YT1BepikaeH

IIpuka3zom I'eHepajibHOIO JUpPEKTOPa
AO UK «ngeBop ®uHaHC»

Ne3 ot 17.03.2025 .

Berynaer B neiictBue ¢ 01.04.2025 r.

PEI'JIAMEHT

PadoThI ¢ HEMOKPHITHIMHU MO3UIUAMHU KJIMECHTOB
B AO UK «MHaeBop PuHAHC)»

MockBa
2025



PETJIAMEHT pabomul ¢ Henokpuimuvlmu
nozuyuamu knuermos 8 AO UK «Hnoesop @unarncy

1. O01IMe nos10KeHu .

1.1. Hacrosiumii PermaMeHT paOOThI ¢ HEMOKPBITHIMU MO3UIMAMH KJIMEHTOB (Iajiee MO TEKCTy —
Pernamenr) siBnsiercst BHyTpeHHUM HOpMaTUBHBIM JoKyMeHTOM AO UK «MuaeBop ®unancy (nanee
1o TekcTy — bpokep), ompezenser MopsgoK pabOThl ¢ HEMOKPHITHIMU TO3ULUSIMH KIMEHTOB Ha
(¢rHAaHCOBBIX pbIHKAaX B paMkax JloroBopa Ha  Opokepckoe OOCTy)KMBaHUE,  3aKIFOUCHHOT'O
Kimmentom mnyrem npucoemunenust k «Permamenty AO UK «MuaeBop ®dunanc» npoBeneHus

orepalyii Ha peIHKE HEHHBIX OyMar 1 BaJFOTHOM pPBIHKE» (fajee — bpokepckuil perfiaMeHt.

1.2. PernmameHnT pa3paboTaH Ha OCHOBAaHMHM 3aKOHOAATENLCTBA Poccuiickoit  dDeneparmn,
HOpPMaTHBHBIX TPAaBOBbIX akTOB banka Poccun B o0nmacTé phlHKA LIEHHBIX OyMmar, JOKYMEHTOB
HAY®OP.

1.3. Ilpu ocyuiecTBieHUU AEUCTBUI, HampaBieHHBIX Ha 3akpblThe nosuimii KnmnentoB bpokepa,

pabotHrku bpokepa pyKOBOACTBYIOTCS HACTOSIIIMM PermameHToM.

B choywasx, He mpeaycMOTpeHHbIX HacrosumM PermameHrom, pabotHukud — bpoxepa
PYKOBOJCTBYIOTCS MHBIMH BHYTPEHHUMM JOKyMeHTaMHu bpokepa, perslaMeHTHPYIOLIMMH IOPSIOK
okazaHusi bpokepom 6pokepckux ycmyr Kimentam u 3akoHonarenbctBoM Poccuiickoit ®eneparmuy,
VYkazanuem banka Poccun Ne 6681-V ot 12.02.2024.

2. TepMHHBI ¥ COKPALLICHUS.

3akpbITHe MO3MLUIA — MEPHI 110 CHIKEHUIO pa3Mepa MUHUMAIbHOW MapKy U (WIK) YBEJTMUCHUIO
croumoctu noptdenss Kimenra. Pasmep mMuHuManbHOW Mapku M crouMocTh noptdenst Kinuenrta
paccUuThIBalOTCSA MO (opMysam, npuBeieHHbIM B [Tpunoxennn k Ykazanuto banka Poccun ot 12
despansa 2024 r. N 6681-Y «O TpeboBaHMAX K OCYLIECTBIECHHIO OPOKEPCKOW NESITENBbHOCTU MPU

COBCPIICHUU 6p0Kep0M OTACJIBHBIX CACJIOK 3a CUHCT KIIMCHTA».

Kimment — nro6oe HOPUINYICCKOC NI CI)I/I3I/IIIGCKOC JIMIO, 3aKJIIFOYMBIICC C EpOKepOM AOTrOBOP Ha

OpoKepcKoe 00CITyKUBaHHE.

Kauent ¢ noBbiiieHHbIM ypoBHeM pucka (KITYP) — pusnueckoe nuo wim ©puandecKoe Juo,
OTHECEHHbIe bpokepoM K AaHHON Kareropuu corijacHo bpokepckoMy aoroBopy u Ykazanuro Ne
6681-V.
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Kauent co cranmaptusiM ypoBHeM pucka (KCYP) — mo6oit Kimumenr - dusnueckue muio umm

IOPUANYECKOE JIMLIO, OTHECEHHOE K 3TOM KaTeropuu COINIaCHO OpPOKEPCKOMY JOrOBOPY U YKa3aHHIO
Ne6681-Y.

Kanenr ¢ HayanbHbIM ypoBHeM pucka (KHYP) — mo6oit Kmuent - ¢usnueckue nmio, He
OTHECEHHBIM bpoKkepoM K Kareropuu KJIMEHTa CO CTaHJApPTHBIM YPOBHEM pHUCKA WM K KaTETOPHU C

IMOBBIIICHHBIM YPOBHCM pPHCKa.

Kiunent ¢ ocodbim ypoBHem pucka (KOYP) — ropuandeckoe nmio, oTHeceHHoe bpokepoM k

JTAHHOW KaTeropuu corsiacHo bpokepckoMy 1oropopy u Ykazanuto Ne 6681-Y;

HITP1 — HOpMaTHB MOKPBITUS PUCKA MPU MCHOJIHEHUU mopydyeHnii KimeHnTa, pacCUMThIBaeMBbIii 110

dopmyte, ycraHOBIIeHHON Yka3aHueMm Ne 6681-V.

HITP2 - HopmatuB mOKpeITHS pucka mnpu wusmeHeHuun Croummoctn moptdens Kimenra,

paccuuThIBaeMBIH 110 (hopMyIte, ycTaHOBIICHHON YkazaHueM Ne 6681-V.

Orpanuunre/ibHOe BpeMsl 3aKpbITHS NO3MLMIA — oOmpeneneHHoe bpokepoM Bpemsi KaKIIoro
TOProBOro JHS, 10 KOoToporo cHmxkenue 3HadyeHust HIIP2 wmwke 0 BiiedyeT 3aKkpbhITHE TO3ULIUI

KimmenTa B TeueHre 3T0ro TOproBoro JiHsI.

Yxka3zanune Ne 6681-Y — Vkazanue banka Poccun ot 12 despains 2024 r. N 6681-Y «O TpeboBaHusx
K OCYILECTBJICHUIO OpPOKEPCKON JEATENbHOCTH NP COBEPLIEHHH OpOKEpOM OTAENBHBIX C/IENIOK 3a

CUCT KJIIMCHTA».

TepMHUHBI M COKpaleHHs, HE OIpe/eeHHbIE BhIIe B PeriameHTte, MCHONB3YIOTCS B 3HAUCHUSIX,
YCTaHOBJICHHBIX HOPMATHBHBIMU JIOKYMEHTaMH, PEryJMpPYIOIIMMHU OOpallleHue IIEHHBIX Oymar u
CPOYHBIX MHCTPYMEHTOB, HHOCTPAHHON BAIIOTHI, IPArolieHHBIX METAIOB, HHBIMH HOPMAaTHBHBIMU
npaBoBEIMK akTaMu Poccuiickoit @eneparmu, B ToM uncine YkasanumemM Ne 6681-Y, a Takke

Bpokepckum pernmameHToMm.
3. OcHOBHBIE NPUHIHIIbBI paﬁoTbI C HEMOKPBITBIMHA IMO3UITUAMHA

3.1. HpI/I OCYHICCTBJICHHUA I[CﬁCTBHfI, HaIpaBJICHHBIX Ha 3aKPbITUC MO3UIMN KIIMEHTOB pa60THI/IKI/I

Bpoxepa PYKOBOACTBYHOTCA HACTOAIIUM PermamenTom.
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3.2. B caywasx, He TpeIyCMOTPEHHBIX HACTOSIUM PermameHTtom, paboTHHKH bBpokepa
PYKOBOJICTBYIOTCS MHBIMU BHYTPEHHUMH JOKyMeHTamMHu bpokepa, periaMeHTHPYIOIIMMH TOPSIOK

OKa3aHUsi OPOKEPCKUX YCITyT KIIMEHTaM.

3.3. bpokep BkIOYaeT B cocTaB TopTdens KIMeHTa ICHEKHBIE CpeAcTBa (B TOM YHCIC B
WHOCTPAHHON BaioTe), M (WIM) IICHHBIE OyMmaru, KOTOpble B COOTBETCTBUM C JIOTOBOPOM O
OpOKepCcKOM 00CITyKMBaHUM HAXOAATCSI B pacnopsbkeHuH bpokepa mim JOJDKHBI IOCTYNUTh B €T0
pacnopspkeHue (Jajgee Ipu COBMECTHOM YIIOMMHAHUM - MMYLIECTBO KJIMEHTA), 0053aTeNbCTBA M0
CJIeJIKaM, COBEPIIIEHHBIM 3a CYET YKa3aHHOIO UMYIIECTBA KIIMEHTA B COOTBETCTBUH C 3aK/IFOYEHHBIM C
KJIMEHTOM JIOTOBOPOM O OPOKEPCKOM OOCITYKMBAaHUM (Jajnee - CHEIKH 33 CUeT KIMEHTA), a TaKkkKe
3a/I0JDKEHHOCTh  KiMeHTa nepes; bpokepom. Ecimu goroBopom o OpokepckoM  0OCITyKHBaHUM
IPelyCMOTPEHO HAJIMUYKE Yy KJIMEHTa HECKOJIBKUX MOpT(derieid, TO He JOIMyCKaeTCsl BKIIOYEHHE O/THOTO
U TOrO € MMYIIECTBA KJIMEHTa, U (WIM) OJHUX M TeX XK€ 005A3aTeNbCTB IO CIEIKaM 3a CHEeT
KJIMEHTA, U (WJIM) OTHOM U TOM K€ 3a/I0JLKEHHOCTU KJIMEHTa Iepesi bpokepoM B cOCTaB HECKOJIBKUX

noptderneil KiaueHTa.

