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1. MNMoarotoBka Kk paboTte

Onsa Kaxaoro aunepa NoAK/lYaeTcss CBOS KOMUs 6UBIMoTEKU. BUBIMOTEK MOXET 6biTh HECKOBKO
1 B TOM cnydae, koraa cepsep QUIK oaHoro aunepa (bupMbl) HAaCTPOEH Ha paboTy C HECKOMbKUMMU

TOproebiMu NMaowaaKkaMmu.

Ona nogkniodeHns 6ubnmortekn k cepeepy QUIK Heobxoammo A0 3anycka CUCTeMbl B daiine
quik.ini B agupekTopumn, B KOTOPOW YCTaHOBJIEH cepBep, B cekumio [dealer-library] nobaButb
CTPOUYKY BMAa:

<FirmID>=<path-to-dealer-library>

Moe:

«FirmID» - naeHTndumnkaTop Ansepa B TOProBon CUCTEME;

«path-to-dealer-library» — nonHbIM MM OTHOCUTENbLHBIM NYyTb A0 danna
c bubnnotekon.

Hanpumep, ansa TC ¢poHaoBoro pbiHka MockoBckor bupxu FirmID nmeeT Bug «NC<5-3HauHbIN
koa>00000» n npmucBanBaeTcs cOTpyAHMKamMu MockoBckon bupxxu. MNMpu 3Tom nepBas 6ykBa
O3Ha4aeT NpuUHaANeXHoOCTb K pernoHanbHou naowaake («N» — Hosocmbupck, «M» — MockBa
nT.m).

Ona kaxaon konum 6MbnnoTekn B TOWM XKe AUPEKTOPUM, YTO U caMa BubnumoTeka, MOXeT
HaxoAMTbCS ini-dann C TeEM Xe UMEHEM U pacClUMpeHMEM .ini. 3 3Toro danna cumtbiBatoTCS
pa3/finyHble HacTponkn 6nbnunotekn. Ecnn ana pasHbix FirmID 6bina ykasaHa ogHa v Ta xe
6ubnunoteka, To AN HUX 6yaeT NCNOb30BaTbCA OANH U TOT Xe dansl HacTpoek.

Mocne NoAK/IYEHUS OMMCaHHbLIM Bbille CNoco6oM NMpu oYepeaHOM CcTapTe cepBepa Heo6xoaMMo
NPOKOHTPOIMPOBaTb KOPPEKTHOCTb NMoaKAtoveHus. g 3Toro Heo6xoamMmo y6eanTbes,
yTo B haine «events.log» nocne 3anycka cepeepa NosiBUMIACb CTPOKa BMaa:

Dealer library module "D:\QUIKl\Server\DealLibTempModules\fda3eded-64ab-470b-99%e6—-

bda74e635fa6.dl11l" with interface version 90200 loaded at address 0x0000000000400000.

B cnydae HeygaudHol 3arpy3km B TOM Xe garne éyaert coaepxatbcsi coobuieHue o6 ownbke,
Hanpumep:

Error: Failed to start process: "Failed to initialize engine context: "Dealer library

version is not supported""
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Mocne yaauyHoro noaknatodeHus Aunepckoit 6ubnmotekn cepeep QUIK Bbi3biBaeT ee dyHKL MU
AN 06€3N1MUYEHHbIX CAENOK, 3a8BOK M TpaH3aKUMi NoNb30BaTeNei, OTHOCALIUXCA K AaHHOMY
annepy.

2. Oco6beHHOCTM MHTepdenca

YnpaBneHue HacTpolikamn bnbnmnortekn pacyeta nummtos (BPJ1) ocylecTBnaeTcs yepes nyHKT
meHio CepBep QUIK / Bubnmortekm pacuera nuMmurtoB nporpamMmbl QUIK Administrator. Mpwu
BblbOpe NyHKTa MEHIO OTKPbIBAETCS OKHO «bnbnnoTtekn pacueta AMMUTOB» CO CMMCKOM 6ubnumorek
C MME@HaMK, COOTBETCTBYOLWNMN naeHTudunkatopam gunepa B Toprosom cucreme (FirmiID),
3afaHHbIM B cekumnmn [dealer-library] danna quik.ini. Ecnn B HacTporikax cepepa QUIK 3agaH
TONIbKO OAMH UAEHTUMUKATOP, TO CNMCOK He oTobpaxkaeTcs. [ HaCTPOMKM KOHTPONS TOProBbIX
onepauumn Bbibepnte 6MBGNMOTEKY N HAXMUTE KHONKY «OTKPbITb». a8 NpocMOTpa HacTpoek 6e3
BO3MOXHOCTU peAaKTUPOBAHUS HaXMUTE KHOMKY «OTKPbITb ANs1 UTEHUS».

NHTepdelic HacTpoek 6MbnMoTekM pasaeneH Ha CTpaHWULUbl, MEPEKTIIOYEHNE MEXAY KOTOPbIMU
OCYLLECTBNSIETCS B OKHe cneBa. Kaxaas cTpaHmua oTMedyeHa 3Ha4YKoM V. Ecnm sHauok ¥
nepevyepkHyT, TO oTobpaxeHne HacTpoeK Ha 3TOM CTpaHuue OTKIKYEeHO Ha cTpaHuue «0bwme
napameTpbl». B npaBon 4acTu akpaHa oTobpaXkatoTcs NnapaMeTpbl HACTPOMKM KaXAO0W CTpaHULUbI.
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Mone, pacnofoXeHHoe Hajd CMMCKOM CTPaHuL, NpeaHasHadyeHo A1 MepeKSItoYeEHNa Mexay
6bubnmnoTekammn.

[ns BbIXxoga U3 okHa «PepgakTnpoBaHme HacTpoek AniepcKor 6MbnnoTekn» ¢ COXpaHeHNEM
N3MEHEHUN HaXMUTE KHOMKY «[pUHATE» B JIEBOM HUXXHEM yrny okHa. [nsa Bbixona 6e3
COXpaHeHUs1 HaxXMnTe «OTMEHUTbL>.

3. lNMepe3arpy3ka HacTpoek yepe3 QMonitor

Onsa nepesarpy3ku HacTpoek bubnunotekun pacuyeta TMMUTOB MCMNOMb3YIOTCA cneaylowme KoMaHabl
QMonitor:

Actions / Reload dealer library - nepesarpyska Bcex HacTpoek bnbnumorekmn pacuerta
JIUMUTOB.

Actions / Reload dealer library softly - «mMsarkas» nepesarpyska orpaHM4eHHOro Cnncka
HacTpoek bnbnmoTtekn pacyeta IMMUTOB, NPV KOTOPOM M3MEHEHNS HAaCTPOeK He pacChblNatoTCs
Ha paboumne Mecta nonb3oBatenen QUIK, 4yTO NO3BOMSAET YMEHbLWUTb 06BEM OTNPaBASEMbIX
AAHHbIX U CHU3UTb 3arpy3ky cepsepa QUIK.

Mepe3arpyxatoTcs cnegyowme HaCTPOMNKK:

«KnueHTbl, ANna KOTOpbIX 3anpeLleHo NpoBeeHme TOProBbixX onepauniis;
«Paspelwunte MeHegXxepy 3aKpbiTve No3nunin>»;

«ToproBeble cyeTa, 3anpeLleHHble ANs KIMEeHTCKMX onepaunm»;

«MHCTpYMeHTbI C orpaHnyeHmnemM gonm B obecneyeHmn»;

«OrpaHunyeHune Toprosan onuMOHaAMKN» ;

«KnuneHTbl C 4OCTYMNOM K C/I0XHbIM MHCTPYMEHTaM»;

«CnoXHble NHCTPYMEHTbI»;

«KOHTpONb AOCTYNA K CNOXHbIM MHCTPYMEHTaM»;

«Mcnonb3oBaTb 6GUTOBYIO MACKy AN COXHbIX (PUHAHCOBbLIX MHCTPYMEHTOB> ;

«CrnncoK MHBECTOPOB, KOTOPble SABASOTCS KBaUPUUMPOBaHHbIMKU» / «CNNCOK
WHBECTOPOB, KOTOpPbIE HE SABASIOTCS KBAaNU@PUUMPOBAHHbIMU>»;

HacTtpoiku wabnoHoB «lo orpaHndyeHnsam» (ctpaHmua KnmeHtol / LabnoHsl /
Mo orpaHunyeHnsam).
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4. O6wme napameTpbl

CrtpaHuua «06uwme napaMeTpbl» ynpasnseT 06WMMN HacTponkaMmm 6nbnnoTekn, KoTopblie
PacnpoOCTPaHATCA Ha OCTajibHble HAaCTPOMKN Ha APYITMX CTpaHMUax KakK «Mo YyMOSM4YaHMIo»
N onpeaensoT AOCTYNHOCTb pacClUMPEHHbIX NapaMeTpoB ANS peAakKTUpoBaHus.

4.1 O6wme HacTpoukmn 6mbnmnorekn. Hacro 1

O6LUMe HaCTpOMKK pa3feneHbl Ha BKNaakn «4YacTtb 1» ... «4acTb 5». 3Ha4YeHNs NnapaMeTpoB
npuBeAeHsbl B Tabnuue.

DEWHe HACTDOHKM BUAAHOTEKM
Haete1 UYacte 2 Yacte 3 Yacte 4 Uacte 5§

3afEKM Ge3 KOAA KAWEHTA
PaccuuTHIBATE S3AB6KM B85 KOAS KAMEHTS
MpoBepATE ArpaHKYEHMA HE NS0T NS
pOBEPATE OrPaHMYEHMA HA KAMEHTOE
[pOEEPATE AONOAHMTENEHEIE OFPEHHYEHKA
[] KAMEHT EMauT NoEMWMM dHpiel
M CNoNEs0BaTE WEANY KOMHCCHH

 MEPECYETOM HA TPaHMULE

[[] akpyrasme komuccuno c yueTam ofopota
[EpECYHTEIBATE CAENKH 01A HCNONHEHWA
SEAEKH NEPHOLA ZakPETHA
Weononesosare koruccun TC
(] MrHOpMPOBATE AMCKOHT. Ko3thd. B YPOEHE MapHA
[ He yuTeiBaTE 40N, 08AS. NpM PACHETE YR, MapHM
[T He yameizats HE npu npogase o aurauumi
] YureiBare & ofiecn. MHCTP. G835 UWEHB! SaKPBTHA
OTo0pakare KOMUCCHID Ha Coenkas
(] MenonbaosaTs NPOGMM KAMEHTCRIE HACTPOEK,

3HauyeHune
MapameTp HasHaueHue no ymoJsiyaHuro

3aaBku 6e3 koga knneHTa OnpenenseT BO3MOXHOCTb NMpMEMa 3as8BOK C MyCTbIM KOAOM  BknoueH
KnuveHTa. Ecnn npusHak oTkNo4eH, To 3asaBku 6e3 ykasaHus
KOAa K/MeHTa OTBEpralTcs cepBepoM, HeE3aBMCUMO
OT NOJIHOMOYMI NONb30BaTENS, KOTOPbIA BBE/ TaKyo
3aaBKy. [insa atoro dnaxok «MNposepaTb orpaHnYeHuns
Ha nonb3oBaTenen» A0/MKeH 6bITb BKIKOYEH

PaccuntbiBaTh 3asBku 6e3 BkntouaeTt o6pa60TKy 3a4BOK C NYCTbIM KOAOM KJIMEHTA BbikntoueH
Koda KNINeHTa no TEM Xe npaswunaM, Kak angd 3ad4BOK C yKa3daHHbIM KOAOM
KnneHTa. Ecnn npusHak BKJIOYEH, TO MO TaKMM 3asiBKaMm
pacCynTbIBAOTCA JIMMUTbI, BbIMOJIHAETCA NPOBEPKaA
HOKYHaTEHbHOVI CNoCcobHOCTM U npo4nx OrpaHVI‘-IEHVIVI

lMpoBepsATb OrpaHNyeHmns OnpegensieT ocywecTBieHne nNpoBepku A0MNOHUTENbHbIX BbikntoueH
Ha nonb3oBaTtesnemn OrpaHMHEHMVI Aana HOﬂb3OBaTEHEﬁ, 3alaHHbIX Ha CTpaHuue
«Monb3oBatenun». OTKAOYEHNE AAHHOMO napaMeTpa Aenaer
HEBO3MOXHbIM pefaKTupoBaHue cTpaHuubl «flonb3oBatenn»
M MOAYMHEHHbIX €N CTpaHuy
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3HauyeHune

MapameTp HasHaueHune no yMoOJZI4aHuUIO
rlpOBepﬂTb orpaHmn4yeHun4 Onpep,enﬂeT OoCyullecTtBneEHNE NPOBEPKN AOMOJTHUTENbHbIX Bbikto4eH
Ha KJINeHTOoB OrpaHI/I‘-IeHVII‘/'I ANna KNNEHTOB, 3aAaHHbIX Ha CTpaHuue

«KnueHTbl». OTK/IIOUEHME AaHHOro NapaMeTpa U napaMmeTpa
«Mcnonb3oBaTthb WKany KOMUCCUU» AeSTaeT HEBO3MOXHbIM
peAakTMpoBaHme CcTpaHuubl «KIMeHTbI» U NOAYMHEHHBIX e

CTpaHuy,
MpoBepsATb BkntoyaeT NpoBepKy AOMOAHUTENbHbBIX OrpaHUYeHui BbikntoueH
[ONOJSTHUTENbHbIE (cm™. ).
OrpaHunYeHns Ecnn HacTpomka BbIK/lOYEHa, TO NpoBepka AOMNONHUTENbHbIX

OrpaHW4YeHuit He NPOU3BOAUTCS, HE3aBUCUMO OT COCTOSIHUS
APYrux HacTpoeK Nporpammsi

KnueHT BMAMT no3mummn OnpegenseT, MOXET NN KIMEHT PUPMbl BUAETb NO3MLNMU BbikntoueH
bupMbI ¢dunpMbl No bymaram n geHbram

Ncnonb3oBaTth wKany BkntoyaeT MexaHn3M pacyeta Komuccum 6pokepa BbikntoueH
KOMUCCUMn C MCMNoJib30BaHWEM LWKasbl. An8 Ncnosib30BaHUS WKasbl

npu pacyete 6pokepckoin KOMUCCUN HEOBXOAMMO BKIIIOUNTL
NpU3HaK U HacTpOUTb NapaMeTpbl B cekunu «ba3osble
HaCTPOMKM KOMUCCUU> (CM. ), B KOTOpOW cneayet
yKa3aTb NpOLEHTbl KOMUCCUWN ANS BCEX K/TMEHTOB

Nno yMOJIYaHWIO ANA COOTBETCTBYIOLWEro AHEBHOIo obopoTa

o BktoyaeT nepepacyeT 3HaueHUss KOMUCCUM Mpu Nepexoae  BbikitoueH

NEPECHETOM rpaHuLbl MEXAY Pa3/IMYHBIMWU MPOLEHTHLIMW CTAaBKaMM .
Ha FPaHNLE Ecny npusHak BKIIOYEH, TO OAHO 3HAYEHWE KOMUCCUM
6epeTcs co Bcero gHeBHOro ob6oporta. 3HayeHWe npoueHTa
KOMMCCUM onpeaenseTcss ucxoas us AHeBHoro obopoTta
KIMEHTa M LWKanbl KOMUCCUKN. ECnn npusHak BbIK/IOYEH,
TO Ha KaXKAOM y4yacTKe LWKasibl KOMUCCUM B3UMAETCS CBOM

NMPoOLUEHT KOMNCCUA

OKpYrsaTb  BkJOYaeT KOPPEKTHbIA pacyeT KOMUCCUKN B Crlyvasix caenok BbikiouveH
KOMUCCUIO C Manoro obbema u npu 4aCcTUYHOM UCMOHEHNWN 3a8BKU
yyeToMm HECKOIbKMMUK CAeNKaMn MeHbliero obbema. Ecnu npusHak
obopoTa BKJ/IIOYEH, KOMUCCUA BpoKepa Mo WKane oKpyrasercs
Ha CYMMapHbI TOProBbli 06BbEM KIIMEHTCKMX onepauum
3a geHb. Ecnm npusHak BbikOYeH, koMmuccmsa 6pokepa
Nno LWKane OKPYrnaeTcs Ha pakTuyecknii obbem caenku

MNepecunTbiBaTb CAENKU OnpegenseT nepecyeT NO3ULMIA KINEHTOB NMpwu BbikntoueH
A9 UCMOJTHEHUA NOATBEPXAEHUW CAEMOK ANS UCNOJIHEHUSA B pexnmax PlIC

n PEMO. Mpw BbiKNOYEHHOM dnaxKe No3MUUN KITMEHTOB

npv NOATBEPXAEHUN 3a9BOK-OTHYETOB HE U3MEHSIOTCSH
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3HauyeHune

MapameTp HasHaueHune no yMoOJZI4aHuUIO
3asaBku nepuoaa PaspelaeT nprMeM OT K/IMEHTOB PbIHOYHbIX 3asiBOK BkntoueH
3aKpbITUSA Ha NOKYMNKY BO BPeEMS Nepuoja 3aKkpbiTUS TOProBon ceccum

(ayKumMoH 3aKkpbITUS, NOCNETOProBbI Nepmos)
Ucnonb3oBatb koMuccmo  OnpepenseT pasMep KOMUCCUKM TOProBOM CUCTEMBI, BbikntoueH
TC noanexkalium CrnMcaHmio ¢ AEHEXHOro IMMUTa KNneHTa

npu 3aKknyeHnn caenku. MNMpu BbIKIIOYEHHOM dnaxke

pa3mep koMmuccum TC, nognexalern cnncaHuto,

BblcuMTbiBaeTcsa cepsepoM QUIK. MNpu BKAOYEHHOM hnaxke

CnucbIBaeTCs KOMUCCUS, yKkasaHHas bupxen (none

«komucecmsa TC» B Tabnuue caenok Pabouero mecra QUIK)
UrHopmpoBaTb ANCKOHT. OTKAYaeT ncnosb3oBaHue KO3IPMHOUUMEHTOB OLEHKN BbikntoueH
KO3 d. B YPOBHE MApXW  CTOMMOCTU ASIMHHON N KOPOTKOW Mo3uumun (cM. ,

napameTpbl Long n Short) npu pacueTte ypoBHA Mapxwu
He yuutbiBaTb gon. 0643. OTKAOYAET yYeT CYMM C JIMMUTOB NO AEHEXHbIM CpeAcTBaM  BbikatoueH
npuv pacyeTe yp. Mapxm Ha Terax AOMOJIHUTENbHbIX 0683aTeNbCTB (CM. ,

napameTpbl «Tern 06sa3aTenbCTB») NpU pacyeTe ypOBHS

MapXxu
He yuuTtbiBaTh HK/[ npu PaspewaeT He yunTbiBaTb HakOMN/IEeHHbIN KYMOHHbIA A0X04 Bbiknto4eH
npoaaxe obnuraumn (HKA), Bo3Bpawaemblii npoaasuy npu npoaa)xe obnuraymin,

He yBenn4umBas nokynaTtesbHyto CNnocobHOCTb KMeHTa Ha

€ro AeHEeXXHOM IMMUTE NMpu COBEPLUEHNN CAENKMU
YuntbiBaTh B 0b6ecn. Ecnn HacTpoka BbIK/lOUeHa, Hann4yme LieHbl 3aKpbITUs BbikntoueH
MHCTP. 6e3 ueHbl apnsaetcsa obasarenbHbiM TpeboBaHMeM K Knaccy ans
3aKpbITUA MCMNONb30BaHNS €ro B OLEHKe No3uunm rno gaHHou bymare.

Ecnn HacTponka BK/lOUYEHa, TO BCTYNaeT B Cuny

yCOBEepLUEHCTBOBaHHbIN anroputm Bbibopa knacca ans

OUEHKWM Mo3uumin No 6ymMaram, KOTOpbI NO3BONSAET A4

OUEHKM MO3MLUMIA UCNOSIb30BaTh Kacchl, B KOTOPbIX

onpeesnieHa LeHa nocneaHen caenkn Npu HeonpeaeneHHon

LeHe 3aKpbITus
OTobpaxkaTb KOMUCCUIO Ha BktouyaeT oTobpaxkeHne KOMUCCUKN, yAep>XXaHHON C KineHTa, BbikitoueH

caenkax

B none «Komuccusa 6pokepa» Tabnuubl cAoenok:
ONa caenok Ha oHAOBOM M BasIlOTHOM
pblHKax — oTobpa)aeTcs CyMMapHas
KoMmuccus 6pokepa n TC;
ONA CAENOK Ha CPOYHOM pbIHKE TONbKO AN
KJIMEHTOB C HAaCTPOEHHOW eANHON AEeHEXHOWN
nosuumen — otobpaxkaetcs kommccus TC,
a eCc/ln OHa He MUCMNOoMb3YyeTCs, TO KOMUCCUS
6pokepa

HacTpoliku BubnmoTekn pacyeTta TMMUTOB
PyKoBOACTBO MO aAMWUHUCTPUPOBAHMUIO



3HaueHune
MapameTp HasHaueHune no yMoJi4aHuIo

WNcnonb3oBaTb Npochunyu BKIIIOYAET NCnonb3oBaHWe Npopunei KINEHTOB, KOTopble BbikntoueH
KIIMEHTCKMX HAacTPoOeK 3apatotcs B Pabouem mecte QUIK wnun 3arpyxatoTcs
cepsepoM u3 lim-danna. Npu BKAOYEHUN HACTPONKHK
Heobxoanmo nepenoaknounTe Paboyee mecTo K cepeepy
QUIK. Ecnun ucnonb3ytotcss CepBepbl gocTtyna, To TpebyeTtcs
nepenogkntoveHue scex CepBepoB AOCTyNna K cepBepy
QUIK.
MoapobHoe onncaHne HaCcTPOMKK CM. B

(*) KomMmeHTapmm K nepecyeTry KOMMCCUM HA rpaHMLe:

1. YcnoBue «6e3 nepecuyera Ha rpaH1LUe>» O3HAYAET, YTO NpPU NMpeBbIlEeHUN
KJINEHTOM rPaHUYHOro 3Ha4YeHusa A1 CyMMapHOro o6beMa akKTUBHbIX 3asiBOK
M cAenokK, Be/IninHa KOMMUCCUM MO HOBOM NPOLIEHTHOW cTaBKe 6yaert
NMPUMEHSATbCS TO/IbKO K CYMME NpeBbIlIeHUS.

2. YcnoBMue «C nepecyeToM Ha rpaHuLe>» O3HavyaeT, YTo B C/lyyae rnpesbilueHUs
rPaHUYHOIro 3HAaYeHUA BeJIMYMHA KOMUCCUOHHOIO BO3HArpa>kAeHus no BCeM

npeabiayummMm caesikaM U aKTMuBHbIM 3asdABKaM nepecymnTtbiBaeTcd no HOBOM
npOLleHTHOﬁ CTaBKe.

PACHET KOMUCEHA PACHET KOMHCTHH
EEZ NEFECHETA HA TPAHHUE CMEFECUETOM HA MPAHHUE

MH, pub. 4 MH, pub. 4
100 4 100 4

50 abibEr edennk 50 afibt cdennk
KNUEHTa KALUEHTa

T T t T 4 T y T T 4
=3 00 004 0o % =3 00 004 o0

Hanpumep, npu kommccum 0.2% c obopota go 100 000 p., 0.1% c obopoTa ot 100 000

00 1 mnH. p. 1 0.05% c obopota 6onee 1 MnH. p. koMmuccusa ¢ obopoTta B 300 000 p. cocTtaBuUT
300 000*0.1/100 = 300 p. ecnm NpmU3HaK «C NEPECYETOM Ha rpaHuLEe» BKJHOYEH

n (100 000*0.2 + (300 000 - 100 000)*0.1) / 100 = 400 p. B NPOTUBHOM CNnyyae.

I (**) KomMmeHTapuit K HacTpomnke «Wcnosb3oBaTb NPOMUAN KIIMEHTCKUX HACTPOEK» !

Mpw BKAOYEHNM AAHHOW HAacCTPOMKM M co3daHun npoduns B Pabouem mecte QUIK K KneHTty
NPUMEHSIOTCA 3a4aHHble B Npodusie KIneHTa HaCcTpPorkn wabnoHoB «lMo kommnccum», «Mo
"nneuy"», «lMo orpaHnyeHmnaM», a TakxXe 3HadeHne 6UTOBOM MACKKN C/IOXHOIroO PMHAHCOBOIO
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MHcTpyMeHTa (ecnun B BPJ1 BKktoUeHa HacTporika
).

Mpu 3TOM He yunTbiBalOTCS 3aAaHHble B BPJ1 HacTpoliku wabnoHoB ( ,

, ), B KOTOPbIX KJIMEHT nponucaH siBHO («lMepeyeHb
KIMEeHTOB B wabnoHe») nnu nonagaetT B wabnoH yepes naeyo («BkawyaTtb B WwWabioH
K/IMEHTOB CO 3HAYEHMAMM Neda»). TakxKe He YYUTbIBATCS MHANBMAYASNbHbIE HACTPOMKM
KnmeHTa ( , ), rnobanbHble
HacTpoMKku n 3agaHHoe B Pabouem mecte QUIK nneyo npu BKAKOYEHHOW HACTpoliKe

Ana onpeaeneHus

CMUCKa AOCTYMHbIX KIMEHTY TUMOB C/IOXHbIX (DUHAHCOBbLIX MHCTPYMeHTOB (COU).

Ecnun HacTpolika BK/IlOYEHA, HO:

Mpodunb B Pabouem mecte QUIK He 3adaH, TO AN KJIMEHTa UCMONb3YHTCS Cneaytolme
HaCTPOMKM B NOPSIAKE CHUMXKEHMS NPUOPUTETA: HAaCTPOMKKM WabfioHOoB ( ,
, ), B KOTOpble KNMEeHT nonagaeT Yyepes niedvo («Bknwouyatsb B

WwabnoH KAMEHTOB CO 3HAYEHMSAMM NJieda»), HAMBMAYyabHble HAaCTPOMKM KneHTa (

, ), HacTponka «llepeyeHb KIMEHTOB
B WabnoHe», HAMBUAYabHbIE HACTPOMKM No npedukcy, rnobanbHbie HAaCTPOMKMU.
B npodwune oanH nnm HeCKobKO WabnoHOB He 3a4aHbl, TO ANS KIMEHTa UCMNONb3YTCA
cooTBeTCTBYOWMeE rnobasbHble HACTPOMKKM AaHHOrO TMNa (KOMUCCUMOHHbBIE, MapXXUHasbHbIE,
HaCTPOWMKM OFpaHUYEHNI).
B npodune He 3agaHa «Macka COU» n BkIKOYEHA HacTpoKka

, TO KJIMEHTY 3anpeLueHbl onepaumm co BCeMU

Tunamm CON.

4.2 O6wme HacTpomkm 6mbnamnotekn. Hacro 2

O6Wme HACTPOMKH GHENHOTERK
Yacte1 HaeTe 2 Yacte 3 Yacte 4 Yacte 5

ABTOMATHYECKDE COSAAHUE NHMMTE
ABTOMATHYECKDE COZAAHME HYNEBOMD NHMMTA
[] ABTomMaTHYeCKOR COSAAHME AUMTA MO TRAHZSKULMA
PEIHOUHEIE S3ABKH Ha NOKYMKY
% 00N, PESEPEHPOE. NPH PEiHOYH. sarexe: |0
[ NprreraTs % aon. peseps. 40A piH, 5376, Ha Npog,
[] ABTocosnanue KOA0E KAMEHTOE CybadniHa
[[]YaanaTe cTon-3aqBKM NpH CTapTE
[JHe yuiTeiEaTs BHECMCTEMHBIE CREMKM
] Ko kaneHTa Mower Braouats '
JonoaHdrensHel ' B KOAE KAHEHTA
] NokaskiBaTe NPMSHAK MEPHMHANEHOCTH CASKM
Onpegendrs NPHEHAK MAPHKHHANEHOCTH MO cys.Ke.
] PaspewmTe mMaps. NOKYNKH Ha AEHEMM OT KOp. N0,
(] PaspewdTs kop. Npogasid 40 orpamHs, yp. HMaps
] O6mid AnmuT No AEHErEM 1 Gyrara

B Tabnuue npuBeaeHbl NapaMeTpbl, HacTpanBaeMble Ha BKNaake «4HacTtb 2».
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MapameTp HasHaueHune

3HaueHue
no yMOJI4YaHMIO

ABTOMaTMyecKkoe co3gaHune BrkitovaeT aBToMaTuyeckoe cozgaHve NMMUTOB Mo

NMnTa

6yMmaram HemapXXuHanbHbIM K/IMEeHTaM Mno 3asiBkam,
BBeAEeHHbIM He ¢ Pabouero mecta QUIK, a, HanpuMep,
C TepMuHana MockoBckon Bupxu.

Ecnn npu3Hak BKIOYEH, U TUMUT NO Bymare KIMeHTY
He 6bln 3a4aH, TO OH aBTOMaTnU4Yeckn chopmmpyeTcs
B pa3Mepe, COOTBETCTBYIOLLEM KOMYECTBY B 3asBKe,
M 3TO KOJIMYECTBO Cpa3y e 3abnoknpyercs.
He3aBMCMMO OT AaHHOW HACTPOMKK B Criyvae
o6bpaboTkun caenkm ¢ HanpasneHueM «lMpogaxa» ona
KnaccoB 6e3 npm3Haka «BantoTHbI pbIHOK» 6yaeT
CO34aH AEHEXHbIN NTUMUT.

MapaMeTp He y4YnTbiBaeTCs Npu MCNosib30BaHNMU
napaMeTpoB « » 1

« »

BbikntoueH

ABTOMaTM4eckoe co3aaHune BkntoyaeT aBToMaTUYEeCKoe co3aHue HyNeBbIX
Hynesoro nMMuTa JNMUTOB NpPpU NOCTYNJIEHUN 3adABKMU, BBeAEHHOM

He ¢ Pabouero mecta QUIK.

Ecnn npu3Hak BKIOYEH U IMMUT He 6bia 3a4aH,

TO OH aBTOMaTu4yeckn cpopmmpyetcs (HyneBon),

a Konm4yecTtBo, Heobxoanmoe Ansa peanusauunm 3asiBKu,
cpasy e 3abnokupyeTcs.

He3aBMCMMO OT AaHHOW HACTPOMKK B Criyvae
obpaboTkun caenkm ¢ HanpasneHueM «lMpogaxa» ons
KnaccoB 6e3 npmn3Haka «BantoTHbI pbIHOK» 6yaeT
CO34aH AEHEXHbIN NUMUT.

MapaMeTp He YUYMTbIBAETCS NPU UCMOJSIb30BaAHUMN
napaMeTpoB « » 1

« »

BbikntoueH

ABTOMaTM4YeckKoe co3aaHune BkntoyaeT aBToMaTUYECKOEe co3aHue NMMuTa
NMUTa NO TpaH3aKuunn no 6YMaI'aM Nnpwv BbICTaB1EHNN 3aABKW.

PacnpocTpaHsieTcsl Ha K/IMEHTOB C TUIMOM
KpeauToBaHus «lo nuMuTam» n «Ha OTKPbITYHO
nosunuuto». NMapaMeTp He yuuTbiBAETCs Npu
MCNONb30BaHUN NapaMeTpoB «

» N K

»

BbikntoueH

PbIHOYHbIE 3a9BKU Pa3zpeluaeT kK1MeHTaM BbICTaBNATb PbIHOYHbIE 3a9BKU

Ha MOKYymMKy

Ha NOoKynkKy. YTobbl pa3pewmnTb NOb30BaATENO
BbICTaB/I€HWNE PbIHOYHbIX 3a8BOK, Heo6xoAMMO

B HacTpolikax nonb3oBaTens B nporpamme QUIK
Administrator Ha Bknagke «[paBa nNo knaccam» Ans

BbikntoueH

HacTpoliku BubnmoTekn pacyeTta TMMUTOB
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MapameTp

3HaueHue
HasHaueHune Mo yMoOJi4aHUIO

HY>HbIX KJ1ACCOB BKIOUYNTb MPU3HAK «PbIHOYHbIE
3a8BKM Ha NOKYMKY>».
Mpn nogaye pbiHOYHON 3asBkKn cepsep QUIK
pe3sepBupyeT B nosie «3abnoknpoBaHo» Tabnumupl
«MNo3nuum no geHbram» Pabouero mecta QUIK
Heo6XxoaAnMYIo CYMMy, pacyeT KOTOpOM oTnmyaeTcs
B 3aBMCMMOCTU OT rnepuoaa TOpros:
Mepnoa OTKPbITUSA: NCMOJMIb3YeTCs LieHa
3aKpbITUS, a Npu ee OTCYTCTBMMU — LeHa
nocnegHen caenku.
OcHOBHas Toprosas ceccus:
MCMNOMb3YOTCS LieHbl y4llero crnpoca
W NpeasnioXxeHuns, Npym nx oTCyTCTBUN —
LeHa nocneagHen caenku, a rnpu ee
OTCYTCTBUM — LIeHa 3aKpbITUS.
Mepwopa 3asBOK MO LeHe ayKunoHa
3aKpbITUSA: UCNOJb3YeTCH LieHa
ayKUMOHa, Npu ee OTCYTCTBUM — LEeHa
3aKpbITUSA, a Npu ee OTCYTCTBMW — LEeHa
nocneaHen caenku.
Ecnn ncnonb3yetca HacTponka

, TO LeHa
onpenensieTcs B COOTBETCTBMU C OMUCAHHbLIM B HEWN
NOpsSiAKOM.
Mpwn pacyeTe CyMMbl YUNTbIBAETCS NMPOLEHT
AOMOSIHUTENBbHOIO pe3epBUPOBaHNS NOA PbIHOYHbIE
3asBKMW.
Ecnn ueHy pbIHOYHOW 3as8BKW onpeaenuTb He yaanoch,
3asiBKa oTBepraeTcs.
[JaHHasa HacTponKka MCnob3yeTcsd COBMECTHO
C HacTpoKKOm

% pon.
pe3epBMpOB. Npwu
pPbIHOYH. 3asiBKe

MpoueHT AOMNO/IHUTENBLHOIO PeE3EePBUPOBAHNSA BbikntoueH
npu pbIHOYHOWN 3asBKe.

[aHHasa HacTpoika npuMeHseTcs npu 6noknposke
AEHEeXHbIX CpeacTB Ans:

PbIHOYHbIX 3a55BOK B OCHOBHbIX peXumax
TOpros;

PbIHOYHbIX 3a5BOK B ayKLMOHaX
NnepuoaoB OTKPbITUA N 3aKPbITUS
Mockosckor 6upxun (MB);

3a589BOK B peXuMax KpynHbix notos Mb;
3asBOK B pexuMax dukcuHra

M C MCnonb3oBaHneM

HacTpoliku BubnmoTekn pacyeTta TMMUTOB 13
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MapameTp HasHaueHune

3HaueHue
no yMOJI4YaHMIO

CpefHeB3BELIEeHHOro Kypca

Ha BaJIlOTHOM pbiHKke MB.
HacTpoika nmeeT MeHbLUMN NPUOPUTET, YEM
HacTpomka

MpuMeHaTb % BkIOUYNTb y4yeT npoueHTa A0NOAHUTENbHOIo
[OOr. pe3epB. A1 pe3epBMPOBaAHMS AJ151 PbIHOYHbIX 3asiBOK Ha NpoAaxy.
pblH. 3a5B. Ha Mpw BKIKOYEHHOM MpU3HaKe A1 PbIHOYHbIX 3aSBOK
npoga. Ha NpoAaxy LeHa A5 pacdeTa CKOppPeKTUPOBaHHOM
mMapxu B Ml-cxeme onpeaensietcsa no dopmyne
(c okpyrneHvem B CTOPOHY YMeHbLUEHUS 40
6nunxanwero 3HaYeHns, KpaTHOrO TOYHOCTU LeHbl):
Price * (100 - AdditionalReservationPercent)/100,
roe:

AOMOJSTHUTENIbHOIO pe3epBMpPOBaHMS.
Price - ny4dwasa ueHa crnpoca ansa
OCHOBHOIO pexunma TOpros Wau LeHa
3aKpbITUA/UeHa NOCNeaHEeN caenkn ans
rnepuoaa OTKpbITUS/3aKpbITUS
COOTBETCTBEHHO.

[on. npoueHT pe3epBupoBaHusa 6yaeT NpUMEHEH ANs
OTAENbHOM 3asBKU TO/IbKO B MOMEHT €€ BbICTaB/IEHUS.
Ecnu nopsaok Topros npeanonaraeTt OTN0XEHHOoe
WCNOJIHEHME PbIHOYHOW 3asiBKM, TO B AaJIbHENMLIEM OHa
OUEHNBAETCS MO LEeHe nocneaHen caenku.

HacTpoitka gencreyeTt ansa cxem «lo AUCKOHTaM»

n «Ma+»

AdditionalReservationPercent — npoueHT

BbikntoueH

ABTOCO3Z@aHMe KOA0B BktoyaeT aBToMaTUYECKOE cO34aHue KOAO0B ANd

KNMNEHTOB CYGaD,MMHa

KnneHToB cybagmMuHuctpatopa. Ecnn npmsHak
BKJIHOYEH, TO CMUCOK K/IMEHTOB cybagMMHUCTpaTopa
MOXET He 3a34aBaTbCs SIBHbIM 06pa3oM Ha CTpaHuue
«Cy66pokepbl», a PopMNpoBaTbLCA aBTOMaTUYECKMU
Nno 3agaHHbIM NpaBuiaM

BbikntoueH

YaanaTb CTOM-3asaBKu OTMEHSIET 3arpy3Ky HEWCMOSIHEHHbIX CTOM-3asBOK
npw crapTe npu cTapTe cepsepa

BbikntoueH

He yuuTbiBaTb BHECUCTEMHbIE OHDEAEHHET YYET BHECUCTEMHDbIX CAENTIOK B NO3NLUUNAX

caenku

KNMeHTOB. pu BKIKOYEHHOM iaxkke onepaumm
B pexumax PrC v PEMNO He BAMUSAIOT Ha NO3munm
KIMEHTOB

BbikntoueH

Koa knneHTa MOXET BK4YaTb PaspelwaeT ucnosb3oBaHue CMMBOA «/» B KoAax

\\/II

KIMNEHTOB.

BbikntoueH

HacTpoliku BubnmoTekn pacyeTta TMMUTOB
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MapameTp

3HaueHue
HasHaueHune Mo yMoOJi4aHUIO

Ecnu npusHak BkaoYeH, To N1M60 BECb KOMMEHTapui
K 3asiBKe pacLeHMBaEeTCs KaK KoA KnuneHTa (ecnum
KOMMEHTapui COAEPXKUT MEHEE ABYX CUMBOJIOB «/»),
nnbo 3a Ko KJIMeHTa NpuHMMaeTcs NoACTPOKa

OT Hayana KOMMeHTapusa 40 BTOPOro CMMBOAA «/>».
Ecnu npu3Hak BbIK/IOYEH, TO, KOr4a KOMMeHTapui
COAEPXMUT «/>», 38 KOA KNMEeHTa NpUHUMaeTCcs
NoACTpOKa OT Hayasa KOMMeHTapusa A0 NepBoro
cuMBOa «/»

JdononHuTtenbHblh V/” B kOAe
KJIMeHTa

Job6aBnsieT BTOPOM CMMBON «/» B KOA KIMEHTa BbikntoueH
no cneayloweMy npaBuay: ecim KoA KaneHTa

COAEPXUT CUMBON «/>», TO BTOpON cmmBos fobasnseTcs

B OKOHYaHME KOAa; eC/iin KoA He COAEPXUT CUMBOJIOB

«/», TO B OKOH4YaHue koaa nobasnserca ABa CMMBoA

«/»

Moka3sbiBaTb NMpuU3HaK
Map>XumWHanbHOCTU CAENKA

Bkntovaet OTO6pa)KEHVIe B Tabnuue caenok npusHaka BbikntoyveH
Map>XMHaNbLHOCTU CAENKWU B Nosie «Tun caenkm»

OnpepensaTtb
npusHak
Map>XXWUHaNbHOCTH
no cybknmeHTy

Mpu BKIOYEHHOM (hriaXKKe CAeNKM CYOKIINEHTOB BbikntoueH
CUMTaOTCS MapXXWUHanbHbIMK (B Tabauue caenok oHu

UMEIOT TUN CAeNIkKN — «MapXuHanbHasa»), ecnm 3Ta

cAesiKa aBndeTcsd Map)KVIHaJ'IbHOﬁ Aanga camMoro

cybknumeHTa. Ecnn dnaxok CHSAT, TO MapXXMHaNbHOCTb

cAenKu onpeaensieTcs U3 AOCTaTOYHOCTU CPpeacTs

cyb66pokepa. CBOMCTBO AOCTYMHO A1 U3MEHEHUS

npu BKOYEHHOM (naxke «[okasbiBaTb NpU3HaK
Map>XMHaNbHOCTU CAENKU»

Pa3pelwmnTb MapX. NOKymnKu Ha
AeHbrn OT KOp. Nos3.

Pa3peluaeT UCnonb30BaHNE CPeACTB, MNOSYYEHHbIX BbikntoueH
OT OTKPbITUSI KOPOTKMX MO3ULMNI, HA OTKpbITUE

MapXWHanNbHbIX AJIMHHbIX NO3UUMIA. HacTpoiika

MCMONb3YEeTCs TOSIbKO AN CXEMbl KpeaMTOBaHMUS

K/IMEHTOB «MO MJevy»

Pa3spewnTtb KOp. NpoAaxu A0
OrpaHuy. yp. Mapxwu

PaspeluaeT OTKpbITUE KOPOTKMUX MO3ULINI, €CNTU OHU BbikntoueH
He NPUBOASAT K HAPYLUEHUIO OFrPaHUYUTESNIBHOIO YPOBHS

MapXu. HacTpoika MCnofb3yeTcs TONbKO AJ1St CXeMbI
KpeaAnTOBaHUS KNIMEHTOB «MO Njeyy»

O6Wwmnit NMMKUT Mo AeHbram n
6ymaram

PacnpocTpaHseTca Ha K/IMEHTOB C TUMOM BbikntoueH
KpeantoBaHus «Mo nuMuTam».

Ong BkntoveHus dnaxka go/KHa 6blTb OTKIOYEHa

npoBepka onepauun WwopT (CM. . «OrpaHunyeHus

Ha MCNonb30BaHMe nieda»).
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3HaueHue
MapameTp HasHaueHune Mo yMoOJi4aHUIO

Mpu BKIOYEHUM JAHHOW HAaCTPOWMKMK, BCE
Map>XMHanbHble onepauum B cyMMe (M NOKymnKa

Ha 3aeMHble AEeHbIN, N WOPT) OrpaHNYMBAIOTCA
BESIMYNHOM YCTAHOB/IEHHOIO KJIMEHTY AEHEXHOr0
numuTta. BennuumHa numutoB no 6ymaram nepecraert
Yy4YnUTbIBaTLCS.

Mpwn BKAKOYEHUN HACTPOMKK, TaKXKe NOSABNAOTCS
cnepylowme oTimMuunsa B oTobpaxxeHun onepaumi
KJIMeHTa:

Map>XWHanbHble onepaumn MnoKynku
YMEHbLUIAOT pa3Mep TeKyLlero
OEHEeXHOro ocrtatka Ha CyMMy
3a40/1)KEHHOCTM nepes 6pokepom
(TekyLwwunn ocTaToK CTaHOBUTCS
OoTpuUaTENEH NMPU NMOKYMNKe Ha 3aeMHble
cpeacTsa),

onepaumn KOpoTKOM NpoAaxum He
n3MeHaT oTobpaxaembix B Tabnumuyax
NIMMUTOB MO AeHbram 1 no 6ymaram

I (*) KoMMeHTapuii K pblHOYHbIM 3asiBKaM Ha NOKYMKY
PacueT cyMMbl 610KMPYEMbIX CPEACTB OCYLLECTBASETCA MO cneaytollein dopmyne:

(NMyywasa ueHa npegnoxeHusa + (Jlyuwasa ueHa npegnoxxeHua / 100 * NMpoyeHT
[orn. pesepsupoBaHus))* Kon-Bo 6ymar B 3asBke * Pasmep nora,

roe MpoueHT Aon. pe3epBUPOBAHUA — 3HaYeHNE NapaMeTpa
nnu

I (**) KoMMeHTapuii K aBTOCO3[AaHUIO KOAOB KJINEHTOB cy6agMMHUCTpaTOpa
Koabl knneHToB cybagMmMHUCTpaTopa co3patTca B popmaTe:
<koa_cybaaMuMHucTpaTtopa>_<KOopA_KJ/IMeHTa>

Hanpumep, ecnun koa cybagmmHuctpatopa — SUBADM, To OH MOXeT ycTaHaBNMBaTb JIMMUTDI
Ansa KknueHTtoB ¢ kogamMu SUBADM_CL1, SUBADM_10345 u T.n. — nocne cMMBO/ia «_>» MOXET
6bITb Nt0bas cMMBOSIbHAsA CTpoka.

Ecnu BkntoyeH npusHak «Koa KnvMeHTa MOXeT BKAYaTh /”», TO BMECTO pasgenutens «_»
TakKXKe MOXEeT MCNO/b30BaTbCs CMMBOA «/». B 3TOM cny4ae gns npMBeAeHHOro Bbile
npumepa AoNyCcTuMO ncnonb3osaHue koga SUBADM/CLL v T.m.
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Ecnu ykasaH AononHUTeNbHbIM pa3genutenb Koga cybknneHTa, Hanpumep, «N» (cm. n. 12),
TO BMECTO pasgenutenen «_» nnbo «/» MOXeT MCNoNb30BaTbCA 3TOT CMMBOJ. B 3TOM cnyvae
[ONyCTMMO ucnonb3oBaHmne koga SUBADMNCLL.

Ecnu kog knneHTa CcoaepXUT HECKONbKO pasaenuTtenen, To Ans onpeaeneHns Koga ero
cybagMmMHMCTpaTopa MCNOoNb3yeTcsa CUMMBOJT, UMetoWwmin 6onbwnin npuopuTeT (B nopsake
ybbiBaHuS):

MoauepkmnBaHue («_») nnu cnew («/»), Npu BKAKOYEHHOM onunn «Kog KineHTa MoxeTt
BK/IIOUaTb «/» (CM. «Ob6Llwme HaCTporKkn bnubnmotekn», Bknagka «4Hacrtb 2»).
BbibMpaeTcs nepBbI C KOHLA pa3aenuteflb U3 UCrMoJsib3yeMbIX B KOAE KIMEHTA.

HacTtpoika «[on. pasgenutenb Koga cybknmeHTa» Ha ctpaHuue «KnmneHtsbl /
Cy66pokepbi».

Mcnonb3oBaHue ABYX OAMHAKOBbIX pa3,qenv|Tenel71 B KOAE K/IMEHTA HE AONYCKAEeTCH.

4.3 O6wme HacTpomkm 6nbnnorekn. Yacro 3

O6wHe HACTPOHRH BUEAMOTERH
Yacte 1 Yacte2 Hacte3 Yacte 4 Yacte 5

] NpoeepaTs MAHUMANEHBIA YPOBEHE MaRHW
b MHMME IEHEIR YPOBEHE MapH -1

CHMBD.ﬂbL SANpeW. B KOMMEHTIPHAK. l:l

BecTH nogpotiHoe AorWpoEaHuUe

[] Paccuumeisars nosuumM & noTas

PACCUMTEIEATE MMMKTBI A1A BHEOMPKREEEI: SaAB0K
[MEPECYHTLIEATE OHMLAEMYI0 NOSHLUKID

[1He Snok. cp. noa 3am8KM Ha HEN. ETopeE Yac. PEND
[JHepacyer PEMD & kamMeHT apHem

Mpuraeuanie 009 neperoca wopres: | asdl

|:| HepacueT Tonkko ETOpEIR yacTel PEMNO

[ HepacyeT onepaumi nocTaskm

[[] BoiBoamTs ocTaToR © Y4EToM 40M. AUMATOS

[ Korrpone onepawds PEAD/PTIC no aryety Ha wen,
[[] 3anpeT onepaimil Npi oTCUTCTEMM Ak, N0 AEHBran

TeTansHoe NorupoBaHUe NopTeena & M+

(® ecerna
() BonM aKTHBOE He GoNblLE a0 ﬂ

B Tabnuue npueeaeHbl NapaMeTpbl, HACTpanBaeMble Ha Bknagke «Yactb 3».

3HaueHue
MapameTp HasHaueHue Mo yMOJIYHaHUIO
MpoBepsATb MUHUMAIbHbIN Mpu3HaK OTHOCUTCH K ANHAMUYECKOMN KOPPEKTUpPOBKE BbikntoueH

YPOBEHb Mapxwu JIMMUTOB M BKJIOUYAET NPOBEPKY: ecn B pe3ysbTaTe
KOPPEKTUPOBKM YPOBEHb MapXW CHU3UTCS MEeHbLUE
BE/IMYMHbI, 3alaHHOI NapaMeTpoM «MUHUManbHbI
YPOBEHb MapXu», TO Takass KOPPeKTUpoBKa 6yaeT

oTBeprHyTta cepsepoM QUIK

MWHMManbHbIN 3HavyeHne MUHUManbHO [O0NYyCTUMOro ypoBHA Mapxwu, [lycrtoe 3HaueHune
YPOBEHb MAap>Xwmn KOHTpPOJINMpyeEMOE Npun OVHaMUYeCcKomn KOPPEKTUPOBKE
JNMUTOB
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MapameTp

3HaueHue
HasHaueHune Mo yMoOJi4aHUIO

CnMBONbI, 3anpeLu.
B KOMMEHTapuax

MepeyeHb CMMBONOB, 3aMNpeLleHHbIX 415 MycToe 3HaveHune
MCNo/b30BaHMS B KOMMeHTapusax. llepeyeHb 3agaeTcs

nepeyncrieHneM cCMMBONOB noapsa, 6e3 npobenos.

Ecnn B 3asBke o6HapyXeH HeAOoNyCTUMbIN CUMBO,

Takas 3asBka byneT oTBeprHyTa cepsepoM QUIK

Bectn nogpobHoe normpoBaHne BktoueHMe pacluMPEHHOM ANArHOCTUKKU paboThl BbikntoueH
Ounepckon 6ubnmnoTtekun, 3anucoiBaeMon B damn
events.log

PaccunTbiBaTb NO3MLMMK BkitoueHne oTobpaxeHusa n pacyeTa JTMMUTOB BkntoueH

B 10Tax

B noTax. Ecnu npusHak BbIKIOYEH, TUMUTDI
no 6ymaraM 3a4atoTcsl U PacCUMTbIBAOTCS B LUTYKax

PaccuunTtbiBaTh NMMUTLI AN
BHebMpXKEBbIX 3a9BOK

HacTpoiika Bnuset Ha onepaumn PEMNO c kogom BbikntoueH
pacyetoB SO un PIC c kogom pacyetoB BO. Ecnn
cnucok «Knaccbl pacyeta TMMUTOB AN BHeGUpPXKEBbIX
3a8BOK» (CM. M. /) COAEepXWUT 3Ha4YeHus, To
HacTpoliKa BNMSET TONIbKO Ha onepaumn no Knaccam
6ymar, ykasaHHbIM B CMMCKE, MHaye — Ha onepaumm
Bcex knaccos PEMO u PIC ¢ ykasaHHbIMX KOAaMU
pacyeToB.

Ecnn dnaxkok BbIKAKOYEH, TO NpoBepka
[OCTaTOYHOCTM CpeAcTB Ha numuTte TO Npu nogaye
3a58BOK B YKa3aHHbIX peXuMax He BbINOoSHAEeTCS,
nposepka 1 6/10KMpoOBKa TMMUTOB OCYLLECTBASAIOTCS
TONbKO Ha numutax T1, T2 n 1.4. PacyeTtbl No caenke
YUUTbIBAIOTCS Ha numuTax T1, T2 n T.4. cpasy npu
3aknyeHnn caenkn. Ha numute TO npoBepka,
6/10KMpOBKa M CNMUCaHue CpeacTB NPOM3BOAATCH Npw
nojaye oT4yeTa No caesike ANa UCMOJIHEHUSA U ee
NOATBEPXAEHMN OTYETOM CO CTOPOHbI NapTHepa.
Ecnun dnaxok ycTtaHoBneH, TO Ha Bngax numuTtos TO,
T1, T2 n T.4. npoBepka n 610KMpoBKa CpeacTs
NpOM3BOASATCS NpU Nojave 3asBOK B YKa3aHHbIX
pexumax. PacueTtbl no caenke ansa numutos T1, T2

W T.4. NPON3BOAATCHA HEMOCPEACTBEHHO Npu
3aKaIYeHnn caenkn, a ana numuta TO — npwm
noaTeepXxaeHun obenmm CTopoHaMun CAeNKn Ans
WCNOJSTHEHUS

lMepecunTbiBaTb OXUAAEMYIO
nosnuunto

dnaxok BKOYaeT yyeT 06593aTenbCTB NO BTOPbIM BbikntoueH
yactam PEMO, gaTta NCMNONHEHNA KOTOPbIX NPUXOANTCA

Ha TeKyLwmMn TOproebln geHb. CyeTa yyeTa

ob6s3aTenbCTB HAaCTpaMBalTCa Ha CTpaHuue «Jon.

Tern pacyetos» (cM. n. 1/). NpusHak gocTyneH npwu
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3HaueHue
MapameTp HasHaueHune Mo yMoOJi4aHUIO

BKJIIOYEHHOM HaCTpOVIKe «MepecunTbiBaTH CAENKN ANS

WCNOSTHEHUS» Ha BkNaake «Yactb 1» (cM. . )
He 6510K. cp. noa 3asBKM Ha Ecnu dnaxok BkNOYeH, To 6510KMpOBKa CpeacTB noa — BbikatoyeH
ucn. BTopbix Yac. PEMO 3as8BKM Ha MCNOJIHEHME BTOpbIX Yacten PEMO

CO CPOKOM WCMOJSIHEHUS «CEroAHsA» He
ocylwecrsnseTcs. Ecnu dnaxok BbIKOYEH, TO Mpwu
NOATBEPXAEHMW BTOPON YacTu 3asBkn PEMNO oTyeToM
BbINonHAeTCA 6710KMPOBKa CPeACTB Ha BENYNHY
3asaBKu-oTyeTa. MNpusHaK AOCTYNEH NPU BKIKOYEHHOWN
HacTponke «[lepecunTbiBaTb OXNAAEMYIO MO3ULINIO»

(cMm. BblWwe)
HepacueT PEIO ¢ [Mpy BK/IIOYEHHOM MPU3HAKE HE YUYUTLIBAOTCA CAeNKU BbikntoueH
KOMMeHTapuem PEMO, y KOTOpbIX KOMMEHTapwuii coBnagaeT co

3HaueHuneM nons «lMpuMeyaHme Ansa nepeHoca
lwopToB». Takme cAenku He 6yayT NpUBOANUTb K
N3MEHEHMUIO AEHEXHbIX N BYMaXHbIX IMMUTOB

MpumeuvaHue ans MoMeTka, KoTopasi 0603HaYaeT onepauunio Kak MycToe 3HaueHune
nepeHoca npeaHasHauYeHHyo AN NepeHeceHns KOpoTKOW
LIOpTOB no3unumu.

MpuMeyaHne MOXET OKaHUYMBATbCS 3HAKOM «*>»,

B 3TOM C/lydae onepaums byaet cumtatbcs
npegHasHa4YeHHOW A5 NepeHeceHnss KOpPOTKOM
no3uumMn, ecnm HadvanabHble CUMBOJ/Ibl 3HaYEHUs,
yKasaHHoro B none «MNopy4yeHune» Ha popmMe BBOAA
3asBKM, COBNaAaloT C CMMBOAMN NpMMeYaHus 40
3HaKa «*»,

lMone poCTynHO AN peaakTMpOBaHMS Npu
yCTaHOBNIEHHOM dnaxke «Hepacuet PEMNO

C KOMMeHTapuem» unm «lMNepecunTbiBaTb 0XMAAEMYIO

No3MLnNI0»
HepacueT TONbKO BTOPbIX OaHHasa onuuna paboTaeT TONbLKO NpY BKIIOYEHHOM BbikntoueH
yacten PEMNO pexume «Hepacuet PEMO c komMmeHTapuem». pu ee

BKJ/TIOUEHUM, NepBas YacTb caenok PEMO 6yaer
OTpa)keHa Ha IMMUTaX KJIMEHTOB, a BTopasl — HeT

HepacueTt onepaumnii noctaBkn BknoyeHne gaHHOM ONuMK NO3BOJISET NOCTAaBOYHbIM  BbikntoueH
caoenkam un 3asiBKaMm He BAuATb Ha nuMuTbl QUIK.
HacTtpolika He ncnonb3yeTcs

BbIBOANTb OCTATOK C y4YeTOM Bbi6op nopsiaka UCUYNCIEHUSI CYMMBI, BbikntoueH
non. TMMUTOB npeAHa3Ha4YeHHOW K BbIBOAY MPU nojayve 3asiBKu

Ha BbIBOA ocTaTka cpeacTs («BbiBog [AC»).

Mpu oTkNOYeHHOM daxke cymMma popMmpyeTcs
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MapameTp

3HaueHue
HasHaueHune Mo yMoOJi4aHUIO

B pa3Mepe oCTaTka Ha cyeTe, C KOTOPOro BbIBOAATCS
cpeacTBa. pu BKAOYEHHOM naxkke cyMmma
ncuncnsieTcs ¢ yyetom octatkos (06a3aTenbCTB)

Ha Apyrux cyeTax

KoHTponb onepauuit PEMNO/PIC
No OTYETY Ha WCNOJIH.

BkntouyaeTt npoBepky onepauun PEMNO n PrC BbikntoueH
(c kogamun pacuyetoB «S0» n «B0») Ha numnTe TO npu

nopaye otyeTa Ha MCNOMHEHME NepBoi YacTh (Ans

caenok PEMNO) 1 oTyeTa Ha ncrnosHeHue (415 cAenoK

PMC)

3anpeTt onepauu npuv
OTCYTCTBUU NNM. NO AEHbMaM

Mpu3Hak 3anpeTa BbICTaB/eHUs 3aaBKkKU (B T. u. BbikntoyeH
3a8BKM 3aKpbITUA NO3ULKMK), 3aTparneatoLwen BantoTy,

Nno KOTOPOM Y KIMEHTa He 3agaH NIMMuT.

HacTpoiika nmMeeT 60nbLlINI MPUOPUTET, YEM

HacTpolka «[lpeduKc Koaa KNMeHToB» (CM. )

[eTanbHoe nornpoBaHue

noptdens 8 MA+

JlornpoBaHue, npu KOoTopoM B nor-cdann bubnmortekun
pacyeta numntos Deallib.log BbiBOAMTCA MHPOpMaLMs
060 Bcex akTMBax B nopTdene KIneHTa.
Mcnonb3lyeTca Ang cxembl KpeantoBaHusa «MO+»

Bceraa

[eTanbHoe ormpoBaHMe UCMosib3yeTcs He3aBNUCUMO
OT cocTaBa noptdens

€Cc/IN aKTUBOB
He 6onblue

JeTanbHoe norMpoBaHue NCnonb3lyeTcs Ans 50
noptdenen, B KOTOPbIX KOJIMYECTBO aKTUBOB (KOAOB
WHCTPYMEHTOB M BaslOT) He MpeBbIlAaeT yKa3aHHOro
3HayeHus1. MMHMManbHOe 3HayeHne: «2».

[Ons octanbHbiX noptdenen B nor-gann BbIBOANTCSH
nHdopMaumsa ToNbKO NO aKTUBaM, 3aTparMBaeMbiM
onepauuemn

— OTK/IOYEHME Npu3sHaka «lpoBepAaTb KOPPEKTUPOBKU JIMMUTOB» Ha CTpaHuue «OrpaHnyeHus Ha ... /

KoppeKkTupoBka NuMmUToB» (CM. M.

) NPMBOAUT K OTMEHE MPOBEPKN MUHUMASIBHOMO YPOBHS Mapu.

— COCTOSIHME HACTPOMKKN MOXET 6bITb MU3MEHEHO TOMIbKO MO peKoMeHaaLUuun, nonyyeHHon ot ARQA

Technologies. nsa nonydeHus noapobHon nHdopMaumm o HacTporike obpatutecb B Cnyxby TexHn4Yeckomn

noaaepxku QUIK:
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4.4 O6wme HacTpoukm 6nbnunorekn. Yacro 4

O 6lmne HACTROMKW BHOAMOTERM
Yacte1 Yacte 2 Yacte 3 Hacte 4 Yacte 5
[J HeTTHposaTh ofA3aTEABCT. N0 CAOKHBIM OTHETat
] YuuTbiBaTE CpOKW PACYETOS MM HETTUHTE N0 OTYST Ak
K.nacckl HETTHHN & Q8AZETEAECTE N0 CADKHEIM OTYETEM

=i
+ i

[ Pacugr ofmsarenscrs PENOAPNC ¢ UK no coenke
[] Tpetiosate cokp. sanon. npu nponoHr. PEMQ

[ PaccumreiEare ofigz. PENOAPTIC no BCer EMGAM N,
[ Mrhopuposars cpok pacyetos PEMD LK

] He yuiTeIESTE KOMWCCMIO N0 OTEROYEHHEINM COEKAM

B Tabnuue npuseaeHbl NnapaMeTpbl, HacTpanBaeMble Ha BKNaake «4actb 4».

3HaueHue

MapameTp Ha3zHaueHune no yMoJZi4aHuIo
HeTtTnpoBaTtb HeTTMHr npoBOAMTCS NpU NOATBEPXKAEHUM CAENOK ANS UCMONHEHNS  BbiktoveH
0653aTeNbCT. MO CJIOXKHBLIM OTYETOM M 3aK/OYAETCS B OLEHKE MOKynaTebHOM
CNIOXXHbIM OTYETAaM CMOCOBHOCTU HE MO Ka)Aoh cAesike ANs UCNOMHEHUS, a MO BCEM

caenkam.

Mpn HeTTUpOBaHUM OLEeHMBAKOTCS obuiee konnyecTso bymar n obwuni

06bEM AeHEeXHbIX CPeACTB MO BCEM CAeNKaM, U, UCX0As U3 3Toro,

paccumnTbIBAETCS UTOrOBOE HanpaB/ieHne 0693aTeNnbCTB N0 KaXaoMy

MHCTPYMEHTY, C YYETOM KOJa K/IMEHTA.

CM. K OMMCaHWI0 HaCTPOMKMH
YuuTtbiBaTb Cpokn [poBepKa AOCTAaTOYHOCTM CPEACTB MO KaXaoW caenke ans BbikntoueH

pacyeToB npu WCMOJIHEHMS, BKJIIOYEHHOW B C/TOXHbI/ OTYET, Ha BCeX BUAAX

HETTUHre o JIUMUTOB.

oTyeTaMm MpoBepKka OCYyLEeCTBASETCS NPU BKIIOYEHHOM hnaxkke «HeTTupoBaTb
0653aTeNbCT. N0 CNOXHbIM oTYeTaM» (CM. M. )

Knaccel HeTTuHra Cnmcok Kiaccos, Ans KOTOPbIX HY>XHO pacCCYUTbIBATb HETTUHI

06s3aTenbCTB Mo CNIOXHbIX OTYETOB MO 3asBKaM-oT4yeTaMm. CNMcok AOCTyneH an4a

CNOXHbIM OTYHETAM peaaKTnpoBaHUAa Npu BKJIKOYEHHOM onuum «HeTTnpoBaTth
obs3aTenbCcTBa NO C/IOXHBIM OTYETaM». HaCTpOVIKa BNnAeT

Ha oTobpaxkeHmne pacyeToB NO caenkam Ana ncnonHenus PEMO ¢ LUK

B K/TNPUHT.
CoCTOosiHME HaCTpoOWKK onpeaenseT, NPoOU3BOANTCS NN pacyeT

no caenkam Ansg ucrnonHenus B pexumax PEMO ¢ UK wn PMC ¢ UK
MpyU UX UCMOJIHEHNM B KIIMPUHI Ha NO3uuum knveHTa. Ecnum knaccg,
B KOTOPOM 3aK/itoueHa caesnka Ans ucnosHenus, gobasneH

B AA@HHY HaCTPOWKY, TO NMPW UCMOSHEHUN B KIIMPUHT ABUXEHME
CPEeACTB Ha Mo3uuMun KNmeHTa He nponcxoauT. MIHayve, pacyeTbl
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3HauyeHune

MapameTp HasHaueHune no yMoJi4aHuIo
Mo cAaenke, UCMOMHSAOLWENCS B KITMPUHI, oTobpaxatoTcs Ha no3nuunm
KNIMeHTa
Pacuet BnoknpoBka/cnncanme cpeacts no caenkam PEMO/PIC c UK BbikntoueH
o06a3aTenbCcTB Ha Bugax nummtos TO He3aBUCUMO OT KoAa pacyeTos. pu
PEMO/PIMNC c UK BK/TIOMEHHOWM OMNMuMn cAenku Ans NCnonHeHus nepson vyactm PEMO
no caenke ¢ UK n kogoM pacuetoB Y0, a Takxe caenku ansa ncrnosHenmsa PrcC
¢ UK ¢ kogoM pacyeTtoB ¢ YO nrHopupytoTcs.
Cwm. K ONMWCaHUI0 HaCTPOMKM
TpeboBaTtb cokp. [lpu3Hak orpaHuMyeHns konudectea/cyMmmbl PEMO npu nponoHrauum BbikatodeH
3a40/1K. Npun C y4YeToM TeKyLel no3numm u napaMmeTpoB NPOSIOHIMPYEMON CAESKMU
nponoHr. PEMNO
PaccuunTtbiBaTb Onuusa no3BonsieT OTKAKUUTL y4ueT cpoka PENMO, yka3aHHOro BbikntoueH
obs3atenbcTBa B 3asBKe, Npu NpoBepKe NTMMUTOB KAneHTa. MNpu BKAKOYEHHON onumu
PEMO/PTC no rnpoBepKa HaIMymns pecypcoB Mnoj BbICTaBAAEMYIO 3aABKY
BCEM BMaaM NPOU3BOANTCS HAUYMHAsa C BUAA IMMUTOB, COOTBETCTBYHIOLLEro Kaaccy
NMUTOB MHCTPYMEHTOB M KOAY pacyeToB, Ha BCeX NocaeayroLwmx suaax
UMUTOB.
HacTpoika He BnuseT Ha pexumbl «PEMO c LK»
NrHopupoBaTb Onuusa no3eonsieT OTKAKUUTL y4ueT cpoka PENMO, ykasaHHOro BbikntoueH
CpOK pacyeToB B 3as1BKe, NpU U3MEHEHUN NMMUTOB. pK BKAKOYEHHOW onunmn
PEMO c UK AnanasoH U3MeHsIEMbIX BMAOB JIMMUTOB He 3aBMCKT OT cpoka PEMO.
N3MeHeHMs Npon3BOAATCS, HaYMHasa C BUaa NMMmTa, K KOTOpOMY
ocyliecTB/ieHa NpMBsA3Ka Kjacca M KOAOB pacyeTa v fajiee Ha Bcex
nocneaylowmx smaax JTMMUTOB.
HacTpoika ncnonb3syetcs ToNbKoO B pexume Topros «PEMO c UK
agpecHoe»
He yuutbiBaTh Onuwvsa no3BoaseT OTK/UYNTL YYeT KOMUCCuM 6pokepa 1 Toprosoi  BbikatoyeH

KOMUCCHIO NO
OTCPOYEHHbIM
coenkam

CUCTEMbI NPU NOATBEPXAEHUN CAENKWN AN UCMONTHEHUS
C OT/IOXXEHHbIMK pacyeTaMn (aapecHas caenka PMC n nepBas 4acTb
caenkun PEMO)

I KoMMeHTapui K HacTpoiike «HeTTupoBaTb 0683aTeNbCT. MO C/IOXKHbIM OTUETaAM>»:

[Ons HeTTUHra 0643aTenbCTB MO C/I0XKHbLIM OTYETAM Tpe6yeTc9| cobnroaeHmne cneayrowmnx

YCIIOBUIA:
Bce knacchbl, y4acTBylowme B HETTUHIe, NepeduncneHbl B cnmcke «Knaccbl HETTUHIa

0653aTeNbCTB NO C/I0XHbIM OTYeTaM»,

Bce BanoThl, y4acTBylOLME B pacyeTax, nepeumncrensl B anne ¢ Kpocc-Kypcamm

cepBepa QUIK (kak npaBuno, aTo crossrate.ini B nanke ¢ dannamm cepeepa QUIK)
nmbo oTTpaHcamMpoBaHbl Mogynem popmmnpoBaHms Kpocc-kypcoB (CrossRateTW).
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Ter v BantoTa pacyeToB, MO KOTOPbIM NPOM3BOASATCA NPOBEPKA AEHEXHbIX HETTO-
o0653aTenbCcTB U 610KNPOBKA CPEACTB MOA CNOXHbIA OTYET, ONpeaenstoTCs NpUBSA3KOM
Tera (ansa obasatenbCTB B pybnasix) uam Tera n BankoTbl K MHCTpyMeHTy RUR

B HACTpoOliKe « »,

Ecnu Ter n Bantota ana nHctpymeHta RUR B HacTpolike «
» He 3aZlaHbl, TO OHW ONPeAesnATCS MO KACCY U UHCTPYMEHTY
nepBON CAESIKU, BK/IIOYEHHOW B OTYET: Ter COrjlacHO HacTpomKe «
», @ BantoTa — BaJOTOM HOMUHanNa.

Ecnn ncnonb3syetcs HeTTUpoBaHMe 6e3 HaCTPOMKKN «

», TO pacyeTbl N0 BCEM CAeflKaM, BK/IIOYAEMbIM B OAMH OTYET, AOJSIKHbI
NpoBOAMUTbLCA Ha OAHOM M TOM Xe Tere, U B O4HOM M TOWN Xe BaJlloTe pacyeToB. MHaue
KOPPEKTHOCTb y4eTa CAENOK ANS UCMOJHEHNS Ha IMMUTAX KJIMEHTa He rapaHTUpyeTcs.

I KoMmMmeHTapui k HacTpoike «Pacuet ob6a3arenbcts PEMO/PINC c LUK no caenke»:

Ecnn onums oTknodeHa (no ymonyaHuio), To 6n10KMpoBKa CpeacTB NpoOUCXoanNT

B MOMEHT BbICTaB/IeHUS BHEOGMPKEBOW 3a89BKKN, a pa3biokMpoBKa U ABUXEHUE -

B MOMEHT UCMOJIHEHUS 3a8BKM-0TUYETA N0 CAeNKe ANS UCNOAHEHUs. [Tpy 3TOM B AEHb
ncnonHeHnsa sTopon yactn PEMNO c UK 3arpyska numuta no suay numuta T0
ocywecTtensietca bE3 yueTa ee ncnonHeHuns, a ABMXXeHue cpeacTs no smay nummnta T0
NpONCXOANT B MOMEHT UCMNOJIHEHUS COOTBETCTBYIOLLEN CAENKWN AN UCMONHEHUS.

Ecnu onumsa BkaoveHa, To 610KMpoBKa CpeaCTB NMPOUCXOANT B MOMEHT BbICTaB/IEHUS
BHeBMPIKeBOM 3asiBKU, a pa3b/iOKNPOBKA U ABUXEHUE - B MOMEHT €€ UCMOJTHEHUS.
Mpwn 3TOM B AeHb ncnonHeHnsa sTopon 4actm PEMO c UK 3arpyska nMMMTOB C yTpa
OCYLLECTB/ISAETCS C YYETOM UCNOSIHEHUS BTopon yactm PENO c LK. JocpouHoe
ncnonHeHue caenkn PEMNO c UK He nopgaepxxusaetcs. Npu 3ToM caenkun ang
ncrnonHeHus nepson vactu PEMO c UK v caenkun anga ncnonHenms PMC ¢ UK
UrHOPMPYHOTCA (KOHTPOAb TIMMUTOB U ABUMXEHWE CPeACTB NpU UX NOATBEPXAEHUN HE
ocyuwectensieTcs). [locpoyHoe noaTBepXKAEHNE CAeNKN AN UCNOSIHEHNS BTOPOWN YacTu
PEMO ¢ UK He nogaepxunsaeTcs.

4.5 O6wme HacTpoukm 6nbnunorekn. Hacrto 5

O 6wmre HACTROMKM GHEAMOTERM

Yacte 1 Yacte 2 MYacte 3 Yacte 4 Hacte D
] BecTH nosuumd B KaneHa apHbix AHAR
[ BecTH nosHumH B KaneHIapHE AHAR 417 crensl P
MpoEEpATE 06AZETEAECTES NO BHAAM AWMUTOE:

TO T, T2 T365

nDMBﬂSKa KN3CCOE K EWAAM NHrWT OB

K.naccer

BQUOTE

BOUCOTE

BOUOTEZ, RPMA, RPMO, BRPMA, B

-

+ & Aofasume % Upamme

D JonoAHUTENEHD YUUTEIBSTE KOMWCCHM Ha nukuTe T0
[ Lon. yaTeieats kordccui TC Ha auture T0O

OTE. S3AEKM MapH. KAWEHTOE TOMNEKO MM OTPMU. SKT.
[ Mrop. npoeepky koruced & T NpyY 2aKp. NOSHLUMM

HaCTpOVIKa ydyeTa 0653aTenbCTB K/IMEHTOB B pa3pe3se pas3/inyHbIX AaT UCMNOJIHEHUNA 3TUX
obs3aTenbcTs. [MNaHoBas No3Mums Ha Ka>XAyt O0aTy UCNOJTHEHUA MOXXET OTO6pa)KaTbCFI
Ha TMMUTaX, NMEKLLNX paBJ'IMLIHbIﬁ «Bna NMUMUTa>.
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Hanpumep:

JInMUTBI € BUAOM «TO» OTpa)kaloT MO3MUNKN KJIMEHTA HA TEKYLLUIA TOProBblit AEeHb;

JInMuTbl € BUAOM «T2» OoTpakaloT NJaHOBbIE MO3MUNM KJIMEHTA C Y4eToM 06a3aTenbCTB
no caenkaMm, KOTopble UCMOMHATCA B AeHb «T0», «T+1» n «T+2».

B Tabnunue npuBeneHbl NapaMeTpbl, HACTPanBaeMble Ha Bknaake «4actb 5»:

MapameTp

3HauyeHune
HasHaueHue no yMOJZIYaHUIO

Bectn no3nuynn
B KaneHaapHbIX AHAX

Mpu3Hak BeaeHMUS NO3MLUMIA MO MHCTPYMEHTAM U AEHEXHbIM  BbikntoueH
cpeacTBaM B pa3pese AaT BMeCTO CPOKOB pacyeToB A/

cxembl «MO+».

MapameTp HepoCTyneH AN peaakTMpoBaHus Npu

BKJIIOYEHHOM NapamMeTpe «BecTy no3numm B KaneHgapHbIX

OHAX AN cxembl FX>»,

MNepea BkNoYeHMeM napameTpa obpatutech 3a

[ONONTHUTENbHON MHGopMaunen B Cnyxby TeXHUYECKOMn

noaaepxkun QUIK:

Bectn no3nunn
B KaneHaapHbIX AHAX A1
cxeMbl FX

Mpu3Hak BegeHMs NO3MLUUIA He B TOProBbIX, BbikntoueH
a B KaneHpapHbIX AHAX B pa3pe3e AaT BMEeCTO BUAOB

NMMUTOB. Mcnonb3yeTcsa TONbKO AN CXEMbl KpeAUTOBAHMUS

«BantotHoe nuMmntupoBaHue» (FX). MapameTp HegocTyneH

ONS pefakTMpoBaHMS NMpu BKIKOYEHHOM napameTpe «BecTu

NO3VLUMN B KaneHAAPHbIX AHAX>»

MpoBepaTb 0653aTeNbCTBA
no BMAaM NMMMUTOB

Crnncok 3Ha4yeHuii BUAOB IMMUTOB Yepe3 3anaTyto, No TO
KOTOPbIM paccUmMTbIBAOTCS 06a3aTenbCTBa MO cAekam.
JonyckaeTca BBOA 3HAYEHMIN, HAYNHAKOLWNXCA C NATUHCKOrO
cumBona T, 3a KOTOpPbIM cnefyeT HeoTpuuaTesbHoe uenoe
4ncnio. Buabl NMMUTOB yKa3blBalOTCS B NOPSAKE UX
BO3pacTaHu4.
Ecnn BkioveH napameTp «

», TO AN obecneyeHmnss COBMeCTUMOCTH
C TEpMUHaNamMu, He NoAAEPXMBAIOLLUNMN TUMAUTDI
B KaseH4apHbIX gatax, HeobxoAMMo yKasaTb TONIbKO OAUH
BWA NMMUTA, COOTBETCTBYIOLLNI MAKCMMasibHO BO3MOXHOMY
CPOKY pacyeToB MO onepauMsM B pamkax GupMmbl,
Hanpumep, «T365»

MpuBg3Ka knaccos
K BunagaMm anMnTOB

Crnncok COOTBETCTBUI MexXAy BMAAMWU JIMMUTOB M Kaccamm
LeHHbIX byMar ans onpeaeneHus Buaa nMMnTa TEKyLLEen
onepauuu.

MpropuTteT HacTpoek «lpuBA3Ka MHCTPYMEHTOB K BUAAM
nmMunToB>», «[puBA3Ka KNaccos K BUAAM JIMMUTOB>»

n «lMpmBa3Ka KOAOB pacyeToB K KfaccaM U BUAaM JIMMUTOB>»
CM. B
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MapameTp

3HaueHune
HasHaueHune no yMoJi4aHuIo

Buna numuta

Bua numuta. [lonyckaeTtcs BBOA 3HAYEHUN, HauMHaowmxca TO
C NaTUHCKOro cumeona T, 3a KOTOpbIM cneayeTt
HeoTpuuaTesibHOe Lenoe 4ymcio. Buabl NMMUTOB

YKa3blBaloTCsl B NOpSiAKE UX BO3pacTaHus

Knaccsbl

Cnucok knaccos MHCTPYMEHTOB, NeEpeYnNCneHHbIX Yepes3
3andaTyro

JononHunTtenbHo
YUUTbIBaTb KOMUCCUM Ha
nnmmute TO

HacTpoiika BAnSET Ha y4YeT onepaumin no Kiaccam, BbikntoueH
NpuMBs3aHHbIM K BUAAM UMUTOB, OTANYHbBIM OT TO. Mpu
BKJTIOUEHHOW HACTPOMKE KOMUCCUM Bpokepa 1 TOproBomn
CUCTEMbI MO TaKMM OMNepaLmsiM YUYMUTbIBAOTCS HE TOJIbKO
Ha nMMUTe onepaumu, HO U Ha numnTe Buaa TO0. Mpu aToM
ecnun HacTpoika «lpoBepaTb ob6si3aTenbCcTBa MO BMAAM
JIMMUTOB>» COAEPXMUT HECKOIbKO NnocnefoBaTesibHbIX BUAOB
JIMUMUTOB, TO 3TN KOMUCCUWN YUUTBLIBAOTCS TaKXe Ha BCeX
MMUTax C BUAOM MeHblUe BMAa IMMUTa onepauunm.
HacTpoitka nMeeT 60nblINIM MPUOPUTET, YUEM HACTpOKKa
«[on. yuntbiBaTb koMuccuto TC Ha nummnte TO».
HacTpolika He BNIUSET Ha pacyeT KOMUCCMKU MO onepaunam
Ha CPOYHOM pbIHKE

Jon. yunTbiBaTb KOMUCCUIO
TC Ha numute TO

HacTpoika BnnaeT Ha y4yeT onepaumin no Kiaccam, BbikntoueH
NpuvBSA3aHHbIM K BUAAM IMMUTOB, OT/IMYHBIM OT TO.

Mpw BKAKOYEHHON HACTpONKe KOMUCCUS TOPrOBOM CUCTEMBI
Nno TakMM onepaumsaM y4uUTbIBAETCA HE TOSIbKO Ha uMuTe
onepaumu, Ho 1 Ha numute Buaa T0. MNpu 3TOM KOMUCCUS
6pokepa yunTbiBaeTCs TO/IbKO Ha MMUTe onepauun. Ecnu
HacTpoika «[poBepaTb 0bs3aTtenbCcTBa MO BMAAM JIMMUTOB>»
COAEPXUT HECKOJIbKO nocnefoBaTesibHbIX BUAOB IMMUTOB,
TO KOMUCCKSA TOPrOBOM CUCTEMbI YUYNTbLIBAETCA TaKXKe Ha
BCEX IMMUTax C BUAOM MeHbLUe BUAa NMMUTa onepaumu.
HacTpolika nmeeT MeHbLUMA NPUOPUTET, YEM HACTpoOMKa
«[JONONMHUTENBHO YYNTbIBaTb KOMUCCUN Ha NuMute TO».
HacTpoika He BAIUsSeT Ha pacyeT KOMUCCMKU MO onepaunam
Ha CPOYHOM pblHKE

OTBepraTb 3asBKMU
MapXXMHaNbHbIX KITNEHTOB
TOJIbKO MpMU
oTpuLaTesibHbIX aKTUBax

Ncnonb3yeTcs, ecnu BrktoYeHa xoTa 6bl 04Ha M3 HacTpoek  BbikaoueH
- «[10NONHUTENBHO YYUTbIBaTb KOMUCCUWN Ha AnmuTte TO»

nnu «don. yuntoiBaTtb Kommnccmio TC Ha nuMute TO>».

HacTpolika BnMsieT Ha NpoBEpKY MoKynaTebHOM

CNOCOBHOCTM ANS K/IMEHTOB C TUNMOM KpeauTOBaHUA

«MO Mjaeyy», «no AUCKOHTaM» n «M+>».

Mpu BKIOYEHHOM HACTPOMKe 3asBKW OTBEPralTCs, ecnu,

C YY4ETOM KOMUCCUU MO BbICTaB/ISEMON 3asBKe, OLLeHKa
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3HaueHune
MapameTp HasHaueHune no yMoJi4aHuIo

TeKYLNX aKTUBOB KJIMEHTa Ha NnMute TO cTaHOBUTCA
OTpUUATENbHOMN.

Mpn OTKIHOYEHHON HACTpoOnKe AN KIMEHTOB C TUMOM
KpeamToBaHus «Mo nnevy» 610KMpoBKa U CincaHue
KOMUCCUM Ha nuMmnTe TO NpoBepsieTcs A0
OrpaHnYnTEeNbHOro YPOBHA Mapxu Ha nuMute T0, a ans
KJIMEHTOB C TUMOM KPEeAUTOBAHMSA «MNO AUCKOHTaM»

nnn «Ml+» npoBepseTcsa, YTO CTOMMOCTb nopTdens
npesbllaeT 3HaYeHMe BbIYMCIISEMON CKOPPEKTUPOBAHHOMN

Mapu
NrHopupoBaTb NpoBepky  HacTpoiika TpebyeT BKIOYEHWUS HACTPOKK BbikntoyeH
koMuccum B TO npu «[JONOJIHUTENBHO YUNTbIBaTb KOMUCCUMM Ha nuMnte TO»
3aKpbITUM NO3MLMM N NepeKkpbIBaeT AeiNCTBME HACTpoikn «OTBepraTb 3asBKM

Map>XXMHAaNbHbIX KIMEHTOB TOMbKO NPpU OTpULaTesibHbIX
aKTMBax» A/ 3asiBOK Ha 3aKpbiTMe NO3MLUUN.
Moanep>xmBaeTcs TOAbKO AN KIMEHTOB C TUMOM
KpeamToBaHUA «MNo AUCKOHTaM» U «MO+».

Mpun BKIKOYEHHOW HACTPONKE OTK/IHOYAETCS NpoOBEpKaA
[OCTAaTOYHOCTU CpeacTB No4 KOMUCCUMIO Ha nuMuTe TO npu
NnpoBepKe 3asBOK, COKpallaoWwmx Moaysb No3vumm

MO MHCTPYMEHTY Ha IMMUTE MO MJIaHOBOW NO3NLINK
(nocnegHUn NMMUT U3 CNMUCKA, YKa3aHHOro B HacTpolike
«MpoBepsaTb 06593aTeNbCTBA NO BMAAM IMMUTOB», HaNpuMep
T95). MNpun 3TOM 6N10KMPOBKA KOMUCCUKN Ha numuTte TO

Mo 3asiBKe U ee CrncaHue no caesnke Bce paBHO
BblINOHSAETCSA

Mpumep:
MycTb 3agaHbl cnegywowmne suasl numutos: TO, T2.

MycTb gnsa knaccos TQBR, EQNE, EQNL 3agaH sug numuta TO. Torga onepauummn no AaHHbIM
Knaccam 6yayT yumTbiBaTbCS M NMPOBEpPATbLCA ANS NMMUTOB BMaa T0 un T2.

Myctb ana knaccos TQBR, TQNE, TQNL 3agaH Bua nuMmuta T2. Torga onepaunm rno AaHHbIM
Knaccam 6yayT yumTbiBaTbCS M NPOBEPSATLCS TOMIbKO A1 AMMUTOB BMAaa T2.

[nsa Bcex ocTasibHbIX K/ACCOB, HE YKa3aHHbIX B HAaCTPOWKE, OMepaunmn y4muTbiBaKOTCA
M NpoBepsatoTCa Ana nMMuToB Buaa TO 1 T2. TakmM 06pa3oM, OTCYTCTBME HACTPOMKM
MHTEPNpPEeTUPYETCA KakK HAaCTpoinka NpuBSI3KM K nuMmntam Buaa TO0.
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4.6

B naH
aKTmB

HacTpoiikn koMmmccumn 6pokepa no yMosi4uaHUIo

HOM ceKkuumn HaCTpaunBaeTcs KOHCbMpraLI,Mﬂ LWKanbl 6pOKepCKOl\;1 kKoMmmcemun. Cekuums
U3NPYETCA Npun HaCTpOVIKe B3MMaHuA 6p0KepCKOVI KOMUCCUN C UCNOJIb3OBaHMUEM LLKasbl

(pasgen «O6wme napameTpbl», cekumsa «Obwmne HacTponkm 6nbnnoTekn, Yactb 1», pnaxok
«Mcnonb3oBaThb WKaay KOMUCCUM»).

3HauyeHue

MapameTp HasHaueHune Mo yMoOJI4aHUIO

Hact

DOVIKM KOMUCCUMn 6p0|<epa HaCTp017||<a WKanbl KOMNCCUKN B 3aBUCUMOCTU OT

no yMon4aHunto [JHEeBHOro obopoTa KMeHTa

C cyMMbI, py6 HuxHsis rpaHuLa o6opoTa, K KOTOpPoW npuMeHsieTcs  ycToe 3HadeHue
AaHHas cTaBka KOMUCCUU, B BasloTe pacyeToB

Pazmep BennymMHa KOMMCCUMOHHOIO BO3HarpaxaeHus, B lMycToe 3HaueHune
KoMucecumn, % npoueHTax

MuH.

MWHMUManbHOEe 3HaYeHne KOMUCCUOHHOIO lMycToe 3HaueHne
BO3HArpaxaeHus, B3aMMaeMoe C KJIMEHTA B AEHb,

Koraa KJIMEHT NMpoun3BeEa XOTA 6bl OAHY TOProeyko

onepauuto, B BasilOTE paCyeToB

Makc. MakcuManbHoe 3Ha4YeHne KOMUCCUMOHHOIo MycToe 3HayeHune

BO3Harpa>xaeHus, B3MMaeMoe C K/IMeHTa 3a 0AuH
TOProBbIv AeHb, B BaJlOTE pacyeToB

M.o6

MuWHMManbHbI AHEBHOM 060pOT, C KOTOPOro lMycToe 3HaueHne
Ha4yncndaeTcda KOoMMccud, B BaJlloTe pacy4eToB

Komucecusg 3a cAoenKy Ao MUH. (DVIKCVIDOBaHHaﬂ KOMUCCHA 3a KaXayto CAENKY, B

06.

BasloTe pacdeTosB. KoMuccus B3mMaeTcs Ao Tex nop,
rnoka AHEBHOW 060pOT HE NpPEeBbLICUT 3HaueHUs «M.
06.». Mo yMofiuaHuio nose nycroe

BanroTta, B KOTOPOW MHTEPNPETUPYIOTCA 3HAYEHUSA CYMMbl, KOMUCCUU N 060poTa
B AQAHHOMW HACTpoiKe, MOXKeT 6biTb U3MEeHEeHa AN 3aAaHHOIro CNMCcKa KJ1accoB
(nopgpo6bHee cMm. n. )-

KoMmMeHTapuit kK ) OpMHUPOBAHUIO LLKAJIbl KOMUCCUUN

Lkana koMuccumn 6pokepa 3agaetcsa cieayowmnM obpasoM: Npu HaXkKaTum Ha KHOMKY
«[o6aBuTb» B Tabnuue NosBNSETCA HOBasa CTpoka. B Heil Hy>XHO BBeCTU B KO/TOHKE «C CyMMbl,
py6.» rpaHuW4YHyl0 BENMYMHY 060pOTa KIMEHTa 3a TOProByt CECCUIO, a B KONOHKe «Pasmep
KOMUCCUU» — pasMep KOMUCCUMOHHOIO BO3HarpaxaeHus B NpoLueHTax, KoTopbli 6yaeT
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B3MMAaTbCA C K/IMEHTA, KaK TO/IbKO AHEBHO 060pOT TOProBbIX ONepaLunii No ero cHeTy CTaHeT
paBHbIM 3HAUYEHUIO B KONTOHKE «C CyMMbl, py6», UMM NPEBLICUT 3Ty CYMMY.

HacTpodiky KOMUCEHH GROKEPE NO YMONYSHMID

C cyrardel, pyt Pazmep KoMUCCHM, %
0.25
30001 015

71 Hdosaeums % Yapanms

ruH: 10 rakc.: 500 rd.0f.: 10000

KOMWCCHA 53 CAENKY 40 k. 06, pyd.: [

Hanpumep, wKana MOXeT UMETb BUA:

C cymmMmbl, py6. Pa3Mmep KoMUccum

0 0.3
100000 0.2
250000 0.1
1000000 0.01

OTOT NpMMep 03HAa4aeT cneayouee: ecnn o6opoT knmeHTa MeHbwe 100 000 py6., c Hero
B3mMaeTcs kommuccms 0.3%, ecnun ob6opoT 6onbie 100 000p., HO MeHblwe 250 000p. — 0.2%
nT.Aa.

Ons oTAenbHbIX KNMEHTOB MOXHO YCTaHOBUTb NEPCOHasIbHble HAaCTPOMKMW LWKasbl Ha CTpaHuue
«KnneHtbl/KoMuccus 6pokepa», Bbibnpast UX B CNUCKE N 3agaBast CO6CTBEHHO AaHHbIe

0 LWKasne B cekuMmn «HacTpolikm wKanbl KOMUCCUM». Mpn HaNMUUKM y KIMEHTA NEPCOHANbHbIX
HaCcTpOeK pacyeTa KoMUccmu, obume ans BCceX HAaCTPOMKM 6BpOKEepPCKOM KOMUCCUN, NPU pacyeTe
KOMWCCUM MO ero caenikam, UrHopupytoTcs.

Mpn NCNONb30BaHUM LLKaslbl KOMUCCUKN, B HEKOTOPbIX CNy4YasiX MOXeT BO3HUKHYTb
NnoTpebHOCTb 3a4aTb KOMUCCUIO HA KIMEHTa UM KOMUCCUIO MO YMOYaHUIO B CTaHAAPTHOM
¢dopme, T.e. Korga BHe 3aBUCUMOCTM OT 060poTa AENCTBYET eaAnHas cTtaBka. B aTom cnyvae,
npu ¢hopMMPOBaAHNM LLKASbI HY)KHO B Tabnuuy «HacTporkun wkanbl KoMUuccnm» obasutb
OAHY CTpPOKY, Hanpumep:

C cymmMmbl, py6. Pasmep komuccum

0 0.3
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Mpwn Takol HaCTpoliKe WKasbl, CO BCEX CAENOK, BHE 3aBMCMMOCTM OT AHEBHOro obopoTa, 6yaer
B3uMaTbCs Komuccusa B pasmepe 0.3%.

4.7 HacTpoOKn KOMUCCUOHHOI0O BO3Harpa>xgaeHus
no pe>xmMmam TOpros

B aTol cekunM HacTpauBatoTCa NapaMeTpbl «3a UTC», «3a opr. TOpPr.», «KJAUPUHT.», «no 6a3.

aKkT.» u «PEIMO» ans onpeaeneHHbIX peXuMoB TOPros, eC/in OHWU AO/KHbI OT/INYaTLCSA OT
Ha3Ha4yeHHbIX MO YMOJI4YaHUIO.

HacTooiiki KOMUCCUOHHOr O BOSHArDEMLEHA
no petikmMam TOprog

3aMTC | 33 0pr. Topr. | kampunr. | o Gas. akr. | PEMO

kommccuA sa MTC

K.nacc KatHcoua, %
GTS

RPMO a

SPBFUT 1.7

% NoSasure
1' YnaniTe

Ha Bknagkax «3a UTC», «3a opr. TOPr.», «KJAUPUHI.» HAaXXMUTe KHOMNKY «[ob6aButb» Ans
BK/IIOYEHNSA B CMMCOK HOBOIO Kjlacca, a Ha BkNaake «mno 6as. akT.» — Ans BKAUYEHNS B CMMCOK

HOBOW CTPOKM C KoAOM 6a30BOro akTMBa. 3Ha4YeHME KOMUCCUWN YCTaHaB/IMBAETCH B siYelike
«KoMmucecums»,

MapameTp HasHaueHue 3Ha4yeHue No yMoJsiHaHuio

Bknaaka «3a UTC»

KOMMCCUA 3a KomMunccnoHHoe Bo3HarpaxaeHne MockoBckon bupxu no lMyctoe 3HaveHue
nTC [0rosopam o npeaocTaB/ieHNN MHTErPUPOBAHHOIO

TexHonorm4yeckoro cepsuca (UTC), B npoueHTax

ot o6bemMa caenkm (Mnu B BankoTe 3@ KOHTPaKT Ans

KJ1laCCOB CPOYHOIo pbiHKa). Y knaccos PEMO cpok PEMO

He yunTbiBaeTCs

Bknagka «3a opr. Topr.»

KOMMUccUa 3a KoMuccrmoHHoe Bo3HarpaxaeHue, KoTopoe B3MMaeTcs MycToe 3HauyeHne
opr. Topr. B MO/1b3y OpraHusatopa TOpros/n, B NpoLeHTax

oT o6bemMa caenkun (UNM B BantOTe 32 KOHTPAKT AN

K/1accoB CPOYHOro pbiHKa). ¥ knaccos PEMNO cpok PEMNO

He yunTbiBaeTCs
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MapameTp HasHaueHue 3Ha4yeHue No yMoJsi4YaHUIo

Bknaaka KKNUPUHT.>»>

KIMpUHrosas BenvunHa KNMPUHIOBOM KOMWUCCUMW, B NPOLIEHTax MycToe 3HauyeHne
KoMuccus oT o6bema caenkun (UM B BantoTe 3a KOHTPaKT AN

K/1acCoB CPOYHOro pbiHKa). Y knaccos PEIMO cpok PEMO

He yunTbiBaeTCs

Bknagka «no 6a3. aKT.»

Cknaka Mo ckanbnepckuM caenkam (caenkam, NpuBoASALLUM BktoueH
Ha KOMUCCUIO 3@ K OTKPbITUIO N 3aKPbITUIO MNO3ULUN B TEUEHNE OHOMO
CKanbMnepcknue TOProBOro AHA) KOMUCCUSA, 3alaHHasa B napaMeTpe
caenku «KomMucens no 6a3oBOMy akTUBY», B3MMAETCS TOMbKO 3a

CAENKY, OTKPbIBAIOLLYIO MO3ULMIO

KoMMceus CTaBKa KOMUCCUK MO CAeNKaM C dhblovepcamu MycToe 3HaueHune
no 6asoBoMy Ha CpoyHOM pbiHKe MB B BasnoTe pacyeTos
aKTuBY 3a KOHTPaKT. 3aflaeTcs UHAMBUAYAbHO AN KaXKA0ro

6aszoBoro akTuea.

HacTpoiika He paboTaeT COBMECTHO C NpPM3HaKOM
«Mcnonb3oBaTb komuccmio TC» M UCNonb3yeTcs TOAbKO
019 pacyeToB HAaCTPOEHHOW eAMHON AEHEXHOW NO3nLumn

Bknagka «PEMNO»

BennunHa komuccum PENMO, 3agaeTtcsa B npoueHTax [ycToe 3HayveHne
oT o6beMa caenku. NoapobHee cM.

- MpW YCTaHOBNIEHNWN 3HAUYEHWNN KOMUCCUKN Ha KnaccaxX MOCKOBCKOW BUPXU, OTAIMYHBIX OT NPUHSATBIX Ha
pblHKax (Mpy NYCTOM 3HAaYE€HUMN SSYENKM aBTOMATMUYECKN UCMOSb3YETCsl 3HaYeHe KOMUCCUM, MPUHSITOE Ha
pbIHKE), HE0H6X0AMMO NMEPEYNCIUTb AaHHbIE KJ1acChl B MapaMeTpe «

» Ha cTpaHuue «Knaccbi».

Bknaaka «PEMNO>»

«MpunoputeT KoMuccumn B WabnoHe anga onepauun PEMNO» — BbI6Op npuoputeTa KOMUCCUN,
3alaBaeMoit Ha koa knmeHTta (cM. n. 10) nan B wabnoHe no kommccum (cM. n. 14),
OTHOCUTENbHO rnobanbHOM HaAacTponkm Kommccmm PEMNMO Ha gaHHOWM BKagke:

Ecnu dnaxok cHAT (No ymonyaHuto), rnobanbHas HacTporika kommccmm PEMO mnmeet
6onee BbICOKWUI NPUOPUTET;

Ecnun ¢naxok yctaHoBNeH, KOMUCCUSl, HACTPOEHHAs Ha KaneHTa unu B WwWabnoHe, B TOM
yncne yepes TapudHbIM NaaH (3a UCKIIOYEHMEM FPYNN KIaccoB, ANs KOTOopbIX BbibpaH
TUN WKanbl KOMUCCMKN «HyneBass KOMUCCUA»), UMeET 6onee BbICOKUI MPUOPUTET, YEM
rnobanbHasa HacTponka kommccum PEMO.
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HacTpoiika He BnusieT Ha NPUOPUTET HaCTpoeK KOMUCCUI, 3a4aBaeMblX Ha KOHKpPETHbIN Knacc,
M HacTpoek «Komuccusa PEMNO» B uB HaCTpoOMKax: OHW Bceraa
6onee npmopuTeTHbl, YeM rnobasnbHbie HAaCTpoMKKn komMmuccum PEMO.

«MpoueHT kommccumn PEMO 3aBncuT oT» — BblIBOp cnocoba HaCTPOMKN KOMUCCUM:

_ «cpoka PEMNO» - 3HayeHne KoMUccuMm 3agaetcs B none «Kommccus PEMO (3a kaxabin
AeHb cpoka)». PacueT npom3BoanTcs no cnepytowen popmyne: «Komuccna» =
«Cpok PEMO» * «npouyeHTHasa ctaBka» * «06bem caenkn PENO>»;

_ <«WKasnbl KOMUCCUN>»> — 3HAYEHME KOMUCCUM 3apaeTcsa B Tabnuue «Llkana koMuccum
B 3aBUCUMOCTU OT cpoka PEMO». PacyeT npomnsBoanTCsa no cregytowen gopmyne:
«KoMuccua» = «npoueHTHas cTaBKa 3a nepuoa>» * «06bem caenkn PENO>».

HacTooiiki KOMUCCUOHHOr O BOSHAr DE3LEHMA
no pexuram TOprog

3aMTC saopr.TOpr.  KAMpMHT,  noGas. akr. PEMOD

[ NpMopHTET KEMWECHH B WatinaHe AaA onepawwi PEMD

MpoueHT koruccud PEMND saguour oT:
() cpoka FEND
(®) WkAank! KOMUCCHM

Koruecna PEMNO [za kamabill aeHe cpoka] 0
Wkana KomMUCoUM B SaBMcUMacTi oT cpoka PEMD

71 Dotasurs

=1 Ynamme

B npumepe, npeacTtaBneHHOM Ha CKpUHLWOTe, «Llkana KoMnuccumn» 3afaetT KOMUCCUIO Ha CAeNKun
B Npefenax MHTepBana, HauMHas C HyJ1eBOro cpoka:

oT 0 gHen go 59 - komuccumsa no craske 0,5% oT ob6bemMa caenkun, HesaBUCKMMO OT cpoka PENO;
oT 60 gHen go 179 - komucecusa no crtaeke 3% oT obbeMa caenkm, HesaBMcnMMo oT cpoka PEMO;
180 aHeln — komMucemsa no crtaBke 7% ot o6bema caenku, HesaBMCcMMO OT cpoka PEMO.

HacTtpoikn kommccum PEIMO nmetoT 6onee HU3KMIA NPUOPUTET MO OTHOLLEHUIO K HACTpoOMKe
KOMWCCUM MO KNlaccaM, 3aaBaeMoi Ha cTpaHuue «bpokepckasa KoMuccua» (cMm. M. 6).

4.8 ba3oBble HACTPOUKUN KOMUCCUMN

FazoBble HACTPOMKM KOMACCHM
Ofiwre Epokep  Korvcows na HEL  Knacoe c kor * | *

Komuzcua sa MTC 0.0105

Komucoua sa OPraHKZaLMD TORM2ENH 0

K IHPHHMOESA KOMMCCHA 0

Bemtuuna HAC 1]

[ Komuccua PEMD ana ofindr. Sepérca or HomMuHana
[ Normxennan craeka koruce, ME ana pasteww eHun o6,

B paHHOM ceKuumM yCTaHaBNMBAKOTCS 3Ha4YeHUs KOMUCCMOHHOMO BO3Harpa)aeHms n apyrmx cbopos,
B pa3Mepe KoTopbix cepBep QUIK 6nokunpyeT cpeacrsa noa UCNosiHEHUE 3asBOK.
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MapameTp

3HaueHue

HasHaueHune Mo yMOJI4aHUIo

Bknagka «O6wmne»

KoMmuceus 3a UTC KoMmuccrnoHHoe Bo3HarpaxaeHne MockoBCckon Bupxu no 0,0105
[orosopam o npefocTaB/eHNUN UHTErPUPOBAHHOIO
TexHonorm4yeckoro cepsuca (UTC), B npoueHTax oT o6bema
caoenku. Y knaccos PEMO cpok PEMNO He yuuTbiBaeTcs

KoMucens 3a KoMnccrnoHHOe Bo3HarpaxaeHue, KoTopoe B3MMaeTcs B 0

opraHm3auyuio Toproeamu

Nnonb3y opraHu3aTopa TOProsSn, B NpoLeHTax oT obbeMa
caenku. Y knaccos PENO cpok PEMO He yynTbiBaeTcs

KnupuHrosas koMmnccusa

BennynHa KAMPUHIoBOW KOMUCCUMN, B npoueHTax oT obbema 0
caenku. Y knaccos PENO cpok PEMO He yynTbiBaeTcs

Bennunna HAC

Bennunna HOC, cnnucbiBaeMoro ¢ KAMEHTCKOro cyeTa 0
OOMOSIHUTENbHO K 6pOKEePCKON KOMUCCUK, B NpOLEHTax oT
Ha4YncneHHom kommccmnm bpokepa

Komuccua PEMO BkntoyaeT pacyeTt komuccum, no caenkam PEMO c BbikntoueH
onsa obnur. 6epetcs obnuraumamm, ncxoas U3 HoMmMHana obnuraunii, a He 13

OT HOMUWHana obbeMa caenku

MoHMXeHHasa cTaBKa Bknto4aeT ncnosib3oBaHMe cneuunanbHbiX CTaBOK KOMUCCUM  BbiktoueH
komucc. Mb ans ToproBsow cuctembl MB ans onepauun npogaxu obnuraumi
pa3meweHus obn. B peXMME aApecHbIX pa3MeLLeHMNN

Bknagka «Bpokep»

Komuccus 6pokepa Komuccus, Bammaemast 6pokepom € KIneHTos, B % OT 0.5

(dbnkcmpoBaHHas)

obbeMa caenku

Komucecusa 3a caenku
c ronoca (akumn)

Komunccus 3a caenky, BbicTaBneHHY 6pokepoMm no npockbe 0
K/IMEeHTa yepes bupxkeBol TepMmHan

Komucecusa 3a caenku
c ronoca (o6bnuraunmn)

Komunccus 3a caenky, BbicTaBneHHy 6pokepoM no npockbe 0
K/IMEeHTa yepes bupxkeBol TepMmHan

Tvn KoMuccum Bbibop Tuna koMnccum. BoamMoxHble 3HaYeHns: dukcnposaHHas
«@uKcmpoBaHHasa» (B NpoueHTax oT obbeMa
caenkn);
«3a caenky» (B BaaKOTE pacyeTOB 3a CAENKY,
He3aBMCMMO OT o6beMa caenku)

Bknagka «Komuccmsa Ha HKO»

Knacchbl ¢ yyetom HK/ Knaccbl, 4na KoTopbIX Npu pacyeTe koMmccum 6pokepa,

rnpu pacyeTe KOMUCCUMU NOMMMO CTOMMOCTM 0bAnraumm, yunmTbiBaeTCS HaKOMAEHHbIN

6pokepa KynoHHbIM goxoa (HKA). Takxke Ans yKasaHHbIX KJ1acCoB
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3HaueHue

MapameTp HasHaueHune Mo yMoOJI4aHUIO

HK[, yunTbiBaeTCA B CyMMapHOM TOProBoM 060poTe npu
NCMONb30BaHUM CTAaBOK KOMUCCUM MO LIKane

Bce HK yuuTbiBaeTcsa AN BCeEX K1accos
Knacchl

Mo cnncky HK/[ yuuTbiBaeTCs ANns BblIbpaHHbIX KNaccoB

Bknagka «Knaccel ¢ komuccmen Mb»

Knaccel ¢ komucenenn Mb  Hactpoika knacca MB, cTaBKM KOMUCCUKW NO YMOSIYAHMUIO
KOTOpOro Heo6xoAMMO MCMOMb30BaTh NPU pacyeTe
Kommcecum TC B NepevymncneHHblxX Knaccax.
HacTpolika umeeT MeHbLUMN NPUOPUTET, YEM HACTPONKM
KoMuccum TC

Knacc MB  Kog knacca MB, ¢ koToporo 6epyTcsa CTaBKM KOMUCCUM

Knaccbl Cnuncok KOAOB K/1aCCOB Yepes 3ansaTylo, K KOTOPbIM
npuMeHaeTca Kkomucema knacca Mb

— MapaMeTp He B/IMAET Ha pacyeT KOMUCCUIN Ha Knaccax MocKoBCKoM Bupxu.

4.9 OrpaHun4YeHMe KoJim4yecTtBa NOBTOPAIOLLMNXCS
TPpaH3aKUuun

DI’DBHH‘-IEHHE FONWYECTEA NOETOPARIWIMECA TpaHSaKLlHl:i
K.onHuecTeD TpaHZaKUMEA 20

WHrepean |3

B naHHOM cekuumn HaCTpanBaeTCda orpaHn4yeHne Koamyectesa oAMHaAKOBbIX TpaH3aKLl,l/Il7I,
OoTnpaBAsgeMblX Nosib3oBaTensamMm B 3aJaHHbIN UHTepBan BpeMeHn. Konmyectso TpaHBaKLlMVI
KOHTPOJZINPYETCA B paMKaX Ka>X0ro nosib3oBaTtesid B pa3pe3e KaXXJoro Kjiacca n MHCTpyMeHTa.
TpaH3aKL|,VIVI Nno pa3HbIM K/aCcCaM, MHCTPYMEHTaAM MU NON1b30BaTeENAM HE CYMMUPYIOTCA.

MakcuManbHoe AoNYyCTUMOE KOIMYECTBO OANMHAKOBbLIX TpaH3aKuuMin 3aaaetca B none «Konnuectso
TpaH3aKUWii»; MHTepBan BPeMeHU B CEKYHAAX, B TEYEHME KOTOPOro AOMYyCKaeTCsa noaatb
yKa3aHHOe KOJSIMYeCTBO OAMHAKOBLIX TPaH3aKUni, 3a4aeTcs B none «MHTepsan» (N0 yMONYaHuio -
1 cekyHaa).

4.10 O6uiee orpaHMyYeHMe Ha KOJIMYECTBO TPaH3aKUuum

06l ee OrpaHHIEHHE HE KOMMYSCTED TPAHSAKULH

KONHYECTED TRaHSaKUMA 100
Mparparara K.OHTpOAMpOESTE hd
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B naHHOM cekumm HaAaCTpanBaeTCAa orpaHn4yeHne Kosm4yecTtea TpaHBaKLlMVI, oTnpaBisd€EMbIX
nosib3oBaTeNsaAMnU B CEKYHAY.

Ons BkAOUEHWS / OTKIIIOUEHMS KOHTPOS KOMYecTBa TpaH3akuni Boibepute COOTBETCTBYHOLLEE
3HauyeHue B nosie «MporpamMmma»: «KoHTponnposaTb» / «He KOHTpOMpoBaTb».

MakcumanbHoe A0oNYyCTUMOE KOSIMYeCcTBO TpaH3a|<|.|,vu7|, oTnpaBisdeMblX Nosib30BaTeNAMU B CEKYHAY,
3ajaeTca B nosie «Konnyectso TpaH3aKLlM[/JI>>.

Cneaytowmne Buabl TpaH3aKUMiA NoABEPratoTCs NpoBepKe:

Beoa 3as8BKu;

Bsoa cton-3asBKu;

Beoa BHebUpkeBOW 3a8BKH;

Beog 3asaBku-otyeta PMC/PENO;
CHATNe 3aaBKU;

CHATMe cTon-3asBKMu;

CHATME BHEOBUPXXEBOW 3asBKU;
CHsaTue 3asBku-ot4yeTa PMC/PENO;
MNepectaHoBka 3asaBok (FORTS).

N3MeHeHne aaHHOMN HaCTpOVIKM NMPpUMEHAETCA TOJIbKO NMocne nepenoakntoyeHmna nosib3oBaTtend.

AHanornyHas HacTpoika Ha Bknaake «lonb3oBaTenin» umeeT 60s1ee BbICOKNI NPUOPUTET, YEM
JaHHas HacTpoKka.

HacTpoliku BubnmoTekn pacyeTta TMMUTOB 34
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



5. Apyrve napaMmeTpbl

Ha aTon CTpaHnue yCtaHaB/IMBaAETCA COOTBETCTBMUE MEXAY K/laCCaMU UHCTPYMEHTOB U TEramMun
pacyeToB, a TaKXXe HaCTpanmBakdTCA CNUCKHN WCKJTIOYEHWNI U3 npaBui, 3aaaHHbIX Ha CTpaHuMUe «0bwme

napameTpbl».

TerW pacy&Tos 019 PEXMMOE TOProE

Ter pacuyéroe | Cnucok knaccos

ALOL ALGO_GTD

ALSL ALGO_GTD

BILL AAIN

EQTS BOUOTEN

EQTY SPEBFUT.SPEORPT.PSFUT.FSOR
71 Nofaewrs | % Yaanme

MrHOPMPOESTE NPOEEPKY MHMUTOE, HO PACCUMTEIBSTE WX
ANA CNEAYMILIME KAMEHTOE:

KleEHTbI, 4NA KOTOPEIX SanpelleHd NP0ESLEHHE TOPr ORI onepauum:

Toproesie cHeTa, SaNpelEHHEIS 07
KMEHTCEMA ONEPaLMi

MHETPYMEHTEI, MO KOTOPEIM PASPEWEHE KPOCEC-GLENKH

[PYT— PazpewséiHee Gyraru;

(O Boe Gymard kiacca
(®) no cridcky

JlofaeuTe

Yaanure

Faspeluirs MEHEQHEPY SAKPETHE NOSHLME
K nuMeHTel, 008 koTopei: sanpeweHsl onepauwd o MAS aru;
QE2423F, LT4726H

K.Aacok, 4NA onepaumil No KETopkIM HE NPOEEP.
SANPET ANA KAMEHTS HA NPOBSAEH. TOPT. ONEp.:

Ll eHel aAB0K NG KASGCERM H HHCTPYMEHT 3t
U eHtl o kaaccy

T Ypanume g =

MapameTp

K.ofkl pacueToe 3 PacyeTa u KOHTPOAA AUMUTOE
Knace / rpynna K.oakl pacyeros

4HET KNacCcogs

7% Nofaenme | *% Ynanms

TDDI’DBbIB CHETA C PACHETArKW TONBKD N0 AEHERHBIM CPEACTEAM

Ha3HaudyeHue

Tern pac'-lé'ros ANnga peXXmnMoB TOPros Cnuncok cooTBeTCTBUI Mexay KriacCaMn MHCTPYMEHTOB U T.H. KOAaMU

(Teramn) pacuetos. NoapobHoe onncaHMe HaCTPOMKM U CNIMCOK
3HaYeHWI MO YMOJIYaHUIO CM. B

Ter pacuéToB

Ter pacyeToB

Cnuncok knaccoB

Cnuncok K1acCoB MHCTPYMEHTOB, MEPEUYNCTIEHHbIX Yepes 3ansTyro

TOpFOBbIe CYyeTa, 3anpeweHHble ansa Cnucok TOProBbIX CHETOB, MO KOTOPbIM 3anpelleHbl onepaunn

KJIMEHTCKUX onepauni

KMeHToB. CUeTa B CIMCKe pasaensioTcs 3anaTo

NHCTPYMEHTbI, N0 KOTOPbIM
paspeLleHbl KpOCC-CAENKU

HacTtpotika cnucka 6ymar, no KOTopbiM 6yAeT BbINO/HATLCSA 3aMeHa
KOZOB Npwu Kpocc-caenke (0 npuMeHeHun cM. n. 11). Ecim cnncok
HaCTpOeH, TO 3aMeHbl NPWU KPOCC-CAeSIKe pa3peLleHbl TO/IbKO No
6ymaram 13 cnmcka, ecainm CNMCOK NycTon — To no BceMm bymaram
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MapameTp

HasHaueHue

Knacc

Bbi6op knlacca MHCTPYMEHTOB, NO KOTOPOMY pa3pelleHbl 3aMeHbl
KOZO0B

PaspelueHHble 6ymaru

HacTtporika cnncka 6ymar M3 BbiIbpaHHOMo Kjlacca, Ha KoTopble
pacnpocTpaHseTcs 3aMeHa KOAOB:

Bce 6ymaru knacca

Ha BCce MHCTpyMeHTbI Knacca

Mo cnuncky

Ha MHCTpyMeHTbI M3 cnucka BHWU3Y. KoAbl MUHCTPYMEHTOB
yKa3blBaloTCs yepes 3anaTyto

LleHbl 3a59BOK NO Knaccam

N UHCTpYMeHTaM

HacTporika cnvcka MHCTPYMEHTOB, MO KOTOpbIM 6yaeT
MCNosb30BaTbCH 3a4aHHOE 3HaYeHne LeHbl Npu 06paboTke 3as8BOK.
3aMeHa ueHbl Ha 3afaHHYI0 B HaCcTpoiKe OCyLlecTBASeTCA

B Cneayowmnx cny4vasax:

npwu pacyeTe NOKynaTefbHOW CNOCOBHOCTH;

npu 6,10KMpoOBKE CpeacTB Mo 3asBKy;

npu BblYNCNEHNN KOMNCCMOHHOIO BO3HaArpaXxageHu4,
a Takxke 6/10KMpOBaHUM CPeACTB MoJA Hero;

_ NpK OLEHKe aKTUBHbIX 3asiBOK MO MHCTPYMEHTY.
ﬂpm MCNOJTHEHNWN CAENKN CO CHeTa CNUCbiBaeTCcyd peaanbn?l ob6beM
CAEJIKM U KOMUCCUS, paccymMTaHHas oT peanbHoro obbema

Knacc

Bbl6Op Kfacca MHCTPYMEHTOB, MO KOTOPOMY MCMOJMb3yeTCs 3aMeHa
LEeHbl

LleHbl no knaccy

HacTpoiika cnmcka MHCTPYMEHTOB M3 BbiI6GpaHHOro Kiacca, Ha
KOTOpbl€ PacnpoCTPaHSAETCA 3aMeHa LEHbI:

MHCTpyMeEHTHI

MHCTpYMEHT, A/ KOTOPOro Ha3HavaeTcs LeHa

Llena

LleHa, koTopasi 6yAeT Ucnonb30BaThCs Npu 06paboTke 3asaBKU MO
[aHHOMY MHCTPYMEHTY. [INns akuuii ueHa yKasblBaeTcsl B BajtoTe
WHCTPYMEHTa, Ana 0bavraumini — B NpoueHTax oT HOMUHana

NrHopvpoBaTbk NPOBEPKY JIMMUTOB,

HO paCCynTbiBaTb UX AN4d

cnegyrowmnx KnneHTos

Cnuncok KOAOB KJIMEHTOB, OT KOTOPbIX MPUHNMAIOTCA 3aABKU 6e3
NpoBepKMN AOCTAaTOYHOCTU cpeacTB. [pn 3TOM onepauunm no
nepeyncrieHHbIM KoaaM KIMeHToB 6yayT o6cunTbiBaTbCs Ha
LEHEeXHbIX TIMMUTaX U TMMuTax no 6ymaram. Koabl B cnmcke
pasaensTcsa 3anaTon

KnueHTbl, 4NA KOTOPbIX 3anpeLleHo

npoBeAeHNEe TOProBbIX Onepauunii

Cnncok KoAoB K/IMEHTOB, MO KOTOPbIM 3anpeLleHo nposeaeHune
TOproBbiX onepaumin. Kogbl B CNMCKe pa3aenstoTcs 3ansaToun.
HacTpoiika nmeet 60siee BbICOKUI MPUOPUTET MO CPABHEHUIO C
HaCTPOWMKOM Ha cTpaHuue «OrpaHnyeHns Ha ... / Tunbl 3asBOK» CM. I.

PaspelwnTb MeHeaXepy 3aKpbiTue

no3nuuni

Mpun BKJIKOYEHHOM HaCTpOVIKe nonb30BaTeslb C NpaBaMn MEHEOXEPA
MOXET BbICTAaBJIATb 3aABKW TOJIbKO Ha COKpalleHUNE NN 3aKpbiThe
nosnunn no 6yMare. 3as8BKM Ha YANUHEHNE NN NeEPEBOPOT NO3nUnn
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MapameTp HasHaueHune

3anpetueHsbl. [pyn OTKIKOYEHHONM HACTpoliKe coBepLueHue Nbbix
ornepaumin 3anpeLleHo.

PepakTupoBaHWe HaCTpOMKM AOCTYMNHO, €CNn HacTpolika «KnunenTol,
A9 KOTOPbIX 3anpeLleHo NpoBeAeHne TOProBbiX onepauunii»
COAEPXUT HENYCTOM CNMUCOK KOAOB KIMEHTOB. Draxok
«/rHopupoBaTb OTCYTCTBME MO3MLUMIA» B MpaBax Mnosib3oBaTens no
Kflaccy onepaumn Ao/HKeH 6bITb BKIOYEH

KnueHTbl, onsa KOTopbiX 3anpelieHbl  Chucok KOAOB KIMEHTOB, MO KOTOPbIM 3anpeLweHo nposeaeHue
onepauuu ¢ NMNNdamm onepauunin c MN®amn. Koabl B CNMCKe pasaensatoTcst 3ansTon.
MMeeTcs BO3MOXHOCTb 3a4aTb NpedUKC KJIMEHTCKOro Koaa

Knacchbl, ans onepaumii no kotopbiM CAMCOK K1acCoB, NMEpPEUYNCIEHHbIX Yepe3 3ansTyto, Mo KOTOPbIM He
He nMpoBep. 3anpeT A/ KIMeHTa Ha MpOoBepsieTCs 3anpeT Ha NpoBeAeHne TOProBbIX onepaunin ans
npoBeAeH. TOpr. onep. K/IMeHTa

Koabl pacyetoB 6e3 pacueTa B HacTpolike B pa3pes3e KJ1aCcCoB, a TakXe rpynn MHCTPYMEHTOB U

U KOHTPONS IMMUTOB K/1aCCOB 3a[aeTcs CNMCOK KOAOB pacyeToB, onepauumn
C MCMNOJIb30BaHNEM KOTOPbIX HE TpebyloT NpoBEPKN NOKyNaTe/IbHOMN
CNOCOBHOCTUN N yYeTa Ha INMUTAX.
MopaepxuBaeTcsa Ans onepauni C Aeno3utamMmmn ToOSIbKO AN KJIMEHTOB
C TUNOM KpeanToBaHusa «Ml»

Knacc / rpynna CrnMCOK K/1accoB 1 / WX FPYNN UHCTPYMEHTOB M Kaccos

Koabl pacueTtoB Cnncok KoaoB pacyeToB Ans BbiIbpaHHOrO knacca/rpynnel,
Nno KOTOpbIM He TpebyeTcs NnpoBepKa NoKynaTesibHOW CNOCOB6HOCT!.
JonyckaeTcsa ykasaHue KoA0B pacyeTosB no npedukcy, HanpuMep,
MOXXHO BblbpaTb BCe KOAbl, HAYMHaowmecs Ha Y1, ykasas B
HacTpoike Y1*

ToproBble cHeTa C pacyeTamu Cnu1CoK TOProBbIX CYETOB, MO OnepaumsiM C UCMOSIb30BaHUEM

TONbKO MO AEHEXHbIM CpeACcTBaM KOTOPbIX HEO6XOAMMO YUNTbIBATb ABUXEHMNE TONbKO AEHEXHbIX
cpeacTs. CueTa B cnucke pasgensiorcs 3ansToi. Jonyckaercs
yKa3aHue TOproBbIX CHETOB MO NpeduKCcy, HanpmMep, MOXHO
BblbpaTb BCe TOpProBble cyeTa, HauMHaowmecs Ha L02, ykasas
B HacTpounke LO2*

— AelCTBUE AAaHHON HACTPOMKKN He pacrnpoCTpaHSAeTCs Ha onepaumMm Ha CPOYHOM pbIHKE.
I KoMMeHTapuii K NpUMEHEHMUIO TeroB pacyeToB

HacTponka coOTBEeTCTBMSA TEroB pacyeToB M K1ACcCOB MHCTPYMEHTOB NPUMEHSETCS, eCnn
cepBep QUIK HacTpoeH ansa paboTbl C HECKObKUMN BUPXKEBBIMM TOProBbIMM CUCTEMAMU
(Mockosckast bupxa, PTC, ®b CIM6), nan npm Heo6XoAMMOCTU YCTAHOBKW KIAVNEHTY eAMHON
no3MunmM NO LEHEXHbIM CpeacTBaM A9 paboThl HA BCeX TOProBbIX nMaowagkax.
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Mo yMonyaHuio Ans Kaxaom ToproBon nnowanku (M Knacca MHCTPYMEHTOB) MCMOMb3yeTCs
CBOW Ter pacyeToB — CMMBOJIbHbIM MAEHTUhUKATOP, NPMCBaMBaeMbI COBOKYMHOM AEHEXHOMN
nosnuunm 6pokepa ana paboTbl C TOProBoM NNOWAAKOM UM KITaCCOM MHCTPYMEHTOB.

CooTBeTCTBME TEroB pacyeToB M K/1AaCCOB MHCTPYMEHTOB MO YMOJSTYaHULO:

Ter
pacueTtoB CNUCOK KJ1accoB

BILL MAIN, MAIC, SES2, NEGD, RPCB, RPCD, RPDD, RPFB, RPFD, BOBR, EXRP

EQTV CROSSRATE,EQBREMU,EQBR,EQBS, EQNE,EQNL,SMAL,EQLV,EQLI,PSEQ,PSES,PSNE,PSNL,PSLV,
PSLI,PSI2,RPEQ,EQNB,EQNO,EQOB,EQOS,EQOV,GAZP,AUCT_BND,AUCT,AUBB,AUBB_BND,PSNB,
PSNO,PSOB,PSOS,PSOV,PSAU,PSSU,PSBB,PSAU_BND,RPMO,RPMA,RPQI,RPQI_BND,EQEU,PSEU,
RPEU,RPGO,EQUS,EQGO,PSUS,PSGO,EQEO,RPNG,RPFG,GZPM,GZPR,GZSM,PSGZ,EQDB,PSDB,
EQDE,PSDE, TQDE,EQCC,EQOC,RPCC,RPOC,PSCC,PSOC,EQQI,PSQI,0QQI,PSQI_BND,EQRP,
EQRP_BND,PSRP,PSRP_BND, TADM, TADM_BND,PSTN,PSTN_BND,PSTD,RFND,RFND_BND,RFNE,
RFNE_BND,RFNU,RFNU_BND, TRAN, TQBR,TQBS, TQLV,TQLI, TQNE, TQQI, TQNL,EQTD,TQOB,TQOS,
TQNO,TQOV,TQNB,TQUS, TQEU, TQIF, TQTF,TQBD, TQFD,PTFD,PSFD, TQFE, PTFE,PSFE, TQPD,PSPD,
PTPD, TQPE,PSPE,PTPE,FKFW,TQTD, TQOD,PTSD,PTTD,PTOD,PSSD, TQDB,EQWP,PSRD, PSRE,
EQRD,EQRE,EQWD,EQWE,EQRD_BND,EQRE_BND,EQWP_BND,PSRD_BND,PSRE_BND,
EQWD_BND,EQWE_BND,PTEQ,PTES,PTNL,PTLV,PTLI,PTNE,PTQI,PTDE,PTTF,PTIF,PTTC,PTQI_BND,
PTOB,PTOS,PTNO,PTOV,PTNB,PTUS,PTEU,NADM,NADM_BND,FBOB,FBOX,FBCX,EQYO,PSYO,PACY,
PAGB,TQOY,PTOY,EQRY,PSRY,EQRY_BND,PSRY_BND,GURP,GUOW,GUSW,GUOM,GUSM,GUTM,
GUUM,GUOY,PUGC,DADU,NDPU, TDPU,FBCB,FBCE,FBCU, FBFX,FBCB_BND, FBCE_BND,FBCU_BND,
FBFX_BND,GCOM,GCOW,GCRP,GCSM,GCSW,GCTM,GCUM,PAEU,PAUS,PSBU,PSBE,PAEU_BND,
PAUS_BND,PSBU_BND,PSBE_BND,PSEO,PSGC,PSIF,PSTF,RPEO,RPEY,RPUA_MOEX,RPUO,TQQD,
TQDD,PTDD,PSDD,EQMP,EQMD,EQME,EQTP,ETQD,EQTE,EQMP_BND,EQMD_BND,EQME_BND,
EQTP_BND,ETQD_BND,EQTE_BND,LIQB,LIQO,LIQR,LIQB_BND,LIQO_BND,LIQR_BND,TQDP,
TQCB,FKRP,FKOW,FKSW,FKOM,FKSM,FKTM,FKUM,FKOY,GCNM,GUNM,GENM,GESM,GETM, TQPI,
PSPI,PTPI,PTOE,PTDB,PTED,PTUD,PTIR,PTIU,PTIE,PTIY,TQOE,TQRD, TQUD, TQED, TQIR, TQIU,
TQIE, TQIY,PSED,PSUD, PSIR,PSIU, PSIE, PSIY,PACT,FFCB,FFCB_BND,FFCB_BKT,FQBR,FTEQ,FSEQ,
FQDE,FTDE,FSDE,0CBR,0CBU,OCTR,0CTU,FSRP,FSOW,FSSW,FSOM,FSFW, TQDU, TQTE,EQWY,
EQWY_BND,EQMY,EQMY_BND,EQTY,EQTY_BND,GYRP,GYOW,GYSW,GYOM,GYSM,GYTM,GYUM,
GYNM,GYOY,PYGC,FCOW,FCSW,FCOM,FCSM,FCTM,FCUM,FCNM,FCOY, CTEQ,CTES,CTOB,CTOD,
CTOE,CTOS,CTOY,CTSD,CTSE,OCBY,FQBY,FTSY,FSSY,FQDY,FTDY,FSDY,TQTY,PTTY,PSTY, TQPY,
PSPY,PTPY,FQBH,FTSH,FSSH,FQDH,FTDH,FSDH, TQTH,PTTH,PSTH, TQPH,PSPH,PTPH,FYOW,FYSW,
FYOM,FYSM,FYTM,FYUM,FYNM,FYOY,MTQR,MPTR,0CAR,OCAY,OCAU,MPBB,MPAU

MSET MSE
RTSG GTS
RSGP FUTUX
SPBG SPBGKO
SPBS SPBSPT
SPCG SPCGKO, SPCCOR, SPCRDC, SPCNDC, SPCREP
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B pamkax o4HOro Tera pacyeToB 3Ha4Y€HUs, 3alaHHble BPYUHYIO, JOMOJTHAOT 3HaUYeHUs
no ymon4yaHuto. [ns knacca 3HadyeHue Tera, 3alaHHoe BPYYHYlo, MMeeT 60/blUMiA NPUOPUTET,
yeM 3HauYeHue Mo yMonyaHuio.

HaxaTneMm Ha KHonky «[lobaBuTb» Ter pacdeTta gobasnsierca B CmMcok. Mocne 3Toro B
KOJSIoHKe «CnMCoK KNaccoB» yepes 3angaTyto BBOAATCSA KacCbl MHCTPYMEHTOB,
COOTBETCTBYHLLUME AJAaHHOMY KOAY.

Mpumep:

Ter pacueToB Cnucok Knaccos

BILL MAIN,MAIC

B npuBegeHHOM npuMepe yKasaHo, 4YTo Ter pacyeToB «BILL» ncnonb3yeTcs Ansa pexmmos
ToproB «KO» n «'UB: lNepunoa 3akpbITUa».

6. bpokepckasa KoMuccus

Pa3gen npegHasHauveH AN HACTPOMKM BPOKEPCKON KOMUCCUM, €CNIN OHA OT/IMYaeTcs Ans
HECKOJ/IbKMX KacCOB MHCTPYMEHTOB.
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6.1 Tapudni

Tapudel  Bamora komucoud  CTased  Komuccuwa PEND

T aPUBHBIA NASH GPOKEPCKON KOMASTHU Moyvomarme  ~ | 73 &1

TpuAns! Wl kana KOMUCEHH B FpYnne CocTas rpynns:
C cyrardel, pyil Pasmep KorMUCCHY

[pynna 01
A |0 003

RO000 0.022
100000 0.01m
oo

i Jofasume

£ Yganume

i Oodaewre MUH. 0.

=1 Yoamme

PeAMH. |11D | MaKc.:|150 |

[] Yuureisare cpok casnku ana onepaunii PEND

Knaccel  [pynnbl MHCTpuMeHT 0B THN WKaNGI KOMUCCHM

Chncor knaccoe (®) Hynesan komuccua
K . () Wkana KoMHCTHM NO YrOTHEHM
o1 HauteHOESHHE Knacca e g ——
A, PTC: Akumm [KNaCCHYSCKHE PEIHOE)

ME PP Oenosure ¢ UE sakn.
ME Baniora: AETC

AETS_MTL ME Banora: AETC [MeTanne)

AETS_Swap ME Banora: AETC [CBOM)

AFCURR Agaregator-Fx

AFEMLT AFXMLT

ALGO_GTD Algo: 33ABKM C0 CPOKOM AERCTEMA w
< >

K.naccel g yyera oSopota
[EqrP. PSRP

6.1.1 LWkana 6pokepcKoii KOMMCCUU ANA KNIACCOB

B cnepylowmx cnyvyaax pekomeHayercs o6patutbcs B Cny)xby TexHu4YecKkomn
noaaep>xkun QUIK ( ):

1. Ecnm nnaHupyeTte Ucnonb3oBaTtb TapudHbIe NiaHbl AN KOMUccun Tuna «llkana
KoMuccumn>» (B ToM uucne gna tapmdHoro nnaHa «Mo ymonuaHuio») B wabnoHe
Ansa nonb3oBatens (CM. n. )-

2. Mpwu nonyyeHnmn nucbMma c Temon «Dealer library <npgentucdukarop dnpmbi>
for <npeHtncpukarop cepsepa>: ERROR» un tekctom «Not enough parameters
[K] to calculate money limits, [K'] required>», a Tak>xe ecnm B nor-cdain
BbIBOAMUTCA AMArHOCTMKA C aHaJIOrMYHbIM TEKCTOM MNPU NONbITKE 3anycka
cepBepa QUIK.

TapudHbIi NNaH NnpeacTaBnseT coboil COBOKYMHOCTb MPYnM KIaccoB, rae Kaxaasa rpynna umeer
CBOIO LKAy KOMUCCUM.

] o
ans penakKTnpoBaHuUsa CrinCka TapMd)HbIX NMA1aHOB UCMOJIb3YOTCA KHOMKKU J <<,£|,OGaBVITb Tapl/l(',beIM

- .
nnaH» u J «YaannTtb TapudHbIA NNaH».
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Knaccbl MOXXHO 06beAMHUTL B rpynny ona npuMeHeEHnda K HUM OAMHAKOBOW LWKabl 6p0KepCKOl71
KoMUccuun. PasnendaTb BCe K/1acChbl Ha rpynrbl He obs3aTenbHo. Ecnin knacc He BK/IOYEH B rpynny,
TO K HEMY MOXET 6bITb NMPpUMEHEHAa WKajlia KOMNCCUKU MO YMONYAHUIO NN Hy/lEBad KOMUCCHUA.

MapameTp HasHauyeHue

TapudHbIn naH 6pokepckoit HasBaHme TapudHoro nnaHa. HoBbI TapudHbIN NaH gobaBnsercs

KOMUCCUMU B CMMUCOK HaxaTueM KHonku «[o6aBuTb TapudHbIA nNnan». TapudHbIA NiaH
«M0 YMONYaHMIO» NepeHacTpamMBaeTcsl, HapaBHe C APYrMMU Tapu@HbIMK
njaaHamu

pynnbl Cnucok rpynn KnaccoB uU/mnu MHCTpyMeHTOB. HoBas rpynna anobasnsietcs
Ha)xaTnem KHonku «[obaBuTb>». HasBaHWe rpynnbl NpMcBanBaeTcs
aBTOMaTUYECKH

LLikana KoMuccun B rpynne LLikana 6pokepcKkoi KOMUCCUWN ANS KNIACCOB MHCTPYMEHTOB B AaHHOM
rpynne:

C cymMmbl, py6. HwuxHAS rpaHmua AHEBHOro o6opoTa KIMEHTa, C KOTOPOM HauMHaeTcs
npMMeHeHWe AaHHOW CTaBKW KOMUCCUN

Pasmep BennymHa KOMWCCMOHHOIO BO3Harpa)kaeHus B NpoueHTax
KOMMCCcum
MuH.06 MUHUManbHbIN AHEBHOMW 060POT, C KOTOPOIro HAYNCASETCA KOMUCCUS,

B BajlOTE pacyeToB

MuH. MuHMManbHoOe 3HadYeHne 6pOKepCKON KOMUCCUM 3a AeHb, B BantoTe
pacyeToB

Makc. MakcuManbHoe 3HavyeHne 6poKepCKON KOMMCCUM 3a A€Hb, B BantoTe
pacyeToB

CocTaB rpynnbl Cnncok naeHTMdunKaTopos KAaccoB M / UAN Fpynn MHCTPYMEHTOB

YuunTbiBaTb CPOK caenku ansa  lpusHak Toro, 4to 6pokepckas KOMUCCUS 3a4aHa 3a KaXAbl AeHb CpoKa

onepauun PENO PEMO (koMuccms AONOMHUTENBbHO YMHOXAETCS Ha KasleH4apHbl CPpOK
caenkun PEMO). Mpu3Hak yuynTbiBaeTca ToNbkKo Ans onepaunii PENO (PEMO-
M) n PEMNO c UK

BanroTta, B KOTOPOW MHTEPNPETUPYIOTCH 3HAYEHUSA CYMMbl, KOMUCCUU N 060poTa
B AQAHHOMW HACTpoiKe, MOXKeT 6biTb U3MEeHEeHa AN 3a4aHHOIro CNMcKa KJ1accos
(nopgpo6bHee cMm. n. )-

Cnucok «CocTtaB rpynnbl» HefoCTyneH AN peAaKTUpOoBaHUA. UT06bl 3aNOAHUTbL CMUCOK, Bbl6epVITe
HeobxoaMMble KnacCbl U/munm rpynnbl MHCTPYMEHTOB, BbINOJIHUB Ccleayrowmne DENCTBUS:

1. B Ttabnuue Ha Bknaake «Knacchl» Bbibepute TpebyeMblit KnacCc MHCTPYMEHTOB.
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2. YcTaHoBUTe nepeksyaTenb «TUM LWKalbl KOMUCCUM» B 3HadeHne «llkana komMmccum
no rpynne».

3. B OKHe co CnMcKoM rpynn Bbi6epuTe Ha3BaHWe rpynnbl, B KOTOPYH BK/IKOUYAETCS AAHHbIN
Knacc.

4. B Tabnuue Ha Bknaake «Ipynmnbl MHCTPYMEHTOB» BblbepuTe TpebyeMmyio rpynny.

5. YcTtaHoBuTe nepekyaTenb «TUM LWKalbl KOMUCCUM» B 3HadeHne «Lllkana komMmccum
no rpynne».

6. B okHe co cnvckoM rpynn BbibepuTe HasBaHWe rpynnbl, B KOTOPY BKOUYAETCS AaHHas
rpynmna MHCTPYMEHTOB.

OAVH KlacC MHCTPYMEHTOB MOXET 6biTb BKJIIOUYEH TOJIbKO B OAHY rpynny MHCTPYMEHTOB B KaXA0M
TapudHOM nnaHe. ns Kaxaoro TapudHOro njaaHa rpynnbl UHCTPYMEHTOB hopMUpYHOTCS
He3aBUCKMO.

Ecnun knacc n MHCTpyMeHT fo6aBneHbl B pa3Hble rpynnbl TapudHbIX MIAaHOB B BUAE «
» U B BUAE KJlacca, rpynna MHCTPYMEHTOB MMeeT 6o/ee BbICOKUI
NPUOPUTET, YEM Kacc.

Ecnun «Fpynna MHCTPYMEHTOB M K/laccoB» He Ao6aBneHa siBHbIM 06pa3oM B rpynnbl TapudHoro
nnaHa, To, B OT/IMYMU OT K/1AaCCOB, K HEll He MPUMEHSETCA HyNieBass KOMUCCUSA MO YMOUYaHUIO.

