OnucaHue KJIMPUHroBOro OT4Y€Ta B OTHOLUEHUMU
CYLLEeCTBYIOLLUMX ornepaLum

MOCKOBCKAA
BUIPXA

B HacTosilLeM AOKYMeHTEe NpeaCTaB/ieHO OnMcaHne KIMPUHIOBOro OTYETa B OTHOLUEHMW CYLLECTBYIOLWMX onepauunii (use-cases) no
caenkam c Croun:

1.

Ecnn Bbl 3aKit04anu cerofHs HOBblE CAENKN, TO B OTYETE BaM NpuaeT y3en ms:trade,
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1. HoBas caenka (y3en ms:trade)

2. i3MeHeHuMe napameTpoB no caenke (ysen amendment)
3. TepmuHaums (y3en termination)

4. 3aBeplueHue caenku

HoBasa caenka (y3en ms:trade)

MyTb K NapameTpy

trade/id

tradeHeader/partyTradeldentifier/partyReference
tradeHeader/partyTradeldentifier/accountReference
tradeHeader/partyTradeldentifier/tradeld
tradeHeader/partyTradelnformation/partyReference
tradeHeader/partyTradeInformation/relatedParty/partyReference
tradeHeader/partyTradelnformation/relatedParty/role
tradeHeader/partyTradeInformation/category
tradeHeader/partyTradelnformation/trader
tradeHeader/partyTradelnformation/executionDateTime
tradeHeader/tradeDate

tradeHeader/clearedDate

swap/productType

swap/swapStream/payerPartyReference
swap/swapStream/payerAccountReference
swap/swapStream/receiverPartyReference
swap/swapStream/calculationPeriodDates/effectiveDate/unadjustedDate
swap/swapStream/calculationPeriodDates/terminationDate/unadjustedDate

swap/swapStream/calculationPeriodDates/calculationPeriodDatesAdjustments
/businessDayConvention

swap/swapStream/calculationPeriodDates/calculationPeriodDatesAdjustments
/businessCenters/businessCenter

KOTOPbI COAEPXUT Creaytolme napameTpbl:

HanMeHoBaHue

NpoeHTudukaTop caenkm

Ccblnika Ha CTOPOHY CAENKKN
Ccbinika Ha CYET CTOPOHbI
WpeHTtudukatop caenku (Trade ID)
Ccbl/IKa Ha y4YacTHWUKa CAenKku
Ccblnika Ha CBA3aHHYI CTOPOHY
Ponb CBSI3aHHOI CTOPOHbI
KaTteropus caenku (Hanpumep, OTC)
NaeHTudurkaTop Tpenaepa

[aTta n BpeMsi UCMONTHEHNUSI CAENKMU
[aTta caenku

[aTta KnupuHra

Twn npoaykTta (Hanpumep, OIS)
Ccblika Ha nnaTenbLlmka

Ccblnika Ha CYET nnaTenbumka
Ccbinka Ha nony4atens

HavanbHas pata nepuoga
KoHeuyHas paaTta nepuoaa

[MpaBuno KOpPpPEeKTMPOBKK AaT

LleHTpbl TOproenun (MaccuB)

dopmat
AaHHbIX

string
string
string
URI
string
string
URI
URI
string
dateTime
date
date
URI
string
string
string
date
date

string

string
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33
34
35
36

37
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39
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44

45

46

47

48

49

50

51

52

53

swap/swapStream/calculationPeriodDates/calculationPeriodFrequency/periodMultiplier
swap/swapStream/calculationPeriodDates/calculationPeriodFrequency/period
swap/swapStream/calculationPeriodDates/calculationPeriodFrequency/rollConvention
swap/swapStream/paymentDates/calculationPeriodDatesReference
swap/swapStream/paymentDates/paymentFrequency/periodMultiplier
swap/swapStream/paymentDates/paymentFrequency/period
swap/swapStream/paymentDates/payRelativeTo
swap/swapStream/paymentDates/paymentDaysOffset/periodMultiplier
swap/swapStream/paymentDates/paymentDaysOffset/period
swap/swapStream/paymentDates/paymentDaysOffset/dayType

swap/swapStream/calculationPeriodAmount/calculation/notionalSchedule
/notionalStepSchedule/initialValue

swap/swapStream/calculationPeriodAmount/calculation/notionalSchedule
/notionalStepSchedule/currency

swap/swapStream/calculationPeriodAmount/calculation/fixedRateSchedule/initialValue
swap/swapStream/calculationPeriodAmount/calculation/dayCountFraction
swap/swapStream/cashflows/cashflowsMatchParameters
swap/swapStream/cashflows/paymentCalculationPeriod/adjustedPaymentDate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/adjustedStartDate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/adjustedEndDate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/notionalAmount

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod/fixedRate

swap/swapStream/cashflows/paymentCalculationPeriod/forecastPaymentAmount
/currency

swap/swapStream/cashflows/paymentCalculationPeriod/forecastPaymentAmount
/amount

swap/swapStream/calculationPeriodAmount/calculation/floatingRateCalculation
/floatingRateIndex

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/floatingRateDefinition/calculatedRate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/floatingRateDefinition/rateObservation/resetDate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/floatingRateDefinition/rateObservation/adjustedFixingDate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/floatingRateDefinition/rateObservation/observedRate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/floatingRateDefinition/rateObservation/observationWeight
otherPartyPayment/payerPartyReference
otherPartyPayment/payerAccountReference

otherPartyPayment/receiverPartyReference

otherPartyPayment/paymentAmount/currency

otherPartyPayment/paymentAmount/amount

MHOXUTeNnb nepunoaa

MNepwopa (Hanpumep, T — AeHb)
KoHBeHUMS oTCY€ETa

Ccbinka Ha aaTbl pacyéTa
MHoXunTenb nepuoaa BbinaaT
Mepwopa Bbinnat
OTHOCMTenbHasa AaTta Bbinnathbl
CmMmellueHne aHel BbinaaThbl
MNepwvopa cmeweHns

Tvn gHSA cMeleHus

HoMuHanbHaa cymma

Bantota HoMunHana

DuKCcMpoBaHHasa cTaBka

CxeMa noacyéTta aHen
CooTBeTCTBME NapaMeTpoB NoToKa
KoppekTupoBaHHasi AaTta Bbinaathbl

