IHopsinox mo moaroroBke HH(popManKu N0 pacyeTy HOPMATHBA

AOCTATOYHOCTH KaIIMTAaJAa

1. HWudopmamus mno pacueTy HOpMATHBa JIOCTATOYHOCTH KamHTaia
npo(heCCHOHATIBHBIMA YYaCTHUKAMM, WUMEIOIMMU JIMIEH3UI0 Ha OCYILIECTBICHUE
JUIIEPCKOM, OPOKEPCKOM IESTENbHOCTH, a TAKXKE JIMLEH3UI0 Ha OCYLIECTBICHUE
JEATEIbHOCTH MO YIPABJICHUIO LEHHBIMU OyMaraMu M HE UMEIOIIUMHU JIMLIEH3HIO
yOpaBIsOWE  KoMmaHuu  (gajnee —  Opo(eCcCHOHAIbHBIA  YYaCTHHK),
NpEe/ICTaBISACTCS Ha €KEKBAPTAILHOW OCHOBE KPYITHBIMU® ¥ CPETHIMHU?, Ha TOT0BOM
OCHOBE — MaJIbIMU®.

Wudpopmanus 1o pacyeTy HOpMaruBa  JOCTATOYHOCTHM  KamuTaja
pO(ECCUOHATIBHBIMU YYaCTHUKAMHU, WMEIOIIMMH JIUIEH3UI0 Ha OCYILECTBIICHUE
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 Iepuoja, 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.

3anonHeHrne MokaszaTened  HMHQOpMalMM MO  pacueTy  HopMaTuBa

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

! OpraHu3aiyy, onpeenuBIIie X0Ts OBl 0 OJJHOMY M3 IOKa3aTeNel, YCTaHOBIICHHBIX B rpade 2 npmioxenus k [lonoxennto banka Poccrn ot
27 wmrons 2015 roma N 481-I1 B kauecTBe TOJOBOTO JAMAna3oHa 3HAYCHHH IMOKa3aTeNeil AESATENbHOCTH A KaKAOTO U3 OCYIIECTBISIEMBIX
npoheCcCHOHANBHBIM yJaCTHUKOM JIUIEH3UPYEMBIX BUAOB NPO(ECCHOHANPHOH IeATeNbHOCTH HAa DBIHKE LEHHBIX OyMmar (Janee - TOJOBOH
JIMaTia30H) KBapTAIbHBIN JHaNa30H, YKa3aHHbIH B Tpade 5 nprioxkenus k [lonoxenuto banka Poccun N 481-I1

2 OpraHu3aIyy, ONpeIeuBIINe X0Ts1 OBl II0 OHOMY M3 IIOKa3aTeNlel NEesATENbHOCTH B Ka4eCTBE TOJ0BOIO AMana3oHa KBapTAIbHBIH JMaIa3oH,
ykazaHHbIH B rpade 4 npuioxkenus k [Tonoxenuro banka Poccun N 481-I1, 1 He onpenenyBIIe HY IO OTHOMY U3 ITOKa3aTeseil e TebHOCTH B
Ka4ecTBE rOZ0BOr0 AMAa30Ha KBAPTAIBHBIN IMana3oH, yKa3aHHbIN B rpade 5 npunokenus k [lonoxenuto banka Poccun N 481-I1

3 Opranusanuy, He ONpelelMBIINE HU [0 OZHOMY M3 HOKa3aTeleH NesSTeNbHOCTH B KayeCTBE TOJOBOrO JUANa30Ha KBapTAIbHBIN AMANa3oH,
yKa3aHHbI B Tpadax 4 u 5 npunoxenus k [Tonoxenuto banka Poccun N 481-T1



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 cents0pst 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 MPEAYCMOTPEHO HACTOSLIUM MOPSIKOM).

2. 3uauenus mnokazatene «KoapduuueHt obOecrieHeHUs», «3HAUCHHE
kKod(dduieHTa pucka yCIOBHOTO 00s3aTENbCTBA KPEAUTHOTO XapaKTepay,
«Iloka3arens pucKa B OTHOIIEHWM KOHTpareHTa/kinueHTa» (moapaszmen 3.1
uHopMalMu MO  pacyeTy  HOpMaTUBa  JIOCTAaTOYHOCTH  KamuTala),
«Koppektupyromuii koapdurment» (nompasaen 3.3 uHPOpMAUU TIO pacyeTy
HOpMAaTHBa JOCTAaTOYHOCTM Kamurtana), «CrtaBka puckay, «CraBka BalOTHOTO
pUCKa WKW KPEOUTHOIO CIIpena, MpUMEHseMasl JJIsi pacueTa OCHOBHOI'O PHUCKA»
(moxpazaen 3.4 urdopmalnuu Mo pacdyeTy HOpMATHBA JIOCTATOYHOCTU KaluTalla),
«CraBka pucka», «CTaBka pucKa BaJIOThl, B KOTOPOH HOMHHHUPOBAHBI IICHHBIC
OyMaru /OCYIIECTBISIOTCS pacueThl MO IMUGPOBOM BalOTe (MHOCTPAHHOMY
uppoBOMy MHCTPYMEHTY)» (moapazzaen 4.2 undopMaiuu 1o pacueTy HopMaThBa
noctatoyHocTH Kamurtana), «CraBka pucka» (moapazaen 4.3 undopmanuu 1o
pacdyeTy HOpMaTHhBa JIOCTATOYHOCTH Kamutana), «CTaBka pucka mo 0a3ucHOMY
akTuBy», «CTaBka pHCKa BallOThl 0a3uCHOro axkTuBa», «KoppekTupyrommii
koddumment», «CraBka pucka BaJlOTBI 10 TOCTABISIEMBIM/TIOTYy4aEMbIM

JNeHeXHBbIM cpeacTBam» U «Koppektupyromuii ko3QQPUUUeHT 1o MNpPOLEeHTHOU



YacTH PHIHOYHOTO PHUCKA MO MOCTaBIISEMbIM/TIOTYyYaeMbIM JICHEKHBIM CPEACTBAM
(mogpaznen 4.4 uapopmanuu 1Mo pacyeTy HOpMaTHUBA JOCTATOYHOCTH KaIluTaja)
OTpa)xaroTcs B MPOIICHTAX.

Jlnsa ueneit nmpumeHenust nmyHkTta 6.8 Ykazanus banka Poccun Ne 5873-Y B
cilydae eciiv BelInurHa o0bekTa () He nmperycMoTpeHa YkazanueMm banka Poccuun
Ne 5873-Y nns omnpeneneHusi 3HAUEHUS CTaBKM pUCKAa B KAaueCTBE BEIUUYMHBI
o0BekTa (D) B IOMYCTUMO UCITOIH30BATh:

® I OMIUOHHBIX JOTOBOPOB, MO KOTOPHIM KIMPHHIOBAasl OpraHU3alus
pacCUMTHIBACT  BEIUYUHY  HHAMBUAYAJIBHOTO  KJIMPUHIOBOTO
oOecniedeHus, — 3HaueHue mokazarens «['O», mpexycMOTpeHHOTO
noAnyHKToM 5.4.6 myHkra 5.4 Ykazanus banka Poccun Ne 5873-V;

e U1 ONUMOHHBIX AoroBopoB Tuma «Call» — 3HaueHme mnoxazarens
max (P6a -S; 0), npenycmotrpennoro noanynktamu 5.4.7.1 u 5.4.7.2
nyHkTa 5.4 Yka3anus banka Poccun Ne 5873-V;

® JUId ONIIMOHHBIX JOTOBOpPOB Tuma «Put» — 3HaueHHe MoOKa3aTes
max (S — P6a; 0), npemycmMoTpenHoro noamyHkramu 5.4.7.3 u 5.4.7.
nyHkTa 5.4 Ykazanus banka Poccun Ne 5873-V.

Nudopmanuas mno mnokazatento  «Koppektupyromuii k03P huimenT
(mogpaznen 4.4 undopmaluu 1Mo pacuyery HOpMaTHUBA JOCTATOYHOCTH KaluTasia)
OTpa)xaeTcsi ¢ COOIoIeHneM TpeboBanuii moanyHkTa 5.4.3 myHkra 5.4 Ykazanus
banka Poccum Ne 5873-Y.

3HaueHUs] YHUCIOBBIX IMOKa3zaTtenedl WH(pOpMaluu MO pacueTy HOpMaTHBa
JIOCTaTOYHOCTHU KaluTajia MPUBOSATCS C TOUHOCTHIO 10 IBYX 3HAKOB IOCJIE 3aIlsTOM,
3a UCKJIFOYCHHUEM CIICAYIONINX MoKa3zaTesei: mokazarenb «CTOMMOCTh 3a €UHUILY
aKTUBa», yKa3aHHbIM B moapaszaenax 3.2, 3.3, 3.4, 4.2 u 4.3 u, nokazatenu «llena
UCTIOTHEHHS OMIMOHa», «CTOMMOCTH OIMIIMOHHOTO JOTOBOpa», YKa3aHHBIE B
nonpazaene 3.4, mokazarenu «lleHa wucronHeHus omuuoHay, «PBIHOYHAS IieHa
0a3uCcHOTO aKkTuBa» M «BemnunHa 0a3HMCHOrO aKTHMBAa/HOMHUHAJILHAS CTOMMOCTBY,
yKa3zaHHbIe B mojapasaene 4.4, mo KOTOPhIM JOMYyCTHMMO YKa3blBaTh 3HAYCHUS C

TOYHOCTBIO JI0 IBaJILIaTH 3HAKOB MOCIE 3aIsATON ¢ yka3aHueM 3HaueHus decimals



«20».

3. Tlo mokazarensim pasgena 1 uHpopmanuu Mo pacueTy HOpMaTHBa
JIOCTATOYHOCTH KalHTala YKa3bIBaIOTCS 3HAUEHUS MOKAa3aTeseil, BKIOYAEMBIX B
pacueT HOpMaTHhBa JOCTATOYHOCTH KaluTala B COOTBETCTBHHM C TPEOOBAHUAMU
Vkazanus banka Poccun Ne 5873-V.

[To nmokazarento «BennunHa Kanurtajia» yKas3blBac€TCs 3HAUEHWUE BEIIMYHUHBI
KalruTanaa, paCCYNTAHHOE B COOTBETCTBUU C pa3AesioM 2 MH(OPMALMU MO pacyeTy
HOpPMAaTHBa I0CTaTOYHOCTH KaluTaa.

[lo moxa3aremo «BenuunHa KPEIUTHOIO PHUCKA» YKa3bIBACTCS 3HAUYECHHE
BEJIMYMHBI KPEIUTHOTO PHUCKA, PACCUMTAHHOE B COOTBETCTBUU C pPa3leioM 3
uH(OpMAIUH IO pacueTy HOpMATHUBA JIOCTATOYHOCTH KaruTasa.

[lo moka3zatento «BennurnHa pPHIHOYHOIO PHUCKA» YKA3bIBAETCS 3HAUYCHHE
BEJIMYMHBI PBIHOYHOTO PHUCKA, PACCUUTAHHOE B COOTBETCTBUU C pazuenom 4
uH(OpMAIUH TI0 pacyeTy HOpMATHUBA JIOCTATOYHOCTH KaruTaa.

[lo mnokazarento «HopmaTuB JOCTaTOYHOCTM KamuTajga» YKa3bIBAETCS
3HAQYEHUE,  COOTBETCTBYIOIIEE  HOPMATHUBY  JOCTATOYHOCTH  KallWTala,
paccyuTaHHOMY NPO(PEeCcCHOHATHLHBIM YYACTHUKOM B COOTBETCTBUU C IMTyHKTamu 1.2,
1.4—1.5 Yka3anus banka Poccun Ne 5873-V.

[To mokazaremto «lIpuumHa HECOOTBETCTBHS HOPMAaTHUBA AOCTATOYHOCTHU
KalnuTajla» YKa3bIBa€TCAd OJHO W3 CIEAYIOIIMX 3HAYEHUW, COOTBETCTBYIOIIMX
MPUYMHE CHIXKEHHUSI HOpMAaTHWBa JOCTATOYHOCTH KalWTajla HU)KE MUHHUMAJIbHOTO
3HA4YEHUSI HOPMATHBA I0CTATOYHOCTH KamuTaia:

1 — B ciiyuae npunsatus CoBerom nupektopoB banka Poccuu B cOOTBETCTBUUM
c nyHKTOM 17° wactu nepBoii crateu 18 DenepanbHoro 3akoHa ot 10 uronsa 2002
roja Ne 86-®D3 «O [enrpansaom 6anke Poccuiickoit @enepanuu (banke Poccun)»
pEelIeHUs O MOBBIIICHUH CTaBKU PUCKA YMEHBIIEHUS (YBEJIMYECHUS) LEHbI IEHHOU
OyMaru, JIparolieHHBIX METAIOB WJIM Kypca WHOCTPAHHOW BaJFOTHI KIUPUHTOBOM
OpraHu3allid WA PEUIEeHUs, UCXO0Jd M3 KOTOPOro CJEAyeT CHHUXKEHUE YPOBHS
KPEAUTHBIX PEUTUHTOB;

2 — B ciydae nipunsaTus CoetoM AupekTopoB banka Poccun B cooTBETCTBUU



c nmyHKToM 17° wacTtu nepBoii ctathu 18 @enepanbHoro 3akoHa ot 10 utons 2002
rona Ne 86-®3 «O Llentpansaom 6anke Poccutickoit @enepanun (banke Poccun)»
pemieHuss 00 M3MEHEHMM TEPEYHsI KPEIUTHBIX PEUTHMHTOBBIX areHTCTB WIH
peIIeHusl, WCXOAS W3 KOTOPOTO CJIEAyeT TOBBIMICHUE YPOBHS KPEIUTHBIX
PEUTHUHTOB;

3 — B ciIyyae HaJlM4us MPUYUHbBI, HE COOTBETCTBYIOLIEH 3HAUCHUAM « 1 » 1 «2».

4. Tlo moxazarensiM pasfeja 2 wuHQOpPMAIMH IO pacueTy HOpMaTHBa
JIOCTATOYHOCTH KaruTaja yKa3bIBaIOTCS 3HAYCHMs IMOKaszaTesied, BKIIOYAeMbIX B
pacdeT ToKasaTelis JOCTAaTOYHOCTH KanuTala B COOTBETCTBHHM C TPEOOBAHUSIMU
VYkazanus banka Poccun Ne 5873-Y.

AKTHBBI, B TOM 4YHCIIe HUQPPOBBIE BaTIOTHl (MHOCTPAaHHBIE IU(POBBIC
WHCTPYMCHTBI), B OTHOIICHUH KOTOPBIX YCTAaHOBJIICHO OOpEMEHEHUE WIIN
OTrpaHUYCHHE paclopspKEHUs (BKIIOYas aKTHUBBI, HA KOTOPHIE HAJIOKEH apecT, WU
pacropsbKeHHEe  KOTOPBIMH — OTPAaHMYEHO Ha OCHOBAHUUM PEIICHHUs] OpraHa
TOCYJapCTBEHHOW BIIACTH, WJIA OTPAaHUYCHHE PACIOPSDKCHHS  KOTOPBIMH,
YCTAHOBJICHO  BCJCJCTBHE  HEAPYKCCTBEHHBIX  JCHCTBUH)  (mamee — —
3a0JIOKMPOBAHHBIC aKTHBBI) OTPAXKAIOTCS 32 BHIUETOM CYMMBI CO3JJaHHOTO pe3epBa
noJ1 ux oOecLeHeHHe.

B ciyuae ecnu mokasarenu pasnena 2 uHGOpMAIMK MO pacyeTy HOpMaTUBa
JIOCTAaTOYHOCTH KalWTaja, BKJIIOYacMble B pacyeT OCHOBHOTO KalWTajla H
JOTIOTHUTEIPHOTO ~ KamuTana, SBJSIOTCS OTPUIIATETbHBIMH, WX 3HAYEHUS B
uH(OpPMAITUHU TI0 pacyeTy HOPMATHBA JOCTATOYHOCTH KaIluTaja yKa3bIBAIOTCS CO
3HAKOM «-» (MHHYC).

5. B pasgene 3 uwHbopmanuu 1O pacueTy HOpPMATHBA JOCTATOYHOCTH
KaluTajla OTPaKAlOTCS BCE aKTHUBBI M YCIIOBHBIE 0053aTEIbCTBA KPEIUTHOTO
XapakTepa, MO3UIUN KIMEHTOB M TpeOoBaHMsS MPOoheCcCHOHATBHOTO YYaCTHHKA K
KJIIMEHTY, B OTHOIICHUU KOTOPBHIX MPOGECCUOHANBHBIA YYACTHUK JOJIKEH
pacCYMTBIBaTh KPEIUTHBIH PHUCK B COOTBETCTBUHM C TPEOOBAaHUSMH TJIaBbl 3
Vkazanus banka Poccuu Ne 5873-V.

Jlia nenel 3anojHeHUs pasfena 3 MHPOopMauuu MO0 pacuyeTy HOpMaTHBa



JIOCTAaTOYHOCTH KamuTasia TPo(eCcCHOHATbHBIM YYaCTHUKOM KKIOMY KPETUTHOMY
PUCKY TIPUCBAMBACTCS YHUKAIBHBIN HICHTU(DHUKATOP, TIPH ITOM HIACHTHU(PUKATOPHI
KPEIUTHOTO PUCKA, yKa3biBaeMble B mojpaszene 3.1 paznena 3 uHbopManuu 1o
pacdyeTy HOpMaTHMBa JIOCTATOYHOCTH KamWTala, B MEIAX pacmupOBKU
uHpOpMAIUU O KaXXIOM KOMIIOHEHTE KPEAUTHOTO PHUCKA JOJHKHBI OBITH TaKkKe
OTpaX€Hbl B COOTBETCTByIomIeM Tmoapazaene 3.2, 3.3 wumu 3.4 pasgena 3
uHOpMAIIMU 10 pacyeTy HOpPMAaTHWBa JOCTATOYHOCTH KaluTajda H JOJKHBI
MOJIHOCTBIO COOTBETCTBOBATh UJICHTU(PHUKATOPAM KPEAUTHOTO PUCKA, YKa3aHHBIM B
noapazzaene 3.1 pazaena 3 ¢ coOM0ICHUEM eIMHOTO peructpa OykB. MckiroueHuem
ABJIAIOTCS MIAEHTU(UKATOPHI KPEAUTHOIO pHUCKA, YKa3aHHble B moppaszzaene 3.1
paznena 3 wHbOpMAMKM IO pacyeTy HOPMATHBA JIOCTATOYHOCTH KamluTalia, B
OTHOIIIEHUH TpeOoBaHUN MNPO(HECCHOHAIBPHOTO YYacTHUKA K OMNPEICIICHHOMY
KOHTPareHTy, BHIPAXKEHHBIX UCKIIOUUTEIHLHO B PYOJIsiX, HE MPeaycMaTPUBAIOIIUX
oOecrieyeHWEe ¥ HE YYACTBYIOIIMX B HETTUHre, HH(pOpMAIUs O KOTOPBIX
YKa3bIBACTCSl UCKJIIOUUTENBHO B noapaszaene 3.1 paznena 3.

6. Madopmarus o nmokaszatessam nojapasnena 3.1 pazaena 3 uadopmanuu mno
pacyeTy HOpMaTUBa JIOCTATOYHOCTHU KaluTaljla PacKpbIBAETCS MO KaXJOMy aKTHURBY,
YCIIOBHOMY 00s13aT€JIbCTBY KPEIUTHOTO XapakTepa, TO3UIMU KIMEHTa, 3a
UCKJIFOYEHUEM TMO3WLHKM KIMEHTOB, MOAYJb CYMMbl BEIMYUHBI OTPUILIATEIIBHBIX
m1aHoBbIX ocTaTkoB (NPK) m cymmbl BenuuuHbl pbiHOYHOro pucka (MRkp),
ONPENICNICHHBIX IO TaKUM KJIMEHTaM II0 COCTOSHHMIO Ha OTYETHYIO JaTy, He
MPEBBINIAET TPUCTA ThICSY pyOIiei, MHPOpMAITUS O MO3UIIUN KOTOPBIX TPUBOIUTCS
COBOKYITHO C YKa3aHUEM M0 Moka3zaTento «Tun akTuBa/ycioBHOTO 00s3aTEIbCTBA
KPEIUTHOTO XapakTepa» 3HaueHus «I[lo3unusa KIMeHToB» U mo mnokasarento «Bun
akTMBa / YCIOBHOTO 00s3aTelIbCTBA KPEAUTHOTO XapakKTepay 3HadeHUs
«CoOBOKYITHasi TO3ULIMS KIIUEHTA.

Nudopmarus mo mokaszarensm noapaszaena 3.1 pazaena 3 uHbopmariu 1o
pacueTy HOpMaTHMBa JOCTATOYHOCTH KalHWTajla pPAacCKpPhIBA€TCSI B pa3pese
UJEeHTU(HUKATOPOB KPEAUTHOTO PUCKA.

6.1. ITo nokazaremo «Tum akTUBA/yCIOBHOTO 00SI3aTEIHCTBA KPEIUTHOTO



XapakTepay yKa3bIBAeTCs OJTHO U3 CIEAYIOIINX 3HAYCHHIM:

AKTUB;

VYcaoBHOE 00513aTETBLCTBO KPEAUTHOTO XapaKTepa;

[To3unms kineHTa.

3nauenue «[lo3unmst KiaueHTa» YyKa3blBaeTcd B OTHOLICHUU MO3UIIUU
KJIMEHTOB C OTNPE/ICIICHHBIM YPOBHEM PUCKa B COOTBETCTBHUHM C IyHKTamu 3.18 - 3.23
VYka3zanus banka Poccun Ne 5873-Y.

6.2. Ecnmu mno mnokazaremo «Tum akThBa/yCIOBHOTO 00s3aTEIbCTBA
KPEAUTHOTO XapakTepa» yKa3aHO 3HaueHue «AKTHUB», TO MO Tokazatemo «Bun
aKTUBA/yCIIOBHOTO 0053aTEeNbCTBA KPEAUTHOTO XapaKTepa» YKa3bIBaeTCs OJHO M3
CJICIYIOIINX 3HAYEHUM:

1. Jlenexuble cpeacTBa NpoeCcCHOHATBHOTO YYaCTHHKAa HAa CUETax M BO
BKJIJIax, JICTIO3UTAX;

2. JleHexxHbIe CpeACTBa KIMEHTOB MPO(EeCCHOHATIBHOTO YYaCTHUKA HA CUETaX,
BO BKJIQJIaX, JIEMO3UTAX;

3. JleHexHbIe CpeAcTBa, MEpeJaHHble IO JIOTOBOPY O OpOKEpPCKOM
00CITy)KUBaHUH;

4. JleHexHbIE CpEACTBA, IMEpPENaHHblE IO JIOTOBOPY JAOBEPUTEIILHOTO
yIpaBIICHHUS,;

5. TpebGoBanus 1o yriiaTe JEHEKHBIX CPEJICTB,;

6. TpeOoBaHus MO MOCTABKE MHOCTPAHHOW BaJIIOTHI;

7. TpeOoBaHHUs 1O OCTABKE LIEHHBIX OyMmar;

8. TpeboBanms 11O MOCTaBKE TOBAPA;

9. TpeOoBaHuUS 1O TTOCTABKE JPATOIICHHBIX METAIIOB;

10. TpeboBaHus MO MOJYYEHUIO HAYUCIECHHBIX (HAKOIJIEHHBIX) MPOLEHTOB,
KpoMe npoueHToB 1o caenkam PEIIO;

11. TpebGoBaHuUs 1O MOJTYUEHUIO AEHEKHBIX CPEACTB, IEPEJaHHBIX 10 TEPBOH
yactu norosopa PEIIO;

12. TpeGoBaHusi Mo MOJYYEHUIO LIEHHBIX OyMar, MmepeAaHHbIX IO IMEPBOM

yactu norosopa PEIIO;



13. Tpeb6oBanus mno caenkam PEIIO, 3akmiodeHHBIM Ha yCIOBHSX
TE€HEePaIbLHOTO COTJIalleHUs (€IMHOTO JIOrOBOPa) U (WJIK) JOTOBOPOB, 3aKIFOYEHHBIX
Ha YCIIOBUSX MIPABWJI OPTaHU30BaHHBIX TOPTOB U (WJIU) MPABUII KIIMPUHTA;

14. Bnoxenus B  [OJrOBbIE  IIeHHbIE  OyMaru, YYHUTHIBaeMbIe
npo(ecCUOHANbHBIM YYaCTHUKOM 10 aMOPTU3UPOBAHHON CTOUMOCTH;

15. Brnoxenuss B 1udpoBbIie MpaBa, y4YUThIBa€Mble MNPOdecCHOHATBLHBIM
YYaCTHUKOM 10 aMOPTU3UPOBAHHON CTOMMOCTH;

16. TpebGoBanus 1Mo MocTaBKe HUPPOBOM BATIOTHI (MHOCTPAHHOTO I (PPOBOTO
UHCTPYMEHTA);

17. luble aKTUBHI.

[Ipu sTom B ciydae ecnu TpeOoBaHue BO3HUKIO MO caenkam PEIIO,
3aKJIFOUEHHBIM Ha YCIIOBUSAX T€HEpPaIbHOTO COTJIAIIeHHs (€AMHOTO TOTOBOpA) U
(MJI1) TOTOBOPOB, 3aKIFOUEHHBIX HA YCIOBHUSX MPABHUJI OPraHU30BAHHBIX TOPTOB U
() TpaBWJI KJIMPUHTA, TI0 MOKa3aTento «Bu akTuBa/ycIoBHOTO 00s3aTEIbCTBA
KPEAUTHOTO XapakTepa» IOMYCTUMO YKa3bIBaTh TOJIHKO 3HaUeHUE « [ peboBanus 1o
cnenkaM PEITO, 3akimi0ueHHBIM Ha YCIOBHSX F€HEPATBHOIO COramieHus (€IUHOTO
JoroBopa) #  (WaM) JOTOBOPOB, 3aKJIIOYEHHBIX HA  YCJIOBHUSIX  TPaBUII
OpraHM30BaHHBIX TOPTOB U (WJIN) IPaBUI KIUPUHTA.

B cnyuae eciim TpeboBanue Bo3HukIIo 1o caenkam PEIIO, 3akmodeHHBIM He
Ha YCJIOBHSIX F€HEPATIbHOTO COTrJalleHus (€AMHOro JOroBopa) U (MiIM) JOTOBOPOB,
3aKJIIOYEHHBIX HA YCJIOBUAX MPaBWJ OPraHU30BAaHHBIX TOPTOB U (MJIM) TPaBHII
KIUPHUHTA, TI0 TMOKa3aTrento «Buj akThBa/yCIOBHOTO 00S3aTENbCTBA KPEAUTHOTO
XapakTepay JOMYyCTHUMO yKa3bIBaTh OHO U3 CIEIYIONINX 3HAYCHHIA:

1. TpeGoBaHus MO MOTYYEHHIO IEHEKHBIX CPEACTB, EPEIaHHBIX MO MEPBOU

yactu norosopa PEIIO;

2. TpeboBaHusg MO MOMYYEHHIO LIEHHBIX OyMmar, MepelaHHBIX MO MEepPBOU

yactu gorosopa PEIIO.

3. TpeboBanusi 1O TMONY4YEHUIO UU(MPOBON BaMOTHl (MHOCTPAHHOIO

u(poBOro MHCTPYMEHTA), MEpPEAaHHbIX IO MEpPBOM YacTH JOroBOpa

PEIIO.



Ecnmu mo mokazatento «Tum akTuBa/yCIOBHOTO 0053aTEILCTBA KPEAUTHOTO
XapaKTepa» yKa3aHo 3HaueHUE « Y CJIOBHOE 0053aTE€NIbCTBO KPEIUTHOTO XapaKTepay,
TO TI0 TIOKa3aTelto « Bua akTrBa/ycIo0BHOTO 00s13aTEIBCTBA KPEIUTHOTO XapaKTepay
YKa3bIBACTCS OJTHO U3 CJIEIYIONIUX 3HAUCHUI:

1. [lopyuuTenbcTBa;

2. PyuartenbcTBO;

3. BekcenpHbIe TOPYYUTEIHCTBA (aBAJIb);

4. VHgoccaMEHT BEKCeJIeH;

5. O6s3aTenbcTBA MPO(YECCUOHATBHOTO YYaCTHUKA, B CIIy4ae HEUCTIOJIHECHUS
(HeHaIeXKAIIero HCIOMHEHHS) JOJKHUKOM TpeOOBaHUs, paHee YCTYIJICHHOTO
poeCCHOHATEHBIM YYaCTHUKOM HOBOMY KPEIHUTOPY, €CIIA MPO(ECCHOHATBHBIN
YYaCTHUK TPUHSAT Ha ce0s TOpYyYHUTENhCTBO 3a JOJDKHUKA TIiepell HOBBIM
KpPEIUTOPOM;

6. O0s3aTenbCTBA MTPOPECCHOHATBHOTO YIACTHUKA, SBISIFOIIIETOCS OPOKEPOM,
BBIKYIIUTH IIEHHBIE OyMaru 3MUTEHTA, BBITEKAIOUIUE M3 JIOTOBOpPa BO3ME3THOTO
OKa3aHUs YCIAyr MO pa3MEIICHUI0 W (WIM) OpraHu3allud Pa3MEIEeHUs I[EHHBIX
Oymar;

7. luble ycoBHBIE 0053aTENIbCTBA KPEIUTHOTO XapaKTepa.

Ecnmu mo mokazatento «Tum akTUBa/yCI0BHOTO 0053aTEIbCTBA KPEAUTHOTO
XapakTepa» ykazaHo 3HaueHue «llozunms kiameHTa», TO Mo mokasarento «Bun
aKTHBA/yCIIOBHOTO 00s13aTEILCTBA KPEIUTHOTO XapaKTepay yKa3bIBaeTCsS 3HAUCHUE
«Ilo3umust kmmeHTa» win «COBOKYITHAs TIO3WIUS KJIMEHTOB» B OTHOIICHHH
MO3UIIMU KJIMEHTOB C OTPE/ICJICHHBIM YPOBHEM PUCKA B COOTBETCTBUH C MTyHKTAMU
3.18 - 3.23 VYxkazanus banka Poccuu Ne 5873-Y B 3aBUCHUMOCTH OT BEJIMYUHBI
MO3UIIMU KJIMEHTA C yU4€TOM TPeOOBaHUI MTyHKTA 6 HACTOAIIETO MOPSIIKA.

6.3. Tlo mokazaremo «CyMmapHas BeIMYMHA aKTHBa / TPeOOBAHUS»
YKa3bIBaCTCS COBOKYITHAs BEJIMYMHA aKTHBAa WM YCJIOBHOTO 0053aTelbCTBA

KPEIUTHOTO XapaKTepa JI0 BbIUETa pe3epBa, CO3AaHHOTO B cooTBeTCTBHU ¢ MCDO

(IFRS) 9.
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CyMMBI B MHOCTPAaHHOHM BaJlOTE€ YKa3bIBalOTCA B PyOJEBOM HKBHUBAJIECHTE,
OTIpeeNIEMOM MO OPUIINAIBHOMY KYpPCY HHOCTPAaHHOM BaJIIOTHI IO OTHOILIEHUIO K
pyOito, yctanoBieHHoMY bankom Poccun B cOOTBETCTBUU € MyHKTOM 15 ctathu 4
®enepanbHoro 3akoHa ot 10 urona 2002 roga Ne 86-03 «O LlenTpanbHoM OaHke
Poccuiickoit  ®enepanuu  (banke Poccumn)» (Cobpanue 3akoHOJATEIHCTBA
Poccuiickoit ®enepanun, 2002, Ne 28, ct. 2790; 2020, Ne 31, ct. 5018) (manee -
KypC MHOCTPaHHOW BaJIOThI, yCTaHOBJICHHbIH baHnkoMm Poccum), o cocTosiHuio Ha
JaTy pacdera HOpMaTHBa JOCTATOUYHOCTH KamuTaja. Bemuuumna tpeGoBaHuii /
0053aTeNbCTB, TPEAMETOM KOTOPBIX SIBISIOTCA APArOLIEHHBIE METAILIIbI, OTPAXKAETCS
B py0JIEBOM SKBHUBAJICHTE, ONPEIAEIIEMOM 10 YUYETHOU 1IeHe Ha a)PUHUPOBAHHBIE
JparolicHHbIE METAJUIbI HAa JaTy pacyeTa HOPMATHBA JOCTATOYHOCTH KallMTala,
ycTaHoBJIeHHOU bankoM Poccun B cooTBeTcTBNHU € MyHKTaMu | - 4 Yka3anus banka
Poccun ot 28 mast 2003 roma Ne 1283-V «O nopsinke yctanoBineHnust bankom Poccun
YYETHBIX LEH Ha adhuHIpPOBaHHbIE JparoleHHbIC METAJLIIBD»,
3aperucTpupoBaHHbIM MuHucTepcTBoM toctuimu Poccuiickont denepanun 19
utoHs 2003 roga Ne 4759 (nanee — Yka3zanue banka Poccun Ne 1283-V).

B cnyyae ykazanus no nokaszatento « Tl akThBa/ycIOBHOTO 0053aTeNbCTBA
KPEIUTHOTO XapakTepa» 3HaueHUs «AKTUB» WU «YCIOBHOE 0053aTebCTBO
KPEIUTHOTO XapaKTepa», CyMMa 3HaY€HU Mo nokazarennto « CymMMapHasi BETUYMHA
akTuBa / TpeOOBaHUA» B pa3pe3e KaKIOro MACHTHU(PUKATOpA KPEAUTHOIO pHCKa
JOJDKHA OBITh paBHa CyMME 3HAau€HUMW MO ToKazaTento «Benwunna tpeOoBaHuUi
(00s13aTENBCTB), B TOM UMCIIC JIJIS LIeJiel HeTTUHTa, pyo» mojapasnena 3.2 pazjaena 3
uH(pOpMaIMKU 10 pacyeTy HOPMATUBA JOCTATOYHOCTH KamuTala, Mo KOTOPBIM IO
nokazatento « Tum (TpeboBanms/003aTENbCTBA) IS 1IeTICH HETTUHTA MOJpa3esia
3.2 pazgena 3 uHpOpMalMKM MO pacyeTy HOPMAaTHMBa JTOCTATOYHOCTH KamuTaja
yKazaHo 3HaueHue «TpeboBaHME», 32 BHIYETOM CYMMBbl 3HAUCHUN IO TIOKA3aTEII0
«Benuunna TpeboBanmii (00s13aTEILCTB), B TOM YHCIIE JUIS 1IeJIel HETTUHTa, PyO»
noApazaena 3.2 pazaena 3 uddopmalyuyd Mo pacueTy HOpMaTHBa JOCTAaTOUYHOCTH
KamuTanga, 1Mo KOTOPhIM MO Tokazarento «Tum TpeboBaHUs/00s3aTenbCTBA IS

1eseil HeTTuHray nojapasnena 3.2 pazzaena 3 uHGOpMAaILMK MO pacyeTy HOpMaTUBa
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JIOCTAaTOYHOCTH KamuTana yka3aHo 3HaueHue «O0s3aTeabCTBO», 3a UCKITIOUEHUEM
ciydas korjma TpeOoBaHWe MPO(PECCHOHATBHOTO Y4YaCcTHHKA K OIMPEACICHHOMY
KOHTPAareHTy BBIPAKEHO MWCKJIIOUUTENIBHO B pYyOJsX, HE MpeaycMaTpuBaeT
oOecrieueHus U He yJ4aCTBYET B HETTHHTE.

B cnydae ykazanus mo mokaszarento « Tum akTuBa/yclIOBHOTO 00513aTeNIbCTBA
KpEIUTHOTO XapakTepa» 3HaueHus «llo3unms KiueHTa», 10 IOKa3aTesio
«CymmapHas BeMWYMHA aKTHBa / TpeOOBaHWS» YKa3bIBACTCI CyMMa MOMIYJCH
OTPULIATEIFHON TIJIAHOBOM TO3UIIMM KJIMEHTa M BEJIWYMHBI PBIHOYHOTO pPHCKA
KJIUCHTA.

6.4. Tlo nmoka3zartemo «BennunHa obecrnieueHUs YKa3bIBAETCS COBOKYITHOE
3HAUCHHUE BEJIMYMHBI OO0ECNeYeHUs] MO AaKTUBY, YCJIOBHOMY 0053aTe€IbCTBY
KPEJIUTHOTO XapakTepa, IMO3UIMU KIUEHTAa, OMpEAeIsieMOe B COOTBETCTBHM C
nyHkToM 3.3 Ykazanus banka Poccum Ne 5873-Y. B ciayuae ecnu obecrnieueHue
npegoctaBiaeHo 1o gorosopam PEIIO, 3akitoueHHBIM Ha YCIOBUSIX T€HEPAIBbHOIO
corjlameHust (€IMHOTO JA0roBOpa) U (UJK) IOTOBOPOB, 3aKIIOUCHHBIX HA YCIOBUSIX
MpaBUJI OPraHU30BAHHBIX TOPTOB M (WUJIM) MPABHII KIMPUHTA, CYMMa 3HAYEHHI 1O
nokazarento «BenuuuHa oOecredeHUs» B pa3pe3e Kakaoro ujaeHTudukaropa
KPEIUTHOTO pPHUCKa JOJDKHA OBITh paBHA CyMME€ 3HA4YEHUW 10 TOKa3aTero
«Bennunna obOecrnieueHus» moapasaena 3.3 pasngena 3 mHDOpMAIMM 10 pacyueTy
HOpPMAaTHBa JI0CTaTOYHOCTH KamuTaia, o KOTOPLIM To TokazaTtento «Hampasnenue
oOecrieueHus (11 HETTUHTA)» Tofipasfena 3.3 pasaena 3 uHbOpMAIIMH 110 pacueTy
HOpMaTHBa JOCTATOYHOCTH KamuTaja ykKazaHo 3HaueHue «OO0s3aTelbcTBO», 3a
BBIYETOM CYMMBI 3HaU€HUM 10 ToKa3arento «BennunHa odecrneueHus» noapasaena
3.3 paznena 3 uHbOpMAIMH 110 pacuyeTy HOPMATHBA JTOCTATOYHOCTH KamuTasia, Mo
KOTOphIM TI0 ToKazarento «HampaBnenue oOecrnieueHust (I8 HETTHHTA)»
nonapasnena 3.3 pasaena 3 uHpopMaIUU MO pacueTy HOpMAaTHBA JIOCTATOYHOCTH
KamuTaia Yyka3zaHo 3HaueHue «TpeboBaHue» € Y4EeTOM KOPPEKTHUPYIOIIMX
K03 PUITEHTOB.

B cnydae ykazanus no nokazatento « Tun akTuBa/yCcIIOBHOTO 0053aTebCTBA

KpECAUTHOIO XapaKTcpa» 3HAYCHHA ((HOBI/II_II/IH KIIMEHTa» II0 II0Ka3aTCJIrO
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«Bennmunna obecmnedeHus» IS KIMEHTOB C OMPEICICHHBIM YPOBHEM pHCKA
YKa3bIBACTCSI MOJIOKUTENBHAS TIJIAHOBAS MO3ULINS KIIMEHTA.

6.5. ITo mokazatento «Kareropus kauecTBa akTHBa/yCJIOBHOTO 00s13aTEJIbCTBA
KPEAUTHOIO XapakTepa» YKa3bIBAETCSI OJHO U3 CICAYIOIIUX 3HAYEHUM,
ONpEeAEsieMbIX B COOTBETCTBUM C TJIaBoi 7 Yka3zanusa banka Poccuun Ne 5873-V:

I xaTeropus;

II xareropus;

IIT xareropus;

IV kareropusi.

[Ipu »TOM MO 3a0JIOKMPOBAHHBIM aKTHBaM CIEAYET YKa3blBaTh KAaTETOPHIO
KauecTBa  aKTHBAa, COOTBETCTBYIONIYI0  IMpPUMEHSIEeMOMY KO3 UIIUEHTY
o0OecIieHEHUSI.

6.6. Ilo mokazaremo «KoaddunmeHt oOeclieHEHHs»  YKa3bIBaeTCs
ko3 dunreHT 00ecleHEHUs, OTIPEICIISIEMbIN B COOTBETCTBUH C IJIaBOM 7 YKazaHuUs
banka Poccun Ne 5873-V B nomsx.

6.7. Ilo noxka3zarento «BenuuumHa pe3epBa, CO3JaHHOTO B COOTBETCTBHUH C
MC®O (IFRS) 9» yka3biBaeTcsi BeIMYMHA pe3epBa Ha BO3MOXKHbBIC MOTEPU IO
aKTHBaM, YCJOBHBIM 00s3aTeIbCTBAM KPEIUTHOTO XapakTepa, ompenaeisemas B
cootBercTBUH ¢ MCDO (IFRS) 9.

6.8. Ilo mokaszarento «BenuunHa pe3epBa, CO3MAHHOTO B COOTBETCTBUU C
IJ1IaBOM 7» yKa3bIBa€TCA BEJIMUYMHA pEe3€pPBa HA BO3MOXKHBIE TIOTEPH, ONpeeIisemMas
B COOTBETCTBUU riaBoul 7 Ykazanus banka Poccum Ne 5873-V:

M0 akTUBaM MPOPECCUOHATIBHOTO YYacCTHUKA, YKa3aHHBIM B MYyHKTE 3.2
Vkazannsa banka Poccuu Ne 5873-V;

MO0 YCJIOBHBIM 00s3aTeIbCTBAM KPEIUTHOIO XapakTepa npodeccuoHaIbHOTO
YYaCTHHKA, YKa3aHHbIM B ITyHKTe 3.12 Ykazanus banka Poccun Ne 5873-V;

IO TMO3UITNH KJIUEHTa MPo(dheCCUOHATBHOTO YYaCTHHUKA.

