NMnaHoBble u3MeHeHuss cucrteM ¢hoHaO0BOro
M BaJIOTHOIO PbIHKOB 8 Aekabps 2025 roaa

OIrNABJIEHUE

DOHMOBDIN PBIHOK............cocuiiiiiiiieiiitetees ettt se st be st e s e se st se s se e ste e saesesensenens 3
KpaTKN 0630P OCHOBHDBIX M3MEHEHMM ...ccevvrruuuiieeesseeeeessssssssesssssesssssssssssessssseesssssnnsnsesssesesnnnns 3
N3MeHeHre NpoBEePOK K/TIMEHTOB B COOTBETCTBUMN C YKA30M 436....ccvuiiviirniiinienssrnssnssnssnnnnnns 4
MNpomMexyTouHble BbIniaThl MPOUEHTOB B PEMO .....vviiiiiic s en s r s e n e n e 5
J10X0AHOCTb 6ECCPOUHBIX N AUCKOHTHBIX OBIATALINMM ....eeeeeveviiiiee e e e s e e eeerssae e e e s e s e e nn e 6
MonyyeHue ueHbl odepTbl B npoueHTax u3 HP 1 odepT u3 «UHTepdakca» ans pacyéra
1(0 (0 1 [T Yot 17 P 6
Pacuét MeTpuK nNo obnmraumsM C NIaBatoWMM KYMOHHBIM JOXOAOM ...ccvuriersuesersnssesnssesnnssennnnees 7
OB6HOBNEHNE FIXRFAST CEPBUCOB ...ccvvuuiireennssareennssareensssssnsnnsssssnsnssssssnsnssssssssnsssemnnnsssesennnns 7
M3MeHeHns B OTUYETaX MO UTOraM TOProB HA (DOHAOBOM PbIHKE....uuuuieerrrsssssrrrsnsssssersnnsessrnnnnees 8
N3MeHeHMs B OTYETAX MO UTOraM KIMPUHIA HA (DOHAOBOM PbIHKE. .....cuuirurenresneesnssennsennsesnsenns 9
HoBasi Bepcus wnto3oBoro nHTepderica Broker56 n BrokerRiSK56 .........cvvvvevruiieieernnineneennnnnns 10
O6HoBneHne nHTepderca cMcTeMbl PbIHKA JKO . .uuuuuuurerirrurrrsrissssnssssnssnssssssssnrnnssnsnnsnssn.s 11
O6HoBneHne TepMUHana MOEX Trade SE ........oooeveiiiiiiiiie e eern e e e r e 11
O6HOBEHME LIMHI03@ ASTS BHAGE ..ocveeiiieeeiie e s e e e s e e e e rnn e e eees 12

BAJTHOTHDBIM PBIHOK ...........ocveiuiiiiitiiticeietcce st a st sttt s et st st s e e testns 12
KpaTKNiA 0630P OCHOBHDBIX U3MEHEHMM «.vvuueeerrsueeresnseseresssessessnssessessnsseseessnsseseessnseeseesnnnens 12
N3MeHeHre NpOBEPOK KSIMEHTOB B COOTBETCTBUM C YKA30M 436....cviieiiiiiiieniiiinennerneneen e 13
OpraHusauus TOproB MHCTPYMEHTaMM Ha CpeaHeB3BeLLeHHbIM kypc GLDRUB_TOM (kypc UB),
a Take Ha Kypc MUKCUHIA MO GLDRUB_TOM .....c..uiiiiiieiieieeree e eeeeee e e eeee s e erne e e e enne e eees 13
MENKME JTOTbI MO METAMIAM 1euuivureuneensrasennsrsssnssnssnasensssnsensssnssssennssnsenssensnnsesnsseasenssnnsensennsnnsens 14
[opaboTtka npouecca GopMMpoBaHUSA OTHETA CUXS0.......iiiiuiiiiiiiiiiiiseris s srs s ern s ern s een e eens 16
MNepeHoc popmupoBaHns oT4éToB CUX82 n CUX83 Ha yTpo crneaytowero ToproBoro AHs ........ 16
N3MeHeHns B OTUETAX MO UTOraM TOProB M KIIMPUHIA HA BANFOTHOM PbIHKE ....ivuvereienieneensennens 17
HoBas Bepcust Wwno30Boro nHTepdenca Broker56 n BrokerRiSK56 ........ccveeeeeveeeernnuniiieeerereeennns 17
O6HoBneHne TepMnHana MOEX Trade CUITENCY ..vvuueveeeeeeeeeernneeeeernnsssesrnnsssesrnnasssernnnseeeees 17

SECURITIES MARKET ........oooiiiiiiiiiiiiiii ittt e e e s e e e s e s e e aa e e s s eeaa e e s e e eaa s e s e eeaaeeaeees 18
Changes to client checks in accordance with Decree NO. 436.........ccccuvviiiiiiiiiiiiiiiinrin e, 18
Interim interest payments in REPO trades.........cuu it a e e 19
Yield calculation for perpetual and discount boNdS..........coivviiiiiiiiiii s 19

Obtaining redemption prices and offers from National Settlement Depository and Interfax for
1YL [0 o= (011 = o g TP 20



Calculation Of MELIICS fOr flOAtEIS . ..uuit ettt e et e e e s e e e se e s sarensnserensnsanen 20

Update Of FIX & FAST SEIVICES ...cvuuiiiiiiiiiiiiieiiis s eitie st s et st s s eae s s eae s s sa e s e e e s e s e s ean e e eaanas 21
Changes in trading reports on the Securities market ........c.covvviiii i 22
Changes in clearing reports on the Securities market.........ccoceviiiiiii e 23
New versions of ASTS Bridge broker interface - Broker56 and BrokerRisk56 ..........cccccccvuieennnn. 23
Money market interface Update ..o 25
MOEX Trade SE terminal Update .......c.uoiiiiiiiiiiiiiiier e 25
ASTS Bridge UPAate.. ... iiuiieieii et e e s s e s s s s s e r e e ra s ea s e a e nn s rn s enaennns 25
) Q1 7Y PP 26
Changes to client checks in accordance with Decree NO. 436........c.ccccvviiiiiiiiiiicciiceer e, 26
Arrangement of trading for instruments based on the weighted average price of GLDRUB_TOM
(Central Bank rate) and fixing price of GLDRUB_TOM .........coiiiiiumiriiimineneerenne s eeenns s eeennas 26
SMall 10tS fOr MELAIS ...cevveii i s e e s e e e e e s e e rr e e s e ernnneaenes 27
Enhancements to the CUX50 report generation ProCeSS .....civuveeuieriiinisenieeseesesennsennessnesenns 29
Shift of CUX82 and CUX83 reports generation to morning of the next trading day...........c....... 29
Changes in trading and clearing reports on the FX market.........ccoovviiviiiiiiiicni e 30
New versions of ASTS Bridge broker interface - Broker56 and BrokerRisk56 ..........c.cccccvuveennn. 30
MOEX Trade Currency terminal UPdate ........ccueuoiiiiiiiiiiiiiii e e 30



®OHAO0BbIA PbIHOK

KpaTkui 0630p OCHOBHbIX U3MEHEHUM

1.

Hosbin Tin TKC/PK «UH» ans MIHOCTpaHHbIX MHBECTOPOB

e BBopsaTca cneumanbHble pacyétHble koabl (PK) u cueta (TKC) ans pabothbl
MHOCTPaHHbIX KIMEHTOB Yepe3 POCCMMCKMX YHACTHUKOB KITMPUHTa.

e [lobaBneHbl NpoBepKW: COBMAAEHWE MPU3HAKOB CYETOB, KOAbl Hepe3nAeHTOB,
YCNOBUS MEPBUYHOIO pa3MeLleHust.

. NpomMexyTouHble BbinnaTel NpoueHToB B PEMNO

e Bo3MOXHOCTb 3akntoueHns PEMO-caenok ¢ BbinfiaTaMmn npoueHToB Yepe3 1-90 aHen
(no 365 aHen).
e ABTOMaTM4Yeckue BbinnaTthbl Yepe3 TpaH3akumm TRAD (TRANTYPE=390).

. JJoxoaHoCTb 6€CCpO‘-IHbIX N ONCKOHTHbIX 06uraumi

e [lepecyéT AoX0oO4HOCTU W Aropaumn:
o beccpoyHble:  Tekywas/apdekTmBHas  goxoaHoctb (B 3aBMCMMOCTM
oT odhepThl).
o [OnckoHTHble: 3pdheKTUBHAs AOXOAHOCTb (B3aMeH MPOCTOW).
NCTOYHMKKM faHHBIX AN pacdéTta AOXOAHOCTU
e Wcnonb3oBaHue UeH u aat odepT n3 HPA n «MHTepdakca».
e WHdbopMaumns byaeT A4OCTyMNHa Ha caTe moex.com.

. Z-cnpen ans obnurauun

e [lobaBneH Z-cnpen B oT4éThbl (SEM03, SEM3A, SEM11, SEM09, SEM21) n Tabnuupl
(EXT_ORDERBOOK, NEGDEALS, ONENEGDEAL, ORDERS, ONEORDER, TRADES,
ALL_TRADES, SECURITIES).

e BExeagHeBHas nepegaya AaHHbIX O Z-Cnpeae B TOProBylo CUCTEMY.

. OBHOBNEHUS1 MHTEPGENCOB, TEPMMUHANOB N OTUYETOB

e HoBas Bepcus Broker56/BrokerRisk56.

O6HoBneHNe MHTepdelca cuctembl poiHka KO.
O6Hoenenne TepmnHana MOEX Trade SE (Bepcus 3.25.70).
O6HoeneHne wnto3a ASTS Bridge (Bepcusa 4.4.2.1213).

[ob6asneH oT4éT EQM69 (MH(DOpMaums 0 npoMexyToudHbIX Beinnatax PEMO).



N3MeHeHMe NpoBEepPoOK KJIMEHTOB B COOTBETCTBMM C YKa3oM 436

BHOCATCA W3MEHeHWs, HanpaBfeHHble Ha Yy/ydleHue pa6OTbI C WHOCTpPaHHbIMU
WMHBECTOPaMM N YYET UX MHTEPECOB B COOTBETCTBMN C HOBbLIMM TpEGOBaHVIFIMVI.

