NATIONAL
SETTLEMENT
DEPOSITORY

NSD Trade Repository

Instruction for completion of Reporting Forms
in the Repository WEB-client



© © N o g & w D PE

<<I\JI\JI\)I\)NNI—‘HHI—‘I—‘HHI—‘I—‘H
S S 00F O NP OO ® N O ®N PO

VIIL.
VIII.

XI.
XII.

Content

RO [0 ToT A 1] o 1= TSR 3
Trade SPECITIC PIOPEITIES. .....c.eeieeeieieist ettt b e n e 8
(0101 1 (=] - 1TSS PTPTORRPRURN 13
e oo 0 Tod (o] 01T 1= PSS 14
Foreign Exchange Swap Contact FOrm (CIMO2L). ......ccuiiiiiiieieinisisesese e 14
Foreign Exchange Spot or Forward Transaction FOrm (CMO22). .......cccccveveiiiiieie s 18
Foreign Exchange Option Contract FOrm (CMO23). .......c.cooviiiiiiieiicie ettt 20
Foreign Exchange Digital Option Contract FOrm (CMO24). .........ccooiiiiiiiiiieieeese e 24
Forward Rate Agreement FOrM (CMO3L). .....cvoiiiiiiiiiie e 27
Interest Rate Swap Contract FOrmM (CIMO32). .....cvoiiiiiie ettt st s re e re e 29
Interest Rate Cap/Floor/Collar Contract FOrm (CMOS33). ......cceiiiiiiiiieicce e 35
Swaption Contract FOrM (CMO34). .......oiiiiieiiesiee ettt 39
Repo ContraCt FOrM (CMOAL). .....ouv it bbbt 41
Bond Spot Transaction FOrmM (CMOA42). .......ccveiiieceie ettt be et s re e e tesnee e 47
Bond/Index Forward Contract FOrm (CMO43). .......ooiiiieiiieieisese e 49
Bond Option Contract FOrM (CIMO44)........ccuiiiiiiiie ettt e 53
Index/Bond Basket Option Contract FOrm (CIMO45). .......ccciviiiiiiiiie et 58
Equity Spot Transaction FOrM (CIMOAB). ........ccuiiiiiiiiiie ettt re st s re et s reeteste e e 60
Equity Forward ContraCt FOrm (CIMOAT). ..c.eoieieiiiite e 62
Equity Option Contract FOrM (CIMOA8). ........oiiiiiiiiiiriiiie e 65
Bond Swap Contract FOrM (CIMOBL). .....cc.coiiiiiiiieic ettt sttt sbe et sbesre e e ste e nnas 71
Equity Swap Contract FOrm (CIMOB2). .........ccviiiiieiiiieiee sttt sttt sttt st sbeera et sreeresteenennas 76
Commodity Forward Contract FOrmM (CMOSL). ......cceiiiiiiiiieieesie e 82
Commodity Option Contract FOrm (CMO52). ......ccvciiiicieie sttt sttt st st re e 86
Commodity Swap Contract FOrm (CMO53).......cc.iiiiiiiiciie sttt sttt be e sne s 90
Commodity Swaption Contract FOrmM (CMO54). .....c.oiiiiiiieieisest e 95
Credit Default Swap Contract FOrmM (CMOT7L)......cooiiiiiiiieieieest e 97
Credit Default Swaption Contract FOrm (CMOT72).......c.ooiiiieiie ettt 103
General Product Contract FOrm (CMOBL). .......ooiiiiieieie ettt 108
Credit Support Transfer Reporting FOrm (CMO092). ........cooieiiiiiiiieiese e 110
Mark to Market Valuation Reporting FOrm (CIMO94). ........cooiiiiiiiiiierese e 113
Credit Support Annex Reporting FOrm (CMOL5). ......coviiiiieiieee e 114
Contract Obligation Status Reporting FOrm (CMO093). ..ot 116
Master Agreement Reporting FOrm (CMOZL0)........ccuiiiiiiiiiiieieieese e 117
Application for Designation of Reporting Agent (CMOLB). .......cccviiiiereiiiieeere e 118
Application for Rejection of Reporting Agent FUNctions (CMOL7). ....ccoeviiieiiniiiieneeee e 122
Rules for generating messages in bulk format (CM083, CM084, CMO085) .........ccccciveviiveieieiiesesieniens 123



l. Request Properties.

The common elements included in the Contract Reporting Form (CM021 — CM081), Master Agreement
Reporting Form (CMO010), Credit Support Annex Reporting Form (CM092), Mark-to-market Valuation
Reporting Form (CM094), Contract Obligation Status Reporting Form (CMO093), Credit Support Annex
Reporting Form (CMO015). These elements describe the parties of the message and the identifiers assigned

by the parties.

1. Trade concluded without Master Agreement.
Included in the Contract Reporting Form.

Element Description Reconciliation? | Format
(Example)
Indicates whether the transaction is concluded without a
Master Agreement. The default value: “true”.
Trade concluded It is not permitted to change the value of this element in
without Master the amendment to the registered Contract Reporting ‘ “rue”
Agreement Form. mir rue
<nonStandardTerms> | This element shall not be used if the transaction is
concluded under the Master Agreement (in that case the
element “Master Agreement Number” shall be used).
2. Master agreement number.
Included in the Contract Reporting Form.
Element Description Reconciliation Format
(Example)
The identifier of the relevant Master Agreement
assigned by the Repository in accordance with the
Master Agreement Registration Notification Form (RMOOl)
number It is not permitted to change the value of this element in
_ _ MAO000000
<partyReference the amendment to the registered Contract Reporting 0123
_ mfr
href= Form.
T_radeReposnory > This element shall not be used if the transaction is
<linkld> concluded without a Master Agreement (in that case the
element “Trade Concluded without Master Agreement”
shall be used).
3. Repository CSA number.
Included in the Contract Reporting Form.
Element Description Reconciliation Rl
(Example)
ES&O;;OW CSA The identifier of the relevant Credit Support Annex
<partvReference assigned by the Trade Repository in accordance with the
hfef—y Registration Notification Form (RMO0O01) of the Credit CSA123456
- Support Annex Reporting Form (CMO15). sfr 7890

“TradeRepository”/>

<originatingTradeld>
<tradeld>

This element shall not be used if the Credit Support
Annex Reporting Form (CMO015) is not registered.

1 For more information, please refer to the “Manual for Completion of the Identifiers of the Parties”.
2 Reconciliation types are defined in the field <reconciliationType>.
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4.

Party 1.

Element

Description

Reconciliation

Format (Example)

Party's identifier 3
<party id="Partyl”>
<partyld>

The repository code of the Party 1 in
accordance with the Reference Guide of
Repository Participants (column
“Identification Code”). If the party has no
repository code, the value “NONREF” shall
be used.

Party 1 and Party 2 of the Contract shall be
defined in the same way as in the relevant
Master  Agreement Reporting Form
(CMO010). If the transaction is concluded
without a Master Agreement, the
counterparties shall agree in advance on
how to specify the parties.

It is not permitted to change the value of this
element in the amendment to the registered
Contract Reporting Form.*

mfr

Party's name
<party id="Party1”>
<partyName>

The official name of the Party 1. For the
clients of the NSD Repository it is required
to specify the short official name (in
Russian or English, if applicable) from the
Reference Guide of Repository
Participants. The value “NONREF” is not
permitted.

For individuals, the first name, the last
name and the middle name (in Russian or
English, if applicable) shall be specified.

mfr

Value from the
Reference Guide
https://www.nsd.ru/
en/services/reposito

ry/participants/

LEI/SWIFT/INN for Party 1.

Element

Description

Reconciliation

Format (Example)

Party’'s identifier
<party id="Party1”>
<partyld>

For legal entities that are obliged to report
to the Repository, the Legal Entity
Identifier (LEI) must be specified.

For individuals, the passport number

(PASS) or the Insurance Individual
Account Number (SNILS) must be
specified.

For legal entities that are not obliged to
report to the Repository and have no LEI
code, the following codes are permitted: for
Russian entities — Taxpayer Identification
Number (INN), for foreign entities —
SWIFT code (SWIFT), Bloomberg code
(BLOOM), Thomson Reuters code
(THRTR), other code (OWN).

mfr

Code type_code.

For example, LEI_
253400M18U5TB0O
2TW421;
SNILS_XXX-
XXX-XXX XX

Classification for Party 1.

Element

Description

Reconciliation

Format (Example)

% In the xsd-scheme <partyld> is the repeatable element and shall be included into the message twice for each party (<id>) in order
to specify two identifiers: the repository code and the LEI code. In the Web-client there are two separate fields: “Party 1” (“Party
2”) and “LEI/SWIFT/INN for Party 1” (“LEI/SWIFT/INN for Party 2”).
It is not permitted to change the Party’s identifier (repository code) when sending an amendment to the registered Reporting Form
(in this case, the new Reporting Form shall be submitted).
4 In the event of the assignment of rights under a contract (replacement of a party), a new Reporting Form with a new UTI code
must be registered. In this case, it is recommended to specify the date of the conclusion of the initial contract as the “Trade date”
(<tradeDate>), and the date of the assignment as the “Event's actual date” (<asOfDate>).

4
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Industry classification
<party id="Partyl”>
<classification>

The industry sector relevant to the party’s
license. If the Party 1 has more than one
license, any of the relevant sectors shall be
specified.

The value “Other” is only permitted for the
party that is not obliged to report to the
repository in accordance with the Russian
legislation.

The value “NONREF” is only permitted in
case of bilateral reporting for the purpose of
specifying the counterparty’s industry sector,
and must be corrected during the
confirmation process.

sfr

Value from the
Reference Guide
http://repository.nsd

.ru/en/versioned/cur
rent/taxonomy/nort
h-american-
industry-

system(nsdrus)

7. Country for Party 1.

<party id="Partyl”>
<country>

The code of the country of registration of a
legal entity or citizenship of an individual.

sfr

Element Description Reconciliation | Format (Example)
Value from the
Country Reference Guide

http://repository.nsd

.ru/en/versioned/cur
rent/taxonomy/iso3

166(fpmlrus)

8. Organization type for Party 1.

Element

Description

Reconciliation

Format (Example)

Organization type
<party id="Party1”>
<organizationType>

The type of the Party 1: “P” — individual, “L”
— legal entity.

sfr

Value from the
Reference Guide
http://repository.nsd

.ru/en/versioned/cur
rent/taxonomy/orga
nization-

type(nsdrus)

9. Trade identifier in terms of Party 1.
Included in the Contract Reporting Form and the Master Agreement Reporting Form.

Element Description Reconciliation | Format (Example)
The unique identifier of the Contract / Master

Trade/Master Agreement, assigned by the Party 1.

agreement/Report At initial registration the value “NONREF” )

identifier may be specified as the identifier assigned by Latin letters and

<partyReference the counterparty. When sending an mfr figures, no more

href="Party1"/> amendment to the registered form, the than 35 characters.
identifiers shall be defined in accordance

<tradeld> with the Registration Notification Form
(RMOO01) of the initial message.

10.  CSA number of Party 1.
Included in the Contract Reporting Form.

Element

Description

Reconciliation

Format (Example)

Credit Support
Annex identifier

<partyReference
href="Party1”/>

The Credit Support Annex identifier assigned
by the Partyl. The value “NONREF” may be
specified as the identifier assigned by the
counterparty.

sfr

Latin letters and
figures, no more
than 35 characters.
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<originatingTradeld>
<tradeld>

The identifier shall be specified in
accordance with the Credit Support Annex
Reporting Form (CMO015), if it is registered.

Not required, if there is no Credit Support
Annex.

Elements 11 — 17 shall be specified in the same way as elements 4 — 10, in respect of the Party 2.

11. Party 2.

12. LEI/SWIFT/INN for Party 2.

13.  Classification for Party 2.

14. Country for Party 2.

15. Organization type for Party 2.

16.  Trade identifier in terms of Party 2.
17.  CSA number of Party 2.

18.  Sender. LEI for Sender.

Element

Description

Reconciliation

Format (Example)

Party's identifier

The repository code of the Reporting
Agent, which is the sender of the Reporting
Form, in accordance with the Reference
Guide of Repository Participants (column

the
Guide

Value from
Reference

<partyName>

Guide of Repository Participants.

<party id="Sender”> “Identification Code™). mfr https://www.nsd.ru/
<partyld> ] . ru/services/reposito
In orc_jer t.o appoint thg Reportlng Agent, _the ry/participants
Application for Designation of Reporting
Agent (CM016) shall be submitted.
Party's identifier LE]
<party id="Sender”> The LEI code of the Reporting Agent. mfr 253400M18U5TBO
<partyld> 2TW421
, Value from the
Party’s name The short official name (in Russian or Reference  Guide
<party id="Sender”> English, if applicable) from the Reference mfr https://www.nsd.ru/

ru/services/reposito
ry/participants

19. UTI Generating Party.
Included in the Contract Reporting Form and the Master Agreement Reporting Form.®

Element

Description

Reconciliation

Format (Example)

Party's identifier

Value from the

<partyld>

<party The repository code of the UTI Generating Reference Guide
id="UTIGeneratingParty | Party, which is the party of the contract or mfr https://www.nsd.ru/
”> the third party. ru/services/reposito
<partyld> ry/participants
Party's identifier

<party LEI_
id="UTIGeneratingParty | The LEI code of the UTI Generating Party. mfr 253400M18U5TBO
s 2TwW421

5 May be specified in the Credit Support Annex Reporting Form (CMO015), if the UTI code is assigned to it.
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Trade/Master
agreement/Report
identifier
<partyReference href=

” UTIGeneratingParty”/>

<tradeld>

The Unique Trade Identifier (UTI), which
shall be generated in accordance with
Appendix 8 of Bank of Russia Ordinance
No. 4104-U, dated 16 August 2016.

It is not permitted to change the value of this
element in the amendment to the registered
Contract Reporting Form.

mfr

See Appendix 8 of
Bank of Russia
Ordinance No.
4104-U, dated 16
August 2016.

20. Execution venue type.
Included in the Contract Reporting Form.

Element

Reconciliation

Description

Format (Example)

Value from the Reference
Guide

Execution venue type
<executionVenueType>

Execution venue type. f
afr
Optional element.

http://repository.nsd.ru/en/vers

ioned/current/taxonomy/execu

tion-venue-type(nsdrus)

21. Event's actual date.

Element

Description

Reconciliation

Format
(Example)

Event's actual date
<asOfDate>

The event date in relation to which the timing of
reporting is controlled.

e  Atinitial registration of the Contract / Master
Agreement: <tradeDate>. When sending an
amendment to the registered Reporting Form:
<agreementDate>. When making a corrective entry
in the Contracts Register: the date when the error
was detected or the date when the message was sent
to the Repository. In the event of the assignment of
rights to another party: the date of the assignment.

e If the report CM092/CMO094 is submitted
during five business days after the end of the
reporting month (more than one <valuationDate>
element may be defined): the last business day of the
reporting month.®

e If the report CM092 is submitted when the
margin requirements change (in this case there is one
<valuationDate> element): the valuation date.

. If the report CMO094 is submitted when the
valuation is performed: the valuation date.

e In the Contract Obligation Status Reporting
Form (CM093): the event date (for example, the date
when obligations under the contract come into
effect; if obligations are overdue, the scheduled
termination date shall be specified).

YYYY-

mir MM-DD

22. Trade date.

Included in the Contract Reporting Form and the Master Agreement Reporting Form.

Element

Description

Reconciliation

Format
(Example)

8 If the report CM092/CM094 has one valuation date, the element <asOfDate> may be equal to <valuationDate>. CM092/CM094
may contain information on the contracts, which have expired during the reporting month.
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The date of the conclusion of the Contract / Master

Trade date -MM-
Agreement. When sending an amendment to the mfr ;;YY MM
<tradeDate> registered Reporting Form: the initial trade date.
23. Message ID.
Element Description Reconciliation Rl
(Example)
Message 1D The unique identifier of the message. It is Latin letters
- . : nfr .
<messageld> generated automatically in the Web-client. and figures.
24. Correlation ID.
Element Description Reconciliation Rl
(Example)
The correlation identifier used for messages of the [Repository
) same business process. It is defined in the initial code of a
Correlation ID message, and in any following message which is a o sender] -
<correlationld> response to the initial message (CM001, CM002, [Year]-
CMO003, RMO001) it has the same value. It is [Message
generated automatically in the Web-client. Number]
25. Related document form identifier.
Included in the Contract Reporting Form.
Element Description Reconciliation ROITEL
(Example)

Related document
form identifier

The <correlationld> value of the Master
Agreement Reporting Form. It shall be defined if
the Contract is submitted together with the Master

nfr

Latin letters

i Agreement, i. e. if the Master Agreement has not and figures.
<parentCorrelationld> | peon registered and has no Repository number.
Optional element.
Il.  Trade Specific Properties.
Included in the Contract Reporting Form.
1. Reporting broker ID.
Element Description Reconciliation HO=G
(Example)
) The LEI code of the broker, if the transaction was LEI
Reporting Broker ID | concluded through the broker and the broker is not "
) : . - mfr 253400M18U
<reportingBroker|D> a party to the transaction. Leave the field empty, if ETBO2TWA21
not applicable.
2. Cleared.
Element Description Reconciliation et
(Example)
Central clearing requirement: “Y” — the contract is
Cleared subject to mandatory central clearing; “N” — the _
. . mfr Y;N
<cleared> contract is not subject to mandatory central

clearing.




3. A choice of the clearing type.

3.1  CS - settlements by results of simple clearing.
Element Description Reconciliation (I;;arrrr?;Ite)

] o The LEI code of the clearing company. LEI
Clearing organization code | Shall be specified if the “Settlement type” -

. - . P mfr 253400M18U
<clearingOrganizationCode> | is defined as “CS” (for example, DVP ETBO2TWA21

settlements in NSD).
Cleared date The date of including the obligations from YYYY-MM-
. . mfr
<clearedDate> the contract into the clearing pool. DD
Clearing date and time i i i YYYY-MM-
_ g ! The cle_arlng date _and time. Leave the field mfr DDTYY:MM:
<clearingDate Time> empty, if not applicable. P
3.2  CCP - settlements by results of central clearing.
Element Description Reconciliation (I:;arrr:]]palte)
The LEI code of the central counterparty. LEI
Central counterparty code Shall be specified if the “Settlement type” 2537007UKS
<clearingCentralCounterparty | is defined as “CCP” (for example, mfr G30KDX1A4
Code> OTC clearing by the 7
National Clearing Centre).

. . LEI
Clearing member ID -

. g The LEI cc_)de of the Clearl_n_g Member (one mfr 253200M18U
<clearingMemberID> of the parties shall be specified). ETBO2TWA21
Cleared date The date of including the obligations from YYYY-MM-

the contract into the clearing pool (trade mfr
<clearedDate> DD
date).
Clearing date and time i i i YYYY-MM-

_ g _ The clefarmg date _and time. Leave the field mfr DDTYY:-MM:

<clearingDateTime> empty, if not applicable. SS
4. Trade parameters reconciliation type.
Element Description Reconciliation (I;;z:nTSIte)
Reconciliation type.
“FULL” — the Repository shall perform
reconciliation for all Value from

Trade parameters
reconciliation type

<reconciliationType>

mandatory and
optional fields included in the message
(mandatory reconciliation fields, additional
reconciliation fields, special reconciliation
fields).

“GENF” — the Repository shall perform

reconciliation ~ for  the  mandatory
reconciliation  fields  and special
reconciliation fields included in the
message. Fields  with additional

reconciliation (afr) shall not be matched.

mfr

the Reference
Guide

http://repositor
y.nsd.ru/en/ver
sioned/current/
reference/type
s/simpleRecon
ciliationType

Mandatory field reconciliation (mfr) means mandatory and optional elements, which must match exactly
in the in case of bilateral reporting. If such element is included in the message of the party and not included

9
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in the message of the counterparty, the messages shall be rejected. If such element is optional and is not
included in the messages of both counterparties, the reconciliation process shall be deemed successful.

Special field reconciliation (sfr) means elements that are mandatory to be included in the message. If such
elements are included in the messages of both counterparties and don’t match, the messages shall be
rejected. If such element is included in the message of the party and not included in the message of the
counterparty (or the value “NONREF” is used), the reconciliation process shall be deemed successful.

Additional field reconciliation (afr) means elements that are not mandatory to be included into the
message in order to complete the registration process. If such elements are included in the messages of both
counterparties and match, the reconciliation process shall be deemed successful. If such elements don’t
match, they are not included in the Contracts Register (the message shall be registered without such fields).

No field reconciliation (nfr) means elements that are not included in the reconciliation process.
5. Settlement type.

Element Description Reconciliation Format (Example)
Settlement  type: “OTC” - Value from the Reference
settlements outside the clearing Guide

Settlement type system; “CCP” -  central " http://repository.nsd.ru/en/

<clearSettlementType> counterparty clearing; “CS” - mir versioned/current/taxonom
settlements in the clearing system yl/clear-settlement-
without central clearing. type(nsdrus)

6. Settlement method.

Element Description Reconciliation Format (Example)
Settlement  method: “P” - Value from the Reference
deliverable; “C” — cash-settled; Guide

Settlement method “E” — deliverable/cash-settled, it http://repository.nsd.ru/en/

<clearSettlementMethod> | Which implies a choice of the versioned/current/taxonom
settlement method by a party: y/clear-settlement-
deliverable or cash-settled. method(nsdrus)

7. Contract details matching method.
Element Description Reconciliation Format (Example)
Value from the Reference
Contract details Confirmation type: “MXME” — Guide
matching method consecutive or combined sfr http://repository.nsd.ru/en/
. . confirmation process, “MATH” - versioned/current/referenc
<confirmationMethod> matching confirmation. e/types/simpleMasterAgre
ementConfirmationEnum
8. Automatic trade execution on the agreement end date.
Element Description Reconciliation st
(Example)
“Y” means automatic execution (deregistration) of
the contract with the status “T” after 3 business
days from the “Agreement end date”

Automatic trade (<endAgreementDate>). In this case the Contract

execution on the Obligation Status Reporting Form (CM093) shall

agreement end date not be provided. mfr YN

<automaticExecution> The element may be used in the case of unilateral
entry of information in the Contracts Register only.
The value “N” means the cancellation of automatic
trade execution (used in the amendment message).

10
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If this element is not included into the message, the
Contract Obligation Status Reporting Form
(CM093) must be provided.

Optional element.

9. Parties are affiliated.

Format

Element Description Reconciliation (Example)

Specifies the affiliation of the Party 1 and the Party
2 in accordance with Bank of Russia Ordinance
No. 4104-U, dated 16 August 2016.

The element is mandatory for contracts concluded

Parties are affiliated i
. . without a master agreement.
<partiesAreAffiliated> L . mfr Y7 “N”
If the party acts as a commission agent and is both

the seller and the buyer in the same transaction, the
value “N” shall be specified.

If the contract is based on a master agreement, this
element shall be empty.

10.  Transaction regulatory class.

Element Description Reconciliation | Format (Example)
Value from the
Transaction regulatory Reference Guide
class The type of the contract. “Term” means http://repository.nsd
the contract which is not treated as a afr .ru/en/versioned/cur
<regulatoryStatus> A
derivative. rent/taxonomy/requ
latory-
status(nsdrus)
11.  Agreement start date.
Element Description Reconciliation | Format (Example)
The date defined by the parties as the date
Agreement start date ’ i if thi
g for the contract s e_ntry 1.nt0 force, if this mfr YYYY-MM-DD
<startAgreementDate> date does not coincide with the trade date.
Leave the field empty, if not applicable.
12.  Agreement end date.
Element Description Reconciliation | Format (Example)
The contract's expiry date. If the contract
stipulates the extension of its term as a
Agreement end date i
g re_zsult of the occurrence_of a respective mfr YYYY-MM-DD
<endAgreementDate> circumstance or event, this term shall not

be taken into account when the contract
expiry date is indicated.

13. Financial instruments classification codes.

Special codes for derivatives contracts required by Bank of Russia Ordinance No. 4104-U, dated 16 August
2016.

13.1 Product general classification codes.

Format

Element Description Reconciliation (Example)
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Code type

<Code>

If a contract is not a part of any complex
derivatives transaction and is not an
underlying asset of the derivatives
transaction, the code “S” shall be assigned.

The default wvalue: "ProductRelation". "ProductRelati
<productGeneralCodes> Required element, sfr on”
<specificCode>

The product relation code in accordance with

Appendix 6 of Bank of Russia Ordinance No.

Code 4104-U, dated 16 August 2016. Required

element.

<productGeneralCodes> sfr Text.

13.2

Product leg specific classification codes.

Additional codes for swap contracts (except for a credit default swap) in accordance with Bank of Russia
Ordinance No. 4104-U, dated 16 August 2016. More than one code may be specified for each swap leg.

Element Description Reconciliation SOEL
(Example)
Product leg identifier
g . The identifier of a swap leg for which codes Text. For
<productLegSpecificCodes> | 5re specified. sfr example,
<legld> "legl", "leg2".
«pi » : Value from
FixedRateChange” — the reduction or the the Reference
increase of the fixed rate. Guide
Code type “NotionalChange” — the reduction or the http://repositor
<productLegSpecificCodes> | increase of the notional value. ofr y.nsd.ru/en/ver
<specificCode> “UnderlierValuation” frequency  of sioned/current/
revaluation. reference/type
“PaymentFrequency” frequenc of slsimpleNsdSp
a yments q y q y ecificCodesEn
pay - um
Code The code value in accordance with
<productLegSpecificCodes> | Appendices 4-5 of Bank of Russia Ordinance sfr Text.
<Code> No. 4104-U, dated 16 August 2016.

14. Information about Party clients.

The information about the clients of the parties shall be provided to the repository in accordance with Bank
of Russia Ordinance No. 4104-U dated 16 August 2016.

In the case of unilateral reporting the message must contain two <clientDetails> elements (the Reporting
Agent must provide information about the clients of both Parties).

In the case of bilateral reporting it is possible to complete <clientDetails> at least for one party (Party 1 or
Party 2 itself). In this case the information about the counterparty’s client must be provided in the
counterparty’s message or must be completed during the consecutive confirmation process.”

14.1 Party, servicing a client.

Element Reconciliation

Description Format (Example)

" In the case of combined confirmation of reporting forms the party’s client information is not available to the
counterparty (its Reporting Agent). After receiving a message with <clientDetails> provided by the party, this block
is deleted in the Request for approval (RMO0O05) sent to the counterparty (its Reporting Agent). When the Confirmation
acknowledgement (CMO001) received from the counterparty is registered, two blocks with information about the clients
(for the Party 1 and the Party 2) are entered into the Contracts Register. The information about the counterparty’s
client is not disclosed in the Statement report (RMO004) and in the interface of the web-client.
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Party, servicing a

client <servicingParty>

A reference to the party.

sfr

Party 1; Party 2

14.2

A choice of the client type.

Choice “Own party trade”

Element

Description

Reconciliation

Format (Example)

Own party trade
<ownTrade>

Indicates that the party has concluded the
contract on its own behalf and not for the
benefit of the client. The default value: “true”.

sfr

true

Choice “Trade is on

behalf of a client”

<country>

legal entity or citizenship of an individual.

Element Description Reconciliation | Format (Example)
The type of a client.
“F> — a professional securities market
participant, a credit institution, an insurance Value from the
_ company, a management company, a nhon- Reference Guide
Client type governmental pension fund or another sfr http://repository.nsd
<type> organization whose core activity is the activity .ru/en/versioned/cur
for the provision of financial services, as well rent/reference/types
as the auxiliary activity in the sphere of IsimpleClientType
financial services; “L” — another type of a legal
entity; “P” — an individual.
The identifier of a client defined as "code
type_code". The following code types are
applicable: in the case of Russian entities - Code type_code.
o "LEI" or "INN" (Taxpayer Identification For example,
Identifier Number) for legal entities, "SNILS" (Insurance ’ SNILS XXX-
<id> Individual Account Number) or "PASS" (the ST XXX-XXX XX:
passport number) for individuals; in the case of INN XOOXX XX
foreign entities —"LEI", "SWIFT", "BLOOM" XX
(Bloomberg code), "THRTR" (Thomson
Reuters code), "OWN" (other code).
Name The legal name of the organization or the first
name, the last name and the middle name (in sfr Text
<name=> Russian or English, if applicable).
Value from the
Reference Guide
Country code The code of the country of registration of a Sfr http://repository.nsd

.ru/en/versioned/cur
rent/taxonomy/iso3

166(fpmlrus)

Choice “No information about client”

Element

Description

Reconciliation

Format (Example)

No information
about client

<nolnformation>

The default value: "true". Applicable in the
case of unilateral registration, if the
counterparty is not a client of the Repository or
has provided the Notification on the rejection
to submit information to the Repository.

sfr

true

Collateral.

Included in the Contract Reporting Form.
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General terms of the Credit Support Annex, concluded on the basis of the Floating Margin Payment
Agreement (2011), as approved by the Russian National Association of Securities Market Participants
(NAUFOR), the Association of Russian Banks (ARB) and the National Foreign Exchange Association
(NFEA). If such Credit Support Annex is not concluded or it is based on other standards (for example,
ISDA 2016 Credit Support Annex), the elements “Collateral type for the trade” and “Form of collateral”
shall have the value “U”.

Element Description Reconciliation Al
(Example)
The type of the collateral (margiq requiremer_]ts): Value from the
“FC”_— full collateral (both the initial and variation Reference
margins are used); Guide:
Collateral type for | «pC” — partial collateral (only the variation margin _
the trade is used); mfr MMDOSM)L
<marginType> “OC” — one-sided collateral (the initial and (or) nsd.ru/en/versio
variation margins are provided by one party only): ned/current/refe
“U” — obligations under the contract are unsecured rence/types/sim
(no Credit Support Annex). pleMarginType
The form of the collateral: Value from the
“T> _ obligations under the contract are secured Reference
individually: Guide:
“G” — obligations under the contract are secured http://repository.
Form of collateral cumulatively ~with obligations under other ’ nsd.ru/en/versio
<collateralForm> contracts as part of the portfolio (cumulative mir ned/current/refe
collateral), for example all the derivatives under rence/types/sim
the same master agreement; pleCollateralFor
“U” — obligations under the contract are unsecured m
(no Credit Support Annex).
Date trade included
into portfolio The date of including the contract in the portfolio ; YYYY-MM-
<dateTradelncludedl | of contracts (if applicable). mir DD
ntoPortfolio>
Date trade excluded .
from portfolio The dgte of excludn_wg the_ contract from the mfr YYYY-MM-
portfolio of contracts (if applicable). DD
<country>
IV. Product Properties.
1. Foreign Exchange Swap Contact Form (CM021).
1.1  Product type.
Financial instrument classification according to the Reference Guide:

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type

Description
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ForeignExchange:FXSwap

Deliverable foreign exchange swap (derivative)

ForeignExchange:FXSwap:NonDerivative

Deliverable foreign exchange swap (non-derivative)

ForeignExchange:FXSwap:Cash

Cash-settled foreign exchange swap (derivative)

A contract stipulating the obligation of one party to transfer the currency to the ownership of the second
party and the obligation of the second party to accept and pay for the currency, and also the obligation of
the second party to transfer the currency to the ownership of the first party and the obligation of the first
party to accept and pay for the currency, not stipulating other obligations of the parties for the payment or
transfer of the currency (monetary funds), and which is not treated as a derivative shall be classified as a
deliverable foreign exchange swap (non-derivative).

1.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016. In the case of deliverable foreign exchange swaps (non-derivative), the value “UKWN” shall

be used.

1.3 Near FX Swap Leg.

1.3.1 Currency 1.

Element Description Reconciliation Format (Example)
Payer A reference to the Party 1 responsible
for making the payment in the mfr Partyl
<payerPartyReference> Currency 1 for the near leg.
Receiver A reference tg the Party 2 that receives
. the payment in the Currency 1 for the mfr Party2
<receiverPartyReference> | oor leg.
Value from the
Currency of money Reference Guide
amount The Currency 1 paid by the Party 1 for mfr http://repository.nsd.ru/
<paymentAmount> the near leg. en/versioned/current/ta
<currency> xonomy/is04217-2001-
08-15(fpmlrus)
Amount iti i
The payment amount in the Currency Positive decimal
<paymentAmount> 1 for the near leg mfr number. For example,
<amount> ' 1000.

