O AoNO/THUTENbHOW Ceccum
BbIXOAHOIr0O AHSA Ha PbIHKE
obnuraumnm



Cxema TOproB BbIXOAHOIO OHS Ha PbiHKE obnurauum

Kop pacuetoB Y1 («ctakaH T+1»):
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EAnHbBIV TOProBbiv AEHb
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[ononHutenbHas ToproeBasl ceccusl
BbIxoAHOro AHS (paanee — ACBA)
NPOBOAUTCS B KaJieHAapHbIM [eHb, B
KOTOPbI HE NpoBOASATCS
KIMPUHIOBbIE CECCMU, pPaCYETbl U
nnatexu. JCB sBnsieTca 4acrbio
6nvmxanwero cnepyrowiero
«06bIYHOro» TOProBOro AHSA.
ACB MOXeT npoBOAUTLCS B NHO60M
HETOProBbI AEHb.

3afiBKM, aKTUBHble HA MOMEHT
okoH4YyaHusa ACB[], cHUMaroTCa "
He nepexoasT B C/eayroLulyro
ACBA/YAC/OC ToproBoro AoHs, K
KOTOPOMY OHAa OTHOCMUTCS.

Caenku, 3aKk/todeHHble B «CTakaHe T+1» B cyb660Ty, BOCKpeceHbe U NoHeAeNbHUK, PaCCUMTAOTCS BO BTOPHUK.
MapameTpbl caenok, 3aknto4veHHbix B agHM ACB/: cyb660Ty 1 BockpeceHbe 6yayT Takumu xe (HomumHan, HK, aata
pacyeToB), KaK A5 CAENOK TOProBoOro AHS NOHeAeNbHMKA, YacTblo KOTOpOoro senstotca axn ACBA.

MOCKOBCKAR
BUPXA



KoHuenuua OCB[L Ha pbiHke obnuraumn (1/2)

[ata 3anycka ACBA

NHCTpYyMeHTbI
PexxnMbl TOpros

Map>XuHanbHble TpeboBaHMs!
MapkeT-MelKepsbl

OrpaHunyeHune ueH
[onyck y4acTHMKOB
Kypc Bantot
Onepaunn ¢ norMHamm

MapkeT aaTa, MHGO NpoayKThI

PacueTHble cuctembl HP/], BantoTHbIN pbiHOK MB

EQuHBIN nuMuT

MepeBoa obecneyveHus, nepeaada npodunen,
dyHKunn KT

MOCKOBCKAR
BUPXA

pamkax ACB

23.03.2026r.
Od3, nuKBMAHbIE KOpropaTuBHbIE obanrauum

PexxuM ocHoBHbIX Topros T+, PINC ¢ LIK ¢ kogamu Y0-Y7, PIC ¢ kogamu B0-B30;
PEIMO, BbIKYMNOB M pa3MeLLEHNIA HET

BbICTaBNAOTCA U UCNOMHSAOTCA B 6NIMXXANLLIMI PacYETHbIN AEHb
PaboTatoT
OT Li€Hbl 3aKpbITUSi Npe/l. TOProBoro AHA = 3%

Mo yMonuaHuio BCe yyacTHUKM aonyueHbl 4o ACB/. YYacTHMK MOXET noaaTb 3asBrieHne 06 otkase oT yyactus B JCB (B
LLe/IOM MO YYaCTHUKY TOProB, a TaKXXe B pa3pese pacyeTHbIX Kogos Ha ®P*). PaboTtaet JIKY, gonyck ocywecTBnsieTcs co
CneayoLwero ToproBoro AHs.

Kypc Lib Ha coOTBETCTBYOLWMI TOProBbIA AEHD

JloCTynHbI TONIbKO B aBTOMaTU3MPOBAHHOM PEXMME Yepe3 HOBLIV MOpTan Ha Tex
pblHKax, rae nayt Topru. ObpaboTka No CTapbiM KaHanaMm OTKIaAblBAeTCs A0
6nvxaniwero cneaytoLllero paboyero aHs.