6.9. Ilo nokazarento «HanmMeHOBaHHE KOHTPAreHTa» YKa3bIBACTCS MOJIHOE
HAaUMEHOBAaHUE HOPUIUYECKOTO JHMI[A C COKpalleHHbBIM HaWMEHOBAaHHUEM €ro

OpraHu3allMOHHO-IPaBOBOM (opMbl. B ciiydae ecnum KOHTpareHTOM (KJIMEHTOM)
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sBIseTCS (PU3NUYECKOE JUI0, MOKa3aTelb 3amoiHseTcs 3HaueHueM «Dusnueckue
auIay. B KadecTBE KOHTpareHTa II0 oOmeparusM ¢ udpoBoil  BalOTON
(MHOCTpaHHBIMH ~ ITUGPOBBIMA ~ WHCTPYMEHTAMH) B  JICHCHTPAIM30BaHHBIX
UHPOPMAIIMOHHBIX ~ CHCTEMax  MpH3HAeTcsl  MHGPOpPMAIMOHHAs  CHCTEMa,
oOecreunBaroIiasi UCTIOJIHEHUE TPeOOBaHUH U 00513aTEHLCTB MO HU(PPOBOI BaTIOTE.

6.10. TIlo moxkazaremo «WHH (TIN) koHTpareHTa» yKa3bIBaeTCs
uaeHTUUKAMOHHBI HoMep Hanoromiatensiuka (MHH) (mns pesumentos),
UJeHTU(UKAIIMOHHBIA HOMEP HAJIOrOIUIaTeIbIINKA - HHOCTPAHHOM OpraHU3aliy B
ctpane peructpanuu (koa Tax Identification Number (manee — TIN) wunu
pPErHCTPAllMOHHBIA HOMED B CTPAHE PETUCTPALIUU (JIJIs1 HEPE3UAECHTOB) KOHTPAreHTa
(kMMeHTa), yKa3aHHOro 1o Tokazaremo «HamMeHoBaHHMe KOHTpareHra». B
OTHOUIEHUH LHU(PPOBBIX BAIOT YKa3bIBACTCA WACHTU(PUKATOP HHPOPMALUOHHOU
CUCTEMBI, 00eCTIeYNBAIOLIEH MOPSII0K BhITYCKa HU(POBON BaIOThl (MHOCTPAHHOTO
U(ppPOBOro HHCTPYMEHTA).

6.11. Ilo nokazaremo  «llokasaTtenp  pucka B OTHOLICHUH
KOHTPareHTa/KIMEeHTa» YKa3bIBAETCs MOKa3aTelb PUCKAa KOHTpareHTa (KJIUEHTA),
ONpENEAEMBI B COOTBETCTBHM C riaBor 3 Ykazanus banka Poccun Ne 5873-V.

6.12. Ilo moxkazaremo «3HaueHue KodhUIMEHTa pUCKA YCIOBHOTO
00s3aTeNIbCTBA KPEJUTHOTO XapaKTepa» yKas3bIBaeTCs 3HaueHue Kod(duimeHra
pUCKa YCIOBHOIO 00s3aT€IbCTBA KPEOUTHOTO XapakTepa, YCTAaHOBJIEHHOTO B
nyHkrte 3.11 Yka3zanusa banka Poccuu Ne 5873-V.

6.13. Ilo mnokazaremo «BenuunmHa KpEeOAUTHOrO PHUCKA» YKA3bIBAECTCS
BEJIMYMHA KPEJAUTHOIO PUCKA IO AKTUBY/YCIOBHOMY 0O053aTEIbCTBY KPEIUTHOIO
XapakTepa, pacCuuTaHHasi B COOTBETCTBHM C rjlaBoi 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
00s13aTENbCTBAX KPEIUTHOTO XapakTepa, (HOPMUPYIOMUX KPEAUTHBIA 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
MPaBWJI OPTaHU30BAHHBIX TOPTOB U (MJIM) MPaBUJI KIIMPUHTA, U YJIOBJIECTBOPSIOUIUM
TpeboBaHUsIM MyHKTa 1 ctathu 4.1 denepanpbHOro 3aKkoHa ot 26 okTs6pst 2002 roma
No 127-®3 «O HecocrosaTenbHocTH (0aHKpOTCTBE)» (COoOpaHue 3aKOHOAATENHCTBA
Poccuiickoit deneparuu, 2002, Ne 43, ct. 4190; 2019, Ne 52 (wacts I), ct. 7825)
(manee — denepanbHbIid 3aK0H «O HECOCTOATENHHOCTH (OAHKPOTCTBE)»), a TAKXKE
TpeboBanmsiM MyHKTOB 3 u (unmu) 4 cratem 4.1 denepanpHoro 3akoHa «O
HecocTosiTeIbHOCTH (OaHKpoTcTBE)». MHpOpMarus o 3a0JI0KUPOBaHHBIX aKTHBAX,
YMEHBIIIAIONIUX CYMMY OCHOBHOTO M JIOMOJHUTEJIBHOTO KaluTajla, B MOApa3/eie
3.2 pa3zzmena 3 HE OTpa)kaeTcs B ClIy4yae, €CIU KPEIUTHBIN PUCK MO TAKUM AKTUBaM
He paccuuThiBaeTcs. UHpopMmariusg o TpeboBaHUsAX MPOodheCcCHOHAIBHOTO YYaCTHUKA
K OIpEACICHHOMY KOHTPAareHTy, BBIPAKEHHBIX HCKIIOUUTEIBHO B pYyOJIsSIX, HE
peaycMaTpUBaIOIINX 00€CTeueHre U He YYaCTBYIOIIUX B HETTUHTE, B MOpa3ieiie
3.2 paznena 3 He oTpa)aercs.

Nudopmanus no nokazarensim noApaszena 3.2 paszaena 3 uHpopmaluu mno
pacueTry HOpMaTHUBa TOCTATOYHOCTH KaluTajla pacKpbIBA€TCA B pa3pe3e aKTUBOB U
YCJIOBHBIX 00513aT€JILCTB KPEAUTHOTO XapakTepa, GOPMUPYIOUIUX 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 paznena 3 uHdopMauM O pacuyeTy HOpMaTUBa JOCTATOYHOCTH KanuTaia. B
cJlydae €CJIM aKTHB HE BKJIFOUEH B HETTUHT-TTYJI, UICHTU(PHUKATOP KPEAUTHOTO PUCKA
JIOJDKEH OBITh YHUKaJEH JJisl JAaHHOTO aKTHBa, a MO TPYNIe aHaJTUTUYECKUX
npu3HakoB «IeHTU(UKATOp aKTUBA HETTUHT ITyJia» CJIEAYyeT YKa3bIBaTh 3HAUCHUE
«He npumeHnmo».

8.1. Ilo mnokazarento «Kopa BadOThl, B KOTOPOM BBIPAXKEHBI AKTHUBBI»
yKa3bIBaeTCs U(PPOBOI KO/ BATIOTHI, B KOTOPOU BRIPAKEHBI aKTUBBI (TPEX3HAYHBIN
1 POBOM KO U TPEXOYKBEHHBIN KO (C MCTIONB30BAHUEM PA3ACIUTENS «-» (TUPE)
B cooTBeTcTBUU ¢ Ob1epoccuiickum kiaccupuxkatopom Bamot (OKB)), npu stom
JUTSL IOJTOBOM IEHHOW OyMaru W JJisi TOJIGBOW IIEHHOW Oymaru yKa3bIBaeTCs KOJI

BaJIIOTHI, B KOTOPOH BBIPAKEH HOMHUHAJN YKa3aHHOM IIeHHOW Oymaru;  Juist
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JIENIO3UTAPHON PACIUCKH YKa3bIBa€TCA KOJl BAOTHI, B KOTOPOH HOMUHUPOBAHbI
MIPEICTABIIIEMbIC IIEHHbIE OyMaru; i maeB (akiuil) MHBECTHIIMOHHBIX (POHIIOB
YKa3bIBae€TCsl KOJ BAaJIOTHl BBINYCKA; JJISI JPArol€HHbIX METAUIOB KOJ HE
3aMOJIHSAETCS.

8.2. ITo mokazarento «KoJ qparoreHHOro MeTaniay yka3blBaeTcsi OyKBEHHO-
M (POBOM KO APAarolleHHOT0 METaIla, SIBISIOIIETOCs aKTUBOM, B COOTBETCTBHH C
Knaccupukaropom  BajdiOT MO  MEXKIPABUTEIHCTBEHHBIM  COTJIAIICHUSM,
HCTIOJIb3YEMBIX B OaHKOBCKOI1 cCUCTEME Poccuiickoi denepanuu
(KnaccudukatopoM KIMPUHTOBBIX BamoT). B ciaydae ecium B TepeyHe He
IPEACTABICH KOJ APAarolieHHOTO METaila, SIBJSIOIIErOoCsl aKTUBOM, YKa3bIBAaeTCA
3Hauenue «000 — unoe».

8.3. Ilo mokazarenio «aentuduxarop neaHoit 6ymaru /nmdpoBoro mpasa
/tndpoBoil BaOTHI (MHOCTPAHHOTO IU(GPOBOTO HHCTPYMEHTA)» YKa3bIBACTCS
UJeHTUGUKATOP IEHHOM Oymaru, nu@poBOro mpaBa WM HUPPOBONH BATIOTHI
(uHOCTpaHHOTrO  LM(POBOTO  MHCTPYMEHTA)», HMHPOpMALMS O  KOTOPBIX
packpbiBaercs B Peectpe neHHbIx Oymar u nugpoBbiX npaB u Peectpe nudpoBbix
BamoT. Eciu mno mnokazarento «Tunm oObekTa, B OTHOLIEHUHU KOTOPOTO
pPacCCUMTHIBACTCS KPEIUTHBIN PUCK» yKazaHo 3HaueHue «lleHHpie Oymaru» wiu
sHaueHue «l{udpoBeie BamOTB», MO TMOKazaremo «MaenTudukarop I1eHHOU
Oymaru /mudpoBoro mnpaBa /mudpoBOH BaMOTH (MHOCTPAHHOTO IU(GPOBOTrO
UHCTPYMEHTA)» 00s3aTeIbHO IOJKHO OBITh 3alOJHCHO 3HAuCHHE, NP 3TOM B
Peectpe nenHbix Oymar u 1udpoBbeiXx mpaB U PeecTpe HUPpPOBBHIX BaIlOT U
WHOCTPAHHBIX  HMU(POBBIX  WHCTPYMEHTOB  pacKpbiBaeTcss  wH(pOpMalus,
COOTBETCTBYIOIIAss BCEM HIEHTHU(UKATOpAM IIEHHBIX OyMmar, muQpPOBHIX MpaB U
HU(POBBIX BaMIOT (MHOCTPAHHBIX UU(PPOBBIX HHCTPYMEHTOB), YKa3aHHBIM B
noapasnene 3.2 pasaena 3 uHGOpMaIMU MO pacueTy HOpPMAaTHBA JIOCTATOYHOCTH
KanuTania.

8.4. Tlo nmokazatemo «HanmeHoBaHue 1eHHON Oymaru /uudpoBoro mpasa
/tnbpoBoii BaOThl (MHOCTPAHHOTO IU(GPOBOTO HHCTPYMEHTA)» YKa3bIBACTCS

HAaMMEHOBAaHHUE LIEHHOM Oymaru, uu@poBoro mpaBa WM HUGPOBONM BaTIOTHI
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(MHOCTpaHHOTO [H(POBOTO HWHCTPYMEHTA) B COOTBETCTBHM C BHYTPESHHUMH
cUCTeMaMHU MPO(eCcCHOHATBHOTO YYaCTHHKA.

8.5. Ilo mokazaremo «Kox ISIN nennoit Oymaru / 1udpoBoil BatOTHI
(mHOCTpaHHOTO U(PPOBOTO MHCTPYMEHTA) (B Clydae MPHUCBOCHHS)» IS IIEHHBIX
OyMar ykasbIBaeTCsl MEXIYHAPOHbIN MACHTU(PUKAIIMOHHBIN KO IIEHHOU Oymaru
(npu HaIM4UM), Ut TAQPOBBIX BATIOT U MHOCTPAHHBIX IIU(POBBIX HHCTPYMEHTOB
YKa3bIBaCTCS MEKIYHAPOAHBIA HIACHTU(PUKAIMOHHBIM KOJ IH(PPOBON BATIOTHI
(uHOCTpaHHOTO 1U(GPOBOrO HWHCTPYMEHTA) WM YHUKAJIbHBIA KOJ LU(pOBOii
BAJIIOTHI (MHOCTPAHHOTO ITU(POBOTO0 MHCTPYMEHTA), NOMYIICHHOHN (JIOMYIIIEHHOTO)
K MyOJMYHOMY OOpalleHUI0 Ha OpPraHU30BaHHBIX TOprax, IPUCBOCHHBIN
poccuiickuMm opranuzatopom Toproeiu (bupskeBoit Tukep). yis neno3utapHO
PACIIUCKHU YKa3bIBACTCS MEXKTYHAPOAHBIN UACHTU(DUKAIIMOHHBINA KO ACMO3UTAPHON
pacniucku. Jlnga 1mudpoBBIX MpaB 3HAYEHUE IOKa3aTels HE YyKasbiBaeTcs. He
JIOTTYCKAeTCs UCTIOIb30BAHUE J1JI1 YMUCCUOHHBIX IIEHHBIX OyMar BHyTPEHHUX KOJIOB
npoeCCUOHAIBHOTO yYacTHUKA, a TaKXe KOJOB, IPHUCBOCHHBIX JAPYTHUMU
OpraHU3alUsIMU, HE SBIISIOIIMMHUCS PETUCTPALIMOHHBIMH.

8.6. ITo mokazatemo «Cpok aKTHBa» YKa3bIBaeTCS OJHO W3 CIEAYIOIIUX
3HAYEHUM:

JTo 90 xanieH1apHbIX THE;

Capiie 90 kaJIeHIApHBIX THEH.

8.7. o mokazatento «Tum TpeboBaHms/00s13aTEIBCTBA IS 1I€JICH HETTUHT
TOJILKO B OTHOIIICHUHU aKTUBOB, TPEAOCTABICHHBIX 10 JOTOBOPaM, 3aKJIFOYEHHBIM Ha
YCIIOBUSIX TE€HEpPAJbHOTO COIVIalleHus (€AMHOro AOroBopa) W (WJM) JAOTOBOPOB,
3aKJIIOUYCHHBIX HA YCJOBHUSAX IMPaBWJI OPraHM30BAaHHBIX TOProB W (WJIM) MpaBUIl
KJIMPUHTA, YKA3bIBACTCS OJHO UX CJICAYIOIIUX 3HAYEHUW B OTHOILICHHM aKTHUBA,
MPEIOCTABIEHHOTO TIO0 (PMHAHCOBBIM JIOTOBOPAaM, BKIIOUCHHBIM B COTJIAIIICHHE O
HETTUHTIE!

TpeboBanue — 3HaUYeHWE YKa3bIBACTCS IS TMO3UIMNA, YBEJIUYUBAIOIIUX
CTOMMOCTh aKTHMBa TOJI PUCKOM (CyMMBI TpeOOBaHUW Opokepa MO JEHEKHBIM

cpeactBam 1o onepauusim  obpatHoro PEITIO, cromMoctu 11eHHBIX OyMmar,
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nepeaanapix OpokepoM 1o omeparusam mnpsmoro PEITIO, croumoctn mudpoBoi
BaJIIOTBI, TIepelaHHON OpokepoM 1o oneparusMm npsimoro PEITO);

O0s13aTeNbCTBO — 3HAYEHHE YKa3bIBAE€TCA JUISl MO3UIMKM, yMEHBIIAIOUIUX
CTOMMOCTh aKTHBA IOJ] PUCKOM (CYMMBI OOS3aTEIBCTB OpOKEepa MO JCHEKHBIM
cpenctBam 1no omnepanusMm npsmoro PEIIO, crouMoctu 1eHHBIX OyMmar,
MOJIy4eHHBIX OpokepoM 1o onepanusm odopatHoro PEIIO, ctoumoctu 1mmdpoBoi
BaJIFOTBI, TIOJydeHHOM OpokepoM 1o onepanusm oopatHoro PEITO).

8.8. [1o nmokazatento «Tun 00beKTa, B OTHOIIEHUU KOTOPOTO PACCUUTHIBACTCS
KPEIUTHBIA PUCKY» YKA3BbIBACTCS OJTHO M3 CICIYIONTUX 3HAUCHUI:

JIeHeXXHbIE CPEACTBA;

Ilennbie Oymaruy;

ToBapsl (BKJIIOUAs! IparolieHHbIE METAJIbI);

[udpossie npasa;

[udposbie BantoThl (MHOCTpaHHbBIE ITU(POBBIE UHCTPYMEHTHI).

8.9. Ilo mokazareno «KomudaecTBo TpeOboBaHMit (00s13aTEILCTB), B TOM YHCIIC
JUTSL 1IeJIed HEeTTHHTA, B MITyKaxX / €. BaJl / TpaMMax» YKa3bIBAe€TCs KOJIMYECTBO
00BEKTOB TpeOOBaHUU (005A3aTENbCTB), BBIPAKEHHOE B HITYKaxX LEHHBIX Oymar,
CAMHMIAX BaJIOThI, U(POBON BaIOTHI, TpaMMaxX/YHIUSIX WM HHBIX €IUHUIIAX
U3MEPEHUSI JIParoleHHbIX METAJUIOB. 3HAYCHHUE MO JAaHHOMY IMOKa3aTeN0 KakK JJIs
TpeOOBAHMI, TaK U JJIsl 00SA3aTENBCTB YKA3bIBAETCS CO 3HAKOM «+» (ILTIOC).

8.10. Ilo mokazaremto «CTOMMOCTD 3a €IMHUITY aKTHBa» YKa3bIBACTCS OIICHKA
OJTHOM €AMHMIIBI COOTBETCTBYIOIIETO BHIa O0OBEKTA B COOTBETCTBUU C MyHKTOM 3.9
Vkazanus banka Poccum Ne 5873-Y B pyOneBom skBuBajeHTe. CTOMMOCTb
JPAroleHHBIX METAJIOB  OMpEACNsIeTCS HUCXOJs W3 YYETHOM IIeHbl Ha
adhUHUPOBAHHBIC JparolleHHBIE METAIBI Ha JaTy pacuera HOpMaTHBa
JIOCTAaTOYHOCTU KallnTana, YCTaHOBJICHHOM bankom Poccum B COOTBETCTBHM C
nyHkTamu | - 4 Yka3zanus banka Poccun Ne 1283-V.

8.11. Ilo noka3zarento «Benuunna tpeboBanuii (00s13aTENBCTB), B TOM YUCIIE
JUTSL TIeJIe HETTHHTA, pyO» yKas3bIBaeTCs o0Ias CTOMMOCTh aKTHUBA WIIA JIEHEKHBIX

CPEACTB B COOTBETCTBUMU ¢ MyHKTOM 3.9 Ykazanus banka Poccum Ne 5873-V B
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pyOneBom skBuBaneHTe. CTOMMOCTB APAroleHHbIX METAJUIOB ONPEAEISIETCS UCXOAS
U3 y4eTHO! 1eHbl Ha auHMpPOBaHHBIC APArolleHHBIE METAJUIBI Ha J1aTy pacdera
HOpMATHBa JOCTAaTOYHOCTH KamuTajga, ycTaHoBieHHOW bankom Poccuum B
COOTBETCTBUHM C TyHKTamu | - 4 Ykazanusi banka Poccun No 1283-VY. 3nauenue no
JTAHHOMY TIOKAa3aTelto Kak JJIsl TpeOOBaHMM, Tak U JUIsl 00s13aTEIbCTB YKa3bIBACTCS
CO 3HAKOM «1» (ILTIOC).

8.12. Tlo nokazatemo «BennuuHa peszepBa, CO3JAHHOTO B COOTBETCTBUHU C
MC®O (IFRS) 9» 3amonnsercs wuHbOpMalMs aHAJIOTMYHO C IOKa3aTeJIeM
«BenuunHa pesepna, cozganHoro B cootBerctBun ¢ MC®DO (IFRS) 9» nmynkra 6.7
HACTOSIIIETO MOPSAIKA.

9. B moapa3nene 3.3 pasgena 3 uHdopmanuu 1o pacyeTy HOpMaTHBa
JIOCTATOYHOCTH KamuTalla oTpaxaercs uHpopmaius o0 o0ecredyeHuu akTUBOB U
YCIIOBHBIX 00S53aTEbCTB KPEJIUTHOTO XapakTepa, B TOM YHUCJE MOTYyYEHHBIX
npodeccuoHanbHbIM y4acTHUKOM 110 joroBopy PEIIO, 3akitoueHHOT0 Ha OCHOBE
reHEepaIbLHOTO COTJalleHusl (€IMHOTO JIOrOBOpa) U (UJIK) JOTOBOPOB, 3aKIFOYEHHBIX
Ha YCJIOBHUSIX MPaBUJ OPraHU30BAHHBIX TOPTOB W (WJIM) MPaBWI KIUPHUHTA, U
YAOBJIETBOPSIOMIUM TpeOoBaHUsIM MyHKTa 1 cratbu 41 denepanbHoro 3akoHa «O
HECOCTOATENLHOCTH (0aHKPOTCTBE)», a TakKe TpeOOBaHUSAM MyHKTOB 3 u (uiun) 4
cratbu 41 denepanbHOro 3akoHa «O HECOCTOATEILHOCTH (OAaHKPOTCTBE)Y.

Nudopmanus mo nmokazarensim noApaszzena 3.3 pasaena 3 uHpopmaluu mno
pacyeTy HOpMaTHhBa JOCTATOYHOCTH KalUTalla yKa3bIBa€TCs B pa3pe3e 0OBHEKTOB
oOecrnieuenus. KaxnoMy o0bekTy oOecrieueHuss MPHUCBAUBAETCA UACHTU(HUKATOP
KPEIUTHOTO PUCKA, COOTBETCTBYIOIIMWA AKTUBY WM YCJIOBHOMY O00S3aTE€IbCTBY
KPEIUTHOTO XapaKTepa, yKkazaHHOMY B mojipasfeie 3.2 pa3aena 3 nHpopmaiuu mo
pacyeTy HOpMaTHBa AOCTAaTOYHOCTH KamuTaina. B cioydae eciu K OAHOMY aKkTHUBY,
YCIIOBHOMY 00513aT€ILCTBY KPEIUTHOTO XapakTepa J1u00 HETTUHT-TIyJTy OTHOCUTCS
HECKOJIbKO 00BbEKTOB O00ECIieYeHHs, TAKUM 00BEKTaM 00ECTICUCHUSI IPUCBANBACTCS
€AUHBIN UACHTU(DUKATOP KPEAUTHOTO PUCKA.

9.1. Ilo rpynne aHaTUTUYECKUX MPHU3HAKOB «CpPOK MOCTYIICHUS aKTHUBA»

YKa3bIBA€TCS OJTHO W3 CJICAYIOIINX 3HAYCHHUN:
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He no3anee 30 kaneHaapHbIX JHEH;

Capire 30 KaJleHOapHBIX JHEH.

9.2. Ilo nokazatento «Buj obecrieyeHus» yKa3bIBa€TCs OJHO U3 CIEIYIOIINX
3HAYCHUMU:

JleHexHbIE CpeicTBa B pyOIIsX;

JIeHe)KHbIE CPEACTBA B MHOCTPAHHOW BaJIIOTE;

[lennsie Oymaruy;

JIparouieHHbIe METAILIBI;

Hudposbie BantoThl (MHOCTpAHHBIE HU(POBBIE UHCTPYMEHTHI).

9.3. Ilo mokazarento «Hampapiienne obecriedeHus (711 HETTHHTA)» B CIydae
eciu oOecrieueHre MPeOCTABICHO MO (PMHAHCOBBIM JOTOBOpPAM, BKIIFOUCHHBIM B
COIJIAIIEHHE O HETTUHTE, YKa3bIBAETCS OJJHO U3 CJIECAYIOUIUX 3HAUCHU:

TpeGoBaHue — 3HayeHUE YKa3bIBACTCS [UJISl TO3WIMNA, YMEHBIIAIOIINX
CTOMMOCTbH obOecrieueHus (CyMMBbl TpeOOBaHHM OpoKepa IO JEHEKHBIM CPEJICTBAM
no omnepauusMm obOpatHoro PEIIO, croumoctn 1eHHBIX Oymar, mepeaaHHbIX
opokepom 1o omeparuaMm mpsmoro PEIIO, croumoctu 1udpoBoil BatoTH,
nepeaHHoi OpokepoMm 1o onepanusm rnpsimoro PETIO);

O0s13aTeNbCTBO — 3HAYECHHME YKA3bIBACTCS JUISl TO3WIIMM, yBEIHMUYUBAIOIIUX
CTOMMOCTB 0OecTieueHust (CyMMBI 00513aTeNTbCTB OPOKepa Mo JACHEKHBIM CPEJICTBaM
no onepauusim npsimoro PETIO, ctonmocTy LIeHHBIX Oymar, MOJy4eHHbBIX OpOKepOM
no omnepanusim obpatHoro PEIIO, croumoctu 1udpoBoii BaIOThI, MOJTYYSHHOU
Opokepom 1o oneparsam ooparaoro PEIIO).

9.4. Tlo rpynme aHaNMUTUYECKUX MpHU3HAKOB «KoOJ BaltOThI /IparolieHHOTO
METaJIJIa» YKa3bIBACTCH:

1M(poBOI KOJI BAJIFOTHI, B KOTOPOH BBIPAXKEHO OOecrieueHue (Tpex3HauHbIN
1 POBOM KO U TPEXOYKBEHHBIN KO (C MCTIONB30BAHUEM PA3ACIUTENS «-» (TUPE)
B cooTBeTcTBHM ¢ O6mepoccuiickum kinaccupukaropom BamoT (OKB)), pu aToM
JUISL JOJITOBOM IIEHHOM Oymaru W Jiisl I0J€BOM IIEHHOW Oymaru, yKasbIBaeTCs KOl
BAJIIOTHI, B KOTOPOM BBIpOKEH HOMHUHAI YKAa3aHHOW IIeHHOW Oymarw; mis

JICTIO3UTAPHON PACIUCKUA YKA3bIBAETCA KOJ[ BAIIOTHI, B KOTOPOH HOMHUHHUPOBAHBI
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npecTaBiIsieMble IIeHHbIe Oymaru; Jisl maeB (aKiHii) UHBECTHUIIMOHHBIX (DOHIOB
YKa3bIBAE€TCS KOJ BAJIIOTHI BBIITYCKA,;

OyKBEHHO-IIMGPOBOM  KOJ  JParoleHHOTO  MeTajula,  SIBJISIOIIEroCs
obOecneuenueM, B  coorBerctBUM ¢  Kiaccupukaropom — BamioT 1O
MEXITPABUTEIHCTBEHHBIM COTJIAIIICHUSIM, HCIIOJIb3yeMbIX B OaHKOBCKOW CHCTEME
Poccuiickoit @eneparuu (KiaccudukaropoM KIMPUHTOBBIX BAJIIOT);

3nauenune «000 — uHoe», eciii B IepeyHe He IPEICTaBICH KO IParoleHHOTO
MeTaslia, SIBJISIOIIErocs: 00ecreyeHueM;

1M(pOBOIl KOJI BAIIIOTHI, B KOTOPOI BRIPAXKEHbI TPEOOBAHUS U 00s3aTENIbCTBA
1o u¢poBoil BanoTe (MHOCTPAHHOMY IIU(POBOMY HHCTPYMEHTY) (TpEX3HAUHBIN
UG pPOBOM KO U TPEXOYKBEHHBIN KO/ (C UCTIOIB30BAHUEM PA3JCIUTENS «-» (TUPE)
B cooTBeTCcTBUU ¢ O01epoccuiickuM kiaccudpukatopoM BamoT (OKB));

3HaueHHne «He nmpuMeHnMo», eciy BbIIEyKa3aHHbBIE KOJBI HE IPUMEHSIOTCS
K 00€CIIEYEeHHUIO.

9.5. Ilo moxkazarento «Mnentudukarop neHHoi Oymaru /1udpoBoro mpasa
/tndpoBoit BAOTEDY YKa3bIBaeTCs MACHTH(DUKATOP IICHHOW OyMaru win nudpoBoi
BaJIIOTHI, MH(GOpMAILMSI O KOTOPBIX packpbiBaeTcsi B PeecTtpe 1eHHBIX Oymar u
nudpoBeIXx mpaB u Peectpe 1uGPOBBIX BAIOT U WHOCTPAHHBIX IU(POBBIX
uHCTpyMeHTOB. Ecnu mo mokaszaremo «Bun obecrieueHus» yka3aHO 3Hau€HUE
«llennbie Oymarum» wunum 3HadeHue «lludpoBbie BaMOTH», MO TMOKAa3aTEIIO
«Unentupukarop  neHHod ~ Oymarm  /umdpoBoro  mpaBa  /umdpoBoii
BaJIIOTBI(MHOCTPAHHOTO IU(GPOBOr0 MHCTPYMEHTA)» 00S3aTE€NbHO IOKHO OBITH
3aM0JHEHO 3HA4Y€HHe, IpHU 3TOM B PeecTpe neHHBIX OyMar W HUQPOBBIX MpPaB U
Peectpe 1MQpPOBHIX BaIIOT W HWHOCTPaHHBIX LU(PPOBBIX HHCTPYMEHTOB
packpbiBaeTcss MH(pOpMaIus, COOTBETCTBYIONIAsI BCEM UAEHTU(UKATOPAM LEHHBIX
OyMmar u muQppOBHIX BaIIOT, YKa3aHHBIM B mojpaszfene 3.3 pasaena 3 uHbopmarmu
10 pacyeTy HOpMaTHBA JOCTaTOYHOCTH KaIUTAJIA.

9.6. Ilokazarenr «HaumeHoBanue ueHHOM Oymaru /uudpoBOoro mpasa
/tmdpoBoit BaOTHl (MHOCTPAHHOTO MHU(POBOTO HHCTPYMEHTA)» 3arOJIHSICTCS

aHaJIOrM4YHO Tokazarento «HanmeHoBaHue 1eHHOW Oymaru /mudpoBoro mpasa
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/tmudpoBoii BamOTHl (MHOCTPAHHOTO WHU(PPOBOTO WHCTPYMEHTA)» NyHKTa 8.4
HACTOSIIETO MOPSAIKA B OTHOIICHUH IIEHHBIX OyMar v u(pOBHIX BATIOT.

9.7. Tlokazarenr «Kom ISIN nenHoit Oymarn / nudpoBOl BalOTHI
(MHOCTpaHHOTO IIU(PPOBOTO MHCTPYMEHTA) (B Cly4yae MPUCBOCHUSA)» 3aIMOJIHACTCS
aHamornyHo mokasarenmio «Kox ISIN nennoii Oymarm / 1udpoBOi BalIOTHI
(MHOCTpaHHOTO LM(POBOTO MHCTPYMEHTA) (B Clydae IPUCBOSHHUS)» MyHKTa 8.5
HACTOSAILIETO MOPSJIKA.

9.8. ITo noka3zaremnto «KoauyecTBO akTHBA» YKa3bIBACTCS KOJUYECTBO aKTUBA,
SBJISIIOIIETOCS. 0OecrieueHreM. 3HaueHUE MO IAHHOMY MOKa3aTelll0 YKa3bIBA€TCSI CO
3HAKOM «+» (TLTIOC).

9.9. Ilo nokazarento «CTOMMOCTD 3a €AMHUILY AKTUBA» YKa3bIBACTCS OI[CHKA
OJIHOW €JTMHUIIBI COOTBETCTBYIOIIETO BU/Ia AKTHUBA, SIBJSIOIIETOCS 00ECIeueHUEM, B
pyOneBoM skBuBasieHTe. CTOMMOCTD JParoleHHbIX METAJIJIOB OMPEIEISETCS UCXO IS
U3 YYETHOU I1eHbl Ha adPUHUPOBAHHBIE JAPArolleHHbIE METAJIbI HA JJaTy pacueTa
HOPMATHBA JIOCTATOYHOCTH KamuTala, ycTaHoBieHHOW bankom Poccum B
COOTBETCTBHHM C MyHKTaMH | - 4 Yka3anusa banka Poccun Ne 1283-V.

9.10. Tlo moka3zatenmto «VICTOYHMK KOpPpEKTUPYOMIEro KoddduimeHTa
ykasbiBaercst THH knupuHrosoi opranmsanuu, OCylmeCTBUBIIEN pacyeT IPUHATON
poeCCHOHANBHBIM YYaCTHUKOM B Ka4eCTBE KOPPEKTUPYIOIIETo Kod(duiimenTta
CTaBKM pHUCKA B COOTBETCTBHM C a03alleM TPEThbUM MyHKTa 39 TPHIIOKCHHUS K
Vkazanuto banka Poccum ot 12.02.2024 Ne 6681-Y «O TtpebGoBaHusAX K
OCYILECTBJIICHUIO OpPOKEPCKOM  JESITEIBHOCTH TIPU  COBEPIICHUU OpoKepom
OTIIETBHBIX CHEJIOK 3a CUeT KiIMeHTa» (manee — Ykazanue banka Poccrm Ne 6681-
V). B ciiydae ecnu KoppeKTupyromuii KodhGHUIIMEHT MPUMEHSETCSI B COOTBETCTBUN
¢ nyHkrtamu 3.6, 3.7 u 3.8 VYkazanusa banka Poccum Ne 5873-V, ykaswiBaercs
3HaueHue «CorynacHo YkazaHuto». B oTHomeHn#n nmudpoBhIX BAIIOT YKa3bIBaeTCA
3HaueHne «CornacHo YKa3aHuio».

9.11. Tlo moka3zaremo «Koppektupyronuii kKod3hPUIIMEHT» yKa3bIBaeTCs
3HauUCHHE KOPPEKTHpyomero kodhduimenTa, onpeaeasieMoro B COOTBETCTBUU C

rinasou 3 Ykasanug banka Poccuu Ne 5873-V.
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9.12. Tlo moxasarento «BemnuumHa oOecrmeueHus» yKa3bIBACTCS 3HAYCHUE
BEITUYMHBI OOCCTICYCHHsI TI0O AaKTHBY, YCJIOBHOMY O0OS3aTE€IBLCTBY KPEAUTHOTO
XapakTepa, TpeOoBaHuUs K KIUEHTY Npo(hecCuOHATILHOTO YYaCTHUKA, ONIPeIeIieMoe
B COOTBETCTBUU c IIYHKTOM 33 Ykazanus banka Poccun
Ne 5873-V.

9.13. B pamkax goroBopoB PEIIO, BKIIOUEHHBIX B COTJIAIIIEHUE O HETTUHTE,
BCEM CJIEJIKaM, BKJIIOUYEHHBIM B COTJIAIIIEHUE O HETTUHIE MPUCBAUBACTCS €IUHBIN
«nentudukaTtop KpeaUTHOTO PUCKA», COOTBETCTBYIONINI TAKOMY COTJIAIICHHUIO O
HETTUHTE (JlaJiee — KHETTUHT CAT»). B cilyyae Hamuuus HECKOJIbKUX COTJIAIICHUM O
HETTUHTE KaXJIOMY U3 HHX IPUCBAWBACTCS YHHKaIbHBIA «WneHTudukatop
KPEJIUTHOTO PUCKAY.

9.13.1. B mnoapasnene 3.1 paszgeaa 3 undopmarus o caenkax PEIIO,
BXOJISIIIIUX B OJUH UIACHTU(PUKATOP KPETUTHOTO pUCKa (COTJIAIICHUE O HETTUHTE),
OTpaXXaeTcsi OTHOU CTPOKOU C YUETOM CJEAYIOIIETO:

a. BEJIMYHMHA, OTPaKCHHAs 10 Moka3areino «CymMmapHas BeJMYMHA aKThuBa /
TpeOOBaHMs», JODKHA COOTBETCTBOBATH CYMME BEIMYMH 110 TI0KA3aTeIto
«Benunuuna TpeboBaHumii / (00s13aTENIBCTB), B TOM YUCIIE JIJIS LIeJIeld HETTUHTa, PyO»
nozapasnena 3.2 ¢ npuzHakoMm «TpeboBaHMey», YKa3aHHBIM MO TMOKazaTento «Tum
TpeOOBaHMs1/003aTENBCTBA IS 1IeJIEH HETTUHTA», 32 BEBIYETOM CyMMBI BEJIMYUH TI0
nokazarento «BenuunHa TpeboBaHuil / (0053aTE€NBCTB), B TOM YHCIE JJis LieJeh
HETTUHTa, pyOo» moxapazaena 3.2 ¢ nmpusHakoM «OO0s3aTeNbCTBO», YKa3aHHBIM TI0
nokazarento «Tum TpeOoBaHus/00sA3aTeNLCTBA Il IeJed HETTUHTra» s
COOTBETCTBYIOIIIETO UIAECHTU(PUKATOPA KPEIUTHOTO pUCKa Moapaszaena 3.2;

b. Benmnuuna, orpaxkeHHas mo moiro «Bemmunaa oOecrieueHus», AOJDKHA
COOTBETCTBOBaTh CYMME BEJIMYMH IO TMOKazaTeno «BenuuwHa oOecrieueHus»
noapasnena 3.3 ¢ mpusHakoM «O053aTenbCTBO», YKa3aHHBIM IO TIOKA3aTelto
«Hamnpasnenue obecrnieueHus (I1si HETTUHTA)», 32 BBIYETOM CYMMBI BEJIMYUH IO
nokazarento «BenmuumHa ~oOecrnedeHus» moapasaena 3.3 ¢ MPU3HAKOM
«TpeboBanuey, ykazaHHbIM MO Tokazateno «Hampasnenue oOecreueHus (s

HETTUHTA)» IS COOTBETCTBYIOIIErO0 MJACHTHU(GUKATOpA KPEAUTHOTO pPHCKa
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nojapaszena 3.3.

