IIpoekr
HEHTPAJIBHBIN BAHK POCCUMCKOM ®EJIEPAIIUA
(BAHK POCCHN)

YKASAHUE
« » 2026 1. No Y

r. Mocksa

O 4yKCI0BOM 3HAYECHMHU U METOJMKeE ONpe/iesIeHUs HOPMAaTHBA JOCTATOYHOCTH
COOCTBEHHBIX CPEJACTB OPraHNU3aTOPa TOProBJIH, 0 TPeOOBAHUSAX K
OPraHu3aTOPy TOPrOBJIM IIPH ONPeAeJIeHUH HOPMAaTHBA 10CTATOYHOCTH

COOCTBEHHBIX CPeICTB

Hacrosmee Ykazanue Ha ocHOBaHuM ctatbu 76.4 dDenepanbHOro 3akoHa
oT 10 uromnsa 2002 roga Ne 86-D3 «O ILentpansuoM 0anke Poccuiickoit denepanuu
(banke Poccun)», wactu 2 crateu 8, myHkra 1 dyactu 1 crateu 25 denepanbHOTO
3akoHa OoT 21 Hos0ps 2011 roma Ne 325-®3 «OO0 opraHM3oBaHHBIX TOprax» M B
cootBercTBUM ¢ pemenrneM CoBera nupekropoB banka Poccum (mpotoxon
3acenanusi CoBera aupektopoB banka Poccum ot «  » 2026 rona
No TICJI- ) ycraHaBiIMBaeT YUCIOBOE 3HAYEHHUE U METOJUKY pacyeTa HOpMaTHBa
JIOCTAaTOYHOCTU COOCTBEHHBIX CPEJACTB OpraHM3aTOpa TOPrOBJIM, a TaKXKe
TpeOOBaHMS K OpPraHU3aTOpy TOPrOBIM THPHU  ONPEACIICHHMH HOpPMaTUBA
JOCTaTOYHOCTU COOCTBEHHBIX CPEJCTB.

1. MuHUMaIBLHO  JOMYCTHUMOE  YHCIOBOE 3HAYCHUE  HOpMaTHBa
JIOCTATOYHOCTH cOOCTBeHHBIX cpeAcTB (manee — HJICC) ycranaBnuBaeTcs B
pa3zmepe 100 mpo1eHTOoB.

2. Opranmzarop Toprosiu onpenenser HIACC exexBapTanbHO Ha aaTy
COCTaBJICHHS OyXTalTepCcKoro Oayanca opranuszaropa Toprosiu 1mo gopme 0420002

«byxranrepckuii 0OamaHc opraHu3aludu», YCTAaHOBICHHOW TMpuioXkeHueM 1 K



[Tonoxenuto banka Poccum ot 2 okta0ps 2024 roma Ne 843-I1 «O dopmax
packpeITs nHDOpMAIUU B OyXTanTepckoi ((hMHAHCOBOI) OTYETHOCTH OTAEITHHBIX
HEKPEJUTHBIX (PMHAHCOBBIX OpraHU3aIlfil, OOPO KPEAUTHBIX UCTOPUH, KPETUTHBIX
PEUTHUHTOBBIX areHTCTB U MOPSIAKE TPYIIUPOBKU CYETOB OYXTaJITEPCKOTO ydeTa B
COOTBETCTBHUHU C TIOKa3aTesIMK OyXraaTepckoit ((GPrHaHCOBOM) OTUYeTHOCTH ! (1asee
— [Nonoxxenune banka Poccun Ne 843-11).

3. HJCC onpenensiercst mo Gpopmyiie:

PCC—0O0T ;
HACC = 2x0P1; 0p2; 0P3; 0Pa)x 2 X Ku X 100%,

rue:
PCC — BenumumHa COOCTBEHHBIX CpPEJICTB, PACCUUTAHHAs OPraHU3aTOPOM

TOPrOBJIM B COOTBETCTBHM C YKazanueM banka Poccum ot No -y

«O TpeboBaHUSIX K COOCTBEHHBIM CPEACTBAM OPTraHU3aTOPOB TOPTOBIIU, a TAKKE K
COCTaBy, MOPSAKY U CpOKaM HX pacueTa»’ (mamee — Ykasanue banka Poccunm
Neo  -V);

