHHBIX Oymar;

o Value - O6beM cenku, B BaIOTe pacueToB, 0e3 yuera HK/I;
o Amount - O6bem caenku, B BaJIIOTE pacyeToB, ¢ yuerom HKJI.

Hcnonp3yrores naHHble exenHeBoro oryera SEM21, B pa3zpe3e maHHBIX IO
CIeAYIOIIUM rpadam:

o TradeDate - [lata Topros;

o BoardType - Tum pexuma ToproB (MAIN — OCHOBHO# pekuM);
o Securityld - Toprossiii Koj IeHHOM Oymaru;

o VVolume - O0beM B IIEHHBIX OyMarax.

OcymiecTBisgeTcs NoclieioBaTe/ibHasi 00pad0TKa TaHHBIX CEIOK KIUEHTOB B
paspese nanHbix no rpadam «Securityld» u «ClientCodey.

B pamkax 00paboTKH TIepBOHAYAIEHO OCYIIECTBISIETCS OTOOp Map CIEIOK C
OJIMHAKOBBIM PETUCTPAIMOHHBIM HOMEpOM B Tpade «TradeNo» u co 3HaueHueM B
rpade «TradeType», paBHbIM «T).

B kaxmoil mape oTOOpaHHBIX CJEIOK B pa3pe3e KaKIOH CHCIKU
OCYIIECTBIISIETCS PACUET:
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o JI0JIM KOHKPETHOM CHENKM BO BCEX CHeNIKaX KIHUEHTa 3a TOPrOBBIM
JIEHb C COOTBETCTBYIOIIUM (UHAHCOBBIM HHCTPYMEHTOM IIyT€M pacuera
OTHOIIIEHUST 00beMa IeHHBIX OyMar «Quantity) KOHKPETHOW CIEITKH B OTOOpaHHON
nape K obmemMy o0bemy caenok koHkpeTHoro kiaueHTa «ClientCode» (kak cymma
3HaueHni «Quantity») ¢ yka3aHHBIM (PUHAHCOBBIM HHCTPYMEHTOM B OCHOBHOM
pexume Topros (3HaueHue rpadnl «TradeType» paBen «T»). Ucnmoab3yercs mis
pacuera 50 % cymmapHoii 1014,

o JI0JIM KOHKPETHOM CHENKM BO BCEX CHeNIKaX KIHUEHTa 3a TOPTOBBIM
JIeHb KaK OTHOIlIEHHA oObeMa CHENKH B BallloTe pacueToB «Value» k oOiemy
o0veMy caenok koHkpeTHoro kiueHTa «ClientCode» co Bcemu (hMHAHCOBBIMH
MHCTPYMEHTaMH (CcyMMa 3HaueHuil mo rpade «Value» Bcex cHenok KIMeHTa Co
BCEMH (PUHAHCOBBIMM HHCTPYMEHTAMH B OCHOBHOM pEXHUME (3Hau€HHE rpadbl
«TradeType» paBno «T»). Ucnoab3yercs s pacuera S0 % cymmapHoii 10.14;

¢ JIOJIM KOHKPETHOW CHIEJKU KJIMEHTa BO BCEX CJHIEJKaX BCEX KIIMEHTOB
y4acTHUKA OpraHU30BaHHBIX TOPrOB C YKa3aHHBIM (PMHAHCOBBIM HHCTPYMEHTOM 3a
TOPIrOBBIN JIEHb KaK OTHOLIEHHs oObeMa LEeHHbIX Oymar «Quantity» KOHKpETHOM
CHEJIKM K 00meMy oObeMYy CIEJOK BCEX KIHWEHTOB C YKa3aHHBIM (PUHAHCOBBIM
MHCTPYMEHTOM (CyMMa LIEHHBIX Oymar Bcex ciienok 1o rpade «Quantity»);

o JI0JIA KOHKPETHOM CHAENKH K o01meMy o0beMy TOProB (pMHAHCOBBIM
WHCTPYMEHTOM B COOTBETCTBYIOIIMHN JIEHb KaK OTHOIICHHE 00beMa IIEHHBIX Oymar
«Quantity» KOHKPETHOM CIIEIKU K 3HAYCHHUIO 00111ero 00beMa TOProB (PUHAHCOBBIM
WHCTPYMEHTOM 3a TOPTOBBIN JieHb (3HaueHue rpadsl «Volumey no ¢uHaHcoBOMY
uHcTpyMeHty B (aiine SEM21 mpu ycnoBuu 3HaueHusi rpadpnl «BoardType» =
«MAIN»). Ucnosib3yercsi AJisl pacyeTra KpuTepusi 5 % NPOLEHTOB OT 001Iero
00beMa TOProB (PMHAHCOBHIM HHCTPYMEHTOM.

