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1. TepMmuHbl M onpepeneHns
AaTta ny6amkaumm — gata nybnukaumm O606LeHHbIX Noka3aTtenen Ha Cante.

0606LeHHbIe NOKa3aTeNn — npeaocTaBnseMble Peno3utapneM ceegeHus,
coaep)kalme pacyeTHble aaHHble 3a OTYETHylO AaTy O KonmyectBe u obliem
pa3Mepe (0obbeMe) 0653aTenbCTB Ka)Aoro Buaa AOroBOpPOB, MH@OpMaums O
KOTOpbIX BHeceHa B PeeCcTp [0roBOopoB W MOANEXMT PackpbiTUIO B
COOTBETCTBUM C [lopsaKoM.

OTuYeTHbIW Nepuoa — KaneHAapHblii Mecsl, B KOTOPOM 3ak/lloueH AOroBop,
MHOPMaLMS 0 KOTOPOM bblfla NpeoCcTaBieHa B PenosnTapuil.

Mopsaok — lMNopsigok pacyeta 0606LEHHBbIX NokasaTenen Penosutapnem HKO
AO HPA.

Perynatop — LleHTpanbHbIi 6aHk Poccuiickon ®eaepaumnn (baHk Poccun).

Peectp porosopoB Peno3utapusi - 3/1eKTpoHHass 6as3a  AaHHbIX
Peno3utapus, npeAHa3HayeHHas Ansi  ydeTa CBeAeHMM O  A0roBopax,
3aK/0YEHHbIX HE Ha OpPraHM30BaHHbIX TOprax, W reHepasnbHblX COrnalleHuaX
(ecnu nOroBOpbI 3aK/THOYEHbI HA YCIOBUAX FreHepanbHbIX COrnalleHnit).

Peno3sutapun - HebaHKkoOBCKas KpeauTHass OpraHmsauusl akUMOHEpHoe
061ecTBo «HaunoHanbHbIN pacyeTHbI aeno3uTtapuin» (HKO AO HPA).

Cant — oduumanbHbin cauT Peno3uTtapuss B cetu WHTEpHET no aapecy:
www.nsd.ru.

WNHble TEPMUHbI NCNONb3YHOTCS B 3HAYeHusIX, YCTaHOBJIEHHbIX
3aKoHodaTenbcTBOM  Poccuiickort  @depepaummn  [paBunamm  OKasaHust
peno3uTapHblx ycnyr Penosutapms HKO AO HPA v [JoroBopoM 06 o0bMeHe
3NEKTPOHHbIMU [OKYMEHTaMM.

2. O6wme nonoxeHus

Hactoswmin lMopsigok  pa3pabotaH  uensx  MCnonHeHust  Penosutapuem
TpeboBaHuii PeaepanbHOro 3akoHa «O pblHKE LEHHbIX GyMar» u YKasaHus
BaHka Poccun oT 22.12.2017 N2 4660-Y «O6 obbeMe n nopsgke packpbiTus
NMHbOpPMaUMK penosuTapmem».

Mopsigok onpeaenser npaBuna pacdeta OO606LLUEHHbIX MOKasaTenen U
yCTaHaBNMBaAET MOPSAOK M CPOKM MX packpbiTus Peno3uTtapueM. Hacrtosiwmn
Mopsiaok npumeHsieTcs PenosuTtapueM Kk pacyeTy O606LEHHbIX MOKasaTenen
HaunHas c anpens 2018 roga.

N3MeHeHna B lopanok BHOCATCA Peno3vTtapueM B OQHOCTOPOHHEM nopsake C
cobnogeHneM CpoKoB W npoueayp, YCTaHOBEHHbIX HOPMAaTMBHBLIMKM aKTaMu
Perynartopa.

Mopsaok M BCE M3MEHEHWMS K HeMy noasnexart onybnukoBaHuio Ha Cawnte.
PenosuTtapuii NnybnnkyeT HOBYIO peaakumio MNopsaka Unm U3MEHEHUIN K HEMY 3a
2 (aBa) mMecsaua Ao BCTYM/IEHUSI HOBOW peaakummn unm maMeHeHun B cuny. Cpoku
nybnmkaumm MoryT 6blTb COKpalleHbl B Clyyae, ecnn u3MeHeHus B opsaaok
obycnoBneHbl M3MEHEHUSIMM B 3aKoHogaTenbcTBe Poccuiicko Pepepauun,
HOPMaTUBHbIX MPaBOBbIX akTax Poccuiickon deaepaummn, HOPMATUBHBIX aKTax
Perynartopa.


http://www.nsd.ru/
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3anHTEepecoBaHHble B MOMyYEHMM WHGOPMauMM nMua  CaMOCTOSITENbHO
OTCNEXMBAIOT Ny6AMKaLMIO COOTBETCTBYHOLMX CO0OLLEHMI Peno3nTapuem.

Peno3utapuii nybnukyet paccumtaHHble O606LeHHbIE Noka3aTenn Ha CalTe B
XPOHOMNOIrMYEeCKOM nopsiake He no3gHee 7 (cegbMoro) pabouyero AHa nocne
OKOH4YaHus1 OTYETHOro Nepuoaa.

Ecnn cyMMapHoe KOMMYeCcTBO [AOroBOPOB, COCTaBASOWMX FPynny AOroBOPOB,
BXOASLWMX B cocTaB O606LIEHHbIX NOKa3aTenen no utoram OTYETHOroO Nepuoaa,
He npeBbiWwaeT 10 (aecsTi), TO UX COBOKYMHbI 06bEM HE PacKpPbIBAETCS.

PenosuTapuii He BHOCUT M3MEHEeHMs1 B pa3MelleHHble Ha Cante O606LieHHble
nokasaTenn B C/lyyae, eCnn CBeAeHWs O 3aK/Il0YEeHMM [OroBopa MM ero
n3MeHeHnn 6biNn BHeceHbl B PeecTp porosopoB PenosuTtapus nocne [atbl
nybnnkaumm.

O606LeHHble Noka3zaTenn NybnankyTcs B BUAE oTyeTa no dopme MpunoxeHus
N2 1 k lNMopsaky.

PenosuTapuii obecneuvBaeT [ocTyn kK O606LIEHHbIM MOKa3aTesnsiM, BCEM
3aMHTEPECOBAHHBIM  JIMLIAM  KPYI/IOCYyTOYHO (32 UCK/IIOYEHUEM MEpUoAoB
NPOBEAEHMSI TEXHUUECKUX paboT) 63 B3MMaHWs NMiaTbl U UHbIX OrPAHUYEHNUMN.

Peno3utapuii obecneymBaeT AOCTYN 3aUHTEPECOBaHHbIM NnuaM K O606LEeHHbIM
nokasaTensM B TeyeHune 3 NeT C AaTbl €e pacKpbITUS.

B cnyyae BO3HMKHOBEHWSI NMPUYMH, NPEnATCTBYOWMX AocTyny K O606LeHHbIM
rnokasaTtensM, Peno3utapuii B COOTBETCTBMM C BHYTPEHHUMM [AOKYMEHTaMMU,
pernamMeHTMpyoWMMN NopAaoK AevcTBuin coTpyaHnkoB HKO AO HPA npwu
BO3HWMKHOBEHMM BHELUTATHbIX CUTyauui, MPUHUMAET MEpbl, HanpaBfEHHbIE Ha
YCTPpaHeHMe TaKuMX MPUYMH WU OCYLLECTBASIET MHQOPMUPOBAHNE KIIUEHTOB O
npuynMHe, faTte W BpeMeHW npekpaleHns (orpaHuMyeHus) Agoctyna K
O606LLEHHbIM MOKa3aTensiM, a Takxe O NpeanonaraeMon aaTe U BPEMEHU €ro
BO306HOBNEHMUS.

3. OcHOBHbIe NpUHLUMNbI pacyeTa 06061 EeHHbIX NOKa3aTesNen.

O606LLEHHbIE  MOKa3aTeNM pacCYMTLIBAOTCS B OTHOLWIEHMM  [OrOBOPOB,
CBEAEHUSI O KOTOPbIX BHECEHBbI B PeecTp aoroBopoB Peno3utapust 3a OTYETHbIN
nepvoa, B TOM 4MC/le B OTHOWEHWM [OrOBOPOB, pacyeTbl MO KOTOPbIM
3aBepLUEHbI.

COBOKYI'IHOG KO/TMYECTBO 3aKJTIOYEHHbLIX AO0roBOPOB OMpeaensdaeTca Kak CyMMa
KOJIN4YeCTBa AO0roBoOpoB yYKa3aHHOro Bnaa.

CoBOKYMHbIN 06bEM 3aK/HOYEHHBIX [OrOBOPOB OMpefAensieTcss Kak CymMMa
06BbEMOB 1OrOBOPOB YKa3aHHOMo BuUa.

CoBOKYNHbIA 06beM MO BuAy [AOFOBOPOB PacCYMTbIBAeTCs B pybneBoM
3KBMBANIEHTE, OMpeAeNieHHOM Mo OdMUMaNbHOMY Kypcy, YCTaHOBIEHHOMY
PerynsaTopomM o AaTy 3aK/Iio4eHusi 40rOBOPOB.

O606LUeHHble MOKa3aTeNnnm He pacCuUMTLIBAOTCA MO AOroBopaM, pacyeTbl Mo
KOTOPbIM OCYLLECTBASIIOTCS BantoTe, ANs KOTOPOW PerynaTtopoMm He ycTaHOB/EH
ob1umManbHbIn Kypc.

O606LeHHbIe NoKa3aTenn paccyMTbIBAOTCA COBOKYMHO MO CleaylowuM Buaam
LAOrOBOPOB:
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Fpynna lorosopoB Bupa nporosopos HamnmeHoBaHuMe
no| FPynna Al [ A A [ T
cdhopmbli
[IOroBOpOB
4. 0Ocob6eHHOCTM pacueTa 0606l eHHbIX NOKa3aTenen No BuaAaM A0roBopos
4.1.  BanwoTHblii cBon (fxSwap)
4.1.1. [Ons pacyeta O606LUEHHBbIX NOKasaTenen Mo Buay AoroBopa BantoTHbIA cBonm
(fxSwap) ncnonb3yloTcsa cneayrowme napameTpbl:
N? | Mapamertp (xpath) HasBaHue napaMetpa OnucaHue
fpml:fxSwap/fpml:nearLeg/fpml:exchangedCurren | MepBoHavanbHbIN NnaTex
1 cyl/fpml:paymentAmount/fpml:currency no Ba/OTHOMY cBony / BanioTa 1
nsdext:fxSwapBulkReport/nsdext:swaps/ Bantota 1 / Cymma '
nsdext:swapDetails/nsdext:currencies - c1 nnaTtexa / BanwTa cymMMbl
fpml:fxSwap/fpml:nearLeg/fpml:exchangedCurren lepsoHayanbHbIM niatex CymMa
. . no BanOTHOMY cBony /
cyl/fpml:paymentAmount/fpml:amount nepBoHa4asIbHOro
2 . . Bantota 1 / Cymma
nsdext:fxSwapBulkReport/nsdext:swaps/ C nnaTexa B BanoTe
nsdext:swapDetails/nsdext:nearlLeg - c1 nnatexa / Cymma 1.
AEHEXHbIX CPEACTB
fpml:fxSwap/fpml:nearLeg/fpml:exchangedCurren | MepBoHauasbHbIN NAATEX
3 cy2/fpml:paymentAmount/fpml:currency Mo Bas/IlOTHOMY cBony / B )
nsdext:fxSwapBulkReport/nsdext:swaps/ Bantota 2 / Cymma aniora 2.
nsdext:swapDetails/nsdext:currencies - c2 nnaTtexa / BanwTa cymMMbl
fpml:fxSwap/fpml:nearLeg/fpml:exchangedCurren flepsoHasanbHbIM niatex Cymma
. . no BaNOTHOMY cBony /
cy2/fpml:paymentAmount/fpml:amount nepBOHaYasibHOro
4 ) . BantoTa 2 / Cymma
nsdext:fxSwapBulkReport/nsdext:swaps/ C nnaTexa B BanoTe
nsdext:swapDetails/nsdext:nearlLeg - c2 nnatexa / Cymma 2.
AEHEXHbIX CPEACTB

4.1.2. B kayectBe 06beMa AOroBopa UCMNOSb3YETCS 3HAaYeHWe MCXOAHOro napaMeTpa

4.1.3.

