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1. Obwme cBepgeHusn

1.1 HazHaueHue

Bbunbnnorteka pacuera nMMunToB (gasnee BPJ1) aBnaertcs coctaBHoOM yacTbio cepsepa QUIK

N NnpegHa3sHadeHa ANns BeAeHMs NO3ULKMA 1 ydyeTa onepaunii B peasibHOM BPEMEHMU, a Takxe ans
BbINMOIHEHWUS Npe-Tpen KOHTPOS 3as9BOK C MPOBEPKOM NOKynaTeNbHON CNOCOO6HOCTM M 3a4aHHbIX
OorpaHu4yeHunn.

1.2 NMoarotoBkKa K pabote

Ons kaxaoh hupMbl MOXHO 3a4aTb OTAENbHY KOHDUrypaunto BPJ1. Takxke HeCKonbkKo
KoHpurypaumii BPJ1 moxeT noTpeboBaTbCs B Criydae, Koraa ogHa pupMa ncnonb3lyetcs Ans
paboTbl C HECKOJIbKMMM TOProBbIMM MoLWaaKaMm.

Ona nogknoueHns koHdurypaumm BPJ1 k cepeepy QUIK HeobxoanmMo Ao 3anycka CUCTEMbI
B ¢hanne quik.ini B AMpeKTOpuN, B KOTOPOM YCTaHOBMIEH cepBep, B cekuuto [dealer-library]
[06aBUTb CTPOKM BMAA:

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

Moe:

«FirmID» - naeHTndmnkaTop Ansepa B TOProBon CUCTEME;

«path-to-dealer-library-config» — noAHbIA MNM OTHOCUTENLHBIN NYTb A0 ini-danna
C HacTpovikamu BPJI.

Hanpumep, naeHtTudmnkaTop annepa B TOproBon cucteme poHA0BOro pbiHka MOCKOBCKOW Bupxu
FirmID nmeet Bua «NC<5-3HauHbIt k04>00000». MNpu 3TOoM nepBas 6ykBa o3Ha4vaeT
NMPUHAANEXHOCTb K permoHanbHon naowaake («N» — HoBocnbupck, «M» — MockBa u T.n.).

B kaxaoM KOHpUrypaunuoHHOM danse c pacllMpeHUeM .ini nexaT HacTpolku BPJ1. [ns pa3Hbix
FirmID MOXHO ncnonb3oBaTb OAMH M TOT Xe daia HacTpoek.

Mocne NoAK/OYEHUS OMMCaHHbLIM Bbile CNoco6oM Npu oYepeaHOM cTapTe cepBepa Heo6XxoANMO
NPOKOHTPOIMPOBaTb KOPPEKTHOCTb NMoaKAtoueHus. g 3Toro Heo6xoamMmo y6eanTbes,

yTo B haine «events.log» nocne 3anycka cepeepa AN Kaxaoro sksemnnapa BPJT nosBunach
CTpoKa BuAaa:

Dealer library module "D:\QUIK1l\Server\DealLibTempModules\fda3eded-64ab-470b-99%e6-
bda74e635fa6.dll" with interface version 90200 loaded at address 0x0000000000400000.
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B cnydae HeygaudHol 3arpy3km B TOM Xe danne éyaert cogepxaTtbcsa coobueHmne o6 ownbke,
Hanpumep:

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

version is not supported""

n cepsep QUIK ocTtaHOBUT npoLecc 3anycka.

1.3 Oco6eHHOCTM MHTEpcdhenca

YnpaBneHue HacTporikamn bubnmotekn pacueta numutos (BPJT) ocyluecTBnsieTcs Yepes nyHKT
meHio CepBep QUIK / Bubnmortekm pacuera nuMmutoB nporpamMmbl QUIK Administrator. Mpwu
BbI6Ope MyHKTa MEHI0O OTKPbIBAETCS OKHO «BbubnnoTekn pacyeta NTMMUTOB» CO CMUCKOM 6MbnnoTek
C UMEHaMM, COOTBETCTBYOLWNMN naeHTudmnkKaTopam guiepa B Toproson cucreme (FirmiID),
3aflaHHbIM B cekumnn [dealer-library] danna quik.ini. Ecnn B HacTpolikax cepBepa QUIK 3agaH
TONIbKO OAMH UAEHTUPUKATOP, TO CNMCOK He oTobpaaeTcs. 19 HaCTPOMKM KOHTPONS TOProBbIX
onepauui Bblbepnte 6MBGNMOTEKY N HAXMUTE KHONKY «OTKpbITb». A9 NpocMOTpa HacTpoek 6e3
BO3MOXXHOCTW peAakTUPOBAHUS HaXMUTe KHOMKY «OTKPbITb ANs UTEHUS».

NHTepdelic HacTpoek 6MbnnoTekn pasaeneH Ha CTpaHWULbl, MepeKItYeHne Mexay KOTopbiMu
OCYLLECTBISIeTCS B OKHE cneBa. Kaxaas cTpaHuua oTMeyeHa 3HauKkoM ¥ . Ecnm 3nHauok ¥
NnepeyepKHyT, TO oTobpaxeHne HaCTPOeK Ha 3TOW CTpaHMLUE OTK/IIOYEHO Ha cTpaHuue «0bwme
napameTpbl». B npaBon 4acTu akpaHa oTobpaXkatoTcs NnapaMeTpbl HACTPOMKU KaXAO0W CTPpaHULbI.
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lMone, pacnonoXxXeHHoe Haja CMUCKOM CTpaHwuy, nNpeaHasHavyeHo AN NepeksiioyeHns Mexay
ebubnmnoTekamn.

[ns BbixoAa U3 okHa «PegakTnpoBaHMe HAacTpoeK ANNEPCKON BUBNMOTEKMN» C COXPAaHEHMEM
N3MEHEHWI HAXXMUTE KHOMKY «[pUHSTb» B JIEBOM HUXHEM Yrfy OKHa. [na Bbixoaa 6e3
COXpaHeHUs HaxMuTe «OTMEHUTbL>.

2. lMepes3arpy3ka HacTtpoek Yepe3 QMonitor

Onsa nepesarpys3ku HacTpoek bubnunotekun pacyeta TMMUTOB MCMNONb3YIOTCA Cneaylwme KoMaHabl
QMonitor:

Actions / Reload dealer library - nepesarpyska Bcex HacTpoek bubnmnotekun pacueta
UMUTOB.

Actions / Reload dealer library softly - «msarkas» nepesarpy3ska orpaHM4eHHOro crmcka
HacTpoek bnbnunoTtekn pacyeta TMMUTOB, NPU KOTOPOM M3MEHEHMNS HAaCTPOEeK He paccCbhlatoTcs
Ha pabouune Mecta nonb3osBaTenen QUIK, yTo No3BonseT yMeHblWUTb 06bEM OTNpaBAsieMblX
OaHHbIX U CHM3UTbL 3arpy3ky cepsepa QUIK.

Mepe3arpyxatoTcs cnenytowme HaCTPOMKKU:
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«Pa3pelnTb MEHEMXEPY 3aKPbITUE MO3ULININ>;

«ToproBble CYeTa, 3anpeLeHHble AN KIMEHTCKUX onepaunii;
«WNHCTPYMEHTbI C OrpaHMYeHneM Aonu B obecnevyeHmum»;
«OrpaHuyeHne Toproeauv onumMoHamm»;

«KJIMEHTbI C AOCTYMOM K C/IOXHbIM MHCTPYMEHTaM>»;
«CnOXHbl€ MHCTPYMEHTbI»;

«KOHTpONb A0CTYNa K C/I0XHbIM UHCTPYMEHTaM»;

MHBECTOPOB, KOTOPbIE HE ABNAIOTCA KBaJ'IMCbMLI,MDOBaHHbIMM»;

Mo orpaHn4yeHnsM).

3. O6bwme napameTpbl

«KNIMEeHTbI, AN KOTOPbIX 3anpeLweHo NpoBeAeHNE TOProBbIX onepaunins;

«Mcnonb3oBaTb 6GUTOBYIO MACKy ANS CNOXHbIX (PMHAHCOBbLIX MHCTPYMEHTOB> ;

«Crnncok MHBECTOPOB, KOTOpPble ABASIOTCS KBaJ'IMq)MLI,MpOBaHHbIMM» / «Cnuncok

HacTtpoiku wabnoHoB «o orpaHndyeHnsam» (cTtpaHmua KnmeHtol / LabnoHsl /

CtpaHuua «06wue napaMeTpbl» yrnpaBnasieT 06wmmMm HacTpoikamm 6ubnmorekn, Kotopbie
PacrnpoCTPaHSOTCS Ha OCTasibHble HACTPOMKM Ha APYIMX CTpaHULAX KaK «MNo YMOJIYaHUIo»

nonpegenarT AOCTYNMHOCTb paClLUMUPEHHbIX NapaMeETPOB ANd peAaKTUPOBaAHUA.

3.1 O6bwme HacTpouku 6ubnuorekn. Yacro 1

O6Lwue HacTpolKK pa3aenenbl Ha Bkaagkm «4HacTtb 1» ... «HacTtb 5». 3HaueHusa napamMeTpoB

npueeaeHbl B Tabnuue.

OfWHe HACTPORKK GHOAMOTEKH
Hacte 1 Yacre 2 Yacte 3 Yacte 4 Yacte 5§

3afEkH Be3 KO4a KAHEHTS
[[] PaccuuTeiBaTh saqBkM Ges Koga KMeHTa
[ NpoeepaTs orpaHMueH4a Ha NONES0BATE NEH
MpoBEpATE OrPAHMMEHMA Ha KAMEHTOE
[ NpoeepATs A0N0AHMTEABHEIE OrPaHUHEHIA
[ K AWeHT BMauT Nosuwmmg duprie!
[J MenonezoeaTe wKany KoMHocHM
C NEPECYETOM HA MPaHHLE

OKPYrAATE KOMUCCHIO C Y4ETOM 060poTa
[EpECUMTEIBATE CASNKM LA HCNOAHEHWS
[] 3amexm neproga sakpemus
HenonbsoBaTe Korddccun TC
MrHOpYpOBETE AMCKOHT. KO3 dd. B YPOBHE MapHM
He yuuTeIEaTE 40N, 0GAS. NPW PACYETE YP. Map#U
[ He ywmeieats HEI npu npogaske ofaurawmi
[ Ywireieate & ofiecn. MHCTP. B85 UEHB! SakpBTUa
[ Orofipasars koMUCCHID Ha caenkax

OTo0pasaTe CYMaPHYRD KOMMOCHD Gpokepa u TC
[ MenonbsoBaT NpOGUM KAMEHTCRIE HACTPOEK
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MapameTp

3HaueHune
HasHauyeHue no yMoJi4aHuIo

3aaBKK 6e3 Koaa KIINEHTA

OnpepenseT BO3MOXHOCTb MpueMa 3asBOK C MyCTbIM KOAOM BkntoueH
KnneHTa. Ecnu npusHak OTKOYEH, TO 3as8BkK 6e3 yKkasaHus

KoJa K/IMEHTa OTBEpPrartTCs CEpBEPOM, HE3ABMCMMO

OT NOJIHOMOYUMI MONb30BaTeNS, KOTOPbIA BBEN TaKyo

3aaBKy. [Ana aToro dnaxok «lpoBepaTb orpaHNyeHus

Ha nosib3oBaTenen» AoMKEH 6bITb BKAOYEH

PaccuuTtbiBaTh 3a9BKK 6e3
Koda KIneHTa

BkntovaeTt 06paboTky 3as9BOK C MYCTbIM KOAOM KJIMEHTA BbikntoueH
no TeM Xe npaBuiaM, Kak A5 3asBOK C YKa3aHHbIM KOAOM

KnneHTa. Ecnv npusHak BKJIOYEH, TO MO TakMM 3asiBKaM
paccuYnTbIBAOTCA IMMUTLI, BbIMNOSIHAETCH NMpoBepKa

noKynaTeslbHOM CNOCOBHOCTU U NPOYMX OFrpaHUYEHUN

MpoBepATb OrpaHNyeHmns
Ha nosib3oBaTesnen

OnpepensieT oCyLeCTB/IEHNE NMPOBEPKN AOMOHUTENbHbIX BbikntoueH
OorpaHuyeHuin ans nonb3oBaTeneu, 3agaHHbIX Ha CTpaHuue
«Monb3oBaTtenn». OTKNOYEHUE JaHHOIrO NapamMeTpa Aenaet
HEBO3MOXHbIM peaakTUpoBaHUE CTpaHulbl «Monb3oBaTenm»

M NOAYNHEHHbIX €l CTpaHuL

MpoBepaTb OrpaHNYeHUs
Ha KJINEHTOB

OnpepensieT oCcyLecTB/IEHME NPOBEPKN LOMOSHUTENbHbIX BbikntoueH
OrpaHUYeHuUn Ans KINEHTOB, 3aAaHHbIX Ha CTpaHuue

«KnueHTbl». OTK/IIOUYEHWE AaHHOro napamMeTpa U napaMmeTpa
«Mcnonb3oBaTh WKaay KOMUCCUU» AeNaeT HEBO3MOXHbIM
peaakTupoBaHue cTpaHuubl «KIMeHTbI» U NOAYMHEHHbIX et

cTpaHuy,
MposepaTb BkntoyaeT nposepKy AOMOMHUTENbHbLIX OrpaHUyYeHni BbikntoueH
AOMOJSIHUTESIbHbIE (c™. ).

orpaHuyeHus

Ecnu HacTpoiika BbIK/OYEHA, TO NPOBEPKA AOMOJIHUTENbHbIX
OrpaHNYeHnin He NPOU3BOANTCS, HE3ABMCMMO OT COCTOAHUS
[PYrMx HacTpoeK NporpamMmsi

KnneHT BUAMUT NO3MLNK
burpmbl

OnpeaensieT, MOXET NN KINEHT hUPMbl BUAETL NO3MLINK BbikntoueH
dunpmMbl No 6ymaraM 1 AeHbram

Ucnonb3oBaTtb wkany
KOMUCCHn

BknoyaeT MmexaHu3M pacdeTa kommuccum 6pokepa BbikntoyeH
C UCMOMb30BaHMEM LWKasbl. N9 MCNONb30BaHMS WKanb
npu pacyeTte 6poKkepcKo KOMUCCUN HEOHBXOAMMO BK/IOUNTL
NMpM3HaK N HAaCTpOUTb NapaMeTpbl B CEKLUU
, B KOTOpOW cneayet
yKa3aTb NPOLEHTbI KOMUCCUWN AN BCEX KIIMEHTOB
Nno yMOMYaHM1IO ANA COOTBETCTBYIOLWEro AHeBHOro obopoTa

C

nepecyeTom
Ha rpaHuue

BkntoyaeT nepepacyeT 3HaYEHNA KOMUCCUM NpU nepexoae BbikntoueH
rpaHuUbl MeXay pa3/iIM4HbiIMU NMPOLEHTHBIMU CTaBKaMu .

Ecnun npusHak BK/OYEH, TO OAHO 3Ha4YeHue KoOMUccuu
GEPETCH CO BCero gHeBHOro 060p0Ta. 3HaueHue npoueHTa
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MapameTp

HasHauyeHue

3HauyeHune
no yMOJI4aHUIo

KOMUCCUM onpeanendeTca ncxoaqa n3 gHEBHOro 060p0Ta
K/IMEHTa W LWKaabl KOMUCCUN. ECNM NPpU3HAK BbIK/IKOYEH,
TO Ha KaXAo0M y4acCTKe WKaJibl KOMUCCUN B3NMaETCA cBOM
NPOLEHT KOMUCCUA

_ OKpyrnsaTb  BkaloyaeT KOppeKTHbIN pacyeT KOMUCCUM B CNy4dasX CAENOK BbikatoueH
KOMUCCUIO C Manoro obbema u npu 4acTUYHOM UCMOSIHEHUM 3aBKU
yyeTom HEeCKOJIbKMMW caenikamMm MeHblero obbema. Ecnn npmsHak
obopoTa BKJIIOUEH, KOMUCccua Bpokepa Mo WKane oKpyrnsercs
Ha CyMMapHbIl TOProBbi 06bEM KIMEHTCKUX onepaumni
3a AeHb. Ecnm npusHak BbIK/OYEH, KoMmuccmsa bpokepa
Nno WwKane OKpyrnseTcsa Ha paktnyeckuii obbem caenku
MepecunTbiBaTb CAENKU OnpepenseT nepecyeT NO3MLMIA KITMEHTOB Npw BbikntoueH
ANS UCNONHEHUS NOATBEPXAEHUN CAENOK ANa UcnonHeHus B pexumax PIMC
n PEIO. MNpu BbIKIOYEHHOM (iaXKKe NO3ULUN KIMEHTOB
npv NOATBEPXAEHUM 3a9BOK-0TYETOB HE U3MEHSIOTCSH
3asaBku nepuoaa PaspellaeT NnpmMeM OT K/IMEHTOB PbIHOYHbIX 3a589BOK BkntoueH
3aKpbITUS Ha NOKYMKY BO BpeMs Nepmoaa 3aKkpbiTUs TOProBon ceccum
(ayKuMOH 3aKpbITUs, NOC/IETOProBbI Nepmoa)
Mcnonb3oBatb koMuccmo  OnpepenseT pasMep KOMUCCUM TOProBOM CUCTEMBI, BbikntoueH
TC noAanexatinii CNMcaHuto C AEHEXHOM NO3NLMKN KneHTa
npw 3aknyeHnn caenku. MNMpu BeIKAKOYEHHOM dnaxke
pa3smep kommccum TC, nognexawen cnmcaHuio,
BblcuMTbiBaeTcsa cepeepoM QUIK. MNpu BKIOYEHHOM daxke
CNMCbIBAeTCs KOMUCCUS, YKa3aHHasa bupxen (none
«Komuccusa TC» B Tabnuue caenok Pabouero mecta QUIK)
UrHopupoBaTtb AVUCKOHT. OTkNtovaeT Ucnosib3oBaHne KoapdOULNEHTOB OLLEHKH BbikntoueH
Koadd. B YpOBHE MapXn CTOMMOCTU OJIMHHOW WU KOPOTKOM rno3mumn (cMm.
, NapameTpbl Long n Short) npn pacyete
YPOBHS Mapxm
He yuntbiBaTh gon. 06a3. OTK/AOYaeT yYeT CyMM C JIMMUTOB NO AEHEeXHbIM cpeacTBaM  BbikawoueH
npwn pacyeTe yp. Mapxwu Ha Terax AONOSHUTENbHbIX 0653aTenbCTB (CM.
, NapameTpbl «Tern 06sa3aTensCcTe») Npu
pacuyeTe ypoBHS Mapxu
He yuutbiBaTb HK npwu PaspeliaeT He yunTbiBaTb HakonNeHHbI KYNOHHbIN AOX0A4 BbikntoveH

npogaxe obnuraumn

(HKA4), Bo3Bpawaembliii npogasuy npu npogaxe obnuraumi,
He yBennuymBas NnoKynaTesibHYI CNOCOBHOCTb KAMeHTa Ha
ero IEHeXHOM JIMMUTE MpU COBEPLUEHUN CAENKMU

HacTpoliku BubnmoTekn pacyeta TMMUTOB
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MapameTp

3HaueHune
HasHauyeHue no yMoJi4aHuIo

YuuTtbiBaTb B obecr.
MHCTP. 6e3 LeHbI
3aKpbITUSA

Ecnu HacTpolika BblK/lOYEHA, HaMume LeHbl 3aKpbiTUa BbikntoueH
aBnseTca oba3aTenbHbIM TpeboBaHMeEM K Knaccy Ans

MCNOSIb30BaHWS €ro B OLeHKe Nno3uvuunm no AaHHon bymare.

Ecnu HacTpolika BK/OYEeHa, TO BCTYNaeT B CUNy

yCOBepLIEeHCTBOBaHHbIW anropnTtM Bbibopa knacca Ans

OLleHKM no3uunii no bymaram, KOTOpbI NO3BONSET 4SS

OLLEHKW NO3ULMIA MCMONb30BaTb KNacChl, B KOTOPbIX

onpeaeneHa ueHa nocnefHen caenku npu HeonpeaeneHHowm

LeHe 3aKpbIT1a

OTobpaxaTb KOMUCCUIO Ha
caenkax

BkntoyaeTt oTobpakeHne KOMUCCUN, YAEPXKaHHOW C KNneHTa, BbiknoueH
B none «Komuccnsa 6pokepa» Tabnuubl caenok Paboyero

mecTta QUIK
_ OtobpaxaTb Ecnm HacTpolika «OTobpa)xkaTb KOMUCCUIO Ha caenkax» BkntoueH
CyYMMapHy0 BbIKk/loUeHa, B Tabnuue caenok none «Komucecua 6pokepa»
KOMUCCUIO  HYyJIeBOeE.
6pokepa n Ecnu npu BkIOUYEHHON HacTponke «OTobpa)aTb KOMUCCUIO
TC Ha caenkax» HacTponka «OTobpaxaTb CyMMapHYLo

KoMuccuio 6pokepa n TC»:

BKJItOUeHa, nose «Komunccmsa 6pokepa»
COAEpXUT CYMMapHYy KoMuccuio 6pokepa
n TC, yaepxaHHylo No caenke.
BbIK/lOYEeHa, none «Komuccms 6pokepa»

COAEPXMUT TONIbKO KOMUCCUio 6pokepa.
Ecnu komMncecus He 3agaHa unu nHdopMaumsa o Hel
OTCYTCTBYET, oTobpakaeTcsi 3HaveHue «0»

Mcnonb3oBaTtb Npoduin

KIMNEHTCKNX HACTpoeEK

BkntoyaeT ncnonb3oBaHune npodunen KIMeHTOB, KOTOpble BbikntoueH
3apatoTcs B Pabouem mecte QUIK mnun 3arpyxatotcs

cepBepoM u3 lim-danna. Npu BKNOYEHUN HACTPOMKHU

HeobxoanMo nepenogknoumnTb Paboyee mecTo K cepsepy

QUIK. Ecnun ncnonb3ytotcsa CepBepbl AocTyna, To TpebyeTcs
nepenogkntoveHne scex CepepoB AOCTyna K cepBepy

QUIK.

MoapobHoe onncaHne HaCTpPOMKKN CM. B

(*) KoMMeHTapum K nepecyeTy KOMMCCUM Ha rpaHuue:

1. YcnoBue «6e3 nepecuyera Ha rpaHumLe>» O3HAYaeT, YTO NPU NpeBbIlUeHUNn
KJINEHTOM FPaHUYHOIO 3HA4YE€HUA AJIA CYMMapHOro o6beMa akKTMBHbIX 3afiBOK
MU CAEeNoK, Be/IMYnHa KOMMCCUM MO HOBOMN NPOLEHTHON cTaBKe 6yaer
NMPUMEHATbCA TOJIbKO K CYMMe NnpeBbilUeHUA.
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2. YcnoBMue «C nepecyeToM Ha rpaHuMue>» O3HaudaeT, UTo B c/iyyae npeBbilieHnn
rPaHNYHOro 3Ha4YeHUA BeJIMYMMHA KOMUCCUOHHOIO BO3Harpa>kaeHusi No BceM
npeabiaywmuM cAeZikaM U aKTUBHbIM 3asiBKaM NepecyuTbiBaeTcs No HOBOM
NpPoOLEeHTHON CTaBKe.

PACYET KOMACTHA PACYET KOMHCCHH
EE:= MEPECHE TA HA TPAHHLUE C MEPECHETOM HATFAHKLE

HMnH. pub. 4 HMnH. pub. 4
100 4 100 4

50 abibén sdenak 50 afibén sdenak
KNUEHTa KNUEHTA

T T t T ¥ T T T T L4
n.oz o 04 005 ko n.oz 0oF 04 005 e

Hanpumep, npu komuccum 0.2% c obopoTta go 100 000 p., 0.1% c obopoTa ot 100 000

0o 1 mnH. p. 1 0.05% c obopoTa 6onee 1 MnH. p. koMnccus ¢ obopota B 300 000 p. coctasuT
300 000*0.1/100 = 300 p. ecnu NpmU3HaK «C NepecyeToM Ha rpaHuLe» BKIIKOYEH

n (100 000*0.2 + (300 000 - 100 000)*0.1) / 100 = 400 p. B NPOTUBHOM Criy4ae.

I (**) KoMmMeHTapuit Kk HacTpoiike «Mcnonb3oBaTb NPOMPUIN KIIMEHTCKUX HACTPOEK>»:

Mpw BKAKOYEHNU AAaHHON HacTPOMKU U co3aaHun npodunsa B Pabouem mecte QUIK K knneHTy
NPUMEHSIOTCA 3aflaHHble B Npodue KIneHTa HacTponku wabnoHoB «Mo kommnccnmn», «Mo
"nneuy"», «o orpaHNYeHMsAM», a TakXe 3Ha4yeHne 6UTOBOM MaCKKM CNOXHOro dMHaAHCOBOIO
MHCTpyMeHTa (ecnun B BPJ1 BktoueHa HacTponka

).

Mpn 3TOM He yunTbiBalOTCA 3a4aHHble B BPJ1 HacTponku wabnoHos ( ,
, ), B KOTOPbIX K/IMEHT NponncaH ABHO («lepeyeHb
KNMeHTOB B WwabnoHe») nnu nonagaetT B wWabnoH 4yepes naedyo («Bknaw4aTtb B WabnoH
K/IMEHTOB CO 3HAYEHMAMM Meda»). TakxKe He YUYUTbIBATCS MHANBMAYANbHbIE HACTPOMKMU
knneHTa ( , ), rnobanbHble
HaCTpoOMKM N 3agaHHoe B PaboueM mecte QUIK nsieyo npu BKIIKOUEHHOM HACTpoiike
Ang onpegeneHuns

CcrnncKka AOCTYMHbIX KIIMEHTY TUMOB CMOXHbIX (PMHAHCOBbIX MHCTPYyMeHTOB (COWN).

Ecnun HacTponka BKIOYEHA, HO:

Mpodunnb B Pabouem mecte QUIK He 3apaH, TO Ass KNMeHTa UCMONb3YOTCA cnefyowme
HaCTPOMKM B NOPSAKE CHUXXEHUS NpuopuTeTa: HACTPOMKKN WabnoHoB ( ,
, ), B KOTOpble K/IMEHT nonagaeT yepes nnedo («BknoyaTtb B
WabnoH KJMEHTOB CO 3HAYEHUSAMU NJieda»), UHAMBUAYaSIbHble HAaCTPOMKN KAneHTa (
, ), HacTpomnka «lepeyeHb KINEHTOB

B WabnoHe», nHAMBMAYabHble HACTPONKM NO NpeduKkcy, rnobasnbHble HAaCTPOMNKMU.
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B npocbw'le OAWH UNN HECKO/bKO LWabnoHOB He 3a4aHbl, TO ANnd KnneHTa UCnosib3yrTCA
COOTBETCTBYHOLLMNE rnobanbHble HaCTpOVIKM AAdHHOro Tuna (KOMMCCMOHHbIe, Map>XuWHalJibHbIE,

HaCTPOMKM OrpaHUYEHNR).

B npodwune He 3agaHa «Macka CON» n BKAKOYEHA HAcTpoKKa

Tnnamm COWN.

, TO KJINEHTY 3anpeuweHbl onepaunn co BCEMU

3.2 O6wme HacTpomkn 6ubnmnortexkn. Yacrto 2

O me HACTPOMK M GHAHOTEK
Yacre1 HacTe 2 Yaere 3 Yacte 4 Yacte §

ABTOMATHYECKOE COSAAHHE NUMUTE
ABTOMATHYECKDE COSAAHME HYNEB0MD NHMKTA
] ABTOMaTHYSCKOE COSAAHME AHMMTE MO TRAHZSKUMM
PEIHOYHBIE Z8ABKM Ha NOKYMKY
% f,0n. pE3EpEMPOE. NPM PEiHOUH, 3aneke: |0
[ NpurenaTs % aon. pesepe. 409 peiH, Sa96. Ha pog,
[] AeTocosnanue KOAOE KAMEHTOE CYSadrMUHa
[[]Ynanare cTon-zaqeku npu cTapTe
[[1He yuuTLIEaTE BHECUCTEMHEIE CREMKM
[ Koa kaneHTa moxer Braouats "
JonoasurensHend ' B Koge kIMeHTa
[ NokaskEaTs NpHEHAK MADKUHATBHOCTH L&KM

Onpeaendre NPHEHAK MAPHKMHANEHOCTH NO CYs. k0.

[] PazpewmTe maps. NOKYMKM Ha AEHEM OT KOP. N0S.
(] PazpewmTe kop. Npoaaki 40 orpaHuy, Yp. MapkH
] DBWMiA AUMUT NG AEHET3M W GYrar St

B Tabnuue npmuBeaeHbl NapaMeTpbl, HacTpaMBaeMble Ha BKlagke «4acTb 2».

MapameTp

3HaueHuMe
HasHaueHMne Mo yMoOJI4aHUIO

ABTOMaTM4eckoe co3aaHune
nNMnTa

BkntoyaeT aBToMaTuyeckoe co3gaHue IMMUTOB Mo BbikntoueH
6yMaram HemapXuHanbHbIM K/IMEHTaM Mo 3asBkam,
BBeAeHHbIM He ¢ Pabouero mecta QUIK, a, Hanpumep,
C TepMmHana Mockosckon Bupxu.

Ecnu npusHak BKAOYEH, U AMMUT o Bymare KNMeHTYy
He 6b1n 3a4aH, TO OH aBTOMaTn4eckn copMmmnpyeTcs

B pasMepe, COOTBETCTBYIOLLEM KOMMYECTBY B 3asBKe,
N 3TO KOJIMYECTBO cpasy Xe 3abnokupyetcs.
He3aBncrMMO OT AaHHOW HACTPOMKM B Cilyyae
06paboTkun caenku ¢ HanpasneHueM «lpogaxa» Ang
knaccos 6e3 npusHaka «BanoTHbINM pbIHOK» ByaeT
CO34aH AEHEXHbIN NUMUT.

MapaMeTp He y4YuTbIBAETCSH NpU UCMOSIb30BaHUN
napameTpoB "

ABTOMaTMyecKoe co3aaHune
HyneBoro 1MMnTa

BkntoyaeT aBTOMaTMyeckoe co3gaHue HyneBblX BbikntoueH
NMMUTOB NMpPW NMOCTYMNJIEHNN 3aBKN, BBEAEHHOMN

He ¢ Paboyero mecta QUIK.

Ecnu npusHak BKIOYEH M NUMUT He 6bin 3a4aH,

TO OH aBTOMaTu4yeckn chopmupyetcs (Hyneson),
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MapameTp

3HaueHue
HasHaueHune Mo yMOJI4aHUIo

a Konm4yecTtBo, Heobxoanmoe Ans peanusauunm 3asBKu,
cpasy e 3abnokunpyetcs.

He3aBMCMMO OT AaHHOW HACTPOMKK B Criyyae
obpaboTkun caenku ¢ HanpasneHueM «lpogaxa» onsa
KnaccoB 6e3 npm3Haka «BantoTHbI pbIHOK» 6yaeT
CO34aH AEHEXHbIN NUMUT.

MNMapaMeTp He y4YuMTblBAeTCS NpU UCMNOb30BaHMN
napameTpoB "

ABTOMaTM4ecKoe co3aaHune
NMNTa NO TpaH3aKuun

BkniouaeT aBTOMaTMyecKkoe co3gaHne nuMnTa BbikntoueH
no 6ymaram npu BbICTaB/IEHUMU 3a5iBKW.
PacnpocTpaHsieTcsl Ha KJIMEHTOB C TUIMOM
KpeanToBaHus «lMo nuMuTam» n «Ha OTKPbITYHO
nosunuuto». NMapaMeTp He yuuTbiBaeTCs Npu
MCNoNb30BaHUN NapamMeTpoB
n

PbIHOYHbIE 3a8BKK

Pa3peluaeT KIMeHTaM BbICTABMSATb PbIHOYHbIE 3asiBKM  Bbik/toueH
Ha NoKynky. YTobbl pa3pewmnTb Nosb30BaTeNto

Ha NOKYynMnKy
BbICTaB/i€HME PbIHOYHbIX 3a8BOK, Heo6XxoAMMO
B HacTpoMKax nonb3oBaTtens B nporpamme QUIK
Administrator Ha Bknagke «[lpaBa no knaccam» Ans
HY>XHbIX KN1aCCOB BK/IHOYNUTb NPU3HAK «PbIHOYHbIE
3as8BKMN Ha MOKYMKY».
Mpu nogaye pbiHOYHOM 3asBkK cepBep QUIK
pe3epBupyeT B nosne «3abnokmpoBaHo» Tabnuubl
«MNo3nuum no geHbram» Pabouero mecrta QUIK
HeobxoaAnMYI0 CyMMy, pacyeT KOTOPOW OT/IMYaeTCs
B 3aBMCMMOCTW OT nepuoaa TOpros:

_ TMepuog OTKpbITMA: UCMONb3YETCH LeHa
3aKpbITUSA, @ NpK €e OTCYTCTBUM — LieHa
nocneaHen caenku.

_ OcHoBHa#s ToproBas ceccus:
MCMONb3YHTCS LIEeHbl y4llero cnpoca
W NMpeanoXxeHusi, Npun nx oTCyTCcTBUN —
LeHa nocneaHen caenku, a npu ee
OTCYTCTBUM — LieHa 3aKpbITus.

_ Nepwnop 3a8B0K NO LeHe ayKunoHa
3aKpbITUSA: NCNONb3YETCS LieHa
ayKLWOHa, Npun ee OTCYTCTBMWU — LIEeHa
3aKpbITUSA, @ NpU €e OTCYTCTBUM — LeHa
nocnegHen caenku.
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MapameTp

3HaueHue
HasHaueHune Mo yMoOJI4aHUIO

Ecnu ncnonb3yeTcs HacTpoika

, TO LieHa
onpeaensdeTca B COOTBETCTBUN C ONMUCaHHBIM B Hen
NOpsIAKOM.
Mpu pacyeTe CyMMbl yUnTbIBAETCS NPOLEHT
AOMNOJTHUTENBHOIO pe3epBnUpoBaHnA Noa pbiIHOYHbIE
3asBKW.
Ecnu ueHy pbIHOYHOW 3asiBKW OMpeaennTb He yaanoch,
3asiBKa OTBepraercs.
[aHHas HacTpolika UCNoNb3yeTCsl COBMECTHO
C HacTpoKrKomn

% pon.
pe3epBMPOB. Npwu
PbIHOYH. 3asiBKe

MpoueHT AONOSIHUTENBLHOIO pe3epBUPOBAHUSA BbikntoueH
npu pbIHOYHOWN 3asBKe.

[aHHas HacTpoika npuMeHseTcs npu 6n1oknposke
OEHEeXHbIX CpeacTs Ans:

PbIHOYHbIX 3a5BOK B OCHOBHbIX pexXumax
TOpros;

PbIHOYHbIX 3851BOK B ayKLMOHaX
NepuoaoB OTKPbITUA N 3aKPbITUSA
Mockosckor 6upxun (MB);

3a5BOK B peXuMax KpynHbix f1oToB MB;
3a5BOK B pexuMax dukcuHra

M C UCMOIb30BaHNEM
CpefHeB3BeLUeHHOro Kypca

Ha BaJItOTHOM pblHKe MB.

HacTpolika MeeT MeHbLIMA NPUOPUTET, YeM
HacTpoWka

MpumeHaTb %
aon. peseps. AN
pblH. 3asB. Ha
npoa.

BKNOUYMTb y4eT npoueHTa A0NONHUTENBHOIO BbikntoueH
pe3epBMpPOBaHNA ANS PbIHOYHbIX 3a8BOK Ha MpoAaxy.
Mpwn BKAKOYEHHOM MpU3HaKe A5 PbIHOYHbIX 3asBOK

Ha NpoAaxy LeHa AN1s pacdeTa CKOppPeKTUpOBaHHOM
Mapxun B Ml-cxeme onpegensieTcsa no dopmyne

(c okpyrneHuem B CTOPOHY yMEHbLUEeHNS A0
6nunxanwero 3Ha4eHUsl, KpaTHOrO TOYHOCTU LeHbl):
Price * (100 - AdditionalReservationPercent)/100,

roe:

AdditionalReservationPercent — npoueHT
OOMOSIHUTENIbHOIO pe3epBUpoBaHuS.
Price — nyuywas ueHa cnpoca gns
OCHOBHOIO peXxwuMa TOproB Mau LeHa
3aKpbITUa/ueHa NocneaHen caenkn ans
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MapameTp

HasHaueHue

3HaueHue
no yMOJI4YaHMIO

nepuoaa OTKPbITUS/3aKpbITUS
COOTBETCTBEHHO.
[lon. NpoueHT pe3epBnpoBaHMSa 6yaeT NpUMeHeH Ans

OTAesfIbHOM 3a8BKW TO/IbKO B MOMEHT ee BbICTaB/IEHUS.

Ecnu nopsaok Topros rnpeanonaraeT OT/I0XEHHOe

WCNOJIHEHME PbIHOYHOW 3asiBKM, TO B AadJibHENLEM OHa

OLleHMBAETCS MO LieHe NoCnefHeNn CAENKN.
HacTpolika aencTByeT ans cxeMm «Io AUCKOHTaM»
n «Ma+»

ABTOCO34aHMe KOLOB

KNMNEHTOB CYGa,D,MVIHa

BkntoyaeT aBTOMaTMyeckoe cosgaHme KoAoB Ans
KNMeHToB cybagMuHucTpatopa. Ecnu npusHak
BKJIFOYEH, TO CMUCOK K/IMEHTOB cybagMMHUCTpaTopa
MOXeT He 3aZaBaTbCs ABHbIM 06pa30oM Ha CTpaHuue
«Cy66pokepbl», a POpMNpPoOBaTLCA aBTOMaTUYECKMU
no 3afaHHbIM NpaBuiam

BbikntoueH

YaanaTe CTOM-3asaBKM
npu ctapTe

OTMeHSAET 3arpy3Ky HEUCMOSTHEHHbIX CTOM-3asBOK
npv ctapTe cepsepa

BbikntoueH

He yunTbiBaTb BHECUCTEMHbIE
caenku

OnpepensieT y4eT BHECUCTEMHbIX CAENOK B MO3NLNSX
KNMeHTOoB. [pn BKIIOYEHHOM (iaXkke onepaunm

B pexumax PIMNC u PEMO He BAXAIOT Ha No3mumn
KITMEHTOB

BbikntoueH

Koa knueHTa MOXeT BKJ4YaTb

\\/Il

PaspewaeT ncnonb3osaHme cuMBosa «/» B Kogax
KJINEHTOB.

Ecnu npusHak Bkato4veH, To N1Mb0 BeCb KOMMeHTapuii
K 3asiBKE pacueHMBAaEeTCs Kak Koj KnueHTa (ecnu
KOMMEHTapuin COAEPXKUT MEHEE ABYX CUMBOJIOB «/»),
nnbo 3a KoA KIneHTa NpMHMMaeTcsa NoACTpoka

OT Hayana KOMMeHTapusa A0 BTOPOro CMMBOMA «/».
Ecnu npusHak BbIKOYEH, TO, KOrAa KOMMeHTapumn
COAEPXMUT «/», 3a KOA KNWEeHTa NpUHUMaeTCcs
NOACTPOKa OT Hayasna KOMMeHTapusa A0 NepBoro
cuMBOa «/»

BbikntoueH

dononHuTtenbHblh V/” B kOAE
KJIMeHTa

Job6aBnsieT BTOPOM CMMBOJ «/>» B KOA K/IMEHTA
no cneaywLweMy rnpaBuy: ecnm Ko KJMeHTa

COAEPXUNT CMMBON <</>>, TO BTOpOVI cumBon gobasnsercs

B OKOHYaHMe KoAa; eCc/in Ko He CoAepXUT CUMBOJIOB
«/», TO B OKOH4YaHue Koaa aAobasnsieTcs ABa CMMBONA
«/»

BbikntoueH

MokasbiBaTb NMpuU3HaK
Map>XWUHaNbHOCTWN CAENKU

BkntoyaeT otobpaxeHne B Tabnuue caenok npmsHaka
MapXWHaNbHOCTU CAENKU B none «Tun caenkm»

BbikntoueH

HacTpoliku BubnmoTekn pacyeta TMMUTOB
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3HaueHue

MapameTp HasHaueHune Mo yMoOJI4aHUIO
_ Onpegpenatb Mpwn BKIOYEHHOM (hNlaXKKe cAesKN CyOKIMEHTOB BbikntoueH
npu3Hak CUMTaOTCH MapXuHanbHbIMK (B Tabnuue caenok oHu
Map>XWHaNbHOCTU UMEKT TUN CAENKN — <<Map>Kv|Haana;|»), ec/nin 3Ta

Mo CcybKknmeHTy

cAenKka SiIBNSeTCs MapXWHalbHOM A4sa caMoro
cybknveHTa. Ecnun dnaxok CHAT, TO MapXXUHaNbHOCTb
cAenku onpeaenseTcs U3 4OCTaTOYHOCTU CPeacTs
cy66pokepa. CBOMCTBO AOCTYMHO A1 USMEHEHUS

npwn BKJIIOYEHHOM (riaxke «[okasblBaTb NPU3HaAK
Map>XWHaNbHOCTU CAENKN»

PaspewunTb Mapx. NOKYMNKK Ha
AEHbMM OT KOP. Mo3.

Pa3spewaeT ncnonb3oBaHMe CpeacTB, NOSTYUYEHHbIX BbikntoueH
OT OTKPbITUS KOPOTKMX MO3NLNIA, HA OTKpbITME

Map>XMHanbHbIX AJVMHHbBIX NO3MUMi. HacTpoika

NCNOJSIb3YETCS TONbKO A9 CXeMbl KpeaANnTOBaHMUS

KJIMEHTOB «MO Nnaevy»

Pa3spewnTb KOp. NpoAaxu A0
OorpaHuy. yp. Mapxm

PaspeluaeT OTKpbITUE KOPOTKMX MO3ULIMIA, €CNN OHU BbikntoueH
He NPUBOAST K HAapYLIEHWUIO OFrPaHUYNTESNTBHOIO YPOBHS

MapXu. HacTpoika MCnob3yeTcs TONIbKO AJ1St CXEMbI
KpeaAnTOBaHUS KITIMEHTOB «MO Njedy»

O6LWu TMMUT No AeHbram un
6ymaram

PacnpocTpaHsieTca Ha K/IMEeHTOB C TUMOM BbikntoueH
KpeauToBaHus «lo nuMuTam»,
Ong BrkntoveHnsa dnaxka AokKHa 6bITb OTK/IOYEHa
nposepka onepaumuin woptT (CM.

).
Mpy BKAOYEHUM AAHHOW HaCTPOWMKMK, BCE
Map>XMHanbHble onepaumMm B CyMMe (M NoKynka
Ha 3aeMHble AeHbrM, 1 WOPT) OrpaHMYNBatOTCS
BESIMYNHOM YCTAQHOB/IEHHOIO KJIMEHTY AEHEXHOr0
numuTa. BennuumHa numutoB no 6ymaram nepecraet
YUYMTbIBATbCS.
Mpwn BKAOUYEHMN HACTPOMKKM, TaKxXKe NOSABSIOTCA
cnepylowme oTMumnsa B oTobpaxxeHnn onepaumi
KJIMeHTa:
MapXUWHanbHblE onepaunn NOKYymnKu
YMEHbLIAOT pa3Mep TeKyLlero
OEHEeXHOro ocrtatka Ha CyMMy
3a40/1KEHHOCTU nepes 6pokepom
(TeKyLwum ocTaToK CTaHOBUTCS
oTpuuaTesieH Npu NOKYMKe Ha 3aeMHble
cpeAacTBa),
onepaumn KOpOTKOM MpoAaxu He
M3MeHsT oTobpaxaembix B Tabnumuax
JIMMUTOB MO AeHbram n no 6ymaram
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I (*) KoMMeHTapu# K pbiIHOUYHbIM 3asiBKaM Ha MOKYNKY
PacueT cyMMbl 6/IOKMPYEMBIX CPEACTB OCYLLECTB/SIETCA NO creaylouei dopmyne:

(NMyywasa ueHa npeagnoxeHusa + (Jlyuywas ueHa npepgnoxenus / 100 * MpoueHT
Aon. pesepeupoBaHunn))* Kon-Bo 6ymar B 3asaBke * Pasmep nora,

roe MpoueHT Aon. pe3epBMPOBaHUSA — 3HAYEHME NapaMeTpa
nnm

I (**) KoMMeHTapui K aBTOCO34aHUIO KOAOB KJINEHTOB cy6agMMHMCTpaTopa
Koabl knmeHToB cybagMmMHMCTpaTopa co3gatTca B popmaTe:
<koa_cybaaMuMHucTpaTtopa>_<Kopj_KJ/IMeHTa>

Hanpumep, ecnu koa cybaaMmHucTpatopa — SUBADM, To OH MOXET yCTaHaBINBaTb JIMMUTHI
Ans KnmeHToB ¢ kogamm SUBADM_CL1, SUBADM_10345 n T.n. — nocne cMMBOJ/Ia «_» MOXET
6bITb Nt0bas cMMBOsIbHasA CTpoKa.

Ecnun BknoyeH npusHak «Koa kKnveHTa MOXeT BKA4YaTth “/”», TO BMeCTO pasgenurens «_»
TakKXKe MOXeT MCNO/b30BaTbCA CMMBOA «/». B 3TOM cny4ae gns npMBefeHHOro Bbille
npuMepa A4onycTMMo ncnonb3osaHue koga SUBADM/CLL u T.n.

Ecnv ykasaH AONONHUTENbHbIN pasaenuTtenb Koga cybknneHTa, HanpuMep, «N»
(cm. ), TO BMECTO pasgenutenen «_» nnbo «/» MoxeT
MCMoSIb30BaTbCHA 3TOT CUMMBOJ1. B 3TOM cny4dyae gonycrmmo mcnosb3oBaHme Koaa
SUBADMNCL1.

Ecnu Koa KnneHTa CoaepXUT HECKOMbKO pasaenuTtenen, To ANng onpeneneHns Koga ero
cybagMmHmMCTpaTopa NMCNoNb3yeTcss CUMBOJ, UMeLWwmin 6onblunii npuopuTeT (B nopsake
ybbiBaHus):

MoauepkmnBaHune («_») nnu cnew («/»), Npu BKAKYEHHOM onunn «Koa KineHTa MoxeT
BK/ItOUaTb «/» (CM. «Ob6Llmre HacTporkn 6nubnmoTekn», Bknaaka «4Hacrtb 2»).
BbibupaeTcs nepBbif C KOHUA pa3fenuteslb U3 UCMOJb3yeMbiX B KOAE KIIMEHTA.

HacTpownka «[on. pasgenutenb koaa cybknueHTa» Ha cTpaHuue «KnueHTbl /
Cy66pokepbi».

Mcnonb3oBaHue ABYX OANHAKOBbIX pas,qenMTeneVl B KOAE K/IMEHTA HE AONYCKAETCH.

HacTpoliku BubnmoTekn pacyeta TMMUTOB 17
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



3.3 O6bwmne HacTpouku 6ubnuorekn. Yacro 3

Otwpe HACTRONKH BUENHOTEKH
Uacte 1 Yacre 2 Haote 3 Uacte 4 Yacte §

] Npoeepare mMAHUMATEHEI YPOEEHE MaR%N
b MHMM 2 NEHEIR YPOEEHE MapHMH -1

CHMBD.ﬂbI, Sanpell. & KOMMEHTIpHAR! l:l

BecTH nogpofiHoe norvposaHue

[] PaccuuTeisars Nosw9uMM & noTas

PaccUMTEIBATE AMMUTE 407 BHEGUPKEBEIN SAAB0K
[MepecyuTBIEATE OXMAAEMYI0 NOSMULMIO

[JHe €nok. cp. noa 3aneku Ha Men. EToper: yac, PEMNO
[JHepacuer PEMND ¢ kommeHT apien

[MpkrEYSHKE ANA NEPEHOCE WORTOE: asdf

[[1Hepacyer Toneto eTopee vactes PEMD

] HepacyeT onepaumi nocTaeku

[] BeBoamTe 0oTaToR © YYETOM A0M, AUMHTOE

[ Konrpone onepawws PEMD/PIIC no aTyery Ha wen,
[] 3anpeT onepauuil Npi oTCYTCTEMM Ak, N0 LeHBrak

JlerancHoe noruposaHke nopTeens & M+

(®) Boerna
() ecu aKTUEOE He Gonblue a0 ﬂ

B Tabnuue npmuBeaeHbl NapaMeTpbl, HacTpaMBaeMble Ha BKlagke «4acTtb 3».

3HauyeHue
MapameTp Ha3HauyeHue no yMOJI4aHUIO
MpoBepsATb MUHUMAIbHbIN Mpu3HaK OTHOCUTCH K AMHAMUYECKO KOPPEKTUPOBKE  BbIk/toueH
YPOBEHb MapXwu NMNMNTOB N BKJTIOYAET NPOBEPKY: €C/IN B peE3yibTaTe

KOPPEKTUPOBKN YPOBEHb MapXW CHU3UTCS MEHbLUe
BE/INYMHbI, 3a4aHHOM NapaMeTpoM «MUHMMaIbHBbIN
YPOBEHb MapXwu», To Takas KOppekTupoBka 6yaeT

oTBeprHyTa cepsepom QUIK

MWHUMaNbHLIK  3HaYeHWe MUHUMaNbHO AOMYCTUMOro YPOBHSA Mapxw,
YPOBEHb Map>u KOHTPOJIMPYEMOE NPU AMHAMUYECKON KOPPEKTUPOBKE

lMycToe 3HaueHne

IUMUTOB
CuMBOIbI, 3anpedll,. MNepeyeHb CUMBOJIOB, 3aMpeLLEeHHbIX A5 MycToe 3HaueHune
B KOMMEHTapusax NCMO/Ib30BaHMUA B KOMMeHTapusx. MNepedeHb 3agaeTcs

nepeymcieHnem CMMBOOB noapsa, 6e3 npobenos.
Ecnu B 3aaBke 06HapyXeH HeaoNnyCTUMbIA CUMBOI,
Takas 3asiBka 6yaet oTBeprHyTa cepsepom QUIK

Bectn nogpobHoe BkntoyeHne paclunmpeHHon AMarHocTukm paboTol BbikntoueH
nlormpoBaHue Onnepckoin 6MbnmnoTekmn, 3anucoiBaeMoli B damnn

events.log
PaccuuTtbiBaTbH NO3NLKUK BkntoueHne otobpaxeHus U pacyeta TMMUTOB B NIoTax. BkwoueH
B NloTax Ecnn npu3sHak BbIKIOYEH, TMMUTBLI N0 ByMaram

3a4al0TCSA M pacCuYnTbIBAKOTCS B LWUTYKax
PaccuntbiBaThb N"MMUTLI AN4 HacTtporika BnuseT Ha onepaunun PEMO ¢ kogom BbikntoueH
BHE6UpPXKEBbIX 3a89BOK pacyeTtoB SO un PIC c kogom pacyetos BO. Ecnm cnucok

HacTpoliku BubnmoTekn pacyeta TMMUTOB
PyKoBOACTBO MO aAMWUHUCTPUPOBAHMUIO
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MapameTp

3HaueHue
HasHauyeHue Mo yMOJI4aHUIo

COAEPXMUT 3HAaYeHUs, TO HacTpoliKa BAMSET TONbKO Ha
ornepaunun no knaccam bymar, ykasaHHbIM B CNUCKeE,
nHaye - Ha onepauumn Bcex knaccos PEMNO un PIC ¢
yKa3aHHbIMM KOAAaMW pacyeToB.

Ecnn dnaxok BbIKAOYEH, TO NpoBepKa A0CTAaTOYHOCTH
cpeacTtB Ha numuTe TO Npu Nnofaye 3asBOK B
YKa3aHHbIX pexmnMmax He BbIMOJIHAETCH, NpoBepKa 1
610KMpoOBKa NMMUTOB OCYLLECTBASIOTCA TO/IbKO Ha
nnmutax T1, T2 n 1.4. PacyeTbl Nno caenke
y4YnTbIBalOTCA Ha nummntax T1, T2 n T.4. cpasy npu
3aKkayeHnmn caenkun. Ha numute TO npoBepka,
610KnpoBKa 1 cnucaHme CpeacTB NPOU3BOASTCS MpwU
nogave oTyeTa Mo caenke ANns UCMOHEHUA N ee
NOATBEPXAEHUN OTHYETOM CO CTOPOHbI NapTHepa.
Ecnn dnaxok yctaHosneH, To Ha suaax ammuTos TO,
T1, T2 n T.4. npoBepka n 6N10KNpoBKa CpeacTB
NpOM3BOAATCA NMPU Nofave 3asBOK B YKa3aHHbIX
pexunmax. PacyeTtbl no caenke ansa nummtos T1, T2

W T.4. NPOM3BOAATCH HEMNOCPEACTBEHHO MpwU
3aKJIl04eHNN caenkn, a ana numuta TO - npwm
noaTBep>XxaeHnun obenmMn CTopoHamMun caenku Ans
NCMNONTHEH NS

MepecunTbiBaTh OXNAAEMYIO
nosnuunto

®dnaxKoK BK/IOYAET y4eT 0653aTeNbCTB MO BTOPbIM BbikntoueH
yactam PEMO, nata MCNONHEHUS KOTOPbIX MPUXOAUTCS
Ha TeKyLMn TOproebln AeHb. CyeTa yyeTa
06513aTeNbCTB HAaCTpanBalTCs Ha CTpaHuue
. Mpu3Hak gocTyneH npu BKIOYEHHOWN
HacTpownke «lepecunTbiBaTb CAENKM ANS UCMOSIHEHUS»
Ha BKNnagke

He 6nok. cp. nog 3asBKU Ha
ucn. BTOopbiX Yac. PEMNO

Ecnn dnaxok BkaoyeH, To 6510KkMpoBKa cpeacTs noa  BoeikawoueH
3as8BKWM Ha MCnosiIHeHne BTOpbIX YacTtel PEMO

CO CPOKOM MCMOJSIHEHUS «CEroAHA» He

ocyulecTenseTcs. Ecnn dnaxok BbIKAOYEH, TO Npu
noATBEPXAEHUM BTOPOMN YacTu 3as8km PEMO oTtueTom

BbINONHAETCA 6/10KMpOBKa CPEeACTB Ha BENUYUHY

3asaBKku-oTyeTa. MNpu3HaK AOCTYNEH NpU BKIIOYEHHOMN

HacTpolike «lepecynTbiBaTb 0OXMAAEMYIO MO3ULMIO»

(c™m. BbIwe)

HepacueT PEIO ¢

Mpy BKNHOYEHHOM NPU3HAKe He YyUYUTbIBAKTCA CAENKMU BbikntoueH

KOMMeHTapueMm PEMO, y KOTOpbIX KOMMEHTapUi COBNaaaeT co
3HayeHueM nons «fpuMeyaHune ansa nepeHoca
wopToB». Takme caenku He 6yayT NpuBOANTbL K
N3MEHEHMIO MNO3MLUKUI MO AEHbraM U MHCTPYMEHTaM
HacTtpolikn bnbnmortekmn pacyeta NMMUTOB 19
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3HaueHue

MapameTp HasHauyeHue Mo yMoOJI4aHUIO
I'IpMMeanme |_|0MeTKa, KOoTOopas obo3HauvaeTt onepaunto Kak |-|YCTO€ 3Ha4yeHune
ONg nepeHoca npeAHa3sHadYeHHY ANS NepeHeceHus KOPOTKOWM
LopToB nosnuunn.

MNMprMMeyaHne MOXeT OKaHUYMBATbCS 3HAKOM «*», B 3TOM
Cnyyae onepauns byaeT cumTaTbCs NpefHa3Ha4YeHHoM
ONs NepeHeceHus KOPOTKOM Mo3uunm, ecnu HavasbHble
CUMBOJIbl 3HAYEHUSA, YKa3aHHOro B nosie «fopyyeHne»
Ha opMe BBOAA 3asBKM, COBMaAaloT C CUMBOJSIaMu
NpMMeYaHnsa A0 3HaKa «*»,

Mone AOCTYNHO ANS pefakTUpOBaHUSA Mpu
ycTaHoBneHHOM ¢naxke «Hepacuyet PENO

C KOMMeHTapueM» unun «lepecunTbiBaTb OXXNAAEMYIO
Nno3nunio»

HepacuyeT To/IbKO BTOPbIX
yacten PENMO

JaHHasa onums paboTaeT TOSIbKO NPU BKIKOYEHHOM BbikntoueH
pexume «HepacueTt PEMNO ¢ komMeHTapuem». lNpu ee

BK/OYEHUM, NMepBas YacTb caenok PEMO 6yaeTt

OTpaXKeHa Ha NMMUTax KJINEHTOB, @ BTOpas — HeT

HepacueT onepaumnii noctaBku

BkntoyeHne agaHHOWM OMnuMmn NO3BOISET NOCTaBOYHbIM BbikntoueH
caenkam m 3asBkaM He BAuaTb Ha nnmutbl QUIK.
HacTpoiika He ncnonb3yeTtcs

BbIBOAUTbL OCTATOK C yYETOM
aon. TMMUTOB

Bbi6op nopsaka NCHNCIEHUS CyMMblI, BbikntoueH
npeaHa3Ha4YeHHOM K BbIBOAY NMpuW nofave nopyveHus
Ha BbIBOA cpeAcTB. Mpu CHATOM dnaxke cymMma
¢dopMupyeTcs B pa3mepe octaTka Ha Tere, C KOTOporo
BbIBOAATCA cpeacTea. MNpu ycTaHOBAEHHOM dnaxke
CyYMMa pacCumnTbIBAETCS C Y4eTOM OCTaTKOB
(obsi3aTenbCTB) Ha APYrux Terax.

[Ons cxeMbl KpeanToBaHUSA «No niaevy»
YUYUTbIBAIOTCA TErn, yKasaHHbIE B
HacTpolike «Y4eT AOMOSHUTENbHbIX
CeKLNIi pacyeToB».

Ons cxeMbl KpeanToBaHUA «rno
OVCKOHTaM» YyUUTbIBAIOTCA Teru,
yKa3aHHble B HacTpolkax «Yuer
OOMONHUTENbHbIX CEKLUMNI pacyeToB»,
«PEMO-cekunn pacyetos».

Ona cxeMmbl kpeauTtoBaHna «MO+»
YUYUTBIBAIOTCH TErn, yKasaHHbIE B
HacTpolikax «PEMNO-cekumMn pacyeTos»,
«Tern 3ag40/KEHHOCTN», «Terun
obszatenbcTe»

HacTpoliku BubnmoTekn pacyeta TMMUTOB 20
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

KoHTposnb onepauunm
PEMO/PTIC no oTyeTy Ha
MUCMOJIH.

Bkntoyaet nposepky onepauun PEMO n PIMNC (c kogamn Bbikato4yeH
pacyeTtoB «S0» n «B0») Ha numuTte TO npu nogaye
oT4yeTa Ha UCMOJIHEHME NepBON YacTu (ANna caenok
PEMO) n oTt4yeTa Ha ucnonHenme (ansa caenok PrC)

3anpeT onepaunii npu
OTCYTCTBUW JIUM. MO AeHbram

Mpu3Hak 3anpeTa BbICTaB/IeHUS 3a8BKU (B T. Y. 3a9BKU BbiktoueH
3aKpbITMA NO3ULUMK), 3aTparnearpoLLen BantoTy, No

KOTOPOM Y KNIMEHTa He 33a4aH JIMMUT.

HacTpolika nMeet 60nblINI NPUOPUTET, YEM HACTpOMKa

[eTanbHoe nornmposaHue
noptdens 8 MO+

JlornposaHwue, npu KOTOpoM B nor-dann bubnmnoteku
pacyeta numutos Deallib.log BbiBOAUTCSA MHPOpMauus
060 Bcex akTMBax B nopTdene knmeHTa. Micnonb3yetcs
ON1a cXeMbl KpeantoBaHusa «MO+»

Bceraa

[eTanbHoe NorMpoBaHMe UCMoJb3yeTcss He3aBUCMMO
OT cocTaBa nopTdens

€eCc/in aKTUBOB
He 6onblue

[eTanbHoe nornposaHmne ncnonb3lyerTcsa Ansd 50
noptdenen, B KOTOPbIX KOJNYECTBO aKTUBOB (KOAOB
WHCTPYMEHTOB W BaJIlOT) He MpeBbllaeT YKa3aHHOro
3HaYeHns. MMHMMaIbHOE 3HAYeHNE: «2».

[ns ocTtanbHbIX NopTdenen B nor-gain BbIBOAUTCS
nHdopMaunsa ToAbKO Mo akTMBaM, 3aTparmBaeMblM
onepaumen

— OTKJIIOYEHME NMpu3HaKa «MpoBepsiTb KOPPEKTUPOBKU JIMMUTOB» Ha CTPaHULE

NPUBOAUT K OTMEHE NMPOBEPKN MUHUMAJIBHOTO YPOBHSI Mapxu.

— COCTOSIHME HaCTPOMKM MOXeT BbiTb MU3MEHEHO TOJIbKO MO pekoMeHAauuu, noaydeHHon ot ARQA

Technologies. Ans nony4eHns nogpobHon nHdopMaumm o HacTponke obpatutecb B Cnyxby TexHn4ecKkomn

noaaepxku QUIK:

HacTpoliku BubnmoTekn pacyeta TMMUTOB 21
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3.4 O6bwme HacTponkun 6nbnunorekn. Yacrto 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 npuseneHbl NnapaMeTpbl, HaCTpanBaeMble Ha BKNaake «4actb 4».

3HauyeHune

MapameTp Ha3zHaueHune no yMoJZi4aHuIo
HeTtTnpoBaTtb HeTTMHr npoBOAMTCS NpU NOATBEPXKAEHUM CAENOK ANS UCMONHEHNS  BbiktoveH
0653aTenbCT. MO C/IOXKHBLIM OTYETOM U 3aK/ovaeTcsl B OLeHKe MoKynaTesbHOM
C/IOXHbIM OTYeTaM CrnocobHOCTM He MO KaXXAoW caesike AJist UCNOSTHEHWUS, @ NO BCEM

caenkam.

Mpu HeTTUpPOBaHUM OLEeHMBAKOTCS obuiee KonnyecTso bymar n obwnii

06beM AeHeXxHbIX CpeacTB Mo BCEM cAesikaM, U, UCX0AS U3 3TOro,

paccunTbIBAETCS MTOFOBOE Harnpas/ieHMe 0693aTenbCTB Mo KaXAoMy

MHCTPYMEHTY, C YYETOM KOJa K/IMEHTA.

CM. K OMMCaHUI0 HacTPOKMn
YuntbiBaTb CPOKM [lpoBepKa AOCTAaTOYHOCTU CPEeACTB MO KaXAoWn caenke ans BbikntoueH

pac4yeToB npwu MCMOJTHEHUS, BK/TIOYEHHOM B C/TIOXHbIN OTYET, HA BCEX BMAax
HETTUHIE no JTNMUTOB.
OoT4yETaM MpoBepka OCyLLECTBNAETCS NMPU BKIKOYEHHOM d)nax(Ke

Knaccbl HeTTMHra Cnucok KaccoB, Af1S KOTOPbIX HYXHO pacCcyYuTbiBaTb HETTUHT

06513aTeNbCTB MO C/IOXHbIX OTYETOB MO 3asiBKaM-oTyeTaM. CrMCOK AOCTYNeH ans

C/TOXHbIM OTYETAM pefaKTUPOBAHUS MpPU BKIKYEHHOW onumu «HeTTMpoBaThb
06s13aTeNbCTBa NO C/IOXHbLIM 0T4YeTaM». HacTpolika BnusieT

Ha oTobpa)keHne pacyeToB NO caenkam ans ncnonHenus PEMO c LUK

B KJINPUHT.
CocTosiHMe HaCTpoKKKN ornpeaensieT, Npon3BoANUTCSA 1M pacyeT

no caenkam ans ucrnonHeHus s pexumax PEMNO c UK mn PMNC ¢ UK
npu UX UCMOSIHEHNU B KIIMPUHI Ha NO3uLUUK KnueHTa. Ecnu knacc,
B KOTOPOM 3aK/itoueHa caesnka Ans ucnosHenus, gobasneH

B AAHHY HACTPOWMKY, TO MPU UCMOJIHEHNU B KIIMPUHT ABUXEHNE
CPEeACTB Ha Mo3numun KNmMeHTa He NnponcxoauT. MIHayve, pacyeTbl

HacTpoliku BubnmoTekn pacyeta TMMUTOB
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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 He3aBMCUMO OT KoAa pacyeTos. [pu
PEMO/PIMNC c UK BKJ/TIOMEHHOWN OnuMn caenku Ans NCnonHeHus nepsomn vyactu PEMO
no caenke ¢ UK n kogoM pacuetoB Y0, a Takxe caenku ansa ncrnosHenmsa PrcC
¢ UK ¢ kogoM pacyeTtoB ¢ YO nrHopupytoTcs.
CM. K OMMCaHUIO HacTPOMKMn
TpeboBaTtb cokp. [Mpu3HaK orpaHuyeHns konmyectBa/cymmbl PEMNO npu nponoHraunm BbikAOYeH
3a40/1K. NpuU C YYeTOM TeKyLeln no3numm u napaMmeTpoB MPOSIOHIMPYEMON CAENKN
nponoHr. PEMNO
PaccuunTtbiBaTh Onuusa no3BoaseT OTKIUYNTL yyeT cpoka PEMNO, ykasaHHOro BbikntoueH
obsszatenbcTBa B 3as1BKe, NpU NpoBepKe NMMMUTOB KNneHTa. MNMpu BKIOYEHHON onumn
PEMO/PIC no npoBepKa HanMums pecypcoB noj BbICTaBNsIEMYIO 3asBKY
BCEM BMaaM MPOU3BOANTCS HA4YMHasa C BMAA TIMMUTOB, COOTBETCTBYHOLLEro Knaccy
MMUTOB MHCTPYMEHTOB M KOAY PacyeToB, Ha BCEX Nocseayrowmx snaax
JIMMUTOB.
HacTpoitka He BnuseT Ha pexumbl «PEMO c LK»
NrHopupoBsaTtb Onuusa no3BoseT OTKIUYNTL yyeT cpoka PEMNO, ykasaHHOro BbikntoueH
CpOK pacyeToB B 3asBKe, NPy U3MEHEHUN NUMUTOB. Mpn BKIOYEHHON ONUNK
PEMO c UK AnanasoH U3MeHsIeMbIX BMAOB JIMMUTOB He 3aBUCUT OT cpoka PEMO.
N3MeHeHMsa Npon3BOAATCS, HauYMHasa C BMAA NMMUTA, K KOTOpPOMY
ocyLlecTB/ieHa NpMBsA3Ka Kjacca M KOAOB pacyeTa v Jasiee Ha Bcex
nocneayowmx smaax TMMUTOB.
HacTpoika ucnonb3yeTtcs Tonbko B pexume ToproB «PEMO c LK
agpecHoe»
He yuntbiBaThH Onuusa no3BossieT OTK/UNTb YYeT KOMUCCUM bpokepa 1 ToproBoi  BbiknatoueH

KOMMCCMIO MO
OTCPOYEHHbIM
caenkam

CUCTEMbI NPV NOATBEPXAEHUWN CAENKN ANS UCMONTHEHUS
C OT/IOXKEHHbIMM pacyeTamn (agpecHas caenka PIMNC n nepsas 4acTb
caenkun PEMO)

I KOMMeHTapMﬁ K Hacrpoﬁke «HetTMpoBaTb 06s13aTeNbCT. MO C/I0XKHbIM OTYETaM>»:

[na HeTTUHra 0693aTeNbCTB MO CMNOXHbLIM OTYeTaM TpebyeTcsa cobnoieHne Creayoumx

YCITIOBUIA:
Bce knacchbl, y4acTByowme B HETTUHIE, MEPEeYUCeHbl B CNIUCKE

Bce BanioThbl, y4acTByOLWME B pacyeTax, NepeduncneHsl B gaine ¢ Kpocc-Kypcamu

cepBepa QUIK (kak npaBwuio, 3To crossrate.ini B nanke c ¢annamm cepsepa QUIK)
nnbo oTTpaHcnmMpoBaHbl Moaynem gopMmpoBaHus Kpocc-kypcoB (CrossRateTW).
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Ter v BantoTa pacyeToB, MO KOTOPbIM MPOU3BOASATCA 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 HACTpoliKe

Ecnu Ter n Bantota ana nHctpymeHta RUR B HacTpolike
He 33/laHbl, TO OHM OMpeaenstoTCs Mo KNaccy N UHCTPYMEHTY
nepBOW CAEIKN, BK/IIOYEHHOW B OTYET: Ter COrjlacHO HacTponke
, @ BasoTa — BaNOTOM HOMMHanNa.

Ecnu ncnonb3syertcs HETTUpPOBaHMe 6€3 HaCTPOWKM

, TO pacyeTbl Mo BCEM CAeNKaM, BK/KOYAEMbIM B OANH OTYET, AOJIXKHbI
NpoBOAMUTLCA Ha OAHOM M TOM Xe Tere, U B O4HOM M TOW Xe BaJiloTe pacyeToB. MHaue
KOPPEKTHOCTb Y4eTa CAENOK ANS UCMOJIHEHNS HA NTMMUTAX KJIMEHTa He rapaHTupyeTcs.

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

Ecnn onums oTknoveHa (no ymonyaHui), To 6110KMpOBKa CpeacTB NpPoMCcxXoauT

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

B MOMEHT UCMOJIHEHUS 3as8BKM-0TUYETa N0 CAeNKe ANS UCMONHEHUs. [Tpy 3TOM B eHb
ncnonHeHnsa sTopon yactn PEMNO c UK 3arpyska numuta no suay numuta T0
ocywecTtensietca bE3 yueTa ee MCNonHeHUs, a ABMXXEHUe cpeacTs no smay nummta TO
NPONCXOAUT B MOMEHT UCMOJSIHEHUSA COOTBETCTBYIOLLEN CAENKWN A1 UCMONHEHMS.

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 BTopoi yactm PEMNO c UK. JocpoyHoe
ncnonHeHue caenkn PEMNO c UK He nopgaepxxusaetcs. Npu 3ToM caenkun ang
ncnonHeHuns nepsomn vyactu PEMO c LUK n caenku ana ncnonHenmsa PMC ¢ LUK
UrHOPMPYHOTCA (KOHTPOAb IMMUTOB U ABUMXEHWE CPeACcTB NPpu UX NOATBEPXKAEHUN He
ocyuwectensieTcs). [locpoyHoe noaTBepXKAEHNE CAeNKN AN UCNOSIHEHNS BTOPOWN YacTu
PEMO ¢ UK He nogaepxunsaeTcs.

3.5 O6wime HacTpoukun 6ubnuorekn. 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 No3mMuma Ha Ka>Aayto O0aTy UCNOJTHEHUNA MOXET OTO6pa)KaTbCﬂ
Ha TMMUTaX, NMEKLLNX paBJ'IMLIHbIﬁ «Bna NMUMUTa>.
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Hanpumep:

JInMnTbI € BUAOM «TO» OTpa)kaloT MNO3ULUM K/IMEHTA Ha TEKYLLUIA TOProBblii EHb;

JInMnTbI € BUAOM «T2» OTpakaloT MSIaHOBbIE MO3NLMN KIIMEHTA C Y4ETOM 0693aTeNnbCTB
Mo caenkaMm, KOTopble UCMONHATCA 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 NapameTpe «BecTy no3numm B KaneHaapHbIX

OHAX AN cxembl FX>»,

MNepea BkNoYeHMeM napameTpa obpatutech 3a

[ONONTHUTENbHON MHGopMaunen B Cnyxby TeXHUYECKOoMn

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 TOMbKO 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 3ansTyto, Nno 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.
Ecnu BkitoveH napameTp

, To ana obecrneyeHnss COBMECTUMOCTH
C TEpMUHaNamMu, He NoAAEPXMBAIOLLUNMN TUMAUTDI
B KaseH4apHbIX gatax, HeobxoAMMo yKasaTb TONIbKO OAUH
BWA NMMUTA, COOTBETCTBYIOLLNI MAKCMMasibHO BO3MOXHOMY
CPOKY pacyeToB MO onepauMsiM B paMmkax GupMbl,
Hanpumep, «T365»

MpuBg3Ka knaccos
K BunagaMm anMnTOB

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

MpropuTteT HacTpoek «lpuBA3Ka MHCTPYMEHTOB K BUAAM
nmMunToB>», «lpuBA3Ka 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 NMMnUTOB

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, OTAIMYHbBIM OT TO. Mpu
BKJTIOUEHHOW HACTPOMKE KOMUCCUM Bpokepa 1 TOproBomn
CUCTEMbI MO TaKMM OMNepaLMmsiM YUMTbIBAOTCS HE TOJIbKO

Ha nMMUTe onepaumu, HO U Ha numnTe Buaa TO0. Mpu aToM
ecnun HacTpoika «lpoBepaTb ob6si3aTenbCcTBa MO BMAAM
JIMMUTOB>» COAEPXMUT HECKOJIbKO nocneaoBaTesibHbIX BUAOB
JIMUMUTOB, TO 3TN KOMUCCUWN YUUTBLIBAOTCS TaKXe Ha BCeX
MMUTax C BUAOM MeHblle BMAa IMMUTa onepauum.
HacTpoitka nMeeT 60nblINIM MPUOPUTET, YUEM HACTpOKKa
«[on. yuntbiBaTb koMuccuto TC Ha nummnte TO».
HacTpolika He BIUSET Ha pacyeT KOMUCCMKU MO onepaunsm
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 NUMuUTe
onepaumu, Ho 1 Ha numute Buaa T0. MNpu 3TOM KOMUCCUS
6pokepa yunTbiBaeTCs TO/IbKO Ha NMMUTE 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
MapXMWHaNbHbIX 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/INEHTOB 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 ANS 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
npesbllWaeT 3HaYeHMe BbIYMUCIISEMON CKOPPEKTUPOBAHHOMN

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

MapXXMHAaNbHbIX KIMEHTOB TOMbKO NpW OTpULaTesibHbIX
aKTMBax» A/ 3asiBOK Ha 3aKpbIiTe NO3ULUN.
Moanep>xmBaeTcs TOAbKO AN KIMEHTOB C TUMOM
KpeamToBaHUA «MNo AUCKOHTaM» U «MO+».

Mpun BKIKOYEHHOW HACTPONKE OTK/IHOYAETCS NpoOBEpKaA
[OCTAaTOYHOCTU CpeacTB NoA KOMUCCUMIoO Ha nuMmute TO npu
NnpoBepKe 3asBOK, COKpallaoWwmx Moaysb No3vumm

MO MHCTPYMEHTY Ha IMMUTE MO MJIaHOBOW NO3NLNK
(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 CruncaHue 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 yunmTbiBaTbCHA M MPOBEPATLCA ANS NMMUTOB Buaa T0 n T2.

Myctb ana knaccos TQBR, TQNE, TQNL 3agaH Buag nuMuta T2. Torga onepaumm no 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. TaknM 06pa3oM, OTCYTCTBME HACTPOMKM
WMHTEPNpPETUPYETCA KakK HAacTpoika NpuBS3KM K nuMmutam Buaa TO0.
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3.6 HacTponkun kommuccum 6pokepa no yMosiuaHUIo

B naHHOWM cekUMM HacTpamMBaeTCa KOHpUrypaums wkanbl 6pokepckon komuccmm. Cekuus
aKTUBU3UPYETCS NPU HaACTPOMKe B3MMaHUSA 6pOKEPCKON KOMUCCUM C UCMONb30BaHMEM LIKasbI
(paznen «0O6wue napaMeTpbl», cekumsa «Obwme HacTponkm 6ubnmortekun, Yyactb 1», dnaxok
«Mcnonb3oBaTh WKany KOMUCCUN»).

3HaueHuMe
MapameTp HasHaueHune Mo yMoOJI4aHUIO

HacTpoiikun komuccum 6pokepa HacTpoiika wkanbl KOMUCCUM 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 KJIMeEHTa B AE€Hb,
Koraa KJIMEHT NMpoun3BeEa XOTA 6bl OAHY TOProeyko
onepauuto, B BasilOTE paCyeToB

Makc. MakcmmanbHoe 3HaYeHne KOMMCCUOHHOTO MycToe 3HauyeHue
BO3HarpaxaeHus, B3MMaeMoe C KMeHTa 3a 0AuH
TOProBbIf A€Hb, B BaslOTE pacyeToB

M.o6 MuWHMManbHbI AHEBHOM 060pOT, C KOTOPOro lMycToe 3HaueHne
HaYNCNAeTCs KOMUCCKS, B BasllOTE pacyeToB

Komuceusa 3a caenky Ao MUH.  DUKCMpPOBaHHAs KOMUCCUSA 3a KaXKaylo CAeNKy, B

06. BantoTe pacyeToB. KoMuccusa BaMMaeTcs A0 Tex nop,
noka AHEBHOW 060pOT HE NpPEBbLICUT 3HaUeHMs «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
(noppo6bHee cMm. )-

KoMmMeHTapuit kK ) OpMHUPOBAHUIO LLKAJIbl KOMUCCUUN

Lkana koMuccumn 6pokepa 3agaetcsa cieayowmnM obpasoM: Npu HaXkKaTum Ha KHOMKY
«[o6baBuTb» B Tabnuue NosBNSETCA HOBasa CTpoka. B Heil Hy>XXHO BBECTU B KO/TOHKe «C CyMMbl,
py6.» rpaHuW4YHylO0 BENMUNHY 060pOTa KJIMEHTa 3a TOProBYIO CECCUIO, @ B KONOHKe «Pa3smep
KOMUCCUU» — pasMep KOMUCCUMOHHOIO BO3HarpaxaeHus B NpoLueHTax, KoTopbli 6yaeT
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B3MMAaTbCA C K/IMEHTA, KaK TONIbKO AHEBHOI 060pOT TOProBbIX ONepaLunii No ero cYeTy 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.: [

HanpuMmep, wKana MoOXeT 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 komuccms 0.3%, ecnun ob6opoT 6onbie 100 000p., HO MeHbwe 250 000p. - 0.2%
nT.Aa.

Ons oTAenbHbIX KNMEHTOB MOXHO YCTaHOBUTb NEPCOHasIbHble HAaCTPOMKMW LWKasbl Ha CTpaHuue
«KnneHtbl/KoMnccuns 6pokepa», Bbibnpast ux B CNMCKe 1 3aaaBast CO6CTBEHHO AaHHbIE

0 LWKasne B cekuMm «HacTporkm wKanbl KOMUCCUM». Mpn HaNMuYnKM y KIIMEHTA 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
NoTpebHOCTb 3a4aTb KOMUCCUIO HA KIMEHTa MM KOMUCCUIO MO YMOSTYaHMIO B CTaHAAPTHOM
¢dopme, T.e. Korga BHe 3aBUCUMOCTM OT 060poTa AENCTBYET eaAnHas cTtaBka. B aTom cnyvae,
npu ¢opMMUPOBaAHNM LLKASbI HYXKHO B Tabnuuy «HacTporku WwkKanbl KOMUCcnm» gobasuTb
OAHY CTpPOKY, Hanpumep:

C cymmMmbl, py6. Pasmep komuccum

0 0.3

HacTpoliku BubnmoTekn pacyeta TMMUTOB 29
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



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

3.7 HacTpoOMKMN KOMMCCUOHHOIO BO3Harpa>kaeHus
no pe>xmMmam TOpros

B aTol cekuuM HacTpamBatloTCa napamMeTpbl «3a UTC», «3a opr. TOpr.», «KJAUPUHT.», «no 6a3.

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

HaCTDDI:iKH EOMWCCHOHHOMD B0SHArpakaeHuA
no peikidMard TOprog

5aMTC  szaopr. Topr. kaWpuHr,  no Gas. askr. PEMO

Komuccuna sa UTC

K.nace/Tpynna HanpagneHue  |Korucoua, %
GTS He anaHo

RPO He sanaHo

SPBRFUT Mokynka 1.7

71 LoGasme *% Ypanme

Ha Bknagkax «3a UTC», «3a opr. TOPr.», «KJIMPUHI.» HAaXXMUTE KHOMKY «[]o6aBuTb»
ANa BKJIKOYEHUSA B CMMCOK HOBOMO Kiacca/rpynnbl, @ Ha BKAaake «no 6as. akT.» — A5 BKAYEHUS

B CMMUCOK HOBOM CTPOKK C KOAOM 6a30BOro akTnea. 3Ha4yeHMe KOMUCCUM YCTaHaBNMBAETCS B A4enKe
«Komucecumsa».

3HaueHue

MapameTp HasHauyeHue no ymoJsi4yaHuro

Bknaaka «3a UTC»

kKomucecusa 3a UTC KoMunccnoHHoe Bo3HarpaxzaeHue [MycToe 3HaueHune
MockoBckol Bupxu no gorosopam o

npeaoCcTaBAEHNN UHTErPUPOBAHHOIO

TexHonorm4yeckoro cepsuca (UTC), B

npoueHTax ot ob6bema caenku (Mnu B

BaJIlOTE 32 KOHTPAKT AN K1acCOB CPOYHOTO

pbiHKa). Y knaccos PEMO cpok PEMNO

He yunTbiBaeTcs. CTtaBka Bbibupaertcs u3

BCEX 3aaHHbIX B HAaCTpOMKe 3HaYeHUM

cornacHo
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3HauyeHue

MapameTp HasHauyeHue no yMOJZI4aHMUIO
Knacc/I'pynna Koa knacca wiav rpynnbl, 4719 MHCTPYMEHTOB
KOTOPbIX Ha3Ha4YeHa KoOMUCccus
HanpaBneHue HanpaBneHue onepauun: «lMokynka»/

«lMpogaxa»

Komucecus, %

CraBka B npoueHTax oT obbema caenku

Bknagka «3a opr. Topr.»

KOMUCCHA 3a Opr. TOpr.

KoMunccrnoHHoe Bo3HarpaxaeHue, kotopoe  [lycToe 3HauyeHue
B3MMaeTCH B N0O/b3y OpraHusatopa

TOpProBnu, B NpoueHTax oT obbema caenku

(nnn B BantoTe 3a KOHTPAKT AN KNaccoB

CpOYHOro pbiHKa). Y knaccos PEINO cpok

PEIMO He yuuTbiBaeTcs. CtaBka BblibupaeTtcs

M3 BCEX 3a4aHHbIX B HAaCTPOMKe 3HaYeHUMn

cornacHo

Knacc/T'pynna Koa knacca vnuv rpynnbl, A8 MHCTPYMEHTOB
KOTOpPbIX Ha3HayeHa KoMuccus
HanpasneHue HanpasneHne onepauun: «lokynka»/

«lMpogaxa»

Komucecusa, %

CraBka B npoueHTax oT o6beMa caenkm

Bknaaka «KAWPUHL.»

KNMNpUHroBad KoMmccua

BennunHa KNMPUHIroBON KOMUCCUU, B [MycToe 3HauveHne
npoueHTax ot ob6bema caenku (Mnu B

BasIlOTE 3a KOHTPAKT AJ19 K/1aCcCOB CPOYHOro

pbiHKa). Y knaccos PEMO cpok PEMNO

He yunTbiBaeTcs. CtaBka BbibupaeTtcsa us

BCEX 3aaHHbIX B HAaCTpOMKe 3HaYeHUM

cornacHo

Knacc/Tpynna Koa knacca vnuv rpynnbl, A8 MHCTPYMEHTOB
KOTOPbIX Ha3HayYeHa KoOMUCcUs
HanpasneHve HanpaeneHwne onepauun: «lokynka»/

«lMpogaxa»

Komucecus, %

CTaBKa B MpoueHTax oT 06bemMa CAeNku

Bknagka «no 6a3. akT.»
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3HauyeHue

MapameTp HasHauyeHue no yMoOJZI4aHuIo
CKknaka Ha KOMUCCUIO 3a Mo CKanbnepcknMm caenkam (C,Cl,eJ'IKaM, BkntoueH
CKanibnepckue caenkum npmeoadaUlINM K OTKPbITUKO U 3aKPbITUKO

no3MumMmn B Te4YEHNE 04HOIO TOProBOro AHS)
KOMMCCUSA, 3afaHHas B NapameTpe
«Komucemst no 6a3oBOMY aKTUBY>», B3MMaeTCs
TOJIbKO 3@ CAENKY, OTKPbIBAKOLLYO MO3ULMIO

KoMuccua no 6asosomy aktmpy CraBka KOMUCCUM MO caenkam ¢ dbtodepcamm [lycToe 3HayeHue
Ha CpoyHOM pbiHKe MB B BasoTe pacyeToB
3a KOHTpaKT. 3a4aeTcs MHAMBUAYANbHO A5
Ka)xgoro 6asoBoro akTmBa.
HacTtpoitka He paboTaeT COBMECTHO
C npusHakoMm «Mcrnonb3oBaTb kKoMuccuo TC»
N MCMNONb3YEeTCA TOMIbKO AN pacyeToB
HaCTPOEHHOW eANHON AEHEXHOW Mo3uumm

Bknagka «PEMO»

BenunuuHa komumccum PENMO, 3apaeTcs B [MycTtoe 3HauveHne
npoueHTax ot obbema caenku. NogpobHee
CM.

- MPpU YCTAaHOBNIEHUN 3HAYEHMN KOMUCCUM Ha Klaccax MOCKOBCKOM BMpXK, OTAIMYHBLIX OT MPUHSATbLIX Ha
pbiHKax (NpyY NYCTOM 3HAYEHUU SYENKU aBTOMATUUYECKMN NCMOJIb3YETCH 3HAYEHME KOMUCCUMN, MPUHATOE Ha
pbIHKE), HE06X0AMMO NepevyncnunTb AaHHble KnacCbl B NapameTpe

Ha cTpaHuue «Knaccbi».

MpuopuTteTt ctaBok komuccum TC

CraBka BblbrpaeTcs U3 3aflaHHbIX B HACTPOMKE 3HaYEHWUIA COrNacHo cneaytowemMmy npmopuTeTy
(no y6bbiBaHUIO):

CraBka A5l rpynnbl MHCTPYMEHTOB M KJ1TaCCOB, B KOTOPYH BXOAST KMAacC U UHCTPYMEHT
ornepaumu, C ykaszaHMeM HamnpaBneHus, COBMajatoLero ¢ HanpaBieHMeM onepauum.

CraBka ANsl rpynnbl MHCTPYMEHTOB W K/1TaCCoB, B KOTOPYH BXOAST KNAcC U UHCTPYMEHT
onepaumn, 6e3 ykasaHus HanpaBneHus.

CraBka Ha Knacc onepauun C ykasaHueM Harnpas/ieHWsl, COBNaAaloLero ¢ HanpasieHunem
onepauumu.

CraBka Ha knacc onepauun 6e3 ykazaHus HarnpasJ/ieHus.

Ecnu HacTpolika He 3aaaHa, TO UCMOMb3yeTCs 3HaYeHMe B aHaNIOMMYHOM HACTPOMKe B CeKLUM
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Bknaaka «PEMO»

HacTooikK KoMUCCHOHHOMO BEOSHArDAALEHHA
no pexuram TOprogE

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

[ MpropuTer komWsckd B watinoHe ona onepawai PEND

MpoueHT kotduccud PEMND saguouHT oT:
() cpoka PEMO
(®) Wrans! KoMMCCHH

Koruccna PEMNO [sa kawabi geHe cpokal 0
Wkana KomMUCoUM B SaBMcUMacTi oT cpoka PEND

71 Dotasure

1' Yoane
«MpunoputeT KOMUccum B WabnoHe anga onepauun PEMNO» — BbI6GOp npuoputeTa KOMUCCUN,
3aaBaeMoV Ha KoA KAneHTa (CMm. ) wnn B wabnoHe

no KoMuccum (cm. ), OTHOCUTENBbHO rnobanbHOM
HacTpolhku kommccum PEMO Ha paHHOM BKnajgke:

_ Ecnn dnaxok cHAT (no ymonyaHuio), rnobanbHas HacTponka kommccum PEIMO nmeet
6onee BbICOKWUI MPUOPUTET;

_ Ecnn dnaxok yctaHoBMEH, KOMUCCUSA, HAaCTPOEHHAs Ha KAMeHTa unu B WwabsioHe, B TOM
yucne yepes TapudHbIA NNaH (3a UCKIOYEHWEM FPynn KAcCoB, ANs KOTOPbIX BbibpaH
TUN WKanbl KOMUCCUKN «HyneBas KoOMUccusa»), nmeet 6osee BbICOKMN MPUOPUTET, YEM
rnobanbHas HacTpoinka kommccumn PEIMO.
HacTpoika He BAMsieT Ha NPUOPUTET HaCTpoeK KOMUCCUI, 3a4aBaeMblX Ha KOHKPETHbIN Knacc,
M HacTpoek «Komuccuma PEMNO» B uB HaCcTpolMKax: OHW Bceraa

6onee npmopuTeTHbl, YeM rnobasnbHble HAaCTpOWKK kKomuccum PENMO.
«MpoueHT komncecmmn PENO 3aBucuT O0T» — BbI6Op crnocoba HAaCTPOMKN KOMUCCUN:

_ «cpoka PEMO» — 3HaueHune koMuccmmn 3agaetca B none «Kommccua PEMO (3a kaxabin
AeHb cpoka)». PacueT npomssoauTcsa No crnegyrowen popmyne: «Komucecua» =
«Cpok PEMNO» * «npouyeHTHasa ctaBka» * «06bem caenku PEMO>»;

_ <LWKasbl KOMUCCUM>» — 3HAYEHME KOMUCCUM 3apaeTcsa B Tabnuue «Llkana koMmuccum
B 3aBUCUMOCTU OT cpoka PEMO». PacyeT npomnssoanTca no cnepytowen popmyne:
«KoMuccua» = «npoueHTHas cTaBka 3a nepuoa>» * «06beM caenku PEMNO>».

B npumepe, npeacTtaBneHHOM Ha CKpuUHWOTe, «Llkana koMnuccumn» 3afaeT KOMUCCUIO Ha CAeNKn
B Npeaenax uHTepeasna, HauMHas C HyJIeBOro Cpoka:

ot 0 gHen no 59 - komuccmsa no craeke 0,5% oT ob6beMa caenkm, HesaBnuCUMMoO oT cpoka PETO;
oT 60 gHen go 179 - komuccusa no craske 3% oT obbeMa caenkm, HesaBnucuMo oT cpoka PENMO;
180 gHel — koMmccms no ctaBke 7% oT ob6bema caenku, He3aBuCcKMMo oT cpoka PEIMO.

HacTtpoinku kommnccum PEMO mnmetoT 6onee HU3KM NpUOPUTET MO OTHOLLEHWUIO K HacTponke
KOMWCCUM NO KNaccam, 3ajaBaeMol Ha CTpaHuLe
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3.8 ba3soBble HACTPOMKMN KOMUCCUM

EazoBtie HACTPOMKM KOMMCCHM
Ofwve  Epokep  Komwccwa na HEO  Knacce ckon| 40 ¢

Komuzcua sa MTC 0.0105
F.OMUCEMA 38 OPraHHZaLME TOPMOEH 0
KAHPHHMOBSA KOMWECHA 0
Bemuna HAC 1]

[ Komuccua PEMND ana ofindr. SepéTca or HomMuHana
[ NoHusennan craeka komuce. ME gna pasmeweHus obn.

B AaHHOM CceKUMN yCTaHaBIMBAOTCA 3HAYEHNSA KOMUCCUOHHOMO BO3HArpaxaeHusa n apyrmux c6opos,
B pa3Mepe KoTopbix cepBep QUIK 6nokupyeT cpeAcTBa noj UCMoSIHEHUE 3aABOK.

3HaueHue
MapameTp HasHaueHune Mo yMoOJI4aHUIO

Bknagka «ObLwme»

KoMmuceus 3a UTC KomMunccnoHHoe Bo3HarpaxaeHne MockoBckon Bupxu no 0,0105
[0rosopam o npefocTaB/ieHN MHTErPUPOBaHHOIO
TexHonormnyeckoro cepsuca (UTC), B npoueHTax oT

obbema caenku. Y knaccoe PEMNO cpok PEMO

HE Y4YUNTbIBaAETCA

Komuceus 3a KoMUCcCMOHHOEe BO3HarpaxzaeHue, KoTopoe B3UMaeTCs B 0

nonb3y opraHn3saTopa TOProsan, B NpoueHTax oT ob6bema
caenku. Y knaccos PEMNO cpok PEIMO He yunTbiBaeTcs

opraHmsauuio Toproeam

BennunHa KNMPUHIroBOM KOMUCCUKU, B NPOLEHTAX OT 0
obbema caenku. Y knaccos PEMO cpok PEMO

KnupuHrosas koMnccus

HE Y4YUTbIBAETCA

Bennunna HAC Bennunna HAC, cnnucbiBaeMoro ¢ KJAMEHTCKOro cyeTa 0
AOMNOSTHUTENbHO K 6pOKepCKOM KOMUCCUMN, B MPOLIEHTax OT
Ha4YnCcNeHHom Kkommccmnm bpokepa

Komucecusa PEMO BkntoyaeT pacuyeTt kommuccum, no caenkam PEMO ¢ BbikntoueH
onsa obnur. 6epetcs obnuraymamm, ncxoas U3 HoMmMHana obnurauuii, a He 13

OT HOMUHana obbema caenku

MoHMXeHHas cTaBka BknoyaeT ncnosb3oBaHMe cneumranbHbiX CTaBOK KOMUCCUM  BbiktoueH
komucc. Mb ans Toproson cuctembl MB ana onepauuii npogaxu obnvrauni
pasmeweHus obn. B peXuMe agpecHbiX pasMeLeHunm

Bknagka «bpokep»

Komuccua 6pokepa Komuccusa, B3nmaemas 6pokepoM C KNMEHTOB, B % OT 0.5
(dburkcnpoBaHHasn) obbema caenku
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MapameTp

3HaueHue
HasHaueHune Mo yMoOJI4aHUIO

Komucecusa 3a caenku

c ronoca (akuuu)

Komucensa 3a caenky, BbiCTaBaeHHYo 6pokepoM no npockbe 0
K/IMeHTa Yepes 6UpXKeBO TepMUHanN

Komuccusa 3a caenku
c ronoca (obnuraumn)

KoMucensa 3a caenky, BbiCTaBaeHHYo 6pokepoM no npockbe 0
K/IMEHTA Yepe3 6UPKEeBON TeEpMMHAN

Twun KoMmnccunm

Bbibop Tnna KkoMnccumn. BoaMoxKHbIe 3HAYEHUS : dukcnpoBaHHas
«@PuKkcmnpoBaHHasa» (B NpoueHTax oT obbeMa
caenkn);
«3a caenky» (B BaJslOTe pacyeToB 3a CAENKY,
He3aBMCMMO OT ob6beMa caesnkn)

Bknagka «Komuccma Ha HKO»

Knaccsbl ¢ yyetom HK/

npun pacyeTe KOMUCCUn

6pokepa

Knacchbl, 4na KOTopbIX Npu pacyeTe koMnccum 6pokepa,
NOMMMO CTOMMOCTM 0bAnraumm, yunmTbiBaeTCs HaKOMAEHHbIN
KYNoHHbIM goxoa (HKA). Takxe ANns yKasaHHbIX KJ1aCCoB
HK[ yuynTbiBaeTcs B CyMMapHOM TOprosom o6opoTe npu
MCMNO/b30BaHMUM CTAaBOK KOMWUCCUM MO LUKane

Bce
Knacchbl

HK/[ yuuTbiBaeTCA ANa BCEX KNaccoB

Mo cnncky HK[ yunTbiBaeTcs Ans BbIGpaHHbIX K1accos

Bknagka «Knaccel ¢ komuccmen Mb»

Knacckl ¢ komnccnen Mb  Hactpoika knacca MB, ctaBkM KOMUCCUM MO YMOSTYaHUIO

KOTOpOro Heo6xoAMMO MCMOMb30BaTh NPU pacyeTe
Komumccum TC B nepeymncrieHHbIX Knaccax.

HacTpolrika umeeT MeHbLUMN NPUOPUTET, YEM HACTPONKM
KoMuceum TC

Knacc Mb

Kog knacca MB, ¢ koToporo 6epyTcsi CTaBKM KOMUCCUIA

Knaccsbl

Cnncok KoAOoB K/1acCoB Yepes 3ansaTyto, K KOTOPbIM
npuMeHsaeTcs kommccua knacca Mb

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

3.9 OrpaHuMyeHune KonmyecTtea NOBTOPAIOLWMNXCA
TPpaH3aKUuun

DI’DaHH‘-IBHHE EONUYECTEA NOETOPARIWMECA TpaHSaKLLHl:{

K.onqecTen TpaHsarkumWi

WHrepsan

20
]
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B AaHHOI cekuMn HacTpaMBaeTCs OrpaHUYeHNE KOMMUYECTBA OAMHAKOBbIX TpaH3aKLUnii,
OTNpaBnseMbiX NoJIb30BaTENAMWN B 3aAaHHbIA UHTEPBaAN BpeMeHU. KONMYECTBO TpaH3aKLniA
KOHTPOJIMPYETCSA B paMKax KaxxAoro nosib30BaTesis B pa3pese KaXaoro Kiacca v MHCTpyMeHTa.
TpaH3aKLUMM No pasHbIM KlaccaM, MHCTPYMEHTaM U MOJIb30BaTENSAIM HE CYMMUPYHOTCS.

MakcuManbHoe AonyCTUMOe KOMYeCTBO OANMHAKOBbIX TpaH3aKLmMn 3agaetca B nose «Konnuectso
TPpaH3aKUWN»; NHTepBan BpeMEHN B CEKYHAAX, B TeYeHne KOTOpOoro AonyckaeTcs noaaTtb
YKa3aHHOEe KOJIMYEeCTBO OAMHAKOBbIX TPaH3aKUWi, 3aaaeTcs B none «MHTepBan» (Mo yMON4YaHuio -
1 cekyHaa).

3.10 O6wee orpaHUYEeHME Ha KOJINYECTBO TPaH3aKLMn

DSLI.I,E!E! OrpaHWYEHKE Ha KOAHYECTED TpaHSaKLLHI:{
KoAHYecTED TRaHIaKUMA 100

Mporpatara K.oHTPOAMPOESTE =

B maHHOW cekumMmn HacTpanmBaeTCs OrpaHUYeHME KOMMUYECTBa TpaH3akKuuii, oTNpaBiseMblxX
Nnonb30BaTENAMUN B CEKYHAY.

0nsa BkAOYEHNS / OTKIKOYEHNA KOHTPOJIA KONMYecTBa TpaH3akuun Bblbepute CooTBeTCTBYOWEE
3Ha4yeHue B none «lporpamma»: «KOHTponmMposaTb» / «He KOHTpONMpOBaTb».

MakcumanbHoe AonycrnMmoe Kon4ecteo TpaH3aKLJ,VIl7I, oTnpaBisdeMbIX NOsIb30BATENAMU B CEKYHAY,
3ajaeTca B nosie «Konmnyecrtso TpaH3a|<u,vu7|>>.

Cnepytowmne Buabl TpaH3aKUMM NOABEPralTCa NpoBepKe:

Bsoa 3aaBKu;

BeBoa cTon-3asBKu;

Beoa BHeGUpPXXeBOI 3a9BKMU;

Beopg 3aaBku-otdeta PMC/PEMNO;
CHATMe 3a8BKMU;

CHsITMe cToNn-3asiBKy;

CHATME BHEOBUPXEBOW 3as1BKU;
CHsaTue 3aaBku-otyeta PMC/PENO;
MepecTtaHoBka 3asaBok (FORTS).

N3MeHeHne aaHHOMN HaCTpOVIKM NMPUMEHAETCA TOJZIbKO Mocsie nepenoakytovyeHnsa noab3oBaTeNA.

AHanornmyHas HacTpolika Ha Bkiagke «[lonb3oBaTenn» nmeet 60see BbICOKMN MPUOPUTET, YEM
JaHHas HacTpoKka.
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4. [lpyrne napaMeTpbl

Ha aTon CTpaHnue yCtaHaB/IMBAETCA COOTBETCTBMNE MEXAY K/laCCaMU UHCTPYMEHTOB U TEramMun
pacyeToB, a TaKXXe HaCTpanmBakdTCA CNUCKHN WCKJTIOYEHWNI U3 npaBun, 3agaHHbIX Ha CTpaHUUe «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

Faspeluirs MEHEQHEPY SAKPETHE NOSHLME

K nuMeHTel, 008 koTopei: sanpeweHsl onepauwd o MAS aru;

JlofaeuTe

Yaanure

QEB423F, 014726H

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

1 Nosasure
i Yganme g h
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 CNMCOK
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 3anpeLlleHbl onepaunn

KJIMEHTCKUX onepauni

KMeHToB. CUeTa B CIMCKe pasaensioTcs 3anaTo

NHCTPYMEHTbI, N0 KOTOPbIM
paspeLleHbl KpOCC-CAENKU

HacTtpotika cnucka 6ymar, no KOTopbiM 6yAeT BbINO/HATLCSA 3aMeHa
KOAOB Npwu Kpocc-caenke (CMm. ). Ecnmn
CMWCOK HacTpPOeH, TO 3aMeHbl MPU KPOCC-CAeSIKe paspeLleHbl TOSIbKO
no 6ymaram n3 cnucka, ecnm Crnmcok nycror — To no Bcem bymaram
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MapameTp HasHaueHune

Knacc Bbi6op knacca MHCTPYMEHTOB, MO KOTOPOMY paspeLleHbl 3aMeHbI
KOAOB

PaspeweHHble 6ymarn HacTpolika cnncka 6ymar M3 BbiIbpaHHOMo Kjlacca, Ha KoTopble
pacnpocTpaHseTcs 3aMeHa KOAOB:

Bce 6ymaru knacca Ha Bce MHCTpYMeHTbI Kfiacca

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

LieHbl 3a55BOK Mo Kfaccam HacTpoiika cnucka MHCTPYMEHTOB, MO KOTOPbIM ByaeT
N MHCTPYMEHTaM MCMoJIb30BaTbCs 3aA4aHHOE 3HaYeHune LeHbl Npu 06paboTke 3adaBOK.
3aMeHa LeHbl Ha 3aZlaHHY0 B HacCTPOIKe OCYyLLEeCTBASIETCS
B C/leayowmnx cnyydasax:
npw pacuyeTe NoKynaTefbHON CNocobHOCTY;
npv 6JJ0KMPOBKE CPEACTB MoA 3asiBKY;
Npv BbIYNC/IEHUN KOMUCCMOHHOIO BO3HArpaxKaeHus,
a Takxe 6/10KMPOBaHUKN CPeACTB Noj Hero;
_ MNPV OLEHKE aKTUBHbIX 3a55BOK MO UHCTPYMEHTY.
MpW UCNOSTHEHMM CLAENKM CO CYeTa CMUCbIBAETCA peasbHblii 06beM
CAENKN U KOMUCCUS, pacCunTaHHas oT peanbHOro obbema

Knacc Bbi6op K/lacca MHCTPYMEHTOB, MO KOTOPOMY MUCMO/b3YEeTCs 3aMeHa
LEHbI
LleHbl No knaccy HacTpolika cnucka MHCTPYMEHTOB M3 BblIBpaHHOro Kfacca, Ha

KOTOPblE pacnpoCTpaHAETCA 3aMeHa LieHbl:

MHCTpyMeEHTHI MHCTpYMEHT, ANA KOTOPOro Ha3HayaeTcs ueHa

LeHa LleHa, koTopasi 6yaeT ncnonb3oBaTbCa Npu 06paboTke 3asBKU NO
[aHHOMY MHCTPYMEHTY. N5 akumil LeHa yKasblBaeTcs B BastoTe
WHCTPYMEHTa, ANS 06Auraumnin — B NpoueHTax oT HoMMHana

NrHopupoBaTb NpoBepkKy NMMUTOB,  CnMCOK KOAOB K/IMEHTOB, OT KOTOPbIX NPUHMMaOTCS 3asBkn 6e3

HO paCCynTbiBaTb UX AN4d npoBepPKN AOCTAaTOYHOCTU CPEACTB. |_|pl/| 3TOM onepauwnn no

cneaywwmx KIMeHToB nepeyncrieHHbIM KoaaM KIMeHToB 6yayT o6cunTbiBaTbCs Ha
AEHEXHbIX NO3MUMSAX U NO3MUMSAX NO MHCTpyMeHTaM. Koabl B criMcke
pasaensTcsa 3anaTon

KnueHTbl, Ana KOTopbIX 3anpeweHo CrnmMcok KOAOB K/IMEHTOB, MO KOTOPbIM 3anpeLleHo nposeseHue

npoBeAeHne TOProBbIX onepaumin TOproebiX onepauuin. Koabl B CNUCKe pasgensatoTcs 3ansaTon.
HacTpoiika nmeet 60siee BbICOKUI MPUOPUTET MO CPABHEHUIO C
HaCTPOMKOM Ha CTpaHuue

Pa3pewmnTb MeHemkepy 3akpbitve 1PV BKIOUEHHOW HacTpoiike nosib3oBaTeslb C NpaBaMu MeHekepa
MOJXET BbICTaB/IATb 3asBKMN TOJIbKO HA COKpaLLEHME UK 3aKpbITUE
no3unumun no 6ymare. 3asBKN Ha YASIMHEHWE UKW NEPEBOPOT NO3MLNK

no3nuuni
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MapameTp HasHaueHune

3anpetueHsbl. [pyn OTKIKOYEHHOW HACTpolike coBepLueHne Nbbix
ornepaumuin 3anpeLeHo.

PepakTupoBaHWe HaCTpOMKM AOCTYMNHO, €CNn HacTpolika «KnunenTol,
A9 KOTOPbIX 3anpeLleHo NpoBeAeHne TOProBbiX onepauunii»
COAEPXUT HENYCTOM CNMUCOK KOAOB KIMEHTOB. Draxok
«/rHopupoBaTb OTCYTCTBME MO3MLUMA» B NMpaBax Mnosib3osaTens no
Kflaccy onepaumn Ao/HKeH 6biTb BKAOYEH

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 pa3pese 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 ornepauni C Aeno3utamMmmn TOSIbKO ANS KIIMEHTOB
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 YUUTbIBATb ABUXEHWE TONIbKO AEHEXHbIX
cpeacTs. CueTa B cnucke pasgensiotcs 3ansToi. Jonyckaetcs
yKa3aHue TOproBbIX CHETOB MO NpeduKCcy, HanpmMep, MOXHO
BblbpaTb BCe TOpProBble cyeTa, HauMHaowmecs Ha L02, ykasas
B HacTpounke LO2*

— nelncTBue AaHHOM HaCTpOﬁKM HE pacnpoCTpaHAEeTCd Ha onepaunn Ha CPO4YHOM pPbIHKE.

I KoMMeHTapuii K NpUMEHEHMUI0 TEroB pacuyeToB

HacTpoika cOOTBETCTBMS TErOB pacyeTOB M K1ACCOB MHCTPYMEHTOB NPUMEHSETCS, ecnn
cepBep QUIK HacTpoeH ansa paboTbl C HECKOAbKMMU BUpXKEBbIMM TOPrOBbIMKU CUCTEMAMM
(Mockosckas bupxa, PTC, ®b CI16), nnm npm HeobxoAMMOCTU YCTAaHOBKU KIIMEHTY €4ANHOM
No3MuUMKN N0 AEHEXHbIM CpeacTBaM AN paboTbl Ha BCEX TOProBbIX NaowagKax.
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Mo yMonyaHuio Ans Kaxaom ToproBon nnowanku (M Knacca MHCTPYMEHTOB) MCMOMb3yeTCs
CBOW Ter pacyeToB — CMMBOJIbHbIM MAEHTUhUKATOP, NPMCBaMBaeMbI COBOKYMHOW AEHEXHOMN
nosnuunm 6pokepa ana paboTbl C TOProBoM NNOWAAKOM UM KITaCCOM MHCTPYMEHTOB.

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

Ter pacuyeTtoB

CnuMcoK 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,OCER,
OCBU,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,OCAR,OCAY,0CAU,MPBB,MPAU

MSET

MSE

RTSG

GTS

RSGP

FUTUX

HacTpoliku BubnmoTekn pacyeta TMMUTOB 40
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



Ter pacuyeTtoB Cnucok Knaccos

SPBG SPBGKO
SPBS SPBSPT
SPCG SPCGKO, SPCCOR, SPCRDC, SPCNDC, SPCREP

B pamMkax O[IHOro Tera pac4yeToB 3HaUYEHUS, 3aAaHHbIe BPYUHYIO, IONOJIHAOT 3HAaYEHUS
no ymonyaHuto. [insa Knacca 3HayeHue Tera, 3afjaHHoe Bpy4Hylo, UMeeT 60/1blUNiA NPUOPUTET,
yeM 3HaUYeHMe NOo YMOTYAHMIO.

HaxaTneM Ha KHonky «[Jo6aBuTb» Ter pacyeTa A06aBnsgeTcsa B CNMCOK. [locne 3Toro B
KONoHKe «CrnunCcoK KaccoB» Yepes 3ansATyro BBOAATCS K/1ACCbl MHCTPYMEHTOB,
COOTBETCTBYHOLUME JAaHHOMY Koay.

MpumMmep:

Ter pacuyeToB Cnucok Knaccos

BILL MAIN,MAIC

B npuBeaeHHOM npuMepe yka3aHo, YTo Ter pacyeToB «BILL» ucnonb3yerca ona pexnMos
Topros «'KO» n «I'UB: Mepuoa 3akpbliTua».

5. bpokepckasa KOMUCCUA

Pazpgen npegHasHayveH ANs HAaCTPOMKKM BpOKEPCKON KOMUCCUM, eCqIn OHa OTAiM4aeTcs AN
HECKONIbKMX K/1aCCOB MHCTPYMEHTOB.
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5.1 Tapudnbi

Tapudbl  Bamora komuccid  Craskd Korucoda PEMD Npassna yieta

T apMEPHEIA NAaH GPOKEPCKON KOMUCCHM: Mo yrdondaHuio S gl

Wkana koMUCCUM B rpYnne

CocTas rpynne:

Tpunnel
[pynna 01 C curaraed, pyl P asriep Komucouy
FT— o e
50000 0.022
100000 0.01
7000 o]
Fi Dosasums
% Uganme
i Lofiaeds FMUH, 0.
5 100
1"5 Ypanume
PH. |'I'ID | MaKC.Z|1ED

[ YuuTeisaTe cpok cazkd AnA onepaudi PEMD

Knaccer  Mpynnsi wHeT purderT o8

Crmcok, knaccos

TN WA KOMUCTHI
(®) Hyneeaa komuccua

<

(O Wkana KOMUCCHA N0 Yo a4

Kon HaumeHoEaHHe Knacca * .
A PTC: Akwu [KAacoHIeckMi peIHOK]
ADx_EQ A0 ArurM
Al _EQ2 ADF BRLMA 2
ME Bamora: AETC
AETS_MTL ME Banora: AETC [MeTanne)
AETS_MTL_SU ME Banora: Jononnvrensian ceccud [Merannel] (Len...
AETS_SU ME Banora: JononHureneHaa ceccua [ eHTe)
AETS_SWwWaP ME Banora: AETC (CBOM) v

K.nacce! gna yueTa ofopoTa

5.1.1 LWkana 6pokepcKkol KOMUCCUU ANA KNAacCOB

noaaepxxku QUIK (

cepBepa QUIK.

B cneaylowmnx cnyvyaax peKkoMeHayercs o6paTtutbcs B Cny»6y TeXHUUeCcKoun

):

1. Ecnm nnaHupyeTte Ucnonb3oBaTtb TapudHbIe NiaHbl AN KOMUccun Tuna «lkana
KoMuccumn>» (B ToM uucne ana tapudHoro nnaHa « Mo ymonuyaHuio») B wabnoHe
AnsA nonb3osBartens (CMm.

2. Mpwu nonyyeHnmn nucbMma c Temon «Dealer library <npgentucdukarop ¢dnpmbi>
for <npeHnTncpukartop cepsepa>: ERROR» n tekctom «Not enough parameters
[K] to calculate money limits, [K'] required>, a Tak>xe ecnu B sior-painn
BbIBOAMUTCA AMArHOCTMKA C aHaJIOrMYHbIM TEKCTOM MNMPU NONbITKE 3anycka

TapudHblli NaH npeacrasnseT cobon COBOKYMNHOCTb Fpynmn KNaccoB, rae Kaxagas rpynna uMeer

CBOIO WKany KoOMuUccumun.

-+ .
[ns peaakTMpoBaHMA Crvcka Tapu@HbIX NAaHOB MCMOJb3YOTCA KHOMKM ﬂ «[106aBUTb TapUdHbIi

=5 o
nnaH» n J «Ypanutb TapMCt)HbIM naaH>.
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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 YMONYaAHUIO UM HyneBasd KOMUCCUA.

MapameTp HasHauyeHue

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

KOMUCCUMU B CMMUCOK HaxaTueM KHonku «[o6aBuTb TapudHbIA nNnan». TapudHbIA NiaH
«M0 YMOSTYaHUIO» NepeHacTpamMBaeTCsl, HapaBHe C ApyrMMu TapudHbIMK
njaaHamu

pynnbl Cnucok rpynn Knaccos U/mnu MHCTpyMeHTOB. HoBas rpynna aobasnsietcs
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 obopoTa KMeHTa, C KOTOPOM HauyMHaeTcs
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. MUHMManbHOe 3HadYeHne 6pOKepCKO KOMUCCUM 3a AeHb, B BankoTe
pacyeToB

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

CocTaB rpynnbl Cnncok naeHTMdunKaTopos KAaccoB M / UAN Fpynn MHCTPYMEHTOB

YuunTbiBaTb CPOK caenku ang  lpusHak Toro, 4to 6pokepckas KOMMCCUSA 3afaHa 3a KaXAabl 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 MHTEPMNPETUPYIOTCH 3HAYEHUSA CYMMbl, KOMUCCUU U 060poTa
B AAHHOMW HACTpoike, MOXKeT 6biTb U3MEeHEeHa ANA 3aAaHHOIro CNMcKa KJ1accoB
(noppo6bHee cMm. )-

Cnucok «CocTtaB rpynnbl» HefoCTyneH AN peAaKTUpOoBaHUA. UT06bl 3@aNONHUTbL CNMCOK, Bbl6epVITe
HeobxoaMMble Knaccbl U/ munu rpynnbl MHCTPYMEHTOB, BbIMNOJIHUB cleayrowmne 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 cOo CrnMcKoM rpynn Bbi6epuTe Ha3BaHUe rpynmnbl, B KOTOPYH BK/IKOUYAETCA 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 BblibepuTe HasBaHWe rpynnbl, B KOTOPYIO BKOYAETCS 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 fo6aBnieHbl B pasHbie rpynnbl TapudHbIX MIaHOB B BUAE
N B BMAE Knacca, rpynmna MHCTPYMEHTOB UMeeT 60o/1ee BbICOKUA
NPUOPUTET, YEM Kacc.

Ecnun «Fpynna MHCTPYMEHTOB M KilaccoB» He Ao6aBneHa siBHbIM 06pa3oM B rpynmnbl 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 AJ/15 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 A/ pefakTUpoBaHus

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

Tun wKansl KOMUCCUU BbI6Op NpMMEHAEMOW LLIKaNbl KOMUCCUW ANS BbI6paHHOro Knacca /
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 «O6wue
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

5.1.2 Knaccbl gna yuyeta obopora

HacTtpoiika «Knaccel ans yyeta obopoTta» npegHasHauyeHa A5 yKasaHus yepes 3ansATyto K1accoBs,
CAENIKN B KOTOPbIX YYUTbLIBAOTCS NMpU onpeaeneHmn Toproeoro o6opoTa Ans pacyeta KOMUCCUK
Nno LKasie, HO He BAMSIIOT Ha No3mumn. Heob6xoamMo ybeanTbCsl, UTO yKa3aHHbIe KaccChl

He gobaBneHbl B HACTPOWNKY

5.2 BanwoTta 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

5.2.1 BanoTta napaMeTpoB KOMUCCUU
HacTpoinka «BantoTa napaMeTpoB KOMUCCUK>» onpeaensieT BaaloTy, B KOTOPOM 3aAaHbl HACTPOMKMK
- rnobanbHbli, WabNoHHbIN N MHAMBUAYANbHbLIA BapUaHThI

HaCTPOMKMU;
Komucecmsa Ha caenku € ronoca;
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LLIkanbl koMmnccumn:

«HacTtpoikn kommccum 6pokepa no yMmosdaHuo» (CM.
)i
«HacTpoika wkan 6poKkepckon KOMUCCUM ANs Knaccos» (CM.

)

«HacTpoika wWkKanbl KOMUCCUU» B MHANBMAYANbHbIX U Wab/OHHbIX HAaCTPOMKax
KoMmmnccmm (CM. n

).

B nonsax Tabnuubl 4oaXHbl 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 UHCTPYMEHTOB  BasltoTbl MApaMeTpoB KOMUCCUU. MNpun onpeaeneHi BatoTbl MapaMeTpoB KOMUCCUU
rpynna umeet 60siee BbICOKMIA MPUOPUTET, YeM Knacc

5.2.2 Baniota pacyeTta KOMUCCUM
HacTtpoiika «Baniota pacyérta KOMUCCUM» NpefHa3HavyeHa AN yKa3aHusa Koda BasntoTbl:

KoMmmccmu, nonydaemoin cepeepom QUIK 13 TOproBoi CUCTEMbl — €C/TN BKJIKOYEHA Oonums
«Mcnonb3oBatb kommccuto TC» (cM. );
(UKCUPOBAHHbIX CYMM KOMUCCUU TOProBon CUCTEMbI (HanpuMep: pasmMep MUHUManbHOM
KOMUCCUU, pa3Mep KOMUCCUU 3a CAeNnKy), GopMUpyeMbiX CEPBEPOM CaMOCTOATESNIbHO — €CNun
OTK/toYeHa onuua «Mcnonb3oBaTb kKoMuccuto TC» (cMm.

).

Ecnu BantoTa, ykazaHHas B aHHOW HAcTpoike, OTAMYAeTCs OT BajlloTbl pacyeTa KOMUCCUM,
TO KOMWUCCUSI TOPrOBOM CUCTEMbI AJ151 YKa3aHHbIX KJ1aCcCOB KOHBEPTUPYETCS B BajtOTYy pacyeTa.

HacTpolika He BnMaeT Ha pacyeTbl U y4eT KoMuccum 6pokepa.

B nonsx Tabnuubl 4OMKHbI 6bITh YKa3aHbl cleayowme napaMmeTpsbl:

MapameTp Ha3zHauyeHue

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

Cnucok knaccos CrnmncoK K/acCcoB Yepes 3ansaTyo, A8 KOTOPbIX yKasaH Koj BastoTbl KOMUCCUM TOProBoOi
CUCTEMBI
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5.2.3 BanmwTa CnNMcCaHNsa KOMUCCUN

Fpynna HacTpoek «BantoTa cnvcaHUs KOMUCCUWU» MpeaHa3HadeHa ANS YKa3aHusa Koaa BastoThbl,
ANl KOTOPOW NPOU3BOASATCS:

npoeepka u 610KkMpoBKa MO 3asiBKe;

pa36/10KNMpOBKa M CNMcCaHWe Mo CAeNKE;

pacuyeT 060poTa Npu onpeaeneHnn CTaBkM KOMUCCUMM MO WwKane (ecnm aAna Knacca He 3agaHa
HacTpoika ).

Ecnv BantoTa, yKasaHHasa B 4aHHOW rpynne HaCcTpPOeK, OT/IMYAETCa OT BasloTbl KOMMCcMK 6pokepa
n/ nnn TC, To koMuccus bpokepa n / nnn TC gns yKasaHHbIX K1aCCOB KOHBEPTUPYETCSA B BasKOTYy
CnMcaHmsa no Tekyllemy Kpocc-Kypcy cepsepa QUIK. KoMunccus npu 3ToOM y4mMTbIBAETCSH Ha TOM Xe
Tere pacyeToB, YTO M caMa caesnka.

Mo knaccaMm, 3afaHHbIM B HAaCTpouke
, AN KOHBEepTaLuumn KOMUCCUM B BaslOTYy CNMUCaHUA
MCNosb3yeTcs BXOASALMNA KPOCC-KYpC.

HaCTpOVIKM MCNOb3YIOTCSA ANS CXEM KpeAUTOBAaHUSA KSIMEHTOB «MN0 AMCKOHTaM», «M+»
N «N0 nneyvy>.

Cnepytouime HacTporKn nMetoT 6o51ee BbICOKUI NPUOPUTET, YEeM HACTpolKa «BantoTa cnucaHus
KOMUCCUMN> :

«MrHopupoBaTtb OTCYTCTBME NO3ULMI» B NMpaBax No Kaaccy onepaunm — rnpu OTCyTCTBUMU
nosmumn;

HacTpoliky «BantoTa cnMcaHua KOMUCCUU» NepeonpesenstoT HAaCcTPOliKK, 3aaHHble B

nnu , TOSIbKO ANS KOHKPETHOro Tuna KoMmceum — «CyMmapHasa», «TC» nnu
«Bbpokepckas».
MapameTp HasHaueHune
He npoB. Npn oTn. Ban. He NMpoBEPATb AOCTATOYHOCTb CPpeEACTB Noa KOMUCCUIO, €C/TXA BasiloTa
pac4yeToB CnncaHna KOMUCCUU OTNIMHAETCA OT BaJllOTbl paCy4eTOB
3anp. onep. Npu HeExXB. cpea. 3anpeTt onepauunii Npu HexBaTKe CpeAcTB Nod KOMUCCUIO B Cllyyae
noa KOM. OTN4Yn4a BantOTbl CNMNCaHUA KOMUCCUM OT BasllOTbl paCyYETOB MO onepaunn.

Mpw BKAOYEHHON HACTpOKe 3anpeLlleHbl Bce onepaunmn (B TOM uncne
3aKpbITME NO3ULMIA) NO KnaccaMm, NepeYnC/ieHHbIM B CNUCKE, ecnu obbem
KOMUCCUM NpEeBbIWAET AOCTYMNHbIA OCTAaTOK B YKa3aHHOM BasntoTe
CnucaHmsa Kkomuccumn. MNMpu 3aKkpbITUM NO3MLUUIA AOCTAaTOYHOCTb 06beMa nojg
KOMWUCCUIO MpoBepsieTCs TONIbKO Ha MJIaHOBOM BUAE IMMUTA NO YKa3aHHOM
BastoTe.

Mo yMonyaHMIo HAaCTpolKa BbIK/OYEHA
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MapameTp

HasHaueHue

Pa3p. 3aKk. no3. npu Hexs. cp.
noA KOM.

