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TepMuHBI U onpeaeIeHUs1
Bank Poccun — ILentpanshsiii 6ank Poccuiickoit @enepanuu (bank Poccun).

OO0o0uIeHHBbIe TOKAa3aTeJM — IMOKa3aTeNd (KOJUYECTBO JIOTOBOPOB, OOLIMIA pa3mep
00s13aTeNbCTB U3 JOrOBOPOB KaXKJOT'0 BH/Ia), OCHOBaHHBIC Ha BHECEHHOM B PeecTp 1oroBopos
uHpOpMaLKUU U paccyUTaHHbIe 32 OTYETHBIN NEPUOJT B COOTBETCTBHHU C [TopsiikoMm.

OTuet — otuet no popme I[pmnoxenus 1 k [Nopsnaky.
OT4eTHBII NEPUO — KAJICHIAPHBIM MECSI], B KOTOPOM OBLIH 3aKJIFOUEHBI JJOTOBOPHI.
Hopsinok — Hactosmuii [Topsinok pacyera 06006menHbIx nmokazareneit HKO AO HP/I.

PeecTp /0roBOpOB — COBOKYIIHOCTh JKYypHAIOB (DIEKTpOHHAas 0a3a JaHHBIX),
MpeHa3HauYeHHBIX [l y4eTa I0rOBOpOB U HH(GOpManuu, npeaocTaBieHHoN B Penosurapuii.

Peno3urapuii — HeOaHkoBcKash KpeaWTHash OpraHM3alUsl aKIHOHEPHOE OOIIEeCTBO
«Hamumonanbnplil pacuetHblil geno3utapuii»y (HKO AO HP/I).

Caiit — odunuanbubie caiiTel Penosurtapusi, pazMeniennsie B cetu VHTEpHET 1Mo agpecam:
www.nsd.ru u www.repository.nsd.ru.

Yka3zanue — Ykazanue banka Poccun ot 22.12.2017 Ne 4660-Y «O06 ob6beme U mopsiake
PacKpBITHsI HHOOPMAIIHU PETIO3HTAPHEM.

WHble TepMUHBI UCHOJB3YIOTCS B 3HAYCHUAX, YCTAHOBJICHHBIX 3aKOHOJATEIbCTBOM
Poccniickoit @enepanny, HOPMAaTHBHBIMH IIPABOBBIMM AaKTaMH, HOPMAaTHUBHBIMU AKTaMU
banka Poccun, JoroBopom 3DJIO wu IlpaBuiamu OCYLIECTBIEHUS PEMO3ZUTAPHON
nesitenpHocT HKO AO HP/I.

Oo01me noJ1oKeHus

[lopsnox omnpenensier mnpaBuia pacyeta OOOOIIEHHBIX IOKa3aTeled U yCTaHABJIMBAET
IpoIelypy M CPOKH UX packpbiTus Penosurtapuem. Iopsiiok pa3paboTan B COOTBETCTBUU C
TpeboBanusMu DenepasibHOro 3akoHa oT 22.04.1996 Ne 39-03 «O pblHKE LIEHHBIX OyMar» u
VYkazaHueM.

Pemo3utapuii ocymiecTBiasieT packpbiTHe MHPOpMaMKU TMyTeM ee pasmenieHus Ha Caiite B
COOTBETCTBUM C  TpeboBaHMSIMH  3aKoHojaTenbcTBa  Poccmiickoit ~ denepanuu.
3auHTEpEeCOBaHHBIE B TIOJIYYECHHUH paCKpbIBaeMoW WH(OOpPMAIMU JIMIIA CaAMOCTOSITEIHHO
OTCIIE)KUBAIOT IMyOIMKALIUIO JaHHOW nH(popManuu Peno3utapuem.

PackpriTe 0000IIEHHBIX MOKa3aTeIeH OCYIIECTBISETCS C YYETOM MEpP MO OOECIEeYCHHUIO
KOH(MUICHIINATLHOCTH 3aMKCei, COCTABIAIOIINX PEECTp IOTOBOPOB, MPEILyCMOTPEHHBIX
VYkazaHnuem.

Ecan cymMMapHOE KOIMYECTBO JOTOBOPOB, COCTABIISIONIUX I'PYIILY JIOIOBOPOB, BXOASAIINX B
coctaB O000mIeHHBIX MMOKa3zareneil mo uroram OTyeTHOro mnepuoja, He mpesbimaer 10
(ecsiT), TO OO pa3mMep 00s3aTENBCTB U3 TAKUX JJOTOBOPOB HE PACKPBIBAETCS.

O060011eHHbIe TTOKa3aTeNn, paccunTanHble 3a OTUeTHBIN nepuo, pazmeniatorcs Ha Caiite B
XPOHOJIOTMYECKOM TMOpsIKe (C yKa3aHHEM JaThl MX PAacKpbITUS) HE mo3aHee 8 (BOChMOro)
pabouero 1Hs Mecsla nocie okoH4aHus OTYETHOTO NepHoAa.

Peno3uTapuii He BHOCUT U3MeHEeHUs B pa3MenieHHbie Ha Caiite O000IIeHHbIE TOKAa3aTeNu B
cllydae, €CJIi CBEeJICHHSI O 3aKJIFOUYSHHUN OTOBOPA WIIH €T0 M3MEHEHHH ObLITH BHECEHHI B Peectp
noroBopoB Pemosurtapus mocie natel myonukanuu OO0OIIeHHBIX Mokasareneil Ha Caiite
O0600meHnHbIe MoKa3arenu myoaukytoTcs B Buae OTtdera.

JlocTyn K packpbiBaeMoi WH(pOpPMaLKUU NPEeAOCTaBISETCS BCEM 3aWHTEPECOBAHHBIM JIMLIAM
KpPYTJIOCYTOYHO (32 UCKJIFOYEHHEM TTEPHOJIOB MPOBECHUS TEXHUUECKHUX padoT) 0€3 B3UMaHUs
IUIaThl U MHBIX OTPAaHUYEHHUN B TEUEHUE HE MeHee 3 (TpeX) JIET ¢ JaThl pACKPBITHS YKa3aHHOU
nH(popmanuu.
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B cnyuae BO3HUKHOBEHHS TPUYHMH, TMPEMATCTBYOMUX noctynmy K OO000meHHBIM
nokasareisiM, Pemo3utapuii. B COOTBETCTBUM C  BHYTPEHHUMH  JOKyMEHTamH,
PErIaMEHTUPYIOUIMMUA MOPANOK JAeUcTBUU coTpyaHukoB HPJI npu BO3HUKHOBEHHH
BHEUITATHBIX CUTyalluii, IPUHUMAET MEphl, HAIIPaBJICHHbIC HA YCTPAaHEHUE TAaKUX MPUYUH U
OCYIIECTBIISIET MHPOPMUPOBAHHE KIUEHTOB O MPUYHMHE, aT€ W BPEMEHH MPEKpaIlCHUs
(orpanmvenwus) qoctyna k OG0OIMIEHHBIM MOKa3aTeNsIM, a TaKKe O MPEJIoaraéMoi 1are u
BPEMEHU €ro BO30OHOBIICHHS.

Penosurapuii 00s13aH yBe1oMHUTh 00 n3MeHeHuu [lopsiaka He mo3aHee, yem 3a 2 (1Ba) Mecsma
710 JaThl MX BCTYIUICHUS B CUILY, €CIIM O0Jiee KOPOTKUI CPOK He 00YCIIOBJIECH TpeOOBAHUAMU
3akoHojatenbeTBa Poccuiickoit @enepanmu U HOpMAaTUBHBIM akTamu banka Poccuu.
Penosurapuii yBegomiisier O BHeceHMM u3MeHeHuM B [lopsapok ImyreM pasmenieHus
yKazaHHbIX u3MeHeHui Ha Caiite. JlaToil yBEeIOMJICHMS CUMTAETCS Jara pa3MelleHUs
n3MeHeHnii Ha Caifte. 3amHTEpecCOBaHHBIC JUIA OOS3aHBI CAMOCTOSTEIHLHO MPOBEPSATH
COOTBETCTBYIOIIYIO HMH(popmaruio Ha CaliTe, OTBETCTBEHHOCTh 3a IOJy4Y€HHE YKa3aHHOMH
nH(OpPMAIIUY HECET 3aMHTEPECOBAHHOE JTUTIO.

N3menenus B [opsgok BHOcATCS U myOnukytores Ha Caiite Penmosurapuem ¢ coOiroaeHrnemM
CPOKOB M MPOLEAYP, YCTAHOBJICHHBIX HOpMaTUBHbIMU akTamu banka Poccun.

IIpunnuns! pacuyera O0001mIeHHBIX OKa3aTe el

O060011eHHbIE TOKA3aTEeIN PACCUUTHIBAIOTCS B OTHOIIEHUH JIOTOBOPOB, CBEICHHS O KOTOPBIX
BHECEHBI B paszen 2 Peectpa goroBopos Penosurtapus 3a OT4eTHbIN NEpUOA, B TOM YHCIIE B
OTHOILIEHUHU JOTOBOPOB, PACYETHI IO KOTOPHIM 3aBEPLLIEHBI.

Eciu no ¢opmupoBanus Otuera u3 PeecTpa 10roBopoB ObUIM HMCKIIOYEHBI 3allMCH O
JI0TOBOpAx, 3aKII0OUYEHHBIX B OTUETHOM MEpUOJIe, TAKUE JOTOBOPHI HE YUUTHIBAIOTCS B 00ILEM
KOJINYECTBE JI0TOBOPOB U B 00ILEM pazMepe 0053aTeNIbCTB U3 JOTOBOPOB.

CoBOKYNHOE KOJIMYECTBO 3aKJIIOUEHHBIX JOIOBOPOB ONPENEISAETCS KaK CyMMa KOJUYECTBa
JIOTOBOPOB YKa3aHHOI'O BU/IA.

CoBOKyIHBI 00BbEM 3aKIIOYEHHBIX JOTOBOPOB ONpEAeNseTcs Kak cymMMmMa OObeMOB
JIOTOBOPOB YKa3aHHOI'O BU/IA.

CoBokynHBI 00BEM MO BHUAY JOTOBOPOB PACCUUTHIBAETCS B PyOJIEBOM OSKBUBAJICHTE,
OTpeIeJICHHOM TI0 O(HIMAIIBHOMY KypCy, ycTaHOBIeHHOMY bankom Poccum mo nmarty
3aKJIIOYEHUsI JOTOBOPOB.

OO600111eHHbIE TTOKa3aTeId HE PACCUUTHIBAIOTCS IO JOrOBOpaM, pacdeTbl MO KOTOPHIM
OCYILIECTBIISIIOTCS BaIIOTE, U1 KoTopoil bankoM Poccun He ycTaHOBIEeH opHUIMaIbHBIN KypC.

