Appendices to the Clearing Rules of CJSC RTS Clearing Center

Appendix S4
to the Clearing Rules of CJSC RTS Clearing Center
REQUISITES OF THE DOCUMENTS SUBMITTED BY THE CLEARING CENTER TO THE SETTLEMENT DEPOSITORY AND THE ORDER OF FILLING THEM OUT

Requisites of Registry of Instructions based on clearing results and Registry of securities withdrawal:

Number of Instruction assigned by the Clearing Center;
Number of account to be debited;

Number of account to be credited;

Security ticker assigned by the Settlement Depository;

Amount of securities with the given ticker.

Requisites of the Settlement instruction:

Instruction «Perform settlement».

Requisites of the Instruction to cancel settlement:

Instruction «Cancel settlement».

Requisites of Registry of Instructions to credit fund shares:

Number of instructuon assigned by the Clearing Center;

Number of account to be credited;

Security ticker assigned by the Settlement Depository;

Number of fund shares with the given security code.

Order of filling out the documents:

The specified documents are filled out with indication of all obligatory requisites through the software of the Clearing Center in accordance with the information kept in the database of the Clearing Center in the format, determined under the agreement of the Clearing Center with the Settlement Depository.
Appendix S5
to the Clearing Rules of CJSC RTS Clearing Center
REQUISITES OF THE DOCUMENTS RECEIVED BY THE CLEARING CENTER FROM THE SETTLEMENT DEPOSITORY
Requisites of Report on trading securities account status:

Unique identifier of the owner/ operator of the account;

Number of the trading account/ the Clearing Center account.

Requisites of Registry of trading securities account balance:

Number of the trading account / the Clearing Center account;

Security ticker, assigned by the Settlement Depository;

Amount of securities with the given ticker in the trading account/ the Clearing Center account.

Requisites of Registry of credits to the trading securities accounts:

Number of a trading account / the Clearing Center account;
Security ticker, assigned by the Settlement Depository;
The amount of securities with the given ticker, credited to the trading account/ the Clearing Center account.
Requisites of Report stating whether settlement is possible:

Indication of a possibility to settle (settlement possible/ impossible).
Requisites of Confirmation of settlement:

Message “Settlement done”.

Requisites of settlement cancelation:

Message «Settlement cancelled”
Requisites of Report on crediting fund shares:

Number of instruction assigned by the Clearing Center;

Number of account to be credited;

Security ticker, assigned by the Settlement Depository;

Number of fund shares with the given security ticker;

Results of the instruction being executed: “fund shares credited” / “fund shares not credited”.

Requisites of Report on collateral accounts status:

Unique identifier of the owner/ operator of the account;

Number of the collateral account.

Requisites of Registry of securities balance in collateral account:

Number of collateral account;

Security ticker assigned by the Settlement Depository;

Amount of securities with the given ticker held in the collateral account.

Requisites of Registry of credits to collateral accounts:

Number of collateral account;

Security ticker, assigned by the Settlement Depository;

Amount of securities with the given ticker credited to collateral account. 
Appendix S6
to the Clearing Rules of CJSC RTS Clearing Center
REQUISITES OF DOCUMENTS SUBMITTED BY THE CLEARING CENTER TO THE SETTLEMENT COMPANY AND THE ORDER OF FILLING THEM OUT 
Requisites of Registry of Instructions based on clearing results and Registry of securities withdrawal:

Number of instruction assigned by the Clearing Center;

Number of account to be debited;

Number of account to be credited; 
Currency code;

The sum of cash funds.

Requisites of the Settlement instruction:

Instruction “Perform settlement”.

Requistes of the Instruction to cancel settlement:

Instruction “Cancel settlement”.

Requisites of Instruction to debit collateral and Instruction to credit collateral:

Name of the owner of the account ot be debited;

Number of account to be debited;

Requisites of a benefciary bank;

Number of account to be credited;

Name of the owner of the account to be credited;

Currency code;

Sum;

Purpose of payment.

Requsites of Registry of debits from collateral accounts:

Number of instruction assigned by the Clearing Center;

Number of account to be debited;

Number of account to be credited (the Clearing Center account);

Currency code;

Sum;

Purpose of payment.

Requisites of Registry of payment instructions:

Number of instruction assigned to the Clearing Center;

Payer’s name;

Number of the payer’s account (the Clearing Center’s acount);

Payer’s TIN (Taxpayer Indentification Number);

BIC of the Payer’s bank;

Correspondent account of Payer’s bank;

Recipient’s name;

Number of Recipient’s account;

Recipient’s TIN;

BIC of the beneficiary bank;

Correspondent account of Recipient’s bank;

Currency code;

Sum;

Purpose of payment.

Requisites of Registry of requests for transfer:

Number of request for transfer assigned by the Clearing Center;

SWIFT-BIC of the correspondent bank;

Correspondent account of the Recipient’s bank at the correspondent bank;
SWIFT-BIC of the Recipient’s bank;
Recipient’s account;
Recipient’s name;
Sum.
Order of filling out the documents: 
The specified documents are filled out with indication of all obligatory requisites through the software of the Clearing Center in accordance with the information kept in the database of the Clearing Center in the format, determined under the agreement of the Clearing Center with the Settlement Company. 