Moanepixkka oCyLecTBNSEeTCs, HOBble
npoaa>kn n 6M3H€C-KOHCYﬂbTaLI,MM HE

OCYyLLEeCTBNAOTCA
TpaHcnnpyeTcsi, MHOPMaLMOHHbIE NPOAYKTbI AOCTYMHbI

He paboTatot

B aHun npoeeaerus ICB/ 6yaet npoBoAMTLCA NepeoLieHKa akTUBOB. EANHBIN NTMMUT ByAeT NepecunTbiBaTLCS M MOXET YUTU B
MWHYC

MNpUHMMAKOTCS BCE 3anpocChl/3asiBNeHNs, 32 UCK/TIOYEHMEM 3anpoca Ha BbIBOA, AEHEXHbIX cpeacTs. B aHn ACBA ncnonHsaoTcs
3asiBNIEHUsI Ha nepeaady npodunen akTmBoB No PacueTHbIM koaaM EAnHOro nyna, a Takxe 3asiBIEHUS HA NEPEBOA AEHEXHbIX
CpeacTB no PacyeTHbIM KOAaM CPOYHOro U (POHAOBOrO PbIHKOB C OTPaXKeHWeM B Byxy4yeTe B onepaLmMoHHOM AHe
"noHepenbHUKa". OcTanbHble 3anpoChl/3asiBNeHUS UCMONHAIOTCS B «MOHEAENbHUK>»

*CnnCoK NMpU3HaKOB pPacyeTHOro KoAa AOMOSHAETCS HOBbIM NPU3HAKOM «aonyck k ACBA». Mpu3Hak NpUHUMAET 3HaveHns: «[a» — PacyeTHbI Koa AONYLIEH K TopraM B

(no ymonyaHuio); «HeT» — PacueTHbIl Koa He AonylieH k Topram B pamkax ACBA.



KoHuenuua OCBJL Ha pbiHKke obnuraumn (2/2)

Perncrpauuns kKnmeHToB

NHaekcbl

Jlonyck LeHHbIX byMar K pa3MeLLEHUNIO U
obpaLieHunto

Kopn.aeicreusa

MapaMeTpbl caenok

/3MeHeHWe napaMeTpoB Topryemon 6ymaru

MOCKOBCKAR
BUPXA

NHdopmaumnsa o co3gaHum HOBbIX KIMEHTOB, M3BMEHEHUN KBaNbHOCTU KIIMEHTA M KPOCCHOCTH, a Takke AobaBneHumn HOBbIX
KpaTkunx Toprosbix kogos (KTK) 6yaet nepegaBatbCcsa B TOProBy CUCTEMY B pearibHOM BpeMeHu. [pyrue onepauuun no
N3MEHEHUIO N yOaneHuIo KNMeHTCKUX 3anncen byayT nepefaBaTbCsl Ha CrieyoLW M TOProBblv AeHb NOCne OKOHYaHWUs
OCHOBHOW ceccuu

He paccunTbiBatoTCA

B cnyyae gonycka k Topram/Havyana pasmMmeLLeH1si HOBOW LieHHOW Bymaru ¢ ToproBoro AHS, YacTbto kKoToporo asngetca ACB[,
pasmMeLleHme 1 TOpru Takom LieHHOW ByMarom Bo BCEX pexXnumMax TOproB, B KOTOpbIE OHa AOMYyCKaeTCsl, Ha4YMHalTCS C
KaneHgapHoW gatbl NPOBESEHUS OCHOBHOW CECCUM TOProBOro AHS, K KoTopomMy oTHocuTes JCB[

[locpoyHoe noralueHne, amopTusaums, nepesoq B pexunm [ — npoBoANTCS ¢ nepBoro kanengapHoro aHs ACBL

Homwunan, HKL - ¢ nepeoro kanengapHoro aHsa ACB npyMeHATCs 3HaYeHUs1, COOTBETCTBYHOLLME UCMONb3yeMbIM KogaM
pac4eToB (Hanpumep, B cy6060Ty B «CTakaHe T+1» npu 3akntoyeHnn caenok 6yayT Mcnonb3oBaTbCA NnapameTpbl HA BTOPHUK)