34. B cocraB moprdens KIMCHTA BKIIOYAIOTCS BCE  IDIAHOBBIC  TIO3WIMH, 3HAYCHHS
KOTOPBIX PACCUUTHIBAIOTCS B COOTBETCTBUU IIpmiokennem No2, 1Mo IEHHBIM Oymaram KakKIoro
SMUTEHTA (JTMI1a, 00s3aHHOTO 10 IIEHHOW OyMare), MPeIoCTaBIISIOIIUM HX BIIAJICIbIIaM OJIMHAKOBBII

00BeEM 1pas, 110 ACHCKHBIM CPCACTBAM 110 KAXKAOMY BUIY BAJIXOT (z[anee - IJTaHOBast HOSI/II_[I/IH).

3.5. Bpokep He coBepiiaeT AEHCTBHMM, NPUBOAAIIMX K BO3HUKHOBEHUIO WM YBEIWYEHHUIO B
a0COJTFOTHOM BBIPQKEHUH OTPUIIATEIIBHOTO 3HAYCHWS TUIAHOBOW TO3WIMH ([ajiee - HEMOKpbITast
NO3UIMS) TO  IIEHHOW  Oymare,  WHOCTPaHHOH  BalOTe, HE  COOTBETCTBYIOIIUM
YCTaHOBJIEHHBIM ITyHKTaMu  3.6. 1 3.7. HacTosimero  Pernmamenta TpeOOBaHHSM K HMMYIIIECTBY,
KOTOpPOE MOXKET ObITh TepenaHo bpokepy B kauecTBe oOecriedeHus: 00s3aTeNbCTB KIUEHTa Tepes

bpokepom.

3.6. B xauectBe oOecrieueHust 00s13aTeNbCTB KIMEHTa mepen bpokepoM, nomyckaercss mepenada
Bbpokepy 1ieHHBIX Oymar, MHOCTPaHHOW BATIOTHI, €CIIM 3HAUEHUS! CTAaBOK pa3MeIleHbl KIMPUHIOBBIM
LIEHTPOM HKO HKI] (AO) Ha CBOEM odurmaTbLHOM caure
(https://www.nationalclearingcentre.ru/iss/irr).

3.7. Ilepenaua bpokepy HMHOCTpaHHOW BaJTIOTHI B KauecTBe obOecrieueHus: oOs3aTenbcTB Kimenta
nepen bpokepom, Homyckaercs, e€cid OHa, TIOMHMO COOTBETCTBHS TpPEOOBAHUIO MyHKTa 3.6.

Hacrosero Permamenra, Takoke TOMyIeHa K OpraHW30BaHHBIM TopraM MOCKOBCKOM OHpiKen.


https://internet.garant.ru/#/document/400220393/entry/4
https://internet.garant.ru/#/document/400220393/entry/5
https://www.nationalclearingcentre.ru/iss/irr
https://internet.garant.ru/#/document/400220393/entry/4
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3.8. IlepeueHp LIEHHBIX OymMar U MHOCTPAHHBIX BATIOT, MO KOTOPHIM JIOITYCKAETCs BO3HUKHOBEHHE
HETIOKPBITHIX TO3UIMH, M (WIM) TO KOTOPHIM IOJIOKHUTEIFHOE 3HAUCHUE IUIAHOBOM IMO3UIMH HE

npuHuMaeTcs paBHbIM 0 (TIepeyeHb JIMKBUIHOTO UMYIIEcTBa) YkasaH B [Ipuioxennu Nel.

bpokep He nomyckaer coBeplIECHUs AEUCTBUM, IPUBOJAIIMX K BOSHUKHOBEHUIO WM YBEIMYECHUIO B
a0COJIFOTHOM BBIP2)KEHUH HEMOKPBITOM MO3UIMHU 10 LIEHHOW Oymare, MHOCTPaHHOH BallIOTE, paHee
JHS. pa3MEIIEHMsT Ha CBOEM CalTe MepedHsl JIMKBUAHOIO HMYIIECTBAa (MIPEJOCTABIECHUS B
COOTBETCTBHM C JIOTOBOPOM O OpOKEPCKOM OOCTY)KMBAHUM JOCTYIa K TEPEYHIO JMKBHIIHOTO

MMYIIIECTBA), B KOTOPBIN OHU BKITFOUCHBI.

3.9. B ciyuae ecnu neHHass Oymara mepecTaiga COOTBETCTBOBATH TPEOOBaHUSIM, yCTaHOBJICHHBIM
nyHKTOM 3.6. Hacrtosmiero PeriameHTa, WHOCTpaHHas BaJlOTa I[epecTala COOTBETCTBOBATH
TpeOOBaHUSM, YCTaHOBJIECHHBIM IyHKTamMu 3.6.u (wim) 3.7. Hactosimero Pernamenrta, bpokep
UCKJIIOYAET UX M3 MEPedHs JMKBUIAHOIO MMYIIECTBA B CpokK, He mpeblmaromuii 30 (Tpuauaru)
KaJICHJAPHBIX JHEH CO [JHs, KOrAga IIeHHas Oymara, WHOCTpaHHAs BaOTa IIE€PecTaly

COOTBCTCTBOBATH YKAa3aHHBIM TpC6OBaHI/I$IM.

3.10. Bpokep He coBepIaeT IEHCTBUM, MPUBOIAIIMX K BO3HUKHOBEHHIO HETIOKPHITON MO3UIIUH TIO
IICHHOM Oymare, MHOCTPAHHOW BAaIIOTE HE COOTBETCTBYIOIIMM TPEOOBAHUSIM, YCTAHOBJICHHBIM
nyHktamu 3.6. u (um) 3.7. Hacrosiero PernmamenTa, onpenenseMoit bpokepoM 1o ucTedeHus cpoka
UCIIOJIHEHUS JTF000T0 00513aTeNIbCTBA, MPEJAMETOM KOTOPOTO SIBISIETCS YKa3aHHOE MMYIIIECTBO, TIPH

MOJI0KUTEILHOM 3HAY€HHUH IIJIAHOBOM IO3ULIMH 110 HEMY (z[anee - BPEMCHHO HCIIOKPBITAsA HO3I/ILII/I${).

3.11. B ciyuae coBepmienusi bpokepom crenku 3a cuer KimeHTa Ha OpraHM30BaHHBIX TOprax Ha
OCHOBE 3asIBOK Ha MOKYIIKY U 3asBOK Ha MPOJaXKy LIEHHbIX Oymar Mo HaWIy4IlUM W3 YKa3aHHBIX B
HUX IEHaM IIpu YCJIOBUHM, YTO 3aABKU aAPCCOBAHBI BCEM YYAaCTHHKAM TOPTrOB M I/IH(l)OpMaIII/ISI,
IIO3BOJIAROIIAA PI)IGHTHq)I/IHHPOBaTI) MoAaBUIMX 3asBKU YYACTHHUKOB TOPIOB, HEC PACKPBLIBACTCA B XO4€
TOProB JPYTMM y4acTHHUKaM, bpokep He JomyckaeT BOSHUKHOBEHHE HITH YBEITMUEHUE B a0COIOTHOM
BBIPAKCHUU HETOKPHITOM TIO3UIMK 1O IEeHHOW Oymare, BO3HUKHOBEHHE WM YBEIUYCHUE B
a0COTIOTHOM BBIPAYKEHUHU BPEMEHHO HEMOKPHITOM MO3UITMH TI0 IIEHHON OymMare mpH 0THOBPEMEHHOM

HAJIMYUU OOCTOSTENBCTB, YKa3aHHBIX B MyHKTE 9 Ykazanus Ne 6681-Y.

3.12. Tpeboanus 1. 3.11. Hacrosiero [Topsiaka He pacTIpoCcTpaHSIOTCS Ha 3aKiIt0YaeMble bpokepom
crenku 3a cuer KimeHra, oOs3aTenbcTBa MO KOTOPBIM JomylieHbl K KiwpuHry c yudactuem

KBIH(DUIMPOBAHHOTO LIEHTPAJILHOTO KOHTpAareHTa.

3.13. Pacuer HIIP1 u HIIP2, onpenenenue croumoctu noprderneil, HadyaabHOM W MUHUMAIbHON

MapykH ocytecTsisiercst bpokepom cornacho [Ipunoskenuto Ne2.


https://internet.garant.ru/#/document/400220393/entry/4
https://internet.garant.ru/#/document/400220393/entry/5
https://internet.garant.ru/#/document/400220393/entry/4
https://internet.garant.ru/#/document/400220393/entry/5
https://internet.garant.ru/#/document/400220393/entry/9
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3.14. bpokep HE IOMyCKaeT BOZHUKHOBEHHUs1 oTpuuatenbHoro 3Hadenus HIIP1 wim ero cHukeHus
OTHOCHUTEIIHO CBOETO IMPEIbIIYIIEr0 OTPUIATEIbHOTO 3HAYEHUS 32 HCKIIIOYEHHEM CIyYaeB,
MIPEYCMOTPEHHBIX IMyHKTOM 12 Ykazanust Ne 6681-Y, ¢ yuetom TpeboBaHmii myHkTa 13 YkazaHus
Ne 6681-V.

3.15. B cayuae ecnu HIIP2 npuHrMaer oTpuiiatenbHOe 3HaU€HUE, BpoKkep OCyIIECTBIISET 3aKpbITHE

no3uuii KinmeHToB B opsiike U CpOKH, yKa3aHHbIE B pasjiene 4 Hacrosuiero Pernamenra.

TpeGoBanus BhIICYKa3aHHOTO ab3alia HACTOSIIETO MyHKTa He IPUMEHSIOTCs, ecii 3HaueHne HITP2
paBHO 0. Bpokep He OCYHIECTBIISICT NEHCTBUSI MO 3aKphITHIO No3uimii Kimenra, eciu g0 ux

cosepiieHust HITP2 npuHsii monoxuTeTsHOe 3HaYeHUE.
4. Ilopsinok 3akpeiTus mo3uuuii Kimmenros.

4.1. OrpannuutenbHoe BpeMs 3akpbiTus no3uiwid — 14:00:00 mo MOCKOBCKOMY BPEMEHH KasKIOro

TOProBoro JaHs.