OOpaboTaHHbIe Mapbl CAENOK Jajnee (QUIbTPYIOTCS B pa3pe3e KIUEHTOB U
3aTeM MHCTPYMEHTOB (IlOocienoBarenbHas (UiabTpaus no 18yM u oosaee rpadam).

CooTBETCTBYIOIIME  TOJYYMBIIMECS TPyl  CAEJIOK B  pa3pese
(KITMEHT/MHCTPYMEHT) 00pabaThIBAIOTCSl MTyTEM CYMMHPOBAHUS PACCUYUTAHHBIX IO
HUM 3HAY€HUW, NPUXOMSIIIMXCS HAa HUX J0JIeM (COOTBETCTBEHHO B ClENIKaX
KJIMEHTa U B 00111eM 00beMe TOProB (PMHAHCOBBIM UHCTPYMEHTOM).

B cnyyae ecnu:

@ J0JI1  BCEX  «BCTPEUHBIX» CHEJIOK KIMEHTA C KOHKPETHBIM
(¢buHaHCOBBIM HMHCTpyMeHTOM TipeBbimaer 50 % ero chaeiaok ¢ yKa3aHHbIM
(UHAHCOBBIM MHCTPYMEHTOM 3a TOPTOBBIN JI€Hb, U €r0 KOHTPAreHToM (TI0 CAeJIKam
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¢ (PMHAHCOBBIM UHCTPYMEHTOM) SIBJISIETCS OAHO U TO K€ JIULO (OJIHU U TE K€ JIUIIA)
— JIpyroil KJIMEHT (Apyrue KIUEHThI) YYACTHUKA OPraHU30BAHHBIX TOPTOB (WJIU
OJIHA W T€ K€ KIWEHThl MPU MOBTOPEHUHU CpadaThIBAaHUS KPUTEPHS B TEUEHUE
neproja 20 TOproBeIX THEN), & CyMMapHas J10JIsl YKa3aHHBIX CAEJIOK COCTABISIET 5
% 1 OoJiee MPOLIEHTOB OT 00IIET0 00beMa TOPTOB (PUHAHCOBBIM HHCTPYMEHTOM 32
TOProBbIM JeHb (3HaueHue rpadnl «Volume» no GuHAHCOBOMY HMHCTPYMEHTY B
daiine SEM21 npu ycnoBuum 3Hauenuss rpader «BoardType» = «MAIN»), To
COOTBETCTBYIOIIAs AKTHBHOCTHh KJIMEHTOB 32 TOPIOBbI [eHb CYUTACTCHA
yaosiaerpopsiromeid kpurepuio 2; [IYPLD BrpaBe ycTaHOBUTH KOJIMYECTBEHHBIC
3HAYEHUS KpUTEpUs 2, IPUBEJICHHBIE B HACTOSIIEM a03alle, CAMOCTOSITENIBHO;

o J0JI1  BCEX  «BCTPEUHBIX» CHEJIIOK KIMEHTA C KOHKPETHBIM
(MHAaHCOBBIM HMHCTpyMEHTOM mpeBbiiaeT 50 % ero cAelnok co BCEMHU
(MHAHCOBBIMU MHCTPYMEHTAMH B TOPIOBBIM JI€Hb U €r0 KOHTpareHToM (mo ¢us.
UHCTPYMEHTY) SIBJISIETCS OJIHO U TO K€ JIMLO (OAHU U TE K€ JIMLA) — IPYTON KIMEHT
(Ipyrue KJIMEeHTHI), a UX CyMMapHas J0Js cocTaBiseT 5 % u 0ojee MpOLEHTOB OT
obmero o6beMa TOProB (PUHAHCOBBIM MHCTPYMEHTOM 3a TOPIOBBIM JI€Hb
(3Hauenue rpagder «Volume» no mHcTpyMeHnty B (aime SEM21 npu ycrnoBun
3HaueHusa rpadsl «BoardType» = «MAIN»), TO cOOTBeTCTBYIOIIA AKTHBHOCTH
KJIMEHTOB 32 TOProOBbIH [eHb CUYMTACTCH YAOBJETBOPSAIOIICH KPUTEPUIO 2;
[IpodeccnoHabHBI yYaCTHUK BIpPAaBE YCTAHOBUTH KOJMYECTBEHHBIE 3HAUYCHHS
KpUTepus 2, MPUBEACHHBIE B HACTOSILIEM ab3a1le, CAMOCTOSATENbHO;

