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NMpeanocbiNnkn BHeOpPEeHUA  HOBOro
cdopmaTa coobLLeHnn

CyLiecTBeHHOe pacliMpeHue TUNoB cAenokK,
NPUHMMaeMbIX peno3nTapueM B cocTaBe
OTYETHOCTHU

Ha nunoTHOM aTane npoekTa B COCTaB OTYETHOCTW BbInn BKNOYEHbI TOMLKO ABa TUNa CAENoK:
e BaroTHbIE CBOMbI (NPON3BOAHbIE (PUHAHCOBLIE NHCTPYMEHTHI, farnee — NMoON);
e cAernku peno.

COOTBETCTBEHHO, KakvMe-NMMbo u3MeHeHuss B opmaTtax CoOGLUEHUA KOCHYTCS TOJNbKO
peann3oBaHHbIX Ha NepBOM 3Tane popmMaToB COODLLEHWUI ANS PerncTpaunmn ykasaHHbIX TUMNOB
COENoK, a TakkKe CBSI3aHHbIX C HUMK COOOLLUEeHWA 06 uWcnonHeHun oba3aTenscTB U
nepeyncrneHHbIX MapXeBblX CyMMaXx.

Mpy 3TOM Ha BTOPOM 3Tarne npoeKTa NnaHnpyeTcs CyLeCcTBEHHOE pacluMpeHme NepeyHs TMnos
CAENOK, NPUHMMAaEMbIX peno3nTapmemM B COCTaBe OTYETHOCTMU:
e COerku cror;
e (popsapabl;
® OMuUMOHbI (BKMNOYasa NnapameTpbl COENOK 3K30TUYECKMX OMNLUOHOB);
e CBOMbI (BKMOYas AOMNOMHUTENbHbIE NapaMeTpbl, CBA3aHHbIE C U3BMEHEHMEM HOMUWHana,
CTaBOK 1 crpenos);
e Ha BanTy, NPOLUEHTHbIE CTaBKM U LieHHble Bymarn (CIMCOK OCHOBHbIX TUMOB CAENOK
npuBeaeH B pasgene «HoBble TUMbl UHCTPYMEHTOBY).

Bce nepeuncneHHble Tunbl BHEBUPXKEBLIX CAENOK npenycMoTpeHbl B dopmate FpML (kpome
COENoOK CnoT M CAenoK peno C ueHHbiMM Bymaramu, onucaHust Kotopbix B FpML HeT, gns
AaHHbIX TUMOB cAenok bygeT npenycMOTPeHO paclumpeHve FpML no npegycMOTpPEHHbIM B
AaHHOM dhopmaTe npasunam). Kpome toro, B FpML npegycmoTpeHbl Takke:

e BaroTHbIE COENKN CNOT;

e BasOTHbLIE CBOMbI.

[anbHenwee paclwmpeHme nepedHs TUMNoB CAENOK, NMPMHMMAaeEMbIX penosuTapuemM B cOCTaBe
OTYETHOCTM, BKIOYAET TOBapHble, KpeauTHble AepMBaTMBbI, CBOMbI Ha LieHHble Bymarn n psg
WHbIX COENOK C [epuBaTtMBamMu B COOTBETCTBUM C  MEXAYHAPOAHOW CTaH4apTHOW
AOKyMeHTaumen.

Knaccudumkaumsa MHCTpYyMEHTOB, ucnonb3dyemass B FpML, cooTBeTCTBYyeT Krnaccudukaumm
WHCTPYMEHTOB, nNpuHaTon ISDA, - ISDA Taxonomy.
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Wcnonb3oBaHne FpML no3BonuT 3aMMCTBOBaTb CTaHAApPTHblE OMUCAHMSI COENOK U
CTaHOapTHble CroBapu AMs yKa3aHUsi NapameTpoB [AaHHbIX CAENOK, MPUHATbIe Ha YpPOBHE
MeXA4yHapoaHbIX CTaHaapToB.

Kpome Toro, ncnonb3oBaHne FpML MoO3BOMMT CYLLECTBEHHO COKpPaTUTb YNCHO COOGLLEHWA, B
TOM uucrnie cnyxkebHbiX, MCNosnb3yemblx Mpu obmeHe wHdopMaunen mexagy KIneHTamum u
penosntapuem.

MexayHapoaHbIn Xxapaktep TpeboBaHuu o
npenocTaBlNeHUn OTYETHOCTU MO BHEOUPXKEBbIM
caenkam B penosuTtapumn

TpeboBaHusi 0 nNpenoCcTaBrneHNM OTYETHOCTM MO BHEOUPXKEBBLIM cAenkam B penosuTapuii
NpeabsBNSATCS Kak Ha BHYTPEHHEM, TaK U Ha rnobanbHOM ypoBHE.

MmobGanbHble y4acTHUKM NPenocTaBnsitoT OTYETHOCTb MO BHEOMpXkeBbIM caenkam B DTCC, B
ToM unucne B hopmaTte FpML, TouHee B cneumanbHO pa3paboTaHHOM Ans Uenen penopTuHra
npegcrasneHum gaHHoro copmara.

dopmaT FpML McCnonb3yeTcsl y4acTHUKaAMU MeXOyHapoAHbIX (PUHAHCOBLIX PbIHKOB, B TOM
ynucne, ANS Uenen NoATBEPXXAEHUS U KBUTOBKM COEIOK.