4.2. Bbpokep ocymectBisier 3akpbithe no3unmii Kmmenta mpu cHwkennu HITP2 wmwke 0 B

CIIETYIOIINE CPOKH:

4.2.1. B cnyyae ecnm HIIP2 mnpunumaer 3HaueHue Huxke () B TEUEHHE TOProBOTO JHS [0
OrpaHMuuTEIbHOTO BPEMEHHU 3aKpbITHs MO3ULMIA, bpokep 3akpbiBaeT no3uuuu KiveHnTta B TeueHue

9TOI'0 TOPTOBOI'O JHS;

4.2.2. B cnyuae eciim HIIP2 npunnmaer 3HaueHue Hmwke (0 B TEUEHHME TOProBOTO JHs IIOCTE
OrpaHuuuTeNnbHOrO BPEMEHN 3aKpbITHS NO3ULMH, bpokep 3akpbiBaeT nosuumu Kinnenra He nosaHee
OrpaHuuuTenbHOIO BPEMEHHM 3aKpbITHS MO3MLMI ONM>KaiIlero TOproBoro JHs, CIEIYIOIIEro 3a

TOProBbIM THEM, B KOTOPOM HACTYIIHUJIO 3TO O6CTO$ITCJ'II)CTBO;

4.2.3. B ciyuae eciu 10 3aKkpbITus o3unuii Kinenra opraHn3oBaHHbIE TOPTU LIEHHBIMUA OyMaramu
(MHOCTpaHHOW BaIIOTOM) OBUIM NPUOCTAHOBIEHBI M HX BO30OHOBJIEHHE MPOU3OILIO IOCHE
OrpaHuuuTeNnbHOIO BpPEMEHHM 3aKpbITUS TO3ULMH, DBpokep OCYyLIECTBISET 3aKpbITUE IO3MIMN
Knuenra He nozaaee OrpaHUIUTENEHOTO BPEMEHH 3aKPBITHS MTO3UIMH OJIMKANUIIIEro TOProBoro JHs,

CJIE/TYIOILIETO 32 TOProBbIM 1HEM, B kKoTopoM HIIP2 npunsn 3Hauenne ke 0.

, bpokep ocymectsisier 3akpbiThe no3uuuii Knnenra He nosnHee OrpaHUMYUTENIBHOIO BPEMEHU
3aKpbITHS MO3ULIMI OJIM>KAMIIEro TOProBoro JHsl, CJAEAYIOIIEro 3a TOProBbIM JHEM, B koropom HITP2

NIPUHsUT 3HaYeHue Huxke 0.
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4.3. bpokep ocymecTtBisier 3akpbiTe mno3uimii Knmenta npu cHwkennn HIIP2 wmwke 0 ¢

COOITIOJIEHHEM CIIETYFOIIUX TPEOOBAHMIA:

4.3.1. B ornomenun KimentoB, otHeceHHbIX bpokepom k kareropuun KHYP wm KCVYP, bpokep
OCYILIECTBIISICT 3aKpbIThE No3uimii 10 noctkeHuss HIIP1 nyneBoro 3HaueHus (Ipu mojaoXUTEIbHOM

3HAYEHUU pa3Mepa HAYAITbHON MapiKu).

4.3.2. B orHomenun KimenToB, otHeceHHbIX bpokepom k kareropuun KIIYP umun KOVYP, Bpokep
OCYILECTBIISICT 3aKpbITHE MOo3uimii 10 noctkeHust HIIP2 nyneBoro 3HaueHust (Ipu nojaoXUTEIbHOM

3HAUYEHHUHU pa3Mepa MUHUMAIbHON MapKH).

4.4. ITpu ocyiectBiennu bpokepom 3akpeitus no3uiuu Kinuenta o npusenenust HITP1 v HITP2
B cooTBeTcTBUE C IyHKTamu 4.3.1, 4.3.2 Hacrosimiero Ilopsiaka 10mycKaeTcsi CHUYKEHUE 3HAYCHUSI

HITP1 oTHOCHTEILEHO CBOECTO MMPEAbIAYHICTO OTPULIATCIIBHOI'O 3HAYCHHUS.

4.5. Puck BO3MOXHBIX YOBITKOB U ITPOYHMX HEOIAronpHATHBIX /Uit KimmenTa nmocnecTByid, CBsI3aHHBIX

C OCYILIECTBJIIEHHEM BpOKEpOM CIEINIKH ITPH 3aKPBITHH MTO3ULMH, HeceT KimeHT.

4.6. 3akporte nozuuui Kimmenra npu camwkxennn HITP2 nmwxe 0 bpokep coBepiuaer Ha Toprax Ha
OCHOBE 0€3aJpEeCHBIX 3asiBOK, 3a MCKIIOYEHHEM CIydas, IpPeLyCMOTPEHHOro 4.7 HacCTOALIEro

Pernamenra.

4.7. 3akpeiTue nosurmii KineHta He Ha TOprax Ha OCHOBE O€3aJpecHBIX 3asiBOK bpokep MoxkeT

OCYHICCTBJIATD IIPpU CO6J'IIOI[CHI/II/I CJICAYHOIIHUX YCHOBHﬁZ

4.7.1. Tlokynka HeHHbIX Oymar (3a MCKIIOYEHHEM OOJUraluii) OCYIIECTBISETCS IO IIeHe, He
NPEBBIMIAIONIEH MaKCUMAIBLHOM IIEHBI CHENIKM C TaKUMU [EHHBIMA OyMaramu, COBEpIICHHOW Ha
TOprax Ha OCHOBE O€3a[pEeCHBIX 3asBOK B TEUYEHHWE MOCICTHUX 15 MHHYT, MPEIIIECTBYIONMX
nerctBusiM  Bpokepa, HampaBJI€HHBIM HAa COBEpIICHWE CHEIKH, WM, €CIM OTH TOPTH

MMPHUOCTAHOBJICHBI, - B TCHCHUEC MOCJICTHHUX 15 MUHYT 0 UX ITPUOCTAHOBJICHUS,

4.7.2. Tlokynka obmuraiii ¥ (WJIM) MHOCTPAHHOW BAIOTHI OCYILIECTBISIETCS TPH COOJIOICHUH

OHOT'0 U3 CJIICAYHOIIUX YCHOBHﬁZ

- TIOKYTIKa OCYIIECTBJISIETCS MO IIEHE, HE MPEBBIMAIOIIECH MAaKCUMAIBHOM LIEHBI CAEIKH C TaKUMU
obnuranusiMu (C TakKOW MHOCTPAHHOM BaJIFOTOM), COBEPIIEHHON HA TOprax Ha OCHOBE 0€3aJpecHBIX

3as8BOK B TEUEHHE NOCIEIHNX |5 MUHYT, IpeAIIECTBYIOIIMX AEHCTBAAM bpokepa, HarpaBlIeHHBIM HA
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COBCPIICHUE CACIIKHU, UK, €CIIN 3TH TOPId IMPHUOCTAHOBJICHBI, - B TCUHCHHUC IMOCICAHUX 15 MUHYT 10

HX IIPUOCTAHOBJICHUS;

- TMOKYIIKA OCYIIECTBIISICTCS IO LIEHE HE BBIIIE JyYIled KOTUPOBKU Ha MPOJaXKy TaKUX OONUTanuii u
(M) WMHOCTPAaHHOW BAIIOTHI, OMyOJMKOBaHHOH B uH(pOpMarmoHHOH cucreme baymGepr
(Bloomberg) win B unpopmaumonnoi cucreme PedunutuB (Refinitiv), mmubo mnpenocrtaBiena
HEOAHKOBCKOM KPEIUTHOW OpraHM3allMeil akuMoHEpHBIM oOmiecTBoM "HarmoHanbHBIA pacueTHBIHN
neno3utapuii” (nanee - HKO AO HP/I), unu akumonepHsiM obmmectBoM "MaTtepdakc” (naree - AO
"NuTepdarc"), wim oOIMIECTBOM ¢ OrpaHMYEHHOW OTBETCTBeHHOCTHIO "COoHAc.py" (mamee - OO0
"CooHnzc.py"), 6osiee yeM Ha BEIMYMHY MPOM3BEICHHS YKa3aHHONW KOTHPOBKH M OIHOM YETBEPTOU
HayaJIbHOM CTaBKM PHUCKA M0 3TOW 0OMUrayu (MHOCTPAHHOHM BaJIIOTE), IPETyCMOTPEHHOM TyHKTaMU
16-17 Ipunoxxenus No2.

4.7.3. IlokynKy MHOCTpaHHOW BaJIOThI B COOTBETCTBUH C a03aliaMi BTOPBIM U TPETHbUM IIyHKTa 4.7.2
bpokep ocCylecTBIIIET B OTCYTCTBHE IPOBEICHUS TOPrOB HAa OCHOBE O€3aJpECHBIX 3asBOK ITOM
MHOCTPAHHOHN BaIIOTON MO0 B 00beMe MEHbBIIEM, YeM MUHHUMAJBHBIA pa3Mep OMp)KeBOTo JIOTa,

MIPEyCMOTPEHHBII MMPaBUJIAMUA OPTaHU30BAHHBIX TOPTOB 3TOM MHOCTPAHHOM BAJIFOTOM;

4.7.4. Ilponaxxy 1eHHBIX Oymar (3a UCKIIFOYeHHeM oOyuraimii) bpokep ocCyIecTBisieT Mo IIeHe He
HIDKE MUHUMAJIBHOM LIEHBI CICNKU C TaKUMH IIEHHBIMM OyMaramu, COBEpIIEHHOM Ha Toprax Ha
OCHOBE 0€3aJpeCHBIX 3asJBOK B TE€UEHUE MOCIHECTHMX |5 MHHYT, MPEANIECTBYIOIIMX JICHCTBHUSIM
Bpokepa, HampaBiieHHbIM Ha COBEpILEHHE CHENKH, WM, €CIM 3TH TOPId MPUOCTAHOBJIEHBI, - B

TCUCHUEC IMOCICAHUX 15 MUHYT J0 UX IMIPUOCTAHOBJICHUS,

€CHBIX 3afBOK B TEYEHUE IMOCIEAHUX |5 MuUHYT, mpenamecTByromux aeictBusiM bpokepa,
HAIpaBICHHbIM HA COBEPLICHHWE CHCNIKM, WM, €CIM 3T TOPrHd IPUOCTAHOBJIECHBI, - B TEYECHUE

MOCEIHUX 15 MUHYT 10 MX IPUOCTaHOBIICHUS;

