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O6 ycTaHoBJIeHUH 0053aTeJILHOI0 HOPMAaTHBAa KPATKOCPO4YHOM
JIHKBH/HOCTH Jisl OpoKkepa, KOTOPOMY KJHEHTaMH NPeJ0CTaBJIeHO NIPaBo

HCIIOJIb30BAHHUA HX JEHEKHBIX CPeICTB B €ro HHrepecax

Hacrosiiee VYka3zaHue Ha OCHOBaHMM cTaThM 76% DemepanbHOro 3aKoHa
ot 10 uronsg 2002 roma Ne 86-@3 «O Llenrpansuom 6anke Poccuiickoit @enepannu
(banke Poccun)» (Cobpanme 3akoHomarenscTBa Poccuiickoit ®@enepanmu, 2002,
Ne 28, c1.2790; 2013, Ne 30, crt. 4084) (manmee — DenepanbHbl 3aKOH
«O LlentpansHom Oanke Poccuiickort ®@enepaunu (banke Poccumn)»), mynkra 3
cratbi 42 DenepanbHOro 3akoHa oT 22 ampens 1996 roma Ne 39-03 «O pbiHKe
ueHHeIx Oymary (CobOpanue 3akoHomaTenbcTBa Poccuiickoit @enepanuu, 1996,
Ne 17, ct. 1918; 2019, Ne 52, ct. 7772) (nanee — ®enepanbHblil 3akoH «O pbIHKE
LIEHHBIX Oymar») U B COOTBETCTBUH ¢ peleHuem Cosera nupektopoB banka Poccun
(mportokon 3acenanus Cosera gupektopoB banka Poccun ot 20 mapra 2020 rona
Ne 6) yctanaBnuBaeT 00s13aTeIbHBIA HOPMATUB KPATKOCPOYHOM JTUKBUHOCTU TSI
Opokepa, KOTOpOMY KJIMEHTaMU IIPEJOCTABJIEHO IIPaBO HCIIOIB30BaHUSI UX

ACHEXHBIX CPEACTB B €I'0 HUHTEPECAX.



I'nasa 1. O6mune mooxenust

1.1. OG6s3areibHbIi HOPMATHUB KPaTKOCPOYHONW JMKBUAHOCTH (Hanee —
HKJI) ms 6pokepa, KOTOPOMY KIMEHTaMU MPEIOCTABIIEHO MPAaBO UCIIONB30BAHUS
UX JIEHEeXHBIX CpelICTB B €ro MHTepecax (maiee — Opokep), yCTaHaBIMBAETCS B
CIENYIOIIMX MHHHMANBHO JIOMYCTMMBIX YHCJIOBBIX 3HAYeHUsAX (nmaiee -
MUHUMAaJIbHOE 3HaueHue HKJT):

70 npoueHToB ¢ 1 okTsa6ps 2021 roja;

80 npoueHToB ¢ 1 okTs0ps 2022 rona;

100 nponentos ¢ 1 okts6ps 2023 rofa.

1.2.  Pacuet HKJI nomken ocyiecTBasSTECS OpOKepoM I0 GopMyie:

HicT= oA — BK x100%
YOO/IC *

rue:

BJIA — BennuuHa akKTUBOB, KOTOpPhIE MMEIOTCS U (MJIM) NOCTYNST Opokepy B
TE€YeHUEe TeKyllero pabouero AHs U paboyero AHs, CAEIYIOLIEro 3a HUM, MOIYT
OBITH peanu30BaHbl U (MJIK) MPEJOCTaBICHB OPOKEPOM B KadyecTBe OOecrieueHus
o0s13aTeIbcTB OpoKepa repeli TPETbUMY JIUIaMU B LEJSIX MONXYYCHHs TEHEXKHBIX
CPEICTB B yKa3aHHBIH B HacToslleM ab3ale Cpok (majee — BBICOKOJIMKBUJIHBIE
aKTUBBI), paccuMTaHHas OpOKepOM B COOTBETCTBHM ¢ IyHKTamu 2.1-2.6
HACTOSIIEro YKa3aHus,

BK — BennumHa KOPPEKTUPOBKH BHICOKOJIMKBHIHBIX AKTHBOB, PACCYUTAHHAS
OpOKEPOM B COOTBETCTBHMH C IIYHKTOM 2.7 HACTOSIIIEr0 YKa3aHHUs;

YOOC - BenuumHa YUCTOTO OXHUIAAEMOTO0 OTTOKA JIEHEXKHBIX CPE/CTB,
paccuuTaHHas OpokepoMm B coorBercTBUM ¢ OyHktamu 3.1-3.11 Hactosimero
VYkazaHusl.

1.3. Bpoxep nmomxen paccuuthiBath HKJI exemecsuyHO Ha NOCIEIHIOIO
KaJIeHJapHYylO aTy Mecsla, a B clyyae HampapiieHus TpeboBaHus banka Poccun
B COOTBETCTBHMH C NYHKTOM 7 ctaThu 44 ®enepansHoro 3akoHa «O peIHKE IIeHHBIX

Ooymar» (Cobpanue 3akonomatenbctBa Poccmiickoii @enepanmu, 1996, Ne 17,



cT. 1918; 2019, Ne 52, ct. 7772) — Ha paTy, NpeAyCMOTPEHHYKO B YKa3aHHOM B
HacTosILIeM NyHKTe TpeOoBaHUH (flallee — faTa pacyera).

1.4. bpoxep nomxeH paccuuteiBath HKJI, BKirouas BenunHy moxkasaresien,
npuHuMaembix k pacuety HKJI, mo cocrosiHHMio Ha paty pacyeta, obecredun
XpaHeHHe MHpopMaluu O HUX, a TakxKe O 3HaueHuH paccuutanHoro HKIJIL, B
TE€UYEHHE IATH JIET C JaThl pacyuera.

1.5. bpoxep pomxen paccuuteiBaTh HKJI Ha ocCHOBaHMM [aHHBIX
OyxranaTepckoro ydera, a B cilydae MX OTCYTCTBUsS — Ha OCHOBAaHUM [JaHHBIX
BHYTPEHHEro y4eTa Opokepa.

Bxitouenue Opokepom B pacuer HKJI aktuBoB u 00s3aTenbCTB Ha
OCHOBAaHUHM JAHHBIX OyXTaJTEpPCKOro ydeTra HOJDKHO OCYILUECTBIATHCS MO HX
0anaHCOBOM CTOMMOCTH, 3a HCKITIOUEHHEM CIIydaeB, MPedyCMOTPEHHbIX ab3aleM
YETBEPTHIM IIYHKTa 2.6 ¥ MYHKTOM 3.6 HACTOSILIErO Y Ka3aHUS.

