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Hacrosimue ycnoBusi JOroBopoB (KOHTPAKTOB) IMPOLCHTHBIN cBon (nanee — Cneyugpuxauusn)
NPUMEHSIOTCS. K MPEAYCMOTpPEeHHBIM Hactosmield Crienudukarueld JoroBopaM MpoIeHTHBIH CBOTI,
3aKJIF0YaeMbIM YYaCTHUKaMH TOPIOB OJTHUM M3 CIIOCOOOB, IpelycMOTpeHHbIX B [IpaBuiiax Topros
u (umm) [IpaBwiax kIupuHra, 3a MCKIIOYEHHEM JO0TOBOPOB HPOLEHTHBIN CBOII, 3aKII0YaeMBIX Ha
ocHOBaHMHU Oe3anpecHbIXx 3asBok. Crenudukanus coBMecTHO ¢ [lpaBwiamMu KIMpUHTa U
[lpaBunaMu TOProB OmpeAeiseT MOPSAOK BO3HUKHOBEHMS, W3MEHEHUS W IIPEKpaIlCHHs
00513aTEeNBCTB 10 JJOrOBOPaM MPOLEHTHBIN CBOIL.
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OBIINUE ONPEAEJEHUS

Amopmu3zayua o3nadaet ycinoBue JloroBopa 0 NOCTENEHHOW aMOpTU3aluu (YMEHbBLICHUN)
HoMuHaneHON CcyMMBI HNPUMEHHTENBHO K nocienyromuMm [IponeHTHeIM mepuonaMm B
COOTBETCTBUM C IpeaycMOTpeHHbIM JloroBopom rpadukom. B ciyuae npumeHeHus
HoroBopy Awmoptmzanmu @DukcupoBaHHble cymmbl u/wnm  [lmaBaromme cymmbl B
oTHOLIEHUH [IpOoLeHTHBIX NEpHOI0B, CIEAYIOIIMX 32 yMeHblIeHNeM HoMUHaIBHON CyMMBI
B COOTBETCTBMM C TIpaUKOM aMOPTH3alMH, PpPAaCCUUTHIBAIOTCA HAa OCHOBE TaKoOU
yMmeHblIeHHOW HomuHanbHOH cymwmbl.  YcinoBue 00 AMOpPTH3alMM  MOXET ObITh
IIPElyCMOTPEHO CTOPOHAMHU, €CIIM MHOE HE YCTAaHOBJIEHO pelleHneM bupxu.

ba3zucnoiit (6azoewiit) axkmue npumenutenbHo K JloroBopy osHawaer IlnaBaromme u
DUKCUPOBAHHBIE CTABKH.

Buporca oznavaer OTKphITOE aKLmoHepHOE 0011ecTBO «MockoBckas bupxa MMBB-PTCy.

Jama nauana cpoka 03Ha4aeT NPUMEHHUTEIBHO K J[OroBOpy A€Hb, YKa3aHHBI B 3TOM
KauecTBe B 3asBKE, a IPU OTCYTCTBUHU Takoro ykaszaHus — Jlaty norosopa. Jlata Hauana
CPOKa He MOJUIEKUT MEPEHOCY B COOTBETCTBUH C MPUMEHUMBIM K JloroBopy YcioBuem o0
OKOHYAHUU CPOKa B HEPAOOUUl 1€Hb.

Jlama ucmeuenua cpoka O3Ha4aeT NMPUMEHUTENBLHO K J[OroBopy moOCieqHUI JEeHb Cpoka
JloroBopa, ykazaHHBIH B OTOM KauecTBe B 3asBKe. JlaTa mcTedeHHUs cpoKa HE TOIJICKHUT
NEPEHOCY B COOTBETCTBUU C NMPUMEHUMBIM K JloroBopy YciioBueM 00 OKOHYaHMU CPOKa B
HepabouMii IEHb.

Hama nnamesca O03HAYaeT NPUMEHUTENBHO K JlOroBOpy J€Hb, B KOTOPBIA CTOPOHBI
00s13aHBI HMCIIOMHHUTH CBOM 00s3aTenbcTBA 1O J{OTOBOpY, yKa3aHHbIE B ITyHKTE 3.3
Cnernudukaruy, yKka3aHHbId B kKadecTBe JlaThl miuaTexa B 3asBKe WM OINpPEISISIEMBbIA B
COOTBETCTBUU C HEM.

Jama 0ozo6opa o3Ha4aeT npuUMEHUTENBHO K JloroBopy naty ToproBoro nHs, B KOTOpPBIiI
3axiroueH Jlorosop.

Jama usmenenus nnaeéarowien cmaéKku O03HAYAET, €CIUM MHOE HE YCTAHOBJIEHO PELIEHUEM
bupu, npuMeHnTenpHO K JloroBopy Kak/ibli I€Hb, YKa3aHHBIA B ’TOM Ka4eCTBE B 3asBKE,
B KOTOpbIN L[eHTpasbHbIN KOHTpAareHT onpeneinser 1hnaBaromyo cTaBKy NIPUMEHHUTEIBHO K
cooTBeTcTBYyOIEeMy IIponeHTHOMY mepuony, € y4eToM HPUMEHMMOro YcioBus 00
OKOHYAaHUHU cpoka B Hepabouuii neHb. [Ipu 3TOM, ecnu YcnoBue 00 OKOHUAHHHM CPOKa B



1.9.

1.10.

1.11.

1.12.

1.13.

1.14.

1.15.

1.16.

1.17.

Hepabouuii JIeHb HE OIpeJleNIeHO MPUMEHUTENBHO K JaTe M3MEeHeHUs IUIaBarolieil CTaBKH,
pUMeEHseTCS Y ClIoBUEe 00 OKOHYAaHWU CPOKa B Hepabouuil JIeHb, yCTaHOBJICHHOE mis JlaT
miarexxa IlnaBarommx cymMm 1o sromy JloroBopy, 3a HMCKIKOYEHHEM CIIy4aeB, KOTJa
NPUMEHEHHE TaKoro YcioBus 00 OKOHYaHMHM CpOKa B Hepabouuil JeHb NPUBENET K
COBMAAcHUIO JlaThl M3MEHEHUs IUIABAIOLICH CTaBKM M JlaThl muiarexa NMPUMEHUTEIBHO K
IIpoueHnTHOMY nepuoay, K KOTOpOMY OTHOCUTCS JlaTa M3MeHeHMs ILTaBaroled craBku. B
NOCJETHEM Cllyyae NpPUMEHsIeTCs YClIoOBHE 00 OKOHYAaHMM CpOKa B Hepabouwii J1eHb
«[IpenmectByromuii pabounii 1eHbY.

Jlama KanvKynayuu O3Ha4aeT INpUMEHUTENbHO K Jlatre miate:xka nnu IlpouneHTHOMY
nepuoly Haubosiee paHHUM JIeHb, Korjaa LleHTpaabHbII KOHTPAreHT ¢ y4eTOM CJIOKUBLIMXCS
0OCTOSITENILCTB MOKET HANpPaBUTh TpeOyemMoe yBeJAOMIIEHHE NPUMEHHTEIbHO K 3Toi Jlate
wiatexxa win IIponentHoMy nepuoay. Jlata KanpKyJasuM 0JKHA HACTYNUTh HE MO3/IHEE
okoHuaHMs PaGodero 1Hs, HEMOCPEACTBEHHO HpeaulecTByromiero Jlare rarexka, Kpome
cllyyaeB, Korjga 3TOT mpeawmecTByromuid PaGouuit nenp sBisercs JlaToit M3MeHeHUs
IUIaBAKOIIEd CTaBKku. B asTtom ciydae JlaToil KanbKymnsiuuu SBIAETCS [J€Hb, KOTOPBIA
MO3BOJIUT OCYILIECTBUTH IUIaTexX B JlaTy miaTexa.

Jlozoeop o3Hauaer Caenky MPOLEHTHBIM CBOIN, Kak OHa ompeneieHa B myHKTe 3.1
Crernudukanuu

Homunanvnaa cymma O03HayaeT CyMMy, YKa3aHHYl0O B OJTOM KadecTBe B 3asiBKe
IIPUMEHUTENBHO K J[OroBOpy B LIEJISIX pacdyeTa CyMM IniaTexeit no JJorosopy;

Ocnognoii punancogwlii yenmp 03Ha4aeT NMPUMEHUTENBHO K BATIOTE (PMHAHCOBBIA IIEHTP
WIM LEHTPBI, yKa3aHHble B CIMCKE MapaMEeTpOB JOrOBOPOB IPOLEHTHBINA CBOII Ha PBIHKE
CranpaptusupoBanssix [IOU, yreepxnaemMom bupskei.

Okpyz2nenue O3Ha4aeT A LeJIed JTHOOBIX pPacdyeToB, IMPOM3BOAUMBIX B COOTBETCTBUU C
HacTosaeill Cnenudukanyei:

(a) OKPYTJICHUC JIFOOBIX CYMM, BBIPA)KCHHBIX B IIPOLCHTAX, OO IISITOIO 3HAKa IIOCJIC
3ansATon (BKJ'IIO‘II/ITGJ'ILHO) 10 MaTeMaTU4YCCKOMY METOY,

(0) OKpyIJIeHHEe JIOOBIX CYMM B BaliOT€ J0 YETBEpTOro 3HaKa IOocie 3amsToi
(BKJIIOUMTENBHO), €CIOM HHOM  TMOpSJOK  OKPYIJIEHHsT HE  MPeayCMOTpEeH
Cremudukanveid ¥ (UIM) HE MCIOJIB3YETCS B COOTBETCTBUU CO CIOXKMBILIEHCS
PBIHOYHOM MPAKTUKON Ha PBIHKE COOTBETCTBYIOLIEH BAIIIOTHI.

Ilepuoo nnasarowieni cmaeku O3HAYAET CPOK KPEAUTOBAHMS WM WHOW AHAJIOTUYHBIN
Mepuoj, B OTHOIIEHUH KOTOpPOro MyOnuKyeTrcss wiu ompezensercs [lmaBaromias craBka,
YKa3aHHBIM B 3TOM KauyecTBE B 3asiBKE.

Ilhasawouwaa cmageka O3HA4YaeT TPOLEHTHYIO CTaBKy, ompeaenseMyto LleHTpaibHbIM
KOHTpareHToM B JlaTy UW3MeHeHMs IUIaBalolled  CTaBKM  NPUMEHHUTENBHO K
cooTBeTcTBYOIEMY [IporieHTHOMY HeprHoay B COOTBETCTBUU C COTJIacOBaHHBIM CriocoboM
orpezieNieHus IUIaBaoIlel CTaBKU.

Ilpaguna knupunza o3Havaer IlpaBuna wimpudra 3A0 AKDBb «HauuonanbHbli
Knupunrossiii LlenTp» Ha peinke CtannaptusupoBaHHbix [IOU.

Ilpasuna mopzoe o3Hayaer IlpaBuna  OpraHM30BaHHBIX TOPrOB  Ha  PBIHKE
CranpaprusupoBannbix [IOM OAO MockoBckas bupxa.



1.18. Pabouuit 0ens o3HayaeT:
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(a) npuMeHuTepHO K Jlare wu3MeHeHWs IuiaBarome crtaBku (ecmm B Crocobe
ompeseNieHUs] IUIABAIONICH CTaBKM HE TpeaycMoTpeHo wuHoe) u  Crocoly
OTIpEICIICHUs TUIABAIOIICH CTaBKH, BHIPQ)KCHHOU B OINPE/ICIICHHOW BaJIOTE — JIIOOOH
JIeHb, KOT/1a KPEeUTHBIE OPTaHU3aI[UN OCYIIECTBISIOT OAHKOBCKHE OIeparyu (B TOM
YKCJIe Ha BAJIFOTHOM PBIHKE B COOTBETCTBHH CO CJIOKHBIICHCS Ha HEM NPAKTUKOI) B
91Ol Baimore B OCHOBHBIX (DMHAHCOBBIX IIEHTPAX;

(6) JUIsL LIeJiel pacdeTa M yIUIaThl BapUAIIMOHHOW Mapu B OINPEIEICHHOM BajloTe —
mo0oit nenb, korga bupska npoBoaut Topru B OCHOBHOM peXHME, M JIeHb, KOTIa
KPEAWTHBIE OPTaHW3alliK OCYIICCTBISIOT OaHKOBCKME ormepanuu (B TOM 4YHCIE Ha
BAJIIOTHOM PBIHKE B COOTBETCTBHHM CO CJIOXKHBIIEHCS Ha HEM IMPAKTUKOW) B ITOU
BatoTe B OCHOBHBIX (DMHAHCOBBIX IICHTPAX;

(B) JUI LIeJIEM OCYIIECTBJIEHUS HMHBIX IUIATEXEW B ONpeAcsieHHOM Bamore B JlaTty
maTexa — J1r000# 1eHb, korna bupska nposoaut Topru B OCHOBHOM pexXHUME, U:

(1) JCHb, SBISIOIMUACA PabounmMm 1gHEM st Tened pacdera W yIoIaThl
BAPUALIMOHHON MapKu; U

(i) JIeHb, KOTJa KPEJUTHbIE OpraHU3allui OCYILECTBIAIOT OAHKOBCKUE ONEPALUU
(B TOM uncie Ha BaJIIOTHOM PBIHKE B COOTBETCTBUHU CO CIIOXUBIIEHCS Ha HEM
IIPaKTUKOI1) B 3TOM BamoTe B OCHOBHBIX (PMHAHCOBBIX IIEHTPAX;

(r) JUIS TIeJIeH OCTANIbHBIX MOJIOKEeHUM Hacrosmied Crnenudukanyy win 3asBKA — JICHb,
koraa bupska npoBoaut Topru B OCHOBHOM peXXHUME.