Ona FpML cywiecTtByeT psj roToBbIX pelleHnin ang dopMmpoBaHis 1 Banvaauum coodweHun,
a TakkKe eCTb PbIHOK YCIyr N0 BHEAPEHWUIO PELLEHWNA, OCHOBAHHbIX Ha @aHHOM CTaHaapTe

CospaHve dopmata penosutapuss Ha 06ase dopmata FpML nossonut obneryntb
dopMmnpoBaHme CoobLLEHNI ONst MeXOYHAPOOHbIX YH4aCTHMKOB 3a CHET UCMOSb30BAHNA €ONHbBIX
CYLWHOCTEN U NPUHLMMNOB Npu hopmupoBaHumn coobeHun. Mpn atom 6yayT chopmMmpoBaHbI
NpeanochbIIku ANd UCMONb30BaHNS MEXAYHAPOOHbIX CTaHOAPTOB B CUMCTEMAX 3aKITOYEHUS U
noaTBepXOeHNS CcAenok, B 03K-0PMCHbIX CUCTEMAX POCCUMCKMX YYaACTHUKOB, 4TO B
AanbHenwem obrerynT NHTerpauunio ¢ MexayHapoaHbIMU pbiHKaMm

TexHonorn4yeckas CTopoHa U3MeHeHUMn

TexHnyeckn npouecc mnodadm OTYETHOCTM B penosvTapui  3aknovaetcd B 0OMeHe
coobuweHnammn n3 3agaHHoro Habopa B 3agaHHOW nocrnegoBaTenbHOCTU Yepesd cuctemy 340
(nnun nHble cuctembl nepegaymn coobuieHnn, B T.4. SWIFT). Kaxxgoe coobLueHne HeCET B cebe
HeKoTopbI Habop nHdopmauuun, NpeacTaBneHHbIA B onpeaenéHHomMm dopmarte. B HacToswmn
MOMEHT ncnonbe3dyetca xml-based popmat coobeHnn, paspaboTtaHHbin B HPL.

HKO 3A0 HPA
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Hepoctatkom gaHHoro dpopmarta sIBNsieTCs TO,MTO OH He SIBNsieTCs CTaHAapTOM, TO €ecCTb
pa3paboTaH crneumansHo A4S AaHHOTo NpoekTa U ByaeT NPUMEHSITbLCS y4acTHMKaMK BriepBsble.

OTtka3 ot cyuwectBytowero opmarta B nonbdy FpML o3HayaeT, 4YTo GyaeT M3MEHEH TONbKO
dopmat cooblieHnin, Npy 3TOM npouecc (nocrnedoBaTenbHOCTb) OOMeHa CcoobLLeHnAMU
ocTaHeTcs 6e3 3MEHEeHUN.

[ns y4acTHUKOB, KOTOpbIE MOSb3YHTCS 9KPaHHbIMK hopmamm cuctemsbl “Jlyy” ans 3anonHeHus
aHkeT aTn N3MEeHeEHNs OCTaHyTCH He3aMeYeHHbIMMN. OpHako y4acTHUKaMm,
aBTOMATU3MPOBABLUMM MPOLECCHI BbIrPY3KM OTHYETOB M3 CBOUX CUCTEM U MApPCUHra BXOAALLMX
coobueHnin penosutapus, Heobxogumo OyaeT N3MeHUTb NPOrpaMMHYI0 NOrnKy oopMMpPoOBaHMSA
n pasbopa coobLLEeHIA.

B npouecce cbopa OTYETHOCTM penos3uTapuemM MOXHO YCMOBHO BblAENUTbL MATb Noa-
NPOLIECCOB:
1. pernctpaumus reHepanbHbIX COrnaweHun / noaTBepXaeHue peructpaumm /| BHECEeHue
N3MEHEHUN;
2. perucTpaumsi nHdopmauumn / BHeCeHNe 3MeHEHM O 3aKnoYeHHbIX caenkax (qHeBHas /
KBapTanbHas) / NOATBEPXOEHNE PErMCTpaLmK;
3. peructpaumsi oTHETOB / BHECEHNE N3MEHEHUI 06 NCMOMHEHMN CTOPOHaMM 06s13aTENLCTB
/ nogTBEPXAEHME perncTpaumm,;
4. peructpauusa OTYETOB / BHECEHME U3MEHEHUN O MEePEYUCIIEHHbIX MapXeBbIX CyMmax /
noaTBepXaeHue pernctpaumm;
5. 3anpoc n npenocTaBneHne BbINMUCOK U3 peecTpa peno3nTtapus KNMeHTam / perynatopam

3T™1 noa-npouecchbl HEOAUHAKOBLI, T.K. OTNMYATCA caMu BU3HEC-CYLLUHOCTM, nexalime B uX
ocHoBe. MoaTomy, ByayT oTnuYaTbCs U Habopbl COOBLLEHMI, UCNONb3yeMble B 3TUX NpoLieccax.

HoBble TUnbI UMHCTPYMEHTOB

OCHOBHbIe TUNbI BHEOUPXKEBLIX CAENOK C
npousBoAHbIMU PUHAHCOBbLIMU UHCTPYMEHTaAMU U
UHbIX cAaernok, BHeapsemble B 2013 roay

MponssoaHble (PMHAHCOBbLIE MHCTPYMEHTbI Ha BantoTy M KacCoBble CAENK/ C BantoTON:
e KaccoBble cAenku ¢ BanoTou;
e (popsappa Ha BantoTy (pacyeTHbIV / nocTaBOYHbIN, [TOU);
® 0CTaBOYHAsA cAernka C OTCPOYKON ncnonHeHus (He MON);
® OMuUMOH Ha BanoTy (pacyeTHbIN / NocTaBoOYHbIN, [TOU).

