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TepMHHBI H onIpeaeIeHUsA
Bbank Poccuu — [entpanbhbiii 6ank Poccuiickoit @eneparun (bank Poccun).

O0o01eHHbIe TOKa3aTeJM — IOKa3aTend (KOJUYECTBO JIOTOBOPOB, OOLIMI pa3mep
00513aTeNbCTB U3 JIOTOBOPOB KAXK/I0T'0 BHJIa), OCHOBaHHbBIC Ha BHECEHHOM B Peectp 1orosopos
uHpOpMaLKU U paccyuTanHble 32 OTYETHBIN Mepruo1 B COOTBETCTBHH ¢ Ilopsinkom.

Otuer — otuet no popme Ipmnoxenus 1 k [Topsiaky.
OTueTHbBIii IEPUOJ — KAJICHIAPHBIA MECSIl, B KOTOPOM OBUTH 3aKIFOYCHBI JIOTOBOPHI.
IHopsinok — Hacrosmuit [Topsmok pacuera 0600meHHbIX oka3ateneit HKO AO HP/I.

PeecTp [10roBOpOB — COBOKYIIHOCTH IKYypHAJIOB (9JEKTpoHHAas 0a3a JaHHBIX),
IpeHa3HaYeHHBIX [T yu4eTa I0rOBOpOB U HH(GOpMaluu, peAocTaBieHHoN B Penosurapuii.

Peno3utapuii — HeOaHkoBckas KpeauTHash OpraHu3alUs aKIHOHEPHOE OOIIeCTBO
«Harmmonanpnbiii pacueTHblit Aeno3utapuiiy (HKO AO HP).

Caiit — opuuumanbueie caiitel Pemozurtapusi, pamemieHHsie B cetu MHTEpHET 1o ajpecam:
www.nsd.ru m www.repository.nsd.ru.

Yxka3zanue — Ykazanue banka Poccun ot 22.12.2017 Ne 4660-Y «O06 oObeme u nopsizike
PacKphBITHS MH(POPMALIUU PETIO3UTAPHEM.

WHble TEepMHUHBI HCIOJB3YIOTCS B 3HAYCHUSAX, YCTAHOBICHHBIX 3aKOHOJATEIHCTBOM
Poccuiickoii denepanny, HOPMATUBHBIMU IPABOBBIMU aKTaMHU, HOPMATHUBHBIMU aKTaMU
banka Poccum, [loroBopom DJIO wu IlpaBuimamu OCyIIECTBICHUS PEMO3ZUTAPHOU
nestenpbHoctd HKO AO HP/I.

O01IMe mMoJI0KeHus

[Topsimox ompenenser mpaBuia pacyera OOOOIIEHHBIX IMOKa3aTeNeil W yCTaHABIMBAET
MPOLIEYPY U CPOKHU UX packpbiTusi Penosurapuem. [lopsgok pa3paboTad B COOTBETCTBHUH C
TpeboBanusiMu denepanbHoro 3akoHa oT 22.04.1996 Ne 39-D3 «O pbiHKe HEHHBIX Oymar» u
Yka3zaHueM.

Peno3urapuii ocymiecTBisieT packpbiTie HHpopManuu myreM ee pasmenieHus Ha Caiite B
COOTBETCTBUM C  TpeboBaHMSIMM  3aKkoHojaTenbcTBa  Poccmiickoit — denepauuu.
3anHTepecOoBaHHbIE B TOJIYYEHUH pPACKpPhIBAMOW HH(OpMAIMK JIMIA CaMOCTOSATEIIBHO
OTCJISKMBAIOT MMYOJMKALMIO TaHHOW nH(popmanuu Penozutapuem.

PackpeiTrie 00001IEHHBIX TOKa3aTeNeld OCYIIECTBIAETCS C Y4eTOM Mep MO 00eCHedeHHUo
KOH(DHICHIIMAIIBHOCTH 3aliCei, COCTABJISIIONIUX PEECTP JIOTOBOPOB, MPEAYCMOTPEHHBIX
Ykazanunem.

Ecin cymmapHOE KOJMYECTBO JIOTOBOPOB, COCTABJISIFOIINX TPYIIITY JIOTOBOPOB, BXOISIINX B
coctaB OO00OIIeHHBIX MOKa3zareneil mo uroram OTYETHOrO Tepuoia, He mpeBbimaeT 10
(mecatu), To OOIIMIT pa3mMep 0053aTEeNbCTB U3 TAKUX JOTOBOPOB HE PACKPBHIBACTCSI.

O060011eHHbIe TTOKa3aTeNn, paccunTaHHble 32 OTUeTHBIN mepuo, pazmemarTcs Ha Caiite B
XPOHOJIOTHYECKOM TOpsijIKe (C yKazaHHEM JaThl UX PAcKpbITHs) He mo3aHee 8 (BOCBMOTO)
pabodero qHS MecsIa nmocie okoH4aHus OTYETHOTO Meproa.

Peno3uTapuii He BHOCUT U3MeHEeHUs B pa3MelieHHble Ha Caiite O0001IeHHbIe TOKa3aTeNu B
cllyuae, eciM CBeJIEHHs O 3aKJIFOUSHUH JOTOBOPA WIIM €ro M3MEHEHHH ObLITN BHECEHBI B PeecTp
noroBopoB Pemosurapus mocie nmatel myosimkanuu O000meHHbIX mokaszarenei Ha Caiirte.
O060011eHHbIe MToKa3aTeny myonuKyoTces B Buae Otuera.

JlocTyn k packpsiBaeMoil WH(GOpPMAIMX MPEOCTABIISETCS BCEM 3aWHTEPECOBAHHBIM JIMIIAM
KPYIJIOCYTOYHO (32 HCKJIFOUEHHEM MIEPHUO/I0B IIPOBEICHUS TEXHUUECKUX paboT) 6e3 B3UMaHuUs
TUTATHI M MHBIX OTPAHWYCHUH B TeUeHUE He MeHee 3 (TpeX) JIET ¢ IaThl paCKPHITHS yKa3aHHOH
UHpOpMaLIUH.
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B cnyuae BO3HUKHOBEHUS TPUYUH, MPENATCTBYIOMUX noctyny K OO000meHHbIM
nokasatesnsiM, Pero3urapuii B COOTBETCTBUHM C  BHYTPEHHUMH  JOKYMEHTaMH,
pErIaMEHTUPYIOIIMMHU  MOPANOK AeicTBUM coTpyaHukoB HPJ[ mnpu BO3HMKHOBEHUU
BHEILUTATHBIX CUTYalMi, IPUHUMAET MEPhI, HAIIPABJICHHbIE HA YCTPAHEHUE TAaKUX IPUYHUH U
OCYILECTBIISICT MH(OOPMUPOBAHHE KIMEHTOB O MPHYMHE, JaTeé M BPEMEHU NPEKpaIleHUs
(orpanuuenus) goctyna Kk OO0OIIEHHBIM TTOKA3aTeNsAM, a TAaKXKE O MPEANoIaraeMoi gare u
BpPEMEHU €r0 BO30OHOBJICHHUS.

Penosurapuii 00s13aH yBeoMuTh 00 M3MeHeHnuu [lopsaka He mo3aHee, 4yeM 3a 2 (1Ba) Mecsia
JI0 1aThl MX BCTYIUICHUS B CHITY, €CIIM 0oJiee KOPOTKHUN CPOK HE 00YCIIOBJICH TPeOOBAHHUSIMH
3akoHojaTenbeTBa Poccuiickoit denepanyd ¥ HOpMaTMBHBIMU akTamu banka Poccuu.
Peno3urapuii yBenomiiieT O BHeCeHMM H3MeHeHud B [lopsanok myreM pasmenieHus
yka3zaHHbIX u3MeHeHui Ha Caiite. JlaToil yBeIOMJIEHUSI CUMTAETCS JaTa pa3MEIlCHUS
u3MeHennid Ha Caiite. 3auMHTEpecOBaHHbIE JHIA O0sS3aHBI CAMOCTOATEIBHO IPOBEPSTH
COOTBETCTBYIOIIYIO MH(popMmaruio Ha CalTe, OTBETCTBEHHOCTh 3a IOJy4YeHUE YKa3aHHOM
nH(OpPMAIIUU HECET 3aMHTEPECOBAHHOE JTUTIO.

N3menenus B [lopsaok BHocATCs U myOsmkyroTes Ha Caiite PerosurapueM ¢ coOmoaeHueM
CPOKOB M MPOLEYpP, YCTAHOBJICHHBIX HOpMaTUBHBIMU akTamu banka Poccun.

Hpunuunel pacuera O0001MIEHHBIX NOKA3aTe el

O060011IeHHBIE TTOKA3aTENN PACCUNTHIBAIOTCS B OTHOIIEHUH JIOTOBOPOB, CBEJICHHS O KOTOPBIX
BHeCEHBI B paszzen 2 Peectpa norosopos Penosurapus 3a OTyeTHBIN IEPUOA, B TOM YHUCIIE B
OTHOILIEHUH JJOTOBOPOB, PAaCYEThI 110 KOTOPBIM 3aBEPLICHBI.

Eciu no dopmupoBanus Otuera u3 PeecTpa m0roBopoB ObUIM HMCKJIIOYEHBI 3allMCH O
JIOTOBOpax, 3aKITI0YCHHBIX B OTUETHOM MEPUO/IE, TAKHE IOTOBOPHI HE YUUTHIBAIOTCS B 00IIEM
KOJIMUECTBE IOTOBOPOB U B 00IIEM pa3Mepe 00s13aTENIbCTB U3 IOTOBOPOB.

COBOKYHHOC KOJIMYCCTBO 3aKIIIOYCHHBIX JOTOBOPOB OHNPCACTIACTCA KaK CyMMa KOJHWYCCTBaA
A0roBOPOB YKa3aHHOI'O BUAA.

COBOKYITHBI 00BEM 3aKJIIOYEHHBIX JOTOBOPOB OIPEACNAeTCS Kak CcymMMa OO0BEMOB
JIOTOBOPOB YKa3aHHOT'O BU/JIA.

CoBokynHbI 00BE€M MO BUAY JOTOBOPOB PACCUUTHIBAETCS B pYyOJIEBOM 3KBUBAJICHTE,
OTIpeNIe]IeHHOM MO O(QHIMAIbHOMY KypCy, ycTaHOBIeHHOMY bankom Poccum mo naty
3aKJIFOYEHHUS JJOTOBOPOB.

OO6oO01IeHHbIE TTOKa3aTe HE PAaCCUMUTBHIBAIOTCS IO JIOTOBOpAM, PacdyeThl MO KOTOPBIM
OCYIIIECTBIISIOTCA BANIIOTE, 17151 KoTopoit bankom Poccun He ycTaHOBIIEH opulinanbHbIN KypcC.

O060011eHHbIE TTOKA3aTeNN PACCYUTHIBAIOTCS COBOKYITHO MO CJIEIYIOLUIMM BHAaM JTOTOBOPOB,
KpOMe JIOTOBOPOB, B KOTOPBIX B KadecTBe KoJa kimaccudukanuy npou3BOIHBIX (PHHAHCOBBIX
MHCTPYMEHTOB M JOTOBOPOB peno yka3aHo 3HaueHue UKWN:

Ne I'pynna Bupn norosopos HaumenoBanue popmbl Kox dopmbt
Jorosopos
CMO041
1. JloroBopkI pero Bce BubI 1OTOBOPOB pemno repo, repoBulkReport CMO083
IIpousBonHbIe
(uHAHCOBBIC
MHCTPYMEHTBI, Bce BHIBI TPOU3BOIHBIX
0a3MCHBIM aKTHBOM | (PMHAHCOBBIX HHCTPYMEHTOB,
2 KOTOPBIX SIBJISIETCS 0a3MCHBIM aKTHBOM KOTOPBIX creditDefaultSwap, CMO071
' HACTYIUIEHHE SIBJISIETCS HACTYIUICHHE creditDefaultSwaption CMO072
00CTOSTENLCTBA, 00CTOSITEILCTBA, SABIISIOIIETOCS
SIBJISTIOLIET OCSt KPEIUTHBIM COOBITHEM
KPEJIUTHBIM
coOBITHEM
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I'pynna Bun norosopos HanmenoBanue ¢gopmbl
Ne P Kox dopmbl
fxSwap, CM021
IIpousBoHbIe KoHBepCHOHHBIC TOTOBOPEI, P
duHaHcoBBIE fxSwapBulkReport, CMO084
(hopBapHBIE JOTOBOPHI, .
HHCTDYMEHTHI fxSingleLeg, CM022
3 Py > BaJIIOTHBIEC CBOII-{0TOBOPHI .