Cmewenue ona /lamol usmenenusn niasarouieil cmaeku — Koandectso Pabounx gHel, Ha
KOTOpOC YMGHI)HIaCTCﬂ ):[aTa N3MCHCHUSA HJ'IaBaIOHIeﬁ CTaBKH, y1<a3aHHoe B Ka4eCTBEC
Cwmemenust 11 J[aTel ©13MEHEHUS TIJIaBAIOIIECH CTaBKU B 3asBKeE.

Cnpr0 o3HauaeT TPOICHTHYIO HaA0aBKy B BHJIE CTaBKM MPOILEHTOB TOIOBBIX (KOTOpas
MOXXET OBITh BBIPKEHA OTPHUIIATEIHLHBIM YUCJIOM), YKa3aHHYIO B 9TOM KadyeCTBE B 3asBKe
MIPUMEHUTEIBHO K J[OTOBOPY MM CTOPOHE.

Ycnosue 06 oxonuanuu cpoka ¢ mepabouuii denv O3HaA4YAET yCIOBHE, B COOTBETCTBUM C
KOTOPBIM OTIPENENISACTCS JIeHh OKOHYAHHsI CPOKa, €CIIM TOCISIHUIA JeHb CPOKa MPUXOAUTCS
Ha Hepaboumii neHb. B 3asBke MOXKET OBITh yKa3aH B KauecTBe YCIIOBHS 00 OKOHYaHUHU
CpoKka B HepaOO4Hii IeHb:

(a) «Cnedyrwowuit padboyuii 0env» — B TOM CIlydae THEM OKOHYAHUsSI CPOKA CUMTAETCS
Onmmxaitmuii cnenyromuii Pabouuit nexs;

(6)  «lIpeowecmeyrouwuit pabouuil 0env» — B ITOM Ciydae JHEM OKOHYAHHUS CpOKa
curTaeTcs OmKanIuii mpeamecTyomuid Pabounii nexp;

(B)  «Pabouuit denv 6 omuemnom nepuooe» — B TOM Cllyyae JTHEM OKOHYAHHUS CpoKa
curTaeTrcst Onmwxaimmii crienyromuidi PaGoumii neHb, a ecnm 3TOT OJvbKalmmit
cienytomuii  PaGouuii 1eHb sBiseTcs JHEM CIEAYIOIIEro Mecsla, TO JIHEM
OKOHYaHUS CpOKa CUMTAETCs OynKaluii nmpeamecTByoumii Pabounii 1eHs.

(r) «IlIpedvloywguit padouuit 0env 6 omuemHoM nepuode» — B HTOM CJIydae IHEM
OKOHYAHUS CPOKa CUMTAeTCsl ONMKalmii mpeamecTBytonuii Pabounii nens, a eciu
9TOT  OmmKaWmuid  mpenmecTByomuid  Pabounii  aeHb  ABISETCS  JHEM
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MPEIIECTBYIOMEr0 Mecslla, TO JHEM OKOHYAHHS CpPOKA CUUTAeTCS ONMKaliuit
cnenyromuii Pabounii neHs.

QDukcuposeannaa cmaeka O3HAYACT NPOLEHTHYIO CTaBKY, YKa3aHHYIO B 3TOM KadeCTBE B
3asiBKE€ IPUMEHUTEIBHO K COOTBETCTBYIOIIEMY [IporieHTHOMY Ieproay.

Henmpanovnuoiit konmpazenm o3Ha4aeT 3A0 AKb «Hanuonanbueii KiaupuHroBslit
LenTp».

TepMuHBI ¥ ompeAeneHus, NPsIMO HE YyKazaHHble B Hactosmed Crnenuduxanmm,
MMOHUMAIOTCSI B COOTBETCTBUM C 3aKOHOJaTenbcTBOM Poccuiickoii ®enepanuu, [IpaBunamu
Topros, [IpaBuiamu KIupuHra.

OBIIME MOJIOKEHUS

Cpok [loroBopa MOXET COCTOSATh W3 OJHOTO WJIM HECKOJbKUX IE€PUOJOB HAYUCICHUS
nporeHToB (nanee — «/Ipoyenmmuslit nepuooy).

[TepBorit IlpouentHeiii mepuon HaunHaetrcss B JlaTy Hauama cpoka (BKIIIOYHTEIBHO) U
OKaHYMBaeTCs B JIeHb (HMCKJIIOYas ero), uMeHyembldi nanee B Cneuuduxanmu «/Jama
OKOHYAHUA NEPUOOQy.

Kaxnpiii nocnenyromuid IlpouentHeiii nepuoa HaunHaetrcss B J[aTy OkOHYaHus mepuoja
npeamectyromero I[lpomeHTHoro mepuona (BKJIOYUTENBHO) U OKaHuMBaeTcs B JlaTy
OKOHYaHUS Mepuoja (UCKIoYas ee) WIM MPUMEHUTENbHO K mocieaHemy lIporeHTHOMY
nepuofay — B JlaTy uctedenus cpoka (MCKiodas ee).

JlataMy OKOHYaHUS Tepuoja, 3a HCKJIIOYeHHeM mocienHero IlpoueHTHoro mnepuoja,
SIBJISIFOTCS Ka)K/1asi U3 yCTaHOBJIEHHBIX CTOpOHaMHu JlaT muarexa.

HpI/IMeHI/ITCHBHO K Z[OFOBOpaM BCC MMPOUCHTHBIC CTABKU BBIPAKAOTCA LEJIBIM YHUCIOM HUJIIN
JECATUYHOMN )IpO6BIO B BUJC CTaBKH ITPOLICHTOB I'OAOBBIX.

IIpaBuna TtoproB u IlpaBuiia ximmpuHra npuMmensitorcs K JloroBopam B 4acTd, He
yperyaupoBaHHo# Hactosiei Crierudukarmei.

Crienndukanyst MOXXeT ObITh U3MeHEeHa bupikelt B 0THOCTOPOHHEM IMOPS/IKE B COOTBETCTBHH C
IIpaBunamu TOpros.

N3menenus u nonosiHeHus B CrielupuKaliio BCTYNAOT B CUIIy C MOMEHTa BBesleHus1 bupakeit
B neiictBue Crenudukanyy, couepKamled ykazaHHble U3MEHEHHS U JIOMOJHEHUs TOciie ee
pEruCTpaIyy B yCTaHOBIEHHOM Mopsake B banke Poccun.

Nudopmarmst o BBeaeHuu B jeictBue Crnenudukanyu, coaepkamield W3MEHEHHS |
JIOTIOJTHEHUS, TOBOAUTCS 10 CBEACHUS YUYAaCTHHKOB TOPrOB IMYTeM OMYOJIMKOBAaHUS Ha caiiTe
Bupxu B cetn MIHTepHET HEe MeHee ueM 3a 3 (Tpu) ToproBeIX JHS A0 BBEJCHUS B JCHCTBHE.

C MoMeHTa BCTYIUIEHHMsSI B CWIy W3MEHEeHUil u JonoiHeHuil B Crneuuukaiyoo yCcIoBHS
CYILIECTBYIOUIMX  0OS3aTeNbCTB MO  paHee 3aKIIOYeHHBIM  JloroBopaM — CUMTAIOTCS
U3MEHEHHBIMU C YY4€TOM TAKUX U3MEHEHHUU U JOIOJHEHUN.

Kon (o603nauenue) JloroBopa popMupyercs 1o ciaeyronmm MpaBuiIam:
(1) HJoroBopam, 0a3UCHBIM aKTHBOM KOTOPBIX SIBIISTFOTCS CJICIYIOLIHE TPOLICHTHBIC CTABKH: .

(a) RUONIA



(0) Federal Funds-H.15

(8) EONIA
(r)  SONIA
(1)  SARON
(e)  SHIFON

(k)  Stockholm Interbank Offered Rate T/N

(3) CORRA

(um)  TONAR

npucBauBaercs ko [OIS]

(2) oroBopam, 6a3UCHBIM aKTUBOM KOTOPBIX SIBJISIIOTCSI CIICAYIOIIUE MPOIICHTHBIC CTaBKU:
(a) NFEA SWAP Rate

(0) NFEA RUONIA OIS FIXING (ROISfix)
(B) MOSPRIME

(r) USD-LIBOR BBA

() EURIBOR

(e) GBP-LIBOR BBA

(x) CHF-LIBOR BBA

(3) SHIBOR

(n) SEK-LIBOR BBA

(x) CAD-LIBOR BBA

(1) JPY-LIBOR BBA

npucBauBaercs ko [IRS].

2.7. IlepBbiM ToproBeIM JHEM, B KOTOPBIH MOKET ObITh 3akitoueH JloroBop Ha Toprax bupxun
(maynee — mepBBId JleHb 3akitoueHust JloroBopa), siBnsercss TOproBelid eHb, YKa3aHHBIN B
9TOM Ka4eCTBE B PEIICHUH bHpkKHU O BO3MOKHOCTH 3aKiIr04YeHus J[oroBopa, IpuHUMaeMOM
bupxeit B coorBercTBum ¢ IIpaBunamu Topros.

2.8. Ilociaennum gHEeM, B X0Je KOTOPOro MoxkeT ObITh 3akitoueH [loroBop Ha Toprax bupxku
(manee — mocieaHUil AeHb 3akiatoueHust JloroBopa), siBnsiercss TOproBolil A€Hb, B KOTOPBIN
buprka npuHsia pemieHue o NpeKpanieHuy BO3MOXHOCTH 3aKJIFoueHus Jlorosopa.

2.9. BapuanuoHHas Mapa pacCUMTHIBASTCS M YIUIauMBaeTCs Kaxaplii Pabounii 1eHp B mepuos ¢
Hatel norosopa no0 nocienneit Jlarel miarexa no JJorosopy.

2.10. BapwuanuonHas Mapka paCCUMTHIBACTCS 1O CICAYIOMHUM (opMyITam:

BMo = PCT,
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2.14.

2.15.

3.2.

BMt =PCt — PCn,
rie:

BMo — BapuanuonHas mapka no J[oroBopy, 1o KOTOpOMY pacueT BapHaIlMOHHON MapKu
paHee He OCYIIECTBIISIICS;

BMrt — BapuanuoHHas Mapxka 1o J[orosopy, o KOTOpPOMY pacdeT BapUALMOHHON MapKu
OCYILIECTBIIAJICS paHee;

PCt — Texymas (mocinenHss) pacuetHas ctouMmocTh Jlorosopa. Ilpu 3tom, mpu pacuere
BapHUallMOHHONW Mapku B mociefHior Jlaty miatexka no Jloropopy mim naTy J0CPOYHOIO
npekpaiienus Jorosopa PCrt = 0;

PCn — npeapinymias pacueTHas CTouMocTb [oroBopa.

Bapuannonnas mapska mo [{oroBopy, paccunTaHHasi B pOCCUHUCKHX pyOJsix mo ¢opmymam,
ykazaHHbIM B nyHKTe 2.10 Crnenudukanuu, OKpyriasieTcss ¢ TOYHOCTBIO JO KOIMEEK IIOo
MpaBUjIaM MaTEMaTUYECKOTO0 OKPYTIICHUS.