4.7.5. Ilponaxxy obnuranuii 1 (WIM) HHOCTPAHHOM BamoThl bpokep ocylecTBiseT npyu CoOIOICHUH

OJTHOTO U3 CIEIYIOIINX TpeOOBaHUIL:

- TIpOJIa’ka OCYILECTBIISIETCS 10 LIEHE He HM)KE€ MUHUMAIIBHOW LIEHBI CAETKU C TAKUMH OOJNUTalUsIMU
(c Takoil MHOCTpaHHOM BAJIOTOM), COBEPIIEHHOW Ha TOprax Ha OCHOBE O€3aJpEeCHBIX 3asBOK B
TE€YEHUE TMOCIEAHNX 15 MUHYT, NpeAlecTBYIOIIMX JEUCTBHAM bpokepa, HampaBleHHbIM Ha
COBEpILIEHUE CNIENKH, WIH, €CIIM 3TH TOPTYH MPUOCTAHOBIIEHBIL, - B TE€YEHHUE MOCIAEIHUX 15 MUHYT 110

HX IIPUOCTAHOBJICHUAA,



PETJIAMEHT pabomul ¢ Henokpuimuvlmu
nozuyuamu knuermos 8 AO UK «Hnoesop @unarncy

- TpoAaka OCYIIECTBISIETCS IO IIEHE HE HIKE JIydllledd KOTMPOBKM Ha TOKYIKY YKa3aHHBIX
obmurammii W (WIM) WHOCTPAHHOM  BaIOTHI, MH(GOpMAIMA O KOTOPOH  OMyOJMKOBaHA B
UH(GOPMAITMOHHON cucreme "birymbepr" (Bloomberg) WIH B UHGOPMAITMOHHOMN
cucreme "PedunnTtur" (Refinitiv) mi6o npenocrasnena HKO AO HP/I, wn AO "Untepdakc", nim
OO0 "Coonnc.py", bonee 4YeM Ha BEIMYMHY MPOM3BEICHUS YKA3aHHOW KOTHPOBKU M OIHOU
YeTBEPTOM  HAyaJbHOM  CTaBKM  pucka 1O  oOmuranmmy  (MHOCTPAaHHOW  BAlIOTe),

npexycMorpenHor myHktamu 16-17 Tpunoxenus: No2.

4.7.6. IIponaxy MTHOCTPAHHOMW BAIIOTHI B COOTBETCTBHUHU C ab3aliaMy BTOPHIM M TPETHUM IOJIITYHKTa
4.7.5 nacrosiero Ilopsaka Bpokep ocylecTBiseT B OTCYTCTBUE MPOBEICHUS TOPrOB HA OCHOBE
0e3a7pecHbIX 3asBOK 3TOM WHOCTPAHHOM BaIIOTOM JMOO B 00bEME MEHBIIEM, YeM MHHUMAJIbHBINA
pasmMep OWpP)KEBOro JIOTa, MPEIYCMOTPEHHBI TpaBUJIaMH OpPraHU30BAaHHBIX TOPrOB ITOM

MHOCTPAaHHOM BAJIFOTOM.

4.8. Ecni uCcTOYHUK WH(OPMAIMH O IIEHAX WK KOTUPOBKAX, B COOTBETCTBHUHU C KOTOPHIMU Bpokepom
OyleT OCYILECTBISATHCS 3aKPBITHE TO3WIMK KIMEHTA, SIBISICTCA UHDOPMAYUOHHAS CUCeMd

bnymbepe (Bloomberg), mo npumensiromesi komupoesku cucmemvt Bloomberg Generic Quotes (BGN).

A cucmema Bnymbepe (Bloomberg), mo npumensiomcs komuposku cucmemst Bloomberg Generic

Quotes (BGN).

4.9. bpokep He ocylIeCcTBISIET 3aKpbIThe no3ulmid Kinenrta, eciu 3HaueHre pa3mepa MUHUMAaIbHON
Mapxu paBHo 0. Bpokep He ocylecTBIseT ASUCTBUS MO 3aKpbITHIO Mo3uimid Kirenra, ecnu 10 ux

cosepieHust HITP2 mpuHsit monoxuTenbHOe 3HaYeHHE.

4.10. K 3akpbrtuto nosuuuii Kivienra He otHOCsITCS AelicTBUs Bpokepa, coBepilieHHbIE Ha OCHOBaHUU
nopyuenuss KimeHnra, HampasieHHOro (mepegaHHoro) bpokepy st COBEpIIEHMs  CHENKU
(3akiroueHus gorosopa) 3a cuet KimeHra, B KOTOpOM yKa3aHbl KOHKPETHbIE LIEHHbIE Oymaru U (Win)

HWHOCTpAHHAas BaJItOTa U UX KOJIMYCCTBO.

5. UndopmupoBanne KINEHTOB U XpaHeHue HHGpopManu

5.1. B ciiyuae ecnn HIIP1 npunsin 3Hauenue Huxke 0, bpokep Hampasiser Knnenrty yBenomieHue o
camwkennn 3Hadennst HITP1 vmke 0 (manee - YBegomienue) cnocoOoM, YCTaHOBIIEHHBIM pazfiesioMm 4

Pernamenra B Teuenue 45 MUHYT MOCIIE BBISABIECHUS TAKOTO (haKTa.
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VYBenomiienue coaepkuT uHpopmMaimio o croumoctd noprdens Kimenra, o pasmepe HavdaabHOM
Map>kd ¥ O pa3Mepe MUHUMAIIbHON MapKi Ha MOMEHT BO3HMKHOBEHHSI OCHOBAHMSI ISl HAIIPABJICHUS

YBenomiieHusl, a Taxke HHGopMaruio o aeictBusx bpokepa, eciu 3nadenue HITP2 Gyner aioke 0.

TpeboBanue ab3ara MepBOro HACTOSIIETO MYHKTA HE MPUMEHSIETCs, €ClM Bpokep B COOTBETCTBUHU C
OpOKEPCKUM JIOTOBOPOM KaXK/IbI Yac BPEMEHU IMPOBEICHUS OPraHW30BAaHHBIX TOProOB HE MeHee |
paza unpopmupyer Kimmenra o tekynmx crouMocTu moptdens Kimenra u pazMepe HauaaIbHOU |

MUHAMAITLHON Map>kKu JTMOO TPEIOCTABIISIET €My JIOCTYII K YKa3aHHON HH(POpMAIIHH.

5.2. bpoxkep Benet XXypHasl HallpaBJICHHBIX Y BEJOMJICHUIA U BHOCUT B HETO 3aIlIMCH O HAIPaBICHHBIX
YBenoMIIEHUSIX HE TIO3/]Hee padovero JHs, CIEAYIOIIEro 3a JHeM ux HampasineHus Kimenty. bpokep
BeneT JKypHan HampaBleHHbIX YBEIOMJICHHH C HCHOJIB30BAHUEM IPOrPAMMHO-TEXHUUECKUX
CpEJICTB, TIO3BOJISIOIIMX TPEIOCTARIIATH YKa3aHHBIH )KypHAJ B BUE AJICKTPOHHBIX TaOIIHII, a TAKXKE B

OyMaxkHoM (hopme.

JICHMM C HCIOJIB30BaHHEM MMPOTrpaMMHO-TEXHUYCCKUX CPCACTB, HNO3BOLIOLNIMX MNPCAOCTABIIATH

yKa3aHHBIN JKypHaJI B BUZIE IEKTPOHHBIX TAOJHII, a TAKXKE B OyMakHOH (hopMme.

5.3. B XKypnase HarpaBneHHbIX YBenomieHui bpokep oTpaxaer ciemyronnyro nH(opMariuo:

- IOPSAJIKOBBI HOMEP Y BEIOMIICHHUS;
- YHUKAJBHBIA KOJT (YHUKATIbHBIE KOJIbl) KJIMEHTa, PUCBOCHHBIN (IPHCBOCHHBIE) eMy bpokepoM.

- UHJMBUAYTbHBIN HAeHTU(QUKAIMOHHBIA Ko nopTdens Kimenta, npucBoeHHslid bpokepom (ipu
HaJIMYUN);

- croumocTh noprdens KnueHra, pasmep HauaJbHOM MapKU U pa3Mep MUHUMAIBHOM MapiH,
KOTOpbI€ ObLIM YKa3aHbI B Y BEZIOMJICHUY;

- IaTy ¥ BpEMSI HalpaBJIeHUs Y BEIOMIICHUSI.

5.4. bpokep B OTHOILIEHUH Kaxkaoro noptgens Kinuenra Bener:

- 3ammcu 00 OTPULIATCIIBHBIX 3HAYCHUAX HIIP2 no cocrosHmio Ha OIrpaHUYUTCIILHOC BPEMS 3aKPBITUA

MO3UIIMI ¥ Ha KOHELl TOProBOro JHS (J1ajiee Mpyu COBMECTHOM YIIOMUHAHHUHU - KOHTPOJILHOE BPEMsI);
- 3amKcu O nosokuTenbHbIX 3HaueHusix HITP2, B cioydae eciiu HITP2 xoTst 661 ouH pa3 mpuHUMAI

MOJIOXKUTEIHHOE 3HAUYEHHE B TEPUOJ] MEXIYy KOHTPOJIBbHBIM BpEMEHEM M OMKalIIMM K HeMy

KOHTPOJIBHBIM BPEMEHEM, 110 COCTOSIHUIO Ha KoTopele HITP2 npuarMan orpunaTensHble 3HAYECHHNS;
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- 3anicu o 3Hadenuu HIIP2 Ha MOMEHT, MpemmecTBYIOIMMKA Havaldy coBeplieHUs bpokepom

JICCTBUH I10 3aKPBITUIO TIO3UITMH KJIMEHTa He 00Jiee YeM Ha OJTHY MUHYTY.

B 3amucsix o 3Hauennsx HITP2 Bpokep orpakaer nHhopMaryio 0 3HaYeHUH MUHUMAILHOW Map KK K
CTOMMOCTM  TIOpTQEns  KIMEHTAIO0  COCTOSHMIO HA  BpeMs, Ha  KOTOpPOE€  YKa3saHHOe

3nauenue HITP2 Ob110 3arKCHpOBaHO, a TAKKe YKa3aHHOE BPEMSL.

