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1. O6wme cBegeHuns

1.1 HazHauyeHue

Moaynb eaMHON AeHEe>XHOW NO3ULMM CNOT- U CPOUYHOro pbiHkoB (Moaynb EAM) pewaer
KOMMAeKC 3ajay, CBA3aHHbIX C pacY4eTOM MoKyrnaTenbHON CNOCOBHOCTM U KOHTPOAEeM ITNMUTOB

Ha CPO4YHbIX pbIHKaXx.

Moaynb no3BonseT 06beanHUTb AEHEXHYIO MO3MLMIO 419 K/IMEHTA Ha pbiHKe 6a30BOro akTMBa
(crnoT-pbIHKE) M CPOYHOM pbiHKE ((PblOYEpPChbl U ONUUOHBI). [pM 3TOM KJIMEHTY BbICTABASETCS
€AMHCTBEHHas obLias no3nums No AeHEeXHbIM CpeacTBaM AJ1s MpoBeAeHus onepaumi Ha doHAOBOM
PbIHKE N pacyeTa rapaHTUiHOro obecneyeHmnst Ha CPOYHOM PbIHKE, B TOM YMUC/IE C YYETOM aKTUBHbIX

3asBOK.
MpumeHeHne fgaHHOro Moayns nossonsieT b6pokepam:

HaCTPOUTb anNropuUTM KOHTPONS PUCKOB AJ1S1 KOHEYHbIX K/TMEHTOB NO MpaBuiaM, KOTopble MOryT
He coBnazaTb C NpaBu/iaMu KOHTPOJIS PUCKOB Ha KOHKPETHOM Bupxe;

NpeaocTaBUTb KIMEHTaAM CEPBUC €AMHOMN AEHEXHOM NO3MLUM MEXAY CNOT- U CPOYHbLIM pblHKaMU;
NoSy4YnTb BO3MOXHOCTb NpeAoCcTaBfeHNs NOTHOLEHHOMO KMEHTCKOrO CepBMca Ha 3anagHblxX

CPOYHbIX MnoLwaakax.

MNpuMeHeHne Moaynsa eaMHON AeHEXHOW MO3ULMKN CYLLEeCTBEHHO yrpoLwaeT apbuTpaxHble onepauum
1 NO3BOJISIET MPOBOANTL UX B @BTOMATUUYECKOM peXunMe, NOCKOSbKy He TpebyeT BMellaTenbCTBa
6pokepa B npouecc nepepacrnpeseseHnst IMMUTOB MO pa3HbIM pbIHKaM.

1.2 ®dyHKUMM MoaynA

KOHTpOSb 1 NpoBeaeHUe pacyeTa JIMMUTOB Ha CPOYHbIX pblHKAxX cpeacrteamm cepeepa QUIK.
O6beamMHeEHME AEHEXKHOWM MO3MLUNKN Ha CMOT-PbIHKE C AEHEXHOMN NMO3MLUMNEN Ha CPOYHOM pbIHKE
(eamHas geHexxHas no3uums).
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2. YCTAaHOBKA M HAaCTpOMKa

2.1 NMopsAAOK YCTAHOBKM U HAaCTPOMKKM MoAaynsA

Moaynb eQuHON AEHEXHOW No3nuunn aBnAsieTcs BCTPOeHHbIM B cepBep QUIK, otaenbHoe
nporpammHoe obecneyeHne nan cepeBucC He yCTaHaBAMBAKTCSA: A0CTaTOYHO YCTaHOBUTb O6HOBNEHNE
cepBepa M BbINOJIHUTb COOTBETCTBYOLWME HACTPOMKHN.

Huxe onmncaH nopsaoK HAacTpoWKK moayns Anasa paboThbi:

co (MBb);
c , HE OCYLLECTB/SIOWEN BeAeHME MO3NLUNNA KIIMEHTa.

2.2 CpoOu4HbI pblHOK MB

[0na ycTaHOBKM M HAacTponkm Moaynsi eauHon AeHEXHOM No3uummn ansg paboTbl Ha CPOYHOM pPbIHKE
MOCKOBCKOWM BUpPXXKM BbIMOAHUTE Cneayolme AeACTBUA:

1. OctaHosuTe cepsep QUIK n BCe MHTEpMdENCHI K TOPrOBbIM CUCTEMAM.

2. CpenanTe pe3epBHYIO KOMUIO Nanku, B KOTOpon yctaHoBseHbl cepeep QUIK n Toprosbii
nHtepderc CpouHoro poiHka MockoBckol bupxu (FortsGate).

3. YcraHoBuTe obHoBNeHune cepeepa QUIK c nogaepxkon Moayns eanHon AeHEXHOMN No3uummn
B COOTBETCTBUM C MHCTPYKUMen No 06HOBEHMIO cepBepa.
MpoBepbTe HacTponku danna quik.ini B anpekTopun ¢ cepsepom QUIK. Ybeantechb, 4to
B cekumu [dealer-library] 3agaHo cooTBeTCTBME (PUPMbI CPOYHOIO pbiHKa (Hanpumep,
«SPBFUT») n bubnmnortekun pacdera numutoB (Hanpumep, SpbFutLib.ini). Hanpumep:

[dealer-library]
MC0100100000=.\DeallLib.ini
SPBFUT=.\SpbFutLib.ini

MoapobHee cM. B MHCTpyKumn no yctaHoBke «Cepsep QUIK»>.
4. VI3MeHUTe HacTpoikn bnbnnortekn pacyeta NMMUTOB ANS CNOT-pbIHKA!

OtkpownTe nporpamMMmy QUIK Administrator, Bbibepute nyHKT MeHtio CepBep QUIK /
Bbubnmnorteku pacuera 1IMMUTOB.

B nosiBMBLWIEMCA OKHe Bbibepute naeHtTudmkaTop upMbl 4N CNoT-pbiHKa (Hanpumep,
MC0100100000) n HaxXxMnTe KHOMKY «PefakTupoBaTb».

Ecnn Ha cnoT-pblHKE UCMOb3yeTca WwKana 6pOKepCKOI71 KOMUCCUU, BbINOJTHUTE
HaCTpOVIKy, KOTOpasa No3BOJIUT HE YYUTbIBATb obbeM caenok Ha CPOYHOM pbIHKE MpH
pacyeTe CyMMapHOro 060p0Ta CAENOK K/IMEHTOB Ha CrnoT-pbiHKe. [ng 3Toro:

MepenanTte Ha cTpaHuUy «Bpokepckas KOMUCCUS».
BbibepuTe TapudHbIM naaH 6pokepckon KOMUCCUM «I10 yMONYaHUo».
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Moa HacTpomkonm «Ipynnbl» HaXXMUTe KHOMKY «[ob6aBuTb». B cnnucke nossBUTCSA CTpoka
«pynna 01».

B PepakTupoBaHWE HACTPOEK AMNEpPCKo i BuBnnoTekn -

i Tapudel  Bamora komicoud  CTaekd  Komucowa PEND

o] UﬁLLlHB NapareTpel s
T aprdHEI NAaH GROKEPCKONA KOMHGTHM: I'Io gmonuaﬁwo

Eoc‘raB rpYAnG:
Mpunes \llk.ana koruccUd B rpynne (2]

HHCTpyreHT I Fazrep Komuceuy
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¢ Nonesosaren o

= @ KadeHte

K.oruccua Gpokepa

JameHa KodoE o a
Cyatpakeps!

P " -
LHua;TDUMKH nnesa | 75 Hofasume
atinoHel

G Mo ROMHCTHH % Hoawms

% Mo'nnewy” -

Mo orpaHuseHiram
% Aon. Terd pacuétos
YHu&T onepaumil cpouHoro p FeikH.C (b= [
B 20Tkl A8HEKHE NOSHUM
OrpaHHYEHIA Ha ...

0 =0 = =D =D

| —
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YyMTEIESTE CpOk CAEAKM 8AA onepawHi FEMO

) <D o

G LeHe saneok
@ KOppeKTHPOBKa AMmuTe

A Mo mmmminm Ve

B HacTpolike «[pynnbi» Bbi6epuTe cTpoky «pynna 01» 1 HacTponTe wkKany
6pokepckon komuccum ansa «Mpynnel 01», ycTaHOBMB cneaylolme 3Ha4YeHns:

C cymme, py6.=0

Pasmep xommccum=0

B 3ToM cnyyae 060pOT KAIMEHTa MO 3TUM KjaccaM He 6yAeT yYnTbiBaTbCs NMPU pacyeTe
CyMMapHoro o6opoTa K/MEeHTa Ha Kjlaccax CnoT-pblHKa:

[E7 PenakTvposaHve HacTpoeK AMNEDCKOH BUBAMOTEKM —

> Tapugbl Banwra koruccHu  CTaeku  Komuecous PEMNO

OBwKe NapareTpel - -

w P P TapudHEIR NNaH BROKERCKOR KOMACCHIA: Mo ymMonuaHKK | | P
Hpyrue napaMeTpel : :
Bpokepckas KOMUCOUS
Knaccel

LUKana KOMHCCHW B Tpynne Coctae rpynner:

Mpynner

PHETpYMEHTE

Monezosarteny

KnnenrTel

¢ Korucooua Bpokepa

JareHa koaoe

Cyaspokepsl

Hacrtpoiiku "nneda”

UafnoHs 71 Docasute

¢ Mo komuccuu |

% Mo'nneuy" *:  Yoanute

¢ Mo orpaHyJYeHUaM +i NogaeuTe
¢ Hon Terd pacdeTos

@ HueT onepauumi cpodHoro peiHE

@ BanmTel AeHEXHEX NOZMLMEA MHH. |

@ OrpaHudeHus Ha

¢ UeHu 3a780K I:‘ HuuTeIEATE CPOK CAENKK ANA onepauMi PEMO

¢ KoppekTupoBka NHMHTOE

EESZ, SPBOFT, SPEFUT, FUTSPREAD

Mpynna 02
Mpynna 03

=0 =0 =D =D =D =D =D

¢
¢
¢
¢

MUH. 05

[ ]

| Makc. | |

1 Ypanute

¢ KMcnonesoeaHue "nneda”
¢ HecTpoiku Maps#kHHansHoro
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[ns BCex KnaccoB CrnoT-pblHKa B HacTpoike «CNMCOK K/TaCCOB» YyCTaHOBUTE
nepeknyaTenb «TUM WKaabl KOMAUCCUMM MO Kaccy» B nonoxeHue «Llkana koMmccum
Mo YMOMYaHUIO» :

LrHCOK KAGCCOE THM WAk KOMUETHK Mo Enaccy:

Ko HatireHoEaHKE Kiacca ~ () HuneEaa kotduscua
SPIMSPR... SPIMEX: Crpeaer: OcHOBHOI... ®) llkana KomMECHM N0 YMOMEHD
SFOB ME FP: MocTaeka no cpouH... () Wkana kamiecuu Fpynel
STOCKS AR ARUMK

TADM ME P PENO ¢ LK Nepeno...

TADM_END  ME PF: PENO c Lk Mepeno...

TOEP ME PP: Oenozurel c LUK ...

TOPU ME PP Jenozurel o LUK Ge...

TOED ME PP T+ Akuuuu OF [pa...

ME PP T+ 4 UHM, NAH M ...,

(Tnnn rre Tonn e )

B HacTpolrike «CnMCOK K1aCCoB» HaMAUTE KnaccCbl CPOYHOro pbiHKa MOCKOBCKOWM Bupxu
(Hanpumep, knaccel ¢ kogamm SPBFUT, SPBOPT, OPTEXP, PSFUT, PSOPT, OPTSPOT,
PSOPTSPOT, OPTCURNCY, PSOPTCURNCY u/vnun gpyrue knaccbl npn HeobxoammocTmn)
N YCTaHOBMUTE ANA HUX NepeksitovaTenb B NonoxeHne «llkana KoMmMccum rpynnbi»,

a 3aTeM B cnincke Bbibepute «pynna 01».

Crucok. KNaccos

TN WKAAE! KOFMCCHM Ao KNacCy:

Fog, HaumeHoBaHWe knacca || (C) Hynesas komuccHA
Ry | O lkana konuccu no yaonsario
SFEOPT ME Jepuearues: OnumMoHe! ® lWlkana koreoum rpyns)

SPEXM SPBER Arwmd Ipynina 01 >
SFEC ME Banora: Meranne: Mocr...

SPEQ ME FF: Mocraeka no cpoyH...

SPIMFUT...  SPIMEX: MNpeanoctasouHan ...
SPIMFUT...  SPIMEX: Peiovepctl Ha HE$TE
SPIMFUT...  SPIMEX: P rodyepcel Ha Hed...
SPIMFUT... SPIMEX: CrneuuaneHas Topr...

[l LY Lutadnd Pl TR Lac W s S PR -

< >

L

Ecnu Ha cTpaHuue «bpokepckasi KOMUCCUMA» NMOMUMO TapudbHOro niaHa
«[Mo ymMonyaHuio» co3gaHbl Apyrve TapudHble NaaHbl, TO ANs HUX HEO6X0AUMO
BbIMOJIHUTb @aHANOMMYHYHO HACTPOKY.

MepeinanTe Ha cTpaHuuy «Knaccbl» M Ha BkNagke «[on. Knaccbl ANs OLEHKU
noptdens» nobaBbTe KiacCbl CPOYHOro pbiHKa MockoBckon Bupxu.

MepeianTe Ha CTpaHuuy «YUYET onepaunii CpOUYHOr0O pbiHKA».

Bkntounte pnaxkm «PacyéT no onepaunsM CpoUYHOro pbiHKa», «PaccumTbiBaTb
NO3ULUIO MO CPOYHOMY PbIHKY>», «MCnonb30BaTh peasibHY BapuUaLMOHHYIO Mapxy»

N «BbINONHATb UHAMBUAYASbHbIE PaCUY€eTbl KIIMPUHIa MO TOProBbIM CYETaM».

Mpn Heo6x0AMMOCTU pacyeTa BapuauMOHHOM MapXu NO CPOYHbIM KOHTpaKTam

Ha ctopoHe cepBepa QUIK HeobxoaAnMMO BKIOUUTL HACTPOKY «IMpoBOoAUTL pacyeT
BapuaunmoHHOM Mapxu». [JJoONONHUTENbLHO MOXHO YKa3aTb CMMCOK K1acCOB CPOYHOM0
pblHKa, A1 KOTOpbIX 6yaeT NnpoBOoAUTbLCSA Takol pacyeT («Knaccbl ¢ pacyeToM
BapMauUMOHHOM Mapxu»). Mo MHCTpYMEeHTaM B Knaccax, A5 KOTOPbIX HE UCNOb3YyeTCH
pacyeT Ha cTopoHe cepBepa QUIK, ncnonb3yetcsa BapuaumMoHHas Mapxa,
TpaHCAnpyeMas TOProBon CMCTEMOW
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JobaBbTe B none «NgeHTudurkaTop GupMbl CPOYHOIO pbiHKa» naeHTudmkaTop pasgena
(dbmpMbl) Ha cpo4YyHOM pbiHKe MockoBCKol Bupxu, cueta KoToporo 6yayT pabortatb
Mo CXeme eAMHOWN AeHexHow no3uuun. Hanpumep, «SPBFUT»:

(]
i Pacy&r no onepaumar cpouHaro peiHKa K.nacckl © onpeiensHHe TerywW el Bpems 0CHOBHOMD KAWPHHT &
7 Ofme napameTpel 4" (] Menonezoeate nopraensHoe MO BEPMALHEHHOM M3P3HM & Y4ETOM AETOMATHYECKMHRA
@ Dpyrue napametpet [ NpoBaanTe pacyéT BapHALMaHHII MapsHH PACHETHOH LEHE! () Na pacnucaHo
¢ BpOKEPCKEn KoMUCCHA K.nacckl ¢ pacyEToM BapMaLHOHHON MapiKM, Bpema kanprHra
§ Knaccel Bpens MpOMEKYTONHOMD KAMPUHT S
§ WHCTpYMEHTEI ABTOMATUMECKMIT
7 MonbaosaTe ™[] PaccunTeIBaTE CTOMMOGTE NPEMHANEHEE ONUHOHDE (O Na pacnucaro
= § EmenTo [] PaccuMTbIBaTh MosMUMIO MO CPOMHOMY PEIHKY BReta KAHPHHTS
g Konucoua Spokep ] NpoEepATs HanM4me MMMATE Ha CH0MHOM PhIHKS
§ 3ameHa Konoe M EnonesoeaTe peantHYio ESPHALHOHHYID Mapiy Cyrara SKTHEOE Ha CPOYHOM PhiHK e
g CuyStpokepel [ Yuurbigats komuccuio TC POPTE BK.MOMETE NONDH. BAPUALL. MapHKY
g HacTpobikk "nnesa” [ K:oHTpoAMpOBST b 3 KCMMp AL Bk MouaTe 0TpHUL. BApHAL. Mapiy
B § Watnore THEM 00 AKEMMpALMW: 1]

knaccel, B koTopei fonyckasTc Hynesoe [0:

[ MrxoprposaTe korucco TC FOPTC np 0GHOSHOM KIMPHHTE

§ Mo Komuccud
§ No'naeay”
@ Mo orparmesam [] PazpewsTs nepesopoT onuHOHHGOH NOSHUMA

@ ,D.DI'I Teru pacué‘roa BeinonHaTe HHOHMEHMOYANEHEIZ PACYETEl KAHPHHNE N0 TOPrOEBIM CHETAM
[ Gser anepaun cpowera B [] OTEACHATE 3ABKM N0 TORrOBOMY CHETY BE5 NPMEAZKM K KOLY KAMEHTS

7 Hancrel AsHerom nosmin ] MNpi pacuéTe nMKEME. CTOMMOCTM ONUMOHOE Y4MTBISATE TEOP. LEHY CrnaT-kaaccer
= § Orpasuseruana . [JMcn. npu pacuéte puck-Napatd. CRod. peiHKa NOAHY CTOMM, NORT®ER
Ll eHel sanE0K [ TpaHzamposaTe dupsesoe M0 B cheme M0+
K OppEKTHPOBK.a AMMUTC M eHT PR TR PHPE] COOTBETCTEHE KAMEHTCEMS KOLOE:
MenonbaosaHue "nieys CROIHONEI A 3: q K.nacce © 4on, pesepeHpoEaHuen [0

HacTpofikm mapskuHank m = noa, NEPEEOPOT NOZHUME;
K BanUpMLHPOBaHHEE 1 w Toprogeii cuéT Ha

JlocTynHee Syari
Mo Gyraarar Ha cueTa [oBaeneHne HOBOro 3NEMEHTA ®
PUHUMANEHEIR pastep

i DTEETCTEWE CNOT-SKTHEOE G330BEIM SKTHESM
O fuém sanEok EBeauTe HOBEIN KOG PUpHE! CPOYHEIX KOHTPEKTOE
Tune! saasok

SPEFUT -
Onepawad PMC, PEND | | | w CnoT-akTHE
= g NononHuTensHeIE orpanue
g Llert zaneak OTrieHa

& NocTunHe: Syrark
& Nfmén maarng N ;F: NofaenTe ‘

wf  TpuHATE
@ Orvens 7 | by 77 NoSasme =% Hpanums |

D <D €D <D <) <D« <D <0 ) <D

Ynanure

Orodpaxairca nepesle 50 Kogoe. .

Onsa kaxaoro knveHTta aobasbTe B HacTporike «COOTBETCTBUSA KIMEHTCKUX KOAOB»
CTPOKM C YKa3aHWEM KJIMEHTCKOro Koaa Ha cnoT-pbliHke (Hanpumep, «CLIENT1»)
M TOProBOro cyeta Ha CpOYHOM pbiHKe (Hanpumep, «SPBFUT00001»):

HaeHTHpHEATOR dHpEl COOTEETCTEME KAMEHTCKMA KOLDE:

CPOYHOrD pEIHES! ql |

SPRFUT Koa kamerta | Toprogeid cugT Ha
SPEFUTO0001

K ogHOMY KOAY K/IMeHTa MO>XHO OQHOBPEMEHHO NPUBA3aTb TOProBbie cYeTa pa3HbIX
¢npmM (pasHbIX CPOUHBbIX PbIHKOB), HO B TaKOM CJ/ly4yae TOproBblie cyeTa He AOJ/KHbI
Mexay coboi coBnagarb.

Ecnu Ha 3TUX pbliHKaX UCMNOJIb3YIOTCA OANMHAKOBbIEe KOAbl (hUpPMbl, KOTOpPbIE
nMpuBA3bIBAOTCA K OAHOMY KOAY KJIMEHTa, TO TOpProBbie CHEeTa nepevymcnairoTca 4yepes3
3anarTylo.
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OTkpownTe CcTpaHuuy «Apyrne napameTpbl». B HacTponke «Tern pacyeToB A1 PEXMMOB
TOProB» nepevyncaunTe Yyepes 3andaTyro BCe KacCbl CPOYHOro pbiHKka MOCKOBCKOM Bupxu
AN9 KoAda no3mummn, UCnosib3yeMOro Ha Kiaccax CrnoT-pblHKa. Hanpumep, ecav onsa cnot-
pblHKa ncnonb3yetca ko4 nosmumn EQTV, To K HEMY HEe06X0AMMO NpMBA3aTb Kacchl
CpoO4YHoOro pbiHka (Hanpumep, SPBFUT, SPBOPT, PSFUT, PSOPT, OPTEXP, FUTSPREAD,
PSFSPREAD, OPTSPOT, PSOPTSPOT, OPTCURNCY, PSOPTCURNCY wn/unn gpyrue
KJlacCbl Npu He06XoANMOCTH):

Teru pacysTos LNA PEXMMOE TOPrOE

Ter pacyéros | Cnvcok knaccos
EQTY

o

¥ Hotaeure | 1': Yganme |

I'IpM MCNos1b30BaHMM CXEMbl IMMUTUPOBAHUA «MO+>» HeobxoanMO AONOAHUTENBHO
3a4aTb pAaa HAaCTpoeK And BO3MOXHOCTU y4eTa no3mumnm m onepauwﬁ C onunMoHaMu:

Ha cTpaHuue «YueT onepauuin CpoYHOro pbiHKa» B HacTpolike «CooTBETCTBME CMOT-
aKTMBOB 6a30BbIM aKTMBaM CPOYHbIX KOHTPaKTOB» HeO6X0AMMO 3a4aTb COOTBETCTBUS
Mexay KoaaMum 6a30BbiX aKTMBOB, N0 KOTOPbIMW NOAPa3yMeBalTCA CNOT-aKTUBbI,
N peasnibHbIMU KOAAMM 3TUX CNOT-akTMBOB. Hanpumep, «SBRF=SBER».
Ha cTtpaHunue «OrpaHnyeHus Ha ... / HaCTpoMKu Map>XWHanbHOrO KpeauToBaHMUSA»
B HacTporkax «KosadduLMeHT NOpOroBon Mapxu 418 onunMoHOB» N «CueHapuu
N3MEHEeHUsa BONATWUIbHOCTU A5 ONUMOHOB» Heo6X0AMMO 3aA4aTb 3HAaYEHUSA, KOTOpble
6yayT ucnonb3oBaTbCsa ANS pacyeTa pUCKOB Mo onunoHaM. Mo TpeboBaHMAM YKazaHus
BbaHka Poccum ot 12 deBpans 2024 r. N2 6681-Y 3HaYE€HUA HACTPOEK AO0JIXKHbI
COOTBETCTBOBATb CNeAyLWnM TpeboBaHUAM:
Ona «KoaddurumeHT Noporoeoin Mapxu Ans onuUMOHOB» AOMYCKAETCs 3HavYeHue
oT 10% w BblWwe.

Ons «CueHapum U3MEHEHUS BOMaTUIbHOCTU A1 OMUMOHOB» AOMYCKaeTCcs
3HayeHune ot 30% u Bbille.

5. B anpektopuu c ToproebiM nHTepdencom CpoyHoro pbiHka MockoBckoi 6upxun (FortsGate)
HanauTe dalin HacTtpoek FortsGate.ini, oTkpolTe ero Ans peaaktMposaHus n gobaBbTe B HEro
cekumio [Position], B KOTOpoOl 3a4aeTCA COOTBETCTBME Mexay naeHTUdUKaATopoM hupmsl
CPOYHOro pbiHKa (HanpuMmep, «SPBFUT») U naeHTUPUKATOPOM PUPMbI Ha CMOT-pbIHKE
(Hanpumep, «MC0100100000»):

[Position]

SPBFUT=MC0100100000

loe:
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SPBFUT - ngentudukartop pupmbl (pasgena), B COCTaBe KOTOPOW yUUTbIBAKOTCS
ornepauum No TOProBOMYy CYETY K/IMEHTA;

MC0100100000 - naeHTndnkaTop pUpMbI HaA CNOT-PbIHKE, B COCTaBe KOTOPOI KIAUEHTY
CO34aH KoA, Ha KOTOpPbIM BbICTABAAKTCA MO3MUMK NO ByMaraM M AeHEeXHbIM cpeacTBaM.

CooTBeTCTBME MEXAY HECKONbKUMU naeHTudukatopamm dupmol (pasgenamMmm) Ha CPOYHOM
pblHKe MOCKOBCKOW BUpXK U 0AHMM KOAOM (PUPMbl Ha CNOT-PbIHKE Ha3Ha4YaeTCss HECKObKNUMU
cTpokamu B cekumn [Position], Hanpumep:

[Position]

SPBFUT1=MC0100100000
SPBFUT2=MC0100100000
SPBFUT3=MC0100100000

MNpy 3TOM OAHOMY pasfesly Ha CPOYHOM pbiHKE MOCKOBCKOW Bupxu A0MXEH COOTBETCTBOBATb
0AMH KoA UPMbl Ha CNOT-pPbIHKE.

Ecnn NnTepdenc CpoyHOro pbiHka MOCKOBCKOM 6MpPXKN HAaCcTpoeH Ha paboTy OT cnoT-UpMbl
(B dhanne HacTpoek FortsGate.ini B cekumnm [Firms] ykasaH ko4 puMpMbl Ha CNOT-pbIHKE),

B cekumu [Position] BMecTo naeHtTudmkatTopa @uUpMbl Ha CNOT-PbIHKE YKaXXNUTEe NPOU3BOJIbHbIMN
anuac gavHom He 6onee 12 cumBonoB. Hanpumep:

[Position]

MC0100100000=ALIAS NC801

[Job6aBbTe COOTBETCTBME annaca U koga GupMbl Ha CNOT-pblHKE B dainn HacTpoek cepBepa QUIK
quik.ini. ing sTtoro gob6asbTe B daiin cekuuto [Position] ¢ HacTporikoi Buaa
<Annac>=<Kog_dunpMbi_Ha_cnoT_pblHKe> (TO eCTb 06paTHble HAaCTPOMKM aHaNOrMYHOM CEKLIMK
B (panne HacTpoek FortsGate.ini). Hanpumep:

[Position]

ALTAS NC801=MC0100100000

B daiine HacTpoek FortsGate.ini nposepbTe Hannuune HacTpoiikn SendEdpLimitVm=1

B cekumun [General] nnm B cekumm ¢ kogoM dMpMbl CPOYHOro pbiHka (Hanpumep, [SPBFUT]).
MN3MeHNTe HACTPOMKKN NpaB Nosib30BaTesNien, K KOTOPbIM MPUMEHSIETCS eAnHan AeHeXHas
nosmuuns:

B nporpamme QUIK Administrator oTkponTe cnpaBoO4YHUK Nosib3oBaTesien (MyHKT MEHIO
CepsBep QUIK / MNonb3oBaTtenu), Bbibepute B HEM MONb30BaTeNs, ANs KOTOPOro
Heob6Xxo0AMMO HaCTpOUTb 06beaAnHEHMNE AEHEXHOW No3nLUnKM, OTKponTe Bkiaaky «lpaBa
no Kjaccam».
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[na Bcex KNaccoB CPOYHOro pbiHka MOCKOBCKOM Bupxu, KOTOpblE YYNTbIBAKOTCS

B paMKax eAuHOW no3uumm n 6yayT AOCTYNHbI AaHHOMY MOSIb30BATENI0, YKAaXWUTE B MNosie

«Koa dmpmbl» kog dpmupMbl Ha cnoT-pbiHKe (Hanpumep, MC0100100000).

paboTaTb N0 CXeMe eANHON AEHEXHOMN NO3ULUN.

8. 3anyctute cepBep QUIK c knto4OM -new. 3anycTtuTte Bce MHTepdencbl K TOProBbiIM CUCTEMAM
Y6eauTtecb, uTo BCe paboTaeT HOpMasbHO.

BbInONHMUTE aHaNoOrn4yHyto HaCTDOVIKy Ansa oCtalibHbIX HOﬂbBOBaTeﬂeVI, KOTOpble 6y,qu

9. B cnyuae (n. 7), noakntoyeHHbIX kK cepBepy QUIK, B TeueHune

TOProBOro AHS, AaHHbLIM MOJIb30BATENSAM HEO6XOAMMO MEPENOAKIIIUNTLCA K CepBepy Ans
KOPPEKTHOrO yyeTa npas.

2.3 ToproBas cucreMa CpoO4YHOro pbiHKa,
He OCYLleCcTBNSAILWan BegeHe No3mMLUMn KJIMeHTa

HekoTopble TOproBble CUCTEMbI CPOYHbIX PbIHKOB HE OCYLW,EeCTBSAIT BegeHne MO3MUNNA KIIMEHTOB,

a TakXXe MpoBepKy MOKynaTeNbHOW CMOCO6HOCTU, MO3TOMY AN OpraHu3aumm KJIMEHTCKOro CcepBuca

Ha TaKMX pbIHKaX MOXHO HAaCTPOUTb COOTBETCTBYOLWMM 06pa3oM Moaynb eAMHOW AEHEXHOM
nosnuuu.