OOT — cymma 00s3aTesIbCTB OPraHU3aTOpa TOPrOBJIH, OTPAKAEMBIX UM B
OyxranTepckoM ydeTe Ha BHeOamaHncoBoM cuete Ne 91315, onpeneneHHpIM pabouum
IJIAHOM CUYETOB OYyXTaJITEPCKOTO y4deTa OpraHu3aTopa TOPTrOBJIM, OCHOBAaHHBIM Ha
IUTAaHE CYETOB OyXTajTepCcKoro yd4eTa Ui HEKPEIUTHBIX  (PUHAHCOBBIX
OpraHu3aluii, YTBEPKIACHHOM B COOTBETCTBUM C MNOyHKTOM 14 crareu 4
®enepanbHoro 3akoHa ot 10 urong 2002 roga Ne 86-D3 «O LlenTtpansHom OaHke
Poccuiickoii  ®enepaunn (banke Poccum)», 0O CcOCTOSIHMIO Ha  Jarty,
COOTBETCTBYIONLYIO aTe onpeaeseHus opranuzatopom toprosiu HICC;

OP,4 — BenmuuuHa ONEpalMOHHBIX PACXOJ0B, TOHECEHHBIX OpPraHU3aTOPOM
TOPTOBJIN 32 KaX/IbIil U3 YETHIPEX KBAPTAJIOB, IPEAIIECTBYIOLIUX JATE ONPEICICHUS
opranuzaropom Toproiau HJICC (nanee — kBapTajibHas BEJIMUUHA OTIEPAITUOHHBIX
pacxo/ioB), paccuuTbiBaemasi OpraHHW3aTOPOM TOPTOBIM Kak CyMMa BEJIHMYHH,

OTpaXeHHBIX B Tpade 4 ctpok 16, 17 u 21 (3a uCKIIFOYEHHEM OCTAaTKOB Ha cueTax

! 3aperucrpupoBano Muntoctom Poccuu 7 HostOps 2024 rona, peructparuonubiii Ne 80059.
2 3aperucTprpoBaHo Muntoctom Poccuu roJla, perucTparioHHbIH Ne



OyXTaJTepCKOTO yueTa, OTpaKEHHBIX B Ipade 3 1o cTpokam mnokaszarenei 2, 3,9, 11
u 13 Tabmunpr 42.1 npumedanus 42 u nokasarenei 5, 7, 10, 11 u 12 tabmumer 45.1
npuMedanus 45, yCTaHOBICHHBIX NpuiioxkeHuueM S5 k [lonoxenuto banka Poccun
Ne 843-IT) dopmbl otuetHocTn 0420003 «OTuer O (PUHAHCOBBIX pe3yibTaTax
OpraHu3aluny», YCTaHOBJIEHHOHN npuiioxkeHueM 2 k [lonoxenuto banka Poccum No
843-I1;

K, — ko3pduuueHT HempepbBHOCTH, PaBHbIM 1 @HpU COOTBETCTBUU
(aKTUYECKOro 3HA4YCHUs TMOKa3zaTeNlsl JOCTYMHOCTH OPraHU30BaHHBIX TOPIOB,
PacCUMTAHHOTO B OTHOILIIEHUH TOProBOM (OuprkeBoOin)

cexinu (manee — K4 ), B OTHOLICHHH KOTOPOH Oblia 3a(pMKCHPOBaHa MaKCHMaJIbHAs

COBOKYMHAsI TMPOJIOJDKUTEIFHOCTh TEXHHUYECKOTO COOs, 3HAYEHUIO IUIAHOBOTO
(11es1eBOro) mnokaszaTessi JOCTYITHOCTH OPTaHU30BAaHHBIX TOProOB, PACCUUTAHHOTO B
OTHOLICHUU YKa3aHHOW TOProBoii (OupikeBoil) cexuuu (namee — Kp,), Win npu

MMPCBLIIICHNN 3HAYCHUCM I10KA3aTCIIA Kﬂ‘b 3HA4YCHHA I10Ka3aTcCJId KﬂU—l B TCUCHHC

YEThIpEX KBapTaJOB, MPEIIIESCTBYIONIUX JlaT€ OMNpPEACIICHUS OpPraHu3aTOpPOM
toproiu HACC, wnu paBsbiii 0,8 Ipu HETOCTUKEHUM 3HAYEHUEM I10Ka3aTelieM

K, 4 3HaYCHIs MOKa3aTelst K, B TeUCHNE YETHIPEX KBAPTAIOB, IPEUICCTBYOMINX

nate onpenaesnenus: opranuzaropom toprosiau HICC.

Jlns nenel HacTOSIIEro YKa3aHus MPOJIOKUTEIFHOCTh TEXHUUECKOTO cO0s
paccUuThIBAETCS KakK JUIMTEIBHOCTh MEPHOJIa BPEMEHH ¢ MOMEHTa O(pUIIMATIBHOM
NPUOCTAHOBKM  OPraHU30BaHHBIX  TOProB 10 MOMEHTa  O(HUIIMAIBLHOIO
BO300HOBJICHHS] OPTraHU30BAHHBIX TOPIOB.