1.3.2 Currency 2.

Element Description Reconciliation Format (Example)
Payer A referen_ce to the Party 2 resppnsible
for making the payment in the mfr Partyl
<payerPartyReference> Currency 2 for the near leg.
Receiver A reference to the Party 1 that receives
. the payment in the Currency 2 for the mfr Party?2
<receiverPartyReference> | ooy leg.
Value from the
Currency of money Reference Guide
amount The Currency 2 paid by the Party 2 mfr http://repository.nsd.ru/
<paymentAmount> for the near leg. en/versioned/current/ta
<currency> xonomy/is04217-2001-
08-15(fpmlrus)
Amount iti i
The payment amount in the Currency Positive decimal
<paymentAmount> 2 for the near leg mfr number. For example,
<amount> ' 1000.
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1.3.3 Dealt Currency (Underlying Currency).

Element

Description

Reconciliation

Format (Example)

Dealt Currency
(Underlying Currency)

<dealtCurrency>

The base currency, the amount of
which is fixed for both legs. It shall be
defined as "ExchangedCurrencyl” (p.
1.3.1) or "ExchangedCurrency2" (p.
1.3.2).

mfr

Value from the
Reference Guide
http://repository.nsd.ru/
en/versioned/current/re
ference/types/simpleDe

altCurrencyEnum

1.3.4 Value date.

Element

Description

Reconciliation

Format (Example)

Value date
<valueDate>

The settlement date for the near leg.

mfr

YYYY-MM-DD

1.3.5 Rate of exchange.

<rate>

the base currency (p. 1.3.3), unless
otherwise specified in the contract
terms.

Element Description Reconciliation Format (Example)
Currency 1 ; Value from the
y The Currency 1 paid by the Party 1 for mfr Reference Guide
<currencyl> the near leg of a swap. X
http://repository.nsd.ru/
Currency 2 _ en/versm_ned/current/ta
y The Currency 2 paid by the Party 2 for mfr xonomy/is04217-2001-
<currency2> the near leg of a swap. 08-15(fpmlrus)
Value from the
The quotation basis defined as Reference Guide
uote basis uotatl : ! . :
Q _ "CurrencylPerCurrency2" or mfr http:/repository.nsd.ru/
<quoteBasis> “Currency2PerCurrencyl”. en/versioned/current/re
ference/types/simpleQu
oteBasisEnum
The exchange rate of the near leg.
Indicates how much of the quote Positive decimal
Exchange rate currency is needed to buy one unit of
mfr number. For example,

50.1234567

1.3.6 Non-deliverable settlement.

Optional elements defining the non-deliverable settlement terms.

1.3.6.1 Settlement currency.

Element

Description

Reconciliation

Format (Example)

Settlement currency
<settlementCurrency>

The settlement currency of the non-
deliverable contract.

Optional element.

mfr

Value from the
Reference Guide
http://repository.nsd.ru/
en/versioned/current/ta
xonomy/iso4217-2001-

08-15(fpmlrus)

1.3.6.2 Fixing.
Not used.
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14 Far FX Swap Leg.

14.1 Currency 1.

Element Description Reconciliation Format (Example)
Payer A reference to the Party 2 responsible
for making the payment in the mfr Partyl
<payerPartyReference> Currency 1 for the far leg.
Receiver A reference to the Party 1 that receives
. the payment in the Currency 1 for the Party2
<receiverPartyReference> | ¢5, leg.
Value from the
Currency of money Reference Guide
amount The Currency 1 paid by the Party 1 mfr http://repository.nsd.ru/
<paymentAmount> for the near leg. en/versioned/current/ta
<currency> xonomy/iso4217-2001-
08-15(fpmlrus
Amount iti i
The payment amount in the Currency Positive decimal
<paymentAmount> 1 for the far leg mfr number. For example,
<amount> ' 1000

1.4.2 Currency 2.

Element Description Reconciliation Format (Example)
Payer A reference to the Party 1 responsible
for making the payment in the mfr Partyl
<payerPartyReference> Currency 2 for the far leg.
Receiver A reference t(_) the Party 2 that receives
. the payment in the Currency 2 for the mfr Party2
<receiverPartyReference> | ¢, leg.
Value from the
Currency of money Reference Guide
amount The Currency 2 paid by the Party 2 mfr http://repository.nsd.ru/
<paymentAmount> for the near leg. en/versioned/current/ta
<currency> xonomy/iso4217-2001-
08-15(fpmlrus)
Amount iti i
The payment amount in the Currency Positive decimal
<paymentAmount> 2 for the far leg mfr number. For example,
<amount> ' 1000

1.4.3 Dealt Currency (Underlying Currency).

Element

Description

Reconciliation

Format (Example)

Dealt Currency
(Underlying Currency)

<dealtCurrency>

The base currency, the amount of
which is fixed for both legs. It shall be
defined as "ExchangedCurrencyl" (p.
1.3.1) or "ExchangedCurrency2" (p.
1.3.2).

mfr

Value from the
Reference Guide
http://repository.nsd.ru/
en/versioned/current/re
ference/types/simpleDe

altCurrencyEnum

1.4.4 Value date.

Element

Description

Reconciliation

Format (Example)

Value date
<valueDate>

The settlement date for the far leg.

mfr

YYYY-MM-DD
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1.4.5 Rate of exchange.

Element Description Reconciliation Format (Example)
Currency 1 ; Value from the
y The Currency 1 paid by the Party 1 for mfr Reference Guide
<currencyl> the near leg of a swap. X
http://repository.nsd.ru/
Currency 2 en/versm_ned/current/ta
) y The Currency 2 paid by the Party 2 for mfr xonomy/iso4217-2001-
<currency2> the near leg of a swap. 08-15(fpmlrus)
Value from the
h tat basis  defined Reference Guide
uote basis e quotation basis defined as _ .
Q "Currency1PerCurrency2" or mfr http:/repository.nsd.ru/

en/versioned/current/re
ference/types/simpleQu
oteBasisEnum

<quoteBasis>

"Currency2PerCurrencyl".

Positive decimal
The exchange rate of the far leg. mfr number. For example,
<rate> 50.1234567

Exchange rate

1.4.6 Non-deliverable settlement.
Optional elements defining the non-deliverable settlement terms. See paragraph 1.3.6.

2. Foreign Exchange Spot or Forward Transaction Form (CM022).

2.1  Product type.

Financial instrument classification according to the Reference Guide:
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description

ForeignExchange:Forward Deliverable foreign exchange forward (derivative)
ForeignExchange:NDF Non-deliverable foreign exchange forward (derivative)
ForeignExchange: Term Foreign exchange term transaction (non-derivative)
ForeignExchange:Spot Foreign exchange spot transaction

Foreign exchange term transactions (non-derivative) are not required to be reported to the repository (see
paragraph 1 of Bank of Russia Ordinance No. 4104-U dated 16 August 2016).

2.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

2.3  Currency 1.

Element Description Reconciliation Format (Example)
Payer A reference to the Party 1 responsible

for making the payment in the mfr Partyl
<payerPartyReference> Currency 1.
Receiver A reference to the Party 2 that receives mfr Party2

<receiverPartyReference> | the payment in the Currency 1.

Value from the
The Currency 1 paid by the Party 1. mfr Reference Guide

http://repository.nsd.ru/

Currency of money
amount
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<paymentAmount>

en/versioned/current/ta

<currency> xonomy/iso4217-2001-
08-15(fpmlrus)
Amount iti i
The notional amount in the Currency Positive decimal
<paymentAmount> 1 mfr number. For example,
<amount> ' 1000.

A4 Currency 2.

Element Description Reconciliation Format (Example)
Payer A reference to the Party 2 responsible

for making the payment in the Currency mfr Partyl
<payerPartyReference> 2
Recei_ver A reference to the Party 1 that receives mfr Party?
<receiverPartyReference> | the payment in the Currency 2.

Value from the
Currency of money Reference Guide
amount . :

The Currency 2 paid by the Party 2. mfr http:// repgsnorv.nsd.r
<paymentAmount> u/en/versioned/curren
<currency> t/taxonomy/iso4217-

2001-08-15(fpmlrus)
Amount Positive decimal
<paymentAmount> The notional amount in the Currency 2. mfr number. For example,
<amount> 1000.

.5 Dealt Currency (Und

erlying Currency).

Element

Description

Reconciliation

Format (Example)

Dealt Currency
(Underlying Currency)

<dealtCurrency>

The base currency, relative to the unit
of which the forward exchange rate is
set. It shall be defined as
“ExchangedCurrencyl” (p. 2.3) or
“ExchangedCurrency2” (p. 2.4).

mfr

Value from the
Reference Guide
http://repository.nsd.ru/
en/versioned/current/re
ference/types/simpleDe

altCurrencyEnum

.6 Value date .

Element

Description

Reconciliation

Format (Example)

Value date
<valueDate>

The payment date.

mfr

YYYY-MM-DD

T Rate of exchange.

Element Description Reconciliation Format (Example)
Currency 1 The C 1 paid by the Partv 1 » Value from the
e Currenc ai e Party 1. mfr ;
<currencyl> y 1 paid by Yy Reference Guide
http://repository.nsd.ru/
Currency 2 _ en/versio_ned/current/ta
The Currency 2 paid by the Party 2. mfr xonomy/iso4217-2001-
<currency2> 08-15(fpmlrus)
) The quotation basis for the forward Value from the
Quote basis exchange rate defined as mfr Reference Guide
<quoteBasis> “CurrencylPerCurrency2” or http://repository.nsd.ru/
“Currency2PerCurrencyl”. en/versioned/current/re
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ference/types/simpleQu
oteBasisEnum

The forward exchange rate. If it is not
fixed on the registration date, the

Exchange rate mark'e.t exchange rate shall' be Positive decimal
specified. No later than three business mfr number. For example,
<rate> days from the date of determining the 50.1234567

forward rate, an amendment message
shall be provided to the Repository.

2.8 Non-deliverable settlement.
Optional elements defining the non-deliverable settlement terms.
2.8.1 Settlement currency.

Element Description Reconciliation | Format (Example)

Value from the
Reference Guide

The settlement currency of the non- -
http://repository.nsd.ru/

Settlement currency deliverable contract. mfr

<settlementCurrency> . en/versioned/current/ta
Optional element. xonomy/is04217-2001-
08-15(fpmlrus)
2.8.2 Fixing.
Not used.

3. Foreign Exchange Option Contract Form (CM023).

3.1  Product type.

Financial instrument classification according to the Reference Guide:
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description

ForeignExchange:VanillaOption: American American vanilla foreign exchange option

ForeignExchange:CashOption:American American cash-settled foreign exchange option

ForeignExchange:VanillaOption:European European vanilla foreign exchange option

ForeignExchange:NDO Non-deliverable foreign exchange option
ForeignExchange:VanillaOption:Bermuda Bermuda vanilla foreign exchange option
ForeignExchange:CashOption:Bermuda Bermuda cash-settled foreign exchange option
ForeignExchange:SimpleExotic:Asian Asian foreign exchange option
ForeignExchange:SimpleExotic:Barrier Barrier foreign exchange option

ForeignExchange:SimpleExotic:BarrierAsian | Barrier Asian foreign exchange option

3.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

3.3 Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)
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Buyer
<buyerPartyReference>

A reference to the buyer of the
contract.

mfr

Seller A reference to the seller of the

<sellerPartyReference> | contract.

mfr

Partyl; Party2

3.4 A choice of the option exercise style.
Choice “American/Bermuda style option”.
3.4.1 Commencement date.

Used for American/Bermuda style options.

Element Description

Reconciliation

Format (Example)

Commencement date The first day of the exercise

period. If it is undefined, the trade
date shall be specified.

<commencementDate>
<unadjusted date>

mfr

YYYY-MM-DD

3.4.2 Expiry date.
Used for American/Bermuda style options.

Element Description

Reconciliation

Format (Example)

Expiry date . .
The last day of the exercise period.

<expiryDate>

mfr

YYYY-MM-DD

3.4.3 Multiple exercise.

Not used.

3.4.4 Bermuda option exercise dates.
Used for Bermuda style options.

Element Description

Reconciliation

Format (Example)

Bermuda option
exercise dates

<bermudaExerciseDate>
<date>

Bermuda option exercise dates
(repeating element).

mfr

YYYY-MM-DD

Choice “European style option”.

Element Description

Reconciliation

Format (Example)

Expiry date The expiration date of a European

<expiryDate> style option.

mfr

YYYY-MM-DD

3.5 Put currency amount.

Element Description

Reconciliation

Format (Example)

Currency of money

Value from the Reference
Guide

amount .

The put currency. mfr http://repository.nsd.ru/en/ve
<putCurrencyAmount> rsioned/current/taxonomy/is
<currency> 04217-2001-08-15(fpmlrus)
Amount . .

. Positive decimal number.
<putCurrencyAmount> Put notional amount. mfr For example, 1000
<amount> ’
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3.6  Call currency amount.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

Value from the Reference
Guide

<callCurrencyAmount>
<amount>

The call currency. mfr http://repository.nsd.ru/en/ve
<callCurrencyAmount> rsioned/current/taxonomy/is
- <curréncy> 04217-2001-08-15(fpmlrus)
Amount . .

. Positive decimal number.

Call notional amount. mfr

For example, 1000

3.7  Agreed option type.

Element

Description

Reconciliation

Format (Example)

Agreed option type
<soldAs>

The type of an option transaction:
"Put", "Call".

mfr

Value from the Reference
Guide
http://repository.nsd.ru/en/ve
rsioned/current/reference/typ
es/simplePutCallEnum

3.8  Strike price.

Element

Description

Reconciliation

Format (Example)

Rate of exchange

The strike price. This is the

Positive decimal number.

<strikeQuoteBasis>

"PutCurrencyPerCallCurrency" or
"CallCurrencyPerPutCurrency".

exchange rate at which an option mfr
<rate> shall be exercised. For example, 50.1234567
Value from the Reference
Guide
The quotation basis for the strike ) .
Strike quote basis price defined as ht_tp.//reposnorv.nsd.ru/en/ve
mfr rsioned/current/reference/typ

es/simpleStrikeQuoteBasisE
num

3.9  Additional features.
The parameters of Asian and/or barrier options. Required, if these parameters are specified in the contract

terms.

Choice “Asian and barrier option features”.
3.9.1 Asian option features.
3.9.1.1 Primary exchange rate source.

Element

Description

Reconciliation

Format (Example)

Data source
<rateSource>

An information source for

obtaining a spot rate.
Optional element.

afr

Value from the Reference
Guide
http://repository.nsd.ru/en/ve
rsioned/current/taxonomy/in
formation-provider(nsdrus)

3.9.1.2 Observation schedule.

The period, for which the average price is determined (if the terms of an Asian option stipulate discrete
dates, for which the average price is determined, this is the first and the last date).

Element

Description

Reconciliation

Format (Example)
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Observation start date

The start of the period
over which the exchange

to calculate the average
price of an Asian option.

. rate is observed to mfr
<observationSchedule> <startDate> calculate the average
price.
YYYY-MM-DD
The end of the period
Observation end date over W_hlch the exchange
. rate is observed to mfr
<observationSchedule> <endDate> calculate the average
price.
Period multiplier | The  time  period i Positive integer (1, 2,
<periodMultiplier> | multiplier. 3, etc.)
Calcutation The time period type Value from the
period frequency P yp Reference Guide
. . corresponding to the htto:// it d
<calculationPerio | period period over which the p://repository.nsd.r
dFrequency> . exchange rate is observed mfr u/en/versioned/curren
<period> t/reference/types/sim

plePeriodExtendedEn
um

3.9.2 Barrier option features.

The parameters of an Asian barrier option. In the case of “double” barriers (double knock-out, double
knock-in) these elements shall be repeated.

Optional element.

Element Description Reconciliation Format (Example)
Value from the Reference
Specifies whether the option Guide
Barrier type becomes effective ("knock-in") ht_tp://repositorv.nsd.ru/en/ve
) or is annulled ("knock-out") mfr rsioned/current/reference/typ
<barrierType> when the respective trigger event es/simpleFxBarrierTypeEnu
occurs. m
Currency 1 Value from the Reference
<quotedCurrencyPair> The call currency (p. 3.6). mfr Guide
<currencyl> http://repository.nsd.ru/en/ve
Currency 2 rsioned/current/taxonomy/is
04217-2001-08-15(fpmlrus)
<quotedCurrencyPair> The put currency (p. 3.5). mfr
<currencyl>
Value from the Reference
Quote basis The method by which the Guide
. exchanae rate is quoted. mfr ht_tp.//reposnorv.nsd.ru/en/ve
<quoteBasis> g g rsioned/current/reference/typ
es/simpleQuoteBasisEnum
The exchange rate on the basis of
Trigger rate which an occurrence of the mfr Positive decimal number.
<triggerRate> knock-in event or of the knock- For example, 50.1234567
out event is determined.
Data source An information source for Value from the Reference
<rateSource> obtaining a spot rate. Guide
afr http://repository.nsd.ru/en/ve

rsioned/current/taxonomy/in
formation-provider(nsdrus)
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Observation start date
<observationStartDate>

The start of the period over
which observations are made to
determine whether a trigger has
occurred.

Optional element.

afr

Observation end date
<observationEndDate>

The end of the period over which
observations are made to
determine whether a trigger
event has occurred.

Optional element.

afr

YYYY-MM-DD

Choice “Barrier option features”.
The description of the barrier option. See paragraph 3.9.2.

3.10 Option premium.

3.10.1 Definition of the payer and the receiver.

<receiverPartyReference>

contract.

Element Description Reconciliation Format (Example)
Payer A reference to the buyer of the mfr
<payerPartyReference> contract.

- Partyl; Party2
Receiver A reference to the seller of the mfr

3.10.2 Payment amount.

Element Description Reconciliation Format (Example)
Currency of money _ _ Val_ue from the Reference
amount The currency in which the Guide

premium amount is mfr http://repository.nsd.ru/en/ve
<paymentAmount> denominated. rsioned/current/taxonomy/is
<currency=> 04217-2001-08-15(fpmlrus)
Amount .. .

. Positive decimal number.
<paymentAmount> Total premium amount. mfr For example, 100,
<amount> ’
3.11 Cash-settlement.

Optional elements defining the non-deliverable settlement terms.
3.11.1 Settlement currency.

Element

Description

Reconciliation

Format (Example)

Settlement currency
<settlementCurrency>

The settlement currency of the
non-deliverable contract.

Optional element.

mfr

Value from the Reference
Guide
http://repository.nsd.ru/en/ve
rsioned/current/taxonomy/is
04217-2001-08-15(fpmlrus)

3.11.2 Fixing.
Not used.

4. Foreign Exchange Digital Option Contract Form (CMO024).

4.1  Product type.

Financial instrument classification according to the
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Reference Guide:
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Product type Description

ForeignExchange:SimpleExotic:Digital: American

American digital foreign exchange option

ForeignExchange:SimpleExotic:Digital:European

European digital foreign exchange option

ForeignExchange:SimpleExotic:Digital:Bermuda

Bermuda digital foreign exchange option

4.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16

August 2016.
4.3  Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)
Buyer A reference to the buyer of the i
<buyerPartyReference> contract.
Partyl; Party2
Seller A reference to the seller of the mir

<sellerPartyReference>

contract.

4.4

A choice of the option exercise style.

Choice “American/Bermuda style option and touch parameters”.

Element

Description

Reconciliation

Format (Example)

Commencement date

The first day of the exercise period for
an American style option. If it is

<commencementDate> undefined, the trade date shall be mir
<unadjusted date> specified.
Expiry date The last day of the exercise period for mfr
<expiryDate> an American style option. YYYY-MM-DD
Bermuda option exercise
dates Bermuda option exercise dates mfr
<bermudaExerciseDates — | (repeating element).
date>
Specifies the binary condition: vValue from the
" whether the spot rate touches .
Touch condition (“Touch”) or does not touch Reference Guide
. » " ) http://repository.nsd.ru/
<touchCondition> (“Notouch”) the trigger rate. For mfr en/versioned/current/re
“double” conditions (double one- .

" ference/types/simpleTo
touch, double no-touch) "Touch uchConditionEnum
parameters" shall be defined twice.

Currency 1 . -

. The first currency specified when a mfr Value from the
<quotedCurrencyPair> pair of currencies is to be evaluated. Reference Guide
<currency1> http://repository.nsd.ru/
Currency 2 en/versioned/current/ta

i The second currency specified when a mfr xonomy/iso4217-2001-
<quotedCurrencyPair> pair of currencies is to be evaluated. 08-15(fpmlrus)
<currencyl>

Value from the
. . . Reference Guide
Quote basis Igirre?:égtﬁt)gncur?g?csyzfef'ned ‘Zi mir http://repository.nsd.ru/

<quoteBasis>

“Currency2PerCurrency1”.

en/versioned/current/re
ference/types/simpleQu
oteBasisEnum
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Trigger rate

Positive decimal

. The trigger rate. mfr number. For example,
<triggerRate> 50.1234567
Spot rate The spot exchange rate observed on Positive decimal
<sootRates the trade date. afr number. For example,
Spothale Optional element. 50.1234567
Value from the
An information source for obtaining a Reference Guide
Data source spot rate, afr http://repository.nsd.ru/
<rateSource> ) en/versioned/current/ta
Optional element. xonomy/information-
provider(nsdrus)
The start of the period over which
Observation start date observations are made to determine
<observationStartDate> whether a trigger event has occurred. mfr
Optional element.
YYYY-MM-DD
The end of the period over which
Observation end date observations are made to determine »
mfr

<observationEndDate>

whether a trigger event has occurred.
Optional element.

Choice “European stype

option and trigger parameters”,

Element Description Reconciliation Format (Example)
Expiry date irati
p .y The exp_lratlon date of a European mfr YYYY-MM-DD
<expiryDate> style option.
Value from the
) - Specifies the binary condition: Reference Guide
Trigger condition whether the spot rate is greater than or mfr http://repository.nsd.ru/
<triggerCondition> equal to (“Above™) or less than or en/versioned/current/re
equal to (“Below”) the trigger rate. ference/types/simpleTri
ggerConditionEnum
Currency 1 . -

. The first currency specified when a mfr Value from the
<quotedCurrencyPair> pair of currencies is to be evaluated. Reference Guide
<currencyl1> http://repository.nsd.ru/
Currency 2 3 en/versm_ned/current/ta

i The second currency specified when a mfr xonomy/iso4217-2001-
<quotedCurrencyPair> pair of currencies is to be evaluated. 08-15(fpmlrus)
<currencyl>

Value from the
. . . Reference Guide
Quote basis :I:he quotation  basis ’(’jefmed as http://repository.nsd.ru/
. Currency1PerCurrency?2 or mfr en/versioned/current/re
<quoteBasis> “Currency2PerCurrency1”. .
ference/types/simpleQu
oteBasisEnum
Trigger rate _ Positive decimal
. The trigger rate. mfr number. For example,
<triggerRate> 50.1234567
Spot rate The spot exchange rate observed on Positive decimal
P the trade date. afr number. For example,
<spotRate> 50.1234567

Optional element.
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Data source

An information source for obtaining a
spot rate.

afr

Value from the
Reference Guide
http://repository.nsd.ru/

<rateSource> . en/versioned/current/ta
Optional element. xonomy/information-
provider(nsdrus)
45  Option payout.

Element

Description

Reconciliation

Format (Example)

Currency of money

The currency in which the payout

Value from the
Reference Guide
http://repository.nsd.ru/

amount . . mfr -
amount is denominated. en/versioned/current/ta
<payout> <currency> xonomy/iso4217-2001-
08-15(fpmlrus)
Amount _ . Positive decimal
Binary option payout amount. mfr number. For example,
<payout> <amount> 1000
Specifies whether the payout becomes Value from the
due on the trigger event Reference Guide
Option payout style (“Immediate”), or the payout is f http://repository.nsd.ru/
<payoutStyle> deferr::d, for example to the maturity air en/versioned/current/re
date (“Deferred”). ference/types/simplePa
Optional element. youtEnum
4.6  Option premium.

4.6.1 Definition of the payer and the receiver.

<receiverPartyReference>

contract.

Element Description Reconciliation Format (Example)
Payer A reference to the buyer of the mfr
<payerPartyReference> contract.

- Partyl; Party2
Receiver A reference to the seller of the mfr

4.6.2 Payment amount.

Element

Description

Reconciliation

Format (Example)

Currency of money

Value from the
Reference Guide

amount The currency in which the premium http://repository.nsd.ru/
. . mfr -
<paymentAmount> amount is denominated. en/versioned/current/ta
<currency> xonomy/is04217-2001-
08-15(fpmlrus)

Amount Positive decimal
<paymentAmount> Total premium amount. mfr number. For example,
<amount> 100.

5. Forward Rate Agreement Form (CMO031).

5.1  Product type.

Financial instrument classification according to the Reference Guide:

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).
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Product type

Description

InterestRate:FRA

Forward Rate Agreement Form

5.2 Derivatives classification code.
The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.
5.3  Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)

Buyer A reference to the buyer of the

. mfr
<buyerPartyReference> contract (the fixed rate payer).
Partyl; Party2
Seller A reference to the seller of the contract i

<sellerPartyReference>

(the floating rate payer).

5.4 Effective date.

Element

Description

Reconciliation

Format (Example)

Effective date
<adjustedEffectiveDate>

The start date of the calculation
period.

mfr

YYYY-MM-DD

5.5

Termination date.

Element

Description

Reconciliation

Format (Example)

Termination date
<adjustedTerminationDate>

The end date of the calculation period.

mfr

YYYY-MM-DD

5.6  Payment date.

Element Description Reconciliation Format (Example)
Date <_paymentDate> The settlement date. mfr YYYY-MM-DD
<unadjustedDate>
5.7 Day count fraction.
Element Description Reconciliation Format (Example)
Value from the
A day count convention. The Reference Guide
Day count fraction convention which calculates actual http://repository.nsd.r
. days in a time period, over the actual mfr u/en/versioned/curren
<dayCountFraction> number of days in a year shall be t/taxonomy/day-
specified as “ACT/ACT.ISDA”. count-
fraction(fpmlrus)
5.8  Notional amount.

Element

Description

Reconciliation

Format (Example)

Currency of money

The currency of the notional

Value from the Reference
Guide

contract.

amount mfr http://repository.nsd.ru/en/ve
amount. . -
<currency> rsioned/current/taxonomy/is
04217-2001-08-15(fpmlrus)
Amount <notional> The notional amount of the mfr Positive decimal number.

For example, 1000
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59 Fixed rate.

Element Description Reconciliation Format (Example)
Fixed rate The fixed rate value mir Positive decimal number, i.e.
<fixedRate> ' 5% shall be defined as 0.05.

5.10 Floating rate index.

Element Description Reconciliation Format (Example)

The floating rate index. If Value from the Reference

Floating rate index there is no relevant value in Su".j;; ; d.rufen/
; the Reference Guide, “Other” mifr Hp-Arepusitory. ns. ufenfie
<floatingRateIndex> ’ rsioned/current/taxonomy/fl

shall be specified. oating-rate-index(nsdrus)

5.11 Floating rate index tenor.

Element Description Reconciliation Format (Example)
Period multiplier The time period multiplier

<indexTenor> corresponding to the tenor of mfr Positive integer (1, 2, 3, etc.)
<periodMultiplier> the floating rate.

Value from the Reference
Guide

Period type The time period type for which mfr http://repository.nsd.ru/en/ve

<indexTenor> <period> the floating rate is quoted. rsioned/current/reference/typ
es/simplePeriodExtendedEn
um

5.12 FRA discounting.
Not used.

6. Interest Rate Swap Contract Form (CMO032).

6.1  Product type.

Financial instrument classification according to the Reference Guide:
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description

InterestRate:IRSwap:FixedFloat Fixed-to-float interest rate swap

InterestRate: IRSwap:FixedFixed Fixed-to-fixed interest rate swap
InterestRate:IRSwap:Basis Basis interest rate swap
InterestRate:IRSwap:0I1S Overnight index swap
InterestRate:CrossCurrency:Basis Cross-currency basis interest rate swap
InterestRate:CrossCurrency:FixedFloat | Cross-currency fixed-to-float interest rate swap
InterestRate:CrossCurrency:FixedFixed | Cross-currency fixed-to-fixed interest rate swap

6.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.
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6.3  Swap stream.

Swap stream parameters (repeating elements). The obligations of the Party 1 shall be specified in the
message first (for example, floating payment stream), followed by the obligations of the Party 2 (for

example, fixed payment stream).

6.3.1 Definition of the payer and the receiver.

<receiverPartyReference>

payments corresponding to this stream.

Element Description Reconciliation Rl
(Example)
Payer A reference to the party responsible for
making payments corresponding to this mfr
<payerPartyReference> stream
' Partyl; Party2
Receiver A reference to the party that receives mfr

6.3.2 Calculation periods.

<lastRegularPeriodEndDate>

period.
Optional element.

Element Description Reconciliation RuE
(Example)
Effective date YYYY-MM
<effectiveDate> The start date of the first calculation period. mfr DD e
<unadjustedDate>
Termination date
N - YYYY-MM-
<terminationDate> The termination date. mfr DD
<unadjustedDate>
The start date of the regular part of the
First regular calculation calculation period schedule. May be
period start date specified if there is an initial stub afr \D(\D(YY'MM'
<firstRegularPeriodStartDate> | calculation period.
Optional element.
First compounding period The end date of the initial compounding
end date period. afr YYYY-MM-
<firstCompoundingPeriodEnd : DD
Optional element.
Date>
The end date of the regular part of the
Last reqular veriod end date calculation period schedule. May be
g P specified if there is a final stub calculation afr \D(\D(YY'MM'

6.3.3 Payment dates.

The frequency at which regular payment dates occur. If the payment frequency is equal to the frequency
defined in the calculation period dates component then one calculation period contributes to each payment
amount. If the payment frequency is less frequent than the frequency defined in the calculation period dates
component then more than one calculation period will contribute to the payment amount. For example, the
combination of the period multiplier “3” and the period “M” means three months.

= e Description Reconciliation Format
(Example)
Period multiplier Positive
<paymentDates> The time period multiplier. mfr integer (1, 2,
<periodMultiplier> 3, etc.)
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The time period type corresponding to the

Value from
the Reference
Guide

http://repositor

<lastRegularPaymentDate>

Optional element.

Period payment frequency for this leg of the swap. f y.nsd.ru/en/ver
<paymentDates> <period> “T” means one payment during the entire mir sioned/current/
term of the trade. reference/type
s/simplePeriod
ExtendedEnu
m
First payment date The first payment date. May be specified if o
<firstPaymentDate> there is an initial stub. Optional element.
he last regul t date. May b A
The last regular payment date. May be DD
Last regular payment date specified if there is a final stub. afr

6.3.4 Reset dates.
Not used.

6.3.5 Calculation period amount / A choice of calculation period amount.

To define the notional amount and the interest rate (for interest rate swaps and cross-currency swaps), the
choice “Amount calculation parameters” shall be used.

In the case of a zero coupon swap the choice “Known amount schedule” shall be used for the fixed leg.
6.3.5.1 Choice “Amount calculation parameters”.
The parameters of the notional amount and the interest rate.

6.3.5.1.1

A choice of notional amount.

The choice “Notional schedule” shall be used to define the notional amount of the swap stream. The choice
“FX linked notional schedule” is not used.

Choice “Notional schedule” - Notional step schedule.

Element Description Reconciliation Format
(Example)
Initial value The notional amount of the_ swap stream. Positive decimal
. In the case of the notional amount
<notionalSchedule> schedule, the initial value shall be mifr number. For
<initialvValue> SpECifiEd’. example, 1000
Step date The date on which the associated notional YYYY-MM-
RO . mfr
ot <stepDate> amount becomes effective (if applicable). DD
ep
<step> Step value The notional amount that becomes Positive decimal
effective from the corresponding step date mfr number. For
<stepValue> | (if applicable). example, 1000
Value from the
Reference
Guide
. p://repository.
Currency The currency of the notional amount for http://re 05"°Y
the given stream mfr nsd.ru/en/versio
<currency> ' ned/current/taxo
nomy/iso4217-
2001-08-
15(fpmlrus)
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6.3.5.1.2

A choice of interest rate.
Choice “Fixed rate schedule”.

<stepValue>

applicable).

Element Description Reconciliation | Format (Example)
- Positive decimal
Initial value The fixed rate value. If there is the number. For
<fixedRateSchedule> fixed rate schedule, the initial value mfr example, 5% shall
<initialValue> shall be specified. be specified as
0.05.
Step date The date on which the associated fixed
rate becomes effective If there is the mfr YYYY-MM-DD
<stepDate> fixed rate schedule (if applicable).
Step The fixed rate that becomes effective Positive decimal
<step> Step value from the corresponding step date If number. For
there is the fixed rate schedule (if mfr example, 5% shall

be specified as
0.05.

