Appendices to the Clearing Rules of CJSC RTS Clearing Center

Appendix F4

to the Clearing Rules
of CJSC RTS Clearing Center
CLEARING CENTER REPORTS 
Summary Financial Statement
	CJSC RTS Clearing Center

	Summary Financial Statement for
	

	

	
	for Clearing Member No.
	
	

	

	

	Register name
	Opening balance
	Day’s turnover
	Closing balance

	
	Debit
	Credit
	Debit
	Credit
	Debit
	Credit

	
	
	
	
	
	
	

	CASH REGISTER in RUB
	 
	 
	 
	 
	 
	 

	Proprietary sections
	 
	 
	 
	 
	 
	 

	Flow of funds across sections 
	 
	 
	 
	 
	 
	 

	Variation margin/ Collateral Deposit
	 
	 
	 
	 
	 
	 

	Option Premium
	 
	 
	 
	 
	 
	 

	Exchange fee
	 
	 
	 
	 
	 
	 

	Proprietary sections total
	 
	 
	 
	 
	 
	 

	Aggregated client sections
	 
	 
	 
	 
	 
	 

	Flow of fund across the sections
	 
	 
	 
	 
	 
	 

	Variation Margin/ Collateral Deposit
	 
	 
	 
	 
	 
	 

	Option Premium
	 
	 
	 
	 
	 
	 

	Exchange fee
	 
	 
	 
	 
	 
	 

	Client sections total
	 
	 
	 
	 
	 
	 

	Aggregated asset management sections
	 
	 
	 
	 
	 
	 

	Flow of funds across sections
	 
	 
	 
	 
	 
	 

	Variation Margin/ Collateral Deposit
	 
	 
	 
	 
	 
	 

	Option Premium
	 
	 
	 
	 
	 
	 

	Exchange fee
	 
	 
	 
	 
	 
	 

	Asset management sections total
	 
	 
	 
	 
	 
	 

	CASH REGISTER in RUB TOTAL
	 
	 
	 
	 
	 
	 

	SECURITIES COLLATERAL REGISTER
and CASH REGISTER in foreign currency
	 
	 
	 
	 
	 
	 

	Proprietary sections
	 
	 
	 
	 
	 
	 

	Flow of funds across sections
	 
	 
	 
	 
	 
	 

	Proprietary sections total
	 
	 
	 
	 
	 
	 

	Aggregated client sections
	 
	 
	 
	 
	 
	 

	Flow of funds across sections
	 
	 
	 
	 
	 
	 

	Aggregated client registers total
	 
	 
	 
	 
	 
	 

	Aggregated asset management sections
	 
	 
	 
	 
	 
	 

	Flow of funds across sections
	 
	 
	 
	 
	 
	 

	Asset management sections total
	 
	 
	 
	 
	 
	 

	SECURITIES COLLATERAL REGISTER in foreign currency TOTAL
and CASH REGISTER in foreign currency TOTAL
	 
	 
	 
	 
	 
	 

	
	
	
	
	Exchange fee
	
	
	
	
	
	
	

	
	
	
	
	Cash registers in RUB total: 
	
	
	
	
	
	Securities collateral register and cash register in foreign currency total:
as of the end of day
	

	
	
	
	
	as of the end of day
	
	
	
	
	
	
	

	
	
	
	
	Collateral
	
	
	
	
	
	Collateral
	

	
	
	
	
	Total available funds
	
	
	
	
	
	Total available funds
	

	
	
	
	
	Total Contingency Fund contribution 
	
	
	
	
	
	
	

	
	
	
	
	Amount to be credited (debt)
	 
	
	
	
	
	
	

	
	
	
	
	Amount to be credited for asset management sections
	
	
	
	
	
	
	

	
	
	
	
	Including debt to the Contingency Fund
	
	
	
	
	
	
	

	
	
	
	
	Including debt to the Compulsory Contributions Fund
	
	
	
	
	
	
	

	
	
	
	
	Including debt to the Reserve Fund
	
	
	
	
	
	
	

	
	
	
	
	Including debt to the Contingency Fund of Other Members
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	
	
	

	Account Analysis

	 

	Section number
	Debit
	Credit
	Basis
	Notes

	
	
	
	
	

	 
	 
	 
	 
	 
	 
	 

	 
	 
	 
	 
	 
	 
	 


1.1.1.1.1.1.1.1.1. Daily Report on a Clearing Member/Client’s Futures Contracts/ T+N trades
	Daily Report on a Clearing Member’s futures contracts/ T+N trades

	CJSC RTS Clearing Center 
	 
	Section No.
	 
