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NcTopuna nsmeHeHnn

Jarta KommeHTapwuii

09.08.2022 MNepBas Bepcus.

22.09.2022 [JobaBneHa wuvHbopMauums 06  OTpaxeHuM  CAENOK ¢
nnaBaloWMMN CTaBKaMyW B OTYETax MO WUTOram TOPFoB U
KANPUHra.

YTOUHEH nepeyeHb MHANKATOPOB 1 MNOPSAAOK UX BHEAPEHWS.

15.11.2022 YTOUHEH nepeveHb MHANKATOPOB MN1aBakoLMX CTaBOK, KOTOPble
6yayT BHEAPATLCA Ha MePBOM 3Tarne peanvsaunm.

YTOUHEH nepeyeHb HOBbIX PEXMMOB TOProB: J06aBAeHbl HOBblE
6e3agpecHble 6opabl C pacyeTaMu B FOaHSAX.

22.11.2022 YTOUHEeHMA MO WCMO/b30BaHMUIO WHAMKATOPOB MAaBaroLMX
CTaBOK B CYLLLECTBYHOLLMX PEXMMaX TOProB.




MHanKaTOopbl U pe)XXuMmbl TOPros

Cne,u,yrou.l,me NHAMKATOPbI N1aBakOWMX CTaBOK NMpeayCcMOTPEHbI ANA Pa3HbIX PEXXNMOB TOProB:

e [Jlna 6e3appecHbix caenok PEMO c LLK c KCY u Aeno3urtoB c LIK: RUSFAR oBepHaliT,

RUSFARCNY

e [na agpecHbix caenok PEMO c UK c KCY, Aeno3utos c LIK, PEMO c LIK c otaenbHbiMu
LeHHbIMKU 6ymaramu, mexxaunepckoro PEMO mn kpeanToB: RUSFAR oBepHair,
RUSFARTW, RUSFAR2W, RUSFAR1TM, RUSFAR3M, RUONIA, KntoueBas ctaBka baHka Poccmn

(RREFKEYR), RUSFARCNY

Kopg
pexxuma

PSGC

PYGC

PSRP

PSRY

RPMO

RPEY

CRER

CREY

Cneaytowme MHANKATOPbI AN 3aKNHOUYEHNSA CAENOK C pacyeTaMu B HoaHsAX He ByayT BHeAPATbCA Ha

HanmeHoBaHue

PEMO c LK c KCY agpecHoe

PEMO ¢ UK c KCY agpecH.(CNY)

PEMO c LK agpecHoe

PEMO c UK aap. (pacu. B CNY)

PEMO-M

PEMO-M B uH. Bantote: CNY

Kpeantbl RUB

Kpeautel CNY

NepBOM 3Tare peannsauum:

MHaukaTop nnaBaroLeit cTaBkn

RUSFAR, RUSFARTW, RUSFAR2W,
RUSFARTM, RUSFAR3M, RUONIA,
RREFKEYR

RUSFARCNY

RUSFAR, RUSFARTW, RUSFAR2W,
RUSFARTM, RUSFAR3M, RUONIA,
RREFKEYR

RUSFARCNY

RUSFAR, RUSFARTW, RUSFAR2W,
RUSFARTM, RUSFAR3M, RUONIA,
RREFKEYR

RUSFARCNY

RUSFAR, RUSFARTW, RUSFAR2W,
RUSFARTM, RUSFAR3M, RUONIA,
RREFKEYR

RUSFARCNY

e Shanghai Interbank Offered Rate oBepHaliT (koa B cucteme SHIBOR)
e Fixing Repo Rate oBepHanT (koa B cucteme FROOT)

Kpome agpecHbix pexxumos, B PEMO ¢ LIK ¢ KCY 6yayT gocTtynHbl 6e3aspecHble pexunMsbl (CTakaH) ANs
3aKNr0YEeHMs CAEOK C NaBaroLLEel CTaBkoN. VIHaMKaTop ByaeT onpesenstbcs Ha ypoBHe bopaa.

Cnepytouine HoBble He3agpecHble bopabl ¢ pacdeTamu B pybsx U npuBaskon K MHankaTopy RUSFAR
6yayT AOCTYNHbI B cncTeMe GOHAOBOTO PbIHKa:

e FCOW - "PEMNO c UK c KCY nn. 7 gH."

e FCSW - "PEMO c UK c KCY na. 14 aH."
e FCOM -"PEMNO c LK c KCY na. 1 mec."
e FCSM - "PEMO c LUK ¢ KCY na. 2 mec."



e FCTM - "PEMNO c LK c KCY na. 3 mec.”
e FCUM - "PEINO c UK c KCY nn. 6 mec."
e FCNM - "PEMO c UK c KCY nna. 9 mec."
e FCOY -"PEMNO c LUK cKCY na. 1 roa”

