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OG6 ycraHoBJIeHHH 00513aT€IbHOI0 HOPMaTHBAa KPAaTKOCPOYHOMH
JMKBHAHOCTH AJs Opokepa, KOTOPOMY KJIHEHTAMHU NpPeJ0CTaBJEHO NPaBo

HCIIOJIb30BAaHHUSA HX JCHEKHBIX CPEeACTB B €0 HHTEpecax

Hactosimee VkasaHHe Ha OCHOBaHMM cTaThd 76* DenepanbHOro 3aKoHa
ot 10 urong 2002 roga Ne 86-®@3 «O LleurpansaoM banke Poccuiickoil @eaepannu
(banke Poccuu)» (Cobpanue 3axkoHozarenbcTBa Poccuiickoil ®enepaunn, 2002,
Ne 28, c1.2790;, 2013, No 30, cr. 4084) (mamee — DenepanbHBIA 3aKOH
«O LlentpansHom Oanke Poccuiickoit ®@enepanuu (banke Poccum)»), nmyHkra 3
ctatbu 42 DenepanbHOro 3akoHa otT 22 ampenst 1996 roga Ne 39-®d3 «O peiHke
ueHHslx Oymar» (Cobpanue 3akoHomaTenscTBa Poccmiickoit @enepanuu, 1996,
Ne 17, ct. 1918; 2019, Ne 52, cr. 7772) (nanee — @enepanbHblii 3akoH «O phIHKE
LIEHHBIX OymMar») U B COOTBETCTBUU ¢ perieHuemM CoseTa qupextopoB banka Poccun
(nmporokon 3acepanust Cosera qupekropoB banka Poccun ot 20 mapra 2020 rona
Ne 6) ycranaBnuBaeT o0si3aTeNIbHBIA HOPMATHB KPAaTKOCPOUHON TUKBUAHOCTH JJIS
Opokepa, KOTOpOMY KJIMEHTaMH IIpEeIOCTaBICHO IIpaBO MCIIOJIB30BAHUS UX

ACHEXXHBIX CPEACTB B €I'0 HHTEpPECax.



I'nasa 1. O6mue moJiokenusi

1.1. O6s3arenbHpll HOPMATHB KPaTKOCPOYHOH JIMKBUAHOCTH (nanee —
HKJI) mst 6pokepa, KOTOPOMY KIMEHTaMH MPEIOCTABJIEHO MPAaBO UCIIONIbB30BAHUS
UX NIEHEXHBIX CPelCTB B €ro MHTepecax (mamee — Opokep), yCTaHaBIMBAeTCs B
CIeNYIOLIMX MHHHUMAIBHO JOIMYCTHMBIX YHCJOBBIX 3Ha4eHUAX (Jalee —
MUHUMaTbHOE 3HaueHne HKJI):

70 mpoueHToB ¢ | okTs6ps 2021 roxa;

80 mporenTos ¢ 1 okTa6ps 2022 roxa;

100 mpouenToB ¢ 1 okTs6ps 2023 roxa.

1.2.  Pacuer HKJI nomkeH OCyHIECTBIATECS OpoKepoM To hopMyIie:

HicT= oA — BK x100%
YOO/IC >
rue:

BJIA — BenmuuHa akTHBOB, KOTOpBIE UMEIOTCS U (MIJIM) MOCTYIIAT OpOKepy B
TEYEHUE TeKyllero paboyero gHs U pabodero AHs, CIEAYIOLIErO 3a HUM, MOIYT
OBITH peanu30BaHbl U (WJIK) MPENOCTaBICHBI OPOKEPOM B KadyecTBe obecredeHus
00s13aTebCTB Opokepa Mepel] TPEThUMY JIUIaMK B LIESIX MONyYeHUs! DEHEXKHBIX
CPeACTB B yKa3aHHBIM B HacToslleM ab3alle cpok (najee — BBICOKOIUKBUAHEIE
aKTHBBI), paccuMTaHHas OpOKepoM B COOTBETCTBHM ¢ IIyHKTamu 2.1-2.6
HaCTOSIIIEr0 YKa3aHus,

BK - Bennumna KOppeKTUPOBKH BHICOKOTMKBUIHBIX aKTUBOB, paCCYHTAHHAS
OpOKEpOM B COOTBETCTBUHM C IIYHKTOM 2.7 HACTOSIIEro YKa3aHHUS;

HYOOAC - BenuuuHA YUCTOrO OXUIAAEMOI'O OTTOKA JEHEXHBIX CPEICTB,
paccunMTaHHas OpokepoM B COOTBETCTBHUM ¢ NyHKkTamu 3.1-3.11 Hacrosmero
YkazaHusl.

1.3. Bpokep nmomkxeH paccyutbiBaTh HKJI exeMecsyHO Ha MNOCIEIHIONO
KaJIeHIapHYIO JaTy Mecsla, a B clyJyae HarpaBieHus TpeboBaHus banka Poccun
B COOTBETCTBHMHU C MYHKTOM 7 cTaThi 44 @enepanbHoro 3akoHa «O peIHKE LIEHHBIX

Oymar» (Cobpanue 3akonomareibcTBa Poccuiickoit ®@emepauuu, 1996, Ne 17,



cT. 1918; 2019, Ne 52, ct. 7772) — Ha naty, NpelyCMOTPEHHYIO B YKa3aHHOM B
HaCTOsILIEM NYHKTe TpeOOBaHUU (fallee — aTa pacyera).

1.4. bpokep nomxkeH paccuuteiBath HKJI, BKIrOYas BeTMUnHy IoKasaTeNel,
npuHuMaembix k pacuety HKJI, mo cocTosHHIO Ha naTy pacdeTa, oOeCIeuUB
XpaHeHHue MHpOpMalUh O HUX, a Takxke O 3HaueHuu paccuuTaHHoro HKIJL, B
Te4YEHHUE ITATH JIET C IaThl pacyeTa.

1.5. bpoxep pomxen paccuutseiBaTh HKJI Ha oCHOBaHMH JaHHBIX
Oyxranrepckoro yd4era, a B CiIydae MX OTCYTCTBMS — Ha OCHOBaHHMM OAaHHBIX
BHYTPEHHEro ydera O6pokepa.

Bxmouenne Opokepom B pacder HKJI axTuBOB M 0053aT€NBCTB Ha
OCHOBAaHUM MHAHHBIX OYyXTajlTepCKOro ydera IOJDKHO OCYIUECTBIATHECA IO HX
0aaHCOBON CTOMMOCTH, 32 MCKIIOUEHHEM CllydaeB, IPedyCMOTPEHHBIX ab3aLeM
YEeTBEPTHIM MYHKTa 2.6 ¥ MyHKTOM 3.6 HacTosIIEero YKa3aHus.

