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1.9.

1.10.

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

O0o01eHHbIe TOKAa3aTeJM — 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
«HanuonaneHeIil pacuetHslil nenosutapuity (HKO AO HP/I).

Caiit — ounmansueie caiitel Pemo3urapusi, pamemieHHsie B cetu MHTEpHET 1o ajpecam:
www.nsd.ru u https://repository.nsd.ru.

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

CoxkpallleHHblE HAUMEHOBaHUs CTPYKTYpHbIX nojpasnenenuniit HKO AO HP/I:

JABK JlenapTaMeHT BHYTPEHHETO KOHTPOJIA

OPC IMK Otnen pa3BuTus CaiTOB YIIpaBJIeHUs pekinamMon u Meaua Jlemapramenra

MapKCTHHTa U KOMMyHI/IKaHI/Iﬁ

YHP 10 VYnpasnenrne HopMaTUBHOTO perynupoBanust FOpuandeckoro nenapraMeHTa

YPO VYrpasineHue peno3uTapHbIX Olepanui

YPP/J VYnpasneHue pa3BUTHS PENO3UTAPHON IEATEIIbHOCTH

1.11.

2.2.

2.3.

WNHble TEpMUHBI HCHOJB3YIOTCS B 3HAYEHUAX, YCTAHOBJIEHHBIX 3aKOHOJATEIbCTBOM
Poccuiickoit ®denepanyi, HOPMAaTUBHBIMH IPABOBBIMU aKTaMH, HOPMATUBHBIMH AKTAMH
banka Poccum, [loroBopom DO wu IlpaBunmamm OCyIIECTBIEHUS pPENO3UTAPHOU
nestenpHOocTH HKO AO HP/I.

O01IMe moJI0KeHus

[Topsimox ompenenser mnpaBuia pacyera OOOOIIEHHBIX IOKa3aTeaeil W yCTaHABIMBAET
IpoIelypy U CPOKH UX packpbiTus Penosutapuem. [lopsnok pa3paboTaH B COOTBETCTBUU C
TpeboBanusiMu denepanbHoro 3akoHa oT 22.04.1996 Ne 39-®D3 «O pbiHKe HEHHBIX Oymar» u
Yka3zaHueM.

Peno3uTapuii ocymecTBiIsieT packpbiTHe MHpOpMAIMK IyTeM ee pa3menieHus Ha Caiite B
COOTBETCTBUM ¢  TpeOOBaHUSAMHM  3akoHojaTenbcTBa  Poccuiickoit  Penepanuu.
3aMHTEepeCcOBaHHbIE B TIOJYyYEHUHM pacKpblBaeMoil HH(OpMalMM JIMIA CaMOCTOSATEIbHO
OTCJIEKUBAIOT MyOIMKaLNIO JaHHOM nHpopmanuu Penosurapuem.

PackppiTe 000OIIEHHBIX MOKa3aTeNeH OCYIIECTBIISIETCS C YYETOM MEp MO OOECIECUYCHHIO
KOH(HICHIIMATHHOCTH 3aIllUCeH, COCTABIAIONIUX PEECTP IOTOBOPOB, MPEAYCMOTPEHHBIX
VYka3zanuem.
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2.4.

2.5.

2.6.

2.7.
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2.9.

3.2.

3.3.

3.4.

3.5.

Ecnu cymmapHO€ KOJIMYECTBO JOTOBOPOB, COCTABIISIIOLIUX TPYIIY JOTOBOPOB, BXOASIINX B
coctaB O000mIEeHHBIX MOKa3aTene mo uroram OTYETHOTO Tepuojaa, He mpesbimaer 10
(mecsitn), TO OOLIMIA pa3mMep 00s3aTEIBCTB U3 TAKUX JOTOBOPOB HE PACKPBIBACTCH.

O06o001IeHHbBIE TTOKa3aTeNH, paccuuTanHble 32 OTYETHBIN Mepuo, pa3meriatorcs Ha Caiite B
XPOHOJIOTHYECKOM TOPsi/IKE (C yKa3aHHEM JaThl UX PACKpPbITHs) He mo3aHee 8 (BOCBMOTO)
pabouero qHS MecsIa nocie okoH4aHusg OTYETHOTO Mepruoa.

Penozurapuii He BHOCUT U3MEHEHUs B pa3MenicHHbie Ha Calite O000IIeHHbBIE TTOKA3aTEeNN B
cllydae, eciy CBEICHHMSI O 3aKIF0YEHHUHN IOTOBOPa WM €ro U3MEHEHUH OB BHECEHBI B PeecTp
noroBopoB Pemosurtapus mocne natel myonukanuu O000meHHbIX mokaszareneit Ha Caiire.
O0600meHHbIe TTOKa3aTenu myoaukyoTes B Buae Oryera.

Joctyn K packpbiBaeMoil HH(POpPMAIIMK MPEAOCTABISICTCS BCEM 3aMHTEPECOBAHHBIM JIUIIAM
KPYTJIOCYTOYHO (32 HCKIIFOUCHHEM MIEPUOJIOB IIPOBEICHUS TEXHUUECKUX paboT) Oe3 B3UMaHUs
IUTATHI U UHBIX OTPAaHUYCHUI B TCUCHUE HE MeHee 3 (TpeX) JIET C IaThl PACKPBITUS YKa3aHHOU
uHpopmanuu.

B cnyyae BO3HUKHOBEHUS NpPUYUH, MPENATCTBYOLMX Jgoctyny K OO0001eHHbIM
nokasarensiv, Pemo3urapuii B COOTBETCTBUM C  BHYTPEHHMMM  JIOKYMEHTaMH,
pErIaMEHTUPYIOIIMMUA  TOPSAOK  JAeicTBUM  coTpynHukoB HPJI npu BO3HMKHOBEHHH
BHEUITATHBIX CUTYyallUil, IPUHUMAET MEPHI, HAIIPABJICHHbIE HA YCTPAHEHUE TaKUX IIPUYUH U
OCYIIECTBIIsICT MH()OPMUPOBAHHE KIHUEHTOB O NMPHUYMHE, JaTe U BPEMEHHM MNpPEKpaIleHHs
(orpanunuenus) nocryna kK OO00IEHHBIM [TOKa3aTeNsAM, a TaKXkKe O IPEeAroiaraeMon aare u
BPEMEHU €r0 BO30OHOBIICHUS.

Peno3urapuii 00s13an yBenomuth 00 nameHnenuu [lopsiika He no3aHee, yeM 3a 2 (1Ba) Mecsia
JI0 J1aThl MX BCTYIUIEHUS B CHILy, €Clii 0oJjiee KOPOTKUN CPOK HE 00YCIIOBJIEH TpeOOBaHUAMU
3akoHonarenscTBa Poccuiickoil ®denepaunu U HOpMaTUBHbIMU akTamu banka Poccum.
Penosurapuii yBegomiisieT O BHECEHMM H3MeHeHUM B [lopsagok myreM pasmeneHus
yKa3aHHbIX HM3MeHeHMH Ha Caiite. JlaToll yBEIOMJIEHHS CUMTAETCA JlaTa pa3MELEeHUs
n3MeHeHnil Ha Caiite. 3auHTepecoBaHHbIE JHIIA O0S3aHBl CaMOCTOSTEIBHO IMPOBEPSATH
COOTBETCTBYIOLIYI0 MH(popMaruto Ha CaliTe, OTBETCTBEHHOCTb 3a MOJYYEHHE YKa3aHHOM
MH(pOpMaLlMU HECET 3aMHTEPECOBAHHOE JIUIIO.

N3menenus B [lopsinok BHOCATCS U myOnukyrotest Ha Caiite Penozutapuem ¢ cobinojeHueM
CPOKOB U TPOLEAYp, YCTaHOBJICHHBIX HOpMaTUBHBIMU akTamMu banka Poccum.

IIpuanune! pacyera O0001mIeHHBIX MOKa3aTe el

O0600111eHHbIE TTOKA3aTeNId PACCYUTHIBAIOTCSI B OTHOIIICHUH JIOTOBOPOB, CBEACHUS O KOTOPBIX
BHECEHBI B pazzen 2 Peectpa goroBopoB Pemosurtapus 3a OTYeTHBIN NEPUOA, B TOM YHCIIE B
OTHOIICHHUH JJOTOBOPOB, PACUETHI IO KOTOPHIM 3aBEPIIICHEI.

Ecmu mo (I)OpMI/IpOBaHI/IH Ortuera u3 PeeCTpa AOr0BOPOB ObUIM HCKJIIOYEHBI 3aIlUCH O
A0roBopax, 3aKJIFOYCHHBIX B OTtyeTHOM nepuoac, Takue JO0roBOpel HE YHYUTBIBAKOTCA B O6H.[€M
KOJIMYCCTBE JOIOBOPOB U B O6IJ.I€M pasMepe 00513aTCILCTB U3 AOr0BOPOB.

COBOKyrIHO@ KOJIMYCCTBO 3aKIHOYCHHBIX AOTOBOPOB ONPEACTIACTCA KaK CyMMa KOJWYCCTBA
A0roBOPOB YKa3aHHOI'O BUA.

CoBoKynHBI 00BEM 3aKJIIOUYEHHBIX JIOTOBOPOB OIpeenseTcss Kak CyMMa OO0bEeMOB
JIOTOBOPOB YKa3aHHOI'O BHJA.

CoBokynHbIE 00bE€M MO BHUAY JOTOBOPOB PACCUUTHIBAETCS B pyOJIEBOM 3KBUBAJICHTE,
OTIpe/Ie]IeHHOM MO O(QHIMAIbHOMY KypCy, ycTaHOBIeHHOMY bankom Poccum mo naty
3aKJIFOYEHHUS JOTOBOPOB.

OO0o00IIeHHbIE TOKa3aTed HE PACCUUTHIBAIOTCS IO JOTOBOPAM, PACYEThl MO KOTOPBIM
OCYIIECTBIISIOTCS BAIIOTE, )11 KOTOpoi bankoM Poccru He yctaHOBIIEH o(UIHMAIbHBIN KypC.



3.6.

O060011eHHbIE TTOKA3aTEIN PACCYUTHIBAIOTCS COBOKYITHO 1O CIEIYIOLINM BHAaM JIOTOBOPOB,
KpOMe JIOrOBOPOB, B KOTOPBIX B KauecTBe Kona kinaccuukanyy npou3BOJHbIX (PUHAHCOBBIX
MHCTPYMEHTOB U J10IOBOPOB pemno ykazaHo 3HaueHue UKWN:

Ne I'pynna Bun norosopos HaumeHoBaHue (hOpMBI Kox dopmbt
Jorosopos
CM041
1. JloroBopsl peno Bce BubI 10roBOpoB perno repo, repoBulkReport CMO083
IIpoussonnsie
(uHaHCOBBIC
HUHCTPYMEHTHI, Bce BujibI IPOU3BOIHBIX
0a3MCHBIM aKTHBOM | (PMHAHCOBBIX HHCTPYMEHTOB,
2 KOTOPBIX SIBJISICTCSI 6a3UCHBIM aKTHBOM KOTOPBIX creditDefaultSwap, CMO071
' HACTYILICHHE SIBJISICTCS] HACTYIUICHHE creditDefaultSwaption CMO072
00CTOSTENLCTBA, 00CTOSITEILCTBA, SABIISIOIIETOCS
SIBILSIFOLIETOCS KPEIUTHBIM COOBITHEM
KPEIUTHBIM
coOBITHEM
Ipoussozubie KoHBepcHOHHBIE T0TOBOPEI, zgwapé IkR t gmggi
(punancoBbIe (opBapaHbIE JOTOBOPEI, fXS\'NaFI) Lu eport, CM022
3 WHCTPYMCHTBI, BAJIFOTHBIE CBOM-JI0TOBOPBI !ng eLeq,
GA3HCHEIM AKTHBOM fxSingleLegBulkReport CMO085
KOTOPBIX SIBILIETCS ] . ] CMO023
BAIIOTA OMNLUOHHBIE T0TOBOPHI fxOption fxDigitalOption CM024
ITporeHTHBIE CBOII-IOTOBOPBI, CMO31
TTpom3BoaHbIE COTAIICHHS O Oymymiei fra, swap CM032
HHAHCOBbIE MPOIICHTHOMN CTaBKe
4. MHCTPYMCHTBI, ONIHOHHBIE TOTOBOPHI, BKIIOYas
0a3HCHBIM aKTHBOM JOTOBOPHI, 0A3UCHBIM aKTHBOM CM033
KOTOPBIX ABJAIOTCA | korophIX ABIAETCS capFloor, swaption CM034
HPOLCHTHBIC CTABKU | \axcyManbHas 1 MUHAMAJIbHAS
HPOIIEHTHASI CTAaBKa
dopBapaHbIe TOTOBOPEI,
0a3MCHBIM AKTUBOM KOTOPBIX CM043
ABIIAIOTCS OOJIUTALNH, bondForward, CM047
(dopBapaHbIE JOTOBOPHI, equityForward, CMO61
TTpom3Bo/HbIE 6a3UCHBIM aKTHBOM KOTOPBIX bondSwap, equitySwap CMO062
duHaHCOBBIE SIBIISTIOTCS AKIMH, CBOII-I0TOBOPBI
5 MHCTPYMEHTHI, Ha aKiu1un
0a3sHCHBIM aKTUBOM | QrijoHnbIe JIOTOBOPE,
KOTOPBIX ABISIOTCA | Ga3pcHBIM aKTHBOM KOTOPBIX
LeHHBIC Oymaru ABJISAIOTCS OOMUranyu (M bondOption, CMO044
KOp3WHa 00JIUranuii), basketBondOption, CMO045
OII[MOHHBIE JIOTOBOPHI, equityOption CMO048
0a3MCHBIM aKTUBOM KOTODPBIX
SIBIIFOTCS aKIUH
[Mpoussonnbie dopBap/IHbIE TOTOBOPHI, commaodityForward, CMO051
(unancosbie TOBApPHBIE CBOII-IO0TOBOPHI commaoditySwap CMO053
6. UHCTPYMEHTHI,
0a3uCHBIM aKTHBOM commodityOption, CM052
KOTOPLIX ABAAIOTCS | OTIMOHHKIE 0TOBOPE! commoditySwaption CMO054
TOBaphI
Muble noroBopsl JloroBopsl, gBIIsrOIINECS
[POM3BOIHBIMU (PMHAHCOBBIMHU
7. HHCTPYMEHTAMI, COAepaaliine generalProduct CMO081