Appendix S7
to the Clearing Rules of CJSC RTS Clearing Center
REQUISITES OF DOCUMENTS RECEIVED BY THE CLEARING CENTER FROM SETTLEMENT COMPANY
Requisites of Registry of trading cash accounts balance:

Trading account number / Clearing Center account;
Currency code;

Sum of cash funds in the trading account / Clearing Center account.
Requisites of Registry of credits:
Number of initial document assigned by the Settlement Company;

Number of payment indtruction/ request for transfer;
Payer’s name;

Number of Payer’s account;
BIC of the Payer’s bank / SWIFT-BIC of the Payer’s bank;
Correspondent account of the Payer’s bank;
Cash funds in USD credited to the Clearing Center account.
Requisites of Report stating whether settlement is possible:

Indication of a possibility to settle (settlement possible/ impossible).
Requisites of Confirmation of settlement:

Message “Settlement done”.

Requisites of settlement cancelation:

Message «Settlement cancelled”
Requisites of Registry of collateral balance:

Number of collateral account;

Currency code;

Sum of Collateral held in the collateral account.

Requisites of Registry of Credits:

Number of account to be credited;

Currency code;

Sum of Collateral credited to collateral account.

Requisites of Registry of Debits:

Number of account to be debited;

Currency code;

Sum.

Requisites of registry of executed payment instructions:

Number of instruction assigned by the Clearing Center.

Appendix S8
to the Clearing Rules of CJSC RTS Clearing Center
REQUISITES OF DOCUMENTS SUBMITTED BY THE CLEARING CENTER TO CJSC DCC AND THE ORDER OF FILLING THEM OUT 

Requisites of Instruction to debit Collateral:
Name of the holder of the account to be debited;

Number of account to be debited;

Requisites of Recipient’s bank;

Number of account to be credited;

Name of holder of the account to be credited;

Currency code;

Sum;

Purpose of payment.

Order of filling out the documents: 
The specified documents are filled out with indication of all obligatory requisites through the software of the Clearing Center in accordance with the information kept in the database of the Clearing Center in the format, determined under the agreement of the Clearing Center with the CJSC DCC. 

Appendix S9
to the Clearing Rules of CJSC RTS Clearing Center
REQUISITES OF DOCUMENTS RECEIVED BY THE CLEARING CENTER FROM THE CJSC DCC 
Requisites of Registry of Collateral balance:

Number of collateral account;

Currency code;

Sum of collateral held in collateral account.

Requisites of Registry of credits:

Number of collateral account;

Date of crediting funds;

Currency code;

Sum of Collateral credited to collateral account.

Requisites of Register of debits:

Number of account to be debited;

Date of debiting funds;

Currency code;

Sum.

Appendix S10
to the Clearing Rules of CJSC RTS Clearing Center
REQUISITES OF DOCUMENTS SUBMITTED BY THE CLEARING CENTER TO THE ORGANIZER OF TRADING AND THE ORDER OF FILLING THEM OUT

Requisites of Registry of limits for trading accounts:

Settlement Ddepository code / Settlement Company;

Number of trading account held with Settlement Depository / Settlement Company;

Trading Participant code;

Asset type (securities / cash funds);

Security ticker assigned by the Organizer of Trading / currency code;

Limit for securities / cash funds;

Blocked limit for securities / cash funds.

Requisites of a List of trading accounts codes (List of Trading Participants’ clients):

Trading Participant’s code;

Code of Trading Participant’s client (trading accounts code);

TIN of the Trading Participant’s client;

Settlemeny Depository Code;

Number of the trading securities account held with Settlement Depository;

Settlement Ccompany code;

Number of a trading cash account.

Requisites of Notification of adjusting the limit for the trading account:

Operation code: “Raise Limit” / “Lower Limit”;

Settlement Depository code / Settlement company;

Number of a trading account held with Settlement Depository / Settlement Company;

Trading Participant’s code;

Asset type (securities / cash funds);

Security ticker assigned by the Organizer of Trading / currency code;

Value by which the Limit for secrities / cash funds is adjusted.

Requisites of Confirmation of a possibility to announce an order:

The order’s identification code;

Indication “Possible to announce the order”.

Requisites of refusal to announce an order:

The order’s identification code;

Indication “Impossible to announce the order”.
Requisites of Confirmation of executing the request to withdraw the order:

The order’s identification number;

Indication “Possible to withdraw the order”.

Requisites of Notification of adjusting the blocked limit for the trading account:
Operation code: “raise Blocked Limit” / “lower Blocked Limit”;

Code of Settlement Ddepository / Settlement Company;

Number of trading account held with Settlement Depository/ Settlement Company;

Trading Participant code;

Asset type (securities/ cash funds);

Security ticker assigned by the Organizer of trading / currency code;

Value, by which the Blocked limits for securities / cash funds are adjusted.