1.6. bpoxkep gmomxken Bkiaouare B pacuer HKJl OanasHcoBble u
BHeOasaHCOBbIE aKTUBBI U 00s3aTeNbCTBa, HOMUHHUPOBAaHHBIE B HHOCTPAaHHON
BaJIIOTE, B pybOneBOM 3KBUBaJe€HTE, PAacCYUTAHHOM I10 OQHUHAIBHOMY KYypCy
MHOCTPaHHOH BaJIIOTHl IO OTHOLUEHHIO K pyOIo, yCTaHOBIEHHOMY baHKOM
Poccum B coortBercTBUUM C MyHKTOM 15 ctateu 4 @enepanbHOro 3akoHa
«O UentpanssoMm Ganke Poccuiickoit ®enepaniu (banke Poccuun)» (Cobpanue
3aKkoHomarenscTBAa Poccuiickoyt  ®epepammu, 2002, Ne28, cr. 2790;
«OduuransHbIi HHTEPHET-MOPTAN PABOBOM HHGOPMaLUKW» (WWW.pravo.gov.ru),
3 anpens 2020 ropa) (manee — OQHUIMANBHBIM Kypc MHOCTPAaHHOHM BalIOTHI 11O
OTHOILIEHUIO K pybiIo), Ha AaTy pacyeTa.

B cnyudae ecnu obunuanbHbIA KypC HHOCTPAHHOM BalIOTHI ITO OTHOLIEHHIO
K pyOmo He ycraHaBnuBaercs bankom PoccuM, Kypc HaHHON BalIOTHI JOJDKEH
OINPENEeNAThCA C HCIHOJh30BAaHUEM odmﬁnanbﬂoro Kypca nomnapa CHJA 1o
OTHOLUEHUIO K pyOst0, NEWCTBYIOIIEro Ha AaTy ONpelelieHHs Kypca, M Kypca
JTAHHOHN MHOCTPaHHOU BaJIIOTHI K ﬂdnnapy CUIA Ha gaTy, IpeAlIeCTBYOIIYIO JaTe

OIlpeaeiieHns Kypca.



1.7. bpokep momkeH obecrnedyuTs COOJIOACHUE MHHHMAJIBHOIO 3HAYEHUS

HKJT Ha mocTosiHHOM OCHOBeE.

1.8. B cnyuyae eciu Opokepom Obuio BbisiBiaeHO cHibkeHue HKJI Huxe
MuHuMmanpHoro 3Hadenus HKJI, Opokep mHOMKEeH yCTpaHUTh YKa3aHHOE B
HacTosileM ab3aiie HeCOOTBETCTBUE B CIIEAYIOIINUE CPOKH:

B TEYEHHE NBYX MECSIEB C AaThl OMyOJHMKOBaHUS Ha O(UIIMATIBFHOM caiiTe
banka Poccun B wHOOpMalHOHHO-TENIEKOMMYHHKAMOHHOU ceTu «MHTepHeT»
nHbopmanuu o pemennn CoseTa qupekTopoB banka Poccuu 0 MOBBIIIEHUN YPOBHS
KPEIWTHBIX PEHTHUHIOB, YKa3aHHOM B ab3aiuie BTopoM noanyHkrta 3.1.1 mynkra 3.1
Vxazanus banka Poccuu ot 22 mapra 2019 roma Ne 5099-V «O tpeboBanumax x
pac4eTy pa3Mepa COOCTBEHHBIX CPEJCTB NPH OCYILIECTBICHUU NPOPECCHOHATBHON
NeSTeIbHOCTH Ha pbIHKE I[EHHbIX OyMmar, a Takxe NpU IOJyHYEeHUH JHLEH3HH
(TMIeH3uH) Ha OCYLIECTBIEHHE NPOGMECCHOHANBHOM NEesITEeNbHOCTH Ha pPBIHKE
LEHHBIX OyMary, 3aperucTpUpOBaHHOr0O MHHUCTEPCTBOM HOCTHLMH Poccuiickoi
@epnepauuu 19 urona 2019 roga Ne 55315 (mamee — Yxazanue banka Poccuu
Ne 5099-V), — B cinyuae eciiu cumxerre HKJI Hibke MuaumansHoro 3HaueHus HKJI
BO3HUKJIO B pE3yNbTaTe€ HECOOTBETCTBMS aKIHWBOB, INPUHHUMAEMBIX B pacyeT
BEJIMUMHBI BBICOKOJIMKBHTHBIX 4KTUBOB Opoxkepa, TpeOoBaHUAM
NOAIYHKTOB 2.2.2-2.2.4 nyHKTa 2.2 HACTOSIIIETO YKa3aHUS B CBS3U C NPUHATUEM
Cosetom nupexTopoB banka Poccun ykasannoro B HactosieM ab3alle pelieHus;

B T€YEHHUE OJHOIO Mecsla C AaThl MOBBIIIECHHS KIUPUHTOBOM OpraHu3anuei
CTaBKM pHUCKA YMEHBLIEHUS CTOMMOCTH LIEHHOM Oymaru, npenyCMOTpEeHHOMN
a03aleM MATHIM IMyHKTa 2.6 HACTOSILETO YKa3aHus, — B ClIy4ae €cli CHIKEHUE
HKJI npxe munumansHoro 3navenHuss HKJI BO3HUKIIO B pe3yspTaTe MOBBIILIEHUS
KJIMPUHIOBOW OpraHHu3alyell yKa3aHHOW B HACTOsIIIIeM ab3alle CTaBKH pUCKa.

1.9. TpeboBanus HacTosIero YKazaHus He paclpoCTPaHsIOTCS Ha OpOKepOB,

SABJIIIOIIUXCSA KPEAUTHBIMH OpPraHU3aldsaIMH.



['maBa 2. Pacuer BeJIHYMHBI BBICOKOJTHKBHAHBIX aKTHBOB H BCJIHYHNHDbI

KOPPE¢KTHPOBKH BbICOKOJIHKBH/IHBIX aKTHBOB

2.1. Bpokep omKeH pacCYMTHIBATh BETUYHUHY BBHICOKOJIMKBUIHBIX aKTUBOB
KaK CyMMY BEJIIMYHWH aKTHBOB, MPEAYCMOTPEHHBIX IIyHKTOM 2.2 HacCTOSILIETO
Vxazanus (nanee — BJIA-1), u akTHBOB, IpeyCMOTPEHHBIX ITyHKTOM 2.3 (nanee —
BJIA-2) wHacrosmiero VYkasaHus, ¢ cobOmogeHueM TpeGoBaHulM myHKTa 2.4
HacTOAUIEro Y Ka3aHHUs.

2.2. BJIA-1 BxnrouaroT B ce0si clienyroliie akTUBBI.

2.2.1. leHexxHble CpeliCTBa, HAXOASIIUECs B Kacce.

2.2.2. JlenexxHele CpeicTBa, HaXOIAIIMeCS Ha pacyeTHBIX cdYeTax H
CIelMaIbHBIX OPOKEPCKUX cUeTax B KPEIUTHOW OpraHU3alUH MM UHOCTPaHHOM
0aHKe, YJOBJIETBOPSIOMIMX ycjaoBusM moanyskToB 3.1.1 mau 3.1.2 myHkTta 3.1
VYkaszanus banka Poccuu Ne 5099-V coorBeTcTBEHHO.