4.2.
4.2.1.

«CyMMa nepBoHayanbHOro nnarexa B BantoTe 1» (n. 2) nnbo napameTpa
«CyMMa nepBoHauvanbHOro nnatexa B BantoTe 2» (n. 4) B 3aBMCUMMOCTU OT
TOro, Kakas u3 santoT — «Bantota 1» (n. 1) nnm «Bantota 2» (n. 3) — 9BnseTcs
POCCMINCKMM pybnem.

Ecnv cymma nepBoHayanbHOMO niateXxa YCTaHOB/ieHa B MHOCTPAHHOW BaslioTe,
TO Bblbupaetca «CymMMa nepBOHayanbHOro nnatexa B BanoTe 1» (N. 2) u
nepeBoaMTCS B poccuickme pybnn no oduumanbHOMy Kypcy Perynsitopa,
YCTQHOBNIEHHOMY Ha AaTy 3akiwuyeHus gorosopa. Ecnu gng sanioTbl 1 He
yCTaHOBNEH oduumanbHbii  Kypc Perynatopa, TO Bblbupaetcs «Cymma
NepBOHAYanbHOro mnartexa B BanoTe 2» (M. 4) U NepeBOANTCS B POCCUMCKME
pybnun no opuumansHoMy Kypcy PerynsaTtopa Ha AaTy 3akayeHus Aoroeopa.

KoHBepcuoHHas caenka / BantoTHuIM dopeapa (fxSingleLeq)

[ns pacyeta O606LEHHbIX MOKa3aTenenm Mo BuAay AoroBopa KoHBepCMOHHas
coenka / BanoTHbin cdopeapa (fxSingleLeg) ucnonb3yloTca cneaytowme
napameTpbl:

Mapamerp (xpath)

HasBaHue napameTpa

OnucaHue

fpml:fxSingleLeg/fpml:exchangedCurrencyl/
fpml:paymentAmount/fpml:currency

Bantota 1 / Cymma
nnaTtexa / BanoTa cyMMbl

Bantota 1.




nsdext:fxSingleLegBulkReport/nsdext:singleLegs/

nsdext:singleLegDetails/nsdext:currencies - cl

fpml:fxSingleLeg/fpml:exchangedCurrency1/

fpml:paymentAmount/fpml:amount Baniora 1 / Cymma CyMmma nnaTexa B

2 prr:pay .e P . nnatexa / Cymma y
nsdext: fxSingleLegBulkReport/nsdext:singleLegs/ gantote 1
nsdext:singleLegDetails/nsdext:singleLeg - c1 ACHEXHLIX CPEACTB
fpml:fxSingleLeg/fpml:exchangedCurrency2/

3 fpml:paymentAmount/fpml:currency Bantota 2 / Cymma BanioTa 2
nsdext:fxSingleLegBulkReport/nsdext:singleLegs/ | nnatexa / Bantota cymMmbl '
nsdext:singleLegDetails/nsdext:currencies - c2
fpml:fxSingleLeg/fpml:exchangedCurrency2/
fpml:paymentAmount/fpml:amount Baniora 2 / Cymma Cymma nnatexa B
pmi:pay p Yy

4 nsdext:fxSingleLegBulkReport/nsdext:singleLegs/ nnatexa / Cymma BasntoTe 2
nsdext:singleLegDetails/nsdext:singleLeg - c2 ACHEXHEIX CPEACTB

4.2.2. B kauvectBe obbeMa [AoroBopa WUCNOJIb3YETCA 3Ha4€HUE UCXOAHOro napaMeTpa
«CyMMa nepBoHayasibHOro nnarexa B BanoTe 1» (n. 2) nubo napameTpa
«CyMMa nepBoOHauvanbHOro nnatexa B BantoTe 2» (n. 4) B 3aBMCUMMOCTU OT
TOro, Kakas u3 santoT — «Bantota 1» (n. 1) nnn «Bantota 2» (n. 3) — aBnseTcs
POCCMNCKMM pybnem.

4.2.3. Ecmm CyMMa NepBOHA4a/ibHOro rJiateéXa yCtaHOBJ1IEHA B MHOCTpaHHOVI BankoTe,
TO BbI6MpaeTC$| <<CYMMa NnepBoOHa4a/1IbHOro rnjaTtexa B BaJlloTe 1» (I'I. 2) n
nepesognTca B pOCCMVICKMe py6nM no oqmu,maanomy KypcCy PerynﬂTopa,
YCTQHOBNEHHOMY Ha AaTy 3akaw4yeHus gorosopa. Ecnu anga sanioTbl 1 He
YCTaHOBNEH Od)MLI,VIaJ'IbeII\;I KypC PerynﬂTopa, TO BbI6MpaeTC$| <<CYMMa
NnepBOHa4as/IbHONo njaTteXxa B BaJloTe 2» (I'I. 4) 1N NepesoanTCa B poccmﬁcme
py6an no odumumanbHOMyY Kypcy Perynsatopa Ha AaTy 3aKniuyeHus 4OroBopa.

4.3.  BantotHbivi onumoH (fxOption)

4.3.1. [Ons pacuyeta O606LIEHHbIX NOKa3aTenen no Buay AoroBopa BantoTHbINM ONLUMOH
(fxOption) ncnonb3yloTcs cneayowme napaMmeTpbl:

N2 | Mapametp (xpath) HasBaHue napamMetpa OnucaHue

1 fpml:fxOption/fpml:putCurrencyAmoun | Cymma BantoTbl Ha npoaaxy / BantoTa Ha
t/ fpml:currency Bantota cyMMbl npoaaxy.

5 fpml:fxOption/fpml:putCurrencyAmoun | CymMma BantoTbl Ha npogaxy / Cymma | CymMa B BanioTe Ha
t/ fpml:amount [OEHEXHbIX CPeACTB npoaaxy.

3 fpml:fxOption/fpml:callCurrencyAmoun | CymMa BantoTbl Ha NOKynKy / Bantota | BantoTa Ha
t/ fpml:currency CYyMMbI MOKYKY.

4 fpml:fxOption/fpml:callCurrencyAmoun | CymMma BantoTbl Ha nokynky / Cymma | CymMma B BantoTe Ha
t/ fpml:amount [AeHeXHbIX CpeacTs MOKYMKY.

4.3.2. B kayectBe obbeMa OOroBopa WCMOMb3yeTCsl 3HaYeHWe UCXOAHOro napaMeTpa
«CyMMa B BantoTe Ha npogaxy» (n. 2) nnbo napametpa «CymMMa B BanoTe Ha
nokynky» (n. 4) B 3aBUCMMOCTM OT TOro, Kakas W3 BanloT — «BanwTta Ha
npoaaxy» (n. 1) unm «BantoTa Ha nokynky» (n. 3) — SBNSETCS POCCUACKUM
pybnem.

4.3.3. Ecnm «Cymma B BantoTe Ha npogaxy» u «CymMma B BaniOTe Ha MOKYMKy»

Bblpa)XeHbl B WMHOCTPaAHHOM BantoTe, TO BblbupaeTcs «CyMMa B BanloTe Ha
npogaxy>» (n. 2) n NepeBoanTCS B poccuickue pybnm no odpuumanbHOMy Kypcy
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Perynsitopa, YCTQHOBJIEHHOMY Ha [AaTy 3ak/ueHust goroBopa. Ecnmn ans
BaNOTbl Ha MNpoAaXy He YyCTaHoBNeH oduuManbHbIi Kypc Perynsitopa, TO
BblbMpaeTca «CyMma B BafiloTe Ha nokynky» (M. 4) M nNepeBoaUTCS B
poccuiickne pybnm no ocbuumanbHOMy Kypcy Perynstopa Ha AaTy 3ak/oueHus
[0roBopa.

4.4, BantoTHbIn 6uHapHbIi onumoH (fxDigitalOption)

4.4.1. Ons pacyeta O606LIEHHbIX MOKasaTenenW no BuAy [nAoroBopa BantoTHbIN
6uHapHbI onuuoH (fxDigitalOption) ncnonb3ytoTca cneayowme napaMeTpbl:

N2 | Napamertp (xpath) HasBaHue napamerpa Onucanune
- . BantoTa, B KOTOpOIA
fpml:fxDigitalOption/fpml:payout/ Bbinnata no onumoHy / P
1 Bblpa)XeHa CyMMa
fpml:currency Bantota cyMMbl
BbINIaTHI.
. . MMa BbINAaThl N
5 fpml:fxDigitalOption/fpml:payout/ Boinnata no onumoHy / Cymma gZIIHaaHOM a °
fpml:amount [OEHEXHbIX CPeacTB PHOMY
OMLMOHY.

4.4.2. B kauvectBe obbeMa [AoroBopa WUCNoOJIb3yETCA 3Ha4e€HUE UCXOAHOro napaMeTpa
«CymMa Bbinnatel Mo 6uHapHOMy onuumoHy». Ecnnm  cymMma  BbinnaThl
YCTaHOBJIEHA B MHOCTpaHHOVI Ba/lloTE€, TO YKa3aHHOE 3Ha4YEeHNE nepesoanTcd B
poccunckme pybnu no oduumanbHoOMy Kypcy PerynsTtopa, yCTaHOB/IEHHOMY Ha
AaTy 3aK/1lo4YeHNA Aorosopa.

4.5.  Cornawenwe o 6yayuiei npoueHTHou cTaske (fra)

4.5.1. [Ons pacyeta O606L1eHHbIX MOKasaTenen no Buay poroBopa CornawieHve o
6yaywien npoueHTHoM cTaBke (fra) MCNoNb3yloTCca cneaytolme napaMeTpsbl:

N2 | Mapamertp (xpath) HasBaHue napamMetpa OnucaHue
BantoTa, B KOTOpOiA
. H B Bblpa)xeHa
1 | fpml:fra/fpml:notional/fpml:currency OMMHaNbHas cymma / Baniora P
CyMMbI HOMMWHasIbHas
cymMMma.
. HoMuHanbHas
2 | fpml:fra/fpml:notional/fpml:amount HomuHanbHas cymma / Cymma cyMma

4.5.2. B kauyectBe 0b6beMa AOroBopa UCMOSb3YETCS 3HAaUYeHWe MCXOAHOro napaMeTpa
«HoMMHanbHas CyMMa>. Ecnn CyMMa BblIMnaTbl YCTaHOBJIEHA B MHOCTpaHHOVI
BanoTE, TO YKa3aHHOE 3Ha4e€HUE nNnepeBoanTCAa B pOCCMﬁCKMe py6nM no
oduunanbHOMy Kypcy Perynartopa, YCTaHOBMIEHHOMY Ha AaTy 3aK/loueHus
Jorosopa.