B cnyyae nameHeHus napameTpoB NO TOPryemMon LeHHoW Gymare, Takne M3MeHeHust BCTynatT B CUIy C Havana TOproBoro AHs.
Ecnn Takon Toprosbit AeHb BkntovaeT OCB[, To ykasaHHble n3aMeHeHus BCTynatoT B cuny ¢ nepsoun JCBL, koTopast oTHocUTCA
K J@HHOMY TOProBOMY [HIO



bupxeBasi tHdopmauusa B Tabnuue «PMHaAHCOBLIE MHCTPYMEHTbI»

NMoka3saTenb AdononHuTtenbHas YTpeHHsaA OcHoOBHas BeuepHsas
CeccMmsl BbIXOQHOro [ONOJIHUTEsIbHas ceccus [OMNOJIHUTEsIbHas
OHA ceccus (c 09:50 no 19:00) ceccus
(c 09:50 o 19:00) (c 06:50 no 9:50) (c 19:00 no 23:50)
KonnyecTtso caenok 3a AeHb AcBA ACBA+YAC ACBA+YAC+0C ACBA+YAC+OC+BAC
CymMa caenok 3a AeHb (B BankoTe ACBA ACBA+YAC ACBA+YAC+0C ACBA+YAC+0OC+BAC
TOpPro.)
O6beM caenok 3a aeHb (B ACB AcBa+yac ACBA+YAC+0C AcBA+yac+0C+BAC
LITYKaX)
MakcmmanbHas LieHa ACBA ACBA+YAC ACBA+YAC+0C ACBA+YAC+0C+BAC
MuHUManbHas LeHa AcBA ACBA+YAC ACBA+YAC+0C ACBA+YAC+OC+BAC
TekyLwwas ueHa ACBA ACBA+YAC ACBA+YOC+0C ACBA+YAC+0C+BAC
CpenHeB3BelleHHas LeHa ACBA ACBA+YAC ACBA+YAC+0C ACBA+YAC+0OC+BAC
LleHa 3akpbITns - - OC OC
PblHOYHas ueHa 3 - - OoC OoC
PbIHOYHas ueHa 2 - - OC OC
LleHbl nepBoi 1 nocneaHen JCBA ACBA+YAC ACBA+YAC+0C AcBA+yAC+0C+B/AC

CAENOK

(nepsasa — CB/,

nocnegHss — CBA)

(nepsas — ACB/,

nocneaHsas — YAC)

(nepsas — ACBA,

nocnegHsas — OC)

(nepsas — ACB/,

nocneagHss — BAC)

MOCKOBCKAR
BUPXA




Pacnncanue JCB/[] Ha pbiHke obnurauum

JlonosiHuTeNbHas TOProBasi CECCUs BbIXOAHOIO AHS

09:50:00 — 18:59:59

09:50:00 = 09:59:59 10:00:00 — 18:59:59
Topru

«CrakaH T+1»: AYKLMOH OTKpbITUA Toprosblit nepuop

PNC, PNC c LK: 09:50:00 — 18:59:59

LocTynHocTb cepBuca WEB API (01:30:00 — 18:30:00)

OHNaliH-perncTpaumm
KJINEHTOB 300, JIKY (09:00:01 — 18:30:00)

MOCKOBCKAR
BUPXA 6



PackpbiTne nHgpopmaunm

Hactosiwasa npeseHTauns 6bina noarotoBneHa W BbinywieHa [MAO MockoBckas bupxka
(nanee — «Komnanus»). Ecnnm HeT Kakon-nmbo oroBopku 06 MHOM, TO KoMmnaHwus
CYMTAETCS MCTOYHMKOM BCel WHMOpMaUMK, W3NOXKEHHOW B HACTOSILLEM AOKYMEHTE.
[aHHas nHdbopMaumsa npeaocTaBnseTcs No COCTOSAHMIO HA AaTy HACTOsILEro AOKYMEHTa U
MOXeT 6bITb n3MeHeHa 6e3 Kakoro-nMbo yBeaoMIeHus.

