Y1BepxageHo 3C CPO HOA
MpoTtokon Ne4 ot 24.11.2015r.

NFEAFIX: MeToauka pac4yéTta BMeHEHHOU AOXOAHOCTM.

dopmyna ans pacyéTa CTapTOBOM gartbl (3M): DfAddPeriod("RUS,
USA";TOM;"3M";"DMC:MOD"), rze DMC:MOD — KoHBeHLMSA nepeHoca AaTbl nnartexa.

BmeH&HHas goxogHocTb: (3M FWD * (1 + 3M PAR * (3M DATE-TOM) / 360)/REF-
1)*365/(3M DATE-TOM)*100, rge:

3M FWD — cTtaBka no TpéxmecsyHomy dopsapay,

3M PAR - 3-mecs4Haa HOMMHarbHas OOXOOHOCTb, WHTEPNONMpOBaHHAs Ha OCHOBE
1W-3M LIBOR,

6M-5Y ZERO,

3M DATE — koHe4Has gaTa,

REF = dwkeudr no USD/RUB ot MOEX, 3HadeHue 6-ro ®UWa Ha PUKe
<USDFIXME.RTS>

Camoperyanpyemasi OpraHu3anus
HannonaabHasi poHI0BaAsA acCOIUAIASA
CPO HOA