o JOJIsI  BCEX  «BCTPEUYHBIX» CHEIOK KIHMEHTAa ¢ KOHKPETHBIM
(uHAHCOBBIM MHCTpYMEHTOM mpeBbliaer 50 % Bcex CHENOK BCeX KIMEHTOB C
COOTBETCTBYIOIIMM (PMHAHCOBBIM HMHCTPYMEHTOM Y YYaCTHUKA OPraHU30BaHHBIX
TOProB, a UX CyMMapHas J0Jisi cocTaBisieT 5 % u 0osiee MPOLIEHTOB OT OOIIEro
o0beMa TOproB (PMHAHCOBBIM MHCTPYMEHTOM 3a TOPTOBBIN JIeHb (3HAUeHHE Ipadbl
«Volume» no uncTpyMeHTy B ¢aiine SEM21 npu ycioBun 3HayeHUs rpadbl
«BoardType» = «MAIN»), TO cOOTBeTCTBYWIIasi AKTUBHOCTh KJIHEHTOB 32
TOProBbIii JeHb cCUMTaeTcs1 yaoBaeTBopsiromeidn Kpurepuro 2.

2.2. Bropol »Tanm peanmsvercs B pPAMKaX OCYIIECTBICHUS KOHTPOJIS
CIEJIOK KJIMEHTOB B TeueHue 2() TOProBbIX THEH.

B ciyyae moBTOpeHUs YKA3aHHBIX AKTHBHOCTEH KJIMEHTA OT S u 0ojee
pa3 B TedeHue 20 TOProBbIX JHed - [eWCTBUA (CHEJKH) KJIHeHTa (3a
COOTBETCTBYIOIIMI Mecsil]) CYMTAIOTCH yaoBJaeTBopsrommnMu Kpurepuro 2 u
nopiaexar paccmorpennro Konrposepom ITHUMUU/MP. ITYPHB Bnpase
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YCTAHOBMTH KOJIMYeCTBeHHble 3HaueHusi Kpurepusi 2, npuBeleHHble B
HacTOsIEeM af3a1e, CAMOCTOSTEIbHO.

B kauectBe ycwiauBarmomuX (PaKTOPOB PEKOMEHIYETCS pPacCMaTpUBATh
cpabaThIBaHWE KPUTEPHS 10 HU3KOJIMKBUIHBIM M HEJTMKBUIHBIM [IEHHBIM OyMaram
(maHHBIC IS ONPEACICHHS XapaKTePUCTUKH (PHHAHCOBOIO HHCTPYMEHTAa,
CollepiKaThCsl B €XKCTHCBHO MyOJMKyeMoM Oupskeil aiine «Ilokazatenu s
OTpeeICHIUS KPHUTCPHUCB CYIIIECTBEHHOTO OTKJIOHCHHUS
(https://www.moex.com/a777). Taxke gaHHBIE yKa3aHHOTO (haillla MOXKHO
UCIIOJIb30BAaTh JIISI OMPENECIICHUS] BIMSHUS CICIOK Ha PBIHOK IPH YCIOBUH

IpPEBbILIEHUsT 107U clenok kiaueHta 50 % AHEBHOro TOProBOro odbeMa Bcex
CHEJIOK Ha Oupke (OpraHU30BaHHBIX TOPrax) B OCHOBHBIX pPEXKHUMaxX TOPIOB C
(bMHAaHCOBBIM UHCTPYMEHTOM.

3. AJaroputm npoBepku BbinoJHeHuss Kpurepus 3, npeaioxeHHOro
B PAMKAaX NPAaKTHY€CKOIr0 TeCTHPOBAHUS.

3.1. IlepBbiii aTan (B 6a3y TaHHBIX UMIIOPTUPYIOTCS TaHHBIE KAK MUHUMYM
JIECSATH TIOCIIEIOBATENbHBIX €XEeIHEBHBIX OupxkeBbix oTueTtoB SEMO3, B paspese

JIAHHBIX MO0 CIIETYIOUM rpadam):
o TradeDate - /lata Topros;
o TradeTime - Bpems peructpanuu cieinku B Cucreme TOpros;
o Securityld - Toprosblii Koz LIeHHON Oymaru;
o BuySell - Hanpasnennocts cuenku (ITokymnka (B) / mpomaxa (S));
o TradeType - Tun caenku (T — O6brunas (Caeakd B OCHOBHOM
pexume));
o Boardld - Texnonorn4eckuii HASHTHPHUKATOP PEIKUMA TOPTOB;
o ClientCode - Kpatkwuii ko1 KITUeHTa,
o Quantity - KonnuecTBO LIEeHHBIX OyMar;
o Value - O6beM caenku, B BaaoTe pacyéToB, 0e3 yuera HK/;