. 6a3MCHEIM AKTHBOM fxSingleLegBulkReport CMO085
KOTOPBIX ABJISETCS ] — ] CM023
BAJIIOTA OIHOHHBIE [OTOBOPBI fxOption fxDigitalOption

CM024
IIporieHTHBIE CBON-OTOBOPEI,
PORL T ; CMO031
[ponssose cornaierus o Oy yueit ra, swap CMO032
(uHaHCOBEIE MPOILIEHTHOM CTaBKe
4. HHCTPYMCHTBI, OINIHOHHEIE JOTOBOPBI, BKIIIOYAs
0a3HCHBIM AKTHBOM JIOTOBOPBI, 0A3UCHBIM AKTHBOM CM033
KOTOPBIX ABILOTCA | oroppix sBAsETCS capFloor, swaption CM034
HPOLECHTHBIC CTABKM | \iaxcyManbpHas 1 MUHAMAJIbHAS
MPOIEHTHAs CTaBKa
®dopBapAHbIE TOTOBOPHI,
6a3UCHBIM aKTHBOM KOTOPBIX
p CM043
SIBIIIFOTCS OOJIHTaIlvH, bondForward, CMO047
(opBapaHbIE JOrOBOPEI, equityForward, CMO061
TTpom3BoHEIe 0a3MCHBIM aKTHBOM KOTOPBIX bondSwap, equitySwap CMO062
duHaHCOBBIE SIBJISTFOTCS aKITHH, CBOTI-IOTOBOPHI
5 UHCTPYMEHTHI, Ha aKkmnn
0a3sHCHBIM aKTUBOM | QrpoHmbIe JIOTOBOPE,
KOTOPBIX ABIGIFOTCA | Ga3pcHEIM aKTHBOM KOTOPBIX
LeHHbie Gymaru SABJISIOTCA oOnuranuu (Mim bondOption, CMO044
KOp3WHa 00JIUraimii), basketBondOption, CMO045
OITI[MOHHBIE TOTOBOPHI, equityOption CMO048
0a3MCHBIM aKTHBOM KOTOPBIX
SIBJIIOTCS aKIUK
Ipoussonubie ®dopBapAHBIEC JOTOBOPHI, commodityForward, CMO051
(uHaHCOBBIC TOBapHBIE CBOI-IOTOBOPHI commaoditySwap CMO053
6 HHCTPYMEHTHI,
GasucHbIM aKTHBOM OMIHORIALS ZOrOBODLL commodityOption, CMO052
KOTOPRIX ABJIAIOTCA 1 A P commoditySwaption CMO054
TOBapHI
HHble noroBopsl JloroBopel, ABIAIOIIMEC
NPOU3BOIHBEIMU (PUHAHCOBLIMH
HHCTPYMEHTAMH, COJIEPIKAIINE
7. Py Jleprai generalProduct CMO081
YCJIOBHSI, HE TIPEyCMOTPEHHBIE
yKa3aHHBIMH BBILIE BUIAMH
JIOTOBOPOB

OcoOenHocTH pacyera 00001IEHHBIX TOKAa3aTe/ el 110 BUIAM 10T0BOPOB

BamotHslii cBon (fxSwap)

s pacuera OOO0OIIEHHBIX IMOKa3aTenell mo BUIy noroBopa Bamtotheli cBon (fxSwap)
HCTIONIB3YIOTCS CIIEAYIOIINE TapaMeTphl:

nsdext:fxSwapBulkReport/nsdext:swaps/
nsdext:swapDetails/nsdext:currencies — c1

CYMMBI

Cymma mmatesxa / BamoTa

Ne IMapametp (xpath HasBanue napamerpa Onucanne
p P (Xp P P
fpml:fxSwap/fpml:nearLeg/fpml:exchange .
dCurrency1/fpml:paymentAmount/fpml:cu | [lepBOHAYATBHEIH MUIATEX 110
1 | rrency BaJIIOTHOMY cBoIty / Bamora 1 / Bamora 1
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fpml:fxSwap/fpml:nearLeg/fpml:exchange
dCurrencyl/fpml:paymentAmount/fpml:a
2 | mount

nsdext:fxSwapBulkReport/nsdext:swaps/
nsdext:swapDetails/nsdext:nearLeg — c1

IlepBoHauanbHBIN IIATEXK O
BAIIOTHOMY cBoIty / BamoTa 1 /
Cymma mnatexa / Cymma
JICHEXKHBIX CPEJCTB

Cymma
MIEPBOHAYAITEHOTO

IIaTeXxa B BaJIFOTC
1

fpml:fxSwap/fpml:nearLeg/fpml:exchange
dCurrency2/fpml:paymentAmount/fpml:cu

[IepBoHayanbHBIN MIATEXK MO
BaJFIOTHOMY cBotry / Bamtora 2 /

Cymma mratexxa / Cymma

3 | frency Batora 2
Cymma mmatesxa / BamoTa
nsdext:fxSwapBulkReport/nsdext:swaps/ | cyner
nsdext:swapDetails/nsdext:currencies — c2
fpml:fxSwap/fpml:nearLeg/fpml:exchange .
dCurrency2/fpml:paymentAmount/fpml:a | [lepBOHadaTbHEIH MUIaTEX 110 Cymma
4 | mount BaJIOTHOMY cBoITy / Bamora 2 / | mepBoHadaimbHOTO

IJI1aTeXxa B BAJIIIOTC

nsdext:fxSwapBulkReport/nsdext:swaps/

! JICHE)KHBIX CPEICTB 2
nsdext:swapDetails/nsdext:nearLeg — c2

B kauectBe 0oOBemMa JOroBOpa HCHONB3yeTCs 3HauU€HHE HCXOAHOTO mapamerpa «Cymma
MEepPBOHAYANILHOTO IUIaTexka B Banmote 1» (1. 2) mubo mapamerpa «CyMMa nepBOHAYAIbHOTO
atexa B BaltoTe 2» (1. 4) B 3aBUCUMOCTH OT TOr0, Kakasi u3 BaltoT — «Bamora 1» (1. 1)
win «BamoTa 2» (1. 3) — ABJISETCS POCCUICKUM pyOIieM.

Ecnu cymma nepBoHauaibHOTO TJIaTeXa BhIpaK€HA B MHOCTPAHHOM BaIOTEe, TO BRIOUpaETCs
«CyMMa nepBOHaYallbHOTO TUIaTeXka B BaltoTe 1» (1. 2) U epeBOJUTCS B pOCCUNCKHE PYOIIn
no o¢punmansHoMy Kypcy banka Poccun, ycTaHoBIeHHOMY Ha /aTy 3aKJIIOUEHUS JOTOBOpPA.
Ecnu ansa BamoTel 1 He yctaHoBieH oduumansHbiii kypce banka Poccuu, T0 BhIOMpaercs
«CyMMa TIepBOHAYAIILHOTO TUIATEXkAa B BATIOTE 2» (11. 4) M IEPEBOUTCS B POCCUNCKHE PYOIIH
no opunmanbHoMy Kypcy banka Poccuu Ha aTy 3akiaro4eHus JOroBopa.

KonBepcuonnas caenka / BanoTHbiii popsapa (fxSingleLeg)

Jns pacyera OO0OOIIEHHBIX MMOKa3aTene Mo BuAy moroBopa KouBepcuoHHas crenka/
BaIOTHBIN (hopBapy (fxSingleleg) HCONMB3YIOTCS CIEAYIONINE TAPAMETPHI:

Ne IMapamerp (xpath) Ha3zpanue napamerpa Onucanne
fpml:fxSingleLeg/fpml:exchangedCurrencyl/
fpml:paymentAmount/fpml:currency Bamora 1/ Cymma

1 mratexa / Bamora Bamrora 1

nsdext:fxSingleLegBulkReport/nsdext:singleLegs/

. : ; CYMMBI
nsdext:singleLegDetails/nsdext:currencies — c1

fpml:fxSingleLeg/fpml:exchangedCurrencyl/

fpml:paymentAmount/fpml:amount Bamora 1/ Cymma

CymMma muiatexa B
2 mratexxa / Cymma M

nsdext:fxSingleLegBulkReport/nsdext:singleLegs/ | nepesxapix cpencts Bajote 1
nsdext:singleLegDetails/nsdext:singleLeg — c1
fpml:fxSingleLeg/fpml.exchangedCurrency2/
fpml:paymentAmount/fpml:currency Baora 2 / Cymma

3 miatexa / Bamora Bamora 2

nsdext:fxSingleLegBulkReport/nsdext:singleLegs/

. . > CYMMBI
nsdext:singleLegDetails/nsdext:currencies — c2

fpml:fxSingleLeg/fpml:exchangedCurrency?2/

foml:paymentAmount/fpml:amount Bastora 2 / Cymma
4 ) ) mratexxa / Cymma
nsdext:fxSingleLegBulkReport/nsdext:singleLegs/ | epesxunix cpencts

nsdext:singleLegDetails/nsdext:singleLeg — c2

CymMa 1uiatexa B
BajtoTe 2

B kadecTtBe oObeMa J0roBOpa HCHOJIB3YEeTCS 3HAU€HHWE HCXOAHOro mapamerpa «Cymma
MepBOHAYAIILHOTO TUIaTeXa B BamtoTe 1» (1. 2) mubo mapamerpa «CymMma nepBOHAYaILHOTO
raTexa B BairoTe 2» (1. 4) B 3aBUCHMOCTH OT TOT0, Kakas U3 BaiioT — «Bamtora 1» (1. 1)
i «BamoTa 2y (1. 3) — ABISETCS] pPOCCUUCKHM PyOJIeM.
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Ecnu cymma nepBoHaYanbHOTO IJIATEKa BhIpaKeHa B MHOCTPAHHOM BATIOTE, TO BRIOUPAETCS
«CymMa epBOHAYAIBLHOTO TIIaTeXa B BAIIOTE 1» (I1. 2) M IEPEeBOAUTCS B POCCUIICKHE PYOIH
no odunmansHOMy Kypcy banka Poccuu, ycTaHOBICHHOMY Ha JaTy 3aKIIOYCHHsSI JOTOBOPA.
Ecnmu nnst Bamtotel 1 He ycraHoBieH oduinmansHblii Kype banka Poccun, To BeIOMpaeTcs
«CyMMa niepBOHAYAIILHOTO TUIATEXka B BATIOTE 2» (11. 4) U IEPEBOJUTCS B POCCUNCKHE PYOIIH
no opunuanbHoMy Kypcy banka Poccun Ha naty 3akiroueHus JOroBopa.

Bamorhsiii onuuon (fxOption)

s pacuera OO00IIEHHBIX TIOKa3aTeel mo BUAyY n1oroBopa BamoTHseii onmuon (fxOption)
UCTIOJIB3YIOTCS CIENYIOIINE TTapaMeTphI:

Ne IMMapamerp (Xpath) Ha3Banue mapamerpa Omnucanne
1 fpml:fxOption/fpml:putCurrencyAmount/ | Cymma BanroTsl Ha mpogaxy / | Bamrora Ha
fpml:currency Bamtora cymmbl MIPOJIAXKY
2 fpml:fxOption/fpml:putCurrencyAmount/ | Cymma BamroTs! Ha ipogaxy / | CymMa B BaJtoTe Ha
fpml:amount CymMMa ICHEKHBIX CPE/ICTB OPOAAKY
3 fpml:fxOption/fpml:callCurrencyAmount/ | Cymma BamroTsl Ha TOKynKy / | Bamrora Ha
fpml:currency Bantora cymmbl MOKYTIKY
4 fpml:fxOption/fpml:callCurrencyAmount/ | Cymma BantoTsl Ha okynky / | Cymma B BanroTe Ha
fpml:amount CymMMa ICHEKHBIX CPEICTB HOKYIIKY

B kagyectBe 00ObEeMa JIOTOBOpa MCHONB3YeTCs 3HaYeHHE MCXOMHOro mapamerpa «Cymma B
BaJIOTE Ha mpoaaxy» (m. 2) nmubo mapamerpa «CyMMma B BaJIIOT€ Ha MOKYNKy» (M. 4) B
3aBUCHUMOCTH OT TOrO, Kakas u3 BamoT — «Bamtora Ha nponaxy» (n. 1) nimn «Bamora Ha
MOKYTKY» (I1. 3) — ABIISETCS POCCUIICKUM pyOIieM.

Ecin «Cymma B BamoTe Ha npogaxy» U «CyMma B BalllOTE€ Ha IOKYIIKY» BbIpaXKEHbI B
MHOCTPaHHOH BaJIfoTe, TO BhIOMpaeTcsa «CyMma B BJIOTE HA MPOJaXy» (I1. 2) ¥ IEPEBOAUTCS
B poccuiickue pyonu mo oduimansHoMy Kypey banka Poccuu, ycraHoBieHHOMY Ha JaTy
3aKJII0YeHus JoroBopa. Eciu 11 BaOTH HA MPO/aXy HE YCTaHOBJIEH O(pULIMAIbHBINA Kype
banka Poccun, To BeIOMpaercs «CymMma B BaIOTE€ HAa MOKYNKY» (. 4) ¥ MEpPEeBOAMUTCS B
poccuiickue pyoau no opunpraasHoMy Kypey banka Poccun Ha naTy 3aKiroueHus I0roBopa.

