NMnaHoBble U3MeHeHUs cucteM (boHAO0BOIO,
BaJIOTHOIO pbIHKOB U cucrembl KO
22 nioHa 2026 roaa

OrnasneHue

KpaTKniA 0630P OCHOBHBIX MBMEHEHUM .....ieeeeeeiiiiisiiisssessssseesssssssssssssssssesesssnssnsnssssssens 3

DOHZOBDIN PHIHOK .....eeuveueetieeseseesesieseseesessesassesaeseseesessesessesssssssessssensssensssessnsessesens 4
OnTMmnzaumsa 60pa0B C MHCTPYMEHTAMM PbIHKA AKLIMM vuvvveeeeeeeeeeeeeerssnssiessssseseeensnns 4
HOBBIM OTUET MO 3FBKAM ....ieeeeeeeiriniisessseessersssssssssssssssseensssssasssssssesesnsssssnsssssssens 6
AnroputTMmn4yeckas 3asiBka C ANCKPETHbIM BblCTaBsieHneM/ncnonHeHnem (TWAP)....... 6

Bo3mMoxxHOCTb 3akstodeHus caenok B OTC ¢ LIK no nopyyeHuto HekBannuumMpoBaHHbIX
WMHBECTOPOB B OTHOLUEHMWN CNUCKA LeHHbIX byMmar, yctaHoBneHHoro peweHveM HKLL . 7

MN3MeHeHne B y4yé€Te OCTAaTKOB Ha cyeTax WMyLecTBeHHbIX MynoB MpWU pacyéeTe

TPEOOBAHMM B JTKD.. .. iiceiiiiiiiie e e s s e e e e e ar e e e e e s e e e eennnns 7
Llenesble Tapudbl no PEMNO ¢ NpOMEXYTOUHBIMU BbIMAATAMM ..ccvuvreernnerernnseennnesennnnss 7
Pacuét meTpuk ans obnuraumin, roe 6asosast ctaBka — cpoyHast RUONIA................ 8
[lobaBneHune HoBbIX Nonen B Tabnnuy OUHAHCOBBIE MHCTPYMEHTDI cuvvvvvuurieerereereeeennns 9
[lopaboTka gonycka LeHHbIX 6yMar pbiHKa akUMM B OTC-60PAbI ..ccvvvrvrunierrrirereeennnns 9
OTMeHa BO3MOXHOCTM MNOAAYM PbIHOYHBLIX 3asBOK B paMKax MepBOro aykumoHa
OTKPbITUSE NOCNE CAENOK IPO ..uiiiiiii i e a e 9
YnpaBneHue obs3aTtensCcTBaMu Ans onepaumnin B pexxumax PEMO ¢ UK ..........cceeeeee 10
HoBasi Bepcusi wnto3oBoro nHtepdenca Broker58 n BrokerRisk58..........cccvvvvvvnnnnnn. 11
N3MeHeHMsa B OTYETaX MO UTOraM TOProB Ha (POHAOBOM PbIHKE .....cevvurrerssserennseeenns 11
N3MeHeHMsa B OTYETaX MO UTOram KIMPUHra Ha (OOHAOBOM PbIHKE ......vvverusrerenneeenns 11
O6HoeneHne TepMmnHana MOEX Trade SE ........ccuovviiiiiieiiin s en s ena e 11
Moaynb HKL, B MOEX Trade SE — nopaboTka Ans CpOYHOro NepeBoda LEeHHbIX bymar
.......................................................................................................................... 12
[opaboTka MOAYNS «CMAPT-A/IIOKATOP vvvrurrrrnnsserrnssrrnnsserssssersssssennssserssssersnsssnes 12
BAJTIOTHDBIV PBIHOK ....vviiteceee sttt st sbe s st s sbe s sas b b sbe e s sassbesbesnesneas 13
M3MEHEHME LLIATa LIEHBI MO METAIT/IAM t1tuiuiuerinraresrnsnsnrarsssssassssarasssssssessrarsssesnsnses 13
HoBasi Bepcusi wno3oBoro nHtepdenca Broker58 n BrokerRisk58..........ccvvvvvvvvnnnn. 13
O6HoeneHne TepMmnHana MOEX Trade CUITENCY ...ovvvrvieereierrnessessssersnseesnsssnnsnees 13
@7 (O I = 7N A | P 14
[lopaboTka pexuma nponoHraumm no aenosuntam ®K n uHTepdelica ans aykuMoHOB
PEMO/LETIO DK....ceriiiiiii ettt s e s s s s s e s e e s e s e e e s e rae s e ena e s ernas 14
MapannenbHble aykumoHbl PEMO ¢ ®K u BHeapeHne MexaHW3Ma C/ly4alHoro
3aBepLUEHMS ayKUMOHA U aBTOMNPOSIOHIaALMN PeXnMMa KOHKYPEHUNN ayKLUMUOHA ........ 14



3anyck cepsuca ynpaBneHUs MaeHTUUKATOpaMn ANs OpraHM3aTopoB ayKLMOHOB

HA PBIHKE M-=LlEMOBMTBI . cuiuuiruinnirsssnesssisssrsssssssssrssssssssnsessssssennsensssssennsensssnsennsens 14
HoBasi Bepcusi wno308oro nHtepdenca 6pokepa GKO17 .....ccuvvvviiieiiiieeeecvvnnnnnnnnn 15
O6HoeneHne TepMmnHana MOEX Trade TI.....cciveeeiiiiiiiieiriniere s ersn e er s een e 17
SECURITIES MARKET ....iiiiuieiieeitie s s eesrs s s s s enss s s s s e e s s s e esn s s s s e snan s s s e eana e s s e ennnaneeas 18
Optimization of boards for Securities Market instruments...........cccovvviiiiiiniiiennes 18
NEW Order REPOIM .. ... e e e s e e e s e e s eaa e e ennsenan 21
Algorithmic order with discrete placement/execution (TWAP).......cccovvviiiiniiiiiiiinnnns 21
Ability to execute OTC trades with Central Counterparty on behalf of non-qualified
investors for securities listed by the NCC decisSion .........cccocvviviiiiiiiieiinieeninneene s eennn 22
Change in the treatment of Asset Pool account balances in the calculation of
CoNCENration lIMItS....u. i 22
Target rates for REPO trades with interim interest payments..........ccocovvviviiiiinnnns 22
Calculation of metrics for bonds with RUONIA as the reference rate........c.c.ccevvnnnees 23
Addition of new fields to the Securities table..........ccccceeviiiiiiiiiecc e, 24

Enhancement of admission of securities from the Equities Market to OTC boards.... 24
Cancellation of market order submission in the first opening auction following an IPO

.......................................................................................................................... 24
Management of obligations for REPO with CCP trades .......c.cccceviiiiiviiiieininiecnnece e, 25
New versions of ASTS Bridge broker interface - Broker58 and BrokerRisk58 ........... 25
Changes in trading reports on the Securities market..........ccoeeiiiiiiiincn s 26
Changes in clearing reports on the Securities market ..........cccoevveiiiiiieinecneees 26
MOEX Trade SE terminal update ........coovivuiiiiiiii e 26
NCC module in MOEX Trade SE — Enhancement for Urgent Securities Transfer ....... 26
Enhancement of the Smart Allocator Module..........ccoovvviiiiiiiiiii e 27
FX MARKET ...t eeeet e e s e eere e s s e e e s s e e e e e s e e raae e e s e e nsn e e e e ea e s e e ensan e e e e rnn e e e s ennn e e eernnans 28
Adjustment of Tick Size for Precious Metals .........ccieiiiiiiiiienin e 28
New versions of ASTS Bridge broker interface - Broker58 and BrokerRisk58 ........... 28
MOEX Trade Currency terminal update.........cccovvviiiiiiiiii e 28
MONEY MARKET ...uiiiiitiieiieeriie s e s s eess s s s s rss s s s s e na s e s s e rasn e s s e ensa e e s s e rnnn e e e s ennaneseernnnns 28
Enhancement of the Deposit Renewal Mode and Interface for Federal Treasury
REPO/DEPOSIT AUCKIONS 1evuivuietiesnieuiesusesnsessessiesssessesssesssessssnsesnsesnssmesrsee 28
Parallel Federal Treasury REPO auctions and Implementation of random auction closure
and auto-renewal of auction competition MOde.........covveviiiiiiiieii e 29
Launch of the Identifier Management Service for Auction Organizers on the M-Deposits
= 1 = PP 29
New version of ASTS Bridge broker interface GKO17 ........cccovviiiiiiiiiinieinin e, 30
MOEX Trade TI terminal update.......c.coiiiiriiiiirii e er e e eenas 31



KpaTtknit 0630p OCHOBHbIX U3MEHEHUM

®OH/OBbI PbIHOK

1. OnTMMM3aumst 60paoB C MHCTPYMEHTAMM pbiHKa aKLMM
e [lan MN®oB nepeBoasaTcs Ha 6opabl akunin — cokpalleHune 6opaos ¢ 30 go 15,
yNpoLLIEHME aAMUHUCTPUPOBAHMSI U pacCLUMpeEHMEe AOCTYMNa K ancbepr-3asiBkam
N ayKLMOHaM.
2. O6bHoBNEHME NHTEPDENCOB, TEPMUHANOB U OTYETOB
e HoBsas Bepcus Broker58/BrokerRisk58:
https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Equities/test.
e HoBble oTyéTbl SEM02C, SEM102, SEM122.
e O6HoBNneHne TepmnHana MOEX Trade SE (Bepcus 3.26.20).
3. JopaboTtka moaynst «CmapT-annokatop» B MOEX Trade SE
e BBoasaATCca HOBble ycnosusi dunbTpaumMm (HOMep 3asiBKM, CyMMa, JOTbl,
KOMMEHTApUI areHTa) v rpynnbl KIIMEHTOB.
4. AnroputMmndeckas 3asska TWAP

e 3anyck cepBuca TWAP ana akumi v OP — noO3BONASIET Y4YaCTHUKAM
aBTOMATM3MPOBATb WCMONMHEHME KPYMHbIX 3a8BOK, CHWXAaa pPbIHOYHOE
BO3AENCTBUE.

BAJTIOTHbIA PbIHOK

1. N13MeHeHue wara ueHbl No MeTannam
e l3MeHseTca war ueHbl ana uHcTtpymeHtoB GLDRUB_TOM, SLVRUB_TOM,
PLTRUB_TOM u PLDRUB_TOM.
e WM3MeHeHMa pacnpocTpaHsaTca Ha pexum CETS.
2. O6HoBNEHMS NHTEPDENCOB, TEPMUHANIOB M OTYETOB
e HoBas Bepcus Broker58/BrokerRisk58:
https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Currency/test.
e O6HoBNeHue TepmnHana MOEX Trade Currency (Bepcus 3.26.20).