[aHHbI [OOKYMEHT He sBNseTcsl, He (OPMUMPYET M He [AO/MKEH paccMaTpuBaTbCs B
KauyecTBe MPeAsIOKEHUSI UM XXe NPUrNalleHns Ans NpoAaXWu WM yyacTusi B NMOAMNUCKE,
WK XKe, Kak Noby>xaeHne K NPUOBPETEHMIO MK XKe K MOAMUCKE Ha Kakne-nnbo LEHHbIE
6ymMaru, a Takxxe 3TOT AOKYMEHT WM €ro 4acTb MM Xe aKT ero pacrnpocTpaHeHus He
SIBNSIOTCSI OCHOBAHMEM W HA HWUX HeNb3s roflaraTbCsl B CBSI3W C  KaKUM-1M60
NpeanoXeHWeM, OOroBOpoM, 0063aTENbCTBOM WM XK€ WMHBECTULMOHHBIM pPEeLLEHUEM,
CBSI3aHHbIMW C HUM, PABHO KaK W OH He SIBMSETCS PEKOMEHAALUMEN OTHOCUTENBHO LIEHHBIX
6ymar KoMnaHuu.

M3noxeHHas B AaHHOM AOKYMeHTe MH(OpMauusi He sBfsacb NPeaMETOM HE3aBUCKUMOIA
NpoBepkn. B HeM TaKke He COAEPXKUTCS KaKMX-NMO0 3aBEpeHWn WM rapaHTui,
ChOpMYNIMPOBaHHbIX WM  MOAPA3yMEBAEMbIX W HUKTO HE [JO/DKEH mMofaratbCs Ha
[OCTOBEPHOCTb, TOYHOCTb WM MOSIHOTY WMHGOPMAaUMU WM MHEHMS, WU3NOXEHHOrO 3A4€ECh.
HUKTO M3 KOMNaHWM unm Kakmx-nmbo ee aodepHux obliects nnm adpbunmnmpoBaHHbIX uL
WM UX [OMPEKTOPOB, COTPYAHWKOB WM  PabOTHMKOB, KOHCY/IbTAHTOB WM KX
NpeacTaBUTENEN He NPUHMMAET KaKoW-nMbo OTBETCTBEHHOCTM (He3aBMCMMO OT TOro,
BO3HWMK/A /M OHA B pe3ysbTaTe XaNaTHOCTU WK Yero-To Apyroro), NpsiMo UM KOCBEHHO
CBSI3aHHOW C MCMONb30BAHMEM 3TOr0 AOKYMEHTA MU/ MHBIM 06Pa30M BO3HUKLLEN U3 HErO.

[laHHas Npe3eHTauusl COAEPXXMT NMPOrHO3HbIE 3aABNEHNSA. Bce BK/IIOUEHHBIE B HACTOSILLYIO
Npe3eHTaUMI0 3asiBNIEHNs], 3@ MUCKIIOYEHMEM 3asiBNeHU 06 ucTopuueckux dakTax,
BKJIlOYas!, HO, HE OrpaHNYMBasACh, 3asiBNIEHMUAMU, OTHOCALLMMUCA K HalleMy (puHaHCOBOMY
MONOXEHUIO, BU3HEC-CTPATErMK, NaHaM MEeHEMDKMEHTa U LensMm no 6yaywmm onepaumsim
ABNATCA NPOrHO3HLIMY 3aSBIEHUSIMU.

3TM NPOrHO3Hble 3asiBNIEHMSI BK/OYAOT B CeOSA WM3BECTHbIE M HEU3BECTHblE PUCKM,
(bakTopbl HEONPEAENEHHOCTU U UHble (DaKTOPbl, KOTOPbIE MOTYT CTaTb NMPUYMHOW TOTO, YTO
HALLW HbIHELLHWE

MOCKOBCKARA
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NnoKa3aTesin, AOCTUXEHUA, CBEPLUEHNA WUIN XKE MNMPOU3BOACTBEHHbLIE MNMOKAa3aTeEsNN, GYLI,YT
CYLLECTBEHHO OT/IMYaTbCA OT TeX, KOTopble CPOPMYNMPOBaHbI MU NOAPA3yMEBAKOTCA NoA
3TUMN NPOrHO3HbIMK  3aABJIEHUAMU. ﬂ,aHHbIe NMPOrHO3HbIE 3adBNE€HNA OCHOBaHbl Ha
MHOTFOYMCIEHHBIX MNPE3yMMNUMSIX OTHOCUTENbHO Hallel HblHEWHen u byayuien 6usHec-
CTpatermm un Cpebl, B KOTOpOﬁ Mbl OXWAAEM OCYLLECTBNATbL CBOKO AEATENIBHOCTb B
Byaywiem.