MapameTp HasHaueHMne

Knaccsbl Cnuncok Bcex AOCTYMHbIX KNaccoB MHCTPYMEHTOB AJ19 onpeaeneHus
WKasibl KOMNCCUn

Mpynnbl NHCTPYMEHTOB Cnncok rpynn MHCTPYMEHTOB A4J/151 onpeAeneHmns wKanbl KOMUCCUN
Fpynna Cnncok Bcex AOCTYMHbIX rPynn UHCTPYMEHTOB
Knaccol Cnuncok knaccos oTobpa)kaeTcsi B 3aBUCMMOCTU OT BbIBpaHHOIo

npu3sHaka: «Bce knaccbl» / «lo cnucky». NHdopmaunoHHoe none,
HeZOCTYNHO AN pefaKTUpoBaHuA

NHCTpYMEHTH! CNMCOK MHCTPYMEHTOB 0TO6pa)kaeTcsl B 3aBUCUMOCTU OT BbIGpaHHOMo
npusHaka: «Bce MHCTpyMeHTbI» / «Io crnucky». MHdopMaLnoHHoe
nosie, HeAOCTYNHO AN PeAaKTUPOBaHMUS

Tun wKansl KOMUCCUU Bbl6Op NpMMEHAEMOW LLIKaNbl KOMUCCUW ANS BbI6paHHOro Kiacca /
rpynnbl MHCTPYMEHTOB

Hynesas koMunccus O3Hauaert, 4To Mo Knaccy / rpynne UHCTPYMEHTOB HauyMCisieTcs
HyneBasi KoMUccus

LLikana KomMuccum O3HauvaeT, 4To K Kfaccy / rpynne MHCTPYMEHTOB NMPUMEHSETCA
no ymMonyaHuio WKana KOMUCCUK, 3a4aHHasa No ymonyaHuio (Ha ctpaHuue «06uwue
napameTpbl»)
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MapameTp HasHaueHune

LLikana komuccum O3HauaeT, 4TO Knacc / rpynrna MHCTPYMEHTOB BKJIKOYEHbI B rpynny
rpynnbl <Koz <KOZA rpynnbi> 1 K HUM NPUMEHSETCA LUKana KOMUCCUN BbiIBpaHHOM
rpynnbl> rpynnbl

6.1.2 Knaccbl gna yuyeta obopora

HacTtpoiika «Knaccel ans yyeta obopoTta» npegHasHayeHa A5 YKasaHus yepes 3ansATyto K1accoBs,
CAENIKN B KOTOPbIX YYUTbLIBAKOTCS MpU onpeaeneHnm Toprosoro o6opoTa Ans pacyeta KOMUCCUM
Nno LKasie, HO He BAMSIIOT Ha No3mumn. Heob6xoamMo ybeanTbCsl, UTO yKa3aHHbIe KaccChl

He gobaBneHbl B HACTPONKY « »,

6.2 BanwTta KOMUCCUM

T apudgpel Banora koMMCCMM  Cragkw  Komucowa PENO

Baniora N3PaMETPOE KOrHCTHM

Banwra CRMWEaK KAACCOE H FPYNN MHCT PYMEHT O
BRPMA
SUR BRPMO, OPTSPOT, PSFUT, PSOPTSPOT, SPEFUT
73 Notaswre 1 Ynanure

Banora pacHéTa KOMHCCHH

Banora Crumcok kNacCos
OCBU.OCTUPSFUT PSOPTSPOT.SPEFUT

i JoSasmms i Yoanms

Blanioma cNuEaHHaA KoMHCCHA

[JHe npos. npu ot. san. pacyeTos

[] 2anp. onep. npu Hese. cpea. nog Ko,
[ Pasp. sak. noz. npu Hexe. cp. nog Ko,

Bantra Tun KomuceHd | CRKEok KASCCOE W FRYMN MHETPYMEHTOE
CyrarapHas | BRPMA
5UR CymrapHaa  BRPMO, OCBU, OCTU, OPTSPOT. PSOPTSFOT

75 Nosaswme % Ynanms

6.2.1 BanroTa napaMeTpoB KOMUCCUU
HacTtpoiika «BantoTa napaMeTpoB KOMUCCUWN>» OMpeaensieT BantoTy, B KOTOPOW 3aAaHbl HACTPOMNKMN
«KoMunccms ot obbema onepaummn» — rnobanbHblii, WAabNOHHbIA U UHANBUAYANbHbLIA BapUaHThbl

HacTpomnku (cM. n. );
Komucecums Ha caenku € rosoca;
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LLIkanbl KOMUCCUN:

_ «Hacrtpoinkun kommccum 6pokepa no ymondaHuo» (CM. M. );
_ <«HacTpoiika wkan 6pokepcko KOMUCCMKU Ans knaccos» (CM. n. );

_ <«HacTpoWika wkanbl KOMUCCUN» B MHAMBUAYANbHbIX U WABMOHHbIX HACTpOMKax
Kommccmm (CMm. n. n14).

B nonsx Tabnuubl f4oaxXHbl 6bITh YKa3aHbl cnegyrwmne napaMeTpbl.

MapameTp HasHaueHune
BantoTa Koa, BaJ1lOThbl, B KOTOpOVI YKa3aHa KOMUCCUA B NEPEYNCTTIEHHbIX HaCTpOVIKaX
Crnncok Knaccos 1 Crncok KaccoB M rpynn MHCTPYMEHTOB Yepes 3ansATyto, A1 KOTOPbIX YKa3aH Koj

rpynn MHCTPYMEHTOB BastlOTbl MapaMeTpoB KoMuccuu. MNMpu onpegeneHnmn BantoTbl NapaMeTpoB KOMUCCUN
rpynna nMeert 6onee BbICOKMM NnpunopuTeT, 4eM Knacc

6.2.2 BanwTa pac4yérta KOMUCCUM

HacTpolika «BantoTa pacyéta KOMUCCUU» NpefHa3HayeHa Ans yKasaHus KoJa BanioTbl:

KoMmccmm, nonydaemon cepeepom QUIK 13 TOproBom CUCTEMbI — €CNN BKJIKOYEHA Onuums
«Mcnonb3oBaTtb kKoMuccuto TC» (cM. . );

(UKCMpOBaHHbIX CYMM KOMUCCUWN TOProBOM CUCTEMbI (HanpuMep: pasMep MUHMMaANbHOWN
KOMMUCCUU, pasMep KOMUCCUM 3a caenky), dopMUpyeMbiX CEpBEPOM CaMOCTOATE/IbHO — eCnu
oTK/toYeHa onuusa «Ncnonb3osaTb kKoMuccuio TC» (cMm. . ).

Ecnu BanoTa, yka3aHHas B JaHHOW HAcTpoiKe, oTINMYAETCS OT BasloTbl pacyeTa KOMUCCUM,
TO KOMWUCCHSI TOPrOBOM CUCTEMbI AJ1S1 YKa3aHHbIX KJ1aCCOB KOHBEPTUMPYETCS B BaJ/IlOTYy pacyeTa.

HacTpoika He BAMseT Ha pacyeTbl U y4eT KoMmmccum bpokepa.

B nonsax tabnuubl 4ONXHbI 6bITb YKa3aHbl cnegyrvwmne napaMeTpbl.

MapameTp HasHaueHue

BantoTa Koa BantoTbl, B KoTopoi cepeep QUIK nonyyaeTr KOMUCCUIO M3 TOProBOW CUCTEMbI

Cnucok knaccoB CrnnMCOK K/accoB Yyepes 3andaTylo, 4719 KOTOPbIX YKa3aH Ko, BastoTbl KOMUCCUN T0pr030171
CUCTEMDI

6.2.3 BanmwTa CNMcaHNAa KOMUCCUMU

Fpynna HacTpoek «BantoTa cnMcaHus KOMUCCUU» MpeAHa3HavyeHa AN yKasaHus Koda BaskoThl,
ON1s1 KOTOPOW NPON3BOAATCA:

NMpoBEPKa U 61'IOKVIpOBKa Nno 3aAaBKe,
pa36J'IOKVIpOBKa N CNUCaHMeE no cAenke,
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pacyeT obopoTa nNpu onpeaeneHnn CTaBKn KOMUCCUKM Mo wkasne (ecnu ans Knacca He 3ajaHa
HacTpomka ).

Ecnu BantoTa, yKkasaHHas B 4aHHOW rpynne HacTPoeK, OT/IMYAETCsa OT BaJlloTbl KOMMccMn 6pokepa
n/ nnn TC, To koMuccus bpokepa n / nnn TC gns yKasaHHbIX K1aCCOB KOHBEPTUPYETCSA B BasKOTYy
CruncaHmsa no TekylweMmy Kpocc-kypcy cepeepa QUIK. KoMuccus npm asToM y4YnTbiBAETCA Ha TOM Xe
Tere pacyeToB, YTO M caMa caeska.

Mo knaccam, 3agaHHbIM B HAaCTpoWke
, ANl KOHBEpPTaLuUM KOMUCCUM B BaJNOTy CNUCAHUA
MCNoJsib3yeTcs BXOAALMNA KPOCC-KYypC.

HaCTpOﬁKVI MCNOb3YIOTCA ANS CXEM KPeANUTOBaHUA KIIMEHTOB «MNO AMCKOHTaM», «M+»
N «N0 nneyvy>.

Cnepytouime HacTporkn nMmetoT 6oee BbICOKUI NMPUOPUTET, YEM HACTpolKa «BantoTa cnucaHus
KOMUCCUM> :

«ArHopupoBaTb OTCYTCTBME NO3ULNIA» B NpaBax Mo Kjaccy onepauuu — npu oTCyTCTBUU
no3uunn;

« >,

HacTpoliky «BantoTa cnucaHuMsa KOMUCCUM» NepeonpeaensitoT HaCTPOWKK, 3aA4aHHble B

nnu , TONbKO A/19 KOHKPETHOro Tuna KoMUccnm — «CyMmapHas» mnmn «TC».,
MapameTp HasHauyeHue
He npos. npu oTn. Ban. He npoBepsATb 4OCTAaTOYHOCTb CPEACTB MOA KOMUCCUIO, EC/TN BantoTa
pacuyeToB CMNCaHUS KOMUCCUM OT/IMYAETCA OT BastoTbl pacyeToB
3anp. onep. Npu HEXB. Cpea. 3anpeT onepaunii Npm HexBaTKe CpeaCTB No4 KOMUCCUIO B Cliyyae
noa Kom. OT/INYUNA BANKOTbl CMNCAHNA KOMUCCMW OT BastoTbl pacyeToB Mo onepaunu.

Mpun BKOYEHHOI HACTPOKKe 3anpeLleHbl Bce onepaumn (B TOM 4yncne
3aKpbITME MO3MUMIA) MO KilaccaM, NePEUNCIEHHbIM B CMIUCKE, eCiiv 06BbEM
KOMWUCCUW NpeBbIWAaeT AOCTYMHbIN OCTaTOK B YKa3aHHOM BantoTe
CMUCAHNS KOMUCCUM. MpU 3aKPbITUM NO3MLMIA LOCTaTOYHOCTL 06beMa noa
KOMUCCUIO NPOBEPSAETCS TOMIbKO Ha NJ1aHOBOM BUAE IMMUTA MO yKasaHHOM
BasiloTe.

Mo yMO/IYaHUIO HACTpoiiKa BbIKHOUEHA

Pa3p. 3ak. no3. npu HexB. cp. PaspelwnTb 3aKpbiTUE NO3NLMIA NPU HEXBATKE CPeACTB NOA KOMUCCUIO.
rnoa Kom. Mpw BKIOYEHHOW HACTpOMKe paspelleHbl onepaunm 3akpbiTnsa No3vumm
npuv HexBaTKe CpeACTB Noj KOMUCCUMIO. HacTpoika nmeeT cMbIiCn nNpu
BKJTIOUYEHHOM HacTpoike
Mo ymonyaHuio HacTporKa BbIKOYEHA

BastoTa Koga BantoTbl, B koTopow cepep QUIK cnucbiBaeT KOMUCCHIO
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MapameTp

HasHauyeHue

Tun KoMmncecumn

Tun KoMmnccmmn. Bo3MoXKHbIE 3HAYEHUS:

«CyMMapHas» - kommccua 6pokepa U TOproBol CUCTEMBI.

[na naHHOro TMna KOMUCCUM MOFYT 6bITb YKa3aHbl Kilacchl
¢doHaoBoro (akumm, obnuraunm) 1 BaaTHOIO PbIHKOB;
«TC» — KOMUCCUS TOProBOWM CUCTEMbI. [Ina AaHHOro TMNa

KOMWCCUM MOTYT 6bITb YKa3aHbl Knaccbl pOHAOBOIO pbiHKa
(akumu, obnuraumnmn)

Crnvcok knaccog CMMCOK K/IACcCOB M FPYNM MHCTPYMEHTOB Yepes 3andaTyio, AN1f KOTOPbIX

n rpynn
WNHCTPYMEHTOB

yKasaH Koj BantoTbl KoMuccuu. MNpu onpeaneneHnn BantoTbl CNMCaHUS
KOMUCCUM rpynna nMeeT 6onee BbICOKMN NMPUOPUTET, YEM KJlaCC

— HE A0NYCKaeTCAa yKazaHhne 0AMHAKOBbIX Knacca/rpynnbl MHCTPYMEHTOB A/14 pa3HbIX BaJIKOT U O4HOIO TUna
KOMUCCUMU, a TaKXe LI,Y6J'IVI|'JOBaHVIe Co4YeTaHMnA Koda BaJ1l0Tbl U TUNA KOMUCCUU B Pa3HbIX CTPOKax Tabnuupbl.

Ecnu knacc/rpynna MHCTPYMEHTOB yKka3aHbl O4HOBPEMEHHO AJ15 TUMOB KOMUCCUN «TC» n «CyMmmapHasa»,

TO ANA KOMUCCUU 6por<epa MCNOJIb3YETCA KOA BankoThbl, YKa3aHHbII2 Ana TMna KOMMCCum <<CYMMapHaFI>>.

6.3 CtaBku

Tapuebl Banora komucoud  CTEBKM  Komuccwa PEMND

KorucouA oT affbera onepatu

% or offeera | 3a nopyyeHue

Knaccel T pynme Oteer HanpagneHwe | Tun korucomu
Mokyrka ¥ ot offeera
TGUBR
i] Mpoaasa % ot oteera

% Notasure | +% Ypanme

F.OMUCCMA MO KNaccan | HHCTPYREHT &t

;’ DoSaeure

Fnacc/Tpynna | Tun Korqcoud |BBIIH‘MH6 |BBJ‘IH‘-IHH6 2 |

FOER PrkcHpoEaHHaa | 3

;’ Jotaeure 1': Ypanume

6.3.1 Komuccusa ot o6beMma onepauumm

2
]

1' Ypanime

pynna HacTtpoek «Komuccumsa ot ob6bema onepauummn» npeaHasHayvyeHa A/19 HaCcTPOMKKM CTaBOK
KOMWCCUM B 3@aBUCUMOCTU OT MCMOIHEHHOro o6beMa NopyyYeHUs N HanpaB/eHUa onepauunm

B pa3pese KiaccoB. HacTponka npuMeHseTcs Ansa onepaunii Ha GOHA0BOM pbiHKe (akuuu,
obnurauumn), Ha AeHexHoM pbiHKe (PEMO) n Ha CpOYHOM pbiHKe (AepuBaTuBhI).

HacTpoiika nMeeT cambil BbICOKUIA NPUOPUTET Ccpean BcexX rnobanbHbiX HAaCTPOEK KOMMUCCUMN

6pokepa.
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MapameTp

HasHaueHue

Knaccol/Tpynnbl CMCOK KAaccoB/rpynn yepes 3anAaTyto, A1 KOTOPbIX AeNCTBYIOT CTaBKM KOMUCCUN

O6bemM

HuxHaa rpaHmua ob6bema nopy4veHusl, K KOTOPOW NMpUMeEHSIeTCS AaHHas CTaBKa KOMUCCUM,
B Ba/lloTe NapamMeTpoB KOMUCCUK (CM. M. ). Ecnun HacTpoika «BantoTta napameTtpos
KOMUCCUM>» ANS Kracca He 3ajaHa, To 3HadeHue obbeMa MHTeprnpeTupyeTcs B pybnsax.
Onsa onepaunii PEMNO KoMMccus paccumTbiBaeTcst UCXoas n3 obbemMa nepBoin 4yactum
ornepauum

HanpaBneHue

HanpasneHue onepauun. ns onepauun PEMO 3apaeTcs HanpaBneHUe rnepeomn 4acTu.
Bo3MOXHble 3HaveHuns:

«Mokynka»;

«lMpoaaxa»;

«He 3apgaHo» — KOMMCCUMS NMpUMeEHSeTCs K onepauuam nioboro HanpasneHus

Twnn KoMmnccunm

Bbibop cnocoba ykazaHus KOMUCCUMU. BO3MOXHbIE 3HaYeHUs:
«% oT o6bemMa» — NpoLeHT OT obbeMa Mopy4veHuns;
«Max (%; 3a nopy4eHue)» — ncnonb3yertcsa bonbliee 3Ha4YeHne U3 CyMMbl
KOMUCCUU, BbIYUCIIEHHOM KaK MPOLEHT OT o6bema, n CyMMbl 3a NOpyYeHune;
«Min (%; 3a Nopy4YeHune)» — UCNOJIb3YETCSH MEHbLUEE 3HAYEHNE U3 CYMMbI
KOMWCCUM, BbIYNCIIEHHOW KaK NpoLeHT oT o6bema, u CyMMbl 3a Nopy4yeHue

% oT obbema

CyMMa KOMUCCUN BbIYUCIAETCH KaK MpPOLEHT OT obbema nopy4yeHus

3a nopy4eHune

MakcuManbHas nanm MMHUManbHas (B 3aBUCMMOCTU OT TUNa KOMI/ICCI/II/I) CyMMa KOMUCCuu
6p0|<epa Mo BCEM CAEJIKaM B paMKaX O4HOro nopy4deHumsa

6.3.2 KomMuccusa no KjaccaM M MHCTPpyMeHTaM

Tun koMuccumn

6pokepa MoXeT 6bITb 3aaH ANS OTAENbHbIX KacCoB M rPynn MHCTPYMEHTOB.

KomMmunccums Ha knacc / rpynny mmeet 6osiee BbICOKUI MPUOPUTET NO CPAaBHEHUIO C APYTUMN
HacTpolikaMm kommnccmm b6pokepa. Komuncemsa Ha knacc PEMO nMeeT 6onee BbICOKUIA NPpUOPUTET
no cpaBHeHUO ¢ komuccuen PENMO, 3agasaemMon Ha cTpaHuue «Obwune napameTpbl» (CM. M. ).

YTo6bl 3a4aTb KOMUCCUIO Ha Kiacc / rpynny, B cekuum «KoMmccus no Kaaccam v MHCTpyYMEHTaM»
HaXXMUTE Ha KHoOMKYy «[106aBUTb», B OTKPbIBLUEMCS OKHe BblbepuTe TUM CO34aBaeMoro 3/ieMeHTa
(knacc nnu rpynna), BblbepuTe koA Knacca / rpynnbl U HaxkmMute KHonky «OK». B Tabnuue

«Komucecusa no

KJlacCaM U UHCTPYMEeHTaM>» NoABUTCA CTpOKa C HauMeHOBaHUeM Bbl6paHHOFO KJ1aCCa

/ rpynnbl. B nonsax Tabnuubl 40MXHbI 6bITb YKa3aHbl cneaylowme napameTpbl:

MapameTp HasHaueHue

Knacc/ Kog knacca vnum rpynnbl, A1 MHCTPYMEHTOB KOTOPbIX Ha3Ha4YeHa KOMUCCUs
Mpynna

Tnn Cnocob6 ykazaHus kommccum. OnmMcaHne TMNoB KOMMUCCUM CM. B M. «KnuneHtbl» /
KOMUCCUMU «Komunceusa 6pokepa»
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MapameTp HasHaueHue

BennuuHa BennunHa 6pokepckor Kommccum. Ans KoMmccum tuna «Max» — BennynHa 6pokepckon
KOMUCCUM 3a cAenKy. EAMHULBI n3MmepeHus 3aBuUCAT OT BbIGpaHHOro TMna KoMmMccum

BennunHa 2 [Ans Tuna komuccumn «Max(caen., ukc.)» — pukcnmpoBaHHas BennymHa 6pokepckom
KOMWCCUM B NPOLIEHTaX.
Ona Tuna komncenmn «Max(caen., WTyKy)» — BeNM4MHa 6poKepCcKoin KOMUCCUMN 3a eAUHNLY
WHCTPYMEHTa B BasoTe pacyeTta

MpuopuTeT BbibOpa CTaBKM KOMUCCUM B Nopsiake y6biBaHMS B 3aBMCMMOCTM OT 3HAYEHUN,
3a4aHHbIX Ha Bkagke «pynnbl MHCTPYMEHTOB W KnaccoB» (CM. M. ):

1. CtaBKka KOMUCCUM ANS TPynnbl, B KOTOPYH BXOAST YKa3aHHbIe KOAbl Klacca U MHCTPYMEHTA;

2. CTaBka KOMUCCUW AN FPynnbl, B KOTOPYH BXOASAT BCE K/IACChl U YKa3aHHble KoAbl
WNHCTPYMEHTa;

3. CrtaBka KOMMUccmMmn ans rpynnbl, B KOTOPYH BXOAAT YKa3aHHbIE KOAbI K/1aCCa U BCeE

WHCTPYMEHTbI;
4. CTaBka KOMUCCUM ANS FPYNMbl, B KOTOPYH BXOAST BCE KNACChl U MHCTPYMEHTbI;

5. CtaBka KOMUCCMM, 3aaHHAs Ha Knacc onepauunu.

6.4 Komuccuma PEINO

Tapugel Bamora komdcoud  Craskw  Kommcous FEMD

K.oruccua PEND no knaccam sa geHs cpoka

K.naccel Tun cTaskmK % ot cyrrabl PEMNOD |32 caenky

RPhs, % a7 cumel PEND 0.3

71 Dodasume =% Upanre

Wkana korceud PEMD no knaccam

Tun cTaeku % ot cyrrel PEND | 33 caenky

7 dotaeute =% Ynamre =7 g
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Hactpoiiku nmelot 6osee BbICOKMA NPUOPUTET, YEM BCe Apyruve rnobanbHble
HacTpoikun 6pokepckoint komuccumu PEMO.

Bknagka npeagHasHayvyeHa Ans HAaCTPOWKKM CTaBOK KoMuccum PEMO ans pasHbIX K1accos.

MapameTp

Ha3HauyeHue

Komuccusa PEMNO no
KfaccaM 3a AeHb cpoka

CraBku komuccum PENO 3a geHb Cpoka B pa3pese KNaccos

Knaccsbl

Cnncok KoAoB KaccoB yepes 3anaTyto. NogaepxusaeTrcs 3HavyeHne <ALL>,
COOTBETCTBYHOLLEE BCEM KfaccaM. HacTpolika Ha KOHKpeTHbIN Knacc
NpUOpUTETHEE, YEM HACTPoMKa Ha <ALL>

Twun cTaBkmu

Twun ctaBkn komuccmm PEIMO. BO3MOXHbIE 3HaYeHuUs:

«% oT cyMmMbl PEMO» (no ymonyaHuio) — cTaBka B MpoLeHTax oT
cyMMbl PEMO 3a kaxAabl AeHb CPOKa;

«3a caenky» — (PUKCMpoBaHHasA CyMMa 3a CAefKY 3a BeCb CpOK
(BantoTa cyMMbl onpegensieTcs HacTponkon «BantoTa
napaMeTpoB KOMUCCUWN>);

«Makc(%;3a caenky)» — MakCMMasbHOe 3HayeHne Mexay
npoueHToM oT cyMMbl PEMO (% oT cymmbl PENO)

N PUKCMPOBAHHOM CYMMOM 3a caenky (3a caenky);
«cymma(%;3a caenky)» — cymMMapHoe 3HauyeHue,
cKnajblBatouleecs n3 npoueHTa ot cyMMbl PEMO un
(PUKCMPOBAHHOWN CyMMbIl 3@ CAESNKY

% OT CYyMMbl

CraBka 1. O6a3aTenbHO A1 3anoSIHEHUS AN TUMNOB CTaBKN KOMUCCUN «% OT

PEMNO cymmbl PEMO», «mMakc(%;3a caenky)», «cymma(%:;3a caenky)», Ans octanabHbIX
TUMOB HEAOCTYMNMHO. 3Ha4yeHue No yMmoa4daHuwo «0» — He 3a4aHo
3a caenky  Craka 2. [JOCTYyNnHO AN5 peAakTUpOoBaHWS ANS TUMOB CTaBKWM «3a CAENKY>»,

«Makc(%;3a caenky)», «cymma(%;3a caenky)», anst oCTasbHbIX TUMOB
HeaoCTYMNHO

LLikana komuccum PENMO no
Knaccam

LLikana cTtaBok kommnccum PEMO B pa3pese knaccos. HacTpoiika nmeet 6onee
BbICOKWI NPUOPUTET, YeM HacTponka «Komuccusa PEIMO no knaccam 3a AeHb

Ccpoka»

Knaccol Cnncok KoaoB KnaccoB vepes 3anaTtyto. NogaepxunBaeTcs 3HavyeHne <ALL>,
COOTBETCTBYOLLEE BCeM KnaccaM. Ob6a3aTenbHO ANa 3anoaHEHUsS Npu
pobasneHuun ctpokn. [lybnnposaHue Koga Knacca He AonyCKaeTcs

Cpok PEMO Cpok caenku PEMNO. CtaBka npuMeHseTcsa K caenkam, cpok PEMO koTopbix

6onble nan paBeH 3a4aHHOMY KOJIMYECTBY AHEN NMPU OTCYTCTBUM NOAXOASALLEN
CTaBku € 6onbwKnM kKonuyectsoM gHel. Cpok PEMO 3apaetcsa ob6asatenbHO
HaumHas c 0

Twun cTaBku

Tun ctaBkn kommccum PEMO. BO3MOXHbl€ 3HAYEHUSN:
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MapameTp HasHauyeHMme

«% OT cyMMbl PETMO>» (Nno ymonyaHuio) — ctaeBka B % OT CyMMbl
PEMO 3a kaxAabli AeHb CPOKa;

«3a caenky» — (MKCMpoBaHHasa CyMMa 3a CAeflKy 3a BeCb CpOK
(BantoTa cyMMbl onpegenseTcs HacTponkon «BantoTa
rnapamMeTpoB KOMUCCUU»);

«Makc(%;3a caenky)» — MakCcMMasibHOe 3HayeHune Mexay
npoueHToM oT cyMMbl PEMO (% oT cymmbl PEMO) n
(dUKCMpPOBaAHHOW CYMMOW 3a caenky (3a caenky);

«cymma(%;3a caenky)» — CyMMapHoOe 3HayeHue,
CKiagblBaroLeecs U3 npoueHTa ot cyMmbl PEMO un
(UKCMPOBAHHOW CyMMbI 3@ CAENKY

% oT cymMmbl CtaBka 1. [JOCTYNHO ANS pefakTUpoBaHUA AN TUNOB CTaBKM KOMUCCUKN «% OT
PEMNO cyMmbl PEMO», «Makc(%;3a caenky)», «cymma(%;3a caenky)», ons octanbHbIX
TUMNOB HEAOCTYMHO

3a caenky  CraBka 2. [loCTynHO Ans peAakTUpoBaHWUsl ANs TUMOB CTaBKU «3a CAENKY>»,
«Makc(%;3a caenky)», «cymma(%:;3a caenky)», Anst octasbHbIX TUMOB
HeaOCTYMHO
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7. Knacchbi

CTtpaHnua «Knaccbl» npeAHa3HaueHa An1a yKasaHusa KNaccos, Mo KOTOPbIM AeNCTBYOT ocobble

npaBuia KOHTPOJIS onepaunii KIIMEHTOB.

K.nacoe fies pac4éta
W K.OHTPOAA AHMUT OB

knacce

BPSEQ

SBeFx_CLASST
TUBR

1 Lodasure

1 Upanme

Crvcok knaccos anAa
CUEHKH NOpT4Ena

K.naccer PACYETE MHMMTOE KﬂaCCbl, B KOTOPbIX Y4WTEIESTE
007 BHEGHPKEEEIR SAAE0K EPSTHOCTE KOAMYECTES NOTOE

CETS. TOOB, BTQOE.
BTQER. TUER

PSEQ, RPMA GTS

K.Nacohl BEIBOLA CPEACTE K nacchl BhIBOLA GEHEKHBIK cpeacte Kot

K.nacoel BEC0A
CPEOCTE

K.naccel © npos. pervcTp.

HOr. Bykaari [CFl kaaa)

K.naccel 683 ANOKMpOEK M
CPEACTE Nag, Sa9EKH

knacce

F.nacce!

Knacce

SEOQER

. -
73 Dodasure +:
=5

Ypanme i i Ypanwvme

MofaEuTeE ;’: JNofaeuTe
Ypamre

KNacckl © KONMYECTEOM B SAABKE B WTYKax | He 6]‘IOKH|JDBaTb CPEACTEa B CMNEUHANEHOM PEHMKME N0 KNacCaM:

PN

Knacohbl aykumoHa
PSAL, PSSU

Bectu ASHEKHEIE NOSHUKK B PASPESE BANHT

BEETS He 6.FIUKH|JDBaTb CPEACTES ANA CTOMN-33AB0K N0 KAACCan.
D He 6J'IOKH|JDBaTb CPEACTEd ANA CTOMN-34AB0K N0 BCEM KNaccam
MapameTp Ha3zHauyeHue

Knaccel 6e3 pacyéta n KOHTpons
TMMUTOB

Cnncok K/lacCoB MHCTPYMEHTOB, MO KOTOPbIM He BbIMNOJIHATCS NPOBEPKU
LOCTaTOYHOCTU CPeACTB A/ UCNONHEHUS 3asiBOK K/IMEHTOB. B cnucke
MOryT 6bITb YKa3aHbl K/lacCbl BbiBOAA CPEACTB.

[ns ykasaHHbIX KNacCoB HACTPOMKKN «OrpaHMYeHns nNo Kiaccam
WHCTPYMEHTOB» U «OrpaHNYeHns N0 MHCTPYMEHTaM», 3aAaHHble Ha
cTpaHuue «OrpaHuyenuns Ha ... / LleHbl 3asBok» (cM. n. 20),
UrHOPMpPYHOTCS

Cnuncok K/1accoB MHCTPYMEHTOB (Yepes 3ansTyto), UCMNOSb3yEMbIX ANS
OLEHKN aKTMBOB KJIMEHTOB M OYEPEAHOCTb UX UCMOJIb30BaHNSA. MoxeT
NPUMEHSTLCA AN YCTAHOBKM NpUopUTETa Kakoro-nn6o knacca, ecnm

Cnuncok KNaccoB Anst OLEHKU
noptdens

OAHW N Te Xe MHCTPYMEHTbI TOPrytTCs B HECKOJIbKMX Kiaccax —
NPUOPUTET KNAaccoB B CMUCKE YMEHbLUAETCS C/ieBa Hanpaso.

[aHHbI CNUCOK K1acCOB OrpaHnMymMBaeT oTobpaxeHne MHCTPYMEHTOB
B Tabnnue «Kynutb/npoaate» B Pabouem mecte QUIK.
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MapameTp

HasHauyeHue

Ecnu napameTp He 3ajaH, TO MCMOJMIb3YETCA CMUCOK MO YMOYaHUIO!
«EQBR,EQNS,EQNL,EQBS,EQNE,EQNB,EQOB,EQOS,EQNO,EQLV,EQLI,
EQOV,EQDE,EQGO,EQYO,EQEU,EQEO, TQBR, TQBS,TQLV,TQLI, TQNE,
TQQI, TQNL,TQOB,TQCB,TQRD,TQIR,TQOS,TQNO,TQOV,TQNB,TQUS,
TQEU, TQDE, TQPI, TQIF, TQTF,TQBD,TQFD, TQFE, TQTY, TQTH,TQPD,TQPE, T
QPY, TQPH, TQTD,TQTE, TQOD,TQOE,TQQOY,TQUD,TQED,TQIU,TQIE,

TQILY, TQDD,TQQD,FQBR,FQBY,FQBH,FQDE,FQDY,FQDH,MAIN,GAZ,GTS,S
PBSPT,SPBFUT,SPBOPT,CETS,SDBP,MTQR». NapaMeTp nMeeT MeHbLUNA
npuoputeT, YeM napameTp «CNMCOK KNAacCOB ANS OLEHKM nopTdens»,
3a4aHHbIN B MHAMBMAYANbHbIX HACTpPOMKaxX Ha cTpaHuue «KnueHTtol /
Hactporikn “nneya” (cM. n. 13) nnm B WabnoHHbIX Ha CTpaHuue
«KnueHnTtbl / WabnoHbl / Mo “nneuy” (cM. n. 15)

Knaccbl pacyeta NMMUTOB AN
BHE6VIp)KEBbIX 3a4BOK

CnunCcoK KaccoB MHCTPYMEHTOB (Yepes 3ansTyto), Mo KOTOPbIM
OCYLLEeCTB/SETCA NpoBepKa AOCTaTOMHOCTU CPeACTB Npu nojaye 3asBOK
PEIMO u PIC (c kogamn pacyeTtoB «S*» n «B*»). MNMposepka
OCYLLECTBASAETCA NpU BKIOYEHHOM (iaxke «PaccunTbiBaTb IUMUTBI AN
BHebUpXeBbIX 3a9BOK» (CM. M. ). Ecnu cnucok knaccos He 3ajaH,
nposepka AOCTAaTOYHOCTM CPeACTB BbINOSHAETCA MO BCEM KjlaccaM

Knaccbl, B KOTOpbIX YYUTbIBaTb
KpPaTHOCTb KOJIMYECTBa /IOTOB

CnuMcoK Knaccos, Mo KOTOPbIM HEO6XOANUMO YUMTbIBaTb NapaMeTp
«KpaTHoCTb noTa» Tabnuubl TEKYLWMX TOProB.

Ecnun napameTtp «KpaTHOCTb /10Ta» AN yKa3aHHbIX K1acCoB OT/iM4aeTcs
OT 1, TO 3TO yYUTbIBAETCA NPU OKPYrNeEHUM 0bbeMa 3asiBKM U KOMUCCUI
6pokepa 1 TOproBon CUCTEMBI.

KpoMe Toro, ans ykasaHHbIX KnaccoB Bnbnnorteka pacyéToB MMUTOB
KOHTPOJIMPYET, YTObbl KONMYECTBO /IOTOB, YKa3saHHOe B 3asBKe, 6b110
KpaTHO 3Ha4yeHUo NapamMeTpa «KpaTHOCTb noTa»

Brknagka «Knaccel BbiBOAa CpeacTB»

Knaccel BbIBOAa cpeacTs

Onepauuu No nepevyncneHHbIM B 3TOM pa3aene KnaccaM He NpuBoasT

K YBE/IMYEHMIO TEKYLLMX OCTaTKOB CPEACTB K/IMEHTa No AeHbram (npu
npoaaxe) n MHCTpyMeHTaM (Nnpu nokynke). Takon pexuMm pacyeTta
JIMMUTOB MOXET UCMO/b30BaTbCH, HaNpuMep, Npu CAeNKax C OT/I0XKEHHOMN
NOCTaBKOW — NOA CAENKY NOKYMNKW AeHblMM CO cyeTa 610KMpYyLOTCS B
TeKyLY TOProByt CECCUD, HO NHCTPYMEHTbI B TEKYLLYI TOProByto
CEeCCUI0 He 3a4UCNFI0TCS, TaK Kak rnocrtaska 6yaeT npounssefeHa yepes
HEeKOTOpoe KONYEeCTBO AHEN.

Onepauuu no 3TUM Knaccam BeAyTCS B COOTBETCTBMW C Map>XMHasbHbIMU
HacTporkamu. No3TOMy NMpu MapXuHasbHbIX CAENKaX MOXET
06pa3oBbIBaTbCA 3a40/XKEHHOCTb, TaK KaK akTue He byaeT HauncneH
KIIMEHTY, @ YAEPXUTCA Ha 3TOM Kacce, YTO MOXET NPMBECTU K NadeHuto
YPOBHS Map>XW HUXXE OrpaHUYUTENbHOIO.

HacTpolika He pacrnpoCcTpaHsAeTCs Ha KIMEHTOB, AN KOTOPbIX CINCOK
Klaccos 3afaH UHANBUAYASbHO

Bknaaka «Knaccbl BblBOZa A€HEXHbLIX CPEACTB»
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Knacchbl BblBOA4A AEHEXHbIX
cpeacTs

[ns KNaccoB M3 3TON CEKUMN MHCTPYMEHTbI MO CAESIKAM MOKYMNKKU Ha CYET
3a4YNCNATCSA, HO HE 3a4YNCNAIOTCS AEHEXHble CpeAcTBa MO cAenKaM
npoaaxw.

Ecnm oaMH M TOT Xe KNnacc ykasaH B HacTpolikax «Knaccel BbiBOAA
cpeacTs» 1 «Knaccbl BbiIBOAA AEHEXHbIX CpeacTs», To bonee
NMPUOPUTETHBLIM CYNTAETCA pexuM «Knaccbl BbiBOAA CPeACTB».

Onepaumm no 3TUM KiaccaMm BeAyTCsl B COOTBETCTBMU C MapXXUHaNbHbIMU
HacTponKaMu.

HacTpolika He pacnpoCTpaHseTcs Ha KIMEHTOB, ANS KOTOPbIX CMUCOK
KS1laCCoB 3afaH MHANBUAYANbHO

Bknagka «Knaccbl 3anpeTta pbiH. 3a9BOK Ha npoa.»

Knaccbl 3anpeTa pbIHOYHbIX
3as1BOK Ha Npoaaxy

Cnuncok K1accoB, Mo KOTOPbIM 3aMNpeLLEHO BbICTAB/ISATb B TOProByHO
CUCTEMY PbIHOYHbIE 3asiBKM Ha Mpoaaxy. MNpu nonbiTke noaayun 3asiBku
6yneT BbiBeAeHO cooblieHne «PbiHOYHas 3asiBKa Ha npoAaxy no
WMHCTPYMEHTY <KOA MHCTPYMEHTa> B Kjlacce <KoJ K/jlacca> 3anpelleHa.
KNMeHT MOXeT NoKynaTb LieHHble 6yMaru, Uix BbICTaBASTb PbIHOYHbIE
3asBKM Ha npoaaxy 6e3 ykasaHusa KIMEeHTCKOro Koaa.

HacTpolika He pacrnpoCTpaHsieTCs Ha Nepuos 3aKpbITUs, TAe AOoMNycKaeTcs
BBOA TOJ/IbKO PbIHOYHbIX 3asIBOK.

MpuopuTeT HacTpoek «Knacchl 3anpeTa pbIHOYHbIX 3a8iBOK Ha MpoAaxy»,
«Knaccbl 3anpeTa pbIHOYHbIX 3asiBOK Ha NMpoAaxy B LWOPT» 1 «Knacchl
paspeLleHnst pbIHOUYHbIX 3asiBOK Ha MPOAAXy B LLOPT» CM. B

Bknaaka «Knaccel 3anp. pbiH. 3a5B. Ha Np. B WOPT»

Knaccbl 3anpeTta pbIHOUHbIX
3as1BOK Ha NpoAay B LIOPT

CnunCcoK KNaccoB U UHCTPYMEHTOB, MO KOTOPbLIM K/IMEHTaM 3anpeLleHo
BbICTaB/I5iTb B TOProBYI CUCTEMY PbIHOYHbIE 3a8BKN Ha NpoAaxy,
npueoaswme K 06pasoBaHMIO OTPULLATENIBHOIO OCTaTKa Mo MHCTPYMEHTY.
Mpu nonbiTKe Nogayun Takol 3asiBKM BbIBOAUTCS cooblieHne «PbiHOYHas
3asBKa Ha NpoJaxy B LIOPT MO MHCTPYMEHTY <KOA MHCTPyYMeHTa> B
Knacce <KoA Knacca> 3anpelieHa». KnmeHT MOXeT NoKynaTb LeHHble
6ymMaru, nnun BbiCTaBNATb PbIHOYHbIE 3a9BKU HA NPOAaXxy C yKa3aHueM
KJIMEHTCKOro KoAa, eCIn OHU He NpUBOAAT K 06pa3oBaHuio WwopTa.
3anpeT ycTaHaBMBAETCS Ha BCE MHCTPYMEHTbl onpeAesieHHoro Knacca
nmbo Ha CNMUCOK MHCTPYMEHTOB.

HacTpolika urHopupyeTcs B cneayowmnx ciydasax:

BbicTaBneHue 3asBKM BO BpeMs Nepmoaa 3aKkpbiTms
TOProBOW Ceccumn, rae AoNycKaeTcs BBOA TOJIbKO
PbIHOYHbIX 3asIBOK;

Mopnaua 3aaBkuM 6€3 ykasaHus Koaa KIMEHTa;

Mopnaya 3asBKM MO KNAacCy, yKa3aHHOMY B HacTpomke
«Knaccbl 6e3 pacyéTta u KOHTPONS IMMUTOB> .

MpuoputeT HacTpoek «Knaccbl 3anpeTa pblHOYHbIX 3a59BOK Ha NpoAaxy»,
«Knacchl 3anpeTta pblHOYHbIX 3asiBOK Ha NpoAaxy B WopT» 1 «Knaccel
pa3peLlleHns pbIHOYHbIX 3a5BOK Ha NPOAAXY B LUOPT» CM. B
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Bknaaka «Knaccbl pasp. pbliH. 3asB. Ha Mp. B WOPT»

Knaccobl pa3peweHns pblHOYHbIX  CAMCOK KNacCoB U MHCTPYMEHTOB, MO KOTOPbIM KIMEHTaM pa3peLleHo
3a5BOK Ha NpoAaxy B WOpPT BbICTaB/I5iTb B TOProBYIO CUCTEMY PbIHOYHbIE 3a8BKN Ha NpoAaxy,
npueoasLme K 06pasoBaHMi0 OTPMLATENIbHOIO OCTaTKa NO MHCTPYMEHTY.
Pa3pelueHne ycTaHaBIMBAETCS Ha BCE NHCTPYMEHTbI ONpPeAeneHHOoro
Knacca nmbo Ha CNUCOK MHCTPYMEHTOB.
HacTpolika UrHopupyeTcs B cneayowmx ciydasax:
BbicTaBneHne 3as8BKM BO BpeMS Nepuoja 3aKpblTus
TOProBOW ceccumn, rae AONYyCKaeTCcs BBOA TOJIbKO
PbIHOYHbIX 3as1BOK;
Mopaua 3aaBkM 6€3 yKasaHus Koda KIINEHTa;
MNMopnaya 3asBKM MO KNaccy, yKasaHHOMY B HacTpomnke
«Knaccbl 6e3 pacyéTta 1 KOHTPONS IMMUTOB> .
MpuoputeT HacTpoek «Knaccol 3anpeTa pblIHOYHbIX 3a59BOK Ha NpoAaxy»,
«Knacchel 3anpeTta pblHOYHbIX 3asBOK Ha NpoAaxy B WopT» 1 «Knaccel
pa3peLlleHns pbIHOYHbIX 3a89BOK Ha NPOAAXY B LUOPT» CM. B

Bknagka «Orp. Makc. KoJi. B 3asiB.»

OrpaHn4yeHne MakcMMasabHOro KOHTpOAb MakcMManbHO AONYCTMMOroO KoM4ecTBa /I0TOB B 3asiBKe Ha

KONMyecTBa B 3asiBKe WMHCTPYMeHT. Mpu npoBepke UrHopmpyeTtcs onums «PaccumtbiBaTb
nosmummn B notax» B «0O6WmMX HacTporikax 6ubnuotekun. Yactb 3»
(noapo6bHee cM. n. ).
OrpaHun4yeHuns ycTaHaBAMBAOTCA AN Napbl 3Ha4YeHun «Knace» +
«NHcTpyMeHT». pn 3TOM 3HayeHue <ALL> ang knaccos n «Bce
WHCTPYMEHTbI» AN UHCTPYMEHTOB YUYMTbIBAOTCA KakK OTAE/NbHbIe
3HauyeHus. Ecnn orpaHmMyeHune ans KOHKpeTHOM napbl «Knacc» +
«MNHCTpYyMeHT» 3afaHo B HacTponke n3 wabnoHa (cM. n. 16), To OHO
OTMEHSIeT orpaHMyeHmne, 3agaHHoe Ha TaKylo xe napy «Knacc» +
«/IHCTpYMeHT» B A@aHHOM HacTpolike.

Knaccol Cnuncok knaccos 6ymar, Ass KOTOpbIX 3a4aeTCsd MakCMManbHO A0MyCTMMOe
KonnyecTtso NnoTtoB LB B 3asBke knmeHTa. [na o603HaveHmsa BCeX KaccoB
yKaxunTte <ALL>

KonunuecTtso MakcuMManbHoOe KOMMYEeCTBO JI0TOB B 3asiBKe. 3asiBKa C KOJIMYECTBOM
noToB, 60/blle 334aHHOIr0, OTBEPraeTcs Npu NpoBepKe NMoKynaTesbHON
CNocobHoCTH.
Ecnun gna knacca He ykasaHo 3HayeHue B nose «Konunuyectso», To
OrpaHWYyeHunst HeT

MHCTpYMEHTBI CnMCOK MHCTPYMEHTOB YKa3aHHOMo Knacca

BCE€ MHCTPYMEHTDI OrpaHquHme MakKCUManbHOro Koin4yecTea B 3adBKe AEVICTBYET Ha BCe
MHCTPYMEHTbI KJlaCcCa

no Cnncky Cnuncok koaoB MHCTPYMEHTOB, pa3geneHHbIX 3anaTbiM1, Ha KOTOpPbIE
AEVICTBYET orpaHnM4yeHne MakCnMMasbHOro Kosim4yecTtea B 3adBKeE.
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JonyckaeTcsa NycToi CANCOK - 3TOT C/lyYai 3KBUBANeHTeH Bbibopy
3Ha4YeHuns «BCE UHCTPYMEHTbI»

Bknagka «Orp. MUH. KON. B 3asB.»

OrpaHnyeHne MUMHUMasbHOro KOHTpOAb MMHUMaNbHO AOMYCTUMOrO KOJIMYECTBa JIOTOB B 3asiBKE Ha

KoJSIMyecTBa B 3asiBKe WMHCTPYMeHT. Mpu npoBepke UrHopmpyeTtcsa onumsa «PaccumtbiBaTb
nosnummn B notax» B «O6LWMX HacTporkax 6ubnnortekun. Yacrte 3»
(noapo6bHee cM. n. ).
OrpaHun4yeHuns ycTaHaBAMBAOTCS ANS Napbl 3Ha4YeHun «Knace» +
«NHcTpyMeHT». [pn 3TOM 3HayeHue <ALL> ang knaccos n «Bce
WHCTPYMEHTbI» AN UHCTPYMEHTOB YUYMTbIBAOTCA KakK OTAE/NbHbIe
3HauyeHus. Ecnn orpaHmMyeHune ans KOHKpeTHOM napbl «Knacc» +
«NHCTpyMeHT» 3a4aHOo B HAcTponke u3 wabnoHa (cM. n. 16), To oHO
OTMEHSIeT orpaHM4eHne, 3agaHHoe Ha Takylo xe napy «Knacc» +
«/IHCTpYMeHT» B @aHHOM HacTpolike.

Knaccobl Cnuncok knaccos 6ymar, 4ns KOTOpbIX 3a4aeTCs MUHMMAabHO A0ONYCTMMOe
Konm4yecTtso notoB LB B 3aaBke knmneHTa. Ans 0603HavyeHUsa BCeX K1accoB
yKaxunte <ALL>

KonunuecTteo MWHUManbHOE KONMYECTBO NNIOTOB B 3asiBKe. 3asiBKa C KOSIMUYECTBOM
JIOTOB, MeHblle 3aaHHOro, OTBEPraeTCcs Npu NpPoBEpPKE NOKYMNaTebHOM
CNocobHoCTHn.
Ecnun gna knacca He ykasaHo 3HayeHue B nose «Konunuyectso», To
MCNob3yeTcs 3Ha4yeHne napameTpa «MuUHUManbHoe Ko-Bo» U3 Tabnuubl
TeKyLWMX TOProB MHCTPYMEHTa 3as8BKW. Ecnu 3Ha4yeHne OTCYTCTBYET U B
Tabnuue TekyLwmx TOPros, TO OrpaHUYEHUs HET

MHCTpyMeHThI CnncoK MHCTPYMEHTOB YKa3aHHOro Ksacca

BCE€ MHCTPYMEHTHI Orpan-leHme MWHMMANIbHOIo KoJin4yecTtBa B 3asBKe ,D,eVICTBYET Ha BCe
MHCTPYMEHTbI KJlaCCa

Mo Crucky CnncoK KOA0B MHCTPYMEHTOB, Pasfie/IeHHbIX 3ansaTbiMU, Ha KOTOpbIE
[eNCTBYET OrpaHNYeHme MUHMMAsIbHOMO KOMIMUECTBa B 3asBKe.
[lonyckaeTcsa nycToi CNMcoK — 3TOT C/lyYait 3KBUBANIEHTEH BbIGOPY
3HAUYEHUSA «BCE UHCTPYMEHTbLI»

Bknaaka «Knaccbl C KOHTP. MUH. 06. B 3asaBkax»

OrpaHuyeHns Ha MUHUManbHbIW  KOHTPOAb MUHWManbHO AONYCTUMOro ob6bema 3asBKM N0 3aAaHHOMY

ob6beM 3as8BOK MO Kaccam K/1acCy MHCTPYMEHTOB. 3as8BKM MO AAaHHOMY Knaccy ¢ 06beMoM, MeHbLue
3a[aHHOro, OTBEPrakTCs Npu NpoBEpPKE MoKymnaTebHON Cnocob6HOCTH.
OrpaHunyeHuns ycTaHaBAMBAOTCA ANS Napbl 3Ha4YeHnn «Knace» +
«NHcTpyMeHT». [pn 3TOM 3HayeHue <ALL> ang knaccos n «Bce
WHCTPYMEHTbI» A/ UHCTPYMEHTOB YUYMUTbIBAOTCA KakK OTAE/bHbIE
3HayveHus. Ecnm orpaHndeHne ans KOHKpeTHon napbl «Knacc» +
«MHCTpyMeHT» 3a4aH0 B HacTponke n3 wabnoHa (cM. n. 16), To oHO
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OTMEHSEeT orpaHunyeHune, 3agaHHoe Ha TaKylo xe napy «Knacc» +
«/IHCTpYMeHT» B A@aHHOM HacTpouke.

Knaccsbl

Cnncok knaccos 6ymar, onst KOTOpbIX 3a4aeTCs MMHUMabHO A0MYCTUMBIN
0b6beM 3asaBku. 15 0603HaUYEHMS BCEX KNACCOB yKaxute <ALL>

O6beM

MWHMManbHbIN 06bEM OAHOM 3asiBKM KJIMEHTA, BblpaXXE€HHbIM B BasntoTe
pacyeToB

BantoTa

BantoTa, B KOTOPOM 3a4aeTcs orpaHuyYeHme MMHUManbLHoro obbema B
3asABKax.

3HayeHne aonycTMMoro obbemMa 3asaBKM pacCUNTLIBAETCA B 3a4aHHOM
BasloTe, W, €CNN BanoTa pacyeToB OT/IMYAETCS OT 3a4aHHOM,
orpaHuyeHne nepecymTbiBAaETCS COr/TacHO KPOCC-KypCy.

Ecnun BanioTa He 3agaHa, TO 3Ha4YEeHME OrpaHNYEeHNs PacCUNTLIBAETCS B
BastoTe pacyeToB 6e3 KOHBepTauuu

MHCTpyMeHTHI

CrnncoK MHCTPYMEHTOB YKa3aHHOro knacca

BCE NHCTPYMEHTHI

OrpaHunyeHne MMHUManbHOro obbema B 3asiBKe AENCTBYET Ha BCe
WHCTPYMEHTbI Kflacca

no Crucky

Cnu1coK KoAOB MHCTPYMEHTOB, pa3AefieHHbIX 3ansTbiMU, HA KOTOpPbIE
OENCTBYET orpaHNYeHne MMHMManbHOro o6bemMa B 3asBKe. [JonyckaeTcs
NMyCTOM CNMUCOK — 3TOT CNy4Yail 3KBUBAJSIEHTEH Bbl6OPY 3HAUEHUS «BCe
WHCTPYMEHTbI»

Bknagka «Knaccel 6e3 ncnonbs. koM. TC»

Knaccbl 6e3 ncnonb3oBaHus
kommccumn TC

Cnuncok knaccoB byMmar, Ha KOTopble He pacrnpocTpaHseTcs rnobanbHas
HacTpolika «Mcnonb3oBaTb koMuccuto TC» (onucaHne NpuBeLEHO B
pazaene O6wune napameTpbl/ . Yactb 1)

Bknagka «Knaccbl C UrH. Orp. Ha MUH. pas. KoM. TC»

Knaccbl ¢ unrHopnposaHmeM
OrpaHNYEHUN Ha MUHUMabHbIN
pa3mep komuccum TC

CnncoK K1accoB MHCTPYMEHTOB, A1 KOTOPbIX MUHUMAasIbHbIN pa3mep
KOMWCCMM TOProBOM CUCTEMbI UTHOPUPYETCS.
B cnucke o653aTenbHO yKa3blBAOTCA KNACChl, Y KOTOPbIX KOMUCCUU «3a
UTC», «3a opraHmsaumnio Toproenm», «KnnpmHrosasa» (ykasaHHbIX B
ceKkunmn «

») OTNINYAIOTCA OT KOMUCCUI NPUHATBIX Ha PbIHKaX

Bknagka «Knaccel, ns KOT. UMH. TUMN JIUM.>»

Knaccel, onsa KoTopbiX
UrHOpUpYyeTCcs TvN
NUMUTUPOBAHNS Ha OTKPbITYHO
MO3NLMIO C PacY4eTOM IMMUTA OT
obopoTa Cc BO3MeLLeHMEM

Cnu1CoK KaccoB U MHCTPYMEHTOB, A8 KOTOPbIX CXeMa JIMMUTUPOBAHMUS
Ha OTKPbITYIO MO3MLUMIO C pacyeToM TMMUTa oT 060poTa C Bo3MeLLeHNeM
He gencTByeT (NnoapobHee 0 HAaCTpolrKax CXeM KpeaMTOBaHMUS CM. M.
«OrpaHnyeHuns Ha ... / HacTponkn MapXuHanbHOro KpeamuToBaHUsA»).
HacTtpauBaeTcsa no cneayroweMy npasuny:
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B cnuncok knaccoB Ao6aBnseTcst HOBbIM knacc. B npaBoM OKHe 4yepes
3anaTyl yKasblBaeTCs CMMUCOK MCMOb3YEMbIX MHCTPYMEHTOB

Ans BblbpaHHOro knacca, nmbo BbibnpaeTcs 3HaueHne «Bce 6ymaru
Knacca»

Bknaaka «Knaccel € UrH. np. o6as.

no Bua. nnMm.»

Knaccbl ¢ unrHopnposaHmeM
npoeepkun 06a3aTenbCTB NO
BMAaM IMMUTOB

Cnncok KnaccoBs, ANa KOTOPbIX BUA IMMUTa UTHOPUPYETCSA: NpPOBEpKa,
6/10KMpOBKa M CNMCaHWe CpeacTB NPOU3BOASTCS TOSIbKO Ha NMMUTax
onepaumu.

Hanpumep, ecnu knacc INSTR npuBssaH K suay nummta T0, a nposepka
06s3aTenbCTB NO BMAAM IMMUTOB HacTpoeHa ans T0, T1, T2, To nocne
nobaeneHus knacca INSTR B cnncok KaccoB, Al KOTOPbIX BUA NTMMUTA
UrHopupyeTcs, nposepka, 610KkMpoBKa u cnmcaHne MMMUTOB
MpoM3BOAATCS TONbKO No BuAy nummta TO.

HacTpolika He NpuMeHsieTca ANs CXeMbl BeAeHUs no3vuum

B KasieHA4apHbIX AHAX

Bknaaka «[puB. KOAOB pacy. K KJl.

n Buna. n1MM.»

MpuBsA3Ka KOAOB pacyeToB K
KjflaccaM 1 BuaaM NMMUTOB

HacTpolika cOOTBETCTBMSA KOAOB pacyeToB BMAY IMMUTA U KnaccaMm. B
nonsax «Koabl pacyeToB» N «Knaccel» AOMNyCKaeTCcsa yKa3sblBaTb Yepes
3anaTyl HECKOJIbKO KOAOB pacyeToB M K/1acCoB COOTBETCTBEHHO. OHa un
Ta Xe napa 3HauyeHui «Koa pacuetoB»-«Knacc» He MoxXeT 6bITb
nocrasfieHa B COOTBETCTBME pa3HbIM BUAAM NMMUTA.

HacTpolika ncnonb3yeTcs TONbKO AN aApPeCHbIX PEXMMOB TOPros n
pexunmoB PEMNO c LK.

HacTpolika ncnonb3yeTcs B TaKMX pexumax TOpros, Koraa 3asiBKu
BbICTABMSAOTCA C YKa3aHNEM HECKO/IbKMX KOAOB pacyeToB, a NpOBEpKa,
6/10KMpoOBKa M CnNMcaHme CpeacTB NO 3TUM 3asiBKaM OCYLLECTBSETCS Ha
Tex BMAax TMMUTOB, K KOTOPbIM NMpUBSA3aHbl yYKa3aHHble KOAbl pacyeToB.
Hanpumep, paccMoTpuM cnydai, koraa B pexume topros PEMNO c LK
HacTpoeHOo cooTBeTCTBMe knacca PTEQ kogam pacyetoB Y1 1 Y2 n Buay
numuta T2. Toraa onepaumm no knaccy PTEQ ¢ kogom pacuetoB Y2
YyUYMTbIBAIOTCA Ha Buae numute T2. A BUA IMMUTA ANa onepauunii no Tomy
e knaccy u kogy pacyetos SO onpegensieTcs HacTporikon «lMpuBaska
KNaccoB K BUAaM NMMUTOB». [laHHas HacTpolka He nepejaeTcs Ha
Pabouee mecto QUIK 1 MCnonb3yeTcs TONIbKO ANS HAaCTPOMKK onepauum
PEMO.

MpunoputeT HacTpoek «lMpuBa3Ka NHCTPYMEHTOB K BMAAM JIMMUTOB>,
«[puBs3Ka KNaccose K BUAaM NMMUTOB» N «lpuBA3Ka KOAOB PaCUYETOB K
Kfaccam M BuaaM JIMMUTOB>» CM. B

Bknagka «Kn, B KOT. 3anp. BbICT. CT.-3a5B.»

Knaccobl, B KOTOpPbIX 3anpeLeHo
BbICTaBJIEHNE CTOM-3aAaABOK

Cnuncok knaccos WHCTPYMEHTOB, NO KOTOPbIM 3anpeLleHo BbiCTaBNneHne
CTOM-3a4aBOK. HaCTpOlL/'IKa NMPOBEPAETCA TaKXe Ans nosnb3oBaTtesien C

HacTtpoiikn bubnuote
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BKJIIOYEHHOM onuunen «MrHopupoBaTb OTCYTCTBME MO3ULMIA» B NpaBax no
Kfiaccy onepaumu

Bknagka «Knacchel Ban. PblIHKa CO CNKUC. KOM. C yBeNInU4Y. TNUM.>»

Knaccbl BantoTHOro pblHKa co
cnncaHneMm KoMmccumum c
yBennymneawuwierocda a1MMnTa

Cnuncok Knaccos, B KOTOpbIX 610KMpOBKa M CANCAHME KOMUCCUU NO
KOHBEPCUOHHbLIM OnepaumsaM C BastoTON OCYLLECTBASAETCS C TOro
OEHEeXHOro NIMMUTa, Ha KOTOopbIM MOCTYNarT CpeacTBa B pe3ynbTaTte
NcnosiHeHnsa 0653aTenbCTB NO 3aKOYEHHON caenke.

MoAa KoMUCCUEen NOHMMaeTCa CyMMa KOMUCCUMKM Bpokepa 1 KOMUCCUmn
TOProBOW cUCTeMbl B ciiyyae ee pacyeTta cepsepoM QUIK (npwm
OTKKOYEeHHOM onumn «Mcnonb3oBatb KOMUCCUIO TC»).

HacTpolika ncnonb3yeTcs TONbKO AS1S KNacCoB C NPU3HAKOM «BantoTHbIN
PbIHOK» MPU UCNOSIb30BAHUM AEHEXHON BanoTHOW cxeMbl. HacTpoika
paboTaeT TOIbKO C TMNaMn KOMUCCUN «DUKCMPOBAHHAA KOMUCCUS» U
«Max(caen., duKc.)» n He paboTaeT Co WKaNon KOMUCCUN

Bknaaka «Knaccbel C MapKUpoBKOW

TpaH. no arper. nos.»

Knaccel ¢ MapknpoBKoi
TpaH3aKuui no arpernpoBaHHoOm
nosnumm

Cnuncok K1iaccoB, Mo KOTOPbIM HEO6XOANMMO MapKMpoBaTb BCE TpaH3aKLMu
noAauyun 3asiBOK Ha MOKYMKy W npoaaxy. Npu nogaye 3asaBKW TpaH3aKUMS
MapKMpyeTCs MPU3HAKOM, yKasbiBalOWMM Ha TO, OTKPbIBAET X AaHHas
3asiBKa HOBYIO MO3ULMIO UM 3aKpbiBaeT CYLLECTBYIOLLYIO C YY4ETOM 3HaKa
no3uumu.

Ecnun knuneHT aBnsetcs cybknmeHToM Kakoro-nmbo cy66pokepa, To npm
MapKMPOBKE aHann3npyeTcs no3numsa ronoBHoro cybbpokepa, k
KOTOPOMY OTHOCUTCS KJIMEHT, BbICTaBASOWMIA 3asiBKY.

Ecnu knueHT He aBnsieTcs cybKknIMeHTOM Kakoro-nmbo cybbpokepa, To npu
MapKMPOBKE aHann3mpyeTcsa no3nums AaHHOIO KJIMeHTa.

Ecnu cnncok He coaepXuT HM O4HOIMo Knacca, MapKupoBaTb TPaH3aKLum
He TpebyeTcsi HM NO OHOMY U3 K/1ACCOB.

HacTtpolika ncnonb3yeTcs ToNbKo Ans GOHAOBOrO U CPOYHOrO PbIHKOB

Bknaaka «[on. Knaccel ANs oUeHKu noptdensa»

[onofHUTeNbHbIE KNacckl Ans
OUEeHKM nopTdens

MapameTp NO3BONSET AOMNOSIHUTL CMMCOK KaccoB AN OueHKM nopTdens,
He nepeonpeaenss CNMCOK KIaccoB No yMonyaHuio (napameTp «

» He 33a4aH), Unun AONONHUTb
COb6CTBEHHbIN CNUCOK KaccosB, ecnu napamMetp «Cnncok Knaccoe Ans
oueHku noptdena» nepeonpeaeneH.
3HayeHne napameTpa He y4uTbiBaeTCH, ecnun 3agaH napameTp «Cnmcok
K1accoB ANS oueHkn noptdens» B UHAMBMAYAsbHbIX HACTPOMKax
Ha cTpaHuue «KnmnenTbl / HacTpoiku “nneya” (cM. n. 13) nam
B WA6/OHHbIX Ha cTpaHuue «KnnenTbl / WabnoHel / Mo “nneuy”>» (cMm.

n. 15)

Bknagka «Knaccel, Ans KOT. UCM. BXOA4. KPOCC-KypC»
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Knaccbl, Ans KoTopbIX CnuMcok KnaccoB yepes 3ansaTylo, AN KOTOPbIX BO BCEX pacyeTax C

MCNOJIb3YETCHA BXOAALWMA KPOCC-  UCMOJSIb30BaHUEM KPOCC-KYPCOB BaOT UCMOJb3YyEeTCs BXOAALWMA KpOCC-

Kypc Kypc (UeHa 3aKpbITUsl AN COOTBETCTBYIOLLEN BantoTel B Tabnuvue
TeKyLWux Topros). Bo Bcex ocTanbHbIX pexuMmax no yMoa4aHumio
MCNOJb3yeTCs TeKYLNIM KPOCC-KypC

Bknagka «% fon. pes. npu pblH. 3asB B pa3 Ki»

% pon. pes3epBupoB. Npu MpoueHT A4ONONHUTENBHOIrO pe3epBMUpPOBaHUSA NPU PbIHOYHOM 3asiBKe,
pPbIHOYH. 3asiBKe B pa3pe3e 3ajaHHbIN ANa onpeaesieHHoro Kiacca.
KnaccoB HacTtpolika umeet 60nblWNA NPUOPUTET, YEM HaACTpoliKa

Bknaaka «Knaccbl 6€3 4acCTUYHOro UCMOSTHEHUSA»

Knaccobl 6e3 yactuyHoro Cnuncok Knaccos, AN KOTOPbIX KOMUCCUMA M 06BbEM, paccunTaHHble Ans

MCIMONHEHNSA uenen npeTpena-nposepkn n 610KMPOBKU, OKPYFASIOTCA UCXOAS U3 BCEro
obbeMa 3a8BKKU, a HE ANS KaXxaoro foTa.
BknoueHne HaCTpOMKM OTKIOYaeT MeXaHW3M pe3epBUpoBaHUS
AOMNOIHUTENbHbIX CPEACTB MNO4 KOMUCCUIO Ha KaxXAbli 0T 3a8BKW.
[Mo3ToMy Npu BKAKOYEHHOW HacTPOMKe U UCMOSTHEHUN 3as9BKMU
HECKOJIbKMMW CAENIKaMU He rapaHTUpyeTCcs KOHTPOJib yX04a K/IMEHTCKOro
CYeTa B MUHYC Ha BEIMYNHY KOMUCCUU

Bknaaka «Knaccel co cnucaHmem cpeacts B TO»

Knaccel co cnucaHmeM cpeacTts HacTpoiika ncnonb3syetcs Ans onepaumii, KOTopble YYUTbIBAOTCS Ha

B TO BMAax nMMuTa, OT/IMYHbIX OT TO.
Ecnun knacc onepaumm ykasaH B HaCcTpoWKe, TO NO CAesKaM,
coBeplUaeMbiM KJIMEHTOM C MHCTPYMEHTaMm 3TOro knacca, 6;10kMpoBka
M CNMCaHWEe aKTMBOB AOMNOJIHUTEIbHO MPOMU3BOASATCA Ha BCeEX
npeabiaywmx smaax nmMuTta, HaumHas ¢ T0. 3auncneHme akTMBOB Ha
OOMONHUTENbHbIe BUAbI IMMUTA NPU 3TOM HE NPOU3BOAMUTCS.
Hanpumep, Ha Bugax nuMmuTa, NpeaLllecTBYOWNX TEM, F4e YUNTbIBAOTCS
onepauuun, Ans CAenoK MoKynkn Npon3BoaUTCS TOSIbKO CnMcaHue
AEHEeXHbIX CPeACcTB C No3uuum no aeHoram (6es3 yyeta komuccuin 6pokepa
M TOProBoW CUCTEMbI), a A5 CAENOK MPoAaXun — TONbKO CNucaHue
KoNM4yecTBa B CAesiKe C NO3MUMK MO UHCTPYMEHTY.
JlonyckaeTcs ykasblBaTb TO/IbKO Kjliaccbl cnoT- u PMC-onepauni
Ha OHAOBOM pbIHKE, @ TaKXe KJacchl C npm3Hakom OMS.
HacTpoliky Henb3s MCcnosb30BaTb COBMECTHO C HAacTpoMKon «lpoBepaTb
3HayeHne CKOpPPEKTUPOBAHHOM MapXu No BCEM BMAAM JIMMUTOB>», eCnNun
rnpeanosiaraeTcs coBepllieHmne onepauni ¢ pacdyetamum B TO

Bkaaka «DKCMoOpT LUEH AS18 PbiH. 3a8BOK»

Knacchbl akcnopTa LeH ans CnMCOoK K/1laccoB, No KOTOPbIM NpW NpeTpeia-npoBepKke 3asBoK
OLIEHKM PbIHOYHbIX 3a5BOK NCMOMb3yeTCs LeHa MHCTPYMEHTa B NepPBOM HalAEHHOM Kacce M3 Crincka
KnaccoB, hGOpMUPYEMOro NapaMeTpamm
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"
Mopsanok onpefeneHus UeHbl:
LeHa Nydywero cnpoca 1 npeanoxeHus;
LeHa nocnegHen caenku;
LeHa 3aKpbITUs

Bknagka «Knaccel OMS ¢ aBT. peKkanbK.»

Knaccbl OMS c aBTOMaTtu4yeckomn
pekanbKynsuuemn

Cnuncok knaccos OMS, B KOTOpbIX NMPUMEHSETCA aBToOMaTu4eckas
pekanbKynaumsa no3vuni 4ns ciyvaes, Korga nponcxoanT n3MeHeHue
KNo4yeBbiX NapameTpos OMS-3as8BKKM, a TakxXe Korga rnpoMcxoanT OTMeHa
caenkn unn nepexon OMS-3asaBKkM U3 TepMUHaNbHOro cratyca («CHaTta» /
«MNcnonHeHa») B ntobol apyron craTtyc.

Mpu HacTpoeHHoM cybbpokepckon cxeme ans onepaumn OMS gaHHas
HacTpolika He paboTaeT

Bknaagka «Knaccel 6e3 y4. oTcpou.

cOoenok»

Knaccbl 6e3 yyeTa 0TCpOUYEHHbIX
CAeNoK ANs UCMONHEHUS

Knaccel MHCTPYMEHTOB, A5 KOTOPbIX He TpebyeTcs yunTbiBaTb Ha
NO3NLMAX KIIMEHTOB OTCPOYEHHbIE CAENKM A1 UCMONHEHUSA B peXnMax
PMC n PNC c LUK, a Takxke caenkun A8 NCNOSHEHMUS NO BTOPbIM YacTsaM
PEMO u PEMNO c UK. MNpn nogaye oTyeTa NoO Takou caefnike cpeacTsa He
6/10KNpYIOTCA, @ NpU ee UCMOJIHEHNN — CAesIKa He pacCYnTbIBaeTCs.
Moa oTcpoueHHon caenkon ana ncnoaHerusa PMNC u PMC c UK noHnmaeTcs
cAenka Ans UCMOSIHEHUS, KOTopas MCMONHAETCA B AeHb T+1 nnu nosxe
nocne 3akJlyYeHns caMon agpecHON CAENKMN.

Bo nsbexaHne HEKOPPEKTHOIO IMMUTUPOBaHNA onepaunii He
AonycKaeTcsl OAHOBPEMEHHO BKJ/IlOUaTb B CMIOXHbIA OTYET CAENKN ANs
WCMNOJSTHEHUS U3 KNACCOB, YKa3aHHbIX U OTCYTCTBYOLWMX B AAaHHOMN
HacTponke

Bknagka «Okpyrnenue HKA B PEMO-M»

Knaccbl PEMO-M ¢ okpyrneHmem
cymmapHoro HK/

Cnuncok KoAOB KS1accoB, B KOTOPbIX oKpyraeHne HKA npu AMMMUTMpoOBaHUmK
onepaumin PEMO-M BbINO/HAETCA HE Ha KaXAbl MHCTPYMEHT, a Ha BeCb
obbeMm

Bknagka «Yuet onepaumin PEMNO»

Knaccbl agpecHoro PEIMO
C Y4EeTOM BTOPOW YacTu no
caenke

Cnuncok knaccos PEMO-M n agpecHoro PEMO c UK, ansa KoTtopbix No
3as8BKE U CAeNKe Ha No3mumsax KJIMeHTa, No CPOKY pacyeToB
COOTBETCTBYHOLWMX BTOPOW YaCTU, YUMTbIBAKOTCS KOMUCCUSA U pasHMLUa
Mexay cymmon Bbikyna PEMNO u cymmon PEMO. Ucnonb3yeMblie Cpoku
pacyeToB (BMAbl NTMMUTA) AOSXKHbI NOKPbIBaTb 06e YacTn caenku.

He nopaepxuBaeTcsi BO3MOXHOCTb OTKasa OT ucnonHeHunsa caenku PEMNO:
B C/ly4ae oTKasa OT UCMNOoJIHEHUS B6pokepy HeEobX0AMMO CKOpPpPEKTMPOBaTh
JIMMWUTBI.
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HacTpolika oTMeHseT AeNcTBME HAacCTpPOeK
7

Bknaaka «Knaccbl € MHCTP. B pasH. Baa.»

Knaccbl ¢ MHCTpyMeHTamu,
TOPryOWMMNUCA B PasHbIX
BastoTax

Cnuncok K1accoB, B KOTOPbIX €CTb UHCTPYMEHTbI, 0OAHOBPEMEHHO
TOpryemble B pyrMx Knaccax ¢ pacyetaMu B BankTe, OT/IMYHOMN
OT BaJIlOTbl pacyeToB B MCXOAHOM Kracce. [4ns KOPPEeKTHOro y4yeTa
onepauui Mo MHCTPYMEHTaM U3 TaKuxX KJ1acCOB MCMOJb3YIOTCS
TEXHUYEeCKME NIMMUTbI, Ha KOTOPbIX XpaHUTCS MHpOpMauns

0 610KMPOBKaxX B COOTBETCTBYIOLLEN BantoTe

Knacc

Knaccel ¢ MHCTpyMeHTaMn, TOPryrowmMMncs B pasHbiX BastoTax.

B HacTpolike cneayeT ykasbiBaTb BCE knaccbl, B KOTOPbIX TOPryTCs
WHCTPYMEHTbI C pacyeTaMu B pasHblX BanTax. Hanpumep, ecnu 6ymara
TopryeTcs B Tpex Knaccax, B ABYX U3 HUX BaslloTa pacyeToB OAMHAKOBA, a
B TPETbEM OT/IMYAETCH, TO YKa3aTb B HACTPOMKEe HaA0 BCE TPU Kiacca

Mo cnuncky

HacTtpotika cnmncka knaccos. HoBbIM knacc gobaBnsercs HaxaTmem
KHoMkn «ob6aBnTb» 1 BBOAOM KoAa 6ymarn. Mpu HaxxaTum Ha KHOMKY
«[1obaBnTb NpegonpeneneHHble knaccbl MOEX» K CNUCKY Bbl6paHHbIX
KnaccoB A0b6aBnsieTcs CNMCOK npeaonpeaeneHHbix knaccoB MOEX

Bce knacchbl

Bbibop BCcex knaccos

Bknagka «YuyeT cTaBoOK KOMUCCUM N3 TC»

Knaccbl cpoyHOro pbiHKa €
Y4YeTOM CTaBoK komuccum m3 TC

HacTtpolika onpegensieT K1accbl CPOYHOro pbiHka MB, Ans KOTopbIX
KOMWCCUSA TOProBOM CUCTEMbI pacCyMTbiBaeTCA MO CTaBkaM u3 Tabnuubl
TeKyLWwmX TOpros (4N pacyeTa KOMUCCUMW 3@ OpraHn3auunto Topros
ncnonb3lyeTtcs napameTp «bupxeBol cbop 3a KOHTpakT», ANs pacyeTa
KOMWCCUM 3@ KIIMPUHI Ncnonb3yeTcs napameTp «KnanpuHrosblin c6op
3a KOHTpakKkT»). HacTponka no yMon4aHuio He 3agaHa.
CraBku TpaHcnupytoTcsa B BantoTe. Ecnn oauH 13 napameTpos «bupxxesomn
c6op 3a KOHTpaKT»/«KAMPUHIroBbI C60p 3a KOHTPAKT» paBeH HY/, TO
MCMNOMb3YOTCS CTaBkM Kommncecumn TC, 3afaHHble B

" , COOTBETCTBEHHO.
Ons 3aasok Tnna BOC (Book-Or-Cancel) komuccus pasHa 0.
HacTpolika yunTbiBaeTcs Ans NMMUTUPOBaHUA B pamkax EAM co CpoyHbIM
pbIHKOM ansa cxem MM, MO n MA+. PacyeT KOMUCCUN NOAAEPXKMBAETCS
TOIbKO AN TOProBbIX Onepauni, Ans TeXHUYEeCKMX CAeNoK pacyeT
HE NpOU3BOAUTCS.
Ecnun BkntoyeHa HacTpoiika , TO CO cyeTa
K/IMEHTa CNUCbIBaeTCs 3HaYeHMe KOMUCCUMN TOProBOM CUCTEMbI, KOTOpOe
3adMKCMpoBaHO Ha caenke.
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He pekoMeHAyeTCs yKa3blBaTb CNpefoBblie U PbloYepCHbIe Kacchl Mpu
MCMoNb30BaHMKN HacTponkn GenerateSysTradeMode=1 B Toprosom
nHTepdence CpoyHOro pbiHka MockoBCKoM Bupxu

Opyrue HacTporku

Knaccel ¢ nposepkoi Cnncok knaccoB 6ymar, No KOTOPbIM OCYLLECTBASAETCS NpoBepka
pernmcrtpaumMoHHOro HoMepa ponyctumoctu CFI koaa.
6ymarun (CFI koga) HacTpolika He pacnpocTpaHseTcs Ha KIMEHTOB, KOTOPbIM CMMUCOK K/1acCoB

3afaH nHaMBMAyanbHO. HacTpolika He yunTbiBaeTcst ANns onepauni
3aKpbITUA NO3ULINIA

Knaccobl 6e3 6nokmposku cpeacts Cnmncok knaccos 6ymar, npu TOproesie KOTOpbIMU ByAyT NpUMeEHeHb!
noj 3asiBKu cnegywowme npasuna:

npv nogaye 3asBKM OCYLLECTBASETCS TONIbKO NpoBepKa
COOTBETCTBUSA NapaMeTpoB 3as8BKM OrpaHNYeHnam (Ha
LueHy, o6beM 1 T.4.), NpoBepKa NOKynaTesIbHOMN
CNOCOBHOCTU K/IMEHTa He NPOU3BOAMUTCS;

He 6N10KMpYIOTCA CpeacTBa noj 3asBKy;

npu perncrpauum cAenku nponssoanTtcs 6esycnoBHoe
HayncneHne/cnucaHme CpeacTs.

HacTtpotika «Knaccbl 6e3 pacyéTta n KOHTpoas NMMUToB» nMeeT 6onee
BbICOKM NPUOPUTET MO CPABHEHWUIO C AAHHOW HACTPONKOM

Knaccel ¢ konnyectBoM B 3asiBke CnumcoK kiiaccoB Moayns HETOProBbiX MOPYYEHUA, MO KOTOPbIM

B LUTYKaX Kon4yecTso 6ymar B NopyveHmnax AO/IKHO YKa3blBaTbCA B LUTYKAX, a HE B
notax. Koabl KaccoB B CNUCKE pasaesnsaioTcs 3ansTbiMU.
[aHHas HacTpolKa AOCTYyMHa TONIbKO MpW OTK/IIOYEHHOM NapaMeTpe
«PaccunTtbiBaTh No3mummn B notax» B «06LWMX HacTponkax 6mubnmorteku.

Yactb 3» (nogpobHee cMm. n. )
BecTn geHexHble no3vumnm B Cnu1coK KaccoB, B KOTOPbIX TOPrylOTCSA BantoTHbIe napsbl. Mo
paspese BanwoT WHCTPYMEHTAM M3 3TUX KJTaCCOB HE yCTaHaB/IMBAKOTCS U He BeAyTCS

numMuTel No 6ymaram. Mpu perncrpaunm caenok C BastOTHbIMW NapaMu B
QUIK MeHSA0TCA TONbKO AeHEeXHble NO3ULKMKU N0 COOTBETCTBYIOLWMM
BaJIlOTaM.

KoA MHCTpyMeHTa BK/OYaEeT creaytowme nons:

[6a3oBas BantoTa][BantoTa KOTMPOBKM][Nepuoa pacyeTa]

Hanpumep, ans nHctpymenta EURRUR_TOD 6a3oBow BantoTon byaer
EUR, BantoToi kotupoBkn RUR, a neprnogom pacueta TOD.

Mpw 3aKNOYEHNN CAENKN AEHEXHbIE NMMUTLI ByayT MOAMDULNPOBATLCS
cnepywowmm obpasom:

Mpw npogake BantOTHOW Napbl:

yMeHbLUaeTcs no3mums no 6a3oBon BantoTe CAENKM Ha
CYMMYy caenku (Konm4yecTtso sI0TOB * pa3mep soTa);
yBe/IMymBaeTcsl No3mumnsa no BanoTe KOTUPOBKM Ha
KOJIMYeCTBO sIoToB*LEeHa O4HOro sioTa * pasmep noTa.
Mpn nokynke BanOTHOM Napsbl:
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yBenMunBaeTcs nosnums no 6asoBo BantoTe CAENKN Ha
CYMMY cAesnkn (KonmM4yecTBo sI0TOB * pa3Mep sioTa);
YMEHbLIAETCS NO3NUNS MO Ba/IlOTE KOTUPOBKKU Ha
KOJINYECTBO NNOTOB*LIEHa O4HOro noTa * pa3Mmep foTa.
Mo yMOnyaHuo 3Ha4YeHmne HacTpoOMKM — NycTo.
Mpu Mcnonb3oBaHMM CXeMbl KpeaUTOBaHUSA KIIMEHTOB «MO AUCKOHTaM»
nnn «MIl+>» ana KOppekTHOro BeAeHUS AEHEXHbIX NO3MUMI B pa3pese
BaJIOT TakXke HeobxoaANMMO yKasaTb 3HAYEHUS ANCKOHTOB Ha
MCrnofnb3yeMble BaakOThbl B HacTponkax Bmaa «Cnncok AUCKOHTOB Mo
6ymaram». Micnonb3yemble BantoTbl 4OMKHbI 6bITb 06beanHEHBI B paMKax
HacTponku «[lon. Tern pacyeToB» / «[1ONOSHUTENbHbIE BaNkOTbI».
[aHHas HacTpolKa He noaaepxuBaetcs ans cxem «MJ1» n «MOIM»

He 6nokupoBaTh cpeacTBa Cnuncok knaccos 6ymar, No KOTOPbIM He OCYyLLecTBAsSeTC 6/10KMpOBKa
B CrMeunanbHOM pexnMe no CpefCcTB Mo UCMOJTHEHNE 3as81BOK, OTMPaB/IEHHbIX B CNeunaibHOM pexnMe
Knaccam ToproB MockoBCKOW Bupu (3HauyeHne napaMeTpa «Koj pacyeToB Mo

YMOJTY@HUIO» OTAMYHO OT «T0»). HacTpolika npuMeHseTcs, ecnu Gaaxok
BKtoYeH. Ecnm dnaxok CHAT, TO CIMCOK K1aCCOB COXPaHAEeTCs, HO He
npuMeHseTcs

Knaccbl aykumnoHa Cnucok knaccoB (4epes 3anaTyto), B KOTOPbIX MPOBOASTCS ayKLUMOHbI
NeEpPBUYHOMO pasMeLLeHuUs.
Ecnun ycnoBmsiMmn aykumoHa npeaycMoTpeHo ¢hopMUpoBaHMe CAENOoK ANs
WCMNOJTHEHUS, TO UX Y4eT 3aBUCUT OT KoZa pacyeToB:
CcAeNnKu Ans NCNOoSHEHUS C KOAOM pacyeTos,
COOTBETCTBYIOLWMM AaTe aykumnoHa (B0), He yunTbiBatoTCs
Ha NO3MLUMN KITNEHTA;
caenku Anst UCNOMHEHUS C KOAOM pacyeTos,
COOTBETCTBYHOLWMM bonee nosaHen gate (BO1 ... BOx),
YUMTbIBAIOTCSH B COOTBETCTBUM C HACTPOMKaMm

He 6nokunposaTtb cpeacTea Ans CnncoK KN1accoB MHCTPYMEHTOB Yepes 3ansaTyto, N0 KOTOPbIM
CTOMN-3as1BOK MO KJiaccam He 610KMpYIOTCS CpeacTBa Npu BbICTaBAEHUU CTOM-3asBoK. [one
HeAOCTYNHO ANS pefaKTUPOBaHMUS, eC/in BK/IOUYEH napameTp
«He 6noknpoBaTb cpeacTBa A/15 CTOMN-3as8BOK MO BCEM Kflaccam».
HacTpolika He A01XKHa MCNO/Ib30BaTbCs COBMECTHO C HAaCTPOMKOWN
calclimit_old_stoporders daina quik.ini (mnogpobHee cM. B PykoBoacTee
rno aaAMUHUCTpUpoBaHuio «MHCTpykumsa no yctaHoBke Cepeepa QUIK»)

He 6J'IOKVIpOBaTb cpeacrtBea aons lMpu3HaK TOro, YTo Npu BbICTAaBAEHMN CTOM-3a589BOK CpeacTBa
CTOM-3a4BOK MO BCEM KJiaCCaM HE 6ﬂOKVIpy}OTCF| Mo BCEM KJiaCCaM
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HacTpoiikn «Knaccbl 3anperta pblHOYHbIX 3asABOK Ha NpoAay», «Knaccbl 3anpera
PbIHOUHBbIX 3asiBOK Ha NPOAAXy B WOPT>» U «Knaccbl paspeweHna pbiIHOYHbIX 3asiBOK
Ha NpoAaX<y B WWOPT>» UMEIKT c/ieAyolmnii npuopuTteT (B NOpsiAKe YMEHbLUEHUA ):

1. «Knaccbl 3anpeTta pblHOYHbIX 3a9BOK Ha Npoaaxy».
2. «Knaccobl 3anpeTa pblHOYHbIX 3a5BOK Ha NPOAaXxy B LUOPT».
3. «Knaccol paspelieHns pbIHOYHbIX 3a9BOK Ha MpoAaxy B LLOPT».

8. VUHCTpYMEHTbI

CTpaHuua «MHCTPYMeHTbI» NnpeAHasHadeHa Assi HaCTPOMKM 3aBUCMMOCTEN MeXay UHCTPYMEHTaMu
Ha pa3HbIX pbIHKAaX, UCNOMb3YEMOI ANA pacyeTa NoKynaTesbHOW CNOCOBHOCTU, a Takxke
COOTBETCTBUS MHCTPYMEHTA U BMAa NMMUTA.

8.1 Koppenauusa Mmexay MHCTpyMeHTaMu

Ncnonb3oBaHWe HacTpoeK BKAKYaeTCs NpU3HaKkoM «Mcnonb3oBaTh KOPpPEnSAUMIO Mexay
WHCTPYMEHTaMn» Ha cTpaHuue OrpaHu4yeHus Ha ... / HacTpoilku Map>XuHanbHOro
KpeauToBaHusa (CM. M. 23).

Ona npuMmepa pacCMOTpUM CUTYaLMIO, KOrAa Y KJIMEHTa eCTb NMO3nLMs N0 MHCTPYMEHTY, Hanpumep
«Jlykonn», Ha MockoBckon Bupixe n no3mumsa Ha 3anagHon nnowaake (ADR). C Touku 3peHuns
QUIK 310 aBe pa3Hble NO3ULMKN NO pa3HbIM MHCTPYMEHTaM (MO pasHbIM pbIHKAM), XOTH, NO CyTH,
LeHHas 6ymara ogHa. OgHaKo MX Henb3sa paccMaTpMBaTb Kak paBHO3HAa4YHbIe MO CTOMMOCTU
WHCTPYMeHTbl (MMEeT MecTo Takme pUCKU, KakK BONATUNbHOCTb, CTOMMOCTb KOHBEpTauUumM mn T.n.), To
€CTb He06X0ANMO YUMUTbIBATb HEKOTOPbIN KO3MMULMEHT KOPPENSLUMN MEXAY «NoKalbHOW» Bymaron
(LOCAL) n ADR.

B Takon cuTyaumm HacTpolika no3BonsieT Npu pacyeTe NOoKynaTesibHOM CNOCOBHOCTM KMeHTa
MOKPbITb (YACTUUYHO UM NMOTHOCTBIO) €ro 3aA0/HKEHHOCTb (KOPOTKYO MOo3nuunio no ogHon 6ymare)
3a CYeT MMeKLlencs AIMHHON No3mumm No BTopon 6ymare. MNpu 3TOM, KOPPEKTUPYETCSH OLEHKA
KOPOTKOM NO3ULUKN NO NEPBOMY UHCTPYMEHTY (YMeHbLlas 3a40/XKEHHOCTb KIMEHTA), U
OAHOBpPEMEHHO TaKXe KOppeKTUPYEeTCH OueHKa AMHHON NO3ULUMKM NO BTOPOMY MHCTPYMEHTY (ee
oueHKa ToXe yMeHblaeTcs). HacTpoku B AaHHOW CeKLuMM NO3BOASIOT BBECTU 3aBUCUMOCTb Mexay
napamMu MHCTPYMEHTOB M yKasaTb A0S KaXKaok napbl KO3hdPuUMeHTbl ANCKOHTUPOBAHMUS
(ncnonb3yeTca Npu KOHBEpTaUUM B BanlOTy pacyeToB) U Koppensauum (Mcnonb3yeTtcs npu
nepeoueHke CTOMMOCTU MO3ULUIA).
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KOppenauHa Mesay HHCTPYEHT kM

WHetpytieHT 1 |WHeTpyreHT 2 |Mporpamea |Banora OuckoHT Spread HC
LKAH LKOH OTC OPEN UsD 003 i]
T Lodasums i Hpanme

Mapamerp HasHauyeHue

NHcTpyMeHTl Kop ueHHoW 6yMaru, ans Kotopoi 6yaeT AMCKOHTUPOBATLCS OLEeHKa KOPOTKOM MO3uLmnm

NHcTpyMeHT2 Kopa ueHHor 6ymaru, 3a cHeT yMeHbLUEHUS OLEHKM CTOMMOCTU AJIMHHOW NO3uumMm, no
KOTOpOM Npou3BOAUTCH KoppekTupoBka. [lonyckaeTtca aobasneHne koga 6ymarm He 6onee
OAHOro pasa B KONOHKU «NHCTpyMeHT1» n «MIHCTpyMEeHT2»

MporpamMma  [Mpu3Hak, NOKa3bIBAKOLWMA YUNTbIBAETCA 1M KOPPensauus no AaHHOW nape MHCTPYMEHTOB npu
pacyeTe nokynatesbHON CnoCO6HOCTM KneHTa. Bo3MoxHble 3HadeHns: «OPEN» -
BKJ/TIOMEHO, OLEHKA NO3ULKWIA N0 Nape MHCTPYMEHTOB NPOM3BOAUTCS C YYETOM KOppensaumm
Mexay HUMn, nnm «CLOSE» — BbIK/IIOYEHO, ANS AAHHOW Napbl MHCTPYMEHTOB HACTpoOMKa He
MCNOoMb3yeTcs

BantoTa BantoTa pacyeToB - BastoTa, B KOTOPOI Bblpa)kaeTcsl oueHKa 6ymar ans koppensuuu. Mpu
OT/INYMK BaNtoTbl OAHOIO MW ABYX MHCTPYMEHTOB OT BaslloTbl pacyeToB, oueHka 6ymar
KOHBEpPTUPYETCSA B BaJIOTY PACUYETOB, COMMIACHO HAaCTPOMKaM KPOCC-KYpPCOB U AOMOMHUTENbHO
ANCKOHTUpYeEeTCS

ONCKOHT KoadduruneHT ANCKOHTUPOBaHMSA NpU KOHBEPTaUnM CTOMMOCTM Bymar B BantOTy pacyeToB.
YKa3blBaeTCs B OTHOCUTENbHbIX eanHnuax, Aonsax uenoro. HaanMep, 3Ha4YeHne ANCKOHTa
0.03 roBopuT 0 HEOHXOAMMOCTMN YMEHbLLUNTbL OLEHKY ByMarn npu ee KOHBepTaLMu B BaslOTy
pacyeToB Ha 3%. [INCKOHT He NPUMEHSETCS Npu COBNaAeHUN BanoTbl GymMaru u BantoTbl
pacyeToB. 1o ymonyanumio - «0»

Spread HC KoadduruneHT Koppenaumm mexay MHCTpyMeHTaMu. [okasbiBaeT 4010 CKOPPEKTMPOBAHHOIO
obbema KOpoTKOM No3mumnm no «MHCTpyMeHTy1» (cnpsa), KOTopas OCTaeTCsa B OLEHKe
KOPOTKOM NO3ULMKN NOC/e Koppensaumn. [JaHHbIA MEXaHMN3M X3OXUPYET PUCK U3SMEHEHUI
PbIHOYHbIX LieH 6ymMar koppenaumn. YKasbiBaeTcs B OTHOCUTENbHbIX eAnHMUax, A0NSX
uenoro. Hanpumep, npu 3HayeHnn koadduumeHta koppensumm 0.1, obvem cnpaga
AnckoHTupyeTtcsa 4o 10% oT nepBoHayanbHOro. Mo ymonyanuo — «0»

— eC/IN yuYnTbIBatTCa 6yMaXxkHble NO3MLMN C pasHbIX TOProBbIX CYETOB, TO A0 BbIYNC/IEHUS KOPPENSLUM
npeaBapuUTesibHO CYMMUPYIOTCS MO3ULIMK MO MHCTPYMEHTaM, BXOASLWMM B Koppensuuto (To ecTb Koppensaums
no arpernpoBaHHbIM 6yMaxkHbIM no3numsam). CyMMMpoBaHUe NpomM3BoAMTCS TOSIbKO ANS OAHOHaNpaB/IeHHbIX
nosnumin (BHa4ane cyMMmpyeTcst konmyectso bymar, ¢popMmumpyeTcs CyMMapHas no3uums, a noToM
BbIYNCNSIETCS €€ OLeHKa).
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MapameTpbl ANA pacyeTa nokynaresbHOW cnoco6HoCTH:

Short* - AMCKOHTMpPOBaHHAs OLEeHKa KOPOTKOM Mo3mumm no MIHCTpyMeHTy 1,
CKOpPpPEeKTUPOBaHHasl B pe3ysibTaTe «CXJI0MbIBaHMSA» pa3HOHaMNpPaB/IEHHbIX NO3ULMNA

Mo cBsi3aHHbIM 6ymaram, rae 3Ha4yeHune napameTrpa Short* meHbwe, nmb6o pasHo 0;
Long* - AMCKOHTUpOBaHHasA oueHKa AJIMHHOM No3nunm no NHCTpyMeHTy 2,
CKOpPpEeKTUpPOBaHHas B pe3yJsibTaTe «CXJI0MNbIBAHMSA» pa3HOHaMpaB/ieHHbIX MO3MLMUIA

no CBsI3aHHbIM ByMaram, rae 3HadeHune napametpa Long* 6onbwe, nubo pasHo 0O;
(1-HC) n (1+HC) - cooTBeTCTBEHHO, KO3 DULMEHTbI «JIOHM> N «LWOPT>», 3a4aBaemMble

Ha bymary B cnucke koadduuneHToB No bymaram;

B1 - ueHa cnpoca no I-oi ueHHon 6ymare (nyywun 6ua), nepecymTaHHas B BaJtOTy pacyeTos;
S1 - ueHa npeanoxeHus no I-on ueHHon 6ymare (Ny4dwKni ack), nepecynTaHHas B BanoTy
pac4yeToB;

A1 - Tekywasa no3vumna no I-on ueHHon 6ymare (MoxeT 6bITb OTPULATENBHON).

AnropuTtM pacuyeTta Nno3vLmm C UCNOJZIb30BAHUEM 3aBUCUMOCTU MEXXAY MHCTPYMEHTaMM:

Ecnn y KnneHTa nMeeTcs KopoTkas No3mumnga rno HEKOTOPOMY UHCTpyMeHTy Al, TO Npu pacyeTte
nokynaTesnbHOM cnocobHocTn aobaBnsieTca cneayowlas rnpoBepka:

1. B napax B3aMMOCBSI3aHHbIX MHCTPYMEHTOB NMPOU3BOAUTCS NOUCK MHCTPYMeHTa Al, cpeam
WHCTPYMEHTOB U3 KONTOHKK «MHCTpyMeHT 1». JonycTmuM, ans Al HangeHa napa, NapHbIi
WHCTpYMeHT A2.

2. Ecnu ana HanaeHHoOW napbl 3HavyeHue napameTtpa «lporpamma» paBHo «OPEN» (To ecTb,
yJyeT koppensauumn Tpebyetca npomM3BoaAnTb), TO B nopTdene knmeHTa mwetca JJTIMHHASA
no3nums no CBsI3aHHOMY MHCTPYMEHTY A2.

MoncK NO3nUNK MO CBA3@HHOMY MHCTPYMEHTY A2 OCyLLeCcTBASETCA Cpean BCeX MOo3nUni
KNMeHTa. He3aBMCMMO OT TOProBoOro cYeTa, Ha KOTOPOM YUYUTbIBAETCS MO3MLMUSA, MOUCK
npounssoantcsa no BCEM ToprosbIM cyeTaM, rae y KaveHTa eCTb No3muunu.

3. Ecnu anvHHas no3mumsa no MHCTPYMeHTY A2 HaliieHa, TO NpoBepsieM, Kakasi no3mums
6onblue MO MOAYH0: KOPOTKas Mo MHCTPYMeHTY Al nan AnvHHas nNo MHCTPYMeHTY A2.

4. Ecnn |Long nHctp. A2| < | Short nHctp.Al|, To no3nunn cnenyeT CKOppeKTMpOBaTb
cneaywowum obpasom:

Short *m-|c1p.A1= - (I(Long nHctp. A2 + ShOI‘tuHcrp.Al) * (1+HC)MHCTP.A1I + Long uncrp. A2 *
SpreadHC) * (1+HC)uucrp.a1

Long* MHCTp. A2 = 0

3a0ecb: (1+HC)uucrp.a1 — KO3DDUUMNEHT «WOpT» ANg UHCTpyMeHTa Al (MHcTpymeHTl
N3 HacTpoek).

5. Ecam |Long nHcTp. A2| >= | Short nHcTtp.Al|, To no3nunmn cnepyeTt CKOppekTUpoBaTb
cnepytowmnm obpasom:

Short *uucrp.a1= Short wucrp.a1 * SpreadHC* (1+HC)uucrp.A1

Long* uncrp. A2 =(LONG unucrp. A2 + Short uncrp.a1) * (1-HC)uncrp.A2
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3pecb: (1-HC) uncrp.a2 — KO3IDDULMEHT «TOHM» ANa «UHCTP.A2» (MHCTPYMEHT2 U3 HaCTpoeK).

OueHKM No3MumMin No MHCTpyMeHTaM Al n A2 paccumMTbiBalOTCsl B BaJIlOTE PacyeToOB, C YYETOM
AVCKOHTa 3a KoHBepTauuto (ConvDiscount):

Long uucrp. A2 = positive(A uucrp. A2) * B uncrp. a2 / (1 + ConvDiscount)

Short MHCTp.A1l = negative(A MHCTp.Al) * Sm-lc1'p.A1 * (1 + CO“VDiSCOU“t)

8.2 lNpuBA3Ka MHCTPYMEHTOB K BuaAaM JIMMUTOB

HacTpolika «MpuBsizka MHCTPYMEHTOB K BMAaM JIMMUTOB>» MO3BOJISIET 3a4aBaTb COOTBETCTBME
WHCTpYMEHTa M BUAA NMMUTA, HAUMHasa C KOTOPOro OTPa)aeTcs onepauus.

MprnoputeT HacTpoek «[1puBA3Ka MHCTPYMEHTOB K BuAaaM IUMMUTOB>», «[1pnBa3Ka KaccoB K BMaam
nmmnToB» U «lNpuBA3Ka KOAOB pacyeToB K KNaccaM U BUAaM JIMMUTOB» CM. B

HaCTpOVIKa HE YUYNTbIBAETCA, €C/Zin BKJZIOYEH NMapaMeTp « >,

HDMBHSKG MHCTPYMHEHTOE F Bkar AMiKMTOE

Bug nuraura | WHCTpyreHTE! |
TO USDRUB_TOD, EURUSD_TOD
T USDRUB_LTY
T100 USDRUB_TOM
1 Dotaems =1 Yaamms

MapameTp HasHaueHue

Bua nuMuTa Bua numunta. lonyckaeTcs BBOA 3HaLIEHMl71, Ha4YMHaKLWKMXCA C NAaTUHCKOro cuMBona T,

3a KOTOpbIM cneayeT HeoTpuuaTesibHoe uenoe 4mncno. Buabl nTMMUTOB YKa3blBalOTCA
B nNopsdakKe nx Bo3pacrtaHud

NHcTpyMeHTbl [lepedyeHb MHCTPYMEHTOB Yepes 3angaTyto

- €C/IM B KOJIOHKE «Bung numuta» B KadecTBe 3HAa4YEeHMSA MCMNOoSIb30BaHa Nycras CTPoKa Uau BMA NTMMKUTA,
KOTOpbIM He 3a4aH HacTpolikon «lpoBepsaTb 06593aTenbCcTBa Mo BUAAM JIMMUTOB», NMPU COXPAHEHMN Ha)kaTueM

KHOMKU «[MpUHATL>» BblAAeTCA COOTBETCTBYHOLEE NpeaynpexaeHme; cCOXpaHeHNe 1 3aKpbiTUe OKHa pefakTopa
oTMeHseTcsa. Ecnn He 3ajaHbl MHCTPYMEHTbI, CTPOKA COXPaHAETCs.
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8.3 VHCTpyMEeHTbl C OrpaHM4YyeHueM A0oJSIum
B obecneueHum

B HacTpolike 3a4aeTcs CNMCOK MHCTPYMEHTOB, CyMMapHasi OLeHKa AJIMHHbIX MO3MLUMIA MO KOTOPbIM
He MOXET MpeBblllaTb CTOMMOCTU NopTdens KaneHTa.

HacTpolika ncnonb3yeTcs AN CXEM KPEeAUTOBAHMUSA KIIMEHTOB «MO AMCKOHTaM» U «MI+>».

MHCTRYMEHTEI & OMPaHHYEHHEM
A0 B OOECME4EHM

MHCTPYMEHTEI
GAZP
LKOH
SBER

H

DNofaguTe

Ypanme

CxeMa «no AUCKOHTaM>»
Moaaep>XxuBaeMblit TUN MHCTPYMEHTOB: LieHHble Bymaru.

ECnn MHCTpYMEHT 3adBKM BXOAUT B CMMCOK MHCTPYMEHTOB HaCTpOﬁKM, TO NO BCEM UHCTPYMEHTaM,
BXOASILLMM B A@HHbINA CMUCOK, BbIYNCIAETCS CyMMapHasa oueHKa BCeX MO3MUMNIA N aKTUBHbIX 3as1BOK,
KOTOpasa CpaBHMBAETCA CO CTOMMOCTbIO noqu)ens:l KJTMEHTA.

B pacueTtax He y4acTBYIOT MHCTPYMEHTbI U3 CNMCKa, AN KOTOPbIX ANCKOHTbI HE onpeaesieHsbl.
3asBka, MHMUMaNU3MpyoLwWwasa NpoBepKyYy, B pacyeTax yyYuTbiBaeTCs.

Z (Max(Pos_Depo; * Last;; 0) + Z(Order_Long? * Price,)) > S

i=o6ecm. n,i

roe:

S - cTouMoCTb NopTdens KIneHTa.

i — NOpAAKOBbIN HOMEP MHCTPYMEHTa B CMUCKe.

Pos_Depoi — nnaHoBasa no3vuuns no i-Mmy MHCTPYMEHTY.

Lasti — ueHa nocnegHern caenkm No i-My MHCTPYMEHTY; €C/iM HeT — LeHa 3aKkpbiTus
npeablayLiero AHs.

N - NOPAAKOBbLIA HOMEP aKTMBHOW 3asiBKW Ha yBeNn4eHne AJIMHHOM No3uunm no i-my
WHCTPYMEHTY.
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Order_Longi"- KOM4YeCcTBO B N-0OI 3asiBKe Ha OTKPbITME/yBenmM4yeHmne ANMHHOM No3mummn no i-
MY UHCTPYMeHTY. Ecnm 3asBka 04HOBPEMEHHO 3aKpbIBAET KOPOTKYH MO3ULIMIO U OTKPbIBAET
ONMHHYI0 (NepeBopoT no3uumm u3 Short B Long), TO yunTbiBaeTCS TO/IbKO YacTb 3a8BKM,
OTKpblBalOLWas AJIMHHYIO NO3ULMUIO.

Pricen — LUeHa n-0l 3a8BKMU:

ans ﬂMMMTMpOBaHHOﬁ 3adaBKW — LU€Ha, YKa3aHHaA B 3asdBKE,

ANS PbIHOYHOM 3a89BKM — LieHa pbIHOYHOM 3asiBKW B 3aBUCMMOCTU OT TOProBOro
nepvoga Cc NpMMeHeHneM NpoLeHTa AOMO/HUTENBLHOIO pe3epBMpPOBaHMS.

Ecnn cymMapHas oueHka Bcex NMo3mumii M akTUBHbIX 3asBOK 60siblle CTOMMOCTW nopTdens
(HepaBEHCTBO BbIMNOJIHAETCS), TO 3asiBKa OTKJ/IOHAETCHA C ANArHOCTUKONM «[peBblleH 06Wmnin NMmMuT
WHCTPYMEHTOB obecrneyeHus».

Cxema «MO+»
MoanepxuBaeMble TUMbl MHCTPYMEHTOB: LieHHble byMaru, BantoTa.

Cnydau npuMeHeHus:

BbICTAB/AETCA 3ad4BKa Ha MOKYMNKY MO MHCTPYMEHTY U3 CNUCKa HaCTpOVIKM;

BbICTaBJ/ISETCA 3as8BKa Ha nNpoAaxy no NtboMy MHCTPYMEHTY, eC/in BantTa pacyeToB BKKOUEHa
B CMMUCOK HaCTpOWNKM;

noaaeTcsl 3asiBKa/nopy4yeHne 6e3 yyactus MHCTPYMEHTOB U3 HAaCTPOWKMK, B pe3ynbTaTe
NCNOMHEHUS KOTOPbIX CHUXAETCS CTOMMOCTb nopTdens.

lMpoBepseTcsa HepaBeHCTBO:

Max (Posl- - Sell_Qtyi") * Price; + Z(Order_Longi" * Price,) |;0 | > S — S_decrease_risk
n,i

i=o6ecm.

roe:

S - cToMMoCTb NopTdens KaneHTa B 6a30B0OM BasntoTe, BblUMC/IEHHAs Mo NpaBuiaM CXeMbl
«M[+». ba3oBas BanoTa onpeaenseTcsd HaCTPOMKOMN « »,

i — MIHCTPYMEHT U3 HaCTPOMKN. MHCTPYMEHT YUUTLIBAETCS B JIEBOW YaCTU HEpPABEHCTBA, €C/n
(Pos; + X, Order_Long?) > 0.

Pos; — NnaHoBas no3nums no i-My MHCTPYMEHTY M3 CMUCKa HaCTPOMKM.

Sell_Qtyf — KOJINYECTBO i-ro akTnea B k-1 (BbiCTaBnsieMon) 3asBKe (Npoyne akTUBHbIE 3a51BKMU,
B TOM 4YMC/Ie MO TOMY e MHCTPYMEHTY U TOW e BantoTe pacyeToB, HE YUYUTLIBAIOTCA):

Ans ueHHor bymarm — KonM4ecTBO i-ro akTMBa B 3asiBKe Ha Npogaxy 3a BastoTy,
KoTopasi BXOAWUT B HAaCTPOWMKY.

ONS BanoThl:

KONIMYECTBO -1 BantoTbl B 3asiBKE Ha MpoAa)y 3a BasloTy, KoTopas BXoAuUT
B HACTPOIKY.
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KOMMYECTBO i-i BaNtoTbl B 3asiBKe Ha MOKYMKY aKTUBa, KOTOPbI BXOAUT B HAaCTPOWMNKY, C
pacyeTamu B i-il BantoTe.

Price; — ueHa MHCTpPyMeHTa AN OUEHKWN Mo3Uumn:

Ans ueHHon bymarm — ueHa nocnegHen caenku; nHade — LeHa 3aKpbiTus
npeabiaywero aHsA. MNpuBoantcsa K 6a3oBon BantoTe «MO+».

A1l BaNOTbl — KypcC BantoThl K 6a3oBoi BantoTe «M+>» (TeKywmnn Kypc cepsepa
QUIK).

n — 3asBKa, B pe3yJsibTaTe UCNOJIHEHUSI KOTOPOM i-ii MHCTPYMEHT NOoCTynaeT B nopTdens.
YunTbIBalOTCSA BCE aKTUBHbIE 3asiBKK (B TOM 4uC/e BbiCTaBnsieMas 3asiBKa, €C/iM MHCTPYMEHT
WX BasitoTa BXOAAT B CMMCOK HACTPOMKK).

k — npoBepsiemas 3asBKa.

Order_Long!' — KOIMYECTBO i-r0 MHCTPYMEHTA B N-OM 3asBKe:

ANnAa 3a4BOK Ha NMOKYMNKY MO MHCTPyMEHTaM U3 HaCTDOI;'IKM — KOTIN4EeCTBO B 3asBKE.

AN 3as1BOK Ha npoAaxy Mo stobbiM MHCTPYMEHTaM C BasllOTON pacyeToB, BKJIKOUYEHHOM
B HACTpoliKky — 06beM BanoThbl B 3asiBKe.

Price, — UeHa N-01 3a8BKMN:

[ANS 3aBOK Ha MOKYMKY MO MHCTPYMEHTaM 13 HaCTPONKMN:
ANS TMMUTUPOBAHHOM 3asBKM — LieHa, YKa3aHHas B 3asBKe;

ONSA PbIHOYHOW 3a8BKN — LIEHA PbIHOYHOM 3a8BKM B 3aBMCUMOCTU OT TOProBoro
nepuoza C NpMMeHeHneM NpoLeHTa A0MO/IHUTENbHOrO0 pe3epBMPOBaHUS.

ANd 3a89BOK Ha Npodaxy no fbbiM MHCTPYMEHTaM C BanOTOW pacyeToB, BKIOYEHHOMN
B HACTpoOWKy (ANS OUEHKM BantoTbl) — KypcC BantoThl K 6a3oBoi Bantote «MO+»
(Tekywmin kypc cepeepa QUIK).
S_decrease_risk — cymMapHas oueHKa pMCcKa CHUXEHUS CTOMMOCTM nopTdens B aKTUBHbIX
NOpy4YeHnax No MHCTpyMeHTaM, HE BK/IIOUEHHbIM B HAaCTpOMKY «MHCTpYMeHTbl C OrpaHuyYeHnem
nonu B obecnevyeHnmn» (HeEMapXUuHaslbHbIM PUCK, YBENNUNBAKOLWMNIA CKOPPEKTUPOBAHHYIO
Ha4vanbHYy Mapxy). Ecnin npoBepKka BbIMOAHSAETCA NO 3asBKe, YBeNMYNBAIOLWEN BETUYNHY
Takoro pucka, To npoeepsieMas 3asiBKa TakKXXe yYMTbIBAEeTCS B nokasaTtene.
MoA pUCKOM CHUXEHUS CTOMMOCTU nopTdens NoOHMMAKTCa Creaylowne onepaunm
(nepeyncnsiemMble akTUBbl HE BKJIIOUYEHbl B HACTPOMKY):

cnncaHne KoMnccmm B Map)KVIHaﬂbHOVI BankoTe,

BbIBO4 MapXWHaNbHbIX AEHEr U 6ymar;

NOKYyMNKa HeMap>XXnHaJIbHOIro akTBa 3a MapXWHaJ/1IbHYO BankoTy,
npoaaxa MapXwmHa1lbHOIMo akTMBa 3a HEMapXWUHaAJ/IbHYO BaloOTYy,

YyUeT CHUXEHUSA pa3Mmepa obecnevyeHnst Npu UCNONMHEHUN afPECHbIX 3a8BOK XYXe
pblHKa.

Ecnn HepaBeHCTBO He BbIMNOJIHAETCS, TO 3adBKa cUMTaeTcd LI,OI'IYCTVIMOI;’I. Ecnu HepaBeHCTBO

BbIMOJ/IHAETCS — 3asiBKa OTK/IOHSETCS C ANArHOCTUKOMN «[peBbilleH 06Wmni TMMUT UHCTPYMEHTOB
obecneyeHnsa».

MokazaTenb Sell_Qtyf y4ynTbIBAeTCS TONIbKO A BbICTABASIEMOW 3a8BKU U HE YUMTbIBAET aKTUBHbIE

3aAaBKW, BbICTaBJ/IEHHbIE paHeEe.
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HacTpolika «MIHCTpyMEHTbI C OrpaHUYeHMEM 10/1M B 06ecneyeHnm» He orpaHnuyMBaeT onepaumm
3aKpbITUA No3nuMn (ANa TakKuUx onepaunii NpoBepka HEPaABEHCTBa HE BbIMOJIHAETCS, HO onepaunn
YUMUTbIBAIOTCS NPU NpoBepKe APYyrux 3asiBOK COrfiacHoO npuBeAeHHON Bbiwe hopMyne, ecnv OHU
AKTUBHbI Ha MOMEHT MpPOBEPKMN).

8.4 MMHMManbHoOE KOJZINYECTBO B eAUHULY BPpEMEHM

HacTpolika «MIHCTpyMEeHTbl C KOHTPOJIEM MUHMMAIbHOIO KOJIMYECTBa B 3asiBKaX B MHTepBan
BPEMEHW>» MO3BOJISET KOHTPOIMPOBAaTb MUHUMAIbHO AOMYCTUMOE KOJIMYECTBO JIOTOB B 3asiBKE
Ha WHCTPYMEHT B MHTEPBaJ BPEMEHM.

HHCTDHMEHTbI C KOHTPOAEM MMHKIMENEHOMD KOAMYECTES B S3AEK A% B WMHTEPEAN BPEMEHH

K.nacc |HHCTpgmerrrb| |K0nuqec‘r50 t||r'1rrrepsar| |K0nuuem50
LSE_lOB GaS LkOD 30 B0
LSE_lOB LSRG 50 30 5
LSE_lOB SBER.LNTA 50 B0 10
71 Hoasums | =1 Ypanms
MapameTp HasHaueHue
Knacc Knacc MHCTPYMEHTOB, MO KOTOPbIM 3a4a€eTCA OrpaHN4eHneE. Mone ob6s3aTenbHO ansa
3anoJiIHeHUsA
MHCTDYMEHTbI I'Iepequb MHCTPYMEHTOB 4YeEpE3 3andaTylto. ﬂ,ﬂﬂ o603HavyeHunsa Bcex MHCTPYMEHTOB KJ1aCCa

ykaxute <ALL>. MNone o6a3atenbHO ANs 3anosIHEHUS

Konnyectso MUHMManbHOEe KOIMYeCTBO N0TOB B 3asaBke. [one ob6sa3aTtenbHO Ans 3anosiHeHUs
B 3adBKe
WHTepBan BpeMs B cekyHAax, B TeYeHMe KOTOPOro NoACUYMTLIBAKOTCSA 3as9BKN C KOSIMYECTBOM JIOTOB

MeHblle KOHTPONIbHOIO 3HAUYEHUS, YKa3aHHOro B nose «Konnyectso B 3asiBke». Mone
Heobsa3aTeNnbHO AN 3ano/IHEHUS

Konnuectso MakcuManbHoe KONM4YecTBO 3a8BOK B YKa3aHHOM MHTepBane BpeMeHu. Mone
3a4BOK Heobsa3aTenbHO ANs 3anosHeHUS

[AlaHHaA HacTpoika NPUMMEHSAETCA TOJIbKO NpU NpoBepKe NoKynaTtesibHoM
CMNOCOGHOCTMU NO TPaH3aKUMAM U 3aABKaM, NOAAHHbIM C MOMOLUbIO peLUeHU NpAMoro
AOCTyna Cc npe-Tpena KOHTponeM onepauun, Takmx kak FIX2MICEX, FIX2LSE,
MICEXPreTrade u T.n. B npoBepke nokynartesibHOM CNOCO6HOCTM NO TPaAH3aKUUAM U
3asBKaM, NnoAaHHbIM yepe3 cepBep QUIK, HacTponka He y4yacTBYeT.

8.5 BzanMmo3zaMeHsieMble MHCTPYMEHTbI

HaCTpOVIKa 3a4a€eT COOTBETCTBUNA MeXAY OCHOBHbIMU MHCTPYMEHTAMUN U UX aHa/10raMu.
MHCTpYMeHTbl-aHanorn npegHasHadeHbl 4719 BbICTaB/1€HNA 3a8BOK, a OCHOBHO MHCTPYMEHT
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ncnonb3yercs A58 pacdeta IMMUTOB. 19 OIHOro KoJla OCHOBHOIO MHCTPYMEHTA MOXHO yKa3aTb
HECKO/IbKO KOAOB MHCTPYMEHTOB-aHaIoroB Yepes 3ansTyto.

BzaurozateHAerEle HHCTPYMEHT B

0 cHoEHORH |AHan0r
USDO00OUTSTOM USDRUB_DIS

Tt Nofasurs

hunyt Ypanmire

YcnoBumsa ncnonb3oBaHMA HaCTpOVIKM:

1. HacTpoika ncnonb3yeTcs TONbKO AN CXEM KPeAUTOBaHUS KIMEHTOB «MO AUCKOHTaM»,
«MO+>» n «no nnevy».

2. HacTporka ncrnonb3yeTcs TONbKO A9 MHCTPYMEHTOB C OAMHaKOBOMW JTIOTHOCTbIO.

Tpe6oBaHue OANHAKOBOMW JIOTHOCTU HE PAacNpoOCTPaHAETCA Ha MHCTPYMEHTbI Pe>KMMOB
(pMKCHHra u c MCNosIb30BaHUEM CpefHEB3BELIEeHHOro Kypca Ha BaJIlOTHOM pblHKe
MockoBckoW Bupixu.

3. [ins paboTbl HAaCTPONKKM 06513aTeNIbHO HalM4YMe OCHOBHOIO MHCTPYMEHTA B Kjlacce
BbICTaB/IEHMSA 3a8BKM MO MHCTPYMEHTY-aHanory.

4. 1n9 B3anMoO3aMeHsAEeMbIX UHCTPYMEHTOB A0KHbI 6bITb 3a4aHbl OAMHAKOBbIE 3HAYEHUS
cneayrowmx HacTpoek (ecnm anst OCHOBHOMO MHCTPYMEHTA 3TU HAaCTPOMKM NUCMOMb3YHOTCH):

«[pnBsI3Ka UHCTPYMEHTOB K BMAAM JIMUMUTOB>.
«Tern, onpeaensieMble NoO KOAY UHCTPYMEHTa».

HacTpoikn cnnckoB MapXXuHanbHbiX 6ymar, 6ymar obecnedyeHus n 3anpeta KOPOTKUX
No3nLUN.

3afaHHble KO3 DULMEHTDI.

3a4aHHble AUCKOHTbI.

Bce onepauum no MHCTPYMEHTY-aHaNory yunmTbiBalOTCA Ha JIMMUTE OCHOBHOIO MHCTPYMEHTa:

MNpu nogaye 3asBKM MO MHCTPYMEHTY-aHaNory NpoBepku 1 6J10KMPOBKM MPOU3BOASATCS MO
JMMUTY OCHOBHOIO MHCTPYMEHTA.

Mpu pacyeTe CKOPPEKTUPOBAHHON MapXu Ana KINMeHToB «M» MCNonb3ylTcs LLeHOBbIe
napamMeTpbl OCHOBHOIO MHCTPYMEHTa.

Mpu NpoBepke 3asiBOK A KAMEHTOB «MI» MCNoNb3yoTcs LLEHOBbIE NapaMeTpbl OCHOBHOIO
WHCTPYMEHTA.

Mpu NnpoBepke 3asiBOK MO OCHOBHOMY WHCTPYMEHTY W/IN MO MHCTPYMEHTY-aHanory TekyLuni
OCTaTOK paBeH OCTaTKy MO OCHOBHOMY MHCTPYMEHTY. AKTUBHbIE 3aiBKW MO MHCTPYMEHTY-
aHanory CcYMTalTCs 3asiBKaMW MO OCHOBHOMY MHCTPYMEHTY. TakXXe 3asiBKM N0 MHCTPYMEHTY-
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aHanory BAMSIOT Ha onpeaeneHne MMHUMaabHOM N MakKCMManbHOM LIleH OCHOBHOIO
UHCTPYMEHTa ANA KNNEHTOB «M/[».
CAoenkun rno MHCTPYMEHTY-aHasnory y4YmTbiBalOTCA Ha JIMMUTaxX No OCHOBHOMY UHCTPYMEHTY.

O6beMm 3aaBKM, cogepXalinn 4pobHble YacTu pa3MeHHbIX eanHuy, (HanpuMep, Koneek)
OKpYrAasieTcs no MateMaTUYECKUM NpaBuiam 40 LesibiX pa3MeHHbIX eanHnL.

Mpwn onpeaeneHnn pasmMepa KOMUCCUM UCMONb3yeTcs 06beM, MOMyYEHHbI NOCEe OKPYT/IEHUS.

OrpaHuyeHus, 3afaHHble HA OCHOBHOW MHCTPYMEHT, He PacnpoCTPaHAIOTCA
Ha MHCTPYMEHT-aHasor, u Hao6oporT.

Mpumep BantoTHOro GMKCMHra MoCKOBCKOM BUPXNU:

1. 3aaBKa N0 UHCTPYMEHTY-aHasnory npoeepseTcs n 610KMpyeTcs Ha IMMUTaxX OCHOBHOMO
WHCTPYMEHTa;

2. B pesynbTaTe UCNONHEHUS 3asiBKN FreHEepUpPYHOTCS ABE CAENKN:

cAesika Mo OCHOBHOMY MHCTPYMEHTY — YYUTbIBAETCS NPU TMMUTUPOBAHUN;

caesnKa rno MHCTpyMeHTy-aHanory — urHopupyetcsa BPJI1.

8.6 3aMeHa koaa BanoThbl

HacTpoika «B3anMo3zameHseMble BantoTbl» 3ajaeT COOTBETCTBUSA MeXAYy OCHOBHbIM KOAOM BantoThl
n ero aHanoramm. Kog OCHOBHOM BantoTbl NpeaHa3Ha4yeH A5 3aMeHbl KOAOB BasitloT-aHa0ros

B NOJTYYEHHbIX TOProBbiX AAHHbIX, NAapaMeTpax onepaunn n KIMeHTCKMX no3mumnsax. Hactporka
MOXXET MCMOJIb30BaTbCSA NMPM HEO6X0AMMOCTU BeAeHUS pybieBbiX NO3ULUUIA C KOAOM BantoTbl «RUB»
BMeCcTo «SUR>».

JaHHbin dyHKUMoHan paboTaeT Npu CoBEpLUEHMMN ONEepaLnii Ha BCEX PblHKAX, BKAKOYasa BaatOTHO-
OEHEXHYI0 CXeMY BeAEeHUS MO3MLMIA Ha BasIlOTHOM pbiHKe. HacTpoika MOXET MCMNoNb30BaThCs
COBMECTHO C HaCTpPOMKOM «

Mpu ncnonb3oBaHMM 3aMeHbl KOAA BaJ1lOTbl Heob6xoauMoO B HaCTpOﬁKaX Bbubnunoreku
pacyeTa IMMNTOB, r[je UNcnoJib3dyeTcsa Koa BajloTbl U3 CNMUCKa 3aMeéHAEeMbIX, 3aMeHUTb
€ero Ha Ko OCHOBHOM BasNiOTbl.

Bzaum, WHCTpYM,  J33MEHA KOAA BAMWTEL  (rp. KON TPaH. N0 MHCTP.  T1PoU. M3, UEHE! MM Sai, PhiH, 5386, AWM-0i  [apamerpel * |

B zaurozareHABMEIE BAMOTE!

OcHoEHaA JareHAeMblE
FUE SUR

71 NoGaswme % Yaanme
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ns oaHOro Koga OCHOBHOM BasltoTbl MOXHO YKa3aTb HECKOJ/IbKO KOAOB Ba/NOT-aHAJZIOroB 4epe3
3anaTtyto. B kavecTBse OCHOBHOW BastOTbl M @HA/IOrOB MOXHO 3a4aTb TOIbKO BantoTbl C OAMHAKOBbIM
KYpPCOM N TOYHOCTbIO KOJIMYECTBA.

8.7 OrpaHMyYeHMe Ha KOJIMYECTBO TPaH3aKLUMmn
Nno MHCTPYMEeHTaM

[aHHasa HacTpoiKka No3BOoAeT OrpaHMUYnUTb KOIMYECTBO TPaH3aKLUUIA Ha BbiCTaBNEeHUE, NU3MEHEHUE
N CHATUE 3a8BOK B MHTEpPBAsl BPEMEHW B paMKax OAHOMO MoJfib30BaTeNs MO KaXAoMy Kiaccy 1
MHCTPYMEHTY. TpaH3aKLUuKM No pasHbIM KiaccaMm, MHCTPYMEHTaM U Mosib30BaTeNsAM He
CYMMUPYIOTCA.

[aHHasg HacTpolika nMeeT 6onee HU3KNIN NPUOPUTET OTHOCUTENBbHO aHaNOrMYHOM HACTPOMKM
Ha Bkiaake «[lMonb3oBatenm» (cMm. n. 9).

N3MeHeHne aaHHOMN HaCTpOVIKM NMPUMEHAETCA TOJIbKO Nocne nepenoaktoyeHna nosib3oBaTena.

DI’DBHHHEHHE Ha EONWYECTED TpaHSaKlJ.HI:l MO HHCTPYRAEHT 3r1

K nacosl| Konwectso [Mirepean| [THRCTRYMEHTED
500 10 (®) B WHCTPYMEHTI

10 () no cnnery

i NoSasms | =1 Yopawms |

MapameTp HasHaueHune

Knaccbl Cnncok K1acCcoB MHCTPYMEHTOB, NO KOTOPbIM 3ajaeTcs orpaHunyeHune. Hosblil
CMMCOK KJlaccoB AobaBnseTcsa HaxaTmeMm KHonku «[JobaButb».
Ons 0603HayeHns BCex KNaccos ykaxurte <ALL>.
OrpaHn4yeHuns Ha napbl 3HadYeHun «Knacc» + «MHCTpyMeHT» nMetoT
cneaywouwmii npuopuTteT (B nopsiake ybbiBaHUS):

«Knacc» + «/MIHCTpyMeHT>»;

<ALL> + «VIHCTpYMEHT>»;
«Knacc» + «BCe MHCTPYMEHTbI»;

<ALL> + «BCE€ UHCTPYMEHTbI».

Konunuectso MakcmmanbHoe KOIM4YeCcTBO TpaH3aKuMn, KOTopoe MoxeT 6biTb oTnpas/ieHo
oaHMM nonb3oBaTtenem cepBepa QUIK B 3apaHHbI MHTepBan BpeMeHu. MNone
Heobsa3aTeNnbHO A4/ 3anoSIHEeHMS

NHTepBan BpeMsa B cekyHAax, B Te4eHMe KOTOPOro NoACUHUTLIBAKOTCHA TPaH3aKuMu.
3HayeHMe rNo yMONYaHUI: «1»

MHCTpYMEHTbI Cnucok MHCTPYMEHTOB YKa3aHHOIo Knacca

BCe OrpaHquHme Ha KON4YeCTBO TpaH3aKLl,VIﬁ ,D,EVICTBYET Ha BCE€ MHCTPYMEHTDI
MHCTPYMEHTbI K/faccCa
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MapameTp HasHaueHune

no Crncky Crnncok KogoB MHCTPYMEHTOB, pasAefieHHbIX 3anaTbiMU, Ha KOTOpble
OEeNCTBYeT orpaHMYeHne Ha KONIMYeCTBO TpaH3akumin. [lonyckaeTcs nycron
CMNCOK — 3TOT C/ly4yalh 3KBUBaANIeHTEH BbI6OpYy 3HaYEHUS «BCE MHCTPYMEHTbI»

8.8 MNpoueHT u3MeHeHMA LeHbl NPy 3aMeHe PbIHOYHOM
3afiBKM IMMUTUPOBaHHOM

JaHHas HaCTpO[/JIKa NMO3BONAET 3a4aTb NapaMeTpbl ﬂp606pa3OBaHMﬂ LEeHbl nocnenHen caenku B
LeHy J'IVIMVITVIpOBaHHOl‘/JI 3as9BKW MPU BbICTaB/EHUUN PbIHOYHbIX 3a89BOK. ECK 1 Ansa nokynku, n ans
npoaaxum ykasaHoO nycroe 3Ha4deHune npoueHTa naMeHeHnd ueHbl, To And AaHHOro MHCTpyMeHTa
3aMeHa prHOLIHOVI 3aAaBKW Ha JIMMUTUPOBAHHYKO HE NCMOJIb3YETCA.

HaCTpOﬁKa NMpUMEHAETCH TOJIbKO Npu noaaep>XKe 3aMeHbl pblHO'-IHOﬁ 3asAiBKM Ha
JIMMNTUPOBAHHYIO B KJINEHTCKOM TEPpMUHAaNe.

nDDLlEHT WMSMEHEHWA LEHEI NPM SaMEHE PEIHOYHOM SSABKMH AWMMMTIMPOBAHHOR

WHeTpyraeHT % 4.NA NOKYMoK. ¥ anAa npogax
EUR_RUB_TOM
USDO00UTSTOM
LKOH 15 15
<LALL 2 2
71 Oofissums | 1 Upamme

MapameTrp HasHauyeHue

NHcTpyMeHT KoA MHCTpYMeHTa, K KOTOPOMY MPUMEHSETCH yKa3aHHbIM npoueHT. Ona obo3HaveHns Bcex
MHCTPYMEHTOB Kflacca yKaxuTte 3HadyeHne <ALL>. HacTpoika Ha KOHKPEeTHbI MHCTPYMEHT
6onee npunoputeTHa, YeM HacTpoinka Ha <ALL>. MNMapameTp ob6s3ateneH Ana 3anosiHEHUS

% ans MpOUEHT OTKMIOHEHMS LeHbl AN 3asiBOK Ha MOKYTKY
NMoKyrnoK
% ans MpOoUEHT OTKNOHEHWS LeHbl AN 3asBOK Ha Mpoaaxy
npoaax

8.9 NMNapamMeTpbl yuyeTa HETOProBbiX NOPYYEHUN

[laHHas HacTpolika No3BOMSET onpeaennTb NopTdens ANsA yYeTa HETOProBol onepaunn nyTem
NPUBA3KU UHCTPYMEHTA HETOProBbIX MOPYYUYEHUIA K TeraM 1 BantoTaM.
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[N apareTpEl Y4eTa HETOPrOEEIX MOPYYEHME

WHeTpyreHT Ter pacuétos |BanoTa
RUREILLSUR BILL SUR
RUREGTY EQTY 5UR
RUREQTVELR EQTY EUR
RUREQTYGER EQTY GEP
RUREQTWHED EQTY HED
RUREQTVUSD EQTY UsD
75 OoSaeve | =1 Ypanme

Mapamerp HasHaueHMue

MHcTpyMeHT  KoA MHCTpyMeHTa Moayns HeTOproBbixX NopydeHuii. NMapameTp ob6s3ateneH Ans 3ano/iHeHUs

Ter pacuetoB Ter pacyeToB ANa onepaLmnit No MHCTPYMeHTY. MapaMeTp ob6s3aTeneH 419 3ano/IHEHUs

BantoTa BantoTa pacyeTos Ana onepaunii No MHCTPYMEHTY. 3HaYeHne No yMon4vaHuo: «SUR»

8.10 MHOXecTBa C 3aBUCUMbIMU LLeHaMM

JaHHasg HacTpolika no3sonseT 06beANHUTb MHCTPYMEHTbI C 3aBUCMMbIMU LIeHaMN, BbIpaXXEHHbIMU
B O4HOMN BasoTe, BO MHOXECTBA C Lle/iblo CHUXEHUS pa3Mepa Mapxu npu paboTte no cxeme
KpeautoBaHus «MO+».

Ecnun BknoveH napameTp « », TO BO MHOXEeCTBa
MOryT 6bITb 06BbEANHEHDI MHCTPYMEHTHI, LlEHA KOTOPbIX Bblpa>XXE€Ha B pa3HbIX BajloTax.

MHI#ECTES & SEBHOMMBINMM LEHE I i
M HOHECTES MHCTPYMEHT 0B & SEBHCHMEIML LEHAMM Cocrae mHowecTea
HaumeHoeaHKe |Bazossi | THn HETTHHrR MHCTpyrteHT OTHOCKHTENEHAA CTABKa PHCKS ‘SaBHCHMDCTb ‘
SBER Mo YrAI4aHHK 003 Mpsvan
SRMA ooz Mpardan
75 Nodapure % Unanume ‘ 71 Dotasurs 1 Yaanre
[] AeTomarkieckoe BKAYEHHE B MHDKECTED CROYHBNS KOHTPAKTOE CUEHAPHA MSMEHEHUA BEONSTHABHOCTH 419 ONUKOHOE
F.oa hepLMEHT NOPOroBOM Map:KK ANA ONUHOHOE Cuerapuil pocTa BonaTHLHOCTM, &
Henonk30BaTE MHOKECTES 407 KAMEHTOE, HE BXOLALIMY B WSGA0H CUEHSPMHE CHHHEHHA BONETHIEHOCTH, %
MapameTp Ha3zHauyeHue
MHo>ecTBa MHCTPYMEHTOB C B HaCTpOVIKe onpeaendarTca MHOXeCTBa MHCTPYMEHTOB C 3aBUCUMbIMU
3aBUCUMbIMU LEHAMU ueHaMu
HanmeHoBaHune HanmeHoBaHMe MHoXecTBa. MoxeT coaep>XaTb JlTaTUHCKKne GYKBbI n

umdpbl 6e3 npobenos. O6a3aTenbHbI NapaMeTp

ba3oBbili HANKATOp KoO4 MHCTpyMeHTa, OTHOCUTENIbHO KOTOPOro onpeaenseTcs puck.
Ba30BbIli MHAMKATOP BXOAMT BO MHOXECTBO MO YMOAYaHMUIO, NMPU 3TOM
OJ19 HEero 3aBMCMMOCTb BCerga npsiMasl, a OoTHoCMTeNibHasa CTaBKa pucka
paBHa Hynk. B kayecTBe 6a30BOro MHAMKaATOPa MHOXECTBA MOXET
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MapameTp

HasHaueHue

6bITb YKa3aH TOJIbKO MapXuHasbHbI/ akTUB (B TOM 4ncne dbloyvepc).
Ecnn 6a30BbI MHAWMKATOP MHOXECTBA HEMAPXWHANEH, TO HAaCTPOMKM
Takoro MHOXeCTBa He yUYMTbIBAlOTCS, AN KaXA0ro akTMBa MHOXECTBa
PUCKM pacCyYMTbIBAIOTCA OTAENbHO, KaK PpacCYMTbIBAOTCA AN aKTUBa,
He BKJIIOYEHHOIr0 BO MHOXeCTBO. NoapobHee 06 orpaHnyeHmnsax

CM. kn. 8.10

Twun HeTTUHra

Tun HETTWHIA PUCKOB MeXAy aKTMBaMu MHoOXecTBa B cxeme MA+.
Bo3MOXHble 3HaYeHUS:

«Mo yMmon4yaHuto» (N0 yMOSTYaHUIO);

«MonyHeTTnHr» — TpeboBaHms K obecneveHunto
onpenensTcs Kak MakcuMasibHas BenMynHa pucka
MeXAy CYMMapHbIMU OLEHKaMW MONOXUTENbHbIX

N oTpuuaTesibHbIX MO3MLUWIA MO aKTMBaM MHOXECTBa;
«HeTTnHr» — TpeboBaHuns kK obecneyeHuto onpeaensaTcs
Nno CYMMapHOW OUEeHKe BCEX aKTMBOB MHOXECTBA.
MpuoputeT BbIBOpa TMNA HETTUHIa CM. B

CocTaB MHOXeCTBa

NHCTpyMeHT Cnncok KoaoB MHCTPYMEHTOB, BXOAALWMX BO MHOXeCTBO. OanH
MHCTPYMEHT MOXET BXOAUTb TOJIbKO B OAHO MHOXECTBO
OTHOCUTeNbHas CraBKka pucka OTHOCUTENbHO 6azoBoro MHAMKaTopa. 3a4aeTcsa B A0NSX

CTaBKa pucka

€ANHNLbI C TOYHOCTbIO 8. Bo3MOXHble 3HaueHusa: ot 0 Ao 1. 3HaueHune
Mo YMOJIYaHUIO: «1»

3aBUCUMOCTb

HanpaBneHne 3aBUCMMOCTUN. BO3MOXHbIE 3HaUEeHUS:
«lpaman»;
«Ob6paTHaa»

ABTOMaTMYECKOe BK/IIOYEHNE B
MHO>XECTBO CPOYHbIX KOHTPAKTOB

ABTOMaTMYECKOE BKJIIOYEHNE BO MHOXECTBO NPOM3BOAHbIX
WHCTPYMEHTOB, KOTOpPble OCHOBaHbl HA 04HOM 6a30BOM akTuBe.
Bkntovatotcs:

Obloyepchbl Ha 6a30BbIN aKkTUB, ABNAOWMNCA 6a30BbIM
WHOMKATOPOM MHOXECTBa;

OnumnoHbl Ha dbloyepc, aBnsoWNiCa 6a30BbIM
WHAWKATOPOM MHOXECTBa;

OnumoHbl Ha dbloyepcbl Ha 6a30BbIN aKTUB,
ABNAOWMNCSA 6a30BbIM MHAMKATOPOM MHOXECTBa

KoaddurumeHT noporoson Mapxm
ANs ONUMOHOB

3HauyeHune ko3 durumMeHTa NOPOroBOM MapXu A5 ONUMOHOB B CXeMe
MO+, B npoueHTax. Ecnn 3HavyeHne 3a4aHo, TO OHO nepeonpenenseTr
OAHOVMMEHHYI0 HaCTpOWMKyY, KoTopas 3ajaHa B M.

. Jonyctumas obnactb
3HayeHumin: [10; 100]
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MapameTp HasHaueHune

Mcnonb3oBaTb MHOXeCTBa A/14 |_|pVI3HaK MCNoJZib30BaHNA AAaHHbIX MHOXECTB MNPpU pacyeTe MapXwu Ans
KNMNEeHTOoB, HE BXOAALWNX B wabnoH KJIMEHTOB, HE BKJ/TOYEHHbLIX B Kakon-nmbo wabnoH «Mo nnevyy» (CM. n.

)

CueHapun U3MeHeHUs CueHapun U3MeHeHWs BONMATUIbHOCTM 4SS pacyeTa pUCKoB Mo
BOMATWU/ILHOCTU AN1S1 OMUMOHOB onuuoHaM, KOTopble BXOASAT BO MHOXECTBO. [JJaHHasa HacTpoika
nepeonpenensieT COOTBETCTBYOLWYIO r1o6anbHYy0 HACTPOMNKY B M.

Bo3MOXHble 3HaveHns:

Ecnvn 0gHO 13 3Ha4YeHW 3a4aHo, TO OHO
nepeonpeaenseT rnobanbHy HAaCTPONKY;

Ecnn 0aHO 13 3Ha4YeHW He 3a4aHo, TO NO YMOJIYaHUIO
pasHo 100;

Ecnn oba 3HavyeHMs He 3a4aHbl, TO UCMOJIb3YIOTCS
3Ha4yeHus rnobanbHON HACTPOMKKU

CueHapui pocTa CueHapum pocTa BONaTU/IbHOCTK, B NpoueHTax. [onyctumas obnactb
BO/IATUAbHOCTU, %  3HaueHui: [0; 1000]

CueHapum CueHapun CHMXKeHWs BONATUIbHOCTU, B NpoueHTax. Jonyctumas
CHUXEHUS obnacTtb 3HaueHun: [0; 100]
BOJN1IaTUNbHOCTK, %

I KommeHTapmii 1

MpuoputeT BbIbOpa TUNaA HETTMHIa (B NoOpsAKe YMEHbLUEHUS):

1. «TuUnN HETTUHra» B UCMOJSIb3yeEMOM MHOXECTBE;

2. HacTporika no wabnoHy «Tun HETTUHra no yMmondaHuto B MA+» (cM. cTpaHuuy «KnueHTbl /
LLabnoHbl / Mo “nneuy”», );

3. NnobanbHasa HacTpomka «Tun HETTUHra No ymon4yaHuio B MA+» (cM. cTpaHuuy
«OrpaHu4yeHns Ha ... / HacTporkn Map>XnHanbHOrO KpeanToBaHUA», M. 23).

I KoMMeHTapui 2

1. lMpwu ncnonb3oBaHnn MHoXecTB Ha cepeepe QUIK gonxHa 6bITb MHDOPMaLms
06 MX aKTMBax, KOTopbie 3aAaHbl Kak 6a3oBble nHAMKaTopbl. ECnn B kKayecTsBe 6a30BOro
MHAMKATOpa MHOXECTBa yKa3aH HecyLeCcTBYLWNi akTne (Hanpumep, dbloyepc
npowealwern 4aTor aKcnupaumn), To 3TO MOXET NPUBECTN K HEKOPPEKTHbIM pacyeTam
rnokasaTtesien noptdens, a TakxXe K OrpaHMYeHnIo Ha coBepLUeHne onepaunin no noptdento
KnueHTa. Ans ycTtpaHeHns ownbok HeobXxoaMMo N3MEHUTb HaCTPOMKM MHOXECTB, YKa3as
B KauecTBe 6a30BbIX UHAMKATOPOB CYLLECTBYOLWME aKTUBDI.

2. Ecnun 6a30BbiM MHONKAQTOPOM MHOXECTBA ABNAETCA MHOEKC U €ro BastoTa puUCkKa OT/In4aeTCA
oT 6a3oBoi BantoTbl cxeMbl M+, HeobxoaMMO 3a4aTb BaNlOTyY pPUCKa MHAOEKCA B
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HacTpoOMKax AUCKOHTOB ( ) U BKJIIOUYUTb HACTPOMKY

8.11 UHcTpyMeHTbl 6€e3 yyeTa BaJ/IlOTHOIo puckKa

[aHHas HacTpolika no3BoAsieT onNpeaesnTb PeXUMbl U MHCTPYMEHTbI, ANs1 KOTOPbIX NpU pacyeTte
MapXu He TpebyeTcsa paccumTbiBaTb BaSOTHbIA pUCK. Noaaep>XMBaETCa TOMbKO AN KIIMEHTOB C
TUMOM KpeauToBaHua «MIA+».

