23 nrous 2020 roxa

PE3IOME ITPOCIIEKTA

BrokerCreditService Structured Products Plc
(bpoxepKpeantCepBuc Ctpakupa [Ipogakre ITuIaCu)

KpenutHble 06JiMranuu co cpokom norameHusi B uone 2025 roaa, BpImylmeHHble KOMIaHU el
BrokerCreditService Structured Products Plc, ISIN kox XS2194483769—(nanee — O6auranuu).

1. OOmmue mosoKeHUs!

Pestome mpocriekTa sIBIS€TCS KpaTKUM HM3JIOKEHHEM cozepskanusi I[Ipocrnekra IeHHBIX Oymar HMHOCTPaHHOTO
SMHTEHTa, npeacraBieHHoro [IAO MockoBckas buprka ais nieneld IMCTHHTa B COOTBETCTBHUHU C IMYHKTOM 6 cratbu 51.1.
®enepanpHoro 3akoHa ot 22.04.1996 N 39-®3 «O peiHKe neHHBIX Oymar» (nmanee — IIpocrekT), M cocTaBieHO B
COOTBETCTBUM ¢ TpeOoBaHMsMH IyHKTa 21.6. cratbu 51.1. denepanbHoro 3akona ot 22.04.1996 N 39-03 «O pbiHKe
LeHHBIX Oymar» (manee — PestoMe mpocriekTa).

IIpocnekT cocraBneH B cooTBercTBuH ¢ [IpaBmiamu u TpeOOBAHUSAMH K COICPKAHUIO W COCTaBY CBEICHUU
MPOCTEKTa IEHHBIX OyMar WHOCTPAaHHOTO SMHTEHTa, yTBepkneHHbIMH [Ipukasom Ilpencenmarens IIpaBnenus
ITAO Mockosckas bupxa ot 10.04.2018 Ne 675-o1.

C coneprxanueM [IpocrekTa MOKHO 03HAKOMHTBCS MO CIEYIOMIEH CChLIKE:

http://www.e-disclosure.ru/portal/company.aspx?id=35220

OOnuranuy OTHOCSTCS K KaTETOPHM KPEAWTHBIX OONMHUranuii, T.e. OONMraiuii, o KOTOPHIM BBHIIIATa OCHOBHOM
CYMMBI M IPOLICHTOB, OCYIIECTBIISIETCS B MPUBS3KE K BBIJIATAM I10 JOITOBBIM 0053aTeIbCTBAM ONPEEIICHHOTO JIMNA HIIH
mn (PedepencHsie nuna), BBITYCKAaGMBIX Ha YCIOBHUSX, COTIIACOBAHHBIX MEXIY DMHTCHTOM M JHIEPOM U 3aKPEIICHHBIX
B COOTBETCTBYIOIMX OKOHYATENBHBIX YCHOBUAX. OONMHMranuy SBISIOTCA KPEAWTHBIMH OONMTAIMSAMH «JO TIEPBOTO
aedontay. Iloramenne O6muranyii MpOMCXOANT NPU HACTYNIICHUH NepBoro KpenuTHoro coObITHS B OTHOIIEHHH JIFOOOTO
Pedepencroro mmma. C cymecTBeHHBIMH ocoOeHHOcTs MM OOnmranuii MOKHO O3HaKOMHUTHCS B paszene basoas
nHpopmanus 06 O6muranusax Hacrosiero Perome npocrmekra.

OcymecTBineHne HHBeCTHINH B OOJIMTraliuyl CBA3aHO C PUCKAMU, OIIMCAaHHBIMH HIDKE.

WuBectupoBanne B OOnuramuu IpeqnosiaraeT NPUHATHE HHBECTOPOM pHCKa HACTYIUICHHS ONpPENeNeHHBIX
coOpiTuii B oTHomeHHH PedepencHpix mmn («KpenuTHble cOOBITHA»), NMpenycMOTpeHHbIX IIpocrmekToM M KpaTko
OIMCaHHBIX B pasznese baszoBas unpopmarma 06 O6auranusax HacTosAuwero PesioMe mpocexTa, 1 CONPSKEHO ¢ PUCKOM
TIOJTHOW MJTH YaCTHYHOM MOTEPH CyMMbI HHBECTHIIMI, a TAK)KE HEMOJIyYeHus 1oxo/a o O0auranusim.

B cBs3u ¢ Tem, uTo mosHOe moramenue o OOauranusaM NpOUCXOIHUT TIPH HACTYIUICHHH nepBoro KpeanuTHoro
COOBITHSI B OTHOWICHWH JI000T0 M3 PeepeHcHBIX ML, KPEeAWTHBI PUCK MHBECTOPAa MOXET OBITh INOBBIIICHHBIM B
pesynbTare paccpeoToueHus PeepeHCHBIX Ml B pa3HBIX CEKTOPaxX MPOMBIIICHHOCTH WM TeorpapuIecKuX pernoHax
1 3aBUCUMOCTH PedepeHCHBIX JINI] OT Pa3IMYHBIX (DUHAHCOBBIX U HHBIX PHUCKOB.

Kpowme Toro, O6mnurarym MoryT OBITh ITOTallIeHbl JOCPOYHO NpH HAacTyIuIeHnH CoOBITHI NedoinTa, a TakKe HHBIX
COOBITHH, EepeyrcIeHHBIX B pa3zesie locpoyHoe rmoramieHue HiKe.

Ecmu o [latel noramenus B oTHomeHHHM PedepercHpx num He HacTymwio KpenntHoe coObitne, TO B JlaTy
norarmenust O0uranuu OyayT MorameHbl 10 HOMUHAIHLHOW CTOMMOCTH.

Ecmu 1o Jlatel moramieHus XoTs Obl B OTHOIIEHUU 0JTHOTO PedepencHoro nuia Hactynwio KpenutHoe coObITHE,
to O6nuranuu OyayT moramieHsl B pazmepe O0beMa morameHus B ICHe)KHOW popMe, paCCIUTAHHOTO B COOTBETCTBHH C
(hopmyIol, mpuBeACHHON HIDKE B paszjiene bazoas uadopmarus 06 oonmranusx. MHBecTopaM He00X0AMMO 3HATH, YTO
B cjy4ae HacTymleHusi KpequTHoro co0biTus Aa:ke B OTHOLIEHUH 0AHOr0 PedepeHcHoro Jimua, BO3MOKHA MOJIHAS
NOTePsA CPeACcTB, BJI0KEeHHBbIX B O0aurauuu.