1.6. bpokxep pmomxen Braroyate B pacuer HKJI Oanancosele u
BHeOaJaHCOBbIE aKTHBBI M 00s53aTelbCTBa, HOMUHHPOBAHHBIE B HHOCTPAHHON
BaJIOTe, B pyOJeBOM SKBUBAJIEHTE, PAaCCYMTAHHOM M0 OQHUHANBHOMY KYypCy
MHOCTPaHHOH BaJIOTHl [0 OTHOLIEHHWIO K pPyOJf0, yCTaHOBIEHHOMY baHKoM
Poccuu B coorBercTBUM ¢ TyHKTOM 15 ctateu 4 @DepepanbHoro 3akoHa
«O llenTtpansHoM Ganke Poccuiickoit ®enepaunn (banke Poccuu)» (Cobpanue
3aKkoHoJareabcTBa  Poccuiickoit  ®emeparmu, 2002, Ne28, cr. 2790;
«OduuransHbIl HHTEPHET-TIOPTAJ MPaBoBOH UHGOpMaLUU» (WWW.pravo.gov.ru),
3 ampenst 2020 roma) (manee — oQUIMANBHBIA Kypc MHOCTPAaHHOHM BajlOTHI IO
OTHOLILIEHUIO K py0IIl0), Ha AaTy pacuera.

B cnyuae ecnu odbunmanbpHbId Kype MUHOCTPAHHOMN BaJIOTHI 110 OTHOLIEHHIO
K pyOimo He ycrtaHaBnuBaercs bankom PoccuM, Kypc HaHHOW BalIOTHI JOJDKEH
ONpeNeNIAThCA C HCIOJbh30BaHUEM oduiuanbHoro kypca ponnapa CILHA mo
OTHOLIEHUIO K pyOsito, NEHCTBYIOIIEro Ha OaTy ONpedelleHus Kypca, U Kypca
JIAaHHOW MHOCTpaHHOH BaoThl K fosutapy CHIA Ha naty, nIpeaiecTBYOMYIO AatTe

onpeAesieHNs Kypca.



1.7. bpoxep momxeH obecrneuuTh COOJIOIEHHE MUHHMAIBHOIO 3HAUEHUS

HKJI Ha mocTOstHHOM OCHOBeE.

1.8. B cnyuyae ecnu Opokepom Obuio BbIsiBIeHO cHipkeHue HKJI Huxe
MuHuManpHoro 3HadeHuss HKIJL, Opokep 1omkeH yCTpaHHUTh YyKa3aHHOE B
HacTosi1eM ab3aiie HECOOTBETCTBUE B CIIEAYIOIINE CPOKH:

B TEUEHHUE [IBYX MECSIEB C JaThl OMyOIMKOBaHMS Ha O(ULIMATBHOM caiiTe
banka Poccun B uHOOpMalMOHHO-TENEKOMMYHHKAMOHHONW ceTu «MHTepHeT»
nHpopMmanyn o pemerun Coseta aupexkropoB banka Poccuu o MOBBIIIEHUH YPOBHS
KPEIWTHBIX PEUTHUHIOB, YKa3aHHOM B abzaiue BTopoM noznyHkTa 3.1.1 myHkra 3.1
Vxazauus banxa Poccuu ot 22 mapra 2019 roga Ne 5099-Y «O tpeboBaHMsX K
pacuety pa3Mepa cOOCTBEHHBIX CPEJCTB NPH OCYLIECTBICHHH MPO(eccCHOHATbHON
JEeSATENIbHOCTH Ha pBIHKE IeHHBIX OyMmar, a Takke NpH TOJYyYEHUH JHULECH3UU
(MMLeH3uil) Ha ocyllecTBleHHE MNPOPECCHOHANBLHONW JEesITEeTBbHOCTH Ha phIHKE
LEHHBIX OyMar», 3aperucTpupoBaHHOIO MHUHUCTEPCTBOM IOCTULUK Poccuiickoi
Qenepauuun 19 urong 2019 roma Ne 55315 (mamee — VYkazanme banka Poccuum
Ne 5099-V), — B cnyuae eciiu cHmkenrne HKJI vrmxe muaumansaoro 31agerust HKJI
BO3HUKJIO B pe3ylbTaTe€ HECOOTBETCTBMS aKTHBOB, NIPUHUMAEMBIX B pacuer
BEJIMUHHBI BBICOKOJTMKBH/IHBIX 4KTUBOB 6poxkepa, TpeOoBaHUAM
MOANYHKTOB 2.2.2-2.2.4 nyHKTa 2.2 HacTOsIUIEro YKa3aHUs B CBS3U C MIPUHSATHEM
CosetoMm qupektopoB banka Poccun ykazaHHOTo B HacTosileM ab3ale pereHus;

B T€YEHHE OJHOTO MecsIla C AaThl MOBBIILIEHUS KJIUPUHTOBOM OpraHu3anuei
CTaBKM pHCKA YMEHBLUEHHUS CTOMMOCTM LIEHHOH Oymaru, mperyCMOTpEeHHON
ab3aleM TATHIM MyHKTa 2.6 HacTosAUIero YKazaHus, — B ClIydae eClIU CHIDKEeHHUe
HKJI Hrxe MuHumansHOro 3uadenuss HKJI Bo3HUKIIO B pe3yJibTaTe MOBBILLICHHUS
KJIMPMHIOBOH OpraHH3alyell yKka3aHHOW B HACTOSIIIEM ab3alle CTaBKH PUCKA.

1.9. TpeboBaHus HacTOAIIEr0 YKa3aHUs HEe PACIPOCTPAHSIOTCS Ha OPOKEPOB,

ABJEIIOIIUXCA KPEAUTHBIMHU OpraHru3aliusaMi.



I'maBa 2. PacueT BeJHYMHBI BBICOKOJTHKBHAHBIX @aKTHBOB H BC/JIHYHHBI

KOPPE¢KTHPOBKH BBICOKOJIHKBHAHLIX aKTHBOB

2.1. Bpokep omKeH pacCYMTHIBATh BETUYHUHY BHICOKOJIMKBUIHBIX aKTHBOB
KaK CyMMYy BEJIMYHMH aKTHBOB, MPEIYCMOTPEHHBIX IIYHKTOM 2.2 HACTOSILEro
Vkazanus (nanee — BJIA-1), u akTHBOB, IpeyCMOTPEHHBIX ITyHKTOM 2.3 (nanee —
BJIA-2) wnacrtosmiero VYkasaHus, ¢ coOiofeHHeM TpeOoBaHMHM myHkTa 2.4
HacTosAIIero YKa3saHusl.

2.2. BJIA-1 BxirouaroT B ce0s clienyrolye akTUBBL.

2.2.1. leHexxHple cpeJiCTBa, HAXOSAIIUECS B Kacce.

2.2.2. ]JlenexxHple CpeAcTBa, HaxXOSIIMECs Ha pACUYETHBIX cUeTax M
CIIELMAJIBHBIX OPOKEPCKUX CYETaxX B KPEAUTHON OpraHU3alllM MM HHOCTPAHHOM
0aHKe, yAOBIETBOPSAIOMHMX ycyioBusM mnoanyHkToB 3.1.1 umm 3.1.2 mynxra 3.1
VYkazanus banka Poccuu Ne 5099-V cooTBeTCTBEHHO.