[ns opraHuMsaummn AaHHOW CXeMbl MOXET NoTpeboBaTbCA NepeHoC NO3MLMIN KIMEHTOB Ha
cnefywoWwunin eHb, KOTOPbIN MOXeT 6biTb peann3oBaH npu nomowm MNporpammel Ans 3arpysku
numnToB Ha cepep QUIK (FillLimits).

[JaHHas cxeMa MOXET 6bITb HAaCTpoeHa AMs creaywmnx nHTepdencos:

Toprosbin HTepdeinc CME.

Toprosbin MHTepdelc CpoyHoro pbiHka LSE.

Toprosbin MHTepdelc CpouHoro peiHka CM6MTCB.

QUIK Matching Engine (npu ncnonb3oBaHumn gbOYEpPCHbIX K1AaCCOB).

Hu)xeonncaHHblie MHCTPYKLMM MO HacTpoiike Moayna eaMHON AeHEXHOW No3nMuumn
cnpaBeaMBbI ANA BCEX NepPpevyUnCsiIeHHbIX CPOUYHbIX PbIHKOB.

2.3.1 Bbi6op 6Mbanotekmn pacuera 1IMMUTOB AJIA OCYLLECTBJIEHUSA pac4yeToB

Toproebie nHTepdencol TpaHcanpytoT Ha cepeep QUIK nHpopMauunto ¢ NnpmBa3Komn

K onpeaeneHHoMy naeHtudukatopy dumpmbl. WoeHTudukatop dpupmbl B cekumm [dealer-library]
danna server\quik.ini npMBsi3aH TOSIbLKO K 0AHOW bnbnnoteke pacyeTta NTIMMUTOB, KOTOpas UMeET
CBOW (hainn HacTpoek.

MpuHUMN Bbi6Opa BUGNMOTEKM pacyeTa NUMUTOB:

Ecnv npepgnonaraeTtcs, YTo AeHeXHas No3vumsa Ha NOAKOYaeMOM CPOYHOM pbIHKE
He obbeanHaeTca n He byaeT 06beaANHATLCA C AEHEXHON NO3ULMeNn Ha APYTrUX pbiHKaX,

Moaynb eaMHON AEeHEeXXHOW NO3ULIMM CMOT- U CPOYHOI0 PbIHKOB
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TO AAHHbIA CPOYHbINA PbIHOK HEOBXOAMMO HACTPOUTb Ha OTAENIbHYI0 (UPMY N, COOTBETCTBEHHO,
oTAenbHy bnbnuoteky pacyeta 1MMUTOB.

Ecnn npepgnonaraeTtcsi, UTo AeHEXHas No3nums Ha NOAK/IK0OYAEMOM CPOYHOM pPbiHKE
obbeanHsaeTCcsa C AeHEeXHOM No3nunern Ha ApYyroM pbiHKe, TO HE06X0AMMO YUnUTbIBaTb, YTO Takoe
obbeamMHeHME BO3MOXHO OCYLLECTBUTb TOJSIbKO B paMKaX OA4HOM N TOM Xxe pupmbl U,
COOTBETCTBEHHO, 0AHOM Bbubnnotekn pacyeta NMMUTOB. Taknm ob6pas3oM, NoAKIOHAEMbIN
CPOYHbIM PbIHOK HAaCTPamMBAETCH Ha yXe CylwecTBylwme naeHtmdmnkatop dupmel n 6ubnmorteky.
Ecnu Ha MOMeHT noaknoyeHns nHTepderica CpodHoro pbiHka Ha cepsepe QUIK yxe nmetotcs
CpoyHble pblHKK, paboTatowme no cxeme EANM, pekomeHayeTcs nepes noagkAlOUYEHUEM HOBOMO
nHTEepdenca NpPoOKOHCYIbTUPOBATbLCS CO cnyxboi TexHnyeckon nogaepxkm QUIK.

Mopsaaok HacTpokn naeHTudukarTtopa pupmbl Ha MHTepdeince CPOUHOro pbiHKa
CM. B JOKYMEHTaLlMM Ha COOTBETCTBYHOLWMIA nHTepdeic.

2.3.2 TlepBUYHan HacTpolka 6MbanoTekn pacueta IMMUTOB Ana paboTtbl Nno cxeme EAN

1.

2.

B nporpamme QUIK Administrator otkpoiite meHio CepBep QUIK / Bubnnorekm pacuera
JINMUTOB.

B okHe «bnbnuoTtekn pacuéra AMMUTOB» GUpPM BbibepuTe punpMy, Ha KOTOpYH 6bl1 HACTPOEH
MHTEpdenc NogKIYaEMOro CpOYHOro pblHKa.

B okHe «PefakTupoBaHMe HAaCTPOEK ANNEPCKON BUbnnMoTekn» nepenagute Ha CcTpaHuuy «Jpyrue
napamMeTpbi» 1 gobaBbTe B HACTPONKY «Tern pacyeToB A1 PEXXUMOB TOProB» HOBblE CTPOKMU

C napameTpamu:

«Ter pacuetoB» — «EQTV>»;
«Cnuncok knaccos» — CLASS1, CLASS2, CLASS3.
lpe:

EQTV - koA no3uumun, Ncnosb3yemblit ANs YCTAHOBKWU MO3ULMNA MO AEHEXHbIM
cpeacTBam;

CLASS1, CLASS2, CLASS3 - cnmcok KoaoB KaccoB, TPAHCAMPYEMbIX NOAKIOUYAEMbIM
MHTEpP(dENCOM CPOYHOr0 pbIHKaA.

Ecnun B cnncke yxe ecTb CTpoKa € KoAoM no3ununn «EQTV», nobaBbTe HOBblE K/1ACCbl B KOHLE
CYLLECTBYIOLLLEro Crncka Yyepes 3ansaTyio.

Koa no3vuum, Ha KOTopbii 6yayT 3arpy>kaTbCa fieHeXXHble No3MLyMmM, Heo6xoanMMo
o6s3aTenbHO A06aBUTb Uepe3 CUMBOJI « |» B CMUCOK «Ter pacyéToB>» ANA KaXKAOro
KJlacca Ha NoAK/MI04YaeMOM CPOYHOM pbliHKeE.

[aHHas HacTpoika BbinonHsaeTcs B nporpamme QUIK Administrator B cnpaBoyHuke «Knaccbi»
(MeHto CepBep QUIK / Knacchl):
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Pegaktnpoeanne (Knaccel)

Koa | SPBFUT |

PeiHoK FORTS e

Hanmenosanune pyc. | Oeroyepcel FORTSTE |
aHrn. | |

IKo,aJ, nosMLMM | [SPBFIEQTVIECTS| | |

Twun knacca Derouepcs v

Mogmn knacca

Tun knacca IMEB-gunuHra

Takxe MoXeT noTpeboBaThCA HACTPOMKa COOTBETCTBYIOLLErO KOJAa No3vuumn B MHTepdeice
CPOYHOr0 pblHKa.

4. lepenauTe Ha CTpaHULy «YYeT onepaumin CpOYHOro PbIHKa» U BKIKOUUTE DNaXKK:

PacyéT no onepaumamMm CpoOYHOro pbiHKa.
PaccuunTbiBaTb NO3MLKIO MO CPOYHOMY PbIHKY.
PaccuunTbiBaTb BapuaLMOHHYIO Mapxy.

Ecnn HekoTOpble U3 3TUX (h1aXKKOB y)Ke BKJIIOUEHbI, TO 3TO MOXXET O3Ha4yaTb, 4YTO
B AaHHO Bnbnunorteke pacuyera JIMMUTOB Yy)Xe NOAK/IIOUEH CPOYHbIN PbIHOK MO cxeMe
EAQAMN. B 3TOM cnyyae peKkoMeHAyeTcAa o6paTuTbCA 3a KOHCyNbTauuein B Cnyxkby
TexHnuyeckou nopaep>xkmn QUIK: .

5. Ha cTpaHunue «YueT onepauunin CpoYHOro pbiHKa» B HacTpolike «NageHTudumkatop pupmsbl
CPOYHOro pbiHKa» aobaBbTe GUPMY, Ha KOTOPYIO Obl1 HACTPOEH NOAKIYaeMbIi UHTepdeinc
CpOYHOro pbiHKa. [anee anga gobasneHHON PUpMbl HEO6XOANMO HAaCTPOUTbL COOTBETCTBMUE

KJTMEHTCKNX KOAOB N TOProBbIX CYHETOB.
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6. B Hactpoiikax 6MbnnoTekmn pacuyeta IMMUTOB NepengnTe Ha cTpaHuuy «Knaccbl» u B HaCTpomke
«[lononHUTENbHbIE KAcChl ANS OLEHKN NopTdens» nobaBbTe B KOHLE CMMCKa KOAbl K1acCoB
CPOYHOrO pbiHKa, B KOTOPbIX MJIaHUPYETCS COBepLUeHne onepaunii. Hanpumep:

B ' PepaktwpoBanue HacTpoek gnnepckoid BuBnnoTexn

£ K.naccel Ges pacuéta Crmcok knaccoe gna Knaccel pacuer
W KOHTPOAA AT O OUEHEM NOPTHeEnA 4NA EHEdHpREE

i Ofiwme napameTpel A
% Ipyrie napameTpel

¢ BPOKEPCKEA KOMUCCHA
@ Knaccel

G MHCTpYMEHT I
g MNonbzosarend
= G FnueHTl
G Korucoua Spokepa
3ateHa KoLoE

¥ =+4

% Cydtpokepe ¥i  Jofaems
¥

¥

HacTpobikd "nneva’ % Upanume
= WaBnaoHe!
G Mo koMHCCHM Non. knacckl OUBHKKM NOPTEENA K nacckl, 408 KOT. MO, BX04. Kpoco 4 |
¥ Mo "naeuwy” JononHuTensHeIE KAacok
G [0 orpaHuueHKar 0017 DUEHKH NOPTENA

@ Jaon. Teru pacyETos l SPEFUT I
HyET onepaumil cpoyHoro p

B anoTel AeHE®HER NOSHUH
OrpaHHYeHHa Ha ...

LU etk saAsak.

K. OpPEKTHPOBES NHRMT
WcnonezoeaHue "nneus
Hacrpoliku mMapsiHan:
B3P HLHPOESHHES -
HocTynHele Gyraari

Mo dGyrarara Ha cueTa

= =0 =0

o =D =D =D =D =D =D

Ecnn B 3TOM cnvcke NpUCYTCTBYIOT KN1acChl C aapecHbiMM onepaumsamm (PMNC-knaccol), TO OHK
NOJKHbI 6bIThb B KOHLIE CNMXCKA.

2.3.3 HacTtpoiika COOTBETCTBUA KJIMEHTCKUX KOAOB U TOProBbiX CYETOB

Ha cpo4YHOM pblHKE KaXXAbl KIIMEHT UMEeEeT YHMUKaNbHbIN TOProBbliA cyeT. 19 noaKItoYeHUs
KnuneHTa K cxeme EAMN, Heo6xoamMMo nponucaTb COOTBETCTBME MEXAY KIIMEHTCKMM KOAOM

W TOProBbIM CYETOM. HacTpomKa BbIMOAHAETCA Ha BKNaAKe «YUeT onepauuii CpOYHOro pbiHKa» A4
¢dunpmbl, BbIGpaHHOM B M.

Ecnn Heob6xoanMO HacTpouTb obbeaMHEHNE AEHEXHOW NO3UUKMK, HanpuMep, Ha HOHAOBOM pblHKE
MbB » cpo4YHOM pbIHKE, TO B 3TOM C/ly4dae cfieBa yKa3blBaeTcs Koa KineHta Ha ®b Mb, a cnpasa -
TOProBbl CYET Ha COOTBETCTBYIOLWEM CPOYHOM pbIHKE:

CooTEETCTEME KAMEHTCKIY KOA0E:

Q |

Kog knveHTa | Toprogeii cuéT Ha |
CMEFLITOM CMEFLITOM
CMEFUTOOZ  CMEFUTOO

K OAHOMY KOAY KJ/INEHTa MO>XXHO OAHOBpPEMEHHO NpuBA3aTb TOProBbieé cHeTa Pa3HbIX
¢upmM (pasHbIX CPOUHbIX PbIHKOB), HO B TAKOM CJly4dae TOProBbie CYeTa He AOJIXKHbI
Mexxay coboi coBnagaThb.

Ecnm Ha 3TUX pbIHKaX UCMOJIb3YIOTCA OAMHAKOBble Koabl GUpPMbl, KOTOpbIE
nMpuBA3bIBAOTCA K OAHOMY KOAY KJ/IMEHTa, TO TOProBblie cYeTa NnepevyncnaroTca yepes
3ansaTylo.
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Ecnn O6beﬂMHeHMe(:ﬂperMM PbIHKaMWN He HaCTpaMBaeTCﬂ,HGO6XOﬂMMO HaAaCTpOUTb COOTBETCTBUE
Mexay CbMKTMBHbIM KJIMEHTCKMM KOAOM U TOProebiM CHETOM Ha CPOYHOM PbIHKE. OUKTUBHbIN KOA
KJTMEHTA HEO6XOLI,MM, TaK KaK paCyeT AEHEXHbIX NO3NUKUIA B CUCTEME QUIK ocyuwecTtBnseTcs

B pa3spese KAMeHTCKMX Koaos. Koa KineHTa MOXHO caenaTbh TakuUM Xe, Kak 1 TOpFOBbIVI CyeT:

CoOTEETCTEHE KAMEHTCKMS KOLOE

Q) |

K.og knueHTa |TD|3I'DBbIF| CHET Ha |
CMEFLITOM CMEFLITOM
CMEFUTOODZ  CMEFUTOO

2.3.4 3arpy3kKa v nepeHoc nosuuum

Tak Kak no3numm nNo MHCTPyMEeHTaM TOProBOW CUCTEMON He BeayTcs, Heob6xoamM cepBUC, KOTOPbIN
byneT NnepeHoCnTb NO3NLNK KITMEHTOB Ha CrieAyoWnii AeHb. s aTux uenen MoXxHoO MCNosib30BaTb
Mporpammy ans 3arpy3km nuMutoB Ha cepBep QUIK (FillLimits). AncTtpnbyTMB MOXHO MOSy4YUTb

no 3anpocy Ha aapec

1. YcrtaHosuTe lporpammy FillLimits, cneays MHCTpyKunu ns auctpmbyTtmsea.
2. VI3MeHWUTe HacTpOMKM ANs COXPaHEHUS NO3MLMIM TOAbKO MO CPOYHbIM KOHTpakTaM. [Ansa aToro
B ¢ann FillLimits.ini BHecuTe cneayowmne n3MeHeHus:

[General]
ExportLimitSpot=0

ExportLimitFutures=1

3. HactponTe 3anyck lNMporpammsl FillLimits nocne okoH4YaHUs TOProB Ha CPOYHOM PbIHKE B peXnMe
coxpaHeHus no3nuun B dpann. Ana asToro MoXHoO ncnonb3oBaTtb *.bat dann cnegyrowero
coAepXXaHus:

FillLimits.exe /export 10 FutPos.lim

4. locne 3anycka lMporpammsl FillLimits npn noMoww AaHHON KOMaHAbl B ANPEKTOPUN
¢ Mporpammon nosiButca dann FutPos.lim ¢ coxpaHeHHbIMM NO3MLMAMK cneayuero dpopmara:

FUT DEPO: FIRM ID=BROKER; SECCODE=LKHO; CLIENT CODE=FUTACC001; OPEN BALANCE = 5;

I
~J
~.

FUT DEPO: FIRM ID=BROKER; SECCODE=SRHO; CLIENT CODE=FUTACC002; OPEN_ BALANCE

Il

1
—
N
~

FUT DEPO: FIRM ID=BROKER; SECCODE=BRzZ0; CLIENT CODE=FUTACC003; OPEN BALANCE

DTOT pain MOXHO 3arpyxaTb MNporpammon FillLimits yTpoM ¢ nomMoLwblo Apyro KOMaHAbl:

FillLimits.exe FutPos.lim 10 info.ini
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3. Pa6ora c no3mumMsasMm KJIMEHTOB

OcHoBHasa dyHkuma moaynsa EAMN — pacdeT nokKynaTesbHOM CNOCOBHOCTM Ha CPOYHbIX pPbIHKAX

N KOHTPOJIb MO3ULMIA NPU COBEPLUEHNN TOProBbiX onepaunin. Ecnn mogynb EAMN He ncnonb3lyetcs,
TO MNpY BbICTABJ/IEHMN 3asiBKM HA CPOYHOM pbIHKE KOHTPOsb no3munii cepeepom QUIK He
OCYLLECTBNSIETCS, @ TPaH3aKLUMsa Ccpa3y Xe nepeHanpaBnseTcs B TOProByk cucTteMy. HekoTopeble
TOProBble CUCTEMbI CPOUHbIX PbIHKOB MOAAEPXMBAKT KOHTPOJIb M pacyeT NO3ULNIA KIIMEHTOB
(HanpuMep, CpoYHbI pbiIHOK MockoBCKol Bupxun). B apyrux cnyyasax KOHTpOsib TMMUTOB TOProBoi
CUCTEMOW MOXET He OCYLLeCTBNATbCS (HanpuMmep, CPOYHbIN pbiHOK CME).

BO3MOXHble CXEMbI BeAEHMS NO3ULINI Ha CPOYHbIX pbiHKax B cucteme QUIK:

1. KOHTpO/b M pacyeT AeHEeXHbIX No3numn ocyuectensetcs cepeepom QUIK, a nosmunm
NO KOHTPaKTaM CPOYHOro pblHKa paccuuTbiBaeT Toprosas cucremMa (Hanpumep, CpOYHbIA PbIHOK
MockoBckown Bupxu).

2. KOHTpPO/b 1 pacyeT AeHeXHbIX NO3ULMA U NO3ULMIA N0 NMHCTPYMEHTAM BbIMOJIHAETCSH CEPBEPOM
QUIK (HanpuMmep, pbIHOK Cpo4YHbIX MHCTpYyMeHTOB CME, dbiouepchl B Moayne QUIK Matching
Engine).

B 3aBMCHMMOCTK OT BMAA CPOYHOro pbiHKa ( (MBb),
) npaeuna paboTbl C NO3NUNAMN MOTYT pas3inyaTbCS.

3.1 CpouHbIX pbiIHOK Mb

ToproBas cucremMa Cpo4HOro pbiHka MoCKOBCKOM Bupxun pacnonaraet cO6CTBEHHbIMMU
BO3MOXXHOCTAMM A1 pacyeTa NoKynaTesbHOM CNOCOBHOCTM M KOHTPONsA no3uumin. OrpaHmyeHne
Nno AeHbraM, Kak npasuno, 3agaeTcsa Npu NOMOLLM CneLmanbHOM TpaH3akumMn, OTnpasnsiemMon

B TOProByl cUCTeMy bupxu. [laHHOe orpaHu4YeHne XpaHUTCs B S4pe TOProBoi CUCTEMDbI

n otobpaxaetcsa B QUIK B Tabnuue «OrpaHMyeHns no KINEHTCKMM cyeTam». B none «dupma»
oTobpaxaeTcsa ngeHtudmkatop dpupmbl (kak npaBuno, SPBFUT), 3agaHHbIN B HACTpoiiKax
ToproBoro nHTepdenca cpoyHoro pbiHka Mockosckoi 6upxun (FortsGate). ipyrue nons B Tabnuue
OTpaXkaroT NOKynaTesibHY0 CNOCOBHOCTb KneHTa Ha bupxe.

OrpaHnyeHnsa no cyetTam 3arpyxaroTcs 6pokepom Ha exenHEBHOM OCHOBE UM MEePEHOCATCA
TOProBOM CMCTEMOM Ha CrefyloWwnii AeHb aBToMaTndeckn. Ecnv gnsa Toproesoro cyeta Cpo4vHOro
pblHKa HaCTpOeHa eAuHasa AeHexHas rno3nuns, To KOHTPOSb JIMMUTOB MPU BbICTaB/IEHNU 3a9BOK
BbinoniHaeT cepeep QUIK. [eHexHble no3nuun, KoHTponmpyemsble cepeepoM QUIK, oTtobpaxatotcs
B Tabnuue «MNo3nunm no ageHbram». Tak Kak KOHTPOJIb JIMMUTOB OCYyLLEeCTBAsSeTca Ha cTtopoHe QUIK,
TO OrpaHMYEHNE No AeHbraMm 13 TOProBOM CUCTEMbI MOXHO YAanuTb U 6onblie He 3arpyxaTtb. Ecnu
OorpaHu4yeHme No AeHbraM 3arpyxeHo B TOProByr CUCTEMY, TO TpaH3aKuMsa NPONAET KOHTPOJib
AMMnUTOB ABaxabl: Ha cepsepe QUIK v B TOprosomn cucreme.
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Mpwn ncnonbsosanuu EAN onepaunmn CpoUYHOro pbiHKa, BUAbl NoAaAep>XMUBaeMbIX
CPOYHbIX KOHTPAKTOB U NOAXO0A K IMMUTUPOBAaHMUIO onepaumMi 3aBUCAT OT
MCcnoJZib3yeMoM cxeMbl BeaeHusa nosmuun: «fMo nneuy», «Mo guckoHtam>», «MO+».

KOHTpOJZIb U N3MEeHeHMe No3ULMA Ha CPOYHOM pbiHKe MOCKOBCKOW 6MpXKn Npun
ucnonb3oBaHum Moayna eaMHON AeHEXXHOW No3nuumn

Mpn ucnonb3oBaHun cxemol EAMN no3numm No AeHbraMm Ha CPOYHOM pbIHKE 3arpy>atTcsa Ha cepBep
QUIK ctaHaapTHbIM 06pa3oM u oTtobpakatoTcs B Tabnuue «Mo3nunm no geHoram». MNpu
obbeanHeHNN AEHEXHON NO3ULMN CO CMOT-PbIHKOM KJIMEHT UCMNONb3YET €AMHYI0 AEHEXHYH0
No3MuMIo A/l COBEPLUEHMS onepauunii Ha CNoT- U CPOYHOM pPbIHKaX.

JonycTtum, koay knmneHta IVAN943, ncnonblyeMoMy Ha CNoT-pblHKE, COMOCTaB/IEH cYeT
SPBFUT00001 Ha cpo4HOM pbiHKe. Toraa cTpoka Ans 3arpy3ku no3vumu no aeHbram éyaer
BbIMS4ETh CNeayrwmm obpa3om:

MONEY: FIRM ID = MC0100100000; TAG = EQTV; CURR CODE = SUR; CLIENT CODE = IVANO943;
LIMIT KIND = 0; OPEN BALANCE = 100000.00; OPEN LIMIT = 0.00;

Onepauuu Ha CPOYHOM pbIHKE MO YMOJ/IYaHUIO NPOBEPAIOTCA HAYMHAA CO CPpoOKa
pacuetoB TO. lNpu He0o6xX0AMMOCTM 3TO NOBeAEHNE MOXXHO USMEHUTb (CM. . )-

Toprosbin cueT SPBFUT00001 npwu 3arpy3ke AeHEXHOMN No3mumnm He ykasbiBaeTcs. COOTBETCTBME
KoZa KJIMeHTa MU TOProBoro cYyeTa B HacTpomkax 6ubnmortekmn pacyeTta nMmmnToB TpebyeTca ans
KOPPEKTHOro yyeta onepauunn no cyety SPBFUT00001 Ha aeHexHOM no3mumm knmeHta IVAN943.

Oco6eHHOCTM COBEpLUEHMS ONepaLMii Ha CMOT- U CPOYHOM pbIHKAax B TEUEHUE OHSA:

1. Ha cnoT-pbIiHKE KJIMEHT MMEET HEKOTOPYIO CYMMY COBCTBEHHbIX M/WM 3aE€MHbIX CPEACTB U MOXET
NCMosb30BaTh UX A4S NOKYMNKW akUMin Unn, HanpuMmep, obnuraunii. Mpu coBeplieHMN onepaunm
MOKYMKWN TEKYLUMI OCTATOK MO AeHbram B Tabnuue «Mo3numm no AeHbraM» yMeHblUaeTcs
Ha BeM4YMHY obbeMa caenku, a TeKyLmMii octaTok no 6ymaram B Tabnuue «Mo3munn
Mo UHCTPYMEHTaM» YBE/IMUYMBAETCS Ha KOJIMYECTBO B cAe/IKe U HAao6opoT.

2. Ha CpOYHOM pbIHKE KJIMEHT MMEET HEKOTOPYHO CYMMY COBCTBEHHbIX CPEACTB U MOXET
NCMosb30BaTh UX A/ COBEPLUEHMS Onepaumii NOKYMKM U NPOAaXun MHCTPYMEHTOB CPOYHOIO
pbiHKa. MopsifoK yyeTa onepauunii onpesenseTcs UCNofb3yeMon CXeMON IMMUTUPOBAHUS:

Ecnu knneHT, ANng KOTOPOro Ucnonab3yertcsa cxema «Mo naevy» nnum «Mo ANCKOHTaM»,
OTKPbIBAET UM YBENMYMBAET NO3MLMUIO HA CPOYHOM pbIHKE (HEe3aBUCUMO OT
HanpaBJ/ieHMs onepauuun, a TakxXe OT TUNa KOHTpaKTa, 3a UCK/IIYEHNEM OMUMOHOB Ha
aKuMu 1 BanKTY), TO BMECTo obbema cAenku yunuTbiBAaETCs rapaHTuinHoe obecnedeHune
(FO). Taknm ob6pasoM, TeKyLMn OCTaTOK B Tabnuue «lMo3numnm No geHbram»
yMeHbliaeTcs Ha pa3smep 'O, a B Tabnuue «Mo3numMn No KINEHTCKUM cHeTam»
yBennumsaeTcs (Mo MoAyn) COOTBETCTBYOWAs no3uumsa (napametp «Tek.YucT.lo3»)
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MO KOHTPaKTYy CPOYHOro pbiHKa. ECim no3mumnsa Ha CPOYHOM pbiHKE
CoKpaulaeTcsi/3aKpblBaeTcs, TO cnmcaHHoe 'O Bo3BpawaeTcs, Takum o6pa3oM, TeKyLuni
OCTaTOK MO AeHblraM yBE/IMUYMBAETCS, @ COOTBETCTBYHOLLASA MO3ULNS MO KOHTPaKTY
CPOYHOro pbiHKa B Tabauue No3numii No cyetam ymeHbllaeTcs. Pabota ¢ npeMmanbHbIMK
onumoHamu B cxemax «[lo nneuy» nnm «Mo ANCKOHTaM» He noaaepXMBaeTCs.

B cxeme BeaeHUs No3vunini «M+» y4yeT 3aBUCUT OT TUMNA KOHTPAKTa, C KOTOPbIM
coBepLUaeTcs onepauus.

Mpu nokynke nnm npoaaxe dbOUYEPCHOro KOHTPaKTa UM MapXXMpyeMoro onumoHa
TeKyLas nosnumsa no AeHbraM He MeHseTcsi. OTKPbITbie MO3MUNKN YUNTbIBAOTCS

B napameTpax «HauanbHasa Mapxa» n «CKoppeKkTMpoBaHHas Mapxa». pu pacyeTte
PUCKOB MO (bblouepcaM UCNoNb3YTCA AUCKOHTbI, KOTOPblE MOTyT 6bITb 3aZlaHbl UK
paccuyMTaHbl Ha OCHOBE BeMYMHbLI O nokynaTens U KOTUPOBKU KIUPUHra.

Puckn no ¢dbroYepCcHbIM KOHTpaKTaM B cxeMe «Ml+>» paccuynTbIBaAOTCS MO Cneaytowmm
dopmynam:

PosFut+FutPrice*StepPrice

TotalRiskjpng = Pricestep * Diong

, __ PosFutxFutPricexStepPrice
TOtalRlSkshort - PriceStep * Dshort
Moe:

PosFut — no3umuns no gberoyepcy;

FutPrice — pacyeTHas LUeHa dbloyepca B NyHKTax Wan eguHuLax BantoThbl;
StepPrice — CTOMMOCTb LWlara ueHbl dblovepca;

PriceStep — BeNM4YMHa Wwara ueHbl dbovepca;

Diong — 3PP EKTUBHBIN ANCKOHT AN ASIMHHBIX MO3MLUNNIA;

Dgpore — 9DHEKTUBHbBINA ANCKOHT 419 KOPOTKMX MO3ULNIA.

Pucku no Map>XxupyembiM OMUMOHaM pacCUYUTbIBAOTCA C NMPUMEHEHUEM CLLEHAPHOro
noaxoaa (M3MeHeHWe LeHbl 6a30BOro akTuea U BONATUABHOCTU) C OLLEHKOM
NOTeHUMaNbHOM BapnaLMOHHOW MapXu, KoTopasa AokHa 6bITb ynnadeHa us noptdens
npyv U3MEHEHUW CTOMMOCTU ONuUKMOHa, onpeaenseMon no mogenn bnaka-lloynsa.