3.2. Bropoii 3ram:

OcymecTBiseTcs MociaeaoBarebHas 00padoTKa JaHHBIX CAEJIOK KIIMEHTOB B
paspeze manHbix 1o rpadam «Securityld» u «ClientCode» ¢ pacuyeTom
(¢UHAHCOBOTO pe3yJbTaTa 3a COOTBETCTBYIOIIEE KOJUYECTBO TOPTOBBIX JHEU (HE
menee 10).


file:///C:/Users/ermol/Downloads/(
https://www.moex.com/a777
https://www.moex.com/a777
https://www.moex.com/a777
https://www.moex.com/a777

30

Honytenus:

e (UHAHCOBBIM pe3yJbTaT BO3MOXKHO paccuuTaTb MpH  YCIOBHUU
UCIIONIb30BAaHUS JIAHHBIX CAENIOK MOKYNKH W TPOAAXKU C PaBHBIM KOJIHMYECTBOM
IEHHBIX OyMar;

0 MIOCKOJIBKY B OIIEHKE (PAKTUYECKH OCYIIECTBISIEMBIX KIMEHTAMU
C/IEJIOK CyMMa (B LIEHHBIX OyMarax) MOKYNKH U MPOJaKd B OOJIbIIEM KOJIHYECTBE
ciy4aeB OyJeT pa3InyHOM - HEOOXOAMMO UCIIOJIb30BATh B pacueTax MEHBIIYIO U3
yKa3aHHBIX BEJTUYHH;

o 4yTOOBl pacyeT (UHAHCOBOTO pe3yJibTaTa ObUT PENpe3cHTATUBEH B
paMKax ornepanuil KJIHEHTa, €ro pacyeT OCYIIECTBISECTCS UCKIIOYUTEIBHO €CIU
cymMa (B IEHHBIX Oymarax) KOJMYECTBAa KYIUICHHBIX WM MPOJAHHBIX IIEHHBIX
Oymar BbIITycKa He oTiindaetcs 6osiee yeM Ha 50 % apyr oT apyra;

o B IIEJISIX COKpalleHus: 00beMa (YCKOPEeHHUsI) MPOU3BOJUMBIX PACUETOB B
KauecTBEe IEePBOHAYAIBHOTO TpuUrrepa OyneT paccMaTpuBaThCs (PUHAHCOBBIN
pe3yabpTaT, a yKe MOTOM CYIIECTBEHHOE€ HM3MEHEHHE II€Hbl COOTBETCTBYIOIIETO
(bYHaHCOBOTO HHCTPYMEHTA (IIEHHOM OyMaru).

Pacyetr HEOOXOOUMEIX ITOKa3aTENICH:

o CyMMa MOKYIOK (IpoJa)x) KOHKPETHOTO (PMHAHCOBOTO MHCTPYMEHTA
3a pacCCMAaTPUBAEMBIN TIEPUO/T;

o SUMM B VAL = CymmMme Bcex mnokynok («BuySelly = «By)
KOHKpeTHOro (uH. wuHCTpyMeHTa «Securityld» KOHKPETHBIM  KIHUEHTOM
«ClientCode». YkazaHHas BeTWYMHA PACCUUTHIBACTCS KaK CyMMa 3HAY€HUN TIO
rpade «Value» Bcex coorBercTBytomux craeinok;SUMM S VAL = Cymme Bcex
npogax («BuySell» = «S») konkpetrHoro ¢uH. uHCcTpymeHTa «Securityld»
koHKpeTHBIM KineHToM «ClientCodey. YkazaHHas BeIMYMHA PACCUMTHIBACTCS Kak
cyMMa 3HaueHHi 1o rpade «Value» Bcex COOTBETCTBYIOUINX CAEIOK;

o CyMMa KOJIMYECTBA LIEHHBIX OyMar B pa3pe3e NOKYHOK (Mpoaax)
KOHKPETHOTO (PMHAHCOBOI'O MHCTPYMEHTA 32 pacCMaTpPUBAEMBbIil EPUOI:

o SUMM B QUA = Cymme Bcex mnokymnok «BuySell» - «B»
KOHKPETHOTO (puHaHCOBOro HMHCTpyMeHTa «Securityld» KOHKpETHBIM KJIHEHTOM
«ClientCode». YkazaHHasi BeIMYMHA PACCUUTHIBACTCS KaK CyMMa 3HAY€HUN IO
rpade «Quantity» Bc€X COOTBETCTBYIOIIMUX CIEIIOK;

o SUMM S QUA = Cymme Bcex mnpogax «BuySell» - «S»
KOHKPETHOTO (PprHAHCOBOrO WHCTpyMeHTa «Securityld» KOHKPETHBIM KIUECHTOM
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«ClientCode». YkazaHHasi BeTMYHMHA PACCUUTHIBACTCS KaK CyMMa 3HAYEHUH IO
rpade «Quantity» Bcex COOTBETCTBYIOIINX CJENOK;

o SUMM_ M = wmenbmieMy u3 mnokazareneit: SUMM B QUA wmu
SUMM_S _QUA.