Bapuannonnas mapka mo JloroBopy, paccuMTaHHas B HMHOW Bamore 1o (opmynam,
yka3aHHbIM B myHKTe 2.10 Crnenndukanuu, OKpyriseTcss ¢ TOYHOCTHIO O BTOPOTO 3HAKa
MI0CJIE 3aIATON 1O IPaBUJIaM MaTeMaTHYECKOTO OKPYTIICHHUS.

Yniaara BapuanuoHHoii mMap:xku no JloroBopy ocyuiecTBiasieTcss Ha 0e3BO3BPaTHOM
OCHOBe.

Pacuernas nena Jlorosopa u PacyetHas croumocts JloroBopa onpeaeisercs B MOpsSaKe U
CPOKH, YCTaHOBJIEHHbIE MeToaukoil pacuera pHUCKOB Ha pblHKE CTaHAApTU3UPOBAHHBIX
I1®PH, yrBepxaeHHON LleHTpanbHBIM KOHTPAreHTOM.

Hcnonuenune 00s3aTeIbCTB 110 ymiiare BapHaHHOHHOﬁ MapXXu OCYHICCTBIIACTCA B MOPAAKE U
CPOKH, YCTAaHOBJICHHBIC HpaBI/IJ'IaMI/I KJIIMpHUHTA.

O6s13aTenbeTBa 10 J{oroBopy MOJHOCTBIO MPEKPALIAIOTCS UX HAJUIEkKAIIUM HCIOJHEHUEM,
€CJIM MHOE He ycTaHOBIJIEeHO [IpaBunamu kivpuHra.

CropoHBl HECYT OTBETCTBEHHOCTh 3a HEHUCIIOJHEHHE WM HEHAJUIeKallee MCIOIHEHUE
00s13aTeNbeTB 10 JIoroBOpy B COOTBETCTBUM C 3aKOHOAATENLCTBOM Poccuiickoit deneparum,
IIpaBunamu Topros u IIpaBunamu KIupuHra.

CIEJKHA NPOLEHTHBIN CBOII

Coenxka npoyenmuslit céon O3HAYACT CBOI JIOTOBOP (KOHTPAKT), MO KOTOPOMY Ha
YCIIOBHSIX, COTVIACOBAHHBIX CTOPOHAMM, OJJHA CTOPOHA €IMHOBPEMEHHO WIIU NEPUOJUYECKU
YIUIAYMBAET APYrOM CTOPOHE CYMMY B COIVIACOBAHHOW BAIIOTE, PACCUMTAHHYIO HA OCHOBE
HomunanbHoil cymMmbl B 310l Bamtore u IlnaBaromeit craBku (manee — «llnagaroujan
cymmay), a JApyras CTOPOHA €AMHOBPEMEHHO WJIM NEPUOAMYECKU YIJIauMBaeT MNepBON
cTOpoHe 1160 (1) cyMMy B TOH )K€ BaJlIOTe, PAaCCUNTAHHYIO Ha OCHOBE Toil ske HomuHambHOM
cyMmMbl U DuUKCHUpOBaHHOW cTaBku (manmee — «@DuKkcupoeannas cymmay), OO
(i1) [TnaBarouryro cyMMy B TOH K€ BaJIOTE, pACCYMTAHHYIO Ha OCHOBE TOM ske HoMHuHaIBHON
cyMMBlI U apyroii IlnaBaromen ctaBku.

[Tomumo ycnoBuii, ycTraHoBieHHbIX IIpaBumamMu TOproB, B 3asBK€ YYacTHHK TOPIOB
yka3piBaeT ycinoBus CHeNkM TPOLEHTHBIN CBOI, YyCTaHOBIEHHbIE (opMoil 3asBKH,
npexycMmoTperHoi [Ipunoxkenrnem 1 k HacTosmen Cneruduxanuu. Y OBy, 3aKIIIOYCHHBIC



3.3.

3.4.

B yKa3zaHHOM (opme 3asBKM B KBaJpaTHbIE CKOOKM, SIBISAIOTCS (PaKyJIbTaTUBHBIMU U
yKa3bIBalOTCS B 3asBKE B Cllyyae UX MpUMeHeHus K Caenke MpoueHTHBIH CBOII.

IHopsinok ocymecTB/eHHs: pacyeToB 10 Caesike NPOUEHTHbIH CBOIL.

(a) B xaxnyro Jlary miatexa [lnaBaroieil cyMMbl CTOpOHA, 00si3aHHAs YILIATUTh TaKylo
cymmy (manee — «lInamenvuwjuk nnasaroujeir cymmuly), YIUIAYUBACT JPYrod
cropone [lnaBaromiyro cyMMy, pacCUMTaHHYIO JUIsl Takoi [laTel ruaTexa.

(0) B kaxnayro [lary miateska OUKCHPOBAHHOM CYyMMBI, CTOPOHA, 00si3aHHAs YIUIATUTh
Takylo cymMMmy (panee — «llnamenvujux YuKcupoannoil cymmol»), yriauupaer
Apyro cropoHe @OUKCHUPOBAHHYIO CYMMY, pPacCUMTaHHYK [UIsi TakoW JlaTbl
IJ1aTexka.

HN3menenne ycaoBuii Cesiku NPOUEHTHBIN CBOII.

(a) Crnenyronmue ycnopusi CIOelKu IPOICHTHBIN CBOT MOTYT OBITh H3MEHEHBI B MTOPSIIIKE,
onpeneneHHoM [IpaBrwiiamu KnupuHra:

I. Basrora ynnaTel BApraniMOHHON MapkKu
ii.  ®ukcupoBaHHAas CTaBKa

iii.  Koaddunment pacyera aHell B NpOLEHTHOM mepuoae i DUKCHPOBAHHON

CTaBKH
v, Crnioco06 orpeziesieHns TIaBaroIeil CTaBKU
V. Copen
Vi. Koaddunment pacuera aHeit B mpoiieHTHOM niepuoje ais [lnaBaromeit craBku
Vii. Cwmenienue 11st JlaTel M13MEHEHHUS TJ1aBaIOIIEeH CTaBKH
Viil. JIOTIOJTHATETBHBIHN TUTATEXK

(6)  Bce mpoune ycnoBust Caenky NpOIeHTHBIA CBOIT HE MOTYT OBITh U3MEHEHBI.
PACYET ®UKCUPOBAHHBIX CYMM U IIJTABAIOIIUX CYMM

®ukcupoBaHHas cymMMa wiu IlnaBaromas cymMma HpUMEHHMTENbHO K Kakou-mubo Jlate
maTeka paccuutTeiBaeTcs 1o  PukcupoBaHHOM craBke wuiaM IlnaBsaromenn craske,
IpuMeHNMOH K IIponieHTHOMY nepuony, OKaH4YMBaroIIeMycs B Takyro JlaTy ruiarexka wim,
ecnu Jlata mutarexxa He sBnsierca JlaTroil okoH4YaHMs Tepuona, Omwkainryro k atoi Jlare
matexxa Jlaty oxkoHwaHus nepuoja. Ecim MHOE He IpenyCMOTpEeHO pemeHneM bupixku,
pacuer (KanbKyasanus) PUKCUpPOBAHHBIX CyMM M IlmaBarommux CyMM OCYILECTBIISETCS
IleHTpanbHBIM KOHTPareHTOM M HAIIPaBIsIeTCd YYAaCTHUKY TOProB He Mo3aHee JlaTsl
KAJIbKYJISILIAH.

PuUKCHPOBAHHbIE CYMMBbI

4.2.

PukcUpoBaHHAs CyMMa, Iojuiexkamas yruiare B Jlary marexxa OUKCUPOBAHHOW CYMMBI,
COCTaBIISIET:

CyMMY, paBHYK mNpousBencHuto HomuHanbHOM cyMMbl, DUKCUPOBAaHHOW CTaBKU U
Kosddurnmenra mist pacuera AHEH B MPOICHTHOM IEPHUOJE, YKa3aHHOTO B 3asBKE IS
pacuyera OUKCHPOBAHHBIX CYyMM:



Qukcuposannan  _  Homunanvnasn X QDukcuposannas X Kosgppuyuenm
cymma cymma cmaska ona pacuema onei
6 NPOUEHMHOM
IliaBaromme cymMMbl

4.3. Ilnaparomas cymma, noanexamias yriate B JlaTy miarexa [lnaBaroieit cymMMbl, paBHa:

(a) €CJIM B OTHOLIEHUHU Takoro [[oroBopa He yCTaHOBJICHO YCIIOBUS O KallUTATU3ALMH, —
npousBeneHuro HomuHanmpHOW cymwmbl, [lnaBaromieir craBku (¢ 100aBJICHHEM
cupena) u Koaddunmenra st pacyera 1HEH B MPOIIEHTHOM NIEPUOJIC, YKA3aHHOTO B
3asiBke a1 pacuera [lmaBaronmx cymm:

Homunanvnas N (ITnasarowas cmaska N Kos¢ppuyuenm
cymma + cnped) ona pacuema oueil
6 NPOUEHMHOM
(6) ecnu B oTHOmIeHHH JlOrOBOpa yCTAaHOBJIEHO YCJIOBHE O KalWTaIU3allMh, — CYMME
CyMM mepHoZOB KalWTalIM3alMd, PACCYUTAHHBIX B IMOPSJIKE, YCTAHOBICHHOM
nyHkToM 4.5 Cnenudukanuu, 3a kaxasiii [lepuon xanurtanuzauuu B IIpouieHTHOM
nepro/ie MPUMEHUTENBHO K JlaTe mmaTexa.

Inasarwwan cymma =

Koappuumenr aast pacuera queii B IIpoueHTHomM nepuoje

44. B unemax pacuera @PukcupoBaHHbIX cyMmM, [lnaBaronmx cymm wunu CymMm nepuoja
KalmmTajin3alnuu YyacTHUKH TOProB, €CJIiM HWHOC HC YCTAHOBJICHO PCIICHHUEM BI/Ip)KI/I,
yKa3bIBalOT B 3asiBKE OAMH U3 cleayrommx Ko3GduuueHToB i pacyera KOJIMYecTBa JAHEH
B HpOHeHTHOM nepuoac uin Hepnoae KalnmuTaJIm3alunu, UCX0as U3 KOTOPOro HaYUCIIAIOTCA
®duxcupoBaHHble cyMMbl, [1naBatorme cymmsl ninn CyMMBbI epHoa KaluTalu3auuy (Janee
— «Koagpdpuyuenm ona pacuema oneii 6 npoyeHmMHOM NEPUOOe»):

(a) 30E/360 o3HawaeT KONMMYECTBO MHEH, ucTekiiee B [IpOLEHTHOM TNepHOAE WU
Ilepuone xanuTanu3anyuy, KOTOPOE YCIOBHO pPACCUMTHIBAETCS HA OCHOBE TIOJa,
cocrosiero u3 12 mecsueB NpoAoKUTENbHOCTRIO0 30 THEH KaXKIblid, pa3esieHHOe
Ha 360. B ciywyae ecnm mocnenHuil aeHp I[IpounentHoro nepuona wm Ilepuona
KanuTaau3aluy OPUXOJUTCS Ha IMOCIEIHUM JeHb (eBpajs, 3a KOJIUYECTBO IHEH,
HCTEKIIee B 3TOM Mecslle, IPUHUMAETCsl (aKTUUECKOE KOJIMYECTBO JIHEN);

(6) 30/360 (30/360 US, 30/360 ISDA) o3Hauaet
(360 * (Y2—-Y1) +30* (M2 —-M1) + (D2 -D1))/ 360, rae
D1 - sto nepssiit Aensb B [IponienTHOM nepuose wnu [lepuoae kanuranu3anuy;

D2- »s5to0 mocnemnmii neHb B [IpomeHTHOM Tiepuone wiu  [lepuone
KanuTalnu3aliy;

M1 — sTo HOMCp MCCsilla IEpBOTO IHA B HpOI_ICHTHOM nepuoac uin Hepnoz[e
KalimTaJlu3alu,

M2 - »TO0 HOMEp Mecsma mMmocieaHero nHs B IIpoleHTHOM mepuoae WiIH
[leproae kanuTanTU3alum;

Y1 — 10 HOMep Tona mepBoro maHsA B [IpomentHom mepuoae wim Ilepuone
KanuTaan3aluy;

Y2 - ato HOMep rojfa mociennero aus B [IpouentHom nepuosae wiu I[lepuome
KalnTAJIN3aLNH;



s neneit onpenenenus Koaddumenra mis pacyera qHel B IPOLIEHTHOM MEPHOE
IIPUMEHSETC CIEAYIOIIAs II0CIEA0BATEIbHOCTD II0IIPABOK:

1. Ionaraem D2 = 30, eciim:

nocnegHuii  geHb  kaxnporo IIpomentHoro mnepuojma  wim - Ilepuona
KalnuTAIM3alUU MPUXOJUTCA Ha MOCIEIHUNA JeHb Mecsla, U €ClId MNEepPBBbIN
nenb [IpouentHoro nepuona mnu llepuona kanmuranin3auuv NPUXOAUTCS Ha
nocieaHuil neHp ¢deBpaiisd, U mnocienHuil aeHp [IpoueHTHoro nepuoja uiu
[lepuroga kanuTanu3aluy NPUXOAUTCS HA MOCIEIHUN NeHb (heBpas.