PaspewnTb 3aKpbITUE NO3ULMIA NPU HEXBATKE CPEACTB Mo4 KOMUCCUIO.
Mpw BKIKOYEHHON HACTPONKe paspeLlleHbl onepauum 3aKpbiTUS NO3MLUUIA
npu HexBaTKe CPeACTB Noj KOMUCCMIO. HacTporika nMeeT CMbICA npu
BKJIIOYUEHHOW HACTpPoOliKe

Mo yMOnyaHMIoO HacTponKa BbIK/IOYEHA

BantoTa

Kog BantoThl, B KoTopon cepBep QUIK cnucbiBaeT KOMUCCUIO

Tun KoMmncecumn

Tun koMuccun. Bo3MOXHbIE 3HAYEHUS:

«CyMMapHasa» — kommccms 6pokepa n TOproBon CUCTEMbI;

«TC» — KOMUCCUS TOProBOW CUCTEMDI;

«bpokepckas» — komumccusa bpokepa.
[ONs paHHbIX TUNOB KOMUCCUIA MOTYT BbITb YKa3aHbl Kiaccbl GOHAOBOIO
(akumn, obnmraumm) n BanOTHOIO pPbIHKOB (HACTpoliKka

). Ons CpOYHOro pbIHKA NCMONb3YETCS TONbKO

TN Kommccum «CymMmmapHass»

Cnuncok knaccos

n rpynn
WHCTPYMEHTOB

CrnmMCcoK KMaccoB U rpynn MHCTPYMEHTOB Yepes 3anATyo, A8 KOTOpbIX
yKasaH koA BantoTbl KOMUCCUMU. [py onpeaeneHnm BantoTbl CIMCAHUSA
KOMUCCUM rpynna uMeeT 6osiee BbICOKUIA MPUOPUTET, YEM KNacc

- He A0ONYyCKaeTCAa yKazaHne 0AMHaKOBbIX Knacca/rpynnbl MHCTPYMEHTOB A4 pa3HblX BaAJIKOT U OAHOI0 TUna
KOMUCCUU, a TaKXKe ,Cl,y6J'Il/IpOBaHVIe co4yeTaHnAa Koda BaJllOTbl U TUMa KOMUCCUM B Pa3HbIX CTPOKax Tabnnuebl.

Ecnu knacc/rpynna MHCTPYMEHTOB yKa3aHbl O4HOBPEMEHHO ANA onpeAesieHHbIX TUMOB KOMUCCUN,

TO AEACTBYET NPUOPUTET:

Komuccums 6pokepa:

Ecnun knacc onepauuu 3ajaH B HacTpovike «Knaccbl Ban. pbiHKa CO CMKUC. KOM. C yBe.

JIMM.», TO cyMMapHast komuccus (bpokepckasa n TC) cnmucbiBaeTcs
C yBenuumeatowerocs numurta. NMogpobHee cMm.

Ecnn onga knacca onepauuuv 3ajaHa BasiloTa CNMCcaHUa KOMUCCUMU 6p0|<epa,

TO KOMUccma 6pokepa CNMcbiBaeTCs B 3a4aHHON BanloTe.

Ecnun BantoTa cnncaHna KOMUCCUMN 6p0Kepa Ansa KnacCa He 3ajaHa, HO 3ajaHa BajlloTa

CnncaHum4 CYMMapHOVI KOMUNCCUUN, TO KOMUCCUA 6p0|<epa CNMCbIBAETCSA B 3a4aHHON

BankoTeE.

Ecnun knacc onepauumn B HaCTpOMKe He yKasaH, To KoMUccusa 6pokepa CnucbiBaeTcs

B BaJZil0TE pacyeToB Mo onepauunn.

Komuccusa TC:

Ecnu knacc onepauun 3agaH B HacTpolrike «Knaccbel Ban. pbiHKa CO CAMUC. KOM.

TC c yBen. num», To koMmnccmsa TC cnmucbiBaeTCa C yBeNMYMBaoLWErocs AMMuTa.

MoagpobHee cMm.

Ecnun gna knacca onepauuun 3agaHa BantoTa cnucaHua komuccmum TC, To KoMUccus

TC cnucbiBaeTcs B 3aaHHOM BastoTe.
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Ecnun Bantota cnmncanmna kommccumn TC gns Knacca He 3ajaHa, HO 3ajaHa BankoTa
CnMcaHmsa CyMMapHoOW KoMuccum, To kommcems TC cnmcbiBaeTcs B 3aAaHHOM BantoTe.

Ecnu knacc onepauun B HaCTpolMKe He yka3aH, To komucemsa TC cnucbiBaeTcs
B Ba/IlOTE pacyeToB Mo onepaumu.

5.3 CtaBkmn

Tapusel Bamora kommcoud  CT3BKM Konucoua PEND

FaomMUCEUA o offbema onepalHuy

KnaccelT pynne Ofeem Hanpaenerue | Tun koraucoia % or offbema | 3a nopydeHKe
Mokyrnka % oT offbera 2
0 Mpoaaia % ot offeema |3

73 Nodaeurs | =1 Unanre 7% Nosaeute % Ypanure

FOMWCEHA MO KASSCaM W WHETRYMEHT ar

Knacc/Tpynna | Tun Koruceud |BenuuHHa |BEJ‘IH‘4HHa 2 |

FOBR PrkcHpoEaHHaa | 3

7% Nosasure =% Ynane

5.3.1 Komuccus ot o6beMma onepauum

pynna HacTpoek «KoMmnccms oT obbeMa onepaumm» npegHasHadeHa Ans HaCTPOMKKM CTaBOK
KOMWCCUM B 3@aBUCMMOCTM OT MCMOSIHEHHOIo 06beMa NOPYYEHNS N HaNpaB/ieEHNS onepauum

B pa3pese knaccos. HacTtpoinka npuMmeHseTca Ana onepaunim Ha hoHAOBOM pbiHKe (aKumu,
obnuraumn), Ha geHexHoM pbiHke (PEIMO) 1 Ha CpOYHOM pbiHKE (AepuBaTUBLI).

HacTpoiika nMeeT caMbll BbICOKWUIA MPUOPUTET Cpean Bcex rnobasbHbiX HACTPOEK KOMUCCUM
6pokepa.

MapameTp Ha3zHauyeHune

Knaccol/Tpynnbl CAMCOK KAAccoB/rpynn yepes 3ansaTyto, A1 KOTOPbIX AeNCTBYIOT CTaBKM KOMUCCUN

0O6bem HwmxHsa rpaHmua obbeMa nopy4veHusl, K KOTOPOM NPUMEHSIeTCs AaHHasa CTaBKa KOMUCCUU,
B . Ecnn HacTpoika «Bantota napamMeTpoB KOMUCCUWN» AN
Kjflacca He 3afaHa, To 3Ha4yeHne obbemMa nHTepnpeTMpyeTcs B pybnsax.
Ons onepaunii PEMNO KoMMcCcUs paccumMTbiBaeTCsl UCXoas M3 obbema NepBoi 4acTtu
onepauunun

HanpaeBneHve HanpasneHue onepauun. Ana onepauunii PENO 3apaeTca HanpaBneHne nepBon YacTu.
B03MOXHbIe 3HaYEHUS:
«Mokynka»;
«lMpopaxa»;
«He 3agaHo» — KOMUCCUSA NMPUMEHSETCS K onepaumsaM niboro HanpasneHms
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MapameTp HasHaueHue

Tun komuccum  Bbibop cnocoba ykasaHUs KOMUCCUU. BO3MOXHbIE 3HAUEHUS !
«% OT 06bema» - NpoueHT OoT obbemMa NopyyeHus;
«Max (%; 3a nopy4deHue)» — ucnonb3lyeTcsa 6onbluee 3Ha4YeHne N3 CyMMbl
KOMUCCUU, BbIYUCIIEHHON KaK NpoueHT oT o6bema, U CyMMbl 3a NOpyYeHue;
«Min (%; 3a nopyyeHne)» — UCMOJIb3yeTCa MeHbLUee 3HaYEeHNE N3 CyMMblI
KOMWCCUU, BbIYMCIIEHHON KaK MpoLeHT OT o6beMa, U CyMMbl 3a NopyyeHue

% oT obbeMa CyMMa KOMUCCUM BbIYUCNSAETCS KaK NPOLEHT OT obbeMa nopyyeHums

3a nopyyeHne MakcuManbHas UM MUHUManbHas (B 3aBUCMMOCTM OT TUMa KOMUCCUKU) CYMMa KOMMUCCUM
H6pokepa Mo BCeEM CAefikaM B paMKax OAHOMO MopyyeHus

5.3.2 KomMuccusa no KjaccaMm M MHCTpyMeHTaM

Tun KoMucemn 6pokepa MoOXeT 6bITb 3afaH A9 OTAENbHbIX KAACcCOB U rpynn MHCTPYMEHTOB.
Komucecmsa Ha knacc / rpynny uMeeTt 6onee BbICOKUM NPUOPUTET NO CPABHEHUIO C APYrMMU
HacTponkamMu Komnccum 6pokepa. Kommncecusa Ha knacc PEMO nmeeT 6onee BbICOKUI Npuoputet
Mo cpaBHEHMUIO C komuccumen PEMNO, 3apgaBaemMon Ha cTpaHuue «Obuwme napaMeTpbi»

(c™. ).

UTobbl 3a4aTb KOMMUCCUIO Ha Kacc / rpynny, B cekumm «KoMmccus no Kaaccam v MHCTpyYMeHTaM»
HaXXMUTE Ha KHOMNKY «[]o6aBuUTb», B OTKPbIBLLEMCS OKHE BblbepuTe TUM CO34aBaeMoro ssieMeHTa
(knacc nnv rpynna), BblbepuTe koA Knacca / rpynnbl U Haxkmute kKHonky «OK». B Tabnuue
«KoMucems no knaccaM U MHCTPYMEHTaM» MOSIBUTCSt CTPOKa C HaMMEHOBaHMeEM BbIGpaHHOro Kjacca
/ rpynnbl. B nonsx Tabnuubl 40MKHbI 6bITb YKa3aHbl crieaytowme napamMmeTpbl:

MapameTp Ha3zHauyeHune

Knacc/ Kog knacca wnu rpynnbl, 4759 MHCTPYMEHTOB KOTOPbIX Ha3Ha4yeHa KoOMnccus

pynna

Tvn Cnocob ykasaHusa komuccun. OnmcaHme TMNoOB KOMUCCUM CM. B

KOMUcCnmn

BennunHa BennuuHa 6pokepckon KoMmmccum. ina kommccmii tmna «Max» — BennymHa 6pokepckon

KOMUCCUU 3a caenky. EAnHUUbI u3amMepeHus 3aBUCAT OT Bbl6paHHOI'0 Tnna KoOMnUccmum

Bennumna 2 [Ona tMna kommcemn «Max(caen., dukc.)» — drMKcnpoBaHHas BennymHa 6pokepckom
KOMUCCUU B NPOLEHTaX.
Ona Tuna kommncenmm «Max(caen., WTyKy)» — BeNMYMHa 6poOKepCcKon KOMUCCUM 3a eauHNLY
MHCTpYMEeHTa B BasjloTe pacyeTa
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MpuoputeTt Bbl60pa CTaBKM KOMUCCUN B nopsAagke Y6bIBaHVI$| B 3aBUCUMOCTU OT 3Ha‘-|eHMﬁ,
3a/aHHbIX Ha BKlaaKe

1. CtaBKka KOMUCCUM ANS TPynnbl, B KOTOPYH BXOAST yKa3aHHbIe KOAbl Klacca U MHCTPYMEHTA;

2. CTaBKa KOMUCCUW NS TPyNnbl, B KOTOPY BXOASAT BCE KNACChl U YKa3aHHbIe KOAbI
NHCTPYMEHTa;

3. CTaBka KOMUCCUM ANSA TPYNMbl, B KOTOPYIO BXOAAT yKasaHHble KOAbl Kilacca U Bce
NHCTPYMEHTbI;

4. CTaBKa KOMUCCUM ANS TPYNbl, B KOTOPYI BXOAAT BCE KNACChl U UHCTPYMEHTHI;

5. CraBka KOMUCCMM, 3aZlaHHAsl Ha Knacc onepauuu.

5.4 Komuccusa PENO

Tapuper  Bamora komuocud Crased  Fomuccus PEND

Korauccuna PEND no knaccam sa aeHe cpoka

Knaccel Tun cTaBkK % ot cyrtael PEND | 33 caenky

RPhis, % a7 cymel PEND 0.3

7% DoSasvme % UYpanme

Wkana karccud PEND no kaaccam

Tun cTaekmM % ot cyrarael PEND | 38 coenky

75 Dotaeute | % Ynamme | = | 55

HacTtpoiiku nMmeloT 60J1ee BbICOKUA NMPUOPUTET, YEM BCe Apyrve rnobanbHbie
HacTpoWkun 6pokepckoi kommccumn PEMO.

Bknaaka npegHasHayeHa Ans HacTpoOWKK CTaBokK kKomuccuu PEIMO Ans pasHbIX K1accos.

MapameTp HasHauyeHue

Komuceunsa PEMO no CraBkun komuccum PENO 3a AeHb CpoKa B pa3pese KNaccos
KjflaccaM 3a AieHb cpoka
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MapameTp HasHauyeHMme

Knaccbl Cnncok KoAoB KaccoB yepes 3anaTyto. MNoaaepxusaeTcs 3HavyeHne <ALL>,
COOTBETCTBYHOLIEE BCEM KilaccaM. HacTpolika Ha KOHKpeTHbIN Knacc
NpUOpUTETHEE, YEM HACTpoMKa Ha <ALL>

Tun ctaBkn  Twun ctaBkn koMmccum PEMO. BO3MOXHbIE 3HAYEHUSN:

«% oT cyMmMbl PEMO» (no ymon4aHuio) — cTaBka B MPoLEHTax OT
cymMMbl PEMO 3a kaxAabl AeHb CPOKaA;

«3a caenky» — dUKCMpoBaHHasa CyMMa 3a CAESKY 3a BeCb CPOK
(BantoTa cyMMbl onpegensieTcsa HacTponkon «BantoTa
napaMeTpoB KOMUCCUWN>);

«Makc(%;3a caenky)» — MakCMMalsibHOE 3Ha4YeHne Mexay
npoueHToM oT cyMMbl PEMO (% oT cymmbl PENO)

M PUKCMPOBAHHOM CYMMOM 3a caesnky (3a caenky);
«cymma(%;3a caenky)» — CyMMapHoe 3Ha4yeHue,
cKnablBatouwleecs n3 rnpoueHTa ot cyMMbl PEMO un
(PUKCMPOBAHHON CyMMbIl 3@ CAESNKY

% oT cyMMbl CtaBka 1. O6s13aTenbHO ANs 3anojIHEHUS AN TUNOB CTaBKW KOMUCCUU «% OT
PEMNO cymmbl PEMO», «Makc(%;3a caenky)», «cymma(%:;3a caenky)», Ans ocTajabHbIX
TUNOB HEAOCTYMNHO. 3Ha4YeHMe No ymon4yaHuio «0» — He 3a4aHo

3a caenky  CraBka 2. [JOCTYnHO 4515 peAaKTUpOBaHWSl ANs TUMOB CTaBKWM «3a CAESKY >,
«Makc(%;3a caenky)», «cymma(%;3a caenky)», Ans octanbHbIX TUMOB
HeAOoCTYMNMHO

Lkana komucemmn PEMO no Llkana craBok komuccum PEMNO B pa3spese knaccoB. HacTpolika nmeet 6onee

Knaccam

BbICOKWI NPUOPUTET, YeM HacTponka «Komuccusa PEIMO no knaccam 3a AeHb
cpoka»

Knaccol Cnncok KoaoB KnaccoB vepe3 3anaTtyto. NogaepxunBaeTcs 3HavyeHne <ALL>,
CoOoTBeTCTBYlOLWEe BCeM knaccaM. Oba3aTenbHO ANs 3anofiHEHUS Npu
pobasneHuun ctpokn. [lybnnposaHue Koga Knacca He AonyCKaeTcs

Cpok PEMNMO Cpok caenkun PEMNO. CtaBka npuMeHsieTcs K caenkam, cpok PEMO KoTopbiX
6onble nan paBeH 3a4aHHOMY KOJIMYECTBY AHEN NPU OTCYTCTBUM NOAXOASILLEN
CcTaBku € 60nbwnM KonmyecteoM aHen. Cpok PEMNO 3apaetca o6sa3aTenbHO
HaunHasa c 0

Tun ctaBkn  Twun ctaBkn kKommccum PEMO. BO3MOXHbIE 3HAYEHUS:
«% oT cyMMbl PEMO>» (no ymonyaHuto) — ctaBka B % OT CyMMbl
PEMO 3a kaxAabllhi AeHb CPOKa;
«3a caenky» — GUKCMpoBaHHasa CyMMa 3a CAESKY 3a BeCb CPOK
(BantoTa cyMMbl onpeaenseTcsa HacTporkon «Bantota
napaMeTpoB KOMUCCUWN>»);
«Makc(%;3a caenky)» — MakCMMalsibHOE 3Ha4YeHne Mexay
npoueHToM oT cyMMbl PEMNO (% oT cymmbl PEMNO) n
(dUKCMpPOBAHHOM CYMMOW 3a caesnky (3a caenky);
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MapameTp HasHauyeHMme

«cymMma(%;3a caenky)» — CyMMapHoe 3HayeHue,
CKnagblBaroleecs U3 npoueHTta ot cyMmmbl 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 Ansi peAakTUpOBaHWUsl ANs TUMOB CTaBKWU «3a CAENKY>»,
«Makc(%;3a caenky)», «cymma(%;3a caenky)», anst octasbHbIX TUMOB
HeaOCTYMNMHO

5.5 NpaBuna y4yerta

Tapueel Banora komucoud  CTaekd Komucoua PEND Mpasudna yueta

Terv Yuera KomuccHY Gpokepa

Fi Hdofasums

<

Ypanure

5.5.1 Teru yyeta koMmuccum 6pokepa

HacTpolika onpeaensieT nNo KaknuMm knaccam kommuccusa 6pokepa 6yaeT yunTbiBaTbCA Ha KOHKPETHOM
3agaHHOM Tere. o yMONYaHUIo HacTpolika He 3ajaHa. Mcnonb3yeTcs ToNbKOo AN cxeMbl «MO+».

MapameTp HasHaueHue

Terun yyeta koMuccum  CnMCOK COOTBETCTBUI MexAy KilacCaMU MHCTPYMEHTOB M TeraMm pacyeToB, Ha

6pokepa KOTOpbIX 6yaeT 6/10kMpoBaTbCS M CNMCbIBATLCA KoMuccus 6pokepa. MNMpoeepka
NnoKynaTenbHOM CnocobHOCTN ANns Tera, 3af4aHHOro Kak Ter yyerta 6pokepckomn
KOMWCCUMK, HE NpOM3BOAUTCS. KOHTPOJIb BbIMOAHAETCS TONIbKO MO OCHOBHOMY Tery,
Ha KOTOPOM Y4MTbIBAETCS onepaums

Tern Ter pacyeTtos

Knaccbl Cnuncok knaccos MHCTPYMEHTOB, NEPEYNCNEHHbIX YEepE3 3anAaTyro
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6. Knacchi

CTpaHuua «Knaccbl» npefHasHadeHa A8 yKa3aHWUs KlacCcoB, Mo KOTOPbIM IENCTBYIOT 0Cobble
npasunia KOHTPOA onepauuii KNIMEHTOB.

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

NoBaeuTe

Uganure ey i Ypanwvme

- =+4 =+5
;... F1  Hofasume +:  Hodaeure
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

Knaccbl 6e3 pacyéta u KoHTpons Crnuncok K/1acCoB MHCTPYMEHTOB, MO KOTOPbIM HE BbIMOSIHAKTCS NPOBEPKMU

NMMUTOB [OCTaTOYHOCTU CPEeACTB AN UCMNOJSIHEHUS 3asiBOK KIIMEHTOB. B cnucke
MOryT ObITb yKa3aHbl Kfaccbl BblBOAA CPEACTB.

[ns ykasaHHbIX KNacCoB HACTPOWKM «OrpaHnyeHms No Knaccam
WHCTPYMEHTOB» U «OrpaHM4YeHus Mo MHCTPYMEHTaM», 3aiaHHble

Ha CcTpaHuue , UrHOpUpYyoTCA

Cnuncok K1acCoB MHCTPYMEHTOB (Yepes 3ansiTyto), UCMOoSIb3yeMbIX AN
OLEHKWN aKTMBOB KJIMEHTOB M OYE€PEeAHOCTb UX UCMOoNb30BaHMsS. MoxeT

Cnuncok KNaccoB ANs OLEHKU
noptdens
NPUMEHATLCA ANS YCTaHOBKM NMpuopuTeTa Kakoro-nnbo knacca, ecnm
OAHW N Te XEe UHCTPYMEHTbI TOPrytoTCs B HECKOJIbKMX Kiaccax —
NpUOPUTET KNACcCOB B CMUCKE YMEHbLUAETCS C/ieBa Hanpaso.
[aHHbIM CNNCOK K1acCoB orpaHnumBaeT oTobpaXkeHne NMHCTPYMEHTOB
B Tabnunue «Kynutb/npoaatb» B Pabouem mecte QUIK.
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Ecnu napameTp He 3aA4aH, TO UCNOb3YETCHA CMMCOK N0 YMONYaHUIO:
«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,TQOY,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 MeHbLUN’
npuopuTteT, YeM napameTp «CnMCcokK KNaccosB A9 OUEHKU nopTdens»,
3afaHHbIN B MHAMBUAYASbHbIX HACTpOMKax Ha CTpaHuue

WM B WABNOHHbIX Ha CTpaHuue

Knaccel pacyeta "MMnTOB ANs CnncoK K1accoB MHCTPYMEHTOB (Yepe3 3anaTyto), Mo KOTOPbIM

BHebMpxeBbIX 3as9BOK OCYyLLEeCTB/SeTCA NpOBEpPKa AOCTAaTOYHOCTM CPeACTB Npu nojave 3asiBOK
PEIMO u PIC (c kogamMn pacyeTtoB «S*» n «B*»). MNMposepka
OCYLLECTBSETCA NPU BKIOYEHHOM dnaxke «PaccumTbiBaTb TUMUTbLI 414
BHe6MpKEBbIX 3a9BOK>» (CM. ).
Ecnn cnmncok knaccoB He 3agaH, NpoBepka A0CTaTOYHOCTU CPeacTB
BbIMOJIHAETCS NO BCeM Kiaccam

Knaccel, B KOTOPbIX y4nTbIBaTb Cnuncok Knaccos, No KOTOPbIM HEO6XOAUMO yUUTbIBaTb NapameTp
KPaTHOCTb KOJIMYECTBa N10TOB «KpaTHocTb nota» Tabnuupbl TEKYLMX TOPros.
Ecnu napameTp «KpaTHOCTb f10Ta» ANS YKa3aHHbIX K/1aCCOB OT/IMYaEeTCs
OT 1, TO 3TO YUYMTbIBAETCHA NPU OKPYrNeHUn obbema 3as9BKU U KOMUCCUI
6pokepa 1 TOproBon CUCTEMBI.
KpoMme Toro, ans ykasaHHbIX KnaccoB bubnunoreka pacyétos IMMUTOB
KOHTPOAUPYET, 4TObbl KONMYECTBO /IOTOB, YKa3aHHOe B 3asaBKke, 6b110
KpaTHO 3HayeHuto napameTpa «KpaTHOCTb noTa»

Brknagka «Knaccel BbiBOAa CpeacTB»

Knaccbl BbiBOAA CpeacTB Onepauun No nepeyncnieHHbiM B 3TOM pasjene KjaccaM He NpuBoaaT
K YBENMYEHMUIO TEKYLLMX OCTAaTKOB CPEACTB K/MEeHTa No AeHbram (npu
npoAaxe) u MHCTpyMeHTaM (Npu NoKynke). Takon pexunMm pacyeTa
JIMMUTOB MOXET UCMNOJIb30BaTbCsl, HaNpuMep, Npu cAenKax C OT/I0XEHHOMN
NoCcTaBKOW — NoA CAENKY MOKYMKK AEHbIM CO cyeTa 6N10KMPYIOTCS B
TeKyLLY TOProBYH CECCUD, HO MHCTPYMEHTbI B TEKYLLYIO TOProBYtO
CECCUI0 He 3aUNCISIOTCS, TaK Kak nocTaBka 6yaeT nponsBedeHa yepes
HEeKOTOpOe KOIMYECTBO AHEMN.
Onepauun No 3TUM KnaccaM BeayTCsl B COOTBETCTBUM C MapXMUHaNbHbIMU
HacTpolikaMu. MNo3ToMy NMpu MapXuHasbHbIX CAENKAaX MOXET
06pa30BbIBaTbCS 3a40/KEHHOCTb, TaK Kak akTUB He ByaeT HayucieH
KJIMEHTY, @ YAEPXUTCA Ha 3TOM KJlacce, YTO MOXET NPMBECTU K NMafeHuto
YPOBHS Map>XW HUXE OrpPaHUYNTENbHOIO.
HacTpolika He pacnpocTpaHsieTcsl Ha KIMEHTOB, ANS KOTOPbIX CAWUCOK
K/1accoB 3aZlaH UHAMBUAYASIBHO
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Bknagka «Knacchl BbiIBOAA AEHEXHbIX CpeacTB»

Knacchl BbIBOAA AEHEXHbIX
cpeacTs

[na KnaccoB U3 3TOW CEKLMN MHCTPYMEHTbI NO CAesIkaM MOKYMKK Ha cyeT
3a4YNCNATCSA, HO HE 3a4YNCNAIOTCS AEHEXHble CpeAcTBa MO cAenKaM
npoaaxu.

Ecnm oaMH M TOT Xe KNacc ykasaH B HacTpolikax «Knaccel BbiBOAA
cpeAcTB» M «Knaccbl BbIBOAA AEHEXHbIX CpeAcTB», To bonee
NMPUOPUTETHBLIM CYNTAETCA pexuM «Knaccbl BbiBOAA CPeAcCTB».

Onepauum No 3TUM KnaccaM BeAyTCs B COOTBETCTBMM C MapXXMHaNbHbIMU
HacTponKaMu.

HacTpolika He pacrnpoCTpaHsIeTCs Ha KMEHTOB, ANt KOTOPbIX CINCOK
KS1laCCoB 3afaH MHANBUAYANbHO

Bknaaka «Knaccel 3anpeTta pbiH. 3as9BOK Ha nNpoa.»

Knaccbl 3anpeTta pbIHOYHbIX
3a4BOK Ha npoaaxy

Cnuncok K1accoB, Mo KOTOPbIM 3aMNpeLLeHo BbICTaB/ISATbL B TOProByto
CUCTEMY PbIHOYHbIE 3asiBKM Ha npoaaxy. Mpu nonbiTKe nogayun 3asiBKu
6yaeT BbiBeAeHo cooblieHne «PbIHOUYHas 3asiBKa Ha npoAaxy no
WMHCTPYMEHTY <KOA MHCTPYMEHTa> B K/lacce <KOoJ Kiacca> 3anpelieHa.
KNMeHT MOXeT NoKynaTb LieHHble 6yMaru, Uav BbICTaBASTb PbIHOYHbIE
3as8BKM Ha npoaaxy 6e3 ykasaHusa KJIMEeHTCKOro Koaa.

HacTpoiika He pacnpocTpaHsaeTcs Ha Nepuoa 3aKpbiTusl, rae AonycKaeTcs
BBOZA TO/IbKO PbIHOYHbIX 3asiBOK.

MpuopuTeT HacTpoek «Knacchl 3anpeTa pbIHOYHbLIX 3a8iBOK Ha MpoAaxy»,
«Knaccbl 3anpeTa pbIHOYHbIX 3asiBOK Ha NMpoAaxy B WOpPT» U «Knacchbl
pa3spelleHnst PbIHOYHbIX 3asIBOK Ha MPoAaXy B LWOPT» CM. B

Bknagka «Knaccbl 3anp. pbiH. 3asB. Ha Mp. B LWOPT»

Knaccbl 3anpeTta pbIHOYHbIX
3a4BOK Ha NpojaXxy B LLOPT

CnuMCcoK KNaccoB U MHCTPYMEHTOB, MO KOTOPbLIM K/IMEHTaM 3anpeLleHo
BbICTaB/ISiTb B TOProBy CUCTEMY PbIHOYHbIE 3a5BKM Ha NpoAaaxy,
npueoaswme K 06pasoBaHMIoO OTPULLATENIBHOIO OCTaTKa Mo UHCTPYMEHTY.
Mpu nonbiTKe Nofayn Takol 3asiBKM BbIBOAUTCSA coobleHne «PbIHOYHas
3asBKa Ha NpoJaxy B LIOPT MO MHCTPYMEHTY <KOA MHCTPyYMeHTa> B
Knacce <Ko Knacca> 3anpeweHa». KnmeHT MoXeT noKynaTb LieHHble
6yMarun, nam BbICTaBNSATb PbIHOYHbIE 3a8BKM Ha MPOAaXy C YKa3aHUEM
KJIMEHTCKOro KOAa, eCnv OHW He NpuBOoASAT K 06pa3oBaHuio WwopTa.
3anpeT ycTaHaBIMBAETCS Ha BCE MHCTPYMEHTbl onpeAefsieHHoro Knacca
nb6o Ha CNMCOK MHCTPYMEHTOB.

HacTtpolika nrHopmpyeTtcsl B CieAyowmx cny4vasx:

BbicTaBneHue 3asBKM BO BpeMsl Nepuoaa 3aKpbiTus
TOProBOW Ceccumn, rae AoNycKaeTcs BBOA TOJIbKO
PbIHOYHbIX 3a58BOK;

Mopaua 3aaBkM 6€3 yKasaHMs Koda KINEHTa;

Mopnaya 3asaBKM MO KNacCy, yKa3aHHOMY B HacTpomke
«Knaccbl 6e3 pacyérta n KOHTPONS IMMUTOB> .
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MpuopuTeT HacTpoek «Knacchl 3anpeTa pbIHOYHbLIX 3as$BOK Ha NPoAaxy>»,
«Knaccbl 3anpeTa pbIHOYHbIX 3asiBOK Ha NMpojaxy B LOPT» 1 «Knacchl
paspeLleHnst pbIHOUYHbIX 3asiBOK Ha NMPOAAXy B LLIOPT» CM. B

Bknaaka «Knaccbl pasp. pblH. 3asB. Ha Mp. B LWOPT»

Knaccbl paspelueHuss pbIHOYHbIX
3a5BOK Ha NpoAaxy B WOpPT

Cnuncok K1accoB U UHCTPYMEHTOB, MO KOTOPbIM KIMEHTaM pa3speLleHo
BbICTaB/MSATb B TOPrOBYH CUCTEMY PbIHOYHbIE 3a5iBKW Ha Npojaxy,
npuBoasilne K 06pasoBaHMio OTPULATENBHOMO OCTaTKa Mo MHCTPYMEHTY.
Pa3spelleHne ycTaHaBIMBAETCS Ha BCE MHCTPYMEHTbI OnpeaeieHHoro
Knacca b0 Ha CNUCOK MHCTPYMEHTOB.

HacTpoiika UrHOpPUPYETCS B CeAYLWMX Cydasx:

BbicTaBneHuMe 3asiBKM BO BpeMsi Mepuoaa 3aKpbiTus
TOProBOli Ceccun, rae AonyckaeTcs BBOA, TOSIbKO
PbIHOYHbIX 3as1BOK;

Moaava 3asiBKM 6€3 ykasaHus Koja KINEeHTa;

Moaava 3as8BKM MO KJlaccy, yKasaHHOMY B HacTpolike
«Knaccbl 6e3 pacyéTta u KOHTPOS IMMUTOB>.

MpuopuTeT HacTpoek «Knacchl 3anpeTa pbIHOYHbLIX 3asiBOK Ha MPoAaxy>»,
«Knaccbl 3anpeTa pbIHOYHbIX 3asiBOK Ha NMpoAaxy B LWOPT» 1 «Knacchl
paspelleHnst pbiIHOUYHbIX 3asiBOK Ha NMPoOAaxy B LUOPT» CM. B

Bknagka «Orp. Makc. KoJi. B 3as1B.»

Orpan-leHMe MaKCUManbHOIo
KoJsinyecTBa B 3asBKe

KOHTpO/b MakcMMasbHO AOMYCTUMOrO KOIMYeCcTBa SIOTOB B 3asiBKe Ha
WMHCTPYMeHT. Mpu npoBepke UrHopmpyeTtcs onums «PaccumtbiBaTb
no3numun B sIoTax» B
OrpaHunyeHuns ycTaHaBAMBAOTCS AN Napbl 3Ha4YeHnn «Knace» +
«NHcTpyMeHT». pn 3TOM 3HayeHue <ALL> ang knaccos n «Bce
WHCTPYMEHTbI» AN MHCTPYMEHTOB YUYMTbIBAOTCA KakK OTAENbHbIe
3HauyeHusl. Ecnun orpaHnMyeHune anst KOHKpeTHOW napbl «Knacc» +
«NHCTpYyMeHT» 3a.@aHO B HacTponke u3 wabnoHa (cMm.

), TO OHO OTMEHSET OrpaHn4veHne,
3a4aHHOe Ha Takylo Xe napy «Knacc» + «/HCTpyMeHT» B AaHHOM
HacTpoWke

Knaccol Cnuncok knaccos 6ymar, Ans KOTOpbIX 3a4aeTCsd MakCMManbHO AOMyCTMMOe
KonumyecTtBo notoB LIB B 3asBKe knmeHTa. [nsa 0603HauYeHMs BCex KNaccos
yKaxunTte <ALL>

Konnuectso MakcMManbHoe KONMMYeCcTBO /10TOB B 3asiBKe. 3asiBKa C KOIMYECTBOM
notos, 60nblle 3a4aHHOr0, OTBEpraeTcsl Npu NpoBepKe NMoKynaTenbHOn
CnocobHoCTH.

Ecnn ona knacca He ykasaHo 3HayeHue B nosie «Konmyectso», To
OrpaHu4yeHns HeT
MHCTpYMEHTBI CnMCOK MHCTPYMEHTOB YKa3aHHOro Knacca
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BCE UHCTPYMEHTHI

OrpaHuyeHne MakcMMasnabHOro KOMYecTBa B 3asiBKe AENCTBYET Ha BCe
WHCTPYMEHTBI Klacca

no Crucky

CnuncoK KoZ0B MHCTPYMEHTOB, pasfie/IeHHbIX 3ansaTbiMU, Ha KOTOpbIE
[OENCTBYET OrpaHNYeHME MaKCMMaNbHOMO KOJIMYECTBA B 3asBKe.
[lonyckaeTcsa nycToi CnMCcoK - 3TOT C/lyyaii SKBUBaNEHTEH Bbl6opy
3HAUEHUSA «BCE UHCTPYMEHTbI»

Bknagka «Orp. MUH. KO/. B 3asB.»

Orpan-leHMe MUHUMaJIbHOIO
KoJsin4yecTBa B 3asBKe

KOHTpO/Ib MMHMMANbLHO AOMYCTUMOrO0 KOIMYECTBA JIOTOB B 3asBKE Ha
WHCTPYMEHT. MNpu NpoBepKe UrHOpMPYeTCs onums «PaccymTbiBaTb
no3vunun B NoTax» B
OrpaHn4yeHus yCcTaHaBNMBAOTCS ANS napbl 3HadYeHU «Knace» +
«NHcTpyMeHT». pn 3TOM 3HayeHue <ALL> ang knaccos n «Bce
WHCTPYMEHTbI» AN MHCTPYMEHTOB YUYMTbLIBAIOTCA KakK OTAENbHbIE
3HaveHus. Ecnu orpaHndeHne ans KoOHKpeTHon napbl «Knacc» +
«MHCTpYMeHT» 3a4aH0 B HacTponke n3 wabnoHa (cMm.

), TO OHO OTMEHSET OrpaHundeHune,
3aflaHHoe Ha TaKyto xe napy «Knacc» + «MHCTpyMeHT» B AaHHOWM
HacTpoWke

Knaccbl

Cnucok knaccos 6ymar, Ans KOTOPbIX 3a43aeTC MUHUMabHO AOMNYCTMMOE
KonunyecTtso notoB LIB B 3asBKe knneHTa. [Ana 0603HayeHns BCeX KNaccos
yKaxute <ALL>

KonunyecTtso

MWHMManbHOE KOMYECTBO JIOTOB B 3asBKe. 3asiBKa C KOJIMYECTBOM
JI0TOB, MeHblle 3aJ4aHHOro, OTBEpPraeTCcs Npu NpoBepKe NoKyrnaTesibHON
CrocobHoCTH.

Ecnn ana knacca He ykasaHo 3HauyeHue B nose «Konuuyectso», To
MCNo/b3yeTCs 3Ha4yeHue napameTpa «MuUHUManbHOe KoN-Bo» U3 Tabnuubl
TEKYLNX TOProB MHCTPYMEHTA 3asBKWU. Ecnn 3HaueHune OTCYTCTBYET U B
Tabnuue TekyLwmx TOPros, TO OrpaHNYEHUsA HET

MHCTpyMeEHTHI

CrnncoK MHCTPYMEHTOB yKa3aHHOro Ksacca

BCE€ MHCTPYMEHTDI

OrpaHuyeHne MMHUManbHOrO KOMIMYEeCTBa B 3asiBKe AeNCTBYeT Ha Bce
WHCTPYMEHTBI KJlacca

no CnuUcky

Cnncok KoAOB MHCTPYMEHTOB, pasAefieHHbIX 3ansaTbiM1, Ha KOTOpble
AENCTBYET OrpaHMyYeHne MMHUManbHOro KosiM4ecTsa B 3asiBKe.
JlonyckaeTcst MyCTOM CMMCOK — 3TOT C/lyyal 3KBMBASIEHTEH Bbi6opy
3HAYEeHUs «BCE MHCTPYMEHTbI»

Bknagka «Knaccel ¢ KOHTp. MUH. 06. B 3asBKax»

OrpaHun4yeHns Ha MUMHUMasbHbIN
06beM 3asaBOK MO Kflaccam

KOHTpPONb MMHMMAsbHO AOMYCTMMOro obbemMa 3asaBKM NO 3a4aHHOMY
KN1laCCy MHCTPYMEHTOB. 3asiBKM N0 AAHHOMY Kjlaccy ¢ 06beMOM, MeHbLUEe
3a[aHHOro, OTBEPrarTCs Npu NpoBEPKE MoKymnaTebHON Cnocob6HOCTH.
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OrpaHu4yeHuns ycTaHaBAMBalOTCA AN Napbl 3HayeHnn «Knace» +
«NHcTpyMeHT». [pn 3TOM 3HayeHue <ALL> ang knaccos n «Bce
WHCTPYMEHTbI» AN MHCTPYMEHTOB YUYMTbLIBAIOTCA KakK OTAENbHbIE
3HaveHus. Ecnu orpaHndeHne ans KoOHKpeTHon napbl «Knacc» +
«MIHCTPYMEHT» 334aH0 B HacTpolike n3 wabnoHa (cM. n.

), TO OHO OTMEHSET orpaHunyeHune,
3aflaHHoe Ha TaKyo xe napy «Knacc» + «MHCTpyMeHT» B AaHHOW
HacTpoWke.

Knaccbl

Cnncok knaccos 6ymar, Ans KOTOpbIX 3a4aeTcsl MMHUManbHO AOMYCTUMBIN
06beM 3asaBku. [ 0603HaUYEHUS BCEX KNAcCoB yKaxute <ALL>

O6beM

MunHUManbHbIN 06bEM OAHOM 3asiBKM K/IMEHTA, BblpaXK€HHbIN B BajtOTe
pac4yeToB

BantoTa

BantoTa, B KOTOPOW 3a4aeTcsl orpaHMYeHMe MMHUMaNbHOro obbema B
3asBKax.

3HauyeHne AOoNYCTMMOro o6beMa 3asiBKM pacCUMTbIBAETCA B 3a4aHHOMN
BaoTe, N, ECNIN BaNloTa pacyeToB OT/IMYAETCH OT 3a4aHHOM,
OorpaHUYyeHMe nepecuynTbiBaETCS COMMAacHO KPOCC-KypCy.

Ecnu BanioTa He 3ajaHa, TO 3HaYeHME OrpaHUYEeHNs pacCunTbIBAeTCS B
BasitoTE pacyeToB 6e3 KOHBepTaunmn

MHCTpYMEHTBI

CnncoK MHCTPYMEHTOB yKa3aHHOro Ksacca

BCE€ MHCTPYMEHTDI

OrpaHunyeHne MUHUMaNbLHOro obbema B 3asiBKke ﬂ,eVICTBYET Ha BCe
MHCTPYMEHTbI KJlaCCa

no CnnUcky

CnunCcoK KOAOB UHCTPYMEHTOB, pa3AefieHHbIX 3ansaTbiMU, Ha KOTOpble
OeNCcTBYyeT orpaHn4yeHne MMHMManbHoro obbema B 3asBke. [JJonyckaeTcs
NyCTOW CNMUCOK — 3TOT C/ly4ai 3KBUBANeHTEH BbI6OpY 3HaUeHns «BCe
WHCTPYMEHTbI»

Bknagka «Knaccbel 6e3 ncnonb3. koM. TC»

Knaccbl 6e3 ucnonb3oBaHus
kommccmnm TC

Cnucok knaccos bymar, Ha KOTopble He pacnpocTpaHseTcs rnobanbHas
HacTpolka «Mcnonb3oBatb KoMmuccuto TC» (nogpobHee cMm.

)

Bknagka «Knaccbel € UrH. Orp. Ha MUH. pas. koM. TC»

Knaccel ¢ urHopupoBaHuem
OrpaHMYEHNN HA MUHUMaNbHbIN
pa3smep komuccum TC

CnunCcoK KNaccoB MHCTPYMEHTOB, A/ KOTOPbIX MUHUMasbHbI pa3Mep
KOMUCCUM TOPrOBOM CUCTEMbI UTHOPUPYETCS.
B cnucke o6a3aTenbHO yKa3bliBaOTCA KIACChl, Y KOTOPbIX KOMUCCUWN «3a
UTC», «3a opraHusauuio Topronan», «KnmpuHrosas» (ykKasaHHbIX B
cekumm

) OTAMYaTCA OT KOMUCCUI, NPUHATBIX Ha PblHKax

Bknagka «Knaccbl, Ang KOT. UrH. TUN IUM.>»
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Knaccsl, 4na KoTopbiX
MrHOpUpYyeTCcs Tvn
AUMUTUPOBAHMS Ha OTKPbITYHO
MO3NLUMIO C pacyeToM IMMuTa OT
obopoTa C Bo3MeLleHNEM

Cnncok KaccoB U MHCTPYMEHTOB, ANA KOTOPbIX CXEMA JIMMUTUPOBAaHUSA
Ha OTKPbITYIO NO3MLMI0 C pacyeToM nMuTa oT 060poTa C BO3MELLEHNEM
He genctByeT (noapobHee 0 HACTpOMKax CXeM KpeanTOBaHMSA CM.

HacTpauBaeTcs no cneayloLwemMy npasuny:

B cnuncok knaccoB no6aBnseTcst HOBbIM knacc. B npaBoM OKHe 4yepes
3anaTyl yKasblBaeTCs CMUCOK MCMO/b3yeMbIX MHCTPYMEHTOB

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

Bknagka «Knaccel € UrH. np. o6as.

no Bua. nnMm.»

Knaccbl ¢ urHopupoBaHmem
NnpoBEPKU ob6s3aTenbCTB No
Bnagam a1nMnNTOB

Cnncok KnaccoB, AN KOTOPbIX BUA IMMUTA UTHOPUPYETCS: NpoBepKa,
6/10KMpOBKa M CNMCaHne CpeacTB NPOU3BOASTCS TOSIbKO Ha IMMUTax
onepauuu.

Hanpumep, ecnu knacc INSTR npuBssaH K suay nummta T0, a nposepka
0653aTenbCTB Mo BMAAM NMMUTOB HacTpoeHa ans TO, T1, T2, To nocne
nobaeneHus knacca INSTR B cnncok K/laccoB, Al KOTOPbIX BUA NTMMUTA
UrHopupyeTcs, nposepka, 610KMpoBKa 1 cnnmcaHme TMMUTOB
NMpon3BOAATCS TONbKO No BuAy nummta TO.

HacTpolika He NpuMeHsieTca ANa CXeMbl BeAeHUs No3nuum

B KasieHA4apHbIX AHAX

Bknaaka «MpuB. KOAOB pacy. K K. U BUA. JINM.»

MpuBA3Ka KOAOB pacyeToB K
Kflaccam v Bugam NMMmUTOB

HacTpolika COOTBETCTBUSA KOAOB pacyeToB BMAY IMMUTA U KJlaccaM.

B nonsax «Koabl pacueToB» n «Knaccbl» gonyckaeTcs ykasbiBaTb Yepe3
3anaTyl HECKOJIbKO KOAOB pPacyeToB W K1acCoOB COOTBETCTBEHHO. OaHa
W Ta Xe napa 3HayeHuin «Koa pacueTtoB»-«Knacc» He MoxeT 6bITb
NnocCTaB/fieHa B COOTBETCTBUE pa3HbIM BUAAM SIMMUTA.

HacTpolika ncnonb3yeTcsl TONbKO AN aApecHbIX PEXMMOB TOPros U
pexunmoB PEMNO c LK.

HacTpolika ncnonb3yeTcs B TakKUX peXxuMmax TOpPros, Koraa 3asiBku
BbICTaBJ/ISIIOTCS C YKA3aHMEM HECKOJIbKMX KOAOB pacyeToB, a NpoOBepKa,
6/10KMpOBKa M CNMcaHme CpeacTB MO 3TUM 3asiBKaM OCYLLEeCTB/ISIeTCS Ha
Tex BMAax TMMUTOB, K KOTOPbIM NMpUBA3aHbl yYKa3aHHble KOAbl pacyeToB.
Hanpumep, paccMoTpuM cny4yan, koraa B pexume topros PEMNO c LUK
HacTpoeHOo cooTBeTCTBMe knacca PTEQ kogam pacyetoB Y1 1 Y2 u Buay
nnmnta T2. Toraa onepaunn no knaccy PTEQ ¢ kogom pacyeTtos Y2
YyUYMTbIBAIOTCA Ha Buae numute T2. A BUA IMMUTA NS onepaunii no Tomy
XXe Kraccy u koay pacdetoB SO onpeaensieTcs HacTponkon «lMpuBsska
KN1acCoB K BMAaM NMMmMTOB>». [laHHas HacTpolka He nepegaeTcs Ha
Pabouee mecto QUIK 1 Mcnonb3yeTcs TObKO A4S HAaCTPOMKM onepauumm
PENO.

MpuoputeT HacTpoek «[puBsA3ka UHCTPYMEHTOB K BMAAM JIMMUTOB>,
«[pnBsi3Ka K1accoB K BMAaM NMMMUTOB» U «lpuBsiaka KOAOB pacyeToB K
Kflaccam 1M BUAam JIMMUTOB» CM. B

HacTtpoiikn bubnuote
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Bknaagka «Kn, B KOT. 3anp. BbICT. CT.-3a5B.»

Knaccbl, B KOTOPbIX 3anpeLeHo
BbICTaBJIEHNE CTOM-3aAaABOK

CnunCoK KNaccoB MHCTPYMEHTOB, MO KOTOPLIM 3arpeLeHo BbiCTaBNeHne
CTOMN-3as8BoOK. HacTporka npoBepseTcs Takxke A5 nosb3oBaTenen ¢
BKJIIOYEHHOM onuunen «MrHopupoBaTb OTCYTCTBME MO3ULMIA» B NpaBax no
Kflaccy onepaumu

Bknagka «Knacchel Ban. pPblHKa CO CNKUC. KOM. C yBeJIM4Y. TNUM.>»

Knaccbl Basn. pblHKa €O cruc.
KOM. C yBef. JInM.

Knaccbl BastoTHOrO pblHKA CO CIWCAaHMEM CYMMapHOW KOMUCCUM
C YBeNMUYMBaKOLLErocs nMMmTa.
Cnmcok KAaccoB MAKW rpynn MHCTPYMEHTOB W KJ1acCOB, B KOTOPbIX
6/10KMpOBKa M CNMCaHME KOMUCCUMWU MO KOHBEPCMOHHbBIM onepauusiMm ¢
BaJIIOTON OCYLLECTBASETCS C TOM AEHEXHOMN NO3ULNK, Ha KOTOPYHO
NOCTYNalT CpeacTBa B pe3ynbTaTe UCNOSHEHNS 06a3aTeNbCTB Mo
3aK/I0YEHHOM caenke.
Moa KoMuccmen NoHMMaeTca cymmMa Kommccum 6pokepa n KOMMccMn
TOProBoOW cUCTeMbl B cnyyae ee pacyeTta cepsepoM QUIK (npu
OTKAOYEeHHOM onumn «Mcnonb3osBatb KoMUCCcUo TC»).
HacTpolika ncnonb3yeTcst TONbKO A5 K1accoB C TUNOM «Bantota» npu
WCMNOIb30BaHNM AEHEXHON BanOTHON cxeMmbl (

). HacTtpoiika paboTaeT TO/AbKO C TUMAaMMU KOMUCCUMN
«PuKcupoBaHHasa komuceua» n «Max(caen., dukc.)» n He pabotaet co
LWKanon KOMUCCUM.
HacTpolika nmeet 60siee BbICOKUI MPUOPUTET, YUEM HaAcTpolka «Bantota
CANCaHuUs KOMUCCUM» (He3aBUCMMO OT TUMa KOMUCCUN, AN KOTOPOro
3ajaHa BasnioTa crnmcaHms)

Knaccel Ban. pblHKa Co cruc.
koM. TC c yBen. num.

Knaccel BantOTHOro pbiHKa CO CMMCaAaHMEM KOMUCCUM TOProBOmn
CUCTEMBI C YBENMYMBAKOLLErocs nMMuTa.
Cnuncok KnaccoB MUAK rpynn MHCTPYMEHTOB U KNaccoB, B KOTOPbIX
6,10KMpOBKa M CNMCaHMEe KOMUCCUMMN MO KOHBEPCMOHHbBIM onepauusM
BaJIIOTOMN OCYLLECTBISIETCS C TOM AEHEXHON NO3nLUNK, Ha KOTOPYHO
MoCTynawT CpeACTBa B pe3ysibTaTe NCNOSIHEHUS 06593aTeNnbCTB No
3aK/II0YEHHOM caenke.
MoAa KoMuccren NoHMMaeTCss KOMUCCUS TOProBOW CUCTEMbI B Cllyyae ee
pacuyeta cepsepoM QUIK (npu oTkNO4YEHHOM onuun «Mcnonb3oBaTh
KoMuccuio TC»).
HacTpolika ncnonb3yeTcsl TONbKO A5 K1accoB C TUNMOM «Bantota» npu
MCMNOMb30BaHNM AEHEXHOWN BanOTHON cxeMmbl (

).
Ecnn ogHOBpEMEHHO BK/IKOYEHA HacTpoika «Knaccbl Bas. pbiHKa CO Cruc.
KOM. C yBes. NMM.», TO HacTpornka «Knaccbl Ban. pbiHka co cnuc. kom. TC
C yBen. NINM.» ANS TaKOM onepaumn He y4mnTbiBaeTCsl, Tak Kak BCS
KOMUCCUS YXKEe CMUCBbIBAETCSA B BaJIlOTE 3a4YUCNIEHUS.
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HacTtpolika umeet 6osiee BbICOKWUIA MPUOPUTET, YEM HacTpolika «BantoTta
CNMCaHUSA KOMUCCUM>», 3aaHHas Ansa koMuccmn TC nnum cyMMapHom
KOMUCCUM

Bknaaka «Knaccbel C MapKupoBKOW

TpaH. no arper. nos.»

Knaccbel ¢ MapKkupoBKO#
TpaH3aKuuim rno arpernpoBaHHoOm
no3uunm

Cnuncok K1iaccoB, Mo KOTOPbIM HEOBXOANMMO MapKMpoBaTb BCE TpaH3aKLMu
noAayu 3asiBOK Ha NMOKymnKy W npofaxy. Mpu noaave 3asaBkKM TpaH3akuus
MapKupyeTcs MpM3HaKoM, YKa3sblBaloLWMM Ha TO, OTKPbIBAET NN AaHHas
3asiBKa HOBYIO MO3ULMIO N 3aKPbIBAET CYLLECTBYIOLLYIO C YYETOM 3HaKa
no3numu.

Ecnu knueHT aBnseTca cybknmMeHTOM Kakoro-nmbo cyb6bpokepa, To npu
MapKUpOBKE aHaNn3upyeTcs no3vums ronoBHoro cybbpokepa, k
KOTOPOMY OTHOCUTCS KJIMEHT, BbICTaB/SIOWMIA 3asBKY.

Ecnun knneHT He aBnseTca cybknmeHToM Kakoro-nmbéo cybbpokepa, To npu
MapKUpOBKE aHaNN3UpyeTCs NO3MUNS AAHHOIO KIMEHTa.

Ecnu cnncok He coaep>XUT HM OAHOr0 Knacca, MapknpoBaTb TpaH3aKkuum
He TpebyeTcsi HM NO OHOMY U3 K/1ACCOB.

HacTpolika ncrnonb3yeTcs To/bKo Afst POHAOBOrO U CPOYHOIO PbIHKOB

Bknaaka «[on. Knaccel ANs oUeHKM noptdens»

JononHutensbHble Knaccol Ans
oueHKM nopTdens

MapameTp NO3BONSET AOMOSHUTL CMMCOK KaccoB AN OueHKn nopTdens,
He nepeonpenensas CNMCOK KIaccoB No ymMon4aHuio (napameTp

He 3aj4aH), Win AONONHUTb
Ccob6CTBEHHbIN CNUCOK Kaccos, ecnu napamMeTp «CnnCoK Knaccoe Ans
oueHKkn noptdena» nepeonpenesneH.
3HayeHMe napameTpa He y4yuTbiBaeTcsl, ecim 3agaH napametp «Cnuncok
K/1aCCOB AN1d OUEHKU noqu)enﬂ» B MHAMBUAYyalbHbIX HaCTpOI‘/'IKaX
Ha CTpaHuue MAN B WABMOHHbIX
Ha cTpaHuue

Brknagka «Knaccel, Ans KOT. UCM. BXOA4. KPOCC-KypC»

Knaccel, onsa KoTopbiX
MCMONb3yeTCcs BXOASALWMNIA KPOCC-

Kypc

Cnu1cok KaccoB Yepes 3ansTylo, A5 KOTOPbIX BO BCEX pacyeTax

C NCNOJIb30BaHNEM KPOCC-KYpPCOB BaJ1lOT NCMOJ1b3YETCA BXO,CI,FILLI,I/IVI KpocCc-
Kypc (UeHa 3aKkpbITUsl A1 COOTBETCTBYIOLLEN BantoTbl B Tabnuvue
TeKyLUX Topros). Bo Bcex ocTanbHbIX pexuMmax no yMondaHuio
NCMNOMb3yEeTCH TeKYLNI KPOCC-KypC

Bknagka «% gon. pe3. npu pbiH. 3a8B B pa3s Ki»

% pon. pe3epBnpoB. Npu
pPbIHOYH. 3asBKe B pa3pese
Kfaccos

MpoueHT AONONHUTENBHOIO pPe3epBMPOBAHMSA NPU PbIHOYHON 3asBKe,
3aflaHHbI ANS onpeAefieHHOoro Kiacca.
HacTtporika nmeet 60nbWnI NpUOPUTET, YEM HacTpolika

Bknagka «Knaccel 6€3 4acTUYHOIro NUCMOSIHEHNSA»
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Knaccbl 6e3 4yacTuyHoro
NCNONTHEHUA

Cnuncok KaccoB, AN KOTOPbIX KOMUCCUSA U 06beM, paccunTaHHble Ans
uenen npe-Tpena NpoBepku U 6J10KUPOBKM, OKPYISIOTCS UCXOAA U3
BCero obbema 3asiBKM, a He AN KaXAoro soTa.

BkntoueHne HaCTpOMKM OTK/IIOUYAEeT MeEXaHU3M pe3epBMpPOBaHUS
[OMNOJSTHUTENbHbLIX CPEACTB MO KOMUCCUIO Ha KaXAbli NTOT 3asiBKU.
Mo3TOMY NMpu BKIOYEHHOW HacTpPoMKe N UCMOSTHEHUM 3asiBKN
HECKO/IbKMMU CAeNIKaMW He rapaHTUPYETCs KOHTPOJIb YX04a KIIMEHTCKOro
cyeTa B MUHYC Ha BE/TIMYMHY KOMUCCUU

Bknagka «Knaccel co cnmcaHnem cpeacrts B TO»

Knaccbl co cnnucaHnem cpeacts
B TO

HacTpolika ncnonb3syetcs Ans onepaumii, KOTopble YYUTbIBAOTCS Ha
BMAAX NMMUTa, OTANYHBbIX OT TO.

Ecnun knacc onepaumm ykasaH B HaCTpoWKe, TO No CAesiKam,
CoBepLUaeMbIM KJIMEHTOM C MHCTPYMEHTaMM 3TOro knacca, 6nokmposka
M CNMCaHWE aKTMBOB AOMNONIHUTEbHO MPOM3BOASATCA Ha BCeEX
npeabiaywmnx Bngax numura, HadunHasa ¢ T0. 3auncneHme akTMBOB Ha
OOMONAHUTENbHble BUAbI IMMUTA NPU 3TOM HE NPOU3BOAUTCS.

Hanpumep, Ha Bngax numuTta, npealecTByoWmnX TEM, rAe yYUTbIBaoTCA
onepauuun, Ans CAenoK MoKynkuM Npon3BoaUTCS TOSIbKO CnucaHue
AEeHeXHbIX CpeACTB C No3Munm no geHbram (6e3 yyeta kommccmin 6pokepa
M TOProBoW CUCTEMbI), a 415 CAENOK NMPoAaXun — TONbKO CNucaHue
KOSIM4YeCTBa B CAeNKe C NO3NLUNM MO UHCTPYMEHTY.

JonyckaeTcs ykasblBaTb TONIbKO Kiacchl cnoT- u PMC-onepauni

Ha HOHAOBOM pbIHKE, @ TakxXe Kfacchl ¢ npusHakoM OMS.

HacTpoliky Henb3a MCcnoab30BaTb COBMECTHO C HAacTpoMKon «lpoBepaTb
3Ha4YeHne CKOPPEKTUPOBAHHOM MapXu Mo BCEM BUAAM JIMMUTOB», €CNun
npeanosiaraeTcs coBepllieHmne onepaunii ¢ pacyetamm B TO

Bknagka «3KCNoOpT UeH ANs pbiH. 3asBOK»

Knaccel akcnopTa ueH an4
OLUEHKHN PbIHOYHbLIX 3a4BOK

Cnu1cok Kiaccos, No KOTOPbIM Npu Npe-Tpens npoBepke 3asBoK
MCNO/b3yEeTCH LeHa MHCTPYMEHTa B NEPBOM HalWAEHHOM Kflacce U3 cnucka
Knaccos, GopMUpPyeMOro napaMeTpamu
n

Mopsaok onpeaeneHunst LeHbl:

LeHa nyyuwero cnpoca 1 npeanoxeHus;

LeHa nocneaHemn caenku;

LeHa 3aKpbITus

Bknagka «Knaccel OMS ¢ aBT. pekanbk.»

Knaccbl OMS c aBTOMaTUYECKON

Cnuncok knaccos OMS, B KOTOpbIX MPUMEHSAETCHA aBTOMaTU4eckas

pekanbKynsuuemn peKkanbKynsauus no3vumii 4ns ciy4vaes, Korga nponcxoamt nsMeHeHune
Kto4YeBbiX NapameTpos OMS-3asBKM, a TakxXe Korga nponucxoamT oTMeHa
caenkun unm nepexon OMS-3asaBkM M3 TepMUHANbHOro cratyca («CHaTta» /
«McnonHeHa») B nobon apyron craTtyc.
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Mpu HacTpoeHHOW cyb66pokepckon cxeme ans onepaumn OMS gaHHas
HacTpolika He paboTaeT

Bknapka «Knaccel 6e3 yy. oTcpou.

CAenoK»

Knaccbl 6€3 yyeTa 0TCpOYEHHbIX
CAENoK AN UCMONHEHUs

Knaccel MHCTpYMEHTOB, A5 KOTOPbIX He TpebyeTcs yunTbiBaTb Ha
no3MumMAX KIMEHTOB OTCPOYEHHbIE CAENKWN A1 UCMOSTHEHNSA B peXnmax
PMC n PMNC c LUK, a Takxke caenkun onsa UCNosHEHNS NO BTOPbIM 4YacTsaM
PEMO wn PENO c LK. Mpn nogaye oTyeTa no Takon caenke cpeacrtsa He
6710KMpYIOTCA, @ NpU ee UCMOJIHEHNN — CAesIKa He pacCYnTbIBaeTCs.
Moa oTcpoyeHHON caenkon ana ncnonHenusa PrC u PMNC ¢ UK noHumaeTcs
caenka Ans UCNOIHEHUS, KOTOpas UCNONHAETCA B AeHb T+1 nnm nosxe
nocne 3ak/l4YeHns caMol agpecHoOn CAeNKM.

Bo nsbexaHne HEKOPPEKTHOIO IMMUTUPOBaHNA onepaunii He
[0MnycKaeTcss O4HOBPEMEHHO BKJ1OYATb B CMIOXHbIA OTYET CAeNKU ANs
MCMOSIHEHMS U3 KNACCOB, YKa3aHHbIX N OTCYTCTBYHOLWMX B AAaHHOWN
HacTpoWke

Bknagka «Okpyrnenue HKA B PEMO-M»

Knaccel PEMO-M c okpyrneHmem

cymmapHoro HK/J

Cnncok KoAoB KaccoB, B KOTOPbIX OKpyrieHne HKA npy AMMUTUPOBaHUu
onepaumnin PEMO-M BbINOMHAETCA HE Ha KaXAbl MHCTPYMEHT, a Ha BeCb
obbeMm

Bknaaka «Yuet onepaumin PEMNO»

Knaccol PEMO ¢ yyeToM BTOpOW

4acTun no caenke

Cnucok knaccos PEMNO, ans KOTOPbIX NO 3as8BKe N CAeNIKE Ha No3mumsax
KSIMEHTa, N0 CPOKY pacyeTOB COOTBETCTBYIOLWNX BTOPON HacTy,
YUYUTBLIBAIOTCA KOMUCCUS N pa3HuLUa Mexay CyMMon Bbikyna PEMO u
cymmoii PEMO. Ucnonb3yeMble cpokn pacyeToB (BUAbl IMMUTA) AONIXKHbI
yunTtbiBaTh 06e yactu caenku.
He nogaepXmBaeTcs BO3MOXHOCTb OTKasa OT ucnonHeHus caenkm PEMO:
B C/lydae OTKasa OT UcrnosiHeHnsa 6pokepy Heob6Xo0aMMO CKOppPeKTUPOBaTb
no3numu.
HacTpolika oTMeHseT AeNcTBME HacTpPoOeK

"

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

Knaccbl ¢ MHCTpyMeHTamu,
TOPryOLWMUMNUCA B PasHbIX

BankwTax

Crnncok KnaccoB, B KOTOPbIX €CTb MHCTPYMEHTbI, OAHOBPEMEHHO
TOpryembie B ApYrnx Kjaccax Cc pacyeTaMmu B BaJllOTe, OT/IMYHOMN
OT Ba/ItOTbl pacyeToB B MCXOAHOM Knacce. [N KOPPeKTHOro yyeTa
onepaumini N0 NHCTPYMEHTaM M3 TaKMX KNaCCoB UCMOJIb3YHOTCS
TEXHUYECKME IMMUTbI, Ha KOTOPbIX XpaHUTca nHdopmaums

0 6/10KMpOBKax B COOTBETCTBYIOLWIEN BankTe

Knacc Knaccbl C UHCTPYMEHTaMu, TOPryloLWwUMUCS B pasHbIX BastoTax.
B HacTpolike cneayeT yKasbiBaTb BCE K1ACChl, B KOTOPbIX TOPrytTCS
HacTpoiikn bubnmortekun pacyeta IMMUTOB 64

PykoBoACTBO Mo aAMUHUCTPUPOBAHUIO



MapameTp

HasHauyeHue

WHCTPYMEHTbI C pacyeTamMu B pa3HbIX BantoTax. Hanpumep, ecnu 6ymara
TOpryeTcsi B Tpex kjaccax, B BYX U3 HUX BasioTa pacyeToB OAMHAKOBA, a
B TPETbEM OT/IMYAETCH, TO yKasaTb B HAaCTPOWKe HaAo BCe TPWU Knacca

Mo cnucky HacTtpolika cnmncka knaccoB. HoBbIM knacc fobaBnseTcs HaxaTmem
KHOMKK «[Jo6aBnTb» 1 BBOAOM Koaa 6ymaru. Mpun HaxkaTum Ha KHOMKY
«[Jo6aBuTb NpepgonpeaeneHHbie knaccbl MOEX» K CNUCKY BblbpaHHbIX
knaccos gobaBnseTcs CNMCoK npegonpeaeneHHblx knaccos MOEX
Bce knaccebl Bbibop BCcex knaccos

Bknaaka «Knacchl ¢ y4eToM Teros 3a40/1K.»

Knaccebl ¢ yueToM Teros
3a40/1KEHHOCTH

Cnuncok KnaccoB, B KOTOPbIX MpU NMpe-Tpens KOHTpone y4ynTbiBaeTcs
HacTporka «Tern 3ago/HKEHHOCTU» U NO3NLUNK MO AEHEXHbBIM CPeACTBaM
Ha COOTBETCTBYHOLWMX Terax. Ecnn cnnucok knaccoB He 3a4aH, TO AeNCTBUE
TeroB 3aZl0/KEHHOCTN PacnpoCTpaHseTCa Ha onepauun BO BCeEX KJlaccax.
PaboTaeT B cxemMax «no AUCKOHTaM» n «MO+>»

Bknagka «YuyeT cTaBoOK KOMUCCUM N3 TC»

Knaccbl CpoYHOro pbiHKa C
YUY€TOM CTaBOK KoMuccum ms TC

HacTtpolika onpegensieT K1accbl CPOYHOro pbiHka MB, Ans KOTopbIX
KOMMCCUS TOProBOM CUCTEMbI PaCcCUYMTbIBAETCS MO CTaBkaM m3 Tabnuubl
TeKywmx Topros (418 pacyeTa KOMMCCUM 3@ OpraHmM3aumnio TOpros
ncnosnb3lyetcs napameTp «bupxeBoli cbop 3a KOHTpakT», ANs pacyeTa
KOMWCCUM 3a KIIMPUHI ncnonb3lyeTcs napameTp «KnanmpuHrosblin c6op
3a KOHTpakKkT»). HacTponka no yMon4aHuio He 3ajaHa.
CTaBKn TpaHCAUPYOTCA B BantoTe. Ecnm oanH n3 napameTposB «bupxxeBon
cbop 3@ KOHTpaKT»/«KAMpPUHIroBbI C60p 3a KOHTPAKT» paBeH HY/H, TO
MCMNOMb3YyOTCS CTaBkM Kommcecmmn TC, 3agaHHbIe B

" , COOTBETCTBEHHO.
Ons 3aasok Tnna BOC (Book-Or-Cancel) kommccus pasHa 0.
HacTpolika yunTbiBaeTcs Ans NMMUTUPOBaHUA B pamkax EAM co CpoyHbIM
pbIHKOM ansa cxem MM, MO n MA+. PacyeT KOMUCCUN NMOAAEPXKMBAETCS
TOMIbKO A8 TOProBbIX onepauni, Ans TEXHUYECKNX CAENOK pacyeT
He NMpoM3BOAUNTCS.
Ecnun BkntoyeHa HacTpoiika , TO CO cyeTa
KSIMEHTa CNUCbIBAeTCs 3HaUeHMe KOMUCCUMN TOProBON CUCTEMbI, KOTOpOe
3apnKCNpPOBaAHO Ha caesnke.
He pekomeHayeTCs yKasbiBaTb CNpeaoBble U PbOYEpPCHbIE KAcChbl Npu
ncrnonb3oBaHMK HacTponkn GenerateSysTradeMode=1 B Toprosom
nHTepdence CpoyHoro pbiHka MockoBCcKoM Bupxu

Apyrve HacTpoku

Knaccel ¢ npoBepkoii
perncTpaumMoHHOro Homepa
6ymaru (CFI koaa)

Cnuncok knaccos 6yMar, No KOTOPbIM OCYLLECTBASIETCSA NpoOBepKa
ponyctumoctn CFI kopaa.
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HacTpolika He pacnpoCTpaHsieTCs Ha KIIMEHTOB, KOTOPbIM CMIMCOK K/1aCCoB
3ajaH MHAMBMAYanbHO. HacTpoiika He yunTbiBaeTCs AN onepauuit
3aKpbITUS NO3ULUIA

Knaccbl 6e3 610KkMpoBKKN CpeacTs
noz 3asiBKu

Cnucok knaccos 6ymar, npu TOproefie KOTopbiMu 6yaAyT NPUMEHEHbI
cnepyrowme npasuna:

npu nojaye 3asBKWN OCYLLECTBSETCS TO/IbKO MpOBEpKa
COOTBETCTBUS MapaMeTpoB 3asBKM OrpaHnyeHunsm (Ha
ueHy, obbem 1 T.4.), NpOBEpPKa NOKynaTeNbHOMN
CNOCO6HOCTM K/IMEHTa He NPOM3BOAUTCS;

He 6/10KMpYIOTCS CpeacTBa noj 3asBKy;

npu perucTpauum caenku nponssoamTtcs 6esycnosHoe
HauncneHmne/cnucaHme CpeacTs.

HacTpolika «Knaccel 6e3 pacyéta n KOHTpOns IMMUTOB» UMeeT bonee
BbICOKMA MPUOPUTET MO CPAaBHEHWIO C AAHHO HACTPOMKOWN

Knaccbl ¢ KoiM4yecTBOM B 3asiBKe
B WUTYKax

Cnuncok knaccoB Moaynst HETOProBbIX NMOPYYEHUIA, MO KOTOPbLIM
Kosm4yecTBo 6yMar B MOpyYeHUsIX AO/IKHO YKa3blBaTbCs B LUTYKaX, a He B
notax. Kokl K/1accoB B CAMUCKE pa3aensaioTcs 3anaTbiMu.

[laHHas HacTpolika AOCTYrMHa TONIbKO MpU OTK/IOYEHHOM napaMeTpe
«PaccunTbiBaTb No3nLMK B 0Tax» B

BecTn feHexHble no3uuuun B
paspese BanoT

Cnncok KaccoB, B KOTOPbIX TOPrytoTCs BaatOTHbIe napsbl. Mo3vunm no
WHCTPYMEHTaM U3 3TUX K1aCCOB He yCTaHaB/IMBAKOTCS U He BeayTcs. Mpu
permcrpaummn caenok ¢ BantioTHbiMM napamMmn B QUIK MeHSATCS TONbKO
AEeHeXHble No3uUMK N0 COOTBETCTBYHOWMM BastoTaM.

Koa nHCTpyMeHTa BKAOYaET cneaytowme nons:

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

Hanpumep, ana nHctpymenta EURRUR_TOD 6a3oBon BantoTon 6yaet
EUR, BantoTol kotupoekn RUR, a nepmnogom pacueta TOD.

Mpw 3aKNOYEHNN CAENKN AeHEeXHble Mo3numnn moamdbuumnpytoTcs
cnepywowmm obpasom:

Mpw npoaaxe BantOTHOW Napbl:

YMeHbLIAEeTCs no3nunsa rno 6a3oBon BantoTe cAeKu

Ha CyMMYy caenku (Kosm4yecTBo JI0TOB * pa3sMmep /10Ta);
yBEMUYNBAETCS NMO3NLMS MO BasitoTe KOTUPOBKMU

Ha KOJMYeCTBO NOTOB*LEeHa o4HOro noTa * pasmep noTa.
Mpu nokynke BastOTHOW Napsbl:

yBenmunBaeTcs nosnums no 6asosor BantoTe CAeNKM Ha
cyMMy caenku (KonmuyecTtBo JIOTOB * pa3mep /10Ta);
YMEeHbLUAEeTCs NO3ULMSA MO BasoTe KOTUPOBKM

Ha KOJIM4YeCcTBO NoToB*LEeHa OAHOro siota * pasMep norta.
Mo yMonyaHuo 3Ha4YeHmne HaCTPOMKM — NycTo.

Mpn ncnonb3oBaHUN CXeMbl KPeANTOBAHMUS KIIMEHTOB «MNO AUCKOHTaM»
wnn «M+>» ons KOPpPEeKTHOro BeAeHMS AEeHEXHbIX NO3MLUniA B paspese
BaJIIOT TaKXXe HeobXoAMMO yKasaTb 3HaYeHUS AUCKOHTOB
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MapameTp HasHauyeHue

Ha MUCNoNb3yeMble BastoTbl B HAaCTpolkax Bnaa «Cnmcok AUCKOHTOB
no 6ymaram». Micnonb3yemMbie BantoTbl AOSKHbI 6bITb 06beAMHEHDI
B paMKax HacTpolku «[on. Tern pacyetoB» / «[OMNONHUTENbHbIE
BaJIlOTbI».

[JaHHasa HacTporka He noaaepxuBaetcs ansg cxem «MJ1» n «MOIM»

He 6nokupoBaTh cpeacTBa Cnuncok knaccos 6ymar, No KOTOPbIM He OCyLLecTBAsSeTCs 6/10KMpOBKa
B CreuManbHOM pexmnMe no CpeacTB NoA UCMOJSTHEHME 3as8BOK, OTMPaB/IEHHbIX B CMELUMAbHOM pexume
Knaccam ToproB MockoBcKoOW Bupu (3HauyeHMe napaMeTpa «Koj pacyeToB Mo

YMOMYaHMIo» OTNINYHO OT «TO»). HacTpoiika npuMeHsieTcs, ecnm haxok
BK/toYeH. Ecnm naxok CHAT, TO CAMCOK K/1aCCOB COXPAHAETCS, HO He
npuMeHseTcs

Knaccel aykumoHa Cnmncok knaccoB (Yepes 3anaTyro), B KOTOPbIX MPOBOAATCS ayKLUMOHbI
NnepBMYHOrO pasMeLleHuns.
Ecnu ycnosmamm aykumoHa npeaycMoTpeHo hopMupoBaHme caenok ans
WCMNOJTHEHUS, TO UX Y4eT 3aBUCUT OT KoAa pacyeToB:
cAenkun Ansi UCNOSIHEHUS C KOAOM pacyeTos,
COOTBETCTBYOWMM gaTe aykumoHa (B0O), He yunTbiBaloTCA
Ha MO3MLMKN KINEHTA;

CcAenKu Ans NUCNOoSHEHUS C KOAOM pacyeTos,
COOTBETCTBYHOWMM bonee nosaHen gate (BO1 ... BOx),
YUYMTbIBAOTCA B COOTBETCTBUM C HACTpPOMKaMu

He 6nokunpoBaTtb cpeacTsa Ans CnncoK K1accoB MHCTPYMEHTOB Yepes 3ansaTyto, No KOTOpbIM
CTOMN-3as1BOK MO KJiaccam He 610KMpYOTCS CpeacTBa Npu BbICTaBAEHUU CTOM-3asBoK. [one
HeAOCTYMNMHO ANS pefakTMPOBaHUSA, €CNM BKJIIOYEH MapameTp
«He 6noknpoBaTtb cpeAcTBa A5 CTOM-3asiBOK MO BCEM KJlaccam».
HacTpolika He AoKHa MCMOsIb30BaTbCsl COBMECTHO C HAaCTPOMKOWN
calclimit_old_stoporders daina quik.ini (nogpobHee cM. B PykoBoacTee
no agMMHUCTpupoBaHuio «MHCcTpykuma no yctaHoske Cepsepa QUIK»)

He 6nokupoBaTtb cpeacTsa Ans lMpu3HaK Toro, YTO NpU BbLICTABNEHUN CTOM-3a8BOK CpeacTBa
CTOM-3asdBOK MO BCEM KJlaCCaM He 6/10KMpPYHOTCA MO BCEM Kaccam

HacTtpoiikmn «Knacchbl 3anpeTta pblHOYHbIX 3asiBOK Ha npoaa)y», «Ksacchl 3anpera
PbIHOYHbIX 3asiBOK Ha NpoAaxy B WopT» U «Knaccsl paspelieHus pbIHOYHbIX 3asBOK
Ha NpoAaky B LWWOPT>» UMEKT c/ieayowmn npmopurteT (B NOpsiAKe YMEeHbLUeHUs):

1. «Knaccol 3anpeTta pbIHOYHbIX 3a9BOK Ha Npoaaxy».
2. «Knaccol 3anpeTta pbIHOYHbIX 3a9BOK Ha NpoAaxy B LWWOPT».

3. «Knaccol paspelieHns pbIHOYHbIX 3a9BOK Ha MpoAaxy B LLOPT».
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7. NWHCTpyMEHThI

CTpaHuua «MHCTpyMeHTbI» NpefHasHayeHa Ans HaCTPOMKKN 3aBUCUMOCTEN MeXAay MHCTPYMEHTaAMM
Ha pa3HbIX pbIHKAax, UCMNOMb3YEMOI ANA pacyeTa NoKynaTeslbHOW CNOCOBHOCTU, a TaKxke
COOTBETCTBMS UHCTPYMEHTa U BMAa MMUTA.

7.1 Koppenauuva MeXxay MHCTPpyYMeHTaMu

Ncnonb3oBaHMe HACTPOEK BKJIIOUYAETCS MPU3HAKOM «Mcrosib30BaTh KOPPENSALUIO MEXAY
MHCTPYMEHTaMM» Ha CTpaHuue

Ons npuMepa pacCMOTPUMM CUTYaLMIO, KOrAa Yy K/IMeHTa €CTb No3mumsl N0 MHCTPYMEHTY, HanpuMmep
«Jlykonn», Ha MockoBckon Bupxe 1 nosmumsa Ha 3anagHon nnowasnke (ADR). C Touku 3peHuns
QUIK 310 aBe pa3Hble NO3ULMKN NO pa3HbIM MHCTPYMEHTaM (MO pasHbIM pbIHKaAM), XOTH, NO CyTH,
ueHHasa 6ymara ogHa. O4HaKO MX Henb3s paccMaTpMBaTh Kak paBHO3HAYHbIE MO CTOMMOCTU
WHCTPYMeHTbl (MMET MecTo Takme pUcku, Kak BOJATUbHOCTb, CTOMMOCTb KOHBEpTaumm u T.M.), TO
€CTb He06X0ANMO YUUTbIBATb HEKOTOPLIN KO3MMULMEHT KOPPENSLUMN MEXAY «OoKabHON» Bymaron
(LOCAL) n ADR.

B Takon cmTyaummn HacTponka No3BOMSIET NPM pacyeTe NOoKyrnaTe/IbHON CNOCOBHOCTM KIMEHTa
MOKPbITb (YACTUUYHO WUJIM NOJIHOCTbIO) €ro 3a0/HKEHHOCTb (KOPOTKYO MO3MUKMI0 No ogHoM bymare)
3a CYEeT MMeKLlencs AJIMHHON No3mumm No BTopon 6ymare. MNpu 3TOM, KOPPEKTUPYETCSH OLEHKA
KOPOTKOM NO3ULMM NO NEepBOMY UHCTPYMEHTY (yMeHbluas 3a40/)KeHHOCTb K/IMeHTa),

N OQHOBPEMEHHO TaKXe KOPPEKTUPYETCS OLEHKA AJIMHHOM NO3ULMK MO BTOPOMY MHCTPYMEHTY
(ee oueHKa ToXe yMeHbluaeTcs). HacTponkn B AaHHOW CEeKLUKN MO3BONSIOT BBECTU 3aBUCUMOCTb
MexXxay rnapamMmum MHCTPYMEHTOB W yKa3aTb AJ18 KaXAoM napbl KO3 HULMEHTbI AUCKOHTUPOBAHUS
(ncnonb3yeTca Npu KOHBepTaUWM B BaslOTYy pacyeToB) U Koppensauum (Mcnonb3yeTtcs npu
nepeoueHKe CTOMMOCTU MO3ULUIA).

K OppEnaUMA MEkaY HHCTRUMEHT ShM

WHeTpyteHT 1 |P1Hmpgmel-rr2 |I'Iporpamma |Bam0'ra |.D.MCKOHT Spread HC
LKAH LKAH OTC OPEM UsD 003 i]

T Lodasums i Hpanme

MapameTrp HasHauyeHue

MHcTpyMeHT1 Kop ueHHoW 6yMmaru, ans Kotopoi 6yaeT AMCKOHTUPOBATLCSA OLEHKa KOPOTKOM No3numnmn
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MapameTrp HasHauyeHMme

NHcTpyMeHT2 Kopa ueHHor 6ymarn, 3a cHeT yMeHbLlUeHUS OLEHKM CTOMMOCTU AJIMHHOW NO3uumm, no
KOTOpOW NpoOM3BOAUTCH KOppekTupoBkKa. [lonyckaeTtcs aobasneHune koga 6ymarm He 6onee
0AHOro pasa B KONOHKU «NHCTPYMEeHT1» U «IHCTpYMEHT2»

MporpamMma  [pu3Hak, NOKasbIBaKOLWMN YUNTLIBAETCA 1M KOPPensauus no AaHHOW nape MHCTPYMEHTOB Mpwu
pacyeTe nokynatenbHON CnocobHOCTM KIneHTa. Bo3aMoxHble 3HadeHns: «OPEN» —
BKJ/IIOYEHO, OLEeHKa No3MuUuniA Mo nape MHCTPYMEHTOB NPOM3BOAUTCS C YYeTOM Koppensaunm
Mexay HUMu, nnm «CLOSE» — BbIkOYEHO, AN AaHHOW napbl MHCTPYMEHTOB HAcTporKa He
MCNosb3yeTcs

BantoTa BanioTa pacyeToB - BanoTa, B KOTOPOM BblpaxaeTcs oueHka bymar ana koppensaumn. Mpu
OT/IMYMM BaNtOTbl OAHOMO MAN ABYX MHCTPYMEHTOB OT BaslOTbl PacyYeToB, oueHka bymar
KOHBEPTUPYETCS B BaJIIOTY pacyeToB, COMTAaCHO HAaCTPOMKaM KpPOCC-KYPCOB U AOMNONHUTENbHO
OVNCKOHTUpYyeTCA

OnCKoHT KoadduruneHT ANCKOHTUPOBaHMS NpU KOHBEPTaunmM CTOMMOCTM bymar B BantOTy pacyeToB.
YKasblBaeTcs B OTHOCUTE/IbHbIX eAMHuUax, AoNax uenoro. Hanpmmep, 3Ha4yeHne AMCKOHTA
0.03 roBopuT 0 HEO6XOAMMOCTN YMEHbLLNTbL OUEHKY ByMaru npu ee KoOHBepTauum B BaaOTy
pacyeToB Ha 3%. [IMCKOHT HE NpUMEHSIETCA Npu coBnageHun Bantotel 6ymMarn n BantoTbl
pacyeToB. 1o yMon4yaHuto — «0»

Spread HC KoaddurumneHT Koppensumm Mexay nHcTpyMeHTamu. MNokasbiBaeT A0/ CKOPPEKTUPOBAHHOMO
obbema KopoTKOoM No3mumnm no «MHCTpymeHTy1» (cnpsa), KoTopas ocTaeTcs B OLeHKe
KOPOTKOM NO3NLMK Nocie Koppensumn. [JaHHbIA MEXaHM3M X30XUPYeT PUCK U3MEHEHUI
PbIHOYHbIX LeH 6yMar Kkoppensauumn. YKasblBaeTcs B OTHOCUTENbHbIX eAUHMLAX, AONSAX
uenoro. Hanpumep, npu 3HavyeHun kosdduumeHTa koppensauum 0.1, obbeMm cnpaapa
onckoHTupyeTtca Ao 10% oT nepBoHayvanbHoOro. o yMmonyaHutwo — «0»

— eC/IN yumnTbIiBaloTCa 6yMaXxkHble NO3MLMN C pasHbIX TOProBbiX CYETOB, TO A0 BbIYNC/IEHUS KOPPEensuum
npeaBapuUTesibHO CYMMUPYIOTCS MO3ULMK MO MHCTPYMEHTaM, BXOASLWMM B Koppensuuto (To ecTb Koppensuums
Mo arpernpoBaHHbIM 6yMaXkHbIM Mo3nymsam). CyMMMpoOBaHMeE NPOM3BOAMTCSA TOSIbKO A8 O4HOHaNpaB/IEHHbIX
no3mumin (BHa4ane CyMMmMpyeTcs KonmyecTtso bymar, hopMupyeTcs cyMMapHasi no3uuunsi, a moToM
BblUMC/ISIETCA ee OLeHKa).

MapamMeTpbl oNNA pacyerta noxynaTeanoﬁ cnocob6HocTu:

Short* - ANCKOHTMpPOBaHHasA oueHKa KOPOTKOW No3numnu no NHCTpyMmeHTy 1,
CKOppEeKTUpOBaHHas B pe3yJsibTaTe «CXJI0MbIBAHMSA» pa3HOHaNpaB/IEHHbIX NO3ULMUIA

no ceaA3aHHbIM 6yMaram, rae 3HadveHue napametpa Short* menbwe, nmbéo pasHo 0;

Long* - ANCKOHTUpPOBaHHas oueHKa AJIMHHOM No3mummn no VIHCTpyMeHTy 2,
CKOppEeKTUpOBaHHasa B pe3ysibTaTe «CXJ10MbIBaHMSA» pa3HOHANpaB/ieHHbIX NO3ULNIA

no cBsi3aHHbIM HyMaram, rae 3HadeHue napaMeTpa Long* 6onbwe, nmbo pasHo 0;

(1-HC) n (1+HC) - cooTBeTCTBEHHO, KO3 DULMEHTbI «NOHM> N KLWOPT», 3a4aBaeMble

Ha byMmary B cnucke koaddurumeHToB no 6ymaram;

B: - ueHa cnpoca no I-on ueHHon 6ymare (nydwm 6ua), nepecymTaHHas B BaslOTy pacyeToB;
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S1 - ueHa npeanoxeHusa no I-on ueHHon 6ymare (yywun ack), nepecynTaHHas B BasoTy
pacyeTos;
A1 - Tekywas no3uuus no I-on ueHHon 6ymare (MoxeT 6bITb OTPULLATESNIbHON).

ANropuTtM pacuyeTta no3mLmm € UCNOJZIb30BaHUEM 3aBUCUMOCTU MEXXAY MHCTPYMEHTaMM:

Ecnn y knmeHTa MMeeTcs KOpOoTKas no3mumsi Mo HEKOTOPOMY MHCTPYMeHTY Al, TO nmpu pacyeTe
nokynaTesibHOW cnocobHocTn gobaBnsieTca cneayowlas npoBepka:

1. B napax B3aMMOCBSI3aHHbIX MHCTPYMEHTOB NMPOU3BOANTCSA NOUCK MHCTpYMeHTa Al, cpeam
WHCTPYMEHTOB U3 KOJTOHKN «MHCTpyMeHT 1». JlonycTmuM, ansg Al HangeHa napa, NapHbIi
MHCTpYMeHT A2.

2. Ecnu ana HanpgeHHOW napbl 3Ha4YyeHMe napameTtpa «[porpamMma» paBHO «OPEN» (To ecTb, y4eT
Koppensiunmn TpebyeTtcsa npon3BoanTb), To B nopTdene knmeHTa uuwetca AJIMHHASA no3mumsa
Mo CBA3aHHOMY WMHCTPYMeHTYy A2.

Monck nNo3mummn No CBA3aHHOMY MHCTPYMEHTY A2 OCYyLLeCTBSeTCa cpeaun BCexX No3nunii
KnMeHTa. HesaBMCKMMO OT TOProBoro cyeTa, Ha KOTOPOM YUUTbIBAeTCs MO3Mums, NOUCK
npounssogmntca no BCEM ToproebIM cyeTaM, rae y KianeHTa eCTb No3mumnu.

3. Ecnu gnnHHasa nosmumsa no MHCTpyMeHTy A2 HanaeHa, To NpoBepsieM, Kakas nosmuns éonblue
No MOAYSIO: KOPOTKas MO MHCTPYMeHTY Al unu ANVMHHANA No MHCTPYMEHTY A2.

4. Ecnu |Long uHcTp. A2| < | Short nHctp.Al|, TO no3mumu cnenyeTt CKOppeKTUpoBaThb
cneaywowmm obpasom:

Short *uucrp.a1= = (| (LONG uncrp. A2 + Shortuucrp.a1) * (1 +HC)uncrp.a1| + LONG uncrp. A2 *
SpreadHC) * (1+HC)uncrp.A1

Long* MHCTp. A2 = 0

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

5. Ecnum |Long uHcTp. A2| >= | Short nHctp.Al|, TO No3nuumn cnegyeT CKOppeEKTUPOBaTb
cneaywowmm obpasom:

Short *uucrp.a1= Short uucrp.a1 * SpreadHC* (1+HC)uucrp.a1
Long* MHCTp. A2 =(Long uHcrp. A2 + Short MHCTp.Al) * (1'HC)MHCTp.A2
3aecb: (1-HC) uncrp.a2 — KO3IMDDULMEHT «IOHM» ANA «UHCTP.A2» (MHCTPYMEHT2 U3 HacTpoeK).

OueHkn No3nunii No MHCTpyMmeHTam Al 1 A2 paccuuTbiBalOTCA B BaslOTe pacyeToB, C YYETOM
AVCKOHTa 3a KoHBepTauuio (ConvDiscount):

positive(A uwucrp. A2) ¥ B uncrp. a2 / (1 + ConvDiscount)

Long uucrp. A2

Short uucrp.a1 = negative(A uncrp.a1) * Suncrp.a1r ¥ (1 + ConvDiscount)
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7.2 lNpuBA3Ka MHCTPYMEHTOB K BMaaM JIMMUTOB

HaCTpOﬁKa «lMpunBA3Ka MHCTPYMEHTOB K BMAaM JIMMUTOB» MO3BONAET 3a/laBaTb COOTBETCTBUE
MHCTPYMEHTa U BUAa JIMMUTA, Ha4NHaga C KOTOPOIro oTpa)XaeTca onepauund.

MpuopuTeT HacTpoek «[pMBA3Ka MHCTPYMEHTOB K BUAAM NIMMUTOB», «MpuBSI3Ka KNaccoB K BUAAM
nMMUTOoB» U «lMpUBSA3KA KOAOB PacyeToB K KjlaccaM 1 BuaaM JIMMUTOB» CM. B

HacTpolika He yuuTbIBaeTCsl, €CNn BK/IKOUYEH NapaMeTp

HDHBFISKB HHCTPYMAEHTOE K B0 akd AHMkHTOE

Bug nviraura | WHCTpyreHTEI |
T0 USDRUB_TOD, EURUSD_TOD
T1 USDRUB_LTY
T100 USDRUB_TOM
1 Dotaeurs =1 Ypanrs

MapameTp HasHauyeHMne

Bua nuMuTa Bua numunta. lonyckaeTcsa BBOA 3HaLIeHVIl71, Ha4YMHaKLWKMXCA C NAaTUHCKOro cuMBosna T,

3a KOTOpPbIM cneayeT HeoTpuuaTesibHoe Lenoe 4ynucno. Buasl TMMUTOB yKa3biBalOTCA
B nopdaake nx so3pacrtaHund

NHCTpyMeHTbl epeyeHb MHCTPYMEHTOB Yepes 3anaTyto

— eC/In B KOJIOHKe «Bua nMMuTta» B KayecTBe 3Ha4YeHMs MCnosib30BaHa nycras CTpoka uauv Bu4 nMMmTa,
KOTOpbIM He 3a4aH HacTporkon «lpoBepsaTb 0b6s3aTenbCTBA NO BMAAM JIMMUTOB», MPU COXPAHEHUN HaXKaTuem

KHOMKK «TpUHATE>» BblAAETCA COOTBETCTBYIOLEE NpeaynpeXxaeHne; COXpaHeHNE M 3aKpbiTUe OKHa peaakTopa
oTMeHsieTcs. Ecnu He 3aAaHbl MHCTPYMEHTbI, CTPOKa COXpaHsieTcs.

7.3 UHCTPYMEHTbI C OrpaHU4YeHmemM Aonm
B obecneueHum

B HacTpolike 3aaeTcsl CMMCOK MHCTPYMEHTOB, CyMMapHas oLeHKa AMIMHHbIX NO3ULMIA MO KOTOPbIM
He MOXeT NpeBblaTb CTOMMOCTM NopTdens KIaneHTa.

HaCTpOVIKa MCNOJIb3YeTCsa AJIA CXeM KPeaUTOBAHUA KJIMEHTOB «MNO AUCKOHTaM» U «M+>».
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HHCTDLIMEHI'bI C OrpaHHYeHUHEM
A0TH B ofEcnaYeHUH

WHCTpyraeHTEI
GAZP
LKAaH
SBER

H

Notaeure

% Ypanme

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

Ecnun MHCTpYMEHT 3asiBKM BXOAWUT B CMUCOK MHCTPYMEHTOB HAaCTPOWKM, TO MO BCEM MHCTPYMEHTaM,
BXOAALIUM B AAHHbIN CMUCOK, BbIYMCISETCS CYMMapHas oOLeHKa BCEX MO3ULININ U aKTUBHbIX 3aABOK,
KOTOpas CpaBHMBAETCS CO CTOMMOCTbIO MopTdens KAneHTa.

B pacuetax He y4acTBYIOT MHCTPYMEHTbI U3 CNKCKa, AN KOTOPbIX ANCKOHTbI He onpeaeeHbl.
3asBka, MHMUMaNn3MpyoLwas NpoBepKy, B pacyeTax y4uTbiBaeTCs.

(Max(Pos_Depo; * Last;; 0) + Z:(Order_Long{1 * Price,)) > S
n,i

i=o6ecm.

roe:

S - cTouMoCTb nopTdens KAneHTa.

i — NOpsAKOBLIN HOMEP MHCTPYMEHTA B CMNMUCKeE.

Pos_Depoi — nnaHoBas no3nuunsg no i-Mmy UHCTPYMeHTY.

Lasti — ueHa nocneaHer caenkm No i-My MHCTPYMEHTY; €C/IN HET — LieHa 3aKpbiTms
npeabliayLiero AHs.

N — NOPSAKOBbIA HOMEp aKTUBHOWM 3asiBKN Ha yBesnyeHune AANHHOW NO3UUKUK Mo i-My
WHCTPYMEHTY.

Order_Longi"- KONM4eCcTBO B N-0OI 3asiBKe Ha OTKPbITMEe/yBenMvyeHmne ANMHHON no3numm no i-
MY MHCTPYMeHTYy. Ecnn 3asiBKka 04AHOBPEMEHHO 3aKpblBaeT KOPOTKYO MO3ULNIO N OTKPbIBaeT
ANNHHY0 (NnepeBopoT no3mumn u3 Short B Long), To yunTbiBaeTCs TONbKO YacTb 3asiBKH,
OTKpblBatoLas ANMHHYIO MO3ULMIO.

Pricen - LeHa N-0l1 3a9BKU:

Aansa ﬂMMMTMpOBaHHOVI 3adABKW — LU€Ha, YKa3aHHasaA B 3as4BKE,
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ansd prHOHHOVI 3aAaBKU — LIEHa prHOHHOVI 3a4aBKM B 3aBUCUMOCTUN OT TOProBoro
nepmnoaa C NnpMMeEHEHNEM NpoueHTa AONOJIHNTENNbHOIO pe3epBnpoBaHnA.

Ecnu cyMMapHasi oleHka BCEX MO3ULMIM N aKTUBHbIX 3as9BOK 60/1blLLIE CTOMMOCTU NopTdens
(HEpaBEHCTBO BbIMOJ/IHAETCA), TO 3asiBKa OTK/IOHSAETCS C ANArHOCTUKOMN «[peBbIlEH 06NN TUMUT
MHCTPYMEHTOB o6ecrneyeHns».

Cxema «MO+»
MoanepxuBaeMble TUMbl MHCTPYMEHTOB: LieHHble 6bymMaru, BantoTa.
Cnyyau npuMmeHeHus:

BbICTaB/IIETCS 3asiBKa Ha MOKYMNKY MO MHCTPYMEHTY M3 CNUCKA HAaCTPOWNKM;

BbICTaBNAETCS 3asiBKa Ha NpoAaxy no NtoboMy MHCTPYMEHTY, eCnv BasloTa pacyeToB BK/IOYEHA
B CMWCOK HACTPOWNKW;

nofaeTcsl 3asiBKa/nopy4yeHne 6e3 y4yactus MHCTPYMEHTOB M3 HAaCTPOWMKK, B pe3ynbTaTe
MCNONIHEHWNS KOTOPbIX CHMXXAETCS CTOMMOCTb nopTdens.

lMpoBepseTca HepaBeHCTBO:

Z Max | | (Pos; — Sell_Qty¥) = Price; + Z(Order_Longi" * Price,) |;0 | > S — S_decrease_risk

i=o06ecm. n,i
rpge.

S - cTOMMOCTb NopTdens knMeHTa B 6a30BOM BantoTe, BblUMCIEHHAs No npasuiaM CxXembl
«M+». ba3oBas BantoTa onpeaenseTcs HacTPOMKOM

i — UHCTPYMEHT U3 HacTPONKU. MHCTPYMEHT YUNTLIBAETCA B JIEBOW YaCTW HEPABEHCTBA, €C/n
(Pos; + X Order_Long?) > 0.

Pos; — nnaHoBas NO3ULMUS MO i-MYy MHCTPYMEHTY M3 CMMUCKa HaCTPOWMKMN.
k . o o
Sell_Qtyi — KOJINYECTBO i-ro akTmea B k-1 (BbiCTaBnseMol) 3asBKe (Mpo4ne akTUBHbIE 3a5IBKU,

B TOM UMC/Ie MO TOMY Xe& MHCTPYMEHTY M TOW XEe Ba/ltoTe pacyeToB, He YYMUTbLIBAOTCA):

ONa ueHHon 6yMarm — KOJIMYeCcTBO i-ro akTMBa B 3asiBKe Ha Npoaax<y 3a BastoTy,
KOTOpas BXOAMT B HAaCTPOMKY.

Ang BantoThl:

KONIMYECTBO -1 BantoTbl B 3asiBKE Ha MpoAa)y 3a BanloTy, KoTopas BXOAUT
B HACTpOWKY.

KONIMYECTBO -1 BantoTbl B 3asiBKE Ha MOKYMNKY aKTMBa, KOTOPbIA BXOAUT B HAaCTPOWKY, C
pacuyeTamu B i-1 BanoTe.

Price; — uUeHa MHCTpYMEHTa AN9 OUEHKW NO3NLUN:

ONSA LeHHoW 6yMarn — LeHa NocneaHen CAeNKU,; nHave — LieHa 3aKpbiTus
npeablaywero agHs. NpueBoanTtcs Kk 6a3oBoit BantoTe «MO+>».

AN9 BantoTbl — KypcC BasatoTbl K 6a3oBol BantoTe «MA+» (TekyLwmin Kypc cepsepa
QUIK).
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n — 3asiBKa, B pe3yJibTaTe UCMOJSIHEHUS KOTOPOM i- MHCTPYMEHT NOCTyrnaeT B nopTdesnsb.
YunTbIBalOTCS BCE aKTUBHbIE 3a8BKM (B TOM 4YMCne BbiCTaBNsaeMas 3asBKa, eC/in UHCTPYMEHT
WAW BastoTa BXOAST B CMMCOK HACTPOMKN).

k — npoBepgaeMas 3asBKa.

Order_Long! — KONUYECTBO i-ro MHCTPYMEHTa B N-O 3asiBKe:

ANS 3as5BOK Ha MOKYIMKY MO MHCTPYMEHTaM M3 HaCTPOMKM — KOJIMYECTBO B 3asiBKE.

OJ151 3as9BOK Ha Npoaaxy no nbbiM MHCTPYMEHTaM C BaJllOTON pacyeToB, BKJIKOYEHHOMN
B HACTpOIKy — 06beM BankoThl B 3asBKe.

Price, — LLeHa N-0W 3asBKN:

AnAa 3a4BOK Ha NMOKYMNKY MO MHCTPyMEHTaM U3 HaCTpOVIKMI

ansa J'IVIMVITVIpOBBHHOVI 3adaBKWM — LEeHa, YKa3aHHasaA B 3asdBKe;

ansa pblHO‘-IHOVI 3aaBKU — LIEHa prHOHHOVI 3a4aBKM B 3aBUCUMOCTUN OT TOProBoro
nepunoaa C NnpMMeEHEHNEM NMpoueHTa AONOJIHNTENNbHOIO peE3€EPBUPOBAHUA.

AN 3as1BOK Ha npoAaxy Mo stobbiM MHCTPYMEHTaM C BasllOTON pacyeToB, BKJIKOUYEHHOM
B HACTpoOWKy (ANS OUEHKM BantoTbl) — KypcC BantoThl K 6a3oBoi Bantote «MO+»
(Tekywmin kypc cepsepa QUIK).
S_decrease_risk — cymMapHas oueHKa puUcKa CHUXEHUS CTOMMOCTU NopTdens B akTUBHbIX
NOpYy4YeHUSIX N0 MHCTPYMeHTaM, HE BK/lOYEHHbIM B HACTPOWKY «MHCTPYMEHTbI C OrpaHUYeHneM
nonu B obecnevyeHnmn» (HeMapXuHalbHbIA PUCK, YBETMYNBAIOLWNA CKOPPEKTUPOBAHHYIO
Ha4danbHY Mapxy). Ecnm npoBepka BbINOMHAETCS N0 3asBKe, YBEMUYMBAIOWEN BENNYNHY
TaKoro pmncka, To npoBepsaemMas 3asdaBKa TaKXeE YYUTbIBAETCA B NOKa3aTesle.
Moa pUCKOM CHMXEHMS CTOMMOCTU nopTdensa NnoHMMaKrTCa cneayrowme onepaumm
(nepeuncnsieMble akTUBbI HE BK/THOYEHbI B HAaCTPOMNKY):

cnnMcaHne KoMmnccmm B Map)KMHaﬂbHOVI BankoTe,

BbIBO4 MapXWHabHbIX AeHer U 6YMaI';

NMOKYMNKa HEMapP>XMHaJIbHOIro akTBa 3a MapXWHa/IbHYO BalkoTy,
npogaxa MapXwmHa1lbHOIo akKTMBa 3a HEMaApPXWUHA/IbHYO BallOTY;

y4yeT CHMXeHUs1 pa3zmepa obecneyvyeHnsl MpyU UCNONTHEHUW aflpeCHbIX 3asBOK XyXe
pbIHKa.

Ecnu HepaBEeHCTBO He BbINOSHAETCS, TO 3asiBKa cUMTaeTca A0oNyCcTUMoi. Ecnm HepaBeHCTBO
BbINOJTHAETCA — 3adBKaA OTKJ/IOHAETCHA C ,CI,VIaFHOCTVIKOﬂ <<|-|peBbILIJeH 06LL|,VII7I JOTNMUT MHCTPYMEHTOB
obecneueHusa».

lNMokasaTtenb Sell_Qtyik YUYNTbIBAETCA TOJIbKO A4 BbICTaBJ/ISEMOM 3asiBKMN N He YUYNTbIBAE€T aKTUBHbIE
3a4aBKW, BbICTaB/1IEHHbIE paHee.

HacTpolika «MIHCTpYMEeHTbI C OrpaHUYeHMEM 40U B o6ecrneyeHnmn» He orpaHUYMBaEeT onepaumm
3aKpbITMA NO3MUUK (AN TakMX onepauunii NpoBepka HepaBEeHCTBA He BbIMOSIHAETCS, HO onepauum
YUMTbIBAOTCS MNPU NPOBEPKE APYrMX 3asBOK COMJIacHO NpuBeAeHHON Bbilwe GopMyne, ecnm oHu
aKTMBHbl Ha MOMEHT NPOBEPKMN).
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7.4 MMHMaNbHOE KOJINYECTBO B eANMHMLY BpeMEeHMU

HaCTpOVIKa «VNHCTpYMEHTbI C KOHTPO/Z1EM MUHUMANILHOIO KO/IMYECTBaA B 3aBKaxX B MHTepBan

BPEMEHWN>»> MO3BONAET KOHTPO/IMPOBATb MUHNUMA/IbHO AONYCTUMOE KOJ/IMYECTBO J/1I0TOB B 3aABKE

Ha WHCTPYMEHT B MHTEPBaJl BPEMEHM.

WHCTRYMEHTEI © KOHTPOAEM MUHMMENEHOMD KOAHYSCTES B 33ABKAY B MHTEPEAN BPSMEHH

K.naco ||r'1HCTDgMBI—|TbI |Konuqec‘r50 f||r'1rrrepsan |Konuqec‘rso

LSE_IOE GAS.LKOD 0 &0

LSE_IOE LSRG 50 0 5

LSE_IOE SBER.LNTA 50 &0 10

F1 DoGaeums | 1 Yaanms

MapameTp HasHaueHune

Knacc Knacc MHCTpyMeHTOB, N0 KOTOPbIM 3a4aeTcs orpaHuyeHue. MNMone obs3aTtenbHO Ans
3anosiHeHus

MHCTpYMEHTbI MepeyeHb MHCTPYMEHTOB Yepe3 3anaTyro. Jns o603HaveHnsa BCeX MHCTPYMEHTOB KJacca
ykaxute <ALL>. MNone o6a3aTtenbHO ANns 3anojiHEHUS

KonunyecTtBo MWHMManbHOE KOJIMYECTBO /10TOB B 3asiBKe. NMone o0653atenbHO AN 3anosiHEHUS

B 3asiBKe

WHTepBan Bpemsa B cekyHAax, B Te4eHMe KOTOPOro NoACHUTbIBAKOTCS 3as89BKM C KOJIMYECTBOM 1I0TOB
MeHblle KOHTPOJIbHOIo 3Ha4YeHus, yKasaHHoro B nosie «Konnyectso B 3asBke». lone
HeobsA3aTeNbHO A 3aMN0/IHEHUS

Konunyecrtso MakcnMManbHoe KONMYeCcTBO 3asiBOK B YKa3aHHOM MHTepBane speMeHun. MNone

3asBOK HeobA3aTeNbHO AN 3aMN0/IHEHUS

[AaHHaA HacTpoika NPUMMEHAETCA TOJIbKO NMpU NpoBepKe NnoKynartesibHOn
CNOCOGHOCTU MO TPaH3aKUMAM U 3asiBKaM, NOAAHHbIM C NOMOLLbIO PeLueHUit NPpaAMoro
AOCTyna C npe-Tpena KOHTponeM onepauun, Takmx kak FIX2MICEX, FIX2LSE,
MICEXPreTrade u T.n. B npoBepke nokynartesibHOM CNOCO6HOCTM NO TPaAH3aKUUAM U
3asiBKaM, NoAaHHbIM yepe3 cepBep QUIK, HacTpoiika He yJyacTByeT.

7.5 BzanMmo3aMeHAeMble MHCTPYMEHTbI

HaCTpOVIKa 3a[a€eT CoOoTBETCTBUNA MeXAYy OCHOBHbIMW MHCTPYMEHTaMN U UX aHa/l0raMu.

MHCTpYMeHTbl-aHanorn npegHasHadeHbl 4719 BbICTaB/1€HNA 3asBOK, a OCHOBHOM MHCTPYMEHT
MCNOJIb3YETCA ANnA pacyeTa JIMMUTOB. [ns ogHOro Koga OCHOBHOIO MHCTPYMEHTa MOXHO yKa3aTb

HECKOJIbKO KOA0B MHCTPYMEHTOB-aHAJIOFOB 4Yepe3 3andaTylo.
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BzaurnzareHaeree HHCTPYrEHT Bl

O cHoBHOM AHanor
UsSDO0oUTSTOM USDRUB_DIS

77 Dotasurs

1': Yoamire

YcnoBumsa ncnosb3oBaHms HaCTpOVIKM:

1. HaCTpOVIKa MUCMNOJb3YEeTCH TO/IbKO ANA CXEM KPeAUTOBaHUSA K/IMEHTOB «MNO AUCKOHTaM», «MO+>»
N «N0 nneyvy>»,

2. HacTpoiika Ucrnonb3yeTcsl ToJIbKO AN MHCTPYMEHTOB C OAMHAKOBOW JIOTHOCTLIO.

Tpe6oBaHue OAMHAKOBOW JIOTHOCTU HE PAcNpOCTPAHAETCA Ha UHCTPYMEHTbI PeXKMMOB
(pMKCHHra u c MCnosb30BaHUEM CpefHEeB3BELEHHOro Kypca Ha BaJIloTHOM pblHKe
MockoBckoi Bupxu.

3. na paboTbl HAaCTPOMKKN 0653aTENbHO HasIMuME OCHOBHOIMO MHCTPYMEHTA B KJlacce BbICTaB/IEHUS
3a8BKMW MO MHCTPYMEHTY-aHanory.

4. 1n9 B3anMO3aMeHSAEMbIX UHCTPYMEHTOB A0IXKHbI ObITb 3a4aHbl OAMHAKOBbIE 3HAYEHUS
cnenyowmnx HacTpoek (ecnu Ans OCHOBHOIMO MHCTPYMEHTa 3TW HAaCTPOMKKN UCNOb3YIOTCA):

«[puBsizKa MHCTPYMEHTOB K BMAAM JIMMUTOB>.
«Tern, onpeaensemble No KOAY UHCTPYMEHTa».

HacTpoikn cnnckoB Map>XuHanbHbiX 6ymar, 6ymar obecnedeHus n 3anpeta KOPOTKUX
no3nunn.
3apaHHble KO3 PULMEHTSI.

3a4aHHble ANCKOHTbI.

Bce onepaunn no MHCTPyMEHTY-aHanory yudyntbiBaloTCaA Ha TMMUTE OCHOBHOIoO MHCTPYMEHTA!:

Mpwn nogaye 3asaBKM NO MHCTPYMEHTY-aHanory npoBepkn n 610KMpOBKU NPOU3BOAATCS MO
JIMMUTY OCHOBHOIO MHCTPYMEHTA.

Mpn pacyeTe CKOpPPEKTUPOBAHHOW MapXn ANs KANEHTOB «M/» MCnonb3yTCs LeHOBble
napaMeTpbl OCHOBHOIO MHCTPYMEHTA.

Mpwn npoBepke 3as9BOK ANA KINEHTOB «MI1» MCrnonb3yoTcs LeHOBble NapaMeTpbl OCHOBHOIO
WHCTpYMeHTa.

Mpu npoBepke 3a9BOK MO OCHOBHOMY WMHCTPYMEHTY WM NO UHCTPYMEHTY-aHanory TekyLwmni
OCTaTOK paBeH OCTAaTKYy MO OCHOBHOMY MHCTPYMEHTY. AKTMBHbIE 3a9BKMN MO UHCTPYMEHTY -
aHanory c4uTalTCca 3assBKaMu N0 OCHOBHOMY MHCTPYMEHTY. TakxXXe 3asd4BKM N0 UHCTPYMEHTY-
aHanory BAUSIOT Ha onpejeneHne MMHUManbHON U MakCUManbHOW LLleH OCHOBHOMO
WHCTPYMEHTa A9 KNneHToB «MO».

CAenkun rno MHCTPYMEHTY-aHanory y4YnTbiBalOTCA Ha JIMMUTaxX N0 OCHOBHOMY UHCTPYMEHTY.
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06beM 3aaBKK, cogepxawWwmin ApobHble YacTu pa3MeHHbIX eaunHu, (Hanpumep, Koreek)
OKpYIrNaeTcs Mo MaTeMaTUYECKMM MpaBuiiaM A0 LeNblX Pa3MeHHbIX e4nHUL,.

Mpu onpeaeneHnn pasmepa KOMUCCUN UCTOMb3YETCA 06bEM, NONYUEHHbI NOCNE OKPYT/IEHUS.

OrpaHuyeHms, 3afjaHHble HA OCHOBHOM MHCTPYMEHT, He PacrnpoCTpPaHAIOTCA
Ha MHCTPYMEeHT-aHasor, u Hao6opor.

Mpumep BaNtoTHOro GUKCMHra MoCKOBCKON BUPXWU:

1. 3asBKka No MHCTPYMEHTY-aHasory npoBepseTcs n 6/10KMPYyeTCs Ha JIMMUTAX OCHOBHOIO
NHCTPYMEHTa;

2. B pe3synbTaTe MCNOSIHEHUS 3a8BKN FTEHEPUPYIOTCSA ABE CAENKU:

caenka no OCHOBHOMY MHCTPYMEHTY — YUYUTbIBAETCA MPU IMMUTUPOBAHUN;

caesnka rno MHCTpyMeHTy-aHanory — urHopupyetcsa BPJI.

7.6 3aMeHa Koaa BantoThbl

HacTtpoiika «B3anMo3ameHsieMblie BantoThi» 3a4aeT COOTBETCTBUSA MeXAy OCHOBHbIM KOAOM BantoThl
n ero aHanorammn. Kog 0OCHOBHOM BantoThbl NpeAHa3Ha4yeH ANs 3aMeHbl KOAOB BaslOT-aHaI0ros

B NOJTYYEHHbIX TOProBbIiX AAHHbIX, NAapaMeTpax onepaunn n KIMEeHTCKMX no3mumnsax. Hactporka
MOXeT MCMOIb30BaTbCA NpM HEOH6X0AMMOCTU BeAeHUS pybaeBbiX NO3ULUMIA C KOAOM BantoTbl «RUB»
BMecTo «SUR».

JaHHbIn dyHKUMoHan paboTaeT npu CoOBEpLIEHMM ONepaunit Ha BCEX pbIHKaX, BK/OYas BaslOTHO-
AEHEXHYI0 CXEMY BEAEHUA I'IO3VILI,VII7I Ha Ba/IlOTHOM pPblIHKE. HaCTpOVIKa MOXET MCNO0J1b30BaTbCA
COBMECTHO C HAaCTPOWMKOW

Mpu ncnonb3oBaHUM 3aMeHbl KOAA BaNloTbl HEO6X0AUMMO B HacTpokax Bubnuoreku
pacueTa JIMMUTOB, rAe UCNOJIb3yeTCs KOoA BaJsloTbl U3 CNIUCKA 3aMEHSIeMbIX, 3aMEeHUTb
€ro Ha Ko OCHOBHOM BaJilOTbl.

Bzau, WHCTRYR,  38MEHA KOLA BT Orp. kod TRaH. Ao MHCTR.  TTR0L. M3, WeHE! MPW S8k, PeH. 5388, AWt-of Tapaterpel * ¢

B zaumMozateHASMEIS ESMOTE

OcHosHaA JameHAEMBIE
RUBE SUR

i NoSasme | 1 Yaamme

[na ogHOro Koga OCHOBHOM BantoTbl MOXHO YKa3aTb HECKOJIbKO KOAOB Ba/llOT-aHAJZIOroB 4yepe3
3anaTtyto. B kavecTBse OCHOBHOW BasltoTbl M @aHANIOrOB MOXHO 3a4aTb TOJIbKO BasloTbl C OAMHAKOBbLIM
KYPCOM U TOYHOCTbIO KOJIMYECTBaA.
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7.7 OrpaHuMYeHMe Ha KOJINYEeCTBO TPaH3aKunm
Nno MHCTPyYMEeHTaM

[laHHas HacTpolika No3BOJNISIET OrPaHUYNTb KOJIMYECTBO TPaH3aKUMN Ha BbICTAB/IEHWE, U3MEHEHUE
N CHATUE 3asiBOK B MHTEpBaJl BPEMEHM B paMKaxX OAHOMO Mo/sb30BaTesNs Mo KaXAoMy Kaccy u
WMHCTpYMeHTY. TpaH3aKLUMn Mo pasHbIM KiaccaM, MHCTPYMEHTaM U MoJib30BaTeNsAM He
CYMMUpYOTCS.

[JaHHas HacTponka nmeet 6o5iee HU3KUN NPUOPUTET OTHOCUTENIbHO @HAIOFMYHOM HACTPOKHM
Ha BKNaake

N3MeHeHne aaHHOMN HaCTpOVIKM NMPUMEHAETCA TOJIbKO Mocne nepenoaxkntoyeHmna nosib3oBatens.

OrpaHHYEHHE Ha KOAMYSCTED TREHZSKLMA N0 HHCTPYMEHT 3

K. nacowl| Konwyecteo |MHTepsan HHcTpymenTer
500 0 (®) BCe WHCTPYMEHTE

10 () no crmcry

71 DoGasurs | 1 Ypawms |

+—

MapameTp HasHaueHMne

Knaccsbl Crnncok KaccoB MHCTPYMEHTOB, NO KOTOPbIM 3a4aeTcs orpaHnyeHune. Hosbin
CMNCOK KNaccoB AobaBNsSeTCs HaxaTueM KHoMnkn «[Jobasutb».
Ons 0603HaYeHMs BCEX KNACCOB yKaxunte <ALL>.
OrpaHn4yeHus Ha napbl 3Ha4YeHun «Knacc» + «MHCTpyMeHT» nmeroT
cnepyowmn NnpuopuTeT (B nopsiake ybbiBaHusA):
«Knacc» + «NIHCTpyMeHT»;
<ALL> + «UHCTpyMeHT»;
«Knacc» + «BCe UHCTPYMEHTbI»;
<ALL> + «BCE MHCTPYMEHTbI»

Konnuectso MakcmManbHoe KOIMYeCcTBO TpaH3aKkumMin, KOTopoe MoxeT bbiTb OTnpassieHo
0AHMM nonb3oBaTtenem cepeepa QUIK B 3agaHHbIn MHTepBan spemeHun. Mone
HeobsA3aTenbHO ANS 3anosHeHUs

NHTepBan Bpems B cekyHaax, B Te4eHne KOTOPOro NoACUYMTbIBAKOTCS TpaH3aKumu.
3Ha4yeHue No yMOosYaHuo: «1»

NHCTpYMeHTbI Crn1CoK MHCTPYMEHTOB YKa3aHHOro Kjacca

BCE OrpaHuyeHne Ha KOJIMYECTBO TPaH3aKLUMi AeACTBYET Ha BCE NMHCTPYMEHTHI
WHCTPYMEHTbI Kjacca

Mo CNucKy Cn1CcoK KOAOB MHCTPYMEHTOB, pa3AesieHHbIX 3ansaTbiMM, Ha KOTOpble
[ENCTBYET OrpaHMYeHne Ha KOMYeCcTBO TpaH3akumii. [JonyckaeTcst MycTom
CMUCOK — 3TOT C/ly4an 3KBUBAsSIEHTEH BbI6OpPY 3HAUYEHUS «BCE MHCTPYMEHTbI»
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7.8 MpouUueHT N3MEeHEeHMUSN LeHbl Npu 3aMeHe PbIHOYHOM
3asABKW JINMUTUPOBAHHOM

[laHHas HacTpoWka No3BOJISET 3a4aTb NapaMeTpbl nNpeobpa3oBaHns LeHbl NOCeAHEN CAENKN B
LeHY NTMMUTUPOBAHHOM 3asiBKM MpPU BbICTaBIEHMWN PbIHOYHbIX 3asBOK. Ecnn n ansa nokynku, n ans
NpoAaXu yKasaHo NycToe 3Ha4YeHue NpoLeHTa N3MEHEHMUS LeHbl, TO AN AaHHOro MHCTPYMEHTa
3aMeHa pbIHOYHOW 3asBKM Ha JIMMUTUPOBAHHYO HE UCMOb3yeTCs.

HacTpoiika npMMeHsieTCA TONIbKO NpU noaaep>KKe 3aMeHbl pbIHOYHOM 3asiBKM Ha
JIMMUTUPOBAHHYIO B KJIMEHTCKOM TEPMUHANe.

POUEHT HEMEHEHMA LEHE! NPM S3MEHE PEIHOYHON S3AEKH NHMHTMPOESHHOMN

WHCTpyMeHT ¥ 08 nokynok, % nna npona
EUR_RUE_TOM
USOO00UTSTOM
LKaH 1.5 1.5
bl 2 2
71 Dotiasurs | : Yoanme

MapameTrp HasHauyeHue

MHcTpyMeHT Kopj MHCTpyMeHTa, K KOTOPOMY NMpUMEHSIETCA YKa3aHHbIN npoueHT. Ana 0603HavyeHus Bcex
WHCTPYMEHTOB KJlacca yKaxuTe 3HadeHne <ALL>. HacTpolika Ha KOHKPETHbIN UHCTPYMEHT
6onee npunopuTeTHa, YeM HacTpoinka Ha <ALL>. MNMapameTp obs3ateneH Ana 3anosiHeEHUS

% nna MpOLUEHT OTKMOHEHNS LeHbl A5 3a89BOK Ha NOKYMKY
NoKymnokK
% nns MpOoLUEHT OTKMOHEHNS LieHbl AN 3a9BOK HA MPoAaxy
npoaax

7.9 MNapamMeTpbl yueTa HETOProBbiX NOPYYEHUM

[laHHas HacTpolika No3BOJISIET onpeaennTb NnopTdens AN y4eTa HETOProBoW onepaummn nyTem
NPUBSA3KU UHCTPYMEHTA HETOPIroBbIX MOPYYEHUI K TEraM 1 BantoTaM.

[13paMETPEl Y46Ta HETOPMOEEIR MOPYHEHHE

WHCTpyreHT |Terpacué‘rUB|Bamo‘ra |
RUREILLSUR BILL SUR
RUREQTY EQTY SUR
RUREQTVEUR EQTY EUR
RUREQTVGEF EQTY GBP
RUREQTVHED EQTY HED
RUREQTVUSD EQTY Ush
1 Dotaewms 1 Ypanme
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MapameTrp HasHaueHue

NHcTpymeHT  Koa MHCTpyMeHTa Moayns HETOProBbixX Nopy4veHuin. MapameTp oba3aTeneH Ans 3anonHeEHNS

Ter pacyetoB Ter pacyeToB A8 onepaunii Mo MHCTPYMEHTY. MapaMeTp obs3aTeneH Ans 3anosHeHNs

BantoTa BantoTa pacyeToB As9 onepauuii No MHCTPYMEHTY. 3Ha4yeHue No yMmon4daHuio: «SUR»

7.10 MHoO>XecTBa C 3aBUCUMMbIMMU LLEeHaAMM

[aHHasg HacTpolika no3eonsieT 06beaANHUTb MHCTPYMEHTbI C 3aBUCMMbIMU LLEHAMW, BblpaXXEeHHbIMU
B OAHOW BantoTe, BO MHOXECTBA C Lie/bl0 CHMXEHNSA pa3Mepa MapXu npu pabote no cxeme
KpeantoBaHua «MO+>».