4.6.  [poueHTHbIV cBon (swap)

4.6.1. [ns pacyeta O606LUEHHbIX NOKasaTenein no suay aoroopa MNpoLEHTHbIN CBOM
(swap) ncnonb3yrTca cnegyrowme napameTpbl:

N2 | Mapamerp (xpath) Ha3BaHue napamertpa OnucaHue
Mnatexwu no ceony / Cymma
fpml:swap/fpml:swapStream[1]/ v/Cy
. ) pacyeTHoro nepuoaa / MapameTphl
fpml:calculationPeriodAmount/
. . pacdeTa cymMbl / paduk HoMuHanbHas
1 | fpml:calculation/fpml:notionalSchedule/ HOMUHaNLHOM CyMMbI / Fpacitk CvMMa
fpml:notionalStepSchedule/fpml:initialValu o ¥ vp yMMa.
o 3HAYeHU HOMUHANbHON CyMMbl [
HayanbHoe 3HaueHne
5 fpml:swap/fpml:swapStream[1]/ Mnatexu no ceony / Cymma BantoTa
fpml:calculationPeriodAmount/ pacdeTHOro nepuoga / MapameTpel HOMMWHAJIbHOM
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fpml:calculation/fpml:notionalSchedule/ pacyeTa cymMmbl / 'paduk CYMMBbI.
fpml:notionalStepSchedule/fpml:currency | HOMMHaNbHOM cyMMbI / Mpadmk

3HAYeHU1 HOMUHANBbHON CyMMbl [

BanoTa

Mnatexu no ceony / CymMa

HomnHanbHas

fpml:swap/fpml:swapStream[1]/ pacdeTHoro nepuopa / MapameTpsl cvMMa
fpml:calculationPeriodAmount/ pacdeTa cyMMbl / paduk ymma,

3 . . . o o npuBa3aHHas K
fpml:calculation/fpml:fxLinkedNotionalSch | HOMMHanbHOM CyMMbl, MPUBS3aHHOM BANIOTHOM
edule/fpml:initialValue K Ba/IlOTHOMY Kypcy / HauanbHoe . Y

3Ha4YeHVe HOMUHAJbHOW CyMMbl Py
Mnatexwu no ceony / CymMa
fpml:swap/fpml:swapStream[1]/ pacdeTHoro nepuopa / MNMapameTpsl BanioTta

4 fpml:calculationPeriodAmount/ pacdeTa cyMMbl / paduk rnepemMeHHoM
fpml:calculation/fpml:fxLinkedNotionalSch | HOMWUHaNLHON CYMMbI, NPVUBA3AHHOM HOMMWHASIbHOM
edule/fpml:varyingNotionalCurrency K BaNlOTHOMY Kypcy / Bantota CyMMbl.

nepeMeHHon HOMUHAIbHON CYMMb
Mnatexwu no ceony / Cymma
fpml:swap/fpml:swapStream[ 1]/ ACUYETHOro ne mgg/yl' aduk dUKcMpoBaHHas

5 | fpml:calculationPeriodAmount/fpml:known 53BeCTHbIX c M'; /Lll-laqajfbHoe c Mmap
AmountSchedule/fpml:initialValue i yHma.

3HayeHne
Mnatexxun no ceony / Cymma
fpml:swap/fpml:swapStream[1]/ v/Cy Bantota
. . pacuyeTHoro nepuoga / Npaduk o
6 | fpml:calculationPeriodAmount/fpml:known dmkcmpoBaHHoOM
M3BECTHbIX CyMM / HavanbHoe
AmountSchedule/fpml:currency CYMMBbI.
3HayeHue / Bantota CyMMbl

4.6.2. B «kauectBe obbemMa [JoroBopa WCMOMAb3YETCH 3HA4YeHWe OfHOro u3
dJ/IbTEPHATUBHbLIX MapaMETPOB MO nepBoﬁ 4aCTn CBOIMa (O6HBaTeﬂbCTBaM
CtopoHbl  1): «HoMuHanbHast cymma» (n. 1), «HoMmuHanbHas CcyMMa,
npuBsi3aHHas K BastOTHOMY Kypcy» (n. 3) i «®OukcMpoBaHHas cymma» (n. 5)
— B 3aBMCMMOCTM OT TOr0, Kakasi U3 CyMM yKa3aHa Mo nepBoi YacTu AoroBopa.

4.6.3. Ecnu cooTBeTCTByKOWAss CcyMMa — «BanioTa HOMMHanNbHOW cymmbl» (M. 2),
«Baniota nepeMeHHOM HOMUWHanbHOM cymmbl» (M. 4) wnu  «BanwoTa
(OUKCMPOBaAHHOW CyMMbI» (M. 6) YCTaHOBNIEHA B MHOCTPaHHOW BasnloTe, TO CyMMa
nepeBoAMTCS B poccuiickme pybnn no odwuumanbHOMy Kypcy PerynsTopa,
YCTaHOB/IEHHOMY Ha AaTy 3aKJ/1lo4eEHNA A0rosopa.

4.7.  [oroeop duKcaumMn MakcManbHON/MUHUMaNbHOW NPOLIEHTHOWN CTaBKW
(capFloor)

4.7.1. OAns pacdyeta 0O606WeEHHbIX MNOKasaTenem no [doroBopy dukcauum
MaKCMMasibHOM/MUHMManbHOM npoueHTHoON cTaBku (capFloor) wncnonb3ytoTcs
cnegytolme napameTpbl:

N2 | Mapametp (xpath) HassaHue napameTtpa OnucaHue

Mnatexwu no caenke kan/dn
fpml:capFloor/fpml:capFloorStream/ @ oA /crop /
. . CymMa pacueTHoro nepuoga /
fpml:calculationPeriodAmount/
- . MapameTpbl pacyeTa cyMMbl / HomnHanbHas
1 | fpml:calculation/fpml:notionalSchedule/ o
. . pachmk HOMMHANBHOW CYMMbI / CyMMa.
fpml:notionalStepSchedule/fpml:initialValu N o
o Ipacmk 3HaYEHWNIA HOMUHANBHOW
CcyMMbl / HayanbHoe 3HayeHne
fpml:capFloor/fpml:capFloorStream/ Mnatexu no caenke kan/gnop / BantoTa

2 | fpml:calculationPeriodAmount/ CymMa pacueTtHoro nepuoga / HOMMWHAJIbHOM

fpml:calculation/fpml:notionalSchedule/ MapameTpbl pacyeTa CyMMbl / CYMMBbI.




fpml:notionalStepSchedule/fpml:currency | Mpacuk HOMUHANLHOM CyMMbI /
IpacvK 3HAYEHWU HOMUHANBHOW
cymMmbl / BantoTa
Mnatexu no caenke kan/dnop /
CyMMa pacyeTHOro nepvoaa HoMuHanbHas
fpml:capFloor/fpml:capFloorStream/ Y P puopa /
. . MapaMeTpbl pacyeTa CyMMbl / CyMMa,
3 fpml:calculationPeriodAmount/ IpachmK HOMMHANBHOW CyMMbI npuBs3aHHas K
fpml:calculation/fpml:fxLinkedNotionalSch P o y ' P
L NPMBA3aHHOW K BaNOTHOMY Kypcy / BaJIIOTHOMY
edule/fpml:initialValue o
HauanbHoe 3HaueHMe HOMMHANbHOM | KypcCy.
CyMMbI
Mnatexxu no caenke kan/dnop /
CyMMa pacyeTHOro nepuoga
fpml:capFloor/fpml:capFloorStream/ Y P prioaa / BanioTta
. . MapaMeTpbl pacyeTa CyMMbl / .
4 fpml:calculationPeriodAmount/ FpachVik HOMUHANBHOI CyMMSbl nepemMeHHon
fpml:calculation/fpml:fxLinkedNotionalSch P o y ' HOMMWHASIbHOM
. X NPMBA3aHHON K BaNOTHOMY Kypcy /
edule/fpml:varyingNotionalCurrency o v CYMMBbI.
Bantota nepeMeHHON HOMUHaNbHOW
CyMMbI

4.7.2. B «KavectBe obbemMa [JoroBopa WCMOMAb3YeTCH 3HA4YeHWe OfHOro U3
anbTepHaTMBHbIX  MapaMeTpoB: «HOMMHanbHas cymma» 1) wwm
«HoMMHanbHas cyMMma, npuBsi3aHHas K BalOTHOMY Kypcy» (n. 3) — B
3aBMCUMOCTU OT TOro, Kakad U3 CyMM yKa3aHa B AOroBOpeE.

4.7.3. Ecnu cooTBeTCTBYOLWAs CyMMa — «BantoTa HOMMHANbHOW CyMMbl» (M. 2) unu
«Bantota nepeMeHHOW HOMMUHanbHOM cymmbl» (M. 4) — YyCTaHOBNEHa B
MHOCTPaHHOW BanoTe, TO CyMMa NEpeBOAMTCA B POCCUMCKME pybnn no
oduumnanbHOMy Kypcy Perynartopa, YCTaHOBMEHHOMY Ha AaTy 3aK/loyeHus
Jlorosopa.

4.8.  [pouUeHTHbIN cBONUMOH (swaption)

4.8.1. [Ans pacyeta O606LIEHHbIX MOKasaTenen no Buay pAorosopa [1TpOLEHTHbIV
CBOMUMOH (swaption) ncnonb3yoTca creayowmne napameTpbl:

N2 | Mapamerp (xpath) Ha3BaHue napamertpa OnucaHue
. Mnatexwu no ceony / Cymma
fpml:swaption/fpml:swap/ v/ ¢y
pacyeTHOro nepuoga / MapameTpbl
fpml:swapStream[1]/
. . pacyeTa cymMmbl / paduk HoMuHanbHas
1 | fpml:calculationPeriodAmount/fpml:calcul N
. . . HOMWHasbHOW CyMMbl / Tpadmk CcyMMa.
ation/fpml:notionalSchedule/fpml:notional o N
. 3HaYeHNA HOMUHANBbHON CYyMMbI [
StepSchedule/fpml:initialvValue
HauyanbHoe 3HauyeHne
. Mnatexwu no ceony / Cymma
fpml:swaption/fpml:swap/ v/Cy
pacyeTHoro nepuoga / MNapameTpbl
fpml:swapStream[1]/ BantoTa
. . pacyeTa cyMMbl / paduk .
2 | fpml:calculationPeriodAmount/ " HOMWHaNLHOM
. . HOMWHasbHOW CyMMbl / Tpadmk
fpml:calculation/fpml:notionalSchedule/ o o CYMMBbI.
. 3Ha4YeHU HOMUHANBbHON CyMMbI /
fpml:notionalStepSchedule/fpml:currency
BanioTa
0
fpml:swaption/fpml:swap/ naTexv o ceory / Cymma HoMuHanbHas
pacyeTHoro nepuoga / MNapameTpbl
fpml:swapStream[1]/ acueta cymmbl / Fpadutk CyMMa,
3 | fpml:calculationPeriodAmount/ EOMVIHaJ'II:LOI‘/‘I c MMpr DOVBSZaHHOM npuBsi3aHHas K
fpml:calculation/fpml:fxLinkedNotionalSch ¥ P BaJIlOTHOMY
L K Ba/IlOTHOMY Kypcy / HauyanbHoe
edule/fpml:initialValue o Kypcy.
3HayYeHne HOMUHANIbHON CYMMbI
4 fpml:swaption/fpml:swap/ Mnatexu no ceony / Cymma Bantota
fpml:swapStream[1]/ pacdeTHOro nepuoga / MapameTpel nepeMeHHOM
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fpml:calculationPeriodAmount/fpml:calcul | pacueta cymmbl / 'padmk HOMMWHA/IbHOM

ation/fpml:fxLinkedNotionalSchedule/ HOMMWHAJIbHOV CYMMbI, MPUBA3AHHON | CYMMBbI.
fpml:varyingNotionalCurrency K Ba/IlOTHOMY Kypcy / BanoTa
NnepeMeHHon HOMUHAJIbHOW CYMMbI
fpml:swaption/fpml:swap/ Mnatexu no ceony / CymMa
c fpml:swapStream[1]/ pacdeTHoro nepuoaa / MNpaduk durKcMpoBaHHas
fpml:calculationPeriodAmount/fpml:known | nsBectHbix cymm / HauanbHoe CcyMMa.
AmountSchedule/fpml:initialValue 3HayeHue
fpml:swaption/fpml:swap/ Mnatexyt Mo csony / Cyma
fpml:swapStream[1]/ Bantota
. . pacuyeTHoro nepuoaa / Npadmk "
6 | fpml:calculationPeriodAmount/ dmkcmpoBaHHoOM
M3BECTHbIX CyMM / HavanbHoe
fpml:knownAmountSchedule/fpml:currenc CYMMBbI.

Yy

3HayeHue / Bantota CyMMbI

4.8.2. B «kauectBe o06beMa [OOroBOpa WCMOMb3YETCA 3HAUYEHUE OAHOro U3

anbTEepHATMBHbLIX MapaMeTpoB MO NepBoM 4actu 6a3oBoro  ceomna:
«HomuHanbHas cymMa» (n. 1), «HomuHanbHas Ccymma, nMpuBsA3aHHas K
BantOTHOMY Kypcy» (n. 3) wiam «OukcumpoBaHHas cymma» (n. 5) — B
3aBMCUMOCTM OT TOrO, Kakasi U3 CYMM yKa3aHa Nno NepBOMN YacTu CBOMa.

