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PyxoBoacTBo nosb3oBarens Toprosoro repmunana TKC «Candup»

1. 'noccapmii

Tepmun/CokpaieHue

Onpenenenune/Pacmudpposka

CIlon

PBIHOK cTaHIapTU3MPOBAHHBIX MPOU3BOJHBIX (PMHAHCOBBIX
UHCTPYMEHTOB

TKC

ToproBo-KJIMPUHIOBask CUCTEMA

CSA

Credit support annex (agreement) — yciioBue rmpe1ocTaBiICHUs
o0ecrieyeHus - CTOPOHBI YKA3bIBAKOT B CACJIIKE BAIIOTY oOecrieueHns u
nepeonieHku. B cootBerctBum ¢ ISDA/RISDA

Far leg

[Tocnenyromuii 0OMEH BaTIOT

FX

Foreign Exchange Operations — 3T0 KOHBEPCHOHHBIE OIEPALIUH,
CICIIKH YYaCTHUKOB BAJTIOTHOTO PHIHKA 110 OOMEHY OTOBOPEHHBIX
CYMM BaJlFOThI OHON CTpaHbl Ha BaJIOTY JPYTOM CTpaHBbI 10
COITaCOBAaHHOMY KYPCY C MPOBEACHUEM PACUETOB HA OMIPEIEIEHHYIO
JaTy.

IRS

[TponieHTHBIN cBoI (aHIJI. interest rate swap) — IPOU3BOAHBIIH
(MHAHCOBBIN HHCTPYMEHT B ()OPME COTIIALICHUS MEXIY ABYMS
CTOPOHAMH O TOM, YTO B OIIPEJEJICHHYIO 1aTy OJHa CTOpOHA
3aIIaTUT BTOPOM CTOPOHE (PMKCHPOBAHHBIN MPOIICHT Ha
OIPEECICHHYIO CYMMY U IOJIYYHUT IUIATEX HA CyMMY IIPOLIEHTA 10
IU1aBarollel ctaBke (Hanpumep, o craske LIBOR) ot BTopoii
CTOPOHBI.

Near leg

[TepBoHayanbHbII OOMEH BaJIIOT

OIS

Overnight Index Swap — OBepHaiT HHIEKC-CBOIT — MPOILIEHTHBIN
CBOII, B KOTOPOM IUIaTEXH ¢ PUKCUPOBAHHON CTaBKOW 0OMEHHMBAIOTCSA
Ha IUIaTEXH C IJIABAIOIIEH CTaBKOM, ONPENEIsIEMON UCXOAS U3
OJIHOJTHEBHBIX CTaBOK JieHeXHOoro pbiHka (Hanpumep RUONIA,
RUSFAR) 3a oroBopeHHBII NepruoT BpeMEHH.

XCCY

BantotHo-niporieHTHbI# cBor (auri. Cross-currency Swap) — csor,
MOJpa3yMeBaroIuil 0OMEH CyMMaMH (HOMUHAJIaMH) U IPOLIEHTHBIMU
IJIaTCKaMU B PAa3HBIX BAJIIOTAX, IIPpHU 3TOM CTaBKa I10 OI[HOfI BaJIIOTC
ruiaBatonias (1o «06a3oBoi» BalioTe, Kak MPaBUIIo, 10 J0JUIapy
CIIIA), a o apyroii — pukcupoanHas. Korupoka XCCY otpaxaer
TeKyllee 3HaYeHne (PUKCUPOBAHHOM CTaBKU.

PK EII

Pacuernsiit kog Eaunoro myna

Puck-gerTuHr

[Ipomecc, mpu KOTOPOM HECKOJBKO CAEIOK OOBEAUHSIOTCS B OJTHY
JUIsl YMEHBIIICHUSI pUCKa.




PyxoBoacTBo nosb3oBarens Toprosoro repmunana TKC «Candup»

2. O TepMmuHaJie

Toproserii Tepmunan TKC «Candup» — 3T0 yHUBEpCaIbHbIN TEPMUHAI JJIS YIaCTHs B TOPrax Ha
PBIHKE CTaHAAPTU3MPOBAHHBIX NMPOU3BOAHBIX (PMHAHCOBBIX MHCTPYMEHTOB, KOTODPBIN SBIsAETCA
BHEOMP)KEBBIM PBIHKOM U (YHKIHOHHMPYET JJISi COOTBETCTBHUS 3aKOHOJATEIbCTBY O TOM, YTO
BHEOMP)KEBbIE CHEIKUM C PSIIOM JEpUBATHBOB JOJDKHBI 3aKIIOYAThCA C  LEHTPAJIbHBIM
KOHTPAreHTOM M LIEHTPAIM30BaHHBIM KIIMPUHIOM.
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3. IoakJoueHne U ABTOPU3ALMSI

3.1 ABTopu3anus

ABTOpU3aIUs B CUCTEME MTPOU3BOUTCS MO CCHUIKE: CChLIKA 0I5 6X00d

@ GROUP

TOProBbIA
TEPMUHAN
croun

Pucynok 1 - DxpaH Bxoa B TOProBbIii TEPMHUHAJ

MOSCOow
EXCHANGE

KEYCLOAK

o — ] - EE =
B - . " -
- — | |

| B =

+7 495 232-05-55 et o e oAy g i U Rt
+7 495 363-32-32 i irral b o s Zipiricls -
Pucynok 2 - ®opma aBTOpH3anuH B TOPrOBOM TEPMHHAJIE

