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Cucrtema ynpaBAEeHUS
puckamun CQG

MoAHbIM TM6KKUK KOHTpOAD

MpocTtan u yano6HaA HacTpoKa cucTeMbl

pacyeTta pUCKoB

MapaMeTpbl pucka ans SIMTroy WoodSim (PS200)

YcoBepLueHCTBOBaHHbIE AMMMTDI

no NoO3UUUAM

Orp: Ha no

nHcTpyMeHTam ans SIMTroy WoodSim

orp ana 7 3a58BKN

TU NPOBEPIU MPUMEHSKOTCS K KEKADH J3ABKE, HE NPUHHHAS BO BHUMAHUE G2NGHE CUETa, NOZHMM WK TEKYILYIE AKTUEHLIE 235K,

TIpHH aHATE | Hassanme | Tapaverp |
Orpaunuenie Ha
pasiep anBin

Orpasidetne Ha
rapaKTHiKoe
obecneetine
sanB

OTknoHATE
PHCKOBaHHA
DEIHOUHE® 3a5BKH

OrparitieHie Ha pasep NIOGOM eUHHUHDI S3AEKN. H063R SAUHHUNAA 3298k C PasHEpON,
NPeBLILAIOLYIM 3TO OrpannyeHye, BYAST OTKIOHeHa.

MaKciManeHoe 3Hauenne N0 nioboii e4nHWyHON 3anEku. Miofan eauHndHas aReka, Tpebyowan
rapaKTiHOro ofecneueHits, KOTOPO® NPEBLILEET [3HHOE OrpaHNueHie, By/leT 0TKIOHEHa, Aaxe
€/ Dbl 372 337862 HE NDEBKCWA AOCTYTIHOE FAPAHTHIHOE Gecnevenne. Koap@uuenT
FaDAHTHIAHOrO OBECTIen e, KAk YCTaHOBNEHO B Cekiiim N2DameTnos (Hinke), MpuMeHseTcs K
BLUNCNEHHOMY raDRHTWAHOMY 0GeCneueHUID Nepe;] NPOBEPKDIl 243U 3TOND OFPaHUUEHHS.

OTKAIOHATL PLHOUHAIE 239BKI H3 NOKYNIKY, ECTA UeHa NPE/UIOKEHUA He AOCTYNHA, U PHHOLHME
3a7BKH H3 MIDORAXY, ECTN UeHs CTPOC He A0CTYIHA.

Oncarie

CyMMapHbie OrpaHUuYeHHs Mo cuery

3T NPOBEPKH NOSBONAIOT YCTOHARNHEATS OTPaHHHEHH, GaSHPYICh Ha PASMEPaX NOSMLIMTL W/WIH HO POCCHITaHHbIX TPEBORAHIAX FAPAHTHIIHOTD
oBecredeHin ANA CyYMMAPHOr C4eTa, BKMOYAA NOSHUMA W aKTHBHbIE 33RBKH.

fipimerime | Haseanie flaparierp

Orpanidenne Ha
nosuLe no

HCTDYMEHTY. He orpaHiuEaTE

MaKCHMakHLI Pastep NosHUH, AOMYCTUMLI ANA KAKAOTD HHCTDYMEHTA, lfan
33%8K3, KOTODA Dy[eT NPUBOAMTE K TOMY, UTO CyMMBDHBIT PA3MED OTKDAITHX NOSHLMI
CTaer GonLie orpaHuueHNs, GYAET OTKIOHEH3. [11A E3UMOZAMeHARHOTD
VMHCTDYMEHTa OrpaHuyeHue NPAMEHASTCH K CYMMe BCeX BBIOHEpCHBIX N OLMOHHBX
KOHTPAKTOR (HaNpUKep, OFpakALgKie = 1 03HAU3ET, UTO 0OH3 ANMHHAR NOALYR N0
berodency SP He NO3BOAUT OTKDHTE ANMHHYIO MOS0 N0 dbio4epcy SPA, KynuTs SPA
L0 KON WNM MPOJRTS SPA ONWIOK NYT). 3HEUSHNE N0 YMOJUHU, YKaSkE3EMOE
308Gk, MOXET BITh NEP2ONDEARNEHO ANA HHCTDYMEHTA Ha CTPaHHLE OrDaHiUeHHs Ha
HOSLLIM 110 BS2MMO3BMEHRAEN bt HHCTDYMEHTaN . -

Onucanne

Yp00HbIN MHTEPdENC HACTPOMKM NapamMeTpoB pacueta puckos B CQG’s

CAST ana 6poKkepoB.