CUCTEMA KO

1. MapannenbHble aykumoHbl PEMO ¢ ®K M BHeApeHMe MexaHu3Ma Ciy4aiHoro
3aBepLUeHns U aBTOMNPOSIOHraLnmn
e BBoasATCA napannenbHble ayKuMOHbl — A0 5 WHCTPYMEHTOB TOPrytoTCs
OAHOBPEMEHHO B OHOM CeaHce C 06LWUM IMMUTOM.
2. 3anycK cepBuca ynpasneHus uaeHTUduKaTopamMm A1 OpraHU3aTopoB ayKLMOHOB
Ha pblHKe M-[eno3uThbl
e 3anycKaeTcs cepBuUC ynpasreHus naeHTUduKaTopamm (Co3aaHne, U3MeHeHe,
yaaneHve naeHtudukaTopos, cbpoc napons).
3. O6HoBNEHMS NHTEPdENCOB, TEPMUHANIOB U OTYETOB
e HoBas Bepcusa GKO17:
https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge Interfaces/Treasury/test.
e O6HoBneHne TepMmHana MOEX Trade TI (Bepcusi 3.26.20).



https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge_Interfaces/Equities/test
https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge_Interfaces/Currency/test
https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge_Interfaces/Treasury/test

®OHAOBbIN PbIHOK

OnTuMmnsauma 60paoB C UHCTPYMEHTAaMM pbiHKA aKLUM

Man M®oB byayT nepeBeaeHbl Ha 60pAbl akUMIM, YTO COKPATUT KONMYECTBO 60paoB

ANS POCCUINCKMX M KBasupoccuiickmx 6ymar ¢ 30 ao 15.

Topru no nasiMm Tenepb 6yayT AOCTYMHbI B PEXWME OCHOBHbIX TOProB T+ Ha TeX Xe
6opaax, UTo M aKumK, BKIOYasi BO3MOXHOCTb BbICTaB/ieHUs aicbepr-3asBok. Aicbepr-
3asBKM MO nasM 6yayT paboTaTb aHanormyHo akuusM. Kpome Toro, ancbepr-3asiBku

noJsiydaT BO3MOXHOCTb y4aCTBOBATb B ANCKPETHLIX ayKLUUOHaXxX.

M3MEHeHWs1 He NOBAUSIOT Ha JTIOrMKY TOProB — TOJIbKO PACLUMPST AOCTYN K yHKLUMOHaNy

ANSt KIMEHTOB M YNPOCTAT aAMUHUCTPUPOBaHNE 60paoB.

B Tabnuue Hwxe npeacraBneHa cxema nepesoga bymar n3 6opaos MNN®oB B 60pAabl
6yayT AeakTvBupoBaHbl. Hoeble nau 6yayT

akuui. bopabl B ctonbue «bopa no»
[OMNyCKaTbCs K TOpram Ha 6opaax akumm.

bopa Ao

bopa nocne

®oHpoBbI pbiHOK T+ (FNDT)

TQIF (T+ Mawn)

TQBR (T+ Akuum, 1P, MNan RUB)

TQTF (T+ ETF)

TQFD (T+ Mau pacy. B USD)

TQTD (T+ Axkumu, AP, Nan USD)

TQFE (T+ Mau pacy. B EUR)

TQTE (T+ Akumu, P, Man EUR)

TQBE (T+ Akumu 1 AP pacuy. B EUR)

PricclU

K (RPST)

PTIF (PNC c UK: Man)

PTEQ (PTIC c LIK: Akuun, 1P, Man RUB)

PTTF (PMC c LK: ETF)

PTFD (PINC c UK: Man pacy. B USD)

PTTD (PNC c UK: Akumu, AP, NMan USD)

PTFE (PNC ¢ LK: Mau pacy. B EUR)

PTSE (PINC c UK: Akummn n P pacy. B EUR)

PTTE (PNC c UK: Akuum, 1P, NMNan EUR)

PbiHok PINC u PEMO (RPS)

PSIF (PIC: Mawn)

PSEQ (PNC: Akuuu, AP, NMNan RUB)

PSTF (PNC: ETF)

PSFD (PNC: NAWM pacy. B USD)

PSTD (PNC: Akuun, AP, Man USD)

PSFE (PMNC: MAU pacu. B EUR)

PSTE (PNC: Akuun, AP, Man EUR)

PSSE (PMNC: Akumun u [P pacy. B EUR)

O6paluaeM Balle BHMMaHWE, 4To 6yayT M3MeHeHbl HaMMeHoBaHWsa 60paoB Ha OHA0BOM

pblHKe (CM. Tabnuuy Huxe).




bopn

HanMmeHoBaHue o

HaunMeHoBaHue nocne

TQBR

T+ Akumm n AP

T+ Akummn, [P, lNMan RUB

TQTD

T+ ETF (pacy. B USD)

T+ Axkuwmn, AP, Man USD

TQTE

T+ ETF (pacy. B EUR)

T+ Akuumn, AP, MNMan EUR

TQTY

T+ MNAW (pacy. B CNY)

T+ Akuumn, AP, MNMan CNY

TQTH

T+ MAU (pacy. B HKD)

T+ Akummn, [P, Man HKD

PTEQ

PINC c UK: Akumn n AP

PMNC c UK: Akuuu, P, Man RUB

PTTD

PMNC c UK: ETF (pacy. B USD)

PINC c UK: Akumn, 4P, Man USD

PTSE

PMNC c UK: Akumn n AP (pacy. B EUR)

PINC c UK: Akumn, AP, Man EUR

PTTY

PMNC c LUK: Nawn (pacy. B CNY)

PMNC c UK: Akuuu, P, Man CNY

PTTH

PMNC c LUK: Nawn (pacy. B HKD)

PMNC c UK: Akuuu, 4P, Man HKD

PSEQ

PINC : Akumn

PMNC: Akuuu, 4P, Man RUB

PSTD

PMNC: ETF (pac4. B USD)

PNC: Akuuu, AP, Man USD

PSTE

PMC: ETF (pac4. B EUR)

PMNC: Akuuun, AP, Man EUR

PSTY

PMC: MNAU (pacu. B CNY)

PMNC: Akuuu, AP, Man CNY

PSTH

PMC: NAM (pacu. B HKD)

PMNC: Akuuu, AP, Man HKD

FQBR

T+ UH.Akumn n [P

T+ WH.Akumn, AP, ETF RUB

TQBD

T+ WH.Akumm n P (USD)

T+ WH.Akumun, AP, ETF USD

FQBE

T+ WH.Akumm n P (EUR)

T+ WH.Akumn, P, ETF EUR

FQBY

T+ WH.Akumm n [P (CNY)

T+ UH.Akumn, AP, ETF CNY

FQBH

T+ WH.Akumm n P (HKD)

T+ WH.Akumn, AP, ETF HKD

FTEQ

PMNC c UK: NH.Akumn n AP

PMNC c UK: NH.Akumn, AP, ETF RUB

PTSD

PrNC c UK: NH.Akumm n P (USD)

PMNC c UK: NUH.Akumn, 4P,ETF USD

FTSE

PMNC c UK: NH.Akumm n 1P (EUR)

PMNC c UK: NUH.Akumn,4P,ETF EUR

FTSY

PrC c UK: UH.Akuun n P (CNY)

PMNC c UK: NH.Akuun, a4P,ETF CNY

FTSH

PrNC c UK: NH.Akuumn n P (HKD)

PMNC c UK: UH.Axkumn,4P,ETF HKD

FSEQ

PIMC: UH.AKuumn

PMNC: UH.Akumn, P, ETF RUB

PSSD

PrC: WUH.Akumm (USD)

PMC: UH.Akumn, AP, ETF USD

FSSE

PrC: UH.Akumm (EUR)

PMC: NH.Akumn, AP, ETF EUR

FSSY

PMC: UH.Akumn (CNY)

PMNC: UH.Akumn, 4P, ETF CNY

FSSH

PMC: NH.Akummn (HKD)

PMNC: UH.Akumnn, AP, ETF HKD




HoBbi#1 OTYET NO 3asiBKaM

YyacTHMKaM pblHKa@ CTaHET AOCTYMNeH HOBbIN TOProBbii OTYET SEM0O2C «PeecTp CHATbIX
3a8BOK».

OTUET coaepXuT creayoLlyro MHMOPMaLMIO MO BCEM CHSATLIM 3asiBkaM, kpome OTC-
3asBOK:

e HOMep;
AaTy U BpeMs BBOAQ;
CTaTyc;
06béM;
MPUYMHY CHSITMSI C paclMdpoBKOV (HanNpuUMep, «CHSATO MO OrPaHWYEHUIO
LIEHOBOI0 KOpMAopa», «CHATO npu 6noknposke TKC»);
e [aHHble 0 pupme.
OTYET opMUupyeTcs exeaHEBHO 3a Mpeablaylinii TOProBbid AeHb W AOCTyreH
B aBTOMaTn4eckoM pexunme B JIKY n uepes 3/0.

MoapobHyo MHdbOpMaLMio 06 M3MEHEHUsIX B OTYETaX CM. B pasgene «M3MeHeHus
B OTYETAX MO UTOraM TOProB Ha (POHAOBOM PbIHKEY.

AnrOpMTMquCKaSI 3aiBKa C AOUCKPETHbIM BbICTaBHEHVIEM/VICHOHHEHVIEM
(TWAP)

Ha pblHKe akuuMi u Naée 3amnyckaeTcs cepBuC anroputmmnyeckon Ttoproeim TWAP —
aBTOMaTM4yeckoe pa3bueHne KpynHOM 3asiBKM Ha CepuvM  MenKux, pPaBHOMEPHO
pacnpenenéHHbliX BO BPEMEHN.

TWAP-3asBkM AOCTYnHbI B pexxnMe TQBR ansg akuni 1 Aeno3nTapHbIX PacnmcoK. 3asiBku
MOXHO nofaBaTb 4epe3 TepmmHan MOEX Trade SE wnu wWwno30BoM MHTEpPdENC
ANS CEPBUCHBIX MoakntodeHnn. Ecnn o6bEM 3asiBKM peann3oBaH He MOMHOCTbIO,
anro-MoAynb nepepacrnpenenseT oCTaToK Ha NocneayoLlme utepauuu.

OrpaHunyeHus:

e Makc. 06bEM nakeTa — 1 MNH NOTOB;
e Makc. 06bEM oaHon utepaumm — 10 000 notoB (NpW MpEBbLILEHUM NAKEeT

OTK/IOHSIETCS).
3asBKM He BbLICTABMAIOTCA B nNepuodbl ayKuMOHa W nepepbiBOB — O06bEM
nepepacnpegensieTcs.