O0001IeHHBIE TOKA3aTEeNIN PACCUUTHIBAIOTCSI COBOKYITHO TI0 CJIEIYIOIUM BUAAM JIOTOBOPOB,
KpOMe JIOTOBOPOB, B KOTOPBIX B KauecTBe Koa kiaccudukayy mpou3BoIHbIX (PHHAHCOBBIX
MHCTPYMEHTOB U JOTOBOPOB perno yka3zaHo 3HaueHne UKWN:

No I'pynna Bua norosopos HanmenoBanue gopmbl Kox dopmbI
JorosopoB
CMO041
1. JloroBopsl pemno Bce BubI 10roBopoB pemno repo, repoBulkReport CMO083
IIpousBonHsle
(uHAHCOBBIC
WHCTPYMEHTBI, Bce BHBI TPOM3BOAHBIX
0a3MCHBIM aKTUBOM | (PMHAHCOBBIX HHCTPYMEHTOB,
2 KOTOPBIX SBJIAETCS 0a3HUCHBIM aKTHBOM KOTOPBIX creditDefaultSwap, CMO071
' HACTYIUICHHE SIBJISIETCS HACTYIUICHHE creditDefaultSwaption CMO072
00CTOSATENLCTBA, 00CTOATENBCTBA, SIBJISIOIIEIOCS
SIBIISIFOILIETOCS KPEIUTHBIM COOBITHEM
KPEIUTHBIM
coOBITHEM




Ne I'pynna Bua norosopos HaunmenoBanue ¢gopmbl Kox opmbr
B JorosopoB L pop
fxSwap, CMO021
HpoussoaHsie KonBepcuoHHBIE 1OTOBOPSI, P
(bUHAHCOBBIE fxSwapBulkReport, CMO084
(bopBapaHbIE JOTOBOPHI, .
MHCTPYMEHTEI fxSingleLeg, CMO022
3 > BAJIIOTHBIE CBOII-I0TOBOPEI fxSinaleLeaBulkR ¢ CMO8S5
' Ga3HCHBIM aKTHBOM xsingleLegbulkrepor
KOTOPBIX SBJIACTCS i o A CMO023
BAIIOTA OMNIIOHHBIC IOTOBOPEI fxOption fxDigitalOption CM024
IIpoLeHTHBIE CBOM-IOTOBOPHL
TTpousBoHbIe COTJIAIlIEHUs 0 Oy IyIei fra, swap CM032
buHaHCOBHIE TIPOIIEHTHOM CTaBKe
4. HHCTPYMCHTEL, OIIMOHHBIE JOTOBOPHI, BKIIIOYAs
0a3HCHBIM aKTHBOM JIOTOBOPBI, 6a3UCHBIM aKTHBOM CMO033
KOTOPBIX ABIAIOTCA | korophIX ABIAETCS capFloor, swaption CM034
HPOLEHTHBIC CTABKHA | \axcymManbHas 1 MUHUMAalIbHAS
NPOLEHTHAs CTaBKa
DopBapAHbIE T0TOBOPHI,
Ga3UCHBIM aKTUBOM KOTODPBIX
p CMO043
SIBJISIFOTCS OOJIHIaIvi, bondForward, CMO047
(hopBapIHBIC TOTOBOPHI, equityForward, CMO61
TTpou3BOaHbIe 0a3UCHBIM aKTHBOM KOTOPBIX bondSwap, equitySwap CM062
buHaHCOBBIE SIBJISTIOTCS aKITHH, CBOII-I0TOBOPLI
5 HHCTPYMEHTEL, Ha aKuH
0a3UCHBIM aKTUBOM OMNLHOHHBIE A0TOBOP,
KOTOPBIX ABJAIOTCHA | Ga31cHBIM aKTHBOM KOTOPBIX
LCHHBIC OyMaru ABIAIOTCS OOIUranyy (M bondOption, CMO044
KOp3HMHA OOIUTAITHiA), basketBondOption, CMO045
OMIHOHHBIE JOTOBOPBI, equityOption CMO048
0a3UCHBIM aKTHBOM KOTOPBIX
SBIIIIOTCS AKLIUU
IIpousBonHbie ®dopBapHbIE JOTOBOPHI, commodityForward, CMO051
(puHaHCOBBIC TOBApHBIE CBOI-I0TOBOPHI commoditySwap CMO053
6 HHCTPYMEHTEI,
GasHCHEM aKTHEOM ONIHOHHELE TOrOBOpEI commodityOption, CM052
KOTOPBIX ABIAOTCA p commoditySwaption CMO054
TOBapHI
HWHble T0TOBOPEI J10oTOBOPBI, SIBIISFOIIAECS
MPOM3BOAHBIMA (PHHAHCOBBEIMHU
HMHCTPYMEHTaMH, COAEPIKAILNE
7. Py » Conepart generalProduct CMo81
YCIIOBHSA, HE TIPEYCMOTPEHHBIC
YKa3aHHBIMU BBIILE BUIAMU
JIOTOBOPOB

4, Oco0enHocTn pacyera 00001IeHHBIX MOKA3aTeJIel 0 BUAM I0TOBOPOB

4.1. Bamotnslii cBon (fxSwap)

41.1. Jlnsa pacuera OOOOIICHHBIX TOKa3aTeleld MO BUAY JIoroBopa BamrotHbrii cBonm (fxSwap)
HUCTIONB3YIOTCS CIEAYIOIINE TapaMETPHI:

Ne IMapametp (xpath) Ha3zBanue mapamerpa Onucanue
fpml:fxSwap/fpml:nearLeg/fpml:exchange .
dCurrency1/fpml:paymentAmount/fpml:cu | [lepBoHauATbHEIH MIIaTEX 110

1 | rrency BaJIIOTHOMY cBoIty / Bamora 1 / Bamora 1

Cymma muratexxa / Bamora

nsdext:fxSwapBulkReport/nsdext:swaps/ | cymmpr

nsdext:swapDetails/nsdext:currencies — c1




4.1.2.

4.1.3.

4.2.
4.2.1.

4.2.2.

fpml:fxSwap/fpml:nearLeg/fpml:exchange
dCurrencyl/fpml:paymentAmount/fpml:a
2 mount

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

[lepBoHaUaNbHBIN MIIATEX 110
BaIIOTHOMY cBoty / Bamora 1 /
CymmMa miatexa / Cymma
JCHEXKHBIX CPEIICTB

Cymma
[IEpBOHAYAIEHOTO
IUIaTeXXa B BaJIOTe
1

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

IlepBoHauaNbHBIN IIATEX 110
BaJIIOTHOMY cBoIty / Bamora 2 /

CymmMa mnatexa / Cymma

3 | frency Bantora 2
CymmMa miarexa / Bamora
nsdext:fxSwapBulkReport/nsdext:swaps/ | cynpr
nsdext:swapDetails/nsdext:currencies — c2
fpml:fxSwap/fpml:nearLeg/fpml:exchange .
dCurrency2/fpml:paymentAmount/fpml:a | TlepBoHayabHbIi miaTesx no Cymma
4 mount BaJFOTHOMY CBOITy / Bamfora 2 / | mepBoHAYaIbHOTO

IIaTeXa B BaJIFOTC

nsdext:fxSwapBulkReport/nsdext:swaps/

! JIEHEKHBIX CPEICTB 2
nsdext:swapDetails/nsdext:nearLeg — c2

B kauectBe 0oOBemMa JOroBOpa HCHONB3YETCS 3Hau€HHE HCXOAHOro mapamerpa «Cymma
MEepPBOHAYAIILHOTO IUIaTexka B BamoTe 1» (1. 2) nubo napamerpa «CyMMa nepBOHAYaIbHOIO
maTexxa B BalitoTe 2» (1. 4) B 3aBUCUMOCTH OT TOTO, Kakasi u3 BaitoT — «Bamora 1» (1. 1)
i «Baimora 2» (1. 3) — ABJISIETCA POCCUHUCKUM PyOIeM.

Ecau cymma nepBoHauanbHOTO IIaTeXa BhIpayKeHa B MHOCTPAHHOM BajItOTe, TO BRIOUpaAETCs
«CyMMa nepBOHaYalIbHOTO IJIaTeXa B BatoTe 1» (1. 2) U IepeBOAUTCS B pocCUiickue pyon
o odunmansHOMy Kypcy banka Poccun, yCTaHOBIEHHOMY Ha JIaTy 3aKIIOYCHHS JOTOBOPA.
Ecmu nns Bamotel 1 He ycTaHOBiIeH odunmanbHbiii Kypc banka Poccum, To BeIOMpaeTcs
«CyMMa niepBOHAYAIIBHOTO TUIATEXA B BATIOTE 2» (1. 4) ¥ IEPEBOAUTCS B POCCUACKUE pyOIIn
o opunuanbHoMy Kypcy banka Poccun Ha naty 3akiro4eHHs JOroBopa.

KonBepcuonnas caesnka / BaawTHbiid popBapa (fxSingleLeg)

Jlnst pacuera OOOOIICHHBIX MMOKa3aTedel Mo BHAy noroBopa KoHBepcuoHHas crenkal
BaIOTHBIN (hopBapx (fxSingleLeg) mcmonb3yoTes caenyromue mapaMmeTpol:

Ne IMapametp (xpath) Ha3zBanue napamerpa Onucanue
fpml:fxSingleLeg/fpml:exchangedCurrencyl/
fpml:paymentAmount/fpml:currency Banora 1/ Cymma

1 ruatexa / Banrora Bamtora 1

nsdext:fxSingleLegBulkReport/nsdext:singleLegs/

4 : > CYMMBEI
nsdext:singleLegDetails/nsdext:currencies — c1

fpml:fxSingleLeg/fpml:exchangedCurrencyl/

fpml:paymentAmount/fpml:amount Bamora 1/ Cymma

CyMmmMma miatexa B
2 ratexxa / Cymma Y

nsdext:fxSingleLegBulkReport/nsdext:singleLegs/ | jenesxnbix cpeacts Bajote 1
nsdext:singleLegDetails/nsdext:singleLeg — c1
fpml:fxSingleLeg/fpml:exchangedCurrency?2/
fpml:paymentAmount/fpml:currency Bamora 2 / Cymma

3 miatexa / Bamora Bantora 2

nsdext:fxSingleLegBulkReport/nsdext:singleLegs/

4 ! > CYMMBI
nsdext:singleLegDetails/nsdext:currencies — c2

fpml:fxSingleLeg/fpml:exchangedCurrency?2/

fpml:paymentAmount/fpml:amount Banora 2 / Cymma
4 _ ) mratexa / Cymma
nsdext:fxSingleLegBulkReport/nsdext:singleLegs/ | repesxnbix cpencts

nsdext:singleLegDetails/nsdext:singleLeg — c2

CyMmMa 1utatexa B
BajtoTe 2

B kadecTtBe oObeMa JOroBopa HCHOJIB3yeTCs 3HAUCHHE HCXOAHOro mapamerpa «Cymma
MEePBOHAYAIBHOTO TUIATEXa B BaoTe 1» (1. 2) mubo mapamerpa «CyMma epBOHAYAIEHOTO
riarexa B BamioTe 2» (M. 4) B 3aBUCUMOCTH OT TOTO, Kakas U3 BamioT — «Bamtora 1» (1. 1)
unu «Bamrota 2» (1. 3) — ABISIETCS POCCUUCKUM PyOsIeMm.



4.2.3.

4.3.

4.3.1.

4.3.2.

4.3.3.

4.4,

4.4.1.

4.4.2.

4.5.

45.1.

Ecnu cymma nepBoHa4anbHOTO IIaTeka BhIpaKeHa B MHOCTPAHHOMW BaJOTE, TO BEIOUpaeTcs
«CymMMa iepBOHAYAIILHOTO TIIaTeXa B BAIIOTE 1» (I1. 2) ¥ IEPEeBOAUTCS B POCCUICKHE PyOIH
o odunmansHoMy Kypcy banka Poccun, ycTaHOBIEHHOMY Ha JaTy 3aKIIOYEHHS JOTOBOPA.
Ecmu nns Bamiotel 1 He ycTaHoBiieH odunmanbHbii Kypc banka Poccun, To BeIOMpaeTcs
«CyMMa TiepBOHAYAIIBHOTO TIATEXAa B BATIOTE 2» (1. 4) ¥ IEPEBOAUTCS B POCCUICKUE pyOIIn
o opunuanbHoMy Kypcy banka Poccun Ha naty 3akitoueHHs JOroBopa.

BanroTHbiii onuuoH (fxOption)

Jlst pacaera OO0OOIIEHHBIX MMOKa3aTeseH Mo By J1oroBopa BamroTHseiid oniuon (fxOption)
UCTIOJB3YIOTCS CIICAYIONINE TapaMeTpPhI:

Ne IMapametp (xpath) Ha3sBanue napamerpa Onucanue
1 fpml:fxOption/fpml:putCurrencyAmount/ | Cymma BanroTsl Ha mpofaxy / | Bamrora Ha
fpml:currency Basrora cyMMBI MPOJIAXKY
5 fpml:fxOption/fpml:putCurrencyAmount/ | Cymma Banrotsl Ha pogaxy / | CymMa B BaJrOTe Ha
fpml:amount CyMMa JIeHEKHBIX CPEICTB TOPOAAXKY
3 fpml:fxOption/fpml:callCurrencyAmount/ | Cymma BanroTsl Ha OKynKy / | Bamrora Ha
fpml:currency Bamrora cymMmmBbI MOKYTIKY
4 fpml:fxOption/fpml:callCurrencyAmount/ | Cymma BanroTsl Ha mokynky / | CymMa B BaJrOTe Ha
fpml:amount CyMMa JIeHeXHBIX CPE/ICTB MOKYTIKY

B kagectBe oObeMa J10roBopa MCHOJIB3YETCsl 3HaYeHHE MCXoAHOro mapamerpa «Cymma B
BAJIIOTe Ha Tpojaxy» (m. 2) nmubo mapamerpa «CyMma B BallloT€ Ha TOKYNKy» (IM. 4) B
3aBHCHMOCTH OT TOTO, Kakas u3 BamoT — «Bamora Ha mponaxy» (n. 1) uinn «Bamora Ha
MOKYNKY» (11. 3) — SBJIIETCS POCCUICKUM pyOIIeM.