0.13.2. B mnoapasznenax 3.2 um 3.3 pasgena 3 oTpaxaercs aeTagbHas
uHdopmaIus 0 BceXx TpeOOBaHUAX U 00s3aTENbCTBAX (IO JEHEKHBIM CPEICTBAM U
neHHbIM Oymaram) no caenkam PEITO, BxondmuM B cornamienue o Hettulre. [pu
9TOM JUIS KaXKIIOW CHIEJIKH B OTHOILICHHU BAIOTHI TPpeOOBaHU/00513aTEIIbCTBA T10
JICHEKHBIM CpPEJCTBaM W KXo IleHHOW Oymaru uHopmanus yKa3bIBaeTcs
OJTHOKpATHO (B OJHOU cTpoke) nubo B moapasaene 3.2, mubo B moapasnaene 3.3 ¢
YKa3aHHEM COOTBETCTBYIOIIETO €IMHOTO 3HAYEHUs, YKA3aHHOIO [0 TPYIIIe
aHAJTUTUYECKUX Npu3HakoB «WneHtudukaTopa KpeauTHOro pucka». Ilpum stom
neranm3anus 1o aktuBy caenku PEIIO ykaspiBaeTcs mo rpymie aHAUIMTUYECKUX
npu3HakoB «neHTuduKkaTop akTBa HETTUHT MyJiay. 3all0JTHEHHE TOApa3ieion 3.2
1 3.3 IPOUCXOJUT C YYETOM CIIETYIOIIETO:

90.13.2.1. B mnoapa3aene 3.2 oOTpakarTcs aKTHUBBI, (HOPMHUPYIOIIUE
KPEJIUTHBIA PUCK C YUYETOM CIIETYIOLIErO:

a. Uudopmanus o TpeOoBaHUsAX M 00s3aTeNbCTBAX MO IIEHHBIM Oymaram,
nepeaanHbiM/moTydeHHbIM 10 caenkam PEITO. Jlannas wuHbopMarius
OTpaXkaeTcsi B Clly4ae, €CJIM COBOKYIHAas MO3UIMA IO TaKOW LEHHOM
Ooymare 1o Bcem caenkam PETIO, BKItOUeHHBIM B COTJIAIICHUE O HETTHHTE,
IpecTaBsAeT co0oi TpeboBaHue K KoHTpareHTy 1o caenkam PEITO (t.e.
B Clly4yae HaJu4us B HETTUHI-ceTe cAenok oOpatHoro PEIIO cymmapnas
BEeIMYMHA 00s3aTeIbCTBA IO COOTBETCTBYIONIEH IIEHHOW Oymare
(xonmnuectBO Oymar, noixydeHHbIX o oopatHomy PEIIO) He npeBbiaeT
CYMMAapHYIO BEJIMYMHY TpeOOBaHUM (KOJIUUECTBO OyMar, nepelaHHbIX 1Mo
npssmoMm PEIIO) mo cnenkam mpsimoro PEIIO, BKIIIOUEHHBIX B TaKoOi
HETTUHT-c3T). [Ipu sTOM:

® JUIS IIEHHBIX Oymar, MepelaHHbIX I10 ONepalusM MPSIMOTo
PEIIO, mo mokasaremo «Tum TpeOoBaHWs/00S3aTeNbCTBA IS IICIICH
HETTUHIa» YyKa3biBaeTcsl 3HaueHue «TpeboBaHue». Takue CymMBbl
TpeOOBaHMI MO IIEHHBIM Oymaram, TepeIaHHbIM 10 TIEPBOM YacTH

npsmoro PEINO, 6ynyt yBenuuuBath 001muii 00beM aKTHUBa MO PUCKOM;




24

® s LEHHBIX OyMmar, MOJYYEHHBIX IO OINepalusiM 0OpaTHOTrO
PEIIO, no mokazatemto «Tum TpeGoBaHuUs/00A3aTeNbCTBA IS IIesiei

HCTTHHI'A» YKa3bIBACTCA 3HAYCHHUC «O0s3arenpcTBOY. Takme CYMMEBI

0053aTe€NbCTB IO IIEHHBIM OymaraMm, INOJYyYEHHBIM IO IEPBOM 4YacTu
npsimoro PEINO, OynyT yMeHbIIaTh 001muii 00beM aKTHBA MO PUCKOM;
o st  uM(POBBIX  BaMOT  (MHOCTPAHHBIX  IU(PPOBBIX

WHCTPYMEHTOB), TepelaHHbIXx Mo onepanusMm mnpsMoro PEIIO, mo

nokazateno «Tum TpeOoBaHWsA/00sA3aTeIbCTBA ISl TICJIC HETTUHTA)
yka3biBaeTcsi 3HaueHue «I'peOoBanue». Takue cymMmbl TpeOOBaHUH IO
M poBOil BaJ0TE, epeaHHoi 1o nepBoil yactu npsimoro PETIO, OyayT

YBEIMYMBATH OO 00BEM aKTHBA MO PUCKOM,;

e 1 UMQPOBBIX  BaMOT  (MHOCTPAHHBIX  IU(PPOBBIX

WHCTPYMEHTOB), MOJIyYEHHBIX 1O omepauusM obpardoro PEIIO, no

nokazarento «Tum TpeboBaHMsI/00s13aTeNIbCTBA JJIsl 1I€JI€ HETTHUHIa»

yKa3biBaeTcs 3HaueHue «O0s3aTeabcTBO». Takue CyMMbl 0053aTeNbCTB
o uu@poBoi BagoTe, MOJIyYeHHON 1Mo nepBoil yactu npsmoro PEIIO,
OyIyT YMEHBIIATh 00U 00beM aKTHBA O] PUCKOM;

b. Uudopmaiuss o TpeOoBaHMAX W 00s3aTEIBCTBAX MO JICHEKHBIM
CpeacTBaM, IepeaaHHBIM\ITONY4YeHHBIM 10 ciaeiakaMm PEITO. [lannHas
uHboOpMaIUs OTpakaeTcss B CIIydae, €CJIM COBOKYMHAs TO3HIMS 10
JNEHEKHBIM CPEICTBAM B COOTBETCTBYIOLIEH BAJIOTE MO BCEM CHEIKAM
PEIIO, BK/IIOYEHHBIM B COTJIALIEHUE O HETTUHTE, MPEJCTABISET COOOM
TpeboBanue kK kKoHTpareHTy 1o cruenkam PEIIO (t.e. B HeTTHHT-ceT
BKJIOUEHbI caienku oopatHoro PEIIO, cymmapHas BeiarunHa TpeGoBaHUM
[0 JCHEXKHBIM CPEIACTBAM B COOTBETCTBYIOIIEHM BAIKOTE KOTOPBIX
MPEBBIIIAET CYMMapHYIO BEJIUYUHY 00s3aTENIbCTB MO CACIKAM IPSMOTO
PEIIO, BKk/IIOYEHHBIX B TAKOW HETTUH-CAT). [Ipu s3TOM:

® JUIsl ICHE)KHBIX CPEACTB, MOJIYUYCHHBIX MO ONEpalUsiM IPIMOTO
PEIIO, mo mokazaremo «Tum TpeOoBaHus/00s13aTeNIbCTBA IS IIEiCi

HCTTHHI'a» YKAa3bIBACTCA 3HAYCHHUC «O06s3arenscTBO». Takwme CYMMEI
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00513aTE€NBCTB MO JEHEKHBIM CPEJICTBaM B COOTBETCTBYIOIICH BaJOTE,
NOJIy4eHHbIM 10 mepBod uactu npsimoro PEIIO, Oyayr yMmeHbIIAaTh
oO1Iuif 00BEM aKTUBA MO PUCKOM;

® JJIsl ACHEXKHBIX CPECTB, MEPEJaHHBIX MO ONepalusM 00paTHOTO
PEIIO, mo mokazaremo «Tum TpeGoBaHUs/00sS3aTeNbCTBA IS TIEJICH
HETTUHTa» YyKa3bpiBaeTcsi 3HaueHue «TpeOGoBanue». Takue CymMMBI
TpeOOBaHUI MO JEHEKHBIM CPEJICTBaM B COOTBETCTBYIOUICH BalIOTE,

nepenaHHbIM 1Mo nepBoil yactu oOparnoro PEIIO, OynyT yBeanuuBathb

oO1uit 00beM aKTHBA MOJT PUCKOM.
0.13.2.2. B nmoapa3aesie 3.3 pa3aeia 3 orpaxkaercs oOecreueHrne ¢ yIeTOM
CJIEQYIOLLETO:

a. Uudopmanus o TpeOboBaHUAX U 00s3aTEIBCTBAX MO HEHHBIM OymMaram,
neperIaHHpIM\IToTydeHHBIM 10 cieikaM PEITO. JlanHas wHpopMarus
OTPAXKAETCS B CJIy4yae, €CIM COBOKYIHAs IMO3UIHUS MO TaKOW IEHHOU
Ooymare 1o Bcem caenkam PETIO, BKIIOU€HHBIM B COTJIAIIEHUE O HETTUHTE,
Ipe/ICTaBIsAeT co00i 00s13aTeIbCTBO K KOHTpareHty mno caenkam PEIIO
(T.. B ciaydae HalIWudsg B HETTHHT-ceTe cnellok oOparHoro PEIIO
CymMMapHasi BeJIMYMHA 00s3aTeIbCTBAa MO COOTBETCTBYIOIIEH IIEHHOU
Oymare (Komu4yecTBO Oymar, mojydeHHbIX To oOpatHomy PEIIO)
MPEBBIIIAET CYMMapHYyK BEIMYMHY TpeOoBaHUM (KONIMYECTBO Oymar,
nepenanubix 1mo npsmMomy PEIIO) mno cnenkam mnpsimoro PEIIO,
BKJIFOYEHHBIM B TaKOH HETTUHT-CAT). [Ipu aTOM:

e IS IIEHHBIX OyMmar, mepenanHbix mo onepamusm mnpsmoro PEIIO,

no mnokazaremo «Hampapnenue oOecrieueHust (1S HETTUHTA)»
yKa3biBaeTcs 3HaueHue «TpeboBanuey. Takue cyMMbl TpeOOBaHMI
Mo IIeHHbBIM Oymaram, TepeJaHHbIM IO TEpPBOM YacTHh MPSMOTO
PEIIO, 6ynyT yMeHbIIIaTh 00IIMIA 00bEM 00eCTICUeHHUS,

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

no rmnokazarento «Hampapnenue oOecrieueHust (AJ1s1 HETTUHTA)»

yKa3biBaeTcsi 3HaueHue «OOs3aTenbCcTBO». Takue  CyMMBI
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00513aTeTBCTB 0 LIEHHBIM OyMaram, MoJIy4eHHBIM MO IEPBON YaCTU

npsmoro PEITO, 6ynyt yBennuuBath 001muii 00beM 00eCTIICUeHHS,

e s U(POBBIX BATIOT (MHOCTPAHHBIX MUPPOBBIX HHCTPYMEHTOB),

MMCPCIaHHbIX I10 OIICpaluiAM MIPAMOTO PEHO, II0 IIOKa3aTcCJIto

«HampaBnenue oOecrniedeHusi (aJi1 HETTUHTA)»  YKa3bIBAE€TCS
3HauyeHue « IpedoBanuey. Takue CyMMbI TpeOOBaHUM 110 ITU(POBOI
BAIIIOTE, NEpelNaHHoM mo mnepBod uvactu npsmoro PEIIO, Oyayt
YMEHBIIATh 001ui 00beM 00eCTIcUeHNS,

e Ui UGPOBBIX BATIOT (, TMOJYYSHHOW IO OMEpaIusM 00paTHOTO
PEIIO, mno mnoka3zaremo «HamnpaBinenue oOecnieueHust (s

HETTUHTA)» YyKa3biBaeTcad 3HaueHue «QO0s3arenbcTBO». Takue

CyMMBI 0O0S3aTENBCTB MO HUGPOBOM BATIOTE, IMOJTYYEHHOH 10

nepBoil yactu npsmoro PEIIO, OynyT yBennunBaTh o0muii 00beM

oOecreuyeHus;

b. Uadopmaius o TpeOOBaHUAX H 00s3aTEABCTBAX IO JA€HEKHBIM
cpeacTBaM, IepeaaHHbIM\IoaydeHHbIM 10 caenkam PEIIO. [lannas
uHboOpMaIUs OTpakaeTcsl B Clydae, €CJIM COBOKYIHAs TMO3MIUS T10
JNEHE)KHBIM CpPEJICTBAaM B COOTBETCTBYIOIIEH BAIIOTE MO BCEM CHEIKAM
PEIIO, BkIIOYEHHBIM B COTJIAIIEHWE O HETTHHTE, MPEICTABISET COOOM
00s13aTeNbCTBO K KOHTpareHTy mno caenkam PEITO (t.e. B HeTTMHr-cer
BKJIIOUEHbI crieiku oopatHoro PEITIO, cymmapHas BennunHa TpeOoBaHUM
10 JEHEXHBIM CpPEICTBaM, B COOTBETCTBYIOLIEH BaJIIOTE KOTOPBIX HE
MPEBBIIIAET CYMMapHYI0 BETUYMHY OOS3aTENBCTB MO CAEJIKAM MPSMOTO
PEIIO, Bkit0YeHHBIM B TaKO HETTUH-CAT). [Ipu 3TOM:

® IS JICHEXKHBIX CPENICTB, MOJYYECHHBIX IO OINEpalysiM OpsSMOro
PEITIO, mno mnokazaremo «Hamnpaienue oOecnieueHust (s

HETTUHTA)» YKa3blBaeTcs 3HaueHue «O0sA3aTenbcTBO». Takue

CYMMBI  00s3aTeNbCTB MO  JCHEXKHBIM  CpeICTBaM B
COOTBETCTBYIOILIEH BaJlIOTE€, TMOJYYEHHbIM TI0 TEpBOM YacTH

npsimoro PEINO, 6ynyt yBenuuuBath 001muii 00beM 00ecieueHus,
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® IS JIEHEXKHBIX CPEJACTB, MEPEAaHHBIX MO OMNEparusiM 00paTHOro
PEIIO, mno moka3arento «HampaBnenue obGecrnedenus (st
HETTUHTAa)» yKa3bIBaeTcs 3HaueHue «TpeboBanue». Takue cyMMBI
TpeOOBaHUII MO JIEHEXKHBIM CPEACTBAM B COOTBETCTBYIOLICH
BaJIIOTE, MepeaHHbIX O nepBoit yactu obpatHoro PEIIO, Oyayt

YMEHbIIIaTh OOIIHUM 00BeM 0OecrIeueHus.

10. B moapa3nene 3.4 pa3nena 3 wHbOpMaNHMKM MO pacyeTy HOPMATHBA

A0CTAaTOYHOCTH KallhuTalla OTpaKacTCA I/IHCI)OpMaI_[I/IH B OTHOIICHHMH ACHCKHBIX

CpeACTB (B TOM YHCIJIC MHOCTPAHHOM BaJIOTHI), IIU(PPOBBIX BAIIOT, IEHHBIX OyMar,

APparouCHHbIX MCTAJJIOB U AOI'OBOPOB ITPOHU3BOAHBIX (1)I/IHaHCOBBIX HHCTPYMCHTOB

(nanee — [1OU) xkueHTOB MPOPECCHOHATILHOTO YYaCTHHUKA, a TakKe TpeOoBaHUM

Opokepa 1o OpOKEPCKOMY JIOrOBOPY B OTHOILIEHHUH JICHEKHBIX CPEJICTB, B TOM YUCIIE

TpeOOBAaHMI B 4aCTU KOMUCCUH OpOKEpa, B OTHOIIEHUH KOTOPBIX PACCUMUTHIBACTCS

BCJIMYMHA ITO3HUIHUHN KIMCHTOB C OIIPCACIICHHBIM YPOBHCM PUCKA B COOTBCTCTBUU C

nyHKTOM 3.19 Yka3anusa banka Poccun Ne 5873-V.

HO,Z[paBI[GJI 34 pa3aciia 3 He 3alloJIHAETCS B OTHOIICHHUU CICOYIOIINX

KJIIMCHTOB.

KJIMEHTOB, MOJYJb CYMMbl BEIHMYMHBI OTPHUIATEIBHBIX IUIAHOBBIX
octatkoB (NPy) m cymwmbl BenumumHbl pbiHOYHOTO pucka (MRy,),
ONPEIEIEHHBIX 10 TAKOMY KJIIMEHTY 110 COCTOSIHHIO Ha OTYETHYIO JaTy,
HE MPEBBIIIAET TPUCTA THICAY pyOIIeH;

KJIIMEHTOB, OTHECEHHBIX MNPO(PECCHOHANBHBIM  YYaCTHUKOM B
cooTBeTCTBUM ¢ TyHKTaMu 28 u 34 Ykazanus banka Poccuu Ne 6681-
Y K KareropuM KJIMEHTOB C HayaJbHBIM, CTaHAAPTHBIM WM
MOBBIIIEHHBIM YPOBHEM PHCKa €CIM HOPMATUB MOKPBHITHS PUCKA TIPH
VICTIOJIHEHU U MOPYYCHU U KJIMEHTA, PAaCCUUTAHHBIN
npodeccHOHaNbHbIM YYaCTHUKOM B COOTBETCTBHM C MYHKTOM 1
npuioxkeHus: Kk Ykazanuto banka Poccun Ne 6681-Y, mo kaxmomy
noptdesnto Takoro KiveHTa OO0JbIlIe HYJIEBOTO 3HAYEHUS WM PaBEH

eMy.
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B cnywae, ecium mnokazarenu mnoapazgena 3.4 pazaena 3 SBISIOTCS
OTPHUIATENFHBIMHA, WX 3Ha4YeHUs B HHOpMalMM 1O pacueTy HOpMaTHBa
JIOCTAaTOYHOCTH KaluTalla YKa3bIBAIOTCS CO 3HAKOM «-» (MUHYC).

WNupopmarniys mo nmokazaressiM B HACTOSIIIEM ITYHKTE PaCKpbIBaeTCs B pa3pes3e
ujeHTUGUKATOpa KPEOUTHOTO pHUCKA, MACHTH(PUKATOpa pHUCKAa OOBEKTa,
ujeHTUdUKATOpa HHCTPYMEHTA, HACHTUPHUKATOPA TPYIIIBI OJHOPOJAHBIX OOBHEKTOB,
uAeHTU(UKATOpa PHIHOYHOTO PHUCKA MO MPOABHHYTOMY METOAY, a TakXKe BHAA
pucKa.

1o 3HayeHNIO rpyMIBI aHATUTHYECKUX NpU3HAKOB « UneHTHduUKaTOp pHCcKa
o0beKTa» YyKa3blBaeTcd UACHTU(PUKATOP OO0BEKTa B OTHOUIEHUH KOTOPOIO
PACKPBIBAIOTCS CBEACHUS O MO3UIIMH KIMEHTA C ONPEIEICHHBIM YPOBHEM PHCKA.

B oTHOIIEHUM LIEHHBIX OyMar:

e Jlns meneit pacueta OCHOBHOTO PUCKAa YKa3bIBACTCS WUJCHTU(PUKATOP
HeHHOW Oymaru, uHpopManusi 0 KOTOpOM packpeiBaeTcs B Peectpe
LEHHBIX Oymar ¥ U(ppPOBBIX MPAB.

e Jlng neneil pacuera BAIFOTHOTO U MPOLIEHTHOIO PUCKA YKa3bIBAECTCS
1M(POBOI KO BATIIOTHI LICHHOW Oymaru (Tpex3HauHbIH 1udpoBOM KO
U TpeXOYKBEHHBIN KO/ (C UCIOIB30BaHUEM PA3ACIUTENS «-» (TUPE) B
cootBeTcTBUM ¢ Obmepoccuiickum kinaccupukatopom BamoT (OKB)
¢ yueToMm TpeboBanuit mynkra 8.1 Ilopsiaka.

B oTHOIIEHNM JEeHEKHBIX CPeICTB YKa3bIBaeTCs LU(PPOBOW KOJ BaIOTHI
(Tpex3HauHbl 1UGPOBONM KO W TPEXOYKBEHHBIM KOJ (C HCHOJIB30BAHHEM
pazzenuTens «-» (TUpe) B cOOTBETCTBUM ¢ OOUIEPOCCUIUCKUM KIIaCCU(PUKATOPOM
BamoT (OKB)).

B orHOoOmieHMM HUPPOBBLIX BAJIKWT (MHOCTPAHHBLIX HUPPOBBIX
HHCTPYMEHTOB):

e Jlng meneil pacuera OCHOBHOTO PHUCKA yKa3bIBACTCS MIACHTU(UKATOP
udpoBO  BaMOTHl (MHOCTPAHHOTO IU(POBOTO HMHCTPYMEHTA),
uH(popMaIus 0 KOTOpoil packpbiBaeTcsi B Peectpe indpoBbIX BalIIOT U

WHOCTPAHHBIX IU(PPOBBIX HHCTPYMEHTOB.
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e Jlng uened pacuera BaIIOTHOTO pUCKA yKa3bIBaeTCs LUGPPOBON KOA
BaJIIOTHI, B KOTOPOI BBIPAKEH PUCK HU(PPOBOI BaMIOTE (TPEX3HAYHBIMA
nudpoBOl KO W TpPexOYKBEHHBIM KOJ (C HCMOIb30BaHUEM
pazmenutenst «-» (TUpe) B cooTBeTCTBUM ¢ OOIIEpOCCUNUCKUM
kiaccudukaropom BamoT (OKB).

B oTHOmIEHNHU IParoleHHOr0 MeTaJlIa yKa3biBaeTCsi OyKBEHHO-IIU(DPOBOI
KOJ JparolieHHOTO MeTajula B COOTBETCTBMHM ¢ KiaccudukaTtopoMm BamioT IO
MEXIPaBUTEIbCTBEHHBIM COTJIALIEHUSM, HCIIOJIb3YEMBIX B OaHKOBCKOW CHCTEME
Poccutickoit deneparuu (KnaccudukaTopom KIMPUHTOBBIX BaltoT). B ciydae ecnu
B [IEPEYHE HE MPEACTaBIIEH KOJ APAroleHHOr0 METalla, SBJISIOLIErOCs aKTUBOM,
ykasbiBaeTcs 3HaueHue «000 — uHoe».

B orHomenuu xorosopos IPOU:

e Jlns ueneil pacuera OCHOBHOIO PHCKa YKa3bIBaeTCs MJIEHTU(PUKATOP
O0asucHoro aktuBa [I®U B coorBercTBUHM ¢ TpeOOBaHUAMM,
U3JI0’)KEHHBIMU B a03alax LIECTOM — JIECATOM HACTOSIIETO IyHKTa,
NPEABABISIEMbIMA K WICHTU(DUKATOPY LEHHBIX Oymar, JEHEKHBIX
CPEICTB W JPArolieHHbIX METaJUIOB, KOTOPBIEC SIBISIFOTCS Oa3uCHBIM
akTuBOM [IDU.

e Jlnsa wmenei pacyeTa BAIFOTHOTO M IPOLIEHTHOTO PHUCKA YKA3bIBAECTCS
u@pPOBOM KOJ BatOTHI, B KOTOpOW BbIpakeH puck mno [IDU
(Tpex3HauHbli 1MGpoBOM KO W TPeXOyKBEHHBIM Kox (c
UCIIOJIb30BAaHUEM pa3lienuTeNsl «-» (TUpE) B COOTBETCTBUU C
Oo6mepoccuiickum kinaccudukaropom Bamot (OKB).

B ciyyae, ecnu BennuuHa pelHOYHOro pucka no [IOU, paccuurteiBaercs kak
COBOKyIHasi  BEJIMYMHA  HMHIUBUAYaJbHOTO  KJIMPUHTOBOTO  OOECIEYeHHMs
YKa3bIBa€TCsl HOMEP KIMPUHTOBOTO PETUCTPA, HA KOTOPOM YUYUTBHIBAKOTCS MO3ULIAN
KJIMEHTA C OIPENICIIEHHBIM YPOBHEM pUCKa B OTHOLIeHUU [IDU.

[Io 3HaueHurO Trpymnnbl aHATUTAYECKUX Npu3HAKOB «MaeHTudgukarop
HHCTPYMEHTA»  YKa3bIBAETCS YHHUKAJIbHBIM HACHTUPUKATOP (UHAHCOBOTO

HHCTPYMCHTA, B OTHOIICHUHU KOTOPOTO PACKPBIBAKOTCA CBCACHUA O IMO3UINH
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KJIINEHTA. YKa3aHHBIM I10KA3aTeb SBIAETCS CBA3YIOIIUMM JJIEMEHTOM MEXAY
pa3HBIMHU BUJAMH PUCKA AJIS OJHOTO U TOTO € (DMHAHCOBOIO HMHCTPYMEHTA U
3aMOJIHSIETCS COTJIACHO CIIEAYIOIINUM MPaBUIaM:

B oTHomeHUM UEeHHBIX OyMar YyKa3blBaeTCsl HIACHTH(PHUKATOpP IICHHON
Oymaru, uH(popMmalus o0 KOTOpoil packpeiBaeTcsi B Peectpe 1eHHBbIX Oymar u
U(PPOBBIX TIPaB.

B oTHOmIEHMM JEHEKHBIX CPEACTB M [PArOUEHHBIX MeTaJJIOB
YKa3bIBalOTCS KOJBl BAIOT M JIPArOlEHHBIX METAJUIOB B MOPSAKE, aHAJOTUYHOM
MOPSAKY IPUCBOCHUS 3HAYEHUM II0 TPYyNNE AHAIATHYECKUX IPU3HAKOB
«MneHtudukarop pucka 00ObEKTay.

B orHomieHun uM@pPoOBBIX BAIKT (MHOCTPAHHOIO HU(PPOBOro
MHCTPYMEHTA) YKa3bIBAaCTCS UACHTU(PUKATOP UU(POBOIl BAIIOTH HHOCTPAHHOIO
nu(poBOro MHCTPyMeHTa), nH(pOpMalLUs O KOTOpOHl packpbiBaercsi B Peectpe
U(POBBIX BAOT U MHOCTPAHHBIX IIU(PPOBBIX HHCTPYMEHTOB.

B orHomenun aorosopoB IIPU ykas3piBaeTcs KpaTKOE€ HAMMEHOBAHUE
oupxxeBoro [IOU unu nonueiit 6upkeBort kox [NOU. Jlns BHeOupxkerbix [1OU
YKa3bIBaeTCs KO, IPUCBOEHHBIN NMPo(hecCHuOHATbHBIM YYACTHUKOM.

B ciyuae, ecnu BennumHa peiHOUYHOrO pucka no [IOU, paccunteiBaercs kak
COBOKyIHAasi  BEJNMYMHA  HMHIUBUAYaJbHOTO  KIMPUHTOBOTO  OOecredeHHs
ykasbiBaercs 3HaueHne «CoBokynHoe MKO».

[Io 3HaueHurO Tpymnbl aHATUTHUYECKUX NOpu3HAKOB «MaeHTudukarop
rpynnbl OJHOPOAHBIX O0BEKTOB» YKAa3bIBACTCS YHUKAIbHBIA WIAECHTU(UKATOP,
MPUCBOEHHBIA MPOPECCUOHATIBHBIM YYAaCTHUKOM KaXXJIOM Tpynme OJHOPOIAHBIX
00BEKTOB TIO0 BAJIFOTHOW, OCHOBHOM M MPOILICHTHON YaCcTHU PUCKA B COOTBETCTBUU C
nyHKTOM 6.2 Yka3zanus banka Poccun Ne 5873-VY.

Ecnu nennas 6ymara, aparomieHHbIA MeTasul, U(poBas BAIIOTA WM BATIOTA
pHUCKa Mo IeHHOW Oymare, B TOM 4ucie 0asucHbii aktuB IOV, He BKIIOUEHBI B
rpynmny OJHOPOJHBIX OOBEKTOB C MHBIMH LIEHHBIMH OyMaramu, JAparoleHHbIMU
MeTajuiaMu, MUGPOBHIMU BATIOTAMU WJIM BaJIOTAMU PUCKa IO IIEHHBIM Oymaram, B

TOM unciie 6azucHbiMU akTuBamMu [IOU, To s neneit ykazanus 3HaUSHUS TPYMIIbI
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aHATUTHYECKNX TNPU3HAKOB «MaeHTudukarop rpynmnsl OJHOPOMHBIX OOBEKTOB)
CUHMTAETCsI, YTO TaKas IleHHas Oymara, IparolleHHBI MeTaill, IudpoBas BadoTa
WM BallloTa pHCKa IO IIEHHOW Oymare, B TOM uuciie Oa3ucHbI akTuB [1DU,
dbopMHpYyeT TPYyNITy OAHOPOIHBIX OOBEKTOB, COCTOSIIYIO TOJBKO W3 3TON IIEHHOU
OyMmaru, parolieHHOTo MeTasuia, HU(PPOBON BATIOTHI HJIA BATIOThI PUCKA IO IIEHHOM
Oymare, B ToM unciie 6azucHoro aktusa [1OU.

[IpucBoenne uACHTUHUKATOPOB, YKA3bIBAEMBIX IO 3HAYCHHUIO TPYIIIIBI
aHAJIUTUYECKUX TNpU3HAKOB «UJAeHTH(PUKATOP PBIHOYHOIO PHCKA IO
NPOABUHYTOMY METOAY», MPOU3BOJUTCA C Y4ETOM TpeOOBaHMU NyHKTa 6.5 U
nyHkTa 6.7 Yka3zanusa banka Poccun Ne 5873-Y. COBOKYITHOCTb MO3UILIAN C €AUHBIM
UJCHTU(UKATOPOM PBIHOYHOTO pPHUCKAa MO TPOJBUHYTOMY METONy Jajee
onpenenseTcs Kak oaHa «[ pyrnmna HEOJHOPOAHBIX OOBEKTOBY.

['pynnamM oHOPOAHBIX OOBEKTOB, YIOBIECTBOPSIONIUM €IMHOMY KPUTEPHUIO
nyHKTa 6.5 nnu nyHkra 6.7 Ykazanus banka Poccun Ne 5873-V, npucBauBaetcs
VHUKQJIbHBIM €AUHBIA UIASHTU(PUKATOP PBIHOYHOIO pHUCKA MO MPOJBUHYTOMY
METOLY.

B oTHomieHMH OJHOPOJIHBIX OOBEKTOB U HUX TPYNI, KOTOPbIE HE
YAOBJIETBOPSIOT TPeOOBaHUSAM ITyHKTa 6.5 1 myHkTa 6.7 Ykazanus banka Poccun No
5873-Y, nmpucBauBaeTcsi ~ 3HAYCHWE, pPABHOE  3HAYCHHUIO  TOKA3aTeJs
«Mnentudukarop rpynibl OJHOPOAHBIX OOBEKTOBY.

B cnyuae, eciin B cOOTBETCTBUU C NMyHKTOM 10.6 HacTosmero mnopsaka
npodeCCUOHANIBHBIA YYACTHUK BBIOpal B KadyeCTBE METO/a pacdeTa PhIHOYHOIO
pHUCKa B OTHOIICHUH KJIMEHTA C OMPEJICIICHHBIM YPOBHEM PHUCKa «0a30BbI» METO,
MO TPYIIaM aHATUTHYECKUX MpU3HaKoB «aeHTUhUKATOp TPYIIBI OHOPOIHBIX
00beKkTOB» U «MmeHTudukaTop pPHIHOYHOIO PUCKA MO MPOJABUHYTOMY METOIIY»
yKa3bIBaeTcs 3HaueHune «He npumeHumMon.

[To rpymnme aHaIUTHYECKUX MPU3HAKOB «Bua prcka» yka3blBaeTCs OAHO W3
CIEIYIOLINX 3HAYEHUM:

OCHOBHOI pHUCK;

BamroTHeIl pUCK;
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IIponeHTHBIN PUCK;

He npumeHnMo — 1aHHasi KaTEerOpusl yKa3bIBACTCS JJIs TO3UIIUI, KOTOPHIE HE
bopMHPYIOT PUCKOB corjacHo riaBam 4-6 Ykazanusi banka Poccun Noe 5873-V.

10.1. Tlo nokazaremo «Tunm akTUBa» yKa3bIBaeTCsi OJHMH U3 CIETYIOIIMX
TUIIOB OOBEKTOB, KOTOPHIE BKIIOYAIOTCS B pacyeT BeMYMHA MO3UIIMU KIHEHTOB C
ONpEICICHHBIM YPOBHEM pPHCKA!

JIeHexXHbIE CPEACTBA;

Ilennsie Oymaruy;

JIlparoneHHble METAILIBI;

[1dU;

Hudposbie BantoThl (MHOCTPAHHBIE ITU(DPOBBIE HHCTPYMEHTHI);

[Ipouee.

10.2. ITo noxka3zaremnto «Bua [I®N» B otHOomeHun [IOU ykaspiBaeTcs BUL
[I®U B cooTBeTcTBUM ¢ IyHKTamu 2 - 5 Ykazanust banka Poccuu ot 16 deBpans
2015 roma Ne 3565-VY «O Bugax mpou3BOIHBIX (DUHAHCOBBIX MHCTPYMEHTOBY (J1aJiee
— Yka3zanue banka Poccun Ne 3565-VY) ¢ ucnonp3oBaHUEM OJTHOTO U3 CHEAYIOIINX
3HAYECHUMU:

OnIMoHHbBINA I0TOBOD;

@pHOYEPCHBIN JI0TOBOD;

dopBapaHbIN TOTOBOP;

CBon-10roBOp Ha KOP3UHY aKTHUBOB;

KpenutHo-nedonTHsIil cBOI JOTOBOD;

CBOIT Ha COBOKYITHBIN JOXO/T;

Wnoi cBor-1orosop.

10.3. ITo noxka3arento «Hacts IION» B oTHOmIeHnn [IOU yka3siBaeTcst 01HO
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 TPEOOBaHUM M 0053aTENIbCTB MO MOJYYEHHUIO (YIUIaTe) ACHEKHBIX
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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 eciau BeIMYMHA pPbIHOYHOro pucka no [IDU,
paccUuThIBaeTCs KaK BETUYMHA MHAUBUAYAJIbHOTO KIUPUHTOBOrO OOECreyeHus B
COOTBETCTBHHU € MOAIYHKTOM 5.4.6 myHKkTa 5.4 Ykazanus banka Poccuu Ne 5873-V;

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

Puck ¢ xoadpdunmentom «/leapTa» — B ciiydae e€clid BEJIMYMHA PHIHOYHOIO
pucka no [I®U paccunuThiBaeTCsS 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 paccuuThiBacTC B COOTBETCTBUM C METOJOJOTUEH, YCTAHOBJIECHHOU BO
BHYTPEHHHUX JOKYMEHTax Mpo(ecCHOHATBHOTO Y4YacTHHKA, B  CIIy4asx,
NpeayCMOTPEHHBIX MMyHKTOM 5.1 Yka3anus banka Poccun Ne 5873-V;

Puck kpenutHo-aeoaTHOro cBoma, He BKJIIFOUEHHBIN B OJTHOPOJIHBIC TPYIIIHI
— B CllydasiX, IpeIyCMOTPEHHBIX ab3aleM IIeCTHAAIAThiM MyHkTa 6.4 YkazaHus
banka Poccun Ne 5873-V;

@opmyJsibl YKa3aHUS — B UHBIX CIIy4dasiX.

[Tpu BeIOOpE 3HaueHUsT «CoBokynHoe MUKO» cBenenus o nosunusix no [1OU
yKa3bpIBalOTCA B OTHowmeHMH Kaxaoro [IDU, a ceemenus o puckax no IIOU
YKa3bIBAIOTCS OTJEIBHBIMU CTPOKAMHU B pa3Mepe UTOTOBOM CyMMBI B OTHOIIECHUU
KaXXJI0r0 KJIMPUHTOBOT'O PETUCTPA KIUEHTA C ONPEICICHHBIM YPOBHEM PHUCKA.

[Ipn yka3zanuM CBENEHHUM B OTHOLICHWHM NO3UIUM 1O 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»,
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«VICTOYHUK CTaBKU PUCKa»;

«V/CTOYHMK CTaBKH BAJIFOTHOTO PUCKA, IPUMEHAEMOU JIJIs pACUY€Ta OCHOBHOTO
pHUCKay;

«CymMma noJ1 puckomy;

«Cymma pucka 6e3 HETTUHTa;

«HampaBneHue sl pucka HETTUHTA | ypOBHS»;

«MyJIBTUIUIMKATOD I pUCKA HETTUHTA | YPOBHsI»;

«CyMMa prcka HETTUHTA | ypOBHS»;

«HampaBieHne s pucka HETTUHTA 2 YPOBHS;

«MyJIBTUIUIMKATOP I PUCKA HETTHUHTA 2 YPOBHSI»;

«BennunHa MIIaHOBOT0 UCXOALIETO OCTATKAY;

«BennunHa peiHOYHOTO prcka kiaueHTa (MR)».

IIpu ykazanum cBegeHuit o puckax 1o I[IDH, Bxoasmum B pacyer
coBokynHoro MKO, nmpu yka3aHuu no mnokaszarento «Merox pacuera pucka Io
[I®OU1» 3nauenus «CoBokynHoe MKO», B mogpasaene 3.4. pazaena 3 nomjiexar
3aI0JIHEHUIO TOJIBKO MoKa3arenu «Homep KIMpHHroBoro perucrpa» u «BennunHa
peiHOYHOrO pucka kiaueHta (MR)». Ilpu sTomM mo rpynmaMm aHaIUTHYECKUX
npu3HakoB «aeHTrdukaTop rpynmnsl OTHOPOIHBIX 00BEKTOB» U «UneHTudukatop
PBIHOYHOIO pHCKa MO IPOJABHHYTOMY METOAY» YKa3biBaeTcs 3HaueHue «He
PUMEHUMO.

[Tpu BeIOOpE 3HaueHus1 « CoOCTBEHHAsI METOJMKAy B mojApaszaene 3.4. pasznena
3 cBenenus o BHeOUpkeBbIX [IOU mno pemeHnto npodeccHoHAIBHOTO yYacTHUKA
MOTYT OTpaxkaTbcs cOBOKyNmHO 1o [I®U c¢ pa3buBkoit mo Bamtore. Ilpum sToMm
MoJJIeKaT 3al0JIHECHUIO TOJbKO IMokazareln «Tun aktuBay, «KomuuectBo 11D,
«BenuunHa MIaHOBOTO MCXOJIAIIETO OCTaTKa» M «BenuumHa pBIHOYHOIO pHCKa
kimmenta (MR)». Ilpu »5ToM 1O TrpynmaM aHaJUTAYECKUX MPHU3HAKOB
«Unentudukarop Tpynmel OJHOPOAHBIX O0BEKTOB» u  «MaeHTudukartop
PBIHOYHOTO pPHUCKA MO MNPOABHHYTOMY METOIMY» YKa3biBaeTcs 3HaueHue «He
IPUMEHUMO.

10.5. ITo nokasaremnto «Homep KIMPUHTOBOrO PErUCTPay yKa3bIBA€TCsS HOMEP
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KIINPUHTOBOI'O PErucTpa, Ha KOTOPOM YYMTBIBAIOTCS TO3ULHMM KIUEHTa C
onpeAeaeHHbIM ypoBHEM pucka B oTHomeHnH [IOU. Ecin [IOU He yunThiBaroTCA
Ha KJIMPUHTOBOM PErUCTPE, OKA3aTENb HE 3aMOJHACTCS.

10.6. Ilo mokazarento «Metoj pacyeTa PhIHOYHOTO PUCKA» YKa3bIBAETCS
METOJI pacyeTa phIHOYHOT'O PUCKa, BHIOpaHHBIN PO(EeCcCHOHATBLHBIM YYaCTHUKOM B
OTHOILICHUH KJIUEHTA C ONPEACIICHHBIM YPOBHEM PUCKA C UCIOJIb30BAHUEM OJIHOTO
U3 CIEAYIOIINX 3HAYCHUM:

ba3oBhrlii;

[IpoaBUHYTHI.

10.7. Tlo noxa3zaremo «KomnuecTBO aKTMBa» YKa3bIBAETCA KOJIUYECTBO
aKTHUBa, WJEHTU(UKATOP KOTOPOTrO YKa3aH B KauyeCTBE 3HAYCHHUS TPYIIIBI
aHAIMTHYECKUX Tpu3HakoB «aeHTudukarop pucka oObekTa». s HEHEKHBIX
CPEIICTB KOJIMYECTBO YKAa3bIBA€TCA B €IMHMIIAX BATIOTHI, JJII IU(POBOM BaIOTHI
KOJIMYECTBO YKa3bIBACTCS B €AMHUIAX LU(PPOBON BaNIOTHI, Ui IEHHBIX Oymar
KOJIMYECTBO YKA3bIBAECTCSA B INTYKaX, JUIA JPArol€HHBIX METAUIOB KOJUYECTBO
yKa3bIBaeTCsl B E€IMHUIAX U3MEPEHHUs APAroleHHBIX METaJIOB, JJiA Oa3uCHBIX
akTuBOB [I®OU 3HaueHHe yka3bIBaeTCs C y4ETOM pasMepa joTa. i mpoueHTHOro
CBOII — nporoopa u BamotHoro CBOII — goroBopa mokazarenb 3alOJIHSIETCS
3HAUYE€HHUEM, PABHBIM pa3Mepy U BAIIIOTE JIEHEKHBIX CPEACTB, MOJJICKAIUX OOMEHY
B COOTBETCTBUU C YCIOBHUSMH JIOTOBOPA.

10.8. TTo mokazaremnto «KonuuectBo [ION» B otHOIeHNH [TOU yka3biBaeTcs
kosmuecTBO [IDUM. 3HaueHWsT B OTHOWIEHWM KOPOTKOM mo3uuumu no [IOU
yKa3bIBaeTCsl CO 3HAKOM «-» (munHyc). s mponentHoro CBOII — nmoroBopa u
BamoTHOro CBOII — poroBopa moka3zarens «KomnudectBo ITIDOW» 3amosnHseTcs
3HAYEHHUEM, PABHBIM KOJIMUYECTBY 3aKIFOYEHHBIX 10T0BOpOB ITDH.

10.9. Ilo mnokaszarento «CTOMMOCTH 3a €IHMHHIy AaKTHUBAa» YKa3bIBa€TCS
IOKa3aTeslb «J», YCTaHOBJIEHHbIN nyHKTamu ['naBel 5 Ykazanus banka Poccun
No 5873-Y B oTHOIIEHMM OJHOW €AWHUIIBI O0OBEKTa B PYOJsX, B OTHOIIECHUU
KOTOPOT'0 PACKPBIBAIOTCS CBEIECHUS O IMO3ULMHU KIIMEHTA C ONPEIEICHHBIM YPOBHEM

pucKa. 3HaUE€HUE YKA3aHHOTO MTOKA3aTes JOHKHO OBITh PAaBHO PE3yibTaTy JEJICHUS
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3HaueHusd mnokazarens «CymMa 1OJ pPHUCKOM» Ha 3HAYEHHE [OKa3aTens
«KonnuectBo aktuBa». Ilpu pacu€re paszmepa pbIHOYHOIO PUCKA IO OIILHMOHY B
COOTBETCTBHHM € MOJAMYHKTOM 5.4.7. nyHkra 5.4 Ykazanus banka Poccun Ne 5873-Y
YKa3bIBaCTCS PHIHOYHAS II€Ha Oa3MCHOTO aKTHBa OMNIMOHa 0e3 CoOIoaeHus
BbILIEYKa3aHHOTO paBeHCcTBA. s npouentHoro CBOII — goroBopa v BaatOTHOTO
CBOII — poroBopa moka3zareiib «CTOMMOCTh 32 €IMHHILy aKTHBa» 3alOJIHIETCS
3HaYEHHEM, PABHBIM CTOMMOCTH OJTHOM €MHUIIBI aKTHBA B PyOJIEBOM 3KBUBAJICHTE.

10.10. B oTtHomienuu omniuoHa Ha ¢prodepc, 0a30BBIM aKTUBOM KOTOPOTO
BBICTYIAIOT UHICKCHI WJIA TTPOLICHTHBIE CTABKH, MOKa3aTesid «KOoIn4ecTBO akTUBaY,
«KomnuectBo 11ON», «CTOMMOCTD 3a €AMHUILY aKTHUBa» 3aIOJHSIOTCSA C YUYETOM
CJIETYFOLIETO.