B otuétbl SEM02, SEMO3 1 SEM42 no6aBnsieTcst HOBbIN HeObs13aTeNbHbIN aTpUbYT:

e ALGOORDERNO — HOMep ncxoaHOro anro-nakeTa 3asiBok.
[106aBNAOTCSA HOBbIE OTYETHI:

e SEM102 «Bbinucka 13 peectpa anro-rnakeToB 3asBOK»;

e SEM122 «Bbinucka u3 peectpa UTepaumi anro-nakeToB 3asBOK».
MoapobHyto MHMOpMaumio 06 M3MeHeHMsX B OTYETaAX CM. B pasgene «M3meHeHus
B OTYéTax MO UTOram TOproe Ha HOHAOBOM PbIHKE.




Bo3aMo)kHOCTb 3akntoueHuss caenok B OTC c¢ LK no nopyuyeHuro
HeKBannpuuMpoBaHHbIX UHBECTOPOB B OTHOLUEHUM CMUCKA LIeHHbIX
6ymMmar, ycraHoBsieHHOro pewexHueMm HKL

Bynet obecneueHa TexHM4YecKasi BOSMOXHOCTb MoAaBaTb MO MOPYYEHMIO KIIMEHTOB —
HeKBaIMPULUMPOBAHHBLIX MHBECTOPOB 3asBkM (OdepTbl) Ha COBEpLIeHUEe CAenoK
c obnuraumamm B cermeHTe OTC ¢ UK B pexunmax «[BycTopoHHue caenkm ¢ LIK»
n «HenpepbiBHbIM aykumoH ¢ LIK» w3 cnucka, yrtBepxaéHHoro HKL. [Mpu 3ToMm
obnmraumm omKHbI 6bITb AOMYLLEHbI TOMBLKO B 3TU PEXUMBbI.

3MeHeHnss He BNAMSIIOT Ha AeUCTBylOWwMe npaBwuna 06paboTkyM 3asBOK, MOAAHHbIX
MO MNOPYYeHMIO HEKBaNNMULMPOBaHHbIX MHBECTOPOB, B OCTasIbHbIX peXuMax bupxxeBbixX
Topros u OTC c LK.

N3MeHeHMe B yuyéTe OCTaTKOB Ha cuetax MMyLlecTBeHHbIX Ny/oB
npu pacuére TpebosaHui B JIKD

Mpu pacyéTte NMMUTOB KOHLIEHTPaLMM Ha 3MUTEHTOB OCTaTKM ObecrneyeHns Ha cyeTax
MMYLLECTBEHHbIX MynOB 6onblle He 6yayT yuuTbiBaTbCsS OTAENbHO. Bce aKTuBbl,
pasMellLEHHbIE Ha CYeTaxX MMYLLECTBEHHbIX MNynoB, OyAyT YyuMTbiBaTbC B COCTaBe
OCTaTKOB Ha CBSA3aHHbIX cyeTax T+. TakoW Nnoaxod MO3BOMAWUT UCKIHOYUTb M3ObITOUHYHO
YTUIM3AUMIO JIMMUTOB KOHLIEHTPAUMW Ha 3MUTEHTOB B psfe C/lyYaeB M OTpakaeT
peanbHy0 3KCMO3ULIMIO MO KaXXAOMY SMUTEHTY B COBOKYMHOCTH.

CamocTosTeNnbHbIA PacyHET IKCNO3NLMKN HA SMUTEHTOB A1 CHETOB MMYLLECTBEHHBIX MYySI0B
b6onee He NpoOBOAUTCS.

LieneBbie Tapudbl no PEMO ¢ npoMe)XyToO4YHbIMM BbiMJ1aTaMMu

C 1 viona 2026 roga ycTaHaBnMBalOTCS HOBblE LiefieBble TapudHble CTaBKM ANs1 aApecHbIX
caenok PEMO ¢ LUK € (UKCMPOBAHHBIM CPOKOM M MPOMEXYTOYHbIMK BbINSaTamMu
NPOLIEHTOB.

HoBble CTaBKN NPUMEHSIIOTCS TOSIbKO K CAesKaM, 3aktoyeHHbIM B pexkmuMe «PENMO ¢ UK —
AgnpecHble 3asBku» (6opabl PSRP, PSRY, PSGC, PYGC) c 3anofiHeHHbIM Mosem
«MpoueHTHbIN nepuoa». Ana Bcex ocTanbHbIX caenok PEMO — Bkntovas 6e3aapecHble,
ayKLWOHHblEe, YperynupoBaHus, caenku ¢ baHkoM Poccumn, ®eaeparnbHbiM Ka3HauencTBOM
N MeXaunepckne — AEUCTBYIOT NpeXHue Tapudbl.

Tapudbl pasnnyaloTcs B 3aBUCMMOCTM OT TWMa NMPOLIEHTHOM cTaBku ((puKCHMpoOBaHHas
WK NNaBatollasl) U TapudHOro nnaHa y4yacTHuWKa. PasMep MUHMMANbHOM KOMWUCCUM
N NOPAAOK eé pacyeTa He U3MEHSIOTCS.



Tapudbl ansa caenok PEMNO ¢ pUKCMpPOBaHHbIMU NPOLIEHTHbIMU CTaBKaMM

TapudHbii Toprosas cocrtaBnaouian, KnupuHroBas
nnad % cocrasnsowasn, %
REPO_O 0,0001650 0,0004180
REPO_150 0,0001155 0,0002926
REPO_500 0,0000891 0,0002257
REPO_6500 0,0000693 0,0001756
REPO_16250 0,0000495 0,0001254
REPO_32500 0,0000330 0,0000836
Tapudbl ansa caenok PEMNO ¢ nnaBarowMMm NPoLEHTHbIMU CTaBKaMM
TapudpHbii Toprosas coctaBnaouian, KnupuHroBas
nnaH % cocrtasnsouwas, %
REPO_O 0,0001800 0,0004560
REPO_150 0,0001260 0,0003192
REPO_500 0,0000972 0,0002462
REPO_6500 0,0000756 0,0001916
REPO_16250 0,0000540 0,0001368
REPO_32500 0,0000360 0,0000912

Pacuétr meTpuk ans o6nuraumii, rgoe 6asoBas ctaBka — CpoOuHas
RUONIA

ByayT OOCTYnHbI HOBblE TUMbl 6a30BbIX CTABOK ANs1 pacyéTa KyrnoHOB Mo obnurauusiM:
NMHpekc RUONIA, CpouHasa Bepcuss RUONIA Ha 1 Mmecsy, CpouyHas Bepcus
RUONIA Ha 3 mecsiga n CpouHas Bepcus RUONIA Ha 6 MecsiLeB.

STKM CTaBKN NPUMEHSAIOTCA NPU ONpeaeneHnn pa3mMepa KyrnoHHbIX BbINAaT Ans obnuraumin,
Y KOTOpbIX KyMOH npuvBs3aH K pybnéBoMy OBEpHAWUT-MHAEKCY. PacyéTr BbinnaT
BbINMO/HSAETCS HAa OCHOBE eXeAHEeBHO OOHOBMSieMbIX  AadHHbIX,  MOSy4YaeMblX
oT LleHTpanbHoro baHka.

Ans obnuraumni ¢ npueaskon k Unpaekcy RUONIA pa3mep KynoHa paccuMTbiBaeTCs Kak
cpeaHee 3HayeHne MHAEKCa 3a BeCb KYMOHHbIM nepuog. [Ans obnuraumii ¢ nNpuBSi3KOM
kK cpouHO Bepcun RUONIA KyrnoH onpeaensietcds Ha OCHOBE MPOrHO3MpyeMom
AOXOAHOCTM Ha COOTBETCTBYHOLWMIA CpoK (1, 3 nnmn 6 MecsiueB), pacCYUTaHHOMN C YYETOM
Kanutanusauum CTaBOK OBEpHAMT.

Cucrema aBTOMaTHM4eCKM PaCCUYUTBIBAET KYMOHbI MO 3TUM CTaBKaM Ha AdTbl BbIMaaT.



No6aBneHne HOBbIX Nonei B Tabnuuy ®MHaHCOBbIE UHCTPYMEHTbI

B TOproBbiit TepMMHaN A06ABNAOTCS TPU HOBbIX MNOMS AN yAOBCTBa OTCNEXMBaHUSA
AVHAMUKM LIEH:

e [locnegHsst Npeablaywero KaneHAapHoro AHS — LUEeHa MNOCNeAHeN CAENKM
MO MHCTPYMEHTY B NpeablayLUMi KaneHaapHbii AeHb. Ecnv B 3TOT AeHb caenok
He ©6bl10, OTOOpaxaeTcsa LUeHa MnocneaHen caenkun w3  Gavkanlero
npeablayLero AHs C TOproBnen;
e K nocnegHen nped. KaneHa. OHA — M3MEHEHWE LEHbl NOCNeAHEN CAENKM
K LeHe nocneaHen caenky npeablayLero KaneHaapHoro AHs;
e K nocnegHen npea. kaneHa. AHS, % — U3MEHEHWE LieHbl NOCNEAHEN CAENKM
K LeHe nocneaHen CAenky nNpeablayLlero kanenHaapHoro aHs, %.
STV AaHHbIE AOCTYNHbI ANS BCEX MHCTPYMEHTOB (DOHAOBOMO PbiHKA M TOProBbIX PEXUMOB,
BK/tOYas BHebupxesble n ceccun ACBA.

B T1abnuuy SECURITIES pobaensietcs HoBoe none PREVDAYPRICE. [Moapo6bHyto
nHgopMaumio 06 n3MeHeHnsx B HTepdence cM. B pasaene «HoBas Bepcus LLINHO30BOro
nHtepdeica Broker58 n BrokerRisk58».

[opa6oTka gonycka LHeHHbIX 6yMar pbiHka akuuii B OTC-6opAabl

B OTC-pexxumax BBOAUTCA pasaeneHue LeHHbIX byMar 6e3 NMCTUHra Ha ABa OTAENbHbIX
MHCTPYMeHTasnbHbIX knacca: OTFG (MHocTpaHHble akummn) n OTRU (poccuitckme akumm).

3TO MO3BO/UT Y4YaCTHMKAM TOProB YMNpPaBAsiTb AOCTYNOM K/MEHTOB K WMHOCTPaHHbIM
b6ymaram B OTC-pexmnMax — HarnpuMep, OrpaHMunBaTb TOProBItO0 TOMIbKO POCCUNCKUMU
aKTMBaMun Ui HaobopoT.