Basrornblii Ounapublii onuuoH (fxDigitalOption)

Jns pacuera OG0O0IIEHHBIX TIOKa3aTesIel Mo BUAy AoroBopa BamtoTHbIN OMHApHBIM ONMIIMOH
(fxDigitalOption) UCTIONB3YIOTCS CIEAYIOIINE MTapaMETPHI:

Ne IMapamerp (Xpath) Ha3zBanue mapamerpa Onucanune

1 fpml:fxDigitalOption/fpml:payout | Beimiara mo onmuoHy / Bautora, B KOTOpOii BeIpaKeHa
/ fpml:currency Basrora cymmbl CyMMa BBIIUIATHI

2 fpml:fxDigitalOption/fpml:payout | Beimiara mo onmuoHy / CyMMa BBITUIATHI 10 OMHAPHOMY
/ fpml:amount CyMMa JICHEKHBIX CPEJICTB | ONLHOHY

B kauyectBe o0OBbeMa JOroBopa HCMOJIB3YETCA 3HAYEHHE HCXOAHOro mapamerpa «Cymma
JACHCKHBIX CPCIACTB». Econ CyMMa BBIILIATBI BBIPAXKCHA B HHOCTpaHHOfI BaAJIIOTE, TO
yYKa3aHHOE 3HaueHHue IMEepPeBOJUTCS B poccuiickue pyonu mo opuuuanbHOMy Kypcy banka
Poccumn, ycraHoBIEHHOMY Ha AaTy 3aKJIIOUEHUS 10T0BOPA.

Cornamenue o Oyayuieid npoueHTHoii craBke (fra)

Jns pacdera OO0OIIEHHBIX MMOKa3zaTenedl mo Buay noroopa CornamieHue o Oymyrei
MIPOIIEHTHOU cTaBKe (fra) MCTIONB3YIOTCS CIENYIONINE TTapaMeTpHhI:



45.2.

4.6.
4.6.1.

4.6.2.

4.6.3.

Ne IMapametp (xpath) Ha3Banue napamerpa Onucanne

HomunansHas cymma /
Bantora cymmbl

Bantora, B KOTOpO# BhIpakeHa

1 | fpml:fra/fpml:notional/fpml:currency HOMMHATbHAS CYMMA

HomwunaneHas cymma /

2 | fpml:fra/fpml:notional/fpml:amount Cymma

HomunaneHas cymma

B kauectBe o0O0BbEMa JIOroBOpa HCHOJNB3YETCS 3HAYEHUE MCXOJHOIO IIapaMeTpa
«HomuHanbHasg cymma». Eciau cyMMma BBIIUIAThl BbIpa)K€HAa B MHOCTPAHHOM BalioTe, TO
yKa3zaHHOE 3HAYeHHE MEPEBOAMTCS B POCCHiickHe pyOnu mo opunuambHoMy Kypcy banka

POCCI/II/I, YCTAaHOBJICHHOMY Ha JaTy 3aKJIOYCHHUA 10IroBOpa.

IIpouenTHbIii cBON (SWap)

s pacyera OOOOIMICHHBIX TOKaszarejeld 1o Buay noroBopa I[IporeHTHBINH cBom (swap)
UCIOJIb3YIOTCS CJIEYIOIINE [TapaMeTpPhl:

Ne IMapamerp (xpath) Ha3Banue mapamerpa Onucanne
fpml:swap/fpml:swapStream[1]/ [Tnarexu no ceomy / Cymma
fpml:calculationPeriodAmount/ pacuetHoro nepuoaa / [lapamerpsr
fpml:calculation/foml:notionalSche | pacuera cymmsr / I'paduk
1 . HomunasnbHas cymma
dule/ HOMHUHAJIBHOH cymMmBI / ['paduk
fpml:notionalStepSchedule/fpml:in | 3Ha4YeHuit HOMUHAIBEHON CyMMBI /
itialVValue HauanpHoe 3HaueHHe
fpml:swap/fpml:swapStream[1]/ [Tnatexu no cBomy / Cymma
fpml:calculationPeriod Amount/ pacuerHoro nepuoaa / [Tapamerpsr
2 fpml:calculation/fpml:notionalSche | pacuera cymmsi / I'paduk Bamtora
dule/ HOMHHAIBHON cymMmbl / ['paduk HOMHHAJIBHON CyMMBI
fpml:notionalStepSchedule/fpml:cu | 3Ha4YeHuit HOMUHAIBEHON CyMMBI /
rrency Bamora
[Tnarexu no ceomy / Cymma
fpmlEswap/fp_ml:swgpStream[l]/ pacueTHOTrO nepuoa / [lapameTpsr HoMuHaIbHas
fpml:calculationPeriodAmount/ pacuera cymmbl / I'paduk
3 ) . e . N CyMMa, IPUBsI3aHHAS
fpml:calculation/fpml:fxLinkedNot | HoMuHANBHOM CYMMBI, IPUBSI3aHHON K BAITIOTHOMY KVDC
ionalSchedule/fpml:initial Value K BaJIFOTHOMY Kypcy / HagansHoe . yrypey
3HAYCHHE HOMHUHAIBHOM CYMMBI
fpml:swap/fpml:swapStream[1]/ [naresxu no ceorty / Cymma
foml- . - pacuerHoro nepuoaa / [lapamerpsr
pml:calculationPeriod Amount/ acdera cyMMHI / ['padux Baiora nepemenHoi
4 | fpml:calculation/fpml:fxLinkedNot p yMM P . per
. ) - . HOMHHAJILHON CyMMBbI, TPUBSA3aHHOW | HOMHUHAIBHOU CYMMBI
ionalSchedule/fpml:varyingNotion
K BAJIIOTHOMY Kypcy / Basora
alCurrency . .
MEePEeMEHHOW HOMHHAILHON CyMMBI
fpml:swap/fpml:swapStream[1]/ [Tnarexu no ceomy / Cymma
5 fpml:calculationPeriodAmount/fpm | pacuerHoro nepuona / I'paduk dukcHpoBaHHas
I:knownAmountSchedule/foml:initi | usBectHbIx cymm / HauansHoe cyMMa
alValue 3HAYCHHUE
fpml:swap/fpml:swapStream[1]/ [Tnarexu no ceony / Cymma
) . - Bamrora
fpml:calculationPeriodAmount/fpm | pacuerHoro mepuona / I'paduk .
6 : . (UKCHPOBaHHOMN
I:knownAmountSchedule/fpml:curr | u3Bectrsix cymm / Hagansnoe CVMMBI
ency 3Ha4yeHne / BamoTta cymMbl Y

B kauyectBe oOBeMa J0roBopa MHCIONB3YETCS 3HAUEHHE OJHOTO W3 albTEPHATUBHBIX
apaMeTpoB 10 NepBoi yacTu cBomna (oos3aTenbcTBaM CtopoHsl 1): «HomuHaneHas cymmar»
(m. 1), «HomuHanbHas cymMma, MOpHUBsSI3aHHAas K BaJIOTHOMY Kypcy» (. 3) wim
«DukcupoBaHHasi cyMMay (1. 5) — B 3aBUCUMOCTH OT TOT'0, Kakasi U3 CyMM yKa3aHa 10 epBoi
4acTu JOroBOpa.

Eciu cymma, yka3aHHas B JOrOBOpe, BhIpaKeHa B HMHOCTpaHHOW Bamore («Bamota
HOMUHAJIBHOM CyMMbD» (M. 2), «Bantora nepeMeHHON HOMUHAIBHOM CyMMbl» (1. 4) Wiau
;



4.7.
4.7.1.

4.7.2.

4.7.3.

4.8.
4.8.1.

«Bamora QukcupoBaHHOM CyMMBD» (1. 6) COOTBETCTBEHHO), TO TaKasi CyMMa IEPEBOIUTCS B
poccuiickue pyonu mo odurmanbHOMy Kypcy banka Poccum, ycTaHOBIIGHHOMY Ha JaTy
3aKJIIOYEHUS IOTOBOPA.

JoroBop ¢pukcanuu MaKCUMAJIbHOH/MUHUMAJIbHOMN npoueHTHOH cTaBkHu (capFloor)

Hnst pacueta O0001IeHHBIX MoKazaTeJeu no Jorosopy dukcanuu
MaKCHUMaJIbHOW/MUHUMAIBHON TpoIieHTHOW cTtaBku (capFloor) mcnomnp3yroTes ciemyromue
napaMeTphl:

Ne IMapamerp (Xpath) Ha3Banue napamerpa Onucanue

[Tnatexxu no crenke k3m/¢uiop /
CyMMa pacdeTHoro neproja /
[TapameTps! pacueTa cyMMBI /
I'pauk HOMHUHATBLHOM CYMMBI /
I'paduk 3HaYEHUIT HOMHHAIBEHON
cymmbl / HauanbHoe 3HaueHne

fpml:capFloor/fpml:capFloorStream/
fpml:calculationPeriodAmount/

1 | fpml:calculation/fpml:notionalSchedule/
fpml:notionalStepSchedule/fpml:initial vV
alue

HomunanbHas cymMMa

[TmaTexxn mo crenke K311/¢op /
CymMma pacdeTHOro nepuoza /
[TapameTpsr pacuera CymmBI / Baitora

I'padux HOMHHAIBHON CyMMEI / HOMHHAJILHOM CyMMBI
I'paduk 3HAYCHNN HOMIUHATHHOH
cymMmeI / Bamrora

fpml:capFloor/fpml:capFloorStream/
fpml:calculationPeriodAmount/

2 | fpml:calculation/fpml:notionalSchedule/
fpml:notionalStepSchedule/fpml:currenc

y

[TmaTexxu mo crenke k311/¢iop /

fpml:capFloor/fpml:capFloorStream/ Cymma pacteTHOro Tepuojia /

- : [TapameTpsl pacyera CyMmbI / Homunanwshas
3 fpml:calculationPeriod Amount/ r 211)(1)1/11( IfOMI;IHaHLHOﬁyC MMBI CyMMa, IIpUBsI3aHHAas
fpml:calculation/fpml:fxLinkedNotional HpHBHSaHHOI‘/IIKBaHIOTHO}I,VI ’ KyBaH}(;THIZ) MY KVDC
Schedule/fpml:initialValue p Y Y Kypey
Kypcy / HauanbHOe 3HaYeHHE
HOMMHAJIbHOM CyMMBI
[Tnatexxu mo cuenke k3m/¢uiop /
CymMma pacdeTHOro nepuoza /
fpml:capFloor/fpml:.capFloorStream/ y P PHO
. - . [TapameTpsr pacyera CymmsI / .
fpml:calculationPeriod Amount/ o Bantora nepeMeHHOi
4 I'padux HOMHHATBHOHN CyMMEI,

fpml:calculation/fpml:fxLinkedNotional
Schedule/fpml:varyingNotionalCurrency

o HOMHHAJILHOU CYMMbI
MNPpUBA3aHHOUN K BAJIFOTHOMY

Kypcy / Banrora nepeMeHHOM
HOMHHAJIBHOH CyMMBI

B kauectBe oObeMa J0roBOpa HCIIOJIB3YETCS 3HAYEHHE OJHOr0 W3 aJbTEPHATUBHBIX
napamerpoB: «HomuHaneHas cymma» (1. 1) mwim «HoMuHanpHas cymma, NMpHBsi3aHHAs K
BaJIOTHOMY Kypcy» (1. 3) — B 3aBUCHUMOCTH OT TOT'0, Kakas U3 CyMM yKa3aHa B JOTOBOpE.

Ecnu cymma, ykasaHHass B JIOTOBOpE, BBIp@KEHa B HMHOCTpaHHO# Bamtore («Bamrora
HOMMHAJIBHOM CyMMbI» (1. 2) unu «Bamota nmepeMeHHOM HOMHUHAIbHOM CyMMbI» (1. 4)
COOTBETCTBEHHO), TO Takas CymMMa MEepeBOJUTCS B poccuiickue pyOau mo opuiualibHOMY
Kypcy banka Poccun, ycTaHOBIIEHHOMY Ha J1aTy 3aKIIFOYEHUS JOTOBOpaA.