yCIIOBHUS, HE MPEIYCMOTPEHHBIE
yKa3aHHBIMHM BBIIIE BUJAMHU
JIOTOBOPOB




4.1.
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4.1.2.

4.1.3.

4.2.
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OcobenHocTH pacyera 00001IEHHBIX MIOKa3aTe el 10 BUAAM 10T0BOPOB

BamrorHslii cBon (fxSwap)

Jst pacuera OOOOIICHHBIX TIOKa3aTeseld 1mo BUAy AoroBopa BamorHeii cBom (fxSwap)
UCTIONIB3YIOTCS CICIYIOIINE TTapaMeTphI:

Ne IMapametp (xpath) Ha3Banue mapamerpa Onucanne
fpml:fxSwap/fpml:nearLeg/fpml:exchange 5
dCurrency1/fpml:paymentAmount/fpml:cu | [lepBoHauaNbHbIH MWIATENkK 110

1| ey B e o | panor
nsdext:fxSwapBulkReport/nsdext:swaps/ | cymmer
nsdext:swapDetails/nsdext:currencies — c1
fpml:fxSwap/fpml:nearLeg/fpml:exchange 5
dCurrency1/fpml:paymentAmount/fpml:a | IlepBOHaqaIbHBIN MIATE 11O Cymma

> | mount BaJIIOTHOMY cBolly / Bamtora 1 / | mepBoHa4yanbHOIo

Cymma mratexxa / Cymma IIaTeka B BAIIOTE

nsdext:fxSwapBulkReport/nsdext:swaps/ | jenexubix cpencts 1
nsdext:swapDetails/nsdext:nearLeg — c1
fpml:fxSwap/fpml:nearLeg/fpml:exchange .
dCurrency2/fpml:paymentAmount/fpml:cu | [lepBOHaYATBHEIH MUIATEX 10
rrenc BaJIIOTHOMY cBolly / Bamtora 2 /

3 Y Cymma miatexa / BamoTa Bamora 2
nsdext:fxSwapBulkReport/nsdext:swaps/ | cymmpr
nsdext:swapDetails/nsdext:currencies — c2
fpml:fxSwap/fpml:nearLeg/fpml:exchange .
dCurrency2/fpml:paymentAmount/fpoml:a | [lepBoHauambHEIH TIaTEXK 1O Cymma

4 | mount BaJTIOTHOMY cBolly / BamoTa 2/ | mepBoHayagbHOTO

Cymma mnatexa / Cymma IUIaTe)Xa B BAJIIOTE
nsdext:fxSwapBulkReport/nsdext:swaps/ | jepexupix cpencts 2
nsdext:swapDetails/nsdext:nearLeg — c2

B kauectBe 00BEMa JOroBOpa HUCHONB3YyeTCS 3HAYCHHME HCXOAHOro mnapamerpa «Cymma
NEpBOHAYAJILHOTO IJIaTeXa B BamoTe 1» (1. 2) mubo napamerpa «CyMMa nepBOHAYaIbHOTO
arexa B BaltoTe 2» (1. 4) B 3aBUCUMOCTH OT TOr0, Kakasi u3 BaltoT — «Bamora 1» (1. 1)
i «Bamtota 2» (1. 3) — ABIIsIeTCs POCCUIICKUM pyOIIeMm.

Ecnu cymma nepBoHauaibHOTO TIaTeXa BhIpaK€HA B MHOCTPAHHOM BaOTEe, TO BRIOUpaAETCs
«CyMMa nepBOHAYalbHOTO TUIaTeXka B BaltoTe 1» (1. 2) U epeBOUTCS B pOCCUNCKHE PyOIn
no opunuanbHoMy Kypcy banka Poccun, ycTaHOBIIEHHOMY Ha J1aTy 3aKJIIOUEHHUS JOTOBOPA.
Ecnu ans BamoTel 1 He yctaHoBieH odunmansHeii kKypce banka Poccuu, To BeIOMpaercs
«CymMa epBOHAYAIBLHOTO TIJIaTeXa B BAIIOTE 2» (I1. 4) U IEPEBOAUTCS B POCCUIICKUE PYOIIH
no opunmanbHoMy Kypcy banka Poccuu Ha aTy 3akiaro4eHHs JOroBopa.

KonBepcuonnas caenka / BanwtHblii popBapa (fxSingleLeg)

Hns pacuera OOOOIICHHBIX TMOKa3zaTeliell 1Mo BuIy jgoroBopa KonBepcuoHHas cienkal
BamoTHBIN (hopBapa (fxSingleLeg) ncnons3yroTcs cienyromnue napameTps:

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

1 miatexxa / Bamora Baiora 1

nsdext:fxSingleLegBulkReport/nsdext:singleLegs/

A i 3 CYMMBI
nsdext:singleLegDetails/nsdext:currencies — c1

fpml:fxSingleLeg/fpml:exchangedCurrencyl/

foml:paymentAmount/fpml:amount Bastora 1 / Cymma
2 . . mwiatexa / Cymma
nsdext:fxSingleLegBulkReport/nsdext:singleLegs/ | jepesxnpix cpencts

CymMa 1uiatexa B
Baore 1

nsdext:singleLegDetails/nsdext:singleLeg — c1




4.2.2.

4.2.3.

4.3.

4.3.1.

4.3.2.

4.3.3.

44.

44.1.

fpml:fxSingleLeg/fpml.exchangedCurrency2/

fpml:paymentAmount/fpml:currency Bantora 2 / Cymma
3 . . miarexxa / Bamora Baora 2
nsdext:fxSingleLegBulkReport/nsdext:singleLegs/ | ¢y

nsdext:singleLegDetails/nsdext:currencies — c2

fpml:fxSingleLeg/fpml:exchangedCurrency2/

fpml:paymentAmount/fpml:amount Bamora 2 / Cymma CyMMa [1aTexa B
4 ) ) miarexa / Cymma
nsdext:fxSingleLegBulkReport/nsdext:singleLegs/ | jenexcupix cpects BaImoTe 2

nsdext:singleLegDetails/nsdext:singleLeg — c2

B kauectBe 0o0BemMa JOroBOpa HCHONB3YyeTCS 3HAYCHHE MCXOAHOro mapamerpa «Cymma
MEePBOHAYAIILHOTO TUIaTeka B BamoTe 1» (m. 2) mubo mapamerpa «CyMMa MepBOHAYATHHOTO
maTeXxa B BamoTe 2» (1. 4) B 3aBUCUMOCTH OT TOTO, Kakas U3 BT — «Bamrora 1» (1. 1)
win «Bamrota 2 (1. 3) — SBIsIETCS pOCCUHCKUM pyOIieM.

Ecnu cymma nepBoHadanbHOIO IJIATEKa BhIpaykeHa B UHOCTPAHHOM BaJIIOTE, TO BHIOMpAeTCs
«CyMMa TiepBOHAYAIILHOTO TUIATEXAa B BATIOTE 1» (I1. 2) M IEPEBOUTCS B POCCUNCKHE PYOIIH
no o¢punuansHoMy Kypcy banka Poccun, ycTaHOBIEHHOMY Ha /1aTy 3aKJIFOUYEHHUS JOrOBOpA.
Ecnmu ms Bamotel 1 He ycraHoBieH opunmansHblii Kype banka Poccuu, To BbIOMpaercs
«CyMMa repBOHAYaIbHOTO IJIaTeXka B BayitoTe 2» (1. 4) ¥ epeBOAUTCS B pocCHiickue pyOiu
no odunuanbHOMy Kypcy banka Poccun Ha paty 3akiitoueHHs J0roBopa.

Bamornsiii onmuuon (fxOption)

s pacuera O00O0IIEHHBIX TTOKa3aTese Mo Buay Aoroopa BamroTasrii omimon (fxOption)
UCIIOJIB3YIOTCS CIEYIOIINE TapaMeTphl:

Ne IMapametp (xpath) Ha3Banue napamerpa Onucanue
1 fpml:fxOption/fpml:putCurrencyAmount/ | Cymma BamtoThl Ha pojaxy / | BamoTa Ha
fpml:currency Bantora cymmbl MPOJIAXKY
2 fpml:fxOption/fpml:putCurrencyAmount/ | Cymwma BasroTsl Ha pogaxy / | Cymma B BajioTe Ha
fpml:amount CyMMa JICHEXXHBIX CPEJICTB MPOJIAXKY
3 fpml:fxOption/fpml:callCurrencyAmount/ | Cymma BanroTsl Ha mOKynKy / | Bamrora Ha
fpml:currency Bantora cymmbl MOKYIIKY
4 fpml:fxOption/fpml:callCurrencyAmount/ | Cymwma BasroTsl Ha mokynky / | Cymma B BajtoTe Ha
fpml:amount CyMMa JICHEXXHBIX CPEJICTB MOKYIIKY

B kauecTBe 0oObema JOroBOpa HMCIOJIb3YeTCS 3HAYEHUE MCXOJHOro mapamerpa «Cymma B
BaJIOTE Ha mpoaaxy» (. 2) nubo mapamerpa «CyMMma B BaJIIOT€ Ha MOKYNKy» (1. 4) B
3aBHCHUMOCTH OT TOTr0, Kakas M3 BamoT — «Bamtora Ha nponaxy» (n. 1) win «Bamora Ha
MOKYTKY» (I1. 3) — ABJIIETCS POCCUIICKUM pyOJieM.

Ecin «Cymma B BamoTe Ha npojaxy» U «CyMMma B BalllOTE€ Ha IOKYIIKY» BBIPaXXEHBI B
MHOCTpPaHHOM BalioTe, TO BhIOMpaeTcs «CyMMa B BaJIIOTE Ha MPOoAaxy» (1. 2) U IepeBOAUTCA
B poccuiickue py0iu mo opunmagbHoMy Kypcy banka Poccum, ycTaHoBiI€eHHOMY Ha Aaty
3aKJIoueHus 1oropopa. Eciiu 1715 BaOTH Ha MPOAaKy HE YCTaHOBJIEH OPUIMAIBHBIA KypC
banka Poccun, To BeiOupaercs «Cymma B BallOTe Ha MOKYNKY» (. 4) U MEpeBOIUTCA B
poccuiickue pyoau o opunmanabHOMy Kypey banka Poccuu Ha gaTy 3akiroueHus J0roBopa.

