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HNOPAJOK PACUETA PABMEPA Topsidox
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JJIs1 KIMEHTOB
Conepxanue
1. Obwue nonosncenusn 3

2. Tepmunbvi u cokpauwienus

3. Ilopsaook pacuema pazmepa mpeodyemozo odecneueHus 0 KiueHmoe 4
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HNOPAJOK PACUETA PABMEPA Topsidox
TPEBYEMOI'O OBECHHEYEHUA I1-1/BROKER 6.1.6./B.01-05.09.2024
JUIA KJIMEHTOB

1. OOmme moJiokeHust

1.1. Hacrosimuii Ilopsimok pacuera pasmepa TpeOyemoro obOecrneueHusi JUisi KIHEHTOB, HeE
MPU3HAHHBIX KBATU(UUIUPOBAHHBIMH HHBECTOPAMHU M TMPU3HAHHBIMH KBaTU(UIUPOBAHHBIMU
nHBectopamu, (mamee — Ilopsgok) pa3paboran Bo ucnonHeHue nyHkra 7 Pasgema IV BazoBoro
CTaHJIapTa COBEPILICHHUS olepanuii Ha (UHAHCOBOM PBHIHKE MPU OCYIIECTBICHUHU JEATEIbHOCTH
dopekc-nunepal u permameHTHpyeT MOpANOK pacdeTa pasMepa TpeOyeMoro obecredeHHs, MpH
kotopoM OO0 «BKC-®opekc» (manee — OO1IECTBO) BIIpaBe 3aKJI0YaTh ¢ GU3UYECKUM JIUIIOM, HE
SBJIIOIIMMCS WHJUBUYaJbHBIM MpEANpPUHUMATENIEM U HE MPU3HAHHBIM KBaJU(UIIMPOBAHHBIM
WHBECTOPOM, JIOTOBOPHI, YKa3aHHbIe B IyHKTe 1 crathu 4.1. denepanbHoro 3akoHa ot 22.04.1996
No 39-D3 «O pbIHKE IIEHHBIX Oymary.

1.2. Pasmep TpebyeMoro obecnieueHus paccuntbiBaeTcss OOMIECTBOM Ha KaXK/IbIi TOPTOBBINA JIEHD 110
KQXJ/I0M BaJIIOTHOW Iape, BXOJIICH B NMEPEYCHb KOTUPYEMBIX BAJIOTHBIX map. JlaHHBINA pacder
MIPOU3BOJIUTCS B COOTBETCTBUHU C I1.3 Hacrosiero [lopsaka.

1.3.Pazmep Tpebyemoro obecrneueHusi pasmemiaercs OOImEeCTBOM Ha CBOEM caiite B
WH(POPMAIIMOHHO-TEIICKOMMYHUKAITMOHHONW ceTn «l/HTepHeT» B CpPOK HE IMO3JHEe Havaia
COOTBETCTBYIOIIETO TOPTOBOTO JTHSI.

2. TepMuHBI U COKpaNIeHHs

ba3oBas Bamora — IepBas BaJIrOTa B 0003HAaYEHHN BAIFOTHOM Imapbl, KOTOpas ABJIACTCA 0a3uCHBIM
AKTHUBOM CICJIKH,

BamroTrHasn nmapa — 0a3HUCHBIN aKTHB OTACIIBHOTO JOT0OBOPa, B OCHOBC KOTOPOI'O JICKUT
COOTHOIIICHUE IICHEI OJHOM BAIIOTHI 110 OTHOIIEHUIO K I[perﬁ BaJIIOTE,

Basora KoTHPOBKM — BTOpasi BaJi0Ta B 0003HAYCHUH BAJTIOTHOM Maphl;

BaJstora cuera (pacueToB) — Baji0Ta, B KOTOPOH BhIpa’KE€HbI 003aTENILCTBA CTOPOH I10 OT/AEIBHOMY
JIOTOBOPY, ¥ BaJIIOTA, B KOTOPOU MPOU3BOJAATCS PACUETHI;