[okasarens K, onpenensercs no Gpopmyie:

Zév=1 Tn; _(Tnp)
Zévz1 Tp; ’

Ky =
rIe:
T,— DACKpbIBAEMOE OPraHM3aTOPOM TOPIOBIM HOPMATHBHOE BPEMS

IIPOBEJICHUSI OPTAHU30BAHHBIX TOPTrOB B paMKaX TOProBOMl (OMpP:KEeBOI) CeKIuu, B

OTHOIIIEHUU KOTOPOM pacCUMTBIBAETCSA MokaszaTenb K., B 1-i TOPrOBBIA J€HbL B

Al



TeUeHUue 12 MecsleB, MNPEANIeCTBYIOUIMX JaTe€ OMNPEACICHUS OPraHU3aTOPOM
toproBiau HJICC, ompenensemMoe B 4yacax 3a BBIUETOM BPEMEHH ITPHOCTAHOBKH
OpraHU30BaHHBIX TOPrOB B Ciydae HampaBieHHs mpennucanus banka Poccuu B
COOTBETCTBUHM ¢ yacThio 1 cTtaThu 21 denepanbHoro 3akoHa ot 21 HosiOps 2011 rona
Ne 325-®3 «O06 opraHn30BaHHBIX TOPrax»;

N — KOJIMYECTBO TOPTrOBBIX JIHEM B paMKaxX TOProBoil (OMPIKEBOM) CEKIIUU, B

OTHOIICHHNHA KOTOpOﬁ PaCCUUTBIBACTCA ITOKA3aTCJIb K B TeuyeHue 12 MCCAIICB,

Al
NpeAIeCTBYIOMINX JaTe onpeaesienus opranuzatopom toprosin HICC;

Tr[p — JOIIYCTHMaA IPOAOJDKHTCIBHOCTb IMPUOCTAHOBKH OPraHU30BAHHbBIX

TOPTroOB MO IPUYKHE CO0s B pabOTE CPEICTB MPOBEACHHS OPraHU30BaHHBIX TOPIOB B

paMKax TOproBoi (OUpPKeBOIi) CEKIIMH B IO/, OIpeessieMas B yacax no popmyie:

I Ta )
Tnp =0,2 X # +4,6;

[okazarens K4 onpenesnsiercs no Gpopmysre:

N M
Ko = Yima Ti— 250, Tup;
2
ﬂcb ?’=1 Tﬂl

rac:

Ty, — PaccunTaHHas B 9acax (C OKpyIJIEHHEM /10 IBYX JECSITHUYHbBIX 3HAKOB

MIOCJIEe 3aIATOW, OCYIIECTBISIEMBIM 110 MAaTeMaTHYECKUM TpaBUiIaM) COBOKYITHAsS
IPOIOJDKUTEIBHOCTh TEXHHYECKOTO c00s B paboTe CPeICTB IPOBEIACHHUS
OpPraHU30BaHHBIX TOPTOB B paMKax TOProBOW (OMP)KEBOI) CEKIMH, B OTHOLICHHU
KOTOPO# ONpPERessieTCss MoKasaTenb K4, B j-Blil TOProBBIH ACHb B TeYeHHC 12
MECSIIEB, MPEAISCTBYIONINX AaTe onpeaesieHus: opranuzaropoM Toprosinu HJICC;

M — KOJINYEeCTBO TOPTOBBIX JAHEU, B KOTOpPbIC 3a(hMKCUPOBAHBI TEXHHUYECKUE
cobou B paboTe CpeACTB MPOBEACHHS TOPrOB B paMKaxX TOPTroBOW (OUPKEBO)

CCKIIMHN, B OTHOIIICHHNU KOTOpOﬁ PacCUUTBIBACTCA IIOKA3aTCIIb Kﬂcl) B TeueHue 12

MECSLEB, MPEAIIECTBYIOIIMX AaTe onpeaesienus opranuzatopom toprosin HACC.



4. Opranuzarop Toprosiu ocyuiectsisier pacuer HCC B mpoueHTax ¢
OJIHMM 3HAKOM I10CJI€ 3ansATON (OKpPYIJII€HUE 0 OAHOTO JECATUYHOrO 3HaKa MOCIe
3amsATON OCYIIECTBISETCA 10 MATEMATUYECKUM IIPABUJIAM).