2. Hoaxaraem D1 = 30, eciim:

nocjaenHuil  neHp  Kaxaoro [IponeHtHoro mepuoma wim - Ilepuona
KaIATATN3aui TPUXOIUTCS HA TOCIEAHUA JIeHb MECSIa, W TMEPBBIA JICHb
[TponientHoro Nepuoaa win [leprona kanuTaIM3auy MPUXOJAUTCS HA KOHEI
(heBpais.

3. ITosaraem D2 = 30, ecaiu:
D2 paBno 31, u D1 paBno 30 unu 31.

4. Ilonaraem D1 = 30, ecanm:

D1 pasno 31.
() @akmuueckoe/360 o3HayaeT (HaKTHUECKOE KOJIUYECTBO JIHEH, WHCTEKIlee B

[IpouentHom nepuoze unu [lepuoae kanuranuzamuu, pasaenennoe Ha 360;

(r) @akmuueckoe/365 o3HadaeT (HaKTHUECKOE KONMYECTBO JHEW, WCTeKIlIee B

[IpouentHoMm nepuosae unu [lepruosae kanuranuzaiuu, pasaeneHHoe Ha 365;

(m) Daxkmuueckoe/Dakmuyeckoe 03HAYACT:

Q) (akTHUeCKOe KOJIMYECTBO JHEH, McTekmee B [IpOLEHTHOM NepHoie WM
[leprioge kamuTanu3aluu, paszIeIeHHOE Ha JCHCTBUTEIBHOE YHUCIO
KaJleHAApHBIX AHEH B oy (365 unu 366 nHel COOTBETCTBEHHO);

(i)  ecnmu wyactu IlpouentHoro mepuoma wiM Ilepuoga KamUTaTH3aLUK
MPUXOASTCS Ha KaJeHJapHbIe TO/Ibl C Pa3IMYHbIM KOJIMYECTBOM AHEH (365 u
366 nHEl COOTBETCTBEHHO), TO HAUWCJICHHE TMPOLIEHTOB 3a JHU,
MPUXOMSAIIMECS Ha KaJICHAAPHBIA TOJ C KOJIHYECTBOM JiHeH 365,
MPOU3BOJIUTCS M3 pacueta 365 KaleHIApHBIX JHEH B TOIdy, a 3a JHH,
MPUXOASAIIMECS Ha KaJCHIApPHBIA TOJ C KOJIMYECTBOM JiHEH 366,
MPOU3BOAUTCA U3 pacueTa 366 KaJleHAapHBIX THEW B TOY.

Kanuranmsanusa

45. Jlnsa meneit pacuera [lnmaBarome cymMMBl B cCiydae, Korja B OTHOIIEHHWH JloroBopa
YCTaHOBJIEHO YCJIOBHE O KalUTAJIN3aIUH:

(a)

Ilepuoo kanumanuzayuu o3HavyaeT npuMeHUTENbHO K [IporeHTHOMY mepuony
KK Tepuo BPEMEHHU, HauWHas ¢ (BKIIOYHUTENBbHO) [laThl Havama cpoka Wiu
JaTel kanuTanuzanuu no (MCKioyas) cienyromnyo Jary kanuranuzanuu uim Jlary
HCTEUYCHUS CPOKA;



(6) Jama kanumanuzauyuu  O3HA4aeT KaXIbIi JCHbP B  TEYCHHE  CpOKa
COOTBETCTBYIOMIEro JloroBopa, yka3aHHBIN B 9TOM KauecTBE B 3asiBKE;

() Cymma nepuoda Kanumanuzayuu 03HAYACT NIPUMEHUTENIBHO K Kaxaomy [lepuomy
KallUTAIM3allil  CYMMY, paBHYIO IPOW3BEICHHIO YTOYHCHHOW HOMHHAJIBHOM
cymmsl, IlmaBaromieit craBku (¢ goGaBieHuem cmpena) u Kosdduuuenra s
pacuera JHEH B TPOIICHTHOM IIEpHOJE, MPUMEHUMOTro st pacuera llmaBarormx

CYMM:

Koagppuyuenm
Ymounennan ppuy g
Cymma nepuooa _ (Ilnasarowaa cmaska ona pacuema oueil

=  HOMuUHaNbHAA X * X
Kanumanusayuu + cnpeo) 6 NPOYUEHMHOM
cymma
nepuooe
(r) Ymounennana nomunansnaa cymma o3naqaer:

Q) NpUMEHUTETbHO K mnepBomy Ilepuony kamurtamusamuu B [IporeHTHOM

nepuone - Homunansayro cymmy juis 3toro [IponenTHoro nepuoja;

(i)  mpuMeHUTENBHO K KaxaoMy mnocienyromiemy [leproay kamuTanu3anud B
stoMm [IponeHTHOM mnepuoge — cymmy HoMuHambHON CyMMBI JUIS 3TOTO
[MpouentHoro mnepuona u CyMM NEpHOAOB KalHMTAIM3AIMUA 33 KaXKIbIA
npeamectsyomui [lepros kanuranuzanuu B 3T7oM [IporieHTHOM nepuoze.

VYcnoBue 0 KanuTaau3aluyd MOXKET OBITh mpeayCcMOTpCHO CTOpOHaMI/I, €CJIIM HHOC HE
YCTAHOBJICHO PCILICHHUEM BI/Ip)KI/I

5. CnoCobbI ONPEJAEJEHUS IMIJIABAIOIIENW CTABKH

5.1. Jlnsa ueneit pacuera IlmaBarommx cymm mo /loroBopy Y4acTHHKH TOProB yKa3blBalOT B
3asBke croco0 ompexaenenus IlnaBaromeit craBku (nanee — «Cnocob6 onpedenenus
naaearouell cmagKkuy) MyTeM CChUIKM Ha HAMMEHOBaHHUE JTI000r0 U3 croco0O0B, YKa3aHHBIX
B HacTosAwIeH crathbe 5 CrenuduKanim.

5.2.  Ecmu wHOe He ycraHoBieHO pemeHreM bupku, CTOpoHaMu MOTYT OBITH HCIOJIB30BAHBI
cnenyromre CriocoObl ONpeiesIeHHs TUIaBarOIIEH CTaBKH:

ITo cymmaMm, BbIpaskeHHBIM B py0.1six

(a) NFEA SWAP Rate osnauaer, uro IlnaBaromieid craBkoil juisi J[aThl W3MEHEHUS
IUTABAIOLIEH CTAaBKU SBISETCS HMHIUKATHBHAs IPEMHUs 110 OIEpalusiM CBOIl Ha
poccuiickom peinke - NFEA SWAP Rate, dopmupyemas HALIMOHAJIBHOM
BAJIIOTHOM ACCOLIMAIIMEN (HBA) Ha oOcHOBe KOTHPOBOK IIpEeMHil IO
omeparusam csort $/RUB ¢ pacueramu 1mo mepBoit yactu oOMeHa CPOKOM «3aBTPa
(“tomorrow”, TOM), o0ObBsBIIEMBIX BEAYIIUMH YYaCTHUKAMH POCCHHCKOTO
¢uHaHcoBOro pbiHKa M nyonukyemas HBA B Paboumii neHb, mpeaniecTBYOLIUI
Jlare wu3MeHeHUs IMaBamomeil craBku Ha Cwmemenue ans Jlatel U3MeHeHUs
UTaBAIOLIEH CTaBKH.

(0) NFEA RUONIA OIS FIXING (umu ROISTiX) o3nauaer, uto ITnaBaroriei cTaBkoi
s Jlatel m3MeHeHus IuiaBaromieit craBku siBisgercs craBka NFEA RUONIA OIS
FIXING (um ROISfix), ¢opmupyemas HAIIMOHAJIBHOM BAJIIOTHOM
ACCOI_II/IAHI/IEI?’I (HBA) Ha oOCHOBE KOTHPOBOK, OOBSBISEMBIX YYaCTHHKAMH
¢uxcunra, u nyonukyemas HBA B PabGouunii nens, mnpemmectByrommii Jlare



(8)

(r)

()

HM3MCHCHHS ILTaBarolei crtaBku Ha CwmenieHue Juis J{aThl M3MCHECHHUS ILIABAIOIICH
CTaBKH.

RUB-MOSPRIME-NFEA o3nawaer, uro IlmaBaromiedd craBkoii st JlaTe
W3MEHEHUs IUIABAIOLIEH CTAaBKU SIBIAETCA IpeajiaraemMasi CTaBKa IO JENO3UTaM B
pyOisix Ha cpok, paBHbIi [leproay TutaBaromiell CTaBKy, MyoJUKyeMasi Ha CTpaHUIIE
MOSPRIMEI B cucteme Reuters B 12 yacoB 30 MUHYT 110 MOCKOBCKOMY BPEMEHHU B
PaGouuii nenp, npemmiecTByrommii JlaTe wW3MEHEHWsS TUIABAIOMIEH CTaBKU Ha
Cwmemenue s JlaTbl m3MEHEHHS TJ1aBarOIIE CTaBKH.

RUONIA wmu Ruble OverNight Index Average o3nauaer, uro IlnaBaroieii cTaBKoi
uist J[aTbl M3MEHEHMs IUTaBaIOIEeld CTAaBKU SIBJIACTCS WHAMKATUBHASI B3BEILICHHAS
CTaBKa OJHOJHEBHBIX PYOJIEBBIX KPEIUTOB (IETMO3UTOB) B PYOJsIX Ha MOCKOBCKOM
MeXOaHKOBCKOM pBIHKE, paccuuThiBaemas bankom Poccun mo Meromuke,
paspaboranHoii HanmonanpHON BamoTHOW acconpanued (mamee — «HBA»)
coBMmecTHO ¢ bankoMm Poccun, u nybnukyemast B Pabouunii neHb, NpeiiecTBYOMIMMA
Jlate wu3MeHeHus 1uiaBaromied crtaBku Ha CmemeHue st JlaTel U3MEHEHUS
IJIaBAIOILIEH CTAaBKHU.

RUONIA-OIS-COMPOUND o3nauaer, urto I[lnaBaromieit craBkod s JlaTe
M3MEHEHMsI IUIaBAIOLIeH CTAaBKH SIBISETCS CTaBKa, paccuuThiBaeMas LleHTpaiabHBIM
KOHTpareHToM Ha ocHoBe cTaBok RUONIA, nmyOmukyembIx 3a COOTBETCTBYIOLIUI
[IponieHTHBIH epuo, ¢ eKeAHEBHON KanuTalu3alueil HAKOIUIEHHBIX MPOLIEHTOB 110

cienymwomen popmye:

PJlo PJlo
[ T1 (1 + [RUONIAI * KPJIi]) — 1] * 1/ S KP/i

i=1 i=1
rac:

P/lo - xommyectBOo paboumx aHel B mepuone ¢ [laTel Havama cpoka g0 JlaTer
ucTedeHus cpoka (mamee — I[lepuoa HakoOIJIEHHS MPOILIEHTOB); MPU ITOM PadOUYUM
THEM IS eniedt Hactosmero Crioco0a onpeesieHus MIaBaoeld CTaBKU CYUTACTCS
JIeHb, KOTJa KpeIUTHbIE OPTaHU3aIllMU OCYIIECTBISIOT OAHKOBCKHE OIEpaluH B T.
Mockse;

| - TOPSIIKOBOE 3HAYEHHE COOTBETCTBYIOIIErO paboyero JHS B COOTBETCTBYIOIIEM
Hepnone HaAKOIIJICHU A HpOHeHTOB, BXOIAIIIEEC BO MHOXCECTBO ITOCICOOBATCIIBHBIX
LICIBIX YKcell oT ogHoro a0 P1o;

RUONIAI - [OpUMEHHTETBHO K KAaKOMY-IMOO JHIO 1 B COOTBETCTBYIOIIEM
IIponientHoM mepuojne o3HauaeT 3HayeHue crtaBku RUONIA, nyOaukyemoil Ha
cnenyromuii Pabouwnii nenp mociue aHA 1;

KP/Ii - mpuMeHUTENHHO K KaKOMY-JIMOO JIHIO | B COOTBETCTBYIOIIEeM [IporieHTHOM
nepuoge o3HauaeT Koadduument pacuera 1HEH B NPOIEHTHOM IEPHUOJIE,
npuMeHuMbId K I1naBaromen craBke B TakoM IIpouentaom nepuoze. [lpu atom nox
[IporieHTHRIM TIEpHOIOM B TIesX HacTtosmiero Crocoba onpeneneHus IIaBaroIei
CTaBKM TMOHMMAETCS HCYUCISAEMBI B KaJICHIAPHBIX JHAX CPOK OT KaXJIOTO JHS i
(BKJTFOYAST TAKOM JIEHB 1) 10 OJMMKANIIIETO CIeAYIOMEro 1 (MCKITIoYas Takou JeHs). Bo
n30exaHne COMHEHUH, €clTi ONIMKANIIIMM CISIYIONINM JTHEM 1 JIJIsi KaKOTo-TH00 THS
| ABJISIETCS CICIYIOIINI KaJlCHIAPHBIH 1eHb, [IPOIEHTHBIN TIEpHO/I, HAUNHAFOIIUHCS
B TaKO# J€Hb 1, COCTABIAET OAUH ICHb.