O0mecTBo — OOIIECTBO € OTrpaHUYEHHON OTBETCTBEHHOCTHIO «bpokepkpenuTcepBuc-
dopekcey;

Kiauent — (1)I/I3I/I‘-I€CKO€ JIMIO, HE ABJIAIOMICCCA NHANBUAYAJIbHBIM NPCANIPUHHUMATCIICM

OT1aesbHBIN 10T0BOP (cAeKa) — TOTOBOP, 3aKiIro9aeMblii OOIIECTBOM OT CBOETO UMEHU U 32 CBOU
CUYET C KJIIMEHTOM, HC Ha OpFaHI/ISOBaHHBIX Toprax }IOFOBOpa, KOTOpI)IfI SABJIACTCA HpOI/I3BO)1HI)IM
(UHAHCOBBIM HMHCTPYMEHTOM, OOS3aHHOCTH CTOPOH IO KOTOPOMY 3aBHUCUT OT M3MEHEHHMs Kypca
COOTBETCTBYIOIICH BAFOTHOM Maphl U YCIOBHUEM 3aKJIFOYCHHST KOTOPOTO SIBIISETCS MPEIOCTABICHNE
OOmiecTBOM KJIMEHTY, BO3MOXHOCTH TNPUHHMATh Ha ceOs 00s3aTeNhCTBO pa3Mep KOTOPOTO
HpeBLIIHaeT pa3Mep HpeHOCTaBHeHHOFO 3TUM KIIMCHTOM o6ecnequH${;

Ilepuon nHabaroaeHuii - BpeMeHHOW mepuon 365 KaleHJApHBIX THEH, MPEAIISCTBYIONIUX JTHIO
pacdeTta pa3mepa TpedyemMoro ooecrnedeHus;

! Basoswiit cTanaapt paspaboraH Accormarmeil Gopexc-IuaepoB, YTBEPXKAEH U COINACOBAaH B COOTBETCTBHHU C
TpeboBanmsamu PenepansHoro 3akoHa oT 13.07.2015 roma N 223-®P3 «O caMoperyaupyeMbIx OpraHusanusx B chepe
(hMHAHCOBOT'O PHIHKAY
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HNOPAJOK PACUETA PABMEPA Topsidox

TPEBYEMOT'O OBECHEYEHUSI T-1/BROKER 6.1.6./B.01-05.09.2024
JUIs1 KJIMEHTOB
Caiit OOmecrBa — odumumaneHeii  caiit OO0 «BKC-®opekc» B HHPOPMAIMOHHO-

TEJIEKOMMyHUKAIIMOHHOU ceTn «HTepHeT» 1o aapecy Www.bcs-forex.ru;

Tpedyemoe obGecrnieueHHe — MUHUMAIBHBIA OOBEM CPEICTB, HEOOXOAMMBINA IS 3aKIIOUCHUS
OGH.ICCTBOM OTACJIbHBIX AOOT'OBOPOB C (bI/I3I/I‘-IeCKI/IM JIMIIOM, HC ABJIIOIIHMMCA MHAWBUAYAJIbHBIM

IIpeAIpUHUMATEIIEM.

3. Tlopsinok pacuera pa3mepa TpedyemMoro odecneuyeHus s KiueHToB

3.1. MoMeHTOM BpeMEHH, O COCTOSHHUIO Ha KOTOPBIH PpacCUUTHIBACTCA pa3Mep TpeOyeMoro
o0ecrieyeHus 0 KaX/1I0M BaJIOTHOH mape, siBisiercst 00 yacoB 01 MuHYyTa Ka)X10r0 TOProBOTO JHS.