WHCTpYMEHTEI GE3 Y4ETA BAMKKTHOND PHCKS

(®) Bre MHCTPYMEHTE
BPSEQ
()Mo ermery
73 DoSaeue
1' Ypanure
MapameTp HasHauyeHue
Knaccsbl Cnuncok KnaccoB MHCTPYMEHTOB, A1 KOTOPbIX NpU pacyeTe MapxXu He
TpebyeTcsa paccunTbiBaTbh BatOTHbINM pUcK. HoBbIM knacc gobasnsaercs
Ha)xaTueM KHoMnkn «ob6aButb>». Mpun 3TOM MOryT 6bITb BbibpaHbl BCE Kacchl
(npn BbIbOpE 3TOro BapmnaHTa B CNUCKE NOSBUTCS 3HaYeHne <ALL>) unu
HauMeHoBaHue M3 Crucka.
B kaudecTBe K1accoB criefyeT yKa3biBaTb TO/IbKO T€, B KOTOPbIX MOXeET
oueHmBaTbcsa noptdenb (NepeyncneHHble B HacTpoke «CnmMcoK KnaccoB Ans
OUEeHKKN nopTdena», cM. n. 7)
NHCTpyMeHThI CnnCcoK MHCTPYMEHTOB YKa3aHHOro Ksacca
_ BCe Bce nHcTpyMeHThbI Knacca
WHCTPYMEHTBI
Mo CNucKy Cnncok KoaoB MHCTPYMEHTOB, pa3AesieHHbIX 3ansTbiMy

8.12 BantoTta ueHbl npuobpereHuns

BantoTa ueHE NpUoGpETEHMA

3aN0NHATE BINKTY LWEHE NRHOGRETEHWA

HHCTpyreHTEI

| [] 29 weHHbIx Byriar 5 WCK MoMEHMER 06T aUbii

LEaD

71 dotaeue

|:| A8 O AHE LA

1 Ynanre
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MapameTp

HasHauyeHue

BantoTta ueHbl
npuobpeTteHuns

MapaMeTp No3BONSET oNpeaennTb BankoTy, B KOTOPOW BblpaXkeHa LieHa
npuobpeTteHns MHCTpyMeHTa B Tabnuue «lMo3numm No MHCTpyMeHTam»
Pabouero mecta QUIK, B cneaylowmx cnyyasx:
3HauveHne napameTpa «BantoTa ueHbl npnobpeTeHns»
He 3arpy>eHo npwu ycTaHoBKe no3uuunun. B aTom cnyyvae cepsep
QUIK nHTepnpeTnpyeT 3HauYeHWe LeHbl NpuobpeTeHns B
BasntoTe, a Pabouee mecto QUIK oTobpaxkaeT 3Ty
BaNOTy B NapameTpe «BantoTa ueHbl npuobpeteHus». Mpn 3ToM
rnapaMeTp OCTaeTCcsa He3anonHeHHbIM Ha cepBepe QUIK.
Mcnonb3yeTcs HacTpolika «3anonHAaTb BaNtOTy LeHbI
npuobpeTeHus».
HacTpolika He nogaepxuBaeTcs ana obnuraumin; ecnu 3HayYeHue napaMeTpa
«BantoTa ueHbl NpMobpeTeHnsa» He 3arpy>XeHo Npu yCcTaHOBKe Mo3uunm, To
ueHa obnuraumm cumtaeTca n otobpaxaeTcs B NpoUeHTax OT HOMMHana.
YTobbl NokasaTenn npubbian 1 ybbiTka B Pabouem mecte QUIK
pacCcynTbIBaANUCb KOPPEKTHO, B Ka4eCTBE BastOThbl LleHbl NpuobpeTeHuns
WHCTPpYMeHTa HeobXxoaMMO yKasaTb BastloTy, B KOTOPOM 3TOT UHCTPYMEHT
oueHumBaeTcs B nopTdene (B COOTBETCTBMM C HAaCTPOMKaMm

" )

BantoTa

BantoTa pacueTta LeHbl NpUO6pETEHNSI MHCTPYMEHTA

MHCTpyMeHTHI

CnncoK KOAOB MHCTPYMEHTOB Yepe3 3andaTyto. Jns o6o3HaveHnsa Bcex
MHCTPYMEHTOB yKaxute <ALL>

3anoNHATb BaaOTY LEHbI
npuobpeTteHuns

3anonHeHue napameTpa «BantwTa ueHbl NnpuobpeTteHnsa» Ha cepsepe QUIK npu
OTKPbITUX HOBOW No3numnu (B TOM YUCne B pe3ynbTaTe NepeBopoTa), a TakxKe
Npu OTCYTCTBMW 3HAYEHUS Ha CYLLECTBYIOLEN NO3NLMN HA MOMEHT
COBepLUEeHNs onepauyum

ANS LEeHHbIX
6ymar 3a
WCKTIOYEHNEM
obnuraummn

Mpu3HaK 3anonHeHWsa napameTpa Ana UeHHbIX byMmar, 3a UCKIYeHMEM
obnuraumin, BanoTon, 3a4aHHON ANS MHCTPYMEHTA B HacTpolke «Bantota LeHbl
npuobpeteHnsa», a Nnpu ee OTCYTCTBMU — BaJIOTOM pacyeToB Mo onepauuu.
Ecnu cdnaxok BbIK/IOYEH, 3HAYEHWE NapaMeTpa He U3MeHseTcs

aonsa
obnuraummn

Mpu3Hak 3anonHeHnsa napameTpa ana obnuvraunii BaNtOTON pacyeTos

no onepauunun. B Takom cnyyae 6yaet MCNOb30BaTbCS YMCTas LieHa B BantoTe
pacyeToB no onepauuun (6e3 HK). Ecnn dnaxok BbIK/KOUYEH, 3HAYEHNE
napameTpa He U3MEHSIETCA
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8.13 I'pynnbl MHCTPYMEHTOB U KJ1aCCOB

MHCTRYMEHTEI S BANKTHOM D pMCka  Banora ueds! npuotpetenua [ PYNNEN HHCTRYMEHTOE W KASCC0E 4

s o
GROUF O Bee knaccel (®) Bice MHCTPUMEHTE!
®) Mo crmeky (O Mo crmeky

Ti Dotaevme

1': Upanire |

Bknaaka «Ipynnbl NHCTPYMEHTOB U K/1aCCOB» UCMOMb3yeTCa AN CO34aHUA rpynn MHCTPYMEHTOB
B MPUBSA3KE K KOHKPETHbIM KfiaccaM. [pynnbl MOXHO MCNOMb30BaTbh B HAaCTpolikax Tapmudos

(cMm. n. ), BMECTO KOAOB K1ACCOB B HACTpoikax «KoMuccusa no knaccam v MHCTpyMeHTaM»
(cm. n. ) n «Komunceuna ot obbema onepaummu» (CM. . ).

Ha Bknagke 3apatoTca cneaytolmne napameTpsbi:

MapameTp HasHauyeHue

pynna HanmeHoBaHMe rpynnbl. HanMeHoBaHMe rpynnbl AOSXXHO COCTOATb U3
natuHckux 6yks u umdp (He 6onee 12 cMMBOMOB) M BbITb YHUKAbHbBIM.
HoBas rpynna gobasnseTca HaxaTueM KHonku «JobaButb»

Knaccsbl Cnncok K1accoB MHCTPYMEHTOB
Bce knacchbl BkntounTb B rpynny Bce Kiaccol
Mo cnuncky BknounMTb B rpynny CNMCOK yKa3saHHbIX Kiaccos. Koabl Knaccos

yKa3bIBalOTCS yepes 3anaTyto

NHCTpyMeHThI CnncoK MHCTPYMEHTOB rpynnebl

Bce MHCTpYMeHTbl BKIOUNTL B rpynny BCE UHCTPYMEHTSI

Mo cnucky CnMcoK KoAOB MHCTPYMEHTOB vepes 3andaTyto

9. NMonb3oBaTenm

CtpaHuua «lMonb3oBaTenu» npegHasHavyeHa AN HaCTPOMKM OrpaHUYEHNI, pacnpoCcTpaHaeMbixX
Ha onpefeneHHbIX Nofb30BaTeNnein KIMEeHTCKNUX TepMuHanoB cuctembl QUIK. 3Ta cTpaHuua
[OCTyMNHa ANA peaakTUpOBaHUSA, eCn Ha cTpaHuue «O6LMe napaMeTpbl» BKIKYUYEH NMPU3HAK
«MpoBepATb OrpaHMYEHUsa Ha Nosib3oBaTenen».
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MNonezosaren: .ﬂaHHbIE Mo NONE30EATENM! EHD.UDDB HWeaH MeaHosuy

Monezosatend HMrHOpWPOBATE NPOBEPKY 007 A0PECHER SSAB0K,
Cugopos MeaH MeaHoEWY [ (] MrHopupoBaTE NpoBepky NpM BiE00E CpencTE
] MrHOpWpOEATE NPOEEPKY NPW BEIEONE COBACTE N0 CYETaM CYGKAWEHT OB
MrHOPHPOEATE MPOBERKY OrPEHHYSHWH N0 BPEMEHH
Forucoun sa COENKH C ronoca;

A0 KUHAM: | |

M0 OO LUMAN | |

THM EOMACCHI PHECHPOE aHHaA hd

M akcHMansHEN 0fbE 3aABKH: I:I BaMaTa l:l

[MpE®HKC KOLA KAKEHTOE

3anpeléHHEIE TOProBRIS CYETE

OrpaHHygHMA N0 MHCTRYMEHTEM  3anpeleHidd no MHoTpYMEeHTar  Pas 4| *

<HET K.Nac

-2

-

¥ Jofaeme =t Haanme | > Iosesime
0rp. Ha keaB0 TREHZ. NoNe=0E. Orp. nakon- * | ¢ :_: Mmoo
DrDaHH‘-IeHHB Ha EONMYECTED TRESHZSK LW HaCTDDHKH MOnYna HDB-TDBI"'HJ. KOHTpOAA
KonuuecTeo TpaHsakuHi
Ter Cyrrda Banora EdnHHLE KoM
Mporpararaa He KoHTponMpoE
i DoSasure 1 Yoanms
MapameTp HasHauyeHue
Monb3oBaTenu Cnucok nonb3oBaTtenemn, B OTHOWEHMN KOTOPbIX AENCTBYIOT
orpaHmyeHusi. HoBbIli nonb3oBatenb 406aBNAETCA HAXXaTUEM KHOMKMU
«[106aBuTb>». MNpK 3TOM OTKPOETCSH CNPaBOYHUK 3aperncTpnupoBaHHbIX
nosnb3oBaTenen, rae Hy>XHO yKasaTb CTPOKY W HaXaTb KHOMKY
«BblbpaTb»
Monb3oBaTtenb He BbibpaH / 3arnaene nMeeT 3HaveHue «lonb3oBaTe/lb He BbibpaH», ecnu B
[aHHble No nNoab3oBaTesno cnucke «lMNonb3oBaTtenm» He ykKasaH nosb3oBaTtesnb, A1 KOTOporo
3apatoTcs orpaHmnyeHus. Mocne Boibopa nonb3oBartens 3arnasue
NU3MEHUTCS Ha «[laHHble NO Nosib3oBaTento: <dammansa n nms
nosib3oBaTena>», a Nons CTaHyT AOCTYMHbIMKU ANS peAaKTUPOBaHUSA
UrHopunpoBaTb NpoBEpKY AN OTKkNOYEeHME NPOBEPKN OrpaHMYeHUIA 419 3TOr0 NOJsib30BaTesns npu
af\pecHbIX 3a89BOK BbICTaBNIEHUWN aApecCHbIX 3asiBOK. HacTpoinka He pacnpocTpaHsieT cBoe
LENCTBME Ha Kacchbl TOAbKO € npm3HakoM «PEMO ¢ UK» nnan «PMNC c
LIK» n 6e3 npmnsHakos «PEMO», «PEMO-M», «PMNC», 3a NCK/TIOYEHUEM
knaccos RPSPBXM n RPSPBBND, Ha KOTOpble gaHHasa HacTponka
AEeNCTByeT He3aBUCMMO OT HACTpoeK, 3af4aHHbIX HEMoCpeaCcTBEHHO Ha
Knacc
UrHopupoBaTb NpoBepKYy Npu OTKkNOYEeHME NPOBEPKN AOCTATOYHOCTM CPeACTB ANS NOpYyYeHU
BbIBOAE CpeacTB Ha BbIBOA AEHEXHbIX CPeacTB
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MapameTp

HasHauyeHue

NrHopunpoBaTb NpoBEpPKY Npu
BblBOAE CPEACTB MO CcYeTaMm
cybknneHToB

OTKNOYEHME NPOBEPKN AOCTAaTOYHOCTU CPEACTB Ha cyeTe
nonb3oBatens (cybknveHTa) npu onepaumun BbiBOAA CPeACTB, €C/IM Ha
cuyeTe cybbpokepa BEPXHEro YpoBHS AOCTAaTOYHO CPeACTB AN
BbIMNOJIHEHUA onepaunn. [laHHas HacTpolika nNpeAHa3HayYeHa Ans
nosib3oBaTesien C NpaBaMn MeHeaxXepa, C Lefibio BbINOJIHEHUS
HeobecneyeHHbIX onepaumi BbiBOAA CPEACTB MO cyeTaM ero
cybknneHToB

NrHoprnpoBaTb NpoBEPKY
OrpaHMyeHui No BpeMeHu

OTKNOYEHME NPOBEPKN OFPaHUYEHUI MO BPEMEHU N MHCTPYMEHTaM
(cM. n. 25) ana nobbix onepauni No ykazaHHOMY B HacTpolike UID
nonb3oBaTens

Komucecunsa 3a caenku ¢ ronoca

HacTpolika nprMMeHsieTcsa To/bKO Ans npeacTaBuTens 6pokepa. Ecnu
3asiBKa BbICTaBNSETCS NOJIb30BATENEM, AN11 KOTOPOro yKa3aHbl
3HauYeHusa KoMuccuin B nonax «Mo akumam» m «Mo obamraumnsam», To
BCE MoJaHHbIE UM 3aABKM 6yayT CUMTATLCA CAENKaMU C ronoca

Mo akuusam

3HayeHMe KOMUCCUMN Ha CAENKM C roaoca no akumsam

Mo obnuraymam

3HayeHMe KOMUCCUMM Ha CAeNKM C roaoca no obnmraumsam

Twnn KoMnccmm

Bbi6op TMNa KoMMcCcUKU. BO3MOXKHbIE 3HAUYEHUSA:
dukcnpoBaHHas (B npoueHTax oT o6beMa caenkn);
3a cpenky (B BanoTe pacyeToB 3a CAESKY, He3aBUCUMMO
oT obbeMa caenkn).

3HayeHne No yMonyaHuo: huKcMpoBaHHas

MakcmManbHbIn 06bEM 3a9BKU

MakcuManbHbI 06bEM O4HOM 3a89BKU KIMEHTa BHE 3aBUCUMOCTU OT
KJflacca MHCTpyMeHTOB. BantoTa, B KOTOpOV 3a4aeTcs 3HaveHune,
yKa3blBaeTcs B none «BantoTta». HacTpolika nMmeet 605ee BbICOKUMN
NPUOPUTET, YEM ApPYyrne HaCTPOMKM OrpaHmMyeHns obbema 3asBokK (CM.
nn. 10, 14, n 28)

BantoTa

BanioTta MakcMmanbHoOro obbema 3asaBku. Ecnun BantoTa He yKasaHa,
3Ha4YeHMe MakCMMasibHOro o6bema 3asBKM CUMTaeTCsl 3a4aHHbIM
B BasitoTe pacyeTtoB. HeobsA3aTenbHO ANa 3anosiHEHUS

Mpedwukc Koga KNMEeHTOB

CMMBONbHbIN NpeduKC, NCNOJb3YEMbI ANS YCTAHOBKW NEePCOHanbHOro
OEHeXHOro NMMMTa Ha AaHHOro NoJfb30BaTesNs, KOHTPOINPYEMOro B
CNny4yae OTCYTCTBUS AEHEXHOro MMUTA Ha KOA KJIMEHTa

3anpeLleHHble TOproBble cyeTa

CnuCOoK TOProBbIX CYETOB, NO KOTOPbLIM AAaHHOMY MOJ1Ib30BaTENIO
3anpeLweHbl onepaunn

Brknagka <<Orpan4eva Nno MHCTPYMEHTaAM>»

OrpaHuyeHusa no

WHCTPYMEHTaM

HacTpolika orpaHM4YeHunii Ha CMUCOK MHCTPYMEHTOB, pa3peLleHHbIX 4SS
TOproBbIX onepaunini JaHHOMY NOJb30BaTesNto

Knacc

Cnucok Knaccos, B KOTOPbIX ,CLEI;'ICTBYPOT orpaHun4yeHun
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MapameTp HasHauyeHue

Cnucok Cnucok 6ymar B BblbpaHHOM Kfacce, pa3pelleHHbIX AN COBEpLUEHMS
WHCTPYMEHTOB onepaumn
Kop pacuyeToB Koa pacueToB, ncnonb3yembli Npu 3aknoveHnm caenku. Ecnu kop

pacyeToB 3aZlaH, TO OrpaHMUYeHne No MHCTPYMEHTaAM pacnpocTpaHseTcs
TOMbKO Ha 3asBKU C YKa3aHHbIM KOAOM pacyeToB.

MHaue, orpaHnYeHune no MHCTPYMEeHTaM pacrnpoCTpaHAeTCcsa Ha BCe
[OMYCTUMbIE KOAbl PAcyeToB

Bknagka «3anpeLieHms no MHCTpyMeHTaM»

3anpeLueHns No MHCTPYMEHTaM HacTpolika orpaHM4YeHin Ha CMUCOK WHCTPYMEHTOB, 3anpeLleHHbIX AN
TOProBbIX Onepauuin JaHHOMY nosb3oBaTtesnto. HacTtponka nMeet
NpUOPUTET HaZ HacTponkon «OrpaHnMyYeHns No MHCTPyYMEHTaM»

_ Knacc Crnncok KaccoB, B KOTOPbIX AENCTBYIOT OrpaHnyeHuns

_ Cnncok Cnucok 6ymar B BblbpaHHOM Kfacce, 3anpeLleHHbIX A8 COBEPLUEeHMUS
WHCTPYMEHTOB onepaummn
Kog pacuyeTtos Koa pacuyeToB, ncnonb3yemblii Npu 3akaodeHun caenku. Ecnm kog

pacyeToB 3aflaH, TO OrpaHMUYEHMNE Mo MHCTPYMEHTAM pacnpocTpaHseTcs
TOJIbKO Ha 3asBKW C yKa3aHHbIM KOAOM pacyeToB.

MHaue, orpaHnyYeHmne no MHCTPYMEHTaM pacrnpoCTpaHsAeTCcs Ha Bce
AOMYyCTUMbIE KOAbl pacyeTos

Bknaaka «Pa3pelueHHble TOproeble cyeTa»

PaBDELIJEHHble TOproeble cyeTa Cnucok TOProBbIX CHETOB, MO KOTOPbIM AaHHOMY MOJ<ib30BaTEsO

paspeLllueHbl onepauuu

Bknagka «Knaccel 6e3 npoBepku 3asBOK>»

Knaccbl 6€3 npoBepku 3asiBOK Cnuncok Knaccos, AM1s 3as8BOK NO KOTOPbLIM A AAHHOMO Mosib30BaTens
He BbIMO/IHAETCS NpoBepKa A0CTAaTOYHOCTM CpeacTs. pu 3ToM
HacTpolKa He BNMsaeT Ha 6JI0KMPOBKY CPeACTB

Bce knacchbl OTMeHa NpoBepKM AOCTAaTOYHOCTU CPeACTB AENCTBYET ANs BCeX
Knaccos
Mo cnucky Cnncok KnaccoBs, ANs KOTOPbIX MPOBepKa AOCTAaTOYHOCTU CPEeACTB He

BbIMNONHAETCA

Bknagka «Komuccua no knaccam/rpynnam»

Komucecusa 3a caenku ¢ ronoca CraBkn 6poKepCcKon KOMUCCUM 455 AaHHOro noJsib3oBaTens

no Kfaccam M MHCTPYMEHTaM 3a onepauuu C rosioca B paspese KacCoB U rpynmn MHCTPYMEHTOB.
Ecnn HacTpowka 3agaHa Ansa Knacca onepauum v / uam HCTpyMeHTa
ornepauuu B COCTaBe rpymnnbl, OHa nepeonpeaenseT rnobansbHole
HACTPOMKM KOMUCCUM U HACTPOMKKU MO KOMUCCUWN Ha KIneHTa /
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MapameTp

HasHauyeHue

B WabnoHe, 3aJaHHOM Ha KOZA KJIMEHTa onepauumun, HO He OTMeHsleT

nX AeNCTBME ANa APYruxX KiaccoB U MHCTPYMEHTOB.

B pamMkax HacCTponKkn NpUOPUTET CTaBKWU, 3a4aHHON Ha rpynny, Bbille,
yeM y CTaBKW, 3a4aHHOM Ha Knacc.

3HayeHne HacCTPOMKN UMEET MeHbLUNI MPUOPUTET, YEM HACTPOMKH
KOMWCCUM C rosioca B WwabsioHe nonb3oBaTtens (cMm. n. 14) n 6onee
BbICOKMA MPUOPUTET MO CPABHEHMUIO CO 3HAYEHUAMN HACTPONKHM
«KoMucens 3a caenku € ronoca» Ans akuni n obnuvraumin, 3agaHHbIMU
Ha 3Toro nonb3osatens (cM. n. 9)

Knacc/I'pynna

Koa knacca wav rpynnbl, 4719 MHCTPYMEHTOB KOTOPbIX Ha3HayeHa
KoMuccmnsa. Ytobel fobaBuTb knacc / rpynny, HaXXMMTE Ha KHOMKY
«[106aBUTb>», B OTKPbIBLUEMCS OKHE Bbl6epuTe TUn co3gaBaemMoro
anemMeHTa (knacc / rpynna), Bbibepute Ko knacca / rpynnbi

M HaXXMUTe KHOMKY «OK»

Twnn KoMnccmm

Cnocob ykasaHus KOoMUCCUMU. BO3MOXHbIe 3HaYeHns:

«% OT o6bemMa» — NPOLEHT OT MCNOJSIHEHHOrO 06beMa;
«3a Nopy4vyeHme» — cyMMma 3a MOSIHOCTbIO UM YaCTUYHO
WCMOSIHEHHOE NOpYyYeHne;

«Max(%;3a nopy4yeHmne)» — MakCMMasibHOEe 3Ha4YeHune
MeXxAay NPOLEeHTOM OT MCNOJSIHEHHOrO o6bbeMa U CyMMo
3a NOJIHOCTbIO MM YaCTUYHO UCMOJSIHEHHOE Nopy4YeHne

CraBka B %

CraBka koMuccum 6pokepa B npoLeHTax oT obbema. 3agaeTcsa Ans
TUNOB KoMUCcUn «% oT obbeMa» n «Max(%;3a nopyyeHue)»

CraBka 3a
nopy4eHuve

CTtaBka KoMUcCcuM 6pokepa 3a NOJSIHOCTbIO MW YaCTUYHO MCMOSIHEHHOE
nopy4yeHune. 3agaeTcs Ans TMNOB KOMUCCUWN «3a NOpy4YeHue»
n «Max(%;3a nopydeHune)»

HacTpoiku Mmoayns npe-Tpens KOHTPONs — HAacTponku, Heobxoammble ansa pabotel Moayns npe-tTpeng

KOHTpOsi

Koa knuneHTa

MonHbIM ko4 knneHTa (He 4oNyCKaeTcs Mcnosb3oBaHme npedukca),
ANs KoToporo 6yaeT oCyLecTBASTLCSA NpoBepKa M OTNpaBKa
MHdopMaumn B cepsep ana Moayns npe-Tpensa KOHTpons

Ter

Ter pacyeTos, A/ KOTOPOro OCYLLECTBASETCSA NPOBEPKa
[OCTaTOUHOCTU CPEACTB

Cymma

CyMMa cpeacTs, BO3MOXHOCTb BbIBOAA KOTOPOM CO CYETa K/IMEHTa
ABNaeTcs curHanoMm Moaynio npe-Tpena KOHTPONAS O pa3pelleHnm
ornepaunin No cYeTy AaHHOro knveHta. Ecnn cepsep QUIK He mMoxeT
NO3BONINTb BbIBECTU CO CYETa KAIMEHTA yKasaHHy cymmy, Moaynto npe-
Tpena KoHTpons 6yaeT nocnaH cMrHan o 3anpete gajibHenwmnx
onepaumin No CYETy AAaHHOro KJNEeHTa.

HacTpoliku BubnmoTekn pacyeTta TMMUTOB 85
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MapameTp

HasHauyeHue

3HayeHMe napamMeTpa MOXeT 6bITb AOMOJHUTENBHO OFPaHNYEHO C
NMOMOLLbIO0 HAaCTpoMkM «OrpaHNUMBaTh BbIBOA AEHEXHbIX CPEACTB AJ15
npeTpena-KoHTponsa» (cMm. n. 23)

BantoTa BantoTa ucuncneHust CyMmbl
EanHuua EAMHULA MCYMCNIEHMS KONMYECTBA, UCNONb3yeMas A8 BblYUCTIEHUS
KonmyecTBa CYMMbI onepauuun KnneHTa. Bo3aMoXxHbIe 3HaYeHUs:

B N0Tax,;
B WUTYKaXx

Bknaagka «Orp. Ha KO1-BO TpaH3. NOJIb30B.»

OrpaHun4yeHune Ha KONM4ecTBO
TpaH3aKuumn

HacTpolka orpaHMyeHns KonmyecTsa TpaH3akuMn, oTrpasisemMblxX
nosb3oBaTeneM B CEKYHAY.

N3MeHeHMs AaHHOM HAaCTPOMKU NMPUMEHSIOTCA TOMIbKO Nnocne
nepenoakto4eHns nosb3oBaTens.

[JaHHasa HacTponka nMmeeTt 60s1ee BbICOKMN NPUOPUTET OTHOCUTENIbHO
aHanorMyHoOM HacTpolrikM Ha Bknagke «O6lne napameTpbl»

KonunuecTtso MakcuMarnbHoe AoMyCTMMOE KOMMYECTBO TPaH3aKUuii, OTrnpaBiasieMblxX
TpaH3aKuni Nnosb30BaTeNIEM B CEKYHAY
MporpamMma BktoueHMe / OTK/IIOYEHNE KOHTPOSA KOSTMYECTBA TPpaH3aKUuMn ans

nonb3osaTtens. Bo3MoxHble 3HayeHnsa: «KoHTponmMpoBaTb» / «He
KOHTPOJZINpOBaTb>»

Bknaaka «Orp. Ha KOM-BO TpaH3. Npe-Tpeia KOHTP.»

OrpaHn4yeHne Ha KONM4ecTBO
TpaH3aKUM Npe-Tpena KOHTpons

HacTpoiika orpaHMuyeHmnsa KonnmyecTsa TpaH3aKkLUmii, OTNpaBaseMblX
nosib3oBaTesieM Mo BbIGpPAaHHOMY KOAY K/IMEHTA B YKa3aHHbIi
NpoMeXxyToK BpeMeHWn. HacTpolika ucnosnb3yeTtcs Moaynem npe-tpeia
KOHTpONs

Koa knueHTa

Koa knneHTa, No KOTOPOMY KOHTPONMPYETCS OrpaHnyeHune. 3HayeHue
«*» npuMeHseTca ans obo3zHavyeHus Bcex KIneHToB. HacTpoika,
3aJaHHas Ha O4HOrO K/IMeHTa, NpUopmuTeTHEE HAaCTPOMKKU, 3a4aHHON Ha
BCEX KJINEHTOB

KonnyectBo
TpaH3aKuumn

MakcuManbHoe A0MyCTUMOE KOJIMYECTBO TpaH3aKLUMiA, OTNpaBsieMbIX
Mo/sib30BaTesfIeM MO YKasaHHOMY KOAY K/IMEeHTa B MPOMEXYTOK
BpeMeHU, 3afiaHHblil B none «MHTepBan nposepku, Mmc». Ecnu
napaMeTp COAEpPXMUT 3HaveHne «0», NpoBepKa orpaHNUYeHus

He BbIMNOSIHAETCS

MHTepBan nposepky,
MC

BpeMFI B MUNJTUCEKYHAAX, B Te4EHNE KOTOPOro noaACYMTbIBAtOTCA
TPaH3aKUuUnM OT KJIMEHTa

MHTepBan
610KMpoBaHus, MC

Bpems B MunnmcekyHaax, Ha Kotopoe 6rokupyetcs obpaboTtka
TpaH3aKL|,l/Il7I B Cnydae npeBbilleEHNA A0ONYCTUMOro KosindyecrtBea
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MapameTp

HasHauyeHue

lMporpamma

BktoueHue / OTK/IlOYEHNE KOHTPOS KONMMYECTBa TPaH3aKLUMiA Mo
AaHHOMY KoZy K/IMEeHTa ANs Nnosib3oBaTensi. BO3MOXHbIe 3HaYeHus:
«KoHTponMpoBaTtb» / «He KOHTpoMpoBaTb»

Bknaaka «Orp. Kof. TpaH. No MHCTP.

OrpaHu4. Ha KoONM4ecTBo
TpaH3aKuni No MHCTPYM.

HacTpolka orpaHMyeHns KonmMyecTsa TpaH3aKuMin Ha BbiCTaB/IeHWE,
U3MEHEHME U CHATWE 3asBOK B MHTEpBas BPEMEHW B paMKax O4HOIO
Nnonb30BaTeNsa MO KaXXAOMY KIacCy U MHCTPYMeHTY. TpaH3aKkuuu no
pa3HbIM KflaccaM, UHCTPYMEHTaM U NOMb30BaTesNsiM He CYMMUPYIOTCS.
[aHHasa HacTpoiika nmeeT 60nee BbICOKUIA NPUOPUTET OTHOCUTENBHO
aHaNorMYHOM HaACTPOMKKN Ha BKIagke «MHCTpyMeHTbI» (CM. . ).
OrpaHuyeHusa Ha napbl 3HavyeHnin «Knacc» + «MHCTpyMeHT» nmerot
cneaywwmii npuopuTteT (B nopsiake ybbiBaHUS):

«Knacc» + «VIHCTpyMeHT»;

<ALL> + «/IHCTpYMEHT>»;

«Knacc» + «BCe MHCTPYMEHTbI»;

_ <ALL> + «BCe WMHCTPYMEHTbI».

N3MeHeHMe faHHOW HacTPOMKM NMPUMEHSETCH TO/IbKO nocne
nepenoakntoveHns nosb3oBaTens

Knaccsbl

CnnCcoK KNaccoB MHCTPYMEHTOB, MO KOTOPbIM 334aeTCs orpaHu4eHme.
HoBbIN CNMCOK KaccoB A06aBNsSeTCs HaXaTUeM KHOMKkM «[1o6aBuTb».
Ons 0603HayveHMs BCEX KlacCcoB yKaxute <ALL>

KonnyectsBo

MakcuManbHOe KONMYeCcTBO TpaH3aKUMii, KOTOpoe MOXeT 6biTb
oTnpaBneHo oAHUM nosb3oBaTtenem cepeepa QUIK B 3agaHHbIN
nHTepBan BpeMeHu. None Heoba3aTenbHO AN 3aN0fIHEHUS

MHTepBan

BpeMms B cekyHaax, B Te4eHMe KOTOpOoro NoAcCyYMTbIBaOTCS
TpaH3aKuun. 3HaYeHME NO YMOSTHYAHMUIO: «1»

MHCTpYMEHTBI

CnnCOoK MHCTPYMEHTOB YKa3aHHOro Kiacca

BCE UHCTPYMEHTHI

OrpaHunyeHue Ha KONMYeCTBO TPaH3aKunii AeCTBYET Ha BCe
MHCTPYMEHTbI Knacca

no Crucky

Cnuncok KOAOB MHCTPYMEHTOB, Pasfe/ieHHbIX 3ansTbiMU, Ha KOTOpbIE
[eWCTBYeT OrpaHnYeHne Ha KOMMYecTBO TpaH3akumin. lonyckaeTcs
MyCcTOl CNNCOK — 3TOT C/lydai SKBUBaNeHTeH Bbl6OpY 3HAYEHUS «BCe
UHCTPYMEHTbI»

I (*) KomMeHTapui K npepuKcy Kkoga KJIMEHTOB:

Hanpumep, ecnuv And nosb3o

BaTens «[lletpos MeTp MNMeTpoBnu» ¢ koaoMm «100036» 3agaH

npedukc «PRF», To 3TO 03Ha4aeT, YToO MeHea)Kep bpokepa MOXET MOCTaBUTb AE€HEXHbI

NNMUT Ha NCEBAO-KJIMEHTA «

PRF100036». Ecnn B ganbHenLWweM 3TOT NoJSib30BaTENb
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BbICTaB/ISIET 3as9BKY A1 K/IMEHTA, KOTOPOMY HE YCTAHOBJNIEH AEHEXHbLIN NUMUT, caenka byaer
obcyMTaHa Ha AEeHEeXHOM NMMUTe nceBao-kaneHTa «PRF100036>.

(**) KoMMeHTapum K HacTpoikaM «Pa3pelueHHble TOproBbie cyeTa»
M «3anpeuleHHble TOProBble cyeTa>:

[Jna npoBepKn Hanuumns paspelleHns Ha coBeplleHne onepauun Ana onpeaesneHHoro
TOProBOro CYETa NMPOUCXOAUT NMpoBepKa HACTPOEK B cleAyloLleli NocnesoBaTe/lbHOCTH:

1. Ecnu TOproBbll CYET €CTb B CMUCKE «3arpeLleHHble TOProBble cyeTa», To onepauus
3anpelyeHa.

2. Ecnu Toproebiii CYET €CTb B CMUCKE «Pa3pelleHHble TOProBble cyeTa» MU OTCYTCTBYET
B CMMCKe «3amnpeLleHHbIe TOProBble CYeTa», TO onepaumsa paspeLleHa.

3. Ecnu ToproBbiii cHET OTCYTCTBYET B CMMCKax «Pa3pelleHHble TOproBbie cyeTa»
N «3anpeLleHHble TOProBble cYeTa», HO B CMMUCKe «Pa3pelleHHble TOproBbie cyeTa»
NPUCYTCTBYIOT ZIpyrMe TOproBble CYeTa, TO onepalms 3anpelieHa.

4. Ecnu cnuckun «Pa3spelleHHble TOproBble cyeTa» U «3anpeLlleHHble TOproBble cyeTa»
nycTble, onepauus paspeLleHa.

I (***) KoMMeHTapum K HacTpoike «OrpaHM4YEeHUs Mo UHCTPYMEHTaM»:

1. Hanpumep, ecnu B cnucke «Knacc» ykasaH knacc «TQBR», 1 Ansa Hero 3ajaHbl
WHCTPYMEHTbI ¢ kKogamn «EESR», «EESRP», To 3TO 03Ha4yaeT, YTO AaHHbIA NOSb30BaTeNb
CMOXeT no kKnaccy «Al-Akumm» coBepllaTb onepaunm Tonbko ¢ 6ymaramm «PAO E3C» un
«PAO E2C-n».

2. Ecnn knacc He BK/OYEH B CAWCOK, NOMb30BATENO pa3peLleHo NpoBOAUTb onepaunm
CO BCEMU UHCTPYMEHTaMM 3TOro knacca (Npv HannymMm npas Ha paboTy C 3TUM K1accoMm).

3. [na yCTaHOBKM OrpaHWYeHnii Ha J0CTYMHbIE MHCTPYMEHTbLI BCEM MOJSIb30BaTENAM
ncnonb3yiTe cTpaHuuy «OrpaHMyeHus Ha... / [locTynHble 6ymaru».

4. HacTpoliku orpaHUYeHnit No MHCTPYMEHTaM B paspese KoAoB pacyeToB paboTaloT
HEe3aBUCMMO OT HaCTPOMKKN «MrHOpMpOBaTb NPOBEPKY ANA aAPECHbIX 3asBOK».

10.KnueHntbl / Komuccusa 6pokepa

CTpaHuua «KnuneHTbl» UCNonb3yeTcs ANsA rpynnMpoBKU CTPaHMUL C HAaCTPOMKOM NapaMeTpos,
KOHTPO/IMPYEMbIX MO KOAAM KMeHTa. BnoxeHHble (NoAYMHEHHbIE CTPaHMULbI) pasaensTcs
B ONMCAHUN CUMBOJIOM «/>.
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Ha ctpaHuue «KoMuccms 6pokepa» HaCcTpanmBalTCs UCK/IIOUYEHNS U3 06LINX NpaBui pacyeTa

KOMWCCMOHHOIO BO3HarpaxzaeHus 6pokepa, 3aAaHHbIX «No YMOJYaHMIO» Ha cTpaHuue «06ume
napameTpbi».

HacTpolika ocyLlecTBASIETCA MO C/eAYyHoLWEMY NMPpUHUNUNY:

B cnncok «KnneHTbl» f06aBnsitoTCa KoAbl KIIMEHTOB, B OTHOLLEHUN KOTOPbIX AENCTBYHIOT
MHAUBMAYaSIbHbIE HACTPOWMKN;

[ns npocMoTpa U HAaCTPOWMKM OrpaHMYEeHMUi HY>XXHO BblbpaTb KIMEHTa 13 cnmucka. Ha akpaHe
0TO6pPa3nTCs TeKyllee COCTOsSIHME ero HacTpoek;

OrpaHU4YeHnss MOXHO 3a4aTb BPYUHYO, UWIN NPUMEHUTb WAabOH HacTpoek, chOpPMUPOBaHHbIN
Ha cTpaHuue «KnueHTbl/LWabnoHbl/MNo koMuccumn».

MpaBuna pacyetTa KOMUCCUM MOTYT 6bITb YKasaHbl A1 rpynnbl KIIMEHTOB Mo npedukcy Koaa
KnuneHTa. Ecnu ykasaH koa knveHTa «E*», To npaBuia pacyeTa pacnpoCTPaHSATCA Ha BCEX
K/IMEHTOB, KOJ KJ/INEHTA Y KOTOPbIX HaYMHAETCS C cuMBONa «E», 3a UCKNOUEHMEM TEX, KOTOPbIM
HaCTpOEeHbl OTAE/bHbIE NPaBua pacyeTa KOMUCCUWN UM NpaBu/ia pacyeTa KOMUCCUK Mo WwabsioHy

(cm. ).

Mpu HacTpolike pacyeTa KOMUCCUM NO NpeduKCy Koda UCnosib3oBaHue WabnoHoB
He AoNYCTUMO, T.€. AOJIKHO 6bITb BbIGpaHO 3HaUeHue «6e3 wabsoHa».

KnneHTe: JLlaHHeie no kameHTy ¢ kogor: 1000 TN KOMMCTIM: Wkana KomMMceHK w ~
Koael knueHTos ~ P UK CUPOBAHHERA KOMUCCHA (%]
e Hcnonbsoears watnoH "
MEPAMETPOE KOMMCTHM TapudpHeniinnar: | Mo yomuaHHo s
U fies WatnoHa i Kotuzcua 3a caeky [pys.]:
Korucoua 3a 1 nor saqstd [pud.]:
100
1003 Forucoua 3a 1 Gyraary [pya. ]
0 Karuccua PEND: 7
1006 MR ERR GETaeTE Makc, offbet 33ABKM KAHEHT S 15000
B BanTe |HUF| A
1007 YHaandTe BoE KAWEHT CKUe
1008 KOOE! W3 WABN0HOE Nepeq, HacTpoika Weankb! KOMWGCHM; 2
WMNOPTOM =
1010 C cyrarel, pyd Pastep komucouu, %
1011 v 10000
T Dodasume
=1 Ypanms R R
F: Notasume % Ypanme |
FbH. |1 |Ma|<c.:|2 |M.06.: k!
KOMMECHA 33 SAEMKY 40 MUH. 0f., pya.:
[W] LUk ana KOMMCCHM © NEPECHETOM Ha MpaHkue
M Feerenrmeren_aommenreven mres o smomaen o ef@eme—e )

Onepaud PMC, PEND - Komucoud no knacca  Beieod cpeacTs  CreuMansHble knacckl  JTPaHWYEHHE LeH 33AE0K  MyneTie, 4 |

O6wue [no knaccam]  D6wwe Mo MHCTRYMEHTaN]  MCnoAbayoW e KpeauT (No knaccam)  Menossuowmne kpeauT [no uHeTpe 'Y
OrpaHYEHA Ha LEHR! SAABOK, OrpaHUYEHHA NO KASCCAM WHCTPYMEHT O
Ul eHTp auanazoHa ueH
(O Terywan cpegHessseweHHaR
Llena nocneaHei caenku
(O UeHa oTkpemua
() Prinounan uena s4ep. aHa
() UeHa zakpemua
(®) TeopeTHieckan UeHa onWHoHa

71 Nodasure 1 Ynane
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MapameTp

HasHaueHue

KnneHTsbl

CrnnCoK K/IMEHTOB, B OTHOLLIEHMW KOTOPbIX AENCTBYIOT MHANBUAYaSbHbIE
HacTpoWku. [Ina 3agaHns NyCcToro Koaa KiMeHTa YKaXuTte 3HadeHne
«<EMPTY>» 1 Bknounte naxkm «3asaBkun 6e3 koga KJIMeHTa» u
«PaccuunTbiBaTb 3as89BkuM 6e3 koaa knmeHTa» (CM. n. )

Mcnonb3oBaTb WabnoH
napaMeTpoB KOMUCCUM

Bbi6bop crnocoba HacTpolku — npuv nomMowm wabnoHa nnm Bpy4dHyto.
Ecnun BbI6paHo 3HaveHne «be3 wabnoHa», ToO CTAHOBATCS AOCTYMHbI
nons Ans Hactpoek. Ecnu Bbi6paHo Ha3BaHMe kakoro-nmbo wabnoHa,
TO NPUHUMAIOTCS YKa3aHHble B HEM HACTPOMKM U BCE OCTasibHble Noss
CTQHOBATCSA HeAOCTYNHbIMK (CepbiMu)

KHonka «/MNopT COOTBETCTBUIN»

Bbibop daina onsa 3arpy3km COOTBETCTBUIA MeXAY KOAAMU KJIMEHTOB U
wabnoHamn TapndHbiX NnaHos. OnncaHne nNpoueaypbl MMAoOpPTa
CM. 1. . ®opmaT danna cMm. n.

YpaanaTbe BCce KNIMEHTCKME KoAbl 13
wabnoHoB nepes MMNOPTOM

Mpu3HaK O4YMCTKN TEKYLLMX HACTPOEK COOTBETCTBMIN KOAOB K/IMEHTOB U
wabnoHos TapudHbIX NJ1IaHOB Nepej UMMNOPTOM 3Ha4YeHun ns danna.
Ecnu npusHak BKAKOYEH, TO Nepes HavyasoM UMNOopTa BbINMOSIHAETCA
npoBepka HanAn4yMsa B UMNOpTUpyemMoM daisie CTPOK C KOPPEKTHbIM
onucaHWeM cooTBETCTBUN. Ecnn daiin 6bi1 HeKoppekTeH nMbo NycT, To
OYMCTKA He BbINONHAETCS

Twnn KoMmnccmnm

Bbibop crnocoba ykaszaHns KOMMUCCUW. BO3MOXHblE 3HAYEHUS:
«PUKCMPOBaHHaA» — UCMNOJIb30BaHNE OAHOM CTaBKU
KOMWUCCWMOHHOIO BO3HarpaxaeHust HesaBMCUMO OT
obopoTa;
«llkana KOMUCCMN» — NCNOJIb30OBAHME LWKabl KOMUCCUK;
«3a caenky» — UCMoJib30BaHMe pacyeTa KOMUCCUN B
3aBUCUMOCTM OT KOJIMYECTBA MCMOJIHEHHbIX MOPYYEHUN, a
He OT UX AeHeXHoro obbema, CM. ;
«Max(caen., duUKc.)» — Npu pacyeTe BbibMpaeTcsa To
3HayeHune, KoTopoe 6onblle. Ecnn NpoueHT OT 3asBKKU
MeHblle PUKCMPOBAHHOMO NiaTexa 3a coBeplleHune
onepauuu, To BbibnpaeTcs GUKCMpOBaHHbIN niaTtex. B
NPOTMBHOM C/lyyae BblbMpaeTcs 3Ha4YeHne NpoLEHTOB OT
3asBku. MoapobHee 0 pacyeTe KOMUCCUN CM.

'
«3a 10T» — NCNOJIb30BaHMe pacyeTa KOMUCCUN B
3aBMCMMOCTU OT KONIMYECTBA JIOTOB B 3asiBKe, B LUTyKax
(A4ns cnoT-pbIHKA);
«3a byMmary» — ncrnosib3oBaHMe pacdeTa KOMUCCUN B
3aBUCMMOCTM OT KosinyecTBa bymar B caesnke, B WITyKax;
«Max(cpen., WTyKy)» — Nnpu pacyeTe BblbMpaeTcs TO
3Ha4YeHne KOMMUCCUK, koTopoe b6onble. Ecnu kommnccus,
paBHasi BEIMYNMHE KOMUCCUM «3a LUTYKY», YMHOXEHHOMN
Ha KOJINYECTBO MHCTPYMEHTOB B 3asiBKe, MeHbLlUe
KOMWCCUM, YKa3aHHOW B NapaMeTpe «3a CAenKy», TO
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MapameTp

HasHaueHue

BblI6MpaeTca KOMUCCUS «3a caenky». MHauye Bbibupaetcs
3HaAYeHME KOMUCCUM, MOCUMTAHHOIN NO NapaMeTpy «3a
WTYKYy». MNoA KOMUCCUEN «3a CAENKY>» NMOHUMAaEeTCs
CyMMa BO3HarpaxaeHus 3a nopydyeHue (3aaBky), ee
pasMep He 3aBMCUT OT KOSIMYECTBa CAESIOK Mo 3asBKeE.
Oco6eHHOCTU pacyeTa KOMUCCMM B 3aBUCUMOCTM OT TUMA CM. B

dukcnposaHHas kommceuns (%)

BenuunHa durkcnpoBaHHOM komuceumn, B %. MNapameTp «Tun KOMUcCUn»
OOJKEH MMeTb 3HayeHue «dukcmposaHHasa Kommceua» unm «Max(caen.,
dukc.)»

TapudHbIA nNiaH

Bbli6bop TapuvdHOro nnaHa aAng wkanbl KoMmccuu. Mapametp «Tun
KOMUCCUM» AONXKEH UMETL 3HayeHne «llkana komuccum». TapudHble
niaaHbl GOpMUPYIOTCA Ha cTpaHuue «bpokepckas kommuccusa». Ecnm
Apyrue TapudHble nnaHbl He 3a4aHbl, NCNOb3yeTcs TapudHbIN nNiaH
«lMo ymonuaHuio»

Komuceunsa 3a caenky (py6.)

BennunHa 6pokepCKoO KOMUCCUKN, B3MMAEMOW 3a KaXKaoe UCMOSIHEHHOEe
nopy4eHue. MapameTp «Tun KOMUCCUM>»> AOJIKEH UMETb 3HaYeHne «3a
caenky», «Max(caen., dukc.)» unn «Max(caen., WTyKy)»

Komuccusa 3a 1 6ymary (py6.)

BennunHa 6pokepckoi KOMUCCUM, B3MMAEMOM 3a KaXAayt eauHuLy
WHCTPYMeHTa B 3asBke. MNapameTp «Tun KOMUCCUU» AONXKEH UMETb
3HayveHune «3a bymary» nnmn «Max(caen., WTyKy)>.

Ons UHCTpYMEeHTOB € APO6HbIM KO/IMYECTBOM KOMUCCUSA 3a4aeTcs U3
pacyeTa 3a Lenylo YacTb 3HaYeHUS KOM4ecTBa

Komuccusa 3a 1 not 3aasku (py6.)

BennunHa 6pokepCKOM KOMUCCUKN, B3MMAEMON 3a KaxKablil 10T B 3asiBKe.
MapameTp «TuN KOMUCCUN» AOXKEH UMETb 3HAaYeHue «3a NoT»

Komuncecusa PEMO

BennuunHa kommccum no caenkam PEMNO, B % 3a KaxAabli AeHb CpoKa
PEMO. 3HayeHMe Nonst HE MOXET 6bITb HY/IEBbLIM, HYJIEBOE 3HAYEHME
6ynet cOpolieHo Npu coxpaHeHUn pe3ynbTaToB pefakTupoBaHus. Ecnu
3HaYyeHMe He yKas3aHo, TO KOMUCCUS paccymTbiBaeTcs no rnobanbHbIM
yCTaHoBKaM, CM. M. . MapameTp nMeeT MeHbLINI NpuopuTeT
MO OTHOLIEHMIO K HAacTPOlKe KOMUCCUM MO Knaccam, 3ajaBaeMon
Ha BKkagke «KoMuccum no knaccam».
Ons knaccos PEMNO HacTporka nmeeT 6051ee BbICOKMA MPUOPUTET, YEM
ApYyrne HacTpOMKU KOMUCCUM, 3aJaHHble Ha KOA KnueHTa. Ecnu dnaxok
«Mpnoputet KoMMccum B wabnoHe ans onepauun PEMO» (cM. n. )
BKJIIOYEH, TO B paMKax HacTpOeK KOMUCCUM, 3aA4aHHbIX Ha KOA KJIMEHTa,
kKoMuccusa PEMO mMeHee npuopuTeTHa, YeM HacTPOMKM KOMUCCUN,
3ajaHHble Ha KOHKPETHbIN Knacc. pu 3TOM cneayeT yunuTbiBaTb, YTO:
KOMMCCUA MOXET 6bITb 3aaHa Ha Kjlacc yepes
Bbl6paHHbIN TapudHbIA NNaH;
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MapameTp

HasHaueHue

«HyJleBas KOMUCCUSA» B TapUPHOM nnaaHe (cMm. n. )
He CUMTaeTCs HaCTPOMKOM, 3alaHHOM Ha Knacc, U uMeeT
MEHbLUMI NMpuopuTeT, yeM kommnccus PEMO

Makc. 06beM 3asABKU KJIMEHTA

MakcuMManbHbIl pasMep 0AHOW 3asiBKW K/IMEHTa BHE 3aBMCUMOCTU OT
K/lacca MHCTPYMEHTOB, BblpaXeHHbI B BaltoTe, yka3aHHON B MNoJie «B
BasioTe»

B BankTe

BantoTa, B KOTODOVI YKa3blBaeTCA MaKCHMMasbHbIN pa3Mep 3adaBKU
KIIMEHTa

UrHopmpoBaTb KOMUCCUK 3a
COENKKM C ronoca

OTK/I0YaeT CHATUE KOMUCCUM 33 CAEJIKU C ronioca no AaHHOMY KJIMEHTY

HaCTpOVIKa WKaJ<ibl KOMUCCUU

HacTpolika wkanbl kommuccun. MapameTp «Tuna KOMUCCUM» AOJIKEH
MMETb 3HaueHune «llkana komuccum». O NpaBuMnax HaCTPOMKK LIKanbI
KOMMCCUM CM. M.

BantoTa, B KOTOPOW MHTEPNPETUPYHOTCS 3HAUEHUS CYMMbl, KOMUCCUU

1 obopoTa B 4aHHOW HAaCTpPOMKe, MOXET BbITb M3MEHEHa A 3a4aHHOro
cnmcka knaccos (nogpobHee cMm. . )

C cyMMbI, py6b.

HwXHAa rpaHnua AHEBHOro 060p0Ta KNUeHTa, C KOTOpOVI Ha4ynHaeTCcA
NnpuMeHeHune AAHHOWM CTaBKU KOMUCCUM

PazMep koMmuccum,

BennymMHa KOMUCCMOHHOIO BO3HarpaxaeHus B rnpoueHTax

%
MuH. MunHnManbHoe 3Ha4yeHune 6pOKepCK017| KOMUCCUUN 3a AEHb, B BankOTeE
pacyeToB
Makc. MakcmManbHOe 3HauyeHue 6pOKepCKOl71 KOMUCCUUN 3a AEHb, B BaJOTE
pacyeToB
M. 06. MUWHUMasbHbIV AHEBHON 060POT, C KOTOPOrO HAYUCASIETCS KOMUCCUS, B

BaNlOTE pacyeToB

Komuccusa 3a caenky ao MmuH. 06.

OUKCMpOBaHHas KOMUCCUSA 3a KaXkayto CAEeNKY, B BaJlOTE pacyeToB.
KomMuncemsa BanmaeTcs Ao Tex nop, noka AHeBHON 060pOT He npeBbICcUT
3HayeHus «M. 06.». Mo ymonyaHuio none nycroe

LLlkana KOMUCCHUM C NEpPECHETOM
Ha rpaHuue

BkntouaeT nepepacyeT 3Ha4eHUs1 KOMUCCUK NMpU Nepexose rpaHuLb
MeXAy pas/INyHbIMU MPOLEHTHbLIMWN CTaBkaMu. NapameTp «Tun
KOMUCCUN>» OOJIXKEH MMETb 3Ha4veHue «Llkana koMmuccum». ®Onaxok
UMeeT TPU COCTOSIHUS: «BKJIIOUYEH» — 3Ha4YeHUs1 KOMUCCUN
onpeaenseTcs, UCxoasa U3 AHeBHOro 060poTa KAMeHTa U WKanbl
KOMUCCUU, «BbIK/IIOYEH» — MepepacyeT He NPUMEHSEeTCs, 3aKpalleHHbIN
KBagpaT — ucnonb3yetcsa rnobanbHas HacTpowka. NogpobHee o
nepecueTe cM. n.
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OKpyrasaTb KOMUCCUIO C YHETOM
obopoTa

BkntoyaeT KOPPEKTHbIN pacyeT KOMUCCUM B ClyYasiX CAENIOK Manoro
ob6beMa 1 Npu YaCTUUYHOM UCMOSTHEHUUN 3asIBKM HECKONbKMMU cAeNKaMu
MeHbLuero obbema.

®dnaXkok UMEET TPU COCTOSAHMUSA: «BK/IIOYEH» — KOMUCCUS Bpokepa Mo
LWKaNne OKpYrnseTcs Ha CyMMapHbIi TOProBbllii 06bEM KITMEHTCKUX
onepaunit 3a IeHb, «BbIK/IIOYEH» — HE MPUMEHSETCS, 3aKpalleHHbI
KBagpaT — ucnosnb3yeTcs rnobanbHas HacTpoiika. MogpobHee cM. M.

Bknaaka «Pa3spelweHns no Kinaccam», CM.

Pa3spelueHHble ans TOprosau
6ymaru

HacTpoiika cnvcka 6ymar, paspelleHHbIX KINEHTY ANl COBEpLUEHUS
TOproBbiX onepauuii. Ecnu kakon-nnbo Knacc BKKOYEH B CMUCOK
«Knacc», To ans Hero 6yaeT AeCTBOBaTb OrpaHUYEHNE Ha CMNCOK
WHCTPYMEHTOB, pa3peLleHHbIX Al TOProBn

Knacc HanMeHoBaHMe knacca, B KOTOPOM AeNCTBYeT orpaHuyeHne. Hosbl
Kknacc gobaBnseTca HaxaTueM KHonku «Jo6aBuTb» 1 BbIGOPOM
HanuMeHoBaHUsA U3 Cruncka

Cnuncok Cnuncok naeHTMhMKaToOpoOB paspelleHHbIxX bymar, yepes 3ansaTyto.

MHCTPYMEHTOB Ons obo3HaveHus Bcex bymar knacca ykaxute <ALL>. Tak xe

BO3MOXHO MCMNOMb30BaTh NpeduKc Ans MHCTPYMEHTOB, HanpuMep,
MOXXHO pa3pellunTb Bce 6yMarn, HauymHawowmecs Ha A*

Bknaaka «3anpeweHuns no Knaccam», CM.

3anpelleHHble Ans TOProsau
6ymaru

HacTpoiika cnucka 6ymar, 3anpeLweHHbiX KITMEHTY ANS COBepLleHns
TOproBbIX onepaumin. Ecnn kakon-nmbo knacc BKAOYEH B CMNCOK
«Knacc», To Ansa Hero 6yaeT AeNcTBOBaTh OrpaHMYeHne Ha CrMCOoK
WHCTPYMEHTOB, 3anpeLleHHbIX AN Toprosaun. MNpaBuna HacTpoOnku Te
Xe, YUTO M ANns BKNaaku «PaspelieHuns no knaccam»

3anpeLeHnsa Ha oTKpbITue no3nummn

Knacc

HanmeHoBaHMe Knacca, No KOTOPOMY 3anpeLlaeTcs OTKpPbITUE HOBbIX
no3nuMin, a TakXxe HapawmBaHme (Mo MOAYJO) paHee OTKPbITbIX
nosuumin. Hoebin knacc gobaBnserca HaxxaTtueM KHOMkn «JobaBntb»
1 BbIGOPOM BCEX KIaccoB UM HaMMeHOBaHUA U3 cnucka. Ecnm knacc
BKJIIOYEH B CMMCOK, TO NO YKa3aHHbIM B HEM MHCTPyMeHTaM byaer
BO3MOXXHO TOJIbKO 3aKpbITUE MO3ULMNA.

[Ons nonb3oBaTtenen C BKAKOYEHHON HAaCTponKon «MrHopmposaTb
OTCYTCTBME MO3MUMIA» B NMpaBax Mo Kaccy HaAacTpoMKa UrHoOpuUpyeTcs.
[elcTBne HacTponku «3anpelleHns Ha OTKPbITME NO3ULMIN>»
pacnpoCTpaHAeTCs TOSIbKO Ha MHCTPYMEHTbI, TOProBfs KOTOPbIMWN He
3anpeweHa ApyrMMm HacTponkamn. Cm.

Cnuncok
WHCTPYMEHTOB

Cnuncok konoB MHCTPYMEHTOB yKa3aHHOoro knacca. Aing 0603HaueHuns
BCEX MHCTPYMEHTOB K/laCCa YKaXXuUTe B KayecCcTBe Koda MHCTPYMEHTA
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<ALL>. Takxe BO3MOXHO UCMN0ONb30BaTb NpedunKC KoAa MHCTPYMEHTA.
Hanpumep, MOXHO 3anpeTnTb BCE NHCTPYMEHTbI, HaunHawwuecs Ha RI*

Bknagka «PaspelleHunsa rno cyetam»

PaspelueHHble Ans TOproenm HacTtpotika cnuncka 6ymar, paspeleHHbIX KIMeHTY AN COBepLUeHUs

6ymaru (no cyetam) TOProBbIX onepauMn No ykasaHHOMY cyeTy. Ecnun kakon-nmbo cuer
BKJIIOUEH B CNUCOK «CyeT», TO Ans Hero 6yaeT AeNncTBOBaTb
orpaHuyeHme Ha CNNCOK MHCTPYMEHTOB, pa3peLleHHbIX A1 TOProBu.
Korpa ToproBbiii cHeT onepauum ya0BAeTBopsieT HECKOIbKUM CTPOKaM
BHYTPM HacTpOMKK, TO onepaunsa paspellaeTcs, ecain XoTsa 6bl B 04HOM
M3 3TUX CTPOK YKa3aH Koj MHCTpyMeHTa / npedunKc KoLa MHCTPYMEHTa
onepaumm

Toprosbii cyeT Koa ToproBoro cuyeta, B OTHOLIEHNN KOTOPOro AeNCTBYET OrpaHuyeHue.
HoBbI cyeT gobaBnseTca HaxaTueM KHOMKKM «[1o6aBuTb» U BBOAOM
0603HayeHns cyeTa B OTKPbIBLUEMCS OKHe. [lonyCcKaeTcsa yKa3aHue
TOProBbIX CHETOB MO NpedunKcy, HaNpMMep, MOXHO pa3peLllnTb Bce
Toprosble cyeTa, HaunHawwmecs Ha L02, ykasas B HacTponke LO2*

Cnuncok Cnncok naeHTMdnKaTopos paspelleHHblix bymar, yepes 3anaTyio.

WHCTPYMEHTOB JonyckaeTcsa ykaszaHue WHCTPYMEeHTOB no npedukcam KoaoB
WHCTPYMEHTOB, HanNnpmMep, MOXXHO paspeLlnTb BCe MHCTPYMEHTHI,
HaunHawwmecs Ha RI, ykasaB B HacTpolike RI*

Bknaaka «Onepauuun PMNC, PEMO», npnopuTeT MCNOb30BaHUS HAaCTPOEK CM. B

OrpaHudeHune onepauun PINC, PEMO no koay pacyeTta

Pa3peléHHble Koabl pacyéToB HacTpoiika cnmMcka Ko4OB pacyeToB, pa3pelleHHbIxX ans onepauun PrC,
PEMNO

Bce koabl pacyétoB Pa3spelleHbl BCe KOAbl pacyeToB

Mo crnucky PaspelleHbl KOAbl PacYeTOB, NEPeYUC/IEHHbIE B CMUCKE Yepes 3ansTyio.
Wcnonb3oBaHue npedukca Kofa pacyeToB He OMyCKaeTcs

3anpeLéHHble Koabl pacyéTtos HacTpolika cnucka KoAOB pacyeToB, 3anpeLlleHHbIX ansa onepaumin PIC
n PEMO. MNpaBnna HacTpoOMKKN Te Xe, YTO U AN pa3peLlleHHbIX KO4OB

OrpaHunyeHune onepauunn PINC, PEMO no koay KOHTpareHTa

PaspelleHHble KOHTpareHTbl HacTpolika cnncka KOHTpareHToB, C KOTOPbIMW paspeLleHo NpoBeaeHue
onepauuin PMC n PEMNO

Bce koHTpareHThl Pa3peleHbl BCe KOHTpareHThl

Mo cnucky PaspelueHbl KOHTpareHTbl, NEPEYNCIIEHHbIE B CMIUCKE Yepe3 3ansaTylo.
Yka3zaHue npedukca KOHTpareHTa He AonyckaeTcs
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3anpelwéHHble KOHTpareHTbl

HacTpoika cnmMcka KOHTpareHToB, C KOTOPbIMWX 3anpeLleHo nposeaeHue
onepauuin PMC v PEMO. MNMpaBnna HacTpOrKK Te Xe, 4To 1 ANs
pa3peLleHHbIX KOHTPareHToB

Bknaagka «KomMuccum no knaccam»

KoMucecmna no knaccam
U MHCTPYMEHTaM

HacTpolika TMNoB KOMUCCUW ANt OTAENbHbIX KIACcCoB U Fpynmn
WHCTPYMeHTOB. MNMpuoputeT Bbi6Opa CTaBKM KOMUCCUMM CM. B M.

Knacc/Tpynna

Kog knacca wnau rpynnbl, AN MHCTPYMEHTOB KOTOPbIX Ha3Ha4yeHa
KoMmuccusa. Ytobbl fobaBuTb knacc / rpynny, HAKMUTE Ha KHOMKY
«[106aBUTb>», B OTKPbIBLUEMCS OKHe BblbepuTte Tun co3gaBaeMoro
aneMeHTa (knacc / rpynna), Bbibepute Ko Knacca / rpynnbl U HaXMUTe
KHOMKYy «OK»

Twnn KoMmccmm

Cnocob6 ykasaHust kommccum. OnucaHme TUNoB KOMMUCCUM NPpUBEAEHO
Bbille B AaHHOM Tabnuue

Bennuunna

BennuunHa 6pokepckoit KoMnccuu. ns Kommccuini Tuna «Max» —
Be/IMUMHa 6pOKepCKOi KOMUCCUK 3a cAenKy. EAMHULBI nsmMepeHus
3aBUCAT OT BbIGPAHHOMO TMMA KOMUCCUM

Bennunna 2

Ons Tmna komucenm «Max(caen., dukc.)» — dukcmpoBaHHas BeMyYnHa
6poKepCKOM KOMUCCUM B NMpPOLIEHTaX.

Ons Tnna komucemmn «Max(caen., WTyKy)» — BeNM4YnHa 6pokepckom
KOMWUCCUM 3a eAMHULY MHCTPYMEHTa B BaJlIlOTE pacyeToB

BanioTa cnncaHmsa Komuccmmn

HacTpolika cnucka KoA4oB BastoT, B KOTOPbIX NPOU3BOAATCSA NpoBepKa
n 610KMpoBKa Mo 3asBKe, a Takxe pa3biokMpoBKa M cnncaHue no
chaernke.

Mcronb3yeTtca Ang cxXeMm KpeauToBaHUS KIIMEHTOB «IMO ANCKOHTaM»,
«MA+>» n «no nnevy».

HacTpolika MMeeT MeHbLUNN NPUOPUTET, YEM HACTPOIKK «MrHOpnpoBaThb
OTCYTCTBME MO3MLUMA»> B NMpaBax Mo Kiaccy onepaunun (Npy OTCyTCTBUM
NO3NUNN) 1 « ».
HacTpolika, 3agaHHas MHAMBMAYanbHO, NepeonpeaenseT HacTPonKy,
3afaHHyto rnobansHo (M. ), TONbKO ANS KOHKPETHOro Tuna
KoMuccum — «CymmapHasa» mam «TC»

BantoTa

Koa BantoTbl, B KoTopon cepeep QUIK cnuncbiBaeT KOMUCCULO.
O HemonyCTMMbIX 3Ha4YEHUSAX CM. B

Twnn KoMmnccmm

Tun KoMuccun. Bo3MoxHble 3HaYeHUs:

«CyMMapHasa» — komuccunsa 6pokepa u TOproBo CUCTEMBI.
[Ona naHHOro TMna KOMUCCUM MOFYT 6biTb YKa3aHbl
knaccbl poHaoBoro (akummn, obanraummn) n BanOTHOIO
PbIHKOB;
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«TC» — KOMUCCUS TOProBOWM CUCTEMbI. [1na AaHHOro TMna
KOMWCCUM MOTYT 6bITb YKa3aHbl Knaccbl pOHAOBOIO
pblHKa (akuun, obnurayum).

O HeZoMYyCTUMbIX 3HAYEHUSAX CM. B

Cnuncok knaccos
v rpynn
WHCTPYMEHTOB

Cnncok KnaccoB M rpynn MHCTPYMEHTOB Yepes 3andaTyo, 4719 KOTOpbIX
yKasaH Koj BanoTbl KoMuccuu. MNpu onpeneneHnn BantoTbl CNMCaHUS
KOMUCCUM rpynna NMeeT 6onee BbICOKMNA NMPpUOpUTET, YEM Knacc.

0] HeAONYCTUMbIX 3HAYEHUAX CM. B

He npos. npu oTN. Ban. pacyeTos

He npoBepATb AOCTAaTOYHOCTb CPEACTB MoA KOMUCCUIO, EC/M BatoTa
CrMCcaHUs KOMUCCUM OT/IMYAETCS OT BastoTbl pacyeToB

3anp. onep. Npu Hexs. cpea. Noa
KOM.

3anpeT onepaunii Npu HexBaTke CpeACTB No4 KOMUCCUIO B Clyyae
OT/INYMNA BasOTbl CAUCAHNS KOMUCCUM OT BastOTbl pacyeToB

no onepauuu. MNMpn BKIKOYEHHOW HACTPOMKe 3anpeLleHbl BCe onepauum
(B TOM yMcne 3aKkpbiTMe NO3ULMIN) NO Kiaccam, nepedncsieHHbIM

B Crucke, ecnm o6beM KOMUCCUM NpeBbIWaeT AOCTYMHbIM OCTaTOK

B YKa3aHHOW BanTe CNncaHms KoMmmccmu. Mpu 3akpbiTMn No3vummn
[0CTaToOYHOCTb 06beMa Nog KOMUCCUIO MpOoBepsSieTCs TOIbKO

Ha NJaHOBOM BMAe MMUTA NO yKa3aHHOW BastoTe.

Mo yMON4aHuo HaCTpOMKa BbIK/IIOYEHA

Pa3p. 3aK. No3. Npu HexXB. Cp. Noj
KOM.,

PaspelwnTb 3aKpbiTUE NO3NLMIA NPU HEXBATKE CPeACTB NOoA KOMUCCUIO.
Mpw BKIHOYEHHOW HACTpoOWKe paspelleHbl onepaunm 3akpbiTua No3Muumn
npwv HexBaTKe CpeAcTB Noj KOMUCCUMIO. HacTpoika nmeeT cMbiCn nNpu
BKJIIOYEHHOM HacTpoike «3anp. ornep. Npu HeXB. CPes. Noj KOM.».

Mo yMonyaHuo HacTporiKa BbIK/OYEHA

Knacchl 6e3 yyeta komuccmmn TC

Knaccel, Ans KOTOPbIX HE NMPUMEHSETCS KOMUCCUSA TOPrOBOM CUCTEMBI.
MapameTp nMeeT H6osee BbICOKMIA NPUOPUTET, YEM NapaMeTp
«MNcnonb3oBaTtb kKoMuccuio TC». Mo ymonyaHuio He 3aaaH

Bce knaccsl KoMuncecums ToproBor CUCTEMbI HE MPUMEHSeTCS ANS BCexX Knaccos. MNpu
BblbOpe 3TOro BapnaHTa B CNUCKe NMOSIBUTCA 3HayeHne <ALL>
Mo cnuncky Cnncok KoAoB KJ1accoB, A1 KOTOPbIX HE NMPUMEHAETCS KOMUCCUSA

TOProBOW CUCTEMBI.

Knacc pobasnsieTcs HaxaTuem KHOMkun «1o6aButb» 1 BbIGOPOM ero m3
cnucka. Ytobbl yaanuTb Kiacc n3 cnmcka, Bblbepute ero n HaxmuTe
KHOMKY «YAanuTb»

Bknaaka «KoMuccus ot o6beMa onepaummn>». 06 0cob6eHHOCTAX 3a4aHns HAaCTPoeK CM.

B

Knaccol/Tpynnbl

CnuMcoK K1accoB /rpynn Yepes 3ansaTylo, ANs KOTOPbIX AENCTBYIOT
CTaBKW KOMMUCCUM.

HacTpoliku BubnmoTekn pacyeTta TMMUTOB 26
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MapameTp HasHaueHune
HacTpolika npuMeHseTcs Ans onepauui Ha GOHAO0BOM pblIHKE (aKkuuu,
obnuraumm), Ha aeHexHoM pbiHke (PEMO) 1 Ha CPOYHOM pbiHKE
(oepvBaTumBbl).
HacTtpotika nmeet 6onee BbICOKNIA NPUOPUTET MO CPaBHEHMUIO
c rnobanbHOM HacTponkon «Komuccmsa ot obbema onepaunm>»
Ha cTpaHuue «bpokepckas KoMuccmsa», Bknagka «CtaBkun»
(cm. n. ).
HacTpolika nmeeT camblil BbICOKMA NPUOPUTET Cpeamn BCex HacTpoek
KoMuccum 6pokepa, 3aiaHHbIX Ha KOA K/IMEeHTa.
Ecnun HacTpoika 3agaHa Ha npeduKc Koga KIneHTa, To oHa MMeeT
CaMbl BbICOKWNIA NPUOPUTET Cpean BCEX HACTpOeK Komuccum 6pokepa,
3a4aHHbIX Ha TOT Xe npeduKc Koga KaneHTta

O6bem HmxHAA rpaHuua ob6bema nopyyeHusl, K KOTOpPO NpUMeHseTcs AaHHas
CTaBKa KOMUCCUM, B BasoTe napamMeTpoB KoMmnccum (Cm. n. ). Ecnn
HacTpoWka «BanioTta napamMeTpoB KOMUCCUU>» AN Knacca He 3ajaHa,
TO 3HadyeHue obbeMa MHTeprnpeTupyeTcs B pybnsx.
Ons onepaunii PEMNO koMmnccus paccunTbiBaeTcst ucxoas n3 obbema
nepBoM 4YacTn onepauunm

HanpaBneHue HanpaBneHue onepauun. Ans onepauun PEMO - HanpaBneHne nepBo

yactTn. Bo3MoXHble 3Ha4YeHUs:
«Mokynka»;
«lMpopaxa»;
«He 3apaHO» — KOMMCCUS MPUMEHSETCA K Onepaunam
noboro HanpasneHus

Twnn KoMmnccmnm

Bbibop crnocoba ykazaHus KoMMCCMU. BO3MOXHbIe 3HavYeHus:
«% oT ob6bemMa» — NpoLeHT OT obbeMa NMopyyveHus;
«Max (%; 3a nopy4eHune)» — ncnonb3yercsa 6onbliee
3Ha4yeHme N3 CyMMbl KOMUCCUU, BbIUMCITIEHHOW Kak
npoueHT oT o6bema, U CyMMbl 3@ NoOpy4veHune;
«Min (%; 3a Nopy4yeHue)» — NCNOSIb3YETCHA MEHbLUIEE
3Ha4yeHme N3 CyMMbl KOMUCCUU, BbIUMCITIEHHOW Kak
NMpoLeHT OT obbema, N CyMMbl 3a NMopyyeHue

% oT obbeMa

CYMMa KOMUCCUUN BbIYUCTTAETCA KaK NMPOLEHT OT obbema nopy4yeHud

3a nopy4yeHue

MakcuMasbHas Uan MMHUManbHas (B 3aBUMCMMOCTM OT TUMa KOMUCCUN)
CyMMa KoMuccum 6poKepa no BCEM CAesiKaM B paMKax 0AHOro
nopy4JeHus

Bknagka «BbiBoa cpencTs»

Knacchbl BbiBOAa CpeacTB

Cnmncok Kfaccos, onepauumn rno KOToOpbIM HE NPUBOAAT K YBEIMYEHUIO
TEeKYLMX OCTAaTKOB CPeACTB K/IMEHTa Mo AeHbram (npu npoaaxe) u no
WHCTPYMeHTaM (Nnpu NOKyrnke)
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Knaccbl BbIBOAA AEHEXHbIX Cnuncok K1laccoB, onepaumm No KOTOPbIM HE NMPUBOAST K YBENNYEHUIO
cpeacTB TEeKYLUMX OCTAaTKOB CPEACTB K/IMEHTa No AeHbraM (Npu npofaxe), Ho
Npy NOKYMNKe 3a4NCNeHNE UHCTPYMEHTOB Ha CYET NPOU3BOANTCS

Brknaaka «CneumanbHble KNaccbl»

Knaccbl 6e3 pacyéta u KoHTponss  ChMCOK KacCoOB MHCTPYMEHTOB, MO KOTOPbLIM HE BbIMOSHSOTCA

NMUTOB NpoBEPKN AOCTAaTOYHOCTM CPEACTB A/ UCMOSIHEHUSA 3asiBOK KJIMEHTA.
[ns yKkasaHHbIX KNaccoB HACTPOMKn «OrpaHMyeHns no Kiaccam
WHCTPYMEHTOB>» U «OrpaHnyeHns no MHCTpyMeHTamM», 3ajaHHble Ha
cTpaHuue «OrpaHnyeHuns Ha ... / LleHbl 3aaBok» (cM. n. 20),
UrHOpUpPYLOTCS.
Cnuncok, yKasaHHbI B fl@aHHOW HaCTpoWKe, AONOJHAET rnobanbHbIn
CMNCOK Ha cTpaHuue «Knaccoer»

Knaccel ¢ npoB. per. HOM. 6yM. Cnmncok knaccos 6ymar, N0 KOTOPbIM OCYLLECTBASETCS NpoBepka
(CFI kopga) ponyctumoctu CFI koga. HacTpolika He yunTbiBaeTcst 418 ornepauni
3aKpbITUA NO3NLIMN

Knaccel 6e3 6nokmnpoBku cpeacts  Cnmncok knaccos bymar, npu Toprosne KOTopbiMn 6yayT npuMeHeHbl
noa 3asiBKu ocobble npaBuna:

npu nogaye 3asBKM OCYLLUECTBASETCS TONIbKO NpoBepkKa
COOTBETCTBUS NapaMeTpoOB 3asBKM OrpaHmnyeHmsaMm (Ha
LueHy, o6beM 1 T.4.), NpoBepKa NOKynaTesIbHOMN
CNOCOBHOCTU KNIMEHTa HEe NPOM3BOAMUTCS;

He 6NoKMpYOTCS CpeacTBa NoA 3asBKy;

npu perncTpaunmn caenkm npovssoamtcsa 6esycnosHoe
HauyMcneHme/cnMcaHue cCpeacTs.

Cnuncok, yKasaHHbI B @aHHOW HaCTpoKKe, AONOJHAET rnobanbHbin
CANCOK Ha cTpaHuue «Knaccobl»

Knaccbl ¢ KOHTpoONneM KOHTpO/Ib MMHUMaNbLHO AOMYCTUMOro KOJIMYECTBA JIOTOB B 3asiBKE Ha
MWHUMAJIbHOIO KOJIMYECTBa B WMHCTPYMeHT. Mpu npoBepke UrHopmpyeTtcs onums «PaccumtbiBaTb
3asiBKax nosmummn B notax» B «0O6WMX HacTpolikax 6ubnuoteku. Yactb 3»
(noapo6bHee cM. n. )
Cnu1cok KlaccoB Cnuncok knaccoB 6ymar, Ans KOTOpbIX 3aA4aeTcsl MUHUMaNbHO

[0NyCTUMOE KOIMYECTBO NoToB LB B 3asdBKe K/IMeHTa

Konuuectso MWHMManbHOE KOTMYECTBO JIOTOB B 3asBKe. 3asiBKa C KOJIMYECTBOM
JIOTOB, MeHblle 3aaHHOro, OTBEPraeTCcs Npu NPoOBEPKE NOKYMNaTebHOM
CrnocobHoOCTH.
Ecnun ona knacca He ykasaHo 3HayeHue B nose «Konunuectso», To
MCNob3yeTcsl 3HavyeHne napameTpa «MuUHMUManbHoOe KO-BO» U3
Tabnuubl TEKYLWMX TOProB MHCTPYMEHTa 3as8BKN. Ecnun 3HaveHue B
Tabnuue TekyLwmMx TOPros He yAasoCcb HalTK, 3asiBKa OTBEpraeTcs C
AVarHoCcTukon «HeBepHO ykasaHO KONMYEeCTBO»
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MapameTp

HasHaueHue

Knaccbl ¢ KOHTponeM
MUWHMUMaNbHOro o6bEMa B 3asiBKax

KOHTpONb MUHUMaNbHO AOMYCTMMOro 06bemMa 3asiBKu Mo 3alaHHOMY
KNlacCy MHCTPYMEHTOB

Cnuncok knaccos

Cnncok knaccoB bymar, ans KOTopbiX 3a4aeTcs MMHUMalbHO
AOMYCTUMbIA 06beM 3aaBKU

O6bem MuHUManbHbI 06beM 04HOM 3as8BKM KJIMEHTA, BbIPAXXEHHbIW B BantoTe
pacyeToB. 3asBKMN C 06bEMOM, MeHbLUE 3a4aHHOr0, OTBEpralTCcsa nNpu
npoBepKe NoKynaTenbHOM cnocobHOCTH

BantoTa BantoTa, B KOTOPOM 3a4aeTcs orpaHUyYeHme MMHUManbHOro obbema B

3aABKax.
3HaueHne AoNyCTUMOro 06beMa 3asaBKN PacCUNTbIBAETCA B 3a4aHHOM
BasloTe, W, EC/IX BasloTa PAacyeToB OT/INYAETCSA OT 3a[laHHOMN,
OrpaHMyYeHne NepecUnTbIBAETCA COrlacHO KpOCC-Kypcy.

Ecnu BanioTa He 3a4aHa, TO 3HaYeHWe OrpaHNYeHnss paccyYUTbLIBAETCA B
BasiloTe pacyetoB 6e3 KOHBEpTaunn

Mo3vuunn B paspese BanoT

Cnmncok KNnaccoB, B KOTOPbIX TOPryloTCsa BaaOTHble napbl. 1o
MHCTPYMEHTaM M3 3TUX KN1IaCCOB He YCTaHaB/IMBAIOTCS N He BeayTCs
nmMuTbl No 6ymaram. MNpu perncTtpaummn c4enok ¢ BastoTHbIMU Napamm B
QUIK MeHs0TCA TOIbKO AEHEXHble MO3ULUMM N0 COOTBETCTBYIOLWMM
BasloTaM.

HacTpolika nmeet 60siee BbICOKUIM MPUOPUTET NO CPaBHEHUIO C
rnob6anbHOM HACTPOMKON «BecTu AeHeXHble No3MuUuM B pa3pese BasnoT»
Ha CTpaHuue « ».

[Mpn NCNonb3oBaHNUM CXEMbl KpeAUTOBAHUSA KIIMEHTOB «MO AUCKOHTaM»
nnn «MI+» ana KoppekTHon paboTbl dyHKUMOHaNa BEAEHNS AEHEXHbIX
no3vumMn B paspese BastloT Takxke Heob6XoaAnMO yKasaTb 3HAYEHMUS
OVCKOHTOB Ha MCMNoJib3yeMble BantoTbl B HACTporkax Bmaa «Cnmcok
AVCKOHTOB Mo byMaram». cnonb3yemblie BantoTbl AOIXKHbI ObITb
06beanHeHbl B paMKax HacTpoukn «[lon. Tern pacyeTtos» /
«[lononHUTEeNbHbIE BankOThI»

Knaccbl, B KOTOPbIX 3anpeLieHo
BbICTAB/IEHME CTOM-3a9BOK

CnunCcoK KNaccoB MHCTPYMEHTOB, MO KOTOPbIM 3anpeLeHo BbiCTaBneHne
CTOM-3as8BOK. HacTporka npoBepsieTcs Takxe Ans nosb3oBaTenen ¢
BKJIIOYEHHOM onuunen «MrHopnpoBaTb OTCYTCTBME NO3ULMN»> B NpaBax
no Knaccy onepauum

Bknagka «OrpaHuMyeHne LUeH 3asiBOK»
NHanBMAYyanbHble HACTPOMKN OrpaHUYEHWNI LIEH 3as9BOK, NCMONb3YOWMUX N60 HE UCMOSb3YIOLWUX

KpeAWUTHbIE pecypchl.

HacTpoiku MoryT 6biTb 3a4aHbl HA KOA KneHTa, No npeduKkcy KINMeHTCKOro koga nnbo B smae wabnoHa

(cm. ).

Habop napameTpoB 1 UX Ha3Ha4YeHMe aHanorM4Hbl rnobanbHbIM HACTpoOliKaM, ONMUCAHHbIM B

Bknagka «MynbTuBan. AeH. no3mumna»

NHavBmayanbHble HACTPOMKN MY/IbTUBANIOTHON AEHEXHON No3Mumn.
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MapameTp HasHaueHune

NHanBuayanbHble HAaCTPOIikN UMetoT 60s1ee BbICOKUI NPUOPUTET OTHOCUTESNBHO F106asnbHbIX HaCTpoeK.
Habop napaMeTpoB 1 MX Ha3Ha4YeHMEe aHaNorMyHbl rnobanbHbIM HAaCTPOMKaM, ONUCaHHbLIM B
Onucanue Tabnuubl «JonNoNHUTENbHbIE BaNtoTbl» NPUBEAEHO B

Bknagka «Komuccusa no 6as. aktuey»

NHavBmayanbHas HacTpoika BeNYUHBI KOMUCCUM NO caenkaM ¢ pbioyepcaMn Ha CpoyHOM pbiHke MB.
3apaeTcsa oTAeNbHO ANs Kaxaoro 6a30BOro akTMBa B BanloTe pacyeToB 3@ KOHTPAKT.

Ecnu BrnoveH dnaxok «CKMAaKa Ha KOMUCCUIO 3@ CKanbnepckue caenkm» (CM. . ),

TO MO CKanbNepckuM caesnkam (caenkam, NpUBOASILLMM K OTKPbITUIO U 3aKPbITUIO MO3ULUKN B TEYEHne
OAHOM0 TOProBOro AHS) KOMUCCUA B3MMAETCs TOSIbKO 3a CAEeNKY, OTKPbIBAIOLLYO NO3MLUIO.

HacTpolika nmMeeT npnopuTeT Haa rnobanbHOM HAaCTPOMKOM, ONMCAHHOW B (pazpen «O6wwne
napameTpbl» / «HacTpOMKN KOMUCCUOHHOIO BO3HarpaxzaeHuns no pexumam Topro» / «lo 6a3. akTuBy»)

Bknaaka «3anp. PINC, PEMNO no knaccam», npnoputeT, 0CO6EHHOCTM 1 NpUMepbl NCMONb30BaHNSA
HaCTpOEeK CM. B

3anpeLleHHble KOHTpareHThbl u HacTpoiika cnmMcka KOHTpPareHToB U KOAOB pacyeToB, C KOTOPbIMU
koabl pacuetoB PEMO/PIC B 3anpeuweHo nposeaeHne onepauuin PMNC u PEIMO B BbibpaHHbIX Knaccax
pa3pese Knaccos C Y4YeTOM HanpaBneHus caenkm u cpoka caenku PEMO

Knaccbl Tun KNaccoB WM KJlacc, B KOTOPOM AENCTBYET orpaHuyeHme. HoBbi

TKN Knaccos (Mnn knacc) gobaBnsieTcs HaxaTueM KHonku «[obaButb»
M BbIGOPOM HaMMEHOBaAHMS U3 CIKUCKa:

«Bce knaccbl PEMNO»;

«Bce knaccbl PIMC»;

«Bce knaccol PEMNO ¢ UK>»;

«Bce knaccol PMC ¢ UK»;

«Bbl6b0Op Knacca n3 cnmcka» — BbI6Op HaMMeHoBaHUS
KJlacca M3 cnucka AOCTYMNHbIX.

OrpaHun4yeHuns, 3agaHHble Ha TMM KIacCcoB U Ha OTAeNbHbIN Kacc,
MMET OANHAKOBbLIV MPUOPUTET.

MapameTp obsa3aTteneH aAnsa 3anosHeHus

Koabl pacyétos Cnncok KoAoB pacyeToB vepes 3anaTyto. NapameTp Heobs3aTeneH ans
3anoJIHEHUA

KoHTpareHTbl HacTpoiika cnmMcka KOHTpPaAreHToB, C KOTOPbIMWX 3anpeLleHo rnpoBeseHme
onepauun PMC n PEMO

Bce KOHTpareHTbl  3anpeLleHbl BCE KOHTPAareHT bl

Mo cnucky 3anpeLeHbl KOHTpareHTbl, NepeYnCIeHHbIE B CNIUCKE Yepe3 3ansTyto
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MapameTp

HasHaueHue

HanpasneHue

HanpaeneHue caenku (ana PEMNO - HanpaBneHne nepBon 4acTtu
caenkun). MapameTp HeobsA3aTeneH A5 3anosHeHUs. Bo3MoXHble
3HayeHuns:

«He 3agaHo»;

«Mokynka»;

«lMpogaxa»

Makc. cpok PEMNO

MakcuManbHbI cpok caenkn PEMO (ecnu cpok caenkn 6onblue
yKa3aHHoro, onepaumus 3anpeweHa). lNone HegoCcTynHo Ans
peAakTUpOoBaHMUS, eCiiv CANCOK KNaccoB MyCT, U AJ1 TUMNOB K1accoB
«Bce knaccol PIMC» nnn «Bce knaccol PIMNC ¢ LUK»

Bknapgka «Pasp. PMNC, PEMNO no knaccam», NpnopuTeT, 0CO6EHHOCTN U NMPUMEpPbI UCMOJIb30BaHUS

HACTpoOEK CM. B

Pa3pelleHHble KOHTPAreHThbl U
koabl pacuetoB PEMO/PIC B
pa3pese Knaccos

HacTpolika cnmcka KOHTpareHToB U KOAOB pacyeToB, C KOTOPbIMU
pa3pelleHo npoeeaeHue onepauun PIMC n PEMO B BbibpaHHbIX Knaccax
C YYETOM HanpasneHunsa caenku n cpoka caenkm PEMO

Knaccbl

Twun KNaccoB MK KNacc, B KOTOPOM AeNCTBYET orpaHuyeHne. HosbIn
Tnn knaccos (Unn knacc) gobasnserca HaxaTnem KHonku «obasutb»
1 BbI6OPOM HaMMEHOBaHUSA U3 CNUCKa:

«Bce knaccel PEMNO»;

«Bce knaccol PIMC»;

«Bce knaccbl PEMNO ¢ LUK»;

«Bce knaccol PMNC ¢ UK»;

«Bbl6b0Op knacca ns cnucka» — BbI6Op HaMMeHoBaHuUS

KJflacca M3 cnucka AOCTYMHbIX.
OrpaHun4yeHuns, 3agaHHble Ha TUM K1acCoB M Ha OTAESNbHbIN Kfacc,
MMEIOT OANHAKOBbLIM NMPUOPUTET.
MapameTp obs3aTteneH Ans 3anonHeHus

Koabl pacuéTtoB

Cnuncok KoaoB pacyeToB vepes 3anaTyto. NapameTp Heobsa3aTeneH ans

3anofiHeHus
KoHTpareHThl HacTpolika cnmcka KOHTpareHToB, C KOTOPbIMW pa3peLleHo npoBeaeHune
onepauuin PMC n PEMNO
Bce koHTpareHThl Pa3pelweHbl BCe KOHTpareHTbl
Mo cnucky PaspelueHbl KOHTpareHTbl, NepeyYncneHHble B CMCKe Yyepes 3ansTyio
HanpasneHue HanpaeneHune caenku (ana PENO - HanpasneHne nepBon 4acTtu
caenkn). MapameTp HeobsA3aTeneH N5 3anoaHeHnsa. Bo3MoxHble
3Ha4YeHuns:
«He 3agaHo>»;
«Mokynka»;
«lMpogaxka»
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MapameTp

HasHaueHue

Makc. cpok PEMNO

MakcmnmanbHbI cpok caenkun PEMO (ecnu cpok caenkm MeHblue uim
paBeH yKa3aHHOMY, onepauusa paspewleHa). [lone HegoCTynHO Ans

pefakTUpoOBaHWUS, eCnn CNUCOK KaccoB NycCT, U ANs TUMOB K/1accoB
«Bce knaccol PIMC» nnn «Bce knaccol PINC ¢ LUK»

Bknaaka «Komuccusa PEMO>» — 3anaHne CTaBOK A1 pa3HbIX K/1accoB

Komuccmnsa PEINO no knaccam 3a
OEHb CpoKa

CraBku komuccum PEMNO 3a feHb CpoKa B paspese K1accoBs

_ Knaccel Cnncok KoaoB K/accoB vepes 3anaTyto. [Noaaep>XnBaeTcs 3HavyeHme
<ALL>, cooTBeTCTBYIOLLEE BCEM KJlacCaM. HacTpoika Ha KOHKPETHbIN
Kflacc NpuopuTeTHee, YEM HacTpoika Ha <ALL>
Tvn cTaBku Tun ctaBkn komuccmun PEMO. BO3MOXHbIE 3HAYEHUSA:

«% oT cyMmbl PEMO>» (no ymonuaHuio) — ctaBka

B npoueHTax oT cyMMmbl PEMNO 3a kaxAabl AeHb CPOKa;
«3a caenky» — (UKCMpoBaHHas CyMMa 3a CAENKY 3a
BeCb CpokK (BasnoTa CYMMbl ONpeaensieTcs HacTPONKON
«BanioTa napaMeTpoB KOMUCCUN»);

«Makc(%;3a caenky)» — MakCMMasibHOe 3HayeHue
Mexay npoueHToM oT cyMMbl PEMO (% oT cymmbl PEMO)
n pnkcnpoBaHHOM CyMMOM 3a caenky (3a caenky);
«cyMMa(%:;3a caenky)» — cyMMapHOe 3HayeHue,
CKnajblBatoweecs u3 npoueHTta ot cyMmmbl PEMO un
(UKCMPOBAHHOWM CYMMbI 3@ CAesNKY

% oT cymmbl PEIMO

Craeka 1. Ob6s3aTenbHO 4114 3anofIHEHUA A8 TUNOB CTAaBKNU KOMUCCUU
«% oT cyMmMmbl PEMO», «mMakc(%;3a caenky)», «cymma(%:;3a caenky)»,
ONS OCTaNbHbIX TUMOB HEAOCTYMNHO. 3Ha4YeHne No yMmon4yaHuto «0» — He
3a4aHo

3a cAenky

CraBka 2. [loCTynHO Ans pefakTUpOBaHUs AN TUMOB CTaBKM «3a
caenky», «Makc(%;3a caenky)», «cymma(%:;3a caenky)», ans
OCTa/lbHbIX TUMOB HEAOCTYMHO

Bknagka «lkana komuccuu PEMO>» — HacTpolika ctaBku komuccum PENO

LLikana komuccum PENMO no
Knaccam

LLikana crtaBok komMuccum PEMNO B pa3pese knaccoB. HacTpolika nmeet
6onee BbICOKMI NpUOPUTET, YeM HacTponka «Komuccusa PEMO no
Knaccam 3a AeHb CpoKa»

Knaccsbl

Cnuncok KoAOB K/1accoB vepes 3anaTyto. [loaaep>xnsaeTcs 3HayeHue
<ALL>, cooTBeTCTBYIOLLEE BCEM KNaccaM. ObazaTenbHO And
3anosiHeHns npu gobasneHnn cTtpoku. lybnmpoBaHne Koga knacca He
Jornyckaercs

Cpok PEIO

Cpok caenkun PEMNO. CraBka npuMeHsieTca K caenkam, cpok PEMO
KOTOpbIX 60blle UK paBeH 3a4aHHOMY KOJIMYECTBY AHEN npwu
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MapameTp HasHaueHune

OTCYTCTBUM NoAXoAsiLen cTaBkn ¢ 60/bLLINM KOMYECTBOM AHEN. Cpok
PEMO 3aanaeTcs 06s13aTenbHO HaunHasa ¢ 0

Twvn cTaBkKu Tun ctaBkn komuccmmn PEMO. Bo3MOXHbIE 3HAYEHUSA:

«% oT cyMMbl PEMO>» (no ymonyaHuio) — ctaeska B % OT
cyMmbl PEMO 3a kaxAabln AeHb CPOKaA;

«3a caenky» — uKCcMpoBaHHas CyMMa 3a CAESIKY 3a
BeCb CpOK (BanktoTa CyMMbl OonpeaenseTcss HaCTPONKOwn
«BantoTa napamMeTpoB KOMUCCUN>»);

«Makc(%;3a caenky)» — MakCMMasibHOe 3HayeHue
Mexay npoueHToMm oT cyMmmbl PEMO (% oT cymmbl PEIMO)
N HGUKCMPOBaHHOM CYMMOWM 3a cAenky (3a caenky);
«cymma(%;3a caenky)» — CyMMapHoOe 3HadeHue,
ckiagblBawoweecs n3 npoueHTa ot cyMmol PEIMO um
(UKCUPOBAHHOWM CyMMbl 3@ CAENKY

% oT cyMMbl PENO  CtaBka 1. JOCTYnNHO ANg peaakTMpoBaHMs Anst TUNOB CTaBKU KOMUCCUMN
«% oT cymMmbl PEMO», «makc(%;3a caenky)», «cyMma(%;3a caenky)»,
ONS OCTaNbHbIX TUMOB HEAOCTYMHO

3a caenky CraBka 2. [loCTynHO ANS pefakTUpOBaHUs ANs TUMOB CTaBKM «3a
caenky», «Makc(%;3a caenky)», «cymma(%:;3a caenky)», ans
OCTa/lbHbIX TUMOB HEAOCTYMHO

KommeHTapuu k Tabnuue:
KommeHTapun 1

Mpwn npoBepke AOCTYNHOCTU ByMarn aAna TOproebiX onepaunn KJaneHTa, HaCTPOMKKN NMPOBEPKKU
paspeLlleHnii U 3anpeLlueHnin 4N yKasaHHbIX B 3asiBKe Koja Kiacca M Koaa MHCTPYMeHTa
UMeKT cneayowmi npmopuTteT, oT 6onee BbICOKOro K 6osiee HU3KOMY:

1. TnhobanbHag 3anpelwarowlas HacTporka (cTpaHmua «OrpaHnyeHus Ha ... / JocTynHble
6ymarm», cm. ). 3anpewatouiee 4ENCTBME 3TON HACTPOMKM NepeKpbiBaeT nobble
paspelleHmnst, NoslyvYeHHble OT ONMCAHHbIX HMXE HACTPOEK.

2. UVHauBmayanbHasa paspellatrowias HacTpoika (cTpaHuua «KnueHTol / KoMucems
bpokepa», Bknagka «Pa3pelleHnsa no Knaccam», cCM. nnn ctpaHuua «KnueHTtol /
LWa6énoHbl / Mo koMuccum», Bknaaka «PaspelleHns no knaccam», cCM. ). NMopsapok
BKJIIOUEHMSA KNMeHTa B WwabnoH «Io KoMnUccmMmn» onucaH B

yKasaHbl knacc u 6ymara — Toproens no AaHHon 6ymare gaHHOroO Kjacca paspeLleHa,
npoBepka npekpaliaeTcs;

yKasaH Knacc, HO He ykasaHa 6yMara — Topros/is rno JaHHoW 6ymare AaHHOro Knacca
3anpelleHa, NpoBepKa npekpallaeTcs;
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_ He yKasaH HYXHbI/ Kfacc, HO yKa3aHbl Apyrve KiacCbl — NPOBEPSETCS Hanmnumne
WHAMBUAYaANbHOIO 3anpeTa Ha TOProeB/to No gaHHOW 6yMmare AaHHOro Knacca
(cMm. n. 1 wara 4);

_ HacTpoMKa He 3anosiHeHa — npoBepsieTca rnobanbHasa paspeliarLlas HacTpomka
(cM. war 3).
3. [nobanbHasa pa3pelwatowan HacTponka (cTpaHuua «OrpaHmMyeHns Ha ... / JocTynHble
bymarmn», cm. ):

_ YKasaHbl knacc n 6ymara — Toprosasi no gaHHow 6bymare gaHHOro Kjacca paspeuleHa,
npoBepKa NpekpallaeTcs;

_ YKasaH KJlacc, HO He yKa3aHa bymara — Toprosss no gaHHow 6ymare gaHHOro Kmaacca
3anpeleHa, NpoBepKa NpekpallaeTcs;

_ He yKasaH HyXHbI KNnacc, HO yKa3aHbl ApyrMe KAacCbl — NPOBEPAETCS Hanyme
WHANBMAYANbHOrO 3anpeTa Ha TOProBJIto NO AaHHOM byMare AaHHOro KJacca
(cm. wara 4);

_ HacTpoliKka He 3amnofiHeHa — NpPoOBEpPSETCS HaJM4yne MHAMBMAYANbHOro 3arnpeTa Ha
TOPros/to No gaHHon 6ymare gaHHOro knacca (cm. wara 4).

4. WHpmBupyanbHas 3anpewatowas Hactporika (cTpaHuua «KnmneHtsl / Kommuccus
bpokepa», BKagka «3anpeLlieHns no Knaccam», CMm. nnn crtpanuua «Knmentbl /
LWabnoHbl / Mo KoMUCCMKU», BKNagKa «3anpeweHuns no Kiaccam», CM. ). Mopsanok
BKJIIOYEHUS KJIMeHTa B WwWabnoH «lMo KoMnccmm» onucaH B

_ Ecnv vHausuayanbHasa paspellalrowas HacTponka 3anosiHeHa, HO B Hel OTCYTCTBYeT
HY>HBbII Knacc:

_yKasaHbl knacc n 6ymara - TOproens no gaHHoM 6ymare AaHHOro Kiacca 3anpeleHa, nposepka
npekpawiaercs;

_ He yKasaH Ksiacc — TOproefs no AaHHon bymare AaHHOro Kjlacca 3anpelleHa, nposepka
npekpallaeTcs;

_ YKa3saH HYXHbI Knacc, HO apyras bymara — TOprossisi Mo ykasaHHOM B 3asBke 6ymare aaHHOro
KJlacca paspelleHa, NpoBepka npekpalliaeTcs;

_ HacTpoWKka He 3anojsiHeHa — TOProBas Mo gaHHoi 6ymare gaHHOroO Kiacca 3anpelieHa, npoBepka
npekpallaeTcs.

_  Ecnn vinamBmayanbHas paspeluatollas HacTpolKa He 3anosIHEHA, U HYXHbI Knacc

OTCYTCTBYeT B rniobasbHOM pa3speluaroLlen HacTponke:

_ yKasaHbl knacc n 6ymara — Toproeas no gaHHon 6ymMare AaHHOro knacca 3anpelieHa, npoBepka
npekpawiaercs;

_ He yKasaH KJlacC — TOPros/s No yKa3aHHOWM B 3asiBKke HyMare AaHHOr0 Kiacca paspelleHa,
npoBepka npekpallaeTcs;

_ yKasaH HYXHbI Knacc, Ho agpyras 6ymara — TOprosas no ykasaHHOM B 3asiBke byMare AaHHOro
KJlacca paspelleHa, NpoBepka npekpalliaeTcs;

_ HacTpoWKa He 3amnojiHeHa — TOProB/As MO yKa3aHHOW B 3asiBKe 6ymare gaHHOro kiacca
pa3pelueHa, NpoBepKa nNpekpallaeTcs.

Bbymara Mo)keT 6bITb yKa3saHa C NOMOLYbIO 3HaYeHuss <ALL> nu60o c ncnonbsosaHnem
npedwmkca.
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Onepaunn PENMO n PIC c KkogaMn pacyeToB, HAUYMHAKLWMMUCA Ha «B», «S» nnm «Y»,
3anpeLarTcs AaHHOM HACTPOMKOWM TOMIbKO B TOM Cilydae, ecnivm no HMM Npou3BOAMTCA NpoBepKa
nokynaTesibHON cnocobHocTn XoTs 6bl Ha 0AHOM CcpoKe pacyeToB (xoTs 6bl Ha 04HOM Buae
numnToB). Ecnm xe bnbnmnoTteka pacyeta IMMUTOB MO TakKMM 3asiBKaM NpOBepKY NMOKynaTebHOM
CNOCOBHOCTM He BbINOHSAET, TO TakMe onepaunm CYMTATCA pa3peLleHHbIMM U HE NMPOBEPSTCS
CepBepoOM, HE3ABMCMMO OT TOrO, BKJIKOUYEHbI I OHW B CMUCKW pa3pelleHHbIX / 3anpeLleHHbIX KO40B
pacyeToB.

KoMMeHTapuii 2: HacTpolika «3anpeLweHuss Ha OTKPbITUE NMO3ULUIA>»

O4HMM M3 TUMOBbIX CLLEHapWeB MCMOJIb30BaHMSA HACTPOMKN «3anpeLleHms Ha OTKPbITUE NO3NLUN»
ansieTcs rnobanbHbin 3anNpeT Ha OTKPbITUE MO3MLUMIA NO MHCTPYMEHTY M O4HOBPEMEHHOE
MHAMBUAYaSIbHOE pa3pelleHne Ha YpPOBHE KIIMEHTCKMX HACTpoeK (Mo Koay KiueHTa, wabnoHy nam
npedukcy). YTobbl paspewnTb Ha YPOBHE KIIMEHTCKNX HAaCTPOEK OTKPbITUE NOo3uumMi no rnobanbHo
3anpeLlweHHOMY UHCTPYMEHTY, B MHAUBUAYASIbHON CEKLUMM HACTPOEK HYXHO yKa3aTb (PUKTUBHbIN
CMMNCOK MHCTPYMEHTOB B Ka4yeCcTBe 3anpeLleHHbiX No AaHHOMY Kiaccy. Hanpumep, MHCTpyMeHT X
ans knacca TQBR. B aToM cnyyae oTKpbITUe No3uumii 6yaet BO3MOXHO MO BCEM MHCTPYMeHTaM
yKa3aHHOro knacca, kpome X, HeCMOTpS Ha AeNcTBytowme rnobanbHble 3anpeTbl. Takxe

Ha YPOBHE KJIMEHTCKUX HacTpOeK BO3MOXHO yKa3aHue 3anpeta no GUKTUBHOMY Kiaccy,
HanpuMmep, MHCTPYMeHT <ALL> ans knacca Y. B aToM cny4dae oTKpbITUE No3nuun ans
COOTBETCTBYOLWMX KNMEHTOB ByaeT AOCTYMNHO No NboMy Kiaccy, Kpome Y, HeCMoTps

Ha agencrTeyowme rnobasnbHble 3anpeThl.

KoMmmMeHTapuii 3: TN KOMUCCUU «3a caenky»

JaHHbIA TN KOMWUCCUOHHOIO BO3HarpaxzaeHusa paccuutbiBaeTcsa cuctemon QUIK no konunyectsy
NCMOSIHEHHbIX MOPYYEHUN KIMEHTA, @ HE N0 KONIMYECTBY COBEPLUEHHbIX CAENOK B TOProBOW
cucteme. HanpuMep, ecnm OT KIMeHTa NocTynuia oAHa 3asBka, KoTopas UCMofiHMAacb B TOProBom
cuctemMe BUPXKU NATbIO YacTsaMu, T.e. NATbIO CAefKaMn, To KoMuceus éyaeT B3saTa oAnH pas.

KommeHTapui 4: Tun kommccum «Max(cpen., pukc.)»

Onsa Tmna kommncenn «Max(caen., uKc.)» CyMMa KOMUCCUM onpeaensaeTcs cneayowmm obpasom:
TradeChargeCommission=RoundUp(Comm(ExecVol))-RoundUp(Comm(PrevExecVol))

Moe:

TradeChargeCommission — cyMMa KOMUCCUW 3a CAENKY, noasiexalwasl CnucaHuio.

ExecVol — ncnonHeHHbIn 06bEM 3a8BKU C YYETOM TEeKYLUEN CAeNKN, AN KOTOpPOoK
onpepenseTcsa cyMma KOMUCCUM K CMIMCAHUIO.

PrevExecVol - 06beM 3a89BKM, UCMONIHEHHbIN paHee (6e3 y4yeTa TeKylleln caenkm).
Comm(X) — dyHKLMSA BbIMNCNEHUS CYMMbl KOMUCCMKM Bpokepa ana obvema X.

RoundUp(X) - dyHKUNS OKpYyrAeHus 3HavyeHus X BBEpX A0 LenbiX Koneek/UeHToB n
T.0.

Mpumep:
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McnonHeHbl ABe cAENKM HA OAUH U TOT Xe 06beM X. Komuccums 3a caenky o6bemMom X paBHa 0.003
konerku. Toraa no nepeon caenke kommccua 0.003 okpyrnseTcs BBepx A0 1 Konernku, a no
BTOpPOW caenke KkoMmuccusa pasHa O:

TradeChargeCommission=1 kon - 1 kon = 0 kon.
NToro cymmapHasi KOMMCCMS MO ABYM cAefnkaM paBHa 1 konenke.
KommeHTapui 5: Pacuetr komuccum

Mpwn nogaye TpaH3aKUWM Ha BbICTaBAEHME 3a9BKM Ha NOKYMNKY WM NPOAAXY B AEHEXHON cxeme
ans knmeHtos «MI» nnn «MIM» komuccma 6pokepa n kommccus TC (B cnydae ee pacyeTa
cepBepoM QUIK) paccunTbiBalOTCSa cneaywowmm obpasom:

Onsa Tuna kommncemm «llkana KoMmMccMm» — € MCMNoJIb30BaHMEM KPOCC-Kypca cepBepa
QUIK;

[Ons ocTanbHbIX TUMNOB KOMUCCUN — UCXOASA U3 LieHbl 3asBKMU.

Ha BanioTHOM pbliHKE MO cAesike Ha NPoAaXKy B AEHEXHON cxeMe ANSA KJIMEHTOB
«MO>» nnn «MIM» komuccusa 6pokepa n kommuccuna TC (B cnyyae ee pacuerta
cepsepoM QUIK) paccumTtbiBalOTCA UCXOAA M3 LL€Hbl CAEJIKM AJIA BCEeX TUMNOB
KoMuccum (B TOM YMcCne M A1 TMna kommccmm «Lllkana KoMMccun» ).

KommeHTapui 6: Bknagku «3anp. PMC, PEMNO no knaccam» un «Pasp. PMNC, PEMNO no
Kaccam»

I BAXXHO!

HacTponku nNcnonb3yTCca TONbKO C aAPECHbIMW peXnMamMm TOPros U HE OKa3blBaloT
BNIMSAHUSA Ha 6e3aapecHble pexnmbl. HaCcTpoMKuU UTHOPUPYIOTCA A5 NOoSib30BaTeNen

C BKJIIOYEHHOM onuunen «MrHopnpoBsaTb OTCYTCTBME NO3ULMIA»> B NpaBax No Kaaccy unmu
BbIGpaHHON HacTpomKkon «IrHopupoBaTb NPOBEPKY ANS aApPECHbIX 3asBOK>»

Onsa koppekTHol paboTbl HacTpoMKkK «Pa3pelleHHble KOHTpareHTbl U KOAbl pacyeToB
PEMO/PINC B pa3pe3e K1accoB» HEOH6X0AMMO UCMOMb30BaTb HAaCTPOMKY «3arnpeLleHHble
KOHTpareHTbl U koAbl pacyetos PEMO/PIC B pa3pese knaccos», yCTaHOBUB
nepekstyvaTesb «BCe KOHTpareHTbl» B paMke «KOHTpareHTbl» A9 TeX Xe Kaccos,
KOTOpble yKa3aHbl B pa3pellatollei HacTpoike, 6e3 ykasaHusa HanpasieHus, Koaos
pacyeToB u cpoka PEIMO.

[Nns npoBepkKu Hannumsa paspeleHns Ha coseplieHue onepaumun PEMO unun PIC nponcxognt
npoBepka HacTpoek B c/eaylowen nocieaoBaTebHOCTH:

1. WHamBuayanbHasg paspewatowas Hactponka (ctpaHuua «KnmeHnTbl / Komnccusa 6pokepa»,
HacTponka «Pa3pelleHHble KOHTpareHTbl U koabl pacyetoB PEMO/PMC B pa3pese knaccos»
Ha Bknaake «Pa3sp. PINC, PEMNO no knaccam», cM. nnn ctpaHuua «KnueHTtol /
LWabnoHbl / Mo kKoMUCCUM>», HAcTpolika «Pa3pelleHHble KOHTPAreHTbl U KoAbl pacyeToB
PEMO/PMNC B pa3pe3e knaccoB» Ha Bkiagke «Pa3p. PMNC, PEMO no knaccam», cM. ).
MopsaaoK BKAKOYEHUS KAMeHTa B wabnoH «Mo KoMUccmm» onucaH B
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2,

HalgeHa HacTpoMKa C HYXHbIM COYETaHMEM NapaMeTpOB — Onepaunsl paspeLleHa,
npoBepKa yCcnewHo NponaeHa;

MHaye — CM. war 2.

NHamBuayanbHas 3anpellarowas HacTporika (cTpaHmua «KnmeHnTbl / Komuccms 6pokepa»,
HacTpoMKa «3anpeLleHHble KOHTpareHTbl n koAbl pacyetoB PEMO/PIC B pa3pese knaccos»
Ha Bknaake «3anp. PIC, PEMNO no knaccam», cM. nnun cTtpanmua «Knuentbl /
LLlabnoHbl / Mo KOMUCCUU», HACTpoOKKa «3arnpeLleHHble KOHTPareHTbl U KoAbl pacyeToB
PEMO/PNC B pa3pe3e knaccoB» Ha Bkiaake «3anp. PMC, PENO no knaccam», cM. ).
MopsaoK BKAKOYEHUS KNMeHTa B WabnoH «o KoMMCCUM» onmcaH B

Hal4eHa HacTpoWKa C HYXHbIM COYETAHWEM NAPaMETPOB — OMnepaLms 3anpeLleHa,
npoBepKa NpekpallaeTcs;

MHaye — CM. war 3.

nobanbHasa pa3spewatowas HacTporika (cTpaHnua «OrpaHnyerHuns Ha ... / Onepauuu PMC,
PEMO», HacTpolika «Pa3pelleHHble KOHTpareHTbl U koabl pacyetoB PEMO/PIC B pa3pese
KflaccoB» Ha BkNaake «Hactporiku PMNC, PEMO no knaccam», CM. ):
HanaeHa HaCcTpoMKa C HY>XHbIM COYETaHMEM MapaMeTpoB — Onepauuns paspeLleHa,
npoBepKa ycrnewHo NponaeHa;
MHa4ye - cM. war 4.
FnobanbHasa 3anpewatowlan Hactpomka (cTpaHuua «OrpaHmyeHms Ha ... / Onepauunu PIIC,
PEMO», HacTpolKka «3anpeLleHHblie KOHTpareHTbl 1 Koabl pacdetoB PEMNO/PIC B pa3pese
KnaccoB» Ha Bknaake «Hactponkun PIC, PEMNO no knaccam», cM. ):
HanaeHa HacTpoMKa C HYXHbIM COYETaHMEM MapaMeTpoB — onepauums 3anpelleHa,
npoBepka npekpawiaeTcs;

MHaye — NpoBepKa yCrnewHo nponaeHa.

MpumMmep 1: TpebyeTca ANa HEKOTOPbLIX KIMEHTOB pa3pewnTb PMNC onepaumn ToAbKO € KogaMu
pacyetoB BO, BO1 n B02 n Tonbko ¢ koHTpareHTamm PARTNERO1 n PARTNEROZ2; BceMm
OCTanbHbIM KWEHTaM 3anpeTuTb nobble onepauun PIIC.

HacTtpoikn bubnmortekmn pacyeta TMMUTOB:

1.

nobanbHOM HACTpPOMKOM 3anpeLlatoTcsa onepauuun PIC:

Ha cTpaHunue «OrpaHuyeHus Ha ... / Onepauun PMC, PEMNO>» oTkponTe BKNaaKy «HacTpoiku
PMC, PEMNO no knaccam» n gobaBbTe B CNMUCOK «3amnpeLlleHHble KOHTPAreHTbl U KoAbl
pacyetoB PEIMO/PIIC B pa3pese KNaccoB» 37eMeHT € Tunom «Bce knaccol PIMNC».

KnueHTbl, ANna KoTopblX HEobXoAMMO paspelwnTtb onepaunun PIC, nomewatTca B WabnoH
HaCTpoeK No KOMUCCUU:

Ha ctpannue «KnueHTbl / LWabnoHbl / Mo koMuccnm» oTkponTe BkNaaky «Pasp. PMNC, PEMNO
no knaccamM» n gobaBbTe B CNMCOK «Pa3pelleHHble KOHTpareHTbl U KOoAbl pacyeToB
PEMO/PNC B pa3pe3e kNaccoB» 3n1eMeHT C TMnoM «Bce knaccel PMC». B ctonbue «Koabl
pacyéToB» HanpoTme A0b6aBAeHHOro npasuia BNULLNTE Yepes 3ansaTylo KoAbl pacyeToB
B0O,B01,B02. YcTtaHoBUTe nepekstovaTesib «KOHTpareHTbl» B MOJIOXEHME «MNO CNUCKY>» N B
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rnofne cnpasa BNULWKNTE Yepes3 3anaTy pa3pelleHHble KOAbl KOHTpareHToB:
PARTNERO1,PARTNERO2. B cnncke «HanpaesneHne» Bbibepute «He 3agaHo», none «Makc.
cpok PEMO» octaBbTe NyCTbIM.

MosicHeHMA K NnpuMepy:

BAXHO! [1nsa pewieHns npmBeaeHHON 3a4a4n HeobxoanmMo siBHO 106aBUTb
rnobanbHylo 3anpeLlatowyo HaCcTPoKy Ha Bce pexuMmbl PMC, T.K. Hannuymne TonbKo
paspellarLLe HaCTPOMKKM He 3anpeLllaeT onepaunn, He yKkasaHHble B pa3peluatollen
HaCTpolKe.

Tak Kak NpMoOpUTET pa3peLllatolen HaCTPOMKM Bblle NMpUopuUTETa 3anpeLlarLwen, To
ONS KITINEeHTOB, BXoAswmnX B gobaBneHHbI wabnoH no kommccum, onepauunm PINC c
YKa3aHHbIMM B HACTpoOWKe napameTpaMu paspeweHsl. [Mpu 3ToM npoumne onepauumn PMNC
ONS1 AaHHbIX KNIMEHTOB 3anpeweHbl (HanpuMep, ¢ kogamu pacyetos B03, B04, BO5 u
T.4., HE3ABMCUMO OT KOAA KOHTpareHTa, UM C KOHTpareHTamm, Koj KoTopblX
otnmnyaetcs ot PARTNERO1 n PARTNERO2, He3aBMCMMO OT KOAa pacyeToB), Tak Kak
NoAXOASLLEN pa3peluatoLet HaCTPOMKM HET, HO eCTb MEeHee NpUopuUTeTHas
3anpeLarowas Ha sce onepauumn PIIC.

MpumMmep 2: TpebyeTca AN HEKOTOPbLIX KIMEHTOB pa3pewwnTb onepaunn PEMO c KOHTpareHTom
PARTNERO1 n ang 3Tux Xe KINEHTOB 3anpeTtuTb ftobble onepaunm PEMNO ¢ KOHTpareHToMm
PARTNEROZ2. Ins ocTanbHbIX KNMEHTOB HeobxoanMo 3anpetutb onepauun PEMO

c koHTpareHtamn PARTNERO1 n PARTNEROZ2.

PEIMO onepaunn ans BCeEX KJIMEHTOB C KOZaMK napTHeEpPoB, OT/IMYHbIMK OT PARTNERO1
n PARTNERO2, A0/mKHbI 6bITb pa3peLleHsl.

HacTtpoikn bubnmortekmn pacyeta TMMUTOB:

1. MobanbHoOM HacTponkon 3anpewatotcs onepaunm PEMNO c koHTpareHTamn PARTNERO1
n PARTNERO2:
Ha cTtpaHuue «OrpaHunyeHus Ha ... / Onepauun PIIC, PEMNO» oTkpounTe BkNaaky «HacTponku
PMC, PEMNO no knaccam» n gobaBbTe B CNNCOK «3arpeLlleHHble KOHTpareHTbl U Koapbl
pacueTtoB PEIMO/PIC B pa3pe3e KNaccoB» afieMeHT C TUNom «Bce knaccel PEMO». danee
yCTaHOBUTE nepektoyaTesib «KOHTpareHTbI» B MNOJSIOXEHME «MO0 CMUCKY» U B MNoJie HUXe
BNuwnTe yepes 3anatyto koabl PARTNERO1 n PARTNERO2.

2. KnuneHTbl, ANns KOTopbiX Heobxoammo paspewmnTb onepaumn PEMO ¢ KOHTpareHToM
PARTNERO1, nomewatoTcs B WwWabnoHbl HACTpOEK N0 KOMUCCUN:
Ha ctpaHunue «KnueHTbl / LWabnoHbl / Mo koMuccnm» oTkponTe Bknaaky «Pasp. PIMC, PEMO
no knaccam» n gobaBbTe B CNMCOK «Pa3pelleHHble KOHTpareHTbl U KoAbl pacyeToB
PEMO/PIMNC B pa3pe3e K1accoB» 3N1eMeHT C TUNOM «Bce knaccel PEMNO». YctaHoBuTE
nepekntoyvaTesib «KOHTpareHTbl» B MOSIOXKEHWE «MO CNMUCKY>» U B Nofe cnpasa BNUWMTE KOA
PARTNERO1. B cnucke «HanpasneHue» Bbibepute «He 3agaHo», none «Makc. cpok PEMO»
OCTaBbTe NYCTbIM.

MosscHeHuAa kK npuMepy:

Tak Kak NpnopuUTEeT paspeLllatolen HacTPOMKM Bbllwe 3anpeLwatowen, To 415 KIMEHTOB,
BXoaawmx B AobasneHHbIN wabnoH no kommccum, onepaummn PEMO ¢ ykasaHHbIMMK
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B pa3peluarLlern HacTporike napametpamMu paspeweHsbl (PEMNO ¢ PARTNERO1). Mpw
3TOM AN KMEHTOB M3 WwabnioHa 3anpeueHbl Te onepaunn PEMO, KoTopble 3anpeLleHbl
rno6anbHo (PEMO ¢ PARTNEROQ?2).

0na KnneHToB, He BXoAswmx B WwWabnoH, gencreyeT rnobanbHas 3anpewaroLas
HacTpolika Ha onepauun PEMO ¢ PARTNERO1 n PARTNERO?2.

Onsa onepauunin PEMNO ¢ gpyrMmMn KogamMmn napTHEPOB HET 3anpeLarLmx HacTpoek,
nosToMy no ymonyaxuto PEMO onepauun ¢ ApyrmmMmn Koagammn napTHEPOB CHUTAIOTCSH
pa3peLleHHbIMN.

Mpumep 3: TpebyeTca 419 HEKOTOPbLIX KIMEHTOB pa3peLwnTb onepaunm obpatHoro PEMO
(HanpaBneHMe NepBON YacTu — MoKynka) ¢ kKoHTpareHToM PARTNERO1, ecnn cpok PEMO
He npeBblWaeT 5 gHen.

B HacTpolikax Bubnnotekun pacyeta TMMUTOB KIIMEHTbI, A/l KOTOPbIX HEO6X0AMMO pa3peLlmnTb
ornepauuun, NOMeLLaTcsa B WabfoHbl HACTPOEK MO KOMUCCUMN:

1. Ha ctpaHunue «KnunenTbl / LWabnoHbl / Mo koMuccnn» oTkponTe Bkiaaky «Pasp. PrC, PEMNO
no knaccam» mn gobaebTe B CNUCOK «Pa3spelleHHble KOHTpareHTbl U KOAbl pacyeToB
PEMO/PIMNC B pa3pe3e K1accoB» 3/1eéMeHT C TUNOM «Bce knaccel PEMO». YcTaHoBUTE
nepekntoyvaTesib «KOHTpareHTbl» B MOSIOXKEHME «MO CAMCKY>» M B MoJie cripaBa BNuwuTe Koja
PARTNERO1. B cnucke «HanpasneHue» Bbibepute «lokynka», B none «Makc. cpok PEMO»
YKaxXuTe 3HaueHune «5»,

2. Ha cTtpaHuue «KnuneHTtbl / LWabnoHbl / Mo koMmuccum» oTkpoinTe BKNaaky «3anp. PMC, PEMO
no knaccam» n gobaebTe B CNUCOK «3anpeLleHHble KOHTPareHTbl N KOAbl pacyeToBs
PEMO/PIMNC B pa3pe3e K1accoB» 3/1eMeHT C TUNOM «Bce knaccel PEMO». YcTtaHoBuTE
nepekatoyvaTenb «KOHTpareHTbl» B MOJIOXEHNE «BCe KOHTpPareHTbl», B CNUCKe
«HanpasneHne» Bblbepute «lMokynka».

I MosicHeHns K NnpuMepy:

Tak Kak NpMopuTET pa3pellatoLllein HaCTPOMKM Bbille 3anpelatolwein, To 4Ns KJIWEHTOoB,
BXoasawmx B gobasneHHbIN WabnoH no kommceum, onepauun PEMNO ¢ ykasaHHbIMU

B pa3peluatoLlen HacTpolke napameTpamMun paspeweHsl (PEMNO ¢ PARTNERO1,

C HanpaB/IEHMEM MepBOM YacTu CAENKN «MOKYMKa» U CpOKOM He bonee 5 agHen).
Onepaunmn c 3TUMK XXe napaMmeTpamm, HO co cpokoM PEINO 6onee 5 gHen 3anpeLleHbl
3anpeLlaroLen HaCTpoKon.

[Nns KNMeHToB, BXoASAWMX B WabsoH, onepauumn ¢ tobbiM APYrMM COYETaHUEM
HaCcTpoeK paspeLleHbl.

KommMeHTapui 7: Bknagka «Onepauun PMNC, PENO>»

[ns npoBepKu HanuMumsa paspelleHns Ha coseplieHne onepauun PEMO nnaum PIC
C NCNOJIb30BaHUEM ornpefesieHHOro Koaa pacyeToB NPOUCXOAUT NpPOBeEpKa HacTpoek
B Cliegytowen nocnenoBaTenbHOCTH:

1. Ecnu koa pacyeTa eCcTb B CNUCKe paspelleHHblX B WwabnoHHoM (cTpaHuua «KnneHTtobl /
LWabnoHbl / Mo koMuccnm», HacTporika «OrpaHnderme onepauun PMNC, PENO no koay
pacuyeTa» Ha Bknagke «Onepauun PTC, PEMNO», cM. ) MAn nHanemayanbHOM (CTpaHMua
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«KnueHTbl / Komnccna 6pokepa», HacTporika «OrpaHndyeHue onepauun PMNC, PEMNO no koay
pacuyeTa» Ha Bknagke «Onepauun PTC, PEMNO», cM. ) HacTpolikax, TO OH pa3peLleH.

Ecnn nnameuayanbHas v wabnoHHasa HacTpolika pa3peLlleHHbIX KOA0B pacyeToB
OTCYTCTBYIOT, HO KOZ pacyeTa eCTb B cnnucke rnobanbHOM HAaCTPOMKM pa3peLleHHbIX KOA40B
pacuyetoB (cTpaHuua «OrpaHunyenmns Ha ... / Onepaunmn PIC, PEMO», HacTpolika
«OrpaHundeHune onepaunii PMNC, PEMO no koay pacyeTta» Ha Bknagke «Onepaunn PrIC,
PEMO», cm™. ), TO OH pa3peLleH.

Ecnn koa pacuyeta ecTb B CNMCKe 3anpeLeHHbIX B WabnoHHoM (CM. ) nnu
vHamBmayanbHon (CM. ) HacTporikax, TO OH 3arpeLleH.

Ecnu nHameuayanbHas 1 wWabnoHHas HacTponKka 3anpeLweHHbIX KOA4OB pacyeToB
OTCYTCTBYIOT, HO KOZ pacyeTa €CTb B CncKe rnobanbHOM HAaCTPOMKU 3anpeLLeHHbIX KOA40B
pacyeToB (CM. ), TO OH 3anpeLleH.

Ecnu koa pacyeToB He ykasaH B WwabnoHHOM (CM. ), HamBmayanbHon (CM. )
n rnobanbHom (cM. ) HacTpoKKax 3anpeLleHHbIX KOAOB pacyeToB, TO OH pa3peLueH.

[ns npoBepku Hannumsa paspeweHnsa Ha coseplieHue onepaumun PEMO unun PMC ¢ onpeaeneHHbIM
KOHTpareHToM NpoucxoauT NpoBepKa HaACTpPOeK B cneaytowen nocnenoBaTebHOCTH:

1.

5.

Ecnn Ko KoHTpareHTa eCcTb B CNUCKe paspelleHHblX B WwabnoHHon (cTpaHuua «KnuneHTbl /
LLlabnoHbl / Mo koMmnccumn», HacTporika «OrpaHndyeHune onepauun PMC, PEMNO no koay
KOHTpareHTa» Ha Bknaake «Onepauunn PIC, PEMO», cM. ) N NHAMBMAYabHOWN
(ctpaHunua «KnmneHTtbl / Komuccusa 6pokepa», HacTpoinka «OrpaHmnueHue onepauuni PIIC,
PEMO no kogy KoHTpareHTa» Ha Bkiagke «Onepaunn PIC, PEMO», cM. ) HacTporkax,
TO OH paspeLleH.

Ecnu nugmemayanbHas v wabnoHHas HacTpoMKa pa3pelleHHbIX KOA0B KOHTpareHToB
OTCYTCTBYIOT, HO KOA, KOHTpareHTa ecTb B cnucke rnobasbHOM HAaCTPOMKM pa3peLleHHbIX
KOAOB KOHTpareHToB (cTpaHuua «OrpaHnyeHms Ha ... / Onepauwum PINC, PEMNO», HacTpolika
«0OrpaHunyeHue onepauuit PMNC, PEMO no koay KoHTpareHTa» Ha Bknagke «Onepauun PIIC,
PEMO», cMm. ), TO OH paspelleH.

Ecnn Ko KoHTpareHTa eCcTb B CNUCKe 3anpeLeHHbIX B WabnoHHoM (CMm. ) unu
nHanemayanbHoM (cM. n. 10) HAaCTponKax, TO OH 3arpeLLeH.

Ecnu nHanBmayanbHas v WabnoHHaa HAcTpoliKa 3amnpeLLleHHbIX KOAOB KOHTpareHToB
OTCYTCTBYIOT, HO KO, KOHTpareHTa ecTb B cnucke rnobanbHoi HaCTPOWMKM 3anpeLleHHbIX

KOLOB KOHTpareHToB (CM. ), TO OH 3anpeLleH.
Ecnm Ko KoHTpareHTa He ykasaH B WwabnoHHoM (cMm. ), "HAUBMAYaNbHON (CM. )
n rno6anbHOM (CM. ) HacTporKax 3anpeLleHHbIX KOAO0B KOHTpareHToB, TO OH pa3peLleH.

KoMmmeHTapui 8: Bknagka «Komuccusa ot o6bema onepayum»

Ob6sa3aTenbHO 3ajaHne 3Ha4YeHUss KOMUCCUK ANnS HyneBoro obbvema (3HayeHne «0» B KONOHKe
«06bem») ana obonx HanpasfeHUn onepaummn cpasy (3HadeHne «He 3a4aHO» B KOSIOHKE

«HanpasneHue») unm ang Kaxxaoro HanpasfeHUs oTAeNbHO (3HadyeHus «lMokynka»
n «Mpopaxa»).
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Hanpumep:

K.OMWGCUA OT 0ffbetia ONepall — Brison cpeacTe  CneuManeHele knaccel  OrpaHWyeHUe LeH 3aqeok MyneTuEan geH. nosuuw * | *

KoruccHa ot ofbera onepaumy

Knacced T pynne Qe |Hanpa3neHMe THA KOMHCCHH % or ofieera | Ja nopydeHue | A

i] Mokynka * oT ofbera 03

1] Mpogaka ¥ oT offeetda 0.4
m Mokynka * oT offbera 0.25
1000000 Mpog axa 0T ofeera 0.35 hd

7% Dotiasure | *+% Ypamame 71 Nofiasume 1 Upamme

B npuMepe, npeAcTaBNeHHOM Ha CKPUHLIOTE, KOMUCCUS 3a1ae€TCs HauMHas C Hy/ieBoro obbema:

Ans nopyyenunii ¢ o6bemom oT 0 go 999999,99 npmmeHsieTcs kommuccms no ctaske 0,3%

oT o6bema nopydeHus Ha nokynky n 0,4% oT o6bemMa nopydeHus Ha Npoaaxy;

Anst nopyyeHuit ¢ ob6bemom ot 1000000 npumeHseTca kommccusa no ctaske 0,25% ot ob6bema
nopydeHunsa Ha nokynky un 0,35% oT obbemMa nopydeHns Ha npoaaxy.

KoMmmeHTapui 9: HacTpoika «BanwTa cNMcCaHNA KOMUCCUN >

He ponyckaeTcsi ykasaHMe 0AMHaKOBbIX Kiacca/rpynnbl MHCTPYMEHTOB AN Pa3HbIX BantoT

M OAHOr0 TMMNAa KOMUCCUK, @ Takxke AybnMpoBaHMe coyeTaHms Koaa BantoTbl M TUNA KOMUCCUM
B pasHbIX CTpokax Tabnuubl. Ecnn knacc/rpynna MHCTPYMEHTOB yKa3aHbl O4HOBPEMEHHO ANS
TUNOB KOMUCCUKN «TC» n «CyMMapHasi», To 451t KOMUCCMM Bpokepa MCMONb3yeTCst KOA BantoThl,
yKasaHHbIli Ans Tmna Kommccnn «CyMmapHas».

10.1 MIMNOPT COOTBETCTBUUN KOAOB KJINEHTOB
M Wab/s10HOB KOMUCCUM

MMNopT COOTBETCTBUIM KOAOB KJIMEHTOB NpegHasHayeH Ans U3MeHeHUs Uau npuceBoeHus
CywlecTByloLwemMy Kogy KnmeHTa Kakoro-nmbo wabnoHa KoMmccun. JaHHbIn DyHKLMOHAnN
nossonseTt 4obaensaTb B WabsoH HOBble KOAblI KIMEHTOoB. o4 HOBbIM KOAOM K/IMeHTa NOHMMaeTcs
TaKOW KOA, KOTOPbIA HE COCTOUT B NepeyvyHe KOA4OB KMeHTa Kakoro-nmbo cywecrasytoLlero
wabnoHa n 4Nna KOTOpPOro He HaCcTpoeHa MHAMBKAYabHas KOMUCCHUS.

Mpoueaypa MMNopTa BbIrNAAUT Cneayowmm 06pasoMm:

1. MO coxpaHsaeT nHpopMaLno 0 COOTBETCTBUM KOAOB KJIMEHTOB WabnoHaM TapudHbIX
MJjaHOB B TEKCTOBbINM (hain, popMaT KOTOPOro OnmcaH B

2. B HacTpounkax bubnunotekun pacyerta NMMUTOB HEOH6XOANMMO BblbpaTb cTpaHuuy KnueHtbl /
KomMmuccus 6pokepa v HaxaTb Ha KHOMKY «/IMMOPT COOTBETCTBMN». B OTKPbIBLLEMCS OKHE
Heob6xoaMMOo yKasaTb pann Ans 3arpy3kn n HaxkaTb KHonky «OK» ang Havana npoueaypsbl
uMnopTa AaHHbIX.

3. Ecnu npu 3TOM yCTaHOB/EH NMPU3HaK «YaansaTb BCE KNIMEHTCKUE KOAbl M3 wabnoHoB nepen
MMMNOPTOM>», TO Nepea UMNOpTOM ByaeT Nnpom3BeAeHa OYUCTKaA CTapblX HAaCTpoeK
COOTBETCTBUMN.
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Mpu obpaboTtke danna 6yayT BbIMOSHEHbI CAeAYOWME NPOBEPKU:

dann coaepxuTt XoTa 6bl 04HY CTpoKy npaBunbHoro dopmarta. Ecnm dann nycroin, nnm
KOPPEKTHbIX CTPOK HEe 06Hapy»)XeHO, TO Npoueaypa OYUCTKM CTapbiX 3HAYEHUN KITMEHTCKNX
KOAOB rnepea MMNopToM M3 daina He BbINOJSIHAETCS;

cyuiecTsoBaHume wabnoHa KOMUCCUMKN B HacTpolikax bnbnnotekn pacyeta nuMmnToB. B cnydae
€ro OTCYTCTBMS M3MEHEHMUS B HACTpoMKax WwabaoHOB He NPOM3BOAATCS, NMPOMNyLLEHHbIe KOAbI
KNIMEHTOB (PUKCUPYIOTCHA B OTHETE O pe3ynbTaTax MMNOpPTa;

COOTBETCTBME KOAA KMeHTa KakoMmy-nmbo ns apyrux wabnoHos. Ecnu kog knneHTa Bxoaun
B Apyroi wabnoH, To OH 6yaeT yaaneH U3 Hero M BKAOUYEH B WabnoH, yKa3aHHbI ANns Hero
B hanne umnopTa. Ecnm Koa KAvMeHTa He BXOAM HU B OAMH M3 WwWabnoHOB, HO ANns Hero 6bina
HaCTpoeHa MHAMBUAYaNbHAs KOMUCCKS, TO OH ByaeT BK/IIOYEH B YKa3aHHbIN WAb/oH.

[Mocne 3aBepLlieHUa MMNOpPTa NOABUTCA coobuieHne o pe3y/ibTaTe BbINO/THEHUA!

Bcero obpaboTaHO X KJIMEHTOB. BKJIOWEHB B WAOJIOHEL Y KJIMEHTOB. [lepeBeneHH B IpyIue

mabJIOHE Z KJIMEHTOB

B cnydae obHapyxeHusa B daine HecyLwecTBYOWMUX WwWaboHoB, B COO6LWEHUN MOSBUTCS CTPOKa
BuAaa:

Bruto nponymeHo N KIMEHTCKMX KOINOB, TakK KakK yKa3aHHHE oJg HUX MAOJIOHE HE HAMWIEHH:

[nepequb KOIOOB KJ'H/IeHTOB]

10.2 ®dopmart cbanna ana mMnoprta CooTBeTCTBUM

®ann nMeeT TekCToBbIN popmMaT (*.txt) u coaep>xuT cTpoku Buaa:

<Kon_xmnmeHTa>=<Kon mabjioHa>

Hanpumep:

12303=Template3

Yka3aHHbIN koA WwabsioHa N0 KOMUCCUM A0JIXKEH COOTBETCTBOBATb KOAY M3 CEKLUU
[cl<Koplla6noHa>_Client_Template] B ¢pannne deallib.ini.
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11.KnueHTtbl / 3aMeHa KoaoB

Samena K.OQ0E ENWEHTOE:

F.on kmverTa [Gupska)

Toprogeii cHET [Gupsta) |KD.|:L KMeHTa [Spokep) |T0pr05buf| cHET [Bpokep] |

&
Q10 501-00000F00 a1 L01-00000F00
021 02
041 L04-00000F00 02 LO2-00000F00
71 Nofaeme | *% Ynanme
[[] 3amenATE Kod MpH Kpocc-cAsnke
JareHATE KOa N0 NpEdUKcY
MapameTp HasHauyeHue

3aMeHa KOA4OB K/IMEeHTOB  3aMeHa KOAO0B W TOProBbIX CHETOB B 3asBKaxX KJIMEHTOB NpU UX OTNpaBKe B
TOProByl CUCTEMY U MPU pacyeTe JIMMUTOB KIIMEHTOB MO MHCTPYMEHTaM 1
OEHEeXHbIM CpeaCcTBaM.

Monb3oBaTenam, ANa KOTOPbIX HACTPaMBaEeTCs 3aMeHa, HYXHO yKa3biBaTb B
npaBax oba Koga, HO NMMUTBI Ha BTOPOW KOZ yCTaHaBnueaTb He TpebyeTcs.
Ecnn TpebyeTcs 3aMeHa TONbKO KoAa K/AMEHTA, TO nons «TOproBbliA CYET
(bupxa)» n «Toproeblii CHET (bpokep)» He 3anoNHATCA.

Ecnu TpebyeTcs 3aMeHa TOIbKO TOProBOro cyeta, B nonsax «Koa KnneHTa
(6upxa)» n «Kop knmneHTta (6pokep)» yKasblBAaeTCA OAMH U TOT Xe Koj,
KJneHTa.

HoBoe cooTBeTcTBME fobaBnseTca HaXaTneM KHOMKM «JobaBntb»

Koa BcnomoraTenbHbIW KOA, KOTOPbI NpY pacyeTe TMMUTOB 3aMEHSETCS CepBEPOM
KJIMEHTa Ha KoA KinMeHTa. Ha 3TOT KO4 KMeHTa IMMUTBLI YCTaHaBIMBaTb HE HYXHO. DTOT
(6upxa) Xe Koj cepBep ucrnonb3yeT npu GOpMUPOBaHNM 3a8BKU ANS COBEpLUIEHUS

KpOCC-Caenku
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MapameTp

HasHauyeHue

_ Toprosbit BcnomoraTtenbHbI TOProBbl CHET, KOTOPbIN NpU pacyeTe IMMUTOB 3aMeHseTcs
CUéT CepBepoM Ha TOProBbIA CYET KNMeHTa. Ha 3TOT cYeT NMMUTLI yCTaHaBNMBaTb He
(6upxa) HY>XHO. DTOT Xe cyeT cepBep Mcnoab3lyeT Npu GOpMUPOBAHUM 3aABKU AN

COBEpLUEHUNST KPOCC-CAENKMN.
MNMone ob6s3aTenbHO A5 3aN0NIHEHUS, €C/IU 3aMnoJIHEHO None «TOProBbi CYET
(6pokep)»

— Kog OcHoBHOM pabounii koA knueHTa. Ha aT1oT koa 6pokepoM Ha cepeepe QUIK
KNneHTa yCTaHaBNMBaKTCA JIMMUTbLI MO MHCTPYMEHTaM U AeHEeXHbIM CpeAcTBaM. DTOT Ko
(6pokep) KJIMEHT YKa3blBaeT B CBOMX 3asiBKax

_ Toprosbin OcHoBHOM pabounii TOproBbliA CYET KMEHTa. Ha 3TOT Toprosbili cyeT 6pokepomM
CYéT Ha cepBepe QUIK ycTaHaBAMBaloOTCA NMMUTbI MO UHCTPYMEHTAM U AE€HEXHbIM
(6pokep) cpeactBaM. DTOT TOProBbIN CYET K/MEHT yKa3blBaeT B CBOMX 3asiBKax.