Ecnu BkntoyeH napameTtp , TO BO MHOXeCTBa
MOryT 6biTb 06beANHEHBI MHCTPYMEHTbI, LIEHa KOTOPbIX BblpaXXeHa B pa3HblX BastoTax.

MHO#ECTES & SEABHCHMEIMM LEHAMM i
MHO#ECTES MHCTPYMEHT 08 & SEEHCHMBIMM LIEHSMM CocTas MHO#ECTES
HaumeHosanue |Bazossid | THN HETTHHME MHCTpyreHT OTHOCHTENEHAA CTAEKS PHCKA ‘BEBHCMMDCTI:- ‘

SBER To yrin4aH K 0.03 MpAraa

SRMA ooz Mpardan

75 Notiaeurs *+3% Unanute ‘ 75 Notasurs % Ypanums

ELLBHEIDHH H3MEHEHWA BONSTHNEHOCTH 414 OMNUKHOHOE

I:‘ AETOMATHYECKOE BRAKDYEHHE B MHOKECTED CPOMHEI KOHTDAKTOE

K. ppULMEHT NOPOroB0i MapsM 407 ONUHOHOE Cuenapuil pocTa BonaTHAEHOCTH, %

WEnonbs0BaTe MHOMECTES ANA KNAWEHTOE, HE BROLAWMWE B WatioH CueHapIi CHMHREHWA BOASTUABHACTH,
MapameTp Ha3zHauyeHue
MHoOXecTBa NHCTPYMEHTOB C B HacTpolike onpeaenstoTcsd MHOXeCTBa MHCTPYMEHTOB C 3aBMCUMbIMU
3aBMCUMbIMU LleHaMW LeHaMm
HanmeHoBaHMe HanmeHoBaHne MHoXecTBa. MoxeT coaepxaTb JlaTUHCKME 6yKBbl U

undpbl 6e3 npobenos. Ob6s3aTenbHbIN NapaMeTp

Bazosbift nHAMKaTop Ko4 MHCTpyMeHTa, OTHOCUTENIbHO KOTOPOro onpeaenseTcs puck.
Ba3oBbIli UHANKATOP BXOAUT BO MHOXECTBO MO YMOMYaHUIO, NpU 3TOM
AN Hero 3aBMCMMOCTb BCerga npsiMasi, a OTHOCUTeNIbHas CTaBKa pUcka
paBHa Hyn0. B kauecTBe 6a30BOro MHANMKATOPa MHOXECTBa MOXeT
6bITb YKa3aH TO/IbKO MapXWHanbHbIA akTUB (B TOM ynucne dbioyepc).
Ecnn 6a30BbI MHAWMKATOP MHOXECTBA HEMAPXWHANEH, TO HAaCTPOMKMN
TaKoro MHOXEeCTBa HE YUMUTbIBAIOTCH, AJ15 KaXA0ro akTMBa MHOXeCTBa
PUCKN pacCYUTLIBAIOTCS OTAENbHO, KaK pacCyMTbiBaOTCA AN aKTMBa,
He BKJTIOYEHHOro BO MHOXeCTBO. [NogpobHee 06 orpaHUYeHUsxX
CM.

Tvn HEeTTWHra Tvn HETTWHIa PUCKOB MeXxAy aKTUBaMu MHOXecTBa B cxeme MA+.
Bo3MOXHble 3HaYeHUS:
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MapameTp

HasHaueHue

«[o yMon4aHuo» (No yMosi4aHuio);

«[onyHeTTUHr» — TpeboBaHMs Kk obecneyeHmto
ONpefensoTCs Kak MakcMManbHas BennymMHa pucka
MeXAy CYMMapHbIMU OLEeHKaMW MOSIOXUTENbHbIX

W oTpuuaTesnbHbIX NO3ULMIA MO aKTMBaM MHOXECTBA;
«HeTTnHr» — TpeboBaHMs Kk obecrneyeHuno onpeaensoTcs
Nno CyMMapHOM OLeHKe BCEX aKTUBOB MHOXeCTBa.
MpuoputeT BbIGOPa TMNA HETTUHIA CM. B

CocTtaB MHOXecCTBa

NHCTpyMeHT Cnncok KoaoB MHCTPYMEHTOB, BXOAALWMX BO MHOXeCTBO. OanH
MHCTPYMEHT MOXET BXOAUTb TOJIbKO B OAHO MHOXECTBO
OTHOCKTENbHasN CraBka pucka oTHocuTenbHO 6a30BOro MHAMKaToOpa. 3af4aeTcs B AOMAX

CTaBKa puUcCKa

eAUHULbI C TOYHOCTbIO 8. Bo3MOXXHble 3HadeHus: oT 0 oo 1. 3HaueHune
Mo yMoslyaHuio: «1»

3aBUCUMOCTb

HanpaBneHne 3aBUCMMOCTU. BO3MOXHbIE 3HaYeHUN:
«lMpamasa»;
«ObpaTtHaa»

ABTOMaTM4YeCcKoe BK/IIOUEHUE B
MHO>XXECTBO CPOYHbIX KOHTPAaKTOB

ABTOMaTM4yecKkoe BKIOUYEHNE BO MHOXECTBO MPOU3BOAHbBIX
WHCTPYMEHTOB, KOTOpbl€ OCHOBaHbl Ha 04HOM 6a30BOM aKTUBeE.
Bkntovatrotcs:

Obloyepchbl Ha 6a30BbIN akTUB, ABNSOWMINCA 6a30BbIM
WHAWKATOPOM MHOXECTBa;

OnuunoHbl Ha dblovepc, aensaoWwmninca 6a3osbiM
WHAWKATOPOM MHOXECTBA;

OnumoHbl Ha dbloyepcbl Ha 6a30BbIN aKTUB,
ansaowmninca 6a3oBbiM MHAMKATOPOM MHOXeCTBa

KoadduruMeHT NOporoBon Mapxm
ANs1 ONUMOHOB

3HaueHue KoadULMEHTa NOPOroBOIN MapXu ANs OMLMOHOB B CXeMe
MO+, B npoueHTax. Ecnv 3HaueHne 3aA4aHo, TO OHO nepeonpeaenset
OAHOMMEHHYIO HACTPOIKYy, KOTopas 3agaHa B

. Jonyctnmas obnactb
3HayeHumin: [10; 100]

Mcnonb3oBaTb MHOXeCTBa A/14
KNMNEHTOB, HE BXOA4ALWLNX B wabnoH

lMpu3HaK NCNoNb30BaHMSA AaHHbLIX MHOXECTB MpU pacyeTe MapXu ans
KJIMEHTOB, HE BK/TOYEHHbIX B Kakon-nmbo

CueHapun naMeHeHus
BOMIATUNBLHOCTU ANS ONUMOHOB

CueHapun U3MeHeHWs BONaTUbHOCTM ANS pacyeTa pUMCKOB Mo
OMNuMOHaM, KOTOpble BXOAAT BO MHOXECTBO. [laHHas HacTpoika
nepeonpeaenseT COOTBETCTBYHOLLYIO rMobanbHYyH HAacTPOiKy B

Bo3MOXHble 3HAYEHUS:
Ecnn oaHO M3 3Ha4YeHu 3a4aHo, TO OHO
nepeonpenensetT rnobanbHy0 HAaCTPONKY;
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MapameTp HasHaueHune

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

Ecnu oba 3HaueHus He 3afaHbl, TO UCMOJIb3YHOTCA
3Ha4yeHus rnobanbHOM HACTPOMKU

CueHapui pocTa CueHapum pocTa BONaTU/IbHOCTH, B NpoueHTax. Jonyctumas obnactb
BOM1IATUAbHOCTU, %  3HaueHui: [0; 1000]

CueHapum CueHapun CHMXKeHWs BONATUIbHOCTU, B NpoueHTax. Jonyctumas
CHMXEHUS obnactb 3HaueHun: [0; 100]
BOJ1IATUNBbHOCTN, %

I KommeHTapmii 1

MpuoputeT BbIbOpa TWUNA HETTMHIA (B NOpsAKe YMEHbLUEHUS):

1. «Tun HETTUHra» B UCMOJ/Ib3yEMOM MHOXECTBE;

2. HacTporika no wabnoHy «Tun HETTUHra no ymondaHuio B MA+» (CM. cTpaHuuy
)i
3. NnobanbHaa HacTpomka «Tun HETTUHra nNo ymonydaHuto B MA+» (CcM. cTpaHuuy
).

I KoMMeHTapuii 2

1. [pu ncnonb3oBaHnM MHOXeCTB Ha cepBepe QUIK pgomxkHa 6bITb MHGOpMaLums
06 MX aKTMBax, KOTopbie 3a4aHbl Kak 6a3oBble nHaMKaTopbl. Ecnm B kKayecTse 6a30BOro
MHAMKATOpa MHOXECTBa yKasaH HecyLeCcTBYLWNi akTne (Hanpumep, dbloyepc
npowealern 4aTor aKcnupaumn), To 3TO MOXET NPUBECTN K HEKOPPEKTHbIM pacyeTam
rnokasaTtesieln noptdens, a TakxXe K OrpaHMYeHnIo Ha coBepLUueHne onepaunin no noptdento
KnueHTa. Ang ycTtpaHeHns ownbok HeobXoAMMO N3MEHUTb HAaCTPOMKMU MHOXECTB, YKa3aBs
B KauecTBe 6a30BbIX MHAMKATOPOB CYLIECTBYOLWME aKTUBDI.

2. Ecnm 6a30BblM MHAMKATOPOM MHOXECTBa SIBSIeTCS MHAEKC M €ro BasitoTa pUcka oT/iMyaeTcs
oT 6a30Boli BantoTbl cxeMbl M1+, HEO6X0AMMO 3a4aTb BaNOTy pUCKa MHAEKCA B
HaCTpoOMKaxX ANCKOHTOB ( ) M BKJTIOYNTb HACTPOMKY

7.11 NHCTpyMeHTbl 6e3 yuyeTa BaJIlOTHOro pmcka

[aHHas HacTpoWnKa No3BOJISET ONpeaesnTb PeXUMbl U MHCTPYMEHTLI, 415 KOTOPbIX NpU pacyeTe
MapXu He TpebyeTca paccumTbiBaTb BantOTHbIA pUCK. MogaepXmBaeTcsa TOAbKO A58 K/IMEHTOB C
TUNOM KpegutoBaHnsa «MO+».
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WHCTRYMEHTBI fies Y4eTa BATHOND DHEKa
EFSE £8 MHCTPYMEHTBI
O Mo crueky

73 DoSaeue

= Unanure
MapameTp Ha3HauyeHue
Knaccsbl Crnncok KnaccoB MHCTPYMEHTOB, A1 KOTOPbLIX MpWU pacyeTe MapxXu He
TpebyeTca paccunTbiBaTb BanOTHbINA pUCK. HOBLINM Knacc gobasnseTcs
HaXkaTueM KHoMkn «Job6aBuTb». Mpu 3TOM MOryT 6biTb Bbi6paHbl BCe Knacchbl
(npn BbIGOpE 3TOro BapmaHTa B CNUCKE NOSBUTCS 3HaYeHne <ALL>) unu
HauMeHoBaHMe M3 Crucka.
B kauecTBe KNaccoB crnefyeT yKasblBaTb TO/IbKO Te, B KOTOPbIX MOXET
oueHunBaTbCcs noptdenb (NepevyncsieHHble B HacTpolike
)
NHCTpyMeHThI CnncoK MHCTPYMEHTOB YKa3aHHOro knacca
_ BCe Bce nHcTpyMeHThbI Knacca
WHCTPYMEHTBI
Nno CrncKy Cnncok KoaoB MHCTPYMEHTOB, pa3fesieHHbIX 3ansTbiMK

7.12 Baniota ueHbl npuobpereHus

BanaTa ueHel NpUoBpeTaHMa 3aN0nHATE BANKITY LEHE NPHOSPET EHMA

MHETpYMEHTB | ] 217 werHb GyMar 38 MK I0MEHMEN OBIHraLMA
L LKOD [] ana oimar i

7 Notiasure 1 Ypamme

MapameTp HasHaueHune
BantoTa ueHbl MapamMeTp NO3BONSET ONpeaennTb BankoTy, B KOTOPOW BblpaXeHa LieHa
npnobpeTteHus npuobpeTeHns MHCTpyMeHTa B Tabnuue «lMo3numm Nno MHCTpyMeHTam»

Pabouero mecta QUIK, B cneayowmx cnyyasx:

3HauveHne napameTpa «BantoTa ueHbl npnobpeTeHns»

HEe 3arpy>eHo npu ycTaHoBKe nosuuunun. B aTom cnyyae cepsep

QUIK nHTepnpeTupyeT 3HayeHue LeHbl npuobpeTeHns B
BantoTe, a Pabouee mecto QUIK oTtobpaxaet a1y

BaNlOTy B NapameTpe «Bantota ueHbl npuobpeteHns». MNpu aTom

rnapamMeTp OCTaeTcsa He3anosIHeHHbIM Ha cepBepe QUIK.
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MapameTp

HasHauyeHue

Mcnonb3yeTca HacTponka «3anofIHATb BaaOTy LeHbl

npuobpeTeHus».
HacTpoiika He nogaepxxueaetca ana obnuraumii; ecnu 3HavyeHue napameTtpa
«BantoTa ueHbl NpMobpeTeHnsa» He 3arpy>XeHo Npu yCTaHOBKe Mo3uunm, To
ueHa obnuraumm cuntaeTcs u otobpaxaeTcs B NpoLeHTax OT HOMMHana.
YTo6bl NoKasaTenn npubbinn 1 ybbeiTka B Pabouem mecte QUIK
paccUnTbIBaIMCb KOPPEKTHO, B KayecTBe BasitoThl LieHbl NpuobpeTeHuns
WHCTPYMEHTa HEobX0AMMO yKa3aTb BaJIlOTy, B KOTOPOM 3TOT UHCTPYMEHT
oueHuBaeTca B noptdene (B COOTBETCTBUM C HACTPOMKaMM

" )
BantoTta BantoTa pacyeTa ueHbl NpnobpeTeHnsa NHCTPYMeHTa
NHCTpyMeHTbl CAMCOK KOAOB MHCTPYMEHTOB yepes 3anaTtyto. s 0603HaueHuns Bcex

WHCTPYMEHTOB yKaxuTte <ALL>

3anonHaThL Ban IOTY LUEHbI

npnobpeTteHus

3anonHeHue napameTpa «BanwTa ueHbl NnpuobpeTteHnsa» Ha cepsepe QUIK npu
OTKPbITUX HOBOM NMO3nuMKM (B TOM YMCNe B pe3ysbTaTe NepeBopoTa), a Takxe
nNpu OTCYTCTBMW 3HAYEHUS Ha CYLLECTBYIOLWEN NO3NLMN HA MOMEHT
COBepLIeHNs onepaumu

ONS LeHHbIX

Mpu3Hak 3anosiHeHUs napameTpa AN4 LUeHHbIX 6YMaF, 3a UCKNKYEeEHNEM

bymar 3a obnuraumuit, BanoTol, 3a4aHHOM ANs MHCTPYMEHTa B HacTpolike «BantoTta ueHsbl
UCKIoYeHneM npuobpeTteHnsa», a Npu ee OoTCYTCTBMW — BaslOTOM pacyeToB Mo onepaumu.
obnuraumin Ecnn dnaxok BbIKIOYEH, 3HAYEHWE NapaMeTpa He U3MeHseTcs

_Aansa Mpu3Hak 3anonHeHnsa napameTpa ana obnuvraunii BaNtOTON pacyeTos
obnuraumin no onepauunu. B Takom cnyyae 6yaet MCNOMb30BaTbCHA YMCTAsA LieHa B BanoTe

pacyeToB no onepauuun (6e3 HK). Ecnn dnaxok BbIK/KOUYEH, 3HaYEHUE
napamMeTpa He U3MEHSIEeTCS

7.13 I'pynnbl MHCTPYMEHTOB M KJ1aCCOB

GROUP1

7% Dosaewre

1 HYaoanms |

WHCTRYMEHTE G685 BAMKTHOMO pcka  Banora weHel npHoSpeTerna [ PUMNE! MHCTPYMEHTOB W KA13Co0B D

Knacce
(7) Boe knacck
(® Mo crvecky

HHCTpyreHTEL
(®) Boe MHCTPYMEHTE
(D) Mo crveky

Bknaaka <<prnnb| MHCTPYMEHTOB U KJTaCCOB» UCNOSIb3YETCA ANd Co3aaHnda rpynn MHCTPyMEHTOB

B NPpUBSA3Ke K KOHKPETHbIM KnlaccaM. pynnbl MOXHO MCMOJIb30BaTb B HaCTpOVIKaX

A
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BMECTO KOAOB KJjiaCCOB B HaCTpOﬁKaX n

Ha Bknaake 3a4alTcsa cneayrouwme napaMmeTpsbl:

MapameTp HasHauyeHue

pynna HanmeHoBaHMe rpynnbl. HanMeHoBaHMe rpynnbl AOSXKHO COCTOATh U3
NaTUHCKUX 6ykB 1 undp (He 6onee 12 cnMBOAOB) M BbITb YHUKANbHBIM.
Hoeas rpynna gobasnsieTca HaxaTnem KHomnku «[JobaButb»

Knaccsbl Crnncok KnaccoB MHCTPYMEHTOB
Bce knacchbl BkntounTb B rpynny Bce Kiaccol
Mo cnucky BknounTb B rpynny CNMCOK yKa3aHHbIX KnaccoB. Koabl K1accos

yKa3blBaloTCs yepes 3anaTyto

NHCTpyMeHTBI CrnMCOK MHCTPYMEHTOB rpynnbl

Bce MHCTpYMeHTbl BKIOUNTL B rpynny BCE UHCTPYMEHTSI

Mo cnncky CrnMCOK KOAOB MHCTPYMEHTOB Yepes 3anaTyto

8. NMonb3oBarenu

CtpaHuua «lNonb3oBaTenu» npeaHasHa4vyeHa As19 HaCTPOMKN OrpaHUYEHUn, pacnpoCTpaHAeMbIX
Ha onpeaeneHHbIX NOJb30BaTeNEN KIIMEHTCKUX TepMMHANoOB cucteMbl QUIK. DTa cTpaHuua
AOCTyMNHa ANa pefakTMpoBaHUS, ecnm Ha cTpaHuue «Obwme napamMeTpbl» BKKOYEH NpuU3Hak
«lMpoBepATb OrpaHNYEeHUs Ha Nosb30BaTeENEN».
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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 3ariasune
NU3MEHUTCS Ha «[laHHble NO Nosb3oBaTento: <dpammana n nms
nosib3oBaTena>», a Nons CTaHyT AOCTYMHbIMKU ANS peAaKTUPOBaHUSA
UrHopunpoBaTb NpoBEpKY AN OTKkNOYEeHME NPOBEPKN OrpaHMYeHUIA 419 3TOr0 NOJsib30BaTesns npu
af\pecHbIX 3a89BOK BbICTaB/IEHUWN aApecCHbIX 3asiBOK. HacTpoinka He pacnpocTpaHsieT cBoe
[ENCTBME 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
AENCTBYeT He3aBUCMMO OT HACTpoeK, 3af4aHHbIX HENOCPeACTBEHHO Ha
Knacc
UrHopupoBaTb NpoBepKY Npwu 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 (cybknmveHTa) npu onepaunu BbiBOAA CPEACTB, €CNM Ha
cuyeTe cybbpokepa BEPXHEro YpoBHS AOCTAaTOYHO CPeACTB AN
BbIMNOJIHEHUA onepaunn. [laHHas HacTpolika nNpeAHa3HayYeHa Ans
nosib3oBaTesien C NpaBaMn MeHeaxXepa, C Lefibio BbINOJIHEHUS
HeobecneyeHHbIX onepaumMi BbiBOAA CPEACTB MO cyeTaM ero
cybknneHToB

NrHoprnpoBaTb NpoBEPKY
OrpaHMyeHui No BpeMeHu

OTKNOYEHME NPOBEPKN OFPaHUYEHUI MO BPEMEHU N MHCTPYMEHTaM
(cm. ) Ansa nobbix
ornepaunit No ykasaHHoMy B HacTpownke UID nonb3oBaTtesis

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 CAEeIKaMu 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 BantoTe pacyeToB 3a CAENKY, He3aBUCUMMO
oT obbeMa caenkn).

3HayeHne No yMonyaHuo: huKcMpoBaHHas

MakcmManbHbIn 06bEM 3a9BKU

MakcuManbHbIN 06bEM 04HOMN 3a89BKM KJIMEHTA BHE 3aBUCMMOCTMU OT
KJjlacca MHCTPYMEHTOB. BantoTa, B KOTOpOW 3aaeTcs 3Ha4YeHmne,
yKasblBaeTcs B none «Bantota». HacTpoitka nMeeT 6051ee BbICOKMNA
NPUOPUTET, YEM ApPYyrMe HAaCTPOMKM OrpaHmyeHns obbema 3assBoK
(CM. NYHKTbI: ,

" )

BantoTa

BanioTta MmakcMMmanbHoOro obbema 3asaBku. Ecnun BantoTa He yKasaHa,
3Ha4YeHne MakcMManbHOro obbemMa 3asBKM CUMTAETCS 3aaHHbIM
B BasitoTe pacyeToB. HeobsA3aTenbHO ANa 3anosiHEHUS

MpedurKc Koaa KNMEHTOB

CVMBOSbHBbIN NpedUKC, UCMONb3YEMbI ANnA YCTaHOBKWU NepPCoHanbHOro
[IEeHEXHOro IMMUTa Ha AaHHOMO MoJib30BaTe s, KOHTPOSIMPYEMOrO B
C/yyae OTCYTCTBMSA AEHEXHOrO JIMMUTA Ha KOA K/INMEHTa

3anpeLleHHble TOproBble cyeTa

CnuCOoK TOProBbIX CYETOB, NO KOTOPbIM A@HHOMY MOJS1Ib30BaTENO0
3anpeuleHbl onepaunmn

Brknagka <<Orpan4eva Nno MHCTPYMEHTaAM>»

OrpaHn4yeHus no

WHCTPYMEHTaM

HaCTpOVIKa OFpaHMHeHMVI Ha CNMNCOK MHCTPYMEHTOB, pa3pelleHHbIX ANnd
TOProBbIX onepau,mﬁ AAHHOMY NONb30BaTeENO
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MapameTp HasHauyeHue

_ Knacc Crncok KaccoB, B KOTOPbIX AENCTBYIOT OrpaHnyeHuns

_ Cnmcok Cnucok 6ymar B BblIbpaHHOM Knacce, pa3pelleHHbIX A5 COBEpLUEeHMUS
WHCTPYMEHTOB onepaumn
Kog pacyeTtos Koa pacueToB, ncnonb3yemblii Npu 3aKaodeHnmn caenkun. Ecnm koa

pacyeToB 3aflaH, TO OrpaHMUYEHne Mo MHCTPYMEHTaM pacnpocTpaHseTcs
TO/IbKO Ha 3asiBKW C yKa3aHHbIM KOAOM pacyeToB.

MHaue, orpaHnYeHune no MHCTPYMEHTaM pacnpoCTpaHsAeTCcs Ha BCe
AOMYCTUMbIE KOAbl pacyeToB

Bknagka «3anpeLieHms no MHCTpyMeHTaM»

3anpeLeHns No MHCTPyMeHTaM HacTpolka orpaHM4eHnin Ha CMCOK UHCTPYMEHTOB, 3anpeLleHHbIX A1
TOProBbIX Onepauuin AaHHOMY noJsib3oBaTento. HacTtponka nMeet
NpUOPUTET HaA HacTpPorkon «OrpaHnyYeHns No MHCTPyMEHTamM»

_ Knacc CrnMCOK K1accoB, B KOTOPbIX AEACTBYHOT OrpaHUUYeHNs

_ Cnincok Cnuncok 6ymar B BbI6paHHOM Kilacce, 3anpeLleHHbIX A1 CoOBepLIeHNs
WMHCTPYMEHTOB onepaumii
Kopa pacueTtos Koa pacueToB, UCMONb3yeMblil NpU 3aKknoueHnn caenku. Ecnm koa

pacyeToB 3a4aH, TO OrpaHUYeHne Mo UHCTPYMEHTaM pacrnpocTpaHsaeTcs
TOJIbKO Ha 3asBKW C yKa3aHHbIM KOAOM pacyeToB.

MHauye, orpaHMyeHne no MHCTPYMEHTaM pacnpocTpaHAeTcs Ha Bce
AOMYyCTUMbIE KOAbl PacyeToB

Bknagka «Pa3pelueHHble TOproBble cyeTa»

Pa3spelLeHHble TOproBbie cyeta  CMMCOK TOPrOBbIX CYETOB, MO KOTOPbIM JAHHOMY MOJIb30BATEIO
paspeLleHbl onepauun

Bknagka «Knaccel 6e3 npoBepkun 3asBOK»

Knaccobl 6e3 npoBepku 3as8BOK Cnucok Kaccos, 415 3asBOK MO KOTOPbIM AN AAHHOMo Nosb30oBaTens
He BbINOJSIHAETCHA NpoBepKa AOCTAaTOYHOCTU cpeacTB. Npn 3ToM
HacTpoika He BAuseT Ha 6710KMPOBKY CPeacTB

Bce knacchbl OTMeHa NpoBepKMN AOCTAaTOYHOCTU CPeACTB AENCTBYET ANs BCeX
Knaccos
Mo cnucky Cnncok KnaccoBs, ANs KOTOPbIX NPOBEpKa AOCTAaTOYHOCTU CPEACTB He

BbIMOTHAETCA

Bknagka «Komuccua no knaccam/rpynnam»

Komucecusa 3a caenku ¢ ronoca CraBky 6poKkepcKon KOMUCCUM ANS AaHHOro nosib3oBaTens

no Kiaccam U MHCTpyMeHTaMm 3a onepauuu € rosioca B pa3pese KIacCcoB U rpynmn UMHCTPYMEHTOB.
Ecnn HacTpowka 3agaHa Ansa Knacca onepauum n / uam MHCTpyMeHTa
onepauuun B COCTaBe rpynnbl, OHa nepeonpenenset rnobanbHble
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HaCTPOMKM KOMUCCUM U HACTPOMKM MO KOMUCCUWN Ha KneHTa /
B WabnoHe, 3aJaHHOM Ha KOZA KJIMEHTa onepaunun, HO He OTMeHsleT
nX AencTBMe ANa ApYyrux KnaccoB U MHCTPYMEHTOB.
B pamMkax HacTponKkn NpUOPUTET CTaBKW, 334aHHON Ha rpynny, Bbile,
YyeM y CTaBKW, 3aJ4aHHOM Ha Kacc.
3HayeHne HaCTPOMKN UMEET MeHbLUNI MPUOPUTET, YEM HACTPOMKH
KOMUKCCUU C ronoca B n 6onee BLICOKUI
NPUOPUTET NO CPABHEHWUIO CO 3HAYEHUSMU HACTPONKU

ONs akumMni n obnuraunii, 3agaHHbIMU Ha 3TOrO
nosb3oBaTtens

Knacc/Tpynna

Koa knacca wiau rpynnbl, A58 MHCTPYMEHTOB KOTOPbIX Ha3Ha4yeHa
KoMuccmnsa. Ytobel fobaBnTb knacc / rpynny, HaXXMMTE Ha KHOMKY
«[106aBUTb>», B OTKPbIBLUEMCS OKHE BbibepuTe TUN COo34aBaeMoro
aneMeHTa (knacc / rpynna), Bbibepute Koa knacca / rpynnbi

N HaXXMUTE KHOMKy «OK»

Tunn KoMnccmm

Cnocob ykazaHuns KOMUCCUWN. BO3MOXHbIE 3HaYEHUS:

«% OT 06beMa» — NPOUEHT OT UCNOJIHEHHOrO 06BLeMa;
«3a Nopy4vyeHue» — CyMMa 3a NOJSIHOCTbIO U/IN YaCTUYHO
WCMNOJIHEHHOE MOopYyYeHune;

«Max(%;3a nopy4yeHmne)» — MakCMMasibHOEe 3Ha4YeHune
MexXxAay NPOLUEHTOM OT UCMOJSIHEHHOrO o6bbeMa U cyMMon
3@ MOJIHOCTbIO UM YACTUYHO UCMOJIHEHHOE NopyyeHune

CraBka B %

CraBka komMuccmmn 6pokepa B npoueHTax oT obbema. 3ajaeTcs Ans
TUNOB KoMUCcUn «% oT obbeMa» n «Max(% ;3a nopyyeHue)»

CraBka 3a
rnopydeHue

CTtaBka KOMMUCCUKM 6pokepa 3a NOJSIHOCTLIO MJIM YaCTUYHO MUCMOJIHEHHOE
nopy4yeHue. 3agaeTcs Ans TMNOB KOMUCCUKN «3a NOpy4YeHue»
n «Max(%;3a nopydyeHune)»

HacTpoiku Mmoayns npe-Tpen KOHTPONs — HAacTponku, Heobxoammble anga pabotel Moayns npe-tTpeng

KOHTPOA

Koa knuneHTa

MonHbIM ko4 knneHTa (He AoNyCKaeTcs ucnosib3oBaHme npedukca),
ANns KoToporo 6yAeT oCyLLecTBNATLCS NpoBepka M oTnpaBKa
nHdopMaumn B cepsep ana Moayns npe-Tpensa KOHTpons

Ter

Ter pacueToB, AN KOTOPOro OCYLLECTB/IAETCA NpoBepKa
[OCTaTOUHOCTU CPEACTB

Cymma

CyMMa cpeacTB, BO3MOXHOCTb BblBOAA KOTOPOM CO cHeTa KMeHTa
ABNseTCcs curHanoMm Moaynio npe-Tpens KOHTPONAS O paspeLlleHunm
onepaumin No cyeTy AaHHoro knueHta. Ecnm cepsep QUIK He moxeT
NO3BONIUTb BbIBECTU CO CYETa KAMEHTAa yKa3aHHy cymmy, Moaynto npe-
Tpena KoHTpons 6yaeT nocnaH cMrHan o 3anpete gajibHenwmnx
ornepaunin No CYETY AAHHOIMO K/MeHTa.
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3HayeHMe napamMeTpa MOXeET 6bITb AOMOJHUTENBHO OFPaHNUYEHO C
NMOMOLLbIO0 HAaCTpoMkM «OrpaHNUMBaTh BbIBOA AEHEXHbIX CPEACTB AJ15
npeTpena-KoHTpons» (CM.

BantoTa BantoTa ncyncieHnsa cymmel
EavHuua EQVHMUA MCUNCNEeHMs KOJIMYeCcTBa, UCNOob3yeMas ANls BblYUCNEHMS
KOJInYecTBa CYMMbI ornepauumn KineHTa. Bo3aMoXHble 3HaUYeHus :

B floTax;
B LUTYKax

Bknaaka «Orp. Ha KO-BO TpaH3. NOJIb30B.»

OrpaHun4yeHne Ha KONMYeCcTBO
TpaH3aKuumn

HacTpolika orpaHMyeHns KonnyecTsa TpaH3aKuMin, OTipaBaseMblX
nosb30BaTeNeM B CEKYHAY.

N3MeHeHNs faHHOM HacTPOMKM MPUMEHSIOTCA TOSIbKO nocne
nepenoaknto4eHns nosb3oBaTens.

JaHHasa HacTpoika nmeeT 6onee BbICOKUIA NPUOPUTET OTHOCUTENBHO
aHanorMyHoOM HacTporikm Ha Bknagke «O6lne napameTpbl»

Konnuectso MakcuManbHoe AonyCcTUMoe KONMYECTBO TpaH3aKLI,VIl7I, oTnpaBnsgaeMbIX
TpaH3aKLI,VIl7I nonb3oBaTesieEM B CEKYHAOY
MporpamMmMa BkntoueHne / oTKaoueHne KOHTPOJ1A KONIM4eCTBa TpaHSaKLLMVI Aana

nonb3osartens. BoaMoxHble 3HaveHus: «KoHTponupoBaTb» / «He
KOHTPONIMPOBaTbL»

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

OrpaHuyeHne Ha KONMYECTBO
TpaH3aKUM npe-Tpena KOHTpons

HacTpolika orpaHM4YeHunsa KonyecTBa TpaH3aKLUmMid, OTNpaB/sSeMbIX
nosib3oBaTesieM Mo BbIGpPaHHOMY KOAY K/IMEHTA B YKa3aHHbIi
NpoMeXyToK BpeMeHu. HacTpolika ncnonb3yetcsa Moaynem npe-Tpeia
KOHTpONS

Koa knuneHTa

Koa knneHTa, No KOTOPOMY KOHTPOJIMPYETCS OrpaHuyeHne. 3HavyeHne
«*» npuMeHseTca ans obo3HavyeHus Bcex KIneHToB. HacTpoika,
3ajlaHHas Ha OAHOro KJMEHTa, NPUOpUTETHEE HACTPOMKKN, 3a4aHHON Ha
BCEX KJINEHTOB

KonunyecTtso
TpaH3aKuumn

MakcuManbHoe A0MYCTUMOE KOJIMYECTBO TpaH3aKLMiA, OTNpaBsieMblX
nosib3oBaTeNieM Mo yKasaHHOMY KOAY K/IMEHTa B MPOMEXYTOK
BPEMEHMW, 3aZlaHHbIN B nosne «MHTepBan npoBepku, Mc». Ecnu
napaMeTp COAEPXUT 3HayeHne «0», MpoBepKa orpaHMyeHus

He BbIMNOJIHAETCS

MHTepBan nposepky,
MC

Bpemsa B MUNIUCEKYHAAX, B TEYEHME KOTOPOro NoACYMTbIBAOTCSA
TPaH3aKUnn1 OT KJIMEHTA
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MHTepBan
610KMpOBaHMS, MC

Bpems B MunnncekyHaax, Ha kotopoe 61okupyetcs obpaboTka
TpaHBaKLLMVI B Cny4dae npesbilleHNa A0NyCTUMMOro Kosimdyecrtea

lMporpamma

BktoueHue / OTK/IIOYEHNE KOHTPOS! KONMYECTBa TPaH3aKLMiA Mo
AaHHOMY KoZy K/IMEeHTa AN Nnosib3oBaTensl. BO3MOXHble 3HaYeHus:
«KoHTponMpoBaTtb» / «He KOHTpOMpoBaTb»

Bknaaka «Orp. Kof. TpaH. No MHCTP.

OrpaHu4. Ha KoONM4ecTBo
TpaH3aKuWni No MHCTPYM.

HacTpolka orpaHMyeHns KonmMyecTsa TpaH3aKuMin Ha BbiCTaB/IeHWE,
NU3MEHEHME U CHATWE 3a5BOK B MHTEpBas BPEMEHWN B paMKax O4HOIO
NoJib30BaTesIsA M0 KaXAOMY K/1acCy U MHCTPYMEHTY. TpaH3akumun no
pa3HbIM KjflaccaM, UHCTPYMEHTaM U NoJib30BaTesIsIM HE CYMMUPYIOTCA.
[aHHasa HacTpoika nmeeT 60onee BbICOKUIA NPUOPUTET OTHOCUTENBHO
aHaNIOrMYHON HACTPOMKKN Ha BKagke «MHCTpyMeHTbI» (CM.

).
OrpaHunyeHuns Ha napbl 3HavyeHnin «Knacc» + «MHCTpyMeHT» nmerot
cnepyowmn NpuopuTeT (B nopsiake ybbiBaHusA):
«Knacc» + «UIHCTpyMeHT»;
<ALL> + «UHCTpyMeHT»;
«Knacc» + «BCe MHCTPYMEHTbI»;
_ <ALL> + «BC€& NHCTPYMEHTbI».
N3MeHeHMe faHHOW HacCTPOMKM NMPUMEHSETCH TO/IbKO nocne
nepenoak/to4eHnsa Nnosib3oBaTens

Knaccsbl

CnnCcoK KNaccoB MHCTPYMEHTOB, NO KOTOPbIM 334aeTCs orpaHu4eHme.
HoBbI cnncok knaccoB gobaBnsaeTcs HaxaTmeM KHomnku «[JobaBntb».
Ons 0603HaYeHMs BCeEX KlaccoB yKaxuTte <ALL>

KonunyecTtso

MakcmmanbHoe KOIM4YeCcTBO TpaH3aKkumMin, KOTopoe MoXeT 6bITb
oTnpaBneHoO oAHUM nosb3oBaTenem cepeepa QUIK B 3agaHHbIN
nHTepBan BpemeHu. MNMone Heobs3aTeNnbHO AN 3aN0SHEHUS

MHTepBan

Bpems B cekyHAax, B Te4eHWe KOTOPOro NMoACHMTbIBAOTCS
TpaH3aKuun. 3HayeHne No yMonvaHuio: «1»

MHCTpYMEHTBI

CnnCOoK MHCTPYMEHTOB YKa3aHHOro Kiacca

BCE€ NHCTPYMEHTDI

OrpaHuyeHne Ha KOJIMYeCTBO TpaH3a|<u,m71 AEVICTBYET Ha BCe
MHCTPYMEHTbI KJ1aCCa

_ MO cnucky Cnucok KoAOB MHCTPYMEHTOB, pa3AeneHHbIX 3anaTbiMK, Ha KOTOpble
OeNncTByeT orpaHMYeHne Ha Konn4ecTBo TpaH3akuuii. [lonyckaeTcs
NyCTOM CNMUCOK — 3TOT C/ly4an 3KBUBANIEHTEH BbI6OPY 3HaUYEeHMs «BCe
WHCTPYMEHTbI»
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I (*) KomMeHTapui K npepuKcy Kkoaga KJIMEHTOB:

Hanpumep, ecnu ang nonb3oBaTens «leTpos lNeTp MeTpoBuy» ¢ KogoMm «100036» 3anaH
npedukc «PRF», To 3TO 03Ha4aeT, YTO MeHea)Kep bpokepa MOXET MOCTaBUTb AEHEXHbIN
JIMMUT Ha nceBao-kaneHTa «PRF100036». Ecnm B ganbHenwWweM 3TOT NMosib30BaTeNb
BbICTaBJISIET 3as1BKY A1 K/IMEHTa, KOTOPOMY HE YCTAHOBJIEH AEHEXHbIN NUMUT, caenka éyaer
obcunTaHa Ha AEHEXHOM NMMUTE nceBao-knneHTa «PRF100036».

(**) KoMMeHTapum K HacTpoikaM <« Pa3pelueHHble TOproBbie cyeTa»
M «3anpeweHHble TOProBble cyeTa»:

[1na npoBEPKN HANNUMA paspeLIEHUs Ha COBEPLLEHWE onepaunn ans onpeaeneHHoro
TOProBOro cYeTa NMpoMCXOAUT MPOBEPKA HACTPOEK B CrieAyloLlel NoCn1eA0BaTeIbHOCTHU:

1. Ecnu Toprosbil cYET eCcTb B CNMCKe «3anpeueHHble TOproebie cyeTa», TO onepauns
3anpeLlleHa.

2. Ecnu TOprosbiit cyeT ecTb B CNUCKe «Pa3pelleHHble TOproBble cyeTa» U OTCYyTCTBYET
B CNUCKe «3anpeleHHble TOProBble cyeTa», TO onepauus paspelueHa.

3. Ecnu ToproBbiii CYET OTCYTCTBYET B CMMCKax «Pa3pelleHHble TOproBbie cyeTa»
N «3anpeLleHHble TOProBble cYeTa», HO B CUCKe «Pa3pelleHHble TOproBbie cyeTa»
NPUCYTCTBYIOT APYyrMe TOProBble cyeTa, TO ornepauns 3anpeLleHa.

4. Ecnu cnuckun «Pa3spelleHHble TOproBble cyeTa» U «3anpeLlleHHble TOproBble cyeTa»
nycTble, onepauns pa3spelueHa.

I (***) KoMMeHTapum K HacTpoike «OrpaHM4YeHUs1 MO UHCTPYMEHTaM>»:

1. Hanpumep, ecnu B cnucke «Knacc» ykasaH knacc «TQBR», 1 Ansa Hero 3ajaHbl
WHCTPYMeHTbl ¢ kogammn «EESR», «<EESRP», To 3TO 03Ha4aeT, YTO AaHHbIA NO/b30BaTe b
CMOXeEeT No knaccy «Al-Akumu» cosepluiaTb onepaumn Tonbko ¢ bymaramm «PAO ESC» u
«PAO E3C-n».

2. Ecnuv Knacc He BKJIIOYEH B CMUCOK, NOJIb30BaTEN0 pa3pelleHo NpoBoAUTbL onepaumm
CO BCEMW MHCTPYMEHTaAMM 3TOro knacca (npv Hannumm npaB Ha paboTy C 3TUM KJ1accoM).

3. [nd yCTaHOBKW OrpaHUYeHUNn Ha AOCTYMHbIE MHCTPYMEHTbI BCEM MOJSIb30BATENSAM
ncnonb3ymnTte ctpaHunuy «OrpaHnyeHus Ha... / JocTynHble 6ymarm».

4. HacTpoliku orpaHu4YeHnin No MHCTPYMEHTaM B pa3pese KoAoB pacyeTos paboTatoT
HEe3aBNUCUMO OT HacTpomnkn «MrHopmpoBaTb NMPOBEPKY A8 aApPeCHbIX 3a89BOK>.

HacTpoliku BubnmoTekn pacyeta TMMUTOB 92
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



9. KnueHtbl / KoMmuccuna 6pokepa

CTpaHuua «KnMeHTbl» UCNONb3yeTca AN rPYNNMPOBKU CTPaHULL C HAaCTPOMKOM NapamMeTpos,
KOHTPOJIPYEMbIX MO KOAAM K/IMEHTA. BnoxeHHble (NOAYMHEHHbIE CTPAHULbI) pa3fensoTcs
B OMMCAHUN CUMBOJIOM «/>».

Ha cTpaHuue «Komuccmsa 6pokepa» HacTpamBatoTCA UCKITIOUYEHUS U3 06LWMX NpaBu pacyeTa
KOMUCCMOHHOIO BO3HarpaxzaeHus 6pokepa, 3aflaHHbIX «Mo YMOJIYAHUIO» Ha cTpaHuue «O6uwme
napameTpbi».

HacTpolika ocyLlecTBNsAeTcs Mo cheayoLlemMy NpUHLNNY:

B cnncok «KnuneHTbl» 06aBNAOTCA KOAbl KIMEHTOB, B OTHOLIEHUN KOTOPbIX AENCTBYIOT
WHANBUAYaNbHblE HACTPOUKN;

Onsa npocMoTpa v HAacTPOMKKM OrpaHNYEHUN HYXHO BbibpaTb KNIMeHTa U3 cnmcka. Ha skpaHe
0TO6pasnTCa TeKkyllee COCTOSAHME ero HacTpoeK;

OrpaHu4eHnst MOXHO 3aJlaTb BPYUHYIO, UIN NPUMEHUTb WA6M0H HacTpoek, ChOpMUPOBaAHHbIN

Ha cTpaHuue «KnueHTbl/LWabnoHbl/Mo KoMuccumn».

MpaBWia pacyeTa KOMUCCUW MOTYT 6bITb YKasaHbl ANS Fpynnbl KIMEHTOB Mo nNpedukcy Koaa
KnveHTa. Ecnu ykasaH kog knivMeHTa «E*», To npaBuna pacyeTta pacnpoCTpPaHsATCS Ha BCeX

KJTMEHTOB, KOA KJ/IMEHTA Y KOTOPbIX HAYNHAETCA C CMMBOJ1a «E», 3a uckno4yeHuem Tex, KOTOPbIM

HACTPOEHbI OTAENbHbIE MNMpaBW/a pacyeTa KOMNCCUN UK NpaBuia pacd4eTa KOMUCCUKN NO LlJa6J'IOHy

(cM. ).

Mpun HacTpoike pacueTa KOMUCCUM MO NpecdUKCy Koaa UCnosib3oBaHue WabsoHOB
He AONYCTUMO, T.€. A0JIHKHO 6bITb BbIGpPaHO 3HaueHne «6e3 wabnoHa».
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KnneHTsbl

CnnCoK K/IMEHTOB, B OTHOLLIEHMWN KOTOPbIX AEACTBYIOT MHANBUAYAbHbIE
HacTponku. [Ina 3agaHns NyCcToro KoAa KJMeHTa YKaXuTte 3HadeHune
«<EMPTY>» n Bknwounte gnaxkm «3asaBkn 6e3 koaa KMeHTa» u
«PaccunTtbiBaTb 3a8BkM 6e3 Koga kameHTa» (CM.

)

Mcnonb3oBaTb WabnoH
rnapaMeTpoB KOMUCCUM

Bbibop crnocoba HacTponku — Npu NOMoOLLM WabsioHa Nu BPYYHYIO.
Ecnun BbI6paHo 3HaveHne «be3 wabnoHa», ToO CTAHOBATCS AOCTYMHbI
nonsa Ans Hacrpoek. Ecnu BbibpaHo Ha3BaHMe kakoro-nubo wabnoHa,
TO NPUHUMAIOTCS YKa3aHHble B HEM HACTPOMKM U BCE OCTasibHble Nos
CTaHOBATCA HEAOCTYMHbIMU (CepbiMU)

KHonka «/MNopT cOOTBETCTBUIN»

Bbibop daiina ans 3arpy3km COOTBETCTBUI MexAy KOAAMWU KJIMEHTOB U
wabnoHaMm TapudHbIX NaaHos. OnncaHMe npoueaypbl MMMopTa
npuBeAEHO B NYHKTe

. ®opmaT danna cm. B

YpanaTtb BCe KIIMEHTCKME KOAbl U3
wabnoHoBs nepeg nMnopTom

Mpr3HaK OYMCTKN TEKYLUMX HAaCTPOEK COOTBETCTBUI KOAOB KIMEHTOB U
wabnoHoB TapudHbIX N1AHOB Nepej MMMNOPTOM 3HaYeHUI u3 danna.
Ecnu npusHak BKAOYEH, TO Nepes HavasoM UMNOPTa BbINOMHAETCA
npoBepKa HanM4ums B UMMNOPTUPYEMOM chaisie CTPOK C KOPPEKTHbBIM
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onucaHueMm cooTBeTcTBMN. Ecnun daiin 6bin HekoppekTeH NnMbo nycT, To
O4YUCTKA He BbINONHAETCS

Tun KoMmncemm

Bbi6bop cnocoba ykazaHWs KOMUCCUWN. BO3MOXHbIE 3HaYEHNS:

«DUKCHMpPOBaAHHaA» — UCMOJIb30BaHME OAHON CTaBKu
KOMWUCCUMOHHOIO BO3HArpaxaeHusl He3aBMCUMO OT
oboporTa;
«Lllkana KoMUCCUN>»> — UCNOJSIb30BaHUE LWKasbl KOMUCCUW;
«3a caenky» — UCMoJsib30BaHMe pacyeTa KOMUCCUN B
3aBUCUMOCTM OT KOJIMYECTBA MCMOJIHEHHbIX MOPYYEHUI, a
He OT UX AeHeXxHoro obbema, cM. ;
«Max(caen., ¢ukc.)» — npu pacyeTe BbibMpaeTca TO
3Ha4yeHune, koTopoe 6onblie. Ecnn NpoueHT OT 3as8BKu
MeHblle PUKCMPOBAHHOIO NiaTexa 3a coBeplleHune
onepaumun, To BbibupaeTcs UKCMpoBaHHbIN nnaTex. B
NPOTUBHOM cny4yae BblbupaeTcs 3Ha4yeHne NpoueHToB oT
3asaBkun. MNMogpobHee 0 pacyeTe KOMUCCUM CM.

’
«3a NnoT» — MCNOJSIb30BaHMe pacyeTa KOMUCCUM B
3aBUCUMOCTU OT KOJIMYECTBA SIOTOB B 3asBKe, B LWUTYKax
(Ans cnoT-pbIHKA);
«3a bymary» — ncnosib3oBaHue pacdyeta KOMMCCUN B
3aBUCUMOCTM OT KosainyecTBa bymar B caesnke, B WITyKax;
«Max(caen., WTyKy)» — npu pacyeTe BblbMpaeTcs TO
3HayeHne KOMMCCuK, kotopoe b6onbe. Ecnu komnceus,
paBHasi BeIMYMHE KOMUCCUM «3a LUTYKY», YMHOXEHHOMN
Ha KOJINYECTBO MHCTPYMEHTOB B 3asiBKe, MeHbLlUe
KOMWUCCUU, YKa3aHHOW B NapaMeTpe «3a cAenky», To
BbibupaeTcsa komuceuns «3a caenky». MiHayve eoibnpaetcs
3Ha4YeHne KOMMUCCUKN, MOCHUTAaHHOM MO NapamMeTpy «3a
WTyKy>». MNog KoMuccuen «3a caenky» rnoHuMaeTcs
CyMMa BO3Harpa)xaeHus 3a rnopydeHue (3asiBky), ee
pa3Mep He 3aBUCUT OT KOSIMYeCcTBa CAENOK Mo 3asiBKe.

OcobeHHOCTH pacyeTa KOMUCCnn B 3aBUCMMOCTU OT TUMNa CM. B

dukcnpoBaHHas kommnccus (%)

BennunHa dpukcnpoBaHHo koMmnccum, B %. MNapameTp «Tun KoMmuccnum»
OO/KEH MMeTb 3HaveHne «duKcnpoBaHHaa KoMmuccua» unm «Max(cagen.,

dukc.)»

TapudHbIN nNiaH

Bbibop TapudHOro nnaHa aAng wkanbl KoMmccuun. Mapametp «Tun
KOMUCCUW» JONXKEH UMETb 3HayeHne «llkana kommuccum». TapudHble
nnaaHbl GOpMUPYOTCA Ha cTpaHuue «bpokepckas komuccusa». Ecnm
Apyrue TapudHble nnaHbl He 3a4aHbl, NCNOb3yeTCcs TapudHbIN niaH
«[o ymon4aHuio»
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MapameTp

HasHaueHue

Komuccusa 3a caenky (py6.)

BennunHa 6pokepckoi KOMUCCUMU, B3MMAEMON 3a Kaxxaoe UCMOJSIHEHHOEe
nopy4yeHue. MapametTp «TUN KOMUCCUN» AOMXKEH UMETb 3HaueHue «3a
caenky», «Max(cpen., dukc.)» unn «Max(caen., WTyKy)»

Komuccusa 3a 1 6ymary (py6.)

BennumHa 6pokepCcKO KOMUCCUWN, B3UMAEMOM 3a KaXXAyH eanHuLy
WHCTPYMEHTa B 3asiBke. MNapameTp «Tun KOMUCCUU>» JONXKEH UMETb
3HayeHune «3a bymary» unmn «Max(caen., WTyKy)».

[Onst MIHCTPYMEHTOB C APO6HbIM KOJIMYECTBOM KOMUCCUA 3a[aeTCs U3
pacyeTa 3a Leny YacTb 3Ha4YeHUs KonyecTsa

Komuccusa 3a 1 not 3aasku (py6.)

BennunHa 6pokepCcKoi KOMUCCUM, B3MMAEMOM 3@ KaXAablil JIOT B 3asiBKeE.
MapameTp «TUN KOMUCCUN>» JO/DKEH MMETb 3HaYeHue «3a NoT»

Komucecua PEMO

BennuunHa kommccum no caenkam PEMNO, B % 3a KaXxAbll AeHb CpoKa
PEMO. 3HaueHne nona He MOXeT 6bITb Hy/IEBbIM, HY/IEBOE 3HAYEeHNE
6yaet cOpoLleHo Npu coxpaHeHUn pe3ynbTaToB pefakTupoBaHus. Ecnu
3HayeHMe He yKasaHo, TO KOMUCCUS paccyuTbiBaeTcs no rnobanbHbIM
YCTaHOBKaM, CM. . MapameTp nmeet
MEHbLUWNIA NPUOPUTET MO OTHOLIEHMIO K HACTPOMKE KOMUCCUM MO
KflaccaMm, 3agaBaeMoli Ha Bknagke «Komumccum no Knaccam».
Ons knaccos PEMNO HacTpoika uMmeeTt 6onee BbICOKUA MPUOPUTET, YEM
Apyrmve HaCTPOMKM KOMUCCUN, 3afaHHble Ha KOoA knuneHTa. Ecnu dnaxok
YCTaHOBJIEH,

TO B paMKaxX HaCTpoeK KOMUCCUM, 3aAaHHbIX Ha KOA KneHTa, KOMUccus
PEMO mMeHee NpuvopuTETHaA, YEM HACTPOMKM KOMUCCUU, 3aflaHHbIE Ha
KOHKPETHbIN knacc. MNMpu aToM cnefyeT yunTbiBaTb, YTO:
KOMMCCUA MOXET 6bITb 3a4aHa Ha Kacc vyepes
BblOpaHHbI TapUdHbIN NJaH;

B TAapU@HOM naHe He cunTaeTcs
HaCTPOWMKON, 3a4aHHON Ha KJlacc, U UMeeT MEeHbLUMN
npuopuTeT, yem kommccus PEMO

Makc. 06beM 3asABKWN KJIMEHTA

MakcuMManbHbI pasMep OAHOW 3asiBKW K/IMEHTa BHE 3aBMCUMOCTU OT
KJlacCa MHCTPYMEHTOB, BbIPAaXeHHbI B BaslOTe, yKa3aHHOM B MoJsie «B
BasnoTe»

B BaskoTe

BantoTa, B KOTOPOW YKa3bIBAeTCS MakKCUMasibHbI pa3Mep 3asiBKM
KNIMeHTa

NrHopmpoBaTb KOMUCCUN 3a
cAenkun ¢ rosioca

OTKI0YaeT CHATME KOMUCCUM 3@ CAESKKN C rosioca no AAHHOMY KITMEHTY

HacTtpoika wkasnbl KOMUCCUN

HacTtporika wkanbl kommuccun. MapameTp «Tvna KOMUCCUM» LOSIKEH
uMeTb 3HadeHune «llkana kommuccum». MNMpaBuna HAaCTPOMKM LWKanbI
KOMWCCUU CM. B

BantoTa, B KOTOPOM MHTEPNPETUPYIOTCA 3HAaYEHUS CYMMbl, KOMUCCUN

n obopoTa B AaHHOM HAcTpoliKe, MOXeT 6biTb U3MeHeHa 415 3a4aHHOro
cnmcka knaccos (nogpobHee cM. )
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MapameTp HasHaueHune
C cymmbl, pyb6. HuxHS9 rpaHMua AHeBHOro 060poTa KmMeHTa, C KOTOPON HauyMHaeTcs
NnpUMEeHEeHWe AaHHOM CTaBKM KOMUCCUU
Pasmep kommncemun, BennumHa KOMMCCMOHHOIMO BO3HArpaxaeHus B rnpoueHTax
%
MuH. MMHMManbHoe 3HaueHne BpOKepPCKO KOMUCCUM 3@ A€Hb, B BanoTe
pacyeToB
Makc. MakcuManbHoe 3HaYyeHne 6poKepCKON KOMUCCUWN 3a AeHb, B BaaOTe
pacyeToB
M. 06. MWHMManbHbIN AHEBHOW 060POT, C KOTOPOr0 HAYMCNAETCS KOMUCCUSA, B

BasllOTE pacyeToB

Komunceunsa 3a caenky Ao MuH. 06.

duKcnMpoBaHHas KOMUCCUS 3@ KaXKAyto CAENKY, B BaJiIlOTE pacyeTos.
KoMmuceums B3MMaeTcs 40 Tex nop, noka AHEBHOM 060pOT He MpeBbICUT
3HayeHus «M. 06.». Mo ymonyaHuto nose nycroe

LLIkana KoOMMUCCUU C NepecyeTom
Ha rpaHuue

BktoyaeT nepepacyeT 3HaYeHUA KOMUCCUN NMpU NEPEXOAE rpaHuLbl
MeXay Pas/iMUHbIMU NPOLIEHTHBLIMU CTaBkaMu. MapameTp «Tun
KOMUCCUM>» AOSIXKEH UMETb 3HaueHne «Llkana koMuccumns. dnaxok
NMEET TPU COCTOSAHUS: «BK/THOUEH» — 3HAUEHMUSI KOMUCCUM
onpeaenseTcs, MCXoAs U3 AHEBHOro 060pOTa K/IMEHTa U LKarbl
KOMUCCUU, «BbIK/IIOYEH» — MepepacyeT He NPUMEHSIETCS, 3aKpalleHHbIN
KBaapaT - ucnonb3yetcs rnobanbHas HacTpoiika. MoapobHee

0 nepecyeTe CM.

OKpYrnaTb KOMUCCUIO C YYETOM
obopoTa

BkntouaeT KOPPEKTHbIN pacyeT KOMUCCUM B Clly4asiX CAeNIoK Manoro
obbema un npn 4aCTM4HOM UCNOJTHEHUN 3aABKUN HECKOJIbBKUMU COENKaMU
MeHbluero obbema.

®dnaxxok UMeeT TPU COCTOSIHUSA: «BK/IOYEH» — KOMUCCKS Bpokepa no
LIKaNne OKpYrnseTcsi Ha CyMMapHbIi TOProBblli 06BbEM KJTMEHTCKUX
onepauui 3a AeHb, «BbIK/IIOYEH» — HE MPUMEHSETCS, 3aKpalleHHbIN
KBagpaT — ucnonb3yeTtcsa rnobanbHas HacTponka. lNMNoapobHee

CM.

Bknaaka «Pa3speweHus no Kjaaccam», CM.

PaspelueHHble AN TOProeau
6ymarm

HacTpoiika cnucka 6ymar, paspeleHHbIX KIIMEHTY A5 COBEpPLUEHMUS
TOproBbiX onepauuin. Ecnn kakon-nmbo knacc BKAOYEH B CANCOK
«Knacc», To Ansa Hero 6yaeT AeNcTBOBaTh OrpaHMYeHne Ha CrMCOoK
WHCTPYMEHTOB, pa3peLleHHbIX A/ TOProBam

Knacc HanmMeHoBaHMe knacca, B KOTOPOM AeNCTBYeT orpaHuyeHune. Hosbin
knacc nobaBnseTca HaxaTueM KHoMku «Jo6aBuTb» 1 BbIGOPOM
HauMeHoBaHUA U3 Cruncka
Cnuncok Cnucok naeHTMdmMKaTopoB paspelleHHblx bymar, yepes 3ansaTyto.
UHCTPYMEHTOB Onsa obo3HaueHnsa Bcex bymar knacca ykaxute <ALL>. Tak xe
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MapameTp

HasHaueHue

BO3MOXHO MUCMNOJIb30BaTb NpeduKC Ans MHCTPYMEHTOB, HanpuMep,
MOXHO pa3pelnTb Bce BymMaru, HaumMHatowmecs Ha A*

Bknaaka «3anpeu.|eHm| no KjaaccamMm>», CM.

3anpelleHHble a5 TOProB/u
bymaru

HacTpoiika cnvncka 6ymar, 3anpeLleHHbIX KIMEHTY AJ1S COBEPLUEHUS
TOproBbIX onepauunii. Ecnun kakoin-nnbo Knacc BKAKYEH B CMUCOK
«Knacc», To ans Hero 6yaeT AeACTBOBaTb OrpaHUYEHNEe Ha CMNCOK
WHCTPYMEHTOB, 3anpeLLeHHbIX AN TOprosauv. MpaBuna HacTponku Te
e, UTo M ANS BKNaAku «PaspelleHns no knaccam»

3anpeLeHns Ha oTKpbITue no3numin

Knacc

HanmeHoBaHMe Knacca, No KOTOPOMY 3anpeLuaeTcs OTKPbITUE HOBbIX
Mo3uumMin, a TakXxe HapalwimneaHue (Mo MoAay/iko) paHee OTKPbITbIX
no3nuun. HoBbin Knacc Aob6aBnsaeTcss Ha)xaTueM KHonku «JobaBuUtb»
1 BbIBOPOM BCEX K1AacCcoB WM HauMeHOoBaHWsa U3 cnucka. Ecnm knacc
BKJIIOYEH B CMUCOK, TO MO YKa3aHHbIM B HEM MHCTPyMeHTaM byaet
BO3MOXHO TOJIbKO 3aKpbITUE MO3ULMUNA.

[Ons nonb3oBaTenen c BKIOYEHHOW HACTponkon «MrHopmnpoBaTtb
OTCYTCTBME MO3MUMIA» B NMpaBax Mo Kaccy HacTpoMKa UrHOpuUpyeTcs.
JencTene HacTponku «3anpeLleHnsa Ha OTKPbITUE NO3ULNIA»
pacrnpocTpaHSAeTCsl TO/IbKO Ha MHCTPYMEHTbI, TOProB/st KOTOPbIMW HE
3anpeuwieHa ApyruMmn HacTtponkamm. Cm.

Cnuncok
WHCTPYMEHTOB

Cnuncok KoAOB MHCTPYMEHTOB yKa3aHHOro knacca. ins o6o3HayeHus
BCEX MHCTPYMEHTOB KJlacca YKaXXuTe B KayecTBe Koja MHCTPYMEHTa
<ALL>. Takxxe BO3MOXXHO MCNOJSIb30BaTb NpeduKc Koaa NHCTPyMeHTa.
Hanpumep, MOXHO 3anpeTnTb BCE NHCTPYMEHTbI, HaunHawwmecs Ha RI*

Bknagka «Pa3spelleHunsa rno cyetam»

PaspelueHHble Ans TOproenm
6ymarn (no cuetam)

HacTpolika cnucka 6ymar, paspelleHHbIX KINEeHTY A8 COBEpLUeHNS
TOProBbIX OnepauMn No ykaszaHHOMY cyeTy. Ecnun kakon-nubo cuet
BKJIIOUEH B CNMCOK «CyeT», TO Ang Hero 6yaeT AenCcTBOBaTb
OrpaHuYyeHune Ha CMINCOK MHCTPYMEHTOB, pa3peLleHHbIX ANs TOProBun.
Korga ToproBblil CHET onepaunun ya0BETBOPSET HECKOIbKUM CTPOKaM
BHYTPM HacTpoOMKK, TO onepauns paspellaeTcs, eciv XoTa 6bl B 04HOM
M3 3TUX CTPOK YKa3aH Ko4 MHCTpyMeHTa / npedunKC Koga MHCTPYMeHTa
onepaumu

Toprosbii cyeT

Koa ToproBoro cuyeta, B OTHOLIEHNN KOTOPOro AENCTBYET OrpaHuyeHue.
HoBbI cyeT gobaBnseTca HaxaTmeM KHOMKKM «[1o6aBuTb» U BBOAOM
0603HauyeHns cyeTa B OTKPbIBLUEMCS OKHe. [lonyCKaeTcsa yKa3aHue
TOProBbIX CHETOB MO NpedunKcy, HaNpMMep, MOXHO paspeLllnTb BCe
TOoproBble cyeTa, HaunHawwmecs Ha L02, ykasas B HacTponke LO2*

Cnimcok Cnncok naeHTMdnKaTopoB paspelleHHbix 6ymar, yepes 3ansaTyto.
WNHCTPYMEHTOB [onyckaeTcsa ykasaHue MHCTPYMEHTOB No npedukcam Koaos
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HasHaueHue

WHCTPYMEHTOB, HanNpuMep, MOXXHO pa3peLlnTb BCE MHCTPYMEHTHI,
HaumHawwmecsa Ha RI, ykasas B HacTpoike RI*

Bknaaka «Onepauum PIMC, PEMNO>», NnpnopuTeT MCNOSIb30BaHUA HAacTPOEK CM. B

OrpaHundeHune onepauun PINC, PEMO no koay pacyeTta

Pa3peléHHble Koabl pacyéToB

HacTpolika cnMcka Ko4OB pacyeToB, pa3pelleHHbIxX ans onepauun PrIC,
PEMO

Bce koabl pacyétos

Pa3pelueHbl Bce Koabl pacyeToB

Mo cnucky

Pa3pelweHbl koAbl pacyeToB, NepeyncsieHHble B CNUCKE Yyepes 3ansaTylo.
Mcnonb3oBaHue rlpechKca KOAa pacyeToB HE AO0NYyCKaeTcs

3anpelwéHHble Koabl pacyéToB

HacTpolika cnmcka KoAoB pacyeToB, 3anpelleHHblX ana onepauuii PIC
n PEMNO. MNpaBuna HaCTPOMKU TE Xe, YTO N AN pa3peLleHHbIX KOA0B

OrpaHundeHune onepauunn PINC, PEMO no koay KOHTpareHTa

Pa3peLIJEHHbIe KOHTpareHThbl

HacTpolika crnmcka KOHTpareHToB, C KOTOPbIMW pa3peLueHo npoBeseHue
onepauuin PMNC n PENO

Bce KoHTpareHThl

Pa3pelueHbl Bce KOHTpareHTbl

Mo cnuncky

Pa3pelleHbl KOHTPareHTbl, NEPEeUYNCIIEHHbIE B CMIMCKE Yepes 3anaTyio.
YKkasaHune npedunkca KoHTpareHTa He AonycKaeTcs

3anpeléHHble KOHTpareHTbl

HacTpolika cnmcka KOHTpareHToB, C KOTOPbIMW 3anpeLeHo npoBeaeHmne
onepaumin PMC n PEMO. MNMpaBunna HaCTpOrKK Te Xe, 4To 1 ANs
pa3peLleHHbIX KOHTpareHToB

Bknaaka «Komuccum no knaccam»

Komucecusa no knaccam
N MHCTPYMEHTaM

HacTporika TMNOB KOMUCCUW AN OTAENbHbIX K1acCcoB U rpynn
WHCTPYMEHTOB. MpropuTeT BbiIGOpa CTaBKWU KOMUCCUM NPUBEAEH
B MYHKTE

Knacc/Tpynna

Koa knacca wnu rpynnbl, AN UHCTPYMEHTOB KOTOPbIX Ha3HayeHa
KoMuceusa. Ytobel fobaBuTb knacc / rpynny, HAKMUTE Ha KHOMKY
«[106aBUTb>», B OTKPbIBLUEMCS OKHe BbibepuTte Tun co3gaBaeMoro
anemeHTa (knacc / rpynna), Bbibepute Koa Knacca / rpynnbl U HaXMUTe
KHOMKY «OK»

Twnn KoMnccmm

Cnocob ykasaHus komuccumn. OnmcaHme TMNOB KOMUCCUU NpUBEAEHO
Bbille B AaHHOW Tabnuue

BennuunHa BennunHa 6pokepckoi kommccum. Ang koMmcecmn Tuna «Max» —
BenmumnHa 6pokepckon KomMmccmu 3a caenky. EanHnubl namepenus
3aBUCAT OT BblI6paHHOIO TUNa KOMUCCUM
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HasHaueHue

Bennunna 2

Ons Tmna komucenm «Max(caen., dukc.)» — dukcMpoBaHHas BeMYNHA
6poKepCKO KOMUCCUM B NMPOLEHTaXx.

Ons Tnna komuceumn «Max(caen., WTyKy)» — BennunHa 6pokepckom
KOMWCCUM 3a eAMHULY MHCTPYMEHTa B BaJIlOTE pacyeToB

BanioTa cnncaHmsa KoMuccmmn

HacTpolika cnmcka KogoB BasaloT, B KOTOPbIX MPOM3BOASATCS NpOBepKa

n 6N10KMpoBKa MO 3asBKe, a Takxxe pa3biokMpoBKka M CNncaHue no
caernke.

Ncnonb3yeTca AN CXeM KpeANTOBaHWUS KIIMEHTOB «MO AMCKOHTaM»,
«MO+» n «no nneuy>.

HacTpolika umeeT MeHbLUIMN NPMOPUTET, YeM HacTponkn «MrHopupoBaTb
OTCYTCTBME MO3ULMIA» B NpaBax No Kaaccy onepauum (Npu oTCyTCTBUM
nosnumn) n

HacTtpotika, 3agaHHas MHAMBUAYaNbHO, NepeonpeaenseT HacTponKy,
3afaHHyto rnobanbHo ( ), TONbKO Ans
KOHKPETHOro Tmna koMuccmmn — «CymmapHas», «TC» unm «bpokepckas»

BantoTa

Koa BantoTbl, B KoTopon cepeep QUIK cnuncbiBaeT KOMUCCULO.
O HeponyCTMMbIX 3Ha4YEHUSAX CM. B

Twnn KoMnccmm

Tun KoMMCCUKN. BO3MOXHbIE 3HAUYEHMNS !
«CyMMapHasa» — komuccunsa 6pokepa u TOproBo CUCTEMbI;
«TC» — KOMUCCUSA TOPrOBOMN CUCTEMBI;
«Bbpokepckasa» — kommccua 6pokepa.
Onsa fAaHHbIX TUNOB KOMUCCUIN MOTYT 6bITb yKa3aHbl Knaccbl GOHA0BOIO
(akunmn, obnuraunmn) n BastOTHOrO PbIHKOB (HacTpolika
). Ansa cpoyHoro
pbIHKa UCNONb3YEeTCS TObKO TUM KOMUCCUKN «CyMMapHas».
O HepoMNyCTUMbIX 3HAYEHUAX CM. B

Cnuncok knaccos
v rpynn
WHCTPYMEHTOB

CrMCOK K/1aCcCoB W1 rpynn MHCTPYMEHTOB Yepes 3anaATyio, A1 KOTOpbIX
yKasaH Koj BasoTbl KOMUcCUU. Mpu onpeaeneHMm BantoTbl CNncaHms
KOMUCCUU rpynna umeet 6osiee BbICOKMIA MPUOPUTET, YEM KNaccC.

O HeAoMnyCTUMbIX 3HAYEHUAX CM. B

He npos. npu oTN. Ban. pacyeTos

He npoBepATb AOCTAaTOYHOCTb CPEACTB MOA KOMUCCUIO, eC/M BantoTa
CrMcaHUs KOMUCCUM OT/IMUYAETCA OT BafioThbl pacyeToB

3anp. onep. Npu HexB. cpea. Noa
KOM.

3anpeT onepaunii Npu HexBaTKe CpeaCTB No4 KOMUCCUIO B Cliyyae
OT/INYUNA BANKOTbl CMIMCAaHUA KOMUCCUKU OT BasoTbl pacyeTos

no onepauumn. MNMpn BKAKOUYEHHOW HACTPOWMKe 3anpeLleHbl BCe onepauum
(B TOM uMcne 3aKkpbiTMe NO3ULMIN) NO KiaccaMm, nepedncsieHHbIM

B Crucke, ecnm 06beM KOMUCCUM NpeBbIWaeT AOCTYMHbIM OCTaTOK

B YKa3aHHOM BasoTe CAnCaHus KoMuccum. MNMpu 3akpbiTum no3vuni
A0CTaToOYHOCTb 06beMa No4 KOMUCCUIO MPOBEPSETCS TOSIbKO

Ha NJ1aHOBOM BMAE NMMMKTA MO YKa3aHHOM BasntoTe.

Mo yMmonyaHuo HacTporka BbIKOYEHA
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MapameTp

HasHaueHue

Pa3p. 3aKk. No3. nNpu HexB. cp. NoA
KOM.

PaspelwnTb 3aKkpbiTMe NO3ULMIA NPU HEXBAaTKe CPeACTB Noj KOMUCCUIO.
Mpw BKIHOYEHHOW HACTpOMKe paspelleHbl onepauum 3aKpbiTMa No3vunm
npu HexXBaTKe CpeAcTB Noj KOMUCCUMIO. HacTponka uMeeT cMbIcn npu
BKJTIOYEHHOM HacTpoike «3anp. ornep. Npu HeXB. CPes. Noj KOM.».

Mo yMonyaHuio HacTporKa BbIK/IKOYEHA

Knacchl 6e3 yyeta komuccmmn TC

Knaccol, 4ns KOTOPbIX HE MPUMEHSETCS KOMUCCUSA TOPrOBOM CUCTEMBI.
MapameTp nMeeT 6os1ee BbICOKMIA NPUOPUTET, YEM NapaMeTp
«Ncnonb3oBaTtb kKoMmuccuto TC». Mo yMon4YaHUo He 3a4aH

Bce knacchbl Komuccus Toproeor cMcTeMbl He MpUMEHSETCS AN BCeX Kaccos. MNpu
BbI6Ope 3TOro BapnaHTa B CNUCKE NOSBUTCH 3HayYeHue <ALL>
Mo cnucky Cnncok KoAoB KaccoB, AN KOTOPbIX HE MPUMEHAETCS KOMUCCUSA

TOProBOW CUCTEMBI.

Knacc nobasnsietca HaxaTtuem KHonku «[ob6asuTb» 1 BbIGOPOM ero mn3
cnucka. Ytobbl yaanuTb Kiacc n3 cnmcka, Bblbepute ero n HaxmuTe
KHOMKY «YAannTb»

Bknagka «KoMuccus ot o6beMa onepaummn>». 06 0cob6eHHOCTAX 3a4aHnUs HAaCTPoeK CM.

B

Knacchbl/I'pynnbi

Cnucok knaccos /rpynn 4yepes 3angaTyio, ANS KOTOPbIX AEACTBYIOT
CTaBKM KOMUCCUM.

HacTpolika npuMeHseTcs Ans onepauni Ha GOHAO0BOM pbiHKE (aKumu,
obnuraumn), Ha aeHexHoM pbiHke (PEMO) 1 Ha CpOYHOM pbIHKE
(oepvBaTumBbl).

HacTtpotika nmeet 6osee BbICOKUIA NPUOPUTET MO CPABHEHUIO

C rnobanbHON HACTPOMKOWN

Ha cTpaHuue «bpokepckasa komuccusa», Bknagka «CtaBkm».
HacTpolika nMeeT camblii BbICOKMI MPUOPUTET Cpean BCEX HAaCTpoOeK
KOMUCCcuM 6pokepa, 3a4aHHbIX Ha KOA KIMEHTa.

Ecnun HacTpoika 3agaHa Ha npeduKc Koga KIneHTa, To oHa MMeeT
CaMblil BbICOKMI NpUOPUTET Cpeamn BCeX HAaCTpOeK KoMuccmmn bpokepa,
3aflaHHbIX Ha TOT Xe npeduKc Koaa KIneHTa

O6bemM

HuxHss rpaHnua o6beMa NopydeHusl, K KOTOpPO NpMMeHSeTcs AaHHas
CTaBka KOMUCCUM, B BantoTe NapaMeTpoB KOMUCCUMK (CM.

). Ecnn HacTpovka «BantoTa napameTpoB
KOMUCCUM>» ONS Knacca He 3ajaHa, To 3HadeHune obbema
MHTEpnpeTupyeTcs B pybnsx.
Ons onepaunii PEMNO koMmnccus paccunTbiBaeTcst ucxoas n3 obbema
nepBoM 4YacTn onepauunm

HanpasneHve

HanpasneHue onepauunun. Ansa onepaunin PENO - HanpaBneHne nepBow
yacTn. Bo3MoXHble 3HaYeHUs:

«Mokynka»;

«lMpopaxa»;
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«He 3apaHoO» — KOMUCCUSA NPUMEHSETCS K onepaumamM
noboro HanpasneHus

Tun KoMmncemm

Bbi6bop cnocoba ykazaHWs KOMUCCUWN. BO3MOXHbIE 3HaYEHNS:
«% OT 06bema» — NpoueHT OoT ob6bemMa NopyyeHus;
«Max (%; 3a nopyyeHue)» — ncnonbsyercsa 6onbliee
3Ha4yeHne U3 CyMMbl KOMUCCUWN, BbIYUCIIEHHOM KakK
NPOLEHT OT 06beMa, U CyMMbl 32 MOPYYEHUE;
«Min (%; 3a nopyyeHune)» — UCMOJSIb3YEeTCA MeHblLlee
3Ha4yeHne U3 CyMMbl KOMUCCUWN, BbIYUCIIEHHOM KakK
NpoLeHT oT o6beMa, U CyMMbI 3a NopyveHune

% oT obbema

CyMMa KOMUCCUN BbIYUCIIAETCH KaK MpPOLEHT OT obbema nopy4dyeHus

3a nopy4eHune

MakcuManbHas Uav MUHUManbHas (B 3aBUCMMOCTU OT TUMa KOMUCCUN)
CyMMa KoMuccum 6pokepa no BCEM CAEIKaM B paMKax 0HOro
nopyyeHus

Bknagka «BbiBoA cpeacTs»

Knacchbl BbiBOAa CpencTs

Cnuncok KlaccoBs, onepauum rno KOToOpbiM HE NMPUBOANAT K YBEIMYEHUIO
TEeKYLUMX OCTaTKOB CPeACTB K/IMEHTa MO AeHbraM (Npu npoaaxe) u no
MHCTpyMeHTaM (Mpu Mokynke)

Knacchl BbiBOAA AEHEXHbIX
cpencTe

CrnMCoK K/1laccoB, ornepauun no KOTOPbIM He MPUBOAAT K YBENNYEHWIO
TeKYLLMX OCTaTKOB CPeACTB K/MEHTa No AeHbram (Npu Npoaaxe), Ho
Npu NOKYMNKe 3a4UC/IEHUE UHCTPYMEHTOB Ha CYET NPOM3BOANTCS

Bknaaka «CneumanbHble Knaccbl»

Knaccbl 6e3 pacyéta n KOHTpons
NMUTOB

CnuMCcoK KNaccoB MHCTPYMEHTOB, MO KOTOPbIM HE BbIMOJIHAIOTCSA
NpoBEpPKN AOCTAaTOYHOCTU CPEACTB AN UCMOMHEHMS 3as8BOK K/IMEHTa.
[ns ykasaHHbIX KNaccoB HACTPOMKKN «OrpaHMYeHns nNo Kiaccam
WHCTPYMEHTOB» U «OrpaHNYeHns Mo MHCTPYMEHTaM», 3aAaHHble Ha
CTpaHuue , UTHOpUMpYtoTCS.
Cnuncok, yKasaHHbIA B l@aHHOW HaCcTpoliKe, AONOJHAET rnobanbHbIn
CANCOK Ha cTpaHuue «Knaccobl»

Knacchbl ¢ NpoB. per. HOM. ByM.
(CFI koga)

Cnucok knaccos 6ymar, no KOTOpPbIM OCYLLECTBASETCSA NpoBepka
ponyctumocTtn CFI koga. HacTpolika He yunTbiBaeTca Ans onepauum
3aKpbITUA NO3ULINN

Knaccbl 6e3 610kMpoBKN cpeacTts
rnoa 3asiBKu

Cnuncok knaccos 6ymar, npyv TOpro.se KOTOpbiMK 6yAyT NpUMEHEHbI
ocobble npasuna:

npu nogaye 3as8BKN OCYLLECTBAAETCA TOJIbKO NpoBepKa
COOTBETCTBUS NapaMeTpoB 3asBKU OrpaHUYEHUSM

(Ha ueHy, obbeM u T.4.), NpoBepKa NoKynaTenbHOMN
CNOCOBHOCTU K/IMEHTa He NPOM3BOAMNTCS;

He 6/10KMpYIOTCS CpeacTBa noj 3asBKy;
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npu perucTpaummn caenkm npomssoamtcs 6esycnoBHoe
HauyMcneHne/cnucaHme CpeacTs.
Cnuncok, yKasaHHbI B fl@aHHOW HaCTpoWKe, AONOJHAET rnobanbHbIn
CANCOK Ha cTpaHuue «Knaccbl»

Knaccbl ¢ KoHTponem
MWHUMANIbHOIo0 KOJIM4yecTBa B
3adBKax

KOHTPO/b MMHMMasbHO AOMYCTUMOrO KOMIMYECTBa SIOTOB B 3asBKE Ha
WMHCTPYMeHT. MpK NpoBepKe UFHOPUPYETCS onuusa «PaccunTbiBaTh
nosnumMu B NloTax» B

Cnuncok knaccos

Cnucok knaccoB 6yMmar, 451 KOTOpbIX 3a4aeTCd MUHUMAJIbHO
AONyCTUMOE KOM4ecTBo NOToB LB B 3asBKe K/IMeHTa

Konunyectso

MWHMManbHOEe KOIMYECTBO JIOTOB B 3asBKe. 3asiBKa C KOJIMYECTBOM
JI0TOB, MeHblle 3aJ4aHHOro, OTBEpPraeTcs Npu NpoBepKe NoKynaTenbHOn
CrnocobHoCTH.

Ecnn ana knacca He ykasaHo 3HauyeHue B nose «Konunuectso», To
MCMNoNb3yeTcs 3HaYyeHne napameTpa «MUHUMaNbHOE KOM-BO» U3
Tabnuubl TEKYLMX TOProB MHCTPYMEHTA 3as8BKN. Ecnu 3HaveHue B
Tabnuue TekyLwmx TOPros He yAanocb HalNTK, 3asiBKa OTBEpraeTcs C
AVarHoCcTukon «HeBepHO yKasaHO KONMYECTBO»

Knaccbl ¢ KOHTponeM
MUWHUMaNbHOro o6béMa B 3asBKax

KOHTPO/Ib MMHMMANbHO AOMYCTUMOro 06beMa 3asiBKU Mo 3a4aHHOMY
KJTaCcCy MHCTPYMEHTOB

Cnuncok knaccos

Cnncok knaccoB 6ymar, aonsi KOTOpbIX 3a4aeTCsl MUHUMabHO
AONYCTUMbIA 06beM 3asABKU

O6bem MuHMManbHbIN 06bEM OAHOM 3asBKU KIIMEHTA, BblpaXeHHbIN B BasntoTe
pacyeToB. 3as8BKK C 06bEMOM, MeHbLUe 334aHHOM0, OTBEPratoTCa Npu
npoBepKe NoKynaTenbHOW cnocobHOCTH

BantoTa BantoTa, B KOTOpOM 3a4aeTcs orpaHnyYeHme MMHMUMaNnbHOro obbema

B 3asBKax.
3HayveHune JonycTMMoro obbemMa 3asiBKM pacCuYMTbIBAETCSA B 3a4aHHOMN
BasItlOTE, N, €CNM BaloTa pacyeToB OT/IMYAETCS OT 3a4aHHON,
orpaHuyeHme nepecymTbiBaeTCS COrlacHO KPOCC-KypcCy.

Ecnun BanioTa He 3agaHa, TO 3Ha4YeHMe orpaHUYeHuns paccymMTbiBaeTCs
B BanoTe pacyeTtoB 6e3 KoHBepTauum

Mo3uuunn B paspese BanoT

Cnncok KaccoB, B KOTOPbIX TOPrytoTcs BaatOTHbIe napeol. Mo
WHCTPYMEHTaM U3 3TUX KNacCOB He yCTaHaBMBAKTCA N He BEAYTCH
nmMuTbl no 6ymaram. MNpu perncrpauum caenok ¢ BastoTHbIMW Napamm

B QUIK MeHAI0TCa TONbKO AEHEeXHble NO3ULUKN N0 COOTBETCTBYIOLLUM
BastoTaM.

HacTpoiika nmeet 60siee BbICOKUIM MPUOPUTET NO CPABHEHUIO C
rnobanbHOM HAaCTPOMKON «BecTn AeHeXHble No3MuUuM B pa3pese BanoT»
Ha cTpaHuue

[Mpu Mcnonb3oBaHMM CXeMbl KpeaUTOBaHUSA KITIMEHTOB «MN0 AUCKOHTaM»
wnn «MO+>» gns KoppekTHOW paboTbl PyHKLUMOHANa BeAEHNS AEHEXHbIX
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no3nuMin B paspese BaaloT TakxkKe HeobxoaAnMO yKasaTb 3Ha4YeHUs
ANCKOHTOB Ha UCNo/b3yeMble BaJilOThl B HaCTpOVIKaX BUAa «Cnuncok
ANCKOHTOB no 6yMaram». Mcnosb3yeMble BaatoTbl AOMKHbI ObiTb
06beaMHeEHbl B paMKaxX HacTpoliku «[lon. Tern pacyetos» /
<<,C|,OI'IOJ'IHVITeJ'IbeIe BaNtOTbI>»

Knaccbl, B KOTOpbIX 3anpeLieHo CnuMCoK KNaccoB MHCTPYMEHTOB, MO KOTOPLIM 3arpeLeHo BbiCTaBleHne

BbICTaB/IEHNE CTOM-3a8BOK cTon-3as8BOK. HacTpoika npoBepseTcsa Takxe Ansa nonb3osaTtenem ¢
BKJIIOYEHHOM onuunen «MrHopnpoBaTb OTCYTCTBME NO3ULMIN» B NpaBax
no Knaccy onepauum

Bknagka «OrpaHuyeHune ueH 3asaBOK»

NHavBmnayanbHble HACTPOMKN OrpaHMYEHUA LIeH 3a8BOK, UCMOMb3YIOLWNX 60 HE NCNONb3YIOLNX
KpeauTHble pecypchl.

HacTpoiku MoryT 6bITb 3a4aHbl Ha KOA KneHTa, No npeduKcy KINeHTCKoro koga nnbo B smnae wabnoHa
(cm. ).

Ha60p napamMeTpoB N X Ha3HadYeHne aHa10rn4YHbl rno6anbHbIM HaCTpOVIKaM, ONMNCaHHbIM B MYHKTE

Bknagka «MynbTuBan. AeH. NO3nUMa»
NHavBuayanbHble HACTPONKN MYNbTUBAMIOTHON AEHEXHOW NO3nLMK.
NHavBmayanbHble HACTPONKKN nMeloT 6onee BbICOKUA NPUOPUTET OTHOCUTESNIbHO 106asibHbIX HACTPOEK.
Habop napamMeTpoB 1 X Ha3HayYeHWe aHanornyHol rnobanbHbIM HACTPOMKaM, ONUCAHHbIM B
. OnucaHue Tabnnubl «Ao0NONHUTENbHbIE BaNtOTbl» NpUBEAEHO B

Bknaagka «Komunccusa no 6a3. aktuey»

NHanBMAyanbHaa HacTpoMKa BEIMUYMHBI KOMUCCUMU MO caenkam ¢ ¢pbtodepcamm Ha CpoYHOM pbiHke MB.
3apaeTcs OTAENbHO A4S KaXaoro 6a30BOro akTMBa B BaslOTE pacyYeTOB 3@ KOHTPAKT.
Ecnu BktoyeH Graxok , TO MO CKafbNepCcKnM cAesnkam
(coenkaMm, NpUBOASILLMM K OTKPbITUIO M 3aKPbITUIO NO3MLUMN B TEYEHME O4HOIro TOPrOBOro AHSA) KOMUCCUS
B3MMaeTCs TOSIbKO 3a CAENKY, OTKPbIBAOLLY MNO3MLMIO.
HacTpoitka umMeeT NpnopuTeT Haa rnobanbHOM HacTpolikol (pasgen «O6buwue napameTpbl» /

/ «MNo 6a3. akTnBy»)

Bknagka «3anp. PMNC, PEMNO no knaccam>», NpMopuTeT, 0CO6eHHOCTU U NpUMepbl NCNOJ/Ib30BaHUS
HacTpoekK CM. B

3anpelleHHble KOHTpareHTbl 1 HacTpolika cnMcka KOHTpareHToB U KOAOB pacyeToB, C KOTOPbIMU
koAbl pacuetoB PEMO/PIC B 3anpeueHo npoeeaeHne onepauuin PMNC u PEMO B BbibpaHHbIX Knaccax
pa3pe3e Ksiaccos C YYE€TOM HamnpasfieHnsa caenku n cpoka caenkm PEMO

Knaccbl Tun KNaccoB MM KNacc, B KOTOPOM AeNCTBYET orpaHnyeHune. HosbIn

Tnn knaccoe (unm knacc) gobasnserca HaxaTnem KHonku «[1obasutb>»
1 BbI6OPOM HaMMEHOBAHMS U3 CIUCKaA:

«Bce knaccel PEMO>»;

«Bce knaccbl PMNC»;

«Bce knaccol PEMNO c LUK»;
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«Bce knaccol PMC ¢ UK»;
«BbI6b0Op 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 pacyétos Cnuncok KoAOB pacyeToB Yepes 3anaTylo. [apameTp Heobs3aTeneH ans
3anoJIHEHUA

KoHTpareHThl HacTpolika crnmcka KOHTpareHToB, C KOTOPbIMW 3anpeLleHo npoBeaeHue
onepauuin PMNC n PENO

Bce KOHTpareHTbl  3anpeLleHbl BCE KOHTPareHT bl

Mo cnucky 3anpeLeHbl KOHTpareHTbl, NepeYnCeHHble B CNIUCKE Yepe3 3ansTyto

HanpasneHue HanpaeneHue caenku (ana PEMNO - HanpasieHne nepBon 4acTtu
caenkn). MapameTp HeobsA3aTeneH AN 3anoaHeHMsa. Bo3MoXHble

3HayeHus:
_ «He 3apaHo»;
_ «Mokynka»;
_ «Mpopaxa»

Makc. cpok PEMNO MakcunmanbHbI cpok caenkun PEMO (ecnu cpok caenku 6onblue

yKasaHHOoro, onepauns 3anpewieHa). lNone HegoCTynHO AN
peAakTMpoOBaHUS, eCcn CNUCOK K1aCCcoB MYCT, U ANst TUNOB KJ1acCcoB
«Bce knaccbl PIMC» nnn «Bce knaccol PINC ¢ LUK»

Bknagka «Pasp. PMNC, PEMNO no knaccam», NpnopuTeT, 0CO6EHHOCTN U NMPUMEPbI UCMOJIb30BaHMUS
HacTpoekK CM. B

Pa3spelleHHble KOHTpareHTbl U HacTpolika cnmcka KOHTpareHToB U KOAOB pacyeToB, C KOTOPbIMU
koAbl pacuetoB PEMO/PIC B pa3pelleHo npoeeaeHue onepauun PMC 1 PEMO B BbIbpaHHbIX Knaccax
pa3pe3e Ksiaccos C YYE€TOM HamnpasiieHnsa caenku n cpoka caenkm PEMO

Knaccbl Twun KNaccoB MM KNacc, B KOTOPOM AeNCTBYET orpaHuyeHune. HosbIn

Tnn knaccos (unn knacc) gobasnserca HaxaTnem KHonku «4obasutb>»
1 BbI6OPOM HaMMEHOBAHMSA M3 CNUCKa:

«Bce knaccel PEMO»;

«Bce knaccbl PIMC»;

«Bce knaccbl PEMNO ¢ LK»;

«Bce knaccbl PMC ¢ UK»;

«BbI6op knacca n3 cnucka» — BblIboOp HaMMeHOBaHUS
Kflacca M3 CnNncKa AOCTYMHbIX.

OrpaHun4yeHuns, 3agaHHble Ha TN K1acCoB M Ha OTAESNbHbIN Kfacc,
MMEIOT OAMHAKOBbLIV MPUOPUTET.

MapameTp o6a3aTeneH Ans 3anonHeHns
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Koabl pacyétos Cnuncok KoAOB pacyeToB Yepes 3anaTyto. [apameTp Heobs3aTeneH ans
3anoJIHEHUA

KoHTpareHThl HacTpolika crnmcka KOHTpareHToB, C KOTOPbIMW pa3peLleHo nposeaeHune
onepauuin PMNC n PENO

Bce koHTpareHThI Pa3peleHbl BCe KOHTpareHThl

Mo cnucky PaspelueHbl KOHTpareHTbl, NepevYncieHHble B CMMCKE Yepes 3ansaTyto

HanpaBneHune HanpasneHue caenkn (ans PEMO - HanpaBneHmne NepBoi YacTu
caenkun). MapameTp HeobsA3aTeneH 45 3anoaHeHns. Bo3MoXxHble

3Ha4YeHus:
«He 3agaHo»;
«lMokynka»;
«lMpogaxa»
Makc. cpok PEMNO MakcuManbeHbIl cpok caenku PEMO (ecnn cpok cAenkn MeHbLUE Un

paBeH yKa3aHHOMY, onepauusa paspelweHa). None HepoCTynHO Ans
pefakTMpOBaHUS, eCnun CNMCOK KNaccoB NyCT, U ANs TUNOB K/1acCoB
«Bce knaccbl PIMC» nnn «Bce knaccol PIMNC ¢ UK»

Bxknapka «Komuccus PEMO» — 3agaHne CTaBOK AN pa3HbIX KaccoB

Komuccunsa PEMNO no knaccam 3a CraBkn kommccmm PENMO 3a aeHb cpoka B pa3pese KaccoB
AeHb CpokKa

Knaccobl Cnncok KoAoB KaccoB Yyepes 3anaTylo. NogaepxusaeTcs 3HavyeHue
<ALL>, coOTBeTCTBYIOLLEEe BCeEM KnaccaM. HacTpolika Ha KOHKPETHbIN
Knlacc NpuopuTeTHEE, YEM HaAcTponka Ha <ALL>

Twvn cTaBku Tun cTtaBkmn komuccmm PEMO. Bo3MOXHbIe 3HAYEHUS:

«% oT cymMMbl PEMO>» (no ymonyaHuio) — cTaBka

B NpoueHTax oT cyMMbl PEMNO 3a kaXxAablt AeHb CPOKa;
«3a caenky» — GUKCMpoBaHHasa CyMMa 3a CAEsNKYy 3a BeCb
Cpok (BantTa CyMMbl onpeaensaercss HaCTPOMKOM
«BantoTa napaMeTpoB KOMUCCUN>»);

«Makc(%;3a caenky)» — MakCMManbHOE 3Ha4YeHne Mexay
npoueHToM oT cyMMbl PEMO (% oT cymmbl PEMNO) n
(dUKCMpPOBaAHHOM CYMMOM 3a CAENKY (3a cAenky);
«cymma(%;3a caenky)» — cyMMapHoe 3HadeHue,
cKknagblBatoweecs n3 npoueHTta ot cyMmbl PEMO un
(UKCMPOBAHHOWM CyMMbI 3@ CAeNKY

% oT cymMmbl PEMO  CraBka 1. Ob6si3aTenbHO ANa 3anosIHEHMS AN TUMNOB CTaBKM KOMUCCUM
«% oT cymMmbl PEMO», «mMakc(%;3a caenky)», «cymma(%:;3a caenky)»,
AN OCTaNbHbIX TUMOB HEAOCTYMNHO. 3HAa4YeHne No yMon4vaHuo «0» — He
3a4aHo
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3a caenky

CraBka 2. JoCTynHO ANs pefakTUpOoBaHMSA AN TUMOB CTaBKM «3a
caenky», «Makc(%;3a caenky)», «cymma(%:;3a caenky)», Ans
OCTasIbHbIX TUMOB HEAOCTYMHO

Bknagka «LWkana kommuccum PEMO>» - HacTporka ctaBkn kommccum PEMO

LLikana komuccum PENMO no

Knaccam

LLikana craBok komMmuccum PEMNO B pa3spese knaccoB. HacTpolika nmeer
6onee BbICOKMI NPUOPUTET, YeM HacTpolika «Komuccusa PEMO no
Knaccam 3a AeHb CpoKa»

Knaccbl

Cnncok KoAoB KaccoB yepes 3anaTyto. MNogaepxusaeTcs 3Ha4YeHue
<ALL>, cooTBeTCTBYIOLLEE BCEM KNlaccaM. ObazaTenbHO Ans
3anosiHeHus nNpu gobasneHun cTpoku. lybnnposaHue Kkoaa Knacca He
aonyckaetcs

Cpok PEMNO

Cpok caenku PEMNO. CraBka npuMeHsieTcs K caenkam, cpok PEMO
KOTOpbIX 60MbLUe Un paBeH 3a4aHHOMY KONIMYECTBY AHEN npu
OTCYTCTBMM Noaxoasilen ctaBkn ¢ 60bWNM KOMYecTBOM AHel. Cpok
PEMO 3apaeTcsa o6s3atenbHO HaumHasa ¢ 0

Twun ctaBku

Tun ctaBkn komuccmun PEMO. BO3MOXHbIE 3HAYEHUSA:

«% oT cyMMbl PEMO>» (no ymonuaHuio) — ctaBka B % oOT
cyMmbl PEIMO 3a Kaxablil AeHb CPOKa;

«3a caenky» — GUKCMpoOBaHHasa CyMMa 3a CAesKy 3a BecCb
cpok (BantoTa CyMMbl onpeaenseTcss HaCTPOMKOM
«BantoTa napamMeTpoB KOMUCCUWN>»);

«Makc(%;3a caenky)» — MakCMManbHOE 3Ha4YeHne Mexay
npoueHToM oT cyMMbl PEIMO (% oT cymmbl PEMNO) un
(UKCMpPOBaAHHOW CyMMOW 3a caenky (3a caenky);
«cymma(%;3a caenky)» — cyMMapHoe 3HadeHue,
CKnagblBaloweecs us rnpoueHTta ot cymmbl PEMO un
(UKCMPOBAHHOWM CyMMbI 3@ CAeNKY

% oT cymmbl PENO

Craeka 1. [loCcTynHO AN pefakTupoBaHUA AN TUNOB CTaBKU KOMUCCUMU
«% oT cyMmMmbl PEMO», «mMakc(%;3a caenky)», «cymma(%:;3a caenky)»,
ANS1 OCTaNbHbIX TUNOB HEAOCTYMHO

3a caenky CraBka 2. JOCTYNHO A1 pefaKTMpoBaHMs ANS TUMNOB CTaBKM «3a
caenky», «Mmakc(%;3a caenky)», «cymma(%:;3a caenky)», ans
OCTaNIbHbIX TUMOB HEAOCTYMHO
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I KoMmMeHTapum K Tabnuue:

KommeHTapun 1

Mpn npoBepke AOCTYMHOCTM ByMarn ana TOproBbiX onepauun KIaneHTa, HaCcTPOMKN NPOBEPKU
paspeLlleHnii U 3anpeLleHnin AN yKasaHHbIX B 3asiBKe KoAa Kjlacca M Koaa MHCTPYMeEHTa
MMEKT cneayowmn npmopuTteT, oT 6onee BbICOKOro K 6o5iee HU3KOMY:

1.

3.

4.

rnobanbHas 3anpewatoLas Hactponka (CTpaHuua

). 3anpewatoiee gENCTBME STON HACTPOMKM NepeKpbiBaeT Atobblie paspeweHus,
NONyYeHHble OT ONMCAHHbIX HUXE HacTpOoeK.

NHamBuayanbHas paspeluatrowas Hactponka (CcTpaHuua
, BKnagka «PaspelleHns no knaccam», unm ctpaHmua «KnmeHTtol / LWWabnoHsbl /

Mo kKoMuccumn», BKIaaKa ). NMopsAOK BKIOUYEHUS KIIMEHTa
B WAabnoH «[Mo KOMUCCUMU> OMUCaH B

yKasaHbl Kfacc u 6ymara - TOproess rno AaHHoW 6ymare AaHHOro Kjacca paspelleHa,
npoBepKa npekpallaeTcs;

yKasaH Kfacc, HO He ykasaHa 6ymara — Toproens no gaHHom 6ymare gaHHOro knacca
3anpeleHa, NpoBepKa NpekpaLlaeTcs;

He yKasaH HYXHbIlA KNacC, HO YKasaHbl ApYrue Kiaccbl — NpoBepsieTcs Hanmume
WHAMBUAYaANbHOIO 3anpeTa Ha TOProBJ/ito NO AaHHOW ByMare gaHHOro Kacca
(cM. n. 1 wara 4);

HacTpoWKa He 3anosHeHa — nposepseTca rnobanbHas paspellarowas HacTpomka
(cm. war 3).

FnobanbHas paspewatowias HacTporka (cTpaHuua
):

yKasaHbl knacc u 6ymara — TOprosnsi No AaHHoW 6yMare AaHHOro Kiacca pa3pelleHa,
npoBepka npekpawiaeTcs;

yKasaH KJ/lacc, HO He yKasaHa 6yMara — Toprosns no AaHHoi 6yMare 4aHHOro Kiacca
3anpelleHa, NpoBepka npekpallaeTcs;

He yKa3aH HYXHbI KNacc, HO yYKa3aHbl APYrMe Kaaccbl — NpoOBEPAETCS Hanuumne
MHOVBUAYANbHOMO 3arpeTa Ha TOProB/io Mo AaHHOW 6yMare AaHHOMO Knacca;

HaCTpoMKa He 3anojIHEHa — NPOBEpPSIETCSA HanMuMe MHANBMAYANbHOIO 3anpeTa Ha
TOproBJito Mo AaHHOW 6ymare gaHHOro Knacca.

NHanemnayanbHas 3anpeljarowas Hactponka (cTtpaHmua «Knuentol / Komuceus
6pokepa», BKagka nnu ctpaHmua «KnueHtol / LWabnoHel /

Mo koMuccnmn», BKIagka ) MopsanoK BKAKYEHUS KIIMEHTa B
wabnoH «o KOMUCCUM>» ONMCaH B

Ecnn nnameunayanbHas paspelsarollas HacTporika 3anojiHeHa, HO B HEN OTCYTCTBYyeT
HY>XHBbI Knacc:

_YKa3aHbl Knacc 6yMara — Toproens no OaHHOWN 6yMare AaHHOro KsiaccCa 3anpeuleHa, npoBepka

npekpallaercs;
He yKasaH Knacc - TOproens no AaHHoM 6yMare AaHHOro Knacca 3anpelieHa, npoBepKa
npekpallaercs;
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yKa3aH HY>XHbI Knacc, Ho gpyras 6ymara — TOproens no ykasaHHoOW B 3asiBke 6ymare AaHHOro
Kjlacca pa3spelleHa, NpoBepka npekpalliaeTcs;

HacCTpoliKa He 3anosiHeHa — TOProBs Mo AaHHOM ByMare 4aHHOMO Kiacca 3anpelieHa, nposepka
npekpallaeTcs.

_ Ecnu vHamBuayanbHas paspeluatollas HaCcTpoika He 3amnosiIHeHa, U HYXHbI Kracc
OTCYTCTBYET B rnobanbHol pa3peluarolleil HacTponKe:

yKasaHbl knacc 1 6ymara — TOproefisi No AaHHoi 6ymare AaHHOro Kjacca 3anpeLleHa, NpoBepkKa
npekpaliaercs;

He yKasaH KflacC — TOproB/s Mo yKa3aHHOoW B 3asBKe 6yMare AaHHOMO Kjacca paspelleHa,
npoBepkKa npekpallaeTcs;

yKasaH HyXHbIl Knacc, Ho Apyras 6yMmara — TOproe/isi N0 yKa3aHHOW B 3asBKe 6yMare AaHHOro
Kfacca paspelleHa, NpoBepKa npeKpallaeTcs;

HaCTpoiKa He 3aMosiHeHa — TOProBfs MO yKa3aHHOW B 3asBKe 6yMare AaHHOro Knacca
paspelleHa, NpoBepKa NnpekpaLlaeTcs.

Bbymara Mo)keT 6bITb yKka3aHa C NOMOLYbIO 3HaYeHuss <ALL> nu6o c ncnonbsosaHnem
npecdwukca.

Onepaunn PEMNO wn PIMNC ¢ kogamMu pacyeToB, HAYNMHAKLWKMMUCA Ha «B», «S» unm «Y»,
3anpeLarTcs AaHHOW HAaCcTPOMKOW TOMIbKO B TOM C/iydae, ecnm no HUM Npomn3BOAUTCS NpoBepKa
NOKynaTesibHOM CNOCOBHOCTM XOTS 6bl HA OAHOM CpOKe pacyeToB (XOTst 6bl Ha OAHOM BuAe
nmmuToB). Ecnu xe bubnmnorteka pacyeta IMMUTOB MO TakMM 3asBKaM NPOBEPKY NOKynaTesibHON
CNOCOBHOCTM He BbIMOHSET, TO TakMe onepauumn CYUTAOTCA pa3peLlleHHbIMM U HEe NPOBEepPSAOTCS

CcepBepoM, HE3ABMCMMO OT TOr0, BKJIOUYEHbI JIM OHM B CMMUCKM pa3peLlleHHbIX / 3anpeLweHHbIX KOA0B
pacyeTos.

KoMmMmeHTapui 2: HacTpoika «3anpeweHnsa Ha OTKpbITUE NO3ULUA»

O4HMM M3 TUMNOBbIX CLLeHapueB MCMOJIb30BaHMSA HACTPOMKN «3anpeLleHmns Ha OTKPbITUE NO3ULUN»
aBnseTcs rnobanbHbli 3anpeT Ha OTKPbITUE MO3MLUMIA NO MHCTPYMEHTY U OAHOBPEMEHHOE
WHAMBUAYaNIbHOE pa3pelleHne Ha YPOBHE KIIMEHTCKMX HacTpoek (Mo Koay KAueHTa, wabnioHy nam
npedukcy). YTobbl pa3pewnTb Ha YPOBHE KIIMEHTCKUX HAacTPOeK OTKpbITME No3Mumi no rnobanbHO
3anpeLlweHHOMY MHCTPYMEHTY, B MHAUBUAYASIbHON CEKLUMM HACTPOEK HYXHO yKa3aTb (PUKTUBHbIN
CMUCOK MHCTPYMEHTOB B Ka4yeCTBe 3arnpeLleHHbIX No AaHHOMY Kaccy. HanpuMmep, MHCTpyMeHT X
ans knacca TQBR. B aToM cnyyae oTKpbITUE No3uunii 6yaet BO3MOXHO MO BCEM MHCTPYMEHTaM
yKa3aHHOro Kjacca, Kpome X, HeCMOTps Ha AencTeyowme rnobanbHble 3anpeTbl. Takxe

Ha YpPOBHE KJIMEHTCKUX HAacTpOeK BO3MOXHO yKa3aHue 3anpeta no GUKTUBHOMY Kaccy,
HanpuMmep, MHCTpYMeHT <ALL> ansa knacca Y. B 3ToM cnyyae oTKpbITME NO3UUNIK AN
COOTBETCTBYHOLWMX KIMEHTOB ByaeT 4OCTyNHO no ntobomy Knaccy, kpome Y, HeCMOTps

Ha aencTeylowme rnobanbHble 3anpeTol.

KoMmMeHTapuii 3: TMN KOMUCCUM «3a caenkKy»

JaHHbIN TN KOMUCCUOHHOTO BO3HarpaxageHma paCcCynTbiBaeTCA CUcTemMon QUIK no konunyecTtBy
MCMOJTHEHHDbIX HOpyLIEHMVI KJTMEHTA, a HE NO KOJINYECTBY COBEPLUEHHDbLIX CAENIOK B TOpFOBOVI
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cucteme. Hanpumep, ecnun OT KNMeHTa NocTynuna ofHa 3asdBKa, KoTopas ucnonHunach B TOpFOBOVI
cncrteme 6le)KVI NATbIO 4YacCTdaMU, T.€. NATbIO CAENKaMU, TO KOMUCCUA 6y.u,eT B34ATa OAUH pa3.

KomMeHTapuit 4: TMun kommnccum «Max(caen., pukc.)»

Ona Tuna komuccum «Max(cgen., @uUKC.)» cyMMa KOMUCCMK onpeaensieTca caeayrowmm obpasom:
TradeChargeCommission=RoundUp(Comm(ExecVol))-RoundUp(Comm(PrevExecVol))

roe:

TradeChargeCommission — cyMMa KOMUCCUM 3@ CAENKY, noanexalas CnmcaHuto.

ExecVol — ncnonHeHHbIn 061bEM 3a8BKU C YYETOM TEKYLLEN CAENKN, AN KOTOPOM
onpeaensercs cyMMa KOMMUCCUM K CIMCAHUIO.

PrevExecVol - o6beM 3asiBKM, NCNOAHEHHbIN paHee (6e3 yyeTa TeKywen Caenkn).
Comm(X) — dyHKLMSA BbIMNCIEHUSA CYMMbl KOMUCCMK Bpokepa ansa obbema X.

RoundUp(X) - pyHKUNA OKpYreHns 3HavyeHnsa X BBepxX A0 LefblX Koneek/UueHToB
nT.n.

Mpumep:

NcnonHeHbl agBe coenkm Ha oaAuH U TOT Xe 06beM X. Komucecumsa 3a caenky obbemom X pasHa 0.003
Konerku. Toraa no nepeoun caenke kommcensa 0.003 okpyrnsetcs BBepx 40 1 Konenku, a no
BTOPOW caenke Komuccms pasHa 0:

TradeChargeCommission=1 kon - 1 kon = 0 kon.
NToro cymmapHas KoOMUCCKUS No ABYM cAefikaMm paBHa 1 konerike.
KommeHTapwmii 5: Pacuetr koMmmuccum

Mpu nogaye TpaH3aKuMK Ha BbiCTaB/IEHME 3a9BKM Ha NOKYMKY WX NMPOAAXy B AEHEXHOW cxeme
ans knmeHtoB «MI» nnun «MIM» kommncemsa 6pokepa n komncena TC (B cnydyae ee pacyeTa
cepsepoM QUIK) paccunTtbiBatoTCs crnegytowmm obpasom:

Onsa Tuna koMmncemm «Lllkana KoMMccuMmM» — C UCMOJIb30BaAaHMEM KpPOCC-Kypca cepBepa
QUIK;

[na ocTanbHbIX TUMOB KOMUCCUU — UCXOAS U3 LeHbl 3asBKMW.
Ha BanoTHOM pbiHKE NO cAesike Ha NpoAa)Ky B AEHEeXXHON cxeMe AN KJIMEHTOB
«MO>» nnn «MIM» komuccmsa 6pokepa n kommuccuna TC (B cnyyae ee pacuerta
cepBepoM QUIK) paccumTbiBalOTCA UCXOAA M3 LieHbl CAENKN AJIA BCeX TUNOB
KoMuccum (B TOM 4Umncsie 1 ana tmna kommccum «Lkana koMmmccumn »).

KommMmeHTapuit 6: Bknagku «3anp. PIMC, PENMO no knaccam>» mn «Pasp. PMNC, PENO no
Knaccam»

HacTpoiiky MCnonb3yTca TONbKO C aipECHbIMU PEXNUMaMU TOProB M HE OKasbiBatoT
B/IMAHMA Ha 6e3aapecHble pexunMbl. HacTpoKkmM UrHOPUPYIOTCA ANS NoJfib3oBaTenei
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C BKJIHOUYEHHOW onuueli «MrHopupoBaTb OTCYTCTBME MO3ULMIA» B MpaBax Mo Kiaccy unm
BbI6paHHON HAaCTpOMKoON «MrHopMpoBaTb NMPOBEPKY A/ aIPECHbIX 3aBOK>»

0na KoppekTHoM paboTbl HACTPOMKU «Pa3pelleHHble KOHTPAreHTbl N KOAbl PacyeToB
PEMO/PINC B pa3pe3e Ka1accoB» HEO06X0AMMO UCMOIb30BaTb HACTPOMKY «3arnpeLleHHble
KOHTpareHTbl U Koabl pacyetoB PEMO/PIC B pa3pese knaccoB», yCTaHOBUB
nepektovaTenb «BCe KOHTpareHTbl» B paMke «KOHTpareHTbl» A5 TeX Xe KNaccoB.,
KOTOpble yKa3aHbl B paspellatowen HacTponke, 6e3 ykaszaHusa HanpaB/ieHusi, KOA40B
pacyeToB U cpoka PEMO.

[Ans npoBepKy Hannumsa paspeweHns Ha coseplieHue onepaumnun PEMO nnun PMC nponcxoauTt
NpoOBEpKa HaCTpoeK B cneaytollen NnocnefoBaTenbHOCTU:

1.

NHamBuayanbHas paspelatowas Hactponka (cTtpaHmua «KnmeHntbl / Komuccus 6pokepa»,
HacTponka «Pa3pelieHHble KOHTpareHTbl 1 Koabl pacdetoB PEMO/PMC B pa3pe3e knaccos»

Ha BKJlaakKe nnun ctpanmua «Knuentol / WabnoHbl /
Mo KoMMccum», HacTporka «Pa3peleHHble KOHTpareHTbl 1 koAbl pacyetos PEMO/PIIC
B pa3pese K/lacCoB» Ha BKNaake . Mopsgok BkNOYEHUS

KnneHTa B wabnoH «lMo koMMccmm» onucaH B

HalJeHa HacTpolKa C HY>XHbIM COYETAHMEM MapaMeTpPoOB — Onepaums paspelleHa,
npoBepKa yCrnewHo NpoiiaeHa;

MHaye — CM. war 2.

NHavBuayanbHas 3anpelwlarowas Hactponka (cTpanHmua «Knuentbl / Komuceusa 6pokepa»,
HaCTpoMKa «3anpeLleHHble KOHTpareHTbl n koAbl pacyetoB PEMO/PIC B pa3pese knaccos»

Ha BKJlaakKe nnun ctpanmua «Knuentbl / WabnoHbl /
Mo KoMMccum», HaCcTpoKKa «3arnpeLleHHble KOHTpareHTbl U Koabl pacdetoB PEMO/PMC
B pa3pese K/lacCoB» Ha BKNagke . Mopspok BKAOYEHMUS

KnneHTa B wabnoH «lMo koMmccmm» onucaH B

HalAeHa HacTpolKa C HY>XHbIM COYETaHMEM MapaMeTpoB — onepauus 3anpeLleHa,
npoBepka npekpawiaeTcsi;

MHaye — cM. war 3.

nobanbHasa paspewatowas HacTporika (CcTpaHuua
, HacTpoika «Pa3pelleHHble KOHTpareHTbl U Koabl pacyetoB PEMO/PIC B pa3pese
KnaccoB» Ha Bknaake «Hactpoiiku PIMNC, PEMO no knaccam»):
HanaeHa HacTpoliKa C HYXHbIM COYeTaHMEM NapaMeTpoB — onepauus paspelleHa,
npoBepKa yCrnewHo NponaeHa;
MHa4ye - cM. war 4.
FnobanbHasa 3anpewatoias HacTporka (cTpaHuua
, HacTpoika «3anpeleHHble KOHTpareHTbl U koAbl pacyetos PEMO/PIIC B pa3pese
KfaccoB» Ha Bknaake «Hactporiku PIMNC, PEMO no knaccam»):
HangeHa HacTpoKKa C HY>XHbIM COYETaHMEM MapaMeTpoB — onepauus 3anpeLleHa,
npoBepkKa rnpekpawlaeTcs;

MHaye — NpoBepKa yCrnewHo nponaeHa.

HacTpoliku BubnmoTekn pacyeta TMMUTOB 111
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MpumMmep 1: TpebyeTcs ansa HEKOTOPbIX KNMEHTOB pa3pewmnTb PMC onepaunmn ToNbKO C Kogamm
pacyetoB BO, BO1 1 BO2 n Tonbko ¢ koHTpareHTamn PARTNERO1 n PARTNERO2; BceM
OCTanbHbIM KIMEHTaM 3anpeTuTb nbbie onepaunn PIC.

HacTtpoikn bubnmortekn pacyeta TMMUTOB:

1. MobanbHOM HacTpomKoi 3anpewatoTca onepaunm PIC:
Ha cTpaHnue «OrpaHuyeHus Ha ... / Onepauun PMNC, PEMNO» oTkponTe BKNaaKy «HacTpoiku
PMC, PEMNO no knaccam» n gobaBbTe B CNMUCOK «3arnpeLleHHbie KOHTPareHTbl U KoAbl
pacuetoB PEIMO/PIC B pa3pe3e KnaccoB» 3/71EMEHT C TUNoM «Bce knaccol PIMC».

2. KnneHTbl, Ans KOTopbiXx HeobxoanmMo paspewmnTb onepauunn PIMC, nomewatorca B wabnoH
HacTpoeK No KOMUCCUMU:
Ha ctpaHnue «KnueHTsbl / LWabnoHbl / Mo koMuccnm» oTkponTe Bkagky «Pasp. PMC, PEMO
no knaccam» n gobaebTe B CNMCOK «Pa3pelleHHble KOHTpareHTbl U KOAbl pac4eToB
PEMO/PIMNC B pa3pe3e K1accoB» 3/1eMeHT C TUNOM «Bce knaccel PMC». B ctonbue «Koabl
pacyéToB» HaMpoTMB A06aBNEHHOro NpaBuia BNULWNTE Yepes 3ansaTylo Koabl pacyeToB
B0O,B01,B02. YcTaHOBUTE nepekntovaTesib «KOHTpareHTbl» B MOMIOXKEHME «MO CAUCKY>» U B
nose cnpasa BNMWNTE Yepes 3andaTyr0 pa3pelleHHble KOAbl KOHTpareHToB:
PARTNERO1,PARTNERO2. B cnucke «HanpaBneHune» Bbibepute «He 3agaHo», none «Makc.
cpok PEMO» octaBbTe NyCTbIM.

MosicHeHMs K NnpuMepy:

0na peweHns npmBeaeHHON 3a4a4ymn Heobxoanmo aBHO Ao6aBuTb rnobasnbHyto
3anpeLuarLLyo HacTpoKrKy Ha Bce pexumbl PIC, T.K. Hannuyme ToNbKO pa3speLlatouen
HacCTpPOMKM He 3anpeLlaeT onepaunn, He yKasaHHble B pa3peLualolen HacTporke.

Tak Kak NpUopUTET pa3peLllatolen HaCTPOMKM Bblle NMpUOpUTETa 3anpeLlatrLwen, To
ANS KIINEHTOB, BXOoAsSWMX B Ao6aBneHHbIN wabnoH no kommccum, onepauunm PrNC c
YKasaHHbIMWU B HacTpoMKe napamMeTpaMmu paspelleHbl. [pu a3ToM npoyvne onepaunmn PrC
ONs1 AaHHbIX KNIMEHTOB 3anpeweHbl (HanpuMep, ¢ kogamm pacyetos B03, B04, BO5 u
T.4., HE3aBMCMMO OT KOAa KOHTpAreHTa, Win C KoHTpareHTamm, Kog KOTopbIX
otnnyaetcs ot PARTNERO1 n PARTNERO2, He3aBMCKMMO OT KOAa pacyeToB), Tak Kak
noaxoasiwen paspelwarLuen HaCTPOMKM HET, HO eCTb MEHEe NpUopUTETHas
3anpeularowiaa Ha sce onepauun PriC.

MpumMmep 2: TpebyeTca ANs HEKOTOPLIX KIMEHTOB pa3pewwnTb onepaunn PEMO c KOHTpareHTom
PARTNERO1 n ang 3Tux xe KINMEHTOB 3anpeTuTb tobble onepaunm PEMNO ¢ KOHTpareHToMm
PARTNEROZ2. Ins ocTanbHbIX KIMEHTOB HE0O6X0AMMO 3anpeTuTb onepauun PEMO

c koHTpareHTamMmn PARTNERO1 n PARTNEROZ2.

PEIMO onepaunn ans BCEX KJIMEHTOB C KOAAMU NapTHEPOB, OT/IMYHbIMKM OT PARTNERO1
n PARTNERO2, A0/MKHbI 6bITb pa3peLleHsbl.

HacTpoiiku BubnuoTtekn pacdyeta TMMUTOB:

1. MobanbHOM HacTpolikol 3anpewatoTcsa onepaumn PEMO ¢ koHTpareHTaMn PARTNERO1
n PARTNEROZ2:
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Ha cTtpaHuue «OrpaHunyeHus Ha ... / Onepauun PTMNC, PENO» oTkponTe BKNaAKy «HacTporku
PMNC, PEMNO no knaccam» n gobaBbTe B CNMUCOK «3anpelleHHble KOHTpareHTbl U Koabl
pacueTtoB PEIMO/PIC B pa3pe3e K1accoB» afieMeHT € TUNnom «Bce knaccel PEMO». danee
yCTaHOBUTE nepekyaTtesib «KOHTpareHTbl» B MOJIOXEHME «M0 CMUCKY» U B MNoJie HUXe
BNUwWUTE Yepes 3anatyto koabl PARTNERO1 n PARTNEROZ2.

KnueHTbl, ANns KOTOpbIX HE06X0AMMO pa3pelwnTb onepaunn PEMO c KOHTpareHToM
PARTNERO1, nomewatoTcs B Wab/ioHbl HACTPOEK MO KOMUCCUU:

Ha ctpannue «Knuentbl / LWabnoHbl / Mo komnccmn» oTkponTe Bknaaky «Pasp. PMC, PEMNO
no knaccam» n gobasbTe B CNMCOK «Pa3spelleHHble KOHTpareHTbl U KOAbl pac4eToB
PEMO/PIMNC B pa3pe3e K1accoB» 3/1eMeHT C TUNoM «Bce knaccel PEMNO». YcraHoBuTe
rnepekstoydaTenb «KOHTpareHTbl» B MOSIOXXEHUE «IMO CMUCKY» U B rMofle CripaBa BNMWUTe Koa
PARTNERO1. B cnucke «HanpaBneHue» Bbibepute «He 3agaHo», none «Makc. cpok PEMO»
OCTaBbTe NYCTbIM.

MosicHeHMs K NnpuMepy:

Tak Kak NpuopuUTeT pa3peLllatowen HacTPOMKM Bblle 3anpeLatrowen, To 415 KIMEHTOB,
Bxoasiwmx B AobaBneHHbINn wabnoH no komuccum, onepaummn PEMO ¢ ykazaHHbIMU

B pa3peluarLlen HacTpolike napametpamm paspeweHbl (PEMO ¢ PARTNERO1). Mpwu
3TOM AN KNMEHTOB M3 wabnoHa 3anpeweHsbl Te onepauun PEMNO, KoTopble 3anpeLleHsl
rnobanbHo (PEMO ¢ PARTNERO2).

0na KNnMeHToB, He BXoASWMX B WabnoH, agencreyeT rnobanbHas 3anpewaroLas
HacTporka Ha onepauun PEMO ¢ PARTNERO1 n PARTNERO?2.

Onsa onepauunin PENO ¢ gpyrMmMn KogamMmn napTHEpPOB HET 3anpeLarLmx HacTpoek,
no3ToMy no ymondaHuto PEIMO onepauun ¢ ApyrMmMmn KogamMn napTHEPOB CHUTAOTCA
paspeLlleHHbIMU.

Mpumep 3: TpebyeTca Ana HEKOTOPbLIX KIMEHTOB pa3peLwnTb onepaunm obpatHoro PEMO
(HanpaBneHMe NepBON YacTu — MOKynkKa) ¢ KoHTpareHToM PARTNERO1, ecnn cpok PEMO
He npeBbllWaeT 5 gHen.

B HacTpolikax Bubnnotekn pacyeta TMMUTOB KIIMEHTbI, A/ KOTOPbIX HEO6X0AMMO pa3peLlmnTb
onepaumuun, NOMeLLalTCsa B WabMoHbl HACTPOEK MO KOMUCCUMN:

1.