3.2. Jlna ompenenenust pasmepa Tpedyemoro obecnedeHuss OOMIECTBO HCIONB3YET IMOCIEIHUE
JOCTYITHBIE JIaHHBIE O pa3Mepe TpeOyeMoro obecredeHus, CTaBKe pUCKa MaJeHUs U CTaBKE PUCKa
pocTa COOTBETCTBYIOLIEH BaltOTHOM mapskl, noiaydeHHble oT ITAO «Mockosckas oupxa MMBB-
PTC» (Www.moex.com) B COOTBETCTBHH C IOTOBOPOM, 3aKJIFOUEHHBIM C YKAa3aHHOM OpraHu3aIiue.

3.3. O01IecTBO TaKKe BIPABE CAaMOCTOSATEIIEHO PACCUMTHIBATH pazMep TpeOyeMoro o0ecreyeHns Ha
OCHOBAaHUHM COOCTBEHHBIX HCTOPUYCCKHUX JAaHHBIX HWJIM Ha OCHOBAHHMU HUCTOPHYCCKUX HOAHHBIX,

IMOJIYYCHHBIX OT UICTOYHHUKA B COOTBETCTBUU C JOIOBOPOM, 3aKIIHOUYCHHBIM C JAHHBIM HCTOYHUKOM.

3.4. Pazamep TpeOyemoro oOecCTeUeHUsT pPACCUMTBIBACTCS HCXOMs W3 TOrO, 4YTO 3HAYCHUE
JIBYXJTHCBHOIO W3MEHEHHS Kypca BaIOTHOW mapel K pyomro PD B 99 mpomeHrax ciydaes
HaXOJUTCS B TPEJesiaX OJHOCTOPOHHETO JIOBEPUTEIHLHOTO MHTEPBAIA B PACIPEICIICHUN TaKUX
3HAUYECHHUI HE MEHEe ueM 3a nocieaHue 365 KajaeHIapHbIX THEH B CIEAYIOIIEM MOPSIKE:

I.  JIms KaKa0ro TOProOBOTO JIHS M3 YCTAHOBJICHHOTO TEepHoja HaOJI0ICHU, HAauuHAsL CO
BTOPOT'O, PAaCCUMTHIBAETCS 3HAYEHUE OTHOCUTEIBHOIO M3MEHEHHS LEHbl KaKIou

BaJIOTHOM napsl K pyosto PO no gpopmyie:
(P;/Pi—4) = 1,
rae:
P; — Kypc BaltOTHOI apel B TOPTOBBIH JIEHB 1;
P;_{ — Kypc Ui BaJIFOTHOM Maphbl B MPEAbIAYIIUI TOProBbIi JeHsb i-1.

ii. B ciyuae, eciu BaJtoTa KOTHPOBKH BaTIOTHOM TAPHI SABJIAETCS OTIMYHOM OT pyOuis PO,
OOmecTtBo [uid ee KOHBeprauuu B pyOnab P® wucmonb3yer Kpocc-Kype BalOThI
KOTUPOBKH K pyOst0 P® B TOProBelii IeHb 1 U TOPTOBBIH JI€Hb 1-1, COOTBETCTBEHHO.

iii.  Ha ocHOBaHMHM MOJYYEHHOTO MHOXKECTBA 3HAUCHHN OTHOCUTEIBHOTO MU3MEHEHHUS Kypca
Ka)KJI0 BaJIOTHOM Mapbl pacCUMTHIBAIOTCS IMOKas3aTenu ojJHoaHeBHoro Value at risk
(VaR): VaR (1%) u VaR (99%) s kaxxnoii BaatoTHOM mapsl K pyosto PO, mpu sTom:

- noxa VaR (1%) noHumaeTcs HauMeHblllee 3HaYeHUE U3 yKa3aHHOTO B IMyHKTE 3.4 (i)
Hactosuero Ilopsiika MHOXKecCTBa 3HAYEHM OTHOCHTENILHOTO HM3MEHEHHs Kypca
BaJIOTHOM mapbl K pyonto PD mocne uckimtoueHus u3 Hero He Gosee 1 (01HOTO)
IPOLIEHTa MUHUMAJIbHBIX 3HAYCHUH;