IIpoueHTHBIN cBONIIMOH (Swaption)

Jns pacuera OOOOUIEHHBIX NOKa3aTesneld Mo BUAy JoroBopa IIpoLeHTHBIH CBONMIMOH
(swaption) ucrop3yr0TCs CIEAYIOINE apaMeTPhI:

Ne IMapamerp (xpath) Ha3anue mapamerpa Onucanne
[Tnatexu no cBory / Cymma
fpml:swaption/fpml:swap/ pacdeTHoro nepuoja /
fpml:swapStream[1]/ [MTapameTpsl pacueTa CyMMbI /

1 | fpml:calculationPeriodAmount/fpml:calculat | T'padux HoMuHATBHOH cymmbl | HoMuHATBHAS CyMMa
ion/fpml:notionalSchedule/fpml:notionalSte | / I'paduk 3naueHwmit
pSchedule/fpml:initialVValue HOMHHAJILHON CyMMBI /
HauansHoe 3HaueHue




4.8.2.

4.8.3.

4.9.
4.9.1.

[Tnarexu no cBomny / Cymma

fpml:swaption/fpml:swap/ pacyeTHOro nepuoaa /
fpml:swapStream[1]/ IMapameTpsl pacueTa CyMMBI / Basiora
2 | fpml:calculationPeriodAmount/ I'padyuk HOMHUHAIBHOM CYMMBI .
fpml:calculation/fpml:notional Schedule/ / Tpaduk 3HauCHMI HOMITHAIILHOM CYMMEI
fpml:notional StepSchedule/fpml:currency HOMWHAJIbHON CYMMBI /
Bamora

[Tnarexu no cBomy / Cymma
pacdeTHoro nepuoja /
[TapameTps! pacueTa CyMMBI /
I'paduk HOMHHATBHOM
CYMMBI, IPUBSI3aHHOHN K
BaJIOTHOMY KypcCy /
HavaneHoe 3HaueHue
HOMHHAJIBHOM CyMMBI

fpml:swaption/fpml:swap/
fpml:swapStream[1]/

3 | fpml:calculationPeriodAmount/
fpml:calculation/fpml:fxLinkedNotionalSch
edule/fpml:initialValue

HomunanbHas
CyMMa, NIpUBSA3aHHAA
K BJIIOTHOMY KypcCy

[Tmatexxu no ceomy / Cymma
pacdeTHOTo repuosa /
[MapameTpsr pacuera Cymmsl /
I'padux HOMHHATEHOM Basntora nepeMeHHoM
CYMMBI, IPUBSI3aHHON K HOMHHAJIBHOH CyMMBI
BaJIOTHOMY Kypcy / BamoTa
MIepEMEHHON HOMUHAIBHOMN

fpml:swaption/fpml:swap/
fpml:swapStream[1]/

4 | fpml:calculationPeriodAmount/fpml;calculat
ion/fpml:fxLinkedNotionalSchedule/
fpml:varyingNotionalCurrency

CYMMBI
fpml:swaption/fpml:swap/ [Tnatexu no ceomy / Cymma
5 fpml:swapStream[1]/ pacdeTHoro nepuoja / ®dukcupoBaHHas
fpml:calculationPeriodAmount/fpml:known | I'paduk uzBecTHBIX Cymm / cymma
AmountSchedule/fpml:initial Value HauanbHoe 3HaueHne
fpml:swaption/fpml:swap/ [narexu no csorty / Cymma
foml: St 11/ pacdeTHOTo repuona / Baitora
6 | Jpmiswap ream(1] I'paduk m3BecTHBIX CyMM / (UKCUPOBAHHOM
fpml:calculationPeriodAmount/ P y p
HauvansHoe 3Hauyenue / CYMMbI

fpml:knownAmountSchedule/fpml:currency Baiora cymybI

B kauectBe o0ObeMa J0roBOpa HCIIOJIB3YETCS 3HAYEHHE OJHOrO U3 aJbTEPHATUBHBIX
napamMeTpoB 1o TnepBoil wactu OazoBoro cBoma: «HomuuampHas cymma» (m. 1),
«HoMuHanbHasi cymma, NMpuBsS3aHHas K BaIOTHOMY Kypcy» (. 3) unu «DuKcupoBaHHas
cymMmay (1. 5) — B 3aBUCMMOCTH OT TOTO, KaKasi U3 CyMM yKa3aHa I10 IepBOi YacTH CBOIIA.

Ecnu cymma, yka3aHHas B JOTOBOpe, BhIpaKe€Ha B HMHOCTpaHHOW Bamore («Bamora
HOMUHAQJIBHOW CyMMBbI» (1. 2), «Bamora nepeMeHHONH HOMUHAIBHOW CyMMBbI» (1. 4) WU
«Basota QukcupoBaHHOM CyMMBD» (1. 6) COOTBETCTBEHHO), TO TaKas CyMMa IEpEeBOIUTCS B
poccuiickue pyOnu mo odunmambHoMy Kypcy banka Poccuu, ycraHOBIEHHOMY Ha JaTy
3aKJIFOYEHHUS JJOTOBOPA.

Jorosop PEIIO (repo)

Jna pacuera OO606menHbix nokazateneid no JloroBopy PEIIO (repo) wucnonb3yrorces
CJIEAYIOIINE TapaMeTphl:

Ne IMapamerp (xpath) Ha3zpanue napamerpa Onucanne
fpmlext:repo/fpmlext:spotLeg/
fpmlsettlementAmount/fpmlCurrency l_[epBaSI Y4acCTb CACIIKHU PEIO / Bamrora CYMMBI pac4€TOB
1 Cymma pacueros / Bamrora 10 NEPBOH YaCTU CAENKH
nsdext:repoBulkReport/nsdext:repos/ CyMMBI perto

nsdext:repoDetails/nsdext:spot — ¢

fpmlext:repo/fpmlext:spotLeg/

) foml:settlementAmount/fpml:amount TepBast 4acTh CAEITKH PEMo / ng\g; {){zc;?g;eiiﬂ
nsdext:repoBulkReport/nsdext:repos/ Cymma pacueros /Cymma | 0

nsdext:repoDetails/nsdext:spot — a




4.9.2. B xadectBe o0beMa J0OTrOBOpa HCIIOJIB3YETCS 3HAYEHHUE HCXoaHOro mapamerpa «Cymma
pacyeToB 10 MepBOM YacTH caeiaku pernoy (1. 2). Eciu «Bantora cymMMBbI pacdeToB 1O MepBOi
4acTU CHENKH perno» (. 1) siBisieTcs MHOCTPAHHOM BalOTOM, TO CyMMa INEPEBOJIUTCS B
poccuiickue pyonu mo odurmanbHOMYy Kypcy banka Poccum, ycTaHOBIIGHHOMY Ha JaTy
3aKJIFOUYEHHUS JOTOBOpA.

4.10. ®opsapa Ha odauramuu (bondForward)

4.10.1. JIns pacuera OOO0OIIEHHBIX TOKa3aTenel mo Buay aoroBopa Dopeapn Ha obOIUTAIUN
(bondForward) ncrosp3yroTes CIeayIoIHe IapaMeTphI:

Ne IMapamerp (xpath) Ha3Banue napamerpa Onucanne

1 nsdext:bondForward/nsdext:notional A | HomunansHas cymma / | Bamrora cOBOKYMHOI#M
mount/ fpml:currency Baiora cymmer HOMHHAJILHOH CTOUMOCTH.

2 nsdext:bondForward/nsdext:notional A | HomunansHas cymma / | COBOKYITHAS HOMUHAIbHAST

mount/ fpml:amount Cymma CTOMMOCTb JI0roBopa’

4.10.2. B xadectBe 00beMa JOTOBOpA MCIOIB3YETCS 3HAUCHUE UCXOAHOTO apamerpa «CoBOKYyITHAs
HOMHUHaJbHAs CTOMMOCTHh jaoroopay» (1. 2). Eciom «BamoTa COBOKYMHOM HOMHMHAJIBHOMN
croumMocTy (1. 1) sIBIsIETCS MHOCTPAHHOM BAJIIOTOM, TO CyMMa MEPEBOJAUTCS B POCCUMCKHE
pyonu mo odunumanbHoMy Kypcy banka Poccum, yctaHOBIEHHOMY Ha JIaTy 3aKIIOYCHHS
JI0OTOBOpA.

4.11. Onuuon Ha odsmuramum (bondQOption)

4.11.1. [ns pacuera OOOOIIEHHBIX MMOKa3arejaed Mo BuIy AoroBopa ONIMOH Ha OOJUTALMH
(bondOption) ucmosp3yOTCS ClIEAYIONIME TapaMeTPhI:

Ne IMapametp (xpath) Ha3Banue mapamerpa Onucanue

1 fpml:bondOption/ Howmunanbhast cymma / | Basrora cOBOKYIMHOM
fpml:notional Amount/ fpml:currency Bantora cymMmbl HOMHHAJIbHOM CTOUMOCTH

2 fpml:bondOption/ Homunanbhast cymma / | COBOKyIMHasi HOMHHAIbHAS
fpml:notional Amount/ fpml:amount Cymma CTOMMOCTb JI0r0BOpaZ

4.11.2. B xadectBe 00beMa JOTOBOpA MCIOIB3YeTCS 3HAUCHHUE UCXOAHOTO TTapamerpa «COBOKYITHAS
HOMUHAJIbHAsi CTOMMOCTH joroBopa» (m. 2). Ecim «BamroTa cOBOKYNMHON HOMHHAJIbHOM
CTOUMOCTHY (I1. 1) SIBISI€TCSI MNHOCTPAHHOW BAJIIOTOM, TO CyMMa MEPEBOAUTCA B POCCUNCKHE
pyonu no odunuansHoMy Kypcy banka Poccun, ycTaHOBIEHHOMY Ha JaTy 3akKIHOUEHUS
JIOTOBOpA.

4.12.  Onuuon Ha kop3uny odauramuii (basketBondOption)

4.12.1. ]Jlns pacdera OO0OIMIEHHBIX MOKa3aTeNeH mo Buay qoroopa ONIIMOH Ha KOP3UHY OOTHTaIiuit
(basketBondOption) ucrob3y0TCs ClIeAYIONINE MapaMeTpPhI:

! B nannoM mone ykasbiBaeTcs: B cirydae (opBap/ia Ha oOJMralliy — pacueTHasi CyMMa, MoJlydaeMas IlyTeM YMHOKEHUS
KOJIMYeCTBa OOJIMTaINi TI0 JOTOBOPY Ha HAYaJIbHYI0 HOMUHAJIBHYIO CTOMMOCTb OJTHOM oOsiuranuy; B cirydae gopsap/a Ha
KOp3WHY OOJIMraiyii — pacyeTHasi CyMMa, TI0JTydaeMast ITyTeM yMHO)KEHHSI KOJIMIeCTBa KOP3HH MO JJOrOBOPY Ha HAYAJIBHYIO
CTOMMOCTH OJTHOW KOP3UHEI; B CiTy4dae ¢popBapia Ha HHIEKC — pacdeTHasi CyMMa, oTydaeMasi yTeM YMHO)KEHHUS 3HAYeHHUS
MHJEKCAa Ha JaTy 3aKIIOYeHHS JOTOBOpa B WHACKCHBIX IyHKTaX HAa MYJIBTHIUIMKATOpP MHAEKCAa (CTOMMOCTH | IyHKTa
HWHIEKCA B COOTBETCTBHH CO CHeUM(HUKAIMeN) Ji00 COBOKYIHAs CTOMMOCTH JOTOBOPA HA ATy €ro 3aKIIOYeHHUs B
COOTBETCTBHUH C JAHHBIMHU OyXTaJITEpPCKOTO y4eTa.

2 B cooTBercTBHH C PEKOMCHAANAMHU B TAHHOM I10JI€ YKA3bIBACTCA: B CJIydac OIMIMOHA HA 06erau1/11/1 — pacu€THasa cymma,
nojsygyacmas myTeéM YMHOXKXCHHS KOJIUYECTBA ONIIMOHOB HAa KOJIUYECTBO O6J'[I/II‘EIIII/II>1 B OJJTHOM OIINHMOHE U Ha HAYAJIbHYIO
HOMHWHAJIBbHYIO CTOMMOCTbH O,Z[HOfI 06J'II/IFaIII/II/I; B CJIy4dac OIIIMOHA Ha WHJACKC — pacyde€THasd CyMMa, IojiydacMasd IyTeM
YMHOKCHHUA KOJMYCCTBA ONIIMOHOB Ha 3HAYCHHC MHJACKCA HA JATy 3aKIIOYCHHA AOTrOBOpa B MHACKCHBIX ITYHKTAaX U Ha
MYJbTHUIUIMKATOP HHJCKCA (CTOI/IMOCTL 1 ITYHKTa HWHACKCA B COOTBETCTBUU CO cneumbm(auneﬁ) 1160 COBOKYIIHasd
CTOMMOCTB JOT'OBOpPA HA AAaTy €T0 3aKJI0YCHUA B COOTBETCTBUU C JAHHBIMU 6yXl"aJ’ITepCKOFO ydera.
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4.12.2.

4.13.
4.13.1.

4.13.2.

4.13.3.