Ha cante MockoBckor 6upxu B Bumketax ToproB OTC MOSIBUTCS BO3MOXHOCTb
(punbTpoBaTh MHCTPYMEHTbI NO Mpu3HaKy «MHocTpaHHble LIB». Tenepb B pa3pene
«Xop/Wtorn TOproB» MOXHO OTAE/bHO BbIOMPATb MHOCTPaHHbIE M poCCUiicKMe Bymaru
6e3 nuctuHra.

MpusHak «ULUB» (MHOCTpaHHass uUeHHass 6yMara) oTobpaaeTcd B  KOJIOHKE
«MHocTpaHHas LeHHas 6ymara (MLUB)» B Buaxete «lpunoxeHue K [JONOAHUTENbHLIM
yCNoB/SIM MPOBEAEHNSI TOProB Ha pblHKe akuun» — ans 6ymar ¢ INSTRID = OTFG
3Ha4yeHue byget "Y".

OTMeHa BO3MOXHOCTU NoAa4YM pbIHOYHbIX 3aSiBOK B paMKaX nepBoro
ayKLMOHa OTKpPbITUA nocne caenok IPO

B nepBoM aykumoHe OTKpbITUS (B pexxumax T+, B ToM uncne TQBR) nocne IPO 6yger
3anpeLlieHo BbICTaBNATb PbIHOYHbIE 3a8BKM — [AOCTYMHbl TOMbKO JIMMUTHBbIE.
OrpaHunyeHve 6yaeT akTMBMPOBAHO AN MEPBOr0 ayKUMOHa OTKPbLITUS HE3aBUCUMO
OT TOro, NPOXOAWT X OH B A€Hb pa3MELLEHMSI UK Ha CeayoLWmiA TOProBbI AeHb.

Mpy nonbiTKe BbLICTAaBUTb PbLIHOYHYIO 3asBKy cuUcTeMa oOTobpasuT coobLieHume:
«OLLUMBKA: PbiHOYHbIE 3aBKM HEMb3s BbICTAB/ATL B paMKax ayKUMOHA OTKPbLITUSA rnocne
IPO».



3TO OorpaHMYEHNe BBOAWUTCS AN CHUXXEHWUS PUCKOB LIEHOBOM HECTabunbHOCTM, KOTOpas
MOXET BO3HWKHYTb MU3-32 arpeccMBHOrO B/IMSHUSA  PbIHOYHBLIX 3a8BOK  Cpasy
Mocne NepBUYHOro pasMeLLeHnst akuni. [JaHHOe N3MEeHEHNE He KacaeTCsl CAENOK C NasiMm
B pexkume Pa3melueHune: AgpecHble caenku (PSAU).

YnpaBneHue obsizatenbcrBaMu s onepaumin B pexxmmax PEMNO
c UK

Bo3o6HoBnsoTCA onepaummn B pexxumax PEMO c LIK n kynav-npoaaxu oTAaenbHbix 6ymar
C pacyétammn B BasnoTe. [OCTyn K 3TUM MHCTPYMEHTaM WMMEIOT TOMbKO YYacCTHWUKM,
A1 KOTOPbIX BbIMOMHAIOTCA Cneayowme yCrnoBus:

e YYacCTHWUKY npuceoeHa kateropus O/b/b2 Ha (OHAOBOM M BaStOTHOM pblHKaX;

e y4yacTHuK nogan B HKL, [leknapaumio o pyckax n nopy4yeHue Ha aBTOpOsII.
[onyck noATBep)KAaeTcs 0AHOBPEMEHHO Ha (POHAOBOM M BaStOTHOM PbIHKAX, NpW 3TOM
NOBTOpHas nMojaya pJeknapauuMm obg3atenbHa — pJaxe ecim oOHa Yyxe 6bina
NpeaoCTaB/IeHa paHee Ha Bas/llOTHOM pbIHKE.

JocTtynHbl cnepyowme wHCTpyMeHThl: PEMNO ¢ UK, PEMO c¢ KCY, obnvraumu,
HOMWHMPOBaHHbIE B BantoTe, B pexunmax T+ n OTC. 3anpelueHsbl PEMNO ¢ nnaBatowien
CTaBKOW, OTKPbITOM [AaToM, MNPOMEXYTOYHbIMM BbIMNaTaMK, a TaKXKe [AOCPOYHOE
MCMNONTHEHME M OTKa3 OT caenok. Topru 3asepluatotca B 19:00.

[Ans  ynpaBneHust  BallOTHbIMM  00s13aTeNbCTBaMWU/TpeboBaHNAMM  BBOAMTCA
aBTOMaTU4eckasl nepeaayda HETTO-MO3MUMIA C AaTOW UCnonHeHns T+1 Mexxay ¢hoHAOBbIM
M BaNOTHbIM pblHKaMu 4yepe3 PacuyéTHble koabl EauHoro nyna. Mosvums obHynsieTcs
Ha (DOHAOBOM PbIHKE Y MEPEHOCUTCS Ha BantOTHbLIN Kak Npodusb akTUBOB.

MNpu nogaye 3asBneHns Ha npekpaleHne 06583aTeNbCTB 3aKPbIBAOTCA TONBKO MO3ULUK
C AaTamm ucnonHexnms T+1 n T+2. bonee aonrocpouyHble obs3atenscrea (T+3 1 aanee)
He 3aKpblBalOTCA. [1py OT3blBE aBTOPO/I/Ia OHU 3AKPbIBAOTCA aBTOMaTU4eCcKu B AaTy,
Koraa AaTta UCMOoNIHEeHUs ctaHoBUTCca T+1.

B oTuét EQM23 pobasnsieTca HoBoe 3HayeHune aTpubyTta DataType:

e TRAN_POS_FX — nepeaaHHas no3uuus c BP.

B oTuéTtbl EQMO06/EQMO6P/EQMO6R f06aBNstOTCS HOBblE 3HauYeHus aTpubyTa Type:

e 10 — 3akpbiBaowaa caenka ¢ HYKoM npun HenoctaBke, 3aktovéHHas HKL,
(6e3 noaaum 3as8BOK);

e 11 — BanaHcupylowas caenka ¢ AYKoM, 3aknouéHHas HKL, (6e3 nogaum
3a8BOK);

e 12 — 3akpbiBatollasa caenka no 3aasneHnio YK B CBSA3M C HEBO3MOXHOCTbLIO
ncnonHeHus obszatenncTs (6e3 nogaun 3asBok);

e 13 — banaHcupyowaa caenka ¢ [AYKoMm B CBS3M C HEBO3MOXHOCTbIO
ncrnonHeHus obasatenscTs (6e3 nogayun 3asBoK).

MoapobHyto MHMOpMaumio 06 M3MeHeHMsX B OTYETaAX CM. B pasgene «M3meHeHus
B OTYETax MO UTOraM KANPUHra Ha OHAOBOM PbIHKE.
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HoBas Bepcus wno3oBoro nirepdgeica Broker58 n BrokerRisk58

B paty penusa 6yaer BbinylleHa HOBasi Bepcusl LUO30BOro MHTepdeica 6pokepa
ANS NOAK/IOYEHNS K TOProBoM cncteMe Ha (poHA0BOM pbiHKe. OnncaHue HOBOWM Bepcum
LUSTO30BbIX MHTEPdENCOB, @ TaKXXe CpaBHEHME C Mpeablayllen Bepcuen onybnmnkoBaHo
Ha FTP-cepBepe bupxu:

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

1. B Tabnuuy SECURITIES pgobasnsieTcs HoBoe none:
e PREVDAYPRICE — LleHa nocneaHel caenku npeablayLlero KaneHaapHoro axHs.

N3MeHeHMs B OTUETAX NO UTOraM TOpProB Ha (hOHAOBOM pblHKe

1. B ot4éTbl SEM02 (Bbinucka 13 peectpa 3as80kK), SEM03 (Bbinucka M3 peectpa CAenok
C UeHHbiMM 6ymaramm) u SEM42 (Peectp TpaH3akuui wnAEHTUHOUKATOPOB
CMOHCMPYEeMOro A0CTyna) Ao6aBnseTCs HOBbIM Heobs3aTeNbHbIM aTpUbyT:

e ALGOORDERNO — HOMep MCXOAHOro anro-nakeTa 3asBoK.
2. Jo6aBnaioTCst HOBblE OTYETHI:
e SEM102 «Bbinucka 13 peectpa anro-naketoB 3asiBOK»;
e SEM122 «Bbinucka 13 peectpa utepaumi anro-nakeTos 3asiBOK»;
e SEMO02C «PeecTp CHATbIX 3a9BOK>.

N3MeHeHMsA B OTUETAX NO UTOraM KJIMPUHIra Ha (POHAOBOM pbIHKE

1. B otyét EQM23 (OTuéT 06 0bsizaTenbCTBax No caenkam T+) aobaBnsercs HoOBOe

3Ha4veHune Heobsa3aTtenbHoro atpubyTta DataType B Hoge RECORDS:
e TRAN_POS_FX — nepeaaHHas no3uuus c BP.

2.B otyétel EQMO6/EQMO6P/EQMO6R (Bbinncka w3 peecTpa CAENOK, MPUHATBIX
B KNMPWUHI) A06aBNSIOTCA HOBbIE 3HAYEHUS Heobs3aTenbHoro atpnbyTta Type B HOAE
RECORDS:

e 10 — 3akpbiBaowasa caenka ¢ HYKoM npu Henoctaeke, 3akitovéHHaa HKL,
(6e3 noaauun 3asBOK);

e 11 — BanaHcupyowas caenka ¢ AYKom, 3aknouéHHas HKL, (6e3 nogaum
3a5BOK);

e 12 — 3akpbiBatollasa caenka no 3aasneHnio YK B CBSA3M C HEBO3MOXHOCTbLIO
NcnonHeHnsa 06s3atenbcTs (6e3 nogaym 3asBoK);

e 13 — banaHcupyowaa caenka ¢ AYKoMm B CBSAA3M C HEBO3MOXHOCTbIO
ncnonHeHus obs3atenncTs (6e3 nogayun 3asBoK).

O6HoBneHmne tepmuHana MOEX Trade SE

B paty penusa nnaHupyeTcs BbINyCTUTb O6HOBNeHve TepMuHana MOEX Trade SE
[0 Bepcun 3.26.20.