Ecnu 3navenusa mnokazarenei SUMM B QUA u SUMM S  QUA 1o
OTHOILICHHUIO JIPYT K JIpYry He oTinyaroTcsi 0osee yeMm Ha 50 % ocymiecTBisercs
IOCJICAYIOIIUI pacyueT oKa3aTeleu:

o  COST B=SUMM_B_VAL/SUMM_B_QUA
o  COST_S=SUMM_S VAL/SUMM_S_QUA

. @duHaHCOBBIH pe3yabTaT = MOIYdb Bbipakenus | SUMM_ M *
(COST_B - COST_Y9).

. DuHAHCOBbINI pe3yJbTar B % = PUHAaHCOBBIN
pesynbrat/(SUMM_M * (COST_B + COST _S)/2).

3.3 B cuyuae, ecnu:

o OuUHAHCOBBIN Pe3yNbTAT MpeBbIaeT 1 MIH. py0. Wiu

o @duHaHCOBBIM pe3ynbTaT B % mnpeBbimaer 1 % OT CTOMMOCTHOM
OLICHKH pa3mepa noprdens (CTOMMOCTH LIEHHBIX OyMar B KOJI-B€, ONPEACICHHOM B
nokazareie SUMM M) u B aGconoTHOM 3HaueHuH coctanisier 0osiee 500 ThIC.

pyoO.
ITYPLIb BrnpaBe yCTAHOBUTH KOJIMYeCTBeHHbIe 3HaUeHust Kputepus 3,
NPUBEJACHHBbIEC B HACTOSALEM IIYHKTE, CAMOCTOSITEJIbHO.

OcylecTBISETCSA TAIbHENIINN aHAIN3!

. B 0a3y maHHBIX HMIIOPTUPYIOTCS JaHHBIE KaK MHUHHMYM JIECATH
IIOCIICAOBATEIbHBIX €KEIHEBHBIX OUPIKEBBIX OTUETOB, COACPIKAIIMX HH(DOPMALIHIO
0 TEKyIIUX IeHax meHHbIx Oymar (https://www.moex.com/ru/current-prices.aspx);

. Onucanue popmara JaHHBIX:

1. TradeDate

I[aTa TOPIrOB



https://www.moex.com/ru/current-prices.aspx
https://www.moex.com/ru/current-prices.aspx
https://www.moex.com/ru/current-prices.aspx
https://www.moex.com/ru/current-prices.aspx
https://www.moex.com/ru/current-prices.aspx
https://www.moex.com/ru/current-prices.aspx
https://www.moex.com/ru/current-prices.aspx
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2. BoardID C 4 WNnentudukatop pesxruMa TOProB
3. SecuritylD c 12 N nentudukatop neHHoi Oymaru
4. TradeTime T Bpewmst
5. CurPrice N | 16 | 4 Tekymas nena
6. LastPrice N 16 | 4 Ilena nocmenHel cuenku
7. ‘LegalClose N | 16 | 4 Ilena 3aKpBITUS IPEIBIAYIIETO
TOPTrOBOTO JIHSI
. Hcnonb3oBanue mokazaTens TeKyleh 1eHbl 00YCIOBICHO METOIUKON
ee pacyera:
. Texkymas nuena:
o Texywas yena = cpeones38eueHHAsl YEeHA NO COENKAM 3d NOCAeOHUE
10 munym.
@ Hauano pacuema — no oxonwuanuu 10-u munymel ¢ Hawaia mopeos

MICPCCUUTBIBACTCA 6 mederHue nmopcoeoco OHS He peoice 1-20 pa3a/MuH.

. VYKa3zaHHBII paccUMThIBAEMbld OMpkel MOKa3zarelb B HauOOJbIIEH
CTEIIEHH IPUMEHUM U1 €ro HCIOJb30BaHWA B  LEIAX  ONPEIEIICHUs
CYLLECTBEHHOI'O U3MEHEHHUS LIEHBI, IEPUO/]] €ro pacueTa (OOHOBJICHUS) COBIAACT C
IIEPUOJIOM OIPEAEIIEHNSI CYLIECTBEHHOTO U3MEHEHM 1ieHbI 110 KpuTepuio 3.