Basrornsblii Ounapubiii onuuoH (fxDigitalOption)

Jns pacyera O0001IEHHBIX MTOKa3aTesel mo Buay Aorosopa BamtoTHbI OMHAPHBIN OMIIMOH
(fxDigitalOption) uCOMB3YIOTCS CIEAYIOIINE TapaMeTpPhI:

Ne IMapamerp (xpath) Ha3Banue mapamerpa Onucanne
1 fpml:fxDigitalOption/fpml:payout | Beimnara mo onunoHy / Banrora, B KOTOpOIi BeIpaXKeHa
/ fpml:currency Barora cymmbl CyMMa BBIIUIATHI




4.4.2.

4.5.

45.1.

45.2.

4.6.

4.6.1.

fpml:fxDigitalOption/fpml:payout
[/ fpml:amount

Brimiara mo oniuony /
CyMMa JICHE)KHBIX CPEIICTB

CymMa BBITIIATHI IO OUHAPHOMY
OTILHOHY

B kauectBe 00BemMa JOroBOpa HCIONB3YyeTCS 3HAYCHHE HCXOAHOro mapamerpa «Cymma
JNEHEXKHBIX CpeICTB». Ecinum cymMma BBIIUIaThl BhIpaK€HA B HMHOCTPAHHOW BalllOTe, TO
yKa3zaHHOE 3HAYeHHE MEPEBOAMTCS B POCCHiicKHe pyOnu mo opunuambHoMy Kypcy banka

POCCI/II/I, YCTAaHOBJICHHOMY Ha JaTy 3aKJIOYCHHUA 10Ir0BOpa.

Cornamenue o Oyayuieil npoueHTHoi craBke (fra)

Hns pacuera OO00OmIEHHBIX TOKaszareneld mo BuAy jgoroBopa Cornamenue o Oymymiein
NPOIICHTHOMU cTaBKe (fra) HCIIONB3YIOTCS CIIEAYIOIINE TApaAMETPHI:

Ne IMapamerp (xpath) Ha3Banue napamerpa Onucanne
. HomuHuaneHas cymma /| Bamrora, B KOTOPO# BBRIpaXKeHa
1 | fpml:fra/fpml:notional/fpml:currency Y ’ P P
Banrora cymmbl HOMMHAJIbHAs CyMMa
. HomunansHas cymma /
2 | fpml:fra/fpml:notional/fpml:amount y Homunanbshast cymma
Cymma
B kauectBe o00BEMa AOroBopa HCHOJB3YCTCd 3HAUYCHUC HUCXOAHOI'0 IapamMeTpa

«Homunanbnas cymma». Eciau cymMma BBIIIIATBI BBIPAK€HA B MHOCTPAHHOM BAIIOTE, TO
yKa3zaHHOE 3HAaYeHMEe MEepeBOAMUTCSA B poccHiickue pyOnu mo opuinuaabHoMy Kypcey banka
Poccun, ycTaHOBICHHOMY Ha JaTy 3aKJIIOYEHUS TOTOBOPA.

IIpouenTHbIii cBOM (SWap)

s pacuera OOOOIICHHBIX IOKaszareie mo BuIy goroBopa I[IpomeHTHBIM cBoOm (swap)
UCIIONIB3YIOTCS CJIEYIOIIHE MTapaMeTphl:

Ne IMapamerp (xpath) Ha3zpanue mapamerpa Onucanune
fpml:swap/fpml:swapStream[1]/ [Tnatexu no ceomy / Cymma
fpml:calculationPeriod Amount/ pacuerHoro nepuoaa / [lapamerpsr
1 fpml:calculation/fpml:notionalSche | pacuera CYMMBI / T'pacuk HoMmHabHas cymma
dule/ HOMHUHAIBHOU cymMMmbl / ['paduk
fpml:notionalStepSchedule/fopml:in | 3HaYenuii HOMUHATBHON CyMMBI /
itialValue HauanbHoe 3HaueHne
fpml:swap/fpml:swapStream[1]/ [Tnarexu no ceony / Cymma
fpml:calculationPeriodAmount/ pacuetHoro nepuoja / [Tapamerpsr
2 fpml:calculation/foml:notionalSche | pacuera cymmsr / I'paduk Bamtora
dule/ HOMHUHAJIBHOH cymMmBI / ['paduk HOMHHAJIBHON CyMMBI
fpml:notionalStepSchedule/fpml:cu | 3Ha4YeHuit HOMHUHAIBLHON CyMMBI /
rrency Bamrora
[Tnarexu no cBomy / Cymma
fpmlEswap/fpml:swa_\pStream [1y1/ pacuerHoro nepuoaa / [Tapamerpsr HoMuHamsHas
fpml:calculationPeriodAmount/ pacdera cymmsl / I'paduk
3 . . ol § 9 . | cymma, npuBsizannas
fpml:calculation/foml:fxLinkedNot | HOMHHATBEHO CYMMBI, IPUBSI3aHHON K BAITIOTHOMY KVDC
ionalSchedule/fpml:initial\VValue K BAJIIOTHOMY Kypcy / HauanbHoe Y Py
3HaYCHHE HOMHHAIIBHOU CyMMBbI
fpml:swap/fpml:swapStream[1]/ [Lnarexu o csorty / Cymma
) . - pacuetHoro nepuoja / [lapameTpsl
fpml-calculationPeriodAmount/ acderta cyMMelI / I'padux Baitora nepeMeHHoOM
4 | fpml:calculation/fpml:fxLinkedNot p yMM P . per
. . - . HOMWHAJIbHOM CyMMBI, IPUBSI3aHHONW | HOMHHAIIBHOU CyMMBI
ionalSchedule/fpml:varyingNotion
K BaIIIOTHOMY Kypcy / BamoTa
alCurrency . N
MePEMEHHOM HOMHUHAIBHOM CYMMBI
fpml:swap/fpml:swapStream[1]/ [Tnatexu o ceomy / Cymma
5 fpml:calculationPeriodAmount/fpm | pacuetHoro nepuoaa / I'paduk ®dukcupoBaHHas
I:knownAmountSchedule/fpml:initi | u3zsectsix cymm / HagansHoe cymma
alValue 3HauCHHE




4.6.2.

4.6.3.

4.7.
4.7.1.

4.7.2.

4.7.3.

fpml:swap/fpml:swapStream[1]/ ITnarexu 1o ceomy / Cymma

fpml:calculationPeriodAmount/fpm | pacuernoro mepuoa / I'padux Bamora 5
6 |, . (uKcHpoBaHHOM
I:knownAmountSchedule/foml:curr | usBectHbix cymm / HaganbHoe CyMMEL

ency 3Ha4yeHne / BamoTta cyMMbl

B kadectBe oObeMa JOroBOpa HCIIOJIB3YETCS 3HAYEHUE OJHOTO0 W3 albTEPHATHBHBIX
napaMeTpoB M0 MepBoil yacTu cporma (oos3arenscrBam Ctoponsl! 1): «HomuHanbHas cymmar
(n. 1), «HomMunanpHas cyMma, TMpuUBsSI3aHHAas K BallOTHOMY Kypcy» (m. 3) wuim
«DukcupoBaHHasi cyMMay (1. 5) — B 3aBUCUMOCTH OT TOT'0, KaKkas U3 CyMM yKa3aHa I10 IepBoi
4acTu JOroBopa.

Ecnmu cymma, yka3zaHHass B JIOTOBOpE, BBIp@KEHa B HMHOCTpaHHO# Bamore («Bamrora
HOMMHAJIBHOM cymMMBbD» (1. 2), «BamoTra nepeMeHHOW HOMUHAJIBHON CyMMbD» (1. 4) win
«Bamora QukcupoBaHHON cyMMBI» (11. 6) COOTBETCTBEHHO), TO TaKas CyMMa I1€PEBOAUTCS B
poccuiickue pyonu mo odunmambHoMy Kypcy banka Poccuu, ycraHOBIEHHOMY Ha JaTy
3aKJIIOYEHUs 10r0BOpa.

JloroBop ¢pukcaunu MaKCUMAJIbHOH/MUHUMAJILHOI npoueHTHOH cTaBku (capFloor)

Jnst pacueta O0600111eHHBIX nokaszarenen o JHorosopy bukcanuu
MaKCHMaJIbHOW/ MHHUMATHHOW TPOIICHTHON cTaBku (capFloor) HCIONB3yrOTCS CIIeIyrOIIne
napameTphl:

Ne IMapamerp (Xpath) Ha3Banue nmapamerpa Onucanue

[TmaTexxu mo crenke K311/¢uiop /
CyMMa pacdeTHOro neprona /
ITapameTps! pacueTa cyMMBI /
I'paduk HOMUHATIBHOM CYMMBI /
I'paduik 3HaAYCHUN HOMUHATIHHON
cymmbl / HayanbHoe 3HaueHne

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

1 | fpml:calculation/fpml:notional Schedule/
fpml:notionalStepSchedule/fpml:initial vV
alue

Homunansraas CyMMa

[Tnatexxu 1o caenke K3m/¢uiop /
CymMma pacdyeTHOro nepuoja /
[MTapameTpsl pacueTa CyMMBI / Bantora

I'pahuk HOMUHATBHOW CyMMBI / HOMHHAJIBHOW CYMMBI
I'paduk 3HAYCHUN HOMUHATHHON
cymMmeI / Bamrora

fpml:capFloor/fpml:capFloorStream/

fpml:calculationPeriodAmount/

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

y

[TmaTexxu mo crenke K311/¢utop /

fpml:capFloor/fpml:capFloorStream/ CymMa paceTHOro nepuosia /

. : [MapameTpsl pacueTa CyMMBI / HomunanbHast
3 fpml:calculationPeriod Amount/ r s(bHK IE)OMEIHanLHoﬁyc MMBbI CcyMmMa, TIpUBSI3aHHAsS
fpml:calculation/fpml:fxLinkedNotional npnmsaHHoﬁKBamoTHo}I’w ’ KyBaJ'I}O’THI()) MY KVDC
Schedule/foml:initialValue p Y y xypey
Kypcy / HauanbHOe 3HaYeHHE
HOMUHAJIbHON CyMMBI
[Tnarexxu no caenke kam/diop /
CymMma pacgeTHOro nepuoza /
fpml:capFloor/fpml:capFloorStream/ Y P pron
: . : ITapameTpsr pacuera cymmsl / .
fpml:calculationPeriodAmount/ o Bautora nepeMeHHOi
4 I'padyx HOMHHATBHON CyMMBEI,

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

N HOMMHAJIbHOM CyMMBI
IIPUBS3aHHOU K BAJIIOTHOMY

Kypcy / Banrora nepemeHHON
HOMHUHAJIBHOM CYyMMBI

B kauectBe 0OBEMa [0roBOpa HCIOJIB3YETCS 3HAYEHHE OJHOr0 U3 aJbTePHATHUBHBIX
napamerpoB: «HomuHaneHas cymma» (m. 1) mwim «HoMuHanpHas cymma, NMpHBsI3aHHAs K
BAIIIOTHOMY KypCy» (1. 3) — B 3aBUCUMOCTH OT TOT'0, KaKkas U3 CyMM YKa3aHa B IOTOBOPE.

Ecau cymma, yka3anHas B JOTOBOpE, BhIpaK€Ha B HMHOCTpaHHOW Bamore («Bamora
HOMUHAJIBHOW CymMMbI» (1. 2) unu «Bamora mepeMeHHOW HOMUHAIBHOW CyMMBI» (T1. 4)
COOTBETCTBEHHO), TO TaKas CyMMa MEpPEBOIUTCS B POCCUIiCKHE pyOiaH Mo O(UIIHATIEHOMY
Kkypcy banka Poccun, ycTaHOBIEHHOMY Ha JaTy 3aKJIIOYEHUS 10TOBOpA.



4.8.
4.8.1.

4.8.2.

4.8.3.

4.9.