Mpn Nnokynke uan npoga)xe npemMmmanbHOro onumoHa B 3aBUCUMMOCTU OT HanpaBaeHus
onepaunm NpomcxoanT cnmcaHme (Npu rMoKynke) unun 3aumcrieHune (Npu npogaxe)
npeMumn. BantoTa pacyeToB NO cAenkKaM C pa3HbIMU OMUMOHAMMN Ha aKUUK U BaaOTy
MOXET 6bITb pa3HoO, U onpeaenseTcs 3Ha4YeHMeM napamMeTpa «Bantota wara ueHb» ans
KOHKPETHOro MHCTPYMeHTa. [pn onpeaeneHun pa3Mepa NpeMmnmn yYmTbiBatOTCS LieHa
onepauun, KOIM4YeCcTBO KOHTPAKTOB, MMHMMaNbHbIN LWar LueHbl U1 ero CTOMMOoCTb

B Ba/IlOTe pacyeToB:

MinStepPrice

Premium = Q * Price *
¢ MinStep

lpe:
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Premium — cyMMapHas npeMus no ornuymoHam B 3aﬂBKe/cp,em<e, BblpaXeHHa4d

B BaJ1lOTE KOHTPAKTA,

Q — KOIMYeCTBO ONUUOHHBIX KOHTPAaKTOB, C KOTOPbIMW COBEpLUAEeTCa onepauunda;
Price — ueHa onepauuun B NyHKTaXx;

MinStepPrice — CTOMMOCTb MUHUMAJIbHOIO Wara LeHbl B Ba/1lOTE pacyeToB;
MinStep - MMWHMMasbHbIN War UeHbl.

PUCKM NO Map>XWpyeMbIM OMUMOHAM pPacCYMUTbIBAIOTCA C MPUMEHEHNEM CLEHapPHOro
noaxona (M3MeHeHUe LieHbl 6a30BOro akTMBa U BONATU/IbHOCTU) C OLIEHKOW
NMOTEHLMANbHOIO CHUXEHUSA CTOMMOCTIN NOpPThENSA NMpU U3MEHEHUN CTOMMOCTU OMLNOHA,
onpeaensieMoi no moaenu bnaka-Loynsa.

PaboTa ¢ npeMuanbHbIMM ONUMOHAMM NOAAEPXKMBAETCHA TONIbKO B cxeMme «M+».

Takxe B cxeMe «M[1+» goCTynHa cneunanbHas HacTpoOMKa «YMNPOLEHHbIN y4yeT
npeMmnasnbHbIX OMLUMOHOB», KOTOPas NO3BOASET YUMTbIBaTb NPEMMAbHbIE OMNLNOHBI

no ynpoweHHon Moaenu. MNpu BKIOYEHUN HACTPOMKU «YMPOLLEHHbIA yyeT
npeMunasnbHbIX ONUUMOHOB» Onepaumn C npemMuasnbHbIM1 ONUMOHAMU YUUTbLIBAKOTCSH
aHanorM4yHo onepauusam C HeMap>XXuUHanbHbIMWU UHCTPYMeHTaMu. [lonyckaeTcs TONbKO
NOKYyMnKa NpeMmnasnbHbIX OMLMOHOB, @ TakXe Npojaxa B paMKax 3aKpbITUS MO3ULMN.
Mpoaaxa onumoHoB ¢ o6paszoBaHNEM OTpuLUATENbHON NO3ULKNK 3anpeLleHa.
Map>xupyemble OnuUMOHbI MPU UCMNOb30BaHUN AAHHOW HAaCTPOMKW HE MOoAAEepPXKMBAKOTCH.

Ecnu y kineHTa OTKpbITa 04HA NO3MLMA MO MHCTPYMEHTY, TO TOpProsas cucrema
3a6s0kupyeT noa 3Ty NO3MLMUIO 3apaHee U3BECTHYIO BeJIMYUHY rapaHTUiHOro
ob6ecneueHunn (FO) B cOOTBETCTBMM C YPOBHEM pUCKa KNIMeHTa. CooTBeTCTBYHOLLEe
3HaueHue 'O TpaHcampyeTcsa B Tabnuue «Tekywme Topru>» B napamerpax «lro
nokynarena», «r0O npopgasya>», «broHM», a Tak>xe B COOTBETCTBYIOLMUX aHAJIOTMYHbIX
napamMmeTpax B pa3pese ypoBHei pucka (KHYP, KCYP, KMMYP, KOYP), Hanpumep, «I"0
nokynarens ana KCYP», «BrOHN gna KNyP».

Ecnu y KJIneHTa OTKPbITbl HECKOJIbKO MO3ULUIA NO pa3/INdHbIM UHCTPYMEHTaM Ha OAUH
6a30Bblii akTMB (HanpuMep, AJIMHHaA no3uuma no onumoHy CALL v gnMHHaa nosuyua no
onuuoHy PUT Ha 310T ke 6a30Bblii aKTMB), TO paccuyMTaHHOe ToproBoi cucremon ro
MO)KeT OKa3aTbCA MeHblue, 4eM cyMMma N0 3a KaXkAyro OTAEJIbHO B3ATYHO NO3ULMUIO.
CepBep QUIK npu ncnonbsosawuu EAMN, B 3aBUCUMOCTU OT CXEMbI JIMMUTUPOBaHUA,
npeanoJsiaraeT pasHbii NOAXOA K yUeTy pa3sHOHanpaBJ/ieHHbIX no3vuumii. B cxemax «Ilo
nneuvy>» u «MNo AUCKOHTaM>» cepBep He yYuTbiBaeT YMeHblUueHHoe 3Ha4yeHue N0

M ncnoJsib3yet Ana pacyeTosB (6/I0KMPOBKM NOA aKTUBHbIE 3assBKM M CriMcaHue no
caenkam) Tonbko N0 n3 tabnuubl «Tekywme Toprn>» (6nokmposka n cnucaHue o
NMPOMUCXOAMT MO KaXKAOW No3MLUMKu He3aBUCUMO). B cxeme «M1+>» AOCTYyNnHa BO3MOX>XHOCTb
o6beAnHEeHUs MHCTPYMEHTOB BO MHOX>XeCTBa C 3aBUCUMMbIMU LLleHaMM, 4YTO Nno3BonseTr
paccunTbiBaTb CHU)KEHHbIA pa3Mep Map>XyM NO pa3HOHaNpaBJ/IEHHbIM MNO3ULMAM
MHCTPYMEHTOB MHOXXeCTBa.
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3.

B cxemax «[Mo nneyvy» n «MNo AMCKOHTaM» aKTUBHbIE 3a8BKM Ha OTKPbITUE/yBEeNnYeHne no3numm
Ha CPOYHOM pbIHKE He YMEeHbLUIAIOT TEeKYLLMNIA OCTAaTOK Mo AeHbram, Ho O noa 3T aKkTUBHbIE
3a8BKKN 6/10KMpYyeTCs B AeHEXHbIX cpeacTBax (none «3abnoknpoBaHo» B Tabnuue «Mo3nuunn

Nno AeHbram») U COOTBETCTBYIOLWNM 06pa30M yMeHbLUAeT NOKynaTebHY CNOCOHBHOCTb.

B cxeme «MA+» aKTMBHbIE 3asiBKM MO CPOYHbIM KOHTPaAKTaM YUUTbLIBAKOTCHA B NapaMeTpe
«CKoppeKkTupoBaHHasa Mapxa». Ha TekylweM octaTke no AeHEeXHbIM CpeACTBaM yUnUTbIBAOTCA
TONIbKO 3asiBKM NO NMpeMuasibHbiM onumMoHaM. 3asaBku no dbovepcaMm U MapXXUpyembiM OMUMOHaM
HE BAMSIOT Ha OCTaTKM MO AEHEXHbIM CpeaCTBaM.

Ecnv y knmMeHTa oTKpbITa NO3MUMA (3HaYeHne «TeK.4ncT.no3» B Tabnuue «Mosmumm

NO KJIMEHTCKUM CYETaM» HE PaBHO HYJ0), TO A4S AAHHOW NO3ULMKN pacCYUTbIBAETCS
BapuaumoHHas Mmapxa (BM) - npubbinb nnm ybbITOK NO MO3ULMKN UM NO3ULUSM KIIMEHTA.

BM oTobpaxaeTtca B none «Bapuau. mapxa» Tabnmubl «M031LUM MO KIMEHTCKUM CHETaM»

B pa3pese MHCTPYMEHTOB M B Tabnunue «KnneHTckmMn noptdenb» CyMMapHO No BCEM MO3ULUSAM.
OTpuuartenbHOe 3Ha4YeHue o3HauvaeT ybbIToK, @ NoaoXKNTENbHOE — NpmMbbinb. BM
pPacCYUTbIBAETCS C YYETOM TEKYLLEN CTOMMOCTU KOHTpakKTa (LeHa nocnegHen caenkm)

N napameTpa «2ddeKT. yeHa no3.» Tabnuubl «Mo3numm No KNMEHTCKUM cyeTam». lapameTp
«IddeKT. LeHa no3.» oTpaxaeT CpeAHeB3BELUEHHYI0 LeHy no3numn kanenTta. OTpuuyatensHas
BapuauMoOHHasa Mapa no NO3UUUSAM CPOYHOIr0 pblHKa YMEHbLIAET NOKynaTe/bHYIO CNOCOH6HOCTb
KJIMeHTa.

B cxemax «[o nnedy» n «No ANCKOHTaM» BeNIMYMHA oTpmuaTenbHon BM oTobparkaeTtcs B none
«3abnoknpoBaHo» Tabnuubl «Mo3uumm No geHbram». MonoxutenbHas BM no nosvymsam
CPOYHOro pblHKA HE BAWAET Ha MNOKyMnaTeNbHY CNOCOBHOCTb KMEHTa A0 HACTYMN/IeHus
npoueaypbl KINPUHIa Uan NPpOMKAMPUHra. 9TO O3HA4YaeT, YTO AaXe eC/N Yy KIMEeHTa B Te4YeHue
TOProBOM CECCMM MO MO3MLMN Ha CPOYHOM pblHKe obpa3oBanacb Npubbiib, OHa He byaeT yuTeHa
Mpu pacyeTe rnokynaTeabHOW CNoco6HOCTN KneHTa (TO eCTb OH HE CMOXET Ha Hee KynuTb bymar
Ha CNOT-pblHKE MM OTKPbITb HOBbIE MO3MLUMN Ha CPOYHOM pbiHKe). NckntoueHmnem asnseTcs
CUTyauus C NepeBoOpOTOM MO3ULMN HA CPOYHOM pbIHKE: B 3TOM Crlydae NosioXuTeslbHas
BapuaLMOHHAasa MapXa yYnTbIBaeTCs Npu pacyeTe NoKynaTesbHOMW CNocobHOCTW.

B cxeme «M[+>» BapnauMOHHasa Mapxa no CPOYHbIM KOHTpaKTaM (KakK MonoXuTesnbHas, Tak

W oTpuuaTenbHas) Y4MTbIBAETCA B CTOMMOCTU nopTdens knmeHTa. Taknum obpasom,
NONOXUTeNIbHash BapnaLMoOHHasa Mapxa MOXET yBesinymBaTb NOKynaTenbHy0 CnocObHOCTb
KNIMeHTa A0 HaCTynJeHUs KIUPUHra.

Ha cpouyHOM pbiHKe MOCKOBCKOM Bupxn npegycMoTpeHa npoueaypa NpoOMKIAMPUHTa
(NpOMEeXyTOUHbIN KNUPUHT). BpeMs npoBeaeHMst NPOMKJIMPUHra yCcTaHaBNMBaeTCs

B COOTBETCTBMM C NpaBmMiaMum TOProBol CUCTEMbI U, KaK MPaBuio, NPUXOAUTCS Ha CepeanHy
AHEBHOM TOProBOM ceccun. B NpOMKAMPUHI CUCTEMA PacCYUTLIBAET MO MHCTPYMEHTaM CPOYHOro
pblHKa KOTUPOBKY MPOMKIMPUHra. icxoas M3 3ToN LeHbl, pacCyMTbiBaeTCS BapualMoHHas
Map>ka MPOMK/INPUHIa, TO eCTb NpubbiNn/ybbITKNM NO paHee OTKPbITbIM MO3MLMAM, N MPONUCXOAAT
cnepyouwmne nsMeHeHus:

CymmapHasa BM (nonoxuTtenbHas uam otpuuaTtenbHas) npnbabBnseTcsa K /BbluMTaeTcs
N3 AEeHEeXHON No3mumn KnneHTa (none «TeKkywnii octaTok» Tabnnubl «MNo3mummn no
AeHbram»),
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O6HynsTCa 3HavyeHusa nons «Bapwuau. Mapxa» B Tabnunuax «Mo3mumm No KIMEHTCKUM
cyetam» U «KnmeHTCcknii nopTdenp».

O6HynaeTcs 3HayeHne B nose «3abfoKMpoBaHo» Tabnuubl «Mo3MUUK No AeHbram»
Mo y6bITOYHBIM MO3MLMAM Ha CPOYHOM pbIHKE HA MOMEHT Ha4asa NPOMKIIMPUHra.

3HaueHune nonsa «3ddeKkTUBHaA LeHa No3nunm» Tabnunupbl «Mo3nUnMM N0 KIIMEHTCKUM
cyeTaM» CTaHOBUTCS paBHbIM COOTBETCTBYHLLEN KOTUMPOBKE NMPOMKINPUHIA, €CNN
BKJ/TIOYEHA HacTponka «PaccuntbiBaTb 3PPEKTUBHYIO LEHY NMO3MLNMN Ha CPOYHOM
PbIHKE> .

MponcxoanT AOCPOYHOE UCMNOJTHEHME OMNUMOHOB, €C/IM HA MOMEHT Havasa NMPOMKAUPUHra
6blIM aKTMBHbIE 3a8BKW Ha AOCpOYHOE UCNOoJIHEHUNE OMNMUMOHOB.

Mo MHCTPpYMEHTaAM CPOYHOIO pblHKA B MPOMK/IAUPUHI MOXET N3MeHUTbCa pa3mep MO.
Ecnun nponsowno nameHeHme N0 No MHCTPYMEHTAM, MO KOTOPbIM Y KJIMEHTA OTKPbITbI
nosmumnm, NpoBoanTCcsa rnepebnoknpoBka AEHEXHbIX CPEACTB NoA 3asiBKU M MO3ULMK
cornacHo HoBbIM 3HauveHusm No.

KoMuccusa ToproBoi CUCTEMbl B MPOMK/IMPUHT HE CniMcbiBaeTcs. Mocne 3aBepLlieHns
NMPOMK/IMPUHIa TOpru Bo306HOBASOTCA. [anee npaBuia paboTbl OCTAOTCS NPEXHUMM.

6. Ha cpo4HOM pbiHKe MockoBcKoW Bupxu npeaycMmoTpeHa npoueaypa KanpuHra
(ocHOBHOM/BeYepHUI KAMPUHI). BpeMsa npoBeAeHNs OCHOBHOIO K/MPUHra ycTaHaB/MBaeTCs
B COOTBETCTBMM C NpaBmiaMum TOProBo CUCTEMbI U, KaK NMpaBuio, NPOBOANTCS BeYEpOM
B MOMEHT OKOHYaHWsa AHEBHOW TOProBOW ceccun. B BeuepHUn KIMPUHI CUCTEMa pacCuYnTbIBaEeT
MO MHCTPYMEHTaM CPOYHOrO pblHKa KOTUPOBKY KAMpUHra. MIcxoas 3 3TOW LeHbl,
paccymMTbIBaeTCa BapuaLMOHHAs Map)xa OCHOBHOIMO KAMPUHIa, TO eCTb Npubbin/ybbiTku
No paHee OTKPbITbIM MNO3ULNAM, N NPOUCXOAAT C/eayoWne USMEHEHUS:

CymmapHas BM (nonoxuTtenbHas unm otpuuaTtenibHas) npnbasBnseTcsa K / BblUMTaeTca U3
OEHEXHOWN no3mumm knmeHTa (none «TekyLwun octatok» Tabnunubl «Mo3mumnm no
OeHbram»).

O6HynsaTCAa 3HaueHUs nong «Bapuay. mapxa» B Tabnuuax «MNo3nunm No KAMEHTCKUM
cyeTam» N «KInMeHTCKUn noptdenb».

O6HynA0TCA 3ape3epBMpOBaHHbIE CPeACTBa B nose «3abloknpoBaHo» Tabnumubl
«Mo3MumMm No AeHbram» Mo y6bITOYHbIM MO3MLUMNSAM Ha CPOYHOM pbIHKE HA MOMEHT
Ha4yana OCHOBHOIO K/IMpUHra.

BapuauuoHHas Mapika no BCEM MO3ULINAM KJIMEHTA, HAKOMMEHHas Ha MOMEHT Havana
BEUEpPHEI TOProBoi CECCUMN [10 Hayana CleayoLero Be4epHero KIMpuHra, nepeHocuTcs
B none «HakonneHHblit goxoa» Tabnuubl «OrpaHUYEHNS Mo KJIMEHTCKUM CYETaAM>».

MponcxoanT cnMcaHne KOMUCCUun TOpFOBOVI CUCTEeMbl, HAKOMJEHHOW C MOMEHTa
OKOHYaHUA npeablAywero BeE4YEpHEro KJIMpuHra.

B HEKOTOPbIX CUTYaALUAX Liesiecoo6pa3Ho OTK/I0UYaTbh CMMCAaHUE KOMUCCUM TOProBOM
CUCTEMbI B OCHOBHOMW KJIMPUHT (CM. . 4).
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MapameTp «dddeKTMBHasA LeHa No3munmn» Tabnuubl «Mo3nLMM NO KIIMEHTCKUM cYeTaM»
CTAHOBUTCS paBHbIM KOTMPOBKE OCHOBHOIO KJIMPUHIa Nno COOTBETCTBYHOLLEMY
MHCTPYMEHTY, €C/M BK/It0YEHa HacTpoiika «PaccunTbiBaTb 3 HEKTUBHYIO LIEeHY No3numm
Ha CPOYHOM pPbIHKE.

3HayeHunsa nonen «BxoA. unucT. nos.», «Bxoa. AnvH. nos.», «Bxoa. Kop. nos.»
CTaHOBATCA paBHbIMU TEKYLLUMM MNO3MLMAM NO COCTOAHUIO HA OKOHYaHME OCHOBHOIO
KNAMpUHra.

MponcxoanT akcNMpaunsa onuMOHOB M yYyeT aKCnupaumm Ha nosnumun. Ecnnm Ha MOMeEHT
Ha4dalsZla Be4YepHero KJIMpuHra 6bIIN aKTMBHbIE 3a89BKM Ha AOCpPpOYHOE UCMOJIHEHUNE
onunMoHoB, NponcxoanT AOCPOYHOE NCNOJTHEHNE ONMUMOHOB.

Mo MHCTPYMEHTAM CPOYHOIr0o pblHKa B BEYEPHUI KIIMPUHI MOXET U3MeHUTbCS pa3mep 0.
Ecnun nponsowno nameHeHme N0 No MHCTPYMEHTAM, MO KOTOPbIM Y KJIMEHTA OTKPbITbI
nosmumm, NpoBoaAnTCsa nepebnoknpoBka AEHEXHbIX CPEACTB No4 3asiBKU M MO3ULMK
cornacHo HoBbIM 3HauveHusm No.

Mocne 3aBepLlUeHNs OCHOBHOIO KAMPUHIra TOpru Bo306HOBASOTCSA, HAYNMHAETCS BEYEpHSAS
ceccus. MpaBuna paboTbl OCTAOTCA NPEXHUMMU.
7. OKOH4YaHuWe Be4YepHen ceccum He npeanosiaraeT NpoBeaeHne KAMpUHra, u3-3a 4vero:

nonga «Bxoa. uncT. no3.», «Bxoa. onnH. no3.», «Bxoa. Kop. no3.» Ha Ha4ano
CNneayroLwero ToOproBoro AHs He M3MEHSKTCS OTHOCUTE/IbHO MOMEHTA HayaJsla BeyepHen
ceccuu.

BeInMUMHa MO He MeHsieTCsl, MO3TOMY BeSMUYMHA CPeAcTB, 3a610KMPOBaHHbIX NoOA
NO3MLMN N aKTUBHbIE 3asiBKU, TaKXXe HE MeHsieTcs.

BapunauMOHHaa MapXxa, HadncneHHasa 3a Be4YepH CeCCUto, He CrnncCbiBaeTCcd
M HE MeHAeTCA.

8. Cuctema QUIK saBnsetrcs «MHTpagenHom», No3TOMY MO3ULNK KITMEHTOB Ha CrieAyoWuin AeHb
aBTOMaTUUYECKM He NepeHoCAaTcs — UX HeobXoaAnMMO 3arpyxaTb nepes Hayasaom Topros. lNpu
ncnonb3oBaHun EAMN Heo6xoaMMO MOHMMaTb, KaKyl CYMMY AEHEXHbIX CPeACTB 3arpyxaTb
B none «Bxoaawmnm octatok» (OPEN_BALANCE).

B cxemax «[o nneuy» n «MNo anckoHTam» B none «Bxoaswmnim octatok» (OPEN_BALANCE)
3arpyxaeTcs CcyMMa ocTaTka AEeHEeXHbIX CPeACTB M0 COCTOSHMIO HA MOMEHT OKOHYaHWS BeYepHen
TOProBOM CECCMM N CYMMapHOro rapaHTMinHoro obecneyeHuns rno OTKPbITbIM MO3ULMSAM HA MOMEHT
OKOHYaHUS BeYepHen TOpProBon ceccum. HanpuMep, Ha OKOHYaHMe BeYepHeln CecCMmn TeKyLni
OCTaToOK Mo AeHbram coctasnan 1000 pybnen. Y knneHTa Takxe 6biin 2 OTKpbITble NO3ULUN Ha
CPOYHOM pbiHKe, Nnog koTopble pesepeupoBanock 300 n 400 pybnen MO COOTBETCTBEHHO.
CnepoBaTesibHO, Ha CrieAyOWNiA AeHb BO BXOAALWMI OCTaTOK MO AEHEXHbIM CpeacTBaM
Heobxoammo 3arpy3ntb He 1000 pybnen, a (1000+300+400)=1700 py6nei.

B cnyuyae o6beanHeHns AeHEXHOM No3mMumMKM CO CNOT-PbIHKOM B 3Ty CYMMY HeobxoaMMo
BK/IIOUMTb CPEeACTBa, AOCTYMHbIE ANS COBEPLUEHUS onepauuii Ha CNoT-pbIHKE.

B cxeme «MA+» B none «Bxoaswmnii octatok» (OPEN_BALANCE) 3arpyxaeTcs CyMMa octaTka
OEHEXHbIX CpeaCTB MO COCTOSHUIO HA OKOHYaHWe BevyepHen TOProBON Ceccuu.
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9. WHTepdenc cpoyHOro poiHka nocne nogkntoyeHus Kk cepeepy QUIK 3arpyxaet nHdopmauymto

0 MO3MUMAX KIMEHTOB Ha CPOYHOM pbIHKE, a Takxe nHdopMaunio 0 3asBKax N caenkax
BeuepHen ceccmu. MNMpu 3TOM A1 KIIMEHTOB, NMOAKAKOYEHHbIX K EAN, oCcywecTBAa0TCs
cnepylouime onepaumm:

Ans knneHToB co cxeMaMmun «[l1o nneuy» n «o ANCKOHTaM» :

TeKyLWKnn oCTaToK NO AEHEXHbIM CpeACTBaM yMEHbLIAETCS Ha BennunHy o,
3a6/10KMPOBAHHOIO NOA OTKPbITbIE MO3ULMN.

BnokupytoTca ageHexHble CpeAcTBa NoA aKTUBHbIE 3a8BKU, NMepeHeceHHble

C npeablaywero Toprosoro gHsa (none «3abnokMpoBaHo» Tabauupbl «Mo3nunm

no AeHbram»).

BnokupytoTca ageHexHble CpeAcTBa MO OTKPbITbIM YObITOUHLIM NO3ULMAM

C oTpuuaTenbHoi BM (none «3abnokmpoBaHo» Tabnuubl «o3numn nNo geHbram»).

Onsa KNneHToB co cxeMon «MO+»:

PaccunTaHHble pUCKKU MO CPOYHbLIM KOHTPaKTaM YUYUTbIBAKOTCA B HaYasibHOM

N CKOPPEKTUPOBaHHOW Mapxe.

AKTUBHbIE 3a8BKM MO CPOYHbIM KOHTPAKTaM YUYMUTbIBAKOTCA B CKOPPEKTUPOBAHHOM
Mapxe.

BrokunpyloTcsa AeHexHble cpeacTBa NoA akTUBHbIE 3as9BKM MO NMpeMuanbHbIM ONUMOHaM,
nepeHeceHHble C NpeablayLero Toprooro AHa (none «3abnoknposaHo» Tabnuubl
«Mo3nunm No ageHbram»).

BapuaunoHHasa Mapxa M CTOMMOCTb MO3ULMN NO NpeMuasibHbIM ONUMOHAM YUNTbIBAKOTCA
B «CTOMMOCTWN NopTdensa» KineHTa.

Mpumep:

Y KIMeHTa No COCTOSIHMIO Ha Ha4dano AHA 6b10 1000 pybnen n He 6bIJ10 OTKPbITLIX NO3ULMIA
MO MHCTPYMEHTaM CPOYHOIro pbiHKA.

B TeyeHue aHSA (40 BeYepHero KAMpUHra) KAMeHT Kynua 1 KOHTpaKT un 3anaaTtun 3a Hero O

B pa3sMmepe 200 pybnei. Nocne 3TOro TeKyLwmm ocTaTok No AeHbram yMmeHbwunncs Ha 200,

y kKnneHTa octanocb 800 pybnei.

K Hauyany BeyepHero kamMpuHra BM no gaHHoM no3muum coctaBuaa mmHyc 50 pybnen. MNocne
BeuepHero knupuHra 'O no AaHHOMY MHCTPYMEHTY YMEHbLUWIOCh U CTano paBHbIM 190 pybnei
3a KOHTpakT. Taknm obpa3oM, nocsne BevepHero KANpuHra TeKyLwmm octaTtok 6yaeT paBeH:

1000 - 190 - 50 = 760 pybGnen

npeﬂHOHONﬂdM,HTO Ha MOMEHT OKOHYaHun4A BeqepHeM Ceccunun BapmaunoHHasa MapXa no noanunn
coctasuna nnoc 30 py6nel7|. Takum 06p630M, Ha KOHEU AHA nonydaeM cneayroume UTorn:

BapmraumoHHasa Mapxa no nosuumm = 30 pyOiein
Texymmyt ocTaTok = 760 pybnuen

T'O no orkpelToM nosmuuum = 190 pybnen
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Ha cneayowmii AeHb B Ka4ecTBe BXOASILEro ocTatka Heobxoammo 3arpy3mTtb 760 + 190 = 950
pybnein. Takum obpasom, MO nog oTKpbITYto no3mumio (190 pybnein) npmubasnseTcs K TeKylemy
OCTaTKy, @ BapMaunoHHas Mapxa no OTKPbITOM no3mumn He npubasnsertcs. Nocne noakntoYeHums
nHTepdeiica Toprosoro MHTepderca cpo4yHoro peiHka Mockosckon 6mpxun (FortsGate) cepsep
NoNY4YUT MHPOPMaLMIO O MO3NLMN KIMEHTA U YMEHbLUNT TEKYLLMN OCTaTOK Ha COOTBETCTBYIOLLYIO
BenmunHy O noa OTKPbITbie MO3MLUMN Ha CPOYHOM pbIHKeE.

3.2 [ipyrme cpo4yHblie pbIHKMU

BeneHve no3numini KNIMEHTOB NMpu paboTe CO CPOYHbIMM KOHTPAKTaMM Ha 3anafHbiX pbiHKaX,
He OCYyLeCTBAALWMX BEAEHMNE MO3NLUNNA KIIMEHTA, @ TaKXe B Cllydae HaCTPOMKM hbloyepcoBs
B Mogyne QUIK Matching Engine nmeet cnegytowme oCO6EeHHOCTU:

1. Tak KaK Ha TakMX pblHKax MHGoOpMaLUMs No NO3NUNAM He TPaHCMPYETCS U3 TOProBOM CUCTEMbI,
eé HeobxoanMo 3arpyxaTtb Ha cepep QUIK nepea HayanoMm TOproe. 3arpy3ska no3uumin MoxeT
BbINOSIHATBLCA cpeacTBamm NHTepdeiica, KoTopbin paboTaeT Cc AaHHbIM pbIHKOM (CM. PykoBOACTBO
Nno aAMMHUCTPUPOBaHUIO cooTBeTCTBYoWero MNO). Takxe MOXHO MUCnofb3oBaTh lNporpamMmy ans
3arpy3km nummToB Ha cepsep QUIK (FillLimits), koTopas MOXeT COXpaHATb U 3arpyxaTb
NO3ULWMN NO CPOYHOMY PbIHKY (CM. M. ).

2. 3HaydeHue nons «2ddekT. ueHa nos.» B Tabnmue «Mo3mumm No KIMEHTCKMM cHeTaM»

Mo 3arpy>eHHbIM NO3ULUAM PaBHAETCS KOTUPOBKE KIMPUHIa MHCTPYMEHTOB. Ang
HEMap>XXUpyeMbIX KOHTPAKTOB 3Ha4YeHUe He OoTpaXKaeT peasibHYI0 CpeHEB3BELIEHHYI0 LeHy
NO3ULUKUMN, TaK KaK B KJIMPUHI HE NPOUCXOAUT eé rnepeoleHKa C nepeyncsieHMeM BapruaumMoHHOM
MapXWu.

3. 3HaueHus nonen «I'O no3» B «KnueHTckoMm noptdene» n «Tek. YACT. NO3.» B Tabnuue
«OrpaHnyeHns No KIMEHTCKMM CYeTaM» He TPAHC/INPYIOTCS U3 TOProBOM CUCTEMBDI,

a paccumnTtbiBatoTcs CepsepoM QUIK. [Ans KAMeHTOoB, AN KOTOPbIX UCMOMb3yeTcs cxema «MO+»,
3TW NapaMeTpbl He pacCUYUTbIBAIOTCS.