Ha ctpanuue «KnuenTbl / LWWabnoHbl / Mo koMuccmnm» oTkponTe Brknaaky «Pasp. PrC, PEMNO
no knaccam» u nobasbTe B CNMUCOK «Pa3spelleHHble KOHTpareHTbl U KoAbl pacyeToB
PEMO/PIMNC B pa3pe3e K1accoB» 3/1eMeHT C TUNOM «Bce knaccel PEMO». YcTtaHoBuUTE
nepekatoyaTenb «KOHTpareHTbl» B MOJIOXEHUE <O CMUCKY>» W B Mofie cripaBa BNUWUTE KOA
PARTNERO1. B cnucke «HanpasneHue» Bbibepute «lokynka», B nose «Makc. cpok PEMO»
YKaxXuTe 3HaueHne «5»,

Ha cTtpanuue «Knuentbl / LWabnoHbl / Mo koMuccmn» oTkporTe Bknaaky «3anp. PMNC, PEMNO
no knaccam» u aobasbTe B CNMCOK «3anpeLlleHHble KOHTpareHTbl 1 KoAbl pacyeToB
PEMO/PNC B pa3pe3e KNaccoB» afieMeHT € TMNoM «Bce knaccel PEMNO». YcTaHoBUTE
nepekntoyvaTenb «KOHTpareHTbl» B MOSIOXEHNE «BCe KOHTpPareHTbl», B CNUCKe
«HanpasneHue» Bbibepute «lokynka».
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I MosicHeHusA K NpuMepy:

Tak Kak NpMopuUTET pa3peLlatowen HaCTPOMKKM Bbille 3anpeLlatowen, To a8 KIIMEHTOB,
BXoaaWwmx B AobaBneHHbIN wabnoH no kommccum, onepauunm PEMO ¢ ykasaHHbIMK

B pa3peluarLlen HacTpolike napameTtpamMu paspeweHsl (PEMNO ¢ PARTNERO1,

C HanpaBfEHNEM MepBOM YacTM CAENKN «MOKYMKa» U CPOKOM He bonee 5 agHen).
Onepaunn c 3TUMK XXe napaMeTpaMn, HO co cpokoM PEMNO 6bonee 5 AHel 3anpeLleHbl
3anpeLuarLen HaCcTpoKoN.

[Nns KNMEHTOB, BXOASALWMX B WAa6/oH, onepauumn ¢ NtobbiM APYrMM COYETaHUEM
HaCTPOEK paspelleHbl.

KommeHTapun 7: Bknagka «Onepauuu PINC, PEMNO>»

[ns npoBepKu HanuMumsa paspelweHns Ha coseplieHue onepaunm PEMO wvnn PIC
C UCMoIb30BaHMEM ONnpeAeneHHOro Koaa pacyeToB NponCXoAuT NMpoBEpKa HACTpoeK
B crieaytowen nocnenoBaTelbHOCTU:

1.

Ecnu koA pacyeTta ecTb B CNUCKE pa3peLleHHbIX B WabnoHHoM (cTpaHuua «KnnenTsl /
LLlabnoHbl / Mo koMmnccumn», HacTporika «OrpaHnyeHmne onepaunmn PMC, PENO no koay
pacuyeTa» Ha BK/agke ) Wnn nHanemayanbHom (CTpaHuua
«KnueHTtbl / Komuccna 6pokepa», HacTporka «OrpaHnyeHue onepauuin PMNC, PEMNO no koay
pacuyeTa» Ha BKiagke ) HacTpoKkax, TO OH pa3peLleH.

Ecnu wHaneunayansHasa v wabnoHHas HacTponka pa3pelleHHbIX KOA0B pacyeToB
OTCYTCTBYIOT, HO KOJ, pacyeTa ecTb B CNMCKe rnobanbHOM HAaCcTPOMKM pa3peLlleHHbIX KOA40B
pacyeToB (CTpaHuua , HacTpolka
«OrpaHuyeHnune onepaumnit PMC, PEMO no koay pacyeta» Ha Bknaake «Onepaunun PrIC,
PEMO»), TO OH pa3peLleH.

Ecnun koA pacyeta ecTb B CMUCKE 3anpeLleHHbIX B nnm
HaCTpoMKax, TO OH 3amnpeLleH.

Ecnu nHaneuayanbHas 1 wWabnoHHas HacTponKka 3anpeLleHHbIX KO4OB pacyeToB
OTCYTCTBYIOT, HO KOA, pacyeTa ecTb B CIUCKE rnobanbHOM HAaCTPOMKM 3anpeLleHHbIX KOA40B
pacyeToB (CM. ), TO OH 3anpeLleH.

Ecnn koa pacyeToB He yKasaH B , n rnobanbHOM (CM.
) HacTpolKax 3anpeLleHHbIX KO4OB pacyeTos,
TO OH paspeLleH.

[ns npoBepku Hannumns paspelleHmns Ha coBeplieHue onepaumm PEMO unn PMC ¢ onpeaeneHHbIM
KOHTpareHToM npoucxoauT NpoBepKa HacTpoeK B cneaytowen nocnenoBaTelbHOCTH:

1.

Ecnn Ko KOHTpareHTa eCcTb B CNUCKe paspeLlleHHblX B WabnoHHon (cTpaHuua «KnneHTbl /
LLlabnoHbl / Mo koMmnccumn», HacTporika «OrpaHudeHne onepauunn PMC, PEMNO no koay

KOHTpareHTa» Ha BKJlagke ) MAn nHanemayanbHoOM (CTpaHmua
«KnueHTbl / KoMmnccna 6pokepa», HacTporika «OrpaHnyeHue onepauun PMNC, PEMNO no koay
KOHTpareHTa» Ha BK/agke ) HacTpolikax, TO OH pa3peLleH.

Ecnn nnameuayanbHas v wabnoHHasa HacTpolika pa3peLlleHHbIX KOAOB KOHTpareHToB
OTCYTCTBYIOT, HO KOJ, KOHTpareHTa ecTb B Crncke rnobasbHOM HAaCTPONKK pa3peLleHHbIX
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KOZIOB KOHTpareHToB (CTpaHuua , HacTpolika

«OrpaHundenmne onepaumnii PMNC, PEMO no Koy KOHTpareHTa» Ha Bkiagke «Onepauun PIC,
PEMO»), TO OH pa3peLueH.

3. Ecnm Kop KOHTpareHTa eCcTb B CMUCKe 3anpeLeHHbIX B i
HaCTpOWMKax, TO OH 3ampeLleH.

4. Ecnuv nHaMBuayanbHas U WabnoHHas HAaCcTPOMKa 3anpeLleHHbIX KOA0B KOHTpareHToB
OTCYTCTBYIOT, HO KOJ, KOHTpareHTa ecTb B cnucke rnobanbHon HaCTPOMKKN 3anpeLleHHbIX
KOZI0B KOHTpareHToB (CM. ), TO OH 3anpeLleH.

5. Ecnu koA KOHTpareHTa He yKa3aH B , n rnobanbHom (cMm.

) HacTpolKax 3anpeLleHHbIX KO4OB
KOHTPareHToB, TO OH pa3peLleH.

KommeHTapui 8: Bknagka «Komuccusa ot o6bema onepaymnm»
O6s3aTenbHO 3a4aHMe 3Ha4YeHMS KOMUCCUN ANns Hynesoro obbema (3HadveHne «0» B KOSIOHKE

«0O6BbeEM») ang ob6omx HanpaB/eHU onepaummn cpasy (3HauyeHue «He 3agaHO» B KOOHKE

«HanpaBneHue») unm Ans Kaxaoro HanpasBieHUs oTAeNbHO (3HauyeHus «lMokynka»
n «Mpogaxa»).

Hanpumep:

Kotuccua or 0ffbema onepaulM - Beigon cpencTs  CneuqansHble KNacoh  DrpaHWieHde WeH 3aAsok MynsTusan. aeH. nosuumw * | ¢

K.oMUCCHA oT ofberda onepauu

Knaccel T pynne Ofeem |Hanpasnewe THN KOMHCCHM % or offeema | 3a nopyueHue | A

1] Mokynka % oT ofbera 0.3

i] Mpogaxa X o7 offeerma 04
m Mokynka % oT ofbera 0.25
1000000 MNpogaita ¥ ot offeema 0.35 e

% Hofiasuts | =% Upanire 71 Notasime % Ypanume

B npumMepe, npeacTaBNeHHOM Ha CKPUHLLIOTE, KOMUCCUS 3a4aeTCsl HaunHasl C Hy/ieBoro obbema:

ang nopydyeHuin ¢ ob6bemoM oT 0 Ao 999999,99 npumMeHsaeTca komucems no crtaeke 0,3%

oT o6bema nopy4deHus Ha nokynky u 0,4% ot ob6bemMa nopyyeHus Ha Npoaaxy;

ang nopydyeHuin ¢ obbemom ot 1000000 npumeHsaeTca kommccua no craske 0,25% ot ob6bema
nopy4deHns Ha nokynky u 0,35% oT obbemMa nopy4deHuUs Ha npoaaxy.

KommeHTapuii 9: HacTpolika «BantoTta cnucaHusi KOMUCCUN >

He nonyckaeTcsa ykasaHue oAMHaKOBbIX kfacca/rpynnbl MHCTPYMEHTOB AN pa3HbIX BantoT
M O4HOMO TUMA KOMUCCUU, a Takxe AybnMpoBaHMe coyeTaHus Koaa BastoTbl U TUMA KOMUCCUK
B pa3HbIX CTpOKax Tabnuupl.

Ecnun knacc/rpynna MHCTPYMEHTOB YKa3aHbl O4HOBPEMEHHO A8 OnpeAeneHHbIX TUMOB KOMUCCUIA,
TO AIECTBYET CeAyoLnii NopaaoK NpUOpUTETOB:

Komuccmsa 6pokepa (no ybbiBaHUO npuopuTeTa):
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BantoTa cnucaHusa KoMnccum 6pokepa, 3alaHHas Ha Kiacc onepaumm
B UHOAMBUAYANbHON HACTpoKe;

BantoTa cnncaHus kommuccum 6pokepa, 3agaHHas Ha KJacc onepaummn B rinobanbHoOM
HaCTpoOliKe;

BantoTta cnmcaHuMs CyMMapHOM KOMUCCUMK, 3a4aHHas Ha Kiacc onepaumm

B MHAMBMAYANbHOM HACTPOWKE;

BantoTa cnncaHns cyMMapHOM KOMMUCCUMK, 3ad4aHHas Ha Kaacc onepaunu B rnobanbHom
HacTpolike.

Komucecmsa TC (no ybbiBaHUIO NpuopuTeTa):

BantoTta cnncaHuns kommccum TC, 3agaHHas Ha Kjaacc onepaunm B MHAMBUAYAIbHOWM
HacTpoliKe;

Bantota cnncaHusa kommnccum TC, 3agaHHas Ha Kiacc onepauunm B rnobanbHoM
HaCTpoOliKe;

BantoTta cnmcaHuMs CyMMapHOM KOMUCCUMK, 3a4aHHas Ha Kiacc onepaumm

B MHAMBMAYANBbHOMN HACTPOWKeE;

BantoTa cnucaHmsa CyMMapHOM KOMUCCUK, 3aflaHHas Ha Kaacc onepauuu B rnobanbHOM
HacTpouke.

3apaHue BankoTbl CMMCAaHUSA KOMUCCUM NO60ro Tuna Ha KOHKpETHbIﬁ K/acc
B MHAMBMAyaanOﬁ HaCTpOﬁKe He nepeonpeaensaeTrTr HUKakume HaCTpOﬁKM BaNllOTbl
KOMUCCUN, 3afadHHbIE B rno6anbHom HaCTpOﬁKe Ansa Apyrnx Kjiaccos.

9.1 AMNOPT COOTBETCTBUUN KOAOB KJ/INEHTOB

m WwabsIoOHOB KOMUCCUMU

|/|MI'IOpT COOTBETCTBMIN KOAOB KJINEHTOB npegHasHadyeH anda naMeHeHuna Uanm npucBoeEHUA

CywecTBylowemMy Kogy KnmeHTa Kakoro-nmbo wabnoHa KoMmccun. JaHHbIn DyHKLMOHAnN
noseonseTt 4obaensaTb B WabsioH HOBble KOAbl KIMEHTOB. o4 HOBbIM KOAOM K/MEeHTa NoOHMMaeTcs
Takol KOA, KOTOPbIA HEe COCTOUT B NepeYyHe KOAOB KneHTa Kakoro-nmbo cywecrTsyroLlero

wabnoHa u ans KOTOpOro He HaCTpoeHa nHamBunayasabHasa KOMUCCUA.

Mpoueaypa MMNopTa BbIrNAAUT Cneayowmm 06pasoMm:

1. MO coxpaHsaeT uHdpopMaLnio 0 COOTBETCTBUM KOAOB KIMEHTOB WaboHaM TapudHbIX

NnJaHoOB B TEKCTOBbIN hann, popMaT KOTOPOro OnNmcaH B

B HacTpoikax bubnunotekn pacyeta MMMUTOB HeobxoamMo BbibpaTb cTpaHuuy KnueHTbl /
KoMuccusa 6pokepa 1 HaxaTb Ha KHOMKY «/IMNOpPT COOTBETCTBUI». B OTKPbIBLLEMCS OKHE
HeobxoanMo ykasaTb dalin Ans 3arpy3ku 1 HaxaTtb KHonky «OK» ang Hayana npoueaypbl
uMnopTa AaHHbIX.

Ecnun Nnpwn 3TOM YCTaAHOBJIEH NMPU3HaK <<y,E|,aJ'IF|Tb BCe KJIMEHTCKMe Koabl U3 wabnoHoB nepeg
MMNOPTOM>», TO Nepes UMNopToM ByaeT npom3BedeHa O4YNCTKA CTapbliX HACTpoeK
COOTBETCTBUMN.
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Mpu obpaboTtke danna 6yayT BbIMOSHEHbI CAeAYOWME NPOBEPKU:

dann coaepXxuT XoTs 6bl 0gHY CTPOKY npaBuabHOro dopmarta. Ecnm dann nycron, nnm
KOPPEKTHbIX CTPOK HE 06Hapy>XeHO, TO NpoLeaypa OYUCTKU CTapbiX 3HAYEHUIA KITMEHTCKUX
KOA4OB nepea MMMNopToM M3 daiinia He BbIMOJIHAETCS;

cylwiectsoBaHume wabnoHa KOMUCCMKU B HAcTpolikax bubnnotekn pacyeta nMmMuToB. B cnyvae
€ro OTCYTCTBMS U3MEHEHNS B HACTpoKKax WwWabnoHoB He NPOU3BOAATCS, NPONYLWEHHbIe KOAbI
KJIMEHTOB (PUKCUPYIOTCHA B OTHETE O pe3ynbTaTaxXx MMNOpPTa;

COOTBETCTBME KOAA K/IMEHTa KakoMy-nmbo us gpyrux wabnoHoB. Ecnm koa knaneHTa BXoaun
B Apyrov wabnoH, To oH 6yaeT yaaneH ns Hero u BKJOYEH B WAb/0OH, YKa3aHHbI aAns Hero
B dbanne nmnopTta. Ecnm Kog KnvMeHTa He BXOAWMS HU B OAWH M3 WwabsioHoB, HO Ans Hero 6bina
HaCTpoeHa MHAMBUAYANbHas KOMUCCUS, TO OH ByZeT BKJIHOYEH B YKa3aHHbIN LWAGIOH.

[Mocne 3aBepLlieHUa MMNOpPTa NOABUTCA coobuieHne o pe3y/ibTaTe BbINO/THEHUA!

Bcero obpaboTaHO X KJIMEHTOB. BKJIOUEHBE B WAOJIOHE Y KJIMEHTOB. [lepeBemeHH B IpyIrue

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]

9.2 dopmMmar canna ana MMNoOpTa COOTBETCTBUM

®ann nMeeT TekCToBbIN popmaT (*.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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10.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 HACTpPaMBaETCA 3aMeHa, HYXHO yKa3blBaTb 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 nonax «Koa KnneHTa
(6upxa)» n «Kop knmneHTta (6pokep)» yKasblBAaeTCS OAMH U TOT Xe Koj,
KJneHTa.

HoBoe cooTBeTcTBME fobaBnseTca HaXaTneM KHOMKM «JobaBntb»

Koa BcnomoraTenbHbIW KOA, KOTOPbIV NpW pacyeTe IMMUTOB 3aMEHSETCS CEPBEPOM
KJIMEHTa Ha KoA KinMeHTa. Ha 3TOT KO4 KMeHTa NIMMUTBI yCTaHaBMBaTb HE HYXXHO. 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 KNMEeHTa. 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

BkntoueHue 3Tor onuum nNpm HannyYmMm COOTBETCTBYHOLLIEN HACTPOMKM B LUJIKO3E 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 (6pokep)»). 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
KnmneHTa (U3 KonoHkn «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-cAesike MOXET BbIMNOSHATBCSA He ANs BCeX
WHCTPYMEHTOB, @ TONIbKO ANS ONPeAeneHHOro cnmucka. 3ToT CAUCoK
HaCcTpanBaeTCs Ha CTpaHuue

3aMeHaATb Koa
no npedukcy

PaspewnTb 3aMeHy KOAOB K/IMEHTOB C UCMONIb30BaHMEM NpeduKcos. 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 N HACTPOEHHOI 3aMeHe A Ha B — anroputm
3aMeHbl KOAOB 6yAeT UCMOTHATBLCA He TOMIbKO A1 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, YKa3zaHHOro 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 nposepseT 4OCTaTOYHOCTb JIMMUTOB AJ11 3TOro
K/IMEHTCKOro KoAa W 3aTeM OTMNpaB/seT 3asaBKy B TOProByto cuctemy. [lanee KaneHTt
BbICTABASET 3a8BKYy Ha npoaaxy 1 nota LKOH no 2 000 py6., ykasbiBast B HEN TakXe KoJ,
KNMeHTa A, KOTopas TakxXe MpoxXoAnT NPOBEPKY JIMMUTOB Ha CepBepe, HO NoCcne OTnpaBKu
B TOProBYl0 CUCTEMY, OHA OTK/IOHSIETCS KaK npuBoAasLwas kK Kpocc-caenke (C nepsoi
3aaBkoii). Cepeep QUIK, nonyums coobuweHmne o Kpocc-caenke, GopMUPYET HOBYIO 3asBKY,
Yy KOTOpOW nNapaMeTpbl COBMaaatoT C NapaMeTpaMu OTKJIOHEHHOM 3aaBku (npogaxa 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 3asiBKa 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 v caenka Ha npogaxy 1 nota LKOH no

2 000 py6. no koay B. U Bce 37K 3asaBkn K caenku byayTt obcuntaHbl Ha NMMUTaXx,
YCTaHOBJIEHHbIX A1 KJIMEHTCKOro koaa A.

B pe3ynbTaTte, IMMUTbI KITMEHTA A no MHCTPYMEHTAM N AEHEXHbIM CpeEACTBAM HE U3BMEHATCA
(oH kynun 1 noT 1 npoaan 1 noT), He cuMTass KOMUCCUM, KOoTopas ByaeT cnmcaHa 3a obe
COBepLUEHHblIE CAENKMU.

3aMeHa KJIMeHTCKUX KOAOB.

Ecnu onums «3aMeHsITb KOA NpU KPOCC-CAENKE» OTK/IOYEeHa, HacTpoika onucbiBaeMon
CeKLMM MO3BOJISIET YUYMTbIBaTbL ONepaLnm, CoBepLlléHHbIE MO ABYM KOAAM KMEHTa Ha
NMMUTaxX, YCTaHOBJIEHHbIX Ha OAMH KoA. [MoaMeHa Kofa B 3asiBKe U nepeBbiCTaBeHne
3asBOK MpW Taknx HacTpomKax He NponsBoasaTCs.

MpeanonoXxuM, 4YTO Ha cepBepe eCcTb 3asdBKa U caenka Ha nokynky 10 notos LKOH no

2 000 pyb6. c kogom knMeHTa A, 1 eCcTb 3asiBKa U caenka Ha npogaxy 2 notoe LKOH no

2 500 py6. c kogom knmeHTa B. Obe 3asaBkuM n obe caenku, Npm TeKyLwmMx HaCTpomnKax,
6yayTt obcunTaHbl HA IMMUTaxX KAMeHTa A — B pe3ynbTate 3TUX onepaunin Ha INMUT
knneHTa A 6yaet pobasneHo 8 notos LKOH, a ¢ geHexHoro 6yaet cnncaHo 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. Ecnn Toprosas cucteMa OoTBepraeT TpaH3aKUMIo KaK NomMbITKY 3aK/1o4YeHuns
KpOCC-CAeNKM, U UCMOb3yeTCs 3aMeHa Koda No Kpocc-caesike, ToO cepBep 3aMeHsIeT Koj
knneHTa Q1 Ha koa Q10, a Toproebi cyeT LO1-00000F00 Ha S01-00000F00.
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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, Tak 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 MCMNONb3YeTCa 3aMeHa KoAa Mo KpoCCc-CAernke, TO CeEpBep 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).

11.KnueHTtbl / Cy66poKepbl

[laHHas cTpaHMua npeAHasHavyeHa A HaCTPOMKU 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 cy6bpokepa He MEHSIOT 3Ha4YEeHNS
rnobanbHOro MMmMTa MUpMbI

Onepauun cybknmeHTOB

BNUAIOT Ha rnobanbHbli
UMUT DUPMbI

JobaBneHune numnta cybknmneHToB BbibpaHHOro cyb66pokepa B pacyeTt
rnobanbHoro nummta dupmbl-annepa. Onepaunmn Takoro cybkaneHTa BAMSIOT
Ha 3Ha4yeHue rnobanbHOro NMMUTa GUPMbI

Fnob6anbHbI TUMUT
cyb66pokepa

Koga rnobanbHoro nuMmuta cyb66pokepa. Hanpumep, MOXHO yKasaTb FnobanbHbIN
nmmnT «_W2_» anga cyb66pokepa ¢ kogoMm «W2». MopyyeHus KINeHTOB
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 IMMUT 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,
AOMYCTUMBIN B COCTaBe K/IMEHTCKOro Koda MauM 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 cybbpokepa, 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 NTMMUTOB. MNMoapobHee 0 HacTporKe 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 () yCTaHaBaMBaeTcs cxeMa 6710KMpoBaHUS 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 cpeacTs 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 Map)XMHasbHast 3aA40/XKeHHOCTb cybbpokepa,
oTpuuaTesibHoe 3HadyeHue rnobasbHOro NMMnUTa GUPMbl HE SBASIETCA NPENSTCTBUEM A1 COBEPLUEHUS
KneHTamm cyb66pokepa MapXMHanbHbIX CAENOK, B pa3Mepe NMoJIOXUTENbHOIO ocTaTka Ha rnobasbHOM nMuTe
cy66pokepa.

11.1 UHdpopMauMOHHbIe rnobasnbHble IMMUTDI

NHbopMaLmMOoHHbI rnob6anbHbii nuMut (UIMN1) — 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 cucTeMbl K rnobanbHoMy NMMUTY. KnneHTbl MoryT HabntogaTtb 3HavyeHunsa U
B BMAE JIMMUTOB, 3aZlaHHbIX A5 YKa3aHHOrO (UKTMBHOIO KJIMEHTCKOro KoAa, B Tabnuuax «Mosmuum
Nno 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 rnobasbHble TMMUTLI» pasgena
3apanTe COOTBETCTBME Mexay rnobanbHbiM NMMUTOM cyb66pokepa nnun pupmbl
U MHPOPMALUMOHHBIM NTMMUTOM. TnobanbHbIn NMMNUT cyb6bpokepa fonxKeH 6bITb 3a4aH
npeaBapuTenbHo B none «fnobanbHblh AMMUT cyb6pokepa».

2. B paszpgene «[lpyrve napameTpbi» BHECUTE Ha3BaHMe MHPOPMALMOHHOIO IMMMUTA B CNMCOK
«KnneHTbl, AN KOTOPbIX 3anpeLleHo NpoBeaeHMe TOProBbiX onepaunii».

3. B HacTpolikax Bcex nonb3oBaTesien, KOTOPbIM NiaHUpyeTCcsa NpeaoCcTaBnTb BO3MOXHOCTb
npocmoTpa UMM, nobasbTe B cnmcok «Koabl KNMEHTOB y Aunepa (4Yepes ,)» KOA4 K/IMeHTa,
cooTBeTcTBYHOWMIN UTTT. Onepaunto Hy>XHO NOBTOPUTb AJ18 KaXXA0ro Kiacca, no KoTopomy
HY>XHO OTpa)kaTb 3Ha4YeHus 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
«Tekywmn octaTok». ECnm 3HadyeHme rnobanbHOro octatka 60sblUie MOPOroBOro 3Ha4YeHus,
TO B AaHHOM rnone 6yaeTt otobpaxkaTbCsl MOPOroBOe 3HAYEHME.

OAns otaenbHOro rno6asbHOro IMMNUTa MOXXHO 3aAaTbh HECKOJIbKO MH(POPMaLIMOHHbBIX
JIMMUTOB, KOTOpbIE 3aTeM NPUCBaNBalOTCA Pa3HbIM K/IMEHTaM gaHHoro cy66pokepa.
Takum 06pa3omM, pa3HbIM K/IMEHTAM 0AHOro cy66pokepa MOXHO 3aAaTb pa3Hble
noporosble 3Ha4YeHUsA MO IMMUTaM.

12.KnueHtbl / HacTpoukmn «nneva»

Ha 3To cTpaHuue HacTpamBatoTCcsl MapaMeTpbl UCMONb30BaHWUS KNMEHTaMM KPeaAUTHOrO «naedya»
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 cnncok «KnuneHTbl» 406aBNAOTCA KOAbl KTMEHTOB, B OTHOLEHUW KOTOPbIX AENCTBYIOT
HaCTPOMNKMU:
«nobanbHas HacTpoMka» — ycTaHOBKa r106asbHbIX HACTPOEK MapXWUHaNbHOMO

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 U HAaCTPOMKU OrpaHUYEHNI HYXHO BblbpaTh KJIMEHTA M3 CUCKA U BUA TUMUTA.
Ha skpaHe oTo6pa3sunTcs TeKyllee COCTOSIHME ero HacTpoek Ans BbibpaHHOro Buaa numuTa. Ans
NPOCMOTPa M YCTaHOBKW rNnobanbHbIX HACTPOEK MapXWHaNbHOIO KPeAUTOBAHMSA B paspese
NMMUTOB Bbl6epuTe 3HaueHune «[NnobanbHO]» M3 CNMCKa KOAOB KJIMEHTOB U BUA TNMUTA.

K.nneHTer

Faoakl KnueHToE

[FnosansHo]

OrpaHn4yeHns MOXHO 3aZlaTb BPYYHYIO, UM NPUMEHUTb WABN0OH HAacTpoeK, ChOpMMPOBaHHbIN
Ha cTpaHuue «KnueHTbl/LWWabnoHbl/Mo nnevy».

MNMpwu ycTaHoBKe rno6asbHbIX HACTPOEK MAap>XUHAJIbHOro KpeAUMTOBaHUS OrpaHUYeHUus
3a4al0TCA BPYUHYHO.

HacTponkun ncnonb3oBaHMa «mnaeda» MoryT 6biTb YKa3saHbl AN rpynnbl KIMEHTOB No npedukcy
Koda knueHTa. MNpu HacTponke «mnjaedya» no npedukcy Koga ucnosb3oBaHne wabnoHoB
HeaonyCTUMO, TO eCTb AO/IKHO 6bITh BbibpaHo 3HavyeHne «b6e3 wabnoHa». Ecnu ykasaH Koa
KnmeHTa «E*», TO HaCTpolMKM pacnpoCTPaHSAOTCS Ha BCEX K/IMEHTOB, KOA KJIMEHTA Y KOTOPbIX
HauyMHaeTcs C cmmBosia «E», 3a NCKAOYEHMeEM Tex, KOTOPbIM 3aA4aHbl HACTPOMKN Ha KOA KAMEHTa.

MpuopuUTET NCMONb30BaHMS NapaMeTpoB:

1. Hactpownku no wabnoHy, B KOTOPOM BKJIHOUEHA HacTponka BbibOpa MapXXuUHaNbHbIX
napaMeTpoB MO 3Ha4YeHUto nsaeva (cMm.
Ha Bknaake «KnuneHtbl / LWabnoHbl / Mo "nneuy"»).

2. NHamBmnagyanbHble HAaCTPOWMKN , 3aflaHHble Ha gaHHoM BKkagke («HacTpoinku
"nneya"»), nam no wabnoHy ANsS HECKONIbKUX KOAOB K/IMEHTOB, 3a4aHHOMY Ha BKNaake

3. HacTtpoliku ang rpynnbl KJIMEHTOB, 3a4aHHble Ha AaHHON Bknaake («HacTponku "nneda"»)
no npedunKcy Koaa KaneHTa.

4, , 3aflaHHble Ha AaHHOM Bknaake («HacTtporiku "nneua).

5. MobanbHas HacTpoWnka, 3agaHHas Ha Bkiagke «Mcnonb3oBaHue "nneva’»
(cmM. ) N Ha BKNaake

Ecnu nHgmempgyanbHas HacTpoMKa KAWeHTa Ans Buaga nmMmurta, He pasHoro TO (T1, T2 n 1.4.),
HE COAEPXWUT 3HAYEHUS UNN COAEPXUT 3HadeHue «InobanbHasa HacTpolika», TO NCNOJ1b3yeTcs
3HayeHue HacTporku ansa smaa nummuta TO gns faHHOMO 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 Koaos KIMNEHTOB, UMELWNX HAaCTPOUKMN. Onga 3apaHus nycrtoro

KoAa K/IMEHTa yKaxuTte 3HayeHne «<EMPTY>» n BknounTe hnaxku
«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/WabnoHbl/Mo
«nneyvy». [Ina py4HoO HacCTpPOMKM NapamMeTpoB UCMONb3yNTe 3HaYeHne
«6e3 wabnoHa». MNpn rnobanbHON HAacCTpoMKe NapamMeTpoB nose
HeJOCTYMNHO ANS peAakTUPOBaHUS

HaCTpOl‘;lKM KIIMEHTa And NMMUTOB BUAaA

Bce HacTpoliku pa3sgena pacnpocTpaHSaoTCa Ha onepauumu,
«MPUBSA3AHHbIE» K YKA3aHHOMY BMAY NMMUTA. Takas npuMBsa3Ka
OCYLLEeCTBNAETCA NO pexuMy TOpro.s onepauum n onpegensercs
HacTponkol «lpuBs3Ka K1accos K BMAAM JIMMUTOB>.

[nsa Bcex 3Ha4YeHnn AaHHOW HACTPOMKWN 3HAYEHNS NapaMeTpoB
«[poBepsaTb 06a3aTeNbCTBa NO BUAAM IMMUTOB» U «[1poBepsTb
3HayYeHne CKOPPEKTMPOBAHHON Map>Xu No BCEM BMAAM JIMMUTOB>»
AO0/MKHbI 6bITb OANHAKOBbIMU
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MapameTp

HasHaueHue

UrHopupoBaTh rnobanbHble HaCTPONKKY

OTK/ItOYaET MCnosib30BaHWe ANS AAHHOMO K/IMEeHTa CnMCcKoB 6yMmar,
3a[@aHHbIX MO YMOJTYAHUIO» AN BCEX KIIMEHTOB. DTU CMUCKU 3a4ak0TCs
Ha cTpaHuue «OrpaHnyeHnst Ha / icnonb3oBaHue niedva».

HacTpolikn 13 gaHHoro 6510ka npeAHasHa4YyeHbl A1 UTHOPMPOBaHUS
OrpaHuMyeHunit Ha TUMN MapXXMHaNbHOCTN ByMar (Map>KuHasnbHble 6yMaru,
6ymarn obecrnieyeHmsa u 6ymaru, 3anpeLieHHble Ha OTKPbITUE KOPOTKUX
NMo3unLUKiA), YCTAHOBIEHHbIX ANS APYTUX KIMEHTOB. BktoueHMe Kaxaow
OMuMW KJIMEHTY O3HA4YaeT, YTo BCe AOCTyMHble eMy 6ymaru 6yayT
MMETb 3TOT TUM MapXWHaNbHOCTU. HacTpouTb MHANBUAYANbHbIN
cnucok 6ymar npu BKOYEHHOM onumMn Ans KANeHTa HEBO3MOXHO

MapxunHanbHbIX 6ymar

NrHopupoBaTb CNMCOK ByMar, paspeLleHHbIX A8 MapXUHanbHOM
TOProB/iv BCEM K/IMEHTaM

Bymar obecneueHus

WrHopupoBaTtb cnncok Bymar, npuHMMaeMbiX B obecrieyeHne
Map>XXWHasbHbIX CAENIOK BCEX K/INEHTOB

Bymar, 3anpelwéHHbix Ang
KOPOTKUX MO3MLMNA

NrHopupoBaTb cnucok byMmar, 3anpelleHHblX 414 onepauuni «short»
BCEM K/IMEHTaM

He Y4YUTbIBaTb rnobanbHble ANCKOHTHI

[Mo3BosisieT ncnosnbL30BaTb HaCTpOVIKM ANCKOHTOB ANd AaHHOro KJIMEHTa
6e3 HacnenoBaHums COOTBETCTBYHOLWNX rnobanbHbIX HacCTpoek

Cnnckn MapXuHanbHbix 6ymar

OTKpbITME POPMbI AN HACTPOMKM CAUCKa MapXUHanbHbiX 6ymar
(onucaHne npusBeaeHo B )

Bknagka «KoadpdbumumeHTbr»

Cnucok koadduumneHToB rno 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, HaxoasLWwmecs

B AEHEXHOM fIuMuTe («OCTaTOK» MUHYC «3ab6710KMpOBaHoO»),
HOMWHMPOBAHHOM B 334aHHOW BantoTe, AUCKOHTUPYHOTCS Ha
yKaszaHHbI KoaddunumeHT. OTaAeNbHbIN KO3DPULMEHT MOXET 6bITb
3afaH ans 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 /LB B pacyeTax npu
TMMUTUPOBAHMUM 3asIBOK

Bymara NaeHTudukaTop (KOA) MHCTPYMEHTa
Long KoadpduruneHT oueHKN ASIMHHOM NO3MLUK MO AaHHOMY MHCTPYMEHTY.
3Ha4YeHMEe No YMONYAHUIO: «1»
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_ Short KoadduruMeHT oueHKN KOPOTKOM NO3ULMKN NO AAaHHOMY UHCTPYMEHTY.
3HayeHue rno yMonyaHuio: «1»
~ 06. Long MakcuManbHbIM pa3mep No3nuMM No AaHHOU bymare, yuynTbiBaeMbli B
obecneveHnn MapXuHanbHbIX CAENOK, B BaJOTE MHCTPYMEHTA
06. Short MakcuManbHbI pa3Mep KOpOTKOW No3uumMn no gaHHou bymare, B

Ba/IloTe MHCTPYMEHTA

% OTK/. AUCK.

MapaMeTp KOHTPONSA yCNoBUI ANS 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 «[WCKOHTbI»

Ba3oBble 3HauYeHns Ko3hdOULMEHTOB A4
pacyeTa AUCKOHTOB

YcTaHoBKa 3HauyeHui KoapdnLMEeHTOB, KOTOpPbIE UCMO/b3YIOTCS

npu onpeaeneHnm ap@PeKTUBHBLIX ANCKOHTOB M OTHOCUTENbHbLIX CTaBOK
pucKa, ecnn ANnsi MUHCTpyMeHTa He 3aZaHbl CO6CTBEHHbIE

K03 DULUMEHTI

K long KoadduumeHT Ansg AnnHHON no3mumn. JonyctuMasa ob6nacTb 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 cMm.

NHCTpYMeHT

NaoeHTndukatop (koa) MHCTpyMeHTa. [Ans dboyepcoB nNpu
NCMonb30BaHMM cxeMbl «M+» B KauecTBe 3Ha4YeHUss MOXeT 6bITb
3agaH npedukc B dopmaTte «<npedukc>*»

_ Along

3HayeHune agnckoHTa 6pokepa Ans ASIMHHOW NO3MUMK N0 AaHHOMY
WHCTPYMeHTY. Ecnu 3HaueHne KoadhduuneHTa He yKasaHo,
NpMHMMaeTCs 3HadYeHne Nno ymonyaHuio, pasHoe 0

_ O short

3Ha4yeHune gnckoHTa 6pokepa Ans KOPOTKOM MO3NUMK NO AAHHOMY
WMHCTpyMeHTY. Ecnu 3HaueHmne koadduruneHTa He yKkasaHo,
NpUHMMaeTCs 3Ha4YeHune rno ymonyaHuio, pasHoe 0
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[ min long

3HayeHWe MUHUManbHOIO AMCKOHTa 6pokepa Ans ASIMHHOW NOo3ULUK Mo
AAHHOMY MHCTpYMeHTY. Ecnun 3HauyeHWe ANCKOHTa He yKasaHo,
NPUHMMaETCsa 3Ha4YeHne No yMonyaHuio, pasHoe 0

O min short

3HayeHWe MUHUManbHOrO AMCKOHTa 6pokepa ANl KOPOTKOWM No3uLmu
Nno AAHHOMY MHCTPYMeHTY. Ecnu 3HaueHue AUCKOHTa He yKasaHo,
NPUHMMaETCs 3Ha4YeHne No yMonyaHuio, pasHoe 0

K long

KoadhdULUMEHT CTaBKN puUcKa ASIMHHOM NO3ULMK MO AAHHOMY
NHCTPYMEHTY

K short

KoadUUMEHT CTaBKN pUCKa KOPOTKOM MO3ULMK MO AAHHOMY
NHCTPYMEHTY

BantoTa pucka

Kog BantoTbl pucka. Mo ymonyaHuio napamMeTp 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 3HaYEHUS:

«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»

YpoOBeHb CTaBKWM 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 — KAacc oueHKn. Ecnu
KNlacc, B KOTOPOM OLeHMBaETC MHCTpYMeHT (nnn 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 Heckonbknx nHTepdercax 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 TOPros» Ha
CTpaHuue

Ter pac4yéTos

Ter pacyeToB

Cnuncok Knaccos

CnuncoK KNaccoB MHCTPYMEHTOB AJ19 AAHHOIO Tera pacyeTos,
pasaenieHHbIn 3anaTbiMU

Bknaaka «Teru, onp. No KOAY MHCTP.»

Terun, onpenensieMble No Koay
WHCTPYMEHTa

HacTpolika cCOOTBETCTBMSA TEroB pacyeToB M KOAOB MHCTPYMEHTOB.
HacTtpoitka nmeeTt 6osee BbICOKMI NMPUOPUTET MO CPAaBHEHUIO C
@HaNoOrM4yHOM HaACTPOMKOM Ha CTpaHuue

Tern

Cnucok Teros

CrnMCOK MHCTPYMEHTOB

Koabl MHCTPYMEHTOB, pa3AaefieHHble 3ansaTbiM1, MO3ULNK NO KOTOPbIM
BK/1HOYAIOTCS B pacyeT BXOASLLEro U TeKyLlero TMMMTOB Mo 3a4aHHOMY
Tery pacyeTtos, Hanpumep, «LKOH, RTKM»

Bknaaka «Koppenauma Mexay UHCTPYM.»

Koppenauuns mMexay UHCTPYM.

NHavBmAayanbHble HACTPONKN 3aBUCUMOCTEN MeXAY UHCTPYMEHTaMu.
Ncnonb3ytoTcsa, ecnm napametp «Mcnonb3oBaTh KOPPEnsaunio Mexay
WHCTPpYMEHTaMn» nMeeT 3HayeHue «[a». NapameTpbl 3a4atoTcs
aHaNornyHo rnobanbHOM HaCTPOKe, pacrnoslIoXXEHHOW Ha CTpaHuue

Bknaaka «Cueta eguH. 6yMax. nosmumm»

CueTta eanH. 6ymax. nosmumm

HacTporka npegHasHavyeHa Ans CyMMMpPOBaHUS NO3MUMIA Mo
WMHCTpyMeHTaM (C y4eTOM 3HaKa) C pa3HblX TOProBbIX CYETOB NpU
pacyeTe nNoKynaTesnbHOM CnocobHOoCTy.

HacTponku ncnonb3yoTcs, ecnn napameTpy «Mcnonb3oBaTb e4MHYIO
6yMaXkHy0 NO3MLUUIO» NPUCBOEHO 3HavyeHue «da»

Tern

Ter pac4yeToB, Hanpumep, «<EQTV»

Cnuncok cyetoB

CnucokK TOProBbIX CHETOB Yepes3 3anaATyto. JonycTUMO MCNonb3oBaHue
npedwunkca, Hanpumep «LO1*»

Bknaaka «[puB. knaccoe K BUAAM JIMMUTOB>»

lMpuBsa3Ka Knaccos K Buaam TMMUTOB

HaCTpOVIKa npeaHasHa4veHa ans VIHﬂ,MBVID,yaﬂbHOVI HaCTpOVIKVI
COOTBETCTBUA MeXAy BnaaMn JIMMUTOB U KnaCcCaMn LEHHbIX 6YMaI' Aana
onpeaeneHnsa snaga 1MMnUTa TeKyu.Leﬁ onepauunn, aHaJaorm4yHo
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rnobanbHOM HacTpONKe Ha CTpaHuue

MpuopuTeT HacTpoek «MpUBA3Ka UHCTPYMEHTOB K BUAAM JIMMUTOB»,
«[puBA3Ka KNaccos K BUAaM NMMUTOB>» U «lpunBA3Ka KOAOB pacyeToB
K KJlaccaMm U BMaaM IMMUTOB» 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. 3Ha4YeHne no ymonyaHuio: «T0»

Knaccbl CnnCcoK KNaccoB MHCTPYMEHTOB, NEpPeYnCeHHbIX Yepes 3ansTyto

Bknagka «[puB. MHCTp. K BUAAM JTIMMUTOB>»

MpuBA3Ka MHCTPYMEHTOB K BMAAM
JIUMUTOB

HacTpolika npegHasHavyeHa 408 MHAMBUAYASIbHOW HACTPOMKM
COOTBETCTBUA MHCTPYMEHTa U BUWAA IMMUTA, Ha4NHada C KOTOPOro
oTpaXkaeTcsa onepauns, aHanormyHo rnobanbHOM HaCTPOMKe,
OMWCaHHOM Ha CTpaHuue

MpuopuTteT HacTpoek «lMpunBs3Kka MHCTPYMEHTOB K BUAAM IMMUTOB>,
<<|_|pVIBF|3Ka K/1laccoB K BugaM JIMMNTOB>» U <<l‘|p|/|59|3r<a KOAOB pacyeToB
K KflaccaM n sngam a1MmMMTOB>» CM. B

HacTpolika He yunTbiBaeTCs, eC/in BKIOYEH napaMeTp

Bua numuta Bua numuTa. [lonyckaeTcs BBOA 3HAYEHWUIN, HAUMHAIOLWNXCA 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 KNnacc. v Bua. nM.»

lMpuBA3Ka KOAOB pacy. K Kjaccam u
BMAaM NTMMNTOB

HacTpoika npegHasHavyeHa Ans MHAMBUAYASIbHOW HAaCTPOMKM
COOTBETCTBUS KOAOB pacyeToB BUAY IMMUTA U KJlaccaM, aHaorM4yHo
rnobasbHOM HAaCTPOMKe, ONUCAHHOW Ha BKaaKe

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 1 BUAaM JIMMUTOB» CM. B

HacTtpolika He yunTbiBaeTCs, eCnum BK/IOYEH napameTp

Bua numunta

Bug numunta. lonyckaeTcsa BBOA 3HAYeHUI, HAYMHAOLWMXCS C
NaTUHCKOro CMMBOJa «T», 3a KOTOPbIM ClieayeT 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 cnncaHnem 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 HaACTpoliKe, TO Mo cAesikaMm,
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 NOKYNKM NPOM3BOAMTCS TOSIbKO
CnucaHne AeHeXHbIX CPeAcTB C No3Muum no geHoram (6e3 yyeTta
KoMuccuii bpokepa n TOproBon CUCTEMbI), @ ANA CAENOK NPOAAXN —
TONIbKO CNMCaHWe KONn4yecTBa B cAenKe C NO3UUNM N0 MHCTPYMEHTY.
JonyckaeTcs ykasbiBaTb TO/IbKO Kacckl cnoT- u PMC-onepauuni

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 puUcKa»

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

Knacceol CnunCcoK K1acCoB MHCTPYMEHTOB, AN KOTOPbIX MPWU pacyeTe MapXu He
TpebyeTcs paccunTbiBaTh BanKOTHbLIA pUCK. HoBbIM knacc gobaesnsercs
HaxkxaTmeMm KHonkn «Job6asnTb». 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
oueHMBaTbCs nopTdenb (MepevYncneHHble B HacTporke

)
NHCTpYyMeHThI CrnncoK MHCTPYMEHTOB YKa3aHHOro knacca

Bce MHCTpyMeHThI

Bce MHCTpyMeHThI Kiacca

Mo cnucky

Cnucok KoaoB MHCTPYMEHTOB, pa3geneHHbIX 3anAaTbiMU

Bknagka «Yuet onepauwnii PEMO>»

Knaccel PEMNO ¢ yyeToM BTOpPOM YacTu No
caernke

Cnuncok knaccos PEMO, ansa KoTopbiX N0 3asiBKe N cAesike Ha No3mumsax
KJIMEeHTa, MO CPOKY pacyeTOB COOTBETCTBYHOLWMX BTOPOM YacTy,
YUMTbIBAOTCA KOMUCCUA N pasHMua Mexay CyMMon Bbikyna PEMO um
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cymmon PENMO. Mcnonb3yemble CPOKU pacyeTos (BuAbl TMMUTa)
OOJIXKHbI YYMTbIBaTb 06€ 4acTu caenku.
He noaaepxuBaeTcsl BO3MOXHOCTb OTKa3a OT UCMOJIHEHUS CAENKMN
PEMO: B cnyyae oTkasa OT UCMNOJIHEHUSI Bpokepy Heob6xoaAnMo
CKOpPEKTUPOBaTb MO3ULMN.
HacTpoika oTMeHsieT AelCTBME HacTpoek

7

Bknaaka «OueHka noptdens»

CrnnCcoK K1TaccoB ANA OLEHKW noptdens

Crincok KlaccoB MHCTPYMEHTOB (Yepes3 3anaTylo), UCMOoJb3yeMblX AN
OLIEHKM aKTUBOB K/IMEHTOB, U 04epeAHOCTb UX UCMO/b30BaHMa. MoxeT
NPUMEHATLCA AN5 YCTaHOBKM NpuUopuTeTa Kakoro-nmbo knacca, ecnu
OLHW U Te Xe MHCTPYMEHTbI TOPrylTCA B HECKOJIbKMX Kiaccax —
NPUOPUTET KNACCOB B CMUCKE YMEHbLUAETCS C/ieBa Hanpaso.

[aHHbI CNMCOK K1acCoB OrpaHMyYMBaEeT oTobpaXKeHne NHCTPYMEHTOB
B Tabnuue «Kynutb/npoaaTtb» B Pabouem mecte QUIK.

HacTpoika nmeet 6o5nee BbICOKUI NPUOPUTET OTHOCUTENBLHO
rnobanbHOM HacTpoOrKK, 3a4aBaeMon Ha cTpaHuue «Knaccol» (CM.

n. ). Ecnn HacTpolika He
3ajaHa, ToO UCrnonb3yeTcs CANCOK Knaccos, hopMUpyemblii
rnobanbHbIMKU HacTporKamm

"

Bknagka «Knaccel € y4eToM Teros 3a0/1x.

Knacchl € y4eToM TeroB 3a40/KEHHOCTH

Cnuncok Knaccos, Mo KOTOPbIM OCYLLECTBSATCSA onepaummn, B KOTOPbIX
npe-Tpena KOHTPOJIb YUMTbIBAET HACTPONKY «Tern 3a401)KEHHOCTM»

M NO3nLUMKM NO AEHEXHbIM CpeACcTBaM Ha COOTBETCTBYHOLWMX Terax. Ecnun
CMMCOK K/1TaCcCoB He 3aZlaH, TO AENCTBME TEroB 3a40/IKEHHOCTH
pacnpocTpaHaeTCcs Ha onepaunm Bo BCEX Kilaccax.

PaboTaeT B cxemMax «mo AUCKOHTaM» n «MO+»

[pyrve HacTpoiku

MpoBepATb obsizaTtenbcTBa no BMaam
NMUTOB

HaCTpOVIKa NnpoBEPKU obs3aTenbCcTB NO caenkam no BMaam IMMUTOB

Hda

MpoBepka 06a3aTeNbCTB A5 YKa3aHHbIX BUAOB TIMMUTOB (CPOKOB
pacyeToB). 3HaAUYEHUs! YKa3blBaAlOTCA B MOPsAAKE BO3pACTaHUs yepes
3ansaTyto. [JonyckaeTcs BBOA 3HAYEHWUIN, HAUMHAOLMXCS C NATUHCKOMO
cumBona T, 3a KOTOpbIM C/leAyeT HeoTpuuaTebHoe Lenoe Ymcno.
Ecnu BKAOYEH napaMeTp ,

To Ansa obecneyeHnss COBMECTUMOCTU C TEPMUHANAMU,

He MoAAepXXUBaOLLMMUN NIMMUTLI B KaNeHAapHbIX AaTax, Heob6XxoanuMo
yKasaTb TOMIbKO OAWH BMA IMMUTA, COOTBETCTBYIOLLMIA MaKCUMasibHO
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BO3MOXHOMY CPOKY pac4eToB Mo ornepauusMm B pamkax dupmsl,
Hanpumep, «T365»

HeT

MpoBepka 0653aTeNbLCTB TO/ILKO MO JIMMUTY onepauum

nobanbHas HacTpolika

Onpenensertcs rnobanbHbIMU HACTPOMKAMU, YCTAHOBIEHHbIMU Ha
CTpaHuue

MWHUMaNbHbIA YPOBEHb MapPXMK

MWHUMasbHbIN YPOBEHb MapXu, KOHTPOJIMPYEMbIV ANSt AAHHOMO
K/IMEHTa Npu AMHaMUUYECKOW KOPPEKTUPOBKE NMMUTOB. Ecnun
KOPPEKTUPOBKA NPUBOAMUT K CHUXXEHUIO YPOBHS MapXu HUXe
MWHWMaNbHOIO YPOBHS, TO AaHHas KOppekTupoBka 6yaeT oTBeprHyTa
CcepBepoM

OTKJ1. OT UeHbl 3aKpbITUS 414 orep. Tuna

Short

JonyctuMmoe oTKNOHEHWE LeHbl 3asBKM Npu onepaunax «Short» ot
LeHbl 3aKpbITUSA npeablayLlen Toproon ceccum. Ecnm 3HaveHne
OTCYTCTBYET MM OTpULUATENbHO, TO UCNOMb3yeTca rnobanbHas
HacTporika. Hynesoe 3HaueHue OTK/IIOYAET BCe OrpaHNYEHUs LieHbl
onepaumni «Short» ang BbibpaHHOro kaneHTa (TO eCcTb NpoBepKa
OTK/TIOHEHMUS OT TeKyLLEelN LieHbl N OT LeHbl NocneaHen caenku onas
BbIGpaHHOIro KNMeHTa Takxe He byaeT Npou3BOAUTbLCA).

HacTtpolika He NpMMeHsieTca ANs CnMcKa KaccoB, N0 KOTOPbIM He
6yaneT ocylwecTBNATLCS NpOBEpKa OrpaHNYeHM Ha LeHbl B 3asBKax Ha
OTKPbITUE KOPOTKUX MO3ULMN, YKa3aHHbIX Ha CTpaHuue

OTK/1. OT MMHMMYMa U3 TEKYLWEN LEHbI U
LeHbl NOCA. CAeNKU, BOWeALlen B pacyeT
TeKkyLl. ueHbl, Ans onepaunii tuna Short

JonycTuMoe OTK/IOHEHUE LieHbl 3asiBKU Npu onepaunsix «Short» ot
HaMMeHbLUEN N3 ABYX LEH:

odunumnanbHOM TeKyLlen LueHbl, coobwaemMor TOproeo cMCcTemMomn
6upxnu,

LeHbl NocnefHelr caenku, Boweawen B pacyeT TeKYLLEN LieHbI.
OTKkNOHeHMe yKasblBaeTcsa B npoueHTax. Ecnn 3HaueHune
OoTpunuUaTesIbHO, TO NMPpOBEPKa HE BbIMOJIHAETCA. Ecnn 3HauyeHue
OTCYTCTBYET, TO MUCNofib3yeTcs rnobanbHas HacTporika

HenonHoe HETTUPOBaHME AEHEXHbIX

ob6s3ar.

HacTtponka paboTaeT Npu HaANUYMM y KJIMEHTA HECKONbKNX AEHEXHbIX
NMMUTOB, TEKYLLME OCTAaTKM KOTOPbIX CYMMUPYIOTCS NpWU onpeaeneHnu
noKynaTesibHOM CnocobHOCTH.

HacTpoika nmeeTt 6osee BbICOKNI NPUOPUTET NO CPABHEHMIO C
HaCTpoONKoM Ha cTpaHuue «OrpaHuyeHns Ha ... / HacTtpolikm
Map>XMHaNbHOro KpeanToBaHus» U «KnuenTbl / WabnoHbl / Mo
«nnevy»

nobanbHas HacTpoika

OHDEAEHHETCQ rno6anbHbIMU HaCTpOVIKaMM npu3Haka, yCTaHOBJZIEHHOIO
Ha CTpaHuue

OTKAtOYEeHO

YueT napameTpa He Nnpou3BoAUTCH. 3Ha4yeHune no yMOJT4aHUO
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Tonbko aeHer

Ecnu HekoTopble U3 AEeHEXHbIX TMMUTOB UMEIOT OTpULATENbHbIE
TeKyLMe oCTaTku, KNNeHTy 6yAeT yBenndyeHa MapXuHasbHas
3a[01KEHHOCTb C Liesiblo OrpaHUYeHnst BO3MOXHOCTU YBETMYMBaTb
TeKyLMe OCTaTKN Ha OAHWUX AEHEXHbIX IMMUTaX 3a CYET YBenYeHns
MapXXWHaNbHOM 3a0/XXEHHOCTU Ha ApYrux

_ [OeHer c yuetom 6ymar

Ecnn HekoTopble N3 AEHEXHbIX NTMMUTOB UMEKT OTpULaTENbHbIE
TeKyLme 0CTaTKM, aKTUBbI KJIMEHTa 6yayT YMeHbLUEHbI Ha BEUYNHY
AVNCKOHTA, MPUMEHEHHOIO K 3a40/IXEHHOCTU MO BasloTe,
npesblWwatowen obecrneyeHme B 3TOM Xe BankTe

Tern ¢ HenoJsIHbIM HETTUPOBAHNEM
obsa3ar.

Crnncok TeroB pacyeToB yepes 3andaTyo, Npu onepaumnsax No KOTopbiM
NPUMEHSETCS HEMOJIHOE HETTUPOBAHME AeHexHbIX o6sa3aTenbcTs. Ecnu
HacTpolKa He 3ajaHa, TO HEMOJIHOE HETTUPOBAHUE AEHEXHbIX
0653aTenbCTB NPUMEHSETCS K OnepauusaM no BCEM Teram pacyeTos,
nHaye — TONbKO MO yKa3aHHbIM B CrUCKe.

Mone AOCTYNHO ANA pefakTUpOBaHUS, €C/IN 3HaYEeHME HACTPOIKM
«HenonHoe HeTTUpOBaHME AeHeXxHbIX 0653aT.» OT/INYHO OT
«[nobanbHasa HacTponka» n «OTKAIOYEHO»

He yuutbiBaTh HK/[ npn npoaaxe
obnuraumn

Pa3spewaeT He yunTbiBaTb HakoneHHbI KynoHHbIN goxoa (HKA),
BO3BpallaeMbiii npoaasuy npu npogaxe obnuraumin, He ysenmumsas
NoKynaTesibHYH CNOCOBHOCTb KIMEHTa Ha ero AeHEeXHOM IMMUTE Npu
COBEpLUEHNN CAeNKU

[a

Mcnonb3oBaHue pa3peLleHo

HeT

Mcnonb3oBaHue 3anpeLieHo

nobanbHas HacTpolika

OnpepenseTcs rnobanbHbIMU HaCTpOVIKaMM Npn3HakKa, yCTaHOBJIEHHOIO

B «O6LwmMX HAaCTpoOMKax».

Ncnonb3oBaTb KOpPEnsumio Mexay
WNHCTPYM.

BknoounTb Ana J@aHHOrO KMeHTa MHAMBUAYallbHble HACTPOMKM
3aBMCUMOCTEN MeXAy MHCTPYMEHTaMUM Ha pasHbiX pbIHKaXx,
ncnonb3lyemble Ans pacyeTa nokynaTenbHOM CNoCObHOCTU

~ [Ha Ncnonb3oBaHne Koppensaummn paspeLlleHo, HaCTPOMKM 3aBUCUMOCTEN
yCTaHOBNEHbI Ha Bknaake «Koppensauusa mexay MHCTpyM»
(cmM. ). Ecnn cnncok He HacTpoeH
(nycTomn), To 3TO paBHOCU/IbHO 3anpeTy UCMNOJ1b30BaHMUS
Het Ncnonb3oBaHue Koppensaumn 3anpeLeHo

FnobanbHas HacTpolika

Onpegensetcs rnobanbHbIMM HAaCTPOMKaMM, YCTAHOB/IEHHbIMU Ha
CTpaHuue

Ncnonb3oBaTb KOppensiuuio ans 3asBoK

BkIoUNTb ANs AAHHOIO KNMEHTa y4yeT Koppensumu OTKPbITbIX no3uuum
N aKTUBHbIX 3as51BOK C BbICTaB/IIEMON 3as1BKOWN npu npoBepke
AOCTAaTOYHOCTN CpeEACTB.
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HacTpoiika npMMeHsieTca TONbKO AN KJIMEHTOB C TUMOM KpeaANTOBaHUS
«Mo nfevy», AN KOTOPpbIX BK/IlOYEHA HACTpolika «Mcnonb3oBaTh
KOPPENAUUNI0 MeXay MHCTPyMEHTaMMU»

[a

Mcnonb3oBaHWe pa3peLueHo

HeT

Mcnonb3oBaHue 3anpeLeHo

FnobanbHas HacTpolika

OnpenenseTtcs rnobanbHbIMM HACTPOMKAMU, YCTAHOBMIEHHbLIMM Ha
CcTpaHuue

3HayeHue No yMOSTHaHMUIO

Mcnonb3oBaTb eAnHY 6YMaXHYH
no3uuunto

Bbibop pexuvMa yyeTa eanHON ByMaKkHOW NO3MUMKU AN KINEeHTa

_ [Ja Ncnonb3oBaTb HAaCTPOMKK, YKa3aHHble Ha BKklaake «Cyeta egmH. 6ym.
no3mumn»
Het He ncnonb3oBaTb HACTPOMKM eANHOMN ByMaXKHOM No3mumm

nobanbHag HacTpolika

OnpepenseTtca rnobanbHbIMM HACTPOMKAMM, YCTAHOBIEHHbLIMW Ha
CTpaHuue

MakcuManbHbI AHEBHOM YObLITOK MO
cyety

HacTpoika MakcuManbHO AOMYCTUMOrO 3Ha4YeHUs AHEBHOro ybbiTka no
CYeTy KJIMEeHTa.

3HauyeHuve 3agaeTcs B BuAe GUKCMPOBAHHOW CyMMbl C YKa3aHUEM
BaaOTbl UM B BUAE MPOLEHTA OT BXOASALWMNX CPEACTB KaneHTa. Mpu
npoBeAeHUn onepaumn NpoucxoauT CpaBHEHME MaKCUMaabHO
AO0MYyCTUMOro 3HayeHus ybblTKa C pa3HOCTbIO OLEHOK BXOASLWNX U
TeKyLWNX CPeACTB MO CHETY KAMeHTa. Ecnn ybbiTok no cyety 6onblie
AONyCTUMOro, TO onepaums 3anpeLiaeTca (KpoMe onepauuii 3aKpbiTus
no3mummn).

Mpn npoeBeaeHnn oueHKN ybbITKOB BCE ByMaXkHble N AeHEXHble
NO3MUMKN KIMEHTa CKNaAbIBaOTCA U NPUBOAATCSA K BanoTe, B KOTOPOU
3ajaHo orpaHuyeHue. Ecnm orpaHnyeHune 3agaHo B NpoueHTax, To
nepecyeT NPOUCXOANT B «OCHOBHYO» BaNOTy AEHEXHON NO3MuMn
knueHTa. Bxoasawmwme nosmuymm no 6ymaram oueHMBaKTCA NO LeHaM
3aKpbITUA, TeKyLMe NO3ULMN — MO LUeHe NocneaHen caenku.
HacTtpolika npuMeHseTCcs TONbKO AN KJIMEHTOB C TUNOM KPeaUTOBaHMUS
«no nneyvy». lNpu onepauusax seoja / BbIBOAA CPEACTB BHYTPW AHS,
NpOBEAEHHbIX B BUAE KOPPEKLUM TEKYLLUNX OCTAaTKOB, TOProBble
ornepaumn MoryT CTaHOBUTbLCSH AOCTYMHbIMU UKW HEAOCTYMHbLIMW A4
KMEeHTa B 3aBMCUMMOCTM OT TEKYLLEro 3Ha4yeHns yObITKOB MO cyeTy
KnneHTa

3Ha4yeHune

[JonyctuMoe 3HavyeHune YGbITKa Mo CYETY B TEUEHNE OHA

TN OorpaHn4yeHus

Bbi6op Tuna orpaHmMyeHuns. Bo3MOXHble 3HaUYeHnS:
MPOLIEHT;

HacTpoliku BubnmoTekn pacyeta TMMUTOB
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO

137



MapameTp

HasHaueHue

_ (PMKCUPOBAHHbIN

BakTa orpaHN4YeHuns

BBoA KoAa BantoTbl OrpaHuyeHuns, HanpuMmep «SUR». one f4oCTynHo,
€C/IN TUM OrpaHNYeHuns — «(OUKCUPOBAHHbIN»

OrpaHnunTb NOKYMNKY HEMapXWHabHbIX
6ymar

HacTpolika orpaHM4YeHunsa Ha onepauum C HeMapXUHanbHbIMK
bymaramu:

Ha

Mcnonb3yeTcs orpaHnMYeHne Ha NMoKyMnKy HeEMapXWHaNbHbIX 6yMar B
npeaenax octatka CO6CTBEHHbIX CPEACTB, OCTaBLUMXCS CBOGOAHBIMU
nocsie NoKynkyM Map>XuMHanbHbIX 6yMmar.

B kayecTBe ocTaTka CO6CTBEHHbIX CPEACTB B PacyeT NpUHUMAETCs
TOJ/IbKO 3HaY€HME C AEHEXHOro IMMUTA MO TEry U BastoTe TEKYLLEN
onepaumm

Het

Mokynka MapXuHanbHbIX 6yMar pacLeHNBaeTcs CepBepoM Kak
onepauus C «nae4yomM», UCMob3yoLwas YacTUYHO CO6CTBEHHbIE U
YaCTUYHO 3aeMHble CpeacTBa. TakmMM 06pa3oM, Npu MOKYMNKe KIUMEHTOM
Map>XMHaMbHbIX 6yMar Ha BEIUYMHY BCEX CBOMX CPEACTB Y HEro MoryT
0CTaTbCA HEN3PACX040BaHHbIe COBCTBEHHbIE CPeACTBa, AOCTYMHbIE ANA
MOKYMKM HEMapXWUHanbHbIX 6ymar

FnobanbHas HacTpolika

OnpepaensaeTcs HacTpolikoi napaMeTpa «OrpaHNUMBaTb NMOKYMKY
HeMapXXWHasbHbIX 6yMar» Ha cTpaHuue «HacTpoikyM Map>XMHANbHOMo
KpeanTOBaHMSA» CM.

Knaccbl C IrHOPUPOBaHWEM OrpaHUYeHNs
Ha NOKYMKY HeMapXWHanbHbIX 6ymar

HacTpoika no3BonsieT nepeyncnmTb CNMCOK K1accos, ANa onepauni
B KOTOPbIX HE NMPUMEHAETCS NOrMKa HAaCTPOMKN OrpaHMYeHUst MOKYMOK
HeMapXXuHasnbHbiX 6ymar.

HacTtpoika goctynHa ons cxem kpeautosanumsa M n M+

PaspelnTb MapX. NOKYMKN Ha AeHbrn OT
KOp. Mo3.

Pa3spelwaeT ncnonb3oBaHue CpeacTB, NOSTYUYEHHbIX OT OTKPbITUS
KOPOTKKMNX no3mumn, Ha OTKPbITUE MapXWHaNbHbIX AMNHHbIX no3numin.
HaCTpOIZKa NMPUMEHAETCA TOJIbKO AN KJIMEHTOB C TUMOM KpeaAUTOoBaHUA
«MOo nnevy>»

Ha

Mcnonb3oBaHue paspeLleHo

HeT

Mcnonb3oBaHue 3anpeLieHo

nobanbHas HacTpolika

OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMN NpU3HaKa, YCTaHOBIEHHOIO
B «O6Lwmnx HacTpomkax»,

O6wmin NMMUT No AeHbram un Gymaram

PacnpocTpaHseTca Ha K/IMEeHTOB C TUMOM KpPeaUTOBaHUSA
«[Mo nuMmnTam». ,Elﬂ;l BK/HOYEHUNA HaCTpOVIKl/I AOJIXKHa 6bITb OTKJItOUYEHA
npoBepka onepauun WwWopT (CM.

)
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Oa Bce mMapXxuHanbHble onepaumm B cyMMe (M MOKYyrnKa Ha 3aeMHble
OEHbIM, U WOPT) OrpaHMYMBaOTCS BEIMUYNHOM YCTAHOBIEHHOIO
KIMEHTY AEeHEeXHOro nMmuTa. BennunHa nummntos no 6ymaram
nepecraeT y4nTbiBaTbCS.
Mpu BKIOYEHNM HACTPOMKM TaKXe MOSBAAIOTCS cneayolme oTamums B
oTo6paxeHun onepaumn KnmeHTa:

_ MapXuHasnbHble onepaunn NOKYyNKW YMeHbLIalT pa3mep
TeKyLLero AeHexXHOro octaTtka Ha CyMMy
3a[l0/KEHHOCTUN Nepes 6pokepoM (TeKyLmii 0CTaToK
CTQHOBUTCS OTpULATeNeH Npu NOKYMNKe Ha 3aeMHble
CcpeacTsa);

_ onepauumn KOpOTKOM NpPOAaXun He U3MEHSIoT
oTobpaxaeMbix B Tabnmuax NTMMUTOB MO AeHbraM U no
6ymaram

Het He ncnonb3osaTtb 06Wmin NUMUT Mo AeHbram n bymaram

FnobanbHas HacTpolika

OnpepenseTcsa rnobanbHbIMM HAaCTPOKaMN NpU3HaKa, YCTaHOBIEHHOIO
B «O6Lwmnx HacTpomkax», . BbibpaHo no ymonuaHumio

Pacuet numuTta ot O60|’JOTa

JononHuTenbHbI NapaMeTp Npu TUNe KpeauToBaHWUsSl KITIMEHTOB
«JIMMUT Ha OTKPbITYO NO3ULMIO»

FnobanbHas HacTpolika

Onpegensaetcs rnobanbHbIMM HAaCTPOKaMuM, YCTAHOB/IEHHbIMU Ha
CTpaHuue
. 3HayeHne No yMOon4aHuto

HeT

YueT napameTpa He Npon3BoAUTCS

Bbe3 Bo3melleHus

YCTaHOBNEHHbIN KITMEHTY BXOAAWMN NNUMUT (KOSTOHKA «BXOASLWLNIA
nMMnT>» Tabnnubl AEHEXHbIX IMMUTOB) MHTEPNPETUPYETCS Kak IUMUT
Ha AHeBHOWN 060poT No onepaunsiM. B AHeBHOM 060poOTe yunTbiBaOTCA
BCE CAENIKM KJIMeHTa Mo Tery pacyeToB, Ha KOTOPbIA yCTaHOBNEH
BXOASLWMNA NUMNUT, 6e3 yuyeTa HanpaBNEeHUs, C YY4ETOM KO3 dMUMEHTa B
none «Long» n3 tTabnuubl «Cnucok kosdduumeHTos no bymaram»

(no ymon4yaHuio koapdunumeHT «Long» paseH 1). BanwoTa numuta
AOJKHA COBNagaTb C «BasIlOTOM JIMMUTOB OTKPbITbIX MO3ULNIA

Ha MHCTPYMeHTe» (HacTpanBaeTCcs B ONUCbIBAEMON CTpaHuLUe)

C BO3MelleHneM

Mpu coBepLlIEHNN TOProBbIX OMnepauunii, 06paTHbIX MO HanpaB/IEHMIO K
paHee COBEPLUEHHbIM B TEKYLLYIO TOProBYH CECCUI0 onepauusiMm,
3Ha4YeHne TeKyLero TMMnTa BOCCTaHaBJ/IMBAETCA (YBeJ'IVILWIBEETCFI), Ha
ob6beM coBepLLIEHHON onepaunmn, HO He 6onee CyMMbl, CMMCAHHOWM
paHee

OrpaHI/ILIVITb BbIBOJ AEHEXHbIX CpeAcCTB

HacTpolika orpaHMyeHns Ha BbIBOA AEHEXHbIX CPEACTB.
[elicTBME HACTPOMKKU pacnpoCTPaHAETCS Ha C/IOXKHbIE OTUYETbI, €CNn
BKJ/IlOYEHA HacCTpolika

HacTpoliku BubnmoTekn pacyeta TMMUTOB 139
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MapameTp

HasHaueHue

[JencTBne HaCTpOMKM HE pacnpOCTPaHSEeTCs Ha Kacchbl, YKa3aHHble B
napametpe «Knaccbl C UITHOpUpP. orpaHnyeHnsa Ha Bbisog AC»

mobanbHas HacTpoika

OnpeaensaeTtcs rnobanbHbIMU HACTPOMKaMW, YCTAHOBJIEHHLIMU Ha
CTpaHuue

[a

KNMeHT MOXEeT BbIBECTU TOJIbKO OCTATOK AEHEeXHbIX cpencrte

HeT

MoryT 6biTb BbiBe€Hbl CPEACTBA B pa3Mepe, NpeBbillalowem
cobCTBEHHbIV OCTaTOK B Npeaenax cBob60oAHbIX CPeACTB MapXXMHaNbHOMO
noptdens. HanpmuMep, B CXeMe «nNo nfedvy»: ecin KIMeHT, UMes niedvo
1 n 100 pybnen Ha cueTe, caenaet nokynky Ha 90 pybnein, To npu
BKJTIOUYEHHOM (riaxkke eMy AaayT BbIBECTM Tonbko 10 pybnei, a npu
BbIK/IlOYEHHOM — 55 pybnen

Knaccbl C UTHOpUP. OrpaHMUYeHNs Ha
BbiBOA, AC

Cnuncok KNaccoB, A1 KOTOPbIX OTMEHAETCA AeNCTBME HAaCTPOMKU
«OrpaHnumnTb BbiBOA AEHEXHbIX CPEACTB>.
Ecnu gns Buaa nuMmmnTa, otnmyHoro ot TO, CNMCOK nycT, TO
MCNOJIb3YETCS CMMCOK KIacCoB, 3aAaHHbIN ansa snaa numuta TO ans
[aHHOro knueHta. Ecnn gns smaa numuta TO CNMCOK TOXe NyCT, TO
MCNOJIb3YETCS CMMCOK KacCoB, 3a4aHHbIN Ha CTpaHuue

He3aBMCMMO
OT COCTOSIHMS HacTpoek «OrpaHNYnTb BbIBOA AEHEXHbIX CPEACTB» Ha
3TOM CTpaHuLE U Ha CTpaHuue ansg smaa numuta T0

3anpewaTb o6pasoBaHV|e 3a40JIKEHHOCTU
Mo AeHbraM Ansa CNOXXHbIX OTYETOB

HacTpolika onpeagensieT 4ONYyCTMMOCTb 06pa3soBaHMs AN yBennyeHus
3a40J1)KEHHOCTM MO AEHEXHbIM CpeACTBaM B pe3ysibTaTe UCNOJIHEHMUS
CNOXHOro otyeTta. Hactpoika 3agaetcsa ans smaa numuta TO.
Ncnonb3yeTcs, ecnu HacTpolika

BKJIlOUEHA

nobanbHas HacTpolika

OnpepenseTcs rnobanbHbIMU HaCTpOVIKaMM, YCTAHOBNEHHbIMU Ha
CTpaHuue

_ [a O6pasoBaHne Wan yBenmyeHne 3aA0/KEHHOCTU MO AEHEXHbIM
cpeacTsaM B pe3y/ibTaTe UCMOSIHEHWUS CMOXHOMO OTYETa 3anpeLeHo
Het O6pasoBaHne Wan yBenmyeHne 3aA0/KEHHOCTU MO AEHEXHbIM

cpeacTBaM B pe3y/ibTaTe UCMOSIHEHWUS CMIOXHOIMO OTYETa pas3pelleHo

OrpaHuunTb onepauum Ha CPOYHOM
pbIHKE

HacTpoiika no3sonsieT orpaHu4nMTb BO3MOXHOCTb TOPrOBIN CPOUHbLIMU
WMHCTPYMEHTaMM1 Npu UCMOJIb30BaHMUMU €ANHON AEHEXHON No3uULnUN B
cnyvae, ecnv caenka NpMBoAUT K 06pa3oBaHUI0 MU YBENNYEHWNIO
3a0/KEHHOCTU MO AEHEXHbIM CpeACTBaM B pe3ynbTaTe ux
6/10KMPOBKN UMK CNMCaAHUA MOJ rapaHTUitHoe obecrneveHune, pacyeTsl
Mo cAenke U KOMUCCUIO
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mobanbHas HacTpoika

OnpeaenseTtcs rnobanbHbIMU HACTPOMKAMW, YCTAHOBJIEHHbLIMU Ha
CTpaHuue

Ja Onepaunn no Nokynke 1 NpoAaxe CPOUHbIX KOHTPAKTOB Mpu
NCMONb30BaHUN MOAY/IS €AMHOM AEHEXHOIN MO3MUMU BO3MOXHbI TOSTIbKO
3@ CYET COBCTBEHHbIX AEHEXHbIX CPEACTB K/IMEHTA

HeT Onepaunn Nno NoKynKe 1 NpoAaxe CPOUYHbIX KOHTPAKTOB Mpu

ncnosib3oBaHMn Moayns €[MHOM AEHEXHOM MO3NLMN BO3MOXHbI KaK 3a
cyeT cobCTBEHHbIX CpeacTB KJIMEHTA, TaK U 3a CYHET 3aE€MHbIX CPEACTB
KNneHTa npu ycnoesun, 4YTo AaHHblE onepaunn He CHMXaKT ypOBEHb
MapXun HUXe orpaHnyYnTeENbHOIro

3anpewaTb OTKPbITUE KOPOTKUX MO3ULMIA

npwun HynesoM BXoaAawWeEM NNMUTE

HacTpoika no3BonsieT paclwmpuTb AeNCTBME aHanornyHom rnobanbHom
HaCTPOMKM Ha KoA KIneHTa, WwWabsoH KINeHTCKUX Koaos, npedukc
KJIMEHTCKOro Koaa

FnobanbHas HacTpolika

OnpepenseTcs rnobanbHbIMK HaCTpOVIKaMM, YCTAHOBJ/IEHHbIMW Ha
CTpaHuue

_ [a Mpy BKKOYEHUN HACTOMKN OTKPbITUE KOPOTKUX MO3ULMIA MPU HY1€BOM
BXOASALEM NIMMUTE HEBO3MOXHO
Het YyeT napameTpa He Npou3BoANUTCS

YpoOBeHb CTaBKWM PbIHOYHOIO pUcKa

3HayeHMe ypoBHSA CTaBku pucka anckoHtoB KL|. HacTpoiika nmeet
MEHbLUWNI NPUOPUTET, YeM HacTpolika

nobanbHas HacTpolika

Onpepensetcs rnobanbHbIMU HACTPOMKaMWU, YCTAHOBJIEHHbLIMW Ha
CTpaHuue

3aaHHOe 3HavYeHune

Mone ansa BBOAA 3HAYEHUS YPOBHSA CTaBKM puUCKa. 3Ha4yeHue no
YMOMYaHUIO: «3>».

Bo3MoXHble 3HadeHus: ot 0 go 255.

Heobxoanmo ykasbiBaTb HOMep Anana3oHa AuckoHToB KL,
COOTBETCTBYHOLWMA HOMEPY B HAacTponkax nHTepdenca, KoTopbii
TpaHcnupyeT TpebyeMble ANna pacyeTa Map>XuHasbHbIX NoKasaTenen
CTaBKkW. Ecnn B HeCKONbKUX MHTepdencax TpaHCANPYIOTCS ANCKOHTbI
Nno OAHWUM M TEM >Xe MHCTPYMEeHTaM, TO B HAaCTpoMKax AaHHbIX
nHTepdericos cneayeT 3a4aTb pa3Hble HOMepa Anana3oHoB, a B
HacTpoikax bnbnuotekn pacyeTta TMMUTOB yKa3aTb HOMEp, KOTOPbI
6yaneT ncnonb3oBaTbCa AN pacyeTa nokasaTtenen noprdenen
K/IMEHTOB

Mcn. HACTpOeHHblE ANCKOHTbI

BkntoueHne HacTponkn No3sonseT 6patbh B kayecTse apdeKTUBHbIX
OVCKOHTOB TOMIbKO COBCTBEHHbIE ANCKOHTbI, HACTPOEHHbIE Ha BKNaake

HacTpoliku BubnmoTekn pacyeta TMMUTOB
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«ANCKOHTbI». [AnckoHTbl KL B 3TOM c/yyae UrHopupyoTcs. JAUCKOHTbI
onpeaensTcs B NopaaKe CorfiacHo asiroputmy

mobanbHas HacTpoika

Onpep,enﬂeTc;I rno6anbHbIMU HaCTpOVIKaMM, YCTaHOBJIEHHbLIMW Ha
CTpaHuue

_ [Ja Mpy BKOYEHUN HACTOMKN B KauecTBe 3 PEKTUBHbLIX AUCKOHTOB
MCMNOJIb3YHTCS TOMIbKO COBCTBEHHbIE AUCKOHTbI, HACTPOEHHbIE Ha
BKNaake «ANCKOHTbI»
Het YyeT napameTpa He Npou3BoANUTCS

MapaMeTpbl KOPPEKTUP. MUHUM.
[VCKOHTOB

MapaMeTpbl, MO3BOMAIOLWME KITMEHTY 3aAaHne KO3 PULMEHTOB,
KOPPEKTUPYIOLLMX 3HAUYEHUS MUHUMaANbHbIX AUCKOHTOB

Long

3HayeHne KoppeKkTMpytoLero kKoaddbnumeHTa MMHMMaNbHOIO AMCKOHTA
no AJVMHHON no3uuun. onyctumas obnactb 3HadeHui: [0;1]

Short

3HayeHne KoppeKkTMpytoLero kKoaddbnumeHTa MMHMMaNbHOIO AMCKOHTA
No KOPOTKOM no3ununun. JonyctuMasa obnactb 3HauveHuin: [0;1]

Mcnonb3oBaTb ANCKOHTHLI KL

HacTpolika BAMsieT Ha nopsaaok onpeaeneHnst achekTUBHbIX
AVCKOHTOB MO MHCTPYMEHTY. Mcnosnb3oBaHMe AaHHOW HACTPOKM
BO3MOXHO COBMECTHO C HacCTpoOMKon «Mcnosb30BaTb HACTPOEHHbIE
AVCKOHTbI». NyTeM KOMBMHaUNM AaHHbIX HAaCTPOEK yCTaHaB/IMBaETCS
Heob6xoanMbI 6pokepy NopsAoK Bblbopa 3P eKTUBHbBIX AUCKOHTOB B
pasfNYHbIX CUTyaumsiX. JAMCKOHTbI ONpeaenstoTCs B NOpsiAKE COrlacHo
anropuTmy

nobanbHas HacTpolika

Onpegenserca rnobanbHbIMM HACTPOMKAMMK, YCTAHOBNEHHbIMWN Ha
CTpaHuue

~ [Ha HacTpolka BAnseT Ha NopsaAaoK onpeaeneHns sp@PeKTUBHbIX
OVCKOHTOB MO MHCTPYMEHTY
HeTt YyeT napameTpa He npon3BoaAUTCS

MpuMeHaTb KO3 hULUNEHTbI ANS CTAaBOK

Ku

HacTpoika ncnonb3oBaHuns 3agaHHbiX Ko3dduumMeHToB Ans
onpeaeneHns 3pdeKTUBHbIX ANCKOHTOB, €C/TN OHU PACCYUTbLIBAOTCA
TONbKO M3 cTtaBok KL

FnobanbHas HacTpolika

Onpegensetcs rnobanbHbIMM HaCTPOKaMm, YCTaHOBAEHHbIMU Ha
CTpaHuue

[a

KoaddurumneHTbl npuMeHsoTcs

HacTpoliku BubnmoTekn pacyeta TMMUTOB
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MapameTp

HasHaueHue

HeT

KoadduruneHTbl He NpuMeHsatoTcs

Jon. yunTbiBaTb KOMUCCUN HaA numuTe TO

HacTpolika BAUSET Ha y4yeT onepauMin No Kiaccam, NpuBA3aHHbIM K
BMAAM NIMMUTOB, OT/INYHbIM OT TO. MNMpn BKNOYEHHON HACTPOMKe
Komuccum 6pokepa U TOProBoi CUCTEMbI MO TakMM onepauusam
YUYMTbIBAIOTCA HE TO/IbKO Ha IMMUTE onepaumun, HO U Ha TMMUTe BMaa
TO. MNMpu aTOM ecnn HacTponka «[MpoBepsaTb 0b6s3aTenbCTBa NO BMAAM
JIMMUTOB>» COAEPXUT HECKONBbKO MocneaoBaTeNbHbIX BUAOB IMMUTOB,
TO 3TU KOMUCCUU YUYUTBIBAKOTCH TaKXKe Ha BCEX IMMUTaxX C BUAOM
MeHblle BMAa MMMuTa onepaumu.

HacTtpoitka nMeeT 60nblWINI NPUOPUTET, YEM HACcTpoKka «[on.
yunTbiBaTh KOoMuccuio TC Ha numute TO».

HacTpoika He BMSET Ha pacyeT KOMUCCUKU MO OnepaunsMm Ha CPOYHOM
pblHKE

nobanbHag HacTpolika

Onpepensetcst rnobanbHbIMM HACTPOMKaMM, YCTAHOBJIEHHBIMM

B «O6LWMX HacTponKax», . BbibpaHo no ymonuaHuto
_[da YyeT KoMMCcCcumM onepaumi no Knaccam, NnpmBsi3aHHbIM K BUAAM
JIMMUTOB, OTNIMYHbLIM OT TO
Het Y4yeT He npon3sBoaunTCcA

Jon. yunTbiBaTh kKOMUccuoo TC Ha nMMuTe
TO

HacTpoika BAUSET Ha y4yeT onepauMin No Knaccam, NpuUBA3aHHbIM K
BMAAM NMMUTOB, OTNIUYHBIM OT TO.

Mpu BKIOYEHHOM HACTPOKe KOMUCCUS TOProBOM CUCTEMbI MO TakUM
onepaumsiM Y4YnTbIBaeTCa He TOJIbKO Ha NIMMUTE onepaunmn, HO U Ha
numute Buaa TO. MNMpn 3ToM KOMUccHs Bpokepa yunTbiBaeTCa TOSIbKO Ha
numuTte onepaumn. Ecnu HacTponka «lpoBepaTb ob6s3aTtenbcTea no
BMAAM NIMMUTOB>» COAEPXUT HECKONIbKO NOoCnefoBaTeNbHbIX BUAOB
TMMUTOB, TO KOMUCCUSA TOPrOBON CUCTEMbI YUYUTBIBAETCA TaKXe Ha BCeX
nnMuTax ¢ BUAOM MeHblUe BMAaa IMMUTa onepauuu.

HacTpoika nmeeT MeHbLUMA NPUOPUTET, YEM HAcTponka «Jon.
YUUTbIBAaTb KOMUCCUWN Ha nummTte TO».

HacTpolika He BAnsSeT Ha pacyeT KOMUCCUM NO OMNepaumnsM Ha CPOYHOM
pblHKE

nobanbHas HacTpolika

OnpepenseTcs rnobanbHbIMK HaCTpOVIKaMM, YCTAHOBJIEHHbIMMU

B «O6Lwmnx HacTpomkax», . BbibpaHo no ymonuaHumio
_ [a YUeT KOMUCCUM TOProBOM CUCTEMBI MO KaccaM, NPUBSA3aHHbLIM K BUAaM
JIUMUTOB, OTANYHbBIM OT TO
Het YyeT He npon3BoaUnTCA

OTB. 3asB. MapX. KJi. TOfIbKO Npu oTp.
aKT.

Mcnonb3yeTcs, ecniv BKtoYeHa XOoTs 6bl 04HA U3 HAaCTPOeK —
«[10MOSIHUTENBHO YUNTLIBATL KOMUCCUM HA NnumMute TO» unu «Jon.
yunTbiBaTh KOMUCCUIO TC Ha nnMuTe TO».
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HacTpolika BAMSET Ha NpOBEpPKY MOKynaTesibHON cnocobHOoCTH aAns
KJIMEHTOB C TUMOM KpeaUTOBaHUS «MNO MJeYy», «No AUCKOHTaM» U
«MO+>»,

Mpwn BKIOYEHHOW HACTPOWMKE 3asABKW OTBEPraloTCHA, €CNn, C YYETOM
KOMMCCUM MO BbICTaBNSAEMON 3as8BKEe, OLIeHKa TEKYLLMX aKTUBOB
KNneHTa Ha nuMmnTe TO CTaHOBUTCS OTpuUaTENbHOWN.

Mpwn OTKIIOYEHHOWM HAacTpOMKe A/ KIMEHTOB C TUMNOM KpeaAuToBaHuS
«MNo naevy» 6710KMpOBKa M CNMCaHMe KOMUCCUMKN Ha numuTte TO
NpoBepseTcs A0 OrpaHUUNTENIbHOIO YPOBHS MapXxu Ha numute T0, a
019 KIMEHTOB C TUMNOM KPeAUTOBAHMSA «MN0 AUCKOHTaM» unm «MI+»
NpoOBEPSETCS, YTO CTOMMOCTb NOPTdENSA NpeBbIlLIAET 3HAYEHME
BbIUMCIIEMON CKOPPEKTUPOBAHHOMN MapXu

FnobanbHas HacTpolika

OnpepenseTcs rnobanbHbIMK HaCTpOVIKaMVI, YCTAHOBJIEHHbIMU B

«06Wmx HacTporkax», . BbibpaHo no ymonuyaHuio
_ [a MpoBepka koMuccmm Ha nummnte TO
HeTt MpoBepka He Npou3BOAUTCA

UrH. nposepky komuccum B TO npu 3akp.
nos.

HacTpoiika TpebyeT BKIOUEHNA HACTPONKK «JONONHUTENBHO
Y4YnTbIBaTb KOMUCCUM Ha nuMuTe TO» 1 nepekpbiBaeT AeNCTBME
HacTpoinkun «OTBepraTb 3asiBKM Map>XMHasbHbIX KIIMEHTOB TOJSIbKO Npu
OTpuUATENbHbIX aKTUBaxX» AN 3a9BOK Ha 3aKpbITUE NO3ULUN.
MoanepxmBaeTcsa ANa KJIMEHTOB C TUMOM KpeaUTOBaHUSA «MNo
OVCKOHTaM» unn «M+».

Mpwn BKAOYEHHON HACTpOMKe OTK/IoYaeTcs NpoBepKa AOCTaTOYHOCTHU
CpeAcTB noj KoMUccuio Ha numute TO npu npoBepkKe 3asBOK,
CoKpallarwmx Moayab NO3MLMKU MO MHCTPYMEHTY Ha IMMUTE No
naaHoBoM no3mummn (NOCNEAHUA NUMUT U3 CNMCKA, YKA3aHHOro B
HacTpoike «[poBepaTb 0bs3aTenbCcTBa NoO BMAAM TMMUTOB>). Mpu
3TOM 6/10KMpOBKa KOMUCCUM Ha nuMnTe TO No 3asiBKe U ee cnucaHue
no cAesike BCe paBHO BbIMOJSIHAETCS

nobanbHas HacTpolika

OnpepenseTcs rnobanbHbIMU HaCTpOVIKaMM, YCTAHOB/IEHHbIMU B

«0bwmx HacTporkax», . BeibpaHo no ymonuaHuio
_ [Ha OTKNOYEHNE NPOBEPKN KOMUCCUN HA numuTte TO
HeTt HacTpoitka He ncnonb3ayercs

MpoB. 3Hay. CKOpp. MapXxwu no BCEM
BMAAM UM,

HacTtpoiika nogaep>XmBaeTcs AN KJIMEHTOB C TUMOM KpeauToBaHUS
«MO ANCKOHTamM» unmn «Ma+»

FnobanbHas HacTpolika

Onpegensetcs rnobanbHbIMM HaCTPOKaMu, YCTAaHOBEHHbIMU Ha
CTpaHuue
. 3HaYeHMe No yMosTHaHuIo

_ [a CoOTHOLLEHME CTOMMOCTU MOpPTdens n CKOPPEKTUPOBAHHOM MapXu
npoBepsieTcs Mo CNUCKY JIMMUTOB, NepedYnc/ieHHblIX B HacTponKe
HacTtpolikn bnbnmortekmn pacyeta NMMUTOB 144
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HasHaueHue

«[poBepsTb 06A3aTeNbCTBa NO BUAAM JIMMUTOB>», HAa4YMHasa C BUAA
NIMMUTA, K KOTOPOMY MPUBSA3aH MHCTPYMEHT, K/lacC AN KOA pacyeTos.
[na Tekyuiero npoBepseMoro Bnaa AMMmMTa UCNosnb3yTcs Habopbl
AVCKOHTOB, eCnn Takmue ANCKOHTbI HAaCTPOEHbl (MOXHO MCMONb30BaTb
pa3sHble AUCKOHTbI B paspese BUA0B JIMMUTOB).

Ecnu BktoyeH napameTp ,

TO COOTHOLUEHME MNPOBEPAETCH NO BCEM AaTaM, Ha KOTOPbIE Yy KIMEHTA
€CTb X0TH 6bl OAMH NUMUT, HaYMHasA C AaTbl pacyYeToB NO onepauuun

Het

CoOTHOLIEHME CTOMMOCTW NMOPTdENS U CKOPPEKTUPOBAHHOM MapXu
NpoBEPSIETCS TOMIbLKO Ha JIMMUTE MAAHOBOM NO3nUMK (NOCNEaHNI
JIMMUT U3 CNUCKA, YKa3aHHOro B HacTpoiike «lpoBepATb
06s3aTenbCTBa No BMAAM NIMMUTOB>).

Ecnun BktOYEH NapaMeTp ,

TO COOTHOLLEHME NPOBEPSETCS AN CaMOW No3AHen AaTbl, HA KOTOPYIO
Y K/IMEHTa eCTb XOTH 6bl 0ANH NNMUT

3anpeT MapXuHanbHbIX MOKYNOK

HacTpolika nogaepxuvBaeTcs ANs KJIMEHTOB C TUMOM KpeaAnToBaHus
«MNO0 AUCKOHTaM» mnun «MO+».
Mpwn BkAOUYeHHON HacTpoike cepeep QUIK OTKIOHSAET 3as9BKM Ha
NOKYMKY Map>XWHasnbHbIX 6yMar, nepeuyncrieHHbIxX B

, ecnn 06beM 3asBKU MpeEBbILLAET TEKYLWNIA CBOOOAHLIN
OCTaToOK COBCTBEHHbIX AEHEXHbIX CPeACTB KIMEHTa Mo Tery 1 BanioTte
pacyeToB. [1py OTKNOUYEHHOW HACTPOMKe Takas NpoBepKa He
Nnpon3BoAMNTCS

nobanbHas HacTpolika

OnpepenseTtca rnobanbHbIMM HACTPOMKAMMK, YCTAHOBMEHHbLIMWU Ha
CTpaHuue
. 3HayeHne No yMon4vaHuto

Hda

3anpeTuTb MapXXuHanbHble MNOKYMKN

HeT

Pa3pem|/|Tb Map>XWHanbHbl€ NMOKYMNKN

Ucnonb3oaTb noptdensHoe MO

HacTpoika He nogaep>xxueaeTtcs

nobanbHas HacTpolika

OnpepenseTcs rnobanbHbIMU HaCTpOVIKaMM, YCTAHOBNEHHbIMU Ha

CTpaHuue . 3Ha4yeHwne no
YMOJIHAHUIO
_ [a HacTtpoiika He nopgaepxuBaeTcs
Het HacTpoiika He noagaepxuBaeTcs

Mpos. MNpoAa. akT. 3a HEMapX. BaJl. Kak
BbIB. Cpef.

HacTpolika noaaep>xunBaeTcs TObKO AN KJIMEHTOB C TUMNOM
KpeaAnTOoBaHUS «MO AUCKOHTaM».

BkntoyeHne HacTpOMKN NO3BOSET 3aNpeTuTb BbiCTaBIeHME 3as9BOK Ha
npoAaxy akTuea, Bxoasuiero B obecneyeHne, ecim NCNoSHEHNE TaKuX
3as8BOK NpueoanT K cuTyauum YAC < 1. TpeboBaHue 3anpeTa

HacTpoliku BubnmoTekn pacyeta TMMUTOB
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pacrnpocTpaHaeTcs Ha Takue NpoAaXu akTuBa, B pe3ysibTaTe KOTOpbIX
B noptdesnb KIMeHTa NpMXOAUT HEMapXuHanbHas BantoTa

mobanbHas HacTpoika

OnpeaenseTtcs rnobanbHbIMU HACTPOMKaMW, YCTAHOBJIEHHLIMW Ha
CTpaHuue
. 3HayeHne No yMOoTYaHUIo

[a

lMpoBepka ocywecTenaeTcs

HeT

lMpoBepka He ocyLllecTBnsgeTcH

KoHTponb onep. PEMO/PMNC no oTtyeTy Ha
nen.

BkntoyaeT nposepky onepauun PEMNO mn PINC (c kogamu pacyetoB «S0»
n «B0») Ha numuTe TO Npn Nnofgayve oTyeTa Ha UCMOJIHEHWE NepBOK
yactu (ans caenok PEMO) n otyeTa Ha ncnosHeHue (ans caenok PriC)

nobanbHas HacTpolika

OnpepenseTtca rnobanbHbIMM HAaCTPOKaMKM, YCTaHOBEHHbIMM Ha
CTpaHuue
. 3HayeHne No yMon4aHuto

[a

lMpoBepka ocywecTenaeTcs

HeT

[MpoBepka He ocyLllecTBnseTcA

PaccuutbiBaTb NUMUTLI ANS BHEGVID)KEBbIX
3a4BOK

HacTpoiika Bnnset Ha onepauun PEMNO c kogom pacuyetoB SO u PIC
C KogoM pacyetoB B0O. Ecnu cnmcok

COAEPXKMUT 3HAYEHMSA, TO HAaCTpoOMKa BANAET
TONbKO Ha onepauum no knaccam 6ymar, yKasaHHbIM B CNUCKe, WHave
- Ha onepauun Bcex knaccoB PEMNO u PINC ¢ ykaszaHHbIMM KOgaMMn
pacyeTos.
Ecnu BbibpaHo 3HavyeHne «HeT», TO NpoBepKa AOCTAaTOYHOCTM CPEeACTB
Ha numuTe TO Npu Nogaye 3asBOK B YKa3aHHbIX pexumax He
BbINOSIHSAETCS, NpoBepka M 6/I0KMPOBKA JIMMUTOB OCYLLECTB/SIOTCS
TONIbKO Ha nuMmnTax T1, T2 n T.4. PacyeTbl NoO caeske y4ymTbiBalOTCA Ha
numuTtax T1, T2 n T.4. cpa3y nNpu 3aknwoyeHnn caenkn. Ha numnte T0
nposepka, 610KMpoOBKa M CNMcaHue CpeacTs NPOU3BOASATCSA NpuU
nofave oTyeTa No caenke Ans UCMNOJIHEHNS N ee NMOATBEPXAEHUN
OTYETOM CO CTOPOHbI NapTHepa.
Ecnu BbibpaHo 3HauveHne «[a», To Ha Buaax numMmutos T0, T1, T2 n 1.4.
npoBepka 1 610KMpoBKa CPeaCTB MPOU3BOASATCS NpU nNojave 3asiBOK
B YKa3aHHbIX pexumax. PacueTtbl no caenke ana numutos T1, T2 n 1.4.
NpoOn3BOAATCA HEMOCPEACTBEHHO MPU 3aKJIlOUYEHNN CAENKN, a ANS
nvMuta TO - Npm noaTeepXxaeHnn obenmm CTopoHaMm caenku ans
NCMNOSTHEHUS

FnobanbHas HacTpolika

Onpegensetcs rnobanbHbIMM HAaCTPOMKaMM, YCTAHOB/IEHHbIMU Ha
cTpaHuue «Obwure napaMeTpbl» B pasgene
. 3HayeHne No yMos4aHulo

Ha

lMpoBepka ocywecTenaeTcs
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HeT

lMpoBepka He ocyLllecTBnsgeTcH

Knaccbl pacyueta nMMUTOB ANs BHE6VID)K.
3a4BOK

CnunCcoK K1accoB MHCTPYMEHTOB (4Yepe3 3ansTyto), N0 KOTOPbIM
OoCyLLecTBNSETCA NpoBepKa AOCTaTOYHOCTM CpeacTB Npu rnogadye
3as8B80K PEINO un PIC (c kogamu pacyeToB «S*» n «B*»). MNMposepka
OCYLLEeCTBASETCS NPpU BKIOYEHHOM naxke

. Ecnun cnucok knaccos He 3aaaH,
npoBepKa AOCTAaTOYHOCTU CPeACTB BbINOJSIHAETCA N0 BCEM Knaccam

FnobanbHas HacTpolika

Onpenensetcs rnobanbHbIMU HACTPOMKAMWU, YCTAHOBIEHHbLIMU Ha
CTpaHuue

3ajaHHOe 3HayeHue

Mone ang ykasaHusa Cnncka K1acCcoB MHCTPYMEHTOB Yepes 3ansTyto

HeTTUHr pucka Ban. no3uuunit B ckopp.
Mapxe

BkntoueHne HacTporiKM NO3BONSET UCMNOb30BaTb 0CO6YIO NOMUKY
yyeTa BastOTHbIX NO3ULNIA B CKOPPEKTUPOBAHHOM MapxXe, Npu KOTOPOW
PUCK TeKyLlen BaaloTHON NO3MLUMMN KOMIMEHCUPYETCA 3a CYeT yyeTa
3TOro0 pMUcKa B OLEHKe MOTeHUMaNbHOM MO3ULUMK NO UHCTPYMEHTY
3as8BKW C 60MbLWNM AUCKOHTOM.

HacTtpolika npuMeHseTCcs TONbKO A1 KIIMEHTOB C TUNOM KpeauTOBaHUS
«M0 ANCKOHTaM».

[aHHbI anropuTM He crieayeT UCNonb30BaTb AN MHCTPYMEHTOB,
KOTOpbl€ TOPrytoTCs B pasHbIX peXxmnMax TOpros B pa3HbIX BaatoTax.
KoppekTHOCTb pacyeToB npu paboTe € TaKMMU MHCTPYMEHTaMM He
rapaHTupyeTcs.

[JaHHaa HacTpoWKka He noagepXXmBaeTcs AN onepaunin B pexmnmax
TOProB, YKa3aHHbIX B HaCTponke «BecTn AeHexHble No3uumn B
pa3pes3e BaalOT» Ha CTpaHuue

nobanbHas HacTpolika

Onpegensetcs rnobanbHbIMM HAaCTPOKaMuM, YCTAHOB/IEHHbIMU Ha
CTpaHuue
. 3Ha4yeHne No yMon4yaHuio

Hda

HeTTuHr ocywectBnsercs

Het

HeTTuHr He ocyuwecTBnaeTcH

KoaddurumeHT gnsa pacyeta MMHUMaNbHOMN
Mapxu B cxeme M+

KoadduumneHT aong pacyeta MUHUManbHOW Mapxu B cxeme «MO+».
O pacyeTe MMHMManbHOW MapXwu CM. B Kn. 23.
3Ha4yeHue No ymonyaHuw: «0,5»

3anpeT onepauuit Npu oTCyTCTBUK
NMMUTa MO AeHbraM

Mpu3HaK 3anpeTa BbICTaBAEHUS 3a9BKN (B T. Y. 3a9BKM 3aKPbITUSA
no3nunn), 3aTparnBaioLLen BantoTy, N0 KOTOPOM Y KIMEHTa He 3ajdaH
NMUT.

HacTtporika nmeeT 60bWINIA NPUOPUTET, YEM HACTPOMKa

FnobanbHas HacTpolika

OnpegenseTtca rnobanbHOM HAaCTPOMKOM, YCTaHOB/IEHHOM Ha CTpaHuue
«0bwme napameTpbl» Ha BKIagke . 3Ha4deHwne
Nno YMOYaHUIO
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Ja BbicTaBneHne 3asgBKK 3anpeLeHo

HeTt BbicTaBneHne 3asiBK1 paspeLueHo

NHbOPMUPOBATL K/TMEHTOB O HEMOKPLITON YnpaeneHue MHPOPMUPOBAHUEM KIIMEHTOB O MOTEHUMANBHOM
nosuumm HEMOKPbITOM MNO3MLMM

mobanbHasa HacTponka Onpegensetcs rnobanbHbIMM HAaCTPOKaMu, YCTAHOB/IEHHbIMU Ha
CTpaHuue
. 3Ha4yeHne No yMON4YaHuto

[da NHbopMUpoBaHUe KINMEHTOB MPUMEHSAETCS

Het NHbopMUpoBaHMe KINEHTOB HE MPUMEHSAETCA

HacTtpoiikn «lMpuBsi3Ka MHCTPYMEHTOB K BUAaM JIMMUTOB>», «MpuBA3Ka Kiaccos
K BUAaM IMMUTOB>» U «MpuBA3Ka KOAOB pacyeToB K KJjlaccaM U BUAAM JIMMUTOB>»
MMEIOT CrieayoLWmnii NpuopuTeT:

1. WHauBmayanbHast HacTponka «[puBs3ka MHCTPYMEHTOB K BMAAM JIMMUTOB>»
(cM. , ).

2. [nobanbHas HacTpoKka

3. WHamsBmayanbHas HacTporka «lpuBs3Ka KOAOB pacyeToB K KiaccaMm U BUAaM IMMUTOB»
(c™. , ).

4. [nobanbHas HacTpoika

5. WHamBmayanbHas HacTpolika «[puBA3Ka KNaccoB K BUAAM NMMUTOB» (CM.

' )-

6. [nobanbHasa HacTponka
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13.KnueHtbl / Lla6bnoHbl / MO0 kOMUccuum

[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
K.om OnucaHue

Mo KoMMECHM

T apHPHEIF NAaH:

F.omMHECHA 3a caenky [pys.):
Forvcoua sa 1 not sanskd [pyd.
Foruccua za 1 dyrary [pud. |
Koruccua PEMND:

Matkc ofbem saRBKM KaMeHTA:

B BaANOTE | hd
HacTpodika WEaNs! KOMACTHM, A
- - Fasmep koMUCoHM, 5
i [lofasume 1 Yoawms P

n EPEYEHE ENHEHTOE

=+ %

BrioMaTE B WAatnoH KAWEHTDE SO SHAMEHHAMM MSYa:

+ i g

[1

FAHH.: (R [ER:1

[ Wainom

NoAES0BATENEH

KOMWCCHA 33 GOENKY 00 MUH. 00, pyd.

CEAZAHHEIN WatnoH Wkana KOMUCGEUM © NEPECYETOM HE TPaHULE
v
NoNE30BATENEH Tl MU AT, 1 ARALIC LW = LUET AR A RARET S b

PazpeweHia no knaccar  JanpeweHuA no knaccam  PaspewsHua no cyetam  Onepauud PIIC, PEND  Komucoud no kaaccam | 4| ¥

PazpelwénHee 00a TOProsnu Syrark:

7% Dofiaeums

% Yaane

MapameTp HasHaueHue

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 KITMEHTCKOMO
npodwunsa, To 3agaeTcs:

TonbKo YncnoBon naeHTudukatTop wabnoHa.
Jonyctumbli gnanasoH ot 1 ao 65535. 3HaueHune
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HasHaueHue

OOJIXKHO 6bITb YHMKaNbHbIM Cpeamn Bcex WwabnoHoB «I1o
Komuccum». Obs3aTenbHbIN NnapaMeTp.

Ecnu wabnoH He 6yaeT ncnonb3oBaTbCs ANS 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 KJIMEHTOB, pasAesieHHbIX 3ansaTbiMy,

K KOTOPbIM NMPUMEHAETCS AaHHbIM WwabnoH. Ana 3agaHns NycToro Koaa
KNIMEHTa YKaXunte 3HaueHne «<EMPTY>» n BknwounTe naxkm «3asaBKu
6e3 koga knneHTa» n «PaccuntbiBaTh 3asBkM 6e3 Koga KIneHTa» Ha
cTpaHuue «Obwmne napamMeTpbl» Ha BKNagke

Mpwu yctaHoBneHHOM dnaxke «LLabnoH nonb3oBaTtenen» Ha3BaHue
napaMeTpa MeHsieTcs Ha «[llepeyeHb nosb3oBaTtenen B wabnoHe»

W COAEPXWUT CNMCOK NAeHTUMOMKaTOpoB nosib3oBaTenen. O4ANH U TOT Xe
naeHTnduKaTop nonb3oBaTtens MoXeT 6biTb yKa3aH B HECKOJIbKUX
Nosb30BaTebCKNX WabnoHax

BkntoyaTb B WwWabnoH KINEHTOB CO
3Ha4YeHNaAMuM nnaeya

Cnncok 3Ha4vyeHui naeya yepes 3ansATyto, B COOTBETCTBUM C KOTOPbIM
K/IMEHTbl BKAKOYAKTCS B WwWabnoH. 3HayeHne yKasbiBAaeTCA 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 A@aHHOM HacTpoWKe.

MpuopuTteT BbibOpa wabnoHa «lMo KOMUCCUU» CM. B

Mo yMonuyaHuio HacTponka He 3adaHa

LLIabnoH nonb3oBaTenemn

OnpeaennTtb WabnoH, BbibpaHHbIM B CNUCKe , Kak
Nonb30BaTE/IbCKUI, @ HACTPOMKN KOMUCCUM B HEM MCMNONb30BaTb AN
HauYMCNEeHNS KOMUCCUM 3a cAesKK € ronoca. KoMmnccusa npmMeHsieTcs
K ornepauusiM nosib3oBaTenen, NepeyncneHHblX B None

[na HaumMcneHma KOMMUCCUKM C rofloca HY>XHO NPUBA3aTb KIIMEHTCKUI
wabnoH K Nonb3oBaTeNbCKOMY WabnoHy, BbIbpas ero B crnvcke

B wabnoHax ¢ npusHakoM «lLabnoH nonb3oBaTtenen» yu4ymtbiBaOTCA
cnepytowme HacTpPoOrKK:

«[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 MHCTpyMEHTam»;

«BantoTa cnncaHns KOMUCcUm»;

«KoMmucems ot obbema onepauunm»;

«He npoBepsATb Npu OTMYAIOLLENCS BaNtoTe pacyeToB»;
«3anpeT onepaunn Npu HexBaTke CpeacTB Noja
KOMUCCUIO»;

«Pa3pelnTb 3aKpbiTME NO3MLUMKN NPU HEXBATKE CPEeACTB
noA KOMUCCUIO»;

_ «TapudHbln nnaH».

HacTpoliku koMmccum ¢ ronoca B wabsioHe nonb3oBaTtens umetot 6onee
BbICOKWMI NpUopuUTET, YeM 6a30Bble HAaCTPOMKM KOMUCCUU 3a CAENKMU C
rosioca Ha ctpaHuue «O6wme napameTpbl» BKNagka «bpokep»

(cm. ), @ TakxXe HacTpoMKa KOMUCCUM C
rosoca Ha cTpaHuue

CBsI3aHHbIN WabnoH
nosb3oBaTenen

Bbibop wabnoHa nosb3oBaTesien, CBA3aHHOMO C WabsOHOM KIMEHTOB.
Mone goctynHo, ecnu gnaxok «LabnoH nonb3oBaTenen» CHAT

Tun KoMmncecmmn

Bbibop cnocoba ykazaHua koMuccum. OnmcaHme TMNoOB KOMUCCUN CM.

dukcnposaHHas kommceuns (%)

BenuunHa durkcnposaHHOM komuccumn, B %. MNapameTp «Tun KOMUcCUn>»
OOJKEH MMeTb 3HayeHue «dukcmpoBaHHasa kommcena» unm «Max(caen.,
dukc.)»

TapudHbIN nNnaH

Bbibop TapudHOro nnaHa Ansa wkansl KoMmuccun. MNapametp «Tun
KOMUCCUM» AO/KEH UMETb 3HaveHne «llkana kommccum». TapudHble
nnaHbl GOpMUPYIOTCA Ha cTpaHuue «bpokepckas komuccmsa». Ecnum
Apyrue TapudHble nnaHbl He 3a4aHbl, NCNONb3yeTcs TapudHbI NiaH
«lMo ymonuaHuio»

Komuccus 3a caenky (pyb)

BennunHa 6pokepCcKoOn KOMUCCUKN, B3MMAEMOW 3a KaXKaoe UCMOIHEHHOEe
nopy4eHue. MapameTp «Tuna KOMUCCUM>» AOJIXKEH UMETb 3HaUYeHne «3a
caenky», «Max(caen., dukc.)» unn «Max(caen., WTyKy)»

Komuccusa 3a 1 6ymary (py6.)

BennunHa 6pokepckoi KOMUCCUM, B3MMAEMOM 3@ Kaxay eanHuLy
WHCTPYMeHTa B 3agBKe. MNapameTp «Tun KOMUCCUU>» AONXKEH UMETb
3HayeHune «3a bymary» unmn «Max(caen., WwWTyKy)»

Komuccusa 3a 1 not 3aasku (py6.)

BennumHa 6pokepCKOM KOMUCCUKN, B3MMAEMOW 3a KaXkabli 10T B 3asBKe.
MapameTp «TUN KOMUCCUN»> AOSKEH MMETb 3HaYeHne «3a 1oT»

Komucecua PEMO

BenuumHa kommnccnmn no caenkam PEMO B % 3a KaXkabll AeHb CpoKa
PEMO. 3HaueHne Nons He MOXeT 6bITb Hy/IEBbIM, HY/IEBOE 3HAYEeHNE
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6yneTt cOpoLIeHO NpU COXpaHEeHMN pe3yNbTaToB peaakTupoBaHus. Ecnu
3Ha4YeHMe He yKa3aHo, TO KOMUCCUS pacCUmUTbiBAeTCs no rnobanbHbIM
yCTaHoBKaM (CM.
). MapameTp MMeeT MeHbLINI NpUopuUTeT Mo
OTHOLLEHUIO K HAaCTpOMKe KOMUCCUM MO KlaccaM, 3ajaBaeMon Ha
Bknaake «KoMmccum no knaccam».
Ons knaccos PEMNO HacTponka nMmeeTt 6osiee BbICOKUA NPUOPUTET, YEM
ApYyrne HacTpoOMKu KOMUCCUM, 3adaHHble B WwabnoHe. Ecnm dnaxok
BKJIIOUEH, TO B
paMKax HacTpoeK KOMUCCUM, 3afaHHbIX Ha wabnoH, komuccunsa PEMO
MeHee NpMOopUTETHA, YeM HAaCTPOMKN KOMUCCUWN, 3aJaHHble Ha
KOHKpEeTHbIN Knacc. Npu 3ToM cnegyeT yyuuTbiBaTb, YTO:
KOMMUCCUA MOXeT BbITb 3aaHa Ha Kjlacc yepes
BbI6paHHbIN TapudHbIN NiaH;
B Tapn@HOM NjiaHe He cuyMTaeTCcs
HaCTPOWKOWN, 3a4aHHOWN Ha KJlacc, U UMEET MEHbLUUN
npuvopuTeT, yem kommnccusa PEMO

Makc.06beM 3asiBKU KIMEHTa MakcuMManbHbIli pasmep 0AHOWN 3asiBKM K/IMEHTa BHE 3aBUCUMMOCTU OT
KJlacca MHCTPYMEHTOB, BblpaXXeHHbI B BasllOTE pacyeToB

B BankTe BantoTa, B KOTODOVI YKa3blBa€TCA MaKCMMasnbHbIN pa3Mep 3adBKU
KIIMEHTa
UrHopmpoBaTb KOMUCCUN OTK/0YaeT CHATUE KOMUCCUM 3@ CAEJIKU C ronoca Nno JaHHOMY KJIMEHTY

3a CAeNKKU C ronoca

HacTpolika wwKanabl KOMUCCUN HacTpolika wkKanbl kommccun. MapameTp «TUn KOMUCCUU» AOJIKEH
MMETb 3HaueHune «llkana komuccum». O NpaBunax HaCTPOMKM LLKanbI
KOMUCCUMU CM.
BantoTa, B KOTOPOW MHTEPNPETUPYIOTCS 3HAUEHUS CYMMbl, KOMUCCUU
1 obopoTa B AaHHOW HAcTpoMKe, MOXET 6bITb U3MEHEHa ANS 3aAaHHOro
cnucka knaccos (noapobHee cM. )

C cyMmMmbl, pyb. HuxxHAs rpaHnLUa AHEBHOro 060poTa KMeHTa, C KOTOpPOoi HaunHaeTcs
npuUMeHeHne AaHHOM CTaBKM KOMUCCUN

Pazmep BennunHa KOMMCCMOHHOIO BO3HarpaXxaeHus B NMpoLeHTax
KoMucecum,%
MuH. MunHuManbHoe 3Ha4YeHne BpoKepCKO KOMUCCUMK 3a AEHb, B BastoTe
pacyeToB
Makc. MakcnMmanbHoe 3HavyeHne 6poKepCcKON KOMUCCUK 3a AeHb, B BaalOTe
pacyeToB
M. 06. MWHMManbHbIN AHEBHOW 060POT, C KOTOPOIro HauncCAseTcs KOMUCCUS, B

BaNlOTE pacyeToB
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Komucecusa 3a caenky Ao MuH. 06.

dukcupoBaHHas KOMUCCUS 3@ KaXAyto CAENKY, B BasllOTE pacyeTos.
KoMmuccus B3MMaeTcs A0 Tex Nop, noka AHEBHOM 060pOoT He NpeBbICUT
3HayeHust «M. 06.». Mo ymonyaHuio nose nycroe

OKpyrasaTb KOMUCCUIO C YHETOM
obopoTa

BKktOYaeT KOPPEKTHLIA pacdeT KOMUCCUMK B Crly4dasix CAEIOK Manoro
ob6beMa M Npu YaCTUYHOM UCMOSTHEHUWN 3asiBKWU HECKOJIbKUMU CAeNKaMm
MeHbllero obvema.

®na>xoK MMeET TPU COCTOSIHUSA: «BKJIIOYEH» — KOMUCCUA Bpokepa no
LWKasne OKpPYrnseTcs Ha CyMMapHbIN TOProBbll 06bEM KITMEHTCKMX
onepaunit 3a AeHb, «BbIK/IOYEH» — HE NMPUMEHSIeTCS, (hJ1aXXOK Ha CEpoM
doHe - ncnonblyetcs rnobanbHasa HacTpolika. MNogpobHee CM. MyHKT

LLlkana KOMUCCHUM C NEPECUYETOM
Ha rpaHuue

BkntoyaeT nepepacyeT 3HaYeHUs KOMUCCUW NMpU Nepexoae rpaHuLbl
MeXAy pas/INyHbIMU MPOLIEHTHbLIMU CTaBkaMu. NapameTp «Tun
KOMUCCUN>» OOJIXKEH MMEeTb 3Ha4veHue «Llkana komuccmm». dnaxok
MMeeT TPU COCTOSIHUSA: «BKJIIOUEH» — MepecyeT Ha rpaHuue
NPUMEHSIETCS, «BbIK/IIOYEH» — HE MPUMEHSETCS, 3aKpalleHHbIli KBagpaT
- Mcnosnb3yeTcs rnobanbHasa HacTpolika. NoapobHee o nepecyeTe CM.
MNYHKT

Bknaaka «Pa3spelweHus no Kjaaccam», CM.

PaspelueHHble ans TOprosau
6ymaru

HacTtpotika cnicka 6ymar, paspeleHHbIX KINMeHTY AN COBepLUeHUs
TOproBbiX onepauuin. Ecnu kakon-nmbo knacc BKAOYEH B CMNCOK
«Knacc», To ans Hero 6yaeT AeCcTBOBaTb OrpaHMYEHNE Ha CNMCOK
WHCTPYMEHTOB, pa3peLleHHbIX A1 TOProeam

Knacc HanmeHoBaHWe Knacca, B KOTOPOM AeNCTBYET OorpaHmyeHue. HosbIn
knacc gobasnsieTcs HaxaTueMm KHomnku «[ob6asuTb» 1 BbI6OpOM
HanMeHOoBaHMs U3 cnucka

Cnncok Cnuncok naeHTndnKaTopos paspelleHHblix bymar, yepes 3anaTyto.

MHCTPYMEHTOB Ons obo3HaueHns Bcex 6ymar knacca ykaxute <ALL>. Tak xe

BO3MOXHO MCMNOJIb30BaTb NpedurKC A5 MHCTPYMEHTOB, HanpuMep,
MOXXHO pa3pewunTb Bce byMarn, HaumHawouwmecs Ha A*

Bknaaka «3anpeweHuns no Knaccam», CM.

3anpeLlueHHble AN TOProBau
6ymarm

HacTtpotika cnucka 6ymar, 3anpeLleHHbIX KITMeHTY AN coBepLlueHuns
TOproBbiX onepaunin. Ecnn kakon-nmbo knacc BKOYEH B CANCOK
«Knacc», To gns Hero 6yaeTt AeCTBOBaTb OrpaHMYEHNE Ha CNMCOK
WHCTPYMEHTOB, 3anpeLleHHbIX A1 Toprosaun. MNpaBuna HacTpoOnku Te
e, UYTO 1 ANs BKNagKu «PaspelleHuns no knaccam»

3aﬂpeI.IJ,GHMﬂ Ha OTKpbITHUE nosnumm

Knacc HanmeHoBaHMe Knacca, Mo KOTOPOMY 3arpeLiaeTcs OTKPbITUE HOBbIX
no3nuUMin, a TakXXe HapawmneaHme (Mo MOAY/0) paHee OTKPbITbIX
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nosunumin. Hoebll knacc gobaBnsieTcs HaxaTUeM KHomku «[obaBuUTb»
1 BbIGOPOM BCEX K1AacCcoB WM HauMeHOoBaHWsa U3 cnucka. Ecnm knacc
BKJIIOYEH B CMMCOK, TO NO YKa3aHHbIM B HEM MHCTpyMeHTaM byaet
BO3MOXXHO TOJIbKO 3aKpbITWE MO3ULMN.

Onsa nonb3oBaTenen ¢ BKAKYEHHON HAaCTPONKON «MrHOpUpoBaTb
OTCYTCTBME MO3MLUMIN>» B NMpaBax Mo Knaccy HacTponka UrHopupyeTcs.
JelicTBne HacTponkun «3anpeLeHns Ha OTKpbITMe No3numn>»
pacrnpoCTpaHAETCs TONIbKO Ha MHCTPYMEHTbI, TOProBfs KOTOPbIMWU He
3anpetleHa ApyrMMum HacTpomkKamu

Cnuncok
WHCTPYMEHTOB

Cnncok KoAoB MHCTPYMEHTOB yKa3aHHOro knacca. ns obosHadyeHus
BCEX MHCTPYMEHTOB Klacca yKaXXmTe B KadecTBe KoAa MHCTPYMeHTa
<ALL>. Takxxe BO3MOXXHO MCNOJSb30BaTb NpeduKc Koaa NHCTPyMeHTa.
Hanpumep, MOXHO 3anpeTuTb BCE WHCTPYMEHTbI, HaunHawwmecsa Ha RI*

Bknaagka «PaspelleHunsa rno cyetam»

PaspelweHHble ansa Toproenm
6ymarn (no cuetam)

HacTtpotika cnucka 6ymar, paspeleHHbIX KIMeHTY AN COBEpLUEHUS
TOProBbIX onepauMn No ykaszaHHOMY cyeTy. Ecnun kakon-nubo cuet
BKJIOYEH B CNUCOK «CyeT», To ANns Hero byaeT AelicTBoBaTb
OrpaHuyeHue Ha CINCOK MHCTPYMEHTOB, pa3peLleHHbIX ANs TOProBu.
Korpa TOproBebii CHET onepauumn ya0BAeTBOpsSeT HECKOIbKUMM CTPOKaM
BHYTPM HacTpoOMKK, TO onepauns paspellaeTcs, ecan XoTsa 6bl B 04HOM
U3 3TUX CTPOK yKa3aH KoA MHCTpyMeHTa / npeduKkc Koga MHCTPYMeHTa
onepaumu

ToproBblili cyeT

Kog ToproBoro cuyeta, B OTHOLIEHNN KOTOPOIro AeNCTBYET OrpaHuyeHume.
HoBbIn cueT gobaBnsieTca HaxaTneMm KHomnku «[obaBuTb» 1 BBOAOM
0603HaueHns cyeTa B OTKPbIBLIEMCS OKHe. [JonyCcKaeTcsi yKa3aHue
TOProBbIX CYETOB MO NpeduKCy, HanNnpuMep, MOXHO pa3peLlnTb BCe
TOproBble cyeTa, HauMHatowmecs Ha L02, ykasaB B HacTponke LO2*

Cnuncok
WHCTPYMEHTOB

Cnncok naeHTndnKaTopos paspelleHHblix bymar, yepes 3anaTyio.
JonyckaeTcs yKkaszaHne MHCTPYMEHTOB Mo npeduKkcy, HanpmMMmep, MOXHO
pa3peLlwmnTb BCe MHCTPYMEHTLI, HaunHatwmecs Ha RI, ykasas

B HacTpouke RI*

Bknaaka «Onepauuun PNC, PEMO», npnopuTeT MCNOb30BaHUS HAaCTPOEK CM. B

OrpaHundeHune onepauun PMNC, PEMO no koay pacyeTta

Pa3pelwéHHble Koabl pacyéToB

HacTpolika cnmcka KoAOB pacyeToB, pa3pelueHHblxX Ansa onepaunii PIIC,
PENO

Bce koabl pacyétoB Pa3spelueHbl BCe KOoabl pacyeToB (HET OrpaHnyeHni)

Mo cnucky Pa3pelueHbl Koabl pacyeToB, NepedncrieHHble B CNMCKe Yepes 3ansTylo.
Mcnonb3oBaHue npeduKkca Koja pacyeToB He A0nycKaeTcs
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3anpelwéHHble Koabl pacyéToB

HacTpolika crnmcka KoAoB pacyeToB, 3anpelleHHblX ana onepauuit PTIC
n PEIMO. MNpaBunna HacTpoOMKKN Te Xe, YTO U AN paspeLlleHHbIX KO4OB

OrpaHudeHune onepauunn PINC, PEMO no koay KOHTpareHTa

Pa3pelleHHble KOHTpareHTbl

HacTpolika cnucka KOHTpareHToB, C KOTOPbIMWU pa3peLleHo nposeaeHune
onepauuin PINC n PENO

Bce KoHTpareHTbl

Pa3spewleHbl Bce KOHTpareHTbl (HET OrpaHUYeHmnin)

Mo cnucky

Pa3pelueHbl KOHTpaAreHTbl, NepevYncneHHble B CMUCKe Yyepes 3anaTylo.
YKa3zaHue nped)MKca KOHTpareHTa He A0NnyCKaeTcs

3anpeléHHble KOHTpareHTbl

HacTpolika cnmcka KOHTpareHToB, C KOTOPbIMW 3anpeLeHo NpoBeaeHme
onepauuin PMC n PEMO. MNpaBuna HacTporKn Te Xe, 4YTo 1 ANs
paspeLleHHbIX KOHTpareHToB

Bknagka «Komuccmm no knaccam»

Komuceunsa no knaccam
N UHCTPYMEHTAM

HacTporika TMMOB KOMUCCUWN AN OTAENbHbIX K1accoB W rpymnn
MHCTPYMEHTOB. HacTpoinku kommccum ans knaccos PEMO Ha aaHHOM
BKagke nmetoT 6osiee BbICOKMN NPUOPUTET MO CPaBHEHULO C
HacTporkon «Komuccusa PEMO».