2.2.3. [parouneHHble MeTaUIBl, HaxoHsllHecs Ha cueTax B KpeAUTHOU
OpraHW3alli WIM HMHOCTPaHHOM OaHKe, YIOBJIETBOPSIOUIUX  YCIOBUSIM
noanyskroB 3.1.1 mam 3.1.2 mynkta 3.1 Ykazanus banka Poccuu Ne 5099-V
COOTBETCTBEHHO.

2.2.4. ]leHexHble CcpencTBa W [JgparolleHHble MeTayulbl Ha OaHKOBCKHX
BKJIalax (Zerno3uTax) B KPEJUTHOW OpraHU3alluM WM HHOCTPaHHOM OaHKe C
y4eTOM IpPOIEHTOB, MOANEKAIIMX BBIIJIaTe OPOKepy Ha JaTy pacdeTa B CiIyyae
pPacTOp)KeHHUsl JOToBopa BKiIada (Iemo3uTa), MpU OJHOBPEMEHHOM COOIONEHHU
CJIEAYIOLIUX YCIOBUMU:

KpeOuTHas opraHu3anus (MHOCTPaHHEBINH OaHK) yHOBJIETBOPSIOT YCIOBUSIM
noanyukroB 3.1.1 unu 3.1.2 nmynkra 3.1 Vkazanus banka Poccum Ne 5099-Y
COOTBETCTBEHHO;

noropop OaHKOBCKOro BkjJada (Aemo3uTa) IpeaycMaTpuBaeT BO3BpaT
BKJIaJla (JIero3uTa) He MOo3JHee cliefylolero pabodero qHs ¢ OaThl pacyeTa WU
COIEPXKUT YCIIOBHE O €ro JOCPOYHOM PACTOpPXKEHHH 1o TpeboBaHHUIO Opokepa, B

COOTBETCTBUH C KOTOPBHIM KPEIUTHAS OpraHu3alus (MHOCTpaHHbIN 0aHK) o0s3aHa



(o0s13aH) BepHYTh CYMMY BKJIaJa (IEMO3UTa) U MPOLIEHTHI 110 HEMY, HAYUCIIEHHBIE
UCXO[s1 U3 IIPOLICHTHOM CTaBKH, yCTAHOBJIIEHHOU yKa3aHHBIM B HAcTosIIeM ab3aie
JOTOBOPOM, HE MO3JHEee CleAyIouero pabouero IHs ¢ JaThl pacyeTa.

2.2.5. JleHexwusble cpenctBa Opokepa W e€ro KJIHEHTOB, MepelaHHBIE IIO
IOroBOpPY 0 OpokepckoM 00CIyXKUBaHUH OpoKepy M (WJIK) MHOCTPAHHOMY JIHILY,
UMEIollleMy IIpaBO B COOTBETCTBHH C €ro JUYHBIM 3aKOHOM OCYIIECTBISThH
OpOKEpCKYI0 HesTebHOCTh Ha pBIHKE LEHHBIX OyMar, YIOBJIETBOPSIOIIAM
yclioBusM ad3aleB BTOporo — mnsgtoro myHKTa 3.2 VYkasanus banka Poccuu
Ne 5099-Y, npu ycnoBuH, 4TO B COOTBETCTBHH C €r0 JIMYHBIM 3aKOHOM M (MJIH)
JOTOBOPOM, 3aKJIOYEHHBIM C OpokepoM, Takoe HHOCTPaHHOE JHLO 00s3aHO
UCIIOJTHUTE TpeOOBaHKE KIMEHTa O BO3BpaTe CyMMBI AEHEXHBIX CPEACTB B CPOK HE
no3aHee pabouero OHs, CIENYIOIIEro 3a JHEM IoJyueHus TpeOoBaHUA O BO3BpaTe
JEHEXHBIX CPENCTB, B Mpefenax CyMMBI JE€HEXHBIX CPEICTB, BO3BpaTa KOTOpOH
Opokep BIpaBe TpeOGOBaTh OT yKa3aHHOro Opokepa WIIM MHOCTPAHHOTO JIMIa Ha
KOHeL[ AHA JaThl pacyera.

2.2.6. JleHexxHble CpeACTBa, Ap4roleHHBIE METaJIBl U leHHBIe Oymaru,
ABJIAIOINMECS UHIOUBUAYANBHBIM KIUPHUHTOBBIM OOecrieueHUeM, KOTOphlE MOTYT
OBITH TIONY4YeHBI OpOKEpOM B COOTBETCTBUH C JOIOBOpPOM 00 OKa3aHWUU
KJIMPHUHTOBBIX YCIyT Ha KOHEL JHS AaThl pacyeTa.

2.2.7. llenusie Oymarum Opokepa, 3a HCKJIIOUYEHHEM LEHHBIX Oymar,
YKa3aHHBIX B NOANYHKTe 2.2.6 myHKTa 2.2 HacTOsLIEro YKa3zaHus, KOTOpPhIE
IIPUHMMAIOTCS] KJIMPUHIOBOM oOpraHusanueii B KadecTBE WHAWBHUAYalbHOIO
KJIMPUHTOBOro O0eCHedyeHus: IpU OCYIIECTBICHUH KIUPUHTa € YydacTUeM
LIEHTPAJIBHOI'O0 KOHTpareHTa.

2.3. BJIA-2 BxmovaroT B cebs 1ieHHbIe OyMard, 3a UCKJIIOUeHUEM I[€HHBIX
OyMar, yka3zaHHBIX B MOAMYHKTaxX 2.2.6 1 2.2.7 nmyHKTa 2.2 HacTOAMEro YKa3aHus,
YAOBIIETBOPSIOLIME OJHOBPEMEHHO CJIEIYIOIIMM yCIOBUSAM:

LieHHble OyMaru COOTBETCTBYIOT TpeOOBaHUsM ITyHKTa 5 Ykazanus banka
Poccun ot 8 okTsa6pst 2018 roma Ne 4928-VY «O TpeboBaHUSIX K OCYIIECTBICHUIO

6pOK6pCKOI‘/’I ACATECIBbHOCTH TIPU COBEPILICHHUH 6p0Kep0M OTACIBHBIX CHOCJIOK C



LeHHBIMH OymaraMu U 3aKJIOYEHHH JOTOBOPOB, SIBJISIOIIMXCS MPOU3BOIHBIMU
(UHAHCOBBIMM HWHCTPYMEHTaMH, KPHUTEPHUSX JHUKBUJHOCTH LEHHBIX OyMar,
IPEIOCTaBIsIEMBIX B KadecTBe oOeclieueHUus o00s3aTenbCTB KIMEeHTa Iepen
OpokepoM, NpH COBEpPUICHHH OpPOKEPOM TaKHX CHENOK M 3aKJIIOYEHUH TaKUX
IOTOBOPOB, a Takxke 00 00sM3aTeNbLHBIX HOpPMATHBaxX Opokepa, COBEpIIAOIIEero
TaKMe CHeJKHM M 3aKJIIOYalollero TaKue JIOTOBOPBI», 3aperuCTPUPOBAHHOIO
MunuctepctBoM roctuninu Poccuiickoit @enepannn 4 mapra 2019 roma Ne 53942
(nanee — Yxazauue banka Poccuu Ne 4928-V);