4. YyeT KOMUCCHUMU NMPU UCNOJIb30BaAHUMU
Moaynsa

ToproBble CUCTEMbI CPOYHOIO pPbiHKA@ MOTYT HAYMUCISATb KOMUCCUMOHHOE BO3HarpaXxaeHue
3a COBepLUEHMNE CAENOK. Bpokep TakKe MOXET HaYUCNATb CBOK CO6CTBEHHYIO KOMUCCUIO Ha CAENKU
K/IMEHTOB Ha CPOYHOM PbIHKE.

Ecnn moaynb EAIN He ncnonb3yeTcs, a KOHTPOJIb U pacyeT JIMMUTOB Ha CPOYHOM pblHKE
OCyLLecTBnSeT Toproeas cucrema (Hanpumep, MockoBckas Bupixa), To HaCTpOUTbL aBTOMATUYECKYHO
6n1oknpoBKy u cnucaHme kommccmn B QUIK HeBO3MOXHO. HacTpoika KOMMCCUM AOCTYMNHa TObKO
npu ncnonb3osaHun moayna EACM.
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B Bubnunoreke pacuyerta JIMMUTOB Ha CPOYHOM pbliHKE He pa3faensarTca KOMUccUusa
6pokepa U KOMUCCUS TOProBO CUCTEMbI, MO3TOMY KOMUCCUIO 6pokepa U KOMUCCUIO
TOpProBoOi CUCTEMBDI C/iefyeT yuuTbiBaTb U HAaCTpanBaTb COBMECTHO.

[Nsi NLHCTPYMEHTOB CPOYHOrO pbiHKA AOCTYMHbI Cleaylowmne TUMbl KOMUCCUIA:

1. KoMuccusa 3a KOHTpaKT — yCTaHaB/IMBAETCS B eANHULAX BastoTbl 3@ OAWH KOHTPAKT
M CMUCbIBAETCA 3@ KaXAyl COBEPLUEHHYIO KJIMEHTOM cAenky. Mpu Hanuuum ABYyX CKanbMepcKux
caenok (To ecTb ABYX CAENIOK, KOTOPble MPUBOAAT K OTKPbITUIO U 3aKPbITUIO MO3ULMN B TEYEHUE
0AHOro TOProBOro [IHSA Mo OAHOMY M TOMY Xe KOHTPaKTy) KOMUCCUS ByAEeT CHATA 3a KaXxaylto
N3 CAEenoK.

2. Ckanbnepckasi KoMMccust nNo 6a30BOMY aKTUBY — YCTaHaBIMBAETCA B eAMHMULAX BatoThbl.
Mpn HanMuMM ABYX CKaNbMNEPCKUX CAENOK KOMUCCUS CMUCBIBAETCS TOMIbKO 3a CAENKY,
OTKpPbIBAOLLY0 MO3MUMIO.

3. KoMuccusa B npoleHTax oT o6beMa onepanmm, a TakXKe KOMMCCUSA 3@ YAaCTUYHO UM NMONTHOCThIO
NCNONIHEHHOE MOopYyYeHMe.

DTU TUMbl KOMUCCUI MOXHO HACTPOUTb FNob6anbHO, MHAMBUAYANIbHO Ha KOA K/MEHTa, No npeduKkcy
K/IMEHTCKOro KO/1a, @ TakxXe B LaboHe.

KoMnccmoHHoOe Bo3Harpa)kaeHue aas CpoYHOro pbiHKa HacTpanBaeTcs B bubnmnorteke pacyerta
MMUTOB A1 GUPMbI, AN KOTOPOM HAaCTPOEH KOHTPO/b M pacyeT AMMUTOB (Ha 3Ty dupmy
3arpy»arTcsa no3mumn, ata upMa yKasbiBaeTcsl B NpaBax Mosib30BaTesist M0 CPOYHOMY PbIHKY
nT.m.).

Ecnu npovcxoant obbeamHeHne AeHeXHOW No3nLMM CO CMOT-PbIHKOM, KOMUCCUSI HacTpansaeTcs
B Bubnuoteke pacyeTta NMMUTOB ANst GUPMbl CAOT-PbIHKA.

Bubnmnorteka pacyeta IMMUTOB COAEPXKUT HACTPONKN, KOTOPbIE MOTYT BAMATb Ha pacyeT M cnnucaHue
KOMMUCCUUM 3a onepauunu, npoBoanMbie Ha CPOYHOM pbiHKe B pamkax EZM.

HacTtpoliku, KoTopble MOTyT MCMOSIb30BaTbCA NMPU pacyeTe KOMUCCUMOHHOIO BO3HArpa)XxaeHus npu
paboTte c moaynem EAIM:

«Mcnonb3oBaThb WkKany kommccnmn» (ctpaHuua «Obwne napameTpbl», BkNaaka «4acrtb 1»).
«MNcnonb3oBaTb kKoMuccmio TC» (cTpaHuua «Obwme napameTpbl», BKNaaka «4Hactb 1»).
«Knaccbl 6e3 ucnonb3osaHusa koM. TC» (cTpaHuua «Knaccbl»).

«NrHopuposaTb komuccuto TC ®OPTC npu OCHOBHOM KAUpUHre» (CTpaHuua «Y4YeT onepauni
CPOYHOr0 pbIHKa»).

«Komuccmsa 6pokepa (pukcupoBaHHasn)» (cTpaHuua «Ob6uwme napameTpbl», paMka «ba3oBsble
HaCTPOMKN KOMUCCUM», BKNaAKa «bpokep», a TakXe COOTBETCTBYOLWME MHANBUAYANbHbIE
HaCTpPOMKM, NO npedunKkcy n no wabnoHy).

«BennunHa HOAC» (cTtpaHuua «O6wne napameTpbl», paMka «ba3oBble HaCTPONKM KOMUCCUN>»,
Bknaaka «06wme»).
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«Komumcems no knaccam m MHCTpyMeHTaM» (CTpaHuua «bpokepckasi KOMUCCKS», BKIaaka
«CTaBKkM», @ TaKXXe COOTBETCTBYOLWME NHANBUAYASIbHbIE HACTPOMKMK, MO NpeduKcy n no
wabnoHy).

«Komunccums no 6azoBomMy akTmBy» (CTpaHuua «Ob6wme napaMeTpbl», paMkKa «HacTponkm
KOMWCCUOHHOIO BO3HarpaXaeHus rno pexuMam ToOproe», BKaaKa «mno 6a3. akT», a Takxe
COOTBETCTBYOLWME MHANBUAYANbHbIE HACTPOMKK, NO npedunKcy n no wabnoHy).

B cxeme M1+ ans npemMuanbHbIX OMUMOHOB Ha aKUMKW M BankOTy TaKXe Y4YMUTbIBAOTCS
HaCTPOMNKMU:

«Bantota pacueta kommnccumn» (ctpaHmua «bpokepckas koMmmnccus», Bknagka «BantoTta
KOMUCCUN>» ).

«BantoTa napamMeTpoB KoMmccmmn» (cTpaHuua «bpokepckas komMmnccmnsa», Bknagka
«Bantota kommccun»).

«Komuccmsa ot o6bema onepauunn» (cTpaHmua «bpokepckasi KoMnccus», Bknagka «CtaBku»,

a TaKXe COOTBETCTBYHOLLUME NHAMBUAYASIbHbIE HACTPOMKK, N0 npedunKcy n no wabsoHy).
«Komucemsa 3a UTC» (cTpaHuuya «Obwine napameTpbl», paMmka «ba3oBble HACTPONKM KOMUCCUN>»,
BK/lagka «06wue»).

«Komuccums 3a opraHmsaumio Toproean» (ctpaHuua «06bwme napameTpbl», pamka «ba3oBble
HacTpPoOMKM KOMUCCUMN>»>, BKNaaka «0Ob6wme»).

«KnupuHrosas komuccmsa» (ctpaHmua «Obwme napaMeTpbl», paMka «ba3oBble HAaCTPOMKHU
KoMuUccmmn», Bknagka «0bwume»).

HacTtpoiiku, He Bnusaowme Ha pacyeTt komuccum B EANM:
HacTponku wKasnbl KOMUCCUN N TapUdHbIE NJaHbl.

Bce HacTponkn npegHasHayeHHble Ans 3a4aHusa Kommccum no caenkam PEMO.
«Komucecms no knaccam M MHCTpyMeHTamM» C TUNaMu:

«Max(caenka; @ukc.)»;
«3a bymary»;
«Max(caenka; 3a LWTYyKy)».

HacTpolikn KoMunccum 3a caenku c rosoca.

4.1 HacTtpoilka KOMUCCMOHHOIO BO3Harpa>xaeHums

4.1.1 ®uxkcupoBaHHas KOMUCCUA 32 KOHTPAaKT

KoMuccua 3a KOHTpaKT 3a4aeTcsl B e4AMHMLAx BantoThl 3@ O4MH KOHTpakT. KoMuceus cnucbiBaeTcs
3@ KaX4ylo COBEPLUEHHYO KIMEHTOM caesnky. MNpu Hannumm aByX CKanbnepckux caenok (To ectb
OBYX CAeNI0K, KOTOpble MPUBOAST K OTKPLITUIO M 3aKPbITUIO NMO3ULUNKN B TEYEHWE O4HOI0 TOProBoro
[OHS MO OAHOMY M TOMY e KOHTPaKTy) KOMUCCUS ByAeT CHATa 3@ KaXXayto U3 CAENOoK.

[OoCTYNHO BbIMNOSIHEHNE , MHAMBUAYaNbHOW HaCTPOMKM ,
u no
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Mo6anbHaa HacTpounka

nobanbHas HacTpoWnKa BbIMOJIHAETCS B HacTponke «Komuccmnsa 6pokepa (pukcupoBaHHas)»

Ha cTpaHuue «0Obuwme napameTpbl» (paMKka «ba3oBble HAaCTPOMKKN KOMUCCUM», BKNagka «bpokep»).
NS BbINOTHEHNA HAacTPOWMKK BbibepuTe B cnucke «Tun KOMUCCUN>» 3HAYeHUe «PUKCUMpOBaHHasA»

N yKaxuTte 3HauyeHune B none «Komunccms 6pokepa (pmkcnposaHHas)».

B naHHOM npuMepe KOMUCCUSA paBHa 2 py6/siaM 3@ KOHTpPaKT:

Baz0BbIE HACTPOMKH KOMUCTHM
Otwwe BPokep  Kommcouana HKO  Knaccel ckow ¢

K.orMuccuA Bpokepa [gukcHpoOEaHHAA]: 2
F.OMWECHA 38 GLENKM C ronoca [akumu): 0
F.OMWECHA 38 CLEMKM C ronoca (06U auuu): 0
Tun KorMUGoHK: PUKCHPOBAHHER w

B cnyyae o6beaAnHEHUs AEHEXHOM NMO3ULMM CO CMOT-PbIHKOM HacTpolika 6yaeT NpUMEHSTbLCS

He TONbKO ANSA CAENIOK CPOYHOro pblHKA, HO U ANS CAENOK CNoT-pbiHKA. MpuyeM Ana caenok
CPOYHOro pblHKAa HacTpoika 6yaeT COOTBETCTBOBATb 2 py6nsM, a Ans CAENOK CroT-pblHKA —

2 npoueHTaMm. Mo3ToMy B ciydyae 06beaMHEHUS AEHEXHOMN MO3MUNN CO CMOT-PbIHKOM
PEKOMEHAYETCS BbIMOMHATL OTAENbHYH HAaCTPOIKY AN K1AaCCOB CPOYHOIO pblHKa B HAaCTpoike
«KoMuceust no knaccam U MHCTpyMeHTaM» Ha Bkiagke «CTaBku» Ha cTpaHuue «bpokepckas
KoMuccua».

[nsa BbINOMHEHUSA HAaCTPOWKN A06aBbTe B CMUCOK «KoMUCCUA MO KnaccaM 1 MHCTpYMeHTaM» Kacchl
CPOYHOr0 pblHKA, BbIGEPUTE TUM KOMUCCUN «DUKCUPOBAHHAS» UIN «3a NIOT», YKaXute B none
«BennumHa 1» cTaBKy KOMUCCMOHHOIO BO3HarpaxzaeHus (B HaleM npumepe - 3 pybns):

[W Pesaktvpoeanue HacTpoek gnnepckoii Bubanotexn NCO038900000

MC0033300000 Vl Tapudel Banora koruccud  CTEBKM Komuccua PEND

Ofwme napareTpel ~
Lpyriie napareTpel Kotuccua o offbema anepati9

B pokepohkan KormMcoHa
Knaccel

MHCTpYreHTE
Monezoeareand
KaueHTe!

Fomuccua Gpokepa
3ameHa KoLos
Cyttpokepsl

Hactporiku "nneya” 73 Notaeums ‘ 1': Yaanre

W atnoHe

<HET KNacCoB> HanpaeneHue

= = =0 =) =0 =5 =0

i

=5 =D =D =D =

9 N KOrKECHM KobUCCUA MO KASCSER W MHCTPUYMEHT Sk
¢ MNo'nnewy”

G Mo orpaHuueHKam

@ o Tern pacuéros SPEFUT PukcHpoEaHHaA | 3
Hy&T onepauki cpoyHoro p

B ankomel LeHEs HEK NOZWULM SPBOPT PHKCHPOBAHHAA m
OrpaHuyeHHa Ha ...

U eHel zane0r.
KOPPEKTHPOBKE MAMMTL
WenonesoBaHme 'nnev:
HacTpofiky mMapsHHant == pr

K EaNHPULMPOEAHHEIE 1 + & Hodasurs Tt Yoanure

Mrmrimois Aneaze

Knacc/Tpynna | THA korducouu ‘EenuuuHa |BEJ1M‘-IHHa 2 |

= = =0

3 =D =D =0 =D =D

MHauBuayanbHaa HacTpoiKa Ha KOA KJIMEHTA, HacTpolika no npedukcy Koaa KIMeHTa
HacTpolika Ha koA KnvMeHTa unu no npedukcy Koga KJNEHTa BbINOMHSETCA Ha cTpaHuue «KnuneHTbl»
/ «Komucecusa 6pokepa». CrefyeT yumTbiBaTb, YTO HACTPOMKa BbINOMHSETCA He Af5 TOProBOro cyeta
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CpO4YHOro pbiHka (Hanpumep, SPBFUT00001), a ana koga knmeHTta (peanbHOro nan GUKTMBHOIO),
K KOTOPOMY AaHHbIA TOProBbii cyeT npueasaH (Hanpumep, IVAN943).

Onsa BbinonHeHud HaCTpOﬁKM Bbl6epl/ITe TUM KOMUCCUN «DUKCUPOBAHHAA» U YKAXUTE 3HaYeHune

CTaBKMN KOMUCCUMOHHOIO BO3HarpaxaeHus (B HalleM npumepe - 4 pybns):

MC0100700000 ~

Ofwwe napameTped
Hpyrve naparetpel
Bpokepckan komWocHa
Knacce

WHCTpYMEHTEI

Mok 30EaTE M
K.nHeHTE

g Kormcous Gpokepa
§  3ameHa Konos

@ Cyttpokepe

= D wD) ) D D D

FMEHTEL

Koae! kiveHToE

(Wi 343

JaHHEIE N0 KAKMEHTY © Kogok: VAR 943
WenonksoeaTe watnoH
MApaMETPOE KOMHCTHM

fes WatnoHa ~

WMrNopT COOTEETCTEME

M1 Unanare kre K QUEHT ORI

THM KOMHCCHM P UKEHpOEaHHEA

e

P UKCHPOBEHHEA KOMUCCHA [X]: 4

T apMePHEIA NAEH:
FomHEcHA 3a caenky [pya.):
Faruccua sa 1 Aot 3aAekM [pys.):

Faoravccua sa 1 Gyraary [pyd.]:

Kornzona PEND:

Makc. offbem 3afBKH KnWeHTa

E EanioTe

B cnyyae 06beaMHEHUS IEHEXHOW MO3ULMU CO CMOT-PbIHKOM HACTPOIKa NPUMEHSIETCSA HE TOJIbKO
ANS CAENOK CPOYHOro pblHKA, HO M ANS CAENOK CNoT-pblHKa. MpuyeM ans caenok CPpoYHOro pbiHKa
HacTpolika 6yAeT COOTBETCTBOBaTbL 4 py6nsaM, a ANS CAENOK CNoT-pbiHKA — 4 npoueHTaM. MoaTomy

B Clly4yae obbeaMHEHUs AeHeXHOW Mo3nLMm CO CNoT-pbIHKOM peKOMEeHAYEeTCs BbIMOSHSATb
OTAEeNbHY0 HaCTPOMKY ANS KNAacCOB CPOYHOro pblHKa B HAcTpolike «KoMuccus no knaccam

M MHCTPYMEHTaM» Ha cTpaHuue «KnueHTtbl» / «KoMuccusa 6pokepa».
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[ns BbINOMHEHUSA HAaCTpoikKn fo6aBbTe B CMMCOK «KOMMCCUS MO KlaccaM M MHCTPYMEHTaAM» KaccChl
CPOYHOr0 pblHKA, BbIGEPUTE TUM KOMUCCUN «DUKCUPOBAHHAS» UIN «3a NIOT», YKaXute B none
«BenuuuHa 1» cTaBKy KOMUCCMOHHOIO BO3HarpaxaeHus (B HalleM npumepe — 3 pybns):

AKTHPOBAHWE HACTPOEK gunepckon bubnuoTexn 00389
[N Pegacrup poek gunepckoit ub NCDO28900000

NCO038300000 bt K. AMeHTEL TNaHHee Mo KAWeHTY ¢ kogom: (VAN 343 THN KOMMCCHHK: P CHPOEAHHAR w A
G Dfwwe naparerpsl -~ P LK CHPOBAHHEA KOrIHCCMA [%]:
@ Opyre napareTpel HMenonesoeaTe WatnoH T apusii nnar
¥ BPOKEDCKEA KOMMCCUA 1R INETAOBIKIRHECHI '
g Knaccel Ges WatnoHa ~ K.orucoma 3a caenky [pyd.):
§ MHCTpUMEHTEI K.oruccua 2a 1 nor zanekid [pud.]:
§ Nonezosared [ — .
urdary [pus.:
= g Faenre ]
$ FKommcown Gpokepa K.orucowa PEMD:
@ 3amena koacs MIMMOpT CODTBETCTBME Makz. offeem SaABKM KIWEHTS
Cufitpokepsl B Bankre hd
o " 0309TE BCE KAWEHTCKME
H O«
¢ Hactpofiki “neua KO4EI W3 WAaBNOHOE Nepen HacTpokika Wrans KorMACGHH: ad
= g Watnane WFANOET O
P Pastep korucoum, %
G Mo kotkesi9 P -
g Mo nasay"
G Mo orpaHiyermAn ==
% Hon. Teru pacuéTos ¥ 3 Hofaeure
§ Y4BT onepaumil cposHoro p 1—: UaaniTe . .
B anmrel geHeskHE NOSHLM _— Ing?] = |
= g OrpaduyeHis Ha .. . . .
¢ et samsox FAWH.: | | MaKE.: | | .08,
@ KoppekTHpOEKa AMMUTC KOMHCCHA 53 CASKY 40 MuH, 06, pys.:
F Hononesosanue nneys Wkana KOMHECHH © NEPECYETOM HE TPaHHLE v
¢ HacTpoiiku maptuHane Mliorimmoms s simma s oo o s S e
¥ EBGJ‘IMQJMLLMDﬁDBaHHbIE i JanpeweHus no knaccar  Paspewerwa no cuetar  Onepauwwd PNC, PENO Korucoua or offeerda aneg 4 | ¢
OCTYMHEIE GYraari
g Mo Byrarar Ha cyeTa Kareeua no knacear W HHETRYMEHTaM BanoTa erieaHua kamHoom K.naccel fies yyeta
§ MuriraneHsii pasmep Knace/Tpynng THn komuccru |Benuq»|Bean| E ge etz ) Ewds = [T komuzchu TE
OEniEm saqsok anp. OMEp. MPM HEXE. CPEA. Mg Ko,
g THnbl 3a9B0K SPEFUT P UKCHPOEaHHEA |3 [] Pasp. zak. nos. npW HEXE. CR. NOA KOM.
Tun koruccuk Crvcok knaccos
¢ Onepawan PMC. PEMNO SPEOPT Pk CHpOEaHHEA '
= g DononHUTENeHEIE OrpaHIAyE
7 UeHb sansok
G Docmyndeis Gyraru
@ [fmAM mAarnK
< >
i HNofaeums
- = + i
+_Mpurers 7% Dofasums +%  Yoanme ¥i  Mofasmme £t Yoanme =
=8 nanuTe
@ OTMEHMTE
HacTpoika no wa6bnoHy
HaCTpOVI Ka B WabnoHe «no KOMUCCUU» BbIMOJIHAETCA aHa/0MMYHbIM o6pa30M .
HC0100100000 ~ W adaoHeL: THN EORHCTHM: P UK CHMPOBAHHAA -
06w e napameTpel A )
q I u-|l'ue nap aME’Tp " MepeyeHt KAMEHToE Pk cHpoBaHHan korMcoHa (3] |4
g Eggkepcriapﬂ Komlt:ldccuﬂ EDP & WEETIEE Tapueprnii nnan:
ANDROOZ, PETROO .
§ Knacoe Korcoua 5a coenky [pyd. |
G MHETpUMEHTE Koruccua za 1 noT saneku [pya.]:
§ MNonesosarenu Kardiccka 3a 1 Gyrary [pud.):
=g Kavenre
¢ Komnooua Gpokepa Karauccua PENQ:
§  3ameHa Koaoe bk OFbEr S3ABKM KAMEHT A
§ CyStpokepe B EaMTe
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[ PepaxkTiposaHue HacTpoek aunepckor Bubanotexkn NC0038900000

NC0033300000 ~

W afncHe: TN KOMUCCIM; P UK CUpOBaHHan ~ ~
40
¢ DBuwme napamerpel Rl | Ny ———— MepeyeHs KIMEHTOE P UK EHPOBAHHAA KOMMECHA [%): |4
§ Opyruse napamer e E WadnoHe: T aptHEA MnaH:
E K.one! watnoHos '
G BPOKEPCKAA KOMHGCHA ANDRO0Z FETROMT
¢ Knacce - KotWccua Sa caenky [pys.):
G MHCTpYMEHTBI F.oruccus za 1 nor zaasku [pyd. |
MonezoeaTeH
¥ K.oruccus =a 1 durary [pud.];
2 ¢ F.AreHTEI
9 Komucous Spokepa Koruccus PEND:
G Jamena kogos take offber 3aABKW KAMEHT
G Cydfpokeps B BanTe b
Q HacTpoiiku "'nneda" "
HacTpolika Wk ank! KorHCTHML ~
5§ Wabnoe 5 Pasmep korucouM, %
g Mo korucouu ¥ Notasms s -
§ Mo"nnewy % Unanme
% Mo orpaHkyeHuat
G Hon Terk pacHéTos BraoyaTe B WaBN0H KAWEHTOE GO SHAY. NAEYa:
7 Yy&T onepaumi cpoyHoro p
' BandTel AEHEKHEIX NOSHWA
El @ OrpaHHysHuA Ha .. . =1 = |
[ Watino nonezoearensi
Q el zaas0k | | | | ‘
HH.; AR .06
G KOPPEKTUPOEKS MMMMTE [
% Wenonezoeanue nness wadinoH > KOMHCCUA 33 CASMKY A0 MHH. 06, pysi:
G HACTROAKM MapHKHHAE NONbSOBATENEH Wkana KOMHECHH & NEPECYETOM HA MRAHHLE
G Keanupuuposarticie v Mk A ASTh, | ARAECIE ST AR ORRRTS hd
% HocTynHeie Gymark 3anpeweHua no knaccar  Paspewenun no cuetar  Onepayud PTIC, PEND | KOMWCCHM No knaccam | Komuccun ot offeesa ong 4 | *
@ Mo dymaram Ha cyeTa A
9 Murwansroli passep ONMWCEHA N0 KNACEaN M HHCTPYMEHT S Banira criMcaHia KoM ccH Knaccel Ges yueta
@ Ofém sansok K nacc/Tpynn] Tun komMuccd |Benuq|| Benuq| [ He npos. npu ot san. pacuetos Kotieckd TC
g T sassox [ 3anp. onep. npw Hexe. cpea. Noa KoM,
% Orepaw PIIC. PEMD SPBFUT P UKCHpOBaHHaA | 3 [ Pazp. sak. nos. npu Hess. op. Nod ko,
B ¢ OonossurensHers orpanis SPROPT o p——— a Tun koraccuy Cnucok knaccoe
G UeHbl 3aRE0K
G Doctyndere Gyraru
@ (A mAaRnK
< >
" Mpunsre 73 DoSasurs

i Nofiseure =1 Ypanms 1 Dodasurs =% Yoawme prar=
@ OTrMeEHUTE I Ypanute

Ocob6eHHOCTH

e [lpu BbICTaB/ieHMN 3asBKN (KaK Ha NpoAaxy, Tak U Ha NOKYMNKy) AaHHas dmKcMpoBaHHas
KoMuccmsa 6N1oKMpyeTcs Ha cyeTe KaneHTa (3abnoKMpOBaHHYO KOMUCCUIO MOXHO BMAETb B nose
«3abnoknpoBaHo» Tabnuubl «[o3vMuMK NO AeHbram»).

e [lpn ncnonHeHunun 3asBku (COBEPLUEHUN CAENIKM) KOMUCCUSA CMUCBIBAETCHA CO CYETa KMEHTa
(none «TeKyLlWW OCTaTOK» NO AEHbraM yYMeHbLUAETCA Ha BEIMUYMHY KOMUCCUN).

o Ecnu 3agaHo 3HauyeHune napameTpa «BenuumHa HOC» (cTpaHuua Obwme napaMeTpbl», pamka
«ba3oBble HacTponkn KoMnccum», Brknagka «Obwmne»), To CyMMa KOMUCCUN AOMOSHUTENBHO
YMHOXAaeTcs Ha 3afaHHyto ctasky HAC.

4.1.2 Ckanbnepckas KOMuccua no 6asoBoMy aKTUBY

Ckanbnepckasi KoMmmccus o 6a3oBOMy akKTUBY yCTaHaB/MBAETCS B €AMHMLAX BasntoTbl 3@ napy
CKanbnepckmx caenok. MNMpun coBeplleHnn cAenkM Ha NOKYMKY W NpoAa)<y OAHOro M TOro Xe
KOHTpaKTa KOMUCCUSA CMUCbIBAETCH TOJIbKO 3a CAEKY, OTKPbIBAOLLYHO MO3MLMIO, €C/TN BKJTHOYEH
dnaxok «Cknaka Ha KOMUCCUIO 3a CKaNbNepCcKne caenku» Ha cTpaHuue «Obume napameTpbi»,
Ha BKNaake «mno 6as. akT.» (Mo yMosYaHuio).

JOCTYynHO BbINOJIHEHME [100a/IbHON HAacTPOMKM, NHAMBUAYAIbHOW HACTPOMKWN Ha KO KJIMEHTA,
no npedunKkcy n no wabsoHy.

Q Moay/ib eAMHOW fEeHEeXXHOMW NO3MULIUU CNOT- U CPOYHOro PbIHKOB 30



Mo6anbHaa HacTpounka
FnobanbHas HacTpomKa BbINOJHAETCA Ha cTpaHuue «Obwme napamMeTpbl», Ha BKIagke «no 6as.
aKT.».

[na BbINOMHEHUS HACTPoOMKK A06aBbTE B CMMCOK «KOMUCCUA Mo 6a30BOMY akTUBY>» Koj 6a30BOro

aKTMBa M YKaXuTe pasMep KOMUCCUM B eAMHULAX BantoTbl (B HaleM npumepe - 2 pybns):

MCO036900000 o QEWHe HACTPORKK BUENHOTEKH

Hacte 1 Yacte? YacTe 3 Hacted YacTe B

Hac‘rpolﬁmw KOMWCCHOHHOMD BOSHArpasaeHHa
no pEHKMHMaM TOProe

OBwue napamMeTpel
pyrie napamMeTpel
Bpokepckas KOMMCCKa

zaMTC =zaopr.Topr. kAupuHr. No6az akt. PEMOD

[[]3aseku Ge= koga knueHTa

[[]PaccumTeipaTe sasBki 583 KOAR KAHEHTA CKMOKA HE KOMUCCHI 38 CKANEMERCKUE COE MKW

L

Knacce MpoEEpATE OMPEHWYEHIA HA NoNE20BATENEH
MIHETRYMEHTEI [ MpoBepaTs orpaHM-ERHa Ha KAMEHTOE KEMHECUA N0 5330801y SKTHaY
MonesoeaTen [INpoeepsTe A0NOAHUTEABHEE OFPAHUYEHKS Ea3 akTie Koruocus,

= KmeHTE [CJKAMEHT EMANT NOZHLMK bUpHEl

MHauBuayanbHasa HacTpoiKa Ha KOA KJIMEHTA, HacTpolika no npedukcy koaa KIMEeHTa
HacTpoika Ha KoA KnveHTa unum no npeduKkcy KNMEHTCKOro KoAa BbINMOJIHAETCA Ha CTpaHuue
«Knunentbl» / «Komnccna 6pokepa». CneayeT yunTbiBaTb, YTO HAaCTPOMKa BbINOSHAETCA He AN
TOpProBOro cyeTa CPoYHOro pbiHka (Hanpumep, SPBFUT00001), a ana koaa knneHTa (peanbHOro unm
(UKTUBHOr0), K KOTOPOMY AaHHbIA TOProBbl cYeT npusasaH (Hanpumep, IVAN943).