	 

	Instrument type
	Instrument
	Settlement date
	Session settlement price
	Trend
	Sections of the positions register
	Open Positions
	Variation Margin/ Collateral Deposit, RUB
	Exchange fee, RUB
	Required Collateral, RUB

	
	
	
	
	
	
	At the opening
	During the session
	At the closure
	
	
	

	
	
	
	
	
	
	
	Trades
	Settlement
	Total
	
	
	
	

	
	
	
	
	
	
	S
	B
	Price
	S
	B
	S
	B
	S
	B
	S
	B
	
	
	Gross
Collateral 
	Collateral size including options positions

	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	Total for Si
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	All instruments total
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 


1.1.1.1.1.1.1.1.2. Daily Report on a Clearing Member / Client’s option contracts
	Daily Report on a Clearing Member’s option contracts

	CJSC RTS Clearing Center 
	
	
	
	Register No.
	
	

	Option class
	Option type
	Strike Price
	Contract
	Settlement Date
	Average weighted price of the session
	Sections of the positions register 
	Open positions
	Premium, RUB
	Exchange fee, RUB
	Required Collateral, RUB

	
	
	
	
	
	
	
	At the opening
	During the session
	Exercise
	Expiration
	At the closure
	
	
	

	
	
	
	
	
	
	
	
	Trades
	Total
	
	
	
	
	
	

	
	
	
	
	
	
	
	S
	B
	Price
	S
	B
	S
	B
	S
	B
	S
	B
	S
	B
	
	
	Gross
Collateral
	Collateral size including futures positions

	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	
	

	Total for RTS
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	All contracts total
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 


1.1.1.1.1.1.1.1.3. Financial Report on a Section of Clearing Registers
	
	
	Report to be delivered by 
	date

	

	Clearing Member

	Financial Report on the Section of Clearing Registers “CLIENT”

	Section NХХУУ000

	

	As of date
	

	 

	I. Cash registers in RUB

	Balance in the registers as of the end of the previous trading day
	 

	Flow of funds against payment documents
	Deposited
	 

	
	Received
	 

	Variation Margin/ Collateral Deposit
	Credited
	 

	
	Debited
	 

	Option Premium
	Credited 
	 

	
	Debited
	 

	Withheld exchange fee
	 

	Balance in the registers as of the end of the current trading day
	 

	Collateral
	 

	Available funds
	 

	Collateral to be posted
	 

	II. Securities collateral registers and cash registers in foreign currency

	Balance in the registers as of the end of the previous trading day
	 

	Flow of funds against depository instructions
	Deposited
	 

	
	Received
	 

	Balance in the registers as of the end of the current trading day
	 

	Collateral
	 

	Available funds
	 


1.1.1.1.1.1.1.1.4. Status of Collateral in form of securities and foreign currency and Contingency Fund status
	Status of Collateral in form of securities and foreign currency and Contingency Fund status

	
	As of date
	

	
	By Participants
	

	 

	Type of assets
	Participant’s registration number
	Agreement number
	Agreement date
	Depositor/ Clearing Member
	Initial number/ amount
	Credited (+) Debited
(-) 
	Final number/ amount
	Estimated price
	Total estimated value
	Collateral 
	Contingency Fund assets

	
	
	
	
	
	
	
	
	
	
	
	

	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	Total by asset type
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 

	TOTAL
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 
	 


Notice of approaching settlement date for a delivery futures contract
For an instrument settled through the Clearing Center
	Settlement date
	Contract code
	Code of the section of the positions register
	Number of open positions
	Information for physical settlement

	
	
	
	buy
	sell
	Trading accounts code (client code)
	Depository code
	Trading securities account number
	Trading cash account number

	
	
	
	
	
	
	
	
	


For an instrument settled elsewhere
	First day of the settlement period
	Contract code
	Code of the section of the positions register
	Number of open positions
	Dealer code
	Settlement

	
	
	
	buy
	sell
	
	

	
	
	
	
	
	
	


For a commodity contract

	First day of the settlement period
	Contract code
	Code of the section of the positions register
	Number of open positions
	Information for physical settlement