2.2.3. ]JlparoueHHble MeTalJIbl, HaXOJSAIIMECs Ha cyeTaX B KPEeAUTHOU
OpraHu3aluMy WIA HHOCTPaHHOM OaHKe, YJOBJIETBOPSIOIIUX YCJIOBUSM
noanyHktoB 3.1.1 mnm 3.1.2 mynkra 3.1 Ykasanus banka Poccun Ne 5099-V
COOTBETCTBEHHO.

2.2.4. [leHexHble CpelCTBa W AparolleHHble MeTaulbl Ha OaHKOBCKHUX
BKJIaJaX (Iero3uTax) B KPEJWTHOH OpraHu3alldd WM HHOCTPaHHOM OaHKe C
y4eTOM IPOIEHTOB, MOAJIeXKAIIMX BBIIUIaTe OpoKepy Ha JlaTy pacyera B ciaydae
pacTopXKeHHUs JOTOBOpa BKJIajAa (HEro3uTa), IpU OLHOBPEMEHHOM COONIOIEHUU
CIEAYIOLIUX YCIIOBUH:

KpeluTHas opraHu3aiis (MHOCTpPaHHBIH OaHK) yAOBJIETBOPSIOT YCIOBUSIM
noanyukroB 3.1.1 mnu 3.1.2 nmynkra 3.1 Vkazanus bankxa Poccum Ne 5099-Y
COOTBETCTBEHHO;

NOroBOp OaHKOBCKOro BKJajga (Jerno3uTa) MOpelycMaTrpuBaeT BO3BpAar
BKJIaJia ([Iero3uTa) He TMOo3JIHee clielylolero pabodero qHs C JaThl pacyeTa WM
COLEPKUT YCIIOBHE O €ro JOCPOYHOM PAcTOPXXEeHHH Mo TpeOoBaHUIO Opokepa, B

COOTBETCTBUH C KOTOPHIM KpeIUTHAs OpraHu3alus (MHOCTpaHHbIA 6aHK) 00sf3aHa



(o6s13aH) BepHYTh CyMMY BKJIaJia (JIEMO3UTa) U TPOLEHTHI [0 HEMY, HAUUCTIEHHBIe
UCXOJs U3 IIPOLICHTHOH CTaBKH, yCTAHOBJIICHHOM yKa3aHHBIM B HacTosIIeM ab3ale
JOrOBOPOM, HE MO3JIHee cleayrouiero paboyero Qs ¢ JaThl pacyeTa.

2.2.5. Jlenexusle cpenctBa Opokepa M e€ro KJIHEHTOB, NepeflaHHbIE IO
IOTrOBOPY O OpokepckoM 00CIyKMBaHUH Opokepy U (MJIK) HHOCTPAHHOMY JIHILY,
HMEINIEeMy IIpaBO B COOTBETCTBMHM C €ro JIMYHBIM 3aKOHOM OCYLUECTBISATH
OpOKEpCKyI0 HesTeNbHOCTh Ha pPBIHKE LEHHBIX OyMar, yIOBJIETBOPSIOIIAM
yClIOBHsIM a03alleB BTOporo — mnsroro nyHkTa 3.2 VYkasanus banka Poccuu
Ne 5099-VY, nipu ycioBuH, 4YTO B COOTBETCTBHUH C €0 JIMYHBIM 3aKOHOM U (MJIH)
JIOTOBOPOM, 3aKJIFOUEHHBIM C OpOKepoM, Takoe HMHOCTpaHHOE JHLO 0053aHO
UCIIOITHUTE TpeOoBaHHe KIMEeHTa O BO3BpaTe CyMMEI IEHEXHBIX CPEICTB B CPOK HE
nosgHee pabouero JHs, CIEAYIOIIETO 32 IHEeM TOoJy4deHus TpedoBaHus O BO3BpaTe
JIEHEXXHBIX CPENCTB, B MpeLeiaX CYMMBI EHEXHBIX CPENCTB, BO3BpaTa KOTOpPOH
Opokep BrpaBe TpeboBaTh OT YKa3aHHOrO GpoKepa HIIM WHOCTPAHHOTO JIMIA Ha
KOHeL JHA JaThl pacyeTa.

2.2.6. [leHexHble CpeNCTBa, JparolleHHble MeTajUlbl U IeHHbIE Oymarw,
ABJIIOIIMECS MHIWBHIYaNbHBIM KIMPUHTOBBIM OOecledYeHUeM, KOTOpPble MOTYT
OBITH MONy4YeHB! OpPOKEPOM B COOTBETCTBHHM C JOrOBOPOM 00 OKa3aHHH
KIMPHUHTOBBIX YCIyT Ha KOHELl JHS AaThl pacyeTa.

2.2.7. llennsie Oymarum Opokepa, 3a HCKIIOUEHHEM LIEHHBIX Oywmar,
YKa3aHHBIX B NOANyHKTe 2.2.6 myHKTa 2.2 HACTOSILEro YKazaHus, KOTOpPEIE
[IPUHUMAIOTCSl KJIUPUHIOBOM oOpraHusaiued B KadecTBe MHAWBUIYAJIbHOTO
KJIMPHHIOBOro ofecrnedeHusi MpH OCYIIECTBICHUH KIMPHUHITA C YydacTHEM
LIEHTPaJbHOT'0 KOHTPAreHTa.

2.3. BJIA-2 BxmrovaroT B ceOs 1[eHHbIe OyMaru, 3a UCKIIOUYEHUEM IIeHHBIX
OymMar, yKka3aHHBIX B IOJANYHKTax 2.2.6 u 2.2.7 nmyHKTa 2.2 HACTOAIIEro YKa3aHus,
YIOBJIETBOPAOIINE OJHOBPEMEHHO CIEAYIOIIMM YCIIOBUSAM:

LieHHble OyMaru COOTBETCTBYIOT TpeboBaHUAM IyHKTa 5 Ykazanus banka
Poccuu ot 8 okTs16ps 2018 roma Ne 4928-Y «O TpebGoBaHUSIX K OCYILIECTBIEHUIO

OpOKEpCKOI NesITeNbHOCTH IIPH COBEPIIEHHHM OpPOKEpOM OTAENBHBIX CHENOK C



LNEeHHBIMH OyMmaraMy M 3aKJIOYEHUH [TOTOBOPOB, SIBJISIOMIMXCSA IMPOU3BOIHBIMU
(HHAHCOBBIMM HWHCTPYMEHTAaMH, KPHUTEPUSX JIMKBUIHOCTH LIEHHBIX OyMar,
NPEOCTaBIsIEMBIX B KadecTBe oOeclieyeHus o00s3aTelnbCTB KIMEHTa Iepen
OpoKepoM, IpHU COBEPLISHHH OpPOKEPOM TaKHX CHEJNOK M 3aKJIIOUYEHUH TaKuX
IOTOBOPOB, a TakXe 00 00sf3aTebHBIX HOpMAaTHBax OpoKepa, COBEpIIAOIIEro
TaKkpe CHeJIKM U 3aKJIOYaoLEro TakWe JOTOBOPBI», 3aperUCTPUPOBAHHOIO
MununctepctBOM roctuniuy Poccuiickort @eneparuu 4 mapra 2019 roma Ne 53942
(manee — Yxkazauue banka Poccun Ne 4928-V);