Ne | Tlapamerp (xpath) Ha3Banue napamerpa | Onmncanme

1 nsdext:bondBasketOption/ Homunanbsnast cymma / | Bajrora cOBOKYITHOMR
fpml:notional Amount/fpml:currency Barora cyMmBl HOMHUHAJILHOH CTOUMOCTH

2 nsdext:bondBasketOption/ Homunanbuas cymma / | COBOKyIHAsSs HOMHHATBHAS
fpml:notional Amount/fpml:amount Cymma CTOMMOCTb J0roBopa’

B kauectBe 00BbeMa JOroBOpa UCIONb3YETCS 3HAYCHUE UCXOIHOTO napameTpa «CoBOKyITHas
HOMHUHAJIbHAs CTOMMOCTHh Jaoroopay» (1. 2). Eciom «BamoTa COBOKYNMHOM HOMHMHAJIBHOMN
croumMocTuy (1. 1) sIBAsIETCS MHOCTPAHHOM BAJIIOTOM, TO CyMMa MEPEBOAUTCS B POCCUMCKHUE
pybonu no odpunmanbHoMy Kypcy banka Poccum, ycrtaHOBIEHHOMY Ha JaTy 3aKJIIOYCHHS
JI0OTOBOpA.

®opBapa Ha akuuu (equityForward)

st pacuera OOO0OIICHHBIX MOKa3aresieil 1o Buay goroBopa PopBapa Ha aKIHUU
(equityForward) ucronb3yroTCst CIeyIONIE TapaMeTPhI:

Ne IMapamerp (Xpath) HaszBanue mapamerpa Onucanue
fpml:equityForward/ bazoBelii akTHB /

1 | fpml:underlyer/fpml:singleUnderl | Exuamdssiii 6a30Bb1id KonmuecTBo akiuit
yer/fpml:openUnits aktuB / JIoT akTHBa

fpml:equityForward/fpml:underly Basosktit akTus /

2 er/ foml:basket/fpml:openUnits Kop3suna / Yucno KommaectBo kop3uH
€/IMHHI] aKTHBOB
fpml:equityForward/ DopeapaHas 1eHa / .
3 fpml:forwardPrice/fpml:currency | BamoTa cymmer Bamora dopsapnoii et
4 fpml:equityForward/ dopsapaHas neHa / dopeap/Has 1cHa 32 CTUHUILY
fpml:forwardPrice/fpml:amount CymmMma 0a30BOro aKkTHBa
OO611ast CTOMMOCTD aKIUH
PaccuutsiBaeTcs kak
5 | Pacuernslit mapamerp PacueTnblil mapamerp

MIPOU3BEICHUE KOIMYECTBA aKIHi (T1.
1) u 1eHsl 3a eTUHUILY 6a30BOTO
aktuBa (1. 4)

OO01mast cToMMOCTh KOP3UH.
PaccuntreiBaeTcs Kak

6 | PacuerHslii napamerp Pacuernblil nmapamerp IIPOU3BE/ICHHIE KOINYECTBA KOP3HH
(11. 2) ¥ IeHBI 32 eTUHAILY 6a30BOTO
akThBa (1. 4)

B kausectBe oOBemMa JOroBOpa HCIIONB3YETCS 3HAYEHHWE OIHOTO W3 aJbTEPHATHBHBIX
pacyeTHBIX mapaMeTpoB: «O01as CTOMMOCTh akLuii» (1. 5) miu «O0111as CTOMMOCTb KOP3UH»
(. 6) — B 3aBUCUMOCTH OT TOrO, Kakoi u3 napameTpoB — «KonnuectBo akumit» (1. 1) uim
«KonmnuectBo kop3un» (1. 2) — yKa3aH B JOTOBOPE.

Ecin «Bamota QopBapaHOil 1EHBI» SIBISETCS HWHOCTPAHHOW BalllOTOW, TO CymMMa
NEepPeBOUTCS B poccwiickue pyonu mo odunmansHoMy Kypcy banka Poccun,
YCTaHOBJIEHHOMY Ha JaTy 3aKJIF0UEHUS 10r0BOpA.

3

B cooTBeTrcTBHM C peKOMEHAANMSIMH B JAaHHOM TIOJI€ YKa3bIBae€TCS: B CiIydae OMNIMOHA HAa KOP3WHY oOnuranui —

pacdyeTHasd CyMMa, MojgydaeMas nyTeéM YMHOKCHHSA KOJIMYCCTBA OIIHMOHOB HAa KOJWYECCTBO KOP3WH W Ha HAYAJIbHYIO
CTOUMOCTB O,HHOﬁ KOpP3WHBI; B CJlIy4Yac OINIHMOHA Ha KOP3MHY HWHACKCOB — pacdY€THad CyMMma, IoJjgy4dacMas ITyTEM
YMHOKEHHUA KOJIMYECTBA ONNIIMOHOB HAa 3HAYCHUE UH/JICKCA Ha ATy 3aKIIOYCHUA JOTOBOPA B MHACKCHBIX ITYHKTAaX U Ha
MYJBbTHIUIMKATOP HMHJCKCA (CTOI/IMOCTI: 1 ITYHKTa MHJACKCA B COOTBETCTBUU CO CHCHH(I)HK&HHGﬁ) 1160 COBOKYIIHas
CTOMMOCTB JOTI'OBOpPA HA AaTy €T0 3aKJI0YCHUA B COOTBETCTBUU C TAHHBIMU 6yXl"aJ’ITepCKOFO ydera.
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4.14.

Onunon Ha akuuu (equityOption)

4.14.1. Jnsa pacueta OOOOIIECHHBIX TOKa3aTelied IO BHUAY
(equityOption) ucrnonb3yroTcs CIEAYIOIINE TTapaMeTpPhl:

noropopa ONUMOH Ha aKIHUHA

Ne

IMapametp (xpath)

Ha3Banue napamerpa

Onucanue

fpml:equityOption/fpml:underlyer
/

fpml:singleUnderlyer/fpml:openU
nits

Ba3oBblil akTuB /
EnnanyHbil 6a30BbIi
axTtus / JIoT akTHBa

KoanuecTBo akimit

fpml:equityOption/fpml:underlyer
/ fpml:basket/fpml:openUnits

Ba3oBklii akTHB /
Kopauna / Yucno
€UHUL] aKTUBOB

KonnuecTBo KOP3UH

fpml:equityOption/fpml:strike/
fpml:currency

Ilena ucnoaneHus /
Banrora

Bantora 11eHbl HCTIOJTHEHUS

fpml:equityOption/fpml:strike/
fpml:strikePrice

Iena ncnongenus /
llena ncnonmaeHNsS

LleHa MCTIONHEHHMS 32 SAUHHILY
0a30BOr0 aKTHBA

fpml:equityOption/fpml:notional

Homunanenas cymma

HomunaneHas cymma gorosopa

fpml:equityOption/fpml:feature/fp
ml:knock/fpml:knockIn/fpml:feat
urePayment/fpml:amount

Cymma miatexa

CyMMa 1raTesxa o OuHapHOMY
OTIIIHOHY

fpml:equityOption/fpml:feature/fp
ml:knock/fpml:knockIn/fpml:feat
urePayment/fpml:currency

Baitora cymmbl

Bamrora CYMMBI BbIIJIATBL

fpml:equityOption/fpml:feature/fp
ml:knock/fpml:knockOut/fpml:fe
aturePayment/fpml:amount

CymMa rutaTesxa

CyMMa 1uiaTexxa no OuHapHOMY
OTIHOHY

fpml:equityOption/fpml:feature/fp
ml:knock/fpml:knockOut/fpml:fe
aturePayment/fpml:currency

Baitora cymmbl

Bamora CYMMBI BBITIJIATBL

10

PacueTHbiit napamerp

PacueTHslit mapametp

O06111ast CTOMMOCTE K.
PaccunTreiBaeTcst Kak

MPOU3BEICHUE KOJIHUYECTBA AKIHA (II.
1) ¥ eHBI UCTIOJHEHHUS 32 SIMHUILY
6a3oBoro aktuBa (I1. 4)

11

PacueTHslii napamerp

PacuerHslii napamerp

OO01mast cTouMOCTh KOP3UH.
PaccuntreiBaeTcs Kak

MIPOU3BEICHUE KOJIMYECTBA KOP3HH
(1. 2) ¥ LIeHBI UCTIOTHEHHUS 3a
eaHuIy 6a30BOro akTuBa (1. 4)

12

PacuerHslii napamerp

PacuerHslii napamerp

HomunansHas cymma jorosopa (1. 5)

13

PacueTHslii napamerp

Pacuernslii napamerp

CyMMa BBIIIJIATHI 110 GapbepHOMY
(6unaproMy) omnuony (1. 6 wiu 1. 8)

4.14.2. B xadecTtBe 0o0beMa JIOrOBOpa HCIOJB3YETCS 3HAUYEHHE OJHOTO0 W3 albTEPHATUBHBIX
pacueTHBIX TapaMmeTpoB: «OOmas croumocts akmuin» (m. 10) mmum «OOmas cTOMMOCTh
kop3un» (m. 11) wmm HomuuaneHas cymma goroBopa (m. 12) wim CyMMa BBIILIIATHI IO
O6aprepHoMy (OrHApHOMY) OMIIKMOHY (1. 13) — B 3aBUCMOCTH OT TOTO, KaKOH M3 MapaMeTpOB
— «KonmnyectBo akuwmii» (1. 1) wmm «KonmaectBo kop3un» (1. 2) unn Cymma ruiarexa (. 6,
n. 7) ykasaH B joroBope. [Ipuoputer pacuera oObeMa JOrOBOpa, MCXOIsS W3 HATUYUS
yKa3aHHBIX 3HaUY€HU B oroBope, otaaercs Cymme Boimiatel (1. 13), 3atem HomunansHON
ctoumocTH (1. 12), u ganee O6meit croumoctu akuui (1. 10) unu O611el cTOUMOCTH KOP3UH
(m. 11).
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4.14.3.

4.15.
4.15.1.

4.15.2.

4.16.
4.16.1.

Ecnu «Bamtora 11eHbl UCTIOTHEHUS SIBISIETCS MHOCTPAHHOM BaIFOTOM, TO «O0111ast CTOUMOCTD
aKIIMi/KOP3UH» MIEPEBOJIUTCS B pOCCUicKue pyonu o odurmanpHOoMy Kypey banka Poccun,
YCTaHOBJICHHOMY Ha JaTy 3aKJII0YEHUs JOTOBOPA.

Toapublii popBapa (commodityForward)

Hunst pacuera OOOOIICHHBIX TOKa3aTeled 1Mo BHUIy JjgoroBopa ToBapHbIH (dopBapa
(commodityForward) ncnoap3yroTces CleayroIHe napaMeTph:

Ne IMapamerp (xpath) Ha3Banue nmapamerpa Onucanne

Bastora cymmbl

fpml:commodityForward/fpml:fixedL | O6mas cymma / Bamrora

1 X d ) (PUKCHUPOBAHHOTO IIIATEXA O
eg/ fpml:totalPrice/fpml:;currency CYMMBI foroBopy
2 fpml:commodityForward/fpml:fixedL | O6mas cymma / Cymma Cymma pUKCHPOBaHHOTO

eg/ fpml:totalPrice/fpml:amount JIEHEKHBIX CPEIICTB IaTesxa 1o JI0roBopy

B xauecTBe 00BbeMa 10OroBOpa HCIONIb3yeTcs 3HaueHue napamerpa «Cymma (pUKCHpOBaHHOTO
wiarexa mno goroBopy» (m. 2). Ecnu «Bamota cymmbl (PUKCHPOBAHHOTO ILIaTeXa IO
JoroBOPY» (1. 1) sABJISIETCS MHOCTPAHHOW BAJIIOTOM, TO CyMMa MEPEBOJAUTCS B POCCHIICKUE
pybonu mo odunumanbHoMy Kypcy banka Poccum, ycTaHOBIEHHOMY Ha JaTy 3aKIIOYCHHS
JIOTOBOpA.