MpuoputeT BbIGOpa CTaBKM KOMUCCUM CM.

Knacc/I'pynna

Koga 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), Bbeibepute Ko4 knacca / rpynnbl U HAXMUTE
KHOMKY «OK>».

Komuceunsa Ha knacc / rpynny umeet 6onee BbICOKMIA NPUOPUTET MO
CpaBHEHWIO C APYrMMUK HAaCcTporKaMum pacyeta kommccmn 6pokepa no
wabnony

Tun KoMmnccumn

Bbibop crnocoba ykazaHus komuccum. OnmcaHme TMNoB KOMUCCUU
CM. B

BenuunHa

BenununHa 6pokepckon kommccmn. na kommcemin Tuna «Max» -
BenmMunHa 6pokepckon KoMmccmu 3a caenky. EanHnubl namepenus
3aBUCAT OT BbIGpaAHHOro TMNa KoOMMcCum

Bennunna 2

Ons Tmna komucenm «Max(caen., dukc.)» — dukcmpoBaHHas BeMYNHaA
6poKepcKo KOMUCCUM B NMpPOLEHTAX;

Ons Tvna komuccum «Max(caen., WTyKy)» — BenmndnHa 6pokepckoin
KOMWCCUM 3a €AMHULYY MHCTPYMEHTA B BasllOTE pacyeToB

BantoTa cnucaHma KoMuccmm

HacTpolika cnucka KoA40B BasntoT, B KOTOPbIX MPON3BOAATCS NpOBEpKa U
6710kMpoBKa Mo 3asBKe, a Takxe pa3boKMpoBKa N CNMcaHue no
caenke.
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Ncnonb3yeTcs AN CXEM KpeAUTOBaHUSA K/IMEHTOB «MO AUCKOHTaM»,
«M+» 1 «no nnevy».

HacTpolika umeeT MeHbLUIMN NPMOPUTET, YeM HacTponkn «MrHopupoBaTb
OTCYTCTBME MO3MLUMA>»> B NMpaBax Mo Kjaccy onepaunun (Npym OTCyTCTBUM
no3numn) u

HacTpolika, 3agaHHas B wabnoHe, nepeonpeaensieT HacCTPONKY,
3agaHHyto rnobanbHo ( ), TONbKO Ans
KOHKPETHOro Tnna KoMnucecnm — «CymmapHasa», «TC» nnm «bpokepckasa»

BantoTa

Koa BantoTbl, B KoTopon cepeep QUIK cnncbiBaeT KOMUCCULO.
O HeponyCTUMbIX 3HAYEHUSAX CM. B

Tunn KoMuccmm

Tun KoMMccuMn. Bo3MOXHbIE 3HAYEHUS:
«CyMMapHasa» — kommnccmnsa 6pokepa n TOproBon CUCTEMbI;
«TC» — KOMUCCUSA TOPrOBOMN CUCTEMBI;
«Bbpokepckasa» - komuccusa 6pokepa.
[Ons 4aHHbIX TUNOB KOMUCCUIA MOTYT 6bITb yKa3aHbl knaccbl GOHAOBOIO
(akumu, obnmnraumm) v BastOTHOIO PbIHKOB (HacTpolika «Bectun
LeHeXHble No3uumMn B paspese BantoT»). [na CpoyHoro
pbIHKA UCNOMb3YEeTCS TOIbKO TUM KOMUCCUMKN «CyMMapHas».
O HeponyCTUMbIX 3HAYEHUSAX CM. B

Cnuncok knaccos
v rpynn
WHCTPYMEHTOB

CrnMCoK KTaccoB M rpynn MHCTPYMEHTOB Yepes 3ansTyio, ANs KOTOpbIX
yKasaH Koj BantoTbl KoMUCCUM. [py onpeneneHnmn BanoTbl CMCaHUS
KOMUCCUM rpynna umeeT 6osiee BbICOKMIA NPUOPUTET, YeM knacc. O
HEeZoMNyCTUMbIX 3HAYEHUSIX CM. B

He npoB. npu oTA. Ban. pacyeTos

He npoBepsATb AOCTAaTOYHOCTbL CPeACTB NOA KOMUCCUIO, eC/TN BanoTa
CnncaHna KOMUCCUUN OTJIMHAETCA OT BaJ1lOTbl paCyeToB

3anp. onep. Npu HexB. cpea. noa
KOM,

3anpeT onepauui Npu HexBaTKe CPeACTB No4 KOMUCCUIO B Cllyyae
OT/INYUNA BANKOTbl CMIMCAaHUA KOMUCCUKN OT BasoTbl pacyeToB

no onepauuun. MNpn BKIKOYEHHOW HACTPOMKeE 3anpeLleHbl BCe onepauum
(B TOM uncne 3akpbiTUE NO3ULMIA) MO KNaccaM, NepeyYncieHHbIM

B CncKe, ecnn o6beM KOMUCCUMM NpPEBbLIWAET AOCTYMHbIA OCTAaTOK

B YKa3aHHOM BaoTe CNCaHusa KoMnuccuu. MNMpu 3akpbiTum no3vuni
A0CTaToOYHOCTb 06beMa Noa KOMUCCUIO MPOBeEPSETCS TOSIbKO

Ha NJaHOBOM BMAE NMMMKTA MO YKa3aHHOM BasntoTe.

Mo yMonyaHuio HacTporiKa BbIK/OYEHA

Pa3p. 3aK. No3. Npu HexB. cp. noj
KOM.

PaspelwnTb 3aKpbiTUE NO3NLMIA NPU HEXBATKE CPeACTB NOA KOMUCCUIO.
Mpy BKAOYEHHONM HACTPOMKe pa3peLleHbl onepaummn 3aKpbiTua NO3ULKIA
npwv HexBaTKe CpeACTB Noj KOMUCCUMIO. HacTpoika nmeeT cMbIiCn nNpu
BKJIIOYEHHOW HacTpolike «3anp. onep. Npu HexB. Cpea. No4 KOM.».

Mo ymMonyaHuio HacTpolKa BbIKIKOYEHA
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Knaccel 6e3 yyeta kommccum TC

Knacchel, onsa KOTOpbIX HE NPUMEHSAETCS KOMUCCUS TOProBOM CUCTEMBI.
MapameTp nMeeT 6osiee BbICOKMIA NPUOPUTET, YEM NapaMeTp
«Mcnonb3oBaTb kKoMuccuto TC». Mo ymonyaHuio He 3aaaH

Bce knacchbl Komucecus Toproeor cMcTeMbl He MPpUMEHSETCS AN BCeX Kaccos. MNpu
Bbl6Ope 3TOro BapnaHTa B CNUCKE NOSBUTCH 3HayeHne <ALL>
Mo cnucky Cnncok KoAoB KaccoB, AN KOTOPbIX HE MPUMEHAETCS KOMUCCUSA

TOProBOW CUCTEMBI.

Knacc nobaenserca HaxaTMeM KHOMKK «[Jo6aBUTb» N BbIGOPOM €ro 13
cnuncka. YTobbl yaanuTb Kacc U3 Crmcka, BblbepuTe ero U HaxmuTe
KHOMKY «YAanntb»

Bknaaka «KoMuccusa ot o6beMa onepaummn>». O6 0co6eHHOCTAX 3a4aHns HAacCTPOeK CM.

B

Knaccol/Tpynnbl

Cnuncok Knaccos/rpynn yepes 3ansaTyro, 4719 KOTOPbIX A4ENCTBYIOT
CTaBKM KOMUCCUM.

HacTpolika npuMeHsieTca Ansa onepaumii Ha GOHAOBOM pbiHKE (akKuuu,
obnuraumn), Ha aeHexHoM pbiHke (PEMO) 1 Ha CpOYHOM pbIHKE
(nepuBaTuMBbI).

HacTtpotika nmeet 6osee BbICOKUIA NPUOPUTET MO CPABHEHUIO

c rnobanbHO HacTpoMKomn

Ha cTpaHuue «bpokepckast Kommccmsa», Bkiaaka «CraBkm».
HacTpolika nmeeT camblil BbICOKUIA NMPUOPUTET Cpeamn BCEX HACTPOeK
KOoMUCcum 6pokepa, 3a4aHHbIX Ha KOA4 KNueHTa B wabnoHe

Ob6bem

HWmxHAA rpaHuua ob6bema nopyyeHus, K KOTOpON NpuMeHseTcs AaHHas
CTaBKa KOMUCCUM, B . Ecnm HacTpolika
«BantoTa napaMeTpoB KOMUCCUM» ANS KSlacca He 3ajaHa, To 3HavyeHue
obbeMa MHTepnpeTupyeTcs B pybnsax.

Ons onepaumnin PEMNO KoMuUccmnsa paccumTbiBaeTcs Ncxoas us obbema
nepBoM 4acTn onepauunm

HanpasneHve

HanpasneHue onepauun. Ans onepauun PEMO 3apaetcs HanpaBneHune
rnepBon 4yacTu. Bo3MOXHbIe 3HAYEHUS:
«lMokynka»;
«lMpoaaxa»;
«He 3apgaHO» — KOMUCCUSA MPUMEHSETCS K onepaunam
noboro HanpasneHns

Tun KoMmncecmmn

Bbibop cnocoba ykazaHnsa KoMMCcCUMnU. Bo3MOXHbIe 3HaYeHns:
«% oT ob6bemMa» — NpouUeHT OT o6beMa NopyyveHuns;
«Max (%; 3a nopy4deHue)» — ucnonblyetcsa 6onbluee
3Ha4yeHne U3 CyMMbl KOMUCCUWN, BbIYUCIIEHHOM KakK
NpoLEHT OT 06beMa, N CyMMbl 32 NOPYyYEHUE;
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«Min (%; 3a nopyyeHune)» — UCMOJSIb3YETCA MeHbLUee
3HayeHne N3 CyMMbl KOMUCCUN, BbIYUCIIEHHON KakK
NpoLeHT oT o6beMa, U CyMMbI 3a NopyveHune

% oT o6bemMa

CYMMa KOMUCCUN BbIYUCNAETCA KaK NMPOUEHT OT obbema nopy4dyeHud

3a nopy4eHune

MakcuManbHas Uav MUHUManbHas (B 3aBUCMMOCTM OT TUMa KOMUCCUN)
CyMMa KoMucCcumM 6poKepa Mo BCEM CAESKaM B paMKax 04HOro
nopy4JeHus

Bknaagka «BbiBog cpencrTs»

Knacchbl BbiBOAa CpeacTs

Cnuncok Kflaccos, onepauum rno KOTOpbiM HE NPUBOANAT K YBEIMYEHUIO
TEKYLLMX OCTaTKOB CPeACTB K/IMeHTa no AeHbram (Npu npogaxe) v no
MHCTpyMeHTaM (npu nokyrnke). Hactpoika nMeet 60osiee BbICOKUI
NpUoOpUTET MO CPaBHEHMUIO C aHaSIOMMYHON HAaCTPOMKOM Ha CTpaHuue
«Knaccobr»

Knacchl BbIBOAA AEHEXHbIX
cpeacTs

Cnucok Knaccos, onepaumm no KOTOpbIM He NPUBOASAT K YBENMUYEHMUIO
TeKyLMX OCTaTKOB CPeACTB K/IMEHTa Nno AeHbram (Npu npogaxe), HO
npyv NOKYyMNKe 3a4nC/ieHNe MHCTPYMEHTOB Ha CYET NPOM3BOAMUTCS.
HacTpolika nMeet 6osee BbICOKUI MPUOPUTET MO CPABHEHUIO C
aHanornyHom HacTporkon Ha cTpaHuue «Knaccbi»

Bknaaka «CneumanbHble Knaccbl»

Knaccel 6e3 pacyéta n KOHTpons
TMMUTOB

Cnncok KacCoB MHCTPYMEHTOB, MO KOTOPbIM He BbIMOHAKTCS
NpoBEpPKN AOCTAaTOYHOCTM CPEACTB AN UCMOMHEHMUS 3as8iBOK K/IMEHTOB.
[N ykasaHHbIX KNaccoB HacTPonkn «OrpaHMYeHNst Mo Knaccam
WHCTPYMEHTOB» U «OrpaHNYeHns Mo MHCTPYMEHTaM», 3aAaHHble Ha
CTpaHuue , UITHOpUpYIOTCS.
Cnuncok, yKasaHHbIA B l@aHHO HAaCcTpolKe, AONOJHAET rnobanbHbIn
CMNCOK Ha cTpaHuue «Knaccbi»

Knaccbl ¢ npoBepkow
perncTpaumMoHHOro Homepa
6ymarn (CFI koaa)

Cnucok knaccos 6ymar, no KOTOpPbIM OCYLLECTBASETCSA NpoBepka
ponyctumoctu CFI koga. HacTpoiika nMmeet 6onee BbICOKUI NMpuoputeT
NO CpaBHEHMIO C aHASIOMMYHON HACTPOMKOWM Ha cTpaHuue «Knaccbl».
HacTpolika He yunTbiBaeTCca Ana onepaunii 3aKpbiTUs NO3ULNI

Knaccel 6e3 610kMpoBKN cpeacTs
noa 3asiBKu

Cnuncok knaccos 6ymar, npyv TOpro.se KOTOpbIMM 6yAyT NpUMEHEHbI
ocobble npasuna:

npu nogadye 3asBKWM OCYLLECTBNSETCA TObKO NpOBEpPKa
COOTBETCTBUS NMapaMeTpoB 3as8BKM OrpaHNYeHnam (Ha
ueHy, obbem un T.4.), NpOBEpKa NMoKynaTesibHOM
CNOCOBHOCTU K/IMEHTa He NPOM3BOAMUTCS;

He 6/10KMpYIOTCS CpeacTBa NnoAa 3asiBKy;

npu perncTpauum cAenku nponssoamTtcs 6e3ycnosHoe
HauncneHne/cnucaHme CpeacTs.
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Cnuncok, ykKasaHHbIli B AaHHOW HACTpoWMKe, AOMNOJIHAET rnobanbHbli
CMNMCOK Ha CcTpaHuue «Knaccbi»

Knaccbl ¢ KOHTponeM
MWHUMANbHOIO KOJINYEeCTBa B
3aaBKax

KOHTpO/Ab MMHUMaNbLHO AOMYCTUMOro KOJIMYECTBa JIOTOB B 3asBKe Ha
WHCTPYMeHT. HacTpolika nmeet 6osee BbICOKMN MPUOPUTET MO

CpaBHEHWIO C aHaNOMMYHOM HACTPOMKON Ha CTpaHuue . Mpwn
npoBepKe UrHOpUpYyeTca onuusa «PaccunTbiBaTh NO3ULMK B IOTax» B

Cnuncok knaccos

Cnucok knaccoB 6yMmar, 451 KOTOpbIX 3a4aeTCd MUHUMAJIbHO
AONyCTUMOE Konn4yecTBo NoToB LB B 3ad9BKe K/IUEHT

Konunyectso

MWHMManbHOEe KOIMYECTBO JIOTOB B 3asiBKe. 3asiBKa C KOJIMYECTBOM
JI0TOB, MeHblle 3a4aHHOro, OTBEPraeTCcs Npu NpoBepKe NOoKynaTesibHON
CrnocobHoCTH.

Ecnn ana knacca He ykasaHo 3HauyeHue B nose «Konunuectso», To
MCMNoNb3yeTcs 3HaYyeHne napameTpa «MUHUMaNbHOE KOM-BO» U3
Tabnuubl TEKYLMX TOProB MHCTPYMEHTA 3as8BKN. Ecnu 3HaveHue B
Tabnuue TekyLwmMx TOPros He yAanocb HaNTK, 3asiBKa OTBEpraeTcs

C AMarHoCTMKon «HeBepHO yka3aHo KONMYECTBO»

Knaccbl ¢ KOHTponeM
MUWHUMaNbHOro obbema B 3asiBKax

KOHTpO/Ib MUHMMaNbHO AOMYCTMMOro 06beMa 3asBKu Mo 3a4aHHOMY
K/laccy MHCTPYMeHTOB. HacTpolika nmeeT 6osiee BbICOKUIA MPUOPUTET MO
CPaBHEHWIO C aHaNOrMYHOIM HaCTPOKOM Ha CTpaHuue «Knaccbi»

Knacc Cnucok knaccos bymar, A5t KOTOpbIX 3a4aeTcsl MUHUMaNbHO
AOMyCTUMbI 06beM 3a8BKU

O61LEM MunHUManbHbIN 06bEM OAHOM 3asiBKW K/IMEHTA, BblpaXK€HHbIN B BaJjlOTe
pacyeToB. 3asBKN C 06bEMOM, MeHbLUe 3aaHHOI0, OTBEPralTCs Npu
npoBepKe NoKynaTesibHOM CNoCobHOCTH

BantoTa BantoTa, B KOTOPOW 3a4aeTcsl orpaHMyYeHMe MMHUMaNbHOro obbemMa B

3adBKax.

3HayeHne AOoNYyCTMMOro o6beMa 3asiBKM pacCYMTbIBAETCA B 3a4aHHOM
BastoTe, N, eCNun BasitloTa pacyeToB OT/IMYAETCS OT 3af4aHHOM,
OrpaHWYyeHMe NnepecuynTbiBaEeTCS COMMAacHO KPOCC-KypCy.

Ecnun BantoTa He 3aAaHa, TO 3Ha4YeHMe OrpaHMYEeHnss PacCUMTLIBAETCS B
BasItoTE pacyeToB 6e3 KOHBepTaummn

Mo3nuunn B paspese BanoT

Cnuncok KIaccoB, B KOTOPbIX TOPrylTCSA BantoTHbIe napebl. Mo
WHCTPYMEHTAM M3 3TUX KJTaCCOB He yCTaHaB/IMBAKOTCS U He BeAYTCSH
numMuTel No 6ymaram. Mpu perncrpaunm caenok C BastOTHbIMK NapaMu B
QUIK MeHSAITCA TONbKO AEHEXHbIE MO3ULMK MO COOTBETCTBYIOLLUM
BantoTaM.

HacTpoiika nmeet 60siee BbICOKUI MPUOPUTET MO CPABHEHUIO C
rnobanbHOM HAaCTPOMKON «BecTn AeHeXHble No3MuMn B pa3pese BasoT»
Ha cTpaHuue
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MpY MCNONb30BAHUN CXEMbI KPEAUTOBAHUSI KIIMEHTOB «MO AUCKOHTaM»
unn «<MA+» ans KoppekTHoW paboTbl PyHKLUMOHANa BEAEHUS AEHEXHbIX
no3uumnii B paspese BaatoT TakKe HeobXxoAnMO yKasaTb 3HaYeHUS
AVCKOHTOB Ha MCMoJib3yeMble BatoTbl B HAcTporikax Bnaa «Cnmcok
AWCKOHTOB Nno 6yMaram». cnonb3yeMble BantoTbl AO/KHbI 6bIThb
obbeAnHeHbl B paMKkax HacTpolku «[lon. Tern pacyetos» /
«[JononHUTENbHbIE BaNtOTbI»

Knacchbl, B KOTOpbIX 3anpelieHo  ChMCcOoK K1acCoB MHCTPYMEHTOB, MO KOTOPbIM 3aMnpeLLeHo BbiCTaBeHne

BbICTaBfIEHME CTOM-3aABOK CTon-3asBOK. HacTpolika NpoBepsaeTca Takxe A5 Nnosib3oBaTesnei C
BK/IIOYEHHOW onumei «MrHopupoBaTb OTCYTCTBME MO3ULMI» B NpaBax
no Kjaccy onepauuu

Bknagka «OrpaHuMyeHme LEeH 3asiBOK»
LWabnoH nHamBuayanbHbIX HACTPOEK OFpaHUYEHUI LEeH 3as9BOK, UCMOAb3YOWMX JIM60 HE UCNOMb3YHLWNX
KpeauTHble pecypcbl. HacTpokn MoryT 6biTb 3afaHbl MHAMBUAYANbHO Ha KnMeHTa (CM.

), No npedunKcy KINeHTCKoro koaa nmbo B Buae wabnoHa. Habop napamMeTpoB 1 MX
Ha3HayeHue aHanornyHobl rnobanbHbIM HaCTpoKkaM, ONMCaAHHbLIM B

Bknagka «[1.0.: OrpaHuyeHue LueH 3asBOK»

HacTpoika AONONHUTENbHbBIX OrpaHNYEHUN LEH 3asiBOK. Habop napaMeTpoB U UX Ha3Ha4YeHMe aHanornYHbI
rnobanbHbIM HAaCTpolikaM, ONMCaHHbIM B

Onucanne npuHumna paboTbl AONONHUTENbHbBIX OFPAHUYEHNI CM. B

Bknagka «MynbTuBasn. AeH. No3vumna»
LWabnoH nHamBuayanbHbiX HACTPOEK MYNbTUBAIOTHOM AEHEXHOM NMO3ULIUN.
HacTpoitkn B wabnoHe nmetoT 6onee BbICOKUA NPUOPUTET OTHOCUTENBHO rNobanbHbIX HacTpoek. Habop
napamMeTpoB M UX Ha3HauyeHue aHanornyHbl rnobanbHbIM HAaCTPOMKaM, OMUCaHHbIM B
. OnucaHune Tabnuubl «[ONOSHUTENbHbLIE BaNOTbI» NPUBEAEHO B

Bknagka «Komuccus no 6a3. aktuey»

WabnoH nHameuayanbHbiX HACTPOEK BESTIMUYNHBI KOMUCCUM MO caenkam ¢ pbtovyepcamm Ha CpOYHOM pbIHKE
MB pn8 nepevYncneHHbIX KIMeHTOB. 3a4aeTcs Ans Kaxaoro 6a30BOro aktnea OTAEeNbHO B BaslOTE pacyeToB
3a KOHTpaKT.
Ecnn BkatoueH draxok , TO N0 CKanbNepCcKnM caenkam
(coenkam, NpuBOASALLMM K OTKPbITUIO M 3aKPbITUIO MO3MLUMN B TedeHMe O4HOIro TOProBOro AHA) KOMMUCCUS
B3MMAETCS TONIbKO 3a CAEJNIKY, OTKPbIBAKOLLYIO MO3ULMIO.
HacTtpoiika vMeeT npmnopuTeT Haa rnobanbHOM HAaCTPOMKOM, OMMCAHHOM B

(pa3gen «06wure napamMeTpbl» / «HacTpoMKnN KOMUMCCUOHHOIO
BO3HarpaxaeHus rno pexumam Topros» / «o 6a3. akTuBy»)

Bknapka «3anp. PMNC, PENO no knaccam», npnoputeT, 0CO6EHHOCTM U NPUMEPbI MCMO/Ib30BaHUSA HACTpPOeEK
CM. B

3anpeLleHHbIe KOHTpareHThbl U HacTpolika cnmcka KOHTpareHToB U KOAOB pacyeToB, C KOTOPbIMU
koAbl pacyetos PEMNO/PIIC B 3anpelleHo nposeaeHune onepaumin PMC n PEMNO B BbibpaHHbIX Knaccax
pa3pese Knaccos C Y4YeTOM HanpasJieHUs CAENKN 1 cpoka caenku PEMO
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Knaccsbl

Tun KNaccoB MM Kacc, B KOTOPOM AeNCTBYET orpaHuyeHume. HoBbin
T1n knaccoe (Unm knacc) agobasnsieTcs HaxaTueM KHomnku «[1obaBuTb>»
1 BbI6OPOM HaMMEHOBaHMS M3 CAUCKa:

«Bce knaccbl PEIMNO»;

«Bce knacchbl PMC»;

«Bce knaccol PEMNO c LUK»;

«Bce knaccol PIC c UK»;

«Bbl6b0Op Knacca n3 cnmcka» — BbIbOp HaMMeHoBaHUS
Knacca 13 Cnmcka AOCTYMHbIX.

OrpaHun4yeHuns, 3agaHHble Ha TUM KIAcCOB M Ha OTAEeNbHbIN KNacc,
MMELOT OAMHAKOBbIV MPUOpUTET.

MapameTp ob6s3aTeneH Ans 3anosHeHus

Koabl pacyéTtoB

Crnuncok KoaoB pacyeToB vepes 3anaTyto. [NapameTp HeobsA3aTeneH ansa

3anosIHeHuns
KoHTpareHThl HacTpolika cnmcka KOHTpareHToB, C KOTOPbIMK 3anpeLleHo npoBeaeHune
onepauuin PMC n PEMNO
Bce KOHTpareHTbl 3anpeleHbl BCe KOHTpareHThbl
Mo cnucky 3anpeleHbl KOHTpareHTbl, MepeyncieHHble B CNMCKe Yyepes 3ansTyto
HanpaBneHune HanpasneHue caenkn (ans PEMO - HanpaBneHne nepBoi YacTu

caenkun). NapameTp HeobsA3aTeneH As5 3anoaHeHns. Bo3MoxHble
3Ha4YeHus:

«He 3apaHo»;

«lMokynka»;

«lMpogaxa»

Makc. cpok PEMNO

MakcumanbHbIl cpok caenku PEMO (ecnun cpok caenku 6onblue
yKasaHHOro, onepaumus 3anpeweHa). lNone HegocTynHo ans
penaKkTMpOBaHUS, eCin CNUCOK KaccoB NMyCT, U ANs TUMOB KJ1acCoB
«Bce knacchbl PMC» nnu «Bce knaccel PMC ¢ UK»

Bknagka «Pasp. PIC, PEMNO no knaccam», NpMopuTeT, 0CO6EHHOCTM U NMpUMEpPbl NCMONb30BaHNSA HAaCTPOEK

CM. B

Pa3spelweHHble KOHTpareHTbl n
koabl pacyetos PEMO/PIC B
pa3spese KsaccoB

HacTpoiika cnmMcka KOHTpPaAreHToB U KOAOB pacyeToB, C KOTOPbIMMU
pa3peweHo nposegeHue onepauun PIMC n PEMO B BbibpaHHbIX Knaccax
C YYEeTOM HanpaBneHus caenkum u cpoka caenku PEMO

Knaccbl Tun KNaccoB MM KNacc, B KOTOPOM AENCTBYET OrpaHnyeHune. Hosbin
TMN KnaccoB (MAm knacc) aobasnseTcsa HaxaTnem KHonku «JobaBuTb»
n BblIBOPOM HaMMEHOBaHUSA M3 Crmcka:
_ «Bce knaccbl PEMO»;
_ «Bce knaccobl PIC»;
_ «Bce knaccol PEMNO ¢ LUK»;
_ «Bce knaccsbl PIC c UK»;
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MapameTp

HasHaueHue

«Bbl6op knacca u3 cnnucka» — BblIbop HAaMMEHOBaHUS
KnaccCa U3 CnmckKa AOCTYMHbIX.
OrpaHuyeHus, 3agaHHble Ha TUM K1aCCOB M Ha OTAENbHbIN Knacc,
MMeT 0AMHaKOBbI NPUOPUTET.
MapameTp obs3aTeneH Ans 3anosHeHus

Koabl pacyéTtoB

Crnuncok KoaoB pacyeToB vepes 3anaTyto. [NapameTp HeobsA3aTeneH ansa
3anoJiIHeEHUA

KoHTpareHThl

HacTpolika cnucka KOHTpareHToB, C KOTOPbIMW pa3peLleHo NpoBeaeHne
onepauuin PMNC n PENO

Bce KoHTpareHTbl

Pa3pelueHbl Bce KOHTpareHTbl

Mo cnuncky

Pa3pelueHbl KOHTpareHTbl, NepevYncneHHble B CMUCKe Yyepes 3ansaTyto

HanpaBneHune

HanpasneHue caenkn (ans PEMO - HanpaBneHne NnepBoi YacTu
caenkun). NMapameTp HeobsA3aTeneH 4s5 3anoaHeHns. Bo3MoxHble
3Ha4YeHus:

«He 3apaHo»;

«lMokynka»;

«lMpogaxa»

Makc. cpok PEMNO

MakcumanbeHbIl cpok caenku PEMNO (ecnn cpok cAenkn MeHbLUE Un
paBeH yKasaHHOMY, onepauus pa3spelleHa). lone HegoCTynHO AN

pefakTMpOBaHUS, eCnun CNUCOK KNaccoB NyCT, U ANs TUNOB K/1acCoB
«Bce knaccbl PMC» nnn «Bce knaccol PIMNC ¢ LUK»

Bxknagka «[4.0.: 3anpetbl PIMNC, PEMNO no knaccaM» — HacTpolika AOMOJHUTENbHbLIX OrpaHUYeHnn Ha
COBepLUEHWE KJIMEHTOM TOproBbix onepauwnii PIC n PEMO.
OnuncaHune npuHumMna paboTbl AONOHUTENbHbBIX OFPAHUYEHWNI CM.

3anpelleHHble KOHTpareHTbl 1
koAbl pacuetoB PEMO/PIC B
pa3pese KaccoB

HacTpolika cnmMcka KOHTpPaAreHToB U KOAOB pacyeToB, C KOTOPbIMMU
3anpeuweHo npoeeaeHune onepauunin PMNC u PEMO B BbibpaHHbIX Knaccax
C Y4YEeTOM HanpaBneHus caenkm u cpoka caenku PEMO.

Habop napamMeTpoB M MX Ha3Ha4YeHWEe aHanorM4YHbl OAHOUMEHHOMN
HacTponke Ha Bknagke «3anp. PMC, PEMO no knaccam», cM.

Bxknapgka «Komuccusa PEMO>» — 3apaHne CTaBOK ANS pa3HbIX K1acCoB

Komuccmnsa PEINO no knaccam 3a
OEHb CpoKa

CraBku komuccum PEMNO 3a feHb Cpoka B paspese K1accoB

Knaccbl Crnncok KoAoB K/1accoB Yepes 3anaTyto. [NoaaepxXnBaeTcs 3HavyeHume
<ALL>, cooTBeTCTBYIOLLEE BCEM KJlacCcaM. HacTpoika Ha KOHKPETHbIN
K/lacc NPUOpUTETHEE, YeM HacTpolka Ha <ALL>
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MapameTp

HasHaueHue

Twun cTaBkmu

Tun cTtaBkn komuccmun PEMO. Bo3MOXHbIE 3HAYEHUSA:

«% oT cyMMmbl PEMO>» (no ymonyaHuio) — ctaeka B % oOT
cyMmbl PEMO 3a kaxAabl AeHb CPOKaA;

«3a caenky» — dUKCMpoBaHHasa CyMMa 3a CAesiKy 3a BecCb
CpokK (BantTa CyMMbl onpeaensaeTcs HaCTPOMKOM
«BantoTa napamMeTpoB KOMUCCUN>»);

«Makc(%;3a caenky)» — MakCMManbHOE 3Ha4YeHne Mexay
npoueHToM oT cyMMbl PEMO (% ot cymmbl PEMNO) n
(UKCMpoBaHHOM CYMMOM 3a CAENKY (3a caenky);
«cymma(%;3a caenky)» — CyMMapHoe 3HayeHue,
ckiagblBawoweecs n3 npoueHTta ot cyMmbl PEIMO un
(UKCUPOBAHHOW CyMMbl 3@ CAENKY

% oT cyMMbl PENMO

CraBka 1. Oba3aTenbHO ANS 3anosHEHUS ANS TUMNOB CTaBKM KOMUCCUMN
«% oT cymMmbl PEMO», «makc(%;3a caenky)», «cyMma(%;3a caenky)»,
ONA OCTanbHbIX TUMOB HEAOCTYNHO. 3HAaYeHNE Mo yMon4YaHuo «0» — He
3ajaHo

3a cAenky

CraBka 2. JoCTynHO ANs pefakTUpOoBaHMSA AN TUMOB CTaBKM «3a
caenky», «Makc(%;3a caenky)», «cymma(%:;3a caenky)», ans
OCTasIbHbIX TUMOB HELOCTYMHO

Bknapgka «LWkana kommuccun PEMO>» - HacTpolrika ctaBkn kommccum PEMO

LLikana komuccum PENMO no

Knaccam

LLikana craBok komuccum PEMNO B pa3spese knaccoB. HacTpolika nmeer
6onee BbICOKMI NPUOPUTET, YeM HacTpolika «Komuccusa PEIMO no
Kflaccam 3a AeHb Cpoka»

Knaccbl

Cnncok KoAoB KaccoB yepes 3anaTyto. MNogaepxuBaeTcs 3HaveHue
<ALL>, cooTBeTCTBYIOLLEE BCEM KNaccaM. ObazaTenbHO Ans
3anosiHeHus npu gobaeneHunn ctpoku. lybnmposaHune Koga knacca He
aonyckaetcs

Cpok PEMNO

Cpok caenkun PEMNO. CraBka npuMeHsieTcs K caenkam, cpok PEMO
KOTOpbIX 60MbLUe UIn paBeH 3a4aHHOMY KONIMYECTBY AHEN npu
OTCYTCTBMM NoAaxXoasilen ctaBkn ¢ 60blLINM KOMMYecTBOM aHel. Cpok
PEMO 3apaeTcsa o6a3atenbHO HaumHasa ¢ 0
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MapameTp HasHaueHune

Twvn cTaBkKu Tun cTtaBkn komuccmmn PEMO. BO3MOXHbIE 3HAYEHUSA:

«% oT cyMMmbl PEMO>» (no ymonyaHuio) — ctaeka B % oOT
cyMmbl PEMO 3a kaxAabl AeHb CPOKaA;

«3a caenky» — dUKCMpoBaHHasa CyMMa 3a CAesiKy 3a BecCb
CpokK (BantTa CyMMbl onpeaensaeTcs HaCTPOMKOM
«BantoTa napamMeTpoB KOMUCCUN>»);

«Makc(%;3a caenky)» — MakCMManbHOE 3Ha4YeHne Mexay
npoueHToM oT cyMMbl PEMO (% ot cymmbl PEMNO) n
(UKCMpoBaHHOM CYMMOM 3a CAENKY (3a caenky);
«cymma(%;3a caenky)» — CyMMapHoe 3HayeHue,
ckiagblBawoweecs n3 npoueHTta ot cyMmbl PEIMO un
(UKCUPOBAHHOW CyMMbl 3@ CAENKY

% oT cyMMbl PEMNO  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 AnS pefakTUpOBaHUs AN TUMOB CTaBKM «3a
caenky», «Makc(%;3a caenky)», «cymma(%:;3a caenky)», ans
OCTa/lbHbIX TUMOB HEAOCTYMHO

— O NPUMEHEHNN CM.

KOMMeHTapMﬁ 1k HaCTpOﬁKe «BkJs1IlouaTh B WA6J/I0H KJINMEHTOB CO 3HAYEHUAMMU
nineya»

YT06bl BKIOYNUTb KIIMEHTA B LWAGMOHbI MO KOMUCCUM, MO OFPaHUYEHUAM U Mo nnedy,

B HacTpolike «BkntoyaTb B WABMOH K/IMEHTOB CO 3HAaYEHUAMM nneda» Heo6xoauMMo yKasaTb
NAEHTUMUKATOPLI: 3HAYEHUS U3 CTONBLI0B B COOTBETCTBYIOLIMX LWIA6N0OHAX MO KOMUCCUU U MO
OrpaHUYEHMAM, @ 3HAUEHUS CTPOK — B COOTBETCTBYHOLIMX WABNoOHaxX No nieuvy.
NaeHTuduKaTop nieda Ans Kaxaoro COYeTaHUs npucBanBaeTcs 6pokepoM.

Mpumep:

Y 6pokepa HacTpoeHbl 2 wabsioHa Nno KoMuccum, 2 wabaoHa Mo orpaHMyeHnsm n 2 wabnoHa
no nnevy, a TakXxe NPUCBOEHbI Ceaytolme coyeTaHns WwabnoHoB B BUAe MAEHTUDUKATOPOB:
nepsble ABe UNdpbl MaeHTUdUKaTOpa onpeaensioT WwabnaoH 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

HacTpoliku BubnmoTekn pacyeta TMMUTOB
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La6noH no 111111 111211 121111 121211
nnevy_11

LLa6noH no 111112 111212 121112 121212
nnevy_12

B HacTpolike «BknitoyaTb B WAGMOH KIIMEHTOB CO 3HAUYEHUSAMU Mnyievya» HeobxoauMo yKasaTb
3HauyeHus1 M3 CToN6LOB B COOTBETCTBYIOWMX WabsioHax Mo KOMUCCUMM, @ 3HAYEHUS U3 CTPOK —
B COOTBETCTBYOLMX WabsoHax 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 HAaCTPorKKM wabsioHa N0 KOMUCCUMU
(knneHT nepemMeltaeTcs n3 «LWabnoHa no kommccum_11» B «LabnoH no komuccmnun_12»),

HO OCTalTCH NPEXHUMU HACTpOnku wabnoHa no orpaHnyeHnam («LWabnoH no orp._11»)

n no nnevy («WabnoH no nneuy_12»).

I KoMMeHTapuii 2
MpuoputeT BbiIbOpa wabnoHa «IMo KoMmnccmm»:
1. HacTtpownku no wabnoHy, B KOTOPOM 3Ha4vYeHne nong «BknwyaTtb B WabAoH KINEHTOB
CO 3HAYEHUSAMW Mnieda» CoBnajaeT Co 3HAYEeHUEM MOCNEeAHEro 3alaHHOro «rnjaeya»

Ha AEHEeXHOM JIMMUTE KAneHTa (CM. Ha BKIagke ).
YunTbIiBaeTCsa TONbKO ANS KNMEHTOB C TUNOM KpeauToBaHusa «IMo ANCKOHTaM» nnn «MO+>».

2. lHamBuayanbHble HaCTpOVIKM, 3alaHHble Ha BKJlaaKe

3. HaCTDOMKVI no LIJa6J'IOHy Ana HEeCKOJIbKMX KOAOB K/IMEHTOB, 3a4aHHOMY Ha BK/1aaKe

4. HacTpoiiku aons rpynnbl KINEHTOB, 3aaHHble Ha BKIaake
no npeduKcy Koaa KaneHTa.

Ecnn HW ogHa 13 BbllwenepeyncneHHblX HacTpoeK ANs KAWeHTa He 3ajaHa, TO UCNOoNb3YyTcs
rnobasibHble HACTPOMKMU.
I KommeHTapuin 3

He nonyckaeTcs ykasaHue oAMHaKOBbIX Kfacca/rpynnbl MHCTPYMEHTOB AN pa3HbIX BantoT

M O4HOMO TMMNA KOMUCCUU, a Takxke Ay6mMpoBaHWe CoYeTaHMsa KoAa BaatoTbl U TUMNA KOMUCCUM
B pa3HbIX CTpokax Tabnuupbl. Ecnu knacc/rpynna MHCTPYMEHTOB yKa3aHbl OAHOBPEMEHHO A5
TMNoB KoMuccnn «TC» n «CyMmmapHas», To AN KOMUCCUM Bpokepa MCNOob3yeTCs KOA BatoThl,
yKasaHHbI ans tuna koMmccmm «CyMmapHas».

MpuoputeTbl WabnoHHOM 1 rnobanbHOM HaCTpoeK:

Komuccmsa 6pokepa (no ybbiBaHMIO npuopuTeTa):
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BantoTa cnncaHunsa kommuccum 6pokepa, 3agaHHas Ha Kiacc onepaumn B WwWabnoHHOM
HacCTpoOliKe;

BantoTa cnncaHuns komuccum 6pokepa, 3aaHHas Ha Kjacc onepauuu B rnobanbHoOn
HaCTpoOliKe;

BantoTta cnmcaHuMs CcyMMapHOM KOMUCCUMK, 3a4aHHas Ha Kiacc onepauun B wabnoHHOM
HaCTpoOliKe;

BantoTa cnncaHns cyMMapHOM KOMMUCCUMK, 3ad4aHHas Ha Kaacc onepaunu B rnobanbHom
HacTpomke.

Komuccmsa TC (no ybbiBaHUIO NpuopuTeTa):

BantoTa cnncaHusa kommccum TC, 3agaHHas Ha Kiacc onepaunm B WabioHHON
HacTpoliKe;

Bantota cnncaHusa kommnccum TC, 3agaHHas Ha Kiacc onepauunm B rnobanbHoM
HaCTpoOliKe;

BantoTta cnmcaHuMs CyMMapHO KOMUCCUMK, 3a4aHHas Ha Kiacc onepauun B wabnoHHOM
HacTpoukKe;

BantoTa cnucaHmsa CyMMapHOM KOMUCCUK, 3aflaHHas Ha Kaacc onepauuu B rnobanbHOM
HacTpouke.

3apaHue BankoTbl CMMCAaHUSA KOMUCCUM NO60ro Tuna Ha KOHKpETHbIﬁ K/laCC B
WwabnoHHOMn HaCTpOﬁKe He nepeonpeaenaeTrTr HUKakue HaCTpOﬁKM BaJ1IlOTbl KOMUCCUNM,
3apaHHble B rinobanbHOM HaCTpOﬁKe ana Apyrnux Kiiaccos.

Ecnn B wabnoHHOM HacTpoike Ans Knacca 3agaHa BantoTa KoMmuccum nboro tmna ana nboro
Knacca, To rnobanbHble HAaCTPONKKN ,
n
He yuuTbiBaloTcA. MNMpn Heob6xXxoaMMOCTM UX cneayeT 3aaaTtb
B WwabnoHe.
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14.KnuneHtbl / WWabnoHbl / Mo «nneuy>»

CtpaHuua npegHasHadeHa ans HaCTpOVIKM WabnoHOB MUCMOIb30BaAHMUS KPEAUTHOIO «nneyvya» 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

Lt Hoeeme ) £ Ysame |

HenonHoe HETTHPOESHWE OEHEKHEIR 00ASATENECTE

MNepeyete KAMEHTOE [nofankHan HacTpoiika w

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 (onpeaensieTcs 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 BktoyeH napameTp

TO 3HayeHne napameTpa «A4as NTMMUTOB BMAa:» UFHOPMpYeTCs
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 Ncnonb30oBaTbCs ANS 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 3ano/IHEHUIO

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
«PaccuunTtbiBaTb 3asBkM 6e3 koga KaneHTta» (CM. MyHKT

)

BkntoyaTb B WABNOH KIMeHTOB CrMCOK 3HAUYEHU Niiedya Yepes 3ansaTyto, B COOTBETCTBUWN C KOTOPbIM
CO 3HaYeHMsIMM nneya KIMEHTbl BKJIIOYAKOTCS B WAbnoH. 3Ha4YeHMe yKasbliBaeTCsl C TOYHOCTbIO A0
ABYX 3HAKOB NOC/e AecATUYHOro pasaenutens. HacTpoiku wabnoHa
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MapameTp

HasHauyeHue

NPUMEHAIOTCS A5 KJIMEHTOB C TUMOM KpeAMTOBaHUSA «Mo AMCKOHTaM» U
«M+». He gonyckaeTcsa yKa3aHue OAHOro M TOro Xe 3HayeHns rnseya B
HEeCKONbKMX WabnoHax no nnaevy.

Mneyo 3agaeTcs Ha AEHEXHOM inMuTe KnneHTa B Pabouem mecte QUIK.
PekoMeHayeTCsA MCNONb30BaTb OAMHAKOBbIE 3HAUYEHMS MNeya Ha Bcex
nuMuTax.

MoapobHee cM. B K @aHa/IorMYyHOM HacTpolike B M. 14.
MpuopuTeT BbiI6Opa wabnoHa «lMo “nneuy”» cm. B

Mo yMonyaHuo HaACTpoMKa He 3ajaHa

He yunTbiBaTb rnobanbHble
AUCKOHTbI

Mo3BoSSET UCMONb30BaTh Ha YPOBHE LWabsloHa TONbKO 3aflaHHbIe B HEM
HaCTPOMKM ANCKOHTOB 6€3 HacnefoBaHMS COOTBETCTBYOLWMX r106anbHbIX
HacTpoek

MoBbILEHHbI YPOBEHb pUCKa

Bce knmeHTbl B wWabnoHe naeHTUOULMPYHOTCA KaK KIMEHTb! C MOBbILWWEHHbIM
ypoBHeM pucka (KMYP). MNoaaep>xxunsaetcsa ToNbKO A5 KIMEHTOB C TUMOM
KpeauToBaHua «MO+»

Mcnonb3oBaTtb rnobanbHbie
MHOXXeCTBa Mpu pacyeTe
Mapxu

HacTpoika BKIOYaeT yuyeT MHOXECTB MHCTPYMEHTOB M3 rnobanbHom
HaCTPOWMKM, 3aA4aHHOM Ha cTpaHuue «MIHCTpyMeHTbI» (CM.

), Npn pacyeTe MapXu AN KIMEHTOB, YKa3aHHbIX B
JaHHOM LiabnoHe.
Ecnu HacTpolika BKOYeHa, U 3a4aHbl MHOXECTBa Ha r106asibHOM ypOBHE
B WabnoHe, TO HAaCTpoOMKn ob6beanHsaTcA. [py 3TOM MHOXeCTBa B LWab/oHe,
Yy KOTOpPbIX HAMMEHOBaHUSA coBnaaatoT C rnobanbHbIMM MHOXECTBaMU,
nepeonpeaensoT 3Tu rnobanbHble MHOXeECTBa. Ecnm B rnobanbHbIX m
WabnoHHbBIX MHOXeCTBax C pa3HbIMM HAaMMEHOBAHUAMWN NepeceKatoTCs
WHCTPYMEHTbI, TO TakKne MHCTPYMEHTbI B LesIIX pacyeTa MapXu UCKYatoTcs
n3 rnobanbHOro MHOXecTBa. ECcnm ncknyaemMblii MHCTPYMEHT SBASETCS
6a30BbIM MHANKATOPOM r106a/1bHOrO0 MHOXECTBA, TaKoe MHOXECTBO He
yuuTbiBaeTCs.
Ecnn HacTpowka BbIK/lOUYEHaA, TO NpU pacydeTe MapXu UCMOJb3YIOTCS
MHOXeCTBa MHCTPYMEHTOB, 3a4aHHble B AaHHOM WwabnoHe

MpoBepaTbh 0653aTeNbLCTBA MO
BMAAM IMMUTOB

HaCTpOVIKa NnpoBEPKU obs3aTtenbCcTB NO caenkam No BMAaM JIMMUTOB

Hda

MNpoBepka 0643aTenbCTB AN YKa3aHHbIX BUAOB IMMUTOB (CPOKOB pacyeToB).
3HayeHns yKa3sblBalOTCA B NOpPsAKe BO3pacTaHUS Yepes 3anaTyto.
JonyckaeTca BBOA 3HAYEHUN, HAYMHAOLWNXCA C NaTUHCKOro cumeona T, 3a
KOTOPbIM CriegyeT HeoTpuuaTenbHOE Lenoe Yncno.

Ecnu BkntoyeH napameTp , TO Ang
obecneueHns COBMECTUMOCTU C TEPMUHANAMN, HE NOAAEPXKMBAIOLLNMN
NMMUTBI B KaneHaapHbIX gaTax, HeobxoAnMo ykasaTb TONbKO O4MH BUA
nuMUTa, COOTBETCTBYHOLLMIN MakCMManbHO BO3MOXXHOMY CPOKY pacyeToB

no onepauuam B pamkax dupmbl, Hanpumep, «T365»

HeT

MpoBepka 0653aTeNbCTB TO/IbKO MO JIMMUTY Onepauum
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nobanbHas
HacTporka

Onpepensietcs rnobanbHbIMU HAaCTPOMKaMK, YCTaHOBIEHHbLIMU Ha CTpaHuLe

MWHUManNbHbIN YPOBEHb
MapXxwu

MWHWMabHbBIA YPOBEHb MapXXW, KOHTPONMPYEMbIV ANs AAHHOMO KJMEHTa 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

JlonycTuMoe OTKIOHEHME LEeHbl 3asiBKM Npu onepaumax «Short» ot ueHbl
3aKpbITUS NMpeabiayLwen TOproBon ceccum. Ecnm 3HavyeHmne oTCyTCTBYET UK
oTpuuaTesnbHO, TO Ucnonb3yeTcs rnobanbHas HacTpolika. Hyneesoe 3HauyeHune
OTKJ/IH0YaeT BCe OrpaHUYEeHuns 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).

HacTpoitka He NpuMeHsieTca AN19 CNMCKa KaccoB, Mo KOTOpbIM He byaeT
OCYLLECTBNATLCA NPOBEpPKA OrPaHUYEHNI Ha LEeHbI B 3asiBKaxX Ha OTKpbITUE
KOPOTKUX MO3NLNI, YKa3zaHHbIX Ha CTpaHuue

OTK/. OT MMHMMYMa U3
TeKyu.l,e17| LUeHbl U UeHbI
nocneaHen caenku,
BOlLLeALlel B pacyeT TekK.
LEeHbl, ANa onepaunii Tmna
Short

JonycTMMoe OTKIOHEHME LeHbl 3asiBKW Npu onepaumnax «Short» ot
HaMMeHbLUEN U3 ABYX LEH:

odmumanbHOM TEKYLWEN LeHbl, coobliaemMon Toproeon

cucTtemon bupxun;

LEeHbl NocneaHen caenkn, Boleallen B pacyeT TEKYLUEN LIEHbI.
OTKNOHEeHMe yKa3blBaeTCcs B npoueHTax. Ecim 3HaueHmne 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»

_ nobanbHas Onpegensetcs rnobanbHbIMM HAaCTPOMKaMM Npu3Haka, YCTaHOB/IEHHOIO B
HacTpolika
OTKkNtO4eHO YyeT napamMeTpa He Npou3BOANTCHA. 3HAYEHNE MO YMOSTHAHUIO

Tonbko aeHer

Ecnn HEKOTOpPbIE U3 AEHEXHbLIX IMMUTOB MMEKT OTpUuLaTe/ibHble TEKYLLHNE
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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NPUMEHEHHOTrO K 3a40/KEHHOCTM MO BastoTe, NpeBbiwatowen obecrnevyeHne
B 3TOW e BantoTe

Terun ¢ HenosHbIM
HEeTTMpOBaHMEM 0693aTenbCTB

Cnucok TeroB pacyeToB Yepes 3ansATyo, Npu onepaumnsx no KoTopbiM
NPUMEHSETCSA HEMOJIHOE HETTUPOBAHME IEHEXHbIX 0693aTeNnbCTB. Ecnn
HacTpolKa He 3aJaHa, TO HEMO/IHOE HETTUPOBAHNE AEHEXHbIX 0653aTeNbCTB
NPUMeHSIETCS K OornepaumnsiM Nno 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 goxon (HKA),
BO3BpallaeMblii NpoAaBLUy Npu npogaxe obnurauunii, He yBenndmnsas
NOKymnaTesibHYt0 CNOCOBHOCTb KIMEHTA Ha ero AEHEXHOM IMMUTE Npun
COBEpLUEHUN CAENKM

Oa Mcnonb3oBaHue paspeLlleHo

Het Mcnonb3oBaHue 3anpeLleHo

FnobanbHas OnpepenseTtcsa rnobanbHbIMM HAacTpPOKaMu MpuU3HaKa, YCTaHOBJIEHHOIO B
HacTpolika «06Wwmx HacTporkax»,

Mcnonb3oBaTb KOpPenaLuuo
MeXay MHCTpyMeHTaMu

BknoounTb Ana AaHHOTO KJIMEeHTa MHAWBUAYalbHble HAaCTPOWKM 3aBUCUMOCTEN
MeXZAYy MHCTPYMEHTaMUn Ha pasHblX pbIHKax, UCMoJib3yeMble AJ1s pacyeTa
nokKynaTesibHON cnocobHoCTH

_ [a Ncnonb3oBaHne Koppensaummn paspeLlleHo, HaCTPOMKM 3aBMCUMOCTEN
yCTaHOBMNEHbl Ha BKNagke . Ecnn cnucok He
HacTpoeH (NycToR), TO 3TO paBHOCWU/IBEHO 3amnpeTy UCNO/b30BaHUS
_ Hert Ncnonb3oBaHue Koppensaunm 3anpeLleHo
Fnob6anbHas Onpepensetcs rnobanbHbIMM HaCTPOKaMmM, YCTaHOBIEHHbIMWU Ha CTpaHuLe
HacTpolika

Ncnonb3oBaTbh KOppensuuto
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
nnevy», ANs KOTOPbIX BK/OUYEHA HacTpolika «Mcnonib3oBaTb KOppensuuio
MeXAy UHCTPYMEHTaMm»

_[a Mcnonb3oBaHue pas3peLlueHo
_ Hert Mcnonb3oBaHue 3anpeLeHo
FnobanbHas OnpegenseTtcsa rnobanbHbIMM HAaCTPOMKaMU, YCTAHOBNEHHBbIMU Ha CTpaHuLe
HacTpolika
3Ha4yeHuMe No YMOSTHYaHMUIO
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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 HAaCTPOMKKM eanMHON ByMaxXHON No3numm
FnobanbHas OnpepenseTtcsa rnobanbHbIMM HAaCTPOMKaMMN, YCTAHOBIEHHLIMW Ha CTpaHuLe
HacTporka

MakcuManbHbIN AHEBHOM
ybbITOK MO cyeTy

HacTpolka MakcumasabHO AOMYCTMMOIro 3Ha4YeHNs AHEBHOro ybbiTka no cyeTty
KIneHTa.

3HaueHve 3agaeTcs B BuAae GUKCMPOBAHHOW CyMMbl C YKa3aHUeEM BastoThl
WA B BUAE NPOLEHTa OT BXOASLWMX CPeACTB KaneHTa. [pu npoBeaeHun
onepaumn NpoNCXoAUT CpaBHEHWE MaKCMManbHO AOMYCTUMOrO 3HaAYEHMUS
ybbITKa@ C pa3HOCTbIO OLLEHOK BXOASALUMX U TEKYLUUX 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
KIMeHTa CKNaAblBalOTCA U NPUBOASTCS K BaaloTe, B KOTOPOWN 3afaHo
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 caenku. Hactponka npMMeHseTcs ToNbKO 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 TEKYLLEr0o 3HAaUYeHUs 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 orpaHudenuns, Hanpumep «SUR». MNMone 4oCcTynHoO, ecnum
OrpaHuyeHnss TN OFPaHUYEHUs — «PUKCUPOBAHHbLIN»

OrpaHuunTbL MNOKYMKY
HeMapXWHanbHbIX 6yMar

HacTpolka orpaHMyeHns Ha onepauun C HeEMapXXuHasnabHbiMW ByMaramMn:

Ha

Mcnonb3yeTcs orpaHUYeHne Ha NOoKYMKY HEMapXXWHasbHbIX ByMar B
npeaenax octatka CO6CTBEHHbIX CPeACTB, OCTaBLIMXCSA CBO60AHLIMK MoC/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 pacLeHNBaeTCa CepBepOM Kak ornepauus c
«Mae4YOM», UCMOJIb3YHoLLas YaCTUYHO CO6CTBEHHbIE M YACTUYHO 3aEMHbIE
cpeactsa. Takum 06pasoM, Npu NOKYMKe KTMEHTOM MapXuWHanbHbIX 6yMar Ha
BE/IMYMHY BCEX CBOMX CPEACTB Y HEro MOryT OCTaTbCsl HEM3PaCXOA0BaHHbIEe
CO6CTBEHHbIE CPEACTBA, AOCTYMHbIE ANA NOKYNKM HEMapXWHanbHbIX 6yMar

FnobanbHas
HacTporka

OnpeaenseTca HacTpoiKkoi napameTpa «OrpaHMunBaTb MNOKYMKY
HEMapXWHasNbHbIX 6yMar» Ha cTpaHuue

Knaccbl ¢ unrHopnposaHuem
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+

PaspelwunTb Mapx. NMoKynKu Ha
[leHbrn oT KOp. Mo3.

Pa3spelwaeT ucnosb3oBaHue CpeacTB, NOJTYYEHHbIX OT OTKPbITUA KOPOTKUX
I'IO3VILJ,VI17I, Ha OTKPbITUE MAPXWHANTbHbIX AJTMHHbIX no3numi.
HaCTDOVIKa NMPUMEHAETCA TOJIbKO AN KJIIMEHTOB C TUMNOM KpeaANUTOBaHUA «No

nnevy»
[a Mcnonb3oBaHue paspeLlleHo

HeTt Mcnonb3oBaHue 3anpeLleHo

nobanbHas OnpepenseTtcsa rnobanbHbIMM HAaCcTPOMKaMu NMpuU3HaKka, YCTaHOBJIEHHOIO B
HacTpolika «06Wwmx HacTporkax»,

O6WwKnt TMMUT No A€Hbram U
bymaram

PacnpocTpaHseTca Ha KIMEHTOB C TUMOM KpeanToBaHua «lMo numutam». [Ans
BKJTIOHEHUA HaCTpOVIKVI A0KHa 6bITb OTK/IOUEHa npoBEpKa OI'IepaLI,VIVI wopT

(cm. )

Hda

Bce mapxwuHanbHble onepaummn B CyMMe (M NMOKyMKa Ha 3aeMHble AeHbln, U
LWOPT) OrPaHMYNBAIOTCS 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>XXWHalbHble Oonepaunn NOKYMKM YMEHbLIAOT pa3Mep TeKyLero
AEHEeXHOro octatka Ha CyMMY 3a40J1)KEHHOCTU nepes 6pokepom (TeKkyLwmin
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
«O6Wnx HacTporkax», . BbibpaHo no ymonuyaHuto

Pacuet numuTta ot obopoTa

JononHnTtenbHbI rnapameTp Npu TUNe KpeauToBaHUSA KIIMEHTOB «JIMMUT Ha
OTKPbITYO NO3NLNIO»
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_ nobanbHas Onpepensetcs rnobanbHbIMM HAaCTPOKaMM, YCTaHOB/IEHHbIMU Ha CTpaHuLe
HacTporka . 3HayeHune
Mo yMOJIYaHUIO
_ Hert YueT napameTpa He rnpon3BoauTCcs
_ bes YCTaHOBAEHHbIN KINEHTY BXOAAWMN NNMUT (KOSTOHKa «BXOASLWNIA INMUT>
BO3MeLLEeHUSA 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, 6€3
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
CcoBepLéHHOM onepauuun, Ho He 6onee CyMMbl, CMMCAHHOM paHee

OrpaHVI‘-IVITb BbIBO4 AE€HEXHbIX
CpeacTtB

HacTpolika orpaHM4YeHns Ha BbiBOA AEHEXHbIX CPEACTB.
[elcTBme HaCTPOMKKM pacnpoCTpaHSETCs Ha CI0XHbIE OTYEThI, eCnn
BKJ/IlOYEHA HaCTpolika

[eicTBMe HAaCTPOIKN HE pacnpOCTPAHSAETCA Ha KNAacChl, yKa3aHHble
B napametpe «Knaccbl ¢ UrHOpMpPOBaAHNEM OrpaHn4yeHms Ha BbiBog JC»

FmobanbHas Onpegensetcs rnobanbHbIMM HAaCTPOMKaMm, YCTAHOBIEHHbIMW Ha CTpaHuue
HacTpolika

~ [a KnneHT MOXeT BbIBECTU TO/IbKO OCTATOK AEHEXHbIX CPeACTB
Het MoryT 6bITb BbiBeAEeHbI CpeACcTBa B pa3Mepe, npesblwatowem cob6CTBeHHbIN

0OCTaToK B Npeaenax cBob60AHbIX CPeACTB MapXUHaNbHOro 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 ¢ MUTHOpUPOBaHUEM
orpaHuyeHuns Ha BbiBog AC

Cnuncok K/1laccoB, ANs KOTOPbIX OTMEHSIeTCS AeNCTBME HAaCTPONKM
<<OrpaHVIl-IVITb BbIBOA AEHEXHbIX CpeACTB>».
Ecnu gnsa Buga nummnTa, oTnm4yHoro ot TO, CMMCOK MyCT, TO UCMNOJIb3yeTCs
CMWNCOK KNacCoB, 3afaHHbI ans Buaa nummta TO ANs AaHHOMO KAMeHTa.
Ecnn ana Bnga nummta TO CNMCOK TOXe MYCT, TO MCMOJIb3yeTCs CNUCOK
KJ1laCCOB, 3aZlaHHbI Ha CTpaHuue

HEe3aBMCMMO OT COCTOSIHUS HACTpoek
«OrpaHnumnTb BbIBOA AEHEXHbIX CPEACTB» Ha 3TOW CTpaHMLUE M Ha CTpaHuue
ans suga nummnta T0
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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 BKJTIO4YEHA

rnobanbHas OnpepenseTcs rnobanbHbIMM HAaCTPOKaMKN, YCTAaHOBMEHHbIMU Ha CTpaHuLe
HacTpolka
_ [Ja Obpa3oBaHMe Nun yBenmyeHme 3a40/KEHHOCTM NO AEHEXHbIM CpeacTBaM
B pe3yfibTaTe UCMOSHEHUS C/TIOXKHOMO OTYeTa 3anpeLleHo
Het Obpa3oBaHMe Nn yBenmyeHme 3a40/KEHHOCTM NO AEHEXHbIM CpeAcTBaM

B pe3ysbTaTe UCNOJTHEHUA CNTIOXKHOI0 OT4HETA pa3peleHo

OrpaHu4nTb ornepaunmn Ha
CPOYHOM pblHKE

HaCTpOVIKa NO3BOJIAET OrpaHNYNTb BO3MOXHOCTb TOProeJin CPOYHbIMU
MHCTPYMEHTAaMU Npun NCNOoS1b30BaHUN eANHON AEeHEeXHOM no3nunmn B cnydyae,
€C/in caenka nNpmBoauT K 06pa3OBaHVIPO nnn yBeanyeHno 3a40J/1KEHHOCTH
no AeHEeXHbIM CpeaCTBaM B pe3yJsibTaTte UX 6)'IOKVIpOBKVI nnn cnncaHnsa

noa FapaHTMmHOE o6ecnequV|e, pacyeTbl NoO cAefKe  KOMUCCUKO

FmobanbHas Onpegensetcs rnobanbHbIMU HAaCTPOMKaMmM, YCTAHOBIEHHBbIMW Ha CTpaHuue
HacTpolika
~ [a Onepauun No NOKynKe 1 NpoAa)xe CPOYHbIX KOHTPAKTOB MPU MCMOIb30BaHUN
mMoayns EAN BO3MOXHbI TOIbKO 3@ CcYeT CO6CTBEHHbIX AEHEXHbIX CPeacTB
KNMeHTa
Het Onepaumn rno NoKynke u Npoaaxe CPOYHbIX KOHTPAKTOB NpU UCMOSIb30BaHUN

mMoayns €AMHOM AEHEXHOM NO3ULMN BO3MOXHbI KaK 3a cYeT COBCTBEHHbIX
CpeacTB KJIMEHTa, TaK U 3a CYHET 3a€MHbIX CPEACTB KJIMEHTaA NpU yCcnoBun,
YTO AaHHbIE onepaunn He CHMXXAT YPOBEHb MapXun HUXe
OrpaHN4YnTENbHOIO

3anpewaTb OTKpbITNE
KOPOTKMX MO3MLMIA NpU
HYN1eBOM BXOASILLEM NUMUTE

HacTpoiika no3BonsieT paclwmpuTb AENCTBME aHaNornyHom rnobanbHom
HaCTPOMKM Ha KOoA KIneHTa, WwabsoH KINeHTCKNX Koaos, npedukc
KJIMEHTCKOro Koaa

rnobanbHas OnpepenseTcs rnobasnbHbIMM HAaCTPOKaMK, YCTAaHOB/IEHHbIMU Ha CTpaHuLUe
HacTpolika
_ [Hda Mpy BKIOYEHUM HACTONKN OTKPbITUE KOPOTKUX MO3ULMIA NMPU HYNEBOM
BXOASILLEM NIMMUTE HEBO3MOXHO
Het YuyeT napaMeTpa He NpomM3BoANTCS

YpoBeHb CTaBKW PbIHOYHOIO
pucka

3HayeHne ypoBHS CTaBkM pucka anckoHTtos KL|. HacTpoika nmeeTt MeHbLUni
NpMoOpUTET, YeM HaCTpoMKa

nobanbHas
HacTpolika

Onpep,enﬂeTCQ rnobanbHbIMU HaCTpOVIKaMM, YCTAHOBJIEHHbIMW Ha CTpaHuUeE

HacTpoliku BubnmoTekn pacyeta TMMUTOB
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HasHauyeHue

3apgaHHoe
3HayeHune

Mone ons BBOAA 3HAYEHUS YPOBHSA CTaBKW pUCKa. 3HaYE€HWE MO YMOTYaAHUIO:
«3», Bo3MOXHble 3HauyeHus: 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 OAHMM U TEM
)K€ WHCTPYMEeHTaM, TO B HacTpoMKax AaHHbIX MHTepdencoB creayeT 3a4aTb
pa3Hble HOMepa AMana3oHoB, a B HacTpolkax bnbnmortekn pacyeta AMMUTOB
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 urHopmpytoTcsi. JUCKOHTHI
onpeaensTca B NopsaKe COriacHO anroputmy

Fnob6anbHas Onpegensaetcs rnobanbHbIMM HaCTPOKaMmn, YCTaHOBIEHHbIMWU Ha CTpaHuLe
HacTpolika
_ [a Mpwn BKAOYEHUN HACTOMKN B KadecTBe 3P deKTUBHbIX AUCKOHTOB
NCNOJIb3YHTCS TOSIbKO COBCTBEHHbIE ANCKOHTbI, HACTPOEHHbIE HA BKNaaKe
«[Onck. no 6ym.»
HeTt YueT napameTpa He npou3BoaAUTCS

MapaMeTpbl KOPPEKTMP.
MUHUM. IUCKOHTOB

MapaMeTpbl, MO3BOAIOLME KITMEHTY 3aaHne KO3 PULMEHTOB,
KOPPEKTUPYHIOLUNX 3HAYEHMUA MUHMMASbHBLIX AUCKOHTOB

Long 3HauyeHne KoppeKTupytoLwero KoappuumeHTa MUHUManbHOro ANCKOHTa Mo
ANMHHOW no3uuuun. JonyctuMas obnacte 3HaveHui: [0;1]
Short 3HauyeHne KoppeKTMpytoLwero KoapouumeHTa MMHUMaNbHOro 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 ANCKOHTBI». [TyTeM KoMbuHaumm
OAHHbIX HAaCTpoOeK yCcTaHaBMBaeTca Heobxoammblh 6pokepy nopsaok
Bbl6opa apHEeKTUBHbLIX ANCKOHTOB B Pa3/IMYHbIX CUTYaunax JUCKOHTbI
onpeaensTcs B NOpsAKe COrslacHO anroputmy

FnobanbHas Onpegensetcs rnobanbHbIMM HAaCTPOMKaMm, YCTaHOBIEHHbIMU Ha CTpaHuLUe
HacTpolika
_ [a HacTpoiika BAuseT Ha NopsaaokK onpeaeneHms ad@PeKTUBHbIX ANCKOHTOB MO
WHCTPYMEHTY
_ Hert YyeT napaMeTpa He npousBoanTCS
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HasHauyeHue

MpuMeHATb KO3 hULUNEHTDI

ansa crtasok KU

HacTporka ncnonb3osaHunsa 3ajaHHbIX KO3hOMUUMEHTOB AN onpeaeneHuns
3P PEKTUBHBLIX ANCKOHTOB, €C/IN OHU PacCUYUTLIBAOTCA TO/IbKO M3 cTaBok KL

rnobanbHas Onpeaensetcsa rnobanbHbIMM HAaCTPOMKaMK, YCTAHOBNIEHHLIMU Ha CTpaHuLue
HacTporka

Ja KoaddurumeHTbl NnpuMeHsaoTcs

Het KoadduruMeHTbl HE MPUMEHSIOTCS

[JOnNosH. yYnTbiBaTb KOMUCCUN

Ha numute TO

HacTpolika BAUSET Ha y4yeT onepauui No Kiaccam, NpuBa3aHHbIM K BUAAM
JNMUTOB, OTANYHBIM OT TO. MpK BKIKOYEHHOM HacTpolike KoMnccum bpokepa
N TOProBOM CUCTEMbI MO TaKUM OMNepaumsaM yUYNTbIBAKOTCA HE TOMIbKO Ha
nMMuUTE onepauumn, HO U Ha numuTte Buaa TO. Mpu 3TOM ecnu HacTpoKka
«[MpoBepsTb 0653aTeNnbCTBa N0 BUAAM JIMMUTOB» COAEPXKMUT HECKObKO
nocnegoBaTeNlbHbIX BUAOB JIMMUTOB, TO 3T KOMUCCUM YUYUTbIBAIOTCA Takxe
Ha BCeX IMMUTaxX C BUAOM MeHbLUe BMAa NMMUTa onepauun.

HacTtpoitka nmeeT 60nbLlINI NMPpUOPUTET, YEM HACcTporKa «[JONOH. yYnTbiBaTb
komuceuto TC Ha nuMute TO».

HacTpolika He BAIMSEeT Ha pacyeT KOMUCCMKM MO onepaunsam Ha CPOYHOM

pblHKE
FnobanbHas Onpegensietca rnobanbHbIMW HAaCTPOMKaMM, YCTaHOB/IEHHbIMK B «O6LWMX
HacTponka HacTponkax», . BeibpaHo no ymonuaHuio
_ [a YyeT KoMMCCUM onepaumii rno Knaccam, NpMBsi3aHHbIM K BUAAM JIMMUTOB,
OT/IMYHbIM OT TO
Het YyeT He npon3BoaunTcs

[JONoNH. yunTbiBaTb KOMUCCUIO

TC Ha numute TO

HacTpolika BNMSeT Ha ydeT onepaumin No Kiaccam, NnpuMBa3aHHbIM K BUAaM
JIMMUTOB, OTNMYHbBIM OT TO.

Mpn BKAKOYEHHON HACTPONKE KOMUCCUSA TOPrOBOM CUCTEMbI MO TaKUM
onepaumsiM y4mTbiBAaeTCH He TO/IbKO Ha IMMUTE onepaunmn, HO U Ha InMuTe
Buaa T0. MNpu 3ToM KOMUCCUS Bpokepa yUnUTbIBAETCA TO/IbKO Ha TUMUTe
onepaunn. Ecnn HacTpowka «lpoBepaTb 06a3aTenbcTBa No BUAAM IMMUTOB»
COAEPXUT HECKOJIbKO nocneaoBaTe/bHbIX BUAOB JIMMUTOB, TO KOMUCCUS
TOProBOW CUCTEMbl YUMTbIBAETCHA TaKXe Ha BCeX NMMUTaxX C BUAOM MeHbLue
BMAA NMMUTa onepauuu.

HacTtpolika MMeeT MeHbLINN NPUOPUTET, YeM HACTpolika «[onosH.
YUYuTbIBaTb KOMUCCUUN Ha NuMute TO».

HacTpoika He BAnseT Ha pacyeT KOMUCCUMKM MO OonepaunsamMm Ha CPOYHOM

pbIHKE
FnobanbHas Onpegensetcs rnobanbHbIMM HAaCTPOKaMu, YCTaHOBAEHHbIMK B «O6Lwmx
HacTpolika HacTpomnKax», . BeibpaHo no ymonuyaHuto
_ [a YyeT KOMMUCCUMM TOProBOM CUCTEMbI MO KlacCaM, NPUBSA3aHHbIM K Buaam
JIMMUTOB, OTNNYHbLIM 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 HaCcTpoeK —
«[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 3asBKWM OTBEPraroTCs, 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 CIMCAHME 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 Onpegensaetcs rnobanbHbIMM HAaCTPOMKaMM, YCTaHOBAEHHbIMK B «O6LwmMx
HacTpolika HacTpomnkax», . BbibpaHo no ymonuaHuio

_ [a MpoBepka koMuccmm Ha nummnte TO
HeTt lMpoBepka He Npou3BOAUTCA

UrHop. npoBepkKy KOMUCCUN B
TO npwu 3aKp. NO3NLUK

HacTtpoiika TpebyeT BKIOUEHNS HACTPONKK «[JONONHUTENBHO YUYNTbIBATb
KOMUCCUM Ha nuMmnte TO» 1M NnepekpbiBaeT AelcTBUE HacTponku «OTeepraTb
3a8BKN Map>XWHaJsbHbIX KIIMEHTOB TOJIbKO NMPW OTpULIATEsIbHbIX aKTUBax» A/
3as8BOK Ha 3aKpbITMe rnosnunun. NoaaepxuveaeTcs AJ1s KIIMEHTOB C TUMOM
KpeanToBaHUA «MNOo AUCKOHTaM» uUnu «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 NJIAHOBOW MO3ULMK
(nocnegHWn NIUMUT U3 CNNCKA, YKa3aHHOro B HacTpolike «lpoBepsTb
obs3atenbcTBa No BMaam AMMUTOB» ). [pn 3TOM 610KMPOBKA KOMUCCUN Ha
numuTte TO No 3a8BKe N ee crncaHne no cAenKe BCce paBHO BbIMOJIHAETCS

mobanbHas Onpegensetcs rnobanbHbIMM HAaCTPOMKaMu, YCTaHOBAEHHbIMK B «O6LWmx
HacTpolika HacTponkax», . BbibpaHo no ymonuaHuio

~ [Ha OTKNOYEHWE NPOBEPKN KOMUCCUKN Ha numuTte TO
HeTt HacTtpoitka He ncnonb3lyercs

MpoB. 3Hay. CKOpp. Mapxwu no
BCEM BMAAM NMMUTOB

HacTpolika noaaepxvsaeTcs AN1S KIMEHTOB C TUMNOM KPeaUTOBaHUSA «Mo
AVCKOHTaM» mnn «MO+»

FnobanbHas OnpepenseTcsa rnobanbHbIMM HAaCTPOKaMKN, YCTAHOB/IEHHLIMW Ha CTPaHuLe
HacTpolika . 3Ha4yeHune
Nno yMOYaHMIO
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[a

CoOTHOLLEeHWE CTOMMOCTU NopTdens n CKOPPEKTUPOBAHHOW Mapxu
NpoBepseTCcs Mo CNUCKY JIMMUTOB, NepevYncsieHHblX B HacTporke «lpoBepsaTb
obaszaTenbcrTsa No BMAaM IMMUTOB», HAYMHASA C BMAA IMMUTA, K KOTOPOMY
NpuBA3aH MHCTPYMEHT, KNacc UAnM KoA pacyeToB. NS Tekyliero
npoBepseMoro Buaa MMUTa UCNoNb3yoTcs HAabopbl ANCKOHTOB, €CN Takue
OVNCKOHTbI HAaCTpOeHbl (MOXHO UCMNOMb30BaTb pa3Hble ANCKOHTLI B pa3pese
BMAOB JIMMUTOB).

Ecnu BkatoyeH napameTp ,

TO COOTHOLWLEHME MNPOBEPSETCA NO BCEM AATaM, HA KOTOPble Yy KJIMEHTA eCTb
X0TS 6bl OAMH IMMUT, HAYMHAsA C AaTbl pacyeToB NO onepauunu

HeT

CoOoTHOLWEeHWEe CTOMMOCTU nopTdens n CKOPPEKTUPOBAHHOW Mapxu
NpoBepseTCcs TONbKO Ha IMMUTE NJIAHOBOM NMo3mumn (NOCNEAHUA IUMUT U3
CnucKa, yKasaHHoro B Hactpomnke «lNpoBepsATb 0b6a3aTenbCcTBa No BMaam
JIMMUTOB>).

Ecnn BkioveH napameTp ’

TO COOTHOLLEHME NPOBEPSETCA ANs CaMOW NMo3aHeln AaTbl, HAa KOTOPYHO

Yy KneHTa ectb XoTs 6bl 0AVMH ANMUT

3anpeT Map>XuHanbHbIX
MOKymnoK

HacTpoitka nogaepxvmBaeTcs AN KJIMEHTOB C TUNOM KpeaMTOBaHUS «MNOo
ANCKOHTaM» nnmn «MO+».

Mpwn BkAOUEHHOW HacTponke, cepBep QUIK oTKNOHSET 3as9BKM Ha NOKYMKY
Map>XnHanbHbIX 6yMar, nepeyncrieHHbIX B , ecnm
o6beM 3a8BKM NMpeBbILaeT TEKYLWMIA CBOBOAHBIN OCTaTOK COBCTBEHHbIX
AEHEeXHbIX CpeACTB K/IMeHTa No Tery u BastoTe pacyeToB. Npu OTKIOUYEeHHON
HaCTpoWKe Takasi NpoBepka He NMpou3BOANTCS

rno6anbHas OnpeaensaeTtcsa rnobanbHbIMU HAaCTPOMKAMM, YCTAHOBIEHHbIMU Ha CTpaHULe
HacTpoiika . 3HaueHue
Mo YMOMNYaHMIo
_ [a 3anpeTnTb MapXuHanbHble MNOKYMKK
Het PaspewunTb MapXuHanbHble MOKYMKK

Mcnonb3oBaTb nopTdenbHoe
ro

HacTpoika He nogaep>xxueaeTtcs

mobanbHas Onpegensetcs rnobanbHbIMU HAaCTPOMKaMmn, YCTAHOBIEHHbIMU Ha CTpaHuLUe
HacTpolika . 3HayYeHune No yMoJs4aHulo

_ [a HacTpoiika He nopgaepxuBaeTcs
HeTt HacTpoiika He nogaepxuBaeTcs

MpoB. NpoA. akTuBa 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 . 3HayeHune
Nno yMO4YaHuIo
_[da lMpoBepka ocyuwecTenaeTcs
HeTt lMpoBepka He ocyLlecTBnsgeTcH

KoHTponb onepauuni
PEMNO/PMC no oTyeTy Ha
WCNOJSIH.

Bkntoyaet nposepky onepauun PEMO n PMNC (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 . 3HayeHune
Nno yMOJ14aHMIo
_[da lMpoBepka ocywecTenaeTcs
HeTt lMpoBepka He ocyLlecTBnseTcA

PaccuntbiBaTh NMMUTLI AN
BHeOMpPXKEBbIX 3as9BOK

HacTpoitka BnunseT Ha onepauun PEMO c koaom pacuyetoB SO mn PINC c koaom
pacdeTtoB BO. Ecnu cnucok

COAEPXKMUT 3HAYEHMSA, TO HACTPOWMKa BNAET TONbKO Ha onepaunm no
knaccam bymar, ykasaHHbIM B CMMCKe, MHade — Ha onepaumn BCex KaccoB
PEMO wn PIMNC c ykazaHHbIMX KOAAMWN pacyeToB.
Ecnu BbibpaHo 3HavyeHne «HeT», TO NpoBepKa AOCTAaTOYHOCTM CPEACTB Ha
nuMuTe TO Npy nogave 3asBOK B YKa3aHHbIX PEXWUMaxX He BbIMOJIHSAETCS,
nposepka 1 610KMpoBKa IMMUTOB OCYLLECTB/ISOTCA TOIbKO Ha nuMmnTax T1,
T2 n T.4. PacyeTbl N0 caenke yuymTbiBalOTCS Ha nnMmnTtax T1, T2 u T.4. cpasy
npw 3akn4yeHmnn caenkm. Ha nummte TO npoBepka, 610KMpoOBKa U 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 TO, T1, T2 n 1.4.
nposepka n 610KMpoBKa CpeACTB NMPOU3BOAATCA NMPU Nojade 3asBoK
B YKasaHHbIX pexunmax. PacueTbl no caenke gns nummntos T1, T2 n T.4.
NpOMN3BOASTCSA HEMOCPEACTBEHHO MPW 3aKk/tloUeHnn caenku, a gnas nummta T0
- Npu NoaATBEPXAEHUM 06eMMN CTOPOHaMM CAENKN AJ1S1 UCMONTHEH NS

FnobanbHas OnpepenseTcsa rnobanbHbIMU HAaCTPOMKaMU, YCTAHOB/IEHHBIMW Ha CTpaHULe
HacTpolika «O6lwune napameTpbl» B pasgene
3Ha4yeHue No yMOST4YaHUIo
_ [a lNMpoBepka ocylecTengaeTca
Het lMpoBepka He ocyLlecTBAsSeTCA

HacTpoliku BubnmoTekn pacyeta TMMUTOB
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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 BK/OYEHHOM (raxkke

. Ecnu cnucok knaccos He 3aaaH, NpoBepka AOCTAaTOYHOCTU CPeacTB
BbINOJSIHSAETCSA MO BCEM Knaccam

_ nobanbHas OnpepenseTcsa rnobanbHbIMM HAaCTPOKaMKN, YCTAHOB/IEHHLIMW Ha CTPaHuLe
HacTporka

_ 3apaHHoe MNMone ang ykasaHus CNUCKa KNaccoB MHCTPYMEHTOB Yepes 3anaTyto
3HayeHune

HeTTUHr pucka BantoTHbIX
No3unLUMn B CKOpP. Mapxe

BkntoyeHne HaCTpOlKM NO3BONSET UCMNONb30BaTb 0CO6YIO TIOMMKY 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 60blINM
OVNCKOHTOM.

HacTpoika npvMeHseTcs TONbKO AN KIIMEHTOB C TUMOM KpeaAUTOBaHUSA «ro
OVCKOHTaM».

[aHHbI anropnt™ He cneayeT UCNoNb30BaTb AN UHCTPYMEHTOB, KOTOpbIe
TOPrylTCS B PasHbIX peXxunmax TOpros B pasHbixX BantoTax. KoOppekTHOCTb
pacyeToB npu paboTe C TaKUMU MHCTPYMEHTaMWN He rapaHTUpyeTCs.
[aHHasa HacTpoika He noaAepXnBaeTcs ANa onepaunin B pexmnMax Topros,
yKa3aHHbIX B HaCTponke «BecTn AeHexHble No3uLMn B paspese BaloT» Ha

CTpaHuue
FnobanbHas Onpegensietca rnobanbHbIMM HACTPOMKaMM, YCTAHOBIEHHLIMW Ha CTpaHuLe
HacTpolika . 3HayeHune
Nno YMOJYaHUIO
~ [Ha HeTTuHr ocywecTenaercs
Het HeTTuHIr He ocywecTBnseTcs

OnpeaeneHne cTaBkM puUcka
dbtouepca u3 N0

MapameTp MOXET NCNoNb30BaTbCA ANa onpeaeneHus auckoHTos KL, no
dbloyepcam ncxoas ns pasmepa N0, TpaHCIMPyeMoro TOproBoM CUCTEMOMN.
[Onsa nonoxutenbHon no3uuum ncnonbsyertcsa MO nokynaTtens, Ans
oTpuuaTtenbHon — MO nNpogasua.
Ecnn 3apgaHa HacTpolika

N pbIHOYHas LeHa dbloyepca No MoAYI0 HUXKE 3a4aHHOIo B
HaCTpoWnKe 3HayYeHus, TO ANa onpeaesieHns CTaBku pucka dblovepca
NCMNONb3yeTCs 3HAaYEHNE LUeHbl, 3a4aHHOe B HACTpOWKe.
Mpn HEBO3MOXHOCTK pacyeTa ANCKOHT KL cunTaeTcs paBHbIM 1.
PaccuntaHHOe 3HaueHMe MOXET NUCMONb30BaTbCs AN pacdeTa 3PPeKTUBHbBIX
OVCKOHTOB.
MoaoaepxmBaeTcsl TONbKO A7 KJIMEHTOB C TUMNOM KpeaAnToBaHusa «MO+».
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HacTtpolika nmeeT 6os1ee BbICOKUI NPUOPUTET OTHOCUTENLHO rNobasbHOM
HaCTpOWKM, 3ajaBaeMON Ha CTpaHuue

rnobanbHas Onpepensetcsa rnobanbHOW HAaCTPOMKOW, YCTAaHOB/IEHHOW Ha CTpaHuue
HacTpolka

_[da Mcnonb3osaTtb O
Het He ncnonb3osatb O

KoaddurumeHT ans pacyeTta
MWUHUMaNbHOM MapXu B CXeMme
MO+

KoaddurumneHT ansa pacyeta MMHUManbHOW Mapxmn 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 3aBMCUMMbIMUK LeHaMn B cxeme MA+. MpuoputeT BbibOpa TMNa HETTUHIA CM.

B
_ nobanbHas Onpegensetcs rnobanbHbIMU HAaCTPOMKaMmn, YCTAHOBIEHHbIMWU Ha CTpaHuLe
HacTpolika . 3HayeHune
Nno yMoON4aHuIo
_ MonyHeTTuHr TpeboBaHusa kK obecneveHnio oNpeaensoTCa Kak MakCuManbHas BenYnHa
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
p1CKa BO MHOXEeCTBA MHCTPYMEHTOB C 3aBUCUMbIMU LlEeHaMKN B cxeme «MIO+».
Mpu ncnonb3oBaHMKM NapaMeTpa He rapaHTuUpyeTcs cobntoaeHne TpeboBaHui
Yka3zaHusa BaHka Poccumn N° 6681-Y.

HacTpoitka nmeeT 605ee BbICOKMI MPUOPUTET OTHOCUTENIBHO rnobanbHOM
HaCTpPOWKM, 3a4aBaeMON Ha CTpaHuue

mobanbHas Onpegensetcs rnobanbHOM HACTPOMKON, YCTaHOBMIEHHOW Ha CTpaHuue
HacTpolika . 3HayeHune
Nno yMON4aHu1Io
~ [a BkntoyaTb aKTMBbI C LEHON B pasHbIX BasiloTax BO MHOXECTBa
Het He BKAtOYaTb aKTMBbI C LLEHOW B pasHbIX BaaloTax BO MHOXeCTBA

3anpeT onepaumii npu
OTCYTCTBMM NIMUMUTA
no AeHbram

Mpu3Hak 3anpeTta BbiCTaBsieHUs 3a89BkU (B T. Y. 3asiBKM 3aKpbITUS NO3MUUK),
3aTparmeatolLelt BankoTy, N0 KOTOPOM Yy KJIMEHTa He 3agaH JIMMUT.
HacTtpoiika nMeeT 60nblINIM MPUOPUTET, YEM HACTpPOIKa
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rnobanbHas Onpepensetcsa rnobanbHOW HAaCTPOMKOW, YCTAHOB/IEHHOW Ha CTpaHuue
HacTporka «0O6lwune napameTpbl» Ha BKagke . 3HayYeHune No yMosa4YaHUIo
[a BbicTaBneHue 3as9BKM 3anpeLeHo
Het BbicTaBneHne 3asiBKM paspeLueHo

NHdopMunpoBaTb KIMEHTOB YnpasneHne MHHOPMUPOBAHUEM KIIMEHTOB O NOTEHLMaIbHOW HENOKPLITOM

0 HEenoKpbITOM NO3nMuumn no3uumm
FnobanbHas OnpepenseTcsa rnobanbHbIMM HAaCTPOMKaMMN, YCTAaHOBIEHHLIMU Ha CTpaHuue
HacTpolika . 3HayeHune

no ymosn4vaHuto

[da NHbopMUpoBaHUe KIMEHTOB MPUMEHAETCS

Het NHbopMMpoBaHUe KINMEHTOB HE MPUMEHSAETCA

Bknagka «Koad. no 6ym.»

Cnuncok ko3 dUUNEHTOB no HacTtpoika ko3 bdUUNEHTOB KpeanToBaHUSA pecypcamu npu Npoaaxe wuim
6ymaram NOKYMNKe COOTBETCTBYIOLWEr0o MHCTPYMEHTa, a TaKkxXe AN15 3a4aHuns
MakKcMManbHOro pasmepa obecneyeHus no gaHHon 6ymare

_ bymara NaoeHTndukatop (KOA) MHCTPYMEHTA

_ Long KoadduruneHT oueHKN ASMHHOM NO3ULUK MO AAHHOMY UHCTPYMEHTY
_ Short KoadhdUUMEHT OLUEHKM KOPOTKOW NO3ULMKN NO AAaHHOMY UMHCTPYMEHTY
_ 06. Long MakcuManbHbI pa3Mep no3vMuMmn No AaHHoih byMare, yuMTbiBAEMbIN B

obecneueHnn Map>XwWHanbHbIX CAENOK, B BAJIIOTE MHCTPYMEHTA

06. Short MakcuManbHbI pasMep KOpOTKOM No3umumu rno AaHHon bymare, B BantoTe
WHCTpYMeHTa

% OoTKN. AucK. [lapaMeTp KOHTpPONs YCNOBMI ANS 3as8BOK B pexume PEMO-M,
yCTaHaBMBalOWMNIA:

MakcnManbHoe OTKI0HEHNE B % MeXxAy HayalbHbIM

OVCKOHTOM M HUXXHUM ANCKOHTOM AN18 3asBOK Ha MOKYMKY;

MakcuManbHoe OTKNOHeHNE B % MexXay HavasibHbIM

OVCKOHTOM U BEPXHUM AUCKOHTOM A5 3a9BOK Ha Npojaxy

Bknaaka «uck. no 6ym.»

Ba3oBble 3HauyeHus YcTaHoBKa 3Ha4YeHun Ko3hPULUMEHTOB, KOTOPbIE MCMNO/b3YIOTCSH
K03 dDMUMEHTOB ANSA pacdeTa npu onpeaeneHnm ab@PeKTUBHbIX ANCKOHTOB M OTHOCUTESTbHbIX CTaBOK
OVCKOHTOB pucKa, ecnv AN MHCTpyMeHTa He 3agaHbl CO6CTBEHHbIe KO3 PULMEHTDI
K long KoaddbuumneHT ansa annHHon nosmumn. lonyctuMas obnacTtb 3HadeHun: [0;
100]
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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 AIMCKOHTOB KPeaMTOBaHUS pecypcamMu npu npofaxe WUiam nokynke
no BbiGpaHHOI bymare. HacTpoiika npuMeHsieTcst ANsl KIMEHTOB C TUMOM
KpeanToBaHUS «Mo AUCKOHTaM» unu «M+». NMoapobHee CM. B MyHKTe

Ecnn gna numntoB Buaa T1, T2 1 T.4. AUCKOHTbI Ha BKNagke «ANCKOHTbI N0
6yMaramM» He yCTaHOBJIEHbI, TO UCMOIb3YIOTCHA AUCKOHTbI, YCTaHOBIEHHbIE Ha
[aHHOM BKNnagke ans numuta Buaa T0. Ecam anckoHThl ang nummnTta Buaa T0
He yCTaHOBJIEHbI, TO UCMOJb3YOTCA rnobanbHble ANCKOHTLI. Mpuoputet
HacTpoeK ANCKOHTOB No 6ymaram cM. B

NHCTpyMeHT

NaeHTudukaTop (Koa) MHCTpyMeHTa. Ansa ¢dbovyepcoB npu NCnosib30BaHUn
cxembl «M+» B KayecTBe 3HauYeHMs MOXeT 6bITb 3a4aH npedukc B popmate
«<npedukc>*»

O long

3HayeHne ANCKOHTa 6pokepa AN ASIMHHOM MO3MLUMM MO 4aHHOMY
WMHCTPYMeHTY. Ecnu 3HauveHune koaddurumeHTa He yKkasaHo, NpMHUMAEeTCS
3HauYeHue Nno yMmosi4aHuio, pasHoe 0

[ short

3HayeHne AMCKOHTa Bpokepa AN KOPOTKOM NMo3uuum no 4aHHOMY
WMHCTpYMeHTY. Ecnm 3HaueHune koadhduruneHTa He ykazaHo, NpUHMMaeTcs
3Ha4yeHme No ymon4daHuto, pasHoe 0

[ min long

3HayeHne MMHMMaNbHOIro AMCKOHTa Bbpokepa ANs ASIMHHOK No3MuUMK No
[AHHOMY MHCTPYMeHTY. Ecnn 3HayeHne ANCKOHTa He yKa3aHo, NpuHuMaeTcs
3Ha4yeHme No ymon4daHuto, pasHoe 0

[ min short

3HayeHMe MMHUMaNbHOrO AUCKOHTa 6pokepa ANs KOPOTKON No3uumm no
OAHHOMY MHCTPYMeHTY. Ecnn 3HaueHne ANCKOHTa He yKas3aHo, NpUHMMaeTCs
3Ha4yeHne no ymon4yaHuoo, pasHoe 0

K long

KoaddurumeHT cTaBkn pucka AJIMHHOW NO3ULUM NO AAHHOMY MHCTPYMEHTY

K short

KoaddurumeHT cTaBky pMcka KOpOTKON NO3MLMKN MO AAHHOMY UHCTPYMEHTY

BantoTa pucka

Ko BantoTbl pucka. Mo ymonyaHuoo napameTp He 3ajaH

_ ObecrieyeHme  [lpu3Hak yyeTa B obecrneyeHnn ANUHHBIX NO3ULMIA MO UHCTPYMEHTaM, Ans
KOTOpPbIX YCTaHOBJIEH 3anpeT Ha 06pa3oBaHNE HEMOKPbITLIX MO3ULMIA.
[ocTynHO Ana pefaKTMpOBaHUs, ecnv B nNpusHake «KopoTkas nosnumns»
3aAaHo «HeT». BO3MOXHble 3HaUeHUs:
«HeT» (N0 yMoN4YaHuio) — He NpUHUMAEeTCS;
«[a» — NpuHUMaeTcs
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KopoTkas Mpu3Hak gonycTtumMocTn o6pa3oBaHna KOPOTKOWM No3mumn. Bo3MoxHble
nosmums 3Ha4yeHus:
«HeTt» (no yMonyaHuio) — 3anpeLleHo;
«[a» - pa3spelweHo
Bknagka «YpoBeHb pPbIHOYHOMO pucKa»

YpoBeHb CTaBKW PbIHOYHOIO
pucka no knaccam

[AnanasoH ncnonb3yembix AMCKOHTOB KL| B pa3pese K1accoB OLEHKW.
HacTpolika fgocTtynHa TonbkKo Ans nmmmutos Buaa T0. Ans 3apaHus avana3oHa
CTaBKW pucka ans santoT ucnonb3syetcs knacc «CROSSRATE», ang akTMeoB
ApYyrux TUNOB - Kflacc oueHku. Ecnu knacc, B KOTOPOM OLeHMBaeTCs
MHCTpyMeHT (unu knacc «CROSSRATE» B cnyyae BantoT), He fobaBneH B
AAHHYI0 HACTPOWKY, TO AMana3oH onpeaenseTcs HacTPOMKOWN

YpoBeHb CTaBku

HoMmep amanasoHa gnckoHToB KL|. Bo3MoXHble 3Ha4veHus: ot 0 go 255.
Heobxoanmo ykasbiBaTb HOMeEp AMana3oHa auckoHToB KL,
COOTBETCTBYHOLWMA HOMEPY B HacTpolkax uHtepderica, KoTopbli
TpaHcnupyeT TpebyeMble Ans pacyeTa Map>XXWHasbHbIX NOKasaTenen CTaBKu.
Ecnn B HeCKoNbKNX MHTepdencax TpPaHCANPYOTCS ANCKOHTbI MO OAHUM U TeM
)K€ WHCTPYMeHTaM, TO B HacTpolMKax AaHHbIX MHTepdencoB creayeT 3a4aTb
pa3Hble HOMepa Anana3oHoB, a B HacTporkax bnbnuotekn pacyeta NMMMTOB
yKasaTb HOMep, KOTOopbI ByaeT MCNOb30BaTbCA AJ15 pacyeTa nokasaTtesnen
nopTdenen KINEHTOB

Cnuncok Knaccos

CrmncoK KlaccoB yepes 3ansTyto

Bknagka «Teru ans pex. Topr.»

Terv pacuyeToB A/ PEXMMOB
TOpros

HacTpolika COOTBETCTBUSA TErOB pacyeToB M K/1aCCOB MHCTPYMEHTOB.
HacTtpoika nmeeTt 6osee BbICOKUI NPUOPUTET MO CPAaBHEHUIO C aHANOIMMYHOMN
HaCTPOMKOM Ha cTpaHuue «[pyrue napameTpbl»

Ter pacyéTos

Cnncok TeroB. NogpobHoe onncaHne HacTPOMKM M CMUCOK 3HAYEHUN
NO YMOJIYAHMIO CM. B

Cnuncok Kiaccos

Cnucok knaccos MHCTPYMEHTOB ANSd AaHHOro Tera pacyeTos, paB,D,eﬂeHHbIVI
3andaTbiMU

Bknaaka «Teru, onp. No KOAYy VHCTP.»

Teru, onpeaenseMblie no Kooy

HaCTpOVIKa COOTBETCTBUA TEroOB pacyeToB N KOAOB MHCTPYMEHTOB.

WHCTpYMEHTa HacTpoika nmeet 6osee BbICOKUI NPUOPUTET NO CPAaBHEHUIO C aHAOMMYHOMN
HaCTPOMKOM Ha cTpaHuue «[on. Tern pacyeTos»
Terun Cnucok Teros
Crincok KoAabl MHCTPYMEHTOB, pa3fefieHHble 3anATbiMU, MO3ULNK NO KOTOPbIM
MHCTPYMEHTOB  BKJ/IOYAKOTCA B pacyeT BXOASLEro U TeKyLero IMMUTOB NO 3a4aHHOMY Tery
pac4yeToB, HanpuMmep, «LKOH, RTKM»
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Bknaaka «Koppenaumsa Mexay UHCTPYM.»

Koppensuus mexay
NHCTPYMEHTaMm

NHamBmnayanbHble HAaCTPOMKN 3aBUCMMOCTEN MeXAY UHCTPYMEHTaMM.
Ncnonb3ytoTcs, ecnm napameTp «Mcnosb3oBaTh KOPPENSaUno Mexay
WHCTPYMEHTaMM» nMeeT 3HadeHune «[a». MNapaMeTpbl 3a4at0TCA aHaN0rM4yHoO
rnobanbHOM HAaCTPOMKeE, pacrnosIOXXEHHOM Ha CTpaHuue

Bknagka «CueTta eguH. 6yM. nosvuymm»

CuyeTta eanH. 6yM. no3munu

HacTpoika npegHasHavyeHa 418 CYMMMPOBaHUSA NO3MLUUIA MO MHCTPYMEHTaM
(c yyeToM 3HaKa) C pasHbIX TOProBbIX CYETOB NpW pacyeTe NoKynaTebHOM
CnocobHOCTH.

HacTtpolikn ncnonb3yloTcs, ecnv napameTpy «Mcnonb3oBatb €4MNHYIO
6yMaXkHY0 MO3MLMIO» MPUCBOEHO 3HaveHne «da»

Terun

Ter pacyeToB, HanpuMep, «EQTV»

Cnuncok cyetoB

CnuncoK TOProBbIX CYETOB Yepes 3ansATyto. JonycTUMo MCnonb3oBaHue
npedunkca, Hanpumep «L01*»

Bknaaka «lpuB. K1accoB K BuaaM TMMUTOB>»

lMpuBsA3Ka KNaccoB K BUAAM
JIMUMUTOB

HacTpoika npegHasHavyeHa AN MHAMBUAYASIbHOW HAaCTPOMKN COOTBETCTBUSA
MeXxay BuAaMu IMMUTOB M KiaccaMu LeHHbIX 6yMmar ana onpeaeneHus suaa
NIMMUTa TEKYLLEN onepaunmn, aHanormdHo rnobanbHoOM HacTpolike Ha
CTpaHuue

MpuoputeT HacTpoek «lpuBsA3Ka NHCTPYMEHTOB K BMAAM IMMUTOB>»,
«[MpuBs3Ka KNaccoB K BUAAM NMMUTOB>» U «[puBsi3Ka KOLOB PacyeToB K
Kfaccam v BugaMm 1MMUTOB» CM. B

Bua numuTa Bua numuTa. [lonyckaeTcs BBOA 3HAUEHUI, HaYMHAIOLWMNXCS C NaTUHCKOro
cuMBoOna «T», 3a KOTOPbIM C/leAyeT HeoTpuuaTesbHoe Lenoe Yynucno. Buabl
JIMMUTOB YKa3blBalOTCS B NOPsiAKE UX BO3pacTaHUs. 3HayeHue no
yMonyaHuo: «TO»

Knaccbl CnncoK K1acCoB MHCTPYMEHTOB, NEPEYUCTIEHHbIX Yepes 3ansTyto

Bknaaka «lpuB. MHCTP. K BUAaAM JIMMUTOB>»

MpuBA3Ka MHCTPYMEHTOB
K BMAAM JIUMUTOB

HacTpolika npeaHa3HayeHa Ans UHAMBUAYaNbHOW HAaCTPOMKM COOTBETCTBUSA
WHCTPYMeHTa 1 BUAa NMMUTa, Ha4YMHasa C KOTOPOro oTpaXkaeTcs onepaums,
aHanornyHo rnobanbHON HaACTpoWKe, ONMUCAHHOM Ha CTpaHuue

MpuopuTeT HacTpoek «lMpuBsA3Ka MHCTPYMEHTOB K BUAAM JIMMUTOB>,
«[MpuBA3Ka KNaccoB K BuaaM NMMMUTOB» U «lpMBSA3Ka KOAOB PacyeToB K
KJaccaMm 1M BUAaM IMMUTOB» CM. B

HacTpoiika He yuuTbiBaeTCs, eC/iv BK/OYEH NapaMeTp
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Bua numuta

Bua numuTta. JonyckaeTcs BBOA 3HAUYEHMIN, HAYMHAOLWNXCS C TATUHCKOrO
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 HacTporikon «[poBepsaTb 06a3aTenbCcTBa NO BMAAM
JIMMUTOB>», MPU COXPaHEHUN HaxKaTneM KHOMKU «MpuHATL» BblaaeTcs
COOTBETCTBYIOLLEE NpeaynpexaeHne; COXpaHeHne 1 3aKpbiTUe OKHa
peaakTopa oTMeHseTcs. Ecnu He 3aAaHbl MHCTPYMEHTLI, CTPOKa CoXpaHsaeTcs

MHCTPYMEHTbI

CnuCOK MHCTPYMEHTOB, NepevYnc/ieHHbIX Yepes 3angaTyio

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
HaCTpoOWKe, ONMCaHHOW Ha BKIagkKe

HacTpolika ncnonb3yeTcs TOIbKO AN aAPECHbIX PEXMMOB TOProB U PeXMMOB
PEMO c UK.

OaHa v Ta xe napa 3HadeHun «Kop pacyétos»—«Knacc» He MOxXeT 6bITb
nocTtasfieHa B COOTBETCTBME pa3HbIM BMAAM JIMMUTA.

MpuoputeT HacTpoek «[puBsA3Ka UHCTPYMEHTOB K BUAAM JIMMUTOB>»,
«[MpuBs3Ka KNaccos K BUAaM NMMUTOB» U «[puBA3Ka KOAOB PacyeToB K
Knaccam v Bugam JMMUTOB» CM. B

HacTpolika He yunTbiBaeTCs, ecnum BKAOYEH napameTp

Bua numuta Bua numuTta. [lonyckaeTcs BBOA 3Hal-IEHVIl71, HauynHarWnxca C N1aTtUMHCKOro
CuMBONa «T», 3a KOTOPbIM cneayeT HeoTpuuaTesibHoe Lenoe 4nucno. Buael
NNMUTOB YKa3blBalOTCA B NopaaKe UX BO3pacTaHuaA

Knaccsbl CnnCcoK KNaccoB MHCTPYMEHTOB, NEpPEeYNCIEHHbIX Yepes 3ansaTyto

Koabl pacuétoB CrnMCOK KOOB PacyeToB, MepeUYnCcieHHbIX Yepes 3ansaTyto

Bknaaka «Knaccel co cnncaHmem cpeacts B TO»

Knaccel co cnncaHnem
cpeacts B TO

HacTporka ncnonb3yeTca Ans onepauui, KOTopble YYUTbIBAKOTCSA 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 aKTMBOB Ha AONOJTHUTENbHbIE BUAbI TUMUTa NpU
3TOM He NMpouM3BOAUTCS.

Hanpumep, Ha Buaax nMmuTa, NpeALlecTBYOWNX TeM, FAE YUNTbIBAIOTCSH
onepauunn, anga caenokK NoKynkn npon3BoanTCA TOJIbKO CNCaHUe AeHEeXHbIX
CpeacTB C No3uumMm No AeHbram (6e3 yyeta Kommccmin 6pokepa 1 TOproeom
CVICTeMbI), a aAngd caenok npogaxXu — TOJIbKO CnnCaHne KonyecTtBa B CcAaesiKe
C NO3MLNKN MO UHCTPYMEHTY.
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MapameTp HasHauyeHue

JonyckaeTcs ykasbiBaTb TO/IbKO Kiacchl cnoT- u PMC-onepauni

Ha POHAOBOM pbIHKE, @ TaKXe Kiacchl C npu3Hakom OMS.

HacTpolky Henb3a Mcnosib3oBaTb COBMECTHO C HAacTpoMKon «lpoBepaTb
3Ha4YeHne CKOPPEKTMPOBAHHOW MapXu No BCEM BMAAM JIMMUTOB>», €C/in
npeanonaraeTcsa coBeplleHme onepaunii ¢ pacyetammn B TO

Bknagka «MHoXecTBa € 3aBUCUMbIMU LleHaMu»

MHoXecTBa MHCTPYMEHTOB C  [laHHasa HacTpoika no3sonsieT 06beAMHUTbL UHCTPYMEHTLI C 3aBUCUMbIMU

3aBUCUMbIMW LieHaMun LeHaMu, BbIpaXX€HHbIMU B OAHOW BanioTe, BO MHOXECTBA C Liesibl0 CHUXKEHUS
pa3sMepa Mapxu npu paboTe no cxeme KpeamtoBaHusa «MA+». Ho ecnu
BKJIIOUEH napameTp , TO BO
MHOXeCTBa MOryT 6biTb 06beANHEHBI MHCTPYMEHTHI, LieHa KOTOpbIX
BblpaXeHa B pasHbIX BastoTax.
HacTtpoiika nMeeT 6onee BbICOKMI NPUOPUTET OTHOCUTENBHO rnobanbHOM
HaCTpoOMKM, 3a4aBaeMol Ha cTpaHuue «MHCTpyMeHTbI» (CM.

)

MHoXecTBa B HacTpolike onpeaensoTcsd MHOXECTBA MHCTPYMEHTOB C 3aBUCUMbIMU
LeHamu

HanMmeHoBaHMe HaunMeHoBaHMe MHOXecTBa. MOXET cofaepxaTb NaTUHCKME ByKBbl U LNdpbI
6e3 npobenos. Obs3aTenbHbI NapaMeTp

BazoBbIn Koa MHCTpyMeHTa, OTHOCUTE/IbHO KOTOPOro onpeaensieTcs puck. basosbin

MHAMKaTOp WHANKATOP BXOAMUT BO MHOXECTBO MO YMOJIHaHMUIO, MPU 3TOM ANA HEro
3aBUCUMOCTb BCerga npsMas, a oTHoCMTesIbHasA CTaBKa puUcKa paBHa Hyso. B
KayecTtse 6a30BOro MHAMKaTOpa MHOXeCTBa MOXET ObITb yKa3aH TO/IbKO
Map>XWHanbHbIM akTne (B ToM ymcne dbioyepc). Ecnm 6a3oBbin nHANKATOP
MHOXeCTBa HeMapXXMHasieH, TO HAaCTPOMKM TaKoro MHOXEeCTBa
HE YyUYMTbIBAIOTCS, A8 KaXKA0ro akTMBa MHOXECTBa PUCKU pacCHUTbIBAKOTCS
OTAesfIbHO, KaK paccyMTbiBaOTCA ANS aKTUBA, HE BKIKOYEHHOro BO
MHOXecTBO. [MogpobHee 06 orpaHNYEHUSX CM.

Tvn HeTTUHra Tvn HETTUHra PUCKOB MeXAYy aKTMBaMU MHOXecCTBa B cxeme MA+.
BO3MOXHbIe 3HAaYEHUS:

«[Mo yMon4yaHuio» (N0 yMOSTYaHUI);

«[MonyHeTTMHr» — TpeboBaHua K obecneyeHunto onpeaenstoTcs

KaK MaKCMMasnbHas BeNUYMHA pUcka mexay CyMMapHbIMU

OLLEHKAMW NOJIOXUTENbHBLIX N OTpUUaTenbHbIX MNO3ULNI

Nno aKTMBaM MHOXECTBa;

«HeTTnuHr» - TpeboBaHma K obecneyeHuno onpeaensatoTca no

CYMMapHOI OLeHKe BCexX akTUBOB MHOXeCTBa.

MpuopuTteT BbIbOpa TUNa HETTUHIa CM. B

ABTOMaTM4YeCKoe BK/OUYeHNEe B ABTOMaTU4eCcKoe BKJIIOYEHME BO MHOXECTBO NMPOU3BOAHbLIX MHCTPYMEHTOB,
MHOXECTBO CPOYHbIX KOTOPbl€ OCHOBaHbl Ha 0AHOM 6a30BOM aKTUBE. BktoyatoTcs:
KOHTPaKTOB
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MapameTp

HasHauyeHue

®dblovepcbl Ha 6a30BbIN aKTUB, ABNAKOLWMNIACA 6a30BbIM

MHAVMKATOPOM MHOXECTBA;

_ OnumoHbl Ha dbloyepc, aenaoWwmncs 6a3oBbiM MHAMKATOPOM
MHOXEeCTBa;

_ OnumoHbl Ha dbloyepcbl Ha 6a30BbIN aKTMB, SBASIOLWMNACS

6a30BbIM MHAMKATOPOM MHOXeCTBa

KoaddurumeHT noporosomn
MapXu 4S5 onunuoHOB

3HayeHune KoadduumeHTa NOPOroBon Mapxu Ans onunuoHoB B cxeme M+, B
npoueHTax. Ecnu 3HavyeHne 3agaHo, TO OHO nNepeonpegenser OAHOMMEHHYIO
HaCTpoOWKy, KoTopas 3ajaHa B

. JonycTtumas obnactb 3HayeHumin: [10; 100]

CocTaB MHOXecTBa

NHCTpyMeHT

Cnucok KoAOB MHCTPYMEHTOB, BXOASLLMX BO MHOXECTBO. OANH MHCTPYMEHT
MOXeT BXOAUTb TONIbKO B OAHO MHOXECTBO

OTHOCUTENbHasA
CcTaBKa pucka

CraBka pUCKa OTHOCUTENBHO 6asoBoro MHAUKaTOopa. 3apaeTtca B AoNSX

eINHULbI C TOYHOCTbIO 8. Bo3MOXHble 3HadeHus: oT 0 oo 1. 3HayeHune no
YMOM4YaHUo: «1»

3aBUCUMOCTb

HanpasneHne 3aBMCMMOCTU. BO3MOXHbIE 3HAYEHMS:
«lMpamasn»,;
«O6paTtHasa»

CueHapun U3MeHeHus
BOMATUJIbHOCTK ANnsA ONUMOHOB

CueHapun U3MeHeHUs BONaTUbHOCTU ANS pacyeTa pUMCKOB MO OMuUMOHaM.

[aHHas HacTpolka nepeonpefenseT COOTBETCTBYIOWYIO FobanbHyo
HaCTPONKY B NYHKTE

BO3MOXHblE 3HaYeHUs:
_ Ecnu oaHo 13 3HayeHuin 3a4aH0, TO OHO nepeonpeaenser
rnobanbHy0 HaCTPOWUKY;

_ Ecnun O4HO 13 3HayYeHU He 3a4aHo0, TO N0 yMOJZT4YaHNIO paBHO
100;

_ Ecnn oba 3HaveHus He 3agaHbl, TO NCMONbL3YIOTCHA 3HaYeHUs
rno6anbHOM HACTPOMKM

CueHapum
pocTa
BOJIAaTUNIBHOCTH,
%

CueHapun pocta BonatuibHocTu. Jonyctumasa obnactb 3HadyeHumin: [0; 1000]

CueHapwuit
CHUXXEHNSA
BOJ1IATUJ/IBHOCTH,
%

CueHapumn CHUXEHMSA BONaTUIbLHOCTU. [lonycTuMas o6nacTtb 3HaueHui: [0;
100]

Bknagka «HacTpomku MHCTpYMeEHTOB»
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MapameTp

HasHauyeHue

NHCTpyMeHTbl 6e3 yuyeTa
BaJILOTHOIO pUcKa

Knaccbl U MUHCTPYMEHTbI, A1l KOTOPbIX NPU pacyeTe Mapxu He TpebyeTcs
paccynTbiBaTb Ba/lOTHbIA PUCK.

HacTtpolika BbInonHseTCS AN N(MMUTOB BMaa T0, HO ee 3HadeHne
yunTbIBaETCA ANA onepauui ¢ nobbiM BUAOM NUMUTa

Knaccobl Crincok K1accoB MHCTPYMEHTOB, AJ151 KOTOPbIX MPU pacyeTe MapXu He
TpebyeTca paccunTbiBaTb BanOTHbIM pUCK. HOBbIM knacc aobasnseTcs
HaxaTmeM KHonkn «[JobaButb>». MNpu 3TOM MOryT 6biTb BbibpaHbl BCe Kacchl
(npw BbIBOpE 3TOrO0 BapuaHTa B CMCKe NOSABUTCA 3HavyeHne <ALL>) nnu
HanMMeHoBaHWe 13 Ccrnucka.
B kauecTBe KaccoB crieAyeT yKasbiBaTb TO/IbKO T€, B KOTOPbIX MOXET
oueHMBaTbCA nopTdenb (MepevyncrieHHble B HacTporke
)
NHCTpYMeHThI CrncoK MHCTPYMEHTOB YKa3aHHOro knacca
Bce Bce MHCTpyMeHTbl Knacca
WHCTPYMEHTbI
Mo cnncky Crncok KoAoB MHCTPYMEHTOB, pasAeneHHbIX 3anaTbiMU

NrHopupoBaTb rnobanbHble
HaCTpoOWKM

OTKNt0YaeT UCrnonb3oBaHWe AN AAaHHOMO KMeHTa cnMckoB ByMmar, 3agaHHbIX
«M0 YMOSIYaHWIO» ANS BCEX K/IMEHTOB. DTU CNUCKM 3a4al0TCA Ha CTpaHuue
«OrpaHunyeHns Ha / icnonb3oBaHue nneva».

HacTpoiku 13 gaHHoro 61oka npegHasHayeHbl 4519 UTHOPUPOBaHUSA
OrpaHMYeHUn Ha TUN MapXuHanbHOCTU bymar (Map>XuHanbHble 6ymaru,
6ymaru obecneyeHuns n 6ymaru, 3anpeLleHHble Ha OTKPbITUE KOPOTKMX
NO3MLUMN), YCTAHOBJIEHHbIX ANS APYrMX K/IMEHTOB. BkaoueHne Kaxaon
onuMnN KIMEHTY O3Ha4aeT, uYTo BCe AOCTYynHble eMy 6ymarn 6yayT uMeTb 3TOT
TUN MapXWHanbHOCTU. HacTpouTb MHAMBUAYANbHbLIW CMCOK 6ymMar npwu
BKJTIOYEHHOW ONuMK AN KMeHTa HEBO3MOXHO

Map>XnHanbHbIX

NrHopunpoBaTh CNKCOK ByMar, paspelleHHbIX A1 MapXWHanbHOW TOProBam

6ymar BCEM K/IMeHTaM

_ bymar NrHopupoBaTb CNMCOK ByMar, NMpUHUMAaEMbIX B o6ecneyeHne MapxuHanbHbIX
obecrieyeHms  CAENIOK BCEX K/IMEHTOB
Bymar, NrHopupoBaTb CNMCOK ByMar, 3anpelleHHbIX 415 onepauunin «short» Bcem

3arpeLeHHbIX
OJ19 KOPOTKMX
no3nuunin

KNneHTam

Cnunckn Map>XuHanbHbIX 6ymar

OTKpbITME POPMbI AN HACTPOIMKM

HacTtpoitka «MapxuHanbHble 6ymMary B 3afaHHOM Kjlacce» nmeet bonee
BbICOKM MPUOPUTET, YEM HacTpoika «Knacchl, B KOTOpbIX 3aAaHHasa bymara
MapXuHanoHa». NoapobHee cM. B

Bknaaka «Yuet onepauuii PEMNO»
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HasHauyeHue

Knaccel PEMO ¢ yueTom
BTOPOM 4acTu Nno caesnke

Cnucok knaccoB PEMO, ang KOTOpbIX MO 3asBKE U cAenke Ha no3mumax
KJ/IMEHTA, NO CPOKY PacYETOB COOTBETCTBYIOLWNX BTOPON HaCTU, YUUTbLIBAIOTCSH
KOMMCCUSA U pa3HMua mexay cymmomn Bbikyrna PEMO u cymmon PEMO.
Ncnonb3yemble CpokM pacyeToB (BUAblI TMMUTA) AOKHbI YUnTbiBaTb 06e
4acTu CAenKkwu.
He nopaepxxmBaeTcsa BO3MOXHOCTb OTKasa OT UcnosiHeHus caenku PEMO: B
c/lyvyae oTkasa oT ucrnosiHeHns 6pokepy Heo6xoaMMO CKOppeKTUpoBaTh
nos3numn.
HacTpoika oTMeHsieT AelCTBME HacTpoek

n

Bknaaka «OueHka noptdens»

CnmMcoK KNaccoB AN OUEHKMU
noptdens

Cnncok KlacCoB MHCTPYMEHTOB (Yepe3 3anaTyto), UCMOSb3yeMbiX AN
OLIEHKM aKTUBOB KJ/IMEHTOB, U 04YepeaHOCTb UX UCMOJIb30BaHus. MoxeT
NPUMEHATLCS A5 YCTaHOBKUW NPUOPUTETa Kakoro-anbo kKnacca, ecnm o4Hu
N T€ K€ MHCTPYMEHTbI TOPrytTCst B HECKOMbKMX Kflaccax — NpuoputeT
KJIaCCOB B CMMCKE YMEHbLUAETCS C/ieBa Hanpaso.

JaHHbIlA CMNCOK KNAacCoB OrpaHnYMBaeT 0To6paKeHNe NHCTPYMEHTOB

B Tabnmue «Kynutb/npoaaTtb» B Pabouem mecte QUIK.

HacTpoitka nMeeT 6onee BbICOKMN NMPUOPUTET OTHOCUTENBHO rNo6anbHOM

HaCTpPOWKM, 3a4aBaeMON Ha CTpaHuue . Ecnu HacTpolika He
3ajaHa, TO MCNOJIb3YeTCHA CMUCOK Kaccos, hopMupyeMbii rnobanbHbIMK
HacTponkamm

n

Bknagka «Knaccel ¢ y4eToM Teros 3a40/1K.»

Knacchbl ¢ yyeToMm Teros
3a40/1KEHHOCTH

Cnu1CcoK KNaccoB, MO KOTOPbIM OCYLLECTBASOTCA onepaunm, B KOTOpbIX npe-
Tpena KOHTPO/b YUYUTbIBAET HACTPOMKY «Tern 3a0/IKEHHOCTU» U NO3ULNK
Nno AEHEXHbIM CpeACTBaM Ha COOTBETCTBYOLWMX Terax. Ecnu cnncok knaccos
He 3ajaH, TO AENCTBME TEroB 3a40/DKEHHOCTU pacrnpoCcTpaHsaeTcs Ha
onepaumu BO BCEX Kjlaccax.

PaboTaeT B cxeMax «Mno AMCKOHTaM» n «MO+»

I KoMmMeHTapuii

MpuopwuteT BbiI6Opa WabnoHa «[o “nneuy”»:

1. HacTpoliku no wabnoHy, B KOTOPOM 3Ha4YeHMe Nons «BkioyaTb B WA6M0H KIMEHTOB

CO 3Ha4YeHunAaAMM nneva» coBnagaeT Co 3Ha4YeHMeEM nocnegHero 3agaHHOro njaeda

Ha AEHEeXHOM NUMUTEe KNmeHTa (CM. Ha BKNaake ).

YunTbiBaeTcsa TONbKO ANS KNMEHTOB C TUNOM KpeauToBaHua «IMo gUCKOHTaM» nnn «M+».

2. VlHaneBuayanbHble HaCTpOl\;IKVI, 3alaHHblE Ha BKJlaAKe
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3. HaCTpOVIKM no LLIaﬁJ'IOHy Ansa HECKOJZIbKMX KOAOB K/IMEHTOB, 3a4aHHOMY Ha BK/1aAKe

4. HacTpoliku ans rpynnbl KIMEHTOB, 3aaHHble Ha BKlagKe
rno npedunkcy Koga KmMeHTa.

Ecnn HM of4Ha 13 BbllLenepeYncrieHHbIX HacTpoeK A1 K/neHTa He 3ajaHa, ToO MCNONb3YTCS

rnobanbHble HACTPOMKMN.

15.KnueHntbl / LLUa6n0OHDbI /
Mo orpaHnyeHunsaM

CTpaHuua npegHa3sHadveHa ansg dopMmmpoBaHus WwWabioHOB HAaCTPOEK OrpaHUYeHU no
pa3peLleHHbIM M 3amnpeLleHHbIM Ana TOproeau bymaraM, a Takxe ans NnpocMoTpa u
peaakTUpPOBaHUSA CMUCKA KJIMEHTOB, K KOTOPbLIM NMPUMEHSIETCS BbIGpPaHHbIN WaboH.