LHeHHBble OyMmard obpalaroTcsi Ha aKTHBHOM pBHIHKE, ONpPENENCHHOM B
COOTBETCTBHM C MeXIAyHapoaHBIM CTaHAApTOM (GUHAHCOBOH OTYETHOCTH
(IFRS) 13 «Ouenka crpaBe[IuBOM CTOMMOCTH», BBEJCHHBIM B JeiCTBHE Ha
tepputopun Poccuiickoit ®enepauuu mnpukazoM MuHUCTEpPCTBA (UHAHCOB
Poccutickoit ®enepauuu ot 28 mekabps 2015 roma Ne 2170 «O BBeneHUH
MexnyHapooHEIX CcTaHAapToB (HUHAHCOBOM oTueTHOcTH M Pa3zbiacHeHui
MexnyHapoOHBIX CTaHOAapTOB (UHAHCOBOW OTYETHOCTH B JAelCTBHE Ha
tepputopun Poccuiickodi @enepanuu 4 O NPU3HAHUU YTPATUBLIUMU CHIY
HEKOTOpBIX IIpHKa30B (OTHENBHBIX IIOJOXEHWM Mpuka3oB) MuHucTepcTBa
duHancoB Poccuiickoit ®enepaiiin», 3aperdCTPUPOBAHHBIM MUHHCTEPCTBOM
roctunun  Poccuiickoit ®enepamuu 2 geBpans 2016 roma Ne 40940,
1 aBrycta 2016 roma Ne 43044, ¢ nompaBkaMu, BBEICHHBIMU B JEHCTBHE Ha
teppuropun Poccuiickoit ®enepanuu npukazoM MuHHucTepcTBa (PUHAHCOB
Poccuiickoit @enepanuu ot 27 utons 2016 rona Ne 981 «O BBeIeHUU TOKYMEHTOB
MexnyHapoaHsIX CTaHZapTOB (MHAHCOBOM OTYETHOCTH B JEHCTBUE Ha
Tepputopun Poccuiickoit @enepaiiii ¥ O NpPU3HAHUU YTPATUBIIUMU CHITY
HEKOTOpHIX IIpHka3oB MunuctepcrBa ¢uHaHcoB Poccuiickoit Denepaium»,
3apEeruCTpUpPOBaHHBIM  MuHucTepcTBOM ocTunuu Poccuiickoit @enepaunu
15 nronst 2016 roga Ne 42869, u npukazom MunuctepcTBa prHancos Poccuiickoit
Qenepanun ot 11 wmrons 2016 roma Ne 111 «O BBemeHUM B JHelCTBHE H
IPEKpalleHUH NeUCTBUS NOKYMEHTOB MeXyHapOoqHBIX CTaHAapTOB (PMHAHCOBOU

OTYETHOCTH Ha TeppuTOopuM Poccuiickoit Denepaiuu», 3aperucTPUPOBAHHBIM



MunucrtepcrBom roctunuu Poccubickoit ®enmepanmu 1 aerycra 2016 roga
Ne 43044 (nanee — MC®O (IFRS) 13).

24. B pacuer BeJHYUHBI BBICOKOJUKBHIHBIX aKTHBOB JIOJDKHEI
IIPUHUMATbCS  aKTUBBL, OJHOBPEMEHHO YIOBJIETBOPSIOIINE  CIEIYIOLINM
YCJIOBHSIM:

aKTUBBI PUHAIEKAT OPOKEpPY (B TOM UHCIe [IeHHbIe OyMaru, IoIydeHHbIe
0e3 nepBOHAYAIBHOTO MPU3HAHUSA 1O CIEJKaM, COBEpIIaeMbIM Ha BO3BPATHOM
OCHOBE (TI0 OTOBOpaM perno HIIM 3aiiMa IIeHHBIX Oymar), o KIHEHTaM, eClly
aKTUBaMHU SBIISIOTCS JEHEXXHbIE CPEICTBa KIIMEHTOB, NPEeIOCTaBUBIIUX Opokepy
[IpaBO MX UCIIOIB30BAaHUS B €r0 UHTEpecax;

aKTUBBI HE IepelaHbl B JOBEPUTEIHHOE YIIpaBIE€HHE, HE OOpPEMEHEHHI,
pacropspkeHue HMH He OrpaHHYEeHO, 3a HCKIIOYEHHEM JCHEXHBIX CpEICTB,
SBIAIOIIMXCS ofecrieyeHHEM HCIIOJHEHHS 0053aTelnbCTB KIUEHTa Iepex
OpoxkepoM, ¥ He BKIIOYAIOT ILieHHble OyMmaru, nepeJaHHble OpPOKEpOM II0
oIepalusM, COBepIIaeMbIM Ha BO3BPAaTHON OCHOBE (II0 IOTOBOpaM pPEIO HIH
3alimMa LieHHBIX OyMar), IpHu3HaHHue KOTOPBIX He OBLIO NpeKpalieHo.

2.5. CooTBeTcTBHE LEHHBIX OyMar yclOBHUSIM, IPEoyCMOTPEHHBIM B ab3ale
TPEThEM IYHKTa 2.3 HacTOSIIEero YKa3aHUs, JOKHO ONpeNeNaTsCs OpOKepoM Ha
OCHOBaHMU  YCTaHOBJIEHHBIX BHYTPEHHHUMH  JOKyMEHTaMH O6pokepa
KOJIMYECTBEHHBIX U (MJIM) Ka4yeCTBEHHBIX XapaKTePUCTUK LEeHHBIX OyMar,
NIOATBEPXAAIOIIKUX UX COOTBETCTBHE yKa3aHHBIM B a03aue TperbeMm IyHKTa 2.3
HacTosllero Yka3aHus TpeOoBaHUSIM (lanee — CBEICHHUS O IOATBEPKICHUH
COOTBETCTBUS LIEHHBIX OyMmar YyCIOBHSM), OOeCleuyWB XpaHEHHE CBEAEHUH O
MOATBEPIKIECHUU COOTBETCTBUS LIEHHBIX OyMar yCIOBHSM HE MeHee IATH JIET C
IaThl pacyera.