OCHOBHbIE€ U3ME@HeHMA:

1. Hosbin TN TOproBo-kNMpuHroBbix c4eToB (TKC) n PacyéTHbix koaoB (PK) «UH»:

o BBOAATCcS HoBble TKC n PK Tnna «MH» anst MIHOCTPaHHbLIX MHBECTOPOB, paboTatowmx
yepes POCCUMCKMX YHACTHUKOB KIIMPUHIa;

e TKC u PK Tvna «MH» OTKPbIBAOTCSA 3aHOBO M HEe MOryT ObiTb M3MEHEHbI Ha APYron
TUN B AAJIbHENLLEM;

e TKC un PK TMna «MH» MoryT 6biTb CBSi3aHbl C pasgenammu cyetoB geno tuna 3N,
oTKpbiBaeMbiMn B HP[] Ha cyéTe geno Tvna HL M HOBbLIX TMMNAax CYETOB Aeno Tuna
«MH»: IS (cyéT Bnapenbua-uHocTpaHua), ID (poccuitckas ynpaBnsioLlas KoMnaHust),
IF (MVHOCTpaHHbIN HOMWUHaNbHLIN AepXXaTenb);

o PK tMna «WH» MoryT 6biTb ypoBHEW 1, 2 M 3 n MOryT BXoAMTb B EAMHbIN nyn
obecrneyeHnsi, HO TONbKO C OAMHAKOBbIM TUMOM «UH>.

2. [lpoBepku 1 orpaHUYEHUs:

e npu pernctpaumm cpenok ¢ PK Ttuna «WH» 6yayT BBeAeHbl AOMOSHUTENbHbIE
NPOBEPKN, BK/IKOYAaA MNPOBEPKY CTpPaHbl pernucrtpauuMmM KOHEYHOro K/IMeHTa
W Bnagenbua CYETa, NOPSAAKa 3aK/I0YEHUS CAENKM, AOMYCTUMOrO MHCTPYMEHTA;

e NnepeBoAdbl AEHEeXHbIX CpeacTB W UeHHblx 6ymar mexay PK u TKC tuna «UH»
BO3MOXXHbI TOJIbKO MPWU COBMageHUU COOTBETCTBYIOLWMX NMPU3HAKOB;

e Ang 3asBoK ¢ PK Tvna «WH» HeobxoAMMO ykasblBaTb KO KOHEYHOro KJIMEHTa,
NaeHTUPUUMPYEMOrO KakK HepesnaeHT, W cobnogate YCNoBUSI  NEpPBUYHOMO
pa3MeLLeHns.

B otuét EQM20 pobasnsietcs HoBoe 3HayeHne I — «MH». B oTyét EQM28 pobasnstoTcs
AaHHble 0 pasgene 3N Ana npeaoctaBneHus WMHgopmauun gepxatensam. [ogpobHyto
NHMOPMaLMIO 06 U3MEHEHMsIX B OTYETAxX CM. B pa3gene «/M3MeHeHns B OTYETax Mo UToram
KIMPUHra Ha OHAOBOM DbIHKE>.

B Tabnuue BANKACC MeHsieTcss nepeuncnsembld Tun ans nonst CSPECIAL. MNMoapo6bHyto
nHdopMaumio 06 M3MeHeHusIX B UHTepdence cM. B pa3aene «HoBas Bepcus LIIK30BOro
nHTepdenca Broker56 n BrokerRisk56>».




NMpoMeXxyToUHble BbirnsiaThl npoueHToB B PEMNO

B ToproBonm cucteme 6yaeT peanusoBaHa BO3MOXHOCTb 3akioueHust caenok PEMO
C NPOMEXYTOYHbIMU BbiNaaTaMm npoueHToB. Caenku PEMNO ¢ npoMeXXyTOYHbIMK BbinsiaTaMm
6yayT OOCTYMHbI K 3aKIOHYEHNIO Ha aapecHbiX pexknmax PEMO ¢ LIK ¢ pacuétamn B pybnsix
n 1oaHsx. Caenkn ¢ NpOMEeXYTOYHbIMM  BbifjlaTaMM  MOryT ObiTb  3aK/HOYEHbI
C OMKCMPOBAHHBIM CPOKOM MM OTKPLITON AATOM, Kak C (OMKCMPOBAHHOM, TaK U C NJiaBatoLLen
MPOLIEHTHOM CTaBKON. MaKCUMaribHbIN CPOK TakuX CAENOK OorpaHunyeH 365 aHAMM.

Mpy 3aknyeHun caenkm Y4yacTHUK ykasbiBaeT [lpoueHTHbI nepuop (PercentPeriod),
KOTOPbIN MOXET NMPUHUMaTb 3HadeHue oT 1 Ao 90 kaneHgapHbiX AHeW. Ecnn napameTp He
3a4aH, caenka Oyper 3aknovaTbCd  6€3 MpOMEeXYTO4YHbIX  BbinNAaT.  BbinnaTol
OCYLLECTBSAOTCS aBTOMATUYECKM Yepe3 TEXHUYECKNE CAENKM C TpaH3akumen TRAD C HOBbIM
TRANTYPE=390, a nocneaHsst Bbiniata BKIOYAETCA B CyMMY BTOPOM YacTu CAENKW.

B coenkax c nNpoMeXxyTOYHbIMW BbisiataMn OyaeT AOCTYNMHa BO3MOXHOCTb [OCPOYHOro
MCNOSTHEHNS N OTKa3a OT UCMOJSIHEHUS caenku. MNpu AOCPOYHOM MCMOMHEHMM CyMMa BTOPOW
4yacTu caenku byaeT nepecymTaHa Ucxoas U3 HakoMeHHbIX MPOLEHTOB Ha AaTy AOCPOYHOro
ncnonHeHms (6e3 ydéta nnaHMpyeMblxX MPOMEXYTOYHbIX BbIMJAT B AaTbl, NpeBbilaloLLmne
AATy AOCPOYHOrO MCMOSTHEHNS).

[oxoa, noanexaiwmi nepeaaye (AMBMAEHAbI, NPOLEHTbI M MHOE pacrpeaenieHne Nno LEHHbIM
bymaram), nepeaaércs TpaH3aKLUMen B TEKYLLEM NOPSIAKE.

B otuétel EQMO6/EQMO6P/EQMO6R, EQM6C, EQM6D, EQM63, SEM02 n SEMO2RQ
n06aBnsieTcs HOBbIN HeobsizaTenbHbIN aTpnbyT PercentPeriod. Kpome Toro, nobaensiercs
HOBbIN OTYET EQM69, B KOTOPOM pPacKpbIBAlOTCA AaTbl M CYMMbl BCEX MIAHUPYEMbIX
NPOMEXYTOYHbIX BbINNaT. loapobHyto WHGopMaumito 06 M3MEHEeHUsIX B OT4YETAX CM.
B pasgenax «/3MeHeHus B OTYETaxX Mo UTOraM TOpro. Ha DOHAOBOM pbiHKE» U «M3MeHeHus
B OTYéTax Mo UToraM KAnMpuHra Ha )OHAOBOM PbIHKE».

B Tabnmubl NEGDEALS, ONENEGDEAL, TRADES pobaBnsercs HOBOE LIeNOYUCIEHHOE Mnone
PERCENTPERIOD. B Ttabnuuy USTRADES pno6aBnsoTcs HOBble LEIOYUCTIEHHbIE MONS
PERCENTPERIOD u PLANNEDINTEREST. T[loapobHyto wHdpopMaumio 06 W3MeHeHUsIX
B UHTep(elice cM. B pa3gene «HoBas Bepcus LWINO30BOro MHTepdenca Broker56
n BrokerRisk56».




[loxoaHOCTb 6€CCPOUHbBIX U AUCKOHTHbIX 06/IMrauuni

BHOCATCA M3MEHEHMS B PacyéT AOXOAHOCTU M Atopauun Anst 6€cCpoyHbIX M AUCKOHTHbIX
obnurauui:

1. [ns 6eccpoyHbix obnmrauni:

o Ecn y obnuraumm Het odeptbl (put/call), goxoaHocTb 6yaeT paccumTbiBaTbLCA
no popMmyne Tekywen pgoxogHoctn. Ecnm  ectb odepta (3anonHeHo none
BUYBACKDATE), poxoaHoCTb 6yaeT paccumTbiBaTbCsl Mo ¢opmyne 3hheKTUBHOM
LAOXOAHOCTM A0 AaTbl odepThl.

o [llopauma ana Takux obnuraumi 6yaeTr paccuMTbiBaTbCA TOMBKO MPWU  HanMumm
odepThbl.

2. [Ang QNCKOHTHBIX 0bnuraumi:
o [loxoaHocTb 6yaeTr paccunTbiBaTbCs Mo dopmyne 3¢hdeKTUBHOM [0XOAHOCTY,
a He Mo NPOCTOM, KaK 3TO 6bIN10 paHbLUE.
o [opauma Ans AWCKOHTHbIX obnuraumi 6yaeTr paccyMTbiBaTbCS  @aHaNOrM4yHo
KYMOHHbIM obnmraumnsim.

3. [ns obnuraumin B NocneaHeM KyrnoHHOM nepuoae A0 AaTbl MoralleHusi dopMmyna He
6yaeT nepeknovaTbcs Ha popMyny NPOCTON AOXOAHOCTHU.

NMonyuyeHune ueHbl opepTbl B npouyeHTax us HPA n odept
n3 «UHTepcdhakca» ans pacyéra AOXOAHOCTU

JlopaboTaHbl NpoLieccbl aBTOMATUYECKOW 3arpy3ku JaHHbIX O LieHaxX M aatax odepr. ITu
M3MEHEHUS NO3BOMAT YUUTLIBATbL aKTyaslbHbIE JaHHbIE O MOralleHnn U odepTax 0bMraLuii.

OCHOBHbIE€ U3ME@HEeHMA

NCTOYHUKN A@HHbIX:

o B pononHeHne k aaHHbIM M3 HP[ wnHdOpMaumsa O aatax v ueHax odept byaer
3arpy»aTtbcs U3 «MHTepdakca».

[laHHble GYD,YT NCMosib30BaThbCs ANs 3HAYEHUI MONeNn:

e [aTa, K KOTOpoW paccumTbiBaeTca goxoaHocTb (BUYBACKDATE) v ueHa Bblkyna
(BUYBACKPRICE), ncnonb3yembix Npu pacyéte OXOAHOCTY;

o pata konn-onumoHa (CALLOPTIONDATE), ucnonb3yeMoro B pacyére AOXOAHOCTU
K KOMN-OMUMOHY.