3.2 BeIxoa u3 cucTeMbl

JIns BBIXOAA W3 CHUCTEMBI HEOOXOIUMO BBHIOpaTh TYHKT «BBIHTH U3 aKkayHTa» B
MOJIb30BaTEIHCKOM MEHIO CIpaBa Ha BepxHei nanenu (cMm. Pucynok 3).
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g mo R

Cosparb FxForward

OcHoexoe

Toprosw cutT

Pexuu Topros v
Rara
Cymuat
v
O Noesma

Apxis caenox Banawcy

FxSwap Dashboard 3

©® Buy

v Banothan napa

O Sell

B oopeapasui xype

Cymua 2

Dashboard 4

Pucynok 3 - BbIxoa u3 cucTemMbl

® test
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4. Pa6ora c 3assBkamMu (opaepamMmu)

4.1 Paznen «Co3nathb opaep»

TKC Candup npenocraBiisieT BO3MOXKHOCTh [10JIaBaTh 3asBKH (CO3aBaTh Opepa) CIASAYIOMIX
THIIOB:

e FX (cMm. Pucynok 4);

e FX Swap (cMm. Pucynok 5);

e [RS/OIS (cm. Pucynoxk 6);

e XCCY (cm. Pucynok 7).

@ GROUP NewOrders. FxSwap Dashboard 3 Dashboard 4 + ® = o o

[ cosnars opaer ~

Co3spatb FxForward

FX Swap OcHoBHoe
IRS/OIS
xcey Toprossif cuér v v

oppepa

AkTiBHbIE OpAEPa

Pesunm Topros ~ v Bamotmannapa v ~

Bxogsuwe oppepa. Agpecsie ® Buy O Sell
Broanuwe opaepa. esanpechbie fara B copoapme uype
Apie opAEpoB
B noswum Cymma 1 Cymma 2
Banakcet
Noaniyua. Bee npoaykTsl
ApPXHE CRENOK
Nnatemu
ChncoK yuacTHIKOS
[ Pumoussie panssie ~
Kpmsbie O g
Baniohbia kypesl
Kanu6posostbie WHETpyMENT!

- Bk L=

Pucynok 4 - Ilynkt menio «Co3gats FxForward»

m GROUP NewOrders FxSwap Dashboard 3 Dashboard 4 + ® 't ~ o
x Pxsme RSO P Swar
[& comars opnen
™ Cosparb FxSwap
Cenonos
IRS/OIS
xccy Toprossi cusT v -
Opacpa
Pewim Topron ~ Y, Bamorkasnaps ¥ ~
AxTHSHIE OPASPS
BioaAwINe OPATPA. ALDECHEIS ® Buy/Sell O Sell/Buy
Bxognawne opaepa. Besagpechue Liewa (swap points)

Apuan opaspos )
5 noswum Near Leg Far Leg
sancn g B e aro B
Noswuun. Bee npoay«rit
Apxna caeno Roxymea
Mnatexn

Tpopaxa
Crucox yuacrancos
| [N p—
Kpussie

BamorHsie kypeut [

KanuBpoR0uHEIE HHCTRYMEHTE

Pucynok 5 - Ilynkt menio «Co3nats FxSwap»
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Eﬂsaoup

[& commars opas
#

FX Swap

Xecy

Opacpa

AxTHEHME OpAERE

BXOARILNE OPABPA. ALDECHEIE

NewOrders FxSwap Dashboard 3 Dashboard 4 + ® 5
Fx FX Swap RS/t FX Swap RE/015
Cospars IRS/OIS
OcHoBHOE
Toprosmi cuit ~ ~
Pemu Topros v v ~

Bamora W

Bxogaume oppepa. Besapectie

Agwns pacsos
B
Banances
Moz, Bes mpoayers:
Apas cienox
-
Grucox ywacTnsos
B Prinounsic aammsio
Kpusiae
Bamorusie xypcet
KamHBPOB0UNEIE HHCTDYMENT

Gurcharn

Eﬂsaoun

Ocrosoe

Cyuma [T————, B fors oxomusmen

=]

@ Pay Fix/Receive Float O Receive Fix/Pay Float

[fononuuTensHo

Fixed Stream

Floating Stream

DuKCHpOBaHHan CTaBKa

v Cnpeaibpl

v v

v v
v

Pucynok 6 - Ilynkr menio «Co3zgars IRS/OIS»

NewOrders FxSwap Dashboard 3 Dashboard 4 + ® ==t
X FX Swap RS0 FX Suap RS/015 oy
[£ comars opnep
X Cospare XCCY
FX Svap OcHoBHoe
IRSI0IS
Toproswih Gt v ~
Pexwia Tapros v v, ~
AxTvzHue opaeRa
BXOARLLME OPABPA. AADECHBIE BanKTHAA NARA V' Kypc Hauansnan pata B Aars oxonannn 8
Bxoasume opAcpa. Belanpechue
@® Buy/Sell O sell/Buy
Aprna opagpoa
Ocuoamoe Dononwurensuo
B o
Banance Stream Stream
Moamyws. Bce npoayxra ® ne o ® e o Ao
Apsn coenok
MnaTexu Cymma Cymma
Crucox yuacTimeon
BUKCHPOBANHAR CTARKE OuncHpoBaKHn CTaDK
B Prnounsie aansio
Kpuabie Kongsuma v [e— ~
BanioThsie KypoH
Bunnam M Bunnats M
KanuBpasounbie HHGTDyMeNT!
-
Cuemenus nnatexed M Cueuetme nnatexeh v
~

Pucynok 7 - Ilynkt Menw «Co3zaats XCCY»
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4.2 Paznea «Opaepa»

Paznen «Opnepa» copepkuT HH(POPMAIUIO 10 CIEIYIOIIUM BHIaM OPJIEPOB:
e AkrtuBHBIC opaepa (cMm. PucyHok 8);
e Bxonsmue opaepa. Anpectsie (cMm. Pucynok 10);
e Bxopasmue opaepa. besaapecusie (cm. Pucynok 11);
e ApXuUB OpIEpOB.