- moxa VaR (99%) nonumaercsi HauOoJIbIIIce 3HAYCHUE U3 YKa3aHHOTO B yHKTE 3.4 (i)
Hacrosimero [lopsiaka MHOKECTBa 3HAYEHWH OTHOCHTEIBHOTO M3MEHEHHS Kypca

ctp. 4u3 5




HNOPAJOK PACUETA PABMEPA Topsidox
TPEBYEMOI'O OBECHHEYEHUA I1-1/BROKER 6.1.6./B.01-05.09.2024
JUIA KJIMEHTOB

BAIIOTHOM mapel K pyomo PO mocne uckirodeHust u3z Hero He 6osee 1 (0gHOrO)
IMPpONCHTa MAKCUMAJIbHBIX 3HAYCHUM.

Iv.  [lus mpeoOpa3oBaHus MOJTYYEHHBIX 3HaueHUH oxHoaHeBHOro VaR: [VaR (1%) u VaR
(99%)] B nByxaueBHbI VaR, OOmiecTBO NMPUMEHSET MOBBIIATEIbHBIN KO UIHEHT,
PaBHBII KOPHIO KBaIPATHOMY M3 JIBYX.

V.  ITlomydenHsle 3HaUeHU ABYXIHEBHOTO VaR, mpeoOpa3oBaHHbIE B POIICHTHBIN (opmar,
UCIIOJIB3YIOTCS [UIsl OIIPEIEICHUS pa3Mepa TpeOyeMoro ooecneueHus.

IIpu sTOM, OZHO M3 [BYX IOJYYEHHBIX 3HA4YCHMM JBYXIHEBHOro VaR, cooTsercrBylouee
MIOHM)KEHUIO Kypca BaIIOTHOW mapsl K pyonto PO, koTopoe 1o pacueTy oTpulaTesIbHOE, s Lenen
OIIpezIeIeHus pa3Mepa TpebyeMoro obecriedeHus 6epercst o MOIYIIIO.

3.5. Pazmep TpeOyemoro obecrieueHHs IO BAJTIOTHOM Mape NMPUHUMACTCS PAaBHBIM OOJBIIEMY IO
MOAYJIIO 3HaueHuto u3 AByxAHEeBHBIX VaR [VaR (1%) umu VaR (99%)], paccuutanHbIX
OO1IecTBOM CaMOCTOSITEILHO B COOTBETCTBUHU ITyHKTOM 3.4, WJIM CTAaBOK PHCKA MAICHHS MU
pocTa COOTBETCTBYIOIIEH BaIIOTHON Hapsbl, mostydeHHbIX oT [TAO «MockoBckas oupxa MMBB-
PTC» (Www.moex.com) B COOTBETCTBHH C JIOTOBOPOM.

[Tpu 3TOM, pazmep TpeOyeMoro odbecredeHus JOJKEH COOTBETCTBOBATh YCIOBUSAM IIyHKTa 9 cTaTbu
4.1 ®enepanpHoro 3akoHa oT 22.04.1996 Ne39-D3 «O pbIHKE LIEHHBIX OyMar».

3.6. O0miecTBO BrpaBe MO COOCTBEHHOMY YCMOTPEHHIO YCTaHABJIMBATH TpeOyemoe oOecreueHue
BblIIlIe (O0JbIlIE) pACCUUTAHHOTO B COOTBETCTBUU HacTosAuM [lopsakom.

3.7. O0miecTBO pa3MenaeT MpuMep pacdera pazmepa Tpedyemoro odbecrieuenus Ha caiite OOmiecTsa.

3.8. O0miecTBO obecrieyrBaeT XpaHEHHE pacueTa pasmepa TpedyeMoro oOecmedeHus Mo Kaxaoi
BaJIIOTHOM Mape B TedeHue 5 (IATh) JIET C IaThl pacueTa.
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