NS BbINOTHEHNA HACTPOMKK OTKpoKUTe cTpaHuuy «KnuneHTtbl» / «Komuccua 6pokepa» n Ha Bknaake
«Komuccums no 6a3. aktuBy» gobasBbTe B cnncok «Kommuccmsa no 6a3oBoMy akTuBy» kog 6a30Boro
aKTUBa N YKaXUTe pa3Mep KOMUCCUMN B eaMHMLax BantoTbl (B HaweM npumepe — 5 pybnein):

MC0100700000 ~

OSWwme NapameT pel A
Opyrue napateTpel
Bpokepckan KomMWcoHa
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WHCT pyraeHTEl
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K.nueHTE
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3ameHa konos
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ANDRO0Z
I 3

PETR OO
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Korucoua 3a 1 Gyrary [pyd.):
Karucoua PEND:
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= D =D D =D ) =D
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WMNOPTOM
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Blaniome! geHeHER NOSHLM _ =4 = |
OrpaHH4eHMa Ha ...
LLeHel sansok
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Wcnonesoeanuqe "nnevs
HacTpoliku MapsuHan
KEaMMPUUMPOEaHHEE |-
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i
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|M.06.: | |
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ONOAHHTEAEHEIS OFPEHHYE
g Ler sansok
}K JocTynHete Syriari
W MAmém maaRnK

o MNpuHATE -z
+ i
@ Orvenurs -

=D

JotiaeuTe

Yoamme

31

Moaynb eaMHON AEeHEeXXHOW NO3ULIMM CMOT- U CPOYHOI0 PbIHKOB



HacTpoika no wabnoHy
HacTpoiika B WwabnoHe BbIMOJHAETCA aHaN0rM4YHbIM 06pa3oMm:

01001 00000 ~

Oewue napameTpel ~
Opyrue napameTpil
Bpokepckan koMWcoua
Knaccel

WHCTpyraeHTEL

Mone30saTEm

KnnerTel

Koruccun Gpokepa
3ameHa kogos
Cyftpokepel

Hacrpokiku "nneya

W asnoHe

Mo KorMccuu

g Mo naewy” +5
% Mo OrpaHiseHram =
g Don. Teru pacuéros BkHMaTE B WaflinoH KAMEHTOE CO 3HAY. MNe4a:
YuT onepaumMi cpodHoro p
Blaniomel AeHE®HER NOSHUK
OrpaHuyeHHa Ha ..

LleHe! zansok
K.OppekTUPOBKE AMMMT CEasaHHoI
Mcnonesoeaque "nnevs watnoH
HacTpokiku mapsiHant NoeS0ESTENEA
KBanMPUUMPOEaHHEIE |-
Docrynree tymaru OrpaHuuerue ued saseor. 1.0, OrpaHuyeHue ueH sassor.  MunbTuean. gen. noauuwﬂl Karuoeua na 6a3. aKTHEY I 3anp. PMC, [ * [ *
Mo dyriaram Ha cueTa
MUHUMaNEHEE pasmep
Oereém sansok

Tune! aAE0K
Onepauuu PMC, PEND
= g JonoAHHTEAEHGIE OF PaHkH«
g UeHe sansok

g HocTynHele Gyrari
@ NmEmM RAdRnK

Y Mowers | ?i_fogamn
_® e | e

OcobeHHOCTH

W aBnoHse: TN KOMACCHM: P K CHDOBAHHER w ~

ECP

MMepeyeHs KNMEHTOE P UK CUPOBEHHARA KOrMUCCMA []: |4

E LIa60HE: T apHdpHEIA NnaH:
AMDROOZ, PETRO0

F.omMucoma 3a coenky [pyd.|:

F.oruzoHA 2a 1 00T saneku [pyd. )

=0 =D =D =D =D =D =D

Korauccma 3a 1 Gyraary [pyd.):
Karucoua PENGD:

Make offber 5aABKM KNHEHTA:

B BaNHTE w7

Hac‘rpoﬁ&a LK. AMEl EORMCCHH: ~

Fi NoSaems Pastep KorMHCoHM, %

= D ) =D =D

Yoamre

=0 =0 =D

=% +%
+ I -

[ WatinaH noaszosaTensi

FAHH.: |Mar<-:.: | | 1. 06

~ KOMUECHA 34 GASKY A0 MWH, 0f., pye.:
W kana korMEEHH © I'IBDBC"IéTDM Ha rpaH-uLe

Mk NI AGTR K ORLIC AR 1 METAR AROnET A

L

Koruccua No Ga30B0rYy JKTHEY

) D) D D ) D = D = ) =D

Mpwu BbICTaBneHUM 3a9BKM (Kak Ha NpoAaaxy, Tak 1 Ha MOKynkKy) AaHHas komuccusa HE
610KMpyeTCca Ha cyeTe KUeHTa.

Mpn ncnonHeHun 3aaBkn (CoBepLUEHNN CAENKN) KOMUCCUSA CMUCLIBAETCSA CO CHETA K/INEHTA
(none «TekyLWMn OCTaTOK» MO AeHbraM yMeHbLUaeTCs Ha BEMUYMHY KOMUCCUM).

B cnyyae McnosHeHMs NpoOTUBOMNONOXHO-HaNpaBNeHHOM cAenkKn (CKanbnepckasa caenka)
KOMUCCUSA 3a TaKylo CAENKY He CNUCbIBAaeTCs, eCcnin BKAKYEH diaxok «CKknaka Ha KOMUCCUIO

3a ckanbnepckune caenku» (No yMon4yaHuio).

Hactponka «BennunHa HOC» (cTpaHuua «O6wne napameTpbl», pamka «basoBble HacTponku
KoMuccmmn», Bknagka «06wume») HE BanseT Ha BENMUYMHY CKaNbNepcKon KoMmmccum no 6aszosomy
aKTUBY.

Ecnv ogHOBpeMeHHO HaCTpOeHbl CKanbnepckas KoMmccmnsa no 6a3oBoMy akTMBY M DMKCMpOBaHHas
KOMMCCUS 3a KOHTPAKT, NpuMeHsaTbcsa 6yayT obe ctaBku, npuyeM 6aokmpoBaTbcs byaeT ToNbKo
durKCMpoBaHHas KOMUCCUSA KOHTPaKT, a cnucbiBaTbecs 6yayT obe: dmukcnposaHHaa n no 6asosomy
aKTuBy.
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4.1.3 Komuccusa B npoueHTax oT o6bema onepaumm u/vam 3a nopydyeHume

pynna HacTpoek «Komuccmsa ot ob6bema onepauummn» npegHasHayeHa A/ HAaCTPOMKKM CTaBOK
KOMMUCCUM B 3aBUCMMOCTMN OT UCMOSIHEHHOIo 06beMa NopyveHns n HanpasneHnsa onepaunm

B pa3pese KnaccoB. HacTpoika npmMeHsieTca ana onepauni Ha ¢GoHAO0BOM pbiHKe (aKuumu,
obnuvrauun), Ha aeHexHoM pbiHke (PEMO) n Ha cpo4YHOM pbiHKe (AepuBaTMBbI).

[OCTYNHO BbIMOJIHEHNE , MHAMBUAYaNbHOW HaCTPOMKM ,
n no

Fo6anbHaga HacTpouka
FnobanbHas HacTpPOMKa BbIMOJIHSAETCA B HacTponke «KoMuccus ot obbema onepaunm» Ha cTpaHuue
«bpokepckasa koMmccma», Bknagka «CtaBku».

Ons BbiNo/IHEHNA HacTponkun aobaBbTe B CNMCOK «Komuccmsa oT obbemMa onepaummn» Kiaccol
CPOYHOr0 pblHKA, YKaXMUTE HMXHIOK rpaHnuy obbema B none «0O6bem», Bbibepute HanpasieHue
onepauun «lokynka», «lpogaxa» nnm «He 3agaHo» (KOMUCCUA NPUMEHSAETCA K onepaumsam
noboro HanpasneHus), Bbibepute TMN KOMUCCUN «% OT obbema», «Max (%; 3a nopyyeHune)» nnu
«Min (%; 3a nopy4yeHne)», ykaxuTte B none «% ot obbema» npoueHT OT ob6bema nopyyeHus, B
3aBUCUMOCTM OT BbibpaHHOro Tnna kommccumn («Max (%; 3a nopyueHue)» mnm «Min (%; 3a
Mopy4YeHme)») MOXHO yKasaTb B NoJie «3a nopydyeHne» cymmy Kommuccmum 6pokepa.

Tak>ke MOXHO BbINOMHUTb HACTPOIKy «KoMuccma no KiaccaMm u MHCTpyMeHTam» BbibpaB Tvn
KOMUCCUKN «3a caenky».

b Tapupel  Bamora komucowd  CTEERM  Komuccua PEND
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g Mo "naewy”
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¢ flon. Teru pacuEros FUOP P ukcHposaHHan 0
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B ankomel geHesHEI NOSHLW SFEFUT a
OrpaHudYeHa Ha ...
Ul eHEl 3aAB0K
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McnonesogaH9e "'nney:

HacTpobiku mapskuHane == -
K EaMMPHUHPOEHHEIS - ¥ & Hodaeue Tt Yaanume

HocTunHels Gurdaru
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MHauBuayanbHaa HacTpoiKa Ha KOA KJIMEHTA, HacTpolika no npedukcy Koaa KIMeHTa
HacTpoika Ha Ko4 KaMeHTa unum no npedukcy Koaa KJMeHTa BbIMOJHAETCS Ha cTpaHuue «KnneHTb»
/ «Komuccus 6pokepa». CrnenyeT yunTbiBaTb, UTO HACTPOMKA BbIMOJHAETCS HE ANs TOProBOro cyeta
CpOYHOro pbiHka (Hanpumep, SPBFUT00001), a a4ns kKoaa KnneHTa (peanbHOro nim UKTUBHOINO),

K KOTOPOMY AaHHbIA TOProBbii cyeT npusasaH (Hanpumep, IVAN943).
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[ns BbINOMHEHUS HAaCTpoKkK aobaBbTe B cnncok «KoMmnccms ot obbeMa onepaumm» Knaccol
CPOYHOr0 pblHKA, YKAaXUTE HMXKHIOK rpaHuuy obbema B none «O6bem», BbibepuTe HanpasieHme
onepaumun «lMokynka», «Mpogaxa» nnu «He 3agaHo» (KOMUCCUS NPUMEHSAETCS K onepaumsam
ntoboro HanpaeieHns), Bbibepute TMN KOMUCCUKU «% OT obbeMma», «Max (%; 3a nopy4yeHue)» unm

«Min (%; 3a nopy4yeHue)», yKaxute B nosie «% OT o6beMa» MPOLEHT OT o6beMa NopyyveHus, B

3aBUCUMOCTU OT BbibpaHHoOro Tnna kommccumn («Max (%; 3a nopydeHue)» mnm «Min (%; 3a
nopy4yeHmne)») B rnone «3a NopyyeHme» MOXHO yKasaTb CYMMY KOMuUccum 6pokepa.

Tak>Xe MOXHO BbINONHUTb HaCTpOﬁKy «Komucema no knaccam m MHCTpyMeHTaM» Bbl6paB ™R

KOMUCCUKN «3a caenky».
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HacTpoika no wabnoHy

HacTtpoiika B wabnoHe «Mno KOMUCCUN>» BbIMOSIHAETCS aHaNnormyYHbiM obpasom:

MC01 00100000 ™ WabnoHe!: THN EOMHCTIHIW P LK CHPOBAHHAA w
¥ Dﬂﬁu-ll_"::z :Ia:z";:_pz:l & MepeyeHt KAMEHToE P UK CHPOBAHHAR KoMMCCHA [ |4
g c Py P P EDP B WwadaoHe: T apHEHEIA NNaH:
POKERCKAR KOMUEEMAR . ANDROOZ, PETROOT .
§ Knacce - KoruccHA 3a caenky [pyd.]:
§ MHcTpumenTe) Korucca 2a 1 00T sanekd [pyd. ]
§ MNoneaoearen Koruccua 3a 1 Gyrary [pyd.]:
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§ Komucous Spokepa Kaoraucoua PEMNQ:
g 3ameHa kogos b 3kc OfEER SEABKM KAMEHT
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B PepaktvpoeaHne HacTpoek gunepckoi Brnbnuoteru - X
~ Wl aBnoHsr: THnN KorHCCHK; 3a caenky W I L)
¥ iﬁu.llde NapameTpbl & MepessHs KAHEHTORS P UK CHPOEIHHAA KOrWCoHA [ 0
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Volume — 06beM onepaunn B BantoTe KOHTpakTa (BasloTe HOMUHanNa).
Qty — KOJIMYECTBO KOHTPAKTOB B 3asiBKe/caenke.

Price — UeHa B 3asiBKe/cAesiKe.

MinStep — MUHMManbHbIA LWAr LeHbl.

StepPrice — CTOMMOCTb MUMHMMA/IbHOIO Wara ueHbl.

B kauvecTBe LeHbl BCerga UCrnosb3yeTcs LeHa onepaunm, To eCTb 3asiBKU UK CAENKMN,
a HeE KOTUPOBKa KJIMPUHIa UMW TEOPETUYECKada LeHa ONMuMOoHa.

O6bem ans Bcex TMNOB KOHTPAKTOB ONnpeaendaeTca B BastoTe (BaJ'I}OTe HOMVIHaJ'Ia). Onga sToro
HeobxoaMMO MCNOAb30BaTb 3HAYEHME CTOMMOCTM LWara LUeHbl StepPrice. Ha 6V|p>|<e 3Ha4eHune
napametpa «CTOMMOCTb Llara UeHbl» MOXET MEHATbCSA B TedeHue aHs. [1oaToMy Heobxoanmo
BbIMNO/IHUTb Cneayowmne warun:

Mpn pacyeTe obbema B Lenax 6/10kMpoBku (NO TpaH3aKUMN UKW 3asBKe):

N9 KOHTPaKTOB, Y KOTOpPbIX BastoTa OT/INYAETCA OT Ba/oThl Wara ueHbl, Heo6xoaAnmo
MCcnonb3oBaTb 3HadYeHne «CTOMMOCTb Wara UueHbl B BanTe», CKOHBEPTUPOBAHHOE

B BaJIIOTY KOHTpaKTa no Tekywemy Kypcy ns Cepsepa QUIK.

[na KOHTpPaKTOB, Y KOTOPbIX BantoTbl KOHTPAKTa M Wara ueHbl COBNaaatoT,
Heob6xoanMo ncnonb3oBaTb «CTOMMOCTb Wara LeHbl», TpPaHCIMpyeMoe TOproBow

cuctemomn, 6e3 AONONHUTENbHbBIX KOHBEPTALUN.

Mpn pazbnoknpoBke paHee 3ab10KMPOBaHHbIX CPEACTB NPU CHATUU UK UCMONTHEHUN
3as5iBKM UCMOJIb3YIOTCA NpaBua, aHa/llorMYHbIE TEM, YTO BbISIN NCMOb30BaHbl NPy
6noknposke cpeacTts. MNpu KOHBEpPTALMU UCMNOMb3YETCS KYPC, KOTOPbIM 6bin
MCNosib30BaH Npu 6J'IOKVIpOBKe.

Mpu pacyeTe No caenkaMm Heob6XoaAMMO MCMOSIb30BaTb 3HAaYEHME CTOMMOCTM Lara LeHbl B
BasIlOTE KOHTPAaKTa, KOTOPOE MepeaaeTcsa U3 TOProBoii CUCTEMbI B NapaMeTpe
«CTOMMOCTb Liara ueHbl» 6e3 AoNONHUTENTbHON KOHBEpPTaLMK.

Mpwu BbICTaBAeHUN 3a9BKM (Kak Ha Npodaxy, Tak M Ha NOKynKy) KoMuccusa 6nokupyeTtcsa Ha
cyeTe KNneHTa (3abnoOKMPOBAHHYIO KOMUCCUIO MOXHO BUAETL B nosne «3abnoknpoBaHo»
Tabnuubl «Mo3numn nNo geHbram»). Ecim KoOMmMccmnsa paccumTbiBaeTCsa Kak NpoueHT oT obbema
ornepauun, To 06beM pacCUUTLIBAETCA C UCMOSIb30BAHMEM Lara LeHbl B BaJIlOTE C KOHBepTaunen
B Ba/lOTy cnucaHmsa komuccum no kypcy Cepsepa QUIK.

Mpn ncnonHeHun 3aaBKK (COBEpPLUEHUN CAENKN) KOMUCCUSA CMUCLIBAETCSH CO CHETA K/INMEHTA
(none «TeKyLlWKUn OCTaTOK» NO AEHbraM yMeHbLIAEeTCa Ha BeNUYnHy KoMmnuccum). Obbem onepaumm
ANg CNMCaHMA KOMUCCUM MO CTaBKe B NpouUeHTax OT Takoro o6beMa paccuUnTbiBaeTcs C
NCNOJIb30BaHWEM LLara UeHbl B BaslOTe KOHTpaKTa.

Ecnn 3apgaHo 3HavyeHue napametpa «BenunuuHa HOC» (cTpaHuua Obwine napaMeTpbl», paMka
«ba3oBble HAaCTPONKM KOMUCCUK», BKNaaka «0bwme»), To CyMMa KOMUCCUN AOMNONHUTENBbHO
YMHOXaeTcs Ha 3agaHHyto ctasky HAC.
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4.1.4 BanwTa KOMUCCUM

CTaBkM KoMUCCUM Bpokepa Mo CPOYHbIM KOHTPAKTaM, 3a UCK/IIOUYEHMEM NpeMmnasbHbIX OMNLMOHOB

B cxeMe «M+>», B Bubnnoteke pacyeta JIMMUTOB MO YMOJIYAHUIO CUMTAIOTCA 3alaHHbIMU B BasoTe
HOMMHaNa KOHTpakTa. M3MeHUTb BanioTy, B KOTOPOI UHTEPNPETUPYIOTCS CTaBKU, A4S BCEX
KOHTPAKTOB MOXHO MPW MOMOLLM HACTPOWKK «BantoTa napaMeTpoB KOMUCCUM». BantoTy, B KOTOPOI
KoMmuccusa 6yZeT CNMCbIBAaTbCA, MOXHO 3a4aTb NpPU NMOMOLLM CReUuanbHOM HacTpolku «Currency>.

Mpumep:

[PortfolioRiskConfig]

Currency=USD

JaHHasa HacTporika OTCYTCTBYET B MHTepdence peaakTtopa HacTpoek bubnnuoreku pacyetra NTMMUTOB.
3apaTtb ee MOXHO npu nomowm nHtepdenca QDealerAPI. HacTpolika onpeaensieT BasntoTy,

B KOTOPOM CNUCbIBaeTcs KoMmuccusa. Ecnm HacTporka He 3aaHa, TO KOMUCCUSA CMUCbIBAETCA

B BaJIlOTE HOMMHAaNa KOHTpakTa. TakxXe HacTpolika onpeaenseT BantoTy, Ha KOTOPOM yUMTbIBaETCS
'O No cpoYHbLIM KOHTpaKkTaM B cxeMmax «[o naevy» un «lo ANCKOHTaM».

0na npeMmanbHbIX ONUMOHOB Ha akuMK 1 BankoTy B cxeMe «M+>» BanoTa KOMUCCUWN MO YMOSTHAHUIO
CYMTaEeTCsa 3a4aHHOM B BanoTe wara ueHbl (BantoTe pacyeToB). VMIBMEHUTb BastOTy MOXHO C
NMOMOLLBIO CMEAYIOWNX HAaCTPOEK:

«BantoTa pacdeTta KoMUCCUnN>» — onpeaenseT BantoTy, B kKotopon TC TpaHCAMpyeT 3HayeHume
KOMUCCUUM Ha CAesiKe.

«BantoTa napamMeTpoB KOMUCCUN» — onpeaenseT BankoTy, B KOTOPOW 3aA4aHbl CTaBKU KOMUCCUU
B BPJ1.

«BantoTa cnncaHmna KoMuccum» — onpeaensieT BanakoTy, B KOTOpor Heobxoanmo 6noknposaTth
M CNMCbIBaTb KOMUCCUIO NPU COBEPLLUEHUN OmnepaLunii.

4.2 lNpoume ocobeHHOCTHN

HacTpoMkn KOMUCCUOHHOIO BO3HarpaxaeHus npu ncnonb3dosaHnu moaynsa EAMN uMeroT cneayowme
ocobeHHOCTH:

1. «Mcnonb3oBaTb WKany KOMUCCUM» (CTpaHuy «O6lmne napaMeTpbl», BkNagka «4actb 1»):
_ Hactpowka otmeHseT gencreme HacTpoikmn «Komuccua bpokepa (pukcmpoBaHHas)»

(cTpaHuua «Obwne napameTpbl», paMka «ba3oBble HACTPOMKN KOMUCCUW», BKaAKa

«bpokep»), AN9 HAaCTPOMKN KOMUCCUN HA CPOYHOM pblHKE He NpuMeHsaeTcs. B 3ToM cnydae

HaCTPONKY KOMUCCUUN ANS CPOYHOrO pbiHKa «KoMUCCUA NO KflaccaM U MHCTpyMeHTam»

Heo6x0AMMO BbIMONHUTL Ha BkNagke «CTaBKU» CTpaHuULUbl «bpokepckas KOMUCCUS» UK

B @HaIOMMYHbIX HAaCTPOMNKaxX KOMUCCUUM NO KflaccaM B pasgene MHANBMAYaNbHbIX

M WabnoHHbIX HAacTpoeK.

HacTpolika He BAusieT Ha HacTpoliky «Komuccusa no 6a3zoBoMy akTuBy» (cTpaHuua «06wwue

napaMeTpbl», paMka «HacTpOMKM KOMUCCUMOHHOIO BO3HArpaXaeHus rno pexvMam Topros>,
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2.

BKNaaka «mno 6as. akT»), a Takxke ee Bapuaumn B UHANBUAYASbHbIX U LWABGAOHHbIX
HacTponKax.
Ecnun BkOYEHa HacTporka «Mcnonb3oBaTb KOMUccuUto TC» Ha cTpaHuue «Obwme napaMeTpbl»,
TO cnNncaHne UKCUPOBAHHOM KOMUCCMUN 3@ KOHTPAKT U CKanbnepckom KoMmccnm no 6a3oBomy
aKTMBY He npoucxoamuT. Taknum o6pas3omM, Aaxe eCc/im HAaCTpoMKa CTaBOK KOMUCCUOHHOIO
BO3HarpaxzaeHus BbIMNOMHEHA, KOMUCCUS B COOTBETCTBUM C 3TOW HACTPOMKON Npu COBEPLLUEHUM
COENOK He CnucbiBaeTcs. Tak Kak HEKOTOPbIE TOProBblie CUCTEMbl TPAHCAMPYOT KOMUCCUIO
TOProBOM CUCTEMbI Ha cAefikax, TO eC/in HacTponka «Mcnonb3oBaTb KOMUccmio TC» BKIIOUEHA,
C AEHEeXHOM No3mumn KnmeHTa byaeT cnmcbiBaTbCs AaHHas BelnymHa. Heobxoanmo Takxke
YYeCTb, UTO, eCniM HaCTpoeHa GUKCUpPOBaHHass KOMUCCUA 3a KOHTPAKT, oHa byaeT
6710KMPOBaTLCA Ha MO3MLUMKN KIIMEHTA, HO CNUCbIBATLCA He byaeT.
Tak Kak AencTBMe HacTpolkn «Mcnonb3oBaTb KOMUCCUIo TC» Ha cTpaHuue «Obwme napameTpbl»
NO YMOJSTHAHMIO PacrnpoCTPAHAIOTCA Ha BCE peXMMbl TOProB, TO B C/ly4yae obbeanHeHns
OEHEXHOW NO3NUNM Ha CMOT- U CPOYHOM pblHKAX MOXET BO3HUKHYTb CUTyaumus, KOrga Ha crnoTt-
pblHKe Heob6X0AMMO MCMNOMb30BaTb HACTPONKY «Mcnonb3oBaTb KOMMcCUo TC», a HA CPOYHOM
pblHKe — HeT. B aToM cnyyae Heo6X0ANMMO BbINOSIHUTbL AOMNOSHUTENLHYO HACcTporKy «Knaccel 6e3
ncn. kommceum TC» (cTpaHuua «Knaccei», Bknagka «Knaccel 6e3 ncnonbs. koM. TC»).
B HacTpolike Heobxoammo fo6aBUTb CNMCOK KNaccoB, HA KOTOopble HacTponka «Mcnonb3oBaTtb
Kommccumio TC» pacnpoCTpaHAaTbCa He aomxHa (Hanpumep, SPBFUT,SPBOPT):
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@ JHon. Terd pacuéTos
9 YHy&T bnepaumil cpouHoro p
G BanoTbl geHekHER NOSHUM
= § OrpaHdysHuA Ha .
o] Ll eHel zaqenk
§ F.OPPEKTHROBKS AHMMT]
g Mcononssosare nney:
§  HacTpoliki mapsinant . .
g KeanupuumposanHeie v 71 Nocaeurs i Motasme i Motasme
g HoctynHeie Gymary = Ypamme 1 Ypamme 1 Ypamme
@ Mo Gyraram Ha cueTa

MopaepxunsaeTcsa TONbKO rnobanbHbl BapuaHT HAaCTPOMKMU.

Hactpoika «rHopuposaTb koMmuccmio TC FORTS npu OCHOBHOM KAIMPUHIe» Ha CTpaHuue «YJyeTt
onepauuin CpoOYHOro pbiHKa» MO3BONSET OTK/IOUYUTbL aBTOMaTUYECKoe CnncaHne KOMUCCUN
TOProBOM CUCTEMbI B BEYEPHUN KNUPUHT. B Toproesoi cucteme MockoBCKOW bupixn cnmncaHmne
KOMWCCUU TOProBOIM CUCTEMbI MPOUCXOAUT B BeYepHUi KnnpuHr. Ecnn Ha cepeepe QUIK yxe
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HaCTpoeHOo cnmcaHme kommuccmm TC cpepgcTtsamMmu 6nbnmoTekmn pacyera NTMMUTOB, TO HEO6XOAMMO
BKJTIOUYNTb 3TY HAaCTPOMKY, 4YTOb6bI MpeaoTBpaTUTbL ABOMHOE CNNCaHue:

o Pacyér no onepaumMatd CpoYHoro peiHKa Knaccel & onpegeneHHEeM TeK YL EH B perA 0CHOBHOMD KAHPHHTE
@ D6wwe napamerpol ~ | [ Mcnonssosare nopreetsHos M0 Bapuauuoyﬂoﬁ PSP © YHETOM AETORETHYECKIAN
g Opyrue napametpel [ NpoEoauTs pacuET BapHaUHOHHON MapH PAEHETHOM UEHE] (D) Na pacnucarum
§ BpoKepokan KomMUocHs K.naccel o pacyeTom EAPMALMOHHORN MaRHK: Bpema kaupuHra
¢ Knaccel BperdA NpOMEYTOUHOND KAHPHHE
% WHoTpymeHTel ABTOMATHUECKMI
g Nonezosarend [] PaccumTbiBaTe CTOMMOCTE NPEMAANEHELX ONUAOHOE () Mo pacnucaHudn
= @ KnamerTel PACCYMTEIEETE NOEHLMIO N0 CROYHOMY PEIHKY Epera KAMpHHra
@ Korucoua Spokepa ] NMpoeepaTs Hanuuue AukITa Ha CROYHOM PeIHKE
G 3ameHa Kooos [ Menonbaosars peansHyn BApHALMOHHYK Mapsy CytamMa aKTHBOE Ha CROYHOM PbIHKE
§ Cydtpokepe [ Yureisars komucomo TC ROPTC BratouaTe Nonok. Bapial. tapsy
¥ HacTpoiky “rneua’ D K.OHTPOAMPOBATE &K CIHPALLMHID Braouare oTpML, BEapMaL. mMapiy
= § Watnone: JHER 10 3K CAHPALAM 0 )
$ Mo komuoouu K.naccel, B KOTOPER gonyckaeTcA Hynegoe [0;
¢ Mo nnewy’ WriopupoBaTe kotucouio TC POPTL npH ocHOBHOM KJ‘IHDHHFEI

|| PaspeinmTs nepesopaT onUMOHHOR NOSHLLHKM

G Mo orpaHidueHIan
] BeINnHaTE MHOHEMAYANEHLIE PACHETE KAMDMHTE N0 TORrOBGIM CHETAt

@ Jlon. TerH pacyéTos

[[] OTKNOHATE 3aABKM N0 TORFOBOMY CYETY GES NPMEASKH K KOAY KAHEHTS

| Yuér onepaumil cpodHoro pl

MuHKMaNEHEIN pastiep
Ofeém sansok

ConTEETCTEME CNOT-KTUBOE Ga30BbIH SKTHEAM
CPOMYHBIX KOHTPARTOE

THNEl SAAB0K
Onepauwd PMNC. PEND Crnor-akTHe
= )ﬁ LonanHUT e nbHEIE OrpEHIYE

F LeHk) sangok

:ﬁ JocTynHers Gyriari

& NFmEn maarnk v ;ﬁ:

TP TRy T —— [ Npr pacHéTe MUKEMA, CTOMMOCTM ONUHOHOE Y4WTHIEATE TEOp. LEHY CnoT-knacok!:
5§ OrpaHUtenun Ha .. [ Men. npu pacuéTe puUcK-Napam. GROY. PhIHKA NONHYIO CTOWM, NORT®ENs
¢ Uenei samsok [ Tpamcauposats Gupskesoe M0 & crere M0+
% KOpperTUpoBKa nHMuTe HaermidukaTop CPHDMbI COOTEETCTEME KAWEHT CKMA KOLOE:
G MononesosaHue "nned: CROUHAND Peinra: Q| | Knaccel © gon. pesepeuMposaHKen [0
G HacTpodiku MapsiHane MOQ, NEPEEOROT NO3HUKE:
§ Keanibuumposanee b SPEFUT Koo knmeHTa |T0pr03bm CYET Ha |
g HoctynHele Gyrark WE SPEFUTOOOOZ
@ Mo fymaram Ha cyeTa W7 SPEFUTOOO
¥
¥
i
¢

HosaerTs

i Yaanme

" TpuHATE
@ Ormems 7% Hodaeme % Ypamume 75 Dotaee | =% Ypanme

5. [ononHunTenbHO MOXHO yKa3saTb cTaBku TC B HacTpoinkax «Komuccmsa 3a UTC», «KomMuncecumsa 3a

opraHunsauuto Toproesam>»> u <<KJ'IVIpVIHFOBaFI KoMmmucemsa». CtaBku YKa3blBalOTCA KaK CyMMa 3a OAUH
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KOHTPaKT, AaHHasi KOMUCCUS CYMMUPYETCS C KOMUCCUERN, KOTOopasi paccumnTbiBaeTCs

o
no HacTpoinkam B M. , "
L] |
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U eHel zanBak =
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@ KOPPeKTHPOBKSE MMMMTE
¢ Menonbsosanue naes: . .
g HacTporky MapsuHat: HacTRofikH KOMHCCHH BROKEPE N0 YMONYAHHR B a30BkE1E HACTROMEH KOMCTHUH
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G DocTynHele Sysard Kaoraucouwa sa UTC 0.0105
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¢ Oeoér sansok
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< > 7 Dogaeure % Hoanume WrHTepean

Ofiee orpaHHYEHHE Ha KOAHYSCTED TRAHSSKLMI
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# Ormers N Py Npaorparara He koHTpoaqpoears

5. Pa6oTta Ha CPOYHOM pbIHKE Npu
ncnonb3loBaHuum moayna EAN

Mpwn paboTe no cxeme c ucnonb3oBaHveM Moayna eAMHON AeHEXHOW No3MuUuK noib3oBaTesb
ncnonbsyet Tabnuubl B Pabouem Mecte QUIK ana npocMoTpa no3vunin No AeHbraM U CPOYHbIM
KOHTpaKTaM, AN OUeHKW NOoKyrnaTesibHOW CNOoCOB6HOCTN M Tak Aanee.