L atnoHeL BrAKYATE B WAGN0H KAMEHTOE CO SHAYEHUANM NS4

OnmcaHqe | |2 | i

[ KeanucuupoBaHHEIe WHESCTORE!
JlocTyn K CAOKHEIM WHCTPYMEHT At

PaspewenHee kol 1SIM

g NofaeuTs =5 Ypanure |

Nepeyett KAMEHTOS B WatnoHs:

Paspeqlstin No MHCTRYMERT AN JanpeleHUa Mo MHCTPYMEHTaM O rpaHuYeHUA Ha weHk zameor 1.0, Sanpewsnua no uHotpu 4 ¢

OrpaHuyenue caenok PEMO no HanpaensHuio
NepE0id 4acTH

CETEE | Otoe comson S

(®) Knaccel no cnvcky

Paspel&HHele 007 TOProBAM HHCTRYMEHT I

HanpaeneHue

() Nokygrka
O Npoaaka
% Hodaets 71 Dofasre
=1 Ugamme % UYpanme
MapameTp HasHauyeHue
LLIa6bnoHbi CrnnCcoK COXpaHEHHbIX LWabnoHoB
Koa Koa wabnoHa. MpaBuna 3anonHeHns nons:
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MapameTp

HasHauyeHue

Mpwn BbIKIHOYEHHON HACTponkKe

, 3ajaeTcs:
BykBeHHO-UndppoBoe HanMeHoBaHWe WwabrioHa.
3HayeHne AONXKHO 6bITb YHMKANbHbLIM CPpeaun Bcex
wabnoHoB «l1o orpaHndeHnam». Obs3aTenbHbIN
napameTp.
Mpwn BKIKOYEHHOW HaACTponKe

Ecnu wabnoH 6yaeT ncnonb3oBaTbCsa AN KIIMEHTCKOro
npoduns, To 3agaeTca:

Tonbko 4yncnoBon naeHTudmkaTop wabnoHa.
Jonyctumbin aManasoH oT 1 go 65535. 3HaueHune
LOJIXHO 6bITb YHUKANbHBIM cpeaun Bcex WwabnoHoB «Mo
orpaHnyeHunsam». ObaszaTenbHbIn NapameTp.

Ecnn wabnoH He 6yaeT ncnonb3osaTbCs Ans
KJIMEHTCKOro npodwuns, To 3a8aeTcs:
BykBeHHO-UMDpPOBOE HanMeHoBaHWe WwabnoHa

OnuncaHune

TekcTtoBoe onucaHue wabnoHa. MoXHOo yka3aTb He 6onee 50
CMMBOJ10OB

Ecnu wabnoH 6yaer ncnonb3oBaTtbCsa A5 KIMEHTCKOrO npoduns, To
nose o6a3aTesibHO K 3aNOJSIHEHUIO

MepeyeHb KIMEHTOB B WabfoHe

Cnncok KoAoB K/IMEHTOB Yepes 3ansTyto, K KOTOPbIM MpUMeHseTcs
OaHHbIM WabnoH. [lonyckaeTcs yKa3aHue TOSIbKO MOJIHbIX KOAOB
KIMEeHTOB. YKa3aHune npedunKcoB KOAOB KIIMEHTOB C CUMBOJIOM «*» Ha
KOHLIe HeaAonyCTUMO. ,Cl,J'Iﬂ 3aaHnA NYCTOro Koga KJIMEHTa yKaXXute
3HayeHne «<EMPTY>» u Bkntounte dnaxkm «3asaskm 6e3 koaa
KnneHTa» un «PaccunTbiBaTb 3a8BKK 6€3 Koga KaneHTa» (M.

)

BkntoyaTb B WwWabsoH KIMEHTOB CO
3HA4YEHNAMU Naeya

CnuCcokK 3HaYeHul nneya Yyepes 3ansATyto, K KOTOPbIM NPUMeEHSeTCs
OaHHbIM WabnoH. 3HavyeHne yKasbiBaeTcs C TOYHOCTbIO 40 ABYX
3HaAKOB NOCAe AeCATUYHOro pasgenutens. Hactponku wabnoHa
NPUMEHSAIOTCS AN K/IMEHTOB C TUNOM KpeAUTOBaHUSA «Mno ANCKOHTaM»
nwnn «M+». He gonyckaeTcsl yKasaHuve O4HOro M TOro e 3Ha4yeHus
nneya B HECKONbKUX WabfoHaxX No orpaHUYeHUsIM.

Mneyo 3ajaeTcsa Ha AEHEXHOM IumMuTe KnmeHTa B Pabouem mecte
QUIK. PekoMeHAayeTCst UCNOMb30BaTbh OAVWHAKOBbIE 3HAYEHUS nieva
Ha BCeX JINMUTax.

MoapobHee cM. B

MpuopwuTteT BbibOpa WwabnoHa «lMo orpaHndYeHnamM»

CM. B

Mo yMmonyaHuio HacTponKa He 3aJaHa
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HasHauyeHue

KBanuduumpoBaHHbIE MHBECTOPbI

Mpu3HakK TOro, YTo BCE K/IMEHTHI B WabrioHe sBASOTCS
KBaNndULMPOBAHHbLIMU MHBECTOPaMu. Mo yMonYaHuo hnaxok
BbIKJTIOYEH

[ocTyn K CMIOXHbIM UHCTPYMEHTaM

Cnucok naeHTUMOUKaTOPOB TUMOB CIIOXKHbLIX MHCTPYMEHTOB Yepes
3ansTy0, C KOTOPbIMU KJIMEHTaM, BK/IHOYEHHbIM B LWab/IOH, AOCTYMHbI
onepaumu.
MapaMeTp UMeET MeHbLUUIA NPUOPUTET, YEM NapaMeTp

, 3aflaHHbIll Ha KO K/IMEHTa

PaspeweHHble koabl ISIN

Cnincok kogos ISIN MHCTPYMEHTOB yepes 3angaTylo, onepauum

C KOTOpbIMU pa3pelleHbl. 3Ha4yeHne B CMNCKE TakXXe MOXET ObiTb
3a4aHo B BuAe npedukca C CMMBOJIOM «*» B ¢hbopMaTe
«<npedukc>*». NapaMeTp He yunTbiBaeTCS ANS nosb3oBaTenemn

C BKJIIOYEHHOW onumen «MrHopupoBaTtb OTCYTCTBME MO3ULNIA»

B Mpasax Mo Kjaccy onepaumu, a Takxe A1 onepaunmin Ha BaslOTHOM
N CPOYHOM pbIHKaX.

MNapameTp umeeTt 60nee BbICOKMI NPUOPUTET OTHOCUTENBHO
rnobanbHOro NnapameTpa, 3a4aBaeMoro Ha CTpaHuue

PaszpewaTb 3aKkpbiTne NO3vuun ans
MHCTPYMEHTOB C HEAOMYCTUMbIMU
ISIN

Mpu3Hak pa3peleHns onepaunii 3aKpbiTUs MO MHCTPYMEHTaM, KoAbl
ISIN koTopbIX He yKa3aHbl B NnapamMeTpe «Pa3peweHHble koAbl ISIN».
MNapameTp umeeTt 60nee BbICOKUI NPUOPUTET OTHOCUTENBHO
rnobanbHOro napameTpa, 3a4aBaeMoro Ha CTpaHuue

Bknagka «PaspelueHunst no MHCTpyMeHTaM»

PaspelleHHble Ana Toproeau
WUHCTPYMEHTHI

HacTpolika cnncka MHCTPYMEHTOB, pa3peLleHHbIX KIUEHTY AN
COBEepLIEHNS TOProBbIX Onepauni.

HacTporka orpaHMumBaeT CNMCOK paspeLleHHblX 475 TOProsam
WHCTPYMEHTOB TOJIbKO SIBHO 3aZ@aHHbIMU B HEN WHCTPYMEHTaMu
n Knaccamu. MNpun 3TOM paspeLlleHne Ha TOproeto B AaHHOM
HaCcTpolike MoXeT 6bITb NepeKkpbITO 3anpeLleHneM B Apyromn
HacTponke, HanpuMep, B WabnoHe «N0 KOMUCCUU>»

bymara Koa MHCTpyMeHTa, pa3peLlleHHOoro KiaMeHTy AJ1s NpoBeaeHuns
TOProBbIX onepauuin. HoBbl MHCTPYMeEHT AobaBnseTcs HaxaTmem
KHOMKK «[Jo6aBuTb» U BBOAOM Koga bymaru. [insa o6o3HaveHmnsa Bcex
MHCTPYMEHTOB Kacca ykaxumte <ALL>

Bce knaccobl Ha Bce Knacchbl 419 yKa3zaHHOro MHCTpPyMeHTa

Knaccbl no cnmcky

Ha knaccel n3 cnucka BHM3y. Koabl KNaCcCOB yKa3blBalOTCS yepes
3anaTyo
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MapameTp HasHauyeHue

OrpaHuuerue caenok PEMO no HacTpolka orpaHMyeHus cnucka MHCTPYMeHTOB Ans onepauui PEMNO
HanpaBneHuio NepBol YacTy Nno HarnpasfieHuo NepBoKr Yactu caenku PEIO.
OrpaHuyeHue goctynHo ans knaccos «PEMO» n «PEMNO c UK». Ong
nosib3oBaTenieln C BKAKYEHHOW onumen «MrHopmpoBaTtb OTCYTCTBUE
NO3VLUMN>» AaHHas HAaCTPOMKA HE YYUTbIBAETCH.

Bce nons AaHHOWM HacTpoliku o6si3aTenbHbl ANs 3anosHEHMUS

Knaccbl HavMeHoBaHwWe knacca, B KOTOPOM AENCTBYET OrpaHnyeHune. HosbIn
knacc gobaBnsieTca HaxaTMeM KHoMku «[1o6aBuTb» U BbIGOPOM
HaMMeHOBaHMA M3 cnucka. JonyckaeTcs yKasaHue TOSIbKO Kfacca ¢
npusHakoMm «Knacc PEMNO» nnu «PEMO ¢ UK», anga apyrnx Kiaccos
OrpaHuvyeHune He AencreyeT

Cnucok CnucoK KoAOB MHCTPYMEHTOB YKa3aHHOro Kfacca 4yepes 3ansaTylo.
WHCTPYMEHTOB [Ons nepeyncneHHbiX MHCTPYMEHTOB Nojaya 3asiBOK paspelueHa, ans
OCTalIbHbIX MHCTPYMEHTOB K/lacca — 3anpeleHa.
[na 3anpeTta onepauunii N0 BCEM MHCTPyMeHTaM BbIGpaHHOro knacca
Heo6Xxo0ANMO yKa3aTb KOA OTCYTCTBYIOLEro B Klacce MHCTPYMEHTa,
Hanpumep PUKTUBHBIN Koa «XYZ»

HanpaBneHue HanpasneHue nepsoi Yyactu PEMO. Bo3MOXHble 3Ha4YeHuUs:
«[Mokynka»;
«Mpogaxa».
Ons Kaxaoro n3 3Ha4eHU MOXHO 3a4aTb CNMcok bymar ana ogHoro m
TOro xe knacca (He 6onee o4HOro cNncKa A5 Kaxaoro
HanpasfieHuns)

Bknagka «3anpeLieHms no MHCTpyMeHTaM»

HacTpolika cnncka MHCTPYMEHTOB, 3anpeLleHHbIX KINEHTY Ans
COBEepLIEHNS TOProBbIX Oonepauunii.
B HacTpolike yKa3biBaeTcs KoA MHCTpyMeHTa inbo ero ISIN.

3anpelleHHble Ans Toprosnu

WUHCTPYMEHTHI

HacTpolka orpaHMumBaeT CNMCOK 3anpeLweHHbIX A9 TOProsan
WHCTPYMEHTOB TONIbKO SBHO 3a4aHHbIMU B HEM WHCTPYMEHTaMu U
Knaccamu, a TakXKe HanpasfieHMeM 3asaBKkK. [pn 3TOM 3anpelleHne Ha
TOProBfto B AAHHOW HACTPOMKe He MOXEeT 6biTb NePEeKPbITO HUKAKNM
APYruM paspelleHneM, B TOM Yucsie HaCTpoOMKaMmn Ha BKagke
«Pa3pelleHns no MHCTpyMeHTaM», ONUCaHHbIMK BblLLe

NHCTpyMeHT Ko MHCTpyMeHTa, 3anpeLlleHHoro KAMeHTy A5 NpoBeAeHuns
TOProBbIX onepaumin. HoBbIN MHCTPYMeEHT Ao6aBnseTcs HaxaTnem
KHonkn «[Jo6aBnTb» M BBOAOM KOAa MHCTpyMeHTa. na o6o3HaveHns
BCEX MHCTPYMEHTOB KJlacca yKaxute <ALL>

Bce knaccebl Ha Bce knacchbl A9 yKa3aHHOro MHCTpyMeHTa

Knaccbl no crnucky Ha knacchl M3 cnucka Huke. Koabl KaccoB yKasbiBaloTCs Yepes
3ansaTyio
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HasHauyeHue

HanpasneHue

HanpaBneHue 3asBku, kKoTOpas AoMkHa 6biTb 3anpeLeHa Ans
3a[aHHOI0 MHCTPYMEHTa B 3a4aHHOM pexunme (pexunmax). BoamoxHble
3Ha4yeHuns:
«He 3agaHo» (N0 yMOn4yaHuio);
«[lokynka» - 3anpeT pacnpoCTPaHAETCHA Ha 3asBKU Ha
NOKYMKy;
«[Mpoaaxa» — 3anpeT pacrnpoCcTpaHAeTCs Ha 3as8BKU Ha
npoaaxy

3anpeT caenok PEMNO no

HanpaB/EeHWUIO NEPBON YacTn m
cpoky PEMO

3anpeT onepaunii c onpeaeneHHbIMU MHCTPYMEHTaMM Kak C y4eToOM
HanpaBfieHUs CAEeNKM NepBOM 4YacTu, Tak 1 C yyeTom cpoka PEMO.
HacTpoika nencTByeT TONbKO A9 KI1ACCOB, UMEOLWMX NMPU3HaK
«Knacc PEMO» n/vnn «Knacc moanduvuymposaHHoro PEMO» n/vnu
«PEMO c UK». HacTpolika He orpaHM4YMBaeT onepauum B pexmme
ToproB «PEMNO c LK 6e3agpecHoe», ecnu 3agaH napameTp

Ecnu BKIOYEHbI HACTPONKK «MrHOpMpOBaTb OTCYTCTBME NO3ULUNIA»
B Mpasax Mo Kjaccy onepaumn uam

(yuuTbiBaeTCs TONbKO B C/lydae nogayun agpecHon
3a8BKM), TO AaHHAs HAcTpoWKa He yuynTbiBaeTcs

MHCTpYMEHTBI

Cnucok KoAOB MHCTPYMEHTOB, Ha KOTOpPble AEACTBYET OrpaHNYeHune.
Onsa 0603HayeHns BCcexX MHCTPYMEHTOB Kfnacca ykaxute <ALL>

Cnocob 3apaHunsa

Cnocob 3agaHus KnaccoB, Ha KOTOpble ,Cl,eVICTByeT orpaHunyeHune

KJlaccoBs
_ Bce knaccel OrpaHuyeHmne aencTByeT ans Bcex knaccos PEIMO, B KOTOpbIX
TOpPryeTcs 3afaHHblA MIHCTPYMEHT
Mo cnucky Cnncok KlaccoB Yepes 3ansTyto, Ha KOTopble AEeACTBYET OrpaHnyeHme

HanpasneHue nepsoi

4actu

«He 3apaHo» (N0 yMOn4YaHuo);
«Mokynka»;
«Mpopaxa»

Makc. cpok PEMNO

MakcuManbHO aonycTtumbli cpok PEMO (ecnu cpok caenku 6onblue
YKa3aHHOro, onepauus 3anpelleHa), 3a4aeTcs uesnbiM YUCIIOM

Bknaaka «OrpaHuU4eHuns Ha LeHbl 3as8BOK»

OrpaqueHMe Ha LUEHbl 3ad4BOK Mo

BPEMEHMU

HacTpoiika no3sonsieT 3ajaTb MakCMMasibHO AOMYCTUMOE OTK/IOHEHME
LieHbl 3asiBKM OT LIeHTpa AMana3oHa LUeH B pa3pese K/accos,
WMHCTPYMEHTOB, @ TaKXXe B 3aBUCUMOCTU OT BPEMEHU.

Mpy UCNOSIb30BaHUN B KQUECTBE LIEeHTpa AManasoHa Nydlinx ueH
Crnpoca v NPeLNoXeHUs HWXKHAS rpaHnua AManasoHa BblUMCISETCS Ha
OCHOBAHWUW NyYLLEi LeHoW cnpoca, BEpXHAS — NyYLUei LeHbl
NnpeanoxeHus.
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Ecnun 3HayeHne ueHTpa AMana3oHa LeHbl A8 MHCTPYMEHTa M Knacca
3asiBKW OTCYTCTBYET WIWN PABHO HYJIO (T.e. HE MOXET 6bITb
onpeaesieHo), TO B LUenax NpoBepKM UCMNOMb3yeTCs LeHa 3aKpbITusa no
WHCTPYMEHTY M Knaccy 3asBku. Ecnm B KauecTBe LeHTpa AMana3oHa
NCMNONb3YIOTCA Nyyllre LieHbl CNpoca MU NpeasoXeHns, To LeHa
3aKpbITUA NCMONb3YETCA NP OTCYTCTBUM KaK OAHOM U3 LieH, TaK n
obenx ogHOBpeMeHHO. McknoyeHne cocTaBnsaoT c/lydan, Koraa
OTCYTCTBYET TO/IbKO OAHa U3 LEeH cnpoca Wi NpeanoXeHus, a ueHa
3aKpbITUA HE NO3BOJIIET KOPPEKTHO onpeaennTb A4ONYyCTUMbIN
nHTepBan (LeHa 3aKpbITUS MeHbLUE Iy4dLlen LeHbl crpoca npu
OTCYTCTBUM LieHbl NPeasioXeHN UK LeHa 3aKkpbliTusa 6onblue ny4ywen
LeHbl NpeanoXeHns Npu oTCYTCTBMU LEHbl Cpoca); B TaKoM
CUTyauun UeHa 3aKpbiTUS HEe UCMNOJb3YEeTCs, CUMTAETCH, YTO OHa
OTCyTCTBYET.
Ecnn ueHa 3aKkpbITMs OTCYTCTBYET WM paBHa HYJtO, TO B KayecTse
LeHTpa AnanasoHa UCNosb3yeTcs 3HauveHne pedepeHCHON LeHbl,
3a4aHHOW ANs MHCTPYMEHTa B HacTpolike . Mpwn
3TOM 3HayeHus pedepeHCHON LeHbl U LeHbl 3a89BKN B Cilyvae
HeobXx0ANMOCTM MPUBOASTCS K OAHOM BastoTe C MCNOJSIb30BaHMEM
TeKyLero Kpocc-kypca cepsepa QUIK ans cooTBeTCTBYOLWNX BaaOT.
Ecnn B KayecTBe UeHTpa AManasoHa UCMOb3YIOTCS Nyylune ueHbl
cnpoca v npeanoxeHus, To pedepeHcHas LeHa UCnosib3yeTcs npu
OTCYTCTBUM KaK OAHOM M3 LeH, Tak 1 06enx o4gHOBpPEMEHHO.
UckntoueHne cocTaBnaoT cnyyvaun, Kkorga pedepeHcHas ueHa He
NO3BOSSET KOPPEKTHO onpeaennTb AOMNYCTUMbIM UHTEpBaa nNpu
OTCYTCTBUM TOSIbKO OAHOM M3 LIeH Cnpoca Uau NpeanoxeHus
(pedepeHcHas ueHa MeHblUe fyYllel LieHbl cnpoca npu oTCyTCTBUMN
LeHbl NpeanoxeHnsa nnu pedepeHcHas LeHa 6onblue nyylien LeHbl
NpeanoXeHus npu OTCYTCTBUMU LieHbl CNpPOCa); B TakKOW CcUTyaunm
pedepeHcHas LeHa He UCMONb3yeTCs, CYMTAEeTCs, YTO OHa
OTCyTCTBYET.
Ecnn ncnonb3yeTtca HacTponka

W ANa Knacca 3asaBKU 3a4aH OAWH Uu
HECKO/IbKO K1aCCOB-3KCMOPTEPOB, TO MCMOJIb3yeTcs noaxoasuiee
3Ha4YeHue LeHTpa AMana3soHa Mo Knaccy-aKCcrnopTepy, a He No Kiaccy
3asBKMw.
Ecnn ansa dbloyepca 3agaHa HacTporka

N TEKYLMN LEeHTp AnanasoHa no

MOAY/0 MeHblUe, YeM 3HadyeHne, 3aaHHoe B HacTpolike, To
orpaHuyeHme LieHbl NpoBepsieTCs OTHOCUTENbHO TEeKYLero LeHTpa
AvanasoHa, a caMm AvanasoH AONYCTUMbIX 3HAaYEeHUWN onpeaenseTcs
NCXOAS U3 3HAYEHUS OrpaHNYUTENbHONM LeHbl. TO eCTb AMana3oH
onpegenseTca crneaylowmm obpasom: [LleHTp ananasoHa -
OrpaHnuunTenbHas ueHa * OTknoHeHwe; LleHTp ananasoHa +
OrpaHnuunTenbHas ueHa * OTknoHeHuel].
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HasHauyeHue

OrpaHnyeHus ycTaHaBAMBaKTCA A8 NapaMeTpoB U UX COYeTaHUNn:
«Knacc», «Knacc» + «UHcTpymeHT», «Knacc» + «lepunon», «Knacc»
+ «NHCTpyMeHT» + «[lepuoa». MNpn 3ToM 3HaveHne <ALL> ans
KNaccoB 1 «Bce MHCTpYMEHTbI» ANS MHCTPYMEHTOB YUMUTbLIBAOTCA KakK
oTAesNbHble 3HaveHus. Ecnn orpaHmnyeHne ansa KOHKpPETHOro
coveTaHus napameTpos «Knacc», «<MIHCTpyMeHT» u «lepuog» 3agaHo
B A@HHOW HacTpolKe, TO OHO OTMEHSIeT OrpaHMyveHune, 3agaHHoe Ha
Takoe e coyeTaHme napameTpoB B rnobasnbHON HacTponke

(cm. )

Knaccbl Kop knacca nnm CnMcok KoAOB KlaccoB yepes 3andaTtyto. JjonyckaeTcs
NCNOSIb30BaHMe 3HavyeHnsa <ALL>, ecnn HacTponka AO/KHA
NMPUMEHATBLCA KO BCEM KJlaccaM.

OTK/IOHEHME MakcuManbHO AOMNYCTUMOE OTK/IOHEHME LIEeHbl 3a89BKW OT LeHTpa

Anana3oHa UeH B NpoueHTax.
MapameTp He obsizaTteneH Ansa 3anosiHeHUS. OTcyTCcTBME 3HaYeHus
napamMeTpa O3Ha4aeT OTCYyTCTBUE OrpaHnNyYeHuns

LleHTp AnanasoHa
LeH

Bbi6bop napameTpa, OTHOCUTENBHO 3HAYEHUS KOTOPOro BbluMCseTcs
AnanasoH A0NYyCTUMOro OTK/JIOHEHUS LeH 3asBOK. Bo3MOXHbIe
3HayeHus:

«Cp.-B3BeLW.» — TeKylasa cpejHeB3BeLIeHHas ueHa;
«nocneaHas» (No yMon4yaHuil) — LeHa nocneaHen
caenku;

«OTKPbITUA» — LleHa OTKPbITUS;

«pblHOYHas» — pblIHOYHAas LeHa BYepalwHero AHs;
«3aKpbITUA» — LeHa 3aKpbITus;

«Teop. UeHa» — TeopeTnyeckas LeHa onuuoHa;
«cnpoc/npean.» — nydwmne LeHbl cnpoca u
npeanoxeHus.

Ons onepaunii PEMO Ha OTKNOHEHWE NPOBEPSETCS LieHa NepBOi
4YacTu CAeNnKu.

Ons onepaumin PEMNO c LK Ha oTknoHeHne npoBepseTcs ctaeBka PENMO,
nosToMy Heob6xoanMMo ybeaunTbCs, YTO B KayecTBe 3HaYeHus
BbI6GpaHHOro napamMeTpa TOProBOM CMCTEMOM TpaHCIMPyeTCsa CTaBka
PEMO, a He ueHa.

Ecnu Bbi6paHHbIN NapaMeTp He TPaHCANPYETCS TOProBon CUCTEMOMN,
TO Mcnosb3yeTcsa napameTp «LleHa 3akpbITua»

OTKNOHATL 3as8BKY

[ericTBue npm OTCYTCTBUM LEeHTpa AnanasoHa:
«[a» — OTKNOHATb 3a8BKY;
«HeT» (N0 yMON4YaHUIO) — cunTaTb NPOBEPKY YCMNELIHOMN

MHCTpyMeHTHI

CnnCOoK MHCTPYMEHTOB yKa3aHHOro ksacca

BCE€ NHCTPYMEHTDI

OrpaqueHme LEHbI 3ad9BKU ,CI,EIL;iCTByeT Ha BCE MHCTPYMEHTbI K/1aCCa
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no Crucky

Cnucok KoAOB MHCTPYMEHTOB, pasfieNleHHbIX 3ansTbiMU, Ha KOTOpbIE
AeNCTBYeT orpaHudeHue LeHbl 3asBku. [lonyckaeTcs nycToin
CMWCOK - 3TOT CNy4Yali 3KBMBaNEHTEH BbIOGOPY 3HaYEHUs «BCe
WNHCTPYMEHTbI»

Hauano nepunoaa

Bpemsa Hayana nepuoaa, B Te4eHMe KOTOpOoro AeNCTBYET OrpaHuyeHme
LeHbl 3a8BkMK, B popmate <HY:MM>. 3HauyeHne No yMosYaHuUto:
«00:00». MNMone Heoba3aTENbHO 47151 3AMOJIHEHUS

KoHeLl, nepnoaa

Bpems okOH4YaHMS nepuoaa, B TedeHue KOTOpOro AencTByeT
orpaHuyeHue ueHbl 3as8BkKn, B popmate <4Y4:MM>. YkazaHHOe
3HayeHne MoxeT HbITb MeHbLUE, YEM 3HaYeHNe, 3ajaHHOoe B nose
«Havano nepunoga». 3HayeHue no ymonyaHui: «23:59». MNone
Heobsi3aTenbHO AN1S 3anofiHeHUs

Bknagka «/[.0.: 3anpeLieHns no MHCTPYMEHTaM>» — HacTPOMKa AOMO/MHUTENbHbIX OrpaHMYeHnit Ha
COBEpLUEHNE KIIMEHTOM TOProBbIX onepaunin. Habop napaMeTpoB 1 UX Ha3HAUYEHME aHaNOrMyUHbI

napamMeTpamM Ha BKiaake

Onucanne npuHumna paboTbl 4ONOMHUTENBbHBIX OFPAHUYEHUI CM. B

Bknagka «OrpaHuyeHuns obbema 3asBOK»

OrpaHun4YeHuns Ha MakCMMasbHbIN
o06beM 3aABOK MO Klaccam

CoAepXuUT CMNCOK MHANBUAYANbHbIX OrpaHNUYeHNn ANs pas3INdHbIX
KnaccoB. Bce CTpokM B faHHOW HacTpoOMKe MMeKT paBHbIA NPUOPUTET.
Ecnun BennumHa ob6bema B NpoBepsieMOi 3asBKe HapyLlaeT XoTs 6bl
OAHO M3 OrpaHMyeHuin, 3asBka byaeT OTKNOHeHa.
O6uwasn ana Bcex KIMEHTOB aHanormyHas HacTporika «OrpaHnyeHums
Ha MaKCUMasbHbIN 06BbEM 3a89BOK MO KjaccaM» Ha CTpaHuue
npoBepsieTcss COBMECTHO C
HaCTPOMKON M3 WabnoHa «nNo orpaHMYeHnsM» cneayrwmm obpasom.
[ns Knaccos, IBHO yKa3aHHbIX B HAacTpoMke M3 wabrnoHa,
NPOBEPSAIOTCSA OrpaHNYEHUS TONbKO M3 wabnoHa. Ecnu B HacTponke
n3 wabnoHa KNacc He ykasaH, TO AN HEero NpoBepsI0TCS
orpaHuyeHust n3 obuien HacTpOMKKN. DTO Xe KacaeTCs BapuaHTa,
Koraa BMecCTO CrMcKa K/lacCoB yKa3aHo 3HadeHue <ALL>

Knaccbl

Kog knacca nnm CNMcok KOAOB KNaccoB Yyepes 3andaTyto. JonyckaeTcs
NUCNosib30BaHue 3HavyeHnsa <ALL>, ecnun HaCTpOVIKa AOJIKHa
NMPUMEHATbLCA KO BCEM KJlaCCaM.

O6béMm

Pasmep orpaHnyeHns Ans 3asBOK N0 MHCTPYMEHTaM yKa3aHHOro
knacca. jonyckaetcs Nycroe 3HayeHne - orpaHmyeHue Ha obbem
3as8BKUM OTCYTCTBYET.

BantoTa

BantoTa, B KOTOpOM yCTaHaBIMBAETCS pa3Mep OrpaHuyeHus ans
3aABOK. [lonycKaeTcs NycToe 3Ha4YeHue - orpaHnu4yeHue
paccymMTbiBaeTCa B BajsoTe pacyeTos. [1py KOHBepTaunm
NCNOMb3YHTCA 3HAYEeHUsS Kpocc-KypcoB cepaepa QUIK.
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HasHauyeHue

NHCTpyMeHTHI

CrncoK MHCTPYMEHTOB YKa3aHHOro knacca

BCE€ MHCTPYMEHTDI

OrpaHuyeHne Ha MakCMMasnbHbIli 06bEM 3asiBOK AENCTBYET Ha BCe
WMHCTPYMEHTbI Knacca

no Cnncky

Cnncok KoAoB MHCTPYMEHTOB, pasAeneHHbIX 3ansTbiMU, Ha KOTOpble
AENCTBYeT orpaHMYeHne Ha MakKCuMMasbHbIn 06bEM 3asBOK.
JonyckaeTca NycTon CANCOK - 3TOT C/ly4ai aKBUBasieHTeH Bbl6opy
3Ha4YeHUs «BCE MHCTPYMEHTbI»

Hauano nepunoaa

Bpems Hayana nepuoaa, B Te4eHME KOTOPOro AEACTBYET OrpaHUYeHme
Ha MaKCuUManbHbIN 06beM 3asBOK, B opmMaTte <44Y:MM>

KoHey, nepunoaa

BpeMs OKOHYaHusa nepuoaa, B TeHEeHMe KOTOporo AencreyeT
orpaHuyeHne Ha MakcMMasnbHbIi 06beM 3aaBoK, B bopmaTe
<Y4:MM>. [lonyckaeTcs yKa3blBaTb 3Ha4YeHMe KoHLa nepuoaa
MeHbllee, YEM 3Ha4YeHne Havana nepuoaa.

OrpaHn4yeHnss Ha MUHUMabHbIN
o06beM 3aABOK MO Kflaccam

CoAepXUT CNUCOK MHAMBUAYANbHbLIX OFPaHUYEHU ANS Pas3nnNYHbIX
KnaccoB. Bce CTpoku B faHHOW HacTpoOMKe MMeKT paBHbIA NPUOPUTET.
Ecnun BennumHa ob6bema B NpoBepsieMOn 3as8BKe HapyLlaeT XoTs 6bl
OAHO U3 OrpaHn4yeHuni, 3aaeka 6yaeT oTKIOHeHa.

OrpaHuyeHus ycTaHaBAMBalOTCS ANS napbl 3HadYeHu «Knace» +
«NHcTpyMmeHT». Mpn 3TOM 3HayeHue <ALL> anga knaccos u «Bce
WHCTPYMEHTbI» AJ19 MHCTPYMEHTOB YUUTbIBAKOTCSA KaK OTAE/IbHbIE
3Ha4vyeHuns. Ecnu orpaHnyeHune ans KOHKpeTHon napbl «Knacc» +
«MHCTpYMeHT» 3a4aH0 B A@HHOW HacTpoWMKe, TO OHO OTMeHseT
orpaHuyeHue, 3ajaHHOe Ha Takylo xe napy «Knacc» +
«NHcTpymMeHT» B rnobanbHo HacTpolike (CM. )

Knaccsbl

Koa knacca vnm CnMcoK KOAOB KJ1aCccoB yepes 3andaTtyto. JJjonyckaeTcs
NCNoJsib30BaHMe 3Ha4vyeHnsa <ALL>, ecnn HacTponka AO/KHA
NPUMEHSATLCHA KO BCEM KlaccaM.

O6bém

Pa3Mmep orpaHuyeHust Ans 3asiBOK MO MHCTPYMEHTaM yKa3aHHOro
knacca. JljonyckaeTcsi MycToe 3Ha4yeHne - orpaHuyeHne Ha o6beMm
3asiBKM OTCYTCTBYeT.

BantoTa

BantoTa, B KOTOPOI yCTaHaBAMBAETCS pa3Mep orpaHnUyeHuns ans
3asBOK. [JonyckaeTcsl NyCcToe 3Ha4YeHne - orpaHnyeHme
paccymMTbIBaeTCa B BaJsloTe pacyeToBs. [1pn KOHBepTauum
NCNOJIb3YHOTCS 3HAUYEHUST KpoCcC-KypcoB cepeepa QUIK.

MHCTpyMeHTHI

CnnCOoK MHCTPYMEHTOB yKa3aHHOro ksacca

BCE€ NHCTPYMEHTDI

OrpaHuyeHne Ha MUHUMasbHbIN 06bEM 3asiBOK AENCTBYET Ha BCe
WMHCTPYMEHTbI Kiacca
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HasHauyeHue

no Crucky

CnucoK KoZI0B MHCTPYMEHTOB, pPasfieNIeHHbIX 3anaTbiMU, HA KOTOpbIEe
OEeNCTBYET OrpaHNYEHNE HAa MUHUMAbHbIA 06BbEM 3aABOK.
[onyckaeTcsa nycToit CAMCOK - 3TOT Cly4Yail SKBMBANEHTEH Bbl6opy
3HAUEHMUSA «BCE UHCTPYMEHTbI»

Bknagka «OrpaHuyeHus nosvumm»

Orpan-leHMe MaKCUMabHOIro
pa3Mepa nosnunn

HacTpolka no3sonseTt 3a4aTb OrpaHUYEeHUss MakCMMasabHOro pasMepa
no3Munn B paspese MHCTPYMEHTOB ANS ASIMHHBLIX U KOPOTKMX
no3nunin, AENCTBYIOLNE Ha OAHOIMO KAMEHTa.
OrpaHunyeHune MoxeT 6bITb HACTPOEHOo Ha Ntbon akTne GoHAOBOrO,
BAJIIOTHOIO WM CPOYHOIrO pbliHKa. OrpaHnyYeHns No CPoYHbIM
WHCTPYMEeHTaM 1 BantoTaM (Ha Ko BanioTbl) 3a4al0TCs B LWUTyKaxX.
OrpaHunyeHuns no 6bymaram (Bkato4Yas BaalOTHbIE Napbl B
WHCTPYMEeHTaslbHON BantOTHOW CXeMe) 3a4al0TCs B WTYKax win B
noTax B 3aBUCUMMOCTU OT 3HAYEHUS HACTPOMKKU «PaccunTbiBaTb
no3vumn B oTax» B
OrpaHuyeHusa B AaHHOM HACTPONKe nepeonpenensoT OorpaHnyYeHns uns
rnobanbHOM HaCTPOMKK Ha CTpaHuue

, 3a[l@HHble Ha TOT Xe WUHCTPYMeHT. OrpaHuyeHuns Ha
WHCTPYMEHTbI, NepeyvyncneHHble B AaHHOM HacTpolike no wabnoHy, Ho
OTCYTCTBYHOLWME B rN106a/bHOM HACTPOMKe, AOMNOAHSIOT rnobanbHyto
HaCTpOWnKY.
HacTpolka He nogaep>xxXuBaeTcs Ans CXeM KpeanToBaHus «JIMMUT Ha
OTKpbITY0 no3nunto» (MOM) n «lMo nuMnTam», a Takxe ans
6MHapHbIX ONLMOHOB.
OrpaHnyeHuns 4aHHOW HaCTPOMKK He NMpoBepSOTCS NPU BbINOSTHEHUN
onepaumn 3aKpbITUS NO3ULMN.

MHCTpyMeEHTHI

Cnu1cok KoAOB MHCTPYMEHTOB Yepe3 3ansaTyto. MapameTtp obasarteneH
ANng 3anoJIHeHUns

Orp. 4nvH. Nos.

MakcuManbHbI 4ONYCTUMBbIN pa3sMep AAWMHHON no3uumn. Mone
Heobs3aTenbHO ANS 3anofHeHUs

Orp. KOpOT. No3.

MakcuManbHbI 4ONYCTUMbIA pa3Mep KOpOTKOW nosuuuun. MNone
Heobs3aTenbHO ANS 3anofHeHUs

Bknagka <<Orpan4eva KOJ/1. B 3asB.»

OrpaHuyeHne MakCuManbHOro
KoJin4yecTBa B 3asBKe

KOHTpOAb MakcMMasnbHO AOMYCTUMOr0O KOMYeCcTBa SI0OTOB B 3asBKe Ha
WMHCTpYMeHT. MNpu NnpoBepke UrHOPMpPYeTCs onuus «PaccunTbiBaTh
no3mumun B oTax» B

Obwasg ansa BCcex KAMEHTOB aHanormyHas HacTpoka «OrpaHuyeHune
MaKCMManbHOIro KOMMYecTBa B 3asiBKe» Ha CTpaHuue

npoBepseTcs COBMECTHO C AAaHHOW HACTPOMKoM 13 wabnoHa «no
orpaHunyeHmnam». Hactponku B wabsioHe NpoBepsatoTCs B NEPBYHO
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oyepeab. Ecnn HM 0aHO M3 orpaHMyeHnin B WabnoHe He HapyLeHo, TO
npoBepstoTcs rnobanbHble orpaHnyeHus.

OrpaHun4yeHuns ycTaHaBAMBaloTCa AN Napbl 3HaveHnin «Knace» +
«MHCTpyMeHT>». TpKn 3TOM 3HaueHne <ALL> ans knaccos u «Bce
WHCTPYMEHTbI» AJ19 MHCTPYMEHTOB YUYUTbIBAKOTCS KaK OTAENbHbIE
3Ha4deHus. Ecnn orpaHnyeHne ans KOHKpeTHoM napbl «Knace» +
«MHCTpyMeHT» 3a4aHo B AaHHOM HacTpoliKe, TO OHO OTMeHseT
orpaHuyeHue, 3ajaHHoe Ha Takylo xe napy «Knacc» +
«NHCTpyMeHT» B rnobanbHol HacTpolike (CM. )

Knaccobl Cnucok knaccoB byMmar, A5 KOTOpPbIX 3a4aeTcs MaKCMManbHO
[OnycTuMoe Konu4vectso f1ioToB LB B 3adBke knueHTa. Ana
0603HayveHns BCex KNaccoB ykaxute <ALL>

KonunuecTteo MakcuManbHoe KONMYEecTBO JIOTOB B 3asiBKE. 3asiBKa C KOJIMYECTBOM
noToB., 60sblle 3a4aHHOrO, OTBEPraeTCs Npu NpoBepke
NoKynaTenbHOW CNocobHOCTH.
Ecnun ansa knacca He yka3aHo 3Ha4yeHue B nose «Konnuyectso», 1o
orpaHuyeHunst HeT

MHCTpyMeHThI CnnCoK MHCTPYMEHTOB yKa3aHHOro kiacca

BCE€ MHCTPYMEHTDI OrpaHuyeHne MakcMMasibHOro KosinyecTsa B 3asBKe ﬂeﬁCTBYET Ha
BCE MHCTPYMEHTHI KJlaCCa

no CnuckKy Cnncok KoAoB MHCTPYMEHTOB, pasAeneHHbiX 3ansTbiMK, Ha KOTOpble
OEeNCTBYeT orpaHMyeHne MakCMMaabHOro KOIMYecTBa B 3asiBKe.
JlonyckaeTcs nycTom CMMCOK - 3TOT Clydan dKBMBAsSIEHTEH Bbi6opy
3Ha4YeHns «BCE MHCTPYMEHTbI»

OrpaHuyeHne MMHUMaNbHOro KOHTpOb MUHUMaNbHO AOMYCTUMOrO KOSIMYeCTBa SIOTOB B 3asiBKE Ha
KONnyecTBa B 3asBKe WHCTPYMeHT. [pn NnpoBepKke UrHOpUpyeTcs onumsa «PaccumTbiBaTb
no3vumun B oTax» B
Obwasg ansa BCcex KAMEHTOB aHanorMyHas Hactpoka «OrpaHuyeHume
MWHUMaNbHOIO KOJIMYECTBa B 3asBKe» Ha CTpaHuue
NnpoBepseTcs COBMECTHO C AAHHOW HACTponKon 13 wabnoHa «no
orpaHmyeHunsam». Hactpoiku B wabnoHe NpoBepsoTCa B NepBYHO
oyepeab. ECAn HM 0AHO M3 orpaHuyeHunii B WabsioHe He HapyLeHOo, TO
npoBepsAtoTCcs rnobanbHble OrpaHnyeHus.
OrpaHnyeHus ycTaHaBNMBaKTCA AN Napbl 3HaYeHn «Knace» +
«MHCTpyMeHT>». TpKn 3TOM 3HaueHne <ALL> ans knaccos u «Bce
WHCTPYMEHTbI» AN UHCTPYMEHTOB YUYUTbIBAIOTCSA KakK OTAeNbHble
3HayeHus. Ecnu orpaHnyeHune Ans KOHKpeTHon napbl «Knace» +
«MHCTpyMeHT» 3a4aH0 B A@HHOM HacTpolKe, TO OHO OTMeHseT
orpaHuyeHue, 3alaHHOE Ha Takylo Xe napy «Knacc» +
«MHCTpYMeHT» B rnobanbHON HacTpolike (CM. )
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Knacchbl Cnncok knaccos bymar, oss KOTopbIX 3a43a€TCSt MUHUMabHO
[OnycTuMoe Konu4dectso f1oToB LB B 3adBke knueHTa. Ana
0603HaYeHNs BCEX KTacCoB yKaxute <ALL>

KonunuecTteo MUHUMaNbHOE KOJIMYECTBO JIOTOB B 3asiBKe. 3asiBKa C KOJIMYECTBOM
JIOTOB, MeHblle 3alaHHOr0, OTBEPraeTCs Npu NpoBeEpKE
NMoKynaTenbHOW CnocobHoCTH.
Ecnn ansa knacca He yka3aHo 3Ha4veHue B none «Konnyectso», 1o
NCNoNb3yeTcs 3Ha4YeHne napameTpa «MnHMManbLHoOE KO/1-BO» U3
Tabnuubl TEKYLWMX TOProB MHCTPYMEHTa 3asBKU. Ecnu 3HavyeHue
OTCYTCTBYET M B Tabnuue TEKYLWIUX TOProB, TO OFrpaHNYEHNS HET

MHCTpyMeHThI CnnCoK MHCTPYMEHTOB yKa3aHHOro ksacca

BCE€ MHCTPYMEHTLI OrpaHquHme MWUHMUMaJIbHOIO0 KOJINYECTBa B 3asBKeE ﬂEﬁCTByeT Ha BCe
MHCTPYMEHTbI KJ1aCCa

Mo Crucky CnucoK KoZ10B MHCTPYMEHTOB, PasfiefieHHbIX 3anaTbiMU, HA KOTOpbIE
NEeNCTBYET orpaHMUeHMe MUHUMASbHOMO KO/IMUECTBa B 3asBKe.
[onyckaeTca nycToi CAMUCOK - 3TOT Cly4Yail SKBMBANIEHTEH BbI6opy
3HAUYEHUSA «BCE MHCTPYMEHTbI»

Bknagka «Orp. o6béma 3asaB. oT 06.»

OrpaHunyeHune Ha 06beM 3asiBOK B CoAepXuUT CMNCOK MHANBUAYaNbHbIX OrpaHNYeHnin Ha 06beM 3as9BOK
npoueHTax oT B NMpoLeHTax OT cpeAHeaHEBHOro ob6bemMa TOpros AN pasnyHbIX
cpegHeaHesHoro obopota KJ1acCoB.
HacTporka pacnpocTpaHseTcs Ha BCe PbIHKW W KNACChbl, €CNU OHU
3a4aHbl B NapameTpe «Knacc orpaHuyeHuns».
CpenHenHeBHOW 060poT paccumTbiBaeTcs cepsepoM QUIK npu crtapte
Ha OCHOBE apXMBHbIX AaHHbIX. BeaeHne apxmea AHEBHbIX 06bEMOB
Toproe obecneunBaeTca Mogynem BeaeHns apxmeBoB. Ero
ncnonb3oBaHune obsas3aTenbHo. [Ana paboTbl HACTPOMKN HEOHBXOAMMO
obecneunTb Hannuune B apxmee (Moaynb BeAeHUS apXMBOB) 3HaYeHus
napametpa «O6opoT» (valtoday).
Mpwn pacuete cpegHeaHeBHOro o6opoTa AHM C HyneBbiM 060pPOTOM U
AHW, MO KOTOPbIM OTCYTCTBYIOT apXuBHble AaHHbIE, HE YUNTbIBAIOTCS.
[elicTBne AaHHOM HACTPOMKKM pacnpoOCTPaHAETCS TakXe Ha 3asiBKU,
3aKpblBaOLWME MO3NLMUIO.
Ecnn orpaHnyeHne ana KOHKpeTHOM napbl «Knacc» + «MHCTpyMeHT»
3aaHo B laHHOWM HACTPOKe, TO OHO OTMEHSIET OrpaHuYeHue,
3ajaHHoe Ha Takyto xe napy «Knacc» + «MHCTpyMeHT» B rnobanbHOM
HacTpoinke (CM. )

Knacc orpaHuyernss  CnucoK KaccoB, MO KOTOPbIM 3aaeTcs orpaHuyeHune. O6a3aTenbHo K
3arMoJIHEHMIO MPU YKasaHUM AaHHbIX B APYrMX cTonbuax
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OrpaHunyenune, % MpoueHT, orpaHNYMBatoOLWLNIA MaKCMMasbHbI 06beM 3aaBKU OT
cpenHenHeBHoro obopoTa. MapameTp obs3aTeneH Ans 3anoHeHUs

MpepynpexaeHue, % He ncnonb3yetcs

Knacc oueHku Pexum Topros, cpeaHeaHeBHOW 06bEM MO KOTOPOMY MCMOJIb3YETCS
npv pacyeTe MakCMMasbHO BO3MOXHOro o6beMa 3asiBku. Ecnu ans
OLEHKM 3as1BOK B OnpeaesieHHOM pexume TpebyeTcs UCnosb3oBaTh
060pOT B 3TOM Xe pexunMe, To NapaMeTp He yKasblBaeTCs.
[ns KoppekTHoW paboTbl HACTPOWKM Ha CcepBep AOXKHbI
TPaHCNIMPOBATbLCA ONMUCAHWUS MHCTPYMEHTOB MO PEXUMY TOProB,
COOTBETCTBYHOLLEMY KJTACCY OLEHKM

WNHCTpYMEeHTbI Cnucok MHCTPYMEHTOB YKa3aHHOro Knacca

BCE UHCTPYMEHTHI OrpaHuyeHne Ha MakCcMMasbHbIli 06BbEM 3asiBOK AENCTBYET Ha BCe
WMHCTPYMEHTbI Kiacca

no CnuckKy Cnncok KoAoB MHCTPYMEHTOB, pasAeneHHbiX 3ansTbiMK, Ha KOTOpble
[ENCTBYET OrpaHMYeHne Ha MakCMManbHbIn 06beM 3as8BOK.
JlonyckaeTcs nycTom CNMCOK - 3TOT Clydan dKBMBAseHTEH Bbi6opy
3HAYEHUS «KBCE MHCTPYMEHTbI».

Bknaaka «/[1.0.: Orp. o6bémMma 3asaB. oT 06.>» — HacTpolika AOMNONHUTESNIbHbIX OFrpaHNUYEHNI Ha
COBEpLUEHME K/IMEHTOM TOProBbIX onepaunii. Habop napaMeTpoB U UX Ha3HaYeHNE aHaIOrUYHbI
rnapaMeTpaM Ha BKlagKe

Onucanne npuHumna paboTbl 4ONONHUTENBbHBIX OFPAHUYEHNI CM. B

Bknaaka «3anpeT no KOHTpareHTy W BasitoTe pacyeToB»

3anpeT onepauuii C KOHTpareHToM  HacTpoika cnMcka KOHTpareHToB, C KOTOPbIMU 3arpeLleHo

no BasitloTE pacyeToB npoBeaeHne onepaunini Ha GOHAO0BOM M BaJIlOTHOM PbIHKaX B
yKasaHHbIX Kjlaccax C yYeToM BasoTbl paCYeToB N MHCTPYMEHTA
(3apaetcsa B paMke «MHCTpyMeHTbI»). HacTpoiika yunTbiBaeTcs
TONbKO ANSt aflpECHbIX onepaumii

KoHTpareHT KOHTpareHT, C KOTOpbIM 3anpeLleHo NpoBeaeHne onepauni
BantoTa pacyeToB BantoTa pacuyeTos, AN KOTOPON AeNCTBYET 3anpeTt
Knacc Koa knacca, B KOTOPOM AeNCTBYeT 3anpeT
NHCTpYMeHTbI Crncok NHCTPYMEHTOB
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MapameTp

HasHauyeHue

Bce MHCTpyMeHThI

3anpeT Ha npoBeaeHne onepaunin 4enCTByeT Ha BCE MHCTPYMEHTDI

Mo cnuncky

CnucoK KoAOB MHCTPYMEHTOB, pa3AeneHHbIX 3ansaTbiMK, Ha KOTopble
OenCTBYeT 3anpeT Ha nposegeHne onepauni. [lonyckaeTcsa nycron
CMNCOK — 3TOT C/ly4ali 9KBUBANEHTEH BbI6OpY 3HaYeHUs «Bce
WHCTPYMEHTbI»

Bknaaka «/1.0.: 3anpeT No KOHTPAreHTy U BaJilOTe Pac4YeToB>» — HAaCTPOWKa AOMNOSHUTENbHbIX
OrpaHUYeHUn Ha COBEpLUEHNE KIIMEHTOM TOProBbIX onepaunii. Habop NnapaMeTpoB M UX Ha3HaYeHne

aHanorn4yHbl NapaMeTpaMm Ha BKlaAdKe

OnucaHune npuHUnna paGOTbI AONONHUTENTbHbIX orpaqueHMVl CM. B

Bknagka «OrpaHuyeHue No KOHTpareHTy un cpoky PEMO»

OrpaHundeHune onepauni PEMO
C KOHTpareHToM no cpoky PEMO

HacTpolika cnncka KOHTpareHToB, C KOTOPbIMU 3anpeLleHo
npoBeAeHne onepaunin B 3aBUCMMOCTM OT KJlacca, BantoTbl pacyeToB
onepaumu, BantoTbl HOMWUHaNa MHCTpyMeHTa 1 cpoka PEIO.
HacTpoika yunTbiBaeTcs TONbKO AN aApecHbixX onepaunit PEMNO

KoHTpareHT

KOHTpareHT, C KOTOPbIM 3anpeLleHo NpoBeaeHne onepaumi

BantoTa pacyeToB

BantoTa pacueToBs, A1 KOTOpPOI AeNCTBYeET 3anpeT

BantoTa HOMUHana

BantoTa HOMMHaNa MHCTPYMEeHTa, A/ KOTOPOW AeNCTBYET 3anpeT

Knacc

Kon kfacca, B KOTOPOM AeNCTBYET 3anpeT

MakcuMManbHbIN CPoOK
PEMO

MakcmmanbHO gonyCcTumblin cpok PEMO

Bknaaka «/[1.0.: OrpaHun4yeHue no KoHTpareHty u cpoky PEMO» - HacTporika AOMNOAHUTENbHbIX

OFpaHMLIEHMVI Ha coBeplEHNE KZTMEHTOM TOProBbIX onepaumﬁ. Ha6op napamMeTpoB U UX Ha3Ha4YeHne

aHanorn4yHbl NapaMeTpaMm Ha BK/laAdKe

Onucanne npuHumna paboTbl AONONHUTENBbHBIX OFPAHUYEHUI CM. B

Bknaaka «OrpaHuyeHune no O6b6My M BaNkOTE pacy4eEToB>»

OrpaHuyeHne MakCcuMasnbHOro
obbema 3asBKM B BantoTe pac4yeToB

KoHTponb MakcuMasnbHO AONYyCTUMOro obbema onepaunmn C y4eToMm
Knacca, BasioTbl pacyeToB M HanpaBneHust onepaunn. He
YUUTbIBAETCS AJ19 ONepauunini Ha CPOYHOM PbIHKE

BantoTta pacyetoB

BantoTa pacueToB, Ans KOTOPOI AeNCTBYET 3anpeT

Knacc

Koa knacca, 4nisa KoToporo ,CI,EI‘;ICTBYET orpaHuyeHune
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HanpasneHue HanpasneHne onepauun. Ansa onepaunnt PEMNO 3agaeTtcs
HarnpasfieHne nepBon 4Yactu. Bo3MOXHble 3HaYeHus:
«Mokynka»;
«Mpoaaxa»;

«He 3agaHo»

MakcuManbHbIN MakcuManbHbI 06bEM onepaunmn
o6bem

Bknagka «/1.0.: OrpaHMyeHue no o6bLeMy 1 BasoTe pacyeToB>» — HACTPOWKa AOMOSHUTENbHbIX
OrpaHNYeHNt Ha COBEPLLEHME KIIMEHTOM TOProBbIX onepaunii. Habop napamMeTpoB M UX Ha3HaYeHUe
aHanorMyHbl NapamMeTpam Ha BKaake

OnucaHue npuHUMna paboTbl AONOSIHUTENbHbIX OFPAHUYEHUIA CM. B

Bknaaka «OrpaHuyeHue onepauuii>» — HacTpolika AOMNONIHUTENbHbIX OFPaHNUYEHUIA Ha onepauun

OrpaHuyeHnst Mo TUMY MHCTPYMEHTa 3anpeT ornepaunini B 3aBMCMMOCTU OT TUMA MHCTPYMEHT],
W paTe pacyeTos Harnpas/ieHUsl, CpOKa pacyeToB Mo onepauuun. Micnonb3yeTcs ToNbKo
ANS CXEMbl KpeaMToBaHUS «BantoTHoe nuMutupoBaHues (FX)

Knaccbl Koa knacca nnm CNMCcoK KOAOB K1acCcoB yepes 3andaTtyto. Angd
0603HauYeHns BCcex KnaccoB ykaxute <ALL>. ObazaTtenbHo Ansg

3anoJsIHeHns
Tun MHCTpyMeHTa TvnN MHCTpyMeHTa onepaumn. Bo3MOXHble 3HaUYeHUs:
_ «NOTSPECIFIED» (no ymon4yaHuto) — He Bbi6paHo;
_ «SPQOT» - CNOT;
~ «FORWARD» - ¢dopBapa;
_ «SWAP» - BanioTHbIN cBOM;
_ «TIME_DEPOSIT» - genosur;
_ «CERTIFICATE_OF_DEPOSIT» - geno3unt HCO
(HecHmxaeMbIn OCTaToK);
_ «PMSPOT» - CMNOT, meTannuM4yeckas napa;
_ «NDF» - 6ecnocrtaBou4Hbln bopBaps;
~ «FLEXFORWARD>» - ¢dopBapA C Npon3BO/bHON AaTon
pacuyeToB
HanpaBneHue HanpaBneHue onepaunn. Bo3MOXHble 3HAYEHUS:
_ «He 3agaHo» (no ymon4daHuto) — noboe HarnpasBneHue;
_ «Nokynka»;
_ «[Mpopaxa»
Cpok Cpok pacyeToB. 3HayeHWe No ymon4vaHuio: «0» — 3anpeT onepauni

C MHCTpyMeHTaMn BbibpaHHOro TMNa He3aBUCMMO OT cpoka (NOJSIHbIN
3anpeT ornepauuni ¢ AaHHbIM TUMOM)

- ans knaccos PEMO c LK HanpaBneHne nepson Yactn PEMNO B 3aBMCMMOCTM OT HACTpPOEK LWJ03a U cepBepa
He Bcerga coBnajaeT C Hanpas/ieHMEM, YKa3aHHbIM B 3asBKe.
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- HacTpoiika MMeeT 60JIbLUNIA MPUOPUTET MO OTHOLLEHUIO K Ha cTpaHuue
OrpaHuyeHus Ha ... / JocTynHble 6ymaru.

— HacTpoika nmeeT 60/bLLMIA NPUOPUTET NO OTHOLUEHMUIO K Ha CTpaHuue
OrpaHun4yeHus Ha ... / Onepauun PIC, PENO.

I KoMmmMmeHTapui

MpuopuTeT BbibOpa WabnoHa «o orpaHUUYEHNAM» :

1. Hactpowkun no wabnoHy, B KOTOPOM 3HauYeHMe nons «BknwodaTb B WabM0OH KIMEHTOB
CO 3HaAYeHMAMM NJie4ya» coBrnajaeT Co 3Ha4YeHneM nocneaHero 3a4aHHOro niaeya
Ha AIEHEXHOM NIMMUTE KNMeHTa (CM. Ha BKNaakKe
). YunTbIBAEeTCS TONIbKO ANSI KJIMEHTOB C TUMOM KpPeaAuUTOBaHMUS
«[o anckoHTam» mnu «MIO+>».

2. HacTpoiikun no wabnoHy ANs HECKONbKMX KOAOB KJIMEHTOB, 3aJaHHOMY Ha BKaAKe

Ecnun Hn OoAHa U3 BbllLENEPEYNCNEHHDBIX HACTPOEK ANA KJIMEHTA HE 3aAaHa, TO NCMNOJTb3YHOTCA
rnobanbHble HAaCTPOMKMN.

16.KnueHnTtnbl / [lon. Tern pacyeTos

HaCTpOVIKM Ha AaHHOM CTpaHuue No3BONIAKOT YYECTb NPpU BblYNCITIEHNN NTNMUTOB KITMEHTOB CPEACTBA
Ha AOMNONMHUTENDbHbIX CHETAX N TeErax paC4yeToB. Bce HaCTpOVIKM NMPUMEHAKTCA ANA KJIMEHTOB
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C TMNOM KpeAUTOBAHUA «MO MJIEYY>» U HEKOTOPbIE U3 HUX — ANA KIIMEHTOB C TUMOM KpeaAnUTOBaHUA

«MNO0 ANCKOHTaM» mnm «MI+».

YyET 0onoaHHTENEHER CEKLHA DAcYETOE

B

71 dofaeume

1 Ypamme

Cueta EXO0AW M AKTHEDE

T Hdofasume

1 Hpanms

CyeTa BOMHON SYMEKRHON MOSHLHM

Ter san0n#eHHoCTH PEMO-cyeta Teru ofAsaTeEnsCTE
I apiKMHANEHAA SA00MKEHHOCTE
Teru ofiasarenscTe No 2 yactk PEMO
Cuera ofasarenscTe no 2 vactw PEMO
Teru, onpegenaemels Mo KOAY MHETPYMEHTS T Oprossle cyeTa
CyeTa oAsaTENECTE C4eTa HEMAPHWHANEHEIX AKTHEOE
JlonoAHKTENEHEIE BaMaTel PEMD-cekunm pacuéTos

L ononHKTenEHEIE BaNKTE

Teru SUR. USD, EUR, GBP.JPY, CHF
;’: JoBaeuTe
1 Ypanme

jr}
o
o
=

RSGP
T HdoSaeume

% Ypanms

JLanoAHUTENEHEIE HHETPYMEHTEI SAMHEM BYREKHON NGSHLHW

ETep el O Toproeeii cuét | D 6wmil Tkeep

TErd HEGHMK. OCTATRA HEMapHHHANEHER DI'IBDaLlMﬁ

A

T Ldosaeums
% Yoanms

MapameTp

1 Hotiasurs 1 Ypanme

Ha3HaueHue

YyeT AONOAHUTENbHbBIX CEKLNI

pacyeToB

BkntoueHue B pacyeT BXOASALWEro U TeKkyLlero JTMMNTOB no3numm KNmMeHTa,
Haxo4aAawmnxca Ha A0ONOHUTENbHbIX CEKLUMAX pacCyeTa.
ONna KNWEHTOB C TUNOM KPeaAUTOBAHUA «MNO AMCKOHTaM» Npu pacyeTte
BEJIMYNHbI AOCTYNHOIo Ans BbiBOAA OCTAaTKa npu BKJ/THOUEHHOWN HaCTpOVIKe
«BbIBOANTL OCTATOK C YY4e€TOM A0M. IMMUTOB>» (CM.

) Y4YUTbIBAKOTCA CpeacTBa Ha AaHHOM Tere: CyMMma
MOJTOXXUTENbHbLIX N OTPULUATENIbHbIX AEHEXHbIX CPEACTB B OCHOBHOWM

Ba/itoTE€ MUHYC 3ab/10KMpOBaHHbIe NoA BbIBOA, KOMMccuio n EAN

cpeacTtea. BenmuunHa octatka Ha AaHHOM Tere He BAMSIET Ha pacyeT
CTOMMOCTM NopTdens n CKOPPEKTUPOBAHHOW MapXu

Tern

OcHoBHOM Ter pac4yeTos, Hanpumep «EQTV»

Cnuncok Tteros

JononHutenbHble TerM pacyeToB Yepes 3anaTylo, Hanpumep «EQTA,
BILL»

CueTta BXOAALLNX aKTUBOB

BkntoyeHue B pacyeT BXOAALWEro n TekyLlero TMMNTOB no3numm KNWEHTa,
HaXoAadaWwmnxca Ha AONOJIHUTENIbHbIX TOProBbIX cHeTaxX
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Tern

Ter pacyeToB, Hanpumep «EQTA»

Cnuncok cyetoB

JononHunTenbHble TOProBble cyeTa vepes 3anaTyto, Hanpumep «S01-
00000F00, YO1-00000F00»

CueTta eanHo byMaxkHOWM
nosnuumn

HacTpolika npegHa3HaveHa Ans CyMMMpOoOBaHUA No3nMuMin No
MHCTpYMeHTaM (C y4eTOM 3HaKa) C pa3HbIX TOProBbIX CHETOB NpU pacyeTe
NoKynaTeNbHOM Cnoco6HOCTH.

Ons cyMMMpPOBaHMSA MO3ULNIA POACTBEHHbIX NHCTPYMEHTOB (TOPryoLWmMXcs
Ha pa3HblX TOProBbIX MJOLWAaAKaxX N UMeLWKUX pa3Hble Koabl) TpebyeTtcs
OOMOSIHUTENIbHO HaCTPOUTb COOTBETCTBME MeXAY HMMK B Tabnuue
«[1oNONHUTENbHbIE MHCTPYMEHTbI eAMHON 6YMaXKHOM Mo3nunm».
Mcnonb3yeTca AN KIMEHTOB C TUMNOM KpeanToBaHusa «MIM» («Mo nneuy»)
n «MO+»

Terun

Ter pacyeToB, Ha KOTOPOM 06CUMTLIBAETCS onepaLuusi, Hanpumep,
«EQTV»

Cnuncok cyetoB

CnuMCcoK TOProBbiX CYETOB Yepes 3ansaTyto. [JonyCcTMMO MCNofb30oBaHMe
npedwukca, Hanpumep «L01*»

Tern HecHWXXaeMoro ocratka
HEMap>XWHalbHbIX onepau,MVl

HacTpolika no3BosseT 3agaBaTb pa3Mep HECHUXAaeMOoro ocrtaTka

Ha AEeHeXHOW No3ununn KJIMeHTa, YYUTbIBAaeEMON Npu NOKYyrnKe
HeMapXuHasnbHbiX 6ymar nMbo Npu BbIBOAE AEHEXHbIX CPEACTB.

B cTtpokax ctonbua «Tern» ykasblBaeTcs OCHOBHOW Ter, B NpaBoOM
ctonbue - Tern HeCHMXaeMoro ocTtaTka yepes 3ansaTylo.

Onga cxembl «MO+»:

HecHuxaeMbl OCTaTOK onpeaenseTcs Kak oTpuuaTesibHbln «TekyLwni
OCTaToOK» C y4yeToM 6/10KMPOBOK Ha AOMONHUTESNbHbIX TErax pacyeTos,
nepeyncneHHblX B JaHHOM Tabnuue.

[nsa cxeMbl «N0 AUCKOHTaM» !

HecHuxaeMbl OCTaTOK onpeaenseTcs B Buae oTpuuatenbHOro 3Ha4yeHuns
nons «Bxoaswmn octaTok» Ha AOMOJHUTENbHbIX Terax pacyeToB.

Mpu NnpoBepke nokynaTesbHOW CNOCOH6HOCTU KIMEHTa pa3Mep AOCTYMHbIX
CPeACTB Ha COBEpLUEeHNEe HEMapXWHasbHbIX ONepaunin Ha OCHOBHOM Tere
pacyeToB YMEHbLIAETCH Ha CYMMY HECHUXXaeMbIX OCTaTKOB

C AOMNOJSIHUTESbHbIX TEroB.

Ecnu HacTpoeHa MynbTUBaNOTHaA NO3NLMSA, OHa YYUTbIBAETCA

npu pacyeTe pa3Mepa HECHWXaeMoro ocraTka.

HacTpolika He BAUSET Ha NoKynaTesibHYy CNOCOBHOCTb KneHTa

Npyv Map>XwuHanbHbIX ornepauusx.

Ecnu 3agaHbl Term HECHUXaeMoro octaTka HEMapXWHasbHbIX onepauui,
TO ANS KJIMEHTOB C OTpULATESNIbHbIM BXOASALWMM OCTaTKOM CpeACcTB

(B cxeMe «no ANCKOHTaM») UM oTpuuaTeSlbHbIM 3HAYEHUEM Pa3HOCTH
TeKyLero octaTka cpeacts U 6/10KMPOBOK MO aKTUBHbIM 3asiBKaM

(B cxeme «M[+») B OCHOBHOW BatloTe YMEHbLUAETCS pa3Mmep

NoKynaTenbHOM CnocobHOCTU NpY MOKYMNKe HeMapXXuHanbHbIX 6ymar,
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BbIBOAE AEHEXHbIX CPEACTB, Onepaumsax CPOYHOrO pbiHKa U npe-Tpens
KOHTpOJie Npu BKKYEHUN HACTPOoeK «OrpaHMUYnTbL MOKYMNKY
HeMapXWHasbHbIX 6yMar», «OrpaHnYnUTb BbIBOA AEHEXHbIX CPEACTB>,
«OrpaH1MunTb ornepaumnmn Ha CPOYHOM pbliHKE» U «OrpaHMuYnBaTh BbIBOA
[EeHEeXHbIX CPeACTB ANsl NpeTpei-KOHTPOIsS», COOTBETCTBEHHO.
BennuunHa octaTka Ha JaHHOM Tere He BJIMSIET Ha pacyeT CTOMMOCTH
nopTtdens U CKOPpPeKTUPOBAHHOW MapXMu.

B cxeme «M+» npu yyete CpeacTB C AOMNOJIHUTENbHbIX TErOB
NCNoNb3yeTcsl HacTpoKkKa ANt OCHOBHOrO
W LOMOMHUTENbHOIO TErOB: YUYUTLIBAKOTCS CPeACTBa B TEX BasoTax,
nokynaTesibHas CnocobHOCTb KOTOPbIX 06beANHeHa At 060UX TEros

JononHnTenbHble MHCTPYMEHTDI
eAnHOoM ByMaxHOW No3nuum

HacTpolika sBnseTca AonofiHeHMEM K Tabnuue «CueTa eamHon ByMaxkHOMN
no3vunn» 1 nNpegHasHayeHa Ans yCTaHOBIEHWA COOTBETCTBUSA Mexay
KOAaMW POACTBEHHbIX MHCTPYMEHTOB

MHCTpYyMeEHT

Ko MHCTpyMeHTa

Toprosbii cyeT

OAanH 13 AOMOHUTENBbHbBIX TOProBbIX CYETOB, YKa3aHHbIX B Tabnuue
«CyeTa egmHon 6ymMaxHol no3mummu». Micnonb3oBaHue npedukca ans
YKa3aHWsa TOProBoro cYeTa He AOoMyCcKaeTcs

O6wuni Tnkep

Koa MHCTpyMeHTa, MCNosb3yeMblit B KauecTBe obliiero Tukepa. Mpu
MapXMHaMbHbIX pacyeTax oLeHKa CYMMapHoM nosnuumn no
WMHCTPYMEHTaM, 06beANHEHHbIM o4 06WUM TUKEPOM, MPOU3BOAMTCA MO
CTOMMOCTM MHCTPYMEHTA, KOJ KOTOPOro yKasaH B KauecTBe o6Lero
TMKepa. B kauecTBe 06L1ero TMKepa He MOryT UCMOJIb30BaTbCSA KOAbl U3
KOMOHKM «/HCTPYMEHT»

Bknaaka «Terun, onpeaenseMblie Mo Koay MHCTPyMeHTa»

Tern, onpesnensiemble no kogy HACTPOVika COOTBETCTBMSA TEroB pacieToB U KOAOB MHCTPYMEHTOB. MMeeT

WHCTPYMEHTa

6onee BbICOKMI NPUOPUTET NO CPaBHEHMIO C HACTPOMKOMN Ha CTpaHuue
«[lpyrne napameTpbl» B NYHKTE «Tern pacyétoB AJ1 PEXMMOB TOProB».
HacTpolika NpuMeHsaeTCcs TakXe AN KIMEHTOB C TUMOM KpeaAuTOBaHUSA
«MN0 AUCKOHTaM» nnun «MA+>»

Tern Cnucok Teros
Cnuncok KoAabl MHCTPYMEHTOB, pa3aeneHHble 3ansaTbiMM, NO3ULMK N0 KOTOPbIM
UHCTPYMEHTOB BKJIKOUAIOTCS B pacyeT BXOASLWEro n TeKyLwero JIMMUTOB Mo 3alaHHOMY

Tery pacyeTtos, Hanpumep, «LKOH, RTKM»

Bknagka «[ononHUTeNbHbIE BantOThbl»

JononHunTenbHble BankoThl

BkntoueHne B pacyeT BXOAALLEro U TeKyLero JIMMUTOB NO3MLMA KITMEHTa,
3aZlaHHbIX B pa3HbIX BastoTax.

ONs KIAWEHTOB C TUMOM KpeaUTOBaHUA «MNo AUCKOHTaM» unm «MO+»
rnokynaTtesibHas CNOCOB6HOCTb BastOT, MEPEYNCIEHHbIX ANS Tera,
obbeamnHsieTcsa. Mpu coBepLleHnn onepaunm, yYnTbiBAEMOM Mo Tery,
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YyKa3aHHOMY B HaCTpoOlKe, 1 Mo BanaloTe, KOTopas 3agaHa ANs Takoro
Tera, CpeacTBa B Nepeync/ieHHbIX 4J15 Tera BantoTax CyMMUpPYOTCS, TO
€CTb BCE Takue BantoTbl N OLlEHNBAEMblE B HUX aKTUBbl 06beAMHSOTCS B
OAVH nopTtdens.

Terun Cnuncok Teros

Cnucok santoT Cnuncok BantoT vepes 3anaTtyto, Hanpumep, «SUR, USD, EUR»

Bknaaka «PEMNO-cekumn pacyeToB»

PEMO-cekunn pacyeTos BkntoueHue B pacyeT BXOASLWEro N TeKkyLlero TMMUTOB N TEKYLLKX
aKTMBOB MO3ULMIM KIMEHTA, HAXOAAWMXCA Ha AOMONHUTENbHbIX CEKLMAX
pacuerta.

NSt KNIMEHTOB C TUMOM KPeaAUTOBaHMUSA «MO AUCKOHTaM» CyMMa
MONIOXXUTENBbHbBIX U OTpULATENbHbIX AEHEXHbIX CPeACTB B OCHOBHOM

Ba/IlOTE€ YUUTLIBAETCS MPU pacyeTe CTOMMOCTU nopTdens.

3abnoknpoBaHHbIe Noa BbiBOA, KOMMUccuto n EAN cpeactea B OCHOBHOM

Ba/lOTE  Y4YMTLIBAIOTCSA NPU pacyeTe CKOPPEKTUPOBAHHOW MapXMu.
BenunumMHa octaTka Ha AAHHOM Tere B/IMSET Ha pacyeT CTOMMOCTM
nopTdens U CKOPPEKTUPOBAHHON Mapu. Mpu pacyeTe BeMYMHbI
[AOCTYMHOro ANs BblBOAa OCTaTKa Mpu BK/IOYEHHOM HacTpolike
«BbIBOAUTb OCTATOK C yYETOM A0M. IMMUTOB» (CM.

) yUnTbIBalOTCS CPeACTBa Ha AaHHOM Tere: CyMMa
MOSIOXKMUTENbHBIX U OTPULLATENIbHBIX AEHEXHbIX CPEACTB B OCHOBHOW

BastoTe MUHYyC 3abnoKMpoBaHHbIE NOA BbIBOA, KOMUccuio 1 EATN
cpencrsa.
Ona KNWeHToB C TUNOM KpeauToBaHma «M+» cpencrea C yKa3aHHbIX
OOMONHUTENbHbIX TErOB YUYMTbIBaOTCA B noptdene cnegyowmm obpasom:
Mo3numn ¢ AONOSIHUTENIBHOIO Tera yunTbiBaloTCS B
CTOMMOCTM NopTdens BHe 3aBUCMMOCTM OT 3HaKa;
BNOKMPOBKKN MO AOMONHUTENBHOMY TEry YYNTbLIBAOTCHA B
CKOppeKTMpoBaHHON Mapxe. No3numn Ha
CKOPPEKTUPOBAHHYIO MapXy He BJIUAIOT;
B cxeme «M+» npu yyete cpeacTs C AOMNOJIHUTENbHbIX
TEroB UCMNOJIb3YETCSA HACTpoMKa

OJ19 OCHOBHOIO U AIONOJIHUTENBLHOTO TErOB:
YyUYMTbIBAKOTCA CPEeACTBa B TEX BajstOTax, NoKynaTenbHas
CNoCcobHOCTL KOTOpbIX 06beanHeHa Ans 06omx Teros

Tern OcHOBHOM Ter pacyeTtoB, Hanpumep «EQTV»
Crnincok Teros JononHuTenbHble TEern pacyeToB vyepes 3anaTyro, Harnpumep «EQTA,
BILL»

Bknaaka «Termn 3ag0/1KEHHOCTU»
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Tern 3a40/1KEHHOCTHU

BkntovaeT B pacyeT BXOAALLEro U TeKyLWero JIMMUTOB 3a40/1)KEHHOCTb
KNMeHTa — NoO3NUNIA KITMEHTA, HAaXOAAWMXCA HA AOMNOSTHUTENbHbIX
CeKUMAX pacyeTa.

AN KNWEHTOB C TUMOM KPeAUTOBAHUSA «MNo AUCKOHTaM» U «MO+>»

oTpuuaTesibHbI TEKYLMA OCTAaTOK CPeACcTB B OCHOBHOM BasoTe
B MNOJIHOM 06beMe yUnTbIBAEeTCa NPpU pacyeTe CKOPPEKTUPOBaHHOWN
Mapxu. 3abnokmpoBaHHble CpeAcTBa B pacyeTax He yYUTbIBAKOTCS.
BenuunHa octaTka Ha A4aHHOM Tere He BAIMSIET Ha pacyeT CTOMMOCTH
noptdens.
B cxeme «M+» npu y4yeTe cpeacTB C AOMNOJIHUTENbHbIX TErOB
MCMNO/b3yeTCs HacTpoKka ANs OCHOBHOIO
W AOMOJIHUTENBbHOIO TEroB: YYMUTbIBAIOTCS CpeAcTBa B TeX BastoTax,
nokynaTtenbHas cNoCOBHOCTb KOTOPbIX 06beanHeHa ansa o6oumx Teros.
ONs KNWEHTOB C TUMNOM KPeaAUTOBaHUSA «NO Nieyy» AeHeXHble CpeacTBa
C AOMOJIHUTENBLHOIO Tera, NPUBA3aHHOIO K Tery pacyeToB onepauuu (Ter,
3ajaHHbIN AN Knacca B napameTtpe

), YBENINYMBAIOT 3a40/1XKEHHOCTb

Terun

OcCHOBHOM Ter pacyeTtoB, Hanpumep «EQTV»

Cnuncok Teros

JononHuTenbHble TErM pacyeToB Yepes 3anaTylo, Hanpumep «EQTA,
EQTS, EQTT»

Bknagka «PEMO-cueTa»

PEMO-cueTa

BktoueHne B pacyeT BXOAALLErO M TEKYLLErO JIMMUTOB NO3ULMIA KIWEHTA,
HaXoAALMXCA Ha AOMOSIHUTENbHbIX TOProBbixX cyeTax. Mo3numm KaneHTa
Ha TaKux cueTax He 6yAyT yuuTbIBaATbCS MpU pacyeTe Tekyllen No3mumm
MO UHCTPYMEHTY

Terun

OcHOBHOM Ter pacyeTtoB, Hanpumep «EQTV»

Cnucok cyeToB

JononHuTenbHble TOProBble cyeTa vepes 3angatyto. Jonyctnumo
ncrnonb3oBaHme npedukca, Hanpumep «L01*»

Bknagka «Tern o6sa3atenbcTB»

Tern obsa3aTenbCTB

Bk/itoyaeT B pacyeT noKynaTesibHOW CNOCOBHOCTU KIMEHTA NO3ULMK,
06pa3oBaBLUMECS HA YKA3aHHbIX Terax pacyeToB. B pacueT 6epyTcs
TOMIbKO OTpULATENIbHbIE 3HAYEHWUS AEHEXHbIX JIMMUTOB C YKa3aHHbIX
Teros (T.e. Tekywue oba3aTeNbCTBa KAWEHTa, NPeBbILatoLLME ero
LEHEXHble 0CTaTKM Ha NepeyYnCcieHHbIX Terax), NonoXuTeNbHble
3HAYEHUS He UCMOJIb3YIOTCS B AaNibHEMLMX pacyeTax. JanbHenwmne
pacyeTbl NPOM3BOASATCS aHaNOrMYHO y4yeTy cekumii PEMO.

YTo6bl laHHbIE TEMM HE BAIWSIM HA pacyeT YpOBHS MapXu, UCNONb3yinTe
npusHak «He yunTbiBaTb AoM. 0653. NpW pacyeTe yp. Mapxu»

(cm. ).
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HaCTDOVIKa HE noaaepxXumBaeTcd Ana KJIMeHTOB C TUMOM KpeanToBaHUA
«MNO ANCKOHTaM>».

Onsa KNWeHTOB C TUNOM KpeauToBaHma «M+» cpeacrtsa C yKa3aHHbIX
AONMONTHUTENbHbLIX TEFOB YYUTbIBAKOTCA B nopTd)ene cnegywowmm 06pa30M:

oTpuuaTesibHble MNO3NLNN YUYUTBIBAKOTCA NPU pacyeTe
CKOPPEKTUPOBAHHOM MapXu Kak NopyyYyeHUs Ha BbiBOA
CpeacTB;

npu pacyeTe CTOMMOCTU NopTdens, HavyasnbHON

U MUHUMaNbHOWN Map>Xu no3nunn C AONOJNTHUTESNIbHbIX TErOB
HE YYNTbIBAIOTCA,

MOJIOXKUTENbHbIN OCTAaTOK U 610KMPOBKM

Ha AOMNOJIHUTENbHOM Tere He y4YuTbIBaloTCS;

npun yyete cpeacrts C AOMNOJTHUTENBHOIO Tera y4nTtbiBaeTCA
HacTpoWka

€C/NIN HacTpolika 3ajaHa ANsi OCHOBHOIO

W OONONHUTENBHOrO TEroB, U Ans 060ux TeroB ykasaHa
Basil0Ta pacyeToB NO onepaunun, To OTpUUaTESbHbIN
OCTaTOK Ha AOMNOJIHNTENIbHOM Tere y4yntbiBaeTCd No BCEM
[OMNOJSTHUTENbHBIM BafloTaM, KOTOpble yKa3aHbl

B HaCTpoVike 04HOBPEMEHHO A1 OCHOBHOIMO

M AONOJZTHUTENBbHOIO TEroB,

MHa4ye y4YnTbiBatOTCA CpeAcCTBa TO/IbKO B BaJZIlOTE paCyeToB
no onepaumm

Tern

OcHoBHOM Ter yyeTa obs3aTenbCcTB, Hanpumep «EQTV»

Cnuncok Tteros

JononHuTenbHble TErM pacyeToB Yepes 3anaTylo, Hanpumep «EQTS,

OueHuBaTb 06LLYytO
33a40/KEHHOCTb MO PbIHKY

Bbibop crnocoba oueHKM 3a401KEHHOCTU NO PbIHKY:

«BbIKOYEHO» — MCX0AS U3 3HAYEHUI NMMUTA TOSIbKO MO
OEHEeXHbIM CpeacTBaM C YKa3aHHbIX TEroB y4yeTa
06513aTenbCTB (3Ha4YeHne No YMos4aHuto);

«BkntoyeHo» — nobaBnsieT K 3HAUEHMIO AEHEXHOIO NMMUTA
Ha Tere 0653aTeNbCTB — OLEHKY UMEKLLNXCS Y KIIMEHTa
6yMmar, NnpuHMMaeMblX B obecneyeHme n Haxoaalwmxcs Ha
TOProBbIX CYETaX, OTHOCSLMXCA K STOMY Tery
obs3aTtenbcTB. ECnv nony4yeHHas cyMMa oTpuuaTesnbHa,
3TO 3HaYeHMe UCMNOJIb3YEeTCs B KayecTBe 3HaYeHus
TeKylWwmnx ob6s3aTenbCTB KaMeHTa. Ecnu cymMma
NoNoXuTesbHa, 3Ha4YeHne Ha 3TOM Tere 0653aTeNbCTB He
NCNONb3yeTcs B Aa/lbHENLUNX pacyeTax

Bknaaka «Tern o6a3aTtenbcTB no 2 yactu PEMNO»
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Tern yyeTta 06a3aTenbCTB MO
BTOpOM yactu PEMNO

HacTpolika cnucka Teros Ana y4yeTta 0643aTeNbCTB NO BTOPbLIM YAaCTAM
caenok PEMNO. Mcnonb3yeTcsa Npu BKAKOYEHUM onuun «lepecunTbiBaTb
OXNAAeMYH Mo3mumio» (CM. ).
Ecnun HacTpolika TeroB OTCYTCTBYET, TO 4115 BTOpbIX YacTten PEMNO 6yaet
NPUMeHATbLCA HacTponka «PEMO-cekunn pacyeTos»

Terun

Ter pacuyeToB

Terun yyeTta AOMNONHUTENBbHbIX
o6s3aTenbCcTB

JononHutenbHbIN Ter ydeta 0653aTtenbCTB N0 AEHEXHbIM CpeacTBaM rno
caenkam PEMNO. OgHOMY Tery pacyeToB MOXET COOTBETCTBOBaTb TOJSIbKO
OAMH Ter y4yeTa AOMNOSHUTENbHbLIX 06583aTENLCTB

Bknagka «Cueta ob6sa3atenbctB no 2 yactm PEMNO»

Cyerta yyeTa 06a3aTenbCTB MO
BTOpbIM YacTtaMm PEMO

HacTtpolika cyeToB ansa yyeta 06s3aTtenbCTB MO BTOPbIM YacTaM CAeNoK
PEMO. Ncnonb3yeTcsa npu BKAOYEHUM onumm «lMepecunTbiBaTb
0XMAaeMy no3mum» (CM. ).
Ecnun HacTpoika cyeToB OTCYTCTBYET, TO AN BTOpbIX YacTtel PEMNO 6yaeTt
NnpUMeHATbCSA HacTpolika «PEMNO-cyeTa»

Tern

Ter pacueToB

Cueta yueTa
o6s3aTennLCcTB

Toprosbi cyeT ANnsa yyeta 06a3aTenbCTB Mo LeHHbIM ByMaram,
COOTBETCTBYHOLWMN yKa3aHHOMY Tery. OQHOMY Tery MoxeT
COOTBETCTBOBATb TONIbKO OAWMH CYeT

Bknagka «MapxuHanbHas 3a40/DKEHHOCTb>»

YUnTbiBaTb MapXXMHANbHYIO
3a40/KEHHOCTb APYroro pbiHKa

YyeT MapXXWHanbHON 3a40/1KEHHOCTU Ha APYrOM pbiHKe. Ecnu Ha gpyrom
pblHKe obpa3yeTcs oTpuuaTesnbHbI AOCTYMHbIA TEKYLMA IMMUT, TO Ha
ero pa3Mep yMeHbllaeTCs TeKyLWui IMMUT Ha OCHOBHOM Tere

Tern Ter pblHKa, 4719 KOTOPOro NponucbIBAaeTCsA AOMOJHUTEbHAs
3a[0/KEHHOCTb, MakcnMMyM 4 cumBona. Hanpumep, «EQTV»
Onucanums dopmaT onucaHua: «Ter, BantoTa, JIumMnut», rae:

[IpYroro pbiHKa

«Ter» — Ter pblHKa Map>XWHaNbHOM 3a40/KEHHOCTU, HEe
nycrToe 3HayeHue, MakCuMyM 4 CMMBONA;
«BantoTa» — BanTa NMMUTA ANS y4YeTa nneya, He nycroe
3HayeHne, MakCcMMyM 4 CMMBONa;
«JINMUT» — OCHOBHOW TOProBbI CYET pblHKA
Map>XWHaNbHOW 3a40/KEHHOCTWN, MaKCMMyM 12 CMMBOOB,
MOXeT OTCYTCTBOBaTb.

Hanpumep, «GLSP, USD, GLSpot»

Bknagka «Toprosble cyeta»
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MrHopupoBaTb TOproBble cyeTa
rno TeraM pacyeTos

Cnuncok TOproBbIX CYETOB, KOTOPble 6yayT UTHOPUPOBATLCS Npu
BbIYMCNEHWM MOKYyNaTeNbHOW CNOCOBHOCTM NO AaHHOMY Tery pacyeTos.
[aHHas 3anpeliarowas HacTporika MMeeT HauBbICLLIMIA NPUOPUTET Cpeaun
aHaNIorMyHbIX HAaCTPOEK Mo cyeTaM M Teram

Terun

Ter pacyeToB. Kntouum Teros snga <ALL> He noaaepxuBaroTcs

ToproBble cyeTa

CnurcoK UrHOpUpyeMbIX TOProBbIX CYETOB, Yepe3 3ansTyto. NpeduKchbl
TOProBOro cyetTa He NpeAyCMOTPEHbI, C/IeAyeT yKasbiBaTb MNOJIHbIE KOAbI
TOProBbIX CYETOB. 11 33a4aHHOMO Tera CNMCOK CYETOB HE AOJIKEH ObITb
nycTbiM. [lonyckaeTcsi COOTBETCTBME OAHOIMO TOProBOro cyeTa
HECKONbKNM TeraMm pac4yeToB

Bknaaka «CyeTa 0653aTenbCTB»

_ Tern Ter pacuyeToB, HanpuMep «EQTV»

_ <Cnucok ToproBsble cyeTa (Yepes 3anaTyr0), KOTOpble UCNOMb3YIOTCA A5 yyeTa
TOProBbIX 0653aTenbCTB K/IMEHTOB MO UeHHbIM 6ymaram. JJonycTMMO MCNOb30BaHue
cyeToB> npedukca c gobaBneHNeM cMMBOAA «*»,

Mpumep AnNa KANEHTOB C TUMOM KpeanToBaHusa «MlM»: «BQ1-00000F00,
LO1*». B naHHOM c/y4yae npu npe-Tpens npoBepke 3asBKK, pacyeTbl No
KOTOPOWM MPOU3BOASATCS Ha YKa3aHHOM Tere pacyeTtoB, ob6s3aTenbCcTBa
KnneHToB 6yayT yuTeHbl € ToproBoro cdeta BQ1-00000F00 m co Bcex
TOProBbIX CHETOB, HaunHawwmxcs ¢ «L01». B kayecTBe 3a40/1KEHHOCTHU
6yaeT yuTeHa CyMMa TOJIbKO OTpULATeNIbHbIX TEKYLLMX OCTAaTKOB C
nepeyvYncsieHHbIX TOProBbiX CHETOB. [10N0XUTENbHbIE TEKYLLNE OCTAaTKU U
3a6n10KMpOBaHHbIE CPeACTBaA HA MepedYncsieHHbIX TOProBbiX CcHeTax B
pacyeTe He yuuTbIBalOTCA. 119 KIIMEHTOB C TUNOM KpeauToBaHusa «MIM»
OCTaTOK Ha CYyeTe MHTEepPNpEeTMPYeTCS KaK 3a40/KEHHOCTb MO LEHHbIM
6ymaram v ymeHbllaeT YpOBEHb MapXu KiMeHTa.

NS KNMeHTOB C TMNOM KpeauToBaHua «M+» Hannune o0693aTenbCTB Mo
WHCTPYMEHTY YUYMTbIBAETCSA TO/IbKO NMPpU NpOBEPKE 3asBOK Ha NpoAaxy
ONS NHCTPYMEHTOB, MO KOTOPbIM 3anpelleHo obpa3oBaHne KOPOTKOWM
no3numMmn — NpoBepseTcs, YTobbl NOC/Ie UCNOSTHEHUS 3asiBKW Y KIMEHTa He
obpasoBanacb HenokpbiTas (KOpoTKas) No3mumns No MHCTpyMeHTy. Ecnn
Ha AOMOJHUTENbHbIX TOProBbiX CHETAX MMEETCS 3a40/1KEHHOCTb, KITNEHT
HE CMOXET MOSIHOCTbIO 3aKPbITh MMEIOLLYIOCS AJIMHHYIO MO3ULMIO NO
WHCTPYMEHTY, NO3TOMY TEKYLLMIN OCTAaTOK Ha ero TOProBoM cyeTe 3asiBKU
[OMKeH 6bITb HE MEHbLUE MMEKLLENCS 3a40/KEHHOCTU. 3anpeT
06pa3oBaHMsA KOPOTKOM MNO3ULNK MO MHCTPYMEHTY onpeaensercs
COOTBETCTBYIOLWMM HEMAPXKXMHANbHbIM 3(MOEKTUBHBIM ANCKOHTOM UK
3anpeToM, YCTaHOB/IEHHbIM B HAcTponkax «bymaru, 3anpeLieHHble ans
OTKPbITUS KOPOTKMX MO3ULUNIA B 3a4aHHOM Knacce» unmn «Knaccel, B
KOTOPbIX 3anpeLweHo OTKPbIBaTb KOPOTKME NO3MLNM MO 3a4aHHOMN
6ymare» (cM. )

Bknagka «CueTta HeEMap>XWHaJIbHbIX aKTUBOB>»
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MapameTp

HasHauyeHue

_ Termn Ter pacyeTtoB, Hanpumep «EQTV»

_ <Cnucok Toprosble cyeTa (4Yepes 3anaTyto), aKTUBbl Ha KOTOPbIX YUUTbLIBAIOTCS KaKk
TOProBbIX HEMap>XWHasibHble He3aBUCUMO OT AUCKOHTOB. HacTponka AocTynHa
cyeToB> TONIbKO AS19 K/IMEHTOB C TUMOM KpeauToBaHna «M+».

Bce MHCTPYMEHTBI Ha 3TUX TOProBbIX cyeTax (C y4eToM TEeroB, K KOTOPbIM
OHU MpPUBSA3aHbl B HAaCTPOIKE) CYNTAOTCS HEMapXMHaNbHbIMU, @ NO3ULNK
M onepauumn rno HAM He HETTUPYHOTCSA MexXay cobom MU yunTbiBatoTCA
OTAENbHO.
3asiBKM M NO3MUMM MO TOProBbIM CYETAM, YKa3aHHbIM B HACTpoOliKke
«CyeTa HEMapXXUHAJbHbIX aKTUBOB>», U MO TEM CYeTaM, KOTopble
He yKa3aHbl B HacTponke «CyeTa HEMap>XUHAbHbIX aKTUBOB>,
Y4YNTbIBAOTCA HE3ABUCUMO ApYr OT Apyra nNpu pacyetTe Map>XuHanbHbIX
rnokasaTenemn.
Jonyctumo ncnonb3oBaHme npedukca ¢ gobaBreHMeEM CUMBOA «*»,
JonycTuMo ykasbiBaTb OAMH TOProBbIf cHeT nnm npedukc Ana pasHbix
TeroB. B HacTpoike Henb3sa 3a4aTb OAVH Ter ABaXAbl.
[Onst KOppekTHOM paboTbl HACTPOMKKN KNACcC OLLEHKM M KJlacC ornepaunm
(MHCTPYMEHT onepauumn) AoXKHbI 6bITb NPUBA3aHbl K TEry, A8 KOTOPOro
B HAaCTpOMKe yKa3aH TOprosblii cHeT uin ero npedukc. Npussaska
KN1aCCOB K Teram BbINOJIHAETCS HaCTPOMKOWM

, @ NPpUBSsiI3Ka MHCTPYMEHTOB K TeraM — HaCTpPOMKOMN

OcHoBHas BasntoTa (SD,ECb) — BankoTa, B KOTODOVI BbIMONMHAKTCA 6J'IOKVIDOBKa n cnncaHme cpeacTte no

onepauun.

I (**) KomMeHTapuii k Bknagke «Teru, onpeaensieMble No KOAY UHCTPYMEHTa»:

HacTpoliku NpMBA3KM MHCTPYMEHTOB / KNACCOB K TeraM pacyeToB MMET CNeayoLni

npuopuTeT:

1. lHanBMAayanbHas HacTpoMKa ANs KoAa KaneHTa «Teru, onpeaensemble rno Koay
WHCTpYMEHTa», UMeeT MaKCUMasbHbI npuopuTeT. HacTpolika MoxeT 6bITb 3aaaHa
no WwabnoHy AN HECKObKUX KOAOB K/INEHTOB.

2. (no6anbHas HacTpolika «Tern, onpeaenseMble No Koay UHCTpyMeHTa». Ucnonb3yeTcsa ans

KOAOB KJIMEHTOB, Y KOTOPbIX OTCYTCTBYIOT aHalormyHble nHANBUAYyaJibHble HaCTpOVIKM.

3. NuamBmnayanbHas HacTpoika ANns Koaa KnMeHTa «Tern pacyéToB A1 PeXUMOB TOPros»
(NpuBsi3Ka Tera pacyeToB K KJlaCcCy MHCTPYMEHTOB). HacTponka MoxeT 6biTb 3agaHa
no wabsioHy ANs HECKOSIbKUX KOAOB K/IMEHTOB.

4. nobanbHaa HacTponka «Tern pac4yéToB A5 PEXMMOB TOProe» (NpuBs3Ka Tera pacyeToB
K Knaccy MHCTPYMeHTOoB). Micnonb3yeTca ANns KOAOB K/IMEHTOB, Y KOTOPbIX OTCYTCTBYIOT
aHanorn4yHble NHANBUAYanbHble HACTPOMKMK.
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5. HacTpolika no ymonyaHuio. Micnonb3yeTcs, ecnu B HacTpolikax bubnnotekn pacueta
JMMUTOB SIBHbIM 06pPa30oM HE COMOCTaB/IEH TEr PAaCYeTOB HN MHCTPYMEHTY, MO KOTOPOMY
NPOU3BOAMTCS OMepaums, HU Kaccy, B KOTOPbIN AaHHbIX MHCTPYMEHT BXOAUT.
COOTBETCTBME TEMOB PACUYETOB M K/TACCOB MHCTPYMEHTOB MO YMOIYaHWUIO NMPUBEAEHO B
NyHKTE

17.YuyeT onepaLmm CPpOHHOro pblHKa

] PacuéT no onepaumsm cpoyHoro poiHka K.nacokl ¢ onpegensHMer Tekgw el B pEmA OCHOBHOM D KAMpHHEa
I Menonesosate nopreensHos [0 BaDHaHHUVHHDﬁ MAPHM C YHETOM DETOMETHYECKHA
[ NpoBoauTe pacyéT BapHaLMOHHON Mapi [PETERIETHIER HRE) () Mo paciucaH9io
F.13CCE © PACYSTOM BEPHALMOHHON MAPHH: Bpera karpuHra
EpetA NparesyTodHorg KAMPHHNS
AETOMETHYECKHIA
[[] PacCuqTRIEATE CTOMMOCTE NPEMHANLHEI ONUMOHOE () Mo pacrvcankio
[ PaccuuThBaTE NOZMUMIO Mo CPOMHOMY PEIHKY Bpema KAqpHHra
[ NposepaTe HAAHYKE AUMATA Ha CROYHOM DbHKE
[ MenonesoeaTs peansHY0 BAPMALHOHHYR MapHY Cyritaa 8ETHEDE HA CPOUHOM PEIHKE
[ YwreiEare komucoa TC FOPTC BrnioMaTh Nonok. Bap9al, Mapsky
[ KoHTponuposate akcnHpalo BrawuaTe OTpMU, BapMAL, Mapky
JTHeMH 40 3KCAMPALLMAM: ]

Knaccel, B KOTOPBIX 4onyckasTea Hynesoe [0:

I MrHopupoeate kormcckin TC POPTC Mpu OCHOEHOM KAMPHHTE

[[] Paspewnrs nepeEopoT oNWMOHHOR NOSMLMIA

[ BbINaAHATE MHAMEMAYANEHBIE PACHETE! KAMPMHEE N0 TOPFOBbIM CHET Ak

[C] OTKN0HATE 3aAEKK N0 TOPrOBOMY CYETY HE3 NPUEASKK K KOLY KIMEHT 3

[C] Mpu pacuére MHKEMA. CTOMMOCTU ONUHOHOE YYHTEIBATE TEOD. UEHY Cnor-knacos:
[1Mcn. npu pacuéTe pUck-Napar. CROY. PhIHKE NOAHY0 CTOMM, NOPThens

[ TpatcaupoeaTe Gupskesoe M0 B cxeme M0+

PaccudThIBATE 3 PperTUEHYKY LLEHY NOSHUMM HE CROYHOR PRIHKES

K.naccel ¢ 4on. pesepeupoBadietd [0

Mo eHTUDUEATOP DUpkE! COOTEETCTEME KAMEHTCKME KOLOE: o
nog, NEPEEOPOT NOSHLKE:

CROYHOND PRIHES Q
Iw ToproBeii cuéT Ha

CooTEETCTEME CNOT-SKTHEOE GS0ELIM SKTHEIM
CPOYHER KOHTPAKTOR
CnaT-akTHE
1 Hdotasuts Orafpasakoren nepesie 50 kogos. .
7 MHpawms =4 | =4 ‘ T Jodasure %  Yoanme |

Ha 3Tol cTpaHuue BbINOMHAETCA HacTpoka EanHoN aeHexxHon no3vunu (EAM) anga cnot-
N CPOYHOrO pbIHKOB. HacTpOnKM MMEIOT CMbICA NPU HaANU4YMM Ha CepBepe COOTBETCTBYHOLLErO
Mooy n4.

Moaynb ocyLecTBNSeT KOHTPO/Ab €ANHON AEHEXHON NO3ULMKN KNIMeHTa Ha POHAOBOM U CPOYHOM
pblHKaX M CHUMaAET NoTpebHOCTb B NepepacnpeaeneHnm cpeacTs BpyyHyto. Moaynb nossonser
06beANHNTb AEHEXHYI0 NO3NLKNIO AN KIMEHTa Ha pbiHKe 6a30BOro akTuea (CNOT-pbIHKE) U pbiHKE
dbrovepcos. MNpu 3ToM Ang paboTbl UCNoNb3yeTcs ogHa pupMa C BO3MOXHOCTbIO YKa3biBaTb CHeTa
3Ton dUpMbI, Kak cyeTa, paboTalowme unn He paboTtatowume ¢ EAN. KnneHTy BbiCcTaBnseTcs
eanHasa nNo3uums No AeHeXHbIM CpeAcTBaM Ans nposeaeHuns onepaumini Ha GOHAOBOM pbiHKE U
pacyeTa rapaHTUMHOro obecnevyeHns Ha CPOYHOM pbIHKE.
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HacTpolika f0/KHa BbINONIHATLCSA U3 OKHa «PefakKTUpOoBaHME HACTPOeK AUSIEPCKON BUBNINOTEKU,
COOTBETCTBYHOLLEN MAeHTUDUKATOPY AMNepa Ha CNOT-PbIHKE.

lMpon3sBeaeHHble UBMEHEHUS HA AAaHHOM CTpaHuUe BCTyMakT B CUY nocne pectapta cepsepa QUIK
(nepe3arpy3ku bnbnnoTekmn pacyeta JMMUTOB HELOCTATOUYHO).

Ecnu B TeyeHue OHSA N3MEHSAITCS HacTporkmn EAN cyeToB, TO 419 U3MEHSEMbIX KIIMEHTCKUX KOAO0B
He 6yayT aBTOMaTU4YeCKM KOPPEKTHO YYTEHbI onepaunmn, KoTopble yxe 6blsin nony4deHbl CEpBEPOM
QUIK. ns nx KOppeKTHOro yyeta Heob6xoanMo 3anyCTuUTb peKanbKyasauuto N0 MUSMEHEHHOMY
KJINEHTCKOMY KOAY.

MapameTp Ha3zHauyeHue

PacuéTt no onepauusaM Cpo4YHOro BrkitovaeT cBA3b MexAy CYEeTOM CPOYHOro pbiHKA CO CrOT-KOAOM
pblHKa KneHTa

Ncnonb3oBaTtb noptdensHoe O HacTpoika He nogaep>xxuneaeTtcs

MpoBoAUTb pacyeT BapnaLMOHHOWN BkntouaeT pacyeT BapuauMoHHOMW MapXu Mo TEKYLUM NO3ULUSM.
MapXwu Mpw BKAKOYEHHON HACTpONKe BapuaLMOHHasA Mapxa

paccuntbiBaeTca cepsepoM QUIK. MNpu aToM:

_[Ans dbloyepcoB yunTbIBAETCA HacTpoinka «Knaccbl C
onpeaeneHneM TekyLleh BapnaumMoHHON Mapxu c
y4yeTOM pacyeTHON LEeHbI»;

_[ng mapxupyembiX OMUMOHOB BapuaLMOHHasa Mapxa
paccyMTbIBaeTCsA MO TEOPETMYECKOM LeHe OnuuoHa,
KOTOpas TPaHCAMPYETCa U3 TOProBOW CUCTEMbI.

Mpwn BbIKMOYEHHOM (blaXXKe BapuvauMOHHasa Mapxa TpaHCInpyeTcs
N3 TOProBoW CUCTEMBI.

Mpu ncnonb3oBaHMM HaCTPOEK

n/vnn TaKXe MCMnosb3yeTcs
AN BbIYMC/IEHMS BapMauMOHHOM MapXu KavpuHra. Pacuer
NpOBOANTCS 3@ A€Hb MO MO3ULKMAM Ha Havyano AHS U NO BCEM
cAenkam KnveHTta

Knaccel ¢ pacyeTom Cnucok KMaccoB yepes 3anATylo, AN KOTOpbIX AeACTBYET

BapuauUMOHHOM MapXu HacTpoika «[poBoAUTbL pacuyeT BapnauMoHHON Mapxu». Ecnm
CMMCOK He 3aaH, TO BapuaLMoHHas MapXa paccuymMTbiBaeTcsa no
BCEM KJlacCaM CPOYHOr0 PbIHKA

_ Knaccbl ¢ Crncok KnaccoB yepes 3anATyto, A1 KOTOPbIX NPy pacyeTte
onpeaeneHnem BapuaunoHHon Mapxu cepsepom QUIK B nepByto ouepeab
Tekywen MCrosnb3yeTcs TeKylas pacyeTHas LeHa, a He LieHa nocnenHen

BapWauMOHHON MapXu C caenku
YUYETOM pacyeTHO
LEHbI
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MapameTp

HasHaueHue

PaccunTbiBaTb CTOMMOCTb
npemMmasibHbiX OnunoHOB

BkntoyaeT pacyeT CTOMMOCTU NMpeMmanbHbIX ONUUOHOB CEPBEPOM
QUIK.

Mpwn BbIK/IOYEHHON HACTPOMKe B KayecTBe LieHbl OMnuMoHa
NCNoNb3yeTcs TeopeTmyeckas LeHa onuMoHa, TpaHcimpyemas
6upxeii. Mo yMoa4YaHMI0O HAacTpoMKa BbIK/IHOYEHa

PaccunTbiBaTh NO3MLUIO MO CPOYHOMY
pbIHKY

BkntovaeT BeaeHMe KIMEHTCKON MNO3ULMKN U KOHTPOb onepaumin no
knaccam ¢ dnaramm «®@bloyepcbl» nnu «OnumoHbl» (NnogpobHee
cM. PykoBoacTteo no agMuHuctpmposaHuio QUIK Administrator,

n. 6.1.2)

MpoBepaTb HanMume NMMUTa Ha
CPOYHOM pbIHKE

BritovaeT npoBepKy Ha Hasnvne AeHEeXHOoro AMMuTa, 3a4aHHoro
Ha TOpI'OBbIVI CYET K/IMeHTa B TOpI'OBOVI cnucrteMe CpoYvYHOro pbiHKa.
Mpwn OTCYTCTBMU NNMUTA, 389BKU KIIMEHTA MO CPOYHOMY PbIHKY
OTKJIOHAKTCA. [1pnN BbIKNHOYEHHOM CbJ'Ia)KKe, Hannymne geHexHoro
NNMNTa Ha TOProBoM cyeTe K/IneHTa B TOpFOBOVI cncrtemMe Cpo4yHoro
pPblHKa Npu nogayvye 3asdBKN HE KOHTPOJINPYETCA

Mcnonb3oBaTb peasnibHYO
BapuaLlVOHHYIO Mapxy

BkntoyaeT yyeT onepaumin € UCMOSIb30BAaHMEM peasibHOM
BapuvaunoOHHON MapXn Ha Cpo4yHOM pbiHKe Mb

YuutbiBaTh KOMUccmio TC ®OPTC

MapameTp He ncnonb3lyeTcs

KoHTponunposaTb 3KCNMpaunto

BktoyaeT KOHTPO/Ib CPOKa, OCTaBLUErocs A0 3KCnupauum
KOHTPaKTOB (OMNUMOHOB U (HboYEepPCOoB)

_ [Hen po akcnmpaumm

AKTUBM3MPYETCS Npu BKItoYeHUN dnaxka «KOHTpoanpoBaTb
3KCnMpaumo». [Ins KOHTPAKTOB, Y KOTOPbIX CPOK A0 3KCNupaumm
MEeHblle BBEAEHHOI0 3HAUEHMs, 3asiBKM Ha HapalLuMBaHWe No3unLmii
6yayT OTK/IOHEHbI cepBepoM. KonnyecTBo AHEN A0 UCMOSTHEHUS
BKJIlOYAET B cebsa gaTy aKCnupauuun u Tekyllyto aaty. Hanpumep,
€Cnu B AaTy 3KCMMpaLuMu yKasaHo 3HavyeHue «1», To ans
KOHTPaKTOB C AATOW MoralleHunst B 3TOT AeHb HapaluMBaHue
nosuumm 6yaeT 3anpelleHo. Ecnum ykasaHo 3HauyeHue «0»,

TO KOHTPOJIb HE OCYLLECTB/ISAETCS

NrHopuposaTb komuccuto TC ®OPTC
MpU OCHOBHOM KJTIMPUHIE

OTknoYaeT cnmcaHme Kkommccum CpoyHoro pbiHka Mb € geHexHoro
JIMMUTa KIMEHTa, Y KOTOPOro HacTpoeHa eanHas AeHexXHas
no3vumns, BO BPEMSA OCHOBHOIMO KIMPUHIa
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MapameTp

HasHaueHue

Pa3pelunTb NepeBopoT OMNLUOHHOM
nosuumm

HacTpoika onpegensieT 4ONYCTUMbIM MOPSAOK NepeBopoTa
OMLUMOHHOM MO3ULUN.

Mpwn OTKIOYEHHOM HacTponke (N0 YMOSTYaHMIO) NEPEBOPOT
OMUMOHHOM NO3MLUUM BO3MOXHO BbIMOSIHUTb TONIbKO MOCAE NOSIHOMO
3aKpbITUS TEKYLEN NO3nLUMK. 3anpeLllaeTcs nogadva 3asBoK,
NCMNO/THEHWE KOTOPbIX C YYETOM TeKYyLEeN MNO3NLUNU N aKTUBHbIX
3as51BOK TOr0O XXe HanpaB/ieHWs Np1MBeAeT K NepeBopoTy No3mumnu.
Mocne NONHOMO 3aKpbITUS NO3NLMK AOMYyCKaeTcs nocneaytowas
nofava 3asBOK Ha OTKPbITUE MNPOTMBOMONOXHON MO 3HAKY MO3uLKUK.
Mpu BKIOYEHHON HACTpOMKe AN OTKPbITUSA MPOTUBOMOI0XHOWN
no3muMn No onuMoHy He TpebyeTca NpeaBapuTENbHOIO 3aKpbITUSA
Tekylwen no3muunm. JjonyckaeTcs nogava 3asBOK, UCMOJIHEHNE
KOTOPbIX NPUBOAUT K NEPEBOPOTY TaKoW NO3ULMHN.

HacTpoika nogaepxuvsaeTcs ANs KJIMEHTOB C TUMNOM KpeaAnToBaHuS
«MMM», «<MO» n «<MO+»

BbINONHATL MHAMBUAYASIbHbIE PACYETHI
K/IMPUHIa rno TOproBbiM cyeTaMm

HacTpoika no3BonsieT KOppeKTHO OCYLWECTBAATb KJIMPUHT MO
cyeTaM C eAVHON AeHEeXHOW No3Mumen B cnydae nocTynaeHums
KJIMPUHIOBbIX AaHHbIX U3 TOProBoM CUCTEMbl CPOYHOIO pblHKa Mb ¢
3a4EePXKKON.

Mpwn BKAKOYEHHON HAaCTPOWMKE KIIMPUHIOBbIE pacyeTbl NPOBOAATCS B
HEeCKONbKO uTepauunii, No Mepe NOCTYM/IeHUS KIUPUHIOBbIX AaHHbIX
Ha cepBep QUIK. Ha kaxaoi utepaunm pacyeTbl NpoBOASTCS
TOSIbKO ANA TOProBbiX CHETOB, A151 KOTOPbIX KJIMPUHIOBbIE AaHHbIe
y>Xe nocTynunu.

HacTpolika ncnonb3yeTcs, ecnv BegeHne eanHON AeHEXHOM
no3mumnm ocywecrtensetrcsa TOJIbKO no cyetaM cpoyHoro poiHka Mb.
Ecnu BeaeHne egMHON AEHEXHOM NO3NLUNM OCYLLECTBASIETCSA MO
cyeTaM Apyrux CpOYHbIX pbIHKOB, obpatutech B Cnyxby
TexHuyeckon nogaepxkn QUIK ans nonydyeHus aanbHenwmnx
peKoOMeHaaumnii:

OTKNOHATbL 3a9BKU MO TOProBoMy
cyeTy 6e3 NMPUBA3KN K KOAY KJTMEHTA

Mpn COBMECTHOM BKJIIOYEHUM ITOM HACTPOMKM N HACTPOMKN «Pacuér
Mo onepaumsiM CPOYHOro pbiHKA» OrpaHN4YMBaAETCS nojava 3asiBoK
Mo TOProBbIM CYEeTaM, OTCYTCTBYIOLWMM B cnncke «CoOTBETCTBUE
K/IMEHTCKUX KOAOB». TaknuM 06pasoM, Npu UCrnonb3oBaHuMM EamHoit
OEHEXHOKN MO3MUMN CTAHOBUTCS BO3MOXHbIM paspeLwnTb nogady
3a8BOK Ha CPOYHbI PbIHOK UCK/IKOUUTENTbHO MO TOProBbIM CYETaM,
SIBHO MPOMNUCaHHbIM B cnncke «COOTBETCTBME KIIMEHTCKUX KOAOB»

Mpwn pacuéTte NMKBUAL. CTOMMOCTHU
OMNUMOHOB YYUTbIBATb TEOP. LEHY

Mpwn pacuete JIMKBMAALUMOHHON CTOMMOCTM OMLMOHOB Y4YUTbIBAETCA
TeopeTn4yeckKkasa LeHa

Wcn. npu pacuéte puck-napam. cpou.
pbIHKa MOJTHYIO CTOMM. NopTdens

Mpu pacyeTe pucK-NapaMeTpoB CPOYHOIO pblHKA UCMOb3yeTCs
nofiHasi CTOMMOCTb NopTdens, a He CyMMa akTUBOB Ha CPOYHOM
PbIHKE
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MapameTp

HasHaueHue

TpaHcnupoBaTb 6upxesoe 'O B cxeMe
MO+

[Nnsa KNMEeHTOB C TUMOM KpeauToBaHus «M+» n HacTpoeHHon EAN
TpaHCNMpoBaTh Crneayowmne napameTpbl B Tabnnuy «OrpaHnyeHmns
No KJIMEHTCKUM cyeTam»:

Tekywme YyncTble No3muum;

Tekywme ynctole Nno3nunm (Noa oTKpbITblie NO3ULNK)

PaccunTtbiBaTb 3 (PEKTUBHYIO LIEHY
MO3NLMKN HA CPOYHOM pbIHKE

Mo3BonseT OTKAUYNTb NPUMEHSEMbIN MO YMOIYaHMIO pacyeTt

3P HEKTUBHON LEHbl NO3ULMKN AN NO3ULUIK MO CPOYHbIM
KOHTpaKTaM npu ucrnonb3osaHuu EANM.

Mo ymonyaHuio HacTpoinka BkAtoYeHa. MNpu OTKIYEHMN HACTPONKU
NCNONb3yeTCcs 3Ha4YeHne, KOTopoe TpaHcampyeTcsa bupxen.

He pekoMeHA0OBaHO U3MEHATb HAaCTPONKYy BO BpeMs paboThbl
cepsepa QUIK, T.K. 3TO MOXET NPUBECTU K NOSBAEHUIO
HEKOPPEKTHbIX 3HAaUYEHU 3(PHEKTUBHON LeHbl No3uuum (none
«3ddeKT. ueHa no3.» Tabnmubl Mo3MuMM NO KIIMEHTCKMM cHeTaM
Pabouero mecta QUIK)

NaoeHTndukatop dmMpMbl CpOYHOTO
pblHKa

NaeHTudukatop aAmnepa Ha CpOUHOM pbiHKE

Koa dpuvpmsl

Ko upMbl Ha CPOYHOM pbIHKE

CooTBeTCTBUE KITMEHTCKUX KOAO0B

Tabnuua CoOOTBETCTBMIN KINMEHTCKUX KOAOB. MakcumanbHoe
Konm4yecTtBo oTobpaxaembix kogos — 50. B Tabnuue gocryneH
NOWNCK 3HAYEHUS NO NOACTPOKe, BBOAMMOM B nosie Hag Tabnuuen

Koa knueHTa

Koa knueHTa Ha poHAOBOM pblHKE.

K ogHOMY KO4Yy KJIMEHTa MOXHO O4HOBPEMEHHO NpuBA3aTb
TOproeble cyeTa pa3HbiX GUPM (pasHbIX CPOYHbIX PbIHKOB), HO B
TakoM C/lyyae TOproBble cyeTa He AO0IKHbI Mexay coboi coBnaaaTtb

ToprosbIl CYET Ha
CPOYHOM pbIHKe

TOproBbiii CYET KANEHTA Ha CPOYHOM pbIHKE.

Ec/iv Ha CPOYHbIX PbIHKAX MCMOMb3YHOTCA OAUHAKOBbIE KOAbI
(bMpMbl, TOProBble CYeTa pasHbiX CPOUHBIX PbIHKOB NEPEUNCNAIOTCS
yepes 3anaTyto

BpeMsi OCHOBHOIo KAMpUHra

HaCTpOVIKa peXwunMa npoeBeaeHNA OCHOBHOIO KJIMpUHra

ABTOMaTUYECKNI

ABTOMaTM4YeCKUi 3anyCK OCHOBHOTIO KJIMpUHIra no pacnncaHuio
TOpFOBOVI CUCTEMDI

Mo pacnucaHuio

3anyck OCHOBHOMO K/IMPUHIa B MOMEHT BPEMEHMW, YKa3aHHbIN B
none «Bpems KNMpUHra».

B pexuMe AOMOSIHUTENBbHOW CECCUM BbIXOAHOMO AHA KINPUHT MO
pacrmncaHnio UCMoJsib30BaThb HEsb3s

Bpemsa knupuHra

Bpems npoBeaeHns OCHOBHOMO KNMpuHra B ¢popmate <4H4:MM>.
Ecnn cepeep QUIK 3anyLweH no3)xe yKa3zaHHOMO BpeMeHy,
TO OCHOBHOW K/IMPUHI HE MPOBOAMNTCSH
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MapameTp

HasHaueHue

BpeMsi NpOMeXYTOUYHOIr0 KAMpUHIa

HacTpoika pexuma npoBefeHUs NpOMEXYTOYHOIro KIMpUHra

ABTOMaTUYECKUI

ABTOMATUYECKUI 3aMyCK NPOMEXYTOYHOI0 KJIMPUHra Nno
pacrnmncaHnio TOProBo CUCTEMBI

Mo pacnucaHuio

3anyck NpoMeXyTOUYHOro KJIMPUHIra B MOMEHT BPEMEHU, YKa3aHHbIM
B nosie «BpeMs KInpuHra».

B pexnme AONOMHUTENBHOW CECCUMN BbIXOAHOTO AHS KJIMPUHE MO
pacrnuMcaHuio UCrosb30BaTb HEMb3s

Bpems knupuHra

BpeMsa npoBefeHWs NPOMEXYTOYHOro KAMpUHra B popmaTte
<Y4:MM>. Ecnun cepep QUIK 3anyLieH no3xe yKkasaHHoro
BPEMEHU, TO MPOMEXYTOUHbIA KIIMPUHI HE NPOBOANTCS

CyMMa aKTMBOB Ha CPOYHOM pbIHKE

HacTpolika pacyeTa CyMMbl akTUBOB Ha CPOYHOM pbIHKE

BkntoyaTb Nonox.
Bapuau. Mapxy

YUnTbiBaTh MONOXUTENbHYIO BapMaLMOHHYIO MapXxy npu pacyete
CYMMbl aKTUBOB Ha CPOUYHOM pbIHKE

BkntoyaTb oTpuL.
Bapuau. Mapxy

YunTbiBaTh OTPULIATENIbHYIO BapUaLMOHHYIO MapxXy npu pacueTe
CYMMbl aKTUBOB Ha CPOUYHOM pbIHKE

Knaccel, B KOTOpbIX AOMYyCKaeTcs
Hynesoe O

Cnncok KlaccoB CPOYHOIro pblHKA, B KOTOPbIX AOMYyCKaeTcs
Hynesoe MO Ha MHCTpYMEHTax.
[nsa Knaccos M3 AaHHOrO CNMCKa HacTpomka

[O0MKHA 6bITb BbIK/KOYEHa

CnoT-Knacchbl

CnMCOK K1aCCoB CPOYHOMO PbiHKA, K KOTOPbIM MPUMEHSIOTCS
npasuna JMMUTUPOBAHMUSA, UCMONb3yEMbIE A5 KNAcCoB POHAOBOMO
PbIHKa

Knaccel ¢ gon. pesepsupoBaHunem O
noA nepesopoT NO3MLMMN

Cnncok KnaccoB, ANnd KOTOpPbIX B Clly4Yae BbICTaBIEHUA HOBOM
3asiBKU, NPUBOASILLEN NPU NOMHOM UCMOSTHEHUN K NEPEBOPOTY
no3mumun, BaMMaeTcs aonosHuTensHoe MO B pasMepe
obpa3syLwencs no3mumm NpoTMBOMOIOKHOIO HanpaBneHus

CooTBeTCTBME CNOT-akTMBOB 6a30BbIM
aKTMBaAM CPOYHbIX KOHTPAakKTOB

CooTBeTCTBUE Mexay KoaaMu 6a30BbIX aKTUBOB U peanbHbIMU
KOoAaMnN COOTBETCTBYHOLWNX UM CMNOT-aKTUBOB

Ba3oBbIi akTUB

Koa 6a3oBoro aktmea CPOYHOro pbiHKa

CnoT-akTmB

Koa cnoT-akTuvBa, COOTBETCTBYHOLLErO 6a3OBOMy AdKTUBY Ha
CPOYHOM pPblHKE

Mpu pacueTte Map>XuMHaNbHbIX NOKa3arteneun noprdens B cxeme
MA+ He NoaAEepP)XMBAKOTCA OMNUMOHDbI C LEHAMU CTPAaWUK MEeHbLUE UM PaBHbIMU HYJIHO
1 pbrouepcbl C LEHAMWN MEHbLUE UM PaBHbIMU HyJI1O. MpXU HANNMUNK TaKUX
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KOHTPAKTOB B NopTdesne pacyeTbl Map)>XUHaJIbHbIX NMoKa3aTesied MoryT 6biTb
HEKOPPEKTHbIMM.

Ana pa6oTtbl Moayna eanHou aeHexxHoi nosuumu (EAMN) B Bubnuoreke pacuera
JIMMUTOB MMEETCA NpPUBsI3Ka Tera u BanioTbl AeHexxHoro amMmurta (k EQTV n SUR),
KOTOpas UCMNoJib3yeTcs NpU pacyeTte onepaumii CPOUYHOro pblHKa NoO yMOJIYaHUIO.
Ecnun npu pa6orte EQIN Tpebyerca npuBA3Ka K APYroMy AE€HEXXHOMY JINMUTY, YKaXKuTte
B ¢panne HacTpoek deallib.ini cheayrowme napamerpbi:

[PortfolioRiskConfig]
Currency= BajlioTa IEHEXHOTO JIMMMTA

BoardTag= Ter pacdeToOB

18.BantoTbl AeHEeXXHbIX NMO3ULIMN

CTtpaHunua «BantoTbl AEHEXHbIX NO3MLMA» NpeAHa3HadyeHa ANl HACTPOMKKN CXEMbl IMMUTUPOBAHUS,
B KOTOPOW onepaumun no UHCTPYMEHTaM, HOMUHMPOBAHHbIE B pa3HbIX BantoTax, oTobpaxarTcs
Ha OAHOM AEHEXHOM nmmuTte (B 04HOIM BbibpaHHOW BankTe).