4.8.3. Ecnu cooTBETCTBYKOWAss CyMMa — «BanioTa HOMMHanbHOW cymmbl» (M. 2),
«Bantota nepeMeHHOM HOMUHanbHOM cymmbl» (M. 4) wnu  «BanwoTa
(OUKCMPOBAHHOW CyMMbI» (N. 6) YCTaHOBNEHa B WHOCTPAHHOM BanoTe, TO
BblbpaHHas cyMMa nepeBoAMTCS B pOoCcCUMCKME pybnun no obuumanbHOMY Kypcy
PerynsaTtopa, yCTaHOBIEHHOMY Ha AaTy 3aK/lo4eHus OroBopa.

4.9.  [Oorosop PEMNO (repo)

4.9.1. [Ans pacdyeta O606LWEHHbIX MoOKasaTenen no [Jorosopy PEMO (repo)
NCNONb3YIOTCA Cneayowme napameTpbl:

N2 | Mapamertp (xpath) HasBaHue napaMetpa OnucaHue

fpmlext:repo/fpmlext:spotLeg/
fpml:settlementAmount/fpml:currency

lMepBas YacTb cAenky peno | Bantota cyMMbl

nsdext:repoBulkReport/nsdext:repos/ / Cymma pacuetoB /CyMMa
nsdext:repoDetails/nsdext:spot - a

1 CyMMa pacyeToB aCYETOB MO NEepBON
nsdext:repoBulkReport/nsdext:repos/ {Ba:roTa :MMH / Eacm cnenKm gno
nsdext:repoDetails/nsdext:spot - ¢ Y A peno.
fpmlext:repo/fpmlext:spotLeg/

CyMmMa pacueToB Mo
fpml:settlementAmount/fpml:amount MepBast YacTb CAENKN peno y P

nepBoW YaCTu CAENKM
pero.

4.9.2. B kayectBe o6beMa [OroBopa WCMOMb3YETC 3HAYEHME MCXOAHOro MapaMeTpa

4.10.

4.10.1.

«CyMMa pacyeToB MO MepBoM 4vactu caenku peno» (n. 2). Ecnu «BanioTa
CYMMbl pacyeToB MO NepBOM 4acTu caenku peno» (M. 1) ycTaHoBneHa B
MHOCTPaHHOM BasnlOTe, TO CyMMa MEpPEBOAWUTCS B pOCCUiickue pybnn no
oduunanbHOMy Kypcy Perynartopa, YCTaHOBMEHHOMY Ha AaTy 3aK/loyeHus
[0roBopa.

Jorosop kynau-npoaaxku obavraunm (bondSimpleTransaction)

Ans  pacyeta O606LWEHHbIX MOKa3aTeneM no [loroBopy Kynav-npogaxu
obnuraunn (bondSimpleTransaction) ncnonb3yloTca cneayolme NapaMeTpsbl:

N2

Mapametp (xpath) HasBaHue napametpa OnucaHue

1

nsdext:bondSimpleTransaction/ HoMuHanbHas cymma / Bantota COBOKYMHOM
fpmlext:notionalAmount/fpml:currency Bantota cymMmbl HOMMWHAJIbHOM
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CTOUMOCTMU.

. . CoBokynHas
nsdext:bondSimpleTransaction/ HoMuHanbHas cymma / Y
2 . HOMMWHanbHas
fpmlext:notionalAmount/fpml:amount Cymma 1
CTOMMOCTb A0rosopa.

4.10.2. B kayecTtBe ob6beMa AOroBopa MCMOb3yeTCs 3HAaYeHMe WCXOAHOro napaMeTpa
«COBOKYMHasi HOMMHasibHass CToMMOCTb gorosopa» (M. 2). Ecnm «Bantota
COBOKYMHOM HOMWHaNbHOM cTomMMocTu» (Mn. 1) ycTaHOBNEHa B MHOCTPaHHOW
Ba/toTe, TO CyMMa NepeBOAUTCS B POCCUICKME pybniM Mo odumumanbHOMY Kypcy
PerynsaTtopa, yCTaHOBIEHHOMY Ha AaTy 3aK/Il0UYEHWUS AOroBopa.

4.11. ®opsapa Ha obnuraumun (bondForward)

4.11.1. Ans pacyeta O606LWlEHHbIX MOKasaTenen no Buay poroBopa Popsapa Ha
obnuraumm (bondForward) ncnonb3yoTcs cneaytowme napameTpbl:

N2 | MapameTp (xpath) HasBaHue napametpa OnucaHue
. BantoTta COBOKYMHOM
nsdext:bondForward/nsdext:notionalAmoun | HoMuHanbHas cymma / . Y
1 HOMWHaNbHOMU
t/ fpml:currency Bantota cymmbl
CTOMMOCTMU.
. CoBokynHas
nsdext:bondForward/nsdext:notionalAmoun | HoMuHanbHas cymma / Y
2 HOMWHaNbHas
t/ fpml:amount Cymma 5
CTOMMOCTb A0roBopa.

4.11.2. B kayectBe 0b6beMa AOroBopa UCMNOJb3YETCS 3HAaYEeHWe MCXOAHOro napaMeTpa
«CoBOKYyMHass HOMWMHanbHas CTOMMOCTb pgorosopa» (n. 2). Ecnn «Baniota
COBOKYMHOM HOMWHaNbHOM cToMMOoCTM» (N. 1) ycTaHOBNEHa B MHOCTPAHHOW
Ba/IlOTe, TO CyMMa NEPEBOAMTCA B poccuickme pybnm no oduumanbHOMy Kypcy
Perynsatopa, yCTaHOBNEHHOMY Ha AATy 3aK/i0YeHWUs A0rosopa.

4.12. OnumoH Ha obnuraumm (bondOption)

4.12.1. Ans pacdyeta 0606LleHHbIX MOKa3aTenen no Buay paoroBopa OMUWMOH Ha
obnuraumm (bondOption) ncnonb3yoTca cneayowmne napameTpbl:

N2 | Mapametp (xpath) HasBaHue napameTtpa OnucaHue
fpml:bondOptio .
P n ption/ HomuHanbHas cymma / Bantota coBokynHou

1 | fpml:notionalAmount/ o

Bantota cymMMbl HOMWHA/IbHOW CTOMMOCTW.

fpml:currency

5 fpml:bondOption/ HomuHanbHas cymma / CoBokyrHasi HOMVHasIbHas
fpml:notionalAmount/ Cymma cTOMMOCTb Aorosopa.’

! B coOTBETCTBHY ¢ peKOMEH/IAIMSME B JAHHOM II0JI¢ YKA3bIBACTCS PAacyeTHasi CyMMa, MOJydaeMasi KAk KOJHYEeCTBO
o0nuranuii, yYMHO)KCHHOE Ha HA4YaIbHYI0 HOMHHAIBHYIO CTOMMOCTD OJTHON OOJIUTaIUH.
? B COOTBETCTBHH C PEKOMEH/IAIHMSIMA B JAHHOM TIOJIE YKA3BIBASTCS: B CIydae (opBapaa Ha OOTHraIdy — PACUeTHas
CyMMa, mojiydacMmas ITIYTEM YMHOXCHUA KOJINYECTBA 06eraum‘/'1 MO0 JI0TOBOPY Ha HA4YaJIbHYHO HOMHHAJIBHYIO
CTOMMOCTh OJIHOW OOJIMraluu; B ciydae GpopBap/a Ha KOP3UHY OOJHraluil — pacueTHas CyMMa, ToJjiydaemast myTeM
YMHO)KEHHUS KOJMYECTBA KOP3HMH 110 JOTOBOPY Ha HAYalbHYIO CTOMMOCTH OJHOW KOP3WHBI, B ciiydae (opBapaa Ha
HNHACKC — paCcu€THasA CyMMa, IojiydacMas ImyTeM YMHOXCHHUA 3HAYCHUA MHJCKCA HAa JaTy 3aKIOYCHHA JOTrOBOpa B
WHJICKCHBIX ITyHKTaX HAa MYJIbTHIUIMKATOp HHIEKCa (CTOMMOCTh | TIIyHKTa WHIEKCAa B COOTBETCTBHH CO
cnenuuKanueit) TM00 COBOKYITHAS CTOMMOCTBH JIOTOBOPA Ha JIaTy €ro 3aKIIOYCHUS B COOTBETCTBHH C JaHHBIMU
OyXTraJITepCKOro yueTa.
* B COOTBETCTBUH C PEKOMEH/IAIMSAMHE B JAHHOM TI0JI¢ YKA3bIBACTCS: B Cllydae ONIMOHA HA OOJIMIaIliH — PACYEeTHAS
CyMMa, TIoJy4aeMasi yTeM YMHOKEHHUSI KOJIHMYECTBA ONIIMOHOB Ha KOJMYECTBO OOJHTraIMid B OJTHOM OMIIMOHE U Ha
HAYaJIbHYI0 HOMHHAJIBHYIO CTOMMOCTHh OJHON OOJWraiuu; B CiIydae OIIMOHA HAa HHICKC — pacueTHas CyMmMma,
nojtyyaeMasi MyTeM yMHOXKEHHs KOJHMYECTBA OIIMOHOB HAa 3HAYEHHE MHJAEKCA Ha ATy 3aKJIOYEHHs J0roBOopa B
MHJEKCHBIX IYHKTaX M Ha MYJIbTUILUIMKATOP HHJIEKca (CTOMMOCTh | MyHKTa HHJIEKCA B COOTBETCTBHUH CO
creiudukareil) TM00 COBOKYIMHAsi CTOMMOCTb JOTOBOpa Ha JIaTy €ro 3aK/II0YeHHUs] B COOTBETCTBHUH C JaHHBIMU
OyXTanTepcKoro ydera.
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| | fpml:amount ‘ ‘

4.12.2. B kayectBe 0b6beMa AOroBopa UCMNOSb3YETCS 3HaYeHWe MCXOAHOro napaMeTpa
«COBOKyMHasi HOMMHasnbHas CTOMMOCTb pgorosopa» (n. 2). Ecnm «BanwoTa
COBOKYMHOM HOMMHanbHOM cToMMocTu» (n. 1) ycTaHOBNEHa B WMHOCTPaHHOW
Ba/IlOTe, TO CyMMa NepeBOAMTCS B poccuickmne pybnm no obuumanbHOMY Kypcy
Perynstopa, yCTaHOB/IEHHOMY Ha AaTy 3aK/t0ueHus 4orosopa.

4.13. OnuuoH Ha kop3uHy obnuraumun (basketBondOption)

4.13.1. Ans pacyeta O606LIEHHbIX MOKa3aTenen no Buay paoroBopa OMUWMOH Ha
Kop3nHy  obnuraumn  (basketBondOption)  wcnonb3yloTcs — cneaytowime

napaMeTpbl:
N° | MapameTp (xpath) HasBaHue napameTtpa OnucaHme
nsdext:bondBasketOption/ .
. HomuHanbHas cymma / Bantota cOBOKYMHOW
1 | fpml:notionalAmount/fpml:curren o
oy Bantota cymmbl HOMWHA/IbHOW CTOMMOCTW.
nsdext:bondBasketOption/
. HoMuHanbHas cymma / CoBoOKynHasi HOMMHasbHas
2 | fpml:notionalAmount/fpml:amoun 4
¢ Cymma CTOMMOCTb A0roBopa.

4.13.2. B kayectBe 0b6beMa AOroBopa UCMNOSb3YETCS 3HAaYEeHWe MCXOAHOro napaMeTpa
«COBOKyMHasi HOMUHasnbHas CTouMMmocTb pgorosopa» (n. 2). Ecnm «BanwoTa
COBOKYMHOM HOMMHanbHOM cToMMmocTu» (n. 1) ycTaHOBNEeHa B WMHOCTPaHHOM
Ba/IlOTE, TO CyMMa NepeBoAMTCS B poccuMickmne pybnm no obuumanbHOMY Kypcy
PerynaTtopa, yCTaHOB/IEHHOMY Ha AaTy 3aK/1H04YeHUs orosopa.

