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List of parameters for deliverable swap contracts on foreign currency/precious metals with an optional settlement
date Moscow Exchange FX and precious metals markets

Settlement date

Underlyi
SE(D n Underlying S0eE
Ne contract N9 . Contract's lot Price tick | Rate accuracy Second part of
instrume | instrument
code At code swap contract
(NW /NM/NY)

USD 100,000; USD 100 for

1. USD_TOM1W usD UsD off-book deals RUB 0.0001 RUB 0.0001 1w
USD 100,000; USD 100 for

2.| USD_TOM2W usD UsD off-book deals RUB 0.0001 RUB 0.0001 2W
USD 100,000; USD 100 for

3.| USD_TOM1M UsD usD off-book deals RUB 0.0001 RUB 0.0001 1M
USD 100,000; USD 100 for

4. USD_TOM2M usD usD off-book deals RUB 0.0001 RUB 0.0001 2M
USD 100,000; USD 100 for

5. USD_TOM3M usD usD off-book deals RUB 0.0001 RUB 0.0001 3M
USD 100,000; USD 100 for

6.| USD_TOM6M usD usD off-book deals RUB 0.0001 RUB 0.0001 6M
USD 100,000; USD 100 for

7./ USD_TOM9M usD usD off-book deals RUB 0.0001 RUB 0.0001 oM
USD 100,000; USD 100 for

8.| USD_TOML1Y usD UsD off-book deals RUB 0.0001 RUB 0.0001 1Y

o| EUR TOMIW EUR EUR EUR 100,000; EUR 100 for | _ /o0 000 RUB 0.0001 W

off-book deals




Settlement date

Swap UIrerly. : code
Ne contract N9 pnderlylng Contract’s lot Price tick | Rate accuracy Second part of
i |rr1]sttcr:g(rj1;e instrument S s
(NW / NM / NY)
10| EUR_TOM2W EUR EUR EUR 13%%%%kEdLé§|SlOO for | cuB 0.0001 RUB 0.0001 oW
11.| EUR_TOM1M EUR EUR EUR 1(?%%%%&%;5100 for | cuB 0.0001 RUB 0.0001 M
12| EUR_TOM2M EUR EUR EUR 1(?%%%(2);&%55100 for | uB 0.0001 RUB 0.0001 M
13.| EUR_TOM3M EUR EUR EUR 12%%%%kEdiaRlsloo for | RUB 0.0001 RUB 0.0001 3M
14| EUR_TOM6M EUR EUR EUR 12%%%%&;;5100 for | rUB 0.0001 RUB 0.0001 6M
15| EUR_TOM9M EUR EUR EUR 12%%%%&;;5100 for | ruUB 0.0001 RUB 0.0001 oM
16| EUR_TOMLY EUR EUR EUR 18%%%%kEdlézsloo for | rUB 0.0001 RUB 0.0001 1y
17 CNY_TOMIW | CNY CNY N s vl RUB 0.00001 1W
18| CNY_TOM2W |  CNY CNY CNY 100,000, Gy 1000 e RUB 0.00001 2W
19| CNY_TOMIM CNY CNY N s vl RUB 0.00001 IM
20| CNY_TOM2M CNY CNY CNYféfgf]ﬂ?&j('\éZallf’ooo 0.380%1 RUB 0.00001 M
21/ CNY_TOM3M | CNY CNY CNY 100,000, G 10000 vl RUB 0.00001 3M
22| CNY_TOM6M CNY CNY CNY 100,000; CNY 10,000 | RUB RUB 0.00001 6M

for off-book deals

0.00001




Settlement date

Underlyi
S n Underlying S0eE
Ne contract N9 . Y Contract’s lot Price tick | Rate accuracy Second part of
Instrume | Instrument
code At code swap contract
(NW /NM/NY)
KZT 1,000,000; KZT RUB 0.0001
23.| KZT_TOM1W KZT KZT 10,000 for off-book deals (for KZT RUB 0.0001 1w
100)
KZT 1,000,000; KZT RUB 0.0001
24| KZT_TOM2W KZT KZT 10,000 for off-book deals (for KZT RUB 0.0001 2W
100)
KZT 1,000,000; KZT RUB 0.0001
25.| KZT_TOM1M KZT KZT 10,000 for off-book deals (for KZT RUB 0.0001 IM
100)
KZT 1,000,000; KZT RUB 0.0001
26.| KZT_TOM2M KZT KZT 10,000 for off-book deals (for KZT RUB 0.0001 M
100)
KZT 1,000,000; KZT RUB 0.0001
27.| KZT_TOM3M KZT KZT 10,000 for off-book deals (for KZT RUB 0.0001 3M
100)
KZT 1,000,000; KZT RUB 0.0001
28.| KZT_TOM6M KZT KZT 10,000 for off-book deals (for KZT RUB 0.0001 6M
100)
1 000 grams of gold (max
order size is 3,000,000.0 g
29| GLD_TOM1W GLD Gold of gold),100 grams of gold | o, 559, RUB 0.0001 1W

