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TEPMWHbI N ONPEOENEHUA

1. Tun onuunoHa — onpefensieT Ka4eCTBEHHBIN XxapakTep y4acTvs B ABUXKEHUUN LeHbl 6asncHoro
akTnBa: o6o3HaveHue «B MHTepBane CALL» ykasbiBaeT Ha TO, YTO LieHa 6a3MCHOro akTMBa OCTaHeTcs
BHYyTpy UHTepBana ueH; 0603HaveHne «BHe MHTepBana PUT» ykasbiBaeT Ha To, YTO LeHa 6a3ncHoro
aKTuBa BbIAeT 3a rpaHuubl MHTepBana ueH.

2. MHTepBan LeH — MHOXeCTBO 3HaYeHunn Mexay HuxkHen orpaHnunTenbHom LeHon n BepxHen
OrpaHNYNTENBHOW LIEHOMN.

3. CTunb onuuoHa — onpeaenseT BO3MOXHOCTb NoKynaTtens onuuoHa TpeboBaTb ero 4oCPoYHOro
UCMONHEHUs: 3Ha4YeHe «AMepUKaHCKUI» ykasbliBaeT Ha NpaBo TpeboBaTb UCNonHeHus B Nobylo aaTy B
TeyeHune cpoka aeicteusa OnumoHa; s3HavyeHne «EBponenckuiy ykasbiBaeT Ha npaBo TpeboBaTb
NCMOMTHEHUS TONBKO B AaTy OKOHYaHWUsA cpoka AeiCTBMS OnuuoHa.

4, Tun ucnonHeHus — onpependeT nopAaaok pac4eToB Npu UCMOJTHEHUK OonuUMOHa: 3Ha4YeHne
«PacyeTHbIN» YKa3blBa€T Ha OTCYTCTBME NOCTaBKN 6asuncHoro akTmea; 3HadyeHne «MocraBoYHbINY
YKa3blBaeT Ha UCMOJIHEHUe nyTem nocTtaBku 6asuncHoro akTmea.

5. Mpemus — LeHa ONUMOHHOrO KOHTPaKTa, yrnravnBaemas nokynaTenemM OnuMOHHOrO KOHTpaKTa
NpoAaBLy OMNUMOHHOIO KOHTpaKTa.

6. CymMma nHBecTUpoBaHuaA (S,,s) — CyMMa OEHEXHbIX CPEACTB, KOTOPYIO NOKynaTernb UHBECTUPYeT
B CTPYKTYPHbIN MPOOYKT.

7. BanioTta MHBECTUPOBaHUA — BarnioTa, B KOTOPOI NokynaTens NepeaaeT B CTPYKTYPHbINA NPOayKT
CyMMy MHBECTMPOBaHUS.

8. KoaddumumeHT 3awmtbl kanutana (K3K) — nons Cymmbl MIHBECTMPOBaHWS, KoTopasi byaeT
BO3BpalLleHa NoKynaTenio B AaTy noraweHusi CTpYKTYPHOro npoaykra.

9. BepxHaa/HmxHAA orpaHMuuTenbHas ueHa (CapStrike/FloorStrike) — comkcmpoBaHHas ueHa
©a3uncHOro akTMBa, ¢ KoTopon cpaBHuBaeTcs LleHa (3Ha4yeHue) 6a3ncHoro akTuBa npu pacyete Cymmebl
BbinnaTtbl.

10. CraBKa KynoHa (r¢) — BenMynHa npoLeHTHOW CTaBKW, BbipaXXeHHasA B NPOLEHTax rogoBbIX.

11. Cywmwma BbInnarthl (S) — Benv4yuHa, Bbinnadynsaemasi NpoaaBLOM MokynaTento B [laTy OKOHYaHus
CpoKa OencTBus onumoHa.

12. WHble TEPMUHbLI N onpeaeneHna, He ornnMcaHHble B OaHHON CHELI,M(*)I/IKaLIMI/I NPUMEHAIOTCA B
3Ha4YeHNAX, YyCTaHOBJIEHHbIX 3aKOHO4AaTEeSIbCTBOM Poccunckon d>ep,epau,14v|.

NAPAMETPbI OMNMUNOHHOIO KOHTPAKTA

CumBon
HanmeHoBaHue 3Ha4yeHne napameTpa unm cnocob ero onpegeneHns
(obo3HaueHue)
YkasblBaeTcsa B NOPYYEHNM OOHO M3 CNUCKA 3HAYEHWUI: «B
Tun onumoHa -
nHtepsane CALL», «BHe uHtepsana PUT»
Tun ncnonHeHus - PacyeTHbIN
CTunb onumoHa - EBponenckun
[ata Havana
~ - [aTa 3akntouyeHus
Cpoka oencraung
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CumBon

HanmeHoBaHue 3HayeHne napameTpa unu cnocob ero onpeaeneHnst
(o6o3Ha4veHme)
aTta noralweHusi CTPYKTYPHOro NpoaykTa yKkasbliBaeTcsl B

[aTa noraiwieHnums - A PYKTYP poay y

nopy4eHumn
[aTta okoH4YaHu4 .

o - OnpegensieTcs paeHol [laTe norawieHus

cpoka AencTeuns

OnpegensieTcd cnocobom, ykasaHHbIM B MOPYYEHUN.

B cnyyae npoBegeHus KOpnopaTUMBHOIO AENCTBUS, BIEKYLLETO
LieHa (sHaueHue) R M3MeHeHne HOMMUHAaNbHOM CTOMMOCTU Ba3MCHOro akTnBa
6asncHoro aktnea (opobneHwne, koHCcONMAaaums, MHOE), R nameHsieTcst cornacHo

CTaBKe, yKa3aHHOW B YBEAOMIIEHUN AeN0o3nTapus o

KoprnopaTUBHOM AENCTBUMN.
CTtaBka KynoHa re CTtaBka KyrnoHa ykasblBaeTCsi B MOpY4YeHUn

. KonunyecTtBo KanengapHbiX gHen oT [aTtbl Ha4ana cpoka

Cpok gencreus T . Aap A A P

nencteusg Ao Jatbl noraweHuns

r-xT
Pa3amep kyroHa C C=S,, x>
365
CymMma BbinnaThl S S=S +C ecim AR >0
yHe ’ , roe:
S=8S,, xK3K, ecnm AR <0
- AR= Min(R —FloorStrike, CapStrike — R), €CInu «B
nHtepsane CALLy;
— AR =Max(FloorStrike — R, R — CapStrike ), ecv «BHe
uHTepsana PUT »

Mpemus Pr Pr = Suus

WHBbIE CYLWLECTBEHHBIE MAPAMETPbLI CTPYKTYPHOI'O MPOAYKTA

1. Y nokynartensa onunoHa B AaTy 3akKni4vYeHna caerikm BO3HUKakT obsaszaTtenbcTBa nepenatb
npoaasuy onunoHa I'Ipemmo.

2. Y npogasua onuuoHa B ,El,aTy OKOHYaHMA CpoKa OEenCTBMS OnuMoHa BO3HUKAIOT BbINMATUTb
noKynartesn onunoHa CyMMy BblMJ1aTbl B pa3Mepe, onpenernidemMomMm B COOTBETCTBUN C HacTosLen

Cneundmkaumnen.
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