Mone o6s3aTenbHO ANS 3aNo/IHEHUSA, €C/N 3arnoJIHEHO none «ToproBbIf CHET
(6upxa)»

3aMeHATb KoA Npu Kpocc-
caenke

BktoyeHue 3Tor onuum nNpy HaAM4YMmn COOTBETCTBYHOLLEN HACTPONKM B LLUJIIO3E K
TOProBOM CUCTEME MO3BOISET 3aK/04YaTb KPOCC-CAENIKN, KOrga nokynaTenb u
npoaasey, MakTUYECKM ABASIOTCA OAHUM JINLOM.

O6e 3aaBKKN, Ha MOKYMNKY M Ha NpoAaxy, NoAATCs C OCHOBHbIM pabouunm
KOAOM K/MeHTa (yKa3aHHbIM B KoNoHKe «Kopa knveHTa (bpokep)»). Mpu
NOJSTIy4EHUM OT TOProBOM cucTemMbl coobLieHns 06 OTKIOHEHUN 3aABKU,
npueoAsLen K kpocc-caenke, cepeep QUIK aBToMaTMyeckn nofaeT 3asaBKy C
TEMW XXe MapamMeTpamu, YTO U OTKJIOHEHHasi, HO CO BCNoMoraTefibHbIM KOAOM
KnmeHTa (U3 KoNnoHkKn «Koa knueHTa (bupxa)»). B pesynbTaTe, B TOProBomn
cucteme hopMasibHO 3aK/I4aeTca caesika ¢ y4acTUeM 3a8BOK C pasHbiMU
KNIMEeHTCKMMK KogaMun, a Ha cepeepe QUIK obe 3asBkuM 1 caenka
obcunTbiBatoTCA (haKTUUYECKM Ha O4HOM KJIMEHTCKOM Koge.

3aMeHa KOLOB Mpwu KPoCC-cAaesike MOXET BbIMNOMHATBCSA He ANs BCeX
WHCTPYMEHTOB, @ TOIbKO ANS OnpeAeneHHOro cnmucka. ToT CAUCOK
HacTpamBaeTcs Ha cTpaHuue «[lpyrne napameTpbl» (CM. )

3aMeHaATb Koa
no npedukcy

PaspewnTb 3aMeHy KOAOB K/IMEHTOB C MCMO/Ib30BaHWEM npeduKkcos. B 3Tom
c/lydae CMMBOSbI, NponMcaHHble B KoNoHKax «Koa knueHTa (bupxa)» n «Koga
KnmeHTa (bpokep)» pacUeHMBAOTCA CEPBEPOM Kak npedukc (nepsble
CUMBOJIbI) KITMEHTCKMX KOAOB.
Hanpumep, npu BKIIOYEHHOW OMUMN U HACTPOEHHON 3aMeHe A Ha B — anroputm
3aMeHbl KOAOB 6yaeT UCMONHATLCA He TOJIbKO ANs napbl c4eToB A 1 B, HO ans
nobon napbl cHeTOB, B KOAAX KOTOPbIX 3T CMMBOJIbI ByAyT MATU NepBbIMU:

A123 n B123

A/10 n B/10

_ A_cde n B_cde, n T.n0.

Ecnu dnaxok oTkAo4eH, 3aMeHa 6yaeT NpoM3BOANTBLCS TOIbKO NPU CTPOroM
COOTBETCTBMM KOAA, YKa3aHHOro B 3asBKe (B HaweM npuMepe — 414 napbl A m
B, HO HM ANS KakKux Apyrux)
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I MpuMepbl 3aMeHbl KoAa KJIMeHTa

1.

3aMeHa KOAOB K/IMEHTOB NpU KPOCC-CAesKe.

KnuneHT BbicTaBnseT 3asaBKy Ha nokynky 1 nota LKOH no 2 000 py6., yka3sbiBas B 3asiBKe
knneHTckun koa A. Cepeep QUIK npoBepsieT 4OCTAaTOYHOCTb JIMMUTOB AJ1 3TOro
K/IMEHTCKOro KoAa W 3aTeM OTMNpaB/seT 3asaBKy B TOProByto cuctemy. [lanee KaneHTt
BbICTaBNSET 3a8BKY Ha npoaaxy 1 nota LKOH no 2 000 py6., ykasbiBast B HEN TakXe KoJ,
KNnMeHTa A, KOTopas TakxXe MpoxXoAnT NPOBEPKY JIMMUTOB Ha CepBepe, HO NocC/e OTNpaBKy
B TOProBYl0 CUCTEMY, OHA OTK/IOHSIETCS KaK npuBoAasLwas kK Kpocc-caenke (C nepsoi
3aaBkoii). Cepeep QUIK, nonyums coobuweHme o Kpocc-caenke, GopMUPYET HOBYIO 3asBKY,
Yy KOTOpOW napaMeTpbl COBMagatoT C NapaMeTpaMn OTKJIOHEHHOM 3aaBku (Nnpogaxa 1 nota
LKOH no ueHe 2 000 py6.), a koa knmeHTa A 3aMeHeH Ha BCcnoMoraTenbHbIn koa B,

M CHOBa OTMpaBnsieT 3as89BKY B TOProByK CUCTEMY.

B Tabnuue 3asBOK nocne 3Toro 6yaet ncnosiHeHHas 3asiBKka Ha nokynky 1 nota LKOH

rno 2 000 py6. no kogy A, cHATas 3asiBKa Ha Npojaxy no Koay A U MCNOJIHEHHAs 3asBKa Ha
npoaaxy 1 nota LKOH no 2 000 py6. no koay B. B Tabnuue caenok 6yaer caenka Ha
nokynky 1 nota LKOH no 2 000 py6. no koay A u caenka Ha npogaxy 1 nota LKOH no

2 000 py6. no kogy B. U Bce 3Tn 3aaBKK 1 caenkm 6yayT obcumTaHbl Ha AMMUTAX,
YCTaHOBJIEHHbIX A1 KJIMEHTCKOro koaa A.

B pe3ynbTaTte, IMMUTbI KITMEHTA A no MHCTPYMEHTAM N AEHEXHbIM CpeEACTBAM HE U3BMEHATCA
(oH kynun 1 noT 1 npogan 1 noT), He cuMTass KOMUCCUN, KOoTopas byaeT cnmcaHa 3a obe
COBepLUEHHblIE CAENKMU.

3aMeHa K/IMEeHTCKMX KOAOB.

Ecnu onums «3aMeHsITb KOA NpU KPOCC-CAENKE» OTK/IOYEeHa, HacTpoika onucbiBaeMon
CeKLMM MO3BOJISIET YUYMTbIBaTh OMNepaLunm, coBepLlléHHbIe MO ABYM KOAAM KAMEHTa Ha
NMMUTaxX, YCTaHOBJIEHHbIX Ha OAMH KoA. [MoaMeHa Kofa B 3asiBKe U nepeBbiCTaBeHne
3asBOK MpW Taknx HacTpomMKax He Npomn3BoasATCS.

MpeanonoXxuM, 4YTO Ha cepBepe eCcTb 3asdBKa U caenka Ha nokynky 10 notos LKOH no

2 000 pyb6. c kogoM knmeHTa A, 1 ecTb 3asiBKa U caenka Ha npogaxy 2 notos LKOH no

2 500 py6. c kogom knmeHTa B. Obe 3asaBkuM n obe caenku, Npm TeKyLwmMx HaCTpomnKax,
6yayT obcunTaHbl HA NMMUTaxX KAnMeHTa A — B pe3ynbTate 3TUX onepauninm Ha INMUT
knneHTa A 6yaet pobasneHo 8 notos LKOH, a ¢ geHexHoro 6yaet cnucaHo 15 000 py6., He
cuMuTas KOMUCCUN.

I NMpuMepbl 3aMeHbl KoAa K/IMeHTa U TOProBoro cyera

1.

HacTpoeHa 3aMeHa KoAa KNMeHTa Mexay OCHOBHbIM Q1 1 gononHuTenbHbIM Q10
M TOProBoro cyeta Mmexay ocHoBHbIM LO1-00000F00 v gononHutenbHbiM SO01-00000F00.

lMonb3oBaTenb NogaeT TpaH3aKuuMio Nno Koay knmeHTta Q1 n ToprosomMy cuety LO1-
00000F00. Ecnu Toprosas cucteMa OTBEpraeT TpaH3aKuMio KakK NOonbITKY 3aK/lo4eHns
KpOCC-CAeNKM, U UCMOb3yeTCs 3aMeHa Koda No Kpocc-caesike, ToO cepBep 3aMeHsIeT Koj
knneHTa Q1 Ha koa Q10, a Toproebi cyeT LO1-00000F00 Ha SO01-00000F00.
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Ecnn nogaetcsa TpaH3akuusa no koay Q1 v Toprosomy cudety LO2-00000F00, To npu
onpeAeneHnn NOonNbITKU OCYLLECTBIEHUSA KPOCC-CAENKN 3aMeHa He NMpon3BOANTCS, TakK Kak
ONsl TAaKOro coYeTaHUsl NapaMeTpoB 3aMeHbl He HAaCTPOEHO.

2. HacTtpoeHa 3aMeHa KoAa KNMeHTa Mexay OCHOBHbIM Q2 u gononHuTenbHbIM Q21. Takxe
HacTpoeHa 3aMeHa KoAa KJIMeHTa Mexay OCHOBHbIM Q2 n aononHuTenbHbiM Q41
M TOProBoro cyeta mexay ocHoBHbiM LO2-00000F00 v gononHutenbHbiM LO4-00000F00.

Monb3oBaTeNb NOAAET TPAH3aKLMIO MO KoAy KnneHTa Q2 u ToprosoMy cyety LO1-
00000F00.

Ecnn Toproeas cuctemMa oTBepraeT TPaH3aKUMIO KaK MOMbITKY 3aK/II0UEHUS KPOCC-CAENKHN,
M MCMNONb3YEeTCa 3aMeHa Koja Mo KPOoCC-CAernKe, TO CEpBEp 3aMeHSIET TO/IbKO KO K/TMEHTa
Q2 Ha Q21, TaK Kak TOpProBbili cyeT B HacTponke 3ameHbl (LO2-00000F00) He coBnagaeT C
yKasaHHbIM B nopy4yeHun (LO1-00000F00).

MpounsBeaeHHble U3MEHEHMS Ha AAHHOM CTpaHuue BCTYNaltT B CUy nocne pectapta cepsepa QUIK
(nepe3arpy3kun bnbnnoTekmn pacuyeta TMMUTOB HELOCTATOUYHO).

12.KnueHTtbl / Cy66poKepbl

[laHHas cTpaHMua npeAHasHavyeHa A HAaCTPOMKK cXeMbl Cy6aAMUHUCTPUPOBAHUS.

Cyfifpokepb!:

Onepaumy cydGpoKepa He BAMAKT Ha M0GAMEHE MHMUT SHPME
Cyftpokeph! U PALHU CYODROKER S
E1 [] Onepaumm cybk AMEHTOR BAWAKIT Ha FAOBANEHEI AHMAT GUpRSI

EB [ nofiansHEN AMMUT cyBaporkepa: Hon. paznendrent KoLa cydk neHT a:
|11z | [N |

CyfknueHTEL

E2.E3

7 Dofiaeume

% Ygamume

WHpopraaL, rioSantHele AMMHTE] [ NoBanbHEIR AUMUT Ha FpYnny
CYETOE N0 NpedEcy

HHq:opmauuc-r| [ noBaneHeIH .FIHMP| Mpedguk.c Toprof 0 cHOBHOH Topr0|
_infal_ RN i L0 -00000Fa|
EEN o |
5 Nosasuts = Ypante % Notiaeuts % Ynans
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MapameTp

HasHauyeHue

Cy66pokepsbl

Cnncok kogoB cy6aAMMHUCTPATOPOB

Onepaumnn cyb66pokepa
He BAUSAIT Ha rnobanbHbIN
UMUT PUPMbI

NcknoyeHne numuTta gaHHoro cy66pokepa u3 pacyeta rnobanbHOro AMmmTa
¢pupmbi-gunepa. Onepaumnm Takoro cyb6bpokepa He MEHSIOT 3HaYeHUs
rnobanbHOro MMmMTa MUpMbI

Onepauun cybknmeHTOB

BNUAIOT Ha rnobanbHbli
UMUT DUPMbI

JobaBneHune numnta cybknneHToB BbibpaHHOro cy66pokepa B pacyeTt
rnobanbHoro nummta dupmbl-annepa. Onepaunmn Takoro cybkaneHTa BAMSIOT
Ha 3HadeHue rnobanbHOro NMMUTa GUPMbI

Fnob6anbHbI TUMUT
cyb66pokepa

Koga rnobanbHoro nuMmuta cyb66pokepa. Hanpumep, MOXHO yKasaTb FnobanbHbIN
nmmnT «_W2_» ang cyb6bpokepa ¢ kogom «W2». MopyyeHus KINEeHTOB
cy66pokepa 6yayT NpoBepATLCSA Ha AOCTAaTOYHOCTb CPEACTB MO Ha3HAYEHHbIM
UM MHAVBUAYANbHBLIM NTMMUTaM U AaHHOMY rnobanbHoOMy NMMUTY cyb66pokepa.
Ecnu rno6anbHbii IMMUT He 3a4aH, TO B KayecTBe /IMMUTa UCMosb3yeTcs
rno6anbHbI INMUT HUPMbI

Jon.pa3spenutens KoAa
cybknuneHTa

CvMBON, KOTOPbI MHTEPNPETUPYETCS KaK pasaennTtenb, eCn BKIYEHa onuns
«ABTOCO34aHMe KINEHTOB cybaaMMHa» Ha cTpaHuue «O6wme napamMeTpbi»,
Bkfaaka «4YacTtb 2». 3HaueHue napameTtpa — nwbon ASCII cumBon,
AOMYyCTUMBIN B COCTaBe K/IMEHTCKOro Koda Mau TOProBoro cyeta Ha CpOYHOM
pblHKe. Hanpumep, ecnu ykasaH pasgenutenb «N», TO KIMEeHT C KOAOM
896N123 asngetca cybknneHToM ana cybagMmHucTpaTopa ¢ kogom 896

CybKknumeHThbI

Cnuncok KoaoB KINMEHTOB AaHHOro cyb66pokepa, nepeuncneHHbix Yyepes
3anaTyto. Ecnm koAbl kKNMeHTOB 3ajatTcs B dopmaTe «kog cybbpokepa/koa
KNMeHTa» nnu «koa cybbpokepa_Koj KIneHTa», TO BMECTO NnepeyvyncrieHns nx
BPYYHY MOXHO MCMOAb30BaTh MYHKLNIO «ABTOCO34aHNE KTMEHTOB
cybagMmnHa» Ha cTpaHuue «Obwme HacTponkm», BKknagka «4Hacrtb 2»

NHbOopMaLMOHHbIE
rnobanbHble NTUMUTbI

Cnuncok KoaoB MHGHOPMAUMOHHBIX IMMUTOB M COOTBETCTBYHOLWMX UM
rnobanbHbIX NMMUTOB. MNMoapobHee 0 HacTporike MHPOPMALMOHHBIX F106anbHbIX
JIMUMUTOB CM.

FnobanbHbIN NNMUT HaA
rpynny c4eToB no

npedgukcy

B0O3MOXHOCTb YCTAHOBKM OAHOro rniobanbHOro iMmMuTa no 6ymMaram Ha rpynny
TOProBbIX CYETOB, HAaUMHAKOLMXCS C onpeaeneHHoro npedukca. Hanpumep,
HacTpolika Buaa:

SPBFUT; LO1-00000F00

O3Ha4aeT, YTO onepauMmn KJIMEHTOB MO cYeTaM, HaunHarwmmcsa ¢ SPBFUT,
6yanyT oTpaxaTtbcsa Ha rnobanbHOM nuMmuTe nNo Toprosomy cyety LO1-00000F00.
Ecnun Toproebiin cyeT onepaumn B HacTpolikax He obHapyXxunsaeTcs, TO
cunTaeTcs, 4To <npedurKC TOProBoro cyeta> = <OCHOBHOW TOProBbIA cYeT>

KoMmbuHaumen 3HadeHn npusHakos () ycTaHaBnMBaeTcs cxeMa 6710KMpoBaHUsS CpeacTs

Ha rnobasbHOM nnMUTE (bMprI npv BbICTaBNeHUU 3a9BOK. BO3MOXHbIe BapuaHTbl NpuBeaeHbl

B Tabnuue.
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3asiBKa NpUMBOAMT K COBEpPLUEHUIO
Map>XUHaNbHOW CAENKMU:

no cuerty no cuerty
cybknuneHTa cyb66pokepa

BnokupoBaHue cpeacTs
Ha rno6anbHOM nNuMuUTE

nepauiy cyatpokepa He BAWAKT Ha FAoGaneHBIA THRAT PUpkiel

BapuaHT 1:

Onepaud cytkNUMEHTOE ENUAKIT HE FAOEANEHEIE NURMT SUprisl

Ha CYMMY UCMNOJ1Ib30BaHUA KpeanTHbIX

Ha
Na cpeacts cy66pokepom
HeTt HeTt
3asBKa cybknmeHTa
na Ha cyMMy MCnonb30BaHUSA KpeaUTHbIX
Het cpeacts cy66pokepom
HeTt HeTt
3asiBKa Cy66pokepa na Ha cyMMy MCnonb3oBaHUA KpeauUTHbIX
ABKa Cy K —

cpeacTts cy66pokepom

Onepauky cySapoKepa HE ENMAKIT Ha roE8aneHEIA AHMKT dHptEl

BapuanT 2: | Onepauuy cydk AMEHTOE BENMAKT Ha MN0SaNEHEIH AUEKT QUpME
Ha cyMMy ncnonb3oBaHUsA KpeauUTHbIX
1 CpPeAcCTB Cy6K/INEeHTOM +
a
Ha CYMMY MCMOJ/Ib30BaHUS KPeaUTHbIX
Aa cpeacTts cy66pokepom
3asBKa CyBKIMeHTa Her Ha cyMMy Mcnonb3oBaHMs KPpeaUTHbIX
CPeAcTB CyOKJ/INEHTOM
1 Ha cyMMy ncnofnb3oBaHWs KpeaUTHbIX
a
HeT cpeacTts cy66pokepom
HeTt HeT
Ha cyMMy ncnofnb3oBaHWs KpeaUTHbIX
3asiBKka cybbpokepa — [a
cpeacTts cy66pokepom
| Onepaumi cydtpokepa He BAMAKT Ha rIo0aneEHBIA AMMHT BUpkl
BapwvaHT 3: Onepaui CYBKNHMEHTOE ENMAKIT HA MNOSANEHEIA NHEAWT GUPb]
Oa HeTt
Hda
HeTt HeTt
3asBKa CybKIMeHTa
Ha HeT
HeTt
HeTt HeTt
3asBka cybbpokepa — Oa Het
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3asiBKa NpUMBOAMT K COBEpPLUEHUIO
Map>XUHaNbHOW CAENKMU:

no cuerty no cuerty ByiokKupoBaHue cpeacTs
cybknuneHTa cyb66pokepa Ha rnobanbHOM NnuMuTe

| Onepaumy cySapoKepa HE BIMAKT HA MN0SaNEHBIA MMAT Hprsl

BapunaHT 4: | Onepaut cySkAMEHTOE BAMAKT HA MN00aNnEHEIE MHMMT Hprsd
1 Ha cyMMy ncnonb3oBaHMs KpeanTHbIX
a
cpeacTs cybknmMeHTOM
Ha
H Ha cyMMy ncnonb3oBaHMs KpeanTHbIX
eT
3aaBka cybknuneHTa CpPeAcCTB Cy6KnneHTOM
Ha Het
HeTt
HeTt HeT
3asaBka cybbpokepa — Oa HeTt

- €CN1 Ha rNobanbHOM IMMUTE He OTpaXXaeTCsl MapXXMHasbHas 3a40/XXeHHOCTb cybbpokepa,
oTpuuaTesibHoe 3HadeHue rnobanbHOro NMMmUTa GUpPMbI HE SIBASIETCA NPEnSTCTBUMEM AN COBEPLUEHUS
KneHTamm cyb66pokepa MapXMHanbHbIX CAENOK, B pa3Mepe NMoJIOXUTENbHOIO ocTaTka Ha rnobasbHOM nMuTe
cy66pokepa.

12.1 UHdpopMaLMOHHbIe rnobasnbHblie IMMUTDI

NHbopMaLmMOHHDbI rno6anbHbii nuMut (UIN1) — ocTtaTok pecypcoB Ha rnobanbHOM NMMUTE,
oTobpaxaeMblil AN KIIMEHTOB B MHHOPMALUMOHHOM pexXmnMe, HaumHasa C 3a4aHHOro bpokepom
NOporoBoro 3HaveHus. MNMpeacrasnseT co60n PUKTUBHbBIN KIIMEHTCKUIA KOA, NMPUBSA3aHHbIN

C NMOMOLLbIO HACTPOEK CUCTEMbI K rnobanbHOMY NUMUTY. KnueHTbl MoryT HabntoaaTtb 3HaveHusa UM
B BMAE JIMMUTOB, 3aZlaHHbIX A5 YKa3aHHOrO (UKTMBHOIO KJIMEHTCKOro KoAa, B Tabnuuax «Mosmuum
No UHCTpyMeHTaM» n «lMo3numnm no geHbram».

WHpopral, raoSansHele AdMUTE!

WMH$opraunoHHE M Ao8aEHEE Ak
_infol_ _11
_infoZ_ _0oo_

71 Dofiasurs | 1 Ypamme |

Cnocob HacTporkun UIM:
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1. Ha Bknagke «MHdopMaumoHHble rnobasnbHble NIMMUTbLI» pasgena «KnneHTbl/Cyb66pokepbi»
3apanTe COOTBETCTBME Mexay rnobanbHbiM NMMUTOM cyb66pokepa nnun pupmbl
U MHPOPMALUMOHHBIM NTMMUTOM. TnobanbHbIn NMMUT cyb66pokepa aonkeH 6bITb 3a4aH
npeaBapuTenbHo B none «FnobanbHblh (MMUT cy66pokepa» (cM. ).

2. B paspene «[lpyrve napaMeTpbi» BHECUTE Ha3BaHMUe MHPOPMALMOHHOIO IMMUTA B CAUCOK
«KnneHTbl, AN KOTOpbIX 3anpeLieHo NpoBeaeHe TOProBbiX onepaunm».

3. B HacTpolikax Bcex nonb3oBaTesien, KOTOPbIM NiaHUpyeTCcsa NpeaoCcTaBnTb BO3MOXHOCTb
npocmoTpa UMM, nobasbTe B cnmcok «Koabl KNMEHTOB y aunepa (4Yepes ,)» KOA4 KIMEeHTa,
cooTBeTcTBYHOWMIN UTTT. Onepaunto Hy>XHO NOBTOPUTb AJ18 KaXXA0ro Kiacca, no KoTopomy
HY>XHO OTpa)kaTb 3Ha4YeHust MHHOPMaLMOHHbIX JIMMUTOB.

4. [nsa kopa knaueHTa, coorBeTcTBytowero UM, HasHaubTe AMMNUTLI MO ByMaram n AeHEeXHbIM
CcpeacTBaM, yKasaB B KavecTBe «Bxoasuiero octatka» noporoBoe 3HayeHune, HauynHas
C KoToporo 6yaeTt otobpaxaTbCsi UBMEHEHME OCTaTKa MMKUTA.

Tekyllee 3HadeHMe MHDOPMaLnOoHHOro rnobansHoro nuMnTa 6yaet otobpaxaTtbcs B none
«Tekywmin octaTok». ECnm 3HadyeHme rnobanbHOro octatka 60sblue NOpOroBOro 3Ha4YeHus,
TO B AaHHOM rnone 6yaeTt otobpaxkaTbCsl MOPOroBOe 3HAYEHME.

OAns otaenbHOro rno6asbHOro IMMNTa MOXXHO 3aaTb HECKOJIbKO MHPOPMALIMOHHbIX
JIMMUTOB, KOTOpbIE 3aTeM NPUCBaNBalOTCA Pa3HbIM K/IMEHTaM gaHHoro cy66pokepa.
Takum 06pa3omM, pa3HbIM KJIMEHTAM OAHOIro cy66pokepa MOXXHO 3aAaTb pa3Hble
noporosble 3Ha4YeHUsA MO IMMUTaM.

13.KnueHtbl / HacTpouku «nneva»

Ha 3ToW cTpaHuue HacTpamBatoTCcsl MapaMeTpbl UCMOSIb30BaHUSA KIIMEHTaMU KPeAUTHOro «nfeya»
npu Map>XWHanbHON Toprosse.

p -
JoBaeneHWe HOBOTD 3Ae... [-—?.'b-]

[nofianeHan HacTpoika

@ [na knuerta

BEsaMTE HOBLIN KOG, KAMEHTA
E2

[ (1]:8 ]l Cancel |

HacTpolika ocyLlecTBNsSIETCA MO C/eAYyoLWEMY NMPpUHLNNY:

B cnucok «KnuneHTbl» 406aBnSOTCS KOAbl KJIMEHTOB, B OTHOLEHWM KOTOPbIX AENCTBYIOT
HaCTPOMKMU:
«nobanbHas HacTpoMKa» — yCTaHOBKa r1obasibHbIX HACTPOEK MapXWUHaNbHOro

KpeamToBaHus. B CnMMCcoK KOAOB KMEHTOB MOXET 6biTb Ao6aBneH ToNbKO OAMH
aneMeHT «[nobanbHO]»;
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«[Na KNMeHTa» — yCTaHOBKA MHAMBUAYasbHbIX HAaCTPOEK Map>XMHaNbHOMO
KpeauToBaHuS.
[nsa npocMoTpa W HAaCTPOMKU OrpaHUYEHNI HYXHO BbiBpaTh KJIMEHTA U3 CAUCKA U BUA TNMUTA.
Ha akpaHe 0To6pasuTcs TeKyllee COCTOSIHME ero HacTpoek Ans Bbi6paHHOro Buaa numMuta. Ans
NpoOCMOTPa M YCTAHOBKW rNobanbHbIX HACTPOEK MapXWHaNbHOIO KPeAUTOBaHMUSA B paspese
NMMUTOB Bbl6epuTe 3HaueHue «[NobanbHO]» M3 CMMCKa KOAOB K/IMEHTOB U BUJ NUMUTA.

K.nneHTer

Faoakl KnueHToE

[FnosansHo]

OrpaHn4yeHns MOXHO 3aZlaTb BPYYHYIO, UM NPUMEHUTb WABN0OH HAacTpoeK, ChOpMMPOBaHHbIN
Ha cTpaHuue «KnueHTbl/LWabnoHbl/TNo nneyvy».

MNMpwu ycTaHoBKe rno6asbHbIX HACTPOEK MAap>XUHAJIbHOro KpeAUMTOBaHUS OrpaHUYeHUus
3a4al0TCA BPYUHYHO.

HacTponkun ncnonb3oBaHms «naeda» MoryT 6biTb YKa3aHbl 47159 rpynnbl KINEHTOB No npedukcy
Koda knueHTa. MNpu HacTponke «mnjaedya» no npedukcy Koga ucnosb3oBaHne wabnoHoB
HeaonyCcTUMO, TO eCTb AO/IKHO 6bITh BblbpaHo 3HavyeHne «b6e3 wabnoHa». Ecnn ykasaH Koa
KnneHTa «E*», To HaCTpolMKM pacnpoCTpaHAOTCS Ha BCEX KIMEHTOB, KOA KJIMEHTA Y KOTOPbIX
HauyMHaeTcs C cmmBosia «E», 3a NCKAOYEHMeEM Tex, KOTOPbIM 3aA4aHbl HACTPOMKN Ha KOA KAMEHTa.

MpuopuUTET NCMONBb30BaHMS NapaMeTpoB:

1. Hactpownku no wabnoHy, B KOTOPOM BKJIHOUEHA HacTponka BbibOpa MapXXuUHaNbHbIX
napaMeTpoB Mo 3Ha4YeHuto niaeva (cM. «BknoyaTb B WAabNOH KIMEHTOB CO 3HAYEHUSAMMU
naedya» Ha Bknagke «KnueHtol / LWabnoHbl / Mo "nneuy"», ).

2. NHamBmayanbHble HACTPOMKU « », 3a4aHHble Ha AaHHOW BkNaake («HacTtporiku
"nneya"»), nam no wabnoHy ANsS HECKONIbKUX KOAOB K/IMEHTOB, 3a4aHHOMY Ha BKNaake
«KnueHTtbl / WabnoHbl / Mo "nneuy"» (cMm. ).

3. HacTtpoliku ang rpynnbl KJIMEHTOB, 3a4aHHble Ha AaHHON BKkNaake («HacTponku "nneda"»)
no npedunKcy Koaa KaneHTa.

4, , 3aflaHHble Ha AaHHOM Bknaake («HacTtporiku "nneua).
5. MobanbHasa HacTponka, 3agaHHas Ha Bknagke «Mcnonb3oBaHue "nneya™» (cm. ) nnn
Ha Bknaake «HacTporKn Map>XMHanbHOMO KpeauTOBaHUSA» (CM. ).

Ecnu nHgmempgyanbHaa HacTpomKa KAMeHTa aAns suga nmMmurta, He pasHoro TO (T1, T2 n 1.4.),
He COAEPXUT 3HAYEHUA NN COAEPXMUT 3HaueHue «nobanbHas HacTpolrKka», TO NCNOJIb3yeTCs
3HayeHue HacTporku gnsa smaa nummuta TO Ans faHHOMoO KAWeHTa.
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FnWeHTEL Mo NbS0BaTE WatAoH: fes WatioHa w MpoBepATL 06ASATENLCTES N0 BUAAM AMMUTOE A
. [nofaneHad HacTpofka
1 Hactpobiku kakerra 1
A8 AHMATOS BH0E: T " MUHWMANEHEIFR YpOBEHE Map#M
. -1
MrHOPHPOEATE rNOGaNEHEIE HACTPORKMK
M BPAHMHA B HBI: Byrar OTK.A. OT UEHbI SaKPBITUA 4NA anep. TMNa Shart
Byraar ofecneysHua
Byraar, sanpewsHHEr: 008 KOPOTEHS NOSHUKA OTESL O MHAHHMYME WS TEKYWER LEHE W
LEHE NOCA. CAEAKK, BOWEAINEH B PACYET TEKYLW,
|:| He yyuTEIBaTE FIDOaNnEHEIE QHMCKOHTE! UEHE| 417 ONEpaumia Tkna Short
CAMcKM MapskUHANEHER Bytar
HenonHoe HETTHROEAHKE OEeHEHHEN: 08AZAT.
Koa U HeHT bl Iuckorter HpoeeHe peiHouHo| * 1 * [nofancHan HacTpokika ~
CrMCOK KIag@uLMEHTOE TErH C HEMO/IHEIM HETTHPOESHHER OGAZAT.
N GYtAarar |
Long Sha 06, long 06, shart % otk He yareieare HEI npu npogase ofauraumqi
[nofiancHan HacTpokka
WCnones0BaTE KOPPEMALMI MEKLY HHCTRYM.
[nofiancHan HacTpokka
Wenonesoeare KOPPENALMID 4NA SaAE0K
[nofanbHan HacTpolka
WEnones0Bare eqHHYID GYMakHY NOSHLWID
- - [nofanbHan HAaCTpoORKE
7 Hotasure % Ynanute B
M akcHManeHEIH QHEEHOMN YGEMOK NO CYETY
Terwana pex. Toproé  Terw, onp. no kogy MHCTp * | ¢
BaNTa
Teru pacyéToE AnA PEXMMOE TOPros
OrpaHH4YHTE NOKYNKY HEMAPHKWHANEHBIX Gytdar
Enucok kaacoos [nofaneHaA HacTpoika
% Unanate
KNacch! & MIHOPHPOBAHWER OrpaHHYEHKA
Ha NOKYMKY HEMaPKUHANBHEI GYrar
PaspelmTe mMap#. NoKYnkH Ha AEHEMJ OT KOp. Nos.
[nofiancHan HacTpokka
O SLWME AMMKT N0 QEHEMEM M GYFAratd
R R [nofaneHad HacTpofka b4
7 Notiaeuts % Upamre | < >
MapameTp HasHaueHMne
KnneHTbl Cnuncok KoaoB Kn MEHTOB, MMELWNX HACTPOUKHN. Onga 3apaHus nycrtoro

KoAa K/IMEHTa yKaxuTte 3HayeHne «<EMPTY>» n BknounTe dnaxku
«3asaBku 6e3 kofa knmMeHTa» n «PaccunTbiBaTb 3as8Bkn 6e3 koaa
KnneHTa» (CM. )

Wcnonb3oBathb WwabnoH

Bbi6bop wabnoHa Ans NnpuMeHeHns HacTpPoeK K AaHHOMY KIIMEHTY.
LabnoHbl dopMupyoTcs Ha cTpaHuue «KnneHTbl/WabnoHel/Mo
«nneyvy». [Ina py4HoO HacCTpPOMKM NapamMeTpoB UCMONb3yNTe 3HaYeHne
«6e3 wabnoHa». MNpu rnobanbHON HAacCTpoMKe NapaMeTpoB none
HeJOCTYMNHO ANS peAakTUPOBaHUS

HaCTpOl‘;lKM KIIMEHTa And NMMUTOB BUAaA

Bce HacTpolkn pasgena pacnpoCTpaHATCsS Ha onepaumu,
«MpUBSI3aHHbIe» K yKazaHHOMY BUAY NMMUTA. Takasa nNpuBs3Ka
OCYLLECTBNSETCSA NO pPeXUMy TOProB onepauun n onpegensercs
HacTponkon «lpuBsI3Ka KNaccoB K BMAAM JIMMUTOB> .

[ns Bcex 3Ha4YeHWUIH JaHHOM HAaCTPOMKM 3HAYEeHUs NapamMeTpoB
«[MpoBepsaTb 06s3aTeNnbCTBa N0 BUAAM IMMUTOB» U «[poBepaTb
3Ha4yeHMe CKOPPEKTUPOBAHHOM MapXu Mo BCEM BMAAM IMMUTOB»
[OJIKHbI 6bITb OANHAKOBbLIMU
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MapameTp

HasHaueHue

UrHopupoBaTh rnobanbHble HaCTPONKKY

OTK/ItOYaET MCnosb30BaHWe ANS JAHHOMO K/IMEeHTa CnMCcKoB 6yMmar,
3a[@aHHbIX MO YMOJTYAHUIO» AN BCEX KIIMEHTOB. DTU CMUCKU 3a4ak0TCs
Ha cTpaHuue «OrpaHnyeHnst Ha / icnonb3oBaHWe niedva».

HacTpolikn 13 gaHHoro 6510ka npeAHasHa4YyeHbl A1 UTHOPMPOBaHUS
OrpaHuMYeHunii Ha TUMN MapXXMHaNbHOCTN ByMar (Map)XuHabHble 6ymMaru,
6ymarn obecrnieyeHmsa u 6ymaru, 3anpeLieHHble Ha OTKPbITUE KOPOTKUX
NMo3unuKnii), YCTaHOBIEHHbIX ANS APYIMX KIMEHTOB. BkitoueHne kaxaomn
OMuMW KJIMEHTY O3HA4YaeT, YTo BCe AOCTyMHble eMy 6ymaru 6yayT
WUMETb 3TOT TUM MapXWHaNbHOCTU. HacTpouTb MHANBUAYANbHbINA
cnucok 6ymar npu BKOYEHHOM onumMn Ans KANeHTa HEBO3MOXHO

MapxunHanbHbIX 6ymar

NrHopupoBaTb CIMCOK ByMar, paspeLleHHbIX A5 MapXXUHanbHOM
TOProB/iv BCEM K/IMEHTaM

Bymar obecneueHus

WrHopupoBaTtb cnncok Bymar, npuHMMaeMbiX B obecrieyeHne
MapXXWHasbHbIX CAENOK BCEX K/INEHTOB

Bymar, 3anpelwéHHbix Ang
KOPOTKUX MO3MLMNA

NrHopupoBaTb cnucok byMmar, 3anpelleHHblX 414 onepauuni «short»
BCEM K/IMEHTaM

He Y4YUTbIBaTb rnobanbHble ANCKOHTHI

Mo3B0ONISIET UCMONb30BaTb HACTPOWKN AUCKOHTOB ANS AAaHHOIO KJMEHTA
6e3 HacneAoBaHWS COOTBETCTBYIOLWMX rNo6anbHbIX HACTPOEK

Cnnckn MapXuHanbHbix 6ymar

OTKpbITME POPMbI AN HACTPOMKM CAUCKa MapXUHanbHbiX 6ymar
(onncaHne npmBeneHo B )

Bknagka «KoadpdbumumeHTbr»

Cnucok koadduumneHToB no bymaram

HacTpolika k03t hULUMEHTOB KpeaANTOBaHUS pecypcamMum npu npoaaxe
WM NOKYMNKe COOTBETCTBYIOLLEr0 MHCTPYMEHTA, @ Takxke ANS 3a4aHus
MaKCcuManbHOro pasmepa obecneyeHns no gaHHou bymare.
JonyckaeTcs ykasaHue B KayecTBe MHCTPYMeHTa KoAa BaatoThbl. Mpu
yKasaHWM Takol HaCTPOMKM aKTUBbI KIMEHTa, HaxoasLwmecs

B AEHEXHOM fIuMuTe («OCTaTOK» MUHYC «3ab6710KMpOBaHoO»),
HOMWHMPOBAHHOM B 33J4aHHOW BantoTe, AUCKOHTUPYIOTCS Ha
yKaszaHHbI KoaddunumeHT. OTaAeNbHbIN KO3DPULMEHT MOXET 6bITb
3afaH 4ns AJIMHHOM M ANs KOPOTKOW nosunuuu. B oTnnumne ot
HaCTPOMKM ANs LUeHHbIX 6yMar, AMCKOHTUPOBaHME AEHEXHOro IMMuTa
He OrpaHM4YMBaETCs MMHUMasbHbIM 3HA4YEHWEM A5 JIOHIOB U
MaKCMMasibHbIM A4S WOPTOB. JUCKOHTUPOBAHHbIE 3HAYEHUS
AEeHeXxHoro octatka (banaHca) Ha KIMEHTCKOM MecTe

HE nokasbiBaloTCs, @ yYMTbIBAOTCA NNLWLb B pacdeTax npu
TMMUTUPOBAHMUM 3asIBOK

Bymara NaeHTudukaTop (KOA) MHCTPYMEHTa
Long KoadduruneHT oueHKN ASIMHHOM NO3MLUK MO AaHHOMY MHCTPYMEHTY.
3Ha4YeHMEe No YMONYAHUIO: «1»
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MapameTp

HasHaueHue

_ Short KoadduruMeHT oueHKN KOPOTKOM NO3ULMKN NO AAaHHOMY UHCTPYMEHTY.
3HayeHue rno yMonyaHuio: «1»
~ 06. Long MakcuManbHbIM pa3mep No3nuMM No AaHHOU bymare, yuynTbiBaeMbli B
obecneveHnn MapXXuHanbHbIX CAENOK, B BaNOTE MHCTPYMEHTA
06. Short MakcuManbHbI pa3Mep KOpOTKOW No3uumMn no gaHHou bymare, B

Ba/IloTe MHCTPYMEHTA

% OTK/. AUCK.

MapameTp KOHTPONSA yCNoBUM ANA 3as89BOK B pexume PEMNO-M,
yCTaHaBNMBaKOLLNIA:

MakcuManbHoe OTK/IOHeHUe B % MexAy HayanbHbIM AUCKOHTOM U
HUXXHUM AWUCKOHTOM A5 3a81BOK Ha MOKYIKY;

MakcunmanbHoe OTKIoHEeHWE B % MeXxAy HayasibHbIM JUCKOHTOM U
BEPXHMM AMCKOHTOM AJ/151 3a8BOK Ha NpoAaxy

Bknagka «[WUCKOHTbI»

Ba3oBble 3HauYeHns Ko3hdOULMEHTOB A4
pacyeTa AUCKOHTOB

YcTaHoBKa 3HauyeHui KoapdnLMEeHTOB, KOTOpPbIE UCMO/b3YIOTCS

npw onpeaeneHnm sp@PeKTUBHBLIX ANCKOHTOB M OTHOCUTENbHbLIX CTAaBOK
pucKa, ecnn ANnsi MUHCTpyMeHTa He 3aZaHbl CO6CTBEHHbIE

K03 DULUMEHTI

K long KoadduumeHT Ansg AnnHHON no3mumn. JonyctuMasa obnacTb 3Ha4YeHUN:
[0; 100]

K short KoadduumeHT Ans KopoTkon nosuunmn. Jonyctumasn obnactb
3HayeHu: [0; 100]

K relative KoaddurumeHT Ans OTHOCMTENbHON CTaBku pucka. Jonyctumas

obnacTtb 3HaueHun: [0; 100]

Cnncok AUCKOHTOB no 6ymaram

YCcTaHOBKa AMCKOHTOB KpeaMTOBaHUsS pecypcamun npu npoaaxe/
NoKynke no BbibpaHHOM 6ymare. HacTpolika npuMeHsieTcs ans
KIMEHTOB C TUMOM KPeAUTOBaHUSA «MNO AUCKOHTaM» UAn «MIO+».
MoapobHee cM. B

NHCTpYMeHT

NaoeHTndukatop (koa) MHCTpyMeHTa. [Ans dboyepcoB nNpu
NCMonb30BaHMM cxeMbl «M+» B KauecTBe 3Ha4YeHUss MOXeT 6bITb
3agaH npedukc B dopmaTe «<npedukc>*»

_ Along

3HayeHune agnckoHTa 6pokepa Ans ASIMHHOW NO3MUMK N0 AaHHOMY
WHCTPYMeHTY. Ecnu 3HaveHne KoadhduuneHTa He yKasaHo,
NpMHMMaeTCs 3HadYeHne Nno ymonyaHuio, pasHoe 0

_ O short

3HayeHune gmnckoHTa 6pokepa A5 KOPOTKOM MO3UUMK NO AAaHHOMY
WMHCTpyMeHTY. Ecnu 3HaueHmne koadduruneHTa He yKkasaHo,
NpUHMMaeTCs 3Ha4YeHune rno ymonyaHuio, pasHoe 0
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[ min long

3HayeHne MUHUManbHOrO AMCKOHTa 6pokepa Ans ASIMHHOW NO3ULUKU Mo
AAHHOMY MHCTpYMeHTY. Ecnun 3HauyeHWe ANCKOHTa He yKasaHo,
NPUHMMaeTCa 3Ha4YeHne No yMonyaHuio, pasHoe 0

O min short

3HayeHWe MUHUManbHOrO AMCKOHTa 6pokepa ANl KOPOTKOWM No3uLmu
No AaHHOMY MHCTPYMeHTY. ECnun 3HayeHue AMCKOHTa He yKa3aHo,
NPUHMMaETCs 3Ha4YeHne No yMonyaHuio, pasHoe 0

K long

KoadhdULUMEHT CTaBKM pyUcKa ASIMHHOW NO3ULMK MO AAHHOMY
NHCTPYMEHTY

K short

KoadUUMEHT CTaBKN pUCKa KOPOTKOM MO3ULMK MO AAHHOMY
NHCTPYMEHTY

BantoTa pucka

Koa BantoTbl pucka. lNo ymonyaHuio napaMeTp He 3ajaH

Ob6ecneyermne

Mpu3Hak ydeTa B obecrneveHnn AANHHbBIX MO3ULUKNIA MO MHCTPYMEHTaM,
A9 KOTOPbIX YCTaHOB/EH 3anpeT Ha o6pa3oBaHMe HEMOKPbITbIX
no3mumin. JoCTynHo ANa pefakTMpoBaHUS, eCn B NpusHake
«KopoTkas no3vunsa» 3agaHo «HeT». Bo3MOXHble 3HaYEeHUS:

«HeT» (no ymonyaHuio) — He NpUHUMaETCH;

«[la» — NnpuHMUMaeTcs

KopoTkasa nosmuunsa

Mpu3HaK AoNyCTMMOCTM 06pa3oBaHUA KOPOTKOM NO3nLMN. BO3MOXHbIE
3HaYeHus:

«HeT» (no yMon4yaHu) — 3anpeLleHo;

«[a» - pa3spelleHo

Bknagka «YpoBeHb pbIHOYHOIO pUCKa»

YpoBeHb CTaBKW pbIHOYHOIO pUcka no
Knaccam

[Onana3oH ncnonb3yembix AMCKOHTOB KL, B paspese KnaccoB OLEHKM.
HacTpoitka goctynHa Tonbko ans numutoB Buaa T0. Ans 3agaHus
AnanasoHa CTaBKu pycKa AN BantoT MCMNONb3yeTcsa Knacc
«CROSSRATE», ana akTMeBoB APYrnx TUMNOB — Kacc oueHKn. Ecnu
KNlacc, B KOTOPOM OLeHMBaETCs MHCTpyMeHT (umnn knacc CROSSRATE
B C/ly4ae BantoT), He gobaBnieH B AaHHYO HacTpoOKKy, TO AMana3oH
onpenenseTcs HacTporKomn

YpoBeHb CTaBKku

HoMmep amanasoHa gnckoHToB KL|. Bo3MoXHble 3Ha4veHus: ot 0 go 255.
Heob6xoanMo ykasbiBaTb HOMEp Anana3oHa ANCKOHTOB KL,
COOTBETCTBYHOLWMA HOMEPY B HAacTponkax nHTepdenca, KOTopbli
TpaHcnupyeT TpebyeMble Ansa pacyeTa MapXuHanlbHbIX MoKasaTtenen
cTaBku. Ecnn B HeCcKoNbknx MHTepderncax TpaHCAMPYIOTCS AUCKOHTDI
No O4HWM U TEM Xe MHCTPYMEHTaM, TO B HaCTPOMKaxX AaHHbIX
nHTepdericos cneayeT 3a4aTb pa3Hble HOMepa Anana3oHoB, a B
HacTpoikax bnbnuotekn pacyeTa TIMMUTOB yKasaTb HOMeEp, KOTOPbIM
6yneT ncnonb3oBaTbCs 415 pacyeTa nokasaTesien noptdenen
KJINEHTOB

Cnuncok Kknaccos

Cnucok knaccos yepes 3anaTtyro
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Bknagka «Teru ang pex. TOpros»

Terv pacuyétoB AN PEXMMOB TOProB

HacTtpolika COOTBETCTBUSA TErOB pacyeToB U K1acCoOB WHCTPYMEHTOB.
HacTpolika nmeet 60see BbICOKUI NPUOPUTET NO CPABHEHUIO C
aHaNIorMYHON HACTPOMKOM «Tern pacyéToB A/ PEXMMOB TOProB» Ha
cTpaHuue «[pyrue napameTpbl» (CM. )

Ter pac4yéTos

Ter pacyeToB

Cnuncok Knaccos

CnuncoK KNaccoB MHCTPYMEHTOB AJ19 AAHHOIO Tera pacyeTos,
pasaenieHHbIn 3anaTbiMU

Bknaaka «Teru, onp. No KOAY WHCTP.»

Terun, onpenensieMble No Koay
WHCTPYMEHTa

HacTpolika COOTBETCTBUSA TEroB pacyeToB U KOAOB MHCTPYMEHTOB.
HacTtpoitka nmeeTt 6osee BbICOKMI NMPUOPUTET MO CPAaBHEHUIO C
aHaNIorMYHON HACTPOMKOM Ha cTpaHuue «[on. Tern pacyetos» (CM.

)

Tern

Cnucok Teros

CrnncoK MHCTPYMEHTOB

Koabl MHCTPYMEHTOB, pa3aefneHHble 3anaTbiM1, NO3ULNK NO KOTOPbIM
BKJ/1IOYAIOTCS B pacyeT BXOASLLEro U TeKyLlero TIMMMTOB Mo 3a4aHHOMY
Tery pacyeToB, HanpuMmep, «LKOH, RTKM»

Bknaaka «Koppenauma Mexay UHCTPYM.»

Koppensiunsi Mexay UHCTPYM.

NHanBMAyanbHble HACTPONKN 3aBUCUMOCTEN MeXAY UHCTPYMEHTaMU.
Ncnonb3ytoTcsl, ecnn napameTp «Mcnosb30BaTh KOPPENSUU0 MexXay
WHCTPYMEHTaMn» MMeeT 3HayeHne «[da». NapamMeTpbl 3a4at0Tcs
aHanornyHo rnobanbHOM HaCTpOMKe, pPacrnosioXXEHHOW Ha CTpaHuue
«NHCTpYMeHTbI» (CM. )

Bknaaka «Cueta eguH. 6yMax. nosmumm»

CueTa eaunH. 6yMax. no3munm

HacTpolika npegHasHaveHa Ans CyMMMPOBaHMS MO3MUMIA MO
WHCTPYMeHTaM (C y4eTOM 3HaKa) C pa3HblX TOProBbIX CYETOB NpU
pacyeTe NoKynaTenbHOW CrocobHOCTH.

HacTponku ncnonb3yoTcs, ecnn napameTpy «Mcnonb3oBaTb e4MHYIO
6yMaXkHy0 MO3MLMIO» NPUCBOEHO 3HadeHne «[da»

Tern

Ter pac4yeToB, Hanpumep, «EQTV»

Cnuncok cyeToB

CrnncokK TOproebIX CHETOB Yepes 3anATyro. JonycTMMO UCMO/b30BaHMe
npedwukca, Hanpumep «LO1*»

Bknagka «[puB. Knaccoe K BUAAM JIMMUTOB>»

lMpuBsa3Ka Knaccos K Buaam TMMUTOB

HaCTpOVIKa npeaHasHa4veHa ans VIHﬂ,MBVID,yaﬂbHOVI HaCTpOVIKVI
COOTBETCTBUA Mexay BnaamMn JIMMUTOB N KnaCCaMn LUEHHbIX 6YMaF Aans
onpeaeneHnsa snaga 1MMnUTa TeKyu.LeVI onepauunn, aHaaormM4Ho
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rnobanbHOM HacTpolike Ha cTpaHuue «Obwme HaCTPONKN BUGINOTEKMN.
YacTtb 5» (cMm. ).

MpuopuTteT HacTpoek «lMpunBs3ka MHCTPYMEHTOB K BUAAM JIMMUTOB>,
«[MpuBs3Ka KNaccoB K BMAAM NMMUTOB>» U «[puMBs3Ka KOAOB pacyeToB
K Knaccam u Buaam JIMMUTOB» CM. B

Bua numuTa Bua numuTta. [lonyckaeTcs BBOA 3HAYEHUN, HAUMHAKOLWMXCSA C
NATMHCKOro cMMBOia «T», 3a KOTOPbIM CrieqyeT HeoTpuuaTenbHoe
uenoe 4nucno. Buabl "MMNTOB yKa3biBAlOTCSA B nNopsake nx
BO3pacTaHus. 3Ha4YeHMne no ymonyaHuio: «T0»

Knaccbl CnnCcoK KNaccoB MHCTPYMEHTOB, NEPEUYNCNIEHHbIX Yepe3 3andaTyro

Bknagka «[puB. MHCTp. K BUAAM JTIMMUTOB>»

MpuBA3Ka MHCTPYMEHTOB K BMAAM
JIUMUTOB

HacTpolika npefHa3sHayeHa A5 UHAMBMAYaNIbHOW HACTPOMKM
COOTBETCTBUS MHCTPYMEHTA M BUAA JIMMUTA, HauMHas C KOTOPOro
oTpaXkaeTcsa onepaunsi, aHanormyHo rnobanbHOM HacTpomnke,
OMNMCaHHOW Ha cTpaHuue «MHCTpyMeHTbI» (CM. ).

MpuopuTeT HacTpoek «[MpuBsi3ka MHCTPYMEHTOB K BMAAM JIMMUTOB>,
«[punBs3Ka KNaccoB K BMAaM NMMUTOB>» U «lpuMBsi3Ka KOLOB pacyeToB
K Knaccam n Buaam JIMMUTOB» CM. B

HacTpolika He y4YnTbIBaeTCsl, eCnun BKJIOYEH NapaMeTp «

»

Bua numuta Bua numuTa. [lonyckaeTcs BBOA 3HAYEHWUIN, HAUMHAOLWNXCA C
NaTUHCKOro cMMBONa «T», 3@ KOTOPbIM ClieayeT HeoTpuLuaTenbHoe
Lefioe YnMcio. Buabl NTMMUTOB YKa3biBalOTCA B MOPAAKE MX BO3pacTaHus
NHCTpYMEHTHI CrnMCOK MHCTPYMEHTOB, NEPEUNCTIEHHBIX Yepes 3anaTyto

Bknaaka «MpuB. KoA. pacy. K Knacc. v Bua. nM.»

lMpuBA3Ka KOAOB pacy. K Kjaccam u
BMAaM NTMMNTOB

HacTpoika npegHasHavyeHa Ans MHAMBUAYASIbHOW HAaCTPOMKM
COOTBETCTBUS KOAOB pacyeToB BUAY IMMUTA U KJlaccaM, aHaorM4yHo
rnobanbHOM HACTpPOMKe, ONMCAaHHOW Ha Bkagke «Knaccbl» (CM. ).
HacTtpolika ncnonb3yeTcst TONIbKO ANS aAPECHbIX PEXMMOB TOProB 1
pexnmoB PEMO c LK.

MpropuTteT HacTpoek «lMpunBsi3ka NHCTPYMEHTOB K BUAAM IMMUTOB>,
«[MpuBs3Ka KNaccoB K BMAaM NMMUTOB>» K «lpuMBsi3Ka KOAOB pacyeToB
K KJflaccaMm v BUAaM JIMMUTOB» CM. B

HacTpolika He y4YnTbIBaeTCs, eCnu BKJIOYEH napameTp «

»

Bua numunta

Bug numunta. lonyckaeTcsa BBOA 3HAYeHUI, HAYMHAOLWMXCS C
NaTUHCKOro CMMBOJa «T», 3a KOTOpPbIM CneayeT HeoTpuuaTenbHoe
uenoe 4yucno. Buasl NTMMNTOB yKa3biBalOTCA B NOpAAKe UX BO3pacTaHmA

Knaccsbl

Cnu1CcoK K1acCoOB MHCTPYMEHTOB, MEPEUYMUCSIEHHbIX Yepes 3ansaTyto
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Koabl pacyéros

CnuncoK KOZI0B pacyeToB, NEepeyYmC/IEHHbIX Yepe3 3anaTyto

Bknagka «Knaccel co cnncaHuem cpeacts B TO»

Knaccbl co cnucaHmeM cpeacts B TO

HacTpolika ncnonb3lyeTcs Ans onepauuii, KOTopble yYUTbIBAIOTCS Ha
BMAAX IMMUTa, OTAUYHBIX OT TO.

Ecnu knacc onepaumn ykasaH B HacTpoKKe, TO Mo caenkam,
coBepLlIaeMblM KJIMEHTOM C MHCTPYMEHTaMM 3TOro knacca, 6;10kMpoBka
N CrmMcaHme aKTUBOB AOMNOSIHUTENbHO NPOM3BOAATCS Ha BCEX
npeabiaywmx Bmaax numura, HadnHas ¢ T0. 3a4uncieHme akTMBOB Ha
[ONOMHUTENbHbIE BUAbI IMMUTA MPU 3TOM HE NMPOU3BOAUTCS.
Hanpumep, Ha Bnaax numuTa, npealecTBYyOWNX TeM, rae
YyUMTbIBAOTCA onepauuu, Ana CAesioK NOKYMNKW NPoOM3BOANTCS TONIbKO
CnucaHne AeHeXHbIX CPeAcTB C No3Muum no geHoram (6e3 yyeTta
KoMuccuii bpokepa n TOproBon CUCTEMbI), @ ANA CAENOK NPOAAXN —
TONIbKO CNMCaHWe KoNn4yecTea B cAefiKe C NO3ULUK MO UHCTPYMEHTY.
JonyckaeTcs ykasbiBaTb TO/IbKO Kacckl cnoT- u PMC-onepauni

Ha OHAOBOM pbIHKE, a TakXe Kiacchl ¢ npnsHakom OMS.

HacTpoilky Henb3s UCnoab3oBaTb COBMECTHO C HACTPOMKOM
«MpoBepsaTb 3HaYEHNE CKOPPEKTUPOBAHHOM MapXu No BCEM BUAAM
NUMUTOB>», eCnn NpeanonaraeTcs coBeplleHMe onepauuni ¢ pacyetamm
B TO

Bknagka «MHCTpyMeHTbl 6&3 BantoTHOrO pUcKa»

NHCTpyMeHTbI 6e3 BantoTHOro pucka

Knaccbl U MHCTPYMEHTbI, ANl KOTOPbIX NMPW pacyeTe MapXu He
TpebyeTcs paccUMTbiBaTb BaSIlOTHbIN PUCK.

HacTpolika BbINOSHSETCS AN NIMMUTOB Buaa T0, HO ee 3HaueHue
y4MTbIBAETCS ANS onepauuii ¢ N1to6biM BUAOM IUMUTA

Knaccbl

CnunCcoK K1acCoB MHCTPYMEHTOB, AN KOTOPbIX MPWU pacyeTe MapXu He
TpebyeTcs paccunTbiBaTh BanKOTHbLIA pUCK. HoBbIM knacc gobaesnsercs
HaxkxaTmeMm KHonkn «Job6aBnTb». Mpn 3TOM MOryT 6bITb BbiGpaHbl BCe
knaccel (Npu BblbOpe 3TOro BapuaHTa B CIMCKE NOSABUTCA 3HaYeHue
<ALL>) nnn HanmeHoBaHue 13 cnmcka.

B kauecTBe KNaccoB crieayeT yKasblBaTb TO/IbKO T€, B KOTOPbIX MOXET
oueHuBaTbCs noptdenb (NepevyncrieHHble B HacTporike «Cnncok
K1accoB ANS OueHKn noptdens», cm. )

NHCTpyMeHTHI

CrnncoK MHCTPYMEHTOB YKa3aHHOro knacca

Bce MHCTpyMeHThI

Bce MHCTpyMeHThI Kiacca

Mo cnucky

Cnucok KoaoB MHCTPYMEHTOB, pa3geneHHbIX 3anAaTbiMU

Bknagka «Yuet onepauwnii PEMO>»

Knaccbl agpecHoro PEMNO c yyeTom
BTOPOM 4acTu Mo caenke

Cnucok knaccos PEMO-M n agpecHoro PEMO c LUK, aonsa KoTopbix No
3a9BKe U CAesIKe Ha NO3UUMAX KIIMEeHTa, No CPOKY pacyeTos,
COOTBETCTBYHOLMX BTOPOM YaCTK, YUMTbIBAKOTCSA KOMUCCUS U pasHuLa

HacTpoliku BubnmoTekn pacyeTta TMMUTOB 128
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MapameTp

HasHaueHue

Mexay cyMMon Bbikyna PEMNO n cymmon PEMO. Ncnonb3yemble Cpoku
pacyeToB (BMAbl TMMUTA) AOSIKHbBI NOKPbIBaTb 06€ 4acTu cAenku.
He noaaep>xxvBaeTcs BO3MOXHOCTb OTKa3a OT UCMOSIHEHUS CAENKU
PEMO: B cnyyae oTkasa OT UCNosIHEHUS Bpokepy Heobxoanmo
CKOpPEKTUPOBaTb JIMMUTSI.
HacTpoika oTMeHsieT AelCTBME HacTpoek

7

Bknaaka «OueHka noptdens»

CrnnCcoK K1TaccoB ANS OLEHKMW nopTdens

Cnuncok K1acCcoB MHCTPYMEHTOB (4Yepe3 3ansTyto), UCNOoSb3yeMbIX AN
OLIEHKM aKTUBOB KJIMEHTOB, U 04YepefHOCTb UX UCNOJb30BaHus. MoxeT
NPUMEHATLCA ANA YCTaHOBKM npuopuTeTa Kakoro-nnbo knacca, ecnum
OLHW U Te Xe MHCTPYMEHTbI TOPrylTCA B HECKOJIbKMX Kiaccax —
NPUOPUTET KJTaCCOB B CMUCKE YMEHbLUAETCs C/ieBa Hanpasgo.
[aHHbIl CMNCOK KNacCoB OrpaHnyMBaeT oTobpa)keHne NHCTPYMEHTOB
B Tabnuue «Kynutb/npoaaTtb» B Pabouem mecte QUIK.
HacTpoika nmeet 6o5nee BbICOKUI NPUOPUTET OTHOCUTENBLHO
rnobanbHOM HacTpoOrKK, 3a4aBaeMon Ha cTpaHuue «Knaccol» (CM.
n. 7). Ecnu HacTpolika He 3agaHa, TO MCNOJb3yeTCsa CNMCOK Kaccos,
dopMupyemblii rnobanbHbIMKU HAaCTpOMKaMm

7

Opyrvne HacTpomnku

MpoBepATb obsizaTtenbcTBa Nno BMaam
JTNMUTOB

HaCTpOVIKa NnpoBEPKU obs3aTtenbCcTB NO caenkam no BMaam IMMUTOB

Hda

MpoBepka 06513aTenbCTB AN YKa3aHHbIX BUAOB TMMUTOB (CPOKOB
pacyeToB). 3HAaYEHMS YKa3bIBalOTCS B MOpsAKe BO3pacTaHuMsa yepes
3anaTyto. JonyckaeTcs BBOA 3HAYEHUN, HAYNHAOLWNXCSA C JTATUHCKOTO
cumBona T, 3a KOTOPbIM c/iegyeT HeoTpuuaTebHOEe Lenoe Yncho.
Ecnn BKktoyeH napameTp « »,

TO Ans obecneyeHnss COBMeECTUMOCTU C TEpMUHANaMm,

He MoaAepXMBAKLWMMM IMMUTBI B KaneHAapHbIX AaTax, Heobxoanmo
yKasaTb TOJIbKO OAWMH BWUA IMMUTA, COOTBETCTBYIOLWNIA MaKCMMasbHO
BO3MOXHOMY CpPOKY pacyeToB Mo ornepauusM B paMmkax dupMbl,
Hanpumep, «T365»

Het

MpoBepka o0653aTenbCTB TONIbKO NO ANMUTY onepaunmn

nobanbHas HacTpoika

Onpep,enﬂeTc;l rnobanbHbIMU HaCTpOVIKaMM, YCTaQHOB/IEHHbIMW Ha
CTpaHuue « »

MWHMMaNbHbIN YPOBEHb MapXMu

MWHUMasnbHbIN YPOBEHb MapXWu, KOHTPOJIMPYEMbIV ANt AAHHOMO
K/MeHTa Npu AMHaMUYECKOl KOppeKTMpOBKe NMMUTOB. Ecnn
KOppPEKTUPOBKA NPUBOAUT K CHMDKEHUIO YPOBHS MapXu HUXe
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MWHUMaNbHOIO YPOBHS, TO AAaHHas KOppeKTUpoBKa byaeT oTBEeprHyTa
cepBepomM

OTKkN. OT LEHbl 3aKpbITUA A4 onep. Tuna
Short

JonycTMMoe OTKNIOHEHME LeHbl 3asBKU Npu onepaumnax «Short» ot
LeHbl 3aKpbITUA NpeablayLlen ToproBo ceccum. Ecnu 3HaveHune
OTCYTCTBYET WM OTpMUaTeNbHO, TO UCMOMb3yeTcs rnobanbHas
HacTpolika. HyneBoe 3HayeHne OTK/IoYaeT BCe OrpaHUYeHns LeHbl
onepaunn «Short» ans BbibpaHHOro knaneHTa (To ecTb NpoBepka
OTK/IOHEHUS OT TeKyLleln LeHbl U OT LeHbl NoCNeaHel caenku ans
BbIGPAHHOIO KIMEHTa Takxe He 6yaeT Npon3BoANTLCS).

HacTpolika He npuMeHsieTcs Ans CMMCKa KNaccoB, MO KOTOPbIM He
6yaeT oCcyLecTBNATLCA NPOBEpPKA OrpaHMYEHUM Ha LieHbl B 3asiBKaX Ha
OTKpbITUE KOPOTKUX NMO3ULMN, yYKa3aHHbIX Ha CTPaHuLe «

»

OTKN. OT MMHMMYMA U3 TEKYLEN LeHbl U
LUeHbl NOCA. CAENKKN, BOolWweaLlen B pacyeT
TeKyL. ueHbl, Ans onepaumin Tuna Short

JonycTuMoe OTKNOHEHWE LEeHbl 3as9BKM NMpu onepaunax «Short» ot
HaMMeHbLUEeN U3 ABYX LEH:

odmumanbHOM TEKYLLEN LUEeHbI, CO0bLaeMolr TOproBoit CUCTEMOM
6upxu,

LeHbl NocnegHen caenku, Bowealwen B pacyeT TeKyLWwen LeHbl.
OTkNOHeHMe yKasbiBaeTcsa B npoueHTax. Ecim 3HaueHune
oTpuuaTesibHO, TO NPOBEpPKa He BbiNonHseTcsa. Ecin 3HaueHme
OTCYTCTBYET, TO UCMoNnb3yeTcsa rnobasbHas HacTporika

HenonHoe HETTMpPOBAHME AEHEXHbIX
oba3ar.

HacTporika paboTaeT Npu HaANYMK y KIIMEHTA HECKONbKNX AeHEeXHbIX
NMMUTOB, TEKYLLME OCTATKM KOTOPbIX CYMMUPYIOTCS MpPU ONpeaeneHnn
NnoKynaTenbHOM cnocobHocTH.

HacTtpoiika nmeet 6osee BbICOKUI NPUOPUTET MO CPaBHEHMUIO C
HaCTPOWMKON Ha cTpaHuue «OrpaHnyeHus Ha ... / HacTtpoiku
Map>XWHaNbHOro KpeanToBaHusa» n «KnmeHtol / LWabnoHbl / Mo
«rnnevy»

nobanbHas HacTpolika

OnpegenseTtca rnobanbHbIMM HAaCTPOMKaMM Npu3HaKa, yCTaHOBIEHHOIO
Ha cTpaHuue «OrpaHnyeHuns Ha ... / HacTporku Map>XMHanbHOro
KpeantoBaHus» (cM. )

OTKIOUYEHO

YyeT napameTpa He NPOU3BOAUTCS. 3HAYEHME MO YMOYAHUIO

TonbKko aeHer

Ecnun HekoTopble U3 AEHEXHbIX IMMUTOB UMEIOT OTPULATE/bHbIE
TeKyLime oCTaTku, KINeHTy 6yAeT yBenndyeHa MapXnHasbHas
3a[l0/1XEHHOCTb C Liesiblo OrpaHUYeHuns BO3MOXHOCTU YBEMYMBaATb
TeKyLMe OCTaTKN Ha OAHWUX AEHEXHbIX IMMUTaX 3a CYET YBENYeHUs
Map>XWHaNbHOM 3a40/KEHHOCTM Ha ApYyrux

[JeHer c yyeTom 6ymar

Ecnu HekoTOpble N3 AeHEeXHbIX IMMUTOB UMET OTpuUaTe/bHble
TeKyline oCTaTKM, akTUBbl KIneHTa 6yayT yYMeHbLUEHbl Ha BEeTMUYNHY
AVCKOHTA, NMPMMEHEHHOI0 K 3a40/1)XKEHHOCTM MO BankoTe,
npesblwatowen obecneyeHne B 3TOM Xe BaawTe
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Tern ¢ HeNnosIHbIM HETTUpPpOBaHMEM
obsazar.

Cnucok TeroB pacyeToB yepes 3anaTyto, Npu onepaumsax no KoTopbiM
NPUMEHSETCSA HEMOJIHOE HETTUPOBAHME AEHEXHbIX 0693aTenbCTB. Ecnm
HacTpolKa He 3aJaHa, TO HEMOSIHOE HETTUPOBAHUE AEHEXHbIX
06513aTeNbCTB MPUMEHSIETCA K onepauunsiM No BCEM TeraM pacyeTos,
MHaye — TOJIbKO MO YKa3aHHbIM B CMUCKE.

Mone AOCTYNHO ANA peaaKTUPOBaHUSA, €CNM 3HAYEHME HACTPONKM
«HenonHoe HeTTUPOBaHNE AEHEXHbIX 0653aT.» OT/IMYHO OT
«[nobanbHas HacTpoiika» u «OTKIIOYEHO»

He yuutbiBaTh HK[ npn npoaaxe
obnuraummn

Pa3spewaeT He yunTbiBaTb HakoneHHbI KynoHHbI goxoa (HKA),
BO3BpallaeMblii NpoAaBLUy Npu npojaxe obnurauunii, He yBenndmnsas
NoKymnaTesibHYt0 CNOCOB6HOCTb K/IMEHTA Ha ero AEHEXHOM IMMUTE Npun
COBEpLUEHUN CAENKN

[a

Mcnonb3oBaHue pa3peLleHo

Het

Mcnonb3oBaHue 3anpeLeHo

FnobanbHas HacTpolika

OnpepenseTcs rnobanbHbIMM HAaCTPOKaMN NpU3HaKa, YCTaHOBIEHHOIO
B «O6wmx HacTponkax». Yactb 1 (cM. )

Mcnonb3oBaTb KOPPENALMNIO MeXay
NHCTPYM.

BknounTb Ana 4aHHOrO KIMeHTa MHAMBUAYallbHble HACTPOMKM
3aBUCMMOCTEN MeXAYy UHCTPYMEHTaMM Ha pasHbIX pbIHKaX,
ncnonb3lyemble A1 pacyeTa nokynaTenbHOM CNoCobHOCTU

_ [a Ncnonb3oBaHne Koppensaumn paspelleHo, HaCTPOMKM 3aBMCUMOCTEN
yCTaHoBNeHbl Ha BkNagke «Koppenaunsa mexay MHCTpYyM» (CM. ).
Ecnu cnmcok He HacTpoeH (NyCcToi), TO 3TO PaBHOCU/IbBHO 3anpeTy
NCNOJSIb30BaHUA
Het Ncnonb3oBaHue Koppenaunm 3anpeLleHo

nobanbHas HacTpolika

Onpegensetca rnobanbHbIMM HACTPOMKAMM, YCTAHOBJIEHHbLIMU Ha
cTpaHuue «MHCTpyMeHTbI» (CM. )

Mcnonb3oBaTb Koppenauun anga 3adBOK

BKOUMTb ANS AAHHOMO K/IMEHTA YUYET KOPPENSLUNU OTKPbITbIX MO3ULINIA
N aKTUBHbIX 3a81BOK C BbICTaB/IIEMOW 3asiBKOV Npu nNpoBepke
[OCTaTOYHOCTU CpeacTs.

HacTpolika NpuUMeHsieTCcs TOIbKO ANS KJIMEHTOB C TUNOM KpeaMTOBaHMUS
«I10 Meyvy», Ans KOTOPbIX BKJIlOUEHa HacTponka «Mcnonb3oBaThb
KOppEensuuto Mexay MHCTpYMEHTaMm»

Ha

Mcnonb3oBaHue paspeLleHo

Het

Mcnonb3oBaHue 3anpeLeHo

mobanbHas HacTpoika

OnpepenseTtcsa rnobanbHbIMM HAaCTPOMKAMMN, YCTAHOBNEHHbIMU Ha
cTpaHuue «OrpaHuyeHmns Ha.../ HacTponkn Map>XMHanbHOro
KpeanToBaHusa» (CM. ).

3Ha4yeHue No YMOST4YaHUIo
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Mcnosb30oBaTb eAnHY0 6yMaXxHYH

Bbibop pexuvMa yyeTa eanHON ByMaKkHOW NO3MUMKU AN KINEeHTa

no3unuunio
Ja Ncnonb3oBaTb HAaCTPOWKKM, YKa3aHHble Ha Bkiagke «CyeTta eamH. 6ym.
no3mummn»
Het He ncnonb3oBaTbh HAaCTPOMKM eaMHON ByMaXKHON nMo3numm

FnobanbHas HacTpolika

OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMMN, YCTAaHOBIEHHLIMU Ha
cTpaHuue «KnueHTtbl/don.Tern pacyeTos» (CM. )

MakcuMManbHbIi AHEBHON YObLITOK MO
cyety

HacTtpolika MakcMManbHO AOMYCTUMOro 3Ha4YeHNS AHEBHOIO y6biTKa no
CYeTy KJIMeHTa.

3HayeHuMe 3afjaeTcs B BUAE (PUKCMPOBAHHOW CYMMbl C YKasaHuUeM
BasOTbl UM B BUAE MPOLEHTA OT BXOASALNX CPEACTB KneHTa. Mpu
npoBeAeHnn onepaumm NpouCXoanT CpaBHEHME MaKCUMasnbHO
AOMYyCTUMOro 3HayeHUs ybblTKa C pa3HOCTbIO OLEHOK BXOASLWNX U
TeKyLWMX CpeacTB No cyeTy KaneHTta. Ecnm ybbiTok no cyety 6onblue
AONyCTUMOro, TO onepauus 3anpeLiaeTca (KpoMe onepaumnii 3aKpbiTUs
nosvuumn).

Mpn npoeBeaeHnn oueHKN ybbITKOB BCe ByMarkHble N AeHEeXHble
NO3nLUMN KIMEHTa CKIaAblBaTCA U NPUBOAATCA K BanoTe, B KOTOPOW
3afaHo orpaHuyeHue. Ecnm orpaHnyeHme 3a4aHo B NpoueHTax, To
nepecyeT NPOUCXOANT B «OCHOBHYIO» BasIlOTY AEHEXHON No3uumn
KnueHTa. Bxoasawmwme nosmuymm no 6ymaram oueHMBaKTCA NO LeHaM
3aKpbITUA, TEKYLLME NO3ULMKN — NO LeHe nocnegHen caenku.
HacTpolika npuMeHseTCs TONbKO AN KIIMEHTOB C TUNOM KpeauTOBaHUS
«rno nnevy». MNpu onepaumsx BBoaa / BbiIBOAA CPEACTB BHYTPU AHS,
NpOBEAEHHbIX B BUAE KOPPEKLUM TEKYLLUMX OCTAaTKOB, TOProBble
onepaumn MOryT CTaHOBUTbLCS AOCTYMHbIMW UM HEAOCTYMNHbIMU ANS
KIMeHTa B 3aBMCUMOCTU OT TEKYLLero 3Ha4yeHns ybbITKOB MO CUHETY
KNMeHTa

3Ha4yeHne

Jonyctumoe 3HayeHue Y6bITKa Mo CYETY B TEYEHUNE OHA

TN OrpaHn4yeHuns

Bbi6op Tuna orpaHMyeHuns. Bo3MOXHble 3HAUeHNS:
NPOLEHT;
_ (bMKCHpoOBaHHbIN

BankTa OorpaHN4YeHuns

BBoa KoAa BantoTbl orpaHnyeHuns, HanpuMmep «SUR». [one foCTynHo,
€C/IN TUM OrpaHnNYeHmns — «(OUKCUPOBAHHbIN>»

OrpaHnunTb NOKYMNKY HEMapPXWHabHbIX
6ymar

HacTpolika orpaHM4yeHunsa Ha onepauum C HeMapXXUHanbHbIMK
bymaramu:

[a

Mcnonb3yeTcs orpaHMyeHne Ha NoKynKy HeMapXWHasbHbIX GYMaF B
npeaenax ocraTka Ccob6CTBEHHbIX CpeacTs, oCTaBLUIMXCA cBo60aHbBIMMU
nocne NOoKynkKun Map>XuHanbHbIX 6YMaF.
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B kauecTBe ocTaTKa CO6CTBEHHbIX CPEACTB B pacyeT NpuUHUMaeTcs
TOMIbKO 3HAUYEHWE C AEHEXHOro IMMUTA MO TEry U BanloTe TeKyLlen
onepaumm

HeT

Mokynka MapXuHanbHbIX 6yMar pacueHUBaeTCsl CEPBEPOM Kak
onepaumst € «nJevyomM», UCMOoMb3YyHoLlash YaCTUYHO COHBCTBEHHbIE U
4YacTMYHO 3aeMHble cpeacTBa. TaknM o6pas3oM, Npu NOKYMKe KINEHTOM
MapXWHanbHbIX 6yMar Ha BelUYMHY BCEX CBOUX CPEACTB Yy HEro MOryT
OCTaTbCsl HEM3PACX0A0BaHHbIE COBCTBEHHbIE CPeacTBa, AOCTYNHbIE ANs
MOKYMKN HEMapXUWHanbHbIX 6ymar

mobanbHas HacTpoika

OnpegenseTcs HacCTporkKon napameTpa «OrpaHMumBaTb MOKYMKY
HeMapXXMHanbHbIX 6yMar» Ha cTpaHuue «HacTponkn MapXuHaabHOro
KpeanmToBaHus» CM.

Knacchl C IrHOPMpOBaHWEM OrpaHMyeHns
Ha MOKYMKY HEMapXWHanbHbIX 6yMar

HacTpolika no3BonsieT nepeuncnanTb CINUCOK KNaccoB, AN onepaumin
B KOTOPbIX HE NMPUMEHAETCS NOrMKa HAaCTPOMKN OrpaHMYeHUst MOKYMOK
HeMapXXuHanbHbIX 6ymar.

HacTpoika noctynHa ons cxem kpeamtosanusa M n M+

PaspelwnTb Mapx. NOKYMNKM Ha AeHbrM OT
KOp. Mo3.

PaspeluaeT Mcrnonb3oBaHWeE CPeACTB, MOJTyUYEHHbIX OT OTKPbITUS
KOPOTKMX MO3ULMIA, HA OTKPbITUE MapXXWHAJbHbIX AJIMHHbIX MO3ULWIA.
HacTpolika NpuUMeHsIeTCs TOIbKO ANS KIIMEHTOB C TUMOM KpeaMTOBaHMS
«Mo nnevy»

Hda

Ucnonb3oBaHue pa3speLlleHo

HeT

Mcnonb3oBaHue 3anpeLieHo

FnobanbHas HacTpolika

OnpegenseTtca rnobanbHbIMM HAaCTPOMKaMM Npu3HaKa, yCTaHOBIEHHOIO
B «O6wmx HacTporikax». Yactb 2 (cM. )

O6wmn nMMUT No AeHbram un bymaram

PacnpocTpaHsieTcs Ha KIMEHTOB C TUMOM KpeanToBaHus «[1o
MMUTaM». [N BKIKOYEHUS HACTPOMKM LOMKHA 6bITb OTK/IOUYEHA
npoBepka onepauuit WopT (CM. . «OrpaHuyeHus

Ha UCMoNb30BaHWe nieya»)

Hda

Bce MapXxuHanbHble onepaumm B cyMmMe (M NOKyrnKa Ha 3aeMHble
OEHbMM, U WOPT) OrpaHMYMBAOTCS BEIMUYMHOM YCTAHOBJIEHHOTO
KJIMEHTY AEHEXHOro NMMuTa. BennunHa numMmnTos no bymaram
nepecraeT y4ynTbiBaTbCS.

Mpy BKIOYEHUM HACTPOMKM TaKXe MOSIBAAKOTCS cneayowme oTamums B
oTobpaxeHnn onepaumn KnmeHTa:

Map>XMHasbHble onepaumm NOKyMNKN yMeHbLIaoT pasMep
TeKyLLero AeHeXHOro octaTtka Ha CyMMy
3a40/KEHHOCTM nepes 6pokepoM (TeKyLmit OCTaToK
CTaHOBUTCS OTpULATENEH NPU NOKYMKE HA 3aeMHble
CcpeacTBa);

HacTpoliku BubnmoTekn pacyeTta TMMUTOB 133
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MapameTp

HasHaueHue

onepauMn KOpOTKOM NpoAaXXm He U3MEHSAIOT
oTobpaxkaembix B Tabnnuax TMMUTOB MO AeHbram 1 no
bymaram

HeT

He ncnonb3oBatb 06WuiA N(MMUT NO AeHbram n bymaram

mobanbHas HacTpoika

OnpeaenseTcsa rnobanbHbIMM HAaCTPOMKaMN NpU3HaKa, YCTaHOBIEHHOIO
B «O6wWwnx HacTporkax», Yactb 2 (cM. ). BeibpaHo no
yMOT4aHUIo

Pacuet numuTta ot obopoTa

JononHuTenbHbIA NapaMeTp Npu TUNe KpeauToBaHWUs KITIMEHTOB
«JIMMUT Ha OTKPbITYIO NO3ULMIO»

mobanbHas HacTpoika

OnpeaenseTtcs rnobanbHbIMU HACTPOMKAMMU, YCTAHOB/IEHHbLIMU Ha
cTpaHuue «OrpaHuyeHns Ha.../HacTpoiku Map>XMHanbHOro
KpeautoBaHusa» (cM. ). 3HaueHMe No YMONYaHUo

Het

YyeT napamMeTpa He Npou3BoAUTCS

be3 Bo3melleHus

YCTaHOBAEHHDbIN KINEHTY BXOAAWMN NNMUT (KOSTOHKa «BXOASLLNIA
AnmMuT» Tabnuubl AEHEXHbIX IMMUTOB) MHTEPNPETUPYETCH KaK JINMUT
Ha AHeBHOW 060poT No onepaumsiM. B gHeBHOM 060poOTe yUnTbIBAKOTCH
BCe CAEJIKM K/IMeHTa Mo Tery pacyeToB, Ha KOTOPbIN yCTaHOBJIEH
BXOAAWWN NNMUT, 6e3 ydyeTa HanpaB/ieHns, C y4eTOM KoadpduuneHTa B
none «Long» n3 tabnuubl «Cnmncok koaddunumeHToB Nno 6ymaram»

(no ymon4yaHuto koapduumeHT «Long» paseH 1). BantoTa nmmMuta
OOJIXKHA COBMafaTb C «BaNtOTOM JIMMUTOB OTKPbIThIX MO3ULMMA

Ha MHCTpPyYMeHTe» (HacTpanBaeTCcs B ONUCbIBAEMON CTpaHuue)

C BO3MeLleHnemM

Mpwn coBeplleHMN TOProBbiX onepauunii, o6paTHbIX MO HanNpaBAEHUIO K
paHee COBEPLUEHHbIM B TEKYLLYIO TOProBYH CECCUI0 OnepauusMm,
3HayeHne TeKyLero AMMMTa BocCTaHaBnnBaeTcs (yBennumBaeTcs), Ha
o6beM coBepLLIEHHON onepaunmn, HO He 6onee CyMMbl, CMTMCAHHOW
paHee

OrpaHn4nTb BbIBOA AEHEXHbIX CPeaCTB

HacTtpolika orpaHM4YeHns Ha BbIBOA AEHEXHbIX CPeACTB.
JlencTBne HacCTpoOMKM pacnpoCTPaHAETCS Ha C/I0XHbIe OTYeTbl, €Cnun
BKJIIOUEHA HaCcTpoMKa «

».
[encTBme HaCTpPOMKN HE pacrnpoCTPaHAETCS Ha KNaccChl, yKa3aHHbIE B
napametpe «Knaccbl ¢ UrHOpUp. OorpaHnyeHns Ha sbisoa JC»

nobanbHas HacTpolika

OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMKN, YCTAaHOBAEHHbLIMU Ha
cTpaHuue «OrpaHmyeHus Ha.../ HacTponku MapXuHanbHOro

KpeamTtoBaHus» (CM. )
_ [a KnneHT MOXeT BbIBECTU TO/IbKO OCTATOK AEHEXHbIX CPeACTB
HeTt MoryT 6bITb BbiBeAEHbI CPEACTBA B pa3Mepe, NpeBbILIAoLWeM
cobcTBEHHbIV OCTaToOK B NpeAenax cBob60AHbIX CPeACTB MapXXMHaNbHOMO
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noptdens. HanpmuMep, B CXeMe «M0 Maevy»: eCnum KJMEeHT, UMes naeyo
1 n 100 pybnen Ha cueTe, caenaeT NoKynky Ha 90 pybnewn, To Npu
BKJTIOYEHHOM hriaxkke eMy AaayT BbIBECTM Tonbko 10 pybnei, a npu
BbIK/TIOYEHHOM — 55 pybnen

Knaccbl ¢ MITHOpUp. orpaHM4YeHmns Ha
BbiBOA AC

Cnncok KNaccoB., A/t KOTOPbIX OTMEHsIeTcs AeNCTBUE HAaCTPOMKHM
«OrpaHnumnTb BbIBOA AEHEXHbIX CPEeACTB>».
Ecnu ana suaa nummTa, oTAmM4yHoro ot TO, CNMCOK NycCT, TO
NCNOJSIb3YETCS CMUCOK KNAacCoB, 3aAaHHbIn Anga snaa numuta TO ans
JaHHoro knueHta. Ecnun anga smaa numuta TO CNMCOK TOXe NyCT, TO
NCMNONb3YyeTCs CMMCOK K1AcCOB, 3aA4aHHbIN Ha CTpaHuue «

» HEe3aBMCUMO
OT COCTOSAAHMSA HacTpoeK «OrpaHnyYnTb BbIBOA AEHEXHbIX CPEACTB» Ha
3TON CTpaHuLe W Ha cTpaHuue ang Buaa nmmnta T0

3anpewaTtb o6pasoBaHMe 3a40/HKEHHOCTH

Nno A€HbraMm Ansa CNOXHbIX OTYETOB

HacTtpoika onpeaenseTt 4onyctuMocTb 06pasoBaHus nnam yBenanveHms
3a[l0J/1KEHHOCTM MO AEHEXHbIM CpeACcTBaM B pe3ysibTaTe UCNOSIHEHUS
CNoOXHOro otyeTta. Hactpoika 3agaetcs agns suaa nummta T0.
Ncnonb3yeTcs, ecnm HacTponka «

» BKJTIOYEHa

nobanbHag HacTpolika

OnpepenseTtca rnobanbHbIMM HACTPOMKAMM, YCTAHOBIEHHbLIMW Ha
cTpaHuue «OrpaHnyeHus Ha.../ HacTponku MapXuHanbHOro
KpeantoBaHus» (cM. )

_ [a O6pa3zoBaHne unn ysenmyeHne 3a0/HKEHHOCTM NO AEHEXHbIM
cpeacTBaM B pesyJsibTaTe UCMOSIHEHUS CNOXHOro oT4YeTa 3anpeLLeHo
Het O6pa3OBaHme nnn yBennyeHmne 3aao/mKeEHHOCTUN NO AEHEXHBIM

cpeacTteaM B pe3ysibTaTe NCMNOJTHEHNA C/TOXHOIO OTYETAa pa3peLleHo

OrpaHuunTbL onepauum Ha CPOYHOM
pblHKE

HacTtpoiika no3sonsieT BblbMpaTb BO3MOXHOCTb TOPrOB/IN CPOYHbLIMU
WHCTPYMEHTaMW B eANHOM AeHEeXHON no3numm nmbo 3a CHET TONIbKO
ocTaTka cobCTBEeHHbIX cpeacTs, NMHO 3a cyeT npmBAeYEeHNS
AOMOSIHUTENBbHO 3aeMHbIX CPeACTB, BMJ0Tb A0 OrPaHUYNTENBHOIO
YPOBHS Mapxm

nobanbHas HacTpolika

OnpegenseTtca rnobanbHbIMM HACTPOMKAMM, YCTAHOBNIEHHbLIMW Ha
cTpaHuue «OrpaHmyeHus Ha.../ HacTponku MapXuHanbHOro
KpeantoBaHus» (cM. )

_ Ja Onepauun no NoKynke 1 NpoAaxe CPOUHbIX KOHTPAKTOB Mpu
MCMNOJSIb30BaHUM MOAYNSA €AMHON AEHEXHOW MO3MLMM BO3MOXHbI TOSIbKO
3@ CYeT COBCTBEHHbIX AEHEXHbIX CPeACTB KNEHTA
Het Onepaunn No Nokynke 1 NpoAaxe CPOUYHbIX KOHTPAKTOB Mpu

Mcnosib3oBaHMn Moayns €[IMHOM AEHEXHOM MO3NLMN BO3MOXHbI KakK 3a
cyeT cobCTBEHHbIX CpeAcCTB KJIMEHTA, TAaK U 3a CUHET 3a€EMHbIX CPEACTB
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KNneHTa npum ycnoesun, 4YTo AaHHblE onepaunmn He CHMXaKT ypOBEHb
MapXun HUXe orpaHnyYnTeENbHOIro

3anpewaTb OTKpPbITUE KOPOTKUX MO3nuMi  HacTpoika no3BonsieT paclumpuTb AeUCTBUE aHANOMMUYHON rnobanbHOM
Npyv HyJ1€BOM BXOASLLEM IUMUTE HACTPOMKM Ha KOA KiMeHTa, WabnoH KIMEHTCKUX KOA4O0B, Npedukc
KIMEeHTCKOro Koaa

mobanbHas HacTpoika Onpepensaetcs rnobanbHbIMM HAaCTPOKaMmn, YCTaHOB/EHHbIMW Ha
cTpaHuue «OrpaHMyeHus Ha.../ HacTpoKku MapXXMHanbHOro
KpeantoBaHus» (CM. )

Oa Mpu BKIOYEHUM HACTOMKN OTKPbITUE KOPOTKUX MO3ULMIA MPU HYEBOM

BxXogdauwem nmMmnTe HEBO3MOXHO

_ Hert Y4yeT napaMeTpa He npou3BoanTCs
YpoBeHb CTaBKWN PbIHOYHOIO pUcKa 3Ha4yeHuMe ypoBHS CTaBku pucka anckoHTtos KL. HacTtporika nmeet

MEHbLUNI NPUOPUTET, YEM HaCTpOlKa «YpPOBEHb CTaBKWM PbIHOYHOIO
pucka no knaccam» (CM. )

FnobanbHasa HacTponka OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMKN, YCTAaHOBAIEHHbIMU Ha
cTpaHuue «OrpaHmMyeHus Ha.../ HacTpoiku Map>XxMHanbHOro
KpeauMTtoBaHus» (CM. )

3ajaHHoe 3HavyeHue Mone ansa BBoAa 3Ha4YeHUs YPOBHS CTaBKM puUcKa. 3Ha4yeHue no

YMOMTYaHUIO: «3>».

Bo3MoxHble 3HayeHuns: ot 0 go 255.

HeobxoanMo ykasbiBaTb HOMep Anana3oHa AuckoHTos KL,
COOTBETCTBYHLIMA HOMEpPY B HaCTpolKax MHTepdenca, KOTopbin
TpaHcnupyeT TpebyeMble Ansa pacyeTa Map>XuHasbHbIX NoKasaTtenen
CTaBKkW. EC/in B HECKONbKUX MHTepdencax TpaHCANPYIOTCA ANCKOHTbI
Nno OAHWUM M TEM >Xe MHCTPYMEeHTaM, TO B HAacTpoMKax AaHHbIX
MHTepdelncoB cneayeT 3a4aTh pas3Hble HOMepa ANana3oHoB, a B
HacTpoinkax bubnuotekn pacuyeTta IMMUTOB YKa3aTb HOMEP, KOTOPbIN
6yaeTt ncnonb3oBaTbCs 415 pacyeTa nokasaTtenen noprtdenen
K/IMEHTOB

Mcn. HacTpOeHHbIE AUCKOHTHI BkntoyeHne HacTponkn No3sonseT 6patb B kayecTse 3P deKTUBHbIX
AVNCKOHTOB TOJIbKO COBCTBEHHblE ANCKOHTbI, HACTPOEHHbIE HA BKIagkKe
«ANCKOHTbI». ANCKOHTbI KL B 3TOM cnydae nrHopupyrotcs. AUCKOHTbI
onpeaensTcsa B NOpsAKe COrslacHO anroputmy

FnobanbHas HacTpolika Onpegensietca rnobanbHbIMM HACTPOMKAMMK, YCTAHOBNEHHBIMWN Ha
cTpaHuue «OrpaHmyeHus Ha.../ HacTponku mMapXuHanbHOro
KpeantoBaHusa» (CM. )

Ja Mpwn BKAKOYEHUN HACTOMKKN B KayecTBe 3(PdeKTUBHbIX AUCKOHTOB

NCMNOJIb3YHKTCA TOJIbKO CO6CTBEHHbIE AUCKOHTHI, HaACTpPOEHHbIE Ha
BrkIaake «[AUCKOHTbI»
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_ Hert YueT napameTpa He npon3BoaAuUTCS
MapaMeTpbl KOPPEKTUP. MUHUM. MapameTpbl, NO3BOAAIOWME KINEHTY 3a4aHne KoadpdUUNEHTOB,
OVCKOHTOB KOPPEKTUPYOLWNX 3HAYEHNS MUHUMAJIbHbIX AUCKOHTOB
Long 3HayeHMe KoppeKkTupyroLwero KoadpdounumeHTa MMHUManbHOIrO AUCKOHTA

no AJIMHHOM no3uuuun. Jjonyctumaa obnactb 3HaveHui: [0;1]

Short 3HayeHMe KoppeKTupyrLwero KoadpdnumeHTa MMHUManbHOIrO ANCKOHTA
Nno KOPOTKOM no3unumn. lonyctmmas obnactb 3HadeHuin: [0;1]

Ncnonb3oBaTb AMCKOHTHI KL| HacTpolika BAMsieT Ha nopsaaok onpeaeneHnst 3 hekTUBHbIX
AVCKOHTOB MO MHCTPYMEHTY. Mcnosib30BaHMe AaHHOW HACTPOMKM
BO3MOXHO COBMECTHO C HAaCTPOMKON «MCNosib30BaTh HACTPOEHHbIE
OMCKOHTbI». [yTeM KOMBUHaLMM AaHHbIX HAacTPOeK yYCTaHaBIMBaeTCs
Heob6xoanMbI 6pokepy NopsAoK Bbibopa 3 @eKTUBHbBIX AUCKOHTOB B
Pa3/INYHbIX CUTYyaunsix. JMCKOHTbI ONpeaensatoTcs B Nopsiake COrnacHo

anroputmy
nobanbHag HacTpolika Onpepensietca rnobanbHbIMM HACTPOMKAMMK, YCTAHOBNEHHbBIMWN Ha
cTpaHmue «OrpaHmyeHuns Ha.../ HacTponku mapXuHanbHOro
KpeantoBaHus» (cM. )
_ [a HacTpolika BAnSEeT Ha NopsaaoK onpeaeneHns ap@eKTUBHbIX

ANCKOHTOB MO UHCTPYMEHTY

Het YyeT napameTpa He Npou3BoAUTCS

MpuMeHaTb KO3 dUUMEHTbl Ana cTaBok  HacTpoika ncnonb3oBaHus 3aAaHHbIX KO3 MOULUNEHTOB ANS
Ky, onpegeneHns apdeKTUBHbIX ANCKOHTOB, €C/IN OHW PacCYUTLIBAOTCS
TONbKO M3 cTtaBok KL

mobanbHas HacTpoika Onpegensetcs rnobanbHbIMKM HAacTPOKaMm, YCTaHOBAEHHbIMU Ha
cTpaHuue «OrpaHmyeHus Ha.../ HacTponku mapXuHanbHOro
KpeamTtoBaHus» (CM. ).
_ [a KoaddurumMeHTblI MpUMEHSAIOTCS
_ Hert KoaddUUMEHTbI HE NPUMEHSAIOTCS

[on. yunTtbiBaTb KOMUCCUM Ha nuMuTe TO HacTpomka BAMSIET Ha YYeT onepauuin No Knaccam, NpuUBS3aHHbIM K
BMWAAM NMMUTOB, OT/IMYHBIM OT TO. MNpyn BKAOUYEHHON HACTpoWMKe
KOMUCCUM Bpokepa M TOProBOM CUCTEMbI MO TaKMM onepaumsim
YUYUTBLIBAIOTCS HE TOSIbKO Ha JIMMUTE onepaunm, HO U Ha IMMUTE BUAA
TO. MNMpwu aTOM ecnn HacTponka «[MpoBepsaTb 0653aTenbCTBa NO BMAAM
JIMMUTOB>» COAEPXUT HECKONbKO MocneaoBaTeNbHbIX BUAOB IMMUTOB,
TO 3TU KOMUCCUU YUYUTLIBAKOTCH TakKxXe Ha BCEX IMMUTax C BUAOM
MeHbLUe BMAa IMMUTA onepauunu.
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MapameTp

HasHaueHue

HacTpolika nmeet 60nblINIA NPUOPUTET, YEM HaCTporika «Jon.
yunTbiBaTb KOoMuccuio TC Ha numute TO».

HacTtpolika He BAuseT Ha pacyeT KOMUCCUM NO OMNepauusaM Ha CPOYHOM
pbIHKE

FnobanbHas HacTpolika

OnpepenseTcs rnobanbHbIMK HaCTpOVIKaMVI, YCTAHOBJIEHHbIMWU B

«06wmx HacTporkax». Yactb 5 (cM. ). BbibpaHo No ymMon4yaHuio

_ [a YyeT KoMMccum onepaumi rno Kiaccam, NpMBsi3aHHbIM K BUAAM
NNMUTOB, OT/IMYHLIM OT TO
Het YueT He npon3BoaunTcs

Jon. yuntbiBaTh KOMUccHio TC Ha nuMuTe

TO

HacTpoika BAnaET Ha y4yeT onepaumin No Kiaccam, NpuUBsA3aHHbIM K
BMAAM IMMUTOB, OT/IMYHbIM OT TO.

Mpwn BKIKOYEHHOW HACTPONKE KOMUCCUSA TOPrOBOW CUCTEMbI MO TaKUM
onepaumsaM yunTbiBaeTCs He TOJIbKO Ha NMMUTE onepauun, HO U Ha
nuMute Buaa TO. Mpu 3ToOM KoMUCcHsa BpoKepa yUMTbIBAETCA TONIbKO Ha
nuMuTe onepauun. Ecnn HacTtpoinka «[poBepaTb 0b6si3aTenscTBa No
BMAAM JIMMUTOB» COAEPXUT HECKOJIbLKO MOC/eA0BaTENbHbIX BUAOB
JIMMUTOB, TO KOMUCCUSA TOPrOBOM CUCTEMbI YUYUTbIBAETCH TaKXKe Ha BCex
NMMUTax C BUAOM MeHbLUE BMaa nMMuTa onepaumu.

HacTpoilka MMeeT MeHbLUMN NPUOPUTET, YEM HACTpoMKa «[on.
YUYnUTbIBaTb KOMUCCUM Ha numMute TO».

HacTpoiika He BnuseT Ha pacyeT KOMUCCMKU NO onepaumsM Ha CPOYHOM
pblHKE

nobanbHas HacTpolika

Onpepensetcst rnobanbHbIMM HACTPOMKAMMU, YCTAHOBIEHHbLIMU B

«0bwmx HacTporikax», Yactb 5 (cM. ). BeibpaHo no ymonyaHuio

_ [a YyeT KOMUCCUM TOProBON CUCTEMbI MO KflacCaM, NPUBSA3aHHbIM K BUAaM
JIUMUTOB, OTANYHbBIM OT TO
Het Y4yeT He npon3BoauTCA

OTB. 3asB. MapX. KJi. TO/IbKO Npu OTp.

akKT.

Ncnonb3yeTcs, ecnu BkAoYeHa XoTa 6bl 04HA U3 HAaCcTpoOeK —
«[1ONOAHUTENBHO YUYMUTbIBaTb KOMUCCUKN Ha numuTte TO» nnu «[don.
yuuTbiBaTb KoMnccmio TC Ha numute TO».

HacTpolika BNMSEeT Ha NpoBepKy NoKynaTenbHOW CNOoCOBHOCTU AN
KJIMEHTOB C TUMOM KPEAUTOBAHUSA «MO Meyy», «rno AUCKOHTaM» 1
«MO+>».

Mpn BKIOYEHHON HACTPONKe 3asBKM OTBEPrarTCs, eC/in, C YYETOM
KOMMCCUM NO BbICTaBNSEMON 3as1BKE, OLEHKa TEKYLUNX aKTUBOB
KnneHTa Ha nuMuTe TO CTAaHOBUTCA OTpULUATENbHON.

Mpw OTKIOYEHHOW HACTpOWNKe ANs KIMEeHTOB C TUMOM KpeauTOBaHUS
«M0 nnevy» 6N10KMpoBKaA M CNNCAHME KOMUCCUM Ha numute TO
NnpoBepseTcs A0 OrpaHUYNTENIbHOrO YPOBHS Mapxu Ha nuMmute T0, a
ONS KJIMEHTOB C TUMOM KPeAUTOBAHUSA «NO AUCKOHTaM» uin «MO+»
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MapameTp

HasHaueHue

NpoBepSETCs, YTO CTOMMOCTb NOPTENs NpeBbILAET 3Ha4YeHne
BbIYNCIAEMON CKOPPEKTUPOBAHHON MapXwu

mobanbHas HacTpoika

Onpepensetcst rnobanbHbIMU HACTPOMKAMMU, YCTAHOBJIEHHLIMA B

«O6wmnx HacTporikax», Yactb 5 (cM. ). BbibpaHo no ymonyaHuio

[a

MpoBepka koMuccum Ha numute TO

Het

MNpoBepka He NpoM3BOAMTCS

MrH. npoBepky kommnccmmn B TO npum 3akp.
nos.

HacTpoiika TpebyeT BKIOUEeHUS HacTpPOKn «[JoNoNHUTENbHO
Yy4uTbiBaTb KOMUCCUM Ha nuMnTe TO» 1N NnepekpbiBaeT AencTBue
HacTponkn «OTBepraTh 3as9BKN Map>XWHaNbHbIX KIWEHTOB TOJ/IbKO Npu
OTpUUATENbHbIX aKTMBaX>» AN 3asBOK Ha 3aKpbITUE NO3ULUN.
MNoopepxuBaeTcs 4719 KIMEHTOB C TUMNOM KpeaAnTOBaHUs «no
ANCKOHTaM» nnmn «MO+».

Mpwn BKAKOUYEHHOW HAaCTPOMKE OTK/OYAETCSH NpOBEpKa AOCTAaTOYHOCTU
CpeACTB noj KOMUCCUMIo Ha nnmute TO npu npoBepke 3asiBOK,
COKpaLlamLwWwmMx MoayAb NO3MLUUM MO MHCTPYMEHTY Ha NMMUTE MO
naaHoBOW NO3nuMKn (MOCNeaHUI NTMMUT U3 CNMCKA, YKa3aHHOro B
HacTponke «lpoBepsaTb 0b6s3aTenibCTBa NO BMAAM NMMUTOB»). Mpun
3TOM 6/10KMpOBKA KOMUCCUM Ha nuMuTe TO No 3asBKe M ee cnucaHue
Nno caesike BCE paBHO BbINONHSAETCS

nobanbHas HacTpolika

Onpepensetcs rnobanbHbIMM HAaCTPOKaMM, YCTaHOB/IEHHbIMU B
«06bwmx HacTporikax». Yactb 5 (cM. ). BbibpaHo no ymMon4yaHuto

[a

OTKNOYEHWE NPOBEPKN KOMUCCUKN Ha numuTte TO

HeT

HacTpoika He ncnonb3yeTtcs

MpoB. 3Hay. CKOPp. MapXxwu no BCEM
BUAAM SIUM.

HacTpoiika noaaepxmBaeTcs ANs KJIMEHTOB C TUMOM KpeanToBaHuUS
«Mo ANCKOHTamM» unm «MI+»

nobanbHas HacTpolika

OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMKN, YCTAHOBIEHHbIMU Ha
cTpaHuue «OrpaHmyeHus Ha.../ HacTponku MapXuHanbHOro

KpeamTtoBaHus» (CM. ). 3HayeHne no yMon4YaHuio

Ha

CoOoTHOLWEeHWe CTOMMOCTK nopTdens n CKOPPEKTUPOBAHHOW Mapxu
npoBepseTcs Mo CNUCKY JIMMUTOB, NepeYncsieHHblIX B HAacTponKe
«[poBepsaTb 06a3aTeNbCTBa NO BUAAM JIMMUTOB», Ha4YMHasa € BUAA
NMMUTA, K KOTOPOMY MPUBSA3aH MHCTPYMEHT, KNAaCC UK KOA pacyeTos.
[Ons Tekylero npoBepsemMoro Buaa AMMnuTa Mcnonb3yTcs Habopel
OVCKOHTOB, €C/IN Takne ANCKOHTbI HacTpoeHbl (MOXXHO MCMO/1b30BaTh
pa3Hble AUCKOHTbI B pa3pe3e BMAOB JIMMUTOB).

Ecnu BktoyeH napamMeTp « »,

TO COOTHOLWIEHME NPOBEPSAETCS NO BCEM AaTaM, Ha KOTOpbIE Yy KIMEeHTa
eCTb XOTH 6bl OAMH NUMUT, HA4YMHAA C AaTbl pacyeToB NO onepaunmn

HacTpoliku BubnmoTekn pacyeTta TMMUTOB
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MapameTp

HasHaueHue

HeT

CoOTHOLLEHWE CTOMMOCTU NopTdens n CKOPPEKTUPOBAHHOW Mapxu
NpoBepsaeTCcs TObKO Ha JIMMUTE NIAHOBOM NMo3mumn (NocneaHuin
AUMWUT M3 CNKCKa, YKa3aHHOro B HacTpolike «lpoBepsTb
oba3aTenbCcTBa No BMAAM IMMUTOB>).

Ecnu BktoYeH napameTp « »,

TO COOTHOLUEHME MNPOBEPSETCa ANs CaMOM NMO34HEN AaTbl, HA KOTOPYHO
Y KMeHTa eCTb XO0Ta 6bl OANH AUMUT

3anpeT MapXuHanbHbIX NOKYMNOK

HacTpolka nogaepxuvsaeTcs ANs KJIMEHTOB C TUMNOM KpeaAnToBaHUS
«M0 ANCKOHTaM» unn «MI+».

Mpu BkAtOUeHHOW HacTponke cepBep QUIK OTK/NOHSET 3a8BKM Ha
NOKYMKY Map>XWHasbHbiX 6yMar, nepeuyncneHHbIX B CINUCKe
«0ObecneyeHune» (CM. ), ecnn o6beM 3asBKU NpeBbIaeT TeKyLni
cB060AHbIN OCTAaTOK COBCTBEHHbIX AEHEXHbIX CPeACTB KIMeHTa no Tery
N BanloTe pacyeTos. [pn OTKAOUEHHOW HACTPOMKe Takas NpoBepKa He

nponssoanTCca

nobanbHag HacTpolika

OnpepenseTtca rnobanbHbIMM HACTPOMKAMMK, YCTAHOBNEHHbLIMWU Ha
cTpaHuue «OrpaHnyeHns Ha.../ HacTpoiikn Map>XnHanbHOro
KpeantoBaHus» (cM. ). 3Ha4YeHmne No yMoaYaHuio

Hda

3anpeTuTb Map>XXuHanbHble MOKYMKN

HeT

Pa3pemv|Tb Map>XWHanbHble NMOKYMNKN

Ucnonb3osaTb noptdenbHoe MO

HacTpoika He nogaep>xxusaeTtcs

FnobanbHas HacTpolika

OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMKN, YCTAHOBIEHHLIMW Ha
CTpaHuue «Y4yeT onepaunin CpOYHOro pbiHKa» (CM. ). 3HayeHune

no ymosi4yaHuto

Hda

HacTpoika He nogaep>xxuneaeTtcs

Het

HacTpoiika He nogaepxuBaercs

Mpo.. MNMpoAa. aKkT. 3a HEMapX. Basl. Kak
BbIB. Cpea.

HacTpolika noaaepXxunBaeTcs TONbKO A4Sl KIIMEHTOB C TUMOM
KpeauMToBaHUS «Mo AUCKOHTaM».

BkitoueHne HacTpOKKN NO3BONSIET 3aNPETUTL BbICTaBNEHME 3as8BOK Ha
NpoAaxy akTUBa, BXOAALLEro B obecrneyeHme, ecinm UCnosiHeHUe Takux
3as8BOK NpuBOAUT K cuTyaumm YAC < 1. TpeboBaHue 3anpeTa
pacrnpocTpaHAeTcs Ha Takue Npoaaxu akTuBa, B pe3y/ibTaTe KOTOPbIX
B NopTdenb KIMeHTa NpUXoAMT HEMApXKMHaIbHas BastoTa

mobanbHas HacTpoika

OnpeaenseTcsa rnobanbHbIMU HAaCTPOMKaMKN, YCTAHOBIEHHbIMU Ha
cTpaHuue «OrpaHmyeHus Ha.../ HacTponku mMapXuHanbHOro

KpeauMTtoBaHus» (CM. ). 3HayeHne No yMon4YaHuto

Ha

lMpoBepka ocywecTenaeTcs

Het

MpoBepKa He OCYLLEeCTBSETCS

HacTpoliku BubnmoTekn pacyeTta TMMUTOB
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MapameTp HasHaueHune

KoHTponb onep. PEMO/PMNC no otdyeTy Ha Bknwo4vaeT nposepky onepauun PEMO m PIC (c kogamu pacyetoB «SO0»
nen. n «B0») Ha numuTe TO Npu Nnogayve oTyeTa Ha UCMOJIHEHWE NepBOK
yactu (ans caenok PEMO) n otyeTa Ha ncnosnHeHune (ans caenok PrC)

mobanbHas HacTpoika Onpepensaetcs rnobanbHbIMM HAaCTPOKaMM, YCTAaHOB/IEHHbIMU Ha
cTpaHuue «OrpaHmyeHus Ha.../ HacTponku MapXXuHanbHOro
KpeamTtoBaHus» (CM. ). 3HayeHne No yMon4YaHuto
_ [Ha lMpoBepka ocywecTenaeTcs
_ Hert lMpoBepka He ocyLllecTBnsgeTcH

PaccuuTbiBaTh NMMMUTHLI ANa BHEBMpxeBbIX HacTporika BauseT Ha onepauunun PEMNO ¢ kogom pacyetoB SO n PMNC

3a8BOK C koaoM pacyetoB BO. Ecnu cnncok «Knaccel pacyeta AMMUTOB AN
BHEOUpPXKEBbIX 3assBOK>» (CM. ) CoaepXXUT 3HAYEHUS, TO HacTpoMnKa
BNIMSIET TONIbKO Ha onepauum no knaccam bymar, ykasaHHbIM B CMUCKe,
nHaye - Ha onepauumn Bcex knaccos PEMNO n PIC ¢ yka3aHHbIMU
KOAaMU pacyeToB.
Ecnn Bbi6paHo 3HaveHne «HeT», TO NpoBepKa AOCTaTOYHOCTU CPeacTB
Ha numuTe TO Npn Nogaye 3a8BOK B YKa3aHHbIX pexumax He
BbINOJSIHAETCS, NpoBepka v 6/10KMpOBKa SIMMUTOB OCYLLECTBASAIOTCS
TONIbKO Ha nuMmnTax T1, T2 n T.4. PacyeTbl NO caenke y4ynTbiBalOTCA Ha
nmmuntax T1, T2 n T.4. cpasy Npu 3akaoveHnn caenku. Ha nummte TO
nposepka, 6110KMpoOBKa M CNncaHue CpeacTB NPOU3BOAATCA Npu
nogave oTyeTa No caenke Ans UCMOJHEHUA N ee NOATBEPXAEHUN
OTYETOM CO CTOPOHbI NapTHepa.
Ecnu BbibpaHo 3HauyeHne «[la», To Ha Buaax numMutoB TO, T1, T2 n 1.4.
npoeBepka n 610KMpoBKa CpeacTB NPOU3BOASTCS NMpU Nojave 3asBoK
B YKa3aHHbIX pexunmax. PacueTbl no caenke gns nummntos T1, T2 n T.4.
NpOU3BOAATCA HEMOCPEACTBEHHO MPU 3aKOHYEHUU CAENKKN, a ANs
numuTta TO - Nnpy noaTBEPXAEHUM 06eMMn CTOpoOHaMM caenku ans

NCMNOSTHEHUS
mobanbHas HacTpoika Onpepensetcs rnobanbHbIMM HAaCTPOKaMuM, YCTAHOB/IEHHbIMU Ha
cTpaHumue «O6wune napameTpbl» B pa3gene «06wme HaCTPOMKM
6unbnunortekn. HYactbe 3» (cMm. ). 3HayeHune no ymonyaHuo
_ [Ha MpoBepka ocywecTenaeTcs
HeTt lMpoBepka He ocyLlecTBnseTcs

Knaccoel pacyeta nMMnToB Ana BHebupx. CnMCOK KIaccoB MHCTPYMEHTOB (Yepes 3ansTyo), N0 KOTOPbIM

3a89BOK OCYyLLeCcTB/SETCS NpoBepka AOCTaTOMHOCTN CPeACTB Npu nogadye
3asaBok PEMO u PIC (c kogamn pacyeToB «S*» 1 «B*»). MNpoBepka
OCyLLeCTBNAETCA NpY BKIOYEHHOM diaxke «PaccunTbiBaTbh TUMUTbI
ANns BHEbMpXeBbIX 3as9BOK>»> (CM. ). Ecnn cnucok knaccos He
3a4aH, NpoBepKa AOCTaTOYHOCTM CPeACTB BbINOSHAETCS MO BCEM
Knaccam
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MapameTp

HasHaueHue

mobanbHas HacTpoika

OnpeaenseTcsa rnobanbHbIMM HAaCTPOMKaMK, YCTAaHOBIEHHbIMU Ha
cTpaHuue «Knaccol» (cM. )

3a4aHHOe 3HavYeHune

Mone Ans ykasaHWs CNMCKa KNacCoB MHCTPYMEHTOB Yepes 3ansaTyio

HeTTUHr pucka Ban. no3uuunin B ckopp.

Mapxe

BkntoueHne HacTporiKM NO3BONSET UCNOb30BaTb 0CO6YIO NOrUKY
yyeTa BaslOTHbIX NO3ULMIN B CKOPPEKTUPOBAHHOW Mapxe, Npu KOTOPOM
PUCK TeKyLlen BaalOTHON NO3MLUMMN KOMIMEHCUPYETCS 3a CYeT yyeTa
3TOro pMcKa B OLEHKE NOTEHLUMaNbHOMW NO3ULMKN MO UHCTPYMEHTY
3as8BKW C 60MbLWINM AUCKOHTOM.

HacTpoika npvMeHseTcs TONbKO AN KIIMEHTOB C TUMNOM KpeaAuTOoBaHUSA
«MN0 ANCKOHTaM».

[aHHbI anropnT™ He cnefyeT UCNonb30BaTh AN UHCTPYMEHTOB,
KOTOpbIE TOPrytoTCs B pasHbIX peXxmnMax TOpros B pa3HbIX BaatoTax.
KoppekTHOCTb pacyeToB npu paboTe ¢ TaKUMU MHCTPYMEHTaMU He
rapaHTupyeTcs.

[aHHasa HacTpoika He NoAAepXUBaeTCs ANa onepaunini B pexmnmax
TOProB, YKa3aHHbIX B HaCTponke «BecTn AeHexHble No3uumn B
pa3spese BanoT» Ha cTpaHuue «Knaccol» (CM. )

FnobanbHas HacTpolika

OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMKN, YCTAHOBAEHHLIMU Ha
cTpaHuue «OrpaHnyeHus Ha.../ HacTponku MapXuHanbHOro

KpeauToBaHus» (CM. ). 3HayeHne rno yMon4aHuio

[a

HeTTuHr ocyuwecTBnseTcd

Het

HeTTuHr He ocywecTBnaeTcH

KoaddurumeHT ansa pacyeta MMHUMaNbHOMN

Mapxu B cxeme M+

KoaddburumneHT ang pacyeta MMHUMaNbHOW MapXxu B cxeme «MIO+».
O pacyeTe MMHMManbHOW MapXu CM. B Kn. 23.

3Ha4yeHue no ymonyaHuio: «0,5»

3anpeT onepauuit Npu oTCyTCTBUK
AMMUTA MO AeHbraM

Mpu3Hak 3anpeTta BbiCTaBsieHUs 3aaBKkU (B T. Y. 3asiBKM 3aKpbITUS
no3vumm), 3aTparneatoLen BantoTy, Mo KOTOPOWN Y KJIMEHTA HEe 3a4aH
NMUT.

HacTtpoitka nmMeeT 60nblIMIN NPUOPUTET, YEM HacTponka «lMpedunkc
KoAa KINMeHToB» (CM. )

nobanbHas HacTpolika

OnpepenseTtcsa rnobanbHOM HAaCTPOMKOM, YCTaHOBJIEHHOM Ha CTpaHuue
«0b6uwure napaMeTpbl» Ha Bknaake «4actb 3» (cM. n. ). 3HaueHne

no ymosi4aHuto

_ fa

BbicTaBneHune 3asBKK 3anpeueHo

Het

BbicTaBneHue 3asBKU pa3peLleHo

NHbOpMMpoBaTb KIIMEHTOB O HEMOKPbITOM

nosnunun

YnpaBneHne MHHOPMUPOBAHUEM KITMEHTOB O MOTEHLMaNbHOM
HENOKPbITOM MO3nLMK
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MapameTp HasHaueHune

FnobanbHasa HacTpownka OnpeaenseTcsa rnobanbHbIMM HAaCTPOKaMKN, YCTAHOBIEHHLIMW Ha
cTpaHuue «OrpaHnyeHus Ha.../ HacTponku MapXuHanbHOro
KpeantoBaHusa» (CM. ). 3HayeHne No yMonyaHuio
_ [Ha NHdopMMpoBaHme KIIMEHTOB NPpUMeEHSEeTCs
_ Hert NHdopMMpoBaHme KIIMEHTOB He NpUMeHseTCcs

Hactpoiiku «MpnBaA3Ka MHCTPYMEHTOB K BugaM IMMUTOB>, «lpuBaA3Ka Ks1laccoB
K BuaaM 1MmMmToB>» N «lMpuBsA3Ka KOAOB pacyeToB K KJlaccaM U BUaaM JIMMUTOB»
MMeloT CrlieayowWmnin NpMopuTeT:

1. WHaueumpyanbHas HacTponka «lpuBa3Ka MHCTPYMEHTOB K BUAaM JIMMUTOB>» (CM. ,
).
2. [nobanbHasg HacTpolka «lpuBsA3Ka MHCTPYMEHTOB K Buaam NMMmMToB» (CM. ).

3. WHamBmayanbHas HacTpolika «MpuBsi3Ka KOAOB pacyeToB K KjlaccaM M BUAAM JIMMUTOB»

(cM. , ).

4. TnobanbHasg HacTponka «[lpuBa3Ka KOAOB pacyeToB K KjlaccaMm U Buaam JMMUTOB>»

(cm. ).
5. WHamBuayanbHas HacTporka «[lpuBsA3Ka KNaccoB K BUAAM AUMUTOB» (CM. , ).
6. [nobanbHas HacTpolika «[lpmBsa3Ka KNaccoB K BMAAM NTMMUTOB>» (CM. ).
HacTtponku Bubnmnortekn pacyeta nMMUTOB 143
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14.KnueHntbl / LLUa6bnoHbl / Mo koMmuccmm

[aHHasa cTpaHuua npeaHasHavyeHa ans ¢opMmpoBaHus WabnoHOB 6pOKEPCKON KOMUCCUM,

MPOCMOTPa U peaakTnpoBaHmd Crnncka KJIMEHTOB, K KOAaM KOTOPbIX MPUMEHAETCA Bbl6paHHb|l71
WwabnoH.
W anoHe: TN KOMHCCH P HECHPOBaHHAA ~ lal
P HKCHPOBAHHAA KOMHCCMA [%]: |U
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MapameTp HasHaueHune

LLIa6nioHbI

Cnuncok coxpaHeHHbIX wabnoHoB

Koa

Koa wabnoHa. NpaBuna 3anofHeHUsa Nons:
Mpw BbIK/IHOYEHHON HaCTponke
, 3apaeTcs:
BykBeHHO-UNPpoBOE HanMeHoBaHWe WwabnoHa. 3HavyeHne
OO0JSIXKHO 6bITb YHUKaNbHLIM cpeaun Bcex WabnoHoB
«[Mo kommnccnn». Ob6a3aTenbHbIN NapameTp.
Mpw BKIOYEHHOWN HacTpoike

Ecnn wabnoH 6yaeT ncnonb3oBaTbCs AN KIIMEHTCKOMO
npodwunsa, To 3agaeTcs:

TonbKo YncnoBon naeHTudukatTop wabnoHa.
Jonyctumbli gnanasoH ot 1 ao 65535. 3HaueHune
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OOJIXKHO 6bITb YHMKaNbHbIM Cpeamn Bcex WwabnoHoB «I1o
Komuccum». Obs3aTenbHbIN NnapaMeTp.

Ecnu wabnoH He 6yaeT ncnonb3oBaTbCs A8 KIMEHTCKOro
npoduns, To 3agaeTcs:

BykBeHHO-UNPpOBOE HanMeHoBaHWe WwabnoHa

OnuncaHune

TekcTtoBoe onucaHme wabnoHa. MoXxHO yka3aTb He 6onee 50 cMMBONOB.
Ecnun wabnoH 6yaeT ncnonb3oBaTbCs AN KIMEHTCKOrO npoduns, To
rnone o6s3atenbHO K 3aM0/IHEHUIO

MNMepeyeHb kNMeHTOB B WabnoHe /
MepeyeHb Nonb3oBaTenen
B WabsoHe

Cnncok naeHTUPUKaTOPOB KITMEHTOB, pa3AeseHHbIX 3anaTbiMuK,

K KOTOPbIM NMpUMEHAeTCa AaHHbIM WwabnoH. [na 3agaHnsa nycroro Kkoaa
KNIMEHTa YKaXunte 3HaueHne «<EMPTY>» n BknwounTe naxkm «3asaBKu
6e3 Koaa KnneHTa» n «PaccunTbiBaTb 3asBKM 6e3 Koaa KneHTa» Ha
cTpaHuue «O6wune napameTpbl» Ha BkNaagke «4actb 1» (cM. . ).
Mpwu yctaHoBneHHOM dnaxke «LLabnoH nonb3oBaTtenen» Ha3BaHue
napameTpa MeHseTcs Ha «lepeyeHb Nonb3oBaTenen B wabnoHe»

N COAEPXUT CANCOK MAeHTUdUKaATopoB nonb3osatenein. OAMH U TOT xe
naeHTUUKaTOp Nosib3oBaTesnsd MoOXeT bbITb YKasaH B HECKONbKUX
Nosb30BaTebCKNX WabnoHax

BkntoyaTb B WwWabnoH KINEHTOB CO
3Ha4YeHNaAMuM nnaeya

Cnncok 3Ha4vyeHui naeya yepes 3ansATyto, B COOTBETCTBUM C KOTOPbIM
K/IMEHTbl BKAKOYAKTCS B WabnoH. 3HayeHne yKasblBAaeTCA C TOYHOCTbIO
[0 ABYX 3HAKOB MOC/e AeCATUYHOro pasaenutens. Hactponku wabnoHa
MPUMEHSIOTCSA ANS KIIMEHTOB C TUNOM KpeaAUTOBaHUS «MO AMCKOHTaM»
unn «<M+». He gonyckaeTcs yka3aHue O4HOro M TOro Xe 3HavyeHus
naeya B HECKONbKMX WwabnoHax Nno KOMMCCUM.

Mneyo 3apaeTcsa Ha AEHEXHOM NIMMUTE KiMeHTa B Pabouem mecte QUIK.
PekoMeHayeTCa Mcnonb3oBaTb OAMHAKOBbLIE 3HAYEHUS MNJieya Ha BCex
nMMuTax.

MoapobHee cM. B K AaHHOM HacTpolke.

MpuopuTteT BbibOpa wabnoHa «lMo KOMUCCUU» CM. B

Mo yMonuyaHuio HacTponka He 3adaHa

LLIabnoH nonb3oBaTenemn

OnpeaennTtb WabnoH, BbIOpaHHbINA B CUCKE « », KakK
NoNb30BaTENbCKUI, @ HACTPOMKN KOMUCCUN B HEM UCNONbL30BaTb 414
HauMCNeHnsa KOMMCCUKM 3a caenku ¢ ronoca. Kommcecnsa npmMmeHsieTcs
K ornepauusiM nofb3oBaTenen, NnepeyncneHHblX B None «
».

[na HauMcneHms KOMMUCCUKM C rofloca HYy>XHO NPpUBA3aTb KIIMEHTCKUI
wabnoH K Nonb3oBaTeNbCKOMY WabnoHy, BbIbpas ero B crnvcke
« >,
B wabnoHax ¢ npusHakoM «lLabnoH nonb3oBaTtenen» yu4ymtbiBaOTCA
cnepytowme HacTpomKK:

«[MepeyeHb Nonb3oBaTenen B wWabnoHe»;

«Tun KoMmuccumn»;

«PukcmpoBaHHas kommcems (%)»;
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«Komuceuns 3a caenky (py6.)»;
«Komucewms 3a 1 not 3asaBku (py6.)»;
«Komucecumsa 3a 1 6ymary (pyb6.)»;
«Komucens PEMO»;
«HacTpowka LWKanbl KOMUCCUN>»;
«KoMucems no knaccam M MHCTpyMEeHTam»;
«BantoTa cnncaHns KOMUCcUm»;
«KoMmucems ot obbema onepauunm»;
«3anpeT onepauuu Npu HexXBaTke CPeacTB Noj
KOMUCCUIO»;
«Pa3pelnTb 3aKpbiTME NO3MLUMKN NPU HEXBATKE CPEeACTB
noa KOMUCCUIO»;
«TapudHbI NaaH».
HacTpoliku koMmccum ¢ rosioca B wabnoHe nonb3oBaTtens nmetot 6onee
BbICOKWMI NpUopuTeT, YeM 6a30Bble HAaCTPOMKM KOMUCCUU 3a CAEKMU C
rosnoca Ha ctpaHuue «Ob6uwme napameTpbl» Bklaaka «bpokep» (cMm.
), @ TakxXe HacTpoMKa KOMMUCCUM C rosioca Ha CTpaHuue
«[Monb3oBatenn» (CM. )

CBsI3aHHbIN WabnoH
nosnb3oBaTenen

Bbi6op wabnoHa nosnb3oBartenen, CBA3aHHOIoO € WabsoHOM KMEHTOB.
Mone poctynHo, ecnn dnaxok «LabnoH nonb3oBatenen» CHAT

Tun KoMmncecmmn

Bbibop cnocoba ykazaHua koMuccum. OnmcaHme TMNoOB KOMUCCUN CM.
B «KnnenTtbl» / «Komnccnsa 6pokepa»

dukcnposaHHas kommceuns (%)

BenuunHa durkcnposaHHOM komuccumn, B %. MNapameTp «Tun KOMUcCUn»
OO/KEH MMETb 3HaueHne «PukcnposaHHasa Kommccmsa» unm «Max(cpen.,
dukc.)»

TapudHbIi nnax

Bbibop TapudHOro nnaHa ans wkanbl kKommccun. MapameTp «Tun
KOMUCCUM» AO/KEH UMETb 3HaveHune «llkana kommuccum». TapudHble
nnaHbl GOpPMUPYIOTCA Ha CTpaHuue «bpokepckas komuceusa». Ecnu
Apyrue TapudHble nNnaHbl He 3a4aHbl, UCNONb3yeTCs TapudHbIM nNiaH
«[o ymon4aHuio»

Komuccus 3a caenky (pyb)

BenuunHa 6pokepCcKOn KOMUCCUKN, B3MMAEMOW 3a KaXKAoe UCMOIHEHHOEe
nopy4yeHue. MapameTp «Trna KOMUCCUU» A0JXKEH MMETb 3HaYeHne «3a
caenky», «Max(caen., dukc.)» unn «Max(caen., WTyKy)»

Komuceusa 3a 1 6ymary (py6.)

BennunHa 6pokepcKkoit KOMUCCUN, B3UMAeMOK 3a Kaxkayl eanHuLy
WHCTPYMeHTa B 3asBKe. MNapameTp «Tun KOMUCCUM» AO/IKEH UMETb
3HayeHune «3a bymary» unu «Max(caen., WTyKy)»

Komuccusa 3a 1 not 3aasku (py6.)

BennumHa 6pokepCcKOn KOMMUCCUKN, B3MMAEMON 3a KaXkablil 10T B 3asBKe.
MapameTp «TUN KOMUCCUN»> AOSKEH MMETb 3HaYeHne «3a 1oT»

Komuccusa PEMNO

BennunHa kommccum no caenkam PEMNO B % 3a Kaxabli AeHb Cpoka
PEMO. 3HaueHne Nons He MOXeT 6bITb Hy/IEBbIM, HY/IEBOE 3HAYeHNE
6ynet cOpoLlIeHO Npu coXpaHeHMN pe3ynbTaToB pefakTupoBaHus. Ecau
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3Ha4yeHMe He yKa3aHo, TO KOMUCCUS pacCUmUTbIBAeTCs no rnobanbHbIM
yCTaHoBKaMm, cM. N. 4.7. NapaMeTp UMeeT MEeHbLUNN NPUOPUTET MO
OTHOLLEHUIO K HAacTpOMKe KOMUCCUMK MO KiaccaM, 3a4aBaemMon Ha
BkNlagke «KoMmmccum no knaccam».
Ons knaccos PEMNO HacTporika nMeeT 6051ee BbICOKMA MPUOPUTET, YEM
ApYyrve HacTpPOMKK KOMUCCUU, 3afaHHble B WwabnoHe. Ecnu dnaxok
«MpnoputeTt KoMmMccum B wabnoHe anst onepauun PEMO» (cm. n. )
BKJIIOYEH, TO B paMKax HacTpOeK KOMUCCUM, 3a4aHHbIX Ha WabnoH,
KoMmuccusa PEMO MeHee npuvopuUTETHA, YeM HaCTPOMKN KOMUCCUN,
3ajaHHble Ha KOHKPETHbIN Knacc. [pu 3TOM crneayeT yuuTbiBaTb, YTO:!
KOMUCCKHA MoXeT 6bITb 3a4aHa Ha Knacc yepes
BblOpaHHbI TapU@HbIN NJ1aH;
«HyJleBas KOMUCCUA» B TapUPHOM naaHe (CM. mn. )
He CUMTaeTCs HacTPOMKOMN, 3a4aHHOM Ha Knacc, U uMeeT
MEHbLUNI NpuopuTeT, yeMm kommnccusa PEMO

Makc.06beM 3asABKU KNIMEHTaA

MakcuMManbHbIl pasMep 04HOWN 3asiBKM K/IMEHTa BHE 3aBMCUMOCTU OT
K/lacca MHCTPYMEHTOB, BblpaXeHHbIl B BasllOTe pacyeToB

B BaskoTe

BantoTa, B KOTOPOW YKa3blBAaeTCS MaKCUMasibHbIA pa3Mep 3asiBKM
K/IMeHTa

NrHopmnpoBaTb KOMUCCUN
3a cAefiku ¢ rosioca

OTKIOYaeT CHATUE KOMUCCUM 3@ CAESKKN C ronoca no AAQHHOMY KJTUEHTY

HacTpoika wkanbl KOMUCCUN

HacTtpolika wkanbl kommccun. MNMapameTp «Tun KOMUCCUN»> LOSIKEH
uMeTb 3HaveHune «llkana kommccum». O npaBuiax HaCTPOMKK LIKasbl
KOMWUCCUU CM. M.

BantoTa, B KOTOPOM MHTEPNPETUPYIOTCA 3HAYEHNS CYMMbl, KOMUCCUMN

n obopoTa B AaHHOW HACTpoliKe, MOXeT 6biTb U3MeHeHa A5 3a4aHHOro

cnmcka knaccos (nogpobHee cMm. n. )

C cyMmmbI, pyb. HwmXHsa rpaHmua AHEeBHOro o60poTa KMeHTa, C KOTOpPOW HauyMHaeTcs
npUMeHeHne AaHHOW CTaBKM KOMUCCUN

Pasmep BennumMHa KOMMCCMOHHOIO BO3HarpaxaeHus B rMpoueHTax

KoMucecumn, %

MuH. MunHnManbHOe 3Ha4YeHne BpoKepCcKOo KOMUCCUMN 3a AEHDb, B BasOTe
pacuyeToB

Makc. MakcumanbHoe 3HavyeHne 6pOKepCKON KOMUCCUM 3@ A€Hb, B BajlOTe
pacuyeToB

M. 06. MWHMManbHbIN AHEBHOW 060POT, C KOTOPOIro HauYUCASeTCs KOMUCCUS, B

BaNlOTE pacyeToB

Komunccusa 3a caenky Ao MuH. o6.

dUKCMpPOBaHHAs KOMUCCUA 3a Kaxaylo CAeNKY, B BaslloTe pacyeTos.
KoMuccus BauMaeTca 4o Tex nop, noka AHEeBHO 060pOT He NMpeBbICUT
3HayeHus «M. 06.». Mo ymMonyaHuto nose nycroe
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OKpyrasaTb KOMUCCUIO C YHETOM
obopoTa

BKktOYaeT KOPPEKTHLIA pacdeT KOMUCCUMK B Crly4dasix CAEI0OK Manoro
obbema M NMpu 4YaCTUYHOM MCMOJIHEHUWN 3aSIBKWU HECKOJIbKMMW CAENKAMU
MeHbllero obbema.

®dnaxok MMeeT TPU COCTOSIHUA: «BKJIIOYEH» — KOMUCCUSA Bpokepa no
LWKasne OKpPYrnseTcs Ha CyMMapHbIN TOProBblil 06bEM KITMEHTCKUX
onepauuit 3a AeHb, «BbIK/IIOYEH» — HE NPUMeHsieTCs, J1aXoK Ha CEPOM
¢doHe - ncnonbsyetca rnobanbHasa HacTpolika. MNogpobHee cM. n.

LLikana KOMUCCUU C NepecyeTom
Ha rpaHuue

Bk/itoyaeT nepepacyeT 3HaYEeHNss KOMUCCUMM NpY Nepexoae rpaHuubl
MeXAay pas/IMYHbIMU MPOLEHTHbIMM CTaBkaMu. MapameTp «Tun
KOMUCCUM>» OOJIKEH UMETb 3HauveHue «llkana komuccum». ®naxok
MMEET TPU COCTOSAHUS: «BKJTIOUEH>» — MEpPEcYeT Ha rpaHuue
NPUMEHSIETCS, «BbIK/IIOUEH» — HE NMPUMEHSIETCS, 3aKpalleHHbI KBagpaT
- ncnonb3yeTcs rnobanbHas HacTpolika. MNoapobHee o nepecyeTe CM.

Bknaaka «Pa3speweHuns no Knaccam», CM.

PaspelueHHble Ans TOproBnm
6ymarm

HacTporika cnvcka 6ymar, paspelleHHbIX KINEHTY ANl COBEpLUEHUS
TOproBbiX onepauunii. Ecnu kakon-nnbo knacc BKKOYEH B CMUCOK
«Knacc», To Ana Hero 6yaeT AelcTBOBaTb OrpaHNUYeHMe Ha CNUCoK
WHCTPYMEHTOB, pa3peLleHHbIX A5 TOProBn

Knacc HanmeHoBaHue Knacca, B KOTOPOM AeNCTBYEeT orpaHmMyeHune. HosbIN
Knacc pobasnsercs HaxaTueM KHoMkun «1obaButb» 1 BbIGOpOM
HanuMeHOoBaHMA U3 cnucka

Cnuncok Cnncok naeHTMdnKaTopoB paspelleHHbliX byMar, Yepes 3ansaTyto.

UHCTPYMEHTOB Ons obo3HaveHns Bcex 6ymar knacca ykaxute <ALL>. Tak xe

BO3MOXHO MCMOJIb30BaTh NpeduKc A1 MHCTPYMEHTOB, HanpuMmep,
MOXXHO pa3peLlnTb Bce byMaru, HaunmHawmneca Ha A*

Bxknaaka «3anpeweHus no Knaccam», CM,

3anpelleHHble Ans TOProeau
bymarm

HacTporika cnvcka 6ymar, 3anpeLleHHbIX KIMEHTY AJ1S COBEPLUEHUS
TOproBbix onepauuii. Ecnu kakon-nnbo knacc BKKOYEH B CMUCOK
«Knacc», To Ans Hero 6yaeT AelcTBOBaTb OrpaHNYeHMEe Ha CNUCOK
WHCTPYMEHTOB, 3anpeLLeHHbIX AN TOprosuv. MpaBuna HAacCTPoOWKM Te
Xe, UTO M ANs BKNaAKu «PaspelueHns no knaccam»

3anpeLeHmns Ha OTKPbITUE MO3ULNIA

Knacc

HanmeHoBaHMe Knacca, No KOTOPOMY 3anpeLlaeTcs OTKpbITUE HOBbIX
no3nuMin, a TakXxe HapawmeaHme (Mo MoAY/ ) paHee OTKPbITbIX
nosuumin. Hoebin knacc gobaBnsercs HaxxaTueM KHOMKM «[JobaBnTtb»
1 BbI6OPOM BCeEX K/1acCOB WM HaMMEHOBaHUsa U3 cnmucka. Ecnum knacc
BKJ/TIOYEH B CMMCOK, TO MO YKa3aHHbIM B HEM MHCTPYMeHTaM byaeTt
BO3MOXXHO TOJIbKO 3aKpbITUE MO3ULMNA.
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Onsa nonb3oBaTenen ¢ BKAKOYEHHOW HACTpoMKkon «UrHopmpoBaTtb
OTCYTCTBME MO3MLUMIN>» B NMpaBax Mo Knaccy HacTponka UrHopupyeTcs.
JelicTBne HacTponkun «3anpeLeHns Ha OTKpbITMe No3numn>
pacrnpoCTpaHAETCs TONIbKO Ha MHCTPYMEHTbI, TOProBfs KOTOPbIMWU He
3anpetleHa ApyrMMu HacTpomkKamu

Cnuncok
WHCTPYMEHTOB

Cnncok KoAoB MHCTPYMEHTOB yKa3aHHOro knacca. ns obosHadeHus
BCEX MHCTPYMEHTOB Klacca yKaXXmuTe B KadecTBe KoAa MHCTPYMeHTa
<ALL>. Takxxe BO3MOXXHO MCNOJSb30BaTb NpeduKc Koaa NHCTPyMeHTa.
Hanpumep, MOXHO 3anpeTuTb BCE MHCTPYMEHTbI, HaunHatowmecs Ha RI*

Bknagka «PaspelleHunsa rno cyetam»

PaspelweHHble Ana TOproenm
6ymarn (no cuetam)

HacTpolika cnucka 6ymar, paspelleHHbIX KITMEeHTY A1 COBepLIeHns
TOProBbIX onepauMn No ykaszaHHOMY cuyeTy. Ecnun kakon-nubo cuet
BKJIOYEH B CNUCOK «CyeT», To ANns Hero 6yaeT AelicTBOBaTb
OrpaHuyeHue Ha CINCOK MHCTPYMEHTOB, pa3peLleHHbIX ANs TOProBu.
Korpa TOproBebiii CHET onepauumn ya0BAeTBOpseT HECKOIbKUM CTPOKaM
BHYTPM HacTpoOMKK, TO onepauns paspellaeTcs, ecnn XoTsa 6bl B 04HOM
U3 3TUX CTPOK yKa3aH KoA MHCTpyMeHTa / npeduKkc Koaa MHCTPYMeHTa
onepauuu

ToproBblili cyeT

Kog ToproBoro cuyeta, B OTHOLIEHNN KOTOPOIro AeNCTBYET OrpaHuyeHume.
HoBbIn cueT gobasnsieTca HaxaTneMm KHomnku «[ob6aBuTb» 1 BBOAOM
0603HaueHns cyeTa B OTKPbIBLUEMCS OKHe. [JonyCcKaeTcs yKa3aHue
TOProBbIX CHETOB MO NpedUKCy, HaNnpuUMep, MOXXHO pa3peLlmnTb BCe
TOproBble CYeTa, HauMHatowmecs Ha L02, ykasaB B HacTpomnke LO2*

Cnucok
WHCTPYMEHTOB

Cnncok naeHTMdnKaTopos paspelleHHblix bymar, yepes 3anaTyio.
JonyckaeTcs yKkaszaHue MHCTPYMEHTOB Mo npedukcy, HanpmMMmep, MOXHO
pa3peLlwmnTb BCe MHCTPYMEHTLI, HaunHatowmecs Ha RI, ykasas

B HacTpouke RI*

Bknaaka «Onepauuun PNC, PEMO», npnopuTeT MCNOb30BaHUS HAaCTPOEK CM. B

OrpaHundeHne onepauun PMNC, PEMO no koay pacyeTa

Pa3pelwéHHble Koabl pacyéToB

HacTpoiika cnmucka KoLOB pacyeToB, pa3peLlleHHbIX ans onepauun PIC,
PEMO

Bce koabl pacuyétos

PaspelueHbl Bce KoAbl pacyeToB (HET OrpaHUYeHnin)

Mo cnucky

Pa3pe|.ueHb| KOAbl pacyeToB, NepeyvyncyieHHble B CMINUCKE Yepe3 3andaTylo.
Mcnonb3oBaHue npeduKkca Koja pacyeToB He AonyckaeTcs

3anpeLwéHHble Koabl pacyéToBs

HacTtpolika cnmcka KoAoB pacyeToB, 3anpelleHHbiX ans onepauuii PMC
n PEMO. MNpaBnna HacTpoOMKKN Te Xe, 4TO U AN pa3peLlleHHbIX KO4OB

OrpaHundyeHnune onepaumin PIC, PEMNO no koay KOHTpareHTa
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Pa3pemeHHble KOHTpPAareHThbl

HacTpolika crnmcka KOHTpareHToB, C KOTOPbIMW pa3peLleHo nposeaeHune
onepauuin PMNC n PENO

Bce KoHTpareHTbl

PaspelueHbl BCe KOHTpareHTbl (HET OrpaHUYeHnin)

Mo cnuncky

PaspelleHbl KOHTPareHTbl, NEPEUYNCTIEHHbIE B CMIMCKE Yepes 3anaTyio.
YkasaHune npedunkca KoHTpareHTa He AonycKaeTcs

3anpeléHHble KOHTpareHTbl

HacTpolika cnmcka KOHTpareHToB, C KOTOPbIMW 3anpeLeHo nNpoBeaeHmne
onepauuin PMC v PEMO. MNMpaBuna HacTpoOrKK Te Xe, 4To 1 ANs
paspeLleHHbIX KOHTpareHToB

Bknaagka «Komuccum no knaccam»

Komucecusa no knaccam
N MHCTPYMeHTaM

HacTporika TMMOB KOMUCCUWN ANS OTAENbHbIX K1accoB W rpynn
WHCTpYMeHTOB. HacTpoiku komuceum ans knaccos PEMO Ha gaHHoOM
BKaake nmetoT 6osiee BbICOKMN NPUOPUTET MO CPaBHEHULO C
HacTporkon «Komuccmst PEMO».