2.6. llenHbple Oymaru OOJDKHBI BKIIIOYaThcs OPOKEpOM B pacdeT BEeNUYHHEI
BBICOKOJIMKBUHBIX aKTHBOB 10 CTOUMOCTH, PaCCUUTAaHHOU 110 hopmyiie:

Pd=P x (1 —1),

rae:



Pd — croumocts ueHHBIX Oymar, MpHHMMaeMas B pacdeT BeTUYMHBI
BBICOKOJINKBUIHBIX aKTHBOB;

P — cnpaBemuBas CTOMMOCTB IIEHHBIX OyMmar, orpenereHHas OpokepoM B
cootBercTBur ¢ MCOO (IFRS) 13. B ciyuae eciu 1o JAaHHBIM OyXrajTepcKoro
ydeTa CIpaBeIiBasi CTOUMOCTh HE OMpe/esieHa, NOKHA IPUMEHSAThCS PhIHOYHAS
LieHa [IeHHBIX OyMmar, onpejelieHHas B COOTBETCTBUU C IIOPSIAKOM OIpeesieHHUs
PBIHOYHOM 1IEHBI [IeHHBIX OyMar, yCTaHOBJIICHHOM Ha OCHOBaHUH ad3aria ceJbMOro
nyHkTa 4 crathu 212 Hanorosoro komekca Poccuiickoit @epepanuu (Cobpanue
3akoHozarenbcTBa Poccuiickoit @enepanuy, 2000, Ne 32, ct. 3340; 2019, Ne 27,
CT. 3523) (nanee — peIHOYHAS IIEHA);

I — CTaBKa pHCKa YMEHBLIEHHs CTOMMOCTH LIeHHOW OyMaru, paccuuTaHHas
KJIMPUHIOBOM OpraHu3aldedl B COOTBETCTBUU C IIYHKTOM 17 IIPHIOXEHHS K
Vkazanuto banka Poccuu Ne 4928-Y, B cimydae ecnu KJIMPHUHIOBas OpraHU3aLlUs
PacCUMTHIBACT YKa3aHHYIO B HacTosAlIeM ab3ale CTaBKy.

Bpokep mnpu pacuere CTOMMOCTH LEHHBIX OyMar JOJDKEH HIPUHUMAThH
CIIEYIOLIKE CTaBKU pHCcKa YMEHbIIEHUsS CTOMMOCTH LIeHHOM OyMary, B Cily4dae eCly
KITMPHHIOBAasi OpraHu3allis pacCYUTHIBAET yKa3aHHbIE B HACTOAIIEM ab3alle CTaBKU:

B COOTBETCTBUM ¢ ab3alleM BTOpBIM IyHKTa 17 MpHIOXKEHUA K YKa3aHHIO
banka Poccuu Ne 4928-V — mipu pacuere GpokepoM CTOMMOCTH LIEHHBIX Oymar,
BKJIIIOuaeMbIiX B BJIA-1;

B COOTBETCTBHUH C a03alleM TPETbUM MyHKTa 17 MPHIOXKEHUS K YKasaHHUIO
banka Poccun No 4928-Y — nmpu pacuete GpoKepoM CTOMMOCTH LIEHHBIX OyMar,
BKJIFOUaeMbix B BJIA-2.

Llennpie OyMarm BKJIIOYAIOTCS B pacdeT BEIUUYMHBI BBICOKOJIMKBUIHBIX
aKTHUBOB BHE 3aBUCHMOCTH OT CPOKa, OCTaBILErocs A0 X MOralleHus.

2.7. BenuunHa KOPPEKTUPOBKH BHCOKOJIKKBHHHBIX akTuBOB (nanee — BK)
JOJDKHA PacCUUTHIBATHECSA OpOKepoM 1o hopMyJie:

BK = max (BJIA-2 — BJIA-1; 0).



I'maBa 3. Pacuer BeJJHYHHBLI YHCTOIO OXHIAEMOI'0 OTTOKA JC€HEKHBIX

CpeacTB

3.1. BenuyuHa YHCTOTO OXXMIAEMOTO OTTOKa ICHEXHBIX CPEACTB MOJDKHA
paccYUTHIBaTLECS OpokepoM Mo GopmyIe:

JOOAC = O0JAC — min (OITAC; 0,75 x OOAC),

rae:

OO/IC — BenuyrHa 0XXUIAEMBIX OTTOKOB JI€HEXXHBIX CPE/ICTB;

OIJC — BenuymHa 0)XHIAEMBIX IPUTOKOB IEHE)KHBIX CPENICTB.

3.2. BenuuuHy OXHIAeMBIX OTTOKOB JIEHEXHBIX CPEICTB OpOKep HOIKEeH
OIIpelieNIATh C Yy4eTOM OCOOEHHOCTeH, yCTaHOBIEHHBIX myHKTamH 3.3-3.6
HacTosIIero YKasaHus, Kak CyMMY BETHYHH CIIEAYIOIINX 0053aTenbCcTB Opokepa,
BO3HMKAIOIIKMX B TOM YHCJIE IIPU COBEPIICHUH GPOKEPOM CHEJIOK OT CBOEI0 HUMEHH
M 3a CYET KJIMEeHTa, MPeJOCTaBMBIIEr0 IMPaBO MCIOJIB30BaHHUS €ro IEHEXHBIX
CPeACTB B HHTepecax Opokepa:

IO BO3BpAaTy NEHEXHBIX CPEJICTB KIMEHTOB IO JOTOBOpaM O OpOKepCKOM
00CITyKMBaHUH, B COOTBETCTBHUHU C KOTOPHIMH KIIMEHTaMH IIPe0CTaBIeHO OpoKepy
IIpaBO MCIIONIB30BAHUSA MX JEHEXHBIX CpeICTB B ero uHrepecax (Hamee —
o0s3aTenbCTBa MO BO3BpPATY HEHEXKHBIX CPEACTB KIHMEHTOB IO JOTOBOpaM O
OpokepckoM 0OCITy)KHBaHHM);

IO IIOJTy4YeHHBIM 3aiiMaM ¥ KpeiuTaM (B TOM YKCIIe IPOCPOYEHHBIM) C YIETOM
MOJJIeXKAIMX BBIIIATe MPOLEHTOB, 3a MCKIIOYEHHEM 3alMOB U KpEAMTOB,
yKa3aHHBIX B ab3ale IIeCTOM HACTOSIIEro MyHKTa, CO CPOKOM IIOTallleHHs B
Te4eHHe TPUIALATH JHeH ¢ AaThl pacueTa;

10 Iepelavye EHEeXHBIX CPEICTB IO JOroBOpaM KYIUTH-TIPONAXH IIEHHBIX
OyMar co CpOKOM MCIIOJIHEHHS B TeUeHHe TPUILATH JHEH C JaThl pacueTa;

[0 BBINYIIEHHBIM OpOKEpOM [OJTOBBIM IIEHHBIM OyMaraM C Y4eTOM
TMIOJIEXAILEro BRIIIIaTe MPOLEHTHOro (KyIIOHHOr0) JOX04a CO CPOKOM HOTallleHHS
(ZoCpOYHOrO MoTameHus JOJITOBBIX [IEHHBIX OyMar 1o yCMOTPEHHIO SMUTEHTA HITH