3. Opranu3zatop TOProBiud Ha OCHOBAaHWHU npeanucanusi banka Poccun
npeactasisier pacuer HJACC wu ero 3HaueHHE HA BHYTPUMECSYHYIO JaTy
(BHYTpUMECSUHBIE 1AThI).

6. B cnywae HanpaBnenuss banmkom Poccum mpennmcaHuss 0
npencrasienun pacuera HJICC Ha BHyTpuMecsuHyl0 naTy (BHYTpPHUMECSYHbBIC
JaThl) Bce MokazaTenu, ydactByroue B pacuere HJICC, paccuuthiBaroTCs 1O
COCTOSIHUIO Ha JIaTy, YKa3aHHYIO B TAKOM IPEIUCAHUU.

7. Opranuzarop TOproeiud B ciydae BeisiBIeHUs npu pacuere HIACC
IIPU3HAKOB HAPYILIECHHsI €r0 YHCIOBOI'O 3HAYEHHsI B PE3yJIbTaTe HACTYIUICHUS
OJIHOTO WJIM HECKOJBKHX COOBITHM, yKa3aHHBIX B a03alax TpeTbeM - MATOM
HACTOSIIIEr0 TyHKTa, BHOpaBe HamnpaBuTh B bank Poccum MoTuBHpOBaHHOE
X0JIaTaliCTBO O HEBO3MOXHOCTH COOJIFOIEHHSI OPTaHU3aTOPOM TOPTOBIIM YUCIOBOIO
sHauenuss HJICC, cocraBieHHOe B MPOU3BOJIBHON (opMe W MOANMCAHHOE
YIOJITHOMOYEHHBIM JIMLIOM OpraHu3aTopa TOPTOBJIH, B LIEJSIX YCTaHOBIEHNs baHkoM
Poccun B oTHOlIeHMHM opraHuzaTropa Toproeiu uwucioBoro 3Hauenuss HJICC,
OTJINYHOTO OT YMCJIIOBOTO 3HAYEHUS, YCTAHOBJIIEHHOTO IMYyHKTOM | HacTOSIIEro
VYkazanus (1ajiee — KOHTPOJIbHOE YHCIOBOE 3HAUEHUE).

TpebGoBanue ab3aria NEPBOro HACTOAIIETO MyHKTA TPUMEHSIETCS TOJIBKO ECIH
NpUYMHON HapyueHus yuciaoBoro 3HadeHuss HJICC, ycTaHOBIEHHOrO MyHKTOM 1
HACTOSIIIETO YKa3aHWsl, SIBISICTCS OJTHO WJIM HECKOJIBKO CIIEAYIOMNUX COOBITHI:

n3menenue bankom Poccuu TpeboBanuii k meroauke pacuera HJICC;

m3meHnenne bankom Poccum TpeGoBaHMil K BeEHUIO OyXTaJITEPCKOTO yueTa
aKTUBOB, 00513aTENLCTB U (WJIM) GUHAHCOBOTO pe3yJibTaTa OpraHu3aTopa TOProBiy;
u3MeHenue bankoMm Poccuu mopsaka pacuera BETUYUHBI COOCTBEHHBIX
cpeACTB (KamuTaja) B COOTBETCTBUMU ¢ YKazaHueMm banka Poccuu ot
roga No  u (WiaM) BEJIMYMH, BKIIOYAEMBbIX B pacdeT BEIMYHMHBI COOCTBEHHBIX

CpencTB (KamuTalla) OpraHu3aTopa TOProBiy;



U3MEHEHHUE KOHBIOHKTYPHI (PUHAHCOBBIX PHIHKOB B pe3yJbTaTe ACHCTBUMN UIN
0e371eliCTBUSI MHOCTPAHHBIX TOCYIapCTB B OTHOIIeHUU Poccutickoit denepaunu, u
(M1IM) POCCUMCKUX FOPUAMYECKHUX JUI U (PU3UYECKUX JIUll, U (WIM) OpraHuzaTopa
TOPTOBJIU.