. W3 yxazaHHOW 0a3pl TEKyHmMX II€H (UHAHCOBBIX HWHCTPYMEHTOB
OTOMpArOTCA TaHHbIE TEKYIIUX LIEH KOHTPAKTHOIO MHCTPYMEHTA (LIEeHHOM OyMarmu),
10 KOTOPOMY YKa3aHHbIE BbIlIE (DMHAHCOBBIEC PE3YNbTATHI O MOPT(HETIO KIUEHTA
COTJIACHO MYHKTY 3.3 MPEBBICUIIA IOPOTOBBIE 3HAYEHUS.

. [TockonbKy, B pacdere y4acTBYIOT JaHHBIC CICIIOK, COBEPIICHHBIX B
OCHOBHOM pEXHME TOProB, TO W B 0a3e JaHHBIX TEKYyIUX IEeH IO
COOTBETCTBYIOIIEMY (DMHAHCOBOMY HWHCTPYMEHTY JOJDKHBI OBITH TPEICTaBICHBI
JAHHBIC TAKXKE TI0 OCHOBHOMY PEXXKHUMY (KO peKUMa TOPTOB, YKa3aHHBIN B TAHHBIX
caenok 1o rpade «Boardld» gomkeH coBmaaaTh ¢ COOTBETCTBYIOIIEM €My KOJIOM B
0a3e TaHHBIX 3arpy>KEHHBIX TeKyIuX 1eH «BoardIDy).
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. BBoaHbIE TTOPOrOBHIE 3HAYEHUSA CYIIIECTBEHHOTO M3MEHEHUS IEHBI I10
Kpurepuro 3:

- N3menenue 3a 1 muayTy 6071¢e uem Ha 0,2 %

N3menenune 3a 3 muHyThI O60s1ee yem Ha 0,33 %

N3menenue 3a 1 munyty 6osee uem Ha 0,45 %

Jlonyienue:

[IoCKONBKY 110 HM3KOJHMKBUJIHBIM M HEJIMKBUAHBIM II€HHBIM 6VMaI‘aM

TCKyIIAd IICHA MOXXCT HC HM3MCHATHCA KAXKIAYIO MHMHVTY, TO IIpH OIIPCACICHUMH

CYIICCTBCHHOIO HM3MCHCHMSA TICHBI HMCIIOJB3VIOTCA CICAVIOIMMWEC APYI 3a APYI'OM

3HAYEHUS TEKYIIEH [IeHbl (DMHAHCOBOTO MHCTPYMEHTA, ONIPEAEICHHBIE OUDIKEN.

Pacuet n3MeHeHUs IICHBI OCYILIECTBISICTCS O CISAYIONICH (bODMVJ'IeI

N3menenue niensl = (COST (n) — COST(n-1))/ COST(n-1)

I'ne:

COST - ompeneneHHodt Oupkeid IleHa B KOHKPETHOE BpemMsi n -
XPOHOJIOTMYECKUI HOMEP ONPEIETIEHHON TeKyIlel HEHbI 0 (DUH. UHCTPYMEHTY .

Ecamn MeXay 1ocjie10BaTeIbHO ONPEACIEHHBIMY IICHAMH IIPOIILIO:

o oT 1 10 2 MHHYT, TO TOPOT'OBBIM 3HAYCHHEM CYIIECTBEHHOTO
n3menenus cunraercs - 0,2 %;

0 ot 3 10 4 munyT — 0,33 %;
o) oT 5 u Oounee - 0,45 %.

B ciyyae eciu pazHUIA MEXKIY IMOCIEOHEN ONPEAESICHHON TEKYIIEN IIEHOU

OPENLIAVIIETO TOPTOBOTO JTHSI U IIEPBOU TEKYIIENW TEHOU TEKYIIETO TOPTOBOTO JTHS
coctaBsmia ot 0.45 % 6osee %, TO COOTBETCTBYIOIIEE U3MEHEHNE TAKKE CUUTACTCS
CYIIECTBEHHBIM.