5.1 NMpocmoTp 6a30BON MHDOPMALIMM MO UHCTPYMEHTAM
CPOYHOro pblHKa

Ba3zoBast MHdOPMaLMS NO KOHTPaKTaM CPOYHOro pbiHKa oTobpa)kaeTca B Tabnuue «Tekylime
Topru». Ona dbloYEpCcoB M OMLUMOHOB B Tabnuue oTobpaxarTcs NapaMeTpbl, KOTOPblE OTHOCATCS
KO BCeM pblHkaM (HanpuMep, LieHa Crnpoca, LeHa NpeanoXeHus, LeHa nocneaHen caenkm)

M NapaMeTpbl, CneunduyHbIE TONTbKO A1 CPOUHbIX PbIHKOB.
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MapameTpsl, cneumchqule ANnsa CPpOYHbIX PbIHKOB:

1.

2.

«0 nokynaTtensa» — Be/IMYMHA rapaHTMNHOro obecneyeHns, ynnadnsaeMast KIMEHTOM Npu
OTKPbITUWN/YBENNYEHNN ANIMHHON NO3ULNM ONUNOHY nnn dbiodepcy. MHTepdeiic CpoYvHoro
pblHka MockoBckon 6Mpxun noMmmMmo 6asoBoro napametpa «O nokynaTens» Takxe TpaHCInpyeT
COOTBETCTBYHOLLME 3HAUYEHNS B pa3pe3e YPOBHEN pUCKa KIIMEHTOB:

«IO nokynatens KHYP»;
«IO nokynaTtens KCYP»;
«IO nokynatens KMypP»;

«IO nokynaTtens KOYP».

«I0 npogaBua» — BeAMYNHA rapaHTMHOro obecneyeHuns, yniadmpaemMas KIMeHTOM npu
OTKPbITUN/YyBEANYEHNN KOPOTKOM no3numnmn no dbtouepcy. NHTepdenc Cpo4HOro pbiHKa
Mockosckoln 6upxm noMmmMo 6asoBoro napametpa «'O npogasua» TakXxe TpaHCanpyeT

COOTBETCTBYHOLLME 3HAUYEHNS B pa3pese ypoBHeEN pUCKa KIIMEHTOB:

«[O npopasua KHYP»;
«[0O npopasua KCYP»;
«IO npopasua KIyP»;

«IO npopasua KOYP».

«BIrOHIM» - BennuuMHa rapaHTUMHOro obecneveHns, ynnaymsaeMmas KJIMEHTOM Npu
OTKPbITUN/YyBENUYEHNN KOPOTKOW Mo3numnm no onumoHy. Napametp «brOM» npu pacuertax
B Moayne EAMN He ucnonb3yetcsa. MHTepdeic CpoyHOro pbiIHka MockoBcKoi 6Mp>Xm NOMUMO
6a3oBoro napametpa «bIrOHIM» Tak)xe TpaHCAMPYET COOTBETCTBYIOLWME 3HAYEHNS B pa3pese
YPOBHEN pUCKa KJNEHTOB:

«BrOHM KHYP»;
«BrOHM KCYP»;
«BrOHM KMYP»;
«BrOHIM KOYP».

«bas. akTUB» — MAeHTUMKaATOpP, COOTBETCTBYIOLWMIA 6Ga30BOMY aKTUBY CPOYHOIO KOHTPaKTa.
«[laTa ucn.» - gata nocregHero AHs o6palleHns CpoYHOro KoOHTpakTa.

«KOT. KNMpUHra» — KOTMpPOBKA NOCNEeAHEro KJIMPUHra, paccynTbiBaeMas TOProBo CUCTEMOW

B KJIMPWHT MW MPOMKINPUHT. M0 3HAUYEHMIO KOTUPOBKWU KIIMPUHIa PacCYnTbiBaeTCs
BapuaLMOHHasa Mapxa K/IMpUHra/MpoMKINPUHTa, TO €CTb YObITOK, KOTOpbIA ByaeT cnucaH co
cyeTa K/IMeHTa, unun npmbbinb, KoTopas 6yaeT HauncneHa Ha CYET KJIMeHTa BO BpeMsi KIMPUHTa
NN MPOMKJIMPUHTA.

«Mapx.» — TUN TopryemMoro onumMoHa. OnuMoHbl MOTyT 6bITb «MAaPXUPYEMbIMU» WU «C YNaaTow
npemum>». Mokynas onuMoH C TUMOM «C YNJIaTON NPEMUN>», KIIMEHT yrniavymBaeT AeHEXHble
CpeacTB, KOTOpble ABNSIETCA NPOM3BEAEHNEM CTOMMOCTU ONuUMOHA (BENNYMHA NPEMUN) Ha ero
KOnMyecTBo. TakmMm obpa3oM, yniaTuB NpemMunio, MOKynaTesib OnunoHa noslyyaet npaBo
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WCMNOJTHUTb OMUWOH B AaNbHENLEM, TO €CTb KyNMUTb aKTMB Y NpogaBLa onuMoHa unu npoaaTb
€ro no 3apaHee OroBOPEHHOM LeHe. [pogaBas ONUMOH C TUMOM «C YNAaTON NPEMUN>, KIIUEHT,
Haob0opOoT, NOMYyYaET AEHEXHbIe CPEACTBa, KOTOPLIE SABASOTCS NMPON3BEAEHNEM CTOMMOCTHU
onumoHa (BesMYMHa NpPeMUN) Ha ero Kom4yecTso. Takum obpa3oM, noayyas npemMuto,
npoaasewy OnuvoHa 06a3biBaeTcs B fasibHENLWEM KyNUTb UK NpoaaTh akTMB MO 3apaHee
OroOBOpPEHHOM LieHe no TpeboBaHUIO NOoKynaTens onumoHa. «Mapxupyembie» OMNUNOHbI
OT/INYAIOTCS OT OMUMOHOB «C YM/IaTON NPEMUN>» TEM, UYTO, MPU NOKYMKE WM NpoAaxe akTuea
CO cYeTa KJIMeHTa CNUCbIBAETCSA/HAUYNCNSETCS HE NPEMUSA, @ YCTAHOBJIEHHOE TOProBoOW CUCTEMOW
rapaHTuiiHoe obecrneyeHme. 3aTeM NO OTKPLITOM ONMUMOHHOWM MO3MLUNKN HAaYUCSETCS
BapMauMOHHAs MapXa, KOTopas CMUCbIBAaeTCS/HAUMCNSeTca B KIMPUHT (TO ecTb
cnmcaHne/HauncneHune npubblnn/ybbiTka naeT no gboyepcHbIM NpasuiaM). Tak NpoucxoanT
[0 Tex nop, rnoka onumoH He 6yaeT UCNOJIHEH WM HE UCTeYEeT CPpoK obpalleHns AaHHOro
KOHTpaKTa.

«Makc. BO3M. LeHa» U «MUH. BO3M. LleHa» — TpaHCIMpyeMble CUCTEMOW OrpaHUYEeHUs A1s LEeH
3asBOK. Ecnin pbIHOK NOAXOAUT K YCTaHOBJIEHHOW rpaHuue, Ha 6upxe MoXeT 6bITb
WHULMMPOBaHa npoueaypa paclwnpeHns yCTaHOBNEHHbIX IMMUTOB.

«llar yeHbl» — MMHMManbHas BeMYNHA N3MEHEHNS LeHbl, KaK MpaBuio, BblpaXeHHas

B NyHKTax. «CT. wara ueHbl» — U3MEHeHne CTOMMOCTM NO3ULNK B AEHEXHOM BblpaXKeHUN,
COOTBETCTBYIOLLEE MUHMMA/IBHOMY LIary LEeHb.

Ncnonb3ys 3HauyeHnss napameTpoB «Llar ueHbl» n «CT. Wwara UeHbl», MOXHO paccuyMTaTtb
CTOMMOCTb KOHTpaKTa B AI€HEXXHOM Bblpa)XeHuUn no gopmyne:

Pl'[yHKT.

Pren. = X CT. mara 1eHbl

* llar LIeHbI
Fpe

Poguxr.~ CTOMMOCTb KOHTPAKTa, BbipPaXeHHasi B MyHKTaXx;
P,e;,— CTOMMOCTb KOHTPaKTa B JIEHEXHOM BblpaXXeHuU.

MoryT TpaHCNMpPOBaTbCSA HECKObKO 3HAUYEHMI Wwara ueHbl: «CT. wara ueHbl» B pybnsax
n «CT.Wwara B BantoTe» B Ba/llOTe KOHTpakTa (BantoTe pacyeTos).

10.«Hauvano Bey.», «Havano», «Ha4dano ytp.», «OKOH4YaHue BeY.», «OKoH4YaHue», «OKoH4YaHue

YyTP.» — Ha4yano M OKOHYaHMe yTpeHHEN, AHEBHOW N BeYepHen ceccumn, COOTBETCTBEHHO.

11.«CtaTyc» — cTaTyC KOHTpakKTa.
12.«CraTyc kNn.» — ctatyc KnmpuHra. aMmeHeHne 3HaueHns B napameTpe «CtaTycC Ki.» gaet

komaHay cepeepy QUIK Ha BbinonHeHWe npoueaypbl KAUPUHIa Uan NpOMKIANPUHIa
(3a MUCKNKOYEHNEM CUTYalUnn, Korga npoeeaeHmne KnnpmHra minm NnpoMKInpmHra HaCtpoeHo
No pacnmcaHuio).

13.«Twun onuunoHa» — Tun onumoHa (CALL nnn PUT). NMokynaTtenb onunoHa PUT nonyyaeTt npaso,

a npopaasey, nony4daet obszaTtenbctBo NPOOATb 6a30Bbiit aKTUB MO 3apaHee OroOBOPEHHOM LiEHE.
MokynaTtenb onumoHa CALL nony4aeT npaBo, a npogasew nosydaeT obazatensctso KYMNTb
6a30BbIli aKTMB NO 3apaHee OroBOPEHHOWM LIEHE.

14.B napameTtpe «Tun» otobpaxaetcsa Tnun dbioyepca. Bo3MOXHble 3HaUeHUs: «PacyeTHbIn»,

«[MoCTaBOYHbIN>».

Moaynb eaMHON AEeHEeXXHOW NO3ULIMM CMOT- U CPOYHOI0 PbIHKOB 42



15.«Ctpalik» — ueHa MUCMNOoJIHEHMS OMuMOoHa.

16.«/lo noraweHns» — KONMYECTBO AHEN, OCTaBLUNXCS A0 KOHLA obpalleHns KOHTpakTa.
17.«PbiH. KoTMp» — TeKyLwas pblHOYHasa KOTUpOBKa dbtoyepca. NokasaTenb, OTHOCUTENLHO

KOTOPOro pacCUMTLIBAETCA peasibHas BapuvauMOoHHas Mapxa.

HekoTopble U3 NnapaMeTpoB MOryT He TPaHC/IMPOBaTbCA HEKOTOPbIMU MHTEpdhencamm
CPOUHbIX PbIHKOB.

5.2 MpocMOTp NO3ULIMN HA CPOYHOM PbIHKE

Mo3nunmM KJIMEHTOB MO KOHTPAKTaM CPOYHOIro pbiHKka oTob6paxatoTcs B Tabnuvue «Mosnumm

No KJIMEHTCKUM cyeTam». B Tabnuue AOCTYMnHbI BXOASLIME U TEKYLUME NO3MLMN MO KOHTPaKTaM,
MHdOpMaLNa 0 KONIMYECTBE B aKTMBHbIX 3asiBKax Ha MOKYMNKy/NpoAaxy, a TakXe BapMauMoHHas
MapXa B pa3pe3e UMHCTpyMeHToB. OcobeHHOCTM oTobpaxkeHns nHdopmaumm B Tabnuue:

1.

Ona no3mumnin cpoyHoro pbiHka MockoBckoi bupxu B Tabnunue no Kaxaon no3vumm MoryT
TpPaHCNMpoOBaTbCS ABE CTPOKM — Mo MpMe CPpOYHOro pbiHka (Hanpumep, SPBFUT) n no
obbeanHeHHOW pupMe cnoT-pbiHKa. B PabouyeMm MecTe nonb3oBaTens C npaBaMu MeHeaxxepa

N BKtOYEHHOM onunen «lMpocMoTp no BceM 6pokepam» oTobpaxatotcs obe cTpoku. B Pabouem
MecTe NnoJib3oBaTeNs C NpaBaMm KnmeHTa oTobpaxkaeTcs CTpoKa TO/bKO Mo upMe, Ha KOTOpPYHo
y Hero ectb npaBa. Hanpumep, ecnu knmeHT paboTtaeTt no cxeme EAN, To 6yaet otobpaxaTtbcs
durpMa cnoT-pbiHKa.

B Tabnuue otobpaxkatTca no3munm no dbloyepcam n onunoHamM.

MapameTpbl «Bxoa. onuvH. no3.», «Bxoa. Kop. no3.», «Bxoa. 4MCT. N03.» NokKa3bIBaKOT BXoAdALWMeE
OJINHHbIE, KOPOTKME N YNCTblE NO3MLUM NO COCTOSAHUIO HA OTKpbITME TOProBOM CeCCUm.

Ha HeKOTOpbIX CPOYHbIX pblHKaxX (HanpuMmep, Ha CPOYHOM pbiHKe MOCKOBCKOW Bupixn) Toprosas
ceccmsa MOXEeT HaunHaTbCs BEYepoM npeablayLiero ToproBoro AHS — M Toraa napamMeTpbl 6yayt
OTpaxaTb COCTOSIHME MO3ULMA Ha 3TOT MOMEHT BPEMEHMU.

Mong «Tek. 4NWH. N03.», «TeK. Kop. No3.», «TeK. YNCT. Mo3.» OoTpaxatT AJIMHHbIE, KOPOTKue

N YNCTblE MO3UNLNN NO COCTOSHMIO HA TEKYLLUMA MOMEHT BPEMEHMU.

OcobeHHOCTb pacyeTa napameTpoB «Bxoa. AnnH. No3.», «Bxoa. kop. no3.», «Bxog. uncTt. nos.»
M «Tek. o/WH. No3.», «TeK. Kop. No3.», «TeK. YUCT. N03.» Npu ucrnosb3osaHum EAMN
3aKJ/II04AEeTCa B TOM, YTO Kak MMHMMYM OAMH U3 napbl NnapamMeTpoB «Bxoa. AnvH. no3.» n «Bxoa.
KOp. N03.», @ TakXe XoTs 6bl 04MH M3 Napbl NapaMeTpoB «TeK. AJINH. N03.» N «Tek. Kop. Mo3.»
BCerga paBeH Hynto. TakuMm 06pa3oMm, ecnum y KMeHTa eCcTb AJIMHHAsS no3uums, To oHa
oTpa)kaeTcs B NapameTpe «TeK. ANMH. M03.», a 3HadeHue nons «Tek. Kop. no3.» 6ygeT paBHO
HY/110. ECINM KMEHT B 3Ty Xe TOProByl CeCCU0 nepesopavynBaeT CBOK MO3MLUIO U OTKpbIBaeT
KOPOTKY0 NMO3ULNIO, TO 3Ta KOpoTKas nosmumsa 6yaert otobpaxaTbCs B napaMeTpe «Tek. Kop.
nos.», a napameTp «TeK. A/INH. N03.» 6yaeT paBeH HyJto.

PacueT gaHHbIX NapamMeTpoB B TOProBON CUCTEMe MOXeT oTnm4aTbcs. Hanpumep, Toprosas
cnctema MoCKOBCKOW BUpXK He yMeHbLluaeT Mo MOAYIK 3HadeHne «Tek. AINH. M03.» U «TeK.
KOp. N03.», eC/In KJIMEHT COKpallaeT, 3aKpblBaeT WM nepeBopadmBaeT no3numnto. Eciam knneHTt
coBepLulaeT onepauunto Nokynku (BHe 3aBUCMMOCTM OT TOro, COKpaLlaeT, 3akpbiBaeT uimn
nepeBopaYvYmMBaET SN OH MO3ULMI0), TOProBast CMCTEMa CPOYHOro pbiIHKa MoCKOBCKOM Bupxun
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BCerga yBenunymMBaeT 3HadeHne B NapaMeTpe «Tek. ANWH. no3.». Ecnu knneHT coBepluaeT
onepauuto npogaxu (BHe 3aBUMCMMOCTM OT TOFO, COKpaLLAET, 3aKpbiBaeT UM NepeBopaymnBaeT
N OH MO3MUMI0), TOProBasl CUCTEMA CPOYHOro pbiHka MockoBCKoW Bupxu Bceraa yBenmunBaeT
3Ha4yeHMe B napameTpe «TeK. A/IMH. N03.». 3Ha4YeHNs napaMeTpoB «Bxoa. 4nUCT. No3.» n «Tek.
UYMCT. N03.» OTPaXatoT pa3HuUy Mexay «Bxoa. AnvH. no3.», «Bxoa. Kop. no3.» n «Tek. ANWH.
nos.», «TeK. Kop. N03.» COOTBETCTBEHHO (KakK B C/ly4yae pacyeTa 3TUX NapaMeTpoB CEpBEPOM
QUIK, Tak n B ciiy4yae pacuyeTa napameTpoB bupxen).

B napameTpax «AKT. NOKynKa» U «AKT. Npofaxa» oTobpa)aeTcs KOIMYECTBO B aKTUBHbIX
3asiBKax Ha MOKYMNKY W NpoAa)xy Mo COOTBETCTBYHOLIEMY KOHTPAKTY.

B napameTpe «Bapuau. mapxa» oTobpaxaetcs npmbbifib/ybbITOK MO COOTBETCTBYOLWEN MO3ULINN
Ha CPOYHOM pblHKe, KoTopast obpa3oBanacb C MOMEHTa NnocsiegHero KanpuHra.

B napameTtpe «3ddeKT. ueHa no3.» otobpaxaeTcsa cpeaHeB3BELIEHHAs LeHa Mo3nunm KineHTa.

Ecnn EAN He ncnonb3yeTcs, 3Ha4YeHMe AAaHHOMo NapaMeTpa MOXeT pacCUUTbIBATbLCS
W TPaHCANMpPOBATbLCS TOProBON CUCTEMOWN.

B cnyuyae ucnonb3osaHua EANN ¢ BbIKAOYEHHOW HAaCTPOMKON «PaccumnTbiBaTb 3 HEKTUBHYIO LLEHY
NO3uLMN Ha CPOYHOM pbIHKE», oTobpaxkaeTcs 3HayYeHne, nepegaHHoe 6upxen.

Mpu ncnonb3oBaHum EANN ¢ BKIKOYEHHON HAaCcTpoMKkon «PaccumTtbiBaTb 3PHEKTUBHYIO LEHY
No3MLUMN Ha CPOYHOM pbIHKE» 3HAUYEHMs B NapameTpe «3dhdeKT. LeHa N03.» pacCuYnTbIBAOTCS
cepsepoM QUIK no cneaywowmm npasunam:

Ecnn nosuumsa KNueHTa paBHa Hy/t0, TO 3HAaYEHWE B 3TOM NapaMeTpe TakKKe paBHO
HYO.

Ecnn y knueHTa OTKpbITa NO3ULMS, HO C MOMEHTA NOC/IEAHErO KIMPUHIa KIIMEHT

He COBEpLIMA HN OAHOWN CAENKWN MO MHCTPYMEHTY, 3Ha4YeHne napameTrpa «IdddeKT. ueHa
Nno3.» paBHAETCS 3Ha4YeHUIo0 NnapaMeTpa «KoTuposka KAMpuHra» Tabnuubl «Tekywue
TOprn»,

Ecnu knuneHT, coBepllas caenky, OTKpbIBAET MO3MuUMIo, TO NnapaMeTp «IDddeKT. LeHa
no3.» 6yaert paBeH LLeHe COBEPLUEHHOW CAENKM.

Ecnn knneHT, coBepluas caenky, yBemymBaeT paHee OTKPbITYO MO3ULNIO, TO HOBOE
3HayeHue napameTpa «IddeKT. LeHa No3.» pacCYnUTbIBAETCS NO creaywulen dopmyne:

Ny * Py + Ny * P;

Fva = Ny + N,
lpe:
Py - Tekyuwee 3HayeHne 3pHEKTUBHOM LieHbI NO3MLNN;
_ N - Tekywas ymctas no3mumns Mo KOHTPAKTYy Ha MOMEHT COBEPLUEHUS] CAENKN;
P, - ueHa cgenku;
_ N; - KONMYecTBO KOHTPAKTOB B cAeSKe;

PB,,,— HOBOe 3HauyeHne 3 HEKTUBHON LieHbl NO3MLNKN, pacCUMTaHHOE Noc/e COBEpPLUEHUS
caenku.
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9.

Ecnn knneHT, coBepluas caesnky, COKpallaeT paHee OTKPbITYIO NO3ULMI0, TO 3HaYeHne
napameTtpa «3ddeKT. LeHa No3.» He N3MeHseTCs.

Ecnu knneHT, coBepluas caenky, 3aKpblBaeT paHeEe OTKPbITY MO3ULMIO, TO 3HAUYEHME
napameTpa «2DddeKT. ueHa no3.» obHynsercs.

Ecnu knneHT, coBepulas caenky, nepeBopaymBaeT paHee OTKPbITYO NO3ULMKIO,

TO pacyeT NPOUCXOANT UCXOAS M3 TOr0, YTO KJIMEHT CHadasna 3aKpblBaeT CBOKO NMO3NLUIO
(a3dpdekTMBHAsA LeHa No3numn obHyNseTcsa), a 3aTeM KJIMEHT OTKPbIBAET U/Unu
yBENMYMBAET NO3MLMIO.

B napameTpe «PeanbHas B. Mapxa» oTobpaxaeTcs peanbHas BapuauMOHHas MapXa, KoTopas
MOXKET TPaHC/IMPOBATbLCS Ha HEKOTOPbIX CPOYHbIX pbliHKax (noapobHee cMm B 1. ).

5.3 NMpocMOTp A€HEeXHbIX NO3MLMN U OLleHKa
nokKynarteJZibHOM CnocobHoOCTHN

1.

Ecnu pgeHexHble TMMUTbI PACCUYMTBIBAKOTCA U KOHTPOJSIMPYIOTCS TOProBoM CUCTEMOM CPOYHOIo
pblHKa, OHW oTobpaxatoTcs B Tabnnue «OrpaHUYeHMs No KJIMEHTCKUM cHeTaM».

B cny4yae ncnonb3osaHusa EAM:

_ No3wnuunn no geHbram paccumntbiBatoTcsa cepeepoM QUIK n otobpaxkatotcsa B Tabnuue
«Mo3numm no geHbram». MHdopMaumsa o NokynaTesibHON CNOCOBHOCTMN KMEHTa AOCTYMNHA

B Tabnuuax «Knuentcknin noptdens» n «Kynutb/npoaatb».

B cxeme «M1+» AONOAHUTENBHO AOCTYMNHA BO3MOXHOCTb MO TpaHCAALMM pa3Mepa
6upxxesoro 'O B Tabnuue «OrpaHM4yeHmns No KIMEHTCKUM cyeTam» B MHPOPMALMNOHHbIX
uensx. [ns aToro ncnonb3lyeTtcs Hactponka BPJ1 «TpaHcnupoBaTb 6upxeBoe O B cxeme
MO+>».

B napameTtpe «®upma» Tabnauubl «Mo3numm no geHbram» otobpaxkaetca naeHTudunkaTop
du1pMbI, 4N KOTOPOW HacTpoeHa cxema EAN. Ecnu ncnonb3lyetcs o6begnHEHMNE Mo3munm

CO CNOT-pbIHKOM, B 3TOM napameTpe otobpaxkaeTcs hupma CrnoT-pblHKa.

B napameTtpe «Koa knneHTa» Tabnuubl «Mo3numnm no geHbram» oTobpaxaeTcs Koj KMeHTa

Ha CNoOT-pblHKE, A/ KOTOPOro HacTpoeHa eaMHas AeHeXHas no3uuus.

B napameTpax «Bxoaswmnn octaTtok» U «TeKywmin octatok» Tabnuubl «Mo3uumm no geHbram»
oTobpaxkaeTcs OCTaToOK AEeHEeXHbIX CPeACTB Ha Hadano AHS U Ha TeKYLWMIi MOMEHT BPEMEHMN,
COOTBETCTBEHHO. B cnyyae ncnonb3oBaHUSA Map>XWHaAbHOMo KpeaAUTOBaHMS OCTaTOK MO AeHbram
MOXeT 6bITb oTpMuaTenbHbIM. [nsa cxem «[o naevy» n «Mo ANCKOHTaM» TEeKYLMN 0CTaToK

No AeHeXHbIM CpeACTBaM yMeHbluaeTcs Ha BennymHy O, 3abnoKMpoBaHHOro Noj oTKpbITble
nosmummn. B cnyyae cokpalleHmns no3numMm Ha CpOYHOM pbiHKe AeHbry BO3BpawatTcsa (TeKyLwumn
OCTaTOK YBeNn4YnBaeTcs).

B napameTtpe «3abnokuposaHo» Tabnuubl «Mo3munii N0 geHbramMm» oTobpaxkatTcsa AEHEeXHble
cpeactsBa, 3ab610KMpoOBaHHbIE NOA4 aKTUBHbIE 3a8BKM Ha MOKYMKY Ha CNOT-pblHKe. Tak)Xe B 3TOM
napameTpe oTobpaxatTcsa cpeacTBa, 3ab/IOKMpoBaHHbIE NOA aKTUBHbIE 3asiBKM Ha CPOYHOM
pblHKe, NpUBOAsLME K OTKPbITUIO WUIN YBENUYEHUNIO NO3MLMK B 060MX HanpaBneHusax. [na cxem
«MMo nnevy» n «Mo AMCKOHTaM» B 3TOM NapaMeTpe TaKXe yuyuTbiBaeTCcs oTpuuaTesnbHas
BapuauMoHHas Mapxa, Nno OTKPbITbIM MO3UUUSAM KneHTa (CO 3HaKOM MJoC).
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7. B napametpe «Cpou. cuer» Tabnnubl «KnmeHTCKknin noptdenb» otobpaxaeTcs CYET Ha CPOYHOM
pblHKE, MPUBA3aHHbIA K KOAY K/MEHTa Ha CroT-pblHKeE.

8. B napametpe «I'0O no3.» Tabnunubl «KnneHtckun noptdenb» B cxemax «lo nneyy»

n «lMo gnckoHTaM» O0TObpaxarTCs AeHeXHble CpeacTBa, 3abN0KMpPOBaHHbIE NOA BCE OTKPbITbIE
Nno3MuUMM HaA CPOYHOM pblHKE. [JaHHOEe 3HauYeHne COOTBETCTBYET napameTpy «Tek. Yuct. Mos.
(noa, oTKpbITble NO3nNUNK)>» Tabnmubl «OrpaHNYEHNs MO KIIMEHTCKUM CYETaM».