HKO 3A0 HP
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MponssoaHble HPMHAHCOBbLIE MHCTPYMEHTbI HA MPOLIEHTHbBIE CTaBKW:
e (opBappa Ha NPOLEHTHbIE CTaBKM (pacyeTHbIn, MNMON);
e CBOI Ha NPOLEHTHbIE CTABKW, CBOM HA MHAEKC CTAaBOK OBEpHAMT (pacyeTHbln, MON);
e caenkum dukcaumm Makcumyma W/vnum MMHUMYMa MPOLEHTHOW CTaBKu (pacyeTHble,
Mon);
BaNIFOTHO-MPOLIEHTHbLIN CBON (pacyeTHbI / nocTaBouYHbIn, MTON);
OMLMOH Ha NPOLEHTHbIE CTaBKW, CBOMUMOH (pacyeTHbIn, NON).

MponssoagHble PUHAHCOBBLIE MHCTPYMEHTbI Ha LEHHble BGymarn, KacCcoBble COAENKM U COErnKu
peno:

® KaccCoBble CAENKU C aKUNAMU;
KaccoBble CAENKN ¢ obnuraumnsamu;
NMOCTaBOYHbIE CAESKN C aKUMAMU, KOP3MHOW akUUIn ¢ OTCPOYKON ucnonHeHus (He MoON);
NMOCTaBOYHbIE COENMKM C ObnurauusiMm, KOp3MHOW obnmMraumim ¢ OTCPOYKOMA UCMOSTHEHMS
(He MNodN);
dopBapg Ha akumu, KOP3NHY akuun (pacyeTHbl / noctaBoYHbIn, MON);
dopeappg Ha obnuraunmn, Kop3vHy obnmraumi (pacyeTHbi / nocTaBoYHbIn, MNMON);
dopBapg Ha MHOEKC, KOP3UHY MHAEKCOB (pacyeTHbIn, MON);
OMUMOH Ha aKuuMKn, KOP3UHY akuui (pacyeTHbl / nocTaBouYHbIn, MON);
OMNUMOH Ha obnurauumn, KOp3nHy obnuraumin (pacyeTHbIN / NocTaBoYHbIN, MNON);
OMUMOH Ha MHAEKC, KOP3MHY MHAEKCOB (pacyeTHbin, MON).

B kavecTBe anbTepHaTuBbl ANS OTYETHOCTU MO MHAMBMAYanbHbIM caenkam 6ygeTt BHegpeH
CBOAHbIA KBapTanbHbIN OTY4ET MO BHEOUPXKEBLIM cOenkam CO CPOKOM  WUCMOSIHEHMUS
obs3atenbCcTB MeHee 4 aHen (NpegocTaBnseTcsa He pexe 1 pasa B KBapTan - CM. fJarnee).

dopmbl oT4eTa 06 McnonHeHMn (obecnedeHnn UCNONMHEHUA) 00A3aTENLCTB MO 3aKIOYEHHbIM
A0roBopam, oT4yeTa 0 NepeyncrieHHbIX MapXXeBbIX CymMax ByayT peanusoBaHbl Ha 6a3e FpML ¢
Y4ETOM CneunduKkn oTAeNbHbIX NEPEYMNCIIEHHbIX BbILLE TUMOB CAENOK.

HanbHenwee pacwupeHve nepeyHs caenok, npuHMMaeMblX penos3vTapueM B COCTaBe
OTYETHOCTM, BKNIOYAET BHEAPEHNE CrEaYIOLWNX MHCTPYMEHTOB:
e CBOIM Ha akuun, KOP3MHY akumi (pacyeTHbIN / NocTaBoOYHbIN, [TON);
CBOM Ha obnuraummn, KOp3nHy obnuraunin (pacyeTHbIN / NOCTaBoYHbIN, MPN);
CBOM Ha MHAOEKC, KOP3UHY MHAEKCOB (pacyeTHbln, [OU);
dopBapg Ha TOBapHbIE aKTMBbI (pacyeTHbIN / NOCTaBoYHbIN, MNPN);
CBOM Ha TOBapHbl€ aKTUBbI (pacyeTHbIn / nocTaBo4HbIN, MOW);
OMNUWMOH Ha TOBapHble aKTMBbI (pacyeTHbIN / NocTaBoYHbIN, MPN);
KpeanTHO-AeOoNTHbIN CBON (pacyeTHbIn / nocTaBo4HbIN, MOW);
cBOM nonHoro goxofa (pacyeTHbln / nocTtaBoYHbIN, MON);
WHble  TWUMbl NPOWU3BOAHbLIX (PMHAHCOBLIX WHCTPYMEHTOB B COOTBETCTBMM C
MeXOyHapoa4HOW CTaHOapTHOW JOKYMEHTaLNeN.

HKO 3A0 HP
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U3meHeHne dbopmaToB ANA TUNOB CAENOK,
peanusoBaHHbIX Ha NePBOM 3Tarne NnpoekKkTa

AHKeTa noroBopa cson

AHkeTa goroBopa cBon OyaeT peanu3oBaHa B HOBOM dhopmaTte Ha 6ase COOTBETCTBYHOLLUX
3NEMEHTOB, NpeaycMOTpPeHHbIX B dopmate FpML ans coenok BantoTHOro ceona, npu 3Tom ¢
y4yeToM crneumduKkM pOCCUMNCKOro 3akoHodaTenbCTBa M MPaKTUKU 3aknioveHusa caenok oyayT
npegycMoTpeHbl Bapraummn aHKeTbl BantlOTHOro cBona Ans caernok:

e CBOI BarntoTHbLIN (MOCTaBOYHbLIN, MOU);

e CBOI BarnOTHbIN (pacdeTHbIn, [PN);

e CBOIM BantoTHbIN (MOCTaBOYHbLIN, He [TOU).

