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“AO «bank IlentpKpeautr» u EBPP 3axkmouuin nepByio B MCTOPHH Ka3axCTaHCKOIO
poika KZT Overnight Indexed Swap (OIS).

Ha pblHKe TPOM3BOAHBIX (DHHAHCOBBIX HHCTPYMEHTOB Kasaxcranckoro tenre (IIOH
JlepuBaTUBEI) 6bIIa 3aKmouena caenka OIS (Overnight Indexed Swap) mesny European Bank for
Reconstruction and Development (EBPP) u AO «bank LlentpKpemur». B KauecTBe CTaBKH
HHJIeKca OBEPHAIT ObIT KCII0Ib30BaH GeHuMapk JieHexknoro peiaka TONIA, a juis nene paciaera
eIKeTHEBHOM KaUTAIN3alK (HAYUCIIEHHs ) OBEPHANT cTaBKU OBLT Henomb3oBan uupkarop TCI
(TONIA Compounded Index), koTopsiii myGuKyeTcs Gupxei Kax b pabo4nii I1CHb.

Overnight Indexed Swap (OIS) - 910 cBOII, IPH KOTOPOM CTaBKa OBEPHAHT OOMCHHBACTCSI
Ha (PUKCHPOBAHHYIO MPOIEHTHYIO CTaBKy. MH/eKC CTaBKM OBEPHAMT HCIIOJIB3YeTCs B I0r0BOpax
XeDKHPOBaHHs, B KOTOPOM OJHa CTOpOHA OOMEHMBaeTcs C JpYrod 3apaHee ONpe/eICHHBIM
aKTHBOM B YKa3aHHYIO Jaty.”
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“Bank CenterCredit JSC and the EBRD concluded the first KZT Overnight Indexed Swap
(OIS) in the history of the Kazakhstan market.

On the Kazakh Tenge derivatives market (Financial Derivative Instruments, derivatives),
an OIS (Overnight Indexed Swap) transaction was concluded between the European Bank for
Reconstruction and Development (EBRD) and Bank CenterCredit JSC. The TONIA rate was used
for overnight index rate, and the TCI (TONIA Compounded Index), a money market indicator
which is published by the Kazakhstan Stock Excharige every business day, was used for calculating
the compounding of this overnight rate.

Overnight Index Swap (OIS) is a swap in which the overnight rate is exchanged for a fixed
interest rate. The overnight rate index is used in hedging contracts in which one party exchanges
a predetermined asset with another on a specified date.”
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