	
	
	
	buy
	sell
	Delivery Agreement under Contract 
	Record card number
	Power of attorney for receipt of information on the record card
	Power of attorney for receipt of information on the RTS Settlement Chamber account 
	Settlement account with the RTS Settlement Chamber
	EDC system address

	
	
	
	
	
	
	
	
	
	
	


Information on sections of clearing registers (in e-form)
	Code of the section of clearing registers
	Taxpayer ID of the party for whom the section was opened
	Section opened on
	Code of the section for debiting of the reporting service fee
	Code for execution of direct trades
	Trading accounts code
	Settlement flag
	Settlement Depository code
	Trading securities account number
	Settlement Company code 
	Trading cash account number

	
	
	
	
	
	
	
	
	
	
	


Financial Statement after Intraday Clearing Session
	Financial Statement after Intraday Clearing Session 
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	
	
	

	
	For Clearing Member N
	
	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	
	
	

	
	
	
	
	
	
	
	
	
	
	
	

	Register name
	
	
	
	
	Opening balance
	Day’s turnover
	Closing balance

	
	
	
	
	
	
	Debit
	Credit
	Debit
	Credit
	Debit
	Credit

	
	
	
	
	
	
	
	
	
	
	
	

	CASH REGISTER
	
	
	
	
	
	
	
	
	
	

	Proprietary sections
	
	
	
	
	0.00
	0.00
	
	
	
	

	Flow of funds across sections
	
	
	
	
	
	
	0.00
	0.00
	
	

	Variation Margin/ Collateral Deposit
	
	
	
	
	
	
	0.00
	0.00
	
	

	Option Premium
	
	
	
	
	
	
	0.00
	0.00
	
	

	Proprietary sections total
	
	
	
	
	
	
	
	0.00
	0.00

	Aggregated client sections
	
	
	
	0.00
	0.00
	
	
	
	

	Flow of funds across sections
	
	
	
	
	
	
	0.00
	0.00
	
	

	Variation Margin/ Collateral Deposit
	
	
	
	
	
	
	0.00
	0.00
	
	

	Option Premium
	
	
	
	
	
	
	0.00
	0.00
	
	

	Client sections total
	
	
	
	
	
	
	
	0.00
	0.00

	Aggregated asset management sections
	
	
	
	
	0.00
	0.00
	
	
	
	

	Flow of funds across sections
	
	
	
	
	
	
	0.00
	0.00
	
	

	Variation Margin/ Collateral Deposit
	
	
	
	
	
	
	0.00
	0.00
	
	

	Option Premium
	
	
	
	
	
	
	0.00
	0.00
	
	

	Asset management sections total
	
	
	
	
	
	
	
	
	0.00
	0.00

	CASH REGISTER TOTAL
	
	
	
	0.00
	0.00
	0.00
	0.00
	0.00
	0.00

	SECURITIES COLLATERAL REGISTER
	
	
	
	
	
	
	
	
	
	

	Proprietary sections
	
	
	
	
	0.00
	0.00
	
	
	
	

	Flow of funds across sections
	
	
	
	
	
	
	0.00
	0.00
	
	

	Proprietary sections total
	
	
	
	
	
	
	
	0.00
	0.00

	Aggregated client sections
	
	
	
	0.00
	0.00
	
	
	
	

	Flow of funds across sections
	
	
	
	
	
	
	0.00
	0.00
	
	

	Aggregated client sections total
	
	
	
	
	
	
	0.00
	0.00

	Aggregated asset management sections
	
	
	
	
	0.00
	0.00
	
	
	
	

	Flow of funds across sections
	
	
	
	
	
	
	0.00
	0.00
	
	

	Asset management sections total
	
	
	
	
	
	
	
	
	0.00
	0.00

	SECURITIES COLLATERAL REGISTERS TOTAL
	
	
	
	0.00
	0.00
	0.00
	0.00
	0.00
	0.00

	
	
	
	
	Cash registers total:
	
	
	
	Securities collateral register total:

	After intraday clearing session
	0.00
	
	After intraday clearing session
	0.00

	Collateral
	0.00
	
	Collateral
	0.00

	Total available funds
	0.00
	
	Total available funds
	0.00

	Amount to be credited (debt)
	0.00
	
	
	
	
	
	

	Amount to be credited for asset management sections
	0.00
	
	
	
	
	
	

	Sufficiency level
	0.00
	
	
	
	
	
	

	Amount required to maintain the sufficiency level
	0.00
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