CeeaeHuns 06 odepTax n3 «MHTepdakca» byayT packpbiBaTbCa Ha caMTe moex.com.


http://moex.com/

Pacuyér MeTpMK no o6amraumsam C nnaBaroOWMM KYNOHHbIM OXOA0M

BHOCATCA M3MeHeHuss B dopMaT OTobpaxeHust AaHHbX 06 obnuraumsix. Ons Bcex
obnuraumi, KpoMe CTPYKTYPHbIX, AobaBnsetcss Z-cnpef, PacCYMTaHHbI OTHOCUMTENbHO
cneayroLLmMX NapaMeTpoB:
e LEHa 3a9BKK;
LieHa nocneaHen caenku;
CpeHeB3BELLEHHas LIEHa;
LieHa YAOBNETBOPEHUSI HEKOHKYPEHTHbIX 3asIBOK;
LieHa KOTUPOBKY;
KOMM-OMUMOH MO LiEHE KOTUPOBKMY;
KOMM-OMUMOH MO CPpeHEB3BELLEHHON LIEHE;
OLIEHKa MpeablayLlero ToproBoro AHsl.

[aHHble ans pacyéta Z-cnpena 6yayT nepenaBaThCs B TOProBYHO CUCTEMY eXeAHEBHO.

B otyétel SEM03, SEM3A u SEM11 pobasnstoTca HoBble aTpubyThl Floater n ZSpread.
B oTuét SEM09 pnobasnstotcsa HoBble aTpnbyTbl FLOATER, ZSPREAD 1 WAZSPREADCLOSE.
B oTuét SEM21 pobasnstoTtca Hosble aTpubyThl Floater, ZSPREADATWAP, ZSPREADCLOSE
n ZSPREADATWAPCAL. MoapobHyto nHgopmaumio 06 n3mMeHeHnsx B OTYETaxX CM. B pasgene
«M3MeHeHnsa B OTYETAxX NO UTOraM TOPros Ha HOHAOBOM PbIHKE>.

B Tabnuuy EXT_ORDERBOOK gobasnstotcs Hoble nons ZSPREAD n CALLOPTIONZSPREAD.
B Tabnuubl NEGDEALS, ONENEGDEAL, ORDERS, ONEORDER, TRADES u ALL_TRADES
pobaensierca Hosoe none ZSPREAD. B tabnuuy SECURITIES pobaensitoTcs HOBble Mons
ZSPREADATPREVWAPRICE, ZSPREAD, CALLOPTIONZSPREAD, ZSPREADATWAPRICE,
BONDTYPE n BONDSUBTYPE. Jo6asnstotcs HoBble Tabnuubl BONDTYPE n BONDSUBTYPE.
MoapobHyto MHdpopMaumio 06 U3MeHeHUsIX B MHTepdelice cM. B pa3aene «HoBas Bepcus
LU030BOro nHTepdenca Broker56 n BrokerRisk56>.

O6HoBneHune FIX&FAST cepBucos
FIX, Bepcus 4.9.5:

Ans noaaepXxku YHKUMOHANBbHOCTM AOMOSIHUTENbHON ceccum BbixogHoro aHsa (ACBA)
B coobuieHuns Execution Report gobaeneHsl nons:
o TradeSessionDate (10529) — pata TOproBoM ceccuu, B KOTopou Obina
3aperncTpupoBaHa 3asBKa;
o OrderDate (18183) — kaneHagapHas AaTa perucrpaumm 3asBKu;
o TradeDate (75) — kanengapHas aata 3ak/l04EeHUs CAENKMN.

B coobweHna TradeCapture Report pobaeneHbl nons TradeSessionDate (10529)
n OrderDate (18183).



FAST, Bepcusa 5.1:

HoBasi Bepcus cepBuca C MoAAEPXKOM (YHKLMOHANBHOCTM AOMOMHUTENBHON Ceccum
BbIxoaHoro AHs (ACBA) n ao6aBneHMeM nonen LEeHOBbIX MPaHuL, 3asiBOK:

B coobuweHna notokoB OLR wn OLS pobaesneHo none MDEntryDate (272),
yKa3blBatoLlee Ha KaneHaapHyto AaTty Aob6aBneHus 3asBKu.

B coobuweHns notokos OLR n OLS pobaBneHo none TradeSessionDate (10529),
yKa3sblBaloLee Ha AaTy TOProBou ceccuu, B KOTOpon 6bina gobaBneHa 3asBka.

B coobweHns notokos TLR wn TLS pobasneHo none MDEntryDate (272),
yKa3blBatoLLee Ha KaneHAapHyo AaTy 3aK/I0YeHNs CAENKN.

B coobuweHnunss notokoB TLR n TLS pgobasneHo none TradeSessionDate (10529),
yKasblBatoLee Ha AaTy TOProBOM ceccuu, B KOTOPOW Bbina 3aksodeHa caenka.

B notok IDF pob6asneHo none WeekEndSession (10528), yka3biBatowiee Ha Aonyck
MHCTPYMeHTa K Topram B [IBC/] (Tonbko hOHAOBbLIN PbIHOK).

B coobueHmne TradingSessionStatus nobaeneHbl HOBble 3Ha4YeHus nons TradSesStatus
(340) ana Havana v okoHYaHua ABC ¢oHA0BOMO pbiHKa.

B coobwennax 35=W u 35=X notokoB MSR/MSS nybnukyetcs rpynna nonewu
¢ MDEntryType="G"

o PMLUpperLimit(10530) — BepxHss rpaHnuUa LeH 3asBOK;
PMLLowerLimit(10531) — HMXHSA rpaHMUa LIeH 3as1BOK.

OBPALLAEM BALLE BHUMAHME, uto n3meHeHus B npotokosie FAST ASTS He
COXpaHAT o6paTHOM COBMECTMMOCTM M TpebylT A0opaboTOK Ha CTOpPOHe
KnueHTckoro Mo.

MN3MeHeHusa B OTYETAX MO UTOraM TOProB Ha (hOHAOBOM pbIHKE

1. B otyétbl SEM02 (Bbinucka u3 peectpa 3asBok) n SEMO2RQ (Bbinucka u3 peectpa
kKoTupoBok PEMQO) nobaBnseTcs HOBLIV NapaMeTp:

PercentPeriod — T[pu3HaKk MPOMEXYTOYHbIX BbINIAT: MPUHUMAET 3HAYEHUE
KOMIMYECTBa AHEN MeXy BbiniaTaMu.

2. B otyétr SEMO3 (Bbinncka M3 peecTpa CAENOK C LeHHbIMM Bymarammn) aobaensoTcs
HOBble aTpubyTbl:

PercentPeriod — Tlpu3HaKk MpPOMEXYTOYHbIX BbINIAT: MPUHUMAET 3HAYeHue
KONMYECTBa AHEW MeXay Bbiniatamu;

Floater — Obnuraums ¢ NnaBalroLWMM KYMNOHHbIM AoxoaoM (dnoaTep). 3anonHseTcs
3Ha4yeHMeM napameTpa «6a30BblM aKTMB, K KOTOPOMY MpUBsi3aHa CTaBKa KyrnoHa»;
ZSpread — Z-cnpea. 3anosiHaeTCs pacCYMTaHHbIM 3HaYeHneM Z-cnpeaa.

3. B otuétbl SEM3A (Bbinucka n3 peectpa caenok npu pasmelleHuun/sbikyne) n SEM11
(CBOAHBIN peecTp 3as8BOK) A0OaBNSAOTCS HOBble aTpUBYThI:

Floater — Obnuraumnst ¢ nnaeBawWmMM KyNOHHbIM AoxoAoM (droaTtep). 3anonHsaeTcs
3HayeHneM napameTtpa «6a30BbIf aKTVB, K KOTOPOMY MpMBsi3aHa CTaBKa KyrnoHa»;
ZSpread — Z-cnpea. 3anosiHAeTCs pacCYMTaHHbIM 3HaYeHneM Z-cnpeaa.
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4. B oTuét SEMO09 (CBoAHbIM peecTp 3asB0k (Tun N2)) no6aBnsitoTCsS HOBble aTpUBYTLI:

o FLOATER — O6nuraums ¢ nniaBatowWwmnM KynoHHbIM goxoaoM (dnoatep). 3anonHsaeTcs

3HayeHMeM napameTpa «6a30BbIM aKTMB, K KOTOPOMY MpUBsi3aHa CTaBKa KyrnoHa»;

e ZSPREAD — Z-cripep. 3anosHSAETCA pacCYMTaAHHbLIM 3HAdYeHneM «Z-crnpeq no ueHe

3a4BOK>;

o« WAZSPREADCLOSE. 3anonHseTcqd pacCYMTaHHbIM 3HayeHneM «Z-cnpeq no ueHe

YAOOBNETBOPEHNA HEKOHKYPEHTHbIX 3adBOK>.

5. B otyét SEM21 (Bbupxeasi MHdopMauns Ha ¢HOHAOBOM pbiHKE) A006aBASIOTCA HOBble

aTpubyThbI:

o Floater — Obnurauuns ¢ nnasaloWMM KYNOHHLIM AoxoAoM (dnoaTep). 3anonHseTcs

3HayeHMeM napameTpa «6a30BblM aKTMB, K KOTOPOMY MpUBsi3aHa CTaBKa KyrnoHa»;

o ZSPREADATWAP. 3anonHsaeTca 3HayYeHnem napamMeTpa «Z-cnpea

no CDEHHQBBBGUJGHHOVI LEHE>,

o ZSPREADCLOSE. 3anonHaeTcs 3Ha4YeHMEM NapaMeTpa «Z-Crnpea no LeHe NocneaHen

CAENIKN>;

o ZSPREADATWAPCAL. 3anonHseTca 3HayeHneM napameTpa «Z-cnpef K gaTte Koss-

onunoHa no Cpeﬂ,HeB3BELueHHOl7I LeHe>»,

O6HOBNEHHas crneumdukauma hdopMaToB OTYETOB pa3MeLLieHa Ha canTe BUpu:
https://www.moex.com/ru/documents/943.

CxeMbl M CTUAKN ANs nevaTHbIX popM OTYETOB onybmKkoBaHbl Ha FTP-cepBepe bupxu:
https://ftp.moex.com/pub/Reports/Equities.

N3MeHeHusa B OTUETAX MO UTOraM KJIMPUHra Ha (pOHAOBOM pbIHKe

1. B otuéte EQM20 (OTYET 0 TOProBO-K/IMPUHIOBbIX cHETax) A06aBNSETCA HOBOE 3HaYeHne

atpmnbyta SPF B Hooe BANKACC:

e I —1un «UH>»;

e HOBOe onucaHue aTpmnbyTta SPF: CneumanbHbI NpU3Hak PacyeTHOro Koga «Y» — Tun
C, «I» — tvn UH, «N» — npu3Hak oTCyTCTBYeT.