Choice “Floating rate calcula

tion”,

Element

Description

Reconciliation

Format (Example)

Floating rate index

The floating rate index. If there is no

Value from the
Reference Guide
http://repository.nsd

<initialValue>

<spreadSchedule>

different from “0”).

. relevant value in the Reference Guide, mfr .ru/en/versioned/cur
<floatingRateIndex> “Other” shall be specified. rent/taxonomy/float
p
ing-rate-
index(nsdrus)
Period . . -
multiplier The time pgrlod multiplier Positive integer (1,
. corresponding to the tenor of the mfr 2.3, etc.)
<periodMult | f15ating rate. PO
. iplier>
Floating rate
index tenor Value from the
<indexTenor> ) Reference Guide
Period type | The time period type for which the mfr http://repository.nsd
<period> floating rate is quoted. .ru/en/versioned/cur
rent/reference/types
/simplePeriodEnum
Floating rate multiplyer
schedul% _ Initial VSI?Jle The floating rate multiplier value Positive decimal
. o (required if specified, i. e. the value is mfr number. For
<f|oat|_ngF_€ateMuIt|pI|erSched different from “17). example, 1.5.
ule> <initialValue>
Step date The date on which the associated
floating rate multiplier value becomes mfr YYYY-MM-DD
<stepDate> effective. Optional element.
Step
The floating rate multiplier value that . .
<step>
P Step value becomes  effective  from  the Positive decimal
. . mfr number. For
<StepVa|ue> Correspondlng Step date. Optlonal example 15
element. T
Floating rate spread . Decimal number
schedule — Initial value The floating rate spread value (positive or
(required if specified, i. e. the value is mfr

negative). For
example, 10 basis
points or 0,1% shall
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be specified as

Day count fraction
<dayCountFraction>

convention which calculates actual
days in a time period, over the actual
number of days in a year shall be
specified as “ACT/ACT.ISDA”.

mfr

0.001
Step date The date on which the associa}ted
spread value becomes effective. mfr YYYY-MM-DD
Step <stepDate> Optional element.
<step> Step value The _spread value that b_ecomes Decimal number.
effective from the corresponding step mfr For example. 0.001
<stepValue> | gate Optional element. ple, 9.
Cap rate schedule — Initial Posigve ?:ecimal
value The cap rate, which applies to the " hum elr. cz)r hall
floating rate (required if specified) mir examp ?’.SA’ sha
<capRateSchedule> ' be specified as
<initialValue> 0.05.
Step date The date on which the associated cap
rate becomes effective. Optional mfr YYYY-MM-DD
<stepDate> element.
Step Positive decimal
<step> Step value The cap rate that becomes effective number. For
from the corresponding step date. mfr example, 5% shall
<stepValue> | oniional element. be specified as
0.05.
Floor rate schedule — Initial Positbive clj:ecimal
value The floor rate, which applies to the " num elr. oor hall
floating rate (required if specified) mir examp ?’.SA’ sha
<f|qquateScheduIe> : be specified as
<initialValue> 0.05.
Step date The date on which the associated floor
rate becomes effective. Optional mfr YYYY-MM-DD
<stepDate> element.
Step Positive decimal
<step> Step value The floor rate that becomes effective number. For
from the corresponding step date. mfr example, 5% shall
<stepValue> | oniional element. be specified as
0.05.
Positive decimal
Initial rate The floating rate for the initial " ”“mbelr S
initi calculation period mir example, 5% sha
<initialRate> : be specified as
0.05.
6.3.5.1.3 Day count fraction.
Element Description Reconciliation Format (Example)
Value from the
A day count convention. The Reference Guide

http://repository.nsd.r
u/en/versioned/curren

t/taxonomy/day-
count-

fraction(fpmlrus)

6.3.5.14
Not used.

Discounting.
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6.3.5.1.5
Not used.

Compounding method.

6.3.5.2 Choice “Known amount schedule”.
Used for the zero coupon swap to describe the fixed leg stream.

Element Description Reconciliation | Format (Example)
Initial value . . Positive decimal
The notional amount of the given
<knownAmountSchedule> | gream. mfr number. For example,
<initialValue> 1000.
Step date The date on which the associated
known amount becomes effective (if mfr YYYY-MM-DD
Step <stepDate> | anplicable).
<step> Step value The known amount that becomes Positive decimal
effective from the corresponding step mfr number. For example,
<stepValue> | qate (if applicable). 1000.
Value from the
Reference Guide
Currency of an amount : i
y The currency of the notional amount. mfr hitp://repository.nsd.r

u/en/versioned/curren

<intermediateExchange>

the swap.
Optional element.

<currency> _
t/taxonomy/is04217-
2001-08-15(fpmlrus)
6.4  Principal exchange.
Element Description Reconciliation RuE
(Example)
Initial exchange Indicates whether there is an initial
g exchange of principal on the effective date. mfr
<initialExchange> .
Optional element.
Final exchanae Indicates whether there is a final exchange Yes/No flag
9 of principal on the termination date. mfr (“true”; “false”)
<finalExchange> :
Optional element.
Indicates whether there are intermediate
Intermediate exchange exchanges of principal during the term of f
mfr

6.5

Additional settlement provisions.

Element

Description

Reconciliation

Format (Example)

Settlement currency
<settlementCurrency>

Settlement currency.
] mfr
Optional element.

Value from the Reference
Guide
http://repository.nsd.ru/en/ve
rsioned/current/taxonomy/is
04217-2001-08-15(fpmlrus)
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7. Interest Rate Cap/Floor/Collar Contract Form (CMO033).

7.1  Product type.

Financial instrument

classification

according to

the

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Reference

Guide:

Product type

Description

InterestRate:CapFloor:Cap

Interest rate cap

InterestRate:CapFloor:Floor

Interest rate floor

InterestRate:CapFloor:Collar

Interest rate collar

InterestRate:CapFloor:Straddle

Interest rate straddle

7.2 Derivatives classification code.
The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16

August 2016.
7.3 Definition of the payer and the receiver.
Element Description Reconciliation Format
(Example)
Payer A reference to the party responsible for
making floating-rate interest payments mfr
<payerPartyReference> (seller of the contract)
Partyl; Party2.
Receiver A re;ference_ to the party that receives
floating-rate interest payments (buyer of the mfr

<receiverPartyReference>

contract).

7.4  Calculation periods.

<lastRegularPeriodEndDate>

period.
Optional element.

Element Description Reconciliation Format
(Example)
Effective date YYYY-MM
<effectiveDate> The effective date of the contract. mfr DD e
<unadjustedDate>
Termination date YYYY-MM
<terminationDate> The termination date of the contract. mfr DD e
<unadjustedDate>
The start date of the regular part of the
First regular calculation calculation period schedule. May be
period start date specified if there is an initial stub afr E;E;YY'MM'
<firstRegularPeriodStartDate> | calculation period.
Optional element.
First compounding period The end date of the initial compounding
end date period afr YYYY-MM-
<firstCompoundingPeriodEnd : DD
Optional element.
Date>
The end date of the regular part of the
Last reqular veriod end date calculation period schedule. May be
g P specified if there is a final stub calculation afr \D(\D(YY'MM'

35



http://repository.nsd.ru/versioned/current/taxonomy/product-taxonomy(nsdrus)

7.5  Payment dates.

Element

Description

Reconciliation

Format (Example)

Period multiplier

Positive integer (1,

<lastRegularPaymentDate>

Optional element.

<paymentDates> The time period multiplier. mfr 2,3, etc.)
<periodMultiplier> A
Value from the
The time period type corresponding to 'I?efe.zrence G_wde
Period : ttp://repository.nsd
the payment frequency for this leg of -
. o mfr .ru/en/versioned/cur
<paymentDates> <period> the swap. “T” means one payment rent/reference/types
during the entire term of the trade. - -
[simplePeriodExten
dedEnum
First payment date The _ first. payment date_. _I_\/Iay be
. specified if there is an initial stub. afr
<firstPaymentDate> Optional element.
The last regul t date. May b YYYY-MM-DD
e last regular payment date. May be
Last regular payment date specified if there is a final stub. afr

7.6 Reset dates.
Not used.
7.7

Calculation period amount / A choice of calculation period amount.

To define the notional amount and the interest rate, the choice “Amount calculation parameters” shall be
used. The choice “Known amount schedule” is not used.

Choice “Amount calculation parameters.”
7.7.1 A choice of notional amount.

The choice “Notional schedule” shall be used to define the notional amount of the swap stream. The choice
“FX linked notional schedule” is not used.

Choice “Notional schedule” - Notional step schedule

Element

Description

Reconciliation

Format (Example)

Initial value

The notional amount of the contract.

Positive decimal

<notionalSchedule> The elements “Step” are not used. mifr number. For example,
<initialValue> 1000.
Value from the
Reference Guide
Currency The currency of the notional mfr http://repository.nsd.r
<currency> amount. u/en/versioned/curren

t/taxonomy/iso4217-
2001-08-15(fpmlrus)

7.7.2 A choice of interest rate.

Choice “Fixed rate schedule”.

Not used in CM033.

Choice “ Floating rate calculation”.
Mandatory elements, defining the floating rate and the cap/floor value.

Element

Description

Reconciliation

Format (Example)
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Floating rate index

The floating rate index. If there is no

Value from the
Reference Guide
http://repository.nsd.r

] relevant value in the Reference mfr -
<floatingRatelndex> Guide, “Other” shall be specified u/en/versioned/curren
’ ' t/taxonomy/floating-
rate-index(nsdrus)
Period The time period multipli
multiplier € ime period Muttiphier Positive integer (1, 2,
. corresponding to the tenor of the mfr
<periodMult floating rate. 3, etc.)
Floating rate Iplier>
index tenor Value from the
<indexTenor> . Reference Guide
Period type | The time period type for which the mfr http://repository.nsd.r
<period> floating rate is quoted. u/en/versioned/curren
t/reference/types/sim
lePeriodEnum
Floating rate multiplyer . . . .
schedule — Initial value The _float!ng rate mu_Itlpller value Positive decimal
. L (required if specified, i. e. the value mfr number. For example,
<floatingRateMultiplierSched | i< gifferent from “). 15
ule> <initialValue>
The date on which the associated
Step date i inli
p floating rate multlpller \_/alue mfr YYYY-MM-DD
<stepDate> becomes  effective. Optional
Step element.
<step> The floating rate multiplier value Positive decimal
Step value that becomes effective from the
- : mfr number. For example,
<stepValue> corresponding step date. Optional 15
element. e
Floating rate spread , Decimal number
Initi The floating rate spread value (positive or negative).
schedule — Initial value Lo o !
(required if specified, i. e. the value mfr For example, 10 basis
<spreadSchedule> is different from “0”). points or 0,1% shall
<initialValue> be specified as 0.001
Step date The date on which the associa}ted
spread value becomes effective. mfr YYYY-MM-DD
Step <stepDate> Optional element.
<step>
P Step value The _spread value that becorr_\es Decimal number. Eor
effective from the corresponding mfr example. 0.001
<stepValue> | gt date. Optional element. ple, ©.
Cap rate schedule — Initial Positive decimal
value The cap rate, which applies to the mfr number. For example,
<capRateSchedule> floating rate (required if specified). 5% shall be specified
<initialValue> as 0.05.
Step date The date on which the associated cap
rate becomes effective. Optional mfr YYYY-MM-DD
<stepDate> element.
Step
. Positive decimal
<step>
p Step value The cap rate that beC(_)mes effective number. For example,
from the corresponding step date. mfr 0 Lo
<stepValue> Optional element 5% shall be specified
) as 0.05.
Floor rate schedule — Initial | The floor rate, which applies to the mfr Positive decimal

value

floating rate (required if specified).

number. For example,
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<floorRateSchedule> 5% shall be specified
<initialValue> as 0.05.
Step date The date on which the associa}ted
floor rate becomes effective. mfr YYYY-MM-DD
<stepDate> Optional element.
Step
. Positive decimal
<step>
p Step value The floor rate that bec_omes effective number. For example,
from the corresponding step date. mfr 0 L]
<stepValue> Optional element 5% shall be specified
' as 0.05.

- Positive decimal
Initial rate The floating rate for the initial e number. For example,
<initialRate> calculation period. 5% shall be specified

as 0.05.

7.7.3 Day count fraction.

Element

Description

Reconciliation

Format (Example)

A
Day count fraction
<dayCountFraction>

day count convention. The

convention which calculates actual days
in a time period, over the actual number
of days in a year shall be specified as
“ACT/ACT.ISDA”.

mfr

Value from the
Reference Guide
http://repository.nsd.ru/e
n/versioned/current/taxo
nomy/day-count-
fraction(fpmlrus)

7.7.4 Discounting.
Not used.

7.7.5 Compounding method.

Not used.
7.8
Not used in CMO033.
7.9

Principal exchange.

Additional settlement provisions.

Element

Description

Reconciliation

Format (Example)

Settlement currency
<settlementCurrency>

Settlement currency.
Optional element.

mfr

Value from the Reference Guide
http://repository.nsd.ru/en/versi

oned/current/taxonomy/iso4217
-2001-08-15(fpmlrus)

7.10 Premium.

7.10.1 Definition of the payer and the receiver.

<receiverPartyReference>

contract.

Element Description Reconciliation Format (Example)
Payer A reference to the buyer of the mfr
<payerPartyReference> contract.

- Partyl; Party2
Receiver A reference to the seller of the mfr

7.10.2 Payment amount.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

The currency in which the
premium amount is
denominated.

mfr

Value from the Reference
Guide
http://repository.nsd.ru/en/vers
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<paymentAmount> ioned/current/taxonomy/iso42
<currency> 17-2001-08-15(fpmlrus)
Amount . .
. Positive decimal number. For

<paymentAmount> Total premium amount. mfr example 100
<amount> ’

8. Swaption Contract Form (CMO034).

8.1  Product type.

Financial instrument classification according to the Reference Guide:

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type

Description

InterestRate:Option:Swaption: American

American interest rate swaption

InterestRate:Option: Swaption:European

European interest rate swaption

InterestRate:Option: Swaption:Bermuda

Bermuda interest rate swaption

8.2 Derivatives classification code.
The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16

August 2016.
8.3  Definition of the buyer and the seller.
Element Description Reconciliation Format (Example)
Buyer A reference to the buyer of the mfr
<buyerPartyReference> contract.
Partyl; Party2
Seller A reference to the seller of the mir
<sellerPartyReference> contract.
8.4 Premium.
8.4.1 Definition of the payer and the receiver.
Element Description Reconciliation Format (Example)
Payer A reference to the buyer of the mfr
<payerPartyReference> contract.
- Partyl; Party2
Receiver A reference to the seller of the mfr
<receiverPartyReference> contract.
8.4.2 Payment amount.
Element Description Reconciliation Format (Example)
Value from the
Currency of money amount . . Reference Guide
The currency in which the mfr http://repository.nsd.ru/
<paymentAmount> premium amount is denominated. en/versioned/current/ta
<currency= xonomy/is04217-2001-
08-15(fpmlrus)
Amount _ Positive decimal
Total premium amount. mfr number. For example,
<paymentAmount> <amount> 100
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8.5

Swaption exercise style.

8.5.1 Choice “American exercise”.

8.5.1.1 Commencement date.

<unadjusted date>

an American style option.

Element Description Reconciliation | Format (Example)
Date The first day of the exercise period for
<commencementDate> Y P mfr YYYY-MM-DD

8.5.1.2 Expiration date.

Element

Description

Reconciliation

Format (Example)

Date
<expiryDate>

The last day of the exercise period for
an American style option.

mfr

YYYY-MM-DD

8.5.1.3 Multiple exercise.
Not used.

8.5.2 Choice “Bermuda exercise”.
8.5.2.1 Bermuda exercise dates.

Element

Description

Reconciliation

Format (Example)

Date

<bermudaExerciseDates>
<date>

Bermuda option exercise dates

(repeating element).

mfr

YYYY-MM-DD

8.5.2.2 Multiple exercise.
Not used.

8.5.3 Choice “European exercise”.

8.5.3.1 Expiration date.

Element

Description

Reconciliation

Format (Example)

Date
<expiryDate>

The expiration date of a European
style option.

mfr

YYYY-MM-DD

8.5.3.2 Partial exercise.
Not used.
8.6  Swaption straddle.

Element

Description

Reconciliation

Format (Example)

Swaption straddle

<swaptionStraddle>

Specifies whether the option is a
swaption or a swaption straddle.

mfr

Yes/No flag
(“true”; “false”)

8.7  Swap terms.

See paragraphs 6.1-6.5 of the Interest Rate Swap Reporting Form (CMO032). The parameters “Product type”
(swap/productType) and “Derivatives classification code” (swap/productld) shall be the same as for the

swaption.
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9. Repo Contract Form (CMO041).

9.1  Product type.
Financial instrument

classification

according

the

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Reference

Guide:

Product type

Description

CrossAsset:Repo:BasketRepo

Basket repo transaction

InterestRate:Repo:BondRepo

Bond repo transaction

Equity:Repo:EquityRepo

Equity repo transaction

9.2

Derivatives classification code.

Repo transaction classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16

August 2016.
9.3

A choice of interest rate.

9.3.1 Choice “Fixed rate schedule”.

Used for a fixed-rate repo.

Element Description Reconciliation | Format (Example)
Initial value The fixed rate value. Decimal number.

. . . mfr For example, 5%
<_f|>_<ngateScheduIe> If there_ is the fixed rate sche_d_ule, shall be specified as
<initialvValue> the initial value shall be specified. 0.05

The date on which the associated
Step date i i
p fixed _rate b_ecomes effective I_f mfr YYYY-MM-DD
<stepDate> there is the fixed rate schedule (if
Step applicable).
<step> The fixed rate that becomes Decimal number.
Step value effective from the corresponding mfr For example, 5%
<stepValue> step date If there is the fixed rate shall be specified as
schedule (if applicable). 0.05

9.3.2 Choice “Floating rate calculation”.

Used for a floating-rate repo.

Element

Description

Reconciliation

Format (Example)

Floating rate index

The floating rate index. If there is no

Value from the
Reference Guide
http://repository.nsd.r

. relevant value in the Reference mfr -
<floatingRatelndex> Guide, “Other” shall be specified wen/versionedjcurren
’ ' t/taxonomy/floating-
rate-index(nsdrus)
Period The time period multipli
multiplier € 1me periogd mutliplier Positive integer (1, 2,
. corresponding to the tenor of the mfr
<periodMult floating rate. 3, etc.)
. iplier>
Floating rate iplier
index tenor Value from the
<indexTenor> ) Reference Guide
Period type | The time period type for which the mfr http://repository.nsd.r
<period> floating rate is quoted. u/en/versioned/curren
t/reference/types/sim
plePeriodEnum
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Floating rate multiplyer
schedule — Initial value

The floating rate multiplier value

Positive decimal

- required if specified, i. e. the value mfr number. For example
floatingRateMultiplierSched | i< qifferent from “). 15.
ule> <initialValue>
The date on which the associated
Step date i inli
p floating rate multlpller \_/alue mfr YYYY-MM-DD
<stepDate> becomes effective. Optional
Step element.
<step> The floating rate multiplier value Positive decimal
Step value that becomes effective from the
. . mfr number. For example,
<stepValue> corresponding step date. Optional 15
element. "~
Floating rate spread _ Decimal number
schedule — Initial value The _floa_tmg r_a@e gpread value (positive or negatlve_).
(required if specified, i. e. the value mfr For example, 10 basis
<spreadSchedule> is different from “0”). points or 0,1% shall
<initialValue> be specified as 0.001
Step date The date on which the associqted
spread value becomes effective. mfr YYYY-MM-DD
Step <stepDate> Optional element.
<step> Step value The spread value that becomes Decimal number. For
effective from the corresponding mfr
<stepValue> | st date. Optional element. example, 0.001
Cap rate schedule - Initial Positive decimal
value The cap rate, which applies to the mfr number. For example,
<capRateSchedule> floating rate (required if specified). 5% shall be specified
<initialValue> as 0.05.
Step date The date on which the _associateq cap
rate becomes effective. Optional mfr YYYY-MM-DD
<stepDate> element.
Step
<step> Step value The cap rate that becomes effective ES;:EZre ?Z%Crlgnxﬂm le
from the corresponding step date. mfr 0 ' MpIe,
<stepValue> Optional element 5% shall be specified
' as 0.05.
Floor rate schedule — Initial Positive decimal
value The floor rate, which applies to the mfr number. For example,
<floorRateSchedule> floating rate (required if specified). 5% shall be specified
<initialValue> as 0.05.
Step date The date on which the associqted
floor rate becomes effective. mfr YYYY-MM-DD
<stepDate> Optional element.
Step
: Positive decimal
<step>
p Step value The floor rate that bec_omes effective number. For example,
from the corresponding step date. mfr 0 .
<stepValue> Optional element 5% shall be specified
' as 0.05.
. Positive decimal
Initial rate The floating rate for the initial mfr number. For example,
<initialRate> calculation period. 5% shall be specified

as 0.05.
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9.4

Day count fraction.

Element

Description

Reconciliation

Format (Example)

Day count fraction
<dayCountFraction>

A day count convention. The convention
which calculates actual days in a time
period, over the actual number of days in a
year in the case of a repo contract shall be
specified as “ACT/ACT. ICMA”.

mfr

Value from the
Reference Guide
http://repository.nsd.r
u/en/versioned/curren
t/taxonomy/day-
count-

fraction(fpmlrus)

.5 Repo duration

type.

Element

Description

Reconciliation

Format (Example)

Repo duration type

Repo maturity (“Overnight”,

Value from the Reference
Guide

(13 thl (13 29 mfr . i

<duration> Term”, “Open”). http.//reposnorv.nsd.ru/en/vers
ioned/current/reference/types/s
impleRepoDurationEnum

9.6  Repo spot leg.

9.6.1 Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)
Buyer
A reference to the buyer of the contract. mfr
<buyerPartyReference>
Partyl; Party2
Seller
A reference to the seller of the contract. mfr
<sellerPartyReference>
9.6.2 Settlement date.
Element Description Reconciliation Format
(Example)
Settlement date
. YYYY-
<settlementDate> The settlement date of the first leg. mfr MM-DD
<unadjustedDate>

6.3 Achoice of settlement amount and settlement currency. Choice “Settlement amount”.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

Value from the
Reference Guide
http://repository.nsd.r

<amount>

The settlement currency of the first leg. mfr .
<settlementAmount> u/en/versioned/curren
<currency> t/taxonomy/is04217-

2001-08-15(fpmlrus)
Amount Positive decimal
<settlementAmount> The settlement amount of the first leg. mfr number. For

example, 1000

The choice “Settlement currency” is not used for the repo spot leg.
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9.6.4 Collateral.

The collateral description required for the first leg of the repo transaction. In the case of bond collateral,
the choice “Asset nominal” shall be used. In the case of equity collateral, the choice “Asset unit price” shall

be used.?

In the case of a basket repo, “Collateral” shall be repeated for each constituent of a basket.
9.6.4.1 Choice “Asset nominal”.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

Value from the
Reference Guide
http://repository.nsd.ru/e

<dirtyPrice>

Optional element.

. The currency of the notional amount. mfr -
<nominalAmount> n/versioned/current/taxo
<currency> nomy/is04217-2001-08-

15(fpmlrus)
Amount Total notional amount of the bonds used

. as collateral. Calculated as the number of mfr Positive decimal number.
<nominal Amount> bonds multiplied by the face value of a For example, 1000
<amount> bond.

. The clean price (market price) of a bond
Bond cle_an price on the trade date. mfr
< > . . .
cleanPrice Optional element. Positive decimal number.

Accruals The accrued interest on the trade date. For example,

. mfr 101.1234567.
<accruals> Optional element.
Bond dirty price The dirty price of a bond. f

afr

9.6.4.2 Choice “Asset unit price”.

Element

Description

Reconciliation

Format (Example)

Number of units

Positive integer (1, 2, 3,

. The number of equities used as collateral. mfr
<numberOfUnits> etc.)
Unit price — Value from th_e
Currency of money o o Reference Guide
amount The currency in which the equity price is http://repository.nsd.ru/e
. mfr -

L denominated. n/versioned/current/taxo
<unitPrice> nomy/is04217-2001-08-
<currency> 15(fpmlrus)

Unit price —
Amount i i i it i ;

oun! The equity price per unit, as it is defined mfr Positive decimal number.
<unitPrice> in the confirmation.
<amount>

9.6.4.3 Asset reference.

Element

Description

Reconciliation

Format (Example)

Asset reference
<assetReference>

A reference to the identifier of the
underlying asset (<instrumentld>).

mfr

For example,
assetReference href=
“RUOO0AQJR4AL”

8 In the case of the repo transactions with securities basket, which are processed using NSD's collateral management

system, the choice “Asset unit price” is used both for bond and equity collateral.
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9.6.4.4 Security haircut.
Optional elements describing the haircut on collateral.

9.6.4.4.1 Haircut value.
Element Description Reconciliation Format (Example)
Haircut value Haircut initial value. Optional Decimal number. For
. element mfr example, 20% shall be
<haircutValue> : specified as 0.2

9.6.4.4.2

Choice “Maximum haircut divergence”. Not used
Choice “Haircut high and low value”.

A choice of the limits of haircut value fluctuation.

Element

Description

Reconciliation

Format (Example)

Haircut high value
<haircutHigh>

Haircut high value.
Optional element.

mfr

Haircut low value
<haircutLow>

Haircut low value.
Optional element.

mfr

Decimal number. For
example, 20% shall be
specified as 0.2

9.6.5 Delivery method.

<deliveryMethod>

Optional element.

Element Description Reconciliation Format (Example)
] Value from the Reference
The delivery method: Guide
Delivery method “DeliveryVersusPayment”, i http://repository.nsd.ru/en/
“FreeOfPayment”. air versioned/current/referenc

e/types/simpleDeliveryMet
hodEnum

9.6.6 Delivery date.

Element

Description

Reconciliation

Format (Example)

Delivery date

deliveryDate -
unadjustedDate

The delivery date of the first leg.
Required for population.

mfr

YYYY-MM-DD

9.7

Repo forward leg.

9.7.1 Definition of the buyer and the seller.

<sellerPartyReference>

contract.

Element Description Reconciliation Format (Example)
Buyer A reference to the buyer of the mfr
<buyerPartyReference> | contract.
Partyl; Party2
Seller A reference to the seller of the mir

9.7.2 Settlement date.

Element

Description

Reconciliation

Format (Example)

Settlement date

<settlementDate>
<unadjustedDate>

The repurchase date.

In the case of an open repo this is the date
no later than which the transaction must
be exercised.

mfr

YYYY-MM-DD
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9.7.3 A choice of settlement amount and settlement currency.
In the case of a fixed-rate term repo, the choice “Settlement amount™ shall be used.

In the case of a floating-rate repo and an open repo, the choice “Settlement currency” shall be used.
Choice “Settlement amount”.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

The settlement currency of the

Value from the Reference
Guide

<amount>

repurchase amount during the
contract term shall not be reported.

second leg of a fixed-rate term repo mfr http:/Irepository.nsd.ru/en/ve
<settlementAmount> g po. rsioned/current/taxonomy/is
<currency=> 04217-2001-08-15(fpmlrus)
The repurchase amount of the
Amount second leg of a fixed-rate term repo Positive decimal number
<settlementAmount> on the trade date. Changes of the mfr '

For example, 1000

Choice “Settlement currency”.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

<settlementCurrency>

The settlement currency of the
second leg of a floating-rate repo
and an open repo.

mfr

Value from the Reference
Guide
http://repository.nsd.ru/en/ve
rsioned/current/taxonomy/is
04217-2001-08-15(fpmlrus)

9.7.4 Collateral.

Not used for the repo forward leg.
9.7.5 Delivery method.

<deliveryMethod>

Optional element.

Element Description Reconciliation Format (Example)
) Value from the Reference
The delivery method: Guide
Delivery method “DeliveryVersusPayment”, £ http://repository.nsd.ru/en/ve
“FreeOfPayment”. atr rsioned/current/reference/typ

es/simpleDeliveryMethodEn
um

9.7.6 Delivery date.

Element

Description

Reconciliation

Format (Example)

Delivery date

The delivery date of the second leg

<deliveryDate> of a repo transaction. mifr YYYY-MM-DD
<unadjustedDate>
9.8  Financial instrument of repo transaction.

In the case of a basket repo, “Financial instrument of repo transaction” shall be repeated for each constituent

of a basket.
9.8.1 Choice “Bond”.

Element

Description

Reconciliation

Format (Example)

Asset identifier
<instrumentld>

In the case of securities the ISIN code
shall be specified. In absence of an ISIN
code, another depository code / state
registration number / Bloomberg ticker

mfr

Text.

For example,
RUOOOAOJREQ?.

46



http://repository.nsd.ru/versioned/current/taxonomy/iso4217-2001-08-15(fpmlrus)
http://repository.nsd.ru/versioned/current/taxonomy/iso4217-2001-08-15(fpmlrus)
http://repository.nsd.ru/versioned/current/taxonomy/iso4217-2001-08-15(fpmlrus)
http://repository.nsd.ru/versioned/current/taxonomy/iso4217-2001-08-15(fpmlrus)
http://repository.nsd.ru/versioned/current/taxonomy/iso4217-2001-08-15(fpmlrus)
http://repository.nsd.ru/versioned/current/taxonomy/iso4217-2001-08-15(fpmlrus)
http://repository.nsd.ru/versioned/current/reference/types/simpleDeliveryMethodEnum
http://repository.nsd.ru/versioned/current/reference/types/simpleDeliveryMethodEnum
http://repository.nsd.ru/versioned/current/reference/types/simpleDeliveryMethodEnum
http://repository.nsd.ru/versioned/current/reference/types/simpleDeliveryMethodEnum

shall be used (“Asset description” is
required in this case).

Asset description
<description>

The long name of the asset. Optional
element.

afr

Text.

9.8.2 Choice “Equity”.

Element

Description

Reconciliation

Format (Example)

In the case of securities the ISIN code
shall be specified. In absence of an ISIN

. . ¢ Text.
Asset identifier code, another depository code / state
<instrumentld> registration number / Bloomberg ticker mifr For example,
shall be used (“Asset description” is RUOOOAOJRAAL.
required in this case).
Asset description i
1es Ipu The long name of the asset. Optional afr Text.
<description> element.
10.Bond Spot Transaction Form (CMO042).
10.1 Product type.
Financial instrument classification according to the Reference Guide:

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type

Description

InterestRate:Other:DebtSpot

Bond spot transaction

InterestRate:Other:DebtTerm

Bond term transaction

10.2

Derivatives classification code.

In the case of a bond transaction which is not a derivative, the value “UKWN” shall be used.

10.3 Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)
Buyer

A reference to the buyer of the contract. mfr
<buyerPartyReference>

Partyl; Party2

Seller

A reference to the seller of the contract. mfr

<sellerPartyReference>

10.4 Notional amount.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

Value from the
Reference Guide
http://repository.nsd.r

<amount>

multiplied by the face value of a bond.

. The currency of the notional amount. mfr -
<nominalAmount> u/en/versioned/curren
<currency> t/taxonomy/iso4217-

2001-08-15(fpmlrus)
Amount The total notional amount of the contract. Positive decimal
<nominalAmount> Calculated as the number of bonds mfr number. For example,

1000
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10.5 Price.

Element

Description

Reconciliation

Format (Example)

Bond clean price

The clean price of a bond (market price)

mfr
<cleanPrice> on the trade date. Positive decimal
. number.

Accruals The accrued interest on the trade date.

_ mfr For example,
<accruals> Optional element. 101.1234567
Bond dirty price The dirty price of a bond. ofr
<dirtyPrice> Optional element.

10.6 Bond.

Element Description Reconciliation | Format (Example)

In the case of securities the ISIN code
shall be specified. In absence of an ISIN

<description>

Optional element.

. e 8 Text.
Asset identifier code, another depository code / state mir For example
<instrumentld> registration number / Bloomberg ticker X '
shall be used (“Asset description” is RUOOOAQJREQY.
required in this case).
Asset description The long name of the asset.
afr Text.

10.7 Trade term.

Optional elements, defining the trade term.

Element

Description

Reconciliation

Format (Example)

Period multiplier

The time period multiplier.

Positive integer (1, 2, 3,

<term> <period>

Optional element.