4.14. [oroBop Kynau-npoaaxu akumm (equitySimpleTransaction)

4.14.1. Ans pacyeta O606LIEHHbIX NOKasaTenen no [oroBopy Kynan-npoAaxkv akuui
(equitySimpleTransaction) ncnonb3ytoTca cneayrowme napameTpbl:

N2 | Mapamertp (xpath) HassaHue napametpa OnucaHue
nsdext:equitySimpleTransaction/ o
1 . Konuyectso eavHu Konuyectso akuun.
fpmlext:numberOfUnits AnHAL 4
nsdext:equitySimpleTransaction €Ha 3a eauHu Bantota
2 d .ty_ P / 4 Avtuy / BantoTa ueHbl akuuu.
fpmlext:unitPrice/fpml:currency CYMMBbI
nsdext:equitySimpleTransaction/ o
3 o €Ha 3a eavHu Cymma €Ha OHOM aKumu.
fpmlext:unitPrice/fpml:amount H Auruy / Cy H A 4
Ob6Last CTOMMOCTb aKLMM.
PaccunTtbiBaeTcs Kak
4 | PacyeTHbIl NapameTp PacyeTHbI napameTp NpousBeAeHNE KOIMYECTBa
akuuii (n. 1) n ueHbl ogHo
akumm (n. 3).

4.14.2. B kayectBe ob6bemMa AOroBopa MCMONb3YETCS 3HAYEHWE pacyeTHOro napaMeTpa
«Oblas CToMMOCTb akuun». Ecnn «BantoTa UeHbl akuum» YCTaHOBNEHa B
MHOCTPaHHOM BanoTe, TO CyMMa NEpPeBOAMTCA B POCCUMACKME pybnu no

* B COOTBETCTBHHU C PEeKOMEH/AIMSAME B JAHHOM II0JIC yKA3bIBACTCS: B CIydae ONIMOHA HA KOP3MHY OGJIHMraiuii —
pacuy€THad CyMma, rnojaydacMmasd ImyTeéM YMHOXKCHHUA KOJIUYECTBA ONIIMOHOB HA KOJMYECTBO KOP3WH U HA HAYAJIBHYIO
CTOMMOCTh OJTHOM KOp3WHBI; B Clydae OIIMOHA HAa KOP3MHY MHIEKCOB — pacyeTHas CyMMa, Mojydaemasi myTem
YMHOXEHHS KOJIMYECTBA OMIMOHOB Ha 3HAYEHHE MH/CKCA Ha JIaTy 3aKJIIOUeHHUs I0r0BOPa B MHAEKCHBIX MYHKTaxX U
Ha MYJIbTHIUIMKATOP HWHIEKca (CTOMMOCTh | TyHKTa HWHAEKCA B COOTBETCTBHM CO clienupukamnueit) Jmoo
COBOKYITHAsI CTOMMOCTb JIOTOBOpA Ha J]ATy €ro 3aKJII0OYCHHUs] B COOTBETCTBHH C JJAHHBIMH OyXTalTepCKOro yueTa.
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4.15.

odmumnansHOMy Kypcy Perynatopa, yCTaHOBIEHHOMY Ha [aTy 3aK/o4YeHUs

A10roBopa.

dopBapa Ha akumu (equityForward)

4.15.1. Ans pacyeTta O606LIeHHbIX NOKa3aTenen no enay aorosopa ®opeapa Ha akuum
(equityForward) ncnonb3yotcs cnegyowme napameTpbl:

N° | MapameTp (xpath) HasBaHue napamertpa OnucaHue
fpml:equityForward/ bazoBbiit akTuB /
1 | fpml:underlyer/fpml:singleUnderly | EaHWuHbIN 6a30BbI akTUB | KonmMuecTBo akuui.
er/fpml:openUnits / JloT akTnBa
5 fme:eqwtyForward/fme:un_derlye bazoBbi akTuB / Kop3auHa / KOMMUECTBO KOp3UH.
r/ fpml:basket/fpml:openUnits Yncno egmHUL aKTMBOB
fpml:equityForward/ dopBapaHas LeHa / .
3 fEmI:fgrw;IrdPrice/fme:currency BaJ'ITIOTz CYyMMb Baniota (hopBapaHO/ Lekb!.
fpml:equityForward/ dopBapaHas LeHa 3a eanHuL
4 fEmI:fSrw;:rdPrice/fpml:amount bopeapanas uexa / Cymma 6a3F())Bopro aKkTuBea. !
O6Las CTOMMOCTb aKLWN.
PaccuntbiBaeTCsa Kak
5 | PacyeTHbIn NnapameTp PacyeTHbIN NapameTp Npov3BeAEHME KOIMYECTBA aKLMM
(n. 1) 1 ueHbI 3a eanHULY
6a3oBoro aktuea (n. 4).
O6Lwas cToMMOCTb KOP3UH.
PaccuntbiBaeTCcs Kak
6 | PacuyeTHbIN napameTp PacuyeTHbIN NapameTp npou3BeAeHVe KOIMYECTBA
KOp3uH (M. 2) 1 UeHbl 3a eauHnLY
6a3oBoro aktmBa (n. 4).

4.15.2. B kauectBe o0bbema [0roBopa WCMNOAb3YETCH 3HAyYeHWe OAHOro U3
anbTEepPHATMBHBIX pacyYeTHbIX NapameTpoB: «O6was CTOMMOCTb akumi» (n. 5)
nnn «O6lLLasi CToMMOCTb KOp3uH» (M. 6) — B 3aBUCMMOCTM OT TOrO, Kakon u3
napameTpoB — «Konuyectso akumi» (N. 1) unmn «Konmyectso kopauH» (M. 2) —
YKa3aH B OrOBOpPE.

4.15.3. Ecnu «Bantota ¢opBapAHONM LEHbI» YCTAHOB/IEHA B MHOCTPaHHOM BasntoTe, TO
CyMMa nepeBoauTCsl B poccuiickue pybnm no odpuumanbHoMy Kypcy Perynsitopa,
YCTaHOB/IEHHOMY Ha AaTy 3aKJ/Tlo4eEHUA A0rosopa.

4.16. OnNumoH Ha akuuu (equityOption)

4.16.1. Ons pacyeta O606LLEHHbIX NOKa3aTenen no suay aorosopa OMNUMOH Ha akLUuK
(equityOption) ncnonb3ytoTcs cneayrowme napaMeTpsbi:

N° | MapameTp (xpath) HasBaHue napamertpa OnucaHue
fpml:equityOption/fpml: I .
/pm equityOption/fpml:underlyer BasoBbIli akTUB /
E “ “ v
1 fpml:singleUnderlyer/fpml:openU AMHWHbIM 6330B6IM aKTUB | KONM4ECTBO akLMi.
. / JloT akTnBa
nits
fpml: i i : Y
5 pml:equityOption/fpml unqerlyer bazosbit akTB / Kop3uHa / KONMUeCTBO KOp3VH.
/ fpml:basket/fpml:openUnits Yncno eamHUL akTUBOB
fpml:equi i :stri
3 pml:equityOption/fpml:strike/ LleHa ncnonHenus / BafioTa LieHbl UCTIONHEHNS.
fpml:currency BantoTa
4 fpml:equityOption/fpml:strike/ LleHa ncnonHeHus / LieHa LleHa ucnonHeHus 3a eguHULy
fpml:strikePrice WCMOMHEHMS] 6a30BOro akTuBa.
5 | fpml:equityOption/fpml:notional HoMuHanbHas cymma HoMuHanbHas cymma aorosopa.
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fpml:equityOption/fpml:feature/fp C

6 | ml:knock/fpml:knockIn/fpml:feat | Cymma nnatexa yMMa nyiatexa no buHapHomy
urePayment/fpml:amount OnuUMoRy
fpml:equityOption/fpml:feature/fp

7 | ml:knock/fpml:knockIn/fpml:feat | Baniota cymMmbl Bantota cyMMbl BbinnaTthl.
urePayment/fpml:currency
fpml:equityOption/fpml:feature/f]

8 rrlil:kno(zzk/g;)rr?l:knc(cpkOut/fme:f/e;3 CyMMa nnatexa Cymma nniatexa no GuxapHomy
turePayment/fpml:amount Onunory
fpml:equityOption/fpml:feature/fp

9 | ml:knock/fpml:knockOut/fpml:fea | Bantota cymmbl Bantota cyMMbl BbinnaTthl.
turePayment/fpml:currency

O6Las CTOMMOCTb aKLWN.
PaccunTbiBaeTcsa Kak

10 | PacyeTHbIit napameTp PacyeTHbIN napameTp Npov3BeAeHNE KOIMYECTBA aKLMi
(n. 1) 1 ueHbl NCNoNHeHUs 3a
eaMHuuy 6asosoro akTtmea (n. 4).
O6Lwas cToMMOCTb KOP3UH.
PaccuntbiBaeTCcs Kak

. o NpousBeAeHME KONMYeCTBa

11 | PacuyeTHbIM napamMeTp PacueTHbIN napameTp
KOp3uH (M. 2) 1 LUEeHBI
MCMOSTHEHUS 3@ eANHULY
6a3oBoro aktuea (n. 4).

12 | PacyeTHbli napameTp PacyeTHbI napameTp I(-|n0|~54;| HallbHasl CymMMa Aorosopa
CymmMa BbInnaTtsbl No 6apbepHOMY

13 | PacueTHbIli napameTp PacueTHbI napameTp (brHapHoMy) onuuoHy (n.6 nnamn
n.8)

4.16.2. B KkauyectBe o0bbemMa [Jorosopa WCMNOMb3YETCH 3HAYeHWe OAHOro U3
aNbTEPHATMBHBIX PacyYETHbIX MapaMeTpoB: «06uas ctoumMocTb akuun» (n. 10)
nnn «06was cToMMocTb KOp3uH» (N. 11) nnnm HomMuHanbHas cymMma Jorosopa
(n.12) unn Cymma Bbinnatbl No 6apbepHoMy (6MHapHOMY) onumoHy (n.13)— B
3aBMCUMOCTM OT TOr0, Kakor U3 napameTpoB — «Konuuectso akumii» (n. 1) nnm
«KonunuectBo kop3uH» (n. 2) wim Cymma nnatexa (n.6, n.7) ykasaH B
porosope. [puoputeT pacdeta obbeMa [OroBopa, MCXOAS W3 Hannuus
YKa3aHHbIX 3HauyeHui B aorosope, otaaetca Cymme Bbinnathl (n.13), 3aTtem
HomuHanbHoM ctoumocTtu (n.12), n ganee O6uwen ctoumocty akumi (n. 10) nnm
O6uwen ctomMoctn kop3auH (n. 11).

4.16.3. Ecnn «Bantota LEHbl UCMOSIHEHUSI» YCTaHOBJIEHA B MHOCTPAHHOW BastoTe, TO
«O6lwas CTOMMOCTb aKLUWIA/KOP3UH» MEepeBOAUTCS B POCCUMCKME pybnun no
oduuManbHOMy Kypcy Perynsatopa, YCTQHOBMEHHOMY Ha [AaTy 3aK/IloyeHus
Jorosopa.

4.17. TosapHbin dopsapa (commodityForward)

4.17.1. Ans pacyeta O6OOLEHHbIX MNOKasaTenie Mo Buay AOroBopa TOBApPHbIN
dopsapa (commodityForward) ncnonb3yoTca cnegyowme napameTpbl:

N2 | Mapamertp (xpath) HasBaHue napamMetpa OnucaHue
fpml:commodityForward/fpml:fixedLeg | Obwas cymma / BantoTa Baniora cymb

1 . (pMKCMpPOBaHHOIO NiaTtexa no
/ fpml:totalPrice/fpml:currency CYyMMbI

[OroBopy.

) fpml:commodityForward/fpml:fixedLeg | Obwas cymma / Cymma CymMMma rKCcMpoBaHHOIO

/ fpml:totalPrice/fpml:amount OEHEXHbIX CPeacTB naaTexa no AOrosopy.
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4.17.2. B kauyectBe obbeMa A0oroBopa MCMONb3yeTcsl 3HadyeHne napaMeTtpa «CyMMma
(puKcuMpoBaHHOro nnatexa no gorosopy» (n. 2). Ecnn «BanioTa CymMbl
(bUKCMpoBaHHOMO nnatexa no aorosopy» (M. 1) ycTaHOBNEHa B MHOCTPaHHOM
Ba/ItOTe, TO CyMMa NEpPEBOAMTCA B poccuickme pybnm no oduumanbHOMy Kypcy
Perynatopa, yCTaHOBMIEHHOMY Ha AATy 3aK/Il0YEeHWs AOroBopa.