MH.FIbTHBaJ'IIOTHaH AEHEXHAA NOSHULKA

JameHa BanoTer

JcHOBHAA BanTa | Don. ganwra DuckoHT
EUR GEP

% Yaanme

uso
;’: JAGLETTE o

71 Hodasums i Yganms

KIIHBHTbL ANA EOTOPBE HE MCNONb3YETCA
FYNETHEANKTHAA 4EHEHHAA NO3HUKA

155,55

K.naccel, 4nA KOTOpEIX
YHTEIESETCA BANTa pacué‘roa

71 HoGasums
-5

Ypanre
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Pasnen Bknto4vaeT cneayowme sfieMeHThl:

MapameTp

Ha3HaudyeHue

MynbTuBanioTHaa AeHexHas
nosnuuna

YcTtaHoBKa dnaxka BKAOYAET MYNbTUBAMIOTHYIO MO3ULMIO U AenaeT nons
OOCTYMNHbLIMU ANS peAaKTUPOBaHuS.

Mpwn BKIOYEHHON HACTPOWNKe yyeT onepauuii, Npon3BoAUMbIX B
AOMNONHUTENbHbIX BantoTaX, MPONCXOANT Ha AEHEXHOM JIMMUTE K/IMEHTa B
OCHOBHOW BantoTe, C y4€TOM KOHBEpTaLuumM BaatOT Mo 3a4aHHbIM Ha
cepsepe Kpocc-KypcaM. [pu BbIKNOYEHHOW HAaCTPOMKe CEPBUC HE
npenocTaBnseTcs, Aaxe ecnu Tabnmua ¢ OCHOBHbIMU U
AONONHUTENBbHBLIMX BaOTaMK 3aMnosiHeHa.

[aHHbI pyHKUMOHan paboTaeT npu COBEPLUEHUN Oonepaunii Ha
¢dOHAOBOM pbIHKE, @ TaKXe Ha BaItOTHOM PbIHKE AN UHCTPYMEHTaNIbHOMN
CXEMbl NIMMUTUPOBAHNS

3aMeHa BankThbl

HacTpolika 3amMeHbl OMO/HUTENbHOM BastoTbl HA OCHOBHYHO C YYETOM
Kypca KOHBepTauunu

OcHoOBHas BantoTa

CrncoK OCHOBHbIX BastoT IMMUTOB, B KOTOPbIX Ha cepeepe QUIK Beaytcs
JIMUMUTbI KNTMEHTOB

_[Jon. BantoTa

Cnuncok AoNONHUTENbHBIX BaOT, ONepaLmm C y4acTUEM KOTOpbIX 6yayT
YUUTBIBATbCS Ha JIMMUTE MO OCHOBHOW BasntoTe. CNCOK AOMOHUTENbHbIX
Ba/IlOT HaCcTpamBaeTCs OTAENbHO ANl KaXA0W OCHOBHOWM BasloThbl.
MNapameTp obsizaTeneH Ans 3anofHEHUs

_AunckoHT

HaCTpOVIKa HE MUCMONb3yeTCcs, peKOMeHA0BaHHOe 3HavyeHune: «1»

KnneHTbl, Ans KOTOPbIX

HE NCNONb3YETCA
MynbTUBaANKOTHAaA AEHEXHAA
nosnuuna

CrNM1COK KOA0B K/IMEHTOB Yepes 3anaTylo, A/ KOTOPbIX HE NMPUMEHSIOTCS
HaCTPOWMKM MY/bTUBAJIIOTHOW AEHEXHOMN no3uuuun. Ha napameTpsl,
yKasaHHble Ha CTpaHuue NaHHas
HacCTpoWKa He pacrnpocTpaHsieTcs

Knaccbl, Ans KoTopbIX
YYUTbIBAETCH BastoTa pacy€Tos

Cnucok knaccos PIMC, Ans KOTOpbIX BO3MOXHO BblbpaTb BaslOTy pacyeToB
B ¢bopMe BBOAA 3asBKU. [pn 3TOM W03 K TOProBo cucTtemMe AOJIXKEH
noaaepxuBaTb Takme GopMbl BBOAA 3a8BOK. 10 yMonyaHuio,
cnncaHue/3adncneHne cpeacTs Npon3BoAMTCA B BaaOTe HOMUHanNa
WHCTPYMEeHTa.

[ns Knaccos, NepevyncrieHHbIX B Cnncke «Bectn ageHexHble No3munm B
paspese BanloT» Ha CTpaHuue , BAHHAsa HacTponka
UrHopupyetcs
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19.0rpaHn4yeHmna Ha ... / LleHbl 3a8BOK

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 3asBOK K/INMEHTOB. [na HeKOoTopbIX KnaccoB (HanpuMmep, anga caenok PIMNC) MOXHO
yKa3blBaTb LEeHY AN onpeaeneHus gnanasoHa, Ucnonb3ys MHGopMaumio No NHCTPYMeHTaM

n3 apyroro knacca (Hanpumep, Al-Akunm).

[ns HacTpoilkM AONYCTUMbIX AMAMNA30HOB LEH 3assBOK MCMNOMb3YOTCS cneayloume BKIaaKu:
«0bwme», «Mcnonbsytowme kpeant», «o BpeMeHn». [InanasoHbl LEH, YKasaHHble Ha BKagke
«06Lwue», NnpoBepsAtoTCca Bcerga. Ecnm B pesynbTate UCNOMHEHUS 3a9BKN KNIMEHT UCMOJb3YyEeT
3aeMHble CpeACcTBa, TO AOMOJIHUTENBHO NPOBEPSIOTCS AManasoHbl LEeH C BKNaaku «Mcnonb3ytolme
KpeaunT». Bknaaka «Io BpeMeHn» npefHa3HayeHa AN orpaHMYeHuns LUEeH 3as8BOK Ha Knaccax 1
MHCTPYMEHTaxX B OMpefeneHHbl Nepruoa BpEMEHU, a TakXe AJ1s yKasaHus pedepeHCHOM LieHbl,
KOoTOopas UCMNOoNb3yeTcs B LENSX NPOBEPKU MPU OTCYTCTBMU 3HAUYEHWUI LIEH B TOProBOM CUCTEME.

Ans ycnoBHbIX (CTOI'I-) 3adaBOK NMpoBepKa Ha nonagaHune UeHbl B Anana3oH A0NYCTUMbIX LLEH
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, NCMNOJ1b3YHOLWNUX KPeaAUT.

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 YMOJTYaHMUIO.
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 HacTpolika

BbIKJIIOUEHA, AJ151 BCEX 3HAYEHUI UCNOoMb3yeTCs 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,
Npwn BbIK/TIOYEHHOW HACcTponke

BMECTO Hee UCMOoJb3yeTCs LeHa

3aKpbITUS.
OTueTbl Ha UCNOJIHEHME MO NepBol U BTOpoK Yactn PEMNO He
NPOBEPSAIOTCS HA OTK/IOHEHUE LIEHbI.
Onsa onepaunii PEMO Ha OTKNIOHEHME NPOBEPSETCS LieHa NepBon YyacTtu
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 BKagKe
«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 AN KaXAoro
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, OTHOCUTESIbHO 3HAYEHUS KOTOPOro BblYMUCAAETCS
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 HacTpolika

BbIK/IIOUEHA, A1 BCEX 3HAYEHUI UCMNOMb3YEeTCs 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 + OTK/IOHEHMe OT UeHbl, % *
JNlyywas ueHa npeanoxenus]. Ecnn ueHa 3asaBkn He NonajaeT B AaHHbIN
AvanasoH, 3asBKa OTKJIOHSEeTCS.
Ecnn ogHa u3 ueH (cnpoca nnu npeanoxeHns) nnm obe oTCyTCTBYIOT,
NpW BbIK/IOYEHHOW HACTpolike

BMECTO Hee MCMNOJIb3YyeTCs LeHa

3aKpbITHS.
OTyeTbl Ha UCMOJIHEHNE MO NepBOi 1 BTOpoK Yactu PENO He
NPOBEPSAIOTCS HA OTK/IOHEHUE LiEHbI.
Ons onepaunii PEMO Ha OTKNOHEHME NPOBEPSETCS LIEHa NEPBON YacTm
CAenKu.
Ona onepaunii PENO ¢ UK Ha oTknoHeHue npoBepsieTcs ctaBka PEMO,
Nno3ToMy HeobxoauMo ybeanTbCsi, YTO B KayeCTBe 3Ha4YeHuUs BbIbpaHHOro
napameTpa TOpProBoM CUCTEMOW TpaHcmnpyeTcs ctaBka PENMO, a He ueHa

OrpaHuyeHust Mo MHCTPyMeHTaM HacTporika A4onyCcTUMOro OTK/IOHEHUS OT LieHTpa AuanasoHa 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 pPacCcUYMTbiBAETCS
OTHOCUTE/NIbHO NapaMeTpa, BbIGpaHHOro B «LleHTpe AnanasoHa ueH», Ho
ANS K@XA0r0 UHCTPYMEHTa B OTAENbHOCTU 3TOW HAaCTPOMKON MOXHO
3a4aTb COBCTBEHHbIV LEHTP Anana3oHa

MpuopuTeT orpaHNYeHns Mo Mpwn ycTaHOBEHHOM blaXxke NMPOBEPSIETCS TO/IbKO OrpaHNYeHMEe Ha

WHCTPYMEHTaM MHCTPYMEeHT. OrpaHMYEHMe Ha KNacc, K KOTOPOMY MpUHaANEeXUT
WNHCTPYMEHT, UrHopupyeTca. Ecnu xe ¢nakok He BbICTaBfEH, TO
npoBepsitoTcs 06a orpaHuueHuns (B pesysbTaTe, UCMOJIb3yeTcs 3HaUeHue C
MEHbLUMM AMana3oHoOM)

Bknagka «[1o 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. 3HaUYeHNE MO YMOMUYAHUIO:

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 Nyyllelt LeHo CNpoca, BEPXHAS — Jy4llei 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 3asiBkn. ECnv B KayecTBe LieHTpa Anana3oHa UCMNOosb3yHTCs
Nlyylne LeHbl CNpoca U NpeanoXeHns, To LeHa 3aKpbITUS UCMOJb3yeTcs
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Npu OTCYTCTBMW Kak OAHOW U3 UeH, Tak U 06enx ogHOBPEMEHHO.
NckntoueHne coCTaBnsOT Cyyaun, Koraa oTCYTCTBYET TO/IbKO OA4Ha U3
LeH cnpoca unu nNpeanoXxXeHus, a LeHa 3aKkpbiTUS He NO3BONSET
KOpPpPEeKTHO onpeAennTb AONYCTUMbIA 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 3aKpblTUA He UCMOMb3yeTcs,
CUMTaEeTCs, YTO OHa OTCYTCTBYeT.
Ecnu ueHa 3aKkpbITUa OTCYTCTBYET UM paBHA Hys0, TO B KayecTBe
LeHTpa Anana3oHa UCMosb3yeTcs 3HayeHne pedepeHCHON LeHbl,
3aaHHON ANS MHCTPYMEHTa B HacTpoike . Mpwn
3TOM 3HayeHns pedepeHCHON UeHbl U LieHbl 3as9BKU B Cllyyae
Heo6XoANMOCTN NPUBOAATCSA K OAHOW BantoTe C UCMOb30BaHUEM
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 OAHOWM M3 LleH, Tak 1 06emx ogHOBpeMeHHO. McknioyeHmne
COCTaBNAOT Ciy4yan, Korga pedepeHcHas LeHa He no3BonsieT KOpPeKTHO
onpeaennTb AONYCTUMbIA MHTEPBAN Npu OTCYTCTBMU TONIbKO OAHOM U3
LeH cnpoca unu npeanoxeHuns (pedepeHcHas LeHa MeHbLue nyyllein
LeHbl CNpoca Npu OTCYTCTBUM LEeHbl NPpeanoxXeHns unm pedepeHcHas
ueHa 6onblue nyylen ueHbl NpeanoXeHUs npyu oTCYTCTBUN LiEHbI
cnpoca); B Takol cuTyaumm pedepeHcHas LeHa He UCMosb3yeTcs,
CUMTaEeTCs, YTO OHa OTCYTCTBYeT.
Ecnun ncnonb3yetca HacTponka

W ANS Kfacca 3asaBKKU 3aaH OAMH WUIN HECKOSbKO
K/1aCCOB-3KCMOPTEPOB, TO UCMOJb3YeTCH NOAXOASLLEE 3HAUYEHNE LeHTpa
AvanasoHa no K1acCy-3KCrnopTepy, a He No Kiaccy 3asiBKu.
Ecnn ana dblouepca 3agaHa HacTporka

W TEKYLUUI LEeHTp Anana3oHa No MOAY/IO0 MeHbLUe,

yeM 3HayeHue, 3aaHHOe B HAaCTPOMKe, TO OrpaHUYEHNE LieHbI
npoBepseTCcs OTHOCMTENbHO TeKyLero LeHTpa Anana3oHa, a cam
AvanasoH AONYCTUMbIX 3HAUYEHUW ONpeaenseTcs NCXOAS U3 3HaAUYeHUs
OrpaHNYUTENbHOM LeHbl. TO eCTb AMana3oH onpeaenseTcs cieayowmm
obpasom: [LleHTp ananasoHa — OrpaHuumTenbHas ueHa * OTKNOHEHWE;
UeHTp AnanasoHa + OrpaHunumnTenbHas ueHa * OTKIOHeHue].
OrpaHuyeHuns yCcTaHaB/IMBAKOTCS A8 NapaMeTpPOB M UX COYETaHUM:
«Knacc», «Knacc» + «UHcTpymeHT», «Knacc» + «[epunog», «Knacc» +
«NHcTpymeHT» + «[lepunoa». MNpu 3TOM 3HayeHne <ALL> ang Knaccos u
«Bce MHCTPYMEHTbI» AN MHCTPYMEHTOB YUUTLIBAKOTCS KaK OTAEsNbHbIE
3Ha4yeHuns. Ecnu orpaHnyeHme ans KOHKpPETHOro codeTaHus napameTpos
«Knacc», «MIHCTpyMeHT» 1 «lMepnoa» 3a4aHo B HAcCTponke M3 wabnoHa
(cm. ), TO OHO OTMeHsIeT
orpaHuyeHue, 3alaHHOe Ha TaKoe Xe COYeTaHMe NnapamMeTpoB B AAHHOM
HacTpolike.
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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 3HauYeHuns:
«Cp.-B3BeLU.» — TeKyllasa cpeaHeB3BELEeHHas LeHa;
«nocneaHas» (Mo yMon4yaHul) — LeHa nocneaHemn CaAenku;
«OTKpPbITUSA» — LeHa OTKPbITUS;

«pbIHOYHas» — pblHOYHas LeHa BYepallHero AHs;
«3aKpbITUA» — LieHa 3aKpbiTUs;

«Teop. UeHa» — TeopeTnyeckas LeHa ornunoHa;

_ «cnpoc/npean.» — nydwue LeHbl cnpoca v npeanoxeHus.
Ons onepaunii PEMO Ha OTKNIOHEHME NPOBEPSIETCSA LieHa NEPBO YacTu
CcOoenku.

Onsa onepauwnii PEMO ¢ LIK Ha oTknoHeHMe npoBepsieTcsa ctaska PENO,
nosToMy HeobxoanMo ybeamnTbCsi, YTO B KayecTBe 3HauYeHMs BbiIbpaHHOro
napamMeTpa TOpProBoM CUCTEMOM TpaHCnpyeTcsa ctaBka PEMO, a He ueHa.
Ecnu Bbi6paHHbIN NapaMeTp He TPaHCNMPYETCS TOProBon CUCTEMOMN,

TO UCNOJSb3yeTcsa NnapameTp «LleHa 3akpbITus»

OTKNOHATL 3a8BKY

[encTBme npu OTCYTCTBMM LIeHTpa AnanasoHa:
«[a» — OTKNOHATb 3a8BKY;
«HeT» (no yMon4yaHuio) — cumMTaTb 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 OrpaHuYeHne UeHbl 3asBkn. [lonycKaeTcs nyCcTou
CMWCOK - 3TOT C/ly4Yali 3KBMBANIEHTEH BbIBOPY 3HAaYEHUS «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
nepuoaa». 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, Ana MHCTPYMEHTOB KOTOPOro BbIMNOJIHAETCA 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

HacTporka npegHa3sHadyeHa ANns nepesoja B SI0Tbl KONIMUECTBA B CAENKax
no KnaccaM C SI0THOCTbIo 1. Takas Heo6X0ANMOCTb MOXET BO3HUKHYTb,
€cnn BKJII0OYeHa onuusa «PaccunTbiBaTb NO3MLUMK B I0Tax» B

, W nuMunTbl No 6ymMaram BeayTcs
B si0Tax, pa3mepomM 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 3TOro 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/IOHEHUE 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/IOHEHWEM LieHbI 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 (riaXKKe OTKJIOHEHME LEHbl 3asiBKN He NpoBepseTcs
OTHOCUTESNIbHO LeHbl 3aKpbITUS MPWU OTCYTCTBUM 3HAYEHUS BbIOpaHHOIO
LeHTpa Ananas3oHa.

Ecnu HacTpolika BKIOYEHA, @ B Ka4yeCTBe LeHTpa gvanasoHa
NCnonb3yeTcsl 3HaYeHue npu HanM4mMm
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 v Halnymm MHpopMaummn o Ny4dllen 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

I

orpaHmnyeHunda ona UueHbl HET

20.0rpaHuyeHums 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:

V| Coznagare AMMHT N2 AEHEraM
V| CoZnaBate MMMMHT No Gyraarard

MNpoEEpATE KOPPEKTHPOBKK NMMKT OB
Mo yMonyaHu1to, Npu Nnosy4eHnn HOBOM KOPPEKTMPOBKM MO KOAY KJIMEHTA, Ha KOTOPOro He

onpeaeneHbl MTMMUTbI, CEpBEP CO3[aeT X aBTOMAaTMUYeCKU. [laHHble NapaMeTpbl NO3BONAIOT
YyNpaBfsiTb 3TUM MPOLLECCOM.

3HauyeHue no

MapameTp HasHauyeHune YMOJTYAHUIO
CozgaBaTb nMMMUT  pun BKIIOYEHHOM hiaXKe TUMUT MO AEHEXHbIM CPeACTBaM B BkntoueH
no AeHbram NpUBELEHHON BbllWe cUTyauun 6yaeTt cos3aaH. Mpu OTKIOYEHHOM

pnaxke NMMMUT He co3aaeTcs

Cozpasatb nMMnT  Tpu BKAKOYEHHOM diaxke NMMuT no 6ymaram B NpuBeAeHHON Bblle BkaroueH

no 6ymaram cutyaumm byaet cosgaH. Npu OTKAOYEHHOM QaxKe NMMUT He
cospaeTcs
MpoBepAaTb Mpw BKAOYEHHOM h1aXKe Npu NOSTyHEHNUU KOPPEKTUPOBKMU BbikntoueH
KOPPEKTUPOBKM BbINOJIHAETCA NPOBEpPKa, NPUBEAET JIM KOPPEKTUPOBKA K
NMUTOB HapYLEHWNIO MUHUMANIbHOIO YPOBHSA MapxXu (CM.

). B cnyyae HapylieHus KOppeKTUpoBKa
urHopupyetcs. Mpu oTKIOYEHHOM hriaXkke NMpoBepka He
BbIMOJIHAETCS
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21.0rpaHn4yeHus Ha ... / Ucnonb3oBaHue

«nnedvya»

Ha aToi1 cTpaHuue 3agatoTcsa rnobasbHble HAaCTPOMKM MO YMOMYAHUIO A1 MapXWUHasIbHbIX

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 «MapXuHanbHbIA»

HeT npoBepok onepaunii
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 n bymaram» B pasgene «O6wmne HaCTponku
6ubnunotekn. Yactb 2»
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OueHka 0653aTenbCTB
no onepaumsam Short

PasMmep AOCTYMHbIX AEHEXHbIX CPeACTB A/ MOKYMKK
HeMapXXMHanbHbIX ByMar paccUmMTbiBaeTC Kak «TeKyLni
0CTaToOK» MUHYC CyMMa, Heobxoammas Ans 3aKpbiTUS KOPOTKOM
no3mumn No ueHe npoaaxu. JoCcTynHO TOAbKO Npwu
OTKJ/IIOYEHHON onumn «O6LWMIA TMMUT NO AeHbram u bymaram» B
pasgene «O6wue HacTponkn 6ubnunotekn. Yactb 2»

MWHUManbHbIN YPOBEHb MapxWu

3HayeHMe MMHUMAsbHO AOMNYCTUMOr0o YPOBHS MapXu,
KOHTPO/IMpyeMoe Npu AMHAMUYECKON KOPPEKTUPOBKE JIMMUTOB.
Mo AencTBUIO MAEHTMYEH aHal0rMYHOMY NnapaMeTpy 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 3aKpbITUSA NpeablayLiein TOProBoM 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 NMPOBEPOK OTKNOHEHUI LieH ANnsa onepaumin «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 oTKNOHEHWE LeHbl 3asaBKU Npu onepaunax «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
oTpuLaTeNbHO, NPOBEpKa 3TOr0 YCNOBUS 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 3HayeHune B none «OTKNOHeHue oT
LeHbl 3aKpblTUa 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 U3MEHUTb UM UTHOPMPOBATb
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Mepuoabl Topros 6e3 NnpoBepkmn Crncok cTaTycoB TOProBow CeCcCumn, B TeYEHME KOTOPbIX

OTKJ/IOHEHUS OTMeHseTCcs AencTeme HacTpoek «OTKIOHEHUE OT LEeHbI
3aKpbITMa Ansa onepauuin Tuna Short» n «OTKIOHEeHWe oT
MWHUMYMa U3 TEKYLUEN LieHbl U LieHbl NOCNEeAHEN CAENKM,
BOLIEALWEN B pacyeT TeKyLEN LeHbl Ana onepaunii 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.

21.1 «Map)>XMHaNnbHbIN>» CNUCOK

21.1.1 Cnucok «Map)xuHanbHblie 6yMmaru B 3agaHHOM Knacce»

Cnuncok 6yMar yka3aHHOro Kjacca, pa3pelleHHbIX AN CAEOK C UCMOJ/Ib30BaHMEM MapXXMHasbHbIX
CpeacTB, YCTaHaB/MBAEMbIN MO YMOMYAHUIO A8 BCEX KIMEHTOB, HE UMEKLWMX MHANBUAYANbHbIX
HacTpoek. 3TOT W ABa NOC/eAYLWMX CNNCKa HAaCTPanBaoTCa Mo creayoweMy npaBuny:

B cnuncok knaccoB AobaBnsieTcsa HOBbIW Kiacg;

B npaBoM OKHe yepe3 3ansaTylo YKa3blBaeTCs CMMCOK Ucnonb3yeMblx bymar knacca,
nnbo BbibupaeTcs 3HauveHne «Bce 6ymaru knacca».

Tak>Xe BO3MOXHa nHanBumayanbHas HaCTDOVIKa CNMMCKa Map>XuWHalJibHbIX 6ymar Anga oTAeNbHbIX
K/IMEHTOB, KOTOpPas BbIMNOJIHAETCHA Ha CTpaHuue «KnmneHTol / HaCTpOVIKM «Laieda»>»,

21.1.2 Cnucok «Knaccobl, B KOTOpbIX 3aAaHHaa 6yMara Mmap>xmHanbHa»

Cnncok 6ymar, paspelleHHbIX A5 CAENOK C MCMOJSIb30BaHNUEM MapXWHanbHbIX cpeacTB. Mo Kaxaon
6yMare yka3sblBaeTCsl NepeYveHb KNaccoB, A/ KOTOPbIX YCTaHOB/eHa AaHHasa HacTponka. Cnncok
6yMar ycTaHaBNMBaETCS MO YMONYAHUIO A5 BCEX KIMEHTOB, HE MMELWMX MHANBUAYASbHbIX
HacTpoek. HacTpanBaeTca no cneaytouleMy npaBuny:

B cnucok 6ymar gobasnsietca HoBas 6ymara;

_ B npaBoM okHe uepes 3ansATyl0 yKa3biBAaeTCSA CNMCOK KaCCOB, UCMOJb3YOWNX AAaHHYHO
6ymary, nmbo BbibnpaeTcs 3HadeHne «Bce knaccol».

Tak>Xe BO3MOXHa nHanBuayanbHas HaCTpOVIKa CMUCKa KJlaCCoB A1 OoTAENbHbIX KINMEHTOB,
KOTOpas BbINOSIHAETCA Ha CTpaHuue «KnnmeHTbl / HaCTpOl;’lKM «nneya»»,

HaCTpOVIKa «MapxunHanbHble 6YMaFVI B 3a4aHHOM Knacce» nMmeet 6onee BbICOKNI NMPUOPUTET, YEM
HaCTDOMKa «Knacchbl, B KOTOpbIX 3a4aHHas 6yMara Map>XuHalibHa>.
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KoMMeHTapum K HaCTpoMKaM CMMCKOB «MapiuHasbHble 6yMarn B 3aaHHOM Kiacce» U «Knaccol, B
KOTOPbIX 3afaHHas 6yMara MapXuHasnbHa» npuBeaeHbl B

21.2 Cnucok «0becneueHunsa»

FnobanbHas HaCTpoMKa CNMcKa MHCTPYMEHTOB, UCMNOMIb3YEMbIX B KAQUecTBe obecrneyeHus npu
OLUEHKe CTOMMOCTM aKTUBOB, M/WN CNUCKa K/TaCCOB, UCMOMb3YOLWNX Bbi6paHHbIA MHCTPYMEHT Mpu
OLEHKe CTOMMOCTU aKTUBOB. [JeNCTBYeT ANs KIIMEHTOB, HE MMEKLWNX NHANBUAYATbHON HAaCTPOMKK
3TOro crnucka.

[Nna KAMEHTOB C TUMOM KPeANTOBaHUSA «MO AUCKOHTaM» nan «M+» MHCTPYMEHTbI U3 Cnucka
«0becneyeHns» yYnTbIBAIOTCH HaCTPOMKON «3anpeT MapXUHanbHbIX NOKYNOK>» (CM.

HacTpauBaeTcsa no TeM xe npasuiam, 4Tto U I'Ipe,ﬂ,blﬂ,yu_l,l/lﬁ CMUNCOK.

21.3 Cnncok «3anpeT KOPOTKUX>

HacTponka no ymMon4aHuto CNMcka MHCTPYMEHTOB, MO KOTOPbIM 3anpeLleHo co3aaBaTh KOpOTKue
no3nuumn, /MM CNMcKa KnaccoB, B KOTOPbIX YCTAHOBJIEH 3anpeT KOPOTKMX MO3MLUMIA Mo
BblIOpaHHOMY MHCTPYMeEHTY. [JeNCcTBYeT ANS KIMEHTOB, HE UMEKLWMX NHANBUAYANbHON HAaCTPOMKM
3TOro cnmcka. lNMpaBuaa HaCTPOMKM Te Xe.

MapameTp HasHauyeHue

Bymaru, 3anpeleHHble Ans OTKPbITUS KOPOTKUX HacTpoika cnmcka MHCTPYMEHTOB, MO KOTOPbIM

no3uunii B 3aaHHOM Kracce 3anpeLeHo co3gaHne KOpOTKMX MOo3nuni
Knacc Bbi6op Knacca MHCTPYMEHTOB, MO KOTOPOMY

3anpeLeHo co3gaHne KOpOTKMX Mo3nuni

3anpeleHHble bymaru HacTpolka cnmcka MHCTPYMEHTOB U3 BbIGpaHHOIo
Kfacca, Ha KOTopble pacrnpoCcTpaHsaeTcs 3anpeT

Bce 6ymaru knacca Ha Bce MHCTpyMeHTbl Knacca

Mo cnuncky Ha MHCTpYMeHTbl U3 cnucka BHU3Y. Koabl
WHCTPYMEHTOB YKa3blBaloTCs yYepes3 3anaTyto

Knacchbl, B KOTOPbIX 3aMpeLLleHo OTKPbIBaTb KOPOTKME HacTpoiKa crmncka Kiaccos, Mo KOTOPbIM 3anpeLeHo
no3uumMm no 3agaHHon 6ymare CO3[aHNe KOPOTKUX NO3MLMiA

NHCTpYyMEHTH! BbI60p MHCTPYMEHTA, MO KOTOPOMY 3amnpeLLeHo
CO3aHMe KOPOTKMX MO3ULIUIA

3anpeLleHHble Knacchbl HacTpoiika cnucka Knaccos, Ha KOTopble
pacnpocTpaHseTcs 3anpeT

Bce knacchbl Ha Bce knaccsol
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Mo cnucky Ha knaccel n3 cnucka BHM3y. Koabl Kinaccos

YKa3bIBalOTCA 4epe3 3andaTyto

22.0rpaHnyeHmn Ha ... / HacTponkm

MapP>XXUHAJIbHOIo KpeantosaHunAs

Ha aton CTpaHuMue 3a4aloTCA OCHOBHbIE HaCTpOl;'IKM Map>XmHa/1bHOro KpeanToBaHuMA.

HacTpokiki Map:HHANEHOMD KPELHTOEaHHA

KpeaHTOBaHHE KAMEHTOE N0 YHoIHEHWID: MO+ ~ | Easoean sanwTa RUB

[ e R e G CT [poBEPATE AEHERKHEIF M BYMAKHEIA KPEAHT, 3 TAKKE. . A
. TONEKD WY

b aKCHMAaNEHaA 00NA BYar B 0GECNEYEHMM. 4 oY Sa00MHEHHOCTE N0 GYrarar

[] OrpamHusuBaTs NOKYMKY HemMapsHHabHER Syrar EOBOKUTHUO OBLLAK 3300/ KEHHOCTE

K.N3GokE! & MPHOPHPOBAHWEN OrPaHKHYEHKA |
H3 MOKYMKY HEMAPHHHANEHE GyYrar

[] KoHTpoAMpoBaTE MAaKkCHMANEHYID 3310A%EHHOCTE N0 LEHEMEM M GYMarand
PACCuMTEIEATE MapHy C Y4ETOM MMKMTS

K.OHTPOAMPOBATE MaKCHMANEHBIA PESMER TERYWETD AWMWTa

[] 3anpewwats oTKPBTHE KOPOTKMY NOSHUMEA NPW HYNEETH BXO0AWEN THMHTE

OrpaH4WTE BbIEON AEHEKHbBIX COEACTE

K.nacckl & MPHOPWPOBSH. OrPaHMYEHHA Ha BeiEag JC |

JanpewwaTe 06pasS0EaHHE SA00MTKEHHOCTH N0 AEHEM M A7 CAOKHEIN OTHETOS
[] OrpamusuTs BB AEHEKHRX CPEACTE 407 NPETREHL-KOHTPONA
OrpaHHYMTE ONEPALMM HA CRPOYHOM PEIHKE

B anioTa nuruToE OTEPETERE MOZHLMHEA Ha HHCTPYMEHTE: I:I

] NP A0CTUHEHMA YPOBHEM MAPHW NREAEAEHD AONYCTHMOND SHIYEHUA SANPEULETE OTKDLTHE NOSHLME

FPacuet nutanTa oT ofiopota Her ~

HENOAHOE HETTHPOB HWE AEHEXHEIX OGASETENBCTE Tonsko geHer ~

T &M & HEMOAHEIM HETTUROBAHUEN DOASATENECTE | | v
K.pegrmoeaHHe

KoadguumerTel | Nuckortel  YposeHs poiHovHoro prcka  Llersi ¢ * [ *
KAWEHTOE

w ST —— CrmMcok kos b eUUMEHT OF
No GYt4arar

Lang |Sh0rt|DG. lang |DIS. zhart X aTen. ,u,uc|

05 05

05 05
3 Ootasurs % Yaanume 71 Hoasure % Yaanme

3HadyeHune

napaMeTp HasHauyeHue no ymon4yaHuio
KpeautoBaHne KJIMEHTOB Mo BbI6Op CXEMbI MapXMHaLHOIO KpeanToBaHusa o naevy
YMOIYaHUIo KNNEHTOB. BO3MOXHble 3HaYeHUs:

«[Mo numuTam» («MJ1») - cxema c

yKaszaHuneM abconoTHOro
pasMepa NMMUTOB;

«[Mo nnevy» («Mrl1») - cxema
C yKasaHneM KpeanTHOro
«rsieda»;
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MapameTp

3HaueHue

HasHauyeHue Mo yMoOJI4aHUIO

«JIMMUT Ha OTKPbLITY NO3ULUNIO»
(«MOM») - cxema

C TMMNTUPOBAHMEM CTOMMOCTH
OTKPbITON NO3ULNN;

«Mo anckoHTam» («MI») - cxema
C OrpaHMYEeHNEM MoKynaTebHOWN
CNocobHOCTU NMpu NMomMoLm
AVCKOHTOB no 6yMaram m
BasiloTaM;

«MO+>» - cxema c orpaHu4YeHunem
NOKynaTenbHOM CrocobHOCTH
npu NOMOLLM ANCKOHTOB MO
6ymaram, Bantotam 1 blovepcam
C BO3MOXHOCTbIO HETTUHIa
PUCKOB MO MHOXEeCTBaM
WHCTPYMEHTOB;

«<FX» — CXeMa KpeauTtoBaHusa
«BantoTHOe nuMnTUpoBaHue»,

B paMKax KOTOpOi
nokynaTtesibHas CnoCcobHOCTb
KOHTPO/IMPYETCA OrpaHUYeHnEM
MaKCMMasnbHOro pasmepa
KOPOTKUX MO3ULIMNA.

B TeueHune Toprosoi ceccun HE
PEKOMEHAYETCS M3MeHSATb TUM KpeanuToBaHMUS
KNIMeHTa BO n3bexaHne HEKOPPEKTHOro
BblUMC/IEHNS NMMUTOB. B cnyvae
HeobX0ANMOCTU U3MEHEHUNS TUNa KpeauToBaHUs
[0 OKOH4YaHUs TOpros TpebyeTcsa 0To3BaThb BCe
aKTMBHbIE MOPYyYEeHUs KJIMEHTa BCEX TUMOB U
3aHOBO Ha3Ha4YUTb JIMMUTDI

Ba3oBas BantoTa

B cxeme «MA+» - BanwoTa, «RUB»
ncrnonb3yemas npu pacyerte
Map>XMHabHbIX NOKa3aTenen.
OTHOCUTENBbHO BanoThbl
onpegenseTca Heo6xoaANMOCTb
yyeTa Ba/IlOTHOrO puUcka.
Ba3oBas BantoTa cuntaeTcs
6e3puckoBon. Ecnu B kavectse
6azoBon BantoTbl BbibpaHa
BanoTa, OT/IMYHAs OT 3af4aHHOWN
Nno yMO/I4aHUIO, TO ANs Hee
Heo6xoAnMO 3a4aTb HyfleBble
CTaBKW pucka.
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

B cxeme «FX» - BantoTa, B
KOTOpPOM 3aflaeTcs orpaHnyeHmne
Ha CYMMapHYI0 BEIUYUHY
KOPOTKUX NO3MLMHN

Ncnonb3oBaThb rnobasnbHble
JNMUTDI

B0O3MOXHOCTb MCNOJIb30BaHUA Bcex rnobanbHbiX BbikaoueH
nmMutoB (rnobanbHbin NTUMUT HGUPMBI,

rnobanbHbIn NMMUT cyb6pokepa,

MHGHOPMALMOHHBIN ro6anbHbIA TUMUT,

rno6anbHbIA IMMUT Ha FPYMANy CYETOB MO

npedwukcy). FnobanbHble NMMUTI

NCMNOJ/b3YOTCS B CXeMaxX Map>XWHasibHOro

KpeamToBaHua «lo aAnckoHTam», «MA+» un «l1o

nievy»

MpoBepATb AEHEXHbIN U
6yMaxHbIN KpeauT, a Takxe

HacTporika cnyXuT Ans YCTaHOBKW KOHTPONS 3a
KpeauTHbIMK pecypcammn 6pokepa.
MepekntoyateneM MOXHO BblbpaTb 04HY U3 Tpex
BO3MOXHOCTel. HacTpovika A4oCTynHa, ecnu
yCTaHoBeH dnaxok «Mcnonb3osaTb
rnobanbHble NTUMMUTbI»

_ Tonbko nx OTcnexmnBaeT TO/IbKO 3HaYeHUS 06LWNX BkntoueH
OEHEXHOro u 6yMaxHoro KpeanTos
_ 0O6uwyto MoMnMO orpaHnyeHus pasmepos 06Lmnx BbikntoueH
3a40/1)KEHHOCTb MO [AEHEXHOro N ByMa)KHOro KpeauTa, OTAeNbHO
bymaram KOHTpONupyeTcst 06wnii 06beM KOPOTKMX

no3mumin (B AEHEXHOM Bblpa)XeHMKN), KOTOPbIN
3ajaeTcsa B nosje «Bxoaawmn nummnT» npum
yCTaHOBNEHUM rNobanbHOro IMMmTa

CoBOKYyMHy 06Lwyto
3a/l0/KEHHOCTb

MoMnMo orpaHnyeHns pasmepos o6LWnx BbikntoueH
OEHEeXHOro n 6yMaxHoro KpeauTa, oTAeNIbHO
KOHTpOAupyeTcs obwnii 06beM KpeanToBaHUS
BCEX KINEHTOB (B AEHEXHOM BblpaXXeHun),
KOTOpbI 3a4aeTcs B none «Bxoaawmm numur»
npu ycTaHoBMeHUM rnobanbHoro nummTa. B
obwem obbeme KpeaMTOBaHUSA YUUTbIBAKOTCS
KpeauTHble cpeacTBa, UCMOJIb30BaHHbIE BCEMU
KNIMEHTaMN B COBOKYMHOCTU ANS OTKPbITUS
KakK MapXXWHanbHbIX AIMHHBIX, TaK N KOPOTKNX
no3nuumn

MakcumanbHas aons 6ymar B
obecneueHnun, %

MakcumanbHaga aons no3mumm no 0g4HOMy 100
WHCTPYMEHTY, NpUHUMaeMasn B obecneyeHue.
Ecnun no3mums knmveHTa no Kakomy-nmbo
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

WHCTPYMEHTY NpeBbIIAET yKa3aHHY 400 B
COBOKYMHOM CTOMMOCTM obecneyeHnst No BceM
6yMaxHbIM akTuBaM, To B obecneyeHune
npuMHMMaeTcs pasMep No3mumm no
WHCTPYMEHTY, paBHbIi MakcMManbHON Aone,
YMHOXXEHHOW Ha COBOKYMHYK CTOMMOCTb
obecneueHus. NMapameTp MOXeET NpUHUMATL
3HayeHus B agnana3oHe ot 50 go 100.
lMonoxutesnbHble 3HaYeHne MeHee 50
WHTEPNPETUPYIOTCH Kak 3HayeHue «50», Bce
OCTaJlbHble 3HaYeHNS BHE YKa3aHHOMo
AvanasoHa MHTEPNpeTUPYIOTCS KaK 3HayeHue
«100». Mo ymMon4yaHMIo 3Ha4YeHne napameTpa
Takxe pasHo 100.

Hanpumep, knneHT nmeeT noptdens u3 bymar A
(oueHka 1000 p) u B (oueHka 200p).
MakcumanbHaga gonsa = 60%. CyMmmapHoe
obecneyeHne paBHo 1200p. bBymara A BHOCUT B
obecneyeHne 6onee 60%, No3TOMY ee BkNaa B
obecneyeHne npu pacyeTte KpeaMTHOro MMmUTa
npun o6paboTke 3as8BKMN OrpaHN4YMBaeTcs
Ben4YmMHom 60%. T.e. obecneueHue no bymare
A orpaHunumnBsaeTcs BenmunHom 720p

OrpaHuumnBaTb NOKYMKY
HeMapXXWHanbHbIX 6ymar

Mcnonb3oBaTb OrpaHUYeHue Ha MOoKynKy BbikntoueH
HeMapXXunHasnbHbiX 6ymar B npegenax ocratka
Ccob6CTBEHHbIX CPeACTB, OCTaBLUMXCS
CcBO60OAHBIMM MOCNE NOKYMKU MapXUHaNbHbIX
bymar:

Ecnu dnaxok BKAKOYEH, cepBep
QUIK oTKknoHSIeT 3a89BKKN Ha
NOKYMKY HEMapXXWHaNbHbIX
6ymar, KoTopble He BXOAST B
obecneuenmne, ecnn obbem
3as8BKM NpeBblllaeT TeKYLNI
0CTaTOK COBCTBEHHbIX AEHEXHbIX
CpeacTB KJIMEHTa Mo Tery 1
BaJllOTE TeKyLlen onepaumu.
Ecnn dnaxok oTK/YEH, TO
cepsep QUIK nponyckaeT 3asaBKu
Ha NMOKYMKY HeMapXWHanbHbIX
6ymar, KoTopble He BXOAST B
obecneueHne, Ao ncuepnaHms
AOCTYMHOro nMuTa
KpeauToBaHUS.
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

Ecnu KNNEHT yXe MMeeT oTpuuaTesbHbIN
0CTaToOK Mo AeHbram, To npegnonaraeTcs, 4To
nepBOHaYyanbHblE NMOKYMKW MapXUHaNbHbIX
6ymar K/IMeHT coBepluasn He Ha COBCTBEHHbIE, a
Ha 3aeMHble CpeAcTBa U Tenepb (Aaxe Koraa

Yy Hero TeKyLMh OCTaToK Mo AeHbram cran
oTpuuUaTesNbHbIM) Y HEro ocTanach 4acTb
COBCTBEHHbIX AEHEXHbIX CPeACcTB Ans
OCYLLECTB/IEHUS HEMAPXXUHAbHbIX MOKYMOK.
[Mo3TOMY MpU HaNNUUM OTPULLATESNTIBHOIO
TeKyLlero octaTka B Tabnuue
«KynuTb/MpoaaTtb» MOryT pacCuMTbiBaTbCS
HeHyneBble 3HaYeHUsa B rpade «Ha Nokynky»
ONS HEMapXUHaNbHbIX 6yMar, U KIIMEHT CMOXET
KYNUTb HEMapXMWHanbHYy 6ymary.

MoapobHee cMm. K AaHHOM
HacTpoWke

Knacchl ¢
WFHOPUPOBaHMEM
OrpaHuM4yeHns Ha
NOKYyMKy
HeMapXXUHanbHbIX
bymar

HacTpolika no3BosIsieT NepPeUYncInTb CNNCOK
K/1laccoB, AN onepaunii B KOTOPbIX

HE NPUMEHSAETCS NOrMKa HACTPOMKM
OrpaHMYEeHMsl NOKYMNOK HeMapXUHaNbHbIX
bymar.

HacTpolika AOCTyNHa ANs CXeM KpeaAnToBaHus
MO v MO+

KOHTpoAnpoBaTb MakCMMasibHYHO
3a0/KEHHOCTb MO AeHbraMm u
6ymaram

HacTpolika No3BOISIET OrpaHNYNTb MakCUManbHO BbikntoueH
AOMYyCTUMYIO BENIMYNHY UCMNOSb3yeMOro Kkpeanta
Mo AeHbraM, n OTAENbHO MO KaXXAoMy
MHCTPYMEHTY. 3HaYeHne MakCMManbHO
AOMNYyCTUMOro KpeauTa orpaHnM4nBaeTcs
3Ha4YeHMeM BXxoasuiero numuTa (No AeHbram 1
MO Ka)AOMYy MHCTPYMEHTY, COOTBETCTBEHHO).
Ecnn no MHCTpyMeHTY 3a4aHO HEeCKOJIbKO
Mno3MuUMN Ha HECKONIbKUX TOProBbIX CYETaXx, Ans
K/IMEHTOB «MO MJIevy», <KMo ANCKOHTaM» U
«MA+>» 3HauyeHne MakCcuMasibHO AOMNYCTUMOro
KpeauTa no MHCTPYMEHTaM OrpaHmMumMBaeTcs
CYMMOI 3HaUYeHUN «Bxoaswmm NnMMUT» COo BCEX
TOProBbIX CHETOB, BXOASALWMX B HACTPOMKY
«CyeTa egMHON 6yMaXKHOIM NO3nLNN>».
MakcumanbHbIi pa3Mep KpeguTa no
MHCTPYMEHTAM MOXHO 3ajaBaTtb A8 KJIMEHTOB
«M0 nseyvy», «nNo AUCKOHTaM», «MO+» un
«JIMMUT Ha OTKPbITYIO MO3ULUIO».
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MapameTp

3HaueHue

HasHauyeHue Mo yMOJI4aHUIo

Ecnn B KayecTBe 3HauveHnsa «Bxogswero
NMMUTa» ANs akTMBa yCTaHoBsIeH «0» —
OorpaHu4yeHue Ha KpeanToBaHUe No 3TOMY
aKTUBY He nposepsieTcs. [ns KOHTpons
MaKCMManbHOro pasMepa 3aeMHbIX CpeaCcTB As
KNMeHToB «MlM», He06X0AMMO BKIKOYNTL OMLMIO
«KOHTponMpoBaTb MakCMManbHbIn pasmep
TeKywero nMMuTa» (onMcaHue rnpuBeaeHo
HUXe)

PaccunTbiBaTb Mapxy C y4eToM
nMMUTa

HacTpoiika No3BonsieT KOpPEKTHO BbikntoueH
paccuUnTbIBaTb MapXKy Ha KJMEHTCKOM

TepMUHasne B Cllyyae UCMonb30BaHus

HECKO/bKUX [IEHEXHbIX no3uuuin. Mepea

NCMOJIb30BaHWEM 3TOM OMLMM

MPOKOHCYNbTUPYWTECH C pa3paboTyMKOM

KOHTpONMpoBaTb MakCUMasbHbIi
pasMep TeKyLero 1MMnTa

HacTpolika no3BosISeT KOHTPOANPoOBaTb BbikntoueH
MaKCMMarnbHbIA pa3Mep 3aeMHbIX CPeACTB ANs
KJIMEHTOB C TUMNOM KpeauToBaHusa «MI» («lMo
nnevy»). MakcMManbHbI pa3smep KpeauTta
orpaHuymMBaeTCcs 3Ha4YeHneM BXOASLWEro AMMmTa
no AeHoram. Ecnu oH paseH 0, To pa3mep
KpeauTHbIX CpeACTB AOMOHUTENbHO He
orpaHuyMBaeTcs.

Mpu BKAOYEHUM ONLMN MaKCUMaNbHbIN 06beM
KpeAUTHbIX PECYPCOB, pacCYMTbiBaeMbl AN
KJIMEHTa UCXO0AA U3 YCTAaHOBIEHHOMO pa3mepa
njeva, OrpaHNYNBAETCA CBEPXY 3HAYEHMEM,
yKa3aHHbIM B none «Bxoaawmi numuT>.

B TakoM cnyvae NMUMUT KIMEHTY cneayet
3arpy»aTb 3a ABa wara (nNpu 3arpy3ke 1MMUTOB
uepes ann — ABe nocnefoBaTesibHO nayLimne
CTPOKM):

Ha NepBOM LUare 3arpyxaetcs
BXOASLLMM OCTATOK M BXOASALWNN
NMuT;

B Pabouem mecte QUIK aTo
MOXHO cAenaTb U3 KOHTEKCTHOrO
MeHto Tabnmubl «J/IMMUTBI NO
AeHeXHbIM cpeacTeam». MNpu
3arpyske nMMUTOB 4Yepes daiin,
Ha NepBOM LLare B CTPOKe C
OEHEeXHbIM JIMMUTOM He
YKa3blBAETCs 3HaYeHne nieya;

HacTpoliku BubnmoTekn pacyeta TMMUTOB
PyKoBOACTBO MO aAMWUHUCTPUPOBAHMUIO

242



MapameTp

3HaueHue

HasHauyeHue Mo yMoOJI4aHUIO

Ha BTOPOM LUare KOppeKkTUpyrtTcs
BXOASALWMIA NTIUMUT N pasmep
nneva;

B Pabouem mecte QUIK aTo
MOXHO cAenaTtb U3 KOHTEKCTHOro
MeHIo Tabnuubl «KNmMeHTCKum
noptdens». Mpun 3arpyske
NIMMUTOB Yepe3 ais, Ha BTOPOM
ware B CTPOKe C AEHEXHbIM
JIMMUTOM He yKa3blBaeTcs
3HauyeHne BXOASLLEro InMmTa

3anpewaTb OTKPbITUE KOPOTKMUX
no3uunii Npu HyJIEBOM BXOASALLEM
nMuTe

3anperT 3as8B0OK, NpMBOAALLMX K 06pa3oBaHuio BbikntoueH
KOPOTKMX No3unumin no 6ymMaram, Ans KOTOpbIX

3aflaHoO HyfneBoe 3HayeHue B none «Bxoaawmn

NMUT>.

HacTpolika AOCTyrnHa TOIbKO MpWU BKIIOYEHUN

onuun «KOHTpOANpoOBaTb MakCUManbHYHO

3a[0/KEHHOCTb MO AeHbraM n bymaram» n/mnm
«KoHTponMpoBaTb MakCMMasnbHbIA pa3mep

Tekyuwero 1mMnTa»

OrpaHnyYmnTb BbIBOA AEHEXHbIX
cpeacTs

Mpu BKAIOYEHHOM (h/IaXKKe KIMEHT MOXET BkntoueH
BbIBECTU TOJIbKO OCTAaTOK AEHEXHbIX CPEACTB —

BbIBOJ CPEACTB OrPaHNUMBAETCS AEHEXHbIM

JIMMUTOM C TErOM PacCUYeTOB U BasloToMn,
COOTBETCTBYOLMMK OMnepaumm BBOAa/BbIBOAA

CPeAacTB, a Takxe

Mpw BbIKIOYUEHHOM h1axKe MOryT 6biTb
BblBeJeHbl CpeACTBa B pa3Mepe, NpeBblwatoLlem
cobCTBEHHbBIN OCTaTOK B npeaenax cBob6oaHbIX
CpeAcCTB MapXWHasnbHOro noprdens.

Hanpumep, B CxeMe «Mo njedy»: eCclun KJNEHT,
mmes nnedyo 1 n 100 pybnen Ha cueTe, caenaeT
NoKynky Ha 90 pybnen, To Npu BKIOYEHHOM
dnaxke emy gaayTt BblBeCTM ToNbko 10 py6nen,
a npw BbIKIOYEHHOM — 55 pybnen.

HacTpolika no3BossieT KOHTPOAMpOBaTh
obpasoBaHMe HeMOKPbITbIX MO3NUNI Ha
NPOMEXYTOYHbIX BUAAX TMMUTOB, B TOM 4Yncne
ANS BblBOAA CPeAcCTB.

HacTtpolika asnsetcsa rnobanbHOM 1 nMeeT
6onee HU3KNI NPUOPUTET MO OTHOLLEHUIO K
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3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

WHAVBMAYANbHbIM HAaCTpPOMKaM M HacTpolriKkaMm
KJINEHTOB MO LWabnoHy.

[Jenctene HacTpoOMKM pacnpocTpaHsaeTcs

Ha C/TOXHble OTYEeTbl, €C/IN BKJIIOYEHa
HacTpoWka

[eicTBME HaCTpOKN HE pacnpoCTpaHsieTcs Ha
KJTaccbl, YKa3saHHble B napamMeTpe «Knaccol
C UFHOPMpPOBaH. OrpaHuyeHns Ha BbiBoa OC»

Knaccbl

C UITHOPWPOBAH.
orpaHu4yeHums
Ha BbiBoA AC

Cnncok KlaccoB, A1 KOTOPbIX OTMEHSIETCS
AencTBme HacTponkn «OrpaHnYmnTb BbiBOZ,
AEHEeXHbIX CpeacTs»

3anpewaTb ob6pasoBaHue
3a/10/KEHHOCTWN MO AeHbraM Ans
CNOXHbIX OTYETOB

3anpeT o6pa3oBaHns K yBENIUYEHMUS BkntoueH
3aZl0/KEHHOCTU MO AEHEXHbIM CpeacTBaM
B pe3ynbTaTe UCMOSIHEHUS C/IOXKHOIMo oTyeTa.
Mcnonb3yeTtcsa, ecnn HacTpomka

BKJItOYEHA

OrpaHuunTb BbIBOA AEHEXHbIX
CpeacTB ANs NPeTpeina-KOHTPOIS

@OYHKLUNOHaNbHOCTb AAHHON HACTPOMKM BrntoueH
aHanornyHa Hactporke «OrpaHn4nBaTb BblBOA
AEeHeXHbIX CpeACTB», HO pacnpoCTpaHsaeTcs

TO/IbKO Ha COBepLUEHME TOProBbIX onepaummn

yepes Moaynb npe-Tpens KOHTPOns

OrpaHuuuTb onepaumm Ha
CPOYHOM pbIHKE

HacTpolika no3BoNsieT OrpaHNYnTb BknioueH
BO3MOXHOCTb TOPrOB/IN CPOYHBIMM

WHCTPYMEHTaMM Npu UCMOJIb30BaHUN eANHOWN

[leHeXHOW no3vumn B ciydae, ecnu caenka

NpPUBOAUT K 06pa3oBaHMI0 UK YBENTMYEHUIO
3a40/1)KEHHOCTM MO AEHEXHbIM CPeACTBaM B

pe3ynbTaTe Ux 6JIOKMPOBKU UM CMIUCAHUSA MOA
rapaHTuinHoe obecneyeHne, pacyeTbl MO caesnke

N KOMUCCUIO

BantoTa NMMUTOB OTKPbITbIX
no3nuUMi Ha WHCTPYMEHTE

BantoTa, B KOTOpPOM yKa3blBalOTCS OrpaHUYeHns
Ha OTKPbITble No3Munmn nNo bymaram.

B ykasaHHOW BantoTe Takxe byaeT 3a4aBaTbCs
HETTO-NMMUT ANS KnneHTa. O6a3aTenbHbIN
napameTp npu TUNe KpeauToBaHUS KIMEHTOB
«JIUMUT Ha OTKPbITYO no3unuunto» («MOIMM»)

HacTpoliku BubnmoTekn pacyeta TMMUTOB 244
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

Pa3speluaTb 3aKpbITUE NO3UNLNIA
npu NpoBepke NMMUTa Ha
OTKPbITYO MO3MLMI0

Be3ycnoBHOe 3aKpbITVe NO3MLNIA B CXeMe BbikntoyeH
«MOI». lMNpwn BKIOYEHHON HACTpoMKe onepaunn

3aKpbITUSA NO3ULMIA HE YUMUTbIBAKOT OLEHKY

UMelLLencs No3nLmMmM 1 orpaHnudeHne Ans

HeTTO-no3muumn. HacTpoika npuMeHseTcs

TOJIbKO ANS KIIMEHTOB C TUMNOM KpeauToBaHUA

«MOIM»

Mpn AOCTMXKEHUM YPOBHEM MapXu
npeaenbHO A0MYyCTUMOro
3HaYyeHus 3anpeLaTb OTKpbITME
no3nuui

3ar|peT 3a4BOK, nNpunBoAsaWnNX K OTKPbITUIO BbikntoveH
NoO3NLUMN ANa KNEHTa, YPOBEHb Mapxu
KOTOPOro AOCTUI NpeaenbHO A0MyCTUMOro
3HaYeHMs UM OMYCTUIICS HUXKE HEro.
HacTpoiika pewaeT npobnemy, Kkorga nosmums
KnveHTa obpasoBana HefonyCTUMbIA YPOBEHb
Map>Xu, HO Mpu 3TOM COBCTBEHHbIE CPeACTBa
KJ/IMEHTa MO3BOJISIOT EMY OTKPbITb HOBblE
no3mumn. BKnroveHHas HacTpoMKka paspellaeT
K/MEHTY TO/IbKO onepauuun, yaydlatoLwme ero
YPOBEHb MapXW A0 TexX Nop, NOKa OH He CTaHeT
npueMIemMbiM

PacueT numunTa ot 060p0Ta

[ononHUTeNbHbIN NapaMeTp nNpu Tune
KpeaUTOBaHUA KINEHTOB «JIMMUT Ha OTKPbITYIO
nosnumo»

Het

YyeT napaMeTpa He Npou3BOAUTCHA. 3HaYeHue
Mo ymoa4aHuto

be3 Bo3melweHns

YCTaHOB/IEHHbIN KNWUEHTY BXOASLWNIA TUMUT
(KONoHKa «BXoAAWMNA nnMuT» Tabnuupl
OEHEXHbIX TIMMUTOB) MHTEPNpPETUPYETCS Kak
NMMUT Ha AHEeBHOM 06opoT no onepauusimM. B
AHEBHOM 060pOTe yYnTbIBAOTCA BCE CAENKMU
K/IMEHTa MO Tery pacyeToB, Ha KOTOPbI
yCTaHOBJ/IEH BXOAAWMIM nnummnT, 6e3 yuyeTta
HanpaBneHus, C ydeToM KoapdurumeHTa B nonae
«Long» n3 Tabnuupl «Cnnucok KoapduLumneHToB
no 6ymaram» (No ymonyaHuio KosdduumeHT
«Long» paBeH 1). BantoTa numuTa JO/KHA
coBrnaaaTb C «Ba/IlOTON NIMMUTOB OTKPbITbIX
NO3NLMIN Ha MHCTPYMeHTe» (HacTpamBaeTcs

B OMMCbIBAEMOM CTpaHuLE)

C Bo3MelleHneM

Mpun coBepLueHM TOProBbIX onepauui,
o6paTHbIX MO HaMpaBJ/IEHUIO K paHee
COBEPLEHHbIM B TEKYLLYIO TOProByt Ceccuto
onepauusiM, 3Ha4YeHue TeKyLlero TMMuTa
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

BOCCTaHaBnmBaeTcs (yBennumBaeTcs), Ha
06beM coBepLUEHHOM onepaumn, HO He bonee
CYMMbI, CMMCAHHOWN paHee

HenonHoe HeTTUpOBaHue
AeHeXxHblX 06583aTenbCcTB

HacTpolika paboTaeT Npu Haan4mMn y KImMeHTa
HECKOJIbKNX AEHEXHbIX TMMUTOB, TEKYLUNE
OCTaTKM KOTOPbIX CYMMUPYIOTCS Mpwn
onpeaeneHnn nNokKynaTenbHON CNoCoO6HOCTH

Het

YyeT napaMeTpa He Npou3BOAUTCHA. 3HaYeHue
no ymMo/si4aHuo

Tonbko aeHer

Ecnn HEKOTOpbIE U3 AEHEXHbLIX TMUMNTOB UMEKDT
oTpuuaTesibHblE TEKYLWNE OCTAaTKN, KITNEHTY
6yneT yBennyeHa Map>xxmHanbHas
3a40J1KEHHOCTb C Lesiblo orpaHmn4yeHuns
BO3MOXHOCTU yBENNYNBATb TEKYLLNE OCTATKN
Ha OAHUX AEHEXHbIX IMMUTAX 3a CYHET
yBeMYEHNSA Map>XXUHaNbHOW 33a40/KEHHOCTH
Ha Apyrux

_ [eHer c yyeTom
6ymar

Ecnn HekoTopble U3 AeHEXHbIX TMMUTOB UMEKT
oTpuuUaTe/bHble TeKyLMe OCTaTKU, aKTUBbI
KNneHTa 6yAyT yMeHbLUEeHbl Ha BENYNHY
OVCKOHTA, MPUMEHEHHOr0 K 3a40/KEHHOCTU NO
BanloTe, NpesblwanLenn obecneyeHme B 3ToMn
xe santote. lMpu aToM:

Mpn cyMMMpoBaHUM OCTaTKOB JIMMUTOB MO
AeHbram BeAeTCsl pa3fesibHbll UX y4yeT B
paspese BaloT C YY4ETOM KO3IDPUUNEHTOB NO
JaHHON BantoTe.

Mpw BbIYNCIEHUM OLLEHKM NO3nLMA No Bymaram
BeAEeTCs pa3fesfbHblil y4eT OLeHKN No3nummn
JIOHT W WOPT B pa3pese BaJtoT C yH4ETOM

KO3 DULUMEHTOB MO UHCTPYMEHTY

Tern ¢ HeNosIHbIM HETTUPOBAHNEM
obs3aTenbCTB

CnMCoK TEroB pacyeToB Yepes 3ansTyto, Npu
ornepaumsix No KOTOPbIM NPUMEHSIETCS HEMOJSTHOE
HETTMPOBaHWNE AEHEXHbIX 0693aTeNbCTB. Ecnu
HacTpolika He 3ajaHa, TO HeMnoJiHoe
HETTUPOBaHME AeHEXHbIX 0653aTeNbCTB
NpuMeHsieTcs K onepaumsM No BCeM Teram
pacyeToB, MHAYe — TOJbKO MO YKa3aHHbIM B
crvcke.

Mone AOCTYyNHO ANS peaakTUpPOBaHUS, ecnu
3HaYyeHMe HaCcTpoiKkM «HenonHoe HeTTMpoBaHUe
[AeHEXHbIX 0643aTeNbCTB» OT/IMYHO OT «HeT»
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3HaueHue

MapameTp HasHauyeHue Mo yMoOJI4aHUIO
Ncnonb3oBaTb kKoppensaumio mexay MNMpuMeHaTb HaCTPOWMKKM 3aBUCUMOCTEN Mexay BkntoueH
MHCTPYMEHTaMu MHCTPYMEHTaMM Ha pa3HbIX pblHKaX,

MCNosib3yeMon A/ pacyeTa nokKynaTenbHOn
CnocobHoCTn. HacTponku 3aBUCUMOCTEN
yCTaHaBNMBaOTCA Ha CTpaHuue

. Mpwn BKkAtOUEHHOM naxke
MCNosib30BaHMe KoOppensaunmn paspeLleHo ans
BCEX K/IMEHTOB, NPU OTK/IOYEHHOM —
3anpeuweHo. HacTtpolika ssnsietcs rinobanbHoM
N nmeet 6onee HU3KUI NpUOpUTET NO
OTHOLUEHWUIO K MHAMBUAYAsNbHBIM HAaCcTPOKaM u
HaCcTpoOWMKaM K/IMEHTOB MO WabnoHy

Mcnonb3oBaTbk KOppensuuio aAns
3asBOK

BKAOUMTb ydeT Koppensumm oTKpbITbIX BbikntoueH
NO3NLMIA N aKTUBHbIX 3a5BOK C BbICTaB/IIEMOM
3as8BKOW Npu NpoBepKe A0CTaTOYHOCTU CPeacTB.
HacTpolika npyMMeHsaeTcs TONbKO AN KIIMEHTOB
C TUMOM KpPeaAUTOBaHMSA «MNo nnevy», ans
KOTOPbIX BK/OYEHa HacTpolka «Mcnonb3oBaTb
KOppensauuo Mexay WHCTpyMeHTaMm».
HacTtpotika asnsetcsa rnobanbHOM 1 nMmeet
6onee HU3KNUIM NPUOPUTET MO OTHOLLEHMUIO K

M HacTpolikam
K/IMEHTOB

OrpaHunyeHne MakcuMmasibHOM
OEHEXHOW OLEHKN KOPOTKOMN U
ONTMHHOWN MOo3uLun

HacTtpolika Ans KJMEHTOB C TUMOM BbikntoueH
KpeauToBaHMS «Mo njedy» no3sosseT
yCTaHaBNMBaTb OrpaHNYEHne Ha MaKCUMasbHYo
LEHEXHYI0 OLLEHKY OTKPbITbIX KOPOTKUX U
OJIMHHBIX NO03MuMi No 6ymaram C y4yeToMm
eanHol byMaxHon no3nuumn. bes yueta
KOppensiumMm Mexay UHCTPYMEHTaMu 1

K03 PUUMEHTOB KpeanToBaHms no bymaram.
MapameTpbl OrpaHNYEeHN yKasbiBalOTCS B
Tabnunue «Cnncok KoadhdpnuneHToB

no 6ymaram»:

Bymara - kog BantoTbl (414
KaXa0M BanoThl
yCTaHaBnMBaeTCs oTAeNbHoOe
OrpaHunyeHune);

Long, Short - He ucnonb3ytoTcs,
YCTaHOBUTb B «1»;

06.long, 0O6.short -
MaKCMMasnibHasa AeHexHas
oueHka B noptdesie KIneHTa
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

CYMMbI AJ/IMHHbBIX U CYMMblI
KOPOTKUX NO3ULMNA,
COOTBETCTBEHHO, MO BCEM
6ymaram, TopryemMbiM B 3a4aHHOWN
BanwTe.

OrpaHn4yeHMe HacTpanMBaeTCs Ha BatoTy, HO

YUYMTbIBAETCS HE3ABMCUMO ANA KaXX[oro Tera

pacyeToB 1M MoXeT 6bITb 3agaHO rnobasnkHo,

nnbo nHamBmayanbHO Ha knueHTa (rpynny

KJ/IMEHTOB)

NrHopupoBaTb OTCYTCTBUE NUMUTA
Ha SMUTEHTa B INMUTE Ha
OTKPbITYO NO3ULMNIO

MrHopupoBaTtb OTCYTCTBME OrpaHUYEHU Ha
MaKCMMarsibHbIN pasMep AJIMHHOW n/nnu
KOPOTKOM no3uummn no bymare, 3agaHHbIX B
Tabnnue «Cnncok KoadhPnUNEHTOB No
6ymaram» (napametpbl «06. long», «06.
short») ana Bcex KNMEHTOB C TUMOM
JIMMUTUPOBAHUA «JTMMUT Ha OTKPbITYO
no3numio>»

He 6nokunposaTb cpeacTBa Noj
BTOpPYt0 YacTb caenkn CBOI

HacTpoika cnyxXuT Ana oTKAYeHNs BbikntoueH
6/10KMpoOBaHNs CpeacTB Nno4 BTOPYHO YacTb
CBOIN caenok. NpoBepka 1 610KMpoBKa
CpeAcTB NPOBOANUTCA TONLKO AJ1 MEPBON HacTu
CBOIl caenok no MHCTpyMeHTaM BastoTHOIoO
pblHKa. HacTpoika pacnpocTpaHsaeTcsa Kak Ha
«MHCTPYMEHTasIbHYIO» CXEMY BasIlOTHOroO
JMMUTUPOBaHUA (C KOHTposeM 6yMaxHbIX
Mo3MuUMin NO BaNKTHLIM Napam), Tak 1 Ha
«[leHEeXHY0» CXeMy BaItoTHOIrO JIMMUTUPOBAHUS
(6e3 KoHTpons 6yMaxHbIX NO3UUNI MO
BA/IOTHbIM NMapam 1 C UCNOJSIb30BaHUEM
HaCTpoWnKu «BecTn AeHexHble No3numn

B paspese BajT»).

Mpn OTKNIOYEHHOW HACTpoOMKe Ha BMaax
NIMMUTOB, rae AoJ/kHa bbITb yyTeHa BTOpas
yacTtb CBOMM-caenkun, 6nokupyercs
NoONOXUTeNbHaa pasHuua Mmexay obbemamm
CAENKN NOKYMKK U CAENIKN NPOAAXM

YunTbiBaTh IMMUT KJTMEHTOB C
KpeanToBaHWEM «Mo IUMUTamM»
npun NpeTpena-KoHTpone

MpwW BKAKOYEHHOW ONUMK ANS KIIUEHTOB C TUMOM
KpeauToBaHUS «Mno IMMUTaM» BO BpeMs
BbIMO/THEHUS MPOBEPKM TMMUTOB Yepe3 Moayb
npe-Tpena KOHTPOJS K TEKYLLEMY OCTATKy MO
[leHeXHbIM cpeacTBaM A06aBnsieTcs 3HaveHue
TeKyLlero 1MMmuTa
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MapameTp

3HaueHue
HasHauyeHue Mo yMOJI4aHUIo

MakcuManbHbIl AHEBHOW Y6bITOK

no cyety

HacTpolika MakcMManbHO AOMNYCTUMOro
3Ha4YeHUs AHEBHOro ybbiTKa No CYETY K/IMEHTa.
3HayeHue 3ajaeTcs B BUAE (PUKCUPOBAHHOM
CYMMbI C yKa3aHWEM BanoTbl UKW B BUAE
npoLueHTa OT BXOASALWMX CPeACTB KAneHTa. MNpu
npoBeAeHnN onepaunn NponNCxXoanT CpaBHEHUE
MaKCMMasnbHO AOMNYCTMMOro 3HayeHus ybbiTka ¢
Pa3HOCTbIO OLEHOK BXOASALWMX N TEKYLLUX
CPeACTB MO CYETY KnmeHTa. Ecam ybbiTok no
cueTy 6onblue AoNyCTUMOro, To onepauus
3anpewaeTcs (KpoMe onepauuin 3aKpbiTus
nosmummn).

Mpu npoBeaeHUn oLueHKM YObITKOB BCe
6yMaxHble U AeHEeXHble MO3UUNK KIIMeHTa
CK/1a4blBalOTCS M NPUBOAATCSA K BanoTe, B
KOTOpOW 3aA4aHo orpaHuyveHune. Ecnu
orpaHuyeHue 3ajaHo B NpoLUeHTax, To nepecyeTt
NPONCXOANT B «OCHOBHYI0» BaNIOTy AEHEXHOWN
no3numn KnneHTa. Bxoaswme nosmuum no
6ymaram oueHMBAKOTCH MO LeHaM 3aKpbITus,
TeKyLlme no3mumum — No LeHe nocneaHemn
caenku. Hactporka npuMeHseTcs TO/IbKO AN
KJIMEHTOB C TUMOM KPeAUTOBAHUSA «NO nievy».
Mpu onepaunsax BBofa / BbIBOAA CPeAcTB
BHYTPW AHS, NPOBEAEHHbIX B BUAE KOPPEKLMN
TeKyLMX OCTaTKOB, TOProBble onepauum MoryT
CTaHOBUTbCS AOCTYMHbLIMU UMW HEAOCTYMHbIMU
ANS KNMeHTa B 3aBMCMMOCTM OT TeKyLlero
3HavyeHns yHbITKOB MO CYETY KIMEHTA.
HacTtpotika asnsetcsa rnobanbHOM 1 nmeet
6onee HN3KNIM NMPUOPUTET MO OTHOLLIEHUIO K
WHAMBUAYANbHbIM HAaCTPOMKaM 1 HacTponkam
K/IMEeHTOB Mo WwabnoHy

3Ha4yeHune

[onycTtumoe 3HaueHue ybbiTKa Mo cyeTy B
TeueHue AHs

TN OrpaHn4yeHns

Bbibop Tuna orpaHuyeHns. Bo3aMoxHble
3HaveHus:
NPOLEHT;
_ (OMKCUPOBaHHbIN

_ BanwTa BBoa koAa BanoTbl OrpaHUYEHUs, HanpuMep
OrpaHnyeHuns «SUR». lNMone gocTyrnHo, ecnu Tun orpaHnyeHuns
— «(PUKCUPOBAHHbIN»
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

YpOBeHb CTaBKW PbIHOYHOIO pUCKa

3HayeHne ypoBHS CTaBKW pucka anckoHTos KL 3
Bo3MoxHble 3HaveHus: ot 0 go 255. Hactpornka
MMEEeT MEHbLUNIN NPUOPUTET, YEM HACTpoOMKa

HeobxoauMo ykasbiBaTb HOMeEp AuMana3oHa
anckoHToB KL, cOOTBETCTBYIOWWI HOMEPY B
HacTpoMKkax nHTepdenca, KOTopbli
TpaHcnupyeT TpebyeMble ans pacyeTa
Map>XMHanbHbIX NokasaTenen ctasku. Ecnu B
HECKONbKNX nHTepdencax TpaHCINpyTCa
OVCKOHTbI MO OAHMM U TeM Xe MHCTPYMEHTaM,
TO B HACTpoOMKax AaHHbIX UHTepdENCoB crieayeT
3a/aTb pa3Hble HOMepa AMana3oHoB, a B
HacTporkax bubnmuotekn pacyeta N(MMUTOB
yKasaTb HOMep, KOTopbin 6yaeT
MCNOo/Ib30BaTbCs AJ151 pacyeTa nokasaTesiemn
noptdenen KNMeHToB

Ncnonb30BaTb HACTPOEHHbIE
OUCKOHTBI

BkntoueHne HacTponkun no3sonseTt 6paTth B
KavecTtee 3(PHEKTUBHBIX AUCKOHTOB TOJSIbKO
cobCcTBEHHbIE ANCKOHTbI, HACTPOEHHbLIE B
pasgene «AUCKOHTbI». ANCKOHTbI KL B 3TOM
cny4vae MrHopupytotcs. JUCKOHTbI
onpeaensTcs B NOpsSAKe COrlacHO anroputmy

Onpegenatb apdekTUBHbIE
ANCKOHTBI 6€3 nepecyeTa
Ccob6CTBEHHbIX

Bbibop crnocoba onpegeneHns apdeKTUBHbIX
ONCKOHTOB B cly4ae Bblbopa MakCcMManbHOro
3HavyeHuns n3 anckoHToB KL 1 cob6CcTBEHHbIX
anckoHToB. MogpobHee cM. moan.

MapaMeTpbl KOPPEKTUPOBKU
MWHUMaNbHbIX AUCKOHTOB

MapameTpbl, NO3BOASAIOWME KIIMEHTY 3a4aHne
KO3 PDUUMEHTOB, KOPPEKTUPYIOLMX 3HAYEHNS
MWUHUMANbHbIX AUCKOHTOB

Long

3HauveHune KoppekTupyowero koadpduumeHTa
MUHMMaNbHOIro AUCKOHTa N0 ASIMHHOM NO3UUNN.
Jonyctumasa obnactb 3HaueHunid: [0;1]

Short

3HaueHMe KoppeKkTUpyroLwero KkoadpouumeHTa
MWUHUMANbHOIO AUCKOHTA MO KOPOTKOWM
nosuumn. lonyctmmas obnactb 3Ha4YeHUM:
[0;1]
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MapameTp

3HaueHue

HasHauyeHue Mo yMOJI4aHUIo

Mcnonb3oBaTb ANCKOHTLI KL

HacTpolika BinseT Ha NopsAaoK onpeaeneHuns
3(PPEKTUBHBIX AUCKOHTOB MO MHCTPYMEHTY.
Mcnonb3oBaHme AAaHHOM HACTPOMKN BO3MOXHO
COBMECTHO C HacTpoMKkon «Mcnonb3oBaTtb
HaCTpPOEHHbIE ANCKOHTbLI». MNyTeM KOMbuMHaunu
[aHHbIX HaCTpOeK yCTaHaBNMBaeTCs
HeobxoauMbI 6pokepy NopsiAoK Bbibopa

3 PEKTUBHBIX AUCKOHTOB B Pa3fiMyHbIX
cuTyaumax. [INCKOHTbI ONPeaenstoTcs B
nopsiake COriacHo anroputmy

MpuMeHATb KO3 dULMEHTbI ANns
ctaBok KL

HacTpoiika ncnonb3oBaHmnsa 3a4aHHbIX BbikntoueH
K03(pDUUMEHTOB AN onpeaeneHns

3P HEKTUBHBIX AUCKOHTOB, €C/IN OHU

paccuynTbIBAOTCA TONIbKO M3 cTaBok KLI.

HacTpoiika Takxe yuynTbiBaeTcs 414

dbtouepcoB. KoapdurumeHTbl MpUMEHSAIOTCS K

ctaBkaM KL, B kayecTBe KOTOPbIX MOryT

BbICTYNaTb CTaBKW, TPaHCIMPYyeMble

COOTBETCTBYHOLWMM MHTEpdENCOM, Nnbo

paccunTaHHble n3 MO Npu MCNOsb30BaHUM

HaCcTpoOWKM

YuuTbiBaTb NpU3HaKK
Map>XWHanbHOCTU B HaCTpOVIKaX
ANCKOHTOB

HacTpolika BnunsieT Ha NoOpsAoOK onpeaeneHus BbikntoyeH
ANCKOHTOB B cxeMe M +:

Ecnn HacTpoWnka ncnonb3yetcs,
TO 3HaYeHMS AUCKOHTOB

no ymonyaHuio D Long=D
Short=1, a BO3MOXHOCTb
obpasoBaHns HENOKPbLITOM
no3MumMn N NpneMa MHCTpyMeHTa
B obecneyeHune onpegensercs
cneumanbHbIMU NMpU3Hakamn B
HaCTpOWMKax ANCKOHTOB.

Ecnu HacTpolika He
NCnonb3yeTcs, TO 3HAYeHMS
AVCKOHTOB NO yMon4daHuo D
Long=1, D Short=co.
Bo3moxHOCTb 06pazoBaHus
HEeNOKPbITOM NO3ULMK U NPpUEMa
WHCTpyMeHTa B obecneyeHune
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

onpenensieTca 3Ha4eHnsaMm
3(pHEKTMBHbBIX ANCKOHTOB.
Takke HacTpoWKa BAUAET Ha NopsaoK
onpeaeneHus 3Ha4YeHumn

MepecunTbiBaTb CTaBKy pucka KL
B Bas/lOTy pUCKa aKTuMBa

HacTpoiika no3BoJISIET MCMNOJIb30BaTb NepecyeT  Bbik/toyeH
CTaBKUW pycKa, TPaHCINPYEMOW KIMPUHTOBOWA
opraHusauuei, B BaJlOTy pycKa akTuBa, eciu

BastoTa CTaBku oTniMyaeTcs. NMoapobHee cwM.

KoaddurumMeHT NoporoBon Mapxm
ANs ONuUMOHOB

3HauyeHune KoadhdunUMeHTa NOPOroBON Mapxmu 100
Ans onunmoHoB B cxeMe M+, B npoueHTax.
Jonyctumasg obnactb 3HayveHumn: [10; 100]

CueHapun naMeHeHus
BO1ATUJIbHOCTU ANd ONUMOHOB

CLI.eHapVIVI N3MEHEHNA BONATUNIbHOCTU N4
pacuyeTta pUCcKOB Mo OMLMOHaM

CueHapum pocTta
BOJN1IaTUNbHOCTU, %

CueHapuun pocta BonatunbHocTun. Jonyctumaa 100
obnactb 3HadeHun: [0; 1000]

CueHapum
CHMXEHUS
BOJN1IATUNBbHOCTH, %

CueHapum CHUXEHMSA BONATUIbHOCTMU. 100
Jonyctumas obnactb 3HaueHun: [0; 100]

YMpOLWEHHbIN yYeT NpeMuanbHbIX
OMLMOHOB

HacTpoiika ncnonb3yeTcs TO/IbKO B CXeMe BbikntoueH
«MA+» ¢ EAMN n no3sonseT yunTbiBaTb

onepaumun C NnpeMuasnbHbIMU ONLMOHAMMN

Mo ynpoLleHHOW MoAenu, Kak onepaunm

C HeMapXXuHanbHbIMK akTMBamu. MNMogpobHee

CM. MHCTPYKUMIO «Moaynb eanHOM AeHEeXHON

NO3ULMKN CMOT- U CPOYHOIO PbIHKOB>»

PaspeliaTh NepeBopoT No3nLUN
npu orpaHnyYeHnn noptoens

Ona knuneHntoB «MA» n «MO+»: BbikntoueH
BkntoueHne HacTpoOMKU NO3BOJISIET BbICTaBASATb

3as8BKM Ha NepeBopoT NO3MLUUM B CUTyaLuu,

Korga CTOMMOCTb nopTdens HUxe ypoBHS
CKOppeKTUpoBaHHOM Mapxwu. MNocne

COBepLUEHMSA NepeBOpoTa NO3mMLUMnU CTOMMOCTb

noptdens AonKHa NMpeBbiWaTb YPOBEHb
CKOpPEKTUPOBAHHOW MapXMu.

MepeBOpOT He NpuMeHUM Ans nopTdenen c

oTpuUaTeNIbHON CTOMMOCTLHO.
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

Onsa cxembl «M[]+» HacTpolika noaaep>XXnBaeT
nepeBopoT AN BaNOTHbIX onepauni B
AEHEeXHOoM cxeMe, a Takxe And
HeMap>XMHasIbHbIX aKTUBOB

MpoBepATb 3HaYeHne
CKOPPEKTUPOBAHHOM MapXxu Nno
BCEM BUAAM JIMMUTOB

HacTpolika nogaep>XmBaeTcsa ANs KIMEHTOB BbikntoueH
C TUNOM KpeaAnTOBaHMS «NO AUCKOHTaM» Un
«MO+».
Mpy BKAKOYEHHOMW HAaCTPOMKE COOTHOLLIEHME
CTOMMOCTU MopTdens U CKOPPEKTUPOBAHHOM
MapXu nposepsieTcs No CrNMCKY JIMMUTOB,
nepeyvncsieHHbIX B HacTpolike «lpoBepsaTb
obsszaTenbcTBa no sMaam JIMMUTOB>», HAUYMHAsA
C BUAa NIMMUTA, K KOTOPOMY NMpuBsa3aH
WHCTPYMEHT, K/acc uam ko4 pacyetoB. Ans
TeKyLero NnpoBepsieMoro Bmaa numuTa
NCNonb3yoTcsa Habopbl AUCKOHTOB, eC/in Takue
OVCKOHTbI HAacTpoeHbl (MOXXHO MCMOJS1b30BaTb
pa3Hble ANCKOHTbI B pa3spe3e BUA0B JIMMUTOB).
Ecnun BkntoyeH napameTp

, TO COOTHOLWEHNe
npoBepsieTca No BCeM AaTaM, Ha KOTOpble
y KJIMeHTa ecTb XOTS 6bl OAMH INMUT, HaUNHas
C AaTbl pacyeToB Mo onepaunu.
MpY BbIKAKOYEHHOMW HAaCTPOWKe COOTHOLIEHME
CTOMMOCTU NMopTdens U CKOPPEKTUPOBAHHOM
MapXu npoBepsieTcs TONbKO Ha NMMuUTe
naaHoBoi no3mumm (NOCNeAHNN NUMUT U3
CrNncCKa, yKasaHHOro B HacTpovike «lposepsTb
obszatenbcTBa No sMaam AMMUTOB>»). Ecnu
BKJIIOUEH NapameTp

, TO COOTHOLLEHNEe
npoBepsieTca Ans camoin No3aHen AaThl, Ha
KOTOPYIO Y K/IMEHTa eCTb XOTs 6bl O4ANH NUMUT

3anpeT MapXWHasbHbIX MOKYMOK

HacTpoiika nogaep>XvBaeTcs A1 KJIMEHTOB C BbikntoueH
TUMOM KpeamMTOBaHUS «M0 ANUCKOHTaM» UNKU
«MO+».
Mpu BkItOUEHHOM HacTpolike, cepBep QUIK
OTKJIOHSIET 3as8BKM Ha MOKYMKY MapXXMHaNbHbIX
6yMar, nepeyuncrieHHbIX B
, ecnn 06beM 3asaBKuU
npeBblWAET TeKYLWMA CBO6OAHBIN OCTAaTOK
COBCTBEHHbIX AEHEXHbIX CPeACTB KMeHTa Mo
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

Tery u BastoTe pacyeToB. [1pn OTKIOUEHHOM
HacTpoike Takas MpoBepKa He Npou3BoAUTCS

PaspeluaTb nepeBos AeHEXHON
3a/10/)KEHHOCTU B MeHee
PUCKOBYO BanoTy

Ecnun HacTpoika BKOUYeHa, TO 3asBKMU, BbikntoueH
3aKpblBaloLMe KOPOTKYO NO3MLUUIO NO BanoTe,
pa3pelleHbl gaxe npu obpasoBaHNN KOPOTKOM
no3vumMn No Apyrow BantoTe, ecnv Npm 3ToM
OVCKOHTUPYHOLWNI KO3IPDUUMEHT BankThbl, No
KOTOpoW obpa3syeTcsa oTpuuaTenbHas nosuuus,
MeHblUe, YeM Mo BasoTe, NO3MNLMS MO KOTOPOW
3aKpblBaeTcs.

MopaepxmMBaeTcs TONbKO ANS KIMEHTOB C TUMOM
KPeaMTOBaHMS «MO Mevyy» npu UCMosib30BaHUM
AEHEXHOWN BastoTHOM CXeMbl

YuunTbiBaTb CTATyC CECCUM NPH
oLeHKe no3uuunin no bymaram

Ecnun HacTpoika BKIoYeHa, TO Npu noucke BbikntoueH
Knacca Ans oueHKku nosmumin no 6ymaram

Hanbonee NPUOPUTETHBLIM CYUMUTAETCA Knacc

C He3aKpbITbIM CTAaTyCOM CeCccuu.

Ecnun HacTpoika BbIK/IOYEHa, TO Npu OueHKe

NO3ULMIA CTAaTyC CECCUU HE YUUTbIBAETCS

MpoBepATb NpoAaxy akTuea 3a
HeMapXXWHanbHY BanoTy Kak
BbIBO/J, CPEACTB

MopaepxuBaeTcsa ANg KJIMEHTOB C TUMOM BbikntoueH
KpPeAUTOBaHUA «MNo AUCKOHTaM».

BknoueHne HacTpoMKM NO3BONSET 3aNpeTuTb

BbICTaBJ/IEHNE 3a8BOK Ha MpoAaxy akTuBa,

Bxogsuwero B obecrnevyeHne, ecin UCNosHeHue

Takmx 3asBOK NpmBoAUT K cuTyaummn YAC < 1.

TpeboBaHue 3anpeTa pacnpocTpaHaeTcs Ha

Takme NpoAaxun akTuBa, B pe3ysibTaTe KOTOPbIX

B NopTdenb KAneHTa npuxoamt

HeMapXuHasibHasg BasoTa

HeTTuHr pucka BantoTHbIX
no3nunii B CKOPPEKTUPOBAHHOWM
Mapxe

BkntoueHne HacTpomKkn No3BonseT BbikntoueH
MCNosb30BaTb 0COBYI0 JIOMMKY ydeTa BaslloTHbIX
NO3NLMIA B CKOPPEKTUPOBAHHOM Mapxe, Npu
KOTOPOW PUCK TEKYLLEN BaNOTHON NO3Mumm
KOMMEHCUPYETCH 3a CYeT yyeTa 3TOro pucka B
OLleHKEe MOoTeHUManbHOM No3numm

MO WHCTPYMEHTY 3asiBKN C 60NbLUNMM AUCKOHTOM.
HacTpolika npuMeHseTcs ToNbKO AN KIMEHTOB
C TUNOM KPeAMTOBAHUS «MO ANCKOHTaM>».
[aHHbI anropuTM He crefyeT MCNob30BaTb
AN MHCTPYMEHTOB, KOTOPble TOPrytoTCs B
pa3HbIX peXuMax TOProB B pa3HbIX BantoTax.
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

KoppeKkTHOCTb pacyeToB npu paboTe C TakMMm
MHCTPYMEHTaAMU He rapaHTupyeTcs.

[JaHHasa HacTpolka He noaaepXxuBaeTcs Ans
onepauuin B pexxmmax TOpros, yKa3aHHbIX B
HacTpolike «BecTn AeHeXHble No3Muum

B paspese BaJloT» Ha CTpaHuue

PaspeluaTb 3aKkpbiTve
pa3sHoHanpaBfeHHbIX NO3ULNI Mo
BasIloTaM C 0AMHAKOBbIM
ANCKOHTOM

BkntouyeHne HacTpoMKM pa3pellaeT 3aKpbiTue BbikntoueH
pa3sHOHanpasBsieHHbIX NO3ULNIA C paBHbIMU
AVCKOHTaMM BantoT AN KOHBEPCUOHHbIX
onepauuin B cxemax «[o guckoHTam» n «M+»,
€C/I He NPOoNCXoauT NeEpPEBOPOTa NO3NLNU HU
no O4HOWN M3 BaKOT Napbl.

Ecnn, cornacHo HacTporkaM CUCTEMbl,
rnoapasyMeBaeTcs cnncaHne KOMUCCUU C KaKon-
nnbo TpeTben BankoThbl, TO MPOBEpPKA
[OCTAaTOYHOCTU CpeacTB Noj 3Ty KOMUCCUIO He
ocyuwlecTenseTcs

He yunTbiBaTb HEMapXMHaNbHbIE
Ba/ItOThbl B obecnevyeHnm

Moanep>KMBaeTcs TONbKO AN KIMEHTOB C TUMOM BbiktoueH
KPeaMToOBaHUS «Mo ANCKOHTaM.

Mpun BKIIOYEHHOW HACTPOWKe Npu pacyeTe
MapXXWHasbHbIX Noka3aTesiel NoJIoXKUTENbHbIE
no3nuMM No HeEMapXXMHasbHbIM BantoTaM He
YYUTbIBAKOTCA B 06€CreyeHnmn u He HecyT
puckoB. Mpy 3TOM onepaumm Npoaaxu
Map>XWHaNbHOro aKkTUBa 3a HeEMapXXWHanbHYo
Ba/IlOTYy HE CUMTAIOTCS 3aKPbITUEM NO3UUMK (Tak
KakK aHanornyHbl BbIBOAY CPEACTB) U
NPOBEPSATCA MO Map>KMHaNbHbIM TPE6OBaAHUAM.
Mpun BKIIOYEHHOW HACTpPOWiKe 3HaUYeHne
napameTpa

HE YYUTbIBAETCA

OnpegeneHune cTaBkKM pucka
dbtoyepca n3 ro

HacTpoiika MOXeT ncnosb3oBaTbCs AN BbikntoueHa
onpeaenexHnsa anckoHtos KL no dbrouepcam
ncxoas ms pasmepa N0, TpaHcianpyemoro
TOpProBown cucteMomn. 519 NosIoXUTENIbHOMN
nosuummn ncnonbsyetcsa N0 nokynartens, ans
oTpuuaTtensHon — O npopasua. MNpu
HEBO3MOXHOCTU pacyeTa ANCKOHT KL, cuntaeTtcs
paBHbIM 1.
Ecnn 3apaHa HacTpouka

M pbIHOYHas
LeHa gbloyepca No MOAYIO HMXE 3a4aHHOro B
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

HaCTpoKKe 3HayeHus1, TO ANA onpeaeneHuns
CTaBKW pucKa bloyepca UCNonb3yeTcs
3Ha4vyeHue LeHbl, 3aaHHOoe B HacTpomKe.
PaccunTaHHOe 3HavyeHne MoXeT
ncnonb3oBaTbes ANa pacyeTa 3hdEKTUBHbLIX
[NCKOHTOB.

MoanepxumBaeTcs TONLKO ANA KIUEHTOB C TUMOM
KpegutToBaHusa «M+»

KoaddurumneHT ang pacyeta
MWUHUMaNbHOM MapXu B CXeMme
MO+

KoadduumeHT Ansg pacdyeta MMHUMabHOWM 0,5
MapXxun B cxeme «M1+». O pacueTe
MWHUMANbHOW Map>Xwu CM. B

HeTTuHr BantoTHOro pucka 8 M+

HeTTnpoBaTb BanioTHbIN PUCK MNpU pacyeTe BkntoueH
CKOppPEeKTUPOBaHHOM Mapxu B cxeMe «M+»

Ncnonb3oBaTb CO6CTBEHHbIE
ANCKOHTbI aKTUBOB BO MHOXeCTBax
C 3aBMCUMbIMK LLleHaMU

Mcnonb3oBaTb CO6CTBEHHbIE AUCKOHTbI AN BbiktoueH
WHCTPYMEHTOB BO MHOXECTBE C 3aBUCUMbIMUN

LeHaMmum npu paboTte no cxeme «M+». Mpu

BbIK/TIOYEHHOM HacTPolMKe BO MHOXeCTBax

MCNOJb3YOTCS ANCKOHTbLI 6230BOro MHANKaTopa

He cunTaTb MHCTPYMEHT
HEMap>XWHaJsibHbIM NMPWU OTCYTCTBUM
LeH

YunTbiBaTb 3a4aHHble AUCKOHTbl MHCTPYMeHTa, BbiknoueH
JaXe ecnu B Knaccax oueHKU ans Hero
OTCYTCTBYIOT LIEHbI MOC/EAHEN CAENKN U
3aKkpbITUsa. B aTOM cnyyae npu pacyete
CKOpPPEeKTUPOBAHHOW MapXu MO UHCTPYMEHTY
YUYUTBLIBAIOTCS TONbKO LIEHbl 3asBOK. HacTpolika
He NPUMEHSIETCS, ec/i N0 UHCTPYMEHTY eCTb
HeHyneBasi Nno3nuns. Hactpoika npuMeHseTcs
AN KIIMEHTOB C TUMNOM KpeauToBaHus «MO».
Mpu ncnonb3oBaHMM AaHHOM HACTPOMKM
HacTpoWka «PaccumTbiBaTb NO3NUNM B NOTax»
[OMKHA 6bITb BbIK/IHOYEHA

Ty HeTTMHra No yMOoJs4YaHuto
B M+

TuUN HETTUHIA PUCKOB MO YMOJSTYaHUIO AN MonyHeTTUHr
MHOXECTB MHCTPYMEHTOB C 3aBUCUMbIMU LeHaMun
B cxeme «M/+>». BO3MOXHblIe 3HaYeHUs:
«MonyHeTTnHr» — TpeboBaHus

K obecneyeHunio onpeaensoTcs
KaK MakcvMasibHas BennyunHa
puCKa MexXxay CyMMapHbIMU
OLeHKaMU NOJIOXUTENbHbIX

N oTpuLaTeNbHbIX NO3MLUMN

Mo aKTMBaM MHOXECTBA;
«HeTTnHr» — TpeboBaHus

Kk obecneyeHunto onpeaensaoTcs

HacTpoliku BubnmoTekn pacyeta TMMUTOB 256
PyKoBOACTBO MO aAMWUHUCTPUPOBAHMUIO



3HaueHue
MapameTp HasHauyeHue Mo yMoOJI4aHUIO

Nno CyMMapHOM oLeHKe BCex
aKTUBOB MHOXeCTBa.
MpuopuTeT BbiIGOpa TUMNA HETTUHIA

CM. B
AKTUMBbI B pa3HbIX BasoTax [Mpn3Hak 40NYyCTUMOCTU BKHOYEHUSA aKTUBOB BbikntoueH
B MHOXecTBax M+ C pasnmyarowimMmnca BankotTaMn purcka

BO MHOXeCTBa MHCTPYMEHTOB C 3aBUCMMbIMMU
ueHaMu B cxeme «M+».

[pn ncnonb3oBaHnM napaMeTpa

He rapaHTmMpyeTcs cobnioaeHne TpeboBaHui
Yka3zaHusa baHka Poccun NQ 6681-Y

NHdopMmnpoBaTb KIMEHTOB Mpu3Hak ynpasneHus MHopMupoBaHMeM BbikntoueH
O HEMOKPbLITOW No3MuUnn KJIMEHTOB O MOTEHUWANbHOW HEMOKPbLITOM
nosuumn. NMogpobHee cMm.

YunTbiBaTb YPOBEHb pUCKaA NHdopMHnpoBaHne KIMEHTOB CPOYHOIO PpbIHKaA BbikntoueH
KAneHTa npu nHhoOpMMpoBaHUmM 6e3 EAN o noTeHUManbHOW HENOKPbLITOM
Ha CPOYHOM pbIHKE no3nuMn C y4eToM napamMeTpa «YpoBeHb

pucka», TpaHCANMPYeMOro TOpProBon CUCTEMOW.
JocTynHa Ans peaakTMpoBaHUs TONbKO ecnu
BKJItoUeHa rnobanbHas HacTpomnka
«MHpopMUpOBaTb KIIMEHTOB O HEMOKPbLITOM
no3suunmn». NogpobHee cM.

YuunTbiBaTb B CTOMMOCTM nopTdensa Mo3BonseT yuntbiBaTb bupxxesble c60pbI BbikntoueH
cymMmy 6umpxxeBbix c6OpoB Ha CPOYHOro pblHKA B CTOMMOCTMK nopTdens
CPOYHOM pblHKe KNIMeHTa Cpo4YHOoro pbiHka 6e3 EANN

KpeauToBaHWe KNMEeHTOB Cnuncok ncknoyeHnin ns obuwero npasuna,

yCTaHOBMEHHOro napamMeTpoM «KpeantosaHue
KJIMEHTOB MO YMOJT4YaHUIO»

Koa knuneHTa Koa knueHTa, Ang KOTOpOro HacTpamBaeTcs
NCKIo4YeHne

Tun KpeanToBaHua  Tun KpeauToBaHus, Ha3Ha4JeHHbIN ANs AaHHOro
Koda K/NeHTa

Bknaaka «KoapdumumeHTb»

Cnucok ko3 duruUneHToB YcTtaHoBka KO3 PULNEHTOB KpeaUTOBaHMUS

no 6ymaram pecypcamu nNpu npogaxe/ nokynke no
BblbpaHHOM Bymare, a TakXke MakCuMasibHOro
pa3sMepa obecneyeHuns rno Hen

Bymara NaeHTudunkaTop (KOA) NHCTPYMEHTa
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3HaueHue

MapameTp HasHauyeHue Mo yMoOJI4aHUIO
Long KoadurumeHT oueHKN AIMHHOMK No3numnm no
OAHHOMY MHCTPYMEHTY
Short KoapdurumMeHT oLueHKN KOPOTKOW no3uumm no
OAHHOMY MHCTPYMEHTY
06. long MakcuMManbHbI pasMep no3mumu rno AaHHoM
6yMmare, yunTtbiBaeMblii B obecneyeHnm
MapXXMHaNbHbIX CAENOK, B BaJlOTE MHCTPYMEHTA
06. short MakcmnManbHbI pasMep KOpPOTKOW No3uMuum no

OaHHoI 6yMare, B Ba/NtoTe MHCTPYMEHTA

% OTKN. AUCK.

[MapamMeTp KOHTPONS YCNOBUIN A9 3a9BOK B

pexume PEMNO-M, ycTaHaBnueatoLWwmin:
MakcuManbHoe oTk/IoHeHune B %
MeXAy HadasllbHbIM AUCKOHTOM U
HUXXHUM OUCKOHTOM AN 3asBOK
Ha MOKYNKY;
MakcuManbHoe OTK/IoOHeHue B %
MeXAy HadasllbHbIM AUCKOHTOM U
BEPXHMM ANCKOHTOM ANS 3asBOK
Ha npojaxy

Bknaagka «NCKOHTbI»

Ba3zoBble 3HaveHus
KO3 dMUMEHTOB AN pacyeTa
OVNCKOHTOB

YcTaHoBKa 3Ha4YeHUn K03 PULMEHTOB, KOTOpbIE
MCNOMb3YOTCA Npu onpeaeneHnn spdeKTUBHbIX
OWNCKOHTOB M OTHOCUTE/bHbIX CTAaBOK pUCKa,

€Cnn ANa MHCTPYMEHTA He 3ajaHbl COBCTBEHHbIE

K03 DULMEHTI
K long KoachdurumeHT ans ANMHHOM Mo3mumun.
JonycTtumas obnactb 3HaueHun: [0; 100]
K short KoapdunumeHT ans KOpoTKOW NO3nLmNn.
JonycTtumas obnactb 3HaueHun: [0; 100]
K relative KoacpdunumeHT anst OTHOCUTENbHOW CTaBKMU

pucka. Jjonyctumas obnactb 3HauyeHun: [0;
100]

Cnncok AUCKOHTOB NO 6YMaFaM

YcTaHOBKa AUCKOHTOB KpeaMTOBaHUSA
pecypcamu npu npogaxe/ nokynke no
BblibpaHHOM Hymare. HacTpoika npuMeHsieTcs
ONA KJIMEHTOB C TUMOM KPeaUTOBAHUS «Mo
OVCKOHTaM» unn «M+». MNogpobHee

CM.
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

MHCTpYyMeHT

MaoeHTudukaTtop (koa) MHCTpyMeHTa. [nsg
¢bloYepcoB NpU UCMOb30BaHUN CXeMbl «M+>»
B KauyecTBe 3Ha4YeHus MoxeT 6bITb 3aj4aH
npedukc B popMmaTe «<npedukc>*»

O long

3HauveHne gmuckoHTa 6pokepa Ans ASIMHHON
no3uumMu No AaHHOMY UHCTPYMeHTY. Ecnu
3HauyeHune koadduLMeHTa He yKasaHo,
NPUHUMAETCS 3HAYEHWEe MO YMOYaHNI0, paBHOE
0

[ short

3HauveHne anMckoHTa 6pokepa ANs KOPOTKOWM
no3vunun No AaHHOMY MHCTpyMeHTy. Ecnu
3HauyeHne koadduLMeHTa He yKasaHo,
NPUHMMAETCS 3Ha4YeHne No yMON4YaHuio, paBHoe
0

_ O min long

3HauyeHne MUHUMasbHOIro AMCKOHTa 6pokepa
AN AJIMHHOM NO3MUMK MO AaHHOMY
WHCTPYMEHTY. Ecnn 3HaueHne AUCKOHTA He
yKasaHo, NpUHMMAETCs 3HaYeHue no
yMoJi4aHuto, paBHoe 0

_ [ min short

3HayeHne MMHMMasnbHOro AMCKOHTa 6pokepa
AN KOPOTKOM MO3uumMmn no AaHHoOMy
WHCTPYMEHTY. ECN 3HaueHne ANCKOHTa He
yKasaHo, NPUHMMAETCS 3Ha4YeHune no
yMonyaHuto, paBHoe 0

K long

KoaddurumeHT cTaBkn pucka AJAVMHHOM MOo3mMumn
Nno AaHHOMY MHCTpyMeHTy. Ecnn 3HaueHune

KO3 durumeHTa He ykasaHo, NCNob3yeTcs
MaKCMMasibHOe 3HayeHue, TpaHCcAupyeMoe C
6upxu. B cnyyae oTCyTCTBUS TPAHCIMPYEMOTO
Ha bupxxe koaddurumeHTa ana gaHHon 6ymaru
3HayeHne KoadduLMeHTa NPUHMMAETCs paBHbIM
1

K short

KoaddurumeHT cTaBkn pMcka KOpOTKOM No3nunm
Nno AaHHOMY WHCTPYMeHTy. Ecnn 3HaueHune
Koa(pdurumMeHTa He yKasaHo, MCMnosib3yeTcs
MaKCMMasibHOe 3HayeHue, TpaHcanpyeMoe C
6upxu. B cnyyae oTCyTCTBUSA TPaHCIMPYEMOTro
Ha bupxxe ko3 durumeHTa ana gaHHon 6ymaru
3HayeHne KoadduLUmMeHTa NPUHMMAETCS paBHbIM
1
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MapameTp

3HaueHue
HasHauyeHue Mo yMoOJI4aHUIO

BantoTa pucka

Koa BantoTbl pucka. Mo ymonyaHuio napameTp
He 3aaaH

ObecneyeHune

Mpu3Hak yyeTa B obecneyeHnn ANMHHbIX HeTt
NO3NLMIN NO MHCTPYMEHTaM, AN KOTOpPbIX
yCTaHOB/EH 3anpeT Ha obpa3oBaHue
HENoOKPbITbIX MO3UUMiA. JOCTynHO Ans
pefAakTMpoBaHUS, ecnu B Npu3Hake «KopoTkas
no3numnsa» 3agaHo «Het». Bo3MOXHble
3HaYeHus:
«HeT» (no ymMonuyaHuio) — He
npuHMMaeTcs;
«[Ja» - npuHnMaeTca

KopoTkasa no3uuus

Mpu3Hak gonycTMMmocTy obpa3oBaHMa KOpoTKon HeTt
no3numn. Bo3MOXxHble 3HAUYEeHNS:

«HeT» (no ymonyaHuio) -

3anpeLeHo;

«[Ja» — pa3peleHo

Bknaaka «YpoBeHb PbIHOYHOIO pUCKa»

YpoBeHb CTaBKM PbIHOYHOIO pyUcka [nanasoH Mcnosb3yeMbiX ANCKOHTOB KL B

Nno Knaccam

pa3pese KaccoB OueHKW. [ns 3agaHuns
AvanasoHa CTaBKM pucka AN1s BantoT
ncnonb3lyetcsa knacc «CROSSRATE», ans
aKTMBOB ApYrMX TUMOB — Knacc oueHku. Ecnn
Kflacc, B KOTOPOM OLIEHUBAETCSt UHCTPYMEHT
(nnn knacc «CROSSRATE» B cny4yae BanioT), He
pobaBrieH B fJaHHYO HaCTpPOWKyY, TO AManasoH
onpeaenseTcs HacTpoMKomn

YpoBeHb CTaBKMU

Homep ananasoHa anckoHToB KL|. BO3MOXHbIE
3HaueHusa: ot 0 go 255.

HeobxoanMo ykasbiBaTb HOMep Aunana3oHa
avckonToB KL, cooTBeTCTBYOWMWNIA HOMEPY B
HacTponkax nHTepdenca, KOTopbli
TpaHcnupyeT TpebyeMble Ans pacyeTta
Map>XMHanbHbIX NokasaTtenen ctasku. Ecnu B
HECKOJIbKNX nHTepderncax TpaHCINpPYOTCS
OVCKOHTbI MO OAHMM U TEM XEe MHCTPYMEHTaM,
TO B HaCTpOMKax AaHHbIX UHTepdencoB cneayet
3ajaTb pa3Hble HoMepa Anarna3oHoB, a B
HacTporikax bubnmotekn pacyeta NAMMUTOB
yKasaTb HOMep, KOTopbin 6yaeT
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3HaueHue
MapameTp HasHauyeHue Mo yMoOJI4aHUIO

MCNosb30BaTbCA ANA pacyeTa nokasaTtenen
noptdenen KNIMeHTOB

Cnuncok knaccos Crnuncok KnaccoB yepes 3ansTyto

Bknagka «LleHbl pblouepcoB»

OrpaHunyeHue ueHbl dbloyepca HacTpolika orpaHuyeHus ueHbl pblovepca ans

AN pacyeTa pucka pacyeTa napamMeTpoB pucka. HacTpowka
NPUMEHSETCA AN KIIMEHTOB C TUMNOM
KpeautoBaHua «M+»

MHCTpyMeHT MoeHTndpukatop (Koa) MHCTPYMEHTa.
B kauecTBe 3Ha4yeHUs MoXeT 6bITb 3a4aH
npedukc B dopmaTe «<npedukc>*»,
HacTpolika Ha KoA MHCTpyMeHTa nMmeet 6onee
BbICOKMA MPUOPUTET OTHOCUTENIBHO HACTPOMKM
Ha npedukc

OrpaHnuuTenbHasa  LleHa dblouepca, ucnonb3yemas Ans pacyeTta

ueHa rnapaMeTpoB pUCKa, EC/IM PbIHOYHASA LeHa
bbloyepca No MoAys0 HUXKE 3a4aHHOMOo
3HauyeHus. 3HaueHne 3a4aeTcs C TOYHOCTbIO A0
4 3HaKOB nocse 3anAToi

- B KOAE KJ/IMEeHTa BO3MOXHO MCMOJIb30BaHMe «*» Ha KOHLe. B 3TOM cniyyae cpaBHEHWE KJIMEHTCKOro KoAaa
npousBoanTCA No npedukcy. MNpedurkcHoe coBnaaeHne NpoBepseTcsl, eCin He Hal4eHO TOYHOe CoBMnaaeHune
KJIMEHTCKOro KoAa.

- 4yT06bl YCTAHOB/IEHHbIE KO3(PMULNEHTLI HE BANANM Ha pacyeT YPOBHSA MapXu, UCNOMb3yHTe NpusHak
«MrHopnpoBaTtb ANCKOHT. KO3 @. B ypOBHE MapXu» Ha BKIagke

( ) Cxema BegeHua nosmumnn «BantoTHoe nMMuTpoBaHue» (FX) moxer
MCMNOJIb30BaTbCA TO/IbKO NMPU HaZIMUUM onpepesieHHbIX Moaynen cuctembl QUIK. Ansa
nony4yeHusa noapo6Ho nHgpopmauum obpaTtutecb B Cny)x6y TeXxHU4YecKomn
noaaep>xku QUIK: .

B cxeme kpeantoBaHus «BaniwoTHoe nuMmutupoBaHme» (FX) KOHTPOb NoKynaTenbHOM
CNocobHOCTM BeAeTCs C YYEeTOM CYMMapHOro pasMmepa KOpOTKUX no3uumn. CxemMa «FX»
NCNoNb3yeTCcs TOMIbKO COBMECTHO C HAaCTpOMKOM «BeCcTn no3muum B KaneHAaapHbIX AHAX ANns
cxeMbl FX» Ansg knaccos, BKAOYEHHbIX B HACTPOMKY «BeCcTn AeHexHble No3numn B pa3pese
BaJIlOT>».
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Mpun nopaye 3as8BKN NPOBEPSETCS, YTO CyMMa BCEX KOPOTKUX MO3ULKMM MO BanoTaM No BCEM
[aTaM He MpeBbIWaeT orpaHMyeHme. [1na 3agaHns orpaHnyeHns u otobpa)eHns TeKyLwmx
nokasaresier ncnosb3lyeTtcs ATMMUT rno 6aszoBon BantoTe (KoA BaskOThbl 3a4aeTcs B NapaMeTpe
«ba3zoBas BantoTa») Ha Bmae nuMmmnta TO, KOTOPbIN HEOBXOAMMO 3arpyXxaTb 40 3arpy3Ku
no3mumin No gataMm. Ecnm orpaHnyeHmne nNpeBbIlWEeHO, TO AOMYCKaeTCs BbiCTaB/IEHME 3a8BOK,
YMEHbLUAKLWKMX 3a40/KEHHOCTL 6e3 o6pa3oBaHns HOBOWN (3aKpbiTe No3nuunn).

[ns cxeMbl UCMOJb3YIOTCS CeayoLlmne HaCTPONKK: ,

. Mpn 3ToM HacTpolika nmeet
HaMMEHbLUNI NPUOPUTET CPEaN HUX.

KommeHTapui 1 (kK HacTpoiike «OrpaHuuMBaTh NOKYNKY HEMap>XUHaNbHbIX 6ymar> ):

[elicTBMe HaCTpoOIiKn Ha onepauMy BBoAA U BbiBOAA CPeACTB 6€3yC/I0BHO OTK/TIOUYEHO, Ha
yKasaHHble onepaunun BANSAET TOJIbKO HacTpoika «OrpaHmMynTb BbIBOA JIEHEXHbLIX CPEACTB.

BknroyeHune HaCTpOVIKM HE NCKNMKYaET BEPOATHOCTb TOIO, YTO CAEJIKa No HeMap)i(MHaﬂbHOVI
6ymare, He Bxogsleln B obecneyeHne, MOXeT ObITb COBEpPLUEHA Ha 3aEMHbIe CpeAcTBa.
Map>XMHanbHblE OrpaHUYEHUsI MPOBEPSIOTCA HE B MOMEHT COBEPLUEHUS] CAENKM, @ B MOMEHT
BbICTaBJ/1IEHUA 3aABKU. PaCCMOTpVIM TaKylO CUTYaUuMO Ha NpUMEpeE:

1. NycTb y knneHTa ectb 100 pybnein, nnedo=2. 3aeMHbIX cpeacTe=100*2=200 pybnein.

2. KNMeHT BbICTaBNSIET 3a8BKY Ha MOKYMKY HEMapXXWHanbHOW 6yMarun, He BXoAsLLEN

B obecneuenune, Ha 50 pybnein.

w

Y knmneHTa cBoboaHo 50 pybnen cobctBeHHbIX 1 50*2=100 3aeMHbIX.

»

KnueHT BbICTaBASET 3a8BKY Ha MOKYMKY MapXwHanbHoW 6yMmaru, sxoasiien
B obecneyeHune, Ha 150 pybnen.

5. Y knneHta csobogHo 0 cobcTBeHHbIX 1 0 3aeMHbIX pybnen.

o

MponcxoanT UCNOJSIHEHME 3a9BKMU, BbICTaB/IEHHOW Ha Lwware 4.

N

Y knueHTa nosiensieTca 6ymara, Bxogsauwas B obecneyeHne Ha 150 pybnei
M 3a40J1KEHHOCTb -50 pybnen.

%

Tenepb, ecnn 3asBKa, BbICTaBMIEHHAs Ha Wware 2, UCMOJIHUTCS, TO NPOM30MAET MOKynKa
HeMapXuHasnbHoM byMarun, Kotopas He BXoaAuT B obecneyeHne — Ha 3aeMHble CpeacTBa.
Y knueHTa 6yaet no3mumnsa no bymare, Bxogswen B obecneyerme Ha 150 pybnen,
3af0mkeHHoCcTb -100 pybnein n HemapxuHanbHaa 6ymara, KoTopas He BXOAMUT

B obecneyeHne Ha 50 pybnei. OrpaHUYUTENbHbBIN YPOBEHb MAapXXW MPpU 3TOM HapyLleH
He byaeT, T.K. OrpaHUYUTENbHbINM YPOBEHb MapXW paBHSAETCS
1/(1+nne4vo)*100%=1/3*100%=33%.
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YpoBeHb Mapxu knneHta= (AkTusbl/JTIoHrn)=(150-
100)/(150)*100%=50/150*100%=33%.

KommMeHTapuit 2 (k HacTpolike «KoadduumeHT ana pacueta MMHUMaNIbHON MapXXu
B cxeme MA+>»):

B cxeme «M[1+>» MMHMMaNbHas Map)a pacCyYMTbIiBaeTCs cnefyowmm obpasom:

<HayanbHas Mapxa>*<koadduumeHT, 3agaHHbIN B HacTpoike «KoadduumeHT ansa pacyerta
MUHMMANbHON MapXu B cxeme MO+» >,

KoMmMmeHTapui 3 (k HacTpoike «UH(POpMMPOBATb KJIMEHTOB O HEMOKPbITOMN
no3nmummn>» ):

HacTpoinka ncnonb3yeTcs TOAbKO A8 KIIMEHTOB CO CXeMOM KpeanTtoeBaHusa MO+, a Takxe ans
KJINEHTOB CPOYHOro pbiHka 6e3 EANM.

Mpw BKIOYEHHOW HACTPOWMKE K/IMEHT Mpu NoJlyYeHUM OTBETa Ha TpaH3aKUMio BUAUT
[OMosHUTeNbHOE cooblieHne, KoTopoe hopMUpPYETCS B 3aBMCUMMOCTM OT BMAa akTMBa U TMMa
onepauun:

Ona knnentoB M+ ¢ EAN gnsa nobbix onepaunii Ha CPOYHOM pbIHKE:

«lcnonHeHne NopyyeHmst MOXXET NPUBECTU K BO3HUKHOBEHUIO UIN YBETNYEHNIO
HEMOKpbITON MNO3MLUN>;

Onsa knnentoB M+ ¢ EAN Ha Bcex pblHKax, KpOMe CPOYHOro, n knmeHtos M+ 6e3
EOMN ansa onepauunin, B pe3ynbTaTe KOTOPbIX 06pasyeTcs nnu ygennympaeTcs
oTpuuaTesibHas No3NUNs:

«cnofiHeHNe NopyyYeHnst MOXXET NPUBECTU K BO3HUKHOBEHWUIO USIN YBETMUYEHUIO
HEMOKPbITOM MO3MLUUM», TaKXKe CMUCOK KOAOB aKTUBOB C OTpMLATENbHOM NO3ULNEN,
KoTopast obpasyeTcs Ui yBenMunBaeTcs B pesysfibTaTe onepauuu;

Ona KNMeHTOB CPOYHOro pbiHka 6e3 EAM:

MpyY BbIK/TOYEHHON HACTPOMKe «YUUTbIBaTb YPOBEHb PUCKA K/IMEHTA NpU
MHDOPMUPOBAHUM Ha CPOUYHOM pbIHKE» COObLLEHME:

«McnonHeHne NopyyeHnst MOXET NPUBECTU K BO3HUKHOBEHWUIO UN YBETMUYEHWUIO
HEMOKPbITOM NO3ULMKU» paccbinaeTcs 6e3ycnoBHO.

Mpun BKAOUYEHNU «YUUTbIBATb YPOBEHb PUCKA KINEHTA NpyY MHDOPMUPOBAHUN HA
CPOYHOM pblHKe» yuyuTbiBaeTcsa MHdopMaumsa 06 ypoBHe pUcKa KIneHTa,
TpaHCcMpyeMas TOproBon CUCTEMOM. B 3TOM cnyyae nHdOopMMpoBaHNE BbIMOHAETCS
TOSIbKO A/151 KNIMEHTOB, YPOBEHb PUCKa KOTOpbIX B Tabnuue «OrpaHuveHuns no
KIIMEHTCKUM cyeTaMm» cooTBeTcTByeT «KHYP».
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22.1 Hacrpouka 3 ¢PpeKTUBHbIX AUCKOHTOB

Db deKTUBHbIE ANCKOHTbI PaCCYMUTLIBAIOTCA MO ABYM anropuTMam:

Ona cxem BegeHMs Mo3nUUN «N0 ANCKOHTaAM» U «M[+>» C BbIKTHOYEHHOW HACTPOMKOW
'

Ona cxembl BegeHus nosnumin «M+>» ¢ BKJIIOUEHHO HAaCTPOWKOM

B cxemax BegeHMs Mo3muun «no ANCKOHTaM» n «M/[+>» paspelleHne Ha Co34aHne «HEMOKPbITON
no3mumnm» onpenensieTcs 3Ha4eHnaIMn «3PEPEKTUBHbBIX OUCKOHTOB» AJ1S KOHKPETHOro
MHcTpyMeHTa. Ncnonb3yembin B QUIK TepMUH «3hdpekTUBHbIE ANCKOHTbI» (DaKTUYECKHN
COOTBETCTBYET onpeaeneHHoMmy B n. 33 MNMpunoxeHus YkaszaHun baHka Poccum ot 12.02.2024 .
N? 6681-Y TEpMUHY «3HAYEHUE HadaNbHOWM CTaBKN pUCKa YMEHbLUEHUS UNN YBETNYEHUS
CTOMMOCTM (Kypca) MMYLLLECTBA UM LieHbl DblOYEPCHOrO AOrOBOpa».

[Ona Kaxaoro MHCTpyMeHTa MOoryT 6biTb onpeaeneHbl 3PdeKTUBHbIE ANCKOHTbI AN OLLEHKU
OJTMHHOW M KOPOTKOW MO3nUNNn:

«[ long», gonycTuMbl 3HauyeHms> 0.
«[] short», gonyctumbl 3HadeHus> 0.

B anroputMe C BbIKJTIOUEHHOW HAaCTPOMKOWM «YUYUTbiBaTb MPU3HAKM MapXWHaAAbHOCTU B HAaCTpoMKax
AVCKOHTOB» 3Ha4yeHnsa AUCKOHTOB MO yMon4vaHuioo ansa «[ long» — «1», ana «/[] short» — «+oo»,

[Onsa 3Toro cny4vas cooTBETCTBME 3HaYeHUn 3 PeKTUBHbIX AUCKOHTOB B QUIK un
pernaMeHTUpOBaHHbIX MPUKa3oM TUNOB MHCTPYMEHTOB NpuBeaeHO B Tabnuue:

Tvun MHCTpyMeHTa NMosepeHune B QUIK O6o3HaveHne D long D short
HenukBnaHbIn HeMapxunHanbHas Het - -
HenokpblTasg no3uumsa 3anpeLleHa, NoHr a >=0 -

MONOXUTENbHOE 3HaYeHne NIaHoOBOM
no3numm He NpnHMMaeTCsa paBHbIM 0

JINKBUAHBIN LopT K - < +00

JIMKBMAHbIN NoHr n WopT AK >=0 < 400

- TMN MHCTPYMEHTa B COOTBETCTBUM C Nn. 3 — 8 YkazaHui baHka Poccmn N2 6681-Y.
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Ons cxembl BeAeHUS NMo3uumMn «MO+» npu UCronb30BaHUN HACTPOMKU «YUUTbIBaATb NPU3HAKK
Map>XWHaMbHOCTM B HAacTpoMKaxX AUCKOHTOB» 3HAYeHUS MO yMon4yaHuio ans «4 long» — «1» u «[
short» — «1»,

[nsa 3Toro cfiyvyass COOTBETCTBME 3HAUeHUI 3 HEKTUBHbBIX AUCKOHTOB B QUIK U
pernaMeHTUPOBaHHbIX MPUKA30M TUMOB MHCTPYMEHTOB NpuBeAEHo B Tabnuue. B kadecTBe
MCXOAHbIX AAHHbIX UCMONb3YOTCA Crieayolwme napameTpbl:

— NPU3HaK AoNyCTUMOCTN 06pa3oBaHMsa KOPOTKON NO3unuun;

- MpU3HaK y4yeTa B ob6ecneyeHnn ANIMHHbIX NO3ULMIA MO MHCTPYMEHTaM, ANns
KOTOPbIX YCTAHOBJIEH 3anpeT Ha 06pa3oBaHNEe HEMOKPbITbIX NO3ULMIA.

KopoTtkas

Tvn nHcTpyMeHTa Mosepenmne B QUIK O6o03HaveHme no3uuma O6ecneuyeHue
HenukBnAaHbIM HeMapxunHanbHas Het Bbikn. Bbikn.
HenokpblTasg no3vums JloHr a Bbikn. Bkn.
3anpeleHa, NoNoXUTesbHoe
3HayeHue NJaHoBOM No3nLMKn
He NpuHMMaeTcsa pasHbiM 0
JINKBUAHBIN JToHr n WopT AK Bkn. -

O6o3HauveHne «K» B JaHHON CXeMe He NCMOoMNb3yeTcs.

B cxemax BegeHus no3nunn «no AUCKOHTaM» 1 «M+» Npu BbIKJKOYEHHOW HACTPONKe «YUuTbiBaTb
NpU3HaKM Map>XWHaNbHOCTU B HACTPOMKaX ANCKOHTOB» CYLLECTBYOT CNocobbl 3aaaHuns
3(pHEeKTUBHbIX AUCKOHTOB (y4acCTBYHOLWMX B BbIUNCIEHUN NMOKYNaTeNbHOM CNOCOB6HOCTN MO AaHHOMY
KJIMEHTY U JA@HHOMY MHCTPYMEHTY):

1. lMepsbit cnocob.

3akto4yaeTcs B IBHOM yKasaHuM cOH6CTBEHHbIX AUCKOHTOB «/[1 long» n/unn «[ short»

C 0O4HOBpPEMEHHbIM UrHOpMpOBaHMeM anckoHToB KL. [ns 3TOoro Heo6xoAMMO BKIHOUYUTb
HaCcTpoOWKy N HacTpouTb TpebyeMble ANCKOHTbI ANS
MHCTPYMEHTOB Ha BKNaake «JUCKOHTbI» UIn «UCKOHTbI Mo 6ymaram».

