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TEPMWHBI N OMNMPEOEJIEHUA

1. Tun OnuuoHa — onpedensieT CTOPOHY, ¥ KOTOPOW BO3HUKAIOT 0b6a3aTenbCcTBa NoCTaBnTb 6a3nCHbIN
akTuB; o6o3HaveHne «CALL» ykasbiBaeT Ha lNMpoaasua; obo3HaveHne «PUT» ykasbiBaeT Ha [okynatens.

2. Ctunb OnumoHa — onpegensieT BO3MOXHOCTb nokynaTtens OnunoHa TpeboBaTb ero 40CPOYHOro
UCMNOSHEHUSI: 3HaYeHne «AMEPUKAHCKUNY yKka3biBaeT Ha NpaBo TpeboBaTb MCMONHEHMS B Nobyto AaTty B
TeyeHue cpoka gencteust OnumnoHa; 3HadeHne «EBponenckmiiy ykasbiBaeT Ha npaBo TpeboBaTtb
ncnonHeHus Toneko B aty noraweHns OnunoHa.

3. Twun ncnonHeHus — onpegensieT NOpsiAoK pacyeToB Npu ncnonHeHnn OnunoHa: 3HavYeHue
«PacuyeTHbINY yka3biBaeT Ha OTCYTCTBME NOCTaBky Ba3nCHOro akTuea; 3HadeHne «ocTaBoYHbINY
yKasblBaeT Ha UCMOJTHEHME NyTeM NocTaBKkun 6asncHOro akTmea.

4. Mpemusi — LeHa ONUMOHHOIO KOHTPaKTa, ynnadnsaemasi [okynatenem onuMOHHOIo KOHTpakTa
MpoaaBLy ONUMOHHOIO KOHTPaKTa.

5. Cymma nHBecTnpoBaHus (Si,,) — CyMMa AeHeXHbIX CpeacTB, KoTopyto Npogasey, MHBECTUPYET B
CTPYKTYPHbIA NPOOYKT.

6. Bantota MHBECTUpOBaHUSA — BantoTa, B kKoTopoit [MNokynatenb nepeaaeT B CTPYKTYPHbIA NPOAYKT
CyMMy MHBECTMPOBaHMSI.

7. MoporoBasi ueHa (Strike) — dukcnpoBaHHas LieHa 6a3nCHOro akTMBa, C KOTOPOW CpaBHMBAETCS
LleHa 6asumcHoro aktvMBa Ans onpegernennsi pakra BO3HMKHOBEHMS 0053aTenbCTB, onpeaesieHHbIX B
CyuecTBeHHbIX ycrioBuax CTpyKTypHOro npogykra.

8. CraBka KynoHa (r,) — Benm4yvMHa npoLEeHTHOWN CTaBKu, BblpaXXeHHas B MPOLEHTaxX rogoBblX,
onpegensoLwas BenuunHy lNpemumn.

9. MapaHTMnHbIN NepeBof (G) — cymma AeHexHbIX cpeacTs, nepegasaemMas Npogasuom Mokynartento
B Lensax obecneyeHns ncnonHeHus obssatenscts no OnuMOoHyY, 3aKnMioYeHHOMY Ha YCroOBUSX HAcTOSLLEN
Cneumndukaumun. MNokynaTterns Bnpaee pacnopshkaTbCs OEHEXHbIMU CPeACTBaMN, NepefaHHbIMU eMy B
kadecTBe MapaHTWUIHOro NepeBoa, N0 CBOEMY YCMOTPEHUIO C 06513aHHOCTbLIO BO3BPaTUTh apaHTUHbIN
nepesog [Npoaasuy B AaTy UCNONHeHMs 06a3aTenscTB no OnumoHy. MapaHTUHBIA NepeBog He
ABMNSETCA CPeACTBOM KOMMEPYECKOro KpeauTa, NpoueHThl 3a nonb3oBaHue NMokynaTtenem cpeactsamu
apaHTWINHOro NepeBoAa He HauMCnATCA U He ynnaymnsatoTcs [Npoaasuy.