1o TpeOOBAHUIO BIIAJEbIIEB) B TEYEHHE TPUILIATH IHEHN C NaThl pacyera;
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IO BO3BpATy JEHEXHBIX CPEJICTB, MNOJIy4eHHBIX OpOKEpOM I10 cieNKaM 3aiima
(xpenuTa), B TOM 4YHKCIe 3aiiMa JiJIsl COBEPIICHHS MapXKUHAIBHBIX CIIEJIOK (Jajee —
MapXKUHAJIBHBIM 3alM), WCIOJHEHHE 00s3aTeNbCTB Opokepa MO0 KOTOPBIM
obecneyeHo IeHHBIMH OyMmaramu, a Tak)Xe IO JOroBOpaM pEerno €O CPOKOM
HCIIONHEHMs] B TeUEHUe TPUALATH JHEH ¢ JaThl pacuera (Jajnee — obs3aTeabCTBa
II0 BO3BpAaTy IEHEXHBIX CPEACTB, MOJIYUYEHHBIX OpOKEpOM IO chelIkaM 3aiMa
(xpenura);

1o JIOTOBOpaM, ABJISIOLIUMCS IIPOU3BOHBIMH (bHUHaHCOBBIMH
MHCTPYMEHTaMH, U JPYTUM JOTOBOpPaM, KOTOPbIE NMPHU3HAIOTCA IPOM3BOIAHBIMHU
(UHAHCOBBIMM HHCTPYMEHTaMH B COOTBETCTBHM C MIPaBOM HHOCTPAHHOTO
rocyZlapcTBa, HOpMaMU MEXAYHapOJHOrO IOroBOpa WM OOBIHasMH J€IOBOTO
obopoTa U B OTHOLIEHHM KOTOPBIX IIPaBOM HHOCTPAHHOTO TOCYAApCTBa HIIH
HOpMaMU MeEXIyHapOJHOTO [OroBopa IpenycMOTpeHa HX CyneOHas 3amura
(manee — mnpousBOXHBIE (PUHAHCOBbIE WHCTPYMEHTHl M aHAJOIMYHBIE UM
JOTOBOPHEI), CO CPOKOM MCIIOJIHEHHS B T€YeHHWe TPUALATH IHEH ¢ JaThl pacyera
(manee — obs3aTenscTBa 0 NPOM3BOAHBIM (DMHAHCOBBIM HMHCTPYMEHTaM H
aHaJOTUYHBIM UM JOTOBOpaM);

no ofpaTHOH TMOCTaBKe LEHHBIX Oymar, HOJIYy4YeHHBIX OpOKepoM IO
JIOroBopaM 3aiiMa HeHHBIX Oymar, ofecrieueHHE HCIIONHEHHs 0053aTeNbCTB
Opokepa 1O KOTOPBIM He NPenyCMOTPEHO, B Cly4dae eCld yKa3aHHBIE LEHHEIE
6ymaru OblnM peanu3oBaHbl OpOKEpPOM IO HOrOBOPY KYIUIH-IIPOJaXKH LEHHBIX
Oymar unM nepejaHsl IO JOrOBOpaM pero, 3aiiMa LEHHBIX Oymar uiam
NpeJOCTaBIeHb! B KauecTBe o0ecneueHns 00g3aTesIbCTB OpoKepa nepe] TpeTbUMHU
NTHLIAMH Ha CPOK, IPEBBIIIAIOIINY CPOK IEpBOHAYANIBHON ONepaLiiy, UM 110 TaKUM
LEeHHbIM OymaraM HMeJI0 MeCTO HEHCIIOJIHEHHe KOHTpPareHTOM CBOUX
0053aTensCTB MO 00paTHOM mocTaBke (Haiee — 00s3arenbcTBA 10 0OpaTHOH
IIOCTaBKe LIEHHbIX OyMmar, MOoJy4YeHHBIX OpOoKepoM IO OroBopaM 3aiMa LIeHHBIX
Ooymar);

0 JOroBOpaM KYIUIM-IIPOJaXU HMHOCTPAHHOW BallOTBl CO CPOKOM

UCITIOJIHEHHUA B TCUCHHC TPpHUALATH JIHEeH C aThl pacyueTa,
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npoure 00513aTeNbCTBA CO CPOKOM HCIIOTHEHHS B TEUEHHE TPUILATH JHEH C
JlaThl pacyeTa.

3.3. BennuuHa 0053aTEIBCTB MO0 BO3BPATY JIEHEXHBIX CPEACTB KIUEHTOB I10
JIOroBOpaM 0 OPOKEPCKOM 00CTY)KHBaHHUH HOJDKHA PACCUYUTHIBATHCS OPOKEPOM Kak
IIpousBeJieHNe KO3 PuilMeHTa OTTOKa JEHEXHBIX cpelnctB, paBHoro 0,3, Ha
CYMMAapHYIO BEIMYUHY TIJIaHOBOT'O UCXOIAIIET0 OCTATKa M0 JIeHEXKHBIM CPeICTBaM
KaXIOro KJIMEeHTa, PacCYUTAHHOTO COrjlacHO TpeOoBaHUSM MNoAmyHkTa 3.13.6
nyHkra 3.13 u mynkra 3.17 IMonoxxenus banka Poccuu ot 31 suBapsa 2017 roga
Ne 577-I1 «O mpaBunax BeneHUs BHYTPEHHEro y4eTa NpOQecCHOHATHHBIMU
y4aCTHUKaMH pBIHKa LEHHBIX OyMmar, OCYIIECTBISIOLHME OpOKEpCKyIo
JesTENIbHOCTh, ITUIEPCKYIO OESTeNbHOCTh M JeATENBHOCTh II0 YIPaBIEHUIO
HeHHBIMH OymaraMmuy, 3apericTpUpPOBaHHOrO MUHUCTEPCTBOM  IOCTHULIMU
Poccutickoit @enepanun 22 mag 2017 roma Ne 46772, 23 suBaps 2019 roxa
Ne 53514,

3.4. BennuuHa 0053aTENbCTB [0 BO3BPATY AEHEKHBIX CPEACTB, TOJIYUEHHBIX
OpokepoM 1o caenkaMm 3aiimMa (KpeIuTa), JOJDKHA BKIIYaThCA OpPOKepoM B pacyeT
BEJIMYMHBl OXUIAaeMbIX OTTOKOB [JEHEXKHBIX CPEJCTB 3a BBIYETOM CTOHMMOCTHU
LieHHBIX OyMmar, SBISIOIUXCcA obecrieyeHueEM HCIIOJHEHUs 00s13aTensCTB Opokepa
10 JOroBopaM 3aiiMa (KpeouTa) WM NEepeNaHHbIX IO NEepBOM 4YacTU HOroBopa
perno, B ciy4yae UX COOTBETCTBHUS TpeOGOBaHUIM MOANYHKTa 2.2.7 nyHKTa 2.2 UIU
ab3alieB BTOPOTO M TPETHETO MYHKTA 2.3 HACTOAIIETr0 YKa3aHHs.

CroumocTh LEHHBIX OyMmar, yKazaHHBEIX B ab3ale IMepBOM HACTOSIIErO
IIyHKTa, OOJDKHA pacCYUTHIBAThCS OPOKEpPOM B COOTBETCTBUU C IIYHKTOM 2.6
HaCTOsILEero YKa3zaHus, a B cllydae €CIH OHH IIpHHaIJIeXaT KIHEHTY Opokepa, pu
pacdere CTOMMOCTH YKa3aHHBIX LEHHBIX OyMmar JOJDKHAa YYHTBIBATBCS HX
pPHIHOYHAS IEHA.