4.18. TosapHbI1 onunoH (commodityOption)
4.18.1. Ons pacyeta O606LLUEHHbIX NMOKa3aTenen no Buay A0roBopa TOBApHbIN OMLMOH
(commodityOption) ncnonb3yroTca cnegyrowme napameTpbl:
N° | MapameTp (xpath) HasBaHue napamerpa OnucaHme
i fpml:commodityOption/ O6Lwee HOMUHANbHOE O6Lwee HOMUHANbHOE
fpml:totalNotionalQuantity KOJIN4ECTBO Konn4yecTBo 6a30BOro akTmea.
fpml:commodityOption €Ha CTpaiik Ha eauHu
P . ) yop ) / 4 P ARALy LleHa ncnonHeHns 3a eamHunuy
2 | fpml:strikePricePerUnit/fpml:amoun | ToBapa / CyMMa AEHEXHbIX
n3mepeHunst 6a3oBOro akTuBea.
t cpeacTs
fpml:commodityOption/ LieHa CTpaiik Ha eanHm
3 | fpml:strikePricePerUnit/fpml:curren P ARLY BantoTa ueHbl UCNOSIHEHMS.
oy ToBapa / Bantota cymmbl
fpml:commodityOption/ HoMunHanbHas cymma o
. Bantota HOMUHANBLHOW CyMMbI
4 | fpml:weatherNotionalAmount/ NMoroHoOro KoHTpakTa /
NoroAHOro OnuMoHa.
fpml:currency Bantota cyMMbl
fpml:commodityOption/ HoMuHanbHas cymma
. HoMunHanbHas cymma
5 | fpml:weatherNotionalAmount/ NMoroHOro KoHTpakTa /
MOroiHOro OnuMoHa.
fpml:amount CyMMa aeHeXHbIX CpeacTs
fpml:commodityOption/ YpoBeHb CTpalik NorogHoro LileHa ncnonHeHms norogHoro
6 | fpml:weatherIndexStrikeLevel/ nHaekca / Konuuectso OnuMoHa (KOMYeCTBO NMYHKTOB
fpml:quantity MyHKTOB MOroHOro MHAeKca).
fpml:commodityOption/fpml:featur
. ] ] CyMmMa nnaTexa no
7 | e/fpml:knock/fpml:knockIn/fpml:fe | Cymma nnaTtexa
) 61HapHOMY OMLMOHY
aturePayment/fpml:amount
fpml:commodityOption/fpml:featur
8 | e/fpml:knock/fpml:knockIn/fpml:fe | Bantota cymMbl BantoTa CyMMbI BbINNAThHI.
aturePayment/fpml:currency
fpml:commodityOption/fpml:featur
) ) . CyMmMa nnaTexa no
9 | e/fpml:knock/fpml:knockOut/fpml:f | Cymma nnatexa
) 61HapHOMY OMLMOHY
eaturePayment/fpml:amount
fpml:commodityOption/fpml:featur
10 | e/fpml:knock/fpml:knockOut/fpml:f | Bantota cymMbl BantoTta CyMMbI BbINNAThHI.
eaturePayment/fpml:currency
O6Las CTOMMOCTb TOBApHOro
onumoHa. PaccumntbiBaeTcs Kak
npounseeaeHue obuuero
11 | PacyeTHbIli napameTp PacueTHbIl NapameTp HOMMWHaNbLHOro KonnyecTea (n.
1) 1 UeHbl cnonHeHus 3a
eavHuLy namepeHus 6asosoro
aktuea (n. 2).
O6Las CToMMOCTb NMOrogHOro
onumoHa. PaccumntbiBaeTcs Kak
. . npousseaeHe HOMUHANbHOM
12 | PacyeTHbI NapameTp PacyeTHbIM NapameTp
CyMMbI MOrOAHOro onumoHa (.
5) n ueHbl ncnonHeHus
norogHoro onuuoHa (n. 6).
13 | PacueTHbIli napameTp PacueTHbIN NapaMeTp CyMMa BbInnaThl No
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6apbepHoMy (6UHapHOMY)
onumoHy (n.7 nam n.9)

4.18.2.

4.18.3.

4.19.
4.19.1.

B kauectBe o6beMa AOroBopa MCMNob3yeTcs 3Ha4YeHWe pacyeTHOro napaMerpa
«Oblwas CToMMOCTb TOBapHOro onuuoHa» (n. 11) nnmbo pacyeTHOro napamMeTpa
«Oblwas cToMMoCTb NOrogHoro onuuoHa» (n. 12), nMbo pacyeTHOro napameTpa
«CyMMbI BbiNfaTbl Mo 6apbepHoMy (B6MHapHOMY) OMUMOHY»» — B 3aBUCUMOCTU
OT TOro, Kakor u3 napameTpoB — «ObLiee HOMUHANbLHOE KONMMYeCcTBO 6a30BOr0
aktmea» (n. 1) mnm «HOMMHanNbHas cyMMa MnorogHoro onuuoHa» (n. 5) wnm
«CyMMa nnatexa» — ykasaH B pJorosope. [lpuopuTteT pacyeta obbema
[OrOBOpa, MCXOAS M3 HanMuMsl yKas3aHHbIX 3Ha4YeHUW B [JOroBope, OTAaeTcs
Cymme Bbinnathbl (N.13), 3atem O6wen CToMMOCTM TOBapHOro onumoHa (n.11) u
O6LLen CTOMMOCTM NOroAaHOro onumoHa (n.12).

Ecnv CcOOTBETCTBYIOWAA YKA3aHHOMY MNapaMeTpy BantoTa — «BanioTa LeHb
ncnonHeHnus» (N. 3) unm «Bantota HOMWHaNbHON CYMMbl MOrOAHOMO OMLMOHA»
(N. 4) ycTaHOBNEHa B WHOCTPaHHOM BanloTe, TO CyMMa NEepeBoaAUTCS B
poccuiickne pybnu no oduumanbHOMy Kypcy Perynstopa, YCTQHOBIEHHOMY Ha
AaTy 3aK/Il04YeHMs1 A0roBopa.

ToBapHbI1 cBon (commoditySwap)

Ana pacyeta O606LIEHHbIX MOKa3aTenen no Buay AoroBopa TOBapHbI CBOM
(commaoditySwap) Mcrnonb3yoTcs creaytowmne napameTpbi:

N2 | Mapamerp (xpath) HasBaHue napaMertpa OnucaHue

fpml:commaoditySwap/ YacTb caenku ¢ nnaeatowen
1 nsdext:floatingLegNsd[1]/ LeHow / Toeap / BanioTa
fpml:commodity/fpml:currency TOBapHOro akTmea

BanioTa, B KOTOpO Bblpa)keHa
ueHa ToBapa [1].

fpml:commaoditySwap/ YacTb caenkv ¢ nnasaroLlei
2 nsdext:floatingLegNsd[1]/ LeHoli / CoBOKynHoe
fpml:totalNotionalQuantity HOMWHa/IbHOE KOIMYECTBO

CoBOKYMNHOE HOMMHaNbLHOE
KonmyecTBo ToBapa [1].

fpml:commoditySwap/

YacTb CAenku ¢ niasatoLLein

s | msdefonglegusary | U0 e | Tepeoioweroion e
nsdext:initialPrice 4 AMHAL P AVHIL P )
aKTMBa
fpml:commoditySwap/ YacTb caenku ¢ nnaeatoLLei BaNioTa. B KOTODOI BbIDaKEHa
4 nsdext:floatingLegNsd[2]/ LieHoli / ToBap / BantoTa ! P P
’ - ) LeHa Tosapa [2].
fpml:commodity/fpml:currency TOBapHOro aKTuea
fpml:commoditySwap/ YacTb caenku ¢ nnasatoLlen COBOKVITHOE HOMUHATBHOE
5 nsdext:floatingLegNsd[2]/ LeHoli / CoBOKynHoe y
’ . : KOnM4ecTBo ToBapa [2].
fpml:totalNotionalQuantity HOMWHaNbHOE KONNYeCcTBO

fpml:commoditySwap/

YacTb caenku ¢ nnaBatoLLen

6 nsdext:floatingLegNsd[2]/ LeHow / MepBoHaYanbHas MepBoHayanbHas LeHa
nsdext-initialPrice LeHa eauHULbI TOBApHOro eanHuLbl ToBapa [2].
aKTMBa
fpml:commaoditySwap/ MoTok No caenke NoroAHoro
fpml:weatherLeg[1]/ cBona / HomMuHanbHasi cymma | BantoTa HOMUHaNbHOM CyMMbI
7 fpml:weatherNotionalAmount/ NOro4HOro KoHTpakTa / norogHoro ceona.
fpml:currency BantoTta cyMMbl
fpml:commoditySwap/ MNoTok no caesnke NorogHoro
8 fpml:weatherLeg[1]/ csona / HoMMHanbHas cymmMa | HoMuHanbHas cymma
fpml:weatherNotionalAmount/ NorofHoOro KoHTpakTa / norogHoro ceona.
fpml:amount CyMMa geHeXHbIX CpeacTB
fpml:commoditySwap/ MNoTok no caesnke NorogHoro
9 fpml:weatherLeg[1]/ csona / YpoBeHb norogHoro | KonmMyecTtBo NyHKTOB
fpml:weatherIndexLevel/fpml:qua | nHaekca / Konnyecrtso NOroHOro MHAeKca.
ntity NYHKTOB
10 | fpml:commoditySwap/fpml:fixedL | YacTb caenku c Obwas cymma (pUKCMpOBaHHbIX
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eg/ fpml:totalPrice/fpml:amount (unkcnpoBaHHoON LeHow / nnaTexen.
WTorosas ueHa / Cymma
LEHEXHbIX CPEACTB
Hacrb caenki ¢ BantoTa, B KOTOpOM BblpaXkeHa
fpml:commoditySwap/fpml:fixedL | dpukcnpoBaHHO LEeHOM / ! P P
11 ] . : CcyMMa (PMKCUPOBAHHbIX
eg/ fpml:totalPrice/fpml:currency | UToroeas ueHa / BantoTta o
nnaTexen.
CyMMbl
06beM no nepBoi Yactu
COENKM C NNaBatoLen LIeHOW.
PaccuuTbiBaeTcsa kak
. o npounsBefeHne COBOKYMHOMO
12 | PacyeTHbIli napameTp PacueTHbIN NapameTp
HOMWHAaJIbHOIrO KOIMYecTBa
ToBapa (M. 2) n
nepBoOHaYabHOM LieHbI
eavHuubl ToBapa (M. 3).
O6beM No BTOPOW YacTu
CAENKM C NNaBatoLLel LEHOM,
PaccuunTbiBaeTcs Kak
o . NMpon3BeAEeHNE COBOKYMHOMO
13 | PacyeTHbI napameTp PacueTHbIM napaMeTp
HOMWHAaIbHOrO KOIMYecTBa
ToBapa (M. 5) n
NMepBOHaYasIbHOMN LIEHbI
eanHnubl ToBapa (n. 6).
O6bem norogHoOro ceona.
PaccuunTbiBaeTcs Kak
o . npousBeaeHe HOMUHABHOM
14 | PacyeTHbI NnapamMeTp PacueTHbIM napaMeTp
CyMMbI norogHoro ceona (n. 8)
N KOnn4yectea NyHKTOB
norogHoro nHaekca (n. 9).
4.19.2. B ka4yectBe ob6beMa AOroBOpa UCMONb3YETCS 3HAYEHNE PaCYETHOrO napaMeTpa
«06beM MO NEpBOM 4YacTM CAENKM C nnaBawlowen ueHon» (n. 12). Ecnu
3Ha4eHne [OaHHOro napaMeTpa OTCYTCTBYET, NCMNOoJIb3YyETCA  3HA4YeHune
pacyeTHoOro napameTpa «O6beM MO BTOPOM YacTU CAENKU C NJaBatoLWen
ueHon» (n. 13). Ecnn oba 3HauyeHus oTcyTCTBYIOT (B C/lyyae MOCTaBOYHOro
TOBapHOro ceona WM noroaHoro CBOI'Ia), B KayectBe obbema Aoroeopa
NCNONb3yeTCsd  3Ha4yeHue MCXOOHOr0  napaMeTpa «Obwas  cymma
dukcMpoBaHHbIX nnatexen» (n. 10) nubo pacyeTHoro napameTpa «O6bEM
norogHoro ceona» (n. 14) B 3aBMCMMOCTM OT TOrO, Kakol M3 napaMeTpoB
yKkasaH B gorosope: «06uas cyMMa (UKCMpOBaHHbIX nnatexen» (n. 10) nam
«HoMuHanbHas cymma norogHoro csona» (n. 8).
4.19.3. Ecnu cooTBeTCTBYIOWAa cyMMe - «BantoTa, B KOTOPOM BblpaXX€eHa LieHa ToBapa
[1]» (n. 1) «BantoTa, B KOTOPOW BbipaXxeHa LieHa ToBapa [2]» (n. 4) «BantoTa,
B KOTOPOM BblpaXeHa CyMMa (OMKCUMPOBaHHbIX nnatexen» (n. 11) nnmn «BantoTta
HOMWHANbHOM CYMMbl MOrogHoro ceora» (n. 7) yCTaHOBNEHa B WMHOCTPaHHOM
Ba/ItOTe, TO CyMMa NEPEBOANTCA B poccuickme pybnm no oduumanbHoOMy Kypcy
PerynsiTopa, yCTaHOBNEHHOMY Ha AATy 3aK/l0YeHUst AoroBopa.
4.20. ToapHbii cBONLUMOH (commoditySwaption)
4.20.1. Ans pacyeta O6OOLIEHHbIX MNOKasaTeniel Mo BuAay AOroBopa TOBApPHbIN
csonumoH (commoditySwaption) ncnonb3yoTcs cneaytoLlme napaMmeTpbl:
N2 | Mapametp (xpath) HasBaHue napamerpa OnucaHue
fpml:commoditySwap/ YacTb caenku ¢ NnaBatoLLen o
. . - BanioTa, B KOTOpOM BblpaXkeHa
1 nsdext:floatingLegNsd[1]/ ueHon / Toap / BanioTa
. ; . ueHa Toeapa [1].
fpml:commodity/fpml:currency TOBapHOro akTuea
2 fpml:commoditySwap/ YacTb caenku ¢ nnasawouweri | CoOBOKYNHOE HOMUHANbHOE
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nsdext:floatingLegNsd[1]/
fpml:totalNotionalQuantity