LleHHble OyMaru oOpanfaroTcs Ha aKTHUBHOM pBIHKE, OIPEJEeNeHHOM B
COOTBETCTBHM ¢ MeXIOyHapoJHBIM CTaHAapTOM (UHAHCOBOH OTYETHOCTH
(IFRS) 13 «Ouenka crpaBeijMBOH CTOMMOCTH», BBEICHHBIM B JeicTBHE Ha
teppuropun Poccuiickoit ®enmepanuu npukazoM MuHucTepcTBa (UHAHCOB
Poccuiickoit ®enepamun ot 28 nexabps 2015 roma Ne 2171 «O BBeneHUH
MexnyHapoJHbIX CTaHAapTOB (HHAHCOBOH oOTueTHOCTH U PazpicHeHui
MexayHaponHbeIX CTaBAapTOB (UHAHCOBOM OTYETHOCTH B JAeiCTBHE Ha
teppuropun Poccuiickoit @enepauvl U O MPU3HAHUM YTPATUBIIUMH CHILY
HEKOTOPBIX IPUKa30B (OTJENbHBIX IIOJIO)KEHUH MpuKazoB) MuHucTEepCcTBa
dunancoB Poccuiickoii Denepannny, 3aperdcTpUPOBAHHBIM MUHHCTEPCTBOM
roctinuy  Poccuiickot  @epepanmu 2 geBpanss 2016 roma Ne 40940,
1 aBrycra 2016 rona Ne 43044, c mompaBkamu, BBeAEHHBIMU B JeHCTBHE Ha
teppuropun Poccuiickori ®enepauuu npuxazoM MuHucrepcTBa (DUHAHCOB
Poccuiickoit @enepaunu ot 27 urons 2016 rona Ne 981 «O BBeneHUN JOKYMEHTOB
MexnyHapoaHbIX CTaHAApTOB (MHAHCOBOM OTHUETHOCTH B JEHCTBHE Ha
Tepputopun Poccuiickoit @®enepaliu 4 O TMPU3HAHUUA YTPATUBIIUMH CHITY
HEKOTOpHIX IIpHuka3oB MunuctepcTBa ¢uHaHcoB Poccuiickoit Denepaiumy,
3aperucTpUpoBaHHbIM  MunuctepcTBOM 1octunuu Poccuiickoit  ®enepauuu
15 nrons 2016 roga Ne 42869, u mpukazom MuHuctepctsa puHaHcoB Poccuiickoit
Qenepanuu ot 11 wmrons 2016 roma Ne 111w «O BBemeHWH B JOeHCTBHE H
NPEKPaLeHNH AeHCTBUS NOKYMEHTOB MeXIyHapOoqHBIX CTaHAAPTOB (DMHAHCOBOM

OTYETHOCTH Ha Tepputopum Poccuiickoil Penepanuuy, 3aperucTPUPOBaAHHBIM



MunucrepctBom rocturmu Poccuiickoit @enepauun 1 asrycra 2016 roga
Ne 43044 (nanee — MC®O (IFRS) 13).

2.4. B pacueT BEJHYMHBl BBICOKOJUKBUAHBIX aKTHBOB  JIOJKHBI
NIPUHAMATBCS  aKTHUBBI, OJHOBPEMEHHO  YAOBJIETBOPSIONIHE  CIEAYIOLIUM
YCIIOBUSIM:

aKTHUBBI IPUHAAJIEKAT OPOKEPY (B TOM YHCTE lIeHHbIe OyMaru, NoJIy4eHHbIe
0e3 NepBOHAYAIBLHOTO TPU3HAHUS IO CHeJKaM, COBepIIaeMbiM Ha BO3BPATHOM
OCHOBE (110 JJOrOBOpaM perno MM 3aiiMa IeHHBIX Oymar), Tubo KITHEHTaM, eciii
aKTHUBaMH SIBJIIOTCS J€HEXHbIE CPEJCTBa KIHEHTOB, MPENOCTaBHUBHINX OpOKepy
[IpaBO UX HCIOJb30BaHUS B €T0 HHTEpECax;

aKTUBBl HE MepefaHbl B JOBEPUTESBHOE yIpaBieHHe, He OOpEeMEHEHBI,
pacropsbkeHue HMH He OIpaHMYeHO, 3a MCKJIIOYEHHEM JEHEXHBIX CpEeICTB,
ABIIOIIUXCS obecriedeHHEeM HCIOJHEHUs 00s3aTeNnbCTB KJIHMEHTa Iepen
OpoxepoM, U He BKIIOYAIOT IIcHHBIE OyMmard, IepeJaHHble OpOKEpOM IIO
oIepaLusM, COBepliaeMbIM Ha BO3BPAaTHOHW OCHOBE ([0 JOTOBOpPaM pENo WU
3aliMa LIeHHBIX OyMar), Mpu3HaHHe KOTOPBIX He ObLIO NpeKpalleHo.

2.5. CooTBeTCTBHE IIEHHBIX OyMar yCJIOBUsIM, MPEAYCMOTPEHHBIM B ab3ale
TpeTheM NyHKTa 2.3 HacCTOSLIEro YKa3aHwus, JOJDKHO ONpenensaTscs OpoKkepoM Ha
OCHOBAHUHU YCTaHOBJIEHHBIX BHYTPEHHUMU JIOKYMEHTaMHU O6pokepa
KOJIMYECTBEHHBIX W (WMJM) Ka4eCTBEHHBIX XapaKTEPUCTHK [EeHHBIX Oymar,
IIOATBEPKIAIOIINX UX COOTBETCTBHE yKa3aHHBIM B a03alle TpeTheM HyHKTa 2.3
HAcToOAIIEro YkazaHusi TpeOoBaHUSM (majiee — CBEINEHUS O MOATBEPKICHHUH
COOTBETCTBUS LEHHBIX OyMar YCJIOBHSAM), OOecleuuB XpaHEHHEe CBEJeHUH O
MOATBEPXKIECHUU COOTBETCTBHS LIEHHBIX OyMar yCJIOBHSM HE MEHee IIATH JIET C
JaThbl pacyera.