ITo cymmamMm, BeipaxeHHBIM B qos1apax CIIA

(2)

(6)

(8)

USD-LIBOR BBA o3nauaer, uro IlmaBaromeii crtaBkoii s JlaThl HM3MCEHEHHS
IUIaBalOIIE CTAaBKU SABJIETCS CTaBKa Mo jenosutam B jposiapax CHIA Ha cpok,
paBubiii  I[lepwony muiaBaromieii craBku, myOnukyemas B PabGouwmii  1eHs,
npeamecTByomuii Jlate u3meHneHus raBaromieid ctaBku Ha Cmemienue it [laTe
M3MEHEHUS TJ1aBaIOIIEH CTaBKHU.

USFEDFUNDS wau USD-Federal Funds-H.15 osnagaer, uro IlmaBaromieii
CTaBKOM 17151 J|aThl M3MEHEHHUS IJ1aBaloOIIe CTaBKU SBIIIETCS CTaBKa, yCTAHOBJICHHAsS
B exxeHenenpbHoM Bhimycke H.15(519) ®@enepanbHoii pezepBHOi cuctembl CLIIA Ha
COOTBETCTBYMIOIIYIO naTy mnoj 3aronoBkoM «EFFECT», myOnukyemass Ha CTpaHHIIE
FEDFUNDS1 B cucreme Reuters B PabGoumii nensb, mnpemmectByrommii Jlate
W3MEHEHUs IIaBarolieid craBku Ha CmenieHue s JlaTel M3MEHEHUs TUIaBaroIIei
CTaBKHU..

USFEDFUNDS-OIS-COMPOUND o3nauaer, uto [TnaBaromieii craBkoit mist JlaTel
W3MEHEHUS IIJIaBaIoIlIe CTaBKU SBISETCA CTaBKa, paccuuThiBaemasi LleHTpanbHbIM
KOHTpareHTOM Ha ocHoBe craBok USFEDFUNDS, nybnukyembix 3a
coorBercTByrolMid  [IponeHTHBI mepuon, ¢  €XEJHEBHOM  KaluTalu3alnuen
HAKOIUICHHBIX IIPOIEHTOB IO cleayomiei Gpopmyre:

PJlo PJlo

[ 1 (1 + [USFEDFUNDSI * KPJii]) — 1] * 1 / SKPj
i=1 i=1

rae:

P/lo - xommyectBO paboumx aHeidl B mepuone ¢ [aTel Havama cpoka a0 JlaTer
ucTeueHus cpoka (nanee — Ileproa HakoOMJIEHHS MPOLEHTOB); MPU 3TOM PAOOYMM
IHeM A ueneil Hactosuiero Croco0a onpesieNieHus MaBaroLieil CTaBKU CUUTaeTCs
JIeHb, KOTJIa KPEJUTHbIE OpraHU3allil OCYILECTBIISAIOT OaHKOBCKUE OIepaluu B
(MHAaHCOBOM LIEHTPE, KOTOPBIN coOTBETCTBYET Aosuiapam CHIA;

| - TOPSIKOBOE 3HAYEHHE COOTBETCTBYIOIIErO paboyero JHS B COOTBETCTBYIOIIEM
Hepnone HaAKOIIJICHU A HpOHeHTOB, BXOJAIIIEEC BO MHOXKCECTBO ITOCJICOAOBATCIBHBIX
LIEIBIX YKcell oT ogHoro a0 P1o;

USFEDFUNDSI - mnpuMeHHTENbHO K KaKOMYy-THOO JHIO i B COOTBETCTBYIOIIEM
[IpouentHomM  mepuone  o3HadaeT  3HaueHue  craBku  USFEDFUNDS,
cooTBeTCTBYyIOIIce Pabouemy nHIO |;

KP/li - npuMEHUTENFHO K KaKOMy-Iu00 JHIO | B COOTBETCTBYMOIIEM [IporieHTHOM
nepuoge o3HauaeT Koaddumuent pacyera paHed B NPOLEHTHOM TEPHUOJIE,
npuMeHuMbIN K [1naBaromen craBke B TakoM [IpouentHom nepuone. Ilpu 3Tom mox
[IporieHTHBIM TIEpHOIOM B TeNsIX HacTosimero Criocoba omnpeaesieHusl MIaBaroIen
CTaBKU MOHUMAETCS HCUUCISIEMBIH B KallCeHAAPHBIX THSAX CPOK OT KaXKJIOTO JHS i
(BKJTFOUAS TaKOM JICHB 1) 10 OJIFDKAMIIIETo CIIeAYIONIETo 1 (MCKIIFoYasi TaKoi JeHb). Bo
n30exaHne COMHEHUH, eclii OMKaHIINM CIIEAYIOIUM THEM 1 JIJIsl KaKoro-1u0o0 JHs
1 SIBIIIETCS CIEAYIOIIMI KaJleHIapHbIN J1eHb, [IpOIEHTHBIN Mepro/1, HAYNHAIOIUNACS
B TAKOM JEHb 1, COCTABISAET OJUH JCHb.



ITo cymmaMm, BbIpaskeHHBIM B €BPO

(2)

(6)

(8)

EUR-EURIBOR-Reuters o3nauaet, uro IlnaBaromieii craBkoi s J[aTel n3MEHEHUS
MJIaBalolleld CTAaBKU SIBISIETCS CTaBKa MO JENO3UTaM B €BPO Ha CPOK, PABHBIM
[lepuony muaBaromeit craBku, mybaukyemas B 11 yacoB 1o OproccenbCKOMY
Bpemernn Ha crpanuine EURIBORO1 B cucreme Reuters B PabGouwmii nenb,
npeamecTByomui Jlate u3amMeHeHus miaBaromieil craBku Ha Cmeienue aisa JlaTel
W3MEHEHM IUIaBAOIIEH CTaBKH.

EONIA unu Euro OverNight Index Average osnauaer, yto IlnaBaromeii cTaBKoi
Uit JlaTel M3MEHEHMs IJIaBAIOUIEH CTAaBKU SBISIETCS MHJMKATHBHAS B3BELICHHAS
CTaBKa OJIHOJHEBHBIX KPEAWUTOB (AEMO3UTOB) B €BPO HA MEKOAHKOBCKOM PpBIHKE
rOCyJapcTB €BPO30HBI, MyOnuKyemass B Paboumii nens, mpenmectByromuii Jlare
U3MEHEeHMs IulaBaronieid craBku Ha Cwmemenue it JaTel M3MEHEHHUs IUIaBaroLIeH
CTaBKU OK0JIO 12 yacoB mo OproccesnbckoMy BpeMeHu Ha crpaHuune EONIA= wnm
EONIARECAP B cucteme Reuters.

EONIA-OIS-COMPOUND o3nauaer, urto IlmaBaromieii craBkoii s JlaThel
U3MEHEHHS TUTABAIOLICH CTaBKW SIBJIAETCS CTaBKa, paccuuThiBaeMas LleHTpaibHBIM
KOHTpareHToM Ha ocHOoBe cTaBoK EONIA, myOiukyeMbIX 3a COOTBETCTBYIOIIMIA
IIpoueHTHBIN NEPHUOL, C €KEAHEBHON KaUTaIN3aleld HAKOIUIEHHBIX ITPOLICHTOB 110
cienyrolei Gopmyie:

PJlo PJio
[T1 (1 + [EONIAi * KPJIi]) — 1] * 1 / YKP/i

i=1 i=1
re:

Plo - xonmuuectBO pabGoumx nHell B mepuone ¢ [larbl Hauyana cpoka 10 Jlatel
ucredeHus cpoka (manee — Ilepuoa HakoIIeHMs MPOLIEHTOB); MPH 3TOM PadbOUYUM
IHEeM Juid nesei Hactosero Crocoba onpe/esieHus IUIaBaloiel CTaBKU CYUTACTCS
JIeHb, KOI/Ia KPEAWTHBIE OpraHU3allMy OCYLIECTBISIOT OAHKOBCKHE ONEpaluu B
(UHAHCOBOM IIEHTpPE, KOTOPBI COOTBETCTBYET €BPO;

| - MOPAAKOBOE 3HAYCHHE COOTBETCTBYIOIICTO PabOYEro JHS B COOTBETCTBYIOIIEM
[lepuone HakomieHHs NPOLIEHTOB, BXOSAIIEE BO MHOXKECTBO IMOCIEAOBATENIbHBIX
LEJBIX YKucen oT ogHoro 1o PJlo;

EONIAI - npuMeHUTEIbHO K KaKOMY-ITHOO JTHIO 1 B COOTBETCTBYOIIEM [IporieHTHOM
nepuojie o3Hayaet 3HaueHue craBku EONIA, cooTBeTcTBytomiee Pabouemy nHIO 1;

KP/Ii - mpuMeHUTENHHO K KaKOMY-JIMOO JIHIO | B COOTBETCTBYIOIIEeM [IporieHTHOM
nepuoge o3HauaeT Koadduument pacuera 1HEH B NPOIEHTHOM IEPHUOJIE,
npuMeHuMbId K I1naBaromen craBke B TakoM IIpouentaom nepuoze. [lpu atom nox
[IporieHTHRIM TIEpHOIOM B TIesX HacTtosmiero Crocoba onpeneneHus IIaBaroIei
CTaBKM TMOHMMAETCS WCYHCISEMBbIH B KAJICHIAPHBIX THSAX CPOK OT KaXIOTO THS 1
(BKJTIOYAST TAKOM JIEHB 1) 10 OJMMKANIIIETO CIeAYIOMEero 1 (MCKIroYas Takou JeHs). Bo
n30exaHre COMHEHUH, ecITi ONMKANIIINM CIeIYIOIINM JHEM 1 JIJIsi KaKOoro-Tru00 THS
1 SIBJISIETCA CJIEAYIOIINN KaJleHIapHbIN J1eHb, [IpOolleHTHBIN epro/], HaUMHAIOIIUHCS
B TaKO# J€Hb 1, COCTABJIAET OJUH JICHb.



ITo cymMaM, BbIpa:keHHBIM B (pyHTaX cTepIHHIa

(2)

(6)

(8)

GBP-LIBOR BBA o3nauaer, uro IlmaBaromeii craBkodi s JlaTel mM3MeHEHHS
TUTABAIOIICH CTAaBKH SBJISETCSI CTaBKa IO JICTIO3UTaM B (PYHTaX CTEpJIMHTA HA CPOK,
paBubiii  Ilepwogy 1utaBaromieid  craBku, myoamkyemas ICE  Benchmark
Administration Limited (IBA) B Pabounii nens, npeamectByronuii lare n3mMeHeHus
niaBatoiield craBku Ha CMenenue Juist JlaTbl H13MEHEHUs TUIaBaroei CTaBKH.