MapameTpbl HAaCTPOUKHM

cuyeta

BDOKep MOXET BKAKOUYNUTb ANA

cyeTta:

® pacyeT MapXxn B peanbHOM
BpeMeHuU

BO3MOXHOCTb TOProBAU
dbroyepcamu 1 onuUoHamu
BO3MOXHOCTb TOprosatb

WMHAMBUAYAAbHbBIMMU
MHCTPyMEHTaMM1 CPOYHOTO
pbIHKa

PEXNM «TOABKO AUKBUAGLIUA»

OrpaHU4YeHne Mapxu AnA
OTAEAbHbIX OPAEPOB

orpaHuueHue ybbITKoB
3a AeHb

KOO DULIMEHT ANA MapPXKU
* AOCTYMHbIN MapXWUHaAbHbIN
KpeAuT

AHaAu3 puUckoB
CQG BbINOAHAET pacueT

MapXu, NCNOAb3YA CAeAytoLLIME

AAHHbIE!

® OCTaTOK Ha cyeTe

OTKPbITblE MO3ULMK
NPUObIAL/YOBITOK MO
OTKPbITBIM NO3ULUAM

HEeMCNnoAb30BaHHYHO
NPUObIAL/YOBITKM MO
onuuoHam

AKTUBbI NMOA 3aA0TOM

PbIHOYHYIO CTOMMOCTb
OMUMOHOB

TOYHbIE AAHHbIE O LieHax ¢
PbIHKOB

npeAocTaBAsieMble BUpPXamMu
AAHHblE
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WHcTpykumn

UTO6k YCTAHOBMTL OTPAHUUEHIS Ha ROSHLAN NO KOHTPEKTY UM No

3A6CE YKERBHLI TONLKO UHCTPYMEHTH, Pa3PELI3EIE XOT Gl ORHO/ U2 AOCTYNIHEX HACTPOK MALIPYTa 3TOr0 FCM.

il = US wHCTpyHeNTH

3enensiil = He-US MHCTpYMEHTHI

Temuiil oH = HHAUBHAYANSHOE OrpaKIUSHHE HA NOZMLMID
Bentii hoH = OrPaHHUEHHE HA NOZULUID NO YMOMUAHIID

o
BBeAUTE B CTPOKe, COAEPKALLEH HAZBANHE WHCTPYHENT, HOB0S aHaueHHe (ecnh Bni6paNo 'orparnINTs).

i1 usMeHenIs orpaniyentii Ha Noznymi 1o Bcem US w/wn He-US WHCTPYMeHTaM OAHOBPeMeHHO, BbibepHTE HACTPOFKN, BEEANTE HOBOE
amauenHe & Tabnuax 'Bee US/Bee He-US MHCTDYMEHTSI' 1t HEXHITE KHOMKY '33N0IHMTE SHAEHHR AR MHCTRYMENTOe, MoaoGHAIA NoAX0a Hoxer
GLiT NpHHEHER MO GHpXan (HCNOMb3yiiTe YIPABNAIOLLNE SNENEHTH B BEpXHEN YACTH CEKLIN O GHpXE).

pyMeHTY A pyMenTa, BuifepuTe HaCTpOKi 1 |
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CQG CAST npepocCTaBASIET YAYULLEHHYKO CUCTEMY AAA YCTAHOBAEHUS

AMMUTa NO3ULINN.

Kak pabotaet moayAb

pacueTta pUcka

ANsi OPAEPOB, KOTOPblEe

YBEAUUMBAIOT PUCK, HaLL

MOAYAb MOXET:

* BbIUMCAUTb MapXy Mo Bcemy
cyety

* yyecTb NPUBbLIAL/YObITOK

MO OTKPbITbIM NMO3ULMSIM

CpPaBHUTb AOCTYMHbIE

cpeAcTBa ¢ Tpebyemon

MapXoW, yunTbiBas

napamMeTpbl YCTAaHOBAEHHbIE

ANSt AQHHOTO cyeTa U

6poKepPCKON dUPMBbI

He AOMYCTUTb K UCMIOAHEHWMIO

opA€epa, AN KOTOPbIX

CPEACTB Ha cueTe

HEAOCTaTto4yHO

* y4YecTb BAUSIHWE paboumx
OPAEPOB Ha Mapxy

e 0TAEAbHO 06paboTath
AMKBWABLMOHHbIE OpAEpa

Tunbl cueToB

* He3aBWCHMbIV cYeT

* give-up cuet

° rpynnoBow cuet
C PasAUUYHbLIMM
BapuaHTaMu COBMECTHOIO
MCMOAB30BaHNUA CPEACTB

Anroputm pucka Eurex
* pacyeTt MapXu Mo aAropuTMy
Eurex Margining