Econ «Cymma B BantoTe Ha mpojaxy» M «CymMMa B BallOTE€ Ha MOKYIKY» BBIPAKEHBI B
MHOCTpPaHHOM BastoTe, TO BhIOMpaeTcs «CyMma B BaJIIOTE Ha MPoAaxy» (I1. 2) U IepeBOAUTCA
B poccuiickue pyonu no odunmambHoMy Kypcy banka Poccuu, ycTaHOBIEHHOMY Ha JIaTy
3aKII0YeHus goropopa. Eciou my1s BAIFOTHI Ha TIPOJIaXKy HE YCTAHOBJIEH O(UIIMATIBHBIN KypC
banka Poccum, To BiOMpaercs «CyMMa B BaTIOT€ Ha MOKYINKY» (. 4) U TEPEBOAUTCS B
poccwuiickue pyoau o opunmanbHOMy Kypcy banka Poccuu Ha gaTy 3akimroueHus J0roBopa.

BasroTnblii Ounapublii onuuon (fxDigitalOption)

Jnst pacuera OG0OIIEHHBIX TIOKa3aTenel 1Mo BUAY A0roBopa BamroTHbIN OMHAPHBIA ONIMOH
(fxDigitalOption) ucnons3yroTcs CIEeayIOINE TapaMeTPhl:

Ne IMapametp (Xpath) Ha3zBanue mapamerpa Onucanue

1 fpml:fxDigitalOption/fpml:payout | Beimiata mo ommmoHy / Bautora, B KOTOpOii BhIpaykeHa
[ fpml:currency Bantora cymMmmbl CyMMa BBITUIAThI

2 fpml:fxDigitalOption/fpml:payout | Beimiara mo ommumony / CyMMa BBITIIAThI IO OUHAPHOMY
/ fpml:amount CyMMa JICHEXKHBIX CPE/ICTB | ONIUOHY

B kauectBe 0OBeMa JOTOBOpa HCIONB3YyeTCs 3HaYeHHE MCXoaHOoro mapaMerpa «Cymma
JICHEe)KHBIX CcpeAcTB». Eciau cymMma BBIIIaThl BBIpAKEHA B HMHOCTPAHHOM BajlioTe, TO
yKazaHHOE 3HaueHHE MEepPEeBOIUTCA B pOCCHiickue pyOau mo oduimansHoMy Kypey banka
Poccumn, ycTaHOBIEHHOMY Ha JaTy 3aKIIOYEHUS 1I0TOBOPA.

Coruamenue o Oyayuieit npoueHTHOM cTaBke (fra)

s pacyera OO0OIIEHHBIX TOKa3zaTene mo Buay noroopa CornamieHwe o Oymymiei
MPOIICHTHOM cTaBke (fra) UCIONIB3YIOTCS CIACAYIOIINE TapaMETPHI:



45.2.

4.6.
4.6.1.

4.6.2.

4.6.3.

Ne IMapamerp (xpath) Ha3Banue napamerpa Onucanue

HomuHuanbHas cymma /
Baitora cymmbl

Baitora, B KOTOpOH BhIpayKeHa

1 | fpml:fra/fpml:notional/fpml:currency HOMHHAbHAS CYMMa

HomunanpHas cymma /

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

Homunansnas cymma

B kadectBe oO0bema [OroBOpa HCIOJNB3YETCS 3HAUYEHHWE HCXOJHOTO TMapameTpa
«HomuHanbHast cymma». Eciii cymMma BBIIIJIATHl BBIPAXKE€HA B MHOCTPAHHOW BaJIOTE, TO
yKa3aHHOE 3HAu€HUE MEPEBOJUTCS B poccuiickue pyonu mo odunuaibHoMy Kypcy banka

POCCI/II/I, YCTAaHOBJICHHOMY Ha 4Ty 3aKJIIOYCHUA JOroBOpa.

IIpoueHTHBIH cBOI (SWap)

st pacuera OOOOIICHHBIX MOKa3aTened Mo Buiy moroBopa lIporieHTHBIN cBom (swap)
HCIOJNIE3YIOTCSA CIEIYIONINE TapaMeTPhI:

Ne IMapametp (xpath) Ha3zBanue mapamerpa Onucanue
fpml:swap/fpml:swapStream[1]/ [Tnaresxu mo ceomy / Cymma
fpml:calculationPeriodAmount/ pacuetHoro nepuona / [lapamerpsr
fpml:calculation/fpml:notionalSche | pacuera cymmsr / I'paduk
1 . HomwunanbHas cymma
dule/ HOMUHAJIbHOH cymMMBI / 'paduk
fpml:notionalStepSchedule/fpml:in | 3HaYenuii HOMHHATBHON CyMMBI /
itialValue HauansHoe 3HaueHHe
fpml:swap/fpml:swapStream[1]/ [Tnatexxu no comy / Cymma
fpml:calculationPeriodAmount/ pacuetHoro niepuoja / [TapameTpsl
5 fpml:calculation/fpml:notionalSche | pacuera cymmsr / I'paduk Bamrora
dule/ HOMHUHAJIBbHOU cyMMBI / ['paduk HOMHUHAJIBHOH CyMMBI
fpml:notionalStepSchedule/fpml:cu | 3Hayenuit HOMHUHAIBEHON CyMMBI /
rrency Bamora
[Tnarexwu mo cBomy / Cymma
fpmlfswap/fp_ml :SWf?lpStream[l]/ pacuetHoro mepuosa / [lapameTpsr HoMAHALHAS
fpml:calculationPeriodAmount/ pacuera cymmsl / I'paduk
3 . ; Syl i . . | cymma, mpuBsi3aHHAs
fpml:calculation/fpml:fxLinkedNot | HOMUHATBHON CYMMBI, TIPUBSI3AHHOM K BATITHOMY KVDC
ionalSchedule/fpml:initialValue K BaIIOTHOMY Kypcy / HauansHoe Y KyPey
3HaY€HHE HOMUHAJIBHOMN CYMMBbI
fpml:swap/fpml:swapStream[1]/ [Tnarexcu no corty / Cymma
: . . pacueTHOro nepuoaa / [Tapamerpst
foml-calculationPeriod Amount/ acdeta cymmsl / I'paduk Bantora nepemMeHHOit
4 | fpml:calculation/fpml:fxLinkedNot P yMM P . per
. X - . HOMHHAJIBHON CYMMBI, TPUBSI3AHHOW | HOMHHAJIBHOMW CyMMbI
ionalSchedule/fpml:varyingNotion
K BaJFOTHOMY Kypcy / Bamora
alCurrency . .
NEePEMEHHOH HOMUHATBHOM CYyMMBI
fpml:swap/fpml:swapStream[1]/ [Tnarexxu no comy / Cymma
5 fpml:calculationPeriodAmount/fpm | pacuetHoro nepuoaa / I'paduk ®dukcupoBaHHas
I:knownAmountSchedule/fpml:initi | u3Bectabix cymm / Hagansnoe cymma
alValue 3HAYCHHE
fpml:swap/fpml:swapStream[1]/ [Tnaresxu o ceory / Cymma
) . . Baitora
fpml:calculationPeriodAmount/fpm | pacuersoro neprona / I'paduk .
6 . ) (UKCHpPOBaHHOU
I:knownAmountSchedule/fpml:curr | ussectasix cymm / Hagansnoe CVMMBL
ency 3HaueHue / Baxrora cyMMbl Y

B kawyectBe oOBeMa JOroBOpa HCIIONB3YEeTCS 3HAYEHHWE OJHOTO M3 aJbTEPHATHBHBIX
napaMeTpoB 110 nepBoit yacTH cBona (oos3aTenscTBaM Ctopons! 1): «HoMuHaneHas cymmar»
(n. 1), «HomunanbHass cymma, MpHUBSI3aHHas K BalllOTHOMY Kypcy» (m. 3) wuiau
«DuKcupoBaHHas CyMMay (I1. 5) — B 3aBUCHMOCTH OT TOT0, KaKasi U3 CyMM yKa3aHa I10 IIePBOi
JaCTH JOTOBOPA.

Ecniu cymma, ykaszaHHass B JIOTOBOpE, BBIpaK€Ha B HMHOCTpaHHO#l Bamrore («Bamrora
HOMHMHAJIBHOM cyMMbD» (1. 2), «Baniota mepeMeHHOW HOMHUHAJIBbHON CyMMbD» (1. 4) win
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4.7.
4.7.1.

4.7.2.

4.7.3.

4.8.
48.1.

«Bamora pukcupoBaHHOM CyMMBD» (TI. 6) COOTBETCTBEHHO), TO TaKasi CyMMa IEPEBOIUTCS B
poccuiickue pyonau mo odumuanpbHOMy Kypcy banka Poccum, ycTaHOBIIEHHOMY Ha JaTy
3aKJIIOYEHUS JOTOBOPA.

JoroBop ¢pukcannu MaKCMMaJIbHOW/MHUHUMAJIBHON NpoueHTHOI cTaBku (capFloor)

s pacuera O060011eHHBIX IoKazaresneu 1o [orosopy ¢bukcanuu
MaKCUMaJIbHOW/MUHUMAIILHON MPOIeHTHOW cTaBKu (capFloor) mcmonp3ytoTces ciemyromye
napamMeTpsbl:

Ne IMapametp (xpath) Ha3zBanue mapamerpa Onucanue

IInarexwu mo caenke xa11/piop /
Cymma pacdeTHOro nepuosa /
[TapameTpsr pacyera cymmsI /
I'paduk HOMIHATBHOI CyMMEI /
I'paduk 3HAYCHHUI HOMUHATLHON
cymmbl / HauanbHoe 3HaueHHne

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

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

Homunanenas cymma

[Tnaresxu o caenke ka1/¢iop /
CyMMa pacdeTHoro nepuoja /
[TapameTps! pacueTa CyMMBI / Bamrora

I'paduk HOMHHAIIBHOI CyMMBI / HOMMHAJIBHOU CyMMBI
I'padmk 3HaYEHNIT HOMUHATBHOU
cymmsbl / Bamora

fpml:capFloor/fpml:capFloorStream/

fpml:calculationPeriodAmount/

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

y

IInarexwu mo caenke xd11/iop /

fpml:capFloor/fpml:capFloorStream/ Cymma pacdeTHoro nepuoya /

: . : [TapameTpsr pacyera cymmsI / HomuHanbHas
3 fpml:calculationPeriodAmount/ I'paduk HOMIHAIBHOI CyMMBI CyMMa, IpUBSI3aHHAS
fpml:calculation/fpml:fxLinkedNotional npnB;IsaHHoﬁ « Bamomoi’w ’ KyBaHK;THI:)M pe
Schedule/fpml:initialVValue P y Y KyPey
Kypcy / HauansHoe 3HaueHue
HOMMHAJIBHOM CyMMBI
[Tnaresxu o caenke ka11/¢iop /
fpml:capFloor/fpml:capFloorStream/ Cymma pacuetHoro nepuoza /
: - : [TapameTps! pacueTa cyMMsI / .
fpml:calculationPeriodAmount/ - Bantora nepemeHHoO#
4 I'padk HOMHHAIBHOI CyMMBI,

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

o HOMHHAJIEHOM CYMMbI
MPUBA3aHHOU K BAJIIOTHOMY

Kypcy / Bamora nepemeHHOH
HOMHHAJIBHOW CyMMBI

B kauyectBe oObeMa J0roBopa MCIIONIB3yeTCS 3HAYEHHUE OJHOTO M3 aJbTEPHATHUBHBIX
napametpoB: «HomunanbHasg cymmay (m. 1) nmm «HomuHanbHas cymma, IpuBsi3aHHas K
BaJIOTHOMY Kypcy» (II. 3) — B 3aBUCHMOCTH OT TOT'0, KaKasi U3 CyMM yKa3aHa B JJOTOBOpE.

Ecnu cymma, yka3aHHas B JIOTOBOpE, BbIpakeHa B WHOCTpaHHOM Bamore («Bamora
HOMHUHAJIBHON cyMMbI» (1. 2) unu «BamoTta mepemMeHHON HOMUHAIBLHON CyMMBbI» (1. 4)
COOTBETCTBEHHO), TO Takas CyMMa IEpEBOJIUTCS B POCCHICKHE pyOnu Mo oduimaibHOMy
Kypcy banka Poccun, ycTaHOBIEHHOMY Ha JaTy 3aKIOYEHUS JOTOBOPA.