Bcem nonb3oBaTensMm 6yaet npeasiodXeHo YCTaHOBWUTb aBTOMaTuMyeckoe o6HOoBNeHue
Npu NOAK/IOYEHNN K TOProBO-K/IMPUHIOBOW cucTeMe. AMCTpuOYTMBbLI ANst PY4YHOM
yCTaHOBKM 6yayT aoctynHbl Ha FTP-cepsepe ¢ 19 uioHs:
https://ftp.moex.com/pub/Terminals/ASTS/Equities.
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https://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge_Interfaces/Equities/test
https://ftp.moex.com/pub/Terminals/ASTS/Equities

Moayno HKLL B MOEX Trade SE — pnopabortka Ans CpoOYHOro
nepesoja LeHHbIX bymar

YYacTHMKN KIMPUHra CMOMyT MoAaBaTb 3anpocbl HAa CPOYHbIA MepeBoA LEHHbIX Bymar
yepe3 TepMnHan MOEX Trade SE B pasaene «HKL, > Cpo4HbIii nepeBoa LEHHbIX ByMar>.

3anpoc MOXHO OQOPMUTb TOMBKO MeXAy TOProBbiIMW CYETaMW, COOTBETCTBYHOLLMMMU
YCTaHOB/IEHHbIM MpaBuIaM:

e CO CYyéTa umywectseHHoro nyna (c pasgenom pgeno 8S, 8L, 8D, 8W) —
Ha CBA3@HHbIN CYET T+;
e CO c4yéTta c pasgenom geno 9H, HC, HG — Ha cyéT Tmna M nnu R ¢ pasgenamum
31, 36 wnun 3U.
MNpn dopMupoBaHMM 3anpoca AOCTyrneH BbIOOp akTMBa M3 CAMCKa LEHHbIX Oymar,
pa3peLléHHbIX K nepesoay. UckntoveHbl aktuebl ¢ Tunamn C, G, H, K, L, O, P, R, U, W.

MNone «AKTMB>» noaaepXxusaeT novck no koay, ISIN nnn HanmeHosaHuo Bymarw.

Mons «HanmeHoBaHMe akTmBa», «ISIN» n «Tun akTrMBa» 3ano/IHAIOTCA aBTOMaTUYECKN
nocne BblibOpa aKkTMBa M He MOoANeXaT peaakTUpoBaHMiO. Konnyectso nepeBOAUMBIX
LUeHHbIX bymar fo/mMKHO 6bITb LenblM MO0OXUTEbHbIM YNCIOM.

3anpockl oTobpaxkatoTcs B ABYX Tabnuuax:

e B «XypHane onepaumni» — C YyKa3aHMeM cTaTyca obpaboTku (oxugaer
noanucK, NpuHAT, obpabaTbiBaeTCs, UCMNOSHEH U Ap.);
e B «3anpocax Ha CpOYHbIA MNepeBOd LEHHbIX 6ymar» — C AeTanbHOM

nHdopMaumen o caenke, BKIOYAs CYETA CMMCAHNS U 3a4UCNIEHMS], KONIMYECTBO
N CTaTyC UCMOJTHEHUS.
[lnsi npocMOoTpa AeTanen 3anpoca MOXHO ABaXkabl K/IMKHYTb MO CTPOKe B Tabnumue.

Oopabotka moayna «CMmapT-annokarop>»

B cucrteme annokauum 6yayt aobasneHbl HOBble YCNOBMS ANSt TOYHOrO YynpaBfieHusl
pacnpegeneHmemM o6bEMOB NO 3asiBKaM:

e KOMMeHTapui areHTa — MpaBunO cpabaTbiBaeT MpU MOSIHOM COBMAAEHMU
TEKCTa, BK/tOYast perucrp;

e HoMep 3asBkM — NpaBU/IO NPUMEHSIETCA K KOHKPETHOWN 3asiBKe Mo eé HoMepy
B CUCTEME;

e Ccblika — cpabaTbiBaeT NpuU NOSIHOM COBMaAEHUN 3HAYEHUS U3 3asIBKY;

e [lpuMeyaHne — cpabaTbiBaeT Npu MOSIHOM COBMAAEHMWN, €CM YCTaHOBEHA

ranoyka «[lonHoe coBnageHwe». EcCaM ranodka CcHATa — npaBuio
NPUMEHSIETCS MO BXOXAEHWUIO NOACTPOKM;

e CyMMa B 3asiBKe — MOXHO 3ajaTb Auanas3oH (oT/4o) ana dunbTpaumm
no 06bLEMY;

e KOnn4yecTBo fOTOB B 3asiBKE — MOXHO 3a4aTb AManas3oH Ans punbTpaumm
no noTtam (ecnu ykasaHo B 3asiBKe).
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MNpuopuTeT npasun:

1. KoMmmeHTapuit areHTa.

2. Homep 3asBKu.

3. Knnent (MHH/nacnopT).

4. KonnyecTtso 3asBOK OT OAHOro KJIMEHTa.

Mpu COBMaAEHWM HECKONbKUX YC/IOBUMA MPUMEHSIETCA MNPaBUIO C  HaWBbICILIUM
NPUOPUTETOM.

Takke BBOAATCA Tpynnbl KAMEHTOB (HanpuMmep, rpynna pUANMYECKUX Nuu, rpynna
DU3NYECKNX NNLL), KOTOPbIE NO3BOAIOT NMPUMEHSITL OAHO NPaBWIO CPa3y KO BCEM TUMAM
KJIMEHTOB B rpynne.

BAJTIOTHbIN PbIHOK

U3MeHeHMe iara ueHbl No MeTasuiaM

Ana wHctpymeHTtoB GLDRUB_TOM, SLVRUB_TOM, PLTRUB_TOM wn PLDRUB_TOM
B CMCTEMHOM pexume Topros (6opa CETS) nsMeHseTcs war ueHbl:

e GLDRUB_TOM — war ysenuumsaetcs ¢ 0,1 go 0,5 pybns;

e SLVRUB_TOM — war ysenuuusaetcs ¢ 0,01 go 0,05 pybns;

e PLTRUB_TOM n PLDRUB_TOM — war ysenuuusaetcs ¢ 0,01 go 0,1 pybns.
MN3MeHeHns pacnpoCcTpaHsaoTCa TONbKO Ha pexxunm CETS. Bo Bcex oCTanbHbIX pexmnmax
n 6opaax war UeHbl OCTaéTcs 6e3 M3MEHEHUN.

HoBas Bepcus wno3oBoro nirepdgeica Broker58 n BrokerRisk58

B paty penusa 6yaeT BbinylleHa HOBasi BEpCUs LUO30BOr0 MHTepdelica 6pokepa
ANS NOAKIOYEHNS K TOProBOM CMCTEME Ha Ba/IlOTHOM pblHKe. OnncaHMe HOBOW Bepcumn
LUSTO30BbIX MHTEP@ENCOB, @ TaKXXe CpaBHEHME C Mpeablayllen Bepcuen onybnankoBaHo
Ha FTP-cepeepe bupxu:

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

O6HoBNeHne TepmuHana MOEX Trade Currency

B paTy penusa nnaHupyeTcs BbINyCTUTb O6HOBNeHve TepMuHana MOEX Trade SE
A0 Bepcun 3.26.20.

BceM nonb3oBatensM 6yaer npeanoXeHo YCTaHOBUTb aBTOMATM4eckoe OBHOoBNeHue
Npu NOAK/IIOYEHNN K TOProBO-K/IMPUHIOBOWM cucTeMe. [AMCTpubyTMBbLI ANt PY4YHOM
ycTaHoBkuM 6yayT aoctynHbl Ha FTP-cepBepe ¢ 19 nioHs:
https://ftp.moex.com/pub/Terminals/ASTS/Currency.
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CUCTEMA OKO

Oopa6oTka pexuMma nposioHraumm no genosntam ®K n nirepdenca
ansa aykumoHosB PEMO/AENO ®K

[Ang y4aCTHMKOB, B3aMMOAEWCTBYHOLWIMX C aykumoHamum OK (penosutHbiMu un PEMO),
BBEeZEHbl HOBblE BO3MOXXHOCTM MOHUTOPUHIA N aHanu3a:

e B Tabnmuax 3asBoOK u caenok aobaensetcs none «MaeHTudgpukatop orébopa
3asaBok>» (AUC_ID) — Tenepb BCe onepauum npussi3aHbl K KOHKPETHOMY
AYKUMOHY, YTO NO3BOSIET OTCIEXUBATD UCTOPUIO MO KAXKAOMY CODBbITHIO;

e pnobaensieTca HoBasi Tabnuua «AyKLMOHbBI» — 34eCb OTobpaxaloTcs Bce
3an1aHMpPOBaHHbIe U Npollealmne aykumoHsl MY®K CYJ1 3a Tekywmii aeHb;

e U3 Tabnmupbl «AyKLMOHBI» MOXHO OAHMUM K/IMKOM NEPENTU K CIUCKY 3asiBOK UK
CAEeNoK No BbIBpaHHOMY ayKUMOHY — (unNbTpaumsi IponMcxoamnT aBToMaTUYECKM
no AUC_ID;

e NS OEnO3UTHbIX ayKUMOHOB MEHSIeTCS JlorMKka MpOMoHraumMmM u anroputm
BbICTAB/IEHNS CTABOK BHYTPWU peXxuma NposIOHraumm.

B Tabnmubl ONEORDER, ORDERS n TRADES ao6aBnsieTcs HOBOE LIENOYNCIIEHHOE Mnone
AUCTIONID. [OobaBnserca HoBas Tabmvua AUCTSTATS. BBogaATca  HOBble
nepeuncnsemole Tunbl TAuctionType wn TAuctionStatus. NogpobHyto MHMOpMaunto
06 M3MeHeHMsIX B MHTepdelice cM. B pa3aene «HoBas Bepcus LII30BOro MHTepdeinca
bpokepa GKO17».

MapannenbHble aykumoHbl PEMNO c¢ ®K u BHeapeHue MexaHu3Ma
C/Ily4YaMHOr 0 3aBepLUeHUs] ayKLUMOHa M aBTOMPOJIOHraLuuMM pexuMma
KOHKYPEeHLUMM ayKLiMOHa

NS y4aCTHUKOB, B3aMMOAENCTBYIOWMX C ayKumMoHamu PEMO ¢ ®K, BBeAEHbI KHOYEBbIE
ynyyleHus, paHee peann3oBaHHble AN AeN03UTHbIX ayKLUNOHOB:

e [MapannenbHble ayKUMOHbl — Ternepb B paMKax OAHOro ceaHca (Ao 5
WHCTPYMEHTOB) aYKUWOHbI MOryT MpOBOAUTBLCS OAHOBPEMEHHO, a He
nocnepoBatenbHo. O6WMM NUMUT MO AeHbraM pacnpeaensieTcs Ha BCe
WHCTPYMEHTbI CeaHca;

e C/NlyyalHoe 3aBeplueHve cbopa 3assBOK — OKOHYaAHWE KOHKYpPEHLMM
NMpONCXoAUT B CNyYalHbIl MOMEHT B 3afaHHOM Auana3oHe (£RAND_TIME
cekyHq oT END_TIME);

e ABTOMPOJIOHrAUMS — PEXUM MNPOASIEBAETCA TONbKO MPU MOBbLILWEHUM CTABKU
BbllIE NyYlleN B CTakaHe, C MMHUMasbHbIM WwaroM EXTRA_RATE. MNpoaneHue
orpaHundeHo BpeMeHeM EXTRA_TIME_END.