MpuoputeT BbIGOpa CTaBKM KOMUCCUM CM. B M.

Knacc/I'pynna

Koa knacca wnu rpynnbl, ANS WHCTPYMEHTOB KOTOPbIX Ha3HayeHa
Kommcemsa. Ytobbl 4o6aBUTL KNacc / rpynny, HAXXMUTE Ha KHOMKY
«[lo6aBnTb>», B OTKPbIBLUEMCS OKHe BblbepuTte Tun co3gaBaeMoro
snemeHTa (knacc / rpynna), Bbibepute Ko Knacca / rpynmnbl U HAXMUTE
KHOMKY «OK>».

Komuceunsa Ha knacc / rpynny umeet 6onee BbICOKUIA NPUOPUTET MO
CpaBHEHWIO C APYrMMUK HacTporKaMum pacyeta kommccmn 6pokepa no
wabnony

Tun KoMmnccumn

Bbibop crnocoba ykazaHusa komuccum. OnmcaHme TMNoB KOMUCCUU
CM. B «KnuneHntbl» / «Komunceua 6pokepa»

BenuunHa

BenuunHa 6pokepckon kommccmn. Ana kommcecmn Tuna «Max» —
BenmMunHa 6pokepckon KoMmccmu 3a caenky. EanHnubl namepenus
3aBUCAT OT BbIGpaAHHOro TMNa KoOMMccum

Bennunna 2

Ons Tmna komucenmm «Max(caen., oukc.)» — duKcMpoBaHHas BelnYnHa
6poKepCcKOo KOMUCCUMM B NpoLeHTax;

Onsa Tnna komucemmn «Max(caen., WTyKy)» — BeNM4YnHa 6pokepckom
KOMWCCUM 3a €AMHULY MHCTPYMEHTA B BasllOTe pacyeToB

BanioTa cnncaHmsa KoMmuccmmn

HacTpolika cnucka KoA40B BasntoT, B KOTOPbIX NPON3BOAATCS NpoOBEpKa U
6n1okMpoBKa Mo 3asiBKe, a Takxxe pa3bioKMpoBKa U CnmcaHue no
caenke.

Ncnonb3yeTcs AN CXeM KpeaAUTOBaHUSA K/IMEHTOB «MO ANCKOHTaM»,
«M+» 1 «no nnevy».

HacTpolika umeeT MeHbLIMN NPMOPUTET, YeM HacTponkn «MrHopuposaTb
OTCYTCTBME MO3MLUMIA» B MpaBax Mo Kiaccy onepaunun (Npy OTCYyTCTBUM
NO3NLNIN) U « ».
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HacTpolika, 3agaHHas B wabnoHe, nepeonpeaensieT HaCTPONKY,
3a4aHHyto rnobanbHo (. ), TONbKO ANS KOHKPETHOro Tmna
KoMuccum — «CymMMapHasa» mnm «TC»

BantoTa

Kopg BantoTbl, B KoTopor cepsep QUIK cnncbiBaeT KOMUCCUIO.
O HefoMNyCTUMbIX 3HAYEHUAX CM. B

Tun KoMmncecumn

Tun KoMuccmun. Bo3MOXHbIE 3HAYEHUS:

«CyMMapHas» - Kommccma 6pokepa U TOproBo CUCTEMBI.
[Ona AaHHOro TMna KOMUCCUM MOFyT 6bITb YKa3aHbl
knaccel ¢poHaoBoro (akuuu, obnvraumm) n BantOTHOrO
PbIHKOB;

«TC» — KOMUCCUSA TOProBOW CUCTEMbI. AN AaHHOro TMna
KOMUCCUU MOTYT 6bITb YKa3zaHbl kiaccbl OHAO0BOIO
pblHKa (akuuun, obnuraumm).

O HeponyCTUMbIX 3HAYEHUAX CM. B

Cnuncok knaccos
M rpynn
WHCTPYMEHTOB

CnMCOK KTaccoB M rpynn MHCTPYMEHTOB Yepes 3ansTyto, A5 KOTOpbIX
yKasaH Koz BasiloTbl KOMUCCUU. Mpu onpeeneHmm BantoTbl CNncaHus
KOMUCCUMM rpynna umeeT 6osiee BbICOKMIA NPUOPUTET, YeM knacc. O
HeAOoMyCTUMbIX 3HAaYEHUSAX CM. B

He npoB. npu oTA. Ban. pacyeTos

He npoBepsATb AOCTAaTOYHOCTbL CPeACTB NOA KOMUCCUIO, eC/TN BanoTa
cnncaHnsa KOMUCCUU OTTMYHAETCA OT Ba/1lOTbl paCyeToB

3anp. onep. Npu HexB. cpea. noa
KOM.

3anpeT onepauui Npu HexBaTKe CPeACTB No4 KOMUCCUIO B Cllyyae
OT/IMYMS BanOTbl CMMCAHUA KOMUCCUWN OT BasntoTbl pacyeToB

no onepauuu. MNpu BKIKOYEHHOW HACTPOMKe 3anpeLleHbl BCe onepauum
(B TOM uMcne 3aKkpbiTME NO3ULMIA) NO KiaccaMm, nepedncsieHHbIM

B CncKe, ecnn o6beM KOMUCCUMM NpPEBbLIWAET AOCTYMHbIA OCTAaTOK

B YKa3aHHOW BasoTe CNMcaHnsa KOMUCCuUn. Mpu 3akpbiTUM NO3MLNNA
A0CTaToOYHOCTb 06beMa Nog KOMUCCUIO NPOBepPSIeTCS TOIbKO

Ha NJaHOBOM BuAe MMUTa No yKasaHHOW BastoTe.

Mo yMonyaHuio HacTporiKa BbIK/OYEHA

Pa3p. 3aKk. No3. nNpu Hexs. cp. NoA
KOM.

PaspelwnTb 3akpbiTMe NO3NLMIA NPU HEXBAaTKE CPeACTB Mo KOMUCCUIO.
Mpy BKAOYEHHONM HACTPOMKe pa3peLleHbl onepaumn 3aKpbiTua No3nLmin
npu HeXBaTKe CPeaAcTB Noj KOMUCCUMIO. HacTponka nMeeTt cMbIiCn nNpu
BKJIIOYEHHOM HacTpolike «3anp. onep. Npu HexB. Cpea. No4 KOM.».

Mo yMonyaHuio HacTporKa BbIK/IKOYEHA

Knaccel 6e3 yyeta komuccmmn TC

Knaccel, ons KOTOpbIX HE MPUMEHSETCSs KOMUCCUSI TOPrOBOM CUCTEMBI.
MapameTp nmeet 605ee BbICOKUI NPUOPUTET, YEM NapaMeTp
«Ncnonb3oBaTtb KoMuccuio TC». Mo yMon4aHuo He 3a4aH

Bce knacchbl Komuccurs Toproeor cMcTeMbl He MpUMEHsIeTCs 415 BCex Knaccos. Mpu
BblbOpe 3TOro BapnaHTa B CNUCKe NMOSIBUTCA 3HayeHne <ALL>
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Mo cnucky

Cnuncok KoaoB KaccoB, AN KOTOPbIX HE MPUMEHSAETCA KOMUCCUSA
TOProBOW CUCTEMBI.

Knacc nobasnsierca HaxaTtuem KHonku «[ob6asuTb» 1 BbI6OPOM ero mn3
cnucka. Ytobbl yaanuTb Kiacc u3 cnmcka, Bblbepute ero n HaxmuTe
KHOMKY «YAannTb»

Bknagka «KoMuccusa ot o6beMa onepaummn> . 06 0co6eHHOCTAX 3aaHns HAaCTpoeK CM.

B

Knaccbl/I'pynnbi

Cnuncok KAaccoB/rpynn yepes 3ansaTyto, 47151 KOTOPbIX AeNCTBYOT
CTaBKU KOMUCCUMW.
HacTpolika npuMeHseTcs Ans onepauui Ha GOHAO0BOM pblHKE (aKuuu,
obnuraumn), Ha aeHexHoM pbiHke (PEMO) 1 Ha CPOYHOM pbIHKE
(oepvBaTumBbl).
HacTtpotika nmeet 6osee BbICOKUIA NPUOPUTET MO CPABHEHUIO
¢ rnobanbHoOI HacTporkon «Komucecms ot ob6bvema onepaumm»
Ha cTpaHuue «bpokepckast kKommccms», Bknaaka «CrtaBku» (CM.

).
HacTpolika nmeeT camblil BbICOKUIA NMPUOPUTET Cpeamn BCEX HACTPOeK
KoMunccum bpokepa, 3aaHHbiX Ha KOA KIneHTa B wabnoHe

Ob6bem

HmxHAA rpaHuua ob6bema nopyyeHus, K KOTOpOn NpuMeHseTcs AaHHas
CTaBKa KOMUCCUM, B BasnTe napameTpos KOMUccum (Cm. n. ). Ecnn
HacTpolika «BanioTa napamMeTpoB KOMUCCUM» ANA Knacca He 3ajaHa,

TO 3HayeHue obbeMa uHTepnpeTMpyeTca B pybnsx.

Ons onepauuni PEMNO KoMMccHnsa paccumTbiBaeTcs Mcxoas M3 obbema
nepBoM YacTn onepauunm

HanpasneHve

HanpaeneHune onepaunun. Ana onepaunii PEMNO 3agaetca HanpaBneHue
nepBon 4acTn. Bo3MOXHble 3HaYEeHUS:

«lMokynka»;

«lMpopaxa»;

«He 3apgaHO» — KOMUCCUSA MPUMEHSETCS K onepaunam
noboro HanpasneHns

Tun KoMmncecmmn

Bbibop cnocoba ykazaHus KoMmccum. Bo3MoXHbIe 3Ha4YeHus:
«% oT 06bemMa» — NpouUeHT OT 06beMa NopyyveHus;
«Max (%; 3a nopy4yeHue)» — ncnonb3yercs bonbliee
3Ha4yeHne U3 CyMMbl KOMUCCUW, BbIYUCIIEHHOM KakK
NPOLEHT OT 06beMa, U CyMMbl 3@ NOPYYEHUE;
«Min (%; 3a nopyyeHune)» — UCMOJSIb3YeTCs MeHbluee
3Ha4yeHne U3 CyMMbl KOMUCCUW, BbIYUCIIEHHOM KakK
NpoLEHT OT 06beMa, U CyMMbl 32 Nopy4veHne

% OoT obbeMa

CYMMa KOMUCCUWN BbIYUCITAETCA KaK NMPOLEHT OT obbema nopy4yeHusd
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3a nopy4eHune

MakcuManbHas UM MUHUManbHas (B 3aBUCMMOCTU OT TUMa KOMUCCUN)
CyMMa KoMucCcumM 6poKkepa Mo BCEM CAENKaM B paMKax 04HOro
nopy4JeHus

Bknaagka «BbiBog cpencrTs»

Knacchbl BbiBOAa CpeacTs

Cnuncok KjlaccoBs, onepauum rno KOTOpbiM HE NPUBOANAT K YBEIMYEHUIO
TeKYLLMX OCTaTKOB CPeACTB K/IMeHTa no AeHbram (Npu npogaxe) v no
MHCTpyMeHTaM (npu nokyrnke). Hactpoika nMeeT 6o1ee BbICOKUIA
NpUOPUTET MO CPAaBHEHMIO C aHANOMMYHON HACTPOMKOM Ha CTpaHuue
«Knaccbr»

Knacchl BbIBOAA AEHEXHbIX
cpeacTs

Cnucok Knaccos, onepaumm no KOTOPbIM He NPUBOASAT K YBEMYEHMUIO
TeKyLMX OCTaTKOB CPeACTB K/IMeHTa no AeHbram (nNpu npogaxe), HO
npyv NOKYyMNKe 3a4nC/IEHNE MHCTPYMEHTOB Ha CYET NPOM3BOAMUTCS.
HacTpolika nmMeet 6osee BbICOKUI MPUOPUTET MO CPABHEHUIO C
aHanornMyHom HacTporkon Ha cTpaHuue «Knaccbi»

Bknaaka «CneumanbHble Knaccbl»

Knaccel 6e3 pacuéta n KOHTpons
TMMNTOB

CnuMCcoK KNaccoB MHCTPYMEHTOB, MO KOTOPbIM He BbIMOIHAKTCA
NpoBepKN AOCTATOYHOCTM CPEeACTB ANl UCMOIHEHNS 3a8BOK K/IMEHTOB.
[ns ykasaHHbIX KNaccoB HACTPOMKKN «OrpaHMyeHns no kiaccam
WHCTPYMEHTOB» N «OrpaHNyYeHns No MHCTPYMEHTaM», 3aiaHHble Ha
cTpaHuue «OrpaHnyeHns Ha ... / LleHbl 3as8BoK» (CM. ),
UrHOpUpYLOTCS.

Cnuncok, yKasaHHbI B @aHHOW HaCcTpoWKe, AONOJHAET rnobanbHbIn
CMMCOK Ha CTpaHuue «Knaccbi»

Knaccbl ¢ npoBepkom
perncTpaumMoHHOro HoMepa
6ymarn (CFI koaa)

Cnucok knaccoe 6ymar, no KOTOpPbIM OCYLLECTBASETCS NpoBepka
ponyctumoctn CFI koga. HacTtpolika nmeet 60n1ee BbICOKMIA NpuoputeT
NO CpaBHEHMIO C aHASIOMMYHON HACTPOMKOWM Ha cTpaHuue «Knaccbl».
HacTpolika He yunTbiBaeTca AN onepaumin 3aKpbiTua No3nLMi

Knaccbl 6e3 610kMpoBKN cpeacTts
noA 3asiBKu

Cnuncok knaccos 6ymar, npyv TOpro.se KOTOpbiMK 6yAyT NpUMEHEHbI
ocobble npasuna:

npv nogadye 3asBKM OCYLLECTBNSETCS TONIbKO NpoBepkKa
COOTBETCTBUS MapaMeTpoB 3asiBKM OrpaHnyeHunsm (Ha
ueHy, obbem un T.4.), NpOBEpKa NMoKynaTesibHOM
CNOCOBHOCTU K/IMEeHTa He NPOM3BOAMUTCS;

He 6N1oKMpYOTCS CpeacTBa Nnoj 3asBKy;

npu perucTpauum Caenku nponssoanTtcs 6e3ycnoBHoe
HauyucneHne/cnucaHme CpeacTs.

Cnncok, yKasaHHbIi B JaHHOW HACTpoWMKe, AONOJHSET rnobanbHbli
CMMCOK Ha CTpaHuue «Knaccbi»

Knaccbl ¢ KOHTposneM
MWHUMAaNbHOIO KOJINYECTBa B
3agaBKax

KOHTpPOMb MMHMMabHO AOMYCTMMOrO KOSIMYECTBa SIOTOB B 3asiBKE Ha
MHCTPYMeHT. HacTpoiika uMeeT 60siee BbICOKWI NPUOPUTET Mo
CPaBHEHMIO C aHANOrMYHOW HAaCTPOMKOM Ha CTpaHuLe « ». Mpun
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npoBepKe UrHOpUpYyeTCcs onuusa «PaccunTbiBaTbh NO3ULMK B SIOTax» B
«O6wmx HacTpolikax 6ubnnotekn. Yactb 3» (nogpobHee cMm. )

Cnuncok knaccos

Cnncok knaccoB bymar, ans KOTopbiX 3a4aeTcs MMHUMalbHO
AONyCTUMOE Konn4yecTBo NoToB LB B 3ad9BKe K/IUEHT

KonnyecTtsBo

MnHUManbHOE KONMYECTBO NIOTOB B 3asBKe. 3asiBKa C KOSIMUYECTBOM
JIOTOB, MEHblUe 3aaHHOro, OTBEPraeTCcs Npu NpoBepKe NMoKynaTenbHOM
CnocobHocTn.

Ecnn ona knacca He yka3aHo 3HayeHue B nose «Konunuectso», To
MCMNob3yeTcs 3HavYeHne napameTpa «MuUHUManbHOE KO-BO» U3
Tabnuubl TEKYLLMX TOProB MHCTPYMEHTa 3asBKN. Ecnu 3HaveHue B
Tabnuue TekyLWmMx TOProB He yAasocb HalTK, 3asiBKa OTBEpPraeTcs

C AMarHoCTMKon «HeBepHO yka3aHO KONMYECTBO»

Knaccbl ¢ KoHTponem
MUWHUMaNbHOro obbema B 3asiBKax

KOHTpO/Ib MMHMMaNbLHO A0OMYCTUMOro obbema 3asBKU No 3ajaHHOMY
Klaccy MHCTPYMeHTOB. HacTpoika umeet 6onee BbICOKMI MPUOPUTET MO
CPaBHEHWIO C @aHAaNOrM4YHOM HACTPOMKOM Ha cTpaHuue «Knaccoel»

Knacc Cnncok knaccos bymar, ans KOTOpbIX 3a4aeTcst MUHUManbHO
A0NYyCTUMbIA 06beM 3a89BKU

O61LEM MunHUManbHbIN 06bEM OAHOM 3asiBKM K/IMEHTA, BblpaXK€HHbIN B BaJtOTe
pacyeToB. 3asBKKN C 06bEMOM, MeHblUe 3a4aHHOr0, OTBEPratnTCsa Npu
npoBepKe NoKynaTesibHOM CNoCo6HOCTH

BantoTa BantoTa, B KOTOpOM 3afaeTcs orpaHnyeHne MMHMManbHoro obbema B

3asBKax.

3HayeHuMe A0NYyCTUMOro o6beMa 3asiBKM PacCUUTLIBAETCA B 3a4aHHOWM
BafloTe, U, €C/IM BastloTa PacyeToB OT/IMYAETCS OT 3a4aHHOW,
OrpaHnYeHne NnepecymTbIBAETCS COMMacHO KPOCC-Kypcy.

Ecnv BantoTa He 3a4aHa, TO 3HaYeHUe orpaHUYeHnss pacCUnTbIBAETCS B
BasitoTe pacyeToB 6e3 KOHBEpTaLuK

Mo3nuunn B paspese BanoT

CnuncoK KNaccoB, B KOTOPbIX TOPrytTCa BaaOTHbIE napbl. 1o
MHCTPYMEHTaM M3 3TUX KN1aCCOB He YCTaHaB/IMBAKOTCS U HE BeayTCs
nmuMuTbl No 6ymaram. MNpu perncTtpaumMm CAeNoK C BaslOTHbIMU NapaMmn B
QUIK MeHs0TCSA TOIbKO AE€HEXHble MO3ULUMKM N0 COOTBETCTBYIOLWMM
BastOTaM.

HacTpoiika nmeet 60s5iee BbICOKUIM MPUOPUTET NO CPaBHEHUIO C
rnobanbHON HAaCTPOMKOMN «BecTn AeHeXHble No3nUNK B pa3pese BaalT»
Ha CTpaHuue « »,

[Mpn NCNonb30BaHUM CXEMbl KPEAUTOBAHUSA KIIMEHTOB «MO AUCKOHTaM»
wnn «MO+>» gns KoppekTHOM paboTbl PyHKLUMOHANa BeAEHNS AEHEXHbIX
no3nuMin B paspese BaaloT Takxke HeobxoaAnMOo yKasaTb 3Ha4YeHUus
OVCKOHTOB Ha MUCMoJib3yeMble BantoTbl B HAacTpomkax Bmaa «Cnnmcok
OVCKOHTOB o 6bymaram». cnonb3lyembie BantoTbl 4OXKHbI ObITb
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obbeAnHeHbl B paMKkax HacTpolku «[lon. Tern pacyeTos» /
«[ononHUTENbHbIE BantoTbI»

Knacchbl, B KOTOpbIX 3anpelieHo  ChMCOK K1acCoB MHCTPYMEHTOB, MO KOTOPbIM 3aMnpeLLeHo BbiCTaBeHne

BbICTaAB/IEHWE CTOM-3aABOK cTon-3asBoOK. HacTpolika npoBepsieTcsa Takxe AN nofib3oBaTenemn ¢
BKJTOUYEHHOI onumel «MrHopnpoBaTb OTCYTCTBME MO3MUMIN» B MpaBax
no Kfiaccy onepaumm

Bknagka «OrpaHMyeHune LieH 3asiBOK»

WabnoH nHanBmayanbHbIX HACTPOEK OrPaHMYEHUI LeH 3asBOK, UCMOJb3YOWMX MO0 He UCMONb3YHOLWNX
KpeauTHble pecypcbl. HacTpolku MoryT 6biTb 3a4aHbl UHAMBUAYANbHO Ha KAMeHTa (CM. ), no
npeduKcy KIMEHTCKOro koaa nnbo B Buae wabnoHa. Habop napamMeTpoB U MX Ha3HayYeHWe aHaNornyHbl
rnobanbHbIM HAaCTPoOWKaM, ONMCaHHbIM B

Bknaaka «[.0.: OrpaHunyeHmne LeH 3asaBOK»

HacTpoika AONONHUTENbHBIX OrpaHNYEHU LEH 3asiBOK. Habop napaMeTpoB M UX Ha3Ha4YeHMe aHaNornyYHbI
rnobanbHbIM HAacTpokaM, ONMMCaHHbIM B

Onucanne npuHumna paboTbl AONOMHUTENbHbBIX OFPAHUYEHNI CM. B

Bknagka «MynbTuBan. AeH. NO3nLMa»

WabnoH nHaneuayanbHbIX HACTPOEK MYNbTUBAMIOTHOM AEHEXHOW NO3ULINN.

Hactpoiku B wabnoHe nmetoT 6onee BbICOKUI NMPUOPUTET OTHOCUTENBbHO rnobanbHbiX HacTpoek. Habop
napamMeTpoB W MX Ha3Ha4YeHMe aHanornyHbl rnobasnbHbIM HAaCTpPOMKaM, ONMCAHHbLIM B . Onucanue
Tabnuubl «oNoNHUTENbHbIE BaNtOTbI» NPUBEAEHO B

Bknaagka «Komunccus no 6a3. aktuey»

WabnoH nHAMBMAYaNbHbIX HACTPOEK BEIMYMHBI KOMUCCUM NO caefikaM ¢ pbioyepcaMn Ha CpOYHOM pbiHKE
MB ona nepeyncneHHbIX KIMEHTOB. 3a4aeTcs A5 Kaxaoro 6a30Boro aktMBa OTAE/bHO B BasloTe pacyeToB
3a@ KOHTPAaKT.

Ecnu BkaoueH dnaxok «Ckmaka Ha KOMUCCUIO 3a CKasibnepckue caenku» (cm. . ),

TO MO CKaNbMepCKMM caenkam (caenkam, NpMBOASILLMM K OTKPbITUIO U 3aKPbITUIO NMO3ULUM B TEYEHUNE
OAHOM0 TOProBOro AHS) KOMUCCUSA B3MMAETCS TOMIbKO 3a CAESIKY, OTKPbIBAOLLYO NO3MLMIO.

HacTpoitka umMeeT NpMopuTeT Hag rnobanbHOM HACTPOMKOM, ONMUCAHHOM B (pa3pen «0O6wwue
napameTpbl» / «HacTpOMKN KOMUCCUMOHHOIO BO3HArpaXxaeHus rno pexvmam Toproe» / «[o 6a3. aktueBy»)

Bknaaka «3anp. PMNC, PEMNO no knaccam», NpuopuUTeT, 0CO6EHHOCTM M NPUMEPLI UCMOJIb30BaHMUS HACTPOEK
CM. B

3anpeLleHHble KOHTpareHTbl u HacTpolika cnmcka KOHTpareHToB U KOAO0B pacyeToB, C KOTOPbIMU
koabl pacyetos PEMO/PINC B 3anpeweHo nposeaeHune onepauuin PIMNC u PEMO B BbibpaHHbIX Knaccax
pa3pe3e Ksiaccos C YYE€TOM HamnpasiieHnsa caenku n cpoka caenkm PEMO

Knaccbl Tun KNaccoB MnmM KNacc, B KOTOPOM AENCTBYET OrpaHnyeHne. Hosbin

Tnn knaccoe (unm knacc) gobasnserca HaxaTnem KHonku «[1obasutb>»
n BbIBOPOM HaMMeHOBaHUSA U3 Crmcka:

«Bce knaccbl PEMNO»;

«Bce knaccbl PMNC»;

«Bce knaccel PEMNO ¢ UK>»;
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«Bce knaccol PMC ¢ UK»;
«BbI60Op Knacca n3 cnmcka» — BbIbop HaMMeHoBaHUS
Knacca 13 crnmcka AOCTYMHbIX.
OrpaHunyeHuns, 3aaaHHbIe Ha TUM K1aCCOB M Ha OTAE/bHbIN Knacc,
MMET OANHAKOBbLI MPUOPUTET.
MapameTp obs3aTeneH Ans 3anosHeHus

Koabl pacyéTtoB

Cnncok KoAoB pacyeToB Yyepes 3anaTyto. MNapameTp Heobs3aTeneH ans

3anosIHeHNs
KoHTpareHThl HacTpolika crnmcka KOHTpareHToB, C KOTOPbIMW 3anpeLleHo npoBeaeHue
onepauuin PMNC n PENO
Bce KOHTpareHTbl  3anpeleHbl BCe KOHTpareHThbl
Mo cnucky 3anpeleHbl KOHTpareHTbl, NepeyncieHHble B CNUCKe Yyepes 3ansaTyo
HanpasneHue HanpaeneHue caenku (ana PEMNO - HanpasieHne nepBon 4acTtu

caenkn). MapameTp HeobsA3aTeneH AN 3anoaHeHMsa. Bo3MoXHble
3Ha4yeHuns:

«He 3apaHo»;

«Mokynka»;

«lMpogaxa»

Makc. cpok PEMNO

MakcunmanbHbI cpok caenkun PEMO (ecnu cpok caenku 6onblue
yKa3aHHOoro, onepaumus 3anpeweHa). lNone HegoCTynHoO Ans
peAaKTUpoOBaHMUS, eCiiv CANUCOK KNaccoB MyCT, U A/ TUMNOB K1accoB
«Bce knaccbl PIMC» nnn «Bce knaccol PINC ¢ LUK»

Bknaaka «Pa3p. PMNC, PEMNO no knaccamM», NpnopuTeT, 0CO6EHHOCTU U NMPUMEPbI UCMOJIb30BAHMUSA HACTPOEK

CM. B

Pa3pellueHHble KOHTPAreHThbl U
koAbl pacuetoB PEMO/PIC B
paspese Knaccos

HacTpolika cnncka KOHTpareHToB M KOAOB PacyeToB, C KOTOPbIMU
pa3pelleHo npoeeaeHue onepauun PMC 1 PEMO B BbIbpaHHbIX Knaccax
C YYE€TOM HamnpasfieHnsa caenku u cpoka caenkm PEMO

Knaccbl

Twun KNaccoB MM KNacc, B KOTOPOM AeNCTBYET orpaHuyeHne. HosbIn
Tnn knaccos (unn knacc) gobasnserca HaxaTnem KHonku «4obasutb>»
1 BbI6OPOM HaMMEHOBAHMSA U3 CIUCKa:

«Bce knaccel PEMO»;

«Bce knaccbl PIMC»;

«Bce knaccbl PEMNO ¢ LK»;

«Bce knaccol PMC ¢ UK»;

«BbI6op knacca n3 cnucka» — BblIboOp HaMMeHOBaHUS
Kflacca M3 CnNncKa AOCTYMHbIX.

OrpaHun4yeHuns, 3agaHHble Ha TUMN KIacCcoB U Ha OTAENbHbIN Knacc,
MMEIOT OAMHAKOBbLIV MPUOPUTET.

MapameTp o6a3aTeneH Ans 3anonHeHns
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MapameTp HasHaueHune
Koabl pacyétos Cnuncok KoAOB pacyeToB Yepes 3anaTyto. MNapameTp Heoba3aTeneH ang
3anosIHeHNs
KoHTpareHThl HacTpolika crnmcka KOHTpareHToB, C KOTOPbIMW pa3peLleHo nposeaeHune
onepauuin PMNC n PENO
Bce koHTpareHThI Pa3peleHbl BCe KOHTpareHThl
Mo cnucky Pa3pelueHbl KOHTpareHTbl, NepeyYncneHHble B CNUCKe Yepes 3ansaTyto
HanpaBneHune HanpasneHue caenkn (ans PEMO - HanpaBneHmne NepBoi YacTu

caenkun). MapameTp HeobsA3aTeneH a5 3anosHeHns. Bo3MoxHble
3HaYeHns:

«He 3agaHo»;

«lMokynka»;

«lMpogaxa»

Makc. cpok PEMNO

MakcuManbeHbIl cpok caenku PEMO (ecnn cpok cAenkn MeHbLUE Un
paBeH yKasaHHOMY, onepauus paspelleHa). llone HegoCTynHO Ans

pefakTMpoBaHUs, eCnun CNMCOK KNaccoB NyCT, U ANs TUNOB KNacCcoB
«Bce knaccbl PIMC» nnn «Bce knaccol PIMNC ¢ UK»

Bxknagka «[4.0.: 3anpetbl PINC, PEMNO no knaccaM» — HacTpolika AOMOJHUTENbHbLIX OrpaHUYeHnn Ha

COBEpLUEHME KIIMEHTOM TOproBbix onepauunii PMNC n PEMO.

OnucaHune npuHumna pa6OTbI AONONHUTENbHbIX OFpaHMHEHMVI CM. B

3anpeLleHHbIe KOHTPareHThbl U
koabl pacuyetoB PEMO/PIC B
paspese Knaccos

HacTpolika cnmcka KOHTpareHToB M KOAOB pPacyeToB, C KOTOPbIMU
3anpeuweHo npoeeaeHune onepauunin PMNC u PEMO B BbibpaHHbIX Knaccax
C YYE€TOM HanpasieHnsa caenku n cpoka caenkm PEMO.

Habop napamMeTpoB M MX Ha3Ha4YeHWEe aHaJo0rM4YHbl OAHOUMEHHOMN
HacTpolke Ha Bknaake «3anp. PMC, PEMO no knaccam», cMm.

Bknapgka «Komuccusa PEMO>» — 3apaHne CTaBOK AN pa3HbIX K1acCoB

Komuccmnsa PEINO no knaccam 3a
OEeHb CpoKa

CraBku komuccum PEMNO 3a geHb Cpoka B paspese K1accoB

Knaccobl Cnncok KoAOoB K1accoB Yyepes 3anaTylo. NogaepxusaeTcs 3HavYeHue
<ALL>, cooTBeTCTBYIOLLEE BCEM KJlaccaM. HacTpoika Ha KOHKPETHbIN
Kflacc NpuopuTeTHEE, YEM HacTpoika Ha <ALL>
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MapameTp HasHaueHune

Twvn cTaBkKu Tun ctaBkn komuccmmn PEMO. Bo3MOXHbIE 3HAYEHUSA:

«% oT cyMMmbl PEMO>» (no ymonyaHuio) — ctaeska B % OT
cyMmbl PEMO 3a kaxAabl AeHb CPOKaA;

«3a caenky» — uKCcMpoBaHHas CyMMa 3a CAESIKY 3a
BECb CpOK (BantoTa CyMMbl onpeaenseTcs HaCcTPOMKOM
«BantoTa napamMeTpoB KOMUCCUN>»);

«Makc(%;3a caenky)» — MakCMMasibHOe 3HayeHue
Mexay npoueHToMm oT cyMmmbl PEMO (% oT cymmbl PEIMO)
N HGUKCMPOBaHHOM CYMMOWM 3a cAenky (3a caenky);
«cymma(%;3a caenky)» — CyMMapHoOe 3HadeHue,
ckiagblBawoweecs n3 npoueHTta ot cyMmbl PEIMO un
(UKCUPOBAHHOW CyMMbl 3@ CAENKY

% oT cymmbl PEMO  CraBka 1. O6s3aTenbHO 415 3an0/IHEHMS ANS TUNOB CTaBKM KOMUCCUU
«% oT cymMmbl PEMO», «makc(%;3a caenky)», «cyMma(%;3a caenky)»,
AN OCTasbHbIX TUMOB HEAOCTYMNHO. 3HaYeHne no yMmonyaHuto «0» — He
3a4aHo

3a caenky CraBka 2. JoCTynHO ANs pefakTUpOBaHUSA AN TUMOB CTaBKM «3a
caenky», «Makc(%;3a caenky)», «cymma(%:;3a caenky)», ans
OCTasIbHbIX TUMOB HELOCTYMHO

Bknapgka «LWkana kommuccun PEMO>» - HacTpolrika ctaBkn kommccum PEMO

Lkana komuccmmn PEMO no LLikana craBok komuccum PEMNO B pa3spese knaccoB. HacTpolika nmeer
Knaccam 6onee BbICOKMI NPUOPUTET, YeM HacTpolika «Komuccusa PEMO no
Kflaccam 3a AeHb Cpoka»

Knaccobl Cnncok KoAoB KaccoB yepes 3anaTyto. MNogaepxuBaeTcs 3HaveHue
<ALL>, cooTBeTCTBYIOLLEE BCEM KNaccaM. ObazaTenbHO AN
3anosiHeHus npu gobaeneHunn ctpoku. lybnmposaHune Koga knacca He
aonyckaetcs

Cpok PEINO Cpok caenkun PEMNO. CraBka npuMeHsieTcs K caenkam, cpok PEMO
KOTOpbIX 60MbLUe UIn paBeH 3a4aHHOMY KONIMYECTBY AHEN npu
OTCYTCTBMM NoAaxoasilen ctaBkn ¢ 60bWINM KOMMYECTBOM AHeN. Cpok
PEMO 3apaeTcsa o6a3atenbHO HaumHasa ¢ 0
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MapameTp HasHaueHune

Twvn cTaBkKu Tun ctaBkn komuccmmn PEMO. Bo3MOXHbIE 3HAYEHUSA:

«% oT cyMMmbl PEMO>» (no ymonyaHuio) — ctaeska B % OT
cyMmbl PEMO 3a kaxAabl AeHb CPOKaA;

«3a caenky» — uKCcMpoBaHHas CyMMa 3a CAESIKY 3a
BeCb CpOK (BanktoTa CyMMbl OonpeaenseTcss HaCTPONKOwn
«BantoTa napamMeTpoB KOMUCCUN>»);

«Makc(%;3a caenky)» — MakCMMasibHOe 3HayeHue
Mexay npoueHToMm oT cyMmmbl PEMO (% oT cymmbl PEIMO)
N HGUKCMPOBaHHOM CYMMOWM 3a cAenky (3a caenky);
«cymma(%;3a caenky)» — CyMMapHoOe 3HadeHue,
ckiagblBawoweecs n3 npoueHTa ot cyMmol PEIMO um
(UKCUPOBAHHOW CyMMbl 3@ CAENKY

% oT cyMMbl PENO  CtaBka 1. JOCTYNHO ANS pefakTUpoBaHMs Ans TUNOB CTaBKU KOMUCCUN
«% oT cymMmbl PEMO», «makc(%;3a caenky)», «cyMma(%;3a caenky)»,
ONS OCTaNbHbIX TUMOB HEAOCTYMHO

3a caenky CraBka 2. [loCTynHoO ANnS pefakTUpOoBaHUsl Ans TUMOB CTaBKM «3a
caenky», «Makc(%;3a caenky)», «cymma(%:;3a caenky)», Ans
OCTa/lbHbIX TUMOB HEAOCTYMHO

— O NPUMEHEHNN CM. KOMMeHTapMVI K

KOMMeHTapMﬁ 1k HaCTpOﬁKe «BkJ1IlOuYaTb B WA6J/I0H KJINMEHTOB CO 3HAYEHNAMMU
nineya»

YT06bl BKIOYNUTb KIIMEHTA B LWAGMOHbI MO KOMUCCUM, MO OFPpaHUYEHUAM U Mo nnedy,

B HacTpolike «BkntoyaTb B WABMOH K/IMEHTOB CO 3HAaYEHUAMM nneda» Heo6xoauMMo yKasaTb
NAEHTUIUKATOPLI: 3HAYEHUS U3 CTONBLIOB B COOTBETCTBYIOLIMX WABMOHAX MO KOMUCCUN U MO
OrpaHUYEHMaM, @ 3HAUEHUS CTPOK — B COOTBETCTBYHOLIMX WABNoHaxX No nievy.
NaeHTuduKaTop nieda Ans Kaxaoro COYeTaHUs npucBanBaeTcs 6pokepoM.

Mpumep:

Y 6pokepa HacTpoeHbl 2 wabsioHa no KoMuccum, 2 wabaoHa No orpaHMdeHnsm n 2 wabnoHa
no nnevy, a TakXxe NPUCBOEHbI Ceaytolme coyeTaHns WwabnoHoB B BUAe MAEHTUDUKATOPOB:
nepsble ABe UNdpbl naeHTUdUKaTopa onpeaensioT WwabnoH No KOMUCCUK, BTOpbIe ABe
umdpsbl — WabnoH No orpaHNUYeHUsaM, TpeTbn ABe umndpbl — WabnoH No nievy:

La6noH no komnccum_11 LWa6naoH no komMmuccmn_12

LWa6no0H no LWa6sn0H no LWa6s0H no LWa6s0H no

orp._11 orp._12 orp._11 orp._12
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La6noH no 111111 111211 121111 121211
nnevy_11

LLa6noH no 111112 111212 121112 121212
nnevy_12

B HacTpolike «BkitoyaTb B WAGMOH KJIMEHTOB CO 3HAUYEHUSAMU niedya» Heo6xoauMo yKasaTb
3HauyeHus1 M3 CToN6LOB B COOTBETCTBYIOWMX WabsioHax Mo KOMUCCUMM, @ 3HAYEHUS U3 CTPOK —
B COOTBETCTBYIOLMX WabMoHax No nieuvy.

Ecnu B «lWabnoHe no niedy_12» B none «BkntoyaTb B WAbNOH KIMEHTOB CO 3HAYEHUSAMMU
nae4ya» ykKasaHbl 3Ha4yeHusa «111112, 111212», To Npu1 U3MEHEHUN pa3Mepa nineda KJameHTa,
HanpuMep, ¢ 111112 Ha 121112, ans Hero U3MEHSOTCS HAaCTPoMKKM WwabsioHa N0 KOMUCCUMU
(knneHT nepemMeltaeTcs n3 «LWabnoHa no kommccum_11» B «LabnoH no komuccmnun_12»),

HO OCTalTCH NPEXHUMU HACTpOnku wabnoHa no orpaHnyeHnam («WabnoH no orp._11»)

n no nnevy («WabnoH no nneuy_12»).

KoMMeHTapuii 2

MpuoputeT BbiIbOpa wabnoHa «IMo KoMmnccmmn»:

1. HacTtponku no wabnoHy, B KOTOPOM 3HavyeHne nons «BknwyaTtb B WabnoH KINEHTOB
CO 3HaAYeHMSAMM Nsevya» coBrnagaeT Co 3Ha4YeHneM nocnegHero 3a4aHHoro «njaeya»
Ha AEeHEeXHOM nnMuTe KaneHTa (CM. Ha Bkiagke «KnueHntol / WabnoHbl / Mo koMuccmm»,
). YunTbIBAaE€TCS TONBKO ANS KIMEHTOB C TUMOM KpPeauToBaHus «o ANCKOHTaM» WUn
«MO+>».

2. lHaMBMAyanbHble HACTPOMKM, 3afaHHble Ha Bknaake «KnueHTbl / Komuccns 6pokepa»
(cm. ).

3. HacTpolikun no wabnoHy Ans HECKObKUX KOAOB KIMEHTOB, 3a4aHHOMY Ha BKaaKe
«KnueHTtbl / WabnoHbl / Mo koMnccum» (cM. ).

4. HacTpoliku ansi rpynnbl KIMEHTOB, 3aAaHHble Ha BkNaake «KnneHTbl / KoMnccns 6pokepa»
rno npedukcy Kkoga knmeHta (cm. ).

Ecnn HM oaHa 13 BbllenepeyYncneHHbIX HaCcTPOEK ANS KIMEHTA He 3a4aHa, TO UCMOb3YTCS
rnobanbHble HAaCTPOMKMN.

KommMeHTapuin 3

He ponyckaeTcs ykasaHue oAVMHaKOBbIX Knacca/rpynnbl MHCTPYMEHTOB AN pa3HbiX BaalOT

M OAHOro TMNa KOMMCCUMK, a Takxke AybnmpoBaHue coveTaHUsa Koda BantoTbl U TUMA KOMUCCUU
B pa3HbIX CTpokax Tabnuubl. ECnn knacc/rpynna MHCTPYMEHTOB yKa3aHbl OAHOBPEMEHHO ANS
TMNoB KoMuccmmn «TC» n «CyMmmapHas», To ANns KoMuccmu 6pokepa UCrnonb3yeTcs Koj
BaJIIOTbl, YKa3aHHbIM ANs TUna kommccum «CymMmmapHas».
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15.KnueHTtbl / WWabnoHbl / Mo «nneuy>»

CTpaHuua npeagHasHayeHa Ans HacTpOMKM WabaoHOB MCNOMb30BaHUS KPEAUTHOro «njedya» npu
Map>XWHa bHOM TOProesie, NPOCMOTPa U peAakTUpPOBaHUSA CMUCKA KIMEHTOB, K KOTOPbIM
npuUMeHsieTcs BbibpaHHbIM WabnoH.

W&t aoHeL: LA NHMUTOE BMIA: TO ~ [] Noeenuenmei yposeHs prcka

Koa Orcanie | [ Mcnonesoears raof. MHOKECTES MpM PACHETE MapHKM
MNpoBepaTE 08ASATENLCTES N0 BHAAM NHMUTOE

[nofianeHas HacTpoiika

MHHMMaNEHE YPOBEHE MaPHH ~
Bl

0Tk, OT UeHE 3aKPETHA 40A ONEpaLMi THNAa Short

OTKA. OT FWHMMYPAS WS TEKYWEN LEHE! W LEHE!

NOCAEAHENA CASMKH, BOWEAWEN B PACYET TEK. UeHbI
0417 DNEpauWi THha Short

o Tafame i Yaanme |
-------------------------------------------- i HenonHos HETTHROBAHME AEHEHHLIX DOASATENbCTE

[nofankHan HacTpoiika w

MNepeysHe KAMEHTOE

Teru © HenoAHEIM HETTHRPOESHHE 0OAZATENECTE

He yuvreisare HEIL npy npog aske ofnuraw9i
[ nofianeHan HacTpoiika A

BrnioyaTe B WatnoH KAMEHTOE 0 SHAYEHMANM MNENA:

M enane308aTe KOPPEAALMKD FEKAY HHETPYMEHT b
| bl ¢ [nofiankHas HACTpoRka ~

I He yuuTbisate riotansHels QHCKOHTEL Hcnonk308aTe KOPPENALMIO ANA 3aAE0K

Koag. no um.  Auck. no Gyv.  JpoBeHs peHouHOro pucka  Terd And pes. Topr.  Teru, onp. no Kooy WHoTp.  Koppenauua mes * ¢

CrMCoK Kos PPHLHEHTOE
no Gyr4arar

Lonc Sho 06, long |06 short | % otkn

71 Dot i Ynanmes
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MapameTp HasHauyeHue

A8 TIMMUTOB BUAa: Bce HacTpoWkn pasgena pacnpoCTPaHATCS Ha onepauun, «NpuBsi3aHHble»
K YKasaHHOMYy BMAy nMMmuTa. Takas NpmMBSA3Ka OCYLLECTBASETCSA MO PexunMy
TOpros onepauun (onpenensercs HacTponkon «lNpuBsa3Ka KIaccoB K BMaam
JIMMUTOB>»), MO MHCTPYMEHTY (onpepensieTcss HacTpolikon «lMpuBaska
WHCTPYMEHTOB K BMAAM JIMMUTOB>») UM MO PEeXMUMy TOProB 1 KOAY pacyeToB
(onpenenseTcs HacTporkon «lMpmnBaA3Ka KOAOB pacyeToB K KflaccaM v Bmaam
NIUMUTOB>).

[ns Bcex 3Ha4YeHWI AaHHOW HACTPOMKM 3Ha4YeHus napamMeTpoB «lpoBepsATb
obs3atenbcTBa No BMAam IMMUTOB» U «[poBepsATb 3HaYeHne
CKOPPEKTUPOBAHHOM Map>u No BCEM BMAAM JIMMUTOB>» AO/KHbI 6bITh
OANHAKOBbLIMU.

Ecnn BkIoyeH napameTp « »
TO 3HayeHne napameTpa «4as NMMUTOB BMAa:» UFHOPUpYeTCs

N YUYNTBIBAIOTCS HAaCcTpoWku Ans suaa numuta TO

LLIabnoHsbl Cnu1coK coxXpaHeHHbIX WabnoHoB
Koa Kog wabnoHa. MNMpaBmna 3anosiHeHUs nons:
Mpw BbIK/IOYEHHOW HAacTponke
3ajaeTcs:

BykBeHHO-UM(DpPOBOE HaMMeHoBaHWe wabnoHa. 3HavyeHue
AOJKHO 6bITb YHUKaNbHbIM cpeaun Bcex WwabnoHoB
«Mo “nneuy”». O6sa3aTenbHbIN NapaMeTp.

Mpwu BKIOYEHHON HACTpoWKe

Ecnn wabnoH 6yaeT ncnonb3oBaTbCsa AN KIMEHTCKOrO
npodunnsa, To 3agaeTca:

TonbKko YncnoBon naeHTudukaTop wabnoHa. JonyCcTUMbIT
AvanasoH oT 1 go 65535. 3HaueHne gonxXHO 6biTb
YHUKanbHbIM cpean Bcex wabnoHoB «[1o “nneuy”».
Ob6s3aTenbHbI NapaMeTp.

Ecnu wabnoH He 6yaeT Ncnonb30BaTbCs ANA KIMEHTCKOro
npodunns, To 3apaeTca:

BbykBeHHO-UMbpOBOE HaMMeHoBaHWe WwabnoHa

Onucanwne TekcTtoBoe onucaHme wabnoHa. MoxHO ykasaTtb He 6onee 50 cuMmBonoB
Ecnu wabnoH 6yaeT MCNoNb30BaTbCs AJ1S1 KIIMEHTCKOrO Npoduns, To none
06a3aTeNIbHO K 3anoJIHEHUIO

MepeyeHb KNNEHTOB Cnncok KoAoB KIMEHTOB, pasaefneHHbIX 3ansTbiMU, K KOTOPbIM NpUMeEHseTCs

B WabnoHe OaHHbIN WabnoH. [nga 3agaHnsa NycToro Koga KianeHTa yKaXxXute 3HauyeHue
«<EMPTY>» n Bknounte pnaxkm «3asaBku 6e3 koga KmMeHTa» u
«PaccunTtbiBaTb 3as89Bkn 6e3 Koga knmeHTa» (CM. )

BkntoyaTtb B WabnoH KNMeHToB Cnncok 3HAYeHU nieda Yepes 3ansaTyto, B COOTBETCTBUM C KOTOPbIM

CO 3Ha4YeHMaAMU nieya KJTMEHTbI BKJTOYAIOTCS B WABMOH. 3HaYeHUe yKasbiBaeTCsl C TOYHOCTbIO 40
ABYX 3HaKOB MOC/ie AeCATUUHOro pa3aenutens. Hactpoliku wabnoHa
NPUMEHSIIOTCSA AN KIIMEHTOB C TUMOM KPeAUTOBaHUS «MO ANCKOHTaM» Uu
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MapameTp

HasHauyeHue

«M+». He gonyckaeTcsa yKa3aHue OAHOro M TOro Xe 3HayeHns rnseya B
HEeCKONbKMX WabnoHax no nnevy.

Mneyo 3agaeTcs Ha AEHEXHOM inMuTe KnneHTa B Pabouem mecte QUIK.
PekoMeHAyeTCa NCNOb30BaTbh OAMHAKOBLIE 3HAYEHUSA MNJleda Ha BCeX
nMuTax.

MoapobHee cM. B K aHasIorMyHoOM HacTpomke B n. 14.
MpuopwuTeT BbI6Opa wabnoHa «lMo “nneuy”» cm. B

Mo ymMonyaHuMio HacTpoika He 3ajaHa

He yunTbiBaTh rn obanbHble
ANCKOHTDI

Mo3BOMISIET UCMOJIb30BaTh HA YPOBHE Wab/IoHa TOJIbKO 3a[laHHbIe B HEM
HacCTpOMKM AUCKOHTOB 6€3 Hacrie4oBaHMs COOTBETCTBYIOLWMX F106abHbIX
HacTpoek

MoBbIWEHHbIN YPOBEHb pUCKa

Bce knneHTbl B WwWabnoHe naeHTUMOUUNPYOTCS KaK KAWEHTbI C NOBbIWEHHbIM
ypoBHeM pucka (KMYP). MNoaaep>xxnesaetca ToNbKO A1 KIMEHTOB C TUMOM
KpeantoBaHma «M+»

Mcnonb3oBaTtb rnobanbHbie
MHOXEeCTBa Npu pacyeTe
Mapxu

HacTpoika BKIOYaeT yueT MHOXECTB MHCTPYMEHTOB M3 rnobasbHomn
HaCTpOMKM, 3a4aHHON Ha cTpaHuue «MIHCTpYMEHTbI» (CM. ), npun
pacyeTe MapXu AN9 KINEHTOB, YKa3aHHbIX B AaHHOM LabnoHe.

Ecnu HacTpolika BKOYEHA, M 3a4aHbl MHOXECTBa Ha rnobanbHOM YpPOBHE U
B WabnoHe, TO HACTPOKKN ob6beanHsaTCAa. MNpu 3TOM MHOXeCTBa B WaboHe,
Yy KOTOpPbIX HAMMEHOBaHUSA COBMNaAatrT C rnobanbHbIMWU MHOXECTBaMH,
nepeonpeaensoT 3T rnobanbHble MHOXecCTBa. Ecnu B rnobanbHbIX n
WabnoHHbIX MHOXeCTBax C pa3HbIMWU HAaUMEHOBAHUAMW NepeceKatoTcs
WHCTPYMEHTbI, TO TaKne MHCTPYMEHTbI B LesIiX pacyeTa MapXu UCKYaTcs
n3 rnobanbHOro MHOXecTBa. ECnm UcKNYaeMblii MHCTPYMEHT SABASAETCSH
6a30BbIM MHANMKATOPOM r106a1bHOrO0 MHOXECTBA, TaKOe MHOXECTBO He
YyUnTbIBAETCS.

Ecnn HacTpomka BbIK/IlOYEHA, TO NPpU pacyeTe MapXu UCMOSb3YHTCH
MHOXeCTBa MHCTPYMEHTOB, 3a4aHHble B AaHHOM WwabnoHe

MpoBepsATb 06a3aTenbCcTBa Mo
BMAAM JIMMUTOB

HacTtpoiika npoBepku 0653aTenbCTB NO CAeMKaM nNo Bugam ATMMmUTOB

Ha

MpoBepka 0653aTenbCTB ANSA YKa3aHHbIX BUAOB IMMUTOB (CPOKOB pacyeToB).
3HayeHMs yKasblBAlOTCHA B NOpSAKe BO3pacTaHUs yepes 3angaTtylo.
[onyckaeTcsa BBOA 3HAaYEHWN, HAUMHAOLWMXCS C NAaTUHCKOro cumBona T, 3a
KOTOpbIM CieAyeT HeoTpuuaTenbHOe Lesioe Yncno.

Ecnu BkAtoyeH napameTp « », TO Ans
obecneyeHns COBMECTMMOCTUN C TEPMUHANAMN, HE NOAAEPXKMBAKOLWNMU
NMMUTBI B KaneHAapHbIX gaTax, HeobxoAnMo ykasaTb TONbKO OAMH BUA
NMMUTa, COOTBETCTBYIOLLNI MaKCMMaNbHO BO3MOXHOMY CPOKY pacyeToB

no onepaumsiM B pamkax dupmbl, Hanpumep, «T365»

Het

lMpoBepka 0653aTenbCTB TObKO MO ANMUTY onepaunun
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MapameTp

HasHauyeHue

nobanbHas
HacTporka

Onpepensietcs rnobanbHbIMU HAaCTPOMKaMK, YCTaHOBIEHHbLIMU Ha CTpaHuLe

« »>

MWHUManNbHbIN YPOBEHb
MapXxwu

MWHWMabHbBIA YPOBEHb MapXXW, KOHTPONMPYEMbIU ANS AAHHOMO KAMEeHTa npu
AVHaMUYeCcKol KOppeKTUPOBKE NMMUTOB. ECn KOppeKTUpOBKa NPUBOANUT K
CHUXEHMUIO YPOBHSA MapXwu HMXe MUHUMaNbHOMO YPOBHS, TO faHHas
KOPPeKTUpOBKa byaeT oTBEpPrHyTa CEPBEPOM

OTKN. OT UEeHbl 3aKpbITUS
Ans onepauun Tuna Short

JonycTuMoe OTKIOHEHME LEHbI 3asiBKM Npu onepaumax «Short» oT ueHbl
3aKpbITUS NMpeabiayLwen TOproBon ceccum. Ecnm 3HavyeHmne oTCyTCTBYET UK
oTpuuaTesnbHO, TO Ucnonb3yeTcs rnobanbHas HacTpolika. Hyneesoe 3HauyeHune
OTKJ/IH0YaeT BCe OrpaHUYEeHmns LeHbl onepaumin «Short» ana BbibpaHHOro
KnneHTa (To eCTb NPOBEPKA OTK/IOHEHMUS OT TEKYLLEN LEHbl U OT LEHbI
nocnenHen caenku ans BbiIbpaHHOro KNMEHTa TakXe He byaeTt
NpoOn3BOAUNTLCH).

HacTpoiika He npuMeHsieTca 4719 CNMCKa KaccoB, Mo KOTopbIM He byaeT
OCYLLECTBNATLCA NPOBEpPKA OrPaHUYEHNI Ha LEeHbI B 3asiBKaxX Ha OTKpbITUE
KOPOTKUX MO3UNLNI, YKa3aHHbIX Ha CTpaHuUe «

»>

OTK/. OT MMHMMYMa U3
TeKyu.l,e17| LUeHbl U UeHbI
nocneaHen caenku,
BOlLLeALleN B pacyeT TekK.
LEeHbl, ANa onepaunii Tmna
Short

JonycTuMoe OTKNOHEHME LeHbl 3asiBKW NpK onepaumnax «Short» ot
HaMMeHbLUEN U3 ABYX LEH:

odmumanbHOM TEKYLWEN LeHbl, coobliaemMon Toproeon

cucTtemon bupxun;

LEeHbl NocneaHen caenkn, Boleallen B pacyeT TEKYLUEN LIEHbI.
OTKNOHEeHMe yKa3blBaeTca B npoueHTax. Ecim 3HaueHne oTpuuaTtesnbHo, TO
npoBepka He BbINosiHsAeTcs. Ecnn 3HavyeHne oTCYyTCTBYET, TO MCMONb3YyeTCs
rnobanbHas HacTpolika

HenonHoe HeTTMpOBaHWe
AeHeXHbIX 0653aTenbCcTB

HacTpolika paboTaeT npu Hannummn y KIIMeHTa HECKONbKNX AEHEXHbIX
JIMMUTOB, TeKyLLMe OCTaTKM KOTOPbIX CYMMUPYIOTCS Npu onpeaeneHnm
nokynaTtesbHOM cnocobHocTH.

Hactpoika nmeet 60o5ee BbICOKMIN NPUOPUTET NO CPaBHEHMUIO C HACTPOIMKOW
Ha cTpaHuue «OrpaHnyeHuns Ha ... / HacTponkn Map>XXuHanbHOro
KpeantoBaHusa» n «KnmneHtbl / LWabnoHbl / Mo «nnevy»

_ TnobanbHas OnpegenseTtcsa rnobanbHbIMM HAaCTPOMKaMKM Npu3Haka, YyCTaHOBNIEHHOIO B
HacTpolika « »
OTKNOYEHO YyeT napamMeTpa He Npou3BOAUTCHA. 3HAYEHNE MO YMOIYAHUIO

TonbKko aeHer

Ecnn HEKOTOpPbIE U3 AEHEXHbLIX IMMUTOB MMEKT OTpUuLaTe/ibHble TEKYLUNE
OCTaTKN, KINEHTY ByaeT yBennyeHa MapXuHasbHasa 3a0/KEHHOCTb C Lesblo
OrpaHMYeHns BO3MOXHOCTU YBENUYMBATb TEKYLUME OCTATKM Ha OA4HUX
OEHEeXHbIX IMMUTaX 3a CYeT YBESIMYEHUS MapXWUHaNbHOM 3a40/1KEHHOCTU

Ha Apyrux

bymar

JeHer c yyeToMm

Ecnn HekoTOpble U3 AEHEXHbIX IMMUTOB UMEIOT OTpULaTeNbHble TeKyLlmne
OCTaTKW, aKTUBbI KITMEHTA 6y,qu YMEHbLIEHbI Ha BEIMYNHY ONCKOHTAQ,
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PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO

164



MapameTp

HasHauyeHue

NPUMEHEHHOTrO K 3a40/KEHHOCTM MO BastoTe, NpeBbiwatowen obecrnevyeHne
B 3TOW e BantoTe

Terun ¢ HenosHbIM
HEeTTMpOBaHMEM 0693aTenbCTB

Cnucok TeroB pacyeToB 4yepes 3ansATyo, Npu onepaumnsx no KoTopbiM
NPUMEHSETCSA HEMOJIHOE HETTUPOBAHME IEHEXHbIX 0693aTeNnbCTB. Ecnn
HacTpolKa He 3aJaHa, TO HEMO/IHOE HETTUPOBAHNE AEHEXHbIX 0653aTeNbCTB
NPUMeHSIETCS K OornepaumnsiM Mo BCEM Teram pacyeToB, MHaye — TOJSIbKO

Mo YKa3aHHbIM B CMUCKE.

Mone AOCTYNHO ANA peAaKTUPOBaHUS, €C/IM 3HaYeHME HACTPOIKM
«HenonHoe HeTTMpPOBaHWE AeHEXHbIX 0643aT.» OT/IMYHO OT «[NobanbHas
HacTpolika» u «OTK/IIOYEHO>»

He yuutbiBaTh HK/[ npun
npoaaxe obnuraumin

Pa3spewaeT He yunTbiBaTb HakonneHHbI KynoHHbIM goxog (HKA),
BO3BpallaeMblii NpoAaBLUy Npu npogaxe obnurauunii, He yBenndmnsas
NOKymnaTesibHYt0 CNOCOBHOCTb KIMEHTA Ha ero AEHEXHOM IMMUTE Npun
COBEpLUEHUN CAENKM

[a Ncnonb3oBaHne paspeLleHo

HeTt Mcnonb3oBaHue 3anpeLleHo

Fnob6anbHas Onpegensetcs rnobanbHbIMM HaCTPOKaMu NMpu3Haka, YCTaHOB/IEHHOMO B
HacTpolika «06wmx HacTporkax», Yactb 1 (cm. )

Mcnonb3oBaTb KOpPenaLuuo
MeXay MHCTpyMeHTaMu

BknoounTb Ana AaHHOro KIMeHTa MHAMBUAYaNlbHble HACTPOMKM 3aBUCUMOCTEN
MeXZAYy MHCTPYMEeHTaMUn Ha pasHblX pbIHKax, UCMoJib3yeMble AJ1sS pacyeTa
nokKynaTesibHON cnocobHoCTH

_ [Ja Ncnonb3oBaHue Koppensumn paspeLlleHo, HacTPOMKN 3aBUCMMOCTEN
yCTaHOB/EHbl Ha BKagKe « ». Ecnm cnucok He
HacTpoeH (NycToR), TO 3TO paBHOCWU/IBEHO 3amnpeTy UCNO/b30BaHUS
_ Hert Ncnonb3oBaHue Koppensaunm 3anpeLleHo
FnobanbHas OnpepenseTcs rnobanbHbIMM HAaCTPOMKaMMN, YCTAHOB/IEHHLIMW Ha CTpaHuLe
HacTpolika «NHCTpYyMeHTbI» (CM. )

Ncnonb3oBaTbh KOppensLunto
019 3a9BOK

BknounTb Ana J@aHHOIO K/IMEeHTa ydeT Koppensiunm OTKPbIThbIX MO3ULMIA

M aKTMBHbIX 3asiBOK C BbICTaB/ISIEMOI 3asiBKOM MpPWU NMpOBEpPKE AO0CTAaTOYHOCTH
CcpeacTs.

HacTtpolika npuMeHsieTca TONbKO ANl KIMEHTOB C TUMOM KPeANTOBaHUS «Mo
nnedvy», ANs KOTOPbIX BK/OUEHa HacTpolika «Mcnonb3oBaTb KOppeNsiLnio
MeXAy UHCTPYMEHTaMm»

_ fa Ncnonb3oBaHue paspelleHo
_ Hert Ncnonb3oBaHue 3anpeLleHo
rnobanbHas OnpepenseTcs rnobanbHbIMM HAaCTPOKAMK, YCTAHOBIEHHbLIMM Ha CTPpaHuLe
HacTpolika «OrpaHnyeHus Ha.../ HacTpolrikn MapXuHanbHOro KpeamtoBaHus» (CM. ).
3HayeHne No yMon4aHuio
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Mcnonb3oBaTb eAnHY0
6yMaXkHy0 No3uuunto

Bbibop pexuvMa yyeTa eanHoN ByMakHOW NO3MUMKU AN KINEeHTa

Ja Ncnonb3oBaTb HAaCTPOKKM, YKa3aHHble Ha Bkiagke «CuyeTta eamH. 6ym.
no3mummn»
_ Hert He ncnonb3oBaTb HAaCTPOMKM eaMHON ByMaXKHON nMo3numm
FnobanbHas OnpepenseTtcsa rnobanbHbIMM HAaCTPOMKaMMN, YCTAHOBIEHHLIMW Ha CTpaHuLe
HacTporka «KnuneHnTbl/Jon. Tern pacyeTos» (CM. )

MakcuManbHbIN AHEBHOM
ybbITOK MO cyeTy

HacTpolka MakcumasabHO AOMYCTMMOIo 3Ha4YeHUsa AHEBHOMO ybbiTKa Mo cyeTty
KIneHTa.

3HaueHve 3agaeTcs B BuAae GUKCMPOBAHHOW CyMMbl C YKa3aHUeEM BastoThl
WA B BUAE NPOLEHTa OT BXOASLWMX CPeACTB KaneHTa. [pu npoBeaeHun
onepaumn NpoONCXOAUT CpaBHEHWE MaKCMManbHO AOMYCTUMOro 3HaYeHus
ybbITKa C pa3HOCTbIO OLEHOK BXOASALMX U TEKYLUNX CPEACTB MO CYeTy
knuneHTa. Ecnu ybbiTok no cueTy 6onblie AoNyCTUMOro, TO onepauus
3anpewaeTtcsa (KpoMe ornepaunii 3aKpbiTus NO3NLUNA).

Mpn npoBeaeHnn oueHKN ybbITKOB BCe ByMarkHble N AeHEeXHble Mo3Muumn
KIMEeHTa CKNaAblBaloTCA U NPUBOASTCS K BastoTe, B KOTOPOW 3a4aHOo
orpaHuyeHue. Ecnu orpaHMyeHne 3a4aHo B NpoLeHTax, TOo nepecyer
NPOUCXOANT B «OCHOBHYIO» BaslOTy AE€HEXHOW No3Muumn KineHTa. Bxoaswme
nosvummn no 6ymMaram oueHMBAKOTCS MO LieHaM 3aKpbITUs, TeKyLlmne no3mumm
- NO ueHe nocnegHen caenkun. Hactponka npMMeHsieTcs TObKO ANS
KJIMEHTOB C TUMOM KpPeAMTOBaHUSA «no nnedvy». Npu onepaumsax seoaa /
BbIBOAA CPeACTB BHYTPU AHSA, NPOBEAEHHbIX B BUAEe KOppeKUMnN TeKYLMX
0CTaTKOB, TOProBble onepaumm MOryT CTAaHOBUTBLCS AOCTYMHbIMU UK
HeAOCTYMHbIMU ANS KJIMEHTA B 3aBMCUMOCTU OT TEKYLLEro 3Ha4YeHUs ybbITKOB
Nno CYeTY KJIMeHTa

_ 3HauyeHwue Jonyctumoe 3HaveHune ybbiTKa No CYeTy B TeyeHue AHS
_Tvn Bbibop Tuna orpaHnyeHns. Bo3MOXHble 3HaYeHnS:
orpaHuvyeHuns MPOLIEHT;
_ (PMKCUPOBaHHbIN
_ BasnwoTa BBoa koAa BantoTbl orpaHndeHus, Hanpumep «SUR». lNMone 4ocTynHoO, ecnu
OrpaHuyeHnss TN OFPaHUYEHUs — «PUKCUPOBAHHbLIN»

OrpaHuunTbL MNOKYMKY
HeMapXWHanbHbIX 6yMar

HacTpolka orpaHMyeHns Ha onepauun C HeEMapXXuHasnabHbiMW ByMaramMn:

Ha

Mcnonb3yeTcst orpaHnYeHne Ha NMoKymnKy HEMapXWHalbHbIX 6ymar B
npeaenax octatka CoO6CTBEHHbIX CPeACTB, OCTaBLUMXCS CBO6OAHLIMU MocC/e
MOKYMKW MapXwWHanbHbIX Gymar.

B kauecTBe ocTaTka CO6CTBEHHbIX CPEACTB B pacyeT NPUHUMAETCS TOJIbKO
3HaUeHME C AEeHEXHOro IMMUTa MO TEry U BasloTe TEKYLLEN onepaumm
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HeT

MoKynka MapXuHanbHbIX 6yMar pacLeHNBaeTCs CepBepOM Kak onepaums C
«MaeYoM», UCMOJb3YyHoLLas YaCTUYHO CO6CTBEHHbIE M YAaCTUYHO 3aEMHbIE
cpeacTtBa. Takmm 06pa3oM, Npu NOKYMKe KIMEHTOM MapXXMHasbHbIX 6ymar Ha
BEJ/IMUMHY BCEX CBOUX CPEACTB Y HEr0 MOIyT OCTaTbCs HEM3PACXOAOBAHHbIE
CO6CTBEHHbIE CPEACTBA, AOCTYMHbIE ANA NOKYMNKM HEMapXWHanbHbIX 6ymar

FnobanbHas
HacTporka

OnpegensaeTcs HacTpolikoi napaMeTpa «OrpaHNUMBaTb NMOKYMKY
HeMapXXWHasbHbIX 6yMar» Ha cTpaHuue «HacTpoikyM Map>XMHANbHOMo
KpeanToBaHMSA» CM.

Knacchbl ¢ nrHopnposaHueM
OrpaHNyeHuns Ha NOKYIMKy
HeMapXXuHasnbHbIX 6ymar

HacTpoika no3BonsieT nepedncnmTb CNMCOK K1accos, ANa onepauni
B KOTOPbIX HE NPUMEHSAETCS SIOrMKa HAaCTPOMKM OFpaHUYEHNs NOKYMNOK
HeMapXXuHasnbHbIX 6ymar.

HacTpoiika gocTynHa ons cxem kpeamtosanumsa M n M+

PaspelwnTb Mapx. NOKyMnKu Ha
[leHbrn oT KOp. Mo3.

Pa3spelwaeT ucnosb3oBaHMe CpeaCcTB, NOSTYHYEHHbIX OT OTKPbITUS KOPOTKUX
I'IO3VILJ,VI17I, Ha OTKPbITUE MAPXWHANTbHbIX AJTMHHbIX no3numi.
HaCTDOVIKa NMPUMEHAETCA TOJIbKO AN KJIIMEHTOB C TUMNOM KpeaANUTOBaHUA «No

nnevy»
[a Ncnonb3oBaHne pas3peLlleHo

HeTt Mcnonb3oBaHue 3anpeLleHo

Fnob6anbHas Onpegensetcs rnobanbHbIMM HaCTPOKaMum NMpu3Haka, YCTaHOB/IEHHOMO B
HacTpolika «06bwmx HacTporkax», Yactb 2 (cM. )

O6WwKnt TMMUT No A€Hbram U
bymaram

PacnpocTpaHseTca Ha KJIMEHTOB C TUNOM KpeauToBaHusa «INo nauMutam». Ans
BK/TIOYEHNS HAaCTPOMKM A0MKHa 6bITb OTKIOYEHA NpOBepKa ornepauuii WopT
(cm. . «OrpaHuyeHmns Ha UCNosb30BaHWE niaeya»)

Hda

Bce mapxwuHanbHble onepaummn B CyMMe (M NMOKyMKa Ha 3aeMHble AeHbln, U
LWOPT) OrpaHMYNBAIOTCH BEIMUYNHON YCTAHOB/IEHHOIO K/IMEHTY AEHEXHOro
numuTta. BennumHa numutoB no bymaram nepecrtaeT yumMTbiBaTbCS.

Mpu BKIOYEHNM HACTPOMKM, TaKXKe NOSBAAIOTCSA Creaylowme oTandns B
oTob6paxeHnn onepaumn KnmeHTa:

Map>XWHanbHble onepaumn NOKYMKM YMEHbLIAT pa3mep TeKyLero
AEHEeXHOro octatka Ha CyMMY 3af0J/IXXeHHOCTM nepes 6pokepom (TeKyLwmi
OCTaTOK CTAHOBMUTCS OTpULATENEH NPKN NOKYMNKe Ha 3aeMHble CpeacTBa),
ornepaumn KOpOoTKON NpoAaxu He U3MeHsI0T oTobpaxaemMbix B Tabnuuax
JIMMUTOB MO AeHbram un no bymaram

Het

He ncnonb3oBaTb 06WMIA NMMUT NO AeHbram n 6ymaram

nobanbHas
HacTpolika

OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMM NMpU3HaKa, YCTaHOBIEHHOrO B
«O6wmnx HacTporikax», YacTtb 2 (cM. ). BoibpaHo no ymonuyaHuio

Pacuet numuTta ot obopoTa

JononHnTtenbHbI rnapameTp Npu TUNe KpeaUToOBaHUSA KIIMEHTOB «JIMMUT Ha
OTKPbITYO NO3NLNIO»
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_ nobanbHas Onpepensetcs rnobanbHbIMM HAaCTPOKaMM, YCTaHOB/IEHHbIMU Ha CTpaHuLe
HacTporka «OrpaHunyeHuns Ha.../HacTpomKkn MapXuHanbHOro KpeanToBaHusa» (CM. ).
3HayeHue No yMOSTHaHUIO
_ Hert YueT napameTpa He npou3BoaAuUTCS
_ bes YCTaHOBAEHHbIN KITNEHTY BXOAAWMNN NUMUT (KOSTOHKa «BXOASLLNIA IMMUT>
BO3MeLleHns Tabnuubl AeHEeXHbIX TMMUTOB) MHTEPNPETUPYETCA KakK NTMMUT Ha AHEBHOM

060opoT no onepaumsaM. B gHeBHOM 060poOTe YyUMTLIBAIOTCA BCE CAENKU
K/IMeHTa Mo Tery pacyeToB, Ha KOTOPbIN yCTaHOBMEH BXOAALWMIA NUMUT, 6e3
yyeTa HanpaBieHus, € y4eToM koadduuneHTa B none «Long» n3 tabnuubl
«Cnucok koaduumneHToB no bymaram» (N0 ymMonyaHuio KoappuumeHT
«Long» paseH 1). BanioTa nuMuTa Ao/KHa coBnagaTb C «BasoTON TMMUTOB
OTKPbITbIX NO3ULIMIA HA UHCTPYMEHTE» (HacTpauBaeTcs B ONUCbIBAaeMOW
CTpaHuue)

C Bo3MelleHneM

Mpu coBepLlIeHN TOProBbIX onepaunii, 06paTHbIX MO HanNpaB/EeHUIO K paHee
COBEPLUEHHBbIM B TEKYLLYI TOProBYH CECCUIO ONepauunsam, 3Ha4yeHue
TeKyLero 1MMmMTa BoCCTaHaBmBaeTcs (yBenmumpaeTtcs), Ha o6bem
coBepLéHHOM onepauumn, Ho He 6onee CyMMbl, CNMCaAHHONM paHee

OrpaHVI‘-IVITb BbIBOJ AE€HEXHbIX
CpeacTtB

HacTpoiika orpaHu4eHnsl Ha BbiBOA AEHEXHbIX CPEACTB.
[JelicTBME HaCTPOMKKN pacnpoCTPaHAETCs Ha CMOXHbIE OTYETbI, €C/K
BKJIlOYEHa HacTpoiKa «
».,
[elicTBME HAaCTPOMKKN He pacrnpoCTpaHSIeTCsl Ha KNacchl, yKasaHHble
B NapameTpe «Knaccbl ¢ MITHOPMPOBaHWEM OrpaHUYeHUst Ha BbiBog [C»

FmobanbHas Onpegensetcs rnobanbHbIMU HACTPOMKaMmM, YCTAHOBIEHHbIMU Ha CTpaHuLUe

HacTpolika «OrpaHnyeHus Ha.../ HacTtponku MapXuHanbHOro KpeantoBaHms» (CMm. )
_ [Hda KnneHT MOXeT BbIBECTU TO/IbKO OCTATOK AEHEXHbIX CPeACTB

Het MoryT 6bITb BbiBeAEeHbI CpeACcTBa B pa3Mepe, npesblwatowem cob6CTBeHHbIN

OCTaToK B Npeaenax cBob0AHbIX CPeACTB MapXMHanbHOro noptdens.
Hanpumep, B cxeMe «No nievy»: eciun KnmeHT, uMes nnedvo 1 n 100 pybnen
Ha cueTe, caenaet nokynky Ha 90 pybner, To Npu BKIOYEHHOM iaxke emMy
AaayT BbiBeCTU Tonbko 10 pybnein, a npu BbikAo4YeHHOM — 55 pybnen

Knaccbl ¢ UTHOpUPOBaHUEM
orpaHuyeHuns Ha BbiBog AC

Cnncok KaccoB, A5t KOTOPbIX OTMEHsIeTCa AeNCTBME HaCTPOMKH
<<OrpaHVIl-IVITb BbIBOA AEHEXHbIX CpeACTB>».
Ecnu gnsa Buga nummnTa, oTnm4yHoro ot TO, CMMCOK MyCT, TO UCMNOJIb3yeTCs
CMUCOK KNaccoB, 3afaHHbli Ans Buaa numuta TO Ana AaHHOrO KAMeHTa.
Ecnu ana Buaa nummnta TO CNMCOK TOXE MYCT, TO UCMNOJb3YyeTCs CNMUCOK
KJ1laCCoB, 3aZlaHHbI Ha CTpaHuue «

» HE3aBWCMMO OT COCTOSIHUSA HaCTpoeK
«OrpaHnumnTb BbIBOA AEHEXHbIX CPEACTB» HA 3TOW CTpaHMLUE M Ha CTpaHuue
onsa snaga numuta TO
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3anpewaTb obpa3oBaHue
3a[l0/)KEHHOCTUN MO AeHbram
ANS CNIOXKHbIX OTYETOB

HacTtpolika onpeaensieT 4ONYyCTMMOCTb 06pa3oBaHUs WU YBENTNYEHUS
3a40/HKEHHOCTM MO AEHEXHbIM CpeaCcTBaM B pe3ysibTaTe UCMOJSIHEHUS
CNOXHOro oTyeTa. HacTpoiika 3apgaeTcsa ans suga nmmmta T0. Mcnonb3yeTcs,

ecnm HaCTpOVIKa « » BKJTIOYEHAa

rnobanbHas OnpepensaeTcs rnobasnbHbIMMU HAaCTPOKaMKN, YCTAaHOBIEHHLIMW Ha CTpaHuULe
HacTpolka «OrpaHnyeHus Ha.../ HacTpomku Map>XuHanbHOro KpeantoBaHus» (CM. )
_ [Ja Obpa3oBaHMe Nun yBenmyeHme 3a40/KEHHOCTM NO AEHEXHbIM CpeacTBaM
B pe3yfibTaTe UCMOSHEHUS C/TIOXKHOMO OTYeTa 3anpeLleHo
Het Obpa3oBaHMe Nun yBenmyeHme 3a40/KEHHOCTM NO AEHEXHbIM CpeAcTBaM

B pe3ysbTaTe UCNOJTHEHUA CNTIOXKHOI0 OT4HETA pa3peleHo

OrpaHu4nTb ornepaunmn Ha
CPOYHOM pblHKE

HaCTpOVIKa no3BosideT BbI6MpaTb BO3MOXXHOCTb TOProB/n CpoO4YHbIMU
MHCTPYMEHTaMUN B eINHON AeHeXHOM no3uunm nmbo 3a cyeT TOIbKO ocTaTka
CO6CTBEHHbIX cpeancTs, nnbo 3a cuert npuenevyeHnsa AONOJIHUTENNbHO 3a€MHbIX
cpeacTs, BM0Tb A0 OrpaHUYUTENIbHOIO YPOBHA MapXXu

FmobanbHas Onpegensetcs rnobanbHbIMU HAaCTPOMKaMM, YCTAHOBIEHHbIMWU Ha CTpaHuLUe

HacTpolika «OrpaHunyeHmns Ha.../ HacTpolrkn Map>XMHaibHOr0 KpeamuToBaHus» (CM. )

Ja Onepauun No NOKynKe 1 NpoAa)xe CPOYHbIX KOHTPAKTOB MpU UCMONb30BaHUU
moaynsa EAN BO3MOXHbI TONbKO 3a cyeT COOCTBEHHbIX AEHEXHbIX CpeacTB
KJIneHTa

HeTt Onepauun No NOKynKe 1 NpoAa)xe CPOYHbIX KOHTPAKTOB MPU MCMOIb30BaHUN

mMoayns €AMHOM AEHEXHOM NO3ULMN BO3MOXHbI KaK 3a CcYeT COBCTBEHHbIX
CpeacTB KJIMEHTA, TaK U 3a CHET 3a€MHbIX CpeacTB KJIMEHTA NpU yCNoBUMK,
YTO AaHHbIE onepaunn He CHMXXAT YPOBEHb MapXun HUXe
OorpaHM4ymnTEesIbHOro

3anpewaTb OTKpbITNE
KOPOTKMX NO3ULMIA Npun
HyneBOM BXOASLLEM NUMUTE

HacTpoika no3BonsieT paclwmpuTb AENCTBME aHaNornyHom rno6anbHom
HaCTPOWMKM Ha KOA KNMeHTa, WabsioH KIMEHTCKMX KOAO0B, npedunkc
KJIMEHTCKOro Koaa

mobanbHas Onpegensetcs rnobanbHbIMM HACTPOMKaMmn, YCTAHOBIEHHbIMU Ha CTpaHuLe
HacTpolika «OrpaHnyeHus Ha.../ HacTtponku MapXuHanbHOro KpeanToBaHus» (CMm. )
_ [Hda Mpu BKIOYEHUN HACTOMKN OTKPbITUE KOPOTKUX MO3ULMIA NPU HYNEBOM
BXOASLEM IMMUTE HEBO3MOXHO
HeTt YyeT napameTpa He npon3BoAUTCS

YpoBeHb CTaBKM PbIHOYHOIO
pucka

3HayeHne ypoBHS CTaBkM pucka anckoHTtoB KL|. HacTpoika nmeeTt MeHbLUUi
NPUOPUTET, YEM HaCTPOliKa «YpOBEHb CTaBKM PbIHOYHOIO pUcKa Mo
knaccam» (cMm. )

FnobanbHas
HacTpolika

OnpepenseTcs rnobanbHbIMM HAaCTPOKaAMMN, YCTAHOBIEHHBIMW Ha CTPaHULe
«OrpaHuyeHuns Ha.../ HacTporku Map>XXuWHanbHOro KpeamToBaHus» (CM. )
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3apgaHHoe
3HayeHune

Mone ons BBOAA 3HAYEHUS YPOBHSA CTaBKW pUCKa. 3HaYE€HWE MO YMOTYaAHUIO:
«3», Bo3MOXHble 3HaueHus: ot 0 ao 255.

Heobxoanmo ykasbiBaTb HOMEp AMana3oHa amckoHTos KU,
COOTBETCTBYHOLWMA HOMEPY B HACTpolKax MHTepdenca, KOTopbIn
TpaHCcNupyeT TpebyeMble Ans pacyeTa MapXXWHasbHbIX NMOKasaTenen CTaBKM.
Ecnn B HeCKONbKNX MHTepdencax TPaHCANPYOTCS ANCKOHTbI MO O4HUM U TEM
)K€ WHCTPYMEeHTaM, TO B HacTpoMKax AaHHbIX MHTepdencoB creayeT 3a4aTb
pa3Hble HOMepa Anana3oHoB, a B HacTpolikax bnubnmnortekn pacyeta NMMMUTOB
yKasaTb HOMep, KOTOpbI 6yAeT NCrnosib30BaThCs AN pacyeTa nokasaTenem
noptdenen KNIMEHToB

Ucn. HaACTpOEHHblE ANCKOHTbI

BkntoyeHne HaCTpolikM no3BonseT 6paTb B kKayecTBe 3PPEKTUBHbIX
OVCKOHTOB TOMIbKO COBCTBEHHbIE ANCKOHTbI, HACTPOEHHbIE Ha BKIaake
«[nck. no 6ym.». AnckoHTbl KL B 3TOM cnydae urHopmpytoTcs. JJUCKOHTHI
onpeaensTca B NopsaKe COriacHO anroputmy

FnobanbHas OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMKN, YCTAHOB/IEHHLIMW Ha CTpaHuLe
HacTpolika «OrpaHunyeHmns Ha.../ HacTpolrkn Map>XMHaibHOr0 KpeamuToBaHus» (CM. )
_ [a Mpu BKIOYEHUM HACTOMKKN B KayecTBe 3hPEKTUBHBIX AUCKOHTOB
NCMNONb3YHOTCA TO/IbKO COBCTBEHHbIE ANCKOHTbI, HACTPOEHHbIE Ha BKNaAKe
«[Onck. no 6ym.»
HeTt YueT napameTpa He npou3BoaAUTCS

MapaMeTpbl KOPPEKTMP.
MUHUM. IUCKOHTOB

MapaMeTpbl, NO3BOMAIOLME KITMEHTY 3aaHne KO3 dPULMEHTOB,
KOPPEKTUPYHIOLUNX 3HAYEHMUA MUHMMASbHBLIX AUCKOHTOB

Long 3HauyeHne KoppeKTMpytoLwWwero KoappuumeHTa MUHUManbLHOro ANCKOHTa Mo
ANMHHOW no3uuuun. JonyctuMas obnacte 3HaveHui: [0;1]
Short 3HauyeHne KoppeKTupytoLwero KoagouumeHTa MUHUManbHOro ANCKOHTa Mo

KOpOTKOM no3unumun. Jonyctnmasa obnactb 3HadeHuin: [0;1]

Mcnonb3oBaTb ANCKOHTHLI KL

HacTpolika BnuMseT Ha nopsaaok onpeaeneHns addekTUBHbIX AUCKOHTOB MO
WHCTPYMEHTY. Mcnonb3oBaHMe AaHHOW HaCTPOMKM BO3MOXHO COBMECTHO C
HacTponkoln «Mcnonb3oBaTb HACTPOEHHbIE ANCKOHTbLI». [TyTeM KoMbuHauum
OAHHbIX HAaCTpoOeK yCcTaHaBMBaeTca Heobxoammblh 6pokepy nopsaok
Bbl6Opa apHEeKTUBHbLIX ANCKOHTOB B Pa3/IMYHbIX CUTYyauunax JUCKOHTbI
onpeaensTcs B NOpsAKe COrslacHO anroputmy

FnobanbHas Onpegensetcs rnobanbHbIMKM HAaCTPOKaMmM, YCTaHOB/IEHHbIMWU Ha CTpaHuLe
HacTpolika «OrpaHunyeHuns Ha.../ HacTpolikn Map>XMHaibHOr0 KpeamToBaHus» (CM. )
_ [a HacTpoiika BAuseT Ha NopsaaokK onpeaeneHms ad@PeKTUBHbIX ANCKOHTOB MO
WHCTPYMEHTY
_ Hert YyeT napaMeTpa He npousBoanTCS
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MpuMeHATb KO3 hULUNEHTDI
ansa crtasok KU

HacTporka ncnonb3osaHunsa 3ajaHHbIX KO3hOMUUMEHTOB AN onpeaeneHuns
3P PEKTUBHBLIX ANCKOHTOB, €C/IN OHU PaCcCUYUTBLIBAIOTCHA TONbKO M3 cTaBok KL

rnobanbHas Onpeaensetcsa rnobanbHbIMU HAaCTPOMKaMK, YCTAHOBNIEHHbIMU Ha CTpaHuue
HacTporka «OrpaHunyeHuns Ha.../ HacTporKn Map>XMHasbHOro KpeamuToBaHus» (CM.
).
_ [Ha KoaddurumeHTbl NpuMeHsaoTcs
Het KoadduruneHTbl He NpUMeHsatoTcs

[JONosH. y4nTbiBaTb KOMUCCUN

Ha nuMute TO

HacTpolika BAUSET Ha y4yeT onepauMn No Kiaccam, NpuBa3aHHbIM K BUAAM
JINMUTOB, OTNUYHbBIM OT TO. MpK BKIKOYEHHOM HacTpolke KoMUccum bpokepa
N TOProBOM CUCTEMbI MO TaKMUM OMNepaumsaM yUYNTbIBAKOTCA HE TOMIbKO Ha
nuMuTe onepauum, HO 1 Ha numuTe Bmuaa TO0. Mpu 3TOM ecnu HacTpolika
«[MpoBepsTb 0653aTeNbCTBA NO BUAAM JIMMUTOB» COAEPXKUT HECKObKO
nocnenoBaTeNbHbIX BUAOB JIMMUTOB, TO 3T KOMUCCUM YUYUTBLIBAIOTCHA TaKxe
Ha BCeX IMMUTaxX C BUAOM MeHbLUe BMAa NMMUTa onepauun.

HacTtpoiika nmeet 60ablWINIA NPUOPUTET, YEM HACTPOMKA «[OMNOJIH. YUNTbIBATb
komuceuto TC Ha nuMute TO».

HacTpoiika He BnuseT Ha pacyeT KOMUCCMKU NO onepaumsmM Ha CPOYHOM

pblHKE

FmobanbHas Onpegensetcs rnobanbHbIMM HAaCTPOMKaMu, YCTaHOBEHHbIMK B «O6LWmx

HacTporika HacTponkax», YacTtb 5 (cm. n. ). BoibpaHo no ymonyaHuo

Ja YyeT KOMMCCUMM onepaunii No Knaccam, NpMBsA3aHHbIM K BUAaM JIMMUTOB,
OTNIMYHBbIM OT TO

Het Y4yeT He npon3BoaunTCA

[JONoNH. yunTbiBaTb KOMUCCUIO

TC Ha numute TO

HacTpolika BNMSeT Ha ydeT onepauui no knaccam, npuBa3aHHbIM K BUaam
JIUMUTOB, OTANYHbIM OT TO.

Mpn BKAKOYEHHON HACTPONKE KOMUCCUSA TOPrOBOM CUCTEMbI MO TaKUM
onepaumsiM y4YmTbiBAaeTCS He TOSIbKO Ha IMMUTE onepaumn, HO U Ha NuMuTe
Buaa T0. MNpu 3ToM KOMUCcUs Bpokepa yUnUTbIBAETCA TO/IbKO Ha TMMUTe
onepauuun. Ecnu HacTpolika «lpoBepsaTb 06sA3aTenLcTBa No BuaaM JMMUTOB»
COAEPXUT HECKOJIbKO nocnenoBaTe/lbHbIX BUAOB JIMMUTOB, TO KOMUCCUS
TOProBO CUCTEMbI YUNTBIBAETCA TaKXe Ha BCeX JIMMUTaX C BUAOM MeHblue
BMAA NMMUTa onepauuu.

HacTpoika nmeeT MeHbLIMA NPUOPUTET, YEM HACTponKa «[OMNosH.
YUYUTbIBaTb KOMUCCUUN Ha NumMute TO».

HacTpolika He BAnseT Ha pacyeT KOMUCCUM NO OMNepaunsM Ha CPOYHOM
pblHKE

FnobanbHas OnpepenseTcsa rnobanbHbIMM HAaCTPOKaMKN, YCTAaHOBIEHHbIMK B «O6LWMX
HacTpolika HacTporkax», YacTtb 5 (cm. n. ). BoibpaHo no ymonuaHuio
[a YyeT KOMUCCUM TOProBOM CUCTEMBI MO KlaccaM, NPMBSA3aHHbIM K BUAAM

JIMMUTOB, OTAINYHBLIM OT TO
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HeT

YueT He npon3BoaunTCcA

OTB. 3asiBKN MapX. KJIMEHTOB
TOMbKO MpW OTpP. aKT.

Ncnonb3yeTcs, ecnu BKAOYeHa X0Ta 6bl 04HA U3 HAacTpoOeK —
«[1ONONHUTENBHO YUYUTbIBaTb KOMUCCUKN Ha numuTte TO» nnu «don.
yuuTbiBaTb KOoMuccmio TC Ha numute TO».

HacTpolika BAMSEeT Ha NpoBepKy NOKynaTenbHOW CNOCOBHOCTU ANS KIIMEHTOB
C TUNOM KPeAUTOBaHUS «MOo nieyvy», «no AUCKOHTaM» n «M+».

Mpwu BKIOYEHHON HACTPONKe 3asBKM OTBEPrarTCcs, ec/in, C YYETOM KOMUCCUU
No BbICTABNSEMON 3a8BKe, OLEeHKaA TeKYLMX aKTUBOB KJMeHTa Ha nuMnte T0
CTaHOBUTCS OTpULLIATENLHOW.

Mpu OTKAOYEHHOW HACTpoONKe ANS KIMEHTOB C TUMOM KPeAUTOBAHUSA «MNOo
nneyvy» 6/10KMpOBKa M CMCAHME KOMUCCUM Ha nuMuTe TO NpoBepsieTcs A0
OrpaHNYnTENIbHOIrO YPOBHSA MapXu Ha nuMnte TO0, a ANS KIMEHTOB C TUMOM
KpeanToBaHus «MNo AUCKOHTaM» unu «M+» npoBepseTcs, YTO CTOMMOCTb
nopTdensa NpeBbIlaeT 3Ha4YEeHNE BbIYNCIAEMON CKOPPEKTUPOBAHHOW MapXu

Fnob6anbHas Onpegensetcs rnobanbHbIMKM HaCTPOKaMm, YCTaHOBAEHHbIMU B «O6LwmMx
HacTpolika HacTponkax», Yactb 5 (cm. n. ). BbibpaHo no ymMonyaHuto

_ [a MpoBepka koMuccmm Ha nummnte TO
HeTt lMpoBepka He Npou3BOAUTCA

MrHop. npoBepkKy KOMUCCUN B
TO npwu 3aKp. NO3NLUK

HacTtpoiika TpebyeT BKIOUEHNS HAaCTPONKK «[JONONHUTENBHO YUYNTbIBATb
KOMUCCUM Ha nuMmnte TO» 1M NnepekpbiBaeT AelcTBUE HacTponku «OTeepraTb
3a8BKN Map>XWHaJsbHbIX KIIMEHTOB TOJIbKO NMPW OTpULIATEsIbHbIX aKTUBax» A/
3as8BOK Ha 3aKpbITve rnosvunun. NogaepxuvsaeTcs AN KIIMEHTOB C TUMOM
KpeanToBaHUSA «MNo AUCKOHTaM» Unu «MO+».

Mpn BKAOYEHHON HACTPONKe OTK/IYaeTcs NpoBepKa AOCTaTOYHOCTHU
CpeacTB Noj KoMuccuio Ha nnMute TO Npu npoBepke 3asBOK, CoOKpallaowmx
MOAY b MO3ULMWN MO UHCTPYMEHTY Ha IMMUTE MO NIAHOBOW NO3MLUN
(nocnegHWn NIUMUT U3 CANCKA, YKa3aHHOro B HacTpolike «lpoBepsaTb
obs3atenbcTBa No BMaam AMMUTOB» ). [pn 3TOM 610KMPOBKA KOMUCCUN Ha
numuTte TO No 3a8BKe N ee crncaHne no cAenKe BCce paBHO BbIMOJIHAETCS

mobanbHas Onpegensetcs rnobanbHbIMM HAaCTPOMKaMM, YCTAaHOBIEHHbIMKN B «O6LWmMX
HacTpolika HacTponkax», Yactb 5 (cM. n. ). BbibpaHo no ymMonyaHuto

~ [Ha OTKNOYEHWE NPOBEPKN KOMUCCUKN Ha numuTte TO
HeTt HacTtpoitka He ncnonb3lyercs

MpoB. 3Hay. CKOpp. Mapxwu no
BCEM BMAAM NMMUTOB

Hactpolika noaaepxusaeTcs 4515 KIMEHTOB C TUNOM KPeaUTOBaHUSA «MNo
AVCKOHTaM» mnn «MO+»

FnobanbHas OnpepenseTcsa rnobanbHbIMM HAaCTPOKaMKN, YCTAHOB/IEHHLIMW Ha CTPaHuLe
HacTpolika «OrpaHunyeHuns Ha.../ HacTpolikn Map>XMHanbHOr0 KpeamToBaHus» (CM.
n. 23). 3Ha4YeHne No yMOYaHUIO
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[a

CoOoTHOLLEeHWEe CTOMMOCTU nopTdens n CKOPPEKTUPOBAHHOW Mapxu
NpoBepseTCcs Mo CNUCKY JIMMUTOB, NepevYncsieHHblX B HacTporke «lpoBepsaTb
obaszaTenbcTBa No BMAaM IMMUTOB», HAUYMHAA C BUAA IMMUTA, K KOTOPOMY
NpuBA3aH MHCTPYMEHT, KNacc UAnM KoA pacyeToB. NS Tekyliero
npoBepseMoro Buaa IMMUTa UCNoMb3yTCa HAabopbl AUCKOHTOB, €CNN Takne
OVNCKOHTbI HAaCTpOeHbl (MOXHO UCMNOMb30BaTb pa3Hble ANCKOHTLI B pa3pese
BMAOB JIMMUTOB).

Ecnu BkAto4eH napameTp « »,

TO COOTHOLLEHME MPOBEPSETCA NO BCEM AaTaM, HA KOTOpble Yy KJIMEHTA eCTb
X0TS 6bl OAMH IMMUT, HAYMHAsA C AaTbl pacyeToB NO onepauunu

HeT

CoOTHOLWEeHWE CTOMMOCTU NopTdens N CKOPPEKTUPOBAHHON MapXWu
NpoBepseTCcs TONbKO Ha IMMUTE NJIAHOBOM NMo3mumn (NOCNEAHUA IUMUT U3
CnucKa, yKasaHHoOro B Hactpomnke «lNpoBepsATb ob6a3aTenbCcTBa NO BUAAM
JIMMUTOB>).

Ecnu BktoyeH napameTp « »,

TO COOTHOLLEHME NPOBEPSAETCA ANS CaMOW NMo3AHeN AaTbl, HAa KOTOPYHO

Yy KneHTa ectb XoTs 6bl 0AVMH ANMUT

3anpeT Map>XuHanbHbIX
MOKymnoK

HacTporka nogaepxuvBaeTcs ANs KJIMEHTOB C TUMNOM KPeaAnTOBaHUS «MNo
ANCKOHTaM» nnmn «MO+».

Mpwn BkAOUEHHOW HacTponke, cepBep QUIK OTKNOHSET 3asBKM Ha NMOKYMNKY
MapXuWHanbHbIX 6yMar, nepeuncneHHblX B cnucke «ObecneyeHne» (cMm.

n. ), ecnu obbeM 3asBKM MpeBbIaeT TeKyLWnNin cBOBOAHbIN OCTaTOK
COB6CTBEHHbIX AEHEXHbIX CPeACTB KIMeHTa Mo Tery u BantoTe pacyeTos. Mpu
OTKJ/IIOYEHHOWN HaCTpoiKe Takas NpoBepKa He NPOU3BOANTCSA

FnobanbHas OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMKN, YCTAHOBIEHHBIMU Ha CTpaHuLue
HacTpolika «OrpaHuyenuns Ha.../ HacTponku Map>XuWHanbHOro KpeamToBaHus» (CM.
n. 23). 3Ha4YeHne No yMOTHYaHUIO
_ [Ja 3anpeTuTb MapXuHasbHble MOKYMNKW
Het PaspelwmnTb MapXuHanbHble MNOKYMNKK

Mcnonb3oBaTb nopTdenbHoe
ro

HacTpoika He nogaep>xxueaeTtcs

mobanbHas Onpegensetcs rnobanbHbIMU HAaCTPOMKaMmn, YCTAHOBIEHHbIMU Ha CTpaHuLUe

HacTpolika «YyeT onepaumin CpoYHOro pbiHKa» (cM. n. 18). 3HayeHne No yMOoNYaHuio
_ [a HacTpoiika He nopgaepxuBaeTcs

HeTt HacTpoika He nogaep>xxusaeTcs

MpoB. NpoA. akTuea 3a
HEeMapi. BaJl. KaK BblBOA
cpea.

HacTpoiika noaaepxmBaeTcst TONbKO A1 KIMEHTOB C TUMOM KpeanMToBaHUs
«MO ANCKOHTaM».

BkloueHne HacTpoKKN NO3BONSIET 3aNPeTUTL BbiCTaBEHME 3asBOK Ha
NpoAaxy aKTUBa, BXOAALLEro B o6ecrneyeHme, ecin UCNosIHEHME Taknx
3as1BOK NpuBOAMT K cuTyauun YAC < 1. TpeboBaHue 3anpeTa
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pacrnpocTpaHaeTcs Ha Takue NpoAaXu akTuMBa, B pe3yfibTaTe KOTOPbIX B
noptdenb KIMeHTa NpUXOAUT HEMapXuHanbHas BantoTa

rnobanbHas OnpeaenseTcsa rnobanbHbIMM HAaCTPOKaMKN, YCTAHOB/IEHHLIMU Ha CTpaHuLe
HacTporka «OrpaHunyeHuns Ha.../ HacTporKn Map>XMHasbHOro KpeamuToBaHus» (CM.
n. 23). 3Ha4YeHne No yMoa4YaHuio
_[da lMpoBepka ocyuwecTenaeTcs
HeTt lMpoBepka He ocyLlecTBnsgeTCH

KoHTponb onepauuni
PEMNO/PMC no oTyeTy Ha
WCNOJSIH.

Bkntoyaet nposepky onepauun PEMO mn PIMNC (c kogamm pacyetoB «S0» n
«B0») Ha nuMnTe TO Npu Nogade oTYETa Ha UCMOJSIHEHWE NepBOKM YacTu (Ans
caenok PEMO) u oTtyeTa Ha ucnonHexnue (ansa caenok Pric)

FmobanbHas Onpegensetcs rnobanbHbIMU HAaCTPOMKaMM, YCTAHOBIEHHbIMWU Ha CTpaHuue
HacTporika «OrpaHunyeHuns Ha.../ HacTpolrkn Map>XMHaibHOr0 KpeamToBaHus» (CM.
n. 23). 3Ha4YeHne No yMoa4YaHuo
_[da lMpoBepka ocywecTenaeTcs
HeTt lMpoBepka He ocyLlecTBnsgeTcH

PaccuntbiBaTh NMMUTLI AN
BHeOMpPXKEBbIX 3as9BOK

HacTpoitka BnunseT Ha onepauun PEMO c koaom pacuyetoB SO mn PINC c koaom
pacyeTtoB BO. Ecnu cnncok «Knaccel pacyeTta MMMUTOB A1 BHEOUPXKEBbIX
3as8BOK» (CM. M.
onepaumun no knaccam bymar, ykasaHHbIM B CNMCKe, MHaye — Ha onepaumu
Bcex knaccos PEMO un PINC ¢ yka3zaHHbIMM KOAAaMU pacyeToB.

Ecnu BbibpaHo 3HavyeHne «HeT», TO NpoBepKa AOCTAaTOYHOCTM CPEACTB Ha

) COLEPXWUT 3HAYEHMUS, TO HAaCTPOWKa BAMSAET TOJIbKO Ha

nvuMuTe TO Npu nogade 3as1BOK B YKa3aHHbIX PEXUMaxX He BbIMOJIHAETCS,
npoBepka n 610KMpoBKa IMMUTOB OCYLLECTB/ISIIOTCA TOIbKO Ha nMMmnTax T1,
T2 n T.4. PacyeTbl N0 caenke yuymTbiBalOTCS Ha nnMmnTtax T1, T2 u T.4. cpasy
npw 3aknyeHnn caenkm. Ha nummte TO npoBepka, 610KMpoOBKa MU CnucaHue
CpPEeACTB MPOU3BOAATCA MPU nogadye oTyeTa No CAenKe AJ19 UCMOSTHEHNSA U ee
NOATBEPXAEHMWN OTHETOM CO CTOPOHbI NapTHepa.

Ecnu BbibpaHo 3HauyeHne «[la», To Ha Buaax numMutoB T0, T1, T2 n 1.4.
nposepka n 610KMpoBKa CpeACTB NMPOU3BOAATCA NMPU Nojade 3asBoK

B YKa3aHHbIX pexunmax. PacueTbl no caenke gns nummntos T1, T2 n T.4.
NpOMN3BOASTCSA HEMOCPEACTBEHHO MPW 3aK/IloUYeHUn caenku, a gnas nummta T0
- Npu NoaATBEPXAEHUM 06eMMN CTOPOHaMM CAENKN AJ1S1 UCMONTHEH NS

Fnob6anbHas Onpegensetcs rnobanbHbIMKU HAaCTPOMKaAMKN, YCTAaHOBIEHHbIMU Ha CTpaHuue
HacTpolika «06uwure napameTpbl» B pasaene «O6wme HacTponkm bubnmnotekn. Yacto 3»
(cm. n. ). 3HayYeHne No yMosYaHuto
_ [a MNpoBepka OCyLULeCTBASETCS
Het lMpoBepka He ocyLlecTBAsSeTCA
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Knaccbl pacyeTta MMUTOB ANs
BHebUpX. 3a89BOK

CnncoK KNaccoB MHCTPYMEHTOB (4epes 3ansaTyto), Mo KOTOPbIM
OCYyLLeCTBNSETCS NpoBepka AOCTAaTOYHOCTU CPEACTB Npu nojaye 3asiBoK
PEMO wm PMNC (c kogamMu pacyeToB «S*» n «B*»). [poBepka oCyLLeCTBASETCA
Npu BKOYEHHOM 1axke «PaccumTbiBaTb IMMUTBI 4715 BHEOUPXKEBbIX
3a8BOK» (CM. n._15). ECAm CNMCOK KNaccoB He 3ajaH, npoBepka
[OCTaTOYHOCTM CpeACTB BbINOSIHAETCS MO BCEM Klaccam

_ nobanbHas Onpepensetcsa rnobanbHbIMM HAaCTPOMKaMK, YCTAHOBNIEHHLIMU Ha CTpaHuLue
HacTporka «Knaccbl» (cM. n. 7)

_ 3apaHHOe MNMone Ans ykasaHus CrnmMcKa KNacCcoB MHCTPYMEHTOB Yepes 3anaTyo
3Ha4veHue

HeTTUHr pucka BantoTHbIX
No3unLUMn B CKOpP. Mapxe

BkntoyeHve HaCTpOMKM NO3BONSET UCNOMIb30BaTbL 0COOYI0 OMUKY yyeTa
BaJIIOTHbIX MO3ULUNI B CKOPPEKTMPOBAHHOW Mapie, Npuv KOTOPOW pUCK
TeKyLlen BantoTHOM NO3MLMN KOMMEHCUPYETCH 3a CYET yUeTa 3TOro pucka B
OLeHKe NoTeHuManbHOM NO3ULUMKN MO MHCTPYMEHTY 3as8BKM C 60bWINM
AVCKOHTOM.

HacTpolika npuMeHsieTcs TONbKO AN KIIMEHTOB C TUMOM KpeaUTOBaHUSA «ro
OVCKOHTaM».

[aHHbI anropnt™ He cneayeT UCNoNb30BaTb AN UHCTPYMEHTOB, KOTOpbIe
TOPrylOTCA B Pa3sHbIX peXuMax TOpPros B pa3HbiX BantoTax. KoppekTHOCTb
pacyeToB npu paboTe ¢ TaKUMU MHCTPYMEHTaMWN He rapaHTUpyeTCcs.
[aHHasa HacTpoika He NoaAepXnBaeTcs ANa onepaunmin B pexmnMax Topros,
yKa3aHHbIX B HaCTponke «BecTn AeHexHble No3uLMn B paspese BaloT» Ha
cTpaHuue «Knaccol» (cm. n. 7)

FnobanbHas OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMN, YCTAHOBIEHHBIMU Ha CTpaHuue
HacTpolika «OrpaHunyeHuns Ha.../ HacTpolrkn Map>XMHanbHOr0 KpeamuToBaHMs» (CM.
n. 23). 3Ha4YeHne No yMOT4YaHUIO
~ [Ha HeTTuHr ocywecTenaercs
HeTt HeTTuHr He ocylwecTBaseTcs

OnpeaeneHne cTaBkM puUcka
dbtouepca u3 N0

MapameTp MOXET MCNoNb30BaTbCa ANa onpeaeneHus auckoHTos KLU, no
dbloyepcam ncxoas ns pasmepa N0, TpaHCIMPyeMoro TOproBoM CUCTEMOMN.
[Ons nonoXxuTenbHoOM nNo3uunm ncnonbsyetcs FO nokynaTtens, Ans
oTpuuaTtenbHon — MO nNpogasua.

Ecnn 3apaHa HacTpoiika «

» (cM. N. 23) 1 pblHOYHas LUeHa dbloYepca N0 MOAYJO HUXKE
3a[aHHOr0 B HAaCTPOMKe 3HayeHus, To ANs onpeaeneHns CTaBkn pucka
dbloyepca NCnonb3yeTcsl 3Ha4YeHWe LeHbl, 3a4aHHOe B HaCcTponKe.

Mpn HEBO3MOXHOCTU pacyeTa ANCKOHT KL cunTtaeTcs paBHbiM 1.
PaccuntaHHOe 3HaueHMe MOXET NUCMONb30BaTbCs AN pacdeTa 3PPeKTUBHbBIX
AVNCKOHTOB.

MoaoaepxmBaeTcsl TONbKO A7 KJIMEHTOB C TUMNOM KpeaAnToBaHusa «MO+».
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HasHauyeHue

HacTtporika nmeet 6osiee BbICOKUI NPUOPUTET OTHOCUTENBHO rnobanbHOM
HaCTpOMKM, 3a4aBaeMoi Ha cTpaHuue «OrpaHnyeHns Ha.../ Hactpoiikm
Map>XWHaNbHOIo KpeaAnToBaHusa» (CM. n. 23)

rnobanbHas Onpepensetcsa rnobanbHOW HAaCTPOMKOW, YCTAaHOB/IEHHOW Ha CTpaHuue

HacTpolka «OrpaHnyeHus Ha.../ HacTponku Map>XuHanbHOro KpeanToBaHmsa» (CM. n. 23)
_[da Mcnonb3osaTtb O

HeTt He ncnone3osatb N0

KoaddurumeHT ans pacyeTta
MWUHUMaNbHOM MapXu B CXeMme
MO+

KoaddurumneHT ansa pacyeta MMHUManbHOMW MapXxun B cxeme «M+»,
O pacueTe MUHMMaNbLHOW MapXu CM. B K M. 23. 3HayeHue no
yMmonyaHuio: «0,5»

Tvin HETTUHIa MO YMONYaHUIO
B MO+

Tvn HETTUHIra PUCKOB MO YMOJTHAHUIO A1 MHOXECTB MHCTPYMEHTOB
C 3aBMCMMbIMUK LeHaMn B cxeme MA+. MpuoputeT BbibOpa TMNa HETTUHIA CM.
B kn. 8.9

_ nobanbHas Onpegensetcs rnobanbHbIMU HAaCTPOMKaMmn, YCTAHOBIEHHbIMWU Ha CTpaHuLe
HacTpolika «OrpaHuyeHuns Ha.../ HacTpoiku Map>XWHanbHOro KpeamuToBaHus» (CM.
n. 23). 3Ha4YeHne No yMoA4YaHuo
_ MonyHeTTuHr TpeboBaHunsa kK obecneveHnio oNpeaensaTCs Kak MakCMMarnbHas BeNMYmMHa
puUcka Mexay CyYMMapHbIMW OLEeHKaMM NONOXUTENbHbIX U OTpUUATENbHbIX
No3MUMN NO aKTMBAM MHOXeCTBAa
HeTTnHr TpeboBaHusa kK obecneveHno onpeaensaTCs NO CYMMapHOM OLEeHKe BCeX

aKTMBOB MHOXeECTBa

AKTUBbI B pa3HbIX BasoTax
B MHOXecTBax MO+

Mpu3Hak AOMNYCTUMOCTM BKJTIOUYEHMS aKTMBOB C Pa3/iNyaloWMMNCS BantoTamMm
pUCKa BO MHOXECTBa MHCTPYMEHTOB C 3aBMCUMbIMU LIeHaMK B cxeme «MI+>».
Mpwn ncnonb3oBaHMN NapameTpa He rapaHTupyeTtcs cobnogeHne TpebosaHui
Yka3zaHusa BaHka Poccumn N° 6681-Y.

HacTpoitka nMeeT 60nee BbICOKMI NMPUOPUTET OTHOCUTENIBHO rnobanbHOM
HaCTpOWNKM, 3a4aBaeMoi Ha cTpaHuue «OrpaHnyeHuns Ha.../ HacTpolikm
Map>XWHaNbHOIo KpeanToBaHusa» (CM. nN. 23)

mobanbHas Onpegensetcs rnobanbHOM HACTPOMKON, YCTaHOBNEHHOW Ha CTpaHuue
HacTpolika «OrpaHunyeHuns Ha.../ HacTpolrkn Map>XMHanbHOro KpeamuToBaHMS»
(cM. n. 23). 3Ha4yeHMe N0 YMOSTYAHUIO
~ [a BkntoyaTb aKTMBbI C LEHON B pasHbIX BasiloTax BO MHOXECTBa
Het He BKIIOYaTb aKTMBbI C LLEHOW B pa3HbIX BaaloTax BO MHOXECTBA

3anpeT onepaumii npu
OTCYTCTBMM NIMUMUTA
no AeHbram

Mpu3Hak 3anpeTta BbiCTaBsieHUs 3a89BkU (B T. Y. 3asiBKM 3aKpbITUS NO3MUUK),
3aTparvBeatoLlein BasnTy, N0 KOTOPOM Y KIMEHTa He 3a4aH NMMUT.
HacTtpoiika nMeeT 6onblinii NpuopuUTET, YEM HacTpolka «[lpedukc koaa
KnneHToB» (CM. n. 9)
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HasHauyeHue

rnobanbHas Onpepensetcsa rnobanbHOW HAaCTPOMKOW, YCTAHOB/IEHHOW Ha CTpaHuue
HacTporka «Obwune napameTpbl» Ha BkNagke «4YacTtb 3» (cM. n. ). 3HayeHune
Nno yMOJIYaHMUIO
_ [Ha BbicTaBneHne 3asgBKK 3anpeweHo
Het BbicTaBneHne 3as9BKN pa3peLleHo

MHdopMmnpoBaTb KJIMEHTOB
O HEernoKpbITOM NO3NLUNK

YnpasneHue MHOOPMUPOBAHMEM KIIMEHTOB O MOTEHLMANbHON HEMOKPLITOM
no3nuum

FnobanbHas OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMKN, YCTAaHOBIEHHBIMU Ha CTpaHuLue
HacTporka «OrpaHunyeHuns Ha.../ HacTporKn Map>XMHasbHOr0 KpeamuToBaHUS» (CM.
). 3HayeHne No yMosYaHuio
Ja NHdopMmMpoBaHme KIIMEHTOB NpUMeEHSeTCs
HeTt NHdopMmnpoBaHne KIMEHTOB He NPUMEHSETCA

Bknaaka «Koad. no 6ym.»

Cnuncok ko3 dUUNEHTOB no
bymaram

HacTtpoika ko3 dUUNEHTOB KpeanToBaHUSA pecypcamu npu Npoaaxe wuim
NoKyMnKe COOTBETCTBYIOLLEro MHCTPYMEHTa, a Takxke ANnS 3a4aHus
MakcMManbHOro pasmepa obecneyeHus no AaHHon 6ymare

_ bymara NaoeHTndukatop (KOA) MHCTPYMEHTA
_ Long KoadduruneHT oueHKN AMHHOM NO3ULUK MO AAHHOMY UHCTPYMEHTY
_ Short KoadduruneHT oueHKN KOPOTKOM NO3NLMKN N0 AAHHOMY UHCTPYMEHTY
_ 06. Long MakcuManbHbI pasMep No3vuMmn No AaHHOW byMmare, yunTbiBaeMbI B
obecneyeHnn MapXuHanbHbIX CAEMNOK, B BaJlOTE MHCTPYMEHTA
06. Short MakcuManbHbI pa3Mep KOpOTKOM No3umumu rno AaHHon byMare, B BantoTe

WHCTPYMEHTa

% OTK/. AUCK.

MapaMeTp KOHTpPONS YCNOBMIA ANS 3as8BOK B pexume PEMO-M,
yCTaHaBMBalOLWLNIA:

MakcunManbHoe OTKI0HEHNE B % MeXxAy HayalbHbIM
OVCKOHTOM U HUXHUM ANCKOHTOM AN 3asBOK Ha MOKYMKY;
MakcuManbHoe OTKNOHeHNE B % MexXay HavasibHbIM
OVCKOHTOM M BEPXHUM ANUCKOHTOM AJ1s1 3as9BOK Ha NMpogaxy

Bknaaka «uck. no 6ym.»

BbazoBble 3HaueHus

KO3(pPMUMEHTOB ANS pacyeTa

ANCKOHTOB

YcTaHOBKa 3Ha4yeHui KoadhPnLUMeHTOB, KOTOPbIE UCMOMb3YHTCS
npu onpegeneHnm aPeKTUBHbBIX ANCKOHTOB M OTHOCUTENbHbLIX CTaBOK
puCKa, ecnn Ansl MHCTPYMEHTA He 3aAaHbl CO6CTBEHHbIE KO3 DULIMEHTDI

K long

KoaddbuumneHT ansg annHHon nosmumn. lonyctuMas obnacTtb 3HadeHun: [0;
100]
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MapameTp HasHauyeHue
K short KoadduumneHT Ans KopoTkor nosvunun. lonyctnmas obnacte 3HayeHui: [0;
100]
K relative KoaddurumneHT Ans oTHOCUTENbHOW CTaBKM pucka. Jonyctumas obnactb

3HaueHun: [0; 100]

Cnncok ANCKOHTOB Mo
6ymaram

YcTaHOBKa ANCKOHTOB KpeaMTOBaHUS pecypcamum npu npojaxe Wuan nokynke
no Bbl6paHHoOM 6ymare. HacTpoika npMMeHsieTcs AN KIMEHTOB C TUMOM
KpeauMToBaHUs «no AUCKOHTam» unun «MA+». NoapobHee cM. B M.

Ecnv ana numutos Buaa T1, T2 n T.4. ANCKOHTbI Ha BKNaake «AWUCKOHTbI Mo
6yMaramM» He yCTaHOBJIEHbI, TO UCMOJIb3YIOTCHA AUCKOHTbI, YCTaHOB/IEHHbIE Ha
[aHHOWM BKnaake ans numuta smaa TO. Ecnm aAuckoHTbl ang nnmuTta suaa 10
He yCTaHOBJIEHbI, TO UCMOJb3YOTCA rnobanbHble ANCKOHTLI. Mpuoputet
HacTpoeK AMCKOHTOB no bymaram cM. B M.

_ WHcTpymeHT NaeHTndunkatop (Koa) MHCTpyMeHTa. Ang dbovepcoB NpyM UCNONb30BaHUN
cxeMbl «MA+» B KayecTBe 3HavyeHns MoxeT 6bITb 3aaaH npedukc B dopmaTe
«<npepurc>*»

_ Along 3HauyeHune anckoHTa 6pokepa AN AJIMHHON NO3ULUMKU MO AAaHHOMY
WHCTPYMeHTYy. Ecnu 3HaveHune koadbdurumeHTa He ykasaHo, NpuHMMaeTcs
3Ha4yeHme No ymon4daHuto, pasHoe 0

_ O short 3Ha4veHue gnckoHTa 6pokepa A1 KOPOTKOM MO3NUMK NO AAHHOMY
WHCTPYMeHTYy. Ecnu 3HaveHune koaddurumeHTa He ykasaHo, NpuHMUMaeTcs
3Ha4yeHne no ymonyaHuoo, pasHoe 0

_ O min long 3HayeHMe MMHUMaNbHOro AUCKOHTa 6pokepa ANnsa ANIMHHOM NMO3nUMK No

[aHHOMY MHCTPYMEHTY. ECnun 3HaueHne ANCKOHTa He yKasaHo, NpUHUMaeTCs
3HayeHMe No ymon4yaHuio, pasHoe 0

[ min short

3HayeHne MMHMMaNbHOIro AMCKOHTa Bpokepa A/ KOPOTKOWM Mo3numm no
AAHHOMY MHCTPYMeHTY. ECnun 3HayeHne AMCKOHTa He ykasaHo, NpMHUMaeTCs
3Ha4yeHme No ymon4daHuto, pasHoe 0

K long

KoadULMEHT CTaBKN pUCKa ASIMHHON NO3ULUKN MO AAHHOMY UHCTPYMEHTY

K short

KoahdULMEHT CTaBKMN pUCKa KOPOTKOM MO3ULUKU MO AAHHOMY UHCTPYMEHTY

BantoTa pucka

Koa BantoTbl pucka. lNo ymMonyaHuio napamMeTp He 3a4aH

_ ObecneyeHne Mpu3Hak yyeTa B obecnevyeHnn oINHHbIX MO3MUMIA MO MHCTPYMEHTaM, Ans
KOTOPbIX YCTaHOBMEH 3anpeT Ha obpa3oBaHMe HEMOKPbITbIX MO3ULNNA.
JoCcTynHO Ansa pefakTmpoBaHus, ecnn B npusHake «KopoTkas nosmumsa»
3a4aHo «HeT». BO3MOXHble 3Ha4YeHuns:
«HeT» (N0 yMOn4YaHUi0) — He NPUHUMAETCS;
«[a» - npnHnMaeTcs
KopoTkas Mpu3Hak gonycTtuMmocTn o6pasoBaHns KOPOTKOM No3mumun. Bo3MoxHbie
nosunums 3Ha4yeHus:
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HasHauyeHue

«HeT» (N0 ymMoOn4aHuio) — 3anpeLleHo;
«[la» — paspeLleHo

Bknaaka «YpoBeHb pbIHOYHOMO

pucka»

YpoBeHb CTaBKW PbIHOYHOIO
pucka no Knaccam

Onana3oH ncnonb3yembix AMCKOHTOB KL, B paspese KnaccoB OLEHKH.
HacTpoika nocTtynHa Tonbko ana numutoB Buaa T0. [Ang 3agaHunsa gnanasoHa
CTaBKM pucCKa Ansa BantoT ncnonbdyetcsa knacc «CROSSRATE», aonsa akTueBoB
ApYrux TUMOB — Kflacc oueHku. Ecnm knacc, B KOTOPOM OLeHMBaeTCs
MHCTpyMeHT (unun knacc «CROSSRATE» B cniyyae BantoTt), He gobaBrieH B
[aHHYI0 HAaCTpPOWKY, TO AMana3oH onpeaenseTcss HacTPOMKOWn

YpoBeHb CTaBKMU

Homep amanasoHa auckoHToB KL. Bo3MoOxHble 3HaueHusa: oT 0 go 255.
Heob6xoanMo ykasbiBaTb HOMEp Anana3oHa ANCKOHTOB KL,
COOTBETCTBYHOLWMA HOMEPY B HAaCTpolKax MHTepdenca, KOTopbIn
TpaHcnupyeT TpebyeMble Ans pacyeTa MapXXuMHasbHbIX NOKa3aTenen CTaBKM.
Ecnn B HeCKONbKNX MHTepdencax TpPaHCINPYOTCAS ANCKOHTbI MO OAHUM U TeM
XX€ WHCTPYMEHTaM, TO B HacTpoMKax AaHHbIX MHTepdeNncoB creayeT 3a4aTb
pa3Hble HOMepa AMana3oHoB, a B HacTpolkax bnbnmortekn pacyeta NMMUTOB
yKasaTb HOMep, KOTOpbIK 6yaeT MCNOb30BaThCA AJ15 pacyeTa nokasartenen
noptdenen KIMEHTOB

Cnuncok knaccos

CnucoK KNnaccoB Yepes 3anaTyto

Bknagka «Teru ans pex. Topr.»

Teru pacyeToB ANa peXxnmMoB

TOpros

HacTpoiika cOOTBETCTBMSA TErOB pacyeToB M KNacCOB MHCTPYMEHTOB.
HacTpoiika umeeT 6onee BbICOKUA NPUOPUTET MO CPaBHEHMUIO C aHANOMMYHOM
HaCTPOWMKOM Ha cTpaHuue «[pyrue napameTpbl»

Ter pacuyéToB

Cnucok Teros. I'Iop,po6Hoe onucaHune HaCTpOVIKM M CMUCOK 3HAYeHWNIM
no ymosi4yaHuMto CM. B

Cnuncok Kknaccos

CnunCcoK KNaccoB MHCTPYMEHTOB AJ19 AAHHOIO Tera pacyeTos, paBﬂ,e}'IEHHblﬁ
3anAaTbiMU

Bknagka «Teru, onp. No Koay UHCTp.»

Terun, onpegensieMble NMo kogdy HacTpoika COOTBETCTBUSI TEFOB PACYETOB U KOAOB MHCTPYMEHTOB.

NHCTpYMEHTa

HacTtpoiika umeet 6onee BbICOKUIA NPUOPUTET MO CPaBHEHMUIO C aHANOMNYHOM
HaCTPOWMKOM Ha cTpaHuue «[on. Tern pacyeTos»

Tern Cnuncok Teros
Cnncok Koabl MHCTPYMEHTOB, pa3aefieHHble 3anaTbiMU, NO3ULMK MO KOTOPbIM
MHCTPYMEHTOB  BKJ/IHOHAKTCHA B pacyeT BXOASLWEro n TeKyLwero JMMUTOB N0 3alaHHOMY Tery

pacyeTtoB, HanpuMmep, «LKOH, RTKM»

Bknaaka «Koppensums Mexay MHCTPYM.»
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Koppensauusa mexay
WHCTpyMeHTamMu

NHanBMAyanbHble HACTPONKN 3aBUCUMOCTEN MeXAy UHCTPYMEHTaMU.
Ncnonb3ytoTcs, ecnmn napameTp «Mcnosb3oBaTh KOPPENSaUNIO Mexay
WHCTPYMEHTaMn» MMeEeT 3HadeHne «[a». MNapaMeTpbl 3a4a0TCA aHaNOrM4YHO
rnobanbHOM HACTPOMKE, PacrnosIOXEHHOM Ha CcTpaHuue «MHCTpyMeHTbI» (CM.

n. 8)

Bknagka «CueTta eanH. 6yM. nosmuum»

CueTa eanH. 6yM. Nosnumnm

HacTpolika npefHasHayeHa A/ CYMMUPOBaHUSA NMO3ULUIA NO UHCTPYMEHTaM
(C y4yeToM 3HaKa) C pasHbIX TOProBbIX CYETOB MpU pacyeTe NoKynaTelbHOM’
CNOCOBHOCTH.

HacTponkun ncnonb3yroTcs, ecnn napameTpy «Mcnonb3oBaTb eauHYI0
6YMaXKHYI0 MO3ULMIO» MPUCBOEHO 3HavyeHne «[da»

Tern

Ter pac4yeToB, Hanpumep, «EQTV»

Cnncok cyeToB

CrnncokK TOproebIX CHETOB Yepes 3anATyro. JonycTMMO UCMO/b30BaHMe
npedunkca, Hanpumep «LO1*»

Bknaaka «[puB. knaccoe K BUAAM JIMMUTOB>»

lMpuBSA3Ka KNaccoB K BUAAM
JTNMUTOB

HacTpolika npegHasHavyeHa AN MHAMBUAYAIbHOW HAaCTPOMKN COOTBETCTBUS
MexXAy BuAaMu NMMUTOB M KNnaccaMu LUeHHbIX bymar ana onpeaeneHuns smaa
nMUTa TekyLlen onepaunun, aHanormyHo rnobanbHON HacTponke Ha
cTpaHuue «06bwmne HacTponkm 6ubnuotekun. Yactb 5» (cm. n. ).
MpuopuTteT HacTpoek «lMpunBs3ka NHCTPYMEHTOB K BUAAM IMMUTOB>,
«[punBsA3Ka KNaccoB K BMAaM NIMMUTOB» N «lpuBaA3Ka KOAOB pacyeToB K
Knaccam v Buaam JIMMUTOB» CM. B

Bua numunta

Bua numuta. [lonyckaeTcs BBOA 3HAYEHUN, HAUYMHAOLWMXCS C TAaTUHCKOro
cuMBONa «T», 3a KOTOPbIM CneayeT HeoTpuuaTesibHOe Lenoe 4nucno. Buabl
JIMMUTOB YKa3blBalOTCHA B NOPsSAKE UX BO3pacTaHUs. 3HadeHue no
yMoOn4aHuio: «TO»

Knaccbl

CnunCcoK KNaccoB MHCTPYMEHTOB, NEpPEeYNCIEHHbIX Yepes 3andaTyto

Bknagka «lpuB. MHCTP. K BUAAM JTMMUTOB>»

lMpuBs3Ka MHCTPYMEHTOB
K BUAAM TMMUTOB

HacTpoika npegHasHavyeHa AN MHAMBUAYANIbHOW HAaCTPOMKN COOTBETCTBUS
WHCTpYMEHTa M BUAa IMMUTA, Ha4YMHas C KOTOPOro OTpaXaeTcs onepaums,
aHanorn4yHo rnobanbHON HacTpoWKe, ONMMCAHHOM Ha CTpaHuue
«NHCTpyMeHTbI» (CM. M. ).

MpuoputeT HacTpoek «lpuBsi3Ka UHCTPYMEHTOB K BMAAM IMMUTOB>»,
«[punBs3Ka KNaccoB K BMAaM NMMUTOB>» U «lpuBaA3Ka KOAOB pacyeToB K
Kflaccam v BUAaM JIMMUTOB» CM. B

HacTpolika He yunTbiBaeTCs, eC/in BKIIOUYEH NapaMeTp «

>
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Bua numuta

Bua numuTta. JonyckaeTcs BBOA 3HAUYEHMIN, HAYMHAIOLWNXCS C IATUHCKOrO
CUMBONAa «T», 3a KOTOPbIM C/legyeT HeoTpuuaTenbHOe Lenoe 4ncno. Buabl
NMMUTOB YKa3blBalOTCA B NOPSAKE UX BO3pacTaHUs.

Ecnu B KayecTBe 3Ha4YeHUa UCNOSb30BaHa Nycras CTpoka wnu BuA IMMuTa,
KOTOpbI He 3afaH HacTpolikol «lpoBepsaTb 06a3aTenbCcTBa NoO BMAaM
JIMMUTOB>», MPU COXPAHEHUM HaKaTUeM KHOMKKN «[puUHATL» BblAaeTcs
COOTBETCTBYIOLLEE NpeaynpexaeHne; COXpaHeHne 1 3aKpbiTUe OKHa
peaakTopa oTMeHseTcs. Ecnu He 3aAaHbl MHCTPYMEHTLI, CTPOKa CoXpaHsaeTcs

MHCTPYMEHTbI

CnnCOK MHCTPYMEHTOB, NepevyncsieHHbIX Yepes 3angaTyo

Bknaaka «[puB. KoA4. pacy. K Knacc. u Buf. nMm.»

lMpuBA3Ka KOA4OB pacy. K
Kfaccam 1 BuaaM JIMMUTOB

Hactponka npegHasHavyeHa AN MHAMBUAYaANIbHOW HAaCTPOMKN COOTBETCTBUS
KOAOB pacyeToB BUAY SIMMUTa U KjlaccaM, aHanorMyHo rrnobanbHoMm
HaCTpoWKe, onMcaHHOM Ha Bkagke «Knaccol» (cMm. n. 7).

HacTpolika ncnonb3yeTcs TOIbKO AN aApPECHbIX PEXMMOB TOProB U PeXnMoB
PENO c LK.

OaHa v Ta xe napa 3HadeHun «Kop pacyétos»—«Knacc» He MOxXeT 6bITb
nocTasfieHa B COOTBETCTBME pa3HbIM BMAAM IMMUTA.

MpuoputeT HacTpoek «[puBsA3Ka UHCTPYMEHTOB K BUAAM JIMMUTOB>»,
«[punBsA3Ka KNaccoB K BMAaM NIMMUTOB» U «lpuBaA3Ka KOAOB pacyeToB K
Knaccam v Buaam JIMMUTOB» CM. B

HacTpolika He yuYnTbIBaeTCs, ecnum BKIOYEH napameTp «

»

Bua numuta Bua numuTta. [lonyckaeTcs BBOA 3Hal-IEHVIl71, HauynHarWnxca C N1aTtUMHCKOro
CuMBONa «T», 3a KOTOPbIM cneayeT HeoTpuuaTesibHoe Lenoe 4nucno. Buael
JNMUTOB YKa3bIBalOTCA B NopaaKe X Bo3pacTtaHud

Knaccsbl CnnCoK KNaccoB MHCTPYMEHTOB, NepPEeUYNCNIEHHbIX Yepes 3andaTyo

Koabl pacuétoB CrnMCOK KOOB PacyeToB, MepeUYnCcieHHbIX Yepes 3ansaTyto

Bknaaka «Knaccel co cnncaHmem cpeacts B TO»

Knaccel co cnncaHnem
cpeacts B TO

HacTporka ncnonb3syeTca Ans onepauui, KOTopble yYUTbIBAIOTCS Ha BUAax
NMMKUTa, OTNMYHbIX OT TO.

Ecnu knacc onepauuu ykasaH B HacTpolike, TO MO cAesfikaM, COBepLlaeMbIM
K/IMEHTOM C MHCTPYMEHTaMu 3Toro knacca, 6710KMpoBka U cnvcaHue akTMBOB
AOMOJTHUTENBHO NPOU3BOAATCA Ha BCEX NMpeablaywnx snaax JIMMnTa,
HaumHas ¢ TO. 3auncneHme aKkTMBOB Ha AONOJIHUTENbHbIE BUAbI TMMUTA NpU
3TOM He NMpouM3BOAUTCS.

Hanpumep, Ha Buaax nMmuTa, NpeALlecTBYOWNX TeM, FAE YUNTbIBAIOTCSH
onepauunn, anga caenokK NoKynkn npon3BoanTCA TOJIbKO CNCaHUe AeHEeXHbIX
CpeacTB C No3MuMm No AeHbram (6e3 yyeta kommccm 6pokepa u TOproeon
CUCTEMbI), @ ANS CAENOK NMPOAAXM — TONbKO CrMCaHMe KONMYecTBa B CAenKe
C NO3MLNKN MO UHCTPYMEHTY.
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JonyckaeTcs ykasbiBaTb TO/IbKO Kiacchl cnoT- u PMC-onepauni

Ha POHAOBOM pbIHKE, @ TaKXe Kiacchl C npu3Hakom OMS.

HacTpolky Henb3a ncnosib3oBaTb COBMECTHO C HACTpoMKon «lpoBepAaTb
3Ha4YeHne CKOPPEKTMPOBAHHON MapXu No BCEM BMAAM JIMMUTOB>», eC/in
npeanonaraeTcsa coBeplleHme onepaunii ¢ pacyetammn B TO

Bknagka «MHoXecTBa € 3aBUCUMbIMU LleHaMu»

MHoXecTBa MHCTPYMEHTOB ¢  [laHHasa HacTpoWka no3sonset 06beAMHUTbL MHCTPYMEHTbI C 3aBUCUMbIMK

3aBUCUMbIMW LieHaMun LeHaMu, BbIpaX>X€HHbIMU B OAHOW BanioTe, BO MHOXECTBA C Liesibl0 CHUXKEHUS
pa3sMepa Mapxu npu paboTe no cxeme KpeamtoBaHusa «MA+». Ho ecnu
BKJIIOYEH MapameTp « », TO BO
MHOXeCTBa MOryT 6biTb 06beANHEHbI MHCTPYMEHTHI, LieHa KOTOpbIX
BblpaXeHa B pasHbIX BastoTax.
HacTtpoiika nMeeT 6onee BbICOKMI NPUOPUTET OTHOCUTENBHO rnobanbHOM
HaCTpoOWNKM, 3a4aBaeMoit Ha cTpaHuue «MHCTpyMeHTbI» (cM. n. 8.9)

MHoxecTBa B HaCTDOVIKe onpeaenarTca MHOXeCTBa MHCTPYMEHTOB C 3aBUCUMbIMU
LueHaMu

HavMmeHoBaHne HauMeHoBaHme MHOXecTBa. MOXeET codepxaTb NaTUHCKME 6yKBbl U LN@PbI
6e3 npobenos. O6s3aTenbHbI NapaMeTp

BazoBbIn Koa MHCTpyMeHTa, OTHOCUTE/IbHO KOTOPOro onpeaensieTcs puck. basosbin

MHAMKaTOp WHANKATOP BXOAMT BO MHOXECTBO MO YMOJIYAHMIO, MPU 3TOM AN Hero
3aBUCUMOCTb BCerga npsMas, a oTHoOCMTesIbHasA CTaBKa puUCcKa paBHa HyJso. B
KauyecTBe 6a30BOro MHAMKATOPa MHOXECTBa MOXET 6bITb YKa3aH TOJIbKO
Map>XWHanbHbIM akTue (B ToM yncne dbiodepc). Ecnm 6a3oBbin nHANKATOP
MHOXEeCTBa HEMapXXWHaseH, TO HACTPOMKN Takoro MHOXEeCTBa
HE YyUYNTbIBAIOTCS, A8 KaXXA0ro akTMBa MHOXECTBA PUCKU pacCHUTbIBAOTCS
OTAESIbHO, KaK paccyMTbiBalOTCA A8 aKTMBa, HE BKJIIOYEHHOIro BO
MHOXeCTBO. NoapobHee 06 orpaHNYEHNAX CM. kK n. 8.10

Tvn HeTTMHra  Twun HEeTTUHra pUCKOB MeXAy akTMBaMn MHoXecTsBa B cxeme MA+.
BO3MOXHbIe 3HAaYEHUS:

«[1o ymonuaHuio» (No yMon4yaHuio);

«[MonyHeTTMHr» — TpeboBaHua K obecneyeHunto onpeaenstoTcs

KaK MaKcMMasibHasa BeIMYMHa puUcka mMexay CyMMapHbIMU

OLLEHKAMW NOJIOXUTENbHBLIX N OTpULaTenbHbIX MO3ULNI

Nno akTUBaM MHOXEeCTBa;

«HeTTuHr» - TpeboBaHMa K obecneyeHuno onpeaenstoTca no

CYMMapHOW OLUeHKe BCeX aKTUBOB MHOXeCTBa.

MpuopuTteT BbIbOpa TUNa HETTUHIa CM. B K n. 8.9

ABTOMaTM4YecKoe BK/loYeHWE B ABTOMaTM4ecKoe BKJII0YEHNE BO MHOXECTBO MPOU3BOAHbBIX MHCTPYMEHTOB,

MHOXECTBO CPOYHbIX KOTOpble OCHOBaHbl Ha 04HOM 6a30BOM akTuBe. BkitovaloTcs:

KOHTPaKTOB _ Obtoyepchbl Ha 6a30BbIN aKTMB, ABASIOWMIACS 6a30BbIM
WHOVMKATOPOM MHOXeCTBA;
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OnumoHbl Ha dblovepc, aBnSWMNCa 6a30BbIM MHANKATOPOM
MHOXECTBa;

OnumoHbl Ha dblodepcbl Ha 6a30BbIM aKTUB, ABSKOLWNIACS
6a30BbIM MHANKATOPOM MHOXECTBA

KoaddurumeHT noporosom 3HayeHuMe Ko3ddurumMeHTa NOPOroBo MapxXxu Ans onunMoHoB B cxeme M+, B

Map>u Ass onuMoHOB npoueHTax. Ecnm 3HaueHue 3aaaHo, TO OHO nepeonpeaenseT 0AHOMMEHHYO
HaCTpoOWNKy, KoTopas 3agaHa B n.

. Jonyctumasa obnactb 3HaueHui: [10; 100]

CocTaB MHOXeCTBa

NHCTpyMeHT CnncoK KOAOB MHCTPYMEHTOB, BXOASALWNX BO MHOXeCTBO. OANH UHCTPYMEHT
MOXXET BXOAUTb TOJIbKO B O4HO MHOXECTBO

OTHocuTenbHas CraBka pucka oTHOCUTENbHO 6a30BOro MHAMKaTopa. 3ajaeTcs B 405X
CTaBKa pucka €AVHULbI C TOYHOCTbIO 8. BO3MOXHbIE 3HaueHuns: ot 0 4o 1. 3HayeHme no
YyMOSTHaHUO: «1»

3aBUCNMOCTb HanpaeneHue 3aBUCMMOCTU. BO3MOXHbIE 3HAUYEHMNSA:
«lpamasn»;
«Ob6paTHasa»
CueHapun U3MeHeHns CueHapun U3MEeHEHUS BONATUILHOCTU AS1S pacyeTa PMCKOB MO OMuMOoHaM.

BOJIATUIBHOCTU A/1st ONUMOHOB [laHHas HacTpoWka nepeonpeaensieT CoOOTBETCTBYHOLLYO robanbHyto
HaCTpOWKy B M.