IIpoueHTHBIH CBONMIIMOH (Swaption)

Jlnst pacdera OOOOIEHHBIX IOKa3aTelNed MO BHUIY J0roBopa IIpOIeHTHBIN CBOMIIMOH
(swaption) ucrosb3yr0TCs CIACAYIONINE TapaMeTphl:

Ne IMapametp (xpath) Ha3Banue napamerpa Omnucanue
[Tnatexwu no ceorry / Cymma
fpml:swaption/fpml:swap/ pacdeTHoro nepuoza /
fpml:swapStream[1]/ [TapameTps! pacueTa CyMMBI /

1 | fpml:calculationPeriodAmount/fpml:calculat | I'padux HoMuHaTBHOM cymMbl | HoMuHANBHAS cyMMa
ion/fpml:notionalSchedule/fpml:notionalSte | / I'paduk 3HaueHwMit
pSchedule/fpml:initialValue HOMHHAJIBHON CYMMBI /
HayanbHoe 3HaueHue




4.8.2.

4.8.3.

4.9.
49.1.

[Tnarexwu no ceomy / Cymma

fpml:swaption/fpml:swap/ pacdeTHoro nepuozaa /
fpml:swapStream[1]/ [TapameTps! pacueTa cyMMsI /
. ; ; o Bantota
2 | fpml:calculationPeriodAmount/ I'paduk HOMHHAIBHOM CYMMBI HOMHHATBHOMN CYMMBL
fpml:calculation/fpml:notional Schedule/ / Tpaduk 3HaUeHUH y
fpml:notionalStepSchedule/fpml:currency HOMHHAJIBHON CYMMBI /
Bamora

[Tmaresxn no corry / Cymma
pacdeTHoTO rnepuoaa /
[TapameTpsr pacyera cymmsl /
I'padux HOMIHATBHOI
CYMMBI, IIPUBSI3aHHOU K
BaJIIOTHOMY Kypcy /
HayanbHoe 3HaueHue
HOMMHAJIBHOM CyMMBI

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

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

HommunanpHas
CyMMa, HpI/IBHSaHHaH
K BJIIOTHOMY KYpCY

[Tnaresxu no comy / Cymma
pacdeTHoro nepuozaa /
[TapameTps! pacueTa CyMMBI /
I'padmk HOMUHATBEHON Bastora nepemeHHOi
CYMMBI, IPUBSI3aHHON K HOMHHAJIBHON CyMMBI
BaJIOTHOMY Kypcy / Bamora
[IEPEMEHHON HOMHUHAJIbHOU

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

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

CYMMBI
fpml:swaption/fpml:swap/ [narexu mo ceomy / Cymma
5 fpml:swapStream[1]/ pacdeTHoro nepuozaa / dukcupoBaHHast
fpml:calculationPeriodAmount/fpml:known | I'paduk u3BecTHBIX cCymm / cymma
AmountSchedule/fpml:initial Value HauansHoe 3HaueHue
fpml:swaption/fpml:swap/ [Lnarexc no csorty / Cymma
foml: St 1 pacueTHOTO repuoaa / Baitora
6 | [Pmeswap ream[1] I'paduk M3BeCTHBIX CyMM / (UKCHpOBaHHOU
fpml:calculationPeriodAmount/ P Y P
HauansHoe 3HaueHue / CYMMbI

fpml:knownAmountSchedule/fpml:currency Baiora cymubi

B kauyectBe oObeMa J0roBopa MCIIONB3yeTCS 3HAUEHUE OJHOTO M3 aJbTEPHATHUBHBIX
nmapamMeTpoB 1o TMepBoil uactu OazoBoro cBoma: «HomuHampHas cymma» (m. 1),
«HomuHanbHas cymMMma, MpHBsS3aHHAs K BaJIIOTHOMY Kypcy» (1. 3) winu «@DukcupoBaHHas
cymMay (1. 5) — B 3aBUCUIMOCTH OT TOTO, KaKasi U3 CyMM yKa3aHa I10 NIepBOH YaCTH CBOIIA.

Ecnmun cymma, ykasaHHas B JIOTOBOpE, BbIpa)keHa B HWHOCTpaHHOW Bamore («Bamora
HOMHMHAJIBHOM cyMMbD» (1. 2), «Baniora mepeMeHHOM HOMUHAJIBHON CyMMbD» (1. 4) wiu
«Bamorta ¢pukcupoBaHHON CyMMBID» (T1. 6) COOTBETCTBEHHO), TO TaKas CyMMa NEpeBOIUTCS B
poccuiickue pyonau no odunmaabHOMy Kypcy banka Poccum, ycraHOBIEHHOMY Ha JaTy
3aKJIIOYEHUS JOrOBOpa.

Horosop PEIIO (repo)

Jlnst pacyera OO6oOmeHHbIX TMokazateneit mo Jlorosopy PEIIO (repo) ucmonb3yroTcs
CJIEyIOIINE apaMeTpBbL:

Ne IMapametp (xpath) Ha3Banue mapamerpa Onucanue
fpmlext:repo/fpmlext:spotLeg/
fpm|:SetﬂementAmount/fpml:Currency HepBaﬂ 4acTb CACIIKU pEIIo / Bamrora CYMMBI pac4Y€TOB
1 Cymma pacueroB / Bamtota 10 TIEPBOM YaCTH CAEIKU
nsdext:repoBulkReport/nsdext:repos/ CyMMBbI pero

nsdext:repoDetails/nsdext:spot — ¢

fpmlext:repo/fpmlext:spotLeg/
fpml:settlementAmount/fopml:amount TlepBas 4aCTb CAENKH Peo / Cymma pacuetos 1o

TEePBOI YaCTH CIIEJIKU
nsdext:repoBulkReport/nsdext:repos/ Cymma pacueros /Cymma peﬁo.
nsdext:repoDetails/nsdext:spot — a




4.9.2. B xadecTtBe o0ObEMa JOTroBOpa HCIIONB3yeTCS 3HAYCHHE HCXOAHOro mapamerpa «Cymma
pacyeToB 110 TIEPBOM YacTH creiku penoy (1. 2). Ecnu «Bamtora cyMMbI pacdeToB 1Mo iepBoi
YacTU CHENKU perno» (m. 1) siBisieTcss MHOCTpaHHOW BAaJIOTOM, TO CyMMa MEpPEBOAMUTCS B
poccuiickue pyoau mo odummanpbHOMy Kypcy banka Poccum, ycTaHOBIIGHHOMY Ha JaTy
3aKJIFOUEHUS JOTOBOPA.

4.10. ®opsapa Ha odmranun (bondForward)

4.10.1. Jns pacdera OO00mIEHHBIX TOKa3aTelneid 1o BuAy pgoroBopa DopBapa Ha oOnHranuu
(bondForward) ucroas3yroTCs CIIeAYIONIHE apaMeTPhI:

Ne IMapamerp (xpath) Ha3Banue napamerpa Onucanue

1 nsdext:bondForward/nsdext:notionalA | Homunanehas cymma / | Bamrota COBOKYMHOIH
mount/ fpml:currency Bamtora cymMmbl HOMHUHAJBHOW CTOUMOCTH.

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

mount/ fpml:amount Cymma CTOMMOCTH JIOTOBOpal

4.10.2. B xauecTBe 00beMa JI0rOBOpa UCIOJIB3YETCsl 3HAaUEHUE UCXOAHOr0 napamerpa « CoBOKyIHast
HOMMHAJIbHAs CTOMMOCTh JoroBopa» (m. 2). Ecniu «Banrota cOBOKyNMHONW HOMHHAJIbHOU
cTouMocTH» (1. 1) sIBIsieTCS MHOCTPAHHOM BaIIOTOM, TO CyMMa MEPEBOAUTCS B POCCUNCKUE
pyOau no opunumansHoMy Kypcy banka Poccuu, ycrtaHoBIeHHOMY Ha JaTy 3aKIIIOYEHHS
J0roBopa.

411. Onuuon Ha odjauranuu (bondOption)

411.1. Jns pacuera OOO0OIIEHHBIX TOKa3aTenel mo BuAy JoroBopa OMNIKMOH Ha OONMranuu
(bondOption) ucmob3yOTCs CaeIyOIINE TapaMeTph:

Ne IMapametp (xpath) Ha3zBanue mapamerpa Onucanue

1 fpml:bondOption/ Homunanbnast cymma / | Bamrora coBoKyImHO#
fpml:notional Amount/ fpml:currency Bamora cymmbl HOMHHAJIBHOW CTOUMOCTH

5 fpml:bondOption/ Homunanbnast cymma / | CoBOKyINHasi HOMUHaIbHAs
fpml:notional Amount/ fpml:amount CymmMma CTOMMOCTb JIOTOBOpaZ

4.11.2. B xauecTBe 00beMa J0rOBOpa UCIOIB3YETCsl 3HAUEHUE UCXOJHOT0 apamerpa « COBOKyITHast
HOMMHAJIbHAsi CTOMMOCTh JoroBopa» (m. 2). Ecnmu «Bamrota coBOKyHmHONW HOMMHAJIbHOU
cToUMOCTH» (1. 1) sSIBIIsieTCS MHOCTPAHHOM BAIOTOM, TO CyMMa MEPEBOAUTCS B POCCUHCKUE
pyOiau no opunmansHoMy Kypcy banka Poccum, ycraHOBIeHHOMY Ha JaTy 3aKIIIOUYEHHS
J0roBopa.

4.12. Onuumon Ha kop3uny odauramnuii (basketBondOption)

4.12.1. [ns pacuera O00OIIEHHBIX TOKa3aTeNe mo Bumy qoroopa OMIMOH Ha KOP3UHY OOIHUTaIuit
(basketBondOption) ucmoab3yroTes CIIeayONHe MapaMeTphI:

! B nannoM mone ykasbiBaeTcs: B ciydae GopBapaa Ha OOJIUraluy — PACUETHAS CyMMa, IOJTy4aeMas yTeM YMHOKEHHS
KOJIMYECTBA OOJUTAINI IO JOTOBOPY Ha HAYAITBHYI0 HOMHHAIBHYIO CTOMMOCTB OIHOM o0iuranuy; B ciaydae ¢popBapaa Ha
KOP3HWHY OOJIHTali — pacyeTHas CyMMa, ToJTydaeMasi TyTeM YMHOKEHHS KOJMYECTBA KOP3UH IO TIOTOBOPY HA HAYAIBHYIO
CTOMMOCTB OJTHOW KOP3UHEI; B ciiydyae (popBapia Ha HHICKC — pacdeTHas CyMMa, TIoTyJdaeMasi IyTeM YMHOKEHISI 3HAUCHUS
WH/ICKCAa Ha JaTy 3aKIIOYCHHS JOTOBOpa B WHAEKCHBIX ITYHKTaX Ha MYJBTHIUIMKATOP MHIEKCA (CTOMMOCTH | ITyHKTa
WH/IEKCa B COOTBETCTBHH CO Crenu(UKaImen) arud0 COBOKYIHAS CTOMMOCTH JOTOBOpAa Ha JaTy €ro 3aKIOYeHUs B
COOTBETCTBUH C JAHHBIMHU OyXTaJITEPCKOTO yUeTa.

2 B COOTBETCTBUH C PEKOMEH/IAIIMAMH B IAHHOM I10JI€ YKA3BIBAETCS: B CITy4ae OMIMOHA Ha OOJIMTAIlMK — PACYETHAS CYMMA,
MOJTydaeMasi IyTeM YMHOXKEHUSI KOJIMYECTBa OMNIIMOHOB Ha KOJIMYECTBO OOJIMTAIMK B OJHOM ONLIMOHE M HA HAYAIbHYIO
HOMHHAJIBHYIO CTOMMOCTb OJHOW OOJNHMraiyy; B CIydae ONIHOHA HAa MHAEKC — PacueTHas CyMMa, MolydaeMasi IIyTeM
YMHOKEHUSI KOJIMYECTBA OILMOHOB HA 3HAYCHME MHJIEKCA Ha ATy 3aK/IKYEHUs JOTOBOPA B MHJEKCHBIX IIyHKTax U Ha
MYJIBTUIUIMKATOP MHJEKca (CTOMMOCTh | IyHKTa WHIEKCa B COOTBETCTBHM CO crenupukanueil) j1mdbo COBOKyIHas
CTOMMOCTB JIOTOBOpPA Ha JaTy €ro 3aK/II0OYECHUS B COOTBETCTBHH C JJAHHBIMH OYyXTaJTEPCKOIO y4eTa.
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4.12.2.

4.13.
4.13.1.

4.13.2.

4.13.3.

