HALUWOHAJIbHAA Hq)A NATIONAL
®VHAHCOBAA ACCOLUMALNA FINANCE ASSOCIATION

IIporoxoa Ne 57
3aceqanusi JxcnepTtHoro Cosera HPA no mHAMKATOPaAM H CTAaBKaM
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YuacTBoBaau:

Yiaennl OC HDA:

1. TIIpencraButens HOA 7. IlpencraButens BTh
2. IlpencraBurens I'TIb 8. IIpencraButenb MOCKOBCKOM OMpIKU
3. IpencraBurens ['TIb 9. IIpencraBurens MOCKOBCKOW OMpKH
4. TIpencraButens COepbanka 10. [IpencraButens Anbha-banka
5. llpencraBurens FOuuKpenut banka 11. IlpencraButens Coepdanka KNb
6. IlpencraBurens CodtBen 12. IpencraBurens MCII 6anka
Ipuraamenusie:

1. TIpencraButens CodrBen 4. IlpencraButens HOA

2. TlpencraBurens MOCKOBCKOM OMpKH
3. IIpencraBurens ['TIb

Oo6i1ee yucio wienos OC: 22
W3 HuX NpuHSABIIMX y4acTHe B 3aceaHuu: 12
Josepennoctu: 1

Wtoro ronocos: 12 u3 22

IloBecTKa QHA.

1. Otuer komnanuu CodgrBen no cratuctuxe popmupoBanus naaukaropos HOA 3a 2023 .

2. O6cyxkaeHue TEKYIEro COCTOSHUS PENpPe3eHTATHBHOCTH, JUCIHUIUIMHBI MPEJOCTABICHHUS KOTHPOBOK,
HE00X0IMMOCTH OOHOBJIEHUS HHAUKAaTOpoB HDA.

2.1. NFEA SWAP Rate;

2.2. ROISTix;

2.3. RUREPO.

3. Ilpe3enTanus uaeu HOBBIX MHAMKATOPOB 1o oniuonam Ha OIS Key Rate, OIS Ruonia B RuTerminal.
Bormpocs! k 06cyxaenuto:

3.1. Heo6x01uMOCTh MHIMKATOPOB, KOHTPUOBIOTOPHI, 3 AMUHUCTPATHUBHBIE EHCTBUSI.

3.2. Jly4mre nmpakTUKA KOTHPOBAHMs, KaK BOJATUIBHOCTH WK Kak npemuto? Kak ATM strikes +/- Strike
shifts nnm ¢pukcupoBaHHbIe cTpaitku?

4. PoTallMOHHBIE BOMPOCHI.
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Bonpoc 1. Otuer komnanun CodgrBen no cratucruke popmuposanus naaukatopos HOA 3a 2023
rox.

[IpencraBurens kommanuu CodTBen mpemocTaBusl y4yaCTHHKAM 3acellaHus JaHHBIE 10 CTAaTUCTHKE
dbopmupoBanus uaaukaropos HOA 3a 2023 rox, Bxirovas rpaguku TMHAMHKA KOTHPOBOK M OTCEUEHUS
MaKCHMaJIbHBIX/MUHUMAIIBHBIX 3HAYCHUH. YYAaCTHUKH OOCYAHMIU TPEAOCTaBICHHYIO HWH(POPMAIUI0 U
BBICKA3aJI CBOM MHEHUS 110 OTAEJIbHBIM JAHHBIM CTATHCTHKHU.

Peminiu: npuHATH BO BHUMAHUE NIPENOCTABICHHBIA OTYET.

Bonpoc 2. O0cyskaeHne TeKylero COCTOSIHUS penpe3eHTaTUBHOCTH, JUCHMILIMHBI NPeI0CTABICHUS
KOTHPOBOK, He00X0AMMOCTH 00HOBJIeHUsI HHANKAaTOPOB HMA.

VY4acTHUKM 3acellaHusl aKTHBHO BbBICKA3bIBAJM CBOM MHEHMS OTHOCHUTEIBHO WHJIUKATOPOB, YIEIUB
ortnensHoe BHMUMaHue unaukaropam NFEA SWAP Rate u RuRepo. Bo3nukiamu Bompochl K y4yaCTHUKaM
PBIHKA, TOTOBBI JIM OHH MCIIOJIb30BaTh JAHHBIE NHANKATOPBI B CYILECTBYIOIIEM BUE, 4 TAKXKE TOTOBBI JIN OHU
IPOSIBUTH MHTEPEC K HOBBIM METOJMKAM pacueTa. Takke 3Bydalio MpeiokeHne 00paTUThCS K KOJUIeraM 3
banka Poccun s koncynbrammu. OtHocutensHO nHankaropa ROISfiX npencraBuTenn KOHTPHOBIOTOPOB,
KOTOpBIE B HACTOSAILEE BPEMS [IPEIOCTABIIAIOT KOTUPOBKY JJISl pacyeTa, OITBEPAUIIN €r0 HEOOXOAUMOCTb.
Pemmun: B pamkax gestensHoctd HOA nposectu onpoc cpenu yyactHukoB OC HOA no unaukatopam u
CTaBKaM M YYaCTHUKOB (DMHAHCOBOTO PbIHKA IO BOIIPOCAaM HEOOXOAUMOCTH, PACUETA U UCIIOIb30BAHUS UMU
uHaukaropoB HOA B cBOMX ()MHAHCOBBIX HHCTPYMEHTAX.

Bonpoc 3. IIpe3enTanus uaen HOBbIX HHANKATOPOB no onuuoHam Ha OIS Key Rate, OIS Ruonia B
RuTerminal.

[IpencraBurens CodBen mnpencraBuin ydaCcTHHKAaM 3acelaHds TIPEAJIOKEHHE 10 pacyeTy HOBBIX
WHAMKATOPOB IO OMI[MOHaM Ha kimoueByio cTaBKy banka Poccun m RUONIA wucnonb3yst KOTUPOBKH
y4acTHHKOB (pruHAHCOBOTO phiHKa B cucteme RuTerminal. Takxe 03By4rI BOIPOCH! IO METOAMKE pacyeTa
JTAHHBIX HHAMKATOPOB, TAK KaK B HACTOAIIEE BpeMs Ha (PUHAHCOBOM PhIHKE HET €JMHOI0 [TOJIX0AA K PACUeTy.
Cumnrate, KaKk BOJATUIBHOCTh WM Kak npemuto? Kak ATM strikes +/- Strike shifts nnn pukcupoBanubie
cTpaiiku?

Pemmau: mpuHATH JaHHYI0O MHPOPMALMIO K CBEIACHUIO, MPOJOJDKUTH paboTy B ATOM HaNpaBICHHH B
pabouem nopsiake, oocysxaast Bonpocsl ¢ npeacrasutesiMu OC HOA.

Bonpoc 4. PoranmonHble BONPOCHI.

[Moctymuno 3asBienue Ha Bbixox U3 DC H®DA ot npexncraBurens 6anka BNP Paribas. TIpeacraBurens
OpraHu3aIi 000CHOBAN PEIICHNE CMEHOM CBOEH KaJpOBOM MO3UIINH.

Pemmyin: uckiarounTh npenacrasutens 6anka BNP Paribas u3 DC H®A mo coOGCTBEHHOMY »KeTaHHIO.
[ToaroroButk B cootBeTcTBUU ¢ [lonmoxennem 06 DC HDA coorercTBytomuii [Ipukas [1pesunenta HOA.

ITpesunent HOA, Unen 9C HOA MOAINCAaHO

OtBercTBeHHBIN cekperapp OC HOA noanucano
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