Cneaytowme HoBble 6e3agpecHble 6opAbl C pacyeTamm B HOAHAX W NPUBA3KOW K WHAMKATOPY
RUSFARCNY 6yayT fOCTynHbI B cMcTEME GOHAOBOMO pblHKa:

e FYOW - "PEMO ¢ LUK ¢ KCY na. 7gH.(CNY)"
e FYSW -"PEMO c UK ¢ KCY na. 144H.(CNY)"
e FYOM - "PEMO ¢ UK ¢ KCY na. Tm.(CNY)"
e FYSM - "PEMO c UK ¢ KCY nn. 2m.(CNY)"

e FYTM - "PEMO c UK ¢ KCY na. 3m.(CNY)"

e FYUM - "PEIO c LUK ¢ KCY na. 6M.(CNY)"

e FYNM - "PENO c UK ¢ KCY na. 9Im.(CNY)"

e FYOY - "PENO c UK c KCY na. Troa(CNY)"

CraBka NO cAenkam C NAaBaroWer CTaBkOM  OyAeT  paccuMTbiBaTbCA  €XEeAHEBHO  Kak
[Texyuiee sHaueHne nHaukaropa] + [Cnpea no caenke]



HoBasa Bepcua nntepdenica IFCBroker44 n IFCBrokerRisk44

OnucaHHble HMXE N3MEHEHUS, A4OCTyMNHbIE B HOBOM BEPCUM LLNHO30BOrO MHTepq>e|7|ca npejgHa3HaydeHbl
Ana TeCtmpoBaHUA q)yHKLI,I/IOHa.I'IbHOCTI/I niaaBakloOLWLnMX CTaBOK.

B nHTepdelice bpokepa Ans TOProBoOW CUCTEMBI:

1.

B cneapyrowime TpaH3akLmm BBoAa adpecHbix 3asBok PEMO pobasnseTcs HOBbIN NapamMeTp
BENCHMARK gna ykazaHua nHankaTopa, K KOTOpPOMY NPUBA3bIBAETCA NaBaroLLasn CTaBKa:

e CCP_REPO_NEGDEAL,

e CCP_REPO_COMPLEX_NEGDEAL,

e EXT_REPO_NEGDEAL,

e EXT_REPO_COMPLEX_NEGDEAL
B Tabamuy ORDERS 1 ONEORDER ao6asnsetcs none BENCHMARK ans otobpaxkeHus
3HaYeHWs NHAMKATOPA, K KOTOPOMY MPVBA3bIBAETCA NaaBaoLas cTaBka

B Tabanuy USTRADES f06aBAstOTCS HOBbIE MOAS ANS ONPeseNeHns YyCA0BUA HaunCcaeHns
NPOLEHTOB NO CAEJKE:

BENCHMARKVALUE 3HayeHune NHAMKaTopa, KOTOPOE UCMONb30BaIOCh CEroAHs
419 BbIUMCIEHMA NPOLLEHTOB NO 3TOM CAeNKe

BENCHMARKCHANGEDATE = Bauxainwas saTa onpeieneHns HOBOro 3HaYeHus
WHAMKaTopa

Jnvna nons BENCHMARK yBennumsaetcs ¢ 8 go 12 3HakoB B ciiefyrolimnx tabaumuax:

e BOARDS,
e USTRADES,
e TRADES,

e ALL_TRADES,

e NEGDEALS n ONENEGDEAL
B Tabavue BENCHMARKS anvHa nons ID yBeanumsaetcs ¢ 8 40 12 3HaKOB, a Takxe
£A06aBNAOTCA HOBbIE NOJS:

ASSET CooTBeTCTBYOLWMI MHANKATOPY BUPTYasIbHbIN akTUB A5
y4yeTa nosuumi

STARTDATE [ata BCTynneHns B CMAy 3Ha4YeHMa MHAMKaTopa

SETTLECODE Koa pacueTtoB no caenke

CURRENCYID BantoTta pacuétos nHaMKaTopa

NEXTVALUE 3HauyeHMe MHAMKaTopa Ha cleayroLNiA KaneHaapHbIA
AeHb, %

Ana nHANKATOPOB, HOBOE 3HAaYEHME KOTOPbIX OMNPeaensaeTca B TeHeHne gHdA (Hanpumep, UHANKATOPbI
cemenictea RUSFAR), 3HaueHne B none NEXTVALUE 6ysetr oTobpaxaTbca nocne onpejeneHus
BE/IMUMHbBI COOTBETCTBYHOLLEro nHamnKkaTopa. Jo atoro B none NEXTVALUE 6yaet "nycro”.

B nHTepdeiice bpokepa ans kampuHrosoun cuctemol B Tabavue TRADES gavHa nona BENCHMARK
yBennumnsaetca ¢ 8 o 12 3HaKos.