BO3MOXHble 3HaYeHus:

Ecnn ogHO 13 3Ha4yeHW 3agaHo, TO OHO nepeonpeaenseT
rnobanbHyt HaCTpPONKY;

Ecnn oaHO M3 3Ha4YeHUN He 3a4aHo, TO NO YMOSIYaHMIO PaBHO
100;

Ecnun oba 3HaueHus He 3afaHbl, TO NCMOb3YIOTCS 3HaYeHUs
rnobanbHON HaCTpPOMKM

_ CueHapwuii CueHapun pocTa BonaTuibHOCTU. [lonycTuMasn obnacTtb 3HadeHui: [0; 1000]
pocTa

BOJIATUNBbHOCTU,
%

_ CueHapuii CueHapun CHWXeHUs BonatuabHocTu. Jjonyctumasa obnactb 3HayeHnn: [0;
CHUXEHUSA 100]
BONIATUNBHOCTH,
%

Bknagka «HacTponku MHCTpYMEHTOB»

NHCcTpyMeHTbl 6e3 yuyeTa Knaccbl U MUHCTPYMEHTbI, AJ1s1 KOTOPbIX MPU pacyeTe Mapxu He TpebyeTcs
Ba/IlOTHOr0 pUcCKa paccynTbiBaTb BaJIlOTHbINA PUCK.
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HacTpolika BbINOSIHAETCS AN TMMUTOB Buaa TO, HO ee 3HaueHue
YUUTbIBAETCS ANs onepaunin ¢ ntobbiM BUAOM IMMUTA

Knaccsbl

CnunCcoK KNaccoB MHCTPYMEHTOB, AJ19 KOTOPbIX NPU pacyeTe MapXu He
TpebyeTcs paccunTbiBaTb BasOTHbIA pucK. HOBbIN Knacc agobasnsietcs
HaXkaTmeMm KHonku «ob6aBnTb». Mpn 3TOM MOryT 6bITb Bbi6paHbl BCe KNacchbl
(npn BbIGOpE 3TOr0 BapmMaHTa B CIKUCKE NOSIBUTCA 3HayeHne <ALL>) unn
HanMeHoBaHWe 13 Crmcka.

B KauecTBe K/1laccoB cneayeT yKasblBaTb TOSIbKO T€, B KOTOPbIX MOXeT
oueHumBaTbcs noptdenb (NepevyncieHHble B HacTpolike «Cnncok Kiaccos
OJ19 OUEHKWU nopTdens», cM. )

MHCTpYMEHTbI

CnnCoK MHCTPYMEHTOB YKa3aHHOro Kiacca

_ Bce Bce nHCTpyMeHTbl Knacca
MHCTPYMEHTbI
Mo cnncky CnnCcoK KOAOB MHCTPYMEHTOB, pa3AesieHHbIX 3ansaTbiMuy

UrHopuposaTb rnobanbHble
HacTpOMnKM

OTkNo4aeT MCNob30BaHWe ANa AAHHOMO KIMEeHTa CNUCKOB 6yMar, 3a4aHHbIX
«M0 YMOJSITYaHUIO» AN BCEX K/IMEHTOB. JTU CMUCKM 3a4al0TCA Ha CTpaHuue
«OrpaHunyeHus Ha / Ucnonb3oBaHue nneya».

HacTpolikn n3 gaHHoro 6noka npegHasHaveHbl 418 UTHOPUPOBaHUSA
OrpaHWYeHnn Ha TUN MapXuHanbHOCTK Bymar (MapXuHanbHble 6ymaru,
6ymarn obecrneveHuns n 6ymaru, 3anpelleHHble Ha OTKPbITUE KOPOTKUX
No3Munin), yCTaHOBMEHHbIX AN APYTUX KIIMEHTOB. BkioueHne kaxaown
OMnuWuKM KIMEHTY 03HauYaeT, YTO BCe AOCTYMNHble eMy 6bymaru 6yayT umetb 3TOoT
TUN MapXWHaNbHOCTU. HacTponTb MHAMBUAYANbHbIA CINCOK Bymar npwu
BKJIFOYEHHOM ONUUU AN KIIMEHTa HEBO3MOXHO

Map>XUHanbHbIX

NrHoprpoBaTb CIMCOK ByMar, paspeLleHHbIX A8 MapXWHaabHOW TOProBv

6ymar BCEM KJ/IMEHTaM

_ bymar UrHopupoBaTb cnucok 6ymar, npuHnuMaemblx B obecreyeHne MapxXuHanbHbIX
obecneyeHns  cAenok BCeX KIMEHTOB

_ bywmar, NrHopupoBaTb cnmucok bymar, 3anpelleHHblX A4 onepauuit «short» scem

3anpeLeHHbIX
ANs KOPOTKMUX
no3nuuni

KNneHTam

CrnnCKM MapXunHanbHbIX 6ymar

OTKpbITME DOPMbI AJ1S1 HACTPONKKN CNUCKA MapXWHanbHbIX 6yMar (onncaHue
npuBeaeHo B . 32).

HacTtpoitka «MapxuHanbHble 6ymMary B 3afaHHOM Kjlacce» nmeet 6onee
BbICOKMI MPUOPUTET, YEM HacTponka «Knacchkl, B KOTOpbIX 3agaHHan 6ymara
MapXuHanbHa». NogpobHee cM. B KOMMeHTapum K .

Bknaaka «Yuet onepauui PEMNO»
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Knaccel agpecHoro PENO
C Y4YeTOM BTOpPOW 4acTu no
caenke

Cnucok knaccoB PEMO-M n agpecHoro PEMO c¢ LK, ans KoTopbIX NO 3asBKe n
caenke Ha No3uuUMSaX KIMEHTA, NO CPOKY pacyeToB COOTBETCTBYIOLWMX BTOPOM
4YacTW, YUYNTbIBAOTCA KOMUCCMSA M pasHULa Mexay CyMMmol Bbikyna PEMO w
cymmon PEMO. Ucnonb3yeMble CpOKK pacyeToB (BUAbl TMMUTA) AOIKHbI
NoKpbiBaTb 06e YacTn caenku.
He nopaepxxmBaeTcsa BO3MOXHOCTb OTKasa OT UcnosiHeHus caenku PEMO: B
c/nlydyae oTkasa oT ucrnosiHeHnsa 6pokepy Heob6xoaMMO CKOppeKTUpoBaTh
NNMUTBI.
HacTpoilka oTMeHSAET AeNCTBNE HAaCTpoekK

n

Bknaaka «OueHka noptdens»

CnmMcoK KNaccoB AN OUEHKMU
noptdens

Cnuncok K1acCcoB MHCTPYMEHTOB (4Yepe3 3ansiTyto), CNob3yeMbIX AN
OLIEHKM aKTMBOB K/IMEHTOB, U 04epeaHOCTb UX UCMOb30BaHus. MoxeT
NPUMEHATLCA ANA YCTAaHOBKM npuopuTeTa Kakoro-nnbo knacca, ecnm ogHu
N Te Xe MHCTPYMEHTbI TOPrytoTCs B HECKO/IbKMX Knaccax — NpuopuTeT
K/1acCoB B CMUCKE yMeHbLUAeTCs C/ieBa Hanpaso.

[aHHbI CNMCOK K1aCCOB OrpaHMyMBaeT 0To6paXeHne MHCTPYMEHTOB

B Tabnmue «Kynutb/npoaaTtb» B Pabouem mecte QUIK.

HacTpoitka nMeeT 60onee BbICOKMI MPUOPUTET OTHOCUTENIBHO rnobanbHOM
HaCTpoWnKM, 3agaBaeMoit Ha cTpaHuue «Knaccol» (cM. n. 7). Ecnun HacTpowka
He 3agaHa, TO UCNOJIb3YEeTCHA CANCOK KNaccos, GopMUpyeMbI rnobanbHbIMK
HacTponkamm

n

I KoMmMeHTapuii

MpuopwuteT BbiI6Opa WabnoHa «[o “nneuy”»:

1. Hactpoikn no wabnoHy, B KOTOPOM 3HauyeHMe nons «Bknwo4daTb B WabAOH KNIMEHTOB
CO 3HAYEeHMUAMU MNJieYya» coBnajaeT Co 3HaYeHUeM nocneaHero 3aAaHHoro naeya
Ha AEeHEeXHOM NnMuTe KnneHTa (CM. Ha Bknagke «KnueHTol / WabnoHel / Mo “nnevy”»,

). YunTbiBaeTCa TONbKO ANSA KIUEHTOB C TUMOM KpeantToBaHUA «[10 AUCKOHTaM» Unun

«MO+>».

2. "HauBMAyanbHble HAaCTPOWMKUN, 3aAaHHbie Ha BKkNaake «KnueHTtbl / HacTponku “nneua”»
Y '

(cmM. ).

3. HacTpolikm no wabnoHy AnsS HEeCKOIbKMX KOAOB KMEHTOB, 3aAaHHOMY Ha BKagke
«KnueHTtbl / WabnoHbl / Mo “nneuy”» (cMm. ).

4. HacTpoiku ons rpynnbl KINEHTOB, 3aA4aHHble Ha BKkiaake «KnueHnTobl / HacTpolikmn “nneva”™
no npeduKcy Koaa KaneHTa (cm. ).

Ecnn HM o4Ha 13 BbllenepeyncrieHHbIX HaCcTpoeK A/a K/MeHTa He 3aAaaHa, ToO UCNONb3YTCs

rnobasbHble HAaCTPOMKMU.
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16.KnueHntbl / LLUa6n0OHbI /
Mo orpaHnyYyeHnaM

CTpaHuua npegHa3sHadveHa ansa dopMmmpoBaHus WwWaboHOB HAaCTPOEK OrpaHUYEeHU No
pa3peLlleHHbIM U 3anpeLleHHbIM 45 Toproenn 6ymaram, a Takxe Ans NpocMoTpa u
peaaKTUPOBaHUSA CMNCKA KJIMEHTOB, K KOTOPbLIM NMPUMEHSIETCS BbIOpPaHHbIN WaboH.

W atnoHe:

BENHYATE B WAGA0H KIMEHTOE CO SHEYEHUSAMM MIEYE;

OnucaHue

RE

=+
+:

NotaeuTe

[ KeanueumposaHHsle WHESCTORE!

HocTyn K GAOKHEIM HHCTPYMEHT At

PazpewenHeie kogkl 1SIM

Yganure |

MNepeyeHe KAWSHTOE B WaBinoHs:

Pazpeilaia no MHETPUMEHTAM  JanpeleHKA N0 HHCTPYMEeHTaM O rpaHkqeHta Ha weHb samsor 1.0 Sanpewesnua no uHotpy * ¢

Pazpelu&HHElS 007 TOProBAH HHETRYMEHTEI

OrpaHuyerue coenok PEMD no HanpaeneHuo
NEPEOH 4acTH

[ | Occe cnocen Kraces [
(®) Knacewl no ciMecky
HanpaeneHue
() Nakyrka
(O Npogaxa
i Hofaewms Totasts
=% Ypaame 1': Ypanie
MapameTp Ha3zHauyeHue
LWabnoHsbl

Cnucok coxpaHeHHbIX wabnoHoB

Kog

Koa wabnoHa. MpaBuna 3anosiHEHUS NONs:

Mpw BbIKIOYEHHOW HAacTponke
, 3a4aeTcs:

_ BykBeHHO-UMdbpOBOE HanMMeHoBaHWe WwabnoHa.
3HauyeHne A0IKHO 6bITb YHUKANbHBIM Cpean BCeX
wabnoHoB «Mo orpaHuMyeHuam». Ob6a3aTenbHbli

napameTp.
Mpwn BKAOYEHHON HaCTpoWKke

Ecnum wabnoH 6yaeT UCNob30BaTbCS AN KITMEHTCKOMO
npocdunsa, To 3ajaeTca:
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TONbKO YMCNOBOWN naeHTUdUKaTop wabroHa.
Jonyctumblii gnanas3oH oT 1 go 65535. 3HaueHune
AOJKHO 6bITb YHUKaNbHbIM cpeaun Bcex wabnoHos «o
orpaHuyeHusam». ObsasaTenbHbI NnapameTp.

Ecnun wabnoH He 6yaeT ncnonb3oBaTbCs Ans
KJIMEHTCKOro npoguns, To 3a4aeTcs:
BykBeHHO-UuMdppoBoe HanMeHoBaHue WwabrioHa

OnuncaHune

TekcToBOe onucaHue wabnoHa. MoXHO ykasaTb He 6onee 50
CMMBOJIOB

Ecnun wabnoH 6yaeT ncnonb3oBaTbCs AN KINMEHTCKOro Npoduns, To
nosne o6a3aTesibHO K 3anOJIHEHMUIO

MepeyeHb KINEHTOB B wabnoHe

Cnu1CcoK KOAOB K/IMEHTOB Yyepes 3ansaTylo, K KOTOPbIM MPUMEHSIeTCS
OaHHbIN WabnoH. [lonyckaeTcsa yKa3aHue TOIbKO NOMHbIX KOAOB
KJIMEHTOB. YKa3aHne npedunKcoB KOAOB K/IMEHTOB C CUMBOJIOM «*» Ha
KOHUE Heaonyctumo. [ns 3agaHnsa nNycToro Koaa KineHTa yKaxure
3HayeHne «<EMPTY>» u Bkiounte dnaxkun «3asBku 6e3 koaa
KnneHTa» n «PaccuntbiBaThb 3asaBku 6e3 Koga kKaneHTa» (CMm. n. )

BkntoyaTb B WwWabsoH KIMEHTOB CO
3Ha4YeHNaAMM naeya

Cnucok 3Ha4YeHuni nneya yepes 3ansaTyto, K KOTOPbIM NPUMEHSIETCS
OaHHbIN WabnoH. 3HavyeHme yKasbiBaeTcs C TOYHOCTbIO A0 ABYX
3HaKOB NoCie AeCATUYHOro pasgenutens. Hactponkun wabnoHa
NPUMEHSIOTCS ANS KJIMEHTOB C TUMNOM KPeAUTOBaHMUSA «MNO AUCKOHTaM»
mnn «<M1+». He gonyckaeTcs yKkasaHue O4HOro 1 TOro Xe 3HadeHus
niaeya B HECKONIbKMX WabaoHax no orpaHUYeHunsMm.

Mneyo 3apaeTcs Ha AEHEXHOM nMuTe KnmeHTa B Pabouem mecte
QUIK. PekoMeHAYyeTCS MICNOMb30BaTb OAMHAKOBbIE 3HAYEHUS Nneda
Ha BCEX IMMUTaX.

MoapobHee cM. B K @Has0rMyHOM HacTpouke B n. 14.
MpuopwuTeT BbiIGOpa wWabnoHa «IMo orpaHNYEHUSIM>» CM.

B

Mo yMonyaHUo HacTponka He 3ajaHa

KBanuduumpoBaHHbIe MHBECTOPSI

Mpu3HaK TOro, UTO BCE K/IMEHTHI B LIabioHe ABNAKTCA
KBanM@PMLUMPOBaHHbLIMU MHBECTOPaMK. Mo yMoNUaHMIO hnaxoK
BbIK/TIOUEH

JocTyn K CNOXHbIM MHCTPYMEHTaM

CnncoK MaeHTUPUKATOPOB TUMOB C/IOXHbIX UHCTPYMEHTOB yepes
3anATylo, C KOTOPbIMU K/IMEHTaM, BK/THOYEHHbIM B LLIABMIOH, AOCTYMHbI
onepaunu.
MapaMeTp MMEEeT MeHbLLINI NPUOPUTET, YEM NapaMeTp «

», 3a[l@aHHbI Ha KOA K/IMEHTa
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PaspeweHHble koabl ISIN

Cnincok kogos ISIN MHCTPYMEHTOB yepes 3angaTylo, onepauum

C KOTOpbIMU pa3peLleHbl. 3HayeHne B CMUCKE TakxKe MOXET bbiTb
3aZaHo B BuAe npedukca c CMMBOJIOM «*» B ¢hopMaTe
«<npedukc>*». NapaMeTp He yunTbiBaeTCS ANS nosab3oBaTenemn

C BKJIIOYEHHOW onumen «MrHopupoBaTtb OTCYTCTBME MO3ULNIN»

B NMpaBax Mo Kfaaccy onepaumm, a Takxe A/s ornepaunini Ha BastOTHOM
N CPOYHOM pbIHKaX.

MNapameTp umeeT 60nee BLICOKUI NPUOPUTET OTHOCUTESNBHO
rnobanbHOro napameTpa, 3ajaBaeMoro Ha ctpaHuue «OrpaHuveHns
Ha / JocTynHble 6ymarn» (cMm. n. 25)

PaspewaTb 3aKkpbiTe NO3nLUMN Ans
MHCTPYMEHTOB C HEAOMYCTUMbIMU
ISIN

Mpu3Hak pa3peLwweHns onepaunii 3aKpbiTUs MO MHCTPYMEHTaM, KoAbl
ISIN koTopbIX He yKa3aHbl B NnapamMeTpe «Pa3peweHHble koAbl ISIN».
MNapameTp umeeT 60nee BbICOKUI NMPUOPUTET OTHOCUTENBHO
rnobanbHOro napameTpa, 3ajaBaeMoro Ha ctpaHuue «OrpaHuyeHns
Ha / OJocTynHble 6ymarmu» (cM. n. 25)

Bknagka «PaspelueHunst no MHCTpyMeHTaM»

PaspelleHHble Ana Toproeau
WUHCTPYMEHTHI

HacTpolika cnmcka MHCTPYMEHTOB, pa3pelleHHbIX KIUEeHTY A5
COBepLUEHMSI TOProBbIX onepauun.

HacTpoika orpaHM4nBaeT CNMCOK pa3peLleHHbIX ANs TOproBaun
WHCTPYMEHTOB TOJIbKO SIBHO 3a4aHHbIMU B HEM MHCTPYMEHTaMMn
n knaccamu. lNMpun 3ToM paspelleHne Ha TOProB/to B AAHHOWN
HacTpoike MoXeT 6biTb NepeKkpbITO 3anpeLeHnem B Apyron
HacTpownke, HanpuMmep, B WabnoHe «N0 KOMUCCUN»

bymara Koa MHCTpyMeHTa, pa3pelleHHOoro KaMeHTy 415 NpoBeAeHuns
TOProBbIX onepauuin. HoBbl MHCTPYMeEHT AobaBnseTcs HaxaTuem
KHOMKK «[Jo6aBuTb» U BBOAOM Koga bymaru. [insa obo3HaveHnsa Bcex
MHCTPYMEHTOB Kacca ykaxumte <ALL>

Bce knaccol Ha Bce knaccbl 4na yKasaHHOro MHCTpyMeHTa

Knaccbl no cnucky

Ha knaccel n3 cnucka BHM3Yy. Koabl K1aCCOB YKa3blBaOTCH yepes
3anaTyo

OrpaHundenune caenok PEMNO no

HanpasnEeHWIO NEPBON YacTn

HacTpolka orpaHMyeHns cnucka MHCTPYMeHTOB Ans onepauui PEMNO
Nno HanpasfieHnto NepBoK Yactu caenku PEMO.

OrpaHudeHue goctynHo ans knaccos «PEMO» n «PEMNO c UK». Onsa
nosb3oBaTesien C BKAOYEHHOW onumen «MrHopupoBaTtb OTCYyTCTBME
no3VUMnN» faHHas HACTPOMKA HE YYMTbIBAETCH.

Bce nona gaHHOWM HacTponku obs3aTesnbHbl A1 3ano/IHEHMUS

Knaccsbl

HavmeHoBaHuWe knacca, B KOTOPOM AENCTBYET OrpaHnyeHune. Hosbin
knacc gobasnsercs HaxxaTueM KHOMkn «1obaBnTtb» 1 BbIGOPOM
HaMMeHOBaHMA U3 cnucka. JJonyckaeTcs yKkasaHue TOMbKO Kaacca ¢
npu3HakoM «Knacc PEMO» unu «PEMNO c UK», ana apyrnx Knaccos
OrpaHu4yeHne He AencTByeT
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Cnuncok
WHCTPYMEHTOB

Crncok KogoB MHCTPYMEHTOB YKa3aHHOro Kjlacca yepes 3ansTyto.
Ons nepevyncneHHbIX MHCTPYMEHTOB Nojaya 3asBOK paspelueHa, Ans
OCTa/lbHbIX MHCTPYMEHTOB K/lacca — 3anpeLleHa.

[na 3anpeTta onepauunii N0 BCEM MHCTPYMeHTaM BbIGpaHHOro knacca
Heo6Xxo0ANMO yKasaTb KOA OTCYTCTBYIOLLEro B K/lacce MHCTPYMEHTa,
Hanpumep PUKTUBHBIN Ko «XYZ»

HanpasneHve

HanpasneHue nepsom 4yactu PEMO. Bo3MOXHble 3Ha4YeHus:
«Mokynka»;
«Mpoaaxa».
[Ons Kaxaoro n3 3Ha4YeHWI MOXHO 3a4aTb CNMcok 6ymar Ans o4HOro w
TOro e knacca (He 6onee o4HOro cnNUcKa ANS KaXaoro
HanpasfieHus)

Bknaaka «3anpeLieHuns no MHCTpyMeHTaMm»

3anpelleHHble Ans Toprosau

WNHCTPYMEHTHI

HacTpolika cnncka MHCTPYMEHTOB, 3anpeLLleHHbIX KINEHTY Ans
COBEpLUEHNS TOProBbIX onepauun.

B HacTpolike yka3sbiBaeTcs KoA MHCTpyMeHTa inbo ero ISIN.
HacTpolika orpaHM4YMBaEeT CNUCOK 3anpeLleHHbIX A8 TOProsan
WHCTPYMEHTOB TO/IbKO SBHO 3a4aHHbIMU B HEM WHCTPYMEHTaMn U
Kflaccamm, a Takxe HarnpasneHuneMm 3asaBku. MNpu 3TOM 3anpeleHne Ha
TOProBfto B AAHHOW HACTPOMKe He MOXeT bbiTb NepeKkpbITO HUKAKNM
APYrMM paspelleHneM, B TOM YNCe HacTpOMKaMn Ha BKIaake
«Pa3pelleHns no MHCTpyMeHTaM», ONMUCaHHbIMK BblLLe

_ WHcTpymeHT KoAa MHCTpyMeHTa, 3anpeLleHHoro KJMeHTy A5 NpoBeAeHuns
TOProBbIX onepaunin. HoBbIN MHCTPYMEHT A06aBnseTcs HaxaTnem
KHOMKn «[Jo6aBnTb» 1 BBOAOM KOAa WHCTpyMeHTa. [na obo3HaueHuns
BCEX MHCTPYMEHTOB KJlacca yKaxute <ALL>
Bce knacchl Ha Bce knacchl Ang yKa3zaHHOro MHCTpyMeHTa

Knaccbl no cnucky

Ha knaccbl n3 cnucka Huxe. Koabl KNaccoB yKasblBalOTCs yepes
3anaTyto

HanpasneHue

HanpaeneHue 3as8BkuK, KoTOpas A0MXHa 6bITb 3anpeweHa Ans
3a[aHHOIr0 MHCTPYMEHTa B 3a4aHHOM pexume (pexumax). BoamoxHbie
3Ha4eHus:
«He 3apaHo» (N0 yMOn4YaHuo);
«[Tokynka» — 3anpeT pacnpoCTpaHAETCS Ha 3asiBKN Ha
NOKYMKy;
«[popaxa» — 3anpeT pacrnpocTpaHsaeTcs Ha 3asBKK Ha
npoaaxy

3anpeT caenok PEMNO no

HanpasAEeHWUIO NEPBON YacTn m
cpoky PEINO

3anpeT onepaunit ¢ onpeaeneHHbIMM MHCTPYMEHTAMM KaK C yYeTOM
HanpaB/eHUs1 CAENKM NepPBOW YacTu, Tak U C y4eToM cpoka PEMO.
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HacTpoiika nencTByeT TONbKO A9 KI1AacCOB, UMEOLWMX MPU3HaK
«Knacc PEMO» n/vnn «Knacc moanduuymposaHHoro PEMO» n/unu
«PEMO c UK». HacTpolika He orpaHM4YMBaeT onepaumm B pexmme
ToproB «PEMO c LK 6e3agpecHoe», ecnu 3agaH napamMeTp «

>,
Ecnu BKIOYEHbI HACTPONKK «MrHOpUpPOBaTb OTCYTCTBME MO3ULNIA»
B MpaBax Mo Knaccy onepaumm nnm «

» (yumTbiBaeTCsa TOJIbKO B Cllyyae nojayv agpecHom

3as8BKMW), TO AaHHAs HaCcTpoWKa He y4nTbiBaeTcs

MHCTpYMEHTBI

CnucoK KoAOB MHCTPYMEHTOB, Ha KOTOpble AeNCTBYET OrpaHnyeHune.
Ona obo3HaveHns BCex MHCTPYMEHTOB KJlacca ykaxuTte <ALL>

Cnocob 3apaHunsa

Cnocob 3agaHus Kiaccos, Ha KOTOpbIE ,Cl,eVICTByeT orpaHunyeHune

KJlaccoBs
_ Bce knaccel OrpaHunyeHne aencTByeT Ans Bcex knaccos PEMNO, B KOTOpbIX
TOpPryeTcs 3afaHHblA MHCTPYMEHT
Mo cnucky Crnncok KaccoB Yepes 3ansATyto, Ha KOTopble AEACTBYET OrpaHnyeHme

4actu

HanpasneHue nepsoi

«He 3agaHo» (N0 yMOn4YaHuo);
«Mokynka»;
«lMpopaxa»

Makc. cpok PEMNO

MakcuManbHO gonycTtumbli cpok PEMO (ecnu cpok caenku 6onblie
YKa3aHHOro, onepauus 3anpellieHa), 3a4aeTcs uesnbiM YUCSIoM

Bknaaka «OrpaHuU4YeHns Ha LEeHbl 3asBOK»

OrpaHuyeHmne Ha LeHbl 3as9BOK Mo

BPpEMEHU

HacTpoiika no3sonsieT 3ajaTb MakCMMasbHO AOMYCTUMOE OTK/IOHEHME
LieHbl 3asiBKM OT LIeHTpa AMana3oHa LUeH B pa3pese Kaccos,
WHCTPYMEHTOB, @ TakXXe B 3aBUCMMOCTU OT BPEMEHMW.

Mpy UCNOSIb30BaHUN B KAUECTBE LIEHTPpa AManasoHa Ny4dlinx LueH
crnpoca v NPeAnoXeHUs HUXKHAS rpaHuua AManasoHa BblUMCISETCS Ha
OCHOBAHWUW NyYLLEi LLeHOW cnpoca, BEpXHAS — NyYLUei LieHbl
NpeanoxeHus.

Ecnv 3HauyeHMe LeHTpa AManasoHa ueHbl 415 MHCTPYMEHTa M Knacca
3asIBKM OTCYTCTBYET UM PaBHO HYJO (T.e. HE MOXET 6bITb
onpeaesieHo), To B LefsiX NpoBEPKM UCMOMb3YEeTCs LieHa 3aKkpbITUsS Mo
WHCTPYMEHTY M Knaccy 3asiBku. ECnu B kayecTBe LieHTpa AnanasoHa
MCMNOJIb3YHOTCS JTyYlIME LEHbI CNPOCa U NPEeAsoXeHNs, TO LieHa
3aKpbITUS UCMONb3YETCS NMPU OTCYTCTBUMN Kak OAHOM U3 LEH, TaK U
06erx 0AHOBPEMEHHO. VIcKtoueHme coCTaBAAIOT Cllyyaun, Koraa
OTCYTCTBYET TO/IbKO OZHa W3 LIEH CMpOCa UK NPEeANOXEHUs, a LieHa
3aKpbITUS HE NO3BOSIET KOPPEKTHO ONpeAennTb A0MNYyCTUMbIiA
NHTepBan (LeHa 3aKpbITUS MEHbLUE Ny4ylleli LeHbl cnpoca npu
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OTCYTCTBUM LeHbl NPEeASIOXEHNS MW LieHa 3aKpbiTus 6onblue nydllen
LeHbl NpeanoXeHNs Npu OTCYTCTBUM LieHbl CpoOca); B TaKown
CUTYyauMn LieHa 3aKpbITUSA HE UCMONb3yeTCs, CYNTAETCH, YTO OHa
OTCYTCTBYET.
Ecnu ueHa 3aKkpbITUa OTCYTCTBYET UM paBHa HyJl0, TO B KayecTBe
LeHTpa Anana3oHa UCMOoJb3yeTcs 3HayeHne pedepeHCHOM LeHbI,
3aaHHON ANS MHCTPYMEHTa B HACTPoMKe « ». Mpwn
3TOM 3HayeHns pedepeHCHON UeHbl U LeHbl 3as89BKU B Cllyyae
Heo6XoANMOCTN NPUBOAATCSA K OAHOW BantoTe C UCMOb30BaHUEM
TeKyLero Kpocc-kypca cepeepa QUIK ans cooTBeTCTBYHOLWMX BaNtoT.
Ecnu B KayecTBe UeHTpa AMana3oHa MCNOoNb3YTCS Nydline LEeHbI
crnpoca 1 NpeanoXxeHuns, To pedepeHCcHas LeHa Ucnonb3yeTcs npum
OTCYTCTBUM KaK OAHOM M3 LieH, Tak 1 06eMx oAHOBPEMEHHO.
NckntoueHne coCTaBnsAOT Cyyau, Koraa pedepeHcHas LueHa He
Nno3BoJiIseT KOPPEKTHO onpeaenunTb A0MNYCTUMbINA MHTEpBaN npu
OTCYTCTBUM TOSIbKO OAHOWN U3 LIEH CNpoca WUau NpeanoxXeHuns
(pedepeHcHas ueHa MeHblle fyyllen LeHbl cnpoca npu oTCYTCTBUM
LeHbl NpeanoXxeHnsa nnu pedepeHcHas LeHa 6onblue nyylen LeHbl
nNpeanoXeHns Npu OTCYTCTBUU LiEHbl CNpoca); B TaKoM cuTyauum
pedepeHcHas LueHa He UCMosb3yeTcs, CYNTAETCH, YTO OHa
OTCYTCTBYET.
Ecnn ncnonb3yeTca HacTponka «

» W ANS Knacca 3asaBKW 3a4aH OAMH Uan
HECKOJIbKO K/1aCCOB-3KCMOPTEPOB, TO UCNONbL3YETCS noaxoasiiee
3HayeHue LeHTpa AMana3oHa Nno Knaccy-3KcrnopTepy, a He no Kiaccy
3asBKMU.
Ecnu ansa dblouepca 3agaHa HacTpomka «

» (CM. ) U TEKYLLUUIN LUEHTP

AvanasoHa no MOAy/0 MeHblle, YEM 3Ha4YeHne, 3a4aHHOe B
HaCTPOMKe, TO OrpaHUYeHMe LeHbl MPOBEPSETCS OTHOCUTENBHO
TeKyllero LUeHTpa AvManasoHa, a caM Anana3oH AoMNYCTUMbIX 3HAYEHWU
onpefensiercs UCXoas M3 3HaYeHUs OrpaHUYNTENbHOM LeHbl. To ecTb
AvanasoH onpegensietca criegyowmm obpasom: [LleHTp ananasoHa -
OrpaHunuuTenbHas ueHa * OTknoHeHue; LleHTp aAvanasoHa +
OrpaHunuuTenbHas ueHa * OTKIOHeHue].
OrpaHuyeHuns ycTaHaB/MBaKOTCA A8 NAapaMeTpPOB U UX COYETaAHUN:
«Knacc», «Knacc» + «UHcTpymeHT», «Knacc» + «lepunon», «Knacc»
+ «WHCTpyMeHT» + «[lepuopg». Mpu 3TOM 3HaueHne <ALL> ans
KaccoB MU «Bce MHCTPYMEHTbI» ANS MHCTPYMEHTOB YYUTHIBAKOTCS KakK
OTAENbHble 3HaYeHusa. Ecnn orpaHMyeHmne Ans KOHKPETHOro
coyeTaHusa napameTpoB «Knacc», «MIHCTpyMeHT» n «lepuoa» 3apaHo
B AA@HHOM HACTPOMKeE, TO OHO OTMEHSIeT OrpaHnYeHne, 3agaHHoe Ha
Takoe Xe coyeTaHune napameTpos B rnobanbHOM HaAcTponke (CM.

).
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_ Knaccel Koa knacca nnm CNnMcoK KOAOB K1accoB yepes 3andaTtyto. JlonyckaeTcs
NCNOJSIb30BaHMe 3HavyeHnsa <ALL>, ecnn HacTpomka AO/KHA
NPUMEHATLCHA KO BCEM KJlaccaM.
OTK/OHEHME MakcnMManbHO AOMYCTUMOE OTK/IOHEHME LIEeHbl 3a9BKW OT LEeHTpa

AvanasoHa LeH B NnpoLeHTax.
MNapameTp He obsa3aTeneH Ans 3anonHeHus. OTCYTCTBUE 3HAUYEHUS
napaMeTpa 03HayaeT OTCYTCTBME OrpaHUYeHUs

LleHTp Anana3oHa
LueH

Bbi6bop napameTpa, OTHOCUTENIbHO 3HAYEHMUS KOTOPOro BbluMCseTcs
AuanasoH A0MNYyCTUMOro OTKSIOHEHUS LeH 3asBOK. Bo3MOXHble
3Ha4yeHus:

«Cp.-B3BeLW.» — TeKyLllasa cpefHeB3BeLlleHHas LueHa;
«nocnegHas» (No yMon4aHuil) — LeHa NnocneaHen
cOenKkn;

«OTKPbITUA» — LleHa OTKPbITUS;

«pbIHOYHas» — pbIHOYHas LeHa BYepalHero aHs;
«3aKpbITUA» — LieHa 3aKpbITus;

«Teop. LueHa» — TeopeTmyeckas LeHa onumoHa;
«cnpoc/npean.» — nydwme LeHbl cnpoca u
npeanoxeHus.

Ons onepaunii PEMO Ha OTKNIOHEHME NPOBEPSIETCSA LieHa NepBOi
YacTu CAenKkwu.

Onsa onepaunii PEMO ¢ LIK Ha oTknoHeHMe npoBepsieTcsa ctaska PEMNO,
noaToMy Heob6xoanMMo yb6eamnTbCs, YTO B KayecTBe 3Ha4YeHus
BbI6GpaHHOro napamMeTpa TOProBOM CMCTEMOM TpaHC/IMPYyeTCs CTaBka
PEMNO, a He ueHa.

Ecnu Bbi6paHHbIN NapaMeTp He TPaHCNPYETCS TOProBon CUCTEMOMN,
TO Mcnosb3yeTcs napameTp «LleHa 3akpbITUa»

OTKNOHATL 3as8BKY

[eiicTBMe npun OTCYTCTBUM LIEHTpa AnanasoHa:
«[la» — OTK/IOHSTb 3aaBKY;
«HeTt» (no yMon4yaHuo) — cumMTaTb NPOBEPKY YCMELIHOWN

MHCTpYMEHTBI

CnnCOoK MHCTPYMEHTOB YKa3aHHOro Kiacca

BCE UHCTPYMEHTHI

OrpaHuyeHune LieHbl 3asBKU AEeNCTBYET Ha BCE MHCTPYMEHTbI Kflacca

no Crucky

Cnuncok KOAOB MHCTPYMEHTOB, Pasfe/ieHHbIX 3ansTbiMU, Ha KOTOpbIE
AeNCTBYET OrpaHudeHne LeHbl 3asBku. [lonyckaeTcs nycToun
CMUCOK - 3TOT CNyYali 3KBMBANEHTEH BbI6GOPY 3HAaYEHUS «BCe
WNHCTPYMEHTbI»

Hauano nepunoaa

Bpemsa Hayana nepuoaa, B TeYEHWE KOTOPOro AeNCTBYET OrpaHndeHune
LUeHbl 3as8BKkKn, B popmaTe <HY:MM>. 3HaueHne No yMON4yaHuio:
«00:00». MNMone Heoba3aTeNbHO 415 3AaMOJHEHUS
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KoHeu nepuoaa BpeMs okOH4YaHWSA nepuoaa, B TeYeHMe KOTOpPOro AeNCTByeT
orpaHuyeHue ueHbl 3as8BkKn, B popmate <4Y4:MM>. YkazaHHOe
3Ha4yeHne MoxXeT BbiTb MeHblUe, YeM 3HayeHue, 3agaHHoe B nose
«Hauano nepunoga». 3HayeHue no ymonyaHui: «23:59». MNone
HeobsA3aTenbHO ANS 3anosiHeHns

Bknagka «[.0.: 3anpeLweHns no MHCTPYMEHTaM>» — HacTPOMKa AOMO/HUTENbHbIX OrpaHMYeHnit Ha
COBEpLUEHMNE KIIMEHTOM TOProBbIX onepaunii. Habop napamMeTpoB M UX Ha3HAYEHME aHaNOrMYHbI
napaMeTpamM Ha BKiaake « ».

OnucaHue npuHUMna paboTbl AONOSIHUTENbHbIX OFPAHUYEHUIA CM. B

Bknagka «OrpaHuuyeHns o6bema 3asiBOK»

OrpaHnyeHns Ha MakCMMasbHbIN CoAepXUT CrMCOK MHANBUAYAbHbIX OrpaHUYeHNn ANsa pasnnyHbIX

ob6beM 3as8BOK Mo Knaccam KnaccoB. Bce cTpoku B faHHOW HacTpOMKe MMEIKT paBHbI NPUOPUTET.
Ecnu BennunHa ob6beMa B NpoBepseMoi 3asBKe HapyLLaeT XoTs 6bl
OAHO U3 OrpaHn4yeHuni, 3aaeka 6yaeT oTKIOHEeHa.
O6wasn ana Bcex KINMEHTOB aHanormyHas HacTporka «OrpaHnyeHums
Ha MakcuMasnbHbI 06bEM 3a8BOK MO KnaccaMm» Ha cTpaHuue
«OrpaHuuyeHms Ha ... / O6bem 3asaBok» (CM. ) NnpoBepsieTca COBMECTHO C
HacCTponkoln 13 wabnoHa «nNo orpaHMYeHusM» cnegyoowmm obpasom.
[ns Knaccos, SBHO YKa3aHHbIX B HAacTponke 13 wabnoHa,
NpoBepSAOTCA OrpaHMyYeHus Toabko 3 wabnoHa. Ecnm B HacTpolike
13 wabnoHa Knacc He ykasaH, TO A1 HEro NpoBepsITCs
orpaHmyeHuns m3 obuen HacTpoKN. DTO e KacaeTCsa BapuaHTa,
Korga BMecCTO CMMCKa K/1acCoB yKa3aHo 3HadyeHne <ALL>

Knaccol Koa knacca nnm CNnMcoK KOAOB K1accoB yepes 3andaTtyto. JJonyckaeTcs
NCNoJsIb30BaHMe 3Ha4vyeHnsa <ALL>, ecnm HacTponka AO/KHA
NPUMEHSATLCA KO BCEM KlaccaM.

O61béM Pa3Mmep orpaHuyeHust Ansl 3asiBOK MO MHCTPYMEHTaM yKa3aHHOro
knacca. JljonyckaeTcsi NycToe 3Ha4yeHne - orpaHuyeHne Ha o6bem
3asBKM OTCYTCTBYeT.

BantoTa BantoTa, B KOTOPOI yCTaHaBAMBAETCS pa3Mep orpaHnUyeHus ans
3asBOK. [JonyckaeTcsl NyCcToe 3Ha4YeHne - orpaHnyeHme
paccymMTbIBaeTCa B BaJloTe pacyeTos. [1py KOHBepTauunm
NCNOJIb3YHOTCS 3HAUYEHUST KpOoCcC-KypcoB cepeepa QUIK.

NHCTpYMeHTbI Cnuncok MHCTPYMEHTOB YKa3aHHOro Kiacca

BCE UHCTPYMEHTHI OrpaHuyeHne Ha MakCMMasnbHbIli 06bEM 3as8iBOK AENCTBYET Ha BCe
WMHCTPYMEHTbI Kiacca

no CNuUckKy CnucoK KOAOB MHCTPYMEHTOB, pa3AesfieHHbIX 3anaTbiMU, Ha KOTOpble
[ENCTBYET OrpaHMYeHne Ha MakCMMasnbHbIN 06beM 3asBOK.
JlonyckaeTcs nycTom CMMCOK - 3TOT Clydan KBMBAsIEHTEH Bbibopy
3HAYeHNs «BCE MHCTPYMEHTbI»
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Hauano nepunoaa

Bpemsa Hauana nepuoga, B Te4eHne KOTOpOro AeNCTBYET orpaHnuyeHue
Ha MakcuManbHbIM 06BbeM 3as8B0OK, B popmaTte <4HY4:MM>

KoHew, nepunoaa

BpeMs okOH4YaHWSA nepuoaa, B TeYeHMe KOTOpOro AenNCTByeT
OorpaHMyeHne Ha MakCMManbHbIN 06beM 3as8BOK, B hopMaTe
<Y4:MM>. [lonyckaeTcs yKa3blBaTb 3Ha4YeHMe KoHLa nepuoaa
MeHbllee, YeM 3Ha4yeHne Havana nepuoaa.

OrpaHu4yeHnsa Ha MWUHUMabHbIN
ob6beM 3a8BOK Mo knaccam

CoAepXuUT CMNCOK MHANBUAYANbHbIX OrpaHUYeHNn ANa pasnnyHbIX
KnaccoB. Bce cTpoku B faHHOM HacTpoOMKe MMeT paBHbI NPUOPUTET.
Ecnu BennunHa ob6beMa B NpoBepseMoi 3asBKe HapyLlaeT XoTs 6bl
OAHO U3 OrpaHun4YeHuni, 3asaBka byaeT OTKIOHeHa.

OrpaHunyeHuns ycTaHaBAMBaloTCa AN Napbl 3HaveHnin «Knace» +
«MHCTpyMeHT>». MpKn 3TOM 3HaueHne <ALL> ans knaccos u «Bce
WHCTPYMEHTbI» AJ19 MHCTPYMEHTOB YYUTbIBAKOTCH KaK OTAENbHbIe
3HayeHus. Ecnu orpaHnyeHune s KOHKpeTHon napbl «Knace» +
«MHCTpyMeHT» 3a4aHo B AaHHOM HacTpolKe, TO OHO OTMeHsEeT
orpaHuyeHue, 3ajaHHOe Ha Takylo xe napy «Knacc» +
«NHCcTpyMeHT» B rnobanbHoM HacTporike (CM. ).

Knaccbl

Kop knacca nnm CnMcok KoAOB KNaccoB Yyepes 3andaTtyto. JonyckaeTcs
NCNoJSib30BaHMe 3HavyeHnsa <ALL>, ecnn HacTpomka AO/KHaA
NMPUMEHATBCA KO BCEM KJlaccaM.

O6bém

Pa3mep orpaHnyeHus Anga 3asgBOK N0 UMHCTPYMEHTAM yKa3aHHOro
knacca. [jonyckaetcs Nycroe 3HayeHue - orpaHmyeHue Ha obbem
3asBKW OTCYTCTBYeET.

BantoTa

BantoTa, B KOTOPOI yCTaHaBAMBAETCH pa3Mep OorpaHudeHus Ans
3asBOK. [lJonyckaeTcs NyCcToe 3Ha4YeHne - orpaHnyeHme
paccuyMTbiBaeTCS B BantoTe pacyeToBs. pu KOHBepTaumm
NCNOJSb3YHTCS 3HAUYEHUST KpOCC-KypcoB cepeepa QUIK.

MHCTpYMEHTBI

CnnCOoK MHCTPYMEHTOB YKa3aHHOro Kiacca

BCE€ NHCTPYMEHTDI

OrpaHudeHune Ha MUHUMaNbHbIN 06beM 3asBOK AEVICTBYET Ha BCe
MHCTPYMEHTbI KJ1aCCa

no CnuUcky

Cnncok KoAoB MHCTPYMEHTOB, pasAeneHHbiX 3ansTbiMU, Ha KOTOpble
AENCTBYeT orpaHnyeHne Ha MMHUManbHbIA 06beM 3asBOK.
JlonyckaeTcs nycTonm CMMCOK - 3TOT Clydan dKBMBAsSIEHTEH Bbi6opy
3Ha4YeHns «BCE MHCTPYMEHTbI»

Bknagka «OrpaHuMyeHust No3mumnmn»

OrpaHuyeHne MakcMManbHoro
pasmepa nosuuum

HacTpolika no3sonsieT 3a4ath OrpaHMYeHUs MakCMManbHOro pasMepa
no3vuun B paspese MHCTPYMEHTOB AN OJIMHHBLIX U KOPOTKUX
no3vuuMn, AenNCTBYHOLWME Ha OAHOIO K/INEHTa.
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OrpaHunyeHune MoxeT 6bITb HACTPOEHOo Ha Ntbon akTne GoHAOBOrO,
BaAJIIOTHOIO WM CPOYHOro pbliHKa. OrpaHnyYeHmnsa No CPpoYHbIM
WHCTPYMEeHTaM 1 BantoTaM (Ha Ko BasioTbl) 3a4at0TCs B LWUTyKaxX.
OrpaHuyeHuns no 6ymaram (BkAto4Yas BaatOTHbIE Napbl B
WHCTPYMEHTaslbHON BanOTHOW CXeMe) 3a4al0TCs B WTYKax win B
noTax B 3aBUCMMOCTM OT 3HAaYEHUA HACTPOMKK «PaccunTbiBaTb
nosvuum B noTax» B «0O6WMX HacTporkax bubnunotekun. HYacto 3»
(nogpobHee cM. ).

OrpaHunyeHus B AaHHOW HacTponKe nepeonpenenstorT orpaHUYeHns us
rnobanbHOM HACTPOMKM Ha cTpaHuue «OrpaHuyeHns Ha... / Obbem
3as8BOK» (CM. ), 3aflaHHble Ha TOT e NMHCTPYMeHT. OrpaHnyeHuns
Ha MHCTPYMEHTbI, MepeyYnc/ieHHble B AaHHON HacTpoiKke no wabnoHy,
HO OTCYTCTBYIOLWME B rN06anbHON HacTpoike, AOMOMHSAIOT
rnobanbHy0 HaCTpoOKKYy.

HacTpolika He noaaepXuBaeTcs ANs CXeM KpeauToBaHUS «JIMMUT Ha
OTKpbITY0 no3nunto» (MOM) n «lMo nuMnTam», a Takxe ans
6uHapHbIX ONLUMOHOB.

OrpaHnyeHus 4aHHOW HaCTPOMKK He MpoBepsoTCS NPU BbINMOSTHEHUN
onepaumun 3aKpbiTUa NO3ULMW.

MHCTpyMeHTHI

Cnucok KoaoB MHCTPYMEHTOB Yepe3 3ansaTyto. MapameTtp obasateneH
AN 3anofiHeHus

Orp. 4nvH. nos.

MakcuMManbHbI 4ONYCTUMBIN pa3Mep AMHHON no3uumn. Mone
Heobs3aTenbHO ANS 3anofHeHns

Orp. KOpoOT. Nos.

MakcuMManbHbI 4ONYCTUMbIM pa3Mep KOpOTKOW no3uuuu. lMNone
HeobsA3aTenbHO ANS 3anosHeHUs

Bknagka <<Orpan4eva KOJ/1. B 3asB.»

OrpaHquHMe MaKCUMabHOIro
Ko/sin4yecTBa B 3asBKe

KOHTpO/b MakcMMasibHO AOMYCTUMOrO KOJIMYeCcTBa JSI0TOB B 3asiBKe Ha
WMHCTpYMeHT. MNpu NnpoBepke UrHOpMpYeTCs onums «PaccunTbiBaTh
nosuuum B noTax» B «0O6LWMX HacTporkax bubnunotekn. Yacto 3»
(noapobHee cM. ).

Obuwasn ana Bcex KIMEHTOB aHanormyHasa Hactporka «OrpaHnyeHme
MaKCMMasibHOro KosiM4yecTBa B 3asiBKe» Ha CcTpaHuue «Knaccbi» (CM.

) NpoBepsieTCA COBMECTHO C A@aHHOW HacTpoOMKOoN n3 wabnoHa «no

orpaHuyeHnsam». Hactpoiku B wWabsioHe NpoBepsitoTCa B NEPBYHO
ouepeab. Ecnu HM 0AHO M3 orpaHuyeHunii B WabnoHe He HapyLEeHOo, TO
npoBepstoTcs rnobanbHble orpaHuyeHuns.
OrpaHuyeHus ycTaHaBNMBaOTCS ANS napbl 3HadYeHu «Knace» +
«NHcTpymMeHT». Mpu 3TOM 3HayeHue <ALL> anga knaccos u «Bce
WHCTPYMEHTbI» AN MHCTPYMEHTOB YUYMTbIBAIOTCS KakK OTAeNbHbIe
3HayeHus. Ecnu orpaHnyeHune ons KOHKpeTHoM napbl «Knacc» +
«MHCTpYMeHT» 3a4aHO0 B 4@HHOW HAacTpoWKe, TO OHO OTMeHseT
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orpaHu4YeHune, 3aaHHoOe Ha TaKyto e napy «Knacc» +

«UHCTpYMeHT» B rnobanbHOM HacTpolike (CM. ).

_ Knaccel Cnncok knaccoB 6ymar, aossi KOTOpbIX 3a4a€eTCs MaKCMMasbHO
[OMycTuMoe Konu4yectso f10ToB LB B 3adBke knueHTa. Ana
0603HauYeHNs BCEX KTacCoB yKaxute <ALL>

_ Konuuectso MakcuManbHOe KONMYeCcTBO JIOTOB B 3asiBKE. 3asiBKa C KOJIMYECTBOM
notos, 6onblle 3a4aHHOr0, OTBEPraeTcs Npu NpoBepke
NMoKynaTenbHOW CnocobHoCTH.

Ecnu onsa knacca He ykasaHo 3HayeHue B nose «Konnyectso», To
OrpaHnyeHns HeT
_ WIHCTpyMeHThI CnnCoOK MHCTPYMEHTOB YKa3aHHOro kiacca

BCE€ MHCTPYMEHTDI

OrpaHuyeHne MakCcMMasnbHOro KomM4yecTsa B 3asiBKe AelCTBYET Ha
BCE MHCTPYMEHTHI Knacca

no Cnucky

Cnncok KoAoB MHCTPYMEHTOB, pasAeneHHblX 3ansTbiMU, Ha KOTOpble
[ENCTBYET OrpaHMYeHne MakKCMManbHOr0 KOIn4YecTBa B 3asBKe.
JlonyckaeTcs nycTom CNMCOK - 3TOT Clydan dKBMBAseHTEH Bbi6opy
3HAYEeHUs «BCE MHCTPYMEHTbI»

OrpaHquHme MUHUMaJIbHOIO
Ko/sin4yecTBa B 3asBKeE

KOHTpPO/b MMHMMaNbHO AOMYCTUMOro KOSIMYECTBa JIOTOB B 3asiBKE Ha
WHCTPYMeHT. pu npoBepke UrHopupyeTcs onumsa «PaccumTbiBaTb
nosuuum B noTax» B «0O6LWWMX HacTporkax bubnunotekn. Yacto 3»
(noapobHee cmM. ).

O6bwasn ana Bcex KINMEHTOB aHanormyHas Hactpomka «OrpaHunyeHme
MWHUMaANbHOIO KOJIMYECTBa B 3asBKe» Ha CTpaHuLe «Knaccb» (CM.

) NpoBepsieTcs COBMECTHO C AAHHOM HAacTPOMKOM M3 wabnoHa «no
orpaHuyeHnsaM». Hactpoiku B WwWabsioHe NpoBepsitoTCa B NEPBYHO
ouvepeab. Ecnm HM 0aHO 13 orpaHuMyeHnin B WabnoHe He HapyLeHo, TO
npoBepsatoTcs rnobanbHble orpaHuyeHuns.

OrpaHuyeHus ycTaHaBMBAOTCS ANS napbl 3Ha4YeHu «Knace» +
«NHcTpymeHT». Mpn 3TOM 3HayeHne <ALL> anga knaccos u «Bce
WHCTPYMEHTbI» AJ19 MHCTPYMEHTOB YUUTbIBAIOTCS KaK OTAE/NbHbIE
3HaveHus. Ecnu orpaHnyeHune o KOHKpeTHoW napbl «Knacc» +
«MHCTpYMEHT» 3aaH0 B J@HHOW HAaCcTpOWKe, TO OHO OTMEHsIeT
orpaHuyeHue, 3alaHHoOe Ha TaKylo e napy «Knacc» +
«MNHCTpyMeHT» B rnobanbHo HacTpolike (CM. ).

Knaccsbli

Cnncok knaccos 6ymar, Ass KOTOpbIX 3a43a€TCS MUHUMAaNbHO
AornycTumoe Kosaunyectso noTos LB B 3asBke knveHTa. Ang
0603HauveHns BCex KaccoB ykaxute <ALL>

Konnyectso

MUHMManbHOEe KOSIMYEeCTBO JIOTOB B 3asiBKe. 3asiBKa C KOJIMYECTBOM
NI0TOB, MeHblle 3aaHHOro, OTBEPraeTcs Npu NpoBepkKe
NMoKynaTenbHOM crnocobHocCTH.
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Ecnn gna knacca He yka3aHo 3HayeHue B nosie «Konmyectso», To
MUCMosib3yeTcs 3HaueHue napameTpa «MMHUMaNbHOE KON-BO» U3
Tabnuubl TEeKYLWMX TOProB UHCTPYMeEHTa 3a8aBKU. Ecnun 3HaveHne
OTCYTCTBYET U B Tabnuue TEKYLUNX TOProe, TO OrpaHN4YeHNA HET

MHCTpyMeHThI CnnCcoK MHCTPYMEHTOB yKa3aHHOro ksacca

BCE€ MHCTPYMEHTDI OrpaHquHme MUHUMaJIbHOIO KOJINYECTBaA B 3asdBKeE Ll,el7|CTByeT Ha BCe
MHCTPYMEHTbI KJ1aCCa

Mo Crucky CnucoK KoZI0B MHCTPYMEHTOB, pPasfieNleHHbIX 3anaTbiMU, HA KOTOpble
AENCTBYET orpaHMUeHMe MUHMMA/IBHOMO KO/IMYECTBa B 3asIBKE.
[onyckaeTtca nycToit CAMCOK - 3TOT Cly4Yail SKBMBANEHTEH Bbl6opy
3HAUYEHUSA «BCE MHCTPYMEHTbI»

Bknagka «Orp. o6béma 3asaB. oT 06.»

OrpaHunyeHune Ha o6beM 3asiBOK B CoAepXuUT CMNCOK MHANBUAYANbHbIX OrpaHNYeHnn Ha 06beM 3as89BOK
npoueHTax oT B MpoLeHTax OT cpeAHeaHEBHOro o6beMa TOpros AN pas3nyHbIX
cpeagHeaHesHoro obopota KJ1acCoB.
HacTpolka pacrnpocTpaHseTcs Ha BCe PbIHKU U KIACCbl, €CNU OHU
3ajaHbl B napameTpe «Knacc orpaHuyeHuns».
CpenHenHeBHOM 060poT paccumTbiBaeTcs cepeepoM QUIK npu crtapte
Ha OCHOBE apXMBHbIX AaHHbIX. BeageHne apxuea AHEBHbIX 06bEMOB
Toproe obecneumnBaetca Moaynem BefeHus apxmsoB. Ero
ncnonb3oBaHune obsa3aTenbHo. [Ana paboTbl HACTPOMKN HEOH6X0AMMO
obecneunTb Hannuune B apxmee (Moaynb BeAeHUS apXMBOB) 3HaYeHus
napametpa «O6opoT» (valtoday).
Mpwn pacuete cpegHenHeBHOro o6opoTa AHM C HyneBbiM 060pPOTOM M
AHW, MO KOTOPbIM OTCYTCTBYIOT apXuBHble AaHHbIE, HE YUNTbIBAIOTCH.
[elicTBne AaHHOM HACTPOMKKM pacnpoOCTPaHAETCS TakXe Ha 3asiBKU,
3aKpblBaOLWME MO3NLMUIO.
Ecnn orpaHnyeHne ana KOHKpeTHOM napbl «Knacc» + «MHCTpyMeHT»
3a4aHo B AAaHHOW HACTpOMKe, TO OHO OTMEHSeT orpaHu4YeHune,
3aJaHHoe Ha Takyto xe napy «Knacc» + «MHCcTpyMeHT» B rnobanbHOM
HacTpoike (CM. ).

Knacc orpaHuyeHuns Cnucok KNnaccoB, Mo KOTOPbIM 3a4aeTCa OrpaHUYeHue. Ob6sa3aTenbHO K
3aMnoJIHEHUIO NPUN YKa3aHWW AaHHbIX B APYTIrUX cTonbuax

OrpaHunyeHune, % MpOLEHT, OrpaHMuYMBatOLWMiA MaKCUMasbHbIi 06bEM 3asiBKU OT
cpeaHenHeBHoro obopoTa. MNapameTp obs3aTesneH 415 3anoJHEHUS

MpepynpexaeHne, % He ncnonbsyertcs

Knacc oueHku Pe>xum ToOpros, CpeAHe,ﬂ,HeBHOVI ob6bem no KOTOPOMY MCMNOJIb3YETCA
npu pacyeTe MakCcnMMasibHO BO3MOXXHOIo obbema 3asBku. Ecnn ans
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OLIEHKW 3asBOK B OMpeAesiEHHOM pexnMe TpebyeTcs UCnonb30oBaTh
060pOT B 3TOM Xe pexunMe, To NapaMeTp He yKasbiBaeTcs.

[ns KoppeKkTHoM paboTbl HACTPOMKKN Ha cepBep A0XKHbI
TPaHCNMPOBATLCA ONMUCAHUA MHCTPYMEHTOB MO PEXWUMY TOProB,
COOTBETCTBYHOLLEMY KJTACCY OLEHKM

MNHCTpyMeHThI Cn1CoK MHCTPYMEHTOB yKa3aHHOro ksacca

BCE€ MHCTPYMEHTDI OrpaHudeHune Ha MaKCMMasibHbli 06beM 3a89BOK ,Cl,eVICTByeT Ha BCe
MHCTPYMEHTbI KJ1aCCa

no CNMcKy Cnncok KoAoB MHCTPYMEHTOB, pasAeneHHblX 3ansTbiMU, Ha KOTOpbie
OEeNCTBYeT orpaHMyeHme Ha MakcuMasibHbln 06beM 3asBOK.
JonyckaeTca nycTon CANCOK - 3TOT C/ly4ail 3KBUBasieHTeH Bbi6opy
3Ha4YeHns «BCe MHCTPYMEHTbI».

Bknaaka «/[1.0.: Orp. o6bémMma 3asaB. oT 06.>» — HacTpolika AOMNONHUTESNIbHbIX OFrpaHNUYEHNIN Ha
COBepLUEeHWE KJIMEHTOM TOProBbIX onepaunii. Habop napamMeTpoB M X Ha3Ha4YeHe aHaaornYHbI
napameTpaM Ha BKNagKe « ».

OnucaHune npuHumna paboTbl 4OMNOAHUTENbHbLIX OFPaHUYEHN CM. B

Bknaaka «3anpeT no KOHTpareHTy W BasitoTe pacyeToB»

3anpeT onepauuii ¢ KOHTpareHToM  HacTpolka Crnncka KOHTpareHToB, C KOTOPbIMU 3anpeLleHo

rno BajoTe pacyeToB npoBeaeHne onepauunii Ha GOHAOBOM N BaSKOTHOM pblHKax B
YyKa3aHHbIX K/accax C y4eTOM BantoTbl pacyeToB M MHCTPYMeHTa
(3apaeTtcs B pamke «MHCTpyMeHTbI»). HacTpolika y4nTbiBaeTcs
TOSIbKO AN aapecHbIX onepauumn

KoHTpareHT KoHTpareHT, C KOTOpPbIM 3anpeLLeHo NnpoBeaeHme onepaumm
BantoTta pacuetos BantoTa pacuyeToB, ANl KOTOPOW AeNCTBYeT 3anpeTt
Knacc Koa knacca, B KOTOPOM AeNCTBYeT 3anpeTt
NHCTpyMeHTHI Cn1COK MHCTPYMEHTOB
Bce MHCTpyMeHThI 3anpeTt Ha npoBeAeHMe onepaumn 4eNCTBYEeT Ha BCE UMHCTPYMEHTbI
Mo cnucky CnnCcoK KOAOB MHCTPYMEHTOB, pa3AesieHHbIX 3ansaTbiMK, Ha KOTOpbIe

[ENCTBYET 3anpeT Ha NpoBeaeHMe onepaumi. JjonyckaeTcs nycromn
CMUCOK — 3TOT C/ly4an aKBUBAsieHTEH BbI6OpY 3HaUeHns «Bce
WHCTPYMEHTbI»
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Bknaaka «/1.0.: 3anpeT No KOHTPAreHTy U BaJilOTe PacyeToB>» — HAaCTPOWKa AOMOSTHUTENbHbIX
OrpaHNYeHNt Ha COBEPLLEHME KIIMEHTOM TOProBbIX onepaunii. Habop napaMeTpoB 1 UX Ha3HayeHue
aHanorMyHbl NapamMeTpaM Ha BKMajke « >,

OnwncaHue npuHuuna paboTbl AOMNOMHUTENbHbLIX OFPaHUYEHUIA CM. B

Bknagka «OrpaHuyeHue No KOHTpareHTy u cpoky PEMO»

OrpaHudeHune onepauunmn PEIMO HacTpoika cnucka KOHTpareHToB, C KOTOPbIMK 3arnpeLeHo

C KOHTpareHToMm no cpoky PEMNO npoBeAeHne onepauunii B 3aBUCUMOCTM OT KJlacca, BantoTbl pacyeToB
onepauuu, BantoTbl HOMMHANa MHCTpyYMeHTa n cpoka PENO.
HacTpoika yunTbiBaeTcs TONbKO AN aApecHbixX onepaunit PEMNO

_ KoHTpareHT KOHTpareHT, C KOTOPbIM 3anpeLeHo NpoBeAeHne onepaumi

_ BantoTa pacuetos BantoTa pacyeToB, 451 KOTOPOW AeNCTBYeT 3anpeT

_ BantwoTa HoMnHana BantoTa HOMMHanNa MHCTpPyMeHTa, A1 KOTOPOWN AENCTBYET 3anpeTt
Knacc Kog knacca, B KOTOpPOM AeNCTBYET 3anpeT

MakcuManbHbI CpOK  MaKkcuMManbHO AONYCTUMbIN cpok PEMO
PEMNO

Bknaaka «/[1.0.: OrpaHu4yeHue no KoHTpareHty u cpoky PEMO>» - HacTporika AOMOAHUTENbHbIX
OrpaHWYeHN Ha CoBepLUEHME KIIMEHTOM TOProBbiX onepauuii. Habop napameTpoB 1 UX Ha3HayeHne
aHanornyHbl NapaMeTpaM Ha BKIaake « ».

OnucaHune npuHumna paboTbl 4OMNOAHUTENbHbIX OFPaHUYEHNN CM. B

Bknaaka «OrpaHu4yeHune no O6b6My M BaNKlOTE pacy4eEToB>»

OrpaHuyeHne MakCMMasbHOro KOHTpOJ/Ib MakCUMasibHO AOMYCTMMOro o6bema onepaumnmn C y4eToMm
obbeMa 3asBKM B BasllOTe pacyeToB KJacca, BasjloTbl pacyeToB M HanpaBneHus onepaunn. He
yuuUTbIBAETCA AN9 ONepauunii Ha CPOYHOM pbIHKE

_ BantTa pacuyeToB BantoTa pacuyeToB, ANl KOTOPOW AeNCTBYET 3anpeTt
_ Knacc Koa knacca, ans KOToporo AeNCTBYEeT OrpaHuyeHume
_ HanpasneHue HanpasneHue onepauun. Ana onepauun PEMO 3apaeTcsa
HanpaeneHne nepeon 4Yactu. Bo3MOXHbIe 3HaYeHns:
_ «Nokynka»,
_ «[lpopaxa»;

«He 3agaHo»

_ MakcmmanbHbIl MakcmmanbHblii 06beM onepauum
obbeM
HacTtpolikn bnbnmortekmn pacyeta TMMMUTOB 199

PykoBoACTBO Mo aAMUHUCTPUPOBAHUIO



MapameTp HasHauyeHue

Bknaaka «[1.0.: OrpaHuyeHue no o6bLemMy u BasiloTe pacyeToB>» — HAaCTPOWKa AOMNOSTHUTENbHbIX
OrpaHUYEeHNt Ha COBEPLLEHWNE KIIMEHTOM TOProBbIX onepaunii. Habop napamMmeTpoB U UX HasHayeHue
aHanorMyHbl NapamMeTpaM Ha BKMajke « >,

OnwncaHue npuHuuna paboTbl AOMNOMHUTENbHbLIX OFPaHUYEHUIA CM. B

Bknaaka «OrpaHuMuyeHue onepaumin>» — HacTpoiika AONOMHUTENbHbIX OrPaHUYEHUI Ha onepauun

OrpaHuyeHns no TUNy MHCTpyMeHTa 3anpeT onepauuii B 3aBMCUMOCTU OT TUMNA MHCTPYMEHTA,
W JaTe pacyeToB HanpaB/ieHUsl, CpOKa pacyeToB Mo onepauuun. Mcnonb3yeTcsl TobKO
ANS CXEMbl KpeauMToBaHUS «BantoTHoe nuMutnpoBaHues (FX)

Knaccbl Kog knacca nnm Cnmcok KoAOB K1aCCoB yepes 3anaTtyto. Ans
0603HayeHus BCcex KnaccoB ykaxute <ALL>. ObazaTenbHo Ans
3anoJsIHeHUS

TyN MHCTPYMEHTa Tun MHCTpyMeHTa onepaumn. BoaMoXxHble 3HaueHUs:

«NOTSPECIFIED» (no ymonyaHuio) — He BblbpaHo;
«SPOT» — CINOT;

«FORWARD» — dopBapa;

«SWAP»— BantTHbIA CBOM;

«TIME_DEPQOSIT» - aenoswur;
«CERTIFICATE_OF_DEPOSIT» - geno3nt HCO
(HECHMXaEMbIN OCTaToOK);

«PMSPOT» - CIOT, meTannuyeckas napa;

«NDF» — 6ecrnocTtaBouyHbI popBapA;
«FLEXFORWARD>» — ¢dopBapa ¢ Npon3BOSIbHOMN AaTOW
pacuyeToB

HanpaBneHue HanpasneHue onepaunn. Bo3MOXHble 3HAYEHUS:

«He 3agaHo» (No ymMonyaHuio) — nboe HanpaBieHUE;
«Mokynka»;

«Mpopaxa»

Cpok Cpok pacyeToB. 3Ha4YeHMe No yMon4daHuio: «0» — 3anpeTt onepauui
C MHCTPYMEHTaMun BbIGpaHHOro Tuna He3aBMCMMO OT CpoKa (MOSHbIN
3anpeT onepauni ¢ 4aHHbIM TUMOM)

- ansa knaccos PEMNO c UK HanpaBneHne nepson Yactn PEMNO B 3aBMCMMOCTM OT HACTpPOEK LWJ03a U cepBepa
He Bcerga coBrnajaeT C Hanpas/ieHMeM, yKa3aHHbIM B 3asiBKe.

- HacTpolika MMeeT 60/bLUIMIA NMPUOPUTET MO OTHOLLEHMIO K Ha CcTpaHuue
OrpaHuyeHuns Ha ... / JocTynHble 6ymaru.

- HacTpoika nmeeT 601bLLMIA NPUOPUTET NO OTHOLUEHMUIO K Ha CTpaHuue
OrpaHun4yeHuns Ha ... / Onepaunun PMNC, PENO.
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I KoMmmMmeHTapui

MpuopwuteT BbiIbOpa wabnoHa «IMo orpaHNUYEHUsAM>» ;

1. Hactpoikun no wabsoHy, B KOTOPOM 3Ha4YeHme nons «BknawoyaTb B WabnoH KIMEHTOB
CO 3HAYEHUSMU Mnieda» CoBMadaeT Co 3HAUYEHWEM MOC/eAHEero 3a4aHHoro njieva
Ha AIEHEeXHOM nuMnTe knneHTa (CM. Ha Bknaake «KnueHTbl / WabnoHsbl / Mo
OrpaHuUYeHunsIM», ). YunTbiBaETCHA TONBKO A/ KIMEHTOB C TUMNOM KpeanToBaHus «lo
ANCKOHTaM» unm «MI+».

2. HacTpoiku no wabnoHy assi HECKONbKMX KOAOB KJIMEHTOB, 3a4aHHOMY Ha BKaake
«KnneHtbl / LWWabnoHbl / Mo orpaHnyeHnsam» (CM. ).

Ecnv HM ogHa n3 BbllwenepeymncrieHHbIX HAaCTPOEK AMsl KIMeHTa He 3ag4aHa, TO MCMOoNb3YyTCs
rnobanbHble HAaCTPOMKMN.

17.KnuneHntnbl / [lon. Tern pacyeTos

HacTpoiku Ha faHHOM CTpaHuLE MO3BONSAIOT YY4eCTb NPU BbIYNCIEHUN NIMMUTOB K/IMEHTOB CpeacTBa
Ha AOMOJSIHUTENbHbLIX CYETAX M Terax pacyeToB. Bce HacTPOMKM NPUMEHSIOTCA A9 KIIMEHTOB

C TUMOM KpeAUTOBaHUSA «Mo Mnaevy» U HEKOTOpPble N3 HUX — AJ19 K/IMEHTOB C TUMOM KpeauTOBaHMUS
«MN0 ANCKOHTaM» nnmn «MIO+».

HYET L0NBAHMTEAEHEN SEKLHA PACHEToR Teru sa00M#eHHOCTH PEMO-cyeta Teru ofAsaTeEnsCTE
M apsHANEHEA 3A00TKEHHOCTE
Teru ofiasarenscTe no 2 yactk PEMO
Cueta offsarenscTe no 2 vact PEMO
Teru, onpegenaemels Mo KOAY MHETPYMEHTS T Oprossle cyeTa

B

CueTa 0AsaTEnECTE C4eTa HEMAPHWHANEHEIX AKTHEOE
JonoAHHTENEHEIE BanaTsl FEMNQ-cekyHd pacyéToe
71 dofaeume LononHUTENEHEIE BATICTE
m Teru SUR. USD, EUR. GEP. JPY, CHF
CHETa BROQALLMYE SKTHEDE
Fi  Aofamm 1 Nofasurs
1 Hpanms 1 Ypanme

CyeTa BOMHON SYMEKRHON MOSHLHM

jr}
@
a
=

JLanoAHUTENEHEIE HHETPYMEHTEI SAMHEM BYREKHON NaSHLHW

RSGP LTSI O Toproeeii cuét | O6wmil Tkeep

¥ Hofaeume

% Ypanms

TErd HEGHMK. OCTATRA HEMapHHHANEHER DI'IBDaLlMﬁ

A

71 Hotissurs 1 Ypaname

i Ldofaeums

% Yoanms

HacTpoliku BubnmoTekn pacyeTta TMMUTOB 201
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MapameTp

HasHauyeHue

YyeT A0MNO/IHUTENbHbIX CEeKL MU
pac4yeToB

BkntoueHue B pacyeT BXOASALWEro n TekyLlero TMMNTOB no3mumm KnmeHTa,
HaXxo4Aawmnxca Ha A0ONOHUTENbHbIX CEKLUUMAX pacyeTa.

AN KNWEHTOB C TUNOM KPeaAUTOBaHUA «MN0 AUCKOHTaM» Mpu pacyeTte
BEJIMYNHbI AOCTYNHOIo ANns BbiBOAA OCTAaTKa Npu BK/THOUEHHOWN HaCTpOVIKe
«BbIBOANTL OCTATOK C YY4eTOM A0M. IMMUTOB>» (CM. ) Y4YUTbIBAOTCA
cpeactea Ha AaHHOM Tere: CyMMa NOSIOXUTENTbHbIX U OTPULATESNIbHbIX

AEHEXHbIX CPeACTB B OCHOBHOW BantTe MUHYC 336J'IOKVIDOBaHHbIe noa

BblBOA, kKomMuccuto u EAN cpeactea. BennunHa octatka Ha AaHHOM Tere
He B/INSET Ha pacyeT CTOMMOCTM NopTdens N CKOPPEKTUPOBAHHOMW Mapxu

Terun

OcHOBHOM Ter pacyeTtoB, Hanpumep «EQTV»

Cnuncok Tteros

JononHnTenbHble TErM pacyeToB Yepes 3andaTyto, HanpuMep «EQTA,
BILL»

CueTa BXOAALNX aKTUBOB

BknioyeHne B pacyeT BXOAALWErO U TEKYLLErO JIMMUTOB no3numm KNWeHTa,
HaxoaAawmnxca Ha AONOHUTENbHbIX TOProBbiX CHETaAX

Terun

Ter pacuyeToB, HanpumMmep «EQTA»

Cnuncok cyeTtoB

JononHutenbHble TOProBble cyeTa yepes 3anAaATyo, HanpuMep «S01-
00000F00, Y01-00000F00>»

Cyeta eguHon 6ymMa>kHom
nosuumm

HacTpolrika npeaHa3HaveHa Ans CyMMMpoBaHUsa No3muMn no
WHCTPYMeHTaM (C y4eTOM 3HaKa) C pa3HblX TOProBbIX CYETOB NpPU pacyeTe
nokynaTesnbHOM cnocobHoCTH.

Ons cyMMUpOBaHMSA MNO3UUNIKA POACTBEHHbBIX NHCTPYMEHTOB (TOPryoLWwmnxcs
Ha pa3HblX TOProBbIX NAOLWAAKaX N UMELWKUX pa3sHble Koabl) TpebyeTtcs
AOMNONIHUTENBLHO HAaCTPOUTb COOTBETCTBME MeXAY HUMK B Tabnuue
«JlonoNHUTENbHbIE UHCTPYMEHTBI eAUHON 6yMa)KHOW Mo3numm».
Ncnonb3yeTcs ANng KIMEHTOB C TUMNOM KpeanToBaHusa «MlM» («Mo nneuy»)
n «MO+»

Tern

Ter pacyeToB, Ha KOTOPOM 06CcUMTLIBaeTCs onepauus, HanpmMmep,
«EQTV»

Cnuncok cyeTtoB

CnncokK TOproebIX CHETOB Yepes 3andaTyro. JonycTMMO MCNO/b30BaHue
npedwukca, Hanpumep «L01*»

Tern HecHUXXaemoro ocraTka
HeMapXXunHanbHbIX onepauuin

HacTpolika no3BossieT 3agaBaTb pa3Mep HECHUXXAeMOro octaTka Ha
OEHEXHOM TMMUTE KJIMEHTa, YYMUTbIBAEMOIrO NMpu MoKynke
HeMapXXunHasnbHbiXx 6ymar nmbo Npu BbIBOAE AEHEXHbIX CPEeACTB.
HecHuxaeMbI OCTaTOK 3aZaeTcs B BUAE OTpMLUATENbHOIO 3HAa4YeHUs Nons
«Bxoaawmi octaTok» Ha AOMOSIHUTENbHbIX TErax pacyeTos,
rnepeymncsieHHbIX B AaHHoM Tabnuue. B cTpokax ctonbua «Term»
YKa3blBaeTCsA OCHOBHOW Ter, B NpaBoM cTonbue — Term HeCHMXXaeMoro
OCTaTKa 4yepes 3angTyio.

lMpu npoBepke NoKynaTesibHOM CNOCOBHOCTN KNMeHTa pa3Mep AOCTYMHbIX
CPEeACTB Ha COBepLleHNe HeEMapXXMHaslbHbIX ONepauuin Ha OCHOBHOM Tere
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pacyeToB YMEHbLUIAETCH Ha CYMMY HECHMXAeMbIX OCTaTKOB C
OOMNOJSIHUTENbHbIX TEroB.

Mpy BbIYNCNEHNM 3HAYEHUSA HECHMXKAEMOIO OCTaTKa CYMMUPYHOTCS TONTbKO
oTpuuaTesNbHbIE 3HAYEHNS nonen «Bxoasawmnin ocTaTok» Ha
rnepeymncsieHHbIX AOMONHUTENbHbIX Terax, HyneBble U NOSIOXUTENbHbIE
3Ha4YeHns He y4YuTbIBAKOTCS.

Ecnn HacTpoeHa MynbTUBaNtoTHas No3mumsi, OHa Y4YMUTbIBAETCS NpuU
pacyeTe pa3Mepa HeCHUXXaeMoro ocraTtka.

HacTpolika He BAUSET Ha NOoKynaTesbHY CNOCOB6HOCTb KIMEHTa npwm
Map>XXWHaNbHbIX onepaumsx.

[Onsi KNIMEHTOB C TUMOM KPEeAUTOBaHMUSA «MO AUCKOHTaM» nnm «MO+»
OTpULATENBbHbLIA BXOAALMN OCTaTOK CPeACTB B OCHOBHOM BanlTe™
YMEHbLUAET pa3Mep NoKynaTesibHON CnocobHOCTN Npu MOKynkKe
HeMapXXMHasbHbiX 6yMar, BbIBOAE AEHEXHbIX CpeacTB, onepaumsax
CPOYHOr0 pbiHKa M NMPOBEpPKE MPETPENA-KOHTPONS MPU BKIIKOUYEHUN
HacTpoek «OrpaHn4YnTb NOKYMNKY HEMapXUHanbHbIX Bymar»,
«OrpaHnumnTb BbIBOA AEHEXHbIX CpencTs», «OrpaHmynTb onepauum Ha
CPOYHOM pbiHKE» U «OrpaHN4YmMBaTh BbIBOA AEHEXHbIX CPeACTB AN
npeTpena-KoHTPOAsS», COOTBETCTBEHHO. 3ab0KMpoOBaHHbIE CpeAcTBa B
pacyeTax He yumTbiBaloTCAa. BennumHa octatka Ha AJaHHOM Tere He
B/INSIET Ha pacyeT CTOMMOCTM nopTdens n CKOppeEKTUPOBAHHON MapXW.
B cxeme «M[1+>» npu y4yeTe CcpeacTB C AOMNONHUTENbHbIX TEFOB
MCMONIb3yeTCs HaCTpoMKa « » 0Nl OCHOBHOIO
M AONOSIHUTENBHOMO TEroB: YUYMTbIBAKOTCA CpeAcTBa B TEX BasoTax,
rnokynaTtesibHas CNOCOB6HOCTb KOTOpbIX 06beanHeHa ans oboux Teros

JononHuTenbHble NHCTPYMEHTbI
eanHon 6yMaxxHOW No3uuum

HacTtpotika sBnseTca gonoaHeHneM K tabnuue «Cuyeta eanHon 6yMmaxHom
no3nuMn>»> 1 NpegHasHadyeHa Ana yCTaHOB/IEHUS COOTBETCTBMSA MexXAay
KOAaMW POACTBEHHbIX MHCTPYMEHTOB

MHCTpyMeHT

Koa vHCTpyMeHTa

Toprosbii cyeT

OAVH 13 AONOAHUTENbHbBIX TOProBbIX CYETOB, YKa3aHHbIX B Tabnuue
«Cyeta eanHon 6ymMarkHor nosnummn». cnonb3oBaHue npedukca ans
yKa3aHusa TOproBoro cyeta He AONycKaeTcs

O6wunn Tnkep

Koa nHCTpyMeHTa, MCnonb3yeMblli B KadecTBe obwero Tukepa. lMpu
MapXMWHaNbHbIX pacyeTax oueHkKa CyMMapHOW No3uumm no
WHCTPpyMeHTaM, o6beanHEHHbIM Nog 06bLWwmM TUKEPOM, NPON3BOANTCS MO
CTOMMOCTM MHCTPYMEHTA, KOA KOTOPOro yka3aH B kadecTse obuiero
Tukepa. B kauectBe obLero Tmkepa He MOryT UCMOJIb30BaTbCSA KOAbI U3
KONIOHKN «NHCTpYMeHT»

Bknaaka «Teru, onpeaensieMble N0 KO4Y MHCTPYMEHTa»

Tern, onpeaensiemble no kogy HacTpolika COOTBETCTBUS TEroB PacyeTos U KOAOB MHCTPYMEHTOB. NmeeT

MHCTPYyMEeHTa

6onee BbICOKUI NPUOPUTET NO CPaBHEHMUIO C HACTPOMKOMN Ha CTpaHuue
«[dpyrve napamMeTpbl» B NYHKTe «Tern pacyétoB AN PEXUMOB TOProsg».
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HacTpoiika npuMeHseTca TakxXe A9 KIMEHTOB C TUMNOM KpeaAuTOBaHUS
«Mo AUCKOHTaM» unm «MI+»

Tern Cnuncok Teros
Cnuncok Koabl MHCTPYMEHTOB, pa3AesieHHble 3ansTbiMX, NO3ULNM MO KOTOPbIM
WHCTPYMEHTOB BK/1HOYAKOTCH B pacyeT BXOAsLLEero n Tekylero IMMMTOB MO 3agaHHOMY

Tery pacyeTtos, Hanpumep, «LKOH, RTKM»

Bknagka «JononHUTeNbHblE BanOTbI»

JononHutenbHble BantoThbl BkitoueHne B pacyeT BXOAALLEr0 M TEKYLLEro IMMUTOB NO3ULMIA KIMEHTa,
3aaHHbIX B pa3HbIX BaJlOTax.
NS KNMEHTOB C TUMNOM KPeAUTOBAHUS «MNO AUCKOHTaM» unin «MI+»
nokynaTtesbHas CNOCO6HOCTb BatOT, MEPEUNCIIEHHbIX AN Tera,
ob6beaunHsieTcs. Mpu coBepLlleHnn onepaumm, y4YmTbiIBaEMON Mo Tery,
YKa3aHHOMY B HaCTpoOliKe, 1 Mo BanloTe, KOTopas 3agaHa ANs Takoro
Tera, cpeacTBa B Nepeync/ieHHbIX 4J15 Tera BantoTax CyMMUpPYIOTCS, TO
€CTb BCE Takue BantoTbl M OLLEHNBAEMblE B HUX aKTUBbI 06beAMHSIOTCS B
OAVH nopTtdens.

Terun Cnuncok Tteros

Cnuncok BanioT Cnuncok BanioT vepes 3anaTyto, Hanpumep, «SUR, USD, EUR»

Bknagka «PEMO-cekumn pacyeToB»

PEMO-cekunn pacyeTos BkntoueHue B pacyeT BXOASLWEro U TeKyLero IMMUTOB N TEKYLLKX
aKTUBOB MO3ULMI KIMEHTA, HAXOAAWMXCA Ha AOMOSHUTENbHbIX CEKLMAX
pacyerta.

NSt KNMEHTOB C TUMNOM KPeAUTOBaHUSA «MNO AMCKOHTaM» CyMMa
MONOXUTENBbHbBIX U OTpULATENbHbIX AEHEXHbIX CPeACTB B OCHOBHOM

Ba/IlOTE Y4YMUTbIBAETCA NMPU pacyeTe CTOMMOCTU nopTdens.
3abnokunpoBaHHbIe NMog BbiBOA, kKomuccuto n EAN cpeactea B OCHOBHOW

BasllOTE Y4UUTLIBAIOTCA MPU pacyeTe CKOPPEKTUPOBAHHOM Mapxu.
BennumnHa octaTka Ha AaHHOM Tere BAUSAET Ha pacyeT CTOMMOCTU
noptdena 1 CKoOppeKkTUpoBaHHON Mapxu. Mpu pacueTe BENUYMHbI
[IOCTYMHOro A/ BbIBOAA OCTATKa MPW BKHOUYEHHON HacTpoiike
«BbIBOANTbL OCTATOK C YYETOM AOM. JIMMUTOB>» (CM. ) yunTbIBatOTCSH
CpeAcTBa Ha AaHHOM Tere: CyMMa MoSOXUTENbHbLIX M OTpULATENbHbIX

AEeHeXHbIX CpeACTB B OCHOBHOM BantoTe MUHYC 3ab/10KMpoBaHHbIe Noj,

BbiBO4, KOMUccuio u EAN cpeacrea.

Onsa KNWeHTOB C TMNOM KpeauToBaHmna «M+» cpencrtsa € yKasaHHbIX

OOMNOJTHUTESbHBLIX TEr0B YYMUTbIBAOTCA B nopTdene cneaywowmm obpasom:
Mo3nummn ¢ 4ONONTHUTENBHOMO Tera Y4YMTbIBAOTCS B
CTOMMOCTM NopTdens BHE 3aBUCUMOCTU OT 3HaKa;
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BNOKMPOBKM MO AOMOJIHUTENBHOMY TEry YYMUTbIBAIOTCA B
CKOPPEKTUPOBaHHOM Mapxe. Mo3nuumn Ha
CKOPPEKTUPOBAHHYIO MapXy He BAUSAIOT;

B cxeme «M[+» npu yyeTe CpeacTB C AOMOSHUTENbHbIX
TEroB NCMNOJb3yeTCA HacTpoika «JononHUTEeNbHbIE

BaNOTbl» A4 OCHOBHOIo U AONOJIHUTENBHOIO TEroB:
YYUTbIBAOTCA CPEACTBA B TEX BaJIlOTAX, NOKynaTesibHasA
CNoCOBHOCTb KOTOPbIX obbeamHeHa ana obounx Teros

Tern OcHOBHOM Ter pacyeTtoB, Hanpumep «EQTV»
Cnucok Teros JononHutenbHble TEern pacyeToB Yepes 3anaTylo, Hanpumep «EQTA,
BILL»

Bknaaka «Tern 3ag0/1KEHHOCTU»

Terun 3a40/1KEHHOCTH BkntoyaeT B pacyeT BXOASALEro U TEKYLEro JIMMUTOB 3a40/KEHHOCTb
KNIMEHTa — MO3UUMNI KIIMEHTa, HAaXOASAWMXCA Ha AONOSTHUTENbHbIX
ceKkumnax pacyera.

[Ons KNMEHTOB C TUMOM KpeaANTOBaHMS «NO AUCKOHTaM» n «MO+>»
OTpULATENbHbIA TEKYLUNIA OCTAaTOK CpenCTB B OCHOBHOM BankoTe

B MNOJIHOM 06beMe yunTbIBAETCS NpW pacyeTe CKOPPEKTUPOBAHHOWM
Mapxu. 3abnoKMpoBaHHbIe CpeACcTBa B pacHeTax He yUUTbIBAKOTCS.
BennunHa octaTka Ha AaHHOM Tere He BAIMSIET Ha pacyeT CTOMMOCTHU
noptdens.

B cxeme «M+» npu y4yeTe cpeacTB C AOMNOJIHUTENbHbLIX TErOB
WCMNOMb3yeTCs HacTporka «[JoNoJHUTE/bHbIE BAAIOTbI» AJ19 OCHOBHOMO

N AOMOSIHUTENIbHOIO TEFOB: YUYMTLIBAKOTCSA CPeACcTBa B TEX BaslloTax,
nokynaTesibHas CNoco6HOCTb KOTOPbIX 06beaMHEHA AN 060MX TEroB.
[N KNMEHTOB C TUMOM KPEeAUTOBaHUSA «MO MJevy» AeHeXHble cpeacTBa
C OOMOJTHUTENIBHOIO Tera, NPMBSI3aHHOIO K TEry pacyeToB onepauuu (Ter,
3alaHHbIN Anda Knacca B napameTpe

), YBENMUMBAIOT 3a[0/1)KEHHOCTb

Tern OcHOBHOM Ter pacyeTtoB, Hanpumep «EQTV»
Crnincok Teros JononHutenbHble TErM pacyeToB Yepes 3anaTylo, Hanpumep «EQTA,
EQTS, EQTT»

Bknagka «PEMO-cueTta»

PEMO-cueTa BkntouyeHne B pacyeT BXOAALWErO U TEKYLLErO JIMMUTOB NMO3ULMIA KJIMEHTA,
HaXo4sLWMNXCSA Ha AOMOJIHUTESIbHbLIX TOProBbiX cyeTax. Mo3nunm KaneHTa
Ha TakuMx cyeTax He ByayT yunmTbiBaTbCS NPU pacyeTe TeKyLllen no3mumm
MO MHCTPYMEHTY

Tern OcHoBHOM Ter pacyeToB, Hanpumep «EQTV»
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Cnuncok cuyetoB

JononHuTenbHble TOProBble cyeTa vepes 3angatyto. JJonyctnmo
ncnosnb3oBaHne npedukca, HanpuMmep «LO1*»

Bknagka «Tern o6a3aTenbcTB»

Tern obs3aTennbCcTs

BknoyaeT B pacyeT nokynaTenbHOW CNOCOBHOCTU KMEeHTa No3uunu,
o6pa3oBaBLUMECS Ha YKa3aHHbIX Terax pacyeToB. B pacuet 6epyTca
TOJIbKO OTpuLUaTesibHble 3Ha4YeHUA AEHEXHbIX IMMUTOB C YKa3aHHbIX
Teros (T.e. TeKkywme oba3aTenbCTBa KIMeHTa, NpeBbllatoLme ero
AeHeXHble OCTaTKM Ha NepeyncneHHbIX Terax), NofoXnUTenbHbIE
3HAYEeHMs He UCNOoJIb3YITCA B AasbHENMWKNX pacyeTax. JanbHenwue
pacyeTbl NPOU3BOAATCH aHANOMYHO yyeTy cekumin PEMO.

YT106bI AAHHbIE TEMN HE BAUANM HA pacyeT YpOBHS MapXu, NCNOMb3ynTe
npu3HaK «He yunTbiBaTb A0M. 0643. Npn pacyeTe yp. Mapxu»

(cm. n. ).

HacTpolika He noaaepXuBaeTcs ANs KJIMEHTOB C TUMNOM KpeaAuToBaHuS
«MO ANCKOHTaM».

[na KNMeHTOB C TMNOM KpeanToBaHusa «MO+» cpeAcTBa C YKa3aHHbIX
OOMONHUTENbHbIX TErOB YUYMTbIBAKOTCA B noptdene cneayowmm obpasom:
oTpuuaTesibHble MO3UUNK YUUTBLIBAKOTCH MPU pacyeTe
CKOPPEKTUPOBAHHOW MapXu Kak NOpy4YeHUs Ha BblBOA
CpeAcTB;

npu pacyeTe CTOMMOCTU nopTdens, HavyanbHON

N MUHUMANbHOM MapXu MNO3UUNK C AOMOSIHUTEbHbIX TErOB
He yUYMTbIBaOTCS;

NONOXUTENbHbLIAN OCTaTOK U 6/1I0KMPOBKHM

Ha AOMOJIHUTENIbHOM Tere He y4YuTbIBalTCH;

npu yyeTe CpeacTB C AOMOJIHUTENIbHOIO Tera y4mTbiBaeTcs
HacTponka « >

€C/N HacTpoliKa 3ajaHa A/ OCHOBHOMO

N AOMOJSIHUTENBbHOrO Teros, 1 Ans oboux Teros ykasaHa
BaJIl0Ta pacyeToB NO onepaunu, To oTpuuaTesbHbIN
OCTaTOK Ha AOMOSIHUTENIbHOM Tere y4uTbiBaeTCs no BCceM
OOMNOMHUTENbHbLIM BanioTaM, KOTOPbIE yKa3aHbl

B HacTpoOliKe OAHOBPEMEHHO AJ19 OCHOBHOIO

N AOMOSIHUTENbHOIO TErOB;

MHaye yunTbIBalTCA CPeACTBa TOMbKO B BasllOTE pacyeToB
no onepauuu

Terun

OCHOBHOM Ter yyeTta 0653aTenbCcTB, HanpuMmep «EQTV»

Cnucok Teros

JononHuTenbHble TEern pacyeToB vyepes 3anaTyro, HanpuMmep «EQTS,
EQTT>»
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OueHuBaTb 06Lyt0 Bbi6op cnocoba oueHKU 3aA0KEHHOCTUN MO PbIHKY:

3a[0/KEHHOCTb MO PbIHKY _ «BbIKNIOYEHO» — UCXOAS U3 3HAYEHUI NTMMUTA TOMbKO MO
AEHEeXHbIM CpeaCcTBaM C YKa3aHHbIX TEroB y4yeTa
0653aTenbCTB (3Ha4YeHME No YMOTYaHuIo);
«BkoyYeHo» — f06aBNseT K 3HaYEHMI0 EHEXHOro IMMUTa
Ha Tere 0653aTenbCTB — OLEHKY UMEIOLWMXCA Y KJINEHTa
bymar, NnpuHMMaeMblX B obecneyeHme N HaxoaaWmnXcsl Ha
TOProBbIX CYETaX, OTHOCSLMXCA K STOMY Tery
ob6a3aTenbcTB. Ecnu nonyyeHHas cyMma oTpuuaTenbHa,
3TO 3HAYEeHMe NCNOsb3yeTCs B KayecTBe 3HaYeHus
TeKylWnx o0b6a3aTenbcTB KaMeHTa. Ecnu cymMma
NoNoOXUTeNbHa, 3Ha4YeHne Ha 3TOM Tere 0653aTeNbCTB He
NCronb3yeTcs B AaflbHENLWNX pacyeTax

Bknagka «Tern o6sa3atenbcTs no 2 yactu PEMO»

Tern yyeTta 06a3aTenbCTB MO HacTtpolika cnucka Teros Ans ydyeta 0653aTenbCTB MO BTOPbIM YacTaM
BTOpOM Yactu PEMNO caenok PEMO. Ucnonb3yeTcs npu BKAKYEHUN onunn «lepecunTbiBaTb
OXNAaemMyr nosmumio» (CMm. ). Ecnun HacTpolika TeroB OTCYTCTBYET,

TO Ans BTOpbIX YacTten PEMNO 6yaeT npuMeHATbCS HacTponka «PEMNO-
CEeKLMN pacyeToB»

Tern Ter pacueToB
Teru yyeTta AOMOSIHUTENbHbIX JononHutenbHbIN Ter ydeta 0653aTenbCTB N0 AEHEXHbIM CpeacTBaM rno
obs3aTennbcTs caenkam PEMNO. OgHOMY Tery pacyeToB MOXET COOTBETCTBOBaTb TOJIbKO

OOWH TEr y4eTa A0ONONHUTENbHbIX obs3aTtennbcTs

Bknagka «Cueta obsa3atenbctB no 2 4actm PEMNO»

Cyeta yuyeTta 06a3aTenbCTB MO HacTpolika cyeToB Ans yyeta 0653aTeNnbCTB MO BTOPbIM YacTAM CAENOK

BTOpPbIM YacTam PEMNO PEMO. Ncnonb3yeTcs npu BKAOYEHMN onummn «lepecunTbiBaTb
OXWNAaemMyr nosmumio» (cMm. ). Ecnu HacTpolika cueTtoB
OTCYTCTBYET, TO 415 BTOpPbIX YacTtein PEMO 6yaeT npuMeHATbLCA HacTponka
«PEMNO-cyeTa»

Tern Ter pacyeToB
CyeTta yueTa ToproBsbiii cHeT ANnsa y4dyeta 06a3aTenibCTB NO LeHHbIM BbyMaram,
obs3aTenbCcTB COOTBETCTBYIOLWMN yKa3zaHHOMY Tery. OgHOMY Tery MOXeT

COOTBETCTBOBATb TOJIbKO OAUNH CHET

Bknaaka «MapxuHanbHas 3a40/KEHHOCTb>»

YuuTbiBaTb MapXuHasbHYlO YyeT MapX1UHanbHOW 3a40/KEHHOCTM Ha APYroM pblHKe. Ecnu Ha apyrom
3a[0/KEHHOCTb APYroro pblHKa pblHKe o6pa3syeTcs oTpuuaTenbHbIN AOCTYMHbIA TEKYLWMA NUMUT, TO Ha
€ro pasmep yMeHbLUAETCs TeKYLNI TMMUT HA OCHOBHOM Tere

Tern Ter pblHKa, A9 KOTOPOro NponucbiBaeTcs AOMOSHUTEbHAsA
3a40/1XEHHOCTb, MakcMMyM 4 cuMmBosa. Hanpumep, «EQTV>»
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Onucanums dopmMaT onucanusa: «Ter, BantwoTa, JinmMut», rae:

ApYyroro pblHKa _ «Ter» — Ter pblHKa MapXWHalbHOM 3a40/IXXEHHOCTU, He
nycroe 3HayeHne, MakCMMyMm 4 cMMBoNa;
«BantoTa» - BanwTa nMMUTa 414 yYeTa nneya, He nycroe
3HayeHne, MakcMMyM 4 cMMBONa;
«JIMMUT» — OCHOBHOW TOProBbI CYET pbIHKA
Map>XUHaNbHOW 3a40/KEHHOCTWN, MaKCMMyM 12 CMMBOJIOB,
MOXET OTCYTCTBOBaTb.

Hanpumep, «GLSP, USD, GLSpot»

Bknagka «Toprosble cyeta»

NrHopupoBaTb Toproebie cyeta CnMCOK TOProBbiX CYETOB, KOTOpblie 6yayT MTHOPMPOBATLCA MpwU

rno Teram pac4yeToB BblUMC/IEHMN NOKyNnaTeNbHOM CNOCOBHOCTM MO AaHHOMY Tery pacyeTos.
[JaHHas 3anpeuwlatowas HacTponka MMeeT HauBbICLLMN NPUOPUTET Cpeamn
@HaNOrMyHbIX HAaCTPOEK MO cYeTaM U Teram

Tern Ter pacueToB. Kntouun Teros Bnaa <ALL> He nogaep>XXuBaroTcA

ToproBble cyeTa  CnMCOK MTHOPUPYEMbIX TOPrOBbIX CYETOB, Yepes 3ansaTyto. MNpedunkcsbl
TOProBOro cyeTa He NpeAyCcMOTPEHbI, C/ieAyeT yKasblBaTb MOJHbIE KOAbl
TOProBbIX CYeTOoB. [1N15 3a4aHHOr0 Tera CrUcoK CYETOB He A0JIXKeEH 6bITb
nycTbiM. [lonyCcKaeTcsl COOTBETCTBME OAHOIO TOProBOro cyeTa
HECKO/IbKMM TeraM pacyeToB

Bknagka «CueTta 0653aTenbCcTB>»

_ Term Ter pacueTtoB, Hanpumep «EQTV»

_ <Cnwucok ToproBeble cyeTa (Yepes 3ansaTyl0), KOTOpble UCMONb3YTCS A1 y4deTa
TOProBbIX 0653aTenbCTB KMEHTOB NO LeHHbIM 6ymMaram. [1onyCTMMO MCNOJSIb30BaHme
cyeToB> npedwukca c AobaBNeHNEM CMMBOIA «*»,

MpuMep ansa KNNMEHTOB C TUNOM KpeauToBaHus «MIM»: «BQ1-00000F00,
LO1*». B naHHOM cny4yae npu npeTpeni-npoBepKe 3asBK1, pacyeTbl No
KOTOPOM MPOU3BOASATCS HA YKa3aHHOM Tere pacyeTtos, o6s3aTenbCcrea
KNMeHToB 6yayT yuTeHbl C ToproBoro cyeta BQ1-00000F00 n co Bcex
TOProBbIX CHETOB, HaunHawwmxcsa ¢ «L01». B kauecTBe 3a40/1KEHHOCTH
6yaeT yuyTeHa CcyMMa TOJIbKO OTpULATENbHbIX TEKYLUUX OCTATKOB C
NepeyvYnCcsieHHbIX TOProBbiX CYHETOB. [10N0XUTENbHbIE TEKYLLUNE OCTAaTKU U
3abnokMpoBaHHble cpeacTBa Ha NepedncsieHHbIX TOProBbiX cyeTax B
pacyeTe He yYnTbIBalOTCH. /19 KNMEHTOB C TUMOM KpeauToBaHusa «MrMM»
OCTaTOK Ha CYeTe MHTEpPNpPETMPYETCS KaK 3a40/KEHHOCTb NO LEHHbIM
6ymaram v ymeHbllaeT YPOBEHb MapXu KiMEHTa.

[ns KNMeHTOB C TMNOM KpeauToBaHunsa «M+» Hannuune o6a3aTenbCTB Mo
WHCTPYMEHTY YUYMTbIBAETCSA TOJIbKO MpU NPOBEPKE 3a9BOK Ha NpoAaxy
AN MHCTPYMEHTOB, MO KOTOPbIM 3anpelleHo obpasoBaHne KOPOTKOM
no3numMn — NpoBepseTcs, YTobbl NOC/Ie UCNOSTHEHUS 3asBKU Y KIMEHTa He
obpasoBanacb HemnokpbiTas (KOpoTKas) No3mumns no MHCTpyMeHTy. Ecnn
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MapameTp HasHauyeHue

Ha AOMNOJTHUTENBbHbIX TOProBbIX CHETAX NMEETCA 3aA0/NKEHHOCTb, KITNMEHT
HE CMOXET MNOJIHOCTbIO 3aKpblTb MMEKLLYOCA AJTMHHYIO NO3UNLUKIO MO
WHCTPYMEHTY, NMO3TOMY TEKYLUMIN OCTAaTOK Ha ero TOproBOM CYeTe 3asiBKU
[O/KEH 6bITb HE MEHbLUE MMEILLENCS 3al0/MKEHHOCTU. 3anpeT
06pa3oBaHMs KOPOTKOW MO3ULMK MO MHCTPYMEHTY OnpeaenseTcs
COOTBETCTBYHOLWNM HEMAPXUHA/TbHbIM 3Cb¢)eKTV|BHbIM ANCKOHTOM UU
3anpeToM, YCTaHOB/IEHHbIM B HacTpolikax «byMmaru, 3anpeleHHble Ans
OTKPbITUSI KOPOTKUX MO3MLMIA B 3a4aHHOM Kracce» unun «Knaccel, B
KOTOPbIX 3anpeuweHo OTKPpbIBAaTb KOPOTKME NMo3nunmm no 3a,anH017|
6ymare» (cm. n. )

Bknagka «Cueta HEMap>XWHaJIbHbIX aKTUBOB>»

_ Tern Ter pacuyeToB, Hanpumep «EQTV»

_ <Cnucok ToproBble cyeTa (Yepes3 3anaTyl0), aKTMBbl Ha KOTOPbIX YYMUTbIBAOTCS Kak
TOProBbIX HeMap>XMHasibHble He3aBMCMMO OT AUCKOHTOB. HacTpomka AoCTynHa
cyeToB> TONIbKO A1 KJIMEHTOB C TUMNOM KpeauToBaHus «MI+».

Bce MHCTPYMEHTbI Ha 3TUX TOProBbIX cyeTax (C y4eToM Teros, K KOTOPbIM
OHW MPUBS3aHbl B HACTPOMKE) CUNTAIOTCSA HEMapPXWHaAbHbIMK, @ NO3ULMN
W onepauumn rno HUM He HeTTUPYIOTCA Mexay cobom 1 yunTbiBatoTCA
OTAENbHO.
3as8BKM M NO3MLUMM NO TOProBbIM CYETaM, YKa3aHHbIM B HACTpoOlike
«CyeTa HeMapXXMHaNbHbIX aKTUBOB>», U MO TEM CYeTaM, KOTopble
He yKasaHbl B HacTpolike «CyeTa HEMapXXMHaNbHbIX aKTUBOB>,
YUYUTbLIBAOTCA HE3AaBUCUMO APYr OT Apyra nNpu pacyetTe MapXuHallbHbIX
nokasaTesnen.
Jonyctumo ncnonb3oBaHune npedukca c gobasneHmeM cmmpona «*»,
JonycTumo ykasbiBaTb OAMH TOProBbiA cUeT UAn npeduKkc Ana pasHbix
Teros. B HacTpoike Henb3sa 3a4aTb OAVH Ter ABaXAbl.
Ons KoppekTHOM paboTbl HACTPOMKKM K1acC OLLEHKM U Knacc onepauumn
(MHCTPYMEHT onepaunn) A0XKHbI 6bITb MPUBA3aHbI K Tery, A7 KOTOPOro
B HACTpOMKe yKa3aH TOpProBblii cHeT unan ero npedukc. Npuesaska
K/1aCCOB K Teram BbIMOJIHAETCS HaCTPONKON «

», @ NpMBSA3Ka MHCTPYMEHTOB K TeraMm — HaCTPOMKOM

« »

OcHOBHas BasntoTa (3D,ECb) — BankoTa, B KOTOpOﬁ BbIMONMHAKTCA 6ﬂ0KMpOBKa n cnncaHme cpeacTte no
onepauumn.

I (**) KoMmMeHTapuii K BkJlagke «Teru, onpegensieMbie No KOy UHCTPYMEHTa» :

HacTpoliku NpuMBA3KM MHCTPYMEHTOB / KNAcCOB K TeraM pacyeToB MMEIT CeayoLuni
npuopuTeT:
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NHavMBMAayanbHaa HacTpoika Ans Kofa KJneHTa «Teru, onpeaensieMble no Koay
WHCTPYMEHTa», UMEET MaKCMMasbHbIi NPUOPUTET. HacTpolika MOXET 6bITb 3aZaHa
no WabnoHy Ans HECKOJIbKMX KOAOB K/IMEHTOB.

N

Fno6anbHas HacTpolika «Tern, onpeaensieMble No Koagy MHCTpPYMeEHTa». Mcnonb3yeTca ans
KOAOB K/IMEHTOB, Y KOTOPbIX OTCYTCTBYHOT aHa/lOrMyHble MHANBUAYASIbHbIE HACTPOWKM.

w

NHanBuayanbHas HacTpolika Ansa Koda KNneHTa «Tern pacyéTtoB A1 PEXUMOB TOProB»
(NpuBA3Ka Tera pacyeToB K K1accy MHCTPYMeHTOB). HacTpolika MoxeT 6bITb 3a4aHa
no wabfoHy ANA HECKOSIbKMX KOAOB K/IMEHTOB.

»

FnobanbHaa HacTpomka «Tern pacyéToB A/ PEXUMOB TOproe» (NpMBs3Ka Tera pacyeToB
K KJlaCCy MHCTPYMeHTOB). Micnonb3yeTca Ans KOAOB K/IMEHTOB, Y KOTOPbIX OTCYTCTBYIOT
aHaNoOrM4YHbIe NHANBUAYANbHbIE HACTPOMKM,

5. HacTpolika no ymonyaHuio. Micnonb3yeTcs, ecnu B HacTpolikax bubnunotekn pacueta
NMMUTOB SIBHbIM 06pPa30M HE COMOCTaB/IEH TEr pacYeTOB HU MHCTPYMEHTY, N0 KOTOPOMY
NpoM3BOAUTCS OMNepaLms, HN Kaccy, B KOTOPbIA AA@HHbIX UHCTPYMEHT BXOAMT.
COOTBETCTBME TErOB PACUYETOB M K/1aCCOB MHCTPYMEHTOB MO YMOYAHMWIO NMPUBEAEHO B M.

18.YueT onepaummn CpOHHOro pblHKa

[]Pacyér no onepaumat cposHoro phiHka K.naccel ¢ ONpeQensHHeEM TekYWER BpEMA OCHOEHDMO KAWPHHNE
[ Mcnonesoeats nopreensHoe MO BaDHauHDr'HUW FASPGKM C YHET Ok AETOMETHYECK WA
] NpoBoauTe pacyéT BapHALMOHHO MamsH [P 2D LR =] (D) Mo pacrucanio
K.NACcE! © PACYETOM BAPHALMOHHON MAPHM: BperA kaqpuHra
B peran NpomesyTouHorD KaMpHHr S
AETOMETHYECK A
[ PaccuuTbiBaT £TOMMOCTE NREMUANEHER ONULMOHOE () Mo pacrucanio
(] PaccudTbiBaTh NOSHUMI Mo CPOHHOMY PbIHKY Bpema KaqpHHra
[ NposepsTe HamMWe AUMUTa Ha CROYHOM PhIHKE
[ McnonesoeaTs peansHYD BAPMALMOHHYR MaPHY Cyrdtaa aETHEDE HA CPOUHOM PEIHKE
[ YwreiBare komucon TC ROPTC BraouaTe nonoxk. BapHal. Mapky
[ KoHrponupoeartes akcnvpalo Brmouate oTpuU. BapHaL, Mapiky
JTHel 00 3KCIMPALHK; 0

K.nacchl, B KOTOPBIE gonyckasTea Hyneeoe [0:

[ Mrropupoeate komucekia TC P OPTE npH OCHOBHOM KAHpHHTE

[[] PaspetudTs nepeeopcT onuMoHHON NOSMLWM

[] BinoAHATE MHAWEMQYANEHEIE PACHETEI KAMPUHTa N0 TOPrOBEIM CHETar

[[] OTKAOHATE 53AEKK N0 TORrOBOMY CHETY BES NPMBASKM K KOAY KAMEHTa

[C] Mpu pacu&Te MAKEI. CTOMMOCTI ONUHOHOE YYHTEIBATE TEOD. UEHY Cror-knacce:
[ Men. npu pacyéTe pUCK-Napat. CROY. PhIHKA NONHY0 CTOMM, NOETREns

[ TparcavpoeaTe Gupxesos [0 & cxrere MO+

PaCCUHTEIESTE 3 SEKTHEHYI LWEHY NOSHUMM HE CROYHOM PEIHEES

Knaccel ¢ gon. pezepeupoeaHmer [0

H.QEHI'HCPHKEITDP PUpae] COOTEETCTEME KAMEHTCEMS KOLOE: o
Nod NEpPEEOPOT MOSHLKHK,

CPOUHOND PRIHK S Q
Iw Toprogef cHET Ha

COOTBETCTEME CNOT-3KTHEOE G330EEIM SKTHEAM
CPOYHBIX KOHTPAKTOE
CnoT-akTHe
3 Nofaewms COrofpatanTcd nepeste 50 konos...
i Ypanme g | = 73 Deotasurs i Ypanme
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Ha 3Tol cTpaHuue BbINOMHAETCSA HacTpolika EanHon aeHexxHon no3mumm (EAM) ansa cnot-
N CPOYHOrO pbIHKOB. HacTpOMKM MMEIT CMbIC/ NPX HaNMYMKM Ha CepBepe COOTBETCTBYIOLLEro
mMoayns.

Moaynb OCyLecTBNSET KOHTPOb €4ANHON AEHEXHOM NO3ULMN KNIMeHTa Ha OHAOBOM U CPOYHOM
pblHKaX M CHUMAET NoTPebHOCTb B NepepacnpeaeneHnm CpeacTs Bpy4Hyto. Moaynb nossonser
06beANHNTL AEHEXHYIO NO3NLUNIO AN KJIMEHTa Ha pbiHKe 6a30BOro akTuea (CNOT-PbIHKE) U pbiHKE
dbtouepcos. MNpu 3TOM A1 paboTbl UCNONL3YETCS 0AHA PMpMa C BO3MOXHOCTLIO YKa3biBaTb cUeTa
3TOM UpMbl, Kak cyeTa, paboTatowme nnm He paboTtarowme ¢ EAMN. KnmveHTy BbicTaBniseTcs
eAMHasa No3uums No AEHEXHbIM CpeACcTBaM ANl NpoBeaeHus onepaumin Ha GOHAOBOM pbiHKE U
pacyeTa rapaHTUIHOro obecrneyeHnss Ha CPOYHOM PbIHKE.

HacTpoika gonkHa BbINOJHATLCA N3 OKHa «PefakTupoBaHME HAaCTpPoOeK Anaepckon bubnunorekmn»,
COOTBETCTBYHOLWEN naeHTUdMKaTOpPy ANNepa Ha CNoT-pblHKE.

MpounsBeaeHHble U3MEHEHMS Ha AAHHOM CTpaHuue BCTYNaltT B CUy nocne pectapta cepsepa QUIK
(nepe3arpy3ku bnbnnoTekmn pacuyeta TMMUTOB HELOCTATOUYHO).

Ecnn B TeueHue aHSA U3MeHSAI0TCA HacTporikn EAN cyeToB, TO AN U3MEHSEMbIX KITMEHTCKUX KOAOB
He 6yayT aBTOMATM4YECKN KOPPEKTHO YYTEHbl onepaunmn, KoTopble yxe 6biM nosyvyeHsl CeEpBepoM
QUIK. [na ux KOppeKTHOro yyeta HeobxoanMMo 3anyCTuUTb peKanbKyasaUnO N0 U3MEHEHHOMY
KNIMEHTCKOMY KOAY.

MapameTp HasHaueHune

PacuyéT no onepaumnsam Cpo4HOro BkntoyaeT cBSA3b MeXAy CYETOM CPOYHOrO pbiHKA CO CMOT-KOAOM
pbIHKA KNIMeHTa

Mcnonb3oBaTb noptdensHoe MO HacTpoiika He noagaepxuBaeTcs

MpoBoAUTb pacyeT BapnaLMOHHOWN BkntoyaeT pacyeT BapuauMoHHOMW MapXu Mo TEKYLUM NO3ULUSM.
MapXu Mpwn BKAOUYEHHON HACTpoOKe BapuaLMOHHasa Mapxa

paccuntbiBaeTca cepsepoM QUIK. MNpu aToM:

_ Onsa dbrovepcos yunTbiBaeTca HacTpomka «Knaccol ¢
onpeaeneHneM TekyLle BapnaumMoHHON Mapxu C
y4YeTOM pacyeTHON LieHbl»;

_ [ng mapxupyembiX OMUMOHOB BapuaLMOHHasa Mapxa
paccynTbIBAETCS MO TEOPETUUECKOW LEeHe onumoHa,
KOTOpas TPaHCAMPYETCa U3 TOProBOW CUCTEMbI.

Mpu BbIKIOYEHHOM (briaXkke BapnaLMOHHAsA Mapxa TPaHCIMpYeTCs
N3 TOProBoW CUCTEMBI.

Mpn ncnonb30BaHMKM HACTPOEK « »
n/mnm « » TaKXXe NCNoNb3yeTcs
ANS BblYNCNEHNS BapUaLMOHHON MapXu KanpuHra. Pacuer
NpOBOANTCS 3@ AE€Hb MO MO3ULKMAM Ha Hayano AHS U NO BCEM
caenkam KJmeHTa
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MapameTp

HasHauyeHue

Knacchbl ¢ pacyeTom
BapMaLUWOHHOM Mapxu

Cnuncok KNaccoB Yepes 3ansATylo, 4719 KOTOpbIX AENCTBYeT
HacTponka «lpoBoANTb pacyeT BapuauMoHHON Mapxu». Ecnu
CMUCOK He 3aJaH, TO BapuaunoHHasa Map)a paccyMTbiBaeTcs no
BCEM KJlaccaM CpPOYHOro pbIHKA

Knacchbl ¢
onpeaeneHnem
TekyLen
BapMaLuWOHHOM Mapxu C
y4YE€TOM pacyeTHOM
LEeHbl

Cnncok KlaccoB yepes 3ansATyto, A9 KOTOPbIX Npy pacyeTe
BapunaunoHHon Mapxun cepeepom QUIK B nepByto ouyepenb
NCNoNb3yeTcs TeKylwas pacyeTHas LeHa, a He ueHa nocsegHen
caenku

PaccuuTbiBaTb CTOMMOCTb
npemMmasibHbIX OnNUunoHOB

BkntoyaeT pacyeT CTOMMOCTU NpeMuasibHbIX ONLMOHOB CEPBEPOM
QUIK.

Mpwn BbIK/IOYEHHON HACTPOMKe B KayecTBe LeHbl OMNuMoHa
NCMonb3yeTcs TeopeTnyeckas LeHa onuuoHa, TpaHcanpyeMas
6upxen. MNo ymonyaHuto HacTpolika BbIK/1lOUEHA

PaccunTbiBaTb NO3ULUIO MO CPOYHOMY
PbIHKY

BkntoyaeT BegeHMe KIIMEHTCKON NO3ULIMKM M KOHTPOJIb onepauui no
knaccam c dnaramm «®btovepcbl» Man «OnunoHbl» (nogpobHee
cM. PykoBoacTtBo no agMuHuctpupoBaHuio QUIK Administrator,

n. 6.1.2)

MNpoBepATb HanMuMe NMMUTa Ha
CPOYHOM pbIHKE

BkniouaeT npoBepKy Ha HanMume AEeHEeXHOro 1MMuTa, 3a4aHHoro
Ha TOProBbIli CYET K/IMEHTA B TOProBOM CUCTEME CPOYHOMO pblHKA.
Mpwn OTCYTCTBUM INMUTA, 3aIBKN KJIMEHTA MO CPOYHOMY PbIHKY
OTKJIOHAIOTCA. [pK BbIKNIOYEHHOM iaxke, Hanuune AeHexHoro
NMMUTa Ha TOProBOM CUETE KJIMeHTa B TOProBOl CUCTEME CPOYHOro
pbIHKa Mpuv nojave 3asiBKM He KOHTPOJIMpyeTcs

Mcnonb3oBaTtb peasnbHyto
BapvaUMOHHYK Mapxy

BkntoyaeT yyeT onepaumin ¢ UCNONb30BaHNEM peasibHOM
BapWaunoOHHOM Mapxu Ha CpoYyHOM pbiHke MB

YuntbiBaTh KOMuccuo TC ®OPTC

MapaMeTp He UCMosb3yeTcs

KOHTpONMpoBaTh 3KCnMpaLuuio

BkntoyaeT KOHTPOSIb CpOKa, OCTaBLUEroCs A0 3KCnMpauum
KOHTpakToB (0ONUMOHOB N (DbOYEPCOB)

_ [OHeit Ao akcnvpauun

AKTMBM3MpPYeETCS Npu BKIoUYeHUN dnaxka «KoHTponnposaTb
akcnupaumio». [Ins KOHTPaKTOB, Y KOTOPbIX CPOK A0 3KCnupaLuumm
MeHblLUEe BBEAEHHOIO 3Ha4Y€HA, 3adBKMN Ha HapallnBaHne I'IO3I/ILI,I/II7I
6yayT OTKNOHEHbI cepBepoM. Konm4yecTBo AHEN A0 UCNOTHEHUS
BK/ItOYaeT B cebsa naTy akcnupauuu 1 Tekyllyto aaty. Hanpumep,
€Cnn B AaTy 3KCNUpauMn yKasaHo 3HaveHne «1», 1o ang
KOHTPAaKTOB C ﬂ,aTOVI noraweHunsa B 3TOT A€Hb HapalwmnBaHue
nosvumn 6yaet 3anpeweHo. Ecnm ykasaHo 3HadeHune «0»,

TO KOHTPOJIb He OCYLLEeCTBSETCS
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MapameTp

HasHauyeHue

NrHopuposaTb kommnccuio TC ®OPTC
npyv OCHOBHOM KJIMPUHIe

OTkNtoYaeT cnmcaHne kommccum CpoYHoro pblHka MB ¢ AeHEeXHOoro
NUMUTA KJIMEHTA, Y KOTOPOro HAacTpPOeHa eAMHas AeHEeXHas
no3mumnsl, BO BpEMS OCHOBHOIO KJIMPUHTa

Pa3pelunTb NepeBopoT OMNLUOHHOM
nosunumm

HacTpoika onpegensieT 4ONYCTUMbIM NMOPSAOK NepeBopoTa
OMUMOHHOM NO3MLUK.

Mpwn OTKIOYEHHOWM HacTponke (N0 YMOSTYaHMIO) NEPEBOPOT
OMUWOHHOW NMO3MLUUU BO3MOXHO BbINOSIHUTb TO/IbKO NMOC/AE MOSIHOIO
3aKpbITUS TEKYLLEN NO3nLUMK. 3anpeLllaeTcs nogadva 3asBoK,
NCMNO/THEHNE KOTOPbIX C YYETOM TeKYyLen NO3NLUN N aKTUBHbBIX
3as51BOK TOr0O XXe HanpaB/ieHWs NpuMBeAeT K NepeBopoTy No3Mumnu.
Mocne NOMHOro 3aKpbITUSA NO3MLUUM AONYCKAeTCsa nocneaytowas
nogaya 3asBOK Ha OTKPbITUE MPOTUBOMOJIOXKHOW MO 3HaKY NO3MLNK.
Mpwu BKAOYEHHON HaCTponKe AN OTKPbITUSA MPOTUBOMOJIOXHOMN
no3muMn No onuMoHy He TpebyeTca NpeaBapuTENbHOIO 3aKpbITUSA
Tekylen nosnumm. lonyckaeTcs nogada 3asiBoK, UCMOJIHEHUE
KOTOPbIX NPMBOAUT K NEPEBOPOTY TaKoW NO3ULUN.

HacTpolika nogaepxuvBaeTcst ANs KJIMEHTOB C TUMOM KpeauToBaHUs
«MMM», «<MO» n «<MO+»

BbINONHATL MHANBUAYANbHbIE PaCcYéThl
KNMWpWHIra no ToOproBbiM CHETAM

HacTpolika no3BonsieT KOPPEKTHO OCYLLEeCTBAATb KIMPUHT NO
cyeTaM C eAVMHON AeHEeXHOW No3Mumen B cnydae nocTynaeHums
KJIMPUHIOBbIX AAHHbIX U3 TOProBOW CUCTEMbI CPOYHOIO pbiHKa MB ¢
3a4EePXKKON.

Mpwn BKIOYEHHON HACTPONKe K/IMPUHIoBble pacyeTbl MPOBOAATCS B
HEeCKONbKO uTepauunii, No Mepe NOCTYM/IeHUS KIUPUHIOBbIX AaHHbIX
Ha cepsep QUIK. Ha kaxaon ntepaummn pacyeTbl NpoBOAATCA
TONbKO ANS TOProBbIX CYETOB, A/ KOTOPbIX KIIMPUHIOBbIE AaHHbIE
yXe NocTynuu.

HacTpolika ncnonb3yeTcs, ecnu segeHne eanHon AeHeXHOn
nosuumn ocywecrtensetcsa TOJIbKO no cyeTtam CpoyYHOro poiHka MB.
Ecnvn BegeHne eaMHON AEHEXHON NO3MLMKN OCYLLECTBASETCH MO
cyeTaM Apyrmx CpoYHbIX pbIHKOB, obpatntech B Cnyxby
TexHuyeckon nogaepxkn QUIK ansa nonydyeHus aanbHenwmnx
peKOMeHAaumni:

OTKNOHSATb 3as1BKM MO TOProBoMy
cyeTy 6e3 NpMBSA3KKU K KOAY KIIMEHTA

Mpy COBMECTHOM BKJIIOUEHUW STOM HAaCTPOMKU M HAaCTPOMKKU «Pacuér
Mo onepaumsiM CPOUYHOro pbiHKa®» OrpaHUYMBAETCA MoAaya 3asBOK
Mo TOProBbIM CYETaM, OTCYTCTBYHOLINM B cnucke «CooTBETCTBME
K/IMEHTCKUX KOAOB». TaknuM 06pasoM, npu UCrnonb30oBaHMM EamHoi
[EHEXHOM NO3NLNN CTAHOBUTCA BO3MOXHbIM paspellmnTb noaady
3as1BOK Ha CPOYUHbI PbIHOK MCKIOUMTENLHO MO TOProBbIM CHETaM,
ABHO MPOMUCaHHbLIM B cnucke «COOTBETCTBUE KIIMEHTCKMUX KOAO0B>»

Mpu pacyéTte NUKBMA. CTOMMOCTH
OMUMWOHOB YYUTbIBATb TEOP. LIEHY

Mpu pacuete JIMKBMAALUMOHHON CTOMMOCTM OMLMOHOB Y4YUTbIBAETCA
TeopeTn4yecKkasa LeHa
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MapameTp

HasHauyeHue

Mcn. npun pacyéte puck-napam. cpou.
pbIHKa MOJIHYIO CTOUM. nopTdens

MNpu pacyeTe pUCK-NapaMeTpoB CPOYHOro pbiHKA UCMO/b3yeTcs
noJfiHas CTOMMOCTb NopTdens, a He CyMMa akTUBOB Ha CPOYHOM
pblHKE

TpaHcnuposaTb 6upxesoe 'O B cxeMe
MO+

[ONnsa KNMEeHTOB C TUMOM KpeauToBaHus «M+» n HacTpoeHHon EAN
TpaHCNMpoBaTh cieayowne napameTpbl B Tabnnuy «OrpaHnyeHms
No KJIMEHTCKUM cyeTam»:

Tekywme Ynctole No3nunm;

Tekywme ynctole no3nunm (Noa oTKpbITble NO3NULNK)

PaccuntbiBaTb 3MEKTUBHYIO LEHY
MO3ULUMKN HA CPOYHOM pbIHKE

Mo3BoONSET OTKAUYUTL NMPUMEHSEMbIN MO YMOSIYaHUIO pacyeT

3P HEKTUBHON LEHbl NO3ULMKN AN NO3ULNIK MO CPOYHbIM
KOHTpaKTaM npu ncnonb3osaHuu EAMN.

Mo ymonyaHuio HacTpoinka BkAtoYeHa. MNpu OTKIYEHUN HAaCTPOMKHK
NCNOJIb3YETCS 3Ha4YeHme, KOTopoe TpaHcnmpyeTcs bupxen.

He pekoMeHAOBaHO M3MEHATb HAaCTPOMKY BO BpeMs paboTbl
cepsepa QUIK, T.K. 3TO MOXET NpPMUBECTU K NOSBAEHUIO
HEKOPPEKTHbIX 3HaUYEeHU 3(PHEKTUBHON LeHbl No3uuun (none
«2DddeKkT. ueHa nos.» Tabnumubl Mo3MUMKM MO KIMEHTCKUM CcYETaM
Pabouero mecta QUIK)

NaeHTudukaTop GrUpMbl CPOYHOro
pblHKa

NaeHTudmKaTOp Annepa Ha CPOYHOM pbIHKE

Koa cdurpmbl

Koz cvpMbl Ha CPOYHOM pbIHKE

CooTBeTCTBUE K/TMEHTCKUX KOA0B

Tabnuua CoOOTBETCTBMIN KINMEHTCKUX KOAOB. MakcumanbHoe
KonmyecTtBo otobpaxaembix kogos — 50. B Tabnuue gocryneH
MOWNCK 3HAYEHUS MO NOACTPOKE, BBOAMMOM B nosie Hag Tabnuuen

Koa knuneHTa

Koa knveHTa Ha (pOHAOBOM pbIHKE.

K 0IHOMY KOAy K/IMEHTa MOXHO O4HOBPEMEHHO MpuUBA3aTh
TOProBble cUeTa pasHbiX GUPM (pPasHbIX CPOUHbBIX PbIHKOB), HO B
TaKoM C/lyyae TOproBble cUeTa He JO/KHbI Mexay coboii coBnaaaTb

Toprosblit cyeT Ha
CPOYHOM pbIHKE

ToOproBbIli CHET KIIMEHTA Ha CPOYHOM pbIHKE.

Ecnu Ha cpoYHbIX pblHKaxX MCMOJb3YOTCS OMHAKOBblE KOAbI
(VpMbI, TOProBble cYeTa PasHbIX CPOUYHbIX PbIHKOB MEPEYUCNISOTCS
yepes 3anaTyto

BpeMsi 0CHOBHOI0O K/IMPUHra

HacTtpoika pexuma npoBeaeHnst OCHOBHOIO KJIMPUHIa

ABTOMaTUYECKUI

ABTOMaTU4YECKNI 3anyCK OCHOBHOTIO KJIMPpUHIra no pacnncaHuio
TOpFOBOVI CUCTEMDI

Mo pacnucaHuio

3anycK OCHOBHOIO K/IMPUHIa B MOMEHT BPEMEHMU, YKa3aHHbIN B
none «Bpems KNMpuHra».

B pexnme A0ONONHUTENBHOM CECCUMMN BbIXOAHOIO AHS KJIMPUHT MO
pacnmcaHuio NCNoab30BaTb HENb3S
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MapameTp

HasHauyeHue

Bpems knupuHra

Bpems nposeaeHns OCHOBHOMO KNMpuHra B ¢popmate <44:MM>.
Ecnu cepeep QUIK 3anyLeH no3xe ykazaHHOro BPEMEHMU,
TO OCHOBHOW KAIMPWHI HE NPOBOAUTCS

BpeMsi NpOMEeXYTOUYHOr0 KAMpPUHIa

HacTpoika pexuma npoBefeHUs NpoOMeEXYyTOYHOIro KIMpUHra

ABTOMaTUYECKNI

ABTOMaTM4YeCKUi 3anyCK MPOMEXYTOYHOIro KJIMpuHra no
pacnuncaHunio TOpI’OBOVI CUCTEMDI

Mo pacnucaHuio

3anycK NPoMeXyTOUHOro K/IMPUHIra B MOMEHT BPEMEHW, YKa3aHHbIN
B none «BpeMs KAnpuHra».

B pexuMe AOMNOJIHUTENBHOW CECCUM BbIXOAHOMO AHSA KINPUHT MO
pacnmcaHnio UCMoJsib30BaTb HEsb3s

Bpems knupuHra

Bpems npoBeaeHns NpoMeXyTO4YHOro KAnpuHra s opmare
<Y4:MM>. Ecnun cepeep QUIK 3anyLieH no3xe yKa3aHHoro
BPEMEHW, TO NPOMEXYTOUHbINA KINPUHI HE NPOBOAUTCS

CyMMa aKTMBOB Ha CPOYHOM pbIHKE

HacTpolika pacyeTa CyMMbl akTUBOB Ha CPOYHOM pbIHKE

BkntoyaTb Nonox.
Bapmay. Mapxy

YUnTbIBaTb MONOXUTENBbHYIO BapMaLMOHHYIO MapXxy npu pacyete
CYMMbl aKTUBOB Ha CPOYHOM PbIHKE

BkntoyaTb oTpuL.
Bapmay. Mapxy

YunTbiBaTh OTPULIATENIbHYIO BapMaLMOHHYIO MapXy npu pacyeTe
CYMMbl aKTUBOB Ha CPOYHOM PbIHKE

Knacchbl, B KOTOPbIX AOMycKaeTcs
Hynesoe IO

Crnncok KlaccoB CPOYHOIro pblHKA, B KOTOPbIX AOMNYyCKaeTcs
Hynesoe 'O Ha MHCTPYMeHTax.

[nsa Knaccos M3 AaHHOro Cnucka HacTtpomnka «lpoBoauTb pacyeTt
BapuvaUNOHHON MapXun» (CM. ) AonkHa 6bITb BbIK/OYEHA

CnoT-Knacchbl

CnMCOK K1aCCoB CPOYHOMO PbiHKA, K KOTOPbIM MPUMEHSIOTCS
npasuia JMMUTUPOBAHUS, UCNONb3YeMble ANst KNaccoB (OHAOBOMO
PbIHKa

Knaccobl ¢ gon. pesepsupoBaHmem N0
noA nepeBopoT NO3MLUMMN

Cnucok KlaccoB, ANs KOTOPbIX B C/lyyae BbICTaBIEHMS HOBOW
3asiBKUW, NPUBOASILLEN NMPU NOSTHOM UCMOSTHEHUU K NEPEBOPOTY
no3vuum, BanMaeTcsa gonosnHutensHoe MO B pasMepe
obpa3syLwencs no3mumm NpoTMBOMOIOXKHOIO HanpaBneHus

CooTBeTCTBME CNOT-aKTMBOB 6a30BbIM
aKTMBaAM CPOYHbIX KOHTPAakKTOB

CooTBeTCcTBME Mexay Koaamu 6a30BbIX aKTUBOB U1 peanbHbIMU
KOoAaMM COOTBETCTBYHOWNUX UM CMNOT-aKTUBOB

BazoBbiii akTMB

Koa 6a30BOro akTMBa CPOYHOIO pbIHKA

CnoT-akTmB Koa CNoT-aKTuMBa, COOTBETCTBYHOLWLEIO 6a3OBOMy AdKTUBY Ha
CPOYHOM pbIHKE
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Mpu pacueTe Map>XuUHaNbHbIX NOKa3aTteneun noprgens B cxeme

M+ He NoAAEepP>XUBAKOTCA OMNLUMOHbI C LEHAMU CTPAaVK MEeHbLUEe U1K PaBHbIMU HYJIIO
1 cbbroyepcbl C LLEeHAaMU MEHbLUE WU PaBHbIMU Hy 0. NPy HANMYNKM TaKUX
KOHTPAaKTOB B nopTdenie pacyeTbl Map)>XMHaJbHbIX NOKa3aTenen MoryT 6biTb
HEKOPPEKTHbIMU.

Ana pa6oTtbl Moayna eanHon aeHexxHoi no3uumm (EAMN) B Bubnuoreke pacuera
JINMNTOB MMEeTCA NpPUBA3Ka Tera n BaJiloTbl AeHexxHoro nmmurta (k EQTV n SUR),
KOTOpas MCMNoJib3yeTcs NpU pacyeTe onepaumi CPOYHOro pbiHKa No yMOJIYaHMIO.
Ecnun npu pa6ore EQIN Tpebyerca npuBsiska K APYroMy AE€HEXHOMY JINMUTY, YKaXKuTte
B daitne HacTtpoek deallib.ini cnepayrowme napameTpbl:

[PortfolioRiskConfig]
Currency= BaJiioTa IEHEXHOTO JIMMUTA

BoardTag= Ter pacueToB

19.Bantotbl A€HEe>XHbIX NO3ULnU

CTpaHuua «BantoTbl A€HEeXHbIX NO3ULUUA» npefHa3HayeHa Ans HaCTPOMKU CXEMbl TMMUTUPOBAHUS,
B KOTOpPOW onepauuun no MHCTPYMeHTaM, HOMUHMPOBAHHbIE B Pa3HbIX BanoTax, oTobpaxatoTcs
Ha O4HOM AEHEeXHOM NnuMuTe (B 04HOM Bbi6paHHOM BankoTe).
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MHHbTHBaJ'IIOTHaH AEHERHSA NOSHLHA

3armeHa BanoTer

OcHoBHanA BanoTa

EUR

Ush

7% Dosasure
1 Yaanme

KAueHTeL gna KOTOPEIR HE HCNONE3YeTCA
FYNETHEANMTHAA AEHEKHAA NOSHUKA

| Non. sanota NuckoHT
GEF

e 1

73 Dofaeums 5

Yganime

F.naccel, 4nA koTopElx
YYHTEIBEAETCA EANKTS paC‘-IéTDB

155,55

T DoBasume
i Yoame

Pasnen Bkno4vaeTr cneayrwme aneMeHTbl .

MapameTp

HasHauyeHue

MynbTuBanioTHaa AeHexXHas

nosnuyunsa

YcTaHoBKa dia)kka BKKOYAET MY/IbTUBANIOTHYIO NO3MLMIO U fenaeT nons
OOCTYMHbIMU 4151 peAaKTUpOBaHuUS.

Mpw BKAOYEHHON HACTpPOMKe yyeT onepauunii, Npon3BoANMbIX B
OOMONTHUTENbHbIX BankoTaxX, MPOUCXOAUT Ha AEHEXHOM JIMMUTE KJIMEHTa B
OCHOBHOW BastoTe, C Y4eTOM KOHBepTauMn BaaloT Mo 3a4aHHbIM Ha
cepBepe Kpocc-KypcaM. pu BbIKNOYEHHOW HACTpOMKe CepBUC He
nNpeaocTaBnsieTcs, Aaxe ecnm Tabnmua ¢ OCHOBHbIMU U
OOMONTHUTENbHBIMU BasloTaMu 3anoJiHeHa.

[aHHbIl pyHKUMOHaN paboTaeT npu COBEPLUEHUN Oonepaunii Ha
(OHAOBOM pbIHKE, @ TaKXe Ha BaJ/IlOTHOM pbIHKE AN MHCTPYMEHTaNbHOMN
CXEMbl IMMUTUPOBAHUS

3aMeHa BantoThbl

HacTtpolika 3amMeHbl OMNONHUTENBHOM BantoTbl HA OCHOBHYIO C YUYETOM
Kypca KOHBepTauum

OcHoOBHas BantoTa

CnnCoK OCHOBHbIX BaslOT IMMUTOB, B KOTOPbIX Ha cepBepe QUIK BeayTcs
JIUMUTbI KIMEHTOB
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MapameTp HasHaueHune

_[Hon. BanwTa Cnucok AoNOSTHUTENbHBIX BaNtoT, onepaummn ¢ y4acTMeM KoTopbix 6yayT
YUUTbIBATbLCA Ha NIMMUTE MO OCHOBHOW BantoTe. CNUCOK AOMONHUTENbHbIX
Ba/IlOT HaCTpaMBaeTCsa OTAENbHO ANS KaXXA0M OCHOBHOWM BasltoThl.
MNapameTp obsizaTeneH Ansa 3anoJIHEHUS

_ ONCKOHT HacTpoiika He UCMo/ib3yeTcsl, pEKOMEHA0BaHHOE 3HauYeHne: «1»
KNueHTbl, AN KOTOpbIX CnucoK KOZI0B K/IMEHTOB Yepes 3anATyto, A1 KOTOPbIX HE NPUMEHSIOTCA
He UCMosib3yeTcs HaCTPOWMKM MY/NbTUBAJIIOTHOW AEHEXHOM no3uuun. Ha napameTpsl,
MYyNbTUBaNOTHasA AeHEXHas yKasaHHble Ha cTpaHuue «KnueHTtbl/Jon. Tern pacyeTos» (CM. )
nosuums AaHHas HacTpolika He pacnpocTpaHseTcs
Knaccbl, ANs KOTOPbIX Cnuncok knaccos PMC, Ans KOTOPbIX BO3MOXHO Bbi6paTh BaNOTy pacyeTos

yunTbIBAETCS BastoTa pacyétoB B cdopme BBoAa 3asiBKW. [py 3TOM LUO3 K TOProBOi CUCTEME AO0JIKEH
noanepXxuBaTtb Takue GopMbl BBoAA 3asBOK. 10 yMonYaHuto,
CrnucaHue/3auyncrieHe CpefcTB NPOM3BOAUTCS B BaslOTe HOMUHanNa
WNHCTpYMeHTa.
[ns KnaccoB, NepeYnCsIEHHbIX B CNUCKe «BecTu AeHeXHble No3vuumn B
paspese BasloT» Ha CTPaHULe « », AaHHas HacTpolika
nUrHopupyetcs
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20.0rpaHnyeHms Ha ... / LleHbl 3a9BOK

Dfwme  Menonssyowme kpeaur o BpenteHi CooTEETCTEMA KNACCOE 40A NMPOESPKW OrPaHUYEHME LiEH

OrpaHH4EHHA Ha LEHbI SaAB0K HrnopTép uen IrenopTép weH
Ll eHrp auanasoHa weH PSEQ
Terywan cpegHEEEEELIEHHAR WEHa ~

DI’DBHH‘-IEHHF! No KNaccard HHCTPYrEHT O

Knacc |DTKJ‘IDHBHHB Twn oTKAOHEHKA
PSEQ 10

1 Dofasme | i Yaawme |

O cHOEHEIE PEXHMEI TOPrOE

WranopTép napamerpol Jkcnaptép napareTpd
;’ NofaEuTeE 1': Upanure PSEQ

DI’DGHH‘-{BHMH Ha LEHBI 33AB0F MO MHCTPYrEHT A

U eHTR aHanasoHa LeH

TEKHU.laﬂ CPEAHEBSBELUEHHAA WEHS B

;’ MofaEuTE 1': YpaniTe |

OFpaHUMEHIA N0 MHETPUMEHT At
L HE AHC e =
<tz BRTE T M akcHManEHDE OTEAOHEHME WEHE 4NA cTon-sansok, % (15

] YuurbisaT HanpaEneHME ONEpaLMH NPM MPOBERKe LEH
[CJHe uenonks. weHy 55KPLMUA MpM OTCYTCTEMM LEHTPA AMANA30HE

71 Dotasure 1 Ynawre

-

] NpHOpMTET OrpaHUYEHIAR N0 UHCTPYMEHT ar

CrpaHunua «OrpaHnyeHns Ha...» He COAEPXUT MHPOPMALMN N UCMOb3YeTCa AN rpynnupoBKK
BNOXEHHbIX (MOAYMHEHHbIX) CTpaHWUL,.

CtpaHuua «OrpaHnyeHuns Ha ... / LleHbl 3a89BOK» nNpeAHa3HayeHa Ans HacTpOMKKM A0MYyCTUMOro
AuanasoHa LeH 3as8BOK K/IMEHTOB. [na HEKOTOpbIX kKnaccos (Hanpumep, ansa caenok PIMNC) MOXHO
yKa3blBaTb LEeHY AN onpeaeneHus gnanasoHa, Ucnonb3ys MHGopMaumio No NHCTPYMeHTaM

n3 apyroro knacca (Hanpumep, Al-Akunm).

[ns HacTpoilkM AONYCTUMbIX AMAMNA30HOB LIEH 3assBOK MCMNOMb3YOTCS cneayloume BKIaaKu:
«0bwme», «Ncnonbsytowme kpeant», «Mo BpeMeHn». [InanasoHbl LEH, YKasaHHble Ha BKNagke
«06Lwue», NnpoBepsAtoTCca Bcerga. Ecnm B pesynbTate UCNOMHEHUS 3a9BKN KNIMEHT UCMOJb3YyEeT
3aeMHble CpeACcTBa, TO AOMOJIHUTENBHO NPOBEPSIOTCS AManasoHbl LEeH C BKNaaku «Mcnonb3ytolme
KpeaunT». Bknaaka «[o BpeMeHn» npeAHa3Ha4yeHa A/ OrpaHMYeHns LeH 3asiBOK Ha Kiaccax u
MHCTPYMEHTaxX B OMpefeneHHbl Nepruoa BpEMEHU, a TakXe AJ1s yKasaHus pedepeHCHOM LieHbl,
KOTOopas UCMNOoNb3yeTcs B LENSX NPOBEPKU MPU OTCYTCTBMU 3HAUYEHWUI LIEH B TOProBOM CUCTEME.