B ciyuae ecnu B pe3yibpTare BblUeTa CTOMMOCTH I[EHHBIX OyMar, yKa3aHHBIX
B a03alle MepBOM HACTOSIIEro IYHKTa, BEJIHYMHA 00s3aTENBCTB IO BO3BpATY
JEHEXKHBIX CPENCTB, INOJYYEHHBIX OpokepoM IO caenkaM 3aiiMa (KpeauTa),

IIPpPHUMAET OTPHULATCIIBHOC 3HA4YCHHE, BEIHWYHMHA YKa3aHHBIX 0053aTeNbCTB HAJIs1
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pacyeTa BEJMYUHBI OXHUIAeMBIX OTTOKOB JIEHEXHBIX CpPEICTB JIOJKHA
INIPUHHUMATBLCS PaBHOU HYJIIO.

3.5. Benn4yuHa 0053aTeNIbCTB 110 IPOU3BOJAHBIM (PMHAHCOBBIM HHCTPYMEHTaM
Y aHAJOTHYHBIM KM JOroBOpaM JOJDKHA INpUHUMAaThCd OpOKepoM B pacuer
BEJIMYMHBl OXHJIa€MbIX OTTOKOB JEHEXHBIX CPEACTB C Y4YE€TOM CIEeIyIOIINX
0COOeHHOCTEH.

3.5.1. B pacyer BenuuMHBI 00S3aTENBCTB IO MPOU3BOAHBIM (DHHAHCOBHIM
HHCTPYMEHTAaM U aHAJOTMYHBIM KM JOrOBOpaM HE BKIIOYAIOTCS OTTOKU IO
NPOU3BOAHBIM (UHAHCOBEIM HHCTPYMEHTaM, 3aKIIOYeHHBIM C YydacTHeM
LEHTPaIbHOI0 KOHTpareHTa.

3.5.2. B ciaydae eciu B 1engx oOecrie4eHHs MCIIONHEHHS 00S3aTeNbCTBa MO
IIPOU3BOAHBIM (PHHAHCOBBIM HHCTPYMEHTaM W aHAJOTHMYHBIM MM JOrOBOpaM, 3a
HCKJIIOYCHHEM INIPOU3BOJHBIX (PMHAHCOBBIX HHCTPYMEHTOB U @HAJIOTMYHBIX UM
IOTrOBOPOB, 3aKIIOYEHHBIX C y4YacTHEM LEHTPaJbHOIO KOHTpareHTa, Opokep
IIPEeIOCTaBISET KOHTPAreHTy obecrieueHue UCITOTHEHUs 00513aTebCTB Opokepa 1o
yKa3aHHBIM [OrOBOpaM, YMEHBIIAIONIEe BEJIUUYUHY BBICOKOJIHMKBHIHBIX aKTHBOB,
BeIu4YMHA oO0s3arenscTBa IO IMPOM3BOJHEIM (DMHAHCOBBIM HHCTPYMEHTaM H
AQHAJIOFMYHBIM UM JOTOBOPaM He BKJIFOYAETCS B OXXKUIAeMble OTTOKU AEHEXHBIX
CpPELCTB.

B cnyuyasix, He IIpeAyCMOTpPEHHBIX ab3aneM TepBEIM HACTOSIIEro MOAMYyHKTa
U IOANMYHKTOM 3.5.1 HacTosero MyHKTa, B OXHOAE€Mble OTTOKH IEHEXHBIX
CPEACTB IO MPOU3BOAHBIM (DMHAHCOBBIM HMHCTPYMEHTaM M aHAJOTUYHBIM UM
JOTOBOPaM BKJIIOYAETCs BETHUYMHA 00S3aTEILCTB B pa3Mepe CyMMBI IIOJIy4e€HHOI'O
OpokepoMm obecriedeHus] UCIOJHEHUS] 0053aTeNbCTB 110 yKa3aHHBIM JOTOBOpaM
(Ipy HaMMYUHK yKa3aHHOro B HacTOsIeM ad3aile oOecreueHus).

3.6. BenuuuHa o0053aTensCTB IO OOpaTHOM IOCTaBKe IEHHBIX OyMar,
MOJIy4eHHBIX OpPOKepOM MO JIOroBOpaM 3aiiMa, HOJDKHA BKIIIOYATHCS OpPOKEpOM B
pacuyeT BEJMYUHBI OXKHUJIAeMBbIX OTTOKOB JEHEXKHBIX CPEACTB IO CIIPaBeIIUBOM
CTOMMOCTH YKa3aHHBIX B HAaCTOSILIEM MNyHKTe LIEHHBIX Oymar, ompeeeHHOM

opokepom B coorBeTcTBUU ¢ MCDPO (IFRS) 13, a B ciayyae eciau Mo JaHHBIM
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OyxralaTepckoro ydera CHOpaBeiMBas CTOMMOCTb IIEHHBIX Oymar He
orpeJieNieHa, — [0 PHIHOYHOMU LIEeHE.

3.7. BenuuuHa OXHAAEMBIX IPUTOKOB JIEHEXHBIX CPEICTB [OJDKHA
OTIpefessaThCsl OpOKepoM KakK CyMMa BeJMYMH CIEQYIOIHUX IOCTYIUIEHUH IO
3aKJIIOYeHHBIM OpOKepoM JOroBopaM H aKTHBam Opokepa, B TOM YHCIE B
pe3yibTare CoBepIIeHUsT OPOKEPOM CIEOK OT CBOGr0 UMEHHM U 3a CUET KIIMeHTa,
IIPEIOCTaBUBIIIET0 MPaBO HCIIOJB30BAaHUSA €ro IEHEXHBIX CPEACTB B HMHTEpecax
Opokepa (nanee — MOCTYIICHHUSA):

[I0 BBIJAHHEIM 3aifiMaM C y4eTOM IOMJIEXAIlMX MOJYyUEeHHIO IPOLIEHTOB, 3a
VICKJIIOYEHUEM 3aliMOB, YKa3aHHBIX B a03alle YeTBEPTOM HACTOSIIEro IIyHKTa, CO
CPOKOM HCITOJIHEHHS B TeUECHUE TPUALATH JHEH C JaThl pacyeTa;

TI0 TIOJy4YEHUIO J€HEXHBIX CPEACTB IO JOrOBOpaM KYIUIM-IIPOJAXH LIEHHBIX
OyMar co CpoKOM KCITOJIHEHHS B TeUEeHHE TPUILIATH AHEH C JaThl pacyera;

10 BO3BpaTy JEHEXHBIX CPEACTB, IMPEIOCTaBIEHHBIX OPOKEPOM IO HOTOBOPY
3aiima (B TOM uHCIe MapXHHAJIBHOIO 3aiiMa), HCIOoJHEeHHe 0053aTeNbCTB
KOHTpareHTa I0 KOTOpOMY OOeClleYeHHO IeHHBIMH Oymaramu, a TakXe IO
JOTOBOpPaM pEeNo CO CPOKOM HCIOJHEHHS B TE€YEHHE TPHUALATH HHEH C JaThl
pacueta (nmajee — IOCTYIUIGHHS TII0O BO3BpaTy [HOEHEXHEIX CpPEICTB,
IIpeIOCTaBIEHHBIX OPOKEPOM O ZOTOBOPY 3aiimMa);

IO [OroBOpaM KYIUIU-IPOOaXHd HHOCTPAHHOH BalIOTEI CO CPOKOM
UCIIOJIHEHUS B T€UEHHUE TPUILATH JHEH ¢ JaThl pacyera,

IIPOYKe MOCTYIUIEHHUS CO CPOKOM HCIIOJIHEHUS B TeUEHHe TPHUIALATH JHEH C
IaThl pacyeTa.