C yderoM TOTO, YTO CYHIECTBYET PHUCK MOTEPH NMOTCHUHAJIbHBIMH MHBECTOPAMH CBOMX BIIOXKEHHH, OHHM JIOJDKHEI
BHUMAaTEJIbHO O3HAKOMUTHCS ¢ MHpOpMaIueil, conepxameiicst B [Ipocnekre, mosHocThI0. B wacTHOCTH, nepen TeM, Kak
NIPUHSTH WHBECTHLIMOHHOE PEIlCHNE, OHH JIOJDKHBI POAHATM3UPOBATh BCE PUCKH, CBSI3aHHBIE C OCYIIECTBICHUEM TaKHX
WHBECTHIUH, BKJIIOYAs PUCKH, OIKCAHHBIC B YBCIOMJICHHU O PHUCKAX, CBS3aHHBIX C IPUOOPETCHHEM HHOCTPAHHBIX
obnuranuii, packpeiToM Ha caifre [IAO MockoBckas brupika, a Taxoke pakTopbl pucka, KOTOpbIE IPUBEICHBI HIDKE, a TAKKE
BHUMATEJIHHO 03HAKOMHUTHCA ¢ (PAKTOpaMH PHCKa, IPUBEACHHBIMHU B TOKYMEHTE, CoAepKaIieM HH()OpMAIHo 00 IMUTEHTE
u mporpamme obnuranuii (nanee — basoerit [Ipocrniekt). IHBeCTOPHI, INTAHUPYIOMINE OCYIIECTBICHHUE JIFOOBIX MHBECTHIIHHA
B OOmuranuu, TOMKHBI OCYIIECTBIISTh CBOM COOCTBEHHBIM aHAIN3 KPEAUTOCIIOCOOHOCTH 3MHUTEeHTa M PedepeHcHbIX i
(xax oHM ompeneneHsl B [Ipocmekrte), a Takke NIPUHAMATH CBOE COOCTBEHHOE PEIMICHHE OTHOCHTEIHHO MPHEMIEMOCTH
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JIFOOBIX TAKHX I/IHBGCTHHI/Iﬁ, C YYCTOM CBOUX COOCTBEHHEIX HMHBCCTUIIMOHHBIX 3a/ia4 U OIIbITA, a TAKKE APYrux q)aKTOpOB,
KOTOPbIC MOT'YT OBITH BaXKHBI JJIA HUX B CBA3HU C TAKMMHW WHBCCTULIUSAMMU.

Heo0xoanMo y4nTHIBaTh, YTO POCCHHCKHE JICTIO3UTAPUH, B KOTOPBIX MOXKET OCYIIECTBISITHCS YYeT NpaB Ha
WHOCTpaHHbIE OOJMralM, HE MOTYT TapaHTHUpPOBaTh IMOTEHLIMAIbHBIM HWHBECTOPaM BO3MOXHOCTh YYacTHs BO BCEX
KOPIIOPAaTHBHBIX NEHCTBUSIX HHOCTPAHHBIX SMUTEHTOB OOJIUraiii 1 cOOpaHUsX 0OJIUTalliOHEPOB, OCKOJIBKY PeaIu3aLis
YKa3aHHBIX [IPaB 3aBUCUT OT OCOOCHHOCTEHl NPABOBOTO PEryJHPOBAaHHSA CTPaHBI PETHCTPALMU SMHTCHTA W/HIM CTPAHBI
peTUCTpaIii HHOCTPAaHHOM OMUpPIKH, HAa KOTOPOW 00paIIaroTcss HHOCTPAaHHbBIC OOJIHMTalliy, a TAK)Ke 0COOCHHOCTEH mopsiaka
ydera IpaB B M&KIYHAPOIHBIX LIEHTPAIBHBIX JETO3UTAPHIX.

Hwuuero u3 conepskamierocs B HacTosimeM Pe3toMe mpociiekTa He SBISIETCS, M Ha HETO HeNb3s IOJIaraThCs Kak Ha
oberranue, rapanTuio win 3aBepeHne. CozepikaHHe HACTOSMIETO Pe3toMe MpocmekTa He SBISAETCsA, M Ha HEro HeJb3s
roJiarathbesl Kak Ha MPaBOBYIO, KOMMEPUECKYIO WM HaJOTOBYIO KOHCYJBTALMIO, M KaXAbIH MOTEHLIUAILHBIA HHBECTOP
JIOJDKEH TMPOKOHCYJIBTHPOBATHCSA CO CBOMM OpOKEPOM, FOPHUIMYECKUM WM WHBIM KOHCYJIBTAHTOM JUIS TOJYYCHHUS
HE00X0MuMON HH(DOPMAITHH.

PaCHpOCTpaHeHI/Ie HacTosero Pesrome MPOCIICKTA U NPCAJIOKCHUEC NI IPpOoaaKa O6J'IPIFaHPIﬁ B ONPCACICHHBIX
IOPUCOAUKIUAX MOTYT OBITH OrpaHNYCHBI 3aKOHOM.

2. bBa3oBas undopmanus 06 IMUTEHTe H MporpaMmme Bbimycka Qoauranuii

OMHUTEHT

BrokerCreditService Structured Products Plc.

OMUTEHT sBISeTCS IMyOIMYHONW KOMIaHWeH, yupexxneHnoil B PecnyOmuke Kump 18 mapta
2005 roma m 3apeructpupoBaHHOl Peructpatopom Kowmmanmit Pecrmybmmkm Kump 3a
HoMmepoMm HE 158664.

Ipexnee namMeHoBanme kommannu — Gawling Company Limited, mata cmens
HanMeHoBaHusA — 14 masg 2015 rona.

OMUTEHT 3aperucTpupoBat 1o ajapecy: Arua 3ouu Crpur, 12, Arua 3oau Cenrep, oduc 103,
3027, Jlumaccomn, Kump.

Omutent sBisiercs podepheit kommnanueir FG BCS LTD (Kpuny 3, Busnec-tientp «OBan, 2
stax, opuc 203, paiton Aruoc Adanacuoc, 4103, Jlumaccon, Kump) ¢ goneit BaageHus
99.96%.

OCHOBHOMW [IESATENBHOCTBI0O DMHTEHTA SIBICTCSA 3aKJIIOUYEHHE CICIOK Ha MEXIYHapOIHBIX
pPBIHKAax IIEHHBIX OyMmar, BKIIOYas CAEIKH C HE3aBHCHMBIMH KOHTPAareHTaMH HWIIN
KOMITaHHSIMH TPYIIIBI, B KOTOPYIO BXOAUT DMHUTEHT. Takue cIeIKH BKIOYAIOT B Ce0sl, B TOM
YHcIle, CACNKH pero/3aiiMa EHHBIX OyMar, a Tak)Ke HHbIE CIISNTKH ¢ ICHHBIMU OymaraMu, Kak
Oup>keBbIe, TAK U BHECOUPIKEBBIC.

C 6osee noapoOHOI uH(pOpMAaIHeH 00 YMUTEHTE MOYKHO O3HAKOMUTHCS B paszeie ba3osoro
IMpocnekra «Onucanne Dmutentay («Description of the Issuery).

Onwucanue [Iporpammel

[IporpamMma BeITTyCKa CpeHECPOYHBIX OOIHUTAITII

O6mwem [Iporpammer

10 000 000 000 EBpo (vnu >KBHBAJEHT B MHOW BaJIOTE, PACCUMTAHHBIN Ha ATy BBIIYCKa
oOnuranuii), B 00beMe HEeMOTalIeHHOW CyMMBI Ha COOTBETCTBYIOIIMA MOMEHT BpeMeHU. B
COOTBETCTBHHM C YCJIOBUSAMH MPOTPaMMbI, HOMHUHAJbHAs CTOMMOCTH HEIMOTaIlIeHHBIX
OO6mnurammii B pamkax [IporpaMmel MOKeT OBITh YBEIHYCHA B AabHEUIIIEM.

Opranuzarop

BCS Prime Brokerage Limited

Hunep

BrokerCreditService (Cyprus) Limited

PacyeTHBIN AreHT

BrokerCreditService (Cyprus) Limited

DuckagbpHBINA areHT

Citibank, N.A., London Branch

Perucrparop

Citigroup Global Markets Europe AG

OrpaHndeHns 1o Ipoaxe

VIMerTCs OrpaHuyeHus MO TNPEIOKEHUI0 U npofaxe OOMrauuii U pacupocTpaHEHHIO
HWHBCCTUIIMOHHBIX MaTCPUAJIOB B pa3JIMYHBIX IOPUCOAUKIUAX.

Omnncanre OrpaHUYCHHUI COMepKUTCst B pasaene [Ipuobperenne u npoxaxa («Subscription
and sale») bazosoro Ipocrekra.