YkaszaHHas Bapvauusi MHCTPYMEHTOB OyaeT peanv3oBaHa Ha ypOBHE NapameTpoB ONMUCaHUS
TUMOB CAENOK:

CBOM BanoTHbIN - NocTaBoYHbIN, He DU, n cBon BanoTHLIM — nocTaBoYHbIn, NPN, - Ha base
€[MHOro onMcaHusa Ans aHHOro TMna cAenok nyTeM BBeAEHMS OTAENbHOro npusHaka MNou;
CBOM BanTHbIN — pacyeTHbid, [OU, - Ha Gasze onucaHua OTAENbHOrO MHCTpymMeHTa /
pac4yeTHOro BanTHOro oopBapaa.

AHKeTa goroBopa peno

AHkeTa goroBopa peno byaeTt peanu3oBaHa B HOBOM hopmaTe Ha Gase COOTBETCTBYHOLLMUX
3MNeMeHTOB, NPefyCMOTPeHHbIX B popmaTte FPML Ans MHCTPYMEHTOB, BKITHOYAIOLLMX HECKOMNBKO
«HOr», W/MNU 3MEMEHTOB, OMUCLIBAKLWMNX CAENKA peno C akuMamu u  obrnuraunamu,
peanun3oBaHHbIX Mo aHanorum ¢ popmatom FiXML. YkasaHHble nameHeHus 6yayT peanv3oBaHbl
B BUAE COOTBETCTBYIOLLUMNX JOMNOMHUTENbHBIX 6MOKOB (paclumpeHnn) k dpopmaty FpML:

® COENKW peno € akumsMun / KOP3MHOWM akLWN;

e cAernku peno ¢ obnuraunamm / Kop3anHowm obriMraumi.

B HoBOM dhopmaTe ByayT 6onee AeTtanbHO yYTEHbl pPa3nNnuusa B NPaKTUKe 3aKMioYeHWUs cOoenok
peno ¢ akuusaMmu 1 obnuraunsMu, B YHaCTHOCTK, B YacTu onpeaeneHuns:
e obbema caenku peno (KonmM4ecTBO LieHHbIX ByMar nnm HoMuHanbHas CTOMMOCTb);
LeHbl / CyMMbI caenkun peno (ana obnuraumm «umctas» / «rpsisHas» LeHa);
TMNOB caenok peno (npsmoe / obpaTtHoe, cash-driven / security driven);
Tuna pacyeTos no caenkam (DVP);

ap.

I'Iopﬂ,qox nepexona K HOBbIM Q)opmaTaM

Mpouecc nepexoga K POPMUPOBAHUIO HOBbIX (POPMATOB aHKET reHepanbHbIX COrfnalleHuin,
COENOK perno M BamnTHbIX CBOMOB, a Tawkke COObITUMN XM3HEHHOro uukna (rapaHturiHoe

HKO 3A0 HP/[
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obecneyeHne, TeKylLlee COCTosHME 00a3aTenbCcTB, MNPOMEXYTOYHOE WCMNONHeHne) OygeT
OCYLLECTBNATLCA B ABa 3Tana:

e BBegeHne c¢ wmona 2013 roga Hoeoro copmaTta COOGLIEHU MpU  COXpaHEHUU
ncnonb3oBaHna opmaToB, peanu3oBaHHbIX Ha NEpPBOM 3JTane NpPoekTa, B Te4yeHue
cpoka go 31 gekabpsa 2013 roga. lNpn 3TOM Ha gaHHOM 3Tane MPOMCXOO4MT OTKas oT
AanbHenwero pasBuTust PyHKUMOHAmNbHbBIX COCTaBMAOLWMX (POPMATOB, peann3oBaHHbIX
Ha NepBOM 3Tane NpoekTa, KpOMe crnyvaeB, NPSAMO NPeAyCMOTPEHHbIX B M3MEHEHUAX
3aKoHO4AaTENbHO-HOPMATUBHBIX OOKYMEHTOB B TeYeHWe 3TOoro nepuoda BPEMEHW.
HoBbii chopMaT B TedeHWe [OaHHOrO Ccpoka pasBMBaeTCsl B 4acTU  MNepedHs
WHCTPYMEHTOB M NX ONUCaHMS;

e oTka3 ¢ 01 sanBaps 2014 roga oT dopmaToB, peanu3oBaHHbLIX Ha MEpPBOM 3JTane
npoekTa.

KBapTanbHaa oT4yeTHasa hopma

dopma kBapTanbHOW OTYETHOCTM MO CAeflkam C LieHHbIMW GymaraMu M BanoTOM CO CPOKOM
ncrnonHeHns 0o 4 aHel (kpome cAenok perno) OygeT peanu3oBaHa Kak oOTaenbHas BeTka
coobueHuns B Buae vHdopmauum ob oTaenbHOM knacce npoaykta (B hopme pacluMpeHus
FpML).

ba3zoBbii BapuaHT dopMbl byaeT B3AT 13 [Npukaza PCOP. OcHoBHbIE NOMS K 3aNOSTHEHUIO:
® KONMYEeCTBO 3aKMOYEHHbIX JOrOBOPOB 3a Nepuod no Tunam caenok (OnuMOoHbl, CBOMbI,
NHbIE);
e KonnyectBO 6as30BOro akTMBa K NOCTaBke / mepefaHHOro no nocrtaeBke (MO Tunam
aKTVBOB);
e CyMMa OEeHEeXHbIX CPeacTB K NOCTaBKe / nepedaHHas rno nocraeke (B paspese BastoT).