IIpoueHTHBIN cBONIIMOH (Swaption)

Jns pacdyera OOOOIIEHHBIX TMMOKa3aTejael Mo BHUIY J0roBopa I[IpOlEHTHBIN CBOIIMOH
(swaption) UCMoIB3yIOTCS CIACAYIOIINE TapaMeTpPhI:

Ne IMapametp (xpath) Ha3zBanune mapamerpa Onucanue
[narexxu no ceomy / Cymma
fpml:swaption/fpml:swap/ pacdeTHoro nepuoja /
fpml:swapStream[1]/ [TapameTps! pacueTa CyMMBI /
1 | fpml:calculationPeriodAmount/fpml:calculat | I'paduk HomuHaTBHON cymmbl | HoMuHaneHas cymma
ion/fpml:notionalSchedule/fpml:notionalSte | / I'paduk 3HaueHwi
pSchedule/fpml:initialVValue HOMHHAJILHON CyMMBI /
HadvaneHoe 3HaYeHnE
[Tmatexxu no ceomy / Cymma
fpml:swaption/fpml:swap/ pacueTHOro nepuoa /
fpml:swapStream[1]/ [TapameTps! pacyeTa CyMMBI / Basiora
2 | fpml:calculationPeriodAmount/ I'padvk HOMHHAIBEHON CYMMBI HOMUHATEHON CYMMEL
fpml:calculation/fpml:notional Schedule/ / T'pacduk 3Ha4CHU#H y
fpml:notionalStepSchedule/fpml:currency HOMUHAJILHOU CYMMBI /
Baitora
[Tnatexu no ceomy / Cymma
fpml:swaption/fpml:swap/ pacuetHoro nepuorsa /
: [TapameTps! pacueTa cyMMBI /
fpml:swapStream[1]/ Tpadux HoMUHATEHOI HomunanbsHas
3 | fpml:calculationPeriodAmount/ CpMMH DUBSARHOMN K CyMMa, IpHBs3aHHAS
fpml:calculation/fpml:fxLinkedNotionalSch BZH}OTH’OBE - K BATIOTHOMY KypCy
edule/fpml:initialValue Y ypey
HavaneHoe 3HaueHHe
HOMHHAJIBHOH CYMMBI
[Tmatexxu no ceomy / Cymma
fpml:swaption/fpml:swap/ PacyeTHOro nepuosia /
foml:swapStream[1]/ [TapameTpsl pacyeTa CYMMBI / §
4 | fpml:calculationPeriod Amount/fpml:calculat Ipadux HOMHHAILHOU Bastiora niep CMCHHOM
ion/fpml:fxLinkedNotionalSchedule/ CYMMBI, TIPHBAAHHON K HOMHHAIIEHOH CYMMBT
fpml:varyingNotionalCurrency BATIOTHOMY XyPCY / Bamofa
NEPEMEHHON HOMUHAJIbHON
CYMMBI
fpml:swaption/fpml:swap/ [Tnarexu no ceomy / Cymma
5 fpml:swapStream[1]/ pacdeTHoro nepuoa / dukcupoBaHHas
fpml:calculationPeriodAmount/fpml:known | I'paduk n3BecTHBIX cymm / cymma
AmountSchedule/fpml:initialValue HauanbHoe 3HaYeHHE
fpml:swaption/fpml:swap/ Inaresxcu no ceorty / Cymma
foml:swapStream[1]/ pacyeTHOro nepuoja / Bamora §
6 foml:calculationPeriodAmount/ I'paduk m3BecTHBIX CyMM / (UKCUPOBAHHOM
fpml:knownAmountSchedule/fpml:currency Hauanbuoe suadenue / CYMMBI
Banrora cymmsl

B kauectBe 0OBEMa N0OroBOpa HCIHOJB3YETCS 3HAYEHHE OJHOIO W3 albTEPHATHBHBIX
napamMeTpoB Mo TepBoil dyactu OazoBoro cBoma: «HomuuampHas cymma» (m. 1),
«HoMuHanbHasi cymma, MpUBsS3aHHAs K BaTIOTHOMY Kypcey» (1. 3) umn «DuxcupoBaHHas
cyMMa» (1. 5) — B 3aBUCUMOCTH OT TOT'0, KaKasi U3 CyMM yKa3aHa I10 IEPBOM 4acTH CBOIA.

Ecau cymma, ykasaHHas B JOrOBOpe, BbIpaKeHa B HMHOCTpaHHOW Bamore («Bamorta
HOMUHAJIBHON CyMMbD» (M. 2), «Bantora nepeMeHHON HOMUHAIBHOM CyMMbl» (1. 4) Wiau
«Bamora pukcupoBaHHOI CyMMBI» (TI. 6) COOTBETCTBEHHO), TO TaKas CyMMa MEePEBOAUTCS B
poccuiickue pyonu mo odunuanbHOMy Kypcy banka Poccuu, ycTraHoBIeHHOMY Ha JaTy
3aKIJIIOYEHUs JOrOBOpAa.

Jorosop PEIIO (repo)
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4.9.1.

4.9.2.

4.10.
4.10.1.

4.10.2.

4.11.
411.1.

Jns pacuera OO6oOmennbix mokazateneid mo JloroBopy PEIIO (repo) wucmonb3yrorcs
CIIeyIOIIKEe TapaMeTphl:

Ne IMapamerp (xpath) Ha3zBanue napamerpa Onucanne
fpmlext:repo/fpmlext:spotLeg/
fpml:SettlementAmount/fpml:Currency HepBaﬂ 4acTb CACIIKU pETio / Bamtora CYMMbI paC4€TOB
1 Cymma pacueros / Banrora T10 TIEPBOI YaCTH C/EIKH
nsdext:repoBulkReport/nsdext:repos/ CYyMMBI pero

nsdext:repoDetails/nsdext:spot — ¢

fpmlext:repo/fpmlext:spotLeg/

) fpml:settlementAmount/fpml:amount TlepBas 4acTh CACIKH Pero / ng\é; 222?2;5&4
nsdext:repoBulkReport/nsdext:repos/ Cymma pacueros /Cymma | 0

nsdext:repoDetails/nsdext:spot — a

B kauectBe o0beMa A0OroBopa HCHOJIB3YETCA 3HAYEHHE HCXOAHOro mnapamerpa «Cymma
pacyeToB 110 MepBOil yacTH caesku penoy (1. 2). Ecnu «Bamora cyMMBbl pacueToB 110 IepBOM
YacTH CHIeNKH pernoy» (. 1) sBIseTCs MHOCTPAHHOW BaJIOTOH, TO CyMMa IEpEeBOJIUTCS B
poccuiickue pyoman mo odpunmansHoMy Kypcy banka Poccuu, ycraHOBIEHHOMY Ha naTy
3aKJIIOYEHUs 10r0BOpa.

®opsapa Ha obsmranum (bondForward)

st pacyera OOOOLICHHBIX MOKa3zaTeneil mo Buay noroBopa PopBapn Ha oOIHMranuu
(bondForward) ucnosns3yroTcs CaeayONIMe MapaMeTphl:

Ne IMapametp (xpath) Ha3Banue mapamerpa Onucanue

1 nsdext:bondForward/nsdext:notional A | HomunansHas cymma / | Bamrota cOBOKyMHOI
mount/ fpml:currency Bamtora cymmbl HOMHHAJILHON CTOMMOCTH.

5 nsdext:bondForward/nsdext:notional A | HomunaneHas cymma / | COBOKyITHAs HOMHHATbHASI

mount/ fpml:amount Cymma CTOMMOCTB JI0roBOpa’

B kadecTBe 00beMa JOroBopa MCIOJIb3yeTCsl 3HaUeHNEe HCXOJHOTo apamerpa «COBOKyMHast
HOMMHAJIbHAsi CTOMMOCTh JoroBopa» (1. 2). Ecniu «Bamrota coBOKYynmHONW HOMMHAaJIbHOU
cTouMocTH» (1. 1) sIBIsieTCS MHOCTPAHHOM BalIOTOM, TO CyMMa MEPEBOAUTCS B POCCUNCKUE
pyOoau no opunuanbHoMy Kypcy banka Poccuu, yctaHOBIEHHOMY Ha JaTy 3aKJIIOUYEHHS
JI0rOBOpA.

Onuuon Ha obauramuu (bondOption)

Jns pacuera OOOOIIEHHBIX TOKa3zaTedeld MO BUAy goroBopa OMNIMOH Ha OOJHramuu
(bondOption) ucmone3yrOTCs CAeIyIONUE TapaMeTph:

Ne IMapamerp (Xpath) Ha3spanue napamerpa Onucanune

1 fpml:bondOption/ HowmunanbHast cymma / | Basrora coBOKYITHOM
fpml:notional Amount/ foml:currency Basrora cyMmbl HOMHHAJIbHOW CTOUMOCTH

2 fpml:bondOption/ Homunanbhast cymma / | CoBOKyINHasi HOMHHAJIbHAs
fpml:notional Amount/ fpml:amount Cymma CTOMMOCTb JI0r0BOpaZ

! B nanHoM mone ykasbiBaeTcs: B cirydae (opBap/ia Ha oOJIMralliy — pacueTHasi CyMMa, MoJlydaemas IlyTeM YMHOKEHUS
KOJIMYECTBA OOJUTaINif IO JOTOBOPY HA HAYaNbHYI0 HOMHHAIBHYIO CTONMOCTE OHOM 00HTranuy; B cxy4ae ¢popBapaa Ha
KOP3HMHY OONUTannii — pacdeTHast CyMMa, ToJTydaeMast IyTeM YMHOXEHHS KOJIMYECTBAa KOP3UH O JOTOBOPY Ha HAYAIBHYIO
CTOMMOCTH OJTHOW KOP3UHEI; B CITy4dae opBapia Ha HHICKC — pacdeTHasi CyMMa, IoTydaeMasi yTeM YMHOKEHHS 3HaUeHUs
HMHEKCAa Ha JaTy 3aKIIOYeHHs JOTOBOpa B WHAEKCHBIX IyHKTaX Ha MYJIBTHIUIMKATOP MHAEKCa (CTOMMOCTH | MyHKTa
HWH/EKCa B COOTBETCTBHH CO CHeUM(HUKAIMeNd) Ji00 COBOKYIHAs CTOMMOCTH OTOBOPAa HA ATy €ro 3aKIIOYeHUs B
COOTBETCTBUH C JAHHBIMHU OyXTaJTEpPCKOTO ydeTa.

2 B cootBercTBUU C PEeKOMCHAAMAMU B IaHHOM I10JI€ YKAa3bIBACTCA: B CJIydac OIIMOHA Ha 06J'II/II‘aHI/II/I — pac4ueTHasa cymma,
nojsydyacmas MyTeéM YMHOXKCHHS KOJIUYECTBA ONIIMOHOB HAa KOJIUYECCTBO O6JII/IFaHI/Iﬁ B OJJHOM OIINHMOHE U HAa HAYAJIbHYIO
HOMHWHAJIbHYIO CTOMMOCTbH OﬂHOﬁ O6J'II/Il"aIII/II/I; B CJIy4yac OIMOHAa Ha MHACKC — pacdH€THad CymMMma, mojydaceMas MmyTeM
YMHOKCHHUA KOJIMYCCTBA ONIIMOHOB Ha 3HAYCHHUEC MHJCKCA HAa AATy 3aKJIOYCHUA AOTOBOPAa B MHACKCHBIX ITYHKTaX U Ha
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4.11.2.

4.12.
4.12.1.

4.12.2.

4.13.
4.13.1.

B kadecTBe 00BeMa JOroBOpa UCIONIB3YeTCsl 3HAUYCHUE HCXOIHOTO apameTpa « COBOKYITHAs
HOMHUHaJbHAsI CTOMMOCTHh jaoroBopay» (1. 2). Eciom «Bamota COBOKYMHOM HOMHMHAIBHOMN
cTouMOCTHY (T1. 1) SBISETCS MHOCTPAHHOW BAIIOTOM, TO CyMMa MEPEBOJAUTCS B POCCUKCKHE
py6nu no odpunmanbHoMy Kypcy banka Poccum, ycTtaHOBIEHHOMY Ha JaTy 3aKIHOUYCHHS
JIOTOBODPA.

Omnuuon Ha kop3uHy odoauramuii (basketBondOption)

Jlist pacueta OGOOIICHHBIX MTOKA3aTeNel 1o BUy AoroBopa OMIIMOH Ha KOP3UHY OOJIUTAIIHA
(basketBondOption) ucnosp3yroTes ClIeAyIOIINe apaMeTPh:

Ne | Iapamerp (xpath) Ha3Banue napamerpa | Onmncanme

1 nsdext:bondBasketOption/ Homunanehas cymma / | Bamora coBOKymHO#M
fpml:notional Amount/fpml:currency Baora cymmer HOMHHAJILHOH CTOUMOCTH

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

B kauectBe 00bEMa JOroBOpa UCIONIB3YETCsl 3HAUYEHUE UCXOIHOTO napameTpa «CoBOKYIHas
HOMMHAJIIbHAsI CTOMMOCTh JoroBopa» (m. 2). Ecnu «BamoTa cOBOKYMHOW HOMHMHAIBHOU
croumMocTy (1. 1) sIBIsIETCS MHOCTPAHHOM BAJIIOTOM, TO CyMMa MEPEBOJAUTCS B POCCUMCKHE
pyonu mo odunumanbHoMy Kypcy banka Poccum, yctaHOBIEHHOMY Ha JIaTy 3aKIIOYCHHS
JI0OTOBOpA.