Ecnu onieHKka phIHOYHOTO PUCKA MO TaKMM OILKMOHAM OCYIIECTBIISETCS B
COOTBETCTBUM C MyHKTOM 5.1 Vkazanus banka Poccum Ne 5873-V, mokazarenu
«KonnuectBo akthBa», «CTOMMOCTh 3a €IWHUILYy AaKTUBa» HE 3aMOJHSAIOTCA,
nokazarenb «KommuectBo 1Dy 3amonHseTcss 3Ha4EHHEM, PABHBIM KOJUYECTBY
3aKJIIOYEHHBIX OMIIMOHHBIX IOTOBOPOB (KOHTPAKTOB).

Ecnu onieHKka phIHOYHOTO PUCKA MO TaKMM OILKMOHAM OCYIIECTBIISIETCS B
COOTBETCTBHH C TOAMMYHKTOM 5.4.6. myHKTa 5.4 Ykazanus banka Poccun Ne 5873-VY,
nokaszarenb «Koau4ecTBO aKTUBa» 3aMlOJIHIAETCS 3HAUEHUEM, PABHBIM KOJIUYECTBY
0a3uCHBIX aKTUBOB (KoJudecTBY (rrouepcoB), «KommuectBo I1OU»» 3anonnsercs
3HAQYEHUEM, PAaBHBIM KOJHMYECTBY 3aKJIIOYEHHBIX OMNIMOHHBIX JIOTOBOPOB
(koHTpakTOB), TmOKa3arelb «CTOMMOCTh 3a E€IWHHUILY aKTHBa» 3alloJIHIETCS
3HAQYCHUEM, PABHBIM BEJIMUMHE WHIUBUAYAJTBHOTO KIMPUHTOBOTO O0ECIICUCHUS 110
OIIMOHHOMY JIOTOBOPY, PACCUNTAHHOM KIMPHHTOBOM OpraHu3anuei’,

Ecnu onieHKka phIHOYHOTO PUCKA MO TAaKUM OIIMOHAM OCYIIECTBIISIETCS B
COOTBETCTBUM C noAnyHkramu 5.4.7. u 5.4.8. nynkra 5.4 Yka3anusa banka Poccun
No 5873- VY, nokazarens «Koan4ecTBO akTHBa» 3aIOJIHSAETCS 3HAYEHUEM, PABHBIM

KOJIMYECTBY Oa3MCHBIX aKTUBOB (KonmnuecTBY (¢prouepcoB), «KomuuectBo [TDOUN»

4 B snauenm, TpelyCMOTpeHHOM ab3areM 9 momammyHkTa 5.4.6 myHkra 5.4 Ykaszanus banka Poccun Ne 5873-Y
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3aI0JIHAETCA 3HAYEHUEM, PAaBHBIM KOJWYECTBY 3aKJIIOYEHHBIX OIIMOHHBIX
JIOTOBOPOB  (KOHTPAKTOB), TMoOKa3arelb «CTOMMOCTh 3a €IUHHUILY aKTHUBa»
3aMoJHSAETCS 3HAU€HUEM, PaBHBIM CTOMMOCTH OJTHOM €IMHUIIBI aKTHBA B PyOJIEBOM
DKBUBAJICHTE.

Ecnu oueHka pbIHOYHOrO pUCKa MO TaKUM ONIUOHAM OCYILIECTBIISIETCS B

COOTBETCTBHUHM ITyHKTOM 5.5 Yka3zanus banka Poccun Ne 5873-Y u nmo nokasarento
«Meton pacuera pucka nmo [IOW» B orHomennun [IDU ykaspiBaercs 3HaueHUE
«CoBokynnHoe HMKO», T1O cBeaenus o mnozunusx no I[IOU yka3piBaroTcs B
otHomieHnn Kaxnaoro IIDM, a ceemenus o puckax no I[IDOU ykazeiBaroTcs
OTHEJIBHBIMM CTPOKaMU B pa3sMepe UTOTOBOM CYMMBbI B OTHOIIEHHH KaXXJIOTO
KJINPUHI'OBOI'O PErUCTPa KIMEHTA C ONPEIAEIICHHBIM YPOBHEM PUCKA.
[Ipn ykazaHuM JaHHBIX [0 TaKOMY OIIMOHY B paspe3e nozunuii mo [IDOU
nokasaresib «Koarm4ecTBo akTHBay 3alOJIHAETCS 3HAYCHHEM, PABHBIM KOJIMYECTBY
0a3UCHBIX aKTHBOB (KoJM4ecTBY (prouepcoB), nokasarenb «Komuuectso I1DOW»
3aIOJIHAETCA 3HAYEHUEM, PAaBHBIM KOJWYECTBY 3aKIOYEHHBIX OMNIMOHHBIX
JIOTOBOPOB  (KOHTPAKTOB), ToOKa3aTeslb «CTOMMOCTh 3a €IMHHUILy aKTHBa»
3aMoJHAETCS 3HAUEHUEM, PABHBIM CTOMMOCTH OJJHOUM €IMHMIIbI aKTHBA B pyOJIEBOM
DKBUBAJICHTE, & IIPY YKa3aHUM JAHHBIX B OTAEJIBHOW CTPOKE B pa3pe3e CBEACHUN O
puckax mno II®U, Bxomgmmm B pacuer coBokynHoro WKO, mnokazarenu
«KonnuectBo aktnBay, «KommuectBo [ION», «CTOMMOCTD 3a €qUHUILY aKTUBA)» HE
3amO0JIHAIOTCS, a mnokaszarenu «Homep kinupuHroBoro perucrpa» u «BemnuuHa
peiHOYHOTO prcka (MR)» moasiexkar 3arnoaHeHUIO.

10.11. ITo moxaszatemo «HampaBneHwe MO3UIMM AKTHBA» YKa3bIBACTCS
HaIpaBJICHUE TO3MLMU OOBEKTa pPHUCKA, OMNpENEeJeHHOEe [UIs LeJell pacuera
PBIHOYHOTO PUCKA B COOTBETCTBUU ¢ MyHKTOM 4.3 Yka3zanus banka Poccrn Ne 5873-
VY, ¢ UCIOIB30BaHUEM OJHOTO U3 CIEAYIOIINX 3HAYCHUN:

JInMHHAs TO3ULIHS;

Kopotkas no3uiusi.

B ciywae, ecnu pBIHOYHBIM pHUCK TIO OOBEKTY HE PACCUUTHIBACTCH,

YKa3bIBACTCs HAIIPABJICHUEC HCXOJAIICTO INNIAHOBOI'O OCTAaTKa B COOTBCTCTBHHU C
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nyHKToM 3.19 Vkazanus banka Poccun Ne 5873-V.

Jns npouentHoro CBOII — gorosopa u BamotHoro CBOII — norosopa
nokasarenb «HampaBieHue NO3UIMK aKTHUBa» B OTHOIIEHUU TpPeOOBAaHUN IO
MIOCTAaBKE JCHEKHBIX CPEACTB 3aIlOJIHAETCS 3HaueHueM «JlTMHHAs MO3uIus», a B
OTHOUIEHUM 0053aTeIbCTB 10 IMOCTaBKE JCHEXKHBIX CPEACTB 3aIOJIHIETCS
3HaueHueM «KopoTkasi Mo3ulus» ¢ OJHOBPEMEHHBIM 3allOJIHEHHUEM MOKa3aTels
«Hactp [1ON» B cooTBeTcTBUU € ITyHKTOM 10.3.

10.12. Tlo nokazatento «HampapneHue MO3UIMKA OJHOPOIHON T'PYIIIIBI
OOBEKTOB» YKa3bIBACTCS HAIPABICHUE MO3UIMH [-0i OJHOPOAHON TPYIIIBI
00OBEKTOB B 3aBUCHUMOCTH OT 3HaKa BenuunHbl PPO1, paccunTanHON B COOTBETCTBUU
c nyHktamu 6.4 u 6.6 Ykazanus banka Poccum Ne 5873-V, ¢ ucnons3oBanuem
OJTHOTO W3 CIEAYIOLIUX 3HAUYCHUI:

HerTo-mmHHas no3uuus — B citydae, korga PPO1 60biie Hys;

HetTo-KOpOTKas no3unus — B cinydae, korna PPO1 Menblie Hys;

Herro-nyneBas no3unus — B ciydae, koraa PPO1 paBHa HyIio0;

He nmpumMeHuMO — B MHBIX CITydasx.

10.13. Tlo moxazarento «HampaBneHwe mo3uIMKU HEOAHOPOAHOW TPYIIIBI
OOBEKTOB» YKa3bIBAECTCS HANpPABJICHHUE MO3ULIMHA HEOAHOPOIHOU TPy OOBEKTOB
B 3aBHCHUMOCTH OT COOTHOILIEHHUS HETTO-JIMHHBIX M HETTO-KOPOTKUX MO3MLIMN
OJTHOPOJIHBIX TPYIII, BXOSAIINX B OJHY HEOJHOPOAHYIO TPYIITY, PACCYUTAHHOTO B
COOTBETCTBUM ¢ myHKTamu 6.4 u 6.6 Ykazanusi banka Poccum Ne 5873-V, ¢
UCTIOJIb30BAaHUEM OJTHOTO W3 CIEAYIOUINX 3HAYCHUIA:

Herro-mmHHas nmo3unus mo HEOJHOPOAHOM TpyIle — B cliy4yae, Korja
MOJIyJIb CYMMBI PHUCKa HETTO-[UIMHHBIX Mo3uituii ogHopoanbix rpym (|Y.iPPOilso)
MPEBBIIIAET MOTYJh CYMMBI pUCKa HETTO-KOPOTKUX TO3HUIMA OTHOPOJHBIX TPYIII,
BXOJSIIUX B 0J1HY HeogHOpoaHyo Tpymy (Y iPPOi|<o);

Herro-kopoTkass mo3unus 1o HEOAHOPOAHOM TIpYyIIE — B Cilydae, KOIAa
MOJTyJTb CYMMBI PHUCKa HETTO-/UIMHHBIX MO3uiuii oqHopoanbix rpym (|Y.iPPOilso)
MEHBIIIE MOJYJIA CyMMbl PHUCKAa HETTO-KOPOTKUX IMO3ULUN OJHOPOJIHBIX TPYIII,

BXOISINUX B 010y HeogHopoaayko rpymmy (Y iPPOi|<o);
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Herro-HyneBass mo3unusi 1Mo HEOJHOPOAHOM Tpynme — B cCiaydae, Koraa
MOJTyJTb CYMMBI PUCKa HETTO-/UIMHHBIX MO3uIuii oqHopoanbix rpymi (|YiPPOilso)
paBeH MOMAYJII0 CYMMBbI PUCKAa HETTO-KOPOTKHMX TMO3UIUMN OJIHOPOJHBIX TpyMI,
BXOJIAIIMX B 0JIHY HeoaHopoaHyto rpymrmy (> iPPOil<);

He nmpumMeHuMO — B MHBIX CITydasx.

10.14. Tlo moxka3zarenmto «Tum 0a3MCHOrO aKTHUBa» YKa3bIBaCTCSA THI
0a3MCHOTO aKTHUBA C UCIIOIH30BAHUEM CIIEAYIOIMNUX KOJOB:

El — akmuu;

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

E3 — memo3uTtapHbie pacliicKu Ha aKIUH;

E4 — unniekc 101eBbIX HHCTPYMEHTOB;

E5 — kop3uHa 1051€BbIX HHCTPYMEHTOB;

D1 — oOnuranuu;

D2 — npolieHTHBIC CTaBKH;

D3 — uHIEKC TOITOBBIX HHCTPYMEHTOB;

D4 — xop3uHa 10ATrOBbIX UHCTPYMEHTOB;

D5 — kpenutHoE COOBITHE;

D6 — neno3urtapHble pacCMCKU Ha OOJIUTallNH;

C1 — ToBapsl (32 UCKIIFOUEHHUEM JIPArOLICHHBIX METAJIJIOB);

C2 — ToBapHbBIi HHICKC;

C3 — Kop3uHa TOBApHBIX aKTUBOB;

C4 — nparorieHHbIC METAJLTHI;

C5 — nHaeKc Ha qparoIeHHbIC METAJIIBL;

C6 — Kop3uHa JIparoIeHHbIX METAJIJIOB;

V1 — BaJIfoTHI;

V2 — BaJIOTHBINA UHIEKC,

V3 — Kop3uHa BaJIIOT;

V4 — BaioThHI U MIPOIICHTHBIE CTABKU;

V5 — nudpoBbie BaMOTH (MHOCTPAHHBIE ITU(DPOBBIE HHCTPYMEHTHI);

A — 10roBOD, SIBJISIOUIUICS TPOU3BOAHBIM (DUMHAHCOBBIM HHCTPYMEHTOM;
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X — cMemaHHbIi opTdhens, KOp3uHa HEOTHOPOIHBIX AKTUBOB;

M — unoe.

10.15. Ilo moxka3zarenmto «Buja ommuoHay yKa3bIBaeTCsS BHJ OIIIMOHHOTO
JIOTOBOpA C UCIOJIB30BaHUEM OJTHOTO M3 CJIECAYIOIINX 3HAUCHUN:

[IponanHubIil yT;

[Tpro6peTeHHsbIi nyT;

IIponanubIi KO,

[TproOpeTeHHBIN KO

10.16. ITo moka3zaremto «lleHa MCHOMHEHWS OMIIMOHA» YKa3bIBAeTCS IICHA
WCIIOJTHEHHUSI OMIIMOHA 3a OJHY €AWHUIlYy 0a3MCHOTO aKTHBa B PyOJIsIX C Yy4E€TOM
pa3mepa joTa. 3HAUYEHHE IO IMOKA3aTENII0 YKa3bIBAETCS B CIIydae €CIIM PACUET
BEJIMYMHBI PHIHOYHOI'O PHCKA IO OMI[MOHY OCYIIECTBISAECTCS B COOTBETCTBUU C
noanyHkToM 5.4.7 myHkra 5.4 Ykazanus banka Poccun Ne 5873-V.

10.17. Tlo noxazarento «CTOMMOCTh OIMIIMOHHOTO JIOTOBOPa» YKa3bIBACTCS
CTOMMOCThH OMIIMOHHOTO JOTOBOpa, pacCUMTaHHAas KJIMPUHTOBOW OpraHU3alMei.
3HayeHUWEe MO0 TMOKAa3aTeNI0 YKa3blBA€TCSd B CIIy4a€ €CJIM pPACUYET BEJIMYHUHBI
PBIHOYHOT'O PHUCKA IO OMIIMOHY OCYIIECTBIISIETCS B COOTBETCTBUM C MOAMYHKTOM
5.4.6 nynkra 5.4 Ykazanus banka Poccuu Ne 5873-V.

10.18. Tlo mnokazatenmto «CTaBka pHCKa» YKa3bIBAe€TCS CTaBKa pHCKa
YBEJIMYEHMS/YMEHBIICHUST LIEHbl (Kypca) OObEKTa, pPacCUUTAaHHAs KIMPUHTOBOM
OopraHu3alen B COOTBETCTBUH C ri1aBoi 5 Ykazanus banka Poccuun Ne 5873-V wn
ycTaHoBJeHHass Yka3zanueM banka Poccum Ne 5873-VY u xotopast ucmnonb3yercs B
pacyeTe OCHOBHOT'O, BAJIOTHOTO WJIU MIPOIICHTHOTO PUCKA.

10.19. Ilo nmoxkazarento «CTaBKa BaJlOTHOTO PUCKA WJIM KPEAUTHOTO CIIpEa,
MpUMEHsieMasl JJIsl pacueTa OCHOBHOTO PHCKa» YKa3bIBA€TCS CTaBKAa BaJIFOTHOTO
pucka (KBan) wmmm kosddumuent kpeautHoro cnpena (KKcmpen), kotopsie
HCIIOJIB3YIOTCSL B PACUETE OCHOBHOTO PUCKAa B COOTBETCTBUU C IJIaBOM 5 YKazaHus
banka Poccun Ne 5873-Y. B uHbBIX ciydasx, B TOM 4YHUCJIe JJs OOBEKTOB, B
OTHOILIEHUH KOTOPBIX PACCUUTHIBAETCS TOJBKO BAJIIOTHBIA PHUCK, 3HAYEHUE

IMMOKa3aTCJIA HC YKa3bIBACTCA.
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10.20. Ilo moka3arensim «McToUuHUK CcTaBKU pucka» U «VICTOYHUK CTaBKU
BAJIIOTHOTO PHUCKA, MPUMEHSEMOW JJIsI pacyeTa OCHOBHOI'O PHUCKA» YKa3bIBaeTCs
NHH  knupuHroBO  OpraHM3anyy, OCYIIECTBUBIIECH  pPacuyeT MPUHITOH
poecCHOHANTLHBIM yYaCTHUKOM CTaBKH pUCKAa. B WMHBIX CIydasX yKa3bIBaeTCS
3HaueHue «CornacHo YKa3aHuio».

10.21. Ilo moxkazaremo «Cymma TMOJ PUCKOM» YKa3bIBa€TCs BEIUYMHA
00BEKTOB B PyOJISIX, KOTOPAsi UCIOJIB3YETCsI I pacdeTa OCHOBHOTO, BAIFOTHOTO |
IIPOLICHTHOTO PUCKOB B CcOOTBeTCTBUM ¢ [mmaBon 5 VYkaszanus banka Poccun
Ne 5873-Y. B Tom uucne yka3bIBaeTCs:

B CIIy4asix, MPeyCMOTPEHHbIX noAnyHkTamu 5.2.1,5.2.4,5.2.5,5.4.2, 5.4 .4,
5.4.5 nmynktoB 5.2 u 5.4 Vkazanusa banka Poccun Ne 5873-Y — mokazatens «Dy,
YCTAHOBJICHHBI COOTBETCTBYIOIIMMM ITyHKTaMHu Ykaszanus banka Poccun
Ne 5873-V;

B clly4asix, IPEAyCMOTPEHHBIX MOANYHKTOM 5.4.6 myHkta 5.4 VYkazaHus
banka Poccun Ne 5873-V — nokazarens «['O», yCTaHOBIEHHBIN COOTBETCTBYIOIIUM
nyHKTOM Yka3zanusi banka Poccun Ne 5873-V;

B Clly4asX, MPEeIyCMOTPEHHBIX NMOANMYHKTOM 5.4.7.1 myHkra 5.4.7 Yka3zanus
banka Poccum Ne 5873-Y — max(P6a - S; 0), rme oOosnauenuss P6a u S
pactm(ppoBBIBAIOTCS COTJIACHO COOTBETCTBYIOIIEMY MOANMYHKTY Ykazanus banka
Poccun Ne 5873-V;

B ClIy4asix, IpeayCMOTPEHHBIX MOANMYHKTOM 5.4.7.2 niyHkTa 5.4.7 Ykazanus
banka Poccun Ne 5873-Y — max(max(P6a - S; 0);0,1*S) rae o6o3Hauenus P6a u S
pacrppoBBIBAIOTCS COTJIACHO COOTBETCTBYIOLIEMY MOANMYHKTY YKazanus banka
Poccuu Ne 5873-V;

B Clly4asix, IpeayCMOTPEHHBIX MOANMYHKTOM 5.4.7.1 yHkra 5.4.7 Ykazanusd
banka Poccum Ne 5873-Y — max(S - P6a; 0), rme o6o3Hauenus Pda u S
pacmpOBBIBAIOTCS COTJIACHO COOTBETCTBYIOIEMY MOAMYHKTY Yka3zanusi banka
Poccun Ne 5873-V;

B CIIy4asix, MIPEAYyCMOTPEHHBIX NOANYHKTOM 5.4.7.2 nyHkra 5.4.7 Yka3zaHus

banka Poccun Ne 5873-Y — max(max(S — Poa; 0);0,1*S) rne obo3nauenust Poa u S
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pacm(pOBBIBAIOTCSI COTJIACHO COOTBETCTBYIOIEMY MOANMYHKTY YKa3zanusi banka
Poccun Ne 5873-V.

B cnyuae, ecim 00BbEKT OTHECEH K KOPOTKOW MO3ULIUU, 3HAUYCHHUS [TOKA3aTEIsI
YKa3bIBAIOTCSL CO 3HAKOM «-» (MHUHYC).

10.22. 1o nokazatemo «CymMa prcka 6e3 HETTUHTa» YKa3bIBACTCS BEJIMUMHA
PBIHOYHOI'O pUCKa ONpeesieHHass B COOTBETCTBUM ¢ I'nmaBon 5 Ykasanus banka
Poccun No 5873-VY. 3HaueHus MO TMOKa3aTENIO YKAa3bIBAIOTCS CO 3HAKOM «-»
(MuHYyC).

10.23. Tlo noka3zatensam «HampaBienue ansi pucka HEeTTHHra | ypoOBHS» U
«MynIbTUIUIHKATOp ISl PUCKA HETTUHTA | YpPOBHS» YKa3bIBAIOTCS 3HAYCHHS B
3aBUCUMOCTH OT COUETaHUs 3HAUCHUM, YKAa3aHHBIX 10 Moka3zaTessaMm «Hamnpasnenue

NO3ULMU aKkTuBa» U «HampaBneHue NMo3uuu OJHOPOAHOW Tpynmbl 0OBEKTOB» B

tabmnure 1.
Tabmura 1.
HaHpaBHeHI/Ie HanpaBneHHe IIO3UIINHU HanpaBneHHe IS MYHBTI/IHJ'II/IKHTOP
IIO3ULIMH aKTUBA OJIHOPOJIHOM I'PYIIIIBI pucka JUISL pUCKa

00BEKTOB

HeTTuHra 1 YPOBHS

HeTTuHra 1 YPOBHS

Z[J'II/IHHaH O33N U A

Hetro-gnuHHas mo3umus

CYMMa o puCKOM

1

KOpOTKaH O33N U A HeTTO'KOpOTKaH TTO3U A CYMMa o puCKOM 1

KOpOTKaH O33N A HeTTO'Hy.]'IeBaSI MO3UIMA CYMMa o puCKOM 1

JnmuuHas nozunms | Herro-kopoTkas nosuuus Xex -1
Kopotkas no3unusa | Herro-nnuHHas no3umms Xemk -1
Jnuuuas nozunms | Herro-HyneBas nmo3unus Xemk -1

10.24. Tlo nmokazarenio «CymMma pucka HETTHHra 1 ypoBHS» yKa3bIBaeTcs
BEJIMYMHA PBIHOYHOTO pricka kineHTa (MR), moiydenHas o nmokasatenmto «Cymma
pucka 0e3 HETTUHTa» U YMHOXKEHHas Ha « MyJbTUILIIMKATOP AJisl pUCKa HETTUHra |
ypoBHsi» coriacHo Tabmuiie 1 Texymero [lopsiaka. Takum oOpa3zom 1St O3UITNH,
reHepUPYIONIEeH pUCK B paMKaxX OJHOPOIHOM IPyIIIbl, YKa3bIBAETCS OTPUILIATEILHOE

3HA4YCHUC, a I XCI[)KI/IPYIOIHeﬁ IIO3UIHNHU ITOJIOKHUTCIBHOC.
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10.25. Tlo noka3zatensam «HampaBnenue A pucka HETTHHTa 2 YPOBHSA» U

«MyJIPTUIUIMKATOP JJIsI PUCKAa HETTUHIA 2 YPOBHS» YKa3bIBAIOTCS 3HAYCHHS B

3aBUCHUMOCTHU OT COUCTAHUA 3H3.‘I€HHI>1, YKa3aHHBIX I10 ITOKa3aTCIIAM «Hal'[paBJ'IeHI/ISI

NO3ULMK aKTuBay, «HampaBiieHHs MO3WLMKM OJHOPOJHOM TIPYIIBI OOBEKTOB» U

«HampaBneHnust mo3UIIUU HEOTHOPOIHOU IPYIIBI 00BEKTOBY B TabHUIIE 2.

Ta0mumna 2.
Hanpasnenue Hanpasnenue Hanpasnenue no3uuun | Hanpasnenue | MyiabTUILIMKATOD
MTO3UIINH MO3UIINH HEOJHOPOJHOMN TPYIIIBI JUISL pUCKa JUISL pUCKa
aKTHBa OJTHOPOJHOM 00BEKTOB HeTTHHTA 2 HeTTUHTAa 2
rpYyIIbl 00BEKTOB YpOBHsI YpOBHSI
Herro-mmmnnas
MO3ULIMST WU Herro-nnunnas
JnuHHas Herro-nynesas MO3ULIMS 110 CymmMma oz
TTO3UIIHS MTO3UIIHS HEOAHOPOJHOU TPyNIE | PUCKOM 1
Herro-nnunanas
MO3ULIMS UITN Herro-nnunnas
Koporkas Herro-nynesas MO3ULUA 110 CymmMma niofg
TTO3HLIMS MTO3ULINS HEOAHOPOJHOW IpyNnIe | pucKom 1
Herro-nnuunas
JnuHHas Herro-kopoTkass | mo3uuus no
MO3UIHUA O3NS HEOJTHOPOJHOM rpynne | Xemx -0,5
Hertro-mmmnnas
Kopotkas Herro-xopotkas | mo3umus no
TTO3HLIMS MTO3ULINS HEOAHOpOAHOU rpynme | Xemxk -0,5
Herro-nnvuanas
MO3ULINS WITN Herro-xopotkas
JinuHHas Herro-nynesas IIO3ULHS 110
TTO3HIIMS MTO3ULINS HEOAHOpOAHOU rpynme | XemxK -0,5
Herro-nnvuanas
MO3ULINS WITN Herro-xopotkas
Kopotkas Herro-nynesas IO3ULHUS 110
TTO3ULIMS MTO3ULINS HEOAHOpOAHOU rpynme | Xemxk -0,5
Herro-kopoTkas
JnvuHHas Herro-kopoTkass | mo3unus no CymmMma nogg
TTO3HIIHS TTO3UIIHS HEOIHOPOJHOU TPYIIEe | PUCKOM 1
Herro-kopotkas
Kopotkas Herro-kopoTkas TO3ULUSA 110 Cymma oz
TTO3UIIMS MTO3ULINS HEOJHOPOJHOW IpyNIe | pUCKoM 1
Herro-nnunnas
MIO3ULUS WIIH Herro-nynesas
JnuHHas Herro-nynesas MO3ULIMS 110 CymmMma nogg
TTO3HIIHS TTO3UIIHS HEOIHOPOJHOU TPYIIE | PUCKOM 1
Herro-nnunnas
O3NS WIIN Herro-nynesas
Kopotkas Herro-nynesas MO3ULIUS 110 CymmMma niogg
TTO3HIIHS TTO3UIIHS HEOIHOPOJHOU TPYIIE | PUCKOM 1
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Herro-nyneBas

JnvuHHas Herro-xopoTkas | mo3unus no

IO3ULUS 03U HEOJHOPOAHOM rpynne | Xemxk -0,5
Herro-nyneBas

Kopotkas Herro-xopotkas | mo3unus no

TO3ULUS O3NS HEOJHOPOAHOM rpynne | Xemk -0,5

10.26. Ilo mnoxkazaremro «BenwumHA IUIAHOBOTO MCXOMAIIETO OCTATKa
yKa3bIBaeTcsl BenuuuHa nonoxurenbHoro (PP) wumum  otpumnarensHoro (NP)
IJIAHOBOTO HCXOJAIIEr0 OCTaTKa B pyOJisx. 3HaUYE€HMsI MOKa3aTessl B OTHOILICHUU
OTPULIATENBHOTO IUIAHOBOTO HCXOMSIIETO OCTATKA YKa3bIBAIOTCS CO 3HAKOM «-»
(MuHYyC).

B cimywae BKIIOYEHMS B pacyeT BEIWYMHBI IIO3UMLIUM KJIMEHTA C
OMPENICICHHBIM YPOBHEM pHCKa, 3aKJIIOYEHHOTO Ha OupkeBbiX Toprax IIDOU,
YCJIOBUSIMH KOTOPOTO MPEAYCMOTPEHO MEPUOIUYECKOE MEePEeUrCIeHre (BHECCHUE)
CTOpOHOM (CTOpOoHaMH) oOecreueHus, TO ToKaszarelb «BeauuuHa IJIaHOBOTO
MCXOJAIIETO OCTATKa» 3aMOIHAETCS C YUYETOM CIIETYFOIIETO.

Ecmn onenka BenuyuMHBI PBIHOYHOTO pucKa B OTHoweHun [IOU
OCYILECTBIISIETCS B COOTBETCTBUU C IYHKTOM 5.5. Ykazanusa Ne 5873-V u mo
nokazarento «Merox pacuera pucka no [ION» B otHomennn [1OU ykazpiBaeTcs
3HaueHue «CoBokynHoe MKO», To npu yka3aHuU CBEJICHUI B OTHOIIIEHUU MMO3ULIUN
no kaxaomy I[IDH, Bxomsdmemy B pacdyeT COBOKYIHOTO WHAMBUIYATbHOTO
KJIIMPUHTOBOTO OO€cIeueHus IMoKa3aTelb «BemnyuHa IMIIaHOBOTO UCXOSIIETO
OCTaTKa» 3alOJIHEHUIO HE MOJICHKUT.

Jna IIOH, sBigromuxcs NOpeMUaIbHBIMUA — ONIMOHAMH, ITOKA3aTelb
«BenmnunHa IUIAHOBOIO HCXOJAILIETO OCTaTKa» IOJJIEKUAT 3alOJHEHUIO C
OJIHOBPEMEHHBIM yKazaHueM Mo mokazatento «lIpumeuanue» umHopmanuu Buaa
«IIpemuanbHbINA OMIIIHOHY.

10.27. Tlo nokazarenio «Bemuunua peiHOUHOTO pHcka kKiameHta (MR)»
YKa3bIBACTCSl 3HAYEHUE, PABHOE PE3yJbTATy YMHOMXEHHS BEJIMYMHA PBIHOYHOIO
pUCKa, yKa3aHHOro mo mnokazarento «CymMMma pucka HETTHMHTra | ypoBHS», Ha
3HauYeHUE nokazaTensi «K MyJIbTUILTUKATOP JUIsl PUCKA HETTUHTA 2 YPOBHS COTIACHO
Tabnune 2 tekymero Ilopsaka. Takum o0pa3oM JJisi MO3UIMU, T€HEPUPYIOLIEH

PHUCK B paMKax HGOI[HOpOI[HOﬁ T'pylIibl, YKa3bIBaACTCA OTPULIATCIIBHOC 3HAUYCHUC, a
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JUTSL XEKUPYIOLIEH MO3UIINY TTOJIOKUTEIBHOE.

10.28. B cnyuae, ecnu 1o nokasaremnto «MeToj pacuera ppIHOUHOTO PHCKa
yKazaHo 3HaueHue «ba3oBblil», TO 3HaueHHs mo mokazatensMm «Hampasienue
MO3UIMH OJTHOPOIHOM TpyMIibl 00bEKTOBY, « HarmpasieHne mo3uinu HeoJHOPOTHOU
rpynnbel - 00bekTOB», «HampaBnenue st pucka HeTTMHra 1 ypOBHSY,
«MynbpTUIUITUKATOp Ui pucka HeTTuHra 1 ypoBHs», «CyMma pucka HerTuHra 1
ypoBHs», «HampaBnenue 17151 pucka HETTHHTA 2 YPOBH» U « MyJIbTHILIUKATOP IS
pUCKa HETTHHra 2 YpOBHS» HE 3alOJHSIOTCS, [0 TpyHnaM aHaJIUTHYECKUX
npusHakoB  «WaoeHTHQUKAaTOp ~ TPYyNmmbl  OJHOPOJHBIX  OOBEKTOB» U
«UnenTndukatop pHIHOYHOTO PUCKA MO MPOABHHYTOMY METOIY» YKa3bIBaeTCs
3HaueHne «He mpumenumo», a mo mokaszatento «BenmunHa pBIHOYHOTO pHUCKa
kmmenta (MR)» ykaspiBaeTcsi BEIMYHMHA PBIHOYHOTO PHCKA, YKa3aHHAs II0
noka3zarento «Cymma pucka 0e3 HEeTTHUHIay.

10.29. HUtoroBas cymMa 3Ha4€HHI MO MOKazaTessiM «BeaudynHa 1miaHoBOTO
UCXOIAIIEeTo ocTaTkay u «BemnunHa peiHouHOTO prcka kimeHta (MR)» B pamkax
onHoro MaeHTudukaTopa KpeIuTHOTO PUCKA J0JKHA COOTBETCTBOBATH BEIMUMHE
MO3UIIMM KIWEHTa C OIpeAeNeHHBIM YPOBHEM pHCKa, pPAacCUUTHIBAEMON B
cooTBeTCTBUM ¢ TyHKTOM 3.19 Ykazanus banka Poccun Ne 5873-V. B ciyuae, ecnu
UTOTOBasi CyMMa YKa3aHHBIX IOKa3aTeeil MeHbIIe HyJIs, Takas cyMMa M0 MOYJIO
JI0JKHA paBHATHCS Mokazarento FP, nmpenycmorpenHoMy nyHkToM 3.19 Ykazanus
banka Poccum Ne 5873-Y. B ciywae, ecnu wuTOroBas CyMMma YKa3aHHBIX
nokasatenell OOJbIle HyJsl, Takask CyMMa MOKa3bIBACT MPEBBINICHUE 00eCTIeueHuUs
MO3UINH KJIIMEHTA C ONPEIeTICHHBIM YPOBHEM pUCKa HaJl 00bEMOM 33107KEHHOCTH
U PHIHOYHBIM PUCKOM.

10.30. B cnyuae, ecnu mo MO3MIMM KIHWEHTA C OMPEAEIIEHHBIM YPOBHEM
pucka, B mnoapazaene 3.4 pazgena 3 3anoyHAETCA HECKOJIBKO  CTPOK,
COOTBETCTBYIOLIUX PA3IUYHBIM YaCTSAM PHIHOYHOI'O PUCKA, 3HAUCHUS MOKa3aTesnei
«BenmnunHa TUTAaHOBOTO MCXOSINIETO OCTaTKa» W «BenuunHa PBIHOYHOTO PHCKA
karenta (MR)» yka3piBaroTcs 0€3 TOMyIIEeHUs 3aIBOCHHS.

10.31. Tlo nokazaremto «IIpumeuanue» ykaspiBaeTcs MHGpopmanus (Ipu
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HAJIMYUH), KOTOpas IO peHieHUuI0 TPo(EeCCHOHATHLHOTO YYacTHUKA SBISETCS
CYIIECTBEHHOM.

11. ITo nmoka3zarento «MeToJ pacdyeTa pbIHOYHOTO puUCKa» moapasaena 4.1
pa3aena 4 wHbOpMAIMM TIO pPacuyeTy HOPMATHBA JOCTATOYHOCTH KalMTaja
YKa3bIBa€TCsl METO/I pacueTa PbIHOYHOI'O PHUCKA, BEIOPAHHBIN MpodeccuoHaIbHbIM
YYaCTHUKOM:

ba3oBhli;

[IpoaBUHYTHIMN.

12. B moapasnesie 4.2 pasgena 4 uHdopManuu Mo pacyeTy HOpMaTuBa
JIOCTATOYHOCTH KamuTasia yKa3blBaeTcsl HHPOpMaIUs O pacuyeTe PhIHOYHOIO PUCKa
B OTHOIIIEHUH IIEHHBIX Oymar, Hu(poBbIX MpaB U MU(POBIX BAJIOT.

Nudopmanus no nokazarensm noapaszena 4.2 pazaena 4 uapopmaiuu mno
pacueTry HOpMAaTHBa JOCTATOYHOCTH KamuTana OTPa)kaeTcs B pa3pe3e KauIaou
neHHoi Oymaru, uudpoBoro mnpaBa Wik IUOPOBOM BaIOTH (MHOCTPAHHOTO
U(PpPOBOro HMHCTPYMEHTA), B OTHOIICHUU KOTOPBIX MPOU3BOJUTCA pacuer
pBIHOYHOTO pucKa. MHbopmanus o 3a0JIOKMPOBAHHBIX aKTHBAX, YMEHBIIAIOIIUX
CYMMY OCHOBHOTO W JIOTIOJIHUTEIBHOTO KamuTana, B moapasaene 4.2 pasaena 4 He
OTpa)XKaeTcsi B CJydae, €CIM PBIHOYHBIA pUCK IO TaKUM aKTUBaM HeE
pacCcUUTHIBAETCS.

Ecnu undopmanus no nokazarensm noapaszaena 4.2 pazaena 4 uadpopmanuu
[0 pacyeTy HOpPMAaTUBA JOCTATOYHOCTU KaIlUTalla OTPAKAETCS B pa3pe3e KaKIou
IIEHHOU Oymaru wid nu@poBoro mnpaea, TO MO IPYIIE aHATUTUUYECKUX MPU3HAKOB
«Anentudukarop nudppoBoi BaltoThl / HTHOCTPAHHOTO HU(PPOBOTO UHCTPYMEHTAY
yKasbpiBaercs 3HaueHue «HII».

Ecnu undopmanus no nokasarensm noapazzena 4.2 pazaena 4 unpopmaiuu
[0 pacyeTy HOpMaTUBA JOCTATOYHOCTU KaIllUTalla OTPAXKaeTcsl B pa3pe3e KaxkIou
1M(POBOI BATIOTHI WJIM WHOCTPAHHOTO IU(POBOTO MHCTPYMEHTA, TO IO TPYIIIE
aHAJTUTUYECKUX Mpu3HakoB «neHTudukarop 1neHHon Oymaru /nudpoBoro mpaBa
yKasbiBaercs 3HaueHue «HII».

12.1. Tpynmbl aHanuTHYEeCKUX Mpu3HaKoB «MaeHTudukarop rpynmsl
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OJTHOPOJIHBIX OOBEKTOB MO OCHOBHOM 4acTH pucka», «MneHtudukarop rpymniisl
OJTHOPOJIHBIX OOBEKTOB MO BAJTIOTHOW YaCcTH PHUCKa» 00SA3aTENBHO 3alOIHSIOTCS B
ciydae, ecin B mozapasnene 4.1 pazgena 4 undopmainuu 1no pacyeTry HopMaTuBa
JIOCTATOYHOCTH KalluTaja Mo IMoka3aTento «MeToa pacuera phIHOYHOTO PUCKA»
yKa3aHo 3HaueHue «IIpoaBuHyThI». [JaHHBIE TPYIIIBI AHATUTUYECKUX TPU3HAKOB
UCIIOJIB3YIOTCS ISl TPYNIHUPOBKU PHIHOYHOTO PUCKA LIEHHBIX Oymar, Iu(ppOBBIX
paB ¥ HU(PPOBBIX BATIOT B IPYIIIBI OJJHOPOIHBIX OOBEKTOB B COOTBETCTBUH C TI. 6.2
Vkazanus banka Poccum Ne 5873-Y. Hanuuue aABYyX UISHTUPHUKATOPOB
0OyCIJIOBJIEHO TEM, YTO OJMH BBIITYCK LIEHHBIX Oymar, HH(QPOBBIX MPaB U HU(PPOBBIX
BaJIIOT MOXET (POPMUPOBATh KaK OCHOBHYIO YacTh PBIHOYHOIO PHUCKA, TaK M
BaJIOTHYIO 4acTb PBIHOYHOI'O PUCKA, KOTOpbIE OYIYyT BKJIOYEHBI B pPa3JINYHbIC
IPYIIbl OJHOPOAHBIX O0OBEKTOB. B ciywae ecnu B moapasgene 4.1 paznmena 4
uHpOpMallMU MO pacyeTy HOpMaTHBa JOCTATOYHOCTH KalWTala MO MOKAa3aTelro
«Mertop pacuera ppIHOYHOIO PUCKA» yKa3aHO 3HaueHHE «bazoBbliiy, 10 rpynnam
AHAIMTHYECKUX MPU3HAKOB «VIeHTUPUKATOp TPYIIbl OTHOPOJHBIX OOBEKTOB IO
OCHOBHOM 4acTu puckay, «aeHTudukaTop rpynmnsl OAHOPOAHBIX OOBEKTOB IO
BAJIIOTHOM YacTH PUCKa» yKa3blBaeTcs 3HaueHue «He npuMeHnumoy.

ITo rpynnam aHAIMTUYECKUX MPU3HAKOB HACTOSIIETO ITYHKTA YKa3bIBAKOTCS
YHHUKaJIbHbIE UACHTU(PUKATOPHI, MPUCBOCHHBIE MPOPECCHOHATIBHBIM YYaCTHUKOM
KOKJ0M Tpynmne OAHOPOJIHBIX OOBEKTOB. MneHTudukarop rpynmnbl OJHOPOAHBIX
OOBEKTOB MO OCHOBHOM YacCTH PHCKa HE MOXKET COBINAAaTh C UJIEHTHU(PUKATOPOM
Ipynibl OJHOPOJHBIX OOBEKTOB IO BAJIIOTHOW YAacTU pUCKA, TaK Kak JaHHbIC
UICHTU(PUKATOPBI MOJJIEKAT OTPAKEHUIO OTIAEIBHBIMH CTPOKAMHM B TOJpa3jeie
4.6.2 paznena 4 uadopmaluy mo pacyeTy HopMaTHBa JOCTATOYHOCTH KaluTama.