Tosapubiii onuuoH (commodityOption)

Hns  pacuera OOOOIIEHHBIX TIOKa3aTeleld 1O BUAY JOroBopa TOBapHBIA OINIMOH
(commodityOption) ucmoab3yrOTCst CIEAYIOIINE TapaMeTpPhI:

Ne IMapamerp (xpath) HaszBanune mapamerpa Onucanue
fpml:commodityOption/ OO0111ee HOMUHAIBHOE Obmee HOMMHATLHOE
1 ) . . KOJINYECTBO 0a30BOI0
fpml:totalNotionalQuantity KOJINYECTBO
aKTHBa
fpml:commodityOption/ €Ha CTpaiiK Ha €IHHHUII €Ha UCIIOJTHEHUS 3a
p y
2 | fpml:strikePricePerUnit/foml:amou | toBapa / CymMa JeHE)HBIX €/IMHUILY U3MEPEHUS
nt CpeJncTB 06a30BOr0 aKTHBA
fpml:commodityOption/ Ilena cTpaiik Ha euHu
3 | fpml:strikePricePerUnit/fpml:curre ToBapa /pBa.moTa élYMMLL[Iy Bautora 1ieHbl HCTIOTHEHUSE
ncy
fpml:commodityOption/ HomuHanbeHas cymma BaslioTa HoMUHANLHOI
4 | fpml:weatherNotional Amount/ MOTO/IHOTO KOHTPAaKTa / CVMMBI IOFOIHOIO OILHOHA
fpml:currency Bamtora cymmbl Y A H
fpml:commodity(_)ption/ HomuHanbHas cymMa
5 | fpml:weatherNotional Amount/ TOTOJIHOTO KOHTPAKTa / Homunanbnas cymma
MOTO/IHOTO OMIIMOHA
fpml :amount CyMMa JCHEKHBIX CPEACTB
fpml:commodityOption/ YpoBeHb cTpaiik moroaHOro Eoe:oa I;IIS)?:))JELGH;:Ha
6 fpml:weatherindexStrikeLevel/ nHaekca / Konnuectso (Komi[quTBo HH HKTOB
fpml:quantity MYHKTOB y
MIOTO/THOTO MH/IEKCA)
fpml:commodityOption/fpml:featur CyMMa TUIATERA 11O
7 | e/fpml:knock/fpml:knockin/fpml:fe | Cymma numaresxa 6I/}I]Ha HOMY OTILHOH
aturePayment/fpml:amount PHOMY OTILHORY
fpml:commodityOption/fpml:featur
8 | e/fpml:knock/fpml:knockin/fpml:fe | Bamrora cymmsr Basrora CyMMBI BBITLIATHI
aturePayment/fpml:currency
fpml:commodityOption/fpml:featur CvMMa MIaTesRa 1o
9 | e/fpml:knock/fpml:knockOut/fpml:f | Cymma mumarexa Y
. OMHApPHOMY OIITHOHY
eaturePayment/fpml:amount
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4.16.2.

4.16.3.

4.17.
4.17.1.

fpml:commodityOption/fpml:featur
10 | e/fpml:knock/fpml:knockOut/fpml:f | Bamora cymmer Barora cyMMBI BBIILIATHI
eaturePayment/fpml:currency

O061mass CTONMOCTh
TOBApHOTO OIIIHOHA.
PaccuutbiBaeTcs Kak
TIpomM3BeIeHNE 00MIero
HOMUHAJILHOTO KOJUYCCTBA
(. 1) ¥ UeHBI UCTIOTHEHUS
3a ¢IMHUILY U3MEPCHHUS
6azoBoro aktuBa (1. 2)

11 | PacuerHsIif mapameTp PacuerHs1it mapamerp

OO011ast CTOUMOCTh
ITOr'OJHOTO OII[HOHA.
PaccuntreiBaeTcs Kak
TIPOM3BEICHUE
HOMHHAJIBHOM CyMMBI
MTOTOTHOTO OMInoHa (1. 5) 1
LIEHBI UCITOTHEHMS
MTOTOTHOTO OIIIroHa (1. 6)

12 | PacuerHsIif mapameTp PacuerHs1it mapamerp

CyMmMa BBIIUIATH IO
13 | PacuerHslif napameTp PacuerHsI1it mapametp 6apbepHOMy (OMHApHOMY)
omuony (1.7 unu 1m.9)

B kauectBe 00BEMa J0roBOpa HCHOJIb3YyeTCsl 3HAYEHHWE pacyeTHOro mnapamerpa «OOmias
CTOMMOCTH TOBapHOTo onuuoHa» (1. 11) nubo pacuerHoro mapamerpa «OO0ImIas CTOMMOCTb
norogHoro ommuona» (m. 12), mmbo pacuerHoro mnapamerpa «CyMMblI BBILIATBL 110
OapbepHOMY (OMHAPHOMY) ONITMOHY»» — B 3aBHCHMOCTH OT TOTO, KAaKOH U3 IMapamMeTpoB —
«O011ee HOMMHAJIBHOE KOJMYECTBO 0a3oBoro aktuBay» (m. 1) wnum «HomuHanbHas cymma
noroaHoro onmuoHa» (m. 5) wim «Cymma miaTeka» — ykazaH B jorosope. [Ipuoputer
pacuyera o0beMa JIOrOBOPA, UCXO/1s U3 HAJIMYUS YKa3aHHBIX 3HAYEHUH B JOTOBOPE, OTAAETCS
Cymme Beimnatsl (1.13), 3atem OOmieit croumocTd ToBapHOro omnuuoHa (m.11) u O6meit
CTOMMOCTH IOTOIHOTO ONIKOHA (11.12).

Ecnu 3HayeHne BHIOPAaHHOTO PAcCUETHOTO MapaMeTpa BHIPAXKEHO B MHOCTPAHHOW BAIIIOTE
(«Bamota uensl ucrnonHeHus» (m. 3) wim «BamoTa HOMHHAIBHOH CYMMBI MOTOIHOTO
onuuoHa» (1. 4) COOTBETCTBEHHO), TO TAKOE 3HAUEHUE NIEPEBOAUTCS B POCCUNCKUE PYOIIH TTO
opunumansHOMy Kypcy banka Poccun, ycTaHOBJIEHHOMY Ha JaTy 3aKJIIOYEHHsI JOTOBOPA.

Tosapublii cBon (commoditySwap)

Jns  pacuera OOOOUICHHBIX TOKa3aTeae Mo BHAY JoroBopa ToBapHBIA CBOI
(commoditySwap) ucrons3yroTes CIeayIOIHe TapaMeTphbl:

Ne IMapametp (xpath) Ha3Banue napamerpa Onucanne
fpml:commoditySwap/ YacTb CHIENKH ¢ TUIaBaoIIen Bastiora. B KOTODo BLIDAKENz
1 | nsdext:floatingLegNsd[1]/ nienoii / Tosap / Banrora ’ P P

fpml:commodity/fpml:currency | ToBapHoro aKTHBa nena Tosapa [1]

fpml:commoditySwap/ YacTh CIENKH C MIIABAOIICH CoBOKYIIHO® HOMUHAILHOE
2 | nsdext:floatingLegNsd[1]/ nieHoit / COBOKyITHOE Konmzcmo Toapa [1]
fpml:totalNotionalQuantity HOMHHAJIbHOE KOJIMYECTBO P

. LI v
fpml:commodltySWap/ acCThb CACJIKHM C IIJIaBArOIICHU

- Hoii / [lepBoHavannpHas IlepBoHavannpHas ieHa
3 nsdext:floatingLegNsd[L)/ HZHZG/I/IHeI/II) IZTOBa HOT'O e eIfHI/IO Bl TOBapa [Hle]
nsdext:initialPrice H JUHILL P JUHALL P
aKTHBa
fpml:commoditySwap/ YacTb cliesky ¢ IiaBaronen

Bantora, B K0TOpO#i BEIpakeHa

4 | nsdext:floatingLegNsd[2]/ nenoii / Tosap / Bamrora teHa Tosapa [2]

fpml:commodity/fpml:currency | ToBapHOrO aKTHBa

14



fpml:commoditySwap/ YacTb CHEIKH ¢ TUIaBAOIEH
. - o COBOKYITHO€ HOMHHAIILHOE
5 | nsdext:floatingLegNsd[2]/ enoit / CoBokynHoe
. ; : KOJIMYECTBO ToBapa [2]
fpml:totalNotionalQuantity HOMWHAJIbHOE KOJIMIECTBO
. YacTtb cAenky ¢ IUIaBarolen
fpml:commoditySwap/ e H
. . nenoit / [lepponagansHas [lepBoHauanpHas LeHa
6 nsdext:floatingLegNsd[2)/ €Ha eIMHUIIBI TOBAPHOTO SIMHUIIBI TOBapa [2]
nsdext:initialPrice i A P P
aKTHBa
fpml:commoditySwap/ ITOTOK 110 CIEJIKE MOrOAHOIO
7 fpml:weatherLeg[1]/ cBona / HomunaneHast cymma | Bairora HOMUHAJIBHOW CYyMMBI
fpml:weatherNotionalAmount/ | morogHoro KoHTpaxra / MIOTO/THOTO CBOTIA
fpml:currency Bamtora cymmbl
fpml:commoditySwap/ [ToTok 1O cesKe NOroHOTO
8 fpml:weatherLeg[1]/ cBona / HomunaneHas cymma | HomuHanbHas cymma
fpml:weatherNotionalAmount/ | morogHoro KoHTpaxra / MIOTO/THOTO CBOIIA
fpml:amount CyMMa JICHE)XXHBIX CPEJICTB
fpml:commoditySwap/ ITOTOK 110 CIEJIKE MOrOAHOIO
9 fpml:weatherLeg[1]/ cBora / YpOBEeHB MOTOTHOTO KosmuecTBo IyHKTOB
fpml:weatherindexLevel/fpml:q | unnekca / KonuuectBo MOrOJIHOTO MHEKCA
uantity MYHKTOB
. . Yactb caenku ¢
fpml:commoditySwap/fpml:fixe A N .
10 | dLeg/ (ukcupoBaHHOU 11eHOH / OO01as cymma (pUKCUPOBaHHBIX
. . . Urorosas nena / Cymma miaTexein
fpml:totalPrice/fpml:amount
JICHE)KHBIX CPE/ICTB
. . Yacts caenku ¢ .
fpml:commoditySwap/fpml:fixe A . . Bauntora, B KOTOpOii BBIpakeHa
(uKcHpOBaHHOH LIEHO¥ /
11 | dLeg/ cyMMa (PUKCHPOBaHHBIX
’ . ) Urorosas nena / Bamotra .
fpml:totalPrice/fpml:currency TuIaTexen
CYMMBI
O06BeM 1o nepBoit YacTu
CIEJIKY C IUIABAIOIIEH IEHOM.
PaccuutsiBaercs kak
. . MPOU3BEICHHE COBOKYITHOTO
12 | PacuerHblit napameTp PacueTHbIil mapamerp p A Y
HOMHHAJILHOTO KOJIMYECTBA
ToBapa (1. 2) u
MePBOHAYAIILHO [IEHBI
eAMHUIIBI TOBapa (L. 3)
O0BeM 10 BTOPOI YaCTH CIACITKA
C IUIaBAOILEH LICHOM.
PaccuutsiBaercs kak
. . MPOM3BEICHHE COBOKYITHOTO
13 | PacuerHblit napameTp Pacuernblil nmapamerp p A Y
HOMMHHAJIBHOT'O KOJIMYECTBA
ToBapa (1. 5) u
[epBOHAYAIbHOM 1IEHbI
€AMHUIIBI TOBapa (1. 6)
OOBeM MOTOTHOTO CBOIIA.
PaccuntsiBaeTcst Kak
. . MPOU3BECHHEe HOMHUHAIBLHON
14 | PacuerHblit mapameTp PacueTHbIil mapamerp
CYMMBI ITOTOTHOTO cBoMA (TI. §)
M KOJINYECTBA ITYHKTOB
MOTOTHOTO MHJeKca (11. 9)

4.17.2. B xadecTtBe 00beMa JIOrOBOpa MCIOJIB3YETCS 3HAYCHHUE pacdeTHOro mapamerpa «O0beM 1o
MEepPBOM YacTH CIIENKHU C IJaBaromiei neroi» (m. 12). Ecnu 3HaueHue maHHOTO Mmapamerpa
OTCYTCTBYET, MCIOJb3YyEeTCsl 3HaUeHHE pacdyeTHOro napamerpa «O0beM MO BTOPOH YacTu
caenku ¢ TuiaBaromiei meHoi» (m. 13). Ecnu o0a 3HaueHWs OTCYTCTBYIOT (B clydae
MIOCTaBOYHOI'O TOBAPHOTO CBOIMA WM IOTOJHOTO CBOMNA), B KauecTBe oObeMa JI0TOBOpa
UCIIONIB3YETCSI 3HAUEHUE NCXOHOTO apameTpa «O01ast cymMmma GUKCUPOBAHHBIX TTATEKE
(m. 10) mu6o pacuerHoro mapamerpa «O0beM morogHoro comnay (1. 14) B 3aBUCUMOCTH OT
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4.17.3.

4.18.
4.18.1.

TOT0, KaKOH U3 TapaMeTpOB yKa3aH B ToroBope: «O01mas cymma (GUKCHPOBAHHBIX MIATEKEH»
(m. 10) unmun «HoMuHambHast cyMMa MOTOTHOTO cBoMay (1I. 8).