®opsapa Ha akuuu (equityForward)

st pacuera OOOOIIEHHBIX MMOKasaresieid 1o Buay goroBopa PopBapa Ha aKIHUU
(equityForward) ucronb3yroTes ClieIyomue mapaMmeTphi:

Ne IMapamerp (Xpath) HasBanune mapamerpa Onucanue
fpml:equityForward/ ba3oBelii akTHB /
1 | fpml:underlyer/fpml:singleUnderl | Exuamdseiii 6a30Bb1id KoimuecTtBo akiuit
yer/fpml:openUnits aktuB / JIoT akTHBa
. bazoBerif akTHB /
fpml:equityForward/fpml:underly
2 . : . Kop3suna / Yucno KommdectBo kop3uH
er/ fpml:basket/fpml:openUnits
€/INHHI] aKTHBOB
fpml:equityForward/ DopsapaHast reHa / .
3 | : qurtyFor ) PBAPJIHAS 1L Banrora hopBapaHOii 1EHBI
fpml:forwardPrice/fpml:currency | BamoTa cymmer
4 fpml:equityForward/ dopsapaHas eHa / dopeap/Has IIeHa 3a CTUHHILY
fpml:forwardPrice/fpml:amount CymmMma 6a30BOro aKkTHBa
OO611ast CTOMMOCTB aKIUH
PaccuutbiBaercs kak
5 | Pacuernsrit mapametp Pacuernblil mapamerp .
MPOM3BEICHHE KOJIMYEeCTBA aKIHiA (II.
1) ¥ weHsl 32 eqUHAUILY 6a30BOTO
aktuBa (1. 4)
N . O01mast cTonMOCTh KOP3HH.
6 | PacuerHslif mapameTp PacueTHbIii mapamerp
PaccuntsiBaeTcst Kak

MYJBTHIDINKATOp WHAEKCa (cToMMOCTh | ITyHKTa MHIAEKCAa B COOTBETCTBHM CO crelmdukanueil) nmbo COBOKYyIHas
CTOMMOCTH JIOTOBOPA Ha ATy €T0 3aKJIIOUYEHHUS B COOTBETCTBUH C JAHHBIMHU OyXTaJTepPCKOTO y4eTa.

3

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

pacdyeTHasd CyMMa, MojydaemMas myTeéM YMHOXKCHHA KOJIUYCECTBA OIMIIMOHOB Ha KOJMYCCTBO KOP3WH M HAa HAYaJIbHYIO
CTOUMOCTB 0[[H0171 KOp3UHBI; B CJIy4Yac OININHMOHA Ha KOP3WUHY HHIACKCOB — pacyH€THad CyMMa, IoJjgy4dacMas IIyTEM
YMHOKCHHUA KOJIMYECTBA ONNIIMOHOB HAa 3HAYCHUEC UHJCKCA Ha JaTy 3aKIIOUCHUA JOTOBOPA B MHACKCHBIX ITYHKTAaxX U Ha
MYJbTUIUIMKATOP HMHJCKCA (CTOI/IMOCTL 1 IMYHKTa MHACKCA B COOTBETCTBUU CO CHGHH(bHKaHHCﬁ) 1160 COBOKYIIHas
CTOMMOCTDL JOTOBOpPA HA AaTy €T0 3aKJIH0YCHUA B COOTBETCTBUU C JaHHBIMU 6yxranTepc1<oro ydera.
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MPOU3BEACHUE KOJIHYECTBA KOP3UH
(1. 2) 1 1IeHBI 32 eTUHUITY 0a30BOTO
akTuBa (1. 4)

4.13.2. B xauecTBe 0O0bEMa JOTOBOpAa HCIOJB3YeTCS 3HAUEHHE OJHOTO W3 aAIbTEPHATHBHBIX
pacyeTHhIX mapameTpoB: «O0mas cTouMocTb akuuii» (1. 5) mim «O01mas CTOMMOCTh KOP3UH»
(. 6) — B 3aBUCUMOCTH OT TOrO, Kakoi u3 napameTpoB — «KonnuecTBo akumit» (1. 1) wim
«KommuectBo kop3un» (1. 2) — yKa3zaH B JJOTOBOPE.

4.13.3.

4.14.
4.14.1.

Ecin
MEPEBOIUTCS B

«Bamrora ¢opBapaHON LEHBI» SBISETCA HMHOCTPAHHOH BalIOTOH, TO CymMMa

poccuiickue

pyoau 1o

YCTAaHOBJICHHOMY Ha AAaTy 3aKJIOYCHUA OOroBOpa.

Onuuon Ha akuuu (equityOption)

Jis  pacuera OOOOIICHHBIX TMOKAa3aTeNed MO BUIY

(equityOption) ucmob3yrOTCs CIEAYIOIINE MapaMeTPh:

opunuansHoMy Kypcy banka

Poccun,

noroBopa ONIMOH Ha aKIUHU

Ne IMapametp (xpath) Ha3Banue napamerpa Onucanue
}‘pml:equnyOptlon/fme:underlyer Ea30BLI AKTHE /
1 foml:singleUnderlyer/foml:openU Ennananenii 6a3oserii | KommdaecTso akimii
X akTuB / JIoT akTHBa
nits
S . . Bazosslii akTuB /
2 fpml.ez'qU|tyOpt|on(fme.unQerIyer Kop3una / Uucno KommaectBo kop3uH
/ fpml:basket/fpml:openUnits
€/IMHUI] aKTUBOB
3 fpmlEeqwtyOptlon/fme:strlke/ Llena ucnonnenus / U ——
fpml:currency Bantora
4 fpml:equityOption/fpml:strike/ Iena ucnonaHeHus / I{eHa UCTIONHEHUS 3a SIUHUILY
fpml:strikePrice Lena ucnonHeHus 6a30BOro akTHBa
5 | fpml:equityOption/foml:notional | Homunanehas cymma | HomuHanbHas cymMMa I0TOBOpa
fpml:equityOption/fpml:feature/fp
6 | ml:knock/fpml:knockIn/fpml:feat | Cymma mnaresxa Cymma naresa no GunapHoMy
) OTILIHOHY
urePayment/fpoml:amount
fpml:equityOption/fpml:feature/fp
7 | ml:knock/fpml:knockin/fpml:feat | Bamtora cymmbr Batota CyMMBI BBITLIATHI
urePayment/fpml:currency
fpml:equityOption/fpml:feature/fp
8 | ml:knock/fpml:knockOut/fpml:fe | Cymma muiatexa CymMa IiaTexa 1o GunapHomy
. OTIIIOHY
aturePayment/fpml:amount
fpml:equityOption/fpml:feature/fp
9 | ml:knock/fpml:knockOut/fpml:fe | Bamora cymmer Bantora cymMBblI BBIIIIATHI
aturePayment/fpml:currency
O0611ast CTOMMOCTE aKIIUH.
PaccuutsiBaeTcs kak
10 | PacuerHslif napameTp Pacuernslit mapamerp IIPOM3BEIEHAE KOIMUECTBA aKIHH (IL.
1) ¥ IeHBI NCTIONTHEHNS 32 €ANHUILY
6a3oBoro aktuBa (I1. 4)
OO011ast CTOMMOCTB KOP3HH.
PaccuutsiBaeTcs kak
11 | PacuerHslif napameTp Pacuernslit mapamerp [IPOU3BEICHAE KONNYECTBA KOP3HH
(11. 2) ¥ LeHBI HCTTOTHEHHUS 32
eauHUIy 6a30BOrO aKTHBa (11. 4)
12 | PacuerHslit napameTp Pacuernsiii mapamerp | HomunanbHast cymma norosopa (I1. 5)
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4.14.2.

4.14.3.

4.15.
4.15.1.

4.15.2.

4.16.
4.16.1.

CyMMa BBITUIATHI TI0 0apbepHOMY

13| Pacuerneiii napaverp (6unapHOoMY) onmHoHy (1. 6 wiu 11. 8)

Pacuernslii mapamerp

B kauyectBe oObeMa JOroBOpa HCIONB3YETCS 3HAUYEHUE OJHOTO W3 aIbTEPHATUBHBIX
pacdeTHbIX TapameTpoB: «OOmas croumocTts akiui» (m. 10) mam «OOmas cTouMocTh
kop3un» (m. 11) mnm HomuuanmbHas cymma jgoroBopa (m. 12) wiam CyMma BBIIUIATBI T10
O6aprepHoMy (OrHApHOMY) OMIKOHY (1. 13) — B 3aBUCIMOCTH OT TOT0, KaKO# M3 MapaMeTPOB
— «KonmngectBo aknwmii» (1. 1) wmm «KonmaectBo kop3un» (1. 2) unu Cymma turarexa (. 6,
n. 7) ykasaH B joroBope. [Ipuoputer pacuera oObeMa JOrOBOpa, MCXOIS W3 HATUYUS
YKa3aHHbIX 3HAa4eHUH B Jorosope, oraaercst Cymme Boluiatel (1. 13), 3arem HomuHnanbHoOM
croumoctH (1. 12), u ganmee O6meli croumoctr akuuid (1. 10) mim OO1melt CTOUMOCTH KOP3UH
(m 11).

Ecnm «BaioTa 1IeHbI HCHIOTHEHHS» SIBIISICTCS HHOCTPAHHOM BaIIOTOH, TO «O01I1asi CTOUMOCTb
aKIUI/KOP3UH» TIEPEBOIUTCS B pOCCHiickue pyoiu o opunuaasHoMy Kypey banka Poccun,
YCTaHOBJICHHOMY Ha JIaTy 3aKJIFOYEHUS JOTOBOPA.

ToBapusbiii popBapa (commodityForward)

s pacuera OOO0OIIEHHBIX IMMOKa3aresieil mo Buay jgorosopa ToBapHbiii (opBapa
(commodityForward) ncnosb3yroTcs ClIeAyIOIIHe MapaMeTPh:

Ne IMapametp (xpath) Ha3Banue napamerpa Onucanue

Baitora cymmbl

fpml:commodityForward/fpml:fixedL | O6was cymma / Bamrora

! eg/ fpml:totalPrice/fpml:currency CYMMBI (uicHpoBaiHOro nIaTeka 1o
JIOrOBOPY
2 fpml:commodityForward/fpml:fixedL | O6mas cymma / Cymma CymMa (HhUKCHPOBAHHOTO

eg/ fpml:totalPrice/fpml:amount JICHEXKHBIX CPEJICTB IUIATEXKA 110 TOTOBOPY

B kauecTBe 00beMa J0roBOpa UCIOB3yeTCs 3HaUeHHe napamerpa «Cymma GUKCUPOBAHHOTO
wiarexa mno jgorosopy» (m. 2). Ecnum «Bamora cymmbl (PUKCHPOBAHHOTO IJIaTeXa IO
noroBopy» (1. 1) siBAsieTcss HHOCTPaHHOW BalIOTOM, TO CyMMa MEPEBOAUTCS B POCCUHCKHE
pyosm mo odummansHOMy Kypcy banka Poccuu, ycTaHOBIEHHOMY Ha ATy 3aKIIIOYCHHS
JI0roBOpA.

Tosapublii onuuon (commodityOption)

s pacyeta OOOOIICHHBIX [MOKa3aTelel MO BHAY JoroBopa ToBapHBIH OMIMOH
(commodityOption) ucmons3yroTCs CIeIYIONIHE TapaMeTPhI:

Ne IMapamerp (Xpath) HasBanue napamerpa Onucanne
. . OO611ee HOMHHAIBHOE
fpml:commodityOption/ OO6i1iee HOMHHAIBEHOE m
1 : - . KOJIN4eCTBO 6a30BOT0O
fpml:totalNotionalQuantity KOJIMIECTBO
aKTHBa
fpml:commodityOption/ Llena crpaiik Ha eqUHUILLY Llena ucnonHeHus 3a
2 | fpml:strikePricePerUnit/foml:amou | toBapa / CymMa JeHEKHBIX €/IMHUILY U3MEPEHUS
nt CpeACTB 0a30BOro aKTHBa
fpml:commodityOption/ Llena cTpaiik Ha euHu
3 | fpml:strikePricePerUnit/fpml:curre p ALY Bautora 11eHbI HCTIOTHEHUS
ToBapa / Banrora cyMMBI
ncy
fpml:commodityOption/ HomunaneHas cymma .
: : Bamora HoOMuHaNbHON
4 | fpml:weatherNotional Amount/ MIOTO/THOTO KOHTPAaKTa /
: CYMMBI [TOTOIHOTO OIIIMOHA
fpml:currency Barora cymMMBI
fpml:commodityOption/ HomuHabHas cyMMa i
5 | foml:weatherNotional Amount/ TOTOJIHOTO KOHTPAKTa / OMHHAIIBHAA CyMMa
MOTO/THOTO ONIIMOHA
fpml:amount CyMMa JICHE)XXHBIX CPEJICTB

14




4.16.2.