Ecnu nennas Oymara, nudpoBoe npaBo, udpoBas BaltoTa (MHOCTPAHHBIN
1M (POBOI HHCTPYMEHT) WJIM BaJIFOTA PUCKA IO IIEHHOM Oymare, iupoBOMy MpaBy
HE BKJIIOYEHA B IPYNIY OAHOPOIHBIX OOBEKTOB C MHBIMU LIEHHBIMH Oymaramu,
uM(POBBIMU TIpaBaMu, LUQPPOBBIMU BaIIOTaMU (MHOCTPAHHBIMU LU(PPOBBIMU
MHCTPYMEHTAMH) WJIM BaJIOTaMH PUCKa IO LIEHHbIM OymaraM, Hu(poBbIM IpaBaM,

TO IJId 1 (7 pacdye€Ta HOpMaTHBa JOCTATOYHOCTHU KaIlMTalla CUUTACTCA, UTO TaKas
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neHHas Oymara, nudpoBoe MpaBo, IMU(pPOBas BajioTa (MHOCTPaHHBIM HU(poBOH
WHCTPYMEHT) WM BaJllOTa pHUCKa MO I€HHOW Oymare, 1u(ppoBOMY IpaBy
(GopMupyeT TpyIIy OJHOPOJIHBIX OOBEKTOB, COCTOSALIYIO TOJBKO M3 3TOM LIEHHOMN
Oymaru, mmdpoBoro mpamBa, MUPPOBOH BATIOTH (MHOCTPAHHOTO IHU(POBOTO
WHCTPYMEHTA) WJIM BAIIOTHI PUCKA 10 IIEHHOH OyMmare, nu)poBOMyY IpaBy.

12.2. Tlo 3Ha4eHHUIO TPYyNIbl AHAJTUTUUECKUX MPHU3HAKOB «MneHTudukarop
HeHHOU Oymaru /nudpoBoro mpasa» yKka3bIBaeTCs HASHTHU(PUKATOP IIECHHON Oymaru
WM nu@poBoro npasa, nHGOpMaLKs 0 KOTOPBIX pacKpbIBaeTcs B PeecTpe ieHHbIX
OyMar ¥ HH(POBBIX MpaB, IpH 3TOM B PeecTpe 1eHHbIX OyMmar u HU(pPOBBIX MPaB
packpeiBaeTcsi MH(OpMaIus, COOTBETCTBYIONIAs. BCEM UAEHTU(UKATOPAM LEHHBIX
Oymar u uudpoBbIX NpaB, yKa3aHHBIM B noapasjene 4.2 paszaena 4 nuHpopMaIuu o
pacyeTy HOpMaTHUBa IOCTATOYHOCTH KaruTaia.

[lo 3HaueHuI0 TIpynnbl aHAIMTUYECKUMX Npu3HaKoB «MaeHTudukarop
(pPOBOI  BaTFOTHI/MHOCTPAHHOTO MU(GPOBOTO HHCTPYMEHTa» YKa3bIBaeTCs
uAeHTUPUKATOP LU(POBOIM BaTIOTHI(MHOCTPAHHOTO HU(POBOTO HHCTPYMEHTA),
uHpopMalusi O KOTOpPOM packpeiBaeTca B Peectpe uudpoBbIX BamoT U
MHOCTPAHHBIX [IU(PPOBBIX HHCTPYMEHTOB, IIPU 3TOM B PeecTpe 1 poBbIX BaIIOT U
UHOCTPaHHBIX LU(QPOBBIX  HWHCTPYMEHTOB packpbiBaeTcs  MHGpopManus,
COOTBETCTBYIOIIAsE BCEM HUJeHTU(DUKATOpaM [U(PPOBBIX BaTIOT/MHOCTPAHHBIX
nM(POBBIX UHCTPYMEHTOB, YKa3aHHbIM B nojapaszzaene 4.2 pazzaena 4 undopmanuu
10 pacueTy HOpMAaTHBa JOCTaTOYHOCTHU KaIluTala.

B uensix npumeneHuss 000co0J€HHOro pacyeTa 3a0JI0KUPOBAHHBIX aKTHUBOB,
B KaueCTBE JOMOJIHUTENBHOIO aTpudyTa HACHTH(PHUKATOpPA LIEHHOW Oymaru miis
HEHHBIX OyMar, SBJSIIOIIMXCSA 3a0JJOKUPOBAaHHBIMU aKTHUBaMH, JOIYCTHMO
yKa3bIBaTh MPU3HAK 3a0JJ0OKUPOBAHHOTO aKTUBA JJIS EIN UICHTU(DUKAIIMN EHHBIX
OymMmar, sIBJISIONUXCS 3a0JI0KUPOBAHHBIMU aKTHBAMHU.

B ciiydae ecniu B COOTBETCTBUU € YUETHOM MOJIUTUKON MPOQPECCHOHATBHOTO
YYaCTHHKA MO OyXTralaTepCKOMY YYeTy IIeHHble OyMaru OJHOTO BBITYCKa, KOTOPbIE
YUUTBHIBAIOTCS. B pa3HbIX MECTaXx XpaHEHWs, HMMEIOT Pa3HyIO CIpaBeAJIUBYIO

ctouMocTh ¢ yueroMm tpedoBanuit MC®O (IFRS) 13, To unentuduxatop neHHon
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OymMaru MOXeT COJEpKaTh JOMOJHUTENbHBIN aTpUOyT, XapaKTepU3YIOIIHI MECTO
XpaHEHUs [IEHHOW Oymaru.

12.3. Tloka3arens «HaumeHoBaHue I1eHHON Oymaru /uudpoBoro mnpasa
/tmdpoBoil BAMIOTHI 3aMONHAETCS AaHAIOTUYHO IMoKa3aTemo «HanmmeHoBaHue
1eHHo Oymaru /mmdpoBoro mpaBa / UHUPPOBOM BadioThl (MHOCTPAHHOTO
M(POBOTrO MHCTPYMEHTA)» MyHKTa 8.4 HACTOSIIETO MOPSJIKA.

12.4. Tlokazatens «Koa ISIN nennoit 6ymaru /Tukep HU(ppPOBOIl BaTIOTHD)
3arosiHsgeTcs aHanoruuHo mokazatemo «Kox ISIN mennoit Oymaru /umdpoBoit
BAJIIOTHl (MHOCTPAHHOTO HU(GPOBOTO HHCTPYMEHTA) (B cliydae MPUCBOCHUS)»
IyHKTa 8.5 HACTOAIIETO MOPSJIKA.

12.5. Tlo rpynne aHadUTHYECKUX MPHU3HAKOB «Bui 00BbekTa» yka3pIBaeTCs
OJIMH U3 CJIENYIOIUX BHIOB OOBEKTOB, B OTHOLIEHHMH KOTOPBIX OCYILIECTBIIAETCS
pacyer BeJIMYUHBI PHIHOYHOTO PUCKA!

1 — JloneBble 1IEHHBIC OyMaru;

2 — JlonroBeie 1IeHHBIE OyMaru, HOMUHAPOBAHHBIE B MHOCTPAHHOUW BAITIOTE,
YUYUTBHIBAEMbBIE [0 aMOPTU3HPOBAHHON CTOMMOCTH, BKIIOYasi JOJITOBHIC IICHHbBIC
OyMmaru, nepelaHHbIe MO0 ONEPALMSIM, COBEPLIAEMBIM Ha BO3BPATHOW OCHOBE;

3 — JlonroBeie I1ieHHBIE OyMaru, B TOM 4YKCIIE HOMHUHUPOBAHHBIC B
WHOCTPAHHOM BAJIIOTE, OIEHUBAEMBbIE M0 CITPABEIMBOM CTOMMOCTH Yepe3 MPUObLITH
WJIU YOBITOK JIMOO MO CIIPaBeIJIMBOM CTOMMOCTH Uepe3 MPOYNil COBOKYIHBIHN TOXO/I,
BKJIIOYAsl JIOJITOBBIE IIeHHBIE OyMaru, mepeaHHble Mo ONeparysaM, COBEPIIaAEMbIM
Ha BO3BPaTHOM OCHOBE;

4 — Jleno3uTapHbIE PACIHUCKU;

5 — O0s13aTenbeTBa MO0 0OPATHOM MOCTAaBKE IIEHHBIX OyMar, MOJyYeHHBIX IO
norosopaMm PEITO unu 3aiima 1eHHbIX Oymar, B ciIy4yae e€Ciu MOJy4eHHbIE [ICHHbIE
oymaru mo moroBopy PEIIO wmnm 3aiiMa 1ieHHBIX OyMar ObLIM pealu30BaHbI 110
JIOTOBOPY KYIUTH-TIPOJIAXKK IIEHHBIX Oymar wim mnepeaansl mo goroBopam PEIIO,
3aiiMa LEHHBIX OyMar WiM B 0OecrieueHrne N0 MPUBJICUYCHHBIM CPEJCTBAM Ha CPOK,
MIPEBBIMIAIONINN CPOK MEPBOHAYATBHON OTIEpAIlH, HIIA TI0 TAKUM IIEHHBIM Oymaram

HMCII0O MECTO HCHCIIOJIHCHHME KOHTPAr¢HTOM CBOHX 0053aTeNILCTB 1O O6paTHOﬁ
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ITOCTaBKE;

6 — TpeGoBaHus 1O IETIO3UTAPHBIM PACIIHCKAM;

7 — O06s13aTenLCTBA MO JICTIO3UTAPHBIM PACIIHCKAM,

8 — TpeboBanus O JOJIEBBIM LIEHHBIM Oymaram;

9 — O6s13aTenLCTBA MO JIOJIEBBIM IIEHHBIM Oymaram;

10 — TpeOoBaHus 1O JONTOBBIM IIEHHBIM OymaramM, B TOM YHCIIE
HOMUHUPOBAHHBIM B HWHOCTPAHHOW BaIIOTE, OICHUBACMBIM IO CIIPABEIJIUBON
CTOMMOCTH 4Yepe3 MPHUOBLIb WIIK YOBITOK JIUOO MO CpaBEeIIMBON CTOMMOCTH Yepe3
MPOYNi COBOKYITHBIN TOXO/I, BKJIFOYAsl JOJTOBBIE IIEHHBIE OyMaru, epeIaHHbIe M0
oTiepaIysM, COBEPIIaeMbIM Ha BO3BPATHON OCHOBE;

11 — OOGs3aTenscTBa MO JOJTOBBIM IIEHHBIM OyMaraMm, B TOM 4YHCJIE
HOMUHUPOBAHHBIM B HWHOCTPAHHOW BaJlfOTE, OICHWBAEMBIM II0 CIIPABEIITHMBOM
CTOMMOCTH 4Yepe3 MPHUOBLIb WIIM YOBITOK JIMOO IO CIpaBEIIMBON CTOUMOCTH Yepe3
MIPOYMI COBOKYITHBIN JTOXO/I, BKJIIOUas JOJTOBBIC IIEHHBIE OyMaru, nepeaaHHble 1o
oTiepaIysM, COBEPIIaeMbIM Ha BO3BPATHON OCHOBE;

12 — TpeGoBaHusi MO AOJTOBBIM IIEHHBIM OyMaraM, HOMHUHHPOBAaHHBIM B
WHOCTPAHHOM BAFOTE, YAUTHIBAEMBIM TI0 aMOPTU3UPOBAHHON CTOMMOCTH, BKJTFOYAs
JIOJITOBBIE IICHHBIC Oymaru, IIepeJaHHbIe I10 OIEepalMsIM, COBEPIIACMBIM Ha
BO3BPATHOM OCHOBE;

13 — OOGs3aTenbCcTBa MO JIOJITOBBIM IIEHHBIM Oymaram, HOMHHUPOBAHHBIM B
WHOCTPaHHOM BaJIIOTE, yUUTHIBAEMBIM 10 aMOPTU3UPOBAHHON CTOMMOCTH, BKITFOUAs
JIOJITOBBIC TICHHBIC OyMmarw, TepeJaHHbIe IO OIepalysM, COBEpIIacMbIM Ha
BO3BPaTHOM OCHOBE;

14 — Tludpossie mpaBa, BeIMYIIEHHbIE MPOGECCUOHATBHBIM YYaCTHUKOM U
YYUTBIBAEMBIC TI0 CIIPABEIJIMBON CTOMMOCTH, TpeOOBaHUS W 00s3aTeIbCTBA
npo(eCCHOHATLHOTO yYacTHHKA 10 IU(POBBIM TIpaBaM, YYUTHIBAEMBIM IIO
CIIPABEJIMBOM CTOMMOCTH;

15 — I{udpoBsie npaBa, BKIOYAOIINE IEHEXKHbIE TPeOOBaHUS B UHOCTPAHHON
BaJIIOTE, YYUTHIBAEMbBIEC 10 aMOPTU3UPOBAHHONW CTOMMOCTH, W IHU(POBHIC IpaBa,

BBINYILIEHHbIE MNPO(EeCCUOHATBHBIM YYAaCTHUKOM, TpeOOBaHMS M 00s3aTeIbCTBA
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po(hecCHOHATBFHOTO YYaCTHUKA M0 YKa3aHHBIM IIU(POBBIM MpaBaM

16 — OOnuranuu, BBHIMYIHICHHBIE TPO(ECCHOHATBHBIM YYaCTHUKOM U
YUUTBIBAEMBIE TI0 CIIPABETIMBOM CTOMMOCTH;

17 — ludposbie BamOTH (MHOCTPaHHBIE IU(POBBIC HHCTPYMEHTHI);

18 — TpeOoBaHusa 1O MOCTaBKE LHUQPPOBOM BaMIOTHI (MHOCTPAHHOTO
1IM(PPOBOro HHCTPYMEHTA);

19 — OOGs3arenbcTBa MO MOCTaBKE HUGPOBONM BaMIOTHI (MHOCTPAHHOTO
1IM(PPOBOro HHCTPYMEHTA).

12.6. Tlo rpymnme aHamuTHYeckux mnpu3HakoB «[lo3umus mo cuemke»
YKa3bIBAETCS OJTHO U3 CIACAYIONINX 3HAUYCHUI:

JUIMHHAS TO3ULIMS;

Kopotkas no3nnus.

12.7. I1o noxa3zarento «CTOMMOCTS 3a €AMHUILY aKTHBa» YKa3bIBAECTCS OLIEHKA
OJTHOM €IMHUIIBI aKTUBA B PyOJIEBOM SKBUBAJICHTE.

12.8. Tlo mokazatemo «KonmuecTBO akTHBa» YKa3bIBAETCS KOJIHMYECTBO
LEHHBIX Oymar, Hu(poBbIX MpaB WIK LHU(POBBIX BAIIOT, IPUHUMAEMbIX B pacuer
pHCKa.

12.9. Ilo mnoxazaremo «CymMma TOJ PHUCKOMY» YKa3bIBaeTCs BEIWYMHA
O00BEKTOB B pyOJIsiX, KOTOPAsi UCIOIB3YETCs Ui pacyeTa OCHOBHOTO U BAJIFOTHOTO
pPUCKOB B cooTBeTCTBHHM ¢ ['maBont 5 Yka3zanusa banka Poccun Ne 5873-VY ¢ yuerom
TpeboBanuii myHkra 10.20 HacTosIIErO MOPSIKA.

12.10. Tlo mokazatensim «CrtaBka pucka» u «CTaBka pUCKa BANIOTHI, B
KOTOPOH HOMUHUPOBaHBI LICHHbIE OyMaru /0CyIeCTBISIOTCS pacyeThbl O UG POBOH
BaJIIOTE (MHOCTPaHHOMY LHU(POBOMY MHCTPYMEHTY)» YKa3bIBA€TCS CTaBKa PUCKA,
KOTOpasi MCIIOJIb3YETCA B PacyeTre pUCKa B COOTBETCTBUM C TIJIABOM S5 YKa3zaHus
banka Poccum Ne 5873-V unu xoppektupyromuii KodhPUIueHT, yCTaHOBICHHBIN
nyHkramu 3.5 - 3.7, nognyHkramu 5.2.2, 5.2.3 nyHkra 5.2, noanyHkrom 5.4.3
nyHkTa 5.4 Ykazanus banka Poccun Ne 5873-V.12.10. ITo nokazarento «Bennunna
OCHOBHOM YacTH PBIHOYHOTO PHCKa» YKa3blBaeTCs 3HAUCHHE, PACCUMTAHHOE B

COOTBETCTBUHM ¢ ToAnyHKTamu 5.2.1 u 5.2.4 nynkrta 5.2 Ykazanusa banka Poccun No
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5873-V.

12.11. Ilo noxka3arento «BennunHa BalIOTHOM YacTH PHIHOYHOT'O PHUCKa»
YKa3bIBa€TCs 3HAYEHUE, PACCUNTAHHOE B COOTBETCTBHH C MOJAITYHKTOM 5.2.5 myHKTa
5.2 Yka3zanus banka Poccun Ne 5873-V.

13. B noapa3znesne 4.3 pa3zaena 4 ykaspiBaeTcss ”HGOpMaIus O B OTHOIIICHUHT
aKTUBOB W 0053aTeNIbCTB, MO KOTOPBHIM OCYIIECTBISETCS pacueT BEIMYHUHbI
PBIHOYHOTO PHCKA.

Nudopmanus no nokaszarensam noapaszaena 4.3 pazaena 4 uabopmaiu 1o
pacueTy HOpPMATHBA JOCTATOYHOCTH KalMUTajla OTPAXKAETCS B pa3pe3e KaKIou
BAJIFOTHI WJIU IPATOLIEHHOTO METasl1a, B OTHOIIEHUH KOTOPOU MTPOU3BOJUTCS PACUET
PBIHOYHOIO pPHUCKa M KOJ KOTOPOM YKa3aH B KAaueCTBE 3HAUYEHUs IO TPYIIIE
aHAJMTUYECKUX MTPU3HAKOB «Ko/ BaJIIOTHI / AparoneHHoro Metaimiay. Mupopmarus
0 3a0JJOKUPOBAHHOW WHOCTPAHHOM BAIIOTE, YMEHBIIAIONIEH CyMMY OCHOBHOI'O U
JOTIOJTHUTENIBHOTO KanuTajia B mojapasene 4.3 pasjena 4 He OTpa)kaeTcs B cliydae,
€CJIM PBIHOYHBIN PUCK IO TAKOM BAIIOTE HE PACCUUTHIBAETCA.

13.1. Tlo rpymme aHAIUTUYECKUX MPU3HAKOB «Buj 00beKTa» yKa3bIBaeTCs
OJIUH U3 CJICAYIOIIMX BHUJIOB OOBEKTOB, B OTHOIIEHUU KOTOPBIX OCYIIECTBIISIETCS
pacueTr BEJIWYMHBI PBIHOYHOIO PUCKA:

JlparoueHHbie METaJUIbI,

TpeboBaHus MO AparoleHHbBIM MeTaJlJIaM;

O0s3aTenbCTBa MO APAroleHHBIM METaJlIaM,

NHocTpaHHas BamoTa;

TpeOoBaHus, BEIPAXKEHHBIE B MTHOCTPAHHOM BaJIIOTE;

O0s3aTenbCTBa, BRIpAXKCHHBIC B UHOCTPAHHOW BAITIOTE.

13.2. Tlo rpynne aHamutudyeckux mpusHakoB «llo3umms mo caenke»
YKa3bIBACTCSI OTHO U3 CICAYIOIUX 3HAYECHUM:

JITMHHAs O3ULIKS;

Kopotkas no3umusi.

13.3. Tlo moka3zarenmo «KonamdecTBO akTWBay YKa3bIBa€TCS KOJIMYECTBO

BaJIIOTBI, IPUHUMACMOC B PaCUYCT PLIHOYHOI'O PUCKA.
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13.4 1o nokazarento «CTOMMOCTb 3a €AMHUITY aKTHBA» YKA3bIBAETCS OIICHKA
OJTHOM €IMHMUIIHI aKTHBA B PyOJICBOM SKBHBAJICHTE.

13.5. [lo moxkazaremo «CymMma TOJ PHUCKOM» YKa3bIBaeTCsl BeIWYMHA
00BEKTOB B PyOJIIX, KOTOpas MCIOJL3YETCS JUIsl pacueTa BaJIOTHOTO PHCKAa B
coorBeTcTBUM ¢ ['maBoii 5 VYkazanus banka Poccum Ne 5873-V ¢ yuerom
TpedoBanuii myHkra 10.20 HacTosIIero MopsaKa.

13.6. Ilo mokazaremto «CTaBKa pUCKa» YKa3bIBAETCS CTaBKA PHCKA, KOTOpas
MCIIOJIB3YETCSl B pacueTe pUCKa B COOTBETCTBUU C IJ1aBOW 5 Yka3anus banka Poccun
Ne 5873-Y unu koppekTupyomuii Ko3QpUUHUEHT, YyCTAHOBICHHBIA MyHKTaMH 3.5 -
3.7, mogmynkramu 5.2.2, 5.2.3 myHkTa 5.2, nognyHKkToM 5.4.3 nyHkTa 5.4 Yka3zanus
banka Poccuu Ne 5873-V.

13.7. Tlo moka3zatemo «BennumHa BaJIOTHOW YacTH PBHIHOYHOTO PHCKA»
YKa3bIBa€TCsl 3HAUCHUE, PACCUUTAHHOE B COOTBETCTBHM C IYHKTOM 6.6 YKazaHus
banka Poccuu Ne 5873-V.

14. Yrpatun cuiy.

15. B moapasnene 4.3 pazmena 4 uH@oOpMaluMu MO pacyeTy HOpMaTUBa
JIOCTATOYHOCTH KamuTajga MO 3HAYEHUI0 TPYMNIbl AHAIMTUYECKUX MPU3HAKOB
«nentudukarop Tpymnmnbl OJHOPOIHBIX OOBEKTOB MO BAIIOTHOW YAaCTU PHUCKA»
YKa3bIBaCTCs YHUKAIbHBIN UACHTU(PUKATOP, MPUCBOCHHBIA MPOPECCHOHATBHBIM
YYaCTHUKOM KaXKJIOW Tpynme OJHOPOJIHBIX OOBEKTOB MO BAJIIOTHOM YaCTH PHCKA.
Unentudukatop o0s3aTeNbHO 3alONHSIETCS B cliydae, eciid B monpasaeine 4.1
paznena 4 uHdopManuu MO pacyeTy HOpMaTHBa JOCTAaTOYHOCTH KamuTajla Io
nokazarento «Meton pacyeTta PBIHOYHOTO  PHUCKA» yKa3aHO 3HA4YCHUE
«IIponaBunyTthiiiy. B crmydae ecnu B moapaszaene 4.1 pasaena 4 undopmanuu 1o
pacueTy HOpMaTHBa JOCTAaTOYHOCTH KamluTaja Mo Mokasarento «Mertosa pacyera
PBIHOYHOIO PHUCKa» YKa3aHO 3HaueHue «ba3oBblii», MO Trpylne aHATUTUYECKUX
npu3HakoB «MneHtudukarop rpynmbl OAHOPOIHBIX OOBEKTOB MO BAFOTHON YaCTH
pucka» B moapazaene 4.3 paszmena 4 uHboOpManMM IO pacdyeTy HOpPMaTHBa
JIOCTaTOYHOCTH KalluTalla yKa3biBaeTcs 3HaueHue «He npumeHumoy.

16. B moapa3nesne 4.4 pasaena 4 uadopmanuu Mo pacyeTy HOpMaTHUBA
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JIOCTAaTOYHOCTH KamuTajga oTpaxkaeTcss HWHGOpMaIMs O pacueTe BeITUYUHBI
pbiHOYHOTO pucka no [IOU m aHamOrMyHbIM MM JOTrOBOpaM, 3a HCKIOUYEHUEM
PBIHOYHOTO  pHUCKAa,  PacCYMTHIBAEMOI0  KakK  COBOKYIIHAas  BEJIIMYMHA
WHIUBUTyIbHOTO KIIMPHUHTOBOTO 00ECIIEYCHUS M PACCYMTHIBAEMOTO Ha OCHOBAaHUU
METO/I0JIOTUH, YCTAHOBJICHHOW BHYTPEHHUMHU JOKYMEHTaMU MpodhecCHOHATBLHOTO
YYaCTHUKA.

16.1. T'pynmbl aHanMTHYECKMX MNpU3HAKOB «MaeHTuuKaTop Tpynmsl
OJIHOPOJHBIX OOBEKTOB MO OCHOBHOM 4acTH pucka», «aeHTudUKaTOp rpymIibl
OJIHOPOJHBIX OOBEKTOB IO BAJIOTHOM YacTH pHUCKA MO Oa3UCHOMY aKTUBYY,
«nentuduxarop rpymnmbsl OAHOPOAHBIX OOBEKTOB MO BAJIIOTHON YacTH pUCKa IO
JIEHEKHBIM cpenicTBam», «aeHTudukaTop Tpynibl OJHOPOJHBIX OOBEKTOB IO
MPOIICHTHOM YacTH pUCKa MO 0a3ucHOMY akTuBY», «UneHTuduxaTtop rpymnmbl
OJIHOPOJIHBIX OOBEKTOB IO MPOIEHTHOM YaCTH PHUCKA MO JICHEKHBIM CPEACTBAM)
00s3aTeNIbHO 3aMoJHSAIOTCS B ciy4ae, eciu B mnoxapazaene 4.1 pazgena 4
MH(pOpMaIIMK 10 pacyeTy HOPMAaTHBA JOCTATOYHOCTH KalWTajla MO MOKa3aTesto
«MeTton pacuera ppIHOYHOIO PUCKay» yKa3aHo 3HaueHue «IIpoaBunyThIil». JlaHHbIE
IPYIIbl AHATUTUYECKUX MPU3HAKOB UCTOJB3YIOTCS JJIsl TPYNIIUPOBKU PHIHOYHOTO
pHCKa aKTHBOB B TPYIIIbI OJTHOPOJHBIX OOBEKTOB B COOTBETCTBHUU C ITYHKTOM 6.2
Vkazanuss banka Poccum Ne 5873-V. Hanmume deThipex HIASHTH(PUKATOPOB
oOycnoBieHo tem, uro oaud [IDU, otpaxkenHwii B moxapazaene 4.4 pasnena 4
uHopMaIIMU 1O pacueTy HOpMaTHBa JOCTAaTOYHOCTH KalWTajda, MOXKET
dbopMupOBaTh BhINICYKa3aHHBIE KOMIIOHEHTHI pUcKa. B ciyudae eciu OTIEIbHBIN
KOMIIOHEHT PBIHOYHOTO pHCKa HE NPUMEHUM K cooTBercTByroniemy I[IDU, mo
UJCHTU(HUKATOPY COOTBETCTBYIOIIETO PHIHOYHOTO pHCKA JOMYCTUMO YKa3bIBaTh
3HaueHue «He nmpuMeHnmoy.

B cnywae ecnim B mogpazgene 4.1 pasgena 4 uHpopManuud Mo pacyeTy
HOpPMAaTHBa JIOCTATOYHOCTH KalKTaia no rnokasarento «MeTo1 pacyera ppIHOUHOTO
pucKa» ykazaHO 3HaueHue «ba3oBblii», MO rpynmnamM aHAIUTHYECKUX MPU3HAKOB
«nentudukarop Tpynmbl OJHOPOAHBIX OOBEKTOB MO OCHOBHOM YAaCTH PHUCKAY,

«nentudukarop rpynmsl OAHOPOAHBIX OOBEKTOB MO BAIIOTHOW YAaCTU PUCKA IO
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O0aszucHomMy akTuBy», «MaeHTudukarop rpynmel OAHOPOMHBIX OOBEKTOB TIO
BAJIIOTHOM YacTH PHUCKa MO0 JEHEXKHBIM cpeacTBam», «MaeHTudukarop rpymibl
OJIHOPOJHBIX OOBEKTOB MO TMPOIEHTHOM YacTH pUCKa MO 0a3MCHOMY aKTHUBY,
«Mnertudukarop rpymnibl OJHOPOIHBIX OOBEKTOB IO MIPOIIEHTHON YacTH PUCKA 110
JIEHE)KHBIM CPEJICTBaM» yKa3bIBaeTcs 3HaueHue «He nmpuMeHnumo».

[To rpynmnaM aHAIMTUYECKUX MPU3HAKOB HACTOSAILIETO MYHKTA YKa3bIBAIOTCS
YHUKAJbHBIE WIACHTU(UKATOPHI, TIPUCBOCHHBIE MPOGECCHOHATBHBIM YYaCTHUKOM
KaKJI0M rpyIine oAHOPOIHBIX OOBEKTOB.

Ecom II®OUM wnm aHanorW4YHBIA €My JOTOBOP HE BKIIOYEH B TIPYIILY
OJIHOPOJHBIX OO0BEKTOB ¢ HHbIMU [IOW W aHaNIOrMYHBIMM UM JOTOBOPaMHU,
[EHHBIMU OyMaramMu WM BaJlOTaMHU PUCKa MO LIEHHBIM Oymaram, TO i Iejei
pacuera HOpPMATHBA JOCTATOYHOCTH KamuTajda cuuTaercs, yrto Ttakou [IOU wmm
aQHAJIOTUYHBIA €My J0roBop (OpPMHUpPYET TpyNIy OJHOPOJIHBIX OOBEKTOB,
COCTOSIIYIO TOJIBKO U3 3T0oro [1PU nnu aHamoruyHoro emy A0roBopa.

[lo rpynme aHamuTuueckux npuszHakoB «Wnentuduxkatop [IDOU»
yKa3bIBaeTCs KpaTkoe HauMeHoBaHue ouprkeBoro 1MW wnu nomHblil 6upkeBoi Kot
[IOU. JIna  BHeOupxkeBbix [IDM  yka3piBaeTcss  KOJ, NPUCBOCHHBIN
poecCUOHANTBHBIM YYaCTHUKOM.

16.2. TTo noka3zaremnto «Buna [1ON» ykaszsiBaercs Bua [IOU B cooTBETCTBUHU C
nyHkTamu 2 - 5 Ykazanus banka Poccun Ne 3565-Y ¢ ncnons30BaHrEM OJTHOTO U3
CIEIYIOIINX 3HAYEHHM:

OniumoHHBINA I0TOBOD;

@pIOYEpPCHBIN TOTOBOP;

dopBapAHbIN I0TOBOD;

CBOI-10rOBOpP HA KOP3UHY AKTHUBOB,;

KpenutHO-1epONTHEIN CBOIT IOTOBOD;

CBon Ha COBOKYITHBIN JJOXOJ;

WNnou cBoI-10roBop.

16.3. ITo noxka3aremo «MeCTO COBEpPIIEHUS CHEIKH» YKa3bIBa€TCS MECTO

COBCPIICHUSA CACIKU:
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Poccniicknii opranu3aTtop TOprosiy;

HNHoCTpaHHBIN OpraHU3aTop TOPTOBIM (MHOCTpaHHAsI OMpIKa);

He Ha oprann3oBaHHBIX TOprax.

16.4. Ilo nokazaremo «HanMmeHOBaHME oOpraHuzaropa TOPrOBIN»
YKa3bIBa€TCsl HANMEHOBAHUE OPraHU3aTopa TOPTOBIIH, €CIU MECTOM COBEPIICHUS
CHEJNKU SIBIIIETCS POCCHMCKAM OPTraHW3aTop TOPIOBJIM WM WHOCTPAHHBIN
OpraHu3aTtop TOprowiu (MHOcTpaHHas Oupxka). [lo mokazatemo «ToproBeii KO/,
MIPUCBOCHHBI TOPTOBOM CUCTEMOM, HOMEP JOTOBOPa» YKa3bIBAETCS TOPTrOBBIN KO/,
MPUCBOEHHBIM TOPrOBOM CHCTEMOMW, €CIIM MECTOM COBEPUICHHS CHECIKH SIBIISIETCA
POCCUMCKUI OPraHU3aTOP TOPIOBJIM WM WHOCTPAHHBIM OpPraHU3aTOp TOPTOBIIA
(MHOCTpaHHasi Oupka), WIK HOMEP COOTBETCTBYIOILIEIO JOrOBOpa MPOU3BOIHOTO
(MHAHCOBOTO HMHCTPYMEHTA, €CJIM CJEJKa COBEpIIeHa HE HAa OpraHM30BaHHBIX
toprax. [1o mokasaremnto «/lara ucnnonmuenus [IOW» ykaspiBaeTcs qara HCIIOJIHEHUS
[1DU.

16.5. Ilo mokazarensam «lleHa ucroaHEeHMs ONLKMOHA» U «PBHIHOYHAS IieHA
0a3MCHOr0 aKTHBA» YKa3bIBACTCs II€HA MCIIOJHEHHUS OMNIMOHA 33 OAHY EAMHMILY
0a3UCHOTO aKTHUBA B pyOJIsX.

16.6. Ilo moxkazaremo «Buj omiuoHa» yKa3bIBaeTCs BHUJ OIIIMOHHOTO
noroBopa: Ilpomannsiii  myt, IlpuoOperennsiii nyt, [lpomanHblii KO,
[TprnoOpeTeHHbIIH KOJLI.

16.7. Tlo moxa3aremo «Tum omiuoHa» yKa3bIBaeTCS THUI OIIUOHHOTO
IoroBOpa: AMepUKaHCKh, EBponelicknii nimm bepmyackuii.

16.8. Ilokaszarenn «HammeHOBaHMe KIMPUHTOBOM opranuzanuny, «MHH
KJIIMPUHTOBOM opraHu3aunm» # «Pa3Mep WHAMBUIAYAIBHOIO KIMPHUHTOBOTO
oOecrieueHus» 3arnoaHSAI0TCS AJI1 ONIMOHHOTO JAOrOBOpa, €CIM pacueT BEJIUYUHBI
PBIHOYHOI'O PHUCKA OCYLIECTBJISIETCS B COOTBETCTBHM C MOIAIMYHKTOM 5.4.6 IMyHKTa
5.4 VYka3anus banka Poccun Ne 5873-V.

ITo mokasarensam «HanmeHoBaHue KIUMpPUHIoBOW opranusamum» u «MHH
KJIMPUHTOBOM OpraHu3aluu» ykasbiBaeTcs HauMmeHoBanue u MHH knupuHrosoi

OpraHM3all{, PACcCUMTABIIEM  pa3Mep  HWHIAMBUAYAJIBHOIO  KIMPUHIOBOTO



57

o0ecrniedeHus o ONIIMOHHOMY JAOTOBOPY.

ITo noxkazatemnto «Pa3zmep MHANBUIYATBHOTO KJIMPUHTOBOTO 00ECTICUEHUS
YKa3bIBAa€TCsl  pa3Mep  MHIUMBUAYAJIbHOTO  KIMPUHIOBOIO  OOECHEYEHHs,
PACCUMTAaHHBIA KIMPUHTOBOW OPTaHU3alMEN MO ONIMOHHOMY JAOTOBOPY B Cilydae,
€CJIM PUCK IO ONI[MOHHOMY J0IOBOPY PacCUUTHIBAETCS B COOTBETCTBUU C II. 5.4.6
nyHKTa 5.4 Ykazanus banka Poccun Ne 5873-V.

16.9. Iloka3atenb «PbiHOYHAs 1leHa 0a3MCHOTO AKTHMBa» 3aIlOJIHACTCS IS
OILIMOHHOTI'O IOTOBOPA, €CIIU PacyeT BEJIMYMHBI PpIHOYHOT'O PUCKA OCYILECTBIISAETCS
B COOTBETCTBUM C mNoanyHKToM 5.4.7 myHkra 5.4 VYkasanus banka Poccum
Ne 5873-Y. 3nauenue no mnokazarento «BenuunHa TpeOOBaHUN MO MOIYYEHUIO
JCHE)KHOM CyMMBbI (IpeMHH) WIM 0053aTeNbCTB IO YIUIATE JIEHEKHOM CyMMBbI
(mpeMuM)» HE YKa3bIBAETCA.

16.10. ITo noka3zatemo «CrpaBennauBasi CTOUMOCTb OINLMOHHOIO JI0IOBOpa
UCXOJs U3 YBEJIUYEHHUs CIPaBEUIMBOM cTOMMOCTH OasucHoro aktuea Ha 0,01%»
yKa3pIBaeTcsl 3HaueHue mokasatens FV(Poa x 1,0001) B COOTBETCTBHH C
MOAITYHKTOM 5.4.8.3 MyHKTa 5.4 VYkazanus banka Poccun
Ne 5873-V (co 3nakoMm "+" (TU1HOC), €CTTM OMLMOHHBIN TOTOBOP MPEACTABISIET COOOM

n_n

aKTUB TPO(PECCHOHATBPHOTO YYACTHHKA, WM CO 3HAKOM (MuHYyC), eciau
OIIIMOHHBIN JIOTOBOP MPENCTABIIET COO0W 0053aTeIhCTBO MPO(dhEeCcCHOHATHLHOTO
Y4aCTHHUKA).

[lo mnoka3zaremo «CrpaBeanuBas CTOMMOCTb OIILMOHHOIO JOTOBOpa»
yKa3bIBae€TCs CIPaBEJIMBas CTOUMOCTb OIMILIMOHHOTO JIOTOBOPA, pacCUMTaHHAs 0e3
WU3MEHEHUS CIIPABEAJIMBOM CTOMMOCTH 0a3MCHOTO aKTHBA.

[To mokazaremto «CrpaBeqiuBasi CTOUMOCTb OIMIIMOHHOTO JOTOBOpa UCXOJ
U3 YMEHBILICHUS CHpPABEMJIMBOM CTOMMOCTH ©Oa3ucHoro aktuBa Ha 0,01%»
yka3biBaeTcs 3HaueHue mokazatenass FV(P6a X 0,9999) B cooTBeTcTBUH C
MNOJAITYHKTOM 5.4.8.3 IyHKTa 54 VYkazanus banka Poccun
Ne 5873-V (co 3nakoMm "+" (TU1r0C), €CIIM OMLIMOHHBIN TOTOBOP MPEACTABISIET COOOM

n_n

aKTUB TIPO(PECCHOHATHLHOTO YYACTHHKA, WM CO 3HAKOM (MUHYC), eciu

OMITMOHHBIN JOTOBOP MPEACTABISAET COO0M 0053aTEIBCTBO MPOGECCHOHAIBHOTO
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YYaCTHHUKA).

16.11. Tlo moxazatemo «Koa kpeauTHOTO COOBITHS» YyKa3bIBAETCS KOJ
COOBITHS, C HACTYIUIECHHEM KOTOPOTO CTOPOHBI CBSI3aJM BO3HUKHOBEHHUE Y
npuoOpeTaTesist KpeAUTHOM 3aIlUThI ITpaBa TPeOOBaTh UCTIOJHEHUS JOTOBOPA!

bankporcTBO;

Hennartex;

Hermtare:x 0CHOBHOW CyMMBI;

Herumarex npoieHTHON CyMMBI;

HedonT no 00s3aTEILCTRY;

VY ckopenue o0s3aTeNnbCTBA;

Mopartopuii Ha TIIIaTeXKU;

Pectpykrypusanus;

[ToHM)KEHNE KPEAUTHBIX PEUTHHIOB;

[Ipoasienne cpoka A0 MOrameHus;

CrnucaHue qoJra;

[TogpazymeBaeMoe CIIUCAHUE;

Hnoe.

16.12. Tlo nokazaremnto «lleproauYHOCTD MIATEXKEN» yKa3bIBACTCS KO, T
MEPBBIN aTpUOYT KOJAa — YMCIOBOE 3HAUYCHUE, a BTOPOUM aTpuOyT KOJa MPUHUMAET
OJIHO U3 cieayromux 3Haduenunit: H — vac, D — nens, W — Henens, M — mecsi, Q —
kBaprtai, Y —rox B popmare: 1D, 2D..12D, 1W, 2W...1M, 3M, 1Y u tak narnee.

16.13. ITo moka3zareno «CyMMa MEpBOHAYAILHOTO TUIATEKA» YKa3bIBACTCS
CyMMa TMepBOHAYAIILHOIO TJIATEXKa, yIjlauuBaeMas poAaBIly KPEAUTHOMN 3aIlUTHI.

16.14. Tlo moka3arento «PukcupoBaHHas (TUTABAIOIIAs) CTaBKa JJIsl pacueTa
MJIaTeXxen, yIUIauuBaeMbIX TMPOJABIY KPEAWTHOW 3alllUThl»  YKa3bIBaCTCS
dbuKCUpoOBaHHAsT CTaBKa JUIsl pacdeTra IUIAaTeXKeW, YIIa4yMBaeMbIX MPOJIABILY
KpPEAUTHOM 3alliuThl. B ciydae IuraBaromend CTaBKH ITOKA3aTeNlb 3aIlOJHSIETCA
HCTIOJIb3YEMOM B CHEJIKE IUIABAIOLIEH MPOLEHTHOM CTABKOM C YKa3aHUEM CpOKa U
npemun. Hampumep: 3M-ROISFIX+0.0000; 1D-RUONIA+0.0000; 1M-
MOSPRIME+1.0000; 3M-LIBOR+0.5000.
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Jlns omepanuii ¢ MjaBalOUIMMH MPOLEHTHHIMU CTaBKaMHU B Cllydae, €Clu
BaJIOTa HOMHUHAJIBHON CyMMBI CAENKH (YaCTH CHENKH) OTIMYAECTCA OT BaJfOTHI
COOTBETCTBYIOIIEH IJIABAIOIIEH MPOIIEHTHOM CTaBKH, IO KOTOPOU OCYILIECTBIIAETCS
npuBliedeHHE (pa3MeIIeHne) JACHEKHBIX CpPEJACTB, TOCI€ HAUMEHOBAaHUS
IJIaBarolleld CTAaBKM YKa3bIBaeTCsd OYKBEHHBIM KOJ BaJIOThl YKa3aHHOM CTaBKU.
Hampumep, ecnmu HOMUHaJIbHAs CyMMa CIIETKUA (YacTH CHIENKH) yKa3aHa B BaJIOTE
Poccuiickoii ®@enepanuu, mnasaromas craska — LIBOR USD Ha cpok miectb
MecsaleB ¢ npemuer 0,5 mpolleHTa, TO MO MOKa3aTelo YyKa3biBaeTcs O6M-
USD_LIBOR+0.5000.