XomaraiicTBO oOpraHu3atopa TOPrOBJIHM, yKa3aHHOE B ab3ale TMepBOM
HACTOSIIIEr0 MyHKTa, Hampasisiercss B bank Poccun opraHuzatopoM TOProBiu B
dbopMe 3IEKTPOHHOTO JOKYMEHTa MOCPEICTBOM JUYHOTO KaOMHETa, CChUIKa Ha
KOTOPBIM pa3MelieHa Ha odunnaibHOM caiite banka Poccun B mHpopmarimoHHo-
TEJICKOMMYHUKAIIMOHHOW ceTh «MHTEpHET», B COOTBETCTBUM C MOPSIKOM
B3aMMOJICHCTBUS, YCTAHOBIICHHBIM HOPMATUBHBIM akToM banka Poccun, mpuHSATHIM
Ha OCHOBAaHUU CTAaThu 92, yacTeil epBOil M YeTBEPTOM cTaTh 73!, yacreil mepBoii,
TpeThel, MIECTOW W BOCBMOW cTaThk 76°, yacTeil mepBOi, TpeThell, IIeCToil u
BOCbMOM ctaThu 76°!! denepanbaoro 3akona ot 10 urois 2002 roga Ne 86-D3 «O
[lentpansHoM Oanke Poccuiickoit @enepanuu (banke Poccun)y», vacteit 1,4, Su 7
cratbu 35! denepanbHoro 3akonHa ot 27 wuioHs 2011 roma Ne 161-d3 «O
HAIMOHAIBHOM TIJIATEXKHON CUCTEME» (Jlajiee — MOPSIIOK B3aUMOACHCTBU).

bank Poccum paccMaTpuBaeT XOJATaWCTBO OPraHU3aTopa TOPTOBIIH,
yKa3aHHOE B a03alle MepBOM HACTOSAIIETO IMyHKTa, B TedeHue 10 pabouux gHEH U B
Cllyyae TMPUHATHUS peElIeHHs 00 YAOBIETBOPEHUH YKA3aHHOTO XOJaTaiicTBa IO
ucteueHuu 10 pabouux THEH CO THS €ro MOJYYEeHUS B COOTBETCTBHH C MOPSIIKOM
B3aMMOJICUCTBUS HAIPaBJISIET OPraHU3aTopy TOProBiIW B (OpPME DIIEKTPOHHOTO
JOKyMeHTa UHGOpMAIMIO 00 YCTAaHOBJIECHUU B OTHOIIIEHUN OpTraHU3aToOpa TOPTOBIIH
KOHTpoJibHOTO unciioBoro 3HaueHuss HIICC Ha nocneauuit pabounii A€Hb KaXKJ10T0
KQJICHIAPHOTO KBapTajla MEPUOJA, HE MPEBBINIAIONMIETO HIECTU KaJeHIApPHBIX
MecsIeB, sl oOecrieueHus: mnpuBefeHus uyuciaoBoro 3HaueHuss HJIICC B
COOTBETCTBHUE C YHCJIOBBIM 3HAYEHUEM, YCTAHOBJIEHHBIM IMYHKTOM | HACTOSIIETrO
Yka3zaHusl.

8. Opranuzatop TOProBJIM, MOJYYUBIIMNA JIUICH3UIO OUPXKU WU
JMLEH3UI0 TOProBO CUCTEMBI MOCIE BCTYIUICHHS B CHIIy HACTOAIIETO YKa3aHWUs,

M0 HUCTEYEHHUH |8 MecsaueB C JaTbl MOJYYEHHS COOTBETCTBYIOLIEH JIMIECH3UU



ocymectBisier pacuer HJICC mno weroauke, YCTAaHOBICHHONW HACTOSIIUM
Ykaza"uem.

9. OpranuzaTop TOPrOBIM, TOJYYUBIIUNA JUIEH3UIO OUPXKUA WU
JMIEH3UI0 TOPrOBOM CHUCTEMBI NOCIIE BCTYIUIEHUS! B CUJTy HACTOAILErO YKa3aHus,
10 UCTEUEHUH 36 MeCALEB C IaThl OJYyUYEHHUSI COOTBETCTBYIOLIEH JIMIIEH3UN 0053aH
co0Jr0/1aTh MUHUMAJIBHO JonTycTuMoe uncioBoe 3Hauenne HJCC.

10. Hactosmee Ykazanue MomIexKUT OPHUIMATEHOMY OIMYOIMKOBAHHUIO U
BcTymnaer B cuity ¢ 1 anpens 2029 ropa.

11. Co nHa BCTyIDIeHHs B CHIYy HACTOALIETO YKa3aHWs MpU3HATh
yTpaTuBlIuM cuiny Yka3zanue banka Poccun ot 18.06.2018 Ne 4824-VY «O Benuuune
U METOJUKE ONpeNeJeHUsI HOPMAaTHMBa JOCTAaTOYHOCTU COOCTBEHHBIX CPEJICTB

OpraHu3aTopa TOPrOBIIN.

[Ipencenarens
[lentpanbHOro OaHka

Poccuniickont @enepanun 3.C. HaOuynnuna