LieHow / CoBOKymnHoe
HOMMHA/NbHOE KOMIMYECTBO

KonuyecTso Toeapa [1].

fpml:commoditySwap/

YacTb CAenKku € nnasatoLlen
LeHoit / MepBoHaYanbHas

MNepBoHayanbHas UeHa

3 nsdext:floatingLegNsd[ 1}/ LieHa eAMHMLbI TOBApHOIro eavHuUbl ToBapa [1]
nsdext:initialPrice P P )
aKTMBa
fpml:commaoditySwap/ YacTb caenku ¢ nnaBatoLLEen o
. - o BanioTa, B KOTOpOW BblpaXkeHa
4 nsdext:floatingLegNsd[2]/ ueHon / Tosap / Baniota
. : . LeHa ToBapa [2].
fpml:commodity/fpml:currency TOBAapHOro aKkTuBa
fpml:commaoditySwap/ YacTb caenku ¢ nnaBatoLLEen
. - o CoBOKYMHOE HOMWHasIbHOEe
5 nsdext:floatingLegNsd[2]/ ueHow / CoBokynHoe
i . - KONM4ecTBo ToBapa [2].
fpml:totalNotionalQuantity HOMWHa/IbHOE KOIMYEeCTBO
foml:commoditySwap/ L‘laCTE CAENKM C MnaBaroLen
. - ueHou / MNMepBoHayanbHas MepBoHayanbHas LeHa
6 nsdext:floatingLegNsd[ 2}/ LeHa eaMHNLbI TOBApHOro eanHnLbl ToBapa [2]
nsdext:initialPrice P P '
aKTMBa
fpml:commaoditySwap/ MNoTok Mo caesnke NorogHoro
7 fpml:weatherLeg[1]/ cBorna / HoMuHanbHasa cyMma | BanioTa HOMUHANIBHOM CYMMBI
fpml:weatherNotionalAmount/ MoroHOro KoHTpakTa / norogHoro ceona.
fpml:currency BantoTta cyMMbl
fpml:commoditySwap/ MNoTok Mo caesnke NorogHoro
8 fpml:weatherLeg[1]/ csorna / HoMMHanbHast cyMma | HoMMHanbHasi cyMma
fpml:weatherNotionalAmount/ NOro4HOro KOHTpakTa / noroaHoro ceona.
fpml:amount CyMMa JeHeXHbIX CpeacTs
fpml:commoditySwap/ MoTok Mo caenke NorogHoro
9 fpml:weatherLeg[1]/ csona / YpoBeHb norogHoro | KonmMyecTso MyHKTOB
fpml:weatherIndexLevel/fpml:qua | nHaekca / Konuuyectso MOroHOro MHAeKca.
ntity NYHKTOB
YacTb caenku ¢
10 fpml:commoditySwap/fpml:fixedL | cdumkcupoBaHHoON LeHoN / O6Lwas cymma PpUKCMpOBaHHbIX
eg/ fpml:totalPrice/fpml:amount WTorosas ueHa / Cymma nnaTexemn.
JAEHEeXHbIX CpeacTs
Hacrb caeniv c BantoTa, B KOTOPOI Bblpa)keHa
fpml:commoditySwap/fpml:fixedL | ¢dukcupoBaHHON LeHOW / ! P P
11 ] . i CyMMa (OMKCUMPOBAHHbIX
eg/ fpml:totalPrice/fpml:currency | WUToroeas ueHa / BantoTta "
nnaTeXxen.
CYMMbl
O6beM Mo NepBoi YacTu
CAENKM C NNaBatoLLelt LieHON.
PaccuunTbiBaeTcs Kak
o o npov3eefeHe COBOKYMHOMO
12 | PacyeTHbI napameTp PacueTHbIn napameTp
HOMWHA/IbHOIO KONMMYeCcTBa
ToBapa (N. 2) n
nepBOHaYasIbHOMN LiEHbI
eavHuubl ToBapa (n. 3).
0O6beM No BTOPOM YacTu
COENKM C NNaBatoLlei LieHOW.
PaccunTtbiBaeTcs Kak
" . npounsBeAeHne COBOKYMHOro
13 | PacyeTHbI napameTp PacueTHbIn napameTp
HOMMWHAJILHOrO KO/IMYeCTBa
ToBapa (M. 5) u
nepBOHaYasIbHOMN LiEHbI
eavHuubl ToBapa (n. 6).
O6bem norogHoOro ceona.
PaccunTtbiBaeTcs Kak
o . npov3BeaeHne HOMUHATbLHON
14 | PacyeTHbIM NapameTp PacyeTHbIM NapameTp

CyMMbI norogHoro cesona (n. 8)
N KONMYeCTBa NyHKTOB
norogHoro nHaekca (n. 9).
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4.20.2.

4.20.3.

4.21.
4.21.1.

B kauectBe obbemMa AOroBopa UCMOMb3YETC 3Ha4YeHMe pacyeTHOro napameTpa
«06beM MO NEpBOM 4YacTM CAENKM C nnaeawowen ueHon» (n. 12). Eciu
3Ha4YeHMe [daHHOro napameTpa OTCYTCTBYET, WCMONb3YeTCs  3HayeHue
pacyeTHOro napameTpa «O6beM MO BTOPOM YacTW CAENKW C NJiaBatoLwlen
ueHon» (n. 13). Ecnn oba 3HauyeHusi oTcyTCTBYIOT (B C/lyyae MOCTaBOYHOro
TOBApHOro CBOMA WAM MOrogHOro CBOMa), TO B KayecTBe obbema Aorosopa
MCMONb3YeTCSd  3HA4YeHMe  MCxoaHoro  napametpa  «Obwas  cyMMma
dukcnpoBaHHbIX nnatexen» (n. 10) nMbo pacyeTHoro napametpa «O6bem
norogHoro csona» (n. 14) B 3aBMCMMOCTM OT TOrO, KakOW W3 MapaMeTpoB
yKkasaH B gorosope: «0b6uas cyMMa (UKCMpOBaHHLIX nnatexen» (n. 10) nam
«HoMMWHanbHas cymma norogHoro csona» (n. 8).

Ecnn cooTBeTcTBYlOWas CyMMa — «BantoTa, B KOTOPOM BbipaXkeHa LieHa ToBapa
[1]» (n. 1), «BantoTa, B KOTOPOM Bblpa)xeHa LeHa ToBapa [2]» (n. 4), «BantoTa,
B KOTOPOM BblpaXeHa CyMMa (MKCMPOBaHHbIX nnatexen» (n. 11) nnm «BantoTa
HOMWHaNbHOM CyMMbl NMOroAgHoOro ceona» (Nn. 7) — yCTaHOBNEHa B MHOCTPAHHOM
Ba/ItOTe, TO CyMMa NEPEBOAMTCA B poccuickme pybnm no oduumanbHOMy Kypcy
PerynaTtopa, yCTaHOBNIEHHOMY Ha AaTy 3aK/l04YeHus 4oroBopa.

Ceon goxoza Ha obnuraumm (bondSwap)

[ns pacyeta O606LEHHbIX NOkasaTenen no Buay AoroeBopa CBomn Aoxoaa Ha
obnuraumm (bondSwap) ncnonb3ytoTcs cregyowme napaMeTpbl:

N° | MapameTp (xpath) HasBaHue napameTtpa OnucaHume

nsdext:bondSwap/fpml:interestLeg/

CyMMbl (DUKCMPOBAHHOMO 10X0Aa

. , HoMnHanbHas cymma Bantota HOMWUHaNbHOW
1 | fpml:notional/fpml:notionalAmount/ / Y /
HomuHanbHasa cymma / BanioTa CYMMbI
fpml:currency
CYyMMbI

nsdext:bondSwap/fpml:interestLeg/
2 | fpml:notional/fpml:notionalAmount/
fpml:amount

CyMMbI (hMKCMPOBAHHOIO f0X0Aa
/ HoMuHanbHas cymma /
HoMunHanbHasa cymma / Cymma
[EHEXHbIX CPeaCTB

HoMunHanbHas cymma

nsdext:bondSwap/nsdext:bondRetur | Cymmbl goxoga ot obnurauum /

Bantota HOMUHaNbHOM

3 | nLeg[1]/nsdext:notionalAmount/ HoMuHanbHas cymma / Baniota CVMMb
fpml:currency CYMMBbI i
nsdext:bondSwap/nsdext:bondRetur CyMMBbI 30X04a OT O6MraLMH / HomnHanbHas cymma

4 | nLeg[1]/nsdext:notionalAmount/ y AOXOR 4 (BapuaHT BbiGopa
foml: i HomuHanbHas cymma / Cymma «CyMMbl foxoda oT
pmi:amoun obnvrauun»)

4.21.2. B kayectBe o0bbeMa [JOroBopa WCMNONb3yeTCd 3HayeHue napaMeTpa

4.21.3.

4.22.
4.22.1.

«HoMuHanbHass cymma» (n. 2). EcnM  pgaHHbIA  napameTp  OTCyTCTBYET,
NCrosnb3yeTcs 3HavyeHve napametpa «HoMuHanbHas cymma (BapwaHT Bblbopa
«CyMMbI goxoaa ot obnuraumm»)» (n. 4).

Ecnn cooTBeTcTBYIOLWAs BbIGpaHHOW CyMMe «BantoTa HOMWHANbHOM CyMMbI» (M.
1 vnn n. 3) ycTaHoBNEHa B MHOCTPAHHOM BanoTe, TO CyMMa MepeBoaUTCS B
poccuickme pybnmn no oduumanbHoMy Kypcy PerynsTtopa, YCTaHOBIEHHOMY Ha
[ATY 3aK/I0YEHNS AOroBOpa.