Ne | Iapamerp (xpath) Ha3Banue napamerpa | Onucanue

1 nsdext:bondBasketOption/ Homunanehas cymma / | Banmrora cOBOKyMHOI
fpml:notional Amount/fpml:currency Bantora cymMmbI HOMHUHAJIBHOW CTOUMOCTH

5 nsdext:bondBasketOption/ Homunanbnast cymma / | CoBOKyINHasi HOMHUHAIbHAs
fpml:notional Amount/fpml:amount CymmMma CTOMMOCTH JIOTOBOpa’

B kauecTBe 00BbeMa JOroBopa UCIOJIb3yeTCs 3HAYCHUE UCXOIHOTO napameTpa « COBOKYIHAs
HOMMHAJIbHAsi CTOMMOCTh JoroBopa» (m. 2). Ecniu «Banrota cOBOKYNMHONW HOMHHAJIbHOU
cTouMocTH» (1. 1) sIBIseTCS MHOCTPAHHOM BaIOTOM, TO CyMMa MEPEBOAUTCS B POCCUNCKUE
pyOau no opunumansHoMy Kypcy banka Poccuu, ycrtaHoBIeHHOMY Ha JIaTy 3aKIIIOYEHHS
J0roBopa.

®opBapa Ha aknuu (equityForward)

Jlnst pacyera OOOOIICHHBIX T[MOKa3aTened mo BuAy jgoroBopa dopeapa Ha akmuu
(equityForward) ucronb3yrorcs clieayroiine mapamMmeTph:

Ne IMapawmerp (xpath) Ha3Banue napamerpa Onucanue

Basoselii akTus /
Enunnunelii 6a30BbIi
axtus / JIoT akTHBa

fpml:equityForward/
1 | fpml:underlyer/fpml:singleUnderl
yer/foml:openUnits

KomnuectBo aknuit

fpml:equityForward/fpml:underly Basosbii axTus /

2 er/ foml-basket/fpml:openUnits Kopauna / Uncno KomnuuectBo xop3uH
SIUHUII aKTUBOB
fpml:equityForward/ dopsapnas meHa / .
3 fpml:forwardPrice/fpml:currency | Bamtora cymmsr Bamora Gopsapsoii nerst
4 fpml:equityForward/ dopsapaHas riexa / dopBapaHas [EHA 33 eUHHILY

fpml:forwardPrice/fpml:amount Cymma 0a30BOr0 aKTHBA

O01ast CTOMMOCTE aKIIUi

PaccunrteiBaeTcs xak

5 | Pacuernsrit mapametp PacueTHbiii napamerp

MIPOM3BEICHUE KOIMYECTBA aKIHi (TI.
1) u nieHsl 3a equHAUITY 6a30BOTO
axtuBa (1. 4)

OO611ast CTOMMOCTh KOP3HUH.
PaccuntheiBaeTcs kak

6 | PacuerHblii mapameTp PacueTHbiii napamerp

NPOU3BE/ICHIE KOJIMYECTBA KOP3UH
(1. 2) n ueHsI 3a eMHUIYY 6a30BOTO
akTuBa (1. 4)

B kauyectBe oObeMa J0roBopa MCIIONB3YyeTCS 3HAUEHHWE OJHOTO M3 aJbTEPHATHUBHBIX
pacyeTHBIX mapaMeTpoB: «O01Iast CTOMMOCTh akimid (1. 5) win «O01mas CTOUMOCTb KOP3UHY
(m. 6) — B 3aBUCHUMOCTHU OT TOT0, Kakoi u3 mapameTpoB — «KonndectBo akuumit» (1. 1) umum
«KommuectBo kKop3un» (1. 2) — yKa3aH B JOTOBOpE.

Ecmn «Bamota ¢opBapaHOil 1EHBI» SBISETCS WHOCTPAHHOW BalllOTOHM, TO CyMMa
NEepeBOUTCS B  poccwiickue pybnaum mo odunmansHomy kypcey bamka Poccun,
YCTaHOBJIEHHOMY Ha JaTy 3aKJIIOUEHUs JOTOBOPA.

3

B cooTtBercTBHM C PEKOMEHAAIMAMHN B HJAHHOM IIOJIE YKa3bIBA€TCsA: B ClIydac€ OIIIHMOHA Ha KOP3UHY oOyuranun —

pacyeTHas cymma, Iojly4aeMas IIyTe€M YMHOXKEHHs KOJIMYECTBA ONLIMOHOB HA KOJUYECTBO KOP3MH M Ha HAYaJIbHYHO
CTOMMOCTb OJHOW KOP3HHBI; B CIy4ae ONLHMOHA HAa KOP3MHY WHAEKCOB — pacdeTHas CyMMa, IOJydaemas ITyTeM
YMHOJKEHUS KOJIMYECTBA OINLIMOHOB HA 3HAYEHUE UHJIEKCA HA ATy 3aK/II0UYEHUs JOr0BOpa B UHACKCHBIX IIYHKTax U Ha
MYJIBTUILIMKATOP MHJIEKCAa (CTOMMOCTh | MyHKTa MHJEKCa B COOTBETCTBUM CO cHelM(HKaluei) b0 COBOKYIHAs
CTOMMOCTB JIOTOBOpA Ha JIaTy €ro 3aK/II0YEHHUs B COOTBETCTBHH C JAHHBIMH OyXIaJTEpPCKOrO y4era.
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4.14.

Onuuon Ha akuuu (equityOption)

4.14.1. Ina pacuera OOOOIMICHHBIX TOKa3aTeled IO BHIY
(equityOption) ucnosb3yrOTCs CISAYIONINE TapaMETPhI:

noroopa ONUMOH Ha aKUMHA

Ne

IMapamerp (xpath)

Ha3sBanue mapamerpa

Onucanmne

fpml:equityOption/foml:underlyer
/

fpml:singleUnderlyer/fpml.openU
nits

Bazosslii akTus /
Eguanyuetii 6a30BbIiH
axktuB / JIoT akTHBa

KonuuectBo akiuit

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

Ba3oBblii akTHB /
Kopauna / Yucio
CAUHUIL] aKTHUBOB

KonunuectBo kop3uH

fpml:equityOption/fpml:strike/
fpml:currency

Iena ucnoaHenws /
Bamtora

Bamrora 11eHbI HCIOJTHEHUS

fpml:equityOption/fpml:strike/
fpml:strikePrice

Lena ucronnenus /
Ilena ucnonHeHust

Ilena ucnionHeHus 3a € AMHUILY
0a30BOr0 aKTHUBA

fpml:equityOption/fpml:notional

Homunanbnas cymma

Homunanbnast cymma norosopa

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

CymMma narexa

CyMMa 11ateska 1o OnHapHOMY
OIILIMOHY

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

Baitora cymmbl

Bamrora CYMMBI BBITIJIATBL

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

Cymma mnarexa

CyMMa miaTeska 1o OnHapHOMY
OTIIIOHY

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

Baintora cymmbl

Bamrora CYMMBI BBITIJIATHI

10

Pacuernslit mapamerp

Pacuernslit mapamerp

OO011ast CTOMMOCTE aKIIHA.
PaccuuTreiBaeTcsa Kak

MPOU3BEACHNE KOJIMYECTBA aKIuil (II.
1) ¥ 1IeHBI UCTIOTHEHUS 32 €AUHUILY
6a3oBoro aktusa (1. 4)

11

Pacuernslii napametp

PacueTHslii napamerp

OO011ast CTOMMOCTb KOP3HUH.
PaccuutsiBaetcs kak

MPOU3BEACHUE KOJTHYCCTBA KOP3UH
(11. 2) ¥ IEHBI UCTIOTHEHHS 32
eanHUIy 6a30BOro akTuBa (1. 4)

12

Pacuernslit mapamerp

Pacuernslit mapamerp

HomunansHas cymma forosopa (11. 5)

13

Pacuernsrit mapamerp

Pacuernslit mapametp

CyMMa BBIIIIAaTHI IO OapbepHOMY
(6unapHOMY) ONUHMOHY (1. 6 WK 1. 8)

4.14.2. B kauectBe 00BEMA

A0TroBOpa HMCIIOJIB3YCTCA 3HAYCHUC OAHOro H3 aJbTCPHATUBHBIX

pacueTHbIX mapamerpoB: «OOmas croumocth akmui» (m. 10) wnmm «OOmas CTOMMOCTh
kop3un» (1. 11) wiu HomuuanbHas cymma goroBopa (m. 12) wim Cymma BBIILIATHI 110
O0apbepHOMY (OMHApPHOMY) OMIIMOHY (1. 13) — B 3aBUCIMOCTH OT TOTO, KaKO# U3 MapaMeTpoOB
— «KommuectBo akiuin» (1. 1) wm «KomnyuectBo kop3uny (1. 2) wm Cymma miatexa (1. 6,
n. 7) ykazan B jgoroBope. Ilpuoputer pacuera oObema IOTOBOpa, MCXOIS M3 HAJTHUYUS
yKa3aHHBIX 3HaUY€HUU B JIoToBOpe, oTnaercs Cymme Boiuiathl (1. 13), 3arem HomunanbpHOM

crouMocTH (1. 12), u ganee OO6meii croumoctu akiuii (1. 10) mam OO1e cToMMOCTH KOP3UH
(m. 11).
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4.14.3.

4.15.
4.15.1.

4.15.2.

4.16.
4.16.1.

Ecnu «Barmtora 11eHbl HCTIOTHEHUS SBISETCSI MHOCTPAHHOH BaltOTOM, TO «O0IIast CTOMMOCTh
aKIIMI/KOP3WH» TIEPEBOJIUTCA B poccuiickue pyoiau o odpunmanbaoMy Kypey banka Poccun,
YCTaHOBJICHHOMY Ha JaTy 3aKJII0YEHUsl JOTOBOPA.

ToBapnblii popsapa (commodityForward)

Jns pacuera OOOOIIEHHBIX TOKa3aTeneld 1o BHUAY JAoroBopa ToBapHbli ¢opBapa
(commodityForward) ucroas3yroTes CIeayoNie mapaMeTphbI:

Ne IMapamerp (xpath) Ha3Banmne napamerpa Onucanue

Baiora cymmbl

fpml:commodityForward/fpml:fixedL | O6mmas cymma / Banrora

! eg/ fpml:totalPrice/fpml:currency CYMMBI (uicHpoBaiHoro niaTexa 1o
ZOTOBOPY
5 fpml:commodityForward/fpml:fixedL | O6mmas cymma / Cymma CymMa (pruKkcHpOBaHHOTO

eg/ fpml:totalPrice/fpml:amount JICHE)KHBIX CPEJICTB IIaTe’ka Mo JI0roBopy

B xauectBe 00bemMa 10roBopa UCMONB3yeTCs 3HaueHue napamerpa «Cymma (PUKCUpOBAaHHOTO
miaTexa mo poroBopy» (m. 2). Ecim «Bamora cymmbl (DUKCHPOBAaHHOTO IUIAaTEX a IO
noroBopy» (m. 1) siBIsieTcss MHOCTPAaHHOW BAJIIOTOM, TO CyMMa MEPEBOAUTCS B POCCHICKHE
pyonu mo odunmanbHOMy Kypcy banka Poccum, ycTaHOBIIGHHOMY Ha JaTy 3aKIIOUYEHUS
JI0rOBOpA.