9. B napametpe «I'0 3agB.» Tabnuubl «KnmeHTcknin noptdenv» B cxemax «lo nneuy» un «o
AVCKOHTaM» 0TO6pakatoTCs AeHEeXHble cpeacTBa, 3ab/10KMpoBaHHbIe N0 aKTUBHbIE 3a89BKU
Ha CPOYHOM pblHKe. COOTBETCTBYET NapamMeTpy «TeK.4YncTt.no3. (noa 3asekun)» Tabnunubl
«OrpaHM4yeHns No KIAMEHTCKMM CYETaM»,

10.B napameTtpe «HallokynkyHemapxuH» oTobpa)atoTcsa cpeacTBa, AOCTYMNHble ANS NOKYMNKU
HeMapXxuHanbHbIX 6ymar. B cxemax «[lMo nneuy» n «o AMCKOHTaM» 3Ha4YeHMe 3TOro napaMeTpa
MOX>HO MCMNO/b30BaTb AN OLEHKM KONM4YeCcTBa CpeAcTB, AOCTYMHbIX COBEPLUEHMS onepaumi
Ha CPOYHOM pbiHKe (CM. n. 6).

11.B napametpe «CtomMocTb noptdens» Tabnuubl «KnneHtcknin noptdenb» B cxeme «MA+»
oTobpaxkaeTcsa oueHKa TeKyLWwmx no3munim KnmeHTa. Takxe B 3TOM NnapaMeTpe y4YnTbiBaeTCs
BapuaLMOHHAs MapXa No OTKPbITbIM MNO3ULUAM KSIMEHTA MO CPOYHbIM KOHTPAKTaM BHe
3aBMCUMOCTU OT 3HAKa, a TakXe CTOMMOCTb NpeMMasibHbIX ONLMOHOB C YYETOM 3HaKa No3uumu.

12.B napameTpe «Hau.mapxa» Tabnuubl «KnneHtckun noptdenb» B cxeme «M+>» yuunTbiBaeTcs
PUCK NO OTKPbITbIM MO3ULUSM B CPOYHbIX KOHTpPaKTax.

13.B napametpe «Ckop.Mapxa» Tabnnubl «<KnneHTcknin noptdenb» B cxeme «M+» yunTbiBaeTcs
PUCK MO MO3ULUMSAM N aKTUBHbIM 3asiBKaM MO CPOYHbIM KOHTPaKTaM.

14.B napameTpe «Bapwuau. Mapxa» Tabnuubl «KnneHtckuii noptdenb» otobpaxaeTcs pasmep
TeKylien BapMaunoOHHOMN MapXu No BCeM NO3MLUMAM KAneHTa. [JaHHOoe 3HaYeHne COOTBEeTCTBYET
napameTpy «Bapuau. mapxa» Tabnnubl «OrpaHMYeHns No KIINEHTCKUM cYeTam».,

5.4 BbiCTaB/eHUue 3aABOK

BbicTaBrieHne 3a9BOK Ha CPOYHOM pblHKE Mpu ncnosbiosaHnm Moayna EAN HnyeMm He oTnmM4yaeTcs
OT coBepLlueHns onepaunii 6e3 ncnosnb3oBaHna gaHHoro Moaynsa. KnneHt naeHtudumumpytotcs

Mo TOProBOMYy CYETY, KOTOPbIN HeobxoamMo BbibpaTb B NapaMeTpe «ToproBbiii cueT». MNMone «Kopg
KNIMeHTa» He ABnseTcsa ob6a3aTteNbHbIM U €r0 MOXHO OCTaBUTb NYCTbIM.

MNpuMep OKHa BBOAA 3asiBKW Mo dbloyepcy:

Moay/ib eAMHOW fEeHEeXXHOMW NO3MULIUU CNOT- U CPOYHOro PbIHKOB 46



WHeTtpyment Toprossid Cuer ¥Yenoene MCNoAHEHKA

RIUS ~ SPBFUTO0001 ~ MocTaenTe B o4EPELL ~

[ NepeHocuTe saneky

@® Moxynia O Npopaxa 01.08.2019 |
Lena Kon-go (not 1) Obrem
| 134970 |2 [100 I | 1723483219 |
[ PeiHouHan max: 0 3843Tk KOM-BO
Koa Knuenta Obbem [0
| v] | 258264237 |
MopyueHue

da Ormaena <

MpuMep oKHa BBOAA 3aABKM MO MapXWPYEMOMY OMLMOHY:

ME depreatnes: Onumodel Beog 3anekm X

WHeTtpyment Toprossid Cuer Yenoene MCNoAHeHWA

GZ021750B19 w SPBFUTOO0001 ~ MocTaenTs B ouepeds ~

[ NepenocuTs saneky
Otows R [ |
Lena Kon-go (not 1) Obbem
| 20000 [ERIE = | [2000000 |
[ Peitoynan max: 0 334aTk KON-BO
Koa Knuenta Cbbem IO
| v| | 4040,05 |

Mopy4eHne
| | [ Mpoeepate gnanason uew

eI =

6. Moaynb EAIN n map>XuHanbHoe
KpeauToBaHMe Ha CNoT-pblHKEe

Moay/ib eANHOM AEHEXHON MO3ULMN MOXHO MCMONb30BaTh NMpU NPeaoCcTaBleHUN YCIyrn
Map>XMHaNbHOIFO KPeaMTOBaHMS Ha CNOT-pPbIHKE.

6.1 Cxembl BeaeHus no3mumn «lMo nneuy>»
n «lfMo AUCKOHTaM >

1. OTkpbITUE UNK yBENTMYEHME MO3ULUN Ha CPOYHOM PbIHKE MNpU UCNonb3oBaHun moaynsa EAM
paBHOLEHHO BbIBOAY AEHEXHbIX CPeACTB CO CYeTa KJIMeHTa. 3TO O3Ha4yaeT, YTo no3uums no
WHCTPYMEHTY Ha CPOYHOM pblHKE He BXOAUT B obecneyeHne, He ydyacTBYyeT B pacyeTe akTUBOB
KNNeHTa U Map>XuHasbHOro aMMuUTa.

2. Ecnun B HacTpoiikax 6ubnnoTtekn pacyeta NMMUTOB Ha CTpaHuue «OrpaHndeHuns Ha...» /
«HacTponku Map>XuHanbHOro KpeamMToBaHUA» He BKJlOUEeHa HacTporka «OrpaHnumTb onepaumm
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Ha CPOYHOM pbiHKe», cuctema QUIK no3songeT oTKpbIiBaTbh M yBeNMYMBaATb NO3MLUN HA CPOYHOM
pbIHKE Mpu oTpUUaTesIbHOM OCTAaTKe Mo AeHbraM B C/lyyae Ha/lMymsa COOTBETCTBYIOLLEro
obecneyeHus.

Ecnun HacTponka BKOYEHA, KIIMEHT HE CMOXET OTKPbITb MM YBETNYNTb NO3ULNIO HA CPOYHOM
pblHKe 6onee yeM Ha nMerLwniica cBoboaHbIV OCTAaTOK AEHEXHbIX CpeacTB. Taknum obpasom,
€C/IN TEeKYLWMI OCTaTOK NO AEHEXHbIM CPpeACTBaM OTpuUATENEeH, KIMEHTY Ha CPOYHOM pbIHKE
HeAOCTYMHbl onepauun, NpMBOASLLME K OTKPbITUIO WU YBEIMYEHMIO UMEKOLLENCS MO3nLnN.

3. BapuaumoHHada Mapxa He BIMSAEeT Ha pacyeT YPOBHSA MapXu, HO oTpuuaTenbHas BapvaunoOHHas
Map>ka B/IMSIET Ha pacyeT NoKynaTeabHOM CNOCOBHOCTN KnMeHTa. OTpuuaTenbHas uam
NonoXxuTesibHasi BapnauMoHHasa Mapxa byaeTt yyTeHa B CpeAcTBax KaneHTa nocne
COOTBETCTBYHOLWErO KIUPUHIa UamM NpoOMKIMPUHTIa.

4. [1ns opraHu3aunm NocT-Tpena KOHTPOAS ANs CPOYHbIX c4YeToB, paboTatowmx no cxeme ¢ EAN
MoXXeT 6bITb MCNOSIb30BaH cneumanbHbin naarnH Paboydero mecta QUIK TepMmmnHanbHOro Mmoayns
puck-meHeaxepa «Colibri».

6.2 CxeMma BegeHmsa nosmummn «Ma+»

Ana KOPppPeKTHOro pacyera Map>XuHaJibHbIX Noka3artenen B Bubnmoreke pacuera

nnmuTtoB cepBepa QUIK Heob6xoanmo:

1. HacTtpouTtb MyNnbTUBaJIOTHYIO AEHEXXHYI0 no3uunio (ctpaHmua «KnueHrtbi» /
«/lon.Tern pacyéToB>», HacTpoika «JlonosiHuTeNbHble BaJlOTbl > ).

2. B BbI6paHHOM Tere pac4yeToB 06beAMHNTb BCE BaJIlOTbl KOHTPAKTOB U BCe BaJ1lOThl
CTOMMOCTM LUara LeHbl.

3. Y6eauTbcCcs, UTO HACTPOMKa OXBaTbiBaeT BCE CPOUYHbIE PbIHKW, BKJIKOYUEHHbIe
B €ANHYIO AEHEXXHYIO NO3ULMUIO.

1. B cxeme BegeHus nosunumini «MO+» cpeacrsa nog obecneveHmne no3nunn no GbloYepCcHbIM
N OMNUMOHHbLIM KOHTPaKTaM He BblUMTAOTCSH U3 CTOMMOCTU NOPTdENs, a y4YUTbIBAOTCS Npwu
pacyeTe HayanibHOW N CKOPPEKTUPOBAHHOM MapXMu.

2. o dbloyepcam MOXHO HaCTPOUTb AUCKOHTbLI, KOTopble 6yAyT UCNOMb30BaTLCA NMpPU pacyeTte
HayasbHOM N CKOPPEKTUPOBAHHON MapXu. JonyCcTuMble 3HauYeHnsa ang apdeKTUBHbIX AUCKOHTOB
Diong W Dspore MO (PblOUEPCAM HaxoaaTca B MHTepsane [0;1].

3. HacTpoiku MOXHO 3a4aTb C yKaszaHueM npedukca, YTo No3BOASET HACTPOUTb 3HAYEHUS
AVCKOHTOB Ha onpefenieHHbll 6a30BbIf aKTUB U HA KOHKPETHble hbloYEepPCHbIE KOHTPAKThI.
MpuMep HaACTpOMKM NpuBEAEH HUXeE:

Koapouupentel  AWCKoHTE

Crucok gucKoHT 0B
na Gyr4arar

A long |£l short |£|. min |0| I min sPlK long |K shart |
05 nz
0.3 03
045 03

4. B cxeme «M[+» cylwecTByeT ABa BapuaHTa NosyvYeHUs CTaBOK pUCKa K/IMPUHIOBOro LeHTpa
(KL) no dbrovepcam:
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BbluncneHue ctaBok pmcka no dpbloyepcaMm ncxogs ns senmumibl FO n KOTUPOBKU
KNuMpuHra. ina sToro Heo6xoaAnMO BKAIOUYNTb HACTpoOKKy «OnpefeneHne CTaBku pucka
dbtovepca n3 NO» Ha cTpanunue «OrpaHnyeHms Ha...» / «HacTpomkn Map>XuHanbHOro
KpeanToBaHus», nnbo B wabnoHe «Mo nneuy». MNpn ncnonb3oBaHMU HAaCTPONKMK
«OnpegeneHune ctaBkun pucka dbrodepca ns NO» ANCKOHTbI pacCYUTbIBAOTCS

no cneaytowmnm gopmynam (Npm MCNonb3oBaHMM aaHHbIX 0 FO 13 nHtepdeica CpoyHoro
pblHKa MB MCNOMb3ylOTCS 3Ha4YeHus, TpaHcApyeMble 6e3 yKa3aHus ypoBHSA pucka):

'O nokynaTesst

D, =
long ™ Kor. kaupusra

'O npopaBua

D =
short ™ Kor. KupHHTra

Mpn 3TOM NoOAyYeHHble TakKnM 06pa3oM 3HaUYEHUS AUCKOHTOB YYUTbIBAOTCS KaK CTaBKWU
pucka KL.

Ncnonb3oBaHne MHpopMaunoHHOro nHtepdenca MCC Mockosckon Bupxu ans
NoNy4YeHNs MHAMKATUBHbIX CTaBOK KLl Mo Cpo4HbIM KOHTpakTaM. [na Ucnosb30BaHUS
TPAHCNPYEMbIX CTABOK A5 K/IMEHTA A0/IKHA 6bITb BK/IOUEHa HacTponka bubnmotekn
pacueTta nMMuUTOB «Mcnonb3oBaTb AUCKOHTLI KU» (nogpobHee cM. B PykoBOACTBE MO
aaAMUHNCTPUpoOBaHUO «HacTpoikmn Bubnmortekn pacyera NMMUTOB» ).

JononHutenbHO B HacTpolke «ba3oBble 3HaYeHns KoadhPUUMEHTOB A1 pacyeTa
OVNCKOHTOB» MOXHO 3afaTb KO3 dUUMEHTbI, KOTOpPble 6yAyT NPUMEHSATLCS K AUCKOHTaM,
paccyuTaHHbiM 13 0.

Hanpumep, MOXHO MCNONb30BaTb 3Ha4YEeHUs KO3 DULUNEHTOB, YCTAHOB/IEHHbIE
YkazaHnem N26681-Y ons KIMEHTOB C pa3/iIMyHbIM YpoOBHEM pucka («2» ansa KCYP unu
«2,8» ona KHYP).

5. Puckun onumoHoB onpenensaTcd ¢ npuMeHeHneMm Mmogenn bnaka-LLloynsa B cueHapHOM nogxoae
C UBMEHEHMEM CTOMMOCTU 6A30BOro akTueBa U BONATUIBHOCTM.

6. B cxeme «M+» gocTynHa cneuuasnbHas HaCTporKa «YMpoOLWEHHbIA yYyeT NpeMmnanbHbIX
OnNuUMOHOB», KOTOpas MNO3BOMSET YUMUTbIBATb ONepaLnmn TObKO C NPeMnasibHbIMU ONULMOHAMKN KaK
onepauum ¢ HeEMapXuHasnbHbIMKU akTuBamu. NoapobHee 06 0CO6EHHOCTN HACTPOMKMU:

Map>kMpyemble OMLUMOHbI HE NoaAepKMBatoTCS.

JocTynHa nokynka npeMunasnbHbIX ONUMOHOB, @ TakXe npojaxa B pamMKax 3aKpblTUs
nosnuunn. ObpasoBaHue OTpULATENBHOM NO3MLMKN 3anpeLLEHO.

Mpy NoOKyrnKe NpemMmanbHOro OrnuMoHa CrnucbiBaeTCa NpeMunsa rno caesnke, rnpu npogaxe -
3a4yncnsaeTcd.

ONnHHBbIE NO3ULUMKM NO NpeMUasbHbIM OMUMOHaM He YUYNTbIBAOTCHA B Map>XXUHaNbHbIX
nokasatensax. Mpu Hanuunm KOpPoOTKMX NO3ULNIA BO3MOXKXHOCTb TOProB/u,

3a UCKIYEHMEM onepaumin 3aKpbITUS No3MuMi no AbbiM akTMeBam nopTdens,
6nokupyeTcs A0 Tex nop, noka He 6yaeT NMMKBMAMPOBAHA KOPOTKas OMNUMOHHas
no3nuus.
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JonyckaeTcs nokynka NpeMuasibHOro ornuuoHa 3a 3aeMHble CpeacTBa, €C/n Noj AaHHYI0
onepauunto gocTtatoyHo cBobogHoro obecneveHuns. MNMpu 3TOM y4YnTbiBAaE€TCA HACTPOMKa
«OrpaHMunTbL onepaumm Ha CPOYHOM pbIHKE», KOTOpas OrpaHMYMBAET BO3MOXHOCTb
NOKYMKM TEKYLMM OCTAaTKOM MO BantoTe ynnaTbl NPEMUN, @ TaKXe MapXMHANbHOCTb
Ba/tOTbl CMMCAHUS NpeMunn/KoMmmccum. Ecnm Bantota HeMapXXuHanbHa, TO onepaums
AOMONIHUTE/NIbHO OrpPpaHUYeHa ee TeKYLIMM OCTaTKOM.

MpeMmnanbHble ONUMOHBbI HE YUYUTLIBAKOTCS B MHOXECTBaX MHCTPYMEHTOB C 3aBUCUMbIMU
LeHaMu.

7. NMpouune ocobeHHOCTH nNpm paboTte
c moaynem EAN

7.1 [locpo4yHoOe UcnoJiHeHue onuymoHa

1. [nfA Kaxaoro KoHTpakTa Ha CPOYHOM pblHKe MOCKOBCKOW BUpXxw ycTaHOBAeHa aaTta
3KCNupaumu, To ecTb AaTa, A0 KOTOPOM 3TOT KOHTPAKT TOPryeTcsa Ha pbiHKe. [19 MapXupyembix
OMNUMOHOB B paMKax TOProBoM cucTteMbl MOCKOBCKOM Bupxn nogaep>XmeaeTcs npoueaypa
[OCPOYHOIro UCMOJSIHEHUS OMNMuUMOoHa. 3assBKM Ha AOCPOYHOE UCMOJSIHEHME OMUMOHOB MoAatTCa Npu
NOMOLUK crieumanbHoW TpaH3akumn B knacce OPTEXP («MB JepuBaTuBbl: DKCnnpaums
OMNUMOHOB»).

2. 3as1BKW Ha AOCPOYHOE MUCMOJIHEHME OMuUMOHa HeEOH6X0AMMO BbICTABSATb BO BPEMS AHEBHON Unu
BeyepHel TOproBoi ceccnmn. BoiCTaBNeHHbIe 3as9BKN UCMOHAOTCSA BO BpeMs KIMPUHIa nnm
NPOMKJIMPUHTa.

3. [na BBOoAa 3asiBKW Ha akcnupauuio Bbibepute B Pabouem Mecte QUIK nyHKT MmeHio AlenctBua /
BbIiNnONHUTb TpaH3akKUMIO. B nossusweMcsa gnanore Bbibepunte TpaH3akumio Ha «BBoa 3aaBKK
Ha aKCNMpaumuio» N HaXXMUTE KHOMKY «BbINOAHUTbE»:

JloctynHele knaccel JocTynHele TpaH3aKLMM

ME Jepueatuess: Derovepchl PN Beog 3amBK1M Ha IKCNMPaLMIO

ME Jepueatnesl: JKCNMpaUma cnuMoHoB CHATE 338BKY Ha IKCNMPaLMID

ME ©P: Beikyn: AgpecHele 3aABKN KeHTpone AoNcAHUTENBHER CrpaHMYeHi

ME ©P: Mepenqroe pasmewwenune (OBauraumn)

ME ©P: Pazmewyernne AgpecHile 3anskw: pacd.e USC
MEB @P: PEMO e wH. eantoTe: EUR (Akumn)

MEB ©P: PEMO & wH, santote: EUR (O6Gauraumm)

MEB @P: PEMO ¢ LK 1 geHe (Akumun)

MEB ©P: PEMQO ¢ LK agpecroe (Akunu)

ME ©P: PEMO ¢ LK nndoprmaumonHbi

MBE @P: PEMO-M: OBauragmun

ME ©P: T+: ETC

ME ©P: T+: ETF

ME ©P: T+: ETF (pacu. 8 EUR)

ME ©P: T+: ETF (pacu.s USD)

ME ©P: T+: Akupn

ME ©P: T+: Ak u JP (pacu.s USD)

MB ©P: T+: - Axcupmn

ME ©P: T+: Kgan, MHeecTopel

MB ©P: T+: HenonHele noTel

MB ©P: T+: Man v
< >

BrinonHute OTtmena Cnpaeka
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5.

6.

Takxxe Avanor BBoAa 3asiBKM Ha 3KCMMPaLIMIO MOXHO Bbl3BaTb M3 KOHTEKCTHOIO MEHI0
«[J0CpPOYHOE UCTONIHEHNE OMnuUMOoHa» B Tabnmue «Mo3MuUmMm Mo KIMEHTCKUM cUYeTam>.

B dopmMe BBOAa TpaH3aKuUuM BbIGEPUTE NHCTPYMEHT, TOProBblii CYET M BBEAUTE KOJIMYECTBO
KOHTPaKTOB, KOTOpPble HEO6XOANMO MCMOMHUTL I0CPOYHO. 1A OTNpaBKM TPaH3aKLUMN HAaXMUTE
KHOMKY «BBectu»:

Wretpyment | RN02500BFO ~

Konuuecteo | 100 = Nemt

-

Toprossii cuer | SPBFUT00000 »

Bazoewwt aktme  RIMO [SPEFUT]

fata skcnupagun  18.06.2020

Liena cTpaiie 102500

Tun onumona  CALL

Beectn OTMEHWTE

B ¢opme BBOAa foctynHa nHdopmaumsa o 6a3oBoOM akTMBe, AaTe KCNUpaunm, LeHe CTpank
M Tune onuunoHa.
Mpu BbICTaBNEHMM 3a8BKN Ha SKCMMpPaALUIO OMUMOHA BbINOAHAKTCA cCneaytowme NnpoBepKu:

MpoBepsieTcsl, UTO yKasaHHOE KOMMYECTBO HE MPEBbIWAET TEKYLLEN YANCTOM NO3NLNM NO
OAHHOMY OMLMOHY.

MpoBepsieTcs, UTO Ha CYETE K/IMEHTa AOCTAaTOUYHO AEHEXHbIX CPeACTB AN U3MEHEHUS
(btouepcHol No3numMM B pesysibTaTe 4OCPOUYHOIro UCMOMIHEHUS OMUMOHA.

Ons onunoHa «BHe AeHer» NpOoBEepseTCcs, UYTO y KJIMEHTa AOCTaTOYHO CPeACTB, YTobbI
NOKPbITb pasHULLY MexAay CTPalkoM U TeKyLLen pbIHOYHON LLEHON.

3aperncTtpmpoBaHHas 3asiBka Ha 3KCnupauuto onumoHa nosBmMTCSa B Tabnnue 3asBOK Kak
aKTUBHas. AKTUBHYIO 3asBKY MOXHO CHSATb. ECAM nNpu nMelowencs akTMBHOW 3asiBKe BbICTaBUTb
elle oaHy 3asBKY Ha 3KCNMpauuio No 3TOMY e TOProBOMYy CYeTy, npeabiaywas 3asBKa Ha
aKkcnupaumio byaet aBToMaTUYECKM CHSATA TOProBoi cucTemMol. MNpu 3TOM KONMYECTBO B 3asBKax
He CYMMMpYyeTCs, KOSIMYEeCTBO B 3asiBKe byaeT COOTBETCTBOBAaTb KOIMYECTBY, YKa3aHHOMY

B NocnefHen 3asaBKe Ha aKCnMpauumio.

Ecnu akTMBHas 3asBKa Ha aKcnupauuto He byaeT cHATa 40 KAMPUHIa WKW MPOMKAMPUHIa, OHa
6ypeT ncnonHeHa. B pesynbTaTe MCNOMHEHMS TOProBasi CUCTEMA FreHepupyeT caenky Ha
npoAaxy B Kiacce onumoHoB (koa knacca SPBOPT). No napameTpaM caenku, nony4YeHHomn 13
ToproBon cuctembl, Toproebii MHTEPDENC CPOYHOro pbiHKka MockoBckol 6upxu (FortsGate)
dopMupyeT PUKTUBHYIO 3a8BKY Ha NpoAaxy, CBsA3biBaeT €é CO CAE/IKON U3 TOProBoi CUCTEMDI
n oTnpasnseT 3Ty nHdopmaunto Ha cepeep QUIK (ansa atoro B HacTponkax FortsGate gonxHa
6bITb BKIOUEHa HacTpoika «GenerateFakeExpOrders»). CBsi3b Mexay CAEMKOM MO OCHOBHOMY
knaccy (SPBOPT) n 3aaBkoii no knaccy akcnupaumn (OPTEXP) oTcyTcTByeT. B 3aaBKe n caenke
no knaccy SPBOPT yka3sbiBaeTcsa koA pacyeToB «EXP».
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8.

B pe3ynbTaTe MCMNOMHEHMS 3a8BKM Ha 3KCNMpaLNIO ONUMOHA TOProeBas cMcTeMa Co3faéTt caenky
B knacce SPBFUT mn noctasnseT no Hen dbloyepc. B cnyyae 4oCcpodHOro ucrnosHeHusa PUT
onumoHa TeKyLas Yncras no3mumsa no COOTBETCTBYOWEMY (dbloUepcy yMeHbllaeTcsa. B cnyyae
AocpoyHoro ncnonHeHns CALL onumoHa Tekylwas 4ymcras no3mums no COOTBETCTBYIOLWEMY
dbtoyepcy yBenmumBaeTcs. B 3aBMCMMOCTM OT TeKyLWen YNCTOM MOo3MumMn no gbloyepcy, KoTopas
6bl1a 4O UCNOTHEHUS OMNUMOHA, OCYLLECTBISETCS CNMCaHNE UM HAYNCTTIEHNE AEHEXHbIX CpeacTB
BC1eACTBME U3MEHEHWS pa3Mmepa rapaHTuinHoro obecnedeHus. B cnyyae cokpalieHums no
MOAYJ0 TEKYLLEN YNCTOM NO3ULMM NO pblovepcy AEHEXHbIe CpeAcTBa BbicBO6oXKaAatoTCa —
TeKYLWWN OCTaTOK KIMEHTa Mo AeHbraM yBen4ymBaeTcs. B cnyyae yBennyeHms no Moayso
TeKYLEeN YNCTON NO3ULKNM NOo PbloUepCy AeHEXHble CpeACcTBa CMMChIBAOTCSA — TEKYLLMMA OCTATOK
KJSIMEHTa Mo AeHbram yMeHbllaeTcs.

Mo napameTpam Nony4dYeHHoM caenkm ToproBblit MHTEPdhENC CPOYHOro pbiHka MOCKOBCKOI BMpXK
(FortsGate) dbopmMmnpyeTt GUKTUBHYIO 3asiBKY, KOTOpas MCMOJIHSETCA NOJlyYEeHHOM caenkon (ans
3TOro B HacTtpomkax FortsGate gonkHa 6biTb BKIlOUEHa HacTponka «GenerateFakeExpOrders»).
B 3asaBke n caenke no knaccy SPBFUT yka3sbiBaeTcsa KoA pacyeToB «EXP».

Bce npeMuanbHble ONUUOHbI HA aKLMKXU U BaniloTy Ha MOCKOBCKOM 6Mpike ABNSAOTCA
eBponencKkMMu. [1oCpoyHOE UCNOJIHEHME MO TAaKUM KOHTPAKTaM He NpeaycMOTpPEeHo.

7.2 Ucnonb3oBaHue KIro

HekoTopble TOpProBble CUCTEMbI CPOYHOIO pbiHKA N03BoNAOT 3aaaBaTtb KO (koaddunumneHT
rapaHTuiiHoro obecrneyeHus). Mcnonbays KO, MOXHO yBeEMYMBATb WUIN YMEHbLIATb pa3Mep
rapaHTuiiHOro obecneveHmnsl, 610KMpyeMOro Noa akTMBHbIE 3a9BKN N OTKPbITble NO3MLMUMN.

Mo ymonuaHuio KFO=1. 310 03Ha4aeT, 4To pasmep b6nokmpyemoro MO He MeHsaeTcs

(He yBenuumnsaeTcsa U He yMeHbluaeTcs). Ecnn pasmep 6nokmpyemoro 'O TpebyeTcsa yBenmuuTb Ha
20%, Heobxo0aMMO yCcTaHOBUTb 3HaYeHne KO pasHbiM 1.2. Ecnu pasmep 6nokunpyemoro o
Tpebyetca ymeHbwnTb Ha 30%, B kayecTBe 3HauyeHus KO HeobxoammMo yCcTaHoBUTL «0.7».

Ecnu 3apatb KO paBHbIM 0, To B pacyeTax EAN cepsep QUIK 6yaet ncnonbsosatb KO paBHbIM 1.

CyuwecTBytoT creaytowme BapuaHTbl paboTbl ¢ KIMO:

1.

Ecnu Moaynb eanHOM AEHEXHOW MO3ULUM HE UCTIONb3YETCS, B HEKOTOPbIX TOProBbIX CUCTEMAX
CPOYHOIro pbiHKa (HanpuMep, Ha CPOYHOM pbiHKE MOCKOBCKOW Bupxu) noaaep>xmBaeTcs
yCTaHoBKa BennunHbl KO Ha AeHEeXHOW No3numn KaneHTa. YCTaHOBKa AEHEXHOM No3numm
OCYLLECTBNSIETCS NYTEM 3arpy3ku nNo3muun ns daiina nam npm noMoLwm TpaH3akumnm «YCTaHOBUTb
INMUAT
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Crncok TpaHzakumii x

JoctynHele Knaccel JocTynHele TpaHIaKLMm

SPB: PEMO aapecHoe » | |Beog 3anekm

SPE: PEMO ¢ LK Akumn TO-T1 CHATHE 33ABKK

ME BanwoTa: ETC MepecTaEnTe 33ABKK

MEBE Bantota: ETC (SWAP) ¥ 4anWTb BCE 33ABKM MO YCNOBKUHD

ME Bantota: ETC (Mnpopmaumoreif)
ME BanroTa: PMC: ETC ¥4anuTe AUMNAT

MEB Bantota: PMC: ETC (SWAP) W3meHenne 3anpeTa Ha onepanmumn KIMEHTOB
MB Jepueatues: OnuyuoHe CHATE CTON-33ABKY

Akrnenposate cron-sasexy

ME Jepueatuess: JKCIMpaumna cnUMeHoE CTon-zaaeka

ME ©P: Beikyn: AgpecHele 3aABKN Caenate cTon-3aasky ceoei

ME ©P: Mepenqroe pasmewwenne (OBauraumn)

ME ©P: Pasmewenne: Agpectiie sanskw: pacd.e USC
MB @P: PEMO e wH. antoTe: EUR (Akumw)

MB @©P: PEMO & wH. santote: EUR (OBauraumm)

ME ©P: PEMO ¢ LK 1 geHe (Akumun)

MEB ©P: PEMQ ¢ LK agpecroe (Akuuu)

ME ©P: PEMO ¢ LK nndoprmaumonHbi

MBE @P: PEMO-M: OBauragmun

MB @©P: T+: ETC

ME ©P: T+: ETF v
< >

| BrinonHute | Otmena Cnpaeka

Ons poctyna K napametpam KO Ha dopMe yCTaHOBKM OrpaHMYeHnst Heo6XxoamMMOo B pexnme
oTobpaxkeHus BKIIOYNTb HAaCTPONKY «nHaMnyecknii (Nnogaep>xXmBaeT He BCE TUMbl TPAaH3aKUWN,
He peKoMeHAyeTCs AJ19 BBOAA YC/IOBHbIX 3asBOK)» B OKHe «Toproens» / «3asaBkn» / «®opmbl
BBOJAA» OCHOBHbIX HacTpoek paboyero mecta QUIK.

