Appendices to the Clearing Rules of CJSC RTS Clearing Center


Appendix F6
to the Clearing Rules of CJSC RTS Clearing Center

FEES
for the clearing services rendered to Clearing Participants who were assigned (a) Clearing Member code(s)
	
	Operation
	Fee
(VAT included)
	Note 

	1
	Opening of a proprietary or client section within clearing registers, per section
	120 RUB
	Debited from the cash register section specified in the Clearing Participant’s application.

	2
	Generation of reports by clearing register sections (except for position register sections), per section per month 
	120 RUB
	Debited from the cash register section specified in the Clearing Participant’s application not later than on the business day following the dispatch day, or on the first business day of the month. If the fee is charged for less than a complete month, the amount to be debited is calculated pro rata the ratio of the remaining business days and the total number of business days in the current month

	3
	Mandatory liquidation of positions, per one derivatives contract/ T+N trade

	5 exchange fees established for the derivatives contract / T+N trade the obligations under which were terminated as a result of mandatory liquidation of positions

	Collected from the Clearing Participant whose positions are subjected to mandatory liquidation. Debited from the cash register section, whose code coincides with the code of the position register section where the obligations under the derivatives contract/ T+N trades were registered that were terminated as a result of mandatory liquidation of positions.



	4
	Change of registration of obligations under derivatives contracts/ T+N trades at request of the Clearing Participant, per change of registration of obligations under one derivatives contract/ T+N trade
	1 exchange fee established for the derivatives contract / T+N trades obligations under which are re-registered
	Collected from the Clearing Participant whose obligations are re-registered. Debited from the cash register section, whose code coincides with the code of the position register section where the obligations were registered before the re-registration took place.

	5
	Provision of information on the status of and flow of funds in the cash register or securities register at the Clearing Participant’s request, per one statement
	300 RUB
	Debited from the cash register section specified in the Clearing Participant’s request. 

	6
	Provision of reports in e-form and on paper at the request of the Clearing Participant:
	
	Debited from the cash register section specified in the Clearing Participant’s request. 

	
	- per file
	10 RUB
	

	
	- per report
	300 RUB
	

	7
	Clearing of futures contracts made on the market operated by Saint Petersburg Exchange, per one futures contract
	1 exchange fee established for the futures contract
	Debited from the cash register section, whose code coincides with the code of the position register section specified in the order for execution of the futures contract

	8
	Settlement of futures contracts,

per contract:
	
	Collected from the Clearing Participant, who is a party to a futures contract. Debited from the cash register section whose code coincides with code of the position register section where the obligations under the settled contract were registered. 


	
	- on OJSC “Uralsvyazinform” ordinary shares;
	0.2 RUB
	

	
	- on the average rate of the three-month MosPrime credit;

- on the average rate of the overnight MosPrime credit;
	0.3 RUB
	

	
	- on RTS Industrial Index;

- on RTS Metals & Mining Index;

- on RTS Oil & Gas Index;
- on RTS Telecom Index;
- on RTS Consumer & Retail Index;

- on RTS Electric Utilities Index;
	0.5 RUB
	

	
	- on USD/RUB exchange rate;
- on 3-year and 10-year Moscow city bonds;

- on stop-out price of the auction for placement of government securities;

- oil-fuel;

- on aviation fuel;

- on “BRENT” crude oil;

- on “URALS” crude oil;

- on gold;

- bonds of “FGC UES”, JSC;

- Gazprom bonds;

- Moscow region bonds;

- bonds of JSCo “RZD”;

- on federal bonds;

- on Sberbank ordinary shares 
- on Enel OGK-5 ordinary shares;

- on Sberbank preferred shares;
- on EUR/USD exchange rate;

- on EUR/RUB exchange rate;
- futures contracts made on the market operated by Saint Petersburg Exchange
	1 RUB
	

	
	- on "Gazprom" ordinary shares;

- on "Lukoil" ordinary shares;

- on "Rostelecom" ordinary shares; 
- on "Rosneft" ordinary shares;

- on RTS Index;

- on OAO "Gazpromneft" ordinary shares;

- on Tatneft ordinary shares;

- on OAO "MTS" ordinary shares;

- on OAO "NOVATEK" ordinary shares;

- on OAO "Polyus Gold" ordinary shares;

- on JSC "WGC-3" ordinary shares;

- on JSC "OGK-4" ordinary shares;

- on Uralkaly ordinary shares;