Hanoroo6mnoxenue

Bce BrituaTs! mo O6murarisiM OyIyT OCyIeCTBIATHCS 0e3 yaep KaHUs y HICTOUHUKA HAJIOTOB
Pecny6nmkn Kunp, 3a nckinodeHreM cirydaes, Korjia 00s13aHHOCTD 110 yJIep)KaHHIO Hajora u3
CYMMBI BBIMIATHI IPEIYCMOTPEHA 3aKOHOAATEILCTBOM.

Ocymectienue Bolar no O0auraysM B JII000M citydae OyAeT MPOU3BOANUTHCS C YUETOM:
(i) aKTOB HAJIOTOBOTO WJTK MHOTO 3aKOHOATENIBCTBA U OI3aKOHHBIX aKTOB, MPUMEHHUMBIX 110
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MECTY BBIILIATHI, 0e3 ymiepOa A mojoxeHud YcioBus 9 pasmena «YCIOBHS BBITyCKa
O6nuranuii», (ii) JTOOBIX BBIUETOB W YAEPXKAHHM, NPEIYCMOTPEHHBIX COTJIAIICHUEM,
ykazauubiM B Crathe 1471(b) Konmexca Buytpennux goxomos CIIA 1986 rona («Koaekey),
nwin cratbsiMu  1471-1474 Kopekca, NOA3aKOHHBIMM aKTaMHd WIH  COTJIALICHHUSIMH,
3aKJIFOYCHHBIMU B pamkax Konekca, oduimansHpiMu koMmMeHTapusmMu k Kogekcy, wium (6e3
ymepba as monokeHui YcioBus 9 pasgena «YcmoBus BeImycka OOmUranuiiy) JI00BIM
3aKOHOJATEIHHBIM aKTOM, MPHUHATHIM B LEIIX WMIUIEMEHTAIIUH MEXIPaBUTCIHCTBEHHBIX
coryaieHuii, a takxe (ill) MOOBIX yIep:KaHH W BBIYETOB, TPEAYCMOTPEHHBIX CTaThEH
871(m) Koxekca.

3. Ba3oBas undopmanus 06 Oo6auranusax

1. O6mue ycioBusi

Cepus

99

Tun O6nuranui

KpenurtHeie obnuranuu «/lo mepsoro aegoara

PedepencHsie
JMLa u

Pedepencurie
00s13aTeNBECTBA

Jluna, B OTHOIIEHHWH 00s3aTENILCTB KOTOPBHIX BbIMyIleHbl OOiuranuu, seisirorcs PedepeHcHbIMU
JIUIIAMU.

Obs3arenbeTBa PedpepeHCHBIX JIHI, OT UCTIONHEHHSI KOTOPBIX 3aBUCHT BBITUIATA OCHOBHON CyMMBI U
mporeHToB Mo O0mMranusaM, Ha3sBaloTCs PeepeHCHBIMU 00s3aTETECTBAMH.

Hwmxe mpuBoantcs cimcok PedepeHCHBIX JHIl ¢ yKa3aHHEM OJHOTO M3 BO3MOXKHBIX PedepeHCHBIX
00s3aTennbcTB  Kaxknmoro w3 PedepencHsix nur IlpuBeneHHBIH HIKe crnucok PedepeHcHBIX
0053aTENbCTB HE SBISACTCA HCUYCPIBIBAIOIIAM [UIL IIeJied ompefelicHus (akTa HACTYIUICHUS
KpenuTHOro coObITHS B OTHOIIICHUH COOTBETCTBYIOIIECTO PedepeHCHOTO JTHIIa.

Pedepencunie o0s3aTesibcTBa
O6umranuu co craskoit 7.100% , ISIN: US247025AE93, co
cpokoM morauienus B 2028 rony

Oo6muranuu co craBkoit 6.125%, ISIN: US37045VAV27, co
cpokom moramenus B 2025 roxy

O6muranuu co craBkoit 4.750%, ISIN: XS0863523030, co
cpokom moramenus B 2025 roxy

O6muranuu co craBkoit 2.000%, ISIN: XS1960685383, co
cpokom moramenus B 2026 roxy

Oo6suramuu co crtaBkoit 5.299% ISIN: USN6945AAJ62, co
cpokom moramenus B 2025 roxy

O6muranuu co craBkoit 3.625 %, ISIN: USG76237AB53, co
cpokom moramenus B 2025 roxy

Pedepencnoe nuno

1. Dell Inc:

2. General Motors Co:

3. Marks & Spencer PLC

4. Nokia OYJ:

5. Petroleo Brasileiro SA:

6. Rolls-Royce PLC:

Twun KOHTpakTa 1. Dell Inc: Standard North American Corporate
JUTSL KaXKJI0TO 2. General Motors Co: Standard North American Corporate
pethepeHcHOTO 3. Marks & Spencer PLC: Standard European Corporate
nunal; 4, Nokia OYJ: Standard European Corporate
5. Petroleo Brasileiro SA: Standard Latin America Corporate BL
6. Rolls-Royce PLC: Standard European Corporate
Homunansnas 100 000 poccuiickux pyOneit
CTOUMOCTB
O0OBeM BBITYCKa 500 000 000 poccuiickux pyoseit
Llena 100% ot HoMuHanbpHOIT cTOMMOCTH
pasMelICHUsA

Jlata BeIITycKa

23 urons 2020 roxa

1 B ciyuae eciu B POCTIEKTE ONPE/ICICH THII TPAH3AKIMH B OTHOLICHHH pe()epEHCHOTO LA, TOT/Ia B COOTBETCTBUMH ¢ Matpuueil Ou3HYeckoil OCTaBKH, pasMELIEHHOI Ha
caiire https://www.isda.org/2011/01/20/credit-derivatives-physical-settlement-matrix-3/ B oTHOmIeHNH AaHHBIX ped)ePEHCHBIX UL TIPUMEHSIIOTCS. KPEUTHBIC YCIIOBHS,
cootBeTcTByomMe Tuy. Tepmun "Standard Terms" B OTHOIICHHH THITA KOHTPAKTA Ul KOXKAO0TO pe)ePEHCHOTO JIMIA 03HAYaeT CTAHAAPTHBIC YCIOBHS, H3JI0KCHHBIC B
Marpune ¢pusndeckoil MOCTaBKU JaTHPOBaHHOI 5 MapTa 2018 roga u omy6mukoBaHHOM Ha caifte ISDA (Www.isda.0rg), B OTHOLICHHH THITA TPAH3AKIHH IS YKA3aHHOTO

pedepencHoro mia.
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JInctuur

Euronext Dublin (Upnaunckas
bougoBas Oupxa).

HanmMeHnoBaHme HHOCTpaHHOUW OUpPIKH:

HanMeHnoBaHMe KOTHPOBAILHOTO JIUCTA Euronext Dublin (EBponekct

(cmcka, peIHKA, CETMEHTA) Ha JyOnun).
WHOCTpaHHOH OupixKe:
Jata nucTtunra: 23 urons 2020

Jara moramenus

ITnanoBas mata noramenuns — 30 utonsa 2025 roga, wiId, €ClIM 3Ta 1aTa BbIMAJACT Ha BBIXOIHOM JIEHb,
TO JaTO¥ moramieHus OyAeT SBIATHCS CICAYIOUIHHA 3a Hel pabouuil MeHb, C YYETOM MOJIOKCHUH,
MPEIyCMOTPEHHBIX B paszene «JlomomHurenbpHbie YcnoBus Breimycka Kpeautabix OOmurariuiny
(«Additional Terms and Conditions for Credit Linked Notes») bazosoro [Ipocnekra.