Ha cTtpaHune kaxaoro Tuma OpAepoOB COAEPKUTCS TaOiauIa, KOTOpas COIAEPKUT CIEIyIOIINE

JAaHHBIE:
e |D opaepa;
e Howmep opaepa;

JlaTa u Bpems perucrpanuu;

[Iponyxkr;

HNHcTpymeHT;

Hamnpasnenue;

Ilena;

Kypc;

Cpox;

Hara 1;

[ara 2;

CymmMma 1,

Hcnonneno;

OcTaToK;

Basrora 1;

Cymma 2;

Bamrora 2;

CSA;

Mapxka;

HanmMmeHoBaHMe KIMEHTA;

HanmeHnoBanue KOHTpareHra;

Bpewms perucrpanuy;

Cuer;

Ilonp30BaTens;

KommenTapui;

Craryc;

Pexxum TOpros;

Cymma npemuy;

JaTa npemuy;

Basmrora npemnu;

Hamnpasnenune npemuu;

Bpoxkep;

Ilena aJ1st nepBOTO MOTOKA;

Ilena a1t BTOpOro moTokKa;

Kon xnuenra.
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@ GROUP NewOrders FxSwap Dashboard 3 Dashboard 4
X FX Swap IRS/01S FX Suap RS/015 et
[£ cosnars oprep
Fx AKTuBHbIC OpAepa
Fx Swop [ Opagp  Aata mepemn perncTRauan  Mpoayxr  MHCTRYMEHT

Rs/08 B85 673754 20082024 161007 FXSw i SuapEl
xeey

[
BrommuE opaspa. ApecHE
Sxogaue opaepa. Besaapeciue
Apns opasaos

B neaum
-
Moz, Bes mpoayers:
Apas Gzenox
-
Grucox ywacTnsos

B Prinounsic aammsio
Kpusiae
Bamorusie xypcet
KATHBDOB04HHIE HHCTYMENT

Gurcharn

Harpasnewne Lewa  Kype Cpox [Latal Cywmal Mcnoawews Ocratom Bamoral Cywuma2 Bamota2 CSA Mapxa H:

Pucynok 8 - [IyHKT MeHI0O KAKTHBHBIE Op/iepa»

Ka;xz[aﬂ Ta6J'II/II_Ia C IaHHBIMU COCTOUT M3 CTPOK, IIPHU HAKATHH HA KOTOPbLIC MOXHO BbI3BAThb

KOHTCKCTHOC MCHIO.

JI1s OTKPBITUSL KOHTEKCTHOI'O MEHIO HE0OX0JUMO ITPaBOi KHOIKOM MBI HaXaTh Ha CTPOKY.

B KOHTEKCTHOM MEHIO COHACPKUTCA CIICAYROIIAsA q)YHKI_II/IOHaJ'ILHOCTL JIA pa6OTBI C JaHHBIMH

(cm. Pucynok 9):

IIpocmorp;

CHATD;
CkomnupoBaTh/U3MEHHTD;
DKkcnoprt B CSV;

Oxkcnopt B Xml;

QuibTp MO TYECHKE.
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m@enoup NewOrders FxSwap Dashboard 3 Dashboard4  + {1 e v Q
FXFwo Aprs caeno Banancu Axtias
[ cosnars opaep
% bwd AKTUBHbIE OpAepa
FXSwop ID " Opnep [arawspewnpernctpaums MpoaykT MncTpymest Hanpasnewne LUewa Kypc ~ Cpox feval  fara2  Cywmal  Mcronwewo Ocratox Bamoral Cywma2  Bamora2 CSA P
Rs/ors I 189094 673821 25002024 set 01500 900000 1Y 26002024 26002025 100000 uso 0000000 RUE RUB
xcey 189986 25002021378 B Moocmorp 0D RUB-CBR-KEY-RATE Py Fixed 800 v . 09.2025 00000 RUE 1000000 RUB RUB
Basis 89977 b @ 124USO/RUB 01250 sex/Buy 10000 240 26002024 20102024 100000 usp 8900000 RUB Rug
189845 i JIT ST Pay 670 270 200000000 RUB RUB
Opacpa
T O—
Bxoanuwme 0pAepa. ArpecHue o
BxoaAwwe 0paepa. Bedanpeckeie T owen
Apx#a opaepos
B nosuum
Banancys
Moswuws. Boe nPOAYKTH
Apx#s caenok
Mnatexu
Crucox yuacTHiKos
[ Punounsie aannuse
@GROUP NewOrders FxSwap Dashboard 3 Dashooard4  + ® 5 v Q
Z < Fx FX Swap RS0 FX Svap IRS/0IE. xecy AxTusiue opaepa Broamune 0paeps. ALpecHse
osnats opAsp
e Bxopawue opaepa. AgpecHble
FX Swop ID7 Opasp Mara v spema MpoaykT Uswa Kypc Cpox [Qeral OataZ Cymmal Bamotal Cymma2 Bamora2 CSA Mepxa Hanmewosawne kanewta  Hanwewosanne KowTpar
IRSI0IS
xeey