16.15. ITo mokazarenro «KommuecTBo 00s13aTENBCTB B KOP3UHEY YKA3BIBACTCS
KOJIMYECTBO 00s13aTENIbCTB B KOP3UHE.

16.16. Ilo mokazatemo «Homep medonTHOTO 00s3aTEIBCTBA B KOP3UHE»
YKa3bIBAETCs MOPSAKOBBIA HOMEp 1€(hONTHOTO 00513aTeNbCTBA B KOP3UHE.

16.17. Tlo mokazatento «Koppektupytonmuii kKo3hPUIIMEHT» yKa3bIBaeTCs
KOPPEKTUPYIOMUN KOADPUIIMEHT, yCTaHOBIECHHBINA MyHKTOM 3.6 Yka3anus banka
Poccun Ne 5873-V.

16.18. Ilo mokazatemto «KoadduumeHT kpeauTHOTO crpenay yKa3blBaeTcs
OJTHO U3 3HAYEHUH KO3(PPUIIMEHTA KPEAUTHOTO CIIPEA, YCTAHOBIIEHHBIX ITYHKTOM
5.4.5 Vka3anus banka Poccuu Ne 5873-V.

16.19. TIlo moxkazaremo «Tum O0a3uCHOTO aKkTUBa» YKa3bIBaCTCS THII
0a3MCHOI0 aKTHUBA C UCIIOJIB30BAHUEM CIICAYIOLIUX KOJIOB:

El — akmumn;

E2 — uHBECTUITMOHHBIE TTaWl TTA€BOTO MHBECTUIIMOHHOTO (OH/IA;

E3 — neno3urtapHbie paclucKky Ha aKLUU;

E4 — unnekc 101eBbIX HHCTPYMEHTOB;

E5 — kop3uHa 101€BbIX HHCTPYMEHTOB;

D1 — oOnurauuu;

D2 — npolieHTHBIE CTaBKH;

D3 — uHAEKC 10ITrOBBIX HHCTPYMEHTOB;

D4 — xop3uHa 10Ar0BbIX UHCTPYMEHTOB;
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D5 — kpeautHoe coObITHE;

D6 — neno3utapHbie paclucKy Ha OOIHUTaIiH;

C1 — ToBapsl (32 UCKITIOUCHUEM JPATrOlICHHBIX METAJIJIOB);

C2 — ToBapHBIif HHIEKC;

C3 — Kop31Ha TOBApHBIX AKTHBOB;

C4 — nparorieHHbIE METaJLIbI,

C5 — uHEKC Ha AparoleHHbIe METAILIbL;

C6 — Kop3HHa JIparoleHHbIX METAJIIOB;

V1 — BaJfoTHI;

V2 — BaJIIOTHBIN UHJIEKC;

V3 — KOp3uHa BaJoOT;

V4 — BanioThI U MPOIICHTHBIE CTABKU;

V5 — nudposbie BaMtOThl (MHOCTPAHHBIE TU(POBBIE HHCTPYMEHTHI);

A — oroBop, SABJISIOMIMNICS TPOU3BOIHBIM (PUHAHCOBBIM HHCTPYMEHTOM;

X — cMenranHbIi mopTdens, KOp3uHa HEOTHOPOIHBIX aKTHBOB;

M — unoe.

16.20. ITo moka3zatemo «HammeHnoBaHue 0a3MCHOTO aKTHBa» YyKa3bIBaeTCS
HauMeHOBaHue 6a3zucHoro aktuBa [1OU.

16.21. TTo noka3zarento «Mnentudukarop 1eHHoi Oymaru /mudpoBoro mpasa
/ 1M(poBOK BaNIOTHl (MHOCTPAHHOTO LU(PPOBOTO HMHCTPYMEHTA)» YKa3bIBAETCA
uaeHTUGUKATOP IeHHOM Oymaru, nu@poBOro mnpaBa Wik HUPPOBON BATIOTHI
(MHOCTpaHHOTO LIU(PPOBOrO0 MHCTPYMEHTA), MH(OPMAIIUSA O KOTOPBIX PACKPBIBACTCS
B Peectpe nenHbix Oymar u mudpoBbix npaB u Peectpe mudpoBBIX BallOT U
MHOCTPaHHBIX LU(POBBIX MHCTPYMEHTOB, MIPU 3TOM B PeecTpe 1LeHHBIX OyMmar u
uuppoBeix mpaB U Peectpe 1UOPOBBIX BAIIOT U WHOCTPAHHBIX HUDPOBBIX
UHCTPYMEHTOB  pacKpbiBaeTcsi  uHGpOpMaius,  COOTBETCTBYIOIIash  BCEM
uaeHTUGUKATOpaM IEHHBIX Oymar, HOU(pPOBBHIX MpaB W IUEGPOBBIX BaJIOT
(MHOCTpaHHBIX MU(PPOBBIX MHCTPYMEHTAX ), YKa3aHHBIM B nojapaszene 4.4 paszaena
4 uadopmanmu Mo pacueTy HOpMaTUBa JOCTATOUHOCTH KaluTasa.

16.22. Tloka3zarens «HammeHoBaHue IieHHOW Oymaru /mudpoBoro mpasa /
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1u(pOBON  BaOTHl (MHOCTPAHHOTO MHU(GPOBOTO HWHCTPYMEHTA)» 3arlOJHSICTCS
aHAJIOTMYHO ToKa3zareno «HanmMmeHoBaHMe IieHHOW Oymarm /tdpoBoro mnpasa /
nudpoBOil BaMOThl (MHOCTPAHHOTO IM(POBOrO HMHCTPYMEHTA)» IMyHKTa 8.4
HACTOSAILETO MOPSJIKA.

16.23. Tlokazarens «Kox ISIN nennoit Oymaru /Tukep nudpoBoil BaIIOTHD)
3anoJiHsgeTcss aHamorudHo mokasareno «Koa ISIN menHoit 6ymaru /mudpoBoit
BaJIIOTHl (MHOCTPAHHOTO MH(PPOBOTO HMHCTPYMEHTa) (B Ciaydae MPUCBOCHHS)»
MyHKTa 8.5 HACTOSAIIEro MOpsIKa.

16.24. Tloxazatenp «KomudyecTBO IMEHHBIX OyMmar /IU(pPOBOIl BaTIOTHI
(MHOCTPAHHOTO U(PPOBOTO UHCTPYMEHTA)» 3AMOJIHICTCS AHAJIOTUYHO MOKA3aTEI0
«KonuuecTBo akTBa» myHkTa 12.8 HacTodIero nopsjaxa.

16.25. Tlo moka3zatensm «Koa BadrOTHI, SBISIOIICHCS Oa3MCHBIM aKTHBOMY,
«Kon BamoTel 0azucHoro aktuBa» U «Koja BagiOTHI MOCTaBIISIEMBIX/TIOTyYaeMbIX
JICHEKHBIX CPEJACTB» YyKa3bIBaeTCs IUGPOBOM KOA BaMIOThl (TpEeX3HAYHBIN
1U(ppoBOIl KO U TPeXOYKBEHHBIN KOJT (C UCIIOJIBb30BAHUEM PA3ACIUTENS «-» (TUPE)
coriacHo O6mepoccuiickomy kiaccudukaropy BamoT (OKB)). [Tokazatens «Koa
BAJIIOTHl MOCTABJISIEMBIX/TIOTYYa€MbIX JCHEXKHBIX CPEJCTBY» 3aIOJHSIETCA 0
rpyniam OJHOPOJAHBIX 00BEKTOB, TPETYCMOTPEHHBIX TyHKTOM 6.2 Yka3zanus banka
Poccun Ne 5873-V. Ilo onmmoHHBIM J0roBopaM 1o mnokaszatensMm «Kopa BairoThl,
ABJISIIONIEHCS  OasucHbIM akTuBOoM» U «Kom BamoThl 0a3uCHOTO aKTHUBa»
yKa3bIBaeTCsl MU(PPOBON KOJ BAIOTHI IIEHBI MCIOJHEHHUS OMIIMOHHOTO JOTOBOPA,
IIPU pacyeTe pbIHOYHOIO PUCKA B COOTBETCTBHUM C MYHKTOM 5.4.7 Yka3anusa banka
Poccumn Ne 5873-V. Ilo goroBopam IIMDU Ga3ucHbIM aKTUBOM KOTOPOTO SIBISIETCS
nudpoBas BamoTra MO mokazarensM «Koa BaltOTHI, SBISIOMICHCS O0a3MCHBIM
akTuBOM» M «Koj BamoThl 0a3MCHOTO aKTHUBA» YKa3bIBaeTCs LU(PPOBOM KO
BAJIFOTHI, B KOTOPOU OCYILECTBISIOTCS pacyeThl 1o Jorosopy [IOU.

16.26. Ilokazatenr «Konaum4ecTBO BamOTHD) 3aMOJHSAETCS AaHAJIOTHYHO
nokazarento «KomnuectBo aktuBay myHkTa 13.3 HacTosiero nopsjka.

16.27. Tlo moka3zarento «Koa koHTpoiapHOTO Jnitay ykaswsiBaetcss MHH s

PE3UACHTOB WJIM MEXKIYHApOAHBIM KOJ HACHTU(DUKALMKU OPUAUMYECKOrO Ul -
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HEPE3UJICHTA, & B CIIy4ae €ro OTCYTCTBUS — HHOM KOJ, MO3BOJISIOIINAN ONPEACINUTD
HAWMMCHOBAaHWE ¥ MECTOIOJIOKEHUE JIWIA, HA KPEAUTHBIA PHUCK KOTOPOTO
npuoOpeTaeTcs 3aluTa.

16.28. 1o nmokazatento «Tum 00513aTeNbCTB» YKa3bIBACTCS TUIT 00SI3aTEILCTB
KOHTPOJILHOTO JIMIIA C UCTIOIb30BAHUEM OJHOTO M3 CJIEIYIOLIUX 3HAYCHUI:

JlonroBoe 00s13aTeIbCTBO,

Kopsuna (moptdernb) 10aToBBIX 0053aTEbCTB;

Nnoe.

16.29. Tlo mokazatemo «Kareropus 0053aTe€IbCTB KOHTPOJBHOTO JIUIA»
YKa3bIBAETCS KATETOPHUS 00s13aTEIbCTB KOHTPOJIBHOTO JIMIIA OJHUM U3 CICAYIOIINX
3HAYECHUM:

OOmuranus;

3aem;

WNuas nonrosas 1ieHHas Oymara.

16.30. ITo moxaszaremo «KomnuecTBO 0a3uMCHOIO akTHBa» IS Oa3MCHBIX
aKTHUBOB HE SIBJSIOMIMXCS IIEeHHONW Oymaroi, mudpoBOH BallfOTOM, BaIOTOH,
KPEIUTHBIM COOBITHEM WM KOP3WHOW KPEAUTHBIX COOBITHH, YKa3bIBaeTCs
KOJMYECTBO Takoro OasucHoro aktuBa. [lo mokazaremo «KomudecTBo
MOCTABJISIEMBIX/TIOYYaEMbIX JCHEXKHBIX CPEACTB» YKa3bIBAETCS KOJIMYECTBO
JIEHEHBIX CPEJICTB B CAMHMIIAX BATIOTHI, yKa3aHHOU 110 TToKa3zaTeto «Ko 1 BamroTh
MOCTABJISIEMBIX/TIOTYYaEMBIX JIEHEKHBIX CPEIICTBY.

16.31. Tlo mnoxka3zaremto «BenumumHa 0a3MCHOTO aKTHBA/HOMHUHAJIHHAS
CTOMMOCTBY» OTpaykaeTcsl 100 BeTU4MHA 0a3MCHOTO aKTHBA, JIMOO HOMHHAIbHAS
CyMMa, YCTaHOBJIEHHAsl YCJIOBHUSIMU JIOTOBOpa KpeauTHo-nedonTHoro cBoma. [lof
BEJIMYMHOM 0a3MCHOTO aKTUBA MIOHUMAETCS CTOMMOCTh OJTHOM €IMHUITBI 0a3HCHOTO
aKTHBa, YMHOKCHHAsI HA KOJIMYECTBO 0a3MCHBIX aKTUBOB B PYOJIEBOM SKBUBAJICHTE.

16.32. Tlo nmoxazarento «CTaBKka pucka 1o 6a3sucCHOMY aKTUBY» YKa3bIBa€TCs
CTaBKa pUCKa yBEeJIIMYEHHU LIeHbI (Kypca) 0a3MCHOT0 aKTUBA, KOTOPAast UCIIOJIb3YETCs
B pacyeTe pHCKa B COOTBETCTBUU C riaBoi 5 Ykazanus banka Poccuu Ne 5873-Y

WIN KOPPEKTUPYIOIHUA KO3(DPUIIMEHT, yCTAHOBIEHHbIM MmyHKTamu 3.5 - 3.7,



63

noamyHkramu 5.2.2, 5.2.3 nyHkra 5.2, noanyHkroM 5.4.3 nyHkrta 5.4 YkazaHus
banka Poccun Ne 5873-Y.

16.33. Ilo mnokazatemo «CTaBka puCKa BaIIOThl 0a3UCHOTO AaKTHUBA»
YKa3bIBAETCSl CTaBKa PHUCKa yBEIWYCHHs Kypca MHOCTPAHHOM BajlOThl 0a3MCHOTO
aKTHBa WJIM WHOCTPAHHOM BalllOTHI, B KOTOPOH BBbIpa)KE€HA II€HA HCIOJHEHUS
OIIIMOHHOTO JIOTOBOPA, KOTOpas UCIHOJb3YETCsA B pacyeTe pUcKa B COOTBETCTBHH C
rmaBod 5 VYka3zanuma banka Poccum Ne 5873-Y  wim  koppekTupyromui
ko3 puIeHT, ycTaHOBICHHBIA MyHKTOM 3.7 Yka3anus banka Poccun Ne 5873-V.

16.34. lo mokazaTento «BenmndnHa OCHOBHOM YacTH PBIHOYHOTO PHUCKA IO
0a3UCHOMY aKTHBY» YKa3bIBA€TCSl 3HAUEHHE PACCUUTAHHOE B COOTBETCTBUU C
noanyHkramu 5.2.1 u 5.2.4 mynkra 5.2 Yka3zanus banka Poccumn Ne 5873-V.

16.35. Ilo mokazarensim «BenuurHa BaTIOTHON YacTH PHIHOYHOTO PUCKA TIO
0a3ucHOMYy akTHUBY» U «BennumHa BaJIIOTHOM YacTH PHIHOYHOTO pHUCKA IIO
MOCTaBJIIEMBIM/TIOYYa€MbIM  JIEHE)KHBIM CPEJICTBAaM» YKa3bIBa€TCsl 3HAUCHUE
paccuMTaHHOE B COOTBETCTBHUHU C MOAMYHKTOM 5.2.5 myHkTa 5.2 Yka3anusi banka
Poccum Ne 5873-V.

16.36. Ilo mokazatensm « BenndrHa mpoIieHTHOM YacTH pEIHOYHOTO pUCKa IO
0a3uCHOMY aKTHBY» M «BenuurnHa NpPOIEHTHOM YacTH PHIHOYHOIO pHCKa IO
MOCTaBJIIEMBbIM/TIOYYaeMbIM JIEHE)KHBIM CPEJICTBaM» YKa3bIBaeTCsl 3HAUYCHUE
paccuMTaHHOE B COOTBETCTBUU C MOAMYHKTOM 5.4.2 myHkTa 5.4 Yka3anusi banka
Poccum Ne 5873-V.

16.37. Ilo mokazatemsiMm «BenmnuwmHa pPBIHOYHOTO pHUCKA IO Oa3UCHOMY
aKTUBY» W «BennuumHa pBIHOYHOrO PHUCKAa MO MOCTaBISAEMbBIM/IOTYYaEMbIM
JEHEXKHBbIM  CPEICTBaM»  YKa3bIBa€TCS CyMMapHOE 3HAYCHHE  BEJIUYMH,
COCTABJISIIOUIMX  PBIHOYHBIA  PUCK 1O  Oa3uCHOMY  aKTUBY M IO
MOCTaBIISIEMBIM/TIOTYyYaeMbIM JC€HEKHBIM CPEICTBAM COOTBETCTBEHHO.

16.38. Ilo mokazarenmto «/lonsg Ga3MCHOTO akTUBA, BXOISIIETO B TPYHILY
OJTHOPOJHBIX OOBEKTOBY» YKA3bIBAETCS J0JIsl, COIIACHO KOTOPOW Oa3uMCHBIN aKTHB
YUUTBHIBA€TCSI B COCTaBE€ TIPYMNIbl OJHOPOAHBIX OOBEKTOB NPUMEHUTEIBHO K

IMPOU3BOAHBIM (bHHaHCOBBIM HHCTPYMCHTAM, 0a3UCHBIM AaKTHBOM KOTOPBIX
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SBJISIFOTCS] HECKOJIBKO Pa3IMYHbIX aKTUBOB (KOp3MHA AaKTUBOB).

16.39. Ilo moxazatemo «llo3ummsi MO CAENKe» YyKa3bIBaCTCS OJHO W3
CIEAYIOIINX 3HAYEHUN:

JInvMHHas O3ULIuS;

Kopotkas no3unus.

16.40. Ilo moxka3zarensm «HamMeHOBaHHME IEHTPAIBLHOIO KOHTPAreHTa» WU
«MHH neHTpansHOro KOHTPAreHTa» yKa3bIBAETCS COOTBETCTBEHHO HAMMEHOBAHUE
HEHTPAIBHOTO KOHTPAareHTa U MACHTU(PUKAIUOHHBII HOMEpP HAJIOTrOIJIaTEIbIINKA
(manee — MHH) nienTpanbHOTO KOHTpareHTa. B ciyuae eciiu clielika oCyIiecTBiIeHa
0e3 yyacTusi LEHTPaJbHOIO KOHTpAareHTa, ykasblBaeTcs 3HaueHue «Crenka 0e3
LK».

16.41. Tlo moxkazatemsm «HammenoBanune koHTpareHTa» u «MHH (TIN)
KOHTpareHTa» yKas3bIBaeTCsi HH(OpMaIMs O KOHTPAreHTE IO MPOU3BOJHOMY
¢bunancoBomy uHcTpymeHty. [lo moxkasaremo «HamMeHOBaHHME KOHTpareHTa»
YKa3bIBa€TCS IOJHOE HAWMEHOBAHHME IOPHUJIMYECKOIO JIMIA C COKpAICHHBIM
HAaMMEHOBAaHUEM €€ OpraHu3aIlMOHHO-TpaBoBOM Gopmbl. [lo mokazaremto «MHH
(TIN) xouTparenta» ykasbiBaercas MHH nns pe3anneHToB, MACHTHUPUKALUOHHBIN
HOMEp HAJIOTOIUIATENbIIMKA - MHOCTPAHHOW OpraHU3aliy B CTPaHE PErucTpaluu
(xonx Tax Identification Number (manee — kox TIN) win perucTpaiiOHHbIN HOMED
B cTpaHe peructpauu (pu orcyrcTBuu koga TIN) st Hepe3uIeHTOB.

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

C — pacueTHBIii JOTOBOP;

P — mocTaBo4YHBINM JOTOBOP.

16.43. Tlo moxka3zarento «llepuoAMYHOCTh HAYUCIEHUS BapUAIIMOHHOM
Map>Ki» yKa3bIBaeTCs KOJ, TJe MEPBBbIM aTpulyT KoJa — YUCIOBOE 3HAYCHHE, a
BTOPOW aTpuOyT KOJla MPUHUMAET OJHO W3 CIEeAyIomuX 3Hauenuid: H — gac, D —
nenb, W — Hegens, M — mecsir, Q — kBaptai, Y —rof B popmare: 1D, 2D.. 12D, 1W,
2W...IM, 3M, 1Y u tak panee. B ciydae ecnu BapualMOHHasE Mapka He

HAa4YUCIIACTCA, YKA3bIBACTCS 3HAYCHUC «Her».
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16.44. I1o noka3zatento «CpOK MCHOTHEHUS YKa3bIBAE€TCS CPOK UCIIOTHEHUS
CHIETIKU TIO MPOU3BOJHOMY (DMHAHCOBOMY MHCTpyMeHTY B AHsIX. MHdopmanus mo
JAHHOMY TTOKA3aTeIt0 YKa3bIBAETCS B BUAE 1IEJIOT0 YHCIIA.

16.45. Tlo moxasaremto «Cymma TOJ PHUCKOM» YKa3bIBae€TCsS BEIMYHHA
00BEKTOB B PyOJISIX, KOTOPAsi UCIOJIb3YETCs I pacyeTa OCHOBHOTO, BAJIOTHOTO U
MIPOIIEHTHOTO PUCKOB B COOTBETCTBUU ¢ I maBoii 5 Yka3anus banka Poccum Ne 5873 -
VY ¢ yuetom tpeboBanuii mynkTa 10.20 HacTosIIIETO IOPSIKA.

16.46. Ilo moka3zarento «WueHTU(dUKATOP CTPYKTYpHOH OOJMUTALUM» B
OTHOUIEHUU YaCTU CTPYKTYPHOU OOJUTali, OTHECEHHOW MNpOQeCcCHOHAIbHBIM
ydacTHUKOM K [I®OU m aHanornyHoMy emy J0TOBOPY, B COOTBETCTBHUH C ITYHKTOM
5.6 VYxkazanus banka Poccum Ne 5873-V, ykaspiBaeTcss 3HA4Y€HHE TPYIIIbI
aHAIMTHYECKUX MpU3HAKoB «neHTudukarop ueHHoi 6ymaru /nuudpoBoro rnpasa,
COOTBETCTBYIOIIIEE TAKOW CTPYKTYPHOUM OOIUTAIINH.

16.47. Tlo nokazaremto «IIpumeuanue» ykaspiBaeTcss uHbopmarus (Ipu
HaJIMYMM), KOTOpas MO pEUIeHUI0 Npo(eCcCHOHAIBbHOTO YYacTHUKA SBISETCS
CYLIECTBEHHOM.

17. Tlo nokazarensiM «VICTOUHUK cTaBKU pucKay», «ICTOUHUK CTaBKU pHUCKa
BaJIIOTHI, B KOTOPOW HOMUHUPOBAHBI IIeHHbIE Oymaru» (moapasnen 4.2 pasnena 4
uH(pOpMaIMU 10 pacyeTy HOpPMAaTHUBA JOCTATOYHOCTH KanuTana), «Mcrounumk
CTaBKU pucka» (moapasznen 4.3 pasnaena 4 uddopmanuu Mo pacyeTy HOpMaTHUBa
JIOCTaTOYHOCTH KamuTana), «/ICTOYHMK CTaBKM pHUCKa MO Oa3uCHOMY aKTHUBYY,
«VICTOYHUK CTaBKM PHCKa BaJIOThI 0a3UCHOrO akTUBa» U «VICTOUYHUK CTaBKU pHUCKa
BAJIIOTHI MO MOCTABISIEMBIM/TIONYYaeMbIM JACHEXKHBIM CpefcTBaM» (moapasnaen 4.4
pazmena 4 wHGOpMANMK TIO pacyeTy HOpPMAaTHWBa JOCTATOYHOCTH KamuTaia)
ykasbiBaercss MTHH knupuHrosoi opranusanuu, OCyleCTBUBIIEH pacyeT IPUHITON
npoecCHOHANBPHBIM YYaCTHUKOM CTaBKM pHCKa. B ciydae eciaum B pacuer
IPUHUMAIOTCS KOPPEKTUPYIOLIUE KO3(PPHUIIMEHTHI, yCTAHOBJICHHBIE ITyHKTaMu 3.5 -
3.7, nognynkramu 5.2.2, 5.2.3 nyHkTa 5.2, nognyHkToM 5.4.3 nyHkTa 5.4 Yka3zanus
banka Poccumn Ne 5873-V, yka3siBaeTcs 3HaueHue «CornacHo YKa3aHHUIO».

18. B moapa3nesne 4.5 pa3aena 4 undopmanuu Mo pacdyeTy HOpMaTHUBA
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JIOCTaTOYHOCTH KamuTaja OTpakaeTcss HHPOpMAIUs O pacueTe BEIMYUHBI
ppiHOUHOrO pucka no [IPU, paccuuTeiBaeMONW Kak COBOKYIIHAs BEJIWYWHA
WHIMBUTyaJIbHOTO KIIMPUHTOBOTO 0OECTICYeHUSI.

Nudopmarus mo mokaszarensm mnoapaszaena 4.5 pazaena 4 mHbopMariu 1o
pacueTry HOpMaTHBA JIOCTAaTOYHOCTH KamMWTalda OTPaKaeTcsl B pa3pe3e KakKIOro
[IOU, puck 0o KOTOPOMY OLIEHUBAeTCs Ha OCHOBE HHpopMamuu 00
VUHIUBUIYAIbBHOM KJIMPUHIOBOM OOECHEYEHHMHM W B OTHOLIEHHH KOTOPOIO
MIPOU3BOJIUTCS PACUET PHIHOYHOTO PUCKA.

18.1. Ilo rpynme anamutuyeckux mpuszHakoB «Mnentudukarop I[1DU»
yKa3bIBaeTCs KpaTkoe HauMeHoBaHue ouprkeBoro 1MW nwnu nosHelil OupkeBOM KOJT
[IOU. Onsa  BuHeOupxkeBbix [IDOM  ykaszpiBaeTcs  KOA,  MPUCBOCHHBIN
po¢eCCUOHATIBHBIM YYaCTHUKOM.

[lo rpymnme aHanmUTUYECKUX MPU3HAKOB «WaeHTu(hUKATOp KIMPUHTOBOM
opranuzauum» ykassiBaercss MHH ximupuHroBon opranusanuu, paccuMTaBLICH
BEJIMYMHY WHMBHIYAIbHOTO KIMPUHTOBOIO 00ECIIEYEHUS.

['pynna anamutuueckux mpusHakoB «WaeHTH(GUKATOP OCHOBHOM YacTu
PBIHOYHOT'O PUCKA IO TPOJBUHYTOMY METO1Y» 00s13aTEIBHO 3aMOIHAETCS B CIy4ae,
ecii B moapazgene 4.1 pasmena 4 wHbOpMalMU MO pacdyeTy HOpMAaTHBa
JIOCTaTOYHOCTH KamuTaja I0 mokaszarento «Mertox pacdera pbIHOYHOIO PUCK)
yka3zano 3HaueHue «lIponBunyteiii». B cnydae ecnu B mogpasnene 4.1 pasnena 4
uHbOpMaIlMU MO pacyeTy HOpMaTHBa JOCTATOYHOCTH KalWTala MO MOKa3aTelro
«Metoa pacueTra ppIHOYHOTO PUCKa» YKa3aHO 3HaueHHWe «ba3oBblil», MO rpyrire
aHAIMTUYECKUX MpU3HAKOB «neHTu(duKaTop OCHOBHOM YacTH PHIHOYHOIO pUCKa
10 IPOJABUHYTOMY METOy» YKa3bIBaeTCs 3HaueHue «He npuMeHnmon.

[To rpynmne aHanuTHYeCKUX NpHU3HAKOB «aeHTHU(dUKATOP OCHOBHOM YacTH
PBIHOYHOI'O pHUCKAa [0 IPOABUHYTOMY METOAY» YKA3bIBAECTCS YHUKAIbHBIN
UACHTU(UKATOP, MPUCBOCHHBIN MPO(PECCHOHATBHBIM YYaCTHUKOM KaX 10 IpyIre
IO, B OTHOLIEHWH KOTOPOW pPACCUUTHIBACTCS BEJIMYMHA COBOKYIIHOIO
WHAMBHUIYAJIbHOTO KJIUPHUHIOBOrO obOecrieuyeHUs. B OTHOIIEHMH  KaXXJO0ro

UAeHTU(UKATOPAa OCHOBHOM YacTH PHIHOYHOTO PUCKA MO MPOJABUHYTOMY METOIY
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nozapasnena 4.5 pasnena 4 nHpopMaInuu MO pacuyeTy HOPMATHBA JTOCTATOYHOCTH
Kanutana B moapaszaene 4.6.1 pasmena 4 uHpOpManuM MO pacueTy HOpMaTHBA
JIOCTAaTOYHOCTH KamuTaia J0JbKHA ObITh OTpa)keHa MH(OpMaIus ¢ yKazaHUEM 110
rpyIne aHaIUTHYECKUX MPU3HAKOB «KOMIOHEHT PBIHOYHOTO PHUCKa» 3HAYEHUS
«[PPocH] OcHoBHas yacte PP: [PK] PeiHouHBIM puck [TON.

18.2. Tlo nokazaremo «Bun [1OW» 3anonasercs uHbopMalds aHAIOTHYHO
noka3zarento «Bun [1OW1» mynkTa 16.2 HacTosmero nopsaka.

18.3. Tlo noxkazatento «ToproBeiii KoJI, MPUCBOCHHBIN TOPTrOBON CHCTEMOM,
HOMEP JIOTOBOPa» 3aMOJIHIETCA MHPOpMAIIUs aHAJTIOTUYHO TTOKa3aTelto « ToproBsii
KOJI, TIPUCBOCHHBIA TOPrOBOM CHCTEMOW, HOMEp JOroBopa» mnyHKTa 16.4
HACTOSAILETO NOPAJIKA.

18.4. Tlo nokazatemto «HanmenoBanue [1OWN» ykaspiBaeTcs HauMEHOBaHHE
[I®U, nprcBOEHHOE OPraHU3aTOPOM TOPTOBJIU MM UHOCTPAHHBIM OPraHU3aTOPOM
TOPTOBJIM (MHOCTPAHHOU OMpIKeii), Ha TOPrax KOTOPOro COBEPIIICHA CIEIKA.

18.5. Ilo mokazatemo «Herro-mosunusa mo [IDU» ykaszpiBaeTcsi HETTO-
no3urss 1o  kKoinumyectBy [IDM, npuHuMaromas MOJOXKUTEIBHOE  WIIU
OTpHUIIATEIbHOE 3HAYEHUE B 3aBUCUMOCTH OT KOJUYECTBA MPUOOPETCHHBIX U
npojanHbix [IOU.

18.6. Ilo moxazarensim «HanMeHOBaHHME KIMPUHTOBOM OpraHuU3aluu» U
«MHH xnupuHroBo opraHuszanvmn» ykaspiBaercss HanmMmeHoBanne u MHH
KIIMDUHTOBOM  OpPTraHW3alli¥, pAacCUMTAaBLIEH  pasMep  UHIAUBHIYaJIbHOIO
KJIMpUHToBOro obecrneuenus no [IOU u aHamoruuHbpIM UM JIOTOBOPAM.

18.7. Tlo mokazaremto «Homep KIMPUHTOBOTO PETHCTpPa» 3aMOTHICTCS
uH(pOopMaIUs aHATOTUYHO ToKa3atento «HoMmep KITMPUHTOBOTO pEerucTpay MyHKTa
10.5 HacTosimiero nopsiaka.

18.9. TIlo mokazarento «CoOBOKymHasi BeJIMYMHA WHIUBHUIYaIHHOTO
KJIMPUHTOBOTO oOecreueHus YKa3bIBaeTCS COBOKYITHAsI BEJIMYMHA
WHJMBUAYAJIBHOTO KJIUPUHTOBOTO O0ECIEUYEHHUs, PacCUMUThIBacMasi KJIMPUHTOBOM
opranuzamnueid B pyomsax mo BceM I[IOW u aHajlOrMYHBIM WM JIOTOBOpaM,

3aKIIIOYCHHBIM HpO(i)CCCI/IOHaJ'IBHBIM Y4aCTHUKOM B COOCTBEHHBIX HHTEpECax Hu
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YUYUTHIBAEMbIM KJIUPUHTOBOM OpraHu3alvel Ha OJHOM U TOM K€ KIUPUHTOBOM
peructpe. O0BEM COBOKYIMHOTO HWHAWBHAYATHHOTO KIUPHHTOBOTO 00OECIICUEHUS
JIOJDKEH YKa3bIBaThCS MO KAXKIOMY HHCTPYMEHTY, YYacTBYIOIIEMY B pacuere
COBOKYITHOTO HHJIUBUAYAJIIbHOTO KJIUPUHTOBOTO OOECIEUEHUs, a HUMEHHO
MOBTOPATHCS MO BCEM HMHCTPYMEHTAaM, YYHUTHIBAEMBIM Ha OJHOM KIHPHUHTOBOM
perucrpe.

19. CBenenust 0 CBOI-IOTOBOpPAaX pacKkpbiBatoTcs B moapasaenax 4.4 m 4.5
pa3aena 4 uHdopmanuu MO pacueTy HOpMaTHUBa JOCTAaTOYHOCTH KamuTajia B
COOTBETCTBMM C MNOANYHKTOM 5.4.4 mnynkra 5.4 VYxka3anusa banka Poccumn
Ne 5873-V.

20. ITo moka3zarensam noapasaena 4.6.1 pazaena 4 uadopmaluu Mo pacuery
HOpPMAaTHBa JIOCTATOYHOCTH KalKTalla YKa3bIBAIOTCA CyMMapHbI€ 3HAUEHUS pacyeTa
PBIHOYHOTO PHCKA IO MPOJBUHYTOMY METOJY B COOTBETCTBHM C TPEOOBAHUSMU
naparpada 2 nynkra 6.4, maparpadga 2 myHkrta 6.6 u maparpada 2 myHkTa 6.9
VYkazanus banka Poccum Ne 5873-V. Ilonmpasnen 3amosiHseTcs B ciiydae, €ClId B
noapasnene 4.1 paznena 4 uHpopmanuu Mo pacuery HOpMaTHBa JIOCTATOYHOCTH
KamuTaja Mo nmokazatento «MeTol pacuera peIHOYHOTO PUCKA» YKa3aHO 3HAYEHUE
«IIpoaBURHYTBIIY.

20.1. Unentudukarop, yKa3plBa€Mblid 110 3HAYEHUIO TPYIINHI aHATUTUIECKUX
npu3zHakoB «MneHTU(hUKATOp PHIHOYHOTO pPHUCKA MO MPOJABUHYTOMY METOAY»,
JIOJDKEH COBMAAATh CO CIEAYIOIMMHU UIECHTU(UKATOPAMHU:

C UJAEHTU(PUKATOPOM, YKA3bIBAEMBIM IO 3HAUYCHUIO T'PYIIbl aHATTUTUYECKUX
npuzHakoB  «MaeHTuduUKaTOp OCHOBHOM YacTHM PBIHOYHOTO pHUCKAa IO
MIPOJIBUHYTOMY METOAY», mojapaszzaena 4.5 pazgena 4 uHopmanuu 1o pacuery
HOpMAaTHUBa JOCTATOYHOCTH Kanutana 1o [IPOU m anamornuHsiM UM JIOTOBOpAM,
pPacCCUMTHIBAEMBIM KaK COBOKYITHOE WHJIWBHIyalbHOE KIMPUHTOBOE OOecreueHne
coriacHo ImyHKTy 5.5 Yka3anus banka Poccun Ne 5873-V;

C UJAEHTU(PUKATOPOM, YKA3bIBAEMbIM IO 3HAUYCHUIO TPYIIbl aHATUTUYECKUX
npu3HakoB «MaeHTrduKaTopoM rpynmsl OJHOPOAHBIX 0OBEKTOB MO MPOIEHTHOMN

4acTu puUCKay, nojapasnena 4.4 pazgena 4 uHdopmaluu Mo pacyeTy HOpMaTHBa
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JOCTATOYHOCTH KallUTaJla MPHU pacyere mpoueHtHoro pucka mno IIOU u
aHAJIOTMYHBIM MM JIOTOBOpaM coriacHo IiaBe 5 Ykasanus banka Poccum Ne
5873-Y.

JInsi WHBIX KOMIIOHEHTOB PBIHOYHOTO pPHUCKA — C HACHTU(UKATOPOM,
YKa3bIBA€MBIM I10 3HAUEHUIO TPYIIIbl AHATUTUYECKUX MpU3HaKoB «nentudukarop
PBIHOYHOTO pPHUCKa IO MPOJABUHYTOMY MeToay» mnojapasznena 4.6.2 pasgena 4
nH(OpPMAITUH TI0 pacueTy HOPMATHBA TIOCTATOYHOCTH KaruTaa.

20.2. Ilo rpymme aHaIUTHYECKUX MPU3HAKOB «KOMIIOHEHT pPBIHOYHOTO
pHUCKay YKa3bIBACTCSI KOMIIOHEHT PHIHOYHOI'O PUCKA C UCIIOJIB30BAHUEM OJIHOTO W3
CHEAYIOIINX 3HAYCHUM:

1 - [PPocH] OcnoBnas yacte PP: [PPOi] Bennuuna qiuHHON (KOPOTKOW)
MO3UIINY IO TPYMIE OJHOPOJAHBIX OOBEKTOB;

2 - [PPocH] OcHoBnas wacth PP: [PPocH kmcu] YacTh OCHOBHOHM 4YacTu
PBIHOYHOTO pPHUCKAa TIO0 JOTOBOPY KPEAUTHO-IEPOITHOTO CBOIA, KOTOpas He
Y4acTBYET B pacuere JIMHHON (KOPOTKOM) MO3UIINH;

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

4 - [PPBain| BamtotHas yacts PP;

5 - [PPoporr] [IponientHas yacts PP.

3HaueHus, YyKa3blBaeMble [0 TPYINE AaHATUTHYECKUX  MPU3HAKOB
«KOMIIOHEHT PpPBIHOYHOTO pHUCKa», JOJDKHBI COOTBETCTBOBATH IOKA3aTENsIM,
yCTaHOBJICHHBIM TMaparpadom 2 mnynkra 6.4, maparpagom 2 myHkTa 6.6 U
naparpadom 2 nyHkra 6.9 Ykazauus banka Poccun Ne 5873-V.

20.3. Tlo moka3arensim «BenuunHa NIMHHOW MO3WIMK PHIHOYHOTO PHCKA
(> PPO>0)», «Benuumna kopoTko¥ mo3uiuu peiHOYHOTO pricka (|Y PPO|<0)»,
«Herro-BenuunHa mno3unuu  peiHOYHOro pucka (|2 PPO|)»  ykaswiBarorcs
CJIEIYIOLIME 3HAYCHUS:

20.3.1. Ii1s1 0CHOBHOW YAacCTM PBIHOYHOTO PHICKA YKA3bIBAIOTCA 3HAYCHUS
nokazareneir  «|Y PPOi>0», «[>PPOi<0» wu «[>PPOi» B cOOTBETCTBHH C
TpeboBanmsiMu naparpada 2 nmyHkra 6.4 Ykazanus banka Poccum Ne 5873-V. Tlo

JAHHBIM TIOKa3zatensM B mojapasnaene 4.6.1 pazgena 4 uHdopmanuu mo pacuery



70

HOpMAaTHBa JIOCTaTOYHOCTH KaluTajga MO TPYIIE aHAIUTHYECKUX IPU3HAKOB
«KOMIOHEHT phIHOYHOTO pUCKa» yKa3biBaeTcs 3HaueHue «| PPocH] OcHOBHas yacTh
PP: [PPOi] BenuuuHa mIMHHOW (KOPOTKOM) MO3HIMH IO TPYMIE OTHOPOIHBIX
o0bekToB». [l0 MaHHBIM MOKa3aTensiM 3HAYEHHE MO TPYIMNE aAHATHUTUYECKUX
npu3HakoB «aeHTUGUKATOP PHIHOYHOTO PHUCKA MO MPOJBHUHYTOMY METOMY»
JIOJDKHO COOTBETCTBOBAaTh 3HAYEHUIO [0 TPYNIE aHAIUTUYECKHX NPU3HAKOB
«Mnertudukarop ppIHOYHOTO PUCKA IO MPOJABUHYTOMY METOY» mojpaszaena 4.6.2
pasnena 4 nadopmaluu no pacyeTy HOpMaTHBa JOCTATOYHOCTH KaluTana.
3HaueHUE nokazarens '"BennunHa JUIMHHOM TO3WIMUA PBIHOYHOTO PHCKA

(> PPOJ>0)" momKHO PaBHATHCS CyMMeE IIOJIOKHUTENBHBIX 3HAYCHHUU IMOKA3aTels

"Benuunna anvMHHON (KOPOTKOM) MO3MUIIMU IO TPYIIE OJHOPOJHBIX OOBEKTOB
(PPO1)" moapaznena 4.6.2 pasnena 4 1Mo COOTBETCTBYIOIIEMY HWICHTU(PUKATOPY
PBIHOYHOTO PUCKA MO MPOJIBUHYTOMY METOJTY.

3HaueHue mokazatens "BennunHa KOPOTKOW MO3MIIMM PHIHOYHOTO PHUCKA

(2.PPO|<0)" nmomxHO paBHATHCA CyMME OTPULIATEIBHBIX 3HAYEHHWI MOKa3aTess

"BenuunHa anuHHON (KOPOTKOM) MO3MUIIMU IO TPYIIE OJHOPOAHBIX OOBEKTOB
(PPO1)" moapaznena 4.6.2 pasznena 4 1Mo COOTBETCTBYIOIIEMY HJIEHTHU(HUKATOPY
PBIHOYHOTO PUCKA IO MPOJIBUHYTOMY METOAY, YKa3aHHOU M0 MOIYJIIO.

