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ot 1 HosiOps 2018 roga Ne 658-11

Ha ocroBammm myHkta 1' cratem 2, mymkta 9! uwactu 1 cratem 25
denepansroro 3akoma oT 7 ¢espans 2011 roma Ne 7-@3 «O xiupuHre,
KITHPUHTOBOM [eATeIFHOCTH U IIEHTPaIbHOM KOHTpareHTey :

1. Beectu B ITonoxenne bamka Poccum ot 1 HOos0ps 2018 roma Ne 658-11
«O TpeOoBaHMSIX K KBATHU()HUIMPOBAHHOMY LIEHTPAJIBHOMY KOHTPAreHTy, IOPSIKe
MIPU3HAHUSA KauecTBa yIIPaBICHUS [[EHTPaIBHOTO KOHTpareHTa
yIOBJIETBOPUTEIBHEIM, OO0 OCHOBAaHUAX M MOPSAKE IPUHATHA pEIIeHUs
O  TpU3HAHUM  KayecTBa  YIpaBIEHHS  LEHTPaJbHOIO  KOHTpareHTa
HEYIOBJIETBOPUTEIBHBIM, TIOPSIKE TOBEIECHUS HHPOPMALIUK O IPHHATOM PEIICHUN
710 IIEHTPaJbHOI0 KOHTPAreHTa»? CIIEAYIOIUe N3MEHEHHUS:

1.1. B mynkre 1.2 mudpst «2.1-2.5, 2.7-2.41» 3ameHuTs mUppamu «2.1-2.41».

1.2. B mynkre 1.6:

B ab3a1ax mepBoM U BTOPOM Iudps! «2.1-2.5, 2.7-2.41» 3ameHuTS HUdpaMu
«2.1-2.41»;

a03al] YeTBEePTHIi JOMOTHUTE cJIoBaMHu «, 13 nexabps 2019 roma Ne 56796,
18 wmrons 2020 roma Ne 58705, 30 centsiops 2020 roma Ne 60147, 26 mapra
2021 roma Ne 62892, 15 anpenst 2021 roga Ne 63150, 11 urons 2021 rozma Ne 63866,

! CoGpanue 3akoHomaTeNbCTBa Poccuiickoit @eneparmu, 2011, Ne 7, ct. 904; 2016, Ne 1, ct. 23; 2017, Ne 30, ct. 4456.
2 3apeructpupoBano Munrocrom Poccun 6 ¢espans 2019 roga, peructpanuonHsiii Ne 53703, ¢ usMeHeHusMH,
BHECEHHBIMM Yka3anusMu Banka Poccun ot 30 centsops 2019 roma Ne 5271-Y (3apeructpupoBaHo MuHIOCTOM
Poccuu 6 Hos6ps 2019 rona, peructpauroHHblil Ne 56422), ot 27 deBpansa 2020 roaa Ne 5405-Y (3aperncTpupoBaHo
MumnroctoM Poccun 31 mapra 2020 roga, peructpanioHHslit Ne 57917), ot 28 centadpa 2020 roga Ne 5568-V
(3apeructpuposano MunroctoM Poccrn 3 Hos6ps 2020 roza, peructpaiuonHsiii Ne 60731), ot 12 ausaps 2021 roza
Ne 5706-V (sapeructpuposano MurroctoMm Poccun 18 deBpanst 2021 rona, perucrpanuoHHsii Ne 62559), ot 30 nrons
2021 roga Ne 5844-V (sapeructpuposano MunroctoM Poccuu 6 aBrycra 2021 rona, peructpanuonssii Ne 64566).



14 nexabps 2021 romga Ne 66316, 27 urons 2022 roga Ne 69018 (manee — Ykasanne
banka Poccuu Ne 4927-Y)»;

a03ar MATHIA H3JI0XKHUTh B CICAYIOIIECH peaaKIUu:

«uH(pOPMAINH, COCTAB KOTOPOH ONpEENeH Ha OCHOBaHHUM vacTH 16' crarsu 5
denepasibHOrO 3aK0Ha «O KIMPUHTE, KITMPUHTOBOM JEATENHOCTH U LIEHTPAILHOM
xoutpareure» (Cobpanue 3akoHonatenscTBa Poccutickoit @epepannn, 2011, Ne 7,
cT. 904; 2016, Ne 1, cT. 23).».

