Caenkun Ha pbiHke CIT®U vs BHeOupXxeBble caerku

MapameTtp Cpenku Ha pbiHke CTTPU Cpenku Ha BHEOMPXKEBOM pbIHKe

PerynupoBaHne * 3akoH o knupuHre (7-®3)
* [lpukas PCOP 12-87 n3H
+ [paBuna knvpuHra
» Cneuudukaums

eHepanbHoe cornaweHne (RISDA)

KoHTpareHT LleHTpanbHbii koHTpareHT (HKLL) (coenku 6e3agpecHbie u agpecHblie) BaHk, ¢ KOTOpbIM NOANNCAHO reHepanebHoe cornailleHne
JInmnThl OTKpbIBAKOTCS HA PbIHOK CTaHAAPTU3MPOBaHHbIX MU Ha koHKpeTHbI 6aHK, C KOTOPbIM MNOANNCAHO

AO HKLL — penTtuHr HagexHoctn AAA reHeparnbHoe cornalleHue
PenopTtuHr LIK ocyLuecTBnsieT penopTUHr 3a y4aCTHUKOB YYaCTHUK OCyLLECTBAET PENOPTUHI CaMOCTOATENBHO
MHCTpYyMEeHTbI * BantoTHein cBon (FX swap)

* lMpoueHTHbI cBon (IRS)

* OsepHanTt nHaekc caon (OIS) -
« BanoTHbIi chopsapg (FWD)

* BantoTHo-npoueHTHbIn cBon (XCCY)

ObecneyeHne* * Initial Margin (RUB, CNY, Akuun, O®3, KoprnopaTueHble OnpegensieTtcs Y4acTHUKaMu
obnuraumu, [iparoueHHble MeTanmnbl)

« [apaHTuiiHbIn hoHg (Pybnu, OP3, eBpoobnurauumn PP) 10 mnH py6.

+ [lpu NpekpaLleHn YNeHCcTBa Ha pbiHKe CTaH4APTU3UPOBAHHbIX
MU, nponcxoamT NonHbIM BO3BpaT

Hauuncnenue npoueHToB Ha HauvcneHve v BbinnaTa NpoLEHTOB Ha rapaHTUiHOe obecneyeHre NPONCXOANT Kaxabli OnpepgenseTcsa Y4yacTHukamu
pybneBoe TpeboBaHue K pabounii geHb.

obecnevyeHnto MoppobHee 0 cTaBke HAYMCINEHWS Ha caiiTe

HauncneHve npoueHToB Ha RUONIA Ha py6bnu OnpepgensieTcsa Y4yacTHUKamu
nepeoLieHKy (4eno3untHas

mapxay)

Komunccum MwuHumanbHbI pa3mep kommnccumn 1000p, 6onee NogpoOHO MOXHO 03HAKOMUTLCS Ha Mo poroBopeHHOCTH

cante HKL| MeXay ydacTHUKamMu


https://www.nationalclearingcentre.ru/catalog/0204/177
https://www.nationalclearingcentre.ru/catalog/0204/106

Caenkun Ha pbiHke CIT®U vs BHeOupXxeBble caerku

MapameTp Cpenku Ha pbiHke CTMTPU Cpaenku Ha BHEOMPXKEBOM pbiHKe

3aknoyeHne coenku Web-nHtepdeiic pbiHka CINoU, O6MmeH BymaXkHbIMU NOATBEPXKAEHUAMN,
npoTokon API, Tpeng — pagap C3A, CN&C / Finline
Yxe celyac AOCTYNeH TeCToBbIN A0CTYN K Toprosol cucteme CIMNPU no cebinke

Pa3wvep komuccum Max (1000 py6; 0,33 *n* N/ 1 000 000),
(CBorbl, OMLMOHBI, N — KONNYECTBO AHEN OT AaThbl 3aKMoYeHNs JoroBopa A0 nocrneaHero pabovero AHs, B KOTOPbIV OOMKHbBI UCMOMNHATLCS
cdopBapabl) 06s13aTensLCTBa NO AOrOBOPY B COOTBETCTBUM C €0 YCMNOBUSIMMU;
N — HomnHanbHasi cymma gorosopa, py6. Mo poroBopeHHOCTU

Mexay ydacTHUKaMu
Hanpumep ans coenku 100 mnH py6. komuccust: 2970 py6., T.e. 0,297 6.n. (3 mec. )5940 py6., T.e. 0,594 (6 mec)12045
py6., T.e. 1,2 6.n. (12 mec.)24090 pyb6., T.e. 2,4 6.n. (2 roga)36135 pyb., 7.e. 3,6 6.n. (3 roga.)

3akntoyeHve caenku Web-unHtepdeiic pbiHka CIMNoU, O6MmeH BymaXkHbIMU NOATBEPXKAEHUAMY,
npoTokon API, Tpeng — pagap Cc3[, CNdC / Finline
Yxe cenvac AOCTYNeH TeCTOBbIN AOCTyn K ToproBow cucteme CIM®W no cebinke

Cpoku caenku ot 3 gHen fo 10 ner. OnpepenseTca y4acTHUKamu
JTrobble cpokm (3, 12...148,526,33,95 aHen)

HomwuHanb! JTrobble HoMMHanbl. HeT notos OnpepgenseTcs y4acTHUKamu

[apaHTuiHoe RUB, LleHHble 6ymaru OnpepensieTcs y4acTHUKaMu

obecneyeHne O3HaKOMUTBLCS C AUCKOHTaMV MOXHO 3[1eCb -
/}_

YYacTHUKN KNUPUHTa Ha pbiHke CIMPU 3akntoyath caenku MoryT criegytowme yHacTHUKN: OnpegenseTcst y4acTHUKaMM

* bBaHkn peangeHTbl

»  BaHKku HepeanaeHTbI

» CTpaxoBble KOMMaHu1

*  Bpokepsbl

*  HM® ( 3akntoveHne caenok BO3MOXHO Yepes ynpaBnsiioLmne KomnaHum 1 6pokepos)

»  KoprnopaTuBHble KNMeHTbI( 3akiYeHne caenok BO3MOXHO Yepe3 6pokepoB) cOOTBETCTBYOLME TpeboBaHNAM
yKa3aHHbIM B NpaBuriax KnmpuHra

MoppobHee Ha caniTte MockoBckow Gupxe:
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https://www.moex.com/ru/spfi/testovyj-dostup
https://www.moex.com/ru/spfi/testovyj-dostup
https://www.nationalclearingcentre.ru/rates/securInfo
https://www.nationalclearingcentre.ru/rates/fondMarketRiskParams
https://www.moex.com/s942?ysclid=mu2f09ta3b78045929
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