Mo Bo3moxHOCTW, bopma Oymetr popaboTaHa Ha OCHOBaHMM 3arpoCOB  KIWEHTOB U
PasbsiCHEHWUI perynatopa K Tekyllemy BapuaHTy dopMbl Ans obecneyvyeHnss ogHO3HaAYHOro
nepexoga OT OpM OTYETHOCTU MO OTAENbHbIM CAOEenkam K arpermpoBaHHON dopme
KBapTanbHOM OTYETHOCTM, a Takke ANA Oonee 4eTKoro pasgeneHvss nHdopmauuu no
OTAENbHBIM TUNaM caenok (4To noTpebyeTcsa Ons peanu3aumMm Ha CTOPOHE KIWMEHTOB,
NPVHSABLUMX peLleHne NpeaoCcTaBnaTb OTYETHOCTb MO arperMpoBaHHon opme).

Peanusauma 4yactuyHoro oOHoBneHus
aHKeT

Mpouecc 4acTMyHOro oGHOBMEHMS aHkeT OyaeT CTPoOUTbCA Ha MNPUHLUMMIE OMNUMOHANbHOCTU
6roKOB aHKeT. OTO O3HAYaeT, YTO ANA BHECEHUS UBMEHEHWI B COESKY, YH4aCTHUK OTNPaBnsieT B
peno3vTapuin aHKeTy permctpaumm caenkun, B KOTOPOM:

HKO 3A0 HP
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e dnar isCorrection umeet 3HaueHue true;
e B CTPYKType, HENoCpeACTBEHHO OMNUChIBaKLWeEeNn cAenky 3anofHATCa  TOSbKO
KOPPEKTMPYEMbIE MONS.

[NeyaTHble POpPMbI 4OKYMEHTOB

MprHUMN bopMMPOBaHMA NevaTHbIX OPM aHKET COXPaHUTCA: ANSA KaXk4oro YHMKanbHoro tmna
CAENOoK, reHeparnbHOro cornalleHns 1 onucaHns cobbITUA XM3HEHHOTO LMKIA CAENOK, BKIoYas
OTYET O COCTOSIHMM 00653aTENbLCTB, MAPXEBbLIX CyMMax U NPOMEXYTOYHbIX Mnartexax, byaer
paspaboTaHa / gopaboTaHa oTAenbHas nevyatHas popma aHKeTbl C ykazaHMeM obsA3aTenbHbIX
M ONUUOHAIbHbIX NOMNEN.

C yyeTOM NOCTEMEHHOro OTKasa OT MoAAEPXKKM hopmMaToB COOBLLEHUN, peann3oBaHHbIX Ha
nepBomM aTane npoekta (CM. Bblle), HOBble nevyaTHble opmbl OyayT AOMOMHATL
CYLLEeCTBYIOLWMNA KOMMMEKT B KayecTBe anbTepHATMBHbIX BapuvaHToB M OyayT OA4HO3HA4YHO
CBsi3aHbl C HOBbiMM dopmMaTamn coobeHun. [locrne oTkaza OT noagepXku opmaTos,
pa3paboTaHHbIX Ha NepBOM 3Tane, CyllecTBylLWMe nedvyaTHble opMbl Takke OyayT
NCKIMIOYEHBbI.

OT4yeTHOCTbL peno3uTapus

PerynsipHas (TunoBasi) OTYETHOCTb peno3uTapus, T.€. BbIMMUCKN U3 peecTpa penosutapus, Ans
YYaCTHMKOB PbIHKA, PETYNATOPOB M MHbIX NAL, NPEAYCMOTPEHHBLIX 3aKOHOAATENbHBIMW N UHBIMN
NpaBOBbIMW aKkTamu, PerynupyroLmnmMmmn 4eaTenbHOCTb peno3uTapus, Takke OyayT peannsoBaHbl
Ha 6a3e dopmaTa FpML.

lMocne oTkasa OT npuemMa BXOOSLIMX COOOLIEHMM OT YYaCTHUKOB pPblHKa B dopmaTtax,
peanun3oBaHHbIX Ha MNepBOM JTane npoekTa, npeaocTaBreHve BbLIMUCOK B hopmarax,
peanim3oBaHHbIX Ha NEPBOM aTane NpoekTa, Takke byaeT npekpalleHo.

HoBble HabopbI coobLeHnn

Ha ocHoBe Master-cxembl ctaHgapta FpML ©Oypet co3gaHo oTaenbHoe npenctaBneHune
(yHacnepoBaHHas, U3MEHEHHAs U OOMOSMHEHHAs cxema), B KoTopoe 6yayT BKIYEHbl TOMbKO
Heobxoanmble TuNbl. B npoueccax obmeHa nHgopmaumen 6yayT Mcnonb3oBaTbCa coobLLeHns
obuero HasHadeHus, a Takke coobweHuns n3 cxem fpml-recordkeeping-processes.xsd u fpml-
confirmation-processes.xsd.