1.3. B a63anax BTOpoM u TpeTheM IyHKTa 1.8 1udpsl «2.1-2.5, 2.7-2.41»
3aMeHUTh Iudpamu «2.1-2.41».

1.4. ITynxter 1.10-1.12 u310XUTE B CIEAYIOIIEN PENAKIIUU:

«1.10. YmonHoMoueHHOE CTPYKTypHOE moppasjaencHue bamka Poccum B
CpPOK, HE NPEBBIIIAONINHA MTHAALATH PabouMX JTHEH co IHA BBIABIEHUS baHkoM
Poccun (pakTa HEBBIMONHEHUS KBATU(PUIIMPOBAHHBIM LEHTPAILHBIM KOHTPAreHTOM
TpeOOBaHMH, YCTAHOBJICHHBIX TIJIaBOM 2 Hactosmero Ilonoxenus, npoBoaMT
OLEHKY BIMSHMSA HEBBIIOJHEHHMsS YKa3aHHBIX TpeOOBaHUH Ha (PHHAHCOBYIO
YCTONYHUBOCTH KBATH(HIIMPOBAHHOTO IIEHTPATIHHOTO KOHTPAareHTa, Ha CTabMIBHOCTh
¢duHaHCOBOrO pHIHKa Poccuiickoit denepaiiii ¥ BOZMOXKHOCTh €€ 00eCIeueHus B
COOTBETCTBHUH C IIENIbIO AeaTebHOCTH banka Poccuu, nperycMOTpeHHOM ab3ameM
IIECTBIM 4YacTH IepBoi craThu 3 DenepanbHoro 3akona or 10 uroma 2002 roga
Ne 86-@3 «O llenrpansHom Oanke Poccuiickont ®enepanvu (banke Poccum)»
(Cobpanne 3akonomarennscTBa Poccuiickoit @epepanuu, 2002, Ne 28, cr. 2790;
2013, Ne 30, ct. 4084) (nayee — OlleHKa BIUSHUS HEBBITIOJIHEHUS TPEOOBaHUM).

B cnydae ecnu mo uTOraM IpPOBEICHHOM OLICHKM BIIMSHUS HEBBIIOTHEHUS
TpeOOBaHUI HE YCTAaHOBJICHO HETATHBHOE BIMSHUE Ha (PMHAHCOBYIO YCTOHYMBOCTB
KBATU(HUIIMPOBAHHOIO [[EHTPAILHOTO KOHTPAreHTa, Ha CTabMJIBHOCTh (PUHAHCOBOIO
peiaka Poccuiickoit @enepanuyl ¥ BO3MOXKHOCTh €€ 00ECIIEYEHHsI B COOTBETCTBHUM
C 1enbio nestenbHocTH banka Poccuu, npemycMOTpeHHOM ab3aleM IIECTHIM YacTu
nepBoii crateu 3 ®exmepaipHoro 3akoHa ot 10 wroms 2002 roma Ne 86-D3
«O Lentpamsaom Oanke Poccuiickoit ®epepammu (banke Poccum)» (manmee —
HETaTHBHOE BIIMSHUE), YIIOJHOMOUEHHOE CTPYKTYpHOE roapasaenenue banka Poccnn
HanpapisieT KBATHM(HUIMPOBAHHOMY LICHTPAJIbHOMY KOHTPAareHTy YBEIOMJICHHE
0 BbIsBIicHMM bankoMm Poccum HEBBINMONHEHUS TpeOOBaHUM, MNPEdyCMOTPEHHBIX

HACTOSIIAM ITYHKTOM, C YKa3aHMEM CpOKa IPUBCACHUS KBATHU(PHLIHMPOBAHHBIM



LEHTPAJIGHBIM KOHTPareHTOM CBOEH AeATehbHOCTH B COOTBETCTBHE C YKa3aHHBIMH
TpeGOBaHUAMH ([laJiee — YBEIOMIICHHE).

VBenoMileHHEe  HamnpaBisgeTcs  KBAIM(PUIMPOBAHHOMY  IEHTPAIBHOMY
KOHTPAreHTy B CPOK, HE MPEBHINIAIONMH MATH pabodMX JHEH CO [IHS 3aBEPIICHUS
OLIEHKH BIMSHUS HEBBIITOJHEHHS TpeOOBaHMM, B (OpMe JIEKTPOHHOIO JOKYMEHTA
Yyepe3 TUUHBIH KaOMHET B COOTBETCTBHHU C NOPSAKOM B3aHMMOJEHCTBHSL.