. B otyér EQM28 (OTY4ET O [ONOMHUTENbHBLIX TOProBblX pa3genax, OTKPbITbIX
ANS ornepauMi y4acTHUKaMM KuMpuHra) AobaBnsioTcs AaHHble o pasgene 3N ans
npenocTasneHns nHgopmauun gepxatensm. CTpykTypa oT4ETa He MEHSeTCS.

. B otuyétel EQMO6/EQMO6P/EQMO6R (Bbinncka W3 peecTpa CAENOK, MNPUHATLIX
B KNnpuHr), EQM6C (Bbinncka n3 peectpa CAENOK, MPUHSATLIX B KAUPUHT (NO cAenKam
knneHtoB)), EQM6D (Bbinucka M3 peecTpa cAenoK, MpUHATBIX B KIWMPUHE
(ans pepxatenen)) n EQM63 (Bbinucka M3 peecTpa CAENOK, MPUHSTBHIX B KIMPUHT
(anst yyacTHMka TOproB)) [A06aBNSiETCS HOBbIN HeObsi3aTeNbHbIN aTpubyT B HoAe
RECORDS:

o PercentPeriod — T[Ipu3HaK NPOMEXYTOYHbIX BbINAAT: MNPUHUMAET 3Ha4yeHue

KONMYEeCTBa AHEN MeXay BbiniaTtamu.


https://www.moex.com/ru/documents/943
https://ftp.moex.com/pub/Reports/Equities

4. [obaBnsieTcst HOBbIM OTYET EQM69 (OTYET O MNaHUPYEMbIX NMPOMEXYTOUHBIX BbiMlaTax
no cpenkam PEMNO), B KOTOPOM pacKpbIBaOTCA AaTbl WU CyMMbl MJIAHUPYEMbIX
NPOMEXYTOYHbIX BbINaT no caenkam PENMO.

O6HOBNEHHasA cneundukaums hopMaToB OTYETOB pa3MeLLIEHa Ha caTe BUPXMU:
https://www.moex.com/ru/documents/951.

CxeMbl 1 CTUNK ANs NeYaTHbIX GopM OTUYETOB ONy6nMKoBaHbl Ha FTP-cepeepe 6upxu:
https://ftp.moex.com/pub/Reports/Equities.

HoBas Bepcusa wnio3oBoro nHtepgeica Broker56 n BrokerRisk56

B paTy penusa 6ydeT BbiMylleHa HOBasi Bepcusi LUIKO30BOro MHTepdelnica 6pokepa
ANS NOAKNIOYEHUS] K TOProBoM cucTteMe Ha (OHAOBOM pbiHKe. OnMcaHMe HOBOM Bepcum
LUSO30BbIX MHTEP(dENCOB, @ TAKXE CpaBHeHME C Mpeablayllen Bepcuert onybnmkoBaHO
Ha FTP-cepsepe Bupxu:

https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Equities/test.

1. B Tabnuubl NEGDEALS, ONENEGDEAL n TRADES pobasnsieTcs HOBOe LEeno4vmciieHHoe
none PERCENTPERIOD — lNepuoa NpOLEHTHbIX Bbiniar.

2. B Tpan3akumm CCP_REPO_COMPLEX_NEGDEAL n CCP_REPO_NEGDEAL pobaensietcs
HoBoe uenoyuncneHHoe none PERCENTPERIOD — lNepuoa npoLeHTHbIX Bbinaar.

3. B Tabnuuy USTRADES n06aBns0TCa HOBbIE LIeNIOYMCIIEHHbIE MONS:
o PERCENTPERIOD — lNepvoa NpOLEHTHbIX BbInaT;
o PLANNEDINTEREST — CyMMa 6yayLumx NnpoLUEHTHbIX BbIMnaT.

4. B Tabnuubl NEGDEALS, ONENEGDEAL, ORDERS n ONEORDER pobaBnsieTcs HoBoe nosne
MATCHEDVALUE — MCNONHEHHbIN 06BEM.

5. B 1tabnuuy EXT_ORDERBOOK gobasnsitoTcst HOBble MONS:
e ZSPREAD — Z-cnpep no ueHe KOTUPOBKMU;
o CALLOPTIONZSPREAD — Z-cnpep, K KO/1-OMNuuOoHY.

6. B Tabnuubl NEGDEALS, ONENEGDEAL, ORDERS 1 ONEORDER pobasnsietcs HoBoe none
ZSPREAD — Z-cnpep, no UeHe 3asBKW.
7. B Tabnuuy TRADES un ALL_TRADES pobaensietcsd HoBoe none ZSPREAD — Z-cnpep
Nno UeHe caenku.
8. B tabnuuy SECURITIES nobaBnatoTcs HOBblE NONS:
o ZSPREADATPREVWAPRICE — Z-cripeq no OuUeHKe npea. AHs;
o BONDTYPE — Bua obnurauum;
« BONDSUBTYPE — lNoasua obnuraumm;
e ZSPREAD — Z-cripep, No LeHe CAesiKu;
o ZSPREADATWAPRICE — Z-cnpeg no cpeaHeB3BELLEHHOW LiEHE;
o CALLOPTIONZSPREAD — Z-cnpea K KONI-0OnuMOoHy Mo CpeAHEB3BELLEHHON LiEHE.
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https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge_Interfaces/Equities/test

9. [lob6aBnsetcsa HoBasa Tabnmua BONDTYPE — Bua obnurauum:

BbixoaHoe none Onucaxue Tun  |Pasmep NMpuMmeyaHue
BONDTYPE Bug obnvraumm INTEGER 7 KnaccmcbvaaTop B/Aa
obnuraumn

DESCRIPTION OnwucaHue CHAR 128

10. JobaBnsaetca HoBas Tabnmua BONDSUBTYPE — MoaBua obnuraumu:

BbixoaHoe none OnucaHue Tvn Pa3smMep NMpuMeuyaHue

KnaccudukaTtop noasuaa

BONDSUBTYPE Moasua obnuraumm | INTEGER o
obnuraymm

DESCRIPTION OnncaHue CHAR 128

11.B Tabnuue BANKACC meHsieTcs nepeuncnsiembid tun ans nons CSPECIAL. Hosbin
nepeuyncnsembii Tun — TCSpecial:

KoHcTaHTa | 3HaueHue OnucaHue

N

Y C MNpu3Hak cneunanbHoro PK tuna «C»
I WH MNpu3Hak cneunanbHoro PK tuna «UAH»

O6HoBneHne nHTtepdenca cucrembl pbiHka KO

C 1 pekabps 2025 r. 6yget poctynHa O6HOBNEHHAs BepCUs LUKO30BOrO MHTepdeica
bpokepa GKO15. B Tabnuuy SECURITIES po6baBneHO HOBOE LENOYMCNEHHOE none
AUC_ID — MWpeHTudukatop oTbopa 3as8BOK. OHO  3amnofiHAeTCs  YHWKasbHbIM
MAEHTUMHMKATOPOM AEMO3UTHOr0 aykKuUMOHa, KoTopbii defepanbHOe  Ka3HayencTso
nepenaéeT bupxe.

OnucaHve HoBOM Bepcun  UHTepdenca poctynHo Ha  FTP-cepsepe  Bupxu:
https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Treasury/test.

O6HoBneHne tepmnHana MOEX Trade SE

B naTy penvsa nnaHupyeTcs BbiNyCTUTb 06HOBNeHMe TepMnHana MOEX Trade SE oo sepcun
3.25.70.

Bcem nonb3oBatensm OyaeT npeanoXeHO YCTaHOBUTb aBTOMaTuMyeckoe O6HOBNEHMe
Npy NOAKOYEHNMN K TOPrOBO-KIMPUHIOBOM cucTeMe. AMcTpnbyTrBbI ANst PyYHOW YCTaHOBKM
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6yayT goctynHbl Ha FTP-cepeepe ¢ 5 aekabps:
https://ftp.moex.com/pub/Terminals/ASTS/Equities.

O6HoBneHue wnro3a ASTS Bridge

B paty penusa nnaHupyetcs BbinyCTUTb obHOBneHwe wno3a ASTS Bridge oo Bepcumn
4.4.2.1213.  [OuctpubyTmBbl  AOCTYNHbI  Ana  TecTupoBaHuss Ha  FTP-cepsepe:
https://ftp.moex.com/pub/ClientsAPI/ASTS/test.

BAJTFOTHbIW PbIHOK

KpaTkunit 0630p OCHOBHbIX U3MEHEHUM
1. Hosbit TN TKC/PK «UH» ANsi MUHOCTPaHHbIX KIIMEHTOB
e Yposhu PK (1, 2, 3) ana yyactns B EQUHOM nyne obecneveHus.
e [lononHuTesNbHble MPOBEPKM: CTPaHa perncrpaumm, CpoK CAeNoK.
2. HoBble MHCTPYMEHTbI Ha cpeaHeB3BeLleHHbIM Kypc GLDRUB_TOM
e WHcTpymeHThl GLDRUB_WAPO, GLDRUB_WAPV, GLDRUBFIXO0:
o Kypcbl no cpefHeB3BeLEHHbIM LeHaM U puKkeuHry LiB.
o Topru B pexxumax WAPS, WAPN, FIXS, FIXN (go 10:00 n 11:30).
3. Menkue notbl no metannam (GLD, SLV, PLT, PLD)
e Hosble MHCTpyMeHTbl: GLDRUB_TDS, TMS, TDSTMS (TOprn ¢ MMHUMasbHbIM JI0TOM
1 rpamm).
e Komuccumn aHanornyHel cywecrtsyowmm (TOD, TOM).
4. O6HoBnenune otyétoB CUX50, CUX82, CUX83
e CUX50: HoBoe cobbiTne ans Mecsues 6e3 npa3aHMKOB.
e CUX82/CUX83: nepeHoc (hopMMPOBaHMS Ha YTPO Ceaytowero TOproBoro AHs.
5. O6HOBNEHUSI MHTEPGENCOB, TEPMMHANOB N OTYETOB
« B oTuét CCX20 nobaBnsieTcs HOBbIM aTpnbyT SPF.
« HoBas Bepcus Broker56/BrokerRisk56.
o O6HoBneHue TepmmHana MOEX Trade Currency (Bepcus 3.25.70).
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N3MeHeHMe NpoBEepPoOK KJIMEHTOB B COOTBETCTBMM C YKa3oM 436
OCHOBHbI€ U3MEHEHMUS:

1. Hosbin TN TOproBo-kNMpuHroBbix c4eToB (TKC) n PacyéTHbix koaoB (PK) «UH»:
o BBOAATCS HoBble TKC n PK Tnna «MH» ans MHOCTPaHHbLIX MHBECTOPOB, paboTatowmnx
yepes POCCUMCKMX YYACTHUKOB KIIMPUHIa;
e PK tTMna «WH» MoryT 6biTb ypoBHEM 1, 2 U 3 u MOryT BXxoauTb B EAuHbIA nyn
obecneyeHnsi, HO TONMbKO C OAMHAKOBbIM TUMOM «UH».