SONIA wuau Sterling OverNight Index Average o3znauaer, uto ITnaBatoreii cTaBKoi
s JlaTel M3MEHEHHUs IUIaBAIOUIEH CTaBKU SIBJIACTCA WHAMKATUBHAsI B3BEIICHHAs
CTaBKa OJHOJHCBHBIX KPEAUTOB (JEMO3UTOB) B (yHTAX CTEpJIMHra Ha
MEKOAaHKOBCKOM phIHKe, mybnmkyemas British Bankers” Association (BBA) B
PabGounit genw, npenmectByromuii JlaTe u3MeHEHUs IUIaBalONIC CTaBKU Ha
Cwmemenue s JlaTbl M3MEHEHUS TIaBalOIEl CTaBKH.

SONIA-OIS-COMPOUND  o3navaer, uro IlmaBaromeit craBkoii mis JlaTer
U3MEHEHHS TUTABAIOLICH CTaBKW SIBJIAETCS CTaBKa, paccuuThiBaeMas LleHTpaibHBIM
KOHTpareHToM Ha ocHoBe cTaBoK SONIA, myOnuMKyeMbIX 3a COOTBETCTBYIOIIHIA
IIpoueHTHBIN NEPUOL, C EKEAHEBHON KaUTAIN3aleld HAKOIUIEHHBIX ITPOLIEHTOB 110
crenyrolel hopmyie:

PJlo PJlo
[ I1 (1 + [SONIAI * KPi]) — 1] * 1 / YKP/i

i=1 i=1
rac:

Plo - xonmmuectBO pabGoumx nHell B mepuone ¢ [larbl Hauyanma cpoka g0 JlatTel
uctedeHus cpoka (manee — Ilepuoa HakoIIeHMs MPOLIEHTOB); MPH 3TOM PadbOUYUM
IHeM Juid nesnei Hactosero Croco0a onpeieeHus MIaBarole CTaBKU CYMTAETCS
JIeHb, KOI'JIa KPEAWTHbIE OpPraHU3alud OCYLIECTBIISIIOT OAaHKOBCKHME OIEpaliy B
(MHAHCOBOM IIEHTpPE, KOTOPBIl COOTBETCTBYET (DyHTaM CTEPJIMHTA,

| - MOPAAKOBOE 3HAYCHHE COOTBETCTBYIOIIETO PabOYEro JHS B COOTBETCTBYIOIIEM
[lepuone HakomieHHs NPOLIEHTOB, BXOSIIEE BO MHOXKECTBO MOCIEAOBATENIBHBIX
LEJBIX YKucen oT ogHoro 1o PJlo;

SONIAI - npuMeHHTETBHO K KaKOMY-JIH0O JIHIO 1 B COOTBETCTBYIOIIEM [IpoiieHTHOM
nepuojie o3Hayaet 3HadeHue craBku SONIA, cootBercTBytomee Pabouemy nHio i;

KP/li - npuMEHUTENHFHO K KaKOMY-Tu0O0 JHIO | B COOTBETCTBYMOIIEM [IporieHTHOM
nepuoge o3HauaeT Koadduimenr pacuera pgHel B NPOIEHTHOM MEPHOJE,
npuMeHuMbIN K [1naBaromen craBke B TakoM [IpouentHom nepuoae. [Ipu atom non
[IporieHTHBIM TIEpHOIOM B TeNsX HacTosimero Criocoba omnpeaesieHusl MIaBaroIen
CTaBKU MOHUMAETCS MCUUCISIEMBIN B Kal€HAAPHBIX JTHSIX CPOK OT KaXKIOTO JHA i
(BKJTFOUAST TAKOW JICHB 1) 10 OJIMIKAUIIEro Cleayromiero 1 (MCKItodas Takou 1eHs). Bo
n30exaHne COMHEHUH, ecliu OMDKaHIINM CIISIYIOIINUM JTHEM 1 JIJIsl KaKoro-1u00 JHs
1 SIBIIIETCS CIEAYIONINI KaJleHIapHbIN JeHb, [IpONEHTHBIN Mepro1, HAYNHAIOIIUNACS
B TAaKOM JEHb 1, COCTABISAET OJHH JCHb.

ITo cymmaM, BbIpaskeHHBIM B LIBeLapCKUX (paHKax

(2)

CHF-Libor BBA o3nauaer, uyro IlmaBaromieii craBkoil miust JlaTel HM3MEHEHHS
TUTABAIONICH CTaBKH SIBJISICTCS CTaBKa IO JEMO3MTaM B MIBEHIapckux (paHKax Ha



(6)

(B)

cpok, paBHblii Ilepuomy muaBaromeit craBku, nyomukyemas |CE Benchmark
Administration Limited (IBA) B Pabounii neHb, npeaiiecTByonmii Jlate nsmMeneHus
IJ1aBaronien ctaBku Ha CMmemenue ai1s JlaTbl H3MEHEHHUS IIaBarOIIeH CTaBKH.

SARON wunu Swiss Average Rate OverNight o3navaet, yto IlnaBaromei cTtaBkoi
st JlaTel M3MEHEHHUs IUIABAaIONIe CTaBKHU SIBJISIETCS WHAMKATUBHAsS B3BEIICHHAS
cTaBKa onHOAHEBHBIX omepanuii PEIIO B mBeimapckux  ¢paHkax Ha
MeKOaHKOBCKOM pbIHKE, myOnukyemast LlIBelinapckum HanmonansubeiM bankom B
PabGoumii nenp, mnpemmecTByromui JlaTe W3MEHEHHS IUIaBalOIICH CTaBKU Ha
Cwmenenue niis Jatel 13MEHEHUS TI1aBatoed CTaBKHU.

SARON-OIS-COMPOUND o3nauvaer, uro IlnmaBatomeii craBkoit st JlaTer
M3MEHEHHsI TUIABAIOIICH CTAaBKM SIBISCTCSA CTaBKa, paccunMThiBaeMas LleHTpanbHBIM
KOHTpareHToM Ha ocHoBe cTaBoK SARON, myOimKyeMmbIX 3a COOTBETCTBYIOIIUH
[IpouieHTHBIN EPHO, C KETHEBHON KalHuTaIN3alKeil HAKOIUICHHBIX IPOLIEHTOB 110

cnenymouen hopmye:

P/Io PJIo

[II(1+ [SARONiI = KPi]) —1] = 1/ YKPOi
i=1 i=1

rac:

P/lo - xommyectBO paboumx aHeil B mepuone ¢ [atel Havama cpoka a0 Jlarer
uctedeHus cpoka (manmee — Ilepuoa HakoIUIEHHs MPOLIEHTOB); MPH 3TOM PabOUYNM
IHeM aiis ueneil Hactosuiero Crnoco0a onpeaeseHys MIaBaoleil CTaBKU CUUTAETCS
JIeHb, KOT/Ia KPEAUTHBIE OpPTaHW3allUU OCYLIECTBISIIOT OAaHKOBCKHME OIEpalii B
(MHAaHCOBOM LIEHTPE, KOTOPBIN COOTBETCTBYET IIBEHIIApCKUM (hpaHKaM;

| - TOPSIIKOBOE 3HAYEHHE COOTBETCTBYIOIIErO paboyero JHS B COOTBETCTBYIOIIEM
Hepnone HaAKOIIJICHU A HpOIIeHTOB, BXOJAIIIEEC BO MHOXKCECTBO ITOCJICOAOBATCIBHBIX
LIEIBIX YKcell oT ogHoro a0 P1o;

SARONi - mnpuMeHHTENbHO K KaKOMY-THOO JHIO 1 B COOTBETCTBYIOIIEM
[IponienTHOM mnepuoae o3HauvaeT 3HaueHue craBkh SARON, cooTBercTByrOLIEE
Pabouemy nHiO 1;

KPJli - mprMeHHUTENbHO K KaKOMy-IH00 IHIO | B COOTBETCTBYMOMIEM [IpOrieHTHOM
nepuoge o3HauaeT Koadduiment pacuera pgHe B NPOIEHTHOM MEPHOJE,
npuMeHuMbIN K [1naBaromen craBke B TakoM [IpouentHom nepuoae. [Ipu atom nox
[IporieHTHBIM TIEpHOIOM B TeNsIX HacTosimero Criocoba omnpeaesieHusl MIaBaroIen
CTaBKU MOHUMAETCS MCUUCISIEMBIN B Kal€HAAPHBIX JTHSIX CPOK OT KaXKJIOTO JHA i
(BKJTFOUAST TAKOM JICHB 1) 10 OJIMIKAUIIEro CIeayromero 1 (MCKItouas Takou 1eHs). Bo
n30eKaHne COMHEHUH, ecli OMKalIIMM CIIEAYIOIUM THEM 1 JIJIsl KaKoro-1u00 JHS
1 SIBIIETCS CIEAYIONIMI KaJleHIapHbIN J1eHb, [[pOIeHTHBIN Mepruo], HAYNHAIOIIHIACS
B TAaKOM J€Hb 1, COCTABISAET OJHH JCHb.

ITo cymMmaM, BBIpa:KeHHBIM B KHTAlCKUX I0aHAX

(2)

SHIBOR o3nauaer, uro IlnaBaromeii craBkoil s JlaThl M3MEHEHUS IIJIaBAOIICH
CTaBKHM SIBJISIETCSl CTaBKa MO JEMNO3UTaM B KHUTANCKUX IOAHSX Ha CPOK, PABHBIN
[lepuony mnaBaromei crtaBku, mnyOnukyemas B 11:30 9acoB 1o TEKHHCKOMY
BpeMeHH B Pabounii neHs, mpemecTByonmii Jlate n3aMeHeHHsl TUIaBaloIIel CTaBKH
Ha Cmerenue s J{aTel H”3MEHEHUS IJ1aBaIOIICH CTaBKH.



(6)

(8)

SHIFON o3nauaer, uro IlnaBarormieii craBkoi mis JlaTel M3MEHEHUS ILIaBaIOIICH
CTABKH SIBJIIETCS CTaBKa IO JIETO3UTaM OBEPHANT B KUTANCKUX I0AHX, MyOIHnKyemas
B 11:30 yacoB mo mekuHCKOMY BpeMeHHU B Paboumii nens, npenmectBytomumid Jlare
U3MEHEeHMs IulaBaronieid craBku Ha Cwmemenue it JlaTel U3MEHEHHUs IUIaBarOLIeH
CTaBKH.

SHIFON-OIS-COMPOUND o3nauvaer, uro IlnaBaromeii craBkoii s JlaTel
W3MCHCHUS TUTABAIONICH CTaBKH SIBIIICTCS CTaBKa, paccuuThiBaeMas L[eHTpambHBIM
KOHTpareHToM Ha ocHoBe cTaBok SHIFON, myOmukyembpIx 3a COOTBETCTBYIOIIMMA
IIpoueHTHBIN NEPHUOL, C EKEAHEBHON KalUTaIU3alMell HAKOIUICHHBIX IIPOLEHTOB 110

crenyrolen Gopmye:

PJlo PJlo
[II(1+ [SHIFONi * KPi]) — 1] * 1/ > KPMi

i=1 i=1
rac:

PJ/lo - xommyectBO paboumx aHedl B mepuone ¢ JlaTtel Havama cpoka a0 JlaTer
ucreueHus: cpoka (nanee — Ilepuos HaKOIUIEHHS TPOLIEHTOB); MPH 3TOM PabOUYUM
JTHEM U1 1enield Hactosero Crioco0a onpeesieHus MIaBaloel CTAaBKH CYMTACTCS
JIeHb, KOT/Ia KPEIUTHBIC OPTaHH3allUd OCYHIECTBISIOT OaHKOBCKHUE ONEpald B
(bMHAHCOBOM IIEHTPE, KOTOPBIH COOTBETCTBYET KUTANCKUM I0AHSIM;

| - MOPSAAKOBOE 3HAYCHHE COOTBETCTBYIOIICTO PabOUYero JHS B COOTBETCTBYIOIIEM
Hepnoz[e HaAKOIIJICHU A HpOIIeHTOB, BXOIAIIEC BO MHOXKXECTBO ITOCIICOOBATCIIBHBIX
LIEIBIX Yncell oT ogHoro a0 P1o;

SHIFONi - mnpuMeHHTENbPHO K KakOMY-JIMOO THIO 1 B COOTBETCTBYIOIIEM
IIpouentHoM mnepuone o3Hayaer 3HaueHue craBku SHIFON, coorBercTByromiee
Pabouemy mHio i;

KPJli - npiMeHHUTEIbHO K KaKOMy-THOO IHIO | B COOTBETCTBYIOIIeM [IporeHTHOM
nepuoge o3HauaeT Koapduument pacuera [HEH B TNPOIEHTHOM MEPHOJE,
npuMeHnMbId K [ImaBaromieit craBke B TakoM IIponentHoM nepuoge. I[Ipu aToM mox
[IpouieHTHRIM TepuoaOM B 1ensAx Hactosmero Crnocoba onpeneneHus IaBarolien
CTaBKHM MOHMMAETCSI MCUYHMCISAEMbIN B KaJleHAApPHBIX JHIX CPOK OT KaXJIOro IHS 1
(BKJIIOUYAS TAKOM JI€HB 1) 10 OJMMKANIIIETO CIeAYIOMEro 1 (MCKIro4as Takou JeHs). Bo
n30exaHue COMHEHUH, ecy OIMKaiIuM CIEIYIONIUM JTHEM 1 171 KaKoro-1100 JHs
1 SIBJISIETCA CJIEAYIOIIUN KaJleHIapHbIN J1eHb, [IpOolleHTHBIN epro/], HaUMHAIOIIUHCS
B TaKOH JI€Hb 1, COCTaBJISIET OJAUH J€Hb.