IIpu sTom [lata morameHWss MOXET OBITh IEpeHEeceHa B MOPSAKE, MPEIyCMOTPEHHOM B pasfele
«domomauTtensubie Ycmosus Beimycka Kpeautasix O6muranumitny («Additional Terms and Conditions
for Credit Linked Notes») bazoBoro Ilpocmekra. B cimywae nmeperoca JlaTel moramieHnss DOMHUTEHT
HampaBisieT PacuetHomy arenty u [lepxkatemsim OOmuranuii yBemomiieHme o mepeHoce JlaTer
TTOTaIeHUs.

TTopsmox
nepeHoca Jlatsl
MOTalIeHUs

Ecnu no Jlater noramenus Hactynaer KpennTHoe coObITHE MIIM BO3HUKAET PUCK HACTYIUICHHS TAKUX
KpenutHeix  coObiTmif, kak Hewucrnonnenume rmuaTexHbelix oOs3arenbctB u - OTka3z  oT
oOs3arenscTB/Moparopuid, 1 DMHUTEHT HanpaeisieT PacueTHoMy areHTty u aepkarenssm O0muraunit
yBeJIOMJICHHE O IIepeHOCe JaThI MoTralieHus, To JlaTta nmorameHus epeHoCUTCs:

1) B cayuae HewcrmonHeHHs MIATEKHBIX 00S3aTENBCTB — Ha KOJNMYECTBO JHEH JBIOTHOTO
nepuoa, MpeAyCMOTPEHHOTO JUIsl HCTIOJIHEHHUS TAKUX 0053aTeNbCTB;

2) B cayuae Otkasa ot obs3arenpcTB/Moparopus — Ha 60 [Hel mocie HACTYILICHHUS JTI000ro U3
coOwITHit OTKa3a oT 00s3aTenscTB/Moparopusi.

3) B uHBIX ciydasx — Ha CPOK, yKa3aHHBIN B pasznene «JlonomHurensHble YcnoBus Beimycka
Kpenutaeix O6nurarmii» («Additional Terms and Conditions for Credit Linked Notesy)
bazosoro [Ipocnekra.

Iopsnox HanpaBiaeHUsT OMUTEHTOM YBEJOMIIEHUS, U MOIHOE ONMUCAHKE MPOLETyphl IepeHoca JlaTel
MOTalIeHUsI COJEPKUTCS B paszene «/lononHutenbHble Ycenous Beimycka Kpeantapix OOnurammii»
(«Additional Terms and Conditions for Credit Linked Notes») ba3osoro IIpocrnekTa.

[IponienTHas
CTaBKa.

®duxcuposannas — 10 % rogoBbix
p

ba3za pacuera
KyIoHa

Actual/365 (Fixed) , rue
Homunatop (Actual) = npogonkuTeIbHOCTE KYIOHHOTO TIEPHO/IA B IHSX
JHenomunatop (365 (Fixed)) = 365 aueit (BKIIIOYast BACOKOCHBIE TOJIBI)

Pabounii Jlenn

OmnpenenseTcs B COOTBETCTBHHU C YCJIOBHIMH, H3JI0keHHBIME B bazoBom IIpocnekre

KynonHnbsie
HEPUOIBI

C [laTbl OKOHYAHHS KyTIOHHOTO TIepHoa (BKIIIOYUTENBHO) (MK B ciTydae nepsoro Kynonsoro nepuoaa
¢ 23 monst 2020 roma) mo cuenmyromeit J[aTel OKOHUaHHS KYIOHHOTO Tepuoja WK (B ciydae
mocJeTHero KynoHHoro nepuojaa — 1o Jlartel [loramenus (He BKIIOYAs B Pacyer).

Hater OxoHyaHus

30 mexabps 2020, 30 urons 2021, 30 mexabps 2021, 30 urons 2022, 30 nexadps 2022, 30 urons 2023,

KYTOHHBIX 30 nexabps 2023, 30 urons 2024, 30 nexadpst 2024 u 30 uronst 2025 (B ciny4ae ecnu Jata okoHUaHUS
MIEPUOJIOB: KYINOHHBIX [IEPHUOJIOB HE BhIMaaeT Ha Pabounii nenp — ciaenyromuii Paboumnii 1eHb).

JlaTbl BBITLUIATHI 30 mexabps 2020, 30 urons 2021, 30 nexadbps 2021, 30 urons 2022, 30 nexabps 2022, 30 uronst 2023,
MPOLIEHTOB: 30 nexabps 2023, 30 urons 2024, 30 nexadbpst 2024 u 30 utons 2025 (B cnywae ecnu [lata BBITUIATHI

MIPOIICHTOB HE BBIMaaeT Ha Pabounii nenp — cnenyromuii Pabouwnii 1eHs).

Bantora pacueros

poccuiickuii py0is

IIpexpamenue
HAYNCIICHUS
MIPOIICHTOB

IMpn nacrymnennn KpenurHoro CoObITHS HayKcIeHHE TNPOLEHTOB Mpekpamaercst ¢ JlaTel
OTIPEJICIICHNUST COOBITHS.

B ciydae HampaBieHuss DMHTEHTOM YBEIOMIIEHHS O mepeHoce JlaThl moramieHuss HaduclieHue
MPOIIEHTOB 3a TMEpUOJ, C IUTaHOBOHM JlaThl morameHus 10 (aKTUIECKOW JaThl IMOTAIICHUS
OCYIIECTBIISIETCS IO CTaBKE OBEPHAMNT IO JICTIO3UTaM, KOTOpask MOTJia ObI OBITh IPUMEHEHa DMHUTEHTOM
[0 OTHOIICHWIO K HE3aBHCUMOMY KIHEHTY, 32 HCKIIOYCHHEM CIIydaeB, KOTja TepeHoc JlaTe
HOTalleHHs] POBOAUTCS B CBSI3U C HACTYIJIEHUEM JAThl 3alIpoca O MPOBEACHUY OLEHKH HACTYIICHUS
KpenutHoro CoObiTrs. B 3TOM cityyae nporueHTsI 3a nepuox ¢ [1manoBo# 1aThl HOTameHus 10 JaThl
(haKTHYECKOT0 MOTalleHns] He HAYUCIISTIOTCS.

Cymma
JIOCPOYHOTO
MOTAIICHHS

PaccunThiBaeTCd MNpPONOpLUOHANBHAS JO0JS HOMUHAJIBHOM CTOMMOCTH KaXk[JOW HeNOoTrameHHOU
OOnuranwmii o oTHomeHuIo K L{eHe moramenus B qeHexxHol Gopme Ha [laTy norameHus B I€HEKHON

¢dopme.

IToramenue mo
HaJIOTOBBIM
pUIuHAM

OOnuraimu MOTYT OBITH IOTAIICHBI IO YCMOTPEHUIO DMHUTEHTA MOJHOCTBIO (HE YaCTUYHO) B JIFOOOE
BpeMsL.

BrimiaTa mHBECTOpPY IpHW IOTAMICHWH IO HAJIIOTOBBIM MpHYMHAM OyneT paBHa CyMMe ITOCPOYHOTO
TTOTaIIeHHSL.




Jata noramenust
[P HACTYTUICHUH

KpenutHoro
coObITHS

B cootBerctBUM ¢ pasgenom «JlomonHuTensHble YcnoBus Beimycka KpemutHbix OOnuranumii
(«Additional Terms and Conditions for Credit Linked Notes») IlpocrmekTa mnpu HACTyIUICHUH
KpenutHoro coOwiTusi [lata moramieHuss HAcTynmaeT Ha 3-i paboumid JieHb, CICAYIOIIUN 3a
onpejeneHueM PacueTHbIM areHTOM CyMMBbl TIOTallIeHUSI.