BaxxHenwmmMmn dakTopamm, KOTOpble MOryT MOBAMATb Ha HalUM HbIHELIHWE MOKa3aTesnu,
AOCTVKEHWS, CBEPLUEHUS WM HKe MNPOU3BOACTBEHHbIE MOKa3aTenn, KOoTopble MoryT
CYLLECTBEHHO OTNN4YATbCA OT TeX, KOoTopble ChOpMyNMpOBaHbl MM MOAPa3yMeEBaOTCS
3TUMM NPOrHO3HbIMM 3asIBSIEHMSIMM SBASIOTCS, MOMUMO MHBIX (DaKTOPOB, CrieaytoLwme:
*BOCTIPUSITUE  PbIHOYHbIX YCNyr, npeaocTaBnsieMblx KoMnaHuen U ee [ao4YepHUMU
obuiecTBamu;

*BONATUNLHOCTL (@) POCCMMCKOM 3KOHOMMKM U pbiHKa LEHHbIX 6ymar u (b) cektopoB c
BbICOKMM YPOBHEM KOHKYPEHUMKW, B KOTOpbIX KomnaHua M ee podepHue obwiectsa
OCYLLEeCTB/SAT CBOKO AedTeNIbHOCTb;

*u3MeHeHns1 B (@) OTEYECTBEHHOM M MEXAYHApOAHOM 3aKOHOAATENbCTBE M HA/IOrOBOM
perynupoBaHun un (b) rocyoapCTBeHHbIX MNporpaMmmax, OTHOCALWMXCS K (MHAHCOBbLIM
PbIHKaM W pblHKaM LieHHbIX 6yMar;

*POCTOM YPOBHSI KOHKYPEHLIMM CO CTOPOHbI HOBbLIX UTPOKOB Ha pbiHKe Poccuu;
*CMOCOBHOCTb YCreBaTb 3a ObICTPbIMM W3MEHEHUSAMM B Hay4yHO-TEXHUYECKOW Cpeae,
BK/ItOYasl CMOCOBHOCTb WMCMONb30BaTh pPaclUMpeHHble  (YHKLUMOHAbHbIE BO3MOXHOCTU,
KOTOpbIE MONYNSPHbI CPean KIMEHTOB KoMNaHum 1 ee goyYepHux obLecTs;

*CMNOCOBHOCTb COXPaHSTb MPEEMCTBEHHOCTb Mpouecca BHEAPEHWUS HOBbLIX KOHKYPEHTHbIX
NPOAYKTOB W YCNYr, paBHO KakK M NoaaepXka KOHKYPEHTOCMOCOBHOCTH;

*CNOCOBHOCTb MPUBNEKaTb HOBbLIX K/IMEHTOB Ha OTEUYECTBEHHbLIN PbIHOK U B 3apybexHbIX
IOPUCANKLNSIX;

*CMNOCOBHOCTb YBENNUMBATL NpeasioXeHne NpoAyKLUMn B 3apybeXkHbIX FOPUCONKLNSIX.

MpOrHO3HbIE 3asIBNEHMSI AENAOTCS TOMbKO Ha AaTy HAcTOSILLEN Npe3eHTaumMmn, U Mbl TOYHO
OTPULIAEM Hannume niobbix 0653aTeNnbCTB MO OBHOBNEHWIO WM NEPECMOTPY MPOrHO3HbIX
3asB/IEHUIA B HACTOSLLEN Npe3eHTauMM B CBSA3WM C U3MEHEHUSIMU HaLIMX OXMAAHWMI, UK
nepemMeH B YCNOBUSIX WM OBCTOSITENbCTBAX, Ha KOTOPbIX OCHOBaHbl 3TU MPOrHO3HbIE
3asB/IEHMSI.