KoppekTupoBaHHasi HavasbHas aata
nepunoga

KoppekTupoBaHHas KoHeuyHasi aaTta
nepvoga

HoMuHanbHas cymma nepuoaa

DduKcMpoBaHHas CTaBka nepuoaa

Bantota nporHo3npyemoin Bbinnathbl

CyMMa nporHo3vpyemMoii Bbiniarsl

WNHaekc nnaBatoLein cTaBkm

PaccuntaHHas ctaeka

[aTta pectpa

KoppekTvpoBaHHas gata pukcaumm

Habniopaemas crtaBka

Bec HabnoaeHusa

Ccblnika Ha nnaTenblumnka

(AONONHUTENBHO)

CcblIka Ha CYET nnaTenblmka
(AononHUTENbHO)

Ccbinka Ha nony4yatens
(AononHUTENbHO)

Bantota 4ONOAHUTENBHOM BbiNAaThbl

CyMMa [OMNOMHUTENBbHOW BbINAAThI

integer
string
string
string
integer
string
string
integer
string
string

decimal

string

decimal
URI
boolean
date

date

date

decimal

decimal

string

decimal

URI

decimal

date

date

decimal

decimal

URI

string

string

string

decimal
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56
57
58
59
60
61
62
63
64
65
66
67

68

69

70

2.

otherPartyPayment/paymentDate/adjustedDate

otherPartyPayment/paymentDate/dateAdjustments/businessDayConvention

otherPartyPayment/paymentDate/dateAdjustments/businessCenters/businessCenter
otherPartyPayment/paymentType
moexSpfiExt/tradeInfo/settlementCode

moexSpfiExt/tradelnfo/csa

moexSpfiExt/npv/npvPoint/npvDate
moexSpfiExt/npv/npvPoint/npvValue/npvCurrency
moexSpfiExt/npv/npvPoint/npvValue/npvAmount
moexSpfiExt/npv/npvPoint/npvPayment/payerPartyReference
moexSpfiExt/npv/npvPoint/npvPayment/payerAccountReference
moexSpfiExt/npv/npvPoint/npvPayment/receiverPartyReference
moexSpfiExt/npv/npvPoint/npvPayment/paymentAmount/currency
moexSpfiExt/npv/npvPoint/npvPayment/paymentAmount/amount

moexSpfiExt/npv/npvPoint/npvPayment/paymentDate/adjustedDate

moexSpfiExt/npv/npvPoint/npvPayment/paymentType

moexSpfiExt/tradeComment

KoppekTupoBaHHasa aata
[OMONIHUTENBHOW BbINAAThI

MpaBuno KOpPeKTUPOBKM AaTbl
LLOMOJSTHUTENBHOW BbINNATHI

LleHTpbl TOproBau (A0NOAHUTENBHO)
Tvn JOMNONHWUTENBHOW BbINAaThbl

Koa pacuyéra

Bantota CSA

Oata NPV

Bantota NPV

3HadveHune NPV

Ccbinka Ha nnaTtenblmka (NPV)
Ccbinka Ha cyét nnatenswuka (NPV)
Ccbinka Ha nony4atenst (NPV)
Bantota NPV-Bbinnatbl

Cymma NPV-BbinnaTbl

KoppekTupoBaHHasa aata NPV-
BbINAaThI

Tun NPV-Bbinnatbl

KoMMeHTapuit k caenke

N3MeHeHne napaMeTpoB rno caenke (ysen amendment)

YT106bI HANTWM MHPOPMALUIO MO U3MEHEHMIO NMapaMeTPOB B cAeflke HeobxoaAnMo CMOTpeTb y3en amendment.

10

11

12

13

14

15

16

17

18

19

MapameTp

amendment/trade/tradeHeader/partyTradeldentifier/partyReference
amendment/trade/tradeHeader/partyTradeldentifier/accountReference
amendment/trade/tradeHeader/partyTradeldentifier/tradeld/tradeldScheme
amendment/trade/tradeHeader/partyTradeldentifier/tradeld
amendment/trade/tradeHeader/partyTradeInformation/partyReference
amendment/trade/tradeHeader/partyTradeInformation/relatedParty/partyReference

amendment/trade/tradeHeader/partyTradeInformation/relatedParty/role
/partyRoleScheme

amendment/trade/tradeHeader/partyTradeInformation/relatedParty/role

amendment/trade/tradeHeader/partyTradeInformation/category/tradeCategoryScheme

amendment/trade/tradeHeader/partyTradeInformation/category
amendment/trade/tradeHeader/partyTradelnformation/trader
amendment/trade/tradeHeader/partyTradeInformation/executiondateTime
amendment/trade/tradeHeader/tradeDate
amendment/trade/tradeHeader/clearedDate
amendment/trade/swap/productType/productTypeScheme
amendment/trade/swap/productType
amendment/trade/swap/swapStream/payerPartyReference
amendment/trade/swap/swapStream/receiverPartyReference

amendment/trade/swap/swapStream/receiverAccountReference

Ha3sBaHue napameTpa

Ccbinka Ha ctopoHy (MapTtus)
Ccbinika Ha CHET CTOPOHbI
CxeMma naeHtTudmkaTopa caenku
NaeHTudukaTop caenku
Ccblflka Ha OCHOBHYO CTOPOHY
CcbllKa Ha CBA3@HHYIO CTOPOHY

CxeMa ponun CBsA3aHHOW CTOPOHbI

Ponb cBSiI3aHHON CTOPOHBI
KaTeropusa caenku

KaTeropus caenku
WaeHTudukaTop Tpenaepa
[aTta 1 BpeMsi UCMONTHEHWUSI CAENKMU
[aTta caenku