- on "FGC UES ", JSC ordinary shares;
- on silver;

- on platinum;

- on palladium;

- on OAO "Surgutneftegas" preferred shares;

- NLMK ordinary shares;

- OAO "RusHydro" ordinary shares ;

- JSC VTB Bank ordinary shares.
	2 RUB
	

	
	- on Surgutneftegas ordinary shares;

- on OJSC "MMC "NORILSK NICKEL" ordinary shares;

- on Transneft preferred shares;

- Severstal ordinary shares;
	4 RUB
	

	
	- on euro bonds;

- on diesel oil;
	10 RUB
	

	
	- on sugar.
	25 RUB
	

	9
	Settlement of option contracts,
per contract:
	
	Collected from the Clearing Participant, who is a party to an option contract. Debited from the cash register section whose code coincides with code of the position register section where the obligations under the settled contract were registered.

	
	- on O.J.S.C. "Uralsvyazinform" ordinary shares futures contract;

- on JSC "WGC-3" ordinary shares futures contract;

- on JSC "OGK-4" ordinary shares futures contract;
	0.1 RUB
	

	
	- on USD/RUB exchange rate futures contract;
- on 10-year Moscow city bonds futures contract;
- on "FGC UES", JSC bonds futures contract;

- on "Gazprom" ordinary shares futures contract;

- on Moscow city bonds futures contract;

- on JSCo "RZD" bonds futures contract;

- on RTS Industrial Index futures contract;

- on RTS Metals & Mining Index futures contract;

- on RTS Oil & Gas Index futures contract;
- on RTS Telecom Index futures contract;
- on RTS Consumer & Retail Index futures contract;
- on federal bonds futures contract;

- on "Sberbank" ordinary shares futures contract;
- on JSC "OGK-5" ordinary shares futures contract;
- on "Sberbank" preferred shares futures contract;

- on RTS Electric Utilities Index futures contract;

	0.5 RUB
	

	
	- on "Gazprom" ordinary shares futures contract;
- on "Lukoil" ordinary shares futures contract;

- on "Rostelecom" ordinary shares futures contract; 

- on "Rosneft" ordinary shares futures contract;

- on Tatneft ordinary shares futures contract;

- on OAO "Gazpromneft" ordinary shares futures contract;

- on OAO "MTS" ordinary shares futures contract;

- on OAO "NOVATEK" ordinary shares futures contract;

- on OAO "Polyus Gold" ordinary shares futures contract;
- on Surgutheftegas ordinary shares futures contract;
- NLMK ordinary shares futures contract;
- JSC VTB Bank ordinary shares futures contract.
	1 RUB
	

	
	-OAO "RusHydro" ordinary shares futures contract ;
- on gold futures contract;
- on diesel oil futures contract;

- on oil-fuel futures contract;

- on aviation fuel futures contract;
- on “BRENT” crude oil futures contract;

- on “URALS” crude oil futures contract;


	
	

	
	- on OJSC "MMC "NORILSK NICKEL" ordinary shares futures contract;
- on RTS Index futures contract;

- on Surgutneftegas ordinary shares futures contract;

- on Transneft preferred shares futures contract;

- Severstal ordinary shares futures contract;
- on sugar futures contract;

- on silver futures contract;
	2 RUB
	

	10
	Clearing with partial collateral for T+N trades:
	
	Collected from the Clearing Participant who is a party to a T+N trade on the trade date.

Debited from a cash register section whose code coincides with code of the position register section where the obligations under the executed T+N trade are registered.


	
	 - for T+N trades executed based on indirect orders (*)
	0.003% of the trade amount but not less than 0.01 RUB
	

	
	 - for T+N trades executed based on direct orders except for T+N trades based on direct orders announced by the same Trading Participant with indication of position register sections of the same Brokerage Company
	0.000051% of the trade amount but not less than 0.01 RUB
	

	
	 - for T+N trades executed based on direct orders announced by the same Trading Participant with indication of position register sections of the same Brokerage Company
	0.01 RUB
	


* If during a trading day a Trading Participant executes in the on-exchange trading mode with settlement on T+4 trades to buy and trades to sell the same security indicating the same section of the positions register, the fee payable on such trades to the Clearing Center shall be the maximum of (i) total Clearing Center fee on all the trades executed by the Clearing Participant to buy the relevant securities, or (ii) total Clearing Center fee on all the trades executed by the Clearing Participant to sell the relevant securities.









PAGE  
page 240