<term> . mfr
etc.
<periodMultiplier Optional element. )
Value from the
. The time period type corresponding to Reference . Guide
Period type the trade term. mfr http://repository.nsd.ru/

en/versioned/current/re
ference/types/simplePe
riodEnum

<deliveryMethod>

Optional element.

10.8 Delivery method.
Element Description Reconciliation Format (Example)
Value from the
The deIivery method: Reference Guide
Delivery method “DEIiveryverSUSPayment”, " http://repository.nsd.ru/
“FreeOfPayment”. am en/versioned/current/re

ference/types/simpleDe
liveryMethodEnum

10.9 Settlement date.

Element Description Reconciliation Format (Example)
Date

<settlementDate> The settlement date. mfr YYYY-MM-DD
<unadjustedDate>
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10.10 Delivery date.

Element Description Reconciliation Format (Example)
Date

<deliveryDate> The delivery date. mfr YYYY-MM-DD
<unadjustedDate>

10.11 Number of units.

Element Description Reconciliation Format (Example)

Positive decimal
Number of bonds in the contract. mfr number.
For example, 1000

Number of asset units
<numberOfUnits>

11. Bond/Index Forward Contract Form (CM043).

11.1  Product type.

Financial instrument classification according to the Reference Guide:
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description

InterestRate:Forward:DebtForward:SingleName | Single bond forward

InterestRate:Forward:DebtForward:Singlelndex | Index forward

InterestRate:Forward:DebtForward:Basket Bond basket forward

InterestRate:Forward:DebtForward:BasketIndex | Index basket forward

“Index forward”, “Index basket forward” shall be used for all indices (bond indices, equity indices).
11.2  Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

11.3  Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)

Buyer
y A reference to the buyer of the contract. mfr
<buyerPartyReference>

Partyl; Party2

Seller
A reference to the seller of the contract. mfr
<sellerPartyReference>

11.4 A choice of the underlying asset type.

11.4.1 Choice “Single underlyer”.

The parameters of the single underlying asset (debt instrument or index).
Choices “Underlyer basket”, “Commodity”, “Equity” are not used.
11.4.1.1 Underlying asset.

Choice “Bond”.

A bond or another debt instrument used as the underlying asset.
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Format

Element Description Reconciliation
(Example)
In the case of securities the ISIN code shall
Asset identifier be specified. !n absence of an ISII_\I co_de, Text.
) another depository code / state registration mfr For example,
<instrumentld> number / Bloomberg ticker shall be used RUO00OAQJREQ?.
(“Asset description” is required in this case).
Asset description The long name of the asset.
e : afr Text.
<description> Optional element.
Choice “Index”.
Element Description Reconciliation RElUED
(Example)
Asset identifier . o Text
<inst Hd> The index identifier (code). mfr For example,
nstrumen RUOOOAQJREQ?.
Asset description The long name of the index.
_ : afr Text.
<description> Optional element.
114.1.2 Number of units.
Element Description Reconciliation HEIED
(Example)

Number of units

The number of underlying assets (bonds). In
the case of an index-based forward, the value

mfr

Positive integer

<singleUnderlyer>

<openUnits> "1" shall be used, if other is not specified. (1, 2,3 etc)
11.4.2 Choice “Underlyer basket”.
The parameters of the bond basket forward and index basket forward.
11.4.2.1 Number of underlyer units.

Element Description Reconciliation (Ié:;;rrr?;re)

Number of underlyer

The number of baskets. If it is not specified

Positive integer

units in the confirmation, the value “1” shall be mfr
. (1,2, 3,etc.)
<basket > <openUnits> | used.
11.4.2.2 Component of the basket.
The basket parameters (repeated for each of the constituents of a basket).
Choices “Underlyer basket”, “Commodity”, “Equity” are not used.
114.2.2.1 Underlying asset
Choice “Bond”.
Element Description Reconciliation ReluEy
(Example)
In the case of securities the ISIN code shall
Asset identifier be specified. In absence of an ISIN code, Text.
. another depository code / state registration mfr For example,
<instrumentld> number / Bloomberg ticker shall be used RUOOOAOJREQY.
(“Asset description” is required in this case).
Asset description The long name of the asset. afr Text.
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<description>

Optional element.

Choice “Index”.

<description>

Optional element.

Element Description Reconciliation HEIIEL:
(Example)
Asset identifier . ) . Text
<inst td> The index identifier (code). mfr For example,
instrumen RUO00OAQJREQ?.
Asset description The long name of the index.
afr Text.

114222

Constituent weight. A choice of the constituent weight type.

The weight of each of the constituent within the basket, either in absolute (“Number of underlyer”) or
relative (“Basket percentage™) terms. The choice “Basket amount” is not used.

Choice “Number of underlyer”.

Element

Description

Reconciliation

Format
(Example)

Number of underlyer
<constituentWeight>

The number of the original basket component

mfr

Positive integer

: (in absolute terms). (1, 2, 3, etc.)
<openUnits>
Choice “Basket percentage”.
Element Description Reconciliation Format
(Example)

Basket percentage

The relative weight of the original basket

Positive decimal
number. For

mfr example, 5% shall
<basketPercentage> component. be specified as
0.05
11.5 Notional amount.

Element

Description

Reconciliation

Format
(Example)

Currency of money
amount

Value from the
Reference Guide
http://repository.n

<amount>

shall be determined by multiplying the
current index level and the index multiplier,
or it shall be defined as the value of the
contract on the trade date estimated for
accounting purposes.

. The currency of the notional amount. mfr sd.ru/en/versioned
<nominalAmount> [current/taxonomy
<currency> /is04217-2001-

08-15(fpmlrus)
Total notional amount of the contract (trade
volume). It shall be determined by
multiplying the number of bonds (baskets)
and the face value of a bond (basket of
Amount bonds). Positive decimal
<nominalAmount> In the case of an Index forward transaction, it mfr number. For

example, 1000
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11.6 Settlement date.

Element Description Reconciliation el
(Example)

Settlement date

<settlementDate> The settlement date. mfr YYYY-MM-DD

<unadjustedDate>

11.7 Settlement currency.

Element

Description

Reconciliation

Format (Example)

Settlement currency
<settlementCurrency>

The settlement currency.
Optional element.

mfr

Value from the
Reference Guide
http://repository.nsd.ru/
en/versioned/current/ta
xonomy/iso4217-2001-

08-15(fpmlrus)

11.8 Settlement price source.

Element

Description

Reconciliation

Format (Example)

Settlement price source
<settlementPriceSource>

The source from which the settlement
price is to be obtained.

Optional element.

mfr

Value from the
Reference Guide
http://repository.nsd.ru/
en/versioned/current/ta
xonomy/settlement-
price-source(fpmlrus)

11.9 Partial delivery.

Element

Description

Reconciliation

Format (Example)

Partial delivery
<partialDelivery>

Specifies whether a partial delivery is
applicable. Optional element.

afr

Yes/No flag (“true”;
“false”)

11.10 Forward price.

Choice “Forward price”.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

The currency in which the forward

Value from the
Reference Guide
http://repository.nsd.ru/

<amount>

three business days from the date of
determining the forward price, an
amendment message shall be provided
to the Repository.

<forwardPricePerBond> price is denominated. mifr en/versioned/current/ta
<currency> xonomy/iso4217-2001-
08-15(fpmlrus)

The forward price per bond (basket of

bonds) expressed as an amount in the

currency units. If it is not fixed on the
Amount registration date, the current market Positive decimal
<forwardPricePerBond> price shall be specified. No later than mfr number. For example,

1000

Choice “Forward price percentage”.

Element

Description

Reconciliation

Format (Example)
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The forward price expressed as a
percentage or an index value.

Forward price If it is not fixed on the registration Positive decimal

percentage date, the current market price shall be mfr number. For example
. specified. No later than three business 105.1234567 ’
<forwardPricePercentage> days from the date of determining the '
forward price, an amendment message
shall be provided to the Repository.
12. Bond Option Contract Form (CMO044).
12.1  Product type.
Financial instrument classification according to the Reference Guide:

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description

InterestRate:Option: DebtOption:;SingleName Single bond option

12.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

12.3  Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)
Buyer A reference to the buyer of the mfr
<buyerPartyReference> contract.

Partyl; Party2
Seller A reference to the seller of the i

<sellerPartyReference>

contract.

2.4 Option type.

Element Description Reconciliation | Format (Example)
Value from the
_ Reference Guide
Option type The type of an option transaction: http://repository.nsd.r

<optionType>

"Put", "Call".

mfr

u/en/versioned/curren
t/reference/types/sim
pleOptionTypeEnum

12,5 Option premium.

12.5.1 Definition of the payer and the receiver.

Element Description Reconciliation Format (Example)
Payer A reference to the buyer of the mfr
<payerPartyReference> contract.

- Partyl; Party2
Receiver A reference to the seller of the mfr

<receiverPartyReference>

contract.

2.5.2 Payment amount.

Element

Description

Reconciliation

Format (Example)

Currency of money amount

<paymentAmount>
<currency>

amount is denominated.

The currency in which the premium

mfr

Value from the
Reference Guide
http://repository.nsd.r
u/en/versioned/curren
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t/taxonomy/iso4217-
2001-08-15(fpmlrus)

Positive decimal

Total premium amount. mfr number. For example,
<paymentAmount> <amount> 100

Amount

12.6  Option exercise style.
12.6.1 Choice “American exercise”.

12.6.1.1 Commencement date.
. e Format
Element Description Reconciliation (Example)
Commencement date The:rst Qay of ';hle exerf[:_ise pe;;ioqt fc_)r
an American style option. it is
<commencementDate> undefined, the %/rade pda’[e shall be mir YYYY-MM-DD
<unadjusted date> specified.,
12.6.1.2 Expiration date.
. S Format
Element Description Reconciliation (Example)
Expiration date . .
The last day of the exercise period for
<expirationDate> <unadjusted | America)r: style option, P mfr YYYY-MM-DD
date>
12.6.1.3 Multiple exercise.
Not used
12.6.2 Choice “Bermuda exercise”.
12.6.2.1 Bermuda exercise dates.
Element Description Reconciliation Rl
(Example)
Bermuda exercise dates Bermuda option exercise  dates
<bermudaExerciseDate> (repeating elelfwent). mfr YYYY-MM-DD
<date>
12.6.2.2 Multiple exercise.
Not used.
12.6.3 Choice “European exercise”.
12.6.3.1 Expiration date.
L A Format
Element Description Reconciliation (Example)
Expiration date The expiration date of a European style i YYYY-MM-
<expiryDate> option. DD
12.6.3.2 Partial exercise.
Not used.

12.7 Option features.

The parameters of the Asian and/or barrier option (including a binary option), as defined in the terms of the
contract.

12.7.1 Asian option features.
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12.7.11

Price averaging method.

Element

Description

Reconciliation

Format
(Example)

Price averaging
method

<averagingInOut>

The method of averaging for Asian options.

"In" means that the average price is used to derive
the strike price ("Asian strike" style option).

"Out" means that the average price is used to derive
the expiration price ("Asian price" style option).

"Both" means that the average price is used to derive
both the strike and the expiration price.

mfr

Value from the
Reference Guide

http://repository.n
sd.ru/en/versioned
[current/reference/

types/simpleAver
agingInQutEnum

12.7.1.2

The average period for the strike price. Schedule.

The period, for which the average price is determined (if the terms of an Asian option stipulate discrete
dates, for which the average price is determined, this is the first and the last date).

Shall be specified, if the “Price averaging method” is defined as “In” or “Both”.

Element

Description

Reconciliation

Format (Example)

The start of the period over

Start date ; L
which the average price is mfr
<schedule> <startDate> determined.
YYYY-MM-DD
End date Thg end of the period_ over
which the average price is mfr
<schedule> <endDate> determined.
Period multiplier itive i
. _p . The time period multiplier. mfr Positive integer (1,
<periodMultiplier> 2,3, etc)
Averaging Value from the
period frequency . . Reference Guide
. . The time period type i .
<averagingPeriod | period corresponding to the period hitp://repository.nsd
Frequency> . hich  th mfr .ru/en/versioned/cur
<period> over  which the average rent/reference/types
rice is determined. - -
P [simplePeriodExten
dedEnum
12.7.1.3 The average period for the underlying asset. Schedule.

See paragraph 12.7.1.2. Shall be specified, if the “Price averaging method” is defined as “Out” or “Both”.

12.7.2 Knock.
12.7.2.1 Knock in.
12.7.2.1.1 Trigger.
Element Description Reconciliation | Format (Example)
. . . Positive decimal
Trigger type The knock-in _Ievel. When thls _Ievel is number.
reached any time until expiration, the mfr
<level> option becomes valid. For example,
101.1234567
The specification of how an option will Value from the
Trigger type trigger or expire pased on the_position of Reference Guide
. the spot rate relative to the trigger level: mfr http://repository.nsd
<triggerType> "EqualOrLess", "EqualOrGreater”, .ru/en/versioned/cur
"Equal”, "Less", "Greater". rent/reference/types
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[simpleTriggerType

Enum
12.7.2.1.2 Feature payment.
Element Description Reconciliation Format (Example)
Payer A reference to the party responsible mfr
<payerPartyReference> for making the payment.
- Party1, Party2
Receiver A reference to the party that receives mfr
<receiverPartyReference> | the payment.
The payment amount . . Positive decimal number.
<featurePayment> Binary option payout amount. mfr
For example, 100
<amount>
Value from the
Currency . . _ Reference C_;uide
The currency in which the amount is mfr http://repository.nsd.ru/e
<featurePayment> denominated. n/versioned/current/taxo
<currency> nomy/is04217-2001-08-
15(fpmlrus)
12.7.2.2 Knock out.
12.7.2.2.1 Trigger.
Element Description Reconciliation Format (Example)
Trigger type The knock-out level. When this level is Positive decimal number.
reached any time until expiration, the mfr For example,
<level> option is terminated. 101.1234567
The specification of how an option will Va][ue from th_ed
; trigger or expire based on the position of Reference C_;m €
Trigger type . . ] http://repository.nsd.ru/e
. the spot rate relative to the trigger level: mfr versioned/ tref
<triggerType> "EqualOrLess" "EqualOrGreater” n/versionedicurrentreter
" T " ’ ence/types/simpleTrigger
Equal”, "Less", "Greater".
TypeEnum
12.7.2.2.2 Feature payment.
See paragraph 12.7.2.1.2.
12.8 Notional amount.
Element Description Reconciliation Format (Example)

Currency of money
amount

Value from the
Reference Guide
http://repository.nsd.ru/e

<amount>

number of options, the number of bonds
per option and the face value of a bond.

. The currency of the notional amount. mfr -
<nominal Amount> n/versioned/current/taxo
<currency> nomy/iso4217-2001-08-
15(fpmlrus)
Amount Total notional amount of the contract. It N )
. shall be determined by multiplying the Positive decimal number.
<nominalAmount> mfr

For example, 1000

12.9 Number of un

ts.

Element

Description

Reconciliation

Format (Example)
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Number of units The number of bonds per option. If it is S
. . not specified in the confirmation, the mfr Positive integer (1, 2, 3,
<optionEntitlement> | \,1ue "1 shall be used. etc.)
12.10 Number of options.
Element Description Reconciliation Format (Example)
Number of options | The number of options comprised in the i Positive integer (1, 2, 3,
<numberOfOptions> | option transaction. etc.)

12.11 Settlement type.

Element Description Reconciliation Format (Example)
Value from the Reference
Guide

Settlement type The settlement type: "Cash", i http://repository.nsd.ru/en/ve

<settlementType> "Physical”, "Election". rsioned/current/reference/typ
es/simpleSettlementTypeEn
um

12.12 Strike price.
12.12.1 Choice “Strike price”.

Element Description

Reconciliation

Format (Example)

The strike price expressed as an
amount in currency units.

. . In the case of a barrier condition, the
Strike price price may be filled in relation to which
<strikePrice> the barrier is calculated at the time of
the transaction conclusion date
(current  market price, unless
otherwise agreed).

mfr

Positive decimal number.

12.12.2 Choice “ Strike percentage”.
Element Description Reconciliation Format (Example)
Strike percentage The strike price expressed as a i Positive decimal number.
<strikePercentage> percentage. For example, 105.1234567
12.12.3 Currency.
Element Description Reconciliation Format (Example)
Value from the Reference
. . . Guide
Currenc
y The_ currency I which _the price mfr http://repository.nsd.ru/en/ve
<currency> (notional amount) is denominated. rsioned/current/taxonomy/is
04217-2001-08-15(fpmlrus)
12.13 Bond.
Element Description Reconciliation Format (Example)

In the case of securities the ISIN code
shall be specified. In absence of an
Asset identifier ISIN code, another depository code /
<instrumentld> state registration number / Bloomberg
ticker shall be wused (“Asset
description” is required in this case).

mfr

Text.

For example,
RUOOOAOQJREQ?7.
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In the case of the bond futures as the
underlying asset, the code of the
futures shall be specified.

Asset description The long name of the asset.
<description> Optional element.

afr Text.

13. Index/Bond Basket Option Contract Form (CMO045).

13.1  Product type.

Financial instrument classification according to the Reference Guide:
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description
InterestRate:Option:DebtOption:Singlelndex Index option
InterestRate:Option:DebtOption:Basket Bond basket option
InterestRate:Option: DebtOption:BasketIndex Index basket option

“Index option”, “Index basket option” shall be used for all indices (bond indices, equity indices).
13.2  Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

13.3  Definition of the buyer and the seller.

See paragraph 12.3 of Bond Option Contract Form (CM044).
13.4 Option type.

See paragraph 12.4 of Bond Option Contract Form (CM044).
13.5 Option premium.

See paragraph 12.5 of Bond Option Contract Form (CM044).
13.6  Option exercise style.

See paragraph 12.6 of Bond Option Contract Form (CM044).
13.7 Option features.

See paragraph 12.7 of Bond Option Contract Form (CM044).
13.8 Notional amount.

Element Description Reconciliation | Format (Example)

Value from the
Currency of money Reference Guide
amount http://repository.nsd
The currency of the notional amount. mfr .ru/en/versioned/cur
rent/taxonomy/iso4

<nominal Amount>

<currency> 217-2001-08-
15(fpmlrus)
Amount . Positive decimal
. Total notional amount of the contract (trade number
<nominal Amount> volume). mfr :
<amount> For example, 1000
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It shall be determined by multiplying the
number of options, the number of baskets
per option and the value of a basket.

In the case of an Index option transaction, it
shall be determined by multiplying the
number of options, the current index level
and the index multiplier. If the notional
amount can not be determined in this way,
the value of the contract on the trade date
estimated for accounting purposes hall be
used.

3.9

Number of units.

Element

Description

Reconciliation

Format (Example)

Number of units
<optionEntitlement>

The number of baskets/indices per option.
If it is not specified in the confirmation,
the value "1" shall be used.

mfr

Positive integer (1, 2,
3, etc.)

3.10 Number of options.

Element

Description

Reconciliation

Format (Example)

Number of options
<numberOfOptions>

The number of options comprised in the
option transaction.

mfr

Positive integer (1, 2,
3, etc.)

13.11 Settlement type.

See paragraph 12.11 of Bond Option Contract Form (CM044).

13.12 Strike price.

See paragraph 12.12 of Bond Option Contract Form (CM044).
13.13 A choice of the underlying asset.

13.13.1

Choice “Basket”.

The parameters of the bond basket option and index basket option.

13.13.1.1

Number of underlyer.

Element

Description

Reconciliation

Format (Example)

Number of underlyer
<basket > <openUnits>

The number of baskets per option. If it is
not specified in the confirmation, the
value "1" shall be used.

mfr

Positive integer (1, 2,
3, etc.)

13.13.1.2

Component of the basket.

The basket parameters (repeated for each of the constituents of a basket).

Choices “Underlyer basket”, “Commodity”,

9% ¢

Equity” are not used.

13.13.1.2.1  Underlying asset.
Choice “Bond”.
Element Description Reconciliation ReluEy
(Example)
In the case of securities the ISIN code shall
Asset identifier be specified. In absence of an ISIN co_de, Text.
. another depository code / state registration mfr For example,
<instrumentld> number / Bloomberg ticker shall be used RUOOOAOQJREQY.
(“Asset description” is required in this case).
Asset description The long name of the asset. afr Text.
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<description>

Optional element.

Choice “Index”.

Element Description Reconciliation HEIIEL:
(Example)
Asset identifier . o Text
<inst fd> The index identifier (code). mfr For example,
nstrumen RUO00OAQJREQ?.

Asset description The long name of the index.

L : afr Text.
<description> Optional element.

13.13.1.2.2

Constituent weight. A choice of the constituent weight type.

The weight of each of the constituent within the basket, either in absolute (“Number of underlyer”) or
relative (“Basket percentage”) terms. The choice “Basket amount” is not used.

Choice “Number of underlyer”.

Element

Description

Reconciliation

Format (Example)

Number of underlyer

<constituentWeight>
<openUnits>

The number of the original basket

component (in absolute terms).

mfr

Positive integer (1, 2,
3, etc.)

Choice “Basket percenta

ge’,.

Element

Description

Reconciliation

Format (Example)

Basket percentage

The relative weight of the original basket

Positive decimal
number. For example,

<basketPercentage> component (index). mfr 5% shall be specified
as 0.05
13.13.2 Choice “Index”.
The parameters of the index option.
Element Description Reconciliation Format (Example)
. - Text.
Asset identifier
< d> The index identifier (code). mfr For example,
Instrument RUOOOAQJREQT.
Asset description The long name of the index.
- : afr Text.
<description> Optional element.
14. Equity Spot Transaction Form (CMO046).
14.1  Product type.
Financial instrument classification according the Reference Guide:

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type

Description

Equity:Other:Spot

Equity spot transaction

Equity:Other:Term

Equity term transaction
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14.2

Derivatives classification code.

In the case of an equity transaction which is not a derivative, the value “UKWN” shall be used.
14.3  Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)
Buyer
A reference to the buyer of the contract. mfr
<buyerPartyReference>
Partyl; Party2
Seller
A reference to the seller of the contract. mfr

<sellerPartyReference>

4.4  Number of units.

Element

Description

Reconciliation Format (Example)

Number of units

Positive integer (1, 2,

<unitPrice> <currency>

is denominated.

. The number of equities. mfr
<numberOfUnits> 3, etc.)
14.5 Unit price.
Element Description Reconciliation Format (Example)
Value from the Reference
Currency of money Th in which the ori Guide
amount © currency 1n which the price mfr http://repository.nsd.ru/en/vers

ioned/current/taxonomy/iso42
17-2001-08-15(fpmlrus)

Amount . . . .. .
L The equity price per unit. mfr Positive decimal number.
<unitPrice> <amount>
14.6 Equity.
Element Description Reconciliation FeIInEtS
(Example)
In the case of securities the ISIN code shall
Asset identifier be specified. In absence of an ISIN code, Text.
) another depository code / state registration mfr For example,
<instrumentld> number / Bloomberg ticker shall be used RUOOOAOJRAAL.
(“Asset description” is required in this case).
Asset description The long name of the asset.
L . afr Text.
<description> Optional element.
14.7 Trade term.
Element Description Reconciliation Format (Example)

Period multiplier

The time period multiplier.

Positive integer (1, 2, 3,

<term> i mfr
etc.
<periodMultiplier> Optional element. )
Value from the Reference
Period tvne A time period corresponding to the Guu.ie _
yp transaction term. mfr http://repository.nsd.ru/en/

<term> <period>

Optional element.

versioned/current/referenc
eltypes/simplePeriodExten
dedEnum
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14.8 Delivery method.

Element Description Reconciliation Format (Example)
Value from the Reference
The delivery method: Guide
Delivery method "DeliveryVersusPayment", f http://repository.nsd.ru/en/
<deliveryMethod> "FreeOfPayment”. ar versioned/current/referenc
Optional element. e/types/simpleDeliveryMet
hodEnum
14.9 Settlement date.
Element Description Reconciliation Format (Example)
Settlement date
<settlementDate> The settlement date. mfr YYYY-MM-DD
<unadjustedDate>
14.10 Delivery date.
Element Description Reconciliation Format (Example)
Delivery date
<deliveryDate> The delivery date. mfr YYYY-MM-DD
<unadjustedDate>

15. Equity Forward Contract Form (CM047).

15.1 Product type.

Financial instrument classification according to the Reference Guide:
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description
Equity:Forward:PriceReturnBasicPerformance:SingleName Single equity forward
Equity:Forward:PriceReturnBasicPerformance:Basket Equity basket forward

In the case of an equity index forward and an equity basket index forward the Bond/Index Forward Contract
Form (CM043) shall be used (product types “Index forward”, “Index basket forward”).

15.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

15.3 Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)
Buyer

A reference to the buyer of the contract. mfr
<buyerPartyReference>

Partyl; Party2

Seller

A reference to the seller of the contract. mfr
<sellerPartyReference>

154 Underlyer.
15.4.1 Choice “Single underlyer”.
The parameters of the single underlying asset (equity instrument).
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Choices “Underlyer basket”, “Commodity”, “Bond”, “Index” are not used.

154.1.1
Choice “Equity”.

Underlying asset.

Element

Description

Reconciliation

Format (Example)

In the case of securities the ISIN code
shall be specified. In absence of an ISIN

<description>

Optional element.

. e - Text.
Asset identifier code, another depository code / state mir
<instrumentld> registration number / Bloomberg ticker For example,
shall be used (“Asset description” is RUOOOAQJRAAL.
required in this case).
Asset description The long name of the asset.
afr Text.

154.1.2

Number of units.

Element

Description

Reconciliation

Format (Example)

Number of units

<singleUnderlyer>
<openUnits>

The number of equities.

mfr

Positive integer (1, 2,
3, etc.)

15.4.2 Choice “Underlyer basket”.
The parameters of the equity basket.

15421

Number of underlyer units.

Element

Description

Reconciliation

Format (Example)

Number of underlyer
units

<basket > <openUnits>

The number of baskets. If it is not
specified in the confirmation, the value
"1" shall be used.

mfr

Positive integer (1, 2,
3, etc.)

15.4.2.2

Component of the basket.

The basket parameters (repeated for each of the constituents of a basket).
Choices “Underlyer basket”, “Commodity”, “Bond”, “Index” are not used.

15.4.2.2.1
Choice “Equity”.

Underlying asset.

Element

Description

Reconciliation

Format (Example)

In the case of securities the ISIN code
shall be specified. In absence of an ISIN

<description>

Optional element.

. - c Text.
Asset identifier code, another depository code / state i . |
<instrumentld> registration number / Bloomberg ticker or example,
shall be used (“Asset description” is RUOOOAQJRAAL.
required in this case).
Asset description The long name of the asset.
afr Text.

154.2.2.2

Constituent weight. A choice of the constituent weight type.

The weight of each of the constituent. The choice “Number of underlyer” shall be used.
Choice “Number of underlyer”.

Element

Description

Reconciliation

Format (Example)
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Number of underlyer

<constituentWeight>
<openUnits>

The number of the original
component (in absolute terms).

basket

mfr

Positive integer (1, 2,
3, etc.)

15.5 Equity contract exercise.
Equity forward exercise parameters. The choice “European exercise” shall be used.

15.5.1 Date.
Element Description Reconciliation Format (Example)
Date
<expirationDate> The settlement date. mfr YYYY-MM-DD
<unadjustedDate>

15.5.2 Settlement currency.

Element

Description

Reconciliation

Format (Example)

Settlement currency
<settlementCurrency>

The settlement currency.

mfr

Value from the
Reference Guide
http://repository.nsd.ru/e
n/versioned/current/taxo
nomy/iso4217-2001-08-

15(fpmlrus)

15.5.3 Settlement type.

<settlementType>

"Physical”, "Election".

mfr

Element Description Reconciliation Format (Example)
Value from the
Reference Guide

Settlement type The settlement type: "Cash", http://repository.nsd.ru/e

n/versioned/current/refer
ence/types/simpleSettlem

entTypeEnum

The elements “Additional features” are not used in CM047.

15.6

Forward price.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

The currency in which the forward

Value from the
Reference Guide
http://repository.nsd.ru/e

<forwardPrice>
<amount>

specified. No later than three business
days from the date of determining the
forward price, an amendment message
shall be provided to the Repository.

<forwardPrice> price is denominated. mifr n/versioned/current/taxo
<currency> nomV/iSO4217'2001'08'
15(fpmlrus)
The forward price per unit.
If it is not fixed on the registration
Amount date, the current market price shall be
mfr Positive decimal number.
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16.Equity Option Contract Form (CMO048).

16.1 Product type.

Financial instrument classification according to the
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Reference Guide:

Product type Description

Equity:Option:PriceReturnBasicPerformance:SingleName Single equity option

Equity:Option:PriceReturnBasicPerformance:Basket Equity basket option

In the case of an equity index option and an equity basket index option the Index/Bond Basket Option
Contract Form (CMO045) shall be used (product types “Index option, “Index basket option™).

16.2 Derivatives classification code.
The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16

August 2016.

16.3 Definition of the buyer and the seller.
Element Description Reconciliation el
(Example)
Buyer
A reference to the buyer of the contract. mfr
<buyerPartyReference>
Partyl; Party2
Seller
A reference to the seller of the contract. mfr
<sellerPartyReference>

16.4 Underlyer.

16.4.1 Choice “Single underlyer”.
The parameters of the single underlying asset (equity).
Choices “Underlyer basket”, “Commodity”, “Bond”, “Index” are not used.

16.4.1.1 Underlyer.
Choice “Equity”.
Element Description Reconciliation Format
(Example)
In the case of securities the ISIN code shall
Asset identifier be specified. !n absence of an ISII_\I co_de, Text.
. another depository code / state registration mfr For example,
<instrumentld> number / Bloomberg ticker shall be used RUOOOAOQJRAAL.
(“Asset description” is required in this case).
Asset description The long name of the asset.
o ) afr Text.
<description> Optional element.
16.4.1.2 Number of units.
Element Description Reconciliation A=
(Example)
Total number of underlying assets (shares)
) comprised in the option transaction.
Number of units Calculated as the number of options o
. o Positive integer
<singleUnderlyer> multiplied by the number of shares per mfr (1, 2,3, etc)
<openUnits> option. If the transaction consists of one rerm e
option, the number of units shall be equal to
the option entitlement.
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16.4.2 Choice “Underlyer basket”.
The parameters of the equity basket.

16.4.2.1

Number of underlyer units.

Element

Description

Reconciliation

Format
(Example)

Number of underlyer
units

Total number of baskets comprised in the
option transaction. Calculated as the number
of options multiplied by the number of

mfr

Positive integer

. baskets per option. If the transaction consists (1, 2, 3, etc.)
<basket > <openUnits> | ¢ gne option, the number of units shall be
equal to option entitlement.
16.4.2.2 Component of the basket.
The basket parameters (repeated for each of the constituents of a basket).
Choices “Underlyer basket”, “Commodity”, “Bond”, “Index” are not used.
16.4.2.2.1 Underlyer.
Choice “Equity”.
Element Description Reconciliation (;?;rwslte)
In the case of securities the ISIN code shall be Text.
Asset identifier specified. In absence of an ISIN code, another
) depository code / state registration number / mfr For example,
<instrumentld> Bloomberg ticker shall be used (“Asset RUOOOAQJR4A
description” is required in this case). L
Asset description The long name of the asset.
- . afr Text.
<description> Optional element.
16.4.2.2.2 Constituent weight. A choice of the constituent weight type.
The weight of each of the constituent. The choice “Number of underlyer” shall be used.
Choice “Number of underlyer”.
Element Description Reconciliation (Ié:;;nTSIte)

Number of underlyer
<constituentWeight>

The number of the original basket component

mfr

Positive integer

: (in absolute terms). (1, 2,3, etc.)
<openUnits>
16.5 Equity contract exercise.
16.5.1 Choice “European exercise”.
16.5.1.1 Date.
Element Description Reconciliation Rl
(Example)
Date <expirationDate> | The expiration date of a European style option. mfr E;E;YY'MM'
16.5.2 Choice “American exercise”.
16.5.2.1 Commencement date.
Element Description Reconciliation st
(Example)
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Commencement date The first day of the exercise period for an
. - iy - YYYY-MM-
<commencementDate> American style option. If it is undefined, the mfr DD
<unadjusted date> trade date shall be specified.
16.5.2.2 Expiration date.
Element Description Reconciliation HOIEL
(Example)
Expiration date
p. . The last day of the exercise period for an mfr YYYY-MM-
<expirationDate> American style option. DD
<unadjusted date>

16.5.2.3
Not used.

Equity multiple exercise.

16.5.3 Choice “Bermuda exercise”.

16.5.3.1

Commencement date.