2.6. lleHHbple Oymaru JOJDKHBI BKJIFOYATHCS OPOKEpPOM B pacyeT BETHUYMHBI
BBICOKOJIMKBUIHBIX aKTUBOB [10 CTOUMOCTH, PaCCUUTAaHHOM 10 hopmyJie:

Pd=P x (1 —r),

rue:



Pd — croumocts ueHHBIX Oymar, NpuUHHMaeMass B pacyeT BeJUYUHBI
BBICOKOJINKBUJIHBIX aKTHBOB;

P — cnopaBemuBas CTOMMOCTB IIEHHBIX OyMmar, orpenesrieHHas OpokepoM B
cootBercTBur ¢ MCOO (IFRS) 13. B cnywae ecnu mo AaHHBIM OyXrajTepcKOro
ydeTa CIpaBeiiuBas CTOUMOCTb HE OmpeeieHa, JOKHA IPUMEHATHCS PhIHOYHAS
LeHa LIeHHBIX Oymar, onpejelieHHas B COOTBETCTBUU C IIOPSIKOM OIpeesIeHHs
PBIHOYHOMN LIeHBI LIEHHBIX OyMar, yCTaHOBJICHHOM Ha OCHOBaHUH ab3alla ceIbMOro
nyHkTa 4 ctathu 212 Hanorosoro xopexca Poccuiickoit ®@enepanuu (Cobpanue
3akoHojarenbcTBa Poccuiickont @enepanuu, 2000, Ne 32, ct. 3340; 2019, Ne 27,
CT. 3523) (nanee — peIHOYHAS IIeHA);

I — CTaBKa pUCKa YMEHBIIEHUS CTOMMOCTH LIeHHOW OyMaru, paccuuTaHHas
KJIMPHUHIOBOM oOpraHu3alidedl B COOTBETCTBUM C ITYHKTOM 17 NPHIOXKEHHS K
Ykazanuto banka Poccuu Ne 4928-VY, B cryuae ecnu KJIMPUHIOBasi OpraHu3alLUs
pacCUYUTHIBAET YKa3aHHYIO B HACTOSILIEM a03alle CTaBKY.

bpokep npu pacdere CTOMMOCTH ILIEHHBIX Oymar JAOJDKEH IIPUHUMATh
CJIelyIOLIMe CTaBKH PUCKA YMEHBIICHUs CTOUMOCTH LIeHHOU OyMary, B cilydae eClly
KJIMPUHIOBAast OpraHu3allysl pacCYMTHIBAET yKa3aHHbIe B HACTOsIILIEM a03arle CTaBKHU:

B COOTBETCTBUM C al3alleM BTOPHIM IYHKTa 17 DPUIOXEHUS K YKa3aHHIo
banka Poccun No 4928-Y — mpu pacdere OpokepoM CTOMMOCTH LIEHHBIX Oymar,
BKJIrOYaeMbiX B BJIA-1;

B COOTBETCTBHMM C ab3alleM TPETbUM MyHKTa 17 MPHIOKEHUS K YKa3zaHHIO
banka Poccun No 4928-V — mpu pacuere GpokepoM CTOMMOCTH LIEHHBIX OyMar,
BKJIFOUaeMbiX B BJIA-2.

Ilennpie OyMaru BKJIIOUAIOTCS B pacyeT BEJIHUYMHBI BBICOKOJIMKBHIHBIX
aKTHBOB BHE 3aBUCUMOCTH OT CPOKa, OCTaBIIIEroCs A0 UX IOTallleHUs.

2.7. BenuuuHa KOPPEKTHPOBKY BBICOKOJIMKBUAHBIX akTUBOB (Hayiee — BK)
JOJDKHA pacCYUTHIBATHCS OpOKepoM 1o dhopMyIie:

BK = max (BJIA-2 — BJIA-1; 0).



I'maBa 3. Pacuer BeJHYHHLI YHCTOIO OKHAAEMOI0 OTTOKA JACHEKHBIX

cpeacTB

3.1. BenuunHa YHCTOrO OXXHAAEMOTO OTTOKA JEHEXHBIX CPEACTB HOJDKHA
paccuuThIBaThCS OpokepoM 1o dhopmyre:

HOOC = O0JIC — min (OIJIC; 0,75 x OOJC),

rue:

OO/IC — Benu4mHA 0XKUAAEMBIX OTTOKOB JICHEXKHBIX CPEJICTB;

OIT/JC — BesmumHa 0XXHIAEMBIX TIPUTOKOB JICHEIKHBIX CPENCTB.

3.2. BeqnuuHy 0XHIaeMBbIX OTTOKOB JEHEXHBIX CPelICTB OpoKep NOJKEH
OTpeleNIsiTh C Yy4eTOoM OCOOEHHOCTeH, yCTaHOBJIEHHBIX IyHKTaMH 3.3-3.6
HacTosiulero YKkasaHus, Kak CyMMY BeJIMYMH CJIEeLYyIOIIUX 00s3aTenbpcTB Opokepa,
BO3HHKAIOLIKX B TOM YHUCJIE IPY COBEPIICHHU OPOKEPOM CIENIOK OT CBOEI0 UMEHU
M 33 CYeT KJIMEHTa, MPEeJOCTABUBILIErO MPaBO HKCIIONB30BAaHUSA €ro IEHEXHBIX
CpeACTB B MHTepecax Opokepa:

10 BO3BpaTy HEHEXHBIX CPEJCTB KJIMEHTOB I10 OTOBOpaM O OpPOKEpCKOM
00CITy’)KMBaHUH, B COOTBETCTBHU C KOTOPHIMHU KIIMEHTaMHU IIPEIOCTaBIEHO Opokepy
IpaBO MCIONB30BaHUS HUX [EHEXHBIX CpeACTB B €ro uHTepecax (nanee -
o0s13aTeNbCTBa 1O BO3BpAaTy ICHEXHBIX CpPEACTB KJIHEHTOB IO OTOBOpaM O
OpOoKEPCKOM OOCITY)XKHBAHHH );

O MOJTYYeHHBIM 3aiiMaM U KpeAuTaM (B TOM HHCIIe IPOCPOYCHHBIM) C YHETOM
NOJUIEXKAIIMX BEIIUIATE IPOLIEHTOB, 3@ HCKIIOYEHHEM 3aliMOB M KpPEIUTOB,
yKa3aHHBIX B af3alle IIeCTOM HACTOSIIEero MyHKTa, CO CPOKOM TOralleHHsS B
Te4YeHHEe TPUJLIATH AHEH ¢ JaThl pacueTa,

N0 Iiepefiaue [EHEeXHBIX CPEICTB 10 JOroBOpaM KYIUTH-IPOAaXKU LEHHBIX
OyMar co cpoKoM HCITOJIHeHUsI B Te4eHHe TPUAATH JHEH C JaThl pacyeTa,

IO BBIIYLIEHHBIM OpOKEpOM [OJNIOBBIM [€HHBIM OyMaraM c Yy4eToM
IOJJIEXAIIEro BhIIUIaTe MPOLEHTHOro (KYIIOHHOT0) 10X0/a CO CPOKOM IOTallIeHHS
(mocpo4HOro norailieHus A0JATOBBIX EHHBIX OyMar o yCMOTPEHHIO SMUTEHTA HIIH