2. TpoBepKku U OrpaHNYEHUS:
e Npu peructpaumm caenok ¢ PK Tuna «WH» 6yayT BBe[eHbl [IOMONHUTENbHbIE
MpoBEPKK, BK/tOYas MPOBEPKY CTpaHbl PErucTpauMm KOHEYHOro  KJIMEHTa
“ BNagenbLa CYéTa;
e CHMMAETCs NPOBEPKA MAKCMMAJIbHOMO CPOKa MCMOSTHEHUS CAENKM 11 UHOCTPAHHOMO
K/IMEeHTa.

B otuér CCX20 pobaBnsetcss HOBbI aTpubyT SPF. TMoapobHyto uHdopMauuto
06 n3MeHeHnax B OTYETaxX CM. B pasgene «M3MeHeHus B OTYETax MO UTOraM TOProB
N KIWPUHIA Ha BaltOTHOM PbIHKE>.

B Tabnuue BANKACC meHsieTcs nepeuncnsembii Tun ans nonsi CSPECIAL. MoppobHyto
nHdopMaumio 06 M3MeHeHusIX B UHTepdelce cM. B pa3aene «HoBas Bepcusl LIIK30BOro
nHTepdenca Broker56 n BrokerRisk56».

OpraHu3auusa TOproB MHCTPYMEHTaMM Ha CpeAHeB3BeLUeHHbIN KypC
GLDRUB_TOM (kypc LB), a Tak)xe Ha KYpC (pMKCUHra
no GLDRUB_TOM

BBOASATCA HOBble MHCTPYMEHTbl TOpProB Ans 3o0f10Ta B pybnsx, OCHOBaHHblE
Ha CpeAHEeB3BELIEHHOM Kypce U Kypce MUKCUHra nHcTpyMeHTa GLDRUB_TOM:

1. GLDRUB_WAPO. Kypc caenok 6yaet paBeH cpefHeB3BELLEHHOMY Kypcy MO CAefikam
¢ GLDRUB_TOM, 3akno4yéHHbiM ¢ 10:00 go 15:30 MSK. Toprn 6yayT npoBoAUTbLCS
B pexuMax WAPS (cuctemHble  cpegHeB3BelleHHble), WAPN  (BHecuCTeMHble
cpeaHeB3BelleHHbIe) U FIXT ((hUKCUHI TEXHUYECKMNI).

2. GLDRUB_WAPV. lleHa 3asBoOK byaeT BbipaxeHa B BMAE AUCKOHTa (OTpuuaTenbHoe
3HayeHne) unu npemmn (NONOXMUTENbHOE 3HayeHMe) K CpeaHeB3BELLEHHOMY Kypcy
no caenkam ¢ GLDRUB_TOM, 3aknto4éHHbiM ¢ 10:00 go 15:30 MSK. Topru 6yayt
nposoanTbCa B pexkumax WAPS, WAPN u FIXT.

3. GLDRUBFIXO. Kypc caenok 6yaeT paseH Kypcy dukcuHra no caenkam ¢ GLDRUB_TOM,
3aKMto4éHHbIM ¢ 11:30 go 12:30 MSK. Topru 6yayT npoBoAuTbCA B pexumax FIXS
(cucteMHbI ukenHr), FIXN (BHECUCTEMHBIA (PUKCUHT) 1 FIXT.

ﬂapaMeprl HOBbIX MHCTPYMEHTOB UAEHTUYHbI U NPEACTaB/1EHbI B Tabnuue Huxe.
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MapameTp 3HaueHue

Bantota norta GLD
ConpskéHHasa BanioTa RUB
[laTa pac4éTta cpeaHeB3BELLEHHOro Kypca M Kypca (PMKCUHra T+0
[laTta BantoTMpoBaHuA T+1

JloT 3asBok B pexumax WAPS, WAPN, FIXS, FIXN (ea. san. nota) [ 1,0

TOYHOCTb OnpeaeneHns LeHbI [10 4-ro 3HaKa

NHCTpyMeHTbl A06aBNsIlOTCA B COCTOSIHUM TEXHMYECKON TFOTOBHOCTW, O Hauyane TOpProB
COo06LWKMM AONOSTHUTENBHO.

Ycnosus MapXXuMpoBaHuUS AN HOBbIX WHCTPYMEHTOB  a@HaNOMMYHbl  CyLLECTBYHOLWUM
ans nHctpymeHtos USDRUB_WAPO 1 USDRUB_WAPV.

NHdopMauma o caenkax byaer oTobpaxaTbCs Ha camTe 6UpXM M BKIOYATbCS B OTYET
CUX23 «Bbinuncka u3 peectpa CAENOK».

Menkue noTbl N0 MeTas1aM

BBOOATCA HOBble MHCTPyMeHTbl BO BHecucteMHoOM pexume ToproB (CNGD — Pexum
neperoBopHbIX cAenok), a Takke B pexumax LICU u AETS Ha pblHKe AparoueHHbIX
mMeTannoB. OCHOBHbIE M3MEHEHUSI KacatoTCa cneayrowmx Metannos: 30510710 (GLD), cepebpo
(SLV), nnatuHa (PLT) n nannagun (PLD).

HoBble MHCTPYMEHTHI:

« GLDRUB_TDS, SLVRUB_TDS, PLTRUB_TDS, PLDRUB_TDS. ToprytoTcs
C MMHMMAJIbHBIM pa3MepoM 3asBKK 1 rpaMM 1 aaToi ucrnonHeHus T+0.

« GLDRUB_TMS, SLVRUB_TMS, PLTRUB_TMS, PLDRUB_TMS. ToprytoTcs
C MMHMMAaJIbHBIM pa3MepoM 3asBkK 1 rpaMM K AaToi ucrnonHeHus T+1.

« GLDRUBTDSTMS, SLVRUBTDSTMS, PLTRUBTDSTMS, PLDRUBTDSTMS.
TopryroTcst C MUHUMasbHbLIM pa3MepoM 3asiBkM 1 rpaMM u aaton ucnonHexus T+0 /
T+1.

Toprn nHctpymeHtamm GLDRUB_TMS, SLVRUB_TMS, PLTRUB_TMS, PLDRUB_TMS
6yayt nposoautbca € 10:00 go 23:50. Topru ocCTanbHbIMKM  MHCTpyMeHTamun 6yayT
nposoanTbes ¢ 10:00 go 19:00 (¢ pasHbIx pacyéTHbIX kogoB) n ¢ 10:00 go 23:50 (c ogHoro
pac4éTHOro Koaa).

KoMuccum anst HoBbIX MHCTPYMEHTOB 6yayT aHanorMyHbl CyLECTBYOWNM A1 UHCTPYMEHTOB
TOD, TOM, TODTOM o coOTBETCTBYIOLWMM MeTasliaM.

MNonHble napaMeTpbl HOBbIX MHCTPYMEHTOB MNPUBEAEHDbI B Tabnuue Huxe.
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Jlot Aara
14
Kon Short Ban. | Conp. en. War TouH. | TouH. WUCMNOJIH. MuH. Makc.
BHe6upx. 6as. | uror. ob6sizar. pa3smMep | pasmep
name nota | Ban. Bas. LiEeHbI
caesniku Kypca | Kypca | no caenke | 3asiBKM | 3asiBKM
noTta
(T+n)
0.1 001 1901 o001
GLDRUB_TDS | GLDRUB_TDS | GLD RUB rpamMma | rpamma ’6 ’6 T+0 1 rpamm | 3 TOHHbI
sonota |3onota |PY°: PYo-
0,1 0,01 0,01 0,01
GLDRUB_TMS | GLDRUB_TMS | GLD RUB rpamma | rpamma ,6 ’6 T+1 1 rpamMMm | 3 TOHHbI
sonota |3onota |PY°: PYo-
0,1 0,0001
GLDRUBTDST GLD_TDSTMS | GLD RUB rpamma | rpamma 0,01 0,01 T+0/T+1 1 rpamMMm | 3 TOHHbI
MS pyb6. pyb.
30/10Ta | 30M0Ta
0,1 0011501 |o0,01
SLVRUB_TDS | SLVRUB_TDS | SLV RUB rpamMma | rpamma ’6 ! 6 T+0 1 rpamm | 50 TOHH
cepebpa | cepebpa PYyo. PYyo.
0.1 001 1501 [o,01
SLVRUB_TMS | SLVRUB_TMS [ SLV RUB rpamMma | rpamma ,6 ’6 T+1 1 rpamM | 50 TOHH
cepebpa | cepebpa PYyo. PYyo.
0,1 0,0001
SLVRUBTDST | ¢/ tpstms |stv |RUB | rpamma |rpamma | 201|900 Ioi6/ 741 |1 rpamm | 50 Tonn
MS py6. py6.
cepebpa | cepebpa
01 001 1901 0,01
PLTRUB_TDS | PLTRUB_TDS |PLT RUB rpaMma | rpamma ,6 ! 6 T+0 1 rpamMm | 3 TOHHbI
nnaturbl | nnatuasl | PYO: PYO.
01 001 1501 0,01
PLTRUB_TMS | PLTRUB_TMS | PLT RUB rpaMma | rpamma ,6 ! 6 T+1 1 rpaMmM | 3 TOHHbI
nnatvHbl | nnatukel | PYO: PYO.
0,1 0,0001
II;LSTRUBTDST PLT_TDSTMS | PLT RUB rpamMMa | rpamma 0’061 0’061 T+0/T+1 1 rpamMm | 3 TOHHbI
MNAaTUHbI | NIATUHBI pYo. pYO.
0.1 0,01 0,01 |0,01
PLDRUB_TDS | PLDRUB_TDS | PLD RUB rpamMma rpamMma ! 6 ’6 T+0 1 rpamMm | 3 TOHHbI
nannaausa | nannagus py ) py )
0.1 0,01 0,01 |0,01
PLDRUB_TMS | PLDRUB_TMS | PLD RUB rpamMma rpamMma ! 6 ’6 T+1 1 rpamMm | 3 TOHHbI
nannaausa | nannagus py ) py )
0,1 0,0001
;LSDRUBTDST PLD_TDSTMS |PLD |RUB |rpamma |rpamma 0'061 0'%1 T+0/T+1 |1 rpamm | 3 ToHHbl
nannaausa | nannaausa py ' py h
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HdopaboTka npouecca cpopMmupoBaHus otyéra CUX50

BHOCATCS n3aMeHeHus1 B npouecc opmmpoBaHns 1 nybnmkaumm otyéta CUX50 (Kanenaapb
TOProB), KOTOpPbIN COAEPXWUT rpaduK NpPOBEAEHMSI TOProB BaNOTOW. DT M3MEHEHMS
noMoryT obecneuntb MNpPO3PaYHOCTb M CBOEBPEMEHHOCTb WHMOPMaunM O TOProBbIX
PeXUMax, AaXe B Cllyvyae OTCYTCTBUS NPA3AHUYHBIX UM HEPABbOUNX OHEW.