Requisites of Notification of the Clearing Center accepting the offer to conclude a trade based on the announced order:

Identification number of the order, which is the basis for the offer to conclude a trade;

Amount of securities;

Price per security;

“ACCEPT”.

Requisites of the Registry of blocked assets:

Clearing Participant’s code;

Client’s code (trading accounts code) of the Clearing Participant;

Asset type (securities / cash funds);

Settlement Depository code / Settlement Company;

Number of a trading account held with Settlement Depository / Settlement Company;

Asset type (securities / cash funds);

Security ticker assigned by the Organizer of Trading / currency code;

Amount of securities / cash funds.

Requisites of Report on detected errors in the Trades registry based on the auction results:

A trade’s identification number;

Error description.

Requisites of the Registry of Limits for Trading Participants:

Trading Participant’s code;

Limit for the Trading Participant;

Blocked limit for the Trading Participant.
Requisites of Notification of adjusting the Limit for a Trading Participant:

Operation code: «Raise a Limit» / «Lower a Limit»;

A Trading Particiant’s code;

A value, by which the Limit for the Trading Participant is adjusted.

Requisites of Notification of adjusting the blocked limit for a Trading Participant:

Operation code: “raise blocked limit” / “lower blocked limit”;

Trading Participant’s code;

A value, by which the blocked limit for the Trading Participant is adjusted.
Requisites of Notification of a necessity to change statuses of trades in the trading system into “obligations under a trade offset or settled”:

A trade’s identification number;

Amount of securities, for which the obligation of re-registration has been offset or settled;

The sum of offset or settled obligation to pay for securities.

Order of filling out the documents: 
The specified documents are filled out with indication of all obligatory requisites through the software of the Clearing Center in accordance with the information kept in the database of the Clearing Center with the use of the formats of the Clearing Center software interaction with the trading system software, in case clearing activity is combined with activity of the organizer of trading, or in accordance with the agreement concluded between the Clearing Center and the Organizer of Trading.

Appendix S11
to the Clearing Rules of CJSC RTS Clearing Center
REQUISITES OF DOCUMENTS RECEIVED BY THE CLEARING CENTER FROM THE ORGANIZER OF TRADING

Requisites of information on the order:

Time of submitting (announcing) the order;

Order’s identification number;

Trading mode, in which the order was submitted (announced): Trading mode with full collateral / Electronic trading mode; 
Security ticker assigned by the Organizer of Trading;

Price per security;

Amount of securities;

Accumulated coupon income per one security (for orders in respect of bonds);

Trade’s currency;

Order’s direction (purchase or sale);

Code of a Trading Participant, who submitted (announced) the order;

Client’s code (trading accounts code) of a Trading Participant, who submitted (announced) the order.

Requisites of a Request to withdraw an order:

Time of submitting a request;

Order’s identification number;

Trading mode, in which the Order has been announced: Trading mode with full collateral / Electronic trading mode;

Code of the Trading Participant, who submitted the request.

Requisites of the Trades registry:

Date and time of the trade’s registration;

Trade’s identification number;

Type of trade / clearing instruction:

· trade with full collateral;

· repo trade;

· clearing instruction for settlement of repo trade;

· trade of securities placement;

· trade related to issuance of fund shares;

· trade with deferred settlement;
· clearing instruction for settlement of a trade with deferred settlement;

· Trade with partial collateral;

Security ticker assigned by the Organizer of Trading;

Price per security;

Amount of securities;

Trade amount;

Accumulated coupon income for the trade;

Trade currency;
Payment currency;

Code of a Trading Participant, who is a seller, or who has concluded a trade on behalf of a seller, or a code of the Clearing Center who is a seller;

Code of a client (Trading accounts code) of the Trading Participant – a seller);
Code of a Trading Participant, who is a buyer, or who has concluded a trade on behalf of a buyer, or a code of the Clearing Center who is a buyer;

Code of a client (Trading accounts code) of the Trading Participant – a buyer.
Requisites of the Trades registry based on the auction results:

Date and time of the trade’s registration;

Order’s identification number;

Code of a Clearing Participant who has obligations to sell securities;

Code of a Clearing Participant’s client who has obligations to sell securities;

Code of a Clearing Participant who has obligations to pay for securities;

Code of a Clearing Participant’s client who has obligations to pay for securities;

Code of a Settlement Depository where the trading securities account to be debited is set up;

Number of the trading securities account to be debited;

Code of a Settlement Depository where the trading securities account to be credited is set up;

Number of the trading securities account to be credited;

Code of a Settlement Company where the trading cash account to be credited is set up;

Number of the trading cash account to be credited;

Code of a Settlement Company where the trading cash account to be debited is set up;

Number of the trading cash account to be debited;

Security’s ticker assigned by the Organizer of Trading;
Security ticker at DCC
Amount of securities;

Price per security in payment currency;

Sum of payment;

Code of payment currency.
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