HKO 3A0 HP
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lNpednoxeHusi No UsMeHeHUr cocmasa u ¢hopmMamos coobuieHul npu peaucmpauuu
sHebupxeabix cOernok 8 Penosumapuu

Perncrtpauus reHepanbHOro cornalueHus

Mpouecc perncrpaunm reHepanbHOro corfalleHnst NPoOUCXoauT No NyTu nocrenoBaTenbHOro
NOATBEPXAEHNSA aHkeT. [Mpn 3TOM 3a4encTBYIOTCA LUECTb COOOLUEHMI TeKylero npoTokona
B3aMMOLENCTBUS. DTN COObLLEHNA npeanonaraeTca 3aMeHUTb Ha Tpy 6a3oBbIX COOOLLEHUS U3
Master-cxembl FpML. [lpy 3TOM HeKkoTOopble M3 3TUX COOOLEHWA B 3aBMCUMOCTU OT
copgepxaHua 6yaoyT COOTBETCTBOBATb HECKOMbKMM COOOLLEHMEM Tekywlero npotokona. B
Tabnuue 1 npuBoguTCs conocTaBneHne coobLeHn TekyLwero npotokona n FpML.

Tabnuua 1: CoobuieHuns, 3agencTBoBaHHbIe B npouecce pernctpauum C.

Tekyuiee coobLieHue Kon OnucaHue BasoBoe coobweHune FpML
nd
MA_REG_REQUEST RF002 | AHkeTa reHeparnbHOro nonpublicExecutionReport
RFO0021 | cornawueHus
RS007
CLT_MA _TRADE_STATUS_ADVICE RF0O06 | YBegomneHue o nonpublicExecutionReportException
Hecornacum ¢
napameTpamu
TRADE_DIFFERENCE_REPORT RS011 | YBegomneHue o nonpublicExecutionReportException

pacxoxgeHunax B
yCnoBuAX aHKeT

MA_TRADE_STATEMENT_REQUEST | RF007 | 3anpoc Ha nonpublicExecutionReport
npepocTaBneHne
BbIMUCKM MO JOrOBOpam
3aperncTpupoBaHHbIM B
MHTEpecax KNneHTa

MA_TRADE_STATEMENT RS006 | Bbinucka no gorosopam, nonpublicExecutionReport
3aperMcTpMpoBaHHbLIM B
WHTEepecax KrnmeHTa

STATUS_ADVICE RS003 | UN3BewweHue / nonpublicExecutionReportAckn.
RS004 | yBegomneHue o ctatyce nonpublicExecutionReportException
RS005

Peructpauusa caoenokx
BcTpeuyHoe noaTBepxaeHne caenok

B npouecce panopToBaHUs cOenok MO CXxemMe BCTPEYHOro MOATBEPXKAEHUS 3a4eNcTBYHOTCA
yeTbipe coobLleHns TekyLlero popmarta. ATn coobLieHns npeanonaraeTca 3aMeHnTb Ha Habop
coobuleHnn ctaHgapTta FpML. B Tabnuue 2 npuBoguTcsa CONOCTaBfiEHNE TEKYLIEro n HOBOTO
HabopoB coobLieHnn, Ha npumepe perncTpaumm (MnNn BHECEHUS W3MEHEHWN) CAENKU C
BantoTHbIM cBonoM (ans caenok PEMNO Habop coobLeHnin aHanormyeH).

HKO 3A0 HPA
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lNpednoxeHusi No UsMeHeHUr cocmasa u ¢hopmMamos coobuieHul npu peaucmpauuu
sHebupxeabix cOernok 8 Penosumapuu

Ta6bnuua 2: CoobLeHuns, 3a4eCTBOBaHHbIE B MPOLIECCE BCTPEYHOIO NOATBEPXKOEHMS CAENOK.

Tekywwee coobuieHne

Kog
nd

OnucaHue

CoobweHusa FpML

RF004

SWAPCURRENCY_REG_REQUEST | RF0041

RS007

AHkeTa gorosopa
BartOTHOroO cBona

nonpublicExecutionReport

RF009

SWAPCURRENCY_MOD_REQUEST | RF0091

AHkeTa
N3MeHeHUst
yCrosui goroesopa

nonpublicExecutionReport

RS007
BalOTHOro cBoMa
YBegomMmneHue o
TRADE_DIFFERENCE_REPORT RS011 | pacxoxgeHusix B nonpublicExecutionReportException
YCrnoBuaAx aHKeT
eventStatusResponse
STATUS_ADVICE RS004 | yBegomneHue o p . . P P
confirmationDisputed
RS005 | cratyce

confirmationAgreed
confirmationAcknowledgement

Kom6GuHupoBaHHOe noaTeBepxaeHue cOoenok

B npouecce KoMOWHMPOBAHHOTO MOATBEPXKAEHUS COEMNOK ucnonb3yeTtca 5 coobuweHun. B
Tabnuue 3 npuBoaUTCS conocTaBneHne coobuleHnn Tekyuwlero dopmarta M HoBOro Habopa

coobLeHnN.

Tabnuua 3: CoobueHns, 3a0eCTBOBaHHbIE B NpoLiecce KOMOMHNUPOBAHHOIO NOATBEPXKAEHMS

COErOK.