Ans ycnoBHbIX (CTOI'I-) 3adaBOK NMpoBEpPKa Ha nonagaHue ueHbl B Anana3oH A0NYCTUMbIX UEH
OCYLWLECTBNAETCA B MOMEHT Cpa6aTbIBaHVI9| ycnoBud, a HE B MOMEHT BbICTaB/IEHUNA 3aABKU.
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ANns CpoYHbIX KOHTPAKTOB He noaAepXnBatoTCA HaCTpOVIKM 3a4aHus orpaqueHMM Ha LEHDbI

3aAaBOK, NCMONb3YHOLWNX KpeanuT.

MapameTp

Ha3HaudyeHue

Bknagkmn «06wmne», «Mcnonb3yrowme Kpegut»

OrpaHu4yeHnsa Ha LeHbl 3a9BOK

HaCTpOVIKa A0ONYCTUMOIro OTKJIOHEHUA OT LUEHTPaA AMana30Ha UEH

LleHTp Anana3oHa ueH

Bbibop napameTpa, OTHOCUTEIbHO 3HAYEHUS KOTOPOro BblYMCNSAETCS
AMana3oH OTK/OHEHMS AOMYCTUMbIX LieH 3asiBOK MO YMOJIYaHMUIo.
BO3MOXHble 3HaueHus:
«TeKkywasa cpefHeB3BeELIEeHHas»;
«LleHa nocnegHen caenku»;
«LleHa oTKpbITMS>»;
«PbIHOYHaA LUeHa BYepallHero AHA>»;
«LleHa 3akpbiTng»;
«TeopeTnyeckas LeHa onumoHa»;
«LleHbl cnpoca/npeanoxenus» (ans
napameTp He noahepXxuBaeTcs).

Ecnu Bbi6paHHbIN NapaMeTp He TPaHCANPYETCS TOProBon CUCTEMOM,
a HacTponka «

» BbIKJIOYEHA, A5 BCEX 3HAYEHUIM UCMNONb3YyeTCs napaMeTp
«LleHa 3akpbITns».
Mpn ncnonb3oBaHMKN B KaYecTBe LeHTpa Anana3oHa fyylmX LeH cnpoca
N NpeasioXXeHus NpoBepsieTcs, YTO LeHa 3asaBKM NonagaeT B AnanasoH
[Tyywas ueHa cnpoca — OTKNOHEHME OT UeHbl, % * JlyJywas ueHa
cnpoca; Jlyywas ueHa npeanoxeHus + OTK/IOHEHME OT UeHbl, % *
JNlyywas ueHa npeanoxeHus]. Ecnm ueHa 3asaBKM He nonajaeT B AaHHbIN
AManasoH, 3asBKa OTK/IOHSAEeTCS.
Ecnn ogHa u3 ueH (cnpoca nnu npeanoxexHnsa) nnn obe oTCyTCTBYIOT,
NpW BbIK/TIOYEHHOW HACTPOMKE «

» BMECTO Hee UCMOoJib3yeTcs LeHa

3aKpbITUS.
OTueTbl Ha UCNOJIHEHME MO NepBol U BTOpoK Yactn PEMNO He
NPOBEPSAIOTCS HA OTK/IOHEHUE LIEHbI.
Onsa onepaunii PEMO Ha OTKNIOHEHME NPOBEPSETCS LieHa NepBoOi YacTu
caenku.
Ons onepaunii PEMO c LK Ha oTkoHeHMe npoBepsieTcs ctaBka PEMNO,
noaToMy HeobxoanMo ybeamnTbCs, YTO B KayecTBe 3HauyeHus BbibpaHHOro
napameTpa TOpProBoM CUCTEMOM TpaHCcmpyeTcsa ctaBka PEMO, a He ueHa.
OTKNOHEHME OT TEOPETUYECKOM LieHbl OMNLUMOHA Ha BKaake
«Wcnonb3ywowme kpeaut» paboTaeT TObKO NMPpU MCMOb30BaHUN eAUHOMN
AEHEeXHON No3numm

OrpaHuyeHus nNo Knaccam

HacTpoiika A4onyCTMMOro OTK/IOHEHUS OT LieHTpa AnanasoHa LeH Ans

MHCTPYMEHTOB pa3HbIX knaccos bymar
Knacc NaoeHTndunkaTop Knacca
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MapameTp HasHaueHune

OTKNOHEHNE OT BennuunHa AONyCTUMOro OTK/IOHEHMUS, B NpoLeHTax
ueHbl, %

TWn OTKNOHEHMS  TUN OTKNOHEHMUS LeHbl. 3HaveHne «IMo yMOoN4YaHMIO» yKa3blBAET Ha TO,
YTO OTKJIOHEHME MO AaHHOMY KJlacCy pacCUYMTbIBAETCS OTHOCUTENBHO
napaMeTpa, BblbpaHHOro B «LleHTpe AnanasoHa UueH», HO A4S KaXAaoro
Kflacca B OTAENbHOCTU 3TOM HAaCTPOMKOWM MOXHO 3a4aTb CO6CTBEHHbIN
LEeHTp Ananas3oHa

OrpaHuyeHnss Ha  HacTpolika AoNYyCTUMOro OTK/IOHEHUS OT LeHTpa AnanasoHa LeH
LeHbl 3asiBOK MO
WHCTPYMEHTaM

LleHTp Anana3oHa ueH Bbibop napameTpa, OTHOCUTEIbHO 3HAYEHUS KOTOPOro BblYMCNSAETCS
AMana3oH OTK/OHEHUS AOMYCTUMbIX LieH 3asBOK MO YMOJTHYAHUIO.
BO3MOXHble 3HaYeHus:
«Tekylwasa cpeAHeB3BeLUEHHasa»;
«LleHa nocnegHen caenku»;
«LleHa oTKpbITUA>»;
«PbIHOYHas LeHa BYepallHero AHS»;
«LleHa 3aKkpbITUS»;
«LleHbl cnpoca/npeanoxenuns» (ans
napameTp He noadepXuBaeTcs).

Ecnu BbIGpaHHbIN NapaMeTp He TPaHC/IMPYETCS TOProBOM CUCTEMOMN,
a HacTpolka «

» BbIKJIIOYEHA, ANS BCEX 3HAYEHUIN UCMONb3YyeTCs napaMeTp
«LeHa 3akpbiTng».
Mpu ncnonb3oBaHMM B KayecTBe LleHTpa Anana3soHa Ayylunx LeH cnpoca
N NpeanoXeHns NpoBepseTcs, YTO LeHa 3asBK1 NonagaeT B AnanasoH
[Myywas ueHa cnpoca — OTK/IOHEHME OT ueHbl, % * Jlyywas ueHa
cnpoca; Jlyywas ueHa npeanoxeHus + OTKIOHEHMe OT UeHbl, % *
JNlyywas ueHa npeanoxenus]. Ecnn ueHa 3asaBkn He NonajaeT B AaHHbIN
AvanasoH, 3asBKa OTKJIOHSEeTCS.
Ecnun ogHa u3 ueH (cnpoca nnu npeanoxeHns) nnm obe oTCyTCTBYIOT,
NpW BbIK/TIOYEHHOW HACTPOMKe «

» BMECTO Hee UCMofb3yeTcs LeHa

3aKpbITHS.
OTyeTbl Ha UCMOJIHEHNE MO NepBOi 1 BTOpoK Yactu PENO He
NPOBEPSAIOTCS HA OTK/IOHEHUE LIiEHbI.
Ons onepaunii PEMO Ha OTKNIOHEHNE NPOBEPSIETCS LieHa NEPBO YacTu
CAenKu.
Ona onepaunii PENO ¢ UK Ha oTknoHeHue npoBepsieTcs ctaBka PEMO,
Nno3ToMy HeobxoauMo ybeanTbCsi, YTO B KayeCTBe 3Ha4YeHuUs BbIbpaHHOro
napameTpa TOProBoM CUCTEMOM TpaHCmpyeTcsa ctaBka PENMO, a He ueHa

OrpaHuyeHust Mo MHCTPyMeHTaM HacTporika A4onyCcTUMOro OTK/IOHEHUS OT LieHTpa AnanasoHa LeH Ans
pasHbIX MHCTPYMEHTOB
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MapameTp HasHaueHune

NHCTpyMeHT NaeHTudunkaTop MHCTpyMeHTa
OTKNOHEHME OT BennynMHa AOoNyCcTUMOro OTK/IOHEHMUS, B MpoueHTax
ueHbl, %

TWN OTKIOHEHUST  TUN OTKNOHEHMSA LieHbl. 3HayeHue «[1o yMonYaHuIo» yKasblBaeT Ha To,
YTO OTK/IOHEHME MO AAHHOMY MHCTPYMEHTY PacCcUYMTbiBaETCS
OTHOCUTE/NIbHO NapaMeTpa, BbIGpaHHOro B «LleHTpe AnanasoHa ueH», Ho
ANS K@XA0r0 UHCTPYMEHTa B OTAENbHOCTU 3TOW HAaCTPOMKON MOXHO
3a4aTb COBCTBEHHbIV LEHTP AMana3oHa

MpuopuTeT orpaHNYeHns Mo Mpwn ycTaHOBEHHOM laXxke NMpPOBEPSIETCS TO/IbKO OFpaHNYeHME Ha

WHCTPYMEHTaM MHCTPYMEeHT. OrpaHMYEHMe Ha KNacc, K KOTOPOMY MpUHaANEeXUT
WNHCTPYMEHT, UrHopupyeTca. Ecnu xe ¢nakok He BbICTaBfEH, TO
npoBepsitoTcs 06a orpaHuueHuns (B pesysbTaTe, UCMOJIb3yeTcs 3HaUeHue ¢
MEHbLUMM AMana3oHoOM)

Bknagka «l1o BpeMeHn»

PedepeHcHas ueHa HacTpoiika no3BonsieT 3ajaBaTb 3HAYEHME LieHbl B HEKOTOPOWN BantoTe,
KOoTOopoe 6Y£l.eT MCNOJZIb30BaHO A1 KOHTPOJ14 OTKJIOHEHUA LIEHbI 3adBKU,
B C/lyyae OTCYTCTBMS 3HAYEHUI BbIBPAHHOMO LIeHTpa AMana3oHa LeH m
LeHbl 3aKpbITUS MO MHCTPYMEHTY 3asiBKU

NHCTpyMEHT NaeHTudunkatop MHCTpyMeHTa. [na 0AHOrO MHCTPYMEHTa MOXET 6bITb
3aaHa To/IbKO 0AHa LeHa

LUeHa 3HayeHue ueHbl. na obnuraumin LeHa 3a4aeTca B NpoueHTax, ans
CPOYHbIX KOHTPAKTOB — B MyHKTax. [apameTp obsa3aTteneH ans
3anosIHeHUs

BantoTa Koz, BantoTbl LieHbl. 3Ha4YeHME MO YMOMUYAHMIO:

AN aKuun — BanoTa pacyeToB Mo NPOBEPSIEMON 3as8BKE;

ansa obnuraumin — oTCyTCTBYET;

AN CPOYHbIX KOHTPAKTOB — BaJlloTa Wara LUeHbl.
MapameTp He oba3aTeneH aAns 3anosIHEHUS

OrpaHuyeHue Ha LeHbl 3asBOK  HacTpolika No3Bo/sisieT 3a4aTb MaKCUMasibHO AOMYCTUMOE OTK/IOHEHUE
no BpeMeHU LieHbl 3asiBKM OT LIEHTpa AManasoHa LeH B paspese KJaccos,
WHCTPYMEHTOB, @ TaKXXe B 3aBUCUMOCTU OT BPEMEHMU.
Mpy UCNOSIb30BaHUN B KAUeCTBE LIeHTpa AManasoHa Jyylimx LeH cnpoca
N NPEASIOXEHNS HUXKHSAS FPaHULA AMana3oHa BbIYUCISETCS Ha
OCHOBaHWK Nyylleit LeHOM CNpoca, BEPXHAS — fy4lleil LeHbl
NpeanoxeHus.
Ecnv 3HauyeHue LeHTpa AvanasoHa LeH A5 MHCTPYMeHTa M Knacca
3asiBKM OTCYTCTBYET WM PABHO HyJ0 (T.e. HE MOXET 6bITb OnpeaeneHo),
TO B LeNsiX NPOBEPKM UCMOJIb3YETCS LieHa 3aKpbITUS N0 UHCTPYMEHTY U
Knaccy 3asiBku. Ecnv B KayecTBe LieHTpa Anana3oHa UCMNOosb3yHTCs
Nlyylne LeHbl Cnpoca U NpeanoXeHns, To LeHa 3aKpbITUS UCNOoNb3yeTcs
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Npu OTCYTCTBMW Kak OAHOW U3 UeH, Tak U 06enx ogHOBPEMEHHO.
NckntoyeHne coctaBnsgaioT cyvyan, Korga oTCyTCTBYET TO/IbKO OA4HA U3
LeH cnpoca unu npeanoxXeHus, a LeHa 3aKkpbIiTUS He NO3BONSET
KOppPEeKTHO onpeAennTb AONYCTUMbIN MHTepBan (LeHa 3aKpbITUS MeHblue
Nyyllen LeHbl cripoca npy oTCYTCTBUMW LieHbl NPeAsIOKEeHUS UK LeHa
3aKpbiTMA 60blle Ny4dlen LeHbl NpeanoXeHns npu oTCYTCTBUN LieHbI
Crnpoca); B TaKOW CUTyauumM LeHa 3aKpbiTUa He UCMOMb3yeTcs,
CUMTaEeTCs, YTO OHa OTCYTCTBYeT.

Ecnn ueHa 3aKkpbITUS OTCYTCTBYET WM paBHa HYJIO, TO B KayecTse
LeHTpa Anana3oHa UCMosb3yeTcs 3HayeHne pedepeHCHON LeHbl,
3aaHHON ANS MHCTPYMEHTa B HACTpoMkKe « ». Mpwn
3TOM 3HayeHns pedepeHCHON UeHbl U LieHbl 3as9BKU B Cllyyae
Heo6XoANMOCTN NPUBOAATCSA K OAHOW BantoTe C UCMOJSIb30BaHMEM
TeKyLero Kpocc-kypca cepeepa QUIK ans cooTBeTCTBYHOLWMX BantoT.
Ecnu B kKayecTBe UeHTpa AMana3oHa MCNOoNb3YTCS Ny4dllne LeHbI
crnpoca v NpeanoxeHus, To pedepeHCcHas LeHa UCnonb3yeTcs npum
OTCYTCTBUM KaK OAHOM M3 UeH, Tak n 06enx ogHOBpeMeHHO. MckntoveHue
COCTaBNAOT Ciy4yan, Korga pedepeHcHas LeHa He no3BonsieT KOpPeKTHO
onpeaennTb AONYCTUMbIA MHTEPBAN Npu OTCYTCTBMU TONIbKO OAHOM U3
LeH cnpoca unu npeanoxeHuns (pedepeHcHasn LeHa MeHbLUue nyyllein
LEeHbl CIpoca Npu OTCYTCTBUM LieHbl NPeasioxXeHns unu pedepeHcHas
ueHa 6onblue nyylen ueHbl NpeanoXeHUs npyu oTCYTCTBUN LiEHbI
cnpoca); B Takol cuTyaumm pedepeHcHas LeHa He UCMosb3yeTcs,
CUMTaEeTCs, YTO OHa OTCYTCTBYeT.

Ecnn ncnonb3yeTca HacTponka «

» W AN Kflacca 3asaBKU 3a4aH OAWH MW HECKOJIbKO
K/1aCCOB-3KCMOPTEPOB, TO UCMOJb3YeTCH NOAXOASLLEE 3HAUYEHNE LeHTpa
AvanasoHa no K1acCy-3KCrnopTepy, a He No Kiaccy 3asiBKu.

Ecnun ansa dbroyepca 3agaHa HacTponka «

» (CM. ) ¥ TeKyLWMN LeHTp AnanasoHa no
MOAY/O0 MeHblle, YeM 3HaYeHue, 3a4aHHOe B HacTpoMKe, TO
OrpaHuyeHne LeHbl NMPOBEpPSETCS OTHOCUTENbHO TeKyLero LeHTpa
AnanasoHa, a caMm gvanasoH A0MNYCTUMbIX 3HAYEHWUI onpeaenseTcs
NCXOAS U3 3HAYEHUS OrpaHNYMUTENbHON UeHbl. TO eCTb AMana3oH
onpepenseTcsa cneayowmm obpasom: [UeHTp ananasoHa -
OrpaHunuuTensbHas ueHa * OTk/IOHeHue; LleHTp agnana3oHa +
OrpaHnuutenbHas ueHa * OTkNoHeHue].
OrpaHunyeHuns ycTaHaBAMBaKTCA ANS NapaMeTpoB U UX COYETaHUN:
«Knacc», «Knacc» + «UHcTpymeHT», «Knacc» + «[epunog», «Knacc» +
«NHCTpyMeHT» + «[epunoa». MNMpn 3TOM 3Ha4veHne <ALL> ansa knaccos u
«Bce MHCTPYMEHTbI» AN MHCTPYMEHTOB YUUTBIBAKOTCH Kak OTAeNbHble
3HayeHus. Ecnn orpaHMyeHune ans KOHKPETHOro coYeTaHns napameTpoB
«Knacc», «MIHCTpyMeHT» n «lMepnoa» 3a4aH0 B HAcTponke 13 wabnoHa
(cM. n. 16), TO OHO OTMEHSEeT orpaHnyeHne, 3a4aHHOe Ha Takoe Xxe
CoYeTaHMe NnapamMeTpoB B AaHHOM HaCTpPOlKe.
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Knaccbl Koa knacca nnm CNnMcoK KOAOB K/1laccoB yepes 3andaTtyto. Ans
0603HauveHns BCeX KNaccoB ykaxute <ALL>
OTKNOHEHMe MakcuManbHO A0MYyCTUMOE OTK/IOHEHME LiEHbl 3a9BKW OT LieHTpa

Anana3oHa LUeH B NpoueHTax.
MapameTp He obsi3aTteneH Ansa 3anosiHeHUs. OTcyTCTBME 3HAYeHUs
napamMeTpa O3Ha4aeT OTCYyTCTBUE OrpaHnNyeHuns

LleHTp AnanasoHa
ueH

Bbi6bop napameTpa, OTHOCUTENIbHO 3HAYEeHMUS KOTOPOro BbluMCsSeTCs
AnanasoH A0NYyCTUMOro OTK/IOHEHUS LeH 3asBOK. BO3MOXHble 3HaueHuns:
«Cp.-B3BeLU.» — TeKyllasa cpeaHeB3BELEeHHas LeHa;
«nocneaHas» (No yMon4yaHuio) — LeHa nocneaHemn CaAenku;
«OTKpPbITUSA» — LeHa OTKPbITUS;

«pbIHOYHas» — pblHOYHas LeHa BYepallHero AHs;
«3aKpbITUA» — LieHa 3aKpbiTUs;

«Teop. UeHa» — TeopeTnyeckas LeHa onunoHa;

_ «cnpoc/npean.» — nydwue LeHbl cnpoca v npeanoxeHus.
Ons onepaunii PEMO Ha OTKNIOHEHME NPOBEPSETCS LIEHA NEPBOM YacTu
CcOoenku.

Onsa onepauwnii PEMO ¢ LIK Ha oTknoHeHMe npoBepsieTcsa ctaska PENO,
nosToMy HeobxoanMo ybeamnTbCs, YTO B KayecTBe 3HauYeHMs BbibpaHHOro
napamMeTpa TOpProBoM CUCTEMOM TpaHCnpyeTcsa ctaBka PEMO, a He ueHa.
Ecnu Bbi6paHHbIN NapaMeTp He TPaHCANPYETCS TOProBon CUCTEMOMN,

TO UCNOJSb3yeTcsa NnapameTp «LleHa 3akpbITus»

OTKNOHATL 3a8BKY

[encTBme npu OTCYTCTBMM LIeHTpa AnanasoHa:
«[a» — OTKNOHATb 3a8BKY;
«HeTt» (no yMon4yaHuio) — cuMTaTb NPOBEPKY YCMELIHOWN

MHCTpyMeEHTHI

CrnncoK MHCTPYMEHTOB YKa3aHHOro knacca

BCE UHCTPYMEHTHI

OrpaHuyeHune LieHbl 3asBKN AEeNCTBYET Ha BCE MHCTPYMEHTbI Kflacca

no CNuUcCkKy

Cnucok Ko0B MHCTPYMEHTOB, pasfieNleHHbIX 3ansiTbiMU, Ha KOTOpble
AeNCTBYET OrpaHudeHne LeHbl 3asBku. [lonyckaeTcs nycToun
CMWCOK - 3TOT C/ly4Yali 3KBMBANEHTEH BbIGOPY 3HAYEHUSA «BCE
WNHCTPYMEHTbI»

Hauano nepunoaa

Bpems Havana nepuopga, B TeYEHME KOTOPOro AenCTBYET OrpaHu4yeHue
LeHbl 3a8BkM, B popmate <HY:MM>. 3HaueHMe No yMosvaHuto:
«00:00». Mone HeobsA3aTENbHO A/19 3aMOJIHEHUS

KoHel, nepnoaa

BpeMsa okoHuYaHMs nepuoaa, B TeYEHME KOTOpOro AeCTByeT
orpaHuyeHue LeHbl 3asiBkn, B dopmate <44:MM>. YkazaHHOe 3Ha4yeHne
MOXeT 6bITb MeHbLUEe, YEM 3HaYeHne, 3agaHHoe B none «Hauano
nepuoga». 3HayeHmne no ymonyaHuio: «23:59». MNone Heobs3aTENbHO
ONs 3anofiHeHns
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CooTBeTCTBMSA K1accoB ANs
NPpOBEPKN OFPaHUYEHUI LieH

YCcTaHOBKa COOTBETCTBUIN KJ1ACCOB AJ1 MPOBEPKU OrPaHUYEHUI LeH Ans
WHCTPYMEHTOB B CMEXHbIX Kiaccax, Hanpumep — «Al-Akumn» n «PrC:
Al-Akumn»

MMnopTép ueH

Koa knacca, 419 MHCTPYMEHTOB KOTOPOro BbINOJIHAETCA NpoBepKa Ha
OTK/TIOHEHUE LEHDbI

DKcnopTép ueH

Koabl KNaccoB Yepes 3anaTyto, Cpeamn LLeH MHCTPYMEHTOB KOTOPbIX
VWETCS LieHa Ans UCMOoSIb30BaHUs B KayecTBe LeHTpa AnanasoHa

OCHOBHbI€ peXunMbl TOProB

HacTpolika npeaHa3HayeHa 4515 nepeBoja B JI0Tbl KONIMYECTBA B cAesiKax
no KnaccaM C SI0THOCTbIO 1. Takas Heo6X0ANMMOCTb MOXET BO3HUKHYTb,
ecnn BKJII0OYEeHa onuusa «PaccunTbiBaTb No3numm B 1oTax» B «O6LWMX
HacTporikax 6ubnmnotekun. Yactb 3» (nogpobHee cM. ), N INMUTBI
no 6ymaram BenyTcs B notax, paamepom 6onblie 1.

Mpu yyeTe caenok u3 knacca-uMmnopTepa Ha nMMuTax no bymaram,
KONnn4yecTBo B caenke 6yaeT HOPMMPOBAHO Ha pasMep fioTa U3 Knacca-
3KcnopTepa

MmnopTép
napaMeTpos

Knacc, B KOTOpOM pa3Mep sioTa paseH 1.

KonnuecTtBo B caenkax No MHCTPYMEHTY M3 3TOr0 Kiacca, Npu y4yeTe Ha
nuMute no bymaram, 6yaeT pasgeneHo Ha pasMep sioTa 3TOro xe
WHCTPYMEHTa B Kiacce-akcnopTepe napameTpoB. ApobHas yacTb
pe3ynbTaTa AefleHns oTbpacbiBaeTcs, MO3TOMY BaXXHO Y4YMTbiBaTb, MpU
COBEpLUEHMWN CAENOK MO Kiaccy-nMmnopTepy napamMeTpos, 4Tobbl
KOSIMYECTBO B KaXaomn caenke 6b110 KpaTHbIM pa3Mepy N0Ta B Knacce-
3KCnopTepe NapamMeTpoB

DKCrnopTép
napameTpoB

Knacc, pa3mep noTa B KOTOPOM COBMaAaeT C pa3MepoM S10Ta 1MMuTa no
bymaram

MakcuManbHOEe OTK/IOHEeHMue
LeHbl Ans cTon-3asBok, %

MakcuMManbHO A0MYCTUMOE OTK/IOHEHWE LieHbl CTOM-3as8BKN OT LIEHbI
nocnefHein caenkm nNo UHCTPYMEHTY, B NpoLeHTax

YuuTbIBaTh HanpasneHue
onepawlumn npu NpoBepKe LeH

Mpu yCTaHOBMEHHOM (hlaXKKe OrpaHMUYEHUs Ha LIEHbI 3asIBOK
NMPpOBEPSAIOTCS C YYETOM Hanpas/fieHWUs onepaumm, To ecTb 3anpeLlaeTcs
BbICTaB/IEHME 3asiBOK Ha MOKYMKY C OTK/IOHEHMEM LieHbl B 60/IbLUIYIO
CTOPOHY U 3asIBOK Ha NPoAaxy C OTK/IOHEHMEM LIEHbl B MEHbLUYH
CTOPOHY OTHOCUTENIbHO 3a@aHHOr0 OrpaHNYeHust

He ncnonb3. UeHy 3aKpbiTUsa npu
OTCYTCTBUM LIEHTPA AManasoHa

Mpu ycTaHOBNEHHOM (iaXKKe OTKJIOHEHME LieHbl 3asiBKN He NpoBepseTcs
OTHOCUTESNIbHO LeHbl 3aKpbITUS MPWU OTCYTCTBUM 3HAYEHUS BbIOpaHHOIO
LeHTpa Ananas3oHa.

Ecnu HacTpolika BKIOYEHA, @ B Ka4yeCTBe LeHTpa gvanasoHa
NCMNONb3YyeTCs 3HAaYEHUE « » MPpU Hanuuum
nHdopMaunm o ayyLlen LeHe crnpoca n OTCYyTCTBUM MHpOpMaLmn

0 Nlyyllen LeHe NpeanoXeHus, 40NyCTUMbIA AMana3oH onpeaenseTcs
cneaywowmm obpasom: [Jlydwas ueHa cnpoca — OTKIOHEHMUE OT ueHbl, %
* Jlyywas ueHa cnpoca; +00], a Npu OTCyTCTBMU MHDOPMaLMK O NydLUen
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LeHe crnpoca n Halnymm HpopMaumm o0 ny4dlen LueHe npeanoxeHus
AONYCTUMbIN AManas3oH onpeaensieTcs cneayoowmm obpasom: [-co;
Jlyywas ueHa npeanoxeHust + OTK/IOHEHME OT UeHbl, % * Jlyywas ueHa
npeanoxenusa]. Ecnm obe ueHbl OTCYTCTBYHOT M BKJIOUYEHA HacTpomka

«

orpaHmnyeHunda ona UueHbl HET

>,

21.0rpaHuyeHums Ha ... / KoppekTupoBKa
JINMUTOB

Ha 31O cTpaHuue BbINMOMHAETCS HAaCTpoOMKa AENCTBUIA cepBepa Npu AMHaAMUYECKON
KOpPpPeKTUPOBKE IMMUTOB.

TPH AMHAMUYECKOR KOPPEKLHH AHMHTOE, BCAH BEOAHTCA KOPPEKLMA,
& AMbAMT HE COZAEH, TO OH CO3A3CTEA JETOMATHUSCKH,
Ilna Tora yrofiel OTEAKYHTE NOAOGHOE NOEEAEHME CHETEME] MCNONRSYHATE HACT POHKK:

b CDSﬂ.aBaTb AMFHT MO AEHET 3k

V| CoZnaBate MMMMHT No Gyraarard

MNpoBEpATE KOPPEKTHPOBKK NMMWTOE

Mo yMonYaHuio, Npu NMoslyYeHnn HOBOM KOPPEKTUPOBKM MO KOAY K/IMEHTA, HA KOTOPOro He

onpeaeneHbl MTMMUTbI, CEpBEP CO3[aeT X aBTOMAaTMUYeCKU. [laHHble NapaMeTpbl NO3BONAIOT
YyNpaBfsiTb 3TUM MPOLLECCOM.

3HauyeHue no

MapameTp HasHaueHue yMoOJ14aHUMIO
Co3paBatb NMMMUT  TpuK BKIKOYEHHOM (iaXkKe TMMUT NO AeHeXHbIM CpeAcTBaM B BkntoueH
no AeHbram npueeAeHHON Bbllwe cuTyaunm 6yaet co3gaH. Mpu OTKIIOYEHHOM
pnaxke NMMMUT He Co3aaeTcs
Cozpasatb nuMnT  lpn BKAOYEHHOM dnaxke nuMuT no 6ymaram B NnpMBeAeHHOM BkntoueH
no 6ymaram BbllWe cuTyauum byaet cosgaH. MNpu OTKAOUEHHOM iaxke NMMUT
He co3paeTcs
MpoBepAaTb Mpw BKAOYEHHOM h1aXKe Npu NOSTyHEHNUU KOPPEKTUPOBKMU BbikntoueH
KOPPEKTUPOBKM BbINOJIHAETCA NPOBEpPKa, NPUBEAET JIM KOPPEKTUPOBKA K
NMUTOB HapYLEHWUIO MUHUMANIbHOIO YPOBHS Mapxu (CM. ). B cnyuae
HapyLweHns KOppeKkTUpoBKa urHopmpyetcs. Npu oTKNOYEHHOM
dnaxke npoeepKa He BbIMOJHAETCS
HacTpoiikn bubnmortekun pacuyera IMMUTOB 226
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22.0rpaHn4yeHums Ha ... / Ucnonb3oBaHue

«nnedvya»

Ha aToit cTpaHuue 3agatoTcs rnobasnbHbie HAaCTPOMKKM MO YMOMUYAHUIO AN MapXWHabHbIX

onepauun.

MNpoeepia onepauuil Short

0Tk AOHEHHE OT WeHE! 3akpBTHA 407 ONepaumi THNa Short
@ .
@ Het nposepok. onepauuii Shart T e &
_) 3anpeT No HEAMKEKAAM
_) DueHka ofAsaTenscTE o onepaumard Short OTKAOHEHWE OT MMHMMYIA M3 TEKYWER WEHE! W LEHEI NOCNERHET
MUHMENEHE I UPOBEHS MapHH CAENKH, BOWSNLEH B PACYET TEKYWERN LEHE! 017 ONEPaLME
THna Shart
1 o ymonyaHuo 0
Crvckm Byraar: k.naccel Ges nposepkH
M apkUHENEHEIN | OgecneyeHua | Janper Kopo’rm»m| OTENOHEHKA
MapsHHaneHEe GyMard & $a0aHHOM Kacos K.naccel, & KOTOPEIX 3a0aHHaA Gyrara
FAPHHHENEHS
¥ nacc PaspelwénHele Gytari: Eyriara FazpewéHHee knacce:
o Q
EQER _ BCE fyraru Knacca MENG @) BCE KNAcCkl
- -
1 Dotaewms
1"5 YaanmTe
A o Meprogkl Topros Ges
MPOEEPEM OTKAOHEHHA
Meproas
Mepuog aTEpETHA
71 JoSamume
1"5 Yoanire
i Oofaeume i lofzeume
i Yganme i Ypanums

MpoBepka onepaumnn Short

Cnocob nposepku onepaunii «Short» gns KNMEHTOB C TUMOM
KpeantoBaHus «Mo nummutam». [ns BO3MOXHOCTU
NCMoNb30BaHMSA 3TON HACTPOMKMN HYXXHO CHavana
cchopmMmmpoBaTb CNNCOK byMmar Ha Bknaake «MapxXuUHanbHbIA»

HeT npoBepok onepauunii
Short

MpoBEpKU HE UCNOSb3YIOTCS

3ar|peT no HennKeBnaam

3anpeT 3as8BOK MO HeMapXWHanbHbIM ByMaram, Npu HanMuuu
KOPOTKOM MOo3numun XoTst 66l MO 04HOMY MHCTPYMEHTY.
JOCTYynHO TONbKO NpU OTK/IIOYEHHOM onuum «O6Wwmii TMMnUT

no AeHbram un 6ymaram» B pasgene «Obuime HaCTpoOnku
6ubnunotekn. Yactb 2»

HacTpoliku BubnmoTekn pacyeTta TMMUTOB
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OueHka 0653aTenbCTB
no onepaumsam Short

PasMmep AOCTYMHbIX AEHEXHbIX CPeACTB A/ MOKYMKK
HeMapXXMHanbHbIX ByMar paccUmMTbiBaeTC Kak «TeKyLni
0CTaToOK» MUHYC CyMMa, Heobxoammas ANnS 3aKpbIiTUS KOPOTKOWN
no3mumn No ueHe npogaxu. [JJocTynHO TO/IbKO Npw
OTKJ/IIOYEHHON onumn «O6LWMIA TMMUT NO AeHbram u bymaram» B
pasgene «O6wue HacTponkn 6ubnunotekn. Yactb 2»

MWHUManbHbIN YPOBEHb MapxWu

3HayeHMe MMHUMAsbHO AOMNYCTUMOr0o YPOBHS MapXu,
KOHTPOIMpyeMoe Npu AMHaMUYECKON KOPPEKTUPOBKE TMMUTOB.
Mo AencTBUIO MAEHTUYEH aHaNorMYHOMy napaMeTpy Ha
cTpaHuue «06bwmne napaMeTpbl», BKNaaka «4actb 3»

OTK/IOHEHME OT LeHbl 3aKpbITUS ANns

onepauui TMna Short no ymonyanuio

JonycTMMoe OTKNOHEHME LeHbl 3as8BKN Npu onepauunax «Short»
OT LieHbl 3aKpbITUS NpeablayLiein TOproBon Ceccuun, Koraa LeHa
3as8BKM MeHbLUEe LeHbl 3aKpbITUSA npeabiayLlert Toprosom
ceccmn. OTKNIOHEHME YKa3blBAeTCA B MpoLeHTax u AOSIKHO
UMeTb CTPOro NoNIoXUTENbHOE 3HayeHue. Jlioboe nHoe
3Ha4yeHne HaCTPOMKM SKBMBANEHTHO ee OTCYTCTBMIO U O3HaYaeT
OTCYTCTBME NPOBEPOK OTKNOHEHWUN LeH Ansa onepaunin «Short»
BoobLe, AN15 BCEX KIMEHTOB HE3aBUCMMO OT HalMuUS Y HUX
MHAMBMAYaNbHbIX HAaCTpPOeK

OTKNOHEHME OT MUHUMYMA U3 TEKYLLEN
LIEHbI M LieHbl NOCNeAHEN CAeNnKN,
BOLleALlen B pacyeT TeKyLlen LeHbl 415
onepauuii TMna Short no ymonyanuto

JonyctuMoe oTKNOHEHUE LeHbl 3asaBKU Npu onepaunsax «Short»
OT HaMMeHbLUEN U3 ABYX LEH:

odumumanbHOM TEKYLWEN LEHbI, coobliaemon
TOProBOW cucTeMon 6mupxm;

LleHbl MocneaHen caenku, Bowealen B pacyeTt
TEKYLEN LIEHbI.

OTkNoOHeHMe yKa3sbiBaeTcsa B npoueHTax. Ecnm 3HaueHune
oTpuLaTesNbHO, NPOBEpPKa 3TOr0 YCNOBMS He BbIMOJIHAETCS

Knaccel 6e3 NMPOBEPKU OTK/IOHEHWNA

Cnuncok KnaccoBs, MO KOTOpbIM He 6yAeT oCyLecTBNATbCSA
npoBepKa OrpaHNYeHn Ha LUeHbl B 3asBKax Ha OTKpbITUe
KOPOTKMX NO3uUMi. PegakTnpoBaHne Cnncka Knaccos
OOCTYMNHO, ecnn ykasaHo 3HayeHue B none «OTKNoHeHue oT
LeHbl 3aKpbITUa AN onepauui Tuna Short».

Onuusa pacnpocTpaHaeTCs Ha BCeX KIMEHTOB. B HacTponkax Ha
cTpaHuue «KnueHTtbl» / «HacTporkn nneya» n B HaCTpomKax
Ha cTpaHuue «KnuneHTtbl» / «lWabnoHbi» / «[o nnevy» 370T
CMNCOK HEBO3MOXHO M3MEHUTb UM UFHOPUPOBaTb
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MapameTp HasHaueHune

Mepuoabl Topros 6e3 NnpoBepku Crncok cTaTycoB TOProBow CeCcCumn, B TeYEHME KOTOPbIX

OTKJ/IOHEHUS OTMeHseTCcs AencTeme HacTpoek «OTKIOHEHUE OT LEeHbI
3aKpbITMa Ansa onepauuin Tuna Short» n «OTKIOHEeHWe oT
MWHMMYMa U3 TEKYLUEN LieHbl U LieHbl NOCAeAHEN CAENKM,
BOLIEALWEN B pacyeT TeKyLEeN LeHbl Ana onepaunin tuna
Short». Bo3MOXHble 3Ha4YeHUs:

«OTKpbITa»;

«[lepvof OTKpLITUS»;

«lMepwnopa 3akpbITUG>»;

«AYKLMOH 3aKpbITUS>»;

«lMepnoga 3asBOK Mo ueHe A3»

- NS yCNOBHbIX (CTOM-) 3asiBOK MpoBepKa OTKIIOHEHWSI OCYLLECTBASETCS B MOMEHT cpabaTbiBaHUS yCnoBus,
a He B MOMEHT BbICTaBJ/IEHUS] CTOM-3asIBKU.

22.1 «Map>X1UHaJIbHbIN>» CMUCOK

Cnucok «Map)xuHanbHble 6yMarn B 3agaHHOM Kjlacce»

Cnucok 6yMar yKasaHHOro Kjacca, paspelleHHbIX AN CAENOK C UCMOMb30BaHUEM MapXWHabHbIX
CpPeACTB, YCTAHABNMBAEMbIN MO YMOTYaHUIO AN BCEX KIIMEHTOB, HE UMEIOLWUX UHAUBUAYANbHbIX
HacTpoek. DTOT U [iBa NOC/eAyLWMX CNNCKa HAaCcTpanBatoTCa Mo creayloweMy npaBuny:

B cnncok knaccos aobaBnsieTcs HOBbIM KNacc;

B npaBOM OKHe yepe3 3angaTylo yKa3blBaeTCs CMUCOK UCnonb3yeMbix bymar knacca,
nnbo BbibupaeTca 3HauveHne «Bce 6ymaru knacca».

Tak>Xe BO3MOXHa nHanBuayanbHas HaCTDOVIKa CMUCKa MapXWHallbHbIX 6ymar Ana oTAENbHbIX
K/IMEHTOB, KOTOpPas BbIMNOJIHAETCA Ha CTpaHuue «KnneHTol / HaCTpOVIKM «Laieda»>»,

Cnucok «Knaccbl, B KOTOpbIX 3afjaHHas 6yMara Map>XuHaJibHa>»

Cnncok 6ymar, paspeleHHbIX 455 CAENOK C UCNOJSIb30BaHNEM MapXWHanbHbIX cpeacTB. Mo Kaxaown
byMare yka3sblBaeTCsl NepeyeHb KNaccoB, A1 KOTOPbIX YCTaHOB/EHa AaHHaa HacTponka. Cnncok
6yMar ycTaHaBNMBaETCS MO YMOMYAHUIO A4S BCEX KJIMEHTOB, HE MMEKLWMX UHAUBUAYANbHbIX
HacTpoek. HacTpanBaeTca no cneaytouleMy npaBuny:

B cnucok 6ymar gobaensietcsas HoBas bymara;

_ B npaBoM okHe uepe3 3anaTyl0 yKa3blBAaE€TCS CMUCOK K1aCcCoB, MCMOb3YOWMX AaHHYIO
6ymary, nmbo BbibnpaeTcsa 3HadeHue «Bce knacchbi».

Takxe BO3MOXHa MHAMBMAYasbHasi HACTPoMKa CNMCKa KNaccoB ANS OTAENbHbIX KIIMEHTOB,
KOTOpas BbIMOJSIHAETCS Ha cTpaHuue «KnuneHTbl / HacTpolkm «nneda»».

HacTtpoiika «MapxunHanbHblie 6yMmarm B 3agaHHOM Knacce» nMeeT 6onee BbICOKUMA MPUOPUTET, YEM
HacTpoMka «Knaccbl, B KOTOpbIX 3agaHHas 6yMara MapXuHanbHa».
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KoMMeHTapum K HaCTpoMKaM CMMCKOB «MapyuHanbHble 6yMarn B 3alaHHOM Kiacce» M «Knacchl, B
KOTOPbIX 3afaHHas 6yMara MapXuHasnbHa» npuBeaeHbl B

22.2 Cnucok «0becneueHusa»

FnobanbHas HaCTpoMKa CNMcKa MHCTPYMEHTOB, UCMNOMIb3YEMbIX B KAQUecTBe obecrneyeHus npu
OLEHKe CTOMMOCTU aKTUBOB, /WM CMMCKA KIACCOB, UCMOJb3YOLWMNX BbIGPAHHbIN MHCTPYMEHT Npwu
OLEHKe CTOMMOCTU aKTUBOB. [JeiCTBYEeT AN KIIMEHTOB, HE UMEKLUNX UHAMBUAYANTbHOW HAaCTPOIKK
3TOro crnucka.

0N KNMEeHTOB C TUNOM KpPeanTOBaHUS «MNO AMCKOHTaM» Uan «M[+» MHCTPYMEHTbl U3 cnucka
«ObecneyeHns» yuYnTbIBaAOTCSA HACTPOMKOM «3arnpeTr MapXXMHaNbHbIX MOKYNOK» (CM. ).
HacTpanBaeTcs no TeM e npasuiam, YTo U NpeabiayLwmnii CNMcok.

22.3 CNnNcok «3anpeT KOPOTKUX>

HacTpolika no yMon4aHuio CrnmMcka MHCTPYMEHTOB, MO KOTOPbIM 3anpeLLeHo co3laBaTb KOPOTKME
Nno3uvuumn, U/MAn CNMcKa KaccoB, B KOTOPbIX YCTAHOBJIEH 3aNpeT KOPOTKMUX MO3ULKIA Mo
BbIBPAHHOMY MHCTPYMEHTY. [leCTBYET ANS K/IMEHTOB, HE UMEKLWMX MHANBUAYANbHOW HACTPOMKM
3TOro cnucka. MpaBuia HacTPOIKKN Te Xe.

MapameTp HasHauyeHue

Bymaru, 3anpeleHHble AN OTKPbITUS KOPOTKMX HacTpoika cnmcka MHCTPYMEHTOB, MO KOTOPbIM

no3uunii B 3aaHHOM Kracce 3anpeLeHo co3gaHne KOpOTKMX Mo3nuni
Knacc Bbibop Knacca MHCTPYMEHTOB, MO KOTOPOMY

3anpeLeHo co3gaHne KOpOTKMX MOo3nuni

3anpeleHHble bymaru HacTpolka cnmcka MHCTPYMEHTOB U3 BbIGpaHHOIo
Kfacca, Ha KOTopble pacrnpoCcTpaHsaeTcs 3anpeT

Bce 6ymaru knacca Ha Bce MHCTpYMeHTbI Kiacca

Mo cnuncky Ha MHCTpYMeHTbl U3 cnucka BHM3Y. Koabl
WHCTPYMEHTOB YKa3blBalOTCS Yepe3 3ansaTyo

Knacchbl, B KOTOpPbIX 3anpeLieHo 0TKpbIBaTb KOPOTKME HacTpoiika cnucka Kiaccos, Mo KOTOPbIM 3anpeLleHo
nos3numun no 3agaHHon bymare CcO34aHne KOPOTKUX NO3MUni

NHCTpYMEHTBI Bbi6Op MHCTPpYMeEHTa, MO KOTOPOMY 3anpeLleHo
Cco34aHMe KOPOTKMX NMO3NLIUIN

3anpeLleHHble Knacchbl HacTpoiika cnucka Knaccos, Ha KOTopble
pacrnpocTpaHseTca 3anpet

Bce knacchbl Ha Bce knaccsol

Mo cnucky Ha knaccel n3 cnucka BHM3y. Koabl Kiaccos
YKa3bIBalOTCA 4Yepe3 3andaTyto
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23.0rpaHnyeHmn Ha ... / HacTponkm

MapP>XUHAJIbHOINoO KpeanTtosaHunAs

Ha aton CTpaHuMue 3a4aloTCA OCHOBHbIE HaCTpOl;'IKM Map>XmHaJ1bHOro KpeanToBaHUA.

HacTpokiki Map:HHANEHOMD KPELHTOEaHHA

KPEAHTOBAHHE KAMEHTOE N Yron4SHWI: MO+ ~ | Eazoean sanwTa RUE

[ e B G CTE [poBERATE AEHERHEIN H BYMAKHEIA KPEAHT, 3 TAKKE. . A
. TONEKD WY

M akcuManeHaa 400 Symar B ofecneveHuW; 4 QB Sa00MHEHHOCTE Mo GYrarar

[] OrpamusuBaTs NOKYMKY HemMapsHa bHER Syrar EOBORUTHUO DL 3300/ K EHHOCTE

K.N3GokE! & MPHOPHPOBAHWEN OrPaHKHYEHKA |
HE MOKYMKY HEMAPHHHANEHEN GyYrar

[] KoHTpoAMpoBaTE MAaKkCHMANEHYID 3310A%EHHOCTE N0 LEHEMEM M GYMarand
[] PaccuMTbiBaT mapsky c Y4&ETon AukdTa

K.OHTPOAMPOBATE MaKCHMANEHBIA PESMER TERYWETD AWMWTa

[] 3anpewwats oTKPBTHE KOPOTKMA NOSHUMEA NPH HYNEETH BXO0AWEN THMHTE
OrpaH4WTE BbIEON AEHEKHbBIX COEACTE

K.Nacce! © MrHOPMPOESH. OMPaHUYEHMA HA BRiE, JIC |

Janpew aTe 08pAS0EaHHE SA00MKEHHOCTH N0 AEHEM3M ANA CADKHEI OTHETOE
[] OrpamusuTs BB AEHEKHRX CPEACTE 407 NPETREHL-KOHTPONA
OrpaHH4MTE ONEPALMM Ha CRPOMHOM PEIHKE

B anioTa nuruToE OTEPETERE MOZHLMHEA Ha HHCTPYMEHTE: :

] NP A0CTUHEHMA YPOBHEM MAPHW NREAEAEHD AONYCTHMOND SHIYEHUA SANPEULETE OTKDLTHE NOSHLME

FPacuet nutanTa oT ofopota Her -
HENOAHOE HETTHPOBAHME AEHEKHBIX OGASETENLCTE Tonkko geHer ~
Teri c HeNOMHEBINM HETTUROBAHWEN DOASATENBCTE [ | b
K.pegumoEaHHE K,
K eHTOR CIPPUUHEHTEL  NpckonTel  Yposeds peiHoyHoro pucka  lensi g 4 1 *
w T MM KpEMMTOBAHHS CrMcoK Koo b euUMEHT OF
No GYt4arar
Byrara Long |Sh0rt|Dﬁ. long |Dﬁ. zhort X oTen ,quc|
L 05 05
05 05
73 Ootasurs % Yaanume 71 Hofasurs =% Yaanmes
3HauyeHune
MapameTp Ha3zHauyeHune Mo yMoOJIHaHUIO
er,D,VITOBaHVIe KIMEeHTOB No Bbl60p CXEMbl Map>XnHaJ1IbHOro KpeamtToBaHuA Mo nne4vy
YMO4YaHUIo KINEHTOB. BO3MOXHble 3Ha4YeHUs:

yKasaHueM abCcosoTHOro
pasmepa NTMMUTOB;

«[Mo nneuy» («Ml») - cxema ¢
yKasaHueMm KpeauTHOro
«nneva»;

«JINMUT Ha OTKPbITYO MO3ULMIO»
— CxXeMa C TMMUTUpoBaHNEM
CTOMMOCTU OTKprTOVI nos3nunun,

«Mo numutam» («MJ1») - cxema ¢
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MapameTp

3HaueHue

HasHauyeHue Mo yMoOJI4aHUIO

«Mo anckoHTam» («MI») - cxema
C OrpaHMYEeHNEM MoKynaTenbHOMN
CNocobHOCTN NMpu MomMoLm
AVCKOHTOB no 6yMaram m
BasitoTaM;

«MO+>» - cxema c orpaHu4yeHunem
NOKynaTenbHOM CrocobHOCTH
npyv NOMOLLKN ANCKOHTOB MO
6ymaram, BantoTaM u dblovepcam
C BO3MOXHOCTbIO HETTUHIa
PUCKOB MO MHOXEeCTBaM
WHCTPYMEHTOB;

«<FX» — CXeMa KpeauToBaHusa
«BantoTHOE NMMUTUPOBAHKNE>,

B paMKax KOTOpOi
nokynaTtesibHas CNoCo6HOCTb
KOHTPONMPYETCS OrpaHNYeHneM
MaKCMMasnbHOro pasmepa
KOPOTKMUX MO3ULIMNA.

B TeueHmne Toprosoi ceccun HE
PEKOMEHAYETCS M3MeHSATb TUMN KpeauToBaHMUs
KNneHTa BO nabexaHne HEKOPPEKTHOro
BblUMC/IEHNS NIMMUTOB. B cnyvae
HeobX0ANMOCTU U3MEHEHUNS TUNa KpeauToBaHUs
[0 OKOH4YaHus Topros TpebyeTcsa 0To3BaThb BCe
aKTMBHbIE MOPYyYEeHUS KJIMEHTA BCEX TUMOB M
3aHOBO HA3Ha4YUTb JIMMUTDI

Ba3oBas BantoTa

B cxeme «MA+» - BanwoTa, «RUB»
ncnonb3lyemasl Npu pacyete
MapXWHaNbHbIX NoKasaTenen.
OTHOCUTENBbHO BastOThI
onpegenseTca Heo6xoaAnMOCTb
y4yeTa BaJIloTHOro pmcka.
BbasoBas BantoTa cunmTaeTcs
6e3puckosoii. Ecnm B KauecTse
6aszoBon BantoTbl BbibpaHa
BasnoTa, OT/IMYHAS OT 3aZ4aHHOWN
Nno yMO/I4aHUIO, TO ANs Hee
Heo6xo0AnMO 3a4aTb HyfleBble
CTaBKW pucka.

B cxeme «FX» - BantoTa, B
KOTOpOW 3a4aeTcs OorpaHuyeHmne
Ha CYMMapHY0 BENNYNHY
KOPOTKUX MO3MLMNA
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

Ncnonb3oBaTb rnobanbHble
NMUTBI

B0O3MOXHOCTb MCNOb30BaHNA Bcex rnobanbHbIX BbikaoueH
nnMuToB (rnobanbHbIN NUMUT PUPMBI,

rnobanbHbIi TMMUT cy66pokepa,

MH(OPMaLUMOHHBIN rnobanbHbIi TUMUT,

rnobanbHbI IMMUT Ha FPynAnNy c4YeToB MO

npedukcy). MobanbHble NUMUTBI

NCMNOJb3YIOTCS B CXeMax Map>XMHanbHOro

KpeamnToBaHua «lo guckoHTam», «MA+» n «llo

nievy»

MNpoBepsTb AEHEXHbIN U
6yMaXxkHbIN KpeauT, a Takxe

HacTpolika cnyXuT 475 YCTaHOBKWM KOHTPONS 3a
KpeauTHbIMK pecypcammn 6pokepa.
MepekntoyaTtenem MoXHo BbibpaTb OAHY U3 TpeX
BO3MOXHOCTeN. HacTpolika focTynHa, ecnm
ycTaHoBeH dnaxok «Mcnonb3osaTb
rnobanbHble NMMUTBI»

_ Tonbko unx OTcnexunBaeT TOIbKO 3HaYeHUs 06LnX BkntoueH
AEeHeXHOro n 6yMaxxHoro KpeanTos
_ O6uwyto MoMnMO orpaHuyeHns pasmMepos 06LWmX BbikntoueH
3a[0/KEHHOCTb MO AEHEeXHOro n 6yMaxxHoro KpeauTa, OTAeNbHO
6ymaram KOHTpoAupyeTcs o6wmin 06beM KOPOTKUX

No3nuUNn (B AEHEXHOM BblpaXX€HUKM), KOTOPbIN
3ajaeTcsa B none «Bxoaawmin naumMuT» npu
yCTaHoBNeHun rnobanbHOro nMMnTa

COBOKYMHY0 06LLYyt0
3a[0/1XEHHOCTb

MoMMMO orpaHMyeHns pa3MepoB 06LMNX BbikntoyeH
AEeHeXHoro n 6yMaxxHoro Kkpeauta, OTAENbHO
KOHTpoOnupyeTtcs obwmnii 06beM KpeanuToBaHus
BCEX K/IMEHTOB (B AEHEXHOM Bblpa>XeHuu),
KOTOpbIV 3a4aeTcs B Nosie «Bxoaawmm numMmT»
npu yctaHosfneHuu rnobanbHoro numura. B
obwem obbeme KpeaMTOBaHUA YUUTbLIBAKOTCS
KpeauTHble cpeacTBa, UCMOIb30BaHHbIE BCEMU
K/IMeHTaMW B COBOKYMHOCTU A/ OTKPbITUSA
KaK Map>XWHanbHbIX ANHHBIX, TaK N KOPOTKUX
no3unumm

MakcumasnbHasa aonsa 6ymar B
obecneuenunun, %

MakcuManbHasa 4ons no3numm no ogHOMy 100
WHCTPYMEHTY, NMpuHMMaeMas B obecnevyeHue.

Ecnu no3mnumsa knmeHTa no kakomy-nmbo
WHCTPYMEHTY MpeBbIlaeT yKa3aHHY 4010 B
COBOKYMHOM CTOMMOCTM obecneyeHnst No Bcem
6yMaxHbIM aKTMBaM, To B obecneyeHune
MPUHMMaeTCsl pa3Mep No3mumu ro

WHCTPYMEHTY, paBHbIi MakCMManbHOW aone,

HacTpoliku BubnmoTekn pacyeTta TMMUTOB 233
PyKoBOACTBO MO aAMWUHUCTPUPOBAHMUIO



MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

YMHOXEHHOW Ha COBOKYMHYK CTOMMOCTb
obecneueHus. NMapameTp MOXeET NpUHUMaTb
3HayeHus B gnanasoHe oT 50 go 100.
lMonoxwuTesnbHble 3HaYeHne MeHee 50
WHTEPNPETMPYHIOTCS Kak 3HayeHue «50», Bce
OCTasibHble 3HaYeHNS BHE YKa3aHHOro
AvanasoHa MHTEePNpeTUPYIOTCHA KaK 3HayeHune
«100». Mo ymMon4yaHuio 3Ha4YeHne napameTpa
Takxxe paBHo 100.

HanpwumMep, knveHT umeet noptdens 13 6ymar A
(oueHka 1000 p) u B (oueHka 200p).
MakcumanbHasga gons = 60%. CyMmmapHoe
obecneueHune paBHo 1200p. bymara A BHOCUT B
obecneueHne 6onee 60%, No3TOMY ee BkNaa B
obecneyeHne npu pacyeTe KpeguTHOro IMMnuTa
npun o6paboTke 3as8BKMN OrpaHn4YmMBaeTcs
BeMUYMHON 60%. T.e. obecneueHue no bymare
A orpaHunumnBsaeTcs BenmunHon 720p

OrpaHuuMBaTh NOKYMKY
HeMapXWHanbHbIX 6ymar

Mcnonb3oBaTe OrpaHMyeHne Ha NoKynKy BbikntoueH
HeMapXuHasnbHbiX 6ymar B npegenax ocratka
Ccob6CTBEHHbIX CPeACTB, OCTaBLUMXCSA
CcBO6OAHBIMM MOCNE MOKYMNKU MapXWUHaNbHbIX
bymar:

Ecnu dnaxok BKAKOYEH, cepBep
QUIK oTknoHsIeT 3a89BKKM Ha
NOKYMKY HEMapXXMWHaNbHbIX
6ymar, KoTopble He BXOAST B
obecneyenmne, ecnn obbem
3asiBKU MNpeBblaeT TeKyLwuni
0OCTaTOK COBCTBEHHbIX AEHEXHbIX
CpeacTB KJIMEHTa Mo Tery 1
BaJIlOTE TeKyLlen onepaumu.
Ecnn dnaxok oTKAYEH, TO
cepsep QUIK nponyckaeT 3asBKu
Ha MOKYMKY HeMapXWHanbHbIX
6ymar, KoTopble He BXOAST B
obecneyeHve, 4O McyepnaHus
AOCTYMHOro MuMuTa
KpeauMToBaHus.

Ecnn KnneHT yxe nMmeeT oTpuuaTesibHbIN
OCTaToOK MO AeHbram, To npegnonaraeTcs, 4To
nepBOHayanbHble NMOKYMKW MapXXUHaNbHbIX
6yMar K/MeHT coBepluan He Ha COBCTBEHHbIE, a
Ha 3aeMHble cpeacTBa M Tenepb (Aaxe Koraa
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

Yy Hero TeKyLMin ocTaToK No AeHbraM cran
oTpuUaTeNbHbIM) Y HEro octanacb 4actb
COBCTBEHHbIX AeHEeXHbIX CPeACTB AN
OCYLLECTB/IEHNSA HEMAPXUHANbHbIX MOKYMNOK.
Mo3ToMy Npu HanN4UM oTpuLaTeENIbHOrO
TeKyLlero octaTka B Tabnuue
«Kynutb/lMpoaaTb» MOryT paccunTbiBaTbCA
HeHyneBble 3Ha4YeHUsa B rpade «Ha nokynky»
A8 HEMapXWHaNbHbIX 6ymMar, U KINMeHT CMoXeT
KYNUTb HEMapXuHanbHyo 6ymary.
MoapobHee cM. K faHHOWM
HacTpoWke

Knacchl ¢
UrHOpMpPOBaHUEM
OrpaHunyeHms Ha
MOKYnKy
HeMap>XMHabHbIX
bymar

HacTpolika no3BosseT nepeynciinTb CNMCcoK
K/1laccoB, AN onepaumin B KOTOPbIX

He NPUMEHSIeTCS NOornKa HacTPOMKM
orpaHuyeHuns NoKynoK HeMapXuHasbHbIX
6ymar.

HacTpolika AOCTynHa ANS CXeM KpeaAnToBaHus
MO v MO+

KOHTponpoBaTb MakCMMasbHYHO
3a[10/IKEHHOCTb MO AEeHbraM n
6ymaram

HacTpolika no3BOISET OrpaHNYNTb MakCUManbHO BbikntoueH
AONYCTUMYIO BEIMUYMHY MCMNOSIb3YyeMOro KpeauTa
Mo AeHbraM, n OTAENbHO MO KaXaAoMy
MHCTPYMEHTY. 3HaYEeHNEe MaKCUMasabHO
AOMNYyCTUMOro KpeauTa orpaHn4nBaeTcs
3Ha4YeHMeM BXoasulero numuTa (No AeHbraM u
MO Ka)AOMYy MHCTPYMEHTY, COOTBETCTBEHHO).
Ecnu no MHCTpyMeHTy 3a4aHO HECKOJIbKO
Mo3MuUMN Ha HECKONIbKUX TOProBbIX CYETax, Ans
K/IMEHTOB «MO naeyvy», «no AUCKOHTaM» U
«M+>» 3HauyeHne MakCuMasibHO AOMNYCTUMOro
KpeauTa rno MHCTpPyMeHTaM orpaHmynBaeTcs
CYMMOI 3HaUYeHUN «Bxoaswmm NnMMUT» Co BCEX
TOProBbIX CYETOB, BXOASALWNX B HACTPOMKY
«CyeTa egMHOMN 6yMaXKHOM NO3nLNn>».
MakcuManbHbIN pasMep KpeauTa rno
MHCTPYMEHTaM MOXHO 3a4aBaTb 4N KINEHTOB
«MO MnJievy», «no AUCKOHTaM», «<MO+>» un
«JIMMUT Ha OTKPbITYIO MO3ULUIO».

Ecnun B kKayecTBe 3HauyeHuns «Bxogswero
NMMUTa» ANsg akTMBa yCTaHoBJIEH «0» —
OrpaHW4yeHne Ha KpeauToBaHME No ITOMY
aKTUBY He npoBepsieTcs. [ns KOHTpons
MaKCMManbHOr0 pasMepa 3aeMHbIX CPeacTB Ans

HacTpoliku BubnmoTekn pacyeTta TMMUTOB 235
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MapameTp

3HaueHue

HasHauyeHue Mo yMOJI4aHUIo

KMeHToB «Ml», He06X0AMMO BKOUYMUTL OMNLMIO
«KOHTpOoNMpoBaTb MaKCMMalbHbIlA pa3mep
TeKkyLwero numuTa» (onmcaHme NpuBeAEHO
HUXe)

PaccunTbiBaTb Mapxy C y4eToM
nMMuTa

HacTpolika no3BosseT KOPPEKTHO BbikntoueH
paccynTbiBaTb MapXy Ha KJIMEHTCKOM

TepMuHasne B C/ly4yae UCNonb30BaHUs

HECKOJIbKNX AEeHEeXHbIX No3uuuii. Nepena

MCNOSIb30OBAHNEM 3TOW OMUUM

MPOKOHCYNbTUPYWTECH C pa3paboTyMKOM

KOHTponnpoBaTb MakKCMMasibHbI
pa3Mep TeKyLero aMMumTa

HacTpolika no3BossieT KOHTPOAMpoOBaTh BbikntoueH
MaKCMMasibHbll pa3Mep 3aeMHbIX CPeACTB AN
K/IMEHTOB C TUMOM KpeanToBaHusa «MIM» («Mo
nnevy»). MakcMManbHbI pa3smep KpeauTta
OorpaHMyMBaeTCsA 3Ha4YeHMeM BXOAALWEro 1nMmTa
no geHbram. Ecnun oH paseH 0, To pasmep
KpeauTHbIX CPeACTB AOMOHUTENBHO He
orpaHuyMBaeTCs.

Mpw BKAOYEHMN ONUMK MaKCMManbHbIn 06beM
KpeauTHbIX pecypcoB, paccyMTbiBaeMbln Ans
KJIMEHTa MCX0Aa M3 YCTAaHOBIEHHOrO pa3mepa
njevya, orpaHNYNBAETCSA CBEPXY 3HAYEHMEM,
yKasaHHbIM B nosne «Bxoaawmmn numnT>.

B TakoM cnyyae AUMUT KNMEHTY cnepyeT
3arpy»)aTb 3a ABa wara (npu 3arpyske 1MMUTOB
uepes ann — ABe nocnefoBaTenbHO naywme
CTPOKM):

Ha NepBOM Lare 3arpyxaetcs
BXOASALLMMK OCTATOK M BXOASALWMNN
NNMUT;

B Pabouem mecte QUIK 310
MOXHO cAenaTtbh U3 KOHTEKCTHOro
MeHto Tabnmubl «J/TMMUTBI NO
AeHeXHbIM cpeacTeam». Npu
3arpyske nuMmToB Yyepes dann,
Ha NepBOM Lare B CTPOKe C
AEHEeXHbIM IMMUTOM He
YKa3blBAETCs 3HaYeHne nieya;
Ha BTOPOM LUare KOppeKTUpyrTcs
BXOASALWMNIA TIUMUT N pasmep
nneva;

B Pabouem mecte QUIK aTo
MOXHO cAenaTtb U3 KOHTEKCTHOro
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MeH Tabnuubl «KNMeHTCKum
noptdens». Mpun 3arpyske
NMMUTOB yepes dann, Ha BTOPOM
lware B CTPOKE C AEHEXHbIM
JIMMUTOM He yKa3blBaeTcs
3HauyeHune BXOASLLEro InMmTa

3anpeLwaTb OTKPbITUE KOPOTKMX
Nno3uumMii Npu HY1EBOM BXOAALIEM
nMMuTe

3anpeT 3as8B0K, NpMBOAsAWMX K 06pa3oBaHMio BbikntoyeH
KOPOTKMX NO3uumin no bymaram, Ans KOTOpbIX

3a4aH0 Hy/eBoe 3HayeHue B nosne «Bxoasawmn

NMUT>.

HacTpolika AOCTynHa TONbKO NpU BKIKOYEHUN

onunn «KOHTpOANpoOBaTb MaKCUManbHYHO

3a40/1KEHHOCTb MO AeHbraM n 6ymaram» n/umnm
«KoHTponMpoBaTb MakCUMasnbHbIA pa3mep

TeKyLlero nMMmTa»

OrpaHuunTb BbIBOA AEHEXHbIX
cpencTe

Mpu BKAOYEHHOM (b1aXKKe KIMEHT MOXET BkntoueH
BbIBECTM TOJSIbKO OCTATOK AEHEXHbIX CPeACcTB -
BbIBOZ CPEACTB OrpaHMYMBAETCS AEHEXHbIM
JIMMUTOM C TEFOM pacyeToB M BastOTOMN,
COOTBETCTBYIOLWMMM Onepaumm BBoAa/BbiBOAA
CPeACTB, @ TaKXe TeroM HeCHMXXaeMoro ocrtaTka
(cm. ).

Mpwu BbIKIOYEHHOM h1axKe MOryT 6biTb
BblBEAEHbI CPeACTBa B pa3Mmepe, npesbillatoLem
cob6CTBEHHbIN OCTaTOK B npeaenax cBob6oaHbIX
CPeACTB MapXuHanbHOro noptdens.

HanpuMep, B cxeme «no nfae4vy»: eC/in KINEHT,
mmes nnedyo 1 n 100 pybnen Ha cueTe, caenaeT
NoKynky Ha 90 pybnei, To Npu BKIOYEHHOM
dnaxke emy gaayT BbiBeCTM Tonbko 10 py6nen,
a Npu BbIKNOYEHHOM — 55 py6nei.

HacTpolika no3BoasSeT KOHTPOINPOBaTb
o6pa3oBaHMe HeNOKPbITbIX MO3ULMIA Ha
NPOMEXYTOYHbIX BUAAX TMMUTOB, B TOM 4Yncne
ANs BbIBOAA CPeacCTB.

Hactpoiika saBnsieTcsa rnobanbHOM U UMeET
6onee HNU3KNIN NPUOPUTET MO OTHOLLUEHUIO K
WHAVBMAYANbHbIM HAaCTPOMKaM M HacTpolrikam
KJIMEHTOB MO WwaboHy.

[encTene HaCTpPoMKN pacnpocTpaHsaeTcs

Ha C/I0XHble OTYETbI, eCNK BK/IOYEHa
HacTponka «
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>,
[Jenctene HacTpOMKM He pacnpoCTpaHAeTCs Ha
KNlacchl, yKasaHHble B NnapamMeTpe «Knaccel
C UIFTHOPUPOBaH. orpaHn4yeHuns Ha BbiBog OC»

Knaccbl

C UTHOPMPOBAH.
orpaHuyeHus
Ha BbiBoA AC

Cnu1CcoK K1accoB, AN KOTOPbIX OTMEHSIETCSA
OencTBue HacTponkn «OrpaHnMunTb BbiBOA
[EHEXHbIX CPeACTB»

3anpewaTb obpa3soBaHue
3a40JIXXeHHOCTU NOo AeHblraMm Aansd
C/TOXHbIX OTYETOB

3anpeT 06pa3oBaHnsA UK yBEINYEHMUS BkntoueH
3a0/KEHHOCTM MO AEHEXHbIM CpeACcTBaM

B pe3y/ibTaTe UCMOSIHEHUS C/TOXKHOIo OTYeTa.
Ncnonb3yeTcs, ecnm HacTpolika «

» BKJTKOUYEHa

OrpaHuuunTb BbIBOA AEHEXHbIX
CpeacTB ANs NpPeTpeina-KOHTPOJIS

®YHKLMOHaNbHOCTb AAHHOW HACTPONKMU BkntoueH
aHanornyHa Hactporke «OrpaHn4nBaTb BbiBOA
OEeHeXHbIX CPeACTB», HO pacrnpocTpaHsaeTcs

TO/IbKO Ha COBepLUEHME TOProBbIX onepaummn

yepes Moaynb npe-Tpeia KOHTPONs

OrpaHuuunTb onepauumn Ha
CPOYHOM pPblHKE

HacTpolika no3BosseT BbibMpaTb BO3MOXHOCTb  BkntoueH
TOProB/AW CPOYHBbIMU MHCTPYMEHTAMU B €4MHOWN

AEHEXHOM no3numm nnbo 3a cYHET TOSIbKO

ocTaTka cobCcTBeHHbIX cpeacTs, nnbo 3a cuer
NMpuUBJ/IEYEHUS AOMOJSIHUTENbHO 3aEMHbIX

CPeACTB, BMJIOTb A0 OrPaHNYUTENBHOIO YPOBHSA

MapXxWu.

Cwm. K AAHHOM HaCTpomnke

BantoTta N"MMUTOB OTKPbITbIX
no3MuMn Ha MHCTPYMEHTE

BantoTa, B KOTOPOM yKa3blBalOTCA OrpaHnyeHus
Ha OTKPpbITble No3uuum no bymaram. B
yKa3aHHOM BantoTe Takxe byaeT 3afaBaTbCA
HEeTTO-NMMUT ANs knmeHTa. O6sa3aTtenbHbIN
napaMeTp npu Tune KpeamToBaHUsA KJIMEHTOB
«JIMAMUT Ha OTKPbLITYIO NO3ULMI0»

Mpn AOCTMXKEHUM YPOBHEM MapXxu
npeaenbHoO AOMYyCTUMOro
3Ha4eHus 3anpewaTb OTKpbITUE
no3nuumn

3ar|peT 3a4BOK, NMpuBoAAWLNX K OTKPbITUIO Bbiknto4veH
NO3NLUMIN ANa KANWEHTa, YPOBEHb MapXmu

KOTOPOro AOCTUI nNpeaesbHO 4ONYCTUMOro

3HAUYEHMS UK ONYCTUIICS HUXE Hero.

Hactpoiika pewaeT npobnemy, Korga rnosmums

KNnueHTa obpasoBana HegonyCTUMbIA YPOBEHb

MapXu, HO Npu 3TOM cobCTBEHHbIE CpeAcTBa

KJIMEHTA NO3BONIAKT €MY OTKPbITb HOBbIE
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nosuumu. BkntoyeHHas HacTpolika paspellaeT
K/IMEHTY TOJIbKO OMnepauuu, ynydliarowme ero
YPOBEHb MapXmu A0 TeX MNop, NMokKa OH He CTaHeT
npueMsemMbiM

PacueT numuTta oT obopoTa

[ONoONHUTENbHbIM NapamMeTp nNpu Tune
KpeanToBaHUS KIMEHTOB «JIMMUT Ha OTKPbITYO
Nno3nunio»

Het

YyeT napaMeTpa He Npou3BOAUTCHA. 3HaYeHue
no ymMo/si4aHuo

be3 Bo3meweHnsa

YCTaHOBNEHHbIV KITMEHTY BXOAALWMNIA INMUT
(KonoHKa «Bxoaawmm numuT» Tabnuupl
OEHEeXHbIX TIMMUTOB) MHTEPNpPETUPYETCS Kak
NMMKUT Ha AHeBHoM 06opoT no onepaumsm. B
AHEBHOM 060pOTe yunTbIBAlOTCA BCE CAENKMU
K/IMEeHTa Mo Tery pacyeToB, Ha KOTOPbIN
yCTaHOB/EH BXOAAWMNIM nnummnT, 6e3 yuyeTta
HanpasfneHus, C y4eToM KosdduumeHTa B none
«Long» n3 Tabnuupbl «Cnncok KoadduumneHToB
rno 6ymaram» (No ymon4daHuto KoapduumneHT
«Long» paBeH 1). BantoTa numuTa JO/KHA
CoBMNagaTb C «BaJIOTOMN JIMMUTOB OTKPbITbIX
Mno3uMuMn Ha MHCTpyYMeHTe» (HacTpamBaeTcs

B OMMUCbIBAEMOM CTpPaHULE)

C Bo3MelleHneM

Mpwn coBepLleHnM TOProBbIX onepauuni,
obpaTHbIX MO HaMpaBJ/IEHUNIO K paHee
COBEPLUEHHbIM B TEKYLLYO TOProByt Ceccuto
onepauusiM, 3HaYeHMe TEKYLLErO INMUTA
BOCCTaHaBnmBaeTcs (yBennumBaeTtcsl), Ha
06beM coBepLIEHHOWN onepaunun, HO He bonee
CYMMbI, CNMCAHHOW paHee

HenonHoe HeTTMpoBaHue
AeHeXHbIX 06a3aTenbCTB

HacTpoiika paboTaeT npu Haan4mm y KINeHTa
HECKOJIbKUX AEHEXHbIX IMMUTOB, TEKYLLME
OCTaTKM KOTOPbIX CYMMUPYIOTCS Npw
onpeaeneHnm NnokynaTesbHON Cnoco6HOCTH

Het

YueT napameTpa He Npou3BOAUTCHA. 3Ha4YeHue
Mo yMon4aHuto

Tonbko aeHer

Ecnn HekoTopble U3 AEHEXHbIX IMMUTOB UMEIOT
oTpuuaTeNbHblE TEKYLLNE OCTATKU, KITUEHTY
GYAET yBENMNYEHA Map>XuHalJibHas
3a40J>KEHHOCTb C LeJiblo OrpaHn4yeHuns
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BO3MOXHOCTU YBENNUMBATb TEKYLUNE OCTaTKU
Ha OAHUX AEHEXHbIX NMMMUTaX 3a CUYET
YBETUYEHUSA MapXMUHANbHOW 3a40/1)KEHHOCTH
Ha Apyrux

_ [eHer c yyeTom
bymar

Ecnun HekoTopble U3 AEeHEXHbIX IMMUTOB UMET
oTpuuaTesibHble TeKyLimne OCTaTKn, akTUBbI
KNneHTa 6yAyT YMeHbLUEeHbl Ha BENYNHY
ANCKOHTA, NPUMEHEHHOIO K 3a40/1)KEHHOCTU MO
BasloTe, NpeBbiaoLlen obecneyeHme B 3TOM
e Bantote. Npu 3TOM:

Mpn cyMMnpoBaHMM OCTaTKOB JIMMUTOB MO
AeHbram BeAeTcsl pa3aesibHblil UX yUYeT B
paspese BaatoT C YY4ETOM KOIDPULUNEHTOB NO
ANaHHON BantTe.

Mpw BblYNCIEHUM OLLEHKM NO3numMin no bymaram
BeAEeTCS pa3AesibHblli YYET OLEHKN NO3ULUN
JIOHT 1 WOPT B pa3pese BajtoT C Y4ETOM

K03 DULUMEHTOB MO UHCTPYMEHTY

Tern c HeNOSIHbIM HETTUPOBAHMNEM
o6s3aTenbCcTB

Cnu1cok TeroB pacyeToB yepes 3ansaTyto, nNpu
onepaumsix No KOTOpbIM NPUMEHSAETCS HEMNOJIHOE
HeTTMpPOBaHWE AEHEXHbIX 0693aTeNbCcTB. Ecnu
HaCcTpoWMKa He 3ajaHa, TO HeMnoJsIHoe
HETTUPOBAHME AEHEXHbIX 0653aTeNbCTB
NPUMEHSIETCS K ornepaunsiM No BCEM Teram
pacyeToB, MHAuYe — TOJSIbKO MO YKa3aHHbIM B
cnucke.

Mone AOCTYMNHO A/ peAaKTUPOBaHUS, ecin
3HauyeHne HacTpoWkM «HenosHoe HeTTUpoBaHME
AeHEXHbIX 0693aTeNbCTB» OT/IMYHO OT «HeT»

Ncnonb3oBaTb KOpPEenaumio Mexay
WHCTPYMEHTaAMU

MpMMeHATbL HaCTPOMKM 3aBUCUMOCTEN Mexay BkntoueH
WHCTPYMEHTaMM Ha pa3HbIX pblHKaX,
WCNoMb3yeMON A5 pacyeTa nokKynaTenbHOn
CnocobHocTn. HacTpomkn 3aBUCUMOCTEN
yCTaHaBNMBAIOTCS Ha cTpaHuue «MHCTpyMeHTbI»
(cM. ). Mpun BKAOYEHHOM hnaxke
MCNoJIb30BaHMe KOppensiunm paspeLLeHo ans
BCEX KJ/INEHTOB, NMPU OTK/IIOYEHHOM —
3anpelleHo. Hactpovika aBnsetcs rnobanbHoM
n nmeet 6onee HU3KMIM NpUOPUTET MO
OTHOLUEHWUIO K UHAMBMAYASIbHBIM HAacCTpoOMKaM U
HacCTpoMKaM KANEHTOB no wabnoHy
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Ncnonb3oBaTb KOppenauuio 414
3a4BOK

BKAOUMTb ydeT Koppensaumm oTKpbITbIX BbikntoueH
MO3MUMIN N aKTUBHbIX 3a9BOK C BbICTaBISEMON
3as5BKOW Npu NMpoBepKe A0CTaTOYHOCTU CPeacTB.
HacTpolika NnpuMeHsaeTcsl TONbKO AN KIMEHTOB
C TUMNOM KpeaAUTOBaHMSA «MNo naedy», ans
KOTOPbIX BK/IlOYEHa HacTpolka «Mcnonb3oBaTb
KOPpensauuo Mexay UHCTPYMeHTaMm».
Hactpoiika asnsieTcsa rnobanbHOM U UMeeT
60nee HU3KMI NPUOPUTET NO OTHOLLEHUIO K
MHAVBMAYANbHbLIM HAacTponKaMm (CMm. )

M HaCTpoOWKaM K/IMEHTOB No wabnoHy

(cm. )

OrpaHunyeHne MakcuMasbHOM
OEHEXHOW OLEHKN KOPOTKON U
OJIMHHOM NMOo3uLumn

HacTpoiika Ans KAMeHToB C TUMNOM BbikntoueH
KpeauToBaHMS «Mo njedy» no3sosser
yCTaHaBNMBaTb OrpaHMYeHnEe Ha MaKCUMabHYO
OEHEXHYI0 OLEHKY OTKPbITbIX KOPOTKUX U
OJMHHBIX NO3uuKMn no bymaram € yyeTom
eanHo byMaxxHon no3nuumn. bes yueta
KOppensaumm Mexay UHCTpyMeHTaMu 1

KO3 PUUMEHTOB KpeanToBaHus no bymaram.
MapaMeTpbl OrpaHNUYEHNI yYKa3blBalOTCS B
Tabnnue «Cnncok KoadhdpnuneHToB

no 6ymaram»:

bymara - koa BantoTbl (4715 KaXKA0W BantoThl
yCTaHaBNMBAETCSA OTAENbHOE OrpaHUYeHmne);
Long, Short - He ncnonbk3ytoTCs, YCTaHOBUTbL B
«1»;

06.long, 06.short — makcMmanbHas geHexHas
oueHKa B noptdene KIneHTa CyMMbl ASIMHHbIX U
CYMMbl KOPOTKMX MO3ULMIA, COOTBETCTBEHHO, MO
BceM ByMaram, TOpryembiM B 3aZjlaHHOM BastoTe.
OrpaHu4yeHne HacTpanBaeTCs Ha BaNOTy, HO
YUYUTbIBAETCS HE3ABUCUMO AN Ka)KAoro Tera
pacyeToB M MoXeT 6bITb 3agaH0 rnobasnkHo,
nnbo nHamMBmayanbHO Ha knueHTta (rpynny
KJIMEHTOB)

NrHopupoBaTb OTCYTCTBUE NUMUTA
Ha 3MUTEHTa B IMMUTE Ha
OTKPbITYO MO3ULMNIO

NrHopmpoBaTb OTCYTCTBME OrPaHNYEHUI Ha
MaKCMMarsbHbIN pa3Mep AJIMHHOW n/nnun
KOPOTKOM no3mumm no bymare, 3agaHHbIX B
Tabnnue «Cnncok Ko3ddOULMEHTOB NO
6ymaram» (napametpbl «06. long», «06.
short») ansa Bcex KNMEHTOB C TUMOM
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NIMMUTUPOBAHNSA «JTUMUT Ha OTKPbITYIO
nosnuunto>»

He 6noknpoBaTb cpeacTBa noa
BTOPYIO YacTb caenku CBOI

HacTporika CnyXuT Ans OTKAOYeHUs BbikntoueH
610KMpPOBaHMS CPeACTB No4 BTOPYHO YacTb
CBOI caenok. MNMpoBepka 1 6n10kMpoBKa
CpeAcTB NPOBOANTCS TOMIbKO AJ1S MepBON YacTu
CBOIl caenok No MHCTpYMEHTaM BaslOTHOIo
pblHKa. HacTpoika pacnpocTpaHsaeTcs Kak Ha
«UHCTPYMEHTANbHYO» CXEMY BankTHOro
MMUTUPOBaHUA (C KOHTposaeM 6yMaxHbIX
NO3WLMIA NO BaJIKOTHbIM NMapaM), Tak U Ha
«[AEHEXHY» CXeMYy BaJIlOTHOrO IMMUTUPOBAHUS
(6e3 koHTpOonsA 6ymMaxHbIX NO3MLUNIA MO
BaNOTHbIM Napam M C UCNOJSIb30BaHUEM
HaCTpoWku «BecTn AeHexHble No3numn

B pa3spese BasnoT»).

[Mpy OTKNHOYEHHOWM HACTpoMKe Ha Buaax
JIMMUTOB, rae A0J/HKHa 6bITb yuTeHa BTOpas
yacTtb CBOM-caenkun, 6nokmpyercs
noNoXuTenbHas pasHuua Mmexay obbemamm
COENKN NOKYMNKK U CAENMKN Npoaaxu

YUnTbIBATb IMMUT KITUEHTOB C
KpeaMToBaHMUEM «MOo INMUTaM»
npu NpeTpena-KoHTpone

MpuY BKAKOYEHHOW OMNUMM AN KIMEHTOB C TUMOM
KpeauMToBaHWUs «Mno IMMUTaM» BO BpeMs
BbIMO/THEHUS MPOBEPKM TMMUTOB Yepe3 Moayb
npe-Tpena KOHTPOS K TEKYLLEMY OCTaTKy MO
JeHEeXHbIM CpeacTBaM A06aBAeTCsa 3HavYeHme
TeKyLWero 1MMuTa

MakcuMManbHbI AHEBHOM YHbITOK
no cyety

HacTpolika MakCcMManbHO AOMYCTUMOrO
3HaYEeHUs1 AHEBHOIo ybbITKa NO CYETY KINEHTA.
3HauyeHue 3agaeTcsl B BUAe (PUKCMPOBAHHOM
CYMMbI C YKa3aHMEM BaslloTbl UKW B BUAE
NpoueHTa OT BXOASLWMX CPeacTB KnaneHTa. MNpu
npoBeAeHUN onepaunm NpoNCXoanT CpaBHEHUE
MaKCMManbHO AOMYCTMMOro 3Ha4YeHus ybbiTka C
Pa3HOCTbIO OLIEHOK BXOASLMX N TEKYLLMX
CpeacTB No cyeTy KaneHTa. Ecnm ybbIToK no
cyeTy 60nblUe 4ONYCTMMOro, TO onepauums
3anpewaetcs (KpomMe onepaumin 3aKpbiTUS
nosnummn).

Mpwn NpoBeaeHUM oLEeHKN yBbITKOB BCE
6yMaxHble U AEHEXHble MO3ULNK KNIMEeHTa
CK1aAblBalOTCS M NPUBOAATCA K BanoTe, B
KOTOPOW 3afiaHo orpaHuyeHune. Ecnm
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orpaHuyeHue 3ajaHo B NpoLEHTax, To nepecyeTt
NPOUCXOANT B «OCHOBHYI0» BaNOTy AEHEXHOWN
no3numn KnneHTa. Bxoaswme nosmuum no
6ymMaram oueHMBAKOTCH MO LEeHaM 3aKpbITus,
TeKylime no3muum — No LeHe nocneaHemn
caenku. Hactponka npuMeHseTcs To/IbKO AN
KJIMEHTOB C TUMNOM KPeAUTOBAHUSA «NO Nnievy».
Mpu onepaumsax Beoja / BblBOAA CPEACTB
BHYTPW AHS, NPOBEAEHHbIX B BUAE KOPPEKLMN
TeKyLMX OCTaTKOB, TOProBble ornepaumMm MoryT
CTaHOBUTbLCS AOCTYMHbLIMU UM HEAOCTYMHBLIMU
ANS KNWeHTa B 3aBMCMMOCTM OT TeKyLlero
3HavyeHns yHbITKOB MO CYETY KIMEHTA.
HacTtpotika asnsetcsa rnobanbHOM U uMmeet
6onee HU3KMA NPUOPUTET MO OTHOLLEHUIO K
WHAMBMAYASIbHBIM HAaCTPOMKaM 1 HacTponkam
K/IMEHTOB Mo WabnoHy

3Ha4yeHune

[donycTtumoe 3HaueHue ybbITKa Nno cyeTy B
TeyeHue OHs

TN OrpaHnyeHuns

Bbibop Tuna orpaHuyeHns. Bo3aMoxHble
3HavYeHus:
NPOLEHT;
_ (PMKCUPOBaHHbIN

BasitoTa
orpaHuyeHus

BBoA KoAa BasnoTbl OrpaHMYEHNUs, Hanpumep
«SUR». lMone 4OCTYNHO, ecnu TMN OrpaHnyeHuns
- «(UKCNpOBaHHbIN»

YpOBEHb CTaBKU PbIHOYHOIO pUCKa

3HayeHne ypoBHS CTaBKKM pucka anckoHtos KL, 3
Bo3MoxHble 3Ha4veHus: oT 0 go 255. HacTtpolika
MMeeT MeHbLUMNI NPUOPUTET, YEM HACTPOMKa
«YpOBEHb CTAaBKM PbIHOYHOIO pMUcKa no
Knaccam» (Cm. )

HeobxoanMo ykasbiBaTb HOMEpP AMana3oHa
avckoHToB KL, cooTBeTCTBYOWMWNIA HOMEPY B
HacTponkax nHTepdenca, KOTopbli
TpaHcnupyeTt TpebyeMblie ansa pacyeTa
MapXUWHanbHbIX NoKasaTenen craskm. Ecnn B
HECKOJIbKNX MHTepdencax TpaHCANpYTCcs
OVCKOHTbI MO OAHUM U TEM XXE& MHCTPYMEHTaM,
TO B HACTpoOMKax AaHHbIX MHTepdencos crenyeT
3a4aTb pa3Hble HOMEpa Anana3oHoB, a B
HacTpolikax bubnmotekn pacyeta NIMMUTOB
yKasaTb HOMep, KOTopbin 6yaeT
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MCMnosb30BaTbCA ANA pacyeTa nokasaTtenen
noptdenen KNIMeHTOB

Ncnonb30BaTb HAaCTPOEHHbIE
OUCKOHTBI

BkntoueHne HacTpomkn no3sonseTt 6paTtb B
KavecTtee 3(PHEKTUBHBIX AUCKOHTOB TOJSIbKO
COBCTBEHHbIE ANCKOHTbI, HACTPOEHHbIE B
pasgene «AUCKOHTbI». ANCKOHTbI KL B 3TOM
cny4vae urHopupytotcsa. JAUCKOHTbI
onpeaensTcsa B NOpsiAKe COrlacHO anroputmy

Onpegenatb 3pdekTUBHbIE
ANCKOHTBI 6€3 nepecyeTa
cob6CTBEHHbIX

Bbi6op cnocoba onpeaeneHns addeKTUBHbIX
AVCKOHTOB B C/lydae Bbibopa MakCMManbHOro
3HayeHus1 u3 AnckoHToB KL 1 cobCcTBEHHbIX
anckoHToB. MNMogpobHee cM. noan.

MapaMeTpbl KOPPEKTUPOBKU
MWHUMaNbHbIX AUCKOHTOB

MapameTpbl, NO3BOASAIOWME KIIMEHTY 3a4aHue
KO3 PUUMEHTOB, KOPPEKTUPYIOLMX 3HAYEHUS
MWUHUMANbHbIX AUCKOHTOB

Long 3HauveHune KoppekTupywero koadpduumeHTa
MWHUMANbHOIO AUCKOHTA MO AJIMHHOM MO3ULNMN.
JonycTtumas obnactb 3HaueHun: [0;1]

Short 3HayeHune KoppekTupyouwero KoadgdhumumeHTa

MWUHUMANbHOIO AUCKOHTA MO KOPOTKOWM
nosuumn. lonyctmmasa obnactbe 3Ha4YeHUM:
[0;1]

Mcnonb3oBaTb ANCKOHTbI KL

HacTpolika BnvsieT Ha NOpsiAOK onpeaeneHuns
3(PDEKTUBHBIX ANCKOHTOB MO MHCTPYMEHTY.
Mcnonb3oBaHne AaHHON HACTPOMKM BO3MOXHO
COBMECTHO C HacTponkon «Mcnonb3oBaTb
HaCTPOEHHbIe ANCKOHTbI». MyTeM KOMBMHaunm
LaHHbIX HaCTpOEeK yCTaHaBNMBaeTCs
HeobxoanMbIN 6pokepy NOpsAOK Bblbopa

3P HEKTUBHBIX AUCKOHTOB B Pa3/INYHbIX
cuTyaumsax. [IMCKOHTbI ONPeAensoTcs B
nopsiaKe COrnacHoO anropuTMy

MNpuMeHATb KO3 DUUMEHTbI Ans
ctaBok KLl

HacTpolika ncnosnb3oBaHMs 3aAaHHbIX BbikntoueH
KO3(pPUUNEHTOB AN onpeaeneHuns
3 HEKTNBHbBIX ANCKOHTOB, €CIN OHU
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MapameTp

3HaueHue

HasHauyeHue Mo yMOJI4aHUIo

paccunTbIBAOTCS TONbKO U3 cTaBok KU.
HacTpoiika Takxe yuymTbiBaeTcs 414
dbrovepcoB. KoadpduumneHTbl NpUMEHSIOTCH K
ctaBkaM KL, B kayecTBe KOTOPbIX MOryT
BbICTYNaTb CTaBKW, TpaHCAMpyeMble
COOTBETCTBYIOLWMM MHTepdelicom, nnbo
paccunTaHHble 13 O Npu MCNOb30BaHUU
HaCTpOWKM

YunTbiBaTb NpU3HaKK HacTpolika BnuvsieT Ha NopsAoK onpeaeneHuns BbikntoyeH
Map>XMHaNbHOCTU B HACTpOMKax ONCKOHTOB B cxeMe M +:
OVNCKOHTOB _ Ecnn HacTponika ncnonb3yeTtcs,
TO 3HAYEHUsI AUCKOHTOB
no ymonyanuio D Long=D
Short=1, a BO3MOXHOCTb
obpasoBaHMs HENOKPLITOM
no3MuMKn N NpMeMa MHCTPYMeHTa
B obecneyeHune onpegensercs
cneunanbHbIMW NMpU3HaKaMn B
HaCcTpOMKax ANCKOHTOB.
_ Ecnwn Hactpoika He
NCnonb3yeTcs, TO 3HAaYeHMUs
AVCKOHTOB Mo ymon4vaHuio D
Long=1, D Short=co.
Bo3MoXxHOCTb 06pa3oBaHus
HEenoKPbITOM NO3ULMK U NpUeMa
WMHCTpyMeHTa B obecneueHune
onpenenseTcs 3Ha4YeHnsaMm
3(pHEKTMBHbIX ANCKOHTOB.
Takxke HacTponka BAUSET Ha NopsSAOK
onpeaeneHns 3HayeHumn
MepecunTbiBaTh cTaBky pucka KL HacTpolika no3BonseT ncnonb3osaTtb nepecyeT BbikatouveH
B BaJIOTY puUCKa aKTMBa CTaBKW pucKa, TPaHCIMPYEMOWN KIIMPUHIOBOW
opraHusauwuen, B BaNOTy pUCKa aKTMBa, ecnu
BastoTa CTaBkM oTnmyaeTtcs. MNoapobHee cm. n.
KoadduruneHT noporosor Mapxum 3HadeHne koadpduLmMeHTa NOporoBon Mapxm 100
ANs ONuUMOHOB ANns onunoHoB B cxeme M+, B NpoueHTax.
Jonyctumasa obnactb 3HayeHunii: [10; 100]
CueHapun n3MeHeHus CueHapun U3MeHeHWNS BONATUNbLHOCTM ANs
BOMI@TWU/IBHOCTM AJ15 OMLUWOHOB pacyeTa pMCKOB MO OMNUMOHaM
HacTpoiikn bubnmortekun pacuyera IMMUTOB 245
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MapameTp

HasHauyeHue

3HaueHue
no yMOJI4aHMIO

CueHapum pocTa
BOJ1IATUNBbHOCTH, %

CueHapun pocTa BoNaTu/bHOCTU. JonycTuMas
obnactb 3HaueHun: [0; 1000]

100

CueHapum
CHMXeEHUs
BOJ1IATUNbHOCTH, %

CueHapun CHUXXEHUSI BONATUIbHOCTMU.
Jonyctumana obnactb 3HaueHui: [0; 100]

100

YNpoLEeHHbIV YYeT npemMuarnbHbIX

onunoHoB

HacTpolika ncnonb3yeTcsi TONIbKO B CXeMe
«MA+>» c EQMN n no3songdeT yunTbiBaTb
orepauuun ¢ npemMuasibHbIM1 ONuMOHaMMn

no yrnpoLweHHOW MoAenun, Kak onepauum

C HEMap>XMHanbHbIMK akTnBamu. NogpobHee
CM. MHCTPYKUMIO «Moaynb eanHON AeHEXHOMN
NO31LMKN CMOT- N CPOYHOIO PbIHKOB>»

BbikntoveH

Pa3pelwaTb nepeBOpOT NMO3nNLUN
npwn orpaHuyeHnmn noptdens

Ona knueHtoB «M» n «MA+»:

BkntoueHne HacTpoOMKKW NO3BOJSIET BbICTaBASATb
3a8BKM Ha NepeBopoT MNO3MuUMKN B CUTyaumu,
Korga CTOMMOCTb NOpPTdens HMXe YPOBHS
CKOppeKTUpoBaHHOM Mapxwu. Mocne
COBepLUEHMSA NepeBopoTa No3mumMn CTOMMOCTb
noptdens AonkHa npeBbiaTb YPOBEHb
CKOPPEeKTUPOBAHHOW MapXWu.

MepeBOpPOT He NpUMeHUM Ans nopTdenen c
oTpuuaTesIbHOM CTOMMOCTLIO.

Onsa cxembl «M1+» HacTpolika noaaep>XXunBaeT
rnepeBopoT A5 Ba/OTHbIX onepauni B
OEHEeXHOoWM cxeMe, a Takxe Ansd
HeMapXWHasbHbIX aKTUBOB

Bbiknto4eH

MpoBepATb 3HaYeHue
CKOPPEKTUPOBAHHOM Map>xu no

BCEM BMAAM JIMMUTOB

HacTpolika nogaepXXuvBaeTcs 4715 KIIMEHTOB
C TUMOM KPeAUTOBaHNSA «MNO AUCKOHTaM» Uin
«MO+».
Mpy BKAOYEHHOMN HaCTPOWMKe COOTHOLLEHNE
CTOMMOCTM NOpTdEens n CKOppPEKTUPOBAHHOM
MapXu NpoBepseTcs No CrMcKy JIMMUTOB,
nepeyncneHHblX B HacTpolike «lMpoBepsTb
obszatenbcTBa No BMAam JIMMUTOB>», HAUYMHAs
C BUAa NMMUTA, K KOTOPOMY NMpuBsa3aH
WHCTPYMEHT, Kfacc unu koA pacyetos. Ans
TeKyLero NnpoBepsieMoro smaa AMmuTa
NCNonb3ytoTcs Habopbl ANCKOHTOB, €C/n Takme
OVCKOHTbI HAacTpoeHbl (MOXHO MCMO/b30BaTb
pa3Hble AUCKOHTbI B pa3pe3e BMAOB JIMMUTOB).
Ecnu BkntoyeH napameTp «

», TO COOTHOLLEHME

Bbiknto4veH

HacTpoliku BubnmoTekn pacyeTta TMMUTOB
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

npoBepsieTcs No BCEM AaTaM, Ha KOTopble
Yy K/IMeHTa eCTb X0Ta 6bl 0AWUH NUMUT, HauYMHas
C AaTbl pacyeTosB No onepaunu.
MNpy BbIKAIOYEHHOMN HacTpolike COOTHOLIEHME
CTOMMOCTU NOPTPEna N CKOpPEKTUPOBAHHOM
MapXu npoBepsieTcs TONIbKO Ha NMMuUTe
NiaHoBOM NO3nUMK (NOCNEAHUN TINMUT U3
CnncKa, yKka3aHHOro B HacTpolike «lpoBepsATb
obsaszaTenbcTsa No sBMaaM nMMMUTOB»). Ecin
BKJIIOUEH NnapameTp «

», TO COOTHOLLEHNE
nposepsieTcs Ana CaMon No3gHeN AaThbl, Ha
KOTOPYIO Y KJIMEHTa eCTb XOTS 6bl 0ANUH ANMUT

3anpeT MapXuHanbHbIX MNOKYMoK

HacTpolika nogaepxunBaeTcs AN KIMEHTOB C BbikntoueH
TUNOM KPeAMTOBaHMUSA «NO AUCKOHTaM» WUAn
«MO+».

Mpu BkAtOUEHHOW HacTpoiike, cepeep QUIK
OTKJIOHSIET 3as8BKM Ha MOKYMKY MapXWHasbHbIX
6ymar, nepeyncrieHHbIX B CINCKe
«0ObecneyeHnsa» (CM. ), ecnn o6beM
3as8BKM MNpeBbIWaeT TeKYLWNn cBo60AHbIN
OCTaTOK COBCTBEHHbIX AeHEeXHbIX CPeacTB
KJIMeHTa no Tery u BasntTe pacyeTos. lNpu
OTK/IIOYEHHOWN HACTpoOWKe Takas nNpoBepka He
npoun3BoANTCSA

PaspewaTb nepeBoa AEHEXHOWN
3a40/KEHHOCTU B MeHee
PVCKOBYIO BantoTy

Ecnun HacTpoika BKIOUYEHa, TO 3a8BKMU, BbikntoueH
3aKpblBaKOLWMe KOPOTKYHO NO3ULMIO NO BaNkoTe,
pa3pelueHbl gaxe npu obpasoBaHNN KOPOTKOWN
no3vunun No Apyron BantoTe, ecim Npu 3ToM
OVCKOHTUPYOWWIA KO3 PUUMEHT BantoTbl, Mo
KOTOpoM obpasyeTcs oTpuuaTenbHas no3nuns,
MeHbLUe, YeM Mo BantoTe, NO3MLNS MO KOTOPOW
3aKpblBaeTcs.

MoaaepxmBaeTcs TOMbKO AN KIMEHTOB C TUMOM
KpeauTOBaHMUS «MO Maevy» npu UCrNob30BaHUN
OEeHeXXHON BantoTHOM CXeMbl

YuunTbiBaTb CTATyC CECCUN NPHU
oLleHKe no3mumni no bymaram

Ecnun HacTpoika BKOYeHa, TO Npu noucke BbikntoueH
Kflacca ANnS OueHKM no3uumin no bymaram

Hanbonee NPUOPUTETHBLIM CHUTAETCA Knacc

C HEe3aKpbITbIM CTAaTyCOM CECCUMU.

Ecnn HacTpoika BbIK/IlOYEHa, TO Npu OueHKe

No3uLUNI CTaTyC CECCUN He YUNTbIBAETCA
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

MpoBepaATb NpoAaxy akTMBa 3a
HEeMapXXWHaNbHY BanoTy Kak
BblBOA CpeacTB

MoonepxuBaeTca AN KIIMEHTOB C TUMOM BbiktoueH
KpeAUTOBaHUA «MNo AUCKOHTaM>».

BkntoyeHne HacTpomKn No3BONSET 3anpeTuTb

BbICTaBJ/IEHNE 3a8BOK Ha MpoAaxy akTuBea,

BXoaswero B obecrneyeHne, ecnm UCNOSIHEHME

TakuMx 3asBOK NpmBoaUT K cuTyaummn YAC < 1.

TpeboBaHwWe 3anpeTa pacnpocTpaHaeTCcs Ha

Takume NpoAaxu akTuBa, B pe3ysibTaTe KOTOPbIX

B nopTdenb KAMeHTa NpuxoauT

HeMapXuHasibHasg BasnloTa

HeTTWHr pucka BantoTHbIX
NnoO3nUNIN B CKOPPEKTUPOBAHHOWM
Mapxe

BkntoueHne HacTpoMKKn No3BonseT BbikntoueH
MCMNOob30BaTb 0COBYHO NOrMKY y4yeTa BantOTHbIX
NO3ULMIN B CKOPPEKTUPOBAHHOW Mapxe, nNpu
KOTOPOW PUCK TEKYLLEN BaNOTHON MNO3uLmmn
KOMMEHCUPYEeTCS 3a CYET y4deTa 3TOro pyucka B
OLleHKe NoTeHUManbHOM No3nLnm

MO MHCTPYMEHTY 3asiBKW C 60MbLUNM AUCKOHTOM.
HacTpolika NnpuMeHsaeTcsl TONbKO AN K/IMEHTOB
C TUMOM KpPeaAUTOBaHMSA «MNO AUCKOHTaM».
[aHHbI anropuTM HE CneayeT UCMNob30BaTb
ONS UHCTPYMEHTOB, KOTOpble TOPrylTCS B
pa3HbIX peXxuMax TOPros B pa3HbIX BastoTax.
KoppeKTHOCTb pacyeToB npu paboTe C TakuMm
WHCTPYMEHTaMM He rapaHTmpyeTcs.

[JaHHasa HacTpolka He noaaepXxuBaeTcs Ans
onepauuin B pexmmax TOpros, yKa3aHHbIX B
HacTpolike «BecTn geHeXHble No3Muum

B pa3pe3e BaniT» Ha cTpaHuue «Knaccoel»

(cm. n. 7)

Pa3pelwaTb 3aKkpbiTue
pa3HOHanpaBAeHHbIX NO3ULKWIA MO
Ba/lItoTaM C OANHAKOBbLIM
OVNCKOHTOM

BkntoueHne HacTpoOMKW pa3speLlaeT 3aKkpbiTue BbikntoueH
pa3HOHanpaBieHHbIX MO3ULUNI C PaBHbIMU
ANCKOHTaMM BantoT A1 KOHBEPCUOHHbIX
onepauuin B cxemax «lo guckoHTam» n «M+»,
€C/IN He NPoMCXoAMT NepeBopoTa NO3ULNK HU
no O4HOWN M3 BaKOT Napbl.

Ecnun, cornacHo HacTpomkaM CUCTEMBI,
noapasyMeBaeTcs CnMcaHme KOMUCCUN C KaKoMm-
nnbo TpeTber BantoThl, TO NpoOBeEpKa
AOCTaTOYHOCTM CPeACTB NoA 3TY KOMUCCUIO He
ocyLiecTsnseTcs

He yuuTbiBaTb HEMapXWHa bHblE
BantoTbl B obecneyeHnm

MoapepxmBaeTcs TOMbKO AN KIIMEHTOB C TUNOM BbikntoueH
KpeanToBaHUA «No ANCKOHTaM>».,
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

Mpy BKAIOYEHHONM HACTPOMKe Npu pacyeTe
MapXUHaNbHbIX NOKa3aTenen nosoXuTesbHble
NO3ULMKN NO HEMAPXMHAaNbHbIM BantoTaM He
yuunTbiBatoTCA B 06ecnevyeHnn n He HecyT
puckos. Mpy 3TOM onepauum Npoaaxu
Map>XMWHaNbHOro akTMBa 3@ HEMap>XXWHasbHYO
BaA/IIOTY HE CUMTAIOTCH 3aKPbITUEM NO3MUMK (Tak
KaK aHanorn4yHbl BbIBOAY CPEACTB) U
NpOBEpPSAITCA MO MapXWHaNbHbIM TpeboBaHUSAM.
Mpw BKIHOYEHHON HACTPONKe 3HayYeHue
napameTpa «

>

HE YYUTbIBAETCA

OnpepeneHne cTaBkM pUcka
dbtoyepca n3 ro

HacTpolika MoXeT MCnonb30BaThCA ANS BbikntoueHa
onpegeneHnsa anckoHtos KL no dbrouepcam
ncxoasa ms pasmepa N0, TpaHcnnpyemoro
TOpProBon cucteMom. 419 NosoXUTEIbHOMN
nosunummn ncnonblyetca O nokynatens, ans
oTpuuaTtenbHo — 'O npogasua. Mpwu
HEeBO3MOXHOCTU pacyeTa ANCKOHT KL, cuntaeTcsa
paBHbIM 1.
Ecnun 3agaHa HacTpolika «

» N pbIHOYHas
LeHa dblovepca No MOAYIIO HMXe 3a4aHHOro B
HaCTpoWKe 3HayYeHuns, To ANsa onpeaeneHuns
CTaBKM pucka dbtoyepca Mcnonb3yercs
3HayeHue LeHbl, 3ajaHHOe B HacTpouKe.
PaccuntaHHoe 3HaueHne MoxeT
MCNOMb30BaTbCA AN pacyeTta 3PdeKTUBHbIX
OVCKOHTOB.
MoaaepxxmBaeTcs TONMbKO AN KIMEHTOB C TUMOM
KpeautoBaHusa «M+»

KoadhdurumeHT ansa pacyeta
MUHUMANbHOW MapXu B CXeME
MO+

KoaddurumeHT ans pacyeta MUHUManbHOMN 0,5
Mapxu B cxeme «M+». O pacyete
MUHUMANbHOW Map>Xwu CM. B

HeTTuHr BantoTHOro pucka 8 M+

HeTTupoBaTb BaslOTHbIMA PUCK NpU pacyeTe BrtoueH
CKOpPpPEeKTUPOBAHHOM MapXxu B cxeme «M[+»

Mcnonb3oBaTb COBCTBEHHbIE
ONCKOHTbI aKTUBOB BO MHOXECTBax
C 3aBUCUMbIMMN LIEHAMU

Ncnonb3oBatk CO6CTBEHHbIE ANCKOHTbI A4S BbikntoueH
WHCTPYMEHTOB BO MHOXeCTBe C 3aBMCUMbIMU

ueHamu npu paborte no cxeme «MA+». Mpwu

BbIK/TIOYEHHOWN HaCTpoKe BO MHOXeCTBax

WCNOMb3YOTCA ANCKOHTbI 6a30BOro nHaMKatopa
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MapameTp

3HaueHue

HasHauyeHue Mo yMOJI4aHUIo

He cunTaTb MHCTPYMEHT
HEMap>KMHaNbHbIM NPU OTCYTCTBUK
ueH

YunTbiBaTb 3a4aHHbIE ANCKOHTbI MHCTPYMEHTa, BbiknatodeH
Jaxe ecnu B Kjaccax OUeHKU A1 Hero
OTCYTCTBYIOT LieHbl NoC/nefHen CAeNKN U
3aKkpbITUa. B 3TOM cnyyae npu pacyete
CKOPPEKTUPOBAHHOM MapXu MO MHCTPYMEHTY
YUYMTBIBAIOTCA TOMLKO LieHbl 3a8BOK. HacTporka
HE NPUMEHSETCS, eCI1 N0 UHCTPYMEHTY eCTb
HeHynesas no3uuns. Hactporika npuMmeHseTcs
AN KNIMEHTOB C TUMOM KpeauToBaHusa «M».
Mpn ncnonb3oBaHMN AAHHOW HACTPOMKHM
HacTpoKka «PaccunTbiBaTb NO3MLUMK B NlOTax»
AOSMKHa 6bITb BbIKOYEHA

TvnN HETTUHIra MO YMOJSTYAHUIO
B M+

TWn HETTMHIra PUCKOB MO YMOJIYaHUIO AN MonyHeTTUHr
MHO>eCTB MHCTPYMEHTOB C 3aBUCUMbIMU LleHaMu
B cxeMe «M/[]+>». BO3MOXHble 3Ha4YeHUs:
«MoNyHeTTUHr» — TpeboBaHus

K obecneyeHuto onpeaensaTcs
KaK MakcMMasbHas BelnymHa
pucKa Mexay CcyMMmapHbIMU
OLleHKaMU MOJIOXUTENbHbIX

N oTpuuaTeNibHbIX N03MLUMN

Nno akTMBaM MHOXeCTBa;
«HeTTnHr» — TpeboBaHus

K obecneyeHuto onpeaensTcs
Nno CyMMapHOM OueHKe BCex
aKTMBOB MHOXecCTBa.

MpuoputeT BbIbOpa TMNA HETTUHra

CM. B kK n. 8.9

AKTUBbI B pa3HbIX BastoTax
B MHOXecTBax M+

Mpu3Hak 4ONYCTUMOCTUN BKJIKOYEHNS aKTUBOB BbikntoueH
C pas3nnyaroWmMMNCs BantoTaMm pucka

BO MHOXeCTBa MHCTPYMEHTOB C 3aBUCUMbIMMU

LueHamu B cxeme «MO+».

Mpwn ncnonb3oBaHMK NnapameTpa

He rapaHTmpyeTcs cobniogeHne TpeboBaHuii

YkaszaHusa baHka Poccum N2 6681-Y

NHdopMmpoBaTh KITMEHTOB
O HEMOKPbITOM NO3NLNKN

lMpu3Hak ynpasseHns nHHopMMpoBaHUEM
K/IMEHTOB O MNOTEHLMAaNbHON HENOKPbLITOM
nosunumn. MoagpobHee cMm.

Bbiknto4veH

YunTbiBaTb YPOBEHb pUCKa
KJMEeHTa npu MHPOPMUPOBaAHUK
Ha CPOYHOM pbIHKE

NHdOpMMpoBaHme KIIMEeHTOB CPOYHOIO pbiHKA BbikntoueH
6e3 EAIN 0 noTeHUManbHOM HENOKPbLITOM
no3uuMmn C y4eToM rnapameTpa «YpoBeHb

pucKa», TpaHCIMpyeMoro TOproBom CUCTEMOMN.
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

JocTynHa ans peaakTMpoBaHUs TONLKO ecnu
BKJItOUeHa rnobanbHas HacTpolka
«MHpopMUpoOBaTb KJIMEHTOB O HEMOKPbLITOM
nosuunmn». NoapobHee cM.

YunTbiBaTb B CTOMMOCTU NopTdens
cyMMy 6upxeBbix c6opoB Ha
CPOYHOM pbIHKE

Mo3BonseT yuntbiBaTh 6MpXxeBble c60pbI BbikntoueH
CPOYHOr0 pblHKA B CTOMMOCTMK nopTdens
KNIMeHTa CpoYHoro pbiHka 6e3 EAN

KpeantoBaHue KJIMEHTOB

Cnncok nckitoyeHnin n3 obuero npasuna,
yCTaHOB/MIEHHOro napaMeTpoM «KpeantosaHue
KJIMEHTOB NO YMOJ4YaHUIO»

Koa knuneHTa

Koa knuneHTa, Ang KOTOpOro HacTpamBaeTcs
NCKTIo4YeHne

Tun KpeanToBaHUA

Tun KpeanToBaHuA, Ha3Ha4eHHbIN ANs AaHHOMo
Koda KIneHTa

Bknaaka «KoapdumumeHTb»

Cnucok KoadhpuuneHToB
no 6ymaram

YcTaHoBKa KO3 PUUNEHTOB KpeaUTOoBaHMNSA
pecypcamun nNpu npogaxe/ Nokynke no
BblbpaHHOM Bymare, a TakXke MakCuMasibHOro
pa3smepa obecneyeHuns no Hen

Bymara

NaoeHTudunkaTop (KoA) MHCTPYMEHTa

Long

KoapdurumeHT oueHKN ANMHHOMK No3nunm no
OAHHOMY MHCTPYMEHTY

Short

KoapdurumMeHT oueHKN KOPOTKOM no3mummn no
OAHHOMY MHCTPYMEHTY

06. long

MakcuManbHbIA pa3Mep No3uunm No AaHHOMK
bymare, yuntbiBaeMbin B ob6ecneyeHmm
Map>XWHanbHbIX CAENOK, B Ba/IlOTE MHCTPYMEHTA

06. short

MakcunManbHbI pasMep KOpPOTKOW No3Muum no
AaHHon 6ymare, B BaNlOTE UHCTPYMeEHTa

% OTKN. AUCK.

MapameTp KOHTPONS YCNOBUI AJ19 3a89BOK B

pexume PEMNO-M, ycTaHaBnnBatoLWwmin:
MakcuManbHoe oTkNoHeHune B %
MeXAy HadasbHbIM AUCKOHTOM U
HMXXHUM AMCKOHTOM AJ151 3asiBOK
Ha MOKYMKY;
MakcuManbHoe oTkNoHeHne B %
MeXAy HadasbHbIM AUCKOHTOM U
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

BEPXHUM AUCKOHTOM AJ/151 3asiBOK
Ha npoJaxy

Bknagka «WUCKOHTbI»

Ba3zoBble 3HaueHus
KoadhpUUMeHTOB A5 pacyeTa
AVNCKOHTOB

YcTaHoBKa 3Ha4YeHUn KO3 PULUMEHTOB, KOTOpbIE
MCNOAb3YOTCS Npu onpeaeneHnm apheKTUBHbIX
OVCKOHTOB M OTHOCUTENbHbIX CTaBOK pUCKa,

€CNN ANa UHCTPYMEHTa He 3aaHbl CO6CTBEHHbIE

KO3 DULUMEHTI
K long KoadduumeHT Ans AANHHON NO3MLmK.
JonycTtumas obnactb 3HaueHun: [0; 100]
K short KoaddurumeHT Ans KOpOTKOM MO3uunm.
JonycTtumas obnactb 3HaueHun: [0; 100]
K relative KoadpdurumeHT onsd OTHOCUTENIbHON CTaBKu

pucka. Jonyctumas obnactb 3HauyeHun: [0;
100]

Cnncok AUCKOHTOB NOo 6YMaFaM

YCcTaHOBKa AMCKOHTOB KpeauTOBaHus
pecypcamu npu npogaxe/ nokynke no
BblibpaHHOM 6ymare. HacTpoika npuMeHsieTcs
ONA KJIMEHTOB C TUMOM KpPeaUTOBAHUSA «Mo
ANCKOHTaM» unun «M+». NoapobHee

CM. B

MHCTpYyMeEHT

MoeHTudukaTtop (koa) MHCTpyMeHTa. [ns
(broyepcoB Npu NUCMNoNb30BaHUM CXxeMbl «M+»
B KayeCTBe 3Ha4eHus MoxeT 6bITb 3a4aH
npedukc B dopmaTe «<npedukc>*»

_ QOlong

3HayeHune gnckoHTa 6bpokepa Ans AJIMHHON
NO3nUMKN NO AAHHOMY MHCTPYyMeHTy. Ecnmn
3HaveHne KoapdunLmMeHTa He yKasaHo,
NPUHUMAETCS 3HAYEHWE MO YMOIYaHWIO, PaBHOE
0

O short

3HayeHne aMcKoHTa 6pokepa AN KOPOTKOWM
rno3vuMn No AaHHOMY UHCTPYMeHTYy. Ecnu
3Ha4veHune KoadhdPunuUMeHTa He yKa3aHo,
NpUHMMaeTCs 3Ha4YeHMe Mo YMOYaHUIo, paBHoe
0

A minlong

3HauyeHne MMHUManbHOro AMCKOHTa bpokepa
ANS ATMHHOW No3uuUMK NOo AaHHOMY
WHCTPYMEHTY. ECNM 3HayeHne ANCKOHTa He
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

YKa3aHo, NpUHMMaeTCcs 3HaYeHne no
yMonyanuio, pasHoe 0

_ O min short

3HayeHne MMHMManbHOro AUCKOHTa 6pokepa
ANst KOPOTKOM NO3ULMK MO AaHHOMY
WHCTPYMEHTY. ECnu 3HayeHne ANCKOHTa He
yKasaHo, NPUHUMAaETCs 3HaYeHue Mo
yMonyaHuto, paBHoe 0

K long

KoaddurumeHT cTaBkn pucka AJVMHHOM Mo3mumm
Nno AAHHOMY MHCTpyMeHTy. Ecnn 3HaueHune

KO3 PdMUMEHTa He yKa3aHOo, NCMNob3yeTcs
MaKCMMasnibHOe 3HadYeHne, TpaHCIMpyemoe C
6mpxu. B cnyyae oTCyTCTBMSA TpaHCIMPyeMOoro
Ha bupxxe ko3 duumeHTa ana gaHHoW 6ymaru
3HayeHne Kos3duLMeHTa NPUHUMAETCS paBHbIM
1

K short

KoaddurumeHT cTaBkM pncka KOpoTKOM NO3nLMK
Nno AAaHHOMY MHCTpyMeHTy. Ecnun 3HaueHune
KO3(pPurUMeHTa He yKasaHo, UCNO/b3yeTCs
MaKCMMasnbHOE 3Ha4YeHue, TpaHcIMpyeMmoe ¢
6upxu. B cnyyae oTCyTCTBMSA TpPaHCIMPYeMOro
Ha 6bupxe KoadbduumeHTa Ana gaHHOM bymaru
3HaveHne KoadpduumMeHTa NPUHUMAETCSA PaBHbLIM
1

Bantota pucka

Koa BantoTbl pucka. Mo ymonuaHuio napameTp
He 3aaaH

ObecneyeHue

Mpu3Hak yyeTa B obecneyeHnmn ANMHHbIX Het
NO3MLUNIA MO MHCTPYMEHTaM, ANa KOTOPbIX
yCTaHOB/EH 3anpeT Ha obpa3oBaHue
HENOKPbITbIX NO3uuni. JoCTynHO Ans
pefakTupoBaHusl, ecnu B npusHake «KopoTtkas
no3vumnsa» 3agaHo «Het». BoaMoxHble
3HaYeHuns:
«HeT» (no ymonyaHuio) — He
npuHUMaeTcs;
«[a» - npuHMmMaeTcs

KopoTkasa no3unuud

Mpu3Hak AoNyCcTUMOCTN 06pa3oBaHMa KOpOTKoM HeTt
no3uunun. Bo3MoXXHbIe 3HAYEeHNS !

«HeT» (no ymonuaHuio) -

3anpeLleHo;

«[a» — pa3pelueHo
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

Bknagka «YpoBeHb PbIHOYHOIO pUCKa»

YpoBeHb CTaBKW pbIHOYHOIO pucka [uanasoH ncnosb3yembix AMckoHTOB KL B

Nno Knaccam

pa3pese K/accoB OueHKW. [ns 3agaHuns
AvanasoHa CTaBKM pucKka Ans BasntoT
ncnonb3lyetcsa knacc «CROSSRATE», ans
aKTMBOB APYrMX TUMOB — Knacc oueHku. Ecan
KNlacc, B KOTOPOM OLIEHUBAETCSt UHCTPYMEHT
(nnn knacc «CROSSRATE» B cnydae BasioT), He
[obaBneH B AaHHY0 HACTPOWKY, TO AMana3oH
onpeaensieTcs HaCTPOMKOM

YpoBeHb CTaBKu

HoMep ananasoHa anckoHToB KL|. BO3MOXHble
3HayeHusa: ot 0 go 255.

HeobxoanMO ykasbiBaTb HOMEpP AMana3oHa
avckoHToB KL, cooTBETCTBYOWWNIA HOMEPY B
HacTpoWkax uHTepdenca, KOTopbli
TpaHcnupyeT TpebyeMble ans pacyeTa
MapXXMHanbHbIX NoKa3aTenen ctaBku. Ecnu B
HECKONbKNX nHTepderncax TpaHCINPYOTCA
OVCKOHTbI MO OAHMM U TEM Xe MHCTPYMEHTaM,
TO B HACTpoOMKax AaHHbIX UHTepdENCoB creayeT
3a4aTb pa3Hble HoMepa Anana3oHoB, a B
HacTporkax bubnuotekn pacyeta NMMMUTOB
yKasaTb HOMep, KOTopbin 6yaeT
MCNOob30BaTbCs A/ pacyeTa nokasaTesiemn
noptdenen KNMeHToB

Cnuncok knaccos

Cnuncok KnaccoB Yyepes 3ansaTyto

Bknaaka «LleHbl ¢pblouepcoB»

OrpaHun4yeHune ueHbl dbloyepca
ANsi pacyeTa pucka

HacTtpolika orpaHMyeHus ueHbl dblovepca ans
pacyeTa napaMeTpoB pucka. HacTpowka
NPUMEHSETCA AN KIIMEHTOB C TUMNOM
KpeautoBaHusa «M+»

MHCTpYyMeEHT

NoeHTudukatop (Koa) MHCTPYMEHTa.

B kauecTBe 3Ha4eHUs MoXeT 6bITb 3a4aH
npedukc B hopmaTe «<npedukc>*»,
HacTpolika Ha ko4 MHCTpyMeHTa umeet 6onee
BbICOKWMIN MPUOPUTET OTHOCUTENTIbHO HACTPOMKMU
Ha npedukc

Ol'paHVI‘-IMTeanaﬂ
LUeHa

LleHa dbtouepca, ucnonbayemast afs pacyeta
napamMeTpoB pUCKa, EC/IM PbIHOYHASA LeHa
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3HaueHue
MapameTp HasHauyeHue Mo yMoOJI4aHUIO

dbloyepca rno Moays o HMXE 3a4aHHOro
3HayeHuMs. 3HauYeHMe 3a4aeTcs C TOYHOCTbIO A0
4 3HaKOB Moc/e 3ansaTon

- B KOAE K/IMEHTA BO3MOXHO MUCMOJIb30BaHMe «*» Ha KoHue. B aTom cny4yae CpaBHEHUE KINMEHTCKOIro Koaa
nponsBoanTCy no I'IperVIKCY. nperVIKCHOG coBnageHme nNpoBepAeTCcsd, ecsin He Hal4eHOo TOYHOe coBnaaeHue
KNMNEHTCKOro Koaa.

- 4T06bl yCTaHOBMEHHbIE KO3 MUUNEHTBI HE BAUSAN Ha pacyeT YPOBHS MapXu, UCNOJSIb3yHTe Npu3HaKk
«MrHopmpoBaTtb ANCKOHT. KO3 @d. B ypOBHE Mapxu» Ha Bknagke «O6Lme HacTponkun» (cm. ).

( ) Cxema BegeHusa no3uumn «BanwoTHoe numutupoBaHue>» (FX) Mmoxkert
MCNoJIb30BaTbCA TOJIbKO NPU HaJIMMMK onpeaesieHHbiX Moaynei cuctembl QUIK. Ansa
noJsiyueHunsa noapo6Hoi nHcpopmaumum obpatutechb B Cnyxby TeXxHU4YecKkomn
noaaep>xkn QUIK: .

B cxeme kpeantoBaHus «BantoTHoe nuMmutuposaHme» (FX) KOHTpOSb MOKynaTesbHOM
CnocobHOCTN BEAETCS C YYETOM CYMMApHOro pasMepa KOpoTKMxX rno3mumnn. Cxema «FX»
NCNoNb3yeTCcs TOIbKO COBMECTHO C HAacTpPOMKOM «BecTn no3muum B KaneHaapHbIX AHAX ANns
cxeMbl FX» Ans knaccos, BK/OYEHHbIX B HACTPOMKY «BeCcTn AeHexHble No3numn B pa3pese
BaJOT».

Mpwn nogaye 3asaBKM NPOBEPSETCS, YTO CyMMa BCEX KOPOTKMX NMO3ULMI NO BanoTaM No BCeEM
[aTaM He npeBblWaeT orpaHMyeHmne. [1na 3agaHms orpaHnyeHns u otobpaxeHus TekyLwmx
nokasaTesien ncnosb3yeTcss AMMUT No 6a3oBoi BantoTe (KOA BastOThbl 3a4a€TCS B nNapameTpe
«ba3zoBas BantoTa») Ha Bmae nuMmmnta TO, KOTOPbIN HEOBXOAMMO 3arpy>XaTb 40 3arpy3Kku
no3nuunin no gatam. Ecnm orpaHMyeHmne npeBbIlWEHO, TO AOMYCKAETCS BbiCTaB/IEHME 3as1BOK,
YMEHbLUAKLWKNX 3a40/KEHHOCTL 6e3 o6pa3oBaHUSa HOBOW (3aKpbiTe No3nuunin).

Ons cxembl NCMOb3YIOTCS Cneayolwmne HacTpOnKn: «MakCcuManbHbli 06beM 3asaBKK» (CM. M.
), «KnueHTbl, ANa KOTOpbIX 3anpeLleHo NpoBeAeHne TOProBbixX onepaunm» (cm. n. 5),
«Knaccbl, ana onepaumii No KOTOpbIM He NMpoBep. 3anpeT AN KIWEeHTa Ha NpoBeaeH. Topr.
onep.» (cM. n. 5), «OrpaHNYeHns No TUNy MHCTPYMEHTA N AaTe pacyeToB» (CM. M. 16) u
«Knaccbel 6e3 pacyéTta n KoHTpons nnmmntoB» (cM. n. 7). Npun 3TOM HacTponka «Knacckl 6e3
pacyéTta u KOHTPOSS NIMMUTOB» (CM. M. 7) UMEET HauMEHbLUMNIN NPUOPUTET CPeanN HUX.

I KoMmmMmeHTapuit 1 (k HacTpoiike «OrpaHMuYMBaThb NOKYNKY HEMap)>XUHaNbHbIX 6yMmar»):

Jencrene HaCTpOVIKM Ha onepaunn BBoda U BbiIBOAA CpeAcCTB GEBYCJ'IOBHO OTKJTOYEHO, Ha
YKa3aHHblE€ onepaunn BJINAET TONTbKO HaCTpOVIKa «OrpaHuUunTb BbIBOA AEHEXHbIX CPeaAcTB».
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BkntoyeHMe HaCTpPOMKM HE UCK/TIOYAET BEPOATHOCTb TOrO, YTO CAENIKA N0 HEMApPXWUHAaNbHOM
bymare, He Bxoaslleln B obecnedyeHne, MOXET ObITb COBEPLUEHA Ha 3aeMHble CpeacTBa.
Map>XUHanbHble OrpaHNYEHUSI MPOBEPSIOTCS HE B MOMEHT COBEPLUEHNS CAENKU, @ B MOMEHT
BbICTaB/IEHUS 3asiBKW. PaccMOTpUM TaKyl CUTyauUto Ha Npumepe:

1. MycTtb y kneHTa ectb 100 pybnen, nneyo=2. 3aeMHbIX cpeacts=100*2=200 pybnen.

2. KnneHT BbICTaB/ISIET 3as8BKY Ha MOKYMNKY HEMapXWHalbHOM ByMaru, He BXoAsLen
B obecneuenune, Ha 50 pybnen.

3. Y knneHTa ceobogHo 50 pybnein cobctBeHHbIX 1 50*2=100 3aeMHbIX.

4. KnneHT BbICTaBNSET 3as9BKY Ha MOKYMKY MapXXWHanbHOW 6ymarun, Bxoasiien
B obecneueHune, Ha 150 pybnei.

5. Y knneHta cBoboaHo 0 cobcTBEHHbIX U 0 3aeMHbIX pybnen.
6. MNponcxoamT NCNONHEHNE 3a8BKW, BbICTaBNEHHOW Ha ware 4.

7. Y knneHTa nosiBasietcs bymara, Bxoasiwasa B obecnedeHne Ha 150 pybnen
M 3a40J1KEHHOCTb -50 pybnen.

8. Tenepb, ecnu 3asiBKa, BbICTaB/IeHHAs Ha ware 2, UCMOJIHUTCS, TO NPOM30MAET NOKYIKa
HeMapXuHasnbHoM BbyMarun, Kotopasi He BXoAUT B obecneyeHne — Ha 3aeMHble CpeacTBa.
Y knueHta 6ypet no3mumsa no 6ymare, Bxoasiwien B obecriedeHme Ha 150 pybnen,
3a40/KEeHHOCTb -100 py6bnei n HeMmapxunHanbHasa 6ymara, KOTopas He BXOAUT
B obecneyerHmne Ha 50 pybnen. OrpaHNYNTENbHbIA YPOBEHb MApXW NpPU 3TOM HapyLUeH
He 6yaeT, T.K. OrpaHNUYNTENbHbIM YPOBEHb MapXW paBHAETCS
1/(1+nnevyo)*100%=1/3*100%=33%.

YpoBeHb Mapxu knneHta= (AkTuBbl/JIoOHrn)=(150-
100)/(150)*100%=50/150*100%=33%.

KoMmMeHTapui 2 (k HacTpoiike «OrpaHUMuYnTb onepaumm Ha CPOHHOM pPbIHKE>» ):

Mpn ncnonb3oBaHUM AAaHHOW HACTPOMKKM NPpOUCXoaUT noTeps ob6paTHOM COBMECTUMOCTU C
paHee cAenaHHbIMKM HacTponkamu 6ubnmotekn pacyeta NMMMTOB. HeobxoanMoe 3HaYeHne
HaCTPOMKM AO/HKHO 6bITb YCTAHOB/IEHO K/IMEHTOM.

KoMmMmeHTapui 3 (k HacTpoike «KoadduuneHT gnsa pacueta MMHUMMaNbHOA MapXXu
B cxeme MA+>»):

B cxeme «M+» MMHMManbHas Mapxa paccyMTbiBaeTCHa cneayrowmm obpasom:

<HavanbHas Mapxa>*<ko3dduUMeHT, 3a4aHHbli B HacTponke «KoadpduumeHT anda pacyeTta
MWHUMaNbHOMN MapXxu B cxeme M +» >,
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KoMmMeHTapuii 4 (k HacTpoike «UH(POpPMMPOBATb KJIMEHTOB O HEMOKPbLITOMN
no3nmummn>» ):

HacTponka ncnonb3yeTcs TONbKO AN KIMEHTOB CO CXeMol KpeauTtoBaHma MO+, a Takxke ans
KJINEHTOB CPOYHOro pbiHka 6e3 EANM.

Mpw BKIIOYEHHOW HACTPOWKE K/IMEHT Mpu NMoJlyYeHUM OTBETa Ha TPaH3aKUMio BUAUT
[OMNONIHUTENbHOE cooblleHne, KOTopoe GOpPMUPYETCS B 3aBUCUMOCTM OT BUAa aKTUBa M TUNa
onepauun:

Ona knnentoB M+ ¢ EAN gnsa nobbix onepaunii Ha CPOYHOM pbIHKE:
«McnonHeHne nopy4yeHnsa MOXXET NpuUBeECTU K BOSHUKHOBEHUIO NN YBEJTUYEHUIO HeHOKprTOVI
no3nunn>;

Ona knnentoB M+ ¢ EAN Ha Bcex pblHKax, KpoMe CPOYHOro, n knmeHtos M+ 6e3
EAN ans onepauuin, B pe3ynbTaTe KOTOPbIX 06pa3yeTcs unm yBennymBaeTcs
oTpuuaTesibHas no3uums:

«McnonHeHne nopy4yeHuna MOXeET NpmMBecCcTn K BOBHUMKHOBEHUIO UJTN YBENTUYEHUIO HenOKprTOVI
no3numMmn», Takxe CNCOK KOAOB akKTUBOB C OTpuuaTesibHOM no3uumen, kotopas obpasyeTtcs uam
YBEJTMYNBAETCA B pe3ysibTaTe onepauunn,

0N KNMeHToB CpoYHOro poiHka 6e3 EAlM:

Mpn BbIK/IIOYEHHON HACTPOMKe «YUUTbIBaTb YPOBEHb PUCKA KIIMEHTA NPU MHPOPMUPOBAHUMN Ha
CPO4YHOM pPbIHKE>» coobuleHune:

«McrnonHeHne nopyyeHnst MoXeT NMPUBECTU K BOZHUKHOBEHUIO UM YBEIMYEHUIO
HEMOKPbITOM NO3ULMKU» paccbinaeTcs 6e3ycnoBHO.

Mpu BKIOYEHUU «YUUTbIBATb YPOBEHb PUCKA KIMEHTA NP MHHOPMUPOBAHMUM Ha CPOUHOM
pbIHKE>» yunTbiBaeTcsl MHMDOpMaLms 06 ypoBHE pucka KJIMeHTa, TpaHC/IMpyeMas TOproBoW
cucteMoi. B aToMm cnyyae MHDOPMUpPOBaHUE BbIMOMHAETCS TONIbKO A7t KIMEHTOB, YPOBEHb
pucka KOoTopbIX B Tabnuue «OrpaHUYeHUs Nno KAMEHTCKUM cYeTaM» COOTBETCTBYeT «KHYP».

23.1 Hacrpouka 3dp¢PpeKTUMBHbIX AUCKOHTOB

Db dEKTUBHbIE ANCKOHTbI PpacCYMUTLIBAIOTCA MO ABYM anropuTMam:

Ons cxem BegeHUs MO3MUMN «NO0 ANCKOHTaM» U «M+>» C BbIK/TIOYEHHON HACTPOMKOWN
'

Ons cxembl BegeHns no3anuun «M+» c BKJIIOYEHHOW HACTPOMKOM

B cxemax BeAeHUs NO3nUMIA «N0 AUCKOHTaM» N «MA+» paspelleHne Ha Cco34aHne «KHEMNOKPbITON
no3muum» onpeaenseTcs 3Ha4YeHNAMUN «3PPEKTUBHBIX ANCKOHTOB» A5 KOHKPETHOro
MHCcTpyMeHTa. Ucnonb3yembit B QUIK TepMUH «3pdeEKTUBHBbIE ANCKOHTbLI» (haKTUYeCKun
COOTBETCTBYET onpeaeneHHomy B n. 33 lMpunoxeHuns YkasaHun baHka Poccum ot 12.02.2024 .
N° 6681-Y TEepMUHY «3Ha4YeHue HayasibHOM CTaBKU pPUCKa YMEHbLUEHUS MW YBETNYEHUS
CTOMMOCTM (Kypca) MMyLLecTBa MNu LeHbl hbloYepCHOro Aorosopa».

Ans Kayaoro MHCTpyMeHTa MOryT 6biTb onpeaenenbl 3Q@eKTUBHbIE AUCKOHTbI ANS OLEHKMU
OJTMHHOW M KOPOTKOW MO3ULNN:

«[ long», oonycTnuMbl 3HaveHma> 0.
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«[1 short», ponyctnmbl 3HadeHna> 0.

B anroputMe C BbIK/IIOUEHHO HACTPOMKOM «YUUTbIBaTb NMPU3HAKN MapXUHaNbHOCTM B HAacTpomKax
AVCKOHTOB» 3HAUY€HUs AMCKOHTOB MO yMonyaHuto ans «[ long» - «1», ansa «[ short» - «+co»,

[nsa aToro cnyyas COOTBETCTBME 3HAYEHUI 3 dpekTMBHbIX AMCKOHTOB B QUIK 1
pernamMmeHTMpPOBaHHbIX MPMKA3oM TUMOB MHCTPYMEHTOB NpmuBeAeHO B Tabnuue:

Tvn MHCTpyMeHTa NoBeaeHnune B QUIK O6o3HaueHne D long D short
HennkBnaHbIN HemapxunHanbHas Het - -
HenokpblTasgd no3vuma 3anpeLleHa, NoHr a >=0 -

MONOXNUTENbHOE 3Ha4YeHMne NJIaHOBOWN
rno3nvuMn He rNpuHMMaeTcs paBHbiM 0

JINKBUAHBIN WopT K - < 400

JInkBnAaHbIN JNloHr v WopT OK >=0 < +o0

— TUN MHCTpYMEHTa B COOTBETCTBMM C nn. 3 — 8 YkasaHuin baHka Poccumn N2 6681-Y.

Ona cxembl BeaeHus nosnumin «M+» npm UCrnosib30BaHMM HAaCTPOMKN «YUUTbIBaTb MPU3HAKMK
Map>XMHaAbHOCTW B HAaCTpPOMKax AMCKOHTOB» 3HA4YeHMs No yMonyaHuo anga «[ long» — «1» n «[j
short» — «1»,

[nsa aToro cnyyas COOTBETCTBME 3HaAUYeHU apdpekTMBHbIX AMCKOHTOB B QUIK 1
pernaMeHTMpOBaHHbIX MPUKa3oM TUMNOB MHCTPYMEHTOB NpuBeaeHo B Tabnuue. B kavectse
NCXOAHbIX AAHHbIX NCMONB3YIOTCS Cneayrolime napaMmeTpb:

- NpPU3HaK AONYCTUMOCTN 06pa3oBaHMsa KOPOTKOM MO3ULIMNK;
- Mpu3HaK y4yeTa B obecneyeHmnn ANMHHbIX NO3ULMA MO MHCTPYMeHTaMm, ans
KOTOPbIX YCTaHOBJMIEH 3anpeT Ha obpa3oBaHMe HEMOKPbITbIX MO3NLNA.

KopoTtkasn

Tun MHCTpyMEeHTa MosepeHne B QUIK O6o03HaveHme no3umuma O6ecnevyeHue
HenukBunaHbIn HemapxunHanbHas Het Bbikn. Bbikn.
HenokpblTas no3uums JToHr a Bbikn. Bk,
3anpeleHa, NosoXuTenbHoe
3HaYyeHMe MJaHoBOM NO3ULMKU
He NpUHMMaeTcs paBHbIM 0
JIMKBMAHbIN NoHr n WopT AK Bkn. -

O603Ha4veHne «K» B gaHHOWN cxeMe He MCMOJIb3YETCA.
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B cxemax BegeHUs MO3MUMA «NO AUCKOHTaM» U «M+>» Npu BbIKJIIOYEHHOW HAaCTpoke «YUuTbiBaTb
NpU3HaKM Map>XWHaNbHOCTU B HAaCTPOMKaX ANCKOHTOB» CyLLeCTBYIOT CNocobbl 3aaaHuns
3(pHEeKTUBHbIX AUCKOHTOB (y4acCTBYOWMX B BbIUNCIAEHUN MOKYyNaTenbHOM CNOCO6HOCTN MO AaHHOMY
KJIMEHTY U A@HHOMY MHCTPYMEHTY):

1. Mepsbiii cnocob.

3aksio4aeTcs B SBHOM yYKa3aHMM COBCTBEHHbIX ANCKOHTOB «/[ long» u/unu «[ short»

C 04HOBpPEMEHHbIM UrHOpUpOBaHMeM ANCKOHTOB KLl. 1ns 3Toro HeobxoANMMO BKIOUUTL
HaCTpoOWKy N HacTpouTb TpebyeMble ANUCKOHTbI ANS
WHCTPYMEHTOB Ha BKaake «[UCKOHTbI» UAKN «[AMCKOHTbLI Mo byMaram».

BTtopon cnocob.