Opacpa
[ ——
[ ——
[rp—
e
banances
Moz, Bes mpoayeTs:
Aps caenox
Mnaresa
Grucox ywacrinsos
B Poinounsie aammsie
Kpusae
Bamorwie cypeet
KamHBPOB04HLIE HHCTDYMENT

Gurcnarn

Pucynox 10 - ITynkt meHio «Bxoasimmue opaepa. AxpecHbie»
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L'.& GROUP NewOrders FxSwap Dashboard 3 Dashboard 4 + ® == v

™ X Su; REI0I5 X Swop RICIS ¢ ras——— Druansive opaacs, Aspacn [T S e—

[Z cosmarsopace

Pucynoxk 11 - IlynkT MeH1o «Bxoasimue opaepa. besaapecusie»

4.3 3aBenenmne 3aaBku FxForward

Jlnst Toro, yToOb! 3aBecTH 3asBKy FxForward Heo6xoa1uMo yepe3 OCHOBHOE MEHIO HaBUTallMH
BbIOpaTh MyHKT FX B paznene «Co3naTts opaep».

Jlanee HEOOXOAUMO CJIEI0BATh CIEAYIOIIUM IIaram:
1. B otkpsiBLICiics (hOpME 3aMONTHUTE Bee 00s3aTesbHbie mons (cM. PucyHok 12).
O0s3aTenbHBIMU K 3aIIOJIHEHUIO SBISIOTCS CIIEIYIOIIUE MOJIS:

Toprosslii cyer;
Pexxnm TOpros;
Bantornas napa;
CSA;

[Hara;
DopBapaHEIN KypC;
Cymma 1;

Cymma 2.
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2 ceour R o Owwoez Omtedd b
Co3sparte FxFarward
e - —
S . ;
...... . | Pr———]
@ O Sell
fa [= o
o
- B

Nepecuurats

Pucynok 12 - 3anosanenue ¢popmsl 3asaBku FxForward

2. Haxatp kHOTIKY «CO34aTh Opaep».

3. [Ipu oTCYTCTBUU 3aMOIHEHUS BCEX 00s3aTENIbHBIX MOJIEH, HE3aOJHEHHOE ToJie OyieT
BBIJICJICHO KPACHBIM I[BETOM (CM. pUCYHOK HUXKE).

FX

Toproaein cuéT

MF0089500000.RK12385.MF0089500000

Pexim Toprog

~
Public
® Buy USD
Bara
15 man 2025 a
Cynima 1
1000,00
v
~
[ Npemun
~
NPV nitial Margin  Market Limit

Cospnate opaep

~ ~
Bansotkan napa
UsbiRus v
O SellUSD
GopEapAHLIA KyPC
88,0000
Cymma 2
88 000,00
~
v v
~
Mepecuutats
OTMeHUTb

Pucynok 13 - YBegomjieHue 0 He3aMOJTHEHHBIX MOJIAX

13
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4. IIpu ycnemHoM Npo0JKEHUH Mpoliecca MOsIBUTCS BCILIBIBAIOLIEe MOAYILHOE OKHO,
cojieprKaliee BCIO 3al0JTHEHHYIO HH(OPMAIIHIO.

MoaTeepsicaeHHe 3aABKU

Bt QEACTEUTENBHO XOTUTE BBECTI JARBKY C AAHNBIMH NIDAMETPaMM?

NpogykT P Fudt

Cuer, 4a koTopou caenka

Fexum Topros

Hamuenozanwe konrparexTa

BanoTHas napa UsO/RUB
Banwra CSA FuB
Hanpasnekye caeni Buy
RlaTa Hauana eaenki 15.05.2008
Uena 88,0000
Cymma 1 100000
Cymma 2 88 000,00
Koa knnenra

Rata nnatexa npemm no caenke

MoaTeepauTe

Pucynok 14 - [loarBep:kaeHne coO3AaHUA 3asiBKH

5. JAns nponoskeHus HaxaTh Konky «lloarBepantoby.

6. Ilocme TMOATBCPKACHUA 3asiBKa MOABJIACTCA B aKTUBHBIX 3asBKax (CM. PHUCYHOK HI/I)KG).

msnoup NewOrders FxSwap Dashboard 3 Dashboard 4 + @ == v I}
E’; & Apxus caenox Banancst AxTwie opaepa

osgame opasp
Opaepa AKTUBHblE opAepa
AXTHBHBE OPAEPS + ID 7 Opaep fDatam Mpoayxt Uewa Kypc Cpox [faral  [llara2 Cymmal Wcnonwewo Ocratox Bamotal Cymma2 Bamora2 CSA Mapxa H
Bxogawme wnnepa,muN 169025 23.00.2024 01:17:57 FXFwd  FXFwd USDIRUB 235D Buy 88,0000 235D 15052025 100000 usp 8300000 RUB RUE ¢
BxogAwme opaepa. Besanpecksie 188855 673754 20092024 1619:07 FXSwsp  FX Swap EURIUSD 1D/1836D  Buy/Sel nowo 1m0 092024 30092029 1000000 R 1213000 USD RUB c
Apwwn opaepon
B nosuusm
Banawce

MoswuwA. Bce NPOAYKTbI
Apxs caenox
Mnatexu

Crucok yuacTHnkos.