1o TpeOOBaHUIO BIIa/E/IbLIEB) B TEUEHHE TPUILIATH JHEH ¢ JaThl pacyeTa;
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IO BO3BPATY JIEHEKHBIX CPEACTB, MOJyYeHHBIX OPOKEpOM IO cAeIKaM 3aiimMa
(kpenuTa), B TOM YHCIE 3aiiMa AJI COBEPIICHHS MapKUHAIBHBIX CAENOK (Hanee —
Map)XWHaNbHBIA 3aliM), HCIONHEHHE 00s3aTeNbCTB OpoKepa NO KOTOPHBIM
obeclieyeHO IIeHHBIMH OyMmaramu, a Tak)Xe [0 JOroBOpPaM pemo CO CPOKOM
HCIIOJHeHUs B T€UCHHE TPUALIATH JHEH ¢ NaThl pacueTa (#ajnee — o6s3aTesibcTBa
[I0 BO3BpaTy IEHEXHBIX CPEACTB, MOJYYEHHBIX OpPOKEpPOM IO CHeNIKaM 3aiiMa
(xpenura);

o JIOTOBOpaM, SIBJISTIOIIIMCST IIPOU3BOIHBIMU (HUHAHCOBBIMHU
UHCTPYMEHTaMH, U JAPYTUM JOTOBOpPaM, KOTOPBIE MPU3HAIOTCS NPOU3BOJHBIMU
($UHAHCOBBIMU HHCTPYMEHTAMH B COOTBETCTBUM C TMPaBOM MHOCTPAHHOIO
rocyapcTBa, HOPpMaMH MEXIAYHapOJHOTO JOrOBOpa WM OOBIHasMH JI€J0BOIO
000opoTa U B OTHOUICHHH KOTOPBIX IPAaBOM HMHOCTPAHHOIO rocylapcTBa WM
HOpMaMHU MEXIYHapOJHOTO JOTOBOpa IpeNycMOTpeHa HX cyleOHas 3auuTra
(manee — mnpou3BOIHBIE (HHAHCOBBIE WHCTPYMEHTHl M aHAJIOTMYHBIE UM
JOTOBOPBI), CO CPOKOM HCIIOJIHEHWsI B TeUEHHe TPUALIATH AHEH ¢ JaThl pacyeTa
(nanee — oOs3aTenbcTBa IO MPOU3BOAHBIM (DUHAHCOBBIM MHCTPYMEHTaM H
aHaJIOTUYHBIM MM JOTOBOpaM );

1o ob0paTHOH TMOCTaBKE IEHHBIX Oymar, MOJY4YEHHBIX OpOKEepoOM IO
JoroBopaM 3afiMa IieHHBIX Oymar, oOecriedeHHe HCIOIHEHUsSI 00s3aTeNbCTB
Opokepa 1Mo KOTOPHIM He NPeNyCMOTPEHO, B Cilydae eclid YKa3aHHEIE LIeHHBIE
O6ymaru ObLIM peanu3oBaHbl OpOKEpOM I10 JOrOBOPY KyIUIM-NPOAAKU LIEHHBIX
OymMar wiau rnepefaHbl IO JOrOBOpaM pemo, 3aiiMa LEeHHBIX OyMar wiH
IPeI0CTaBIeHEl B KayecTBe obecreueHnus 0053aTeIbcTB OpoKepa nepes TpeThUMHU
JUIIAMH Ha CPOK, IPEBBIIAIOIINH CPOK IIepBOHAYANBHON OMepaly, WM 10 TaKUM
LIEHHBIM OymaraM HMeJI0 MeCTO HEHUCIIOJIHEHHE KOHTPareHTOM CBOHX
obsi3aTeNnbCTB O 00paTHOM MocTaBKe (Hanee — 00s13aTeNbCTBA 110 OOpaTHOM
NOCTaBKe LEHHBIX OyMar, MOJlydeHHBIX OpOKepoM IO J0roBopam 3aiiMa LeHHBIX
Oymar);

IO JOroBOpaM KYIUIM-TIPOJaXHd WMHOCTPAHHOW BalllOTBI CO CPOKOM

HUCIIOJIHCHUA B TCHECHUEC TPHUIALIATH JHEeH C IaThl pacueTa,
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npoure 0053aTeNnbCTBa CO CPOKOM HCIIOTHEHUS B TEUEHUE TpULATU JHEH C
JIaThl pacyeTa.

3.3. BenuuuHa 0053aTeNIBCTB MO0 BO3BPATY JEHEXHBIX CPENCTB KIHUEHTOB I10
JIOroBOpaM 0 OpoKepcKoM 00CyKHUBaHUH JODKHA PAaCCYUTHIBATECS OPOKEPOM Kak
[IpoU3BeJicHNE KOd(PHUIMEHTa OTTOKa JEHEXHBIX cpelnctB, pasBHoro 0,3, Ha
CYMMAapHYIO BEJIMUUHY IJIaHOBOT'O UCXOIALIET0 OCTATKa 110 JIEHEXKHbBIM CPeICTBaM
Ka)XJJOr0 KJIMEeHTa, PacCYUTAHHOro corjlacHo TpeboBaHusM noamyHkra 3.13.6
nyukTa 3.13 u nynkra 3.17 IHonoxenus banka Poccuu or 31 suBapsa 2017 rona
Ne 577-I1 «O mnpaBunax BeleHUs BHYTPEHHEro ydera MpodeccHOHaIBHBIMU
Yy4aCTHMKaMHU pBIHKa LEHHBIX Oymar, OCYILECTBISIIOIIMMH OpOKEPCKYIO
JEeSATENBHOCT, TUIEPCKYI0 HEesATeNbHOCTh M JeATENBHOCTh MO YIPaBJIEHUIO
HeHHBIMH Oymaramm», 3aperucTpHpOBaHHOr0 MUHUCTEPCTBOM  IOCTHULIUAHU
Poccuiickoit ®enepanun 22 mag 2017 roma Neo 46772, 23 suBaps 2019 roma
Ne 53514.

3.4. BennuuHa 0053aTeIbCTB M0 BO3BPATy JAEHEXKHBIX CPEACTB, NOJyUEHHbIX
OpokepoM 1o caenkam 3aiimMa (KpeluTa), J0JDKHA BKII0YaThCs OPOKepoM B pacyeT
BEJIMYHMHBI OXHUaeMbIX OTTOKOB JCHE)KHBIX CPEJICTB 3a BHIYETOM CTOUMOCTH
LEHHBIX OyMmar, sBISIOIMXCs 00ecrieYeHUeM HUCIIOJHEHUS 00s3aTeNbCTB OpoKepa
10 JOroBopaM 3aiMa (KpeouTa) WM MEepelaHHBIX O MepBOM YacTH JOroBopa
perno, B ciiy4ae MX COOTBETCTBUs TpeOOBaHUAM HOAMyHKTa 2.2.7 myHKTa 2.2 Wiu
ab3alleB BTOPOTO U TPEThero MyHKTa 2.3 HACTOSUIEr0 YKa3aHHs.

CroumocTh UEHHBIX Oymar, yKazaHHBIX B a03ale I[epBOM HACTOSIIEro
IIyHKTa, JOJDKHAa pPacCUUTBIBAaThCS OpOKEPOM B COOTBETCTBUU C IYHKTOM 2.6
HACTOsALIEro YKa3aHus, a B Clly4yae eClii OHM NpHHaIIeXaT KIHeHTy Opokepa, mpH
pacyeTe CTOMMOCTH YKa3aHHBIX LEHHBIX OyMar JOOJDKHA YUYMTBIBATBCS HX
pPBIHOYHAS I[E€HA.