3HaueHue nokazarens "HeTTo-BenwuMHA TO3MIMM PBIHOYHOTO pHCKA
(I2PPO|)" nomxHO paBHATHCA pa3HuUlle oKazarenel "BennunHa JIMHHON TO3ULUU
peiHOYHOTO pricka (|Y PPO[>0)" u "BenuunHa KOpOTKOM MO3UIIUU PHIHOYHOTO PUCKA
(>.PPOI<0)", ykazaHHOM 11O MOAYJIIO.

3naueHue nokasarens "HToroBas cymma peiHouHOTO pucka (PPm)" gomxHo
pacCUYHMTHIBATHCS C yU€TOM TpeOoBaHMii ab3aria BToporo myHkra 6.4 Ykazanwus 5873-
Y kak cymma 50% 3HaueHuss "HeTTo-BenMuMHA MO3UIMM PBIHOYHOIO PHCKA
(D_PPO|)" u 50% wmakcumanbHOTO 3Ha4YeHHS U3 "BenuuuHbl TIMHHOW TO3UITUU
peiHOYHOTO pucka (D PPO>0)" u "BenuuuHbl KOPOTKOW MO3UIUU PHIHOYHOTO
pucka (|> PPOI|<0)".

20.3.2. Jlns 4YacTM OCHOBHOM 4YacTU PBIHOYHOTO pHUCKA IO JOTOBOPY

KpEIUTHO-1e(DOATHOrO CBOIA, KOTOpas HE ydacTBYET B pacuere JIMHHOW WIIU
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) OCH.
KOPOTKOH MO3UIMH [0 FPyHnaM OJHOPOIHBIX 0OBEKTOB (PPKACJ , IO TIOKAa3aTellto

«Herro-Benuunna nosutiuu peiHouHOro pucka(|) PPO|)» yka3biBaeTcs 3HaueHue

OCH.J
noKas3are’s |PPKACJ | B cooTBeTcTBHU ¢ TpeboBaHusMH maparpada 2 myHkTa 6.4

Vkazanus banka Poccun Ne 5873-V, npu 3ToM nokazarenu «BennunHa AJIMHHON
no3utmu peiHOYHOrO pucka (Y PPO>0)» u «BenmuunHa KOpPOTKOM MO3HUIMH
peiHouHOTO pHrcka (|Y_PPO|<0)» He 3amonHsOTCS.

[lo 3HaueHHsIM AaHHOTO TOKaszaTedss B mnoxapazaene 4.6.1 pasnena 4
uHoOpMaIMU 1O pacyeTy HOpPMATHMBA JOCTATOYHOCTH KamuTaiga MO TpyIe
AHATUTHYECKNX TpU3HAKOB «KOMIIOHEHT PBHIHOYHOTO PHCKA» YKa3bIBACTCS
3HaueHue «[PPocH] OcHoBHas yacte PP: [PPocH kicu] Yacteh OCHOBHOHM yacTu
PBIHOYHOTO pPHUCKA TI0 JOTOBOPY KPEAUTHO-IEPOITHOTO CBOIA, KOTOpas He
Y4acTBYET B pacyeTre JIIMHHON (KOPOTKOM) MO3ULIUN.

J171s1 OCHOBHOM 4aCTH PHIHOYHOTO PUCKA O JOTOBOPY KPEIUTHO-AEHOITHOTO

CBOIIA, KOTOpAasi HE Y4YaCTBYET B pacyere [IMHHOM WJIM KOPOTKOW MO3WULHH I10

OCH.j
rpymnmnamM OJHOPOAHBIX 00BEKTOB (PPKAC‘{J ), 3HAYCHUE TIPYIIbl aHAJIUTHYCCKUX

npu3HakoB «MaeHTuGUKaTOp PHIHOYHOTO pUCKA MO MPOJBUHYTOMY METOAY» B
noapaznene 4.6.1 pasgena 4 HOIDKHO COOTBETCTBOBATH 3HAYECHUIO  TPYIIIBI
aHATMTUYECKUX MPU3HAKOB «MneHTudukarop rpynmsl OAHOPOIHBIX OOBEKTOB 10
OCHOBHOM 4acTW pucka» mnoapasznena 4.4. pasgena 4 B OTHOUICHUH
COOTBETCTBYIOIIETO KPEIUTHO-e(OJITHOTO CBOIIA.

20.3.3. Jlns BadIOTHOM 4YacTW PHIHOYHOTO PHCKA YKa3bIBAIOTCS 3HAYCHUS
nokazareneir  «|Y PPOi[>0», «|>.PPOil<0» u «|>PPOij» B cooTBeTCTBUU C
TpeboBanusiMuU naparpada 2 nyHkra 6.6 Ykazanus banka Poccuu Ne 5873-V.

[To manHBIM MokazarensiM B nojpasnene 4.6.1 paznena 4 undopmaiuu 1o
pacueTry HOpMaTHMBa JOCTaTOYHOCTH KamuTaja [0 Tpynrne aHaJIuTUYEeCKUX
npu3HakoB «KOMIIOHEHT PBIHOYHOIO PHUCKa» YyKa3bIBaeTcs 3HaueHue «[PPBain]
BamtorHas yacte PPy.

[To maHHBIM MOKa3aTeasM 3HAYCHHE MO TPYNIE aHAIUTHUYECKUX MPU3HAKOB

«nentudukarop pHIHOYHOTO pHUCKA MO TPOJABUHYTOMY METOAY» JTOJDKHO
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COOTBETCTBOBATh  3HAYECHHUSIM [0  TPYINNE  AHAJTUTHYECKUX  IMPU3HAKOB

«MneraTudukatop prIHOYHOTO PUCKA IO MPOJABUHYTOMY METOTY» Tofpasaena 4.6.2

pasnena 4 naopmaluu no pacyeTy HOpMaTHBa JOCTATOYHOCTH KaluTana.
3HavyeHue nokazatens "BenuuumHa MJIMHHOW TO3UIIMU PHIHOYHOTO PHUCKA

(2.PPO>0)" nomxHO paBHATHCS CyMME MOJIOKHMTEJbHBIX 3HAYEHUW MOKa3aTess

"BenuuuHa JIMHHOW (KOPOTKOM) IMO3HMIIMU IO TPYIIE OJHOPOJHBIX OOBEKTOB
(PPOI1)" moapazaena 4.6.2 pa3nena 4 1Mo COOTBETCTBYIONMIEMY HIICHTU(DHKATOPY
PBIHOYHOTO pUCKA MO MPOJIBUHYTOMY METOJTY.

3HayeHue Mokasarensd "BenmumHa KOPOTKOW IO3MUMK PBIHOYHOIO PHCKA

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

"Benuunna anvMHHON (KOPOTKOM) MO3MUIIMU IO TPYIIE OJHOPOJHBIX OOBEKTOB
(PPO1)" moapaznena 4.6.2 pasnena 4 1Mo COOTBETCTBYIOIIEMY HWICHTU(PUKATOPY
PBIHOYHOI'O PUCKA 10 MPOJABUHYTOMY METOAY, YKa3aHHOU M0 MOAYJIIO.

3HaueHue rmokazatens "Herro-BenuunHA TMO3MIIMM PBHIHOYHOTO pPHUCKa
(I2.PPO|)" nomxHO paBHATHCA pa3HUllE oKa3zarenel "BenuunHa JIMHHON TO3ULUU
peiHOUHOTO pHcka (|Y PPO|>0)" u "Bennunna KOpOTKOM MO3UIIMK PRIHOYHOTO PUCKA
(>.PPOI|<0)", ykazaHHOM 11O MOAYJIIO.

3nauenue nokasatens "HToroBas cymma peiHOUHOTO prcka (PPm)" momkno
pacCUYHMTHIBATHCS C yU€TOM TpeOOBaHMit ab3a1ia BTOporo myHkra 6.6 Ykazanus 5873-
Y xak cymma 50% 3nauenus "HerTo-BenwunHa MO3UIMM PHIHOYHOTO pPHCKA
(2_PPO|)" u 50% wmakcumanbHOTO 3Ha4YeHHS W3 "BenuduHbl JIMHHOW MO3UITUU
peiHOYHOrO pucka (|2 PPO>0)" u "BenuuuHbl KOPOTKOW MO3UIMU PHIHOYHOIO
pucka (|>_ PPOI|<0)".

20.3.4. Jl;1s1 pOIIEHTHOM YacTU PBIHOYHOTO PUCKA YKA3bIBAIOTCA 3HAYCHUS
HokKazatene «, jzll'[{ », <« jKl'[{ » U «);» B COOTBETCTBHUU C TpeOOBaHUSAMHU
naparpada 2 mynkra 6.9 Ykazanus banka Poccuu Ne 5873-V no kaxoii Baore, B
OTHOUIEHUHU KOTOPOM BEAETCS pacyeT MPOLEHTHOTO PHUCKA.

[To manHbIM MoKa3zaTensiM B moapaszaene 4.6.1 pasgena 4 wHbopmaru 1o
pacdyery HOpMAaTHBa JOCTATOYHOCTH KamWTajla [0 TPYyNIe aHATUTHYECKUX

pu3HaKkoB «KOMIIOHEHT pBIHOYHOTO pHCKa» yKas3blBaeTcs 3HaueHue «[PPmopor]
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[IpouenTtHas yacte PP».

[lo maHHBIM MOKa3aTeysiM 3HAYECHHUE MO TPYIIE aHATUTUYECKUX MPU3HAKOB
«nentudukarop pHIHOYHOTO pHUCKA MO TPOJABUHYTOMY METOAY» JTOJIKHO
COOTBETCTBOBATh  3HAUYECHHSIM 1O  TPyNIe  aHAIUTUYECKUX  MPU3HAKOB
«Mnentudukarop rpymibl 0OJHOPOJHBIX 00BEKTOB MO MPOLIEHTHON YacTH pUCKa 1o
0aszucHomMy akTuBy», «MaeHTudukatop Trpynmnbsl OAHOPOAHBIX OOBEKTOB IO
MPOIICHTHOM YacTH pPUCKa IO JICHEKHBIM CpeACcTBam» mnojapaszaena 4.4 paznmena 4
uH(OpMAaIUK IO pacyeTy HOpMATUBA TOCTATOYHOCTH KaluTasa.

3HaueHMs, yKa3aHHbIE MO TNoKa3areynsiM «BenuumHa IIIMHHOM NO3UIMU
peiHOYHOTO pucka (|D PPO[>0)», «BennunHa KOpoTKON NO3UIUU PEIHOYHOTO PUCKA
(2_.PPO|<0)» momxHBI B paMKax COOTBETCTBYIOIIUX HIACHTU(PUKATOPOB TPYIIIIHI
OJIHOPOJHBIX 0OBEKTOB OBITH PAaBHBI CyMME CIEAYIOIIUX 3HAUCHMUI:

[Tokazatesns "BenuurHa MpOLIEHTHON YaCTH PRIHOYHOTO PUCKA M0 6a3UCHOMY
aktuBy" monpasnena 4.4 pazgena 4 C ydyeToM aHAJIUTUYECKOTO 3HAYCHUS
aHaymTadeckoro npusHaka "[losunms mo caenke (basucHbI akTWB)' HaHHOTO
paznmena. [ns cBszM MeXAy pasfenaMH  UCTOJIb3YIOTCA  UIACHTU(UKATOPHI
«Anentudukarop rpynmsl OTHOPOAHBIX 0OBEKTOB IO MPOIIEHTHON YacTH pUCKa MO
O0aszucHomy akTuBy», «MaeHTudukaTop Tpynmbsl OAHOPOAHBIX OOBEKTOB TIO
MPOLICHTHOM YacTH PUCKA 0 JCHEXKHBIM CpeicTBamM» mojpaszena 4.4 paznena 4;

[lokazarens "BemnuumHa DPOLEHTHOM 4YacTM PBIHOYHOIO pHUCKA IO
MOCTABJISIEMBIM/TIONTy4aeMbIM JCHEXKHBIM CpelicTBaM' mozpasnena 4.4 pasnena 4 ¢
YYETOM AHAJTUTUYECKOrO0 3HAYCHUSA AaHAIUTH4YEeCKOro mnpusHaka '[lo3uuus mo
cinenke (basucHbIM akTHB)" mgaHHOTO paszaena. s CBA3M MexAy pasjaeiiaMu
UCTIONIB3YIOTCSL  uaeHTudukatopsl «MneHtudukarop Trpymnmel  OJIHOPOIHBIX
O0OBEKTOB MO MPOILEHTHON YacTH pHCKa M0 0a3UCHOMY aKTUBY», «aeHTudukarop
IPpyNIbl OAHOPOJHBIX OOBEKTOB TO MPOIEHTHONW YacTH PHUCKA IO JIEHEKHBIM
cpeacTBam» rnojapasaena 4.4 pazaena 4.

B noapaznene 4.6.1 pazaena 4 no nokazarento «neHTudukaTop prIHOUHOTO
pUCKa 1O TMPOJABUHYTOMY METOMY» YKa3bIBaeTCsd WICHTHU(PUKATOP TPYMIIbI

OJIHOPOJHBIX  OOBEKTOB  MPOIEHTHOIO pHUCKa 10  0a3UMCHOMY  aKTHBY
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(Unentudukarop BA) u wuaentuduxarop rpymnmsl OAHOPOAHBIX OOBEKTOB
MIPOIICHTHOT'O PUCKA 10 AeHESKHBIM cpeactBam (Maeratudukarop JIC) oTaenbHbIMA
CTPOKAMH COTJIACHO OTHECEHHUIO K OJTHOPOIHBIM IPYIIIIaM.

20.3.5. JImst ppIHOYHOTO PUCKA MO O0OBEKTaM, yKa3aHHBIM B a03arle mecToM
nyHkTa 4.2 Yka3anusa banka Poccun Ne 5873-VY, onpeneneHHOM B COOTBETCTBUU €
nyHkToM 5.5 Vkazanus banka Poccum Ne 5873-V (PK), nokazarenu «Bennuuna
JUTMHHOM MO3UIH peIHOYHOTO pHcKa (|Y PPO[>0)», «Bennunna KOpOTKOH MO3ULIAN
peiHOUHOTO pucka (| PPO|<0)», «Herro-BenuunHa MO3UIMU PBHIHOYHOIO
pucka(|Y PPO|)» He 3anonHsI0TCS.

20.4. Tlo mnokazatemto «HToroBass cymma pbeiHOYHOTO pucka (PPm)»
YKa3bIBAa€TCs OOBEM PBHIHOYHOIO PHUCKA, OIpPEJEICHHbIH B COOTBETCTBUU C
nyHktamu 6.4 - 6.9 VYkazanus banka Poccum Ne 5873-Y B paspese rpynn
aHATMTUYECKUX MPU3HaKoB « I neHTudukaTop ppIHOYHOTO PUCKA 110 MPOIBUHYTOMY
Meroay». CymMma 3Hauy€HUW MO JIAaHHOMY II0Ka3aTeio0 JOJKHA OBITh paBHA
3HAYEHUIO, YKa3aHHOMY I10 MOKa3aTento «BeanurnHa pplHOYHOTO pUCKa» pa3zaena 1
uH(OpMAIUH TI0 pacyeTy HOpMATHUBA JIOCTATOYHOCTH KaruTaa.

21. TTo moka3arensMm moapasaesa 4.6.2 pasaeia 4 nHbOpMaIAK 1O PacyeTy
HOpPMAaTHBa TIOCTATOYHOCTH KaIlWTAaJla YKa3bIBAIOTCS JAETAIN3UPOBAHHBIC 3HAUEHUS
pacdeTa ppIHOYHOI'O PUCKa IO MPOJABHHYTOMY MeToay. Iloapasnen 3anonHseTcs B
ciyyae, ecnu B noapasznene 4.1 pazgena 4 uddopmanuu Mo pacyeTy HOpMaTHUBa
JIOCTATOYHOCTH KamuTaja IO MokaszaTento «MeToa pacueTa PhIHOYHOIO PHUCKa»
yka3aHo 3HaueHue «[IpoaBUHYTHIIN.

21.1. Tlo rpymnme aHaTUTHYECKUX TMPU3HAKOB «KOMIIOHEHT pPBHIHOYHOTO
PHUCKa» YKa3bIBAECTCSI KOMIIOHEHT PHIHOYHOTO PUCKA OJTHOPOHBIX 0OBEKTOB OJTHUM
W3 CIIEAYIOIINX 3HAUYCHUM:

1 - [PPocH] OcnoBuas yacts PP: [PPOi] Bennuuna nnmuaHON (KOPOTKOM)
MO3UIMH 10 TPYIIE OJJTHOPOJHBIX 00BEKTOB;

2 - [PPBan] Bamtornas yacts PP;

21.2. Tlo moxa3arensm «BemnuwmHa pucka UIMHHOW TO3UIMUA TPYIIITHI

onHopoaHbIX 00bekToB (UIlij)», «BenuunHa prcka KOPOTKOW MO3UIUU TPYIIIBI
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onHopoaHbeix 00bekTOB (KIIij)», «BennumHa niauHHOW (KOPOTKOW) MO3HIMH IO
rpytie ogHopoaHbIX 00BekTOB (PPO1)» moapaszaena 4.6.2 pazaena 4 nndopmaruu
10 pacueTy HOpMAaTHBa JOCTATOYHOCTH KalUTalla YKa3bIBAIOTCS CIIEAYIOIIHE
3HAYCHHUS.

21.2.1. JI;is1 OCHOBHOM 4YacTH PbBIHOYHOI0 PUCKA YKA3bIBAIOTCS 3HAUCHUS

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

naparpada 5 mynkra 6.4 Ykazanusa banka Poccun Ne 5873-V.

ITo manHBIM MokazaTessiM B mojapasjaene 4.6.2 pazaena 4 uHbopMaluM 1o
pacyery HOpMAaTHBa JOCTATOYHOCTH KalHWTajla [0 TpyHne aHaIUTHYECKUX
npu3HakoB «KOMIIOHEHT PBIHOYHOIO PHCKa» YyKa3biBaeTcs 3HaueHue «[PPocH]
OcnoBnas yacts PP: [PPOi1] Bennunna qiuHHON (KOPOTKOM) MO3ULIMM 10 TPYIINE
OJTHOPOJHBIX O00BEKTOB». [lo [MaHHBIM mMOKa3zaTensiM 3HAY€HUE MO TpyMHIe
aHAJIMTUYECKUX MpU3HAKOB «MaeHTuukaTop rpynmnbl OJHOPOIHBIX OOBEKTOB»
JOJIKHO COOTBETCTBOBATH 3HAUYECHHUSIM:

JUIA LIEHHBIX OyMar — 3HAQYE€HUIO MO TpyNNe AHATUTHYECKUX MPU3HAKOB
«nenTudukaTtop Tpymnbl OAHOPOJHBIX OOBEKTOB MO OCHOBHOM YacTH PHUCKa»
noapazaena 4.2 pazaena 4 uapopmanuy Mo pacueTy HOPMATHBA JOCTATOYHOCTH
KaluTana;

JUISl TIPOU3BOJAHBIX (DMHAHCOBBIX MHCTPYMEHTOB — 3HAYEHUIO MO TpyMIe
aHAIMTUYECKUX MPU3HAKOB «VIeHTUPUKATOP TPYIIbl OTHOPOJHBIX OOBEKTOB IO
OCHOBHOW 4YacTH pucKa» mojapasaena 4.4 pazgena 4 uHpOpMalUM MO pacyeTy
HOpMATHBA JIOCTATOYHOCTH KaruTaia.

3HaYEHHUsI, YKa3aHHbIE 0 MTOKa3aTeNsM « BermnunHa prcka IIMHHON MO3HINH
rpynnsl ogHOpoAHbIX 00bekToB (I1ij)», «BenuunHa prucka KOPOTKOW MO3UIIMH
rpynnbsl ogHOpoaHbIX 00bekToB (KIIij)» mOMKHBI B paMKax COOTBETCTBYIOIIMX
UACHTU(DUKATOPOB IPYIIIHI OJHOPOIHBIX 00BEKTOB OBITH PABHBI CYMME CJIEIYIOIINX
3HAYEHUM:

IToxazatens "BenuunHa 0OCHOBHOM yacTu pucka' noapassena 4.2 pazaena 4 ¢
Y4E€TOM aHAJIUTHUYECKOr0 3HAYEHUs aHaJIuTH4YecKoro mnpusHaka '"llo3umus mo

cAenke" JaHHOro paszfena (OCHOBHOW PHUCK JJIMHHOW TO3WIMM YKa3bIBAETCS IO
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nokasarennto «BenuurHa pucka ITMHHON MO3UIIUU TPYIIIBI OTHOPOIHBIX 0OBEKTOB
(AI1ij)», OCHOBHOM pPHCK KOPOTKOM TO3HMIMU YKa3bIBa€TCA IO MOKA3aTEINIo
«BennunHa pucka KOpOTKOH MO3UIIKMHU TPYIIIBI OJHOPOAHBIX 00bekTOB (KITij)»)

[TokazaTenst "BennurnHa OCHOBHOM YacTU PHIHOYHOTO PHCKA MO O0a3uCHOMY
aktuBy" monpasnena 4.4 pazgena 4 C y4yeToM aHAJIUTUYECKOTO 3HAUYCHHUS
aHamuTHyeckoro mnpu3Haka "[losurms mo cnaenke (basucHblii akTHB)" JAaHHOTO
pazgena. i cBSA3W  MEXAY pasleiaMH  HCIONb3YeTCs UJECHTU(PUKATOP
"NUnentudukarop rpynmbl OJHOPOIHBIX OOBEKTOB 1O OCHOBHOM YacTHU pUCKA IO
0a3zucHOMY akTUBY' mojapazzena 4.4 paznena 4;

21.2.2. ]Ind BaJIOTHON YaCTH PHIHOYHOI0 PHCKA YKA3bIBAIOTCS 3HAYECHUS

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

[To manHbIM moka3zatensiM B mojapaszene 4.6.2 pasnena 4 undopmanuu 1Mo
pacueTy HOpMaTHBa JIOCTAaTOYHOCTH KaluTajda [0 TpyNrne aHaTUTUYECKUX
npu3HakoB «KOMIIOHEHT PBIHOYHOIO PHUCKa» YyKa3bIBaeTcs 3HaueHue «|[PPBain]
Bamtornas yacte PPy.

[To naHHBIM MOKa3aTeNsIM 3HAYEHUE IO TPYyNIe aHATIUMTUUYECKUX MPU3HAKOB
«Unentudukarop TPynmbl OTHOPOIAHBIX OOBEKTOBY» JOJKHO COOTBETCTBOBATH
3HAYCHUSIM:

JUIS. LIEHHBIX Oymar - 3HAQUYEHWIO MO TpyNMe aHAIUTUYECKUX. MPU3HAKOB
«nentudukarop Tpynmnbsl OAHOPOIHBIX OOBEKTOB MO BAIIOTHOW YaCTU PHUCKaA»
noApazaena 4.2 pazaena 4 uHdpopMaluu MO pacueTy HOpMaTHBa JOCTATOUYHOCTH
KaluTana;

JUIsl TpeOOBaHUM M 0053aTEIbCTB, BBIPAKEHHBIX B MHOCTPAHHOU BAIIOTE —
3HAQYEHUIO MO TPYINe aHAJUTUYECKUX Mpu3HakoB «MneHTudukarop Trpymiibl
OJTHOPOJHBIX OOBEKTOB MO BAJTIOTHOM YacTU pucKay mojpaszzaena 4.3 pasmena 4
nH(pOpMaIK 10 pacueTy HOpMaTUBA JIOCTATOYHOCTH KaluTana;

JUTSI TIPOU3BOJHBIX (DMHAHCOBBIX WHCTPYMEHTOB — 3HAYEHUIO TI0 TPYIIIe
AHATMTHYECKUX MPU3HAKOB «VIeHTHU(PUKATOP TPYIIBI OJHOPOIHBIX OOBEKTOB TIO

BaJIFOTHOM YacCTH pHUCKa MO 0a3uCHOMY akTUBY» U (1in) «MneHTudukarop rpynimsl
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OJTHOPOJHBIX OOBEKTOB MO BAIIOTHOW YaCcTH PHUCKA IO JEHEKHBIM CPEICTBAM))
nonapasnena 4.4 pasnena 4 nHpopManuy MO pacuyeTy HOPMAaTHBA JTOCTATOYHOCTH
Kanurana.

[Ipu 3TOM 3HAaUEHMS, YKa3aHHBIE O MTOKa3aTensIM « BelnurHa pucka JIIMHHON
MO3UIIMU TPYIIBI OJHOPOIHBIX 00bekTOB (JII1ij)», «BenuumHa pucka KOpOTKOH
MO3UIMK  Tpynnbl  oaHopoAHbIX oO0BekTOoB (KIIij)» momkHBI B paMKax
COOTBETCTBYIOIINUX HICHTU(PUKATOPOB TPYIIIHI OTHOPOIHBIX OOHEKTOB OBITH PABHBI
CYMMe€ CJICYIOIINX 3HAYCHHI:

[ToxazaTens "BenuurHa BaIFOTHON YaCTH PRIHOYHOTO pUCKA" moapas3aena 4.2
paznena 4 C yd4eTOM AaHAJUTUYECKOTO 3HAYEHUS AaHAJIUTHYECKOro IpU3HaKa
"Ilo3umust mo caenke" MaHHOTO pasnena (BalIOTHBIM PUCK JJIMHHOW TMO3UIINH
YKa3bIBae€TCsl MO IMOKa3zarenr «BemnunHa pucKa JUIMHHOW IO3WLWH TPYIIIbI
oJIHOPOHBIX 00bekTOB (JI1i])», BaMOTHBINA PUCK KOPOTKOM MO3UIIUN YKA3bIBACTCS
o Tmnokazareno «BenmnunHa pUCKa KOPOTKOM MO3UIUU TPYHIbl OJHOPOIHBIX
oonekToB (KITij)»)

[Tokazatens "BenuurHa BallOTHON YaCTH PRIHOYHOTO pUCKa' mojapaszena 4.3
pazmena 4 C yd4eTOM AaHAJUTUYECKOrO 3HAYEHUs AaHAJIUTHYECKOro IpHU3HaKa
"Tlo3unus mo cuenke” TaHHOTO pa3jena;

[Tokazatens "BenuuuHa BagtOTHON YacTU PHIHOYHOTO PUCKA MO OA3UCHOMY
akTuBy mnonpaszaena 4.4 pasznena 4 ¢ y4eTOM aAHAIUTUYECKOTO 3HAYCHUS
aHanmuTHyeckoro mpusHaka "Ilosurms mo craenke (basucHblii akTHB)" AaHHOTO
paznena. g CBA3M  MEXIy paslenamMu  UCHOJIb3YyeTCs  HACHTH(PUKATOP
"Nnentudukarop rpynnsl OJHOPOAHBIX OOBEKTOB MO BAJIIOTHOM YacTH pHUCKa MO
0a3ucHOMY akTUBY' mofpaszaena 4.4 pasaena 4,

[Tokazarens " BennunHa BaqtOTHOW YacTH PHIHOYHOTO PUCKA MO OA3UCHOMY
akTuBy  mnonpaszaena 4.4 paznena 4 ¢ y4eTOM aQHAIUTUYECKOTO 3HAYEHUS
aHanmuTHYeckoro npusHaka "Ilosumms mo caenke"” (JlenexHsle cpeacTBa) JAaHHOTO
pazaena. s CBA3M  MEXAY paslielaMU  MCIOJB3YeTCsl  UACHTU(HUKATOP
"Unentudukarop rpynmsl OJHOPOJAHBIX OOBEKTOB MO BAITIOTHOM YacTH PUCKA TIO

JIEHEe)KHBIM CpeJicTBaM' ' mojipasnena 4.4 pazaena 4;
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21.2.3. Cymmbl 1o mokazatento «BenumunHa pucKa KOPOTKON MO3UIMH
rpynmnsl ogHOopoaHbIX 00bekToB (KITij)» ykaspiBatoTcs co 3HAKOM «-» (MHHYC).

B cnywae ecnu mokazarens PPO; mpuHuMMaeT oTpuiaTelibHOE 3HAYCHHE,
CyMMa N0 mokazarento «BemnuumHa JIMHHOW (KOPOTKOM) MO3UIMHM IO TpymIe
oTHOPOAHBIX 00beKTOB (PPO1)» yka3pIBaeTCsl CO 3HAKOM «-» (MHUHYC).

21.3. Ilo nmokazarento «BenmnunHa OCHOBHOM YacTH PHIHOYHOI'O PHUCKA IO
JIOTOBOPY KPEIUTHO-AE(OITHOTO CBOMA, KOTOpas ydyacTBYeT B pacyere JTUHHOU
(xopoTkoit) mo3utuu (PPocH ke 1)» yka3pIBaeTCsl 3HAUCHHE TIOKA3ATeIs PPQ;’g'i B
COOTBETCTBHUHM ¢ TpeOoBaHUsiMU Tlaparpada 5 nyHkra 6.4 Ykazanus banka Poccun
Ne 5873-V.

ITo nanHomy mokazarento B mojpasjene 4.6.2 paznena 4 undopManuu mo
pacyery HOpMAaTHBa JOCTATOYHOCTH KalHWTajla [0 TpyHne aHaIUTHYECKUX
npu3HakoB «KOMIIOHEHT PBIHOYHOIO PHCKa» YKa3blBaeTcsi 3HaueHue «[PPocH]
OcnoBnas yacts PP: [PPOi1] Bennunna qiuHHON (KOPOTKOM) MO3ULIMM 10 TPYIINE
OJTHOPOJIHBIX OOBEKTOBY.

[Io  nmoroBopy  KpeauTHO-Ae(OJTHOTO  CBONA  3HAYEHHE  TPYIIbI
aHAIMTHYECKUX MpU3HAKOB «aeHTU(dUKATOp TpyHbl OJHOPOJHBIX OOBEKTOBY B
noapaznene 4.6.2 pazgena 4 OMKHO COOTBETCTBOBATH 3HAYEHUIO TPYIIIHI
aHAIMTHUYECKUX MPU3HAKOB «VIeHTUPUKATOP TPYIIbl OTHOPOJHBIX OOBEKTOB IO
OCHOBHOM YacTH pucka» B mnoapaszaene 4.4. paszgena 4 B OTHOUIECHUU
COOTBETCTBYIOLLETO KPEAUTHO-/1€()OIITHOTO CBOIIA.

21.4. B OTHOIIICHUM 3HAYCHHH JJISI OCHOBHOW YAaCTH PHIHOYHOTO PHICKA TIO
rpynie aHaJuTUYeCKUX Tpu3HakoB «MaeHTudukarop Tpynmbl OTHOPOIHBIX
0OBEKTOBY M0 IPYIINE aHATUTHUYECKUX TPU3HAKOB «KOMITIOHEHT PHIHOYHOTO PUCKa»
yka3zbiBaetcs 3HaueHue «[PPocH] OcnoBHast yacts PP: [PPOi] Benuunna aimHHOM
(KOpOTKO#) MO3UITUH TI0 TPYIITIE OTHOPOIHBIX 0OBEKTOBY.

B oTHOmIEHNN 3HaYEHNUM TSI BATFOTHOM YaCTU PHIHOYHOTO PUCKA MO TPYIIIIE
aHATUTHYECKUX MPU3HAKOB « M neHTrdukaTop rpymnmnsl OAHOPOIHBIX OOBEKTOBY TIO
IpYyIIE aHATUTUYECKUX NPU3HAKOB « KOMIIOHEHT PEIHOYHOTO PUCKA» YKA3bIBACTCS

3HaueHue «| PPBain| BamtotHas yacte PPy.
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21.5. [TlpucBoenue wuneHTudukatopoB paszaena 4.6.2 moxapazmena 4
uHbOpMAIIMK 110 pacueTy HOpMaTUBa JOCTATOYHOCTH KalHTaja, yKa3bIBAEMBbIX IO
3HAYEHUIO TPYIIIbl aHAJIUTUYECKUX TMPU3HAKOB «MeHTU(pUKaTop pPHIHOYHOIO
pHUCKa MO MPOJBUHYTOMY METOJY», MPOU3BOAUTCI C YUETOM TpeOOBaHUI MyHKTA
6.5 u mynkra 6.7 Yka3anus banka Poccun Ne 5873-V.

['pynnaM oJHOPOJIHBIX OOBEKTOB, YAOBIETBOPSIOIIUM E€IUHOMY KPUTEPHIO
nyHkTa 6.5 ninu nyHkra 6.7 Yka3zanua banka Poccun Ne 5873-V, npucBauBaercs
€IMHBII HIEHTU(PUKATOP PHIHOYHOTO PUCKA O IPOABUHYTOMY METOLY.

OnHOpOAHBIM 00BEKTaM, KOTOPBIE HE YAOBIETBOPSIOT TPEOOBAHUSAM ITyHKTA
6.5 n nmynkra 6.7 Yka3zanus banka Poccun Ne 5873-Y, npucBanBaercsi yHUKaJIbHbBIN
JUISL JAaHHOM TpynIbl KASHTU(PHUKATOP PHIHOYHOTO PUCKA 10 TPOABUHYTOMY METOY.

22. Nndopmanus mo nokazarelisiM pasaeaa 5 uHpopmaiuu 1Mo pacueTy
HOpMAaTHBa JAOCTaTOYHOCTU KamuTana oTpaxaercs no xkaxaomy IIOU u npyromy
aHAJIOTMYHOMY €MY JIOIOBOPY, PBIHOYHBIN PHUCK 110 KOTOPOMY PacCUMTBHIBAETCS HA
OCHOBAHMHM  METOJIOJOTUH, YCTAHOBJIEHHOW BHYTPEHHUMH JOKYMEHTAMH
po(heCCUOHATIBHOTO YYaCTHHUKA.

I[lo rpynne aHamuTuueckux npuszHakoB «Waentuduxkatop [IOU»
yKa3bIBaeTCs KpaTkoe HauMeHoBaHue ouprkeBoro [1OU wnu nomHblil OupkeBoi Kot
[IOU. na  BHeOupxkeBbix [IDOM  ykaszpiBaeTcs  KOA,  MPUCBOCHHBIN
po¢eCCUOHATIBHBIM YYaCTHUKOM.

22.1. o nokazarento «HanmenoBanue [1OW» yka3piBaeTcsi HAMMEHOBAHUE
[I®U, npucBOEHHOE OPraHU3aTOPOM TOPTOBJIU MM HHOCTPAHHBIM OPTaHU3aTOPOM
TOProBiAM (MHOCTPAHHOW OWprKeH), Ha Toprax KOTOPOro COBEpIIECHa caenka. B
cllydae €ciii CJIeJIKa OCYIIECTBIIEHA Ha BHEOUPIKEBOM PBIHKE, yKa3bIBaeTCs olliee
OIMCaHKe, MO3BOJIsAOIIEe HACHTU(DULIIUPOBATH BHEOUPkeBOil [IDU.

22.2. Tlo noka3arento «Koau4ecTBO JOroOBOPOB» YKa3bIBAETCS KOJIWYECTBO
JIOTOBOPOB B IITYKaX, 3aKIIOYCHHBIX B OTHOIIEHUH Kaxkioro [IOU, nunentudukarop
KOTOPOTO OTpaXkaeTcsl MO TpylnIe aHaTUTUYECKUX Mpu3HakoB «MaenTudukarop
[TDWN».

22.3. lTlo mokazarento «BenuunHa pHIHOYHOTO pHCKa, B pyOJIeBOM
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HKBUBAJICHTE» YKa3bIBA€TCA 3HAUYCHHWE PBIHOYHOTO PHUCKA, OMNPEICICHHOE B
COOTBETCTBHH C METOJOJOTHEH, yCTaHOBJICHHONW BHYTPEHHHMH JOKYMEHTaMH
po(ecCUOHANBHOTO YYacTHUKA, corjlacHo maparpady S5 mynkra 4.1 VYkazanus
banka Poccun Ne 5873-Y. 3nauenue nokasarens «BennunHa ppIHOYHOTO PHUCKA, B
pyOJieBOM 5SKBHUBAJICHTE» YYHUTHIBACTCS IMPU pacyeTe 3HAUCHUs IOKa3aTels
«BenuunHa pHIHOYHOTO pUCKa» pasnaena 1 mHbopMaluu Mo pacyeTy HOpMaTHUBa
JIOCTaTOYHOCTH KaluTaja.

22.4. Tlo moka3zarensaMm «BenuunHa TpeOOBaHHUS MO TOCTaBKE Oa3MCHOTO
aKTHBa», « BenmmunHa TpeboBaHus MO TOTYYCHHIO ICHEKHBIX CPEICTBY, «BemnunHa
00s13aTEeNBCTB MO TOCTAaBKE 0Aa3UCHOTO akTHUBa» M «BemnmumHa 00s3aTENBCTB MO
OILIaTe JICHEKHBIX CPEACTBY» YKa3bIBACTCS BEIMYMHA TpeOOBaHUs / 00sI3aTEIHCTBA
10 TIOCTaBKe 0A3MCHOTO aKTHBA U IO OIUIATE JCHEKHBIX CPEACTB COOTBETCTBEHHO,
paccuuTaHHasi B COOTBETCTBHUU C METOJIOJIOTHEH, YCTAaHOBJICHHONW BHYTPEHHUMU
JIOKyMEHTaMu Mpo(heCcCUOHATBHOTO YYaCTHHUKA, C YU€TOM TpeOOoBaHUM MyHKTa 5.4
VYkazanus banka Poccun Ne 5873-V.

23. 1o noka3zarensm paznena «PeecTp meHHBIX OyMar U HM(POBBHIX MPAB»
uHPOpMAIIMU TI0 pacyeTy HOpPMAaTHBa JOCTATOYHOCTH KaluTaida pPacKpbIBACTCS
uHdOopMaIus 0 IIEHHBIX Oymarax u nu(poBbIX MpaBax.

23.1. Unentudukatop, ykazbIBaeMbIil 110 3HAUCHHIO TPYTIITHI AaHATUTUYECKUX
npu3HakoB «Maentudukarop 1eHHo Oymaru /U@ poOBOro mpasa» B OTHOLIECHUU
IEHHBIX OyMmar uiau nudpoBOTO MpaBa, JAOHKEH COBMAAATh C MICHTU(DHUKATOPOM,
yKa3bIBa€MbIM TI0 3HA4eHUI0 Tokazatens «WaeHtudukaTop 1eHHONW Oymaru
/mudpoBoro npasa /muGpPOBOI BATIOTH (MHOCTPAHHOTO U(POBOTO UHCTPYMEHTA)»
noapaszaeinoB 3.2, 3.3 pazaena 3, moapaszaena 4.4 pasaena 4, nICHTU(GUKATOPOM,
YKa3bIBa€MBIM TI0 TPYIaM aHAJUTHYECKUX Mpu3HakoB «MpeHtuduxarop pucka
oovektay u «Mnentudukarop MHCTpyMEeHTa» moapaznena 3.4 pazgena 3 u
UJCHTU(HUKATOPOM, YKa3bIBaGMbIM [0 TPYIIE aHATUTHYECKUX TMPU3HAKOB
«Anentudukarop neHHoi Oymaru /nudpoBoro npapay noapaszaena 4.2 pazaena 4
uH(OpMAIUH TI0 pacyeTy HOpMATHUBA IOCTATOYHOCTH KaruTaa.

[Ipu hopmupoBannn 3HAYEHUS UACHTU(PUKATOPA [IEHHOW OymMaru mo rpyire
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aHAJIMTUYECKHUX MPpU3HAKOB « M neHTrduKaTop neHHoi Oymaru /uudposBoro mpasay,
MO3BOJISIIOLIEIO BBIICIUTh OJHY LEHHYI0 OymMary 3MHTEHTa U3 JAPYTHX LEHHBIX
Oymar, peKOMEHIyeTCsl YKa3blBaTh CIEAYIOIINE XapaKTEPUCTUKHU (C COXpaHEHUEM
PUBEAEHHOM MMOCIEI0BATEILHOCTH UX YKa3aHUs):

PeructpanmoHHbIil HOMEp BBINYCKa (JOMOJHUTEIBHOTO BBIMYCKA) LEHHBIX
Oymar. B ciyuae OTCYTCTBUSL ~ PETUCTPAllMOHHOIO  HOMEpPa  BbIIyCKa
(IONOJIHUTENBFHOTO BBIYCKA) LIEHHBIX OyMar yKa3bIBaeTCs TP HYJIS;

Kon ISIN. B ciiyuae orcyrcTBus koga ISIN yka3siBaeTcs Tpy HyS;

MexayHaponHbli  KOJ  KiaccupuKauud (PUHAHCOBBIX HHCTPYMEHTOB
(Classification of Financial Instruments, CFI) (nanee - CFI). B ciay4ae orcyrcTBHs
kona CFI yka3piBaeTcs Tpu HyJIS.

[locne yka3aHHBIX XapakTEPUCTHK B LENSAX OOecrnedeHUs UACHTHU(PUKALMH
LHEHHOW OyMmMarn 1O pELEHUI0 NpodeCcCHOHATBbHOTO Yy4YacTHUKA 3HAUYEHUE
uAeHTU(UKATOpa IIEHHON OyMaru AOMOJIHAETCS XapaKTePUCTUKON, SBIISIOIIEHCS 110
MHEHHUIO TMPO(ECCHOHAIIBHOTO YYaCTHUKA CYIIECTBEHHOM M OTHOCSIIECHCS K
KOHKPETHOM IIeHHOM Oymare (Hampumep, HaMMEHOBAHUE JIMLA, OOS3aHHOTO 10
IIEHHOW Oymare, cepusi/HOMep OJlaHKa HEIMUCCHUOHHOM IIeHHOW Oymaru,
PErHCTPALMOHHBI HOMEDP IpPaBUJ JOBEPUTEIIBHOIO YIPABICHUS HWIIOTEYHBIM
NOKPBITHEM, PErMCTPALMOHHBII HOMEpP MPAaBWJ JOBEPUTEIIBHOIO YIPaBICHUS
NaeBbIM HHBECTUIIMOHHBIM (poHIOM). B KauecTBe pazgenurens XapakTEPUCTHK
upeHTUUKATOpa [ICHHOW OyMaru UCIoIb3yeTCsl 3HAK «_ .