OCHOBHbIE USMEHEHMUS:

1. [dobaBnsieTca HOBbIM BUA cobbiTus B aTpubyT TradeGroup Ans onucaHusi cuTyauuu,

Korga B CrieyolweM Mecsle OTCYTCTBYIOT Npa3gHUYHbIE HM.

2. MeHsieTca nornka opMmpoBaHus oTYéTa:

o Ecnn B cnepyioweM Mecsue He npeaycMOTpeHbl MPasfHUKM Mnn Hepabouve AHK
HWM No BantoTaM, HM B Poccuinckon depepauunn, oT4yér CUX50 6yaeT BKIHOYaTb
NMHMOPMaAUMIO O TOM, YTO BCe MHCTPYMEHTbI Ba/lOTHOIO pblHKA HyayT TOproBaTbCs
B 06bIYHOM pexumMe.

o B cnyyae otcyTCTBUS Takux cobbiTuin, Ha canTe Gupxxmn byaet onybnMkoBaHa HOBOCTb
C 3aronioBkoM «[padmk npoBeAeHWUs TOProB BaiOTOM C AA.MM.ITTT MO AA.MM.ITIT»
N cogepXxaHneM: «Topru no BCEM MHCTPYMEHTaM BaNOTHOIMO pblHKA C A4.MM.ITIT
Mo AA4.MM.ITTT NPOBOASTCS 6€3 M3MEHEHMIN B OObIMHOM peXnMe».

Ecnu npasgHuku nnu Hepaboume AHM NpeaycMOTPEHbl B rpadmke, HOBOCTb U dann byayT
ny6/IMKOBaTbCA B CTAHAAPTHOM hopMaTe 6e3 UCMob30BaHMS COBbITUIA HOBOM FPynnbl.

NMepeHoc popmupoBaHunsa otyétoB CUX82 n CUX83 Ha yTpo
cnenyrowlero Toprosoro AHs

BHOCATCA u3MeHeHMs B npouecc ¢dhopMupoBaHMa u oTnpaBkn OTYETOB CUX82 (OTuér
O K/IMeHTax y4yacTHuka ToproB) M CUX83 (OT4ET O nonHoMouusix wmaeHTudMKaTopoB
yyacTHMK@ TOProB Ha Ba/IlOTHOM  pblHKE), 4YTObbl  yNyywuTb OnNepaTUBHOCTb
M CBOEBPEMEHHOCTb MOArOTOBKM K Hayany TOProBon ceccun. OCHOBHbIE W3MEHEHUS
BK/THOHAIOT NepeHoC BpeMeHn (hopMMPOBaHMS 3TUX OTYETOB C Beyepa Ha YTPO Cleaytowero
TOProBoro AHsl. JTO NO3BOMUT M36exaTb 3aAepXeK B npoueaypax nepekaTku TOproBoWn
AaTbl N NOArOTOBKWN K CTApPTy TOPros.

OCHOBHbIE U3MEHEeHUS:
o OTuéthl CUX82 u CUX83 Tenepb 6yayT dopMumpoBaTbCs YTPOM Crieayrolero
TOProBOro [Hs, @ He BEYEPOM TEKYLLErO.
« B nepBbit TOProBbIi AeHb MecsiLa 60nbLUNE TOProBble OTYETLI ByayT (popMMpoBaThCA
Cpa3y nocne 3anycka TOpros.

Jlorvka bopMmnpoBaHMsa caMnx OTYETOB OCTaHeTCs 6e3 3MeHEHWI.
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MN3MeHeHus B OTYETAX NO UTOraM TOProB U KJIMPUHIra Ha BaJIOTHOM
pblHKe

1. B otyét CCX20 (OTYET O TOProBO-K/IMPUHIOBbLIX CYETaX) A0OABNSETCS HOBLIM aTpPUOYT
SPF B Hopge SETTLE:
o SPF — CneuuanbHbii npu3Hak PacyeTHoro koaa «Y» — tun C, «I» — tun UH, «N» —
NPW3HaK OTCyTCTBYET.

2. B otuétr CUX50 (KaneHaapb ToproB) nobaBnsieTcsl HOBOE 3Ha4yeHwe ans atpmbyToB
TradeGroup n DescribeGroup B Hoge GROUP:
e Y — Toprv no BCEM MHCTPYMEHTAM NPOBOASTCS 6€3 N3MEHEHWI B 0ObIYHOM peEXMME.

O6HOBNEHHas cneundukaumss dopMaToB OTYETOB pa3MelleHa Ha canTe 6upxu:
https://www.moex.com/ru/documents/1075.

CxeMbl U CTUAM ANs NevaTHbiXx ¢opM OoT4ETOB onybnvkoBaHbl Ha FTP-cepeepe 6upu:
https://ftp.moex.com/pub/Reports/Currency.

HoBas Bepcusa wnro3oBoro nHrepcgeinca Broker56 n BrokerRisk56

B npaty penusa 6yaeT BbinylleHa HOBasi Bepcusi LUIHO30BOro MHTepdelnica 6pokepa
ANS NOAK/IOYEHNS K TOProBOW CUCTEME Ha BasIlOTHOM pbliHKe. OnvcaHue HOBOM Bepcum
LUSO30BbIX MHTEP(dENCOB, @ TAKXE CpaBHEHME C Mpeablayluen Bepcuen onybrmkoBaHO
Ha FTP-cepeepe bupxu:

https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Currency/test.

1. B Tabnuue BANKACC MeHsieTcs nepeuncnsiemblin tmn ans nons CSPECIAL. HoBbiit
nepeuncnsembii Tun — TCSpecial:

KoHcTaHTa | 3HaueHue | OnucaHue

N

Y C MNpu3Hak cneunanbHoro PK tuna «C»
I NH MNpu3Hak cneuyuansHoro PK tnna «UH»

O6HoBneHne tepmuHana MOEX Trade Currency

B paty penusa nnaHupyeTcs BbINyCTUTb 0bHOBNeHue TepmuHana MOEX Trade Currency
A0 Bepcun 3.25.70.

Bcem nonb3oBatensam 6yaeT npeanoXeHo YCTAHOBUTb aBTOMaTuyeckoe O6bHOBNeHue
Npy NOAK/OYEHNMN K TOProBO-KIMPUHIOBOM cucTeMe. AMcTpnbyTrBbl ANst pyYHOW YCTaHOBKM
6yayT goctynHel Ha FTP-cepeepe ¢ 5 aekabpsi:
https://ftp.moex.com/pub/Terminals/ASTS/Currency.
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Planned changes in the securities
and FX markets system

SECURITIES MARKET

Changes to client checks in accordance with Decree No. 436

Changes are being introduced aimed at improving work with foreign investors and
accounting for their interests in line with new requirements.

Main changes:

1. New type of trade accounts and settlement codes "MNH":

New trade accounts and settlement codes of type "MH" are introduced for foreign
investors operating through Russian clearing members.

Trade accounts and settlement codes of type "UMH" are newly opened and cannot be
changed to another type subsequently.

Trade accounts and settlement codes of type "MH" can be linked to securities sub-
accounts of type 3N, opened in the National Settlement Depository on HL-type
securities accounts, and new types of "MH" securities accounts: IS (foreign owner
account), ID (Russian management company), IF (foreign nominee).

Settlement codes of type "MH" can be Level 1, 2, or 3 and may participate in the single
collateral pool, but only if they all have the same type "UH".

2. Checks and limitations:

Additional checks will be introduced during trade registration with settlement codes
of type "MH", including checks for the country of registration of the end client and
account holder, the manner of trade execution, and permissible instruments.
Transfers of funds and securities between settlement codes and trade accounts of
type "MH" are possible only if corresponding attributes match.

For orders with settlement codes of type "UH", it is necessary to specify the code of
the end client identified as a Non-resident and comply with primary issuance
conditions.

In the EQM20 report, a new value, I - type "UH", is added. In the EQM28 report, data about
section 3N are added to provide information to holders. For detailed information about the
changes in reports, see the section "Changes in clearing reports on the Securities market".

In the BANKACC table, an enumerated type for the field CSPECIAL is changed. For detailed
information about the changes in the interface, see the section "New version of ASTS Bridge
broker interface - Broker56 and BrokerRisk56".
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Interim interest payments in REPO trades

The trading system will implement the capability to conclude REPO trades with interim
interest payments. REPO trades with interim interest payments will be available for
conclusion on negotiated modes of REPO with Central Counterparty (CCP) settlements in
rubles and yuan. These trades can be concluded with either a fixed or open date, and can
have either a fixed or floating interest rate. The maximum term for such trades is limited to
365 days.

When concluding a trade, a member specifies the PercentPeriod, which can take a value
from 1 to 90 calendar days. If this parameter is not set, the trade will be concluded without
interim payments. Payments are made automatically through technical transactions with
TRANTYPE=390, and the final payment is included in the amount of the second part of the
REPO trade.

In trades with interim payments, there will be the option for early settlement and refusal to
execute the trade. Upon early settlement, the amount of the second part of the trade will be
recalculated based on accrued interest up to the date of early settlement (without
considering planned interim payments beyond that date).

Income due for transfer (dividends, interest, and other distributions on securities) is
transferred via the current transaction process.

In the reports EQM06/EQMO06P/EQMO6R, EQM6C, EQM6D, EQM63, SEM02, and SEM0O2RQ a
new optional attribute, PercentPeriod, is added. Additionally, a new report EQM69 is
introduced, which discloses the dates and amounts of all planned interim payments. For
detailed information about the changes in reports, see the sections "Changes in trading
reports on the Securities market" and "Changes in clearing reports on the Securities market".