B ciywae eciu B pe3ysibTaTe BblUeTa CTOMMOCTH IEHHBIX Oymar, yKa3aHHBIX
B ab3ale NepBOM HACTOSIIEro MyHKTa, BEJTHYMHA OO0S3aTENBCTB IO BO3BPATy
JIEHEXHBIX CPENCTB, MOJYYEHHBIX OpoKepoM HO chenkaMm 3aiiMa (KpemauTa),

IIPpUHUMAET OTPUHATCIIBHOC 3HA4YCHHUE, BCIWYHMHA YKA3aHHBIX 00513aTeNbCTB JJIs1
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pacuyeTra BEJWYMHBI OXUAAEMBIX OTTOKOB [IEHEXKHBIX CPEIACTB JIOJDKHA
IPUHHUMATBLCS PaBHOU HYIJIIO.

3.5. BennuuHa 0053aTeNbCTB 110 MPOU3BOAHBIM ((MHAHCOBBIM UHCTPYMEHTaM
U aHAJIOTHYHBIM KM JIOrOBOpaM JOJDKHa IpUHUMAaThCd OpOKEepOM B pacuer
BEJIMYHMHBI OXMJAEMbIX OTTOKOB JEHEXHBIX CPEIACTB C YYETOM CIEIYIOLIUX
ocobeHHOCTEH.

3.5.1. B pacyeT BenMUMHBI 0053aTEJILCTB MO MPOU3BOAHBIM (PUHAHCOBBIM
HHCTPYMEHTAM M aHaJOTMYHBIM KM JOTOBOPaM HE BKJIIOYAIOTCS OTTOKU MO
NPOU3BOAHBIM (MHAHCOBBIM HHCTPYMEHTaM, 3aKJIOYEHHBIM C Yy4acTHUeM
LEHTPaJIbHOTO KOHTpAareHTa.

3.5.2. B caydae ecau B 1engx obecrieueHus UCIIOJHEHUS 0013aTelIbCTBA 10
MPOU3BONHBIM (HMHAHCOBBIM HHCTPYMEHTAM M aHAJOTMYHLIM MM JOTrOBOpaM, 3a
HCKJIFOYEHHEM ITPOM3BOJHBIX (DIMHAHCOBBIX HHCTPYMEHTOB W @HAJOTMYHBIX UM
JOTOBOPOB, 3aKJIIOYEHHBIX C Y4YacTHEM IIEHTPAJbHOIO0 KOHTpareHTa, Opokep
IIPEeIOCTaBIISIET KOHTPAreHTy obecIieueHre UCIIOIHeHHs 00513aTenbCTB Opokepa 1o
yYKa3aHHbBIM [OrOBOpaM, YMEHBIIAIOMIee BEIWYUHY BBICOKOJHMKBHUIHBIX aKTHUBOB,
BeJIMYMHA 00s3aTeNbcTBA [0 TIPOM3BOAHBIM (UHAHCOBBEIM HHCTPYMEHTaM H
QHAJIOTHYHBIM MM JIOTOBOpPAaM HE BKJIFOYAETCS B 0XXUJIa€MbIe OTTOKH JEHEXHBIX
CPENCTB.

B cayuasix, He IpelyCMOTPEHHBIX ab3aleM NMEePBEIM HACTOSIIETO MOAITYHKTA
U NONMYHKTOM 3.5.1 HacToslIero MyHKTa, B OXHIaeMble OTTOKH IEHEXHBIX
CPEACTB MO NPOU3BOAHBIM (PMHAHCOBBIM HHCTPYMEHTAM M aHAJOTHYHBIM UM
JIOTOBOpaM BKJIIOYAETCs BEJIMUYMHA 0053aTENbCTB B pa3Mepe CYMMBI IIOJTyY€HHOTO
OpoxepoMm obecrieyeHHs] HCIOJHEHHS 0053aTelIbCTB 0 YKa3aHHBIM JOT0BOpPaM
(Ipu HanMUYUHK yKa3aHHOro B HacTosIIeM ab3ale obecredeHus ).

3.6. BenuumHa o00s3aTensCcTB IO OOpaTHOM IOCTaBKE IEHHBIX Oymar,
MOJIy4EeHHBIX OpOKEpOM MO JOroBopaM 3aiiMa, JOJDKHA BKIIIOYATHCS OPOKEpOM B
pacueT BEIMYUHBI OXKHJIaeMbIX OTTOKOB AEHEXKHBIX CPEICTB IIO CIIPaBeJIMBOM
CTOMMOCTH YKa3aHHBIX B HAcCTOSIIEM MYHKTE LIEHHBIX OyMar, orpeaeaeHHON

opokepom B coorBetcTBUU ¢ MC®O (IFRS) 13, a B ciaydae eciu 1o JaHHBIM
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OyxraaTepckoro yd4eTra CIOpaBeJIMBas CTOMMOCTb I[€HHBIX Oymar He
onpejeeHa, — [0 ppIHOYHOH LIeHe.

3.7. BenuuuHa OXHUIAaEMBIX MPUTOKOB JEHEXHBIX CpPENCTB [OJDKHA
onpenensTbcsi OpOoKepoM KaKk CyMMa BENWYMH CIEOYIOIIUX MOCTYIUIEHHH I10
3aKJIOYEHHBIM OpOKEpOM JOroBOpaM W aKTHBaM Opokepa, B TOM YHUCIE B
pe3yJibTare coBeplieHus: OPOKEpOM CHEJIOK OT CBOEr0 UMEHHU U 3a CUET KIIUEHTA,
IIPEIOCTaBUBIIEr0 MPABO HCIIOJB30BAaHUSA €ro JEHEXHBIX CPeACTB B HMHTEpecax
Opokepa (nanee — MOCTYIJICHHUS):

II0 BBIJAHHBIM 3afiMaM C y4eTOM IOJIeXKAIIUX IOJy4eHHUIO MPOLEHTOB, 3a
MICKJIIOYEHHEM 3aliMOB, YKa3aHHBIX B a03alle YeTBEPTOM HACTOSIIEro IIyHKTa, CO
CPOKOM HCITOJIHEHHS B TEUCHHUE TPUAIATH JHEH C 1aThl pacueTa;

IO TIOJYYEHUIO JeHEeXHBIX CPEJICTB MO JOTOBOPaM KYyIUIU-IPOJAXKH LIEHHBIX
OyMar co CpoKOM HCITOJIHEHUS B TeUeHHEe TPUILATH JAHEU C JaThl pacyera,

10 BO3BpATy JEHEKHBIX CPEACTB, MPEAOCTaBICHHBIX OPOKEPOM I10 TOrOBOPY
3aliMa (B TOM uMCIe MapXHHAJIBHOrO 3aiiMa), HCIOJHEHHE o00513aTeNnbCTB
KOHTpareHTa Mo KOTOpOMY OOECIieYeHHO IIeHHbIMH OyMaramu, a TakXe II0
JIOTOBOpaM pPENo CO CPOKOM HCIIOJHEHHUS B T€UYEHME TPUALATH HHEH C JaThbl
pacyeta (namee — IOCTYIUIGHHsS II0O BO3BpaTy [EHEXHBIX CpEJICTB,
[IpeIOCTaBIEHHBIX OPOKEPOM I10 ZOTOBOPY 3aiiMa);

IO [OroBOpaM KyIUIM-TIPONaXH HWHOCTPAHHOH BajlOTBl CO CPOKOM
UCIIOJIHEHUS B TE€UEHHUE TPUILATH JHEU ¢ JaThl pacyera,

IIPOYME MOCTYIUIEHHUS CO CPOKOM HCITOJIHEHUS B T€UEHHE TPHUILATH JHEH ¢
JaThl pacyerTa.