[aTa KnupuHra caenku

CxeMa Tuna npoaykra

Tun npoaykTta (Hanpumep, IRS)
Ccblnka Ha nnaTenbnka
Ccbinka Ha nony4dartens

Ccbinka Ha CYET nony4vartens

date

string

string
string
string
string
date
string
decimal
string
string
string
string
decimal

date

string

string

dopmat
AaHHbIX

string
string
URI

string
string
string

URI

string
URI
string
string
dateTime
dateTime
dateTime
URI
string
string
string

string
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42
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47

amendment/trade/swap/swapStream/calculationPeriodDates/effectiveDate
/unadjustedDate

amendment/trade/swap/swapStream/calculationPeriodDates/effectiveDate
/dateAdjustments/businessDayConvention

amendment/trade/swap/swapStream/calculationPeriodDates/effectiveDate
/dateAdjustments/businessCenters/businessCenter

amendment/trade/swap/swapStream/calculationPeriodDates/terminationDate
/unadjustedDate

amendment/trade/swap/swapStream/calculationPeriodDates/terminationDate
/dateAdjustments/businessDayConvention

amendment/trade/swap/swapStream/calculationPeriodDates/terminationDate
/dateAdjustments/businessCenters/businessCenter

amendment/trade/swap/swapStream/calculationPeriodDates
/calculationPeriodDatesAdjustments/businessDayConvention

amendment/trade/swap/swapStream/calculationPeriodDates
/calculationPeriodDatesAdjustments/businessCenters/businessCenter

amendment/trade/swap/swapStream/calculationPeriodDates
/calculationPeriodFrequency/periodMultiplier

amendment/trade/swap/swapStream/calculationPeriodDates
/calculationPeriodFrequency/period

amendment/trade/swap/swapStream/calculationPeriodDates
/calculationPeriodFrequency/roliConvention

amendment/trade/swap/swapStream/paymentDates/calculationPeriodDatesReference

amendment/trade/swap/swapStream/paymentDates/paymentFrequency
/periodMultiplier

amendment/trade/swap/swapStream/paymentDates/paymentFrequency/period
amendment/trade/swap/swapStream/paymentDates/payRelativeTo

amendment/trade/swap/swapStream/paymentDates/paymentDatesAdjustments
/businessDayConvention

amendment/trade/swap/swapStream/paymentDates/paymentDatesAdjustments
/businessCenters/businessCenter

amendment/trade/swap/swapStream/calculationPeriodAmount/calculation
/notionalSchedule/notionalStepSchedule/initialValue

amendment/trade/swap/swapStream/calculationPeriodAmount/calculation
/notionalSchedule/notionalStepSchedule/currency

amendment/trade/swap/swapStream/calculationPeriodAmount/calculation
/fixedRateSchedule/initialValue

amendment/trade/swap/swapStream/calculationPeriodAmount/calculation
/dayCountFraction/dayCountFractionScheme

amendment/trade/swap/swapStream/calculationPeriodAmount/calculation
/dayCountFraction

amendment/trade/swap/swapStream/cashflows/cashflowsMatchParameters

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/adjustedPaymentDate

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/adjustedStartDate

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/adjustedEndDate

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/notionalAmount

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/fixedRate

HeckoppekTupoBaHHas AaTa
Hayana nepuoaa

KoHBeHuns pabouero aHsa ans
AaTbl Hayana nepuoaa

LleHTpbl 6M3HeC-AHeN ana aaTbl
Havana nepuoaa

HeckoppekTupoBaHHas AaTa
OKOHYaHusa nepuoaa

KoHBeHUMs paboyero AHs Ans
AaTbl OKOHYaHUS Nepuoaa

LleHTpbl 6M3Hec-AHen ana aaTbl
OKOHYaHuAa nepuoaa

KoHBeHumns pa60qero AHA Ana
KoppeKuuu gat nepmnoaa

LleHTpbl 6M3Hec-aHen ans
KOoppeKuun aaT nepuoaa

MHoOXuTenb nepuoaa

Mepuvopa (Hanpumep, T)

KOHBEHUMSI NPOKPYTKK aaT

Ccblnka Ha pacyéTHble AaTbl

MHOXUWTeNb YacToTbl NnaTexewn

Mepuopa yacToTbl NnaTexewn
OTHOCUTenbHasa AaTta nnartexa

KoHBeHuus pabouero gHsa ansa nat
nnaTexen

LleHTpbl 6U3Hec-aAHeNn ans aat
nnaTtexen

HavanbHoe 3HayeHne HoMMHana

Bantota HOMMHana

HauanbHasa ¢pukcnpoBaHHasa cTaBka

CxeMa mMeToAa HavyucneHus
NpoLEHTOB

MeToa HaumncneHums NpoOLEHTOB

®dnar coBnageHns NOTOKOB
nnaTexen

CKoppeKTMpoBaHHas AaTta nnartexa

CKoppeKkTMpoBaHHas Aata Havana
nepuoaa

CkoppekTuposaHHas AaTa
OKOHYaHus nepuoaa

HoMuHanbHas cymma

DUKCMpoBaHHasa cTaBka

dateTime

string

string

dateTime

string

string

string

string

integer

string

string

string

integer

string
string

string

string

integer

string

integer

URI

string

boolean

dateTime

dateTime

dateTime

integer

integer
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amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/forecastPaymentAmount/currency

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/forecastPaymentAmount/amount

amendment/trade/swap/swapStream/resetDates/calculationPeriodDatesReference

amendment/trade/swap/swapStream/resetDates/resetRelativeTo
amendment/trade/swap/swapStream/resetDates/resetFrequency/periodMultiplier
amendment/trade/swap/swapStream/resetDates/resetFrequency/period

amendment/trade/swap/swapStream/resetDates/resetDatesAdjustments
/businessDayConvention

amendment/trade/swap/swapStream/resetDates/resetDatesAdjustments
/businessCenters/businessCenter

amendment/trade/swap/swapStream/resetDates/fixingDates/periodMultiplier
amendment/trade/swap/swapStream/resetDates/fixingDates/period

amendment/trade/swap/swapStream/resetDates/fixingDates/businessDayConvention

amendment/trade/swap/swapStream/resetDates/fixingDates/businessCenters
/businessCenter

amendment/trade/swap/swapStream/resetDates/fixingDates/dateRelativeTo

amendment/trade/swap/swapStream/calculationPeriodAmount/calculation
/floatingRateCalculation/floatingRateIndex/floatingRateIndexScheme

amendment/trade/swap/swapStream/calculationPeriodAmount/calculation
/floatingRateCalculation/floatingRateIndex

amendment/trade/swap/swapStream/calculationPeriodAmount/calculation
/floatingRateCalculation/indexTenor/periodMultiplier

amendment/trade/swap/swapStream/calculationPeriodAmount/calculation
/floatingRateCalculation/indexTenor/period

amendment/trade/swap/swapStream/calculationPeriodAmount/calculation
/floatingRateCalculation/averagingMethod