In the NEGDEALS, ONENEGDEAL, and TRADES tables, a new integer field PERCENTPERIOD
is added. In the USTRADES table, new integer fields, PERCENTPERIOD and
PLANNEDINTEREST, are added. For detailed information about the changes in the interface,
see the section "New version of ASTS Bridge broker interface - Broker56 and BrokerRisk56".

Yield calculation for perpetual and discount bonds

Changes are being introduced to the yield and duration calculations for perpetual and
discount bonds:

1. For perpetual bonds:

» If a bond does not have a put/call option, the yield will be calculated using the current
yield formula. If there is a put/call option (BUYBACKDATE field is filled), the yield will
be calculated using the effective yield formula up to the redemption date.

« Duration for such bonds will be calculated only if a redemption option is present.

19



2. For discount bonds:
» Yield will be calculated using the effective yield formula instead of the simple yield
formula, as was previously done.
o Duration for discount bonds will be calculated similarly to coupon-bearing bonds.

3. For bonds in the last coupon period before maturity: The formula will not switch to the
simple yield formula.

Obtaining redemption prices and offers from National Settlement
Depository and Interfax for yield calculations

Processes for the automatic loading of data on prices and dates of redemption offers have
been enhanced. These changes will allow for the use of up-to-date information on bond
redemptions and offers.

Main Changes:

Data Sources:

o In addition to data from the National Settlement Depository, information on
redemption dates and prices will also be loaded from Interfax.

This data will be used for the following field values:

o BUYBACKDATE (the date to which the vyield is calculated) and BUYBACKPRICE (the
redemption price), used in yield calculations;
o CALLOPTIONDATE (the call option date), used in yield calculations to the call option.

Information about redemption offers from Interfax will be disclosed on the moex.com
website.

Calculation of metrics for floaters

Changes are being introduced to the format of bond data display. For all bonds except

structured ones, a Z-spread will be added, calculated relative to the following parameters:
» Bid price;

Price of the last trade;

Weighted average price;

Price of satisfying non-competitive orders;

Quote price;

Quote price to the call option date;

Weighted average price to the call option date;

Last day price.

Data for calculating Z-spread will be transmitted to the trading system daily.
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In the SEMO03, SEM3A, and SEM11 reports, new attributes Floater and Z-spread are added.
In the SEM09 report, new attributes FLOATER, ZSPREAD, and WAZSPREADCLOS are added.
In the SEM21 report, new attributes Floater, ZSPREADATWAP, ZSPREADCLOSE, and
ZSPREADATWAPCAL are added. For detailed information about the changes in reports, see
the section "Changes in trading reports on the Securities market".

In the EXT_ORDERBOOK table, new fields ZSPREAD and CALLOPTIONZSPREAD are added.
In the NEGDEALS, ONENEGDEAL, ORDERS, ONEORDER, TRADES, and ALL_TRADES tables,
new field ZSPREAD is added. In the SECURITIES table, new fields
ZSPREADATPREVWAPRICE, ZSPREAD, CALLOPTIONZSPREAD, ZSPREADATWAPRICE,
BONDTYPE, and BONDSUBTYPE are added. New tables BONDTYPE and BONDSUBTYPE are
added. For detailed information about changes in the interface, see the section "New version
of ASTS Bridge broker interface - Broker56 and BrokerRisk56".

Update of FIX & FAST Services
FIX, Version 4.9.5:

To support the functionality of the additional weekend trading session, the following fields
have been added to the Execution Report messages:
« TradeSessionDate (10529) - the date of the trading session in which the order was
registered;
o OrderDate (18183) - the calendar date of the order registration;
« TradeDate (75) - the calendar date of the trade execution.

The TradeCapture Report messages now include the fields: TradeSessionDate (10529) and
OrderDate (18183).

FAST, Version 5.1:

A new version of the service has been released to support the functionality of the additional
weekend trading session and includes the addition of fields for price limits of orders.

e Messages in OLR and OLS Streams: The MDEntryDate (272) field has been added,
indicating the calendar date when the order was added.

e Messages in OLR and OLS Streams: The TradeSessionDate (10529) field has been
added, indicating the date of the trading session in which the order was added.

e Messages in TLR and TLS Streams: The MDEntryDate (272) field has been added,
indicating the calendar date of the trade execution.

o Messages in TLR and TLS Streams: The TradeSessionDate (10529) field has been
added, indicating the date of the trading session in which the trade was executed.

o IDF Stream: The WeekEndSession (10528) field has been added, indicating the
eligibility of the instrument for trading in the additional weekend trading session (only
applicable to the Securities Market).

« TradingSessionStatus Messages: New values have been added to the TradSesStatus
(340) field for the start and end of the additional weekend trading session for
the Securities Market.
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e MSR/MSS Streams (Messages 35=W and 35=X): A group of fields
with MDEntryType="G" is published, including:
o PMLUpperLimit (10530) - the upper price limit for orders;
o PMLLowerLimit (10531) - the lower price limit for orders.

PLEASE NOTE: Changes to the FAST ASTS protocol do not maintain backward
compatibility and require updates on the client-side software.

Changes in trading reports on the Securities market

1.

In the reports SEM02 (Order register) and SEM02RQ (REPO quotes register), a new

parameter is added:

o PercentPeriod - Indicator of interim payments: takes the value of the number of days
between payments.

In the report SEM03 (Trades register), new attributes are added:

» PercentPeriod - Indicator of interim payments: takes the value of the number of days
between payments.

» Floater. Filled with the value of the parameter "underlying asset to which the coupon
rate is linked".

e ZSpread. Filled with the calculated Z-spread value.

In the reports SEM3A (Distribution/buyback trades register) and SEM11 (Consolidated

order register), new attributes are added:

» Floater. Filled with the value of the parameter "underlying asset to which the coupon
rate is linked".

o ZSpread. Filled with the calculated Z-spread value.

In the SEMO09 report (Consolidated order register (Type 2)), new attributes are added:

o FLOATER. Filled with the value of the parameter "underlying asset to which the
coupon rate is linked".

o ZSPREAD - Z-spread for floaters based on bid prices.

o WAZSPREADCLOSE - Z-spread for floaters at the price of satisfying non-competitive
orders.

. In the SEM21 report (General market data), new attributes are added:

« Floater. Filled with the value of the parameter "underlying asset to which the coupon
rate is linked".

o ZSPREADATWAP - Z-spread for floaters at the weighted average price.

o ZSPREADCLOSE - Z-spread for floaters based on the last trade price.

o ZSPREADATWAPCAL - Z-spread for floaters at the weighted average price to call-
option date.
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Updated specifications for report formats are available on the MOEX website:
https://www.moex.com/en/documents/13896.

Schemas and styles for printed report forms are available on the MOEX FTP server:
https://ftp.moex.com/pub/Reports/Equities.

Changes in clearing reports on the Securities market

1. In the EQM20 report (Report on trading/clearing accounts), a new value for the SPF
attribute in the BANKACC node is added:
o I-type"WNH";
« New description for the SPF attribute: Special Feature of the Settlement account: "Y" -
type C, "I" - type WH, "N" - no special feature present.

2. In the EQM28 report (Report on additional divisions on trade accounts open for the
clearing member operations), data about section 3N are added to provide information to
holders. The structure of the report does not change.

3. Inthe reports EQM06/EQMO06P/EQMO6R (Trades included into clearing), EQM6C (Trades
included into clearing (client trades)), EQM6D (Trades included into clearing (for
holders)), and EQM63 (Trades included into clearing (for trading member)), a new
optional attribute is added in the RECORDS node:

» PercentPeriod - Indicator of interim payments: takes the value of the number of days
between payments.

4. A new report EQM69 (Report on planned interim payments for REPO trades) is
introduced, which discloses dates and amounts of planned interim payments for REPO
trades.

Updated specifications for report formats are available on the MOEX website:
https://www.moex.com/en/documents/13900.

Schemas and styles for printed report forms are available on the MOEX FTP server:
https://ftp.moex.com/pub/Reports/Equities.

New versions of ASTS Bridge broker interface - Broker56 and
BrokerRisk56

On the release date, a new version of ASTS Bridge broker interface for connecting to the
trading system on the Securities market will be released. Description of the new version, as
well as comparison with the previous version is published on the MOEX FTP
server: https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Equities/test.

1. In the NEGDEALS, ONENEGDEAL, and TRADES, a new integer field PERCENTPERIOD
(Interest payment period) is added.

2. In the CCP_REPO_COMPLEX_NEGDEAL and CCP_REPO_NEGDEAL transactions, a new
integer field PERCENTPERIOD (Interest payment period) is added.
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3. In the USTRADES table, new integer fields are added:
o PERCENTPERIOD - Interest payment period;
o PLANNEDINTEREST - Planned interest sum.

4. In the NEGDEALS, ONENEGDEAL, ORDERS, and ONEORDER tables, a new field
MATCHEDVALUE (Completed value) is added.

5. In the EXT ORDERBOOK table, new fields are added:
o ZSPREAD - Z-spread on the quote price;
o CALLOPTIONZSPREAD - Z-spread to call-option date.

6. Inthe NEGDEALS, ONENEGDEAL, ORDERS, and ONEORDER tables, a new field ZSPREAD
(Z-spread of the bid price) is added.
7. In the TRADES and ALL_TRADES tables, a new field ZSPREAD (Z-spread calculated by
the transaction price) is added.
8. In the SECURITIES table, new fields are added:
o ZSPREADATPREVWAPRICE - Z-spread, based on the last day WA price;
« BONDTYPE — Bond type;
« BONDSUBTYPE — Bond subtype;
o ZSPREAD - Z-spread at the price of the last trade;
o ZSPREADATWAPRICE - Z-spread, based on the WA price;
o CALLOPTIONZSPREAD - Z-spread at WAPrice to call-option date.

9. A new table BONDTYPE is added:

Output field Description Type Size Remarks
BONDTYPE Bond type INTEGER 2|Bond type classifier
DESCRIPTION Description CHAR 128

10.A new table BONDSUBTYPE is added:

Output field Description Type Size Remarks
BONDSUBTYPE Bond subtype INTEGER
DESCRIPTION Description CHAR 128

N

Bond subtype classifier
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11.In the BANKACC table, an enumerated type for the field CSPECIAL is changed. New
enumerated type is TCSpecial:

Constant | Value | Description

N
Y C C
I NH I

Money market interface update

Starting from December 1, 2025, an updated version of ASTS Bridge broker interface will be
available for connecting to the trading system on the Money market. In the SECURITIES
table, a new integer field AUC_ID (Auction ID) is added. It is filled out using the unique
identifier of the deposit auction, which the Federal Treasury sends to MOEX.