TosapHblii onunon (commodityOption)

Jlnst pacyera OOOOIMICHHBIX MOKa3aTeled MO BHIY JoroBopa ToBapHbBIH OMIMOH
(commaodityOption) ucmonb3y0TCs CaeayoIIne mapaMeTphl:

Neo IMapametp (xpath) Ha3Banue napamerpa Onucanne
fpml:commodityOption/ OO111ee HOMUHAIBHOE Obmee HOMHATEHOS

1 ) . . KOJIMYECTBO 0a30BOI0
fpml:totalNotionalQuantity KOJINYECTBO

aKTHhBa

fpml:commodityOption/ Lena cTpaiik Ha eTUHAILY Ilena ucnonHeHus 3a

2 | fpml:strikePricePerUnit/fpoml:amou | toBapa / CymMa JeHEeKHBIX €/INHHILYy U3MEPCHUS
nt CpeacCTB 0a30BOro aKTHBa
fpml:commodityOption/ Llena cTpaiik Ha e

3 | fpml:strikePricePerUnit/fpml:curre ToBapa /pBaJHOTa fyMngy Basrora LieHbI HCIIOTHEHUS
ncy
fpml:commodityOption/ HomunanbHast cymma Bastiora HoMUHAILHOM

4 | fpml:weatherNotional Amount/ MOTO/IHOTO KOHTPAKTa / CYMMBI OFOHOMO OHLOHA
fpml:currency Bantora cymmbl Y A H
fpml:commoditythion/ HomuHanbHast cymma

5 | fpml:weatherNotional Amount/ TOTOHOTO KOHTPAKTA / Homunanbnas cymma
fpml-amount CyMMa JACHCIKHBIX CPCIACTB TIOTO/HOTO OTrHOHaA
fpml:commodityOption/ YpoBeHb cTpaiik MOroTHOrO E:;{: Iflf)l;gﬂolfH;:Ha

6 fpml:weatherIndexStrikeLevel/ nnnekca / Komnuectso (KOJ‘II?‘ICCTBO HH HKTOB
fpml:quantity IIYHKTOB Y

IIoroaHoro I/IHIL@KC&)

fpml:commodityOption/fpml:featur CyMMa MIaTeRa 1o

7 | e/fpml:knock/fpml:knockin/fpml:fe | Cymma mnarexa 6IZHa HOMY OIIIHOH
aturePayment/fpml:amount PHOMY OTUHOHY
fpml:commodityOption/fpml:featur

8 | e/fpml:knock/fpml:knockin/fpml:fe | Bamorta cymmbr Baiora cyMMBI BBITUTATHI
aturePayment/fpml:currency
fpml:commodityOption/fpml:featur CvMMa HIaTesRa 1o

9 | e/fpml:knock/fpml:knockOut/fpml:f | Cymma mmarexa 6;’}[3 HOMY OO
eaturePayment/fpml:amount PHOMY OTIHOHY

13



4.16.2.

4.16.3.

4.17.
4.17.1.

fpml:commodityOption/fpml:featur
10 | e/fpml:knock/fpml:knockOut/fpml:f | Banrora cymmsr Banora cyMMBbI BBITUIATHI
eaturePayment/fpml:currency

OO011ast CTOUMOCTh
TOBapHOTO OIUOHA.
PaccuntreiBaeTcsa kak
MIPOU3BEACHUE 00MIEeTo
HOMHHAJILHOI'O KOJINYECTBA
(1. 1) ¥ IeHBI UCTIOTHEHUS
3a eIUHHUIYY H3MEPEHHUsI
6a30Boro akTHBa (II. 2)

11 | PacuerHslif mapameTp PacuerHsIit mapamerp

O061as cTonMOoCTh
MTOTOTHOTO OII[HOHA.
PaccuutsiBaetcs kak
MIPOU3BEACHUE
HOMWHAJIEHOW CYMMBI
MOTOTHOTO OMMITHOHA (T1. 5) U
I[EHBI HCITOTHCHUS
MOTOTHOTO OMITHOHA (1. 6)

12 | PacuerHslii mapamerp PacueTHblil napamerp

CyMMa BBIILIATHI 11O
13 | PacuerHslif mapameTp Pacuernsrit mapametp OaprepHOMY (OHTHAPHOMY)
omniony (1.7 wiu 1.9)

B kauectBe oObemMa JOroBopa HCHOJIB3YETCS 3HAYEHHME pacdyeTHoro mnapamerpa «OOmas
CTOMMOCTb TOBapHOro onuuoHa» (. 11) mubo pacuerHoro mapamerpa «OOmias cTOUMOCTb
norogHoro ommuona» (m. 12), nubo pacuerHoro mapamerpa «CyMMBI BBIIUIATBI 110
6aprepHOMY (OMHAPHOMY) OIMILIMOHY»» — B 3aBUCUMOCTH OT TOTO, KaKOW M3 IMapamMeTpoB —
«O01ee HOMHHAJIBHOE KOJIMUYECTBO 0azoBoro aktuBa» (1. 1) wam «HomuHanbHas cymma
norojHoro onmuoHa» (m. 5) win «CyMMa miuaTexa» — ykasaH B jorosope. [Ipuoputer
pacueTa oObeMa JI0roBopa, UCXO/As U3 HAJMUYUS yKa3aHHbIX 3HAYEHUH B JOTOBOPE, OTAAETCS
Cymme Beimiatel (1.13), 3arem OOmielt crommocTu ToBapHOTO omnmmoHa (1m.11) m OOmieit
CTOMMOCTH ITOTOJTHOTO OMIIMOHA (11.12).

Ecnan 3HaueHune BBHIOPAHHOTO PACUETHOIO MapaMeTpa BHIPAKEHO B WHOCTPAHHOW BaJIOTE
(«Bamota mensl ucnosHeHus» (m. 3) win «Bamota HOMHHAIBHOW CYMMBI MOTOJHOTO
ormuoHay (1. 4) COOTBETCTBEHHO), TO TAKOE 3HAUCHUE TIEPEBOIUTCS B POCCUICKHE pyOITH TI0
odunmansHoMy Kypcy banka Poccun, ycTaHOBIEHHOMY Ha AaTy 3aKJIIOYEHHS JI0TOBOPA.

Tosapublii cBon (commoditySwap)

Jnst  pacueta OOOOIIEHHBIX TOKa3aTee IO BUIY JOroBopa ToBapHBIA CBOI
(commoditySwap) ucmonb3yroTcs CIIeYIONUE MapaMeTphI:

Ne IMapametp (xpath) Ha3Banue napamertpa Onucanne
fpml:commoditySwap/ YacTh CAENKH C IUIABAIOIIEH BatioTa. B KOTODOH BRIPasKeN:

1 | nsdext:floatingLegNsd[1]/ rienoi / Tosap / BamoTa era Tm;a a [l]p p
fpml:commodity/fpml:currency | ToBaproro akTHBa H P
fpml:commoditySwap/ YacTh CAENKH C IUIABAIOIIEH CoBOKVITHOE HOMUHATLHOE

2 | nsdext:floatingLegNsd[1]/ tenoii / COBOKyIHOE KOHquCTBO Tosapa [1]
fpml:totalNotionalQuantity HOMHHAJIbHOE KOJIMYECTBO P

. YacTe cACIKH ¢ IUIaBaronie
fpml:commoditySwap/ A H

X eHoii / ITepBoHavanbpHas IlepBonauanbHas IieHA
3 nsdext:floatingLegNsd[L)/ ueHae I/lHlbeI TOBAapHOI'O € I/I;)HI/I bl TOBA] a[ul]
nsdext:initialPrice H A P JUHIT p
aKTHUBa
fpml:commoditySwap/ YacTh CIENKH C TUIABAOIIEH

Baitora, B KOTOpOH BhIpakeHa

4 | nsdext:floatingLegNsd[2]/ uenoii / Toap / Banrora ea Tosapa [2]

fpml:commodity/fpml:currency | ToBapHorO akTHBa
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fpml:commoditySwap/ YacTh CIENKH C TUIABAOIIEH
) : N COBOKYITHO€ HOMUHAIILHOE
5 | nsdext:floatingLegNsd[2]/ nenoi / CoBoKynHoe KosHeCTBO ToBapa [2]
fpml:totalNotionalQuantity HOMHHAJIBHOE KOJIMYECTBO P
. YacTb cenku ¢ IaBaroien
fpml:commoditySwap/ eHoit /}}Ie BOHaqa_HLHaI;I{I [TepBoHayanpHas LieHA
6 | nsdext:floatinglegNsd[2}/ IIeHa e I/IHI/E)LIBI TOBapHOT'O e I/II)HI/I bI TOBapa [I;]
nsdext:initialPrice Hea e P S P
aKTHBa
fpml:commoditySwap/ I1OTOK 110 CHENIKE IIOTOJHOTO
7 fpml:weatherLeg[1]/ cBomna / HomuHanpHas cymma | Bajqrora HOMUHATIBHOW CYyMMBI
fpml:weatherNotionalAmount/ | morogHOTO KOHTpaKTa / TIOTOTHOTO CBOTIA
fpml:currency BamoTa cyMMBI
fpml:commoditySwap/ I1OTOK 10 CHIENIKE ITOTOJHOTO
8 fpml:weatherLeg[1]/ cora / HomunanbHas cymma | HomuHambHAS cymMMa
fpml:weatherNotionalAmount/ | morogHOro KOHTpaKTa / MOTOIHOTO CBOTIA
fpml:amount CyMMa JICHEeKHBIX CPEICTB
fpml:commoditySwap/ [ToTok 1O caenKe MOroAHOTO
9 fpml:weatherLeg[1]/ cBoma / YpOoBeHb IOr'0THOTO KonmnuecTBo myHKTOB
fpml:weatherindexLevel/foml.q | unaekca / KomnuectBo MOTOTHOTO MHAEKCA
uantity IIYHKTOB
. . YacTs crenku ¢
fpml:commoditySwap/fpml:fixe A N .
10 | dLeg/ (uKcupoBaHHOI 1IeHO# / Oowast cymma GUKCHPOBaHHBIX
- HUroroas niena / Cymma maTexxen
fpml:totalPrice/fpml:amount b Y
JICHE)KHBIX CPEJICTB
. . YacTb clienku ¢ .
fpml:commoditySwap/fpml:fixe A . . Bautora, B KOTOPO#t BhIpaKeHa
(huKcupoBaHHOM 1IeHOH /
11 | dLeg/ cyMMa (PUKCHPOBAHHBIX
g . . Urorosas nena / Bamrora N
fpml:totalPrice/fpml:currency IIaTexen
CYMMBI
O0beM 110 IepBoii YacTh
CIEJIKU C IUIaBaroIIeH LIEHOM.
PaccuutsiBaetcs kak
. N MPOM3BEJICHUE COBOKYITHOTO
12 | PacuerHblii mapamerp PacueTnblii napamerp P A Y
HOMHHAJIBHOTO KOJINYECTBa
ToBapa (1. 2) u
NIepBOHAYAILHOH [IEHBI
eIMHULBI ToBapa (11. 3)
OO0BeM 10 BTOPOH YacTH CAEIKH
C IUIaBaroIIEl HEHOH.
PaccuunteiBaetcs kak
. N MPOU3BECHIE COBOKYIIHOTO
13 | PacuerHblii mapamerp PacueTHbiii napameTp P A Y
HOMHHAJIBHOTO KOJIMYECTBA
ToBapa (1. 5) u
MepBOHAYAIbLHOU 1IEHBI
€IMHUIIBI TOBapa (1. 6)
O0BeM IOroIHOTO CBOTIA.
PaccunrsiBaeTcs kak
. N NPOM3BEZCHUE HOMHUHAILHOM
14 | PacuertHslii mapamerp PacuerHsIii mapamerp
CYMMBI ITOTOTHOTO CBoIA (II. §)
Y KOJTMYECTBa MyHKTOB
MOTOTHOTO MHJEKCa (1. 9)

4.17.2. B xadecTBe 00bEeMa JIOTOBOPA MCIOJIB3YETCS 3HAYCHHE pacyeTHOro mapamerpa «O0beM 1mo
MEePBOIM YaCTH CIENKHU ¢ TuiaBarouiei nenoi» (m. 12). Ecniu 3HaueHue naHHOro mapaMmerpa
OTCYTCTBYET, MCHOJb3yEeTCs] 3HAUCHHE pacuyeTHOro mapamerpa «O0beM MO BTOPOM dacTu
clenku c¢ rturaBatomie neHon» (m. 13). Ecnm oba 3HayeHHs OTCYTCTBYIOT (B ciydae
MOCTAaBOYHOI'O TOBAapHOTO CBOMNA WJIM IMOTOJHOTO CBOIA), B KadecTBe O0bEMa JOroBOpa
WCTIOJB3YEeTCs 3HAYCHNE NCXOMHOTO mapameTpa «O0mias cymma GUKCUPOBAHHBIX IIJIATEKED
(m. 10) n1ubo pacuerHoro mapamerpa «O6beM MorogHoro cBomna» (m. 14) B 3aBUCUMOCTH OT
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4.17.3.

4.17.4.

4.18.
4.18.1.

TOT0, KAaKOH M3 TapaMeTpoB yKa3aH B ToroBope: «O0mas cymma (GUKCHpOBAaHHBIX TUTATEKEN
(n. 10) umu «HomuHAIIBHASI CyMMa IOTOTHOTO CBOMay (II. 8).