ITo CyMMaM, BbBIPAKCHHBIM B HIBCACKHX KPOHAX

(a)

(6)

SEK-Libor BBA o3nauaer, uro IlmaBaromeii craBkoii st JlaTel M3MEHEHUS
TUTABAIOIICH CTABKU SIBJIICTCS CTaBKa IO JCTIO3WTaM B IIBEJCKUX KPOHAX Ha CPOK,
paBueli  [lepuomy tmumaBaromeid craBku, myonukyemas ICE  Benchmark
Administration Limited (IBA) B PaGounii neHb, npeaiecTByonmi Jlate nsmeneHus
TJ1aBaronie ctaBku Ha CMmemenue ais JlaTel n3MEHEHHUS TIIaBaOIIe CTaBKH.

SIOR wau Stockholm Interbank Offered Rate T/N o3nagaer, yro IlnaBaromieit
CTaBKOM [yt J[aThl MI3MEHEHHS TUIABAIOIICH CTaBKH SIBJISICTCS CTABKA 10 JICTIO3UTaM B
MIBEJCKUX KpoHax Ha cpok Tomnext myonukyemas ICE Benchmark Administration



(B)

Limited (IBA) B PaGouuii nenp, npemmectBytonmii Jlare n3MeHeHUs IIaBaoeH
ctaBki Ha CMmerenue 1yt JlaTel H3MEHEHHSI MJ1aBaOIIEeH CTaBKH.

SIOR-OIS-COMPOUND o3nauaer, uto [InaBaromieii craBkoii 11t JlaTel U3MEHEHUS
IUIABAIOIIEH  CTaBKM  SIBIAETCS ~ CTaBKa, paccuuThiBaeMas  LleHTpaibHBIM
KOHTpareHToM Ha ocHoBe cTaBoK SIOR, myOmmkyembIX 3a COOTBETCTBYIOLIHIA
[IpouieHTHBIN EPHOA, C SKETHEBHON KaMUTAIN3ANEH HAKOTUICHHBIX IIPOLIEHTOB I10

cnenymolen hopmye:

P/Io PJlo

[TT (1 +[SIORi * KPi]) — 1] = 1 / Y KPi
i=1 i=1

rac:

P/lo - xommyectBO paboumx aHeil B mepuone ¢ [atel Hawama cpoka a0 Jlater
uctedeHus cpoka (manee — Ilepuoa HakoIIeHHs MPOLIEHTOB); MPH 3TOM PabOUYNM
THEeM Ui 1esei Hactosmero Crocoba onpeesieHus TUIaBaoIeld CTaBKA CYUTACTCS
JIeHb, KOT/Ia KPEAUTHBIE OpPraHU3allU OCYIIECTBISIOT OaHKOBCKHE ONEpaliil B
(UHAHCOBOM IIEHTPE, KOTOPBI COOTBETCTBYET IIBEJCKUM KPOHAM;

| - TOPSIKOBOE 3HAYEHHE COOTBETCTBYIOIIErO paboyero IHS B COOTBETCTBYIOIIEM
[lepuone HaKOIUIEHHS MPOUEHTOB, BXOMSIIEE BO MHOECTBO IOCIJIEIOBATEIbHBIX
LIEIBIX Yncell oT ogHoro a0 Po;

SIORI - npuMeHHTENIFHO K KaKOMY-JIH0O JHIO 1 B COOTBETCTBYOIEM [IporieHTHOM
nepuoje o3Hayaet 3HaueHue craBku SIOR, coorBercTBytoniee Pabouemy aHio 1;

KPJli - npiMeHHUTEIbHO K KaKOMy-THOO IHIO | B COOTBETCTBYIOIIeM [IporeHTHOM
nepuoge o3HauaeT Koapduument pacdyera [gHEH B TNPOIEHTHOM MEPHOE,
npuMeHnMbId K [lmaBaromieit craBke B TakoM IIponentHoM nepuoge. I[Ipu aToM mox
[IpouieHTHRIM TepuoaOM B 1ensAx Hactosmero Crnocoda onpeneneHus IaBarolien
CTaBKHM NOHMMAETCSI MCUYHMCISAEMbIN B KaJleHAApHBIX JHIX CPOK OT KaXJIOro IHS 1
(BKJItOYAS TAKOM JIEHB 1) 10 OJMMIKANIIIETO CIeAYIONMIEro 1 (MCKITroYas Tako JeHs). Bo
n30exaHue COMHEHUH, ecu OIMKalIiuM CIeAYIOIIMM THEM 1 U1 KaKoro-au0o JHs
1 SIBJISIETCA CJIEAYIOIINN KaJeHIapHbIN 1eHb, [IpolieHTHbIN epro/, HauMHAIUKHCS
B TaKOH JIEHb 1, COCTABJISIET OJAUH JIC€Hb.

ITo cymMmaM, BBIpa:KEHHBIM B KAaHAJCKHUX J0JJ1apax

(a)

(6)

CAD-Libor BBA o3nauaer, uro IlnaBaromieii craBkoil mius JlaTel HM3MEHEHUS
TUTABAFOIICH CTABKH SBJISETCS CTaBKa IO JISMTO3UTaM B KaHAJICKUX J0JUIapax Ha CPOK,
paBueli  [lepuomy tmumaBaromeid craBku, mnyonukyemas ICE  Benchmark
Administration Limited (IBA) B PaGounii neHb, npeaiiecTByonmii Jlate nsmenenus
TJ1aBaronien ctaBku Ha CMmemienue ais JlaTel n3MEeHEHHUS TI1aBaroIeld CTaBKH.

CORRA uau Canadian Overnight Repo Rate o3nauaet, yto I[lnaBatomieit ctaBkoit
Juist JlaTel M3MEHEeHMs MJIaBaIoOUIel CTaBKU SIBISETCS MHAWKATHBHAS B3BELIECHHAs
ctaBka onHonHEeBHBIX onepanuii PETIO B kaHaackux gosiapax Ha MeKOaHKOBCKOM
pbiHKe, nmyOnukyemas bankom Kanaael B Pabounii news, npeamectByrommii [late
M3MEHEHHUs IUlaBarollel ctaBku Ha CmenieHue Uit [laTel M3MEHEHUs IUIaBaroIIEn
CTaBKH.



(B)

CORRA-OIS-COMPOUND o3nauaer, uro IlmaBaromeit crtaBkoi mias JlaTel
M3MEHEHHUs TUIaBalolIel CTaBKM SBIIAETCS CTaBKa, paccuuThiBaeMas LleHTpanbHBIM
KoHTpareHToM Ha ocHoBe cTraBok CORRA, myOimKyeMbIX 3a COOTBETCTBYIOLIHIA
[TpoueHTHBIN EPHO, C €XKEeTHEBHOM KaluTanu3aleil HaKOIJICHHBIX MPOLIEHTOB IO
cienyromen Gopmyie:

PJlo PJio
[II(1+ [CORRAI * KPi]) — 1] * 1 /> KPi

i=1 i=1
rac:

Plo - komuvectBo paboumx nHed B mepuwone ¢ JlaTtel Hauama cpoka g0 JlaTer
uctedeHus cpoka (manee — Ilepuoa HakorIeHHs MPOLIEHTOB); MPH 3TOM PadbOUYUM
THEM Ui 1esei Hactosmero Crocoba onpeesieHus TUIaBaloIeld CTaBKA CYUTACTCS
JIeHb, KOT/Ia KPEAUTHBIE OpPraHH3alUd OCYLIECTBISIIOT OAaHKOBCKHUE OIEpaliil B
(bMHAHCOBOM IIEHTPE, KOTOPBIH COOTBETCTBYET KaHAJCKUM J0JUIapam;

| - TOPSIKOBOE 3HAYEHHE COOTBETCTBYIOIIErO pabodyero IHS B COOTBETCTBYIOIIEM
[Tepuone HaKOIUIEHHS MPOUEHTOB, BXOMSIIEE BO MHOKECTBO IOCJIEIOBATEIbHBIX
LIEIBIX Yncell oT ogHoro a0 P1o;

CORRAI - [OpUMECHUTETBHO K KaKOMy-THOO JHIO 1 B COOTBETCTBYIOIIEM
[IpouentHoMm mnepuone o3navyaer 3HaueHue ctaBku CORRA, cooTBercTByIOIICE
Pabouemy mHIO i;

KPJli - npiMeHHUTEIbHO K KaKOMY-THOO IHIO | B COOTBETCTBYIOIIeM [IpomeHTHOM
nepuoge o3HauaeT Koapduument pacdyera [HEH B TNPOIEHTHOM MEPHOJE,
npuMeHnMbId K [lmaBaromieit craBke B TakoM IIponentHoM nepuoge. I[Ipu aToM mox
[IpouieHTHRIM TepuoiOM B 1ensx Hactosmero Crnocoba onpeneneHus IaBarolien
CTaBKHM MOHMMAETCSI MCUYHMCISAEMbIN B KaJleHAApHBIX JHIX CPOK OT KaXJIOro IHS 1
(BKJIIOYAS TAKOM JI€HB 1) 10 OJMMKANIIIETO CIeAYIONMEro 1 (MCKIro4as Takou JeHs). Bo
n30exaHue COMHEHUH, ecy OIMKaiIIuM CIEIYIOUIUM JTHEM 1 11 KaKoro-110o0 JHs
1 SIBJISIETCA CJIEAYIOIINN KaJeHIapHbIN 1eHb, [IpoleHTHbIN epro/, HauMHAIIUKHCS
B TaKOH JIEHb 1, COCTABJISIET OJAMH JIC€Hb.

ITo cymmaMm, BbIpasKeHHbIM B SIIOHCKUX MEHAX

(2)

(6)

JPY-Libor BBA o3nauaer, urto IlmaBaromieii craBkoi mus JlaTel HM3MEHEHUS
IUTABAIONICH CTaBKU SIBJISICTCS CTaBKa MO JICTIO3UTaM B SITOHCKUX HEHAX Ha CPOK,
paBubiii  [lepuomy tuiaBaromieit  craBku, mnyonukyemas ICE  Benchmark
Administration Limited (IBA) B PaGouuii nenb, npeaiiecTByronmii Jlate nsmenenus
IaBaroliei ctaBku Ha CMerienue uist JlaThl H3MEHEHHMs T1aBAKOIIEH CTaBKH.

TONAR wuau Tokyo OverNight Average Rate o3znauaet, uto [lnaBaromieii craBkoit
it JlaThl M3MEHEHUsl IJIaBarOIIeH CTaBKH SIBISICTCS WHAWKATHBHAS B3BEIICHHAs
CTaBKa OJTHOJHEBHBIX HEOOECHEUCHHBIX KPEIUTOB (JICMO3UTOB) B AMOHCKHUX FOAHSX
Ha MeXOaHKOBCKOM pbIHKe, myoOnukyemass bankom Snonum B Pabounii nens,
npezmecTpyromuid Jlate n3meHenus miuaBaromedt ctaBku Ha Cwmenienue i JlaTsl
U3MEHEHUS TUIaBAIOLIEH CTaBKH.

TONAR-OIS-COMPOUND o3nauaer, uro IDlmaBaromei crtaBkod s JlaTel
U3MCHCHUS HHaBaIOHlefI CTaBKU SABJIICTCA CTaBKa, paCcCUHHUTHIBACMas HeHTpaJ’H:HBIM
KOHTpareHToM Ha ocHOBe cTaBOK |ONAR, myOGnmKyeMbIX 3a COOTBETCTBYIOIIHMA



5.3.