] Punounuie asmme

foweaerasn, 23 contaton 0118

Pucynoxk 15 - Co3nanHas 3asiBKa oTo0paskaercsi B pazieie «KAKTHBHbIE OpAepay

14
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4.4 BoicTaBjieHHe BaJIOTHOro ceoma (FxSwap)

Jlnst Toro, 4ToOBI 3aBecTH 3asBKy FxSwap HeoOxoarMo yepe3 OCHOBHOE MEHIO HABUT ALK
BbIOpaTh MyHKT FX Swap B paznene «Co3aats opaep».

Jlanee HEOOXOAUMO CJIEIOBATH CICAYIOIIUM IIaram:
1. B otkpsiBIICiics (hopMe 3aMOIHUATE BCe 00s13aTenbHbIe mojs (cM. Pucynok 16).
OO0s13aTebHBIMHE IS 3aTI0JTHCHUS SIBJISIFOTCS CIICAYIOIIHE TIOJIS

Toprossiii cyer;

Pexxum TOpros;

Bantornas napa;

CSA;

Lena (swap points);

Near leg (nara, Kypc, MOKyIKa, IPOJaxa);
Far leg (mara, Kypc, nmpojaka, MoKyrka).

Cossars oprep .

Pucynox 16 - 3anosnenue ¢popMbl 3aABKH
2. Haxxatp kHOTIKY «CO31aTh OpAEP».

3. IIpu OTCYTCTBUU 3aIlOJHEHUS BCEX 00s3aTENIbHBIX MOJIEH, HE3aMOoJHEHHOE 1oJje OyneT
BBIJICTICHO KpacHbIM 11BeToM (cM. PucyHnok 17).

15
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M crove Hewbrders FaSwap Dashbioard 3 Dashbosrd 4+ @ " vo0
[ nrmeewass  mra | Prowe
X Cospare FxSwap
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xeev | Topromincusr v I v
sasis e
2] oveae O SellBuy
[rm—mp——
-
[T — FarLeg
Apns epaspon ‘nm =]
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[ p— ==
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Sanamue sypcu
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Pucynok 17 — YBegom/ieHue 0 He3aN0JTHEHHBIX 00513aTeIbHBIX MOJIAX

5. i nponoikeHust Haxath KoMKy «lloarBepautsy.

[T —

L N ——

Pucynox 18 - IloaTBep:keHue co31aHus 3aIBKH

6. [Tocne moaTBep KAeHMS 3asBKa MOSBISAETCS B aKTUBHBIX 3asBKaX (CM. PUCYHOK HIIKE).
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m GROUP NewOrders FxSwap Dashboard 3 Dashboard4  + @ st - a
T FXFd Apws caenox Banancu Axtitsie 0aepa
X Fwd AKTUBHbIE OpAepa
FX Swap 1) Opaep [lataw spemn perncTpaumn  PoayKT  MHCTDyMesT Hanpasnewwe Uewa Kypc  Cpox faral Reta2 Cymma 1 Mcnonwewo  Octatox  Bamotal Cymma2  Banota2 CSA  Mapxe
IRS/0IS 189 5.00.2024 131114 FXSwap  FXSwap USDIRUB1D/2S0  SelliBuy 10000 88,0000 24D 00,00 uso 8900000 RUE RUE
XeCY. 89 84 25002024 11:48:08 =" = T .
Basis

opaepa
e S
Bxogawwe opaepa. Anpecksie
Bxognwme opaepa. Beaanpecuse
Apes opaepas
B noswum
(IT—
Aprow catnon

Pucynok 19 - Co3nanHas 3asiBKa 0ToOpaskaeTcsi B pasieiie KAKTHBHBIE OpAepay»



PyxoBoacTBo nosb3oBarens Toprosoro repmunana TKC «Candup»

4.5 Co3nanme 3asiBku npouenTHoro ceomna (IRS/OIS)

Jlist Toro, yToOBI 3aBeCTH 3asBKY mporenTHoro ceomna (IRS/OIS) neo6xoaumMo yepe3 0CHOBHOE
MeHIo HaBuranuu BeiOpath myHKT IRS/OIS B paznene «Coznate opuep».

Jlanee HEOOXOAMMO CIIE0BATh CIAEAYIOLINM LAram:
1. B otkpsiBIeiics hopMe 3aMl0IHUTE BCe 00s3aTeIbHbIE TOJIS.
OO0s13aTeNIbHBIMU /1715 3aMI0JTHEHUS SBJISIOTCS CIIEAYIONINE OIS

Toprossiii cyer;

Pexxum TOpros;

Bamora;

Cymma;

Hauvanpnas nara;

Jlata okoHUaHUS;

CSA;

Fixed Stream (dpukcupoBaHHast cTaBKa, KOHBEHI[HS, CMEIICHHE TUIATEKEN);
Floating Stream (uHeKc, KOHBEHIHS, CMEIIICHHE TTATEKEH).

v ow a S &}

@ Pa eceive Float © Recuive FixiPay Float

Pucynox 20 - 3anosnenune ¢popMbl 3aABKH
2. Haxatp kHONIKY «C031aTh Opaep».

3. Ilpu OTCYTCTBHMHM 3aIIOJTHEHMS BCeX 00s3aTENbHBIX MOJIeH, He3aMOIHEHHOE 1ToJie OyieT
BBIJIEJIEHO KPACHBIM I[BETOM (QHAJIOTMYHO B II. 4.3).