3anyck cepBuca yrnpassieHus naeHtuukaTopamm
ONA OpraHn3aTopoB ayKLMOHOB Ha pbiHKe M-[1eno3uTbl

Y OpraHuM3aTopoB ayKUMOHOB Ha pblHKe M-[leno3uTbl MNOsIBUAACb BO3MOXHOCTb
ABTOMaTU3NPOBaHO YNpaBnsATb MAEHTU(MUKATOPAMM TEXHUYECKOro AO0CTYMna B cepBuce
«YnpaenexHue waeHTudukatopamm» B JIM4HOM KabuHeTe YuyactHuka (JIKY). PaHee
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AAHHbIN cepBuc 6bin AOOCTYNEH TOJIbKO AJ14 Y4aCTHMKOB TOProB Ha (bOH,CI,OBOM, BaJ/IlOTHOM,
CpPOYHOM, AEHEXXHOM PbIHKaX, pblHKE AENO3UTOB N PbIHKE KPEANTOB.

B CI)YHKU,VIOHaJ'I pa3faena cepBuCa BXoaAaT cneayrowme BO3SMOXXHOCTU .

co3faBaTb HOBble naeHTUUKaTOPBbI;
KONMpOBaTb/U3MEHATb/aHHYIMPOBaTb CYLLECTBYIOWME NOEHTUPUKATOPDI;
nNpocMaTpuBaTb MOJHbIE CMINMCKN NOAEHTU(PUKATOPOB;
(bopMMpPOBaTbL YEPHOBUKM 3asIBNIEHUIA;

e cbpacbiBaTb Naposb.
Ansa ypnobCctBa B CepBUC MHTErpupoBaHbl MOACKA3KW, aBTOMaTMyeckas MpoBepKa
KOPPEKTHOCTM 3anonHeHHbIX (OpM, MHAMBUAYAIbHAs MapKMPOBKA 3as1BOK, CMPaBOYHNKM
N MHOroe apyroe.

YTtobbl nNonyuMTb AOCTYN K pasgeny «YnpaeneHwe waeHTudwmkatopamm» B JIKY,
HeobxoaMMo:

1. Nogatb 3agBneHWe Ha [OocTyn K HoBOMY pasgeny JIKY c npucBoeHuem ponu
«YnpaeneHne wuaeHtTudmkatopamm»  nbbIM  yaobHeiM  cnocobom (B JIKY
B 3/IEKTPOHHOM BUAE, B NUCbMEHHOMN (opMe). [leTanbHas MHbOopMaumst 0 Nony4YeHum
poctyna K JIKY pa3smelleHa B JOKyMeHTe No ccbiike: https://fs.moex.com/files/8240/.

2. loctyn 6ynet npepocTaBneH B TedeHne 1-3 AHeW nocne nonyyeHust 3asBieHus
Ha gocTyn.

3.Mepeitn B HoByto Bepcuto JIKY no ccbiike  https://platform.moex.com
ANS yrnpasneHvs naeHtudukaTopamu.

HoBas Bepcusa wno3080ro nuHrtepgenca 6pokepa GKO17

B paty penusa 6yaeT BbinylleHa HOBasi BEpCUsl LLUO30BOr0 MHTepdelica 6pokepa
ANs noakntoUveHns K ToproBont cucteme [JKO. OnucaHue HOBOW BEPCUMM  LLJTHO30BbIX
NHTEPdENCOB, @ TaKXe CpPaBHEHWE C Npeablayllen Bepcuen onybnmkoBaHo Ha FTP-
cepsepe bupxu:

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

1. B Tabnuubl ONEORDER, ORDERS 1 TRADES fobaBnseTcst HoBoe LienouncieHHoe none
AUCTIONID — nageHTtndmkatop otbopa 3asBOK.
2. [lobaBnsetcs HoBas Tabnuua AUCTSTATS — AyKUMOHbI:
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BbixoaHoe none OnucaHue Tvn Pasmep

SECBOARD NaeHTndukaTop pexunMa Topros CHAR 4
AN GUHAHCOBOro MHCTPYMEHTa

SECCODE NaoeHTndmkaTop pMHaAHCOBOMO CHAR 12
NHCTPYMEHTa

PLANNEDTIME 3annaHnMpoBaHHOE BpeMs Hayana TIME 6
ayKLMOHa

PLANNEDENDTIME 3annaHnpoBaHHOE BpeMsl OKOHYaHUS TIME 6
ayKLMOHa

AUCTIONTYPE Twun ayKumoHa CHAR 1

AUCTIONSTATUS CocTosiHMe ayKuMoHa CHAR 1

UNDERWRITER NaoeHTndukaTop pupMbl-opraHmM3aTopa CHAR 12
ayKuMoHa

AUCTPRICE LleHa aykumoHa PRICE 9

NUMTRADES KonnyecTtBo caenok, 3aKtoYeHHbIX INTEGER | 9
Ha ayKumnoHe

VALUE O6beM ayKuMOHa/caenok FIXED 16.2

BUYSELL HanpaeneHHOCTb ayKUMoHa — CHAR 1
«Kynns/npoaaxa»

AUCTIONID NaeHTudukaTop oTbopa 3asB0K INTEGER | 12

CLEARINGCENTRE KNn1puHroBbIi LEHTP CHAR 3

SETTLECODE Kop pacyétoB CHAR 12

MINRATE MuH1UManbHas CTaBka PRICE 9

CONCURRENCYSTARTTIME | NnaHoBoe BpeMs Hayana KOHKYpPEHLMK TIME 6

CONCURRENCYENDTIME dakTuyeckoe BpeMs 3aBepLUeHNs TIME 6
KOHKYpeHUun

KoHcTaHTa

3HaueHue

K AykumnoH ®egepanbHoro KasHayenctsa (AykumoH OK)

KoHcTaHTa | 3HaueHue

A AKTUBHBIN

M 3aBepLuéH

C He coctosancs
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3. Ans nonst AUCTIONTYPE Tabnuubl AUCTSTATS BBOAUTCS HOBbIN NEPEYUCTISIEMbIN TUM
TAuctionType — Tun ayKuMoOHa:

4. Ons nons AUCTIONSTATUS Tabnuubl AUCTSTATS BBOAUTCA HOBBIN NEPEUNCISIEMBIN
TN TAuctionStatus — CocTtosiHne ayKumoHa:




O6HoBneHmne tepmuHana MOEX Trade TI

B paty penusa nnaHupyeTcs BbiNyCTUTb O6HOBNeHue TepMuHana MOEX Trade TI
A0 Bepcumn 3.26.20.

Bcem nonb3oBatensam 6yaeT npeanioXXeHo YCTaHOBUTb aBTOMaTMyeckoe OOHOBNEHWe
Npu NOAK/IIOYEHNN K TOProBO-K/IMPUHIOBOW cucTeMe. AMCTpubYyTMBbLI ANsl PY4YHOM
ycTaHoBkuM 6yayT goctynHbl Ha FTP-cepBepe ¢ 19 nioHs:
https://ftp.moex.com/pub/Terminals/ASTS/Treasury.
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Planned changes in the Securities, FX,
and Money market systems

SECURITIES MARKET

Optimization of boards for Securities Market instruments

Fund units of unit investment funds (UIFs) will be migrated to the equity boards, reducing
the total number of boards for Russian and quasi-Russian securities from 30 to 15.

Trading in fund units will now be available in the Main Board T+ on the same boards as
shares, including the ability to place Iceberg orders. Iceberg orders for fund units will
function identically to those for shares. In addition, Iceberg orders will be enabled to
participate in Discrete auctions.

The changes will not affect trading logic - they will only expand functionality for clients
and simplify board administration.

The table below outlines the migration of instruments from UIF boards to equity boards.
Boards listed in the “Board before” column will be deactivated. New fund units will be
admitted to trading on equity boards.
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Board before Board after

Equity & Bond Market T+ (FNDT)

TQIF (T+ Investment funds)

TQBR (T+ Stocks, DRs, Funds RUB)
TQTF (T+ ETF)

TQFD (T+: Inv. funds USD) TQTD (T+ Stocks, DRs, Funds USD)

TQFE (T+: Inv. funds EUR)

TQTE (T+ Stocks, DRs, Funds EUR)
TQBE (T+: FRGN stocks, DRs EUR)

Negotiated deals with CCP (RPST)

PTIF (Neg. deals with CCP: Investment
funds) PTEQ (NTM/CCP: Stocks,DRs,Funds

RUB)

PTTF (Neg. deals with CCP: ETF)

PTFD (NDM with CCP: Inv. funds USD) | PTTD (NTM/CCP: Stocks,DRs,Funds
USD)

PTFE (NDM with CCP: Inv. funds EUR) PTTE (NTM/CCP: Stocks,DRs,Funds
PTSE (NDM w/CCP: FRGN stck, DRs EUR) EUR)

Negotiated deals and REPO (RPS)

PSIF (Neg.deals: Investment funds)
PSTF (Neg.deals: ETF)

PSFD (Neg. deals: Inv. funds USD) PSTD (NTM: Stocks, DRs, Funds USD)
PSFE (Neg. deals: Inv. funds EUR)
PSSE (Neg.deals: FRGN stocks EUR)

PSEQ (NTM: Stocks, DRs, Funds RUB)

PSTE (NTM: Stocks, DRs, Funds EUR)

Please note that the names of trading boards on the Securities market will be changed
(see the table below).
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Board