IIo ¢akry pacuera M onpeaeJeHUsi TOro0, 4YTO KJIHMEHT TMOJYYHJI
3HAYNTEIbHbIH PHMHAHCOBBIH pe3yabTaT/PUHAHCOBLIN pe3viabTaT B %0%, u B

nepuoa €ro moJay4cHus ObLI0 3adHMKCHPOBAHO CYIIECTBEHHOE H3MEHEHHE
I CHbI, COOTBECTCTBYIOLIIAA AKTUBHOCTH K/JIHCHTA CUuTacTcd

YAOBJIETBOPSIOIIE KPUTEPHIO 3 NMPH YCJIOBUH HAJIUYMS TAKKe B YKA3AHHOM
nepuoae (paxkrta PpacKpbITHA CVIIECTBEHHOr0 COOLITHH (HMHCAWIEPCKOH

uadopmannu). B cayuyae BbISIBJICHUA CACJ0K KJIUEHTOB, VIOBJIETBOPSIOIIHAX
Kpurtepuio 3. oau nompie:xxkat paccmorpenno Kourposaepom IIHUUNU/MP.
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[Iportenypy npoBepkH dakTa HaJIW4YMs PACKPBITHS MHQOpMAllMUd B
COOTBETCTBVIOIININ IMEPHUOT MOYXKHO aBTOMATH3UPOBATH, UCIIOJIB3VS DPACCHUIAEMBIE
000 «Hurepdakc-IIPKNy dainsl ¢ TaHHBIMH O DPACKPBITUHA SMHUTEHTAMU

CYIIIECTBEHHON MH(POPMAIUH.

ComocraBieHre TOProBoro Kojaa (UHAHCOBOTO  HWHCTPYMEHTa B

uHdopmaruu 1o caenkaM (B oruere Oupxku - SEMO3) u nanHbIX dakrta
COOTBETCTBYIOIIETO PACKPBITUS SMHUTEHTOM HH(OpManuu (B MPEIOCTaBISIEMBIX
Nutepdakcom daiinax gaHHBIX, B KOTOphIX coaepxkurcas MHH »smurtenra)
BO3MOKHO OCYILIECTBIISITh 4epe3 00paboTKy mpenocTaBisieMoro Oupxei aitna,
COJepKalllero  CIHMCOK  IIEHHBIX  Oymar,  JOMyILIEHHBIX K  TOpram:
https://www.moex.com/ru/listing/securities.aspx.

4. AJITOpPUTM NpOBepKH BbiNoJHenuss Kpurepus 4, npeajioskeHHOro
B PaMKaxX MPaKTHYeCKOr0 TeCTUPOBAHUS.

4.1. TlepBbIlii dTar:

B 6213V JaHHBIX  HMMIIOPTHPVYIOTCA  AAHHBIC KaKk MHHHMYM  JABaJAIaTH

IOCJICAOBATCIILHBIX CKCAHCBHBIX 6I/ID)K€BI>IX OTYCTOB.

SEMO03, B pa3pe3e TaHHBIX IO CJIECAYIOMNM Tpadam:

. TradeDate - [lata Topros;

. TradeTime - Bpewms peructpanyu caenku B CHCTEME TOPIOB;

. Securityld - ToproBelii K01 IIleHHOW OyMaru;

. BuySell - Hanpasaennocts caeiku (ITokynka (B)/mpoaaxa (S));

. TradeType - Tun cuenku (T — OObuHas (Caelku B OCHOBHOM
pexume));

. Boardld - TexHomornueckuii HACHTH(PHUKATOP PEIKUMA TOPTOB;

. ClientCode - Kpatkwuii ko1 KITUeHTa,

. Quantity - KonudecTBo 1IeHHBIX OyMmars;

. Value - O6beM cienku, B BaIOTe pacueToB, 0e3 yuera HK/I;

SEM21, B pa3pe3e JaHHBIX IO CIAEAYIOMIMM rpadam:
. TradeDate - /lata Topros;
. BoardType - Tun pesxkuma ToproB (MAIN — OCHOBHOM peXHM);

. Securityld - ToproBelii KO IIeHHOW OyMaru;


https://www.moex.com/ru/listing/securities.aspx
https://www.moex.com/ru/listing/securities.aspx
https://www.moex.com/ru/listing/securities.aspx
https://www.moex.com/ru/listing/securities.aspx
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. Volume - O6beM B IIEHHBIX OyMarax.

4.2. Bropoit yrart:

a)  mo manHbIM B BJ] (6a3pl nannbix) u3 dainoB SEMO03 ocymecTBiusieTcs
nocieaoBareabHass 00paboTKa JaHHBIX CAENOK KIWEHTOB, COBEPIICHHBIX B
OCHOBHOM pexume - rpada «TradeType» paBHa «T» (He menee yem 3a 20
TOPTOBBIX JIHEW/KaJeHIapHBIM Mecsll), B pa3pese JaHHbIX 10 rpade «Securityld» ¢
CYMMHPOBaHHEM 3HaueHUH 1o rpade «Quantity»;

b)  mo manueM B B/ u3 daitnoB SEM21 ocymiecTBisieTcss CcyMMHUPOBaHUE
JAHHBIX TI0 COOTBETCTBYIOMIEH 1TeHHON Oymare «Securityld» mo rpade «Volumey
3a aHAJIOTMYHOE YKa3aHHOE B MyHKTE BBIIIE KOJIMYECTBO THEH;