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/floatingRateDefinition/calculatedRate

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/floatingRateDefinition/rateObservation/resetDate

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/floatingRateDefinition/rateObservation/adjustedFixingDate

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/floatingRateDefinition/rateObservation/observedRate

amendment/trade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/floatingRateDefinition/rateObservation/observationWeight

amendment/trade/otherPartyPayment/payerPartyReference
amendment/trade/otherPartyPayment/receiverPartyReference
amendment/trade/otherPartyPayment/paymentAmount/currency
amendment/trade/otherPartyPayment/paymentAmount/amount
amendment/trade/otherPartyPayment/paymentDate/adjustedDate

amendment/trade/otherPartyPayment/paymentDate/dateAdjustments
/businessDayConvention

amendment/trade/otherPartyPayment/paymentDate/dateAdjustments/businessCenters
/businessCenter

amendment/trade/otherPartyPayment/paymentType

amendment/trade/payment/payerPartyReference

BantoTa NporHo3upyemMoro niatexa

MNporHosvpyemas cyMMma nnatexa

Ccblnka Ha pacyéTHble AaTbl ANnd
peseTa

OTHocuTenbHas aaTa peseta
MHOXUTEeNb 4YacToTbl pe3eTa
Mepunoa yacToTbl peseTa

KoHBeHUMsi paboyero aHa Ans aaT
peseta

LleHTpbl 6M3Hec-AHeN ana aaT
peseTa

MHoXxuTenb nepmuoaa dUKCHMHra
Mepuoa dukcuHra

KoHBeHUMsA paboyero AHa Ans
dUKCUHra

LleHTpbl 6M3Hec-aHen ans
dUKCUHra

OTHocuTeNbHas aaTta PUKCUHra

CxeMa nHAeKkca nnasatoLLein
CTaBKK

MHaekc nnaBatoLwen cTaBkun
(Hanpumep, RUB-CBR-KEY-RATE)

MHOXUTenb cpoka nHaekca

Mepuoa cpoka vHaekca

MeToa ycpeaHeHUs CTaBKu

PaccunTtaHHas nnasarowas crtaBka

[aTa pe3eTa

CKOppeKTMpoBaHHas AaTa

dUKCUHra

Habniogaemasn crtaBka

Bec HabnoaeHus

Ccbinika Ha niaTensnka

Ccbinka Ha nonyyartens

Bantota nnarexa

CymMa nnatexa
CkoppeKTMpoBaHHasa AaTa nnartexa

KoHBeHUMs paboyero AHs Ans
AaTbl nnaTexa

LleHTpbl 6U3Hec-aAHeln ans Aatbl
nnaTtexa

Tun nnaTtexa

Ccbinka Ha nnaTenblunka

string

integer

string

string
integer
string

string

string

integer
string

string

string

URI

URI

string

integer

string

string

integer

dateTime

dateTime

integer

integer

string
string
string
integer
dateTime

string

string

string

string
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amendment/trade/payment/receiverPartyReference
amendment/trade/payment/paymentAmount/currency
amendment/trade/payment/paymentAmount/amount
amendment/trade/payment/paymentDate/adjustedDate

amendment/trade/payment/paymentDate/dateAdjustments/businessDayConvention

amendment/trade/payment/paymentDate/dateAdjustments/businessCenters
/businessCenter

amendment/trade/payment/paymentType
amendment/trade/moexSpfiExt/tradelnfo/settlementCode
amendment/trade/moexSpfiExt/tradeInfo/csa
amendment/trade/moexSpfiExt/npv/npvPoint/npvDate
amendment/trade/moexSpfiExt/npv/npvPoint/npvValue/npvCurrency
amendment/trade/moexSpfiExt/npv/npvPoint/npvValue/npvAmount
amendment/trade/moexSpfiExt/npv/npvPoint/npvPayment/payerPartyReference
amendment/trade/moexSpfiExt/npv/npvPoint/npvPayment/receiverPartyReference
amendment/trade/moexSpfiExt/npv/npvPoint/npvPayment/receiverAccountReference
amendment/trade/moexSpfiExt/npv/npvPoint/npvPayment/paymentAmount/currency

amendment/trade/moexSpfiExt/npv/npvPoint/npvPayment/paymentAmount/amount

amendment/trade/moexSpfiExt/npv/npvPoint/npvPayment/paymentDate/adjustedDate

amendment/trade/moexSpfiExt/npv/npvPoint/npvPayment/paymentType
amendment/trade/moexSpfiExt/tradeComment

amendment/effectiveDate

3. TepmuHaumsa (y3en termination)

YT106bI HANTK B OTYETE TEPMUHUPOBAHHYIO CAENKY HeobXxoaMMO MckaTh y3en termination.

AaHHble 06 O4HON TEPMUHUPOBAHHOWN cAefike 3a OTYETHbIN AeHb.

10

11

12

MyTb K NapaMeTpy

termination/originalTrade/

termination/originalTrade/tradeHeader/partyTradeldentifier/partyReference/

termination/originalTrade/tradeHeader/partyTradeldentifier/accountReference/

termination/originalTrade/tradeHeader/partyTradeldentifier/tradeld/tradeldScheme
termination/originalTrade/tradeHeader/partyTradeldentifier/tradeld

termination/originalTrade/tradeHeader/partyTradelnformation/partyReference/

termination/originalTrade/tradeHeader/partyTradelnformation/category
/categoryScheme

termination/originalTrade/tradeHeader/partyTradelnformation/category
termination/originalTrade/tradeHeader/partyTradelnformation/trader
termination/originalTrade/tradeHeader/partyTradelnformation/executionDateTime
termination/originalTrade/tradeHeader/tradeDate

termination/originalTrade/tradeHeader/clearedDate

Ccbinka Ha nony4yartens

Bantota nnarexa

CyMMa nnaTexa
CKoppeKkTUpoBaHHasl AaTta nnartexa

KoHBeHUmMs paboyero aHs ans
AaTbl naaTexa

LleHTpbl 6M3Hec-aHen ana aatol
nnaTtexa

Tvn nnaTtexa

Kopa pacuéta

Bantota cornawenuns (CSA)
[aTta oueHku NPV

Bantota NPV

3Ha4veHune NPV

Ccbinka Ha nnaTenswnka NPV
Ccbinka Ha nony4yatens NPV
Ccblnka Ha cy4éT nonydatensa NPV
Bantota nnatexa NPV