4.16.3.

4.17.
4.17.1.

Ilena ncnomaeHUs

fpml:commodityOption/ VYpoBeHs cTpaiik MOroaHOro HOrOHOM OIHONA
6 | fpml:weatherindexStrikeLevel/ nnjekca / Konnuectso (xom PII[%CTBO HH HKTOR
fpml:quantity IIYHKTOB y

MTOTOTHOTO MHJIEKCA)

fpml:commodityOption/fpml:featur
7 | e/fpml:knock/fpml:knockin/fpml:fe | Cymma mumarexa
aturePayment/fpml:amount

CymMa 1uraTesxa 1mo
OMHApPHOMY OIIIHOHY

fpml:commodityOption/fpml:featur
8 | e/fpml:knock/fpml:knockin/fpml:fe | Bamrora cymmsr Banora CyMMBbI BBITLIATHI
aturePayment/fpml:currency

fpml:commodityOption/fpml:featur
9 | e/fpml:knock/fpml:knockOut/fpml:f | Cymma marexa
eaturePayment/fpml:amount

CymMa 1iaTesxa 1o
OMHapHOMY OIIIMOHY

fpml:commodityOption/fpml:featur
10 | e/fpml:knock/fpml:knockOut/fpml:f | Bamora cymmer Banrota cyMMBbI BBIILIATEI
eaturePayment/fpml:currency

O01mmas CTONMOCTh
TOBAPHOTO OMIIMOHA.
PaccuntsiBaeTcst Kak
MPOU3BEICHHE 00IIETo
HOMHHAJILHOTO KOJIHYECTBA
(1. 1) ¥ 1IeHBI UCTIOJTHEHUS
3a ¢IMHUILY U3MEPCHHUS
6a3oBoro aktusa (II. 2)

11 | PacuerHsIif mapameTp PacueTHbiil napametp

OO01as CTOoUMOCTh
[TOrOJJHOTO OII[HOHA.
PaccunthpiBaeTcst Kak
MPOU3BEICHUC
HOMMHAJILHOM CyMMBI
MOTOTHOTO OMNIKOoHA (1. 5) 1
LIEHBI UCITOTHEHMS
MIOTOTHOTO OoMnoHa (1. 6)

12 | PacuerHblit napameTp PacueTnblil mapamerp

CymMa BBIIUIATH IO
13 | PacuerHsIif mapamerp PacuetHsI1i mapamerp OaprepHOMY (OMHAPHOMY)
omiuony (1.7 wiu 1.9)

B kadectBe oOBemMa J0OroBOpa HMCIHOJIB3YETCS 3HAYCHHE pacdeTHoro mapamerpa «OOrmmas
CTOMMOCTh TOBapHOro onuuoHa» (1. 11) nubo pacuerHoro mapamerpa «OO0Imas CTOUMOCTb
norogHoro ommuona» (m. 12), nmbo pacyerHoro mapamerpa «CyMMBI BBIIUIATHI 110
O6aprepHOMY (OMHAPHOMY) OMLIMOHY»» — B 3aBUCHUMOCTH OT TOT0, Kakoil M3 mapamMeTpoB —
«O0niee HOMUHAJIBHOE KOJIMYEeCTBO Oa3oBoro aktuBa» (m. 1) mnm «HomuHanbHas cymma
noroaHoro onumuoHa» (m. 5) wm «Cymma miaTtexka» — ykazaH B jorosope. [Ipuopurer
pacuera o0bema J0roBOpa, UCXO/IS U3 HAJIMYMS YKa3aHHBIX 3HAUE€HUH B JOTOBOPE, OTAAeTCA
Cymme Boimnatsl (m.13), 3atem OOmieit croumoctu ToBapHoro ommuoHa (m.11) u O6mei
CTOMMOCTH MOTOJHOT0 ONIKoHa (11.12).

Ecnu 3HaveHne BBIOPAHHOTO PAcUETHOTO MapaMeTpa BBIPAKEHO B WHOCTPAHHOW BAIOTE
(«Bamora 1ieHsl ucnoiaHeHus» (M. 3) win «Bamora HOMHHAIBHOW CYMMBI ITOTOJHOTO
ommuoHa (1. 4) COOTBETCTBEHHO), TO TAKOE 3HAUYEHHE TIEPEBOAUTCS B POCCUHCKHE PYOIIH IO
odpunmansHOMy Kypcy banka Poccun, ycTaHOBIEHHOMY Ha JaTy 3aKIIOUEHUS TOTOBOPA.

Tosapublii cBon (commoditySwap)

Jns  pacuera OOO0OUIEHHBIX TMOKa3aTeneil 1o Buay JoroBopa ToBapHBI cBOI
(commoditySwap) ucrosb3yroTcs CIEAYIONIHE TapaMeTPhbI:
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Ne IMapamerp (xpath) Ha3Banue mapamerpa Onucanne
fpml:commoditySwap/ YacTb CHEIKH ¢ TUIaBAOIEH .
. - o Basmora, B KoTOpO# BBIpakeHa
1 | nsdext:floatingLegNsd[1]/ nenoii / Tosap / Bamrora
i ? ) 1eHa Toeapa [1]
fpml:commodity/fpml:currency | ToBapHOro akTuBa
fpml:commoditySwap/ YacTb CHEIKH ¢ IUIaBaIONIeH
. - . CoBOKyITHOE HOMHHAJIBHOE
2 | nsdext:floatingLegNsd[1]/ nieroit / COBOKyITHOE
i : : KOJIMIECTBO ToBapa [1]
fpml:totalNotionalQuantity HOMHHAJIHOE KOJIMYECTBO
. YacTtb cAenku ¢ IaBaroien
foml:commoditySwap/ C€HOM /III'Ie BOHa‘laJILHaL: [TepBoHauanbHas 1ieHa
8 | nsdext:floatinglegNsd[1}/ I-IeHa e I/IHI/IIJ bl TOBAPHOT'O e I/IIDHI/I BI TOBapa [Li]
nsdext:initialPrice H UL P S p
aKTUBA
fpml:commoditySwap/ YacTh cIEKH C IUTaBaromeit .
) - . BanroTa, B KOTOpOIi BRIpaXkeHa
4 | nsdext:floatingLegNsd[2]/ nenoit / Toeap / Banrora
. ; . 1eHa ToBapa [2]
fpml:commodity/fpml:currency | ToBapHOTrO aKTHBa
fpml:commoditySwap/ YacTh cIeKH ¢ IIaBaroIeit
) : . CoBOKyITHOE€ HOMHHAJIbHOE
5 | nsdext:floatingLegNsd[2]/ tienoii / CoBOKyIHOE
i ; : KOJIN4ECTBO ToBapa [2]
fpml:totalNotionalQuantity HOMHHAJIbHOE KOJIMYECTBO
. YacTp cAenky ¢ IuiaBaroIen
fpml:commoditySwap/ e H
) - nenoit / [lepponavansHas [lepBoHauanpHas eHa
6 nsdext:floatingLegNsd[2)/ €Ha eUHUIIBI TOBAPHOTO €IMHUILIBI TOBapa [2]
nsdext:initialPrice 1 I P I p
aKTHBa
fpml:commoditySwap/ ITOTOK 10 ¢caeiKe IMOroIHOrO
7 fpml:weatherLeg[1]/ cBomna / HomunanpHas cymma | Bajgrora HOMUHAJIBHOW CYyMMBI
fpml:weatherNotional Amount/ MOTOIHOTO KOHTPAKTa / IIOrOHOTO CBOIA
fpml:currency Basrora cyMMbI
fpml:commoditySwap/ [ToTok 1O clesKe NOroAHOrO
8 fpml:weatherLeg[1]/ ceona / HomunaneHas cymma | HomuHanbHas cymma
fpml:weatherNotionalAmount/ | moroaHoro KoHTpakTa / MOTO/IHOTO CBOIIA
fpml:amount CyMMa JICHEXKHBIX CPEICTB
fpml:commoditySwap/ [ToTok 1O c/esKe MOroAHOro
9 fpml:weatherLeg[1]/ cBoma / YpOBEHb IOTOTHOTO KonuecTBO NyHKTOB
fpoml:weatherindexLevel/fpml.q | urgekca / KomuuecTBo [IOrOJHOI0 MHJEKCA
uantity MYHKTOB
. . Yactb crenku ¢
fpml:commoditySwap/fpml:fixe A N .
10 | dLeg/ (hukcupoBaHHOU 11eHOH / OO6mas cymma (pUKCUPOBAHHBIX
. . . Urorosas nena / Cymma miarexei
fpml:totalPrice/fpml:amount
JICHE)KHBIX CPEIICTB
. . Yactb crenku ¢ .
fpml:commoditySwap/fpml:fixe a N . Bauntora, B KOTOpOI#i BeIpaXkeHa
(hUKCUPOBAHHOM LICHOH /
11 | dLeg/ cymma (DPUKCHPOBAHHBIX
g . . Urorosas neHa / Bamora .
fpml:totalPrice/fpml:currency TuIaTexen
CYMMBI
O0BeM 1o mepBoif YacTH
CIICJIKH C TIJIaBarOmICH IEHOM.
PaccuutsiBaercs kak
. . OM3BEIEHHE COBO oro
12 | PacuerHblit napameTp PacuerHblii napamerp TPOMBEICHHE COBOKYITHOT
HOMHUHAJILHOTO KOJIMYECTBA
ToBapa (1. 2) u
MePBOHAYATFHOMN IICHBI
eAMHUIIBI TOBapa (1. 3)
O0BeM 110 BTOPOH 4acTH CCIKA
C IUIaBaoILEH LIEHOH.
PaccunteiBacTCs Kak
. . MIPOU3BEACHUE COBOKYITHOTO
13 | PacuerHsIiii mapamerp PacuerHsIil mapamerp

HOMHHAJIFHOTO KOJIMYIECTBA
ToBapa (1. 5) u
MepBOHAYAIHLHOM 1IEHBI
€IMHUIIBI TOBapa (1. 6)
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4.17.2.

4.17.3.

4.18.
4.18.1.

O0BEM ITOrOLHOTO CBOIIA.
PaccunteiBaeTcs Kak
MIPOM3BEICHNE HOMHHAIBLHOM
CYMMBI TTOTOTHOTO CcBOMA (TI. §)
1 KOJIMYECTBA ITyHKTOB
MOTOHOTO MHAeKca (1. 9)

14 | PacueTHbIil mapameTp PacueTHbIii mapamerp

B kauyectBe 00bEMa 1OroBOpa MCHOJB3YETCS 3HAUCHHE pacdeTHOro mapamerpa «Oobem 1o
MIePBOI YacTH CACJIKU C IUIaBaromieil menoi» (m. 12). Eciu 3HaueHue JaHHOTO MmapamMerpa
OTCYTCTBYET, HCIIOJIb3YETCS 3HAYCHHE pacyeTHOro mapamerpa «O0beM 10 BTOPOW 4YacTH
chaenku ¢ TuiaBaromeid meHou» (m. 13). Ecnum o0a 3HaueHUs OTCYTCTBYIOT (B Cirydae
[IOCTAaBOYHOI'O0 TOBApHOT'O CBOIA WJIM IOrOJHOIO CBOIA), B KauecTBe oObEMa JI0roBOpa
UCIIOJNIB3YETCS 3HaUEHUE NCXOqHOro apameTpa «O01iast cymMmma GUKCUPOBAHHBIX TIATEXKE»
(m. 10) mubo pacuetHoro mapamerpa «O0beM morogHoro cBomnay (m. 14) B 3aBUCUMOCTH OT
TOTr0, KaKOH 13 IapaMeTpoB yKa3aH B oroBope: «O01mas cymma GUKCUPOBAHHBIX IIATEKEH»
(m. 10) unu «HomuHanbHas cymma norogHoro csomnay (1. 8).