Ecnu 3HadeHue BHIOPAaHHOTO PacdyeTHOrO MapaMeTpa BBIPAKEHO B MHOCTPAHHOM BalllOTE
(«Bamora, B KOTOpO# BBIpakeHa IieHa ToBapa [1]» (1. 1), «Bamora, B KOTOpPOi BeIpaykeHa
1ieHa Toeapa [2]» (1. 4), «Bamora, B KOTOpoi BbIpakeHa cyMMa (PUKCUPOBAHHBIX IIATEKEID
(. 11) mmm «BamoTa HOMUHAJIBHOW CyMMBI ITOTOJTHOTO CBOMa» (1. 7) COOTBETCTBEHHO), TO
TaKO€ 3HAYE€HUE MEPEBOAUTCS B pOcCcHiickue pyoiu mo opuuuansHoMy Kypey banka Poccun,
YCTaHOBJIEHHOMY Ha J1aTy 3aKJIIOYEHUs J0r0BOpa.

Ecnmu 3Hauenwe BbeIOpaHHOro mapamerpa «YacTb CHENKM C IUIaBaloUled IEHOM/
IlepBoHauanbHas L€HA €IUHMIIBI TOBAPHOIO AKTHBA» BBIPAXKEHO B OTPHULIATEILHOM BHJIE
(MeHbIIe HYJS), TO JUIA pacyeTa oObeMa CHCNKH HMCIOJIb3YeTCsl 3HaueHHE BBHIOPAHHOTO

napameTrpa B BUie aOCOJIIOTHON BEJIMYUHBI (MOIYJIb YUCIIA).

ToBaphblii cBonunoH (commoditySwaption)

Jnst pacuera OOOOIIEHHBIX ITOKa3aTee IO BHIY JOroBopa ToBapHBIM CBOIIIMOH

(commoditySwaption) ucronb3y0TCs CISIYOIIUE TapaMeTphl:

Ne IMapametp (xpath) Ha3Banue nmapamerpa Onucanue
fpml:commoditySwap/ YacTh CENKH C TUIABAIOIICH BaslioTa. B KOTODOi

1 | nsdext:floatingLegNsd[1]/ mieroit / Tosap / Bamora - am;{a eHapTOBa a[l]
fpml:commodity/fpml:currency | ToBaproro akTHBa p H P
fpml:commoditySwap/ YacTh CAENKH C IUIaBAIOIIEH CoOBOKVIIHO® HOMAHAILHOE

2 | nsdext:floatingLegNsd[1]/ tenoii / COBOKyIHOE Koﬂmeycmo Tosapa [1]
fpml:totalNotionalQuantity HOMHHAJIbHOE KOJIMYECTBO P
fpml:commoditySwap/ YacTb CIENKH ¢ TUIaBaoIIeit IepBoHaYaNLHas LeHa

3 | nsdext:floatingLegNsd[1]/ 1eHoii / IlepBoHavanbHas 1ieHa . PI:HH Ll ToBaADA [Hl]
nsdext:initialPrice €/IMHHILIBI TOBAPHOTO aKTHBA FUHHL p
fpml:commoditySwap/ YacTh CIIENKHY C MIaBaroIIeH Baiora. B KoToDoil

4 | nsdext:floatingLegNsd[2]/ uenoii / ToBap / Banrora - ame;{a eHapTOBa a[2]
fpml:commodity/fpml:currency | ToBapHoro akTHBa P a P
fpml:commoditySwap/ YacTh CIIENKHY C IJIaBaroIIeH COBOKYIIHO® HOMUHAIBHO

5 | nsdext:floatingLegNsd[2]/ nenoi / CoBokynHoe KOHW{(ZCTBO ToBapa [2]
fpml:totalNotionalQuantity HOMHHAJIBHOE KOJIHIECTBO P
fpml:commoditySwap/ YacTb CAENKH C TUIaBaromeH TepBoHAYATEHAs LeHa

6 | nsdext:floatingLegNsd[2]/ nenoit / IleppoHavanpHas 1ieHa . I/II)HH Ll ToBADA [I;]
nsdext:initialPrice SIMHUIIB TOBAPHOTO aKTHUBA APECHL P
fpml:commoditySwap/ ITOTOK 10 CHIENIKE ITOTOJHOTO

7 fpml:weatherLeg[1]/ cora / HomuHanbHas cymma Barora HOMUHAJIBHOM
fpml:weatherNotionalAmount/ | morogHoro KoHTpakTa / Bamora | cyMMBI TOTOTHOTO CBOTIA
fpml:currency CYMMBI
fpml:commoditySwap/ [ToTok 1o clienke morofHoOro

8 fpml:weatherLeg[1]/ cBona / HomuHanpHas cymma HomunanbHas cymma
fpml:weatherNotionalAmount/ | morognoro koutpakta / CymMMa | MOTOAHOIO CBOIIA
fpml:amount JICHE)XKHBIX CPEJ/ICTB
fpml:commoditySwap/
foml- herLeal1l/ [oToK Mo cenKe MOroHOTO K

9 pml:weatherLeg[1] cBoa / Y POBEHB MOTOTHOTO OJIMYECTBO MYHKTOB
fpml:weatherIndexLevel/fpml:q P MOTOZHOTO MHIEKCa

. unjekca / KomnuecTBo MyHKTOB

uantity
fpml:commoditySwap/fpml:fixe Hacts caenxu © .

10 | dLeg/ (huKCUpOBaHHOM LIEHOH / OO6mas cymma
foml:totalPrice/fpml:amount HUrorosas nena / Cymma (hUKCUPOBAHHBIX TUIATEKCH

JICHE)KHBIX CPEJICTB
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4.18.2.

4.18.3.

4.19.
4.19.1.

YacTtb cenku ¢
(uKCHpOBaHHOM 1IEHOH /
Urorosas uena / Bamrora
CYMMBEI

fpml:commoditySwap/fpml:fixe
11 | dLeg/
fpml:totalPrice/fpml:currency

Bantora, B koTopoi
BBIpa)KE€HA CyMMa
(hUKCUPOBAHHBIX TUIATEKEH

O0BeM 1o nepBoii 4acTu
CIEJIKH C IUIaBaroIen
neHoi. PaccuureiBaeTcs kak
MIPOU3BEICHNE COBOKYITHOTO
HOMHUHAJIBHOTO KOJIMYECTBA
ToBapa (1. 2) U
NIEpBOHAYATBHON LIEHBI
eANHUIIBI ToBapa (1. 3)

12 | PacuerHsIif mapameTp PacuerHsIit mapametp

O6®BeM 1o BTOpOif yacTu
CIEJIKM C IUIaBarOIIEeH
1eHol. PaccunThiBaeTcs Kak
MPOU3BEICHUE COBOKYITHOTO
HOMMHAJIBHOTO KOJIMYECTBA
ToBapa (1. 5) u
IIePBOHAYATEHON TIEHBI
eIMHUIIBI TOBapa (1. 6)

13 | PacuerHslii mapamerp PacuerHslit mapamerp

O06BeM ITOTOTHOTO CBOTIA.
PaccuuthiBaercs kak
MIPOU3BEIICHIE

14 | PacuerHsIif mapameTp PacueTHbiii napamerp HOMUHAJIBHON CYMMBI
MOTOIHOTO cBorma (1. 8) u
KOJIMYECTBA IIYHKTOB
MOTOIHOTO MHAeKca (1. 9)

B kauecTBe 00BEMa 1OroBOpa MCIOIB3YETCS 3HAUEHUE pacdyeTHOro napamerpa «O0beM 1o
MePBOM YacCTH CIENKHU ¢ TuaBarolieit nenoi» (m. 12). Ecnm 3HaueHne maHHOTO mapaMerpa
OTCYTCTBYET, UCIIOJIb3YETCSl 3HAU€HHE pacueTHOro mnapamerpa «O0beM Mo BTOPON YacTH
chaenku ¢ TutaBaromed meHoi» (m. 13). Ecnm 00a 3HadeHUsT OTCYTCTBYIOT (B Ciydae
[IOCTaBOYHOI'0 TOBApPHOI'O CBOIA MJIM MOTOJHOTO CBOIA), TO B Ka4ecTBE 00bEMa JOroBOpa
UCIIOJIb3YEeTCs 3HaUeHUE UCXO0qHOTo apaMeTpa «O01mias cymma (UKCUPOBAHHBIX TIATEXKEID
(m. 10) mubo pacuerHoro mapamerpa «O0beM morogHOro cBomay (Im. 14) B 3aBUCUMOCTH OT
TOT0, KaKOH U3 MapaMeTpoB yKa3aH B 1oroBope: «O01as cyMMa (UKCUPOBAHHBIX MIATEXKEH»
(n. 10) unu «HomuHabHAst CyMMa MOTOJTHOTO CBOMay (II. 8).

Ecnu 3HaueHune BBIOPAaHHOTO PacUeTHOrO MapaMeTpa BHIPAKEHO B MHOCTPAHHOW BalIOTe
(«Bamtora, B KOTOpO# BbIpakeHa IieHa ToBapa [1]» (m. 1), «Bamora, B KOTOpPO# BBIpaKeHa
1ieHa Toapa [2]» (1. 4), «BanroTa, B KOTOpO# BbIpakeHa CyMmMa (PMKCHPOBAHHBIX TIJIATEKEH»
(n. 11) i «BanmtoTa HOMUHAIBHOW CYyMMBI IOTOJTHOTO CBOMay (M. 7) COOTBETCTBEHHO), TO
Takoe 3HaUeHHe IEPEeBOANTCS B poccuiickue pyonu no odunuaasHoMy Kypey banka Poccun,
YCTaHOBJIEHHOMY Ha JIaTy 3aKJIIOYEHHUs JOroBOpa.

Cson goxoaa na oosuranuu (bondSwap)

s pacuera OO00MICHHBIX MOKa3aTeNel 1mo Buay joropopa CBOIl J10X0Ja Ha OOJUTAIMH
(bondSwap) ucrmonb3yIOTCs CaeayoIIne mapaMeTphl:

Ne IMapamerp (xpath) Ha3zBanne napamerpa Onucanue

CyMMBI (PUKCHPOBAHHOTO
noxona / HomunaneHast cymma | Bamota HOMHHATBHOM
/ HomuHaneHas cymma / CYMMBI

Bamtora cymmbl

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

CyMMBI (PMKCUPOBAHHOTO
noxona / HomuHaneHas cymma
/ HomunaneHas cymma / Cymma
JICHE)XHBIX CPE/ICTB

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

Homunanenas CyMMa
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4.19.2.

4.19.3.

4.20.
4.20.1.

4.20.2.

4.20.3.

4.21.
4.21.1.

nsdext:bondSwap/nsdext:bondReturn
Leg[1]/nsdext:notional Amount/
fpml:currency

CyMMBI 10X0/1a OT 0OJUrarum /
Homunanbhas cymma / Bamora
CYMMBI

Banrora HoMuHanbHOM
CYMMBI

nsdext:bondSwap/nsdext:bondReturn

Homunanbhaas cymma
4 | Leg[1]/nsdext:notional Amount/ ’

(BapmanT BeIOOpa «CyMMBI
JI0OX0/1a OT OOJUTAITUI )

CyMMBI 10X0/Ia OT 00JHUranuu /

Homunanbhas cymma / Cymma
fpml:amount

B kauecTBe 00BeMa OroBOpa HCMONB3yeTcs 3HaUeHUe mapameTpa «HomuHanbHas cymmay
(m. 2). Ecnm naHHBI mapaMeTp OTCYTCTBYET, HWCIOJB3YETCS 3HAa4YeHUE IapaMeTrpa
«HomunanbHas cymma (BapuaHT BeiOopa « CyMMBI 10X0Aa OT oonuramumn»)» (1. 4).

Ecnu cymma, yka3aHHass B JIOTOBOpE, BbIpakeHa B HWHOCTpaHHOW Bamore («Bamora
HOMHUHAJIBHOW cyMMbI» (1. 1 miu m. 3) COOTBETCTBEHHO), TO Takas CyMMa MEPEeBOJUTCS B
poccuiickue pyosnn no o¢uuuanbHoMy Kypcy banka Poccuu, ycTaHOBIEHHOMY Ha naty
3aKJII0YEHUS JOTOBOPA.