Tekyuee coobuieHne

Koa nd

OnucaHue

Coo6uweHue FpML

SWAPCURRENCY_REG_REQUEST | RF004

RF0041
RS007

AHkeTa gorosopa
BarTHOrO cBona

nonpublicExecutionReport

SWAPCURRENCY_MOD_REQUEST | RF009

RF0091
RS007

AHkeTa
N3MEeHEeHNs
ycnosumn
Joroesopa
BartoTHOrO cBoMa

nonpublicExecutionReport

CLT_MA_TRADE_STATUS_ADVICE | RF006

YBegomneHne o
Hecornacum c
napameTpamu

confirmationDisputed

TRADE_DIFFERENCE_REPORT

RSO011

YBegomneHme o
pacxoXxaeHusix B
YCINOBWsIX aHKET

nonpublicExecutionReportException

HKO 3A0 HP/[
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lNpednoxeHusi No UsMeHeHUr cocmasa u ¢hopmMamos coobuieHul npu peaucmpauuu
sHebupxeabix cOernok 8 Penosumapuu

STATUS_ADVICE RS003 M3BeLleHne / | eventStatusResponse
RS004 | ysepomrneHne o [ nonpublicExecutionReportAcknowledgement
RS005 | cratyce nonpublicExecutionReportException

confirmationDisputed
confirmationAgreed
confirmationAcknowledgement

UcnonHeHue caenok

Ta6bnuua 4: CoobLieHuns, 3a4eCTBOBaHHbIE B MPOLIECCE MOATBEPXKAEHNSA UCTIOSNTHEHUS
0b653aTenbCTB MO cAenkam.

TekyLwiee coblieHue Kopn OnucaHune Coob6ueHnsa FpML
nd
CLT_MA_TRADE_STATUS_ADVICE | RF006 YBegomneHme o
Hecornacum ¢ nettedTradeCashflowsMatchResult
napameTtpamu
CLEAR_OFF_MARKET RF010 | AHkeTa 06 nettedTradeCashflowsAsserted

RF0101 | ncnonHeHun

RS007 | obsa3aTenbcTB no
3aperMcTpMpoBaHHbIM
Aorosopam

TRADE_DIFFERENCE_REPORT RS011 | YBegomnenue o nettedTradeCashflowsMatchResult
pacxoXxaeHusix B
YCIOBWSIX aHKET

STATUS_ADVICE RS003 | UN3BeweHune / nettedTradeCashflowsAcknowledgement
RS004 | yBemomneHue o nettedTradeCashflowsException

RS005 | cratyce

3anpoc v npeaocTaBrieHMe BbINMUCKU

Mpouecc 3anpoca W npegocTaBneHns BbINUCKM OyoeT CTpoMTCS Ha BHOBb CO34aHHbIX
coobuleHnsax, yposneTsopsiowmx TpeboBaHnsm dopmata FpML. CoobweHua 6yayT
yHacnegoBaHbl OT COOTBETCTBYHOLMX abCTpakTHbIX TUNoB FpML.

HKO 3A0 HPA
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CxemaTu4yHoe npeacrtaBrieHUue
cooOLeHnn

B aToM OokymeHTe He MpUBOASTCS NOSIHbIE TEXHUYECKME creumduKaummn coobLLEeHNI, Tak Kak
3TO He sBnsieTcs ero uenbto. OgHako Hwke B 3TOM naparpade npuBoasTcst rpaduyeckue
CXeMbl HECKOIbKMX COOBLLEHUIA HOBOIO (NpeasiaraeMoro K BHeApeHuo) coopmaTa.

B Tekywiem npoTokone ucnonb3yTcsa TpuHaguaTtb cooblleHnin. B npeanaraemom k BHegpeHuto
npoTokone coobuweHnn (koHBepTOB) ByaeT Tpu, OQHAKO UX HanorHeHne OyaeT BapbuMpoBaTbLCA
N, TakMMm obpasom, Ofsl KaXO4oro WUCMNofb3yemMoro B HaCTOAWMWA MOMEHT coobueHus byaet
NMOCTPOEH HOBbIV aHarnor. BHelHne coobuleHns (KoHBEPTLI) HOBOrO MPOTOKONaA:

e nonpublicExecutionReport;

e verificationStatusNotification;

Coob6uweHue nonpublicExecutionReport

OcHoBHoe coobLeHmne, B kKOTOpoM ByaeT nepeaaBaTbCcsa HavanbHas nHopMaLmsa BO BCEX NOA-
npoueccax penoptuHra OTC caenok. Ha cxeme coobLeHusi, NnpuBegEHHON HUXKE, YKa3aHbl BCe
GnoKn BTOPOro YPOBHS U HeKoTopble - TpeTbero. Mx HasHayeHue MOHATHO U3 Ha3BaHUs U
NPVBEOEHHOrO PAAOM KOMMEHTapUs.

OtgenbHO cTouT 06paTuTb BHMMaHue Ha 6nok Event. 3to abcTpakTHbI 6ok, koTopbin ByaeT
3amMeHATbCA Ha gpyrme 6noku, Takve kak Trade wn MasterAgreement, Hecywme
HenocpeacTBEHHYO BusHec HdopmaLmio.

WHTepnpeTupoBaTb HasBaHue Onoka Event MoOXHO kak “GusHec cobbiTve, ANA KOTOPOro
cdhopMmnpoBaH 3TOT OTHET”.

HKO 3A0 HPA
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lNpednoxeHus No USMeHeHUr cocmasa u ¢ghopmMamos coobuwieHud npu peaucmpauuu
8Hebupxeabix cOenoK 8 Pernosumapuu

nonpublicExecutionReport
Baszosoe coobwenue, B KOTopOoM BYOyT NepenaBaTeCA GHKEThI, COMNEWeHHA AaHHbIE ANA KOPPEKTHPOBRH SHKET.

header
3aronoBok CoobWeHHA

messageld sendBy

HaeHTHEHKaTOp CoobWEeHHA OTnpaedTens coofweHUa

sendTo creationTimestamp

MNomydarens coofweHHa BpemAa co3gaHuA coofweHua
isCorrection

True gnA coofWEHHH MOOHEHKELHH GHKET

onBehalfOf 2 Gnoxa
MepEYHCAAOTCA YHECTHHRH COENKH.

partyReference

CCbinka Ha KoOHTpareHTa. ONMCaHWE KOHTPAEr. - B KOHWE coodWweHUa

asOfDate
[aTa, Ha KOTOPYKD PanopTYIOTCA CoSNKH.

asOfTime

Bpema reHepaudd oT4ETa.