Ecnu 3HaueHue BBIOPAHHOTO PAacUETHOTO MapaMeTpa BBIPAXKEHO B WHOCTPAHHOW BaNIOTE
(«Bastora, B KOTOpO# BhIpaxkeHa 1ieHa ToBapa [1]» (. 1), «Bamora, B KOTOpPO# BBIpayKeHa
1eHa ToBapa [2]» (m. 4), «BanroTta, B KOTOpoii BeIpaxkeHa cyMMa (PMKCUPOBAHHBIX TIIATEKE»
(m. 11) nnm «BanoTa HOMMHAJIBHOW CyMMBI ITOTOAHOIO CBOMa» (I. 7) COOTBETCTBEHHO), TO
TaKoe 3HaYeHHE NIEPEBOANTCS B poccuiickue pyodau no odpunuansHoMmy Kypey banka Poccun,

YCTAaHOBJICHHOMY Ha AaTy 3aKJIOUYCHUA JOroBOpa.

Tosapublii cBonuoH (commoditySwaption)

Hns pacuera OOOOIIEHHBIX IOKas3aTesledl MO BHIY JOroBopa ToOBapHBI CBONIMOH

(commoditySwaption) ucrosb3yoTcs CIIEAYIONIUE TapaMeTpPhI:

Ne IMapamerp (xpath) Ha3zpanue napamerpa Onucanne
fpml:commoditySwaption/ .
fpml:commoditySwap/ HacTs caenkH ¢ nIasaroLIeH Bautora, B KoTOpOi

! nsdext:floatingLegNsd[1]/ ueHoit / Tosap / Bamota BBI ame;{a eHa ToBapa [1]
fpml'cbmmodgi]ty/?pml'currency TOBAPHOTO akTHBa P ’ b
fpml:commoditySwaption/fpml: .
commoditySwap/ HacTs caenkH ¢ nasaroLIeH CoOBOKyMHOE HOMUHAIBEHOE

2 nsdext:floatingLegNsd[1]/ ueoid / CosokymHoe KOJIMYeCTBO ToBapa [1]
fpml'tc;taINotig]onagI]Quantity HOMHHAIIEHOC KOJMHCCTBO b
fpml:commoditySwaption/fpml: .
commoditySwap/ Hacts caenxu ¢ masatomei [NepBoHavanpHas 1ieHa

3 nsdext:floatingLegNsd[1]/ uenoi / IlepsonavanpHas uexa eIMHUIIBI ToBapa [1]
ns dext:ini tiaIPgriceg SIUHULIBI TOBAPHOTO aKTHBA L P
fpml:commoditySwaption/fpml: .
commaoditySwap/ Hacts caienku ¢ miasaroLeH Barora, B KoTOpO#

4 nsdext:floatingLegNsd[2]/ ueroii / Tosap / Bamora BBI axce,Ha eHa ToBapa [2]
fpml'c;)mmod?ty/?pml'currency TOBAPHOTO akTHBa P ’ b
fpml:commoditySwaption/fpml: .
commaoditySwap/ Hacts cnenxu ¢ masaiomei COBOKYITHOE HOMHUHAJIBHOE

5 nsdext:floatingLegNsd[2]/ uenoii / CosokynHoe KOJIMYECTBO TOBapa [2]
fpml'tc;taINotiglonagllQuantity HOMHHAITEHOC KOJMHECCTBO b
fpml:commoditySwaption/fpml: .

. YacTp CAEIKHU C IUIaBaroleH
commaoditySwap/ . [epBoHavansHas HieHa

6 nsdext:floatingLegNsd[2]/ ueHoii / Tlepsonauanpras uena eIMHUIIBI TOBapa [2]

ns dext:ini tiangl’iceg €IMHUIBI TOBAPHOTI'O aKTUBA A 1 P
. . IToTok no cAenKe NOroAHOro

7 fpml:commoditySwaption/fpml: | cpona / Homunansnas cymma Basrora HOMHHAIEHON
commoditySwap/ IIOTOJHOTO KOHTpaKTa / Bamora | cyMMBI OroHOrO CBOIA
fpml:weatherLeg[1]/ CyMMBI
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4.18.2.

4.18.3.

fpml:weatherNotional Amount/
fpml:currency

fpml:commoditySwaption/fpml:

commaoditySwap/

IToTok Mo caejake MoroIHOro
cBoma / HommnansHas cymma

Homunanenas cymma

[ fpml:totalPrice/fpml.currency

Hrorosas 1iena / Bamora

8 | fpml:weatherLeg[1]/
foml:weatherNotional Amount/ morogHoro koutpakra / CymMma | IMOTOTHOTO CBOIIA
foml :amoun t JICHE)KHBIX CPEICTB
fpml:commoditySwaption/fpml:
commaoditySwap/ ITOTOK 10 ¢/IeTIKe MOTOHOTO KoOMMU1ecTEO IVHKTOR
9 | fpml:weatherLeg[1]/ cBona / YpOBEHb IIOTOTHOTO HOFOHOTO nHyeKca
fpml:weatherIindexLevel/fpml:q | ungekca / KomuuectBo myHKTOB A a
uantity
fpml:commoditySwaption/fpml: ‘lacte cpenu © .
10 | commoditySwap/fpml-fixedLeg (uKcupoBaHHOH LIEHO¥ / OOmmas cymma
[ foml-totalPrice/f ml'émount Urorosas nena / Cymma (UKCUPOBAHHBIX IIATEKCH
pmt: pme: JIEHEXKHBIX CPECTB
fpml:commoditySwaption/fpml: ;zf;;cgzzﬁ:ﬁ eHOi / Bastora, B KOTOpOiA
11 | commoditySwap/fpml:fixedLeg p i BBIP@KEHA CyMMa

(DMKCHPOBaHHBIX TUIATEXKEH

CYMMBI

O0BeM 110 1epBoit yacTu
CHETKH C IUIaBaoUIeh
LeHou. PaccuurteiBaeTcs Kak
HPOU3BEIEHIE COBOKYITHOTO
HOMUHAJIFHOTO KOJIMUECTBa
ToBapa (1. 2) u
NEepBOHAYAILHOU LIEHBI
eMHUIIBI ToBapa (II. 3)

12 | PacyerHblii napameTp PacueTnblil mapamerp

O06BeM 1o BTOPOH 4acTH
CHIEJIKH C TUIABAIOIIEH
neHo. PaccuntpiBaeTcs kak
MIPOU3BEICHNE COBOKYITHOTO
HOMHHAJIEHOTO KOJIMYECTBA
ToBapa (1. 5) u
MepBOHAYAIbHOU LIEHbI
eMHUIIBI ToBapa (II. 6)

13 | PacuerHsIil mapametp PacueTHbiit napamerp

O6BeM MoroIHOToO CBOIIA.
PaccuurtsiBaeTcs kak
MIPOU3BE/ICHUE
HOMMHAJIbHOW CyMMBbI
MOTOIHOTO cBoma (1. 8) u
KOJIMYECTBA ITYHKTOB
ITOTOTHOTO MHJEKca (1. 9)

14 | PacuerHsIit mapameTp Pacuernblil mapamerp

B xadecTBe oObeMa OTOBOpA MCTONB3yeTCs 3HAYCHNE pacdeTHOro nmapamerpa «O0beM 1o
MEepBOM YacTH CHIENKHU C IJaBaroiiei neroi» (m. 12). Ecnu 3HaueHue maHHOTO Mmapamerpa
OTCYTCTBYET, HCIIOJIb3YeTCS 3HaUYCHHE pacdeTHOro mapamerpa «OO0BeM 1O BTOpPOW YacTh
CHeNKH ¢ TUlaBarommiei neHoi» (m. 13). Ecnm o0a 3HadeHHWs] OTCYTCTBYIOT (B clydae
MIOCTAaBOYHOTO TOBAPHOTO CBOIIA WJIM TOTOJHOTO CBOIIA), TO B KauecTBe 0ObeMa J0TOBOpa
UCIIONB3YETCSI 3HAUEHUE NCXOqHOTO TapameTpa «O01ast cymMmma GUKCUPOBAHHBIX MIATEKEH»
(m. 10) mu6o pacuerHoro mapamerpa «O0beM MOroaHOro cBomay (1. 14) B 3aBUCHMOCTH OT
TOT0, KaKO¥ U3 TapaMeTpoB yKa3aH B 1oroBope: «O01mas cymMma (pUKCUPOBAHHBIX MIATEKEH»
(m. 10) unmu «HoMuHambHast cyMMa MOTOTHOTO CBOMay (II. 8).

Ecnu 3HavyeHne BBIOPAaHHOTO PAcUeTHOTO IMapaMeTpa BHIPAXKEHO B MHOCTPAHHOM BallIOTE
(«Baiota, B KOTOpO#i BeIpaXkeHa 1ieHa ToBapa [1]» (. 1), «BamioTta, B KOTOpO#i BhIpakeHa
1ieHa ToBapa [2]» (1. 4), «Baora, B KOTOpOii BeIpakeHa CyMMa (PMKCHPOBAHHBIX IIJIATEKE»
(m. 11) mwm «BaxoTa HOMUHATBHOW CYMMBI ITOTOJTHOTO CBOMAa» (1. 7) COOTBETCTBEHHO), TO
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4.19.
4.19.1.

TaKo€ 3HaYeHHUE NMEePEBOAUTCS B poccuiickue pyoiu o opunuaibHoMy Kypey banka Poccun,
YCTaHOBJICHHOMY Ha JJaTy 3aKJIFOUYEHUS JOr0OBOPA.

Cson goxoaa Ha oosmuraunu (bondSwap)

Jlnst pacyera OGOOIIEHHBIX TOKa3aTeliel mo Buay jgoroopa CBOI 10X0ja Ha OOIMTaIMn
(bondSwap) ucronb3yrTCs CIeAYIONIUE TapaMETPhI:

Ne IMapametp (xpath) Ha3Banue napamerpa Onucanue
nsdext:bondSwap/fpml:interestLeg/ Cymme! pHKCHpOBaHHOTO .
T N noxoja / HomuHanpHas cymma | BanroTa HOMHHAITBHOM
1 | fpml:notional/fpml:notional Amount/
foml:currency / HomuHanbeHas cymma / CYMMBI
' Banrora cymmsl
nsdext:bondSwap/fpml:interestLeg/ Cymmbt ukcuposatoro
T N noxoja / HomuHaapHas cymma
2 | fpml:notional/fpml:notional Amount/ Homunanbhast cymma
foml:amount / HomunanmsHast cymma / Cymma
JCHE)KHBIX CPEIICTB
nsdext:bondSwap/nsdext:bondReturn | Cymmsl goxoaa ot obauranuu / BaioTa HOMHHALLHOMN
3 | Leg[1]/nsdext:notional Amount/ HomunansHas cymma / Banrora
fpml:currency CYMMBI CYMMBI
nsdext:bondSwap/nsdext:bondReturn c . ;| Hommmamsnas cymma
4 | Leg[1]/nsdext:notional Amount/ YMMBI AOXOJIA OT ODJMYAIH | oy priGopa «CyMMbI
HomunaneHas cymma / Cymma
fpml:amount J0X0Ja OT OONHUTaIK»)

4.19.2. B xadectBe 00beMa JIOrOBOpa MCIOJB3YETCs 3HAUYeHHE Napamerpa «HoMuHambHAs cymmay

4.19.3.

4.20.
4.20.1.

(m. 2). Ecnu paHHBIE mapaMeTp OTCYTCTBYET, HCIOJB3YETCsl 3HAu€HUE Iapamerpa
«HoMmunanbHast cymma (BapuaHT BbiOOpa «CyMMBI 0X0Aa OT ooaurauumn»)» (1. 4).

Ecnu cymma, ykasaHHass B JIOTOBOpE, BBIp@KEHa B HMHOCTpaHHO# Bamtore («Bamrora
HOMMHAJIBHOM CyMMBbI» (1. 1 uiu m. 3) COOTBETCTBEHHO), TO Takas CyMMa MEpeBOJUTCS B
poccuiickue pyonu mo odunmanbHoMy Kypcy banka Poccuu, ycraHOBIEHHOMY Ha JaTy

3aKJIIIOYCHHUA JOTOBOpaA.