CymmMma nnatexa NPV

CkoppekTuposaHHas AaTa
nnatexa NPV

Tun nnatexa NPV
KoMMeHTapwuit kK caenke

[encTBylowas gata caenku

HasBaHue napameTpa

NaeHTudukaTop nepsoHavanbHoOM
caenku

Ccblika Ha CTOPOHY B
naeHTuduKaTope caenku

Ccblika Ha CYéT B
naeHTUdUKaTope caenkm

CxeMa naeHTudumKaTopa caenkum
NaeHTudukaTop caenku

Ccblifika Ha CTOPOHY B
MHGOpMaUMK 0 caenke

CxeMa KaTeropuu caenku

KaTeropus caenku
NpeHTudurkaTop Tperigepa

[aTta 1 BpeMsi UCNOSTHEHUSI CAENKU
[aTa caenku

[aTa knnpuHra
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dateTime

string

string

string
string
string
dateTime
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dateTime

string
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dateTime
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termination/originalTrade/swap/productType/productTypeScheme
termination/originalTrade/swap/productType
termination/originalTrade/swap/swapStream/payerPartyReference/
termination/originalTrade/swap/swapStream/receiverPartyReference/
termination/originalTrade/swap/swapStream/receiverAccountReference/

termination/originalTrade/swap/swapStream/calculationPeriodDates/effectiveDate
/unadjustedDate

termination/originalTrade/swap/swapStream/calculationPeriodDates/effectiveDate
/dateAdjustments/businessDayConvention

termination/originalTrade/swap/swapStream/calculationPeriodDates/effectiveDate
/dateAdjustments/businessCenters/businessCenter

termination/originalTrade/swap/swapStream/calculationPeriodDates/terminationDate
/unadjustedDate

termination/originalTrade/swap/swapStream/calculationPeriodDates/terminationDate
/dateAdjustments/businessDayConvention

termination/originalTrade/swap/swapStream/calculationPeriodDates/terminationDate
/dateAdjustments/businessCenters/businessCenter

termination/originalTrade/swap/swapStream/calculationPeriodDates
/calculationPeriodDatesAdjustments/businessDayConvention

termination/originalTrade/swap/swapStream/calculationPeriodDates
/calculationPeriodDatesAdjustments/businessCenters/businessCenter

termination/originalTrade/swap/swapStream/calculationPeriodDates
/calculationPeriodFrequency/periodMultiplier

termination/originalTrade/swap/swapStream/calculationPeriodDates
/calculationPeriodFrequency/period

termination/originalTrade/swap/swapStream/calculationPeriodDates
/calculationPeriodFrequency/rollConvention

termination/originalTrade/swap/swapStream/paymentDates
/calculationPeriodDatesReference/

termination/originalTrade/swap/swapStream/paymentDates/paymentFrequency
/periodMultiplier

termination/originalTrade/swap/swapStream/paymentDates/paymentFrequency/period
termination/originalTrade/swap/swapStream/paymentDates/payRelativeTo

termination/originalTrade/swap/swapStream/paymentDates/paymentDatesAdjustments
/businessDayConvention

termination/originalTrade/swap/swapStream/paymentDates/paymentDatesAdjustments
/businessCenters/businessCenter

termination/originalTrade/swap/swapStream/calculationPeriodAmount/notionalSchedule
/notionalStepSchedule/initialValue

termination/originalTrade/swap/swapStream/calculationPeriodAmount/notionalSchedule
/notionalStepSchedule/currency

termination/originalTrade/swap/swapStream/calculationPeriodAmount
/fixedRateSchedule/initialValue

termination/originalTrade/swap/swapStream/calculationPeriodAmount/dayCountFraction
/dayCountFractionScheme

termination/originalTrade/swap/swapStream/calculationPeriodAmount/dayCountFraction
termination/originalTrade/swap/swapStream/cashflows/cashflowsMatchParameters

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/adjustedPaymentDate

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/adjustedStartDate

CxeMa Tuna npoaykTa

Tun npoaykTa

Ccbiika Ha nnatenblmka
Ccbinka Ha nony4vartens
Ccblika Ha CYET nony4vartens

HeckoppekTupoBaHHas AaTa
Havana

KoHBeHUMsa paboyero aHsa (ans
AaTbl Havana)

LleHTpbl pacuyeTa (A1 AaTbl
Havana)

HeckoppekTuposaHHas AaTta
OKOHYaHu1s

KoHBeHUMsa paboyero aHs (ans
[aTbl OKOHYaHUSA)

LleHTpbl pacuyeTa (A9 AaTbl
OKOHYaHUA)

KoHBeHuMsa paboyero aHa (Ans
KOpPPEeKTUPOBKM AaT pacyeTa)

LleHTpbl pacueTa (ans
KOpPPEKTUPOBKM JaT pacyeTa)

MHOXuUTenb nepuoaa pacyerta

Mepuwop pacyeta (Y, M, Du T.4.)

KoHBeHLMs NpOKpYyTKK AaT

Ccbiika Ha aaTtbl pacyeTa

MHOXuUTENbL nepuoja BbinnaTt

MNepwop sbinnat (Y, M, D n T.4.)
OTHocuTenbHas AaTa BbinaaTbl

KoHBeHuMsa paboyero aHa (ans
KOPPEKTUPOBKM AaT BbINAaT)

LleHTpbl pacueTa (ans
KOPPEKTUPOBKM AaT BbIM/aT)

HavanbHoe 3HayeHWe HOMUHana

BantoTta HoMnHana

HauanbHoe 3HayeHue
(bUKCMPOBaHHOM CTaBKKN

CxeMa MeTofa HayucneHms
NMpoLUEHTOB

MeToa HauncneHus NMpoOLEHTOB

CoBnaaeHne napamMeTpoB NMOTOKOB

CKoppeKTMpoBaHHas aaTta
BbINnaThl

CKOppeKkTUpoBaHHas AaTta Hadana
nepuoaa
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termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/adjustedEndDate

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/notionalAmount

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/fixedRate

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/forecastPaymentAmount/currency