2. Btopown crnocob.

Ecnv gnsa paccmaTpMBaeMoro KaneHTa n Buga nnMmumTa HacTpolika «Mcnonb3oBaTb HAaCTPOEHHbIE
OVUCKOHTbI» OTKJ/IH0YEHA, TO MCMONb3YyeTCa CreayoLWnii NopsaoK HaCTPOMKN U anropuUTMm
pacuyeTa 3dQPEKTUBHbIX ANCKOHTOB:

B KauecTBe MCXOAHbIX AaHHbIX A9 pacyeTa UCNONb3YITCA cneaylowme napameTpsbl:

«[ long» — MMHUManbHoOe 3Ha4YeHne gUcKoHTa 6pokepa Anasa AJIMHHON MO3NLUNK;
«[] short» — MMHMManbHOEe 3HauyeHMe AMCKOHTa bpokepa ANs KOPOTKOM NO3Uumu;

«K long» - Ko3a(pdurumeHT cTaBkn pucka AJAMHHON NO3ULNK;
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«K short» — k0adPuUMeHT CTaBKM pncka KOpPOTKOWM Mo3nuun;

«KU» — anckoHT KnupunHrosoro ueHTpa (aanee - KL), Bblpa)keHHbI B NpoLeHTax.
Ecnn Ang MHCTpyMeHTa He TpaHCAMPYTCa ANCKOHTbI KL, TO 3HaveHusa KL
npuHuUMatoTcs paBHbiMn 100%. Toproeas cucrtemMa TpaHCAMpPYET CTaBKU pUCKa
(ANCKOHTLI) ANs Tpex AnanasoHoB («1», «2» n «3»). Ecnn ncnonbsyercs
NHdopmaumnoHHbin nHtepderc MCC MockoBckoi bupxu, HoMep gnanasoHa MOXeT
3aBMCETb OT BbIMNO/IHEHHbIX HAacTpoek. MNogpobHee cM. PykoBOACTBO No/sib30BaTeNS
QUIK Pasgen 3 «[MpocmoTp nHdopMaummu» nn. 3.21, 3.34 n 3.39. [insa ynpaBneHus
Anana3oHOoM CTaBOK pucka B BPJT npeaycmMoTpeHbl HaCTpoOKu

" .
Mo yMonyaHuio B HaCTponke «YpoBeHb CTaBKM PbIHOYHOIO PUCKA» UCMOMb3YIOTCS
OVCKOHTbI U3 TPeTbero AvanasoHa.

Ecnun KL TpaHcaupyeT ANCKOHT, paBHbii 100% un 6onee, To «KLL» ana pacueroB
«D short» npuHumaem paBHbiMm 100%.

JVCKOHTbI HacTpamMBalTCa A1 onpeaenNeHHOro KaMeHTa no npe@uKkcy KINEHTCKOro Koaa
Ha cTpaHunue «KnueHTtbl/HacTpoiku “nneva”» n onsa rpynnbl KJIMEHTOB Ha CTPaHuUe
«KnneHtbl/LlWabnoHbl/lMo “nnedy”». B TaKOM criyyae HaCTpPOMKKM ByayT UMETb CrneayoLwmni
npuopuTeT (B nopsake ybbiBaHUSA):

B wabnoHe no «naevyy» nNpu MCNONb30BAHUN HAaCTPOMKN «BknoyaTb B WabnoH KINEHTOB

CO 3Ha4YeHnaMmn nneyva»,

Ha cTpaHunue «KnmeHTbl» C yKa3aHMeM Kofda KNIMeHTa UAKM B WabnoHe No «nne4yy» C yka3daHUeM
Koaa KneHTa;

Ha cTpaHunue «KnmeHTbl» C yKka3aHMeM Kofda KiMeHTa no npedukcy;

rnobanbHas.

B cxeMax KpeaAUTOBaHMUA «MNO AUCKOHTaAM>» U «MO+>» 6e3puckKkoBoOi BastoToNn
(BantoToit c guckoHTamu D long=D short=0) no ymonuaHuio apnsierca py6nb. Mpu
Heo6xoaMMOCTH 6e3pUCKOBYIO BaJIlOTY MOXXHO nepeonpeaenvTtb, 3aaas AJis
Tpebyemoit Bantotbl D long=D short=0, a ana py6neit — oTnnUHbIe OT 0 AUCKOHTDI.

Takxe ecTb ABEe HACTPOWNKK, KOTOpbIe BAUSAIOT Ha paboTy anroputMa onpeaeneHuns 3 heKTUBHbIX
AVCKOHTOB: ,

AnroputM onpeaeneHuns 3HadeHns ad@PekTUBHbIX AUCKOHTOB «D long» n/unmn «D short»:

Tabnuubl nmeroT cnepywoume o603HaueHusn:

1. «+>» — 3HayeHMs 3aAaHbl;

2. «=»= 3HAauYeHMSs He 3aAaHbl;

3. «BKk.» — HAacTpoOMKa BKJIIOUYEHA;

4. «BbIKN.» — HACTPOWKAa BbIK/IIOYEHA;

5. «He BAuseTr» — Ha afiIrOpuTM He BJIUSAAET BKJIIOUYEHUE/OTKJ/IIOUEHUE HAaCTPOMKHU
WNU 3apaHHble/He 3aflaHHble AUCKOHTbI, KO3 PULNEHTDI.
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Ecnun HacTpoiika «YuUnTbiBaTb NPU3HAKM MapXXUHANbHOCTM B HAaCTPOMKax AMCKOHTOB>» BbIK/lOUYEHa:

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 Bnusier 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)
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Ecnun HacTpoiika «YuUnTbiBaTb NPU3HAKM MapXXUHANbHOCTM B HAaCTPOMKax AMCKOHTOB» BKJIIOYEHA:

AMCKOHT 3Ha4yeHun HacTpoiiku yuyeTta AUCKOHTOB 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 Bk. Bbik. He BnusieT Hiong Ashort
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; Miong)) i (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 + KII_Short)K-Short _q
KL>1 He He Bbiks. He Bnusert He Bnusert KL KL
B/IMAET  BAMUSET
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ANCKOHT 3HauyeHus

HacTpoiku yueta AMCKOHTOB 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 BKJIKOYEHHOM HacTpolike «OnpeaensaTe 3hheKTUBHbIE AUCKOHTLI 6€3 nepecyeTa COBCTBEHHbIX» MPUMEHAIOTCA creaytolimne GopMybl:

Kron, .
DLong = Max (1 - (1 - KuLong) - 9 ALong)l
DShort = Max((l + KuShort)KShart - 1; Ashort)
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22.2 CoBMeCcTHOEe UCnoJib3o0BaHuUe HacTpoek

22.2.1 MNepBbli BapnaHT (HacCTpoMKa «YUuTbiBaTb NPU3HAKN Map>XUHaJIbHOCTHU
B HAaCTPOMKaX AUCKOHTOB> BbIKJIlOUYEHAa)

HaCTpOﬁKa «Mcnonb3oBaTb AUCKOHTbLI KLI» MoxeT pa6OTaTb B CBA3KE C HaCTDOVIKaMM
«Mcnonb3oBaTb HAaCTPOEHHbIE AUCKOHTbI» U «[1pUMEeHATb KOBd)q)MLI,MEHTbI Aona ctaBok KL».

B 3aBMcKMMOCTM OT KOMBUHaLMK HaCTpOeK, a TaKXe Halmnuuga TpaHcnmpyembix AMckoHToB KL
N cO6CTBEHHbIX ANCKOHTOB, 3Cb¢)eKTVIBHbIe ANCKOHTbI onNpeaensdarTcda B cneayrweM nopagke:

HacTpoitkn «Ucnosnb3oBaTb AUCKOHTbI KLL» n «Mcnonb3oBaTb HAaCTPOEHHbIE AUCKOHTbI >
BbIKJIFOUEHbI
1. KU TpaHcnmnpyeT AnckoHT <100%, n 3aaaHbl COBGCTBEHHbIE ANCKOHTHI:

€cnm Ko3@PUUMEHTbI CTaBKN PUCKA (Kjpng U Kspore) 3@@HbI B HACTPOWKAX,
3¢ dheKTUBHbIE AUCKOHTbI BbibMpalTcs no opMyne C y4eToM HacTporku «OnpenensaTb
a(peKTUBHbIE AMCKOHTbI 6€3 nepecyeTa CO6CTBEHHbIX>:

ecnun HaCTDOMKa BbIK/TOYEHa.

Dlong =1—-(1- Max(KL; ﬂlony))Klong
Dshort = (1 + Max(KL[; Ashort))l(short -1

ecnun HaCTp0V|Ka BK/IlOYEHa:

DLong = Max (1 - (1 - KuLong)KLong; ALong)

DShort = Max((l + KuShort)KShOTt - 1: Ashort)
ecnm KoapUUMEHTbl CTaBKMU pUCKa He 3aZaHbl — UCMOMb3YHTCH COBCTBEHHbIe
ANCKOHTbI (Along “n ﬂshart)-
2. KU TpaHcaupyeT AnckoHT <100%, HO He 3a4aHbl COBCTBEHHbIE ANCKOHTbI — MHCTPYMEHT

HEeMapXXUHaNeH;

3. TpaHcnupyeMbli AUCKOHT >=100% wnun otcytcTByeT (paseH 100%), v 3aaaHbl CO6CTBEHHbIE
ANCKOHTbI:

ecnu ko3 duuMeHTbl CTaBKN pUCKa 3a4aHbl B HaCTpOMKax:

AN KOPOTKOM MO3ULMM — MHCTPYMEHT HEMAPXKUHANEH;
AN AJIMHHOM MO3ULMKN — UCNONb3YIOTCA ANCKOHTbI KL,

ecnm KoapdunUMEeHTbl CTaBKU pUCKa He 3aZaHbl, NCNOb3YOTCA COH6CTBEHHbIE
OVNCKOHTBI.

4. TpaHcanpyemblt AUCKOHT >=100% wunnu otcyTtcTByeT (paBeH 100%), 1 He 3a4aHbl
cobCTBEHHbIE AUCKOHTbI:
AN KOPOTKOM MO3MLMKN — MHCTPYMEHT HEMapPXXUHANEH;

ANs AIMHHOM Mo3nuum — MCNOMb3YTCA ANCKOHTbI KLL.
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BknrouyeHa HaCTPOﬁKa «Ucnonb3oBaTb HACTPOEHHbIE AUCKOHTbI>» U BbIKJ/IlOUYEHa

HacTpoika «Mcnonb3oBatb AUCKOHTbI KL|»
1. KU TpaHcnmpyeT anckoHT <100% u 3agaHbl CO6CTBEHHbIE ANCKOHTbLI — MCMOJIb3YHTCA

CO6CTBEHHbIE AUCKOHTHI;

2. KU TpaHcaupyeT AnckoHT <100%, HO He 3agaHbl COBCTBEHHbIE ANCKOHTbI — MHCTPYMEHT

HEMaApXWHaNEH,

3. TpaHcampyeMblint AUCKOHT >=100% wnnu otcyTcTByeT (paBeH 100%), n 3aaaHbl
cobCcTBEHHbIE ANCKOHTbBI — MCMOMb3YIOTCSA COBCTBEHHbIE AUCKOHTDI;

4. TpaHcaupyeMmblih ANCKOHT >=100% wnnu otcyTcTByeT (paBeH 100%), n He 3aaaHbl
COBCTBEHHbIE ANCKOHTbI:

ans KOpOTKOl‘;I no3nunmnm — MHCTPYMEHT HEMApPXMUHANEH;

ONs AIMHHOM Mo3nunm — MCNONb3YHTCA ANCKOHTbI KL.

Bbiknro4yeHa HaCTpOﬁKa «WUcnonb3oBaTb HACTPOEHHbIE ANCKOHTbI>» U BKJ/IIOUEHA

«WUcnonb3oBatb ANCKOHTbI KL|»
1. KU TpaHcaupyeT auckoHT <100% u 3agaHbl CO6CTBEHHbIE ANCKOHTbLI — MCMONb3YIOTCA

ANCKOHTbI KL;
2. KU TpaHcaupyeT aAnckoHT <100%, HO He 3aaaHbl COGCTBEHHbIE ANCKOHTDI:

ecnu KoadpdurumMeHTbl CTaBKU pUCKa 3aflaHbl B HACTPOMKAX W BKJOYEHa HacTponka
«MpuMeHaTb KoaddunumeHTbl ana ctaBok KL»:

Dlong =1- (1 - K]_l)Klong
Dshort = (1 + KI—DKShort -1

_ B ApYroMm ciny4yae — ucnonb3yrTcs AUNCKOHTbI KL.

3. TpaHcaupyeMbit gUCKoHT >=100% wmnn otcyTtcTByeT (paBeH 100%), HO 3aaaHbl
COb6CTBEHHbIE AUCKOHTbI:

ecnun KoadUUMEHTbI CTaBKM pUCKa 3aAaHbl B HACTPOMKax:

ONA KOPOTKOM NMO3ULMN — NHCTPYMEHT HEMapXXMHaNeH;
ONa ANVHHOM MO3UUMKM — UCMONb3YHTCA ANCKOHTbI KL.

ecnun KO3d)d)VILI,VIeHTbI CTaBKW PUCKa He 3aAaHbl, NCNOJIb3YTCA Co6CTBEHHbIE
ANCKOHTbI.

4. TpaHcaupyeMbit gNCckoHT >=100% wnn otcyTtcTByeT (paBeH 100%), 1 He 3aaaHsbl
Co6CTBEHHbIE ANCKOHTDI:
AN KOPOTKOM MO3MLMN — MHCTPYMEHT HEMApXUHANEH;

ANs AIMHHOM no3numnm — MCNONb3YOTCA ANCKOHTDI KL.
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Hactpoiikn «Ucnonb3oBaTtb ANCKOHTbI KL|» n «Mcnonb3oBaTb HACTPOEHHbIE€ ANCKOHTbI >

BKJ1IOUYEHbI
1. KU tpaHcnmpyeT aAuckoHT <100% w 3agaHbl CO6CTBEHHbIE AUCKOHTHI:

ecnm KO3 @PurUMEeHTbl CTaBKN PUCKA (Kjpng U Kspore) 3@l@HbI B HACTPOWKAX,
3 heKTMBHbIE ANCKOHTbI BbibMpatoTcs no hopMysie C ydeToM HacTponkn «Onpenenstb
3 deKkTBHbIE AUCKOHTLI 6€3 nepecyeTa CO6CTBEHHbIX> :

ecnun HaCTDOMKa BbIK/TOYEHAa:

Dlong =1—(1—-Max(KI; Along))Klung
Dshort = (1 + Max(KL[; [lshort))KShDrt -1

ecnn HaCTpOVIKa BKJZTIOYEHA:

Dlong = Max(1—-(1- KH)K“’”E’: ﬂlong)
Dgpore = Max((1 + KH)KSM” =15 Hshore)

ecnn KoapUUNEHTbI CTaBKM pUCKa He 3aflaHbl, UCMONb3YTCA ANCKOHTLI KLI.

2. KU TpaHcaupyeT AnckoHT <100%, HO He 3aaaHbl COBCTBEHHbIE AUCKOHTDI:
ecnn KoapdnUMEHTbI CTaBKM pUCKa 3a4aHbl B HAaCTpOMKax M BKJIlOUEHA HACTPOMKa
«MpuMeHATb KO3 dULUMEHTbl ANna cTaBok KLi»:

Dlong =1- (1 - K]_[)Klong
Dshore = (1 + KI[)¥short — 1

_ B Apyrom cny4yae — Ucnosb3yrTcsa AUCKOHTbI KL.

3. TpaHcnmpyemblin AUCKOHT >=100% wunu otcyTcTByeT (paBeH 100%), HO 3aaaHbI
cob6CTBEHHbIE ANCKOHTbBI — MCMOMNb3YITCA CO6CTBEHHbIE AUCKOHTHI;

4. TpaHcanpyeMmblt AUCKOHT >=100% wnnu otcyTtcTByeT (paBeH 100%), 1 He 3a4aHbl
cobCTBEHHbIE AUCKOHTbI!

ans KOpOTKOVI no3nunmnm — MHCTPYMEHT HEMApPXMUHANEH;

ONs AIMHHOM Mo3nunm — MCNOMb3YOTCA ANCKOHTbI KLL.

22.2.2 Btopoi BapuaHT (HacTpoika «YuuTbiBaTb NPU3HAKN Map>KMHaNIbHOCTU B
HacTpoMKax AUCKOHTOB>» BKJIlOUEHAa)

Hactpoitikn «Ucnonb3oBaTb ANCKOHTbI KL1» U «Acnonb3oBaTb HAaCTPOEHHbIE€ AUCKOHTbI »
BbIKJ1IOUYEHbI
1. KU TtpaHcaupyeT ANCKOHT <100% — MHCTPYMEHT HEMap>XUHaNeH;

2. TpaHcnmpyembin gUCKOHT >=100% — ncnonb3yrTcs ANCKOHTbI KLI.

3. KU He TpaHcnupyeT anckoHT (paBeH 100%) — Ans AMCKOHTOB MCMNO/b3YETCHA 3HAa4YeHuMe no
ymonyanuto, pasHoe 100%.
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BknrouyeHa HaCTpOﬁKa «Ucnonb3oBaTb HACTPOEHHbIE AUCKOHTbI>» U BbIKJ/IIOUEHA

HacTpoika «Mcnonb3oBaTtb AUCKOHTbI KL|»
1. KU TpaHcamnpyeT anckoHT <100% u 3agaHbl CO6CTBEHHbIE ANCKOHTbLI — MCMOJIb3YHTCSA

CO6CTBEHHbIE AUCKOHTHI;

2. KU TpaHcaupyeT anckoHT <100%, HO He 3aaaHbl COBCTBEHHbIE ANCKOHTbI — MHCTPYMEHT

HEMaApXWHaNEH,

3. TpaHcamnpyeMmbiint AUCKOHT >=100% wnnu otcyTcTByeT (paBeH 100%), HO 3aaaHbl
cobCcTBEHHbIE ANCKOHTbBI — MCMOMb3YIOTCSA COBCTBEHHbIE AUCKOHTDI;

4. TpaHcaupyeMmblih ANCKOHT >=100% wnnu otcyTcTByeT (paBeH 100%), n He 3aaaHbl
COBCTBEHHbIE ANCKOHTbI:

ecnu Koa(pdurumMeHTbl CTaBKN pMCKa 3aaHbl B HACTPOMKaxX W BKJIlOYEHA HACTpoKa
«MpumMeHaTb KoadpdunumeHTbl ans ctaBok KL»:

Dlong = KII
Dshort = (1 + KI—DKShort -1
B APYrOM c/lyyae — UCMOJb3YTCA AUCKOHTbI KL.

BbiknloueHa HacTpoika «Mcnonb3oBaTbh HAaCTPOEHHbIE AUCKOHTbI>» U BKJIlOUEHa
«Wcnonb3oBaTtb ANCKOHTbI KL »
Ucnonb3ytoTca AnckoHTbl KL,

Hacrpoﬁxu «Ucnonb3oBaTtb ANCKOHTbI KL1» n «Acnonb3oBaTb HACTPOEHHbIE AUCKOHTbI »

BKJ1IOUE€Hbl
1. KU TpaHcaupyeT anckoHT <100%, n 3agaHbl COBCTBEHHbIE AUCKOHTbI:

ec/iv KO3 PMUMEHTbI CTaBKN PUCKA (Kjpng U Kspore) 3aAaHBI B HACTPOWMKAX,
3¢ dheKTUBHbIE AUCKOHTbLI BbibMpalTcs nNo gopMyne C y4eToM HacTporku «OnpenenaTtb
a(peKTUBHbIE AUCKOHTbI 6e3 nepecyeTa COH6CTBEHHbIX> :

ecnun HaCTp0V|Ka BbIK/TlOYEHa:

Dlong =1—(1—-Max(KL; Along))Klong
Deport = (1 + Max(KL; Hgpore))short — 1

ecnun HaCTp0V|Ka BK/1lOUEHa:

DLong = Max (1 - (1 - KuLong)KLong; ZlLong)

Dsnore = Max((1 4 Klgpore)Short — 1; ispore)

B APYrom cinyd4ae:
Dlong = Max(KIJ; Along)

Dgsport = Max(KU; dspore)
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2. KLU TpaHcnmpyeT AMCKOHT <100%, HO He 3aaaHbl COBCTBEHHbIE ANCKOHTDI:

ecnn KoapdnuMeHTbl CTaBKK pUCKa 3adaHbl B HAaCTPOMKax M BKJIlOUEHA HACTpOMKa
«MpnMeHaTb Ko dnumMeHTbl 4Nns cTaBok KL»:

Dlong =1- (1 - Ku)Klang
Dshore = (1 + KI[)¥short —1

B APYrOM C/y4Yae — UCMOJb3YIOTCA AUCKOHTbI KL.

3. TpaHcampyeMblit AUCKOHT >=100% wnnu otcyTcTByeT (paBeH 100%), 1 3agaHbl
cobCcTBEHHbIE ANCKOHTbBI — MCMOMb3YOTCSA COBCTBEHHbIE AUCKOHTDI;

4. TpaHcnaupyeMmblit gUCKOHT >=100% wmnun otcyTtcTByeT (paBeH 100%), 1 He 3aaaHbl
cobCcTBEHHbIE ANCKOHTHI:

ecnun Koa(pdunumMeHTbl CTaBKMU pPUCKa 3a4aHbl B HACTPOMKAX M BKJKOYEHA HACTpPoOKKa
«MpuMeHaTb KoadpdunumeHTbl ans ctaBok KL»:

Dlong = KI
Dshore = (1 + KI[)¥short —1

B APYrOM c/llydyae — UCNONb3YTCA AUCKOHTbI KL.

22.3 HacTponka MMHUMAJIbHbIX AUCKOHTOB

B cxeMe «no AMCKOHTaM» KJIMEHT MOXET 3a4aBaTb CO6CTBEHHbIE 3HAUEHUSA MUHUMaSbHbIX
AVCKOHTOB MO MHCTPYMEHTY ABYMSI Cnocobamu:

1. MNepsbll criocob.

BeoasiTcs KoapdUMEHTbI, MO3BOIAIOLLNE KIMEHTY KOPPEKTUPOBATb 3HA4YeHUsS 3P HEeKTUBHbBIX
MUHUMasbHbIX ANCKOHTOB MO CBOEMY YCMOTPEHMUIO:

«Long» — KoppekTupyrLwWwmun KoapduuneHT ans AJMHHON no3uumu. JonyctuMas
obnactb 3HaveHun: [0;1];

«Short» - KoppekTUpyLWNit KO3PDOUUMEHT A9 KOPOTKOM nNo3mumnun. Jonyctumas
obnactb 3HaueHun: [0;1].

B pe3ynbTaTe, popMysibl BbluMCNEHUSA 3D DEKTUBHbBIX AUCKOHTOB AN ONpeAesieHUs YPOBHS
MUHUMaNbHOW Map>Xu NPUHMMAIOT Cneayowmii BUAa:

1+Long

D%ﬁ; =1- (1 - Dlong) 2

1+Short

Dé\;lllol\;*t =1+ Dshort) 2z =1

MapaMeTpbl MOTYT 6bITb 3a4aHbl r106anbHO, @ TakXe A/ OTAE/bHbIX FPYNN KAMEHTOB. Ecnn
napaMeTpbl HE 3aAaHbl, TO MO YMONYaAHUIO ONpeaensTcs Kak «0»,
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2. Btopoii cnocob.

ABHOe yKa3saHune CO6CTBEHHbIX MUHUMAJbHbIX AUCKOHTOB MO MHCTPYMEHTAaM aHaJ/10r'M4HO
3a4aHMI0 HavanbHbIX AMCKOHTOB. NS KaXXaoro MHCTpyMeHTa MoryT 6bITb onpepeneHsbl
MUHMManAbHblE AUCKOHTbI A1 OLEHKN AJIMHHOW ” KOpOTKOl‘/JI no3nuni:

_ «[1 min long» — MMHMManNbHbIN AUCKOHT ANS AJIMHHOM no3unumun. JonyctuMas obnactb
3HaueHun: [0;1];

_ «[ min short» — MUHUManNbHbIA ANCKOHT AN KOPOTKOM no3unumun. Jonyctumasa obnactb
3HaueHun: [0;+co].

B cooTBeTcTBUM C lNMpnkasom, CbOpMYJ'IbI Ansa BblYNCNEHUSA BCI)CbeKTVIBHbIX MUHUMaJIbHbIX
ANCKOHTOB A4 ATMHHbIX N KOPOTKUX MoO3MLUNN COOTBETCTBEHHO UMEIOT CﬂG,Cl,ytOLLl,VIVI BUA:

Doy = MIN | Dpong; MAX (1 — /1 — Dyong; Amin long)

DMIN. = MIN(Dspore; MAX (/1 + Dspore — 1; A min short))
3. CoBMeCcTMMOCTb CNocob0B yKazaHUs MUHUMaNbHbIX ANCKOHTOB.

B cnyyae o4HOBPEMEHHOr0 UCMOb30BaHUA 6POKEPOM 060MX BapMaHTOB, OMMCAHHbIX B MYHKTaX
1 n 2, onpeaenexHne ahHEKTUBHbIX MUHUMAlbHbIX AUCKOHTOB OCYLLECTB/SIETCA MO CNeAyoLnM
npaBuiam:

1+Long

DIy = MIN(Dpong; MAX(1 — (1 — Diong)” 2 ;Aminlong))

1+Short

Difiore = MIN (Dspore; MAX((1 + Dgpore) 2 — 1; imin short))

Takum 06pa30M, BapuaHTbl 3aAaHNA MUHUMAJIbHbIX AUCKOHTOB HE ABAATCA
B3anMouUcCkKnrw4yarwuwmnmn, B ciydae HeobXo4NMOCTN OHMU MOryT ncnosib3oBaTtbCqa OAHOBPEMEHHO.

22.4 Yyet ctaBku KLl npm ncnonb3oBaHUM anropmurma
onpepeneHmns 3(@PeKTUBHbIX AUCKOHTOB

Ecnu HacTpoika «lepecunTbiBaTbh CTaBKy pucka KLl B BaniOTy pvCKa akTMBa» BKJIOYEHa:

Mpu ycnosuu, yto BantoTa ctaBkm pucka KLU (k) no nHctpymeHTy (i), TpaHCIMpPyeMoOn TOProesom
cuctemont (ecnm KL, He TpaHcnmpyeT BantoTy ANs CTaBKU pUCKa, TO CYMTAETCSH, YTO TakoM
BantoTon asngetca 6aszosasa BanoTa cxembl MA+), oTAMYaeTCa OT BaNOTbl pucka (j):

Koraa KL, TpaHcnupyeT cTaBKy BantoTbl k B BaslOTE PUCKa j M 3Ta CTaBKa MeHblue 1
(100%), 1o ctaBka KL| nepecuunTbiBaeTCsi B BaNOTY j U NONy4YEHHOE 3HAYeHue
NCMoNb3yeTcsa B KayecTse cTaBku pucka KLi:

1-r_L i/100
Ana CTaBKW CHUWXXEHUS UeHbl: r_Long; ; = Round (1 _ Lorlongi/100 );

1+7_Shorty,;/100’

1 Sh i/100
[ins cTaBku pocTa LeHbl: r_Short; ; = Round (%— 1; 5).

1—r_Lonng-/100
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lpe:

_  Round - oKpyrneHue ymcra no CTaHAapTHbIM MaTeMaTUYECKUM NpaBunam;

_ 1_Long;; - cTaBka pucka KL ansa cny4yasi CHUXEHMUS LieHbl i-ro MHCTpyMeHTa
B BastoTE j;

_ r_Short;; — cTaBka pucka KL ans cny4yasa pocta LUeHbl i-ro MHCTpYMEHTa
B BantoTe j.

_ Korga KL, He TpaHcAupyeT ans BantoTbl k CTaBKy B BaJIlOTE j UM Takas CTaBKa paBHa
1 nnu 6onblue:

Ons cTaBKW CHUXEHUSA LEeHbI: r_Longl-,j =1;
[na ctaBku pocTa UeHbl:

_ r_Short;; = 1,€CNIM UCNOMb3YETCA HACTPOVKa «YUnTbiBaTb NMPU3HAKM
Map>XWMHANbHOCTM B HACTPOMKaX AMCKOHTOB»;

_ T‘_ShOTti,]- = 400, €C/1IN HaCTpOVIKa «YUnTbIBaTb NPU3HAKN MapXXUHaNIbHOCTH
B HaCTpOVIKaX ANCKOHTOB>» HE MUCMOJb3YETCA.

23.0rpaHnyeHms Ha ... /
KBanudpvumpoBaHHble MHBECTOPbI

23.1 KBanndunumpoBaHHblI€ UHBECTOPbI

KB QMW HUHPOEEHHBIS WHESCTODE! L A0#HEIE MHCTPYMEHTE

[Noaaepska KEAMHPHUHPOSAHHE HHESCTOPOE
MNonaepka OrPaHHYEHH ANA KEAMHEPHUHPOEAHHEI KIMEHTOE []anA scex BM30B AknToE
CUWTETE BCER HHESCTOROE KEANHPHUHPOSSHHEIMH

Crucok HHEECTOPOE,
KOTOPEIE HE ABNAKTCA
KE3NHPULMPOESHHEIMI

Pa3gen npegHasHauveH ANs YCTaHOBMEHUS CrUCKa KBaMMOULMPOBAHHbIX K/IMEHTOB U BKHOUYEHUS
pexuMa ux o6cny>xmBaHus.

MapameTp HasHaueHune
MNopoaepxKa orpaHnyeHnn ans BkJ1lO4aeT pexunMm KOHTPOsIA pa3Mepa nnedva n TeKyLUX aKTUBOB
KBannMULUNPOBAHHbIX KIIMEHTOB ANs KBanUUUMPOBAHHbIX KMEHTOB. [pu BKAIOYEHHOM dnaxke

«Ans BCEX BUAOB JIMMUTOB» KOHTPOJIb OCYLLECTBASETCS
He3aBMCMMO OT BUAA NMMUTA, NPU BbIKJIIOYEHHOM
KOHTPOJIMPYIOTCS TOMIbKO Onepauuun ¢ BUAoM numuta T0

CunTaTb BCEX KIIMEHTOB B cxeMe MapXWHanbHOro KpeamMToBaHUs «Mo naedy» — npusHak
KBaNMMOULMPOBAHHbBIMU TOro, YTO KOHTPOJIb pa3Mepa NnJieya U pasMepa TeKYLUX aKTMBOB
6yAeT NPUMEHATBLCA KO BCEM K/TMEHTAM, 3@ UCK/TIOYEHUEM
nepeyYncneHHbIX B cnucke «Crmncok MHBECTOPOB, KOTOpbIE
He SIBNSI0TCA KBanM@UUMPOBAHHbIMU>».
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MapameTp HasHaueHune

[nsa Bcex cxem Map>XWHanbHOIro KpeanToBaHnAa —

KBanndULMPOBAHHOMY MHBECTOPY AOCTYMHbI onepaumn ¢ abbiMu
CNOXHBIMU MHCTPYMEHTaMu

Cnucok MHBECTOPOB, KOTopble ABMAsSOTCS CNUCOK KIMEHTOB, Ha KOTOPbIX HE PacnpoCTPaHATCA HAaCTPOMKMU

KBannduumnpoBaHHbiMKN / Crincok Ha 3TOW CTpaHuLe.
MHBECTOPOB, KOTOpbIE HE SABNSAOTCS Ha3BaHKWe cnucka MeHsieTcsl B 3aBUCMMOCTUM OT Hanuums dnaxka
KBaAN@PULMPOBAHHbLIMK B nosie «CyntaTb BCEX MHBECTOPOB KBaJIN(PULNPOBAHHBIMU>»

23.2 Cno)>XHbleé MHCTPYMEHTbI

K.BanidHUMpOEaHHEIE MHEECTOPEI CnosHeIe HHCTPYMEHTEI

KOHTpOE 4OCTYNE K CAOKHBINM MHCT DYMEHT 3M
[ McnonssosaTs GUTOEYD MACKY 009 CAOKHER SUHAHGOBSH MHCTPYMEHT O

K. AMeHTEl © AOCTYAOH K CAO#HBIM MHCTPYREHT Sk

Koo kMeHTa HOCTYNHEIE TUMNB! CADKHBR WHCTRYMEHTOE

71 Oodaewms 1 Yaanme

CNosHEIE MHCTRYMEHTEL

K.naccer MHCTpYrEHTEI
Ece knaccel Brce MHCTpUrMEHTEI
Mo cnucky Mo crucky

7% Nofaeums
% Ynawme

TMI'IbI HHCTPYMEHTOE 683 DFDBHM‘-IEHMFi ana HEKBaﬂMqJHLLMDDBaHHbIH HWHEECTOPOE
100

MapameTp HasHauyeHue

KOHTpOJ‘Ib AOCTyna K CNOXXHbIM anI3HaK NnpoBepPKN AOMNYCTUMOCTU 0I'I€p6L|,I/II7I KJIMEHTOB CO CJZTIOXHbIMU

MHCTPpyMeHTaMm prHAHCOBbIMN MHCTPYMeHTaMu (COU) no koay Trna CAOXHOro
WHCTPYMEHTA, KOTOPbI/ TPAHCIMPYETCS U3 TOProBON CUCTEMbI UMK
3a4daH B Crnucke , MNP BbICTaBJIEHNUN 3a8BKWU.

Mo yMmonuaHuio diaxok BbIKOYEH (MPOBEPKU HET).
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MapameTp

HasHauyeHue

[Ons onepauuni 3akpbiTa No3mMuum (3a UckiyeHneM onepaunin PEMO),
a TaKkxe 415 KIIMEHTOB, SABASKOWMXCS KBannduumMpoBaHHbIMK
MHBECTOpaMn, NpoBepKa He ocyllecTBaseTcs. [Ana onepaunii PEMNO
npoBepKa OCYyLLEeCTBASETCa A8 BCeX ornepaumin No TpaH3akumu

Ha BbICTaBNEHWNE 3a589BKN, HO MOATBEPXAEHME pacyeToB Mo NepBown

W BTOPOM YacTaM CAESIKU HAaCTPOMKOWN He KOHTponMpyeTcs.
OnpenennTb MHBECTOpa KBann@uUUMpOBaHHbIM MOXHO C MOMOLLbHO
KOMBMHaLUMM HacTpoek

W BKJIIOYEHMEM KneHTa B wabnoH
«MNO OorpaHN4eHnaAmM>», B KOTOPOM BKJ/1HOUEH MPU3HAK

[MpoBepka BbINOAHAETCA ANS CTOMN-3a9BOK HE3AaBUCUMO OT 3HaYeHuNn
HaACTpoeK
n

Mcnonb3oBaTb 6MTOBYO Macky
ONSA CNOXHbIX PUHAHCOBbIX
WHCTPYMEHTOB

Mpu3Hak 4ONOAHUTENBHOM NMPOBEPKN AOMYCTUMOCTM Onepaumi
KJIMEHTOB CO C/IOXHbLIMU MHCTPYMEHTaMn C NOMOLLbIO BUTOBOWM Macku
(npodunsa CON — cnoxHoro h1UHAHCOBOIrO MHCTPYMEHTA) M3 AByX 6anT,
3aJaHHON B 3Ha4YeHMn nneda nnum B npodwune knneHta (
).

B Pabouem mecte QUIK knneHTy ycTaHasnuneaeTcsa naedyo. Bugmmoe
3HayeHue niaeyda (KoTopoe UCNoNb3yeTca ANs NPUBA3KN KneHTa
K WwabsoHaM No KOMUCCUK, Nedy U OorpaHUYeHnsM B napameTpe

) onpepenseTcs
AByMs cTapwuMmn 6aritamum; 4ONYyCTUMbIA AMana3oH 3HAYEeHUS:
[0;327.67]. Mpodwunb CAOXHOIO NHCTPYMEHTa onpeaenseTcs ABYMS
MnagwmMm 6antamMmmn: Kaxabiin 6UT B 3HaYEHUM MACKM COOTBETCTBYET
KOHKPETHOMY TUMY C/I0XXHOI0 MHCTPYMEHTa, CoOoTBETCTBME BMTOB U
TUMOB CM. B

BAXHO!
MapaMeTp MOXeT MCNO0/b30BaTbCA TOMIbKO AN KIMEHTOB
C TUNOM KpeauToBaHusa «lMo gnckoHTam» u «MO+».
Hannumne KNnMeHTOB C APYrMM TUMOM KPeAUTOBaHMA Ha
cepsepe QUIK gonyctmMmo, ecnn UM He yCTaHaB/IMBaETCS
nneyo.
BkntouyeHne/BblKIlOYEHME NapaMeTpa BCTynaeT B CUy
nocne pecrtaprta cepsepa QUIK (nepesarpysku
Bubnmnotekn pacyeta NIMMUTOB HEAOCTATOYHO).
MapameTp AOCTyNeH ANng pefakTUpOBaHUS, ecnn napameTp

BKJIHOYEH.
Ons knueHToB 6e3 yCTaHOBMIEHHOMO Ha AEHEXHON No3MuMn nneya
rnapamMmeTp He UCNOSb3YyeTCH.
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MapameTp

HasHauyeHue

Mopsaok NpoBepKy A4OMNYCTUMOCTU Onepaunmn rnpu BKIKOYEHHOM
napameTpe
CM. B
Mopapok onpeaeneHns 3HayeHns nneda, KOTopoe HY>XHO YCTaHOBUTb
KnmMeHTy B Pabouem mecte QUIK, cM. B
[Mpy BKIHOYEHUN HACTPOEK
"

, BUTOBasA Macka CNOXHbIX PUHAHCOBbIX
WHCTPYMEHTOB 3a4aeTcs yepes npodusb knmeHTa B nose «Macka CON»
B Pabouem mecte QUIK. MNpun 3TOM 3a4aHHas Macka B 3Ha4yeHue nnevya
He yuuTbiBaeTcs. Nopsaok onpegenenmns Mackun COU
CM. B
[Ons nony4vyeHus pekoMeHAaunii no HacTpolike obpatutech B Cnyxby
TexHunyeckon nogaepxxkm QUIK:

KNMeHTbl € OCTYMNOM K CJIOXKHbIM
WHCTPYMEHTaM

PaspeweHne onepauuin ¢ onpeneneHHbIMM TUNaMmn CroXHbIX
WHCTPYMeHTOB (Ha OcHoBaHuK koga n3 TC naun cnmcka
) KIMeHTaM C yKa3aHHbIMU KOAaMU.
MapameTp MMeeT NpMopuTET HaA NapaMeTpoM
, 324aHHbIM B WAb/oHe «Mo orpaHnyeHnam»

Koa knueHTa

Koa knneHTa, KOTOPOMY paspeluatTcs onepaumu. B ctpoke MoXeT 6biTb
yKasaH TOJIbKO OAMH KOZ KNneHTa.

Ana 3apaHna NycTtoro Koda KineHTa yKaxuTe 3HavyeHne «<EMPTY>» un
BKIOUMTE hnaXxkn «3asiBku 6e3 Koga knmeHTa» u «PaccuntbiBaTb
3asBkuM 6e3 Koga knneHta» (CM.

)

_[JocTynHble TuMbI
CNOXHbIX
WHCTPYMEHTOB

CnuncoK naeHTUGUKATOPOB TUMOB CITIOXKHbIX MHCTPYMEHTOB Yepes
3anaTyto

Crno>xHble MHCTPYMEHTbI

TWnbl CNOXHbBIX MHCTPYMEHTOB B pa3pe3e MHCTPYMEHTOB M KJ1aCCOB

Koa tvina NaeHTUdUKaTOp TUNa COXHOro MHCTpyMeHTa. Ko nobasnsetcs

Ha)xaTeM KHOMKKN «[1o6aBntb>».
MakcumanbHas anvHa — 12 CMMBOJIOB, 3HAYEHWE MOXET coaepXXaTb
3arnaBHble naTnHckne 6ykBbl, LUMPbI N CUMBOM «->»

_ Knaccel KoAbl KnaccoB COXHbIX MHCTPYMEHTOB

_ Bce knaccel Bce koAbl knaccos

_ MNo cnncky Cnuncok KoAoB K/1acCoB vepes 3ansaTyto

_ WHCTpyMeHThI KoAabl MHCTpYMEHTOB

Bce MHCTpyMeHThI

Bce MHCTpyMeHThI Kflacca

Mo cnucky

CrMCOK MHCTPYMEHTOB Yepes 3ansTyto
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MapameTp

HasHauyeHue

Tunbl MHCTPYMeHTOB 6e3
OrpaHuvyeHuin ans
HeKBann@UUMPOBaHHbIX
WHBECTOPOB

NaeHTUdUKaTOpbl TUMOB CNOXHbIX MHCTPYMEHTOB, AN KOTOPbIX He
OCYLLECTB/IIETCA NPOBEPKa Ha COOTBETCTBME KBaNUbUKaUUW KIMEHTa,
yepes 3anaTyto

I KoMmMmeHTapui 1. Tunbl MHCTPYMeHTOB B npocgpune COU

Kaxabin 6UT B Macke M3 3HadeHus nneva (npodune CON) cooTBeTCTBYET TUMNY C/IOXHOIO
WHCTPYMEHTA.

Twn cnoXHoro dMHaAHCOBOIro MHCTpyMeHTa «-100» (6e3 orpaHunyeHnii) B npodpune COU
He yuyuTbiBaeTCs.

TunN CNOXHOro PUHaHCOBOro NHCTpyMeHTa «16» B npodune COU, KOTOpbIM 3a4aH B nneve,
HEe YYUTbIBAETCS, HO y4YMTbIBAeTCs B 3Ha4YeHun Mackn COU, koTtopas 3agaHa B npodune
knuneHta B Pabouem mecte QUIK (HacTpolika

).
Homep Twun cno)xHoro
6uTta MHCTPYMEHTa OnucaHue
1 -1

He nonapaet noa tectbl U3 ba3oBoro craHdapTa , HEAOCTYMNHO AN

HEKBa}'II/ICbVILI,VIpOBaHHbIX MHBECTOPOB, HE npouwealnx TeCtmpoBaHne

2 0 MpenHa3HayeHo Ans KBanUULUMPOBaAHHbIX MHBECTOPOB COrnacHo 39-
®3 1AM 3MUCCUOHHBIM JOKYMEHTaM

3 4 CTpyKTypHble o6aurauumn, He npeAHasHayeHHble ans
KBaU(ULMPOBAHHbIX MHBECTOPOB

4 5 MHBECTULUMOHHbIE Naun 3aKPbITbIX NaeBblX WHBECTULIMOHHbIX CI)OH,CI,OB,
He npegHa3Ha4YeHHbIX Ans KBaJ'IVI(bI/ILI,VIpOBaHHbIX MHBECTOPOB

5 6 O6nuraunm pocCMMCKUX SMUTEHTOB, KOTOPbIM HE MPUCBOEH
KPeAUTHbI PEUTUHT TN60 KpeaUTHbIN PENTUHI KOTOPbIX HUXE
YCTaHOB/IEHHOIO YPOBHS

6 7 O6nuraunm MHOCTPaHHbIX 3MUTEHTOB, 0653aTenbCTBa MO KOTOPbIM
WCMOIHAIOTCA 3@ CYET IPUANYECKOro InLa, CoO34aHHOro
B COOTBETCTBMWU C 3aKOHOAATENbCTBOM PD, He uMetowero KpeanTHbIN
PENTUHI NN KPEAUTHbIA PENTUHI KOTOPOro HWMXE YCTaHOBIEHHOIO

YPOBHS$
7 8 06auraumm co CTpyKTypHbIM 4OXOA0M
8 9 AKLMKN, HE BKJIIOYEHHbIE B KOTUPOBAJbHbIE CMINUCKM
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Homep

Twvn CNOo>XHOro

6uTta MHCTPYMEHTa OnucaHue

9 10 MHoCTpaHHble akuun, Tpebytowmre nNpoBeaeHns TECTUPOBaHUS

10 11 Caenku no npnobpeTteHnto naes MHoCTpaHHbIX ETF, Tpebyowme
npoBeAeHNs TeCTMpOoBaHuS

11 800 O6nurauumn, 3anpelieHHble K NnpnobpeteHnto ¢ 01.10.2021 ans
WHBEeCTOpa, yCMNewHo npowejlero TecTMpoBaHme no Tecty 8

12 12 Mawn/akumm ETF, He BK/IIOYEHHbIE B KOTUPOBAJIbHbIE CMUCKK, HO
AOMNyLEeHHble K OpraHM30BaHHbIM TOpram npu oTCyTCTBMKW AOroBopa
opraHmsaTopa Topros ¢ 0653aHHbIM IMLOM

13 13 O6nuraunmn, KOHBEPTUPYEMbIE B MHbIE LIEHHbIE ByMaru

14 14 O6nuraumm poCCMMCKNX SMUTEHTOB, COOTBETCTBYOLWMX TpeboBaHUIO
Mo YPOBHIO PEeNTUHIa, HO BbiMyLLEHHbIE B OPUCANKLMN, KOTOpasi He
cooTBeTcTBYeT TpeboBaHuam 39-03

15 15 O6nuraunm MHOCTPaHHbIX 3MUTEHTOB, YAOBIETBOPSAOLLIMX
TpeboBaHMIO N0 YPOBHIO penTuHra, obecneumBaroLlero opmamyeckoe
NML0, HO KPUCANKLUNA SMUTEHTA He cooTBeTCTBYeT TpebosBaHmsam 39-
o3

16 -999 MHdopmMaumsa HegocTynHa / Hem3BecTHa

17 16 O6nurauumn, obecneyeHHble 3a10roM AeHexXHbIX TpebosBaHun,

He MNOTeYHble N He BbiNyLWeHHble cnel. 06WecTBOM NPOEKTHOro
dunHaHCcMpoBaHus, npuHagnexawero PO, B36.PO® nnn eguHomy
WHCTUTYTY PasBUTUS B XUNULWHOM cdhepe no 225-03

- «Bbas3oBbIN CTaHAAPT 3aLWMTbI MPaB U UHTEPECOB DU3NYECKMX U IOPUANYECKMX NTUL, — NOoJyYaTenen

UHAHCOBbIX YCNYr, OKa3blBaeMblX YJIEHaMW CaMOpPEryaMpyeMbiX opraHusaumin B chepe pMHaAHCOBOTO
pbliHKa, 06beanHSaOWMX 6poKepoB».

KoMmMeHTapuii 2. lMpoBepka AONYCTUMOCTU onepaumm

Ecnu napameTp «Mcnonb3oBate BUTOBYO MacKy AJ1s1 CNOXHbIX (PUHAHCOBbLIX UHCTPYMEHTOB»

BK/1lOUEH, TO NpoOBeEpPAETCA.

1. dBngeTcsa Nu KAMEHT KBann@uUumMpoBaHHbIM MHBECTOPOM COrlaCHO HacTpolikaM BbPJ1

(komMbUHauKnsa HacTpoek

n

WAV KIWMEHT BKJIOYEH B WwWabioH

«MO0 OrpaHN4YeHnAamM», B KOTOPOM BK/TKOHEH MPU3HAK ):

Ja - onepauus paspellaeTrcs;
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HET — NMpOBEpPKa NpoAO0JIXKaeTCA.
2. 3a4aH SN TN CNOXHOro MHCTPYMEHTa B NapaMeTpe

[a - onepauus paspeluaeTcs;
HeT — NpoBepKa NpoAo/IKaeTcs.
3. BK/IIOYEH SN TUM MHCTPYMEHTa B cNMCcoK Tunos npoduns COU:

[a — NPOBEPSETCS, pa3peLleHa M onepaums € TUMOM C/TI0XHOI0 MHCTPYMEHTa, No 6UTOBOM
Macke B 3HayeHun nneva (npodpuno CON):
pa3pelleHa — onepauns pa3pellaeTcs;

HE pa3pelleHa — onepaunsa 3anpeuwaeTcA.

HET — NpoBepAeTCa AONYCTUMOCTb onepaunn no napamMeTpam B Crieaytouwem nopsagke:

I

KOMMeHTapMﬁ 3. Onpenenel-me 3Ha4YeHuda nineda AJid YCTAaHOBKU KJIMEHTY

1. 3HayeHne BMANMOro nsaeya Hy>XHO YMHOXUTb Ha 100, a nony4veHHbIM pe3ynbTaT
nepesBecTu B ABOUYHYIO CUCTEMY.

2. CorniacHo nponaeHHbIM TeCTaM HYXXHO onpeaenntb npodunb COU kKnneHTa Ha OCHOBaHUKU
Tabnmubl C NnogaepXXMBaemMbiMM TUMAMMK . Hymepauuns 6mMToB HanpaseHa
OT MAajLwero K ctapweMy (OT caMOro NpaBoro K CaMoMy JIEBOMY).

3. Nony4yeHHoe Ha Wware 2 3Ha4YeHe HYXXHO NPUCOEANHUTb K 3HAYEHUID, MOSTYYEHHOMY
Ha ware 1, nytem cknenkn. Cnesa Hanpaso NepBbIM MAET 3HAYEHMe M3 wara 1, BTOpbIM —
3HayeHune 13 wara 2. 3HauyeHue 13 wara 2 A0JIKHO COCTOATb U3 16 6uT.

4. MNMony4yeHHoe Ha ware 3 3Ha4YeHne HYXXHO NepeBecTn B AECATUYHYIO CUCTEMY, a 3aTeM
pasgenutb Ha 100. Mony4yeHHbIW pe3ynbTaT ABASETCS 3HAUYEHMEM MJieva, KOoTopoe
Heo6XoaNMO 3arpy3uTb KIUEHTY.

Mpumepsobl:
1. [Indg npuBS3KM KNMEHTa K WabnoHy ucrnonb3yertcsa naedo 234.51, npy 3TOM KAUEHTY
paspelleHbl onepauuu co cneaywwmmmn tunamm CoOu: 5,7,8,800,14.

2. Ina NpuUBA3KKN KNMEHTa K WabnoHy ncnonb3yeTcs nneyo 56, npm 3TOM KANEHTY
pa3pelleHbl onepauuu co cnegywwmmmn tunamm Cou: -1,4,5,6,7,8,9,10,11,800.

Mneyo, KOTOPOE HYXHO YCTAaHOBUTb K/IMEHTY, ONMpeaenseTca cneayowmM o6pasom:

Mpumep 1 Mpumep 2
Buammoe nneyo 234.51 56
LlenouncneHHoe npeacrasneHme 23451 5600
BuamMMoro nnaeva (*100)
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[BONYHbI opMaT LLENOYNCIEHHOIO 101 1011 1001 1011
npeacTaBneHUs BUAMMOIO njeya

10101 1110 0000

PaspeweHHble TUNbI COU 5,7,8,800,14

-1,4,5,6,7,8,9,10,11,800

Mpoduns COU 0010 0100 0110 1000

0000 0111 1111 1101

KoMbuHnpoBaHHOE Naeyo B ABONYHOM 101 1011 1001 1011 0010

10101 1110 0000 0000 0111

dopmarte 0100 0110 1000 1111 1101
KoMbuHnpoBaHHoe nneyo B gecatnyHom 1536894056 367003645
dopmarte

Mne4yo, KoTOpoOEe HY>XHO ycTaHOBUTb 15368940.56 3670036.45

KJINeHTY

KomMmeHTapui 4. 3agaHmne Mackun COU yepes npocdhunb knueHta B Pabouem Mecrte

QUIK

1. CornacHo nNporAaeHHbIM TeCTaM HYXHO onpeaenntb npodunne COUN knneHTa Ha OCHOBaHUN
Tabnuubl ¢ NogaepXXMBaeMbiMM TUNAMMU . Hymepauusa 6utos HanpasneHa
OT MAajlWero K ctapwemMy (OT caMOro npaeBoro K caMomy nesomy). MNMony4ums Heobxoanmoe
3HayeHue, nepeBegnTe pesysbTaT CHavana B ABOMYHYIO CUCTEMY, @ 3aTEM B AECATUYHYIO.
Mony4yeHHoe uncno BHecute B nosie «Macka COU» B Pabouem mecte QUIK.

I 3HaueHne MaCKu MOXKeT COCTOATb u3 17 6ur.

2. Ecnv none He 3anosiHEHO, TO KJIMEHTY 3anpeLleHbl onepaunm co BCEMU TUMAMKU CNOXHbIX

WNHCTPYMEHTOB.

MpuMep 3ano/IHEHUS:

Ecnu knueHTy paspelueHbl onepauun co cnegyowmmm tTunamm CoOU: 5, 7, 8, 800, 14,

TO B COOTBETCTBUM C NpaBuiaMm Hymepaunm tunos COW nonyyatoTcs 3agaHHble 6UThI

Cc HoMepamn 4, 6, 7, 11, 14, T.e. B ABOMYHOM BuAae butosas Macka otobpaxaetca 0010 0100
0110 1000, a nocne nepeBoAa B AECATUYHYIO cuCTEMY oTobpaxaetcs 9320. MMeHHO 3TO

3Ha4YeHne yKa3biBaeTcd B nosjie BeBoaa.

24.0rpaHuyeHms Ha ... / flocTynHblie 6yMmaru

Ha sTon cTtpaHuue dopmmpyeTcs 6a30BbI CMNCOK MHCTPYMEHTOB, pa3peLleHHbIX/3anpeLleHHbIX
ONs TOProBau KaneHTam. [na onpeaesieHHblX KAMEHTOB 3Ta HaCTpoKKa No yMOSYaHUI0 MOXeET
6bITb 3aMeHeHa NHAUBUAYabHbIMW HACTpoOKaMu Ha cTpaHuue «KnneHTtbl / Komncecmsa 6pokepa»

B CEKLMN «PaspelleHHble AN TOproBau 6ymarn» (cMm.

A TakXe Ha CTpaHuWLie HaCTpaMBalOTCS UHTEPBasibl BPpEMEHW, B Npefesiax KOTOpbIX BCEM KiMeHTaM

3anpeuwaeTca nogaBaTtb 3adBKM MO 3aAdHHbIM MHCTPYMEHTAM U KnacCCaM.

HacTpoliku BubnmoTekn pacyeta TMMUTOB
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO

284



B HanMeHOBaHMN MHCTPYMEHTA MOXHO MCMO/Ib30BaTb CUMBOJT «*» Ha KOHUeE AN 0603HaYeHus
BCEX WHCTPYMEHTOB Mo npedukcy.

Hanpumep, B 3anpeLleHnsax Ha OTKPbITUE NO3ULMIA YKa3aHo: knacc — «TQBR», MHCTPYMEHTbI —

«LKOH, MSNG».

3TO 03Ha4aeT, 4YTo No MHcTpyMeHTaM «LKOH, MSNG» 3anpeleHo OTKpbITUE HOBbIX MO3MLMI, Ha
OoCTanbHble MHCTPYMEHTbI Kflacca 3anpeT He pacnpocTpaHsaeTcs.

Mo knaccar Mo MHETPYMEHTaM

OrpaHH4EHIHA N0 TOPrYEMEIM HHCTPYRMEHT SR

3aNpELEHHA Ha OTKPLTHE NOSHUKE

Knace TwiaP_SEC

71 Jlosaeurs

% Yopanme

3anpeL eHMA N0 TOPMYErEIN HHCTRYMEHT 3k

Crn e
F":;ED O BCE 69Mar” Enacca
®) no crikcky

Crmcok cHeTos

- . |12:30
*1 Nosaous Hauano nepyoda: -

% Ypanme | Koweunepuoga | 20:00

MapameTp

Knacc LKOH. MSNG

T DoSasrs

% Ypanme

Ha3HaueHue

Bknaaka «[lo knaccam»

OrpaHuyeHunss Mo TOPryeMbiM MHCTPYMEHTaM

Knacc HanmMeHoBaHMe knacca, B KOTOPOM AeNCTBYeT orpaHuyeHune. Hosbl
Kknacc gobaBnseTca HaxaTueM KHonku «Jo6aBuTb» 1 BbIGOPOM
HavMeHoBaHMA N3 cnucka. Ecnu kakon-nnmbo knacc BK/IOYEH B CMMCOK
«Knacc», To ansa Hero 6yaeT AeCTBOBaTb OrpaHNYEHNe Ha CrNUCoK
MHCTPYMEHTOB, pa3spelleHHbIX ANng TOprosam

Cnncok Cnncok naeHTndnKaTopoB MHCTPYMEHTOB Yepes 3ansaTyio,

WHCTPYMEHTOB pa3pelueHHbIX Ans Toprosan. Ana o6o3HavyeHns BCex MHCTPYMEHTOB
Kflacca yKaxure «*»
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MapameTp

HasHauyeHue

3anpeLleHus nNo TopryemMbiM UHCTPYMEHTaM

Knacc

HanmeHoBaHMe knacca, B KOTOPOM AeNCTBYeT orpaHuyeHune. HoBbIn
Knacc AobaBnsieTcs HaxaTueM KHomku «o6aBuTb». Mpu 3TOM MoryT
6bITb BbI6paHbl BCe Kacchl UM HaUMeHOBaHMe M3 cnucka. Ecnu kakoin-
nmnbo Knacc BKOYEH B cnucok «Knacc», To ans Hero 6yaeT
[eliCTBOBaTb OrpaHWYeHne Ha CMUCOK MHCTPYMEHTOB, 3amnpeLleHHbIX A
TOproBnu

Cnucok 6ymar

Crnncok 6yMar ykasaHHOro Knacca

BCe 6YMaI'VI Knacca

Bce 6YMaI'VI Bbl6paHHOFO KniacCa CHUTAKTCA 3anpelweHHbIMU

no Crumcky

Cnucok KoAoB 3anpelueHHbIX 6ymar, pasgeneHHblii 3anaTbiMuy

Cnuncok cyeTtoB

Cnuncok 3anpeLeHHbIX TOProBbIX CYETOB ANS YKa3aHHOro knacca. Cuerta
yKas3sblBaloTCs Yepe3 3ansaTyto. Heobs3aTenbHbli napameTp, No
YMOJTY@HUIO OrpaHuyeHuns, 3agaHHble B HacTporikax «Knacc» n «Cnuncok
6ymar», pacnpocTpaHsaIOTCS Ha BCe TOProBble cyeTa

Hauano nepunoaa

Hauano nepuoaa B popmaTte <4Y4:MM> ansa ykasaHHOro knacca, B
TeyeHne KOTOPOro 3anpelwaeTcs nogava 3asiBOK No 3TOMY Kaccy u
6ymaram. Ha knaccel n 6ymarm, HeykasaHHble B HacCTpolike,

orpaHuyeHue no BpeMeHn He gencteyeT. 1o ymonyaHuio: «00:00»

KoHew, nepunoaa

OkoHuaHue nepuoga B popmate <4YY4:MM> ansa ykasaHHOro knacca, B
TeueHne KOTOpOro 3anpeLlaeTcs nogaya 3asBoK Mo 3TOMy Knaccy m
6ymaram. Ha knaccol u 6ymarun, HeykasaHHble B HaCTPOWKe,
OrpaHnyeHue No BpEMEHU He AeNCTBYyeT. YKa3aHHOe 3HayYeHne MoxXeT
6bITb MEHbLUE, YEM 3HAYEHNE, 3a4aHHoe B none «Havano nepuoga». Mo
YMOMYaHuio: «23:59»

3anpeLeHmns Ha OTKPbITUE MO3ULNIA

Knacc

HanmeHoBaHMe Knacca, No KOTOPOMY 3anpeLlaeTcs OTKpPbITUE HOBbIX
no3nuMin, a TakXXe HapawmsaHme (Mo MOAY/O) paHee OTKPbITbIX
no3uumin. Hoebin knacc gobaBnserca HaxxaTtueM KHOMkn «JobaBntb»
1 BbI6OPOM BCEX KIaccoB UM HanMeHOBaHUA u3 cnucka. Ecnm knacc
BKJIIOUEH B CMWCOK, TO NO YKa3aHHbIM B HEM MHCTpyMeHTaM b6yaer
BO3MOXXHO TOJIbKO 3aKpbITUE MO3ULMNA.

[Ons nonb3oBaTtenen C BKAOYEHHON HAcTponkon «MrHopmuposaTb
OTCYTCTBME MO3MUMIA» B NMpaBax Mo Kaccy HaAacTpoMKa UrHOpUpYeTcs.
[elicTBne HaCTpONKKM pacnpoCTPaHAETCs TONIbKO Ha MHCTPYMEHTHI,
TOpProBas KOTOPbIMW HE 3anpelleHa APYrMMn HacTporiKamm

Cnuncok
WHCTPYMEHTOB

Cnuncok KoAOB MHCTPYMEHTOB yKa3aHHOro knacca. ns o6o3HayeHums
BCEX MHCTPYMEHTOB KJlacCa YKaXXuTe B KayecTBe Koja MHCTPYMEHTa
<ALL>. Takxe BO3MOXXHO WUCMO/b30BaTb NpeduKC Koaa MHCTPYMEHTA.
Hanpumep, MOXHO 3anpeTnTb BCE NHCTPYMEHTbI, HaunHawowuecs Ha RI*

HacTpoliku BubnmoTekn pacyeta TMMUTOB 286
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MapameTp

HasHauyeHue

Bknagka «l1o MHCTpyMeHTaM»

OrpaHu4yeHne Toprosan ornumMoHamu

Ba3oBbIi akTMB

Koga 6a30Boro akTvea, No KOTOPOMY OrpaHUYMBAlOTCA onepauunmn c
onuuoHamu. [lonyctumo 3agaHune 6a30BOro akTMea no npedukcy.
Mone o653aTeNbHO ANSA 3aMoSHEHUS

paHnyHasa gata

[ata B popmaTte <AA.MM.ITTT>, KOTOpas orpaHM4YMBaET MakKCUMasibHO

WCMOJIHEHMS AONYCTUMYIO AaTy 3KCNMpaunm onumnoHa. Nogaya 3assBOK Mo OnuMoHam,
[aTa aKCcnupaummn KOTOpbIX NO3Xe 3aZaHHOM AaTbl MM COBNafaeT C Hew,
3anpeLleHa.

Mone Heobsa3aTeNnbHO AN 3aMOSIHEHUS, N €C/TN HE 3a4aHo,
TO OrpaHWUYeHMe Ha AaTy 3KCnMpauunm oTCyTCTBYET
_ MakcumanbHoe MakcmMManbHoe A0oMNYCTUMOE OTK/IOHEHME LieHbl CTpalika onunoHa oT

OTKJIOHEHNE LleHbl nocreaHen caenku 6a3oBoro akTmea, B nNyHkTax. lNogaya 3asBok

cTpanka Mo OnuMoHaM, OTKJIOHEHME LeHbl CTpanka KOTOPbIX OT LieHbl nocnegHen

caoenkn 6a3oBoro akTuea B N6y CTOpOHY 6onblue 3a4aHHOMo
MaKCMManbHOro OTK/IOHEHMS, 3anpelleHa. lNMone Heobsi3aTeslbHO ANs
3ano/IHeHus

MWHMManNbHbIN
CpoOK A0
aKcnupaunm

MWHMMasbHbIN CPOK A0 3KCAUPALUN B AHAX. 3343ETCA LesbIM
MONOXUTENbHBIM YNCNOM. Mone HeobsA3aTeNbHO AN 3anoSHEHNS

MakcuManbHbIN
CpOK A0
aKcnupaunm

MakcuMMasnbHbIA CPOK [0 SKCMUPALMKN B AHAX. 3a4aeTCs LeSbiM
NONIOXUTENbHbLIM YNCIOM. Mone HeobsA3aTeNbHO AN 3anosIHEHUS

3anpeleHHble Ana TOProsau

WHCTPYMEHTbI

HacTpolika cnucka MHCTPYMEHTOB, 3anpeLleHHbIX KIIMEHTY Ans
COBEpLUEHNS TOProBbIX onepauui.

B HacTpolike yka3blBaeTcs Kog MHCTpyMeHTa, nnbo ero ISIN.
HacTpolika orpaHM4nBaeT CNMCOK 3anpeLleHHbIX 4158 TOProsan
WHCTPYMEHTOB TO/IbKO SIBHO 3alaHHbIMU B HE MHCTPYMEHTaMU n
Kflaccamu, a Tak)Ke HanpaBneHWeM 3asaBku. Mpu 3ToM 3anpeLieHune Ha
TOProB/t0 B J@HHOM HACTpoliKe He MOXeT 6biTb NepeKkpbITO HUKAKNM
APYruM paspelleHmeM, B TOM 4Yncie HacTpolrikaMm Ha BKaake
«Pa3pelleHns N0 UHCTPYMEHTaM», ONMCaHHbIMU BbILLE.

Ecnu ana knueHTa 3agaHa xoTts 6bl ogHa HacTpolika ans noboro koaa
WHCTpPYMeHTa B wabnoHe «MNo orpaHn4yeHnsiM», TO BCe 3HaUYeHns
rnobanbHON HAaCTPOMKM ANS HEFO HE UCMNOJb3YOTCS

NHCTpYyMeEHTHI Koa MHCTpyMeHTa, 3anpeLeHHoro KIneHTy ANna npoBeAeHus TOproBbiX
onepaunin. HoBbIN MHCTPYMEHT A06aBNSETCA HaXaTneM KHOMKU
«[106aBUTb» N BBOAOM KOAA MHCTPYMeHTa. [Ansa o603HayeHns Bcex
MHCTPYMEHTOB KJlacca ykaxute <ALL>

Bce knacchbl Ha Bce knacchl AN yKa3aHHOro MHCTpyMeHTa

HacTpoliku BubnmoTekn pacyeta TMMUTOB
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO

287



MapameTp HasHauyeHue

Knaccbl no cnncky Ha knaccbl n3 cnmcka Humxe. Koabl KNaccoB yKa3blBalOTCH vepes

3anaTyo
HanpasneHuve HanpaBneHuve 3as8Bku, KOTOpas A0sKHa 6bITh 3anpelleHa ans
3a4aHHOro MHCTPYMeHTa B 3a4aHHOM pexunme (pexunmax). BoamoxHble
3HavYeHus:
«He 3agaHo» (N0 yMon4aHuto);
«[oKkynka» — orpaHM4YeHMe pacrnpoCcTPaHSAETCa Ha 3asBKU
Ha MOKYMKY;
«[pogaxka» — orpaHN4yeHne pacnpocTpaHaeTcs Ha 3asBKu
Ha npoaaxy
OrpaHuyeHusa no Tuny 3anpeT onepauui B 3aBUCMMOCTM OT TUMNA MHCTPYMEHTa, HanpasfeHus,
WHCTPYMEHTa 1 AaTe pacyeTos CpoKa pacyeTos Mo onepaumn. cnonb3yeTcs TONbKO ANS CXEMbI

KpeauToBaHus «BantoTHoe numutuposaHue» (FX)

Knaccsl Kop knacca wanm cnMcok KOAOB KaccosB yepes 3andaTyto. Ana
0603HayeHnsa BCex KNaccoB ykaxute <ALL>

Tun MHCTpyMeHTa  Tun MHCTPYMeHTa onepaunn. Bo3aMoXxHble 3HaveHns:
«NOTSPECIFIED» (no ymonyaHuioo) — He BblibpaHo;
«SPOT» - CINOT;

«FORWARD>» - ¢opBapa;

«SWAP>» — BantTHbI CBOM;

«TIME_DEPOSIT» - npenosur;
«CERTIFICATE_OF_DEPOSIT» - geno3ut HCO
(HecHMXaeMbIn 0CTaToK);

«PMSPOT» - CIMNOT, MeTannuyeckas napa;

«NDF» — 6ecnoctaBoYHbIi bopBaps;
«FLEXFORWARD>» - cdopBapa C Nnpou3BOJIbHOM AaTOM
pac4yeToB

HanpaBneHue HanpasneHune onepaunn. Bo3MOXHble 3Ha4YEeHUS:
«He 3apaHo» (No ymon4daHuto) — noboe HamnpaB/ieHKE;
«lMokynka»;
«lMpogaxa»

Cpok Cpok pacyeToB. 3Ha4YeHMe MO yMonYaHuio: «0» — 3anpeT onepauui c
WHCTPYMEHTaMu BbI6paHHOro TMNa He3aBMUCUMMO OT CpokKa (MOJHbIN
3anpeT onepaunii C 4aHHbIM TUTMOM)
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MapameTp HasHauyeHue

PaspeweHHble koabl ISIN Cnuncok kogos ISIN MHCTpYMeHTOB Yepe3 3anaTylo, onepauumu
C KOTOpbIMUM pa3peLlleHbl. 3HaueHne B CrMcKe Takxke MOXeT 6biTb 3a4aH0
B BmAe npedurkca c CUMBONOM «*» B popMaTe «<npeduKkc>*»,
MapaMeTp He yuuTbiBaeTCs ANa Nofib30BaTenein ¢ BKIYEHHOM onunen
«MIrHopmpoBaTb OTCYTCTBME MO3ULIMA» B NpaBax No Kjaccy onepaumu, a
Takxe A/ onepauunii Ha BaslOTHOM U CPOYHOM PbIHKaX.
MapamMeTp MMeeT MeHbLLMIA NPUOPUTET, YEM 3afaHHbIN B WabMOHHbIX
HacTpolKax Ha CTpaHuue

PaspewaTb 3aKpbiTve No3nuni Mpu3Hak paspelleHns onepauunii 3aKpbiTUs MO MHCTPYMEHTaM, KoAbl

0151 UHCTPYMEHTOB ISIN KoTOpbIX HE yKa3aHbl B napameTpe «Pa3pelweHHble koabl ISIN».

C HegonycTuMbiMK ISIN MapameTp MMeeT MeHbLUMMA NPUOPUTET, YEM 3aZaHHbIN B WABMOHHbIX
HacTpoMrKax Ha cTpaHuue

— O NMPUMEHEHUN CM. KOMMEHTapUit K MYHKTY

- HaCTpOVIKa MMeeT MeHbLUNN NMPUOPUTET NO OTHOLWUEHUIO K aHanormyHom HaCTpOVIKe Ha CTpaHuue

(***) KOMMeHTapum K napameTpy «OrpaHuyeHue TOproesin ONnUMOHAMU > :

1. MapamMeTp nNpoBepsieTCcA No3xe, 4yeM napameTpbl «OrpaHMyYeHust NO TOpryemMbiM
MHCTPYMEHTaM>» U «3arpeLljeHUs no ToOpryeMbiM MHCTPYMEeHTaM>». ITO O3Ha4yaert,
4YTO eCcnin TOProB/iA OrpaHuyYeHa KakumM-imb6o us AByx nocnegHmnx
nepeymcsieHHbIX NapaMeTpoB, TO 3asiBKa MNno OMNnLMOHYy OTBepraeTtcs.

2. MapamMeTp AeNCTBYeT KakK ANA KJIMEHTOB, ucnonb3yrowmnx moaynb EAMN, Tak u ana
KJIMEHTOB, He ucnonb3yowunx EAMN.

3. [eicTBMe napaMeTpa He pacrnpocTpaHAeTcsa Ha:

K/IMEHTOB, Y KOTOPbIX B MpaBaxX Ha COOTBETCTBYHLUMNI KNACc, K KOTOPOMY OTHOCSTCS
OMUMOHbI Ha OrpaHNYeHHbI 6a30BbI aKTUB, BKJIOYEH napameTp «MrHopupoBaTb
OTCYTCTBME MO3ULMIA».

onepaunn JOCPOYHOro UCNOSIHEHUSA onunmoHoB Ha CpoyHOM pbiHKe MB.

3adaBKU, UCNOJIHEHNE KOTOPbIX BbI3biBAae€T COKpalleHne nnan nosiHoe 3akKpbitue TeKyu.leVl
no3vunn No onunoHy.

25.0rpaHnyeHuna Ha ... / lNo 6ymaram
Ha cyeTa

Ha fnaHHOWM cTpaHuue HacTpanBaeTCs NpoBEpKa BO3MOXHOCTU OTMAPaBKU KJIMEHTOM 3asBKMU C
YyKa3aHHOro 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.
Koraa ToproBbi CYET onepaunun ya0BETBOPSIET HECKOIbKMM 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 CYETa,
HaumHawwmecsa Ha L02, ykasas B HacTpoike 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 TOpProBbIX 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:

ToproBbin cyeT — «Y01-00000F00», Cnncok MHCTpyMeHToB — «LKOH, RTKM»;
ToproBbln cyeT — «S01*», CNMCOK 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.

HacTpoliku BubnmoTekn pacyeta TMMUTOB 290
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



26.0rpaHunyeHmn Ha ... / MMHMMaNbHLIN
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 MMHMMasbHbIV pa3Mep KJIMEHTCKUX CPeacTB»
Koabl KIMeHToB Koa knneHTa
3HauyeHune MuWHMManbHO foNycTuMas BenYmHa Co6CTBEHHbIX CPeacTB, B

BallOTE pacyeToB
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27.0rpaHunyeHums Ha ... / O6beM 3a8BOK

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 npeAHasHavyeHa ANs OrpaHUYeHns MakCMManbHOro pasMepa BbICTaBASEMONM
K/IMEHTOM 3asiBKM1, a TaKXe MakCMManbHOro pasMepa nNo3nuuu. Ecnv s3HadeHns 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>xaHma n HaudyncneHunsa

He y4uTbIBaloTCS NPU NpoBEpKe NpeBbILEHNS 3a4aHHOM0 OrpaHnYeHuns.

MapameTp

Ha3HaudyeHue

Bknaaka «OrpaHuyeHuns obbema»

OrpaHunyeHne Ha 06beM 3aABOK

Pasmep orpaHnyeHus Ha o6beM 3a8BOK BHE 3aBUCUMMOCTU 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 A@HHOI HacTpoiike UMEIOT paBHbI 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 KNaccoB yKaxute <ALL>.

CnepyeT yunTbiBaTb, YTO Hanuume nobon MHAMBUAYaNbHON
HaCTPOMKM Ha KJlacC OTMEeHsIeT NpOBepKY A4J151 3TOro knacca obwen
ANs BCEX K1accoB HACTponku «OrpaHnyeHne Ha o6béM 3asaBOK>». B
YaCTHOCTM, Ntobasi CTpoKa C UCMONb30BaHNEM 3HaueHnss <ALL> B
KayecTBe CNMUCKa K/1acCoB OTMEHSET NPOBEPKY HACTPOMNKMU
«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 yCTaHaBAIMBAETCS pa3Mep orpaHuyeHus ans
3aaBoK. JJonyckaeTcs nycToe 3HayeHue - orpaHuyeHue
pacCynTbIBAEeTCA B BaJIlOTE PaCyETOB. ﬂ,)‘lﬂ KOHBeEpTauuun
NCNONb3YIOTCA 3HaYeHns Kpocc-Kypcos cepsepa QUIK

MHCTpyMeHTHI

CrncoK MHCTPYMEHTOB YKa3aHHOro knacca

BCE€ MHCTPYMEHTDI

OrpaHuyeHne Ha MakcMMasnbHbIli 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
3HaAYEeHNs «BCE MHCTPYMEHTbI»

Hauano nepunoaa

Bpems Hadana nepuopaa, B Te4eHMe KOTOpPOro AenCTByeT
OrpaHMYyeHne Ha MakCMManbHbIl 06bEM 3asBOK, B hopMmaTe
<44y:MM>

KoHel, nepnoaa

BpeMsa okoHuYaHMs nepuoaa, B TEYEHME KOTOpOro AeCTByeT
OrpaHMyeHne Ha MakcMManbHbIN 06beM 3as8BOK, B hopMaTe
<4Y:MM>. [lonyckaeTcs yka3biBaTb 3Ha4Ye€HME KOHLa rnepuoja
MeHbLUee, YEM 3HaYEeHMe 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
Kaccos.
HacTpolika pacnpocTpaHaeTcs Ha BCe PbIHKU W KNacCbl, €CIN OHU
3ajaHbl B napameTpe «Knacc orpaHuyeHmns».
CpenHenHeBHOM 060poT paccuntbiBaeTcsi cepsepom QUIK npum
CTapTe Ha OCHOBE apXMBHbIX AaHHbIX. BeaeHne apxmBa AHEBHbIX
obbeMoB Topros obecneunsaetca Moaynem seaeHus apxmsoB. Ero
ncrnonb3oBaHue obsa3atensHo. Ona paboTbl HACTPOMKN HEOBX0ANMO
obecneunTb Hannuune B apxmee (Moaynb BeAeHUS apXMBOB)
3HayeHus napameTtpa «Ob6opoT» (valtoday).
Mpu pacyeTte cpeaHenHeBHOro 060poTa AHWU C HYNeBbIM 060POTOM U
OHU, MO KOTOPbIM OTCYTCTBYIOT apXMBHbI€ AaHHbIE, HE
YUUTbIBAKOTCS.
[encTeme AaHHOM HACTPOMKN pacnpoOCTPaHAETCA TaKXe Ha 3asiBKMU,
3aKpblBaloLne NO3nLMIO.
Ecnn orpaHnyeHune ana KOHKpeTHOM napbl «Knacc» +
«MHCTpyMeHT» 3a4aHo B HacTponke n3 wabnoHa (cMm.

), TO OHO OTMeHSIeT orpaHuyeHune,
3aflaHHoOe Ha TaKyio Xe napy «Knacc» + «MHCTpyMeHT» B AaHHOWM
HacTpoWke.

BazoBbIt nepuosa

KonunyecTtBo KaneHaapHbIX AHEN, ANS KOTOPOro onpeaenseTcs
cpeaHenHeBHol obopoT. MapameTp oba3aTteneH Ansa 3anosHeHus.
Ecnn 6a308BbIM Nnepmoj He ykasaH, HacTpoliKa HeakTUBHa U He
NCnonb3yeTcs BHE 3aBMCUMOCTU OT yKa3aHua APYrMX napaMeTpoB

Knacc orpaHunyeHums

Cnncok Knaccos, N0 KOTOPbIM 3a4aeTcs orpaHmyeHue. Ob6s3atenbHo
K 3aN0/IHEHMIO MPU YKa3aHWUM AaHHbIX B ApYyrux ctonbuax

OrpaHunyenne, %

MpoueHT, orpaHnYMBatloOWNA MakCMManbHbIM 06bEM 3asBKK OT
cpeagHenHeBHOro obopota. MapameTp obs3aTeneH 415 3anoJHEHUSA

MpepynpexaeHue, %

He ncnonb3yetcsa

Knacc oueHkun

Pexxum Topros, cpeaHegHeBHON 06beM NO KOTOPOMY MCMOJb3yeTcs
npu pacyeTe MakCMMalnbHO BO3MOXHOro obbemMa 3asaekun. Ecnu ang
OLIeHKM 3a8BOK B OMpefesieHHOM pexunme TpebyeTcs Mcnonb3oBaTtb
060pOT B 3TOM Xe pexuMme, TO NnapaMeTp He yKa3blBaeTCS.

Ons KoppekTHON paboTbl HACTPOMKN Ha cepBep A0NXKHbI
TPaHCNMPOBATLCH OMUCAHUA MHCTPYMEHTOB MO PEXUMY TOPros,
COOTBETCTBYIOLLEMY KS1ACCy OLLEHKM

MHCTpyMeHTHI

CnnCOK MHCTPYMEHTOB yKa3aHHOro Ksacca

BCE€ NHCTPYMEHTDI

OrpaHuyeHne Ha MakCMMasnbHbIli 06bEM 3as8iBOK AENCTBYET Ha BCe
MHCTPYMEHTbI Kiacca
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MapameTp HasHaueHune

Mo Crucky CnucoK KoZI0B MHCTPYMEHTOB, PasfieNleHHbIX 3ansaTbiMK, HA KOTOpbIE
OENCTBYET OrpaHNYEHME HA MaKCUMarbHbIi 06bEM 3aBOK.
[JonyckaeTcsi NycTol 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 A9 ONepauunini Ha CPOYHOM pbIHKE

BantoTta pacuetos BanioTa pacyeToB, AN KOTOPOW AeNCTBYeT 3anpeT
Knacc Koa knacca, Ana KOTOpOro AencTByeT orpaHnyeHune
HanpasneHve HanpasneHne onepaunn. [nsa onepaunnt PEMNO 3agaeTtca
Hanpas/fieHne NepBoM YacTu. BO3MOXHbIE 3HAYEHMNS !
_ «[Mokynka»;
_ «[Mpopaxa»;

«He 3agaHo»

MakcuManbHbI 06beM  MakcuManbHbIM 06beM onepauum

Bknagka «lpoyne orpaHnyeHuns»

OrpaHnyeHne MakcMManbHOro 3apaeT orpaHMyYeHns MakCMManbHOro pasMepa no3uumm B paspese

pa3Mepa nosuvuum WHCTPYMEHTOB AN9 AIMHHBIX U KOPOTKMX NO3ULNIA, AEACTBYIOWME
Ha O4HOro KJIMeHTa.
OrpaHunyeHne MoxXeT 6biTb HacTpoeHo Ha ntbon akTme HoHAOBOrO,
BaJIIOTHOIO WM CPOYHOrO pbiHKA. OrpaHUYEeHUS MO CPOYHbIM
WHCTpYMEeHTaM 1 BantoTaM (Ha Ko BastoTbl) 3a4at0TCs B LWUTyKaxX.
OrpaHnyeHus no 6ymaram (Bkao4as BantoTHbIE Napbl B
WHCTPYMEHTaslbHON BantOTHOW CXeMe) 3a4al0TCs B WTYKax win B
noTax B 3aBMCMMOCTM OT 3HAaYEHUS HACTPOMKM «PaccunTbiBaTb
no3vumun B oTax» B
OrpaHun4yeHus B HacTponke no wabsoHy Ha cTpaHuue

nepeonpeaensoT OrpaHNUYeHns u3

OAHHOM HACTPOMKM, 3aflaHHble Ha TOT e MHCTPYMEHT.
OrpaHuyeHns Ha MHCTPYMEHTLI, NepeYnC/IeHHble B HAacTpoMKe Mo
wabnoHy, HO OTCYTCTBYOLWME B AAHHOW HACTpOMKe, AOMOAHAIOT
OAHHYIO HACTpOWnKY.
HacTpolika He noaaepXuBaeTcs ANs CXeM KpeauToBaHUS «JIMMUT Ha
OTKpbITY0 no3ununto» (MOM) n «IMo nuMnTam», a Takxe ans
6nHapHbIX OMNLUMOHOB.
OrpaHunyeHuns 4aHHOW HAaCTPOMKM He NpoBepsaoTCs npu
BbINOJIHEHMW OMNepaLmn 3aKpbITUS NO3ULINK.

MHCTpyMeHTHI CnuncokK KoAOB MHCTPYMEHTOB Yyepes 3andaTyto. MNapameTp
obs3aTeneH AN 3anosiHEHUS
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MapameTp

HasHaueHue

Orp. 4nnH. nos.

MakcuManbHbI 4ONYCTUMbINA pa3Mep AMHHON no3uumn. lMone
HeobsA3aTenbHO ANS 3anosiHeHUs

Orp. KOpoT. Nnos.

MakcuMasnbHbI 4ONYCTUMbINA pa3Mep KOPOTKOM no3uunu. lNone
HeobsA3aTenbHO ANS 3anosiHeHUs

JInMnTbI Ha KOHTpareHToB

OnpepenseTt napaMeTpbl IMMUTOB, NCNOIb3YEMbIX A/l OrpaHNYeHuns
06BbEeMOB onepaunii ¢ KoHTpareHTamu. [Ana GupMbl KOHTpareHTa
3ajaeTcs Ko nNo3vuum 1 BasnTa, Ha AeHEXHOW No3mumm no
KOTOPbIM BeAeTCs IMMUT ANS AAaHHOIMo KOHTpareHTa.

Ecnu HacTpolika He 3ajaHa, BbICTaB/IeHWe 3as9BOK Ha MOKYMKY
3anpeLleHo.

3a gononHuTenbHOM nHdopMaumen no pabote HaCTPOMKHK
obpaTtuteck B Cnyx6y TexHnyeckon noaaepxku QUIK:

KoHTpareHT

Koa pupMbl KOHTpareHTa

Koa no3unuunn

Koa nosuvumun KoHTpareHTta

BantoTa

Bantota numuTa

OrpaHuyeHne gonu
HEKOHKYPEHTHbIX 3adABOK

3apaet orpaHnyeHuna Ao HEKOHKYPEHTHbLIX 3adABOK B KJiacce
C BO3MOXHOCTbIO YKa3aHuUsA TaKoro orpaHn4yeHmna ona KOHKpPETHbIX
MHCTPYMEHTOB B BMUAE ﬂpOLl,eHTHOVI aonu ot obuwero obbeMa 3aaBoOK

Knacc

Kog knacca. Obs3aTtenbHbi napameTp

MHCTpyMeHTHI

CnmncoK KoLOB MHCTPYMEHTOB, Yepes 3anaTyt. Ecnv cnucok He
3a4aH, TO orpaHMYeHne pacnpoCTPaHSAETCS Ha KaXAbli UHCTPYMEHT
Knacca

OrpaHunyenne, %

MakcmMManbHO A0MyCcTUMas A0S HEKOHKYPEHTHbIX 3asiBOK.
Obs3aTenbHbIl NnapaMeTp. 3a4aeTcs B npoueHTax. [JonyCTUMbIii
avanasoH: [0; 100]

Toprosble cyeTa UCKITIOYEHUS

3apaeT ToproBble cyeTa, AN KOTOPbIX HE NpUMeHseTcs
OorpaHuyeHne 40NN HEKOHKYPEHTHbIX 3asaBoK. [JonyckaeTcs
yKa3saHue TOproBbiX CY4ETOB NO npedukcy, Hanpumep, «S01*»

(™) HacTtpoiika «OrpaHMuYeHUe A0J/IN HEKOHKYPEHTHbIX 3asiBOK>»

B HacTpoiike Heo6x0AMMO yKa3aTb OFrpaHUYEHNE Ha KIacc U MHCTPYMEHT, Nnbo TONbKO
Ha knacc. OrpaHnyeHne, 3alaHHOEe Ha KlacC C YKa3aHWeM KOHKPETHbIX MHCTPYMEHTOB, UMeeT
6onblINI NpUoOpUTET, YEM OrpaHMYeHne, 3ajJaHHoe Ha knacc 6e3 ykasaHns MHCTPYMEHTOB.

npOBepKVI A0/ HEKOHKYPEHTHbIX 3aABOK MPONCXOAAT MO Ka>XAOMY UHCTPYMEHTY OTAENIbHO

C YYETOM TONbKO aKTUBHbIX 3asiBOK Ha MNOKYMKy. MOpsiAOK NpoOBEpPOK CleayoLwmnii:

Ecnun nopaBaeMasi 3asiBka KOHKYpPEHTHasi, To onepauus paspeLlaeTcs;
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Ecnu ToproBblii cYeT, yKkasaHHbI/ B 3asiBKe, €CTb B CMMCKE TOProBbIX CYETOB-
WCKJTIOYEHMIA, TO Onepaumsa paspellaeTcs;

MHauye npoBepsieTcs HEPABEHCTBO:

NonCompOrder, + SumNonCompOrders,
* 100 < RestrictionShare

NonCompOrder, + SumNonCompOrders, + SumCompOrders,

lpe:

NonCompOrder; - 06bemM nogaBaeMo HEKOHKYPEHTHOM 3asiBKM Ha MOKYMKY Mo i-My
WHCTPYMEHTY;

SumNonCompOrdersl. — CyMMapHbiii 06beM HEKOHKYPEHTHbIX aKTUBHbIX 3asiBOK

Ha MOKYMNKY BCEX K/IMEHTOB MO i-My MHCTPYMEHTY B AAHHOM KJlacce, 3a UCK/OUYEHNEM
3as8BOK C YKa3aHMeM TOProBbIX CYETOB, 3a4aHHbIX B CMMCKE TOProBbIX CYETOB-
NCKJIIOYEHUNA;

SumCompOrders, - CyMMapHbIi 06bEM KOHKYPEHTHbIX aKTUBHbIX 3a$BOK HA MOKYMKY
BCEX KJ/IMEHTOB MO i-My MHCTPYMEHTY B AAHHOM KJlacce, 3a UCK/TIIOYEHNEM 3asIBOK

C YKa3aHMeM TOProBbIX CYETOB, 3aA4aHHbIX B CMTUCKE TOProBblX CYETOB-UCKJIIOYEHWNA;
RestrictionShare — makCMManbHO AOMNYCTUMAsA A0S HEKOHKYPEHTHbIX 3asBOK,
3afaHHas B NPUMEHSIEMOM OrpaHUYeHUN.

Ecnn HEPABEHCTBO BbIMOJIHAETCA, TO 3adBKa pa3peLaeTCA. Ecnun He BbinonHseTcs -
3asBKa OTKJIOHSAETCS C ANAarHOCTUKOM <<|-|peBbILIJeHa MaKCMMalbHaa 4014
HEKOHKYPEHTHbIX 3aABOK>.
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28.0rpaHunyeHms Ha ... / Tunbl 3a8BOK

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!

TORD O BCE HHCTPYREHTEI KN3ACCa
TOER Dl sy
GAZP, LKOH

% DoSaeure

Yoanure

=

Ha cTpaHuue HacTpanBalTCa paspeLleHns Ha noaadvy cneaylolinx TUMNoB 3asBOoK:

Alicbepr-3asiBOK 1 3asiBOK B ayKLMOH 3aKpbITUS N0 3a4aHHOMY CMNCKY KOAOB K/IMEHTOB.
HacTpoliku pacnpocTpaHstoTCs Ha KIMEHTOB C JII06bIM TUMOM KpeaUTOBaHMS! U NpoBepsitoTCS
npu NpoBepKe HOBbIX 3asBOK. MNpK NYCTOM CNMCKe KOAOB KIMEHTOB NPOBEpKa HacTpoekK

He BbINOMHAETCS.

B cnyuyae cpabaTtbiBaHMs 3anpeTa No o4HOM U3 HacTpoek hopMUpPYeTCs ANarHOCTMKaA
«Onepaumm No AaHHOMY KJIMEHTCKOMY KOAY 3arpeLleHbl».

PbIHOYHbIX 3a9BOK Ha MOKYMKY MO 3aA4aHHOMY CMMUCKY MHCTPYMEHTOB ONMpeAeneHHoro knacca.
[enctBme paHHOM HACTPOMKKN 3aBUCUT OT HACTPOMKU

cneayouwmMm obpasom:

_  Ecnn HaCTpOVIKa «PblHOYHbIE 3a9BKW Ha MOKYMNKY>» BKJIlOYEHa, TO:

_ Ang KnaccoB, YKa3aHHbIX B HaCTDOﬁKe «Knaccbl U MHCTPYMEHTbI, B KOTOPbIX
AOMNYCKa€eTCAd nogayvya pbIHOYHbIX 3a4BOK Ha MOKYMKY>», nogadya PbIHOYHbIX 3ad4BOK

Ha NOKYMKY AO0MNYCKAETCA TOJIbKO MO MHCTPYMEHTaM, NeEpEYNCNEHHbBIM A4
KOHKPETHOro Ksiacca,
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AN KNACcCoB, HE yKa3aHHbIX B HAcTpolike «Knaccbl U MHCTPYMEHTLI, B KOTOPbIX
JOMNyCKaeTcs nogaya pblHOYHbIX 3asBOK Ha MOKYMKY>», nojgaya pbIHOYHbIX 3asBOK
Ha MOKYMKY [0MyCKaeTcs rno /lo60My UHCTPYMEHTY.

Ecnn HaCTpOl‘/JIKa «PbIHOUHbIE 3a9BKWN Ha MOKYMKY» BblKAOYEHA, TO Nogava pbIHOYHbIX
3a4BOK Ha MOKYMKY AOMNYCKaeTCAa TOJIbKO No MHCTpyMeHTaM, nepeyncineHHbliM ans
KOHKPETHOro KsiacCa B HaCTpOVIKe «Knaccbl  MHCTPYMEHTbI, B KOTOPbIX A0MNYyCKaeTcH
noaaya pblIHOYHbIX 3aABOK Ha MOKYMKY>».

HacTpolika UrHopupyeTcs B CliefyroLmnx cnydvasax:

BbicTaBrieHue 3a89BOK BO BpeMs nepuoaa 3akpbiTUs TOpFOBO[/JI ceccuum,

Mopaya 3asBOK MO KjlacCy, yKaszaHHOMY B HacTponke «Knacchl 6e3 pacuérta u
KOHTPONS IMMUTOB> .

Mo kfaccaM M MHCTPYMEHTaM, Mo KOTOPbIM pa3pelleHa nofgadya pbiIHOYHbIX 3asiBOK Ha
nokynky, cepsep QUIK pesepBupyert B none «3abnokmposaHo>» Tabnuubl TMMUTOB
no geHbram Heo6xoaumyio cymmy (Cm. )-

MapameTp HasHauyeHue

BbicTaBneHue aricbepr-3asBok Cnncok KoAO0B K/IMEHTOB, NepeYmcneHHbIX Yepes 3ansaTyto, A9 KOTOPbIX
paspeLueHo: BblCTaBneHue ancbepr-3asaBok paspelieHo. JonycTMMo UCMoib30BaHme
npeduKkca KINEeHTCKNX KoaoB. HacTpolika nmeet 6osee HU3KUN
NpUopuTET MO CPAaBHEHMIO C HACTPOMKOWN Ha CTpaHuue
/ «KnneHTbl, ANns KOTOpbIX 3arnpeLleHo nposeaeHne
TOProBbIX onepaumn»

YKa3zaHHbIM Pa3pelleHo yka3saHHbIM B CMUCKE K/IMEHTAM
KIIMEHTaM

BceMm knuneHTtaMm,  Pa3pelleHO BCeM K/IMEHTaM, KPOME yKa3aHHbIX B CMMCKe. 3HayeHune no
KpOMEe yKa3aHHbIX YMOUYaHWIo

BbicTaBneHue 3as8BOK B ayKUMOH CnMCOK KOAOB K/IMEHTOB, NepevYnCcNeHHbIX Yepes 3ansaTyto, AN KOTOpbIX
3aKpbITUA pa3peLleHo: BbICTaB/IEHNE 3a58BOK B ayKLUWOH 3aKpbITUs paspelleHo. JonycTtnumo
ncnosib3oBaHne npedukca KINEHTCKMX Koaos. HacTtporka nmeet 6onee
HU3KWUWA NPUOPUTET MO CPABHEHMUIO C HAaCTPOMKON Ha CTpaHuue
/ «KnuneHTbl, ANna KOTOPbIX 3anpeLleHo NpoBeaeHme
TOProBbIX Onepaumn»

YKa3zaHHbIM Pa3zpelleHo yka3saHHbIM B CMIUCKE K/IMEHTAM
KIIMEHTaM

Bcem knuneHTamMm, Pa3pelweHo BceM KNMEHTaM, KpoOMe yKa3aHHbIX B CrUCKe. 3Ha4yeHune no
KpOMeE YKa3aHHbIX YMOJI4YaHUIO

Knaccbl U MHCTPYMEHTbI, B KOTOPbIX AOMYCKaeTCA nojgayvya pbiIHOYHbIX 3a9BOK Ha MOKYMNKY
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MapameTp

HasHauyeHue

~ Knacc HanmeHoOBaHWe knacca, B KOTOPOM paspeLleHa nogaya pbIHOYHbIX 3asIBOK
Ha nokynky. HoBbI knacc 4o6aBnseTcs HaxxaTueM KHoMku «[1ob6aBuTb»
1 BbI6OPOM HAaUMEHOBAHMSA M3 CrncKa

_ WNHCTpyMeHTbI CnncoK MHCTPYMEHTOB YKa3aHHOro Knacca

BCE UHCTPYMEHTHI
Knacca

Mo BCeEM MHCTpyMeHTaM BblbGpaHHOro Knacca paspelleHa nogaya
PbIHOYHbIX 3aBOK Ha MOKYMKY

no Crumcky

CnuncoK KoAOB MHCTPYMEHTOB, pasAefieHHbIX 3ansTbiMU, MO KOTOPbIM
paspelleHa nogaya pblHOYHbIX 3asiBOK Ha MOKYMKY

29.0rpaHnyeHus Ha ... / Onepauum PIIC,

PEINO

[laHHas cTpaHMua npeAHasHavyeHa AN HaCTPOKU rnobasbHbIX OrpaHUYEHNt NS KIMEHTOB

Ha onepauwun PMC n PEMO.

Onepauwu PIC, PEND Hacrpotiku PIIC,PEND no knaccar  OrpaHWYeHKA NO BaNKOTE PACYETOE

Orpaisere onepauwii PTC, PEND no kooy packeta

PaspewéHHele konel pacyETos
Pazpewénteie koo
O BCE KOLbl PACHETOE
(®) no cvcky

SanpelwéHHbIE Kogbl PACYETOE
SanpewéHHEE Kogel:
O ECE KOObl PACHETOE
(®) no cridcry

BOSO

Knacce PEMND © orpaHi4eHuen
OMEPALME, B CPOK KOTOPEIX
NoNaAaeT ASTa PHKCAUMH CIMCKS

AEpHaTEnEi
g’ HofasuTs
1"5 Ypamire

OrpaHmryerua onepauwi PTIC, PENO no kogy koHTparexTa

P'aspeletHels KOHTparEHTEl
Pazpewénteie koo
() BCE KOHTpar eHTbI
(®) no cnvcky

3anpeLUEHHEIE KOHTPArEHT
SanpewéHHEE Kogel:
() Boe KOHTpareHTHl
(®) no cridcry

HacTpoliku BubnmoTekn pacyeta TMMUTOB
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K.naccel e NPOBEPKM OrPEHMYSHME MO KOAY KOHTPareHTa

anpet caen. PEMO no Hanp. nepe. vacTu W cpoky PEND

Crocof 5303HHA KNaccos
LKOH () boe knacohl
(®) no cnvcky
Hanpaen. nepsoii yacTu
(® He zanamo
() Nokyrka
i Notasums Mponaska
=1 Ypawme Make. cpok PEND
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MapameTp HasHauyeHue

Bknaaka «Onepaunmn PMNC, PENO»

OrpaHundeHune onepauun PINC, PEMO no koay pacyeTta

PaspelléHHble KoAbl pacyéToB HacTpoiika cnucka KoAOB pacyeToB, pa3pelleHHbIX ANs onepaumii
PMC, PEMNO
BCe KOAbl pacyéToB PaspelleHbl BCe KOAbl pacyeToB
Mo Crmcky PaspelleHbl KoAbl pacyeToB, NepeyYnc/ieHHbIE B CMMCKE Yepes
3anaTylo. Mcnonb3oBaHue npeduKkca KoAa pacyeToB He
JAonyckaeTcs
3anpeluéHHble Kofbl pacyéToB HacTpoiika cnucka KOAOB pacyeToB, 3amnpeLleHHbIX A1 onepaumii

PMC v PEMNO. MNpaBuia HaCTPOMKKN Te Xe, YTO U AN pa3peLlleHHbIX
KOLOB

OrpaHundeHuns onepauunn PINC, PEMO no koay KOHTpareHTa

Pa3pelleHHble KOHTPareHThI HacTpolika cnmcka KOHTpPareHToB, C KOTOPbIMW pa3peLleHo
nposeaeHune onepaumi PMC n PEMNO

Bce KoHTpareHTbl Pa3pelueHbl Bce KOHTpareHTbl

Mo cnucky Pa3spelleHbl KOHTPareHTbl, NepeyYnCrieHHble B CMUCKE Yepes
3ansaTyto. YkasaHune npedukca KOHTpareHTa He AoMyCcKaeTcs.
HacTpoika MMeeT CMbIC/, TOJIbKO €C/IN B HAaCTpoiKe
«3anpeLyeHHble KOHTPareHTb» BbIbpaHo 3HayeHne «Bce
KOHTpareHTbI»

3anpelleHHble KOHTpareHTbl HacTpolika cnmcka KOHTpareHToB, C KOTOPbIMU 3arnpeLleHo
nposeaeHune onepauunin PIC n PEMNO. MNMpaBunia HacTporku Te xe,
4YTO M ANA paspelleHHbIX KOHTpareHToB

Knaccel PEMO ¢ orpaHuyeHnem Cnucok knaccos PEMNO c obavrauusiMmn, no KotopbiM 6yaer

onepauuii, B CPOK KOTOPbIX NonagaeT 3arnpelleHo BbiCTaBNeHMe 3asB0oK, ecnu B cpok PEMO nonagaet

AaTta duKcauum cnucka gepxatenen  garta BbinaaTtbl KynoHa no obnuraumn. MNMpu HaXxaTum Ha KHOMKY
«[1o6aBUTb» OTKpbIBAeTCst OKHO C BbIBOPOM TUNa Knaccos Ans
nobaeneHus B cnncok. BO3MOXHbIE 3HaYEHUSN:

«Bce knaccel PENO» - Bce knaccel PEMO 6e3

y4acTusl ueHTpanbHoro koHTpareHta (UK);

«Bce knaccbl 6e3agpecHoro PEMO ¢ LIK»;

«Bce knaccbl agpecHoro PEMO ¢ UK»;

«BbI6b0Op knacca n3 cnmcka»

Knaccel 6e3 npoBepku orpaHnyeHuni Cnuncok KNnaccoB yepes 3anaTyto, A/ KOTOPbIX HE NPOBEPSTCA
rno KoAy KoHTpareHTta OrFpaHMYEHNs Ha KOHTpareHToB
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MapameTp

HasHauyeHue

3anpert cgen. PEMNO no Hanp.
neps. 4yactu un cpoky PEIMO

3anpeT onepaunii ¢ onpeaeneHHbIMWU MHCTPYMEHTaMKN Kak C Yy4eToM
HanpasfneHns caenku NepBon YyacTu, Tak U € yyeToMm cpoka PEIO.
HacTpolika AeliCcTByeT TONIbKO AN K1accoB, MMeLWwmX Npu3Hak
«Knacc PEMO» n/nnn «Knacc moandunumposaHHoro PEMNO» n/unn
«PEMNO c LUK». HacTpoika He orpaHWuYMBaeT ornepauum B pexumme
ToproB «PEIMO c UK 6e3agpecHoe», ecnn 3aaaH napaMeTp

Ecnu BktOYEHBbI HACTPOMKN «MrHOPUPOBATb OTCYTCTBME MO3NLMNIA»
B MpaBax Mo Kjiaccy onepauun unm

(yuuTbIBaETCS TOMbLKO B C/lydyae noaayu
aApecHoi 3asBKKN), TO AaHHAs HaCTpoOlKa He yUYMTbIBAEeTCS

NHCTpyMeHTHI

Cnncok KoaoB MHCTPYMEHTOB, Ha KOTOpblE AEUCTBYET
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 3apaHa» (No yMon4aHuio);
«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
«3anpeléHHble KOHTpareHTbl 1 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
«[1o6aBnTb» M BbIGOPOM HAaMMEHOBAHMSA U3 CNUCKA:

«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 obs3aTeneH Ans 3anosHeHus

Koabl pacyéTtoB

CrnMCoK KOAOB pacyeToB yepes 3ansaTyto. MapameTp Heobs3aTeneH
[N 3ano/iHeHNs

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 yKa3aHHOMY, ornepauusa paspelleHa). None HeaoCTynHoO
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 OrpaHUYEHHE.
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 Cnucka 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
[N 3ano/iHeHNs

KoHTpareHThl

HacTpolika cnMcka KOHTpareHToB, C KOTOPbIMW 3anpeLweHo
nposeaeHune onepaumnii PNC n PEMNO

Bce KoHTpareHTbl

3anpeLleHbl BCe KOHTpareHTbl

Mo cnucky

3anpeLLeHbl KOHTpareHTbl, MepeUYNCIEHHbIE B CIIMCKE Yepes
3anaTyto

HanpasneHve

HanpaeneHune caenku (ansa PEMNO - HanpaBneHue nepBon 4actu
caenku). NapameTp Heoba3aTeneH Ans 3anofiHeHUS. Bo3MOXHble
3HayeHus:

«He 3apaHo»;

«Mokynka»;

«lMpogaxa»

Makc. cpok PEMNO

MakcunmanbHbI cpok caenkn PEMO (ecnu cpok caenku 6onblue
yKa3aHHOro, onepauusa 3anpeuieHa). lNone HeaoCTynHo A4
peaakTUpoBaHWS, ecin CNUCOK KIaccoB NyCT, U AN TUMNOB K1accoB
«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 U 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, Ana KOTOPOW AENCTBYeT 3anpeTt

Knacc

Kop knacca, B KOTOPOM AeNCTBYET 3anpeT

HacTpoliku BubnmoTekn pacyeta TMMUTOB 304
PykoBOACTBO MO aAMWUHUCTPUPOBAHUNIO



MapameTp HasHauyeHue

NHCTPYMEHTBI CnmncoK MHCTPYMEHTOB
Bce MHCTpYMEHTH! 3anpeT Ha nNpoBefeHue onepaunii 4eiCTBYEeT Ha BCE UHCTPYMEHTHI
Mo cnuncky CnMCOK KOAOB UHCTPYMEHTOB, pa3AesieHHbIX 3ansaTbiMK, Ha

KOTOpble AeNCTBYET 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 onepaumi 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 KOTOPOW AENCTBYeT 3anpeTt
_ BanwTa HOMMHana BantoTa HOMMHanNa MHCTpyMeHTa, AN KOTOPON AENCTBYET 3anpeTt
_ Knacc Koa knacca, B KOTOpOM AENCTBYET 3anpeTt
_ MakcmmanbHbIl CpokK MakcmMManbHO AonyctuMmbli cpok PEMO

PEMNO

— MPUOPUTET MCMOMb30BAHUS HAaCTPOEK CM. B
- NpUOpUTET, 0COBEHHOCTN U MPUMEPbI UCMOJIb30BaHUSA HaCcTPOeK CM. B

- HaCTpOVIKa MMeeT MeHbLUNN NMPUOPUTET NO OTHOLWIEHUIO K aHanormyHom HaCTpOﬁKe Ha CTpaHuue

30.[lononHuTeNnbHbIE OrpaHN4YeHus

JononHuTenbHble orpaHu4yeHns MoryT 6biTb MPOUTHOPUPOBAaHbLI MOSIb30BaTeNeM, Yy KOTOPOro
BKJIOYEHO npaBo «MrHopmvpoBaHue AOMNOMHUTENbHbIX OrpaHuYeHnn». NpaBo BKIOYAETCS 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.
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BO3MOXHOCTb MFTHOPUPOBAHUSA A0MNOHUTENbHbIX orpaqueHMVl D,EI;’ICTByeT ana cneayrwnx

onepauumn:

Bsoa 3asBKuU;

BBoa agpecHOn 3asBKU;

Beoa agpecHomn 3asBku PEMNO;
BbupxxeBas 3aMeHa 3asBKM.

HaCTpOVIKVI AOMONHUTENTbHbIX orpaqueHMVl aHanormyHbl O AHOMMEHHbIM HaCTpOVIKaM OCHOBHbIX

orpaHU4YeHunn.

HacTponke «

OrpaHuuYeHu1ii He NPON3BOAUTCH.

HaCTpOﬁKM AONOJIHUTENIbHbIX orpaHuquuﬁ AOCTYNHbI TOJIbKO Npun BKJ1IFOUEHHOM

» (O6wue napameTpbl /

O6wme HacTpoiku 6ubnuotekun. Yacrto 1).

Ana TpaH3akKuMi KJIMEHTOB, ucnonb3ytowmux NMporpaMmmHbii nHTepdeiic FIX adapter
ana toproenm yepes QUIK nocpeacresom nportokosna FIX, npoBepka AONOJIHUTEJIbHbIX

AononHutesibHOEe orpaHn4YeHme OCHOBHOEe orpaHuyeHue OnucaHue
Knunentbl / WabnoHbl / Mo koMuccun, KnuenTbl / WabnoHsbl / Mo kommccun,
Bknagka «[1.0.: OrpaHnyeHue LeH 3asBOK» Bkagka «OrpaHMYeHue LeH 3asiBOK»
Knunentbl / WabnoHbl / Mo koMuccun, KnuenTbl / WabnoHsbl / Mo komuccun,
Bknaaka «[.0.: 3anpetbl PMNC,PEMNO no BKnaaka «3anp. PMC,PEMNO no
Knaccam» Knaccam»
KnueHTbl / WWabnoHbl / Mo orpaHuyenusam,  KnuneHtbl / LWabnoHel / Mo
Bkiagka «[.0.: 3anpeweHus no OrpaHMYeHusM, BKnaaKa
MHCTPYMEHTaM» «3anpeLweHns rno MHCTPyMEeHTam»
KnueHTbl / LWabnoHbl / Mo orpaHuyenusaM,  KnuneHtbl / LWabnoHel / Mo
Bknagka «[.0.: Orp. obbema 3asa8B. oT 06.» orpaHuyeHuam, Bknagka «Orp.
obbema 3asaB. OT 06.»
KnuenTbl / LUabnoxel / Mo orpaHuyenusam, KnuneHtol / WabnoHel / Mo
Bkiagka «/[1.0.: 3anpeT no KOHTpareHTy n  OrpaHnYeHusM, BKiagka «3anpeTt no
Ba/IlOTE pacyeToB» KOHTpAreHTy 1 BantoTe pacyeToB»
KnuenTbl / LUabnoxbl / Mo orpaHuyenusam,  KnuneHtol / LWabnoHel / Mo
Bknagka «[1.0.: OrpaHunyeHune no orpaHuyeHusaM, Bkiagka
KOHTpareHTy un cpoky PEMO» «OrpaHun4yeHmne Nno KOHTpareHTy
n cpoky PEMO»
HacTtpolikn bnbnmortekmn pacyeta NMMUTOB 306

PykoBoACTBO Mo aAMUHUCTPUPOBAHUIO



AononHutesibHOEe orpaHn4yeHme OCHOBHOe orpaHum4yeHue OnucaHue

KnueHTbl / lWabnoHbl / Mo orpaHnyenunsmM, KnueHTtol / LWabnoHbl / Mo
Bknagka «[.0.: OrpaHuMyeHne no o6beMy U OrpaHUYeHUaM, BKNagKa

BanoTe pacyeToB» «OrpaHu4eHmne Nno obbeMy 1 BantoTe
pacyeToB»

JononHutenbHble orpaHnyeHuns / LieHbl OrpaHun4yeHuns Ha ... / LleHbl 3aaB0ok

3a8BOK

JononHutenbHble orpaHnyeHuns / OrpaHu4YeHus Ha ... / ocTynHble

JocTtynHblie 6yMarm bymarm

JononHutenbHble orpaHnyenuns / O6bém OrpaHun4yeHuns Ha ... / O6BEM 3a8BOK

3a8BOK

JononHutensHble orpaHnyeHus / Onepaumn OrpaHuMyeHus Ha ... / Onepauunn PIC,
PMC, PENO PEMO

Ecnun npaBo «MrHopupoBaHue AONONHUTENbHbIX OrPaHUUYEHNI» BKOUYEHO, TO NPU HapyLLIEHUK
[OMNONIHUTENBHOIrO OrpaHNUYeHns NoNb30BaTeN0 BblJaeTCs COOTBETCTBYOLLEE NpeaynpexaeHue,
KOTOpPOE M0JIb30BaTe/lb MOXET OTK/IOHUTb.

Mocne UrHopMpoBaHMSA OrpaHNUYEHMNn OCYLLLECTBSIETCA MOBTOPHAs NpoBepKa OorpaHUYeHui,
KOTOpble He BblIN HapyLleHbl. TpaH3aKLUMsa NoAaeTCsl, €C/M BCE HapyLlEHHbIE OrpaHUYeHNs
NPOUrHOPMPOBaHbI NN HU OAHO OrPaHUYEHME HE HapYyLUEHO.

JononHutenbHble OrpaHNYeHnst, KOTopble paHee 6bi1n HapyLeHbl U MPOUTHOPUPOBAHLI
nosib3o0BaTesIeM, MOBTOPHO He npoBepsalTcs. CNUCOK y)Ke NPOUrHOPUPOBAHHLIX OrPaHUYEHUN
ouyunLLaeTcsa Npu nepesarpyske HacTpoek bubnnotekn pacyeta AMMUTOB U NPU U3MEHEHUN pa3Mepa
nneya gnsg KJAneHToB Tuna «M».

Ecnun HapylLeHbl OCHOBHbIE OrpaHNUYEHNs, TO TpaH3aKLUMa OTBEpraeTcs, He3aBMCUMO
OT pe3y/ibTaToB NPOBEPKM AOMOJIHUTENbHbIX OrpaHNUYEHUNn. YBEAOM/IEHWE O HapyLUEHUN
[OMO/THUTENbHbIX OrPaHUYEHUIA B 3TOM C/lydae He BblaaeTcs.

B0O3MOXHOCTb MTHOPMPOBAHUS AOMNOSHUTENbHBIX OFPaHUYEHUI OTCYTCTBYET B CNeayoLnX
cnyyvasix:

Ecnu npaBo «NrHopupoBaHue AOMNOSHUTENbHbLIX OrPpaHUYEeHUn» BbIKHOYEHO.

Ecnv no gaHHoMy Knaccy Bko4eHO npaBo «PaboTa ¢ noaTBepXAEHUSAMU>».

Ona TpaH3akuun, nogaHHbix cepeepoM QUIK B pe3synbTaTe akTMBaUWM CTOM-3asBOK.

Mpun ncnonb3osBaHum cybb6pokepcKon CxemMbl — A1 BCEX OrPaHUYEHUIN BbIWECTOALLMX CYHETOB.
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31.Cnuckn Map>XuHanbHbIX 6ymar

HacTponka cnnckoB MapXuHanbHbIX 6yMar ans IMMUTOB yKasaHHOro smaa. ®opMa HacTpoek
OTKPbIBAETCHA MPM HaXaTUM Ha KHOMKY «CNMUCKM MapXXuHasnbHbIX 6ymMar» n3 pasgenos «KnueHTbl /
HacTtponku “nneda”» n «Knmentbl / LWabnoHbl / Mo “nneuy”». Mpu HaxaTum Ha KHOMKY
«COXpaHUTb U 3aKpbITb» BCE HAaCTPOMKM COXPaHAOTCSA, U (popMa 3aKpbiBaeTCS.

Map>xuHasnibHble 6yMaru B 3alaHHOM KJlacce

NHaMBMAYyanbHas HaCTpoWKa CrMCcKa MHCTPYMEHTOB, Pa3peLUEHHbIX A MapXXUHANbHbIX CAENOK.
HacTpauBaeTtcs no cneaytoweMy npaBuny:

BbibupaeTcs knmMeHT nnu wabnoH, Ans KoToporo 6yaeT NpoM3BOAMTLCSA HAacTpoKKa;
Bbibupaetcs Bua nuMmuta. lNMpu 3TOM BCE HACTPOMKKM pasaena pacnpoCTPaHATCa Ha onepauum,
«MNpUBA3aHHbIE» K YKA3aHHOMY BUAY NMMUTA. Takasd NpuBSA3Ka OCYLLECTBAAETCH MO PEXUMY
TOpProB onepaumum n onpeaensieTcs HacTporkon «lpmnBs3Ka KIaccoB K BUAaM JMMUTOB> ;

B cnuncok knaccos gob6aBnsercs HOBbIN KNacc;

B npaBoOM OKHe yepe3 3angaTylo YKa3blBaeTCs CMNCOK UCMONb3YEMbIX MHCTPYMEHTOB AN
BblbpaHHOro knacca, nnmbo BbibnpaeTtcsa 3HadueHne «Bce bymarn knacca».

Knaccbl, B KOTOpbIX 3afaHHas 6ymara Map>XuHaJibHa

NHaMBMAayanbHaa HacTpolKa CNUCKa KIacCcoB, B KOTOPOM A1 BbIGPAHHOIO MHCTPYMEHTA
paspeLleHbl MapXXuUHasbHble caeikn. HacTpamMBaeTcsa No creayoweMy npasuy:

B cnucok 6ymar gobasnsietcas HoBas bymara;
B npaBoM OkHe yepe3 3ansaTyl YKa3biBAaeTCS CMMCOK KNAaCCoB, MCMOJb3YHOWNX AaHHbIN
WHCTPYMEHT, Nnbo BbibnpaeTcs 3HauyeHne «Bce knaccobl».

HacTtpoiika «Map)xuHanbHble 6yMarM B 3aaHHOM KJlacce>» uMeeT 6os1ee BbICOKUM
npuopuTeT, YeM HacTpoiika «Knaccbl, B KOTOpbIX 3aAaHHaa 6yMara Map)XMHasibHa».
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1.

KoMMeHTapuii K HacTpoiikaM «Map)kmHanbHble 6yMaru B 3afaHHOM KJlacce»
n «Knaccbl, B KOTOpbIX 3afaHHasa 6yMara Map>XMHanbHa»:

Ana ynOﬁCTBa MU3noxXeHnsa «MapxXunHanbHble GYMaI'VI B 3a4aHHOM KJfacce» Ha30BeM

«Mo knaccam», a «Knacchbl, B KOTOpbIX 3a4aHHas 6ymara MapXuHanbHa» — «[1o 6ymaram».

dakTnyeckn, B cuny 60osee BbICOKOro NPUOpPUTETA, €C/TN K KJlacCy NMPUMEHSETCS HacTpolika
«[o knaccam», To HacTpolika «[o 6yMaram» ans 3TOro Kjlacca He UCMOosb3yeTcs.

Mpumep: Hactpomnka «lMo 6ymaram» ang 6ymarn «LKOH» nmeeT 3HaueHne «Bce knaccbl»,
a HacTtpomka «[llo knaccam» ans knacca «BQUOTE» coaepXuTt cnncok us bymar «GAZP»
n «SBER». Takum ob6pa3om, BO Bcex Knaccax, kpome knacca «BQUOTE», 6ymara «LKOH»
ABNSETCA MapXWHanbHON. ByMmarn «GAZP» n «SBER» ABNAOTCA Map>XWHaibHbIMU TO/IbKO
B knacce «BQUOTE».

Mpu HacTpomKe Takoh cxeMbl MHCTPYMeHT (B npmuMmepe «LKOH») B HacTpoike «[lo knaccam»
Haao nponucbkiBaTh (B cnucke «Pa3pelwérHble bymarmn» ansa knacca «BQUOTE») aBHO,
MHaye HacTpomnka «lo knaccam» ans 3Toro MHCTpyMeHTa 6yaeTt paboTaTb Kak UCKKOYEHME
M3 HacTporkn «lo 6ymaram».

Ecnn OTCYTCTBYET nHamBmnayasabHas HaCTPOVIKa «[lo KnlacCaM>», HO 3ajgaHa nHamnBuayaabHasa
HacTpomnka «lo 6ymaram» n rnobanbHas HacTponka «lo knaccam», To (B cMay npuopuTeTa
HacTpoek «[lo knaccam») K Knaccy MHCTPYMEHTOB B NMepBYylo ovepedb 6yaeT NpuMeHsTbCS
rnobanbHasa HacTponka «[llo knaccam». B 3TOM cnyyae, Ans MHCTPYMEHTOB U3 Kaccos,
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nepevyncneHHblxX B CNnckKe rno6anbHom HaCTpOVIKM, nHanBuayasibHas HaCTpOVIKa
«Mo GYMaFaM» Ana KNneHTa He 6YLI,GT MCNos1Ib30BAaTbCA.

Mpumep: Mpwn HacTponke MHAMBUAYANbHOrO cnmcka «MNo 6ymaram» B KIMEHTCKOM wabnoHe
6e3 04HOBPEMEHHOW HAaCTPOMKU NHAMBUAYAbHOIO cnMcka «lo knaccam» B 3TOM Xe
wabnoHe, HaCTPOMKKN UCKJTIOUEHUI NMPU3HaKa MapXXnHanbHOCTM 6epyTcs n3 rnobanbHoro
cnuncka «lo knaccam».

PekomeHayeTCs HacTpamBaTb CNMCOK «[o 6yMaramM» Ha TOM Xe YpOBHE BI0XEHHOCTU
HacTpoeK, YTo M cnucok «[o knaccam» (MCNonb3oBaTb CcoYeTaHUe rnobasnbHbiX HACTPOeK
«Mo 6ymaram» u «lo knaccam» gns Bcex nonb3oBaTtenein, nnbo B ciiyyae HaCTPOMKM
MHANBMAYaNbHOro cnucka «MNo 6yMaram» B KJIMEHTCKOM LWabnoHe, 0OAHOBPEMEHHO
HacTpamBaTb MHAMBUAYAsNbHbLIN CNMCOK «[10 Kaccam» B 3TOM Xe wabnoHe).

31.1 Cnucok «06ecneyeHue»

NHaMBuayanbHas HacTpoKKa CnMcka MHCTPYMEHTOB, MPUHMMaeMbliX B obecrneveHne y KianeHTa
N/WUnn CNncKa Knaccos, NpUHMMaKOLWNX BbiIBpaHHbIN MHCTPYMEHT B obecneveHune. HacTpaneaeTcs
Nno TEM Xe nNpaBwuiaM, YTO U NpeabliayLWwmnin CNnCoK.

,D,J'IFI KJIMEHTOB C TUMNOM KPEANTOBAHUA «MO ANCKOHTAM>» UHCTPYMEHTbI U3 CMNCKa «0ObecneyeHne»
YUYUTBIBAIOTCA HACTPOMKOM «3anpeT MapXUHanbHbIX NOKYNOK» (CM.

" ).

31.2 CNucok «3anpeT KOPOTKUX>

NHAMBMAYyanbHas HaCTpoWiKa CMCKa MHCTPYMEHTOB, MO KOTOPbIM AAHHOMY KJIMEHTY 3arpeLLeHo
Co3/aBaTb KOPOTKME MO3ULMM MO LUEeHHbIM 6yMaraM 1 ONUMOHHbBIM KOHTPAKTaM WU/UAn crnucka
K/1aCCoB, B KOTOPbIX ANSi BbIGPAHHOr0 MHCTPYMEHTa YCTaHOB/IEH 3aMpeT KOPOTKMX MO3ULWIA.
MpaBuna HacTpoKM Te xe.

MapameTp HasHaueHune

Bymaru, 3anpeLlleHHble A58 OTKPbITUSI KOPOTKMX — HacTpolika cnvcka MHCTPYMEHTOB, MO KOTOPbIM
nosuumi B 3a4aHHOM KJacce 3anpeLleHo co3aHne KOPOTKUX Mo3nLmii

Knacc Bbi60p K/lacca MHCTPYMEHTOB, MO KOTOPOMY 3arnpeLeHo
CO3faHne KOPOTKMX NMO3NLNIA

Bce 6ymaru knacca 3anpeT pacnpoCTpaHAETCs Ha BCe MHCTPYMEHTBI KJlacca
Mo cnucky 3anpeT pacnpocTpaHsieTcs Ha MHCTPYMEHTbI U3 CnucKka
BHM3Y. Kogbl MHCTPYMEHTOB yKa3blBalTCA Yepes
3anaTyo
Knaccbl, B KOTOpbIX 3anpeLweHo OTKpbIBaTb HacTtporika cnmcka Kiaccos, Mo KOTOPbIM 3anpeLeHo
KOpPOTKME Mo3uumMmn no 3agaHHom bymare CO3aHne KOPOTKMX MO3NLNIA
MHCTpyMeHTHI Bbi6op MHCTpyMeHTa, N0 KOTOPOMY 3anpeLleHo

CO3aHne KOPOTKMX MO3NLNIA
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Bce knacchl 3anpeT pacnpocTpaHAeTCs Ha BCE Knacchbl

Mo cnuncky 3anpeT pacnpoCTpaHAETCA Ha KNacchl U3 CMNCKA BHU3Y.
Koabl KNaccoB yKasblBalOTCA Yepes 3anaTyio
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