IIpu QopmupoBaHuM 3HAUYECHUS HUACHTHUPUKATOpa LU(PPOBOro Mmpasa MO
rpynie aHaIMTHYECKUX NMPpU3HAKOB «MneHtudukarop neHHon Oymaru /uu@poBoro
paBay, MO3BOJISIFOIIETO BBIIEIUTh OJHO HU(GPOBOE MPaBO U3 JIPYTUX LUPPOBBIX
npaB, PEKOMEHIYeTCsl yKa3blBaTh WACHTHU(PUKAIMOHHBIA HOMEp BBITyCKa
muGpoBOro mpaBa WIM YHHUKAJIBHOE YCJIOBHOE OOO3HAYEHHE YTHJIMTAPHOIO
1 poBOro npasa, MO3BOJISIOININE €0 HIACHTU(UIIMPOBATH.

[Ipu oTpaskeHHH B OTYETHOCTU NPO(HECCHOHATBLHOTO YYACTHHKA CBEACHU,
OTHOCSIIIIUXCS K OJTHOM M TOM ke IIeHHOM Oymare wiu nudpoBoMy IMpaBy, T0JKEH

YKa3bIBaThCsl OAMH W TOT XK€ MIECHTU(PHUKATOp LEHHOW OyMaru wid HUppOBOro
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npaBa. M3MeHeHre 3HaYeHHs WIACHTH(HUKATOpa LEHHON Oymaru wiu nudpoBOro
mpaBa OCYIIECTBISIETCS. B ClOydae W3MCHCHHS 3HAYCHHSI XapaKTEPHUCTHK,
UCIIOJIb30BAaHHBIX TpU (popMupoBaHUM UACHTU(UKATOpPA ILIEHHONW Oymaru wiu
1 pOBOro mpasa.

23.2. Ilo mnoxazaremto «Tunm ueHHoW Oymarum (Bua (PUHAHCOBOTO
WHCTPYMEHTA, BHJ UU(PPOBOrO IMpaBa)» YKa3blBa€TCAd THUIl LIEHHOW OyMmaru
(¢puHAHCOBOTO MHCTPYMEHTA) C UCIIOJIB30BAHUEM CIIEIYIOMIUX KOJIOB:

BON1 — oGmuranuu denepaabHbIX OpPraHoB HCIOJIHUTEILHON BJIACTH U
obomuranuu banka Poccuu;

BON2 - oOmuramuu oOpraHOB WCIOJHUTEIBPHOW BIIACTH CyOBEKTOB
Poccuiickoit @eaepannu u 06JUraluu MyHUITUTAIBHBIX 00pa30BaHUT;

BONS3 — obmuraruu KpeAUTHBIX OPTaHU3aIdiN - Pe3UICHTOB;

BON4 — obGnuraiuu npo4ux pe3ueHTOR;

BONS — oOnuranuu HHOCTPAHHBIX TOCYJIAPCTB M OOJIMrallid WHOCTPAHHBIX
IEHTPaJIbHBIX OAHKOB;

BONG — ob6nuraiiuu 6aHKOB - HEPE3UICHTOB;

BON7 — obnuranuu mpoynx HEPEe3UCHTOB;

DS1 — neno3utHble cepTUHUKATH KPEAUTHBIX OpraHU3alUN - PE3UICHTOB,;

DS2 — neno3utHble cepTU(PUKATH OAHKOB - HEPE3UICHTOB;

SS1 — cOeperatenbHbie CepTU(MUKATHI KPEAUTHBIX OpraHU3aMiA -
PE3UICHTOB;

SS2 — cbeperarenpHble cepTU(UKATH OAHKOB - HEPE3UICHTOB;

SHS1 — akuuy KpeauTHBIX OPTaHU3AIHH - PE3UICHTOB (OOBIKHOBEHHBIC);

SHS2 -  akmum  KpEeOWTHBIX  OpraHu3amuii -  pEe3UICHTOB
(MpUBUIIETUPOBAHHBIE);

SHS3 — akiuu mpouux pe3uieHToB (0OOBIKHOBEHHEIE);

SHS4 — axiuu mpouyux pe3uIeHTOB (IPUBUIICTUPOBAHHBIC);

SHSS5 — akiuu 6aHKOB - HEPE3U/ICHTOB;

SHS6 — akiuu mpoyux HEPE3UICHTOB;

SHS7 — man, 1o MHBECTHIIMOHHBIX (DOHJIOB - HEPE3UICHTOB;
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SHS8 — nau, akiu1 MHBECTUIIMOHHBIX (DOHIOB - PE3HUICHTOB,

SN1 — cTpykTypHBIEC JOJATOBBIC IIEHHBIE OyMaru KpEeIUTHBIX OpraHU3aIUN -
PE3UICHTOB;

SN2 — cTpykTypHBIEC TONTOBBIC IICHHBIE OyMaru MPOYuX PE3uICHTOB;

SN3 — cTpyKTypHBIE JOJTOBBIC LIEHHbIE OyMaru KpeIuTHBIX OpraHu3aiuil -
HEPE3UJICHTOB;

SN4 — cTpyKTypHBIE TOJITOBBIC IICHHBIE OyMaru MpoYuX HEPE3UICHTOB;

BIL1 — Bekcens denepanbHBIX OPraHOB UCTIOJHUTEIIBHON BJIACTH;

BIL2 — Bekcenst opraHoB UCTIOTHUTEIHLHON BIAacTU CyOBEKTOB Poccuiickoit
denepaluy 1 MyHULIUNATBHBIX 00pa30BaHUI;

BIL3 — Bekcens KpeIUTHBIX OpTraHU3allui - PE3UICHTOB,;

BIL4 — Bekcenst mpoyux pe3uICeHTOB;

BIL5 — Bekcenst ”HHOCTPaHHOTO TOCYAapCTBa;

BIL6 — Bekcens 6aHKOB - HEPE3U/ICHTOB;

BIL7 — Bekcenst mpoyux HEPE3UICHTOB;

DR1 - nemo3utapHble pacluCKH, BBIMYIIEHHbIE Ha IIEHHBIE OyMmaru
PE3UICHTOB;

DR2 — nemnosutapHbie pACIUCKH, BBIMYIICHHBIE Ha IICHHBIE OyMmaru
HEPE3UJICHTOB,;

CON - cknaackue CBUAETENLCTBA,

WTS — BappaHThI;

OPN — oniuoHsl SMUTEHTA;

ENC1 — noxymeHTapHbIe 3akIagHble (HE0OEe3ABIKEHHBIE);

ENC2 — 06e3aBuKeHHBIC TOKYMEHTAPHBIC 3aKJIa/THBIC;

ENC3 — a5iekTpoHHbBIE 3aKJIa/IHBIE;

DIGS(UDR1) — umdpoBsie CBUAETEILCTBA, BHIAAHHBIC ICHO3UTAPUEM Ha
yTHJIUTApHbIE U(PPOBLIE MpaBa, SBISIOMIUECS MTPAaBOM TPeOOBATh Mepeavyr BEIln
(Bemei);

DIGS(UDR2) — umdpoBsle CBUAETEILCTBA, BHIAAHHBIC IEIO3UTApUEM Ha

yTWINTApHblE UU(pPOBbIE TpaBa, SABIAIONIMECS MpPaBOM TpedoBaTh Mepeaaun
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UCKJIIOYUTENBHBIX MPaB Ha Pe3ybTaThl MHTEIJICKTYaTbHOU ACSITENbHOCTU U (HJIN)
IIPABOM HCIOJIB30BaHUS PE3YIbTATOB HHTEIICKTYaTbHOM e TEIbHOCTH;

DIGS(UDR3) — uudpoBsie CBUACTEILCTBA, BBIAAHHBIC ICIO3UTApUEM Ha
yTUIUTapHbIE [UQPOBBIC MpaBa, SBIAIOIINECS MPABOM TPeOOBATH BBIMOIHEHUS
paboT u (WJIN) OKa3aHUsl YCIIYT;

DGR(OTHER) — unbie nudpossie npasa;

DGR(UDR_DFA) — muudpoBsie mpaBa, BKIIOYAIONINX OJHOBPEMEHHO
yTHJIUTAapHBIE IU(PPOBBIE TIPaBa U HUPPOBbIE ((MHAHCOBHIE AKTUBBI;

DFA1 — uudpoBble (PUHAHCOBBIE AaKTHBBI, BKJIIOYAIOUIUE JICHEKHBIE
TpeOOBaHMS;

DFA2 — uudpoBbie (PUHAHCOBBIE AKTUBBI, BKIIIOYAIONIME BO3MOXHOCTb
OCYIIIECTBICHUS MPaB MO0 SMUCCHOHHBIM IIEHHBIM Oymaram;

DFA3 — uudpoBbie (puHaHCOBBIC aKTHUBBI, BKIIOYAIOIIME TpaBa y4acTHs B
KaIyTajie HelmyOJIMYHOTO aKIIMOHEPHOTO OOIIECTBA;

DFA4 — uudpoBsie (hMHAHCOBBIE AKTUBBI, BKIIOYAIONIUE MPAaBO TPEOOBATH
nepesayl SMUCCUOHHBIX LIEHHBIX OyMmar;

UDR1 — yrunurapusie uudpoBbie mpasa, SBIAIOMIMECS MPaBOM TPeOOBATh
nepeaym Bey (Bemei);

UDR2 — yrunurapusie 1mudpoBbie mpaBa, SBISIONIUECS MPABOM TpeOOBaTh
nepefayd  WCKIIOYUTENBHBIX  TMpaB  HAa  pe3yNbTaThl  HMHTEJUICKTYaJIbHOMN
JESATENIbHOCTH U (MJIM) MPAaBOM HCIIOJIb30BAHUS PE3YJIbTaTOB MHTEIIEKTYaJbHOU
JeSITEIbHOCTH;

UDRS3 — yruiurapssie nudpoBbie MpaBa, SBISIONIUECS MTPAaBOM TpeOOBaTh
BBITIOJIHEHUS padoT U (WIJIH) OKa3aHUs yCIyT;

KSU — kiupuHroBbie cepTUPUKATHI y4aCTHs;

ISU — unoreuynsie cepTudukaThl yaacTus;

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

23.3. Tlokazarens «HaumeHoBaHue I1eHHON Oymaru /mUQpPOBOrO MpaBay

3aI10JIHSACTCA AHAJIOTUYHO IIOKa3aTcIIro «HaumeHoBanue LICHHOM
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Oymaru/uu@poBoro npasa» MyHkTa 8.4 HACTOSIIETO MOPAIKA.

23.4. Tlo mokazaremio «PeructpanioHHbII HOMEDP (MACHTU(PHUKAIIMOHHBIHI
HOMED) BBIITYCKa» JUIsl SMUCCUOHHBIX IIEHHBIX OyMmar, BBIMYIICHHBIX YMUTEHTAMU -
pPE3UJIEHTaMH, YKa3bIBa€TCAd PErHCTPAlMOHHBIA HOMEP (MACHTU(UKAIIMOHHBIN
HOMEp) BBINTyCKa IIEHHBIX OyMar (ImporpaMMbl 0OHUTamuii) (11 BBIITYCKOB IIEHHBIX
Oymar, 3apeructpupoBaHHbiXx g0 1 sHBaps 2020 roma, yKa3bIBaeTCs
TOCYJApPCTBEHHBIM PETUCTPAIIMOHHBIH HOMEp (MACHTH(PUKAIMOHHBI HOMED)
BBINTyCKA IIEHHBIX OyMar). JIJiss MHBECTULIMOHHBIX MAaeB Ma€BOr0 MHBECTUIIMOHHOTO
dboHma, TOBEPUTENILHOE YIPABIECHUE KOTOPBIM OCYHIECTBISET YIPABISAIOIIAS
KOMITaHHUSI - PE3UJEHT, YKa3bIBAETCSI PETUCTPALMOHHBIA HOMEp IpaBUI
JIOBEPUTENIBHOTO YIPABJIECHUS MMa€BbIM MHBECTULIMOHHBIM (DOHAOM (IIPH HATUYUN).
JInst eno3uTapHbBIX PACIHCOK Ha LEHHble OymMaru pe3uJeHTOB YKa3bIBAETCSA
pPEruCTpallMOHHBI  HOMEp  (FOCYAApCTBEHHBIM  pErMCTPAallMOHHBI  HOMED,
UJCHTU(UKAIIMOHHBIA HOMEp) BBITyCKa MNpPEJCTaBIsIEMbIX IIEHHbIX Oymar. [lns
UIIOTEYHBIX CEPTU(PUKATOB YYaCTUsl YKa3bIBA€TCS HOMEP PErUCTpalUy MpPaBHII
JIOBEpUTENBHOTO  YNPABICHUS MIOTEYHBIM MOKpbITHEM. Jlng  3akiaaHbIX
YKa3bIBa€TCsl HOMEP PErMCTPALlMU UMIOTEKH, & B CIIydae €CJIM MPEAMETOM UIIOTEKU
SBIISIIOTCS HECKOJIBKO OOBEKTOB HEABM)KMMOCTH — HOMEp PETUCTpPALMU HIOTEKU
NEPBOrO, YKAa3aHHOTO B 3aKjaJHOM, OOBEKTa HEABMXKUMOCTH. JlaHHBIE MO
3aKJaJIHBIM YKa3bIBAIOTCS B paszpe3e KaxaoW 3akiagHoil. [ns uudpoBbix npas
YKa3bIBAeTCsl WJCHTHU(PUKAIMOHHBII HOMEp BBIIyCKa LHU(POBOro mpaBa WIH
YHUKaJIbHOE YCIOBHOE OOO3HAaY€HUWE YTWIMTApHOrO IM(POBOro  IMpasa,
MO3BOJISIONIEE €r0 UACHTU(UIIMPOBATD.

23.5. Tlokazarens «Kox ISIN nenHoit Oymarm» 3amoJiHSETCS aHAJIOTHYHO
nokazarento «Kox ISIN nennoit 6ymaru» nmyHkra 8.5 HacTOSIIEro MmopsiaKa.

23.6. Ilo mnoxazarento «HammeHOBaHME 5SMHMTEHTa» YyKa3bIBalOTCS B
OTHOILIIEHUU 3MHUTEHTOB IIEHHBIX OyMmar (JIul, OOs3aHHBIX MO LEHHBIM Oymaram)
MOJIHOE UJTU COKpalIeHHOE (MpY HAIMYMHY ) HAUMEHOBAaHKE (1J151 FOPUINYECKUX JIUIL),
dbamuus, UMsl, OTYECTBO (MTOCIEAHEE — MPU HATTUYUU) UK (HaMUIHS U UHULUATBI

(mnsa pusnueckux ). [Ipu 5TOM yKa3bIBarOTCS:
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JUISl J€NO3UTAPHBIX PACHUCOK — HAUMEHOBAHUE SMUTEHTA MPEACTABIISIEMbIX
IEHHBIX OyMmar;

JUISI VHBECTUIIMOHHBIX I[a€B MAaeBOr0 HWHBECTULIMOHHOTO (¢doHAa —
HAaWMEHOBAHUE YIIPABJISIONICH KOMIIAHWHW MMA€BOTO WHBECTUIIMOHHOTO (OHIA, a B
CKOOKax — TOJHOE€ Ha3BaHWe (MHIMBHIyaJIbHOE OO0O3HAYEHHE) MAeBOTO
WHBECTUIIMOHHOTO (DOHJa B COOTBETCTBHM C PEECTPOM MAEBBIX MHBECTUIIMOHHBIX
¢$oHII0B, TPETyCMOTPEHHBIM MyHKTOM 9 ctathu 19 @enepanbHOro 3akoHa ot 29
HOsi0pst 2001 roma Ne 156-®3 «OO6 wunBectunnoHHbIX (ougax» (Cobpanue
3akoHonarenbcTBa Poccniickont @enepanun, 2001, No 49, ct. 4562; 2019, Ne 30, cT.
4150);

JUTSL 3aKJIAJIHBIX, OOSI3aHHBIMU 10 KOTOPBIM SIBJISIOTCS (DU3HYECKHUE JHIA, —
dbaMmrs ¥ THULUAIBI O0SI3aHHBIX JIMII;

JUTSI TIOKYMEHTAPHBIX 3aKJIaJHBIX, BKIFOUEHHBIX 110 COCTOSIHUIO HA OTYETHYIO
JIaTy B COCTaB UMIOTEUHOTO MOKPBITHUS, B CIIydae OTCYTCTBHS Y TPOPECCHOHATIBEHOTO
y4aCTHUKA CBEJIEHUM O (paMuIuu, UMEHH, OTYECTBE (MOCIEIHEM — MPU HATUYHH)
JIAIA, 00SA3aHHOTO 110 3aKyiIagHou, — «DJI»;

JUIsl TUPOBBIX CBUAETEILCTB — MOJIHOE HAUMEHOBaHUE (1Sl FOPUIANYECKOTO
auna) win  GaMuius, WUMs, OT4YecTBO (ToclieHee — TMpu Hamuyuu) (s
WHIUBUYAIbHBIX TPEANpPUHUMATENEH) JIUIa, MPUBICKAIONIETO WHBECTHINH
MOCPEACTBOM BBINTYCKA YTWIMTAPHBIX IU(POBBIX MpaB, B OTHOIIEHWU KOTOPBIX
JIENO3UTapUEM BbIIaHbI ITUGPOBBIC CBUIETEILCTBA;

JUTsl HUPOBBIX MPAB — MOJIHOE HAUMEHOBaHUE (151 FOPUIUUECKOTO JIUIIA) WIIH
dbamuius, UMs, OTYECTBO (MOCIEIHEEe — MPU HAIWYWHU) (I8 WHIUBUIYATBHBIX
MpeANpUHUMATENIEH ) JIUIIA, BBIMTYCTUBIIIETO IU(PPOBHIE TIPABA,;

JUISl KJIIMPUHTOBBIX CEPTUPUKATOB y4acTUs — HAUMEHOBAHUE KIMPUHTOBOMU
opraHuzanuu, c(opMupoBaBIleli UMYIIECTBEHHBIM IyJd, a B CKOOKax —
WHUBUyalIbHOE 0003HaYE€HNE UMYIIIECTBEHHOTO MYJIa;

JUIS. UMOTEUHBIX CEPTU(PUKATOB ydacTHsi — HAMMEHOBAHUE OpPTaHU3AIIUU,
OCYIIECTBIISIONIEH BBIJIa4y HIOTEYHBIX CepTU(PHUKATOB ydacTws (yMpaBISIOIIETO

UIIOTEYHBIM TIOKPHITUEM), a B CKOOKax — WHAWMBHUIyaJdbHOE O00O3HAUYEHUE
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UTNIOTEYHBIX CEPTU(PUKATOB YUACTHSL.

B ciyuae ecni SMUTEHTOM IIEHHBIX OyMar (JUIIOM, OOsI3aHHBIM 10 TICHHBIM
OyMaram) sIBJISIETCSI HEPE3UJICHT, YKa3bIBAE€TCS €r0 HAMMEHOBAaHUE HA aHTJIMMCKOM
A3BIKE.

B cinydae ecniu B 3akiagHOM yKa3aHO HECKOJIBKO JIHI[, OOS3aHHBIX IIO
3aKJIaJHOM, oOTpaxkaercss HHGoOpMalMs MO O0O0s3aHHOMY JIMIly, YKa3aHHOMY B
3aKJIaJHON TIEPBBIM.

B ciyuae eciiv SMUTEHTOM LIEHHBIX OyMar (JIMIIOM, OOsI3aHHBIM 10 IIEHHBIM
Oymaram) sIBJISIETCS HEPE3HJIEHT, B Ka4€CTBE KOTOPOrO BBICTYIAET MHOCTPAHHAS
KOMITaHHUsI, 3apETUCTPUPOBAHHAS KaK MEXKIYHApOIHAsl KOMIAHUS B COOTBETCTBUU
co crateeil 5 @epepanbHOoro 3akoHa oT 3 asrycra 2018 roma Ne 290-®3 «O
MEXIYHAPOJHBIX KOMIAHUSAX M  MeXAyHapoaHbix Qonpax» (CoOpanue
3akoHojatenbcTBa Poccuiickoit denepanun, 2018, No 32, cr. 5083; 2018, Ne 53, cT.
8411), to mo mokazaremo «HanMeHOBaHWE SMHTEHTa» YyKa3bIBACTCA €r0
HAaMMEHOBAHHE Ha PYCCKOM SI3bIKE.

23.7. Tlo mnokazatrento «WMHH wumu TIN »smureHTa» yKa3bIBaeTcs
uneHTU(PUKaMOHHbBIM HoMep Hanmoromnarensimka (MHH) (ans pe3umeHToB),
UJCHTU(UKAIIMOHHBI HOMEDP HAJIOTOIUIATEbIINKA - HHOCTPAHHOM OpraHU3alliy B
ctpane peructpamnu (kox Tax Identification Number (manee — TIN) wunm
pPEruCTPAallMOHHBIA HOMEP B CTPAHE PErUCTPALMH (151 HEPE3UAEHTOB) SMUTEHTA (B
ciyuae orcyretBus TIN), ykazanHoro mo nokasarenio «HanMeHoBaHNE SMUTEHTaY.

JUIst  [emo3UTapHBIX PACHUCOK, BBIMYUIEHHBIX HA I€HHblE Oymaru
pe3usieHToB, yka3biBaeTca MHH sMutenTta npeacTaBisieMbIX HEHHBIX Oymar.

JIist  TeTO3UTapHBIX PACHHUCOK, BBIMYIIEHHBIX Ha IICHHBIE Oymaru
Hepe3uIeHTOB, yka3biBaeTcs koa TIN (ero aHamor) sMUTEHTa MPEACTaBIISIEMbIX
IIEHHBIX OyMar WM PErHCTPAllMOHHBI HOMEp B CTpaHE perucTpamnuu (B cilydae
orcyrctBus TIN (ero ananora).

JUist 3aKkiiagHbIX, OOSI3aHHBIMU IO KOTOPBIM SIBJISIFOTCSI HECKOJIBKO JIMII,
ceeaenus 06 MHH otpaxarorcss mo o0si3aHHOMY JIMIy, YKa3aHHOMY B 3aKJIaJIHOM

MIEPBBIM.
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Jnst  meHHbIX Oymar, BBINYIMIEHHBIX  MEXIYHApOJHOW KOMIIAHUEH,
ykasbpiBaercs MUHH mexnynapognon koMImanum.

23.8. Tlo mnokazarento «OI'PH osmuteHTa» yka3piBaeTcs OCHOBHOMU
rOCYJapCTBEHHBI PErMCTPALMOHHBIA HOMEP 3MHUTEHTa LEHHOW Oymarm (JMia,
00s3aHHOTO 10 1LIEHHOM Oymare). Jlns WHBECTUIMOHHBIX I1a€B IAEBOrO
MHBECTUIIMOHHOTO (POHJA, JOBEPUTEIILHOE YIIPABICHHE KOTOPHIM OCYIIECTBIISET
yOpaBISIIONIas KOMIIAHUA — pe3uAeHT, ykasbiBaeTcss OI'PH  ympaBnstromeit
KOMIIaHMM [1a€BOI0 WHBECTULMOHHOTO (oHAa. [l Jeno3uTapHbBIX pPaclUCOK,
BBITYIICHHBIX Ha LIEHHblE Oymaru pe3uaeHToB, ykasbiBaerca OI'PH smurTenta
LEHHBIX OyMmar, JIeKalluX B OCHOBE JIEMO3UTAPHBIX PACIIHCOK.

JUisg 3aKnagHbIX, OOS3aHHBIMM MO KOTOPBIM SBJIIOTCS HECKOJBKO JIULL,
ceenenns 00 OI'PH orpaxaroTcst mo o0si3aHHOMY JIMITY, YKa3aHHOMY B 3aKJIaIHOM
IIEPBBIM.

JUis  1eHHbIX Oymar, BBINYIIEHHBIX MEXKIYHApOJHOW  KOMIIaHUEH,
ykaszbpiBaercss Ol PH MexxnyHapoaHOM KOMITaHHM.

23.9. Ilo noxkazaremo «Kox cTpaHbl» yKa3bIBaeTCsi B COOTBETCTBUM C
Oo6mepoccuiickum  kinaccudukaropom crtpan mupa (OKCM) mudpoBoit kon
CTpaHbl, PE3UIEHTOM KOTOPOM ABJISIETCS IMUTEHT LIEHHBIX OyMar (JIM10, 00s3aHHOE
M0 I[IEHHBIM Oymaram) WIM JIMIO0, BBIMYCTHBIIEE LHU(PpPOBOE TMpPaBO WU
MPUBJIEKAIOIIEe MHBECTUIMU IOCPEACTBOM BBIMYCKA YTUIUTAPHBIX LU(POBBIX
pas.

23.10. 1o mokazarenro «Koz BamoTeD) yka3siBaeTcs U(GPOBOI KO BATIOTHI,
B KOTOPOM BBIPA)KEH HOMHUHAJI LIEHHOW OyMaru (Tpex3HauyHbI HU(PPOBOM KO U
TpeXOYKBEHHBIN KO/ (C MCIIOIB30BAHUEM PA3ACIUTENS «-» (TUPE) B COOTBETCTBUU
¢ O6mepoccuiickum  knaccudukaropom BamoT (OKB)), npu stoM nmns
JENO3UTAPHON PACIIMCKU YKa3bIBAa€TCS KOJ BaJIOThl, B KOTOPOW HOMHHHPOBAHA
npejcTaBisiemMasl lieHHas Oymara, uid nmaeB (aKkIuil) WHBECTUIIMOHHBIX (OHIIOB
yKa3bIBaeTCs KOJ BaIIOTHI BBITYCKA.

23.11. Tlo nokazatento «KoTHpoBaNbHBIM CHHCOK» YKa3bIBa€TCS OJHO W3

CJIEIYIOIINX 3HAYEHUM:
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1 ypoBeHsb;

2 YypOBEHB;

3 ypOBEHb;

BHe KOTHMpPOBaJIbHBIX JIHCTOB.

23.12. Tlo mnokazatento «YpOBEHb PEUTHHra HSMUTEHTA» YKa3bIBaCTCS
KPEIUTHBIA PEUTHUHT SMUTEHTA [ICHHON OyMaru.

23.13. Ilo moxasaremto «MHH wmu TIN pedTHHroBOro areHTCTBa» B
OTHOUIEHUM pEUTUHTOBOro areHtctBa ykasbiBaercs WMHH nns  pesuneHros,
UJEHTU(UKALIMOHHBIA HOMEDP HAJOrOIUIaTEIbIINKA - HTHOCTPAHHON OpraHU3alliy B
ctpane peructpauuu (kox TIN) wnam perucTpallMOHHBIA HOMEP B CTpaHe
peructpanuu (pu orcyrcTBUU Koaa TIN) ayis Hepe3u1eHToB.

23.14. Tlo mnokazaremo «Jlata mnorameHust (AOCPOYHOTO TOTAIICHUS )
yKa3bIBaeTCs JlaTa IOTalleHHus] 1eHHOW Oymaru, jarta JOCPOYHOrO MOTaIlleHUs
[IEHHOM OyMaru 1mo yCMOTPEHUIO YMUTEHTa (Jiniia 00s3aHHOTO O IIEHHOM OyMare)
WIM J1aTa JOCPOYHOIO MOTAIlIeHUs LIEHHOW OyMaru mo TpeOOBaHUIO BIIAJENIbIIEB
TOJIBKO JIJI1 IEHHBIX OyMmar, KOTOpble ObUIM OOBEIMHEHBI B TPYIIIBI COTJIACHO
nyHKTY 6.5 Yka3anusa banka Poccun Ne 5873-V.

24. Tlo nokazarensMm pasnena «PeecTp nugpoBbIX BAJTIOT U HHOCTPAHHBIX
HM(POBHIX HHCTPYMEHTOB)» UH(MOPMAIIUH 110 pacyeTy HOPMATHBA JIOCTATOYHOCTH
KalnuTajla packpbiBaeTcsd HHPOpMalMs O UU(PPOBBIX BaIOTaX W HHOCTPAHHBIX
IU(HPOBBIX UHCTPYMEHTAX.

24.1. UnentudukaTop, yKa3bIBaeMbIH 110 3HAYCHHIO TPYIITHI AaHATUTHICCKUX
npu3HakoB «Wnentudukatop 1udpoBoil BalOTHl / MHOCTPAHHOTO LHU(PPOBOTO
WHCTPYMEHTa» B OTHOIICHWU NU(PPOBBIX BAIIOT WM WHOCTPAHHBIX ITUGPOBBIX
WHCTPYMEHTOB JIOJDKEH COBIAJaTh C WJIEHTU(DUKATOPOM, YKa3bIBAEMbIM 10
3HaueHuto Tmokazatens «aentudukarop meHHod Oymaru /mudpoBoro mpasa
/i@ poBOI BATIOTHI (MHOCTPAHHOTO ITU(POBOTO MHCTPYMEHTA))» MOAPA3LIOB 3.2,
3.3 pazgena 3, noapazaena 4.4 pasnena 4, uaeHTU(HUKATOPOM, YKa3bIBAEMBIM IO
rpynmnaM aHaJIWTHYeCKUX Tmpu3HakoB «MaeHTudukatop pucka o0O0BEKTa» U

«nentudukarop MHCTpyMEHTa» mojpasnaeina 3.4 paznena 3 U UACHTUPUKATOPOM,
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yKa3bIBa€MbIM TI0 TpyINaM aHaJUTUYECKUX npusHakoB «Mnentudukarop
1IU(POBON BaIOTH / WHOCTPAHHOTO IMHU(PPOBOTO MHCTPYMEHTa» Tojapasnaena 4.2
pasnena 4 nadopmauu o pacyeTy HOpMaTHBa JO0CTATOYHOCTH KalluTama.

[Ipun dopMupoBanuu 3HaUYeHUS HACHTU(UKATOpa IUGPOBON BaIIOTHI IO
IpyIIe aHAJIUTUYCCKUX TpU3HAKOB «lMmeHTHudHKaTOp 1UPPOBOH BaTOTHI/
WHOCTPAHHOTO LHU(PPOBOrO HHCTPYMEHTA», IMO3BOJISIONIETO BBIICTUTh OJHY
uGpPOBYIO BAMIOTY U3 JAPYTrUX HUGPOBBIX BalIOT, PEKOMEHAYETCS YKa3bIBaTh
CJIEIYIOUIUE XapaKTEPUCTUKH (C COXpaHEHUEM IIPUBEACHHON MMOCIEeI0BATEILHOCTH
WX YKa3aHUs):

YHUKanbHBIA KO UUQPPOBOM  BamtOThl (MHOCTPAHHOTO  LHU(POBOTO
WHCTPYMEHTA), JOMYIIEHHON K MyOJUYHOMY OOpAIllEHUI0 HAa OPraHU30BaHHBIX
TOPTax, IPUCBOCHHBI POCCUMCKUM OPTraHU3aTOPOM TOPIOBIIH,

NnentuduxaTtop cetd, B KOTOpPOW pa3MmelieHa 1u¢poBas BajioTa
(MHOCTpaHHBIN IUPPOBON UHCTPYMEHT),

Hannuwne orpannuenui,

Homep B mocnenoBaTesbHOCTH.

[Tocne yka3aHHBIX XapaKTEPUCTUK B IEsAX oOecredeHus UJICHTU(UKAIUN
nuGpoBOM BaIIOTHl MO PEUICHHIO MNPOPECCHOHAIBLHOIO YYaCTHUKA 3HAYEHHUE
uneHTudukaropa  1UUPPOBON  BaMOTHI  JIOTIOJNHSAETCA  XapaKTEPUCTUKOMH,
ABJIAIONICICS TO MHEHUI0 MNpPOo(EecCHOHANBHOTO YYacCTHUKA CYUIECTBEHHOM U
OTHOCAIIEHCS K KOHKpeTHOM 1udpoBoil BamoTte. B kadectBe pazmenurens
XapaKTEPUCTHUK UACHTU(PUKATOpA UG POBON BAIFOTHI UCMOJIB3YETCS 3HAK « .

IIpu oTpaskeHHH B OTYETHOCTU MPO(ECCHOHATBHOTO yYaCTHHUKA CBEIICHUU,
OTHOCSIIUXCS K OJTHOW U TOM ke 1u(POBOM BaIOTe, TOJDKEH YKa3bIBATHCS OIUH U
TOT ke wuAeHTupukarop uudpoBoil  BamoThl. M3MeHeHHEe  3HAauYeHUs
uaeHTh(UKaTOpa MHUPPOBOM BaNIOTHl OCYIIECTBISETCS B Clyyae HW3MEHEHUs
3HAYCHUS XapaKTEPUCTHK, UCTIOIB30BAHHBIX MPU (HOPMUPOBAHUH UIEHTU(UKATOPA
M(POBOI BAIIOTHI.

24.2 Tlo noka3zarento «Bua nmudpoBoi BatOTH (HHOCTPAHHOTO ITU(POBOTO

WHCTPYMEHTA)» YKa3bIBAETCS OJHO U3 CIEAYIONTUX 3HAUCHUI:
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[udpoas BamioTa - B Cllyyae, €ClId JAaHHBIA aKTHUB MPEACTaBISET COOOM
UMYILECTBO, KOTOPOE MPEACTABICHO COBOKYIHOCTBIO 3JIEKTPOHHBIX JaHHBIX
(mudpoBoro koma WM OO0O3HAUCHHMS), COACPXKAMUXCI B HHGOPMAIMOHHON
CHCTEeMe, KOTOpOe IpeiaraeTcs ¥ (M) MOKET ObITh MPUHSATO B KAYECTBE CPEICTBA
IUIATEXA, HE SABJSIOLIETOCS JEHEXKHOW enuHunen Pocculickor Penepanuu,
JICHEKHOW eJUHUIEH HHOCTPAHHOTO TocyJapcTBa M (WJIM) MEXAYHapOJIHON
JICHe)KHOW WJIM pPACUETHOW enuHuIe, U (WIu) B KayeCcTBE WHBECTUIIMM, U B
OTHOUIIEHUH KOTOPOTO OTCYTCTBYET JIMII0, 00sI3aHHOE TIepel KaXAbIM 00J1a1aTeeM
TaKOro0 UMYILECTBA, 3a UCKIIOUYEHUEM oniepaTopa U (Win) y3710B UH()OPMAITMOHHON
CUCTEMBI, OOS3aHHBIX TOJIBKO OOECIEeYMBaTh COOTBETCTBHE MOPSAIKA BBIMYCKa
TAaKOT'0 UMYILECTBA U OCYILECTBICHHUS B OTHOUIEHUHN HErO JEUCTBUI 110 BHECEHUIO
(M3MEHEHHUI0) 3amucell B TaKyl0 HH(POPMAIMOHHYIO CUCTEMY €€ MTpaBUjIaM;

NuocTtpanublii 1UPpOBON MHCTPYMEHT — B Cllydae, €Clid JAaHHBIA aKTUB —
UMYILIECTBO, IMpeICTaBistoniee coO0M 005S3aTeIbCTBEHHBIE M MHBIE IIPaBa,
pa3MelleHrne KOTOPBIX OCYIIECTBISIETCA HE B COOTBETCTBUU C POCCUIICKUM MPaBOM
B MH(OPMAIIMOHHOM cHCTEME, OPraHU30BaHHOW HE B COOTBETCTBUU C POCCHUUCKUM
IpaBoOM, 3a MCKIIOYEHUEM MHOCTPAHHBIX LIEHHBIX OyMar, OTHOCSILUXCS B
COOTBETCTBHH C JTUYHBIM 3aKOHOM JIMIIa, 00sI3aHHOTO TI0 HUM, K IICHHBIM Oymaraw;

becnioctaBouHbIif MHOCTpaHHBIA TU(POBON MHCTPYMEHT — B cliydae, €CiH
JAHHBI aKTUB — WHOCTPAHHBIA LHUQPPOBOH HWHCTPYMEHT, YAOCTOBEPSIOIINN
UCKIIIOUUTETFHO JICHE)KHBIE TPeOOBaAHUS;

24.3. Tlo nokazarento «HanmeHnoBanue nudpoBoii BaAFOTH (MHOCTPAHHOTO
U(POBOro MHCTPYMEHTA)» YKA3bIBAETCS HAMMEHOBaHUE LU(DPOBOI BaTIOTHI.

24 4. Tlo noka3zaremnto «ISIN mudpoBoii BaOThl (HHOCTPAHHOTO ITU(POBOTO
WHCTpyMEHTa) (B ciydae mpucBoeHus)» ykasbiBaeTcs ISIN mudpoBoit BamtoThl
(MHOCTpaHHOTO LIM(PPOBOTO UHCTPYMEHTA) B CIy4yae MPHUCBOCHHUS.

24.5. Tlo mokazarento «CokpallleHHO€ HanMEHOBaHHE IU(POBOIl BaIOTHI
(MHOCTpaHHOTO  LHU(PPOBOTO  MHCTPYMEHTA)»  YKa3bIBA€TCS  COKpAILEHHOE
HauMeHoBaHue 1udpoBoit BamoThl. [lokazarenn wu3 nyHKTOB 24.2 u 24.3
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cocTaBieHus oT9eTHOCTH 110 (popme 0420459 >«PeecTp LeHHBIX OyMar 1 HEu(POBBIX
paB», pa3MeInaeMbiM Ha oduimaibHoM caiite banka Poccun.

24.6. 1o nokazaTento « Y HUKaJIbHBINA KO HU(PPOBOH BaIIOThI (MHOCTPAHHOTO
muGpOBOro HMHCTPYMEHTA), JOMYIICHHOW (IOMYIIEHHOT0) K MyOJIUYHOMY
oOpalleHHI0 Ha  OpPraHM30BaHHBIX  TOprax, IMPUCBOEHHBIM  POCCUMCKUM
OpraHU3aTOpPOM TOPTOBJIM» YKAa3bIBACTCS YHUKAJIbHBIA KOJ IUGPOBOW BaIOTHI,
JOTYIIEHHON K MyOJMYHOMY OOpalleHHI0 Ha OpPraHM30BaHHBIX TOprax,
MPUCBOEHHBIN POCCUICKUM OpPraHu3aTOPOM TOPTOBIIU.

24.7 Tlo nokazaremo «HanmmeHoBaHue muiia, 0053aHHOTO TI0 HHOCTPAHHOMY
nu(ppoBOMY HMHCTPYMEHTY (IpM HaJu4MM)» YKa3blBaeTCd HAMMEHOBAaHUE
IOPUIMYECKOTO JINLA, 0053aHHOTO 110 THOCTPAHHOMY LU(POBOMY HHCTPYMEHTY .

24.8 Tlo mokazaremo «WmentudukaTtop cetw, B KOTOpOH pa3MellcHa
nudpoBas BalOTa (MHOCTPAHHBIM LHU(POBOM HMHCTPYMEHT)» YKa3bIBaeTcs
HAaUMEHOBAHHE HWH(POPMAIMOHHON CHUCTEMBI, HCHOJb3YIOIIEH TEXHOJOIHIO
pacnpenesieHHOr0 peecTpa, B KOTOPOM OCYIIECTBIIAETCS Y4Y€T, XpaHEHHE U
oOparteHue nu(poBOi BaIIOTHI.

249 Tlo moxazaremo «lIpuMedanue» yKa3bIBae€TCS JOMOJHUTEIbHAS
uHbopMalus, SBJSAIOLICHCS 10 MHEHHMIO NPOQPECCHOHANIBHOIO y4YacTHHUKA

CYIIIECTBEHHON U OTHOCAIIEHCSA K KOHKPETHOM IIU(PPOBOI BaJIOTE.

5 Ycranosnena IMpunoxenuem 1 k Ykasanuio barka Poccun ot 30.06.2025 Ne 7119-Y «O dopmax, cpokax, ¥ HOpsIKE COCTAaBICHUS U
npencrasieHus B bank Poccrn otueTHOCTH IpodhecCHOHANBHBIX YIaCTHHKOB PhIHKA IIEHHBIX OyMmar, 00 o0beme, (hopmax, Cpokax U MOpsIKe
COCTaBIICHHMS U IpeJcTaBiIeHus B bank Poccun 0T4eToB opranu3aTopoB TOProOBIM H KIMPUHIOBBIX OPTaHU3alUid, a TAKXKE O MOPSAAKE COOOMIEHNUS
npodeccHoHaNPHBIME YYaCTHUKAMH PBIHKA [IeHHBIX Oymar banky Poccuu nHbOpMaIuy o IHIax, KOTOPEIM MOPYYEHO IPOBEACHUE
UICHTH(HKALNH, YIPOIICHHOH HIeHTU(UKAIMN, OOHOBJICHHE HH(OPMALNHU O KINEHTaX, IPEACTABUTENAX KINEHTOB, BEITOJONIPUOOPETATENSX U
OeHe(HIMapHBIX Biagebax"”