Caon noxona Ha akuum (equitySwap)

Jlnst pacuera OOOOIIEHHBIX MMOKa3aTeneil mo Buay goroBopa CBON 10X0[a Ha aKIUU
(equitySwap) ucrosb3yroTcs CIEAYIOIINE TapaMeTPh:

Ne IMapamerp (xpath) HasBanune mapamerpa Onucanue

CyMMBI (PUKCHPOBAHHOTO

fpml:equitySwapTransactionSupplem | moxona / HomuHanbHas Bantora HOMUHATBHON

! ent/fpml:interestLeg/fpml:notional/ cymma / HomuHanbHas cyMMa | CyMMBI
fpml:notional Amount/fpml:currency | / Bamtora cymMmmbl
CyMMBI (PHKCHPOBAHHOTO
2 fpml:equitySwapTransactionSupplem | moxona / HomuHansHas HommmanbHas cymma

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

cymMma / HommuHanpHas cymma
/ CyMMa JeHeXHBIX CPEICTB

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

CyMMBI 10X0/Ia OT aKTuBa /
Homunanbsnast cymma /
Bamrora cymmbl

Bamnrora HoMuHaIBEHON
CYMMBI

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

CyMMBI 1I0X0/Ia OT aKTuBa /
Homunanbhast cymma / Cymma
JICHSXKHBIX CPENICTB

Homunanbnas cymma
(BapuanT BbIOOpa «CyMMBI
JI0X0/1a OT aKTHBA»)

B kagectBe oObeMa 10roBopa MCHOJIb3yeTcs 3HaueHue napamerpa «HoMuHaneHas cymma
(n. 2). Ecnm paHHBI mapaMeTp OTCYTCTBYET, MCHOJb3yeTCsl 3HAU€HHWE IapameTpa
«HomuHanbHas cymMMma (BapuaHT BeiOOpa « CyMMBI JOX0/1a OT akTUBay)» (11. 4).

Ecnu cymma, yka3aHHash B JIOTOBOpE, BbIpakeHa B HWHOCTpaHHOW Bamore («Bamora
HOMHHAIBEHOW CyMMBI» (1. 1 wiu m. 3) COOTBETCTBEHHO), TO TaKas CyMMa IMEpPEeBOJIUTCS B
poccuiickue pyonn mno o¢uuuanbHoMy Kypcy banka Poccuu, ycTaHOBIEHHOMY Ha naTy
3aKJIFOUEHUS JOTOBOPA.

KpenunTnblii nedoarnsblii ceon (creditDefaultSwap)

Jlnst pacyera OGOOIIEHHBIX TTOKa3aTeNeH M0 BUIY JoroBopa KpeauTHbIi aedOnTHBIH CBOI
(creditDefaultSwap) ucmonb3yroTes Cileayomie mapaMeTphbl:

HaszBanue
napaMertpa

Ne IMapametp (xpath) Onucanue

YcnoBust 3aumThI /
Pacuernas cymma /
Bantota cymMMbl

Bantora HoMuHanbHOM

1 | fpml:creditDefaultSwap/fpml:protectionTerms/f
CYMMBI

pml:calculationAmount/ fpml:currency
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fpml:creditDefaultSwap/fpml:protectionTerms/f
pml:calculationAmount/ fpml:amount

VenoBus 3aluTe /
Pacuernas cymma /
Cymma

Homunanbnas cymma

B xauecTBe 00BEMaA AO0TOBOpPA UCIIOJIB3YCTCS 3HAYCHHUC ITapaMeTpa «HomunannHas CyMMa».

Econ «Bamora HOMMHAIBHOM CYyMMBI» SBISI€TCS HMHOCTPAHHOM BaJIIOTOM, TO CyMMa

NepeBOAUTCA B

poccuiickue

pyomu mo odunmanbHoMy Kypcy banka

YCTAaHOBJICHHOMY Ha ATy 3aKJIIOYCHUS JOroBOpa.

Kpenutnbiii ceonuuon (creditDefaultSwaption)

(creditDefaultSwaption) ucnonb3yroTcs ClIeAyIONIKME MapaMeTPhI:

Poccun,

s pacuera OOOOIIEHHBIX MOKazarened mo BuAy JoroBopa KpeauTHBI CBOIIMOH

IMapametp (xpath)

HaszBanmue
napamMertpa

Onucanne

fpml:creditDefaultSwapOption/
fpml:creditDefaultSwap/fpml:protectionTerms
[fpml:calculationAmount/ fpml:currency

YcmoBust 3anuThl /
Pacuernas cymma /
Baitora cymmbl

Bamora HoMuHaNBEHOM
CYMMBI

fpml:creditDefaultSwapOption/
fpml:creditDefaultSwap/fpml:protectionTerms
/fpml:calculationAmount/ fpml:amount

Y CIToBHSI 3aLTUTHI /
Pacuernas cymma /
Cymma

Homunanbhaas cymma

B kxauecTBe 00BEMa 1OrOBOpa MCIIONIB3YETCA 3HaUeHHE apamerpa «HomuHanbpHas cymmay.

Ecnmu «Bamora HOMUHAIBHOM CyMMBI» SIBISIETCS HMHOCTPAHHOM BaJIIOTOM, TO CyMMa

MEPEBOUTCSA B

poccuiickue

YCTaHOBJICHHOMY Ha JaTy 3aKJIIOYCHUA JOroBOpa.

Hubie norosopsl (generalProduct)

Jna pacuera OOOOIICHHBIX [OKaszaTejel Mo BUIY JOroBopa

(generalProduct) ucnonb3yroTcs cieayromue napameTpsl:

pyoimm mo odunuanpbHOMy Kypcy banka Poccuwn,

«HWHbIe JA0roBOPLBD»

IMapametp (xpath)

HasBanmue
napamerpa

Onucanne

nsdext:generalProduct/nsdext:party1Obligatio
ns/nsdext:nominal Amount/fpml:currency

Basntora cymmbl
00513aTeNbCTB

Baintora cymmbl
00513aTEITBECTB 10 TIOTOBOPY
Croponsil

nsdext:generalProduct/nsdext:party1Obligatio
ns/nsdext:nominal Amount/fpml:amount

CymMa 0053aTenbeTB

CymMma 00513aTeNBCTB 110
noroBopy Croponsil

nsdext:generalProduct/nsdext:party20bligatio
ns/nsdext:nominal Amount/fpml:currency

Baitora cymmbl
00513aTeIbCTB

Banora cymmbl
00513aTeNILCTR 110 TOTOBOPY
CropoHbI2

4.21.2.
4.22.
4.22.1.
Ne
1
2
4.22.2.
4.23.
4.23.1.
Ne
1
2
3
4

nsdext:generalProduct/nsdext:party20bligatio
ns/nsdext:nominal Amount/fpml:amount

CymMa 00513aTeNbCTB

CymMa 00513aTeIbCTB 10
noroBopy CTOpOHBI2

4.23.2. B xadecTBe 00beMa IOTOBOPA UCTIONB3YETCS:

ecnmu «Bamota cymMMbl 00s13aTenbeTB» Juisi 00enx CTOpOH BBIpaKEHA B POCCUMCKHX
pyOsix — Oolbliiee 3HaYeHUE CyMMBbI mapameTpoB «Cymma 00s3aTenbeTB» CTOpoHBI |

i «Cymma o6s3aTenbeT» CTOpoHbIZ;

ecnu «Bamora cymMmbl 00s3aTenscTB» ofHONW K3 CTOpPOH BBIpa)k€Ha B POCCUHMCKHX

pyOIsIx,

a gapyroii CTOpoHBl B MHOCTPAaHHOH BaliOTe — 3HAYCHHE

«Cymma

0053aTeNbCTB» TOM CTOPOHBI, Ubd «BamoTa cymMMmbl 0043aTE€NbCTB» BbIpa)KE€HA B

poccHiickuX pyOIsx;

ecnu «Banrora cymMMel 00si3aTennbeTBY i1 00enx CTOpOH BbIpaXKeHa B MHOCTPAHHOM
BAFOTE/YaCTUYHO B MHOCTPAHHOM BaJIOTE — COOTBETCTBYIOIIAS CyMMa MHOCTPAaHHOMH
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BAJIIOTHI IEPEBOIUTCS B poccuiickue pyouu no opunuaibHomMy Kypey banka Poccun,
YCTQHOBJICHHOMY Ha JaTy 3aKJIIOYEHHUs JO0roBopa, NMpH 3TOM BbIOMpaeTcs OoJibliee
3HaYeHue CcyMMbl mapameTrpoB «Cymma obs3arensctB» Croponsil mmm «Cymma
00s13aTebCTB» CTOPOHBI2.
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O0600mennbie nokasarean Penozurapus
3a mepuoj ¢ no

IIpunoxenne 1

k [Topsiaky pacuera 0000IIEHHBIX
nokazateneit HKO AO HP/]

HKO AO HPJ[
4

(nepuoo npeoocmasnenus)

Ne

Buasl norogopos

KoaunuecTBo O0BeM BHECEHHBIX
BHECEHHDLIX B B peecTp A10r0BOPOB,

peecTp 10roBOpoB ThIC. PYy0.

1. T'pynma noroBopos «Jlorosopsr PEITO»

1.1

Bce Bumst morosopos PEIIO (repo, repoBulkReport)

2. I'pymma pmoroBopoB «lIIpom3Bonuble (UHAHCOBEIE WHCTPYMEHTBHI, Oa3MCHBIM aKTUBOM KOTOPBIX SIBILETCS
HaCTYIUIEHHE 00CTOATENBCTBA, SIBIAIONIETOCS KPEAUTHBIM COOBITHEMY

2.1.

Bce BuapI npon3BOAHBIX (PHHAHCOBBIX HHCTPYMEHTOB,
0a3HCHBIM aKTHBOM KOTOPBIX ABJIACTCA HACTYIJICHUEC
00CTOATENIBCTBA, ABJIIOIIETOCS KPEAUTHBIM COOBITHEM
(creditDefaultSwap, creditDefaultSwaption)

3. T'pynmna noroBopos «IIpon3BoaHbIe (HUHAHCOBBIE HHCTPYMEHTHI, 0A3UCHBIM aKTUBOM KOTOPBIX SIBJISIETCS BAJIIOTA)

3.1. | KoHBepcuoHHbIE 10TOBOPHI, (hopBapAHbIE TOTOBOPHI,
BaITIOTHBIC CBOI-I0roBopsI (FXSwap, fxSingleLeg,
fxSwapBulkReport, fxSingleLegBulkReport)

3.2. | Onumonnsie gorosopsl (fxOption, fxDigitalOption)

4, prrma JA0TrOBOPOB «HpOI/IBBOI[HI)Ie (bHHaHCOBBIe HUHCTPYMCHTEI, 0a3MCHBIM aKTHBOM KOTOPLBIX ABJIAIOTCA
MPOUCHTHBIC CTaBKU»

41.

[IpoileHTHBIE CBOII-I0TOBOPBI, COTIIAIIIEHHS 0 Oy MyIen
npoueHtHoi craske (fra, swap)

4.2.

OnunoHHBIE JOTOBOPHI, BKJIIOYAsS IOTOBOPHI, 0a3HMCHBIM
AKTHBOM KOTOPBIX SIBIISICTCS MaKCUMaJIbHASI 1 MHHUMaJIbHAs
npoueHTHas cTaBka (capFloor, swaption)

5.

I'pymmna moroBopos «IIpon3BonHbie pUHAHCOBEIE HHCTPYMEHTHI, 0a3MCHBIM aKTHBOM KOTOPBIX SIBIISFOTCS LIGHHBIC
Oymarm»

5.1.

®DopBapaHbIe JOTOBOPHI, 0a3UCHBIM aKTHBOM KOTOPBIX
SIBIISTFOTCS OOTHTawy, GopBapaHbIC JOTOBOPHI, 0a3HUCHBIM
AKTHBOM KOTOPBIX ABJIAIOTCA aKI[UH, CBOII-IOTOBOPLI HA aKIIUN
(bondForward, equityForward, bondSwap, equitySwap)

5.2.

OTIHOHHBIC JOTOBOPHI, Ga3MCHBIM aKTHBOM KOTOPBIX SIBIISTFOTCS
obnuranuu (MM KOp3uHa OOJIMIalHii), ONMIIUOHHBIE JOTOBOPHI,
0a3MCHBIM aKTHBOM KOTOPBIX sBIsitoTCs akiuu (bondOption,
basketBondOption, equityOption)

6. prrma J0TOBOPOB «HpOI/ISBOZ[HLIe (IJI/IHaHCOBBIe UHCTPYMCHTHI, 0a3KMCHBIM aKTHBOM KOTOPLIX SABJAKOTCA TOBAPbD»

6.1. CDOpBapZ[HLIe JOTOBOPbI, TOBAPHLIC CBOII-10TOBOPLI
(commodityForward, commoditySwap)
6.2. | OnuMOHHBIE JOTOBOPHI

(commodityOption,commoditySwaption)

7. T'pynna noroBopoB «lHbIe 1OTrOBOPBD)

7.1.

WHble 10roBopsl

4 JlaTel nepuosia ykasbisarotcs B popmare DD.MM.YYYY
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