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TEPMUWHbI N ONPEJENEHUA

1. Tun onuuoHa — onpegensieT Ka4eCTBEHHbIN XapakTep y4acTust B ABUXKEHUUN LieHbl 6a3ncHOro
akTnBa: 0bo3HaveHne «B nHTepBane CALL» ykasbiBaeT Ha TO, YTO LieHa 6a3nCHOro akTMea ocTaHeTcs
BHYTpu UHTepBana ueH; obo3HayveHne «BHe nHTepsana PUT» ykasbiBaeT Ha TO, 4YTO LeHa 6a3ncHOro
aKkTMBa BbIMAET 3a rpaHuubl MIHTepBana ueH.

2. UHTepBan LeH — MHOXECTBO 3Ha4YeHUn Mexay HukHen orpaHninTenbHONM LieHon 1 BepxHen
OrpaHNYnUTENBHOW LIEHOMN.

3. Ctunek onuuoHa — onpeaenseT BO3MOXHOCTb NOKynaTtens onuuoHa TpebosaTb ero JOCPO4HOro
NCMONHEHUsT: 3HaYeHe « AMepUKaHCKMN» ykasbiBaeT Ha NpaBo TpeboBaTb UCMONHEHUs B Nobyto aaty B
TeueHne cpoka aenctenst OnuunoHa; 3HadeHe «EBponencknMiny ykasbiBaeT Ha NpaBo TpeboBaTb
WCMNOMHEHUS TONbKO B AaTy OKOHYaHWS Cpoka OEeNCTBMSA OMLUMOHa.

4, Twun ncnonHeHus — onpependeT NopAaaoK pacyeToB Npu UCNOJTIHEHUM OonunoHa: 3Ha4YeHune
«Pac4yeTHbIN» YKa3blBaeT Ha OTCYTCTBMUE NOCTaBKU ©a3uncHoro aktTmea; 3HadyeHne «MocTaBoOYHbLINY
YKa3blBaeT Ha UCMOJIHEHNE NyTEM NOCTaBKN ©asuncHOro akTmea.

5. npeMMFI — LleHa OMNuUMOHHOIo KOHTpakTa, yrninadymnBaemMasa nokynatenem onuynoHHOro KOHTpakTa
npoaasLy OMUMOHHOIO KOHTpPakTa.

6. CymMMa MHBeCTMpPOBaHUS (S,,:) — CyMMa AEHEXHbIX CPEACTB, KOTOPYHO NoKynaTens UHBECTUPYET
B CTPYKTYPHbIA NPOAYKT.

7. BanioTa MHBeCTUPOBaHUS — BantoTa, B KOTOPOI NMoKynaTenb nepefaeT B CTPYKTYPHbIA NPOaYKT
CyMMy MHBECTMPOBaHMS.

8. KoadhdbumumenT 3awmtel kanutana (K3K) — gona Cymmbl nHBeCTUpOBaHus, koTopas byaet
BO3BpalLleHa nokynaTerto B AaTy noralleHns CTPYKTYPHOro npoaykTa.

9. BepxHaa/HwxHasa orpaHnyntensHas ueHa (CapStrike/FloorStrike) — cdomkcnpoBaHHas LeHa
6asncHoro akTmea, ¢ KOTopon cpaBHuBaeTcH LieHa (3HavyeHue) 6a3mcHoro aktusa npu pacyete CyMmmbl
BbINnarhbl.

10. CraBKa KynoHa (r¢) — BenvumnHa npoLeHTHOW CTaBKW, BblpaXKeHHasi B NPOLIEHTaX rOA0BbIX.

11. Cymwma Bbinnarthl (S) — BenuynHa, Bbinnadyvsaemasi npogasLOoM nokynartento B [JaTy OKoOHYaHus
CpoKa JeNcTBUS onumoHa.

12. WHble TePpMUHbI L onpeaeneHna, He onncaHHble B JaHHon CI'IeLLMCbMKaLlMM NPUMEHATCA B
3Ha4YeHUAX, YCTaHOBITEHHbIX 3aKOHOA4AaTENNbCTBOM Poccunckon (Dep.epaLLMM.

MAPAMETPbI ONMUUOHHOIO KOHTPAKTA

Cumeon
HanmeHoBaHne 3HauveHne napameTpa UM cnocob ero onpeneneHns
(o603Ha4eHue)
KasblBaeTcH B MNOpyYeHU ogHO N3 CrIUCKa 3HAYEHUN: «B
TN onuvoHa ) YKa3blBaeTcC: opyye O[HO 13 crucka 3Ha4e
nHtepsane CALL», «BHe nHTepBana PUT»

Twn ncnonHexnus - PacuyeTHbIN
Ctunb onuuoHa - EBponenckumn

Ta Hay
fara Ha ana - Jarta 3aknoveHus
CpoKa gencTeuns
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Cumeon

avMeHoBaHue (0BoaHaveHMe) HayeHWe napameTpa unm cnocob ero onpeneneHus
H 3 6
[laTa noraweHus ) [lata noralleHnss CTPYKTypPHOro npoaykTa ykasblBaeTcs B
nopyyeHuu
gsgfaogg;g::: - Onpepensietca pasHou [laTe noraweHus
Ha (3Ha4yeHu
Iélaesmac&r?) aeKTmi)a R OnpegensieTca cnocoboMm, ykazaHHbIM B MOPyYeHUn
CraBka KynoHa re CraBka KynoHa yKasblBaeTCsi B MOpPYyYeHMU
Cpok neicTams T KonunyecTBo kaneHgapHbIx gHen ot [laTtel Ha4ana cpoka
P penctema oo [latbl norawleHus
r-xT
Pa3amep KynoHa C C=S,,x2<
365
CyMma BbInnaTthl S S=8§,.+C, ecim AR >0
, rae:
S=S,,. xK3K ecim AR <0
- AR= Min(R —FloorStrik e, CapStrike — R), ecnn «B
nHtepeane CALLy;
- AR= Max(FIoorStrike -R,R- CapStrike), ecnn «BHe
nHtepsana PUT »
Mpemuns Pr Pr =S,

MHBIE CYLWWECTBEHHbIE MAPAMETPbI CTPYKTYPHOI'O NMPOOYKTA

1. Y nokynaTens onuuyoHa B AaTy 3aKnioyYeHna caenky Bo3HuKaloT obasaTenscTea nepeaatb
npoaasLy onuuoHa Mpemuio.

2. Yy npopgasua onunoHa B }J,aTy OKOH4YaHuA CpoKa OENCTBMS OnuMOHa BO3HMKAKOT BbINMATUTb
noKkynartesnto onuynoHa CyMMy BbiNNaTbl B pa3Mepe, onpegendaeMmom B COOTBETCTBUU C HacTosLen

Cneuundhmkauuen.
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