Element

Description

Reconciliation

Format (Example)

Commencement date

<commencementDate> The first day of the exercise period. mfr YYYY-MM-DD
<unadjusted date>

16.5.3.2 Expiration date.
Element Description Reconciliation Format (Example)

Expiration date

<expirationDate>
<unadjusted date>

The last day of the exercise period.

mfr

YYYY-MM-DD

16.5.3.3 Bermuda exercise dates.
Element Description Reconciliation Format (Example)
Bermuda exercise dates Bermuda option exercise dates
<bermudaExerciseDates> | (reneating elerr)nent). mfr YYYY-MM-DD
<date>
16.5.3.4 Equity multiple exercise.
Not used.
16.6 Settlement currency.
Element Description Reconciliation Format (Example)
Value from the
Reference Guide
Settlement currenc : i
y The settlement currency. mfr http:/ /re_posnorv.nsd.ru/
<settlementCurrency> en/versioned/current/ta
xonomy/iso4217-2001-
08-15(fpmlrus)
16.7 Settlement type.
Element Description Reconciliation Format (Example)
Settlement type The settlement type: “Cash”, i Va;ue from th_ed
“Physical”, “Election”. Reference Guide
<settlementType> v http://repository.nsd.ru/
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en/versioned/current/re
ference/types/simpleSet
tlementTypeEnum

16.8 Additional features.

The parameters of the Asian and/or barrier option (including a binary option), as defined in the terms of the
contract.

16.8.1 Asian option features.
16.8.1.1 Price averaging method.

Element Description Reconciliation Format (Example)

Value from the
Reference Guide

http://repository.nsd.r

The method of averaging for Asian options.

"In" means that the average price is used to
derive the strike price (“Asian strike" style

Price averaging | option). u/en/versioned/curren

method "Out" means that the average price is used to mfr t/lr ezerence_/tv[l)egmg

<averagingInOut> | derive the expiration price ("Asian price” style pleAveraginginOut
option). num

"Both" means that the average price is used to
derive both the strike and the expiration price.

16.8.1.2 The average period for the strike price. Schedule.

The period, for which the average price is determined (if the terms of an Asian option stipulate discrete
dates, for which the average price is determined, this is the first and the last date).

Shall be specified, if the “Price averaging method” is defined as “In” or “Both”.

Element Description Reconciliation Rl
(Example)
Start date The start of the period over
which the average price is mfr
<schedule> <startDate> determined.
YYYY-MM-DD
End date The end of the period over
which the average price is mfr
<schedule> <endDate> determined.
Period multiplier itive i
. .p . The time period multiplier. mfr Positive integer
<periodMultiplier> (1, 2, 3, etc.)
Avgraging Value from the
period frequency . . Reference Guide
. . ) The time period type http://repository.n
;averagmgferlod Period corresponding to the period i od rufer/versioned
requency. <period> over which the average price Jcurrent/reference/
Is determined. types/simplePerio
dExtendedEnum
16.8.1.3 The average period for the underlying asset. Schedule.

See paragraph 16.8.1.2. Shall be specified, if the “Price averaging method” is defined as “Out” or “Both”.

16.8.2 Knock.
16.8.2.1 Knock in.
16.8.2.1.1 Trigger.
Element Description Reconciliation Format
(Example)
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Trigger type The knock-in !evel. When thls _Ievel is Positive decimal
reached any time until expiration, the mfr number
<level> option becomes valid.
Value from the
The specification of how an option will Reference Guide
Trigger type trigger or expire_based on the pqsition of the http://repositgry.n
. spot rate relative to the trigger level: mfr sd.ru/en/versioned
<triggerType> "EqualOrLess", “EqualOrGreater", [current/reference/
"Equal”, "Less", "Greater". types/simpleTrigg
erTypeEnum
16.8.2.1.2 Feature payment.
Element Description Reconciliation Format (Example)
Payer A reference to the party responsible mfr
<payerPartyReference> for making the payment.
- Partyl, Party2
Receiver A reference to the party that receives mfr
<receiverPartyReference> | the payment.
The payment amount
<featurePayment> Binary option payout amount. mfr Positive decimal number
<amount>
Value from the
Currency . . - Reference G_uide
The currency in which the amount is mfr http://repository.nsd.ru/e
<featurePayment> denominated. n/versioned/current/taxo
<currency> nomy/is04217-2001-08-
15(fpmlrus)
16.8.2.2 Knock out.
16.8.2.2.1 Trigger.
Element Description Reconciliation Format (Example)
Trigger type The k_nock—out level. When thi_s - _
level is reached any time until mfr Positive decimal number
<level> expiration, the option is terminated.
The specification of how an option Value from the
) will trigger or expire based on the Reference Guide
Trigger type position of the spot rate relative to mfr http://repository.nsd.ru/e
<triggerType> the trigger level: "EqualOrLess", n/versioned/current/refer
"EqualOrGreater”, "Equal”, "Less", ence/types/simpleTrigger
"Greater". TypeEnum
16.8.2.2.2 Feature payment.

See paragraph 16.8.2.1.2.
16.9 Strike price.

<strikePrice>

the price may be filled in relation to
which the barrier is calculated at the
time of the transaction conclusion

mfr

Element Description Reconciliation Format (Example)
The strike price per unit.
Strike price In the case of a barrier condition,

Positive decimal number
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date (current market price, unless
otherwise agreed).

Currency
<strike> <currency>

The currency in which the price is
denominated.

mfr

Value from the
Reference Guide
http://repository.nsd.ru/e
n/versioned/current/taxon
omy/iso4217-2001-08-

<spotPrice>

the trade date. Optional element.

afr

15(fpmlrus)
16.10 Spot price.
Element Description Reconciliation Format (Example)
Spot price The spot price per unit observed on

Positive decimal number

16.11 Number of options.

Element

Description

Reconciliation

Format (Example)

Number of options
<numberOfOptions>

The number of options comprised
in the option transaction.

mfr

Positive integer (1, 2, 3,
etc.)

16.12 Option entitlement.

Element

Description

Reconciliation

Format (Example)

Option entitlement
<optionEntitlement>

The number of underlying assets
(shares/baskets) per option.

mfr

Positive integer (1, 2, 3,
etc.)

16.13 Option premium.

16.13.1 Definition of the payer and the receiver.
Element Description Reconciliation Format (Example)
Payer A reference to the buyer of the mfr
<payerPartyReference> contract.
. Partyl; Party2
Receiver A reference to the seller of the mfr

<receiverPartyReference>

contract.

16.13.2 Payment a

mount.

Element Description Reconciliation Format (Example)
Value from the

Currency of money Reference Guide

amount The currency in which the mfr http://repository.nsd.ru/e

<paymentAmount> premium amount is denominated. n/versioned/current/taxo

<currency> nomy/iso4217-2001-08-
15(fpmlrus)

Amount

<paymentAmount> Total premium amount. mfr Positive decimal number

<amount>
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17. Bond Swap Contract Form (CM061).

17.1  Product type.

Financial instrument classification according to the Reference
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Guide:

Product type Description

InterestRate:Swap:BondSwap:SingleName Single bond swap

InterestRate: Swap:BondSwap:Singlelndex Bond index swap

InterestRate: Swap:BondSwap:Basket Bond basket swap

17.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16

August 2016.
17.3  Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)

A reference to the buyer of the contract.

Buyer If the buyer is not defined in the contract mfr
<buyerPartyReference> | terms, the total return payer shall be

Seller A reference to the seller of the contract

i mfr
<sellerPartyReference> | (protection seller).

specified (protection buyer). Partyl; Party2

17.4 Return swap leg.

The parameters of payments (repeating elements). The choice “Return amounts” is not used in CM061.

The obligations of the Party 1 shall be specified in the message first (for example, “Bond return amounts”
<bondReturnLeg>), followed by the obligations of the Party 2 (for example, “The fixed income amounts”

<interestLeg>).
17.4.1 Choice “The fixed income amounts”.
The parameters of payments based on the interest rate.

17.4.1.1 Definition of the payer and the receiver.
Element Description Reconciliation Format (Example)
Payer A reference to the party responsible for
making the payments defined by this mfr
<payerPartyReference> structure.

A reference to the party that receives the

. payments  corresponding to  this mfr
<receiverPartyReference> | i cture.

Receiver

Partyl; Party2

17.4.1.2 Interest leg calculation period dates.
17.4.1.2.1 Reset dates / Reset dates frequency.
Not used.

17.4.1.2.2 Payment dates.

Element Description Reconciliation Format (Example)

Payment dates i
The payment date(s) of the interest

<interestLegPaymentDates> | |og of the swap (repeating element).
<unadjustedDate>

mfr YYYY-MM-DD
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17.4.1.3

Notional amount.

Element

Description

Reconciliation

Format (Example)

Currency of money amount

The currency of the notional

Value from the
Reference Guide
http://repository.nsd.r

<nominal Amount> amount. mfr u/en/versioned/curren

<currency> t/taxonomy/is04217-
2001-08-15(fpmlrus)

Amount The total notional amount of the mir Positive decimal

<nominal Amount> <amount>

transaction.

number

17414
174141

Interest calculation.
A choice of the interest rate type.

Choice “Floating rate calculation”.

Element

Description

Reconciliation

Format (Example)

Floating rate index

The floating rate index. If there is no

Value from the
Reference Guide
http://repository.nsd.r

. relevant value in the Reference mfr u/en/versionedlcurren
<floatingRatelndex> Guide, “Other” shall be specified. N
t/taxonomy/floating-
rate-index(nsdrus)
period The time period multipli
multiplier e time period multiplier L
. P corresponding to the tenor of the mfr 502;2\;6 integer (1, 2,
<periodMult | f5ating rate. P
. iplier>
Floating rate
index tenor Value from the
<indexTenor> ) Reference Guide
Period type | The time period type for which the mfr http://repository.nsd.r
<period> floating rate is quoted. u/en/versioned/curren
t/reference/types/sim
plePeriodEnum
Floating rate multiplyer . . . .
schedule — Initial value The floating rate multiplier value Positive decimal
. L (required if specified, i. e. the value mfr number. For example,
<f|oat|_ngF_€ateMuIt|pI|erSched is different from “17). 15
ule> <initialValue>
The date on which the associated
Step date i ili
p floating rate rr_lultlpller yalue mfr YYYY-MM-DD
<stepDate> becomes  effective. Optional
Step element.
<step> The floating rate multiplier value Positive decimal
Step value that becomes effective from the
- ) mfr number. For example,
<StepVa|ue> Correspondlng step date. Optional 15
element. e
Floating rate spread . Decimal number
schedule — Initial value The floating rate spread value (positive or negative).
(required if specified, i. e. the value mfr For example, 10 basis

<spreadSchedule>
<initialValue>

is different from “0”).

points or 0,1% shall
be specified as 0.001
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Step date The date on which the associated
spread value becomes effective. mfr YYYY-MM-DD
Step <stepDate> Optional element.
<step> Step value The spread value that becomes Decimal number. For
effective from the corresponding mfr example. 0.001
<stepValue> | st date. Optional element. pie, ©.
Cap rate schedule — Initial Positive decimal
value The cap rate, which applies to the mfr number. For example,
<capRateSchedule> floating rate (required if specified). 5% shall be specified
<initialValue> as 0.05.
Step date The date on which the associated cap
rate becomes effective. Optional mfr YYYY-MM-DD
<stepDate> element.
Step
. Positive decimal
<step> Step value The cap rate that becqmes effective number. For example
from the corresponding step date. mfr 506 shall be s ecified7
<stepValue> | opiional element. P
as 0.05.
Floor rate schedule — Initial Positive decimal
value The floor rate, which applies to the mfr number. For example,
<floorRateSchedule> floating rate (required if specified). 5% shall be specified
<initialValue> as 0.05.
Step date The date on which the associa}ted
floor rate becomes effective. mfr YYYY-MM-DD
<stepDate> Optional element.
Step
: Positive decimal
<step> Step value The floor rate that bec_omes effective number. For example
from the corresponding step date. mfr 506 shall be s ecified7
<stepValue> | opiional element. y P
as 0.05.
o Positive decimal
Initial rate The floating rate for the initial mfr number. For example,
<initialRate> calculation period. 5% shall be specified

as 0.05.

Choice “Fixed rate”.

Element Description Reconciliation Format (Example)
) Positive decimal
Fixed rate number. For example,

<fixedRate>

The fixed rate value.

mfr

5% shall be specified
as 0.05

74.1.4.2

Day count fraction.

Element

Description

Reconciliation

Format (Example)

Day count fraction
<dayCountFraction>

A day count convention.

mfr

Value from the
Reference Guide
http://repository.nsd.ru/
en/versioned/current/ta
xonomy/day-count-

fraction(fpmlrus)

17.4.2 Choice “Bond return amounts”.

The parameters of payments based on the return of an underlying asset.

17.4.2.1 Definition of the payer and the receiver.
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<receiverPartyReference>

structure.

Element Description Reconciliation Format (Example)
Pa A reference to the party responsible
yer . .

for making the payments defined by mfr

<payerPartyReference> this structure.
Partyl; Party2

Receiver A reference to the party that receivgs

the payments corresponding to this mfr

17.4.2.2 Forward starting leg strike date.
Element Description Reconciliation Format (Example)
Dates The strike date used for forward
<strikeDate> starting swaps. mfr YYYY-MM-DD
<unadjustedDate> Optional element.

17.4.2.3 Underlyer.

174.2.3.1 Choice “Single underlyer”.

The parameters of the bond swap and index swap (<singleUnderlyer>). Choices “Underlyer basket”,
“Commodity”, “Equity” are not used.

17.4.2.3.1.1
Choice “Bond”.

Underlyer

Element Description Reconciliation Format
(Example)
In the case of securities the ISIN code shall be Text.
Asset identifier speC|f_|ed. In absence of an I_SIN _code, another For example,
. depository code / state registration number / mfr
<instrumentld> Bloomberg ticker shall be used (“Asset RUOOOAOJREQ
description” is required in this case). 7
Asset description The long name of the asset.
L : afr Text.
<description> Optional element.
Choice “Index”.
Element Description Reconciliation Format
(Example)
Text.
Asset identifier
_ The index identifier (code). mfr For example,
<instrumentld> RUOOOAOJREQ
7.
Asset description The long name of the index.
. : afr Text.
<description> Optional element.
17.4.2.3.1.2 Number of units.
Element Description Reconciliation Rl
(Example)

Number of units

<singleUnderlyer>
<openUnits>

The number of units of the underlying asset. In
the case of an Index, the value "1" shall be used,
if other is not specified.

mfr

Positive integer
(1, 2,3, etc.)
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17.4.2.3.2 Choice “Underlyer basket”.
The parameters of the bond basket swap and index basket swap (<basket>).
17.4.2.3.2.1 Number of underlyer units.

Element Description Reconciliation

Format
(Example)

Number of underlyer

units The number of basket units that constitute the

mfr

Positive integer

. underlyer of the swap. (1,2, 3, etc.)
<basket > <openUnits>
17.4.2.3.2.2 Component of the basket.
The basket parameters (repeated for each of the constituents of a basket).
Choices “Underlyer basket”, “Commodity”, “Equity” are not used.
17.4.2.3.2.2.1 Underlyer.
Choice “Bond”.
Element Description Reconciliation RuE
(Example)
In the case of securities the ISIN code shall be Text.
Asset identifier specified. In absence of an ISIN code, another
_ depository code / state registration number / mfr For example,
<instrumentld> Bloomberg ticker shall be used (“Asset RUOOOAOJREQ
description” is required in this case). 7
Asset description The long name of the asset.
e : afr Text.
<description> Optional element.

17.4.2.3.2.2.2 Constituent weight. A choice of the constituent weight type.

The weight of each of the constituent within the basket, either in absolute (“Number of underlyer”) or

relative (“Basket percentage”) terms. The choice “Basket amount™ is not used.
Choice “Number of underlyer”.

Element Description Reconciliation

Format (Example)

Number of underlyer
<constituentWeight>
<openUnits>

The number of the original basket

component (in absolute terms). mifr

Positive integer (1, 2,
3, etc.)

Choice “Basket percentage”.

Element Reconciliation

Description

Format (Example)

Basket percentage
<basketPercentage>

The relative weight of the original
basket component.

mfr

Positive decimal
number. For example,
5% shall be specified
as 0.05.

17424

Return leg valuation.

Element

Description

Reconciliation

Format (Example)

Date <paymentDates>
<unadjustedDate>

The payment date(s).

mfr

YYYY-MM-DD

17.4.2.5

Notional amount.

Element

Description

Reconciliation

Format (Example)
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Value from the

Currency of money Reference Guide
amount . : i

. The currency of the notional amount. mfr http:/ /rgposnorv.nsd.ru/
<nominalAmount> en/versioned/current/ta
<currency> xonomy/is04217-2001-

08-15(fpmlrus)

The total notional amount of the
contract (trade volume).

It shall be determined by multiplying

Amount the number of bonds (baskets) and the Positive decimal
<nominal Amount> face value of a bond (basket of bonds). mfr number. For example,
<amount> In the case of an Index transaction, it 1000

shall be determined by multiplying the
current index level and the index

multiplier.
17.4.2.6 Return type.
Element Description Reconciliation Format (Example)
Value from the
Reference Guide
Return type Bond return type: "Interest", "Price", http://repository.nsd.ru/
" " mfr -
<return> Total". en/versioned/current/re

ference/types/simpleBo
ndReturnType

17.5 Principle exchange.
Not used.
17.6  Additional payment.
Not used.

18. Equity Swap Contract Form (CMO062).

18.1 Product type.

Financial instrument classification according to the Reference Guide:
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description

Equity:Swap:PriceReturnBasicPerformance:SingleName | Single equity swap

Equity:Swap:PriceReturnBasicPerformance:Singlelndex | Equity index swap

Equity:Swap:PriceReturnBasicPerformance:Basket Equity basket swap

18.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

18.3  Definition of the buyer and the seller.

Element Description Reconciliation st
(Example)
Buyer
A reference to the buyer of the contract. mfr Party1; Party?
<buyerPartyReference>
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If the buyer is not defined in the contract
terms, the total return payer shall be
specified (protection buyer).

Seller
<sellerPartyReference>

A reference to the seller of the contract
(protection seller).

mfr

18.4 Return swap leg.

The parameters of payments (repeating elements). The choice “Bond return amounts” is not used in CM062.

The obligations of the Party 1 shall be specified in the message first (for example, “Return amounts”
<bondReturnLeg>), followed by the obligations of the Party 2 (for example, “The fixed income amounts”

<interestLeg>).

18.4.1 Choice “The fixed income amounts”.
The parameters of payments based on the interest rate.

18.4.1.1 Definition of the payer and the receiver.
Element Description Reconciliation Format
(Example)
Payer A reference to the party responsible for
making the payments defined by this mfr
<payerPartyReference> structure
i Partyl; Party2
Receiver A reference to the party that receives the mfr

<receiverPartyReference>

payments corresponding to this structure.

18.4.1.2 Interest leg calculation period dates.
18.4.1.2.1 Reset dates / Reset dates frequency.
Not used.
18.4.1.2.2 Payment dates.
Element Description Reconciliation Format (Example)

Payment dates

The payment date(-s) of the

interest leg of the swap
<interestLegPaymentDates> (repeating element). mfr YYYY-MM-DD
<unadjustedDate> .
Optional element.
18.4.1.3 Notional amount.

Element

Description

Reconciliation

Format (Example)

Currency of money amount

The currency of the notional

Value from the
Reference Guide
http://repository.nsd.ru/

<nominal Amount> <amount>

transaction.

<nominal Amount> amount. mfr en/versioned/current/ta

<currency> xonomy/is04217-2001-
08-15(fpmlrus

Amount The total notional amount of the mir Positive decimal

number.

18.4.1.4

Interest calculation.
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18.4.14.1

A choice of the interest rate type.

Choice “Floating rate calculation”.

Element

Description

Reconciliation

Format (Example)

Floating rate index

The floating rate index. If there is

Value from the
Reference Guide
http://repository.nsd.ru/

. no relevant value in the Reference mfr -
<floatingRatelndex> Guide, “Other” shall be specified en/versioned/current/ta
’ P ' xonomy/floating-rate-
index(nsdrus)
Period The ti iod multioli
multiplier € time period muitiplier Positive integer (1, 2,
. corresponding to the tenor of the mfr
<periodMult | fioating rate. 3, etc.)
. iplier>
Floating rate
index tenor Value from the
<indexTenor> ) Reference Guide
Period type | The time period type for which mfr http://repository.nsd.ru/
<period> the floating rate is quoted. en/versioned/current/re
ference/types/simplePe
riodEnum
Floating rate multiplyer . L - .
schedule — Initial value The f_Ioatln_g rate m_ultlpl_ler value Positive decimal
. L (required if specified, i. e. the mfr number. For example,
<floatingRateMultiplierSched | | .1 is different from “). 15.
ule> <initial Value>
The date on which the associated
Step date floating rate multiplier value mir YYYY-MM-DD
<stepDate> becomes  effective.  Optional
Step element.
<step> The floating rate multiplier value Positive decimal
Step value that becomes effective from the mfr number. For example
<stepValue> corresponding step date. Optional 15 ' pie,
element. -~
Floating rate spread _ Decimal number
schedule — Initial value The _floatl_ng ratg _spregd value (positive or negatlve).
(required if specified, i. e. the mfr For example, 10 basis
<spreadSchedule> value is different from “0”). points or 0,1% shall be
<initialValue> specified as 0.001
Step date The date on which the associa}ted
spread value becomes effective. mfr YYYY-MM-DD
Step <stepDate> Optional element.
<step> Step value The spread value that becomes Decimal number. For
effective from the corresponding mfr example. 0.001 '
<stepValue> | sten date. Optional element. pie, 9.
Cap rate schedule — Initial iti i
|p The cap rate, which applies to the Positive decimal
value . . . number. For example,
floating  rate  (required if mfr 0 o
<capRateSchedule> specified). 5% shall be specified
<initialValue> as 0.05.
Step Step date The date on which the associa}ted
cap rate becomes effective. mfr YYYY-MM-DD
<step> <stepDate> Optional element.
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The cap rate that becomes Positive decimal
Step value cap . number. For example,
effective from the corresponding mfr 506 shall be soecified
<stepValue> | st date. Optional element. 2 0.05 P
Floor rate schedule — Initial iti i
I The floor rate, which applies to the Positive decimal
value . - . number. For example,
floating  rate  (required if mfr 0 oo
<floorRateSchedule> specified). 5% shall be specified
<initialValue> as 0.05.
Step date The date on which the associated
floor rate becomes effective. mfr YYYY-MM-DD
st <stepDate> Optional element.
ep
Positive decimal
<step>
p Step value The _floor rate that becomes number. For example,
effective from the corresponding mfr 506 shall be specified
<stepValue> | st date. Optional element. as%) s P
o Positive decimal
Initial rate The floating rate for the initial mfr number. For example,
<initialRate> calculation period. 5% shall be specified
as 0.05.

Choice “Fixed rate”.

Element

Description

Reconciliation

Format (Example)

Fixed rate
<fixedRate>

The fixed rate value.

mfr

Positive decimal number.
For example, 5% shall be
specified as 0.05

8.4.1.4.2

Day count fraction.

Element

Description

Reconciliation

Format (Example)

Day count fraction
<dayCountFraction>

A day count convention.

Value from the Reference
Guide
http://repository.nsd.ru/en/

mfr

versioned/current/taxonom

y/day-count-
fraction(fpmlrus)

18.4.2 Choice “Return amounts”.
The parameters of payments based on the return of an underlying asset.

18.4.2.1 Definition of the payer and the receiver.

Element Description Reconciliation Format (Example)
Payer A reference to the party responsible

for making the payments defined by mfr
<payerPartyReference> this structure.

Partyl; Party2

Receiver A reference to the party thf';\t receive_s

the payments corresponding to this mfr

<receiverPartyReference>

structure.

starting swaps.

18.4.2.2 Forward starting leg strike date.
Element Description Reconciliation Format (Example)
Date The strike date used for forward mfr YYYY-MM-DD
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<strikeDate> Optional element.

<unadjustedDate>
18.4.2.3 Underlyer.
18.4.2.3.1 Choice “Single underlyer”.

The parameters of the equity swap and index equity swap (<singleUnderlyer>). Choices “Underlyer
basket”, “Commodity”, “Bond” are not used.

18.4.2.3.1.1 Underlyer.
Choice “Equity”.

Element Description Reconciliation Format (Example)

In the case of securities the ISIN code

shall be specified. In absence of an ISIN

. - - Text.
Asset identifier code, another depository code / state i . |
<instrumentld> registration number / Bloomberg ticker or example,
shall be used (“Asset description” is RUOOOAQJR4AL.
required in this case).
Asset description The long name of the asset.
afr Text.

<description> Optional element.

Choice “Index”.

Element Description Reconciliation Format (Example)
Asset identifier . L Text
<inst Hd> The index identifier (code). mfr For example,
instrumen RUO0OAOJREQ?.
Asset description The long name of the index.
e . afr Text.
<description> Optional element.

18.4.2.3.1.2 Number of units.

Element Description Reconciliation | Format (Example)

Number of units . .
The number of units of the underlying

asset.

Positive integer (1, 2,

mifr 3, etc.)

<singleUnderlyer>
<openUnits>

18.4.2.3.2 Choice “Underlyer basket”.
The parameters of the equity basket swap and equity index basket swap (<basket>).

18.4.2.3.2.1 Number of underlyer units.
Element Description Reconciliation Format (Example)
Number of underlyer Positive i 19
units The number of basket units. mfr 30:;2\)/6 integer (1, 2,
<basket> <openUnits> T

18.4.2.3.2.2 Component of the basket.

The basket parameters (repeated for each of the constituents of a basket).
Choices “Underlyer basket”, “Commodity”, “Bond” are not used.
18.4.2.3.2.2.1 Underlyer.

Choice “Equity”.

Element Description Reconciliation Format (Example)
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In the case of securities the ISIN code
S shall be specified. In absence of an Text.
Asset identifier ISIN code, another depository code / i c |
<instrumentld> state registration number / Bloomberg or example,
ticker shall be wused (“Asset RUOOOAOJRAAL.
description” is required in this case).
Asset description The long name of the asset.
L . afr Text.
<description> Optional element.

18.4.2.3.2.2.2 Constituent weight. A choice of the constituent weight type.

The weight of each of the constituent within the basket, either in absolute (“Number of underlyer”) or
relative (“Basket percentage”) terms. The choice “Basket amount” is not used.

Choice “Number of underlyer”.

Element

Description

Reconciliation

Format (Example)

Number of underlyer
<constituentWeight>
<openUnits>

The number of the original basket
component (in absolute terms).

mfr

Positive integer (1, 2,
3, etc.)

Choice “Basket percentage”.

Element

Description

Reconciliation

Format (Example)

Basket percentage

The relative weight of the original

mfr

Positive decimal
number. For example,

<basketPercentage> basket component. 5% shall be specified
as 0.05
18.4.2.4 Return leg valuation.
18.4.24.1 Initial price.
Element Description Reconciliation Format (Example)
Value from the
Currency Reference Guide

The currency associated with the

http://repository.nsd.r

<amount>

asset on the trade date.

<initialPrice> <netPrice> | jce, mfr u/en/versioned/curren
<currency= t/taxonomy/iso4217-
2001-08-15(fpmlrus)
Amount . . . . .
o . The initial price of the underlying Positive decimal
<initialPrice> <netPrice> mfr

number.

|<netPrice> <amount>

price shall be specified.

18.4.2.4.2 Final price.

Element Description Reconciliation Format (Example)
Value from the

Currency Reference Guide

<valuationPriceFinal> The currency associated with the mfr h}tp:///reppsnodr)/.nsd.r

<netPrice> <currency> price. u/en/versioned/curren
t/taxonomy/is04217-
2001-08-15(fpmlrus)

Amount The final price of the underlying asset. " .

) o L . . e Positive decimal
<valuationPriceFinal> At the initial registration the initial mfr

number.
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18.4.2.4.3

Payment dates.

Element

Description

Reconciliation

Format (Example)

Interim payment dates

The payment date(s) of the given leg

<paymentDateslnterim> | of the syap. mfr
<unadjustedDate>
YYYY-MM-DD
Final payment date
<paymentDateFinal> - The final payment date. mfr
unadjustedDate>
18.4.2.5 Notional amount.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

The currency in which the amount is

Value from the
Reference Guide
http://repository.nsd.r

) . mfr "
<nominal Amount> denominated. u/en/versioned/curren
<Currency> t/taXDnomV/ISO4217-
2001-08-15(fpmlrus)
Amount . . .
) The total notional amount of the mfr Positive decimal
<nominal Amount> transaction (trade volume). number.
<amount>
18.4.2.6 Equity amount.
Element Description Reconciliation Format (Example)
Cash settlement If true, then cash settlement is Yes/No flag (“true”;
H H mfr (13 29
<cashSettlement> applicable. Optional element. false™)
Value from the
Reference Guide
Return type Equity return type: "Dividend", http://repository.nsd.r
A " mfr "
<return> Price", "Total". u/en/versioned/curren
t/reference/types/sim
pleReturnTypeEnum
Value from the
Reference Guide
Notional adjustments Specifies the conditions that govern http://repository.nsd.r
. . the adjustment to the number of units mfr u/en/versioned/curren
<notional Adjustments> of the swap. t/reference/types/sim
pleNotional Adjustme
ntEnum
18.5 Principle exchange.
Not used.
19. Commodity Forward Contract Form (CMO051).
19.1 Product type.
Financial instrument classification according the Reference Guide:

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type

Description

Commaodity:Forward:Physical

Physically settled commaodity forward
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Commodity:Forward:Cash

Cash-settled commodity forward

19.2

Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16

August 2016.
19.3  Fixed price leg.

19.3.1 Definition of the payer and the receiver.

<receiverPartyReference>

contract.

Element Description Reconciliation Format (Example)
Payer A reference to the buyer of the mfr
<payerPartyReference> contract.

- Partyl; Party2
Receiver A reference to the seller of the mfr

[HEN

9.3.2 Fixed price.

Element Description Reconciliation Format (Example)
The fixed price per unit. If it is not
fixed on the registration date, the
current market price shall be
Price specified. No later than three . .
. - mfr Positive decimal number.
<price> business days from the date of
determining the forward price, an
amendment message shall be
provided to the Repository.
Value from the
) Reference Guide
Price currency The currency in which the price is mfr http://repository.nsd.ru/e
<priceCurrency> denominated. n/versioned/current/taxo
nomy/iso4217-2001-08-
15(fpmlrus)
Value from the
) ) Reference Guide
Price unit The unit of measure used to http://repository.nsd.ru/e
. . . ; mfr -
<priceUnit> calculate the fixed price. n/versioned/current/taxo

nomy/price-quote-

units(fpmlrus)

[HEN

9.3.3 Total price.

Element

Description

Reconciliation

Format (Example)

Currency of money

The currency in which the fixed

Value from the
Reference Guide
http://repository.nsd.ru/e

<totalPrice> <amount>

fixed price. If the fixed price is not
set on the registration date, the
current market price shall be used.

amount ; - mfr ;
. payment is denominated. n/versioned/current/taxo
<totalPrice> <currency> nomy/is04217-2001-08-
15(fpmlrus)
The fixed payment amount.
Calculated as the total quantity of
Amount the commodity multiplied by the mfr Positive decimal number.
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19.3.4 Payment date definition.

Element Description Reconciliation | Format (Example)
Date

<paymentDates> The payment date. mfr YYYY-MM-DD
<unadjustedDate>

19.3.5 Commodity forward leg.
19.3.6 Choice “Commodity physical leg”.

19.3.6.1 Definition of the payer and the receiver.
Element Description Reconciliation Format (Example)
A reference to the party
Payer responsible for physical delivery
. mfr
<payerPartyReference> of the commodity (the seller of a
contract). Partyl; Party2
Receiver A reference to the buyer of a mfr

<receiverPartyReference>

contract.

19.3.6.2 Commaodity.

The parameters of the underlying asset. In the case of a commodity basket, the elements shall be repeated.

Element

Description

Reconciliation

Format (Example)

Asset identifier

Identification of the underlying

Value from the
Reference Guide
http://repository.nsd.ru/e

<currency>

denominated.