Mopaua 3aaBoOK

Mpw nogade agpecHon 3asskn PEMO c UK, Aenosuta ¢ UK, mexannepckoro PEMO wan kpeauta ¢
nnaBaroLelrt CTaBKOW B TpaH3akuummn ykasbiBaetca napametp BENCHMARK, npu 3tom B kauyectBe
napameTpa REPORATE yka3biBaeTcs 3HaueHuWe cnpeja K nHankatopy. HoBbIi napameTp B yKa3aHHbIX
TpaH3akLMsAxX He ucrnoab3yetcs npu nogade 3assok PEMO n Aenosutos ¢ LIK ¢ ¢pukcnposaHHoM
ctaBkoi. CoBnageHune 3HaveHus napametrpa BENCHMARK sBnsetcs ofHUM W3 YCAOBWIA MaT4MHra
3a5BOK B TOPrOBOW CUCTEME.

BezagpecHas 3asBka PEMO c LIK ¢ KCY B HOBbIX pexxvMax TOpros nozaercs WwraTHbIM 0bpa3om, cripes,
K nHamKaTopy ykasbiBaetcsa B nose PRICE. NMone BENCHMARK otcyTcTByeT, Tak kak nHamnkatop RUSFAR
NpvBA3aH K KaXa0My HOBOMY 6opay.

OcobeHHOCTU pacuéToB
PEMO c KCY u Aeno3utbl c LUK

[aTbl Hauana N OKOHYaHWA NEPUOAOB HAaUNCIEH WA MPOLLEHTOB A/ NHAMKATOPOB ByaAyT onpeAenaTbcs
aHaJorMyHO AataM nepBbiX U BTOPbIX Yactein caenok PEMO c LIK ¢ koHBeHLMeR, COOTBETCTBYHOLLLEN
KOHBEHL MW MHAMKATOPA. 3HAUEHWE Ha CeAyHOLLNIA KaneHAapHbIv AeHb AN UHAMKATOPA, K KOTOPOMY
npuBs3aHa naaearoLLias ctaBka no caenke, nepesaércsa B none NEXTVALUE tabanubl BENCHMARKS.

YueT no3nuymin no 3asekam u cgenkam PEMNO n [enosuTos ¢ LIK ¢ nnaBatowel ctaBkon B Toproso-
KJAVPUHIOBOW CUCTEME OCYLLECTBASETCA C WCMOJb30BAaHWEM peasibHbIX U BUPTYaNbHbIX aKTUBOB,
COOTBETCTBYHOLIMX MHAMKATOpPaM, C KOTOPbIMW 3akNKO4aroTca AaHHble cgenkn. C KaxgbiM
WNHAMKaTOPOM CBS3bIBAE€TCS BUPTYaNbHbIV akTuB, UAEHTUUKATOP KOTOPOro ByaeT XpaHUTLCA B HOBOM
none ASSETID tabaunubl BENCHMARKS.

PacuétHas ctaBka PEMO B TepMMHax NPOLEHTOB rOAOBbIX MO BUPTYaNbHbIM aKTUBaM OnpesenseTcs
Ha KroueBble CPokM T Kak 3HaueHne GopBapAHOM CTaBKN COOTBETCTBYHOLLEN NPOLLEHTHOW KPUBOM Ha
karoueBom cpok T.

Caenku v 3aaBKM Ha 3akntoyeHme caenok PEMNO / Jeno3utos ¢ LIK ¢ nnaBaroLen ctaBkor GopmupyroT
cnegytome rnaaHoBble NO3NLUK:

e O aKTMBY, C KOTOPbIM 3akntouaeTca caenka PEMO / Aeno3unT ¢ LK, B gatax ncnonHeHus
0653aTeNbCTB MO NEPBOM U BTOPOW YacTu B 3asBKe / CAESKE;

e MO BajrOTe, B KOTOPOW 3aktoyaeTtcs caenka PEMO / Aenosut ¢ LK B gaTax,
COOTBETCTBYIOLLMX AaTaM UCNOHeHNs 06sa3aTenbCcTB NO NEPBOMA M BTOPOM YacTu B 3asBKe /
caenke;

e MO BUPTYyasbHOMY aKTUBY, COOTBETCTBYIOLLLEMY MHAMKATOPY, C KOTOPbIM 3aKIto4aeTca caenka
PENO / AenosuT ¢ LIK B gaTe ncnonHeHWs, COOTBETCTBYHOLLEN BTOPOMN YacTu 3asBKW / CAENKMN.

MNepeuncneHHble No3unumm 6yayT oTobpaxaTbcs B Tabavue RM_HOLD.

Mpw 3TOM 06bEM NO3ULMK NO BUPTYaNbHOMY aKTUBY, COOTBETCTBYHOLLLEMY MHAMKATOPY, ONpesenseTcs
Kak Mo3uums Mo AeHEeXHbIM CPeACTBaM MO MePBOM YacTU CAENKU C y4EeTOM OKPYr/ieHWs BBepX A0
Lenoro.