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/forecastPaymentAmount/amount

termination/originalTrade/swap/swapStream/resetDates
/calculationPeriodDatesReference/

termination/originalTrade/swap/swapStream/resetDates/resetRelativeTo

termination/originalTrade/swap/swapStream/resetDates/fixingDates/periodMultiplier

termination/originalTrade/swap/swapStream/resetDates/fixingDates/period

termination/originalTrade/swap/swapStream/resetDates/fixingDates
/businessDayConvention

termination/originalTrade/swap/swapStream/resetDates/fixingDates/businessCenters

/businessCenter

termination/originalTrade/swap/swapStream/resetDates/resetFrequency/periodMultiplier

termination/originalTrade/swap/swapStream/resetDates/resetFrequency/period

termination/originalTrade/swap/swapStream/resetDates/resetDatesAdjustments
/businessDayConvention

termination/originalTrade/swap/swapStream/resetDates/resetDatesAdjustments
/businessCenters/businessCenter

termination/originalTrade/swap/swapStream/calculationPeriodAmount
/floatingRateCalculation/floatingRateIndex/floatingRateIndexScheme

termination/originalTrade/swap/swapStream/calculationPeriodAmount
/floatingRateCalculation/floatingRateIndex

termination/originalTrade/swap/swapStream/calculationPeriodAmount
/floatingRateCalculation/indexTenor/periodMultiplier

termination/originalTrade/swap/swapStream/calculationPeriodAmount
/floatingRateCalculation/indexTenor/period

termination/originalTrade/swap/swapStream/calculationPeriodAmount
/floatingRateCalculation/averagingMethod

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/floatingRateDefinition/calculatedRate

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/floatingRateDefinition/rateObservation/resetDate

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/floatingRateDefinition/rateObservation/adjustedFixingDate

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/floatingRateDefinition/rateObservation/observedRate

termination/originalTrade/swap/swapStream/cashflows/paymentCalculationPeriod
/calculationPeriod/floatingRateDefinition/rateObservation/observationWeight
termination/originalTrade/otherPartyPayment/payerPartyReference/
termination/originalTrade/otherPartyPayment/payerAccountReference/

termination/originalTrade/otherPartyPayment/receiverPartyReference/

termination/originalTrade/otherPartyPayment/paymentAmount/currency

termination/originalTrade/otherPartyPayment/paymentAmount/amount

CkoppeKkTMpoBaHHas AaTa
OKOHYaHus nepuoaa

HoMuHanbHas cymma nepuoaa

duKcnpoBaHHasa cTaBka nepuoaa

Bantota nporHo3npyemoi Bbinnathbl

CyMMa nporHo3npyemoit Bbinnathbl

Ccbinika Ha aaTtbl nepecyeTta

OTHOCUTeNbHasA AaTa nepecyeTa
MHoOXuTenb nepuoaa pukcaumm
Mepunopa dukcaummn

KoHBeHuunsa paboyero aHa (ans
dukcaunn)

LleHTpbl pacueTa (ans dukcaummn)

MHoXuTenb nepuoaa nepecyerta
MNepunop nepecyerta

KoHBeHuunsi paboyero aHs (ans
KOPPEKTUPOBKM AaT nepecyeTa)

LleHTpbl pacueTa (ans
KOPPEKTUPOBKM AT nepecyeTa)

CxeMa nHaekca nnaatollen
cTaBku

MHaekc nnasatoLwen ctaBku

MHOXWUTENb CpOKa MHAEKCA

Mepnop cpoka nHaekca

MeTon ycpeaHeHWs cTaBku

PaccuntaHHas cTaBka

[aTta nepecueta

CkoppeKkTupoBaHHas aaTa
dukcaunn

Habniopaemas craeka

Bec HabntoaeHuns 3a cTaBKoOM

Ccbinka Ha nnatenblmka (apyrow
nnaTex)

Ccblika Ha CYéT nnaTtenblimka
(apyroi nnaTtex)

Ccbinka Ha nonydartens (apyrou
nnaTex)

Bantota gpyroro nnatexa

CyMMa apyroro nnartexa
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73 termination/originalTrade/otherPartyPayment/paymentDate/adjustedDate

74 termination/originalTrade/otherPartyPayment/paymentDate/dateAdjustments
/businessDayConvention

75 termination/originalTrade/otherPartyPayment/paymentDate/dateAdjustments
/businessCenters/businessCenter

76 termination/originalTrade/otherPartyPayment/paymentType

77 termination/originalTrade/moexSpfiExt/tradelnfo/settlementCode

78 termination/originalTrade/moexSpfiExt/tradelnfo/csa

79 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvDate
80 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvValue/npvCurrency
81 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvValue/npvAmount

82 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvPayment/

83 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvPayment/payerPartyReference/

84 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvPayment
/payerAccountReference/

85 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvPayment
/receiverPartyReference/

86 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvPayment/paymentAmount

/currency

87 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvPayment/paymentAmount

/amount

88 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvPayment/paymentDate

/adjustedDate

89 termination/originalTrade/moexSpfiExt/npv/npvPoint/npvPayment/paymentType

90 termination/originalTrade/moexSpfiExt/tradeComment

91 termination/effectiveDate

4. 3aBeplUeHne caenku

[laHHble Mo 3aBepLUEHUNIO CAENKN HeobxoaMMO CMOTpPETb B y3ne trade.

B 3aBMCMMOCTM OT MpoAyKTa aTpmbyT, yKasblBaloLWmMil Ha 3aBepLIeHUe CAENKWU, PasHbIi:

ona fxSingleLeg - ato valueDate
ans fxSwap - a7o farLeg/valueDate

CkoppeKkTMpoBaHHas AaTa
Apyroro nnatexa

KoHBeHuuns pabouero aHsa (ans
ApYyroro nnatexa)

LleHTpbl pacyeTa (ans apyroro
nnarexa)

Twn apyroro nnarexa

Kop pacueta (pacwupeHne MOEX

SPFI)

CornaweHue o0 3almTe OT PUCKOB

(CSA)

[Nata NPV
Bantota NPV
Cymma NPV

NaeHTudurkatop nnatexa NPV

Ccbinka Ha nnatenblumka (nnarex

NPV)

Ccbinika Ha CYéT nnaTtenbLlimka
(nnatex NPV)

Ccbinka Ha nonyyaTens (nnartex

NPV)