3.8. BenuymHa TIOCTYyIUIGHMH TI0 BO3BpaTy JCHEXHBIX CPEICTB,
[IpeOCTaBICHHBIX OpOKEepOM IO JOrOBOPY 3aiiMa, JODKHA BKIIOYATHCS OPOKEPOM
B pacyeT BEJIUYHMHBI OXHUIAEMBIX IPUTOKOB IEHEXXHBIX CPEJCTB 3a BBIUETOM
CTOMMOCTH  ILI€HHbIX OyMar, SBISIOINUXCS  OOeclieueHUueM  HCIIOJHEHUS
00s13aTeNbCTB OpoKepa 1Mo JOroBopaM 3aiiMa MM MPUHSATHIX IO IMEPBOM YaCTH
ZOTOBOPA PEIIo, B Cllyyae uX COOTBETCTBUSA TPeOOBaHUAM IIOAIIyHKTa 2.2.7 MyHKTa

2.2 nnu ab3a1eB BTOPOTO U TPEThero MyHKTa 2.3 HacToAIEro YKa3aHusl.

14



CroumocTh IleHHBIX OyMmar, yka3aHHBIX B a03ale IEepBOM HACTOALIErO
IIYHKTA, JOJDKHA PacCUUTHIBAThCS OpOKEpPOM B COOTBETCTBHH C IIYHKTOM 2.0
HacTosIIero YKka3aHus, a B CIy4ae ecjid OHU MIPUHAAJNIeKAT KJIUEHTY OpoKepa, IpU
pacyere CTOMMOCTH IIeHHBIX OyMar JJOJKHA YUMTHIBATHCS UX PHIHOYHAS LEHA.

B cnyuae ecnu B pe3ysibTaTe BbIUETa CTOMMOCTHU LIEHHBIX OyMar, yKa3aHHbIX
B ab3alle MmepBOM HACTOSIIEro ITYHKTa, BEJIMYMHA IMOCTYIUJIEHUH II0 BO3BpaTy
JNEHEXHBIX CPEeNICTB, IPeA0CTaBICHHBIX OPOKEepOM 110 JOTOBOPY 3aliMa, IPUHUMAET
OTpULIATEJIBHOE 3HAUYeHHE, BEJIMYMHA YyKa3aHHBIX B HacTosmeM ab3ale
NOCTYIJIEHUH ISl pacdeTa BEJTMYMHBI 0KUAaeMbIX IPUTOKOB IEHEXKHBIX CPENCTB
JOJDKHA PUHUMATECS PaBHOM HYJIIO.

3.9. Iloctynienust JOMXHBI TIPHHUMATLCS B pacdeT BEJIMYUHBI 0KHIaeMbIX
IIPUTOKOB JIEHEXHBIX CPENICTB NPU COOJIIOICHUH CIEAYIOUINX YCIOBUH.

3.9.1. Ilo 3akiiroYeHHBIM OpPOKEPOM JOroBOpaMm, akKTUBaM Opokepa He ObLIO
HEUCITOTHEHUS 00s3aTeNIbCTB B TeUSHUE TPUALIATH JHEH ¢ JaThl pacyera.

3.9.2. TloctynneHus HACHEXHBIX CPEACTB, BO3HHUKAIOUIME B pPE3YJNbTATE
peany3aliy yCIOBUH JOroBopa, BENTMYHHA KOTOPEIX He ompe/ieneHa OpokepoM Ha
JaTy pacdeTa, B TOM 4YHCJIE CBA3aHHBIE C YIJIATOH BapUMalMOHHOW MapXH II0
NIPOU3BOJHBIM (PHHAHCOBBIM HHCTPYMEHTAM W aHAJOTUYHBIM HM JIOFOBOpaM, He
BKJIFOYAIOTCS B pacueT MPUTOKA NEHEKHBIX CPEJCTB.

3.9.3. TlocTyrmiueHust OEHEXHBIX CpPENCTB MO 3aiiMaM (3a HCKIIOYEHUEM
Map)KAHaNBHBIX 3aiiMOB) 0€3 yKa3aHHMs CPOKa WX BO3BpATa B pacyeT OXUIAAeMbIX
IPUTOKOB JI€HEXKHBIX CPEACTB HE BKIIIOYAIOTCS.

3.10. TloctymieHHs 0O MNPOW3BOAHBIM (PUHAHCOBBIM MHCTPYMEHTaM U
aHaJIOTHYHBIM MM JOrOBOpPaM HE€ [OJDKHBI BKJIIOYAThCS B PacydeT BEJIMYHHBI
0’KMAAEMBIX TTPUTOKOB JIEHEXKHBIX CPEICTB.

3.11. Oxunaemple OTTOKH M IIPUTOKHM JIEHEKHBIX CPEACTB I10 CHEIKaM,
3aKJIOYEHHBIM OpOKepoM C ydYacTHEM LEHTPaJbHOTO KOHTpareHTa, JOJDKHEI

BKJIIOYATHCS Ha HETTO-0CcHOBE B pacuet HKJL
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['nmaBa 4. 3aka04YuTeIbHBIE MOJOKEHUSA

4.1. Hacrosmee YkazaHwe MOMISKHAT O(DUIMAIEHOMY OIYOIMKOBaHHUIO H
BCTynaet B cuiy ¢ 1 okTsi6ps 2021 roga.

4.2. Co mHs BCTYIUICHHUS B CHITY HACTOSIIEro Y Ka3aHus IPU3HATh YTPaTUBLIUM
cuiny Ykazanue banka Poccum ot 6 urons 2017 roga Ne 4402-Y «O TpeboBaHUsIX K
OCYLIECTBICHHIO OpOKEpCKOW JesTeNbHOCTM B YacTU pacdera II0Ka3aTess
KPaTKOCPOYHOU JIMKBUIHOCTH TIPH TNPEIOCTABICHUM KIWEHTaMH Opokepa IpaBa
UCIIONIb30BaHUS MX JIEHEXKHBIX CPEACTB B €ro MHTEepecax», 3aperuCTPUPOBAHHOE
MunucrepctBoM toctunmu Poccuiickoit @epepanuu 16 asrycra 2017 roma

Ne 47809.

Ilpencenarens
IlenTpanpHoOro 6aHka

Poccuiickoit @eneparnuu 0.C. HabuymiuHa
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