Ecnu 3HaveHune BBIOPAHHOTO PAcUETHOTO TMapaMeTpa BBIPAKEHO B WHOCTPAHHOW BATIOTE
(«Bairora, B KOTOpO#i BeIpaXkeHa 1ieHa ToBapa [1]» (. 1), «Bamora, B KOTOPOi BBIpayKCHA

1ieHa Tosapa [2]» (1. 4), «Bamora, B KOTOpOil BeIpakeHa CyMMa (PMKCHPOBAHHBIX IIATEKEI
(m. 11) mmm «BaxroTa HOMUHAIBHOW CYMMBI ITOTOJTHOTO CBOMay (1. 7) COOTBETCTBEHHO), TO
TaKO€ 3HaYCHHUE MEPEBOAUTCS B pOCCHiicKre pyoOiu o opunuanbHomMy Kypey banka Poccun,
YCTAHOBJICHHOMY Ha JIaTy 3aKJIFOYEHUs 10r0BOpa.

ToBapublii cBonuuoH (commoditySwaption)

Jns pacuera OOOOIIEHHBIX IIOKa3aTelIe MO BHIY JOroBopa TOBapHBIM CBOMIIMOH

(commoditySwaption) ucroab3yTcs CIIEAYIOIUE apaMeTpPhI:

[ fpml:totalPrice/fpml:amount

(hUKCUPOBAHHOM IIEHOH /

Ne IMapamerp (xpath) Ha3Banue nmapamerpa Onucanne
fpml:commoditySwaption/ .
foml- di YacTh cIOeKH ¢ IUIaBaromeit .
pml:commoditySwap/ . Bautora, B KoTOpOii
1 nsdext:floatingLegNsd[1]/ uewoii / Tosap / Bamota BBIpa)KCHA IIeHa ToBapa [1]
fpml'cbmmodity/fpml'currency TOBAPHOTO akTHBa P b
fpml:commoditySwaption/fpml: .
commoditySwap/ *lacts CAENKN ¢ MIABAIOICH CoBOKYNHOE HOMHHAJBEHOE
2 nsdext:floatingLegNsd[1]/ uenoit / Cosokynroe KOJIMYeCTBO ToBapa [1]
fpml'tc.)taINotigonaGI]Quantity HOMHHAIILHOE KOJIMHECTBO B b
fpml:commoditySwaption/fpml: .
- YacTh coenKky ¢ IDIaBaromei
commoditySwap/ . [epBoHauanpHas 1ieHa
3 nsdext:floatingLegNsd[1]/ uenoi / IlepsonavanbHas uexa eIMHUIIBI TOBapa [1]
ns dext:ini tialPrice €IMHUIIB TOBAPHOTO aKTHUBA P
fpml:commoditySwaption/fpml: .
- YacTh coenKky ¢ IDIaBaromei .
commoditySwap/ . Bastora, B KOTOpOiA
4 nsdext:floatingLegNsd[2]/ ueHoii / Tosap / Bamota BLIpaKeHa IieHa ToBapa [2]
fpml'cbmmodity/fpml'currency TOBAPHOTO akTHBa ’ b
fpml:commoditySwaption/fpml: .
- YacTb caenku ¢ IiaBarolei
commoditySwap/ . CoBOKyMHOE HOMHUHAJIBHOE
5 nsdext:floatingLegNsd[2]/ ueoid / CosokymHoe KOJIMYECTBO TOBapa [2]
fpml'tc;taINotionaIQuantity HOMIHATIBHOE KOTIECCTBO b
fpml:commoditySwaption/fpml: Yacts cAeIKH ¢ LIABAIOLEH
commoditySwap/ > caed T 5 [NepBoHavanpHas 1ieHa
6 nsdext:floatingLegNsd[2]/ ueHoii / TlepsonauanbHas uena eIMHUIIBI TOBapa [2]
ns dext:ini tialPrice €IMHUIIBI TOBAPHOTO aKTHUBA P
fpml:commoditySwaption/fpml:
commoditySwap/ [ToTok 1Mo caenmke MOroaHOTO
7 foml:weatherLeg[1]/ cBoma / HomuHaansHas cymma Bantora HomMmuHaNBHOM
fgml:weatherNo%ional Amount/ | TOTOAHOTO KOHTpaKTa / BamoTa | CyMMBI TOTOJJHOTO CBOTIA
fpml:currency CYMMBL
fpml:commoditySwaption/fpml:
commoditySwap/ [ToToxk 1o caenke MOroAHOro
8 foml:weatherLeg[1]/ cBona / HomuHanbHas cymma HomunaneHas cymma
fpml:weatherNo%ional Amount/ MOro/iHOro KoHTpakTa / CyMMa | HOTOIHOrO CBOMA
fgml :amoun t JIEHEXKHBIX CPECTB
fpml:commoditySwaption/fpml:
commaoditySwap/ ITOTOK 10 CJIETIKE MOTOHOTO KOMM1eCTEO IVHKTOR
9 | fpml:weatherLeg[1)/ cBoma / YPOBEHb IIOTOJTHOTO HOFOIHOTO HHyeKca
fpml:weatherIindexLevel/fpml:q | ungekca / KomuyecTBo myHKTOB A A
uantity
fpml:commoditySwaption/fpml: O61was cvmma
10 | commoditySwap/fpml:fixedLeg | 1acTb cienxu ¢ tast ¢y

(UKCHPOBaHHBIX IUIATEXKEH
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4.18.2.

4.18.3.

4.19.
4.19.1.

Hrorosas nena / Cymma
JICHE)KHBIX CPE/ICTB

YacTp CIEIKU C
(buKCHpoOBaHHOMN TIEHOM /
Htorosas 1iena / Bamora
CYMMBI

fpml:commoditySwaption/fpml:
11 | commoditySwap/fpml:fixedLeg
[ fpml:totalPrice/fpml:currency

Bantora, B koTOpou
BEIpakKeHa CyMMa
(UKCUPOBAHHBIX TUIATEKEH

O0BeMm 110 1epBoii yacTh
CIEJIKHU C IUIaBaroIeH
LeHoi. PaccunteiBaeTcs kak
MIPOU3BEECHUE COBOKYITHOTO
HOMMHAJIBHOTO KOJINYECTBA
ToBapa (1. 2) u
NePBOHAYAIEHON IIEHbI
eMHULBI ToBapa (11. 3)

12 | PacuerHslif napameTp Pacuernblil mapamerp

O0BeM 110 BTOPOIi 9acTH
CIEJIKHU C IUIaBaroIeH
LeHo. PaccuntbiBaeTcs kak
MIPOU3BENECHNE COBOKYITHOTO
HOMHMHAJIBHOTO KOJIMYECTBA
ToBapa (1. 5) u
NepBOHAYAIbHOU LIEHBI
eIMHUIIBI ToBapa (II. 6)

13 | PacuerHsIit mapamerp PacuerHs1it mapamerp

O0BeM MOToIHOTO CBOTIA.
PaccuutsiBaeTcs kak
MIPOU3BE/ICHUE

14 | PacuerHslit mapameTp PacueTnblil mapamerp HOMMHAJIbHOU CyMMBbI
MOTOIHOTO cBoma (1. 8) u
KOJIMYECTBA IIYHKTOB
ToTroAHOTO MHAeKca (1. 9)

B kauyectBe 00bEMa TOTOBOpa MCHOJIB3YETCS 3HAUCHHE pacdeTHOro mapamerpa «O0bem 1mo
NIEPBOI YacCTH CIENKU C IUIaBaromeit menoi» (m. 12). Ecnu 3HaueHne naHHOTO mapamerpa
OTCYTCTBYET, HCIIOJIb3YeTCS 3HaUYCHHE pacyeTHOro napamerpa «O0beM 1O BTOpOW YacTu
cienku c¢ IuaBaromie neHoi» (m. 13). Ecnm oba 3HayeHus OTCYTCTBYIOT (B ciydae
MIOCTAaBOYHOT'O TOBAPHOTO CBOIIA WJIM TOTOJHOTO CBOIA), TO B KayecTBE 0ObeMa JIOTOBOpa
UCTOJIb3YyeTCsl 3HaU€HUE NCXOAHOTro apameTrpa «O01mas cyMmMa GUKCUPOBAHHBIX IJIATEXKE»
(n. 10) mubo pacuerHoro napamerpa «O0beM MoroaHoro ceomnay (m. 14) B 3aBUCUMOCTH OT
TOT0, KaKOM M3 MMapaMeTpoB yKa3aH B oroBope: «O01as cymma (PMKCUPOBAHHBIX IJIATEXKEH»
(m. 10) unu «HomuHanbHasg cymma norogHoro csomnay (1. 8).

Ecnu 3HadueHne BBIOPAaHHOIO pPacyeTHOTrO IMapaMeTpa BHIPAXKEHO B MHOCTPAHHOM BalltoTe
(«Baxrota, B KOTOpOU BhIpaXkeHa IieHa ToBapa [1]» (. 1), «BamoTa, B KOTOpO#l BeIpaKeHa
1ieHa ToBapa [2]» (1. 4), «Bantora, B KOTOpOii BeIpakeHa CyMMa (PMKCHUPOBAHHBIX IJIATEXKe»
(m. 11) nnu «BanoTa HOMMHAJIBHOW CYyMMBI IIOTOJJHOTO CBOMa» (1. 7) COOTBETCTBEHHO), TO
TaKoe 3HaYeHUe NMepPeBOANTCS B poccuiickue pyoau o opunnaibHoMy Kypey banka Poccun,
YCTQHOBJICHHOMY Ha JIaTy 3aKJII0YEHUs 10r0BOpa.

Csomn noxoxa Ha obsmrannu (bondSwap)

Jnst pacyera OOGO0OIIEHHBIX MMOKa3aTeNne mo Buay moroBopa CBOIl J0X0/1a Ha OOJHMTaluu
(bondSwap) ucronp3yrTCs CIeIYIONINE TapaMeTPhI:

Ne IMapamerp (xpath) Ha3panue napamerpa Onucanne

CyMMBI (QUKCHPOBaHHOTO
nmoxoja / HoMuHampHast cymMmma Banrora HoMuHaIBHOR
/ HomuHansHas cymma / CYMMBI

Bamtora cymmbl

nsdext:bondSwap/fpml:interestLeg/
1 | fpml:notional/fpml:notional Amount/
fpml:currency
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4.19.2.

4.19.3.

4.20.
4.20.1.

4.20.2.

4.20.3.

4.21.
4.21.1.

nsdext:bondSwap/fomlinterestleg/ | CYMMP! PHKcupoBaioro

2 | fpml:notional/fpml:notional Amount/ Aoxona / Homunamnas cymma Homunanbhast cymma
foml:amount / HomunansHast cymma / Cymma

JCHCKHBIX CPCIACTB

nsdext:bondSwap/nsdext:bondReturn | Cymmsr moxona ot oGuramnuu / BaoTa HOMHHATEHOM

3 | Leg[1])/nsdext:notional Amount/ HomunansHas cymma / Bamora
fpml:currency CYMMBI CYMM®IL
nsdext:bondSwap/nsdext:bondReturn c ] | Hovmmansmas cysa

4 | Leg[1]/nsdext:notional Amount/ Hzl;ddl\;;;ix;ﬁ 3(1):4 ;al;?g;ﬁl;l; (BapHaHT BBIGOPa «CyMMBI
fpml:amount JOXOZa OT OOJIUTAIIAN)

B xadecTBe oObeMa IOTOBOpA UCHONB3yeTCs 3HaYeHHE Tapamerpa «HomuHambHas cyMMay
(n. 2). Ecam naHHBIl mapameTp OTCYTCTBYET, HCIOJIB3YETCS 3HAUYCHHE IapaMerpa
«HomunanpHas cymma (BapuaHT BeiOOpa «CyMMBI 10X0/1a OT oOiuramumn»)» (1. 4).

Ecnu cymma, ykasaHHass B JOTOBOpE, BhIpaK€Ha B HMHOCTpaHHOW Bamore («Bamora
HOMUHQJIBHOW cyMMbI» (. 1 mnu m. 3) COOTBETCTBEHHO), TO Takas CyMMa HEpEeBOJUTCS B
poccuiickue pyonu mo odunmanbHoMy Kypcy banka Poccuu, ycTaHOBIEHHOMY Ha JaTy
3aKJIFOYEHUs JOrOBOpa.