5. I[J'ISI MMPOAOJIKCHUSA HAXKAaTh KOIIKY «HO,Z[TBep,Z[I/ITB».
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MoaTaepxaeHwe 3aneKn

5 AeRcT Gk 51H1O BuCE1I JaueKy C A3

Honpsanerae caemn
JR————
toa
[E——

)

A wropors roro

Cuciscnms tstena 3o 816010

erepora notama

e ——

Pucynok 21 - IloaTBep:kaeHue co3AaHUA 3aBKH

6. [Tocne moaTBepKACHUS 3asBKa MOSBIISCTCA B AKTUBHBIX 3asBKaX (CM. PUCYHOK HIIKE).

@enoup NewOrders FxSwap Dashboard 3 Dashboardd  + ®
FFwd Banancu
[ cosnars opaer
FXFwd AxTuBHblE OpAepa
FX Swap: + 1D " Opaep [arawspem Npoaykt Uewa Kypc Cpox fatal  fara2  Cywmal  Mcronwewo Octatok
IRS/OIS 189 086 25.00.2024 1316:47 RS IRS 50/3700 RUB-CBR-KEY-RATE  Pay Fixed 01800 v 30002024 30.00.2025 10 000,00
xcey 189977 673820 2509202413174 FXSwop  FXSwap USDIRUB 107250 sexBuy 10000 850000 24D 26092024 20102024 100000
Basis 189 845 25.00.2024 11:48:04 Basis Pay 367D 27092024 29.00.2025 2000 000,00
Opaepa

Axruuue opacpa
Brogauwe opaepa. Agpeckuie
Bxoanuwe opaepa. Besanpecuse
Apxua opaepos
B nosmum
Banawcw
Noswunn. Bee npoaykTs:
Apxna caenox
Nnatexs
Crucox yuacrmos

(e p—

Bamora 1

RUB

uso

v Q
Cywwa2  Banora2 CSA 1

1000000 RUB RUB

8200000 RUB RuB
200000000 RUB RuB

Cpeza. 25 contaton 1317

Pucynox 22 - Co3nanHast 3asiBKa 0To0paskaeTcsi B pa3ziejie KAKTHBHbIE OPIEPa»
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4.6 Co3nanne BaJ1OTHO-poueHTHOro cBona (XCCY)

Jlyst TOoro, 4TOOBI 3aBECTH 3asBKY BaIIOTHO-TIporieHTHOTO cBona (XCCY) HeoOxoamMo uepes
OCHOBHOE MeHI0 HaBuranuu BeioOpaTh NyHKT IRS/OIS B paznene «Coznate opuep».

I[anee H€06XOI[I/IMO CJICAOBATH CICAYIOIIHM HIaram:

1. B otkpsiBIeiics hopMe 3aMl0IHUTE BCe 00s3aTeIbHbIE TOJIS.

OO0s13aTeaBLHBIMU AJI 3alIOJTHCHUS ABJIAIOTCA CICAYIOINUEC I1OJIA:

Toprosslii cyer;
Pexxum TOpros;
Bantornas napa;
Kypc;
Havansnas nara;
Jlata okoHUaHUS;
CSA;

[ Moy B

© SelliBuy RUB

Pucynox 23 - 3anoanenue ¢popMbI 3aABKH
2. Haxxatp kHOTIKY «CO31aTh OpAEP».

3. [Ipu oTCyTCTBHMM 3aMIOJIHEHHSI BCEX 00SM3aTENbHBIX MMOJIEH, HE3aMOJIHEHHOE TT0JIe OyIeT
BBIJIETICHO KPACHBIM I[BETOM (QHAJIOTHYHO B 1. 4.3).

5. I[J'ISI MMPOAOJIKCHU S HAXKAaTh KOIIKY ((HOI[TBCpI[I/ITL».

Stream (cymMa, puKcHpoBaHHas CTaBKa, KOHBEHIIMS, BHIIUIATHI, CMEIIICHUE TIATEIKEH).
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MopTeepsaenie sanoki

B AERCTEMISILMG ADTUTS BOSCTH 3358y € A3kl

Pucynok 24 - IloarBep:kaeHue co3AaHUA 3aIBKH

3agBKa B CUCTEME.

™ crove Newdrders FuSwap Dasmbozra 3 Dasmboard s+ @ o Qa
s P [Er——

[& comans sosen e

[ AxTusnbie opaepa

o © " onum Aaranems

o -

Pucynox 25 - Co3nannast 3asiBKa 0T00paskaeTcsi B pa3ziejie KAKTHBHBIE OP/iepa»

4.7 Co3naHune HOBO 3asiBKH HA OCHOBAHHMH Y7Ke CyIeCTBYIOMIEi

Hogas 3asiBka MOXeT OBITH CO3/JaHa Ha OCHOBE YK€ CYIIECTBYIOIIEH 3as8BKH HY)KHOT'O TUIIA.
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PyxoBoacTBo nosb3oBarens Toprosoro repmunana TKC «Candup»

J51g TOro, 4TOOBI CO3AAaTh HOBYIO 3asIBKY Ha OCHOBE YK€ CYIIECTBYIOLIEH HEOOX0AUMO
BBITIOJIHUTDH CJICYIOIINE ICUCTBUS:

1. Ilepeiitu B pa3nenn «AKTUBHBIE OpIEPAY;

2. BBI6paTI> CYHICCTBYIOIIYIO 3asBKY U HaXKaTbhb HAa 3HAK JJI1 OTKPBITHA KOHTCKCTHOI'O

MEHIO;
3. B otkpsiBieMcs MeHI0 BhIOpaTh «CronupoBaTh/MI3MEeHUTHY;

nﬂsgoup NewQrders FxSwap Dashboard 3 Dashboard 4 - @ v
T —— P e Jr——— [T — [ 1RSI0 -
X Fwa AKTHBHBIE OpAepa
i Geiap. D Opaep  [E18 e eieus perHCTRELI  Dpodyel  HeeT e Manpagnense  Ue=s  Kype  Cpox  Oarel a2 Cuama 1 Wonoiesks  Oeisios Bameie] Cywds 2 Baneial  CSA
5/ 005 WINAT  GTIEAD 0 B Py Flisd 22000 10y R no4n FUE Rl
Kooy a3 as B By Fiuut 27000 w B w0 B o
fess L Fay s o WG R [
L € by bied + e Ul
Opasas " Pay Flizd [ Rl
BugAuee opepe. Adpacewe | 1938 ATIETE PACA0MTRPAE BS (RS IVMESDRUB-CARMEVRATE FasFied 02000 ar WIR il
Sacmmune opacea. Beoapecis e fn
Apuis copepar v HE F
B nosuwm F =] i 300 RE ]
BanamcH Pty Finnd QP00 0¥ ORI FT08.2034 00 FE R
Toawan. Bee npaaykrel Far = e e Rl
Apams crenok Py Ftoed b hia Rl
Mnamascn Pay Fliwd il 20,00 RUE [
CIMEDS YUBETAHKDS Py Flsed I 1]
[ [P Fay Fed w003 e Rl
Fay buzd ar Wy e [
By Flusd 2000 v v WE w0 RE o
RATC  Fay Fised Wi 0080 AL Rl
W0-COR K RATE By Fived 2200 il [ w0 B Rl

Pucynok 26 - Bei6op 3asiBku

4. Ilocnie ATOro OTKpOETCS 3aN0JHEHHAs 3asBKa, JaHHbIE KOTOPOU MOKHO U3MEHUTH MIIU
CKOPPEKTUPOBATH U CO3/1aTh HOBBIN OpAEp.
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e

g e B

O Receive Fix/Pay Float

Fioating Stream

Cospams oprep Omernms.

Pucynok 27 - 3anosnenue ¢popMbl HOBOIi 3asIBKM HAa OCHOBAHUH CYIECTBYIOLIeii

4.8 OTMeHa COOCTBEHHOM 3asABKH

1. Jlns Toro, yToObI OTMEHUTh COOCTBEHHYIO 3asBKY HEOOXOIMMO NEpeiTH B pasen
«AKTHBHBIE OpJIEpa» U HaliTU CBOIO 3asBKY, KOTOPYIO HEOOXOIUMO CHSATb.

2. Ilocae TOr0, KaK Hy’KHas 3adBKa HaﬁneHa, HeO6XO,I[I/IMO Ha>XaTb Ha 3HaK JUIA
OTKPBITHUA KOHTCKCTHOI'O MCHIO.

w

4. Taxxe 3asiBKy MOXHO CHSITh 4epe3 KOHTEKCTHOE MEHIO MTPH HaXKaTHUH MPABOM KHOMKON
MBIIIH [0 cTpoKe 3asBkH (cM. PucyHok 29).

B oTKpbIBIIEMCS KOHTEKCTHOM MEHIO HE00X0auMo Haxath «CHATH» (cM. PucyHok 28).
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Pucynox 28 - Bb10op 3asaBKH 1151 0TMEHBI

m GROUP NewOrders

AKTWBHblE OpAepa

|?; Cospatb opaep
Opaepa

AKTUEHbIE OpAepa
Bxogsawwe opaepa. AgpecHbie
Bxogswve opaepa. besagpecHsle

Apxus opaepos

E MNoznumm

@ PbIHOYHbIE AaHHbIE

FxSwap

AKTHBHbIE opaepa

ID | Oppep

25118

251098

2571089

250 496

250 450

240762

239822

239 803

239193

674 494

674 489

674 468

674 463

674 462

674 430

Dashboard 3

Dashboard 4 +

FX Fwd FX Swap IRS/OIS XCCY BASIS (Single Currency)
Oata n epems pernctpauyun  poaykT  WMHCTpyMeEHT Hanpaenenv
16.10.2024 12:11:18 FX Fwd FX Fwd USD/RUB 1D Buy
16.10.2024 12:09:31 FX Fwd FX Fwd USD/RUB 1D Buy
16.10.2024 12:08:42 FX Fwd FX Fwd USD/RUB OD Buy
16.10.2024 =~ =7 7 - FX Fwd USD/RUB 1D Buy

B MpocmoTp
16.10.2024 FX Fwd USD/RUB 64D Buy
15.10.2024 E CHaTb CCY 2D/94D EUR/RUB Buy
15102024 ] Cronuposars / wsmenars X Fwd USD/RUB 1D Buy
15.10.2024 Buy

,’L SkcnopT B Excel
15.10.2024 IRS 1D/93D RUB-CBR-KEY-RATE  Pay Fixed

3KenopT B csv

3kenopt B xml

DunbTp No AYelike

Pucynox 29 - CHsiTHe 3asiBKH Yepe3 KOHTEKCTHOE MeHI0
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4.9 DKenopT AAHHBIX U3 TAOJIHIBI

Jlannble, copep:xaniuecs: B Tabaunax pa3zieioB, MOT'YT ObITh SKCIIOPTHUPOBAHBI B .CSV (haiii u
COXpaHEHBI Ha JIOKAJbHBIN KOMIBIOTEP.

B kauectBe mpumMepa MOKET OBITh UCITOJIb30BAHbI JaHHBIC Ta6JII/II_[bI «AKTUBHBIE opAacpa».