Name before

Name after

TQBR | T+ Shares and DRs T+ Stocks, DRs, Funds RUB
TQTD | T+: ETF USD T+ Stocks, DRs, Funds USD
TQTE | T+: ETF EUR T+ Stocks, DRs, Funds EUR
TQTY | T+: Inv. funds CNY T+ Stocks, DRs, Funds CNY
TQTH | T+: Inv. funds HKD T+ Stocks, DRs, Funds HKD
PTEQ | Neg. deals with CCP: stocks, DRs | NTM/CCP: Stocks,DRs,Funds RUB
PTTD | Neg. deals with CCP: ETF USD NTM/CCP: Stocks,DRs,Funds USD
PTSE | NDM w/CCP: FRGN stck, DRs EUR | NTM/CCP: Stocks,DRs,Funds EUR
PTTY | NDM with CCP: Inv. funds CNY NTM/CCP: Stocks,DRs,Funds CNY
PTTH | NDM with CCP: Inv. funds HKD NTM/CCP: Stocks,DRs,Funds HKD
PSEQ | Neg.deals: stocks, DRs NTM: Stocks, DRs, Funds RUB
PSTD | Neg.deals: ETF USD NTM: Stocks, DRs, Funds USD
PSTE | Neg.deals: ETF EUR NTM: Stocks, DRs, Funds EUR
PSTY | Neg. deals: Inv. funds CNY NTM: Stocks, DRs, Funds CNY
PSTH | Neg. deals: Inv. funds HKD NTM: Stocks, DRs, Funds HKD
FQBR | T+: FRGN stocks, DRs T+ FG Stocks, DRs, ETF RUB
TQBD | T+: FRGN stocks, DRs USD T+ FG Stocks, DRs, ETF USD
FQBE | T+: FRGN stocks, DRs EUR T+ FG Stocks, DRs, ETF EUR
FQBY | T+: FRGN stocks, DRs CNY T+ FG Stocks, DRs, ETF CNY
FQBH | T+: FRGN stocks, DRs HKD T+ FG Stocks, DRs, ETF HKD
FTEQ | NDM with CCP: FRGN stocks, DRs | NTM/CCP: FG Stks,DRs,ETF RUB
PTSD | NDM w/CCP: FRGN stck, DRs USD | NTM/CCP: FG Stks,DRs,ETF USD
FTSE | NDM w/CCP: FRGN stck, DRs EUR | NTM/CCP: FG Stks,DRs,ETF EUR
FTSY | NDM w/CCP: FRGN stck, DRs CNY | NTM/CCP: FG Stks,DRs,ETF CNY
FTSH | NDM w/CCP: FRGN stck, DRs HKD | NTM/CCP: FG Stks,DRs,ETF HKD
FSEQ | Neg.deals: FRGN stocks NTM: FG Stocks, DRs, ETF RUB
PSSD | Neg.deals: FRGN stocks USD NTM: FG Stocks, DRs, ETF USD
FSSE | Neg.deals: FRGN stocks EUR NTM: FG Stocks, DRs, ETF EUR
FSSY | Neg.deals: FRGN stocks CNY NTM: FG Stocks, DRs, ETF CNY
FSSH | Neg.deals: FRGN stocks HKD NTM: FG Stocks, DRs, ETF HKD
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New Order Report

Market participants will have access to the new trading report SEM02C “Cancelled orders
register”.

The report provides the following details for all cancelled orders, excluding OTC orders:

Order number;
Date and time of entry;
Status;
Volume;
Reason for cancellation with explanation (e.g., “Cancelled due to price corridor
restriction,” “Cancelled due to Trading/Clearing System block”);
e Firm information.
The report is generated daily for the previous trading day and is available automatically
in the Personal Account and via EDI.

Detailed information on report changes is provided in the section “Changes in trading
reports on the Securities market”.

Algorithmic order with discrete placement/execution (TWAP)

On the Equities and Fund Shares market, the TWAP algorithmic trading service is
launched - automatically splitting a large order into a series of smaller orders uniformly
distributed over time.

TWAP orders are available in the TQBR mode for shares and depositary receipts. Orders
can be submitted via the MOEX Trade SE terminal or the gateway interface for service
connections. If the order volume is not fully executed, the algorithmic module reallocates
the remaining volume to subsequent iterations.

Constraints:

e Maximum package volume: 1 million lots;
e Maximum volume per iteration: 10,000 lots (packages exceeding this limit are
rejected).
Orders are not placed during auction periods or trading breaks; the unexecuted volume
is reallocated to subsequent iterations.

A new optional attribute is added to reports SEM02, SEM03, and SEM42:

e ALGOORDERNO - the identifier of the original algorithmic order package.
Two new reports are introduced:

e SEM102 - “Algorithmic order packages register”;

e SEM122 - “Algorithmic order packages iterations register”.
Detailed information on report changes is provided in the section “Changes in trading
reports on the Securities market”.
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Ability to execute OTC trades with Central Counterparty on behalf of
non-qualified investors for securities listed by the NCC decision

A technical capability will be enabled to submit orders (offers) on behalf of clients who
are non-qualified investors for trades in bonds within the OTC with Central counterparty
segment, under the “Two-way trades with CCP” and “Order-Driven Market with CCP”
modes, but only for bonds included in the list approved by the NCC. Bonds must be
admitted exclusively to these two modes.

The changes do not affect existing rules for processing orders submitted on behalf of
non-qualified investors in other trading boards or OTC with CCP modes.

Change in the treatment of Asset Pool account balances in the
calculation of concentration limits

When calculating issuer concentration limits, balances of collateral held on Asset Pool
accounts will no longer be tracked separately. All assets deposited on Asset Pool accounts
will be included in the balances of the associated T+ accounts. This approach eliminates
redundant utilization of issuer concentration limits in certain cases and provides a
consolidated view of exposure to each issuer.

Separate calculation of issuer exposure for Asset Pool accounts is no longer performed.

Target rates for REPO trades with interim interest payments

Effective July 1, 2026, new target rates will be introduced for Negotiated deals with
Central counterparty (CCP) with fixed-term REPO and interim interest payments.

These new rates apply exclusively to trades executed in the "REPO with CCP - Negotiated
deals” mode (boards PSRP, PSRY, PSGC, PYGC) with the “Percent period” field populated.
All other REPO trades - including anonymous, auction-based, liability settlement trades,
trades with the Central Bank, the Federal Treasury, and inter-dealer trades - remain
subject to the existing tariff structure.

Tariffs vary based on the type of interest rate (fixed or floating) and the participant’s
tariff plan. The minimum commission amount and its calculation methodology remain
unchanged.
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Tariffs for REPO trades with fixed interest rates

Tariff plan | Trading component, % | Clearing component, %
REPO_0 0.0001650 0.0004180
REPO_150 | 0.0001155 0.0002926
REPO_500 | 0.0000891 0.0002257
REPO_6500 | 0.0000693 0.0001756
REPO_16250 | 0.0000495 0.0001254
REPO_32500 | 0.0000330 0.0000836
Tariffs for REPO trades with floating interest rates

Tariff plan | Trading component, % | Clearing component, %
REPO_0 0.0001800 0.0004560
REPO_150 | 0.0001260 0.0003192
REPO_500 | 0.0000972 0.0002462
REPO_6500 | 0.0000756 0.0001916
REPO_16250 | 0.0000540 0.0001368
REPO_32500 | 0.0000360 0.0000912

Calculation of metrics for bonds with RUONIA as the reference rate

New reference rate types will be available for coupon calculations on bonds: RUONIA
Index, 1-Month Forward RUONIA, 3-Month Forward RUONIA, and 6-Month
Forward RUONIA.

These rates are used to determine coupon payments for bonds whose coupons are linked
to the ruble overnight index. Calculations are based on daily updated data provided by
the Central Bank.

For bonds linked to the RUONIA Index, the coupon amount is calculated as the
arithmetic average of the index over the entire coupon period. For bonds linked to the
Forward RUONIA rates, the coupon is determined based on the projected yield for the
corresponding tenor (1, 3, or 6 months), calculated with compounding of overnight rates.

The system automatically calculates coupons for these rates on payment dates.
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Addition of new fields to the Securities table

Three new fields are added to the trading terminal to facilitate price trend monitoring:

e PREVDAYPRICE - the price of the last trade for the instrument on the previous
calendar day; if no trades occurred on that day, the price of the last trade from
the nearest preceding trading day is displayed;

e LASTTOPREVDAYPRICE - the price change of the last trade relative to the last
trade of the previous calendar day;

e LASTTOPREVDAYPRICEPCT - the percentage change of the last trade relative
to the last trade of the previous calendar day.

These data are available for all instruments on the Securities market and all trading
modes, including OTC trades and the Additional Weekend Trading Session.

A new field PREVDAYPRICE is added to the SECURITIES table. Detailed information on
interface changes is provided in the section “New versions of the ASTS Bridge broker
interface - Broker58 and BrokerRisk58".

Enhancement of admission of securities from the Equities Market to
OTC boards

In OTC modes, unlisted securities will be divided into two distinct instrument classes:
OTFG (foreign shares) and OTRU (Russian shares).

This separation will enable trading participants to manage client access to foreign
securities in OTC modes, for example, restricting trading to Russian assets only, or vice
versa.

On the Moscow Exchange website, OTC trading widgets will introduce a filter for
instruments by the attribute “Foreign Securities.” In the “Online/History” section, users
will now be able to separately select unlisted foreign and Russian securities.

The indicator “Foreign Security” will be displayed in the column “Foreign Security” in the
widget “Appendix to Additional Conditions for Trading on the Equities Market.” For
securities with INSTRID = OTFG, the value will be set to “Y”.

Cancellation of market order submission in the first opening auction
following an IPO

Market orders will be prohibited in the first Opening auction (in T+ modes, including
TQBR) following an Initial public offering (IPO). Only Limit orders will be permitted during
this auction. The restriction will apply to the first opening auction regardless of whether
it occurs on the placement day or the next trading day.

If a market order is submitted, the system will display the following error message:
“ERROR: Market orders cannot be placed during the opening auction after IPO”.

This restriction is introduced to reduce the risk of price instability that may arise from
aggressive market order activity immediately following the initial share placement. This
change does not apply to trades in fund units under the “Auction: Negotiated deals” mode
(PSAU).
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Management of obligations for REPO with CCP trades

Operations in REPO with Central counterparty and Buy/sell trade modes with settlements
in foreign currency are reinstated. Access to these instruments is restricted to participants
meeting the following conditions:

e The participant is assigned the category O/6/B2 on both the Securities and FX
markets;
e The participant has submitted to the NCC a Risk Declaration and an
Authorization for Auto-Roll.
Access is confirmed simultaneously on both the Securities and FX markets; a new Risk
Declaration must be submitted - even if previously provided on the FX market.

Available instruments: REPO with CCP, REPO with GCC, foreign currency-denominated
bonds, in T+ and OTC modes. Prohibited: Floating-rate REPO, Open REPO trade, REPO
with interim coupon payments, early execution, and trade cancellation. Trading hours
end at 19:00.

To manage foreign currency obligations and liabilities, automatic net position transfers
with Settlement date T+1 are introduced between the Securities and FX markets via
Settlement codes of the Unified collateral pool. The position is zeroed out on the Securities
market and transferred to the FX market as an asset profile.