for off-book deals (max
order size is 3,000,000.0 g
of gold)




Swap
contract
code

Underlyi
ng
instrume
nt code

Underlying
instrument

Contract's lot

Price tick

Rate accuracy

Settlement date
code
Second part of
swap contract
(NW /NM/NY)

30.

GLD_TOMIM

GLD

Gold

1 000 grams of gold (max
order size is 3,000,000.0 g
of gold),

100 grams of gold for off-
book deals (max order size
is 3,000,000.0 g of gold)

RUB 0.0001

RUB 0.0001

M

31.

GLD_TOM6M

GLD

Gold

1 000 grams of gold (max
order size is 3,000,000.0 g
of gold),

100 grams of gold for off-
book deals (max order size
is 3,000,000.0 g of gold)

RUB 0.0001

RUB 0.0001

6M

32.

SLV_TOM1W

SLV

Silver

50 000 grams of silver (max
order size is 50,000,000.0 g
of silver),

100 grams of silver for off-
book deals (max order size
is 50,000,000.0 g of silver)

RUB 0.0001

RUB 0.0001

1w

33.

SLV_TOM1M

SLV

Silver

50 000 grams of silver (max
order size is 50,000,000.0 ¢
of silver),

100 grams of silver for off-
book deals (max order size
is 50,000,000.0 g of silver)

RUB 0.0001

RUB 0.0001

IM




Swap
contract
code

Underlyi
ng
instrume
nt code

Underlying
instrument

Contract's lot

Price tick

Rate accuracy

Settlement date
code
Second part of
swap contract
(NW /NM/NY)

34.

SLV_TOM6M

SLV

Silver

50 000 grams of silver (max
order size is 50,000,000.0 g
of silver),

100 grams of silver for off-
book deals (max order size
is 50,000,000.0 g of silver)

RUB 0.0001

RUB 0.0001

6M

35.

PLD_TOM1W

PLD

Palladium

1 000 grams of palladium
(max order size is
3,000,000.0 g of
palladium),

100 grams of palladium for
off-book deals (max order
size is 3,000,000.0 g of
palladium)

RUB 0.0001

RUB 0.0001

1w

36.

PLD_TOM1M

PLD

Palladium

1 000 grams of palladium
(max order size is
3,000,000.0 g of
palladium),

100 grams of palladium for
off-book deals (max order
size is 3,000,000.0 g of
palladium)

RUB 0.0001

RUB 0.0001

IM

37.

PLD TOM6M

PLD

Palladium

1 000 grams of palladium
(max order size is
3,000,000.0 g of
palladium),
100 grams of palladium for
off-book deals (max order

RUB 0.0001

RUB 0.0001

6M




Swap
contract
code

Underlyi
ng
instrume
nt code

Underlying
instrument

Contract's lot

Price tick

Rate accuracy

Settlement date
code
Second part of
swap contract
(NW /NM/NY)

size is 3,000,000.0 g of
palladium)

38.

PLT_TOM1W

PLT

Platinum

1 000 grams of platinum
(max order size is
3,000,000.0 g of platinum),
100 grams of platinum for
off-book deals (max order
size is 3,000,000.0 g of
platinum)

RUB 0.0001

RUB 0.0001

1w

39.

PLT_TOM1M

PLT

Platinum

1 000 grams of platinum
(max order size is
3,000,000.0 g of platinum),
100 grams of platinum for
off-book deals (max order
size is 3,000,000.0 g of
platinum)

RUB 0.0001

RUB 0.0001

IM

40.

PLT_TOMG6M

PLT

Platinum

1 000 grams of platinum
(max order size is
3,000,000.0 g of platinum),
100 grams of platinum for
off-book deals (max order
size is 3,000,000.0 g of
platinum)

RUB 0.0001

RUB 0.0001

6M