Ecnv gnsa paccmaTpMBaeMoro KaneHTa n Buaa nnMmumta HacTporika «Mcnonb3oBaTb HAaCTPOEHHbIE
OVUCKOHTbI» OTKJ/II0YEHA, TO MCMONb3yeTCa CrieayroLwWnii NopsaoK HAaCTPOMKN U anropuTMm
pacyeTa 3dQPEKTUBHbIX ANCKOHTOB:

B KauecTBe UCXOAHbIX AaHHbIX A/ pacyeTa MCNOoJb3YOTCA cneaylowme napaMmeTpbl:

«[1 long» — MMHMMaNbHOE 3Ha4YeHne ANCKOHTa bpokepa A4S ASIMHHON No3unumn;
«[] short» — MMHMManbHOE 3HaueHMe AMCKOHTa 6pokepa ANs KOPOTKOM NO3ULMU;
«K long» - Ko3(pduMUMeHT CTaBKN pUcKa AJIMHHON NO3ULNK;

«K short» — k0ad@UUMEHT CTaBKN pUCKa KOPOTKOWM MO3nuun;

«KLU» — aMckoHT KnupuHroeoro ueHtpa (aanee — KLU), BblpaXXeHHbIA B NpOLEHTaXx.
Ecnun onga nHctpyMeHTa He TpaHcnmpyoTca ANMCKOHTbI KL, To 3HayeHuna KLU
npuHuMatoTcs paBHbiMn 100%. Toproeas cucrtemMa TpaHCAUpPYET CTaBKU pUcCKa
(ANCKOHTBI) ANg Tpex Ananas3oHoB («1», «2» n «3»). Ecnn ncnonbsyetcs
NHdopMaunoHHbin nHtepdenc NCC MockoBckon Bupxun, HoMep aAnanasoHa MOXeT
3aBWCETb OT BbINOJIHEHHbIX HAcTpoek. MoapobHee cM. PykoBOACTBO Mofb30oBaTeNs
QUIK Pasgen 3 «lpocMmoTp nHbopmaumu» nn. 3.21, 3.34 v 3.39. Anqa ynpaBneHus
AuanasoHOoM CTaBoK pucka B BPJ1 npeaycMoTpeHbl HAaCTpOMKu

7 .
Mo yMOn4aHuIo B HaCTponke «YpOBEHb CTaBKWU PbIHOYHOIO PUCKa» MCMO/b3YHOTCH
OVCKOHTBI U3 TPETbEro guarnasoHa.

Ecnu KL| TpaHCcnmMpyeT ANCKOHT, paBHbiii 100% u 6onee, 10 «KL» ana pacuertos
«D short» npyuHumaem paBHbiM 100%.

AVCKOHTBI HaCTpaunBaloTCA Anda onpegeneHHoro KJimeHTa no I'IperVIKCY KJIMEHTCKOIo Koaa

Ha cTpaHunue «KnueHTbl/HacTpoiku “nneva”» n onsa rpynnbl KINMEHTOB Ha CTpaHuue

«KnneHTtbl/LlWabnoHbl/Mo “nneuy”». B TaKOM ciiyyae HaCTpPOMKKM ByayT UMETb creayowmni

npuopuTeT (B nopsake ybbiBaHUSA):

B wabnoHe no «nnaeyy» npu UCNosb30BaHUN HAaCTPOMKK «BkntovaTb B WabnoH KINEHTOB
CO 3HAUYEHUSAMU neYva»;

Ha CTpaHuue «KnuneHTtbI» C YKa3aHUeM Koaa KJIMeEHTa Uin B wabnoHe no «nneyvyy>» C ykasaHuUeM
KoAda KNneHTa,

Ha cTtpaHunue «KnmeHTbl» C yKa3aHWeM Koaa KNMeHTa no I'Iped)VIKCY;
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FnobanbHas.

B cxeMax KpeauTOBaHUSA «MNO AUCKOHTaM>» n «M+> 6e3pucKoBOM BaIlOTOMN
(BantoToit ¢ guckoHTamu D long=D short=0) no ymonuaHuio apnsierca py6nb. Mpu
Heo6xoaAMMOCTN 6e3PMCKOBYIO BaJIlOTY MOXKHO nepeonpeaenvuTtb, 3aaaB Al
Tpebyemou Bantotbl D long=D short=0, a gna py6nei — otanuyHble oT 0 ANCKOHTDI.

Takxe ecTb [IBE HACTPOIKU, KOTOPblE BAUSAIOT Ha paboTy anroputMa onpeaeneHns 3dbheKTUBHbIX
JNCKOHTOB: ,

AnroputM onpegenenunst 3HayeHust ahPeKTUBHbIX ANCKOHTOB «D long» n/munun «D short»:

1.

2.
3.
4.
5

Tabnunubl nMerT cneayrowme o6o03HaveHunn:

«+>» — 3HAaUeHus 3aAaHbl;

«=>»=— 3HauYeHUA He 3aAaHbl;

«Bkn.» — HacCTpoika BKJIlOUEHa;

«BbIKJ1.>» — HACTPOMKA BbIKJ/IIOUEHA;

«He Bnuser» — Ha aNICOPUTM He BJIMSIET BKJIlOUEeHUe/OTK/IIDUEeHUEe HaCTPOMNKH
WN 3apaHHble/He 3afaHHble AUCKOHTbI, KO3¢h hULUMNEHTbI.
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Ecnu HacTpoika «YunTbiBaTb MPU3HAKM MapXXWUHANbHOCTM B HACTPOMKaX AMCKOHTOB>» BbIK/HOUYEHa:

OMNCKOHT 3HauyeHus HacTpoiikn yueta AUCKOHTOB U ¢ dekTuBHbIE AUCKOHTDI
KLU ANCKOHTOB U ko3 PpuuneHToB
Ko3dPpuuneHT
oB
a K UcnonbsoBatb MWcnonbsoBatb MpumeHaTs D long D short
long/ long/ HacTpoeHHble AUCKOHTbI KLl ko3 puumn
short short AVUCKOHTbDI €HTbI AnNA
crtaBsok KL,
KLl<1 - He He BnusieT Bbikn. He Bnuset 1 +c0
BNuseT
Kl<1 - He He Bnusier Bkn. Bbikn. KL KL
BAuseT
KLl<1 - - He Bnusier Bk Bkn. KL, KL,
Ku<1 - + He Bnnser Bkn. Bkn. 1— (1 - KLl Long)*-tons (1 + KL_Short)K-Shore — 1
Kl<1 + - Bbik. Bbikn. He Bnuser Hiong Asnort
Kl<1 + + Bbiks. Bbikn. He Bnusiet 1= (1= Max(KU_Long ; [liong))<tens (1 + Max(KU_Short; [Jlgnere)) short — 1
Kl<1 + He Bbiks. Bk. He Bnunsert KL KL
BNuseT
Kl<1 + He Bk Bbikn. He Bnuser Hiong Asnort
BAuseT
Kl<1 + - Bkn. Bk He Bnuset KL KL
KL<1 + + Bk, Bk, He BnusieT 1= (1 - Max(KLL_Long ; [iong))<tens (1 + Max(KU_Short; Jgnort))<short — 1
KL>1 - He He BnuserT. He BnusieT He Bnuset KL, +o00
BnuseT
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ANCKOHT 3HauyeHus

HacTpoiku yueta AMCKOHTOB U

¢ dpekTnBHbIE ANCKOHTDI

KLU ANCKOHTOB U ko3 PpuuneHToB

Ko3dPpuuneHT

oB

a K UcnonbsoBatb MWcnonbsoBatb [MpumeHaTs D long D short

long/ long/ HacTpoeHHble AUCKOHTbI KL ko3 Ppuumn

short short AVUCKOHTbDI €HTbI AnNA

crtaBok KL,

KL>1 + - BbIKkA. He Bnuset He Bnuser Hiong Asnort
KL>1 + + Bbik. He Bnusert He Bnuset KL +0o0
Ku>1 + He Bk, He Bnuser He BnusieT Hiong Asnort

BnnaeT

- NpK BKJIOYEHHOM HacTpolike «Onpeaensats ahheKTUBHbIE AUCKOHTLI 6€3 nepecyeTa CO6CTBEHHbIX» MPUMEHSAIOTCS

Kron, R
DLong = Max (1 - (1 - KuLong) - 9 ALong)l
DShort = Max((l + KuShort)KShart - 1; Ashort)

HacTtponku bubnmortekn pacyeta AMMUTOB
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Ecnn HacTpoitka «YunTbiBaTb NPU3HAKM MapXXUHANbHOCTM B HAaCTPOMKax AMCKOHTOB» BKJIIOYEHA:

AMCKOHT 3Ha4yeHun HacTpoiiku yuyeta QUCKOHTOB U 3ddPeKTUBHbIE ANCKOHTbDI
KL ANCKOHTOB M ko3 PpuuneHToB
ko3 duumneHT
oB
a K Ucnonb3soBatb Wcnonb3osatb [MpumeHsatb D long D short
long/ long/ HacTpoeHHble AUCKOHTbI KLl ko3 punumn
short short ANCKOHTbI €HTbl Ann
crtaBok KL
Kl<1 He He BbIk1. BbIk1. He Bnuser 1 1
BAUdeT BAuUdeT
Kl<1 - He Bkn. Bbik. He Bnusert 1 1
BMseT
Kl<1 + He Bkn. BbIk. He Bnuset Miong Asnort
BMseT
Kl<1 He He Bbiks. Bkn. He Bnusert KL KL
BAvdeT BAvdeT
Kl<1 + He Bkn. Bkn. He Bnuser 1= (1~ Max(KU_Long ; Migng))<ions (1 + Max(KU_Short; Jgprt))<short — 1
BMseT
Kl<1 - He Bkn. Bk. Bbik. KL KL,
BAvdeT
Kl<1 - - Bkn. Bkn. Bk KL KL
KL<1 - + Bkn. Bkn. Bkn. 1— (1 —KIl_Long)*-tond (1 + KL_Short)*-shert — 1
KL>1 He He Bbik. He Bnusert He Bnusert KL KL
B/IMAET  BAMUSET
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ANCKOHT 3HauyeHus

HacTpoiku yueTta AUCKOHTOB U

¢ PpekTnBHbIE ANCKOHTDI

KL ANCKOHTOB M ko3 PpuuneHToB
Ko3dduumneHT
oB
a K Ucnonb3soBatb Wcnonb3osatb [MpumeHsats D long D short
long/ long/ HacTpoeHHble AUCKOHTbI KLl ko3 punumn
short short AVUCKOHTbDI €HTbI Agns
crtaBok KL
Ku=>1 + He BK. He Bnuset He Bnuser Hiong Ashort
BAuUdeT
KLU=>1 - He Bkn. He Bnuser BbIk1. KL KL,
BAuUdeT
KU=>1 - - Bkn. He Bnusert Bkn. KL KL,
KL=>1 - + Bk, He Bnusier Bk, KL (1 + KL_Short)*-shert — 1

- Npu BKJIKOUYEHHOM HacTpoiike «OnpeaensaTe 3 heKTUBHbIE AUCKOHTLI 6€3 nepecyeTa CO6CTBEHHbLIX» MPUMEHAIOTCA creaytolmne GopMybl:

Kron, .
DLong = Max (1 - (1 - KuLong) - 9 ALong)l
DShort = Max((l + KuShort)KShart - 1; Ashort)
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23.2 CoBMeCcTHOEe UCnoJib3oBaHue HacTpoek

23.2.1 MNepBbli BapnaHT (HAaCTPpoMKa «YUuTbiBaTb NPU3HAKN Map>XUHaJIbHOCTHU
B HAaCTPOMKaX AUCKOHTOB> BbIKJIlOUYEHAa)

HaCTpOﬁKa «Mcnonb3oBaTb AUCKOHTbLI KLI» MoxeT pa6OTaTb B CBA3KE C HaCTDOVIKaMM
«Mcnonb3oBaTb HAaCTPOEHHbIE AUCKOHTbI» U «[1pUMEeHATb KOB(b(bMLI,MEHTbI Ana ctaBok KL».

B 3aBMcKMMOCTM OT KOMBUHaLMK HACTpoeK, a TakKXe Halnuumsa TpaHcnmpyembix AuMckoHToB KL
N cO6CTBEHHbIX ANCKOHTOB, 3Cb¢)eKTVIBHbIe ANCKOHTbI onNpeaensdarTcda B cneayrweM nopagke:

Hactpoiiku «Ucnonb3oBaTb ANCKOHTbI KLI» U «MAcnonb3oBaTb HaCTPOEHHbIe AAUCKOHTbI »
BbIKJIIOYEHbI

1. KLU TpaHcaupyeT anckoHT <100%, n 3apaHbl COBCTBEHHbIE AUCKOHTDI:
€cnm Ko3@PUUMEHTbI CTaBKN PUCKA (Kjpng U Kspore) 3@@HbI B HACTPOWKAX,

3¢ dheKTUBHbIE AUCKOHTbI BbibMpalTcs no opMyne C y4eToM HacTporku «OnpenensaTb
a(peKTUBHbIE ANCKOHTbI 6e3 nepecyeTta cCOH6CTBEHHbIX> :

€CNM HacTpoliKa BbIK/IlOYEHa:
Dlong =1—-(1- Max(KL; ﬂlony))Klong
Dshort = (1 + Max(KL[; ﬂshort))l(short -1

ecnm HaCTpOVIKa BKJTlOYEHaA!

DLong = Max (1 - (1 - KuLong)KLong; ALong)

Dspore = Max((1 + Kushort)KShart =1 Asnore)

ecnun kKoapdunumeHTbl CTaBKN pUCKa He 3a4aHbl — NCMOMb3YHOTCA CO6CTBEHHbIE

ANCKOHTHI (Along n Z[short)-

2. KU tpaHcnupyeT anckoHT <100%, HO He 3aaaHbl COBCTBEHHbIE ANCKOHTbI — MUHCTPYMEHT
HeMap>XXUWHaneH;

3. TpaHcnmpyembin gUCKOHT >=100% wmnun otcyTcTByeT (paBeH 100%), n 3agaHbl COGCTBEHHbIE
OVCKOHTbI:

ecnun KoadUUMEHTbI CTaBKM pUCKa 3aAaHbl B HACTPOMKax:
ans KOpOTKOVI no3anumMm — MHCTPYMEHT HEMApPXWUHANEH,
ansa ﬂ,J'II/IHHOVI no3nunMm — NCNosib3yroTCAa ANCKOHTbI KLl

ecnu ko3 duruUMeHTbl CTaBKU pUCKa He 3aAaHbl, UCMONb3YOTCS COBCTBEHHbIE
OUCKOHTbI.

4. TpaHcnupyeMmblih ANCKOHT >=100% wnnu otcyTcTBYET (paBeH 100%), n He 3aaaHbl
Co6CTBEHHbIE ANCKOHTDI:
ONS1 KOPOTKOM MO3MLMN — MHCTPYMEHT HEMApPXUHANEH;

ANs AIMHHOM no3numnm — MCNONb3YOTCA ANCKOHTDI KL.

BkniroueHa HacTpoika «Mcnosb3oBaTb HACTPOEHHbIE AUCKOHTbI>» U BbIKJ/IlOUEHa
HacTpoika «Mcnonb3oBaTtb AUCKOHTHbI KL|»
1. KLU TpaHcaupyeT anckoHT <100% wn 3agaHbl CO6CTBEHHbIE ANCKOHTbI — MCMOb3YIOTCS
cobCcTBEHHblE ANCKOHTbI;
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2. KU TtpaHcnmpyeT gnckoHT <100%, HO He 3aaaHbl CO6CTBEHHbIE ANCKOHTbl — MHCTPYMEHT
HeMap>XXuHaneH;

3. TpaHcaupyeMsbin gUckoHT >=100% wnn otcyTtcTByeT (paBeH 100%), v 3agaHbl
COBCTBEHHbIE AUCKOHTbI — UCMOJIb3YIOTCS COBCTBEHHbIE ANCKOHTDI;

4. TpaHcaupyeMmblit ANCKOHT >=100% wnnu otcyTcTByeT (paBeH 100%), n He 3a4aHbl
cobCcTBEHHbIE ANCKOHTDI:

ANS KOPOTKOM MO3ULMU — UHCTPYMEHT HEMap)XXKUHaNeH;

ANA ANIMHHOW MO3ULMKM — UCMONb3YHTCA AUCKOHTbI KL,

BbikntloueHa HacTpoika «Mcnonb3oBaTb HAaCTPOEHHbIE AUCKOHTbI>» U BKJIIOUEHa
«WMNcnonb3oBaTtb ANCKOHTbI KL|»
1. KU tpaHcnmnpyeT anckoHT <100% w1 3agaHbl COBCTBEHHbIE ANCKOHTbLI — MCMOJIb3YHTCA
ANCKOHTbI KL;

2. KU TpaHcaupyeT AnckoHT <100%, HO He 3aaaHbl CO6CTBEHHbIe ANCKOHTbI:

ecnn KoapdunUMEHTbI CTaBKM pUCKa 3a4aHbl B HAaCTpPOMKax M BKJIlOUEHA HACTPOMKa
«MpuMeHATb KO3 dULUMEHTbl ANna ctTaBok KLi»:

Diong =1 = (1 — KIL)*ons

Dsnore = (1 4 KIL)Kshort — 1

B APYrOM c/llydae — UCNONb3YTCAa AUCKOHTbLI KL.

3. TpaHcnmpyemblin AUCKOHT >=100% wunu otcyTcTByeT (paBeH 100%), HO 3aaaHbI
cobCTBEHHbIE ANCKOHTbI:

ecnu Ko3pduumMeHTbl CTaBKN pUCKa 3aaHbl B HaCTpOMKax:

AN KOPOTKOM MO3ULMK — MHCTPYMEHT HEMAPXKUHANEH;
ANS AJIMHHOM MO3ULUMN — UCNONb3YIOTCH ANCKOHTbI KL,

ecnu ko3 dunuUMeHTbl CTaBKU pUCKa He 3adaHbl, UCMONb3YOTCS COBCTBEHHbIE
OUCKOHTbI.

4. TpaHcampyeMmblin AUCKOHT >=100% unu otcyTcTBYeT (paBeH 100%), 1 He 3aaaHbl
Ccob6CTBEHHbIE ANCKOHTbI:
ONa KOPOTKON NO3UNLMWN — MHCTPYMEHT HEMapXXUHaNeH;

ONa ANVHHOM MO3UUMKM — UCNONb3YHTCA ANCKOHTbI KL.

HacTtpoiikn «Ucnonb3oBaTb ANCKOHTbI KL|» U «Mcnonb3oBaTb HaCTPOEHHbIE€ AUCKOHTbI »
BKJIIOYEHbI

1. KU TpaHcnmnpyet anckoHT <100% u 3apaHbl COBCTBEHHbIE ANUCKOHTbI:
€Cnmn KO3 @PUUMEHTbI CTaBKU PUCKA (Kjpng U Kspore) 3@AaHbI B HACTPOMKAX,

3(pdeKTUBHbIE ANCKOHTLI BbibMpatoTca no dopMye c ydeToM HacTponku «Onpeaendartb
3 deKkTMBHbIE ANCKOHTbLI 6€3 nepecyeTa CO6CTBEHHbIX> :

ecnun HaCTpOVIKa BbIKJTlO4EHA !
— . K
Dlong =1- (1 - Max(KLl, ﬂlong)) long

Dsnore = (1 + Max(KL; ﬂshort))Kshort -1

€C/IN HaCTpoliKa BKJIKOYEHa:
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Dlong = Max(1-(1- Ku)Klong; ﬂlong)
Dgpore = Max((1 + K]-DKShort = 1; Hshore)

ecnn KoapdnuneHTbl CTaBKN pUCKa He 3afaHbl, NCNOb3YIOTCS ANCKOHTbI KLL.

2. KU TtpaHcnupyeT anckoHT <100%, HO He 3aaaHbl COBGCTBEHHbIE ANCKOHTDI:
ecnun kKoa(pdunumMeHTbl CTaBKN pMCKa 3a4aHbl B HAaCTPOMKax W BK/KOYEHA HACTpPOKKa
«MpumMeHaTb Ko duumeHTbl ana ctaBok KLi»:

Dlong =1- (1 - Ku)Klang
Dshore = (1 + KI[)¥short —1

_ B ApYroM cny4dae — UCMoJib3YHTCA ANCKOHTbI KLI.

3. TpaHcampyemblin AUCKOHT >=100% wnnu otcyTcTtByeT (paBeH 100%), HO 3aaaHbl
cobCcTBEHHbIE ANCKOHTbBI — MCMOMb3YIOTCA COBCTBEHHbIE AUCKOHTDI;

4. TpaHcanpyemblt AUCKOHT >=100% wnnu otcyTtcTByeT (paBeH 100%), 1 He 3a4aHbl
cob6CTBEHHbIE AUCKOHTbI:

ans KOpOTKOVI no3nunMnm — MHCTPYMEHT HEMApPXMUHANEH;

ONs AIMHHOM Mo3nunm — MCNOb3YHTCA ANCKOHTbI KL.

23.2.2 BTOopo# BapumaHT (HacTpoinka «YUuTbiBaTb NPU3HAKN Map)>XUHaNIbHOCTU B
HaCTpoiKaxX AUCKOHTOB> BKJIlOUEHA)

Hacrpoﬁxu «Ucnonb3oBaTtb ANCKOHTbI KL1» n «Acnonb3oBaTb HACTPOEHHbIE€ AUCKOHTbI »

BbIKJ1IOUEHbI
1. KU TtpaHcaupyeT ANCKOHT <100% — MHCTPYMEHT HEMapXXUHaNeH;

2. TpaHcnmpyembin AUCKOHT >=100% - ncnonb3yrTcs ANCKOHTbI KL.

3. KU He TpaHcnupyeT AnckoHT (paBeH 100%) — Ans AMCKOHTOB MUCMOJIb3YETCA 3HAaYEeHMe Mo
yMon4yaHuio, pasHoe 100%.

BknrouyeHa HaCTPOﬁKa «Ucnonb3oBaTb HACTPOEHHbIE AUCKOHTbI>» U BbIKJ/IIOUYEHa

HacTpoika «Mcnonb3oBaTtb AUCKOHTHLI KL|»
1. KU TpaHcnunpyet anckoHT <100% u 3agaHbl CO6GCTBEHHbIE ANCKOHTbLI — MCMOJIb3YHTCS

Co6CTBEHHbIE AUCKOHTHI;

2. KU TpaHcaupyeT AnckoHT <100%, HO He 3aaaHbl COBCTBEHHbIE ANCKOHTbI — MHCTPYMEHT

HEeMapXXUHaNeH;

3. TpaHcaupyeMsbit gUCKoHT >=100% wmnn otcyTtcTByeT (paBeH 100%), HO 3aAaHsbl
COB6CTBEHHbIE AUCKOHTbI — UCMOJIb3YIOTCS COBCTBEHHbIE AUCKOHTDI;

4. TpaHcnaupyeMmblit gUCKOHT >=100% wmnun otcyTtcTByeT (paBeH 100%), 1 He 3aaaHbl
CO6CTBEHHbIE ANCKOHTDI:

ecnn KoaddUUNEHTbI CTaBKU pUCKa 3aflaHbl B HACTPOMKax N BK/IOYEHA HacTpoika
«MpuMeHaTb KO3 durumMeHTbl AN cTaBok KLi»:

Dlong = KII
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Dshort = (1 + KI—DKShDTt -1

_ B Apyrom ciaydyae — UCnosb3yrTca AUCKOHTbI KL.

BbikNloueHa HacTpoMka «cnosib3oBaTb HAaCTPOEHHbIE AUCKOHTbI>» U BKJIlOYEHa
«Wcnonb3oBaTb ANCKOHTbI KL »
Mcnonb3yTca ANCKOHTbI KLL.

HaCTpOﬁKM «WUcnonb3oBaTtb ANCKOHTbI KL1» n «Acnonb3oBaTb HACTPOEHHbIE AUCKOHTbI>»
BKJ/THOYE€HbI

1.

2,

KLU TpaHcnupyeT aAnckoHT <100%, 1 3aaaHbl COBCTBEHHbIE ANCKOHTbI:

_ ecnn KO3 dUUMEHTbI CTaBKN pUcKa (Kjpng U Kgpore) 3@AaHbI B HACTPOMNKaAX,

3¢ eKkTUBHbIE AUCKOHTbI BbiIBMpalTca rno popmMyne ¢ y4eToM HacTpoinkun «Onpeaenstb
3(pdheKTUBHbIE AUCKOHTbI 6€3 nepecyeTa COBCTBEHHbIX> :

ecnum HaCTpOVIKa BbIK/1KOYEHA:
K
Dlong =1-(1—Max(KIL; ﬂlong)) tong

Dspore = (1 + Max(KLL; Jgpore))short — 1
€CNn HacTpoliKa BKJOYeHa:
Diong = Max (1= (1 = Klliong) " fliong)
Dgpore = Max((1 + Klspore)Short — 1; lgpore)
B APYroMm criy4ae:
Digpng = Max (KL; leong)
Dshore = Max(KL; Asnore)
KL TpaHcanpyeT ANCcKoHT <100%, HO He 3aaaHbl COBCTBEHHbIE ANCKOHTDI:

ecnn KoapdnUMEHTbI CTaBKM pUCKa 3adaHbl B HAaCTpOMKax M BKJIlOUEHA HACTpPOMKa
«MpuMeHaTb KO3 durumMeHTbl Ana cTaBok KLi»:

Dlong =1-(1- Ku)Klong
Dshore = (1 + KIL)¥short —1

_ B Apyrom ciyvyae — UCnosb3yrTca AUCKOHTbI KL.

TpaHcnmpyembin AUCKOHT >=100% wmnu otcyTcTBYyeT (paBeH 100%), n 3aaaHbl
COBCTBEHHbIE AUCKOHTbI — UCMOJIb3YIOTCS COBCTBEHHbIE AUCKOHTDI;

TpaHcnmpyembin AUCKOHT >=100% wmnun otcyTcTByeT (paBeH 100%), n He 3a4aHbl
Co6CTBEHHbIE ANCKOHTDI:

ecnn KoapdnUMEHTbI CTaBKK pUcKa 3adaHbl B HAaCTpOMKax M BKJIlOUEHA HACTPOMKa
«MpuMeHaTb KO3 durUmMeHTbl Ana ctaBok KLi»:

Dlong = KI
Dshort = (1 + KI[)¥short — 1

_ B ApYyroM ciaydae — Ucnosb3yrTcsa AUCKOHTbI KL.
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23.3 HacTtpouka MMHMMaJIbHbIX AUCKOHTOB

B cxeMe «Mo ANCKOHTaM» KJIMEHT MOXET 3a4aBaTbh COHBCTBEHHbIE 3HAYEHUA MUHUMAJTbHbIX
AVCKOHTOB MO MHCTPYMEHTY ABYMSI Crnocobamu:

1. [lepBbili cnocob.

Beoasitcs KoapdmUMEHTbI, MO3BONSAIOLWLNE KIMEHTY KOPPEKTUPOBATb 3HA4YEeHUS 3P EKTUBHbBIX
MWHWUMasbHbIX OUCKOHTOB MO CBOEMY YCMOTPEHUIO:

«Long» — kKoppekTupyrLwmun KoadduumeHT ana AJAMHHON no3uumun. JonycTmmas
obnactb 3HaueHui: [0;1];

«Short» - koppekTUpylLWnii KO3pdOULUMEHT AN KOPOTKOM no3mumun. JonycTtumas
obnactb 3HauveHun: [0;1].

B pe3synbTaTe, popMysibl BbluMCNEHUS 3 DEKTUBHbBIX AUCKOHTOB AN ONpeAesieHUs YPOBHS
MUHUMaNbHOW Map>Xu NPUHMMAIOT Cleayowmii BUA:

MIN 1+Long
Dlong =1-(1- Dlong) 2

1+Short

Dé\;lllol\rl't =1+ Dshort) 2 —1

MapamMeTpbl MOTyT 6bITb 3aZlaHbl FNo6anbHO, @ TakKXe AN OTAENbHbIX FPYNN KAMEeHToB. Ecnu
napaMeTpbl He 3aZlaHbl, TO MO YMO/TYAHUIO ONpeaensoTcs Kak «0».

2. Bropoi cnocob.

SIBHOe ykasaHune co6CTBEHHbIX MUHMMasbHbIX AUCKOHTOB MO MHCTPYMEHTAM aHaslorMyHo
3aaHMI0 HavanbHbIX ANCKOHTOB. N1 KaXA0ro MHCTPYMEHTa MOryT 6biTb onpeaeneHsbl
MWUHUMasbHbIE ANCKOHTbI A1 OLEHKW ASIMHHOM M KOPOTKOM MO3ULNNA:

«[ min long» — MMHUManbHbIA ANCKOHT A7 ANMHHON no3uuun. Jonyctumasa obnactb
3HaueHun: [0;1];

«[ min short» — MMHUManbHbIN ANCKOHT A8 KOPOTKOW no3uvunn. ljonyctmMmas obnacrtb
3HayeHun: [0;+co].

B cooTtBeTcTBUM C [pMKa3oM, hopMysibl NS BblUMCIEHUSA 3D DEKTUBHBIX MUHUMAsbHbIX
ONCKOHTOB A9 ANIMHHbBIX N KOPOTKUX MO3ULIMA COOTBETCTBEHHO MMEIOT CleayoWmii Bua:

Diong = MIN | Dpopng; MAX (1 — /1 — Dy ong; A min long)

DYIN. = MIN(Dspore; MAX(\/1 + Dspore — 1; A min short))

3. CoBMeCcTMMOCTb CNOCO60B yKazaHMs MUHUMaNbHbIX AUCKOHTOB.

B cnydae ogHOBpEeMEHHOro Ucnonb3oBaHms 6pokepoM 060MX BaApnUaHTOB, ONMCAHHbLIX B
nyHkTax 1 n 2, onpegenerne apheKTUBHbIX MUHUMaNbHbIX AUCKOHTOB OCYLLECTBASETCS Mo
cneayrowmm npasumnam:

1+Long
Dlong = MIN(Dpong; MAX(1 — (1 = Diong) 2 ;/Aminlong))
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1+Short
Ditiore = MIN (Dspore; MAX((1 + Dgpore)” 2 — 1; Aminshort))

Takum o6pa30M, BapuaHTbl 3aAaHNA MUHUMAJIbHbIX AUCKOHTOB HE ABIATCA
B3anMoOuUCKIw4arwwmnm, B ciydae Heob6xo4ANMOCTN OHM MOryT ncnosib3oBaTtbCqa OAHOBPEMEHHO.

23.4 Y4yet ctaBku KL npu ncnosib3oBaHum ajaroputma
onpepeneHmnn 3(pPpeKTUBHbIX ANCKOHTOB

Ecnu HacTpolika «lMepecunTbiBaTh CTaBKy pucka KL B BantoTy pucKa akTUBa» BKJ/IOYEHA:

Mpu ycnoBumn, 4To BasntoTa ctaBkm pucka KU, (k) no nHctpymeHTy (i), TpP@HCAMPYEMON TOProBom
cuctemoint (ecnm KL, He TpaHCnMpyeT BanoTy ANs CTaBKW pUCKa, TO CYMTAETCSH, YTO TaKomn
BaNoOTOM aBnseTcs 6asoBas BantoTa cxeMbl MA+), oTnmM4aeTcss OT BastoTbl pucka (j):

Korga KLU, TpaHcnupyeT cTaBKy BajoThbl k B Ba/IlOTE pUCKa j U 3Ta CTaBkKa MeHble 1
(100%), To ctaBka KL| nepecuunTbiBaeTCsi B BaNtOTY j U NONy4YEHHOE 3HAYeHue
MCNO/b3YETCs B KayecTBe CTaBkn pucka KU:

. L —R d(1 1—r_Longi'k/100 .
_ ,U,J'Iﬂ CTaBKWU CHUXEHUSA LUeHbl: 1_ Ongi‘j = Roun ( W’ ),

. _ 1+r_Shorti,k/100_ .
_ Ansa cTtaBku pocTa ueHbl: r_Short,; = Round <71_T_Longk’j 7100~ 5).

Moe:

_ Round - okpyrneHue yncna no ctaHAapTHbIM MaTeMaTUYECKUM npaBuiam;

_ 1_Long;; - cTaBka pucka KL ansa cnyyasi CHUXEHMUS LieHbl i-ro MHCTpyMeHTa
B BasoTE j;

_ r_Short;; — cTaBka pucka KL ans cny4yasa pocta LEeHbl i-ro MHCTpYMEHTa
B BanoTe j.

Koraa KL, He TpaHCcnupyeT A4n4 BankoThl k CTaBKy B BanoTe j UKW Takas CTaBka paBHa
1 nnn 6onbuie:

Ons cTaBKU CHUMXXEHUS LEHbI: r_Longl.]. =1;

[Ans cTaBku pocTa UeHbl:

_ r_Short;; = 1,€CNM UCNONb3YETCA HACTPOMKA «YUMUTbIBATb NPU3HAKM
Map>XMHaNbHOCTU B HAaCTPOMKaX ANCKOHTOB>;

_ r_Short;; = 400, @CNIN HACTPOMNKa «YUNUTbIBATb NPU3HAKM MApPXMHANbLHOCTH
B HAaCTpOMKax ANCKOHTOB» He MCMOJIb3yeTCs.
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24.0rpaHnyeHms Ha ... /
KBanncpvumposaHHble UHBECTOPbI

24.1 KBanudumuyumpoBaHHblIE€ MHBECTOPbI

KBAMMPUUMPOBAHHBIE MHEECTOPE!  CAQKHEIE MHCTPYMEHTEI

Moaaeps#Ka KEAMHPULHPOEAHHEX HHEECTOPOE
MNonaepska OrpaHHYEHME ANA KEAMMPHUMPOEAHHE! KIMEHT OB [] an7 scex BUL0B AWnToE
C4MTaTE BCEX WHEECTOPOE KEANMPHUMPOSAHHEIMM

CnuMcoK, HHESCTOROE,
EOTOPbBIE HE ABNAKTCA
KE3AHPULHPOESHHEIM

K.nmeHTel

Pasgen npegHasHaveH ANns YCTaHOB/IEHUS CNUCKA KBaJ'IVIC.I)VILI,VIDOBaHHbIX KJTMEHTOB U BKJTOYEHUA
pexunma nx O6CJ'Iy>KVIBaHVIFI.

MapameTp HasHaueHMne
MNMopoaepxKa orpaHnUyeHnn ans BkJ1lO4aeT pexXxmnMm KOHTPOJIA pa3Mepa nnedva n TeKyLUX aKTUBOB
KBaﬂVId)VILI,VIpOBaHHbIX KIMEHTOB Aansd KBaJ'IVICbVIU,VIpOBaHHbIX KIMEHTOB. rlpM BKJTOHEHHOM cbnamKe

«ANs BCEX BUAOB JIMMUTOB» KOHTPOJIb OCYLLECTBNAETCS
He3aBMCMMO OT BUAA IMMUTA, NMPU BbIKJIIOYEHHOM
KOHTPOIMPYIOTCS TOMbKO onepauuun ¢ Buaom numuta T0

CumnTaTb BCEX K/TMEHTOB B cxeMe Map>XMHANbHOro KPeaMTOBaHWUS «MO MJiedy» — NpusHak
KBaIM@PULMPOBAHHbIMU TOro, YTO KOHTPOJIb pasMepa njevya v pa3Mepa TeKYLUMX aKTUBOB
6yAeT NPUMEHATBLCA KO BCEM KJ/IMEHTAM, 3@ UCK/TIOUEHUEM
NepeyYnCcieHHbIX B cnucke «Crmncok MHBECTOPOB, KOTOpbIE
He SIBNSATCA KBaIU(PULMPOBAHHbIMUS.
[ns Bcex cxeM MapXWHanbHOro KpeauToBaHus —
KBaNNdULMPOBAHHOMY MHBECTOPY AOCTYMHbI onepaunn c aobbiMnu
CNTOXHbIMU UHCTPYMEHTaMu

Cnucok nHBecTopoB, KoTopble aBNAtoTcst CNMCOK KITMEHTOB, HA KOTOPbIX HE pacnpoCTpaHATCA HaCTpOl‘;IKM

KBannduunpoBaHHbiMn / Cincok Ha 3TOW CTpaHuLe.

MHBECTOPOB, KOTOpble HE SIBNSAOTCS HasBaHuWe cnucka MeHsleTcsl B 3aBMCMMOCTW OT Hanuums dpnaxka

KBaAnN@puULMPOBaAHHbLIMK B nofie «CuntaTb BCEX MHBECTOPOB KBaJNPULMPOBAHHBIMU>»
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24.2 Cno>XHble MHCTPYMEHTbI

K EandHUMPOESHHEIE MHESCTOPE CnostHEIE WHCTYMEHTBI

K.OHTpOAE AOCTYNAE K CA0HHEIM MHETPYMEHT ar

[ McnonssosaTs GUTOEYD MACKY 009 CAOKHER SUHAHGOBSH MHCTPYMEHT O

K. AMeHTEl © AOCTYAOH K CAO#HBIM MHCTPYREHT Sk

71 Oodaewms

CNosHEIE MHCTRYMEHTEL

Knaccer
Boe knaccel

Mo cnucky

i Nodaerms
% Ynamwme

,ﬂDCTgI'IHbIE TUMEl CAOKHBM HHCTRYMEHTOE

1 Yaanme

MHCTpYrEHTEI
Brce HHCTpYMEHTEI
Mo crucky

Tunel WHCT PYMEHT OE tes OFPEHHYEHHE 807 HEEBAAMPHULMPOESHHER MHESCT OpOE

100

MapameTp

Ha3HaueHue

KOHTpOMb A0CTYyMa K CMNOXHbIM
WUHCTPYMEHTaM

Mpu3Hak NpoBepKkn AOMYCTUMOCTM Onepaumin KITMEHTOB CO C/TOXHbIMU
pnHaHcoBbIMM MHCTpyMeHTamu (COUN) no koay Tuna CAoXHOro
WHCTPYMEHTA, KOTOPbIN TPAHCINMPYETCS U3 TOProBOM CUCTEMbI UMK
3a/laH B CUCKe « », NPV BbICTaB/IEHUMN 3a5IBKU.
Mo yMonuaHuo dnaxok BbikoUeH (MPOBEPKU HET).

[Ons onepaunii 3akpbiTvs No3numnm (3a ucknuyeHnem onepaumini PENO),
a TaKxe A5 KJIMEHTOB, SABASKOWMXCS KBann@uUUMpoBaHHbIMK
MHBECTOpaMun, NpoBepKa He ocylwecTBaseTcs. [Ana onepaunii PEMNO
npoBepKa OCyLLeCcTBASETCa AN BCeX ornepaumin No TpaH3aKumm

Ha BbICTaBNeHWNE 3asBKN, HO MOATBEPXAEHME pacyeToB Mo NepBoW

W BTOPOM YacCTaM CAEIKN HAaCTPOMKON HE KOHTPONMpyeTcs.
OnpenenuTb MHBECTOpa KBaMMbULMPOBAHHBIM MOXHO C MOMOLLbIO
KOMBMHaLMM HaCTpoeK «

» N «

» WUJIN BKJTIOMEHMEM K/IMeHTa B wabnoH
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MapameTp

HasHauyeHue

«MNO orpaHN4yeHnaAmM>», B KOTOPOM BKJ/1HOUEH MPU3HAK

« ».

MpoBepKa BbIMNOJHAETCA A1 CTOM-3as8BOK HE3ABMCUMO OT 3HAUYEHWIA
HacTpoek « »

n « »

Ncnonb3oBaTb 6UTOBYIO Macky
AN CIOXHbIX PUHAHCOBbIX
WHCTPYMEHTOB

Mpu3HaKk fONONHUTENBLHOM NMPOBEPKN AOMYCTUMOCTM onepaumi
KJIMEHTOB CO CJIOXHbIMU MHCTPYMEHTaMM C MOMOLLbIO BUTOBOM Macku
(npocduns CON — cnoxHoro UHaAHCOBOIrO MHCTPYMEHTa) 13 AByX 6aunT,
3aJaHHON B 3HAa4YeHMW nneda nnu B npodwune kaneHTta («

»).
B Pabouem mMecte QUIK knneHTy yCTaHaBnuBaeTcs nneyo. Buammoe
3HayeHue njeda (KOTopoe MCNonb3yeTca ANs NPUBSA3KN KIneHTa
K WwabsioHaM No KOMUCCUK, NMedy U OrpaHUYeHnsM B napameTpe
« ») onpepenseTcs
AByMs cTapwuMn 6aritamum; 4ONYCTUMbIA AMana3oH 3HAYEeHUS:
[0;327.67]. Mpodwunnb CNOXHOro MHCTPYMEHTA onpeaensieTcs AByMs
MnagwmMm 6antamMun: Kaxabin 6UT B 3HaYEHUM MACKM COOTBETCTBYET
KOHKPETHOMY TUMY C/I0XXHOI0 MHCTPYMEHTAa, COOTBETCTBME BMTOB U
TUMOB CM. B

BAXHO!
MapameTp MOXET NCMOb30BaTbCS TObKO A/ KIIMEHTOB
C TUNOM KpeauToBaHusa «lMo gnckoHTam» u «MO+».
Hannuune KNMeHTOB C APYrMM TUMOM KpeAMTOBaHWUSA Ha
cepBepe QUIK gonyctmMmo, ecnn UM He ycTaHaB/IMBaETCS
nnaeyvo.
BkntoyeHne/BblKIlOYEHME NapaMeTpa BCTynaeT B CUy
nocne pecrtaprta cepsepa QUIK (nepesarpysku
BnbnnoTtekn pacyeta NMMUTOB HEAOCTATOYHO).
MapameTp AOCTyneH ANs pefakTupoBaHWS, eciim napameTp «
» BKJIHOYEH.
Onsa knueHToB 63 YCTaHOBEHHOrO Ha AEHEeXHOW No3uuumn nneya
napaMeTp He UCNOoJIb3yeTcs.
Mopsaok NpoBepKM A0NYCTMMOCTU Onepaunmn npu BKIKOYEHHOM
napameTpe «
» CM. B
Mopsaok onpeaeneHns 3HayeHns nneya, KOTopoe HY>XHO YCTaHOBUTb
knueHTy B Pabouem mecte QUIK, cm. B
[Mpy BKIIOYEHUN HACTPOEK
"
, BuToBas Macka CNnoXHbIX PUHAHCOBbIX
WHCTPYMEHTOB 3a4aeTcs yepes npodusb knmeHTa B nose «Macka CON»
B Pabouem mecte QUIK. lNMpun 3TOM 3a4aHHaa Macka B 3Ha4YeHWe nieva
He yunTbiBaeTcs. MNopaaok onpeaeneHns Mackun COU
CM. B
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MapameTp

HasHauyeHue

[ns nony4vyeHus pekoMeHAaunii no HacTpolike obpatmutech B Cnyxby
TexHunyeckon nogaepxkn QUIK:

KnMeHTbl ¢ JOCTYMNOM K CJIOXHbIM
WHCTPYMEHTaM

PaspeweHne onepauuin ¢ onpeneneHHbIMM TUNaMmn CroXHbIX
WHCTPYMEHTOB (Ha OCHoBaHuK kKoga n3s TC nnu cnmcka «

») KJIMEHTaM C yKa3aHHbIMU KOAaMU.
MapameTp MMeeT NpMopuUTET HaA NapaMeTpoM «

», 3aflaHHbIM B LWA6M0OHe «MO0 OrpaHNYEeHUsIM»

Koa knuneHTa

Koa knneHTa, KOTOPOMY paspeluatoTcs onepaumun. B cTpoke MoXeT 6biTb
yKa3saH TOJIbKO OAMH KOZ KneHTa.

[Ona 3apaHna nycTtoro Koda KineHTa yKaxuTe 3HavyeHne «<EMPTY>» un
BKIOUMTE hiaxkn «3asiBku 6e3 Koga knmeHTa» u «PaccuntbiBaTb
3asBkuM 6e3 koga knneHta» (CM. )

_JocTynHble TUMbI
CNOXHbIX
WHCTPYMEHTOB

Cnucok VID,EHTVICI)VIKaTOpOB TUNOB C/NTOXHbIX MHCTPYMEHTOB 4epes
3anAaTyro

CnoxXHble NHCTPYMEHTbI

TuUNbl CIOXHbBIX MHCTPYMEHTOB B pa3pe3e MHCTPYMEHTOB U K/1acCoB

Koa tvna NaeHTuduUKaTop TUNa CI0XHOIo MHCTpyMeHTa. Ko nobasnsetcs

HaXkaTueM KHOMKKN «Job6aBnTb».
MakcumanbHas anvHa — 12 CMMBOJIOB, 3HAYEHWE MOXEeT coaepXkaTb
3arnaBHble NaTUHCKKE 6yKBbl, LMMPbl U CUMBOJT «-»

_ Knaccel Koabl KnaccoB CIOXHbIX MHCTPYMEHTOB

_ Bce knaccel Bce koAbl knaccos

_ Mo cnucky Cnuncok KoAoB K/1acCoB vepes 3ansaTyto

_ WIHCTpyMeHThI Koabl MHCTPpYyMEHTOB

Bce MHCTpyMeHThI

Bce MHCTpyMeHThI Klacca

Mo cnuncky

CrNMCOK MHCTPYMEHTOB Yepes 3ansaTyto

Tunbl HCTPYMEHTOB 6e3
orpaHuyeHuii ans
HeKBanM@ULMPOBAHHbIX
WHBECTOPOB

NaeHTUPUKATOPbI TUMOB C/IOXKHbIX UHCTPYMEHTOB, A1 KOTOPbIX He
OCYLLECTB/IAETCS NPOBEpPKa Ha COOTBETCTBME KBaNNbUKaLUN KITMEHTa,
yepes 3anaTyto

I KommMeHTapuit 1. Tunbl MHCTpYMeHTOB B npodusie COU

Kaxabin 6UT B Macke M3 3HadeHus nneva (npodune CON) cooTBeTCTBYET TUMY CIIOXHOMO

WHCTPYMEHTA.

TunN CNOXHOro PUHaHCOBOIro MHCTpyMeHTa «-100» (6e3 orpaHuyeHunin) B npocdune COU

HE YUYNTbIBAETCA.
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Tun cnoXxHoro MHAHCOBOro MHCTPYMeHTa «16» B npodune COW, KoTopbiii 3aaaH B niedye,

He Y4YMTbIBAETCS, HO yYnTbiBaeTCs B 3Ha4eHMn Mackum COWN, koTopas 3agaHa B npodune
knneHTa B Pabouem mecte QUIK (HacTpoiika

Homep Twun cno)xHoro

6uTta MHCTPYMEHTa OnucaHune

1 -1 He nonapaeT noa TecTbl U3 ba3zoBOro craHgapTa , HEAOCTYNHO ANA
HEeKBaIMMPUUMPOBAHHbIX NHBECTOPOB, HE MpOoLeaLlWnX TecTupoBaHme

2 0 MNMpegHa3HayeHo ANa KBaanduULUMPOBaHHbIX MHBECTOPOB COrnacHo 39-
®3 N 3MUCCUOHHBIM AOKYMEHTaM

3 4 CTpyKTypHble obnuraummn, He NnpeaHa3HaYeHHble A5
KBaNnMUUNPOBaHHbLIX NHBECTOPOB

4 5 MHBECTMLNOHHbIE Nawn 3aKPbITbIX NaeBblX MHBECTULMOHHbLIX (POHAOB,
He NpeAHa3Ha4YeHHbIX ANa KBannduumpoBaHHbIX MHBECTOPOB

5 6 O6nuraunm poCcCUNCKUX IMUTEHTOB, KOTOPbIM HE NMPUCBOEH
KPeAUTHbIN PEUTUHT NTNO60 KpeaUTHbIN PENTUHI KOTOPbIX HUXE
YCT@HOB/IEHHOIO YPOBHS

6 7 O6nuraunm MHOCTPaHHbIX 3MUTEHTOB, 0653aTenbCTBa MO KOTOPbIM
WCMOJIHAIOTCA 3@ CYeT IpUANYECKOro Anua, Co34aHHOro
B COOTBETCTBMU C 3aKOHOAATENbCTBOM PD, He uMelowero KpeanTHbIN
PEVUTUHI UNN KPEAUTHbIN PENTUHI KOTOPOrO HMXe YCTaHOBIEHHOIO
YPOBHS

7 8 O6nuraunm co CTpyKTYPHbIM A0OXOA0M

8 9 AKLMN, HE BKIIIOYEHHbIE B KOTUPOBasibHble CANCKU

9 10 MHoCTpaHHble akuun, Tpebytolmre NpoBeaeHNs TECTUPOBaAHMUS

10 11 Cpenkn no nprnobpeTeHunto NnaeB MHOCTPaHHbIX ETF, Tpebytowme
npoBeAeHns TeCTUPOBaHMS

11 800 O6nurauum, 3anpeLleHHble K npunobpeteruto ¢ 01.10.2021 ans
WHBECTOpa, YCNELIHO npollewero TecTMpoBaHme no Tecty 8

12 12 Mawn/akumm ETF, He BKIIOYEHHbIE B KOTUPOBAJibHbIE CMUCKN, HO
AONyLEeHHble K OPraHn30BaHHbIM TOpraM npu oTCyTCTBMWU A0roBOpa
opraHusaTtopa Topros ¢ 0653aHHbIM MLOM

13 13 Ob6nurauum, KOHBEPTUPYEMbIE B UHbIE LieHHble bymaru

14 14 O6nuraunm poCCMMCKNX SMUTEHTOB, COOTBETCTBYIOLWMX TpeboBaHUIo
No YPOBHIO PENTUHIA, HO BbIMYLUEHHbIE B OPUCAMKLNN, KOTOPas He
cooTBeTCTBYET TpeboBaHuam 39-03
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Homep Twvn cno)xHoro

6urta MHCTPYMEHTa OnuncaHune

15 15 O6nuraumm MHOCTPaHHbIX SMUTEHTOB, YAOB/IETBOPSIOLMNX
TpeboBaHMIO NO YPOBHIO penTUHra, obecneuymBatoLEro puanyeckoe
JIMLLO, HO OPUCANKLUMS SMUTEHTA HE COOTBETCTBYET TpeboBaHMsAM 39-
o3

16 -999 MHdopMaumsa HeaocTynHa / HenM3BecCTHa

17 16 O6nuraunm, obecneyeHHble 3a/10roM AeHeXHbIX TpeboBaHui,

HE UMOTEYHbIE N He BbiMyLEeHHble cneL,. 06LWwecTBOM NPOEKTHOIO
dunHaHCcMpoBaHus, npuHagnexawero PO, BO6.P® nnn egnHomy
WHCTUTYTY PasBUTUS B XUNuWHoM chepe no 225-03

- «ba30BbIM CTaHAAPT 3alWMThl NpaB U UHTEPECOB (MU3NYECKUX U PUANYECKUX UL — NonydaTenen
(UHAHCOBbIX YCNYr, OKa3blBaeMblX YJIEHaMM CaMOpPEeryamMpyeMblX opraHunsaumii B chepe pmMHaHCOBOro
pbiHKa, 06beanHsaWMX 6poKepoB».

KoMmMeHTapuii 2. lMpoBepka AONYyCTUMOCTU ornepaumm

Ecnu napameTtp «Mcnonb3oBate BUTOBYO MacKy AJ1s1 CNOXHbIX (PUHAHCOBbLIX UHCTPYMEHTOB»

BK/IIOUEH, TO NPOBEPAETCA.

1. ABngeTcsa nu KAMEHT KBann@uumMpoBaHHbIM MHBECTOPOM COrlacHO HacTpolikam BbPJ1

(komMbMHauKnsa HacTpoek «

» N K

» WU KNIMEHT BKJIIOYEH B WA60H

«MO OorpaHnN4YeHnaM>», B KOTOPOM BKJ/IKOHEH MPU3HAK « >>):

[a — onepauuns paspellaeTcs;
HeT — NpoBepKa NMpoAosIKaeTcs.

2. 3ajaH i1 TUN CNOXHOro MHCTPYMEHTa B NMapaMeTpe «

»:

[a - onepauuns paspellaeTcs;
HeT - NpoBepKa NpoAoIXKaeTcs.

3. BkawoyeH nu TMN MHCTpyMeHTa B cnucok Tunos npoduna COU:

[a — NpoBepsieTCs, paspeLleHa v onepauuns ¢ TUMOM CIOXHOIMo MHCTPYMEHTa,
no 6uToBOM Macke B 3Ha4YeHun niedva (npoduno CON):

paspelleHa — onepauunsa paspellaeTcs;

He paspelueHa — ornepauus 3anpeLaeTcs.
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HET — NpOBEPAETCA AONYCTUMOCTb onepaunn no napaMeTpamMm B CieqyolWeEM nopsagke:
« >, «

>,

I KOMMeHTapMﬁ 3. OnpepeneHne 3Ha4YEHUA MJieya AN YCTAaHOBKU KJIMEHTY

1.

3HayeHMEe BUAMMOIO MJieya HYXHO YMHOXUTb Ha 100, a nony4deHHbI pesynbTaT
nepeBecTu B ABONYHYIO CUCTEMY.

. CornacHo nporgeHHbIM TectaM HyxHo onpeaenntb npoduib COU KnmeHTa Ha OCHOBAHUMK

Tabnuubl ¢ nogaepxmeaeMbiMm Tnammn npodpung COU. Hymepaumsa 6uToB HanpaBneHa
OT MNaALlero K crapwemy (0T camMoro NpaBoro K CamoMy J1IEBOMY).

. Nlony4yeHHoe Ha ware 2 3Ha4YeHMnEe HYXXHO NPUCOEANHUTb K 3HAYEHUID, NOSTYYEHHOMY

Ha ware 1, nytem cknenkn. Cnesa Hanpaso NepBbIM MAET 3HAYEeHNEe U3 wara 1, BTOpbIM —
3HayeHune 13 wara 2. 3HauyeHue 13 wara 2 AO0JIKHO COCTOATb U3 16 6uT.

. MonyyeHHoe Ha ware 3 3HaYEeHME HYXKHO NepPEBECTU B AECATUYHYIO CUCTEMY, @ 3aTEM

pasgenutb Ha 100. NMony4yeHHbI pe3ynbTaT ABNSETCS 3HAa4YEHUEM MNJieya, KOTopoe
Heo6XoAMMO 3arpy3uTb KINEHTY.

MpuMepbl:

1.

2.

ONns NpuBA3KNM KNMEHTa K wabnoHy ucnonb3yercsa naedyo 234.51, npy 3TOM K/IMEHTY
paspelleHbl onepauuu co cnegywwmmmn tunamm CoOu: 5,7,8,800,14.

Ona NpuMBSA3KKM KIMEHTa K WabfioHy Mcnonb3yeTcs nneyo 56, npy 3ToM KAMEHTY
pa3pelleHbl onepauuu co cnegywwmmmn tunamm Cou: -1,4,5,6,7,8,9,10,11,800.

Mneyo, KOTOPOE HYXHO YCTAaHOBUTb K/IMEHTY, ONpeaenseTca cneayowmM o6pasom:

Mpumep 1 Mpumep 2
Buammoe nseyo 234.51 56
LlenouncneHHoe npeacrasneHne 23451 5600
BMAMMoOro nneva (*100)
[BOWYHbI hopMaT LENOYNCIIEHHOIO 101 1011 1001 1011 10101 1110 0000
npeacTaBneHUs BUAMMOIo njaevya
PaspeweHHble TUNbl COU 5,7,8,800,14 -1,4,5,6,7,8,9,10,11,800
Mpocdune COU 0010 0100 0110 1000 0000 0111 1111 1101

KoMb1HUpoBaHHOE nie4yo B ABONYHOM 101 1011 1001 1011 0010 10101 1110 0000 0000 0111

dopmate 0100 0110 1000 1111 1101
KoMbnHupoBaHHOe nne4yo B gecatuyHoMm 1536894056 367003645
dopmarTe
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Mneuo, koTOpoe HY>XHO ycTaHOBUTb 15368940.56 3670036.45
KJINEHTY

KommeHTapui 4. 3agaHmne Mackn COU yepes npocdhunb knneHta B Pabouem mecrte
QUIK

1. CornacHo nporaeHHbIM TecTaM HYXHO onpeaenuTb npodusib COU KaMeHTa Ha OCHOBaHUMK
Tabnuubl ¢ nogaepxuBaembiMm TunamMu npodpunsg CON. Hymepauna 6MToB HanpasBsieHa
OT MNaALlero K ctapwemy (0T camMoro NpaBoro K camomy sieBomy). MNMonyums Heobxoanmoe
3HayeHue, nepeseanTe pe3ynbTaT CHavasa B ABOMYHYKO CUCTEMY, @ 3aTeM B AECATUYHYIO.
Mony4yeHHoe yncno BHecuTte B nosie «Macka COU» B Pabouem mecte QUIK.

I 3HauyeHne MaCKun MOXKeT COCTOATb u3 17 6ur.

2. Ecnv none He 3anofIHEHO, TO K/IMEHTY 3anpeLeHbl onepaunmn co BCEMU TUMAMM CIIOXHbIX
WNHCTPYMEHTOB.

MpuMep 3anosHeHns:

Ecnu knmneHTy paspelueHbl onepauun co cnegyowmmm tunamm CoU: 5, 7, 8, 800, 14,

TO B COOTBETCTBUM C NpaBuiaMmn Hymepaunm tunos COW nonyyatoTcs 3agaHHble 6UThI

Cc Homepamn 4, 6, 7, 11, 14, 1.e. B ABOMYHOM Buae 6mMToBas Macka otobpaxkaetcs 0010 0100
0110 1000, a nocne nepeBoAa B AECATUYHYIO cuCTEMY oTobpaxkaeTtcss 9320. MMeHHO 3TO
3HauyeHMe yKa3blBaeTCs B Nojie BBOAA.

25.0rpaHumyeHus Ha ... / flocTynHblie 6yMmaru

Ha sTon cTpaHuue dopmMmmnpyeTtcs 6a30BbI CMNCOK MHCTPYMEHTOB, pa3pelleHHbIX/3anpeLleHHbIX
ONa TOProBaun KnneHTaM. [Ana onpeaeneHHblX KJIMEHTOB 3Ta HaCcTpoMKa NO YMOSYaHUIO MOXET
6bITb 3aMeHeHa HANBMAYaIbHbIMW HAaCcTpoOMKaMun Ha cTpaHuue «KnuneHTbl / Komnccnsa 6pokepa»
B cekumun «PaspelwieHHble ana Toprosau 6ymarm» (cMm. ).

A TakXe Ha CTpaHuWLe HaCcTpaMBalOTCS UHTEPBasibl BpEMEHW, B Npefeniax KOTOpbIX BCEM KiMeHTaM
3anpellaeTcsa noaaBaTb 3asiBKM MO 334aHHbIM MHCTPYMEHTaM M Kjlaccam.

B HanMeHOBaHUK MHCTPYMEHTaA MOXHO UCMNOJZIb30BaTb CMMBOJI «*» Ha KoHue Ansa obo3HaveHus

BCEX MHCTPYMEHTOB Mo NpeduKcy.

HanpuMep, B 3anpeLlleHnsax Ha OTKPbITUE NO3ULMIA YKa3aHo: knacc — «TQBR», NHCTPYMEHTbI —
«LKOH, MSNG».

DTO 03HA4aeT, YTo No MHcTpyMeHTaM «LKOH, MSNG» 3anpelieHo OTKpbITME HOBbIX MO3MLUNIA, Ha
OCTasibHble UHCTPYMEHTbI KNacca 3anpeT He pacnpocTpaHseTcs.
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Moknaecaq  [No uHETpYMEHTaM

OrpaHHYEHHA NO TOPrYSMEIM HHCTRYMEHT 3M 3anpelEHHA Ha OTKPETHE NaZHUWE

Knacc TWAF_SEC Knacc LKOH, MSNG

=+% g
¥ Jotiaeure 71 Hotasute

-3 :
% Yoanme % HYganme

3anpel &HWA NS TAPFYErEIb HHETRYMEHT 3k

Crco doe
PSEQ () Bce fiymaru knacea

(®) no cricky

Crmcok cueTos

;P-E .D.DﬁaBHTb Haqa.ﬂo NepHoLa; .
% UYpamme | KoHeunepuogs | 20:00

MapameTp HasHauyeHue

Bknaaka «[llo knaccam»

OrpaHuyeHusl Mo TOpryemMbiM MHCTPYMEHTaM

Knacc HanmeHoBaHWe Knacca, B KOTOPOM AeNCTBYET orpaHmyeHune. HosblIn
Knacc pobaBnseTcs HaxaTueM KHoMkun «1o6aButb» 1 BbIGOpOM
HanMeHoBaHWA U3 cnucka. Ecnm kakon-nmbo Kacc BKAKYEH B CMUMCOK
«Knacc», To ansa Hero 6yaeT AeNCcTBOBaTb OrpaHMUYeHNE Ha CNMCOK
WHCTPYMEHTOB, pa3peLleHHbIX A1 TOProeam

Cnuncok Cnuncok naeHTMhUKaToOpOB MHCTPYMEHTOB Yepes 3ansaTyto,
WHCTPYMEHTOB pa3pelueHHbIX Ansa Toprosan. Ana o6o3HavyeHns Bcex MHCTPYMEHTOB
KNacca ykKaxure «*»

3anpelleHunst no TopryeMbiM MHCTPyMeHTaM

Knacc HanmeHoBaHWe Knacca, B KOTOPOM AeNCTBYET orpaHmMyeHune. Hosblii
Knacc nobasnseTcs HaxaTueMm KHonku «[obasutb». [pn 3TOM MOryT
6bITb BbI6paHbl BCE KACChl UIM HAMMEHOBaHWe M3 crnmncka. Ecnm kakom-
nnbo knacc Bk4YeH B cnucok «Knacc», To ansa Hero 6yaet
[encTBoBaTh OrpaHMYeHne Ha CMUCOK MHCTPYMEHTOB, 3amnpeLleHHbIX Ans
TOProBan
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MapameTp

HasHauyeHue

Cnuncok 6ymar

Cnucok 6ymar ykasaHHOro knacca

BCe 6YMaI'VI Knacca

Bce 6YMaI'VI Bbl6paHHOFO KniacCa CHUTAKTCA 3anpeleHHbIMU

no Cnncky

Crnuncok KoaoB 3anpeLeHHbIX 6YMaI', pa3n,eneHHb|17| 3anAaATbiMU

Cnuncok cyetoB

Cnuncok 3anpeLleHHbIX TOProBbIX CYETOB A1 YKAa3aHHOro knacca. Cyeta
yKa3blBaloTCA yepes 3anaTyto. Heobs3aTenbHbIM napaMeTp, No
YMOMUYaHMIO OrpaHUYeHms, 3aAaHHble B HacTpolikax «Knacc» n «Cnmcok
6yMar», pacnpoCcTpaHsOTCA Ha BCE TOProBble cyeTa

Hauano nepunoaa

Hauano nepuoaa B popmaTte <4YY4:MM> ansa ykasaHHOro knacca, B
TeyeHne KOTOpOoro 3anpeLwaeTcs nogayva 3asBOK Mo 3TOMY K/1accy u
6ymaram. Ha knaccbl u 6ymarun, HeykasaHHble B HaCTpOWKe,

OrpaHM4yeHune rno BpeMeHn He aencteyeT. Mo ymonuaHuo: «00:00»

KoHew, nepunoaa

OkoHuaHue nepuoga B popmate <4YY4:MM> ansa ykasaHHOro knacca, B
TeyeHMe KOTOPOro 3anpeLwaeTcs nogava 3asisBOK Mo 3TOMY Kaccy u
6ymaram. Ha knaccel u 6ymaru, HeykasaHHble B HacTpoike,
orpaHuyeHne rno BpeEMeHN He AeNCTBYET. YKa3aHHOEe 3HaYeHne MOXeT
6bITb MeHbLUE, YEM 3HAYEeHNe, 3aaaHHoe B none «Havano nepuoga». Mo
yMon4yaHuio: «23:59»

3anpeLeHmns Ha OTKPbITUE NMO3ULNIA

Knacc

HanMeHoBaHMe knacca, No KOTOPOMY 3anpeLlaeTcs OTKPbITUE HOBbIX
no3unuUMin, a TakXXe HapawmnsaHune (Mo MOAY/O) paHee OTKPbITbIX
no3nuun. HoBbin kKnacc obaBnaeTcs HaxaTueM KHonku «JobaBuUtb»
1 BbIBOPOM BCEX KNAacCoB UM HAaMMEHOBaHMA U3 cnucka. Ecnm knacc
BKJIIOYEH B CMWCOK, TO MO YKa3aHHbIM B HEM MHCTPyYMeHTaM byaeT
BO3MOXHO TOJ/IbKO 3aKpbITUE MO3ULMUNA.

[Ons nonb3oBaTtenen C BKAKOYEHHON HAaCTponKon «MrHopmuposaTb
OTCYTCTBME MO3MLMIA» B NpaBax No KAacCy HacTpolika UrHopupyeTcs.
[encTBne HaCTpPOMKKN pacnpocTpaHAeTCs TONbKO Ha MHCTPYMEHTbI,
TOpProBas KOTOPbIMW HE 3anpelleHa APYrMMn HacTpoMKamm

Cnuncok
WHCTPYMEHTOB

Cnuncok KoAOB MHCTPYMEHTOB yKa3aHHOro knacca. [ns o6o3HayeHums
BCEX MHCTPYMEHTOB KJlacCa YKaXXuTe B KayecTBe KoAa MHCTPYMEHTa
<ALL>. Takxe BO3MOXHO UCM0Nb30BaTb NpedunKC KoAa MHCTPyMEeHTa.
HanpvMep, MOXHO 3anpeTnTb BCE UHCTPYMEHTbI, HaunHawmecs Ha RI*

Bknaaka «[1o MHCTpyMeHTaM»

OrpaHnyeHue ToproBan OnLUUOHaMM

Ba3oBbIit akTUB

Kop 6a30B0oro aktmea, No KOTOPOMY OrpaHUYMBalOTCa onepauunm c
onuMoHamu. [lonycTnmo 3agaHme 6a30BOro akTuea no npegukcy.
Mone ob6s3aTenbHO AN 3anO/IHEHUSA
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MapameTp

HasHauyeHue

[paHunyHag nata

Oata B popmate <AO.MM.TTTT>, KkoTOpas orpaHnyYMBaeT MakCMMasabHO

NCMNOJIHEHUS LONYyCTUMYIO AaTy 3KCnupaumMm onuunoHa. lNMoaadya 3asBOK MO OMUMOHaM,
AaTa 3KCnMpauum KOTOpbIX NO3Xe 3aA4aHHOM AaTbl UM COBMAAAET C HEWH,
3anpeLyeHa.

Mone Heobsi3aTeNbHO A4S 3aMNOSIHEHUS, U €CNN He 3a4aHo,
TO OrpaHWYeHne Ha AaTy 3KCnMpauum oTCyTCTBYeT
_ MakcumaneHoe MakcuManbHoe AonMyCTMMOEe OTK/IOHEHME LEHbl CTpaika ornuMoHa oT

OTK/IOHEHMKE LeHbl nocneaHen caenkn 6a3oBoro akTmea, B NyHKTax. Mogada 3asiBOK

cTpalika Nno onuMoHaM, OTKJIOHEHME LieHbl CTpalika KOTOPbIX OT LeHbl NOC/eaHeNn

caenkun 6a3o0BOro akTMea B J'HO6y}O CTOPOHY 6onblie 3agaHHOro
MaKCuUMasnbHOro OTKJIOHEeHUS, 3anpelleHa. NMone Heobsa3aTenbHO Ans
3anoJiIHeEHUA

MUWHUManbHbIN
CpOK 10
3KCnupauunm

MUHMManbHbIA CPOK A0 3KCNMPaUMK B AHSAX. 3a4aeTcsl LesbiM
MONOXUTENbHBIM YMcnoM. MNMone HeobA3aTeNbHO AN 3arnoSIHEHUS

MakcmManbHbIN
CpOK A0
3KCnupauunm

MakcuManbHbIM CPOK A0 3KCAMpaUMK B AHAX. 3a4a€TCA LesbIM
MONIOXUTENBbHBIM YMcnoM. Mone HeobA3aTeNbHO A1 3aroJ/IHEHUS

3anpelleHHble Ans Toprosau

WNHCTPYMEHTHI

HacTpolika cnucka MHCTPYMEHTOB, 3anpeLueHHbIX KIMeHTY Ans
COBEPpLUEHNS TOProBbIX Onepaumni.

B HacTpolike yKkasbiBaeTcs Ko MHCTpyMeHTa, nnbo ero ISIN.
HacTpolika orpaHu4nBaeT CNUCOK 3anpeLleHHbIX A8 TOprosan
WHCTPYMEHTOB TO/IbKO SIBHO 3aA4aHHbIMU B HEW MHCTPYMEHTaMM n
K/laccaMu, a TakXXe HanpasieHUeM 3asaBKU. [1pn 3TOM 3anpelueHne Ha
TOProB/t0 B A@HHOW HACTPOMKe He MOXeT 6biTb NepeKkpbITO HNKAKNM
APYruM paspelweHneM, B TOM Yncie HacTpolrikaMn Ha BKaake
«Pa3pelueHns no MHCTPyMEHTaM», ONMUCaHHbIMW BbILLE.

Ecnu pna knveHTa 3agaHa xoTs 66l ogHa HacTporika ansa noboro Kkoaa
WHCTpyMeHTa B wabnoHe «Io orpaHu4yeHnsM», To BCE 3HaYEHUS
rno6anbHOM HAaCTPOMKKN ANS HEr0 HE UCMOJMb3YHTCS

NHCTpYMEHTHI Koa nHCTpyMeHTa, 3anpeLeHHoro KAMeHTy A5 NpoBeAeHUs TOProBbIX
onepaumuin. HoBbIN MHCTPYMEHT A06aBNSAETCSA HaXXaTUeM KHOMKMK
«[1o6aBnTbL» N BBOAOM KoAA MHCTPyMeHTa. [Ansa o60o3HauyeHnsa Bcex
MHCTPYMEHTOB Kflacca ykaxute <ALL>

Bce knaccol Ha Bce knaccobl Ans yKa3aHHOro MHCTPYMeEHTa

Knaccbl no cnmcky

Ha knaccel U3 cnucka Huxe. Koabl KNaccoB yKa3blBalOTCA yepes
3anATyto
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MapameTp

HasHauyeHue

HanpasneHve

HanpaBneHuve 3as8Bku, KOTOpas Ao/mkHa 6bITh 3anpelieHa ans
3a4aHHOr0 MHCTPYMeHTa B 3a4aHHOM pexunme (pexumax). BoamoxHble
3HavYeHus:
«He 3agaHo» (N0 yMon4aHuto);
«[MoKkynka» — orpaHM4YeHMe pacrnpoCcTpaHSAEeTCa Ha 3asBKU
Ha MOKYMKY;
«[pogaxka» — orpaHN4yeHne pacnpocTpaHaeTcs Ha 3asBKu
Ha npoaaxy

OrpaHuyeHns no Tuny
WHCTPYMEHTa ¥ AaTe pacuyeToB

3anpeT onepauuii B 3aBUCMMOCTM OT TUMNA MHCTPYMEHTa, HanpaBsfeHus,
CpoKa pacyeToB Mo onepaumn. cnonb3yeTcs TONbKO A5 CXEMbI
KpeauToBaHua «BanTHoe numutnposaHune» (FX)

Knaccbl

Kopa knacca wanm CnMcoK KOAOB KaccoB yepes 3anaTyto. [Ans
0603HayeHnsa BCex KNaccoB ykaxute <ALL>

TWUN UHCTPYMeHTa

Tun MHCTpyMeHTa onepauun. Bo3MoXHble 3Ha4YeHus:
«NOTSPECIFIED» (no ymonyaHuioo) — He BblibpaHo;
«SPOT» - CMNOT;

«FORWARD>» - ¢opBapa;

«SWAP>» — BantTHbI CBOM;

«TIME_DEPOSIT» - npenosur;
«CERTIFICATE_OF_DEPOSIT» - geno3ut HCO
(HecHMXaeMbIn 0CTaToK);

«PMSPOT» - CIMNOT, MeTannuyeckas napa;

«NDF» — 6ecnoctaBoYHbIf popBapa;
«FLEXFORWARD>» - cdopBapa C Npou3BOJIbHOW AaToM
pac4yeToB

HanpasneHve

HanpasneHune onepaunn. Bo3MOXHble 3Ha4YEeHUS:

«He 3apaHo» (nNo yMon4aHuio) — ntoboe HanpaB/eHUE;
«lMokynka»;

«lMpogaxa»

Cpok

CpoK pacyeToB. 3HayeHue no yMmon4yaHuto: «0» — 3anpeT onepauni c
WHCTPYMEHTaMu BbI6paHHOro TMMNa He3aBMUCUMMO OT Cpoka (MOJHbIN
3anpeT onepaunii C 4aHHbIM TUTMOM)

PaspeweHHble kogbl ISIN

Cnuncok kogos ISIN MHCTPYMEHTOB Yepes 3ansaTyto, onepauum

C KOTOpPbIMUM pa3peLleHbl. 3HaYeHne B CrMCKe Takxke MOXET 6biTb 3a4aH0
B BuAe npedukca C CMMBOJIOM «*» B hopMaTe «<npedukc>*»,
MapameTp He yuuTbiBaeTCs ANa Nofib30BaTenein ¢ BKAYEHHOM onumen
«MIrHopmMpoBaTb OTCYTCTBME MO3ULMIA» B NpaBaxX Mo Kjaccy onepaumu, a
Takxe AJ18 onepauuii Ha BaJlOTHOM U CPOYHOM PbIHKaX.

MapameTp nMeeT MeHbLUNI NPUOPUTET, YEM 3a4aHHbIN B WABNOHHbIX
HacTpolkax Ha cTpaHuue «KnueHTbl / LWabnoHbl / Mo orpaHu4yeHnsaM»
(cm. n. 16)
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MapameTp HasHauyeHue

Pa3peluaTb 3aKkpbiTUE NO3ULNIA Mpu3Hak paspelleHnst onepaumii 3aKpbITUS NO MHCTPYMEHTaM, KOAb!

ANA UHCTPYMEHTOB ISIN KoTOpbIX HE yKa3aHbl B NnapameTpe «Pa3spelweHHble koAbl ISIN».

c HegonycTuMbiMn ISIN MapameTp MMeeT MeHbLUNI MPUOpPUTET, YeM 3aaHHbI B WABNOHHbIX
HacTpoMkax Ha cTpaHuue «KnueHTtbl / LLabnoHbl / Mo orpaHn4yeHnsamM»
(cM. n. 16)

— O NPUMEHEHNN CM. KOMMeHTapMVI K

— HacTpoWKa UMeeT MeHbLUMN NPUOPUTET NO OTHOLUEHMIO K aHa/IOMMYHOM HacTpPoMKe Ha cTpaHuue
«KnueHTtbl / LWabnoHbl / Mo orpaHUYeHnsaM>»,

(***) KoMMeHTapum K napameTpy «OrpaHuuyeHue TOpPros/i1 ONMLMOHAMMU > :

1. MapamMeTp npoBepsieTCcA No3xe, 4yeM napameTpbl «OrpaHMyYeHust NO TOpryeMbiM
MHCTPYMEHTaM>» U «3anpeLwieHns no TopryeMbiM MHCTPyMeHTaM>». 3TO O3Ha4aerT,
4YTO €ecNiv TOProB/iA OrpaHUYeHa KakumM-mbo us AByx nocnegHmnx
nepeymcsieHHbIX NapaMeTpoB, TO 3asiBKa MNno OMNLMOHY OTBepraeTtcs.

2. MapamMeTp AeNCTBYEeT KakK AN KJIMEHTOB, ucnonb3yrwwmx moaynb EQMN, Tak u gana
KJIMEHTOB, He ucnonb3yrwowunx EAMN.

3. [AeicTBMe NapaMeTpa He pacnpoCcTpaHAeTca Ha:

K/IMEHTOB, Y KOTOPbIX B MpaBaxX Ha COOTBETCTBYIOLWMNA KNAacC, K KOTOPOMY OTHOCATCS
OMUMOHBbI HA OrpaHNYeHHbIN 6a30BbLIN aKTUB, BK/IIOYEH NMapameTp «MrHopmpoBaTb
OTCYTCTBME MO3NLNN>».

onepaunmn OCPOYHOro UCnoaHeHnsa onunoHoB Ha CpoyYHOM pbiHKe MB.

3adaBKU, UCNOJTHEHNE KOTOPbIX Bbl3blBA€T COKpalleHne nan nosiHoe 3akKpbiTue TEKYLLI,EVI
no3vunn No onunoHy.

26.0rpaHnyeHun Ha ... / lNo 6ymaram
Ha cyeTa

Ha paHHON cTpaHuMue HacTpamBaeTCs NpoBepKa BO3MOXHOCTM OTNPaBKN KJIMEHTOM 3as8BKU C
yKa3aHHOro TOpProBoro cyeta no KOHKpeTHon bymare.
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MapameTp HasHaueHune

PaspelleHns No MHCTpyMeHTaM HacTtpolika cnucka 6ymar, AOCTYMHbIX KIIMEHTaM ANs NOKYMNKU UK
Ha TOproBble cyeTa npoAaxu no ykasaHHOMY TOProBoMy cyeTy. Ecnum cnucok paspelueHnii
He nycT, TO
ONA yKaszaHHOro TOProBoro cyeTa 3asaBku Ha 6ymaru, He
BKJIIOUEHHbIE B AaHHbIA CNNCOK, ByAyT 3anpeLleHbl;
3as1BKU, NofaHHble C APYrMX TOProBbIX CYETOB Ha byMmaru,
BKJIIOYEHHbIE B flaHHbIN CINCOK, 6yayT 3anpeLueHsbl.
3anpeT pacnpocTpaHseTCcs TakXe Ha 3asBKM 3aKpbITUS NO3ULMNA.
HacTpolika He pacnpocTpaHsieTcs Ha KIMEHTOB CPOYHOrO pblHKA.
Korga ToproBbi CYET onepaumn ya0BIETBOPSIET HECKOJIbKMM CTPOKaM
BHYTPW HaCTPOWMKM, TO onepaums paspellaeTcs, ecim XoTs 6bl B 04HOMN
M3 3TMUX CTPOK YKasaH Ko WHCTpPyMeHTa / npeduKc Koga MHCTPYMEHTa
onepaumu.
[encTBne HacCTpoOMKN He 3aBUCUT OT /
HacTponkun «Pa3peweHHble ansa Toproenn 6ymaru (no cyetam)»

Toprosbiii cyeT Koa Toprosoro cyeta. [JonyckaeTcs ykasaHue TOpProBbiX CHETOB MO
npedguKcy, HanpuMep, MOXHO pa3peLunTb BCe TOProBble CHETa,
HauymHawwmecsa Ha LO2, ykasas B HacTpoinke LO2*

Cnucok Cnucok KoAOB MHCTPYMEHTOB Yepes 3anATyto. [JonyckaeTcs yKkasaHue
WHCTPYMEHTOB WHCTPYMEHTOB No npeduKcy, HanpmMep, MOXHO pas3peLlunTb BCe
WHCTPYMEHTbI, HaunHawwmecs Ha RI, ykasas B HacTpolike RI*

OrpaHuyeHus no MHCTpyMeHTaM  HacTpolika cnucka 6yMmar, He4oCTYMNHbIX KIIMEHTaM A/ BBOAa 3asBOK MO
Ha ToproBble cyeTa yKasaHHOMY TOProBoMy cyeTy. HacTpolika He pacnpoCcTpaHsieTcs Ha
K/IMEHTOB CPOYHOIO pbIHKA.
3anpeT pacrnpoCcTpaHAEeTCs TakXKe Ha 3asiBKM 3aKpbITUS1 NMO3ULMIA

Toprosbiii cyeT Koa Toprosoro cyeta. [JonyckaeTcs ykasaHue TOProBbiX CYETOB MO
npedguKcy, HanpuMep, MOXHO 3anpeTuTb BCe TOProBble cyeTa,
HauymHawwmecsa Ha LO2, ykasas B HacTpoike LO2*

Cnuncok CnmMcok KoaoB MHCTPYMEHTOB Yepes 3andaTyto. YkasaHue kogos ISIN

WHCTPYMEHTOB He gonyckaeTcs. [JonyckaeTcs yKasaHne KO4OB MHCTPYMEHTOB Mo
npedunKcy, HanNnpmMMep, MOXHO 3anpeTUTb BCE NMHCTPYMEHTHI,
HauynHawwmecs Ha RI, ykazaB B HacTpolike RI*

Hanpumep, B orpaHUYeHUM MO MHCTPYMEHTAM yKasaHbl:

Toprosbin cyeT — «Y01-00000F00», Cnncok MHCTpyMeHToB — «LKOH, RTKM»;
ToproBbin cyeT — «S01%», CNUCOK MHCTPYMEHTOB — «RTKM».

DTO O3Hau4aeT, uTto onepaunn rno «RTKM» 3anpelueHsbl co cyeta «Y01-00000F00» u cuyeToB
HauymHaowmxcsa Ha «S01», ¢ «LKOH» - c eanHcTBeHHOro cyeta — «Y01-00000F00». Mo gpyrum
WHCTPYMEHTaM HeT OrpaHMYEeHnIn Ha cyeTa.
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27.0rpaHunyeHus Ha ... / MMHMMaNbHbLIN
pa3Mep KJIMEHTCKUX CpeacTB

| MpoBEpATE MUHUMANEHEIR PASMER KAMEHTCKMA CREACTE

FLHUMANEHEIN PAZMED KAMEHTCKMS CPEACTE:

Kokl knverToe | 3HaueHue
E2 50

E3 4439

E4 10

Ha aton CTpaHunue HaCcTpamBa€eTCd NpoBeEPKa MMHNUMAJIbHOIO pa3Mepa (OLl,eHKM) COBCTBEHHbIX
CpeacTB K/IMEHTOB, Npu cobnogeHnmn KOTOPOro pa3pelwaeTcda coBeplieHne ToproBbix onepau,m7|.

MapameTp HasHaueHune
MpoBepsATb MUHUMATbHbLINA pa3Mep BkntoyaeTt npoBepKy MMHMMasbHO AOMNYCTUMOro pasMepa
KJIMEHTCKUX CpeacTB (oueHKKn) cobCTBEHHbIX CPEACTB KJIMEHTOB
MUWHUManbHbIA pa3Mep KIIMEHTCKUX HacTpoiika cnucka AOCTyrMHa Npu BKKOYEHHOM pexume
cpeacTs «MpoBepPSATb MMHMMaAJbHbBIN pa3sMep KIIMEHTCKUX CPeacTB»
Koabl KIMeHToB Koa knmneHTa
3HauyeHune MuWHMManbHO foNycTuMas BenYmHa Co6CTBEHHbIX CPeacTB, B

BallOTE pacyeToB
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28.0rpaHnyeHums Ha ... / O6bemM 3aaBOK

OrpaHuyeHua ofeera  [poyde orpaHuYEHMA

OrpaHHYEHKE Ha OffbER SanB0K: 100000
—

OIrpEHUYEHMA HA MAKCHMANEHEIE OFEEM SAAE0K N0 KAGCCaM
Dfroem WHCT pyragHT el
0000 (®) BCE MHETPYMEHTE

() no crveky

Banwora
RUR

K.naccel

Hauano nepyoaa
1200

K.oHey nepuoga
15.00

-

2 +
+ 3

NofSaguTe =t Yoanme |

OrpaHuyeHue Ha Otk 3aAE0K B NPOLEHT 3% OT
GPEQHEAHEEHOMD 0G0paTa

K.naco orpat DI’DaHH‘-It|r|DED.':|I'I|:| Knace ouer | MHGTRYMENTBI
(®) BoE MHCTRYMEHTE
10 () no crveky

Baszoebii nepuon;

£ >

71 Dofaeurs | 1 Ypamms

DFDGHMHEHMB MEKCHMANBHOMO ObEME SEABKM B BanaTe PACMETOE

Banora pacuetoe |Knacc

| HanpaeneHue

| M akcHManEHE 06‘bE|

TQER

7 HoGasue |

Maokyrka

10000000

% Ynanurs

[laHHas cTpaHMua npeAHasHa4vyeHa Ans orpaHUYeHUss MaKCMMaibHOro pasMepa BbICTaBISAEMOM
K/IMEHTOM 3asiBKM1, a TaK)Xe MakCMManbHOro pasMepa No3vuuun. Ecnv 3HadeHns B Nonsx He
3a/laHbl, TO NpoBepkKa Ha 06bEeM 3asiBKM M pa3Mep Mo3nLMKU HE OCYLLECTBNAETCS.

Ecnn orpaHmn4yeHune yCtaHoOBJIEHO, TO OHO pPacnpoCTpaHAETCA U Ha agpeCHble 3adBKN C KOAOM

pacyeToB «S». Komuccus 6pokepa

c o6beMa B 3asiBKe, a TaKxXe npoyne yaep>xXaHma n HauyncneHunsa

He y4uTbIBaloTCS NPU NpoBEpKe NpeBbILEHNS 3a4aHHOM0 OrpaHnYeHuns.

MapameTp

Ha3HaudyeHue

Bknaaka «OrpaHuyeHuns obbema»

OrpaHunyeHne Ha 06beM 3aABOK

Pasmep orpaHnyeHus Ha o6beM 3a8BOK BHE 3aBUCMMOCTU OT
pexuMa TOpros, BblpaXXeHHbIN B BanOTe, YKa3aHHON B nosne
«BasoTa»

BankoTa

BantoTa, B KOTOpPOI BbipaXaeTcs 06beM BbICTaBASEMON 3as8BKU
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MapameTp

HasHaueHue

OrpaHuyeHns Ha MakCUManbHbIN
o6beM 3as8BOK Mo knaccam

CoAepXUT CMNCOK MHANBUAYANbHbLIX OFPaHUYEHUIA ANS Pa3/IUYHbIX
K/1accoB.

Bce cTpoku B aHHOM HacTpolike UMEIOT paBHbIi npuopuTeT. Ecnn

BE/IMYMHA 06beMa B NPOBEPSIEMOI 3asBKe HapyLllaeT XoTs 6bl 04AHO
N3 OrpaHMUYEHUA, 3asBKa OTK/IOHAETCS

Knaccbl

Koa knacca nnm CNMcoK KOAOB KNlaccoB yepes 3andaTtyto. Ans
0603HayvYeHns BCeX KNacCcoB yKaxute <ALL>.

CnepyeT yunTbiBaTb, YTO Hanuume nobon MHAMBUAYaNbHON
HaCTPOMKM Ha KJlacC OTMEHSsIeT NPOBepPKY A4J151 3TOro Knacca obuwen
ANs BCEX K1accoB HACTponku «OrpaHnyeHne Ha o6béM 3asaBOK>». B
YaCTHOCTM, Ntobasi CTpoKa C UCMONb30BaHNEM 3HaueHnss <ALL> B
KayecTBe CNMCKa K/1acCoB OTMEHSET NPOBEPKY HACTPONKU
«OrpaHnyeHue Ha 06bEM 3as8BOK»

O6bém

Pa3Mep orpaHuMyeHust Ans 3asiBOK MO MHCTPYMEHTaM yKa3aHHOro
knacca. JljonyckaeTcsi NycToe 3Ha4yeHne - orpaHuyeHne Ha o6beMm
3asiBKM OTCYTCTBYeT

BantoTa

BantoTa, B KOTOpOIi yCTaHaBAMBAETCS pa3Mep orpaHuYveHus Ans
3aaBoK. JJonyckaeTcs nycToe 3HayeHue - orpaHuyeHune
pacCynTbIBAEeTCA B BaJIlOTE PaCyETOB. ﬂ,)‘lﬂ KOHBeEpTauuun
NCNONb3YIOTCA 3HaYeHns Kpocc-Kypcos cepsepa QUIK

MHCTpyMeHTHI

CrncoK MHCTPYMEHTOB YKa3aHHOro knacca

BCE€ MHCTPYMEHTDI

OrpaHuyeHne Ha MakcMMasbHbIli 06bEM 3asiBOK AENCTBYET Ha Bce
WMHCTPYMEHTbI Kiacca

no CnuUcCky

Cnncok KoAoB MHCTPYMEHTOB, pasAeneHHbiX 3ansaTbiMK, Ha KOTOpble
[ENCTBYET OrpaHMYEeHne Ha MakCMManbHbIi 06beM 3a8BOK.
JlonyckaeTcs nycTonm CMMCOK - 3TOT Clydan dKBMBAsSIeHTEH Bbi6opy
3HaA4YEeHNs «BCE MHCTPYMEHTbI»

Hauano nepunoaa

Bpems Hadana nepuopa, B Te4eHMe KOTOpPOro Aencreyer
OrpaHMYyeHne Ha MakCMManbHbIl 06bEM 3asBOK, B hopMmaTe
<44y:MM>

KoHel, nepnoaa

BpeMsa okoHuYaHMs nepuoaa, B TEYEHME KOTOpOro AeCTByeT
OrpaHMyeHne Ha MakcMManbHbIN 06beM 3as8BOK, B opmaTe
<4Y:MM>. [lonyckaeTcs yka3biBaTb 3Ha4Ye€HME KOHLa rnepuoja
MeHbLUee, YEM 3Ha4YeHne Havana nepuoja
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MapameTp

HasHaueHue

OrpaHunyeHne Ha 06beM 3asiBOK B
npoueHTax oT cpeaHeaAHEBHOro
obopoTa

CoaepXuT CNUCOK MHAMBUAYANbHbLIX OrPaHNYEeHM Ha 06beM 3a8BOK
B NMpoLeHTax OT cpeaHeaHEBHOro ob6beMa TOproB ANs PasfINyHbIX
KJ1acCoB.

HacTpolika pacnpocTpaHseTcs Ha BCe PbIHKW M KNAcChbl, €CNn OHU
3ajaHbl B napameTpe «Knacc orpaHuyeHmns».

CpenHenHeBHOM 060poT paccuntbiBaeTcsi cepsepom QUIK npum
CcTapTe Ha OCHOBE apXWMBHbIX AaHHbIX. BeaeHne apxvBa AHEBHbIX
ob6bemoB ToproB obecneunsaeTtcs Moaynem BeaeHus apxmeos. Ero
ncrnonb3oBaHue obs3atensHo. Ona paboTbl HACTPOMKN HEOHXOANMO
obecneunTb Hannuune B apxmee (Moaynb BeAeHUS apXMBOB)
3HayeHus napameTtpa «Ob6opoT» (valtoday).

Mpwn pacueTe cpegHeaHeBHOro obopoTa AHW C HyneBbIM 060pOTOM U
OHU, MO KOTOPbIM OTCYTCTBYIOT apXMBHbI€ AaHHbIE, HE
YUUTbIBAKOTCS.

[elicTBne AaHHOM HACTPOMKM pacnpOoCTPaHAETCS TakXe Ha 3asiBKU,
3aKpblBaKoLMe NoO3NLMIO.

Ecnn orpaHnyeHune ana KOHKpeTHOM napbl «Knacc» +
«NHCTpyMeHT» 3a4aHo B HacTponke u3 wabnoHa (cM. n. 16), To OHO
OTMEeHSIeT orpaHMyeHmne, 3agaHHOe Ha TaKylo xe napy «Knacc» +
«MHCTpyMeHT» B AaHHOM HacTpoliKe.

BazoBbIt nepuosa

KonunyecTtBo KaneHaapHbIX AHEN, AN KOTOPOro onpeaenseTcs
cpeaHeaHeBHoN 06opoT. MapameTp obs3aTeneH AN 3anosHEHUS.
Ecnn 6a308BbIM Nnepuoj He ykasaH, HaCTpolKa HeakTUBHa U He
NCMNONb3yeTCs BHE 3aBUCUMMOCTM OT YKasaHus ApyrMx napaMeTpoB

Knacc orpaHun4deHums

Cnncok Knaccos, N0 KOTOPbIM 3a4aeTcs orpaHnyeHue. Obga3atenbHO
K 3aM0JSIHEHUIO MPU YKasaHuu AaHHbIX B Apyrux ctonbuax

OrpaHunyenne, %

MpoueHT, orpaHnYMBatloWKM MakCMManbHbI 06bEM 3asBKK OT
cpeaHenHeBHoro obopoTa. NapameTp obs3aTeneH 41 3an0JHEHUS

MpepynpexaeHue, %

He ncnonb3yetcsa

Knacc oueHkun

PexuM TOpros, cpeaHefHEeBHOW 06beM MO KOTOPOMY UCMOSb3yeTcs
npv pacyeTe MakCMMasnbHO BO3MOXHOro ob6beMa 3asBku. Ecnu ans
OLEHKM 3as1BOK B onpeaesieHHOM pexume TpebyeTcs UCnosb30BaTh
060pOT B 3TOM Xe pexuMe, TO NapamMeTp He yKasblBaeTcs.

[ns KoppekTHOM paboTbl HACTPOMKU Ha cepBep AOXKHbI
TPaHCIMPOBATLCA OMUCAHUA UHCTPYMEHTOB MO PEXUMY TOPros,
COOTBETCTBYHOLLEMY KJTACCY OLEHKM

MNHCTpyMeHTHI

CnnCOoK MHCTPYMEHTOB yKa3aHHOro ksacca

BCE€ MHCTPYMEHTDI

OrpaqueHme Ha MakcuMasnbHbIn 06beEM 3a89BOK AEVICTBYET Ha BCe
MHCTPYMEHTbI KJ1aCCa
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MapameTp HasHaueHune

Mo Crucky CnucoK KoZI0B MHCTPYMEHTOB, Pas/fie/IeHHbIX 3ansaTbiMK, HA KOTOpble
OENCTBYET OrpaHNYEHME HA MaKCUMarbHbIi 06bEM 3aBOK.
[JonyckaeTcst NycToi CNMCOK - 3TOT C/lydail SKBUBaJIEHTEH Bbl6opy
3HaUYeHUs «BCE MHCTPYMEHTbI».

OrpaHuyeHne MakcMMmanbHoro obbema KoHTpo/ib MakcuMMasnbHO AOMYCTMMOro ob6bema onepaumnmn C y4eToMm
3asiBKM B BaJllOTe pacyeToB Knacca, BasoTbl pacyeToB M HanpaBieHus onepaumn. He
yunUTbIBAETCSA AN19 ONepauunini Ha CPOYHOM pbIHKE

BantoTta pacuetos BanioTa pacyeToB, AN KOTOPOW AeNCTBYeT 3anpeT
Knacc Koa knacca, Ana KOTOpOro AencTByeT orpaHnyeHune
HanpasneHwve HanpasneHne onepaunn. [nsa onepaunnt PEMNO 3agaeTtca
HanpasfeHne NepBoM YacTu. BO3MOXHble 3HaUeHMNS:
_ «[Mokynka»;
«lMpopaxa»;

«He 3agaHo»

MakcuManbHbI 06beM  MakcuManbHbIM 06beM onepauum

Bknagka «lpoyne orpaHnyeHuns»

OrpaHn4yeHne MakcMMasabHOro HacTpolika no3sonseTt 3a4aTb OrpaHUYEeHUs MakCMMasibHOro

pa3mepa nosvuunm pa3mepa no3vumMn B paspese MHCTPYMEHTOB AN AJIMHHbBIX U
KOPOTKUX MO3MLMIA, AENACTBYIOWME HA OAHOMO K/NEHTA.
OrpaHunyeHne MoxXeT 6biTb HacTpoeHo Ha ntbon akTme HoHAOBOrO,
BaJIIOTHOIO MM CPOYHOIrO pbiHKa. OrpaHnyYeHmns No CPoOYHbIM
WHCTPYMEHTaM M1 BanloTaM (Ha Koj BantoThl) 3a4al0TCH B LUTYKaX.
OrpaHndeHus no 6ymaram (BkaO4as BantoTHbIE Napbl B
WHCTPYMEHTaslbHON BantOTHOW CXeMe) 3a4al0TCs B WTYKax win B
noTax B 3aBUCUMMOCTM OT 3HA4YE€HUS HACTPOMKK «PaccumnTbiBaTb
nosuuum B noTax» B «0O6LWMX HacTpolkax bubnunotekun. Yacto 3»

(noapobHee cmM. ).
OrpaHun4yeHus B HacTpoinke no wabnoHy Ha cTpaHuue «KnueHTbl /
LLa6bnoHbl / Mo orpaHnyeHnam» (cM. ) nepeonpeaensoT

orpaHuyeHnst N3 AaHHOM HACTPOMKK, 3afaHHble Ha TOT Xe
WHCTPYMeHT. OrpaHnyeHuns Ha MHCTPYMEHTbI, NepPeYnNC/IeHHbIE B
HacTponke no wabnoHy, HO OTCYTCTBYHOLLME B AAHHOM HACTpoliKke,
OOMOMHAOT AAHHYIO HAaCTPONKY.

HacTpolika He nogaepXunBaeTcs ANs CXeM KpeanToBaHus «JIMMUT Ha
OTKpbITYt0 no3uunto» (MOIM) n «IMo nuMutam», a Takxe ans
6nHapHbIX OMLMOHOB.

OrpaHnyeHuns AaHHOM HACTPOMKM He NMPOBEPSAOTCS Npu
BbINOJIHEHMW OMNepaLnn 3aKpbITUS NO3ULNMN.

NHCTpYMEHTbI Cnuncok KoAOB MHCTPYMEHTOB Yepes 3ansTyto. MapamMeTtp
obsizaTeneH ans 3anofiHeHNs
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MapameTp

HasHaueHue

Orp. 4nnH. nos.

MakcuManbHbI 4ONYCTUMbINA pa3Mep AMHHON no3uumn. lMone
HeobsA3aTenbHO ANS 3anosiHeHUs

Orp. KOpoT. Nnos.

MakcuManbHbI 4ONYCTUMbIA pa3Mep KOpOTKOW no3uuuu. MNone
HeobsA3aTenbHO ANS 3anosiHeHUs

JInMnTbI Ha KOHTpareHToB

HacTpolika npegHa3sHaveHa 4ns onpeaeneHns napaMeTpoB
JIMMUTOB, UCMONb3YEMbIX AN OrpaHnyYeHnst o6beMOB onepaunii

C KOHTpareHTamu. Ans oupMbl KOHTpareHTa 3a4aeTcs Ko no3vumn
W BankTa, Ha AEHEXHOM MO3NUMK NO KOTOPbIM BeAeTCs JIMMUT ANns
[AHHOrO KOHTpareHTa.

Ecnn HacTpoika He 3afaHa, BbiCTaBJ/IEHME 3a8BOK Ha MOKYMKY
3anpeLeHo.

3a gononHuTenbHoOM nHdopMaumen no pabote HaCTPOMKHK
obpaTtutechk B Cnyx6by TexHnyeckon noaaepxku QUIK:

KoHTpareHT

Koa dupMbl KOHTpareHTa

Koa no3unuunmn

Koa nosuvumun KoHTpareHTta

BantoTa

BantoTa numuTta
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29.0rpaHuyeHms Ha ... / Tunbl 3aABOK

BricTaEAEHHWE afichepr-3aAB0K PaspellsHD:
(®) yrazaHHEIM KIMEHTEM
() BCeM KWEHTaM, KDOME YK 35aHHGIH

[JEBE23F, 3E529F

BEICTAENEHHE 33ABOK B AYRUWOH S3KPETHA PA3PEWEHD]
YK.3ZaHHEIM EAHEHT ar

() BB KAMEHTEM, KPOME UK.a3aHHEIM
(J48535F, 014726H

knaccel 1 HHCTPYMEHTEI, B KOTOPbRIX 4ONYCKAETCA NO0&4Ya PRIHOYHBIX S3AE0K Ha NOKYNEY

<HET KNSCCOE: HMHCTRUMEHTG!

TQED () BCE MHETPYMEHTEI Knacca
TOER Dl sy
GAZP, LKOH
% DoSaeure
1 Yganme

Ha cTpaHuue HacTpanBalTCa paspeLleHns Ha noaadvy cneaylolinx TUMNoB 3asBOoK:

Alicbepr-3asiBOK 1 3asiBOK B ayKLMOH 3aKpbITUS MO 3a4aHHOMY CMUCKY KOAOB K/IMEHTOB.
HacTpolikn pacnpocTpaHsaoTCs Ha KJIMEHTOB C NII06bIM TUMOM KpeaUTOBaHMUS! U NpoBepSItOTCS
npu NpoBepKe HOBbIX 3asBOK. MNpK NyCTOM CANCKE KOAOB KIMEHTOB NPOBepKa HAacTpoeK

He BbINOSHSETCS.

B cnyyae cpabaTtbiBaHWs 3anpeTa No 0AHOW M3 HacTpoek (popMUpPYyeTCca AMarHoCTUKa
«Onepaumn No AaHHOMY KJIMEHTCKOMY KOAY 3amnpeLleHbl».

PbIHOUHbIX 3as1BOK Ha MOKYMKY MO 3aAaHHOMY CMMCKY MHCTPYMEHTOB OMNpeaesieHHoro Kaacca.
[enctBme paHHOM HACTPOMKKN 3aBUCUT OT HACTPOMKU
cneayouwmMm obpasom:

_  Ecnn HaCTpOVIKa «PblHO4YHbIE 3a89BKWM Ha MOKYMNKY>» BKJIlOYEHa, TO:

_ANnga KnaccoB, YKa3aHHbIX B HaCTpOl‘;IKe «Knaccbl U MHCTPYMEHTbI, B KOTOPbIX A0MNYyCKaeTcs
noAgaya pPbIHOYHbLIX 3a4BOK Ha MOKYMKY>», nogaya PbIHOYHbIX 3ad9BOK Ha MOKYMNKY AOMYCKaeTcs
TOJIbKO MO UHCTPYMEHTaM, nepevyncieHHblIM AN KOHKPETHOro Knacca,

_ANnhda KnaccoB, HE YKa3aHHbIX B HaCTpOﬁKe «Knaccbl U MHCTPYMEHTbI, B KOTOPbIX AOMYyCKaeTcs

rnogada pbIHOYHbIX 3a8BOK Ha MOKYMKY», nojada pbIHOYHbIX 3a9BOK Ha MOKYMNKY AOMYyCKaeTcs
no NtoboMy MHCTPYMEHTY.
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Ecnun HacTpoiika «PbIHOYHbIE 3a8BKM Ha MOKYMKY» BbIK/IlOYEHA, TO noAayva pblHOYHbIX
3asBOK Ha MOKYMKY A0MYyCKaeTcs TOMbKO N0 MHCTPYMEHTaM, NepevymncneHHbiM ans
KOHKPETHOro Kflacca B HacTpoike «Knaccbl U MHCTPYMEHTbI, B KOTOPbIX A0OMYyCKaeTcs
noZiaya pbIHOYHbIX 3asiBOK Ha MOKYMKY>».

HacTpolika UrHopupyeTcs B CieayroLmx ciydasax:

BbicTaBrieHue 3a9BOK BO BpeMs nepuoaa 3akpbiTUs TOpFOBO[/JI ceccuum,

Mopaya 3asBOK MO KjlacCy, yKa3zaHHOMY B HacTponke «Knacchl 6e3 pacuéra u
KOHTPONS IMMUTOB>.

Mo kfaccaM M MHCTPYMEHTaM, Mo KOTOPbIM pa3pelleHa nofgadya pbIHOYHbIX 3asiBOK Ha
nokynky, cepsep QUIK pesepBupyert B none «3abnokmposaHo>» Tabnuubl TMMUTOB
no AeHbram Heobxoamnmyio cymmy (cm. )-

MapameTp Ha3HauyeHue

BbicTaBneHue aricbepr-3asBok Cnncok KoAoB K/IMEHTOB, NepeyuncieHHblX Yepes 3angaTyto, 4751 KOTOPbIX

pa3peLleHo: BbICTaB/ieHne ancbepr-3asnBok paspeweHo. JonycTuMo ncnonb3oBaHme
npeduKkca KINEeHTCKNX KoaoB. HacTporika nmeet 6osee HU3KUN
NpMoOpuTET MO CPaBHEHMIO C HACTPOMKON Ha cTpaHuue «[pyrue
napameTpbl» / «KnueHTbl, A1 KOTOPbIX 3anpeLeHo nposeaeHne
TOProBbIX onepaummn» cM.

YKa3zaHHbIM Pa3pelleHo yka3saHHbIM B CMUCKE K/IMEHTaM
KIIMEHTaM

BceMm knuneHTtaMm,  Pa3pelleHO BCeM K/IMEeHTaM, KPOME yKa3aHHbIX B CrMCKe. 3HavyeHune no
KpOMe yKa3aHHbIX YMOMYaHWIo

BbicTaBneHue 3as8BOK B ayKUMOH CnMCOK KOAOB K/IMEHTOB, MePEeYNCNEHHbIX Yepes 3ansaTyto, AN KOTOpPbIX

3aKpbITUA pa3peLleHo: BbICTaB/IEHNE 3a58BOK B ayKUNOH 3aKpbITUs paspelleHo. JonycTtnumo
ncnosib3oBaHne npeduKkca KINEHTCKNX Kogos. HacTtporika numeet 6onee
HWU3KWUWA NpUOPUTET NO CPaBHEHUIO C HAaCTPOMKON Ha cTpaHuue «[pyrue
napameTpbl» / «KAnMeHTbl, ANa KOTOPbIX 3anpeLieHo NpoBeaeHme
TOProBbIX Onepaummn» cM.

YKa3zaHHbIM Pa3spelleHo yka3saHHbIM B CMIUCKE K/TMEHTaM
KIINEeHTaM

BceM knuneHTam, Pa3zpeleHo BceM knMeHTaM, KpOMe yKa3aHHbIX B CUCKe. 3HaYeHue ro
KPpOME YKa3aHHbIX YMOJ4aHUIO

Knaccbl U MIHCTPYMEHTbI, B KOTOPbIX AOMYCKaeTCs nojada pbIHOYHbIX 3as9BOK Ha MOKYMKY

Knacc HavMeHoBaHMe Knacca, B KOTOPOM pa3pelleHa noAada pblHOYHbIX 3asBOK
Ha MoKynKy. HoBbIl knacc AobaBnseTcs HaxaTneM KHOMKKU «[JobaButb»
1 BbIBOPOM HaVMeHOBaHWUS U3 ClnCKa

MHCTpYMEHTbI Cnucok MHCTPYMEHTOB YKa3aHHOro Ksacca
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MapameTp HasHauyeHue

BCE MHCTPYMeHTbl [0 BCEM MHCTpYMEHTaM Bbi6paHHOMo Kfacca paspelleHa nojada

Knacca PbIHOYHbIX 3asiBOK Ha MOKYTKY

Mo Cnncky Cnuncok koaoB MHCTPYMEHTOB, pa3geneHHbIX 3anaTbiM1, NO KOTOPbIM

paspelleHa nogaya pblHOYHbIX 3asiBOK Ha MOKYMKY

30.0rpaHnyeHmsa Ha ... / Onepauuum PIIC,
PENO

[JaHHas cTpaHMua npegHa3HadeHa AJs HacTpoWKKM rnobanbHbIX OrpaHUYEHUA A1 KITMEHTOB
Ha onepauwun PMC n PEMO.

Onepauwu PIC, PEND Hacrpotiku PIIC,PEND no knaccar  OrpaHWYeHKA NO BaNKOTE PACYETOE

Orpaisere onepauwii PTC, PEND no kooy packeta FK.nacce PEMND © orpaHiyeHien

PaspelwéHHeie Kookl pacHEToE SanpewéHHbIE KoLkl pacHETOE ONEPELMA, B CPOK KOTOPEIX
Pazpewénteie koo 3anpewéHHeS Koas: IR (R TR RS
N N AEpHaETEnei
() Boe Koawl pacyETos () Boe konbl pacHEToE
(®) no cvcky (®) no cridcry
BOSO

g’ HofasuTs
1"5 Ypamire

OrpaHmryerua onepauwi PTIC, PENO no kogy koHTparexTa

K.nacce! ez NPOBEPKM OrPaHUYEHMIN ND KOLY KOHTPAreHTa
Pa3peLeHHEIE KOHTpareHTEl 3anpeLUEHHEIE KOHTPArEHT |
PazpewénHee kogkr: SanpewéHHEE Kogel:
() Boe KoHTpareHTHI O Boe KOHTpareHTHI anpet caen. PEMO no Hanp. nepe. vacTu W cpoky PEND
(®) no cnvcky (®) no cridcry <ITEET) ST e

LEOH () boe knacohl
(®) no cnvcky

Hanpaen. nepsoii yacTu
(® He zanamo

() Nokyrka

NofaEuTs () Npogasa

=1 Ypawme Make. cpok PEND

]
+ i

MapameTp HasHauyeHue

Bknaaka «Onepaunun PMNC, PENO»

OrpaHundeHune onepauun PINC, PEMO no koay pacyeTta
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MapameTp HasHauyeHue

Pa3spelléHHble Koabl pacyéToB HacTpolika cnmcka KoAoB pacyeToB, paspeLlleHHbIX AJ1s onepauum
PMC, PENO
BCEe KOAbl pacy€ToB PaspelueHbl BCe KOAbl pacyeTos
no Cruncky PaspelueHbl KOAbl pacyeToB, NEpeUYnC/IeHHble B CINCKE Yepes

3ansaTyto. Ucnonb3oBaHue npedurkca Koaa pacyeToB He
Jonyckaercs

3anpeLwéHHble Koabl pacyéToB HacTpoiika cnucka KoAOB pacyeToB, 3anpeLleHHbIX 479 onepaumin
PIC wn PEMO. lNpaBnna HacTponKu Te Xe, YTO U A/ pa3peLlleHHbIX
KO4O0B

OrpaHundeHus onepauuin PINC, PEMNO no koay KOHTpareHTa

PaspelueHHble KOHTpareHTbl HacTpolika cnmcka KOHTpareHToB, C KOTOPbIMWU pa3peLleHo
nposefeHune onepauunn PrC n PEMNO

Bce KoHTpareHThl Pa3pelueHbl Bce KOHTpareHTbl

Mo cnucky PaspelueHbl KOHTpareHTbl, Nepe4YncneHHble B CMCKe vyepes
3anaTyto. YkasaHue npedurkca KOHTpareHTa He AonycKaeTcs.
HacTpolika nmeeT CMbICN, TONIbKO €CN B HAaCTponKe
«3anpelleHHble KOHTpareHTbl» Bbi6paHO 3HavyeHne «Bce
KOHTpareHTbI»

3anpelleHHble KOHTpareHTbl HacTpolika cnmcka KOHTpareHToB, C KOTOPbIMW 3anpeLleHo
nposeaeHune onepaumnii PMC n PEMO. MNpaBunia HacTpokn Te xe,
UTO M ANA pa3peLlleHHbIX KOHTpareHToB

Knaccobl PEIMO ¢ orpaHnyeHnem Cnucok knaccos PEMNO c obauraumsiMn, no KotopbiM 6yaet

onepaumuin, B CPOK KOTOPbIX NonagaeT 3arnpeLlleHo BbiCTaBNeHMe 3asaB0K, ecnu B cpok PEMNO nonagaet

AaTta dukcauum cnucka aepxxatenen  aarta BbiNAaTbl KynoHa no obnuraumn. MNMpu HaxaTum Ha KHOMKY
«[106aBUTb» OTKPbIBAETCS OKHO C BbIBOPOM TMNa K1accoB A/
nobaBneHna B CNMCOK. BO3MOXHbIE 3HaUeHns:

«Bce knaccel PEMNO» - Bce knaccol PEMO 6e3

y4yacTusa ueHTpanbHoro koHtpareHta (LK);

«Bce knaccbl 6e3agpecHoro PEMO c LIK»;

«Bce knaccel agpecHoro PEMO ¢ UK»;

«Bbl6b0Op knacca n3 cnmcka»

Knaccbl 6e3 npoBepku orpaHuyeHmnini - CnMCOK KNaccoB Yepes 3ansaTyto, A1 KOTOPbIX HE MpoBepsoTCS
Nno KoAy KOHTpareHTa OrpaHMYEHUs Ha KOHTPareHToB
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MapameTp

HasHauyeHue

3anpert cgen. PEMNO no Hanp.
neps. 4yactu un cpoky PEIMO

3anpeT onepauunii ¢ onpeaeneHHbIMU MHCTPYMEHTaMMN Kak C Yy4eTOM
HanpasfneHns caenku NepBon YyacTu, Tak U € yyeToMm cpoka PEIO.
HacTpolika AeliCcTByeT TONIbKO AN K1accoB, MMeLWwmX Npu3Hak
«Knacc PEMO» n/nnn «Knacc moandpunumposaHHoro PEMNO» n/unn
«PEMNO c LUK». HacTpoika He orpaHMuYMBaeT ornepauum B pexmme
ToproB «PEIMO c UK 6e3agpecHoe», ecnn 3agaH napaMeTp «
»,

Ecnn BkAtoYeHbl HAacTporikm «MrHopmpoBaTb OTCYTCTBME NO3ULUIA>»
B NpaBax Mo Kjaccy onepaunmn uimn «

» (y4YnTbiBaeTCsa TOMIbKO B C/ly4ae nogayu
aZpecHOM 3asiBK1), TO AaHHas HAacTpOMKa He yunTbiBaeTCs

NHCTpyMeHTHI

Cnncok KoaoB MHCTPYMEHTOB, Ha KOTOpblE AENCTBYeET
orpaHuyeHune. nsa o603HayYeHns BCeX MHCTPYMEHTOB Kiacca
yKaxunte <ALL>

Cnocob 3apaHunsa

Cnocob 3agaHus KnaccoB, Ha KOTOpble ﬂ,eVICTBYET orpaHunyeHume

KlaccoB
_ Bce knaccel OrpaHunyeHne aencTByeT Ans Bcex knaccos PEMO, B KOTOpbIX
TopryeTcs 3aAaHHbI MHCTPYMEHT
Mo cnucky Cnncok KaccoB Yepes 3ansaTylo, Ha KOTopble AeNCTBYeT

orpaHunyeHune

Hanpasn. nepBoit yactu

«He 3agaHa» (No yMon4aHu);
«lMokynka»;
«lMpogaxa»

Makc. cpok PEMNO

MakcuMmanbHO aonyctuMmblii cpok PEMO (ecnu cpok caenku 6onblue
YKa3aHHOro, onepaumus 3anpelleHa), 3a4aeTcs LenbliM YUCIOoM

Bknaaka «Hactpoiikn PMNC, PEMNO no knaccam»

PaspeweHHble KOHTpareHTbl N KoAbI
pacuetoB PEIMO/PIC B pa3pe3se
Klaccos

HacTpoiika cnmMcka KOHTpPareHToB U KOAOB pacyeToB, C KOTOPbIMU
pa3pelweHo npoeeaeHue onepaumin PIMC n PEMO B BbI6paHHbIX
Kflaccax C y4eTOM HanpaBaeHus caenku u cpoka caenku PEMO.
HacTpolika uMeeT CMbIC/, TOJIbKO eC/in B HacTponke
«3anpeLléHHble KOHTpareHTbl U Koabl pacyétos PEMO/PIIC B
pa3spese KaccoB» BblbpaHoO 3HaueHne «Bce KoHTpareHTbI»
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MapameTp

HasHauyeHue

Knaccsbl

Tun KNaccos MM KNacc, B KOTOPOM AENCTBYET OrpaHUYeHume.
HoBbIl TMN knaccos (MM knacc) 4obaBNAeTcs HaxaTneM KHOMKU
«[106aBnTb» 1 BbIGOPOM HAaMMEHOBAHMS M3 CIUCKa:

«Bce knaccbl PEIMNO»;

«Bce knacchbl PMC»;

«Bce knaccol PEMNO ¢ LUK»;

«Bce knaccol PIC c UK»;

«Bbl6b0Op Knacca n3 cnmcka» — BbIbOp HaMMeHoBaHUS
Kflacca M3 Cnncka AOCTYMHbIX.

OrpaHu4yeHuns, 3agaHHble Ha TN K/1acCoOB M Ha OTAESbHbIN Kfacc,
MMELOT OAMHAKOBbIV MPUOpUTET.

MapameTp ob6s3aTeneH Ans 3anosHeHus

Koabl pacyéTtoB

CrnMCoK KOAOB pacyeToB yepes 3ansaTyto. MapameTp Heobs3aTeneH
[ANA 3anosIHeHNs

KoHTpareHThl

HacTpolika cnMcka KOHTpPareHToB, C KOTOPbIMW pa3peLleHo
nposeaeHune onepaumnii PNC n PEMNO

Bce KoHTpareHTbl

Pa3pelueHbl Bce KOHTpareHTbl

Mo cnucky

Pa3spelleHbl KOHTpareHTbl, NepeyYnCcrieHHble B CMUCKE Yepes
3anaTyto.

HanpasneHve

HanpaeneHue caenku (ana PEMNO - HanpasieHWe nepBon 4acTtu
caenku). NapameTp Heoba3aTeneH Ans 3anofiHeHUS. Bo3MOXHble
3HayeHus:

«He 3apaHo»;

«Mokynka»;

«lMpogaxa»

Makc. cpok PEMNO

MakcmnmanbHbIl cpok caenkm PEMO (ecnu cpok caenkm MeHblue
WU paBeH yKasaHHOMY, onepauunsa paspelleHa). None HegoCcTynHo
AN pefakTMpoBaHUA, eCnn CNUCOK KNaccoB NycCcT, U ANa TUMNOB
knaccoB «Bce knaccel PMC» nnn «Bce knaccel PMC ¢ LIK»

3anpeLeHHble KOHTpareHTbl U KoAbl
pacuetoB PEIMO/PIC B pa3pese
Klaccos

HacTpolika cnmcka KOHTpareHToB M KOAOB pPacyeToB, C KOTOPbIMU
3anpeweHo nposeaeHune onepauunn PIMNC u PEMO B BbIbpaHHbIX
Kfliaccax C y4eTOM HamnpasiieHnsa caenku n cpoka caenkm PEMO
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MapameTp

HasHauyeHue

Knaccsbl

Tun KNaccos MM KNacc, B KOTOPOM AENCTBYET OrpaHUYeHume.
HoBbIl TMN knaccos (MM knacc) 4obaBNAeTcs HaxaTneM KHOMKU
«[1o6aBnTb» 1 BbIGOPOM HAaMMEHOBAHMSA U3 CNUCKA:

«Bce knaccbl PEIMNO»;

«Bce knacchbl PMC»;

«Bce knaccol PEMNO c LUK»;

«Bce knaccol PIC c UK»;

«Bbl6b0Op Knacca n3 cnmcka» — BbIbOp HaMMeHoBaHUS
Kflacca M3 Cnncka AOCTYMHbIX.

OrpaHu4yeHuns, 3agaHHble Ha TUMN K1acCcoB U Ha OTAENbHbIN Kiacc,
MMELOT OAMHAKOBbIV MPUOpUTET.

MapameTp ob6s3aTeneH Ans 3anosHeHus

Koabl pacyéTtoB

CrnMCoK KOAOB pacyeToB yepes 3ansaTyto. MapameTp Heobs3aTeneH
[N 3ano/iHeHNs

KoHTpareHThl

HacTpolika cnMcka KOHTpPareHToB, C KOTOPbIMW 3arpeLleHo
nposeaeHune onepaumnii PrC n PEMNO

Bce KoHTpareHTbl

3anpeLleHbl BCe KOHTpareHTbl

Mo cnucky

3anpeLLeHbl KOHTpareHTbl, MepeUYNCIEHHbIE B CIIMCKE Yepes
3anaTyto

HanpasneHve

HanpaeneHue caenku (ana PEMNO - HanpasieHWe nepBon 4acTtu
caenku). NapameTp Heoba3aTeneH An5 3anofiHeHUS. Bo3MOXHble
3HayeHus:

«He 3apaHo»;

«Mokynka»;

«lMpogaxa»

Makc. cpok PEMNO

MakcunmanbHbI cpok caenkn PEMO (ecnu cpok caenku 6onblue
yKa3aHHOro, onepauusa 3anpeuieHa). lNone HeaoCTynHo A4
peaakTUpoBaHWUS, eCnn CNUCOK K1accoB NycCT, U ANS TUMOB KJ1acCoB
«Bce knaccbl PMC» nnu «Bce knaccel PMC ¢ UK»

Bknaaka «OrpaHu4yeHns No BasitoTe pacyeToB»

3anpeT onepaunin ¢ KOHTPareHToM Mo
BaJlloTe pacyeToB

HacTpolika cnucka KOHTpareHToB, C KOTOPbIMU 3anpeLleHo
nposeAeHWe onepaunini Ha GOHAOBOM M BaSIOTHOM pbliHKaXx B
YKa3aHHbIX K/accax C y4eTOM BasiloTbl pacyeToB U MHCTpYMeHTa
(3apaeTca B pamke «MHCTpyMeHTbI»). HacTpoika yunTbiBaeTcs
TONbKO ANS aApecHbIX onepaumin

KoHTpareHT

KOHTpareHT, C KOTOPbIM 3anpeLleHo npoBeaeHne onepaumi

BantoTa pacyeToB

BantoTa pacyeToB, Ans KOTOPOW AeNCTBYeT 3anpeTt

Knacc

Kop knacca, B KOTOPOM AeNCTBYET 3anpeT
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MapameTp HasHauyeHue

NHCTPYMEHTBI CnmncoK MHCTPYMEHTOB
Bce MHCTpYMEHTH! 3anpeT Ha nNpoBefeHue onepaunii 4eiCTBYEeT Ha BCE UHCTPYMEHTHI
Mo cnuncky CnMCOK KOAOB UHCTPYMEHTOB, pa3AesieHHbIX 3ansaTbiMK, Ha

KOTOpble AEeNCTBYET 3anpeT Ha NpoBeAeHne onepauunii.
JlonyckaeTcs NycTol CNMCOK — 3TOT Clly4Yal 3KBUBANEHTEH Bbi6opy
3HAYEHUS «BCE MHCTPYMEHTbI»

OrpaHudeHune onepaunmn PEIMO HacTpoika cnmMcka KOHTpareHToB, C KOTOPbIMW 3anpeLleHo

C KOHTpareHToM no cpoky PEMNO rnpoeefeHne onepaumin B 3aBMCMMOCTUN OT Kjlacca, BantoThl
pacyeToB onepauumn, BantoTbl HOMMHANa MHCTPYMEHTa U CpoKa
PEMO. HacTpoika yuuTbiBaeTCS TONIbKO AJ1 aAPECHbIX ornepauunmn

PEMNO
_ KoHTpareHT KoHTpareHT, C KOTOpPbIM 3anpeLleHo npoBeaeHne onepauni
_ BaniwoTa pacuetos BantoTa pacyeToB, ANa KOTOpPOW AeNCTBYeT 3anpeTt
_ BanwTa HOMMHana BantoTa HOMMHanNa MHCTpyMeHTa, AN KOTOPON AENCTBYET 3anpeTt
_ Knacc Koa knacca, B KOTOpOM AENCTBYET 3anpeTt
_ MakcmmanbHbIl CpokK MakcuMManbHO AonyctuMmblid cpok PEMO

PEMNO

— MPUOPUTET MCMOMb30BAHUS HAaCTPOEK CM. B
- NpUOpUTET, 0COBEHHOCTN U MPUMEPbI UCMOJIb30BaHUSA HaCcTPOeK CM. B

— HaCTpoOliKa MMEET MEHbLUNM MPUOPMUTET MO OTHOLLUEHMIO K @aHANIOMMYHOM HaACTPOMKe Ha CTpaHuue
«KnueHTbl / LWabnoHbl / Mo orpaHnyeHnsam»,

31.[lononHuTeNnbHbIE OrpaHN4YeHus

JononHuUTeNbHble orpaHu4yeHuns MoryT 6biTb MPOUTHOPUPOBAHbBI MOIb30BATENEM, Y KOTOPOro
BKJIOUEHO npaBo «MrHopmvpoBaHue AONOMHUTENbHbIX OrpaHudeHnii». NpaBo BKAKOYAETCS B OKHe
penakTuposaHusa nonb3osaTtens nporpamMmel QUIK Administrator (Bknagka «O6wune npasa»,
Tabnuua «KnneHTckme Mogynm»).

He pekoMmeHAayeTcs BKOYaTb NpaBo Ha MoAy/b «ArHopupoBaHue AOMOJIHUTENbHbIX
orpaHudYeHuMn>» rnobanbHO AN BCex nosib3oBatesien cucrtembl QUIK.

BO3MOXXHOCTb MTHOPUPOBAHMS AOMOSHUTENbHBIX OrPaHUYEHUA AEACTBYET ANS Clenyowmx
onepauumn:

HacTpoliku BubnmoTekn pacyeTta TMMUTOB 2908
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



BBopa 3aaBku;

BBoa agpecHom 3asBKu;

Bsoa agpecHon 3asBkn PEMO;
BupxeBas 3ameHa 3asBKM.

HaCTpOVIKM AOOMONHUTENTbHbIX orpaHquHMﬁ aHa1ormMyHbl OAHOMMEHHDbIM HaCTpOl‘;IKaM OCHOBHbIX

OorpaHu4yeHunn.

HacTpoiikn AONONTHUTENbHbIX OrpaHUYEeHNI AOCTYMHbI TOJIbKO NMPU BK/IIOYEHHOU

HacTponke «

» (O6wue napameTpbl /

O6wme HacTpoiku 6mbnnortekun. Yacrto 1).

AdononHuTenbHoOe orpaHnyYeHue OCHOBHOE OorpaHuYeHue OnucaHue
KnueHTbl / LWWabnoxbl / Mo koMuccumn, Bkagka KnueHTbl / LWabnoHbl / Mo koMnccun,
«[.0.: OrpaHu4yeHune LeH 3a9BOK» Bknaaka «OrpaHuyeHme LeH 3asBOK»
KnuenTbl / LWWabnoxbl / Mo koMuccnm, BkIagka KnueHTbl / LWabnoHbl / Mo koMnccun,
«[.0.: 3anpetbl PMNC,PENO no knaccam» Bknaaka «3anp. PIMC,PEMNO no knaccam»
KnueHTbl / LUabnoHbl / o orpaHuyeHunsm, KnueHTbl / LWabnoHbl / Mo orpaHnyeHunsm,
Bknagka «[.0.: 3anpeLieHns Nno MHCTPYMeHTaM» BKagka «3anpeLweHns no MHCTPyYMeHTam»
KnueHTbl / LUabnoHbl / o orpaHuyeHunsm, KnueHTbl / LWabnoHbl / Mo orpaHnyeHunsm,
Bknagka «[1.0.: Orp. o6bema 3as8. oT 06.» Bknaaka «Orp. obbema 3aaB. oT 06.»
KnueHTbl / LUabnoHbl / o orpaHuyeHunsm, KnueHTbl / LWabnoHbl / Mo orpaHnyeHnsm,
Bknagka «/[1.0.: 3anpeT no KOHTpareHTy m BKNaaKa «3anpeTt nNo KOHTpareHTy 1
BasIlOTE pacyeToB» BaJIlOTE pacyeToB»
KnueHTbl / LUabnoHel / Mo orpaHuyeHumsm, KnuenTbl / LabnoHel / Mo orpaHnyeHunsam,
Bknagka «[.0.: OrpaHMyeHne No KOHTpareHTy n Bkiagka «OrpaHUyYeHne No KOHTpareHTy
cpoky PEMO» n cpoky PEMO»
KnuenTbl / LUabnoHbl / Mo orpaHuyeHusm, KnueHnTbl / LabnoHel / Mo orpaHnyeHnsam,
Bknagka «[.0.: OrpaHnyeHue no ob6vemy um BkNnaaka «OrpaHuM4yeHme no obbeMy U
Ba/llOTE pacyeToB» Ba/llOTE pacyeToB»
JononHutenbHble orpaHnyenuns / LleHbl 3aaBok  OrpaHuyeHus Ha ... / LleHbl 3as8BoK
JononHuTenbHble orpaHnyenuns / JocTynHble OrpaHundeHus Ha ... / JocTtynHble 6ymaru
6ymarm
JononHuteneHble orpaHnyeHus / O6bém 3asgBok OrpaHuyeHus Ha ... / O6bEM 3aaBOK
JononHutenbHble orpaHnyeHns / Onepaumm OrpaHun4yeHnus Ha ... / Onepauwnmn PIC, PEMO
PIMC, PENO
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Ecnun npaBo «NrHopupoBaHue AOMONHUTENbHbIX OrpaHMLIeHMVI>> BKJTIOYEHO, TO NpU HapyweHnn
AOMNONHUTENBHOIO OrpaHN4YeHNA NOJIb30BATEJIO BblAAETCA COOTBETCTBYHOLWLEE NpeaynpeXaeHne,
KOTOPOE NOJZIb30BaTE/lb MOXET OTK/IOHUTb.

Mocne NrHopnpoBaHMsA OrpaHUYEHWNI OCYLLIECTB/ISIETCA NOBTOPHAs NMpPOBEpPKa OrpaHUYeHUn,
KOTOpble He BblIN HapyLleHbl. TpaH3akLUMsa NOoAaeTCsl, €C/M BCE HApPYLUEHHbIE OrpaHUYeEHNS
NPOUrHOPMPOBaHbI MW HU OAHO OrpaHUYEHME HE HapyLUEHO.

JononHuTenbHblE OrpaHNYeHnsl, KOTopble paHee 6bian HapyLWweHbl U MPONTHOPUPOBAHbI
nosib30BaTeNIEM, MOBTOPHO He npoBepsaTcs. CNUCOK y)Ke NPOUrHOPUPOBAHHbLIX OrpaHUYEHNN
ouyMLLaeTcsa Npu nepesarpyske HacTpoek bubnnotekn pacdyeta AMMUTOB U NPU U3MEHEHUN pa3Mepa
nnevya ans KamMeHTos tmna «MI».

Ecnun HapyLleHbl OCHOBHbIE OFpaHNYEHUsl, TO TpaH3aKuusa OTBEpPraeTcs, He3aBMCMMO
OT pe3y/ibTaToB NPOBEPKN AOMOJHUTENbHbIX OrpaHUYeHUi. YBEAOMNIEHMNE O HapyLIEHNM
[OMO/THUTENbHbIX OrPaHUYEHUIA B 3TOM C/lydae He BblaaeTcs.

B0O3MOXHOCTb UTHOPMPOBAHMUSA AOMO/THUTENbHbIX OrPaHNUYEHUn OTCYTCTBYET B C/IeAyHLUNX
cnyyvasx:

Ecnn npaBo «UrHopupoBaHue AOMNOHUTENbHbLIX OrPaHUYEHUN» BbIKTHOYEHO.

Ecnn no gaHHOMYy Kfaccy BKOYEHO npaBo «PaboTa ¢ noaTBepXAEHUSAMU>».

Ona TpaH3akumn, noaaHHbIX cepsepoM QUIK B pe3ynbTaTe akTMBauMm CTOM-3as8BOK.

Mpu ncnonb3oBaHum Cyb66poKepCKOn CXeMbl — AJ1 BCEX OrPaHMYEHUI BbILLECTOSLMX CYETOB.

32.CnUuckKkn Map>XuHanbHbIX 6ymar

HacTpoika cnuckoB Map>XuHanbHbIX 6yMmar Ans TMMUTOB yKaszaHHOro Bunaa. ®opMa HacTpoek
OTKpbIBAETCHA MNPpU HaxaTun Ha KHOMKY «CNUCKM MapXuHanbHbIX 6ymar» u3 pasgenos «KnueHTsbl /
HacTtpoinku “nneda”» n «Knuentbl / WWabnoHbl / Mo “nneuy”». MNMpu HaxaTum Ha KHOMKY
«COXpaHUTb 1 3aKpbITb» BCE HAaCTPOMKM COXPAHAOTCA, U (pOpMa 3aKpbiBaeTCs.

Map>kuHanbHble 6yMaru B 3afjaHHOM KJlacce

NHanBMayanbHas HacTpoika CrnMcKka MHCTPYMEHTOB, pa3peLleHHbIX A1t MapXKMHalbHbIX CAENOK.
HacTtpauBaeTtcsi no cnepytoweMy npasuny:

Bbibnpaetcsa knmeHT unun wabnoH, Ansa Kotoporo 6yaet nponsBoanTbCS HAaCTPOMKA;
BoibupaeTcs Bna nuMmuTa. Npun 3TOM BCe HACTPOMKKN pa3aena pacnpocTpaHSaoTCa Ha onepauumu,
«MNpuBsI3aHHble» K yYKasaHHOMY BUAY IMMUTA. Takas NpuBs3Ka OCYLLECTBASETCS N0 pexunmy
TOProB onepaunm n onpeaenseTcs HacTporkon «lMpueaska KNaccoB K BUAaM JIMMUTOB> ;

B cnucok knaccoB AobaBnseTcs HOBbIM KNacc;

B npaBOM OKHe 4yepe3 3anaTyl YKa3blBAaE€TCHA CMUCOK UCMOb3yEeMbIX MHCTPYMEHTOB A4
BbibpaHHOro knacca, nnmbo Bbibnpaetca 3HadeHne «Bce 6ymarun knacca».
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Knaccbl, B KOTOpbIX 3aAaHHas 6yMara Mmap>xMHasibHa

NHavBuayanbHas HAaCTpoviKa CNMCKa K/1acCoB, B KOTOPOM A/s BbIGpaHHOro MHCTPYMEHTA
paspelleHbl MapXXuUHalbHble cAeNkn. HacTpamMBaeTcsa No creayoweMy npasuny:

B cnuncok 6ymar nobasnsieTca HoBas bymara;
B npaBoM OKHe uyepe3 3ansATy YKa3blBAETCH CMUCOK K1aCCoOB, UCMOMb3YHOLWMX AaHHbIN
MHCTPYMeHT, Mnbo BbibnpaeTcs 3HaueHne «Bce knacchbi».

HacTtpoiika «Map)xuHanbHblie 6yMarm B 3ajaHHOM KJlacce>» uMmeert 6os1ee BbICOKUMN
NpUOpUTET, YUEM HACTPOMKa «Knaccbl, B KOTOpPbIX 3aAaHHaa 6yMara Map)>XuHasibHa>».

Crvckn mapsmrHanbHo Symar - A &J
| MapsuHaneHee | 0Gecnedsrume | Sanper KUDEITKHK|

HacTpofiku ana auMuToE Buga: | T0 -
TESTM I apiMHANEHEIE GYMArk B 330aHHOM KNacce K.nacckl, B KOTOPBI 330,aHHaA GyMara MapkUHansHa
TESTMO
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KoMMeHTapui K HacTpoiikaM «Map)xuHanbHblie 6yMarm B 3ajaHHOM KJlacce>
n «Knaccbl, B KOTOpbIX 3afaHHas 6yMara Map>XuMHasibHa» :

Ana ynOﬁCTBa nU3noxXxXeHunsa «MapxXunHanbHble GYMaI'VI B 3a4aHHOM Kfacce» Ha30BeM
«[Mo knaccam», a «Knaccol, B KOTOpbIX 3aaHHas 6yMara MapXuHanbHa» — «[lo 6YMaFaM>>.

1. ®dakTnuecku, B cuny 6onee BbICOKOro NMPpUOPUTETA, €CJZIN K KN1aCCy NpUMEHAETCA HaCTpOVIKa
«[lMo knaccam», TO HaCTpOVIKa «[lMo GYMaFaM» AONn4a 3TOro Kmnacca He UCMNOJIb3YyETCA.

Mpumep: HacTtpoiika «Mo 6ymaram» ang 6ymarn «LKOH» nmeet 3HavyeHune «Bce knaccobl»,
a HacTpownka «[lo knaccam» ansg knacca «BQUOTE» coaep>xut cnncok ns bymar «GAZP»
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n «SBER». Takum obpa3omM, BO BCex knaccax, kpoMe knacca «BQUOTE», 6ymara «LKOH»
ABNSETCS MapXuHanbHoM. bymMarn «GAZP» n «SBER» aBnstoTCa MapXXuHanbHbIMU TONbKO
B knacce «BQUOTE».

lMpu HacTpoiKe TakoM CxeMbl MHCTPYMeHT (B npmMmepe «LKOH») B HacTpoike «[1o knaccam»
Hago nponuceiBaTh (B cnucke «Pa3spewérHHble bymarn» gns knacca «BQUOTE») aBHO, nHaue
HacTpoMka «[lo knaccam» ans 3Toro MHCTpyMeHTa byaeT paboTaTb Kak UCKOYEHWEe

N3 HacTponkun «lMo 6ymaram».

2. Ecnun oTcyTCTBYET MHAMBMAYabHas HacTponka «[lo knaccamM», HO 3ajaHa uHaMBUAYyanbHas
HacTpomka «[lMo 6ymaram» mn rnobanbHas HacTponka «[o knaccam», To (B cuiy npmopuTteTa
HacTpoek «[o knaccam») K K/acCy MHCTPYMEHTOB B MepBYI0 ovepeab 6yAeT NpMMeHSITbCS
rnobanbHaa HacTponka «[lo knaccam». B aTOM cnyyae, AN MHCTPYMEHTOB M3 KJ1acCcoB,
nepedyncneHHblX B cnucke rnobanbHoOM HaCTPONKK, MHAMBMAYANbHAs HACTpPoOMKa
«Mo 6ymaram» ans knmeHTa He 6yaeT NCNosb30BaTbCS.

Mpumep: Mpu HacTponke MHAMBUAYANbLHOIO cnucka «lMNo 6ymMaramM» B KIMEHTCKOM wabnoHe 6e3
OAHOBpPEMEHHOM HACTPOMKN MHAMBUAYANbHOIO cnmucka «lMo knaccam» B 3TOM Xe wabioHe,
HaCTPOMKM UCKJTIOYEHUIN NMPU3HaKa MapXXMHanbHOCTM 6epyTcsa n3 rnobanbHoro cnmcka «llo
Knaccam».

PekoMeHayeTCcs HacTpamBaTb CNMCOK «[o 6yMaramM» Ha TOM Xe YPOBHE BJIOXXEHHOCTU
HaCcTpoeK, 4To K cnncok «lMo knaccam» (MCNoNb30BaThb codeTaHMe rnobasnbHbiX HACTPOEK

«lMo 6ymaram» n «lo knaccam» gns BCex nosibdopartenen, NMbo B cyyae HaCTPOMKHM
MHANBUAYaNbHOro cnucka «Mo 6yMaram» B KJIMEHTCKOM WabnoHe, 04HOBPEMEHHO HacTpanBaTb
MHAMBUMAYANbHbIA CNNUCOK «[Mo KNnaccam» B 3TOM Xe WwabnoHe).

32.1 Cnucok «06ecneyeHune»

NHaMBuAayanbHas HacTpolka CnmMcka MHCTPYMEHTOB, MPpUHMMaeMbliX B obecrneveHune y KaneHTa
N/WUn CNncKa Knaccos, NpUHUMaKOLWNX BbiIBpaHHbIN MHCTPYMEHT B obecneyveHune. HacTpaneaeTcs
Nno TeM Xe npasuaaM, YTo 1 nNpeabiayLmnin CNUCoK.

[ns KNWEHTOB C TUMOM KPeAUTOBaHUS «MN0 ANCKOHTaM» MHCTPYMEHTbI U3 crnncka «ObecnedeHne»
YUUTbIBAKOTCS HAaCTPOMKON «3anpeT MapXXWHasbHbIX NOKYNOK» (CM. , ).

32.2 CNUCOoK «3anpeTt KOPOTKUX>

NHaMBMAyanbHas HacTpolka CrmMcka MHCTPYMEHTOB, MO KOTOPbIM AaHHOMY KJIMEHTY 3anpeLeHo
€034aBaTb KOPOTKME MO3MLNKN MO LEHHbIM 6yMaraM M onuMOHHbIM KOHTPaKTaM W/Wam crnvcka
K/1accoB, B KOTOPbIX AN1st BbIGPAHHOr0 MHCTPYMEHTa YCTaHOBMIEH 3anpeT KOPOTKMX NMO3ULMIA.
MpaBWia HAaCTPOMKK Te Xe.

MapameTp HasHaueHune

Bymaru, 3anpeLlleHHble 4518 OTKPbITUS KOPOTKMX — HacTpolika cnvcka MHCTPYMEHTOB, MO KOTOPbIM
no3uumMii B 3alaHHOM Knacce 3anpeLleHo co3aHne KOPOTKUX MO3nLmii
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Knacc

Bbibop knacca MHCTPYMEHTOB, MO KOTOPOMY 3arnpeLleHo
co3aHne KOPOTKMX NO3nuui

Bce 6ymaru knacca

3anpeT pacnpoCTpaHAETCA Ha BCe MHCTPYMEHTHI KJlacca

Mo cnuncky

3anpeT pacnpoCcTpaHAETCA Ha UHCTPYMEHTbI U3 ClKUCKa
BHM3Y. KoAbl MHCTPYMEHTOB YyKa3blBalOTCA Yepes
3anaTyto

Knacchbl, B KOTOPbIX 3anpeLeHo OTKpbIBaTb
KOPOTKME MO3MLUMM MO 3aAaHHol ByMare

HacTpolika cnmcka KiaccoB, Mo KOTOPbIM 3anpeLeHo
Co3aHne KOPOTKMX NO3ULNIA

NHCTpYMeEHTHI Bbi6op MHCTpyMeHTa, N0 KOTOPOMY 3arnpeLleHo
Co3aHne KOPOTKMX NO3ULNIA
Bce knacchl 3anpeT pacnpocTpaHsieTcs Ha BCe Knacchbl
Mo cnucky 3anpeT pacnpocTpaHseTcs Ha Kaccbl U3 CMUCKA BHU3Y.
Koabl KNaccoB yKasblBalOTCS Yepes 3ansTyto
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