Bantota nnatexa NPV

Cymma nnatexa NPV

CkoppekTupoBaHHas aarta
nnatexa NPV

Tun nnatexa NPV
KoMMeHTapuit k caenke

[aTa BCTynneHus B cuny

ANa swap - 3TO MakcuManbHbIn swapStream/cashflows/paymentCalculationPeriod/adjustedPaymentDate

MyTb K NnapaMeTpy

1 trade/id
2 tradeHeader/partyTradeldentifier/partyReference/

3 tradeHeader/partyTradeldentifier/accountReference/

4 tradeHeader/partyTradeldentifier/tradeld/tradeldScheme

5 tradeHeader/partyTradeldentifier/tradeld

6 tradeHeader/partyTradelnformation/partyReference/

7 tradeHeader/partyTradelnformation/relatedParty/partyReference/

8 tradeHeader/partyTradelnformation/relatedParty/role/partyRoleScheme

HasBaHue Ha pycckoM

NpeHTudukaTop caenkm
Ccblfika Ha CTOPOHY CAeNKMn

CcblIka Ha CYET CTOPOHBI
caenku

CxeMa naeHtTndukatopa caenku

NaeHTudukaTop caenku

Ccblfika Ha CTOPOHY CAeNnKun

CcbInKa Ha CBSI3aHHYIO CTOPOHY

CxeMa ponun CBA3aHHOW CTOPOHbI
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tradeHeader/partyTradelnformation/relatedParty/role
tradeHeader/partyTradelnformation/category/categoryScheme
tradeHeader/partyTradelnformation/category
tradeHeader/partyTradelnformation/trader

tradeHeader/partyTradelnformation/executionDateTime

tradeHeader/tradeDate
tradeHeader/clearedDate
swap/productType/productTypeScheme
swap/productType

swap/swapStream/payerPartyReference/

swap/swapStream/payerAccountReference/

swap/swapStream/receiverPartyReference/

swap/swapStream/calculationPeriodDates/id

swap/swapStream/calculationPeriodDates/effectiveDate/unadjustedDate

swap/swapStream/calculationPeriodDates/effectiveDate/dateAdjustments
/businessDayConvention

swap/swapStream/calculationPeriodDates/effectiveDate/dateAdjustments
/businessCenters/businessCenter

swap/swapStream/calculationPeriodDates/terminationDate/unadjustedDate

swap/swapStream/calculationPeriodDates/terminationDate/dateAdjustments
/businessDayConvention

swap/swapStream/calculationPeriodDates/terminationDate/dateAdjustments
/businessCenters/businessCenter

swap/swapStream/calculationPeriodDates/calculationPeriodDatesAdjustments
/businessDayConvention

swap/swapStream/calculationPeriodDates/calculationPeriodDatesAdjustments
/businessCenters/businessCenter

swap/swapStream/calculationPeriodDates/calculationPeriodFrequency/periodMultiplier

swap/swapStream/calculationPeriodDates/calculationPeriodFrequency/period

swap/swapStream/calculationPeriodDates/calculationPeriodFrequency/rollConvention

swap/swapStream/paymentDates/calculationPeriodDatesReference/

swap/swapStream/paymentDates/paymentFrequency/periodMultiplier
swap/swapStream/paymentDates/paymentFrequency/period

swap/swapStream/paymentDates/payRelativeTo

swap/swapStream/paymentDates/paymentDatesAdjustments/businessDayConvention

swap/swapStream/paymentDates/paymentDatesAdjustments/businessCenters
/businessCenter

swap/swapStream/calculationPeriodAmount/calculation/notionalSchedule
/notionalStepSchedule/initialValue

swap/swapStream/calculationPeriodAmount/calculation/notionalSchedule
/notionalStepSchedule/currency

Posnb cBSI3aHHON CTOPOHBI
CxeMa KaTeropuu caenku
KaTteropus caenku
WpneHTndukaTop Tpenaepa

[lata n BpeMsi UCNONHEHNS
caenku

[aTta caenku

[aTta knupuHra
CxeMa Tuna npoaykra
Twn npoaykTa

Ccblfika Ha nnaTenbLlmka
(noTok o6MeHa)

Ccblfika Ha CY€T nnaTenblmnka
(notok obmeHa)

Ccblika Ha nonyyatens (NoTok
obMmeHa)

NaeHTudunkaTop pacyétos
nepvoaos

HeckoppekTupoBaHHasa aarta
Hayana nepuoaa

KoHBeHuus aatbl (Havano
nepvoaa)

LleHTpbl 6M3Hec-aHen (Havano
nepvoaa)

HeckoppekTupoBaHHas AaTa
OKOHYaHWsa nepuoaa

KoHBeHuuMs aatbl (OKOHYaHue
nepvoaa)

LleHTpbl 6M3Hec-aHen
(okoH4aHWe nepuoaa)

KoHBeHUMs aatbl (pacyér
nepuoaos)

LleHTpbl 6u3Hec-gHen (pacyér
nepvoaos)

MHoXuTenb nepuoaa (pacyért
nepvoaos)

Mepwvoa (pacyéT neproaos)

Ponn-koHBeHUns (pacyér
nepvoaos)

Ccblnka Ha pac4yéTbl NnepmMoaoB
(nnatexw)

MHoXuTenb nepuoaa (nnarexu)
Mepuoa (nnatexu)
OTHocuTenbHasa AaTa naaTtexa
KoHBeHumMs aatbl (nnatexm)

LleHTpbl 6M3Hec-AHen (nnaTexm)

HayanbHoe 3HavyeHne HoMUHana

Bantota HoMWHana
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swap/swapStream/calculationPeriodAmount/calculation/fixedRateSchedule/initialValue

swap/swapStream/calculationPeriodAmount/calculation/dayCountFraction
/dayCountFractionScheme

swap/swapStream/calculationPeriodAmount/calculation/dayCountFraction
swap/swapStream/cashflows/cashflowsMatchParameters

swap/swapStream/cashflows/paymentCalculationPeriod/id

swap/swapStream/cashflows/paymentCalculationPeriod/adjustedPaymentDate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/adjustedStartDate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/adjustedEndDate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/notionalAmount