. asset in accordance with the mfr -
<instrumentld> Reference Guide. n/versmned/cur_rent/taxo
nomy/commodity-
instrument-id(nsdrus)
Asset description The long name of the qnderlying
L asset (for example, precious metal afr Text.
<description> type, oil benchmark, futures code).
Value from the
) ) Reference Guide
Quantity unit The unit of measure of the mir http://repository.nsd.ru/e
<unit> commodity reference price. n/versioned/current/taxo
nomy/price-quote-
units(fpmlrus)
Value from the
; The currency in which the Reference(_;mde
Commodity currency . y - . http://repository.nsd.ru/e
commodity reference price is mfr

n/versioned/current/taxo
nomy/iso4217-2001-08-

15(fpmlrus)

“A choice of the source of the commodity price publication” is not used.

19.3.6.3 Delivery periods.
Element Description Reconciliation | Format (Example)
Date .
) . The delivery date. mfr YYYY-MM-DD
<periods> <unadjustedDate>

19.3.6.4

Delivery quantity.
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Element Description

Reconciliation

Format (Example)

uantity unit
Q y The unit of measure of the

Value from the
Reference Guide
http://repository.nsd.ru/e

<totalPhysicalQuantity> commodity quantity. mifr n/versioned/current/taxo
<quantityUnit> nomy/price-quote-
units(fpmlrus)
uantit )
Q y . . The number of units of the . .
<totalPhysicalQuantity> underlying asset, mfr Positive decimal number.
<quantity>
19.3.6.5 Conversion factor.
Element Description Reconciliation Format (Example)

The multiplier used to convert the
unit of measure of the commodity
reference price into the unit of
measure of the notional quantity.
Optional element.

Conversion factor
<conversionFactor>

afr

Positive decimal number.

19.3.7 Choice “Commodity forward floating leg”.

19.3.7.1 Definition of the payer and the receiver.
Element Description Reconciliation Format (Example)
Payer A reference to the seller of a mfr
<payerPartyReference> contract.
- Partyl; Party2
Receiver A reference to the buyer of a mfr
<receiverPartyReference> contract.
19.3.7.2 Commodity.
See paragraph 19.4.1.2.
19.3.7.3 The notional quantity specification.
Element Description Reconciliation Format (Example)

The number of units of the
underlying asset. In the case of
an index, the value “1” shall be

Total notional quantity
<totalNotionalQuantity>

mfr

Positive decimal number.

specified.
19.3.74 Floating price parameters.
Not used.
19.3.7.5 Payment date definition.
Element Description Reconciliation Format (Example)
Date
<paymentDates> The payment date(-s). mfr YYYY-MM-DD
<unadjustedDate>
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20. Commodity Option Contract Form (CM052).

20.1 Product type.

Financial instrument classification according to the Reference Guide:
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description
Commodity:Option: American Commodity American option
Commodity:Option:European Commodity European option
Commodity:Option:Asian Commodity Asian option
Commodity:Option:Weather:American American weather option
Commodity:Option:Weather:European European weather option

20.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

20.3  Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)
Buyer A reference to the buyer of the mfr
<buyerPartyReference> contract.

Partyl; Party2
Seller A reference to the seller of the i
<sellerPartyReference> contract.

20.4 A choice of the option type.

20.4.1 Choice “Financially-settled commodity option”.

20.4.1.1 Commaodity underlier.

The parameters of the underlying asset. In the case of a commaodity basket, the elements shall be repeated.

Element Description Reconciliation Format (Example)

Value from the
Reference Guide
Asset identifier _Identification of the underlying asset http://reppsitorv.nsd.r
. in accordance with the Reference mfr u/en/versioned/curren
<instrumentld> Guide. t/taxonomy/commodi
ty-instrument-
id(nsdrus)

The long name of the underlying asset
(for example, precious metal type, oil afr Text.
benchmark, futures code).

Asset description
<description>

Value from the
Reference Guide

Quantity unit The unit of measure of the commodity mir http://repository.nsd.r
<unit> reference price. u/en/versioned/curren
t/taxonomy/price-
guote-units(fpmlrus)
. Value from the
Commodity currency The currency in which the commodity mfr Reference Guide
<currency> reference price is denominated. http://repository.nsd.r

u/en/versioned/curren

86


http://repository.nsd.ru/versioned/current/taxonomy/product-taxonomy(nsdrus)
http://repository.nsd.ru/versioned/current/taxonomy/commodity-instrument-id(nsdrus)
http://repository.nsd.ru/versioned/current/taxonomy/commodity-instrument-id(nsdrus)
http://repository.nsd.ru/versioned/current/taxonomy/commodity-instrument-id(nsdrus)
http://repository.nsd.ru/versioned/current/taxonomy/commodity-instrument-id(nsdrus)
http://repository.nsd.ru/versioned/current/taxonomy/commodity-instrument-id(nsdrus)
http://repository.nsd.ru/versioned/current/taxonomy/price-quote-units(fpmlrus)
http://repository.nsd.ru/versioned/current/taxonomy/price-quote-units(fpmlrus)
http://repository.nsd.ru/versioned/current/taxonomy/price-quote-units(fpmlrus)
http://repository.nsd.ru/versioned/current/taxonomy/price-quote-units(fpmlrus)
http://repository.nsd.ru/versioned/current/taxonomy/iso4217-2001-08-15(fpmlrus)
http://repository.nsd.ru/versioned/current/taxonomy/iso4217-2001-08-15(fpmlrus)

t/taxonomy/iso4217-
2001-08-15(fpmlrus)

“A choice of the source of the commodity price publication” is not used.

20.4.1.2

A choice of the calculation periods definition method.

The period, for which the average price is determined (if the terms of an Asian option stipulate discrete
dates, for which the average price is determined, this is the first and the last date).

Choice “Calculation periods schedule”.

Element

Description

Reconciliation

Format (Example)

Period multiplier

Positive integer (1, 2,

<period>

price is determined.

<calculationPeriodsSchedule> | The time period multiplier. mir 3, etc.)
<periodMultiplier> T
Value from the
_ Reference Guide
Period The time period type corresponding http://repository.nsd.r
<calculationPeriodsSchedule> | to the period over which the average mfr u/en/versioned/curren

t/reference/types/sim
plePeriodExtendedEn
um

Choice “Calculation periods” .

Element Description Reconciliation Format (Example)
Date The dates over which the average
<calculationPeriods> price is determined (repeating mfr YYYY-MM-DD
<unadjustedDate> element).

20.4.1.3 The notional quantity specification.
Element Description Reconciliation Format (Example)

Total notional quantity
<totalNotionalQuantity>

The total notional quantity. If a
contract consists of several options,
it shall be defined as the product of
the number of options and the
number of the underlying asset in
one option. If the underlying asset is
an index, the value “1” shall be
specified.

mfr

Positive decimal
number.

204.1.4

Option exercise.

Choice “American exercise style”.

Element

Description

Reconciliation

Format (Example)

Commencement date

The first day of the exercise period
for an American style option. If it

<expirationDate>
<unadjustedDate>

<commencementDate> is undefined, the trade date shall be mir
<unadjusted date> specified.
Expiration date i .

The last day of the exercise period mfr

for an American style option.

YYYY-MM-DD

Choice “European exercise style”.

Element

Description

Reconciliation

Format (Example)
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Expiration date

The expiration date of a European
style option / Bermuda option

mfr

YYYY-MM-DD

<expirationDate> expiration dates (repeating
element).
20.4.1.5 Settlement currency.
Element Description Reconciliation Format (Example)

Settlement currency
<settlementCurrency>

The settlement currency.

mfr

Value from the
Reference Guide
http://repository.nsd.ru/e
n/versioned/current/taxo
nomy/iso4217-2001-08-

15(fpmlrus)
20.4.1.6 Payment date definition.
Element Description Reconciliation | Format (Example)
Date
<paymentDates> The payment date. mfr YYYY-MM-DD
<unadjustedDate>
20.4.1.7 Strike price definition.
Element Description Reconciliation Format (Example)

Currency of money

Value from the
Reference Guide

conclusion date (current market
price, unless otherwise agreed).

amount The currency in which the price is mfr http://repository.nsd.ru/e
<strikePricePerUnit> denominated. n/versioned/current/taxo
<currency> nomy/is04217-2001-08-
15(fpmlrus)

The strike price per unit.

In the case of a barrier condition,
Amount the price may be filled in relation N _
<strikePricePerUnit> to which the barrier is calculated mfr Positive decimal number.
<amount> at the time of the transaction

20.4.2 Choice “Weather option”.

204.2.1

Weather calculation periods.

Format (Example)

<calculationPeriodEndDay>

calculation period.

Element Description Reconciliation
Calculation period firstday | The first day of the weather fr
<calculationPeriodFirstDay> | calculation period.

Calculation period lastday | The last day of the weather fr

YYYY-MM-DD

20.4.2.2 Weather not

ional amount.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

<weatherNotional Amount>
<currency>

The currency in which the price is
denominated.

mfr

Value from the
Reference Guide
http://repository.nsd.ru/e
n/versioned/current/taxo
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nomy/iso4217-2001-08-
15(fpmlrus)

Amount

<weatherNotional Amount>
<amount>

The price per weather index unit.

mfr

Positive decimal number.

20.4.2.3
See paragraph 20.4.1.4.
204.2.4

Option exercise.

Settlement currency.

Element

Description

Reconciliation

Format (Example)

Settlement currency
<settlementCurrency>

The settlement currency.

mfr

Value from the Reference
Guide
http://repository.nsd.ru/en/ve
rsioned/current/taxonomy/is
04217-2001-08-15(fpmlrus)

20.4.2.5 Payment date definition.
Element Description Reconciliation Format (Example)
Date
<paymentDates> The payment date(s). mfr YYYY-MM-DD
<unadjustedDate>

20.4.2.6 Weather index strike level.
Element Description Reconciliation Format (Example)

Quantity of units

The number of weather index

evel> <unit>

<weatherIndexStrikeLevel> | |nits. mfr Decimal number.
<quantity>

Value from the Reference
Index quantity unit Guide
<weatherIndexStrikeLL The weather index unit. mfr http://repository.nsd.ru/en/ve

rsioned/current/taxonomy/pr
ice-quote-units(fpmlrus)

20.5 Option premium.

20.5.1 Definition of the payer and the receiver.

<receiverPartyReference>

the contract.

Element Description Reconciliation Format (Example)
Payer A reference to the buyer of mfr
<payerPartyReference> the contract.
- Partyl; Party2
Receiver A reference to the seller of mfr

20.5.2 Payment amount.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

<paymentAmount>
<currency>

The currency in which the
premium amount is
denominated.

mfr

Value from the Reference
Guide
http://repository.nsd.ru/en/ve
rsioned/current/taxonomy/is
04217-2001-08-15(fpmlrus)
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Amount
<paymentAmount> Total premium amount. mfr Positive decimal number.
<amount>

21. Commodity Swap Contract Form (CMO053).
21.1 Product type.

Financial instrument classification according to the Reference Guide:
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description
Commodity:Swap:Cash Cash-settled commodity swap
Commodity:Swap:Physical Physically settled commodity swap
Commodity:Swap:Cash:Weather Cash-settled weather swap

21.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

21.3 Effective date.

Element Description Reconciliation Format (Example)
Date

<effectiveDate> The effective date. mfr YYYY-MM-DD
<unadjustedDate>

21.4 Termination date.

Element Description Reconciliation Format (Example)
Date

<terminationDate> The termination date. mfr YYYY-MM-DD
<unadjustedDate>

21.5 Settlement currency.

Element Description Reconciliation Format (Example)

Value from the Reference
Guide
Settlement currenc : i

y The settlement currency. mfr http._//reposnorv.nsd.ru/en/
<settlementCurrency> versioned/current/taxonom

y/is04217-2001-08-
15(fpmlrus)

21.6 A choice of the commodity swap leg.

Swap stream parameters (repeating elements). The obligations of the Party 1 shall be specified in the
message first (for example, floating payment stream), followed by the obligations of the Party 2 (for
example, fixed payment stream).

A cash settled commodity swap shall be described using “Fixed price leg” (<fixedLeg>) and “Floating
price leg” (<floatingLegNsd>) choices. A physically settled commodity swap shall be described using
“Commodity physical leg” (<commoditySwapPhysicalLeg>) choice and “Fixed price leg” (<fixedLeg>)
or “Floating price leg” (<floatingLegNsd>) choices.
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21.6.1 Choice “Commodity
21.6.1.1

swap leg”.

Choice “Fixed price leg”.

21.6.1.1.1 Definition of the payer and the receiver.
Element Description Reconciliation | Format (Example)
Pa A reference to the party responsible
yer .

for making the payments mfr

<payerPartyReference> corresponding to this stream.
Partyl; Party2

Receiver A reference to the party that receivgs

the payments corresponding to this mfr

<receiverPartyReference>

stream.

21.6.1.1.2

Choice “Calculation dates”. Not used.

Choice “Calculation periods schedule”.

A choice of the calculation periods specification.

Element

Description

Reconciliation

Format (Example)

Period multiplier

Positive integer (1, 2,

<period>

periods for this leg of the swap.

<calculationPeriodsSchedule> | The time period multiplier. mfr 3, etc)
<periodMultiplier> '
Value from the
Period ; ; Reference Guide
. . The time - period t)_/pe http://repository.nsd.ru/
<calculationPeriodsSchedule> | corresponding  to  calculation mfr

en/versioned/current/re
ference/types/simplePe
riodExtendedEnum

21.6.1.1.3 A choice of the fixed price definition method.
Not used.
21.6.1.1.4 Total price.
Element Description Reconciliation Format (Example)

Currency of money amount

The currency in which the amount

Value from the
Reference Guide
http://repository.nsd.ru/

<totalPrice> <amount>

the trade (notional amount).

<totalPrice> <currency> is denominated. mifr en/versioned/current/ta
xonomy/is04217-2001-
08-15(fpmlrus)
Amount The total amount of all fixed Positive decimal
payments due during the term of mfr

number.

21.6.1.1.5 The notional quantity specification.
Element Description Reconciliation Format (Example)
Total notional quantity The total notional guantity. . Positive decimal
<totalNotionalQuantity> ‘I‘r;,,tgia??ii ?;;e? index the value number.

21.6.1.1.6 Payment date definition.
Element Description Reconciliation Format (Example)
Date The payment date(s). mfr YYYY-MM-DD
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<paymentDates>
<unadjustedDate>

21.6.1.2

21.6.1.2.1 Commaodity.

Choice “Commodity physical leg”.

The parameters of the underlying asset. In the case of a commodity basket, the elements shall be repeated.

Element

Description

Reconciliation

Format (Example)

Asset identifier '

dentification of the underlying asset

Value from the
Reference Guide
http://repository.nsd.ru/

<currency>

denominated.

. in accordance with the Reference mfr .
<instrumentld> Guide. en/versmned/currgnt/ta
xonomy/commodity-
instrument-id(nsdrus)
Asset description The long name of the ynderlying
L asset (for example, precious metal afr Text.
<description> type, oil benchmark, futures code).
Value from the
) _ Reference Guide
Quantity unit The unit of measure of the mir http://repository.nsd.ru/
<unit> commodity reference price. en/versioned/current/ta
xonomy/price-guote-
units(fpmirus)
Value from the
; The currenc in  which the Reference G_wde
Commodity currency irrency ) ) http://repository.nsd.ru/
commodity reference price is mfr

en/versioned/current/ta
xonomy/iso4217-2001-

08-15(fpmlrus)

“A choice of the source of the commodity price publication” is not used.

21.6.1.2.2 Definition of the payer and the receiver.
Element Description Reconciliation Format (Example)
Payer A reference to the party responsible
for making the payments defined by mfr
<payerPartyReference> this structure
i Partyl; Party?2
Receiver A reference to the party that receives mfr

<receiverPartyReference>

the underlying asset.

21.6.1.2.3 Delivery perio

ds.

Element

Description

Reconciliation

Format (Example)

Date
<periods> <unadjustedDate>

Delivery date(s).

mfr

YYYY-MM-DD

21.6.1.2.4

Delivery quantity.

<totalPhysicalQuantity>
<quantityUnit>

commaodity quantity.

mfr

Element Description Reconciliation Format (Example)
Value from the
Quantity unit Reference Guide
The unit of measure of the http://repository.nsd.r

u/en/versioned/curren

t/taxonomy/price-
guote-units(fpmlrus)
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Quantity

<totalPhysicalQuantity>
<quantity>

The total notional quantity.

mfr

Positive decimal
number.

21.6.1.2.5

Conversion factor.

Element

Description

Reconciliation

Format (Example)

Conversion factor
<conversionFactor>

The multiplier used to convert the
unit of measure of the commodity
reference price into the unit of
measure of the notional quantity.
Optional element.

afr

Positive decimal
number.

21.6.1.3 Choice “Floating price leg”.
21.6.1.3.1 Definition of the payer and the receiver.
Element Description Reconciliation Format (Example)
Pa A reference to the party responsible
yer .
for making  the payments mfr
<payerPartyReference> corresponding to this stream.
Partyl; Party2
Receiver A reference to the party th_at receivgs
the payments corresponding to this mfr

<receiverPartyReference>

stream.

21.6.1.3.2
See paragraph 21.6.1.1.2.
21.6.1.3.3
See paragraph 21.6.1.2.1.
21.6.1.34

Commodity.

The notional quantity specification.

A choice of the calculation periods specification.

Element

Description

Reconciliation

Format (Example)

Total notional quantity
<totalNotionalQuantity>

The total notional quantity.

In the case of an index the value “1” shall
be used.

mfr

Positive decimal
number.

21.6.1.3.5 Pricing dates.
Element Description Reconciliation | Format (Example)
Date The pricing date(s), when the price is set
<pricingDates> (it aoplicable). P mfr YYYY-MM-DD
<unadjustedDate>

21.6.1.3.6 Averaging method.
Element Description Reconciliation Format (Example)

Value from the
Reference Guide

Averaging method The method of averaging in case of http://repository.nsd
) multiple pricing dates. afr .ru/en/versioned/cur
<averagingMethod> Optional element. rent/reference/types
/simpleAveragingM
ethodEnum
21.6.1.3.7 Conversion factor.
Element Description Reconciliation Format (Example)
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Conversion factor
<conversionFactor>

The multiplier used to convert the unit
of measure of the commodity reference
price into the unit of measure of the
notional quantity. Optional element.

afr

Positive decimal
number.

21.6.1.3.8 A choice of the spread representation.

Not used.

21.6.1.3.9 Payment date definition.
Element Description Reconciliation Format (Example)
Date
<paymentDates> The payment date(s). mfr YYYY-MM-DD
<unadjustedDate>

21.6.1.3.10 Initial Price.
Element Description Reconciliation Format (Example)
Initial Price <initialPrice> The price or index level observed on the mfr Positive decimal

trade date. number.

21.6.1.3.11  Cap price.
Element Description Reconciliation | Format (Example)
Cap price Maximum price per unit. .
. _ mfr Decimal number.
<capPrice> Optional element.
21.6.1.3.12  Floor price.
Element Description Reconciliation Format (Example)
Floor price Minimum price per unit. .
i _ mfr Decimal number.
<floorPrice> Optional element.

21.6.2 Choice “Weather leg”.

21.6.2.1 Definition of the payer and the receiver.

Element Description Reconciliation Format (Example)
Payer A reference to the party responsible

for making the payments mfr
<payerPartyReference> corresponding to this stream.

Partyl; Party2

Receiver A reference to the party that receivgs

the payments corresponding to this mfr

<receiverPartyReference>

stream.

21.6.2.2

Weather index level.

Element

Description

Reconciliation

Format (Example)

Quantity of units

Positive decimal

<unit>

. The reference index level. mfr
<quantity> number.
Value from the
Reference Guide
Index quantity unit : i
g y The weather index unit. mfr hittp://repository.nsd.r

u/en/versioned/curren

t/taxonomy/price-
guote-units(fpmlrus)
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21.6.2.3 Weather calculation periods.
Element Description Reconciliation Format (Example)
Calculation period first
d P The first day of the weather
ay . . mfr
. . calculation period.
<calculationPeriodFirstDay> YYYY-MM-DD
Calculation period last day | The last day of the weather calculation i

<calculationPeriodEndDay>

period.

21.6.2.4

Weather notional amount.

Element

Description

Reconciliation Format (Example)

Currency of money
amount

The currency in which the price is

Value from the
Reference Guide
http://repository.nsd.r

. . mfr "
<weatherNotional Amount> | denominated. u/en/versioned/curren
<currency> t/taxonomy/iso4217-

2001-08-15(fpmlrus)

Amount
<weatherNotionalAmount> | The price per weather index unit. mfr Decimal number.
<amount>

21.6.2.5 Weather index value calculation.

Not used.

21.6.2.6 Calculation date.

Not used.

22. Commodity Swaption Contract Form (CMO054).

22.1 Product type.

Financial instrument classification according the Reference Guide:

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type

Description

Commodity:Swaption:American

American commodity swaption

Commodity:Swaption:European

European commodity swaption

22.2 Derivatives classification code.
The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.
22.3 Definition of the buyer and the seller.
Element Description Reconciliation st
(Example)
Buyer
A reference to the buyer of the contract. Mfr
<buyerPartyReference>
Partyl; Party2
Seller
A reference to the seller of the contract. Mfr

<sellerPartyReference>

22.4  Commodity swap.

See paragraphs 21.3 — 21.6 of CM053.
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22.5 Physical exercise -

A choice of the option exercise style.

Choice “American exercise style”.

Element Description Reconciliation (I;;arrrr?&te)
Commencement date . . .
The first day of the exercise period for an
<commencementDates> American style option. mfr
<unadjusted date> YYYY-MM-
o DD
Expiration date . .
P o The last day of the exercise period for an "
<expirationDates> American style option. mir
<unadjusted date>
Choice “European exercise”.
Element Description Reconciliation (;?;r:?slte)
Choice “Expiration date” L
L The expiration date of a European style
<expirationDate> option. mfr
<unadjusted date> YYYY-MM-
Choice “Expiration dates” . . . DD
L Bermuda option exercise dates (repeating
<expirationDates> element). mfr
<unadjusted date>
22.6  Premium.
22.6.1 Definition of the payer and the receiver.
Element Description Reconciliation (IgfarrTSIte)
Payer A reference to the party responsible for mfr
<payerPartyReference> making premium payments.
- Partyl; Party2
Receiver A reference to the party that receives mfr

<receiverPartyReference>

premium payments.

22.6.2 Payment amount.

Element

Description

Reconciliation

Format
(Example)

Currency of money
amount

The currency in which the premium amount

Value from the
Reference
Guide

. ; mfr nsd.ru/en/versio
<paymentAmount> is denominated. ned/current/taxo
<currency> nomy/iso4217-

2001-08-
15(fpmlirus)
Amount iti i
; Positive decimal
<paymentAmount> Total premium amount. mfr number.
<amount>
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23. Credit Default Swap Contract Form (CMO071).

23.1 Product type.

Financial instrument classification according to the Reference Guide:
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type Description

Credit:Swap:Index:Cash Index credit default swap
Credit:Swap:SingleName:Cash Cash-settled single-name credit default swap
Credit:Swap:SingleName:Physical Physically settled single-name credit default swap
Credit:Swap:MultipleName:Cash Cash-settled basket credit default swap
Credit:Swap:MultipleName:Physical Physically settled basket credit default swap

23.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

23.3 General terms.
23.3.1 Effective date.

Element Description Reconciliation | Format (Example)

Effective date
<effectiveDate> The effective date of the contract. mfr YYYY-MM-DD
<unadjustedDate>

23.3.2 Scheduled termination date.

Element Description Reconciliation | Format (Example)

Scheduled termination date
<scheduledTerminationDate> | The termination date of the contract. mfr YYYY-MM-DD
<unadjustedDate>

23.3.3 Definition of the buyer and the seller.

Element Description Reconciliation | Format (Example)
Buyer A reference to the buyer of the mfr
<buyerPartyReference> contract.

Partyl; Party2
Seller A reference to the seller of the i
<sellerPartyReference> contract.

23.3.4 A choice of the reference obligation type.

Depending on the type of the credit default swap the following choice are used: “Reference information”
(single name CDS), “Index reference information” (index CDS), “Basket reference information” (basket
CDS).

23.34.1 Choice “Reference information”.
23.34.1.1 Reference entity.

Element Description Reconciliation | Format (Example)

Legal entity name i
The name of the reference entity. mfr Text.

<entityName>
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Legal entity identifyer
<entityld>

The legal entity identifier (LEI) of the
reference entity or, in its absence, another
code allowing for identifying the name
and location of the person against whose
credit risk protection is acquired.

mfr

Text.

23.34.1.2 A choice of

the reference obligation definition.

Choice “Reference obligation” - Bond.

Element

Description

Reconciliation

Format (Example)

Identification of the reference obligation.
In the case of securities the ISIN code

<description>

obligation. Optional element.

Asset identifier shall be specified. In absence of an ISIN Text.
. code, another depository code / state mfr For example,
<instrumentld> registration number / Bloomberg ticker RUOOOAQJREQ?.
shall be used (“Asset description” is
required in this case).
Asset description The long name of the reference afr Text.

Choice “No reference obligation”. Not used.

23.3.4.2 Choice “Index reference information”.
Element Description Reconciliation Format (Example)
Index name .
. The name of the index. mfr Text.
<indexName>
Index identifier Identification (code) of the index.
. . afr Text.
<indexld> Optional element.
23.3.4.3 Choice “Basket reference information”.
23.34.3.1 Reference pool - Reference pool item.

The basket parameters (repeated for each of the constituents of a basket).

23.3.4.3.1.1 A choice of

the constituent weight type.

Choice “Number of underlyer .

Element

Description

Reconciliation

Format (Example)

Number of underlyer
<openUnits>

It can be populated as to reference
both the number of basket units, and
the number of each asset components
of the basket when these are expressed
(in absolute terms).

mfr

Positive integer (1, 2,
3, etc)

Choice “Basket percentag

»”

(¢]

Element

Description

Reconciliation

Format (Example)

Basket percentage
<basketPercentage>

The relative weight of the original
basket component defined as a
decimal.

mfr

Positive decimal
number. For example,
5% shall be specified
as 0.05

The choice “Basket amount” is not used.
23.3.4.3.1.2 Reference entity and obligation.

See paragraph 23.3.4.1.
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3.3.4.3.2

Type of the default.

Element

Description

Reconciliation

Format (Example)

Nth obligation to default

N-th reference obligation to default

Positive integer (1,

triggers payout. mfr
<nthToDefault> ) 2, 3, etc.)
Optional element.
M-th reference obligation to default to
Mth obligation to default | allow representation of N th to M th Mir Positive integer (1,

<mthToDefault>

defaults.
Optional element.

2, 3, etc.)

2

3.4 Feeleg.

The parameters of payments related to the credit default swap. The optional choice “Initial payment” is
used to describe a payment to the credit protection buyer. “Single payment” and/or “Periodic payment” are
mandatory to be reported and are used to describe payments to the credit protection seller.

2

3.4.1 Initial payment.

Optional elements.

Element

Description

Reconciliation

Format (Example)

Payer

A reference to the party responsible

<initialPayment> for making the payment. mir
<payerPartyReference>
Partyl; Party2
Receiver )
o A reference to the party that receives
<initialPayment> the payment. mfr
<receiverPartyReference>
Payment Date
<initialPayment> The payment date. mfr YYYY-MM-DD
<adjustablePaymentDate>
Adjusted payment date The adjusted payment date. This date
<initialPayment> should already be adjusted for any mfr YYYY-MM-DD
applicable business day convention.
<adjustedPaymentDate> Optional element.
Value from the
Currency of money Reference Guide
amount : i
o The currency in which the amount is hitp:// repogltory.nsd
<initialPayment> denominated mfr .ru/en/versioned/cur
<paymentAmount> ' rent/taxonomy/iso4
<currency> 217-2001-08-
15(fpmlrus)
Amount
<initialPayment> The single payment amount payable mfr Positive decimal
<paymentAmount> by the credit protection. number.
<amount>
23.4.2 Single payment.

Element

Description

Reconciliation

Format (Example)

Payment Date

<singlePayment> The payment date. mfr YYYY-MM-DD
<adjustablePaymentDate>
Adjusted payment date The adjusted payment date. This date mfr YYYY-MM-DD

should already be adjusted for any
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<singlePayment>
<adjustedPaymentDate>

applicable business day convention.
Optional element.

Currency of money
amount

The currency in which the amount is

Value from the
Reference Guide
http://repository.nsd

<singlePayment>
<fixedAmount> <amount>

seller.

] . mfr .ru/en/versioned/cur
<singlePayment> denominated. rent/taxonomy/iso4
<fixedAmount> <currency> 217-2001-08-

15(fpmlrus)
Amount The single payment amount payable . :
by the credit protection buyer to the mfr Positive decimal

number.

23.4.3 Periodic payment.
23.4.3.1

Payment frequency.

Element Description Reconciliation Format (Example)
Period multiplier o
. . - Positive integer (1,
<payment|:requency> The time perlod mU|t|p||E‘|’. mfr 2 3 etC.)
<periodMultiplier> Y
Value from the
Period type _ . _ Reference _ Guide
The time period type corresponding to mfr http://repository.nsd
<paymentFrequency> the payment frequency. .ru/en/versioned/cur
<period> rent/reference/types
[simplePeriodEnum
23.4.3.2 First period start date.
Element Description Reconciliation Format (Example)

First period start date

The start date of the initial calculation
period if such date is not equal to the

afr YYYY-MM-DD

First payment date
<firstPaymentDate>

specified if there is an initial stub.
Optional element.

<firstPeriodStartDate> trade’s effective date. Optional
element.
23.4.3.3 First payment date.
Element Description Reconciliation Format (Example)
The first payment date. May be

afr YYYY-MM-DD

23.43.4

Last reglar payment date.

Element

Description

Reconciliation Format (Example)

Last reglar payment date
<lastRegularPaymentDate>

The last regular payment date. May be
specified if there is a final stub.
Optional element.

afr YYYY-MM-DD

<rollConvention>

Optional element.

23.4.3.5 Roll convention.
Element Description Reconciliation Format (Example)
Roll convention The roll convention. Value from the Reference

Guide
http://repository.nsd.ru/en/vers
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ioned/current/reference/types/
simpleRollConventionEnum

23.4.3.6
Choice “Fixed amount”.

A choice of the fixed amount definition method.

Element

Description

Reconciliation

Format (Example)

Currency of money

The currency in which the

Value from the Reference
Guide

<fixedAmount> <amount>

ISDA Credit Derivatives
Definitions: Fixed Amount.

amount amount is denominated mfr http://repository.nsd.ru/en/vers
<fixedAmount> <currency> ' ioned/current/taxonomy/iso42
17-2001-08-15(fpmlrus)
The specified fixed amount
Amount that is _payable by the credit N _
protection buyer to the seller. mfr Positive decimal number.

Choice “Fixed amount calculation”.
See. ISDA Credit Derivatives Definitions: “Fixed Rate Payer Calculation Amount”, “Fixed Amount”.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

The currency in which the amount is

Value from the
Reference Guide
http://repository.nsd.ru/

<dayCountFraction>

<calculationAmount> denominated. mir en/versioned/current/ta
<currency> xonomy/is04217-2001-
08-15(fpmlrus)
The notional amount used in the
Amount calculation of fixed amounts. ISDA . .
) . A et Positive decimal
<calculationAmount> Credit Derivatives  Definitions: mfr
. . number.
<amount> Fixed Rate Payer Calculation
Amount, Fixed Amount.
Step date The dat_e on which the associated
calculation amount becomes mfr YYYY-MM-DD
<stepDate> effective (repeating element).
The calculation amount that
Step value becomes effective from the mfr Positive decimal
<stepValue> corresponding step date (repeating number.
element).
Positive decimal
Fixed rate
. The fixed rate value. mfr number. For exar_n_ple,
<fixedRate> 5% shall be specified
as 0.05.
Value from the
Reference Guide
Day count fraction . . i
y A day count convention. mfr http://repository.nsd.ru/

en/versioned/current/ta
xonomy/day-count-

fraction(fpmlrus)
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23.5
23.5.1 Calculation amount.

Protection terms.

Element Description Reconciliation Format (Example)
Currency of money VaI_ue from the Reference
amount The currency in which the hGu@; ) drufen
<calculationAmount> amount is denominated. mfr http://repository.nsd.ru/en/vers
ioned/current/taxonomy/iso42

<currency=> 17-2001-08-15(fomlrus)

The calculation (notional)
Amount amount.  ISDA  Credit
<calculationAmount> Derivatives Definitions: mfr Positive decimal number.
<amount> Floating Rate Payer

Calculation Amount.