Upon submission of a Cancellation order for obligations, only positions with Settlement
dates T+1 and T+2 are closed. Longer-term obligations (T+3 and beyond) are not closed.
Upon withdrawal of Auto-Roll authorization, such obligations are automatically closed on
the date their Settlement date rolls to T+1.

A new value is added to the DataType attribute in report EQM23:

e TRAN_POS_FX - position transferred from the FX market.
New values are added to the Type attribute in reports EQM06, EQMO6P, and EQMO6R:

e 10 - Closing trade concluded with defaulting Clearing Member due to delivery
failure, executed by NCC (without order placing);
e 11 - Balancing trade concluded with Bona-fide Clearing Member, executed by
NCC (without order placing);
e 12 - Closing trade initiated by the Clearing Member due to inability to fulfill
obligations (without order placing);
e 13 - Balancing trade concluded with Bona-fide Clearing Member due to inability
to fulfill obligations (without order placing).
Detailed information on report changes is provided in the section “Changes in clearing
reports on the Securities market”.

New versions of ASTS Bridge broker interface - Broker58 and
BrokerRisk58

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.
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1. In the SECURITIES table, a new field is added:
e PREVDAYPRICE - Price of the last trade of the previous calendar day.

Changes in trading reports on the Securities market

1. In the reports SEM02 (Order register), SEMO3 (Trades register), and SEM42 (Register
of transactions of sponsored market access (SMA) users), a new optional attribute is
added:

e ALGOORDERNO - the identifier of the original algorithmic order package.

2. New reports are introduced:

e SEM102 Algorithmic order packages register;
e SEM122 Algorithmic order packages iterations register;
e SEMO02C Cancelled orders register.

Changes in clearing reports on the Securities market

1. In the EQM23 report (Report on obligation under T+ trades), a new value for the
optional attribute DataType in the RECORDS node is added:
e TRAN_POS_FX - position transferred from the FX market.
2. In the reports EQM06/EQMO06P/EQMO6R (Trades included into clearing), new values
for the optional attribute Type in the RECORDS node are added:
e 10 - Closing trade concluded with defaulting Clearing Member due to delivery
failure, executed by NCC (without order placing);
e 11 - Balancing trade concluded with Bona-fide Clearing Member, executed by
NCC (without order placing);
e 12 - Closing trade initiated by the Clearing Member due to inability to fulffill
obligations (without order placing);
e 13 - Balancing trade concluded with Bona-fide Clearing Member due to inability
to fulfill obligations (without order placing).

MOEX Trade SE terminal update

On the release date, the MOEX Trade SE terminal is planned to be updated to version
3.26.20.

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
June 19: https://ftp.moex.com/pub/Terminals/ASTS/Equities.

NCC module in MOEX Trade SE — Enhancement for Urgent Securities
Transfer

Clearing members will be able to submit requests for urgent securities transfers via the
MOEX Trade SE terminal in the section "NCC > Urgent Securities Transfer.”

Requests may be submitted only between trading accounts that comply with the
established rules:
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e From an Asset Pool account (with Sub-account codes 8S, 8L, 8D, 8W) to a
linked T+ account;
e From an account with Sub-account codes 9H, HC, HG to an account of type M
or R with Sub-account codes 31, 36, or 3U.
When creating a request, the user may select an asset from a list of securities permitted
for transfer. Securities with types C, G, H, K, L, O, P, R, U, W are excluded.

The “Asset” field supports search by Security Code Number, ISIN, or security name.

The fields “Asset name,” “ISIN,"” and “Asset type” are auto-populated after asset selection
and cannot be edited.

The quantity of securities to be transferred must be a positive integer.
Requests are displayed in two tables:

e In the “Transaction Log” - showing the processing status (e.g., awaiting
signature, accepted, processing, executed, etc.);

e In the “Urgent Securities Transfer Requests” - providing detailed transaction
information, including debit and credit accounts, quantity, and execution
status.

To view request details, double-click on the corresponding row in either table.

Enhancement of the Smart Allocator Module

In the allocation system, new conditions will be introduced to enable precise control over
volume distribution across orders:

e Agent comment - rule triggers only upon exact match of the text, including
case sensitivity;

e Order number - rule applies to a specific order by its system-assigned number;

e Reference - triggers upon exact match of the reference value from the order;

e Note - triggers upon exact match if the “Exact match” checkbox is selected; if
unchecked, the rule applies to substring inclusion;

e Order amount - allows setting a range (from/to) to filter by volume;

e Contract lot quantity - allows setting a range to filter by lot size (if specified in
the order).

Rule priority order:

1. Agent comment;

2. Order number;

3. Client (Taxpayer Identification Number / Passport);

4. Number of orders from a single client.

When multiple conditions are matched, the rule with the highest priority is applied.

Additionally, client groups (e.g., legal entities group, natural persons group) will be
introduced, enabling a single rule to be applied simultaneously to all client types within
the group.
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FX MARKET

Adjustment of Tick Size for Precious Metals

For the instruments GLDRUB_TOM, SLVRUB_TOM, PLTRUB_TOM, and PLDRUB_TOM in
the system trading mode (CETS board), the tick size is adjusted as follows:

e GLDRUB_TOM - tick size increases from 0.1 to 0.5 rubles;

e SLVRUB_TOM - tick size increases from 0.01 to 0.05 rubles;

e PLTRUB_TOM and PLDRUB_TOM - tick size increases from 0.01 to 0.1 rubles.
These changes apply exclusively to the CETS board. In all other modes and boards, the
tick size remains unchanged.

New versions of ASTS Bridge broker interface - Broker58 and
BrokerRisk58

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.

MOEX Trade Currency terminal update

On the release date, the MOEX Trade Currency terminal is planned to be updated to
version 3.26.20.

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
June 19: https://ftp.moex.com/pub/Terminals/ASTS/Currency.

MONEY MARKET

Enhancement of the Deposit Renewal Mode and Interface for
Federal Treasury REPO/DEPOSIT Auctions

For participants interacting with Federal Treasury auctions (deposit and REPO), new
monitoring and analytics capabilities are introduced:

e The fields “Auction ID” (AUC_ID) are added to the order and trade tables -
all operations are now linked to a specific auction, enabling full traceability of
transaction history;

e A new table “"Auctions” is introduced, displaying all scheduled and completed
auctions by the Interregional Operational Department of the Federal Treasury
for the current day;

e From the “Auctions” table, users can navigate with a single click to the list of
orders or trades for a selected auction - filtering is automatically applied by
AUC_ID;

e For deposit auctions, the logic for renewal and the algorithm for rate
submission within the renewal mode are revised.
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New integer field AUCTIONID is added to tables ONEORDER, ORDERS, and TRADES. A
new table AUCTSTATS is introduced. New enumerated types TAuctionType and
TAuctionStatus are added.

Detailed information on interface changes is provided in the section “New version of ASTS
Bridge broker interface GKO17”.

Parallel Federal Treasury REPO auctions and Implementation of
random auction closure and auto-renewal of auction competition
mode

For participants interacting with Federal Treasury auctions, key enhancements previously
introduced for deposit auctions are now implemented:

o Parallel auctions - within a single session (up to five instruments), auctions may
now be conducted simultaneously rather than sequentially. The overall cash
limit is allocated across all instruments in the session;

e Random closure of order collection - the competition phase ends at a random
time within a specified window (£RAND_TIME seconds from END_TIME);

e Auto-renewal - the auction mode is extended only if the submitted rate exceeds
the best rate in the order book by at least the minimum increment
EXTRA_RATE. Renewal is capped by the time limit EXTRA_TIME_END.

Launch of the Identifier Management Service for Auction Organizers
on the M-Deposits Market

Auction organizers on the M-Deposits market will nhow be able to automate the
management of technical access identifiers through the Identifier Management section in
the Personal Account. Previously, this service was available to participants on the
Securities, FX, Derivatives, Money, Deposits, and Loans markets.

The functionality of the service includes the following capabilities:

Create new identifiers;
Copy, modify, or deactivate existing identifiers;
View full lists of identifiers;
Draft applications;
e Reset passwords.
For improved usability, the service integrates contextual help, automated validation of
form fields, individual labeling of applications, reference databases, and other
enhancements.

To gain access to the Identifier Management section in the Personal Account, participants
must:

1. Submit an application for access to the new section with the assigned role “Identifier
Management” by any convenient method (electronically via Personal Account or in
writing). Detailed instructions for obtaining Personal Account access are available at:
https://fs.moex.com/files/8240/;

2. Access will be granted within 1-3 business days after receipt of the application;

29


https://www.moex.com/ru/documents/14171
https://fs.moex.com/files/8240/

3. Proceed to the new version of the Personal Account at https://platform.moex.com to
manage identifiers.

New version of ASTS Bridge broker interface GKO17

On the release date, a new version of ASTS Bridge broker interface for connecting to the
trading system on the Money 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/Treasury/test.

1. In the tables ONEORDER, ORDERS, and TRADES, a new integer field is added:
e AUCTIONID - Auction identifier.
2. A new table AUCTSTATS is added:

Output field Description Type Size
SECBOARD Board ID for the security CHAR 4
SECCODE Security ID CHAR 12
PLANNEDTIME Planned auction start time TIME 6
PLANNEDENDTIME Planned auction end time TIME 6
AUCTIONTYPE Auction Type CHAR 1
AUCTIONSTATUS Auction status CHAR 1
UNDERWRITER Underwriter firm Id CHAR 12
AUCTPRICE Auction price PRICE 9
NUMTRADES Number of trades concluded during the | INTEGER | 9
auction

VALUE Auction/trades value FIXED 16.2
BUYSELL Auction direction - buy/sell CHAR 1
AUCTIONID Auction id INTEGER | 12
CLEARINGCENTRE Clearing centre CHAR 3
SETTLECODE Settlement code CHAR 12
MINRATE Minimal rate PRICE 9
CONCURRENCYSTARTTIME | Planned concurrency start time TIME 6
CONCURRENCYENDTIME Actual concurrency end time TIME 6

3. In the AUCTSTATS table, a new enumerated type TAuctionType (Auction Type) is
added:
Constant Value

K Federal treasury auction (FT auction)
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4. In the AUCTSTATS table, a new enumerated type TAuctionStatus (Auction Status) is
added:
Constant | Value

A Active
M Matured
C Cancelled

MOEX Trade TI terminal update

On the release date, the MOEX Trade Currency terminal is planned to be updated to
version 3.26.20.

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
June 19: https://ftp.moex.com/pub/Terminals/ASTS/Treasury.
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