Ceon goxoda Ha akumm (equitySwap)

Ans pacyeTta O606LIEHHBbIX MOKa3aTeneln no Buay AoroBopa CBon goxoda Ha
akuum (equitySwap) ncnonb3yloTcs cneayowme napaMmeTpbil:
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Mapamerp (xpath)

HasBaHue napameTpa

OnucaHue

fpml:equitySwapTransactionSupplem
ent/fpml:interestLeg/fpml:notional/
fpml:notionalAmount/fpml:currency

CyMMbl (hMKCMPOBaHHOIO A0X0Aa
/ HoMuHanbHas cymma /
HomuHanbHas cymma / Bantota
CyMMbl

Bantota HOMUHaNbLHOM
CYyMMbl

fpml:equitySwapTransactionSupplem

CyMMbI (hMKCUMPOBAHHOIO A0X0Aa
/ HoMuHanbHas cymma /

2 : . HoMuHanbHas cymma
ent/fpml:interestLeg/fpml:notional/ HoMuHanbHas cymma / Cymma y
fpml:notionalAmount/fpml:amount [AEHEXHbIX CPeacTs
fpml:equi i i

pml equ|tySwapTransactlonSuppIem CyMMbl floX0Aa OT aKTuBa / BasIloTa HOMUHA/TBHOI

3 | ent/fpml:returnLeg[1]/fpml:notional/ | HommnHanbHas cymma / BanioTta VMM
fpml:notionalAmount/fpml:currency CYyMMBbI Y

. . HoMuHanbHas cymma
fpml:equitySwapTransactionSupplem | CyMMbl Joxoga OT akTuBa / MARanbHan CyMM
) (BapuaHT BblbOpa

4 | ent/fpml:returnLeg[1]/fpml:notional/ | HomuHanbHas cymma / CymMa «CVMMbI 1OXOAA OT
fpml:notionalAmount/fpml:amount [lEHEXHbIX CpeacTB i AOXOR

aKTMBa»)

4.22.2. B KkayectBe o0bbema [0roBopa WCMNOJSb3yeTCS 3HA4YeHWe napaMmeTpa
«HoMuHanbHass cymma» (n. 2). EcnM  AaHHbIMG MapaMeTp  OTCYTCTBYET,
NCNonb3yeTcs 3HadeHue napametpa «HoMuHanbHas cymma (BapwaHT Bblbopa
«CyMMbl floxoaa OT akTuea»)» (. 4).

4.22.3. Ecnu cooTBETCTBYOWANA BbIbpaHHOM CyMMe «BantoTa HOMUHANbHOM CyMMbI» (.
1 vnm n. 3) ycTaHoBNeHa B MHOCTPaHHOM BankoTe, TO CyMMa MepeBoavTCS B
poccuiickme pybnu no oduumanbHOMy Kypcy Perynsitopa, YCTaHOB/IEHHOMY Ha
AaTy 3aK/o4YeEHNA A0roBopa.

4.23. KpeautHbin aedonTHbi con (creditDefaultSwap)

4.23.1. Ans pacyeta O606LIEHHbIX MOKasaTenek no Buay JAorosopa KpeauTHbIN
AedonTHbIn ceon (creditDefaultSwap) ncnonb3ytoTcs cneayrowme napamMmeTpbl:

N2 | Mapamertp (xpath) HasBaHue napameTtpa OnucaHue

fpml:creditDefaultSwap/fpml:protecti
1 | onTerms/fpml:calculationAmount/
fpml:currency

Bantota HOMUHaNbHOM
CYMMBbl

Ycnosusa 3awuTbl / PacueTHas
cymma / BanioTta cyMMmbl

fpml:creditDefaultSwap/fpml:protecti
2 | onTerms/fpml:calculationAmount/
fpml:amount

YcnoBusa 3awuTbl / PacueTtHas

HoMuHanbHas cymMa
cymma / CyMMa

4.23.2.

4.24.
4.24.1.

B kayectBe o0bbema [orosopa  WCMONb3yeTCA  3HAYeHWe napameTpa
«HoMUWHanbHasi cyMMa». Ecnmn «BantoTa HOMMHaNbHOW CyMMbl» YCTAHOB/IEHA B
MHOCTpaHHOM BanloTe, TO CyMMa MNepeBOAMTCS B POCCUiCKMe pybnn o
oduuManbHOMy Kypcy Perynsatopa, YCTQHOB/EHHOMY Ha [aTy 3aK/loyeHus
florosopa.

KpeanTtHbiv cBonuuoH (creditDefaultSwaption)

Ans pacyeta O606LWIEHHbIX MNOKasaTene Mo Buay AoroBopa KpeawuTHbIn
ceonuuoH (creditDefaultSwaption) ncnonb3ytoTcs cneaytowme napaMmeTpsbi:

N2

Mapametp (xpath)

HasBaHue napameTpa OonucaHue

fpml:creditDefaultSwapOption/
fpml:creditDefaultSwap/fpml:protecti
onTerms/fpml:calculationAmount/
fpml:currency

BantoTa HOMUHaNbHOM
CYMMBbI

YcnoBus 3awuTbl / PacueTtHas
cyMMa / BantoTta CyMMmbl
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fpml:creditDefaultSwapOption/
fpml:creditDefaultSwap/fpml:protecti

YcnoBus 3awuTbl / PacueTtHas

2 . HoMunHanbHas cymma
onTerms/fpml:calculationAmount/ cymma / CymMma y
fpml:amount

4.24.2. B kauyectBe o0bbeMa [gOroBopa WCMNONb3YeTCqd 3Ha4yeHue napaMeTpa
«HoMMHanbHas CyMMa>. Ecnn «BantoTa HOMUHANBHOM CYMMbI» YCTAHOBJIEHa B
WHOCTPaAHHOM BasloTe, TO CyMMa NEpeBOAUTCA B pPOCCUMCKME pydnu no
ouumanbHOMy Kypcy Perynsitopa, YCTAHOBMEHHOMY Ha AaTy 3aK/I4eHust
Aoroeopa.

4.25. WHble gorosopsl (generalProduct)

4.25.1. Ons pacyeta O606LLEHHbIX NOKa3aTenen No BMay AoroBopa «MHble AOroBopbI»
(generalProduct) ncnonb3ytoTcs cneayrowme napameTpbl:

N? | Mapametp (xpath) HasBaHue napameTtpa OnucaHue
nsdext:generalProduct/nsdext:party1 BantoTta cymMMbl

1 | Obligations/nsdext:nominalAmount/f | Bantota cymMbl 06513aTenbCTB o0ba3aTenbCcTB Mo
pml:currency porosopy CTopoHbIl
nsdext:generalProduct/nsdext:party1

. . CyMMa 0653aTenbCTB Mo

2 | Obligations/nsdext:nominalAmount/f | Cymma obsi3aTenbcTs

porosopy CTopoHbIl
pml:amount
nsdext:generalProduct/nsdext:party2 BantoTta cymMMbl

3 | Obligations/nsdext:nominalAmount/f | Baniota cyMMbl 06593aTenbCTB 065a3aTenbCTB No
pml:currency porosopy CTOpOHbI2
nsdext:generalProduct/nsdext:party2

o ) . CymMa 0653aTensCTB No

4 | Obligations/nsdext:nominalAmount/f | Cymma 06s3aTensCcTB

; aorosopy CTOpOHbI2
pml:amount

4.25.2. B kauyectBe obbeMa A0roBopa MCMONb3YeTCs 3HadyeHne napameTtpa «CyMMma

obsa3aTenbcTB»

CTopoHbI1l  unun

«Cymma o0693aTenbCcTB»

CtopoHbl2. Ecnun

«CymMa 06s3aTenbCTB» YCTaHOB/IEHA B WMHOCTPAHHOM BanlTe, TO CyMMa
nepeBoAMTCS B poCCUiCKME pybnn no oduvumanbHoMy Kypcy Perynstopa,
YCTaHOBNIEHHOMY Ha AaTy 3aK/0UYEeHNUs A0roBopa.

22




MpunoxxeHne N21
K Mopsaky pacyeTta 0606LeHHbIX

nokasatenen Peno3sutapnem HKO AO

HPA

06061 eHHbIe nokasaTenu Penosutapusa HKO AO HPA 3a

(neprnog npegocrasienns)

Buabl norosopos

Konunuyecrso
BHECEHHbIX
B peecTp
AOroBOpoOB

06beM
BHECEHHbIX
B peecTp
AOroBOpoOB,
TbIC. py6.

'pynna gorosopoB «orosopsl PEMO»

Bce Buabl gorosopos PENMO (repo,

repoBulkReport)

pynna gorosopos «[1pon3BoAHbIe (DMHaHCOBbIe MHCTPYMEHTDI, 6a3ncHbIM
dKTUBOM KOTOPbIX ABAAETCA HACTYINJ1EHNE 06CTOATENBCTBA, SABNSIOLLErocs

KpeEANTHbIM cobbITMEM>

2.1

Bce Buabl Npon3BoAHbIX (HMHAHCOBbLIX
MHCTPYMEHTOB, 6@31CHBbIM aKTUBOM KOTOPbIX
SIBNSIETCA HACTynieHne o6CTosTeNbCTBa,
ABNSOLWErocs KpeanTHbIM CobbiTneM
(creditDefaultSwap, creditDefaultSwaption)

Fpynna aoroBopoB «Mpon3BoaHble UHAHCOBbLIE MHCTPYMEHTbI, 6a3UCHbIM

dKTUBOM KOTOPLIX ABNAETCA BaJ/IKOTa»

3.1.

KoHBepCMOHHbIe A0roBopsbl, opBapaHble
AOrOBOpPbI, BaNOTHbIE CBOM-A0roBopbl (fxSwap,
fxSingleLeg, fxSwapBulkReport,
fxSingleLegBulkReport)

OnuunoHHble gorosopsl (fxOption, fxDigitalOption)

pynna aoroBopoB «Mpon3BoaHbIE (MHAHCOBbLIE MHCTPYMEHTbI, 6a3UCHbIM

dKTUBOM KOTOPbIX ABAAKOTCA NMPOLUEHTHbIE CTaBKN>»

4.1.

MpoueHTHble CBOMN-A0roBOpPbI, COrnalleHnst o
6yayuwiein npoueHTHou ctaBke (fra, swap)

4.2.

OnuMoHHbIE AOrOBOPbI, BKIKOYAs AOrOBOPbI,
6a3nCHbIM aKTUBOM KOTOPbIX SIBNSIETCS
MaKCMMasibHasi U MMHMMasbHas NPOLEHTHAs
ctaeka (capFloor, swaption)

Ipynna aoroBopoB «Ipoun3BoaHble (PUHAHCOBbLIE MHCTPYMEHTbI, 6a3UCHBIM

dKTMBOM KOTOPbIX ABIAOTCA LEHHbIE GYMaFVI»

5.1.

dopBapaHble 4OroBopbl, 6a3NCHBIM aKTUBOM
KOTOpbIX SBASOTCS obnvrauum, ¢hopeapaHble
LI0roBopbl, 6@3NCHBIM aKTUBOM KOTOPbIX
ABNSIOTCS aKLUK, CBOM-A0rOBOPbLI Ha akUUK
(bondForward, equityForward, bondSwap,

equitySwap)

5.2.

OnNuUWOHHbIE [OroBopkhl, 6a3nCHbIM aKTUBOM
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KOTOpbIX S1BASOTCS obnvraumm (Mnu Kop3vHa
obnuraumin), onuUUoOHHbIE AOroBOPbI, 6a3MCHBIM
AKTUBOM KOTOPbIX SIBASIIOTCS aKLUK
(bondOption, basketBondOption, equityOption)

6. pynna aoroeopoB «[pon3BoaHble (DMHAHCOBbIE MHCTPYMEHTbI, 6a3UCHBIM
aKTUMBOM KOTOPbIX ABMAIOTCSA TOBapbl»
6.1. | ®opBapAHble AOroBOPbLI, TOBapHbIE CBOM-
porosopbl (commodityForward,
commaoditySwap)
6.2. | ONUWOHHbIE AOrOBOPLI
(commodityOption,commoditySwaption)
7. 'pynna gorosopos «V/Hble AOroBOpbI»
7.1. | WHble gorosopel
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