Csomn g0xo1a Ha akuuu (equitySwap)

s pacuera OO0O0OIIEHHBIX MOKa3aresiedl mo Buay goroBopa CBom JoXxoga Ha aKIMH
(equitySwap) uCronb3yroTcs CIASAYIOIINE TapaMeTphl:

Ne IMapametp (xpath) Ha3Banue napamerpa Onucanue

CyMMBI (UKCUPOBAHHOTO

fpml:equitySwapTransactionSupplem | noxoma / HomunansHas Baitora HOMUHATBHON

! ent/fpml:interestLeg/fpml:notional/ cymma / HoMuHaIbHAS CyMMa | CyMMBI
fpml:notional Amount/fpml:currency | / Bamrota cymmbl
CyMMBI (JUKCUPOBAHHOTO
2 fpml:equitySwapTransactionSupplem | moxona / HomunasabpHas HoMmHabHas cyMMa

ent/fpml:interestLeg/fpml:notional/
fpml:notional Amount/fpml:amount

cymMma / HomuHaANbEHAs cymma
/ CymMMa JICHEKHBIX CPEICTB

fpml:equitySwapTransactionSupplem
3 | ent/fpml:returnLeg[1]/fpml:notional/
fpml:notional Amount/fpml:currency

CyMMBI 10X0/1a OT aKTuBa /
HowmunaneHas cymma /
Bantora cymmbl

Bairora HoMHUHaJIBEHOM
CYMMBEI

fpml:equitySwapTransactionSupplem
4 | ent/fpml:returnLeg[1]/fpml:notional/
fpml:notional Amount/fpml:amount

CyMMBI 10X0/1a OT aKTuBa /
Homunamsnas cymma / Cymma
JICHE)KHBIX CPE/ICTB

HomuHaneHas cymma
(BapuanT BeIOOpa «CyMMEI
JI0XO0JIa OT aKTHBA»)

B xauectBe 00bemMa JOTOBOpA HCIIONIB3yeTCs 3HaueHHE mapamerpa «HoMuHambHas cymMMa
(m. 2). Eciam naHHBI mapaMmeTp OTCYTCTBYET, MHCIONb3YyeTCs 3HadeHHE Iapamerpa
«HomunanbHast cymma (BapuaHT BbiOOpa «CyMMBI I0X0/a OT akTUBa»)» (1. 4).

Ecnu cymma, ykasaHHass B JIOTOBOpE, BBIp@KE€Ha B HMHOCTpaHHO# Bamtore («Bamrora
HOMMHAJIBHOM CyMMBbI» (1. 1 uiu . 3) COOTBETCTBEHHO), TO Takas CyMMa IME€peBOJUTCS B
poccuiickue pyOnu mo odunmanbHoMy Kypcy banka Poccuu, ycraHOBIEHHOMY Ha JaTy
3aKJIIOYEHUs JOrOBOpa.

KpenuTnblii 1edoarnsblii ceon (creditDefaultSwap)

Jns pacuera O0001IEHHBIX TOKa3aTesnel o BULy goroBopa KpenuTHbii nedonTHBIN cBOI
(creditDefaultSwap) ucnomnb3yroTcs ClieAyIOIe HapaMeTphl:
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4.21.2.

4.22.
4.22.1.

4.22.2.

4.23.
4.23.1.

4.23.2.

Ne IMapametp (xpath) 151;33113:;12 Onucanue

YcnoBust 3aUTHI /
1 | fpml:creditDefaultSwap/fpml:protectionTerms/f | Pacuernas cymma /
pml:calculationAmount/ fpml:currency Baiora cymmer

Bamora HoMuHaIBEHOK
CYMMBI

YcnoBust 3aUATHI /
2 | fpml:creditDefaultSwap/fpml:protectionTerms/f | Pacuernas cymma / HomunanbHas cymma
pml:calculationAmount/ fpml:amount Cymma

B kauectBe 0O6beMa OroBOpa MCIOJIB3yeTCs 3HaUYeHue mapamerpa «HomuHampHas cymmay.
Ecnmn «Bamora HOMMHAIBbHOW CYMMBD» SIBIISIETCS HMHOCTPAHHOM BalllOTOM, TO CymMma
MEPEeBOJUTCSI B  poccHiickue pybonu mo odunmansHOoMy Kypcy banka Poccun,
YCTAHOBJICHHOMY Ha J1aTy 3aKJIFOYEHHUS I0r0BOpa.

Kpenutnblii cBonuuon (creditDefaultSwaption)

Jns pacuera OOOOIICHHBIX TIOKa3aTelied MO BHAY A0roBopa KpeauTHBIA CBOMIIMOH
(creditDefaultSwaption) ucrnonb3yroTes cienyope napamMmeTps:

HazBanue

Ne IMapametp (xpath) T Onucanue

fpml:creditDefaultSwapOption/ VYcnoBust 3amuThl / .
. . . . Bantora HoMHHaIBHOU

1 | fpml:creditDefaultSwap/fpml:protectionTerms | Pacuernas cymma / VMM
[fpml:calculationAmount/ fpml:currency Bantora cymmbl ™
fpml:creditDefaultSwapOption/ VYcnoBust 3amuThl /

2 | fpml:creditDefaultSwap/fpml:protectionTerms | Pacuernas cymma / HomunanbsHast cymma
[fpml:calculationAmount/ fpml:amount CymmMma

B kauectBe 00beMa 10roBopa HUCIONIb3yeTcsl 3HaueHue napamerpa «HomuHaneHas cymmay.
Ecin «Bamora HOMHHAJIBHOM CyMMBD» SBISE€TCS HWHOCTPAHHOM BAJIIOTOH, TO CyMMa
NepeBOIUTCS B  poccuiickue pyonmu 1o odunmansHomy Kypey bamka Poccun,
YCTaHOBJICHHOMY Ha JJaTy 3aKJIIOUEHUS JOr0OBOpaA.

Hubie norosopsi (generalProduct)

Jns pacuera OOOOIIEHHBIX TMOKa3aTeneil mo Buay jgoroBopa «lHBIE JOTOBOPBD»
(generalProduct) ucnonb3yroTCs ClenyIOIne mapaMeTphl:

Ne | Mapametp (xpath) E:;::::;a Onucanue

Basora cyMMBbI Banrora cymMmMBI
1| nsdextgeneralProduct/nsdext:party10bligatio Y 00513aTENBCTB 110 JIOTOBOPY
00s13aTENLCTB

ns/nsdext:nominal Amount/fpml:currency Croponsi

nsdext:generalProduct/nsdext:partylObligatio
ns/nsdext:nominal Amount/fpml:amount

CyMma 00513aTeNnbCTB 110

CyMMa 00s13aTeIbCTB
noroBopy CtopoHsil

Banrora cymmer Bamora cymmbl
3 | nsdext:generalProduct/nsdext:party20bligatio Y OGBATEALCT 110 HOTOBOPY
00s13aTEILCTB

ns/nsdext:nominal Amount/fpml:currency Croponsi2

nsdext:generalProduct/nsdext:party2Obligatio
ns/nsdext:nominal Amount/fpml:amount

CymMa 00513aTEIBCTB 110

CymMma 00513aTeIIECTB
noroBopy CTOpoHbI2

B kadecTBe 00beMa JIOTOBOPA HCIOJIB3YETCS:

o ecin «Bamora cymmbl 00s3aTenbeTB» 1A 00enx CTOpOH BBIpaKEHa B POCCHUHCKHX
pyossix — Oosblliee 3HaYEHHE CyMMBbI napaMeTpoB «CymMma o0s3arenbeTB» CTopoHsl
i «Cymma o6s13aTenbeTBy» CTOpOHBIZ;
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ecmn «Bamrora cymMmMmbl 00s13aTenbCTB» 0MHONW M3 CTOPOH BBIpaKE€HA B POCCHUHCKHX
pyonsix, a apyroii CTOpOoHBI B HWHOCTpaHHOM BamioTe — 3HadyeHue «Cymma
00513aTeNIbCTB» TOM CTOPOHBI, 4bs «BamoTa cymMMbl 0053aTelbCTB» BBIpAaXKEHA B
pPOCCUHCKUX pYOIIsX;

eciu «Bamrora cymmbl 00s3aTenbeTB» sl 00enx CTOpOH BhIpaKeHa B MHOCTPAHHOM
BAIIOTE/YaCTUYHO B MHOCTPAHHOM BaJIOTE — COOTBETCTBYIOIIAs CyMMa MHOCTPAHHOMN
BAJIIOTHI TIEPEBOUTCS B pOCCHiiCKHE pyOnaH no opunuansHoMy Kypey banka Poccun,
YCTaHOBJICHHOMY Ha JaTy 3aKJIIOYEHUsS J0roBOpa, IpHU 3TOM BbIOMpaeTcsa Oosnbliee
3HaueHHe CcyMMbl mapameTpoB «Cymma obs3arensctB» Croponsll mmm «Cymma
00s13arenbcTB» CTOPOHBIZ.
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IIpnioxenne 1

k [lopsinky pacuera 0600IIIEHHBIX
nokazareneit HKO AO HPJ]

0O0600mennnie nokazareau Pemosurapus HKO AO HP{
4

3a 1epuoa ¢ mo
(nepuoo npeoocmasnenust)

KoanuecTBo O0BbeM BHECEHHBIX
Ne Buasl noropopos BHECEHHBIX B B peecTp 10r0BOPOB,
peecTp 10roBOpoOB ThIC. Py0.

1. T'pynna norosopos «Jlorosopsl PEITO»

1.1. | Bee Buasi gorosopos PETIO (repo, repoBulkReport)

2. prnna JA0TOBOPOB «HpOI/I?)BOHHLIe (l)I/IHaHCOBLIe HWHCTPYMCHTHI, 0a3MCHBIM aKTUBOM KOTOPBIX ABJIACTCA
HaCTYyIUICHUEC O6CTOHTCJ’ILCTBa, SABJIAIIOIICTOCA KPEAUTHBIM COOBITHEM

2.1. Bce BUABI IPONU3BOJAHBIX (l)I/IHaHCOBbIX HHCTPYMCHTOB,
0a3UCHBEIM aKTHBOM KOTOPBIX ABJIACTCA HACTYIUIICHUC
00CTOSITENBCTBA, SBISIFOLIETOCS KPEIUTHBIM COOBITHEM
(creditDefaultSwap, creditDefaultSwaption)

3. TI'pynna noroopos «IIpon3BoHbIe pUHAHCOBBIE HHCTPYMEHTHI, 0A3UCHBIM aKTUBOM KOTOPBIX SIBJISIETCS BATIOTA

3.1. | KoHuBepcroHHbIE TOTOBOPHI, (hOPBAPAHBIE JOTOBOPEI,
BaIIIOTHBIE cBOM-0roBopsl (FxSwap, fxSingleLeg,
fxSwapBulkReport, fxSingleLegBulkReport)

3.2. | Ommuonnste norosopsi (fxOption, fxDigitalOption)

4. T'pynma porosopoB «[IpomsBogHble (DUHAHCOBBIE WHCTPYMEHTHI, OAa3MCHBIM aKTUBOM KOTOPBIX SIBIISIFOTCS
MPOLICHTHBIE CTABKI»

4.1. | TIpomeHTHbIE CBOII-IOTOBOPHI, COTJIAIICHHUS O Oy ayIIeH
npoueHtHo# craBke (fra, swap)

4.2. | OnuuoHHbBIE IOTOBOPBI, BKIIIOYAs JOTOBOPHI, 0A3UCHBIM
AKTHBOM KOTOPLIX ABJIACTCA MaKCUMaJIbHAasE U MUHUMaJIbHas
nmpoueHTHas craBka (capFloor, swaption)

5. I'pymmna goroBopoB «IIpon3BojaHbie (PHHAHCOBBIC HHCTPYMEHTHI, 0a3UCHBIM aKTHBOM KOTOPBIX SIBJISFOTCS IICHHBIC
Oymarm

5.1. | ®opBapaHbIe TOTOBOPHI, 0A3UCHBIM aKTHBOM KOTOPBIX
SBIISIOTCS 0OHMranyuy, GopBapAHbIE JOTOBOPEI, 0a3UCHBIM
AKTUBOM KOTOPBIX SIBJIIIOTCS aKIIMU, CBOII-TOTOBOPHI HA aKIIUU
(bondForward, equityForward, bondSwap, equitySwap)

5.2. | OnuuoHHbIE 0TOBOPHI, 0A3UCHBIM aKTUBOM KOTOPBIX SIBJISFOTCS
oOnuranuy (WM KOp3uHA OOITUTAINIT), OMIIMOHHEIE TOTOBOPEI,
0a3KCHBIM aKTHBOM KOTOPBIX sABIsIOTCs akiuu (bondOption,
basketBondOption, equityOption)

6. prrma JA0TOBOPOB «HpOI/ISBO,Z[HLIe (I)I/IHaHCOBHe HWHCTPYMCHTHI, 0a3UCHBIM aKTHBOM KOTOPBLIX ABJIAKOTCSA TOBAPbD»

6.1. | ®opBapaHBIE TOTOBOPEI, TOBAPHEIE CBOI-OTOBOPEI
(commodityForward, commoditySwap)

6.2. | OnnuoHHBIE TOTOBOPHI
(commodityOption,commaoditySwaption)

7. T'pynna noroBopo «lHbIE TOTOBOPHD)

7.1. | VHBIE NOTOBOPHI

4 JlaTel nepuosia ykaseisatorest B popmare DD.MM.YYYY
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