Event
trade, amendment, increase, withdrawal, additionalEvent
Mudopmaura o panopTyemom CoBblTHH [CoSNKa, PEerHCTPaLKHA TEHEpaneHOro COrNaLWeHHa)

party N GAoxoB
HMudopmauna of y4acTHHHE

partyld partyName

HMaeHTHEHKaTOPR YH4acTHHES HaseaHWe y4acTHHRE

Tun Trade

Ha cnegyowem pucyHke npuBoauTcs cxema obbekta Trade, KOTOpbIN HECET MHOpMaUMIO O
KOHKPETHOW caernke 1 pacnonaraetcs B coobliennn nonpublicExecutionReport Ha mecTte 6noka
Event.

OtgenbHO cTonT 00paTUTL BHMMaHMe Ha 6nok product. Takke kak u 6rok Event B coobLueHnn
nonpublicExecutionReport 3ToT 61Ok 6yaeT 3aMeHATbCA Ha 60KN, ONUChIBAKOLLNE KOHKPETHbIE
WNHCTPYMEHTbI.

HKO 3A0 HP[
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Trade

MH$OMaLMA O KOHKPETHOW COenke. [JaHHbIH THN COOEHHT HHGOopMaLMiD, 0Byt ONA COenok CO BCEMH
THNEMH HHCTPYMEHTOE. Tak#e OH COO4ED#HT NONA, B KOTOPLIX XPEHHTCA CNEUHGHIHEA ANA KOHKDETHOH
COENKH HHGOopMauMA. JaHHeli Gaok nomewaeTos B coobwedne nonpublicExecutionReport B NO3HUKKD

tradeHeader
3aronoBOK COENKH
partyTradeldentifier 1-2 Bnoka
MaeHTHdMEaTOD COENKH B CHETEME YHETE CTOPOHbI.
tradelnformation
O6Wwan HHPOPMELHA O COoSAKS

description executionDateTime

OnucaHie Coenku Bpema caenku

unit trader

MNopgpasgenexie, Tpengep,

COBEPLWHEILEE COBEPLWHELLHA COENRY
partyTradelnformation 0-M 6nokoe
WMH$OopMaLMA o COENKE, KOTORYH YHE3IbIEAET KOHKPETHBIA YYaCTHHE

partyReference description

CCblNKa Ha ydacTHHKE TEKCTOEOE ONUCEHHE
tradeDate
[aTa CoBERLWEHHA COENKH

product
Detanu NOKM. Ha mecro 3T7oro BAoKa NOACTaBNASTCA ONHCSHHE KOHKDETHLIX HHCTPYMEHTOBE.

collateral
HMupopmauua of obecnedeHuu

independentAmount
HMudopmauua o nnarexe

payerPartyReference receiverPartyReference
CCblNKa Ha Y4aCTHHKEA CCbiNKa Ha ydacTHHKE
NAGTHABLLKHKE NoNYYETENA NNaTEXE

paymentDetail
Ietanu nnaTtesa

documentation
Hipugudeckan uHgopmauma

masterAgreement attachment
leHCOTNaWeHHE, NO KOTOPOMY MmA $a@ina C OTCHaHWPOBaHHOM
npoeeneHa Caenka KONWER OPHIHHANE OOKYMEHTE.
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Coob6uweHune nonpublicExecutionReportException

Ha cnegywouwem n3o6paxeHun npuBOAMTCA cxema coobLeHns
nonpublicExecutionReportException. C ero nomowbto 6yaet nepegaBaTtbCs MHpopmaums ob
owmbkax Npu CBEPKE aHKEeT M cornaweHuin. Takke B 9TOM coobuleHnn OyaoyT nepegaBaTbhCs
AeTann pacxoXaeHur, KoTopble OBHapyXMBalTCA B Mpouecce CBepkM aHkeT. Takas
nHpopmauma byaet nepepasaTbCcs B Grioke reason, KOTOPbIM NO3BOMSET yka3aTb MECTO B
cxeme, rae HauaeHo HeCOOTBETCTBME M AaTb ero onncaHue.

nonpublicExecutionReportException
bazosoe coobwerKe, B KOTOpOM ByYOyT NEpeaaBaThCA AaHHble of OWHBRaX.

header
3aronoBoK CoobLWEHKA

messageld sendBy
MOsHTHPHEETOD COObWEHKA OTnpasuTens coobleH1A
sendTo creationTimestamp
MomaTens coofwerua BpemAa coznaHuA coobweHua
reason M Gnokos

CnUCaHHe oWHBHKW

additionalData
JonoaHuTensHan HHGopmaLma

Tun MasterAgreement

HaHHbI TUN, Tarke kak Trade, BygeT noactaensaTbca BMecTo 6noka Event B coobieHmm
nonpublicExecutionReport.

Event - MasterAgreement
MHPOPMALKMA O reHEPaNbHOM COTNALWEHHK

masterAgreementType
TN reHepansHOro cornaweq a

matchingType
Cnocod cornacoBaHWA aHKET A0r0BOPOB

additionalinfo
Opyrafa MHPOPMALKMA O TeHEePaNbHOM COTNALEHWK
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