5.5. B ciydae eciu MCIOJIHEHME NOpPYyYeHMs KIMEHTa, OTHECEHHOro bpokepom Kk Kareropuu
KJIMEHTOB C HA4YaJIbHBIM YPOBHEM PHUCKA, MOXET IPUBECTH K BOSHUKHOBEHMIO WIM YBEJIMUYECHUIO B
aOCOJTIOTHOM BBIPAXEHUM HEMOKPHITOW Mo3unuu, bpokep uHbopmupyer 00 3TOM yKa3zaHHOTO

KJIMEHTA [1€PEe]] NCIIOJHEHUEM YKa3aHHOT'O [TOPYUYEHUSI.
5.6. Bpokep obecrieurBaeT XpaHeHHE CIAESAYIONIMX JOKYMEHTOB U CBEJICHUI:

-KOITM1 HAalIPaBJICHHBIX YBEIOMJICHUM - B TEUEHHUE S JIET CO JIHS X HAIPaBJICHUS KIIMEHTY;
-3aMKCceil KypHaJla HaIPaBJICHHBIX YBEIOMIICHUH - B TEUEHHUE S JIET CO THS MX BHECCHUS,

-3anucedt 0 3HaueHusix HIIP2, BeneHue KOTOpbIX ocyuiecTBisiercss bpokepoMm B COOTBETCTBUU C

MyHKTOM 5.4 Hacrosiero Pernamenra, - B TeueHue S JIeT co JHS MX BHECEHMUS,

-3HaYE€HUI CTaBOK PHUCKa, UCIOJIb30BaHHBIX bpokepom npu pacuere 3Hauenuit HIIP1 u HIIP2, - B

TeueHue S et co AHs pacyera 3HaueHuid HITP1 u HITP2;

-CBEJICHUI, MOTBEPKIAI0IINX HH(POPMUpOBaHUe bpokepoM KiIMeHTa B COOTBETCTBUU C ITyHKTOM 5.5
Hactosiiero Ilopsiaka, 3a MCKIIOYEHMEM CIydaeB, Korja HH(OPMUPOBAHHE OCYIIECTBIISIETCS C
MIOMOLIBIO ITPOrPAMMHO-TEXHUYECKUX CPEICTB aBTOMAaTUYECKH, - B TEUEHHE 5 JIET CO OHA €ro

MH(POPMHUPOBAHMUSL.
6. Ilpoune noJioKeHUS.

6.1. Baecenue n3aMeHeHU W/UK TONOJIHEHUH B HacTosmuil PermamenT npousBoautcess bpokepom B
OJTHOCTOPOHHEM TMOpsIKEe C y4eToM TpeboBaHus 3akoHomarenscTBa Poccmiickoit deneparmu u

Bpokepckoro pernamenTa.

6.2. PCTHaMCHT, a TaKKC HW3MCHCHUA U JOINOJHCHUA K HCMY PACKPLIBAKOTCA EpOKCpOM Ha

oduIManbHOM caiite B cetn IHTepHeT.
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Tpunoowcenue Nel

IlepeyeHb JUKBHIHOTO HMYIIIECTBA

[lepeuenp NIEHHBIX OyMar, M0 KOTOPBIM JIOITYCKASTCsl BOSHUKHOBEHUE HETIOKPBITHIX TIO3UITHIN, U (WITH)
M0 KOTOPBIM MOJIOKHUTEIBHOE 3HAUEHHUE TUIAHOBOM MO3UILIMU HE NMPUHUMAETCS paBHbIM 0, pa3MelieH

10 CCBLIKE
https://www.nationalclearingcentre.ru/iss/irr/FOND

HepequL HWHOCTPAHHBIX BAJIIOT, 110 KOTOPLIM AOITYCKACTCAd BOZHUKHOBCHUC HCIIOKPLITBIX HOBHHHﬁ,

1 (WJIK) 1O KOTOPBIM TMOJIOKUTETHHOE 3HAYCHUE IIAHOBOM MO3UIIMH HE TTPUHUMAETCS paBHbIM ()
- nosutapel CIIIA;

- EBpo.
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IIpunooscenuem 2

Pacyer

HOPMaTUBa NOKPLITUA PUCKA NPU UCNOAHEHMUM NOPYHEHUN KNNEHTA
(HNP1) n HopmaTHBa NOKPLITUA PUCKA NPU U3MEHEHUM CTOMMOCTH
noptdens knmexta (HMP2)

1. HITP1 paccuuThiBaeTcs o gopmyiie:
HITP1=S-M ¢-S 610K

rae:
S - croumocTh mopT¢enst KITMeHTa, paCCYUTHIBAEMast B COOTBETCTBUH C ITYHKTOM 3 HACTOSIIETO
[Tpunoxenus;
M - pa3mep Ha4aIbHOM Map>kH, PACCUUTBHIBAEMBII B COOTBETCTBUHU € ITyHKTOM 13 HacTodIero
[Tpunoxenus;
S 6ok - 3HAUCHUE TTOKA3ATENs 1711 aKTUBOB, B OTHOIIEHUH KOTOPBIX OBLJIO YCTAHOBJICHO
OTrpaHUYEHUE PACHIOPSIKEHMS, pACCUNTHIBAEMOE B COOTBETCTBUM [Ipunoxenuem K YkazaHuto
banka Poccun ot 12 deBpans 2024 r. N 6681-Y "O tpeboBaHHAX K OCYIIECTBICHHUIO
OpOKEPCKO NesITeIbHOCTH IIPU COBEPILICHUH OPOKEPOM OTIENIBHBIX CICNIOK 3a CUeT KIIueHTa";
Pij - nena i-if neHHON OyMaru Wiu i-ro IparoleHHOro MeTajla, BRIpaKCHHAs B j-1 BAIOTE,
olpeieieHHasl B COOTBETCTBUU ¢ 1yHKTOM 11 Hactosmero [Ipunoxenus;
FXRate j - kypc j-it HHOCTpaHHO# BaJIIOTHI 10 OTHOLICHHUIO K PYOITI0, ONpeAeIsieMbIil B
COOTBETCTBUM ¢ MyHKTOM 12 Hacrosero [Ipunoxkenus. B ciydae ecnu j-it BastoToi sBsieTcs
pyOnb, 3HaueHue nokazatensa FXRate j npunumaercs paBHbIM 1.

2. HITP2 paccuuTsiBaeTcst o popmyiie:

HITP2=S-My,

re:

S - croumocTh OpTdens KINeHTa, pACCUNTHIBAEMasi B COOTBETCTBUU C TTYHKTOM 3 HACTOSIIIETO
IIpunoxenus;

M x - pazMep MHHUMAaILHOW Map>kH, PaCCYUTHIBAEMBI B COOTBETCTBHUHU C ITyHKTOM 13
Hacrosiiero Ipunoxenus.

3. CroumocTb mopTdesst KIHeHTa S pacCUnuThIBAETCs 10 popMyIie:

S= ) QxP,;xFXRate,

i€l

rae:
Qi - 3HaUCHME IUTAHOBOM TIO3UIIVMH 10 i-i IIEHHOW OyMare, IEHS)KHBIM CPEJICTBaM B €IMHUTIAX i-
f BAJTIOTBI, i1-My JIparolieHHOMY MeTaJuTy (Jajiee Py COBMECTHOM YIIOMHHAHUH - 1-€
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UMYIIECTBO), PACCUUTBIBaEMOE 10 (opMyJie, IPEAYCMOTPEHHOM B ITyHKTE 4 HACTOSILEr0
[Tpunoxenus;

| - Komu4ecTBO 3HAYEHUH IJIAHOBBIX MO3UIUI B pacyeTe CTOMMOCTH YKa3aHHOT'O OPTdens
KJIMEHTA;

Pij - mena (kypc) i-ro uMyIiecTa B j-il BAJIIOTE, onpeeiieHHas (ONpeIeICHHbBIN) B
cooTBeTcTBUU ¢ nyHkrom 11 Hacrosimero [punoxenus;

FXRate j - kypc j-it HHOCTpaHHO# BaJIOTHI 10 OTHOLICHHUIO K PYOIII0, ONpeAeIsieMblil B
COOTBETCTBUU ¢ yHKTOM 12 HacTosimero [Ipunokenus. B ciyuae eciu j-if BATIOTON SBIISICTCS
pyOub, 3HaueHue nokasarens FXRate j npuHumaeTcst paBHbIM 1.

4. 3nayeHue IaHOBOH mo3uiyu Q j O i-My UMYIIECTBY pacCUUTBHIBACTCS 1O GopMyIie:
Qi=Ai-Li,

rae:

Ai - 3HaUueHue MoKa3aTesl, pACCUUTHIBAEMOE B COOTBETCTBUHU C ITYHKTOM 6 HACTOSILEr0
IIpunoxenus;

L i - 3HaueHue nokasares, pacCCUUTHIBAEMOE B COOTBETCTBUHM C ITYHKTOM 7 HAaCTOALIETO
IIpunoxenus.

5. B ciyuae ecnu i-s1 eHHasi Oymara, Wi i-st ”'HOCTpaHHas BaIIOTa, WK 1-i JparoleHHbIH
METaJul He BXOJUT B [I€PEUYEHb JIMKBUIHOTO UMYIIECTBA, 3HAUCHHE IUIaHOBOM no3utuu Q i 1o
HUM IpUHUMAaeTCs paBHbIM 0 IIPU MOJIOKUTEILHON Pa3HULIE MEXKIY 3HaUEHUEM IMoKaszaTens A 1
3HA4YEeHUEM IoKa3aTels L i, pacCUMThIBAEMBIMU 10 YKa3aHHOMY UMYIIECTBY B COOTBETCTBUU C
nyHkTamu 6 ¥ / Hactosuiero [IpunoxeHus: COOTBETCTBEHHO.

[TonoxxurenpbHOE 3HaYCHHE MIaHOBOK No3umuu Q j 1o i-i 1eHHou OyMmare, 1-if HHOCTpaHHOMN
BAIIOTE WU i-My JIparolieHHOMY MeTajuty ucrnoibs3yercs npu pacuere HIIP1 u HITP2 ne panee
JHS pa3MelleHuss bpokepom Ha cBOEM caiiTe epeyHs JIMKBUAHOIO UMYIIECTBA
(mpenocTaBieHUs B COOTBETCTBUU C IOTOBOPOM O OpPOKEPCKOM 00CITYKMBAHUU JJOCTYyTA K
NEPEYHIO JTUKBUIHOTO UMYIIECTBA), B KOTOPHIIl OHU BKJIIOUYEHBI.