10.  WHble TepMuHbI M oNpedenenns, He onN1caHHble B JaHHOW Cneundukaumm, NPUMEHSIIOTCS B
3Ha4YeHMAX, YCTAHOBIIEHHbIX 3akoHoAaTenbCcTBOM Poccuiickon ®epepauum.

NMAPAMETPbI CTPYKTYPHOIO NPOOYKTA

CumBon
HaunmeHoBaHne 3HauyeHne napamMmeTpa unm cnocob ero onpeaeneHnst
(obo3HayeHune)
Twin onynoHa - «PUT»
Twin ncnonHexnus - «MocTaBOYHbLIN»
CTtunb onumoHa - «EBponenckun»
[arta Havana
N - HaTa 3akntoyeHus OnumoHa

Cpoka gencTeus
BasucHbIn akTmB - YkasblBaeTcs B MOpyyeHUn
[aTa noratwueHus - Yka3sblBaeTcsl B NOpyYeHUM
Cymma

Siv Yka3sblBaeTcsl B NOpy4YeHUM
WHBECTUPOBaHUS
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CumBon

nepeson

HaunmeHoBaHune 3HayeHne napameTpa unu cnocob ero onpegeneHns
(obo3Ha4eHue)
BantoTa
- YkasbiBaeTcs B NOpyyYeHun
NHBECTUPOBaHNS
MoporoBas LieHa Strike YkasblBaeTcs B MOpyYeHUn
CraBka KynoHa re YkasbiBaeTcs B NopyyYeHun
KonunuecTtso
nocTaBnsAeMoro Q YKasbiBaeTcs B NOpyyYeHun
aKkTuBa
y KonuuecTtBo kaneHaapHbIx gHen oT [atbl Ha4yana cpoka
Cpok genctBus T . Aap A A P
AencTeus Ao [atbl noraweHns BKITHYNTENbHO
LleHa (3HayeHune) Onpepaensietcsa cnocobom, ykasaHHbIM B NOPYYEHUN.
6aancHoro akTisa B cnyuyae npoBeaeHus KopnopaT1BHOIO AENCTBUS,
R BEKyLLEero nsMeHeHne HOMMHanbLHOM CTOMMOCTU 6a3ncHOro
akTuBa (gpobneHue, koHconuaaums, nHoe), R nameHsaetcs
COrnacHo CTaBke, yka3aHHOW B yBe4OMIEHNM Aeno3nTapus O
KOpnopaTuBHOM AeNCTBUN.
Mpemus Pr Pr=C
r-xT
Pa3mep kynoHa C =8, x-2
365
CyMMa nocTaBku Seet S, = StrikexQ
apaHTUNHbLIN
P G G =S

CYWECTBEHHBIE YCNOBNA CTPYKTYPHOI O MNMPOOYKTA

1. B [aTy Hauyana cpoka gencteus y lNpogaBua Bo3HMKalOT oba3aTenscTBa nepegats [Nokynatento

MapaHTUNHLIN NepeBos.

2. B [JaTy noraweHus y MNMokynatens Bo3HMKaT 00s13aTeNbCTBa BEPHYTh [[apaHTUHLIN NepeBos,
MpoaasLy.

3. B JaTy norawweHus y MNMokynaTtens Bo3HuKaT 06s13aTenbCTBa BbiNNatuTh Npoaasuy MNpemuto.
4, Ecnu B [aTy norawenus LleHa 6a3ncHoro aktnea meHblue YeMm [NoporoBas LeHa, y MNMpogasua

BO3HMKalOT 0bs13aTensLCcTBa ynnaTtnuTb I'IOKynaTemo CyMMy NoCTaBKu, ay HOKyHaTeﬂﬂ BO3HUKAIOT
obsizaTenbcTBa nepeaatb B COOCTBEHHOCTb I'Ipop,aBLl,y 0asuncHbIN akTMB B Konnuectee noctaBnsemMoro

akKTuBa.

5. Bce pac4yeTbl OCYyLLEeCTBNAKTCA B J€Hb BOSHUKHOBEHUA 00s3aTenbCTB.
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