Beinnara npu
HOTalleHHN
Oo6uranun

Brimrata noxoma mo OOmuramusM u pasmep Beiruiatel npu moramennd OOiauranuii 3aBHCHUT OT
HacTymuieHus KpeIuTHBIX COOBITHI B OTHOLIICHHH JIF000TO M3 PedepeHCHBIX JTHII.

Ecmu mo Jater noramenns O6iuranuy He OBUTH TOTAIIeHH M He HacTymwio KpeantHoe coObITHe B
OTHOIIEHNH Kakoro-imnbo PedepencrHoro nmma, To B [Jary moramenuns O0nuranuu OyIyT IMOTalieHb!
o HoMuHaIBHON CTOMMOCTH.

Ecmm no Jlatel moramieHuss B OTHOWIEHWH Jtoboro PedepencHoro nmmma Hactymmwio KpemutHoe
coOBITHE, TO BBIIUIATA WHBECTOpY Npu moramennd OOmuranmii OyJeT Npou3BeneHa B CYMME,
ornpezensieMoll PacueTHBIM areHToM B COOTBETCTBHU € pa3zeiioM «/lonoiHuTe bHbIE Y CIIOBHS
Brimycka Kpenutneix O6muranmii» («Additional Terms and Conditions for Credit Linked Notes»)
baszosoro IIpocnekra.

Brimtats! npu noramenny OOJUranuii OCyIecTBISIOTCS B ICHEKHOH (opMme.

Jarta
oTpe/ieICHUsI
COOBITHS

B ciydae eciu onpe/ienieH METo I oranieHust AyKIIMOH laTa HalpaBJIeHHs 3a1poca yIaCTHUKOM PhIHKA
KpenutHo-nepuBaTHBHOMY KOMHTETY O HACTYIUICHHMH KPEIUTHOTO COOBITHS B OTHOIICHHU
pedepencuoro nuia ([ara 3ampoca o kpeautaom codbituu «Credit Event Resolution Request

Datey). bonee moapoOHast nHpopMaius J0CTyMHA Ha caiite Www.cdsdeterminationscommittees.org.

CoObITHs
nedonra

Hewucrnonuenne o0s13aTensCTB 1O omIaTe, HCUCIIOJIHCHHUEC NN HGCO6J'IIO,E[GHI/IG 00s13aTEILCTB DMUTEHTA
B oTHomeHun OOnuranuii, a Takke 0aHKPOTCTBO WU JIMKBHIAIMS OMUTEHTA. [lonpoOHOe ommcanne
KaXIOTO W3 COOBITHH JedoiTa comep KuTcs B pazmene «YcinoBus Beimycka Oomuramnmit» I[IpocnexTa
(«Terms and Conditions of the Notes»).

CobOpanue
JiepKarenen
O6nuranmit

YcnoBus Obnuranuii conepkat MOJI0KEHUsI O CO3bIBE COOpaHuil Aepikareneil Takux OOnuraui 1uis
paccMOTpeHus BOIIPOCOB, 3aTparuBarolIMX UX MHTEPECHI B 11€JIOM. B cooTBeTCTBUM € 3TUM
MIOJIOXKEHHUEM pellicHHE B OTHOIICHUH M3MEHEHHs ycnoBuil O6muranuii win mo0sle Ipyrue ycIoBHs,
KacarolIuecsT MHTEPECOB JepiKaTesicl, MOTYT OBITh HPUHATHI OOJBIIMHCTBOM TOJOCOB. JlaHHBIC
TIOJIOXKEHHST TO3BOJIIOT ONPEACIICHHOMY OOJBIIMHCTBY (TOJOCOB) NPHHUMATH DEIICHHUS 3a BCEX
JepxaTesell HOT, BKJIIOYAs JepkaTelield, KOTOpble He NMPUCYTCTBOBAIM Ha TOJIOCOBAHUHM a TaKKe
JiepKaTesieil ToJI0OCOBABIIMX OTIMYHO OT OOJIBIIMHCTBA.

Hocpounoe
TorarieHne

OOnuranuy MOTYT OBITH MOTAIICHBI JOCPOYHO IO HAJOTOBBIM IIPUYMHAM ITyTeM BBILIATHI CyMMBI
JOCPOYHOTO TOTAIICHHSI.

OOnuranuy MOTYT OBITH aHHYJIMPOBAHBI WM IIOTAIICHBI JOCPOYHO, €CIHM HCIOJIHEHHE DMHUTEHTOM
00s3aresibeTB Mo OOsuramusM OyaeT NPOTHBOPEYHTH 3aKOHY, JHOO €CIU B CHIY OOCTOSTENILCTB
HETNpPEeOoJOINMON CHNBI WM JCHCTBHM TOCYJapCTBEHHOM BJIACTH MCIOJHEHHE OMHTEHTOM
00s3aTenbeTB 1Mo OONUranysM CTaHOBUTCS. HEBO3MOYKHBIM.

[Mpu nacrymienun nrodoro u3 Codbrtuii ledonra Obaurannu MoryT ObITh 00BSIBICHBI MOIIEKANIMMHA
MOTAIICHUIO TIyTeM HaIpaBleHUa JepxarteneM OOnuranuii MHECEMEHHOTO YBEIOMJICHHS B ajpec
OMuTeHTa (HampaBJIeHHOTO OMHTEHTY nubo ®PuckampHOMy AreHTy), mocne dero OOmuranuu
MOJJIe’KaT JOCPOYHOMY TorameHnio B CyMMe JOCPOYHOTO MOTAIICHHS C Y4eTOM HAKOIUIEHHOTO
MIPOLEHTHOTO J10X0oAa (IIpU HalMW4uu) 0e3 COBEepIIeHHS KaKUX-JINOO IOMOJHUTENBHBIX ACHCTBUI U

TIpoueayp.

Bo3mokHOCTE
JIOCPOYHOTO

noramenwus (Kot

OTIIIMOH)

OOnuramu MOTYT OBITH IMOTAIICHBI JOCPOYHO IO PEHICHHI0O DMHTCHTA B JIFOOYIO NIATy BHIILIATHI
MPOLIEHTOB, HAayWHAs C NEpPBOM JaTbl BBILIATHEI NPOLEHTOB. CyMmMMa JOCPOYHOTO IOTalleHUs
PacCUUTHIBACTCS TI0 CIEAYIOIIEH GopmyIre:

Homunanvuas cmoumocms * koagduyuenm 00CpouHo20 no2aiueHus

I'ne:
«Koapdumment nocpounoro noramerus» = 100%

Ioramenne npu H

acrymiennu KpegurHoro codbiTust

Mertogn
MOTaIIeHMS:
AyKuHnoH
(Auction
Settlement)

CyMMa NorameHust onpeacisaeTcsa Ha OCHOBE duHaNbHOI ICHBI AyKIII/IOHa, MIPOBCJACHHOTO B
OTHOIICHHUU PC(l)CpeHCHOFO Jinga, B OTHOHICHHUHU KOTOPOTO MPOMU30LIIIO er,HI/ITHOC CO6LITI/I€, €CJIM HC
npomoix’meT AJ'ILTCpHaTI/IBHHﬁ METO NoramcHus, B COOTBETCTBUU C YCIIOBUAMU KOTOPOTO DMHTEHT
BBIMOJIHSET CBOU 00S3aTEILCTBA 10 OIUIATE M/HJIU IIOCTaBKE 00A3aTENILCTB Pe(bepeHCHoro JIMna.