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod/fixedRate

swap/swapStream/cashflows/paymentCalculationPeriod/forecastPaymentAmount
/currency

swap/swapStream/cashflows/paymentCalculationPeriod/forecastPaymentAmount/amount

swap/swapStream/resetDates/id

swap/swapStream/resetDates/calculationPeriodDatesReference/

swap/swapStream/resetDates/resetRelativeTo
swap/swapStream/resetDates/fixingDates/periodMultiplier
swap/swapStream/resetDates/fixingDates/period
swap/swapStream/resetDates/fixingDates/businessDayConvention
swap/swapStream/resetDates/fixingDates/businessCenters/businessCenter
swap/swapStream/resetDates/fixingDates/dateRelativeTo/
swap/swapStream/resetDates/resetFrequency/periodMultiplier
swap/swapStream/resetDates/resetFrequency/period

swap/swapStream/resetDates/resetDatesAdjustments/businessDayConvention

swap/swapStream/resetDates/resetDatesAdjustments/businessCenters/businessCenter

swap/swapStream/calculationPeriodAmount/calculation/floatingRateCalculation
/floatingRateIndex/floatingRateIndexScheme

swap/swapStream/calculationPeriodAmount/calculation/floatingRateCalculation
/floatingRateIndex

swap/swapStream/calculationPeriodAmount/calculation/floatingRateCalculation
/indexTenor/periodMultiplier

swap/swapStream/calculationPeriodAmount/calculation/floatingRateCalculation
/indexTenor/period

swap/swapStream/calculationPeriodAmount/calculation/floatingRateCalculation
/averagingMethod

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/floatingRateDefinition/calculatedRate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/floatingRateDefinition/rateObservation/resetDate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/floatingRateDefinition/rateObservation/adjustedFixingDate

HavanbHasg CbVIKCVIpOBaHHaFI
CTaBKa

Cxema mMeToada pacuyéTta aHeun

MeToa pacuéTta aHen
CooTBeTCTBME NOTOKOB

WpeHTudurkaTop pacyéta
nnaTtexa

CKOppeKTUMpoBaHHas aaTta
nnarexa

CKoppeKTMpOBaHHas aarta
Ha4vana nepuoaa

CKoppeKTMpoBaHHas Aarta
OKOHYaHuWs nepuoaa

HoMuHanbHas cymma

DrKCMpoBaHHasa cTaBKa

Bantota nporHo3npyemoro
nnarexa

CyMMa NporHo3mpyemMoro
nnarexa

WpeHTudurkaTop aat pectaprta

Ccblnka Ha pac4yéTtbl NnepmMoaoB
(pectapT)

OTHocuTenbHas AaTa pectapTa
MHoxuTenb nepmoaa (PUKCUHr)
Mepuvoa (puKcuHr)

KoHBeHLMA AaTbl (PUKCKHF)
LleHTpbl 6M3Hec-AHeN (DUKCUHT)
Ccbinka Ha AaTy duKCcuHra
MHoXuTenb nepuoja pecrapra
Mepwop pectapta

KoHBeHumns aatbl (Aatbl
pectapTa)

LleHTpbl 6M3Hec-AHen (AaTbl
pecTapTa)

CxeMa nHAeKkca niasatoLLein
CTaBKu

NHpekc nnaBatollen ctaBku
MHOXUTEeNb Cpoka nHAeKca
Cpok nHAaekca

MeToa ycpeaHeHus
PaccunTaHHas cTaBka

[ata pectapTa (nnasatowas

cTaBka)

CKoppeKTMpOBaHHas aAaTta
dUKCUHra

decimal

URI
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swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod
/floatingRateDefinition/rateObservation/observedRate

swap/swapStream/cashflows/paymentCalculationPeriod/calculationPeriod

/floatingRateDefinition/rateObservation/observationWeight

otherPartyPayment/id

otherPartyPayment/payerPartyReference/

otherPartyPayment/payerAccountReference/

otherPartyPayment/receiverPartyReference/

otherPartyPayment/paymentAmount/currency

otherPartyPayment/paymentAmount/amount

otherPartyPayment/paymentDate/adjustedDate

otherPartyPayment/paymentDate/dateAdjustments/businessDayConvention

otherPartyPayment/paymentDate/dateAdjustments/businessCenters/businessCenter

otherPartyPayment/paymentType
moexSpfiExt/tradelnfo/settlementCode
moexSpfiExt/tradelnfo/csa
moexSpfiExt/npv/npvPoint/npvDate
moexSpfiExt/npv/npvPoint/npvValue/npvCurrency
moexSpfiExt/npv/npvPoint/npvValue/npvAmount
moexSpfiExt/npv/npvPoint/npvPayment/id

moexSpfiExt/npv/npvPoint/npvPayment/payerPartyReference/

moexSpfiExt/npv/npvPoint/npvPayment/receiverPartyReference/

moexSpfiExt/npv/npvPoint/npvPayment/receiverAccountReference/

moexSpfiExt/npv/npvPoint/npvPayment/paymentAmount/currency
moexSpfiExt/npv/npvPoint/npvPayment/paymentAmount/amount

moexSpfiExt/npv/npvPoint/npvPayment/paymentDate/adjustedDate

moexSpfiExt/npv/npvPoint/npvPayment/paymentType

moexSpfiExt/tradeComment

Habniopaemas craBka

Bec HabntoaeHus

NaeHTUdUKaTOp CTOPOHHErO
nnarexa

Ccblfika Ha nnaTenbluka
(apyroi nnatex)

Ccbinka Ha CYET nnaTenblumka
(apyron nnartex)

Ccblnka Ha nony4dartens (apyrow
nnatex)

Bantota nnartexa (apyrou
nnaTex)

Cymma nnatexa (apyron
nnarex)

CKoppeKTMpoBaHHas Aarta
nnarexa

KoHBeHUMs aatbl (Apyrown
nnaTex)

LleHTpbl 6M3Hec-AHel (apyroi
nnaTex)

Twun nnatexa (Apyrov nnaTtex)
Koa pacuéTta

CornaweHune o BanioTe (CSA)
[ata NPV

Bantota NPV

3HayeHune NPV
NaeHTndukatop nnatexa NPV

Ccbllka Ha nnaTenbLumnka
(nnatex NPV)

Ccblika Ha nonyvarens
(nnatex NPV)

Ccbinka Ha CYET nony4yartens
(nnatex NPV)

Bantota nnatexa NPV
CymMma nnatexa NPV

CKoppeKTMpOBaHHas aAaTta
nnatexa NPV

Tun nnatexa NPV

KoMmeHTapwuit k caenke
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