6. B cirydae ecnu 1-€ ©UMYIIECTBO ABJISIETCS ICHE)KHBIMU CPEACTBAMU B €IMHUIIAX 1-H BaJIOTHI, 1-

il 1IeHHOW OyMaroi Wi i-M JIparolieHHbIM METaJlZIOM, 3HaYeHHE MoKazarTess A j pacCCUUTHIBAETCS
o ¢popmye:

;‘1I;=Q:}|+ Z Q‘;

rjac:

A
Q,O - CyMMa JIEHEXHBIX CPEJICTB B €AMHUIIAX 1-i BAIFOTHI, OCTATOK 1-X IEHHBIX Oymar uiu i-X
JParolieHHBIX METAJIJIOB B COCTaBe MOPTQEs KIUCHTA,

A
Q‘n - CyMMa JCHCKHBIX CPCACTB B CIMHHULIAX 1-H BaJIFOThI, KOJTMYCCTBO 1-X IOCHHBIX 6YM8.1" 50041

I-x AparouCHHbLIX METAJIJIOB, ABJIAIOIMIUXCA ITPEAMETOM N-I'0 O6H33T€J'H)CTB3, HUCITIOJTHCHUEC
KOTOPOI'0O NpUHUMACTCA BpOKepOM B COCTaB HOpT(I)CJ'IH KJIIMCHTA,
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7. B ciydae eciu i-€ IMYIIECTBO SIBISETCS ICHEKHBIMU CPEICTBAMU B €IMHUIIAX 1-i BAIOTHI, i-
i LIeHHO# OyMaroi WM i-M JparoieHHbIM METAJJIOM, 3HaYeHHe MoKa3atess L i paccuutbiBaeTcs
o popmyre:

Trac:

L
Q’k - CyMMa JCHCKHBIX CPCACTB B CIMHHUILIAX 1-i BaJIFOTBI, KOJTMYCCTBO 1-X TOCHHBIX 6YMaI‘ nin
I-x AparouCHHbIX METAJIJIOB, SABJIAIOMIUXCA ITPEAMETOM k-ro O6H38TCJ'II)CTB3, HUCIIOJIHCHUEC
KOTOPOIr'o JOJIDKHO OCYHICCTBIIATHCA 3a CUCT UMYIICCTBA, BXOAAIICTO B COCTAB HOpT(l)eJISI
KIIMCHTA,

L
Q - 3HaYCHHUE TT0KA3aTelsl, PACCUUTHIBAEMOE B COOTBETCTBHH C TTyHKTamu 8, 9 u 10
Hacrosero [Ipuioxxenus.

8. B cinyuae eciu i-e UMyLIECTBO SBISETCS JCHEKHBIMU CPEICTBAMM B €IMHULAX 1-i BAJIIOTHI,
QL

3HAUCHHE TTOKA3aTeIsl - PACCUUTHIBACTCS KaK CyMMa JCHEXKHBIX CPEACTB, BEIPAKCHHBIX B

SMHMIIAX 1-i BAIOTHI, MOCTYMUBIINX B COCTAB MOPT(HE KIMNCHTa OT TPEThETro JIHIIA, 32

UCKJTFOUEHHUEM CJICYIOLINX JINLL:

po(hecCHOHATIBHOTO YYacTHHKA PhIHKA LIEHHBIX OyMar;

KJIMPUHTOBOW OpraHu3aIuy;

ynpaBnﬂ}omeﬁ KOMITaHWMHU MHBECCTHUIIMOHHBIX (1)0HI[OB, IacBbIX NHBECTUIITMOHHBIX (1)OHIIOB nu

HEroCyAapCTBEHHBIX IEHCUOHHBIX (POH/IOB;

AKIMUOHCPHOI'0 MHBCCTULIMOHHOI'O (1)0Hjla;

MHOCTPaHHOTO IOPUANYECKOTO JINLA, OCYIIECTBIISIFOLIETO B COOTBETCTBUN C €0 JINYHBIM

3aKOHOM JIESITEIbHOCTb, aHAJIOTUYHYIO €S TEIIbHOCTH, OCYLIECTBIIIEMOI JINLIaMH,

NPeIyCMOTPEHHBIMU a03a1iaMi BTOPBIM - IISITHIM HACTOSIIETO MYHKTA, MPE10CTaBUBLIETO

MUCBbMCHHOC 3aBEPCHUC O TOM, YTO B COOTBETCTBUU C €0 JTUYHBIM 3aKOHOM OHO MMECT ITPaBO Ha

OCYILIECTBIIEHUE COOTBETCTBYIOILIETO BUAA JEATEIBHOCTH, TOANUCAHHOE YIIOJHOMOYEHHBIM

JIMLIOM 3TOTO IOPUIUYECKOTrO JIHLIA;

HMMUTEHTA LIEHHBIX OyMar npu BhIILJIATE 10X0/1a 1O [IEHHBIM OyMmaraw;

(bu3NYECKOro InLa;

IOPUAMYECKOTO JINLA, HE YKa3aHHOTO B a03a11aX BTOPOM - CEJIbMOM HACTOAILIETO MMYHKTA, ECIIN

CyMMa JICHEKHBIX CPEJICTB MOCTYIIIIA OT HETO IO JOTOBOPY, HE SIBIISIIOIIEMYCS I0OTOBOPOM

3aiiMa, KpeAUTHBIM JOrOBOPOM JINOO JOrOBOPOM OpoKepa, ero KIMEeHTa U yKa3aHHOTO

IOPUINYCCKOTO JIMIa, MPEAyCMaTprUBAOIIUM ITPEAOCTABICHUEC KIIMCHTY IOPUANYCCKUM JIMIIOM

JICHEeXHBIX CPEJICTB HAa BO3BPATHON OCHOBE U Iepeiauy 3TOMY JIUIy OpokepoM HHGpOpMaILUU O

HaXOJIIEMCSl Y HETO B PaclopsKEHUH UMYILECTBE KIIMEHTa B TOJIHOM 00beMe /ISl pacueTa

BCEX MOKa3aTeseil, IpeaycCMOTPEHHBIX HacTosIMM [Ipunoxennem.

9. B cimygae eciu i-e UMYIIECTBO SBIISETCS i-i IEHHOI OyMaroii iiu i-M IparoleHHbIM
QL
METAJIOM, 3HaUYE€HHE IMOKAa3aTelIs paccUUTHIBAETCS KaK KOJIMYECTBO 1-TO UMYIIECTBA,

MOCTYIUBLIETO KJIMEHTY OT TPETHET0 JIMIA M0 JOroBOpY 3aiiMa 0o 1o 10roBopy Opokepa, ero
KJIMEHTA U YKAa3aHHOTO IOPUANYECKOTO JIUIIA, TPEAYCMATPUBAIOIIEMY MTPEAOCTABICHUE KIUEHTY
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IOPUAMYECKHAM JIMIIOM UMYIIECTBA Ha BO3BPATHOW OCHOBE U MIEpeady 3TOMY JTHUIy OpoKepoM
uH(pOpPMaIIMU O HAXOJSIIEMCS Y HETO B PacopsHKEHUH UMYIIIECTBE KIIMEHTa B TOJTHOM 00beMe
JUISL pacyeTa BCeX MOoKazaTeseu, NpeayCMOTpeHHBIX HacTosmuM [Ipunoxenuem. Llenubie
OyMaru U JparolieHHbIe METaJIbl, yKa3aHHbIE B HACTOSIIEM IIYHKTE, HE IPUHUMAIOTCS B PacueT

Qi

L
IIOKa3aTcJiia Q , €CJIM OHHU YUYTCHBI B IIOKA3aTCIIC

10. 3naueHus mokaszarese, pacCYMTHIBAEMbBIX COIIACHO ITyHKTaM 8 U 9 HACTOSIIIEro
[IpunoxxeHus, yMEHbIIAIOTCS COOTBETCTBEHHO HA CYMMY JIEHEXKHBIX CPEICTB, KOJIMYECTBO
[IEHHBIX OyMar Wjin KOJUYECTBO JPArolieHHbIX METAJIJIOB, BO3BPAIICHHBIX TPEThEMY JIUILY, OT
KOTOPOI'o KJIMEHTY MOCTYIHWIN yKa3aHHBIEC IEHEKHBIE CPEJICTBA, IIEHHbIE OyMaru win
JIparoleHHbIE METAILIBI, PY YCIIOBUM HATM4Hs y Bpokepa JOKyMEHTOB, MOATBEPIKIAFOIINX UX
BO3BpAT.

11. ena i-ro umymectBa P jj onpenenseTcs ucxoas u3 HHPOPMALUH O IIEHE TTOCIEIHETO
3aKJIFOUEHHOTO JIOTOBOpA C YKa3aHHBIM UMYIIIECTBOM, IIPEIOCTABISEMON OPraHu3aTopoM
TOPTOBJIH, TIPEAYCMOTPEHHBIM JIOTOBOPOM O OPOKEPCKOM 00CITYy)KMBaHWH, YIaCTHHKAM TOPTOB B
COOTBETCTBHUHU C T0AIMyHKTOM 1.3 mynkra 1 npunoxxenus 4 k [lonoxenuto banka Poccun N 437-
I1, 3a uckIITOYEHUEM CITy4aeB, YKa3aHHBIX B a03a1iax BTOPOM, TPETHEM, TISITOM HACTOSIIETO
MyHKTA.

Llena oHOI i-# IEHHOHM OyMaru HHOCTPAHHOTO AMHUTEHTA P jj onpenensercs ucxonas u3
uH(pOpPMaIIMK O LIEHE MOCIEIHEro J0roBopa ¢ i-il IeHHOM Oymaroi, 3aKJIl04eHHOT0 Ha Toprax
WHOCTPAHHOTO OPTaHU3aTOPa TOPTOBIHM (MHOCTPAHHOUM OUPIKH ), TPEAOCTABIAEMON yKa3aHHBIM
OpraHU3aTOPOM TOPTOBIIM (MHOCTPAaHHOM OMpskei) ydacTHUKAaM TOPTOB, IIPH YCIOBUHU, YTO B
JIOTOBOPE 0 OPOKEPCKOM 00CITY)KMBaHUH YKa3aH MHOCTPAHHBIN OpPraHU3aTop TOPTrOBIU
(vHOCTpaHHas Oupika), Mo HHPOPMAIIMK KOTOPOTo (KOTOPO) OIpeIesseTCs 1ieHa IEHHON
Oymaru.