3.5.2 Credit events.
Element Description Reconciliation Format
(Example)

Bankruptcy Indicates whether a credit event is mfr Yes/No flag
<bankruptcy> bankruptcy. (“true”; “false™)
Failure to pay -
Applicable Indicates whether the failure to pay i Yes/No flag
<failureToPay> provision is applicable. (“true”; “false™)
<applicable>

Indicates whether a credit event is failure to

pay principal. Corresponds to the failure by
Failure to pay principal the Reference Entity to pay an expected i Yes/No flag
<failureToPayPrincipal> principal amount or the payment of an (“true”; “false™)

actual principal amount that is less than the

expected principal amount.

Indicates whether a credit event is failure to

pay interest. Corresponds to the failure by
Failure to pay interest the Reference Entity to pay an expected i Yes/No flag
<failureToPayInterest> interest amount or the payment of an actual (“true”; “false™)

interest amount that is less than the

expected interest amount.

Indicates whether a credit event is

obligation default. One or more of the

obligations have become capable of being
Obligation default declared due and payable before they would i Yes/No flag
<obligationDefault> otherwise have been due and payable as a (“true”; “false™)

result of, or on the basis of, the occurrence

of a default, event of default or other similar

condition or event other than failure to pay.

Indicates whether a credit event is

obligation acceleration. One or more of the

obligations have been declared due and
Obligation acceleration payable before they would otherwise have f Yes/No flag
<obligationAcceleration> been due and payable as a result of, or on mir (“true”; “false”)

the basis of, the occurrence of a default,

event of default or other similar condition

or event other than failure to pay.
Repudiation / moratorium | Indicates  whether a credit event is mfr \ieS/N? i'ag .

Repudiation/Moratorium. The reference (“true”; “false”)
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<repudiationMoratorium>

entity either refuses to recognize or
challenges the validity of one or more
obligations of the reference entity, or
imposes a moratorium thereby postponing
payments on one or more of the obligations
of the reference entity.

Restructuring

. Indicates  whether the  restructuring mfr Yes/No flag
<Restructuring> provision is applicable. (“true”; “false”)
<applicable>
Distressed ratings
downgrade A "Yes/No" flag indicating whether a credit mfr Yes/No flag
<distressedRatingsDowngra | event is distressed ratings downgrade. (“true”; “false™)
de>

) ) Indicates whether a credit event is maturity
Maturity extension extension. Results from the fact that the e Yes/No flag
<maturityExtension> reference entity fails to make principal (“true”; “false)
payments as expected.
Writedown Indicates whether a credit event is i Yes/No flag
<writedown> writedown. (“true”; “false™)
Implied writedown Indicates whether a credit event is implied mfr Yes/No flag
<impliedWritedown> writedown. (“true”; “false”)
23.6 A choice of the settlement method.
Not used.
24. Credit Default Swaption Contract Form (CM072).
24.1 Product type.
Financial instrument classification according to Reference Guide:

http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Product type

Description

Credit:SwapOption: American

American credit default swaption

Credit:SwapOption:European

European credit default swaption

Credit:SwapOption:Bermuda

Bermuda credit default swaption

24.2 Derivatives classification code.
The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16

August 2016.

24.3  Definition of the buyer and the seller.

Element Description Reconciliation Format (Example)
Buyer
A reference to the buyer of the contract. mfr
<buyerPartyReference>
Partyl; Party2
Seller
A reference to the seller of the contract. mfr

<sellerPartyReference>

4.4  Option type.

Element

Description

Reconciliation

Format (Example)
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Option type
<optionType>

The type of a credit default option:
"Payer", "Receiver".

mfr

Value from the
Reference Guide
http://repository.nsd.r
u/en/versioned/curren
t/reference/types/sim
pleOptionTypeEnum

245 Premium.

24.5.1 Definition of the payer and the receiver.

<receiverPartyReference>

premium payments (option seller).

Element Description Reconciliation Format (Example)
Payer A reference to the party responsible for
making premium payments (option mfr
<payerPartyReference> buyer)
i Partyl; Party2
Receiver A reference to the party that receives mfr

24.5.2 Payment amount.

Element

Description

Reconciliation

Format (Example)

Currency of money
amount

The currency in which the premium

mfr

Value from the
Reference Guide
http://repository.nsd.r

<paymentAmount> amount is denominated. u/en/versioned/curren
<currency> t/taxonomy/iso4217-
2001-08-15(fpmlrus)
Amount . .
Total premium amount mfr Positive decimal
<paymentAmount> p : number.
<amount>

24.6  Option exercise style.
24.6.1 Choice “American exercise”.

246.1.1

Commencement date.

Element

Description

Reconciliation

Format (Example)

Commencement date
<commencementDate>

The first day of the exercise period for
an American style option. If it is

mfr

YYYY-MM-DD

h undefined, the trade date shall be
<unadjusted date> specified.
24.6.1.2 Expiration date.
Element Description Reconciliation Format (Example)

Expiration date

<expirationDate>
<unadjusted date>

The last day of the exercise period for
an American style option.

mfr

YYYY-MM-DD

24.6.1.3
Not used.

Multiple exercise.

24.6.2 Choice “Bermuda exercise”.

246.2.1

Bermuda exercise dates.

Element

Description

Reconciliation

Format (Example)
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Bermuda exercise dates Bermuda option exercise dates (repeatin
<bermudaExerciseDate> | glement). P peating mfr YYYY-MM-DD
<date>

24.6.2.2 Multiple exercise.

Not used.

24.6.3 Choice “European exercise”.

24.6.3.1 Expiration date.
Element Description Reconciliation | Format (Example)
Expiration date irati

p ! Thg expiration date of a European style mfr YYYY-MM-DD

<expiryDate> option.

24.6.3.2 Partial exercise.

Not used

24.7 Option features.

The parameters of Asian and/or barrier options. Required, if these parameters are specified in the contract
terms.

24.7.1 Asian option features.

24.7.1.1 Price averaging method .
Element Description Reconciliation | Format (Example)
Value from the
The method of averaging for Asian options. Reference Guide
"In" means that the average price is used to derive http://repository.nsd
Price averaging the strike price ("Asian strike" style option). .ru/en/versioned/cur
method "Out" means that the average price is used to derive mfr /re.nt/rtlefeArence/ typ ‘IES
<averagingInOut> | the expiration price ("Asian price" style option). SLTgnimveraqmq L
"Both" means that the average price is used to
derive both the strike and the expiration price.

24.7.1.2 The average period for the strike price. Schedule.

The period, for which the average price is determined (if the terms of an Asian option stipulate discrete
dates, for which the average price is determined, this is the first and the last date).

Shall be specified, if the “Price averaging method” is defined as “In” or “Both”.

Element Description Reconciliation | Format (Example)

Start date The start of the period over

which the average price is mfr
<schedule> <startDate> determined.

YYYY-MM-DD

End date The end of the period over

which the average price is mfr
<schedule> <endDate> determined.
Ave_raging Peri?d mult?plnier The time period multiplier. mfr Positive integer (1,
period frequency | <periodMultiplier> 2,3, etc)
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<averagingPeriod Value from the
Frequency> ;
The time period type tl?efe.zrence G_wde
Period . 4 ttp://repository.nsd
corresponding to the period -
] . mfr .ru/en/versioned/cur
<period> over which the average rent/reference/types
price is determined. " -
[simplePeriodExten
dedEnum
24.7.1.3 The average period for the underlying asset. Schedule.
See paragraph 24.7.1.2. Shall be specified, if the “Price averaging method” is defined as “Out” or “Both”.
24.7.2 Knock.
24.7.2.1 Knock in.
24.7.2.1.1 Trigger.
Element Description Reconciliation Format
(Example)
; The knock-in level. When this level is . .
Trigger type
goer typ reached any time until expiration, the mfr ES;']EZ? decimal
<level> option becomes valid. '
Value from the
The specification of how an option will Reference Guide
Trigger type trigger or expire_based on the pc_)sition of the http://reposit(_)rv.n
. spot rate relative to the trigger level: mfr sd.ru/en/versioned
<triggerType> "EqualOrLess", "EqualOrGreater", [current/reference/
"Equal”, "Less", "Greater". types/simpleTrigg
erTypeEnum
24.7.2.1.2 Feature payment.
Element Description Reconciliation el
(Example)
Payer A reference to the party responsible for mfr
<payerPartyReference> making the payment.
- Partyl, Party2
Receiver A reference to the party that receives the mfr
<receiverPartyReference> | payment.
The payment amount . .

. . Positive decimal
<featurePayment> Binary option payout amount. mfr number
<amount> '

Value from the
Reference Guide
Currenc . i
y The currency in which the amount is hittp:// repository.n
<featurePayment> denominated mfr sd.ru/en/versioned
<currency> ' [current/taxonomy
[is04217-2001-
08-15(fpmlrus)
24.7.2.2 Knock out.
24.7.2.2.1 Trigger.
Element Description Reconciliation HOIEE
(Example)

Trigger type
<level>

The knock-out level. When this level is reached
any time until
terminated.

expiration, the option is

mfr

Positive decimal
number.
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Value from the
) The specification of how an option will trigger or ﬁ?;?;ﬁzgzs?tzlrden
Trigger type expire based on the position of the spot rate : LY.
. : : - " mfr sd.ru/en/versioned
<triggerType> relative to the trigger level: "EqualOrLess", Jcurrent/reference/
"EqualOrGreater”, "Equal”, "Less", "Greater". types/simpleTrigg
erTypeEnum
24.71.2.2.2 Feature payment.

See paragraph 24.7.2.1.2.
24.8 Notional amount.

Element Description Reconciliation Format (Example)
Value from the
Currency of money Reference Guide
amount The currency in which the amount is mfr http://repository.nsd.ru/
<notional Amount> denominated. en/versioned/current/ta
<currency> xonomy/is04217-2001-
08-15(fpmlrus)
Total notional amount of the contract. It
shall be determined by multiplying the
Amount number of options, the number of bonds per
. option and the face value of a bond. In the f Positive decimal
<notional Amount> case of an Index option transaction, it shall mir number.
<amount> be determined by multiplying the number of
options, the current index level and the
index multiplier.
24.9  Number of units.

Element

Description Reconciliation

Format (Example)

Number of units

<optionEntitlement>

The number of units of the underlying asset

per option. mifr

Positive integer (1, 2,
3, etc.)

24.10 Number of options.

Element

Description Reconciliation

Format (Example)

Number of options
<numberOfOptions>

The number of options comprised in the
option transaction. mfr

Optional element.

Positive integer (1, 2,
3, etc.)

24.11 Settlement type.

Element Description Reconciliation Format (Example)
Value from the
Reference Guide
Settlement type The settlement type: "Cash", "Physical”, mfr http://repository.nsd.ru/
<settlementType> "Election". en/versioned/current/re
ference/types/simpleSe
ttlementTypeEnum
24.12 Strike.
Choice “Spread”.
Element Description Reconciliation Format (Example)
Spread The strike expressed as a spread per annum. mfr ES:}:EZ? decimal
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<spread>

Choice “Strike price”.

Element Description Reconciliation Format (Example)
Strike price The strike expressed as in reference to the Positive decimal

. price of the underlying obligation(s) or mfr
<price> index. number.

24.13 Credit default swap.

See paragraphs 23.1 — 23.6 of the Credit Default Swap Contract Form (CMQ71). The parameters “Product
type” (creditDefaultSwap/productType) and “Derivatives classification code”
(creditDefaultSwap/productld) shall be the same as for the swaption.

25. General Product Contract Form (CM081).

CMO081 shall be used for structured products, exotic derivatives, and if the contract terms do not include
the parameters that are required in the Contract Forms for forwards, options and swaps.

25.1 Product type.

Financial instrument classification according to the
http://repository.nsd.ru/en/versioned/current/taxonomy/product-taxonomy(nsdrus).

Reference Guide:

Product type Description
Other Other product
25.2 Derivatives classification code.

The derivatives classification code in accordance with Bank of Russia Ordinance No. 4104-U dated 16
August 2016.

25.3 Party 1 obligations.

Element Description Reconciliation A=
(Example)
) - The code of the underlying asset in
Asset identifier accordance with Appendix 7 of Bank i Toxt
<assetCode> of Russia Ordinance No. 4104-U ’
dated 16 August 2016.
Asset description The name of the underlying asset.
. . afr Text.
<assetDescription> Optional element.
The unit in which the underlying asset
Quantity unit is denomir_1ated: The quantity sha_ll be
. measured in units, tons, barrels, litres, afr Text.
<assetMeasureUnit> etc. The notional amount shall be
denominated in currency units.
Quantity The number of units or the notional Positive
. . afr decimal
<assetQuantity> amount of the underlying asset. number
Value from
Currency of the Reference
Unit price money The currency in which the price is mir Guide
<assetUnitPrice> amount denominated. http://repositor
<CLrEncY> y.nsd.ru/en/ver
Y sioned/current/
taxonomy/iso4
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217-2001-08-

N

15(fpmlrus)
Amount The price per unit. Required if the Positive
asset quantity is defined as the number mfr decimal
<amount> of units. number.
Value from
the Reference
Currency of Guide
. . . http://repositor
money The currency in which the amount is
t ) mfr y.nsd.ru/en/ver
Notional t amotn denominated. sioned/current/
otional amoun sloned/current/
<nominalA > <currency> taxonomy/iso4
nominal Amoun 217-2001-08-
15(fpmlrus)
Amount Total amount payable to the £ ZOS.'“V?
counterparty (Party 2) mir ecima
<amount> . number.
Settlement date - -
The payment date. mfr YYYY-MM
<settlementDate> DD
Delivery date - -
. y The delivery date. afr YYYY-MM
<deliveryDate> DD
5.4 Party 2 obligations.
Element Description Reconciliation RuE
(Example)
) - The code of the underlying asset in
Asset identifier accordance with Appendix 7 of i Text
<assetCode> Bank of Russia Ordinance No. '
4104-U dated 16 August 2016.
Asset description The name of the underlying asset.
o : afr Text.
<assetDescription> Optional element.
The unit in which the underlying
) _ asset is denominated. The quantity
Quantity unit shall be measured in units, tons,
. - . afr Text.
<assetMeasureUnit> barrels, litres, etc. The notional
amount shall be denominated in
currency units.
Quantity The number of units or the notional afr Positive decimal
<assetQuantity> amount of the underlying asset. number.
Value from the
Reference
Guide
Unit price . . N p://repository
P . The currency in which the price is hittp://ve OSIto_r :
<assetUnitPr | janominated mfr nsd.ru/en/versio
Unit price ice> ' ned/current/taxo
<assetUnitPrices nomy/iso4217-
assetUnitPrice 2001-08-
15(fpmlrus)
Amount The price per unit. Regmred if the Positive decimal
asset quantity is defined as the mfr
<amount> number of units. number.
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Value from the
Reference
Notional St?ld/(j it
. . . p: P Y.
amount The currency in which the amount is " q ;e ?S' or
. . denominated mfr nsd.ru/en/versio
Notional amount | <nominalA : ned/current/taxo
<nominalAmount> mount> nomy/iso04217-
2001-08-
15(fpmlrus)
Amount Total amount payable to the Positive decimal
mfr
<amount> counterparty (Party 1). number.
Settlement date - -
The payment date. mfr YYYY-MM
<settlementDate> DD
Delivery date - _
. Y The delivery date. afr YYYY-MM
<deliveryDate> DD
25.5 Additional information.
Element Description Reconciliation Format
(Example)
Additional information Additional information about the
- . . afr Text.
<additionalInformation> contract. Optional element.

V. Credit Support Transfer Reporting Form (CM092).

Margin payments shall be defined in accordance with the Floating Margin Payment Agreement (2011), as
approved by the Russian National Association of Securities Market Participants (NAUFOR), the
Association of Russian Banks (ARB) and the National Foreign Exchange Association (NFEA). If such
agreement is not concluded or there is another master agreement (for example, ISDA 2016 Credit Support
Annex), parties shall not have obligations to provide the Credit Support Transfer Reporting Form.

1. Report identifier given by party.
Shall be provided for “TradeRepository”; “Party 17; “Party 2”.

href="TradeRepository”/>

href="Party2”/>

Trade Repository (NSD);

<partyReference _
href="Party1”/> ° Party 1;
<partyReference e Party 2.

Element Description Format (Example)
Party
<partyReference A reference to the party:

TradeRepository;
Party 1; Party 2.

Trade/Master
agreement/Report
identifier
<tradeld>

The identifier of the Credit Support Annex Report
assigned by the party.

At initial registration “NONREF” shall be used as
identifiers assigned by the Repository and the
counterparty, but it shall not be used as the value of
identifiers assigned by the party itself. When sending an
amendment to the registered Reporting Form, the
identifiers shall be defined in accordance with the
Registration Notification Form (RMO001) of the initial
message.

Latin letters and
figures, no more than
35 characters.

For example,
CSA1234567890
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If a report is submitted on behalf of both parties
(<reportParty> is defined as “all”), the identifiers assigned
by the Party 1 and the Party 2 shall be the same.

Master agreement
identifier
<partyReference href=
“TradeRepository”/>

<linkld>

The identifier of the relevant Master Agreement (CM010)
assigned by the Repository in accordance with the
Registration Notification Form (RM001).

Shall not be specified for the Party 1 and the Party 2.

MAQ0000000123

Credit Support Annex
identifier
<originatingTradeld>
<tradeld>

The Credit Support Annex identifier assigned by the party
(“TradeRepository”, Partyl, Party2) in accordance with
the Credit Support Annex Reporting Form (CMO015).

If the Credit Support Annex Reporting Form (CMO015) is
not registered, own identifiers assigned by the Party 1 and
the Party 2 shall be specified. In this case, the value
“NONREF” shall be used as the identifier assigned by the
Repository, but it shall not be used as the value of
identifiers assigned by the Party 1 and the Party 2.

Mandatory element.

Latin letters and
figures, no more than
35 characters.

For example,
CSALlID

2. Party on behalf of which the message was sent.

Element

Description

Format (Example)

Party on behalf of which
the message was sent

<reportParty>

The Credit Support Transfer Reporting Form shall be
registered by each party (“Party 17, “Party 2”)
independently without the reconciliation process, or by
one Reporting Agent on behalf of both parties (“all”). If
one of the parties is not the NSD’s Repository client, the
value “all” shall not be used.

“Party 17; “Party 2”;
G‘all”.

3. Credit support.

The elements <creditSupportinformation> shall be repeated in the case of multiple settlement dates

(<valuationDate>).
3.1 Settlement date.

Element

Description

Format (Example)

Settlement date
<valuationDate>

The date(s) on which margin amounts are calculated.

e  The dates <asofDate> and <valuationDate> shall
belong to one calendar month or shall be the same.

e If the Credit Support Transfer Reporting Form is
provided by each party independently, the margin
amounts calculated by the Party 1 and the Party 2 on the
same settlement date may be different.

e If there are more than one of the Credit Support
Transfer Reporting Forms for the same <valuationDate>,
their identifiers <tradeld> must be different.

YYYY-MM-DD

3.2  Credit support amount.

Element

Description Format (Example)

Transferor
<transferorReference>

A reference to the transferor.

Transferee
<transfereeReference>

Partyl; Party2
A reference to the transferee.
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Value of credit support
<creditSupportAmount> /
<amount>

The credit support amount.

Positive decimal number.

Currency of credit support
<creditSupportAmount> /
<currency>

The currency in which an amount is
denominated.

Value from the Reference Guide
http://repository.nsd.ru/en/versioned/curre
nt/taxonomy/is04217-2001-08-15(fpmlrus)

Optional Group of elements (Credit support amount)

.3 Credit support balance.

Element

Description

Format (Example)

Transferor
<transferorReference>

A reference to the transferor.

Transferee
<transfereeReference>

A reference to the transferee.

Partyl; Party2

Value of credit support
<creditSupportBalance> /
<amount>

The credit support balance.

Positive decimal number.

Currency of credit support
<creditSupportBalance> /
<currency>

The currency in which an amount is
denominated.

Value from the Reference Guide
http://repository.nsd.ru/en/versioned/curre
nt/taxonomy/is04217-2001-08-15(fpmlrus)

4 Independent amount.
Element Description Format (Example)
Transferor

<transferorReference>

A reference to the transferor.

Transferee
<transfereeReference>

A reference to the transferee.

Partyl; Party2

Value of credit support
<independentAmount> /
<amount>

The initial margin amount.

Positive decimal number.

Currency of credit support
<independentAmount> /
<currency>

The currency in which an amount is
denominated.

Value from the Reference Guide
http://repository.nsd.ru/en/versioned/curre
nt/taxonomy/is04217-2001-08-15(fpmlrus)

.5 Credit support obligations.
Element Description Format (Example)
Transferor

<transferorReference>

A reference to the transferor.

Transferee
<transfereeReference>

A reference to the transferee.

Partyl; Party2

Value of credit support
<creditSupportObligations> /
<amount>

The credit support obligations.

Positive decimal number.

Currency of credit support
<creditSupportObligations> /
<currency>

The currency in which an amount is
denominated.

Value from the Reference Guide
http://repository.nsd.ru/en/versioned/curre
nt/taxonomy/iso4217-2001-08-15(fpmlrus)
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VI.

Mark to Market VValuation Reporting Form (CMQ094).

Information on the fair (estimated) value of derivatives is determined pursuant to a certain agreement which
regulates the calculation of the fair (estimated) value or on the basis of accounting data. If there is no such
agreement and the “fair (estimated) value” accounting data does not exist, the Mark to Market Valuation
Reporting Form (CM094) shall not be provided.

1. Report identifier given by party.
Identifiers shall be provided for “TradeRepository”; “Party 1”; “Party 2”.

href="Party2”/>

Element Description Format (Example)
Party

<partyReference A reference to the party:

href="TradeRepository”/> :

Ref P y o Trade Repository (NSD); “TradeRepository”;
<partyReference . “Party 17; “Party 2”
href="Party1"/> ‘ Party L Yoo
<partyReference * Party 2.

Trade/Master
agreement/Report
identifier
<tradeld>

The identifier of the Mark to Market Valuation Reporting
Form assigned by the party.

At initial registration “NONREF” shall be used as
identifiers assigned by the Repository and the
counterparty, but it shall not be used as the value of
identifiers assigned by the party itself. When sending an
amendment to the registered form, the identifiers shall be
defined in accordance with the Registration Notification
Form (RMO001) of the initial message.

If a report is submitted on behalf of both parties
(<reportParty> is defined as “all”), the identifiers assigned
by the Party 1 and the Party 2 shall be the same.

Latin letters and
figures, no more than
35 characters.

2. Trade identifier.

Element

Description

Format (Example)

Trade identifier
<MTMIdentifier>

The identifier of the agreement which regulates the
calculation of the fair (estimated) value.

If there is no such agreement (accounting data is used),
this element shall not be defined.

Latin letters and
figures, no more than
35 characters.

3. Valuation method.

Element

Description

Format (Example)

Valuation method
<valuationMethod>

The valuation type: "M" - mark-to-market, "O" - mark-to-
model.

“M”. “o”
1

4. Party on behalf of which the message was sent.

Element

Description

Format (Example)

Party on behalf of which
the message was sent

<reportParty>

The Mark to Market Valuation Reporting Form shall be
registered by each party (“Party 17, “Party 27)
independently without the reconciliation process, or by
one Reporting Agent on behalf of both parties (“all”). If
one of the parties is not the NSD’s Repository client, the
value “all” shall not be used.

“Party 17; “Party 2”;
“all”.

113




5. Mark to market.

The elements <markToMarketDetails> shall be repeated in the case of multiple valuation dates
(<valuationDate>).

Information on the fair (estimated) value shall be sent to the Repository when the revaluation is made during
the reporting month, or no later than five business days after the end of the reporting month (for each day
of the month when the revaluation was made).

51 Valuation date.

Element Description Format (Example)

The date(s) on which the fair (estimated) value is
calculated.

e The dates <asofDate> and <valuationDate> shall
belong to one calendar month or shall be the same.

. . If the Mark to Market Valuation Reporting Form is
Valuation date provided by each party independently, the fair (estimated) | vvyY-MM-DD
<valuationDate> value calculated by the Party 1 and the Party 2 on the same
valuation date may be different.

. If there are more than one of the Mark to Market
Valuation  Reporting Forms  for the same
<valuationDate>, their identifiers <tradeld> must be

different.
Valuation date and time The date and time of the mark-to-market/model valuation | YYYY-MM-
<valuationDateTime> (if applicable). DDThh:mm:ss

5.2 Mark to market.

The elements <markToMarketIinformation> shall be repeated if the information is provided on the fair
(estimated) value of the portfolio of contracts. All contracts included in such report shall be: 1) concluded
and registered under the same Master Agreement; 2) concluded and registered without a Master Agreement.

Element Description Format (Example)

The identifier of the contract assigned by the Repository | Latin letters and
in accordance with the Registration Notification Form | figures, no more than
<tradeld> (RM001).° 35 characters.

Trade identifier

Mark to market value i
Mark-to-market/model valuation of the contract. Negative | Decimal number.

< > i i i
amount values shall be reported with the minus sign.

Value from the
Reference Guide
http://repository.nsd.r
The currency in which an amount is denominated. u/en/versioned/curre
<currency= nt/taxonomy/iso4217
-2001-08-
15(fpmlrus)

Currency

VI1I. Credit Support Annex Reporting Form (CMO015).

The Credit Support Annex Reporting Form (CMO015) is optional for reporting purposes. It may be provided
if the relevant Master Agreement (CMO010) is registered.

%1t is possible to specify the identifier of the contract which was recorded in the Messages Log and was not registered in the
Contracts Register (for example, if the counterparty has not confirmed the Contract Reporting Form). In this case the identifier
shall be specified in accordance with the Pending Status Advice (RMO007).
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1. Trade identifier.

Identifiers shall be provided for “TradeRepository”; “Party 1”; “Party 2”.

href="Party2”/>

Element Description Format (Example)
Party

<partyReference _ A reference to the party:

2:;;;2?‘;‘:;‘2205“”3’”’ > e Trade I?epOSitory (NSD); “TrdeRepository”;
href="Party1”/> o Party 1; arty 17; “Party 2
<partyReference * Party 2.

The identifier of the Credit Support Annex assigned by the
party.

Latin letters and
figures, no more than

href="TradeRepository”/>

Registration Notification Form (RMO001).
Shall not be specified for the Party 1 and the Party 2.

Trade/Master At initial registration "NONREF" shall be used as | 39 characters.
agreement/Report identifiers assigned by the Repository and the | For example,
identifier counterparty. When sending an amendment message, | CSA0001234567
<tradeld> identifiers shall be defined in accordance with the

Registration Notification Form (RMO001) of the initial

message.
:\él;i;c:?friez:greement The identifier of the relevant Master Agreement (CM010)

assigned by the Repository in accordance with the
<partyReference MAO0000000123

the value “NASMP” shall be used.

<linkld>
2. Additional parameters.
Element Description Format (Example)
Trade date )
The date when the Credit Support Annex was concluded. | YYYY-MM-DD
<tradeDate>
The name of the organization that published the Credit | \vvalue  from  the
Support Annex terms. Reference Guide
Trade type In the case of the Floating Margin Payment Agreement | http://repository.nsd.r
<tradeTvoe> (2011), published by the Russian National Association of | u/en/versioned/curren
P Securities Market Participants, the Association of Russian | /taxonomy/master-
Banks and the National Foreign Exchange Association, | adreement-

organization(nsdrus)

<collateral Type>

Collateral type for the trade

The type of the collateral:

“FC” — full collateral (both the initial and variation
margins are used);

“PC” — partial collateral (only the variation margin is
used);

“OC” — one-sided collateral (the initial and (or) variation
margins are provided by one party only);

“U” — obligations under the contract are unsecured (no
Credit Support Annex).

Value from the
Reference Guide
http://repository.nsd.r
u/en/versioned/curren
t/reference/types/sim

pleMarginType

Form of collateral
<collateralForm>

The form of the collateral:

“T” — obligations under the contract are secured
individually;
“G” — obligations under the contract are secured

cumulatively with obligations under other contracts as
part of the portfolio (cumulative collateral), for example
all the derivatives under the same master agreement;

Value  from the
Reference Guide
http://repository.nsd.r
u/en/versioned/curren
t/reference/types/sim
pleCollateralForm
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“U” — obligations under the contract are unsecured (no
Credit Support Annex).

Contract details matching
method

<confirmationMethod>

The method of confirmation: “MXME” - chain or hybrid

confirmation, “MATH” - counter-matching. MXME”; “"MATH”

Additional information Additional information.
<additionalInformation> Optional element.

Text.

VI1Il. Contract Obligation Status Reporting Form (CM093).

Contract Obligation Status Reporting Form (CM093) is submitted in case of a change in the status of
obligations or termination of obligations not later than three business days from the date of the event
specified in the field “Commitment fulfillment status” (<tradeObligationStatus>).° Information on the
change in the status code should be provided no later than three business days from the date of entry into
force of the relevant changes and/or occurrence of the relevant event.!

1. Trades with commitment status (A choice of the identifier types).
1.1  Choice “All trades”.

Element Description Format (Example)
All trades The default value” “true”. Indicates that the status of obligations is “rue”
<allTrades> provided for all registered contracts between the Party 1 and the Party 2.

1.2 Choice “Trade identifiers”.

Element Description Format (Example)

The identifier (-s) of contracts (-s) assigned by the Repository for which Latin letters and
Trade the execution status is provided (repeating element). figures, no more
identifier Indicates that the status of obligations is provided for the given contract (- | than 35 characters.
<tradeld> s) between the Party 1 and the Party 2. The Sender of CM093 should be

appointed as the Reporting agent for the relevant contract types.

1.3 Choice “Master agreement identifiers”.

Element Description Format (Example)
The identifier (-s) of the Master Agreement (-s) assigned by the Repository

Master (repeating element). If the Master Agreement is deregistered, this status

agreement shall not be used.

identifier For example,

Indicates that the status of obligations is provided for all registered | n1A0000000123
<masterAgree | contracts under the given Master Agreement. The Sender of CM093
mentld> should be appointed as the Reporting agent for all contract types under the
given Master Agreement.

2. Commitment fulfillment status.

Element Description Format (Example)

10 1f the element “Automatic trade execution on the agreement end date” (<automaticExecution>) is defined as “Y” in the Contract
Reporting Form, it is not required to provide the Contract Obligation Status Reporting Form (CM093).
1 For example, if the payment is overdue, CM093 shall be provided within three business days from the scheduled termination
date with the status “C”, and within three business days from the actual termination date with the status “T”.
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“R” - exclusion of the record on the conclusion of the contract due to the
error entry into the register of contracts or the contract’s invalidation;

“N” - termination of the obligations due to novation (the novated contract
should be registered separately);

“W” - termination of the contract registration in the repository due to the
customer’s transition to another repository;

“T” - obligations were duly terminated in due course;*?
obligations were duly terminated ahead of the scheduled

“C” - obligations are overdue;
“P” - obligations are suspended on grounds stipulated in the contract;
“D” - obligations were terminated on other grounds;

“E” - extension of the contract term as a result of the occurrence of a
circumstance or an event stipulated in the contract;

“0” — the position is open (this code is used when making a corrective
entry in the Contracts Register in order to cancel the registered status);

“SO” - obligations are resolved via close-out netting (article 4.1 of the
Federal law No. FZ-127 on “Insolvency (Bankruptcy)”, dated 26 October
2002);

“CCP” - obligations are replaced by new obligations between each
original party and the central counterparty.

(GTD’J -
Commitment termination date;
fulfillment
status
<tradeObligati
onStatus>

Value from the
Reference Guide
http://repository.nsd
.ru/en/versioned/cur
rent/taxonomy/deal-
status(nsdrus

IX. Master Agreement Reporting Form (CMO010).

Master Agreement terms.
Element Description Format (Example)
espoke” means ha the ater grecment | VAUE 1o th Reference Guide
Master Agreement Type p g http://repository.nsd.ru/en/version

<masterAgreementType>

is developed by the parties. If there is no
relevant type in the Reference Guide, the
value “Other” shall be specified.

ed/current/taxonomy/master-
agreement-type(nsdrus)

The version of the master
agreement form

<masterAgreementVersion>

The Master Agreement version. If there is no
relevant version in the Reference Guide, the
value “Other” shall be specified.

Value from the Reference Guide
http://repository.nsd.ru/en/version
ed/current/taxonomy/master-
agreement-version(nsdrus)

Organization published
master agreement form

<masterAgreementOrganizat
ion>

The name of the organization that published
the Master Agreement.

Optional element.