3.8. BenuynHa TOCTyIUIGHMH 1O BO3BpaTy HEHEXHBIX CPEICTB,
IIPEeIOCTaBICHHBIX OPOKepOM 110 JOTrOBOPY 3aiiMa, JOKHA BKIIIOUAThCS OpoKepoM
B pacyeT BEJIUYHMHBI O0XXKHUAAEMBIX IPUTOKOB JEHEXHBIX CPEICTB 32 BBEIYETOM
CTOMMOCTH IIeHHBIX OyMar, SBISIOIIMXCS OOeCreYeHHEeM  MCIIOJIHEHHUS
00s13aTenbeTB Opokepa Mo JOroBopaM 3aiiMa MIM MPUHSATBIX IO MEPBOM YaCTH
ZI0rOBOPA PErIo, B Cllyyae UX COOTBETCTBHA TpeOOBaHUAM NOAMYHKTa 2.2.7 MyHKTa

2.2 nnu ab3a1eB BTOPOTO U TPEThero myHKTa 2.3 HacTosLiero YKka3aHus.
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CrouMoCTh IIeHHBIX Oymar, yKa3aHHBIX B ab3alle IEpPBOM HACTOSLLErO
MyHKTA, JOJDKHA PAcCUHUTHIBATHCS OpOKEpPOM B COOTBETCTBHH C IIYHKTOM 2.6
HACTOsAIIEro YKa3aHus, a B CIy4yae eclid OHU MPUHAAJIeKaT KJIUEHTY Opokepa, Ipu
pacyere CTOMMOCTH IIEHHBIX OyMar JOJKHA YUUTHIBATHCS UX PHIHOYHAS LIEHA.

B cnyuae ecnu B pe3yiibTaTe BbhIUE€Ta CTOMMOCTH LIGHHBIX OyMar, yKa3aHHBIX
B ab3alle MepBOM HACTOSILIEro ITyHKTa, BeJWYMHA IMOCTYIUIEHHH IO BO3BpaTy
JNEHEeXHBIX CPENICTB, IPEAOCTaBIeHHBIX OPOKEPOM 10 JOIOBOPY 3aliMa, IPHHUMAET
OTpHLIATeBHOE 3HAUYEeHWE, BeIHMYMHA YKa3aHHBIX B HacTosueM abs3alle
MOCTYILICHUH IJI pacdyeTa BEJIMYUHEI 0XXUJIaeMbIX IPUTOKOB JNEHEXHBIX CPENCTB
JOJKHA IPUHUMATECS PaBHOHN HYIIIO.

3.9. ITocTyruieHus MOJKHBI IIPUHUMATECS B pacdeT BEJIUYHMHBI 0XKMIAaEMBIX
IIPUTOKOB I€HEXHBIX CPENICTB IIPH COONIOIEHUH CIEAYIOMHUX YCIOBUA.

3.9.1. Tlo 3akyoYeHHBIM GPOKEPOM IOroBOpaM, akTUBaM Opokepa He ObLIO
HEUCIIOJHEHUS 00513aTeIbCTB B TeUSHHUE TPUALATH [JHEH ¢ AaThl pacyera.

3.9.2. TloctynneHus IEHEXHBIX CpPEACTB, BO3HUKAIOIIME B pPE3YyJbTaTe
peanu3alldy YCIOBHH JOroBopa, BeJTHYHHA KOTOPBIX He onpeeneHa 6pokepoM Ha
JaTy pacyera, B TOM YMCJIE CBS3aHHBIE C YIINATOM BapHAlMOHHOW MapXXH IIO
IPOU3BOJIHBIM (MHAHCOBBIM HMHCTPYMEHTaM M aHaJIOTUYHBIM MM JOrOBOpaM, He
BKJIIOYAIOTCS B pacyeT NPUTOKA NeHEKHBIX CPEACTB.

3.9.3. TlocTyrieHus HIEHEXHBIX CPENCTB IO 3aiiMaM (3a HCKIIOYEHUEM
Map>KHHaNBHBIX 3aiiMOB) 0€3 yKa3aHUs CpoKa X BO3BpaTa B pacyeT OXXHAAeMBbIX
[IPUTOKOB JI€HEXKHBIX CPEACTB HE BKJIIOYAOTCS.

3.10. TToctymieHuss 1O NPOW3BOAHBIM (UHAHCOBBIM HHCTPYMEHTaM H
aHaJIOTUYHBIM MM JOrOBOpPaM He [OJDKHBI BKJIIOYATBCS B PacyeT BEJIHYUHBI
0’KHUJIaeMBIX TIPUTOKOB JEHEKHBIX CPEICTB.

3.11. Oxunaemple OTTOKH M IIPUTOKH JIEHEKHBIX CPEACTB IO CHEJIKaM,
3aKJFOYEHHBIM OpOKepoM C ydacTHeM LEeHTPaJbHOTO KOHTPareHTa, JOJKHEI

BKJIIOYAThCsl Ha HETTO-0CcHOBE B pacuetr HKJL
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I'naBa 4. 3aka049HTEIbLHBIE ITOJOKEHH S

4.1. Hacrosmiee YkaszaHwe NOJIEKHAT OQUIHATHLHOMY OIYOJIHKOBAHHIO U
BCTymaeT B cuity ¢ 1 okts16ps 2021 rona.

4.2. Co mHs BCTYIUICHHUS B CHITy HACTOSHIETO Y Ka3aHUsl PU3HATh yTPATUBIINM
cuiy Ykazanue banka Poccun ot 6 urons 2017 roga Ne 4402-V «O tpeboBaHUIX K
OCYIIECTBICHUIO OpOKepCKOW JesTeNbHOCTH B YacTH pacdeTa II0KaszaTess
KpPaTKOCPOYHOH JIMKBUIHOCTH IPH IIPENOCTaBICHUM KIHMEHTaMU Opokepa IpaBa
HCIIOJIb30BaHUs MX NEHEXHBIX CPEACTB B €ro MHTEpEcax», 3aperUCTPUPOBAHHOE
MunucrepctsoM toctunmu Poccuifckoit ®enepanuu 16 asrycra 2017 rona

Ne 47809.

Ilpencenarens
LenTpansHoro 6anka

Poccuiickoit Genepanuu 3.C. Habuynnuna
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