http://www.cdsdeterminationscommittees.org/

KpeanTHo-neprBaTUBHBIA KOMUTET? OMpEACIseT, Mpou3ouuio 1u KpenutHoe coObITHE B OTHOLICHUH
PedepencHoro nmia m HazHayaeT OAMH WM OoJiee ayKLHOHOB C IIENBbIO PAaCCUUTATh CJEINKH,
NIPEAMETOM KOTODBIX SIBIISIIOTCS 00s3aTenseTBa 3T0ro PedepeHcHoro nmna. YYacTHHKHM ayKIHMOHA
onpenensaior DuHanbHyI LeHy AyKIUOHa MO Hpolenype, 3akpemnaeHHod B dopme ycroBui
nposenenust aykuuona (the Form of Auction Settlement Terms), koTopas moctymHa Ha caiite
WwWw.isda.org. AykinoH Ha3Hauaetcst B TedeHnue 30 gHel ¢ maTsl HacTyIuieHust KpenTHOTo COOBITHSI.
OMUTEHT moirydaet coobmenne o OuHAIBHON IIeHe AYKIIMOHA B OTHOIIEHUH PedepeHcHoro nmma B
TedyeHne 65 pabounx mHEH mocie naTel myonnkanun @uHaNEHOTO crincka obnuranuii PedepercHoro
JIMIA, B OTHOIIEHWH KOTOPBIX OyZET MPOU3BOAUTHCA ayKINOH. PHHATBHBIA CHICOK ITyOsInKyeTes 3a 2
IHSA 0 AATHl MPOBEACHMS AYKIMOHA. DOMHUTCHT NMPOU3BOIWT BhIMIATy no OOmuranmsaM Ha TpeTHi
paboumii 1eHb Tocie noiydyeHus coodbienust o dunanbHON neHe Aykiuona. IlonpoOHoe onucanne
NpoLEAYpHl MPOBENCHUST AYKIHMOHA COAEPKHUTCS B paspene «[IpuinokeHHs K IONONHUTENEHBIM
yciIoBUsSIM KpenuTHBIX HOT» bazosoro Ipocnekra (tKAUCTION SETTLEMENT TERMS ANNEX»)
ctp. 323.

AnbTepHaTUBHBII
METOJ
IOTaIICHUA
(Fallback
Settlement)

B cnyuae ecnu mpomsonnm cienyromue cooOweitust (Fallback Settlement Events), mpoBogurcs
AJbTepHAaTUBHBIA METOA NOTarieHus — J{eHe)KHbIe pacyueThl.

Co0pITHs Bexymue K ANbTEpHATUBHOMY METO/LY MOTAIICHHS:

- HacryruieHue naTel OTMEHBI AyKIIMOHA

- JlaTa npoBeZIeHHUs ayKIIMOH HE OOBSBIETCS 1O peneHno KpeauTHoaepuBaTHBHOTO KOMHUTETa

- CuATHE BoOmpoca O HACTYIUICHHMH KPEIUTHOTO COOBITHS B OTHOIICHHH pedepeHCHOro mmia
OTBETCTBCHHBIM ceKkpeTapeM KpeanTHonepuBaTHBHOTO KOMHTETA

- Ha tpermit paboumii nenp mocne JlaTbl ompeneneHUst COOBITHS HE TNPOH30IMIIO0 OINpecICHHUE
KPEAUTHOT'O COOBITHS

CyMMa morarieHus OIpeAessieTcs Ha OCHOBE KOTHPOBKH, OINpeAeieHHOi PacueTHbIM areHTOM B
OTHOIIEHHH 00s3aTeNnbcTBa PedepeHcHOro jmia, B OTHOUIGHHH KOTOporo mpousonuio KpenutHoe
coObITHe. Brimata nHBecTOpy npu norameHu O6nuranuii OyneT npousBelieHa Ha TPETUH padounit
JIeHb 1ocie onpeaeneHuss CyMMBbI TIOTAIICHHUS.

[Monpo6uoe omucanue coObiTHii (Fallback Settlement Events) m pacduera cyMmbl morameHus
coaepxutcs B paszene «Jlomonuurensubie Ycenosus Beimycka Kpeaurabix Oonuranmii» («Additional
Terms and Conditions for Credit Linked Notes») bazosoro IIpocmnekra ctp. 262.

Cuenapuu noramenus npu Hacryniennu Kpeaurnoro co0biTust

Cuenapuit [Mpeanonoxunm, HacTynuino Kpeantaoe cobbitie B oTHoeHnn Pedepencroro smma:
BO3MOXKHOTO 1. PacueTHblif areHT 3amnpammBaeT KOTUPOBKY 110 J1000My 00s3aTenseTBy PedepencHoro nuna Ha
MOrauieHus 1o 00BEM, PaBHBIN COBOKYITHOW HOMUHAIEHOW CTOMMOCTH OOIUTaIuif;
anprepHaTHBHOMY | 2. Iy onpeesieHust CyMMBI MoraiieHust Obu10 BeIOpaHo Pedepercroe 00s3atenpetBo X (00beM B
METOJLY BaimoTe obs3arenbcTa skBuBaneHTHBIH 500 000 000 poccuiickux py6ieii)
MOTalICHUS 3. Haumy4mias pelHOYHast KOTHPOBKa obaurayu Ha JlaTy onpeneneHust CyMMbI JOCPOYHOTO
norammenus coctaBuia 30%. (OkoHUaTeIpHAS [IeHA);
Cymma noramenust Ha 1 O6auranuo cocTaBuT:
[CoBokymnHast HeroraimeHHass HOMHHANBHasE cTouMocTh Oonuranuit*OkoHuaTenbHast 1eHa) /
KOJIMYECTBO Oymar B BBIITYCKE
[500 000 000 * 0,3] / 5 000 = 30 000 poccuiickux pyoiei
Cuenapuit [pennonoxuMm, yro KpenanTHO-mepuBaTUBHBIA KOMHUTET 3adukcupoBan KpenuTHoe coObiTHE B
BO3MOXKHOTO otHomeHnn PedepercHoro snia, nposen AyKIIMOH U onpeeniil OuHanbHyo eHy ayKIIMOHa PaBHYIO
MTOTallIEHHSI 45%. B aTom cnyuae:
(ayknmon) Cymma noramrenust Ha | OOaMranuio cocTaBuT:
[CoBoxymHast HemoramieHHass HOMUHalbHas cromMocTh O6murarnmit*®uHanpHas meHa aykKIHoHa] /
KOJINYECTBO OyMar B BBIITyCKe
[500 000 000 * 0,45] / 5 000 = 45 000 poccuiickux pyoieii
KpenurHble Co cnuckom konkpemnwvix Kpeoummnwvix coovimuii, npumenumoix k Pegpepencnvim nuyam /
COOBITHS Peghepencuvim obazamenvcmeam 6 coomeemcmeuu ¢ yKazaHHvim Tunom KOHmMpPAKma MOMNCHO

O3HAKOMUMDBCA NO  C1eOYIOUell  CCbLIKe: https://www.isda.org/2011/01/20/credit-derivatives-
physical-settlement-matrix-3/

Baukpomcmeo pegpepencnozo nuya — HactymieHue iaro00ro n3 coOBITHH, NMPEAYCMOTPEHHOTO B
ompeneneHun TepMuHa «baHkporcTBo» (‘Bankruptcy’) B pasnmene «/lomodHUTENBHBIE Y CIIOBUS
Brimycka Kpenuraeix O6muranuii» («Additional Terms and Conditions for Credit Linked Notes»)
bazosoro IlpocnekTa, BKJIIOYasi, B TOM 4HCIe, CIy4ad JUKBHIALMK JHula (MHAYe, YeM B pe3yJbTaTe