1.11. B cay4ae ecim YCTaHOBJIEHO HETraTHBHOE BIMsHHE (B TOM 4YHCIE
HecobOmogeHne KBATH(GUIIMPOBAHHBIM [IEHTPAIBHBIM KOHTPareHTOM TpeOOBaHUM,
YCTAHOBJIEHHBIX IiyHkTamu 2.2 wnu 2.18 HacTosmero IlonoxeHus, WM
HEOJHOKDATHOE B TEUYeHHe OJHOro roiga HecoOJNIoJeHHE KBaTH(DUIUPOBAHHBIM
LEHTPAJIbHBIM KOHTpareHTOM TpeGoBaHuil, yCTaHOBIEHHBIX ITIaBOM 2 HACTOSIIETO
[Tonoxenus) mo HWTOraM TMPOBEIEHHOW OLICHKU BIUAHHS HEBBIIOIHEHHUS
TpeGoBaHMi WM  BBUSIBIEH (AaKT HENpUBEACHUS  KBAIMQHUIMPOBAHHBIM
[[EHTPATBHBIM  KOHTPareHTOM CBOeH  [IeATENIbHOCTH B COOTBETCTBHE C
TpeGOBaHUAMM, YCTaHOBJICHHBIMU IIaBoM 2 Hacrosmero Ilojoxenwus, B CpOK,
OPEeIyCMOTPEHHBIE B YBEIOMJIEHHMH,  YIOJHOMOYEHHOE  CTPYKTYpHOE
nofpasnenenne banka Poccuu moAroraBiIMBaeT IS HalpaBlieHWS  Ha
paccmotpenue Komurera dunancoBoro Haazopa banka Poccun MOTHBHpOBaHHOE
3aKII0YEeHue, ColeprKaliee:

HHQOpMalUI0O O  KBaJM(QHULUUPOBAHHOM  IEHTPAJILHOM  KOHTpareHre,
JOIyCTUBILIEM HEBBIITOJIHEHIE TPeOOBaHHUI, YCTAHOBICHHBIX ITIaBOH 2 HACTOAIIETO
Tonmoxenus (mojHOe (GHUPMEHHOE HANMEHOBaHHE, PETHCTPAlMOHHBEIA HOMED,
npucBoeHHbIdl bankom Poccun, 0CHOBHOHM roCynapCTBEHHBIM pPEruCTpariMOHHBIH
HOMeEp, WACHTH(UKALMOHHBIM HOMEp HaJOTroIUIAaTENbIIKKa, aapec B Ipejaenax
MeCTa HaxOXJIeHUS);

uH(GOPMALMIO O HEBBIIOJHEHUH TpPeOOBaHUM, YCTAHOBIICHHBIX IIaBOH 2
HacTtosero llonoxenus;

uH(OpMaIHI0 00 OOCTOSATENBCTBAX, NPU KOTOPBIX KBalU(QHUIUPOBAHHBIM
LEHTPAJILHBIM KOHTPAareHToM OBIIO [OMyIIEHO HEBBIIONHEHHEe TpeOoBaHui,
yCTaHOBJIEHHBIX IU1aBol 2 Hactoswero Ilonoxenus;

nHbOpMAaLMI0O O HeNpuBeIeHMH KBAIM(QUIUPOBAHHBIM ILEHTPaIbHBIM

KOHTPAar¢uToOM CBOEH JEeATENbHOCTH B COOTBETCTBHE C Tpe6OBaHI'I}IMI/I,



YCTaHOBJICHHBIMH TJIABOH 2 HACTOAIIETO TTonoxenusi, B CPOK, IPELYCMOTPEHHBIA
B YBEJIOMJIEHHH (IIPH HATMIHK);

OLICHKY BJIUSHHS HEBBIIOTHEHHUA TpeOOBaHMUH,

OLEHKYy BIUSHMA HAa YYaCTHHUKOB KIMPHHIA  PEIICHUA Komurera
¢unancosoro Hamsopa bamka Poccuu O NpH3HAHAN KayecTBa YHPaBICHMS
KBaTH(HIMPOBAHHOTO LEHTPAIBHOTO KOHTPArcHTa HEyJIOBIETBOPUTCIBHBIM B
clydae IIPUHATHA TAKOro PeICHHUS.