Caon goxona Ha akuuu (equitySwap)

Hnst pacuera OOOOIIEHHBIX TOKa3zareneld mo BUAY jgoroBopa CBom 10Xo0/la Ha akIUU
(equitySwap) ucmonb3yroTes CIeAyIOIINe MapaMeTphl:

Ne IMapamerp (xpath) Ha3zpanue napamerpa Onucanune
CyMMBI (QUKCHPOBaHHOTO
1 fpml:equitySwapTransactionSupplem | moxoma / HomunansHas Basora HOMUHATBHON
ent/fpml:interestLeg/fpml:notional/ cymma / HoMuHAIBHAS CyMMa | CyMMBI
fpml:notional Amount/fpml:currency | / Bamtora cymmbr
CyMMBI UKCHPOBAHHOTO
5 fpml:eqlJ.[tySWapTransact!onSupplem noxona / HomunansHast HoMmHamsHas cyMma
ent/fpml:interestLeg/fpml:notional/ cymma / HomuHanbHas cymma
fpml:notional Amount/fpml:amount / CyMMa JICHEXHBIX CPEJICTB
fpml:equ.|tySWapTransact|anu_ppIem CyMMBI 10X0/1a OT aKTHBa / BalioTa HOMHHANEHOI
3 | ent/fpml:returnLeg[1])/fpml:notional/ | Homunanbhas cymma /
f . . CYMMBI
pml:notional Amount/fpml:currency | BamoTa cymmel
fpml:equitySwapTransactionSupplem | Cymmsl g0xo/a OT akTHBa / HomunansHas cymma
4 | ent/fomlreturnLeg[1]/fpml:notional/ | Homunanbhast cymma / Cymma | (BapuanT BeiOopa «CyMMBI
fpml:notional Amount/fpml:amount JICHE)KHBIX CPEICTB JI0XO0J/1a OT aKTHBAY)

4.20.2. B xauecTBe 00bE€Ma JOTOBOpA MCMOJB3yeTCs 3HaAUYCHHE mapaMmerpa «HoMuHaIbHAs cyMMay
(m. 2). Ecnu paHHBIE mapaMeTp OTCYTCTBYET, MCHOJIb3YETCS 3HAUEHHE I1apamerpa
«HomunanbpHas cymma (BapuaHT BeIOOpa «CyMMBI 10X0/1a OT akTUBa»)» (11. 4).
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4.20.3.

4.21.
4.21.1.

4.21.2.

4.22.
4.22.1.

4.22.2.

4.23.
4.23.1.

Ecau cymma, yka3anHas B JOTOBOpE, BhIpaK€Ha B HMHOCTpaHHOW Bamore («Bamora
HOMUHAJIBHOW CyMMBbI» (1. 1 Wiau 1. 3) COOTBETCTBEHHO), TO Takas CyMMa NEPEBOAUTCS B
poccuiickue pyonu mo odunmanbHoMy Kypcy banka Poccuu, ycraHOBIEHHOMY Ha JaTy
3aKJIFOYEHUs JOrOBOpa.

Kpenutnblii 1edoarnsblii ceon (creditDefaultSwap)

s pacuera O600IIEHHBIX MTOKA3aTeNIeH 1Mo BULY noroBopa KpeauTHbiid 1edoaTHBIN CBOII
(creditDefaultSwap) ucnonb3yroTCs ClieAyIOIUe apaMeTph:

Ne IMapametp (xpath) 151:3;;?;1;21 Onucanne

VYcioBust 3aIUTH /
1 | fpml:creditDefaultSwap/fpml:protectionTerms/f | Pacuernas cymma /
pml:calculationAmount/ fpml:currency Bamtora cymmbl

Bantora HoMuHanbEHONM
CYMMBI

VYcioBust 3aIUTH /
2 | fpml:creditDefaultSwap/fpml:protectionTerms/f | Pacuernas cymma / Homunanbehast cymma
pml:calculationAmount/ fpml:amount CymmMma

B kauecTBe 00beMa JI0OroBOpa MCIOIB3YyeTCs 3HaUeHue napamerpa «HoMmuHanbHas cymmay.
Ecmn «Bamorta HOMMHQJIBHOW CYMMBI» SBJISI€TCS HMHOCTPAHHOM BAJIOTOM, TO CymMma
HepeBoIUTCsT B  poccuiickue pyonu 1no oduumansHoMy Kypey banka Poccun,
YCTaHOBJICHHOMY Ha JaTy 3aKJIFOYEHUS JOrOBOPA.

Kpenutnbiii ceonuuon (creditDefaultSwaption)

Jns pacuera OOOOIICHHBIX TOKa3zaTesleld MO BHUAY J0roBopa KpemauTHBI CBOMIIMOH
(creditDefaultSwaption) ucronb3yroTcs Cleayoire mapaMmeTps:

Ne IMapamerp (xpath) Hassanue Onucanune
napamerpa
fpml:creditDefaultSwapOption/ VCnoBus 3aIIUThI / .
. . Bantora HoMuHaNbHOM

1 | fpml:creditDefaultSwap/fpml:protectionTerms | Pacuernas cymma / CYMMBL
/fpml:calculationAmount/ fpml:currency Baimora cymmel y
fpml:creditDefaultSwapOption/ VCnoBus 3aIIUThI /

2 | fpml:creditDefaultSwap/fpml:protectionTerms | Pacuernast cymma / Homunanphast cymma
/fpml:calculationAmount/ fpml:amount CymmMma

B kauecTBe 00beMa JI0OroBOpa MCIONIb3yeTcs 3HaueHue napamerpa «HomuHanbHas cymmay.
Ecmn «Bamota HOMMHQJIBHOW CYMMBI» SIBJISI€TCS HWHOCTPAHHOM BAJIOTOM, TO CymMma
nepeBoUTCs B poccuiickue pyonmu mo oduumansHoMy Kypcey banka Poccun,
YCTaHOBJICHHOMY Ha JJaTy 3aKJIFOUYEHUS JOrOBOPA.

Hubie norosopsi (generalProduct)

Jns pacuera OOOOIIEHHBIX IOKa3aTeneil mo Bugy JgoroBopa «lHbIE JOrOBOPBI»
(generalProduct) ucrone3yroTcs ciaeayonue napaMmeTpsl:

Ne | IMapamertp (xpath) E:;::«l;:;a Omnucanne

Basntora cyMMBbI Bairora cymmsl
1 | nsdext:generalProduct/nsdext:party10bligatio y 0043aTelbCTB 10 JOTOBOPY
00s13aTENLCTB

ns/nsdext:nominal Amount/fpml:currency Croponsil

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

Cymma 00513aTebCTB 10

CymMa 00513aTebCTB
noroBopy CtopoHsI 1

Banrora cymMmMmBI Bamrora cymMmBI
3| nsdext:generalProduct/nsdext:party2Obligatio y i —
00513aTEILCTB

ns/nsdext:nominal Amount/fpml:currency CropoHbI2
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nsdext:generalProduct/nsdext:party20Obligatio
ns/nsdext:nominal Amount/fpml:amount

Cymma 0053aTebCTB 10

CymMa 00513aTeIbCTB
noroBopy CTOpOHBI2

4.23.2. B xauecTBe 00beMa JIOTOBOPA UCTIOIB3YETCS:

ecnu «Bamora cymmbl 00s3aTenbeTB» s 006enx CTOPOH BBIpaKEHAa B POCCHICKHX
pyOisix — Oosbliee 3HaYCHHE CyMMBI IapaMeTpoB «Cymma o0s3arenbeTB» CTopons
nin «Cymma o0s3aTesibeTB» CTOPOHBIZ;

ecnu «Banrora cymMMbl 00s3aTenbCTB» OAHONM M3 CTOPOH BbIpa)keHa B POCCHUHCKUX
pyomsix, a gapyroit CTOpoHBI B HMHOCTPAaHHOH BamoTe — 3HaueHme «Cymma
0053aTeNbCTB» TOM CTOPOHBI, 4bs «BamoTa cymmbl 0053aT€NbCTB» BbIpaKE€HA B
POCCHICKHX pyOIIsX;

ecnu «Bamrora cymMMbl 00s13aTenbeTB» Asi 00enx CTOpPOH BBIpaKeHa B MHOCTPAHHOM
BAJIIOTE/YaCTUYHO B MHOCTPAHHOM BaJIOTE — COOTBETCTBYIOIIAs CyMMa MHOCTPAaHHOM
BaJIIOThI IEPEBOAUTCS B poccHiickue pyodau no opunumanbHoMy Kypey banka Poccun,
YCTQHOBJICHHOMY Ha JaTy 3aKJIKYeHHUs J0roBopa, NMpU 3TOM BbIOMpaeTcs OoJibliee
3HaueHue cyMmMmbl mnapamerpoB «Cymma oOs3arensctB» Ctoponbll wim «Cymma
00s3aTenscTB» CTOPOHBIZ.

5. IHopsinok BHecenust u3meHenuii B [lopsiiok

5.1. YHP KO/] aBnsieTcs OTBETCTBEHHBIM MOAPA3ACICHUEM 32 OPTaHU3AIMI0 BHECEHU I U3MEHEHUH 1
noanepxanue [lopska B akTyallbHOM COCTOSIHUH.

5.2. IlepuoanuHOCTh NEepecMOTpa U akTyanuzauuu [lopsaka — He pexxe oHOTO pasa B 3 (Tpu) roja.

5.3. Buecenue n3meHenuii B [1opsI0K OCYIIECTBIISIETCS HA OCHOBAHUU MPHKa3a YIIOJIHOMOYEHHOTO
mina HKO AO HPJl npu HanuuMu COIJIaCOBaHMsI CO CTOPOHBI CIEAYIOIIUX CTPYKTYPHBIX
noapazaenenunit HKO AO HP/I:

YHP I0/;
JABK;
YPPJ;
VYPO;

OPC JIMK;

MHBIX 3aMHTEPECOBAHHBIX CTPYKTYpHbIX nofapasaenenniit HKO AO HP/I, onpenenennsix YHP IO/,
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IIpnioxenne 1

k [lopsinky pacuera 0600IIIEHHBIX
nokazateneit HKO AO HP/]

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 SBJIACTCA
HaCTYyIUICHUEC O6CTOXTeHbCTBa, ABJIAOMICTOCA KPEAUTHBIM COOBITHEM

2.1. | Bce Bubl Ipon3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB,
0a3HUCHBIM aKTHBOM KOTOPBIX ABJIACTCA HACTYIIJICHUC
00CTOSITENBCTBA, SBISIFOLIETOCS KPEIUTHBIM COOBITHEM
(creditDefaultSwap, creditDefaultSwaption)

3. TI'pynna noroopos «IIpon3BoaHbIe pUHAHCOBBIE HHCTPYMEHTBI, 0a3MCHBIM aKTHBOM KOTOPBIX SIBJISIETCS BAJIIOTA

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

3.2. | Ommuonnste norosopsi (fxOption, fxDigitalOption)

4. T'pynma poroBopoB «[IpomsBogHble (UHAHCOBBIE WHCTPYMEHTBHI, Oa3WCHBIM AaKTHBOM KOTOPBIX SBIISIFOTCS
MPOLICHTHBIE CTABKI»

4.1. | TIpoueHTHBIE CBOI-IOTOBOPHI, COTJIAIIECHHUS O Oy yIIeH
npoueHtHo# craske (fra, swap)

4.2. | OnuuoHHbBIE IOTOBOPBI, BKIIFOYAs JIOTOBOPHI, 0A3MCHBIM
AKTHBOM KOTOPLIX ABJIACTCA MaKCUMAJIbHAsE U MUHUMAJIbHasA
nmpoueHTHas craBka (capFloor, swaption)

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

5.1. | ®opBapaHbIe TOTOBOPHI, OA3UCHBIM AKTHBOM KOTOPBIX
SBIISIOTCS 0OIHMTranuy, GopBapAHbIE JOTOBOPHI, Oa3HUCHBIM
AKTUBOM KOTOPBIX SIBJIIIOTCS aKIIMU, CBOII-TOTOBOPHI HA aKIIUU
(bondForward, equityForward, bondSwap, equitySwap)

5.2. | OnuuoHHbIE 0TOBOPHI, 0A3UCHBIM aKTUBOM KOTOPBIX SIBJISIOTCS
oOnuranuy (MM KOp3WHA OOJUTaIuil), OMIIHOHHEIC IOTOBOPEI,
0a3UCHBIM aKTHBOM KOTOPBIX sBIsIIOTCS akiuu (bondOption,
basketBondOption, equityOption)

6. prrma JA0TOBOPOB ((HpOI/BBOZ[HI)IC (1)I/IHaHCOBLI€ HWHCTPYMCHTHI, 0a3UCHBIM aKTHBOM KOTOPBLIX ABJIAKOTCS TOBAPbI»

6.1. | dopBapaHbIe TOTOBOPHI, TOBAPHBIE CBOII-I0TOBOPHI
(commodityForward, commoditySwap)

6.2. | OnnuoHHBIE TOTOBOPHI
(commodityOption,commaoditySwaption)

7. T'pynna noroBopo «lHbIE TOTOBOPHD)

7.1. | VHBIE NOTOBOPHI

4 JlaTel nepuosia ykaseigatores B popmare DD.MM.YYYY
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