Ecnu nennas Oymara siBnsieTcst oouraiieil, To neHa oo i-i neHHoi oymaru P
ornpezensercs Mo cpelHel [IeHe Ha OCHOBE LIEHBI JIydIliell KOTUPOBKU B % OT HOMUHAJIA Ha
MOKYIIKY U IIeHbI JTy4llleif KOTUPOBKU Ha MPOJaxy i-i 1leHHoW Oymaru, nH(popMaius 0 KOTOPBIX
ommy0sMkoBaHa B uH(popManmoHHoi cucreme "biaymoepr” (Bloomberg) niam B uHGpopMaioHHOM
cucteme "Pedunutus" (Refinitiv) mub6o npegocraiena HKO AO HP/I, unu AO "Untepdaxc",
unu OO0 "Coonc.py" Ha MOMEHT omnpeneneHus Pij.

[lena onHoO 1-# leHHOM Oymarw, siBJsttoIeics oobnuranueii, P ij onpeaensercs ¢ yueToMm
HAKOIJIEHHOTO TI0 HEH MPOIEHTHOTO (KyMOHHOT0) J0X0/1a.

Kypc i-ii BamtoTsl P jj 10 OTHOIIEHUIO K j-i BaIOTE ONpeeNnseTcs 1o MpaBujiaM OIpeeseHHs
Kypca j-i BaJIIOTHI K py0IIt0, IPeyCMOTPEHHBIM B ITyHKTe 12 HacTosiero [Tpunoxenus.

12. 3nauenus mokazarens FXRate j onpenenstoTcst ucxo/s n3 nHGOPMAIMK O TIOCIIETHEM Kypce
J-¥l ”HOCTPAHHOI BAJIFOTHI [0 OTHOLICHHIO K PYOJIIO, CJIOKHUBILEMCS B XO/JI¢ OPraHU30BaHHBIX
TOPrOB MHOCTPAHHOM BAJIIOTOM, MPOBOAMMBIX MOCKOBCKOM OMprkel, 32 UCKIIOUEHUEM CITydaesB,
IIPEyCMOTPEHHBIX a03aliaMy BTOPLIM U TPETHUM HACTOSALLIETO IIyHKTA.

B ciyuae eciau B COOTBETCTBHHM € YCIOBHUSIMH JI0TOBOPA, 3aKJIIOYEHHOIO 3a CYET UMYIIIECTBA,
BXOJISILIETO B COCTAaB MOPTQeNs KIUEHTa, ACHEKHbIe 0043aTeNbCTBA, BIPAXKEHHBIE B j-i
MHOCTPaHHOMU BaJIOTE, UCIOJHAIOTCS B pyOsIsIX MO0 (PUKCUPOBAHHOMY KypCy, U3BECTHOMY
CTOpPOHaM JI0roBOpa, rokazartens FXRate j npuHuMaeT 3HaueHNE yKa3aHHOTO (PMKCUPOBAHHOTO
Kypca ¢ MOMEHTa, B KOTOPbIi OH ObLIT OIyOJIMKOBaH, JIM00, €CIIN 3TO MPEAYCMOTPEHO JOTOBOPOM
0 OpokepcKkoM 00CITy’)KMBaHHH, C MOMEHTA, KOTJ[a OH CTaJl u3BecTeH bpokepy.

B citydae ecnu j-s1 H”HOCTpaHHAast BaJIOTa HE JIOMYyIIEeHa K OPraHM30BaHHBIM TOPraM pOCCHICKIM
OpraHM3aTOPOM TOPIOBIIHM, 3HaUeHUs noka3artenst FXRate j onpenenstores ucxoas u3 Kypea j-it
MHOCTPAaHHOHN BaJIFOTHI [0 OTHOILIEHHIO K pyOIIIO MIIM K MHOM JIOMYIIEHHON K OpraHU30BaHHBIM
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TOpraM POCCUMCKHM OPraHU3aTOPOM TOPTOBIIH BaTIOTE, HHPOpPMAIIHS 0 KOTOPOM OITyOJIMKOBaHA
B nH(opManuonHoi cucreme "birym6epr" (Bloomberg) niu B uHDOpMamoHHOMi cucTeme
"PepunutuB" (Refinitiv) mudo npenocraBnena HKO AO HP/I, wiu AO "Unrtepdaxc"”, umn OO0
"CooHnzc.py". B ciyuae ecim Kypce j-i HHOCTpaHHOM BaIOTHI BHIPa)KEH B MHOW WHOCTPaHHOU
BaJIIOTE (Jajiee - Kpocc-Kypce), 3HaueHue nokazarens FXRate j onpenensiercs B OTHOILIEHUN
MOCJIeIHEH B COOTBETCTBUU C a03alleM MepBbIM HACTOSAIIETO MYHKTA.

B cnyuae orcyterBHs Kypca (Kpocc-Kypcea) j-if HHOCTpaHHOM BTIOTH K MHOW HHOCTPaHHOU
BaJIIOTE 3HaUeHue nokazarens FXRate j onpenensercs ucxoas usz ohunaibHOro Kypea
MHOCTPAaHHOW BAJIIOTHI [0 OTHOILIEHUIO K pyOItto, yctaHoBiaeHHOTo bankom Poccun B
COOTBETCTBUU C TyHKTOM 15 cTaThu 4 denepanbpHoro 3akona ot 10 urons 2002 ronga N 86-D3
"O LlenTpansHoM Oanke Poccuiickoit @enepannu (banke Poccun)", Ha MOMEHT pacueTa
CTOUMOCTH MOpTdens KIueHTa S, pa3Mepa HadyaabHOM Mapku M o 1 pazmMepa MUHUMAaIbHOM
Mapxu M x.

13. Pazmep HavyanbHOU Mapxu M o 1 pasmep MUHUMaIBHON Mapku M x pacCunThIBatOTCS B
OTHOUICHUH Ka)XKJI0TO MOPTQEs KIUEeHTa 10 (opMyJIam:

Mo= Y R;xFXRate,
j

Mx=0,5"My,

rue:

Rj - pa3mep pIHOUYHOTrO pHcKa MOpPTQeis, BBIPAKEHHBIH B j-i BaJIIOTE, paCCUMTAHHBIN B
COOTBETCTBUHU C IyHKTOM 14 Hacrosiero [Ipunoxenus;

FXRate j - kypc j-if ”HOCTpaHHOM BaJIOTHI IO OTHOILIEHHIO K PYyOIIt0, OMpeesieMblii B
COOTBETCTBUH ¢ MyHKTOM 12 Hacrosimero [Ipunoxkenus. B ciydae ecnu j-if BaJIIOTOM sSBISIETCS
py0uib, 3HaueHue nokaszarens FXRate j mpuHuMaercs paBHbIM 1.

14. Pa3mep priHOUHOTO pucKa R j paccunTbiBaercs o popmyIie:

Rj = Rjo = —Z AS;;0(D)
i

rue:
As ij,0(D) - 3HaueHHE TIOKa3aTels, paCCYUThIBAEMOE 10 (HopMyam:

14.1. As i;j0(D)=Pij*Qi”*D - a1s1 Qi, ABNIAIOMIETOC 3HAYECHUEM TAHOBON MO3UIIMH TIO i-#
WHOCTPaHHOMU BaJIOTE, BHIPAKEHHOM B j-if HHOCTPaHHOM BaJIOTE, WM IJIAHOBOW MO3UIIMH 10 1-#
IIEHHOI OyMmare, IleHa KOTOpOil BeIpaXkeHa B j-i BajIOTe, WM IJIAHOBOM MO3UIIMHU TIO 1-MYy
JParoleHHOMY MeTaJlTy, IIleHa KOTOPOTO BEIPAYKEHA B -1 BaJIOTE,

rae:

D - nokasarenp, ykazaHHblil B yHkTe 15 Hacrosimero [Ipunoxenus;

Pij - uena (xypc) i-ro uMyIiecTsa B j-il BaJltoTe, onpeeneHHas (OnpeIeIeHHbIN) B
cooTBeTcTBUU C nyHkToMm 11 Hacrosimero [punoxenus;
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14.2. As i,j,o(D)=AS ion(D)=FXRate i *(Qi+QRi)*D - mns Q i, ABIAIOMEr0CS 3HAYCHUEM
TJIAHOBOM MO3MIIMHM TI0 1-ii HHOCTPAHHOW BAJIOTE, BRIPAXKCHHOU B PyOIIAX,

rae:

FXRate i - kypc i-if ”HOCTpaHHOMW BaJIIOTHI TI0 OTHOIICHHIO K PYyOJII0, OTIpeIeIsieMbIi B
COOTBETCTBUHU C IyHKTOM 12 HacTosiero ITpunoxenus.

D - nokazarenp, ykazaHHblil B ynkTe 15 Hacrosiero [Ipunoxenus,

QR i - KoMYeCTBO i-if HHOCTPAHHOU BATIOTHI, SBIISIONICHCS UICTOYHIUKOM BaJIFOTHOTO PUCKA
BCJIE/ICTBHE TOTO, YTO B €IMHUIIAX 1-ii MHOCTPAHHOW BaJIOTHI BEIpaXKeHa 1IeHa (Kypc) g-To
umymecTBa. 3Hauenue QR i paccunTbiBaeTcs mo popmyiie:

a= AT
e

or=( 2~ > P.xQ )R

rae:
Q¢ - TUTaHOBAs TO3HIIMS 110 g-i IICHHOH Oymare, TUIaHOBAs TIO3HIIMSI 110 g-H HHOCTPAHHOMN
BAJIIOTE, IJIAHOBAs MO3ULIUSA 110 g-MY APArolleHHOMY METaJlTy, lIeHa (Kypc) KOTOPbIX BhIpaykeHa
(BBIpaXKeH) B i-ii MHOCTPAHHOH BaJIIOTE;

P g,i - meHa (Kypc) g-To UMyILEeCcTBa B 1-if HHOCTPaHHOM BaJIIOTE, ONpeIe/IeHHasi B COOTBETCTBUU C
nyukToM 11 HacTtosmero [punoxenus;

R - pa3mep prIHOUYHOT'O PUCKA, BBIPaKEHHBIHN B 1-ii MHOCTPAHHOH BaJIIOTE, PACCUUTAHHbIH B
COOTBETCTBUHU C IyHKTOM 14 HacTosiero [Tpunoxenus.

15. Ilokazatens D npuHuMaeT cieayronue 3Ha4eHus:

+ +
( ql) ,Tie " - HauanmpHAs cTaBKa PUCKA B j-if BANIOTE, 3HAYEHHE KOTOPOIl PACCUMTHIBACTCS
B COOTBETCTBUHU C nyHkTamu 16-17 Hacrosmero [Ipunoxkenust B OTHOLIEHUH i-ii HHOCTPaHHON
BaJIIOTHI (KpOME MHOCTPAHHOW BaJIIOThI, BEIPAXKEHHOU B pyOJIsX), 1-i [IeHHON Oymaru, i-ro
nparoneHHoro Meraia npu Q >0, ecnu nokasarens Q i sIBJIS€TCSI COOTBETCTBEHHO 3HAYEHUEM
IUTAHOBOM MO3UIIMU 1O 1-i MTHOCTPAHHOM BaltOTe (KPOME MHOCTPAHHOMN BalIOThI, BRIPAXKEHHOMN B
py0uIsix), Mo i-i neHHoil Oymare, Mo i-My JIparolleHHOMY METaJlTy;
(-8) L0l

qj ,rae W - HayanbHas CTAaBKA PHCKA, 3HAUCHHE KOTOPOil PACCUHTHIBACTCS B

COOTBETCTBUH C IyHkTamu 16-17 Hacrosimero [IpunoxeHrs B OTHOIIEHUHU 1-i HHOCTPAHHOMN
BaJIIOTHI, BEIpaXXKeHHOU B pyOssax, npu Q i+QR >0, ecnu nokazatens Q i sBIseTCS 3HaYCHUEM
IUTAHOBOM MO3ULIMY 1O 1- NTHOCTPAHHOM BaJIIOTE, BBIPAXKEHHON B PyOJIsX;

L rme M - HauanbHAs CTABKA PHCKA B j-i BAOTE, 3HAUCHHE KOTOPOIl PACCUNTHIBACTCS B
COOTBETCTBUM ¢ IyHKTaMu 16-17 Hacrosero [IpunosxeHust B OTHOILIEHUH 1-if HHOCTpaHHOM
BaJIIOTHI (KpOME MHOCTPAHHOW BaJIIOThI, BRIPAXKEHHOU B pyOJIfX), 1-i IIleHHON Oymaru, i-ro
nparoneHHoro meraiia mpu Q <0, ecnu nmokasarens Q i SIBJISIETCSI COOTBETCTBEHHO 3HAYEHUEM
IUTAHOBOM MO3UIIMU 1O 1-i MTHOCTPAHHOM BaltOTe (KpOME MHOCTPAHHOW BaIOThI, BRIPAXKEHHOHN B
py0Isix), MO i-i eHHo# OymMare, o i-My JIparolleHHOMY METaJlTy;

Ll rme 1 - HauanmbHAs cTAaBKA PHCKA, 3HAUEHHE KOTOPOIl PACCUMTHIBAETCS B COOTBETCTBUH C
nyukTamu 16-17 nactosmero [lpunoxeHus B OTHOIIEHNH 1-i1 HHOCTPAHHOM BaJIIOTHI,
BbIpaskeHHOH B pyOssix, npu Q i+QR <0, ecnu mokazatens Q i ABIsETCS 3HAYCHUEM IIJIAHOBOM
MO3UIIMH TI0 1-if ”THOCTPAHHOM BaJItOTe, BEIPAKEHHOW B PyOIsX.
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16. B ciiydae eciu pazmep HadalbHOM Mapxku M o paccuuThiBaeTcs B OTHOIIEHUH MTOPThens
KJIMEHTA, OTHECEHHOT'O K KaTerOPUU KIIMEHTOB C MOBBIIICHHBIM YPOBHEM pUCKa, 3HAYCHUS

HAYaTbHBIX CTABOK pUCKA =) 'd pacCUMTHIBAIOTCSA COOTBETCTBEHHO KAK 3HAYCHMUS HAYAIbHBIX
+ -

craBok pucka Ol u 00 pcxoss U3 MHAMKATHBHBIX CTABOK PHCKA (CTABKA PUCKA POCTa,

CTaBKa pUCKa MaJeHUs IIeHbl HHCTpyMeHTa), paccuntanubix HKO HKI] (AO) u packpbIThIX Ha

caiite HKO HKI] (AO).

17. B ciryuae eciM CTaBKM KIMPHUHTOBOM OpraHU3aliy B OTHOIICHUH 1-TO UMYIIECTBA
paccUMTaHbl KIMPUHIOBOW OpraHu3aliell B BJIOTE, OTIMYHOMN OT j-if BaIOTHI, 3HAYCHUS

+
HayaTbHBIX CTABOK pucka Ol m Ol paccunTeIBaroTCs MO (hopMyIaMm:

1t
D2;,=1 Lk
1+rearm
1+r,
D2, = —=— 1
' +
1-ream)
rac.

+

ik - craska KJIMPUHTOBOM OpraHU3aIiy ISl CITydasi YMEHbIIIEHUSI CTOMMOCTH 1-TO UMYIIIECTBA
(B TONAX €IMHUIIBI), 3HAYEHHE KOTOPOIl paccunThiBaeTcs B k-if Bamore;
Fik y -
K - cTaBKa KIIMPUHTOBOM OpraHU3alliy AJs ClIydas YBEIMUEHUS! CTOMMOCTH 1-TO UMYIIECTBA (B
JIOJISIX €IUMHUIIBI), 3HAUCHUE KOTOPOU paccuuThiBaeTcs B k-if Bamore;
+
v GaJlj K o o
K - cTaBKa KJIMPUHTOBOM OpraHU3aIMU VIS CITy4asi yMeHbIIeHHs Kypca k- BamoThI (B
JOJISIX €TMHUIIBI) TIO OTHOIICHHUIO K j-i BaJIOTE;
realt y y
JX' - craBKa KIMPUHTOBOW OpraHU3aIMU JJIS CIydasl YBEJIIMYCHHUS Kypca K-i BaFOTHI (B
JIOJISIX €IUMHUIIBI) T10 OTHOIICHUIO K j-i BaJIIOTE.

18. JIns KIMEeHTOB, OTHECEHHBIX K KATETOPHH KIIMEHTOB CO CTAaHIAPTHHIM YPOBHEM PHUCKA,
D} D
3HAYEHHMS HAYAIbHBIX CTABOK puCKa = 'J, mpemycMoTpeHHbIE yHKTOM 15 HacTosmEro
+

HpI/IHO)KeHI/ISI, PACCUUTBIBAIOTCSA COOTBCTCTBCHHO KaK 3HAYCHHA HAYAJIbHBIX CTABOK pHUCKa 0,i

u D 00 mo popmynam:
2
Dlg,izl%l—ng,i)
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Dlg),i:(1+D2g),i)2—1

Trac:

D2.. D2
O’I 41 O’I - 3HAUCHU A HAYAJIBHBIX CTAaBOK pI/ICKa, KOTOpre paCC‘-II/ITbIBaIOTCSI B
COOTBETCTBUU ¢ yHKTamMu 16-17 Hacrosmero [Ipunoxenus.

19. JIns KIMEHTOB, OTHECEHHBIX K KATETOPHU KJIMEHTOB C HAYaJIbHBIM YPOBHEM PUCKa, 3HAUCHHUSI
D D
HayYaIbHBIX CTABOK pHUCKa , IpelycMOTpeHHbIe yHKTOM 15 HacTosimiero [Tpunoxenus,
oi . DO
PACCUMTHIBAIOTCS COOTBETCTBEHHO KAK 3HAUCHHS HAYAIBHEIX CTABOK pucka Ol g Ol
dbopmynam:

10

DO; ;= 1—( 1—D1§,i)1’4

D051i=(1+D151i)1’4—1

rIe:

D1'. DI1:
0" nu 0" - 3HAUYCHUA HAaYaJIbHBIX CTaBOK pI/ICKa, KOTOpre paCC‘lI/ITbIBaIOTC}I B
COOTBETCTBUM ¢ IMyHKTOM 18 Hacrosimero [Ipunoxenus.

20. B cirydae ecnu i-if BaJIIOTOM sIBNIsieTCs pyOITh, 3HAYCHHE HAYAIBHOW CTAaBKU PUCKA
IIpUHUMaETCs paBHbIM 0.

21. J1nd kaMeHTa, OTHECEHHOTo bpokepoM K KaTeropuu KJIMEHTOB ¢ 0COOBIM YPOBHEM PHUCKA,
CTOUMOCTB MOPTQeis yKa3aHHOTO KIMEHTa, pa3Mep HauyajabHOW Map:kKu, B TOM YHUCIIE METO/]
OIpeeNIeHUs pa3Mepa HauaabHOW MapkKH, ICTOYHUKHU JAHHBIX Ul ONPEJEIIEHUS CTOUMOCTH
noptdens, pazMepa HadyaJIbHOM MapXH, a TAaKXKe pa3Mep MUHUMAaJIbHON Map K OIpPEIeIsIFOTCs
TaK e, KaK ¥ ISl KJIMEHTA C TIOBBIIIEHHBIM YPOBHEM PHCKa.

22. Bce pacueTsl nokasaresneil B HactosieM [IpunoskeHun nponu3BOAsTCs C y4eToM TpeOOBaHUM
Y OTpaHUYEHUM, yCTaHOBIEHHbIX YKa3aHueM banka Poccun ot 12 ¢eBpansg 2024 r. N 6681-Y
"O TpeOoBaHMAX K OCYLIECTBICHUIO OPOKEPCKOM NesTeIbHOCTH MTPU COBEPILIEHUH OpOKEpOM
OTIENBHBIX CAEJIOK 3a cYeT KiaueHTa'.

20