Description of the new version is available at MOEX FTP server:
https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Treasury/test.

MOEX Trade SE terminal update

On the release date, the MOEX Trade SE terminal is planned to be updated to version
3.25.70.

Users will be prompted to autoupdate while connecting to the trading and clearing system.
Packages for manual installation will be available on the FTP server starting from December
5: https://ftp.moex.com/pub/Terminals/ASTS/Equities.

ASTS Bridge update

On the release date, the ASTS Bridge is planned to be updated to version 4.4.2.1213.
Distributions are available for testing on the FTP server:
https://ftp.moex.com/pub/ClientsAPI/ASTS/test.
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FX MARKET

Changes to client checks in accordance with Decree No. 436
Main changes:

1. New type of trade accounts and settlement codes "UH":
o New trade accounts and settlement codes of type "MH" are introduced for foreign
investors operating through Russian clearing members.
» Settlement codes of type "MH" can be Level 1, 2, or 3 and may participate in the single
collateral pool, but only if they all have the same type "UH".

2. Checks and limitations:

« Additional checks will be introduced during trade registration with settlement codes
of type "MH", including checks for the country of registration of the end client and
account holder.

o The check for the maximum trade execution term for foreign clients is removed.

In the CCX20 report, a new attribute SPF is added. For detailed information about the
changes in reports, see the section "Changes in trading and clearing reports on the FX
market".

In the BANKACC table, an enumerated type for the field CSPECIAL is changed. For detailed
information about the changes in the interface, see the section "New version of ASTS Bridge
broker interface - Broker56 and BrokerRisk56".

Arrangement of trading for instruments based on the weighted
average price of GLDRUB_TOM (Central Bank rate) and fixing
price of GLDRUB_TOM

New trading instruments for gold in rubles are introduced, based on the weighted average
price and fixing price of the GLDRUB_TOM instrument:

1. GLDRUB_WAPO. The trade price will equal the weighted average price of
GLDRUB_TOM trades conducted from 10:00 to 15:30 MSK. Trading will be conducted
in the WAPS (System WAP Deals), WAPN (Negotiated WAP Deals), and FIXT (technical
fixing) modes.

2. GLDRUB_WAPV. The order price will be expressed as a discount (negative value)
or premium (positive value) relative to the weighted average price of GLDRUB_TOM
trades conducted from 10:00 to 15:30 MSK. Trading will be conducted in the WAPS,
WAPN, and FIXT modes.

3. GLDRUBFIXO0. The trade price will equal the fixing price of GLDRUB_TOM trades
conducted from 11:30 to 12:30 MSK. Trading will be conducted in the FIXS (System
fixing), FIXN (Negotiated fixing), and FIXT modes.
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The parameters of the new instruments are identical and are presented in the table below.

Parameter Value
Lot currency GLD
Associated currency RUB
Weighted average price and fixing price settlement date T+0
Valuation date T+1
Lot size for orders in WAPS, WAPN, FIXS, FIXN (unit of lot currency) | 1,0
Rate accuracy To 4 decimal places

Instruments are added in a state of technical readiness; we will provide additional
information regarding the start of trading.

Margining conditions for the new instruments are similar to those for existing
instruments USDRUB_WAPO and USDRUB_WAPV.

Transaction information will be displayed on the exchange's website and included in
the CUX23 report (Trade Register Extract).

Small lots for metals

New instruments are introduced in the negotiated Board (CNGD - Negotiated deals), and
also in LICU and AETS modes on the Precious Metals market. The main changes concern the
following metals: gold (GLD), silver (SLV), platinum (PLT), and palladium (PLD).

New Instruments:
« GLDRUB_TDS, SLVRUB_TDS, PLTRUB_TDS, PLDRUB_TDS: Traded with a
minimum order size of 1 gram and settlement date of T+0.
« GLDRUB_TMS, SLVRUB_TMS, PLTRUB_TMS, PLDRUB_TMS: Traded with a
minimum order size of 1 gram and settlement date of T+1.
« GLDRUBTDSTMS, SLVRUBTDSTMS, PLTRUBTDSTMS, PLDRUBTDSTMS:
Traded with a minimum order size of 1 gram and settlement date of T+0 / T+1.

Trading for GLDRUB_TMS, SLVRUB_TMS, PLTRUB_TMS, PLDRUB_TMS will be
conducted from 10:00 to 23:50 MSK. Trading for the remaining instruments will be
conducted from 10:00 to 19:00 MSK (from different settlement codes) and from 10:00 to
23:50 MSK (from a single settlement code).

Commissions for the new instruments will be similar to those for existing instruments TOD,
TOM, and TODTOM for the corresponding metals.

Full parameters of new instruments are provided in the table below.
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. . Execution .
Assoc | Unit of . Base | Final Min. Max.
OTC trade Shortname Lot iated lot T.'Ck rate rate _da?g ?f order order
code curr. size liabilities . .
curr. curr. accur. | accur. size size
(T+n)
0.1 001 1501 [o,01
GLDRUB_TDS | GLDRUB_TDS | GLD RUB gram of |gramof [’ 4 T+0 1gram |3tons
RUB RUB
gold gold
0.1 001 1901 |o,01
GLDRUB_TMS | GLDRUB_TMS | GLD RUB gram of | gramof [’ 4 T+1 1gram |3tons
RUB RUB
gold gold
0,1 0,0001
GLDRUBTDST GLD_TDSTMS | GLD RUB gram of | gram of 0,01 0,01 T+0/ T+1 1gram |3tons
MS RUB RUB
gold gold
01 0,01 0,01 0,01
SLVRUB_TDS | SLVRUB_TDS | SLV RUB gram of | gram of R,UB R’UB T+0 1 gram |50 tons
silver silver
01 001 1901 |o,01
SLVRUB_TMS | SLVRUB_TMS | SLV RUB gram of | gram of R,UB R,UB T+1 1gram |50 tons
silver silver
0,1 0,0001
SLVRUBTDST SLV_TDSTMS | SLV RUB gram of | gram of 0,01 0,01 T+0/T+1 1 gram |50 tons
MS . . RUB RUB
silver silver
0.1 001 1501 [o,01
PLTRUB_TDS | PLTRUB_TDS | PLT RUB gram of | gram of ! y T+0 1gram |3tons
. . RUB RUB
platinum | platinum
0.1 001 1901 |o,01
PLTRUB_TMS | PLTRUB_TMS | PLT RUB gram of | gram of ! ! T+1 1gram |3tons
. . RUB RUB
platinum | platinum
0,1 0,0001
PLTRUBTDST PLT_TDSTMS | PLT RUB gram of | gram of 0,01 0,01 T+0/ T+1 1gram |3 tons
MS . . RUB RUB
platinum | platinum
0.1 0,01 0,01 |[0,01
PLDRUB_TDS | PLDRUB_TDS | PLD RUB gram of | gram of R,UB R’UB T+0 1gram |3 tons
palladium | palladium
0.1 0,01 0,01 |[0,01
PLDRUB_TMS ([ PLDRUB_TMS | PLD RUB gram of | gram of R,UB R’UB T+1 1gram |3 tons
palladium | palladium
0,1 0,0001
I'\D,ILSDRUBTDST PLD_TDSTMS |PLD |RUB |gramof |gram of %Sé %Sé T+0/T+1  |1gram |3 tons
palladium | palladium
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Enhancements to the CUX50 report generation process

Changes are being implemented in the process of generating and publishing the CUX50
report (Trading Calendar), which contains the schedule for currency trading sessions. These
changes will help ensure transparency and timely information about trading regimes, even
in the absence of holidays or non-working days.

Main Changes:

1. Anew event type is added to the TradeGroup attribute to describe situations where there
are no holidays in the next month.
2. Modified Logic for report generation:

o If no holidays or non-working days are scheduled for the next month for any
currencies or in the Russian Federation, the CUX50 report will include information
stating that all instruments on the FX market will be traded in the regular regime.

« In the absence of such events, a nhews announcement with the headline "Currency
trading schedule from dd.mm.yyyy to dd.mm.yyyy" and content "Trading in all FX
instruments from dd.mm.yyyy to dd.mm.yyyy will be conducted as usual, without any
changes" will be published on the exchange’s website.

If holidays or non-working days are scheduled in the calendar, a standard-format news
announcement and file will be published without using events from the new group.

Shift of CUX82 and CUX83 reports generation to morning of the next
trading day

Changes are being implemented in the process of generating and sending
reports CUX82 (Report on trading participant's clients) and CUX83 (Report on permissions
of the FX market trading member's identifiers) to enhance operational efficiency and
timeliness in preparation for the start of the trading session. The main changes include
shifting the generation time of these reports from evening to morning of the next trading
day. This will help avoid delays in the trading date rollover procedures and trading session
startup.

Main Changes:
o CUX82 and CUX83 reports will now be generated in the morning of the next trading
day, rather than in the evening of the current trading day.
o On the first trading day of the month, large trading reports will be generated
immediately after the start of trading.

The logic for generating the reports remains unchanged.

29



Changes in trading and clearing reports on the FX market

1. In the CCX20 report (Report on trading and clearing accounts), a new attribute in the
SETTLE node is added:
o SPF - Special feature of the Settlement account: "Y" - type C, "I" - type WH, "N" - no
special feature present.

2. In the CUX50 report (Trading Calendar), a new value of the attributes TradeGroup and
DescribeGroup in the GROUP node is added:
e Y -Trading in all instruments is being conducted as usual.

Updated specifications for report formats are available on the MOEX website:
https://www.moex.com/en/documents/13904.

Schemas and styles for printed report forms are available on the MOEX FTP server:
https://ftp.moex.com/pub/Reports/Currency.

New versions of ASTS Bridge broker interface - Broker56 and
BrokerRisk56

On the release date, a new version of ASTS Bridge broker interface for connecting to the
trading system on the FX market will be released. Description of the new version, as well as
comparison with the previous version is published on the MOEX FTP server:
https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Currency/test.

1. In the BANKACC table, an enumerated type for the field CSPECIAL is changed. New
enumerated type is TCSpecial:

Constant | Value | Description

N
Y C C
I WH I

MOEX Trade Currency terminal update

On the release date, the MOEX Trade Currency terminal is planned to be updated to version
3.25.70.

Users will be prompted to autoupdate while connecting to the trading and clearing system.
Packages for manual installation will be available on the FTP server starting from
December 5: https://ftp.moex.com/pub/Terminals/ASTS/Currency.
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