2 KpeaWTHO-NePHBATHBHEIH KOMHTET COCTOHT 13 10 KOMIAHHIT-IPOIABIOB U 5 KOMITAHHI-TOKyTIATENEH,  TAKKe 3 KOHCYTHTAITHOHHBIX (YHPM H HAGITIO[aTeNel IEHTPATHEHOTO
KOHTparenTa. Ero poib 3aKiiodyaeTcs B MPUMEHECHHH PHIHOYHBIX CTaHJAPTOB IO MPOM3BOIHBIM KPEAMTHBIM KOHTPAKTaM K KOHKPETHBIM CIyd4asM H HPUHATHI
(haKTHICCKUX ONMPEACITICHHI [0 KPEAUTHEIM COOBITHSIM, IPEEMHUKOB 110 PeepeHCHBIM OMHUTCHTaM M APYTHM BOIPOCAM Ha OCHOBE MH(OPMALMH, IpPEIOCTABICHHOM
y4acTHHKaMH KpeauTHo-nedontaoro ceona (CDS). KoMuTeT Takke HeCeT OTBETCTBEHHOCTD 33 OIPE/ICICHHE TOT0, CIICYET JIU MPOBOIUTH AYKIIHOH 110C/IC HACTYIICH sl
KpenutHOro co6bITHsI B COOTBETCTBHH C TIPaBHIAMHI KoMuTeTa. Bonee moxpo6uas nndopmanus pasmeniera Ha caifre https:/www.cdsdeterminationscommittees.org.
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peopraHu3aIym), HECOCTOSTEIEHOCTH, HECIIOCOOHOCTH PACCUMTHIBATHCS MO CBOMM 0053aTEIILCTBAM,
HA3HAYCHUS AJIMUHUCTPATOpA, JUKBUIATOPA, TPACTH, KACTOAMAHA WIM MHOTO O(HIMAIBLHOIO JIUIIA,
YIIOJIHOMOYEHHOTO YIPABIATh akTuBamu PedepeHcHoro nuia;

Heucnonnenue niaamedxycHslx  00sa3amenscme — HACTYIUIGHHEC JIIOOOTO W3 COOBITHH,
MPEeAYCMOTPEHHOTO B OmpeiesieHnd TepmuHa «HencmnonHenue marexusix obs3arenscts» (‘Failure to
Pay’) pasnmene «/lomomaurensapie Ycmous Beimycka Kpenutapix Obnurammii» («Additional Terms
and Conditions for Credit Linked Notes») bazoBoro IIpocmekra, BKIIto9ast B TOM YHCIIe HEUCTIOTHEHUE
PedepeHCHBIM JTHIIOM CBOUX IUIATSKHBIX 00SI3aTENBCTB B YCTAHOBJICHHBIH CPOK, C YYETOM JIbIOTHOTO
MepUO/Ia, [IPU HAIUYHUH TAKOBOTO.

Hegponm no obazamenscmeam - HacTyIeHUE COOBITHIL, TPETYCMOTPEHHBIX B OIPEIICIICHUH TEPMHHA
«ledont mo O6s3atensctBam» (‘Obligation Default), B wactHOCTH, BiIeKkymux 3a co0O# pHCK
MPEIBSBICHAS K JOCPOYHOMY IMOTAIICHUIO OJHOTO WM Oojiee obOs3arenbcTB PedepeHcHoro mnuia B
cymme He Menee 5 000 000 nommapos CLIA, B pe3yibrare HacTyieHus aedoira, coobITus aedoira,
WJIA WHBIX COOBITUI WM 0OCTOSITENIECTB, B UeM OBl TAKOBBIC HU 3aKITFOYAJIKCh, 32 HCKITIOUCHUEM CITydas
HewucnoHeHNs TUTATEKHBIX 00s13aTEIBCTB.

Omka3z om obsa3zamenvcme/Mopamopuii — HaCTYIUICHHE JTI0O00T0 U3 COOBITHI, IPETYCMOTPEHHOTO B
onpenencunn Tepmuna «OTka3 ot o6s3arenpcTe/Moparopuii» (‘Repudiation/Moratorium’) B pasmerne
«domomauTtensrbie YcnoBus Beimycka Kpenutabix O6mmranminy («Additional Terms and Conditions
for Credit Linked Notes») bazoBoro Ilpocmekra, BKiIfodasi, B TOM YHCIIE, OTKa3 YIIOIHOMOYEHHOTO
oprana PedepeHcHOro nuua OT HCHONHEHUST 00s3aTeNnbcTB PedepeHcHOro mnuia JTUd0 HAOKEHUE
rOCYAapPCTBEHHBIM OPraHOM MOPATOPHsI HA UCTIOTHEHUE TAKHUX 00513aTENbCTB.

Hocpounoe 63vickanue 3a00/ICeHHOCMU RO 00sA3amMeNbCMEAM - HACTYIUICHHE COOBITHIA,
MPEIYCMOTPECHHBIX B OINpEACICHUU TepMHUHA «/Jocpounoe 63bicKanue 3a00XCeHHOCHU RO
obazamenscmeam» (‘Obligation Acceleration’), B yacTHOCTH, BIEKYIIHX 3a COOOM MpEIbIBICHUE K
JIOCPOYHOMY TOTAIICHHUIO OJJHOTO WK 0oJjiee 00s3aTenbeTB PedhepeHcHOro jHiia B cyMMe He MeHee 5
000 000 nommapos CIIA, B pe3yabTare HacTyIUIeHuS AedoTa, COOBITHS 1e0ITa, UK HHBIX COOBITHI
HIIN O6CTO)IT€J'H)CTB, B UeM 6I>I TaKOBBIC HU 3aKJIIHOYaJIMCh, 34 UCKIIOUYCHUEM Clly4dast Heucnonnenus
IUTATS)KHBIX 00s13aTEIIbCTB.

Pecmpyxkmypusayus — HacTyIUICHHE JHOOOTO W3 COOBITHIA, MPEIYCMOTPEHHBIX B OMNPEICICHUU
tepmuna «Pectpykrypuzanms» (‘Restructuring’) B pasaene «/lononHutenpHble YcnoBus Beimycka
Kpenutaprx O6ymranumit» («Additional Terms and Conditions for Credit Linked Notes») bazosoro
IIpocriekTa, BKJIOYAas B TOM YHCIEe YMEHBIICHHE CTaBKM MPOLIEHTOB, BBILIAYMBACMBIX 10
00513aTeNbCTBY, YMEHBIICHHE OCHOBHOW CYMMBl WM HPEMHH, BbIIUIAYMBACMBIX IPU IOTAIICHUH,
NEPEHOC JaT BbBIJIAT WIW HAYUCICHUA MTPOUHEHTOB, HW3MEHCHUEC OYCPECAHOCTU BBIIJIAT II0
00513aTeNILCTBAM.