JI71st TOrO, 9TOOBI COBEPIIUTH FKCIIOPT HEOOXOJMMO BBIMOIHHUTH CICAYIONINAE ACHCTBHS (CM.
Pucynox 30):

1. Ilepeiitu B pa3nesn «AKTUBHBIE OpIEPAY;
2. BbIOpathb CTPOKY € JaHHBIMU JUISl SKCIIOPTAa;

3. Haxarp Ha3HaK = AJIS OTKPBITHS KOHTEKCTHOTO MEHIO ¥ BHIOPATh ITYHKT MEHIO
«DKCIOPT B CSVY,

4. Tlocne 3TOro NaHHbIe U3 TAOJIHIIBI COXPAHATCS HA JIOKAIBHBIN KOMIBIOTED B (haiiie B
dbopmare .csv

5. TlomoOHBIM 00Pa30M H € TEMH K€ IIaraMu JaHHbIC TaOIHUIIBI MOTYT OBITH
AKCIIOPTUPOBaHbI B popmaTe xml.

nﬁ GROUP NewOrders FxSwap Dashboard 3 Dashboard 4 - @ = v o
T —— FFae Agmve camnos Gansmce v csp
F Fourl AKTHEHBIE OpAepa
H Smap o Opase 918w S0eus DECHCTOEURA  TROLYET Mk Dyme Hanpagnesse  Uews  Kype  Cpox  [Qere Lats2 Cuma 1 Wenomweske  Ocigios Bameia 1 Cymus 2 Banoia 2 CS4
A0S s 1R 1036530 AUB-CHR-KEV-RATE  Pay Fioud WY 200E 2708234 e 0080 FUB R
Kooy s RS 37660 RUB-CARA-KEV-RATE  Fay Fioad B w0 B w
fests s 4 [ w L
= 4 [ ve Fl
Opsps s Py Flisd 2003 e e Rl
B AIB-CER-KEY-RATE Py Flued 22000 st w000 B w0 FUB ROl
BOLALAG ORB08. AApACHS 3 KEV-RATE 1 v R 00M FUE Rl
Exognuae opacoa. Beasgpechis ] [ LB kol
Aapues copepas wd 2 2003 RE e [
5 noanam 1 w 200 o & o
P 1 10¢ B 6 Rl
Teaiman. Bee npaaykrs 4 B [ ws [
Apuns crenok 4 o RE LB [
Nnsrasn 1 | l a0 e e [
[ — d | o o Rl
2 RS E— ? - N e e - o
4 nz000 an [ e [
1 . e & i
1 D o Rl
! = " RS 103860 RUD-COR-KEY RATE Fiewd m WL w000 AUE Rl

Pucynox 30 - Bpi6op 3asiBKH 1J151 IKCIIOPTA
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5. IToayuyenue uaopManum o MO3UIMUAX YYACTHUKA

5.1 Paznen «Ilo3uuun»

@ GROUP NewOrders FxSwap Dashboard 3 Dashboard4  + ==

[ comars opaen ™
X BanaHcbl
FX Swap PacuéTHble Kone!
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xcey i 0 20090 Her 000 om0 000 00 000

Opacpa 68 Her 000 000 0ge
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Broanwme opaepa. ALDecHBIC 37 12385 Her 000 o0 000 ogo
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Pucynok 31 - ITlyHkt meHio «bajgancsn»
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Pucynok 32 - ITynkt menio «Ilo3unmsi. Bce npogykTsn»

ToeGosauwe k oSecnesskmo  Ouowxa coo
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@ GROUP NewOrders FxSwap Dashboard 3 Dashboard 4 + ®
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6. PoIHOYHBIEC JaHHDBIE

6.1 Pa3zaen «PbIHOYHBIC JAHHBIE»

@Gnoun NewOrders FxSwap Dashboard 3 Dashboard4  + test v
Lf B FX AgNUB CaNOK Eanamcel Banancsl Mo, Boe poayeTs! g GO T CAMCOK yHaCTIMOB Kpnpue BaniGTHE KyDCH KATMBOOBGHEIR UHCTRYMENTE DU Kpuowe
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7. IMosb30BaTEIbCKHE HACTPOHKH CHCTEMBI

7.1 HacTpoiika BHEIIIHEr0 BUIa OKHA TOProBOI0 TEPMUHAJIA

Ilonp30BaTenn TOProBoro T€pMruHalia UMCCT BO3BMOXKHOCTb HACTPOUTDH BHEIIIHMI BUJ OKHA I10/]
CBOU HYX/bI.

Ha ozmHOM 3KpaHe MOTYT pa3MeIIeHbl HECKOIBKO Pa3zeoB TepMUHATIA.
Jist TOro, 4TOOBI PacIoNOKHUTh Pa3Aeibl B OJHOM OKHE HEOOXOIMMO:

1. C nomorbio nepeTackuBaHUsl OTKPBITOTO Pa3JieNa 3a 3aroJIOBOK BKIIAJIKHU, Pa3MECTUTh
OKHO B Ipe/araeMoM IoJI0KeHUH (001aCTh J171sl pacIioyioskeHus OyIeT BbI/IETIEHA CEPhIM
I[BETOM);

2. Jlanee pa3melaTh Hy’)KHOE KOJINYECTBO OKOH B yJIOOHOM JJisl ce0s1 MOJI0KEHUH (CM.
IPUMEpPHI PACTIONIOKEHUS OKOH Ha PUCYHKaX HIIKE).

M crouwe NemOrdery FaSweso Dushbosdd Dssibosrgd 4 © ., o
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