
CROSS-CURRENCY SWAP (CCS) 

 

LLC N 

HQ Bank N 

(1) Loan in 

Euro 

(5) Periodical  

interest (Euribor+ X 

b.p.) 

(8) Loan 

reimbursement  at 

Euro at maturity 

(2) Cross-currency swap 

(3) Periodical interest (Euribor 

+ X b.p.) 

(7) Euro at maturity @ Y rate 
(4) Periodical interest 

(Mosprime + Z b.p.) 

(6) RUB at maturity @ Y 

FX rate 



INTEREST RATE SWAP (IRS) 

LLC N 

Bank N 

Mosprime Fixed rate 



CAP 

 

LLC N 

Bank N 

(1) If Mosprime < CAP no flows 

(2) If Mosprime > CAP - Mosprime 

(1) Premium 

(2) If Mosprime < CAP no flows 

(3) If Mosprime > CAP - at  CAP 

rate 
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