Value from the Reference Guide

http://repository.nsd.ru/en/version
ed/current/taxonomy/master-
agreement-organization(nsdrus)

Contract details matching
method

<confirmationMethod>

The method of confirmation. "MXME" -
chain or hybrid confirmation; "MATH" -
counter-matching.

MXME; MATH.

12 If the option buyer chooses not to exercise the option on the termination date, the status shall be defined as “T”.
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The description of the master agreement.
Narrative form description | Required if the Master Agreement Text
<narrativeDescription> type/version is defined as "Other".

Optional element.

Specifies the affiliation of the Party 1 and the

. . Party 2 in accordance with Bank of Russia YN

Parties are affiliated Ordinance No. 4104-U, dated 16 August | '
<partiesAreAffiliated> 2016.

X. Application for Designation of Reporting Agent (CMO016).

The details of the Reporting Agent shall be provided to the Repository by submitting the Application for
Designation of Reporting Agent (CMO016). All Reporting Agents shall be specified in one Application. It
is not permitted to appoint Reporting Agents by submitting different Applications.

If the client (legal entity) has not provided the Application for Designation of Reporting Agent and has:
1) One repository code: by default, it is considered that the Client is the Reporting Agent himself;®

2) Two o0 more repository codes: by default, it is considered that the client is the Reporting Agent for
each code himself.** In order to distribute the scope of a Reporting Agent’s authority for specific repository
codes (own codes or the codes of third parties), the client should submit the Application for Designation of
Reporting Agent from each code with the relevant details of Reporting Agents.

Where one of the parties to a Master Agreement/contract is a person who is neither obliged to report
information to the Repository, nor is a Repository’s Client, information to the Contracts Register shall be
unilaterally entered by a Reporting Agent of the Client being the counterparty.

In order to revoke the appointment of a Reporting Agent, the Client shall submit to the Repository the
Application for Designation of Reporting Agent containing the details of a new Reporting Agent and the
scope of his authority. Each new Application is a replacement for the previous one. If the client decides to
act as a Reporting Agent himself, the client shall include his own details.

1. Request properties.
1.1. Party.
Element Description Format (Example)
. . The repository code of the client submitting the
Party’s identifier Application for Designation of Reporting Agent
<party id="Party”> in accordance with the Reference Guide of
Repository Participants (column “Identification | Value from the Reference
<partyld> Guid
Code”). uige
https://www.nsd.ru/ru/services
Party's name [repository/participants
<party id="Party’> The official name of the client in accordance with
party Y the Reference Guide of Repository Participants.
<partyName>
1.2.  LEI/SWIFT/INN for party.
Element Description Format (Example)

13 In this case it is not required to submit the Application for Designation of Reporting Agent.
14 If the party is defined in the Contract Reporting Form by the first repository code (Code 1), the Sender of this Contract Reporting
Form should have the same repository code (Party = Sender = Code 1). If the counterparty defines the party by the second repository
code (Code 2), the Confirmation Request will be sent to this code (Party = Sender = Code 2).

118


https://www.nsd.ru/ru/services/repository/participants
https://www.nsd.ru/ru/services/repository/participants

Party's identifier
<party id="Party”>

For legal entities that are obliged to report to the
Repository, the Legal Entity Identifier (LEI)
must be specified.

For individuals, the passport number (PASS) or
the Insurance Individual Account Number
(SNILS) must be specified.

For legal entities that are not obliged to report to
the Repository and have no LEI code, the

Code type_code.

For example, LEI_
253400M18U5TB02TW421;

<partyld> - -
party following codes are permitted: for Russian SNILS_XHKX-XRK-XXX XX

entities — Taxpayer Identification Number (INN),
for foreign entities — SWIFT code (SWIFT),
Bloomberg code (BLOOM), Thomson Reuters
code (THRTR), other code (OWN).

3. Sender.

Element Description Format (Example)

Party’s identifier
<party id="Sender”>
<partyld>

The repository code of the client in accordance
with the Reference Guide of Repository
Participants (Party = Sender).

Value from the Reference
Guide

Party's name
<party id="Sender”>
<partyName>

The official name of the client in accordance with
the Reference Guide of Repository Participants.

https://www.nsd.ru/ru/servic
es/repository/participants

4.

LEI/SWIFT/INN for sender.

Element

Description

Format (Example)

Party’s identifier
<party id="Sender”>
<partyld>

The Legal Entity Identifier (LEI) of the client.

For example, LEI_
253400M18U5TB02TW421

.5. Event's actual date.

Element

Description

Format (Example)

Event's actual date
<asOfDate>

The date when the application is sent.

YYYY-MM-DD
For example, 2015-12-31

.6. Message ID.

Element

Description

Format (Example)

Message ID
<messageld>

The unique identifier of the message. It is

generated automatically in the Web-client.

Latin letters and figures, no
more than 35 characters.

.7.  Correlation ID.

Element

Description

Format (Example)

Correlation ID
<correlationld>

The correlation identifier used for messages of the
same business process. It is generated
automatically in the Web-client.

[Repository code of a
sender] - [Year]-[Message
Number]
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2. Specific properties.
2.1

Application identifier.

Element

Description

Format (Example)

Application identifier
<applicationld>

The identifier of the Application assigned by the
Repository. At initial registration "NONREF" shall
be used.

Latin letters and figures, no
more than 35 characters.

2.2 Reporting agent.

The elements <agreementReportingAgent> shall be repeated in order to define different Reporting Agents.
Each Reporting Agent should have the unique scope of functions (“Reporting agent role type”).

Element

Description

Format (Example)

Party's identifier

<party
id="ReportingAgent1”>

<partyld>®

The repository code of the Reporting Agent in
accordance with the Reference Guide of
Repository Participants (column “Identification
Code”).

Party's name

<party
id="ReportingAgent1”>

<partyName>

The official name of the Reporting Agent in
accordance with the Reference Guide of
Repository Participants.

Value from the Reference
Guide?®
https://www.nsd.ru/ru/servic
es/repository/participants

Party's identifier

<party
id="ReportingAgent1”>

The Legal Entity Identifier (LEI) of the Reporting
Agent.

For example, LEI_
253400M18U5TB02TW421

<partyld>

2.3  Reporting agent role type.
2.3.1. Choice of the Counterparty.

The “Choice of the Counterparty” is used when it is necessary to appoint the Reporting Agent for the
contracts councluded under the given Master Agreement(s) or the contracts concluded with the given
counterparty(-ies).

If the “Choice of the Counterparty” is not used:

1) the Reporting Agent will have the right to provide information on the contracts concluded with all
counterparties and under all Master agreements which are not specified for other Reporting Agents;

2) if the element “Document type” (<documentType>) is defined as “MasterAgreement”, the
Reporting Agent will have the access in the Repository Web-client to all Contract Reporting Forms in
which the client is one of the parties;

3) if the element “Document type” (<documentType>) is defined as “ALLD”, “MasterAgreement”,
“creditSupportAnnex”, “transfersAndExecution”, “markToMarketValuation”, the Reporting Agent will
have the access in the Repository Web-client to all Master Agreement Reporting Forms in which the client
is one of the parties;

15 A reference to the identifier of the Reporting Agent shall be defined as “ReportingAgentN”, where “N” is a number. For example,
ReportingAgentl, ReportingAgent2.
161f the identifiers and/or the official name of the Reporting Agent change in the Reference Guide of Repository Participants, the
client will not need to send an amendment to the registered Application for Designation of Reporting Agent.
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4) if the element “Document type” (<documentType>) is defined as “ALLD”, the Reporting Agent
will have the access in the Repository Web-client to all Contract Reporting Forms and Master Agreement
Reporting Forms in which the client is one of the parties;

Choice “An Identifier of the Master Agreement”.

It is used when it is necessary to appoint the Reporting Agent for all or specified types (<documentType>)
of countracts concluded under the given Master Agreement.

Element

Description

Format (Example)

<linkld>

An identifier of the
Master Agreement

The identifier(s) of the Master Agreement(s) assigned by the
Repository in accordance with the Registration Notification Form
(RMO001).

For example,
MAO0000000123

Choice “Counterparty”.

It is used when it is necessary to appoint the Reporting Agent for all or specified types (<documentType>)
of countracts concluded with the given counterparty (-ies).

id="CounterPart
y1’7>
<partyld>*

Code”).

If the counterparty is not the client of the NSD Repository, the value
“NONREF” shall be used.

Party's name

<party
id="CounterPart
y1”>

The official name of the counterparty. For the clients of the NSD
Repository it is required to specify the short official name (in Russian or
English, if applicable) from the Reference Guide of Repository
Participants.

For individuals, the first name, the last name and the middle name (in

Element Description Format (Example)
Party's . . .

identifier The repository code of the counterparty in accordance with the

<oart Reference Guide of Repository Participants (column “Identification

party

Value from the
Reference Guide!®
https://www.nsd.ru/
ru/services/reposito

ry/participants

yl)’>
<partyld>

Taxpayer ldentification Number (INN), for foreign entities — SWIFT
code (SWIFT), Bloomberg code (BLOOM), Thomson Reuters code
(THRTR), other code (OWN).

<partyName> Russian or English, if applicable) shall be specified.
For legal entities that are obliged to report to the Repository, the Legal
Party's Entity Identifier (LEI) must be specified.
identifier For individuals, the passport number (PASS) or the Insurance Individual
<party Account Num_ber (SNILS) must_ be specified. _ For example, LEI_
id="CounterPart For legal entities that are not obliged to report to the Repository and have | 253400M18U5TB0
no LEI code, the following codes are permitted: for Russian entities — | 2TW421

2.3.2. Document type.

The types of contracts, for which the Reporting Agent is appointed (repeating elements). Different
Reporting Agents should not have the same functions (“Document type” should not be used for different
Reporting Agents without additional filters).

Element Description Format (Example)

17 A reference to the identifier of the counterparty shall be defined as “CounterPartyN”, where “N” is a number. For example,
CounterPartyl1, CounterParty2.
18 If the identifiers and/or the official name of the counterparty change in the Reference Guide of Repository Participants, the client
will not need to send an amendment to the registered Application for Designation of Reporting Agent. If the counterparty is not
the client of the NSD Repository, the client shall send an amendment to the registered Application for Designation of Reporting
Agent.
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The contract type(s). The value “ALLD” means all Contract Reporting
Forms and Master Agreement Reporting Form.

In order to appoint the Reporting Agent for the Credit Support Transfer
Reporting Form (CMO092), the client shall specify: 1)
“transfersAndExecution’ or 2) “ALLD”, “MasterAgreement” or

Value from the
Reference Guide

statement report

<historyStatement
Report>

Indicates whether the Reporting Agent is entitled to receive statement
reports on the specified contract types including contracts registered
by previous Reporting Agents.

Document type | “creditSupportAnnex” and the value “true” in “Credit support transfers t}tuts)éé//r\?g ;Tgr?ég/za?

<documentType> | reporting form” (<transfersAndExecution>). .rent Ireference/types
In order to appoint the Reporting Agent for the Mark to Market | /simpleDocumentT
Valuation Reporting Form (CM094), the client shall specify: 1) | ype
“markToMarketValuation” or 2) “ALLD” or certain types of contract
and the value “true” in “Mark to market valuation reporting form”
(<markToMarketValuation>).

History

Yes/No flag
(“true”; “false”)

Credit support
transfers
reporting form

<transfersAndExe
cution>

Indicates whether the Reporting Agent is entitled to submit the Credit
Support Transfer Reporting Form (CMO092). The value “true” is
applicable when the element <documentType> is defined as “ALLD”,
“MasterAgreement” or “creditSupportAnnex”.

Yes/No flag
(“true”; “false™)

Mark to market

Indicates whether the Reporting Agent is entitled to submit the Mark

::é%?,?iag form to Market Valuation Reporting Form (CM094) for the specified | Yes/No flag
COﬂtI’aCt types (“true”; “false”)
<markToMarketV
aluation>
XI1. Application for Rejection of Reporting Agent Functions (CMO017).

The previously appointed Reporting Agent has the right to submit the Application for Rejection of
Reporting Agent Functions (CM017).1°

1. Request properties.
See the Application for Designation of Reporting Agent (CMO016).

2. Specific properties.

2.1  Application identifier .

Element Description Format (Example)

Latin letters and
figures, no more than
35 characters.

The identifier of the Application for Rejection of Reporting
Agent Functions assigned by the Repository. At initial
registration the value “NONREF” shall be used.

Application identifier
<applicationld>

2.2 Agreement party.

Element Description Format (Example)

19 A client, the Reporting Agent of which has resigned, should appoint another Reporting Agent or become the Reporting Agent
himself by submitting the Application for Designation of Reporting Agent (CM016) with the details of another Reporting Agent
or his own details.
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Party's identifier The repository code of the Party, the Reporting Agent of

<party which refuses to perform its functions, in accordance with the
id="AgreementPartyl”> | Reference Guide of Repository Participants (column

“Identification Code™) Value from the
<partyld>% : Reference Guide

https://www.nsd.ru/ru
[services/repository/p

Party’s name

articipants
<party The official name of the client in accordance with the
id="AgreementPartyl”> | Reference Guide of Repository Participants.
<partyName>

For legal entities that are obliged to report to the Repository,
the Legal Entity Identifier (LEI) must be specified.

For individuals, the passport number (PASS) or the Insurance
Individual Account Number (SNILS) must be specified.
For example, LEI_

For legal entities that are not obliged to report to the | 253400M18U5TB02
Repository and have no LEI code, the following codes are | Tw421

<partyld> permitted: for Russian entities — Taxpayer Identification
Number (INN), for foreign entities — SWIFT code (SWIFT),
Bloomberg code (BLOOM), Thomson Reuters code
(THRTR), other code (OWN).

Party's LEI

<party
id="AgreementPartyl”>

XIl. Rules for generating messages in bulk format (CM083, CM084, CM085)

The Reporting agent has the opportunity to provide information to the Repository in one message
simultaneously under several trades, the obligations of which were fulfilled at the time of reporting.

This message format (bulk format) is mainly used by participants for reporting trades for transferring
short positions of their clients to the next trading day (technical or special trades), in particular, for
repo transactions, currency swaps and fx conversion trades.

1. The main principles for filling and sending messages

Trades must be combined in one message according to the following parameters:
e Trade date
e Status of trade obligation (either T, or SO, or D)

o Settlement / delivery dates for the first and second part of the transaction (or forward date for
fx conversion trades)

To provide messages to the Repository for:

e CMO083 - repoBulkReport in Application CM016 the Reporting agent must be determined by
the types of contracts ("documentType"): ALLD or repo (without details on the parameters
"counterParty" and "executionVenueType").

e CMO084 - fxSwapBulkReport in Application CMO016 the Reporting agent must be determined
by the types of agreements ("documentType"): ALLD or fxSwap (without details on the
parameters "counterParty" and "executionVenueType").

e (CMO085 - fxSingleLegBulkReport in Application CMO016 the Reporting agent must be
determined by the types of contracts ("documentType™): ALLD or fxSingleLeg (without
details on the parameters "counterParty"” and "executionVenueType").

1.1. The procedure for filling information inside messages

Messages contain repeating groups with description of contract parameters “repos”, “swaps”,
“singleLegs”.

20 A reference to the identifier shall be defined as “AgreementPartyN”, where “N” is a number. For example, AgreementParty1,
AgreementParty?2.
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These groups consist of two parameters:

o Counterparty - a group of elements that describes the counterparty for trades included in the
corresponding group “repos” / “swaps” / “singleLegs”.

e Contract details (“repoDetails”, “swapDetails”, “singleLegDetails”) - a repeating group of
elements describing the parameters of individual trades, combined into “repos” / “swaps” /
“singleLegs” groups according to the counterparty counterparty.

I Important: two groups of trade parameters (“repos” / “swaps” / “singleLegs”) in one bulk report
cannot contain the same “counterparty” groups (counterparty). The “repos” / “swaps” /
“singleLegs” groups are united according to different counterparties.

I Important: the repoDetails / swapDetails / singleLegDetails block describes the parameters of one
transaction, where the Buyer / Seller and Payer / Receiver side types refer to the first part of this
transaction for Partyl, which is the Repository’s client.

By default, the counterparty to trades included in the report is the Contracting Party - not the client of the
Repository, while the counterparty group indicates:

e “id” - filled in according to the rule “CounterpartyN + 1”” (N from 0);
e "partyld" - the main code - the default is NONREF;

e "partyld" - an additional code - is filled in according to general rules;
e “partyName” - name;

e “classification” - type of economic activity, value from the taxonomy;
e "country" - country, value from the taxonomy;

e "organizationType" - type of participant, value from the taxonomy.

I Important: if the parties to the trades coincide, the Counterparty group (for “CounterpartyN”) is
filled in similarly to the party group (for “Party1”).

In messages, the party group should be populated 4 times (separately for "Partyl"”, "Party2", "Sender" and
"TradeRepository").

The party group for "Party1" is populated with information about the Party - the client of NSD repository
on whose behalf the report is sent.

I Important: according to the concept of the format, Partyl is a professional participant who makes
technical transactions for his clients.

The party group for "Party2" is filled out according to the rule:

« If the bulk message is sent on transactions outside the framework of the General Agreement (hereinafter
referred to as GA), then in the fields “partyld” and “partyName” the value NONREF is indicated (the
fields “classification”, “country”, “organizationType” are not filled). The counterparty (s) for transactions
included in the report are indicated (are) in the counterparty group in the part of the message that

describes the parameters of the transactions.

« If the bulk report is sent on transactions within GA, it is filled out with data on the Counterparty Party of
the NSD repository in accordance with GA (2 codes “partyld”, “partyName”, “classification”, “country”,
“organizationType” are indicated) . At the same time, the counterparty group in the part of the message
describing the parameters of transactions must coincide with the counterparty’s data (“Party2”) and can
be completed only once.

I Important: counterparties (Counterpartyl + n) for the current implementation are not clients of
the Repository, but broker's clients are Partyl, to whom the broker provides borrowed funds.

The party group for “Sender” is filled in with information about the Informant of the Party of the client of
the repository indicated in the party group (“Party1”’), on whose behalf the report is sent.
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The powers of the Informing Person (“Sender”) to provide the relevant report are determined on the basis
of the registered Application for the appointment of informants (CM016) of the Client Party (‘“Party1”).

In bulk messages, the standard group of elements with information about clients of the parties
“clientDetails” is not populated. Instead, the format provides for the optional multiple element “client” -
“Client of the party” at the level of each transaction included in the report.

! Important: in the “Client of the party” subsection, the clients of the professional participant
(Partyl) can be listed who are not parties to the transaction, but in whose interests, or at the
expense of which, the broker could make transactions by giving borrowed funds.

2.Bulk format message correction

The correction operation is available for changing information in the registered application CM083-
CMO08S in the registry.

Correction signs <amendment xsi: type = "nsdext: TradeAmendmentContent"> and <nsdext:
correctRegisteredInfo> true </ nsdext: correctRegisteredInfo> at the end of the amendment block are
added to the registered xml message form.

It is possible to correct:

¢ information on individual trades within the message without the need to specify all trades in the
message;

¢ information in the general parameters of the message, for example, trade date, in this case it will
need to re-enter all the information on all previously registered transactions in the message.

Message example:

</header>
<isCorrection>false</isCorrection>
<correlationld correlationldScheme="http://www.fpml.org/coding-scheme">[MC0044000000]-
[2016]-[24wds76s1wddddds3dle]</correlationld>
<asOfDate>2016-10-06</asOfDate>
<amendment xsi:type="nsdext:TradeAmendmentContent">
<trade xsi:type="nsdext:TradeNsd">

<tradeHeader>
Trades information

</amendment>
<party id="Party1">

I Important: The correction operation does not allow the exclusion of erroneously reported trades
in the message. If you want to delete part of the registered transactions in the report, you must
delete the entire message by submitting the CMO093 with the status - R and submit the message
again with the correct composition of trades.

125



3. Example of xml-message CM083 repoBulkReport.

<nonpublicExecutionReport
xmIns="http://www.fpml.org/FpML-5/recordkeeping"

xmlns:nsdext="http://www.fpml.org/FpML-5/recordkeeping/nsd-ext"
xmIns:xsi="http://www.w3.0rg/2001/XMLSchema-instance"

xmlins:fpmlext="http://www.fpml.org/FpML-5/ext"

xsi:schemalocation="http://www.fpml.org/FpML-5/recordkeeping fpml-recordkeeping-merged-
schema.xsd http://www.fpml.org/FpML-5/recordkeeping/nsd-ext nsd-ext-merged-schema.xsd"

fomlVersion="5-4" actualBuild="5">
<l—Post title.-->
<header>

<l—Message number-->

<messageld messageldScheme="">MesldCM083</messageld>

<l—Message sender-->
<sentBy>P00000000111</sentBy>
<l—Message receiver-->
<sendTo>NDC000000000</sendTo>
<l—Message creation time-->

<creationTimestamp>2016-07-01T19:03:13</creationTimestamp>

<l—Specification version block.-->
<implementationSpecification>
<l—Schene version.-->
<version>4.2</version>
</implementationSpecification>
</header>
<l—Correction message type-->
<isCorrection>false</isCorrection>
<l—Unique code of messages chain-->

<correlationld correlationldScheme="">[P00000000111]-[2016]-[MesldCM083]</correlationld>

<l—Event date-->
<asOfDate>2016-07-01</asOfDate>
<l—Form registration-->
<trade xsi:type="nsdext:TradeNsd">
<l—Main information.-->
<tradeHeader>
<l—Trade repository reference.-->
<partyTradeldentifier>
<I--Party.-->

<partyReference href="TradeRepository"/>

<l—Report Id.-->
<tradeld>NONREF</tradeld>
</partyTradeldentifier>
<l—Partyl reference-->
<partyTradeldentifier>
<I--Party.-->
<partyReference href="Partyl"/>
<l—Report id.-->

<tradeld>CMO083-Party-NUM1</tradeld>

</partyTradeldentifier>
<l—Party2 reference-->
<partyTradeldentifier>
<I--Party.-->
<partyReference href="Party2"/>
<l—Report id.-->
<tradeld>NONREF</tradeld>
</partyTradeldentifier>
<l—Trade information.-->
<partyTradelnformation>
<|--Party.-->

<partyReference href="TradeRepository"/>
<l—Regulatory reporting regeme.-->

<reportingRegime>
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<l—Name of regulatory reporting regeme .-->
<name>RussianFederation</name>
</reportingRegime>
<nonStandardTerms>true</nonStandardTerms>
</partyTradelnformation>
<l—Trade date.-->
<tradeDate>2015-12-01</tradeDate>
</tradeHeader>
<l—Main repo information.-->
<nsdext:repoBulkReport>
<l—Product type.-->
<productType>Other</productType>
<l—Classification code of product.-->
<productld>UKWN</productld>
<l—Status trade obligation-->
<nsdext:tradesObligationStatus>T</nsdext:tradesObligationStatus >
<l—Settlement date for spot leg.-->
<nsdext:spotLegSettlementDate>2016-07-01</nsdext:spotLegSettlementDate>
<l—Delivery date for spot leg The element is added on 17.08.2020-->
<nsdext:spotLegDeliveryDate>2016-07-01</nsdext:spotLegDeliveryDate>
<l—Settlement date for forward leg -->
<nsdext:forwardLegSettlementDate>2016-07-01</nsdext:.forwardLegSettlementDate>
<l—delivery date for forward leg. The element is added on 17.08.2020-->
<nsdext:forwardLegDeliveryDate>2016-07-01</nsdext:forwardLegDeliveryDate>
<l—Trades information (1).-->
<nsdext:repos>
<!--Counterparty 1.-->
<nsdext:counterparty id="Counterpartyl">
<l—Counterparty id — repository code.-->
<partyld>NONREF</partyld>
<l— Counterparty id — additional code (LEI, INN...).-->
<partyld>SNILS_123-456-789 01</partyld>
<I-- Counterparty name.-->
<partyName>KoHTpareHT 1</partyName>
<l—Economic activity-->
<classification>Other</classification>
<I--Country.-->
<country>RU</country>
<l—Organization type-->
<organizationType>P</organizationType>
</nsdext:counterparty>
<l—Trades details by Counterpartyl.-->
<nsdext:repoDetails>
<l—Trades identifiers:
"r'" — Trade identifier assigned by Trade repository;
"p" — Trade identifier assigned by Counterparty;
"u" - UTI cwBy;
"pid" — Classification code-->
<nsdext:tradeld r="NONREF" p="TRADE1" u="UTI1" pid="REOFF"/>

<l—Counterparty type.-->
<nsdext:side>Buyer</nsdext:side>
<l—Fixed repo rate.-->
<nsdext:rate>0.0512</nsdext:rate>
<l—Settlement amount for spot leg:
"a" — Amount
"c" — Currency-->
<nsdext:spot a="1000" c="RUB"/>
<l—Settlement amount for forward leg:
"a" — Amount
"c" — Currency-->
<nsdext:forward a="1000.14" c="RUB"/>



<l--Equity.
"id" - ISIN
"n" — Number of shares
"p" — Price per share
"c" — Price currency-->
<nsdext:equity id="123456" n="5" p="200" c="RUB"/>
<l—Client of Counterparty.
"I — Client id
"t" — Client type
"n" — Client name
c" — Client country-->

<nsdext:client i="SNILS_000-000-000 01" t="F" n="WBaHoB " c="RU"/>
<nsdext:client i="SNILS_000-000-000 02" t="F" n="MeTpos MNIM" c="RU"/>

</nsdext:repoDetails>
<!--[letanu KOHTpakTa 2 No KOHTpareHTy 1-->
<nsdext:repoDetails>
<nsdext:tradeld r="NONREF" p="TRADE11" u="UTI2" pid="RDOLF"/>
<nsdext:side>Buyer</nsdext:side>
<l--lnaBatoLyas ctaBka peno
"f* - MNnaBatoLias cTaBka peno
"t" - MynbTunnmkaTop nepuoga CTaBku
"p" - Tun BpeMeHHOro nepmoga cTaBku
"i'" - HauanbHoe 3HavyeHue nnaBaroLlen cTaBkn-->
<nsdext:floatingRate t="2" p="D" i="0.0512">RUB-RUONIA-OIS-
COMPOUND</nsdext:floatingRate>
<nsdext:spot a="1000" c="RUB"/>
<nsdext:forward a="1000.14" c="RUB"/>
<I--O6nurauus.
"id" - Kog 6a3ncHoro aktuea;
"n" - HomunHanbHasa cymma (Kon-so * HomuHan eguHuubl BA);
"c" - BanwTa-->
<nsdext:bond id="123456" n="1000" c="RUB"/>
</nsdext:repoDetails>
</nsdext:repos>
<!--[apameTpbl KOHTpakTa (2).-->
<nsdext:repos>
<!--KoHTpareHT 2.-->
<nsdext:counterparty id="Counterparty2">
<I--VlpeHTudukaTop yyacTHMKa — peno3nTapHbIi KoAd.-->
<partyld>NONREF</partyld>
<I--ipeHTudukatop yyactHmka — gon. Kog (LEI, INN...).-->
<partyld>SNILS_123-456-789 02</partyld>
<l--HavmeHoBaHue y4acTHuka.-->
<partyName>KoHTpareHT 2</partyName>
<!--Bupg akoHoMKn4eckon geAaTenbHoCTU-->
<classification>Other</classification>
<!--Ctpana.-->
<country>RU</country>
<l--Twn nuua-->
<organizationType>P</organizationType>
</nsdext:counterparty>
<!--[letanu koHTpakTa 1 N0 KOHTPareHTy 2-->
<nsdext:repoDetails>
<nsdext:tradeld r="NONREF" p="TRADE21" u="UTI3" pid="REOFF"/>
<nsdext:side>Buyer</nsdext:side>
<nsdext:rate>0.0512</nsdext:rate>
<nsdext:spot a="1000" c="RUB"/>
<nsdext:forward a="1000.14" c="RUB"/>
<nsdext:equity id="123456" n="5" p="200" c="RUB"/>
</nsdext:repoDetails>
<!--[letanu KOHTpPaKTa 2 Mo KOHTpareHTy 2-->
<nsdext:repoDetails>
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<nsdext:tradeld r="NONREF" p="TRADE31" u="UTI4" pid="REOLF"/>
<nsdext:side>Buyer</nsdext:side>
<nsdext:floatingRate t="1" p="D" i="0.0512">RUB-RUONIA-OIS-
COMPOUND</nsdext:floatingRate>
<nsdext:spot a="1000" c="RUB"/>
<nsdext:forward a="1000.14" c="RUB"/>
<nsdext:equity id="123456" n="5" p="200" c="RUB"/>
<nsdext:client i="SNILS_000-000-000 02" t="F" n="MeTpos NMNM" c="RU"/>
</nsdext:repoDetails>
</nsdext:repos>
</nsdext:repoBulkReport>
<I--O6ecneyeHune no caenke-->
<nsdext:collateral>
<!--Tun obecneyeHns no 4OroBopy.-->
<nsdext:marginType>U</nsdext:marginType>
<!--dopma obecneyeHus-->
<nsdext:collateralForm>U</nsdext:collateralForm>
</nsdext:collateral>
<l--CneunanbHble aTpubyTbl COEMOK.-->
<nsdext:nsdSpecificTradeFields>
<!--O6a3aHHOCTb LEHTPANM30BaHHOIO KIIMPUHra-->
<nsdext:cleared>N</nsdext:cleared>
<!--YcnoBus cornacoBaHusa napaMmeTpoB COeNku (gorosopa).-->
<nsdext:reconciliationType>FULL</nsdext:reconciliationType>
<I--Tun pacyeToB.-->
<nsdext:clearSettlementType>CS</nsdext:clearSettlementType>
<I--MeTtopg pacyeToB.-->
<nsdext:clearSettlementMethod>C</nsdext:clearSettlementMethod>
<!--Cnocob noaTBepXaeHUs caenku.-->
<nsdext:confirmationMethod>MXME</nsdext:confirmationMethod>
<!--lpun3Hak cBA3aHHOCTN CTOPOHbI 1 1 CTOPOHbI 2-->
<nsdext:partiesAreAffiliated>N</nsdext:partiesAreAffiliated>
<!--PerynatopHbi TN cOenku.-->
<nsdext:regulatoryStatus>Repo</nsdext:regulatoryStatus>
<l--[laTa Ha4yana cpoka gencreuna gorosopa.-->
<nsdext:startAgreementDate>2016-07-01</nsdext:startAgreementDate>
<l--[laTa OkOH4YaHWNA CpoKa OEeNCTBMUS gorosopa.-->
<nsdext:endAgreementDate>2016-07-01</nsdext:endAgreementDate>
</nsdext:nsdSpecificTradeFields>
</trade>
<!--YyacTHukn AHKeTbl - PenosuTtapuii.-->
<party id="TradeRepository">
<!--VlgpeHTudukaTop y4yacTHmMKa — penosnTapHbIi Kogd.-->
<partyld>NDC000000000</partyld>
<!--lpeHTudunkatop y4actHuka - LEI.-->
<partyld>LEI_00000000000000000001</partyld>
<l--HanmeHoBaHue y4acTHuKa.-->
<partyName>HKO AO HP[</partyName>
</party>
<!--YyacTHukn AHkeTbl — CTopoHal.-->
<party id="Partyl">
<!--VlpeHTudunkaTop y4yactHmMKa — penosuTapHbIi kod.-->
<partyld>P00000000111</partyld>
<!--ipeHTudunkatop y4vactHmka — gon. Kog (LEI, INN...).-->
<partyld>LEI_00000000000000000001 </partyld>
<l--HavmeHoBaHue y4acTHuKa.-->
<partyName>KnueHT penosutapus, CTopoHa</partyName>
<!l--Bug aKOHOMUYECKOW AesiTenbHOCTU-->
<classification>Other</classification>
<I--Ctpana.-->
<country>RU</country>
<!--Twvn nuua-->



<organizationType>L</organizationType>

</party>

<!--YyacTtHukn AHkeTbl — CTOpOHa2.-->

<party id="Party2">
<partyld>NONREF</partyld>
<partyld>NONREF</partyld>
<partyName>NONREF</partyName>

</party>

<l--YyacTHukn AHkeTbl — OTnpaBuTens coobwenns (M).-->

<party id="Sender">
<!--NpeHTudurkaTop y4acTHUKa — penosuTapHbli Kog.-->
<partyld>P00000000111</partyld>
<!--WpeHTudukatop yyactHuka - LEI.-->
<partyld>LEI_00000000000000000001</partyld>
<l--HanmeHoBaHue y4acTHuUKa.-->
<partyName>KnueHT penosuTtapusa</partyName>

</party>

</nonpublicExecutionReport>
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