Mexxaunepckoe PEMNO

[na pacueta cymmbl Bo3Bpata no caenke PEMO umcnonb3dyetca Tekylwee 3HavyeHue cTtaBku PEMO
(3HauveHne nHaukaTopa + Cnpea). MpoLeHTbl N0 caenke HAUYNCAAROTCA eXeAHEBHO C AaTbl UCMONHEHWS
NepBOM YacTu (BKAKOUUTENbHO) AO AaTbl UCMOAHEHUsA BTopoW yactu PEMO (He Bkarouas 3Ty AaTty)



NCXOAS U3 aKTyasibHbIX 3HAaYeHUN nHamkatopa, cymmbl PEMNO v 6a3bl gHen B rogy (365 nan 366 gHel)
Ha COOTBETCTBYHOLLME AaTbl.

OTpakeHue caenok c njaBaroLwen ctaBkou B otuére EQMO06 no ntoram kampuHra

B BbiNucke 13 peectpa caenok, NpuHATLIX B kKnnpuHr EQMO6 1 ero popmax:
— EQM6C (Bbinucka no caenkam KAMEHTOB M3 peectpa CAeNOK, MPUHATLIX B KNNPUHT),
— EQMG6D (Bbinucka ans gepxxatenein U3 peectpa cAenok, NPUHATLIX B KNUPUWHT),
— EQMG6P (Bbinucka ans YuacTHvKa KAMpuWHra-peumnnueHta n basoBoro yyacTHvka KAMpUHra
nocne npoBsezeHus npoueaypsl MNoptabuantn),
— EQMG6R (Bbinucka gna YuacTHMKa KAMPUHra-peuunueHTa nepej nposeAeHreM npoleaypbl
MopTabuantn)

6yayT oTObpaxaTbca TN cTaBku No caenke (aTpubyT RateType), Koa nHAnKaTMBHOM cTaBku (aTpnbyT
Benchmark) n pazmep nHarkaTMBHOW CTaBKM B npoueHTax (aTpmbyt BenchmarkRate).

B ctpyktype XML-oTuétoB pa3zmep nons Benchmark 6yaet ysennueH ¢ 8 o 12 cumBonos.

Tun ctaBkm byaet dukcnposaTbca B none RateType cnegyrowmm obpasom: «FIX» — dukcmpoBaHHas
ctaBka, «FLOATING» — nnaBatowjas ctaBka.

3HaueHue «FIX» ByaeTt oTobpaxaTbcs, korga none Benchmark He 3anosnHeHo, 3HaueHne «FLOATING»
— koga none Benchmark 3anonHeHo.

AkTyanbHble cneuudurkalmm G¢opmaToB OTUETOB MO UTOraM KAMPUHra Ha GOHLOBOM pbIHKE
[OCTYNHbI Ha cariTe MockoBckor bupxu: https://fs.moex.com/files/951

Caenkn c nnaBarlowiel CTaBKOW B BbINMUCKAX U3 peecTpa 3afABOK U CAENOK AN

YUYaCTHUKOB TOpPros
B cnegyrowmx oT4étax pasmMepHoOCTb cyliecTBytolero noas Benchmark (Koa nHankaTveBHOWM CTaBkK)
6yaeT yBesmyeHa ¢ 8 o 12 cumBONOB:

e SEMO02 "Bbinucka 13 peectpa 3asBoK"
e SEMO3 "Bbinucka un3 peectpa caenok”

B Cnegytowme OTYETHI NO MTOram TOProB Ha GOHAOBOM pbiHKe 6yayT aobaBaeHbl nons Ans
oTObpaXxeHus Koja UHAMKaTopa naaeatowelt ctaeku (Benchmark) n nprsHaka caenku no Tvny ctaBku
(RateType):

e SEMO2CR "Bbinuncka 13 peectpa 3a8BOK Ha 3aKNtOUeHWe KpeanTHbIX JOroBOpPOB",

e SEMO3CR "Bbinuncka 13 peecTtpa cAenoK No KpeauTHbIM orosopam”,

e SEMO02D "Bbinuncka 13 peectpa 3asgBOK Ha 3aK/H0UEHME AEMO3UTHbIX JOrOBOPOB",

e SEMO3D "Bbinucka us peectpa npegnoxeHunin” - SEM04D "Bbinucka us peectpa cAenok no
JEeno3nTHbIM gorosopam”.

AkTyanbHble cneumdurkaummn bopmMaToB OTYUETOB MO UTOraM KAMPUHra Ha GOHAOBOM pPblHKE
[OCTYMHbI Ha cariTe MockoBckor bupxu: https://fs.moex.com/files/943
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