IHopsigok mo nmoaAroroBKe HHGoOpMaLKMU 0 pacyeTy HOPpMATHBA

AOCTATOYHOCTH KaIIMTAaJAa

1. HWudopmamus mno pacueTy HOpMATHBa JIOCTATOYHOCTH KamHTaia
npo(heCCUOHATIBHBIMA YYaCTHUKAMM, WUMEIOIMMU JIMIEH3UI0 Ha OCYIIECTBICHUE
JWIIEPCKOM, OPOKEPCKOM JESTENIbHOCTH, a TAKXKE JIMIEH3UI0 Ha OCYLIECTBICHUE
JEATEIbHOCTH MO YIPABJICHUIO LEHHBIMU OyMaraMu M HE UMEIOIIUMHU JIMLIEH3HIO
YIOPABISIOWIEH KOMIIAHWH, NPEICTaBISIETCd Ha  €XKEKBAapTaJbHOW  OCHOBE
KPYIHBIMHU' ¥ CpEHUMHM?, Ha TOJJOBOI OCHOBE — MaJIbIMK®,

Nudopmanms 1o  pacyeTy HOpMarhBa JIOCTAaTOYHOCTH  KamuTana
npo(heCCHOHATBHBIMA YYaCTHUKaMH, UMEIOIMMHU JIUIEH3UI0 Ha OCYIIECTBICHUE
NeATEIbHOCTH (POpeKc-auiepa, MPeACTaBIAEeTCS Ha €KEKBAPTAIIbHON OCHOBE.

Bce npodeccuonanpHbple yYaCTHUKM pPhIHKA LIEHHBIX OyMar MpeiCcTaBisIOT
uHpOpMaIlMI0O TI0 pacyeTy HOpMaThBa JOCTATOYHOCTH KamuTala Takke B
CIIEIYIOLUX CITy4dasX:

OJIHOKPAaTHO IO COCTOSHHIO Ha JaTy Hadaja IEepuoja, KOrjJa HOpPMaTHB
JOCTATOYHOCTH  KamuTala  MepecTal  COOTBETCTBOBAaTh  MUHUMAJIbHOMY
JOIMYCTUMOMY YHCJIOBOMY 3HAYEHHIO HOPMATHBA JOCTATOYHOCTH KaluTanla;

OJIHOKPAaTHO II0 COCTOSHMIO Ha JaTy, KOrja HOPMaTHB JOCTaTOYHOCTH
KaluTajla CTajl COOTBETCTBOBATH MHMHHMAJIBHOMY JOMYCTHUMOMY YHCJIOBOMY
3HAYEHUIO HOpMaTHBa JIOCTATOYHOCTH KaluTaJa @O0 IPOLIECTBHM NEPHOIA
HECOOTBETCTBHUS;

no TpeboBanuto banka Poccum.

3amonHeHne MokaszaTtened  MHQOpMalMM MO pacyeTy  HOopMaTHBa

A0CTAaTOYHOCTH KallkuTaJla OCYHICCTBIIACTCA HpO(l)CCCI/IOHaJIBHBIM YYaCTHUKOM B

! Opranusamuy, onpeenuBIIre X0oTs OBl 10 OJHOMY U3 IOKa3aTelel, YCTaHOBICHHBIX B rpade 2 npunoxenus k [lonoxenuto banka Poccuu ot
27 wurons 2015 roma N 481-I1 B kauecTBe rofoBOro Juana3oHa 3HAYEHMH MOKa3aTesed NEeATeNbHOCTH Ul KaXJOro M3 OCYILIECTBIISEMBIX
npoheCcCHOHANBHBIM yJaCTHUKOM JIUIEH3UPYEMBIX BUAOB NPO(ECCHOHANPHOH IeATeNbHOCTH HAa DBIHKE LEHHBIX OyMmar (Janee - TOJOBOH
Iara3oH) KBapTalbHbII JMana3oH, yKa3aHHbIH B rpade 5 npunokenus k [lonoxenuto banka Poccun N 481-I1

2 Opranu3anuy, onpeierBIINe X0Ts Obl 10 OAHOMY H3 IIOKa3aTeNlel JeATEeNbHOCTH B Ka4eCTBE TOAOBOIO AMANa30HA KBapTaIbHBIH AMANa30H,
ykazaHHbIH B rpade 4 npuioxkenus k [Tonoxenuro banka Poccnu N 481-I1, 1 He onpenenvBIIne HY 110 OTHOMY U3 ITOKa3aTeleil e TeIbHOCTH B
KayecTBE I0JJ0BOTO JHaNa30Ha KBapTalbHbIN ANaIa30H, yka3aHHEIH B rpade 5 npunoxenus k [Tonoxenuto banka Poccnn N 481-11

3 OpraHu3anyy, He ONpeeMBIIME HU 110 OJHOMY U3 IOKa3aTeNleil JesATeNbHOCTH B KaueCTBE I'O0BOrO JHana3oHa KBAapTaJlbHbIA JUana3oH,
yKaszaHHBIHA B rpadax 4 u 5 npunoxkenns k [Tonoxxenuto banka Poccuu N 481-11



cooTBeTCTBUM ¢ YKa3zaHueM banka Poccum ot 2 aBrycra 2021 roga Ne 5873-V «O
TpeOOBaHUSIX K OCYIIECTBICHUIO JHIEPCKON, OpOKEPCKOM JesITeNbHOCTH,
JESATEIbHOCTH 1O YIPABICHUIO IIEHHBIMM OyMaraMu U JESITEeIbHOCTH (POpeKc-
JUJIEpOB B YacTH  pacuera  [OKas3aTesds  JIOCTAaTOYHOCTH  KalluTajay,
3aperucTpupoBaHHbiM  MuHuctepcTBoM toctunuu  Poccuiickot  Depepanuu
02 cents6pst 2021 roga Ne 64857 (nanee — Ykazanue banka Poccun Ne 5873-V).

B unbopmanmu mo pacdeTy HOpMaTHBA JOCTATOYHOCTH KAIMTAala JOJDKHBI
NPUBOJUTHCS BCE TMPEAYCMOTpPEHHblE B HeEW mokaszarenu. B cioywasx,
npeaycMOTpeHHbIX YKazanueMm banka Poccuu Ne 5873-V u (um) npoAMKTOBaHHBIX
SKOHOMHMYECKHUM CMBICIIOM, IS YMCJIOBBIX MOKa3zaTesael nHGOopMalluu M0 pacueTy
HOpPMAaTHBa JOCTATOYHOCTU KamuTajia MPOCTABIAETCS HOJb. B ciydae oTCyTCTBUS
3HAUEHUN MOKa3aTejaeil B COOTBETCTBYMOLIEH rpade (cTpoke) uH(pOpMaIuu 0
pacyeTy HOpMaTHBa JJOCTATOYHOCTH KalKTalla OCTABIIAETCS IyCTOE 3HAUCHHUE (ecin
MHOE HE MPENYCMOTPEHO HACTOSIINM MOPSIAKOM).

2. 3uauvenus mnokazatene «Koapduuuent obOecrieHeHUs», «3HAUCHHE
kod(pdunmeHTa pucka YCIOBHOTO 00s3aTeIbCTBA KPEAUTHOTO XapaKTepay
(mompazaen 3.1 urdopmanuu Mo pacyeTy HOpMATHBA JIOCTATOYHOCTH KaruTasa),
«Iloka3arenb pucka B OTHOIICHHH KOHTpareHTa/kinueHTta» (moapazmen 3.1
uHpopMalMu MO  pacyeTy  HOpMaTMBa  JIOCTATOYHOCTH  KaluTaa),
«Koppektupyronuii  kodpdunuent» (nmoapazaen 3.3 uHDoOpMauuM MO pacyery
HOpMAaTHBa JIOCTaTOYHOCTH Kamurtana), «Koppekrtupyrommii koddduiuen»
(monpazaen 3.4 urdopmaluu Mo pacuyeTy HOpMATHBA JIOCTATOYHOCTH KaruTasa),
«CraBka pucka», «CTaBka pucKka BaJlOThl, B KOTOPOH HOMHUHHUPOBAHBI IICHHBIE
Oymaru» (moapasznmen 4.2 wHGOpPMAUMU O pacyeTy HOPMATHBA JIOCTATOYHOCTH
kanutana), «CraBka puckay (rmoapaszaen 4.3 uadopmaiyy mo pacueTy HopMaThBa
noctatoyHocTH Kamutana), «CtaBka pucka» (moapasnen 4.3.1 uHdopmaruu mo
pacdyeTy HOpMaTHhBa JIOCTATOYHOCTH Kamutana), «CTaBka pucka mo 0a3ucHOMY
akTuBy», «CTaBka pHCKa BallOThl 0a3uCHOro axkTuBa», «KoppekTupyrommii
koddumment», «CraBka pucka BaJlOTBI 10 TOCTABISIEMBIM/TIOTYy4aEMbIM

JNeHexXHbIM cpeacTBam» u «Koppektupyromuid Ko3Q@UIMEHT Mo MpOLEeHTHOU



YaCTU PHIHOYHOTO PUCKA IO MOCTABISEMBIM/TIOIyIaeMbIM JCHEKHBIM CPEIICTBAM
(mogpaznen 4.4 uapopmanuu 1Mo pacyeTy HOpMaTHUBA JOCTATOYHOCTH KaIluTaja)
OTpa)xaroTcs B MPOIICHTAX.

Nudpopmanusa mno mokazateno «Koppektupyrommuii  K03QPUITHEHT
(mompaznen 4.4 undopmanuu 1Mo pacdyery HOPMaTHUBA JOCTATOYHOCTU KalMTAala)
oTpaxaeTcsi ¢ coOtoieHneM TpeboBanuil moanyHkra 5.4.3 myHkra 5.4 Ykazanus
banka Poccum Ne 5873-Y.

3HaueHUsI YHUCIIOBBIX IMOKa3zaTeled WHGOpMAaIMK IO pacyeTy HOpMaTHBa
JIOCTATOYHOCTH KamuTaia MPUBOISATCS C TOYHOCTHIO JI0 IBYX 3HAKOB MOCJIE 3aISITOM,
3a UCKJIIOUEHUEM CIICYIOIIUX MoKa3aTeneil: mokazareiab « CTOMMOCThY, YKa3aHHbBIN
B nojpazaenax 3.3,3.4,4.2, 4.3 u4.3.1, nokazarenu «l{eHa UCTIOJIHEHHUSI ONIIMOHAY,
«PpiHOUHAasT ~ meHa  OasucHoro  akthBa» U «Bemuumna ~— GasucHoOro
aKTHBa/HOMHHAJIbHASI CTOMMOCTBY», YKa3aHHbIE B mojpaszieine 4.4, mo KOTOpPbIM
JIOITyCTUMO YKa3bIBaTh 3HAYEHUS C TOUHOCTBIO 0 JIBAALIATH 3HAKOB MOCJIE 3aMATON
c ykazaHueM 3HadyeHus decimals «20».

3. Ilo mokazarensim pasgena 1 uwHOpmamuu MO pacdyeTy HOpPMaTHBa
JIOCTATOYHOCTH KamuTaja yKa3bIBAIOTCS 3HAYEHUS TOKa3aTeseld, BKIIOYaeMbIX B
pacdyer HOpMaTHBa JIOCTATOYHOCTH KamuTajda B COOTBETCTBUU C TPeOOBaHUSMU
Vkazanus banka Poccun Ne 5873-V.

ITo nmokazarento «BennunHa kanutajiay yKa3blBa€TCS 3HAYEHUE BEJIIMUYUHBI
KanuTaia, paCCYUTaHHOE B COOTBETCTBUU C Pa3feiioM 2 WH(OpMAIUU MO pacyeTy
HOpMAaTHBa JIOCTATOYHOCTH KamuTaia.

ITo mokazarento «BenuunHa KPEIUTHOTO PUCKa» YKa3bIBACTCS 3HAUYCHUE
BEJIMYMHBI KPEIUTHOTO PHUCKA, PACCUMUTAHHOE B COOTBETCTBUU C pasiueiioM 3
nH(pOpMaIu 1o pacueTy HOpMaTUBa JIOCTATOYHOCTH KamuTaa.

ITo moxazarento «BenuunHa PBIHOYHOIO PHUCKA» YKA3bIBACTCS 3HAUEHUE
BEJIMYMHBI PHIHOYHOTO PHUCKA, PACCUUTAHHOE B COOTBETCTBUU C pazieiom 4
nH(pOpMaIu 1o pacueTy HOpMaTUBa JIOCTATOYHOCTH KamuTaa.

[To mokazaremto «IIpuumHa HECOOTBETCTBUSI HOPMAaTUBA JOCTATOYHOCTHU

KaluTajJa» yKa3bIBacTCA OJHO U3 3-X 3HAUYCHUU:



4

1 — B cily4ae MOBBIIEHUS CTABOK KJIIMPUHIOBOM OpraHU3aLMK UM CHUKEHUS
YPOBHSI KPEIUTHBIX PEWTHUHIOB, yCTaHOBJIEHHBIX (CoBeToM aupekTopoB banka
Poccun, y KOHTpareHra;

2 — B ciydae npuHsaTus CoBerom aupektopoB banka Poccum pemenust 06
VU3MEHEHUH IIEPEYHS PEUTUHIOBBIX ar€HTCTB WM O TIOBBIILIEHUN YPOBHS KPEIUTHBIX
PEUTHUHTOB;

3 — unoe HecooTBercTBUE HJIK MUHMMaIbHOMY JOIMYCTUMOMY YHCIOBOMY
3HaueHuro HJIK.

4. Tlo nokazarensM pasgejqa 2 HHQOpMAUMU TO pacyeTy HOpMaTHUBa
JOCTATOYHOCTH KalMuTala yKa3bIBAIOTCSA 3HAYEHHs INOKAa3aTesed, BKIIOYAEMBIX B
pacder mokasaTelnsi JOCTaTOYHOCTH KalluTajla B COOTBETCTBUU C TPEeOOBAHUAMU
VYkazanus banka Poccun Ne 5873-Y.

B d4actm oTpaxeHus crared, yMEHBIIAIOIIUX CYMMY OCHOBHOIO H
JOTIOJIHUTENBHOIO KamuTajna, mo mnokaszaremo «lIpoune crateum» HEOOX0AMMO
OTpaXkaTh AKTHUBBI, B OTHOIIEHHH KOTOPBIX YCTAHOBIIEHO OOpPEMEHEHUE WU
OrpaHUYEHHUE PacCHOpsHKEHUs (BKIIIOYasi aKTUBBI, HA KOTOPbIE HAJIOXKEH apecT WM
pacHopsKEHNE KOTOPBIMM  OTPAaHMYEHO HA OCHOBAaHMM pEIICHHS OpraHa
rOCyAapCTBEHHOW BJIACTH, WJIA OrPAHUYEHHUE PACIOPSDKEHUS  KOTOPBIMU
YCTAaHOBJIGHO  BCJICJCTBUE  HEIOPY)KECTBEHHBIX  JeWCcTBHiA)  (mamee — —
3a0JIOKMPOBAHHBIC AKTUBBI).

B cnydae ecnu nokaszatenu pasnena 2 uHGopMaluu Mo pacueTy HopMaTHBa
JOCTATOYHOCTH KamnuTaja, BKJIIOYAEMbIE B pPACYeT OCHOBHOIO KamuTajla H
JONIOJIHUTENBHOTO  KamluTana, SBISIOTCA OTPUUATEIbHBIMHA, WX 3HAUYEHUS B
uHbOpMaIlMU MO0 pacyeTy HOpMaTHBa JOCTATOYHOCTH KalMTaja yKa3bIBalOTCS CO
3HaKOM «-» (MHHYC).

B oTHOIIEHNN KIIMEHTOB ¢ 0COOBIM YPOBHEM PHUCKa MO Noka3atessiM «Pezeps
Ha BO3MOXHbBIE IOTEPH, B TOM YHCIE O MO3MLIMHM KIHEHTa» u «Pe3ep Ha
BO3MOXKHBIE TOTEpH, B TOM unciie no TpedoBanusim [IYPLD k knuentam» pazaena
2 yHopMaluu 10 pacueTy HOpMaTUBa JOCTATOYHOCTH KaluTajia He JIOMyCKaeTcs

OAHOBPEMCHHOC 3aIIOJIHCHUEC: 3aII0JIHACTCS OJAUH N3 MoKa3aTejel B 3aBUCUMOCTH OT



BBIOPAaHHOTO METO/Aa pacyeTa KPEeAUTHOTO PUCKAa B COOTBETCTBUU C IYHKTOM 7
[Topsanxka.

5. B pazgene 3 unbopmanuu 1o pacyeTy HOpMaTUBa JAOCTATOYHOCTH
KamuTajga OTPa)XaroTcsi BCE AKTUBBI M YCJIOBHBIE O0S3aTENbCTBA KPEAUTHOTO
XapakTepa, MO3UIMU KIUEHTOB U TpeOOBaHUS MPOPECCHOHAIBHOIO y4aCcTHUKA K
KJIMEHTY, B OTHOLIECHUU KOTOPBHIX MNPO(ECCUOHANBHBIA YYAaCTHUK JOJKEH
pPacCUHMTHIBATh KPEIUTHBI PUCK B COOTBETCTBUU C TPEOOBAHWSAMHU TJaBHl 3
Vkazanus banka Poccun Ne 5873-V.

JUist ueneyd 3amoJiHeHHs pasfena 3 MHPOpMaluHd MO pacdyeTy HOpMaTuBa
JIOCTATOYHOCTH KanuTajia IpoecCUuOHaIbHbBIM YYaCTHUKOM KaXIOMY KPEIUTHOMY
PHUCKY TIPUCBAMBAETCS YHUKAJIBHBIN HUACHTUPUKATOP, IIPU 3TOM UACHTU(DUKATOPHI
KPEJIUTHOTO pUCKa, yKa3blBaeMble B nojpasnene 3.1 pazaena 3 uHdopmanuu 1o
pacyeTy HOpMaTuMBa JOCTATOYHOCTM KamuTaiga, B IeIIX pacmudpoBKU
uHMOpPMAIIUU O KaXXJIOM KOMIIOHEHTE KPEAUTHOTO PHUCKA JOJKHBI OBITH TaKKe
OTPaXXEHbl B COOTBETCTByIOWIEM moapazaene 3.2, 3.3 wmm 3.4 paspena 3
uH(OpMAIIMU 10 pacyeTy HOpMaTHMBa JOCTAaTOYHOCTH KamuTajga ¢ JOJKHBI
MOJTHOCTBIO COOTBETCTBOBATH UACHTU(UKATOPAM KPEAUTHOTO PUCKA, YKA3aHHBIM B
noapasnene 3.1 pazaena 3 ¢ coONMIOACHUEM €IMHOTO PErUCTpa OYKB.

6. adopmarus mmo nmokazatessm nojapasnaena 3.1 pazaena 3 undopmanuu mno
pacyeTy HOpMaTUBa JIOCTATOYHOCTHU KaluTalla PacKpbIBAETCS MO KaXJOMy aKTHUBY,
YCIIOBHOMY 00513aT€ILCTBY KPEUTHOTO XapaKTepa, MO3UINHU KIIMEHTa, TPEOOBAHUIO
pO(ECCUOHATIBHOTO YYacTHUKA K KiMeHTy. MH@opManus o 3a0I0KHpPOBaHHBIX
aKTHBAX, YMEHBIIAIOIIUX CYMMY OCHOBHOTO M JOTOJIHUTEJIILHOTO KaluTajia, He
oTpaxkaetcs B nmojipasaeiie 3.1 pazaena 3 B ciydae, €Ciu KPeAUTHBIN PUCK IO TAKUM
aKTHBaM HE PaCCUMUTHIBACTCS.

Nudopmarnus mo mokazatensm nojpasaena 3.1 pasaena 3 unbopmaruu mo
pacueTy HOpMaTHBa JOCTATOYHOCTH KallUTalla pacKpbIBaeTCs B pas3pese
UJIEHTU(PUKATOPOB KPEIUTHOTO PUCKA.

6.1. ITo mokazaremo «Tum akTUBa/yCIOBHOTO 00SI3aTEIHCTBA KPEIUTHOTO

XapakTepa» yKa3bIBAC€TCS OJTHO U3 CIEIYIOINX 3HAUCHUH:



AKTUB;

YcnoBHOE 00513aTENBCTBO KPEAUTHOTO XapaKTepa;

[To3unus kaveHTa;

TpeboBanue mpodeccnoHaTbHOTO YYaCTHUKA K KIHEHTY.

6.2. Ilo nokazarenmto «Bua akTuBa/ycioBHOTO 00s3aTEIbCTBA KPEIUTHOTO
XapaKTepa» yKa3bIBae€TCs OHO U3 CIETYIONINX 3HAUCHUIA:

1. JlenexHble cpeacTBa NpoheCCHOHATBHOIO YYACTHHKA Ha CYETaX U BO
BKJIAJIax, JICTIO3UTAX;

2. JlenexHbIE CpEICTBA KIIMEHTOB MPO(eCCHOHATBLHOTO yYaCTHHKA Ha CYETaX,
BO BKJIQ/Iax, JICMIO3UTAX;

3. Jlenexuble cpencTBa, IMepeAaHHbIE IO JOTOBOPY O OpOKEepCKOM
00CITyKUBaHUH;

4. JleHeXHBIE CpEICTBA, IEpeJaHHbIE MO JOTOBOPY JTOBEPUTEIHHOIO
yIpaBJICHHUS;

5. TpebGoBanus 1o yriiaTe JEHEKHBIX CPEJICTB,;

6. TpeOoBaHuUs 1O MOCTAaBKE MHOCTPAHHOW BaJIIOTHI;

7. TpeOoBaHuU 10 OCTABKE LIEHHBIX OyMmar;

8. TpeboBaHus MO MOCTaBKE TOBApa,

9. TpeboBaHuUsI O IMOCTABKE JIPArolleHHBIX METAIIOB;

10. TpeboBaHus 1O MOTYYESHUIO HAYUCIECHHBIX (HAKOTIJICHHBIX) TPOIIEHTOB,
KpoMe npoueHToB 1o caenkam PEIIO;

11. TpeGoBaHuUs MO MOJTYUYEHUIO IEHEXKHBIX CPEACTB, MEPEIAHHBIX IO MEPBOU
yactu porosopa PEIIO;

12. TpeGoBaHusi MO MOJYYEHUIO LIEHHBIX OyMar, MmepeAaHHbIX MO MEPBOi
yactu norosopa PEIIO;

13. TpeGoBanus mpodhecCHOHATBPHOTO yYaCTHHUKA IO BO3BpATy JCHEKHBIX
CPEIICTB, TEpEeJaHHBIX IO JOTOBOPY 3aiiMa JJisi COBEPIICHHS Map>KMHAJIbHBIX
C/IEJIOK;

14. TpebGoBaHMs K KIIMEHTY MO [IEHHBIM OyMaram;

15. TpeGoBaHus K KJIUEHTY 10 ICHE)KHBIM CPEJICTBAM;



16. TpeOoBaHMs K KJIMEHTY 0 HHOCTPAHHOM BaJIOTE;

17. TpeboBaHus K KIIMEHTY IO TOBapY;

18. TpeboBaHus K KIIMEHTY MO JparolieHHbIM MeTaljaMm;

19. TpeboBanus mno caenkam PEIIO, 3akiiodueHHBIM Ha yCIOBHSX
reHepalibHOTO corlalieHus (€AMHOro JOrOBOpa) U (MJTK) TOTOBOPOB, 3aKITIOUYEHHBIX
Ha YCIOBUSX MPABUIJI OPTaHU30BaHHBIX TOPTOB U (MJIM) MPABUIT KIUPHUHTA;

20. BrnosxeHus B JONTOBBIE IIEHHBIE Oymaru;

21. luble aKTUBHI;

22. TlopyunTensCcTBa,

23. Py4arenscTBO;

24. BekcelbHbIE IOPYUYUTENHCTBA (aBaJIb);

25. UagoccamMeHT BEKCeNe;

26. Obs3aTenbeTBa MPO(PECCUOHANBHOTO YUaCTHUKA, B CITy4ae HEUCIIOTHEHUS
(HeHaJUIe)KaIIero MCIOJHEHMsI) JOJDKHUKOM TpeOOBaHUs, paHee YCTYIIEHHOTO
po(hecCHOHANBFHBIM YYaCTHUKOM HOBOMY KPEAHTOPY, €CIU MPOQECCHOHATBHBIN
YYaCTHUK TPUHSUI Ha ce0s TMOPY4YUTEIbCTBO 32 JOJDKHMKA TNepe]l HOBBIM
KPEAUTOPOM,

27. QOOs3atenbcTBa MPOGECCHOHATBHOTO — yYaCTHUKA, — SBIISIOMIETOCS
OpOKepoM, BBIKYNIUTh LIEHHbIE OymMaru SMUTEHTA, BBITEKAIOLIUE M3 JOTOBOpa
BO3ME3/IHOTO OKa3aHUs yCIyT MO pa3MEIIeHUI0 U (WIN) OpTraHU3aIiy pa3MeIeHUs
IIEHHBIX OyMmar;

28. 1uble ycioBHBIE 00s13aTENBCTBA KPEAUTHOTO XapaKTepa,

29. Tlo3unus KIUeHTa.

[Ipu sTom ecnn mo mokaszateno «THN akTHBa/ycIOBHOTO 00s3aTeNIbCTBA
KPEAUTHOTO XapakTepa» YKa3aHO 3HaueHue «AKTHUB», TO MO Tokazatemo «Bun
aKTUBAa/yCIIOBHOTO 0053aTeIbCTBA KPEAUTHOTO XapaKTepa» YKa3bIBaeTCsl OJJHO U3
CHENYIOIINX 3HAYCHUM!

1. Jlenexuble cpeacTBa NpoecCUOHATBHOTO YYaCTHHKAa Ha CUETax M BO
BKJIaJaX, JCTO3UTaX;

2. JlenexHble CpeICTBA KIMEHTOB NpOo(ecCHOHATBHOr0 yYaCTHHUKA Ha CYETaX,



BO BKJIJIaX, JICMIO3UTaX;

3. JleHexxHble CpeAcCTBa, TMeEpeJaHHble IO JIOTOBOPY O OpOKEpPCKOM
00CITy)KUBaHHH;

4. JleHexXHbIE CpEACTBA, IEpPEJAaHHBIE IO JOTOBOPY JOBEPUTEIBHOIO
yIpaBIICHHUS;

5. TpeboBanus MO yrmiate JEHEKHBIX CPEJICTB;

6. TpeboBaHus 1Mo MOCTaBKE MHOCTPAHHON BATIOTHI;

7. TpeboBaHuUs MO MOCTABKE IICHHBIX OyMar;

8. TpeboBanms 110 TOCTaBKE TOBAPa;

9. TpeboBaHus MO MOCTaBKE JPArolleHHBIX METAIIJIOB;

10. TpeboBaHus MO MOTYYEHUIO HAYUCIECHHBIX (HAKOTLJICHHBIX) MPOIEHTOB,
KpoMe npoueHToB 1o caenkam PEIIO;

11. TpeGoBaHusI MO MOTYUYEHUIO JEHEKHBIX CPEJICTB, MEPETaHHBIX IO MTEPBO
yactu norosopa PEIIO;

12. TpebGoBanusi 1Mo TMOMYYEHUIO LEHHBIX OyMar, mepeAaHHBIX IO TMEPBOM
yactu norosopa PEIIO,;

13. TpeboBanms mo caenkam PEIIO, 3akmioueHHBIM Ha YCIOBHUSAX
TeHEePaIbHOTO COorJIanieHus (€AMHOTO JOTOBOPA) U (MJTH) TOTOBOPOB, 3aKITFOYCHHBIX
Ha YCIIOBUSAX MIPABUJI OPTaHU30BAHHBIX TOPTOB U (WJTU) MPABUII KIIMPUHTA;

14. BnoxxeHus B T0JATOBBIC IIEHHBIE OyMaru;

15. VIHbIe aKTUBHI.

IIpu sTom B ciydae ecnu TpeOoBaHue BO3HUKIO Mo caeinkam PEIIO,
3aKJIIOYEHHBIM Ha YCJOBUSX T€HEPAJIBbHOIO COTrJalleHHs (€IUHOro IO0TrOBOpa) U
(W1K) TOTOBOPOB, 3AKIIOYEHHBIX HA YCIOBUSIX MPABUJI OPTaHU30BAHHBIX TOPTOB U
() mpaBWJ KIMPUHTA, N0 MOKa3aTento «Bua akTuBa/ycioBHOTO 00s13aTEIbCTBA
KPEIUTHOTO XapaKTepay OMyCTUMO YKa3blBaTh TOJBKO 3HAUeHUE « TpeboBaHMs MO
caenkam PEITO, 3akiit04eHHBIM Ha YCIOBUSX T€HEPAIBHOTO COTJIAIECHHUS (€IMHOTO
JoroBopa) #  (WaM) JOTOBOPOB, 3aKJIIOYEHHBIX HA  YCIOBMSIX  IPaBUII
OpPTraHU30BaHHBIX TOPrOB U (WJIN) MPABUI KIUPUHTA.

B cnyuae eciiu TpeboBanue Bo3Hukiio no caenkam PEITO, 3akitod4eHHBIM He



Ha YCJIOBHUSIX T€HEPAIbHOTO COTJIalleHUsl (€JMHOTrO JOTOBOpa) U (WJIM) JOTOBOPOB,
3aKJIIOUYCHHBIX Ha YCJIOBHUAX MPAaBWI OPraHU30BaHHBIX TOProB W (MJM) MpaBUI
KJIMpPUHTA, MO MokKa3aTento «Bum akTtuBa/ycioBHOro 00s3aTelnbCTBA KPEIUTHOTO
XapakTepa» JOMYCTUMO YKa3blBaTh OJIHO U3 CJICAYIOIINX 3HAUYCHUN:

1. TpeGoBaHuUs 1O MOJIYYSHHUIO JECHEKHBIX CPEJICTB, IEPEAAHHBIX IO MEPBOM

yactu norosopa PEIIO;

2. TpeOoBaHus TO TOJYYCHHUIO IIEHHBIX Oymar, TepeaaHHBIX IO TEePBOU

yactu norosopa PEIIO.

Ecnu no mokazarento «Tun akTuBa/yCI0BHOTO 00s3aTE€NIbCTBA KPEIUTHOIO
XapakTepa» yKa3aHo 3HaueHUE « Y CJIOBHOE 00s13aTENIbCTBO KPEUTHOIO XapaKTepay,
TO 10 TIoKa3aresnto « Bua akTuBa/ycioBHOTO 00513aTEILCTBA KPEIUTHOTO XapaKkTepay
YKa3bIBA€TCS OJTHO W3 CJICAYIOIIMNX 3HAUCHUN:

1. TlopyuuTtenbcTBa,

2. PygatenbcTBO;

3. BekcenbHbBIE TOPYyUNUTETHCTBA (ABAJTB);

4. VHgoccaMeHT BEKCEIIEH;

5. O6s3aTenbcTBa MPO(YECCUOHATBHOTO YYaCTHUKA, B CJIy4ae HEUCTIOJHECHUS
(HeHaaJIeXKAIIero UCIOIHEHHS) JOJDKHUKOM TpeOOBaHUs, paHee YCTYIJICHHOTO
mpoeCcCHOHANBHBIM YYaCTHUKOM HOBOMY KPEIUTOPY, €l MPOo(ecCHOHATBHBIHI
YYaCTHUK TMPHUHSII Ha ce0sl TMOPYUYUTENIbCTBO 3a JOJDKHHKA TIepel] HOBBIM
KPEIUTOPOM;

6. O0s3aTenbCTBA MPOPECCUOHATBHOTO YIACTHUKA, SIBISIFOIIETOCS OPOKEPOM,
BBIKYNIUThL IIEHHbIE OyMard SMUTEHTA, BBITEKAIOIIUME M3 JOTOBOpPa BO3ME3THOIO
OKa3aHWs YCAYT MO pPa3MENICHUI0 U (WJIM) OpPTaHM3aIllMu Pa3MEIIECHUs IEHHBIX
Oymar;

7. lubie ycoBHBIE 0053aTENIbCTBA KPEIUTHOTO XapaKTepa.

Ecnu mo mokazatento «Tun akTuBa/yCcIoOBHOTO 0053aTE€IBCTBA KPEIUTHOTO
xXapakTepa» ykazaHo 3HaueHue «llo3unms kiveHTa», TO MO Mokazartento «Bun
aKTHUBA/yCIOBHOTO 00s13aTEIhCTBA KPEIUTHOTO XapaKTepay yKa3bIBA€TCS 3HAUCHUE

«Ilo3uius KJIMeHTay.
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Ecnmu mo mokazatento «Tum akTuBa/yCIOBHOTO 0053aTE€IbCTBA KPEIUTHOTO
XapakTepa» yka3zaHO 3HaueHune «TpebOoBaHme MPOPECCHOHAIBHOTO y4YacTHUKA K
KJIIMEHTY», TO TI0 MOoKa3aTeto «Bu akTiBa/yCclI0BHOTO 00513aT€IbCTBA KPEIUTHOTO
XapakTepa» yKa3bIBACTCS OJTHO U3 CIEIYIOMINX 3HAUCHUM:

1. TpebGoBanusi npodecCHOHATHLHOTO y4YacTHHKA IO BO3BpPATY JACHEKHBIX
CPEACTB, MEPEJAaHHBIX II0 JOTOBOPY 3aiiMa [JIsi COBEPILUCHUS MAap>KHUHAIbHBIX
CHEJOK;

2. TpeboBaHUs K KIIMEHTY I10 1IEHHBIM OyMaram;

3. TpeboBaHMs K KIIMEHTY MO JECHEKHBIM CPEACTBAM,;

4. TpeboBaHMs K KIIMEHTY IO UHOCTPAHHOW BaJIIOTE;

5. TpeboBaHusI K KIIMEHTY 110 TOBapy;

6. TpeOoBaHUS K KJIUEHTY IO APArOIICHHBIM METaJlIaM;

7. TpeboBanuss mo caenkam PEIIO, 3akiodyeHHbIM Ha  YCIOBUAX
reHEepalIbHOTO CorTaiieHus (€AMHOTo JOTOBOPa) U (KUJTH) TOTOBOPOB, 3aKIFOYEHHBIX
Ha YCJIOBUSIX ITPaBUJI OPraHU30BAHHBIX TOPTOB U (WJIK) IPaBUJI KJIIMPUHTA.

6.3. Ilo mnoxkazarento «CymMapHas BeJIWYMHA AaKTHUBa» YKa3bIBAETCS
COBOKYITHAsl BEJMYMHA aKTHWBAa WM YCJIOBHOTO 00s3aTEIhCTBA KPEAUTHOTO
XapakTepa J10 BblueTa pe3epna, co3ianHoro B coorerctsur ¢ MCDO (IFRS) 9.

CyMMBI B MHOCTPAHHOM BajlOTE YKa3bIBAIOTCSA B PyOJEBOM DKBHUBAJICHTE,
onpenesieMoM 1Mo 0pUIHATIBHOMY KYPCY HHOCTPAHHOM BaJIIOThI IO OTHOIICHUIO K
py0ito, ycraHoBiaeHHOMY bankom Poccun B cOOTBETCTBUU ¢ MyHKTOM 15 cTaThu 4
®denepanbHOro 3akoHa ot 10 uromns 2002 roga Ne 86-D3 «O IlenTpanbHoMm OaHKe
Poccuiickoit  ®Depneparuun  (banke Poccun)» (CoOpanue 3aKOHOJATENIbCTBA
Poccuiickoit ®eneparuu, 2002, Ne 28, ct. 2790; 2020, Ne 31, ct. 5018) (manee -
KypC MHOCTPaHHOW BaJOThI, yCTaHOBJIECHHbIH bankoMm Poccun), Mo cocTtosiHuio Ha
JaTy pacdyera HOpMAaTHBa JIOCTATOYHOCTH KamuTaja. Bemuuwmna tpeGoBanuii /
0053aTENBCTB, TPEAMETOM KOTOPBIX SIBJISIOTCS APATOIICHHBIE METAIIIIBI, OTPAKACTCSI
B pyOJIEBOM SKBUBAJICHTE, OMPEICIISIEMOM IO YUETHOMU IleHe Ha adPpuHUpOBAHHbIE
JparolieHHble METAJIbl HAa JaTy pacyeTa HOpMATHBA JOCTATOYHOCTH KalHTala,

ycTaHoBJIeHHOW bankoM Poccun B cooTBeTcTBrH € MyHKTaMu | - 4 Yka3anus banka
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Poccum ot 28 mas 2003 rona Ne 1283-V «O nopsiake yctanoBienus: bankom Poccnn
YYETHBIX 1IeH Ha adhUHUPOBAHHBIE JparoricHHbIC METaJUTbD,
3apEerucTpUupoBaHHBIM MuHHCTEpCTBOM tocTuiiu Poccuiickoit denepanuu 19
utoHs 2003 roga Ne 4759 (nanee — Ykazanue banka Poccuu No 1283-V).

B ciyyae ykazanus no nokaszatento « Tun akTuBa/yciIOBHOTO 00s3aTelIbCTBA
KPEIUTHOTO XapakTepa» 3HA4YeHUsI «AKTUB», «YCIOBHOE 0053aTelbCTBO
KPEAUTHOTO XapakTepa» win «TpeboBanue mnpodecCHOHATBLHOTO y4YacTHHKA K
KIIMEHTY», CyMMa 3Ha4YeHHil 1o mokazarento «CymmapHasi BeJIMYMHA aKTHBa» B
pas3pese Kaxa0ro uaeHTH(PUKATOpa KPEAUTHOTO PHCKA J0KHA OBITh paBHA CyMMeE
3HAYeHHUH 10 Mmokazarento «Bemnunna TpeboBanus (00s53aTeabCTBa), B TOM YHCIIE
JUISL Tele HeTTHHTa» mojpaszaena 3.2 pazaena 3 uHoOpMmanmuu IO pacyery
HOpMaTHBa JOCTATOYHOCTH KamWTajga, MO KOTOPBIM MO Toka3aremo «Twum
(TpeboBaHUs/00513aTENBLCTBA) ISl 1I€JIe HETTUHTra» mojpasnena 3.2 pazgena 3
uH(OpMAIUH IO pacuyeTy HOpMaTHBa JOCTATOYHOCTH KaluTajla yKa3aHo 3HAYCHHUE
«TpeboBanue», 3a BBIUETOM CYMMBI 3HA4YeHHM MO TMoKa3zateno «BennunHa
TpeboBaHus (00s3aTEIHCTBA), B TOM YHUCJIC JUIA IICJICH HETTUHTa» mojpasjaena 3.2
pa3aena 3 wHbOpMAMK TIO pacyeTy HOpMAaTHBA JOCTATOYHOCTH KamuTala, IO
KOTOPBIM 110 TIoKa3arento « Tun (TpeboBanms/00s13aTebCTBA) IS 1IeJIel HETTUHT A
nozapasnena 3.2 pasaena 3 uHopMaluy Mo pacueTy HOpMaTHBA JIOCTATOYHOCTH
KanuTana ykazano 3HaueHne «O0s3aTeIbCTBOY.

B cnyyae ykazanus no nokazatento « Tun akTuBa/yCcIIOBHOTO 0053aTelbCTBA
KPEAUTHOTO XapakTepa» 3HadeHHs «llo3umms kinMeHTay, 3Hau€HUE TOoKa3aTels
«CyMMapHas BeIMYMHA aKTUBA» B pazpese KaKI0ro UASHTH(PUKATOPA KPEAUTHOTO
pUCKa JOKHO OBITh pPaBHO CyMMe 3HA4YeHWM M0 moka3atenio «Bemnmunna
TUTAHOBOTO HMCXOJSINIEr0 OCTaTKa C YYeTOM KOPPEKTHPYIOIIEro KOd(PHUImeHTa
COOTBETCTBYIOIINUX UJECHTU(DUKATOPOB KPEIUTHOTO pUCKa Tojapasaena 3.4 pazmena
3.

B cinydae ecnu cymma oTpuIlaTeNbHAas, TO YKa3bIBAETCS 3HAUCHHUE IIO0
MoOay t0. B ciydae eciam cyMMa MmojioKuTeIbHast, TO 3HAUCHHE HE YKa3bIBACTCSI.

6.4. Ilo noka3arento «BenuuumHa oOecrieueHUs» YyKa3bIBAE€TCS COBOKYITHOE
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3HaYCHHE BEJIMYMHBI OOECHEUeHHsT MO aKTHUBY, YCJIOBHOMY O00S3aTEIbCTBY
KPEOUTHOIO  XapakTepa, MO3UIUM  KIMEHTa, TPEOOBaHUID K  KIHEHTY
PO EeCCUOHANIBHOTO yYaCTHUKA, OINpPEACNIIeMOe B COOTBETCTBUU C MyHKTOM 3.3
VYkazanus banka Poccun Ne 5873-V. B ciiyuae ecnu obecrnieueHre npeaoCTaBICHO
no noroopam PEIIO, 3akitoueHHBIM Ha YCJIOBHUSIX T€HEPAJIbHOIO COTJAIICHUS
(emuHOTO NOTOBOpa) W (WJM) JOTOBOPOB, 3AaKIIOYEHHBIX HA YCIOBHUSAX IPABUI
OpPraHU30BaHHbIX TOProB W (WJIM) NPaBWI KIUPUHIA, CyMMa 3HAYEHUH 10
nokazareno «BenuunHa oOecrieyeHus’» B pas3pe3e KaKIOTro UAeHTU(dUKaTopa
KPEOUTHOTO pPHUCKa JOJDKHA OBITh paBHA CyMME 3HAYEHUH [0 IOKa3aTeNro
«Benunuuna obecrnieueHus» nojapaszaena 3.3 paszzaena 3 mHopMalMu MO pacyery
HOpMAaTHBa JIOCTaTOYHOCTH KalluTaja, [0 KOTOPhIM 10 noka3arento «Hanpasnenue
oOecrieuenus (11 HETTUHTA)» Hojipasaena 3.3 pasaena 3 uHGOPMALMH 110 PACUETy
HOpMaTHBa JOCTATOYHOCTH KamuTala yKa3aHo 3HaueHue «O0s3aTenbcTBO», 3a
BBIUETOM CYMMBbI 3HaUEHH 110 Noka3arenio «BennunHa obecrieueHus» nojpaszena
3.3 paznena 3 uHpopMalMKU MO pacyeTy HOPMATHUBA JIOCTATOYHOCTH KaluTala, Mo
KOTOppIM 10 moka3zarento «HampaBnenne obOecrieueHust (Iisl HETTUHIA)»
noApazaena 3.3 pazaena 3 uddpopmanuy Mo pacyeTy HOpMaTHBa JOCTATOUYHOCTH
KaluTajaa YyKa3aHo 3HadeHue «TpeOoBaHHE» C YUYETOM KOPPEKTUPYIOLIUX
K03 PUIEHTOB.

6.5. ITo nokazatento «Kareropus kadecTBa akTHBa/yCIOBHOTO 00s13aTENIbCTBA
KPEOUTHOIO  XapakTepa» YKa3bpIBAaeTCAd OJHO M3 CIEAYIOUIMX 3HAYEHUH,
ONPENENIAEMBIX B COOTBETCTBUU C I1aBol 7 Ykas3anusa banka Poccun Ne 5873-V:

[ kareropus;

IT xareropus;

III xareropus;

IV kareropus.

[Ipu 3TOM 1O 3a0JOKMPOBAaHHBIM aKTHUBaM CIIEyeT yKa3blBaTh KaTETOPHUIO
KauecTBa  aKTHBAa, COOTBETCTBYIOUIYI0  INPUMEHSIEMOMY KO3 (UIIUEHTY
o0ecIeHEeHMUS.

6.6. Ilo mokazaremo «Koadduiment oOeclieHEHUs»  YKa3bIBaeTCs
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Kod(pureHT 0OecIieHeH s, OTIPEEISIEMbI B COOTBETCTBUY C TJIaBOU 7 YKa3aHUs
banka Poccun Ne 5873-Y.

6.7. [lo nmokazarento «BenuunHa pe3epBa, CO3JaHHOTO B COOTBETCTBUH C
MC®O (IFRS) 9» yka3piBaeTcs BeIMYMHA pPE3€pBa HA BO3MOXKHBIE MOTEPHU I10
aKTUBaM, YCJIOBHBIM 00s53aTE€IbCTBAM KPEJIUTHOTO XapakTepa, TpeOOBaHUAM K
KIIMEHTaM Mpo(ecCUOHATBHOTO YYacTHHMKA, ONpenesieMas B COOTBETCTBUU C
MC®O (IFRS) 9.

6.8. [lo mokazarento «BenuunHa pe3epBa, CO3JaHHOTO B COOTBETCTBUH C
IJIaBOM 7» yKa3bIBaeTCs BEJIMUMHA PE3E€PBa HA BO3MOXKHBIE MOTEPH, ONpeesieMas
B COOTBETCTBUU I1aBoi 7 Yka3zanus banka Poccum Ne 5873-V:

Mo akThBaM Mpo(eCcCHOHATBLHOTO YYacTHUKA, YKa3aHHBIM B ITYHKTE 3.2
Vxkazanus banka Poccun Ne 5873-Y;

[0 YCJIOBHBIM 00s13aTE€JIbCTBAM KPEIUTHOTO XapaKTepa MpodeccrnoHalIbHOTO
Y4aCTHUKA, YKa3aHHBIM B ITyHKTe 3.12 Yka3zanusa banka Poccuu Ne 5873-V;

1o TpeOOBaHUSAM MPO(PECCHOHATBHOTO YYACTHUKA K KITUEHTY;

10 MO3UIUH KIMEHTa IPOo(EeCCUOHATBLHOTO YYaCTHUKA.

6.9. Ilo nokaszaremo «HanmeHoBaHME KOHTpareHTa» yKa3bIBa€TCS IOJHOE
HAaUMEHOBAaHHWE IOPHUINYECKOIO JMIA C COKpAIIEHHBIM HAaWMEHOBAHHUEM €O
OpraHu3alMOHHO-TIpaBoBOK (GopMbl. B ciiydae eciii KOHTpareHToMm (KJIMEHTOM)
ABJIIETCS (PU3MUECKOE JIMIO, MOKa3aTeNb 3anoyHseTcs 3HaueHueM «dusnyeckue
JUTIAY.

6.10. Ilo mokazaremo «MHH (TIN) koHTpareHTa» yKa3bIBaeTcs
uneHTUPUKaMoHHbIM HOMep Hanmoromiarensimka (MHH) (ans pesuaeHToB),
UCHTU(UKAIIMOHHBI HOMEP HAJIOTOIUIATEBbIINKA - HHOCTPAHHON OpraHU3aIlNK B
ctpane peructpanuu (koa Tax Identification Number (mamee — TIN) wnm
pPErHCTPAMOHHBIA HOMED B CTPAHE PETUCTPALIMU (JIJIs1 HEPE3UAEHTOB) KOHTPAreHTa
(knMeHTa), yKa3aHHOTO 1o Mokasarento «HanMeHoBaHMe KOHTpareHTa.

6.11. Ilo nokazaremto  «llokasaTtenp  pucka B  OTHOLICHHH
KOHTPAareHTa/KINEeHTa» YKa3bIBAETCS MOKa3aTelh PUCKAa KOHTpareHTa (KJIHEHTA),

ONpEeEAEMBbI B COOTBETCTBUM C riaBo 3 Ykazanus banka Poccun Ne 5873-V.
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6.12. Ilo mnoxa3arento «3HaueHHe KOIPQPUIMEHTA pPHUCKA YCIOBHOTO
00s13aTeNbCTBA KPEAUTHOTO XapakTepa» YKa3blBaeTcs 3HaueHHe Kod(duimeHTta
pUCKa YCJIOBHOIO 0053aTelbCTBA KPEIUTHOTO XapaKTepa, YCTAHOBIEHHOTO B
nyHkre 3.11 Yka3anusa banka Poccun Ne 5873-V.

6.13. Ilo mnokazaremo «BemnuuHa KpeAUTHOTO PHCKa» YKa3bIBACTCS
BEJIMYMHA KPEJAUTHOTO PUCKA IO aKTUBY/YCIOBHOMY 0053aTENIbCTBY KPEIUTHOTO
XapakTepa, pacCuhTaHHas B COOTBETCTBHM C TiaBou 3 Ykasanus banka Poccum
Ne5873-Y.

7. Tlo moka3zarento «Mertoa pacuera KpeauTHOro pucka kiuenrta [TYPLIb»
noapazaena 3.1.1 paznena 3 undopmanum 1Mo pacuyeTy HOpMaTUBA 1OCTATOYHOCTH
KaIyuTana yKa3bIBaeTCsl OJJHO U3 CIEAYIOIINX 3HAYCHUM:

1 — Ilo3uIIMOHHEIA METO/T;

2 — CrangapTU3UPOBAHHBIA METO/I.

8. B mogpaznese 3.2 pasnena 3 undbopmanuu 1O pacueTy HOpMATHUBA
JOCTATOYHOCTH KamuTala OTpakaeTcs HH@opManus 00 aKTUBAX U YCIOBHBIX
00s3aTeNIbCTBAX KPEIUTHOTO XapakTepa, (OPMHUPYIOMUX KPEAUTHBIA PHUCK, 3a
UCKIIIOUEHUEM pPHUCKa B OTHOUIEHUMM KIMEHTOB C OCOOBIM YpPOBHEM pPHCKa,
pPacCUMTHIBAEMOIO IMO3UIIMOHHBIM METO/J0M, B TOM YHUCJIE PACYETHI 10 JOrOBOpaM
PEIIO, 3akiioyeHHBIM Ha YCJIOBHUSX TEHEPAJIbHOTO COIJIANICHUS (€IUHOTO
JoroBopa) u  (WaM) JOTOBOPOB, 3aKJIIOYEHHBIX HA  YCJIOBMSIX  TPaBUII
OpPraHU30BaHHBIX TOProB W (WJIM) TPaBWI KIUPHUHTA, U YJIOBIETBOPSIOUIUM
TpeboBanusM myHKTa 1 crateu 4.1 denepanbHoro 3akoHa ot 26 okts10ps 2002 roga
No 127-@3 «O HecocrosaTenbHocTH (0aHKpOTCTBE)» (CoOpaHne 3aKOHOAATEILCTBA
Poccuiickoit @enepanuu, 2002, Ne 43, ct. 4190; 2019, Ne 52 (wacts I), ct. 7825)
(manee — @enepanbHblid 3aK0H «O HECOCTOATENLHOCTH (OAHKPOTCTBE)»), a TAKXKe
TpeboBanmsiM myHKTOB 3 u (unmu) 4 crateu 4.1 denepanpHoro 3akoHa «O
HECOCTOATENLHOCTH (0aHKpOTCTBE)». MH(Dopmarus o 3a0J10KHpPOBaHHBIX aKTHUBAX,
YMEHBIIAIOUUX CYMMY OCHOBHOTO U JIOMOJHUTEIBHOTO KamuTajla, B MOApAa3zelie
3.2 pa3gena 3 He OTpa)kaeTcs B CiIy4ae, €CJIM KPEIUTHBIA PUCK IO TAKUM aKTUBaM

HC paCCUNUTLIBACTCA.
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Nudopmarnus mo mokaszarensm noapaszaena 3.2 pazaena 3 uHGOpMAIH 110
pacyeTy HOpMaTUBa JIOCTaTOYHOCTH KaluTalla PACKPBIBAETCS B pa3pe3e aKTUBOB U
YCIIOBHBIX 00513aT€IBCTB KPEAUTHOTO XapakTepa, POPMUPYIOMINX KPEAUTHBIN PUCK,
32 UCKIIIOYEHHEM pPHUCKAa B OTHOUIEHHMH KJIMEHTOB C OCOOBIM YpPOBHEM pHCKAa,
pacCUUTHIBAEMOTO MO3UIMOHHBIM METONOM. B ciyyae ecnv B OJIMH HETTHUHI-ITYJ
BKJIIOYEHO HECKOJBKO AaKTHMBOB, TAaKUM aKTHMBaM [PHUCBAUBACTCS E€IHUHbBIN
uACHTU(UKATOP KpeauTHOro pucka B moapasaenax 3.1, 3.2 um 3.3 pazgena 3
uH(popMaIMU IO pacyeTy HOpMaTHBa JOCTATOYHOCTH KamuTala. B cimydae ecnu
aKTUB HE BKJIOUYEH B HETTUHI-IYJ, UJCHTU(UKATOP KPEAUTHOTO PUCKA JOJKEH
OBITh YHUKQJICH ISl JAHHOTO aKTHBa, a MO TPyNIe aHAIUTUYECKUX MPU3HAKOB
«Unentudukarop akTUBa / HETTUHT IIyJa» CIEAyeT yKa3blBaTh 3HaueHue «He
MIPUMEHHUMO).

8.1. Ilo mokazarento «Koa BadOTB, B KOTOPOM BBIPAXKEHBI AKTHUBBD)
yKa3bIBaeTCs HU(PPOBOH KO/ BATIOTHI, B KOTOPOU BHIPAXKEHBI aKTUBBI (TPEX3HAYHBIN
nM(ppoBOIl KO U TPeXOYKBEHHBINH KOJT (C MCIIOJIb30BAHUEM PA3ACIUTENS «-» (TUPE)
B cooTBeTcTBUM ¢ O6mepoccuiickum kinaccudukaropom BamoT (OKB)), pu aTom
JUIsl JOJTOBOM LIEHHOM OyMaru W JJis TOJIEBOW LIEHHOW Oymaru yka3bIBaeTcs KOJ
BaJIIOTHI, B KOTOPOM BBIpAKEH HOMHUHAN YKa3aHHOW IIeHHOW Oymaru; s
JICTIO3UTApPHOM PACIMCKH YKa3bIBAETCSA KOJ BaIIOTHI, B KOTOPOH HOMHUHHPOBAHBI
MpeCTaBIsIeMbIC IICHHbIE Oymaru; JJis naeB (aKIui) WHBECTUIIMOHHBIX (HOHIOB
YKa3bIBae€TCsl KOJ BaJIOThl BBINYCKA; ISl JAPArol€HHbIX METAaVIOB KOJ He
3aMoJHAETCS.

8.2. ITo mokazatento «KoJ aparoiieHHOTO MeTalljia» yKa3biBaeTCs OYKBEHHO-
1U(POBOM KO APAroleHHOTO METAIIIA, SBISIOMIETOCS aKTUBOM, B COOTBETCTBHH C
Knaccudukaropom  BaliOT MO  MEXKIPABUTEIBCTBEHHBIM  COTJIAIICHUSM,
HCTIOb3yEMBIX B OaHKOBCKOH cucTeMe Poccuiickoit denepanuu
(KnaccudpukatopoM KIMPUHTOBBIX BalltoT). B ciaydae ecnm B mepeyHe HeE
MPEACTABICH KOJl APAarolleHHOTO METailia, SIBJSIOIIErOoCs] aKTUBOM, YKa3bIBaeTCs
snauenue «000 — unoe».

8.3. 1o mokazaremo «MaenTudukarop uenHoi Oymaru u3z Peectpa 1ieHHBIX
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Oymar» yka3bpIBaeTcsl UACHTHU(PHUKATOpP IEHHOW Oymaru, uHpopMaius o KOTOPOH
packpeiBaeTcsi B Peectpe mennpix Oymar. Ecim mo mokazatemo «IIpemmer
TpeOOBaHMIT/0053aTENILCTB, B TOM YHCIIE JJI LIeJied HETTUHTa» YKa3aHO 3HAYCHUE
«leHHBIe OyMarmy», mo nokasarento «Maentuduxatop nenHoi Oymaru u3 Peectpa
HEHHBIX OyMmar» 00s3aTelIbHO JOJKHO OBITh 3alOJHEHO 3HAYeHHUE, MPU ITOM B
Peectpe 1eHHBIX OyMar packpbiBaeTcss HH(OpMalKs, COOTBETCTBYIOIIAS BCEM
uAeHTU(UKATOpaM LIEHHBIX OyMar, yKa3aHHBIM B mojpasziene 3.2 paszgena 3
uH(pOpMAaIUK IO pacyeTy HOpMATHUBA IOCTATOYHOCTH KaruTasa.

8.4. Ilo moxka3zaremo «HaumMeHoBaHMEe IIEHHON Oymarm» yKa3bIBAaeTCs
HAaMMEHOBAaHUE IIEHHOW Oymarn B COOTBETCTBMM C BHYTPEHHUMH CHCTEMaMH
po(heCCUOHATIBHOTO YYaCTHUKA.

8.5. Ilo moxaszaremto «Koxg ISIN mnennoit Oymarm» yKa3bIBaeTCs
MEXIYHApOIHbIN UJICHTU(DUKAIIMOHHBIN KO lIeHHON Oymaru (mpu Hanmuuuu). s
JIEMIO3UTAPHOM PACTIMCKU YKA3bIBACTCS MEXKIYHAPOIHBIN UIEHTU(DUKAITMOHHBINA KOJT
JIETIO3UTAPHON pacnucku. He nomyckaercss HMCIONIb30BaHHUE JII SMHUCCHOHHBIX
LEHHBIX OyMar BHyTPEHHUX KOJI0B TPO(ECCHOHATILHOTO YYaCTHHKA, a TAK)XKE KOJI0B,
MPUCBOEHHBIX APYTUMH OPTaHU3ALUSMU, HE SBIISAIOIIMMUCS PETUCTPAMOHHBIMH.

8.6. Ilo mokazaremo «CpoK aKTHBa» YKa3blBaeTCs OJHO M3 CIEAYIOLIUX
3HAYEHUM:

J1o 90 xkaneHmapHbIX THEMH;

Cspiie 90 kalieHIapHBIX THEM.

8.7. Ilo mokazarento « Tum TpeboBaHMA/00s13aTEILCTBA TS IIEJICH HETTHHT A
TOJIBKO B OTHOILIEHUH aKTUBOB, PEJOCTABICHHBIX 10 JJOrOBOPAM, 3aKJIFOUEHHBIM Ha
YCJIOBUSIX TEHEPAIBHOTO corjamieHus (€AuHOTo A0roBopa) U (Wiam) JIOrOBOPOB,
3aKJIIOYEHHBIX Ha YCJIOBUAX MpPaBUJI OPraHU30BAaHHBIX TOPTroB W (WJIM) TpaBUII
KJIIUPUHTA, YKA3bIBAETCS OJTHO UX CJICAYIOIIMX 3HAYEHUW B OTHOILICHHHM aKTHUBA,
IPEIOCTABIEHHOTO MO (PMHAHCOBBIM JIOTOBOpPaM, BKJIIOUEHHBIM B COTJAIlIEHUE O
HETTUHTE!

TpeboBanue — 3HaueHHE yKa3bIBAeTCS JUIS TMO3ULUN, YBEITMYHMBAIOIIUX

CTOMMOCTh aKTHMBa MOJ PUCKOM (CyMMbI TpeOOBaHUN Opokepa MO JEHEKHBIM
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cpenctBam 1o omnepamusiMm  obpatHoro PEIIO, crommoctn 1ieHHBIX OyMmar,
nepenaHHbIx Opokepom no omnepaiusam npsimoro PEIIO);

O0s13aTeNbCTBO — 3HAYEHHE YKa3bIBAE€TCA JUISl MO3UIMKM, yMEHBIIAIOUIUX
CTOMMOCTh aKTHBa TOJ] PUCKOM (CyMMBI 00sS3aTElbCTB OpoKepa MO JCHEKHBIM
cpenctBam 1no omnepanusMm npsmoro PEIIO, crouMoctu 1eHHBIX OyMmar,
MOJIy4eHHBIX OpokepoMm 1o onepanusm odopatHoro PEIIO).

8.8. Ilo moxkazarento «IIpeamer TpeGoBaHU/00A3aTENBCTB, B TOM YUCIE JJIS
1eseil HETTUHTa» YKa3bIBA€TCs OJHO U3 CICAYIOMINUX 3HAYCHUM:

JIeHeXXHbIE CPEACTBA;

[lennsie Oymaruy;

ToBaps! (BKITtOUas JPAroIlieHHBIE METAJLIIBI).

8.9. Ilo mokazareno «KomudaecTBo TpeOboBaHMit (00s13aTEILCTB), B TOM YHCIIC
JUISL 1IeJied HETTHHTa» YKa3bIBAeTCS KOJIMYECTBO TpeOoBaHus (00s3aTENbCTBA),
BBIDQXKEHHOTO B INTyKaX I[IEHHbIX OyMar, eJIuHUIAX BajlOThl, TIpaMMax
JIParolleHHbIX METAJJIOB. 3HAYEHUE MO JAHHOMY TOKa3aTeNto Kak i TpeOoBaHui,
TaK M U1 0053aTEIbCTB YKA3bIBACTCS CO 3HAKOM «+» (TLTIOC).

8.10. I'lo moka3zarento «Bennunna TpedoBanus (0053aTeIHCTBA), B TOM YHCTIE
JUTSL TIeJIe HETTUHTa» YKa3bIBA€TCS CTOMMOCTh aKTHBA WIIA JICHEKHBIX CPEJICTB B
cootBeTcTBUM ¢ myHKTOM 3.11 Vkazanus banka Poccun Ne 5873-V B pyGneBom
skBuBasieHTe. CTOMMOCTH JIParoleHHBIX METAIOB, TPEOOBAHUA TO KOTOPHIM
OPEIbSABISAIOTCS K KIIMEHTaM ¢ 0COOBIM YPOBHEM PHCKa IO CEJIKaM, COBEPIICHHBIM
npo(heCcCHOHANBPHBIM YYaCTHUKOM IO TOPYYEHHIO KJIMEHTOB Ha OCHOBaHUH
JI0OTOBOpa KOMHUCCHH, OTIPEIETISETCS UCXO U3 YIETHOH 1IeHbI Ha ad(pUHUPOBAHHBIC
JIparoIieHHbIE METAJUIbl Ha JaTy pacyeTa HOpMAaTHBa JIOCTATOYHOCTH KamHTala,
ycTaHoBJIeHHOW bankoM Poccun B cooTBeTcTBrH € MyHKTaMu | - 4 Yka3anus banka
Poccun Ne 1283-VY. 3nadenue 1o JaHHOMY MOKa3aTelto Kak JiJIsl TpeOOBaHUM, TaK U
JUTS1 00513aTENIbCTB YKA3bIBAETCS CO 3HAKOM «+» (TLTIOC).

8.11. Tlo moka3zaremo «BenuunHa pe3epBa, CO3JaHHOTO B COOTBETCTBUU C
MC®O (IFRS) 9» 3amonnsiercs wuHbOpMamMs aHAJIOTHYHO C TOKa3aTeIeM

«BenunuuHa pesepna, co3ganHoro B cootBerctBuu ¢ MCDO (IFRS) 9» nynkra 6.7
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HACTOSIIIEr0 NOPSAIKA.

9. B moapa3nene 3.3 pasgena 3 umHpopManuu Mo pacdyeTy HOpMATHBA
JIOCTAaTOYHOCTH KamuTalla oTpaxkaercss uHpopmaius o0 oOecriedeHuu akTUBOB U
YCJIOBHBIX 0053aTENbCTB KPEAUTHOTO XapakTepa, B TOM YHCJE MOJYYEHHBIX
npodeccuoHanbHbIM yyacTHUKOM 10 goroBopy PEIIO, 3akitoueHHOro Ha OCHOBE
reHepalibHOTO corlaileHus (€AMHOTo JOTOBOpa) U (KMJTH) TOTOBOPOB, 3aAKIIOYEHHBIX
Ha YCIIOBUSIX MPABUJI OPraHU30BAaHHBIX TOProB W (WJIM) MPaBWI KIMPUHTA, U
yIOBIIETBOPSIONIUM TpeOoBaHusM myHKTa 1 ctathu 41 denepanbHoro 3akoHa «O
HECOCTOATENILHOCTH (OaHKPOTCTBE)», a TakKe TPeOOBAHMSIM MYHKTOB 3 U (win) 4
ctatbu 41 DenepanbHOro 3akoHa «O HECOCTOSATEILHOCTH (OAHKPOTCTBE)Y.

Nudopmarnus no nmokasarensam nojapaszzaena 3.3 pazaena 3 uHbopMaiu 1o
pacyeTy HOpMaTHWBa JOCTATOYHOCTH KalHUTalla YKa3bIBAETCS B pa3pe3e OOBEKTOB
oOecrieuenus. KaxaoMy o0bekTy obOecrieueHUs NpHCBAaUBaeTCAd UACHTHU(HUKATOD
KPEJIUTHOTO PUCKA, COOTBETCTBYIOIIUNA aKTHUBY WJIH YCJIOBHOMY O00S3aTE€lbCTBY
KPEJIUTHOTO XapaKkTepa, yKazaHHOMY B mojpazzene 3.2 pasnaena 3 uadpopmaiuu mno
pacueTy HOpMaTHBa JOCTATOYHOCTH KamuTana. B ciaydae eciiv K OJHOMY aKTHUBY,
YCJIIOBHOMY 00513aT€JIbCTBY KPEAUTHOTO XapaKTepa JM00 HETTUHT-TTYJIy OTHOCUTCS
HECKOJIbKO 00BEKTOB 00ECIIeYeHHs, TAKUM 00BEKTaM 00€CTICUCHUS PUCBANBACTCS
eIUHBIA UACHTU(HUKATOP KPEAUTHOTO PUCKA.

9.1. Ilo rpynne aHanTUTUYECKUX NPU3HAKOB «CpPOK NMOCTYIUIEHUS aKTHUBA»
YKa3bIBA€TCS OJIHO U3 CIICIYIOMINX 3HAYEHUN:

He no3nuee 30 kaneHIapHBIX THEM;

Cebie 30 kaJieHAaApHBIX THEH.

9.2. Tlo mokazatento «Buj odecrieueHus» yKa3bIlBa€TCs OJHO U3 CICTYIOIINX
3HAYEHUM:

JleHexxHbIe cpesicTBa B PyOIIsX;

JleHexxHbIe cpelicTBa B HHOCTPAHHOW BAJIIOTE;

[lennsie Oymaru;

JlparonieHHbIe METaJUIBI.

9.3. Ilo nmokazaremnto «Hanpasnenue odbecniedenus (1711 HETTUHTA)» B cllydae
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eciii obecreueHre MpeoCTaBlIeHO O (PMHAHCOBBIM JOTOBOpAaM, BKIIOYEHHBIM B
COIJIAIIEHHE O HETTUHIE, YKa3bIBAETCS OJTHO M3 CIEAYIOIINX 3HAYCHUN:

TpeGoBanve — 3HayeHUE YKa3bIBACTCS [UJISl TO3ULUNA, YMEHBIIAIOIINX
CTOMMOCTh ObecriedeHus (CyMMbl TpeOOBaHUN OpoKepa Mo JEHEKHBIM CPEACTBaM
no omepauusMm obparHoro PEIIO, croumoctu 1eHHBIX Oymar, mepeaaHHbIX
opokepom no onepanusim npsimoro PEIIO);

O0s13aTeNbCTBO — 3HAYCHHE YKAa3bIBACTCS AJIA TMO3UIMNA, YBEIUYUBAIOIINX
CTOMMOCTb 0OecrieueHust (CyMMBbI 00513aTeNIbCTB OPOKEpa MO JACHEKHBIM CPEJICTBaM
no onepauusm npsimoro PETIO, cronmocTy LieHHBIX Oymar, MOJy4YeHHbBIX OpOKepOM
no onepanusim ooparaoro PEITO).

9.4. Ilo rpynne aHanUTHYECKUX MNpU3HAKOB «Koa BaIOTHI /qparoleHHOro
MeTaslia» yKa3bIBaeTCs:

U(pPOBOI KOJ BaJIIOTHI, B KOTOPOU BhIpak€HO oOecrieueHne (Tpex3HauHbIi
UG pPOBOM KO U TPEXOYKBEHHBIN KO/ (C UCIIOIb30BAaHUEM PA3JCIUTENS «-» (TUPE)
B cooTBeTcTBUM ¢ OO1epoccuiickuM kinaccudukaropom Baitot (OKB)), pu atom
JUTSL TOJITOBOM IIEHHOM Oymaru u Juisl I0JIEBOM 1IEHHOM OyMaru, yKa3bIBaeTcs KOJI
BaJIIOTHI, B KOTOPOM BBIPAKEH HOMHUHAN YKa3aHHON IeHHOW Oymaru; aJis
JIENIO3UTAPHON PACIUCKHM YKa3bIBa€TCAd KOJ BAOTHI, B KOTOPOH HOMWHWPOBAaHbI
npejcTaBisieMble LIeHHbIe Oymaru; JUisl maeB (aKiMil) HHBECTUIIMOHHBIX (DOHIOB
YKa3bIBa€TCs KOJ BAIIOTHI BBITYCKA,;

OYKBEHHO-IIM(GPOBOM  KOJ  JAPArolieHHOro  MeTajla,  SBIISIOMIETOCs
oOecrieueHueM, B  cooTBeTcTBMM ¢  Kinaccupukatopom  BaIIOT 1O
MEXIPaBUTEIbCTBEHHBIM COTJIAIIEHUSIM, HCIIOJIb3yEMbIX B OAHKOBCKOW CHCTEME
Poccuiickoit @eaepannu (KnaccudukaropoM KIMPUHTOBBIX BATIOT);

3HaueHue «000 — nHoey», eciii B epeUHe He MPEICTABICH KO IParoleHHOTO
MeTallIa, SBIAIIIErocs 00ecneyeHreM;

3HaueHue «He nmpuMeHnMo», eciy BbIIE€yKa3aHHbIE KOJbl HE TPUMEHSIOTCS
K 00€eCTICUEeHHUIO.

9.5. o mokazarento «Mnentudukatop nerHoi 6ymaru u3 Peectpa 1ieHHBIX

OyMary ykasbpIBaeTcsi UACHTU(GUKATOP IIEeHHOW Oymaru, uH@opMmanus o KOTOpOM
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packpsiBaetcs B Peectpe niennbix 6ymar. Ecim o mokazarento «Bu obecnieueHus»
ykazaHo 3HaueHue «llennpie Oymarny, mo nokasaremnio «MaeHTudukarop 1eHHOH
Oymaru u3 Peectpa neHHBIX Oymar» 0053aTe€lbHO JOJKHO OBITh 3arOJHEHO
3Ha4YeHWe, MpH 3TOM B PeecTpe 1eHHBIX Oymar packpbiBaeTcsi WHGpOpMaIus,
COOTBETCTBYIOIIas BCEM MJACHTU(PUKATOpPAM IIEHHBIX OyMmar, yKa3aHHbIM B
noapaszaene 3.3 pasnena 3 uHGopMalvy MO pacdyeTy HOpMaTHBa JOCTATOYHOCTU
KalnuTasa.

9.6. [Tokazarens «HanMeHoBaHME IIEHHOM OyMaru 3amoJIHIeTCs] aHAJTOTUYHO
noka3zarento «HanmeHnoBanue ieHHOM Oymarny myHKTa 8.4 HACTOSIIETO MOPSIKA.

9.7. Tlokazarens «Kox ISIN menHOW OymMarm» 3amoJIHSICTCS aHAJIOTHIHO
nokazatento «Kop ISIN nienHoit Oymaru» myHKTa 8.5 HaCTOSIIIETr0 MOPsIKa.

9.8. Ilo moxazarento «KonmuecTBo» yKa3bIBaeTCsl KOJIMYECTBO AaKTHBA,
ABJISAOLErocs: o0ecredeHrneM. 3HaueHHe 10 JaHHOMY I0Ka3aTelo yKa3bIBaeTCs CO
3HAKOM «+» (TUTIOC).

9.9. Ilo moka3zarento «CTOMMOCTBY» YKa3bIBACTCS OIEHKA OJTHON €IMHUIIBI
COOTBETCTBYIOLLIEIO BHJA AaKTUBA, SBISIOLIErocs obecrneueHueMm, B pyOjeBoM
skBUBaTIeHTEe. CTOMMOCTB JPArol€HHBIX METAJIIOB, SIBJISIOIIMUXCS 00ECIIEYEHUEM 10
C/IeJIKaM KJIMEHTOB C OCOOBIM YPOBHEM PHUCKa, ONPEAEISAETCS UCXOMs U3 YUYETHOM
1eHbl Ha apuHUPOBAHHBIC JPArollCHHbIE METAUThl Ha JaTy pacueTa HOpMaTHBa
JIOCTAaTOYHOCTH KalWTalda, YCTaHOBJICHHOM bankom Poccum B COOTBETCTBHM C
nyHktamu | - 4 Ykazanus banka Poccun Ne 1283-V.

9.10. ITo mokazatento «MCTOYHMK KOPPEKTHPYOIMIETo Kod(hUImeHTa
ykaszpiBaercss UHH knupuHTroBoi opranusanuu, OCyIeCTBUBIIEN pacueT IPUHITON
poeCCHOHAILHBIM YYaCTHUKOM B Ka4eCTBE KOPPEKTUPYIOMIETO Kod(duiimenrta
CTaBKM pPUCKA B COOTBETCTBUMU C ab3aleM TPEeTbUM IMyHKTa 17 NpuUiIOXKeHUs K
VYkazanuto banka Poccun ot 26 Hos6ps 2020 roga Ne 5636-Y «O TpeboBaHHIX K
OCYILIECTBICHUIO OpOKEpCKOM NeATEIbHOCTH TPU COBEPIICHUH OpOKEpOM
OTIIEIBHBIX CHENOK 3a CUET KJIMEHTa», 3aperucTpUpOBaHHBIM MUHHUCTEPCTBOM
FOCTULINU Pocculickon denepanuu 29 nexaops 2020 roaa

No 61923 (nmanee — VYkazanue banka Poccum No 5636-Y). B cimywae ecinu
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KOppEKTUPYIOIU KO3(h(UIIMEHT MPUMEHSETCS B COOTBETCTBUM C MyHKTaMu 3.0,
3.7 u 3.8 Ykazanus banka Poccuu Ne 5873-V, yka3zsiBaercs 3HaueHue «CorjiacHO
YKa3zaHuio».

9.11. Ilo mnoxka3arento «KoppekTupyroumii Ko3QPHUIHEHT» YKa3bIBaeTCS
3HaUEHUE KOPpPEKTHpyolero koshduirenTa, onpeaeasieMoro B COOTBETCTBUU C
riaBoil 3 Yka3zanus banka Poccum Ne 5873-V.

9.12. Tlo moxasarento «BennuumHa oOecrneueHus» yKa3bIBACTCS 3HAYCHUE
BEJIMYMHBI OOECHEUEeHHs] MO aKTHUBY, YCJIOBHOMY O0O0S3aTE€IbCTBY KPEIUTHOTO
Xapakrtepa, TpeOoBaHMsI K KJIMEHTY MPO(EeCcCHOHANTBHOTO YIaCTHUKA, OMIPeIesieMoe
B COOTBETCTBUU c IIYHKTOM 3.3 VYkazanus banka Poccun
Ne 5873-V.

9.13. B pamkax goroBopoB PEIIO, BKIIOUEHHBIX B COMJIAIIEHUE O HETTUHTE,
BCEM CJIeJIKaM, BKJIFOUEHHBIM B COTJIAIIICHUE O HETTUHTE MPUCBAWBACTCS €AMHBIN
«nentudukaTtop KpeaAUTHOTO PUCKA», COOTBETCTBYIONINI TAKOMY COTJIAIIICHUIO O
HETTHHTE (J1aJiee — KHETTHHT C3T»). B cilydyae Hamm4us HECKOJIBKUX COTJIALICHUH O
HETTUHTE KaXJIOMy U3 HHUX TMPUCBAUBACTCS YHHUKaIbHBIA «nenTudukatop
KPEAUTHOTO PUCKAY.

9.13.1. B noapasnene 3.1 uadopmanus o caenkax PEIIO, Bxonsmux B oguH
UJCHTU(HUKATOP KPETUTHOTO PUCKA (COTJIAllIEHNEe O HETTUHTE), OTPaKaeTcsl OJTHON
ctpokoil. [Ipu aTom:

a. BeTM4YMHA, OTpakeHHas 1o oo « CyMMapHasi BeTUYMHA aKTHBAY, TOJDKHA
pPaBHATHCS CyMMeE BEJMYMH Mo Noito «Bennuuna tpeboBanuii / (00s3aTeNbCTB), B
TOM YHCJIE JJIA LIeJied HeTTUHTa, pyo» moapaszaena 3.2 ¢ npuzHakoM « TpedoBaHue)
0 aHaJUTHYeCKOMYy mpu3Haky «Tum TpeboBaHus/00s13aTeNbCTBA IS LENel
HETTHHTa» 32 BBIYETOM CyMMBlI BEIMYMH 1O Moo «BenwmunmHa TpeGoBanuii /
(00s13aTeNnbCTB), B TOM YHCIE JUIsl IIeJied HeTTuHTra, pyo» moapazaena 3.2 ¢
npuzHakoM  «OO0s3aTeNbCTBO» MO  aHAIUTHYECKOMY  TNpu3Haky  «Tum
TpeOoBaHuUsI/00s3aTeNIbCTBA  JJISI  [I€JIE  HETTUHTa» I  COOTBETCTBYIOIIETO
uaeHTUdUKATOpa KPEAUTHOTO PUCKA Mmojpasaena 3.2;

b. BenuuuHa, otpaxkeHHas mo moiro «BenuuunHa obecrieueHus», JOJDKHA
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PaBHATHCS CyMME BEJIMYMH 1O noio «Bennunna obecrnieueHus» noapaszzaena 3.3 ¢
npu3zHakoM «OO0sA3aTeNbCTBO» M0 aHATMTUYECKOMY NpH3HaKy «HampaBieHnue
oOecrieueHus (1711 HETTUHTA)» 332 BEIYETOM CYMMBbI BEJIMUKH MO o0 «BenuunHa
obecnieueHus» noapaszzaena 3.3 ¢ npusHakoMm «TpeboBaHUE» MO aHATUTUIECKOMY
npusHaky «HampaBnenue obecrniedeHust (111 HETTUHTA)» JIJIi COOTBETCTBYIOIIETO
uaeHTUdUKATOpa KPEAUTHOTO pUCKa mojpaszena 3.3.

9.13.2. B mnoapazgenax 3.2 u 3.3 NOANEKHUT OTPAXKCHHUIO JI€TaTbHAS
uHpopmalusi 0 BceX TPeOOBaHUSX M 00s3aTenbcTBaxX (MO JEHbraM U LEHHBIM
oymaram) no caenkam PEIIO, Bxoasiimum B cornamieHnue o HertuHre. [Ipu atom nmst
Ka)JI0¥ CIETKU B OTHOIIICHUH BATIOTHI TPeOOBaHMUs/00s3aTEIbCTBA 110 ICHEKHBIM
CpEICTBaM M KaXk/10il LleHHOM Oymaru uH@opmanus ykassiBaercsa 1 pa3 (B ogHOM
cTpoke) nubo B monpaszaene 3.2, nubo B mnonpazjaene 3.3 ¢ ykKazaHueM
COOTBETCTBYIOLIEro eAuHoro «Maentudukaropa KpeautHoro pucka». Ilpu stom
JeTanu3alysi IO CJAENKe/aKTUBY 3alOJHSETCS [0 aHAIUTUYECKOMY paspesy
«nentudukarop akThBa / HETTUHI Iyjla». 3anojHEeHue nonapasnenoB 3.2 u 3.3
IIPOUCXOJIUT C YYETOM CJIELYIOLIETO:

9.13.2.1 B mnoapasaese 3.2 ¢GHopMbl TOIEKAT OTPAKEHUIO AKTHUBHI,
dopMupyrolue KpeIuTHBIH pUcK. B cOOTBETCTBUM € 3TUM B JaHHOM MoJpa3zelie
OTpa)kaeTcsi:

a. Undopmanus o tpeboBaHMsIX W 00s3aTEILCTBaX MO IIEHHBIM Oymaram
nepenaanHbix/noaydeHubix mo caenkam PEINO. [lannas wuHbopMarius
OTpaXkaeTcsi B Cllyyae, €CJIM COBOKYMHAas IMO3UIHUS MO TaKOW LIEHHOU
oymare 1o Bcem caenkam PETIO, BKIIOU€HHBIM B COTJIAIlIEHUE O HETTUHTE,
MIPEACTaBISIET CO00M TpeboBaHue K KOHTpareHTy mno caenkam PEIIO (T.e.
B clly4ae HaJIW4Ms B HETTUHT-ceTe caenok oopaTtHoro PEITO cymmapnas
BEJIMYMHA 00s3aTeNIbCTBA 10 COOTBETCTBYIOIIEH IIEHHOM Oymare
(konmyecTBO Oymar, moydeHHbIX Mo oopatHomy PEIIO) He mpeBbimiaet
CyMMapHYIO BEJIMYUHY TpeOOBaHUN (KOJIMYECTBO Oymar, nepeaaHHbIX MO
npssmoMm PEIIO) nmo cnenkam mpsimoro PEITO, BKIIFOUEHHBIX B TaKOM

HETTUHT-c3T). [Ipu sTOM:
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e /ISl LIEHHBIX OyMmar, MepeJaHHbIX M0 OMNepalusM OPSIMOro
PEIIO, B ananutnyeckoMm mpusHake «Tum TpeOoBaHUs/00s3aTenbCTBA
JUIs LeJedl HeTTuHra» ykasbiBaercsi «TpeboBanHue». Takue cymMmbl

TpeOOBaHUI MO IEHHBIM Oymaram, MNepeaHHbIM 0 TEPBOM YacTH

npsmoro PEIIO, 6ynyt yBennuuBath 00muii 00beM aKTHBA TOJT PUCKOM;
® /Il LIEHHBIX OyMmar, MOJY4YEHHBIX MO OmNepamusM 0O0paTHOro
PEIIO, B ananmuthueckoM mpu3Hake «Tum TpeboBaHUs/00s3aTeIbCTBA

JUISL LIeJIed HEeTTUHTa» yKasbiBaeTcsl «Q0s3aTenbcTBO». Takue cymMmbl

TpeOOBaHMI MO IEHHbIM Oymaram, TNepelaHHbIM 0 TEPBOM YacTH
npsmoro PEIIO, OynyT yMeHbIaTh 001Kl 00beM aKTHBA MO PUCKOM;
b. Madopmanms o TpeOOBaHUAX U 00sM3aTeNbCTBAX IO JCHEKHBIM
CpelicTBaM, mepenaHHbIX\monydeHHbIx 1o caenkam PEIIO. JlanHas
uH(popManusl OTpakaeTcsi B CiIy4yae, €CIM COBOKyIHAas NO3ULUSA IO
JCHE)KHBIM CPEACTBAM B COOTBETCTBYIOLIEHW BAJIIOTE II0 BCEM CEIKaM
PEIIO, Bk/IIOYEHHBIM B COTJAIIEHHUE O HETTUHIE, MPEJCTaBIseT COOOM
TpeboBaHue K KoHTpareHTy mno cnenkam PEIIO (T.e. B HETTHUHr-ceT
BKJIOUEHBI cienku oopatHoro PEIIO, cymmaphas BenuunHa TpeboBaHuM
[0 JECHEKHBIM CpPEICTBAM B COOTBETCTBYIOUIEM BallOTE KOTOPBIX
MPEBBINIAET CYMMApPHYIO BEJIUYHHY OOS3aTENBCTB MO CAEIKAM MPSMOTO
PEIIO, BK/IIOYEHHBIX B TAKOW HETTUH-CAT). [Ipu sTOM:
® JUISl ICHE)KHBIX CPEACTB, MOJIYUYECHHBIX IO OIMEpALUsM HNPIMOTO

PEIIO, B ananuthueckoM mpu3Hake «Tunm TpeboBaHUs/0053aTeNbCTBA

JUTSL TIeJIed HeTTUHTa» YyKasbiBaeTcsi «OO0s3aTenbCcTBO». Takue CyMMBI
0053aTENbCTB MO JICHEKHBIM CPEICTBAM B COOTBETCTBYIOLIEH BalltOTe,
MOJIy4YeHHBIM TI0 TiepBOoM uactu mpsimoro PEIIO, OyayT yMeHbIIAThH
oO1IMif 00BEM aKTUBA MO PUCKOM;

® sl ACHEXKHBIX CPEJCTB, MEPEIaHHbIX 0 ONepanusiM 00paTHOro
PEIIO, B ananmutmueckoMm mpu3Hake «Tum TpeboBaHUs/005S3aTenbCTBA
JUIs 1enell HeTTuHra» ykasbiBaercsi «TpeboBanue». Takue cymMMmbl

TpeOOBaHMI MO JEHEKHBIM CPEACTBAM B COOTBETCTBYIOILLEW BaIOTE,
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nepenaHHbIx 1mo nepBoil yactu obpatHoro PEIIO, OynyT yBeanuuBathb

o0muii 00beM aKTHUBa MOJT PUCKOM
9.13.2.2. B moapa3saese 3.3 popMbl MOJJICKUT OTpaAKEHUIO obecnieueHre. B
COOTBETCTBHHM C 3TUM B JAHHOM IOJPA3Iee OTPAKACTC:
a. Mudopmanus o TpeOOBaHUSIX U 0053aTENHCTBAX MO HEHHBIM OymMaram
nepeaaHHbIx\noaydeHHbx 1o caenkam PEINO. [lannas wuHbopMarius

OTpaXaeTcsi B Clly4ae, €CJIM COBOKYMHAas IMO3UIHUS IO TaKOW LIEHHOU

6YMaI‘C I10 BCCM CACJIKaM PEHO, BKJIIOUYCHHBIM B COI'JIAIIICHUC O HCTTHUHI'C,

MpeACTaBIsieT cOO0M 0053aTeNbCTBO K KOHTpareHry no cuaeiakam PEITO

(T.e. B ciydae HajauuMs B HETTUHI-ceTe cenok ooOparHoro PEIIO
CyMMapHasi BeJIMYMHA 00A3aTeNbCTBA IO COOTBETCTBYIOLIEH IIEHHOM
Oymare (xommvecTBO Oymar, mody4eHHBIX 10 oOpatHomy PEIIO)
OPEBLIIIAET CyMMapHYI BEIMYMHY TpeOOBaHUM (KOJMYECTBO Oymar,
nepeganHbix 1o npsmoMm PEIIO) no cpenkam mnpsimoro PEIIO,
BKJIIOUEHHBIX B TaKOW HETTUHT cAT). [Ipu aTOM:

e IS IICHHBIX OyMar, nmepegaHHbIX mo oneparusM npsmoro PEIIO, B

aHanuTHdeckoM mnpusHake «Hampasnenne obOecniedeHust (s
HETTUHTA)»  yKa3biBaeTrcss  «IpebGoBanuey. Takue  CyMmbl
TpeOOBaHMIA TT0 IIEHHBIM Oymaram, NepeIaHHbIM 110 TIEPBOM YacTu
npsimoro PEIIO, OyayT yMeHbIIaTh 001Inii 00beM 0OecrieueHus;

® JIJIs IIEHHBIX OyMmar, MoJy4eHHBIX 1o onepaiusaM oopatHoro PEITO,

B aHaJIUTHYeCKoM mpusHake «Hampasnenwe oOecnedueHus (s

HETTUHTA)» yKa3biBaeTcs «O0s3aTesnbcTBO». Takue CyMMBbl

TpeOOBaHMI 1O LIEHHBIM Oymaram, nepeIaHHbIM 0 MEPBOM YacTu

npsimoro PEINO, 6ynyt yBennuuBath 001muii 00beM 00eCTieUeHNS,

b. Mudopmanms o TpeOOBaHUSIX HM O00S3aTENbCTBAX 110 JA€HEKHBIM
cpeacTBaM, mepeAaHHbIX\OJydeHHbIX 1Mo caenkam PEITO. [lannas

uHopMaIus OTpakaeTcss B CiIydae, €CIM COBOKYIHAs TO3UIUS TIO0

JACHC)KHBIM CpEIACTBAM B COOTBETCTBYIOIIECH BaJIIOTE IO BCEM CACJIKaM

PEIIO, BKIIOYEHHBIM B COTJIAllIEHHE O HETTHHTIE, MPEICTABISET COOOM
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00s13aTesIbcTBO K KOHTpareHTy mno caenkam PEIIO (T.e. B HETTHHT-ceT

BKIIIOUEeHBI crienku oopatHoro PEITO, cymmaphas BennunHa TpeOOBaHUM
[0 JICHE)KHBIM CpEACTBAaM, B COOTBETCTBYIOIIEH BAIIOTE KOTOPBIX HE
IPEBBIIIAET CYMMapHYI0 BEIUYUHY OOS3aTENBCTB MO CAEJIKAM MPSMOIo
PETIO, BxiIt0YeHHBIX B TaKOW HETTHH cAT). [Ipu 3TOM:
e Uil JEHEXHBIX CPEACTB, IIOJYYEHHBIX II0 ONEPALMIM IPSIMOIO
PEIIO, B ananutuueckoM npusHake «HampaBnenue oOecnieueHus

(nns HeTTHHTA)» YyKa3biBaeTcs «O0s3aTesbcTBO». Takue CyMMBbI

0053aTE€NBCTB MO JIEHEXKHBIM CPEICTBAM B COOTBETCTBYIOLIEH
BAJIIOTE, MOJYYEHHBIM 1O nepBod yactu npsmoro PEIIO, Oyayt

YBEJIMYMBATEL OOIIHIT 00BEM 00ECIIEUEHHUS

e JUIsl JICHEKHBIX CPEJCTB, MEPEAAHHBIX MO OIepanusiM 00paTHOro
PEIIO, B ananutuyeckoM npusHake «Hampasnenune oOecrieueHus
(nnmst HeTTHHTA)» YyKa3bpiBaeTcsi «TpeboBanue». Takue CyMMBbl
TpeOOBaHUII MO JEHEKHBIM CpPEICTBAM B COOTBETCTBYIOIIEH
BAJIIOTE, MEpPEJaHHbIX Mo nepBoil yactu odpatHoro PEITO, Oyayt
YMEHbBIIaTh 001ui 00beM obecTieueHus

10. B moapasnese 3.4 pasgena 3 uHopManuu Mo pacyeTy HOpMaTHBa
JIOCTATOYHOCTH KamuTajda oOTpaxkaeTcss WHGoOpMaIus O KIMEHTCKON MO3UIIUU
npodeccruonansHoro yuyactuuka. [loapasnen 3.4 pasznena 3 3anoyiHsIeTcs B cioyyae,
ecnu B nogpaszaene 3.1.1 paznena 3 no nokaszarento «Meroa pacyera KpeaUuTHOTO
pucka kimenta [TYPLb» ykazano 3nauenue «1-I103u1nOHHBIN METOT.

B cnywae ecim mokazarenum mnonpasgena 3.4 paspena 3 SABISIOTCSA
OTpULATEIbHBIMM, WX 3HAaY€HUs B HHQOpMALMU MO pacyeTy HOpMaTHUBa
JIOCTATOYHOCTH KaIlUTaJla YKa3bIBAIOTCSA CO 3HAKOM «-» (MUHYC).

Nudopmanus no nokazaresnsiM B HACTOSIIIIEM ITYHKTE pacKpbIBae€TCA B pa3pese
KPEJIUTHOTO PUCKA U AKTUBOB KJIEHTOB.

10.1. ITo nokazaremnto «BenuunHa MIaHOBOTO UCXOSIIET0 OCTaTKa C yYETOM
KOPPEKTUPYIOLIEr0 KO3(P(PUIMEHTa» YKa3bIBa€TCAd BEJIMYUHA TIOJOXKHUTEIBHOTO

(OTpHULIATENIFHOTO) TUIAHOBOTO MCXOMASIIET0 OCTAaTKa C YYETOM KOPPEKTUPYIOLIETO
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kod(durmenTa, onpeaeIsieMoro B COOTBETCTBUH ¢ MyHKTOM 3.15 Vka3zanus banka
Poccnn Ne 5873-V.

10.2. Tlokazareny «Koa BaliOThl, B KOTOPOW BBIPAKEHBI aKTUBBI»
3aMOJIHSIETCS. AHAJIOTMYHO mokazaTento «Koa BadioThl, B KOTOPOW BBIPAKEHBI
aKTHUBB» MyHKTa 8.1 HACTOAIIErO MOPSAKA.

10.3. Tloka3arens «Koa nparoneHHOro MeTaia» 3arojHsAeTCs aHAJOTUYHO
noka3zarento «Kox nparoiieHHOro MeTasay MyHKTa 8.2 HACTOSIIETO MOpsIaKa.

10.4. ITo nmokazatento «Mnentudukarop neHHoi 6ymaru u3 Peectpa 1ieHHBIX
OyMary ykaspIBaeTcs MACHTU(PUKATOP ILIEHHOW Oymaru, nH@opManus 0 KOTOpPOM
packpbiBaeTcsi B Peectpe 1eHHBIX Oymar, mpu 3ToM B Peectpe 1eHHBIX Oymar
packpbiBaeTcss MH(OpMaIs, COOTBETCTBYIOINIAsI BCEM HACHTU(GUKATOPAM IEHHBIX
Oymar, ykazaHHbIM B mojapasnaene 3.4 pasnena 3 uHpoOpMalMud IO pacuery
HOpPMATHBA JIOCTATOYHOCTH KaruTaia.

10.5. TIlokazarens «HaumeHoBaHue 1IleHHON Oymarm» 3amoJIHSIETCS
aHaloTMYHO TmoKa3zarento «HammeHoBanune 1eHHOM Oymarm» mnyHkTa 8.4
HACTOSIIETO MOPSIKA.

10.6. TTokazarens «Kox ISIN 1eHHOlt Oymarm» 3amojHSETCS aHAIOTHYHO
nokazatento «Kom ISIN nienHoit Oymarm» myHKTa 8.5 HACTOSIIIETro MOPsIKA.

10.7. Tlo nmoka3zaremo «KonmdecTBO» yKa3bIBaeTCS IUIAHOBBIM HCXOISIIIHMA
OCTAaTOK aKTHBA KJIMEHTA B €AMHUIIAX BATIOTHI MJIU B KOJIMYECTBE IICHHBIX OyMmar.

10.8. Tlo moka3zarento «CTOMMOCTB» YKa3bIBaCTCS OLICHKA OJIHOM €IMHHIIBI
aKTHBa KJIUCHTa B PyOJE€BOM SKBUBAJICHTE.

10.9. ITo mokazatemo «BemuywHa MOJOKHUTEILHOTO \ (OTPUIIATEIIHHOTO)
TJIAHOBOTO MCXOJSAIIETO OCTATKAa» YKA3bIBACTCS BEJIMUMHA TJIAHOBOTO MUCXOISIIETO
OCTaTKa, MPU STOM OTPHUIATEIbHBIN IJIAHOBBIA UCXOSAIIUNA OCTATOK YKa3bIBACTCS
CO 3HAKOM «-» (MUHYC).

10.10. ITo moka3zatento «Koppektupytonuii kKodhPUIHEHT» yKa3bIBaeTCs
3HAYCHUE KOPPEKTUPYIOLIEro Kod(pdUIIMEHTa, ONPeIeseMOro B COOTBETCTBUU C
nyHKToM 3.15 Vkazanus banka Poccun Ne 5873-V.

10.11. Tlokazarenbp «VICTOYHUK KOppEKTUPYIOIIEro Kod(uimeHTa
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3aMOJIHSETCS.  AHAJIOTMYHO  mokazatento  «MCTOYHHK ~ KOPPEKTUPYIOIIETO
koaddumenTa» nynkra 9.10 HacrosIiero nopsaka.

11. ITo nmoka3zarento «MeToJ pacdyeTa pbIHOYHOTO pHUCKa» moapasaena 4.1
pasgena 4 wuHopMmalMu MO pacdyeTy HOPMaTHUBa JOCTATOUYHOCTH KamuTala
yKa3bIBa€TCsl METO/I pacueTa PbIHOYHOI'O PHUCKA, BEIOPAHHBIN MpodeccuoHaIbHbIM
YYaCTHUKOM:

ba3oBhli;

[IpoaBUHYTHIMN.

12. B moapasnesie 4.2 pasgena 4 uHopManuu mo pacyeTy HOpMaTuUBa
JIOCTATOYHOCTH KalluTaja yKa3blBaeTcsl HH(POpMaLUs O pacyeTe pbIHOYHOTO PUCKA
B OTHOILIEHWH IIEHHBIX OyMmar.

Nudopmanus no nokazarensm noapaszena 4.2 pazaena 4 uapopmaiuu mno
pacueTry HOpMAaTHBa JOCTATOYHOCTH KalHTala OTPaXaeTcsi B pa3pe3e KaxAaou
[IEHHOM Oymaru, B OTHOIIIEHUHU KOTOPOM MPOU3BOAUTCS PACUET PHIHOYHOTO PUCKA.
Nudopmanuss o 3a0J0KMPOBAHHBIX LEHHBIX OyMar, yMEHBIIAIOMIMX CYMMY
OCHOBHOTO U JIOMOJIHUTENBHOTO KamuTajia B mozapazaene 4.2 pazgena 4 He
OTpa)KaeTcsl B Cilydyae, €CJIM PHIHOYHBIM PHUCK MO TaKUM IICHHBIM Oymaram He
pacCUUTHIBAETCS.

12.1. Tpynmbl aHanuTHYEeCKUX Mpu3HAKOB «WnenTudukaTtop Trpymnmsl
OJTHOPOJHBIX OOBEKTOB MO OCHOBHOM 4acTu pucka», «aeHTudukaTop Tpymnmsl
OJTHOPOJHBIX OOBEKTOB IO BATIOTHOM YacTU PUCKa» O0A3aTEIBHO 3aMOTHSIOTCS B
ciyyae, ecnu B nojapasznene 4.1 pazgena 4 uadopmanuu Mo pacyeTy HOpMaTHUBa
JIOCTATOYHOCTH KaluTaja Mo Moka3arento «MeToa pacuera pbIHOYHOTO pHUCKa
yka3aHo 3HaueHue «lIpoaBunyThIii». [[aHHBIE TPYIIIBI AHATUTUYECKUX PU3HAKOB
UCIIOJB3YIOTCSL JUIsl TPYNIIUPOBKU PBHIHOYHOTO PHUCKA IIEHHBIX Oymar B TPYIIIbI
OJTHOPOJHBIX 0OBEKTOB B COOTBETCTBHH C 1. 6.2 Ykazanus banka Poccun Ne 5873 -
VY. Hannuaue nByXx uieHTU(PUKATOPOB 0O0YCIOBICEHO TEM, UTO OJIUH BBITYCK IIEHHBIX
Oymar MoxkeT (GopMHpOBaTh KaK OCHOBHYIO YacTh PBIHOYHOTO PHCKa, TaK M
BAJIIOTHYIO YacTh PBIHOYHOTO PHICKA, KOTOpPhIE OyAyT BKIIOYEHBI B Pa3IMUYHBIC

rpynibl OJHOPOAHBIX OOBEKTOB. B ciiydyae ecnu B moapaszaene 4.1 pasnena 4
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uHbOpMaIlMU MO pacyeTy HOpMaTHBa JOCTATOYHOCTH KalWTala MO MOKAa3aTelro
«Meton pacuera ppIHOYHOIO PHUCKa» yKa3aHO 3Ha4YeHHUE «ba3oBbli», 10 rpynmnam
aHAIMTUYECKUX MPU3HAKOB «VIeHTUPUKATOp TPYIIbl OJJHOPOJHBIX OOBEKTOB IO
OCHOBHOM 4acTu pHckay, «aeHTupuKaTop rpynmnsl OJHOPOJHBIX OOBEKTOB IO
BAJIFOTHOM YaCTH PUCKa» yKa3bIBaeTcs 3HaueHue «He npumennumMon.

[To rpynmnaM aHAIMTUYECKUX MPU3HAKOB HACTOSAILIETO MYHKTA YKa3bIBAIOTCS
YHHUKAJIbHbIE WACHTU(PHUKATOPHI, MPUCBOCHHBIE MPO(ECCHOHATBHBIM YYaCTHUKOM
KOKJ0M Tpynmne OAHOPOJAHBIX 00BbeKTOB. MaeHTudukarop rpymnmnsl OJJHOPOIHBIX
OOBEKTOB MO OCHOBHOM YacTH pUCKA HE MOXKET COBNAAAaTh C UACHTU(PUKATOPOM
TPYIIIBl OJHOPOJIHBIX OOBEKTOB IO BAJIOTHOW YaCTH pPUCKA, TaK KakK JIaHHbBIE
UACHTU(DUKATOPBI MOAJIEKAT OTPAKEHUIO OTACIBHBIMU CTPOKAaMHU B IMOJpa3ese
4.6.2 paznena 4 undopmaluu 1Mo pacyeTy HOpMaTuBa JOCTATOUYHOCTH KamuTasia.

Ecnu nennas Oymara Uiy BajloTa pUcKa 0 LIEHHOW Oymare He BKJIIOYEHA B
IPyNITy OJTHOPOJHBIX 00BEKTOB C MHBIMU IICHHBIMU OyMaraMu WjIu BaJIFOTAMH PUCKa
10 LEHHBIM Oymaram, To Juisl Leneil popMbl cUMTaeTCsl, YTO Takas LIeHHast Oymara
WJIM BAJIFOTA pUCKa MO IEHHON Oymare opMUpyeT Tpymiy OAHOPOIHBIX OOHEKTOB,
COCTOSIIIYIO TOJIBKO U3 3TOW LIEHHOM OyMaru Wi BaJIFOThl pUCKa IO IEHHOM Oymare.

12.2. Tlo 3Ha4YeHMIO TPYMIBl AHAIUTAYECKUX Mpu3HakoB «MaeHTtudukarop
IIEHHOM Oymarwm» ykasbiBaeTcs HIEHTU(UKATOP IEHHOW Oymaru, uH(pOpMaius o
KOTOpOM packpbiBaeTcsi B PeecTpe 1ieHHbIX Oymar, mpu 3ToM B PeecTpe 1eHHBIX
OyMmar packpbiBaeTcs WH(pOpMAIMs, COOTBETCTBYIOIIAs BCEM HACHTU(PHUKATOpAM
LEHHBIX OyMmar, ykazaHHbIM B nojpasnene 4.2 pasznena 4 undopmanuu mno pacuery
HOpMAaTHBA JI0CTaTOYHOCTH KaluTasa.

B nensx npumenenus 000co0IeHHOTO pacyeTa 3a0JIOKUPOBAHHBIX aKTHBOB,
B KaueCTBE JOMOJHUTEIBHOTO aTpulOyTa uieHTH(]UKAaTOopa IIEHHOW Oymaru s
IIEHHBIX OyMar, SBISIOIMIMXCS 3a0JOKUPOBAHHBIMH aAKTUBAMH, JIOMYCTUMO
yKa3bIBaTh MPU3HAK 3a0JI0KUPOBAHHOTO aKTHBA JIJIS 1EIM UICHTU(DUKAIINN TIEHHBIX
OymMmar, sIBJISIOIIUXCS 3a0JI0KUPOBAHHBIMU AaKTHBAMHU.

B ciydae ecnu B COOTBETCTBUU € YUETHOM MOJIUTUKON MPOQPECCHOHATBHOTO

YYaCTHHKA MO0 OyXTralaTepCKOMY YYeTy IIeHHble OyMaru OJHOTO BBIITYCKa, KOTOPbIE
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VUUTBHIBAIOTCS. B PA3HBIX MECTaX XPaHEHUS, UMEIOT pPa3HYI CHPABEIUBYIO
cTonMocTh ¢ yuerom tpedoBanuit MC®DO (IFRS) 13, To unentndukatop 1neHHON
OyMaru MOXKET CoJiepkKaTh JOMOTHUTEIbHBIA aTpuOyT, XapaKTEPU3YIOUIUNH MECTO
XpaHEHUs [IEHHOU Oymaru.

12.3. [Ilokazarenp «HaumeHoBaHue 1IeHHOM OyMmarm» 3aroJHSACTCS
aHAJIOTMYHO Tmoka3arento «HaummenoBanuwe 1ieHHOM Oymarm» myHkTta 8.4
HACTOSAILETO MOPSJIKA.

12.4. Tlokazarens «Kom ISIN menHo#t Gymaru» 3amoJHSIETCS aHAJIOTHYHO
noka3zatento «Koz ISIN niennoi 6ymarm» myHkTa 8.5 HacToOAIIET0 TOPSAKA.

12.5. Tlo rpynme aHATUTUYECKUX MPU3HAKOB «Bua o0BEKTa» yKa3bIBaeTCs
OJIMH U3 CJIEIYIONUX BHUJIOB OOBEKTOB, B OTHOIICHUH KOTOPBIX OCYIIECTBIISACTCS
pacyeT BEeJIMYMHbBI PHIHOYHOTO PUCKA!

1 — JloneBble IEHHBIC OyMaru;

2 — JlonroBeie 1IeHHbIE OyMaru, HOMUHUPOBAaHHBIE B MHOCTPAHHOU BaJItOTE,
YUYUTBIBAEMbIC [0 aMOPTU3UPOBAHHON CTOMMOCTH, BKJIIOYasi JOJITOBHIC IICHHbBIC
OyMaru, nepe/laHHbIe 0 OTIEPAIIMSIM, COBEPIIIAEMBIM Ha BO3BPATHOM OCHOBE;

3 — JlonroBeie I1eHHBIE OyMaru, B TOM 4YHCIIC HOMHHHPOBAHHBIC B
WHOCTPAHHOM BAJIOTE, OIEHUBAEMBIC TI0 CITPABEIJIMBOM CTOMMOCTH Yepe3 MPUOBLIH
WJIU YOBITOK JIMOO IO CIIPaBeIJTMBOM CTOMMOCTH Yepe3 MPOYHMil COBOKYITHBIHN JTOXO/I,
BKJIIOUAs JIOJTOBBIC IICHHBIE OyMaru, nmepeaaHHbie Mo ONepalusM, COBEPIIaEMbIM
Ha BO3BPaTHOM OCHOBE;

4 — Jleno3uTapHbIE PACIUCKU;

5 — O6s3arenbecTBa MO 00PATHOM MOCTAaBKE LEHHBIX OyMar, MOJTYyYEHHBIX MO
noroopam PEIIO wunu 3aiima nieHHBIX OyMmar, B cilydae e€CiiM MOJIy4YeHHbIE [IEHHbIE
oymaru no poroBopy PEIIO wunu 3aliMa 1eHHBIX OyMar ObUIM peaii30BaHbI IO
JIOTOBOPY KYIUTM-TIPOJIaXKH IEHHBIX Oymar wid mepeaansl no goroBopam PEIIO,
3aiiMa IEHHBIX OyMar Wiu B 00ECIIEUCHHE IO MTPUBJICYCHHBIM CPEJICTBAM Ha CPOK,
MIPEBBIIAIOIINKN CPOK TTEPBOHAYATILHOM ONEpaIK, UK TIO TAKUM IIEHHBIM Oymaram
UMEJI0 MECTO HEWCIOJHEHHWE KOHTPAreHTOM CBOHMX O0O0S3aTEIhCTB MO OOpaTHOM

ITOCTaBK¢;
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6 — TpeGoBaHus MO AETO3UTAPHBIM PACIIUCKAM;

7 — O0s13aTenBCTBA MO ACTIO3UTAPHBIM PACTIUCKAM;

8 — TpeboBaHus MO JOJIEBBIM IIEHHBIM Oymaram;

9 — O0Gs3aTenbCTBA MO JOJIEBBIM LIEHHBIM OyMarawm;

10 — TpeOoBaHus 1O JONTOBBIM IIEHHBIM OymaramM, B TOM YHCIIE
HOMUHUPOBAHHBIM B HWHOCTPAHHOM BaJlOTE, OILEHWBAEMBIM 110 CIPABEIIUBOM
CTOMMOCTH uYepe3 MPpUObLIb WU YOBITOK JIMOO MO CIPaBEeATUBOM CTOUMOCTHU Yepe3
MPOYU COBOKYIHBIN 10XO/I, BKJIIOYas AOJTOBbIE LIEHHbIE OyMaru, nepeiaHHble Mo
oTeparysM, COBEpIIaEMbIM Ha BO3BPATHON OCHOBE;

11 — OOGs3aTenscTBa MO JOJTOBBIM IIEHHBIM OyMaraM, B TOM YHCIIE
HOMUHUPOBAHHBIM B HWHOCTPAHHOM BaJIOTE, OLICHUBAEMBIM IO CIpPaBEIJIUBOMN
CTOMMOCTH 4Y€pe3 MPUObLTb WM YOBITOK JINOO N0 CIPABEAJIMBOM CTOUMOCTH Yepe3
MPOYU COBOKYITHBIN 10XO/I, BKJIFOYasi JOJTOBBIE IIEHHbIE OyMaru, nepeIaHHble o
orepanysmM, COBEpIIaeMbIM Ha BO3BPATHON OCHOBE;

12 — TpeGoBaHHs MO JOJATOBHIM IEHHBIM OyMaram, HOMUHHPOBAHHBIM B
WHOCTPAHHOM BAJTIOTE, YUYUTHIBAEMbBIM 10 aMOPTU3UPOBAHHON CTOMMOCTH, BKJITFOYAs
JIONITOBBIE IICHHBIE OyMarw, TIepelaHHble IO OIepalusiM, COBEpIIacMbIM Ha
BO3BPATHOM OCHOBE;

13 — O6s3aTenbCTBA MO JOJTOBBIM IIEHHBIM OyMaraM, HOMHHHUPOBAHHBIM B
WHOCTPAHHOM BAIOTE, YAUTHIBAEMBIM 10 aMOPTU3UPOBAHHON CTOUMOCTH, BKJTFOYAs
JIOJITOBBIC IICHHBIE OyMmarw, TMepelaHHble IO OIepalysM, COBEpIIaeMbIM Ha
BO3BPaTHOM OCHOBE.

12.6. Tlo rpymnme aHamuTHYecKuX TMpu3HAakoB «[lo3umus mo cuemke»
YKa3bIBACTCS OJTHO U3 CJICAYIONUX 3HAYCHU:

JUITMHHAs TO3ULIMS;

Koportkas no3unusi.

12.7. Tlo moka3zatento «CTOMMOCTBY» yKa3bIBA€TCS OLIEHKA OJHOW €IMHUIIBI
aKTHBa B py0JIEBOM SKBUBAJICHTE.

12.8. Tlo moxazaremto «Konum4ecTBO» YKa3bIBAETCS KOJIUYECTBO IIEHHBIX

OyMmar, NpUHUMAaEeMbIX B pacueT pUCKa.
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12.9. Tlo nokazarensm «CtaBka pucka» u «CTaBKa puCKa BaIOThI, B KOTOPOi
HOMUHHPOBAHBI LIEHHbIE OyMarm» yKa3bIBa€TCs CTaBKAa PUCKAa B COOTBETCTBUHU C
rmaBoil 5 VYkazanus banka Poccum Ne 5873-Y  unm  KOppeKTUpYHOLIUA
ko3 PUIMEHT, yCTaHOBIEHHBIN MyHKTamu 3.5 - 3.7, mommyHkTtamu 5.2.2, 5.2.3
nyHKTa 5.2, noamyHkTom 5.4.3 myHkra 5.4 Ykazanus banka Poccum Ne 5873-V.

12.10. ITo moxka3zarento «BenuumHa OCHOBHOW YacTH PBIHOYHOTO PHCKa
YKa3bIBae€TCsl 3HAUCHUE, PACCUUTAHHOE B COOTBETCTBHM C MOANyHKTamu 5.2.1 u
5.2.4 Yxa3zanus banka Poccun Ne 5873-V.

12.11. Tlo mokazaremio «BenwmumHa BAOTHOW YacTH PBIHOYHOTO PHUCKA»
YKa3bIBAa€TCsl 3HAYEHUE, PACCUMTAHHOE B COOTBETCTBUU C MOMIYHKTOM 5.2.5
Vkazanus banka Poccun Ne 5873-V.

13. B nmogpa3nene 4.3 ykaspiBaeTcsi MH(GOpMaLUs O pacuere PHIHOYHOTO
pUCKa B OTHOIICHMM HWHOCTPAHHOW BaJIOThI, TpPeOOBaHUN U 00SA3aTENBCTB,
BBIPAKEHHBIX B MHOCTPAHHOM BaJIOTE.

Nudopmanus no nokazarensm noapaszaena 4.3 paszaena 4 uapopmaiuu mno
pacueTy HOpMAaTHhBa JIOCTaTOYHOCTH KallUTalla OTPAXKAETCS B pa3pe3e KakIou
BAJIIOThI, B OTHOIICHUU KOTOPOW MPOU3BOJUTCS pacyeT PHIHOYHOIO pPHUCKA.
Nudopmarust o 3a010KMpOBaHHON MHOCTPAHHOM BaltOTE, YMEHBIIAIOMIEH CYMMY
OCHOBHOTO U JIONMOJIHUTENBHOTO KamuTajia B mozpazaene 4.3 pazaena 4 He
OTPaXKaeTCs B CJIy4ae, €CJIM PHIHOYHBIN PUCK MO TAKOW BAIIOTE HE PACCUUTHIBACTCSI.

13.1. ITo rpynne aHanuTHueckux npuzHakoB «Buj o0bekTa» (moapaszaen 4.3
paznena 4 wuHdoOpMaUMM TIO pacyeTy HOpPMaTHMBa JOCTATOYHOCTU KamuTaa)
YKa3bIBa€TCsl OJIMH W3 CIEAYIONIUX BHUIOB OOBEKTOB, B OTHOIICHUU KOTOPBIX
OCYILECTBIISIETCS PACUET BEITMYMHBI PHIHOYHOTO PUCKA:

NuocTtpanHas BaoTa;

TpeOoBanus, BEIpAXKEHHBIC B UTHOCTPAHHOW BaJIOTE;

O0s3aTenbCTBa, BRIpAXKCHHBIC B UHOCTPAHHON BAJTIOTE.

13.2. Tlo rpynne aHamuTudyeckux TmpusHakoB «llo3ummss mo caenke»
YKa3bIBA€TCs OJIHO U3 CIIEIYIOMINX 3HAYEHUN:

JUTMHHAs TO3UINS,
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Kopotkas no3znnus.

13.3. Ilo moxazaremo «KommdecTBo» yKa3bIBaeTCs KOJIMYECTBO BAIOTHI,
MPUHUMAEMOE B pacyeT PbIHOYHOTO PUCKA.

13.4 Tlo moka3zatento «CTOMMOCTE» YKa3bIBA€TCS OIICHKA OJTHON €IWHUIIBI
aKTHBa B py0JIEBOM SKBUBAJICHTE.

13.5. Ilo mnokazarento «CTaBka pHCKa» YKa3bIBAaeTCS CTaBKa pHUCKA B
COOTBETCTBMM ¢ TrnaBod 5 VYkaszanmmsa banka Poccum Ne 5873-Y  wm
KOPPEKTUPYIOMUK  KOA(DPUIIMEeHT, yCTaHOBJICHHBIM mmyHkTamu 3.5 - 3.7,
noanyHkTamu 5.2.2, 5.2.3 mynkra 5.2, noanyHkToM 5.4.3 myHkTa 5.4 YKazaHus
banka Poccun Ne 5873-Y.

13.6. Ilo mnoxkazaremo «McToyHMK cTaBKM pucka» ykasbiBaercss WHH
KJIIMPUHTOBOM OpPTraHM3alllK, OCYIIECTBUBIIEH pacyeT CTaBKA pUCKa MO TOBapy
(mparouieHHOMY MeTauty). B ciyuae eciam cTtaBka pucka OTCYTCTBYET U B pacyeT
MPUHUMAIOTCS KOPPEKTUPYIOIINE KOADPHUITUEHTHI, yCTAHOBICHHBIE ITYHKTaMH 3.5 -
3.7, mogmyHkTamu 5.2.2, 5.2.3 myHkTa 5.2, noagnyHKToM 5.4.3 myHkTa 5.4 YKazaHud
banka Poccuu Ne 5873-VY, yka3biBaetcst 3HaueHue «CorjiacHO YKazaHUIO».

13.7. Tlo mokazaremo «BenmnmunHa BaIIOTHON YacTH PBIHOYHOTO PHUCKA»
YKa3bIBa€TCsl 3HAUEHUE, PACCUUTAHHOE B COOTBETCTBHUM C IMYHKTOM 6.6 YKazaHus
banka Poccuu Ne 5873-V.

14. B moapa3znene 4.3.1 ykaszpiBaercs uHGOpPMAIUS O pacdyeTe PHIHOYHOTO
pHUCKa B OTHOILIEHUHU TOBAPOB U APATOLEHHBIX METAJIJIOB.

14.1. Tlo rpynme aHanuTHdeckux npuzHakoB «llo3unus mo cuemke»
YKa3bIBA€TCS OJTHO U3 CJICAYIOIINX 3HAUCHU:

JITMHHAs O3ULIKS;

Kopotkas no3umusi.

14.2. Tlo moxkazatemo «KommdecTBO» 3amoiHIETCS KOJIUYECTBO TOBapa B
HITYKax WK APArolueHHOro METalia B rpaMmax.

14.3. Tlo noka3zarento «CTOMMOCTB» YKa3bIBa€TCs OLICHKA OJHOW €IUHUIIBI
TOBapa WA OJTHOTO TpaMmMa JIParolieHHOro MeTajuia B py0JieBOM SKBUBAJICHTE.

14.4. Tlo noxkazatento «CTaBka puCKay yKa3bIBaeTCs CTaBKa puUcCKa ToBapa
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(Iparol€HHOrO0 MeTajljla), PAacCUMTAHHAs KIMPUHIOBOW OpraHU3alMed WU
KOPPEKTUPYIOIUK  KO3(PPUIMEHT, YCTaHOBIEHHBIM nyHKTamu 3.5 - 3.7,
noAanyHkramu 5.2.2, 5.2.3 nynkra 5.2, noanyHkToM 5.4.3 nyHkTa 5.4 YkazaHus
banka Poccum Ne 5873-Y.

14.5. Tlo mnoxazatento «McTOuyHMK cTaBKM puCKa» ykasbiBaercs WMHH
KJIINPUHTOBOM OpPraHM3alliM, OCYLIECTBHBUIEH pAacyeT CTAaBKM PHUCKA MO TOBApY
(zparoueHHOMy MeTaly). B ciyyae eciau cTtaBka pHCcKa OTCYTCTBYET U B pacyeT
MPUHUMAIOTCS KOPPEKTUPYIOIIHE KOI(PPHUITUEHTHI, yCTAHOBIICHHBIE ITYHKTaMH 3.5 -
3.7, mognmynkramu 5.2.2, 5.2.3 myHkTa 5.2, nognyHKToM 5.4.3 nyHkTa 5.4 Yka3zanus
banka Poccun Ne 5873-Y, yka3piBaercs 3HaueHue «COTIIACHO Y Ka3aHUIO».

14.6. Tlo moxka3atemo «BenmnumHa OCHOBHOM YacTU PBIHOYHOTO PHUCKa»
YKa3bIBACTCSI 3HAYCHHE, PACCUATAHHOE B COOTBETCTBUM C MOANYyHKTaMu S5.2.1 u
5.2.4 Yxa3zanus banka Poccun Ne 5873-V.

15. B moapasnenax 4.3 u 4.3.1 paszgena 4 unpopManuu Mo pacyeTy
HOpMaTHBa JOCTAaTOYHOCTH KamuTajga IO 3HAYCHUIO TPYINbl AHATUTUYECKUX
npu3HakoB «Mnentudukarop rpynmbl OAHOPOIHBIX OOBEKTOB MO BAIFOTHON YaCTH
pUCKay W TPYyNObl aHAIUTUYECKUX MpU3HAKOB «MneHTudukaTop Trpymnmbl
OJIHOPOJHBIX OOBEKTOB IO OCHOBHOW YacTH PHUCKA» YKa3bIBAECTCS YHUKAJIbHBIN
UAeHTU(HUKATOP, TPUCBOCHHBINA MPO(EeCCUOHATBHBIM YYACTHUKOM KaXXIOU TPYIINe
OJIHOPOJHBIX OOBEKTOB MO BAJIIOTHOM M OCHOBHOM YaCTHU PUCKA COOTBETCTBEHHO.
VYkazaHHble WACHTH(PUKATOPHI 00s3aTEIHLHO 3alOJIHAIOTCS B Clydae, €ClId B
noapazaene 4.1 pazaena 4 uapopmanuu Mo pacueTy HOPMATUBA JOCTATOYHOCTH
KanuTajia no nokasarento «MeToj pacyeTa pbIHOYHOTO PUCKa» YKa3aHO 3HAUYECHUE
«IIponBunyTthiiiy. B crmydae ecnm B moapaszaene 4.1 pasaena 4 undopmanuu 1o
pacyeTy HOpMaTHBa JOCTATOYHOCTHU KamuTana Mo nokazarento «MeTon pacuera
PBIHOYHOIO PHUCKa» YKa3aHO 3HaueHue «ba3oBblii», MO Tpylne aHATUTUYECKUX
npu3HakoB «Mnentudukarop rpynmnsl OAHOPOIHBIX OOBEKTOB MO BAIFOTHOW YaCTH
pucka» B monpazneine 4.3 paznena 4 W MO Tpynne aHAIUTUYECKUX NPHU3HAKOB
«nentudukarop rpynmsl OJHOPOIHBIX OOBEKTOB 10 OCHOBHOW YacTH PUCKa» B

noapazaene 4.3.1 paznena 4 uaGopMaluK MO pacuyeTy HOPMATUBA TOCTATOYHOCTH
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KalnuTajia ykasblBaercs 3HaueHue «He npumeHnmoy.

16. B moapa3nene 4.4 pa3nena 4 wHbopManuy MO pacyeTy HOPMATHBA
JIOCTATOYHOCTH KamuTajga oTpaxaeTcss HUHGoOpMaluss O pacyueTe BeTUYUHbI
PBIHOYHOI'O PUCKA MO MTPOU3BOHBIM (DMHAHCOBBIM MHCTPYMEHTAM U aHAJIOTUYHBIM
UM JOTOBOpaM, 3a MCKIYEHUEM PBIHOYHOIO PHUCKA, PACCUUTHIBAEMOIO Kak
COBOKYIMHAs BEIUMYMHA WHAUBUAYAJIbHOTO KIUPUHTOBOIO OOECHeueHUus |
pacCUMTBHIBAEMOI0 Ha OCHOBAaHUM METOJAOJIOTMHU, YCTAHOBJIEHHOW BHYTPEHHUMU
JOKyMEHTaMu po(heCcCUOHATBFHOTO YYaCTHUKA.

16.1. T'pynmel aHanuTU4YecKWX Tpu3HakoB «MaeHTUPUKATOP TPYIIIBI
OJTHOPOJHBIX OOBEKTOB MO OCHOBHOM 4acTu pucka», «aeHTudukatop Tpymnmsl
OJIHOPOJHBIX OOBEKTOB IO BAJIIOTHOM YacTH pHUCKAa MO O0a3WCHOMY aKTHUBYY,
«nentudukarop rpymnmbsl OAHOPOIHBIX OOBEKTOB MO BAJIIIOTHON YacTH pUCKa IO
JIEHEXKHBIM cpencTBam», «aeHTudukaTop Trpymibl OAHOPOJIHBIX OOBEKTOB IO
MPOLICHTHOM YaCTH PUCKa» 00s13aTEIbHO 3aIOJIHSIIOTCS B CITy4ae, €CJIH B MOApa3iese
4.1 pazaena 4 uadopmalnuu 1Mo pacyeTy HoOpMaTHUBa JTOCTATOYHOCTH KamuTaia mo
nokazaremo «Metox pacyeTta PBIHOYHOTO  PHUCKa» YKa3aHO 3HAYEHUE
«IIponBunyThIi». JlaHHBIE TPYINBI AHATUTUYECKUX MPU3HAKOB UCIIOIB3YIOTCS IS
TPYNIUPOBKKA PBIHOYHOTO PUCKA AKTHUBOB B TPYIIBI OJTHOPOJHBIX OOBEKTOB B
cootBeTcTBHM C M. 6.2 Yka3zanus banka Poccum Ne 5873-V. Hanuuue yeTwipex
UAEHTU(PUKATOPOB OOYCIIOBIEHO TEM, YTO OJUH MPOU3BOAHBIA (PUHAHCOBBIN
WHCTPYMEHT, OTPaXXEHHBIN B moapasnaene 4.4 pazaena 4 unpopmaiuu 1Mo pacuery
HOpPMATHBa JIOCTATOYHOCTH KaluTaja, MOXKET (OPMHUPOBATH BbIIICYKa3aHHBIC
KOMITOHEHTHI pUCKa. B ciiydae eciau oTAeNbHbI KOMIOHEHT PIHOYHOIO PUCKA HE
MPUMEHUM K COOTBETCTBYIOIIEMY MPOU3BOIHOMY (DMHAHCOBOMY MHCTPYMEHTY, T10
UJEHTU(PUKATOPY COOTBETCTBYIOIIETO PHIHOYHOTO pUCKAa JTOMYCTUMO YKa3bIBaTh
3HaueHue «He nmpumennmon.

B cnywae ecnim B moapazgene 4.1 pasgena 4 uHpopManuu Mo pacyeTy
HOpMAaTHBA IOCTATOYHOCTH KaluTaja 1Mo rnokasarento «MeToj pacuera pbIHOYHOTO
pUCKa» yKa3aHO 3HaueHHe «ba3oBblii», MO TpyINaM aHATUTUYECKUX MPU3HAKOB

«Mnentudukarop Tpynnbl OJHOPOAHBIX OOBEKTOB MO OCHOBHOM YacTH PHUCKa»,
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«nenTudukatop rpynmnsl OAHOPOAHBIX OOBEKTOB MO BAJIOTHOM YacTH PHCKA MO
0a3ucHOMYy aKTHBY», «MaeHTudukaTop rpynnbl OAHOPOIHBIX OOBEKTOB IIO
BAJIIOTHOM YacTU PHUCKa MO JEHEXKHBIM cpeacTBam», «MaeHTudukarop rpymnisl
OJTHOPOJHBIX OOBEKTOB MO MPOLEHTHON YacTH PUCKa» yKa3blBaeTcs 3HaueHue «He
MIPUMEHHMO.

[To rpynmnaM aHAIMTUYECKUX MPU3HAKOB HACTOSAILIETO MYHKTA YKa3bIBAIOTCS
YHHUKAJIbHbIE WACHTHU(PHUKATOPHI, PUCBOCHHBIE MPO(HECCHOHATBHBIM YYaCTHUKOM
KaKJI0M rpyIirne oAHOPOIHBIX OOBEKTOB.

Ecnu nennas Oymara win BaJifoTa pycKa 1o [eHHON Oymare He BKJIIOUYEHa B
IPYIITy OTHOPOJHBIX OOBEKTOB C HHBIMU LICHHBIMA OyMaraMu WJIu BAJIFOTAMH PHCKa
10 LIEHHBIM Oymaram, TO Juisd 1esel GopMbl CUMTAETCs, YTO Takas LieHHas Oymara
WJIM BaJIFOTa pUCKa MO LIEHHOM Oymare (opMUpyeT TpynHiy OAHOPOIHBIX OOBEKTOB,
COCTOSIIIIYIO TOJIBKO M3 3TOW LIEHHON OyMaru Wiy BaJllOThl pUCKa 10 LIEHHOW Oymare.

16.2. Tlo mnokazarento «Bunm TIOW» ykaszpiBaeTcss BUJ NPOU3BOJHOTO
(bMHAaHCOBOTO MHCTPYMEHTA B COOTBETCTBMHU C NMyHKTaMu 2 - 5 Ykazanus banka
Poccuu ot 16 depanst 2015 roma Ne 3565-V «O Bugax mpou3BOAHBIX (GPUHAHCOBBIX
WHCTPYMEHTOB)», 3apEeTHCTPUPOBAHHOrO MmuHHCTEpCTBOM rocTULMU Poccuiickon
®epnepanuu 27 mapta 2015 rona Ne 36575:

OniuoHHBINA TOrOBOP;

@pIOYEpCHBIN TOTOBOP;

dopBapAHbIN T0TOBOD;

CBon-10roBOp Ha KOP3WHY aKTUBOB;

KpenutHo-nedoatHslii cBOI 10TOBOP;

CBon Ha COBOKYITHBIN JJOXO/;

HNnou cBoI-10roBop.

16.3. Ilo moka3zatemo «MecTo COBEpIICHMS CAEIKU» YKa3bIBAE€TCS MECTO
COBEPILICHUS CIACTIKU:

Pocculicknii opranu3atop TOProBiu;

WNHocTpanHbIil OpraHu3aTop TOPTOBIU (MHOCTpaHHAst OMpIKa);

He na OpTraHU30BaAHHBIX TOPrax.
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16.4. Tlo mokazarento «ToproBulii KO, MPUCBOCHHBIN TOPrOBOW CHCTEMOM,
HOMED JI0r0BOpay (YKa3bIBA€TCs TOPTrOBBII KOJ, IPUCBOCHHBI TOPrOBOM CUCTEMOM,
€CJIM MECTOM COBEPILCHHMSI CHCIKHU SABJISIETCS POCCUUCKUI OPraHu3aTop TOPTOBIH
WIM WHOCTPAHHBIM OpraHU3aTOp TOPTOBIM (MHOCTpaHHas OWpka), WM HOMEp
COOTBETCTBYIOILIETO JOrOBOpa IMPOU3BOJHOTO (PUHAHCOBOTO HMHCTPYMEHTA, €CIIH
CZIeJIKa COBEpIIEHA HE HA OPTaHU30BAaHHBIX TOPrax.

16.5. Ilo moka3arensam «llena mcrmomHeHHs omuoHa» U «PeIHOYHAS IICHA
0a3UCHOrO aKTHBa» YKa3blBa€TCs LI€HA HCIOJHEHHWs ONUMOHAa 3a | eauHuIy
0a3MCHOT0 aKTHUBA B pyOJIsX.

16.6. Ilo moxazaremo «Buja ommmoHa» yKa3bIBaeTCA BHUJ OMIIMOHHOTO
noroBopa: Ilpomannwiii  myt, IlpuoOperennsii nyt, [lpomanHbli KO,
[TprnoOpeTeHHbI KOJII.

16.7. Ilo moxazarenmto «Tum omnumMoHa» yKa3plBaeTCsl THI OMNLIMOHHOTO
noropopa: AMepukaHckuii, EBponeiickuii nim bepmyackuii.

16.8. Iloka3zarenun «HammeHOBaHMe KIMPUHTOBOHM opranuzanuny, «MHH
KJIIMPUHTOBOM opraHu3aunm» # «Pa3sMep HWHAMBUAYAJIBHOTO KIMPHHIOBOIO
oOecreyeHus» 3arnoaHsA0TCS I ONUMOHHOTO JAOrOBOpA, €CIU PacyeT BEJIUYUHBI
PBIHOYHOI'O PHUCKA OCYLIECTBISIETCS B COOTBETCTBHM C MOIAMYHKTOM 5.4.6 mMyHKTa
5.4 Vka3anus banka Poccun Ne 5873-V.

16.9. TIlo mokazaremo «PasMep WHAMBUAYAIBHOTO  KIWPHHTOBOTO
o0ecrieyeHuss»  yKa3bplBaeTcs  pa3Mep  MHIMBHUIYaJbHOTO  KJIMPUHTOBOTO
oOecrieyeHusi, PacCUUTAHHBIA KIMPUHIOBOM OpraHU3alMel 1O OMIMOHHOMY
JIOTOBOPY.

16.10. Tlokazatenu «PbiHOYHas 1eHa Oa3ucHOro akTuBa» U «Bemuunna
TpeOOBAHUI MO TMOJYYEHUIO JCHEKHOM CyMMBI (MPEMUU) WU 00SI3aTEIBCTB IO
yIUIaTe€ JEHEXHOW CyMMBI (IPEMHH)» 3aIllOJHSIIOTCA Ul ONMIIMOHHOTO J0r0BOpa,
€CJIM pacyeT BEJMYMHBI PBIHOYHOI'O PHCKA OCYLIECTBISIETCS B COOTBETCTBUU C
MTOAITYHKTOM 54.7 IIYHKTa 54 Ykazanus banka Poccun
Ne 5873-V.

16.11. Tlo noxazatento «Kom KpeauTHOro coOBITHS» YKa3bIBACTCS KOJ
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COOBITHS, C HACTYIUIEHHUEM KOTOPOTrO CTOPOHBI CBSI3aJIM BO3HUKHOBEHUE Y
npuoOpeTaTesist KpeAUTHOM 3allUThI ITpaBa TPeOOBATh UCIIOJHEHUS JOTOBOPA!
bankporcTBO;

Hemnnarex;

Hennarexx 0CHOBHOM CyMMBI;

Herumarex npoieHTHON CyMMBI;

Hedont mo 06s3aTeNbCTBY;

Y ckopenue o0s3aTeNbCTBA;

Mopartopuii Ha TIIIaTekKH;

Pectpykrypunsanus;

[ToHM)KEHNE KPEAUTHBIX PEUTHHIOB;

[Iponnenne cpoka 10 MOraneHHUs;

Cnucanue nonra;

[TogpazymeBaeMoe CIIUCAHUE;

Hnoe.

16.12. Tlo nokazaremnto «lleproIuYHOCTD MIATEXKEM» yKa3bIBACTCS KO, T
NepBbIM aTpUOYT KOJla — YMCIIOBOE 3HAUCHHE, a BTOPOU aTpulyT KojJa MPUHUMAET
OJIHO M3 clieayromux 3HadeHuii: H — gac, D — nenn, W — Henens, M — mecs, Q —
kBapTai, Y —roa B ¢dopmarte: 1D, 2D..12D, 1W, 2W...1M, 3M, 1Y u Tak nanee.

16.13. ITo moka3zareno «CyMma MEepBOHAYAIBHOTO TUIATEKA» YKa3bIBACTCS
CyMMa MepBOHAYAIILHOIO IJIATEKA, yIJIlauuBaeMas poAaBIly KPEAUTHOMN 3aIlUTHI.

16.14. Tlo moka3zareno «PukcupoBaHHas (TUTaBAIOIIAs) CTaBKa JIJIS pacyeTra
MaTexen, yIUlauuBaeMbIX TMPOJABIY KPEAWTHOW 3alllUThl»  YKa3bIBACTCS
dbuKCHUpOBaHHAsT CTaBKa JUIs pacyeTa IUIaTeXKeW, YIJIa4MBaeMbIX IPOJABILY
KpPEAUTHOM 3aluThl. B ciydae ImiaBaromeld CTaBKH IIOKa3aTelb 3alOJHSIETCA
HCIOJIB3YEMOW B CJIIECJIKE TUIABAIOLIEH MPOLEHTHOM CTABKOM C YKa3aHUEM CPOKa U
npemun. Hampumep: 3M-ROISFIX+0.0000; 1D-RUONIA+0.0000; 1M-
MOSPRIME+1.0000; 3M-LIBOR+0.5000.

Jlns onepanuii ¢ MJIaBalOIMMU MPOIEHTHBIMU CTaBKaMH B Clydae, €Ciliu

BaJIIOTa HOMUHAJbHOU CYMMBI CIOCIKH (IlaCTI/I C)ICJ'IKI/I) OTJIINYacTCA OT BAJIFOTHI
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COOTBETCTBYIOIIEU IIAaBAIOLIEH ITPOLIEHTHOM CTAaBKH, 10 KOTOPOW OCYLIECTBIIAETCS
npuBJcUYCHUE (Pa3MEIICHWE) [IEHEKHBIX CPEACTB, TIOCIC HAWMMEHOBAHUS
IJIaBalolleld CTAaBKM YKa3bIBAaeTCsd OYKBEHHBIM KOJ BAJIOThl YKa3aHHOM CTaBKHU.
Hampumep, ecmm HOMUHaIBHAS CyMMa CIETKA (JacTH CIETKH) yKa3aHa B BAJIOTE
Poccuiickoit ®denepanuu, miaparomas ctaBka — LIBOR USD Ha cpok miectb
MecsaleB ¢ npemuer 0,5 mpolleHTa, TO MO TMOKa3aTelo YyKa3biBaeTcsa OM-
USD_LIBOR+0.5000.

16.15. 1o nokazatemnto «KoaudecTBo 00513aT€IbCTB B KOP3UHE» YKA3bIBACTCS
KOJIMYECTBO 00513aTEIILCTB B KOP3HUHE.

16.16. Ilo mokazatemo «Homep medontHOTO 00s3aTENHCTBA B KOP3UHE)»
yKa3bIBaeTCs MOPSIKOBBIN HOMEP Je(OITHOTO 00513aTeILCTBA B KOP3UHE.

16.17. Tlo mokazarenio «Koppektupytonmii ko3pPuumuent» yka3plBaeTcs
KOPPEKTUPYIOMIUNA KOI(DPUITUEHT, YyCTaHOBICHHBIN MyHKTOM 3.6 Ykazanusi banka
Poccun Ne 5873-V.

16.18. Ilo mokazatemo «KoahduumeHT kpeauTHOTO crpena» yKa3blBaeTcs
OJIHO U3 3HAYCHUI KOd(PPUIMeHTa KPeAUTHOTO CIpe/ia, YCTAHOBIECHHBIX ITyHKTOM
5.4.5 Yxa3zanunsa banka Poccun Ne 5873-V.

16.19. Ilo moxazatemo «Tum 0a3uCHOTO aKTHUBa» YKa3bIBACTCS THI
0a3MCHOTO aKTHUBA C UCTIOJIH30BAHUEM CIIEAYIOIMIUX KOJOB:

El — akmumn;

E2 — uHBECTUITMOHHBIC TIaK TTA€BOT'0 MHBECTUITMOHHOTO (DOHIA;

E3 — memo3uTtapHbie pacliicKu Ha aKIUH;

E4 — unnekc 107aeBbIX HHCTPYMEHTOB;

E5 — kop3uHa 101€BbIX UHCTPYMEHTOB;

D1 — obnuranmmu;

D2 — nporeHTHBIC CTaBKH;

D3 — uHIeKC T0ITOBBIX UHCTPYMEHTOB;

D4 — xop3uHa 10Ar0BbIX UHCTPYMEHTOB;

D5 — kpenutHOE COOBITHE;

D6 — neno3utapHbie pacliMCKu Ha OOJIUTAllUH;
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C1 — ToBapsI (3a UCKITFOYEHUEM IPATOIICHHBIX METAIIJIOB);

C2 — ToBapHBIif HHIEKC;

C3 — Kop31HAa TOBAPHBIX aKTUBOB;

C4 — nparorneHHbIC METAJUIHI;

C5 — uHJeKc Ha paroleHHbIe METAJUIbL;

C6 — Kop3HHa JIparoleHHbIX METAJIOB;

V1 — BaJoTHI;

V2 — BaJIOTHBINA MHJIEKC,

V3 — Kop3uHa BaJIIOT;

V4 — BanioThl U MPOIICHTHBIE CTABKU;

A — 1oroBOp, ABISIOMIUNACS TPOU3BOIHBIM (PMHAHCOBBIM UHCTPYMEHTOM,;

X — cMemaHHbIi TopThes, KOp3uHa HEOTHOPOIHBIX aKTHBOB;

M — unoe.

16.20. ITo moka3zarento «HamMeHoBaHue Oa3MCHOTO aKTHUBA» YKa3bIBACTCS
HAaWMEHOBaHHE 0A3MCHOTO aKTHBA MIPOU3BOIHOTO (DMHAHCOBOTO MHCTPYMEHTA.

16.21. Tlo mnokazaremto «Unentudukarop ueHHot Oymaru u3 Peectpa
IEHHBIX Oymar» ykas3bIBaeTcsl UIAEHTU(PUKATOP LIEHHOW Oymaru, mHdopmManus o
KOTOpO# packpbiBaeTcs B Peectpe 1meHHbIXx Oymar, mpu 3ToM B PeecTpe 1eHHBIX
OyMmar packpbiBaeTcs WH(pOpMAIlMs, COOTBETCTBYIOIIAs BCEM HACHTU(PHUKATOpAM
IIEHHBIX OyMar, yKa3aHHbIM B nojapaszene 4.4 paszaena 4 uHdopMaluu mo pacyeTy
HOPMATHBA JIOCTATOYHOCTH KaruTaia.

16.22. Tlokazatenp «HawmmeHoBaHWEe T1IEHHOW Oymarm» 3aIroIHICTCS
aHAJIOTUYHO TmoKa3arento «HanMenoBanme 1ieHHOM Oymarm» TmyHKTa 8.4
HACTOSIIIETO MOPSIKA.

16.23. Tlokazatens «Koxa ISIN 1eHHol Oymaru» 3amojiHIETCS aHAJOTUYHO
noka3zarento «Koz ISIN niennoit 6ymaru» myHkTa 8.5 HaCTOAIIEro NOpPsiAKa.

16.24. Tlokazatenp «KonnuecTBo IIEHHBIX OyMar) 3amoJHSAETCS] aHAJIOTMYHO
nokazarento «KonuuectBo» mynkra 12.8 Hactosiero nopsijaka.

16.25. Tlo nmokazarensm «Koxa BanioThl, SBISIONIEHCS Oa3MCHBIM aKTHBOM,

«Kon BamtoThl 6a3ucHOro aktuBay U «Koja BalIOTHI MOCTABISEMBIX/TIOTYyYaEMbIX
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JIEHEKHBIX CPEJACTB» YKa3bIBaeTCs IU(GPOBOM KOA BATIOTHI (TpEeX3HAYHBIN
G pOBOH KO U TPeXOYKBEHHBIN KO/ (C UCTIONB30BAHUEM PA3JCIUTENS «-» (TUPE)
coriacHo O6mepoccuiickomy kiaccudukaropy BamoT (OKB)). [lokazatens «Koa
BAJIIOTHl  TIOCTABJIIEMBIX/TIOJIY9a€MbIX JICHE)KHBIX CPEACTBY» 3amOJHACTCS I10
IpyIIaM OAHOPOIHBIX OOBEKTOB, MPETYCMOTPEHHBIX MyHKTOM 6.2 YKa3anus banka
Poccun Ne 5873-V. Ilo onmuoHHBIM JIOrOBOpaM 10 mokazaressiM «KoJl BaIIOTHI,
SBISIONMICCS Oa3sucHBIM akTHBOM» U «Kom BamoTel 0a3WCHOrO aKTUBay
yKa3bIBaeTcs MUGPOBON KOJ BaIIOTHI IIEHBI MCIOJHEHMS OIIIMOHHOTO JIOTOBOPA,
IIPU pacyeTe pbIHOYHOIO PUCKA B COOTBETCTBHM C MYHKTOM 5.4.7 Yka3anusa banka
Poccum Ne 5873-V.

16.26. Iloka3zarenb «KoauM4ecTBO BaIOTBI» 3aMOJHACTCS AHAJIOTHYHO
noka3zatemo «KonmuectBo» myHkTa 13.3 HaCTOSIIETO MOPSAIKA.

16.27. Ilo mokazaremo «Koja kKoHTponpHOTO Juiia» ykaseiBaercs MHH ms
PE3UACHTOB WM MEXIYHapOIAHBIM KOJ HACHTH(DHKALMK OPUINICCKOrO JUIA -
HEPE3UIEHTA, a B CIIydae €ro OTCYTCTBHUS — HHOU KO/, TIO3BOJISIFOIINI OTIPEICITUTh
HAaUMCHOBAaHUE W MECTOIOJOKCHUE JIMIla, Ha KPEAUTHBIH PHCK KOTOPOTO
npuoOpeTaeTcs 3auuTa.

16.28. Ilo moka3zaremnto «Tum 00s3aTeNbCTBY YKa3bIBACTCS TUI 00S3aTEIHCTB
KOHTPOJILHOTO JIUIA OJHUM U3 CJICIYIOMINX 3HAUCHUMN:

JlonroBoe 00s13aTeIBCTBO,

Kop3una (moprdens) 10aroBeix 0053aTeNIbCTB;

Hnoe.

16.29. Ilo moka3zaremto «Karteropusi 00s3aTeNbCTB KOHTPOJBHOTO JIMIIA»
YKa3bIBaCTCs KaTeropusi 00s13aTEIHCTB KOHTPOJIBHOTO JIMITA OJTHAM U3 CIIETYFOIINX
3HAYECHUU:

OOmranus;

3aem;

WNHuas nonropas 1ieHHas Oymara.

16.30. ITo moxkazaremro «KomnmuecTBO 0Oa3svCHOIO axkTHWBa» i1 Oa3UCHBIX

aKTUBOB HE SIBJISIOIIMXCS IEHHOM OyMaroi, BaJtOTON, KPEIUTHBIM COOBITUEM WIIU
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KOP3UHOW KPEIUTHBIX COOBITHI, YyKa3bIBa€TCS KOJIMYECTBO TaKOTO Oa3WCHOTO
aKTHBA.

16.31. Ilo mnokazatemo «Benmuuumna 0a3uCcHOro aKTHBA/HOMUHAIbHAsS
CTOMMOCTBY» OTpakaeTcs Ju00 BeMnurHAa 0a3MCHOTO aKTHBA, TUOO HOMHHAJIbHAS
CyMMa, YCTaHOBJIEHHAsl YCJIOBHUSIMU JIOTOBOpa KpeauTHo-nedonrHoro cBona. Ilof
BEJIMYMHON Oa3UCHOTO aKTHUBAa MOHUMAETCA CTOMMOCTh | €IUHUIBI 0a3MCHOIO
aKTHBa, YMHOKCHHAS HA KOJIMYECTBO OA3MCHBIX aKTHBOB.

16.32. I1o noxkazaremnto «CTaBKa pHUcKa 10 0a3UCHOMY aKTUBY» YKa3bIBaeTCs
CTaBKa pHCKa yBEJIWYEHHUs LIEHbI (Kypca) O0a3MCHOrO aKTHBA B COOTBETCTBUU C
rmaBod S5 VYkazanus banka Poccum Ne 5873-YV  wmnm  koppekTHpyrOIAn
Ko3(pbULIMEHT, yCTaHOBJIEHHBIM NMyHKTamHu 3.5 - 3.7, moamyHkTtamu 5.2.2, 5.2.3
nyHKTa 5.2, noamyHkToMm 5.4.3 myHkra 5.4 Yka3zanus banka Poccum Ne 5873-V.

16.33. Ilo nmokazarensim «MICTOYHUK CTaBKK pUCKa MO0 0a3UCHOMY aKTHUBY» U
«McTOYHUK CTaBKH pPHCKa IO BalOTe 0a3UCHOTO akTWBa» ykasbiBaercs MHH
KJIIMPUHTOBOW OpPTaHMU3AIluH, OCYIIECTBUBIIICH pacueT CTAaBKU PUCKA MO 0a3MCHOMY
aKTHBY W BaJloTe 0a3UCHOTO aKTHBA. B cilydyae eciii cTaBKa pucka OTCYTCTBYET U B
pacyeT TPUHUMAIOTCA KOPPEKTUPYIONIHE KOA(DPUIIMEHTBI, YCTaHOBJICHHBIC
nyHkramu 3.5 - 3.7, nognyHkramu 5.2.2, 5.2.3 nyHkra 5.2, noamyHktom 5.4.3
nyHkTa 5.4 Yka3zanus banka Poccuu Ne 5873-V, yka3piBaercs 3HaueHue «CoriacHo
YkazaHuio».

16.34. Tlo mnokazatemo «CTaBka puCKa BaJTIOTHI 0a3UCHOTO AaKTHUBA»
YKa3bIBACTCS CTaBKa pUCKA YBEIMYCHHS Kypca WHOCTPAHHOW BATIOTHI Oa3MCHOTO
aKTHBa WM WHOCTPAHHOW BaJlIOTHI, B KOTOPOH BBIpa)KEHA I[€HA HWCITOJTHCHHUS
ONIIMOHHOTO JOTOBOpPAa B COOTBETCTBUM C TWIaBOW S5 Ykazanus banka Poccum Ne
5873-Y wunu xoppekTupyroumii Kod3(pQUIUEHT, yCTaHOBJICHHbIA IyHKTOM 3.7
Vkazanus banka Poccun Ne 5873-V.

16.35. Ilo mokazateno «BenmnynHa OCHOBHOM YacTH PHIHOYHOTO PHICKA TI0
0a3uCHOMY aKTHBY» YKa3bIBaCTCS 3HAYCHHE PACCUYUTAHHOE B COOTBETCTBUHU C
noamyHkramu 5.2.1 u 5.2.4 nynkra 5.2 Yka3zanusa banka Poccun Ne 5873-V.

16.36. ITo nokazarensiMm «BenuunHa BaJOTHOW YacTH PHIHOYHOTO pUCKaA I10
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0a3uCHOMY aKTUBY» M «BenuuumHa BaIIOTHOW YacTH PHIHOYHOTO pHUCKA IO
MOCTaBIISIEMBIM/TIOYYaeMbIM  JICHE)KHBIM CPEJICTBAM» YKa3bIBaeTCsI 3HAUYCHHE
paccyuTaHHOE B COOTBETCTBHM C MOJIMYHKTOM 5.2.5 myHKTa 5.2 Ykazanus banka
Poccun Ne 5873-V.

16.37. [1o nokazatensim «BennunHa NpolieHTHON YacTU PhIHOYHOTO PUCKA 10
0a3ucHOMY aKTHUBY» U «BenuunHa MNPOIEHTHOM YacTh PBHIHOYHOIO PHUCKA IO
MOCTaBIISIEMBIM/TIOYyYaeMbIM  JICHE)KHBIM CPEJICTBAM» YKa3bIBaeTCsl 3HAUYCHHE
paccyuTaHHOE B COOTBETCTBUM C MOJAMYHKTOM 5.4.2 myHkTa 5.4 Ykazanus banka
Poccun Ne 5873-V.

16.38. Ilo mokazatemsiMm «BemnuwmHa pBIHOYHOTO pHCKA TIO Oa3UCHOMY
aKTUBY» U «BenuuumHa pBIHOYHOTO pPHCKAa MO IOCTABISEMbIM/TIOTYYaeMbIM
JNEHEXKHBIM  CPEICTBaM»  YKa3bIBa€TCS CyMMapHOE 3HAUCHHE  BEJIUYMH,
COCTABJISIIONIMX  PBIHOYHBIA  PUCK 1O  Oa3uCHOMY  aKTUBY H IO
MOCTABJISIEMBIM/TIOTy4a€MbIM JIEHEKHBIM CPEACTBAM COOTBETCTBEHHO.

16.39. Ilo mokazatenmio «/lons Ga3MCHOTO aKTUBA, BXOSIIETO B TPYIILY
OJIHOPOJHBIX OOBEKTOBY» YKA3bIBACTCS JOJISI, COTJIACHO KOTOPOUM Oa3WCHBIN aKTHB
YUHUTHIBAETCSI B COCTaBE TIPYIIIbl OJHOPOJHBIX OOBEKTOB MPUMEHUTEIBHO K
MPOU3BOJAHBIM (UHAHCOBBIM HHCTPYMEHTaM, Oa3MCHBIM aKTUBOM KOTOPBIX
SIBJISFOTCSI HECKOJIBKO PA3JIMYHBIX AKTUBOB (KOP3WHA aKTUBOB).

16.40. Tlo moka3arensim «HanMeHoBaHME LEHTPAILHOTO KOHTPAreHTa» W
«HH nenTpanpHOro KOHTpareHTa» yKas3blBa€TCsl COOTBETCTBEHHO HAUMEHOBAHUE
LHEHTPAIBHOIO KOHTPAareHTa U MACHTU(PUKAIUOHHBI HOMEP HAJIOrOIUIATEIbIINKA
(manee — MHH) nienTpanbHOTO KOHTpareHTa. B ciyuae eciiu cieiika ocyiecTBieHa
0e3 yuyacTus IEHTPAJIbHOTO KOHTpAareHTa, ykasbiBaeTcs 3HadeHue «Craenka 0e3
LIK».

16.41. Tlo moxkazatensm «HammenoBanue koHTpareHTay u «MHH (TIN)
KOHTpareHTa» yKas3bIBaeTCs HWH(OpMaIMs O KOHTPAreHTE MO MPOU3BOJTHOMY
¢bunancoBomy uHcTpymeHTy. I[lo mnoxazaremo «HammeHoBaHHME KOHTpareHTa»
yYKa3bIBaeTCsl  MOJIHO€  HAWMMEHOBAHHME  OpraHu3alud €  COKpAIlEHHbIM

HAaMMEHOBAaHHUEM €€ OpraHu3alMoHHO-TpaBoBoi (opmbl. [lo mokazaremo «MHH
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(TIN) xontparenta» ykasbiBaercss MHH nns pe3uneHToB, MACHTHU(PUKAIIMOHHBIHI
HOMEpP HAJIOTOIUIATENbIMKA - MHOCTPAHHOW OpraHU3alliyd B CTPaHE PErucTpanuu
(xox Tax Identification Number (manee — xox TIN) wim perucTpaimoHHbIN HOMEP
B CTpaHe peructpauu (mpu orcyrctBuu koja TIN) st Hepe3uaeHTOB.

16.42. Ilo mnoxkazaremo «Tunm TIOW» ykaspiBaeTCs THIT IPOU3BOIHOIO
(MHAaHCOBOTO MHCTPYMEHTA:

C — pacueTHBIif OTOBOD;

P — mocTaBO4YHBIN 1OTOBOP.

16.43. Ilo moxazatemo «llepHOIUYHOCT, HAYMCICHUS BapHAIIMOHHOMN
MapKu» YKa3bIBAa€TCS KO, TJl€ MEPBBIM aTpuOYyT KOJa — YMCIOBOE 3HAYEHUE, a
BTOPOW aTpuOyT KOJia MPUHUMAET OJHO W3 CIEeAyIomuX 3HadeHuid: H — gac, D —
nenb, W — Hegens, M — mecsi, Q — kBaptan, Y —roj B popmare: 1D, 2D.. 12D, 1W,
2W...IM, 3M, 1Y u Tak panee. B cimydae ecnu BapualMOHHasE Map)ka HeE
Ha4yuCIseTCs, yKa3biBaeTcs 3HaueHue «Her».

16.44. TTo noka3zarento «CpoK HCTIOTHEHU YKA3bIBACTCS CPOK MCIIOTHCHUS
CHEJIKH TI0 MPOU3BOJHOMY (DMHAHCOBOMY MHCTpYMEHTY B nHsAX. MHdopmarus mo
JTAaHHOMY TIOKA3aTeJt0 YKa3bIBA€TCsl B BUJE 1€JI0T0 YKCIIA.

17. Tlo nokazarensim «VICTOUHUK CTaBKU puckay, «ICTOUHUK CTaBKU pHUCKa
BaJIIOTHI, B KOTOPOW HOMUHUPOBAHBI IIEHHbIE Oymaruny» (moapasnen 4.2 pasnena 4
uHpopMalMu MO pacueTy HOpMaTHUBa JOCTATOYHOCTU KamuTana), «l/cTouHuk
CTaBKH pucka» (mompasnen 4.3 pasznena 4 mHdoOpMaIuu MO pacdyeTy HOpMAaTHUBa
JIOCTATOYHOCTH KanuTana), «MICTOYHUK CTaBKU pUCKa MO 0a3MCHOMY aKTHUBYY,
«VICTOYHMK CTaBKM pUCKA BAIIOTHI 0A3UCHOTO aKTUBa» U «/ICTOYHUK CTaBKHU pUCKa
BaJIIOTHI TI0 MTOCTaBIISIEMBIM/TIOTY4aE€MbIM JICHEKHBIM cpencTBamy» (moapasaen 4.4
pazaena 4 wuHoOpManMM IO pacyeTy HOpMaTHBa JOCTATOYHOCTU KamuTaa)
ykasbiBaercss MHH kimpuHroBor opraHusanny, OCYIIECTBUBIICH PACUYET CTaBKU
pucka. B ciyyae eciu B pacyeT NpUHUMAIOTCS KOPPEKTUPYIOITHE KOAhDUITHESHTHI,
YCTAHOBJIEHHbIE MNyHKTamMu 3.5 - 3.7, moamyHkramu 5.2.2, 5.2.3 myHkra 5.2,
noanyHkToM 5.4.3 nmyHkra 5.4 Ykazanus banka Poccun Ne 5873-V, yka3biBaeTcs

3HaueHue «CorjiacHo YKa3aHUumoy.
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18. B moapa3nene 4.5 pa3nena 4 wHbopManuu Mo pacyeTy HOpPMATHBA
JIOCTaTOYHOCTH KamuTajga OTpakaeTcs HHPOpMAIMs O pacueTe BEIMYUHBI
PBIHOYHOTO  pUCKa MO  MPOU3BOJHBIM  (DUHAHCOBBIM  UHCTPYMEHTaM,
pPacCUMTHIBAEMOM KaK COBOKYITHAsl BEJIIMYMHA WHIWBUAYAJIbHOTO KIMPUHTOBOIO
oOecrieueHusl.

Nudopmanus no nokaszarensam noapaszaena 4.5 pazaena 4 uabopmaiuu 1o
pacdyeTy HOpPMAaTHBa JOCTATOYHOCTH KalWTaja OTPAXAeTCs B pa3pe3e KaxKJI0ro
MPOU3BOJHOIO (PUHAHCOBOTO MHCTPYMEHTA, PUCK MO KOTOPOMY OLICHMBAETCS Ha
OoCHOBe uWH(opManuu 00 HHAUBUIYyAIHLHOM KIWPUHTOBOM OOECIEYEHUH U B
OTHOUIEHUHU KOTOPOT'0 MPOU3BOIUTCSA PACUET PHIHOYHOTO PHUCKA.

18.1. I'pynna aHanmuTUYECKUX MPU3HAKOB «neHTuduKaTop OCHOBHOM YacTH
PBIHOYHOT'O PUCKA IO TPOJBUHYTOMY METO1Y» 00s13aTEIBHO 3aMOIHSAETCA B ClIydae,
eciu B moapazaene 4.1 pasmena 4 wuHbOpMalMU MO pacuyeTy HOpMaTHBa
JIOCTATOYHOCTH KamuTaja Mo mnokaszaTento «MeTon pacuera phIHOYHOIO PHUCKA»
ykazaHo 3HadueHue «lIponBunyTteiii». B cinydae ecnm B noapasaene 4.1 pasnena 4
uH(pOpMaIUU TI0 pacueTy HOpMAaTHUBa JOCTATOYHOCTU KamuTalda MO IMOKa3aTesro
«Metoa pacuera ppIHOYHOTO PUCKa» YKa3aHO 3HaueHHWe «ba3oBblil», MO rpyIire
aHATMTUYECKUX MpU3HaKkoB «VneHTudukaTop OCHOBHON YacTH PHIHOYHOTO pHCKa
110 IPOJIBUHYTOMY METOJ1y» YKa3blBaeTcsl 3HaueHue «He mpuMeHnmon.

[To rpynmne aHaTUTUYECKUX TMPU3HAKOB HACTOAIIETO IMMYHKTA YKa3bIBaeTCS
YHUKaJIBHBIN HJIEHTU(PHUKATOP, MPUCBOCHHBIH MPO(ECCUOHATBHBIM YYaCTHUKOM
kaxnon rpynne IIOW, B OTHOmEHHH KOTOPOM PACCUMTBHIBACTCA BEIMYMHA
COBOKYITHOTO HWHIMBHUAYaJIbHOTO KIUPUHIOBOro oOecrnedyeHus. B oTHomeHuu
KKJIOTO HICHTU(PUKATOpa OCHOBHOW YaCTH PHIHOYHOTO PUCKA IO MPOJBUHYTOMY
Meroay mnoxapazaena 4.5 paszmena 4 wuHpOpMalnMM MO pacyeTy HOpMaTHBa
JIOCTAaTOYHOCTH KanuTajia B noapasnene 4.6.1 paznena 4 undopmaryu mo pacuery
HOpMATHBa JOCTAaTOYHOCTH KamuTaia JODKHA ObITh OTpakeHa WHGOpMAIUs ¢
yKa3aHHUEM 10 TPYyMIe aHAUTUTHYECKUX MPU3HAKOB « KOMIIOHEHT phIHOYHOTO PUCKay
3HaueHus «[PPocH]| OcuoBnas yacte PP: [PK] Peinounsiit puck [ION».

18.2. 1o noka3zarento «Bun [IOW» 3anonnsercs nHGoOpMaLMs aHATIOTHYHO
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noka3zarento «Bun [TOW» mynkTa 16.2 HacTosmero nopsjaka.

18.3. Ilo mokazarento «ToproBwiii KO, MPUCBOCHHBII TOPrOBOM CHCTEMO,
HOMEDP JIOTOBOPAY 3aMOIHAETCS MH(GOPMAIIU aHAIOTMYHO Moka3arelto « Toproswiii
KOJl, TMPHUCBOCHHBIM TOProBOM CHCTEMOH, HOMEp J0roBopa» IyHKTa 16.4
HACTOSIIIETO MOPSIKA.

18.4. Tlo noka3zaremto «HaumenoBanue I1ON» yka3piBaeTCs HaMMEHOBAHHE
MPOU3BOAHOTO ()MHAHCOBOTO HMHCTPYMEHTA, TPUCBOCHHOE OPraHMu3aTopoM
TOPTOBJIM UM UHOCTPAHHBIM OPTraHU3aTOPOM TOPTOBIM (MHOCTpAaHHOM OUpKelt), Ha
TOprax KOTOPOro COBEpILIEHA CEJIKa.

18.5. Ilo mokazatemo «Herro-mosunusa mo I[IDU» ykaspiBaeTcsi HETTO-
HO3UIMS IO  KOJWYECTBY  HPOU3BOAHBIX  (DMHAHCOBBIX  HMHCTPYMEHTOB,
MPUHUMAIOIIAs TTOJIOKUTEIBHOE WM OTPULIATENIbHOE 3HAYEHUE B 3aBUCUMOCTH OT
KOJIMYECTBA TMPUOOPETEHHBIX U MPOJAHHBIX IPOU3BOJAHBIX  (DHHAHCOBBIX
UHCTPYMEHTOB.

18.6. Ilo moka3zaremio «CoOBOKymHasi BEIWYMHA WHIUBUIYaJIHHOTO
KJIMPUHTOBOTO o0ecrieueHus» YKa3bIBAECTCS COBOKYITHast BEJIMYMHA
WHIUBUYAIBHOTO KIMPUHTOBOIO OOECIEUEHMs, pacCUMThiBaeMasi KIMPUHTOBOMN
OpraHuzanyen B pyOJsix M0 BCEM MPOU3BOIHBIM (PMHAHCOBBIM HMHCTPYMEHTaM U
aHAJIOTUYHBIM UM JO0rOBOPaM, 3aKJIIOUYEHHBIM MPO(PECCHOHATBHBIM YYaCTHUKOM B
COOCTBEHHBIX MHTEPECAX U YUYUTHIBAEMBIM KJIMPUHIOBOW OpraHU3alueld Ha OJHOM
U TOM € KJIMPUHTOBOM perucrpe. O0bEM COBOKYIHOIO HWHIAMBUAYAIbHOIO
KJIIMPUHTOBOIO O0ECHEeYeHUs] JOJIKEH YKa3bIBaThCsl MO KaKIOMY HHCTPYMEHTY,
YYaCTBYIOIIEMY B pacyeTe COBOKYIHOTO WHJMBHIYaJIbHOTO KIUPUHTOBOIO
o0ecrnedeHus, a IMEHHO MOBTOPATHCS MO BCEM MHCTPYMEHTAaM, YUYUTHIBAEMBbIM Ha
OJIHOM KIIMPUHTOBOM PETUCTPE.

19. CBenenust 0 CBOM-IOTOBOPaxX pacKphIBaloTCs B moapasaenax 4.4 u 4.5
pasgena 4 uHbopMalUuu MO pacyeTy HOpMaTHBa JOCTATOYHOCTH KaluTana B
COOTBETCTBMM ¢ mnoAnyHKTOoM 5.4.4 mnyHkra 5.4 VYkazanus banka Poccuun
Ne 5873-V.

20. ITo nokazarensm moapasaesa 4.6.1 pazgena 4 nadopmaliu Mo pacyeTy
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HOpPMAaTHBa JIOCTATOYHOCTH KalKTala YKa3blBAIOTCSI CyMMapHbI€ 3HAUEHHUS pacuera
PBIHOYHOTO PHCKA IO MPOABUHYTOMY METOAY B COOTBETCTBHUU C TPEOOBAHHSIMU
naparpada 2 myHkra 6.4, maparpada 2 nyHkra 6.6 u maparpada 2 myHkra 6.9
Vkazanus banka Poccun Ne 5873-V. [logpasnen 3amonHsieTcsl B cliydae, €Clid B
noapasnene 4.1 paznena 4 undpopmanuu Mo pacueTy HOpMaTUBA JAOCTATOYHOCTHU
KamuTaja Mo nmokaszarento «MeToll pacuera pbIHOYHOTO PUCKA» YKA3aHO 3HAYEHUE
«IIponsunytsiiiy. Ecnu B monpasnene 4.1 pazmena 4 undopManuu mno pacuery
HOpPMAaTHBa JOCTATOYHOCTH KamuTal Mo Moka3arento «MeTros pacuera pplHOYHOTO
pHUCKa» yKa3aHO 3HaueHHUE «ba30BbIi», O MOKa3aTensaM noapasnena 4.6.1 pasnena
4 undopMalUu MO pacyeTy HOpPMATHUBA JOCTATOYHOCTH KaIllUTalla yKa3bIBACTCS
3HaueHue «He npuMeHnmo.

20.1. UnenTudukaTop, yKa3bIBaeMbIH 110 3HAYCHHIO TPYIIIHI AHATUTHICCKUAX
npu3HakoB «MneHTudukaTop PHIHOYHOTO pPHUCKA IO MPOJBUHYTOMY METOIY»,
JIOJDKEH COBMAAATh CO CIEAYIOIMMHU UIECHTU(UKATOPAMHU:

C UJAEHTU(PUKATOPOM, YKA3bIBAEMBIM IO 3HAUYCHUIO TPYIIbl aHATUTUYECKUX
npu3zHakoB  «MneHTudukaTop OCHOBHOW 4YacTH PBIHOYHOTO PHUCKA  TIO
MPOJBUHYTOMY METONy», mojpasnena 4.5 pasznena 4 undopmanuu Mo pacyery
HOpMATHBa JIOCTATOYHOCTH  KamWTaja [0 TPOU3BOAHBIM  (DMHAHCOBBIM
MHCTPYMEHTAM U aHAJIOTUYHBIM UM JJOTOBOPAM, PACCUUTHIBAEMBIM KaK COBOKYITHOE
WHJVMBUAYAJIbHOE KJIMPUHTOBOE OOECMEUeHUE COrjacHO MYHKTY 5.5 VYkazaHus
banka Poccuu Ne 5873-V;

C UJAEHTU(PUKATOPOM, YKA3bIBAEMBIM IO 3HAUYCHUIO T'PYIIbl aHATTUTUYECKUX
npu3HakoB «aeHTudukaropom rpynmbl OJHOPOJAHBIX OOBEKTOB MO MPOIEHTHOM
YacTU pUCKay, mojpaszzaena 4.4 pasznena 4 uHpopMalvu MO pacueTy HOpMaTHBa
JIOCTATOYHOCTH KamuTaja MPU pacuyeTe MPOIEHTHOIO PHUCKAa IO MPOU3BOJAHBIM
(bMHAHCOBBIM MHCTPYMEHTAM M aHAJIOTUYHBIM MM JOTOBOpPaM COTJIACHO TJIaBE 5
Vkazanus banka Poccuu Ne 5873-V.

JIsi WMHBIX KOMIIOHEHTOB PBIHOYHOTO pPHCKAa — C HACHTU(OUKATOPOM,
YKa3bIBAEMBIM 110 3HAUECHHIO TPYIINHI AHATUTUYECKUX MpU3HaKoB «nentudukarop

PBIHOYHOIO pPHCKa MO MPOJBUHYTOMY METOAYy» Tmoapaszaena 4.6.2 paszpena 4



47

uH(bOpMaIIMK 0 pacyeTy HOpMATUBA JOCTATOYHOCTH KamuTaa.

20.2. Tlo rpymnme aHaTUTHYECKUX TMPU3HAKOB «KOMIIOHEHT pPBIHOYHOTO
PUCKa» YKa3bIBAaETCS KOMIIOHEHT PBIHOYHOTO pPHUCKA OJHUM U3 CIEIYIOIINX
3HAYCHUMU:

1 - [PPocH] Ocnonas yacte PP: [PPOi] Bennuuna qiuHHON (KOPOTKOM)
MO3UIIMHU IO TPYIIIE OJHOPOJAHBIX OOBEKTOB;

2 - [PPocH] OcHoBHuast wacte PP: [PPocuH kmcu] YacTh OCHOBHOW yacTu
PBIHOYHOTO pPHUCKA MO0 JOTOBOPY KpPEIUTHO-AEPOITHOTO CBOIA, KOTOpas He
y4acTBYET B pacueTre JIMHHON (KOPOTKOM) MO3UIINH;

3 - [PPocH] OcHoBnas wacts PP: [PK] Peraounsrtii puck [1OU;

4 - [PPBan] BamoTtnas yacts PP;

5 - [PPopor] [IponientHas yacts PP.

3HaueHus, YyKa3blBaeMble [0 TPYIINE AaHATUTHYECKUX MPU3HAKOB
«KOMIIOHEHT PBHIHOYHOTO PUCKA», COOTBETCTBYIOT MOKA3aTENsIM, YCTAHOBJICHHBIM
naparpadom 2 nyHkra 6.4, maparpadom 2 nmyHkra 6.6 u naparpadom 2 nynkra 6.9
Vkazanus banka Poccun Ne 5873-V.

20.3. Tlo moka3arensim «BenuunHa NIMHHOW MO3WIMK PHIHOYHOTO PHCKA
(> PPO>0)», «Benuumna kopoTkoil mo3uiuu peiHOYHOTO pricka (|Y PPO|<0)»,
«Herro-BenuunHa mo3uinuu  peiHOYHOrOo pucka (D PPO|)»  ykaswiBatorcs
CJIEIYIOLIME 3HAUYCHUSA:

20.3.1. 111 0CHOBHOW YAacTM PBIHOYHOTO PHCKA YKAa3bIBAIOTCA 3HAYCHUS
nokazareneir  «|Y PPOi>0», «[YPPOi<0» wu «[>PPOi» B COOTBETCTBHH C
TpeboBanusMu naparpada 2 nyHkra 6.4 Ykazanus banka Poccun Ne 5873-V. Ilo
JAHHBIM TIOKa3atessiM B mojapasnene 4.6.1 pasgena 4 mHdopmaiuu 1o pacuery
HOpMaTHBa JIOCTAaTOYHOCTH KamuTajga MO TPyNIe aHAIUTHUYECKUX IPU3HAKOB
«KOMITIOHEHT pBIHOYHOTO pUCKa» yKa3biBaeTcs 3HaueHue «[PPocu] OcHoBHas yacTh
PP: [PPOi] Bennuuna mimHHON (KOPOTKOM) MO3HIIMU IO TPYIMIE OTHOPOIHBIX
oObekToB». [lo naHHBIM mMoOKa3aTensiM 3HAYE€HUE MO TPYIIE aHATUTHYECKUX
npu3HakoB «aeHTUUKATOP PHIHOYHOTO PHUCKA IO MPOJBHHYTOMY METOIY»

AOJDKHO COOTBETCTBOBATH 3HAYCHHUIO II0 TPYIIC aAHAIUTHYCCKUX IMIPHU3HAKOB
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«nenTrduKaTop ppIHOYHOTO PHUCKA IO MPOJBUHYTOMY METOIY» Hoapa3zzaena 4.6.2
paszena 4 uadopMaruu 1o pacyeTy HOpMaTUBa JOCTATOYHOCTHU KaluTaia.

3HadyeHue nokazarens ''BemnuunHa IUII/IHHOI?I IMO3UOHUHU PBIHOYHOI'O PHCKaA

(> PPOJ>0)" momKHO PaBHATHCS CyMMeE IIOJIOKHUTENBHBIX 3HAYCHHU IOKA3aTels
"BenuuuHa MIMHHOW (KOPOTKOM) IMO3WMIIMU IO TPYIIE OJHOPOJHBIX OOBEKTOB
(PPO1)" mogpaznena 4.6.2 paznena 4 1Mo COOTBETCTBYIOLIEMY HIECHTU(DUKATOPY
PBIHOYHOTO PUCKA IO MPOJIBUHYTOMY METOAY.

3HaueHue mnokaszatens "BennunHa KOPOTKOW MO3UIIMM PHIHOYHOTO PHUCKA

(2.PPO|<0)" nommxHO paBHATHCA CyMME OTPULIATEJBHBIX 3HAYEHHWI MOKa3aTess

"BenuurHa AIMHHON (KOPOTKOM) MO3MIMHU IO TPYIIE OJHOPOAHBIX OOBEKTOB
(PPO1)" moapasznena 4.6.2 pazgena 4 1Mo COOTBETCTBYIOUIEMY HIECHTU(DUKATOPY
PBIHOYHOIO PUCKA IO MPOJIBUHYTOMY METO/Y, YKa3aHHOM MO MOJTYJIIO.

3HaueHue nmokazatenss "Herro-BenuunHA TMO3MIIMM  PBIHOYHOTO PHUCKA
(2_PPO|)" nomxHO paBHATHCA pa3HUIle ToKazaresnel "Benuunna JIMHHON TO3UITUU
peiHOYHOTO pricka (|Y PPO[>0)" u "BennunHa KOpOTKOM NO3UIUU PRIHOYHOTO PUCKA
(2_PPO|<0)", ykazaHHOM IO MOJYJIIO.

n n

3naueHue nokasarens "HrToroBas cymma peiHouHOTO pucka (PPm)" gomxHo
pacCUMTHIBATHCS C yU€TOM TpebOoBaHMit ab3a1ia BToporo myHkra 6.4 Ykazanus 5873-
YV kak cymma 50% 3HaueHuss "HeTTo-BenMuMHA MO3UIIMM PHIHOYHOIO PHCKA

y

(>.PPOJ|)" u 50% MakcumanbHOrO 3Ha4YeHUs U3 "BenuuyuHbl JIMHHOW MO3UIUU
peiHOYHOTO pucka (| PPO>0)" u "BenuuuHbl KOPOTKOW MO3UIIUU PHIHOYHOTO

pucka (|>_ PPOI|<0)".

20.3.2. Jlng 4YacTd OCHOBHOM 4YacTH PBIHOYHOTO PHUCKA MO JOTOBOPY

KpEIUTHO-N1e(DOATHOTO CBOIMA, KOTOpas HE Yy4acTBYET B pacyeTe IJMHHON WU

o OCH.j
KOPOTKOH IIO3HUIIUH IIO I'pyIIaM OJHOPOJHBIX 00BEKTOB (PPKAC‘{ , IO TIOKA3aTC/II0

«Herro-BenuunHa no3unuu peiHoYHOTO pucka(|Y PPO|)» yka3piBaeTcs 3HaueHHE

OCH.j

kaci | B COOTBETCTBUM C TpebGoBamusmu maparpada 2 myHkTa 6.4

nokazatens |PP
Vkazanus banka Poccuu Ne 5873-V, npu 3ToM mokazatenu «BenudyuHa JJIUHHOU

no3uriuu  peiHOYHOTO pucka (D PPO>0)» u «BenuunHa KOpPOTKON TMO3HUITUU
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peiHOuHOTO purcka (|2 PPO|<0)» He 3amonHar0TCs.

[lo 3HaueHuWsIM AaHHOTO TIOKazaTenss B moxapasnene 4.6.1 paspena 4
uHoOpMaIMU 1O pacyeTy HOpPMAaTHMBa JOCTATOYHOCTH KamuTajga MO TpyIe
aHAJUTUYECKUX TMpPU3HAKOB «KOMIOHEHT pBIHOYHOTO pHUCKa» YKa3bIBACTCS
3HaueHue «[PPocH] OcHoBHas yacte PP: [PPocH kiacu] Yacth OCHOBHOW YacTu
PBIHOYHOTO pPHUCKAa IO JOTOBOPY KpPEIUTHO-AEPOITHOTO CBOIA, KOTOpas He
Y4acTBYET B pacueTre JIMHHON (KOPOTKOI) MO3ULIUM.

20.3.3. Jlns BaJIOTHOM 4YacTW PHIHOYHOIO PHUCKA YKa3bIBAIOTCS 3HAYCHUS
nokazareneid  «|Y PPOi[>0», «2PPOi[<0» wu «|YPPOi|» B cooTrBeTcTBUM C
TpeboBaHusIMU naparpada 2 nyHkra 6.6 Ykazanusa banka Poccuu Ne 5873-V.

[To manHbIM MokazaTensiM B mozapaszaene 4.6.1 paznena 4 uHbopmaluu 1o
pacueTy HOpMaTHBa JIOCTaTOYHOCTH KamuTajga [0 TPYINe aHaJTUTHYECKHUX
npu3HakoB «KOMIIOHEHT PBIHOYHOIO PHUCKa» YyKa3bIBaeTcs 3HaueHue «|[PPBain]
Bamrornas yacte PP».

[To maHHBIM MOKa3aTeNssM 3HAYCHHE MO TPYMIE aHATUTUYECKUX MPU3HAKOB
«nentudukarop pHIHOYHOTO pHUCKA MO TNPOJABUHYTOMY METOAY» JTOJIKHO
COOTBETCTBOBAaTh  3HAUECHHSM TIO  TPyNIe  aHaAJUTUYECKUX  MPU3HAKOB
«nentudukarop ppIHOYHOTO PUCKA MO MPOJBUHYTOMY METOAY» mojpaszzena 4.6.2
paznena 4 uadopmalu o pacueTy HopMaTruBa JIOCTATOYHOCTH KamuTaia.

3HaueHWe mnokaszarens '"'BenmvuuHa MIMHHOM TO3WIMHA PBIHOYHOTO PHCKA

(>.PPO|>0)" momxHO paBHATHCS CyMME IOJOKHUTEJIBbHBIX 3HAYCHHM ITOKa3aTels

"BenuuuHa MIUHHOW (KOPOTKOM) MO3UIMK TIO TPYIINE OJHOPOAHBIX OOBEKTOB
(PPO1)" moapaznena 4.6.2 pasnena 4 1o COOTBETCTBYIOIIEMY HWICHTU(PUKATOPY
PBIHOYHOT'O pUCKa MO MPOJIBUHYTOMY METOLY.

3HaueHue mnokaszarens "'BenuunHa KOPOTKOM IMO3HMIIMM PBIHOYHOTO pHCKa

(D_PPO|<0)" momxHO paBHATHCS CyMME OTPUIIATEIBHBIX 3HAYCHHM TMOKa3aTems

"Benuunna anvuHHON (KOPOTKOM) TMO3MIIMU IO TPYIE OJHOPOAHBIX OOBEKTOB
(PPO1)" moapasznena 4.6.2 pasnena 4 1Mo COOTBETCTBYIOIIEMY HWICHTU(PHUKATOPY
PBIHOYHOI'O PUCKA MO MPOJIBUHYTOMY METO/Y, YKa3aHHOM MO MOJIYJIIO.

3HaueHne Tmokazatenss "HeTro-BenMuuHa MO3UIMKM  PBIHOYHOIO pPHUCKa
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(|2 PPO|)" nomxHO paBHATHCS pa3HHIIE TOKa3aTenel "Bennunna JIMHHON MO3ULIUU
psiHouHOTO pricka (|Y_PPO[>0)" u "BennunHa KOpOTKOM MO3UIMH PHIHOYHOTO PUCKA
(I2.PPO|<0)", ykazaHHOM 1O MOJYJIIO.

3HaueHue nokasareinsa "HrToroBas cymma peiHouHOTO pucka (PPm)" gomxHo
pPacCUUTHIBAThCS ¢ yU€TOM TpeOOBaHMI ab3aiia BTOPOTro ImyHkTa 6.6 Ykazanus 5873-
YV kak cymma 90% 3HaueHuss "HeTTo-BenMuMHA MO3UIMM PHIHOYHOIO PHCKA
(D_PPO|)" u 10% makcumanbHOTO 3HA4YCHHS W3 "BenuuuHbl TIMHHOW TO3UITUU

peiHOUHOTO pucka (|> PPO[>0)" u "BenuunHbl KOPOTKON MO3UIUMU PHIHOYHOTO

pucka (|Y_ PPOI|<0)".

20.3.4. 1nst mpOLIEHTHOM YacTH PHIHOYHOTO PUCKA YKa3bIBAIOTCS 3HAYCHUS
nokasarenen «). j,Z[H{ », «) jKH{ » U «),;» B COOTBETCTBUU C TPeOOBAHUIMU
naparpada 2 nmynkra 6.9 Ykazanusa banka Poccuu Ne 5873-V no kaxoii Baore, B
OTHOUIEHUHU KOTOPOM BEAETCS pacyeT MPOLUEHTHOTO PHUCKA.

[To manHbIM MokazaTensiM B moapaszaene 4.6.1 pazgena 4 uHbopmaluu 1o
pacueTy HOpMaTUBa JOCTAaTOYHOCTM KaluTajda [0 TpyNNe aHaTUTUYECKUX
pu3HaKoB «KOMIIOHEHT PBIHOYHOTO PHCKa» yKas3blBaeTcs 3HaueHue «[PPmoporn]
IIpouentHas yacts PPy».

[To maHHBIM MOKA3aTeNsIM 3HAYEHUE MO TPYIINE aHATUTHYECKUX MPU3HAKOB
«MneHtudukarop pHIHOYHOTO pHUCKA MO NPOABUHYTOMY METOAY» JTOJIKHO
COOTBETCTBOBAaTh  3HAYEHHSM 1O  TpPyHIe  aHAIUTUYECKUX  MPHU3HAKOB
«Mnentudukarop rpymnmbsl OAHOPOJIHBIX OOBEKTOB MO MPOLIEHTHOM YacTH PHUCKa»
noapasnena 4.4 pasnena 4 nHGopMmanuu Mo pacueTry HOpMaTHBA JIOCTATOYHOCTH
Kanurana.

3HaueHUs, yKa3aHHbIE MO TMOKa3aTelsiM «BennuumHa JIIUHHOW MO3ULIUU
peiHOYHOTO pHrcka (|Y PPO[>0)», «Bennunna KopoTKON MO3UIIMN PHIHOYHOTO PUCKA
(2.PPO|<0)» momxHBI B paMKax COOTBETCTBYIOLIMX HACHTU(PUKATOPOB TPYIIIIbI
OJTHOPOJHBIX 0OBEKTOB OBITH PaBHBI CyMME CJICTYIONTUX 3HAYCHUI:

[TokazaTens "BenuurHa MpOLIEHTHON YaCTH PRIHOYHOTO PUCKA M0 6a3UCHOMY

akTuBy  monpazaena 4.4 paszmena 4 ¢ y4eTOM aAHAIUTUYECKOTO 3HAYCHUS
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aHaymTaaeckoro npusHaka "llosumms mo caenke (basucHbIii akTWB)' JaHHOTO
pazmena. s  CBSI3M  MEXIy pasfenaMH  HCIONB3YeTCs  HUISHTU(DHUKATOP
"UnenTuduxarop rpymnmnsl OJHOPOJHBIX OOBEKTOB IO MPOILIEHTHOM YacTH pUCKa'
noapasaena 4.4 paznena 4;

[Tokazatenss "BenuunHa NPOUEHTHOM YACTHM PHIHOYHOIO pHUCKA TIO
MOCTaBJISIEMBIM/TIONTy4aeMbIM JCHEXKHBIM CpelicTBaM' mozpasnena 4.4 pasznena 4 ¢
y4eTOM aHAJUTHYECKOTO 3HAYCHHUS aHAIUTH4YecKoro mpusHaka '"[lo3urus 1o
cnenke (basucHblii akTuB)" maHHOrO paszgena. s CBA3M MEXIY pasjieiaMu
UCIoyb3yeTcst uaeHTuukarop "MneHTndukaTrop rpymmbl OMTHOPOIHBIX 0OHEKTOB
10 MPOLICHTHOM YacTu pucka' nojapaszaena 4.4 paznena 4;

B cnyuae, eciiv 0IMH HHCTPYMEHT, OTpa)KEHHBIHN B nojpasaeine 4.4 pazaena 4
OJTHOBPEMEHHO (POPMHUPYET MPOIEHTHBIN PUCK KaK 10 0a3UCHOMY aKTHBY, TaK H I10
JICHEKHBIM CPEJICTBAM, MPU 3TOM BaJIIOTa OA3MCHOTO aKTHBA U JICHEKHBIX CPEJICTB
HE COBIIAJIAIOT, TO IS CBS3M MexAy mnoapasnenamu 4.4 u 4.6.1 pomyctumo
no0aBiieHHE K nokazatento "MaeHTugukarop ppIHOYHOTO pUCKa 110 TPOJBUHYTOMY
Metony" noapasaena 4.6.1 pasnena 4 mocrpukca ¢ ykazaHueM KOJIa BaJIFOTHI.

B noapaznene 4.6.1 pazaena 4 no nokazareinto «MneHTudukaTop prIHOUHOTO
pUCKa 1O TMPOJABUHYTOMY METOIY» YKa3bIBaeTCs WIACHTU(PUKATOP TPYIMIIbI
OJTHOPOJHBIX ~ OOBEKTOB  MPOILEHTHOTO pHUCKAa MO  0a3UCHOMY  aKTHBY
(MUnentudukarop BA) u wuaeHTudUKATOp TPYNIBl OJHOPOAHBIX OOBEKTOB
MIPOLICHTHOT'O PUCKA 10 AeHeKHbIM cpeactBam (Maentudukarop JIC) oTaenbHbIMU
CTPOKaMHU COTJIACHO OTHECEHUIO K OJTHOPOIHBIM IPYIIIaM.

B nonpasznene 4.4 pazgena 4 no mokazarento «MaeHTudukaTop Trpymibl
OJTHOPOJHBIX OOBEKTOB IO TPOILEHTHOW YacTH PHCKA» YKa3bIBaeTCs 3HAauYCHUE,
coJieprKalllee yKa3aHue Ha TO, YTO MASHTU(PHUKATOP SBISECTCS COCTABHBIM, a TaKkKe
3HAYCHUS UJICHTU(PUKATOP TPYIIIHI OJTHOPOIHBIX 0OBEKTOB MPOIIEHTHOTO PUCKA IO
0a3ucHOMY aKTHBY W WACHTH(PUKATOP TPYIILI OJHOPOJHBIX OOBEKTOB
MPOIICHTHOTO pHCKa IO JEHEKHBIM CpeAcTBaM B cieayromieM ¢opmare:
«CocraBnoii_ Unentuduxatop bA HWnentudukarop AC».

Hanpumep, 6 noopazoene 4.4 pazodena 4 ykazan uncmpymenm ¢ 8antomoti



52

bazucnoco akmuea EUR (Onunnas nosuyus) u eanomoii denesichvix cpeocmse USD
(xopomrkas nosuyus). Ipoyenmuoiii puck onpedenen kax 120 muic. py6. 6 uacmu
EUR u 100 muic. py6. 6 uacmu USD. B smom cayuae 6 noopazoene 4.4 pazoena 4
YKazvlieaemcsi 00Ha cmpoka, coomeemcmayrowas ykazaunomy IIDOU, ¢ ykazanuem
snauenus « Cocmasnou_978-EUR_840-USDy» no nokazamento « Moenmugpuxamop
2pynnvl 00OHOPOOHBIX 0OBEKMO8 N0 NPOYEHMHOU YACMU PUCKAY.

B noopazoene 4.6.1 pazoena 4 6yoem yxazano 2 cmpoxu:

Cmpoxa c¢ ykasanuem «978-EUR» 6 3nauenuu «Hoenmuguxamopa
PLIHOYHO20 pUcKa no npooSUHymomy memooyy, «[PPnpoy] [Ipoyenmnas uacmo
PPy ¢ suauenuu « Komnonenm pvinounozo pucka» u 3uauenuem 120 no nokazameinto
«Benuuuna onunnoti nozuyuu pvinounozo pucka (|Y.PPO|>0)»,

Cmpoxa c ykaszanuem «840-USDy» 6 3nauenuu «HMoenmugpuxamopa
PBUIHOUHO20 pUCKA NO NPoO08unymomy memooyy, «[PPnpoy] Ilpoyenmuas uacme
PPy 6 3nauenuu « Komnonenm poinounozo pucka» u 3uaveruem 100 no noxazamento
«Benuuuna kopomrou nozuyuu peinournoeo pucka (|Y.PPO|<0)».

20.3.5. JInst ppIHOYHOTO PUCKA MO O0BEKTaM, yKa3aHHBIM B a03alle 1mecToM
nyHkTa 4.2 Ykazanus banka Poccun Ne 5873-V, onpenieieHHOM B COOTBETCTBUU C
nyHKToM 5.5 Vkazanus banka Poccum Ne 5873-V (PK), nmokazarenu «Bennuuna
JUTMHHOW TIO3UIMHU peIHOYHOTO pucka (|> PPO>0)», «Bennunna KOpOTKOW MO3UITUN
peiHOYHOrO pucka (|2 PPOI<0)», «Herro-BenuunHa MO3UIUH PHIHOYHOIO
pucka(|Y PPO|)» He 3amoiHsIOTCS.

20.4. Tlo mnokazaremto «HrToroBas cymma psiHOYHOTO pucka (PPm)»
yKa3bpIBaeTCs OO0OBEM PBIHOYHOTO PHCKA, OIMPEACICHHBIH B COOTBETCTBHH C
nyHkramu 6.4 - 6.9 VYkazanusa banka Poccum Ne 5873-Y B paspesze rpymn
aHATMTHYECKUX MPU3HAKOB « M meHTH(hUKATOp PRIHOYHOTO PHCKA IT0 MPOIBUHYTOMY
Meromy». CymMma 3HauyeHUW MO JAHHOMY IIOKa3aTeio0 JOJKHA OBITh paBHA
3HAYCHUIO, YKa3aHHOMY I10 MOKa3aTeo «BeanarnHa ppIHOYHOTO pUCKa» pazzaena 1
uH(OPMAITUH TI0 paciyeTy HOpMATHBA JIOCTATOYHOCTH KaIiTaja.

21. Tlo moka3zarensim moapasaesa 4.6.2 pasjaesna 4 nHbopMaIlvu MO pacyeTy

HOpMaTuBa JOCTATOYHOCTH KaIlMTalla YKa3bIBaAlOTCA ACTAIM3UPOBAHHLIC 3HAYCHUA
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pacueTra pbIHOYHOTO pHCKa MO NMpoABUHYTOMY MeToay. [loapasaen 3anonHsercs B
ciydae, ecinu B moapasnene 4.1 pasaena 4 mHdopmauu 1Mo pacyeTy HOpMaTHUBa
JIOCTATOYHOCTH KaluTaja Mo TMoka3arento «MeToj pacueTra pbIHOYHOIO PUCKay
yKa3aHo 3HaueHue «lIpoaBUHYTHIIY.

21.1. Ilo rpymme aHaIUTHYECKUX MPU3HAKOB «KOMIIOHEHT pPBIHOYHOTO
PHUCKa» yKa3bIBACTCSI KOMIOHEHT PHIHOYHOTO PUCKA OJTHOPOJHBIX 0OBEKTOB OJTHUM
U3 CIEAYIOIINX 3HAYCHUM:

1 - [PPocH] OcnoBnas yacte PP: [PPOi] Bennunna niausHON (KOPOTKOIN)
MO3UIIAH TI0 TPYIITE OJHOPOTHBIX O0OBEKTOB;

2 - [PPBan] Bamtornas gacts PP;

21.2. Ilo mnoxa3arensim «BenmuuumHa pucka JUIMHHOW TMO3UIMU TPYIIIHI
onHopoaHbIX 00bekTOB (Ilij)», «BenuunHa prcka KOPOTKOW MO3ULUU TPYIIIbI
onHopoaHbix 00bekTOB (KIIij)», «BenuunmHa NiIMHHOW (KOPOTKOW) MO3HIMH IO
rpynme oaHopoHbIX 00bekTOB (PPO1)» monpasnena 4.6.2 paznena 4 uadopmanuu
[0 pacyeTy HOpMaTHBa JOCTATOYHOCTH KalWTajla YKa3bIBAIOTCS CIEIYIOLIUE
3HAYCHUS.

21.2.1. JIns1 0CHOBHOI YacTH PHIHOYHOI0 PUCKA YKa3bIBAIOTCS 3HAYCHHUSI
nmokazaTeyied  «), ]-Z[l'[{ »,  «) jKH{ », PPO;i B cooTBercTBHM ¢ TpeOOBaHHUIMHU

naparpada 5 nynkra 6.4 Ykazanus banka Poccuu Ne 5873-V.

[lo nanHbIM moka3zatensiM B noapaszzaene 4.6.2 pasnena 4 uadopmanuu mo
pacdyery HOpMAaTHBa JOCTaTOYHOCTH KalMUTaJla [0 TpyHIe aHaJIUTHYECKUX
pu3HaKoB «KOMIIOHEHT PBIHOYHOIO PHUCKa» YKa3bIBaeTCs 3HaueHHe «[PPocH]
Ocnonas yacts PP: [PPOi1] Bennunna qimuaHON (KOPOTKOM) MO3UIMH 10 TPYIINE
OJTHOPOJHBIX O00BEKTOB». [lo 1aHHBIM MOKa3aTeiasiM 3HAYEHUE 10 TpyMIe
aHAIMTUYECKUX MPU3HAKOB «MaeHTudukarop rpynmnsl OAHOPOJHBIX OOBEKTOBY
JOJKHO COOTBETCTBOBATH 3HAUYECHHUSIM:

JUISl LIEHHBIX Oymar — 3HAYeHHWIO IO TPyNIe aHaJTUTUYECKUX MPU3HAKOB
«UnenTudukatop Tpymnibl OAHOPOJHBIX OOBEKTOB MO OCHOBHOM YacTH PHUCKa»
noapasnena 4.2 pasaena 4 unpopManuu Mo pacdyeTy HOpMaTHBA JOCTATOYHOCTU

KaIlUTaa;
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JUIA TPOU3BOAHBIX (PMHAHCOBBIX MHCTPYMEHTOB — 3HAYEHHUIO IO TPYIINe
aHAIMTUYECKUX MpHU3HAKOB «MaeHTH(UKaTOp TPyNIbl OJHOPOAHBIX OOBEKTOB IO
OCHOBHOM 4YacTH pucKa» mnojapasjaena 4.4 pazgena 4 uHpopMaluu IO pacyery
HOPMATHBA JIOCTATOYHOCTH KaIluTaia.

3HaueHus, yKa3aHHbIE 10 MMoKa3aTessiM «Bennunna prucka JIITMHHON MO3ULIUN
IpymIbl ogHOPOHBIX 00bekTOB ([II1ij)», «BennunHa pucka KOPOTKON IO3HUIIUU
rpynnsl ogHOpoaHBIX 00bekTOB (KIIij)» momkHBI B paMKax COOTBETCTBYIOIIMX
UJECHTU(HUKATOPOB IPYIIIBI OJTHOPOIHBIX 00BEKTOB OBITH PABHBI CYMME CIIEIYIOIINX
3HAYCHUM:

[Tokazarens "BenuurHa ocCHOBHOM YacTu pucka' nojapaszaena 4.2 paznena 4 ¢
YU4ETOM aHaJUTUYECKOTO 3HAU€HHUs aHaiuTudeckoro mnpusHaka "llo3unmsa mno
cAenke" JaHHOro paszfena (OCHOBHOW PUCK JIJIMHHOW TO3WILMM YKa3bIBAETCS IO
nokaszarento «BennunHa pucka JIIMHHON NO3UIMU TPYIIIBI OJHOPOIHBIX OOBEKTOB
(AI11)», OcHOBHOM pPHUCK KOPOTKOM MO3MIMU YKa3blBaeTCs IO MOKAa3aTeNio
«BennunHa pucka KOPOTKOH MO3UIMH TPYIIIEI OMHOPOIHBIX 00beKTOB (KI1ij)»)

[Tokazatenst "BennurHa OCHOBHOM 4acTU PHIHOYHOTO PHUCKA MO 0a3uCHOMY
akTuBy mnonpaszaena 4.4 pasznena 4 ¢ y4eTOM aAHAIUTUYECKOTO 3HAYCHUS
aHamuTHyeckoro mnpusHaka "Ilosurms mo craenke (basucHblit akTHB)" AaHHOTO
pazgena. Jlig cBsA3W  MEXAY pasleNaMHd  MCIOJb3YeTcs UJEHTU(PUKATOP
"Unentudukarop rpynnbl OJHOPOIHBIX OOBEKTOB MO OCHOBHOM YacTH pUCKA IO

0a3zucHOMY akTUBY' mojapaszena 4.4 pasnena 4;

21.2.2. JIns BaJOTHOH YaCTH PHIHOYHOI0 PUCKA YKA3bIBAIOTCS 3HAYCHUS
moKazaTenen «), jﬂH{ »,  «) jKl'[{ », PPO;i B coorBerctBUM ¢ TpeOOBAHUIMU
naparpada 5 nynkra 6.6 Ykazauus banka Poccun Ne 5873-V.

ITo manHBIM MoKazaTensiM B mojapasjaene 4.6.2 pasaena 4 mHGOpMaLUH I10
pacdyeTy HOpPMAaTWBa JOCTATOYHOCTM KamuTajda MO TPYyNNe aHaJIUTUYECKUX
npu3HakoB «KOMIIOHEHT PBIHOYHOIO PHUCKa» YyKa3bIBaeTcs 3HaueHue «|[PPBain]
BamtotHast yacte PPy».

IIo JaHHBIM ITOKa3aTCJIsIM 3HAUCHUC I10 IT'PYIIC aHAJIUTHYCCKHUX IIPU3HAKOB
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«Unentudukarop TPynmbsl OTHOPOIAHBIX OOBEKTOBY» JOJKHO COOTBETCTBOBATH
3HAYCHUSIM:

JUIsL TIEHHBIX OyMar - 3HAQUYEHHUIO MO TPYIIE AHAIUTUYECKHX. MPU3HAKOB
«Mnertudukarop Tpynmbsl OMHOPOIHBIX OOBEKTOB IO BATIOTHOW YAaCTH PHCKA»
nozapasnena 4.2 paznena 4 uHgopMalud MO pacuyeTy HOpMaTUBA JOCTATOYHOCTH
KaluTana;

TUTsl TpeOOBAHM W 00S3aTENBCTB, BHIPAKCHHBIX B WHOCTPAHHOU BaJIIOTE —
3HAUEHUIO MO TpyNIe AaHAIUTHYECKUX MpU3HAKOB «VneHTudukaTtop rpymnisl
OJIHOPOJHBIX OOBEKTOB MO BaJFOTHOM YacTH pucKa» mojpasnaena 4.3 pasnena 4
MH(pOpMaIK TIO0 pacueTy HOpMaTUBA I0OCTATOYHOCTH KaluTania;

JUISI TIPOU3BOJHBIX (DMHAHCOBBIX WHCTPYMEHTOB — 3HAYEHUIO 10 TPYIIe
aHAJTMTUYECKUX MpU3HAKOB «neHTUPUKATOP TPYIIbl OJHOPOJHBIX OOBEKTOB IO
BaJIFOTHOM YaCTH pUCKa Mo 6a3ucHOMY akTUBY» U (uin) «neHntudukarop rpymibi
OJIHOPOJHBIX OOBEKTOB MO BAIIOTHOW YacTH PHUCKA MO JEHEKHBIM CPEICTBaAM)
noapaznena 4.4 pazaena 4 uapopmanuu Mo pacuyeTy HOPMATHBA JOCTATOYHOCTH
Kanurana.

[Tpu 5TOM 3HAaUEHMS, YKa3aHHBIE O MTOKa3aTensIM « BennunHa pucka JJIMHHOM
MO3UIIMUA TPYIIBI OAHOPOIHBIX 00BekTOB ([Ilij)», «Benuunna pucka KOPOTKOU
MO3UIMKA  Tpymnmnbl  ogHOpoaHbIX 0o0BbekToB (KIIij)» momkHBI B pamkax
COOTBETCTBYIOIINX UACHTUPUKATOPOB TPYIIIIBI OJJHOPOIHBIX 00BEKTOB OBITH PABHBI
CyMME CJICAYIOINX 3HAYCHUN:

ITokazaTens "BenuurHa BalFOTHON YaCTH PRIHOYHOTO pUCKA" moapas3aena 4.2
paznena 4 C yd4eTOM AaHAJUTUYECKOrO 3HAYEHUs AaHAJIUTHYECKOro IpHU3HaKa
"[lo3uuust mo cpaenke" MaHHOrO pasnena (BaIIOTHBIA PHUCK JJIMHHOW MO3HMIIMU
yKa3bIBaeTCsl MO TMokazartento «BemuunHa pucka JJIMHHOW TMO3UIMU TPYIIbI
otHOpOoaHBIX 00bekTOB (JII1i])», BaOTHBINA PUCK KOPOTKOM MO3UIIUN YKA3bIBACTCS
Mo Tmnokazarento «BenmnunHa puUCKa KOPOTKOM MO3UIMU TPYHIbl OJHOPOAHBIX
o0obektoB (KITij)»)

[TokazaTens "BenuurHa BalFOTHON YaCTH PRIHOYHOTO pUCKa' moapas3zena 4.3

pasacia 4 ¢ Y4€TOM QAHAJIMTHYCCKOIO 3HAUCHHA AaHAJIMTHYCCKOI'O IIPpHU3HAKa
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"[lo3unust mo crenke" TaHHOTO pa3zena;

[Tokazarens "BenuunHa BaqtOTHOM YacTH PHIHOYHOTO PUCKA MO OA3UCHOMY
aktuBy" monpasnena 4.4 pazgena 4 C ydyeToM aHAJIUTHYECKOTO 3HAYCHUS
aHaymTaaeckoro npusHaka "[losumms mo caenke (basucHbI akTWB)" JaHHOTO
pazmena. Jlns  CBSI3M  MEXIy paslieJaMd  UCIOIb3YeTCs  HACHTHUPUKATOP
"Unentudukarop rpynnbl OJHOPOJHBIX OOBEKTOB MO BAJTIOTHOM YacTH pHUCKA IO
0a3zucHOMY akTUBY' mojapazzena 4.4 paznena 4;

[Tokazatens " BenuunHa BaglOTHON YacTH PHIHOYHOTO PUCKA MO OA3UCHOMY
akTuBy mnonpaszaena 4.4 pasznena 4 ¢ y4eTOM aQHAIUTUYECKOTO 3HAYCHUS
aHaTHYeckoro npusHaka "Ilosumus mo caenke” (JleHexHbIe cpeaCTBa) JAHHOTO
pazmena. Jlns  CBSI3M  MEXIy pasliellaMd  HMCIOJb3YeTCs  HACHTU(PUKATOP
"NUnentudukarop rpynmsl OJHOPOJHBIX OOBEKTOB MO BAJIIOTHOM YacTH pHUCKa IO
JIEHEKHBIM cpejicTBaM "' mojipasfena 4.4 paznena 4;

21.2.3. Cymmbl 1o mokazatento «BenuunHa pucka KOPOTKOW MO3UIUU
rpynibl ogHopoAHbIX 00beKTOB (KI1ij)» yka3piBatoTCs O 3HAKOM «-» (MUHYC).

B cnyuwae ecnu mokazarens PPO; mpuHMMaeT oTpuIaTelibHOE 3HAYCHHE,
CyMMa 1O mokazarento «BemnuumHa JIMHHOW (KOPOTKOM) MO3MIMM MO TpyMIe
oIHOpOoHBIX 00beKTOB (PPO1)» yKa3bsiBaeTcsi co 3HAKOM «-» (MUHYC).

21.3. Tlo moxkazatemo «BennurHa OCHOBHOW YacTU PHIHOYHOTO PHCKA IO
JIOTOBOPY KPEAUTHO-AE(POJITHOTO CBOMA, KOTOpas y4yacTBYeT B pacyeTe JIMHHOU
(xopotkoit) mo3uniuu (PPocH_knc 1)» yka3zpiBaeTcs 3HAUCHHE TTOKA3aTeNs PPﬁg’é'i B
COOTBETCTBHUM ¢ TpeOoBaHUsIMU naparpada 5 myHkra 6.4 Ykazanus banka Poccun
Ne 5873-V.

ITo nanHOMy mokazarento B mojpasjene 4.6.2 paznena 4 mndopManuu o
pacyeTy HOpMaTHBa JOCTATOYHOCTH KamWTalla IO TpyHIne aHaJIUTHYECKUX
npu3HakoB «KOMIIOHEHT PBIHOYHOTO PHUCKa» YKa3blBaeTcsi 3HaueHue «[PPocH]
OcnoBnas vyacts PP: [PPOi1] Bennunna qiiuHHON (KOPOTKOM) MO3UIIMM 10 TPYTINE
OJTHOPOJIHBIX 0OBEKTOBY.

21.4. B OTHOIICHUM 3HAYECHHM JJIsI OCHOBHOM YacTH PHIHOYHOTO PHICKA TIO

rpynmne aHaJuTUYEeCKUX NpHu3HakoB «MaeHTudukarop rpynmnsl OJHOPOAHBIX
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00BEKTOBY IO TPYIINE AHATUTHICCKUX TPU3HAKOB « KOMITOHEHT PHIHOYHOTO PUCKa»
ykasbiBaeTcs 3HaueHnue «[PPocH] OcHoBHas gacte PP: [PPOi1] Benmnunna qimmaAON
(KOpOTKOM) MO3UIMU MO TPYIITE OAHOPOIHBIX 00BEKTOBY.

B oTHOMIEHNM 3HAYEHHM U BaJIFOTHOM YaCTH PHIHOYHOTO PHUCKA IO TPYIIIE
aHATMTUYECKUX MPU3HAKOB «aeHTrpuKaTop rpynmnsl OAHOPOAHBIX OOBEKTOBY 110
rpynie aHaJTUTHYECKUX MPU3HAKOB « KOMIOHEHT phIHOYHOTO PUCKA» YKA3bIBACTCS
3HaueHue «[PPBan]| Bantornas gacts PPy.

21.5. TlpucBoenue wuneHTudUKaTOpOB pazaena 4.6.2 mnoapasaena 4
MH(pOpMAIUK 110 pacyeTy HOPMATHBA JTIOCTATOYHOCTH KalHUTalla, YKa3bIBAEMBbIX 110
3HAQYEHUIO TPYNNbl AHATUTHYECKUX MpU3HAKOB «MHneHTU(UKATOP PHIHOYHOTO
pHUCKa MO MPOJABUHYTOMY METOMY», MPOU3ZBOJUTCSA ¢ YUYETOM TpeOOBAaHUM ITyHKTa
6.5 u nynkra 6.7 Yka3zanus banka Poccun Ne 5873-V.

['pynnamM oHOPOAHBIX OOBEKTOB, YIOBIECTBOPSIONIUM €IMHOMY KPUTEPHUIO
nyHKTa 6.5 nnu nyHkta 6.7 Ykazanus banka Poccun Ne 5873-V, npucBauBaetcs
€AUHBIN UACHTU(DUKATOP PHIHOYHOTO PUCKA MO MPOJABUHYTOMY METOY.

OnHOpOAHBIM 00BEKTaM, KOTOPHIE HE YAOBIETBOPSIOT TPEOOBAHUSM ITyHKTA
6.5 n nynkra 6.7 Yka3zanus banka Poccun Ne 5873-Y, nprucBanBaercsi yHUKaJIbHbBIN
JUTSL TAHHOM TPYNIIBI MACHTU(PUKATOP PHIHOYHOTO PUCKA IO MPOJIBUHYTOMY METOTY.

22. Nndopmanus mo mokaszaTessiM pasgeia S uHpopMmanuu 1o pacyeTy
HOpPMATHBa JOCTATOYHOCTH KalHTajla OTPAXKAETCA MO KaXXAOMY HPOU3BOAHOMY
(bYHAHCOBOMY HHCTPYMEHTY U IPYTOMY aHAJOTHUYHOMY €My JIOTOBOPY, PHIHOYHBIH
PHUCK 10 KOTOPOMY PacCUMTHIBAETCS HA OCHOBAHUM METOJIOJIOTMH, YCTAHOBIEHHON
BHYTPEHHUMU JOKYMEHTaMH NpO(PECCHOHATBLHOIO YYaCTHUKA.

22.1. Tlo noxa3aremo «Hanmenosanue [1ON» yka3piBaeTcss HAUMEHOBAHHE
MPOU3BOJAHOIO  (PMHAHCOBOTO HHCTPYMEHTa, MPUCBOEHHOE OPraHU3aTOPOM
TOPTOBJIM UM UHOCTPAHHBIM OPTraHU3aTOPOM TOPTOBIIH (HHOCTPAHHOU OUpIKeit), Ha
TOprax KOTOpPOTO COBEpILEHA clenka. B ciydae ecim clienka OCyIIeCTBIECHA Ha
BHEOMP)KEBOM  pBbIHKE, YyKa3blBaeTcs oOllee  ONHWCaHHWe, MO3BOJISIOLIEE
UACHTUGUIIMPOBATH YKa3aHHbBIN TIPOW3BOIHBIN (DMHAHCOBBIN HHCTPYMEHT.

22.2. 1o noxka3zarento «KonnuecTBO TOTOBOPOB» YKA3bIBAETCS KOJIMYECTBO



58

JIOTOBOPOB B IITYKAaX, 3aKIIOUYEHHBIX B OTHOIIEHUHU Kax1oro [1OU, nunentudukarop
KOTOPOTO OTpa)KaeTcsl MO TPYMIe aHATIUTHYECKHX Mpu3HakoB «Maentuduxartop
[TDWN».

22.3. Ilo moxazaremo «BenmnmunHa pBIHOYHOTO pHCKA, B PyOJIeBOM
HKBUBAJICHTE» YKa3blBa€TCAd 3HAYEHUE PBIHOYHOTO pHUCKA, ONpENEICHHOE B
COOTBETCTBHUM C METOAOJOTMEN, YCTAaHOBJIECHHOW BHYTPEHHUMHU JOKYMEHTAMH
npo(hecCHOHANBFHOTO yYacTHUKA, coryiacHo maparpady S5 mynkta 4.1 Ykazanus
banka Poccun Ne 5873-V. 3naueHne nokaszarens « BeauunHa pelIHOYHOTO pUCKa, B
pyOJIeBOM OSKBUBAJCHTE» YUWUTHIBACTCS TPU pacdyere 3HAYCHUS TOKa3aTels
«BenmnunHa peIHOYHOTO pHUCKa» pazaena 1| mHPoOpMmammu Mo pacyeTy HOpMaTHBA
JIOCTaTOYHOCTH Kamurasa.

22.4. Tlo mokazatensiMm «Benuunna TpeOOBaHHS MO TMOCTaBKE 0a3WCHOTO
aKkTuBay», «BennunHa TpeOoBaHUS 10 MOJYUYEHUIO ICHEKHBIX CPEICTBY, «Benuunna
0053aTE€NBCTB MO MOCTAaBKE 0a3uCHOro akTUBa» U «BennuumHa 0043aTENBCTB IO
OIUIaTE JICHEKHBIX CPEACTBY» YKa3bIBAETCS BEIMYMHA TpeOOBaHUs / 00g3aTENbCTBA
110 TIOCTaBKe 0A3MCHOI0 aKTHBA U M0 OIUIATE JEHEKHBIX CPEACTB COOTBETCTBEHHO,
paccuuTaHHas B COOTBETCTBHHM C METOJOJIOTHEH, YCTAaHOBJICHHOW BHYTPEHHUMU
JOKYMEHTaMU NMPO(PEeCCUOHANIBHOIO YYaCTHHUKA, C YUETOM TpeOoBaHUi MmyHKTa 5.4
VYkazannsa banka Poccun Ne 5873-V.

23. Ilo mokazatensim pazzuena «PeecTp meHHbIX Oymar» wWHPOpPMAIUH TI0
pacueTy HOpMaTHBa JOCTaTOUYHOCTH KallMTala pacKpbiBaeTcsi MH(poOpMauus o
LEHHBIX Oymarax.

23.1. UnentudukaTop, yKa3bIBaeMbIH 110 3HAUCHHUIO TPYIIITHI AaHATUTHICCKUX
npusHakoB «Maentudukarop 1eHHOW Oymarm», JODKEH COBMAAaTh C
UACHTU(DUKATOPOM, yKa3blBaeMbIM IO 3HAYCHUIO Mokazatens «MmeHTudukarop
1eHHoi Oymaru u3 Peectpa nieHHbIx Oymar» moapaszaenos 3.2, 3.3, 3.4 paznena 3
uHbOpMaIlMU 10 pacuyeTy HOpPMAaTHBA JAOCTATOYHOCTH KamuTana, rnojapasnena 4.4
pasnena 4 uHpopManuu MO pacueTy HOPMATHBA JOCTATOYHOCTH KamuTaida U TO
3HAYEHUIO TPYIIIbI AHATTUTHYECKUX Npu3HakoB «aentuduxaTop neHHoit Oymarmy

nozApazaena 4.2 pazaena 4 uHdopMalUuMl MO pacueTy HOpMaTHBa JOCTATOUYHOCTH
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KalnuTasa.

[Tpu popmupoBanuu 3Ha4eHUs UICHTU(PUKATOPA [IEHHOW OyMaru 1o rpymrme
aHANMMTUYECKUX Npu3HakoB «WneHtudukatop meHHOW Oymaru», MO3BOJISIOIIETO
BBIICTIUTh OJHY ILIEHHYI0 OyMmary SMHTEHTa U3 JpYyrUX IEHHbIX OywMar,
PEKOMEHJIyeTCsl  yKa3blBaTh CIEAYIONIME XapaKTePUCTUKH (C COXpaHEHUEM
MPUBEIACHHOM MOCIEI0BATENLHOCTH UX YKa3aHUs):

PerucrpaiiioHHbIi HOMEpP BBIMYCKa (JIOMOJHUTEIBHOIO BBITYCKA) LIEHHBIX
Oymar. B ciyyae OTCYTCTBHS  PETrHCTPAllMOHHOTO  HOMEpPa  BBIMYyCKa
(IONOJIHUTENFHOTO BBINYCKA) [IEHHBIX OyMar yKa3bIBaeTcs TPU HYJIS;

Kon ISIN. B cyuae orcyrcTBus kona ISIN yka3ssiBaeTcs Tpu Hys;

MexayHaponHbli  KojJ  Kiaccuukanud —(QUHAHCOBBIX HHCTPYMEHTOB
(Classification of Financial Instruments, CFI) (nanee - CFI). B cayuae orcyrcTBus
kona CFI yka3piBaeTcs Tpu HyJIS.

[Tocne ykazaHHBIX XapakTEPUCTHK B LESAX oOecredeHus: WACHTU(PUKAIMU
LHEHHOM OyMmaru Mo peleHul0 MNpodecCUOHANBHOTO YYAaCTHUKA 3HAYEHHUE
uaeHTUUKATOpA IIEHHON OyMaru TOMOJHAETCA XapaKTePUCTUKOM, SBIISIOIICICS 10
MHEHHUIO TMPO(EeCCHOHAIIBHOTO YYaCTHUKA CYIIECTBEHHOM M OTHOCSIICHCS K
KOHKPETHOM IIeHHOM Oymare (Hampumep, HaMMEHOBAaHUE JIMLA, OOS3aHHOTO IO
IIEHHOW Oymare, cepusi/HOMep OJlaHKa HEIMHUCCHOHHOM IIEHHOW Oymaru,
PErHCTPALMOHHBI HOMEpP TMpaBUJ JOBEPUTENIBHOIO YINPABICHUS HWIOTEUYHBIM
MOKPBITUEM, PETUCTPALMOHHBIA HOMEp MPAaBUI JOBEPUTEIBLHOIO YNPABICHUS
NaeBbIM HHBECTUIIMOHHBIM (poHIO0M). B KauecTBe pazgenurens XapakTEPUCTHK
uaeHTU(UKATOpa [IEHHOW OyMaru UCIOIb3yeTCs 3HAK «_».

[Ipu oTpakeHHH B OTYETHOCTU NMPO(PECCHOHAIBHOIO YYaCTHUKA CBEACHUH,
OTHOCSIIIIMXCS K OJHOM M TOMU K€ 1IEHHOM Oymare, T0JKEeH YKa3bIBaThCs OJIUH U TOT
ke uaeHTudukaTop IeHHoW Oymaru. V3meHeHue 3HadYeHUS HIAEHTU(UKATOpA
LEHHOW OyMaru OCyIIECTBJISICTCS B Clydyae U3MEHEHUSI 3HAaYCHHS XapaKTepUCTHK,
UCITIOJIb30BAHHBIX MTPU (POPMUPOBAHUU UIAEHTU(UKATOPA LIEHHOW Oymaru.

23.2. Tlo mnokazaremto «Tum meHHOW Oymaru (BuI (PUHAHCOBOTO

MHCTPYMEHTA)» YKa3bIBAETCS THUI LIEHHON Oymaru ((pMHaHCOBOT'O MHCTPYMEHTA) C
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WCITOJIb30BAHUEM CIICTYIONTUX KOJIOB:

BON1 — obGnuranuu QenepalbHbIX OpPraHOB HCHOJHUTENBHOW BIACTU U
ooxuranuu banka Poccuu;

BON2 — oOmuranuu oOpraHoB UCHOJHUTENBRHOM BIACTH CyOBEKTOB
Poccuiickoit @eneparuy 1 00JIMraliiii MyHHUITUTIAIBHBIX 00pa30BaHU;

BONS3 — obnurainuu KpeIuTHBIX OpPraHU3alui - pe3UICHTOB;

BON4 — obnurammu mpoynx pe3uieHTOB;

BONS — oGiuraruym MHOCTpPaHHBIX TOCYJIapCTB U OOJIMTallii HHOCTPAHHBIX
IEHTPaJIbHBIX OAHKOB;

BONG6 — obmurarum 6aHKOB - HEPE3HICHTOB;

BONY7 — obnuraruu npo4nx Hepe3u1eHTOB;

DS1 — neno3utHble cepTUPUKATHI KPEIUTHBIX OpTraHU3aIUi - PE3UCHTOB;

DS2 — neno3utHble cepTU(PUKATHI OAHKOB - HEPE3UICHTOB;

SS1 -~ cOeperarenbHble CcepTHUGUKATHI KPEAUTHBIX OpraHu3anuil -
PE3UICHTOB;

SS2 — cOeperarenbHble cepTU(PUKATHE OAHKOB - HEPE3UJICHTOB;

SHS1 — akiuy KpeauTHBIX OpTraHU3AINN - PE3UICHTOB (OOBIKHOBEHHBIC);

SHS2 -~  akmum  KpEeOWTHBIX  OpraHu3aluii -  pe3UICHTOB
(MpUBWIIETUPOBAHHBIC);

SHS3 — akumu npo4nx pe3uaeHToB (OOBIKHOBEHHBIE);

SHS4 — axiuu mpoyux pe3uieHTOB (IPUBUIICTUPOBAHHBIC);

SHS5 — akiuu 6aHKOB - HEPE3UACHTOB;

SHSG6 — akiuy mpoyux HEPE3UICHTOB;

SHS7 — man, 1o MHBECTUIIMOHHBIX (POHJIOB - HEPE3UICHTOB;

SHS8 — mau, akium MHBECTULIMOHHBIX (DOHAOB - PE3UICHTOB;

SN1 — cTpyKTypHBIE JOJTOBBIC IIEHHBIE OyMaru KpEeIUTHBIX OpraHu3aIuil -
PE3UICHTOB;

SN2 — cTpyKTypHBIE JOJTOBBIE IIEHHbIC OyMaru MpoYrXx Pe3u/ICHTOB;

SN3 — cTpyKTypHBIE JOJTOBBIEC IIEHHBIE OyMaru KpeJIUTHBIX OpPTaHU3aIui -

HEPE3UIEHTOB,
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SN4 — cTpyKTypHBIE TOITOBBIE IIECHHBIE OyMaru MpoYnx HEPE3uACHTOB;

BIL1 — Bekcens deaepanbHBIX OPraHOB MCIIOJIHUTEIBHON BIACTH;

BIL2 — Bekcens opraHoB MCIOJHUTEIBHOM BlacTU cyOBekTOB Poccuiickoi
denepaluy 1 MyHULIUNATBHBIX 00pa30BaHUlT;

BIL3 — Bekcens KpeIUTHBIX OpTraHU3allui - PE3UICHTOB,;

BIL4 — Bekcens npo4nx pe3uicHTOB,;

BILS — Bekcens MHOCTpaHHOTO TOCY1apCTBA;

BIL6 — Bekcens 0aHKOB - HEPE3U/ICHTOB;

BIL7 — Bekcenst mpoyux HEPE3UICHTOB;

DR1 - neno3utapHble pacluCKH, BBIMYUIEHHbIE Ha I€HHbIE Oymaru
PE3UIECHTOB;

DR2 — nemo3uTapHble pAcHUCKH, BBINYIICHHbIE HAa IEHHBIE OyMmaru
HEPE3UIECHTOB;

CON - ckitaackue CBUACTENLCTBA;

WTS — BappaHThI;

OPN — ommuoHbl DMUTEHTA;

ENC1 — noxymeHTapHbIe 3akIagHble (HE0OEe3ABIKEHHBIE);

ENC2 — 06e3aBuKeHHBIE TOKYMEHTAPHBIC 3aKJIa/IHbIC;

ENC3 — anexTpoHHbIE 3aKIIaIHBIC;

DIGS(UDR1) — uudpoBsie CBUACTEILCTBA, BBIIAHHBIC JCHO3UTAPUEM Ha
yTHJIUTAapHbIE U(POBLIE MpaBa, SBIAIOMKECS TPAaBOM TPEOOBATh Mepeaadyn Bellu
(Bemmein);

DIGS(UDR2) — uudpoBsie CBUACTEILCTBA, BBIIAHHBIC JCHO3UTApUEM Ha
yTHJIUTApHBIE TM(POBBIE TIpaBa, SBISIONIMECS MPaBOM TpeOOBaTh Mepeaadn
WCKITIOUNTEIBLHBIX TIPaB Ha Pe3yJIbTaThl MHTEIUICKTYAIbLHON MEATeIbHOCTH U (M)
MIPaBOM HCTIOJB30BAHMS PE3yIbTATOB MHTEIUICKTYaTbHOM JIESITEIbHOCTH;

DIGS(UDR3) — umdpoBsie CBUAETEILCTBA, BHIAAHHBIC ICHO3UTAPUEM Ha
YTHJINTapHbIC UGPOBBIC TpaBa, SBISIONIMECS TPAaBOM TPEOOBATh BBITIOJHEHUS

paboT u (W) OKa3aHUS YCIYT;

DGR(OTHER) — unsle nudposbie npaga;
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DGR(UDR_DFA) — muudpoBsie mpaBa, BKIIOYAIONIMX OJHOBPEMEHHO
yTUIUTapHbIe IU(poBBIe TpaBa U U(GPOBHIE (PUHAHCOBHIC AKTHUBBI

DFAl1 — uudpoBsie (PUHAHCOBBICE aKTUBBI, BKIIOYAIOIINE JICHE)KHBIC
TpeOOBaHUS;

DFA2 — umdpoBsie (UHAHCOBBIE aKTHBBI, BKJIIOYAIONINE BO3MOXKHOCTH
OCYIIECTBJICHUS MPAB MO SMUCCUOHHBIM IIEHHBIM Oymaram;

DFA3 — mudpoBsie (MHAHCOBBIE AKTHBBI, BKIIOYAIOIINE MpaBa y4acTHs B
KanuTae HemyOJIuYHOr0 aKIIMOHEPHOTO 00IIECTBA;

DFA4 — uudpoBsie (hMHAHCOBBIE AKTUBBI, BKIIOYAIONIUE MPAaBO TPEOOBATH
nepeayr SMUCCUOHHBIX IIEHHBIX OyMmar;

UDR1 — yrunurtapubie 1nudpoBbie mpaBa, SBISIONIMECS MPaBOM TPeOOBAThH
nepeayu Bely (Bemei);

UDR2 — yrtunurtapubie 1nudpoBbie mpaBa, SBISIONIMECS MPaBOM TPeOOBATh
nepeadyd  UCKIIOYMTENbHBIX  TpaB  Ha  Pe3yJIbTaTbl  MHTEJUICKTYallbHOMN
JESTENBbHOCTH U (MJIM) TIPaBOM HCIIOJIb30BAHUS PE3YJIbTATOB MHTEIICKTYadbHOU
JeSITeJIbHOCTH;

UDRS3 — yruiurtapssie nudpoBbie MpaBa, SBISIONIUECS MTPaBOM TpeOOBaTh
BBITIOJIHEHUS pa0oT U (WJIM) OKa3aHUs YCIYT;

KSU — knupuHTroBbie CepTUPUKATHI yUACTHUS;

ISU — unoteunsie cepTuuKaThl y4acTHs;

OTHER — unoe (B ToM yucie nHOCTpaHHbIe (PMHAHCOBBIE HMHCTPYMEHTHI, HE
KBAIM(PUIIUPOBAHHBIEC B KAUECTBE LICHHBIX OyMar).

23.3. Tlokazarens «HammeHOBaHWE TIGHHOW OyMmarm» 3amoHSICTCS
aHaJIoTMYHO Tmoka3zarento «HaummeHoBanue 1eHHOM Oymaru» nyHkTa 8.4
HACTOSAIIETO MOPSIIKA.

23.4. Tlo moxkazatemo «PeructpaniioHHBI HOMEp (MACHTHU(UKAIIMOHHBIN
HOMED) BBIITYCKa» JUIsl SMUCCUOHHBIX IIEHHBIX OyMmar, BBITYIICHHBIX YMUTEHTAMU -
pe3UIEHTaMH, YKa3bIBaeTCS PETUCTPALMOHHBIA HOMEp (MACHTU(DUKAIIMOHHBINA
HOMED) BBITyCKa IIEHHBIX Oymar (MporpaMMbl OOJIUTaIHi) (151 BBIMTYCKOB IIEHHBIX

Oymar, 3apeructpupoBaHHbix g0 | sHBaps 2020 roma, ykKa3bIBaeTcs
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TOCY/IapCTBEHHBI PETUCTPALIMOHHBIA HOMEp (MACHTU(DUKALMOHHBI HOMED)
BEITTYCKA IIEHHBIX OyMmar). JIJiss ”HBECTUIIMOHHBIX MTAECB Ma€BOT0 MHBECTUIIMOHHOTO
dboHma, TOBEPUTENILHOE YIPABICHHWE KOTOPHIM OCYLIECTBISICT YIPABIIAIONIAS
KOMITAaHHUSI - PE3UJCHT, YKa3bIBACTCSI PETUCTPAIMOHHBIA HOMEp IPaBUI
JIOBEPUTEIILHOTO YIIPABJIEHUS MAaeBbIM MHBECTUIIMOHHBIM (POHJIOM (ITPH HAJTUYHH).
JInst eno3uTapHBIX PACIHMCOK Ha I[EHHble Oymaru pe3uJIEHTOB YKa3bIBAeTCs
pPErHCTPAlMOHHBIA  HOMEpP  (FOCYJIAapCTBEHHBIA  PErMCTPAallMOHHBIA  HOMED,
UJCHTU(GUKAIIMOHHBI HOMEpP) BBIMYCKa MPEACTABISIEMbIX LIEHHbIX Oymar. Jlis
UTIOTCYHBIX CEPTU(PUKATOB YUYACTHS YKA3bIBACTCS HOMEpP PETHUCTPAIMH IPaBUI
JIOBEPUTEIILHOTO  YIIPaBJICHUS HWIIOTEYHBIM  TMOKpBITHEM. JIJIS  3aKJIagHBIX
YKa3bIBa€TCsI HOMEP PErHCTPAlliU UMOTEKH, a B CIIydae €CJIM MPEAMETOM UIIOTEKU
SBIISAIOTCS HECKOJIBKO OOBEKTOB HEABM)KMMOCTH — HOMEp PETUCTpPALMU HIMOTEKU
NEpPBOTO, YKAa3aHHOTO B 3aKJIagHOW, OOBEKTa HEABMKUMOCTH. JlaHHBIE 10
3aKJIaIHBIM YKa3bIBAIOTCS B pa3pe3e Kak10i 3aKIIaTHOM.

23.5. Tlokazarens «Kox ISIN menHoi Oymarn» 3amofHSETCS aHAJIOTHYHO
nokazatento «Kom ISIN nienHoit Oymarm» myHKTa 8.5 HaCTOSIIIETro MOPsIKa.

23.6. Ilo moxkasarento «HammeHOBaHHME OSMHTEHTa» YKa3bIBAlOTCS B
OTHOIIEHUU IMHUTEHTOB IIEHHBIX OyMar (Jiui, oOs3aHHBIX IO IIEHHBIM Oymaram)
MIOJIHOE UJTU COKpaIeHHOE (MpY HAIMYUHY ) HAUMEHOBAHUE (1 FOPUANYECKUX JIHIT),
dbamuus, uMsi, 0TYECTBO (TTOCIEAHEE — IPU HAIMYUHK) WA (HaMIIUS U WHULIUAIIBI
(mnst pusmaeckux nui). [Ipu 5TOM yKa3bIBatoOTCS:

JUTS IETIO3UTAPHBIX PACIMCOK — HAMMEHOBaHME SYMUTEHTA MPEACTABIIIEMbIX
LEHHBIX Oymar;

JUTSI MHBECTUIIMOHHBIX TIa€B IMAeBOTO WHBECTUIIMOHHOTO (oHma —
HAaUMEHOBAaHNE YIPABISIONICH KOMITAHUU MAeBOTO WHBECTHUIIMOHHOTO (hOHMA, a B
CKOOKax — TOJHOE€ Ha3BaHWE (MHIWBHIyaJIbHOE O0O3HAUCHHE) TMAeBOTO
WHBECTUIIMOHHOTO (DOHJa B COOTBETCTBHH C PEECTPOM MAEBBIX MHBECTUIIMOHHBIX
(GboHA0B, MPEyCMOTPEHHBIM MyHKTOM 9 cTtathu 19 ®enepanbHOro 3akoHa ot 29
HOsiOpss 2001 roma Ne 156-®3 «OO6 wuHBecTUMOHHBIX ¢oHAax» (CobOpaHue

3akoHozarenbcTBa Poccuiickoit denepanun, 2001, No 49, ct. 4562; 2019, Ne 30, cT.
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4150);

JUTSI 3aKJIaJTHBIX, OOSI3aHHBIMU 10 KOTOPBIM SIBJISIOTCS (DU3WYECKHUE JIHIA, —
dbaMunusi 1 THUIMAJBI 00SI3aHHBIX JIUIL;

JUISl TOKYMEHTAPHBIX 3aKJIaJHBIX, BKJIIOUEHHBIX 110 COCTOSIHUIO HA OTYETHYIO
JIaTy B COCTaB UMIOTEUHOTO TOKPBITHUS, B CIIy4ae OTCYTCTBUS Y TPO(PECCHOHATILHOTO
YYaCTHHKA CBEJICHUN O (paMUIMHU, UMEHH, OTYECTBE (MOCIEAHEM — MPU HATTUUUH)
JnIa, 00sS3aHHOTO 110 3aKiIagHou, — «DJI»;

JUTsl TU(POBBIX CBUIETENHCTB — MOJHOE HAMMEHOBaHUE (1 IOPUANYECKOTO
auna) win  (pamMuwins, HUMs, OTYECTBO (MOcienHee — Mpu Haauuuu) (A
WHJMBUAYAJIbHBIX MpEeANpPUHUMATENEH) JIila, MPHUBJICKAIONIETO WHBECTUIUU
MOCPEJICTBOM BBIMMYCKAa YTHWJIMTAPHBIX HUGPOBBIX MpPaB, B OTHOIIEHUU KOTOPBIX
JIETIO3UTapreM BbIJJaHbI ITU(POBBIEC CBUICTEIIbCTBA;

JUTSl KIIMPUHTOBBIX CEPTU(PHUKATOB Yy4aCTUs — HAMMEHOBAHUE KIMPUHTOBOM
opraHuzanuu, c(opMupoBaBIleil WMYIIECTBEHHBIA IyJd, a B CKOOKax —
WHIUBUyaIbHOE 0003HAYEHUE UMYILIECTBEHHOTO MyJIa;

JUTSL UTIOTEYHBIX CEPTHU(PUKATOB Y4YacCTUs — HAMMEHOBAaHUE OpraHU3alluH,
OCYIIECTBIISIFOIIECH BbIa4y MIMOTEYHBIX CEPTU(PUKATOB ydacTus (YMpPaBIISIONIECTO
UTIOTEYHBIM TOKPBITUEM), a B CKOOKax — WHAUBUAYyalbHOE OOO3HAYEHUE
UTIOTEYHBIX CEPTU(DUKATOB YyUaCTHSI.

B cnydae ecnyu SMUTEHTOM LIEHHBIX OyMar (JIUIIOM, OOsI3aHHBIM IO I[EHHBIM
OyMaram) sIBJISIETCSI HEPE3HJICHT, YKa3bIBAETCS €r0 HAMMEHOBAHUE HA aHTJIMMCKOM
S3bIKE.

B cnyuwae ecnu B 3akiagHOM yKa3aHO HECKOJIBKO JIHIl, OOSI3aHHBIX 10
3aKJIaHOM, oTpaxaercss WHOpManus MO O00s3aHHOMY JIMIly, YKa3aHHOMY B
3aKJIQIHOU TIEPBBIM.

B ciyuae ecnu SMUTEHTOM IIEHHBIX OyMar (JIUIIOM, OOSI3aHHBIM MO IIEHHBIM
Oymaram) sIBIISIETCS HEPE3UJICHT, B Ka4e€CTBE KOTOPOTO BBICTYIAET WHOCTPAHHAS
KOMIIaHUs, 3aPETUCTPUPOBAHHAS KaK MEXJTYHApOJHAs KOMIIAHUSI B COOTBETCTBUU
co crarbeid 5 dDenepanbHoro 3akoHa or 3 asrycra 2018 roma Ne 290-03 «O

MEXKIYHAPOJHBIX KOMMIAHUAX U MeXayHaponHbix (doumax» (CobOpanue
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3akoHoAaTenbcTBa Poccuiickoit @enepanuu, 2018, Ne 32, ct. 5083; 2018, Ne 53, cr.
8411), To o moka3zatento «HanMeHOBaHNE IMUTEHTA IICHHOM OyMarm yKa3bIBaeTCs
€ro HANMEHOBAHHE HA PYCCKOM SI3BIKE.

23.7. Tlo mokazatento «WHH wmu TIN »smuTeHTa» yKa3bIBaeTcs
uaeHTH(PUKaMoHHBIM HoMep Hamoromiarensika (MHH) (ans pesuaenToB),
UJeHTU(UKAIIMOHHBIA HOMEP HAJIOrOIIaTeIbIINKA - HHOCTPAHHOM OpraHU3aliy B
ctpane peructpanuu (komx Tax Identification Number (mamee — TIN) wmm
PErUCTPallMOHHBIN HOMEp B CTpaHE PETUCTpAIUU ([l HEPE3UJECHTOB) SMUTEHTA (B
cirydae orcyretBus T1IN), ykazaHHOTO 110 mokaszaTento « HanMeHOBaHUE SMUTEHTAY.

JIns  Jeno3uTapHBIX  PACHUCOK, BBIMYHIEHHBIX Ha IIEHHbIE OyMaru
pe3unieHToB, ykasbiBaerca MHH sMmutenTa npeacTaBisieMbIX IEHHBIX OyMmar.

JIns  Jeno3uTapHBIX  PACHUCOK, BBIMYHIEHHBIX Ha IIEHHbIE OyMmaru
HEpEe3UJeHTOB, yKa3biBaeTcss kKoj TIN (ero aHajior) sMUTEHTa MPEACTABIIEMbBIX
[EHHBIX OyMar WM PErucTPallMOHHBIM HOMEP B CTpaHEe peructpaunuu (B ciydae
orcytctBus TIN (ero ananora).

JIist 3aKkiiagHbIX, OOSI3aHHBIMU TIO KOTOPBIM SIBJISIFOTCSI HECKOJIBKO JIMII,
ceenenusi 00 MHH orpaxarorcsa no o0g3aHHOMY JIMIY, YKa3aHHOMY B 3aKJIQJHOM
MIEPBBIM.

JIns  neHHbIX Oymar, BBIYIICHHBIX MEXKJIYHApOJAHOM  KOMIIAHUEH,
ykaszbpiBaercss MHH mexnyHapogHoit KoMITaHuu.

23.8. Tlo mokazaremto «OI'PH osmuteHTa» ykas3piBaeTcs OCHOBHOU
rOCYAapCTBEHHBI PEruCTPAllMOHHBIII HOMEp SMHTEHTA LIEHHOW Oymaru (Juua,
0o0si3aHHOTO TI0 IeHHOW Oymare). JJi1 WHBECTUIIMOHHBIX TIa€B IMAeBOIO
WHBECTUIIMOHHOTO (DOHJA, JOBEPUTEIHLHOE YMPABICHHE KOTOPHIM OCYIIECTBISET
yOpasisiloliass KOMIaHuA — pe3uacHT, YykasbiBaeTca OI'PH  ynpasnsromeit
KOMITAaHUH T1a€BOTO WHBECTUIIMOHHOTO (oHma. JJis Nemo3uTapHbIX PaCIUCOK,
BHIMTYIIICHHBIX HAa IIEHHbIE Oymaru pe3uaeHToB, ykasbiBaerca OI'PH smutTenta
LEHHBIX OyMmar, JIeKalluX B OCHOBE JE€MO3UTAPHBIX PACTIMCOK.

JIist 3aKkiiagHbBIX, OOSI3aHHBIMU TIO KOTOPBIM SIBJISIFOTCSI HECKOJIBKO JIHII,

ceenenns 00 OI'PH orpaxaroTcst mo o0si3aHHOMY JIMITY, YKa3aHHOMY B 3aKJIaIHOM



66

MIEPBBIM.

JUiss  ueHHbIX Oymar, BBIIYIIEHHBIX MEXIYHAapOJHONM KOMIIAHHEM,
ykaszbiBaercst OI' PH MexnyHapoaHOM KOMITAHHUH.

23.9. Ilo moxazaremo «Kox cTpaHbl» yKa3bIBae€TCs B COOTBETCTBHH C
Ob6mepoccuiickum  kinaccudukaropom crtpan Mmupa (OKCM) 1mudpoBoit ko
CTpaHbl, PE3UICHTOM KOTOPOH SIBISETCS IMUTEHT LIEHHBIX Oymar (JIUIo, 00sI3aHHOE
0 IICHHBIM Oymaram).

23.10. ITo mokazatento «Koj BadtoTh» yKa3biBaeTCs IMU(POBOI KO BATIOTHI,
B KOTOPOM BBIPA)KEH HOMHUHAJI LIEHHOW OyMaru (Tpex3HauyHbIi LHU(PPOBOU KO H
TPeXOYKBEHHBIN KOJI (C UCIOJIb30BAHUEM PA3JICIUTEINS «-» (TUPE) B COOTBETCTBUU
c O6mepoccuiickum knaccudukaropom BamoT (OKB)), npu stoM nmms
JIETIO3UTAPHOM PACIUCKH YKa3bIBA€TCS KOJ BAIIOThI, B KOTOPOW HOMHHHPOBaHA
npeacTaBisgeMasi IieHHasi Oymara, JJis TaeB (akiuiil) WHBECTHIIMOHHBIX (DOHIOB
YKa3bIBAa€TCs KOJ BAJIFOTHI BBIITYCKA.

23.11. Tlo moka3zarento «KoTHpoBanmbHBIM CHHCOK» YKa3bIBACTCS OJHO W3
CIEIYIOIINX 3HAYEHUM:

1 ypoBeHs;

2 YpOBEHB;

3 ypOBEHb;

BHe koTUpoBabHBIX JIUCTOB.

23.12. Tlo mnokazatento «YpOBEHb PEUTHHra HMUTEHTA» YKa3bIBACTCS
KPEIUTHBIA PEUTHHT.

23.13. Tlo moxazaremto «MHH wmm TIN pedTHHrOBOro areHTCTBaY
ykazpiBaeTrcss WMHH  gns pesumenToB,  WACHTHU(PUKAMOHHBI  HOMEpP
HaJIOTOIJIATEbIIMKA - UHOCTPAHHOM OpraHW3allMi B CTpaHE peructpamuu (Koj
TIN) unu peructTpalliOHHbBIN HOMEp B CTpaHE perucTpanuu (Ipu OTCYTCTBUH KOJa
TIN) nJist HEpEe3UIEHTOB.

23.14. Ilo mnokazaremo «Jlata mnoramieHusi (AOCPOYHOTO TOTAIICHUS )
yKa3bIBaeTCs JlaTa IOTAlleHHWs] 1eHHOW Oymarw, jara JOCPOYHOTO TMOTAaIICHUs

IIEHHOU OyMaru mo yCMOTPEHHIO SMUTEHTA (JIKlia 00A3aHHOTO 10 IIEHHOW OyMmare)
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WK aarta AOCPOYHOI'O IMOraliCHUsA HCHHOﬁ 6YMaFI/I I10 Tpe6OBaHI/IIO BJIaACJIbLICB
TOJIBKO JJd HICHHBIX 6YM3F, KOTOPBIC ObLIN 06T>GI[I/IHGHBI B TPYIIIbI COIJIACHO

nyHKTY 6.5 Yka3anusa banka Poccun Ne 5873-V.