ME Jepueatuesr Perrdepcbl YETaHOBUTE AMMUT

Pupma Teproesii cuer

SPBFUT [SPBFUT] ~ SPBFUTO000S ~

JINMWT N0 JEHEKHEIM CPEACTEAM

Koadpuument knnentckoro D Menonesosate KIO
[1.2 | Mis
CKOppPEKTMPOEATE MMUT

I,ﬂ,a

ABTOMATHYECKEA KOppEKLMA NHMIATE

Mo ymonyaHuo ~

I_IpoﬁepKa AWKMWTE HE 3340NKEHHOCTE

18

Beinontute OTmena

2. [lpu ncnonb3oBaHmn Moaynsa eANHON AEHEXHON No3uuum yctaHoBka KO BbINOAHAETCS TakuUM
e obpasoM, kak n korga EAMN He ncnonb3yeTtcs, TO eCTb NyTeM 3arpy3ku koadpduumenta o
BMeCTe C OrpaHMyeHueM no geHbraM. Tak Kak rnpu ucnonbsosaHuu EAM KOHTpOAb INMUTOB
ocyuwectenseTcs cepeepoMm QUIK, To nocne 3arpy3kn orpaHmyeHms (coemectHo ¢ KIro),
npoBepKa NOKynaTenbHON cnocobHOCTU NpU BbICTaBeHUM 3a8BOK 6yAeT OCyLeCcTBAATbCS
ABaxapbl: Ha cepBepe QUIK u B Toprosoli cucrteme. OrpaHnyeHue B TOProBo cucremMe 3ajaeTtcs
B AOCTaTO4YHO 60/bWOM 06bEMe, UTo6bl OHO NpendaTcTBoBaso paboTe KAMeHTa.
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Ecnn nuMuTMpoBaHMe KMeHTa OCYLLECTBSIETCA B COOTBETCTBMN C TpeboBaHMAMM YKasaHus
BaHka Poccum ot 12 deBpansa 2024 r. N2 6681-Y, To ANs TaKoro KAneHTa AOMyCKaeTcs
ycTaHoBKa 3HadeHunsa KO ot 1 u Bbiwe.

7.3 lNpoBeaeHne KJAMPUHra no pacnmcaHuio

lMpoBeaeHue KAupuHra no pacnmMcaHUo HacTpamMBaeTCHd B CNeAYyoLWKnX caydaax:

NHTepdelic cpoyHOro pbiHKa He npucbklnaeT Ha cepeep QUIK nHdopmMauuno o cMeHe ceccum

M HeobX0AMMOCTWN NPOBEAEHUS KIIMPUHIa.

Ha cepBepe QUIK no cxeme EAIN paboTaeT 60nee 0AHOro CpOYHOr0O pblHKA, U KIUPUHI Ha 3TUX
pblHKAX OCYLLECTBNSETCS B pa3HoOe BpemMs.

PacnucaHune HacTpamMBaeTcs B HAaCcTpoikax 6UBINOTEKN pacyeTa JIMMUTOB Ha CTpaHuue «Yyer
ornepauuin CPOYHOrO pPbIHKa»:

~ PacusT no onepaumar CpouHOD phiHES K.nacokl & onpedeteHHer Teryw e Bpera OCHOBHOMD KHPWHTS
@ O6iWme napamerped ~ | [ Wcnonezosare nopreensros M0 BaIJHaU-HDf'HUﬁ MAPGKH © YHETORM AETOMATHYECEME
% Opyrve naparmeTpel [C1NpoEoquTe pacYET BApMALMOHHOR HapH [T BRI (TS (®) Mo pacnucaHio
% Bpokepokan komuccuA K.NacChl © PACHETOM BAPHAUMOHHON MAPHLT Bperaa kaaupuHra
§ Knaccel BperA NporMEsyTOMHOM O KIMPMHE &
G WHCTpYMEHT AETOMATHYECEME
@ Nonezosaren [[] PaccuuTeiBaTs CTOMMOCTE MPEMUANEHBE OMUMOHOE (®) Mo pacnvcarHio
= @ KadeTel Pacc M THIBETE NOSMLMIG N0 CROYHORY PEIHKY BpErda KAUPUHNS
¢ Komucoua Spokepa [ NpoBepars HauuMe AMMIATA Ha CROMHOM PelHEE
¢ JameHa koo []Mecnonbaosare peankHyin BapHaLHOHHYK Mapy Cyraraa akTHEDE Ha CPOYHOM PEIHEE
G Cybepokepe [ Ywreisare koruccuo TC FOPTC Braouats nonos. BapMall. Mapsy
& Hactpoiiky "nneya” [] KoHrpoavpoeate akcivpaumio BKMaTE OTPMUL. BApMAL,. FapH#y
2§ Wadnone [Heil 00 3 KCIMpaLMT: ] .
$ Mo kamcomm Knaccel, B KoToPEI AonyckaeTcA Hynesoe [0
§ Mo nrew” [ MrropuposaTe komuccso T POPTE NpM 0CHOEHOM KAMpMHCE
Mo orpariuenism [[] PaspeiwumTs nepeEopaT onUMOHHORN NOSMLMM
¢ Mlon Teru pacuéTos [] BeinoaHaTs WHIMEMIYANEHEIE PACYETEI KAWEMHEE N0 TOPOBEIM CHETaM
§ YuéT onepauMi cpawHoro p [] OrknoHaTe 3anEKM N0 TORrOBOMY CHETY GES NPUEAZKM K KDY KIWEHTa
G BanaTe AsHeskHb NGSHIM [ NMpu pacuére AMKEMD. CTOMMACTI SNUWOHOE YUHTEIBATE TEOP. WEHY Cnor-knaccer:
=1 § DrpaHHIeHiA Ha .. [IMen. npu pacyéTe puck-napat. cpod. phiHKA NOAHYO CTOMM, NORTEA
¢ Lenbi sameox [] Tparcnuposate Gupskesoe [0 & crene MO+
& KOppeKTUROBKE MMMMTe Maermaukarop gupiic) COOTEETCTEWE KAMEHTCKHY KOLOE:
% Mcnonesosanue e CREAEIS [ Q| | Knacchel ¢ A0n. pEsEpEMpOBaHMEN [0
¢ HacTpoiiku rapsuHan: poalgeneeapainesynfiy:
& KEanMeUUMpOBaHHEE 1 SPBFUT Koa kaverma | Toprosuii c4eT ha |
¢ HocTynHes Gumaru WE SFEFUTOO002
@ Mo fymarar Ha cueta W SPEFUTOO001
§ MurmansHel paziep CooTeeTCTEME CNOT-SKTHEOE G330BEIM KTHESM
§ Dewém sansok CPOYHbIR KOHTPAKTOE
G Tunbl samsck Sa—
% Onepauww PMC. PEMD
= g NonanHiTenkHeIE orpaHudE
& LeHe sanBok
)@: HocTynHele Syrarid
P @ MIFmEr mAaRnK N N ;F_ NoBasuTe
1 Unanme

«  TpuHATE
® Orvene T Nofseime 1 Uganme 73 DoBasurs i Ypanume
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7.4 Py4yHoOe npoBeAeHue KJIMpUHra/npoMkKJMpuHra
U peKaJsibKynsauua JIMMUTOB

Mporpamma QMonitor nogaep>xmBaeT NpoBeAEHNE N OTMEHY KAUPUHIa U/WUAn NPOMKINPUHIa, 4To
MOXeT 6bITb NCNOSIb30BAHO, HanNpuMep, A1 OTMEHbl U NPOBEAEHNS KNIMPUHIa Npy BO3HUKHOBEHUM
cbos1 B TOproBon cucreme.

Ecnun n3-3a c605 NPOMKAUPUHT UAN KIUPUHT HE 6bis1 BbINOAHEH MAKW 6bl BbINO/IHEH TO/IBKO AN
4YacCTU TOProBbIX CYETOB, CeAynTe MHCTpyKUumMam B nn. 7.4.1 — 7.4.4,

7.4.1 MNpo6nema nocne NpoMKJIAUPUHra

Ecnv npobnema BO3HMKIA NOC/e NPOMK/AVMPUHIA, BbINONHUTE cneaytowmne 4eNcTBUS:

1. OtkpownTe B nporpamme QMonitor nyHKT MeHto Actions / FORTS clearing.

2. B cnuncke «FirmID» BbibepuTe pupMy CnoT-pbliHKa, AJ1S1 KOTOPOW BbINOJIHEHA HacTponka EAN.
3. B rpynne «Options» Bbibepute onuuto «Cancel promclearing» n HaxmmTe KHOMKy «OK>»:

FORTS Clearing *

Firrnl D:

BROAT
AUTOFOLLOW
EES_FIRM

MEOG3900000

MCOT00100MBE,
NCOD33300000
MEWFIRM
NSDFIRM

SPEFUTT

Optiohs
" Run clearing " Run promclearing

" Cancel clearing

oK | Cancel |

4. llocne 3Toro B nore gunepckon bubnmnotekn Deallib.log nosasutca coobweHune:

Manual clearing manage is scheduled (3)

Monoxante, noka B damnne Deallib.log He nosasuTca coobuieHue:

Reset clearing done

Bpemsa oxuaaHnsa 3aBUCUT OT HAaCTPOEK cepBepa W Konn4yecTsa JIMMUTOB M CYeTOB, 06bIYHO
3aHUMaeT 1-2 MUHYTHI.

5. OtkpoinTe B nporpamme QMonitor nyHKT MeHio Actions / FORTS clearing » B cnncke «FirmID»
BblbepuTe naeHTudmnkatop duUpMbl CNOT-pbiHKA, 415 KOTOPOro HAaCcTpoeHo obbeanHeHne
OEHEXHOWN No3nUnm.

6. B rpynne «Options» BbibepuTe onuuno «Run promclearing» n Haxmmute «OK»:
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Firmnl D:

BROAT
AUTOFOLLOW
EES_FIRM
ME03900000

MCO100100ME K,
NCO033300000
MEWFIR M
WNSDFIRM

QME

SMS_FIRM
SFPERFUT
SPEFUTI

Optiohs

" Run clearing

" Cancel clearing  Cancel promclearing

0K | Cancel |

7. Mocne atoro B danne Deallib.log nosasutca coobeHne:

Manual clearing manage is scheduled (2)

Monoxante, noka B damnne Deallib.log He nosasuTca coobuieHue:

Clearing done

8. Yb6eputecb no gaHHbIM Paboyero mecta QUIK, 4TO NpOMKAUPUHI MpoLLEen yCnewHo.

7.4.2 Tpo6nema nocne OCHOBHOIO KJIMPUHra
Ecnu npobnema BO3HMK/IA NOC/Ie€ OCHOBHOMO KAIMPUHIa, BbINOJIHUTE cneaylwme 4enCcTBUS:
1. OtkpounTe B nporpamme QMonitor nyHKT MeHto Actions / FORTS clearing.

2. B cnucke «FirmID» BblbepuTe npMy CnoT-pblHKA, AN19 KOTOPOM BbINOSIHEHA HAcTporka EAN.
3. B rpynne «Options» Bbibepute onuunto «Cancel clearing» n HaXxXMmTe KHOMKY «OK>»:

FirrnlDy:

BROAT
AUTOFOLLOW
EES_FIRM
MEO093900000

MCO100100ME K,
NCO033300000
ME'WFIRM
NSDFIRM

SPEFUTT

Optiohs
" Run clearing " Run promclearing

(™ Cancel pramclearing

Ok | Cancel |

4. Tlocne aToro B nore annepckon 6ubnmnotekn Deallib.log noasutca coobuieHune:
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Manual clearing manage is scheduled (1)

Moanoxante, noka B damnne Deallib.log He nossuTcs coobieHne:

Reset clearing done

Bpemsa oxumaaHusa 3aBUCUT OT HAaCTPOEK cepBepa U KOIn4YecTsa JIMMUTOB M CYETOB, 0O6bIYHO
3aHUMaeT 1-2 MUHYTHI.

5. Otkpoiite B nporpamme QMonitor nyHkT meHio Actions / FORTS clearing n B cnncke «FirmID»

BblbepuTe naeHTudmnkatop GuUpMbl CNOT-pbiHKA, AN KOTOPOro HAaCTPOEHO 0bbeanHEHne
AEHEXHOW No3nunm.

6. B rpynne «Options» BbibepuTe onumio «Run clearing» 1 HaxxmMute KHoNKy «OK»:
FORTS Clearing *

Firmnl D:

BROAT
AUTOFOLLOW
EES_FIRM
MEOG3900000

MCO100100MBE
NCO038300000
MEWFIRM
NSDFIRM

GME

SMS5_FIRM
SFBFUT
SPEFUTT

" Bun promclearing

" Cancel clearing © Cancel promclearing

(u] | Cancel |

7. Mocne pgaHHoro gencreus B danne Deallib.log nossutca cooblueHune:

Manual clearing manage is scheduled (0)

Mogoxante, noka B danne Deallib.log He noaBuTca coobuieHne:

Clearing done

8. Y6eantecb no gaHHbIM Pabouero mecta QUIK, 4To KAMPUHI npoLlen ycnewHo.

7.4.3 PekanbKynsuuva JIMMUTOB No Bceun ¢pupme

B cnydae BO3HMKHOBEHMS C60EB C pacyeTaMmu nos3numin npobreMy MoOXHO Nonpo6oBaTh PELNTb
BbINMOSIHEHNEM peKanbKynsauun B nporpaMme QMonitor.

[N BbINO/IHEHMS peKaNnbKyASLUN MO3NLUKIA MO BCEN PUpMe BbINOHUTE Cneaylowmne 4eicTBus:

1. OtkpowTte B nporpamme QMonitor nyHKT MeHto Actions / Recalculate limits.

Moaynb eaMHON AEeHEeXXHOW NO3ULIMM CMOT- U CPOYHOI0 PbIHKOB

57



2. Bbibepute onumio «Recalculate limits for a given firm» n Bbibepute ngeHtTndukaTop dupmebl
CNOT-pbIHKA, ANS KOTOPOro HacTpoeHo ob6beaAnHEeHMe AeHEXHOMN No3nLnNK.
3. lMapameTp «Trade account» ocTtaBbTe NycTbiM U HaxxmMute OK:

Recalculate limits *

Options
™ Recalculate all limits

* Recalculate limits for a given firm

AROAT ~
AUTOFOLLOW

EES_FIRM

ME (099300000

W01 001 00MEBE.
NCO038300000
NEWFIRM
NSDFIRM

[ME

SMS_FIRM

CoODCHT

W

Trade account
o

4. OtkpounTe nor coobuieHunin cuctembl Yepes nyHKT MmeHto Windows / Message Log n y6eauTecs,

YTO peKanbKynsaums no gupme 6bina yCnewHo 3aBeplueHa:

@Information 23:34:57 User [DSVET] attempts to recalculate limits for firm MC0100100000 and all accounts
@Information 23:34:57 User [DSVET] finished limit recalculation

Mpwn nepecyeTe No3MumMii NoO BCelM pUpMe NPONCXOAUT MOBbILEHHOE UCMOJIb30BaHWe pecypcoB
cepepa QUIK, ocobeHHO npu Hannuum 6onbwioro (HECKONLKO COTEH U Honee) KonmnyecTsa
KJINEHTOB Ha CPOYHOM PbIHKE W NMPWU BbINOJIHEHUWN AAHHOM OMNepauMn BO BTOPOM NOSIOBUHE AHS.
TaknMM 06pa3oM, BbIMNOMHSATbL NEpPeCcYET NO BCeN pnpmMe B Te4eHne TOProBOM CeCCUN peKoMeHayeTcs
¢ 6onbLLON OCTOPOXHOCTLIO. Ecnm npobnema ¢ pacyetamMn No3numini BO3HUKA TONbKO MO
HECKO/IbKMM TOProBbIM CYeTaM, pPeKOMeHAYeTCs BbIMOJHUTb peKasbKyASaUMIO TOSIbKO MO AAHHbIM
cyetam (cMm.n. ), He npuberas K pekasnbKynsauuu rno Bcen pupme.

7.4.4 PekanbKynsiuMa JIMMUTOB NO onpeAesieHHbIM TOProebiM cyeTam

|-|pl/l Heo6xo0AMMOCTU BbINOJHEHUS peKanbKynaunmm no KOHKPETHOMY TOProBoMy CYETY BbIMNOJTHUTE
cneaywuwmne ODENCTBUS:

1. OtkpounTe nyHKT MeHto Actions / Recalculate limits.

2. Bbibepute onumio «Recalculate limits for a given firm» n Bbibepute naeHTndukaTop GmUpMsbl
CNOT-pbIHKA, A4S KOTOPOro HAaCTPOEHO O06beaMHEHME AEHEXHOM NMO3ULINN.

3. B napameTtpe «Trade account» yKaxXuTe KOA K/IMEHTa Ha CNOT-pblHKE, K KOTOPOMY MpuBs3aH
TOProBbl CYET Ha CPOYHOM pPbIHKE, U HAXMUTE KHOMKY «OK»:
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9.

7.

Optionz
" Recaloulate all limits

(* Recalculate limits for a given firm

ARGAT ~
AUTOFOLLOW

EES_FIRM

I4B 0033300000

MC0T00100MBE
NCO038300000
NEWFIRM
NSDFIRM

cooENT b

Trade account  |OLEGOM
|

OTkpoiTe nor coobueHnin cuctemol Yepes nyHKT meHo Windows / Message Log v y6eauntecs,
YTO peKasbKynauus rno Koay KaveHTa 6bisla YCnewHo 3aBeplieHa:

@Infnrmatinn 22:33:50 User [DSVET] attempts to recalculate limits for firrm MC0100100000 and account OLEGODT
@Infnrmatinn 22:33:50 User [DSVET] finished limit recalculation

OtkpownTe NyHKT MeHio Actions / Recalculate limits.

Bbibepute onuunto «Recalculate limits for a given firm» n Bbibepute naeHTudmkaTop Gupmbl
CNOT-pblHKA, 418 KOTOPOro HAaCTpoeHo obbeanHeHne AeHeXHOM No3numu.

B napameTtpe «Trade account» ykKaxuTe TOProebin cHeT Ha CPOYHOM pPbiHKE, K KOTOPOMY
NpUBA3aH KOA K/IMEHTa Ha CNOT-pbIHKE, N HAaXXMUTE KHOMKY «OK>»:

Recalculate limits o

Options

" Recalculate all limits

(* Recalculate limits for a given firm

AROAT ~
AUTOFOLLOW

EES_FIRM
I4B 0033300000

MC0T00100MBE,
NCO038300000
NEWFIRM
NSDFIRM

AME

SMS_FIRM

COOENT =7

Trade account  |SPEFUTOO00D01
o |

OTkpownTe nor coobeHnit cuctemol Yepes nyHKT MeHto Windows / Message Log n yb6eaurtecs,

UTO peKasibKynsuus No TOproBoMy cyeTy 6biia yCrewHo 3aBeplleHa:

@Infnrmation 22:37:01 User [DSVET] attempts to recalculate limits for firrm MC0100700000 and account SPEFUTD0001
@Infnrmation 22:37:01 User [DSVET] finished limit recalculation

MpoBepbTe, YTO MO3NLNK KIMEHTA O0TOBpPaXatoTCsl KOPPEKTHO.

5 Ucnonb3oBaHue moayna EAN coBMeCcTHO

c FIX2Plaza2 n moayneM npeTpena-KoOHTpons

Ncnonb3oBaHue nporpaMMHoro nHtepderica Fix2Plaza2 coBMecTHO C MOAyNeM npeTpens-KoOHTpOons
nMmeeT cneaytowme oCobeHHOCTH:

1.

HacTpoika npeTpenn-KoOHTpPOss BbiMOSHAETCS B 6ubnmoTteke pacyerta IMMUTOB, B KOTOPO
BbIMOJSIHEHbI HACTPOMKWN €ANHOW AeHeXHOoW no3nummn (B cnyyae obbegnHeHns Co CnoT-pblHKOM —
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B 6ubnnoTeke pacyeta IMMUTOB CNOT-PbiHKA). HacTpoky HeEobXo4MMO BbIMOSIHUTL A1 KoAa
KnneHTa (peanbHOro niam MGUKTUBHOIO), KOTOPbI NPMUBS3aH K CPOYHOMY CYETY B paMKax CXEMbI
EOM.

2. B npaBax TexHosornyeckoro nonb3oBaTtensa FIX2Plaza2 no knaccaM CpOYHOro pbiHKa A0JIKEH
6bITb YKa3aH naeHTndukaTop eamHom pupmsbl.

7.6 Ucnonb3oBaHue moayna EAN n cpokoB pacyeToB

PasnnyHble CpOKM pacyeToB MUCMOb3YOTCS, ecin HeobXoaMMO BECTM MO3NUNIO KITMEHTaA B pa3pese
AaT UCcnonHeHus. Hanpumep, NO3nLKMI0 MOXHO BeCcTU C pacyeTtamMmn ceroaHs (T0), 3asTpa (T1)

n nocnesastpa (T2). Mo ymonyaHuio B Moayne eagMHON AEHEXHOW NO3ULNM ANS pacyeToB
NCMONb3YHOTCS NO3MLUMK C AaTon pacyétoB «cerogHs» (T0). YTobbl npuBsi3aTb onepauumn co
CPOYHbIMM KOHTPaKTaMn K ApyroMy CpoKy pacyéTtos (Hanpumep, K T2), BbINOAHUTE Crieaylowme
OenCcTBuS:

1. Otkpoute nporpamMmmy QUIK Administrator, Bbibepute nyHKT MmeHto HacTpoiikmu / Bubnmnortekm
pacueTta JIMMUTOB.

2. Bbibepute naeHtudmkatop pupmbl, 4551 KOTOPOM HAaCTpoOeHa eanHas AeHexHas no3mumns (ecnm
HacTpoeHo obbeaMHEHNE NO3ULMK CO CMOT-PbIHKOM, TO MAEHTUMUKATOP CNOT-pbiHKA).

3. lNepengnte Ha cTpaHuuy «O6uwmMe napaMeTpbl», OTKPONTe BKIaaKy «Hactb 5» n B cnucke
«[puMBA3Ka KNaccoB K BUAAM JIMMUTOB» MPUBSXUTE KTACCbl CPOYHOIO pbiHKA K HE06X0AMMOMY
BMAY nnMuTa (CPOKY pacyeToB), Hanpumep:

O8LWMe HaCTPOFKK BUEAWOTERM
Uacte 1 Yacre 2 Yacte 3 Yacte 4 Yacte 5

[ Bectu nosuumd & KaneHn apHeE aHs:
[ Becti nozsuumM & kaneHaapHe aHax 018 cxensl B
[poEEpATE 0OAZATENECTES N0 BMLEM NMMUATOE:

TO,T1, T2

HDHBHSKE ENACCOE K BHOAN AdrHT OB

Bua, nuraura |Knacn:b|
T2 SPEFUT, SPBOPT. PSFUT. PSOPT
¥ Notaeue | % Ynanas |

Mocne 3TOro coxpaHuUTe N3MEHEHUS, HaXaB KHOMKY «[pUHATb».
4. OTKponTe Ha pegakTMpoBaHue dann HacTpoek 6MbnnoTekn pacdeTta TIMMUTOB, ANS KOTOPOK
HacTpoeHa eAuHas aeHexHas no3numa (HanpuMep, QUIK\Server\Deallib.ini).

Ecnv B paHHOM danne otcyTcTByeT cekumsa [PortfolioRiskConfig], nobaBbTe B KOHLE
danna cekuunto cnegyroLlero smaa:

[PortfolioRiskConfig]
BoardTag=EQTV
Currency=SUR
LimitKind=2
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BoardTag - Ter, Ha KOTOPbIA 3arpy>XatmTCa NO3NUNM N0 AEHEXHbIM CpeaCTBaM,
Hanpumep, EQTV.

Currency - BaJoTa, Ha KOTOPYIO 3arpy»XatoTcs No3mumm No AEeHEeXHbIM cpeacTBaM,
HanpuMep, SUR.

LimitKind - cpok pacyeToB, K KOTOPOMY MpUBSi3aHbl K/1acCbl CPOYHOIro pbliHKa B
HacTponkax 6ubnmoTekn Ha cTpaHuue «O6wne napameTpbl», Ha BKIaake «4acTtb 5».

Ecnu B danne HacTpoek 6mbnnoTekmn pacyeta JMMUTOB YXXe NPUCYTCTBOBAIN CEKLUU
Buaa [PortfolioRiskConfig] nnun [PortfolioRiskConfig_*], To nob6aBbTe B 3T ceKUMK
KJIH0Y:

LimitKind=2

7.7 NUcnonb3oBaHMe peasibHOM BapMaLlMOHHON MapiKu

HekoTopble TOproBble CUCTEMbI CPOUYHbIX PbIHKOB (HanpuMep, CPOUYHbIA pbIHOK MOCKOBCKOW Bupixn)
MOryT TPAHC/IMPOBaTh TakK Ha3blBAeMyl0 «peasnbHY0 BapuauMOHHYO Mapxy». MockoBckas bupxa
yCTaHaBAMBAET KOpUAOP UeH (MUHUMANbHYI0 U MaKCUMMalbHYH BO3MOXHYIO LIeHY 3as8BOK) AN
dbtovepcoB. Ecnum peanbHas pbIHOYHAA KOTMPOBKA MPOXOAWUT MIAHKY OrpaHu4veHuns
MWHWUMaNbHOM/MaKCMMasibHOM LieHbl, TO 3a 3TOM MNaHKOM pacyeTHas LeHa He MeHsieTcs

N NPOAOJIKAET OCTaBaTbCs PaBHOWM LieHe orpaHu4yeHuin. Toproesas cnctema MockoBcKowr Bupxu

B 3TOW CUTyaUMM PaCcCUNTbIBAET BapMaLMOHHYIO MapXy TakXe Mo NJjaHKe, a He No peanbHOoM
PbIHOYHOWN KOTUPOBKE. JTa Xe Mapa CMUCbIBAETCS NMpU CNeayolweM KIMPUHIe Uan NPoOMKIMPUHTE.
TeM He MeHee, cyllecTBYeT HEOH6X0ANMOCTb B OTOBpaxxeHnn peanbHON BapMaLMOHHOW Mapxwu,
oTpa)kawuien Tekywme npmbbinn/ybbITKN KIIMEHTA U NCNOJIb30BaHUN €e B pacyeTax MoKynaTenbHOM
cnocobHocTn B Mmoayne EAN.

B Tabnuue «Tekywme Topru>» B napaMmeTpe «PbiH. KOTUp.>» TpaHCcAuMpyeTcsa peanbHas
PbIHOYHAasA KOTUPOBKaA (pbloUYepca, OTHOCUTEJ/IbHO KOTOPOi CUMTaeTCa peasibHas
BapvauMOHHas Mapika.

Ons BKAIOYEHUS TPaHCAAUMM peanbHON BapMaLNOHHOW MapXn M MCNOSIb30BaHUSA 3TOM0 3Ha4YeHus

B moayne EAMN Heobx0AMMO BKAKOYUTbL MCMOMb30BaAHWE peasibHOM BapuaLuMOHHOW MapXu B
HacTponkax 6ubnmnoTekn pacyeta TMMMUTOB B NapameTpe «Mcrnonb30BaTh peanbHY BapuauMOHHYIO
MapXy» Ha CTpaHuue YueT onepauuii CPOYHOro pbiHKa.

Mocne BK/IIOYEHUA TPAHCNAALUU peasibHOW BapMaLMOHHOW Map>KM OHA HaYMHaer
TPaHC/IMPOBaTbCA B NapamMeTpe «Bapuau. map>ka>» Tabnuubl «OrpaHuuyeHms no
KJIMEHTCKUM c4YeTaM>» BMecCTO 06bIYHOM BapMaLlMOHHOW Map>ku. DTO XKe 3Ha4YeHue
oTob6parkaeTca B napaMmeTpe «Bapuau. map>xa>» Tabnuubl «KnuneHtckuini noptdennb>.
Mpwv 3TOM B napameTpe «Bapuau. map>ka>» 1abnuubl «Mo3MLUMKN NO KJINEHTCKUM
cuyeTtamM>» TpaHcAMpyeTcsa o6blyHas BapMaLuMOHHAA Mapika. ina TpaHcasumm
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peanbHO BapualMOHHOW Map>ku B Tabnuue «Mo3MumMm No KJIMEHTCKMM cyeTam>»
npeAycMOTpeH oTaesNibHbIA NapaMeTp «PeanbHas B. Mapka>.
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