C) B CIyyae €Cli OTHOIICHUE BEIIMYMHBI, PACCYUTAHHOM 110 MYHKTY a), K
BEJIMYMHE, pacCUMTaHHOW 1o NmyHKTy b), cocraButr ot 25% u OGonee, To nainee
IyTEM IOCJIEI0BATEIbHOTO pacueTa JOJIU TOProB Ka)/10r0 KIUEHTa ¢ BIOPaHHBIM
(¢uH. MHCTPYMEHTOM (BBIIYCKOM LIEHHON Oymaru) OCYIIECTBIISETCS BbISBICHHE
KJIMEHTOB yYaCTHHKAa OPraHM30BAaHHBIX TOPTOB, JIOJSI CIEJIOK KOTOPHIX B OOLIEM
o0beMe OMPIKEBBIX TOPTOB (B OCHOBHOM peXUME) cocTaBmiia oT 2 % u OoJee.

B pa3pe3e KaKI0ro KJIMEHTA 110 BCEM C/IeJIKAM ¢ KOHKPETHBIM (PMHAHCOBLIM
HHCTPYMEHTOM «Securityld» cymMmMupviorcss nanabie no rpadge «Quantityy u

MOJIVICHHOE 3HAYECHHE COMOCTABJACTCH €O 3HAYEHHEM, MNOJYVYECHHBLIM IO
nyHKTY b). EcJiu oTHOHIeHHEe VKA3aHHBIX BeJIWYHUH COCTABJSAECT OT 2 M 00Jee
NMPOIEHTOB, TO CIACJKH COOTBETCTBYIONIEr0 KJHEHTA (ompeaeasiercs Mo

3HaveHu1o rpadnl «ClientCodey») cuutarorcd yioBjeTBopaonmumMmu Kpurepuio
4 v noiie;kat pacemorpennio Kourpoaepom HIHUUU/MP.

5. AJIropuTM NpoBepKH BbinoJHeHust Kpurepusi 5, npeasnoxxeHHoro B
pPaMKax NPaKTHYECKOI0 TECTUPOBAHUS.

5.1. IlepBbIii ATal, OCYLIECTBISIETCA UMIOPT JAHHBIX aHAJTOTUYHO IyHKTaM

4.1.1 —4.1.3 macrosiero [punoxxenus.

5.2. Bropoii aran:

a) no gaabeM B BJ] (0a3s1 nannbix) u3 daitioB SEMO03 ocymectBisercs
nocyenoBaTeabHas 00paboTka B pa3pe3e KaKJoro TOProBOro JHs JaHHBIX CHEJIOK
KJINEHTOB, COBEPIIEHHBIX B OCHOBHOM pexume «TradeType» = «T», B paspese
nansbix 1o rpadam «ClientCode» u «Securityld» ¢ cymMmMupoBaHueM 3HauY€HUM 110

rpade «Quantity»;
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b) mo mamueiM B B/l m3 daiinoB SEM21 B paspese KaxIoro s
OCYIIECTBJISICTCS.  COMOCTaBJ€HHE OOIIero JHEBHOro oObeMa TOProB MO
COOTBETCTBYIOIIEMY (DMHAHCOBOMY WHCTPYMEHTY (meHHOU Oymare) «Securityld»
no rpade «Volume» ¢ BeTMYNHON, pACCUNTAHHOMN IO MTYHKTY a).

Ecnu ykazanHoe cooTHolleHue BequuuH coctaBuT oT 50 % u Oonee, TO
CICJIKH COOTBETCTBYIONEro KJaneHra (BHadenue rpadnl «ClientCodey)
CYHUTAIOTCS VIOBJECTBOPSIOIMMY KPUTEPHIO 5 32 COOTBETCTBYIOIIUN 1€Hb.

5.3. Tpetuii STan: aHAIU3UPYIOTCI MOJYYCHHBIC B paMKax peaan3aluu 2-10
oTalla JaHHBIC 34 20 IIOCJIEA0BATEIbHBIX TOPTOBBIX JHEH.

B ciivyae BBISABJEHHUS MO0 KAKOMY-JH00 KJINEHTY (haKkTa cpadaATHLIBAHUA

Kpurtepusi 5 or AByx M 00Jiee pa3 — CACJKH COOTBETCTBYIOIIEr0 KJIHEHTA 3a
MeCHIl CYHTAKTCH viaoBJeTrBopamwmimvMu Kpurtepuio 5 H  nomiIekar
paccmorpenuio Kourpoaepom ITHUUU/MP.