OHpeI[eHeHI/ISI er[[I/ITHBIX COGLITHﬁ, N3J10KCHHBIC BBIIIC, HE SABJIAOTCA IIOJIHBIMU n
HCYEPIBIBAIOIIUMHE, U MPEICTABIIIOT COOOH JIHUIIL KPATKOE OMHMCAHHE KaXIOTO U3 COOBITHIA.
Bmewamenscmeo zocydapcmea - HACTyIUICHHE JFOOOr0 U3 COOBITHH, NPEAYCMOTPEHHBIX B
onpenenennn TepmuHa «BMmemarenbcTBO rocymapcrsay (‘Governmental Intervention’) B paspene
«JdomomauTtenprbie YcnoBus Bemmycka Kpenutapix O6omuranumii» («Additional Terms and Conditions
for Credit Linked Notes») bazoBoro IIpocmekTa, BKiItO4Yass B TOM YHCIIE COOBITHS, SBUBIIHCCS
Pe3yJbTATOM JISHCTBHUI WUITH 3asIBICHUH TOCYIAPCTBEHHOTO OpraHa, MMEIOIIUX 00sI3aTeIbHYIO CHITY IS
PedepencHoro nuna, 1 UIMEIOIINE HEraTUBHOE BIMSHUE HA NpaBa KpeauTopoB PedeperncHoro nuia, B
TOM YHCIIE CHHXXEHHE MPOLEHTHON CTaBKH MO 00s3aTenbcTBAM PedepeHCHOro JInIa, YMEHbIICHUE
OCHOBHOW CyMMBI HJIM CYMMBI IIPEMUHU PHU MOTANICHUH 00S3aTeNbCTBA, [EPEHOC JAT UCIIOTHEHUS
00513aTe/IbCTB, U3MEHEHHE OYSPEAHOCTH TOTAIICHHUS 00SI3aTEIBCTB, @ TAKIKE IKCIIPOIPHALIHS, TIEPEXO/T
[paB MWK KHOE COOBITHE, BIICKYIIEe 32 CO00i cMeHy OcHeduiapa 00s3aTe/IbCTBA, MPUHYAUTEIbHAS
OTMCHA, KOHBEPTALIUA WA O6MCH O65I33TGHBCTB8., a TAKXE HUHBIC CO6I)ITI/I$[, HUMCIOIIUEC aHAJIOTUYHBIC
MTOCTICICTBHSL.

C TIOJTHBIM ONPCACICHUEM KAXI0T0 13 CO6BITI/Iﬁ MOYXHO O3HaKOMMTBLCA B pa3aciie ((HOHOHHI/ITCHBHBIC
Ycnosust Beinycka Kpenuraeix O6smranuin»y («Additional Terms and Conditions for Credit Linked
Notes») basosoro IIpocnexra.




4. ®akTopsl pUCKa

Hueecmuyuu ¢ Obrucayuu ceazamvl ¢ onpedeneHuvimu puckamu. lleped npunsamuem pewenus oo
ungecmuposanuu 8 Obauzayuu HeoOXo0UMo MUAMENbHO OYEeHUMb PUCKU, C8A3AHHbIE C UHBECIMUPOBAHUEM 8
Obnueayuu, ¢ OeamenbHocmbvlo Omumenma u cgepoll e2o OeAmelbHOCMU, A maKdxice IHOVio Opy2yio
unpopmayuio, cooepacawgyiocs  Ilpocnexme, exkurouas, 6 mom yucie, paxmopul pucka.

Tlomenyuanvuvim UHBECIMOPAM Cle0yem NPUHAMb 60 HUMAHUE, YMO ONUCAHUE PUCKOS, CEA3AHMBIX C
Omumenmom, cghepoii eco desmenvhocmu u Obaueayusamu, codepaicaweecs 6 paszoene «Obujee onucanue
npoepammury [Ipocnexma, npedcmagnstom coOou pucku, KOmopbvle, no MHeHul0 Omumenma, AGIIOMCS
Haubonee cyuwjeCmeenHviMy 015 yeneu npuHamus peweHus o0 uneecmupoganuu 6 Obnueayuu. OOHAKO
NOCKONIbKY PUCKU, CEA3AHHbIE C DMUMEHMOM, KACAIOMCSA ONPeOeleHHbIX COObIMULL U MO2Ym 3d6Ucems Om
onpedeneHnblx  0OCMOSIMenIbCme, KOMopble MO2YM  603HUKHYMb  WIU He GO3HUKHYMb 8  Oyoyujem,
NOMEHYUATLHBIM UHBECMOPAM CLe0Yem OYEHUND He TOTbKO UHDOPMAYUIO 00 OCHOBHBIX PUCKAX, ONUCAHHBIX 8
pazoene «Obwee onucanue npocpammuvly basosoeo Ilpocnexma, no makoice, NOMUMO NpOYe20, PUCKU U
HeonpeoeeHHoCmU, Onucanuvle 6 pasoeie «Paxmoput puckay bazosozo Ilpocnexma.

Jlononnumenvhvle pucku u HEONPeOereHHOCU, CEA3AHHble ¢ DMUMEHmMoM, KOMopble 8 HACOSUWULL
MOMEHM Heu3gecCmubl DMUMeHmy Ul CUUMAIOMC HeCYUWeCMEEeHHIMU, MO2Ym N0 OMOeIbHOCHU UTU 8
COBOKYNHOCMU  OKA3AMb  CYWECBEHHOEe He2amugHoe 6030eliCmeue Ha  O0essmenbHOCHb,  OAICUOAHUS,
pe3yrvmamul onepayuil u/uiu puHAHCo80e NOLONCEHUe DMUmenma, u, Rpu 603HUKHOBEHUU MAKUX PUCKOS, YeHd
na Obnueayuuy Modcem CHUSUMbCSL, d UHBECTHOPbL MO2YI HOMEPSIMb CYMMY CE0UX UHBECULYULL NOTHOCTNBIO UTU
yacmuyno. Hueecmopam credyem mujamenvHo oyeHums, seisgemcs Iy uneecmuposanue ¢ Obrucayuu
npuemaemvim 05l HUX, ¢ yuemom ungopmayuu, cooepacaujetica 6 Ilpocnexme u ux 1uyHvix 06CmMosmenbCms.

=  Pucku, cBA3aHHbIe ¢ DMUTEHTOM H ero cepoii 1eTeJbHOCTH

* Pucku, casanHble ¢ I'pynnoii xkoMmaHMii, B CTPYKTYpYy KOTOpOii BXOJAMT DMHTEHT, PHIHOYHBIMH
ycaosusaMu U Poccuiickoii @enepanueit

* Jloaurnuyeckue, IkoHoMuUYeckue H CounajbHble Pucku

*  Pucku, cBA3aHHBIC ¢ POCCHIICKOH NIPABOBOM CHCTEMOIl U POCCHICKUM 3aKOHOIATEIbCTBOM
=  Pucku, cBazannble ¢ PecnyOiukoii Kunp

=  @akTopsl Pucka npumenutensbHo k O0auranusam

=  Pucku, cesa3annsbie co Ctpykrypoii Konkpernoro Beimycka O6auranuii

= JlomosHMTe/JbHBIE (PAKTOPHI, CBA3aHHbIE ¢ onpeAeleHHbIMU ba3oBbiMu AKTHBaMU

C Gosee moapoOHOI HHpOPMAIIKEH O IIEHHBIX OyMarax v 3MUTEHTE MOKHO O3HAKOMUTHCS 110
CJICIYOIIUM CCBUIKaM:
http://bcs-sp.com

http://www.e-disclosure.ru/portal/company.aspx?id=35220

https://direct.euronext.com/Announcements/View-Announcements/RIS-Announcements/*

*0ns noayuenus cnucka coobwenuti u ungopmayuu 06 Odaueayusax u ux IMumenme HeoOX00UMO KOPPEKMHO
yKazamo Haumenosanue smumenma Obnueayuti (Company name).


http://www.e-disclosure.ru/portal/company.aspx?id=35220
https://direct.euronext.com/Announcements/View-Announcements/RIS-Announcements/