5.4.

IIpoueHTHBIN MEPUOL, C EKEIHEBHON KalUTAIU3alUeld HAKOIUICHHBIX IIPOLEHTOB 110
cnenyrolen hopmye:

PJlo PJlo
[II(1+ [TONARI * KPJi]) — 1] = 1 /> KPJi

i=1 i=1
rac:

PJ/lo - xommyectBO paboumx aHedl B mepuone ¢ [laTel Havama cpoka a0 JlaTer
uctedeHus cpoka (manmee — Ileproa HaKOIUJICHHS MPOICHTOB); MPH 3TOM PabOUHM
JTHEM IS 1enield Hactosero Crioco0a onpeneneHus MIaBaloIied CTaBKH CYUTACTCS
JI€Hb, KOT/Ia KPEIUTHBIE OpTraHH3allUd OCYLIECTBISIOT OAaHKOBCKHUE ONEpalU B
(hMHAHCOBOM LIEHTPE, KOTOPBIN COOTBETCTBYET SAMOHCKUM FOAHSIM;

| - MOPSAAKOBOE 3HAYCHHE COOTBETCTBYIOIICTO PabOUYEro JHS B COOTBETCTBYIOIIEM
[Tepuose HaKOIUICHHMS TPOILICHTOB, BXOAIICE BO MHOXKECTBO IOCEAOBATEIBHBIX
LEJIBIX YKucen oT ogHoro 1o PJlo;

TONARI - [OpUMEHHTETBHO K KaKOMy-THOO JHIO 1 B COOTBETCTBYIOIIEM
[IpouentHoM mnepuone o3HauaeT 3HaueHue crtaBku TONAR, coorBercTByrOIIEE
PaGouemy mHiO 1;

KP/li - npuMeHUTEIbHO K KaKOMY-Iu00 JHIO | B COOTBETCTBYIOIIEM [IporieHTHOM
nepuoge o3HauaeT Kosdduiment pacuera pgHEl B MPOIEHTHOM MEPHOJE,
npuMeHuMbIi K [1naBaromei craBke B TakoM [IpouentHom nepuoae. [Ipu atom nox
[TponieHTHBIM mEepHOAOM B IieNsAX Hacrosmero Crocoba ornpeneseHus IaBaroLen
CTaBKM TMOHUMAETCS HMCUUCISEMBbIH B KAJICHAAPHBIX JHIX CPOK OT KaXKIOTrOo THSA 1
(BKJTFOYAst TaKOW JIEHB 1) 10 OIMKaNIIero cleayromiero i (MCKIrovasi Takou JeHb). Bo
n30eKaHne COMHEHHM, €CJIM OJMKAUIITUM CIEAYIOIINM JTHEM 1 ISl KaKOTO-JIN00 JTHS
1 sIBJISETCS CIeNyIOIui KaleHAapHblil eHb, [IpoleHTHBIN nepro/], HaunHaIUNiCS
B TaKOM JIeHb 1, COCTABIISIET OUH JICHb.

bup:xa BnpaBe NpUHATH pellIeHHE O BO3MOXKHOCTH NMPUMEHEHHs] YYaCTHUKAMHU TOPIOB IPH
3axioueHun JloroopoB CriocoOoB ompesesieHus IUIaBarolleil CTaBKHU, HE YKa3aHHBIX B
nyHkre 5.2 Cnenndukanun. Madpopmarus o pemenny, npuHaToM bupxeil B COOTBETCTBUU
¢ HactosmuM NyHKToM Crenudukanuy, JOBOAUTCS A0 CBEACHHUS YYaCTHUKOB TOProOB
nyTeM ee ONmyOJIMKOBaHUs Ha cailte bupxxu B cetu MHTepHeT He MeHee yeMm 3a 3 (Tpu)
ToproBbIx AHS 10O BCTYIUIEHUS B CHJy COOTBETCTBYIOIIETO pelleHus. B ykazaHHOM
pemenun bupska ykasbiBaeT Ko, KOTOphIi OyaeT nmpucBoeH J[oroBopaM, o KOTOPBIM OyJeT
HCIIONIB30BaThes Tako Crioco0 ompeiesieH s TIaBaloIiid CTaBKH.

Ecnu npumenumas k JloroBopy my0OiMKyeMasi MpOLIEHTHas CTaBKa, ykazaHHas B Crocobe
OTlpeNieNIeHUs] IUIABAIOIIed CTaBKH, WJIM HCTOYHMK €€ OIYyOJMKOBAaHUS O(HIMAIBHO
MEHSETCS Ha WHYIO TTyOJUKYEeMYIO TIPOIICHTHYIO CTaBKY MJIM UCTOYHHK €€ OIyOJMKOBaHUS,
Takoe coObITue He siBisieTca COoeM myOnukanuu. B stom ciydae IlnaBaromias craBka ams
JlaTbl U3MeHeHUs IJIaBaroleil cTaBku OyAeT ompeAensaThes Tak, Kak eciau Obl B Crocobe
oTpeieNIeHus TUIaBaoIIe CTaBkM Oblla yKa3zaHa HOBas MyOJIMKyemasi MpOLIEHTHasl CTaBKa
WA UCTOYHUK €€ OMYyOJINKOBaHMS.

CpBOil NYBJIUKALIUA

Coon nybdaukayuu O3HA4Ya€T HEBO3MOXKHOCTh K MOMEHTY IMpPOBEICHUS paCUETOB B
cooTBeTrcTBUM ¢ [IpaBuinamMu KIMpHHTa MOJYYUTh MH(OPMAIMIO O MPOIEHTHOW CTaBKE W3



6.2.

MCTOYHMKA MH(POPMALIUU O IPOIICHTHBIX CTaBKaX, YKa3aHHOTO B COrTIACOBAHHOM CTOPOHAMHU
Cnocobe ompenencHus IJIABaKOIIEH CTaBKH, WX JIOOYI0 HHYIO HHGOpPMAIIHIO,
HeoOxoaumyro Juid onpeneneHus IlnaBaromeit craBku Ha JlaTy M3MEHEHHs IUIaBarollel
CTaBKH.

Ecnu B orHOmenun Jloropopa Hactymaet CO0OM myOIMKaInu:

(a) u ecniu COo¥ TMyONMKAMKM TPOUCXOAWT B JlaTy M3MEHEHUs IJIaBAIONICH CTaBKH,
JlaTa u3MeHeHus IUIaBaloNIel CTaBKH NMEPEHOCHUTCs Ha Onmvxaimuii Pabouuii neHpb
nocJie Toro, kak COooit myOIMKanum rnepecTaHeT UMETh MECTO.

(6) B mHBIX cimy4dasx CTOpOHBI JOJDKHBI COTJIacoBaTh HOBBIM Croco0 ompenencHus
nJIaBaroiel craBku, eciau COol myOJuKaIuu UMEeT MEeCTO B TeueHue miaTh Pabounx
nued. Eciu cTopoHBl He corjacyioT HOBbIA Crnoco0 orpezaesieHHs IIaBarolen
CTaBKHU B TeueHHe nsaTu Pabounx aueit, (u COoil myOIUKaluy MpH 3TOM HPOJ0IIKAET
uMeTb MecTo), lleHTpanbHBIM KOHTpPAareHT BIpPaBe IO CBOEMY YCMOTPEHUIO
onpeneauTs HOBbIM Crioco0 onpe/eneHus iaBarolieid CTaBKy.



MNPUJIIOKEHME 1

K Cnenndukanum 10roBopoB (KOHTPAKTOB) MpoueHTHbIN cBon 2014 r.
®opma 3asBku A CaeJKU NPONEHTHBINH CBOI
Ycnosusimu JloroBopa, K KOTOPOMY OTHOCHTCSI HACTOSIIIAs 3asBKa, SIBIISTIOTCS:
€)) OO11He yCcaoBUs:
HomuHnanbpHast cymma:

[[lata Hayaa cpoka:]

JlaTa ncteueHus cpoka: [®]
(0) [PuKCHPOBAHHBIE CYMMBI: |
[[TnaTtenpiyk GuKCUPOBAaHHON [Ctopona A] [Ctopona b]
CYMMBI: |
[daTe! mnatexa OUKCHpPOBaAaHHBIX [®], [c yueTOM Y CIOBHUS OKOHYAHMS
CyMM:] Cpoka B Hepabouwuii jieHb: [o]],

[DukcupoBaHHas cymma [HWin
dukcupoBaHHAS CTaBKa U
KoaddunmenT nns pacyera qHei B
MIPOLICHTHOM IEPUOAE IS
DuUKCHUPOBAHHON CTaBKH|:]

() [1naBaroryie CyMMBbI:

[TnaTenpmuK naBaromenl CyMMbI [Ctopona B] [Ctopona A]

[1][2]*

Jatel mnatexa [naBatromux cymm:  [@], [c yueToMm Y ClIOBUSI OKOHUAHUS
Cpoka B Hepabouuii icHb: [o]]

[[TnaBaromast cTaBKa /sl TIEPBOTO
[IponienTHOrO NEpuoa:|

Crioco06 ompeseseHus TIaBaroei
CTaBKH:

[Tepuon nnaBaroIIei CTaBKHU: Vkazaane «O/Ny, «1 My, «3M»,
«6M» o3naugaer, uro [lepuon
ILIABAIOIICH CTaBKH COCTABIISICT,
COOTBETCTBEHHO, OMH JI€Hb, OIUH
MECSII, TPU MeCSIIa, IIIeCTh MECSAIIEB.

CTOpOHBI JOIDKHEI yKa3aTh TaKylo JaTy, eCIM OHH HaMepeHbI H3MEHHTH IpaBmio myHkTa 1.4. Crnenudukanuu o ToM, 9to JlaToil Hauama cpoka
aBysercs Jlara gorosopa.

CTOpOHBI HYMEPYIOTCA B CIIy4dac, €CIIA KaxKJast U3 CTOPOH YIIIIa4YuBacT HJ'IaBaIOI]_lI/IC CYMMBI.



[Crpen:] [mroc/mMunyc [@] %] [OtcyTcTBYeT]

Koaddunuent mist pacuera nHei
B IIPOLIEHTHOM TIEPHOJIE IS
IImaBaroreii cTaBKH:

[[daTel U3MEHEHHUS M1aBAIOIICH [®], [c yueToM Y CIOBHUSI OKOHUYAHUS
CTaBKH: ] CpoKa B Hepabouwuii 1cHb: []]
Cwmemenue s JlaTtel n3aMeHEHUS Vkazanne « TODAY)» o3HayaeT, 4To
IJIaBaroIEe CTaBKU: CwmemnieHne cocTaBisieT Holb Pabounx

nHel. Ykazanue « T OM» o3Haugaer,
yTo CMellIeHrne COCTaBIIIET OJUH
Pabounii nenn. Ykazanne «SPOT»
o3HayaeT, uro CMeIleHHe COCTaBIsIET
nBa Pabounx mus

(1) [Kamuranu3zarmus:]
[VcnoBue o kanuranu3anui:] [[Ipumenumo] [He npumeHnmo|

[date! kanuTanu3anuu:]

() [AmopTusanus Homunanehoit [CormnacHo npuiaraeMoMy rpaguky]
CYMMBI: |

(e) Bamrora ynnatel  BapuallMOHHOU

Map>1<1/1:3

(k)  [MHble ycmoBus:]
|.[JomoTHUTEIHHBIN MIATEX |

[[InaTenpmmk nononHutensHoro [Cropona A] [Cropona B]

aTexa)
[Cymma JOOTOJHUTEILHOTO
aTexa)
[BamroTa JIOMOIHUTEILHOTO
TJIaTexal

[[laTa 1OMOMHUTENBHOTO MJIaTeXa |

Il.YcnoBue oOkoHuUaHuUs Cpoka B
HepabouMii JIeHb Ui YCIIOBHIA,
yKa3aHHbIX B  pazgene (0)
HacTtosmel GopMbl 3asBKH:

3 o
Yka3bIBaeTcsl O1HAa M3 BaJIOT, NpelycMOTPeHHbIX CHHCKOM NapaMeTpoB JI0rOBOPOB NPOLIEHTHBIN cBonl Ha pbiHke CTaHaapTusupoBaHHbIX [1DU,
YTBEpXkKAEeHHBIM bupixeit



I1l.YcnoBue oOkoHuaHus cpoka B
Hepabouuil JeHb VIS YCIOBHH,
yKa3aHHBIX B paszaene (B)
HacTosIe GopMbl 3asiBKH:



