IHopsinox mo moaroroBke HH(popManKu N0 pacyeTy HOPMATHBA

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 YIPAaBJICHUIO LEHHBIMU OyMaraMu M HE UMEIOIIUMHU JIMLIEH3HIO
yOpaBIsOWE  KoMmaHuu  (najnee —  Opo(eCcCHOHAIbHBIA  YYaCTHHK),
NPe/ICTAaBISACTCS Ha €KEKBAPTAIBHOW OCHOBE KPYITHBIMU® ¥ CPETHIMHU?, Ha TOT0BOM
OCHOBE — MaJIbIMU®,

Wudpopmanus 1o pacyeTy HOpMaruBa  JOCTATOYHOCTHM  KamuTaja
pO(ECCUOHATIBHBIMU YYaCTHUKAMHU, UMEIOIIMMH JIUIEH3UI0 HA OCYIECTBIICHUE
NESATEIbHOCTH (POopeKc-nuiepa, IpeaCTaBIsIeTCs Ha €)KEKBAapTaJIbHOW OCHOBE.

Bce mnpodeccroHanbHble YYAaCTHUKH MNPEACTABIAIOT HHPOPMAIUIO 10
pacyeTy HOpMAaTHBA IOCTATOYHOCTH KallUTaja TaKKe B CIEAYIOIIUX CIIyqasix:

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

OJTHOKPAaTHO II0 COCTOSIHMKO Ha JaTy, KOrJa HOPMATHB JOCTaTOYHOCTH
KaluTajla CTajl COOTBETCTBOBATH MHMHHMAJIBHOMY JOMYCTHUMOMY YHCJIOBOMY
3HAYEHUIO HOpMaTHBa JIOCTATOYHOCTH KaluTaJa @O0 IPOLIECTBHM NEPHOIA
HECOOTBETCTBHUS;

no TpeboBanuto banka Poccum.

3anonHeHrWe Mokaszartened  MHQOpManMM [0  pacueTy = HOpMaTHBa

A0CTAaTOYHOCTH KallkuTajJla OCYIICCTBIIACTCA HpO(l)eCCI/IOHaJIBHBIM YYaCTHUKOM B

! OpraHu3aiyy, onpeenuBIIie X0Ts OBl 10 OJHOMY M3 IOKa3aTeNlel, yCTaHOBJICHHBIX B rpade 2 nprioxkeHus k [lonoxennto banka Poccnn ot
27 wmrons 2015 roma N 481-I1 B kauecTBe TOJOBOrO JAMANa3OHA 3HAYEHHH IMOKa3aTeNeil AESATENbHOCTH AN KaKAOTO M3 OCYIIECTBISIEMBIX
npoeCcCHOHANBHBIM yJaCTHUKOM JIUIEH3UPYEMBIX BUIOB NPO(ECCHOHATbHOH AEATeNbHOCTH HA PBIHKE LEHHBIX Oymar (Jamee - TOJOBOH
JIMaTia30H) KBapTAIbHBIN HaNa30H, YKa3aHHbIH B Tpade 5 nprioxkenus k [lonoxenuto banka Poccun N 481-I1

2 OpraHu3aImy, ONpeIeuBIINe X0Tsl Obl 0 OZHOMY M3 TIOKa3aTelNell IesTebHOCTH B KauecTBE FOI0BOTO JHaNa30Ha KBapTAIBHBIN AUMana3oH,
ykazaHHbIH B rpade 4 npuioxkenus k [Tonoxenuro banka Poccnu N 481-I1, 1 He onpenenvBIIne HY 110 OTHOMY U3 ITOKa3aTeleil e TeIbHOCTH B
Ka4ecTBE rOZ0BOr0 AMAMa30Ha KBAPTAIBHBIN IMana3oH, yka3aHHbIH B rpade 5 mpunoxenus k [lonoxenuto banka Poccun N 481-I1

3 Opranusanuy, He ONpelelMBIINE HU [0 OZHOMY M3 HOKa3aTeleH NesSTeNbHOCTH B KayeCTBE TOJOBOrO JUANa30Ha KBapTAIbHBIN AMANa3oH,
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 M JAESTENbHOCTU (Popekc-
JUJIEpOB B YacTH  pacuera  [OKas3aTesds  JIOCTAaTOYHOCTH  KalluTajay,
3aperucTpupoBaHHbiIM ~ MuHuctepcTBoM roctunmu  Pocculickoin  Denepauunmn
02 cents6pst 2021 roga Ne 64857 (nanee — Ykazanue banka Poccun Ne 5873-V).

B unbopmanmu mo pacdeTy HOpMaTHBA JTOCTATOYHOCTH KalMTAaJa JOJKHBI
NPUBOJUTHCS BCE TMPEAYCMOTpPEHHblE B HeEW mokaszarenu. B cioywasx,
npeaycMOTpeHHbIX YKazanueMm banka Poccuu Ne 5873-V u (um) npoAMKTOBaHHBIX
HPKOHOMHUYECKUM CMBICIIOM, JIJISl YACIIOBBIX MOKa3arenaeil HPopMaluuu o pacuery
HOpPMAaTHBa JOCTATOYHOCTH KamuTaja MPOCTABIIAETCS HOJb. B ciaydae oTCyTCTBUS
3HAUEHUN MOKa3aTejaeil B COOTBETCTBYMOLIEH rpade (cTpoke) uH(pOpMaIuu 0
pacyeTy HOpMaTHBa JJOCTATOYHOCTH KalKTalla OCTABIIAETCS IyCTOE 3HAUCHHUE (ecin
MHOE HE MPENYCMOTPEHO HACTOSIINM MOPSIAKOM).

2. 3uauenus mnokaszateneil «KosapduuueHt obOecrieHeHUs», «3HAUCHHUE
kod(pduimeHTa pHUCKa YCIOBHOTO 00s3aTelIbCTBA KPEIUTHOIO XapaKTepay,
«Iloka3arens pucKa B OTHOIIEHWM KOHTpareHTa/kinueHTa» (moapaszmen 3.1
uHopMalMu MO  pacyeTy  HOpMaTUBa  JIOCTAaTOYHOCTH  KamuTala),
«Koppektupyromuii koapdurment» (noxpasnen 3.3 uHbopManuu MO pacuery
HOpMAaTHBa JOCTAaTOYHOCTM Kamurtana), «CrtaBka puckay, «CraBka BaJllOTHOTO
pUCKa WKW KPEOUTHOIO CIpena, MpUMEHsieMasl JJIsi pacueTa OCHOBHOI'O PHUCKA»
(monpazaen 3.4 urdopmaluu Mo pacuyeTy HOpMATHBA JIOCTATOYHOCTH KaruTasa),
«CraBka pucka», «CTaBka pucKa BaJIOThl, B KOTOPOH HOMHHHUPOBAHBI IICHHBIC
Oymaru» (moapasznmen 4.2 wHGOpPMAUMU O pacyeTy HOPMATHBA JIOCTATOYHOCTH
kanutana), «CtaBka puckay (rmoapaszaen 4.3 uadopMaluu Mo pacuety HopMaTHBa
JIOCTaTOYHOCTH KanuTaina), «CTaBka pucka rmo 0a3sucHOMY akTUBY», «CTaBKa pucKka
BaJIIOTHI 0a3uCHOTO akTuBay, «Koppekrupyrommuii koadduiment», «CtaBka pucka
BAJIIOTBI MO  TOCTABJISEMBIM/TIOJIy4a€MbIM  JICHEXKHBIM ~ CPEICTBaM» U
«Koppektupyromuii k03pGUIUEHT MO0 MPOIEHTHOW YaCTH PHIHOYHOTO PHUCKA IO

MOCTABJISIEMBIM/TIOTy4a€MbIM JIEHEKHBIM cpeicTBamM» (noapaszaen 4.4 nundopmanuu



0 pacyeTy HOPMaTHBA JOCTATOYHOCTH KAMHUTAaJa) OTPAKAIOTCS B IIPOIICHTAX.

Nudpopmanusa mno mnokazareno «Koppektupyromuii  K03QPUITHEHT
(mogpaznen 4.4 undopmanuu Mo pacdyery HOPMATUBA JOCTATOYHOCTH KAalMTala)
OTpa)kaeTcsi ¢ COOoIeHneM TpeboBaHmii moAnyHKTa 5.4.3 myHkTa 5.4 YKa3zaHus
banka Poccum Ne 5873-V.

3HaueHUs] YHUCIIOBBIX IOKa3zaTeled WHGOpMAaIMK IO pacyeTy HOpMaTHBa
JOCTAaTOYHOCTH KaIuTajia MPUBOISITCS C TOYHOCTHIO JI0 IBYX 3HAKOB MOCIIC 3aAIISTOM,
3a UCKIIIOUEHHUEM CJIENYIOIIUX MOoKa3aTenei: moka3areiab «CTOMMOCTD 32 €IMHUILY
aKTUBa», yKa3zaHHBIM B mopapasfenax 3.3, 3.4, 4.2 u 4.3 u, nokazarenu «llena
WCITOJTHEHHSI OMMuoHa», «CTOMMOCTh ONIIMOHHOTO JIOTOBOpa», YKa3aHHBIE B
noapasnene 3.4, nokaszarenu «llena wucronHenus ommuoHa», «PplHOYHAs IieHa
0a3ucHOro akTuBa» W «BeauumHa 0a3MCHOTO aKTHBA/HOMHHAJIbHASE CTOMMOCTBY,
yKa3aHHbIe B mojpazzene 4.4, mo KOTOPbIM JIOMYCTUMO YKa3bIBaTh 3HAYCHUS C
TOYHOCTBIO JIO JIBAJIIaTH 3HAKOB MOCJIE 3aIlATON C yKa3aHueM 3HadeHus decimals
«20».

3. Ilo mokazarensim pasgena 1 uwHOpmamuu MO pacdyeTy HOpPMaTHBa
JIOCTAaTOYHOCTH KalMTaja yKa3bIBAaIOTCS 3HAYCHMsI TOKa3aTeliel, BKIIFOYACMBIX B
pacdyer HOpMaTHBa JIOCTATOYHOCTH KamuTajda B COOTBETCTBUU C TPeOOBaHUSMU
Vkazanus banka Poccun Ne 5873-V.

ITo nmokazarento «BennunHa kanutajiay yKa3blBa€TCS 3HAYEHUE BEJIIMUYUHBI
KanuTalia, paCCYuTaHHOE B COOTBETCTBUU C pazfieioM 2 UH(OpMAIMU MO pacyeTy
HOpMAaTHBa JIOCTATOYHOCTH KaIuTaa.

ITo mokazarento «BenuunHa KPEIUTHOTO PUCKa» YKa3bIBACTCS 3HAUYCHUE
BEeITUYMHBI KPEIUTHOTO PHUCKA, PACCUMTAHHOEC B COOTBETCTBUU C pasleioM 3
uH(OPMAITUH TI0 pacueTy HOpMATHBA JIOCTATOYHOCTH KaInTaa.

[To mokazarento «BenmnunHa pPHIHOYHOTO PHUCKA» YKA3bIBACTCS 3HAUYCHHE
BEITUYMHBI PHIHOYHOTO PHUCKA, PACCUYUTAHHOE B COOTBETCTBUU C pazaenom 4
uH(OPMAITUH TI0 pacyeTy HOpMaTHBA JJOCTATOYHOCTH KaIlnuTaja.

[To mokazarento «HopmaTMB MOCTAaTOYHOCTH KamuTajgay YyKa3bIBACTCS

3Ha4YCHHUC, COOTBCTCTBYIOIICC HOpMAaTUBY JOCTAaTOYHOCTH KarimTalia,
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paccYMTaHHOMY MPOPECCUOHATHHBIM YYACTHUKOM B COOTBETCTBUU C TyHKTaMu 1.2,
1.4-1.5 Yka3anusa banka Poccun Ne 5873-V.

[To moxa3aremo «IIpuynHa HECOOTBETCTBUSI HOpPMAaTHBA JOCTATOYHOCTU
KaluTajga» YKa3blBaeTCS OJHO M3 CIEAYIOUIUX 3HAYEHHH, COOTBETCTBYIOIIHUX
NPUYUHE CHIKEHUS HOPMATUBA JOCTATOYHOCTH KamuTajda HIKE MUHUMAaIbHOTO
3HAYEHUS HOPMaTUBA JOCTATOYHOCTH KalKTasa:

1 — B cnyuae nipunsatust CoBetom nupektopoB banka Poccuu B cooTBeTCTBUM
¢ nmyHKTOM 17° yactu nepBoi crarbu 18 denepansHoro 3akoHa oT 10 urons 2002
roaa Ne 86-d3 «O Llentpanbaom Oanke Poccuiickoit @enepanuu (banke Poccun)»
pelIeHrs O MOBBIICHUH CTaBKU PUCKA YMEHBIICHUS (YBEIUYCHUS) LIEHBI [IECHHOU
OyMaru, JparolieHHbIX METAJJIOB WJIM Kypca MHOCTPAHHON BaJOThI KJIMPUHTOBOM
OpraHu3allid WM PEIICHUs, UCXOJd M3 KOTOPOro CIEAyeT CHIKEHHE YPOBHS
KPEJIUTHBIX PEUTUHIOB,;

2 — B cirydae nipuHsaTus CoBetoM aupekTopoB banka Poccun B cooTBETCTBUU
c myHKTOM 17° wacTtu mepBoii ctateul 18 DenepanbHoro 3akoHa ot 10 utons 2002
roga Ne 86-®3 «O Llentpansuom 6anke Poccuiickoit @enepanuu (banke Poccun)»
pelieHuss 00 W3MEHEHUU TepeyHs KPEAUTHBIX PEUTHUHTOBBIX AareHTCTB WIH
peleHns, HWCXOAs M3 KOTOPOTO CJEAYET IMOBBIIMIEHHE YPOBHS KPEIUTHBIX
PEUTHHTOB;

3 — B ciIy4yae HaJTm4us MPUIMHBI, HE COOTBETCTBYIOMIEH 3HAYCHUAM « 1 » 1 «2».

4. Tlo mnokazarensiMm pasaena 2 wuHPOpMAlMU TO pacyeTy HOpMAaTHUBa
JIOCTATOYHOCTH KamuTajla yKa3bIBAIOTCS 3HAUEHUS TOKaszaTesel, BKIOYAeMbIX B
pacyeT mokasaTesisi JOCTATOYHOCTH KamuTaja B COOTBETCTBUU C TPeOOBAHUSIMU
Vkazanus banka Poccun Ne 5873-V.

AKTUBBI, B OTHOIICHHH KOTOPBIX YCTaHOBJIEHO OOpPEMEHEHHE WU
OTpaHUYCHHE PACTIOPSKEHUS (BKJIIOYAs aKTUBBI, HA KOTOPBIE HAJIOKEH apecT, WU
paclopsiKEHUE KOTOPhIMHU OTPAHMYEHO HAa OCHOBAHHMM pEIICHHS OpraHa
rOCyJapCTBEHHOW  BJIACTH, WM OrPAaHUYCHUE PACTIOPSDKEHUS  KOTOPBIMU
YCTAHOBJICHO  BCICACTBHE  HEAPYXKCCTBEHHBIX  JCHCTBUH)  (mamee — —

3a0JIOKUPOBAHHBIC aKTUBBI) OTPAKAIOTCS 32 BBIYETOM CYMMBI CO3JIaHHOTO pe3epBa



o1 UX o0ecCIeHeHNe.

B ciyuae ecnu mokasarenu pasaena 2 mHGOpMAIUH 10 pacyeTy HOpMAaTHUBa
JIOCTAaTOYHOCTH KallMTaja, BKIIOYaeMble B pacyeT OCHOBHOIO KamuTajia |
JOTIOTHUTEIPHOTO ~ KamuTana, SBISIFOTCS OTPUIIATCTLHBIMH, WX 3HAYCHUS B
uH(OpMAIUKU 10 pacyeTy HOPMAaTUBA JIOCTATOUYHOCTH KaluTalla YKa3bIBaIOTCS CO
3HAKOM «-» (MHHYC).

5. B pa3nene 3 uwHbopManmuu 1O pacueTy HOPMATHBA JOCTATOYHOCTH
KalnuTajlla OTPaXaloTCs BCE AaKTUBBI M YCIOBHBIE 0053aTelbCTBA KPEIUTHOTO
XapakTepa, MO3UINN KIUEHTOB M TpeOOBaHUS MPOGeCCHOHATBHOTO YYaCTHHKA K
KIIMCHTY, B OTHOIICHWU KOTOPBIX MPOGECCHOHANBHBIA YYaCTHUK JOJDKEH
pacCUMTHIBaTh KPEIUTHBIA PUCK B COOTBETCTBUU C TpPEOOBAHUSIMU TJIaBbl 3
VYkazanus banka Poccun Ne 5873-Y.

Jlist ueneit 3amoyiHeHUs pasfena 3 MHQpOpMalUd MO pacdyeTy HOpMaTHBa
JIOCTAaTOYHOCTH KamuTasia mpo(ecCHOHaTbHBIM YYaCTHUKOM KaXXJOMY KPEAUTHOMY
PHUCKY TIPHCBAMBACTCS YHUKAJIBHBIN WICHTH(PUKATOP, TIPH 3TOM HUACHTHU(PUKATOPHI
KPEJUTHOTO PUCKA, yKa3biBaeMble B mojpaszene 3.1 pazmena 3 uHbopMaimu 1o
pacdyeTy HOpMaTHBa JIOCTATOYHOCTH KaluTala, B IMEIAX paciu(pOBKH
uHOpPMAITUU O KaXXJIOM KOMIIOHEHTE KPEIMTHOTO PHUCKA JIOJDKHBI OBITh TaKXKe
OTPaXXEHBI B COOTBETCTBYIOLEM mnojpasaene 3.2, 3.3 wm 3.4 pazgena 3
uHOpMAIMU 110 pacyeTy HOpMAaTWBa JOCTATOYHOCTH KaluTajga H JOJKHBI
MOJIHOCTHIO COOTBETCTBOBATh MJICHTU(PHUKATOPAM KPEAUTHOTO PUCKA, YKa3aHHBIM B
noapazzaene 3.1 pazaena 3 ¢ co0oIeHUEeM eIMHOTO peructpa OykB. MckimoueHueM
SBJIAIOTCS WMIAEHTU(UKATOPBI KPEAUTHOIO pHUCKA, YKa3aHHble B moppaszzaene 3.1
pasznmena 3 wHGOpMAMKM TO pacyeTy HOpMATHBAa JOCTATOYHOCTH KamluTalia, B
OTHOIIIEHWU TpeOOoBaHMiI MPO(HEeCcCCHOHATFHOTO YYaCTHUKA K ONpEACTICHHOMY
KOHTPAareHTy, BBIPAKCHHBIX MCKIIOUUTEIHLHO B PYOJIsX, HE MPEAyCMaTPUBAIOIINX
oOecrieueHre U He YJaCTBYIOITUX B HETTHHTE.

6. ndopmanus no nokasaressm nojpasaena 3.1 pasaena 3 undopmanmu 1o
pacdeTy HOpMaTHBa JOCTATOYHOCTU KaluTala PacKphIBAECTCS MO KAXKJIOMY aKTHUBY,

YCIIOBHOMY 00s3aT€IbCTBY KPEIUTHOTO XapakTepa, MNO3UIUU KIUEHTa, 3a



WCKITFOUCHUEM TO3UIUI KIMEHTOB, MOAYJIh CYMMBI BEJIMYHWHBI OTPUIIATEIHHBIX
wiaHoBbiX octatkoB (NPk) um cymmbl BenwuuHbl peiHOYHOTO pucka (MRkp),
ONPEJETICHHBIX [0 TaKUM KJIMEHTaM IO COCTOSHHIO Ha OTYETHYIO JaTy, He
MPEBBIIIAECT TPUCTA THICAY pyOIeii, HHPOpMAIsI O MO3UIIMUA KOTOPHIX MPUBOIUTCS
COBOKYITHO C YKa3aHUEM I10 TMokazaTento «Tun akTuBa/ycioBHOTO 00s3aTeIbCTBA
KpEIUTHOTO Xapaktepa» 3HaueHus «llo3uiust KIMeHToB» U 1o nokasarento «Bun
aKTUBa / YCJIOBHOTO 0O0s3aTENbCTBA KPEIUTHOTO XapakTepa» 3HAuCHUs
«CoBOKyIHAs! TO3UIUS KIIUEHTA.

Nudopmanus no nokazarensm noapaszzaena 3.1 pazaena 3 undopmaiuu mno
pacyeTy HOpMaTWBa JOCTAaTOYHOCTH KamuTalda pacKpblBaeTCs B pa3pese
UJCHTU(PUKATOPOB KPEIUTHOIO PUCKA.

6.1. Ilo mokazarento «Tum akTHBa/yCIOBHOTO 00S3aTENBCTBA KPEIUTHOTO
XapakTepa» yKa3bIBaeTCs OJHO U3 CIEAYIOIINX 3HAYCHUM:

AKTHB;

VYcaoBHOE 00513aT€TBCTBO KPEAUTHOIO XapaKTePa;

[To3uums kimenTa.

3nauenune «llo3uiusi KIWMEHTa» YKa3bIBAE€TCS B OTHOIICHWM TO3UIIUU
KJIMEHTOB C OTPE/ICIICHHBIM YPOBHEM PUCKA B COOTBETCTBHUHM C IMyHKTamu 3.18 - 3.23
VYkazanus banka Poccuu Ne 5873-V.

6.2. Ecmu mo mokazatenro «Tum akTHBa/yCIOBHOTO 00S3aTElbCTBA
KPEJUTHOTO XapaKTepa» YKa3aHO 3HaueHUe «AKTHB», TO MO Moka3arento «Bun
aKTHUBa/yCIOBHOTO 0053aTE€IbCTBA KPEAUTHOIO XapPaKTEepPa» YKa3bIBAETCS OAHO W3
CHEAYIOIINX 3HAYCHUMN!

1. JlenexHble cpenctBa MpoecCHOHAIBHOIO YYaCTHMKA Ha CUETaXx U BO
BKJIaJ1ax, JICTIO3UTAX;

2. JleHexxHbIe CpeACTBa KIHMEHTOB MPO(heCcCHOHATBHOTO YYaCTHUKA Ha CUETax,
BO BKJIaJIaX, JICTIO3UTAX;

3. JeHexuble cpenctsa, IMepeAaHHble IO JOTOBOPY O OpoOKepcKoM
00CITy)KBaHHH;

4. JleHexXHbIE CpPEACTBA, MEPEAaHHBbIE I10 JOTOBOPY JIOBEPHUTEIHHOTO



yIpaBJeHUs;

5. TpeboBanwms MO ymuiaTe JEHEKHBIX CPEJICTB;

6. TpeOoBaHuUs 1O MOCTABKE MHOCTPAHHOW BAJIIOTHI;

7. TpeboBaHus 1O MOCTaBKE IIEHHBIX OyMmar;

8. TpeboBaHus MO MOCTABKE TOBAPA;

9. TpeOoBaHuUs 1O OCTABKE JParoleHHbIX METAJUIOB;

10. TpeboBaHus MO MOTYYESHUIO HAYUCIECHHBIX (HAKOTIJICHHBIX) MPOIEHTOB,
Kpome TponieHToB 1o caenkam PEIIO;

11. TpeGoBaHus MO MOJTYUYEHUIO ICHEKHBIX CPEACTB, MEPEAAHHBIX IO MEPBO
yactu aorosopa PEIIO;

12. TpeGoBaHus MO MOJTYYEHUIO IIEHHBIX OyMar, MepeAaHHBIX IO MEepPBOM
yactu porosopa PEIIO;

13. TpebGoBanus mo caenkam PEIIO, 3akimioueHHBIM Ha YCIOBUSX
reHEepaJIbHOTO CorTaiieHus (€AMHOTo JOTOBOPA) U (KUJTH) TOTOBOPOB, 3aKIFOYEHHBIX
Ha YCJIOBUSIX ITPaBUJI OPraHU30BAHHBIX TOPTOB U (WJIK) PaBUJI KIIMPUHTA,;

14, Bnoxenuss B  JOJTOBbIE  IIEHHbIE  OyMaru, y4WUTHIBaeMbIe
npo¢eCCUOHATIBHBIM YYaCTHUKOM IO aMOPTU3UPOBAHHON CTOMMOCTH;

15. Brnoxenuss B uudpoBble TpaBa, y4UThIBaeMble MPO(ECCHOHATBHBIM
YYaCTHUKOM IO aMOPTU3UPOBAHHON CTOMMOCTH;

16. VHbIe aKTUBEI.

[Ipu sTom B ciydae ecnu TpeboBaHue BoO3HUKIO Mo caeinkam PEIIO,
3aKJIOUCHHBIM Ha YCJIOBUSX TEHEPAJIBHOrO corjialieHus (€AUHOTO J0roBopa) u
(W1M) TOTOBOPOB, 3aKIIOUYEHHBIX HA YCIOBUSIX MPABHJI OPTaHU30BAHHBIX TOPTOB U
() TpaBWII KJIMPUHTA, TI0 MOKa3aTeno « By akTuBa/ycIOBHOTO 00s3aTEIhCTBA
KPEIUTHOTO XapaKTepa» JOMyCTUMO YKa3bIBaTh TOJIHKO 3HaUeHHE « TpeOoBaHMs IO
caenkaMm PEITO, 3akiit0o4eHHBIM Ha YCIOBUSX T€HEPAIBHOTO COTJIAIECHHUS (€IMHOTO
JoroBopa) #  (WaM) JOTOBOPOB, 3aKIIOYEHHBIX HA  YCIOBHSIX IPaBUII
OpraHW30BAHHBIX TOPTOB U (WJIM) MPABUI KIUPUHTA.

B ciydae ecniu Tpe6oBanue Bo3HUKIO 1o caenkam PEIIO, 3akimroueHHBIM HE

Ha YCJIOBHSIX F€HEPAILHOIO CorjalieHus (€AMHOro JOroBopa) U (M) AOTOBOPOB,



3aKTIOYCHHBIX HA YCIOBUSAX MPaBWJI OPraHU30BAaHHBIX TOPTOB U (WJIM) TMPABHII
KIMPUHTA, MO TMOKa3aTento «Bua akTuBa/ycioBHOTO 00s3aTENhCTBA KPEIUTHOTO
XapakTepa» AOMYCTUMO YKa3bIBaTh OJIHO U3 CIEAYIONIUX 3HAYCHUM:

1. TpeGoBaHuUs MO TOJIYICHHUIO JCHEKHBIX CPEJICTB, TIEPEAAHHBIX TI0 TTEPBOI

yactu norosopa PEIIO;

2. TpeOoBaHUs 1O TMOJYYEHHUIO IIEHHBIX Oymar, MepelaHHbIX IO IMepBOM

yactu norosopa PEITO.

Ecnu mo mokazatento «Tun akTuBa/yCcIoBHOTO 00513aTe€NbCTBA KPEIUTHOTO
XapakTepa» yKa3aHo 3HaueHUE « Y CJIOBHOE 00513aTENIbCTBO KPEUTHOIO XapaKTepa,
TO IO MoKa3aTelto «Bua akThuBa/yCIOBHOTO 0053aTEIBCTBA KPEUTHOTO XapaKTepay
YKa3bIBA€TCS OJTHO U3 CICAYIONUX 3HAYCHU:

1. TlopyuuTtenbcTBa,

2. PygatenbcTBO;

3. BekcenbHble TOPYyUUTENHCTBA (aBAJIB);

4. VHgoccaMEeHT BEKCeJIeH;

5. O6s13aTenbcTBA MPOPECCHOHATIBHOTO YYACTHHUKA, B CIIy4ae HEHCIIOTHEHUS
(HeHajyIeXKaIlero MCHOJHEHUS) JOKHUKOM TpPeOOBaHUS, paHee YCTYIIEHHOTO
poeCCHOHANIBHBIM YYaCTHUKOM HOBOMY KPEIUTOPY, €CIId MPOQPECCUOHATHHBIN
YYaCTHHK TIPUHSAT Ha ce0s TOpYyYHUTENhCTBO 3a JOJDKHUKA TIepell HOBBIM
KPEIUTOPOM;

6. O0s3aTeNnbCTBA MPOPECCUOHATIBHOTO YYACTHUKA, SBIISIFOIIETOCS OPOKEPOM,
BBEIKYIIUTH IICHHBIE OyMard 3MHUTEHTA, BBITEKAIOIIME W3 JOTOBOPA BO3ME3IHOTO
OKa3aHUs YCIAyr MO pa3MEIICHUIO U (WJM) OpTaHU3AlMU Pa3MEIICHUs LEHHBIX
Oymar;

/. Vlubie ycioBHBIE 00513aTENIbCTBA KPEIUTHOTO XapaKTepa.

Ecnu mo mokazatento «Tum akTuBa/yCcIOBHOTO 0053aTE€BCTBA KPEIUTHOTO
XapakTepa» ykazaHo 3HaueHue «llo3unmst knmeHTa», TO Mo Tokasarento «Bun
aKTHBA/yCJIOBHOI'O 00s3aTEIbCTBA KPEAUTHOTO XapaKTepa» YKa3bIBaeTCsl 3HAUCHHUE
«Ilo3umust kmmenta» win «COBOKYIHAs TO3UIUS KJIMEHTOB» B OTHOIICHHUH

MO3UIHUHN KIMCHTOB C OIMPCACICHHBIM YPOBHEM PUCKA B COOTBECTCTBUHU C ITYHKTaAMMU



3.18 - 3.23 Vxkazanus banka Poccum Ne 5873-V B 3aBHCHUMOCTH OT BEJIMYHHBI
MO3UIIMU KIIMEHTA C y4€TOM TPeOOBaHUM ITyHKTa 6 HACTOSIIETO MOPSIIKA.

6.3. Ilo mnokazaremo «CyMMmapHas BeJIMYMHA aKTHBa / TpeOOBAHMS
YKa3bIBaCTCS COBOKYITHAsl BEJMYMHA aKTHBA WM YCJIOBHOTO 0053aTelbCTBA
KPEIUTHOTO XapaKTepa JI0 BbIUETa pe3epBa, CO3AAHHOrO B cooTBeTCTBHU ¢ MCDO
(IFRS) 9.

CyMMBI B MHOCTPAaHHOHM BaJlOTE YKa3bIBAIOTCA B PyOJEBOM HKBHUBAJIECHTE,
OTIpEEIISIEMOM TI0 O(PUIIMATIBHOMY KYpPCY MHOCTPAHHOM BaJIOTHI IO OTHOIICHHIO K
pyOut0, ycraHoBieHHOMY bankom Poccuu B COOTBETCTBUU ¢ MYHKTOM 15 cTaThu 4
®enepanbHoro 3akoHa ot 10 urons 2002 roga Ne 86-D3 «O LlenTpaiibHOM OaHKe
Poccuiickoit ®enepanuu  (banke Poccumn)» (Cobpanue 3akoHOJATEIHCTBA
Poccuiickoit @enepanun, 2002, No 28, ct. 2790; 2020, Ne 31, ct. 5018) (nanee -
KypC MHOCTPAHHOU BaJIOThI, YCTaHOBIICHHBIM bankom Poccum), mo coctosiHuiO Ha
JaTy pacyera HOpMaTHBa JOCTATOYHOCTH KamuTaja. Bemuuumna tpeOoBanuii /
00s13aTeNIbCTB, IPEIMETOM KOTOPBIX SIBISIOTCS IParolieHHbIE METAILIbI, OTPAKACTCS
B py0JICBOM SKBHUBAJICHTE, OMPEILISIEMOM IO YUETHOU IleHe Ha adGUHUPOBAHHBIC
JIparolieHHble METAJIbI Ha JaTy pacyeTa HOpMATHBA JOCTATOYHOCTU KamuTaa,
ycTaHoBJIeHHOW bankoM Poccuu B cooTBeTCTBUH € MyHKTaMu | - 4 Yka3anust banka
Poccun ot 28 mast 2003 rona Ne 1283-V «O nopsinke ycranoBnenust bankom Poccun
YYETHBIX LEH Ha adpuHIpPOBaHHBIE JparoLeHHbIE METAJLIIBI»,
3aperucTpUpOBaHHBIM MuHHCTEpCcTBOM tocTuiiun Poccuiickoit ®denepanuu 19
nroHsg 2003 roga Ne 4759 (nanee — Ykazanaue banka Poccuu Ne 1283-V).

B cnydae ykazanus no nokaszartento « Tum akTuBa/yciiOBHOTO 00s13aTENIbCTBA
KPEIUTHOTO XapakTepa» 3HAadeHUs «AKTHUB» WU «YCIOBHOE O0053aTEeIbCTBO
KPEJIUTHOTO XapaKTepa», CyMMa 3HaueHHM 1o nokasatento «CyMMapHasi BeJIMurnHa
akTuBa / TpeOOBaHUA» B pa3pe3e KaKIOro HACHTHU(UKATOpPA KPEAUTHOTO pHCKA
JoJKHA OBITh paBHAa CyMME 3HAU€HUU MO Tokazatento «Bemuunna tpeboBanumii
(00s13aTeNnBCTB), B TOM UMCIIC JIJIS LIeJield HEeTTUHTa, pyo» mojpasaena 3.2 pazzaena 3
uH(OpMAIUHU 10 pacyeTy HOPMAaTHBA JOCTATOYHOCTH KalUTasa, MO KOTOPBIM IO

nokazareinto « Tum (TpeboBaHus/00a3aTeNbCTBA) IS LIeJIeH HETTUHTay MOpa3elia
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3.2 pazaena 3 wHbOpMANKMK MO pacdyeTy HOPMAaTHWBAa TOCTATOYHOCTH KamuTaja
yka3zaHo 3HaueHue «TpebGoBaHUe», 32 BBIYETOM CyMMbI 3HaYCHHI MO MOKa3aTelto
«BennunHa TpeboBaHUM (005S3aTENBCTB), B TOM YHCIIE JJIs 1ieJied HeTTUHTa, Pyo»
nozapasnena 3.2 pasaena 3 uHGOpMAIMK MO pacueTy HOpMaTHBA JOCTATOYHOCTH
KamuTanga, Mo KOTOPbIM MO mMokazarento «Tum TpeboBaHUs/00s13aTenbCTBA ISt
1eseil HeTTuHray nojapasnena 3.2 pazzaena 3 uHGOpMAIMK MO pacdyeTy HOpMaTUBa
JI0OCTaTOYHOCTH KamuTaja yka3aHo 3HaueHue «O053aTenbCTBOY», 32 UCKIIOUCHUEM
ciydass korjga TpeOoBaHHE MPO(PECCHOHANBHOTO YYacTHHUKA K OINPEIEICHHOMY
KOHTPAareHTy BBIPAXKEHO HWCKIIOUMTENIbHO B pyOJsix, HE NpeaycMaTpuBaeT
oOecIieyeHus U He yJYacTBYET B HETTUHTE.

B cnyyae ykazanus no nokazatento « Tun akTuBa/yCcIOBHOTO 0053aTeNIbCTBA
KPEOUTHOrO Xapakrepa» 3HaueHus «llo3umust kiueHTa», MO IOKa3aTelto
«CyMmmapHas BelIMYMHA aKkThBa / TpeOOBaHUsS» YKa3bIBaeTCd CymMMa MOIyJel
OTPULIATENBHON TUIAHOBOM MO3UIIMM KIMEHTA W BEJIWYUHBI PBIHOYHOTO pHUCKA
KJIMEHTA.

6.4. Ilo mokazarento «BennunHa oOecrieueHUs» yKa3bIBA€TCS COBOKYITHOE
3HAYEHUE BEJIIMYMHBI O0ECNeYeHUs] MO AaKTUBY, YCJIOBHOMY 0053aTelbCTBY
KPEIUTHOTO XapakTepa, IMO3UIUU KIUEHTAa, OMpPEAEIsEMOE€ B COOTBETCTBUU C
nyHkToM 3.3 Ykazanus banka Poccum Ne 5873-V. B ciayuae ecnu obecrnieueHue
npenoctasiaeHo 1o gorosopaMm PEIIO, 3akimto4eHHBIM Ha YCIOBUSX M€HEPAIBbHOIO
corjlaleHust (€QUHOTO A0roBOpa) U (WJK) I0rOBOPOB, 3aKIIOUYECHHBIX HA YCIOBUSX
MpaBUJI OPraHU30BAaHHBIX TOProB U (MJIM) MPaBWJI KIUPUHTA, CYMMa 3HAYEHHUI MO
nokazarento «BenuunHa oOecrieyeHus’» B pa3pe3e KaKIOTro HAEHTU(UKATOpa
KPEJIUTHOTO pPHUCKa JODKHA OBITh paBHA CyMME 3HA4YCHUH I10 TOKa3aTeNro
«Bennunna obecneueHus» noxapasnaena 3.3 pazzgena 3 uHPOpMaLUU MO PACUETY
HOpPMAaTHBa J0CTATOYHOCTH KamuTasia, 1o KOTOPhIM M0 noka3arento «Hanpasienue
oOecrieueHus (11 HETTUHTA)» Tofipasfena 3.3 pasaena 3 uHhOPMAIINH 110 pacueTy
HOpMAaTHBa JOCTATOYHOCTH KamuTaja yka3zaHO 3HaueHue «OO0s3aTenbCTBO», 3a
BBIYETOM CyMMBI 3HAUEHH 110 TIoKa3aTento «BenuurHa obecriedeHus» moapasaena

3.3 paznena 3 uHpopMalMKu MO pacyeTy HOpMATHUBA JIOCTATOYHOCTH KaluTalia, o
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KOTOpbIM 10 Tioka3arenmto «HampaBnenue oOecrmeuenus (isi HETTHHTA)»
noapasnena 3.3 pasaena 3 nHpOpMaAIMK MO pacuyeTy HOPMAaTHBA JTOCTATOYHOCTH
KanmuTala YyKa3zaHo 3HadueHue «TpeOoBaHHE» C YU4eTOM KOPPEKTUPYIOIIMX
K03 UITUEHTOB.

B ciyyae ykazanus no nokazatento « Tun akTuBa/ycIOBHOTO 0053aTeNIbCTBA
KPEIUTHOTO Xapakrepa» 3HaueHus <«llo3umms KiIMEHTa» MO MOKAa3aTesto
«Bennmunnaa obecrnedeHus» ISl KIMEHTOB C OMPEICICHHBIM YPOBHEM pHCKA
YKa3bIBA€TCs MOJIOKUTEIbHAS TUIAHOBAS MTO3UIIUS KIHECHTA.

6.5. I1o nmokazarento «Kareropus kauecTBa akTUBa/yCIOBHOTO 0053aTE€NbCTBA
KPEIUTHOTO  XapaKTepa» YKa3blBa€TCS OJIHO W3 CICAYIOIIMX 3HA4YCHUH,
OTpeAesieMbIX B COOTBETCTBUM C TJIaBo# 7 Yka3zanusa banka Poccuun Ne 5873-V:

I kareropus;

II xareropus;

III xareropus;

IV kareropusi.

[Ipu 5TOM 1O 3a0JIOKMPOBAaHHBIM AKTHBAM CJIEAYET YKa3bIBaTh KaTETOPHUIO
KauecTBa  aKTHUBa,  COOTBETCTBYIOIIYIO  MPUMEHSIEMOMY  KOA(DPUIIUECHTY
o0ecCleHEeHMUS.

6.6. Ilo mokazaremo «Koaddunment obOeclieHEHHs»  YKa3bIBaeTCs
ko2 duneHT o0eclieHEHUs, OTIPEACIISIEMbII B COOTBETCTBUH C IJ1aBOM 7 YKazaHus
banka Poccuu Ne 5873-V.

6.7. Ilo moka3zarento «BenuunHa pe3epBa, CO3MAHHOTO B COOTBETCTBUU C
MC®O (IFRS) 9» yka3biBaeTcsi BeIMUYMHA pe3epBa Ha BO3MOXKHBIC MOTEPU IO
aKTUBaM, YCJIOBHBIM O0S3aTEeIbCTBAM KPEIUTHOTO XapakTepa, ompenessieMas B
cootBercTBUM ¢ MCDO (IFRS) 9.

6.8. Ilo nokazarento «BenuuuHa pe3epBa, CO3AAHHOTO B COOTBETCTBUU C
IJ1IaBOM 7» yKa3bIBa€TCA BEJIMUYMHA pEe3€pBa HA BO3MOXKHBIE TTOTEPH, ONpeaeiseMast
B COOTBETCTBUU riaBout 7 Ykazanus banka Poccuu Ne 5873-V:

M0 aKTUBaM NPO(ECCHOHATHLHOTO YYaCTHUKA, YKa3aHHBIM B IYHKTE 3.2

Vkazanusa banka Poccun Ne 5873-V;
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[0 YCJIOBHBIM 00513aTeNbCTBAM KPEAUTHOTO XapakTepa MmpodeccrnoHalIbHOTO
Y4aCTHHUKA, YKa3aHHBIM B ITyHKTe 3.12 Yka3anusa banka Poccuum Ne 5873-V;

10 MO3UIIMH KJIHEHTa MPOodeCcCUOHATBHOTO YYaCTHUKA.

6.9. Ilo nmoka3zatento «HanMmeHOBaHME KOHTPAre€HTa» YKa3bIBA€TCS IOJHOE
HAaUMEHOBAaHUE HOPUAUYECKOTO JIMIA C COKDAIICHHbIM HAWMEHOBAHUEM €T0
OpraHu3alMOHHO-TIpaBOBOM (opMbl. B ciiydae ecnum KOHTpareHTOM (KJIMEHTOM)
sBIsAETCS (PU3MUYECKOE JUI0, TOKa3aTeNlb 3amoiHseTcs 3HaueHueM «Dusnueckue
ULy,

6.10. Ilo mnokazaremo «MHH (TIN) koHTpareHTa» yKa3bIBaeTCs
uaeHTUPUKAMOHHBIM HOMep Hanmoromnarensimka (MHH) (ans pesuaeHToB),
UJCHTU(UKAIIMOHHBIA HOMEDP HAJIOTOIUIATENbIIMKA - THOCTPAHHON OpraHu3aliu B
ctpane peructpanuu (koa Tax Identification Number (manee — TIN) wunum
pEerucTpalMOHHbIA HOMEpP B CTPAHE PETUCTPALUH (111 HEPE3UIEHTOB) KOHTpareHTa
(knMeHTa), yKa3aHHOT O 1o Mokazarento «HanMeHoBaHMe KOHTpareHTay.

6.11. Ilo nokazaremto  «llokasarenp pucka B  OTHOLICHUH
KOHTPareHTa/KIMEHTay» YKa3bIBaeTCsl MOKa3aTellb pUCKa KOHTpareHTta (KJIUEeHTa),
ONpENEAEMBI B COOTBETCTBHM C riaBor 3 Ykazanus banka Poccun Ne 5873-V.

6.12. Ilo moxkazaremo «3HaueHue KodhUIMEHTa pUCKA YCIOBHOTO
00s3aTeNIbCTBA KPEAUTHOTO XapaKTepa» yKas3biBaeTcs 3HaueHue KoddduimeHTa
pUCKa YCIOBHOIO 0053aTe€NbCTBA KPEIUTHOTO XapaKTepa, YCTAHOBJIEHHOTO B
nyHkrte 3.11 Yka3zanusa banka Poccuu Ne 5873-V.

6.13. Ilo mnokazaremo «BenuunmHa KpEeOAUTHOrO PHUCKA» YKA3bIBAECTCS
BEJIMYMHA KPEJAUTHOIO PUCKA MO AKTUBY/YCIIOBHOMY 0053aTENIbCTBY KPEIUTHOTO
XapakTepa, pacCuyMTaHHas B COOTBETCTBHM C rjaBoi 3 VYkazanus banka Poccun
Ne5873-Y.

7. YTparunu cumy.

8. B moapaznene 3.2 pasnena 3 uHbopManmu 1O pacueTy HOpPMATHUBA
JIOCTATOYHOCTH KamuTala OTpakaercs HH@opMalusg 00 aKTUBAaX U YCIOBHBIX
00s13aTeIbCTBAX KPEAUTHOTO Xapakrepa, (GOPMUPYIOMIUX KPEIUTHBIA PUCK, B TOM

yucie pacuersl Mo goropopaMm PEIIO, 3akint04eHHBIM Ha YCIOBUSAX IE€HEPATbHOTO
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corjlaieHust (€MHOTo JA0roBopa) U (Uin) I0rOBOPOB, 3aKIIOUYECHHBIX HA YCIOBUSX
MPaBUJI OPTaHU30BAHHBIX TOPTOB U (MJIM) MPaBUJl KIIMPUHTA, U YOBIECTBOPSIOIIUM
TpeboBaHusIM nyHKTa 1 ctathu 4.1 denepanpHoro 3akoHa oT 26 okTs10ps 2002 rona
No 127-®3 «O HecocrosaTenbHocTH (0aHKpOTCTBE)» (COoOpaHue 3aKOHOAATENHCTBA
Poccuiickoit deneparuu, 2002, Ne 43, ct. 4190; 2019, Ne 52 (wacts I), ct. 7825)
(nanee — ®enepanbHblid 3aK0H «O HECOCTOATENBHOCTH (OAHKPOTCTBE))), a TaAKKE
TpeboBanmsiM MyHKTOB 3 u (unmu) 4 cratem 4.1 denepanpHoro 3akoHa «O
HecocTosiTeIbHOCTH (OaHKpoTCTBE)». MHpOpMarus o 3a0JIOKUPOBAaHHBIX aKTHBAX,
YMEHBIIIAIONIUX CYMMY OCHOBHOTO M JIOMOJHUTEJIBHOTO KaluTajla, B MOApa3/eie
3.2 pa3zznena 3 HE OTpa)XKaeTcs B ClIy4yae, €CIU KPEIUTHBIN PUCK MO TAKUM AKTUBaM
He paccuuThiBaeTcs. UHpopMmariusg o TpeboBaHUsAX MPOodheCcCHOHAIBHOTO YYaCTHUKA
K OIpEACICHHOMY KOHTPAareHTy, BBIPAKEHHBIX HCKIIOUUTEIBHO B pYyOJIsSIX, HE
peaycMaTpUBaAOIINX 00€CTIeueHre U HE YYAaCTBYIOIIUX B HETTUHTE, B MOpa3/ielie
3.2 paznena 3 He oTpa)aercs.

Nudopmanus no nokazarensim noApaszena 3.2 paszaena 3 uHpopmaluu mno
pacueTy HOpMaTHBa JOCTATOYHOCTH KaluTaja pacKpbIBAa€TCsA B pa3pe3e aKTUBOB U
YCJIOBHBIX 00513aT€JILCTB KPEAUTHOTO XapakTepa, GOPMUPYIOLINUX KPEAUTHBIN PUCK.
B cnydae ecnu B OJMH HETTUHT-TTYJI BKIIFOYEHO HECKOJIBKO aKTUBOB, TAKUM aKTHBaM
MPUCBANBACTCS €AMHBIN HACHTHU(PUKATOP KPETUTHOTO PUCKA B moapazaenax 3.1, 3.2
u 3.3 pazaena 3 uHdopMaluu Mo pacueTy HOpMaTHUBa JOCTATOUYHOCTHU KanuTtasna. B
cJlydae €CJIM aKTHB HE BKJIFOUEH B HETTHHT-TTYJI, UICHTU(PUKATOP KPEAUTHOTO PUCKA
JIOJDKEH OBITh YHUKaJEH JJisl JAaHHOTO aKTHBa, a MO TPYNIe aHaJTUTUYECKUX
npu3HakoB «ieHTH(UKATOp aKTUBA HETTUHT ITyJia» CJIEAYyeT YKa3bIBaTh 3HAUCHUE
«He npumeHnmo».

8.1. Ilo mnokazarento «Kopa BadtOThl, B KOTOPOM BBIPAXKEHBI AKTHUBbBI»
yKa3bIBaeTCs U(PPOBOI KO/ BATIOTHI, B KOTOPOU BRIPAKEHBI aKTUBBI (TPEX3HAYHBIN
1 POBOM KO U TPEXOYKBEHHBIN KO (C MCTIONB30BAHUEM PA3ACIUTENS «-» (TUPE)
B cooTBeTcTBUM ¢ O6mepoccuiickum kinaccupukaropom BamoT (OKB)), mpu aToM
JUTSL IOJITOBOM IIEHHOW OyMaru W JJisi TOJICBOW IIEHHOW Oymaru yKa3bIBaeTCs KOJI

BaJIIOTHI, B KOTOPOH BBIPAKEH HOMHUHAJN YKa3aHHOM IIeHHOW Oymaru;  Juist
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JICTIO3UTAPHOM PACIUCKHA YKa3bIBAETCS KOJI BAJIOTHI, B KOTOPOl HOMHUHHUPOBAHBI
MIPEICTaBIIIEMbIC IIEHHBIE OyMaru; s maeB (aKiuil) MHBECTUIIMOHHBIX (DOHIOB
YKa3bIBae€TCsl KOJ BaIOThl BBINYCKA; JUISI JPArol€HHbIX METAIOB KOJ HE
3aMOJIHSIETCSI.

8.2. ITo mokazarento «KoJ qparoreHHOro MeTaniay yka3blBaeTcsi OyKBEHHO-
M (POBOM KO APAarolleHHOT0 METaIla, SIBISIOIIETOCs aKTUBOM, B COOTBETCTBHH C
Knaccudukaropom  BamiOT MO  MEXKIPABUTEIBCTBEHHBIM  COTJIAIICHUSM,
HCTIOJIb3YEMBIX B OaHKOBCKOI1 cCUCTEME Poccuiickoi denepanuu
(KnaccudukatopoM KIMPUHTOBBIX BamoT). B ciaydae ecium B TepeyHe He
MPEACTABICH KOJI JParolleHHOTO METalia, SIBJISIOLIETOCS aKTHUBOM, YKa3bIBAETCS
3Hauenue «000 — unoe».

8.3. ITo noxkazaremo «nentudukarop ueHHou Oymaru /uudpoBoro npaBa»
yKa3bIBaeTCs UACHTU(GUKATOP LIEHHON Oymaru win udpoBoro mpasa, uHGopManus
0 KOTOPBIX packpeiBaeTcsi B Peectpe 1eHHbIX Oymar u nmudpoBbix npas. Eciu mno
nokaszarento «Tum 00beKTa, B OTHOIIEHUH KOTOPOTO PACCUUTHIBACTCS KPEIUTHBIN
puck» yka3zano 3HaueHue «llennsie Oymarw», mo nokazatento «Mnentudukarop
LHEeHHON Oymaru /uuM@poBoro mpaBa» o00A3aTENBHO JOHKHO OBITH 3aMIOJHEHO
3HaueHue, Nnpu 3ToM B PeecTpe 1meHHBIX OyMar u MU(GPOBBIX MpaB pacKpbIBaeTCA
uH(popMaIus, COOTBETCTBYIOIIAs BCEM HACHTU(PHUKATOpAM IIEHHBIX OyMar WiId
M(poBBIX MpaB, YKa3aHHBIM B nojipasaene 3.2 pa3aena 3 uHdopMaluu 1o pacuery
HOpPMAaTHBa I0CTATOYHOCTH KamnuTaia.

8.4. Ilo mokazarento «HanmeHoBaHue 1IeHHOW Oymaru /IUQPpPOBOTO MpaBay
yKa3bIBa€TCsl HAMMEHOBAaHHWE IIEHHOWM Oymarm win uudpoBoro rmpasa B
COOTBETCTBHUH C BHYTPEHHUMHU CUCTEMaMHU MTPOPECCUOHATIBHOTO YUYaCTHUKA.

8.5. Ilo moxkazaremto «Kox ISIN 1eHHol Oymarum» ykasbIBaeTCs
MEXTYHAPOIHBIN UICHTU(DUKAITMOHHBIA KO IIeHHON Oymaru (mpu Hammuuu). s
JIEMO3UTAPHOM PACTIMCKH YKA3bIBACTCS MEXTYHAPOIHBIN UEHTU(UKAITMOHHBINA KOJT
Jero3uTapHo pacnucku. s mudpoBbIX MpaB 3HAYEHHUE I[IOKAa3aTelis He
yKa3biBaeTcs. He momyckaeTcst Croyib30BaHUE JIJII SMUCCUOHHBIX IIEHHBIX OyMar

BHYTPEHHHUX KOJOB MPOPECCUOHAIBHOIO YYaCTHUKA, a TAKXKE KOJ0B, TPUCBOCHHBIX
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JIPYTUMU OPTaHU3ANMSIMH, HE SIBISIONAMUCS PETHCTPAITMOHHBIMH.

8.6. Ilo mokazatenmo «CpoOK akTHBa» YKa3bIBA€TCA OMHO W3 CIEAYIOIINX
3HAYECHUI:

J1o 90 kaneHmapHBIX THEMH;

Cabitie 90 xaieHAapHBIX THEH.

8.7. ITo mokazaremnto «Tum TpeGoBaHMs/00513aTENIbCTBA JJIs 1eIeH HEeTTUHTa»
TOJIBKO B OTHOIIICHUH aKTUBOB, MPEOCTABICHHBIX 10 JJOTOBOPAM, 3aKJIFOUCHHBIM Ha
YCIIOBUSIX T€HEpPaJbHOTO COIVIalleHUs (€AMHOro AO0roBopa) W (WJIHM) JOTOBOPOB,
3aKTIOYCHHBIX Ha YCIOBUAX IPABWJ OPTaHW30BAaHHBIX TOPTOB W (WUIM) TIPaBUI
KIIMPUHTA, YKa3bIBACTCA OJHO WX CICIYIONIUX 3HAYECHWH B OTHOIICHWU AKTHBA,
MPEIOCTABIEHHOTO MO0 (PMHAHCOBBIM JIOTOBOpaM, BKJIFOUEHHBIM B COTJIAIICHHE O
HETTUHTE:

TpeGoBanve — 3HAUEHHUE YyKa3bIBACTCS MJIs TMO3ULUN, YBEIHMUYUBAIOIIUX
CTOMMOCTb aKTHBa TOJI PUCKOM (CyMMBbI TpeOOBaHUN Opokepa MO JEHEKHBIM
cpeactBam 1o onepauusiMm  oopatHoro PEITIO, croumoctu 1eHHBIX OyMmar,
nepeaanHbIx OpokepoM 1o onepanusm npsimoro PEITO);

O0s13aTenbCTBO — 3HAUCHWE YKa3bIBACTCS JUISl TMO3HMIMKA, yYMEHBIIAOIITUX
CTOMMOCTh aKTHUBa IOJ] PUCKOM (CYMMBbI OOS3aTE€NIbCTB OpOKepa MO JEHEKHBIM
cpenctBam 1o omnepanusMm npsmoro PEIIO, crouMoctu 1eHHBIX OyMmar,
MOJIy4eHHBIX OpokepoMm no onepauusim oopatHoro PEITO).

8.8. [1o nmokazatento « Tunm 00beKTa, B OTHOIIIEHUU KOTOPOTO PACCUUTHIBACTCS
KPEIUTHBIA PUCKY» YKA3BIBACTCS OJTHO M3 CIICIYIONTUX 3HAYCHUI:

JIeHexXHbIE CPEACTBA;

Ilennbie Oymaruy;

Toapsb! (BKJItOUas JPAroleHHbIE METALIIBI);

[{udposkie npasa.

8.9. Ilo mokazarento «KonudyecTBo TpeOoBaHMil (0053aTETHCTB), B TOM YUCIIE
JUTSL TIeJIed HEeTTUHTA, B MTyKaxX / €. BaJl / TpaMMax» YKa3bIBAe€TCS KOJIUYECTBO
00BeKTOB TpeOoBaHUI (00sA3aTENbCTB), BHIPAKEHHOE B IITyKaxX IEHHBIX Oymar,

CAWHNIAX BaJIIOTbI, TP aMMax/ YHIOUAX WKW HHBIX CAWMHHLIAX  HW3MCPCHHA
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JIParoIeHHbIX METAJUIOB. 3HAYCHHE 10 JAHHOMY MTOKa3aTeNI0 KaK il TpeOOBaHMIA,
TaK | JIJIs 00s3aTENIBCTB YKA3bIBACTCS CO 3HAKOM «+» (TLTIOC).

8.10. 1o mokazatento «CTOMMOCTb 3a €IUHUILY aKTUBA» YKa3bIBACTCS OLEHKA
OJTHOM €AMHUIIBI COOTBETCTBYIOIIETO BUIa 0OBEKTA B COOTBETCTBUU C MyHKTOM 3.9
Vkazanus banka Poccum Ne 5873-YV B pyOneBom skBuBaieHTe. CTOMMOCTDH
JParoleHHbIX METAJIOB  OMNpEAeNaeTcs HUCXOJs M3 YYETHOM IIeHbl Ha
abGUHUpPOBAHHBIE NparolieHHbIE METAIBI Ha JaTy pacdera HOpMAaTHBa
JIOCTAaTOYHOCTHU KaluTajia, ycTaHOBJIeHHOW bankom Poccuu B COOTBETCTBHU C
nyHkramu | - 4 Ykazanus banka Poccnn Ne 1283-V.

8.11. I'lo moka3zaremio «Benmnunna TpeboBaHuii (003aTEIHCTB), B TOM YHUCIIC
JUTSL TIeJIe HeTTHHTa, pyO» yKa3bIBaeTcs o0las CTOMMOCTh aKTHBA WIIH JIEHEKHBIX
cpenctB B cooTBeTcTBUM ¢ MyHKTOM 3.9 VYkazanus banka Poccum Ne 5873-V B
pyOneBoM skBuBasieHTe. CTOMMOCTD JParolieHHBIX METAJIJIOB OMPEIEISETCS UCXO IS
U3 YYETHOU I1eHbl Ha adPUHUPOBAHHBIE JAPArolleHHbIE METAJIbI HA JJaTy pacueTa
HOPMATHBA JIOCTATOYHOCTH KamuTala, ycTaHoBieHHOW bankom Poccum B
COOTBETCTBHHM C TyHKTamu | - 4 Ykazanusi banka Poccuu Ne 1283-VY. 3nauenue no
JTAHHOMY TOKa3aTeNi0 KakK JiJisi TpeOOBaHUM, Tak U JJisl 0053aTENIbCTB YKa3bIBACTCS
CO 3HAKOM «+» (ILTIOC).

8.12. Tlo moka3zatento «Benuunna pesepBa, CO3IaHHOTO B COOTBETCTBUU C
MC®O (IFRS) 9» 3amonnsiercs wuHGOpMalds aHAJIOTUYHO C TIOKa3aTesieM
«BennuuHa pesepna, cozganHoro B cootsetrctBuu ¢ MC®O (IFRS) 9» nynkra 6.7
HACTOSILETO MOPSJIKA.

9. B moapa3nene 3.3 pasgena 3 uHpopManuu Mo pacuery HOpMaTHUBa
JIOCTAaTOYHOCTH KamuTalla oTpa)kaeTcss mHpopmarus o0 o0ecredyeHuu akTUBOB U
YCJIOBHBIX 0053aTebCTB KPEAUTHOTO XapakTepa, B TOM YHCIE TMOJYYEHHBIX
npodeccruonanbHbIM ydyacTHUKOM 110 joroBopy PEIIO, 3akimtoueHHOTO Ha OCHOBE
re€HEePaJIbHOTO COTJIalleHus (€IMHOTO JOTOBOPA) U (KJIK) T0TOBOPOB, 3aKJIFOUEHHBIX
Ha YCJIOBHUSIX TPAaBUJ OPraHU30BAaHHBIX TOProB W (WJIM) MpaBWI KIMPUHTA, U
yIOBIETBOPSIOMUM TpeOoBaHusM myHkTa 1 ctathu 41 denepanpHoro 3akoHa «O

HECOCTOATENbHOCTH (OaHKPOTCTBE)», a TakKe TPeOOBAHUSIM MYHKTOB 3 U (win) 4
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ctathu 41 denepanbHOTO 3aK0HA «O HECOCTOATETHLHOCTH (OAHKPOTCTRBE)Y.

Nudopmarnus mo mokaszatensm mnojapasaena 3.3 pazaena 3 nHpopMauu 1mo
pacyeTy HOpMAaTHBa JIOCTATOYHOCTH KaluTalda yKa3bIBaeTCs B pa3pe3e OOBEKTOB
obecnieuenus. Kaxmomy oObekTy obecrieueHUs] MpUCBAaUBACTCS WACHTU(PHUKATOP
KPEJIUTHOTO PUCKA, COOTBETCTBYIOIIUNA aKTHUBY WJIH YCJIOBHOMY O00S3aTE€NbCTBY
KpPEIUTHOTO XapakTepa, yKkazaHHOMY B mojipaszeie 3.2 pa3zaena 3 uHpopmaiuu mno
pacueTy HOpMaTHBa JOCTATOYHOCTH KanuTaia. B ciaydae eciiu Kk OJHOMY aKTHUBY,
YCIIOBHOMY 00513aT€JICTBY KPEIUTHOTO XapakTepa J1M00 HETTUHT-TIyJTy OTHOCUTCS
HECKOJIbKO 00BbEKTOB 00ECIIeUeHHsl, TAKUM O0OBEKTaM 00eCIieueH s MPUCBAUBAETCSA
€AUHBIN UACHTU(DUKATOP KPEAUTHOTO PUCKA.

9.1. Ilo rpynne aHaITUTUYECKUX NPHU3HAKOB «CpPOK MOCTYIICHUS aKTUBA»
YKa3bIBA€TCS OJTHO W3 CJICAYIOIIMNX 3HAUCHUN:

He noznnee 30 kaneHIapHBIX THEMH;

Cspiie 30 KaJIeHIapHBIX THEM.

9.2. ITo mokazarento «Bug obecrnieueHus» yKa3bIBa€TCS OJTHO U3 CIIEIYIOIINX
3HAYEHUM:

JleHe:xxHbIe CpeicTBa B pyOIIsx;

JleHexxHbIe cpelicTBAa B MHOCTPAHHOW BAJIIOTE;

Ilennbie Oymaruy;

JlparoneHHble METAILIBI.

9.3. Ilo mokazarento «Hampaiienue obecrieueHus (17151 HETTUHTA)» B CIy4yae
eciu oOecrieueHrue MpeAoCTaBICHO MO (PMHAHCOBBIM JIOTOBOpPAM, BKJIFOYEHHBIM B
COTJIAIIIEHHUE O HETTUHIE, YKA3bIBAECTCS OJTHO U3 CIEIYIOIIUX 3HAUCHUM:

TpeGoBanue — 3HaYeHWE YKA3bIBACTCS ISl TO3WIMNA, YMEHBIIAOIINX
CTOMMOCTbH oOecrieueHus (CyMMbl TpeOOBaHMM OpoKepa MO JAEHEKHBIM CPEJICTBAM
no omepanusam oOparHoro PEIIO, crommoctn meHHBIX Oymar, mepeaaHHbIX
opokepom mo oneparnusim npsimoro PEIIO);

O0s13aTeIBLCTBO — 3HAUCHHME YKA3bIBACTCS JIs TO3MIIMHM, YBEIMYUBAIOIINX
CTOMMOCTB 0OecTieueHust (CyMMBI 0053aTeNTbCTB OPOKepa Mo JACHEKHBIM CPEICTBaM

no onepauusim rpsimoro PETIO, ctoumocTu 1ieHHBIX Oymar, moJy4eHHbIX OpOKepOM
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o oneparusim oopataoro PEITO).

9.4. Ilo rpynmne aHaTUTHYECKUX MPU3HAKOB «Koa BaiOTHI /qparoieHHOTO
MeTaslia» yKa3bIBaeTCs:

1 pOBOM KOJI BATIOTHI, B KOTOPOI BBIpaKEHO oOecreueHne (TpeXx3HaYHbIN
1 poBO KO M TPEXOYKBEHHBIN KO/ (C UCITOIB30BAHUEM Pa3JICIUTEN «-» (TUPE)
B cooTBeTcTBUM ¢ O6mepoccuiickum kinaccudukaropom BamoT (OKB)), mpu aToM
JUISL IOITOBOM LIEHHOW Oymaru W Juisl 10J€BOM LIEHHOW OyMaru, yKa3bIBaeTCsl KOJI
BaJIIOTBI, B KOTOPON BBIpAKEH HOMHUHAJN YKa3aHHON IIeHHOW Oymaru; aJis
JICTIO3UTAPHONW PACIIMCKH YKa3bIBA€TCSI KOJ BAJIOTHI, B KOTOPO HOMHHHPOBAHBI
MpECTaBIsEMbIC IIEHHbIE OyMmaru; JJisi maeB (aKiuii) UHBECTULIMOHHBIX (DOHJIOB
YKa3bIBa€TCs KOJ BAIIOTHI BBITYCKA,;

OyKBeHHO-IIMGPOBOM  KOJ  JAPAroleHHOro  MeTajia,  SBIISIFOLIErOCs
obecneueHueM, B  coorBerctBUM ¢  Kilaccupukaropom — BamoT 1O
MEXIPABUTEIHCTBEHHBIM COTJIAIIICHUSIM, HCIIOJIb3YeMbIX B OAaHKOBCKOW CHCTEME
Poccuiickoit ®enepannu (KnaccudrukaropoM KIMPUHTOBBIX BAIIOT);

sHadyeHue «000 — nHOe», eClIM B IIEPEUHE HE MPEICTABICH KO/ IPAaroleHHOTO
MeTaslia, SBJISIOMIErocs: 00ecreyeHueM;

3HaueHue «He nmpuMeHnMo», €Cii BhIIIIEyKa3aHHbIE KOJIbI HE TPUMEHSIOTCS
K 00€CIIeYeHHUIO.

9.5. Ilo mokazarento «MaeaTudukaTop neHHol Oymaru /mudpoBoro mpasay
yKa3bIBaeTCs HUIAEHTU(UKATOp I1IeHHOW Oymaru, wuHpoOpMalus O KOTOpOH
packpsiBaeTcsi B Peectpe nieHHbIX Oymar u nu@poBbIx npaB. Eciu no nokazaresnto
«Bug obecneueHus» yka3zaHo 3HaueHue «lleHHble Oymarum», MO MOKa3aTENro
«Mnentudukarop neHHoH Oymaru /mu@poBoro mnpasa» o0I3aTEIBHO JOKHO ObITh
3aMOJHEHO 3HA4Y€HHe, NpU 3TOM B PeecTpe LIEHHbIX Oymar M HU(POBBIX MpaB
packpsiBaeTcsi HH(MOpMAIUs, COOTBETCTBYIOIIAs BCEM UACHTHU(HUKATOPAM I[EHHBIX
OyMmar, ykasaHHbIM B mojpazzaene 3.3 pazgena 3 uHbOpMAIUU MO pacuery
HOpMATHBA IOCTATOYHOCTH KaluTasa.

9.6. Ilokazatenp «HammeHoBaHue IeHHOW Oymaru /IUQPpPOBOTO TpaBay

3alOJIHSETCS  aHAJIOTUYHO TIokazarento «HaumMeHoBaHue IIEHHOM 6YMaFI/I
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/iudpoBOTO MpaBa» MyHKTa 8.4 HACTOSAIIETO MOPSAKA B OTHOIICHNUHU IICHHBIX OyMmar.

9.7. Iokazarens «Kox ISIN mennoit Oymarm» 3amoiHsETCS aHaJIOTHYHO
nokazarento «Kox ISIN nennoit 6ymaru» myHkra 8.5 HacTosIero nopsaka.

9.8. Ilo mokazarento «KomndecTBO akTHBa) YKa3bIBAETCS KOJIMUECTBO aKTUBA,
SBJIAIONIETOCS 0oOecrnieueHrneM. 3HaueHHe 10 JJaHHOMY MOKa3aTeN0 YKa3bIBaeTCs CO
3HAaKOM «1» (ILTIOC).

9.9. ITo nmoxkazarento «CTOMMOCTh 32 €IUHUILY aKTHBA» YKa3bIBa€TCS OI[CHKA
OJIHOM eIMHUIIBI COOTBETCTBYIOIIETO BUIa aKTUBA, SIBISIOIIETOCS 00eCreYeHUEM, B
pyOsaeBoM skBuBaseHTe. CTOUMOCTH APArOL€HHBIX METAIIIOB ONPEAEISIETCS UCXO S
U3 y4eTHOU 1eHbl Ha auHMpOBaHHBIC APArolleHHBIE METAUIBI Ha JaTy pacdera
HOpMATHBa JOCTAaTOYHOCTH KamuTajga, ycTaHOBJeHHOW bankom Poccuum B
COOTBETCTBHHM C MyHKTaMH | - 4 Yka3anusa banka Poccun Ne 1283-V.

9.10. Tlo mnokazatento «VICTOUHHK KOPPEKTUPYIOIIETO KodhduimeHTa»
ykasbiBaercss UIHH knupuHrosoi opranmsanuu, OCyleCTBUBIIEN pacyeT IPUHATON
pO(ECCUOHATIBHBIM YYaCTHUKOM B Kaue€CTBE KOPPEKTHUPYIOMIEro Ko3pduuueHTa
CTaBKM pPUCKA B COOTBETCTBUU C ab3aleM TPEeThbHUM MyHKTa 39 TPHIOKEHHUS K
Vkazanuto banka Poccum ot 12.02.2024 Ne 6681-Y «O TpeboBaHUSIX K
OCYILIECTBJICHUIO OpOKEpCKOM JIeATENbHOCTH TMPU COBEPLIEHUU OpOKEpOM
OTJIIEJIFHBIX CHEJIOK 3a CUET KiMeHTa» (nanee — Ykazanue banka Poccun Ne 6681-
V). B cayuae eciiu KOppeKTUPYIOIMINI KOA)PUIIUEHT NPUMEHSIETCS B COOTBETCTBUU
c nynkramu 3.6, 3.7 u 3.8 VYkazanus banka Poccum Ne 5873-VY, ykaswiBaercs
3HaueHUE «COrIacHO YKa3aHUIO».

9.11. Tlo moxazatemo «Koppektupyromnuii kodhGHUIHEHT» yKa3bIBacTCa
3HaYeHHE KOPPEKTHUPYIOLIEro KO3(PPHUIMEHTa, OMpPEneasieMOro B COOTBETCTBUH C
riaBoil 3 Ykaszanus banka Poccum Ne 5873-V.

9.12. Tlo moxazarento «BennumHa obOecrieueHus» yKa3bIBAECTCS 3HAYCHUE
BEJIMUYMHBI O0ECIeUeHUs] MO aKTHUBY, YCJIOBHOMY O0Os3aTENbCTBY KPEAUTHOTO
XapakTepa, TpeOoBaHUs K KJIMEHTY IPO(eCcCHOHANBbHOTO YYaCTHUKA, ONIPEACIIIeMOe
B COOTBETCTBUU  C nyHkrom 3.3 VYkazanus ~ banka  Poccum

Ne 5873-V.
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9.13. B pamkax goroBopoB PEIIO, BKJIIOUEHHBIX B COTJIAIIEHHE O HETTUHTE,
BCEM CJIeJIKaM, BKJIIOUYEHHBIM B COTJIAIIIEHUE O HETTUHIE MPUCBAUBACTCS €IUHBIN
«nentudukaTtop KpeAUTHOTO PUCKA», COOTBETCTBYIONINI TaAKOMY COTJIAIICHHUIO O
HETTHUHIE (JlaJiee — KHETTUHT C3T»). B cilydae Hamuuus HECKOJIbKUX COTJIALIEHUN O
HETTUHTE KaXJIOMy U3 HHUX I[pPUCBaUBaeTCs YHHUKalIbHbIA «nenTudukatop
KPEJIUTHOTO PUCKAY.

9.13.1. B moapasnene 3.1 pasneaa 3 undopmarus o caenkax PEIIO,
BXOJISIIUX B OJUH UACHTU(PUKATOP KPEIUTHOTO pUCKa (COTJIAIICHUE O HETTUHTE),
OTPaXaeTcsi OTHON CTPOKOU C YUETOM CIEAYIOIIETO:

a. BEJIMYHMHA, OTPaKCHHAs 10 Moka3areino «CymMMapHasi BeJIMYMHA aKThuBa /
TpeOOBaHMs», JODKHA COOTBETCTBOBATH CYMME BEIMYMH 10 TI0KA3aTeIto
«Bennuuna TpeboBaHuii / (00s13aTENIBCTB), B TOM YUCIIE JIJIS LI€JIeld HETTUHTA, PyO»
nozapasnena 3.2 ¢ npuzHakoMm «TpeboBaHMey», YKa3aHHBIM IO MoKazaTento «Tum
TpeOOoBaHMs1/003aTENbCTBA JIA 1IeJIEH HETTUHTay, 32 BEBIYETOM CYyMMBI BEJIMYUH TI0
nokaszarento «BenumunHa TpeboBaHuil / (00513aTE€NBCTB), B TOM YHCIE JJIs LieJeh
HETTUHTa, pyOo» moxapazaena 3.2 ¢ nmpusHakoM «OO0s3aTeNbCTBO», YKa3aHHBIM TI0
nokazarento «Tum TpeOoBaHus/00sA3aTeNLCTBA U1l IeJed HETTUHTra» s
COOTBETCTBYIOIIETO HICHTU(PHUKATOPA KPEIUTHOTO PHUCKa Topasaena 3.2;

b. Bennuuna, otpaxkeHHas 1o Mmoo «Bemnunna oGecrieueHus», AOJDKHA
COOTBETCTBOBaTh CYMME BEJIMYMH IO TMOKazaTeno «BenuunHa obecrieueHus»
noapazaena 3.3 ¢ mpuzHakoM «OO0s3aTeNbCTBO», YKa3aHHBIM II0 TIOKa3aTesro
«HampaBnenue oGecrieueHust (i1 HETTUHTA)», 32 BBIUETOM CYMMBI BEJIMYMH IO
nokaszareno «BenuunHa obecnedyeHus» mnonpasnaena 3.3 ¢ IOpPU3HAKOM
«TpeboBanuey, ykazaHHbIM MO Tokazateno «Hampasienue obecrieueHus (s
HETTUHTA)» IS COOTBETCTBYIOIIEIO0 MJACHTHU(GUKATOpPA KPEAUTHOTO pPHCKa
noapaszaena 3.3.

9.13.2. B mnoapasnenax 3.2 um 3.3 pasgena 3 oTpaxaercs eTaiabHas
nHpopMalus o Bcex TpeOOBaHUAX U 00s3aTeNbCcTBaxX (M0 ICHEKHBIM CPEACTBAM U
1ieHHbIM Oymaram) o caenkam PETIO, BxonsmuMm B cornamenue o HetTuHre. [Ipu

STOM Il Ka)KJIOM CJCJIKM B OTHOIICHHWH BaJIIOTHI TPeOOBaHHUs/00s13aTEIbCTBA 110
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JICHE)KHBIM CpPEACTBAM U KaXKIOW IEeHHOW Oymarum HHQpOpMAIUs YKa3blBaeTcs
OJTHOKpATHO (B OJHOW cTpoke) nmubo B moapasaene 3.2, mubo B moapasnaene 3.3 ¢
YKa3aHHEM COOTBETCTBYIOIIETO €IMHOTO 3HAYEHUs, YKA3aHHOIO II0 TPYIIIEe
aHAJIMTUYECKUX MpHu3HaKkoB «MneHtudukaropa kpeauTHoro pucka». IIpu sTom
neranusanus o aktuBy caenku PEIIO yka3piBaeTcs Mo rpynie aHaJIuTUYECKUX
npu3HakoB «neHTugukaTop akTuBa HETTUHT MyJiay. 3aloIHeHHE OApa3ieoB 3.2
1 3.3 IPOUCXOIUT C YYETOM CIIECIYIOLIETO:

90.13.2.1. B nmnoapa3ageae 3.2 oOTpaxarTCs aKTUBBI, (HOPMHUPYIOIIUE
KPEIUTHBIA PUCK C YUETOM CIIEYIOLIETO!

a. Uudopmanus o TpeOoBaHMUsAX M 00s3aTeNbCTBAX MO IIEHHBIM Oymaram,
nepeaanHbiM/moTydeHHbIM 10 caenkam PEITO. Jlannas wuHbopMarius
OTpaXkaeTcsi B Clly4ae, €CJIM COBOKYIHAs MO3UIMA IO TaKOW LEHHOMN
o6ymare o Bcem caenkam PEITO, BKIIIOU€HHBIM B COTJIAIIEHUE O HETTUHTE,
IpeCcTaBIIsAeT co00i TpeboBaHue K KOHTpareHTy 1o caenkam PEITO (t.e.
B Clly4yae HaJu4Msl B HETTUHI-ceTe caenok obpatHoro PEIIO cymmaphas
BeJIMYMHA 00s3aTeNbCTBA [0 COOTBETCTBYIOIIEH LIEHHOM Oymare
(xonmnuectBO Oymar, noixydeHHbIX o oopatHomy PEIIO) He npeBblaeT
CYMMapHYIO BEJIMUYUHY TPEOOBaHMM (KOJIMYECTBO OyMmar, mepeaaHHbIX IO
npsmMoM PEIIO) no caenkam mpsimoro PEIIO, BKIIFOUEHHBIX B TaKO
HETTUHT-C3T). [Ipu aTOM:

® /Il UEHHBIX OyMar, MepeJaHHbIX IO OIepanusM OpPsSMOro
PEIIO, mo mokazartenmo «Tum TpeOoBaHUs/00s3aTeNbCTBA IS IICIICH
HETTUHTa» yKa3biBaeTcsi 3HaueHue «IpeOoBanue». Takue cymMmbl
TpeOOBaHMI MO IIEHHBIM Oymaram, TEepeIaHHbIM 1O TIEPBOM YaCTH

npsimoro PEINO, 6ynyT yBenuunBath 001Mii 00beM aKTHBA MOJT PUCKOM;

® I IIEHHBIX OyMmar, MOJy4YeHHBIX IO OMNeparusM O0OpPaTHOTO
PEIIO, mo mokasaremo «Tum TpeOoBaHUs/00g3aTebCTBA IS IICIICH

HCTTHHI'a» YKAa3bIBACTCA 3HAYCHHUC «O0s3arenbpcTBOY. Takne CYMMBI

00s3aTEeNbCTB MO LIEHHBIM Oymaram, MOJYYEHHBbIM IO TEepPBOWM YacTu

npsimoro PEINO, 6ynyt ymeHbmaTe 00muii 00beM akTHBA TIO]T PUCKOM;
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b. Madopmanmss o TpeOOBaHUSAX U 00sM3aTeNbCTBAX IO JCHEKHBIM
CpeIcTBaM, IepeaaHHBIM\ITONYYeHHBIM 110 ciaenkam PEITO. [lannHas
uHbopMaIUs OTpakaeTcss B cCiydae, €CJIM COBOKYMHAs TMO3MIMS 10
JNEHE)KHBIM CpPEICTBAM B COOTBETCTBYIOIIEH BAJIIOTE IO BCEM CHEIKAM
PETIO, Bk/IIOYEHHBIM B COTJIAIIEHHE O HETTUHTE, MPEACTABISAET COOOM
TpeOboBaHue K KoHTpareHTy 1o ciaenkam PEIIO (t.e. B HeTTHHT-ceT
BKIIIOUEeHHBI crienku oopatHoro PEITO, cymmaphas BenuunHa TpeboBaHUM
0 JICHE)KHBIM CpPEICTBAM B COOTBETCTBYIOIIEH BaIIOTE KOTOPBIX
MPEBBIIIAET CYMMApPHYIO BEJIUYMHY O0SI3aTENIbCTB MO CACIKAM MPSIMOTO
PEIIO, BK/IIOYEHHBIX B TAKOM HETTUH-CAT). [Ipu 3TOM:

® JUISl ICHE)KHBIX CPEACTB, MOJYUYCHHBIX MO ONEpalUsM MPIMOTO

PEIIO, nmo nokazatento «Tum TpeOoBaHus/00s13aTeNbCTBA MJIs Iiejei

HETTUHTa» YKa3bIBaeTcsi 3HaueHue «QO0s3aTenbCTBO». Takue CymMmbl
0053aTENIBCTB MO JEHEKHBIM CPEJCTBaM B COOTBETCTBYIOIIEH BaJOTE,
NOJIy4deHHbIM 10 mepBod uactu npsimoro PEIIO, OyayTr yMmeHbIIATh
oOmmuii 00beM aKTHUBA O] PUCKOM;

® JJIsl ACHEXKHBIX CPECTB, EPEJAHHBIX MO ONepausM 00paTHOTro
PEIIO, nmo mnokazatento «Tum TpeOoBaHus/00s13aTeNbCTBA MJIs 1iejeit
HETTHHra» yKa3biBaeTcsi 3HaueHue «TpeboBanue». Takue cymmbl
TpeOOBaHUI MO JEHEKHBIM CpPEJICTBaM B COOTBETCTBYIOUICH BaiioTe,

nepeaaHHbIM 1o nepBoit yactu obparHoro PEINO, OyayT yBenuuuBarh

oO1uit 00beM aKTHBA O] PUCKOM.
0.13.2.2. B nmoapa3zaesie 3.3 pa3aena 3 orpaxkaercs obecreueHrne ¢ yIeToM
CJEIYIOIIETO:

a. Muadopmamus o TpeboBaHUSIX M 00s3aTENbCTBAX MO IEHHbIM OyMaram,
nepeaaHHpIM\ToNTydeHHbIM 1o caenkam PEINO. [lannas wHOpMarius
OTpaXaeTcsi B Clly4ae, €CIM COBOKYNHas IO3ULHUS 0 TaKOW LIEHHON
o6ymare o Bcem caenkam PETIO, BKIIFOUeHHBIM B COTTIAIIICHUE O HETTUHTE,
npencTaBisgeT co0oil 00s13aTenbCTBO K KOHTpareHty no caenkam PEIIO

(T.e. B ciydae Hajgu4Ms B HETTUHT-ceTe cienok obparHoro PEIIO
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CyMMapHasi BeJMYMHA 0O0SA3aTEeNbCTBA IO COOTBETCTBYIOLICH LIEHHOM
Oymare (konmudecTBO Oymar, moiydyeHHBIX Mo oOpatHomy PEIIO)
NPEBBIIIAET CYMMapHYI0 BEJIMYHMHY TpeOOBaHHM (KOJIWYECTBO Oymar,
nepenanubix 1mo npsmMomy PEIIO) mno cnenkam mnpsimoro PEIIO,
BKJIFOUEHHBIM B TaKOW HETTUHI-CAT). [Ipu aTom:

e I LEHHBIX Oymar, nmepenaHHbix mo omnepanusM mnpsmoro PETIO,

no mnokazareno «Hampanenue oOecrieueHust (s HETTUHTA)»
yKa3biBaeTcs 3HaueHue «TpeboBanuey. Takue cyMMbl TpeOOBaHMI
O LEHHbIM Oymaram, MepelaHHbIM IO MEPBOM YacTU NPSIMOIO
PEIIO, 6yayT ymMeHbIIaTh 001U 00beM 00eCTICUeHUS;

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

10 ITIOKa3aTCIIIO ((HaHpaBJIGHI/IG oOecneueHus (I[J'ISI HGTTI/IHFa)»

yKa3blBaeTcsi 3HaueHue «OO0s3arenbcTBO». Takue  CyMMbl

00513aTEILCTB 110 OCHHBIM 6YMaFaM, ITOJIYYCHHBIM II0 HGpBOfI qaCTu

npsmoro PEITO, 6ynyT yBennuuBaTh oO1Inii 00beM 00eCTIeUeHN;

b. Madopmanus o TpeOOBaHUSAX HM O00S3aTEIbCTBAX 110 JA€HEKHBIM
cpeacTBaM, MepeaaHHbIM\oaydeHHBIM 10 caenkam PEIIO. [lannas
uHopmalusi oTpaxkaeTcsi B Cllydae, €CId COBOKYITHAsl MO3UIUs IO
JCHE)KHBIM CPEACTBAM B COOTBETCTBYIOLIEW BAIIOTE IO BCEM CHEIKaM
PEIIO, BkIIOYEHHBIM B COTJIAIIEHWE O HETTHHTE, MPEICTABISAET COOOM
00s13aTeNIbCTBO K KOHTpareHty mno caenkam PEIIO (T.e. B HETTUHr-ceT
BKJIOUEHBI cienku oopatHoro PEITO, cymmapHas BennurHa TpeGoBaHUM
M0 JICHEXHBIM CPEICTBAM, B COOTBETCTBYIONIIEH BaIOTE KOTOPBHIX HE
MPEBBIIAET CYMMapHYIO BEJIUYUHY 00s3aTEIbCTB MO CACIKAM IPSMOTO
PETIIO, BKJIIOYEHHBIM B TaKOM HETTUH-CAT). [Ipu sTOM:

® I JICHEXKHBIX CPEACTB, MOJYYECHHBIX MO OMNEpAIUsM HPSMOro
PEITIO, mno mnokazaremo «Hamnpaienue oOecnieueHuss (s

HETTHHTa)» YyKa3blBaeTcs 3HaueHue «OO0sA3aTeabCTBO». Takue

CYMMEI 00513aTeJILCTB I10 JACHECKHBIM cpeacrsam B

COOTBETCTBYIOLIEH BAJIOTE, IIOJYYEHHBIM II0 TEPBOM YaCTH
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npsimoro PEINIO, OyayT yBenuuuBaTh 001muid 00beM 00ecrieueHus;

® ISl JICHEXKHBIX CPEJCTB, MEPEAaHHBIX IO OIepanusM 0O0paTHOro
PEIIO, mno mnoka3zaremo «HamnpaBiaenue oOecrnedueHus (s
HETTUHTA)» yKa3biBaeTcs 3HaueHue «IpedoBanue». Takue cyMMbl
TpeOOBaHUI IO JIEHEKHBIM CpPEACTBAM B COOTBETCTBYIOLIEH
BaJIIOTE, MepeaHHbIX 1o nepBoil yactu odpatHoro PEITO, Oyayt
YMEHbBIIIATh OO 00BEM 00eCTIeUeHus.

10. B moapa3nene 3.4 pa3nena 3 wmHbOpMaNHMKM MO pacyeTy HOPMATHBA
JIOCTAaTOYHOCTH KamuTala OTpakaeTcs HHQOpMaldsg B OTHOIICHUH JICHEKHBIX
CpeACTB (B TOM YHCJI€ WHOCTPAHHON BaJIOTHI), IEHHBIX OyMar, JIparolieHHBIX
METaJUIOB U JJOTOBOPOB MIPOU3BOIHBIX (PMHAHCOBBIX HHCTPYMEHTOB (Haniee — [1DU)
KJIIMEHTOB  MPO(QECCHOHAIBHOIO  YYaCTHHMKA, B  OTHOIIEHHMH  KOTOPBIX
PACCUUTHIBACTCS BEJIMUMHA MO3UIMN KIMEHTOB C OMPEEICHHBIM YPOBHEM PHCKA B
COOTBETCTBHHM C MYHKTOM 3.19 Ykazanus banka Poccun Ne 5873-V.

[Togpaznen 3.4 paznena 3 3amofHAETCS B OTHOIICHUU KJIMEHTOB C OCOOBIM
YPOBHEM pHCKa B TOM YHCII€ B CIIy4ae, €CJIM BEJIIMYMHA KPEOUTHOIO pHUCKA B
OTHOIIEHUH KJIMEHTA C 0COOBIM YPOBHEM PUCKA PaBHA HYIIIO.

[Tonpasznen 3.4 pa3znena 3 HE 3aNONHAETCS B OTHOIIEHWH KJIMEHTOB, MOJYJIb
CYMMBI BEJIMYUHBI OTPHUIIATEIBHBIX TIAHOBBIX 0CTaTKOB (NPk) U CyMMBI BEJTUUHHBI
peiHOUHOTO pucka (MRy,), onpeneneHHbIX 0 TaKOMY KJIMEHTY IO COCTOSIHHIO Ha
OTUETHYIO JIaTy, HE MPEBBIIIAECT TPUCTA ThICAY PYyOJIeH.

B cnyuae, ecium mnokazarenu mnoapazgena 3.4 pazgena 3 SBISAIOTCSA
OTpULIATEILHBIMU, WX 3HA4Y€HUS B HWHGOpPMALUM IO pacueTry HOpMaTHhBa
JIOCTATOYHOCTH KaIlUTalla YKa3bIBAIOTCSA CO 3HAKOM «-» (MUHYC).

Nudopmanus no nokazarensiM B HACTOSIIIIEM ITYHKTE pacKpbIBa€TCA B pa3pese
uAeHTU(UKATOpa KPEOUTHOTO pPHUCKA, MACHTHU(PUKATOpPA pPHUCKA OOBEKTa,
ujeHTUdUKATOpa HHCTPYMEHTA, HACHTU(PUKATOPA TPYIIIHI OJHOPOIHBIX OOHEKTOB,
uaeHTU(PUKAaTOpa PHIHOYHOTO PHUCKA MO MPOJBUHYTOMY METOJYy, a TaKXke BHJA
pucKa.

[To 3HaYeHUIO TPYNIIBI AHATTUTUYECKUX MpU3HAKOB «aeHTudukarop pucka
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O00BEKTa» yKa3bIBaeTCs WACHTU(PHUKATOP OOBEKTa B OTHOIIEHUH KOTOPOTO
PACKpBIBAIOTCS CBEIECHHS O MO3ULMHU KIIMEHTA C ONPEJEICHHBIM YPOBHEM pHUCKA.

B oTHOImIEHUM LeHHBIX Oymar:

e Jlns meneil pacuera OCHOBHOTO PHCKa yKa3bIBAETCS UACHTU(DUKATOD
HeHHOW Oymaru, mHpopMaIus 0 KOTOpOoM packpeiBaeTcs B Peectpe
IIEHHBIX OyMar u 1u@poBBIX MPaB.

e Jlns meneil pacyeTa BAJIIOTHOTO U MPOLIEHTHOIO PUCKA YKa3bIBAETCSA
1 pOBOH KO BaJTIOTHI IICHHON OyMaru (Tpex3HauHbIi U POBOi KOA
U TpeXOYKBEHHBIN KO (C UCIIOJIb30BAHUEM Pa3esIuTeNs «-» (TUPE) B
cootBeTcTBUM ¢ OO01epoccuiickum kinaccudukaropom Bamot (OKB)
¢ yuetoM TpeboBanuil myHkra 8.1 Ilopsaka.

B oTHOIIEHUH JeHEeKHBIX CPeICTB YKa3blBaeTCs IU(PPOBOIl KOJ BaIIOTHI
(Tpex3HayHbll HUPPOBOKM KO U TPEXOYKBEHHBIM KOJ (C HCIOJIb30BAHUEM
pazzenurens «-» (Tupe) B cOOTBETCTBUM ¢ OOIIEpOCCUHCKUM KiIacCU(PUKATOPOM
BaioT (OKB)).

B oTHOLIEHMHU APATOLIEHHOT0 METAJLIA YKa3bIBaeTCs OYKBEHHO-IIU(PpOBOH
KOJ JparolieHHOTO MeTajula B COOTBeTCTBMM ¢ KiaccudukaTtopoMm BaiioT IO
MEXIPABUTEIbCTBEHHBIM COTJIAIIEHUSM, HCIOJIb3YEMbIX B OaHKOBCKOW CHCTEME
Poccuiickoit ®eneparuu (Knaccudukatopom KIMPUHTOBBIX BaltoT). B ciyuae ecnu
B IIEpEYHE HE IPEACTABIIEH KOJ IParoleHHOI0 METAJlIa, SIBIAIOLIErOoCs aKTUBOM,
ykasbiBaetcs 3HaueHne «000 — uHoey.

B orHomienun norosopos IPU:

e Jlns ueneil pacuera OCHOBHOTO PHCKa YKa3bIBaeTCs MJIEHTU(HUKATOP
O0aszucHoro aktuBa I[IOU B cooTBeTcTBUM C TpeOOBaHUSIMH,
U3JI0’)KEHHBIMU B a03aliax IIEeCTOM — JIECATOM HACTOSIIETO IMyHKTa,
NPEeAbABISIEMbIMA K HIACHTU(UKATOPY LEHHBIX OyMar, JI€HEXKHBIX
CPEIICTB M JPAroll€HHBIX METAJJIOB, KOTOPHIE SIBIIAIOTCS Oa3MCHBIM
aktuBoM [1DU.

e Jlng neneil pacuera BAJIFOTHOTO M IMPOLIEHTHOIO PHUCKA YKa3bIBAETCS

nu@poBOl KOJ BalOTHl, B KOTOpOM BblpakeH puck no [IOU
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(Tpex3HauHbI 1HUPPOBOM KOA U  TpexOyKBEeHHBIM Kox (C
UCIIOJB30BAaHUEM pa3fienuTenss «-» (THUpPE) B COOTBETCTBUU C
O6mepoccuiickum kinaccudukaropom Bamot (OKB).

B cnydae, ecnu BenmmunHa peIHOYHOTO prcka no [IPU, paccunteiBaeTcs Kak
COBOKYMHAs  BEJIMYMHA  HWHAMBUAYAJbHOTO  KJIMPUHIOBOTO  OOECIEUEHHUS
ykaszbiBaercs 3HaueHne « CoBokynHoe NKO».

[lo 3HaueHuio TpyNHObl AaHAIMTHYECKUX Mpu3HAKoB «MaeHTudukarop
WHCTPYMEHTa»  YKa3bIBa€TCs  YHHUKAJIbHBIM  WACHTHUPUKATOP  (HUHAHCOBOTO
WHCTPYMEHTA, B OTHOIIEHHMH KOTOPOrO PACKPBIBAIOTCS CBEJICHUS O IO3ULUU
KJIINEHTA. YKa3aHHBIM I10KA3aTeNb SBISECTCS CBA3YIOIIUM JJIEMEHTOM MEXIY
pa3HBIMU BUJAMHU PHUCKA JJIS OJTHOTO M TOTO k€ (PMHAHCOBOIO MHCTPYMEHTa U
3aMOJHAETCS COTJIACHO CIIEAYIOIMINM MPaBUIIaM:

B oTHOmIeHUM UEeHHBLIX OyMar YyKa3bIBaeTCs HUIACHTHU(GUKATOP IICHHOM
Oymaru, uH(OpMalnus o KOTOpPOW packpeiBaeTca B PeecTpe meHHbIX Oymar u
U (POBBIX MPaB.

B oOTHOmIEHMM [€HEKHBIX CPEeACTB M /JAPAarOUEeHHbIX MeETAJLI0OB
YKa3bIBAIOTCSA KOJbl BAIIOT U JParoleHHbIX METAJUIOB B MOPSAKE, aHAJTOTMYHOM
NOPSIAKY TMPUCBOCHUS 3HAYEHUM 1O TpyNNe aHAJIUTUYECKUX MPU3HAKOB
«Mnentudukarop pucka 00bEKTa.

B orHomenun aorosopoB IIPU yxas3piBaeTCsd KpaTKOE€ HAaMMEHOBAHUE
oupxeBoro [IOU unu nonueiit 6upskeBort kox [NOU. Jlns BHeOupxkerbix [1OU
YKa3bIBaeTCs KO, IPUCBOEHHBIN NMPo(hecCHOHATBHBIM YYACTHUKOM.

1o 3Ha4YeHMIO TPYIIIIBI AHATTUTUYECKUX MPU3HAKOB «AeHTU(hUKATOP rPyIIIbI
OJTHOPOJHBIX ~ OOBEKTOB»  YKa3bIBACTCS  YHHUKAJIbHBIM  HIAEHTU(UKATOP,
MPUCBOCHHBIA MPOPECCUOHATIBHBIM YYACTHUKOM KaXJIOH Tpymme OTHOPOIAHBIX
00BEKTOB TI0 BAJIFOTHOW, OCHOBHOM M MPOILIEHTHON YacTH PHCKA B COOTBETCTBHUHU C
nyHKTOM 6.2 Ykazanus banka Poccun Ne 5873-V.

Ecnu nennas Oymara, aparoleHHbId MeTaul WK BaJIFOTa PUCKA MO IEHHOU
Oymare, B ToM uncie 6a3ucHsiil aktuB [IOU, He BKIIFOUEHBI B TPYIITY OTHOPOIHBIX

OOBEKTOB C WHBIMH OECHHBIMU 6YMaFaMI/I, Aparou€HHbIMUM MCTAlNIaMH WA
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BaJIIOTAMH PHCKA IO IIEHHBIM Oymaram, B TOM unciie 0a3ucHpIMU akTuBamu [1OU,
TO JUIsl LeJNed YyKAa3aHus 3HAYEHUs TPYyIIbl AHAUIMTUYECKUX MNPU3HAKOB
«nenTudukarop rpymmsl OJJHOPOJIHBIX OOBEKTOBY» CUMUTACTCS, YTO TaKas IICHHAas
Oymara, IparolieHHbIN MeTasl WM BajlloTa PUCKa M0 [IEHHOW Oymare, B TOM 4YHUCIIe
6asucHblil aktuB [IOU, popmupyeT rpynmy oJHOPOAHBIX OOBEKTOB, COCTOSIIIYIO
TOJBKO M3 3TOW IIeHHOM OyMaru, JAparoleHHOro MeTajjla WM BaJIOThl PUCKA IO
IIeHHO# Oymare, B TOM yucie 6asucHoro aktuBa [1OU.

[IpucBoeHne WIESHTU(PUKATOPOB, YKA3bIBAEMBIX I10 3HAYEHUIO TPYIIIHI
aHAJTMTUYECKUX MPU3HAKOB «1eHTU(UKATOP PHIHOYHOTO PUCKA 10 MPOJBUHYTOMY
METO/Y», IPOU3BOJUTCS C yU€TOM TpeOoBaHMM MyHKTa 6.5 U myHKTa 6.7 YKazaHus
banka Poccun Ne 5873-Y. CoBOKYIMHOCTb MO3UILHUKA ¢ €IUHBIM UJICHTH(HUKATOPOM
PBIHOYHOTO PHUCKA IO MPOJBUHYTOMY METOJy Jajee OMNMPENCNIeTCs KakK OJIHA
«I"pytira HEOTHOPOHBIX 0O BEKTOBY.

['pynnamM ogHOPOAHBIX OOBEKTOB, YIOBIETBOPSIONIUM €IMHOMY KPUTEPHUIO
nyHKTa 6.5 nimm nyHkra 6.7 Ykazanusa banka Poccun Ne 5873-Y, npucBanBaercs
YHUKAIBHBIN €IUHBIN UIASHTU(PHUKATOP PBIHOYHOTO pHCKA IO IIPOJIBUHYTOMY
METOY.

B oTHOmIEHMHM OXHOPOAHBIX OOBEKTOB W WX TPyMN, KOTOpbIE HE
YIAOBJIETBOPSIOT TPeOOBaHUSM ITyHKTa 6.5 u myHkTa 6.7 Ykazanus banka Poccun Ne
5873-Y, nmpucBamBaeTcs ~ 3HAUCHWE, paBHOE  3HAYCHHWIO  IOKa3aTess
«nentudukarop rpymnibl OJHOPOIHBIX OOBEKTOBY.

B cnywae, eciim B cooTBeTCTBUM C NMyHKTOM 10.6 Hacrosmero mnopsaka
npodeCCUOHANIBHBIA YYACTHUK BBIOpal B KadueCTBE METO/a pacdyeTa PhIHOYHOIO
pHUCKa B OTHOIIICHUH KJIMEHTA C ONPEICICHHBIM YPOBHEM pUCKa «0a30BBI» METO,
Mo TrpynnaM aHaJuTUYECKuX Mpu3HakoB «MneHTudukaTop rpymmnbl 0JHOPOIHBIX
00BekTOBY U «VaeHTu(hUKATOp PHIHOYHOTO PUCKA MO TPOJABUHYTOMY METOIIY»
yKka3bIBaeTcs 3HaueHue «He mpumeHuMon.

[To rpynmie aHanuTUYECKUX NMPU3HAKOB «BuI prcKa» yKa3blBaeTCs OJHO U3
CHENYIOIINX 3HAYCHUM:

OCHOBHO pHUCK;
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BantoTHbIi puCK;

IIponeHTHBIN PUCK;

He npuMmeHnMo — 1aHHas KaTeropusi yKa3pIBaeTCs NS MTO3UIUI, KOTOPBIE HE
bOopMHPYIOT PUCKOB coTaacHo riaBam 4-6 Ykazanus banka Poccum Ne 5873-V.

10.1. ITo mokazaremo «Tunm akThBa» yKa3bIBa€TCA OAMH M3 CIEAYIOLIUX
TUIIOB O0OBEKTOB, KOTOPHIE BKIIOYAIOTCS B pacyeT BEJIMYMHA MO3UIMU KIHUEHTOB C
ONpeIeICHHBIM YPOBHEM PHUCKA!

JIeHEe)KHbIE CPENCTBA;

[lennsie Oymaruy;

JIlparoneHHble METAILIBI;

[1DU;

[Ipouee.

10.2. ITo noxka3zaremnto «Bua [I®N» B otHOomeHun [IOU ykaspiBaeTcs BUL
[I®U B cooTBeTcTBUM ¢ IyHKTamu 2 - 5 Ykazanus banka Poccuu ot 16 deBpans
2015 roma Ne 3565-VY «O Bugax mpou3BOIHBIX (DMHAHCOBBIX MHCTPYMEHTOBY (J1aJiee
— Yka3zanue banka Poccun Ne 3565-Y) ¢ ucnonap30BaHUEM OJIHOTO U3 CIEAYIOIINX
3HAYECHUMU:

OnIMoHHbBINA I0TOBOD;

@pHOYEPCHBIN JI0TOBOD;

dopBapaHbIN TOTOBOP;

CBon-10roBOp Ha KOP3UHY aKTHUBOB;

KpenutHo-nedonTHsIil cBOI JOTOBOD;

CBOIT Ha COBOKYITHBIN JOXO/T;

HNnoi cBorm-1oroBop.

10.3. ITo noka3arento «Hacts IION» B oTHOmIEeHnn [1OU yka3piBaeTcst 0JHO
U3 CJIEAYIOIINX 3HAYECHUM:

ba3ucHblil aKTUB — €CJIU CBEJEHUS O MO3UIUU PACKPHIBAIOTCS B OTHOIIEHUU
TpeOOBaHMI 1 0053aTETBCTB MO OCTABKE OA3UCHOTO aKTHUBA;

JleHe)KHbIE CpelicTBA — €CJIM CBEACHUS O TMO3UIIMM PACKpPHIBAIOTCA B

OTHOUIEHUU TPEOOBAaHMM W 0053aTENbCTB MO MOJYYEHHIO (YIUIaTe) JIEHEKHBIX
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CPEACTB.

10.4. TTo noka3arento «Merox pacuera pucka no [IOWN» B otHomennn [1OU
YKa3bIBA€TCs OJTHO U3 CIECAYIOIINX 3HAYEHUN:

NKO — B ciywae ecinu BeIMYMHA pPbIHOYHOro pucka no [IDU,
paccUuThIBaeTCs Kak BETUYMHA MHAUBUIYAJILHOTO KIMPUHTOBOrO OOECIEYEHUs B
COOTBETCTBHHU C OAIYHKTOM 5.4.6 myHkTa 5.4 Yka3zanus banka Poccun Ne 5873-V;

CookynHoe UKO — B ciywae eciiv BenmMurMHa phIHOYHOTO pucka no [TDU,
pacCUUTHIBAETCS KaK COBOKYINHAs BEIMYMHA WHIWBUAYAJIBHOTO KIWPUHTOBOIO
o0cCIICUeHHS;

Puck ¢ xoadpdunmentom «/leapTa» — B cliydae e€clid BEJIMYMHA PHIHOYHOIO
pucka no [I®U paccunThiBaeTCsS B COOTBETCTBUH ¢ mojamyHkTamu 5.4.8.3-5.4.8.5
nyHkTa 5.4 Ykazanus banka Poccun Ne 5873-V;

CoOcTBeHHAss METO/IMKA — B CIIy4ae €CIU BEJIMYMHA PHIHOYHOIO PHUCKA IO
[IOU1 paccunThiBacTCs B COOTBETCTBUM C METOJOJOTUEH, YCTAHOBJIECHHOU BO
BHYTPEHHHUX JOKYMEHTax Mpo(ecCHOHATBHOTO Y4YacTHHKA, B  CIIy4asx,
NpeayCMOTPEHHBIX MyHKTOM 5.1 Yka3anust banka Poccun Ne 5873-V;

Puck kpenutHo-aeoaTHOro cBoma, He BKJIIFOUEHHBIN B OJTHOPOJIHBIC TPYIIIHI
— B cllydasiX, MpeIyCMOTPEHHBIX a03alleM MIeCTHAAIAThIM MyHKTa 6.4 YkazaHus
banka Poccun Ne 5873-V;

@opmyJsibl YKa3aHUS — B UHBIX CIIy4dasiX.

[Tpu BeIOOpE 3HaueHus1 «CoBokynHoe KOy cBenenus o nosurnusx no [1OU
YKa3bIBalOTCS B OTHOIIEHUH Kaxaoro [IOU, a o puckax 3amoyiHSIIOTCS UTOTOBBIC
CYMMBI B pa3pe3e KIUPUHTOBBIX PETUCTPOB KIMEHTA C OMNPEACICHHBIM YpPOBHEM
pHCKa.

[Ipn yka3zanum CBENEHHUM B OTHOLICHWHM NO3UIUM MmO Kaxaomy I[IDU,
BXOAs1IEMY B pacueT coBokynHoro MKO, He nmoiexar 3al0JIHEHUIO CIIETYIOLINe
MOKa3aTelu:

«CraBKa puckay;

«CraBka BaJllOTHOTO PHUCKA WU KPEAUTHOrO CIpena, MpUMEHsieMas IJist

pacdye€Ta OCHOBHOI'O PHCKa»,



30

«VICTOYHUK CTaBKU PUCKa»;

«/CcTOYHMK CTaBKH BAIFOTHOT'O PUCKA, IPUMEHAEMOM JIJIsl pacdyeTa OCHOBHOTO
pHUCKa»;

«CymMMma noJ1 puckomy;

«CyMMa pucka 06€3 HETTUHTa»;

«Hanpasnenue 1151 pucka HETTUHTA | YpOBHS»;

«MyJIBTUIUIMKATOD I pUCKA HETTUHTA | YPOBHsI»;

«CyMmMma pHcKa HETTUHTA | ypOBH:»;

«HampaBieHne sl pucka HETTUHTA 2 YPOBHS;

«MyJIBTUIUIMKATOP I PUCKA HETTHUHTA 2 YPOBHSI»;

«Benuunna peiHOYHOTO prcka kiaueHTa (MR)».

IIpn yxa3anum cBenennii o puckax no [IDH, Bxoggamwmm B pacyer
coBokynHoro MKO, B noapasnene 3.4. pa3zaena 3 nojiexar 3al0JHEHUIO TOJIbKO
nokasarenn «Homep KIMpUHIOBOrO perucTpa» u «BeauurHa phIHOYHOTO PHCKa
kimmeHta (MR)». Ilpu »3ToM 0o rpynnaMm aHaJUTUYECKUX IMPU3HAKOB
«Unentudukarop  pucka  oOwbektay, «Unentudukatop  UHCTpYMEHTay,
«Anentudukarop Tpynmel OJHOPOAHBIX 00BEKTOB» U  «MneHtudukatop
PBIHOYHOI'O PHUCKAa II0 MNPOABHHYTOMY METOALY» YKasbiBaeTcs 3HaueHue «He
IPUMEHUMO.

10.5. ITo nokasatemnto «Homep KIMPUHTOBOrO pErucTpay yKa3plBaeTCs HOMEP
KJIIMPUHTOBOI'O PETHUCTPA, HAa KOTOPOM YUYHUTBHIBAIOTCS IO3WLHHM KIHEHTa C
ONPEAECICHHBIM YPOBHEM pUCKa B oTHOIIeHUH [IDU.

10.6. Ilo mokazaremo «Meton pacdyeTa PBIHOYHOTO PHUCKa» YKa3bIBAETCS
METO/] pacyeTa pPhIHOYHOTO PUCKA, BBIOPAHHBIIN MPO(eCcCHOHATBHBIM YYaCTHUKOM B
OTHOILIEHUH KJINEHTA C ONPEACIICHHBIM YPOBHEM PUCKA C UCIOJIb30BAHUEM OJIHOTO
U3 CJIEAYIOIINX 3HAYECHUM:

ba3oBniii;

[TIpoaBUHYTHIN.

10.7. Ilo noxazaremo «KoinuecTBO aKTHMBa» YKa3bIBAETCS KOJUYECTBO

aKTHBAa, I/II[GHTI/I(i)I/IKaTOp KOTOpPOIro YyKasaH B KadCCTBC 3HAUCHHSA TPYIIIIbI
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aHaNMUTHYeCKNX Tpu3HakoB «MaeHTudukarop pucka odbekTay. (s HEHEKHBIX
CPEIICTB KOJIMYECTBO YKa3bIBa€TCAd B €IWHUIIAX BAOTHI, I LIEHHBIX Oymar
KOJIMYECTBO YKa3bIBAETCSA B INTYKaX, JJIS JPArOLEHHBIX METaUIOB KOJWYECTBO
YKa3bIBAETCS B €AMHHUIAX H3MEPEHHs APAroleHHBIX METaJUIOB, AJisi O0a3MCHBIX
akTuBOB [ 1D 3HaueHUME yKa3bIBacTCs ¢ YUETOM pasMepa JIoTa.

10.8. ITo mokazarento «KonnuectBo [ION» B oTHOMICHNH [IDU yka3biBaeTcs
konuyectBo [I®DW. 3HaueHuss B OTHOLIEHHM KOPOTKOW mo3unuu 1o [IOU
YKa3bIBACTCs CO 3HAKOM «-» (MUHYC).

10.9. Ilo mnokazaremo «CTOMMOCTh 3a €OWUHUIY AKTHBA» YKAa3bIBACTCS
IIOKa3aTelb «J», YCTAHOBIICHHbIM NMyHKTaMH l'maBel 5 Ykazanus banka Poccum
Ne 5873-Y B oOTHOIIEHMM OJHOW E€IUHUILI 00bEeKTa B pyOJIsiX, B OTHOIICHUU
KOTOPOT'O PACKPBIBAIOTCS CBEJICHUS O MO3UIMHU KJIUEHTA C ONPEIEIEHHBIM YPOBHEM
pucKa. 3HaueHUE YKa3aHHOTO MMOKa3aTelsl JOJIKHO ObITh PABHO PE3YNIbTATY JICTICHUS
3HaueHus1 mnokazarenss «CyMma 1OJ pUCKOM» Ha 3HAY€HHE IOKa3aTens
«KonnuectBo aktuBa». Ilpu pacuére pasmepa pbIHOYHOTO PUCKA IO OIIHMOHY B
COOTBETCTBHH C MOAMYHKTOM 5.4.7. myHkTa 5.4 Yka3zanust banka Poccun Ne 5873-Y
yKa3bIBae€TCsl pPHIHOYHAS II€HAa Oa3MCHOrO AakKkTHBa OMNIMOHA 0e3 CcoOJIroAcHUs
BBIIIIEYKAa3aHHOT'O PABEHCTBA.

10.10. TIo mnoka3zarenmto «HampaBieHue NO3ULMM AKTUBA» YKa3bIBaCTCS
HaIpaBJ€HUE TMO3UIMU OO0BEKTAa PHUCKA, OINpEACICHHOE Mg LeJed pacuera
PBIHOYHOI'O PUCKA B COOTBETCTBUU ¢ MYHKTOM 4.3 Yka3zanus banka Poccuun Ne 5873-
VY, ¢ HCTIOJB30BAHUEM OJHOTO M3 CIEAYIOIIUX 3HAUSHUI:

JInvuHHas mo3ULIus;

Koporkas no3unusi.

B ciydae, eciu pbhIHOYHBIA pHUCK MO OOBEKTY HE pacCUUTHIBAETCH,
YKa3bIBA€TCsl HAIMpPaBJICHHUE MCXOJSIIETO IJIAHOBOTO OCTaTKa B COOTBETCTBUU C
nyHKToM 3.19 Vkazanus banka Poccun Ne 5873-V.

10.11. Ilo mnokazaremto «HampaBineHne nO3WLMM OJHOPOAHOW TPYIIIBI
O00BEKTOB» YKa3bIBACTCS HaIPaBICHHE IO3UIUK [-0H OJHOPOAHON TPYIIIBI

00BEKTOB B 3aBUCHUMOCTH OT 3HaKa BenuurHbl PPOI1, paccunTanHOM B COOTBETCTBUU
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c nyHkTamu 6.4 u 6.6 Ykazanus banka Poccun Ne 5873-VY, ¢ ucnosib3oBaHuemM
OJTHOTO U3 CIEAYIOLIUX 3HAUYCHUI:

HerTo-mymmHHas no3unwmst — B ciry4dae, korna PPO1 6ombine Hys;

HetTo-KOpOTKas mo3umus — B cinyvae, korna PPO1 Menbliie Hyns;

HerTo-HyneBas mo3unus — B ciydae, korna PPOi paBHa Hy:10;

He npuMeHnMO — B MHBIX CITydasXx.

10.12. Tlo nmoka3zatento «HampaBieHue MO3WLMHA HEOJHOPOAHOW TPYMIIbI
OOBEKTOBY YKa3bIBACTCsI HAMPABJICHHUE MO3UIIMHA HEOTHOPOTHOM TPYIIIEI OOBEKTOB
B 3aBHCHMOCTH OT COOTHOIIEHHUS HETTO-UJIMHHBIX W HETTO-KOPOTKUX TMO3HIMN
OJTHOPOJIHBIX TPYII, BXOAIINX B OJHY HEOJHOPOJHYIO TPYIIY, PACCANTAHHOTO B
COOTBETCTBUM ¢ myHKTamu 6.4 u 6.6 Ykazanusi banka Poccum Ne 5873-V, ¢
UCTIOJIb30BAaHUEM OJTHOTO U3 CIEAYIONIUX 3HAUCHUM:

Herto-mnuHHas MO3MIMSA 10 HEOJHOPOAHOHM Tpymnme — B ciydae, Korua
MOJTyJIb CYMMBI PHUCKa HETTO-/UIMHHBIX MO3uiuii ogHopoanbix rpym (|Y.iPPOilso)
NPEBBIIIACT MOYJIb CYMMBI PUCKa HETTO-KOPOTKHX MO3UIMIA OJHOPOIHBIX TPYII,
BXOAIINX B 01HY HeogHopoauyto rpymmy (> iPPOil«);

HetTo-xopoTkass mo3uumsi Mo HEOAHOPOJIHOW TpyIne — B CIydae, Koria
MOJIyJIb CYMMBI PHUCKa HETTO-UIMHHBIX MO3uiuii ogHopoanbix rpym (|Y.iPPOilso)
MEHBIIIE MOJYJII CYMMBI PHUCKa HETTO-KOPOTKUX TO3HMLUN OMXHOPOIHBIX TPYIII,
BXOJIAIINX B 0JIHY HeogHopoaHyto rpymmy (|>iPPOil«);

HerTto-HyneBas mo3uuusi Mo HEOJHOPOAHOM Trpynme — B ciyyae, Korjaa
MOJTIyJTb CYMMBI PUCKa HETTO-UIMHHBIX MO3uiuii oqHopoanbix rpymi (|YiPPOilso)
paBeH MOMAYII0 CYMMBI PHCKa HETTO-KOPOTKHX TMO3HWIMA OJHOPOJHBIX TPYIIIL,
BXOJSIIUX B 0J1HY HeogHOpoaHyo Tpymy (|>iPPOi|<o);

He npuMeHUMO — B MHBIX CITydasX.

10.13. Ilo mnoka3zaremo «Tum Oa3HUCHOTO aKTHBa» YKa3bIBA€TCSA THUI
0a3MCHOI0 aKTHBA C UCIIOJIb30BAHUEM CIICAYIOIIUX KOJIOB:

El — akmumn;

E2 — uHBECTUIIMOHHBIE ITau TTA€BOTO HHBECTUIIMOHHOTO (hOH/Ia;

E3 — neno3urtapHbie paClMCKU Ha aKIUU;
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E4 — unnekc 101eBbIX UHCTPYMEHTOB;

E5 — kop3uHa 1071€BbIX UHCTPYMEHTOB;

D1 — oOnuranuu;

D2 — nporieHTHBIC CTAaBKH;

D3 — unaeKC 10ATOBBIX HHCTPYMEHTOB;

D4 — xop3uHa 10JATOBBIX HHCTPYMEHTOB;

D5 — kpenutHOE COOBITHE;

D6 — neno3utapHbie pacliMCKU Ha OOJIUTalluH;

C1 — ToBapsl (3a HCKITFOYEHUEM JIPArOlCHHBIX METAIIJIOB);

C2 — ToBapHBI UHACKC;

C3 — Kop3uHa TOBApHBIX aKTHUBOB;

C4 — nparorneHHbIC METAJLTHI;

C5 — uHACKC Ha JIparoleHHbIC METaJLIbI;

C6 — Kop31HA JIParolieHHbIX METAILJIOB;

V1 — BaJroTHI;

V2 — BaJIOTHBINA UHIEKC,

V3 — KOp3WuHa BaJIIOT;

V4 — Bami0THI 1 MIPOIICHTHBIE CTABKU;

A — 10r0oBOD, ABJISIONIUICS MPOU3BOIHBIM (PMHAHCOBBIM HHCTPYMEHTOM;

X — cMemaHHbIi opThens, KOp3uHa HEOTHOPOIHBIX aKTHBOB;

M — unoe.

10.14. Tlo moxkazatemo «Bum omimoHa» yKa3bIBaeTCS BHUI OIIIMOHHOTO
JIOTOBOPA C MUCITOIH30BAHUEM OJTHOTO U3 CIICTYIONTUX 3HAYCHUI:

[IponannsIil NyT;

[IpuoOpeTeHHbIi myT;

[IponaHHbIN KOJLT,

[TpuoOpeTeHHBII KO,

10.15. Tlo mokazatento «lleHa HMCTOJHEHUS OMIIMOHA» YyKa3bIBACTCs II€HA
WCITOJIHEHHSI OTIIMOHA 3a OJHY €IWHUIly 0a3MCHOTO aKTHBAa B PYyOJsSX C y4EeTOM

pasMcEpa JoTa. 3HaueHHUE II0 II0KA3aTelIIo YKa3bIBACTCsA B ClIydac C€CJIM pacyeT
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BEJIMYMHBI PHIHOYHOI'O PHUCKA IO OMIMOHY OCYIIECTBISETCS B COOTBETCTBUU C
noarnmyHkToM 5.4.7 myHkra 5.4 Ykazanus banka Poccun Ne 5873-V.

10.16. Tlo noxka3arento «CTOUMOCTh OIMIMOHHOTO JIOTOBOPa» YKa3bIBaeTCs
CTOMMOCTbH OMNIIMOHHOTO JOTOBOpa, pacCUMTaHHAs KJIMPUHTOBOW OpraHu3aluei.
3HaYeHUE IO MOKA3aTEeNI0 YKa3blBAE€TCA B CIIy4a€ €CJIM pPACUYET BEJIMYHUHBI
PBIHOYHOTO PUCKA MO OMIMOHY OCYIIECTBJISETCS B COOTBETCTBUU C MOAIMYHKTOM
5.4.6 nynkra 5.4 Ykazanus banka Poccuu Ne 5873-V.

10.17. Tlo mnokazatemto «CTaBka pHCKa» YKa3blBAe€TCs CTaBKa pHCKa
YBEJIMYEHMS/YMEHBIIEHUST LIEHbl (Kypca) OOBEKTa, pacCUMTAHHASl KIUPUHTOBOM
OpraHM3alrel B COOTBETCTBUH C TJIaBoW 5 Ykazanus banka Poccum Ne 5873-Y mim
ycTaHoBJIeHHas Yka3zanueMm banka Poccum Ne 5873-Y u kotopast ucmnonb3yercs B
pacyeTe OCHOBHOI'O, BAJIIOTHOTO WJIU MPOIICHTHOTO PUCKA.

10.18. Ilo noxkazarento «CTaBKa BaJIOTHOTO PUCKA WM KPEJAUTHOIO CIpEa,
MpUMEHsIieMas sl pacyeTa OCHOBHOTO PHCKa» YKA3bIBAETCS CTABKA BAIKOTHOTO
pucka (KBan) wmm kosdpdunuent xpenutHoro cmopeaa (KKcmpen), kotopsie
VCIIOJIB3YIOTCSL B PACUETE OCHOBHOTO PUCKAa B COOTBETCTBUU C IJIaBOM 5 YKazaHus
banka Poccun Ne 5873-Y. B uHbIX ciydasx, B TOM 4Yucjle JJii OOBEKTOB, B
OTHOILIEHUH KOTOPBIX PACCUMUTHIBAECTCS TOJBKO BAIIOTHBIA PHUCK, 3HAYECHUE
MOKA3aTeNsl HE YKa3bIBAaeTCsl.

10.19. Ilo mokazatemsim «McTOYHUK CTaBKH pUCKa» M «VCTOYHMK CTaBKU
BAJIFOTHOTO PHUCKA, MPUMEHSEMOW JJIsI pacyeTa OCHOBHOI'O PHUCKA» YKa3bIBa€TCs
NHH  xnupuHroBo  OpraHM3anyy, OCYLIECTBUBILUEH  pacyeT  IPUHATOU
npodeCCUOHAJIBHBIM YYACTHUKOM CTAaBKH PHUCKA. B HMHBIX ClydasiX yKa3bIBaeTCs
3HaueHue «CoriacHo YKa3aHUuIo».

10.20. ITo moxka3zaremo «CyMma IOJi PUCKOM» YKa3bIBAe€TCs BEJIMYMHA
00BEKTOB B PyOJISIX, KOTOPAsi UCIIOJIb3YETCs I pacueTa OCHOBHOTO, BATFOTHOTO U
MPOLICHTHOTO PUCKOB B COOTBEeTCTBUMU C ['nmaBout 5 VYkazanus banka Poccum
Ne 5873-VY. B Tom uncne yka3biBaeTcs:

B CIIy4asix, IPEyCMOTPEHHBIX nojanyHkTamu 5.2.1, 5.2.4,5.2.5,5.4.2,5.4.4,

5.4.5 nynktoB 5.2 u 5.4 Vkazanus banka Poccuu Ne 5873-Y — moxkazatens «Oy,
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YCTAHOBJICHHBI COOTBETCTBYIOIIMMH IIyHKTaMu YkKasaHua banka Poccun
Ne 5873-V;

B Clly4asix, IPEAYyCMOTPEHHBIX MNOANYHKTOM 5.4.6 myHkta 5.4 VYkazaHus
banka Poccun Ne 5873-Y — nokazarens «['O», ycTaHOBIEHHBINH COOTBETCTBYIOIIUM
nyHKTOM Yka3zanus banka Poccun Ne 5873-V;

B ClIy4asX, IPeAyCMOTPEHHBIX NOANYHKTOM 5.4.7.1 nyHkra 5.4.7 Ykazanus
banka Poccmm Ne 5873-Y — max(P6a - S; 0), rme o6o3nauenus P6a um S
pacunpoBBIBAIOTCS COMIACHO COOTBETCTBYIOLIEMY MOAMYHKTY YKazaHusi banka
Poccun Ne 5873-V;

B ClIy4asX, MPeIyCMOTPEHHBIX NOANYHKTOM 5.4.7.2 nmyHkra 5.4.7 Yka3zanus
banka Poccun Ne 5873-V — max(max(P6a - S; 0);0,1*S) rae o6o3nauenust Poa u S
pacmr(ppoBBIBAIOTCS COTVIACHO COOTBETCTBYIOLIEMY NOANMYHKTY YkKazanus banka
Poccun Ne 5873-V;

B ClIy4asX, IpeAyCMOTPEHHBIX NOAMYHKTOM 5.4.7.1 mmyHnkra 5.4.7 Yka3anus
banka Poccum Ne 5873-Y — max(S - PoOa; 0), rme oOo3nauenus P6a um S
pacin@poBBIBAIOTCS COMVIACHO COOTBETCTBYIOIIEMY MOJANMYHKTY YKa3zaHus baHka
Poccun Ne 5873-V;

B ClIy4asix, IpeayCMOTPEHHBIX MOANMYHKTOM 5.4.7.2 niyHnkTa 5.4.7 Ykazanus
banka Poccuun Ne 5873-Y — max(max(S — Poa; 0);0,1*S) rae o6o3naueHus Poa u S
pacmr(ppoBBIBAIOTCS COTJIACHO COOTBETCTBYIOUIEMY MOANMYHKTY YkKazanus banka
Poccuu Ne 5873-V.

B ciyuae, ecii 0ObEKT OTHECEH K KOPOTKOM MO3UIIUHU, 3HAUCHUS TTOKa3aTeNs
YKa3bIBAOTCSI CO 3HAKOM «-» (MHHYC).

10.21. I'lo noka3aremnto «Cymma pucka 6€3 HETTUHTa» YKa3bIBa€TCs BETMUMHA
PBIHOYHOI'O pUCKa ONpeAeseHHas B COOTBETCTBUM ¢ I'maBon 5 Ykasanus banka
Poccun Ne 5873-VY. 3HaueHuss Mo MOKa3aTENIO YKa3bIBAIOTCA CO 3HAKOM «-»
(MuHYyC).

10.22. Tlo mokazatensim «HampaBneHnue sl pucka HETTUHTa | ypoOBHS» U
«MyJbTUIUIMKATOP AJISI PUCKAa HETTUHTa | YpOBHS» YKa3bIBaIOTCA 3HAYCHHS B

3aBUCHUMOCTH OT COUCTaHUA 3H3,LI€HI/II\/'I, YKa3aHHBIX I10 ITOKAa3aTCIsIM ((HaHpaBHCHI/IC



36

NO3UIMK aKkTuBa» U «HampaBieHue MO3UIMKM OJHOPOAHON TPYMHIBI OOBEKTOBY B

Tabnwure 1.
Tabmura 1.
Hanpasnenue Hanpasnenue nozunuu Hanpasnenue nis MynbTUILUIMKATOP
MO3UIIMU aKTHBA OJIHOPOJIHOM TPYIIIIBI pucKa JUISL pUCKa

00BEKTOB HeTTUHTa | ypoBHSA HETTHHTA | ypoBHS
Jnuanas nosunus | HeTTo-ainHHAas HO3UIUS Cymma o puckom | 1
Koportkast nozunust | Herro-kopotkast mo3unus | Cymma nox puckom | 1
Jnuuuas nozunms | Herro-kopoTkas no3uuus Xemk -1
Koportkas no3unusa | Herro-nnuHHas no3unms Xemk -1

10.23. Ilo mokazatemo «Cymma pucKa HETTUHTa | ypOBHS» yKa3bIBaeTCs

BEJIMYMHA PBIHOYHOTO prcka kimreHTa (MR), moiydenHas o mokasatento «Cymma

pucka 0e3 HETTHHIa» U YMHOKEHHAs! Ha « MyIbTUIUIMKATOP JIJIsl PUCKA HETTUHTA |

ypoBHsi» coriacHo Tabnuie 1 Texymero [lopsiaka. Takum oOpa3zom [Jisi MO3UIINH,

TEHEPUPYIOLIEN PUCK B paMKaxX OJHOPOJHOM I'PYyIIIbI, YKA3bIBAETCS OTPULIATEIIBHOE

3HAa4YCHUC, a JJIA xemKpr}omeﬁ ITO3UIHNHU ITOJIOKHUTCIBHOC.

10.24. Tlo nokazarensim «Hampapienue i pucka HETTHUHTA 2 YPOBHS» U

((MYJ'IBTI/IHJ'II/IKaTop AJIs1 pUCKa HCTTHHIA 2 YPOBH:A» YKAa3bIBAKOTCA 3HAYCHUA B

3aBUCHUMOCTHU OT COUCTAaHUA 3H3‘-I€HPII>1, YKa3aHHBIX I10 IIOKAa3aTCIIsAM «HaHpaBHeHI/IH

IIO3UIIMK aKTHUBa», «HaHpaBJ'IeHI/IH IIO3UIINN OI[HOpO)IHOfI TPYIIIIbI O0OBEKTOBY» M

«HanpasnieHus mo3uLUKU HEOJHOPOIHOU TPyl OOBEKTOB)» B TaO/IHILIE 2.

Ta0mumna 2.
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Hamnpasnenue Hamnpasnenue Hampasnenue Hampasnenue mis | MynbTUIIIMKaTop
MO3ULINH MO3ULINHU MO3ULINH pucka JUISL pUCKa
aKTHBa OJIHOPOJTHOM HEOAHOPOJHOU HETTHHra 2 HETTHHra 2
rpynnbl 00OBEKTOB | TPyMIbl 00BEKTOB YPOBHS YPOBHS
Herro-mnnnnas Herro-mnunnas
MO3ULIMS WITN MO3ULIMS 110
JinvuHHas Herro-nynesas HEOJAHOPOJHOMU Cymma noj
MTO3ULIMS MTO3ULINS rpynme PUCKOM 1
Herro-mnnnas Herro-mnunnas
MO3ULIMS UITN MO3ULIMS 110
Kopotkas Herro-nynesas HEOJAHOPOJHOU Cymma noj
MTO3ULIMS MTO3ULINS rpynme PUCKOM 1
Herro-nnunnas
MO3ULIMS 110
JinuHHas Herro-xopoTkas | HEOQHOPOAHOU
O3ULAS [MO3ULIMS rpymnme Xemx -0,5
Herro-munnas
MO3ULIMS 110
Kopotkas Herro-xopoTkass | HEOOQHOPOAHOU
O3ULAS [MO3ULIMS rpymnme Xemx -0,5
Herro-nnuunas Herro-koporkas
MO3ULMS WIIH MO3ULHUS 1O
JnuHHas Herro-nynesas HEOJAHOPOJAHOU
TTO3UIIHS O3NS rpymnme Xemx -0,5
Herro-nnunnas Herro-kopotkas
MO3ULMS WIIH MO3ULHUS 1O
KopoTkas Herro-nynesas HEOHOPOJIHOU
TTO3UIIHS TTO3UIUSA rpymnmne Xemx -0,5
Herro-kopotkas
MO3ULHUS IO
JnuHHas Herro-kopotkas HEOJHOPOJIHOU CymmMma nogg
MO3UIUA TTO3UIUSA rpymnmne PHUCKOM 1
Herro-kopotkas
MO3ULHS IO
KopoTkas Herro-kopoTkass | HEOAHOPOIHOM CymmMma nogg
O3NS TTO3UIUS rpymnmne PHUCKOM 1
Herro-nnunHas Herro-nynesas
MTO3UIUS WIH MO3ULHS IO
JnuHHas Herro-nynesas HEOHOPOJIHOU CymmMma niogg
O3NS TTO3UIUSA rpymnmne PUCKOM 1
Herro-nnunnas Herro-nyneBas
MO3ULMS WIIH MO3ULHUS 11O
Kopotkas Herro-nyneBas HEOTHOPOTHOU Cymma oz
MO3ULHUSA MTO3UIMS rpynme PUCKOM 1
Herro-nynesas
MO3ULHUS 11O
JinuHHas Herro-xopoTkass | HEOAHOPOJHOMU
MO3UIIUS MMO3ULIUS rpynme Xemx -0,5
Kopotkas Herro-xopotkas | Herro-nynesas
MO3ULHUSA MO3UIMS MO3ULHS 110 Xemx -0,5
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HEOTHOPOIHOM
rpymie

10.25. Ilo moxazatemo «BenuumHa TUTAHOBOTO MCXOSIIETO OCTaTKa
yKa3bpIBaeTCcsl BeauuuHa TmosoxkurtenbHoro (PP) wumu  orpumarensHoro (NP)
IJIAHOBOTO HCXOJAIIET0 OCTaTKa B pyOJisx. 3HAUYCHMsI MOKa3aTessl B OTHOLICHUU
OTPULIATEILHOTO TJIAHOBOTO HCXOMSIIEr0 OCTATKa YKAa3bIBAIOTCS CO 3HAKOM «-»
(MuHYC).

10.26. Tlo mokazaremto «Bemwmumna peiHOWHOTO pucka kKiaueHTa (MR)»
YKa3bIBAa€TCsl 3HAUYCHHUE, PABHOE PE3YJIbTATy YMHOXKEHHUS BEIMYMHA PBIHOYHOIO
pHCKa, YKa3aHHOTO mNo mnokazarentro «CyMMa pucka HeTTuHra | ypoBHs», Ha
3Ha4YeHUE nokazaTesst « MyIbTUILTUKATOP ISl PUCKA HETTUHTA 2 YPOBHSI COTIACHO
Tabmune 1 texkymero I[lopsiaka. Takum 00pa3oM IS MO3UIMH, T€HEPUPYIOLIEH
PHUCK B paMKax HEOJHOPOJIHOM TPYMIIbI, YKa3bIBACTCS OTPUIIATEILHOE 3HAUCHHE, a
JUISL XEKUPYIOIIEH MO3UIIUK MOJI0KUTEIBHOE.

10.27. B cnyuyae, ecnu 1o nokazatento «MeToJ1 pacyeTa prIHOYHOTO PUCKa»
yKa3aHO 3HaueHue «ba3oBbIi», TO 3HaueHWs No mnokasarensaMm «HampasieHue
MO3UIIUU OJTHOPOAHOMN TPYIIBI 00BEKTOBY, « HampapieHne no3uum HeO JHOPOTHON
rpynnel - 00bekTOB», «HampaBnenue s pucka HeTTHHTAa | ypOBHSY,
«MynpTUIUIMKATOP 711 pUCKa HETTHHTa 1 ypoBHs», «CymMma puCKa HETTHHTa 1
ypOBHs», «HanpaBneHue 711 pucka HETTUHTA 2 YPOBHS» U «MyNIbTUILIIUKATOP IS
pUCKa HETTUHra 2 YpOBHS» HE 3alOJHSIOTCS, IO TPYIINaM aHAJTUTUYECKUX
npuszHakoB  «VMnmeHtudukarop  rpymnmbl  OAHOPOJHBIX  OOBEKTOB» U
«nentudukarop pHIHOYHOTO PHCKA MO MPOJBUHYTOMY METOAY» YKa3bIBaCTCS
3HaueHue «He mpuMeHUMO», a Mo Mmokazarento «BeludrHa pBIHOYHOTO PHUCKA
kirmenta (MR)» ykaspiBaeTcs BEIMYHMHA PBIHOYHOTO pPHCKA, yKa3aHHas [0
nokazarento «CyMMa pucka 0e3 HETTUHTa.

10.28. WUtoroBasi cymMa 3Ha4€HMI MO MokKas3aTessiM «BeaudnHa 1miaHoBOTro
UCXOJAIIEro ocTaTkay U «BemuunHa peiHouHoro pucka kiueHtra (MR)» B pamkax
onHoro Muaentudukaropa KpeaIuTHOTO PUCKA JOJKHA COOTBETCTBOBATh BEJIUUYUHE

Mno3unun KJIHUCHTA C OINPCACIICHHBIM YPOBHCM pPHCKA, paCC‘lHTBIBaCMOﬁ B
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COOTBETCTBHUH ¢ MyHKTOM 3.19 Ykazanus banka Poccuu Ne 5873-Y. B cnyuae, ecnu
WUTOTOBAs CyMMa YKa3aHHBIX IMOKa3aTeIe MEHBIIE HYJIS, TaKas CyMMa M0 MOJTYJIIO
JIOJDKHA PaBHATHCS Mokasarento FP, mpemycmorperHoMy myHkToM 3.19 Vkazanus
banka Poccum Ne5873-Y. B cnywae, ecnum wuToroBas CyMma yKa3aHHBIX
moKa3aTteseil OOJbIe HyJIs, TaKkas CyMMa MOKAa3bIBACT MPEBbIMICHNE 00eCTieYeHUs
TIO3UITNH KJIMEHTA C ONPEICTICHHBIM YPOBHEM PUCKA HaJZl 00HEMOM 3aJ0JKCHHOCTH
¥ PHIHOYHBIM PHCKOM.

10.29. B cnydae, ecnu 1o MO3UIMK KIHUEHTA C ONPEACIICHHBIM YPOBHEM
pucka, B mnoapazaene 3.4 paszgena 3 3amONHAETCS HECKOJBKO CTPOK,
COOTBETCTBYIOIINUX PA3IMYHBIM YaCTSIM PHIHOYHOTO PUCKA, 3HAYEHUS TIOKa3aTelei
«BenuunHa TUTAHOBOTO HMCXOJSIIETO OCTaTKa» W «BenuunHa pPHIHOYHOTO pPHCKA
kiueHTa (MR)» yka3piBatoTcs 0€3 AOMYIIECHUS 33 IBOCHHS.

10.30. ITo nokazaremto «IIpumeuanue» ykaspiBaeTcss WHGbopmarus (pu
HAJIMYMM), KOTOpas IO pEeHIeHUI0 NPO(PEeCcCCHOHATBLHOTO YYacTHUKA SIBIISETCA
CYIIECTBEHHOM.

11. ITo moka3zaremo «MeTroj pacuera pbIHOYHOrO pucka» moapasgea 4.1
pasgena 4 wuHQOpPMAIMM TIO pacyeTy HOpPMAaTHBa JOCTATOUYHOCTH KamuTala
YKa3bIBa€TCsl METO/I pacueTa PbIHOYHOTO PHUCKA, BEIOpAHHBIN MpodeccCHnoHaATbHBIM
YY4aCTHUKOM:

baz3oBhli;

[IpoaBUHYTHIN.

12. B nmoapasnesie 4.2 pasgena 4 uHopManuu mo pacyeTy HOpMaTHUBa
JIOCTAaTOYHOCTH KaIuTaja yKa3blBaeTCs MH(POPMAIUS O pacyeTe PhIHOYHOTO PUCKA
B OTHOIIIEHUH IIEHHBIX Oymar u nu(poBbIX Mpas.

Nudopmarnus nmo nokazarensim noApaszzaena 4.2 pazjaena 4 uHbopMaluu mo
pacdyeTy HOpMaTHMBa JOCTATOYHOCTH KallMTaja OTPAaKaeTCS B pa3pe3e Kaxaou
IeHHON Oymaru wim 1U@POBOro MpaBa, B OTHOIIEHWU KOTOPBIX MPOU3BOJIUTCS
pacdeT pbhIHOYHOTO pucka. HWHpopmamus o 3a0JIOKHpOBAaHHBIX —aKTHBax,
YMEHBIAIONUX CYMMY OCHOBHOTO U JIOTIOJHUTEIHHOTO KaluTasia, B MOJpAa3/eiie

4.2 paznena 4 He OoTpakaeTcs B Cllydae, €ClIM PhIHOYHBIM PUCK MO TaKUM aKTHBaM
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HE PaCCUUTHIBACTCS.

12.1. T'pynmbl aHaNMTHYECKUMX MNpU3HAKOB «lMaeHTuduKarop Trpynmsl
OJTHOPOJHBIX OOBEKTOB MO OCHOBHOM 4acTH puUCKa», «aeHTHudUKATOp TpyIIbI
OJTHOPOJHBIX OOBEKTOB I10 BAaJIOTHOM YAaCTH PUCKA» 00A3aTENBHO 3alOJHSAIOTCS B
ciydae, ecinu B nojapasnene 4.1 pazgena 4 undopmanuu 1no pacyeTry HopMaTHUBa
JIOCTATOYHOCTH KamuTaja Mo mnokaszaTento «MeTon pacuera phIHOYHOIO PHUCKA»)
yka3aHo 3HaueHue «lIpoaBunyThIii». /[[aHHBIE TPYIIIBI AHATUTUYECKUX TPU3HAKOB
UCITIOJIB3YIOTCS JUIsl TPYNIUPOBKU PHIHOYHOT'O PUCKA LIEHHBIX Oymar u 1nu@poBbIX
1paB B TPYyNIbl OJHOPOJIHBIX OOBEKTOB B COOTBETCTBUU C 1. 6.2 Yka3anus banka
Poccun Ne 5873-VY. Hanuuue nByx uaeHTUPUKATOPOB 00YCIOBICHO TEM, YTO OJIMH
BBIITYCK IIEHHBIX OyMar u 1IUGPOBBIX MpaB MOXKET (GOPMHUPOBATH KaK OCHOBHYIO
YaCTh PIHOYHOTO PUCKA, TAK U BAJIFOTHYIO YaCTh PHIHOYHOT'O PUCKA, KOTOPbIE OYAyT
BKJIIOYEHBl B Pa3IMYHBIE TPYMIbl OJHOPOJHBIX OOBEKTOB. B ciyuae ecnu B
noapasnene 4.1 paznena 4 uHpopmanuu Mo pacuery HOpMaTHBa JIOCTATOYHOCTH
KamnuTazia 1o noxkasarento «MeTonx pacdyeTa ppIHOYHOTO PUCKA» YKa3aHO 3HAYEHUE
«ba3oBbIii», IO TpynmamM aHATUTUYECKUX MpU3HAKOB «aeHTHdUKATOp TPyHIIBI
OJTHOPOJHBIX OOBEKTOB MO OCHOBHOM 4acTH pUCKa», «aeHTu(dUKaTOp rpymIibl
OJIHOPOJHBIX OOBEKTOB MO BAJTIOTHOW YacTH PUCKA» yKa3bIBaeTcsi 3HadeHHe «He
MPUMEHHMO).

[To rpynnaM aHaTUTUYECKUX MPU3HAKOB HACTOSIETO MyHKTA YKa3bIBAKOTCS
YHUKaJbHbIE UICHTU(UKATOPHI, MPUCBOCHHBIE MPOPECCUOHAIBHBIM YYaCTHUKOM
KXJIOW TPyNIe OJHOPOJHBIX 00BEKTOB. MaeHTHdUKaTOp Tpynmbl OJHOPOIAHBIX
OOBEKTOB MO OCHOBHOM YacCTH pUCKAa HE MOXXET COBIAJATh C MAECHTU(HUKATOPOM
TPYNIBl OJTHOPOJHBIX OOBEKTOB IO BAJIIOTHOW YAaCTH PHUCKA, TaK KaK JIaHHbBIE
UICHTU(PUKATOPBI TOJJIEKAT OTPAKEHUIO OTIACIBHBIMH CTPOKAMH B TOJIpa3jeie
4.6.2 paznena 4 uadopMaluy mo pacyeTy HopMaTHBa JOCTATOYHOCTH KaluTama.

Ecnu nennas Oymara, mudgpoBoe MpaBO WM BalllOTa pUCKA MO I[CHHOM
oymare, uppoBOMY ITPaBY HE BKJIFOYEHA B TPYIIITY OJHOPOIHBIX 00OBEKTOB C MHBIMU
[IEHHBIMU Oymaramu, NU(QpPOBBIMU TIPaBaMU WJIM BATIOTAMH PUCKA IO IIEHHBIM

Oymaram, UG poBBIM TIpaBam, TO JJIs 1eJIe GOPMBI CUUTAETCS, YTO TaKas [EHHAas
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Oymara, 1udpoBoe MpaBo WM BAJIFOTA PUCKA IO IIEHHOH Oymare, udpoBOMY MIpaBy
dbopMupyeT TPyYIIy OJHOPOIHBIX OOBEKTOB, COCTOAIILYIO TOJBKO U3 3TOM 1IEHHOM
OyMmaru, nudpoBomMy mpaBy WM BAIIOTHl pUCKa MO IEHHON Oymare, uppoBOMYy
paBy.

12.2. Tlo 3HavYeHMIO TPYMIbl AaHAIUTUYECKUX Mpu3HakoB «MaeHTtudukarop
IIEHHOU Oymaru /1u@poBoro mpapay yka3blBaeTCs UACHTU(PHUKATOP IIEHHON OymMaru
Wi nudpoBoro mpasa, HHGOPMaLKs 0 KOTOPBIX packpbiBaeTcs B PeecTpe 1eHHBIX
OyMar ¥ HM(POBBIX IMpaB, IPHU 3TOM B PeecTpe LleHHbIX Oymar U udpoBBIX MpaB
packpbiBaeTcsi HHGOpMAaIUsi, COOTBETCTBYIONIAsI BCEM HACHTU(DHUKATOpPAM IIEHHBIX
Oymar u 1udpoBbIX NMPaB, YKa3aHHBIM B nojapaszene 4.2 pazaena 4 uHdopmaluu mo
pacdeTy HOpMaTHhBa JOCTaTOUHOCTH KaluTaa.

B nemsix mpumeneHus: 060co0JI€HHOTO pacdyeTa 3a0JI0OKUPOBAHHBIX aKTHUBOB,
B Ka4yecTBE JOIMOJIHUTEIBHOIO aTpuOyTa HAeHTU(UKAaTOpa IEHHOW Oymaru Juis
LHEHHBIX OyMar, SBJSIFOIIMXCSA 3a0JJOKUPOBAaHHBIMU ~aKTHUBaMH, JOIYCTHUMO
YKa3bIBaTh MPU3HAK 3a0JIOKUPOBAHHOTO aKTHBA JISI IEIH UACHTH(PUKAIIUHN [IEHHBIX
OymMmar, sIBJISIOIIUXCS 3a0JI0KUPOBAHHBIMU aKTHBAMHU.

B ciyuae eciu B COOTBETCTBUU C YUETHOM MOJUTHKON Mpo(hecCHOHATBHOTO
y4acTHHUKA MO0 OyXTrajJTepCKOMY yueTy IIeHHbIe OymMaru OJHOIO BBIITyCKa, KOTOpbIE
YUUTBHIBAIOTCS B pa3HbIX MECTaX XpaHEHMs, HMMEIOT Pa3HyIO CIpPaBeAJIUBYIO
ctouMocTh ¢ yuerom TpedoBanuii MC®O (IFRS) 13, To unentudukarop neHHON
OymMaru MOXeT COJEepKaTh JAOIMOJHUTENbHBIN aTpUOyT, XapaKTepU3YIOIIHI MeCTO
XpaHEeHUs [IEHHOW Oymaru.

12.3. Tlokazarens» «HamMeHnoBaHme IieHHOW Oymaru /mudpoBOTO TMpaBa»
3allOJIHAETCS aHAJOTMYHO TMoKaszarento «HammenoBanuwe 1ieHHONW Oymaru
/un@poBoro nmpaBa» MyHKTa 8.4 HACTOALIETO MOPSJIKA.

12.4. Tlokazarens «Kox ISIN mnennoit Oymaru» 3amoiHsETCs aHAJIOTUYHO
noka3zarento «Koz ISIN niennoit 6ymaru» myHkTa 8.5 HaCTOAIIEr0 NOpPsiAKa.

12.5. Tlo rpynne aHadUTHYECKUX MPHU3HAKOB «Bul 00BbeKkTa» yka3bpIBaeTCs
OJIUH U3 CJIENYIOMIMX BUAOB OOBEKTOB, B OTHOIIEHUWU KOTOPBIX OCYIIECTBISETCS

pacyeT BCINYUHBI PpIHOYHOTO PHUCKA.
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1 — JloneBsie LIeHHBIE OyMaru;

2 — JlonroBble 1IeHHbIE OyMarv, HOMMHUPOBAHHbIE B MHOCTPAHHOM BaJioOTe,
YUYUTHIBAEMbIE IO AMOPTU3UPOBAHHON CTOMMOCTH, BKJIIOYas JOJITOBBIC IIEHHbBIE
OyMaru, nepelaHHbIe M0 ONEPALMSIM, COBEPIIAEMbBIM Ha BO3BPATHOM OCHOBE;

3 — JlonroBele I1ieHHbIE OyMard, B TOM 4YKCIIE HOMHUHUPOBAHHbBIE B
WHOCTPAaHHOM BaJIOTE, OLIEHUBAEMBbIE 110 CIIPABEIJIMBON CTOUMOCTH Yepe3 MPUObLIb
WJIU YOBITOK JIMOO MO CIPaBeIJIMBOMA CTOMMOCTH Yepe3 MPOYUil COBOKYIHBIN TOXO/,
BKJIIOYAsl JIOJITOBBIE IIEeHHbIE OyMaru, nepejaHHble Mo OnepausM, COBEpIIaeMbIM
Ha BO3BPaTHOM OCHOBE;

4 — Jleno3uTapHbIE PACIHUCKU;

5 — O6s3atenbcTBa IO 00PATHOM MOCTaBKE IIEHHBIX OyMar, MOJIy4eHHBIX 10
noroBopam PEIIO unu 3aiima neHHbIX OyMmar, B CIy4ae €Ciu MOJIyYeHHbIE [ICHHbIE
oymaru no poroopy PEIIO wiun 3aiiMa meHHBIX Oymar ObUIM peau30BaHbI 110
JIOTOBOPY KYIUTU-TIPOAAXKU LIEHHBIX Oymar wiu nepeaassl o gorosopam PEIIO,
3aiiMa EHHBIX OyMar Wiu B 00€ClieYeHHEe N0 MPUBJICUYECHHBIM CPEJCTBAM Ha CPOK,
IPEBBILIAIOIINN CPOK IEPBOHAYAIILHOM ONepaliiu, WK N0 TAaKUM LIEHHBIM Oymaram
MMEJI0 MECTO HEHCIOJHEHUE KOHTPAreHTOM CBOMX O0O0s3aTElIbCTB MO OOpPATHOM
IIOCTABKE;

6 — TpeGoBaHus 1O IETIO3UTAPHBIM PACIIUCKAM;

7 — O0s13aTeNBCTBA MO IETIO3UTAPHBIM PACTIHCKAM;

8 — TpeboBaHus MO JOJIEBBIM IIEHHBIM Oymaram;

9 — O0s13aTenBCTBA 110 T0JICBBIM IICHHBIM Oymaram;

10 — TpeboBaHus MO JONATOBBIM IIEHHBIM OymaraM, B TOM YHCIE
HOMUHUPOBAHHBIM B HWHOCTPAHHOM BaJIOTE, OLEHUWBAEMBIM I10 CIPABEIIUBOM
CTOMMOCTH 4Yepe3 MPUObLIb UM YOBITOK JIMOO N0 CIpPABEAJIMBOM CTOMMOCTH Yepe3
IPOYMl COBOKYIHBIN JOXO/[, BKIIFOUas JOJITOBbIE LIEHHbIE OyMaru, nepeianHple 1o
oIrnepauusM, COBEpIIAEMbIM Ha BO3BPATHOM OCHOBE;

11 — OGs3aTenscTBa MO JOJTOBBIM IIEHHBIM OyMmMaraM, B TOM YHCIIE
HOMUHUPOBAHHBIM B HWHOCTPAHHOM BaJIOTE, OLEHUWBAEMBIM I10 CIPABEIIMBOM

CTOMMOCTH 4Yepe3 MPUObLIb UM YOBITOK JIMOO MO CHPABEAJIMBOM CTOUMOCTH Yepe3
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IPOYHii COBOKYMHBIN JOXO/JI, BKJIIOUas JOJTOBbIE LIEHHbIE OyMaru, rnepeiaHHbIe 1o
oreparysiM, COBEpIIacMbIM Ha BO3BPATHON OCHOBE;

12 — TpebGoBaHUs 10 JOJTOBBIM IIEHHBIM OymMaraM, HOMHHHUPOBaHHBIM B
WHOCTPaHHOM BAJIIOTE, YYUTHIBAEMBIM IO aMOPTHU3UPOBAHHON CTOMMOCTH, BKITIOUYAst
JIOJITOBBIE IICHHBbIE OyMmaru, MepelaHHble MO OIepalusM, COBEpUIaeMbIM Ha
BO3BPATHOM OCHOBE;

13 — Obs13aTenbeTBa MO TOJITOBBIM IIEHHBIM OyMaram, HOMUHHUPOBAaHHBIM B
WHOCTPAHHOM BaJIOTE, YUYUTHIBAEMbIM 10 aMOPTU3UPOBAHHON CTOUMOCTH, BKITIOYAst
JIONITOBBIC IICHHBIE OyMarw, TIepelaHHble MO ONepalusM, COBEPIIAEMBIM Ha
BO3BPaTHOM OCHOBE;

14 — Tludpossie npaBa, BeIMYIIEHHbIE MPOGECCUOHATBHBIM YYaCTHUKOM U
YUUTHIBAEMbIE TIO0 CIPABEIJIMBOM CTOMMOCTH, TpeOOBaHUS U 00s3aTeNbCTBA
npo(EeCCHOHANILHOTO YYacTHUKA MO0 IU(POBBIM TpaBaM, YYUTHIBAEMBIM IIO
CHpaBeIMBON CTOUMOCTH;

15 — [{udpoBsie npaBa, BKIIOYAOIINE IEHEXKHbIE TPEOOBaHUS B UHOCTPAHHON
BaJIIOTE, YYUTHIBAEMbBIC 10 aMOPTU3UPOBAHHOW CTOMMOCTH, W IH(POBHIC IMpaBa,
BBIMYIICHHBIE MPO(PECCHOHANBHBIM YYaCTHUKOM, TpeOOBaHUS M 00s3aTeNbCTBA
PO eCcCHOHATBHOTO YYaCTHUKA 10 YKa3aHHBIM IU(PPOBHIM IIpaBaM

16 — OOnurauuu, BBIMYIIEHHBIE TPO(HECCUOHATHLHBIM YYaCTHUKOM U
YUUTHIBaEMbIC TIO CITPABEATUBON CTOMMOCTH.

12.6. Tlo rpynme aHanuTH4YecKuX mpu3HaKoB «llo3urus 1o cruemke»
YKa3bIBAETCS OJTHO U3 CIACAYIONINX 3HAUYCHUI:

JInvuHHas mo3uLus;

Koportkas no3unusi.

12.7. I1o nokazatento « CTOMMOCTbD 3a €IMHUILY aKTHBa» YKa3bIBACTCS OI[EHKA
OJTHOM €IMHUIIBI aKTHBA B PyOJICBOM SKBHUBAJICHTE.

12.8. Tlo moka3zarenmo «Koam4yecTBO akTWBay YKa3bIBA€TCS KOJIMYECTBO
IIEHHBIX Oymar uiu IUQGPOBBIX NPaB, MPUHUMACMBIX B PacueT PHCKa.

12.9. Tlo moxazatemo «Cymma TOJ PUCKOMY» YKa3bIBAETCS BEIMYMHA

O00BEKTOB B pyOJIsiX, KOTOPAsl UCIOIB3YETCS Ui pacyeTa OCHOBHOIO U BAJIIOTHOTO
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puckoB B cooTBeTcTBUM ¢ ['maBoit 5 Yka3zanus banka Poccun Ne 5873-V ¢ yuetom
TpeboBanwmii myHkta 10.20 HacTosIIEro MOpsiAKa.

12.10. [To mokazatensim «CrtaBka pucka» U «CTaBka pHCKa BalIOThI, B
KOTOpOW HOMHHHPOBAHBI IICHHBIC OymMarm» yKa3bIBaeTCS CTaBKa PHUCKA, KOTOpas
MCIIOJIB3YETCsl B pacueTe PUCKa B COOTBETCTBUU C IJ1aBOW 5 Yka3anus banka Poccun
Neo 5873-Y unu koppekTupyromuii Ko3QpUIUEeHT, YyCTaHOBICHHBIA MyHKTaMH 3.5 -
3.7, nonnynkrtamu 5.2.2, 5.2.3 nynkta 5.2, noanyHkToMm 5.4.3 myHkra 5.4 YkazaHus
banka Poccun Ne 5873-V.12.10. Ilo moxa3arento «BemnumHa OCHOBHOHM yacTu
PBIHOYHOI'O PHUCKa» YKa3bIBAaETCA 3HAYEHHE, PACCUUTAHHOEC B COOTBETCTBUU C
noamyHkramu 5.2.1 u 5.2.4 nynkra 5.2 Yka3zanus banka Poccun Ne 5873-V.

12.11. Tlo nokazaremio «BenuunHa BaIOTHOW YacTH PBIHOYHOTO PHUCKA»
YKa3bIBAa€TCs 3HAYEHUE, PACCUUTAHHOE B COOTBETCTBHUHM C MOAITYHKTOM 5.2.5 myHKTa
5.2 Yxazanus banka Poccun Ne 5873-V.

13. B noapasnesne 4.3 pasgena 4 ykaspiBaercss HH(oOpMalds O pacyeTe
PBIHOYHOTO PHUCKAa B OTHOIIEHWU PYOJed, MHOCTPAHHOW BaJIOTHI, JIPArOllCHHBIX
METaJIOB, TpeOOBAaHUN M 00S3aTENBCTB, BBIPAKEHHBIX B PYOJIAX, MHOCTPAHHOU
BAJIIOTE U JAPArOIEHHBIX MeTajjax.

Nudopmanusa no mokaszarensm nojapasznena 4.3 pazaena 4 undpopmaiuu 1o
pacueTy HOpMAaTHhBa JIOCTaTOYHOCTH KallUTalla OTPAKAETCS B pa3pe3e KakIou
BAJIIOTHI WJIK IPArolleHHOT0 METaJIJIa, B OTHOLIEHUH KOTOPOU MPOU3BOAUTCS pacyeT
PBIHOYHOIO PUCKAa W KOJ KOTOPOM yKa3aH B KayeCTBE 3HAUCHHS IO TpyIIe
aHAJMTUYECKUX MPU3HAKOB «KoJ BaJIIOTHI / AparoiieHHoro Metaiiay. Mugopmarus
0 3a0JJOKUPOBAHHOW MHOCTPAHHOM BAJIIOTE, YMEHBIIAIOLIEH CyMMY OCHOBHOI'O U
JOTIOJTHUTEIHPHOTO KamuTaja B moapasnene 4.3 pasaena 4 He OTpakaeTcs B cliydae,
€CJIM PIHOYHBIA PUCK IO TAKOW BAJIIKOTE HE PACCUMUTHIBACTCA.

13.1. Tlo rpymme aHaIUTUYECKUX MPU3HAKOB «BuJ 00bEeKTa» yKa3bIBaeTCS
OJIMH U3 CJIENYIONUX BHJIOB OOBEKTOB, B OTHOIICHUH KOTOPHIX OCYIIECTBIISACTCS
pacuer BeJIMYUHBI PHIHOYHOTO PUCKA:

JlparoueHHbie METaJUIbI,

TpeboBaHus MO AParoleHHBIM MeTaJlIaM,
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O0s3aTenbCTBa MO APArONCHHBIM METaJIaM,

NHocTpanHas Bamora;

TpeboBaHnus, BeIpaK€HHbIE B MHOCTPAHHOW BAJIIOTE;

O0s3aTenbCTBa, BRIpAXKCHHBIC B THOCTPAHHON BAITIOTE.

13.2. Tlo rpynme aHaIUTHYECKUX TNpu3HAKOB «llo3uiusa mo caenke»
YKa3bIBA€TCS OJIHO W3 CJICAYIOIMIMNX 3HAUYCHU:

JInMHHas mO3ULIus;

KopoTtkas nozumus.

13.3. Ilo mokazatemo «KonmuecTBO akTHWBa» YyKa3bIBAETCS KOJIMYECTBO
BaJIIOTHI, MPUHUMAEMOE B PACUET PHIHOYHOTO PUCKA.

13.4 1o nokazarento «CTOUMOCTH 32 €AMHUILY aKTHBa» YKa3bIBAETCs OI[CHKA
OJIHOW €TMHMIIBI AKTUBA B pyOJIEBOM SKBHUBAJICHTE.

13.5. I[lo moxkazaremo «Cymma TOJ PUCKOM)» YKa3bIBA€TCS BEJIMYMHA
O0OBEKTOB B pyOJIIX, KOTOpas MCIOJIb3YETCS JUIsl pacueTa BaJIOTHOTO PHUCKa B
coorBercTBUM ¢ [maBon 5 VYkasanms banka Poccum Ne 5873-Y ¢ yuerom
TpeboBanuii myHkra 10.20 HacTosIIErO MOPSIKA.

13.6. ITo mokazarento «CTaBKa pUCKa» YKa3bIBAETCS CTaBKA PHCKA, KOTOpas
HCTIOJIb3YETCS B PACUYETE PUCKA B COOTBETCTBHM C IJ1aBOM 5 Ykazanusi banka Poccuun
Neo 5873-Y unu koppekTupyomuii Ko3QpGUIUEHT, YCTAHOBICHHBINA MyHKTaMHu 3.5 -
3.7, mognynkramu 5.2.2, 5.2.3 myHkTa 5.2, nognyHkToM 5.4.3 nyHkTta 5.4 Yka3zanus
banka Poccumn Ne 5873-V.

13.7. Tlo mokazaremo «BenmnmunHa BaIIOTHON YacTH PBIHOYHOTO PHUCKA»
YKa3bIBACTCSl 3HAYECHHUE, PACCUUTAHHOE B COOTBETCTBUM C MYHKTOM 6.6 YKazaHus
banka Poccuu Ne 5873-V.

14. Yrpartun cuiy.

15. B moapasnene 4.3 pazmena 4 uHpoOpManuMyd MO pacyeTy HOpMaTHBa
JIOCTATOYHOCTH KamuTajda IO 3HAYEHUI0 TPYNIbl AHAIMTUYECKUX MPU3HAKOB
«Anentudukarop rpynmbl OJHOPOAHBIX OOBEKTOB MO BAJTIOTHON YAaCTH PHCKa»
YKa3bIBaCTCS YHUKAIbHBIN WACHTU(PUKATOP, MPUCBOCHHBIA MPOPECCHOHATHHBIM

YYaCTHUKOM Ka)KJ0¥ Tpynmne OJAHOPOJIHBIX OOBEKTOB MO BAJIIOTHOW YACTH PHUCKA.
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WUnentuduxatop o0s3aTedbHO 3amoiHSIETCS B Ciydae, ecau B monpaszzaene 4.1
pasznena 4 uHpOpMALMH 1O pacyeTy HOPMATHMBA JIOCTATOYHOCTH KalMTalla I10
nokazaremo «Merox pacyeTta PBIHOYHOTO  PHUCKa» YKa3aHO 3HAYCHUE
«IIponaBunyThiiiy. B crmydae ecnu B moapaszzaene 4.1 pasaena 4 wHbOpMAIMH TI0
pacueTry HOpMaTMBa JOCTATOYHOCTH KamuTaja Mo Moka3areno «MeTtona pacuera
PBIHOYHOTO PHUCKa» YKa3aHO 3HaueHue «ba3oBbli», MO Tpynne aHATUTHYECKUX
npu3HakoB «MaeHTudukaTrop rpynmsl OJHOPOIHBIX OOBEKTOB IO BAIFOTHON YaCTH
pucka» B mnonpasaene 4.3 pazgena 4 uH@opManud MO pacyeTy HOpPMaTHBa
JIOCTATOYHOCTH KalluTalla yKa3bIiBaeTcs 3HaueHue «He nmpumMeHumoy.

16. B moapa3nene 4.4 pa3nena 4 wHbopManuMM MO pacyeTy HOpPMATHBA
JIOCTAaTOYHOCTH KamuTajga oTpaxaeTcss HHGoOpMalus O pacueTe BeTUYUHbBI
pbiHOYHOTO pucka no [IOU m aHAIOrMYHBIM WM JIOrOBOpaM, 3a HUCKIIOYEHHUEM
PBIHOYHOTO  pHUCKAa,  PacCYMTHIBAEMOT0  KakK  COBOKYIIHAas  BEJIIMYMHA
WHUBUTyAJIbHOTO KIIMPUHTOBOTO 00ECIIEYeHUS M PACCUMTHIBAEMOr0 Ha OCHOBAaHUU
METOJI0JIOTUH, YCTAHOBJIICHHOW BHYTPEHHUMH JOKYMEHTaMU Mpo(eCcCHOHATBLHOTO
Y4aCTHUKA.

16.1. T'pynmel ananuTuueckux mnpuszHakoB «Mpentudukarop rpynmsl
OJTHOPOJHBIX OOBEKTOB MO OCHOBHOM 4acTH puUCKa», «aeHTudUKaTOp TpyIIbI
OJTHOPOJHBIX OOBEKTOB IO BAJTIOTHOM YAaCTH pPHUCKAa MO O0a3WCHOMY aKTHUBYY,
«Anentudukarop rpymnmbsl OAHOPOAHBIX OOBEKTOB MO BAJIIFOTHON YacTH pUCKa IO
JIEHEKHBIM cpencTBam», «MaeHTudukaTop Tpymnibl OJHOPOIHBIX OOBEKTOB IO
MPOIIEHTHON YacTH pUCKa MO 0a3ucHOMY akTuBY», «WneHTuduxkaTtop rpymnmbl
OJTHOPOJHBIX OOBEKTOB MO MPOILIEHTHOM YacTHU PHUCKa MO JEHEKHBIM CPEIACTBAM))
00s3aTENIPHO 3amMOJHSAIOTCS B ciy4ae, eciu B moxapazaene 4.1 pazgema 4
uHpopMaIu MO pacyeTy HOpPMAaTHUBA JOCTATOYHOCTH KallUTajla MO MOKa3aTesro
«Meroa pacuera pplHOYHOIO PUCKa» yKa3aHo 3HaueHue «lIponBunyThli». /laHHbIE
IPYIIbl AHATUTUYECKUX MPU3HAKOB MCIOJIB3YIOTCS JIJIsl TPYNIUPOBKUA PHIHOYHOTO
pHCKa aKTUBOB B TPYIIIbI OJHOPOJAHBIX OOBEKTOB B COOTBETCTBUM C MYHKTOM 6.2
Vkazaaus banka Poccum Ne 5873-V. Hanmume deTwhipex HISHTH(PUKATOPOB

oOycnoBieHo tem, uro oauH [IDU, otpaxkeHHwii B moxapazaene 4.4 pasnena 4
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uHbOpMallMu 1O pacyeTy HOpMaTuBa JOCTATOYHOCTH KamuTajga, MOXET
(dbopMUpOBaTH BHIIIEYKA3aHHBIE KOMIIOHEHTHI pHUcKa. B ciyyae ecnu OTIENbHBIMN
KOMIIOHEHT PBIHOYHOTO pHCKa HE MPUMEHUM K cooTBercTByroniemy [IDPU, mo
UACHTU(DUKATOPY COOTBETCTBYIOIIETO PHIHOYHOIO PUCKA JOMYyCTHUMO YKa3bIBAaTh
3HaueHue «He npuMeHnmoy.

B cinywae ecnu B mogpaszgene 4.1 pazgena 4 uH@opManuu MO pacyeTy
HOpPMAaTHBAa TOCTaTOYHOCTH KaIMTAJIA 10 MoKa3areo « MeTox pacyera ppIHOYHOTO
pUcCKa» yka3aHO 3HaueHue «ba3oBblil», MO rpynnamM aHAIUTHYECKHUX IMPU3HAKOB
«MneHtudukarop rpynnsl OJHOPOAHBIX OOBEKTOB MO OCHOBHOM YacTH PHUCKa»,
«neHtudukarop rpynmsl OAHOPOAHBIX OOBEKTOB MO BAIIOTHOW YaCTU PUCKA I10
0a3ucHOMY aKkTHBY», «MaeHTHUPUKATOp TpYIIbl OAHOPOIAHBIX OOBEKTOB IIO
BAJIIOTHOM YacCTH PHUCKa MO JEHEXHBIM cpeacTBam», «MaeHTudukarop rpymnbl
OJTHOPOJIHBIX OOBEKTOB MO IMPOLIEHTHOM YacTU pUCKa MO OA3UCHOMY AaKTHUBYY,
«nenTrduKkaTop rpynisl OJHOPOIHBIX OOBEKTOB IO MPOLEHTHON YacTH pHUCKa 110
JICEHE)KHBIM CPEJICTBaM» YKa3bIBaeTCs 3HaueHue «He nmpuMennumo».

ITo rpynmnaM aHAIMTUYECKUX IIPU3HAKOB HACTOSAILETO IMYHKTA YKa3bIBAIOTCS
YHUKaJIbHbIE UIAECHTU(UKATOPBI, NIPUCBOCHHbIE MPO(ECCUOHANBHBIM YYAaCTHUKOM
KaXKIO0U IpymIe OAHOPOIAHBIX OOBEKTOB.

Ecmm IIOUW wnm aHanornyHeli €My JOTOBOP HE BKJIIOUYEH B TPYIILY
OJTHOPOJHBIX OO0BEKTOB ¢ HHbIMU [IOW W aHaTIOrMYHBIMM UM JOTOBOPaMHU,
LHEHHbIMU OyMaramMu WM BajJlOTaMH PUCKa MO LIEHHBIM Oymaram, TO ISl LieJei
dbopmbl cuntaercs, uro Takod [IOU mnm aHanoruyHslii eMy A0roBop (opmupyer
Ipynny OJHOPOAHBIX OOBEKTOB, COCTOSIIYIO TOJbKO U3 3Toro IIOU wmm
aHAJIOTMYHOI'0 €My JIOr0OBOpA.

[lo rpynne aHamuTuueckux npuszHakoB «Unentuduxatop [IDOU»
yKa3bIBaeTCs KpaTkoe HanMeHoBaHue ouprkeBoro [1OU wnm nomHbIi OupKkeBOM KOJT
[IOU. nsa  BueOupxkeBbix [IDM  ykaspiBaeTcs  KOA,  MPUCBOCHHBIN
npo¢eCCUOHAIBHBIM YYaCTHUKOM.

16.2. [1o mokazaremnto «Bun IIOWN» ykassiBaercs Bua [IOU B cooTBeTCTBUU C

nyHkTamu 2 - 5 Ykazanus banka Poccun Ne 3565-Y ¢ ucnons30BaHHEM OJTHOTO U3
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CHENYIOIINX 3HAYCHUM!

ONuMOHHBIN IOTOBOP;

DpIOYEPCHBIN T0TOBOD;

DopBapIHBIN JIOTOBOD;

CBon-10roBOp Ha KOP3WHY aKTHUBOB;

KpenutHo-nedonTHsiii cBOI JOTOBOP;

CBomn Ha COBOKYITHBIN JTOXO/;

WNno¥u cBom-10rosop.

16.3. Ilo moka3zatemo «MecTo COBEpIICHHS CAEITKW» YKA3bIBAETCS MECTO
COBEPIICHUS CIACTIKH:

Pocculicknii opraHu3aTop TOpPTroBIIH;

WNHocTpaHHbBIN OpraHu3aTop TOProOBIU (MHOCTpaHHAs OMpKa);

He Ha oprannzoBaHHBIX TOprax.

16.4. Tlo nmnoxkazaremto «HaummeHoBaHWE OpraHuzaTopa TOPTOBIIK
YKa3bIBa€TCsl HAMMEHOBAHME OPTraHM3aToOpa TOPTOBIIH, €CIU MECTOM COBEPIICHHUS
CHEJIKU SBIIETCA POCCHUMCKUM OpPraHu3aTop TOPrOBIM WA HMHOCTPAHHBIN
OpraHu3aTop TOproBiu (MHOcTpaHHas Oupxa). [lo mokazarento «TOprowelil Ko/,
IIPUCBOEHHBIN TOPrOBOM CUCTEMOW, HOMEP I0TOBOPA» YKA3bIBACTCSI TOPTrOBBIN KOJ,
IIPUCBOEHHBIM TOPrOBOM CHCTEMOW, €CIIM MECTOM COBEPLICHHS CHECIKHU SIBIISIETCA
POCCUMCKUI OpPraHU3aTOP TOPIOBIM WJIM WHOCTPAHHBIM OpPraHU3aTOp TOPTOBIA
(uHOCTpaHHasi OMpyKa), WJIM HOMEP COOTBETCTBYIOIIETO JOTOBOpPA MPOU3BOIHOTO
(MHAaHCOBOTO MHCTPYMEHTA, €CIU CJEeJKa COBEpLIEHA HE Ha OPraHM30BAHHBIX
toprax. [1o nokasarento «/lara ncnonnenus [1ON» ykas3piBaeTcs 1aTa UCIIOTHEHUS
[1DU.

16.5. Ilo noka3arensMm «lleHa MCHoJIHEHUs ONIMOHA» M «PbhIHOYHAs IIeHa
0a3MCHOTO aKTHBA» YKA3bIBAETCS II€HA WMCIIOJHEHUS OMIIMOHA 32 OJHY CIUHUILY
0a3MCHOI0 aKTHBA B PYOIISX.

16.6. Ilo mnoxkazartenmo «Bua ommuoHay yKa3bIBA€TCS BHJ OINIIMOHHOIO
noroBopa: Ilpomannwiii  myt, IlpuoOperennsiii myt, [lpomanHbIi KO,

[TprnoOpeTeHHbI KOJII.
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16.7. Tlo moxazaremo «Twum omuoHa» YyKa3bIBaeTCS THUI OIMIIHUOHHOTO
norosopa: Amepukanckuii, EBponeiickuii unu bepmynckuii.

16.8. Ilokazarenmu «HammeHoBaHME KIMPUHTOBOM opranu3anun», «MHH
KIIMPUHTOBOM opraHu3anun» u «Pa3sMep HUHIAMBUAYAIBHOTO KIUPUHTOBOTO
oOecrieueHus» 3arnoIHSAI0TCS I ONMIIMOHHOTO JOr0BOpa, €CIU pacueT BEJIUMYUHBI
PBIHOYHOTO PUCKA OCYLIECTBIISIETCS B COOTBETCTBUU C MOIMYHKTOM 5.4.6 yHKTa
5.4 Yxa3anus banka Poccum Ne 5873-V.

[To nokazarensim «HanmeHoBaHuE KIUpUHTOBOM opranuzamun» u «MHH
KJIINPUHIOBOM OpTraHM3allMMy» yKa3blBaeTcsl HanMmeHoBanne n MHH xnmpunroson
OpraHu3alliyd, pacCUUTaBIICH  pa3Mep  UHIUWBUAYAIBHOTO  KJIMPUHTOBOTO
oOecrieueHus Mo OMIMOHHOMY JIOTOBODY.

[To noxkazaremnto «Pa3zmep MHANBUIYATBHOTO KJIMPUHTOBOTO 00ECTICUCHUS
yKa3blBaeTCsl  pa3Mep  HMHIUBUAYAJIbHOTO  KJIMPUHTOBOTO  OOECIeYeHUs,
paCcCUUTAHHBIN KJIMPUHTOBOM OpraHU3aIuei 1Mo oniMoOHHOMY JIOTOBOPY.

16.9. Tlokazarenm «PwiHOYHAs IeHa Oa3WCHOTO aKkTHUBa» W «BemnmumHa
TpeOOBAHMI TIO TMOJYYEHHUIO JCHEKHON CyMMBI (MPEMUU) WU 00SI3aTEIBCTB IO
yIiaTe ACHEXHON CyMMBbI (IIPEMHUHU)» 3aMOJHSIOTCS JJIs OMIIMOHHOIO JIOrOBOPA,
€CJIM pacyeT BEIUYUHBI PHIHOYHOTO PHCKAa OCYIIECTBISETCSI B COOTBETCTBUM C
MTOJAITYHKTOM 54.7 ITYHKTa 54 Yka3zaHus banka Poccun
Neo 5873-V.

16.10. ITo moka3zarento «CrpaBe/yiBasi CTOUMOCTb OIIIMOHHOTO JI0TOBOpa
UCXOJI U3 YBEJIMYEHUs! CIPABEIJIMBON CTOMMOCTH Oa3zucHoro aktupa Ha 0,01%»
yKa3bIBa€TCs OIICHKA CITPaBEIJIMBOM CTOMMOCTH OMIIMOHHOIO JOTOBOPA B pyOJIsIX HA
OCHOBAaHHMH JIaHHBIX OYXTaJITEPCKOrO ydeTa MPo(ecCHOHATBLHOTO Yy4YacTHUKA B
cootrBeTcTBUM ¢ MCDO (IFRS) 13 (co 3nmakom "+" (muiroc), eciu OMIIMOHHBIN
JIOTOBOP TIPENCTaBIIIET COOON aKkTUB MPO(EeCCHOHATBHOTO YYACTHHKA, WU CO

n_n

3HAKOM (MUHYC), €ClM OIIMUOHHBIA JIOTOBOP TPEICTaBIAET COOOMU
00s13aTeNIbCTBO  MPOGECCHOHAIBHOTO ~ YYAaCTHHUKA) MCXOJ W3  YBEJIMYCHHS
CIpaBeIJIMBOM CTOMMOCTH Oa3MCHOr0 aKTHBa ONIMOHHOIrO jgoroBopa Ha 0,01

MPOIICHTA.
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[To moxazaremo «CrpaBeayMBasi CTOUMOCTh ONIMOHHOTO JIOTOBOPa»
YKa3bIBACTCS CIPABEIINBAS CTOUMOCTh Oa3MCHOTO aKTHBA OMIIMOHHOTO JOTOBOPA.

[To moka3zaremnto «CripaBejinBasi CTOMMOCTb OMIIMOHHOTO JTOTOBOPa MCXOJS
M3 YMEHBIICHHS CIpaBelIMBOM cToMMOCTH OasucHoro aktuBa Ha 0,01%»
yKa3bIBaeTCs OIIEHKA CIPaBEAMBON CTOMMOCTH OIMIIMOHHOTO IOTOBOPa B pyOJIsiX Ha
OCHOBAHMM JAHHBIX OYXTaJITEPCKOr0 ydeTra Mpo(ecCHOHANBLHOTO Y4YacTHUKA B
cootBercTBUM ¢ MC®DO (IFRS) 13 (co 3Hakom "+" (1aroc), €ClIM ONMIIMOHHBIN
JIOTOBOpP TPENCTaBIIIeT COOOM aKkTUB MNPO(EeCCUOHATBHOTO YYACTHHMKA, WU CO

n_mn

3HAKOM (MuHYC), €ciM OMNIMOHHBIA JOTOBOpP TMPEACTaBISACT CcOOOM
00s13aTeNIbCTBO  MPO(ECCUOHANIBHOTO  yYAaCTHUKA) HCXOAS U3  yYMEHBIICHUS
CIPaBEJIMBOM CTOMMOCTH Oa3MCHOTO akTHUBa OMIMOHHOro noroBopa Ha 0,01
MPOIICHTA.

16.11. Ilo mnoxazarenmto «Komx KpemuTHOTO COOBITHS» YKa3bIBACTCS KOJI
COOBITHSI, C HACTYIUIGHHUEM KOTOPOTO CTOPOHBI CBSI3aJld BO3HUKHOBEHHE Y
npuoOpeTaTesist KpeAUTHOM 3allUThI ITpaBa TPeOOBaTh UCTIOJHEHUS JOTOBOpA:

bankpoTcTBO;

Hemnnarex;

Hennarexx 0CHOBHOM CyMMBI;

HennaTrex npoueHTHON CyMMBI;

HedonT no o06s3aTEILCTRY;

VYckopenne o0s3aTeIbCTBa;

Mopartopuii Ha TIJIaTekKH;

Pectpykrypusanns;

[ToHMXeHNne KPEIUTHBIX PEUTUHIOB;

[Ipomsienue cpoka o0 MOramieHus;

Crnmcanue 107ra;

[TonpazymeBaeMoe CIIUCAHUE;

Hnoe.

16.12. Tlo nokazaremnto «lleproauIHOCTD TIATEXKEM» yKa3bIBACTCS KO, T

NepBbI aTpUOYT KOJla — YHMCIOBOE 3HAUCHHE, a BTOPOU aTpulyT KojJa MPUHUMAET
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OJIHO U3 cienyromux 3Hadenuii: H — vac, D — nens, W — Henens, M — mecsi, Q —
kBaprtai, Y —rox B popmare: 1D, 2D..12D, 1W, 2W...1M, 3M, 1Y u tak nasnee.

16.13. ITo moka3zarento «CyMMa MepBOHAYAIIBHOTO TUIATEXKa» YKa3bIBACTCS
CyMMa IMEepBOHAYAIILHOIO MJIATEXA, yIJIauuBaeMas poAaBIly KPEIUTHOU 3aIUThI.

16.14. Tlo noka3zaremo «PukcupoBaHHas (TJ1aBaroIas) cTaBka JijIs pacuera
IIaTeXe, YIIauyMBaeMbIX MPOJABIY KPEAUTHOM 3alIUThl»  YKa3bIBACTCS
buKCUpOBaHHAsT CTaBKa Ui pacyeTa IUIATeXKEH, YIIa4MBAaeMbIX IIPOJABITY
KpeauTHOW 3amuThl. B ciyyae mniaBaromield CTaBKM IOKa3aTedb 3arloJHAETCS
WCIIOJIBb3YEMOU B CIENKE IUIABAIOLIEH NMPOLUEHTHONW CTABKOW C YKA3aHHEM CPOKa U
npemun. Hampumep: 3M-ROISFIX+0.0000; 1D-RUONIA+0.0000; 1M-
MOSPRIME+1.0000; 3M-LIBOR+0.5000.

Jlns omepanuii ¢ IJIaBarONIMMU TMPOIEHTHBIMU CTaBKaMM B Ciydae, €Ciliu
BaJII0OTa HOMUHAJIBHOM CYMMBI CHEIKUA (YaCTU CHEJKH) OTIMYAETCS OT BATIOTHI
COOTBETCTBYIOIIIECH TJIaBAIOIIEH MPOLIEHTHOM CTAaBKH, IO KOTOPOU OCYIIECTBIIAECTCS
npuBiicueHUe (pa3MEIleHHE) JCHEXKHBIX CpEeACTB, TMOCJIe HauMEHOBaHUS
MJIaBalONIEe CTAaBKM YKa3bIBaeTCsd OYKBEHHBIM KOJ BATIOTHI YKa3aHHOW CTaBKHU.
Hanpumep, eciii HOMUHaJIbHAs CyMMa CII€JIKM (4acTH CHCJIKH) yKa3aHa B BaJIOTE
Poccuiickoit ®denepaunn, mnaBaromas craBka — LIBOR USD Ha cpok miecThb
MecsileB ¢ npemuer 0,5 mpolieHTa, TO MO IIOKa3aTeal0 yKa3biBaeTcss 6M-
USD_LIBOR+0.5000.

16.15. ITo nmokazatemnto «KoaudecTBo 00513aTEIbCTB B KOP3UHEY YKa3bIBACTCS
KOJIMYECTBO 00513aTEIHLCTB B KOP3UHE.

16.16. Ilo mokazatemo «Homep medontHOro 00s3aTENHCTBA B KOP3UHE»
YKa3bIBaeTCs TMOPSAIKOBBIN HOMEP Ne(ONITHOTO 00513aTeTLCTBA B KOP3HUHE.

16.17. Ilo mokazaremo «Koppektupyromuii K03hQUITUEHT» yKa3bIBACTCS
KOPPEKTUPYIOMUN KOI(DPUITMEHT, YyCTaHOBICHHBIN MyHKTOM 3.6 Ykazanus banka
Poccum Ne 5873-V.

16.18. ITo mokazaremo «KoapduimeHT KpeaAuTHOTO CIpeaay yKa3bIBaeTCs
OJTHO W3 3HAYCHHI KOd(PPUIMEeHTa KPeAUTHOTO CIPEeia, YCTAHOBIEHHBIX ITyHKTOM

5.4.5 Ykazanus banka Poccun Ne 5873-V.
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16.19. TIlo moxkazaremo «Tum Oa3uCHOTO akTUBa» YKa3bIBACTCS THI
0a3MCHOTO aKTHUBA C UCITIOIH30BAHUEM CIIEAYIOIMNX KOJOB:

El — akmuu;

E2 — uHBECTHITMOHHBIE TTaW TTA€BOTO WHBECTUIIMOHHOTO (OH/IA;

E3 — neno3urtapHbie pacliucKy Ha aKIUy;

E4 — unnekc 101eBbIX HHCTPYMEHTOB;

E5 — kop3uHa 1071€BbIX HHCTPYMEHTOB;

D1 — oOnuranuu;

D2 — nmporieHTHBIC CTAaBKH;

D3 — uHIEKC TOITOBBIX HHCTPYMEHTOB;

D4 — xop3uHa 101ATr0OBbIX UHCTPYMEHTOB;

D5 — kpenutHOE COOBITHE;

D6 — neno3utapHbie paciuCKK Ha OOJIUTaIUY;

C1 — ToBapsl (32 UCKIIFOUEHHUEM JIPArOLIEHHBIX METAILJIOB);

C2 — ToBapHBI UHACKC;

C3 — Kop3uHa TOBAPHBIX aKTHUBOB;

C4 — nparorieHHbIC METAJLTHI;

C5 — uHACKC HA JIparoleHHbIC METAJLIbI;

C6 — Kop31HA JIParolieHHbIX METAILIOB;

V1 — BaJfoTHI;

V2 — BaJIOTHBINA UHIEKC,

V3 — KOp3WuHa BaJIIOT;

V4 — BanioThl U MPOIICHTHBIE CTABKU;

A — 1oTOBOp, ABISIOMIUNACS MPOU3BOIHBIM (PMHAHCOBBIM HHCTPYMEHTOM;

X — cMeMIaHHbIi TopTdhensb, KOp3uHa HEOTHOPOIHBIX aKTHBOB;

M — unoe.

16.20. ITo noka3zatento «HammeHnoBaHue Oa3MCHOrO aKTHBa» YyKa3bIBaeTCS
HauMeHoBaHue 0a3ucHoro aktupa [IOU.

16.21. Ilo mnokazaremto «Wnentudukarop meHHoN Oymaru /mU@PppPOBOTrO

npaBa» yKa3bIBaeTCs HACHTHU(PUKATOP IEHHOW Oymaru uiu uudpoBOro Impasa,
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uH(popMaIUsl 0 KOTOPBIX pacKpbiBaeTcs B PeecTpe mMeHHBIX OyMar u IudpOBBIX
mpaB, mpu 3ToM B Peectpe meHHBIX Oymar W IHU(POBBIX TPaB PaCKpPHIBACTCS
nH(popMaIus, COOTBETCTBYIOIIAs BCEM HACHTH(UKATOpPAM IIEHHBIX Oymar Wiu
1M (POBBIX TIPAB, YKa3aHHBIM B TIofipasnene 4.4 pasaena 4 napopMaiuu o pacuery
HOpMAaTHBa JIOCTaTOYHOCTH KamuTaia.

16.22. Tlokazarens «HamMeHoBaHue IeHHON OyMaru /MGpPOBOTO IpaBay
3aMOJHSAETCS AaHAJIOTMYHO Tokasarento «HammeHoBanue T1ieHHOW Oymaru
/i poBOTO MpaBay MyHKTa 8.4 HACTOAIIETO MOPsIKa.

16.23. Ilokazatensp «Kox ISIN menHoi Oymarm» 3amojHSAETCS aHAJIOTHYIHO
noka3zateno «Koz ISIN nennoit 6ymarm» myHkTa 8.5 HaCTOAIIETO MOPsIAKA.

16.24. ITokazaTens «KomnuecTBoO 1eHHBIX Oymary 3aroJIHSICTCS aHAJIOTHYHO
nokazatenmo «KomndecTBo aktuBa» myHkTa 12.8 HacTosIero mopsaka.

16.25. Ilo nmokaszarenssMm «Kopa BalIfOThI, ABJISIONIECHCS Oa3HCHBIM aKTHUBOMY,
«Kona BamtoThl 6a3ucHOro aktuBa» M «Koja BalOTHI MOCTABISAEMBIX/TIOTYyYaeMbIX
JICHEKHBIX CPEJACTB» yKa3bIBacTCsAd IU(POBOM KOA BATIOTHI (TpPEeX3HAYHBIN
1 PoBOM KO U TPeXOYKBEHHBIN KOJI (C MCTIOIB30BAHUEM PA3ACIUTENS «-» (TUPE)
cornmacHo O6mepoccuiickoMy kinaccudukaropy BamoT (OKB)). [lokazarens «Kox
BAJIIOTHI MOCTABJISEMBIX/TIOTYYaeMbIX JCHEKHBIX CPEJCTBY» 3aIOJHAETCS 10
IPYIIIaM OAHOPOIHBIX 0OBEKTOB, MPETYCMOTPEHHBIX TyHKTOM 6.2 Yka3anus banka
Poccum Ne 5873-V. Ilo onmuoHHBIM JOroBOpaM Imo mnokaszarensm «Koj BaoThl,
ABIIAIONICHCcS Oa3uCHBIM akTHBOM» M «Koj BamioTel 0a3MCHOrO aKTHBay
yKa3bIBaeTCs MU(PPOBOH KOJA BaOTHI IIEHBI MCIOJHEHHUS OMIIMOHHOTO JOTOBOPA,
IIPU pacyeTe pbIHOYHOIO PUCKA B COOTBETCTBHUM C MYHKTOM 5.4.7 Yka3anusa banka
Poccun Ne 5873-V.

16.26. Tlokazarenr «KojgmuecTBO BadIOTBD) 3aIlOJHSIECTCS aAHAJIOTHMYHO
nokazatento «KonmudyecTBo aktuBa» myHkTa 13.3 HacTOSIIETO TOPSIKA.

16.27. Tlo moka3zaremnto «Koa KoHTpoapHOTO JHiay ykaseiBaetcss MHH ms
PE3HICHTOB WJIM MEXIYHAPOJIHBIN KON WACHTH(PHUKAIUKA FOPUANYECKOro JHuIa -
HEPE3UJICHTA, & B CIIy4ae ero OTCYTCTBUS — HHOU KO/, TIO3BOJISIFOIINI ONIPENeTUTh

HAaMMCHOBAaHHUC MW MCCTOIIOJIOXKCHHUEC JIMIIa, Ha KpC)IHTHBIfI PHUCK KOTOPOIo



54

npuoOpeTaeTcs 3alIuTa.

16.28. Ilo moka3zaremnto «Tum 00s3aTENBCTBY YKa3bIBACTCS TUIT 00S3aTEIHCTB
KOHTPOJILHOTO JIMIIA C UCTIOIb30BAHUEM OJHOTO U3 CJIEIYIOUIUX 3HAYCHUI:

JlonroBoe 00s13aTeIBCTBO,

Kop3auna (moptdens) 10aroBeix 0053aTeNIbCTB;

Nnoe.

16.29. Tlo mokazatemo «Kateropus 0053aTeIbCTB KOHTPOJBHOTO JIMIIA»
yKa3bIBaeTCs KaTeropusi 00s13aTeIbCTB KOHTPOJIBHOTO JIMIIA OJTHUM U3 CIETYIOIINX
3HAYEHUI:

OOmuranus;

3aem;

WNuas nonrosas ieHHas Oymara.

16.30. Ilo moxkasaremo «KommuecTBO 0Oa3sMCHOrO akTWBa» i1 Oa3UCHBIX
aKTUBOB HE SIBJISIOIIMXCS [ICHHOW OyMaroii, BaJtOTON, KPEAUTHBIM COOBITHEM WITU
KOP3WHON KPEIUTHBIX COOBITHHA, YyKa3bIBaeTCS KOJIMYECTBO TaKOTO Oa3WCHOTO
aktuBa. [lo moxazaremo «KoimuecTBO MOCTaBISEMBIX/TIONyYaeMbIX JICHEKHBIX
CPEIICTB» YKa3bIBACTCS KOJIMYECTBO JCHEKHBIX CPEACTB B CIUHUIIAX BaITIOTHI,
yKazaHHOM 1o nokazarento «Koa BadroThl MOCTABISIEMBIX/TIOTYyYaeMbIX JIEHEKHBIX
CPEIICTBY.

16.31. Ilo mokazarenro «Bemnunna 0a3UCHOrO aKTHBA/HOMUHAIbHAS
CTOMMOCTB» OTpa)kaeTcs J100 BelMurMHAa 0Aa3UCHOTO aKTHBA, TUOO HOMHHAJIbHAS
CyMMa, YCTaHOBJIEHHAsI YCJIOBHSIMHU JIOTOBOpa KpeauTHo-nedonaTHoro cBoma. [lox
BEJTMYMHON 0a3MCHOTO aKTUBA MIOHUMAETCS CTOMMOCTh OJTHOM €IMHUITBI 0a3HCHOTO
aKTHBa, YMHO)KCHHAS HA KOJIMYECTBO 0a3UCHBIX aKTHBOB.

16.32. Ilo nokazatento «CTaBka pucka 1o 06a3MCHOMY aKTHBY» yYKa3bIBACTCS
CTaBKa PUCKa yBEJIIMUEHUS IIeHbI (Kypca) 0a3MCHOTO aKTHBA, KOTOPAs UCTIOIB3YETCS
B pacyeTe pHCKa B COOTBETCTBUU C riaBoi 5 Ykazanus banka Poccuu Ne 5873-Y
WM KOPPEKTUPYIOIHUA KO3(DPUIIMEHT, yCTAaHOBIEHHbIM myHKTamu 3.5 - 3.7,
noamyHkramu 5.2.2, 5.2.3 nyHkra 5.2, noanyHkroM 5.4.3 nyHkra 5.4 YkazaHus

banka Poccun Ne 5873-V.
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16.33. Ilo mnoxka3zaremto «CTaBka pHCKa BalIOTHl 0a3MCHOTO AaKTHUBa»
YKa3bIBAETCSl CTaBKa PHUCKa yBEIMYCHHs Kypca HHOCTPAHHOM BajlOThl 0a3MCHOTO
aKTHBa WJIM WHOCTPAHHOW BalllOTHI, B KOTOpPOH BBbIpa)KE€HA II€HA HUCIOJHEHUS
OILIMOHHOTO JIOTOBOPA, KOTOpask UCIOJIb3YETCSl B pacyeTe prUcka B COOTBETCTBUU C
rmaBoil 5 VYkazanmus banka Poccum Ne 5873-Y  unm  KOppeKTUpYHOIUA
ko3 puIeHT, ycTaHOBICHHBINA MyHKTOM 3.7 Yka3anus banka Poccun Ne 5873-V.

16.34. 1o mokazatento «BenmndnHa OCHOBHOM YacTH PBHIHOYHOTO PHCKA IO
0a3uCHOMY aKTHBY» YyKa3bIBaeTCsl 3HAYCHUE PACCUUTAHHOE B COOTBETCTBUU C
noanyHkTamu 5.2.1 u 5.2.4 mynkra 5.2 Yka3zanus banka Poccumn Ne 5873-VY.

16.35. Ilo mokazarensim «BenuurHa BaTIOTHON YacTH PHIHOYHOTO PUCKA TIO
0a3ucHOMYy akTHUBY» U «BennumHa BaJIIOTHOM YacTH PHIHOYHOTO pHUCKA IIO
MOCTaBIISIEMBIM/TIOYYaeMbIM JICHE)KHBIM CPEJICTBAM» YKa3bIBaeTCsl 3HAUYCHHE
paccuuTaHHOE B COOTBETCTBHMHM C MOAMYHKTOM 5.2.5 myHkTa 5.2 Yka3zanus banka
Poccum Ne 5873-V.

16.36. Ilo mokazatensim « BenmnurHa mporieHTHOM YacTH pHIHOYHOTO pUCKa IO
0a3uCHOMY aKTHBY» M «BenuurnHa NpPOIEHTHOM YacTH PHIHOYHOIO pPHCKa IO
MOCTaBIISIEMBIM/TIOJYyYaeMbIM JICHE)KHBIM CPEJICTBAM» YKa3bIBaeTCSl 3HAUYCHHE
pPAcCCUMTAaHHOE B COOTBETCTBUM C MOAMYHKTOM 5.4.2 myHkTa 5.4 Ykazanus banka
Poccuu Ne 5873-V.

16.37. Ilo mokazatemsiMm «BenmnuumHa pPBIHOYHOTO pHCKA MO Oa3UCHOMY
aKTUBY» U «BenuuMHa pBIHOYHOIO pHCKAa MO TOCTaBISEMBIM/TIOTYYaEMbIM
JCHE)KHBIM ~ CPEACTBaM»  yKa3bIBA€TCS CyMMapHO€ 3HAa4YeHHE  BEJIMYHH,
COCTaBISIONIMX  PBIHOYHBIA  pUCK 1O  0a3MCHOMY aKTHBY W 1O
MOCTaBIISIEMBIM/TIOTYyYaeMbIM JC€HEKHBIM CPEICTBAM COOTBETCTBEHHO.

16.38. Ilo moka3zatento «Jlonst ©a3MCHOrO aKTHBA, BXOJALIETO B TPYIIILY
OJTHOPOJIHBIX OOBEKTOB» YKA3bIBAETCS JOJIS, COTJIACHO KOTOPOH 0a3uCHBIN aKTUB
YUUTBHIBACTCSI B COCTaBE TIPYMNIbl OJHOPOAHBIX OOBEKTOB NPUMEHUTEIBHO K
POM3BOAHBIM (PHMHAHCOBHIM HWHCTPYMEHTaM, Oa3MCHBIM aKTUBOM KOTOPBIX
SBJISIFOTCS HECKOJIBKO Pa3IMYHbIX aKTUBOB (KOp3MHA aKTHUBOB).

16.39. Ilo moka3zarento «[lo3uiust Mo caenke» yKa3bIBaeTCs OJHO U3
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CHENYIOIINX 3HAYCHUM:

JInMHHas O3ULIKS;

Kopotkas no3unus.

16.40. Ilo moka3arensim «HanMeHOBaHME LIEHTPAILHOTO KOHTpPAreHTa» u
«MHH neHTpanbHOTO KOHTPAreHTa» yKa3bIBAa€TCS COOTBETCTBEHHO HAMMEHOBAHUE
HEHTPAIBHOIO KOHTPAareHTa U MACHTU(PUKAIUOHHBII HOMEpP HAJIOTrOIJIaTEIbIINKA
(manee — MHH) nienTpanbHOTO KOHTpareHTa. B ciyuae eciiu cliefika ocyIlecTBiIeHa
0e3 yyacTusi LEHTPaAJIbHOIO KOHTpAareHTa, ykasbiBaeTcs 3HaueHue «Craenka 0e3
LIK».

16.41. Tlo moxazatenmsm «HammenoBanue koHTpareHTay u «MHH (TIN)
KOHTpareHTa» yKa3bIBaeTCsi HH(OpMaIMsg O KOHTPAreHTE IO MPOU3BOJHOMY
¢uHancoBoMmy uHcTpyMmeHTy. [lo moxkasaremo «HamMeHoBaHHWE KOHTpareHTa»
YKa3bIBa€TCsl MOJIHOE HAWMMEHOBAHUE IOPUAUYECKOrO JIMIA C COKPAIICHHBIM
HAaMMEHOBAaHUEM €€ OpraHu3aIlMOHHO-TpaBoBOM Gopmbl. [lo mokazaremto «MHH
(TIN) xoutparenta» ykasbiBaerca MHH nns pe3anaeHToB, MACHTHU(PUKALUOHHBIN
HOMEpP HAJIOTOIUIATENbIIMKA - MHOCTPAHHOW OpraHu3aliy B CTPaHE PErucTpaluu
(xox Tax Identification Number (nanee — kox TIN) win peructpaliiOHHBIA HOMED
B cTpaHe peructpanu (rmpu orcyTcTBuu Koaa TIN) fuist Hepe3uIeHTOoB.

16.42. Tlo mnokazaremto «Tum I[IOU» yka3piBaeTCs THUN MNPOU3BOTHOTO
(bUHAHCOBOTO MHCTPYMEHTA:

C — pacueTHbIii OTOBOD;

P — moctaBouHbI! JOTOBOP.

16.43. Tlo moxazatemo «llepHOIUYHOCT, HAYMCICHUS BapHAIIMOHHON
Map>Ki» YKa3bIBaeTCsl KOJ, TJe MEpBbI aTpulyT KOJa — YUCIOBOE 3HAYCHHE, a
BTOPOI aTpuOyT KOJa MPUHUMAET OJHO M3 CIEAyIONUX 3HadeHui: H — yac, D —
nenb, W — Hegens, M — mecst, Q — kBaptan, Y —roa B popmare: 1D, 2D..12D, 1W,
2W...IM, 3M, 1Y u tak pganee. B ciydae ecnu BapualMOHHasE Mapka HeE
HayMCIsIieTCs], yka3piBaeTcsl 3HaueHue «Her».

16.44. T1o nokazarento «CpoK UCTIOTHEHUS» YKA3bIBA€TCA CPOK UCTIOTHEHUS

C/EJIKH MO MPOU3BOJHOMY (PMHAHCOBOMY MHCTPYMEHTY B JIHAX. MH(opMmanusa no
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JAHHOMY ITOKA3aTENI0 YKa3bIBA€TCS B BUJE LIEJIOT0 YHCIIA.

16.45. Tlo moxasaremto «CymMma TOJ PHUCKOM» YKa3bIBae€TCsS BEIWYHHA
O00BEKTOB B PyOJIAX, KOTOpasi UCIOIb3YETCA JIJIsl pacyeTa OCHOBHOTO, BAJIFOTHOTO U
IIPOLICHTHOTO PUCKOB B COOTBETCTBUU ¢ | maBon 5 Ykazanus banka Poccun Ne 5873-
VY ¢ yuerom TpeboBanuii mynkTa 10.20 HacTosiero nopsaka.

16.46. Ilo moxka3zarento «WueHTHU(dUKATOP CTPYKTYpHOH OOJMUTALUM» B
OTHOIIIEHUU YacCTH CTPYKTYpPHOH OOJIUTalnuu, OTHECEHHOW MNpPOQeCCHOHATHHBIM
y4acTHUKOM K [I®OU 1 aHanoru4yHoMy emy AOTOBOPY, B COOTBETCTBUHU C ITyHKTOM
5.6 VYkazanms banka Poccum Ne 5873-VY, yka3piBaeTcsi 3HAYCHHE TPYIIIIHI
aHAIMTHYECKUX NpU3HAKOB «MneHTudukarop ueHHoi 6ymaru /mudpoBoro rnpasa,
COOTBETCTBYIOIIIEE TAKOW CTPYKTYPHOUM OOIUTaIlUH.

16.47. Tlo moka3zatemo «lIpumeuanue» ykaspiBaeTcsa HHopMmarus (IpH
HAJIMYUM), KOTOpas IO pEUICHHIO MpOo(ecCHOHATBHOTO Y4YaCTHUKA SIBISETCA
CYLIECTBEHHOM.

17. Tlo nokazarensiM «VICTOUHUK cTaBKU pHUCKay», «ICTOUHUK CTaBKH pHUCKa
BaJIIOTHI, B KOTOPOW HOMUHUPOBAHBI lIEHHbIE Oymaruny» (moapasnen 4.2 pasnena 4
uH(pOpMaIMU 1O pacyeTy HOpPMaTHMBa JOCTATOYHOCTH Kanutana), «Mcrounuk
CTaBKH pucka» (mompasnen 4.3 pasznena 4 mHdOpMaIuu MO pacdyeTy HOpMAaTHUBa
JIOCTaTOYHOCTU Kanutajia), «VIcTouHMK cTaBkM pUcKa MO 0a3MCHOMY aKTHUBY»,
«VICTOYHUK CTaBKM PHCKa BaJOThI 0a3UCHOr0 akTUBa» U «VICTOUYHUK CTaBKU pHUCKa
BaJIIOTHI TI0 MOCTaBIISIEMBIM/TIOTY4aEMbIM JICHEKHBIM CpencTBam» (moapaszaen 4.4
paznena 4 wuHdoOpMaUMM TIO pacyeTy HOpPMaTHMBa JOCTATOYHOCTU KamuTaa)
ykaszbpiBaercss MTHH knmupruHroBoy opranusanuu, OCyIEeCTBUBIIEH paCUET MPUHITOU
npo(ecCHOHANBPHBIM YYaCTHUKOM CTaBKM pHCKa. B cimydae eciam B pacuer
NPUHUMAIOTCS KOPPEKTUPYIOIINE KOADPHUIIMEHTHI, yCTAHOBIIEHHBIE ITyHKTaMH 3.5 -
3.7, nognynkramu 5.2.2, 5.2.3 nyHkra 5.2, nognyHkToMm 5.4.3 myHkra 5.4 YkazaHus
banka Poccumn Ne 5873-V, yka3piBaeTcst 3HaueHue «CornacHo YKa3aHHUIO.

18. B moapa3aene 4.5 pazaena 4 undopmanuu Mo pacdyery HOpMaTHUBa
JIOCTaTOYHOCTH KamuTaja OTpakaeTcsi HHQPOpMAIUs O pacueTe BEIUYUHBI

ppiHOYHOro pucka mno IIOHM, paccunTbiBaeMOW Kak COBOKYIIHas BeEJIWYKMHA
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WHIUBUIYAIBHOTO KJIMPUHTOBOTO O0ECIICUEHUS.

Nudopmarnus mo mokaszatensm mnojapasaena 4.5 pasaena 4 napopMmaiuu 1mo
pacueTry HOpMaTHBA JIOCTAaTOYHOCTH KamuTalda OTPa)KaeTcsl B pa3pe3e KakKIOro
[IOU, puck 1O KOTOPOMY OIICHMBAeTCs Ha OCHOBe uWHpoOpManuu 00
WHIUBUYAIbHOM KJIMPUHTOBOM OOECIEYeHHMHM W B OTHOILIEHHUU KOTOPOTO
MIPOU3BOJIUTCS PACUET PHIHOYHOTO PUCKA.

18.1. Ilo rpynme anamutuyeckux npusHakoB «Mnentudukarop I[1DOU»
yKa3bIBaeTCs KpaTkoe HauMeHoBaHue ouprkeBoro [1DU mmu moaHbIi OupkeBOit KO
[IOU. Jna  BHeOupxkeBbix [IDM  yka3zpiBaeTcs  KOA, NPUCBOCHHBIN
po¢eCCUOHATIBHBIM YYaCTHUKOM.

[lo rpynme aHamuTHueckux mpu3HakoB «MaeHTudukatop KIMpUHTOBOU
oprannszauum» ykaspiBaercss MHH ximpuHroBon opranusannu, paccUUTaBIIEH
BEJIMYMHY UHIUBUYaJIbHOTO KIIMPUHTOBOTO 00ECTICUEHHUS.

I'pynna ananutuyeckux npusHakoB «MaeHTHduUKaTop OCHOBHOM YacTH
PBIHOYHOTO PUCKA MO0 TPOJBUHYTOMY METOJIY» 0043aTEIbHO 3aMOIHIETCS B CIyYae,
ecii B moapazaene 4.1 pasmena 4 wHbOpMaMU MO pacdyeTy HOpMAaTHBa
JIOCTaTOYHOCTH KamuTaja I0 MoKas3aTento «MeTon pacdera prIHOYHOIO PHUCKa»
ykazaHo 3HaueHue «lIponBunyTthiit». B cinyudae ecnu B noapasaene 4.1 paznena 4
uHbOpMallMK MO pacyeTy HOpMaTHBa JOCTATOYHOCTH KalMTajla MO MOKa3aTellto
«Metoa pacuera ppIHOYHOTO PHUCKa» YKa3aHO 3HaueHHWE «ba3oBblil», MO rpyIire
aHAJIMTUYECKUX NpU3HaKoB «aeHTu(pUKaTOp OCHOBHOM YacTH PHIHOYHOI'O pHCKa
10 IPOJABUHYTOMY METOly» YKa3bIBaeTcs 3HaueHue «He npuMeHnmon.

[lo rpymnme aHanMTHUYECKUX NMpPU3HAKOB «MaeHTH(PUKATOP OCHOBHOW YacTH
PBIHOYHOIO pHCKa MO MPOJBHHYTOMY METOAY» YKa3bIBAETCS YHHUKAJIbHBIN
UJEHTU(PUKATOP, TPUCBOCHHBIA NMPO(EeCCHOHATBHBIM YYACTHUKOM Ka)XIOW Tpyrire
[I®G1, B OTHOWIEHWH KOTOPOW pPACCUUTHIBAETCS BEIWYMHA COBOKYITHOTO
UHAMBUIYAJIbHOTO KIUPHUHIOBOro obecreueHus. B OTHoOmEHMM  Kaxaoro
uJeHTU(UKATOPAa OCHOBHOM YacTH PHIHOYHOTO PUCKA MO MPOJABUHYTOMY METOY
nonpaszzaena 4.5 paznena 4 uHpopMaluu MO pacyeTy HOPMAaTHUBA JOCTATOYHOCTH

KanuTaiga B moapasnaenie 4.6.1 pazaena 4 uHdopmanuu Mo pacuery HOpMaTHBa
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JIOCTAaTOYHOCTH KamuTaja JO0HKHA ObITh OTpakeHa WH(OpMAIUs ¢ YKa3aHUEM T10
rpynIe aHAIUTUYECKUX MPU3HAKOB «KOMIIOHEHT PBIHOYHOTO PHCKa» 3HAYEHHUS
«[PPocH] OcHoBnas yactes PP: [PK] PeiHouHBIM puck [TON.

18.2. Tlo noka3zatemo «Bun [1OW» 3anonnserca nudpopMalys aHAJTOTHYHO
nokaszarento «Bug [TOWN» nmynkra 16.2 HacTosIero nopsaka.

18.3. Tlo noxkazatento «ToproBeiii KoJI, MPUCBOCHHBIN TOPTrOBON CHCTEMOM,
HOMED JOTOBOPAY 3aMOIHASTCS HH(GOPMAIINSI aHAIOTHYHO ToKa3aTeto « ToproBwIi
KOJl, MPHUCBOCHHBIM TOProBOM CHCTEMOH, HOMEp JOTrOBOpa» IyHKTa 16.4
HACTOSIIIETO MOPSIAKA.

18.4. Tlo nokazatemto «HanmenoBanue [1ON» ykaspiBaeTcs HauMEHOBaHHE
[IDU, mprucBOEHHOE OPraHU3aTOPOM TOPTOBIIM UM UMHOCTPAHHBIM OPraHU3aTOPOM
TOPTOBJIM (MHOCTPAHHOM OMPIKEil), HA TOPrax KOTOPOTO COBEPIIIEHA CIETKA.

18.5. Ilo mokazarento «Herro-mosunus mo IIOU» ykaspiBaeTcs HETTO-
no3uuuss 1o kosmmuectBy IIOU, npuHMMaromas MOJIOKUTENBHOE WU
OTPULIATEIbHOE 3HAYEHUE B 3aBUCUMOCTHM OT KOJUYECTBA MPUOOPETCHHBIX U
npoaHHbix [IOU.

18.6. Ilo moxkasarensm «HanMmeHOBaHWE KIMPUHTOBON OpraHU3aUN» U
«MHH knupuHroBoi opranusauun» ykKasbiBaercss HauMmeHoBanue u MHH
KIIMPUHTOBOM  OpPraHM3allMd,  pAaCCUUTABIIEHd  pasMep  HUHIAMBUAYAIbHOIO
KJIMpUHTOBOrO ooecneuenus no [1OU n aHanoruyHpIM UM IOTOBOPaM.

18.7. Tlo mnokazarento «Homep KIMPUHTOBOrO PErvCTpa» 3aroIHIETCS
nH(popMaIus aHAJOTUYHO Moka3zaTento «Homep KIMpUHTOBOTO perucTpa» MyHKTa
10.5 nacrosmiero mopsiaka.

18.9. TIlo mokazarento «CoOBOKymHasi BeJIMYMHA WHIUBHUIYaIHHOTO
KJIMPUHTOBOTO obecrieyeHus YKa3bIBACTCSI COBOKYITHas BEJIMYMHA
WHUBUyaJIbHOTO KIMPUHTOBOTO OOECTICUCHHMS, pacCUMThIBaeMasi KIUPHUHTOBOM
opranuzanueii B pyonsx mo BceM [IOW u aHalOrMYHBIM WM JIOTOBOpaM,
3aKJTIOUYCHHBIM TMPOGECCHOHAIIBHBIM YYaCTHUKOM B COOCTBEHHBIX HHTEpEcax H
YUYUTHIBAEMBIM KJIMPUHTOBOM OpraHu3alydel Ha OJHOM U TOM K€ KIUPUHTOBOM

peructpe. O0beM COBOKYMHOTO HMHIMBUIYAIBHOTO KJIUPUHTOBOTO OOECIICUEHUS
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JOJDKEH YKa3bIBaThCsl MO KaXXIOMY HHCTPYMEHTY, YYAaCTBYIOLIEMY B pacuere
COBOKYNHOTO HMHAMBUIAYAJIBHOIO KJIMUPUHIOBOrO OOECIEYEHHsS, a HMEHHO
MOBTOPATHCS MO BCEM HMHCTPYMEHTAaM, YYHUTHIBAEMBIM Ha OJHOM KIHMPHUHTOBOM
perucrpe.

19. CeneHust 0 CBOI-JOTOBOpPax pacKphIBalOTCsA B moapasaenax 4.4 u 4.5
pa3aesa 4 uHdopmanuu MO pacuyeTy HOpPMaTHMBA JOCTATOYHOCTH KamluTaia B
COOTBETCTBHUM C mnoanyHkToM 5.4.4 mnynkra 5.4 VYka3zanusa banka Poccun
Neo 5873-V.

20. Tlo mokazaremnsim moapasaesa 4.6.1 pasaena 4 uapopmaiuu o pacuery
HOpPMATHBA IOCTATOYHOCTH KalnTaja YKa3bIBalOTCSI CYMMApHbIE 3HAUEHUS pacuera
PBIHOYHOTO PHCKA IO MPOJBUHYTOMY METOJY B COOTBETCTBHM C TPEeOOBaHUSMU
naparpaga 2 nynkra 6.4, maparpadga 2 nyHkra 6.6 u maparpada 2 myHkTa 6.9
Vkazanuss banka Poccun Ne 5873-V. Ilogpasnen 3amonHsieTcsl B cllydae, €Clid B
noapasnene 4.1 paznena 4 uHpopmanuu Mo pacuery HOpMaTHBa JIOCTATOYHOCTH
KalmuTall 1o nokasarenmo «Meroj pacuera phIHOYHOIO PUCKA» YKAa3aHO 3HAYEHUE
«IIpoasunyteiiiy. Ecniu B moapazaene 4.1 pasgena 4 wHbopMauu Mo pacyeTy
HOPMATHUBA JOCTATOYHOCTH KAMMTAJI MO MOKa3zarento «MeToJ pacueTa prIHOYHOTO
pHUCKa» yKazaHo 3HaueHHe «ba3oBblil», MO mokazaTensaM nojapasaena 4.6.1 paznena
4 undopManuu TO pacyeTy HOpMaTHBa JOCTATOYHOCTH KalHTalla yKa3bIBaeTCs
3HaueHue «He npumMeHnMo.

20.1. UnenTudukatop, ykazbIBaeMbIil 110 3HAYCHHUIO TPYTIITHI AaHATUTUYECKUX
npu3HakoB «MIeHTU(PUKATOp PHIHOYHOTO PHUCKA IO MNPOJBUHYTOMY METOIY»,
JOJKEH COBNAAATh CO CIEAYIOIIMMHU UIECHTU(UKATOPAMHU:

C WICHTH(PUKATOPOM, YKA3BIBAEMBIM I10 3HAYEHUIO TPYIIIHI aHATUTUYECKUX
npu3HakoB  «MaeHTudukaTop OCHOBHOM 4YacTHM PBIHOYHOTO  pHUCKA IO
MPOJIBUHYTOMY METOAY», mojapaszzaena 4.5 pasaena 4 uHpopmanuu 1o pacdery
HOpMAaTHUBa JOCTATOYHOCTH Kamutaia 1o [IPU m anamorndHsiM UM JIOTOBOpAM,
paccUMThIBa€MbIM KaK COBOKYIHOE MHAMBUAYaJIbHOE KIMPUHIOBOE OOECIEeUEeHHE
corjacHo ImyHKTy 5.5 Yka3anus banka Poccun Ne 5873-V;

C I/I,ZleHTI/I(l)I/IKaTOpOM, YKa3bIBA€EMBIM 110 3HAYCHHUIO I'PYIIIILI aHATUTUYCCKUX
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npu3HakoB «aeHTH(UKaTOpOM TPyNMbl OJHOPOAHBIX OOBEKTOB IO MPOIIEHTHOMN
4yacTu puckay, nojpasnena 4.4 pazgena 4 uHdopmanuu 1Mo pacyeTry HOpMaTHBa
JIOCTATOYHOCTH KamuTalla MpH pacyeTe MnpoueHtHoro pucka mno [IOU u
aHAJIOTMYHBIM MM JOTOBOpaM coriacHo riiase 5 Ykazanus banka Poccun Ne 5873-
V.

JUisi MHBIX KOMIIOHEHTOB PBIHOYHOTO pHUCKA — C HJIECHTU(DUKATOPOM,
YKa3bIBAEMBIM T10 3HAUCHHIO TPYIIITHI AHATUTUYECKUX MpU3HAKOB « M neHTudukarop
PBIHOYHOTO pPHUCKa IO MPOJABUHYTOMY MeToay» mnojapasznena 4.6.2 pazgena 4
MH(pOpMaIMK IO pacyeTy HOPMATHUBA IOCTATOYHOCTH KaIuTaa.

20.2. Tlo rpymme aHaTUTHYECKUX TMPU3HAKOB «KOMIIOHEHT pPBIHOYHOTO
PHCKa» YKa3bIBA€TCSI KOMIIOHEHT PHIHOYHOI'O PUCKA C UCIIOJIb30BAHUEM OJIHOTO W3
CHEAYIOIINX 3HAYCHUM:

1 - [PPocH] OcnoBnas yacte PP: [PPOi] Bennuuna qiuHHON (KOPOTKOW)
HO3UIMH 10 TPYIIE OJJTHOPOJHBIX OOBEKTOB;

2 - [PPocH] OcnoBHuast wacte PP: [PPocuH kmcu] YacTh OCHOBHO# HacTu
PBIHOYHOTO pHCKa IO JOTOBOPY KpPEOUTHO-AE(POJITHOTO CBOMA, KOTOpas HE
y4acTBYET B pacueTre JIIMHHON (KOPOTKOM) MO3UIINH;

3 - [PPocH] OcnoBHas yacts PP: [PK] Pernounsrii puck [1DU;

4 - [PPBain| BamoTtnas yacts PP;

5 - [PPopor] [IponientHas yacts PP.

3HaueHusl, YKa3blBa€Mble MO T[PYINE AHAUIUTHYECKUX MPU3HAKOB
«KOMIOHEHT pPBIHOYHOTO PHUCKa», MJOJKHBI COOTBETCTBOBATH IOKAa3aTENsiM,
YCTaHOBJIEHHBbIM Maparpadom 2 mnyHkra 6.4, maparpagom 2 mnyHkta 6.6 u
naparpadom 2 nmynkra 6.9 Ykazauus banka Poccun Ne 5873-V.

20.3. Ilo moxkazatensam «BenuunHa JIMHHOW MO3WLMU PHIHOYHOIO pPHCKA
(> PPO[>0)», «Benuumna kopoTkoi mo3uiuu peiHOYHOTO pricka (|Y PPO|<0)»,
«Herro-BenuunHa mo3urnuu  peiHOYHOrOo pucka (D PPO|)»  ykaswiBatorcs
CJIEIYIOLIME 3HAYCHUS:

20.3.1. 111 0CHOBHOW YAacTM PBIHOYHOTO PHICKA YKA3bIBAIOTCS 3HAYEHUS

nokazareneir  «|Y PPOi>0», «[>PPOi<0» wu «[>PPOi» B CcOOTBETCTBHH C
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TpeboBanusiMU maparpada 2 nynkra 6.4 Ykazanus banka Poccun Ne 5873-V. Ilo
JaHHBIM TOKa3aTessiM B mojapaszzene 4.6.1 paszmena 4 mHbopManuu Mo pacyery
HOpPMATHBa JOCTATOYHOCTH KaluTajga [0 TPYIIE aHAIUTUYECKUX IPU3HAKOB
«KOMIOHEHT phIHOYHOTO PUCKa» yKa3bIBaeTcs 3HaueHue «[ PPocH] OcHoBHas yacThb
PP: [PPOi] Benuuuna minHHON (KOPOTKOM) MO3UIMU MO TPYIIE OJHOPOIHBIX
o0bekTOB». Il0 MaHHBIM MOKa3aTensiM 3HAYEHHE IO TpYNNe aHATUTUYECKUX
npusHakoB «MaeHTudukatop pHIHOYHOTO pHCKa MO MPOABUHYTOMY METOIY»
JIOJDKHO COOTBETCTBOBAaTh 3HAYECHHUIO II0 TPYIIE AHAIATUYECKHUX IPU3HAKOB
«nenTudukatop ppIHOYHOTO PUCKA MO MPOJBUHYTOMY METOAY» mojipasaeina 4.6.2
paznena 4 uadopmalu no pacueTy HopMaTrUBa JIOCTATOYHOCTH KanuTaia.

3HadyeHue nokazarens ''BenuunHa IIJII/IHHOf/'I IMO3UOHNHU PBIHOYHOI'O PHCKaA

(2. PPO>0)" nomxHO paBHATHCS CyMME MHOJIOKHMTEJIbHBIX 3HAYEHUW MOKa3aTess
"Benuunna anuHHON (KOPOTKOM) MO3HUIIMU IO TPYIIE OJHOPOAHBIX OOBEKTOB
(PPO1)" moapaznena 4.6.2 pasznena 4 1Mo COOTBETCTBYIOIIEMY HJICHTH(GUKATOPY
PBIHOYHOTO PHCKA MO MPOJIBUHYTOMY METO.TY.

3HaueHue mnokaszarens "BenuunHa KOPOTKOM MO3WIIMM PBIHOYHOTO pHCKA

(2.PPO|<0)" nomxHO paBHATHCA CyMME OTPULIATEJBHBIX 3HAYEHHWI MOKa3aress

"Benuunna anuHHON (KOPOTKOM) MO3MIIMU IO TPYIIE OJHOPOAHBIX OOBEKTOB
(PPO1)" moapazaena 4.6.2 pasnena 4 1Mo COOTBETCTBYIOIIEMY HJIEHTU(DHKATOPY
PBIHOYHOIO PUCKA MO MPOJBUHYTOMY METOJTy, YKa3aHHOM MO MOJIYJIIO.

3HaueHue nokazarens "HeTTo-BenwuMHA TO3MIMM PBIHOYHOTO pHCKA
(I2PPO|)" nomxHO paBHATHCA pa3HuUlle ToKazarenel "BennunHa JIMHHON TO3ULUU
peiHOUHOTO pricka (Y. PPO[>0)" u "BenuunHa KOpOTKOM MO3UIIMKU PRIHOYHOT'O PUCKA
(>_PPO|<0)", ykazaHHOM IO MOJYJIIO.

n n

3nauenue nokasarens "HMrToroBas cymma peiHouHOTO pucka (PPm)" gomxHo
pacCUYHMTHIBATHCS C yU€TOM TpeOoBaHMii ab3aria BToporo myHkra 6.4 Ykazanwus 5873-
YV kak cymma 50% 3naueHusi "HeTTo-BenMuMHA MO3UIIMU PHIHOYHOIO PHCKA

y

(2. PPO|)" u 50% ™MakcumaibHOrO 3Ha4YeHUs U3 "BeauyuHbl JJIMHHOW MO3UIUU
peiHOYHOTO pricka (D PPO>0)" u "BenuunHbl KOPOTKOW MO3UIIUU PHIHOYHOTO

pucka (|> PPOI|<0)".



63

20.3.2. Jlns 4YacTd OCHOBHOM 4YacTH PBIHOYHOTO PHCKA MO JIOTOBOPY

KPEAUTHO-1e(DONITHOTO CBOIA, KOTOpas HE Y4YacTBYeT B pacyeTe IMHHON WU

o OCH.j
KOPOTKOH IIO3HUIIWH IIO I'pyIIIaM OJHOPOJHBIX 00BEKTOB (PPKAC({J ), 10 IMOKA3aTCIro

«Herro-Benuunna nosuiiuu peiHouHoro pucka(|d PPO|)» ykaspiBaeTcsi 3HaueHHE

OCH.J
noKas3are’s |Ppmcqj | B cooTBeTcTBUU ¢ TpeboBaHusMH maparpada 2 myHkTa 6.4

Vkazanus banka Poccun Ne 5873-V, npu 3ToM nokazarenu «BenuurnHa NJIMHHOU
no3uu peiHOYHOTO pucka (|2 PPO>0)» u «BennunHa KOPOTKOW MO3UIUH
peiHOUHOTO prcka (Y PPO|<0)» He 3anonHst0TCS.

[Io 3HaueHWsIM [AaHHOTO TIOKa3zaTenss B mnoxapasaene 4.6.1 pasgena 4
uH(OpMaIIMU 10 pacyeTy HOpPMAaTHUBA JOCTATOYHOCTH KamuTajga MO TpYIIe
AHAJIUTUYECKUX TMPU3HAKOB «KOMIOHEHT pBIHOYHOTO pHUCKa» YKa3bIBACTCS
3HaueHne «[PPocH] OcnHoBHas yacte PP: [PPocH kacu] Yacte oCHOBHOM wactu
PBIHOYHOTO pPHUCKa IO JOrOBOPY KpPEIUTHO-AE(POJITHOTO CBOMA, KOTOpas HE
y4acTBYET B pacueTre JIMHHON (KOPOTKOM) MO3ULIUM.

J1J11 OCHOBHOM 4acTH pbIHOYHOTO PHUCKA IO JOTOBOPY KPEAUTHO-1€(OITHOTO

CBOIIA, KOTOpasi HE Y4YacTBYET B pacuere IMHHOM WIM KOPOTKOW IMO3ULHU I10

OCH.J

Kncd ), 3HAUCHWE TPYIIBl AHATUTHYCCKUX

rpynnaM OJHOPOJHBIX 00bekTOB (PP
npusHakoB «MaeHTudukaTop PHIHOYHOIO pUCKA MO MPOABUHYTOMY METOIY» B
noapaznene 4.6.1 pasgena 4 HOIDKHO COOTBETCTBOBATH 3HAYECHUIO  TPYIIIBI
aHAIMTHUYECKUX MPU3HAKOB «VIeHTUPUKATOP TPYIIbl OTHOPOJHBIX OOBEKTOB IO
OCHOBHOM d4acTM pucka» mnojpazaena 4.4. paszgena 4 B OTHOUICHUU
COOTBETCTBYIOILIETO KPEIUTHO-AE(POJITHOrO CBOMA.

20.3.3. Jlnsg BadIOTHOM YacTH PHIHOYHOIO PUCKA YKA3bIBAIOTCS 3HAUCHUS
nokazarenerr  «|Y PPOi[>0», «|>PPOil<0» u «|>PPOil» B cooTBeTCTBUU ¢
TpeboBaHusiMU naparpada 2 nyHkra 6.6 Ykazanusa banka Poccuu Ne 5873-V.

[To manHbIM MoOKa3zaTensiM B moapaszaene 4.6.1 pasgena 4 mHbopMaru 1o
pacyeTy HOpMaTHBa JOCTATOYHOCTH KalUTala IO TpPYyIIe aHaJTUTHYECKUX
npu3HakoB «KOMIIOHEHT PBIHOYHOIO PHUCKa» YyKa3bIBaeTcs 3HaueHue «|[PPain]

Bamroraag yacte PPy.
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[To maHHBIM MOKA3aTENSIM 3HAYEHUE TI0 TPYMIE aHATUTHUYCCKUX MPU3HAKOB
«Mneatudukarop pHIHOYHOTO pHUCKA IO TPOABUHYTOMY METOAY» TOJDKHO
COOTBETCTBOBATh  3HAYCHHSAM TIO0  TPYININE  aHAIMUTUYECKUX  TPU3HAKOB
«MneaTudukaTrop ppIHOYHOTO PUCKA MO MPOJABUHYTOMY METOY» mojpaszaena 4.6.2
paznena 4 nuapopmamu Mo pacuyeTy HOpMaTHBa JOCTATOYHOCTH KalKTama.

3HaueHue mokazarens "BenuunHa JIMHHOW TMO3UIIMM PHIHOYHOTO PHUCKA

(|2 PPO[>0)" momxHO paBHATHCS CyMMeE MOJOXKUTENIBHBIX 3HAUYCHUU TOKa3aTens

"BenuuuHa MIMHHOW (KOPOTKOM) IMO3HMIIMU IO TPYIIE OJHOPOJHBIX OOBEKTOB
(PPO1)" mogpasznena 4.6.2 paznena 4 1mo COOTBETCTBYIOLIEMY HIECHTUPHUKATOPY
PBIHOYHOTO PUCKA IO MPOJBUHYTOMY METOY.

3HaueHue nokazareis ''Benmmunna KOpOTKOfI IMO3UIOHUHN PBIHOYHOI'O PHCKA

(2.PPO|<0)" nomxHO paBHATHCA CyMME OTPULIATEJBHBIX 3HAYEHHWI MOKa3aTess
"BenuuuHa anuHHON (KOPOTKOM) MO3MIMHU IO TPYIIIE OJHOPOAHBIX OOBEKTOB
(PPO1)" mogpasznena 4.6.2 paznena 4 1Mo COOTBETCTBYIOLIEMY HIECHTU(DUKATOPY
PBIHOYHOTO PHCKA MO MIPOJIBUHYTOMY METOY, YKa3aHHOU 110 MOJIYIIIO.

3HaueHue nokazarens "HeTTo-BenwuMHA TO3MIMM PBIHOYHOTO pHCKA
(I2PPO|)" nomxHO paBHATHCA pa3HuUllE oKa3zarenel "BennunHa JIMHHON TO3UIUU
peiHOYHOTO pricka (|Y PPO[>0)" u "BennunHa KOpOTKOM MO3UIIUK PRIHOYHOTO PUCKA
(2.PPO|<0)", ykazaHHOM IO MOJYJIIO.

3nauenue nokasarens "HrToroBas cymma peiHOUHOTO pucka (PPm)" momkno
pacCUYMTHIBATHCS C yU€TOM TpeOOBaHMit ab3a1ia BTOPOro myHkTa 6.6 Ykazanus 5873-
Y kak cymma 90% 3Hauenusa "Herro-BenmuMHA TO3UMIUH PHIHOYHOTO PHCKA

y

(2.PPO|)" u 10% MakcumanbHOrO 3Ha4YeHUs U3 "BeauyuHbl JIMHHOW MO3UIUU
peiHOYHOTO pucka (D PPO>0)" u "BenuuuHbl KOPOTKOW MO3UIIUU PHIHOYHOTO
pucka (> PPO|<0)".

20.3.4. list mpOLIEHTHOM YacTH PHIHOYHOTO PUCKA YKa3bIBAIOTCS 3HAYCHUS
nokazareneii «¥ ;1T », « KIl/» u «Y;» B COOTBETCTBHH C TpeOOBAHUSAMU

J i J i l

naparpada 2 mynkra 6.9 Ykazanus banka Poccuu Ne 5873-V no kaxoii Bamore, B

OTHOILIEHUH KOTOPOU BEIETCS pacyeT MPOLIEHTHOTO PHUCKA.

[To manHBIM MokazarensM B nojpasnene 4.6.1 pazmena 4 undopmaiuu 1o
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pacueTy HOpMaTHBa JIOCTAaTOYHOCTH KamuTajga [0 TPYINe aHaJTUTUYECKUX
npu3HakoB «KOMIOHEHT PBIHOYHOIO PUCKa» YyKa3blBaeTcsa 3HaueHue «[PPrpoi]
ITIpouentHas yactb PPy».

[lo maHHBIM MOKa3aTeysIM 3HAYECHHUE MO TPYIIE aHATUTUYECKUX MPU3HAKOB
«nentudukarop pHIHOYHOTO pHUCKA MO TPOJABUHYTOMY METOAY» JTOJIKHO
COOTBETCTBOBATh  3HAYEHHSAM IO  TPyNIe  AHAIUTUYECKUX  MPHU3HAKOB
«MnerTudukaTop rpymibl OJHOPOIHBIX 00BEKTOB IO MIPOIIEHTHON YacTH pUCKa 10
O0aszucHomy akTuBy», «MaeHTudukatop Tpynmnbsl OAHOPOAHBIX OOBEKTOB IO
MPOLICHTHOM YaCTH PHUCKA IO JAEHEKHBIM CpencTBam» noapaszaena 4.4 pasnena 4
MH(OpMaIMU IO pacyeTy HOPMATHBA TOCTATOYHOCTH KaIllUTAaJIa.

3HaueHUs, yKa3aHHbIE MO IMOKa3arelsiM «BenuunmHa MIMHHOW MO3UIUU
peiHOYHOTO pucka (|Y PPO[>0)», «BennunHa KOpoTKON MO3UIUU PHIHOYHOTO PUCKA
(2_.PPO|<0)» momxHBI B paMKax COOTBETCTBYIOIIUX HIACHTU(PUKATOPOB TPYIIIIHI
OJTHOPOJHBIX 0OBEKTOB OBITh PaBHBI CyMME CJICIYIOUIUX 3HAYCHUI:

[Tokazarens "BennunHa mpolieHTHON YaCTH PHIHOYHOTO PUCKa 10 0a3UCHOMY
aktuBy" monpasnena 4.4 pazgena 4 C ydyeToM aHAJIUTHYECKOTO 3HAYCHUS
aHanmTayeckoro npusHaka "[losunms mo caenke (basucHbIii akTHB)" HaHHOTO
pazmena. Jlust CBsI3W  MeXAy pas3deliaMd  MCIOJIB3YIOTCS  UACHTHU(PUKATOPHI
«nentudukarop rpymibl 0JHOPOIHBIX 00BEKTOB IO MPOLIEHTHON YacTH pUCKa 10
0a3ucHOMY akTuBY», «MaeHTudukarop rpymnmbl OAHOPOAHBIX OOBEKTOB IO
MIPOLICHTHOM YacTH PUCKA 0 JCHEXKHBIM CpecTBamM» mojpaszena 4.4 pasznena 4;

[lokazarens "BemnuumHa TPOLEHTHOM YacTM PBIHOYHOIO pPHUCKA IO
MOCTaBJIIEMBIM/TIOTy4YaeMbIM JIEHEKHBIM CpeIcCTBaM' Tojapaszena 4.4 paznuena 4 ¢
Y4ETOM aHAJIUTUYECKOrO0 3HAYEHUs aHaIMTH4YecKoro mnpusHaka '"llo3uums mo
cnenke (basucHbiii akTuB)" maHHOrO pasgena. s CBA3M MEXIy pasieiiamu
UCTIONIB3YIOTCSL  uaeHTudukatopsl «MneHtudukarop Trpymnmbl  OJIHOPOIHBIX
00BEKTOB MO MPOIEHTHON YaCTH PHCKa MO 0a3UCHOMY aKTUBY», «aeHTudukarop
IPYIIbl OJHOPOAHBIX OOBEKTOB IO MPOIICHTHONW YacTH PHUCKa IO JACHEKHBIM
cpeacTBam» rnojapaszaena 4.4 pazaena 4.

B noapasnene 4.6.1 pazaena 4 no nokazarento «neHTudukaTop prIHOYHOTO
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pUCKa 1O TMPOABUHYTOMY METOMY» YKa3bIBaeTCS WIACHTH(PUKATOP TPYIIIHI
OJHOPOJHBIX OOBEKTOB  NPOIEHTHOTO pHCKa MO  Oa3UCHOMY  aKTUBY
(Unentudukarop bBA) u wuneHtudukaTtop TPyHInbl OJHOPOAHBIX OOBEKTOB
MIPOIICHTHOTO PUCKa 10 AeHEeKHBIM cpeacTtBaM (Maeratudukarop JIC) oTaenbHpIMA
CTPOKAMH COTJIACHO OTHECEHHUIO K OJTHOPOIHBIM TPYIIIIaM.

20.3.5. [l ppIHOYHOTO pUCKa MO 00BbEKTaM, YKa3aHHBIM B a03alle IIeCTOM
nyHkTa 4.2 Ykazanus banka Poccun Ne 5873-V, onpeneneHHOM B COOTBETCTBUU C
nyHkToM 5.5 Vkazanus banka Poccuu Ne 5873-V (PK), nokazarenu «Bennuuna
JUITMHHOW 03U pIHOYHOTO pucka (|3 PPO[>0)», «BennunHa KOpOTKOW NO3ULIUN
peiHOYHOrO pucka (|2 PPOI<0)», «Herro-BennunHa MO3UIMH PHIHOYHOIO
pucka(|Y_PPO|)» He 3amonHsoTCS.

20.4. Tlo mnokazatemo «HToroBas cymma pbeiHOYHOTO pucka (PPm)»
YKa3bIBaeTCsi OO0OBEM PBHIHOYHOIO PHCKA, OIPEJIEICHHbI B COOTBETCTBUU C
nyHkramu 6.4 - 6.9 VYkazanusa banka Poccum Ne 5873-Y B paspese rpymn
aHAJUTUYECKUX TPU3HAKOB « M 1eHTU(UKATOP pHIHOYHOTO PUCKA M0 MPOJBUHYTOMY
Meroay». CymMma 3Haue€HUW MO JIaHHOMY II0KAa3aTelio0 JOJKHA OBITh paBHA
3HAYEHHUIO, YKa3aHHOMY I10 MOKa3aTento «BeanunHa pplHOYHOTO prcKay paszzaena 1
uH(OpMAIUH TI0 pacyeTy HOpMATHUBA JIOCTATOYHOCTH KaruTaa.

21. ITo noka3zarensam noapasaena 4.6.2 paszaena 4 nHhopMaIluy Mo pacuery
HOpMATHBA JIOCTATOYHOCTH KamuTaia yKa3blBalOTCA ACTAIU3UPOBAHHBIC 3HAYEHUS
pacdera ppIHOYHOTO PUCKa IO MpOoJABHHYTOMY Meroay. Iloapasnen 3anonHsercs B
ciyyae, ecnu B nojapasznene 4.1 pazgena 4 uadopmanuu Mo pacyeTy HOpMaTHUBa
JIOCTATOYHOCTH KaluTajga Mo MokazaTento «MeTon pacuera phIHOYHOTO pHUCKay
yKka3aHo 3HaueHue «[IpoaBuHyTHII.

21.1. Ilo rpymme aHaIUTHYECKUX MPU3HAKOB «KOMIIOHEHT pPBIHOYHOTO
PHUCKa» YKa3bIBACTCSI KOMIIOHEHT PHIHOYHOTO PUCKA OJTHOPOHBIX 0OBEKTOB OJTHUM
U3 CJIEAYIOIINX 3HAYCHUN:

1 - [PPocH] OcnoBnast yacte PP: [PPOi] Bennunna niauHHON (KOPOTKOW)
MO3UIMH 10 TPYIIE OJJTHOPOJHBIX 00BEKTOB;

2 - [PPBan] Bamtornas yacts PP;



67

21.2. Tlo moxazarensiM «BenmuunHa pucka ATUHHOW TMO3UIUH TPYIIIBI
onHopoaHbix 00bekToB (IIlij)», «Bennunna pucka KOPOTKON MO3UIMH TPYIIIEI
onHopoaHbix 00bekToB (KIIij)», «Benuumna mIMHHOW (KOPOTKOM) MO3UIIMH I10
rpytie ogHopoaHbIX 00BekTOB (PPO1)» moapaszaena 4.6.2 pazaena 4 nndopmaruu
M0 pacyeTy HOpMaTHBa JAOCTATOYHOCTH KalWTajla YKa3bIBAIOTCS CIIEIYIOUIUE
3HAYEHUS.

21.2.1. JIns1 0OCHOBHOI YacTH PbIHOYHOI0 PUCKA YKa3bIBAIOTCS 3HAYCHHUS

nokaszaresnen «Zj,Z[H{ », «ZjKH{ », PPO; B cooTBeTcTBUM C TpeOOBaHUSIMHU

naparpaga 5 nynkra 6.4 Ykazanus banka Poccun Ne 5873-V.

[To manHbIM moka3zatensiM B mojapaszene 4.6.2 pasnena 4 undopmanuu 1Mo
pacyery HOpMAaTHBa JOCTATOYHOCTH KalHWTajla [0 TpyHne aHaAIUTHYECKUX
pU3HaKoB «KOMIIOHEHT PBIHOYHOIO PHUCKa» YKa3bIBaeTCs 3HadyeHHe «[PPocH]
OcnoBnas yactb PP: [PPOi1] Bennunna jyimuHHON (KOPOTKOM) MO3UIIMM 10 TPYIINE
OJTHOPOJHBIX O0BEKTOB». [lo [MaHHBIM mMOKa3zaTensiM 3HAY€HUE MO TpyMHIe
aHATMTUYECKUX TMPU3HAKOB «VeHTudukarop rpynmnsl OAHOPOIHBIX OOBEKTOBY
JIOJKHO COOTBETCTBOBATH 3HAYCHHUSIM:

JUISl LIEHHBIX Oymar — 3HA4YeHWIO IO TpyNIe aHaJTUTUYECKUX MPU3HAKOB
«nenTndukaTtop Tpymnibl OAHOPOJHBIX OOBEKTOB MO OCHOBHOM YacTH PHUCKa»
noapazaena 4.2 pazaena 4 uapopmanuy Mo pacueTy HOPMATUBA JOCTATOYHOCTH
KaluTana;

JUI TPOU3BOJHBIX (PMHAHCOBBIX MHCTPYMEHTOB — 3HAYEHHUIO IO TpYIIIe
aHAIMTHUYECKUX MPU3HAKOB «IeHTUPHUKATOP TPYIIbl OTHOPOJHBIX OOBEKTOB IO
OCHOBHOW 4YacTH pucKa» mojapasaena 4.4 pazgena 4 uHpOpMaluMu MO pacyeTy
HOpMATHBA IOCTATOYHOCTH KaruTaia.

3HaueHus, yKa3aHHbIE 10 MOKa3aTessiM «BennunHa prucka IIMHHON MO3ULIMH
rpynnsl ogHOpoAHBIX 00bekToB ([I1ij)», «BenuunHa prcka KOPOTKOW MO3HIINH
rpynnbsl ogHOpoaHbIX 00bekToB (KIIij)» mOMKHBI B paMKax COOTBETCTBYIOIIMX
UACHTU(DUKATOPOB TPYIIIIBI OJHOPOIHBIX 00BEKTOB OBITH pABHBI CYMME CJI€IYIOIINX
3HAYEHUM:

[Tokazarens "BenuurHa 0oCHOBHOM YacTu pucka' mojapaszaena 4.2 paznena 4 ¢
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YU4E€TOM aHaJUTHUYECKOTO 3HAUeHHUs aHanuTudeckoro mnpusHaka "llosunusa mo
caenke" JaHHOro paszfena (OCHOBHOW PHUCK IJIMHHOW TMO3WILIMM YKa3bIBAETCS IO
nokasareinnto «BenuurnHa pucka JJIMHHON MO3UIIMU TPYIIIBI OTHOPOIHBIX 0OBEKTOB
(AI1ij)», OcHOBHOM pPHCK KOPOTKOW TO3HMIMU YKa3bIBaeTCA IO MOKA3aTEINIo
«BennunHa pucka KOpOTKOH MO3UIIMHU TPYIIIBI OAHOPOAHBIX 00bekTOB (KITij)»)

[Tokazatens "BennurnHa OCHOBHOM YacTU PHIHOYHOTO PHUCKA MO O0a3uCHOMY
akTuBy mnonpaszaena 4.4 pasznena 4 ¢ y4eTOM aQHAIUMTUYECKOTO 3HAYCHUS
aHamuTHyeckoro mnpusHaka "[losurms mo cnuenke (basucHblii akTHB)" JAaHHOTO
paznena. g CBA3M  MEXIy pa3lenaMu  UCIOJb3YEeTCs  HUIEHTU(HUKATOP
"Unentudukarop rpynmnbl OJHOPOAHBIX OOBEKTOB IO OCHOBHOM YacTH pUCKA IO
0a3zucHOMY akTUBY' mojapaszena 4.4 pasnena 4;

21.2.2. JIng BaJAOTHO# YacTH PHIHOYHOIO PUCKA YKA3bIBAIOTCS 3HAYCHHUS

noKasaTeyien «). j,Z[H{ », «) jKH{ », «PPOp» B COOTBETCTBUM C TpeOOBAHUSIMU
naparpaga 5 nyHkra 6.6 Ykazanus banka Poccun Ne 5873-V.

[To manHbIM MoOKa3zatensiM B mojapaszene 4.6.2 pasnena 4 undopmanuu 1Mo
pacueTy HOpMaTUBAa JOCTAaTOYHOCTM KaluTajda [0 TpyNNe aHaTUTUYECKUX
NpU3HaKoB «KOMIIOHEHT PBIHOYHOIO PHUCKa» YyKa3blBaeTcs 3HaueHue «[PPain]
Bamtornas yacte PPy.

[lo gaHHBIM MOKa3aTeIsiM 3HAUYEHHE MO TPYIIE AHATUTUYECKUX MPU3HAKOB
«Mnentudukarop Tpynmnbl OJHOPOAHBIX OOBEKTOBY» JOJKHO COOTBETCTBOBATH
3HAUYCHUSIM:

JUISL LIEHHBIX OyMar - 3HAQUYEHHIO MO TPYIIE AHAIUTUYECKHX. MPU3HAKOB
«nentudukarop Tpynmnbsl OAHOPOIHBIX OOBEKTOB MO BAIIOTHOW YaCTU PHUCKa»
nozApazaena 4.2 pazaena 4 uHbopMalUuMi MO pacueTy HOpMaTHBa JOCTATOUYHOCTH
KalnuTana;

JUIsl TpeOOBaHM U 00S3aTENBCTB, BHIPAXKCHHBIX B MHOCTPAHHOU BallOTE —
3HAYEHUIO MO TPpyNIe aHAIMTHYECKUX MpU3HAKOB «VneHTudukaTtop rpynisl
OJTHOPOJHBIX OOBEKTOB MO BAJTIOTHOM YacTU pucKay mojpaszzaena 4.3 paszmena 4
uH(OpMAIUH TI0 pacueTy HOpMATHUBA IOCTATOYHOCTH KaIuTama;

JUISl TIPOU3BOJAHBIX (DMHAHCOBBIX MHCTPYMEHTOB — 3HAYEHUIO MO TpyMIe



69

AHATUTHYECKUX MPU3HAKOB «VIeHTH(PUKATOP TPYIIBI OJHOPOIHBIX OOBEKTOB TIO
BaJIIOTHOW YaCTH pUCKa Mo 0a3uCHOMY akTUBY» U (1in) «neHTuduKaTop rpynsl
OJIHOPOJHBIX OOBEKTOB MO BAJIIOTHOW YAaCTH PHUCKA MO JEHEKHBIM CPEACTBAM
noapasnena 4.4 pasnena 4 nHpopManuu MO pacuyeTy HOpMAaTHBA JTOCTATOYHOCTH
Kanurana.

[Ipu 5TOM 3HaUEHUs, yKa3aHHBIE MO MOKa3aTesiM «Bennuuna pucka IIMHHOM
MO3UIMH TPYIIBI OJHOPOAHBIX 00bekTOB ([Ilij)», «BennunHa pucka KOpOTKOU
MO3UIMK  Tpynnbl  oaHopoAHbIX oO0BekTOoB (KIIij)» momKHBI B paMKax
COOTBETCTBYIOIINX UAECHTUPUKATOPOB TPYIIIIBI OJJHOPOIHBIX 00BEKTOB OBITH PABHBI
CyMME CIEAYIOIUX 3HAYCHUM:

[Tokazatesns "BenuurHa BalOTHON YaCTH PRIHOYHOTO pUCKA' mojpasena 4.2
pazmena 4 C y4eTOM AaHAJIUTHUYECKOTrO 3HAYEHUS AHAIUTUYECKOTrO IpU3HAKA
"Ilo3umust mo crenke" MaHHOTO pasnena (BalIOTHBIM PUCK JJIMHHOW TMO3HIINH
yKa3bpIBaeTCsl MO TMOKazareno «BemnumHa pucka JJIMHHOW TMO3ULUUA TPYIIIbI
oJIHOpOoaHBIX 00beKkTOB ([I1ij)», BaOTHBINA PUCK KOPOTKOM NMO3ULIUN YKA3bIBAETCS
Mo Tmnokazarento «BenmuunHa pUCKa KOPOTKOM MO3UIMU TPYHIbl OJHOPOAHBIX
oobektoB (KITij)»)

[TokazaTens "BenuurHa BalFOTHON YaCTH PRIHOYHOTO pUCKa' mojapaszena 4.3
pazmena 4 C y4eTOM AaHaJUTUYECKOTO 3HAYEHUS AaHAJIUTUYECKOro IpU3HaKa
"Tlo3unust mo cruenke" TaHHOTO pa3jena;

[Tokazatens "BenuuuHa BaglOTHON YacTU PHIHOYHOTO PUCKA MO OA3UCHOMY
akTuBy mnonpaszaena 4.4 pasznena 4 ¢ y4eTOM aAHAIUTUYECKOTO 3HAYCHUS
aHanmTayeckoro npusHaka "[losunms mo caenke (basucHbIii akTWB)" HaHHOTO
paznmena. Jlis CBA3M  MEXIy pasfeiamMH  UCIOIb3YyeTCs  HACHTH(PHUKATOP
"Nnentudukarop rpynnsl OJHOPOAHBIX OOBEKTOB MO BAJTIOTHOM YacTH pHUCKa MO
0asucHOMY akTUBY' mofpaszaena 4.4 pasaena 4,

[TokazaTens " BenuunHa BaqlOTHON YacTH PHIHOYHOTO PUCKA TIO Oa3UCHOMY
akTuBy monpaszaena 4.4 pasznena 4 ¢ y4eTOM aAHaIUTUYECKOTO 3HAYCHUS
aHanmuTHYeckoro npusHaka "Ilosumms mo caenke'” (JlenexHsle cpeacTBa) JaHHOTO

pazmena. [l cBA3M  MeEXIAy paslenaMM  MCHOJb3yeTcs  HMACHTU(UKATOP
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"UnenTudukatop rpynmnsl OAHOPOJHBIX OOBEKTOB MO BAIIOTHOM YacTU PUCKA IO
JICHEKHBIM CpeJicTBaM ' mojipasnena 4.4 pazzaena 4;

21.2.3. Cymmbl mo mokazatento «BenuumHa pucKka KOPOTKOM MO3WIIMH
rpynmnsl ogHOopoaHbIX 00bekTOB (KITij)» ykaspiBatoTcs co 3HAKOM «-» (MHHYC).

B cnywae ecnu mokazarens PPO; mpuHuUMaeT oTpuiaTelibHOE 3HAYCHHE,
CyMMa 1O mokazarento «BemnuuHa UIMHHOW (KOPOTKOM) MO3UIMM MO TPYMIe
omHOPOoaHBIX 00beKTOB (PPO1)» yKa3siBaeTcs co 3HAKOM «-» (MUHYC).

21.3. Ilo nmoxkazatemo «BenuurHa OCHOBHOM 4YacTU PHIHOYHOTO PHCKA IO
JIOTOBOPY KPEAUTHO-/I€(POJITHOIO CBOIA, KOTOpasi y4acTBYeT B pacyeTe IJIMHHOU
(xopotkoit) mo3utinu (PPocH_knc 1)» yka3zpiBaeTcs 3HAUCHHE TTOKA3aTess Pngﬁ'i B
COOTBETCTBUHM ¢ TpeOoBaHUsiMU Tlaparpada 5 nyHkra 6.4 Ykazanus banka Poccun
Ne 5873-V.

ITo manHOMY MoOKazarento B mojpasjaeie 4.6.2 pasnena 4 mHdopMauu 1o
pacueTy HOpMaTHBa JIOCTaTOYHOCTH KamuTajga [0 TPYINe aHaJTUTUYECKUX
npu3HakoB «KOMIIOHEHT PBIHOYHOIO PHUCKa» YKa3blBaeTcsi 3HaueHue «[PPocH]
OcHoBHas vacts PP: [PPOi1] Bennunna qiiuHHOM (KOPOTKOM) MO3HMIIMK 1O TPYIIIIE
OJTHOPOJIHBIX OOBEKTOBY.

[lo goroBopy  KpeauTHO-IeDOATHOTO  CBOMA  3HAYEHUE  TPYIIIIBI
aHAJTUTUYECKUX NpU3HAKOB «MeHTrdukaTop rpynmnsl 0OJHOPOAHBIX 0OBEKTOBY B
noapaznene 4.6.2 pazgena 4 JOMKHO COOTBETCTBOBATH 3HAYEHUIO TPYIIIHI
aAHATMTUYECKUX MPU3HAKOB «VIeHTUPUKATOP TPYIIBI OJHOPOIHBIX OOBEKTOB TIO
OCHOBHOM YacTu pucka» B mnoapaszaene 4.4. pazgena 4 B OTHOUICHUH
COOTBETCTBYIOIIETO KPEIUTHO-AE(POJITHOTO CBOTIA.

21.4. B oTHOIIEHNUY 3HAYEHUH JIJI1 OCHOBHOM YacTU PHIHOYHOI'O PHUCKA IO
IpYINE aHATUTUYECKUX TMpu3HakoB «MaeHTudukarop rpynmbsl OJXHOPOAHBIX
00BEKTOBY IO TPYIINE aHATUTHICCKUX TPU3HAKOB « KOMITOHEHT PHIHOYHOTO PUCKa»
yka3biBaetcs 3HaueHue «[PPocu] OcnoBHast yacts PP: [PPO1] Bennuuna ninuHHOM
(KOpOTKO#) MO3UITUH TIO TPYIITIE OTHOPOIHBIX 0OBEKTOBY.

B oTHOMIEHNN 3HAYEHHM [UJI BaJIFOTHOM YaCTH PHIHOYHOTO PHUCKA I10 TPYIIIE

aHAIMTUYECKUX MPU3HAKOB «aeHTrupuKaTop rpynmnsl OAHOPOAHBIX OOBEKTOBY MO
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IPYyIIE AaHATUTUYECKUX MPU3HAKOB «KOMIIOHEHT PHIHOYHOIO PUCKA» YKa3bIBACTCSA
3HaueHue «|[PPBan]| Bantornas yacts PPy.

21.5. TlpucBoenue wuneHtuduUKaTopoB pazaena 4.6.2 mnoapasaena 4
uHGOpMAIIMK 110 pacueTy HOpPMaTUBa JOCTATOYHOCTH KalHTaja, yKa3bIBAEMBbIX IO
3HAUEHUIO TPYIIbl AHATUTHUYECKUX MpU3HAKOB «VaeHTHPUKATOp PHIHOYHOTO
pHUCKa MO MPOABUHYTOMY METO/Y», MPOU3ZBOJIUTCS C YUYETOM TpEeOOBaHUM MyHKTA
6.5 u mynkra 6.7 Ykazanus banka Poccun No 5873-V.

['pynnamM ogHOPOAHBIX OOBEKTOB, YAOBIETBOPSIOUIUM €IMHOMY KPUTEPHUIO
nyHKTa 6.5 nimm nyHkra 6.7 Ykazanusa banka Poccun Ne 5873-Y, npucBanBaercs
€AUHBIA UAEHTU(UKATOP PHIHOYHOTO PUCKA MO MPOJABUHYTOMY METOIY.

OnHOPOIHBIM 00BEKTAaM, KOTOPBIE HE YAOBIETBOPSAIOT TPEOOBAHUSAM ITyHKTA
6.5 n nmynkra 6.7 Yka3zanus banka Poccun Ne 5873-Y, npucBanBaercsi yHUKaJIbHbBIN
JUTSL TAHHOM TPYNIIBI MACHTU(PUKATOP PHIHOYHOTO PUCKA 110 MPOJABUHYTOMY METO/LY.

22. ndopmanus mo mokazaTessiM pasjgena S uHdopmanuu 1o pacyery
HOpPMAaTMBAa JOCTATOYHOCTU KaluTajla oTpaxaerca no kaxaomy [IOU m npyromy
aHAJIOTMYHOMY €MY JIOIOBOPY, PBIHOYHBIN PHUCK 110 KOTOPOMY PacCUMTBHIBAETCS HA
OCHOBAHMM  METOJOJOTUH, YCTAHOBJIEHHOW BHYTPEHHUMH  JOKYMEHTaMH
poheCCHOHAIBHOTO YYaCTHHKA.

[lo rpynme anamuTudeckux npuszHakoB «Unentuduxkatop [1DOU»
yKa3bIBaeTCs KpaTkoe HauMeHoBaHue oupsxeBoro [1OU nnu nosHelil OMpxeBOr KO
[IOU. na  BHeOupxkeBbix [IDOM  ykaspiBaeTcs  KOA, MPUCBOCHHBIN
npo¢eCCUOHANIBHBIM YYaCTHUKOM.

22.1. Ilo noxka3arento «HanmenoBanne [1OM» yka3piBaeTcss HAMMEHOBaHUE
[IDU, mprucBOEHHOE OPraHU3aTOPOM TOPTOBIIM UM HHOCTPAHHBIM OPTraHU3aTOPOM
TOProBiAM (MHOCTPAHHOW OWprKeH), Ha Toprax KOTOPOro COBEpIIeHa caenka. B
cllydae €ciii CJIeJIKa OCYIIECTBIIEHA Ha BHEOUPIKEBOM PBIHKE, yKa3bIBaeTCs olliee
OTMCaHWMeE, TTO3BOJISIONIEE UACHTU(UIIUPOBATH BHEOUPKEeBOil [IDU.

22.2. Tlo noka3zarento «KoanuecTBO TOrOBOPOB» YKA3bIBAETCA KOJIMYECTBO
JIOTOBOPOB B IITYKaX, 3aKIFOYCHHBIX B OTHOIIEHNH Kaxkioro [IOU, unentudukarop

KOTOPOTO OTpaXkaeTcs MO TPYIIe aHATIUTUYECKUX MNpusHakoB «Mnentudukarop
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[IDN».

22.3. Ilo moxazaremo «BenmumunHa pBIHOYHOTO pHICKA, B PyOJIeBOM
HKBUBAJICHTE» YKa3bIBa€TCAd 3HAYEHUE PBIHOYHOTO pHUCKA, ONpENEICHHOE B
COOTBETCTBHM C METOJOJOTHEH, YCTAHOBICHHOW BHYTPEHHUMHU JOKYMEHTAMH
po(ecCUOHANBHOTO YYacTHUKA, corjlacHo maparpady S5 myHkra 4.1 VYkazanus
banka Poccun Ne 5873-V. 3naueHue nokaszarens « BeauunHa peIHOYHOTO pUCKa, B
pyOJ€BOM SKBUBAJIEHTE» YYMTHIBAECTCS MPU pPACUyeTe 3HAYEHUs IOKa3aTess
«BenuunHa pHIHOYHOrO pUCKa» pasnaena 1 mHbopMaluu Mo pacyeTy HOpMaTHUBa
JIOCTATOYHOCTH KamluTaa.

22.4. Tlo mokazatensim «Benuunna TpeOOBaHHS MO TMOCTaBKE 0a3WCHOTO
aKTHUBa», « Bennunna TpeboBaHus MO MOTYUYESHUIO IEHEKHBIX CPENICTBY, « Bennunna
0053aTENbCTB O MOCTaBKE 0A3MCHOIO akTUBa» U «BennunHa 00A3aTENBCTB IO
OILIaTe JICHEKHBIX CPEACTBY» YKa3bIBACTCS BEIMYMHA TpeOOBaHUs / 00s3aTEIbCTBA
M0 TTOCTaBKe 0A3MCHOTO aKTUBA U 10 OIUIATE JIEHEKHBIX CPEJICTB COOTBETCTBEHHO,
paccuuTaHHas B COOTBETCTBUU C METOJIOJIOTHEH, YCTAaHOBJICHHON BHYTPEHHUMU
JIOKyMEHTaMu Mpo(eCcCUOHATBLHOTO YYaCTHHKA, C YY€TOM TpeOoBaHUM MyHKTa 5.4
VYkazanus banka Poccun Ne 5873-V.

23. 1o nmoka3zarensim paznena «PeecTp meHHBIX OyMar U HM(PPOBBHIX MPaB»
uH(pOpMAIMU 10 pacyeTy HOpMAaTHMBa JOCTATOYHOCTH KaluTajda PacKphIBACTCS
uH(popMaIus o LIEHHbIX OymMarax u Hu(poBbIX MpaBax.

23.1. Unentudukatop, ykazbIBaeMbIil 110 3HAYCHHUIO TPYTIITHI aHATUTUYECKUX
npuszHakoB «Mnentudukarop meHHol Oymaru /nudpoBoro mpaBay, HAOJKEH
COBNAAAaTh C WIAEHTU(UKATOPOM, YKA3bIBAEMBbIM TI0 3HAUYEHHUIO TOKa3aTens
«Unentudukarop nennon 6ymaru /nmdpoBoro mpasay moapaszzaenos 3.2, 3.3, 3.4
pazzaena 3, noapaznaenos 4.2 u 4.4 pazaena 4 undopMaiuu 1Mo pacyeTy HopMaTHUBa
JIOCTATOYHOCTH KaIuTasa.

[Tpu dhbopmupoBanun 3HAYCHUS UACHTHU(PUKATOPA IICHHOW OyMaru mo rpyrmre
aHAIMTUYECKUX Npu3HaKkoB «MneHtudukarop neHHo 6ymaru /unudpoBoro npasay,
MO3BOJISIONIETO BBIICTUTh OJHY IIEHHYI0 OymMary SMHTEHTa U3 JAPYTHX ICHHBIX

Oymar, peKOMEeHyeTCsl YKa3bIBaTh CJICAYIOIINE XapaKTEPUCTUKHU (C COXpaHEHUEM
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IIPUBEIAEHHON MOCIEN0BATEILHOCTH UX YKa3aHUs):

PeructpaiinoHHbIi HOMEpP BBIMYCKa (JIOMOJHUTEIBHOIO BBITYCKa) LIEHHBIX
Oymar. B ciywae OTCYTCTBHS  PErHCTPAllMOHHOTO  HOMEpa  BBIMYyCKa
(TONOJIHUTETFHOTO BBIYCKA) LIEHHBIX OyMar yKa3bIlBaeTCs TP HYJIS;

Kon ISIN. B ciyuae orcyrcTBus kona ISIN yka3siBaeTcs Tpy HyS;

MexayHaponHbli  KojJ  Kiaccupukauud —(QUHAHCOBBIX HHCTPYMEHTOB
(Classification of Financial Instruments, CFI) (manee - CFI). B cayuae oTcyrcTBus
kona CFI yka3piBaeTcs Tpu HyJIS.

[Tocne yka3aHHBIX XapaKTEPUCTUK B IENAX oOecredeHus UJICHTU(UKAIUU
LHEHHOM Oymaru 1O peleHul0 MNpodecCUOHANIBHOTO YYAaCTHUKA 3HAYEHHUE
uAeHTU(UKATOpa IICHHON OyMaru AOMOJIHAETCS XapaKTePUCTUKON, SBJISIOIIEHCS 110
MHEHUIO TNPOPECCUOHANIBHOIO YYACTHHKA CYIIECTBEHHOW M OTHOCSUIEHCS K
KOHKPETHOM IIeHHOM Oymare (Hampumep, HauMEHOBAaHHE JIMLA, OOS3aHHOTO IO
IIGHHOW Oymare, cepusi/HOMep OJlaHKa HEIMHUCCHUOHHOW IIEHHOW Oymaru,
PErHCTPAllMOHHBI HOMEpP TMpaBUJl JOBEPUTEIBHOIO YIPABICHUS HIIOTEYHBIM
HNOKPBITUEM, PErHCTPAllMOHHBIA HOMEpP MpaBWJl JIOBEPUTEIBHOIO YIPaBICHUS
NaeBbIM HHBECTUIIMOHHBIM (poHIOM). B KauecTBe pazgenurenss XapakTEPUCTHK
upeHTUdUKaTOpa IIECHHOM OyMaru UCIOIb3yEeTCs 3HAK «_ .

[Ipu dopmupoBanumn 3HaueHUs UACHTHUPHUKATOpa LUU(PPOBOrO mMpaBa IO
rpynie aHaIMTHYECKUX NMPU3HAKOB «MneHtudukarop neHHol Oymaru /uu@poBoro
paBay, MO3BOJISIIOIIETO BBIIEIUTh OJHO LU(GPOBOE MPaBO U3 JPYTUX LUPPOBBIX
npaB, PEKOMEHIYeTCsl yKa3blBaThb WACHTHU(PUKALMOHHBIA HOMEp BBIITyCKa
nM(ppOBOro MpaBa WM YHUKAJIbHOE YCIOBHOE OOO3HAYEHHE YTUIUTAPHOIO
1 poBOro npasa, MO3BOJIIONINE €0 HICHTU(UIIMPOBATH.

[Ipu oTpaskeHHH B OTYETHOCTU NPO(HECCHOHATBLHOTO YYACTHUKA CBEACHUH,
OTHOCSIIIUXCS K OJTHOM U TOM ke IeHHOW Oymare wiu nu(poBoMy IpaBy, T0JKEH
YKa3bIBaThCSl OJMH W TOT XK€ HMICHTU(HUKATOp IEHHOW OyMaru win 1udpoBOTO
npaBa. M3MeHeHne 3HaueHMs] MIEHTU(HUKATOpAa LEHHONH OyMaru win Hu@pOBOro
npaBa OCYIIECTBISIETCS B CIy4ae M3MEHEHMS 3HA4YECHMsS XapaKTEPUCTHK,

UCIIOJIb30BAaHHBIX MpU (opMupoBaHUM UAEHTU(GUKATOpAa LEHHOM OyMaru wiu



74

1 pOBOTo Mpasa.

23.2. Tlo mokasaremo «Tum meHHOW Oymaru (BuI (PUHAHCOBOTO
WHCTPYMEHTA)» YKa3bIBACTCsl THUII IIeHHON Oymaru ((pMHAHCOBOTO MHCTPYMEHTA) C
UCIIOJIb30BAaHUEM CIICAYIOIIUX KOJIOB:

BON1 — oGmuranuu denepaibHbIX OPraHoOB HCIOJIHUTEIBHON BJIACTH U
ooxuranuu banka Poccuu;

BON2 — oOnuranuu oOpraHoB UCHOJHUTENBLHOM BIACTH CyOBEKTOB
Poccuiickoit @eneparuu 1 00JIMraliiii MyHHUITUTIAIBHBIX 00pa30BaHU;

BONS3 — obnmuraruu KpeAUTHBIX OPTaHU3aAIiN - PE3UICHTOB;

BON4 — obnuranmu mpoynx pe3uieHTOB;

BONS — oOnuranuu WHOCTPAHHBIX TOCYJIAPCTB M OOJIMrallid WHOCTPAHHBIX
IEHTPaJIbHBIX OAHKOB;

BONG — ob6nuraiiuu 6aHKOB - HEPE3UICHTOB;

BONY — obnuraiyu npo4ux HEpe3ueHTOB;

DS1 — neno3utHble cepTUPUKATHI KPEIUTHBIX OpTraHU3aIUi - PE3UCHTOB;

DS2 — neno3utHble cepTU(PUKATH OAHKOB - HEPE3UICHTOB;

SS1 — cOeperatenbHble CcepTU(UKATHI KPEAUTHBIX OpraHHU3alMd -
PE3UICHTOB;

SS2 — cOeperarenbHble cepTU(PUKATH OAHKOB - HEPE3UJICHTOB;

SHS1 — akumy KpeauTHBIX OPTaHU3AIHH - PE3UICHTOB (OOBIKHOBEHHBIE);

SHS2 -  akmum  KpEeIWTHBIX  OpraHu3aluii -  pEe3UICHTOB
(MpUBUIIETUPOBAHHBIE);

SHS3 — akiuu mpounx pe3uieHTOB (0OBIKHOBEHHEIE);

SHS4 — axiuu mpouyux pe3uIeHTOB (IPUBUICTUPOBAHHBIC);

SHSS5 — akiuu 6aHKOB - HEPE3U/ICHTOB;

SHS6 — akiuu mpouux HEPE3UICHTOB;

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

SHS8 — mau, akium MHBECTULIMOHHBIX (DOHAOB - PE3UICHTOB;

SN1 — cTpyKTypHBIE JOJTOBBIEC IIEHHBIE OyMaru KpEeIUTHBIX OpraHu3aIui -

PE3UIICHTOB;
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SN2 — cTpyKTypHBIE TOITOBBIE IIECHHBIE OyMaru MpoYnux pe3uCHTOB;

SN3 — cTpykTypHBIE JOITOBBIC IIEHHBIC OyMaru KpEeIUTHBIX OpTaHU3AINN -
HEPE3UJICHTOB;

SN4 — cTpyKTypHBIE TOTOBBIEC IIEHHBIE OyMaru MpoOYnuX HEPE3UICHTOB;

BIL1 — Bekcens denepaibHBIX OPraHOB UCTIOJHUTEIIBHOM BJIACTH;

BIL2 — Bekcens opraHoB MCIOJHUTEIBHOM BiacTU cyOBekTOB Poccuiickoi
denepanyu 1 MyHUITUTIATHHBIX 00pa30BaHUIA;

BIL3 — Bekcens KpeIUTHBIX OpTraHU3allui - PE3UICHTOB,;

BIL4 — Bekcenst mpoyux pe3uICeHTOB;

BILS — Bekcenss HHOCTPaHHOTO TOCY/1ApCTBA;

BIL6 — Bekcens 6aHKOB - HEPE3UICHTOB;

BIL7 — Bekcenst mpoyux HEPE3UICHTOB;

DR1 - neno3utapHbie paclUCKH, BBIMYIIEHHbIE Ha IIEHHBIE OyMmaru
PE3UIEHTOB;

DR2 — nemo3uTapHble pAcHUCKW, BBINYIICHHbIE HA IIEHHBIE OyMmaru
HEPE3UJICHTOB,;

CON - cknaackue CBUAETENLCTBA,

WTS — BappaHThI;

OPN — omimuoHbl DMHUTEHTA;

ENC1 — noxymeHTapHbIe 3akIagHble (HE0Oe3ABIKEHHBIE);

ENC2 — 06e3aBuKeHHBIE TOKYMEHTAPHBIC 3aKJIa/IHbIC;

ENCS3 — snexTpoHHBIE 3aKJIaIHBIC;

DIGS(UDR1) — uudpoBsie CBUACTEILCTBA, BBIIAHHBIC JCHO3UTAPUEM Ha
yTHJINTApHBbIE U(PPOBLIE MpaBa, SBISIOMIUECS MTPAaBOM TPeOOBATh Mepeavyn BEIln
(Bemei);

DIGS(UDR2) — undpoBsle CBHAETEILCTBA, BHIIAHHBIC ICHO3UTAPUEM Ha
yTHJIUTApHBIE TU(POBBIE TIpaBa, SBISIONIMECS MPaBOM TpeOOBaTh Mepeaadn
WCKITIOUNTEIBLHBIX TIPaB Ha Pe3yJIbTaThl MHTEIUICKTYAIbLHON MEATeIbHOCTH U (M)
MIPaBOM HCTIOJB30BAHMS PE3yIbTATOB MHTEIUIEKTYATbHOUN NeITeTbHOCTH;

DIGS(UDR3) — uudpoBsie CBUACTEILCTBA, BBIAAHHBIC ICMIO3UTApUEM Ha
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yTUIUTapHbIe HU(POBBIE MMpaBa, SBIAIOIINECS MPABOM TPeOOBATh BBINOJIHEHUS
padoT U (WIN) OKa3aHUS YCIYT;

DGR(OTHER) — unbie nudpossie npasa;

DGR(UDR_DFA) — muudpoBsie mpaBa, BKIIOYAIONIMX OJHOBPEMEHHO
yTHJIUTAapHBIE IU(PPOBBIE TIPaBa U HUPPOBbIE ((MHAHCOBHIC AKTHUBBI;

DFAl1 — uudpoBsie (PUHAHCOBBIE aKTUBBI, BKIIOYAIOIINE JICHEKHBIC
TpeOOBaHUS;

DFA2 — uudpoBbsie (HHAHCOBBIE AaKTHBBI, BKJIOYAIOIINE BO3MOXKHOCTH
OCYIIIECTBICHUS MPaB MO0 SMUCCHOHHBIM IIEHHBIM Oymaram;

DFA3 — mudpoBsie (GUHAHCOBBIE AKTHBBI, BKIIOYAIOIINE TpaBa y4acTHs B
KaryTajie HelmyOJIMYHOT0 aKIIMOHEPHOTO OOIIECTBA;

DFA4 — uudpoBsie (hMHAHCOBBIE AKTUBBI, BKIIOYAIOIIUE MPAaBO TPEOOBATH
nepe1adyn YMUCCUOHHBIX IIEHHBIX OyMar;

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

UDR2 — yrunurapusie 1udpoBbie mpaBa, SBISIONIMECS MPABOM TpeOOBaATh
nepefayd  WCKIIOYUTENBHBIX TpaB HAa  pe3yNbTaThl  HMHTEJUICKTYaJIbHOMN
JEATETLHOCTH W (WJIM) TIPAaBOM MCIIOJB30BaHUS PE3YJIbTATOB MHTEIICKTYyaIbHON
NeSITeJIbHOCTH;

UDRS3 — yrunurapssie nudpoBbie MpaBa, SBISIONIUECS MTPaBOM TpeOOBaTh
BBITIOJIHEHUS pa0oT U (W) OKa3aHUs yCIyT;

KSU — knupuHTOBBIE CepTUHUKATH YIaCTHS;

ISU — unoteunsie cepTuuKaThl y4acTHs;

OTHER — unoe (B ToM uyucie nHOCTpaHHbIe (PMHAHCOBBIE MHCTPYMEHTHI, HE
KBAIM(PUIIMPOBAHHBIEC B KAUECTBE LICHHBIX OyMmar).

23.3. Tlokazarens «HaumeHoBaHuWe IeHHOW Oymaru /mUQpoOBOrO TMpaBay
3aI10JIHACTCSA AHAJIOTUYHO [MOKAa3aTeIto «HanmeHoBanue LEHHOU
Ooymaru/mudpoBoro npapay MyHKTa 8.4 HACTOSIIIETO TOPSIIKA.

23.4. Tlo mokazatemo «PerucrpannoHHbii HOMEp (MACHTU(UKAIIMOHHBIN

HOMCp) BBIITYCKa» OJI1 OMHUCCUOHHBIX EHHBIX 6YMaF, BBIITYIICHHBIX OMHUTCHTAMU -
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pEe3UICHTaMU, YKa3bIBA€TCA PETUCTPALMOHHBIN HOMEp (MACHTU(UKAIMOHHBIN
HOMED) BBITyCKa IEHHBIX Oymar (MporpaMMbl OOIUTaIwi) (151 BBITYCKOB IICHHBIX
Oymar, 3apeructpupoBaHHbiXx g0 1 sHBaps 2020 roma, yKa3bIBaeTCs
TOCY/IapCTBEHHBI PETUCTPALIMOHHBIA HOMEp (MACHTU(PHUKAIIMOHHBI HOMED)
BBIIYCKa IIEHHbIX Oymar). JlJis MHBECTULIMOHHBIX [Aa€B [TA€BOT0 MHBECTULMOHHOTO
(GoHIa, OBEPUTEIBHOE YIPABICHUE KOTOPBIM OCYIIECTBIISIET YIPaBISIOIIAs
KOMITaHHUSI - PE3UJEHT, YKa3bIBAETCS PETHCTPAUMOHHBIA HOMEpP IpPaBHII
JIOBEPUTENIBHOTO YIPABJIECHUS [1a€BbIM MHBECTULIMOHHBIM (POHIOM (IIPH HAIUYUH).
JInst eno3uTapHbBIX PACIHMCOK Ha LEHHble OymMaru pe3uJeHTOB YKa3bIBAETCA
pPErHCTPAllMOHHBIA ~ HOMEp  (FOCYJAapCTBEHHBIA  PErMCTPAallMOHHBIM  HOMED,
UJCHTU(UKAIIMOHHBIA HOMEp) BBITyCKa MNpPEJCTaBIsIEMbIX IIEHHbIX Oymar. [lns
UIIOTEYHBIX CEPTU(PUKATOB Y4YacCTUsl YKa3bIBA€TCSI HOMEP PETUCTpalUU IMPaBHII
JIOBEPUTEIIBHOIO  YIIPABJICHUS  HWIIOTEYHBIM  IOKpbITHEM. JUId  3aKJIaJHBIX
YKa3bIBAETCSI HOMEP PETMCTPALN UIIOTEKH, & B CIIydae €CJIM MPEAMETOM UIIOTEKH
SBJIIOTCS. HECKOJBKO OOBEKTOB HEIBMXKMMOCTH — HOMEDP PErHCTpalliy HIIOTEKU
NEPBOrO, YKa3aHHOTO B 3aKJaJHOH, OOBEKTa HEABM)KMMOCTH. JlaHHBIE MO
3aKJIaJIHBIM YKa3bIBAIOTCS B pa3zpe3e Kaxaou 3akiagHoil. [ns mudpoBbix mnpas
YKa3bIBAeTCsl WJCHTHU(PUKALMOHHBII HOMEp BBIIyCKa LHU(POBOro mpaBa WIH
YHHUKQJIbHOE YCJIOBHOE OO0O3Hau€HHWE YTWIMTApHOro UU(pPOBOro Ipasa,
MO3BOJISIONIEE €ro UACHTU(ULIUPOBATH.

23.5. Tlokazarens «Kopx ISIN nenHoit Gymaru» 3amofiHsSETCS aHAJIOTHYHO
nokazatento «Kom ISIN nerHoit Oymarm» myHKTa 8.5 HacTOSIIero mopsaka.

23.6. Ilo moxkasarento «HammeHOBaHME OSMHTEHTa» YyKa3bIBaIOTCS B
OTHOIIIEHUU 3MHUTEHTOB IIEHHBIX OyMmar (Jul, OOs3aHHBIX MO LIEHHBIM Oymaram)
MOJIHOE UJTU COKpalIeHHOE (MpY HAIMYMHY ) HAUMEHOBAHKE (1J151 FOPUINYECKUX JIUIL),
bamunus, uMsi, OTYECTBO (MOCIEAHEE — MPU HATMYUN) WK GaMUIHS U WHULHAIIBI
(mmst puszmaeckux nui). [Ipu 3ToM yka3sIBaroTCA:

JUTSl IETIO3UTAPHBIX PACIIUCOK — HAMMEHOBAHUE AMUTEHTA MPEICTABIIEMbIX
LEHHBIX Oymar;

1A HMHBCECTHIIMOHHBIX IIa€B IIa€BOI'O0 HMHBCCTHIIMOHHOI'O (bOHﬂa —
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HAaWMEHOBAHUE YIIPABJISIONICH KOMIIAHUU MMaeBOr0 MHBECTUIIMOHHOTO (DoH7IA, a B
CKOOKax — TOJHOE€ Ha3BaHWE (MHIWBHAyaJIbHOEC O0O3HAUCHHE) TMACBOTO
WHBECTUIIMOHHOTO (DOHJIa B COOTBETCTBHM C PEECTPOM IMAEBBIX MHBECTUIIMOHHBIX
¢$oHI0B, TPETyCMOTPEHHBIM MyHKTOM 9 ctathu 19 @enepanbHOro 3akoHa ot 29
HOsi0ps 2001 roma Ne 156-®3 «OO6 wunBectunuoHHBIX GoHAax» (CobOpanue
3akoHosarenbcTBa Poccuiickoit deaepanuu, 2001, Ne 49, ct. 4562; 2019, Ne 30, cT.
4150);

JUTSL 3aKJIAJIHBIX, OOSI3aHHBIMU 1O KOTOPBIM SIBJISIOTCS (DU3HUECKHUE JHIa, —
dbaMmMs 1 THULUAIBI OOSI3aHHBIX JIMII;

JUISl TOKYMEHTAPHBIX 3aKJIaJHBIX, BKJIIOUCHHBIX M0 COCTOSIHUIO HA OTYETHYIO
JIaTy B COCTaB UMIOTEUHOTO MOKPBITHUS, B CIIydae OTCYTCTBUS Y TPO(PECCHOHATIEHOTO
y4acCTHUKA CBEJIEHUM O (paMuiiiu, UMEHH, OTYeCTBE (TIOCIECIHEM — MPU HATUYHH)
JIAIA, 00SA3aHHOTO 110 3aKyiIagHou, — «DJI»;

JUTsl TU(POBBIX CBUIETENHCTB — MOJTHOE HAUMEHOBaHUE (11 FOPUANYECKOTO
auna) win  (pamMuwins, UM, OTYECTBO (MOcienHee — Mpu Haauuuu) (s
WHIUBUYAIbHBIX TPEANPUHUMATENCH) JUIA, TMPUBJICKAIONIETO0 WHBECTUIIUN
MOCPEACTBOM BBINTYCKA YTWJIMTAPHBIX HU(POBBIX MpaB, B OTHONIEHWU KOTOPBIX
JIENO3UTAapUEM BbIIaHbI ITU(GPOBBIC CBUIETEIHCTBA;

JUTsI IM(POBBIX MPAB — MOJTHOE HAMMEHOBAHUE (JIJ151 FOPUINYECKOTO JIUTIA) UITH
dbamuius, UMs, OTYECTBO (MOCIEIHEEe — MPU HAIW4uu) (M1 UHIAUBUIYATbHBIX
MpeAnpruHUMATeNei ) JIMIa, BBIMYCTUBIIETO IU(PPOBHIE TIPABa,;

JUISl KIIMPUHTOBBIX CEPTU(PUKATOB ydacTUs — HAUMEHOBAHUE KIMPUHTOBOM
opraHuzainuy, cGOpMHUPOBABILIECH HMMYIIECTBEHHBIM TMyJ, a B CKOOKax —
WHUBUyalIbHOE 0003HaUYE€HNE UMYIIIECTBEHHOTO MYJIa;

JUIS. UMOTEUHBIX CEPTU(PUKATOB ydacTUsT — HAUMEHOBAHUE OpPTaHU3aIlUH,
OCYIIECTBIISIONIEH BBIJIady HIOTEUHBIX CepTU(PHUKATOB ydacTus (yMpaBISIOIIETO
UTIOTEYHBIM TOKPBITHUEM), a B CKOOKax — WHAWBUAYyadbHOE OOO3HAYEHUE
UIIOTEYHBIX CEPTUPUKATOB yUaCTHS.

B ciyuae ecni SMUTEHTOM IIEHHBIX OyMar (JTUIIOM, O0SI3aHHBIM 10 TIEHHBIM

Oymaram) sIBJISIETCS HEPE3UJICHT, YKa3bIBA€TCs €r0 HAaMMEHOBAHUE Ha aHTJIMHCKOM
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A3BIKE.

B cnyuwae ecnu B 3akiagHOM yKa3aHO HECKOJIBKO JHI, OOSI3aHHBIX 10
3aKJIaHOM, oOTpaxkaercss HHGoOpMalMs MO O00s3aHHOMY JIMIly, YKa3aHHOMY B
3aKJIaJHON TIEPBBIM.

B ciyuae eciiv SJMUTEHTOM LIEHHBIX OyMar (JIMIIOM, OOsI3aHHBIM 1O IIEHHBIM
Oymaram) SIBJISIETCS HEPE3UJICHT, B Kaue€CTBE KOTOPOTO BBICTYIAE€T MHOCTPAHHAS
KOMITaHHUsI, 3apETUCTPUPOBAHHAS KaK MEXIyHApOHAsi KOMIIAHHUS B COOTBETCTBUH
co cratbedl 5 @enepanbHoro 3akoHa oT 3 amBrycra 2018 roma Ne 290-®3 «O
MEXIYHAPOJHBIX KOMIAHUSAX M  MeXAyHapoaHbix Qonmax» (CoOpanue
3akoHosarenbcTBa Poccniickont @enepanun, 2018, No 32, cr. 5083; 2018, No 53, cT.
8411), To mno mokazatemo «HamMeHOBaHWE SMHUTCHTa» YKa3bIBaCTCS €ro
HAaMMEHOBAHHE Ha PYCCKOM SI3bIKE.

23.7. Tlo mnokazarento «WUHH wumu TIN »smuTeHTa» yKa3bIBaeTcs
uaeHTUGUKAIMOHHbIN HoMep Hanoromnatensinuka (MHH) (mns pesunmeHtos),
UJEHTU(UKALIMOHHBI HOMEDP HAJIOrOIUIATENbIINKA - THOCTPAHHON OpraHU3aliy B
ctpane peructpamuu (kox Tax Identification Number (manee — TIN) wunm
pPErUCTpaIlMOHHBIN HOMEpP B CTpaHe perucTpanuu (s Hepe3uIeHTOB) IMUTEHTA (B
ciyuae orcyretBus TIN), ykazanHoTro o nokasarenio «HanMeHoBaHNE SMUTEHTAY.

JIist  Iemo3uTapHBIX PACHHCOK, BBINYIICHHBIX Ha IIEHHbIE Oymaru
pe3unieHToB, yka3biBaeTcss MHH sMutenTta npeacraBisieMbiX IEHHBIX OyMar.

JIist  Iemo3uTapHBIX PACHHCOK, BBIMYIICHHBIX Ha IIEHHbIE Oymaru
Hepe3ueHTOB, yka3biBaeTcs koa TIN (ero aHasior) sMUTEHTa TMPEACTaBIISIEMbIX
LEHHBIX OyMar WM PerucTpalMOHHBbIA HOMEpP B CTpaHe perucrpauuu (B ciydae
orcyrctBus TIN (ero ananora).

JUist 3aKkiiagHbIX, OOSI3aHHBIMU IO KOTOPBIM SIBJIIFOTCS HECKOJIBKO JIMII,
ceeaenus 06 MHH otpaxatorcss mo o0si3aHHOMY JIMIy, YKa3aHHOMY B 3aKJIaJIHOM
MIEPBBIM.

JUist  ueHHbIX Oymar, BBIIYIIEHHBIX  MEXAYHApOJIHONM  KOMITAHHEH,
ykasbeiBaercss THH mexnyHapogHon KoMITaHuu.

23.8. Ilo mnoxkazarento «OI'PH osmuTeHTa» yKa3bIBae€TCs OCHOBHOM
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TOCY/IapCTBEHHBI PETUCTPALIMOHHBIA HOMEpP SMUTEHTa IIEHHOM Oymaru (Juiia,
o0s3aHHOTO TIO TIeHHOW Oymare). JIJ1 WHBECTHUIMOHHBIX TIA€B TACBOTO
WHBECTUIIMOHHOTO (DOHJA, JOBEPUTEIHHOE YMPABICHHE KOTOPHIM OCYIIECTBISET
yOpaBISIIONIas KOMIIAHUA — pe3uaeHT, ykaswsiBaeTcss OI'PH  ympansromei
KOMITAaHUM T1a€BOT0 WHBECTULHMOHHOTO (oHma. g J1erno3uTapHbIX PaCHUCOK,
BBINYIICHHBIX Ha LIEHHbIe Oymaru pe3uaeHToB, ykasbiBaerca OI'PH smutTenta
IEHHBIX OyMar, JIeXalluX B OCHOBE JICTIO3UTAPHBIX PACIIHCOK.

JIist 3aKkiiagHbIX, OOSI3aHHBIMU IO KOTOPBIM SIBJISIFOTCS. HECKOJIBKO JIHII,
ceenenust 00 OI'PH orpaxaroTcst mo o0si3aHHOMY JIMITY, YKa3aHHOMY B 3aKJIaHOM
NIEPBBIM.

JUis  1eHHbIX Oymar, BBIIYIIEHHBIX MEXKIYHApOJHOW  KOMIIaHUEH,
ykaszbpiBaercss Ol PH MexxnyHapoaHOM KOMITaHHH.

23.9. Ilo nokazaremo «Kox cTpaHbl» yKa3blBaeTCsi B COOTBETCTBUM C
Oo6mepoccuiickum  kinaccudukaropom crtpan mupa (OKCM) mudpoBoii kox
CTpPaHbl, PE3UICHTOM KOTOPOH SIBISETCS SMUTEHT LIEHHBIX Oymar (JIU1o, 00A3aHHOE
Mo IIEHHBIM Oymaram) WIM JIMIO0, BBIMYCTHBIIEE LHU(PpPOBOE TMpPaBO WU
MPUBJIEKAIOIIEe HHBECTUIMU IOCPEACTBOM BBIMYCKA YTUIUTAPHBIX HU(POBBIX
pas.

23.10. ITo mokazatemnto «Koj BaatoTh» yKa3biBaeTCs IMU(POBOI KO BaTIOTHI,
B KOTOPOM BBIPA)KEH HOMHUHAJI LIEHHOW OyMaru (Tpex3HauyHbIi LHU(PPOBOM KO U
TPeXOYKBEHHBIN KOJI (C MCIIOIB30BAHUEM Pa3/ICIUTENs «-» (TUPE) B COOTBETCTBUU
¢ Oomepoccuiickum kinaccupukatopom BamoT (OKB)), npu »stom mns
JIENO3UTAPHON PACTIMCKU YKa3bIBAETCS KOJ BaJIOThl, B KOTOPO HOMHHHpPOBAHA
npejcTaBisieMasl lleHHas Oymara, uid nmaeB (aKkIuil) WHBECTUIIMOHHBIX (OHIIOB
yKa3bIBaeTCs KOJ BaIIOTHI BBITYCKA.

23.11. Tlo nokazatento «KoTHpoBaNbHBINM CHHCOK» YKa3bIBa€TCS OJHO W3
CHENYIOIINX 3HAYCHUM:

1 ypoBeHb;

2 YpOBEHB;

3 ypOBEHB;
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BHe KOTupOBajIbHBIX JTUCTOB.

23.12. Ilo mnoxka3arento «YpPOBEHb pPEUTHHra SMHUTEHTA» YKa3bIBaeTCS
KPEJIUTHBIA PEUTHUHT YMUTEHTA [ICHHON OyMaru.

23.13. Ilo moxazaremto «MHH wmmu TIN pedTHHroBOro areHTCTBa» B
OTHOUIEHUM pEUTHUHTOBOro areHtcTBa ykasbiBaercs WMHH nns pesuneHTos,
UJeHTU(UKAIIMOHHBIA HOMEP HAJIOrOIIaTeIbIINKA - HHOCTPAHHOM OpraHU3aliy B
ctpane peructpauuu (kox TIN) wam perucTpallMOHHBIA HOMEP B CTpaHe
peructpauuu (pu orcyrcTBUM Koaa TIN) ayis Hepe3u1eHTOoB.

23.14. Tlo nokazatento «J/lata moraimieHuss (JOCPOYHOTO TMOTAILICHHUS)»
yKa3bIBAETCsl JaTa TOTAalIeHHus IIeHHOW Oymaru, gaTa JOCPOYHOTO TOTAIleHHUs
[EHHOM OyMaru 1mo yCMOTPEHUIO YMUTEHTa (Jiviia 00sA3aHHOTO O IIEHHOM OyMare)
WIN JaTa JOCPOYHOTO TOTAlIeHUs! IIEHHOW Oymaru mo TpeOOBaHWIO BIA/ICIbIICB
TOJIBKO JJIl LEHHBIX Oymar, KOTOpble ObLIM OOBEIMHEHBbl B TIPYMIBI COIJIACHO

nyHKTY 6.5 Yka3anusa banka Poccun Ne 5873-V.