VIOJIHOMOYEHHOE CTPYKTYpHOE mozpaszienenue banka Poccuy HanpapiieT
Ha paccMotpenue Komurera GHHAHCOBOTO Haz30pa Banka Poccuyi MOTHBHPOBAaHHOE
3aKJIIOUEHUE!

B CPOK, HE IPEBHIIIAOIMA ABALATH IIITH pabouux AHEH CO JAHS BBIABICHHSA
BaukoM Poccuy (aKTa HEBBINOJHEHHS KBAIM(UIMPOBAHHBIM IIEHTPAILHBEIM
KOHTPAreHTOM TpeboBaHuii, yCTaHOBJICHHBIX roaBoii 2 Hacrtosmero IloyoxeHus,
B clydae, €CIM 10 WTOraM INPOBEJCHHOW OLCHKH BIMAHHS HEBBITIOTHEHHA
Tpe6OBaHMHA YIIOTHOMOYEHHBIM CTPYKTYPHBIM IOAPA3ACICHHCM banka Poccun
YCTaHOBJIEHO HEraTHBHOE BIMAHUC,

B CPOK, HE MPEBBIAIONINI NATH paboumx JHEH co JHA BbISBICHUA baHKOM
Poccun (hakTa HENPHUBEACHHUS KBAIM(UIMPOBAHHBIM LICHTPATILHEIM KOHTPareHTOM
CBOEH JeATENbHOCTA B COOTBETCTBUE C TPEOOBaHUAMH, yCTaHOBICHHBIMA [JIABOH 2
nacrosmero [10I0KEeHHUs, B CPOK, IPELYCMOTPECHHBIN B YBEIOMJICHHHU.

1.12. Tlo pesympraraM pacCMOTPEHMA MOTHBHPOBAHHOIO 3aKTHOYEHUS
KomureT huHAaHCOBOrO Hanzopa banka Poccuu ¢ y4eTOM HHPOPMALIMHY, YKa3aHHOH
B a63a11aX YETBEPTOM — IECTOM HyHKTa 1.11 HacTOsIIETO ITonoxeHus, NpUHUMAET
pelienye O IPH3HAHMU Ka4ecTBa yIPaBICHUA KBAIM(UIIMPOBAHHOTO EHTPATIBHOTO
KOHTpareHTa HEyJOBICTBOPUTEILHBIM nu6o O NpU3HAHMM Ka4eCTBA YNPABJICHUSA
KB (UIAPOBAHHOTO LICHTPATIBHOTO KOHTPAreHTa yA0BICTBOPHTEIEHBIM. 2.

1.5. TnaBy 1 mononHuUTh MyHKTOM 1.13 CIEAYIOMIEro COACPIKAHMSL:

«1.13. B cpok, He MPEBBHIAKIMHA MATH pabounx IHEH CO IHSA NPUHATHSI
KomuTeToM (uHaHCOBOro Hajzopa bamka Poccunm pemicHus O NIPU3HAHUH

KayecTBa  YIIPaBJICHHA KBaJII’I(bI/IIII/IpOBaHHOI‘O HEHTPAJIbHOI'O KOHTpAIrcCHTa

4



HEYOBJIETBOPHTEIHHBIM, YIOIHOMOYEHHOE CTPYKTypPHOC MOAPAa3/ICIICHAC banka
Poccurt  mOBOOMT [0 KBaIM(HUIHUPOBAHHOIO IIEHTPAJIBHOIO  KOHTparcHTa
uHbOpPMANMIO O IPUHATMM YKa3aHHOTO PEHICHUS B dbopMe IIEKTPOHHOTO
JOKYMEHTA 4epe3 JIMYHBIH KaOUHET B COOTBETCTBUH C MOPSIKOM B3aMOICHCTBHA
C ONHOBPEMEHHBIM €¢ DPasMEIICHHEM Ha OQULHAILHOM caiite banka Poccun
B HH(QOPMAIHOHHO-TENEKOMMYHUKALMOHHON ceTH «MHTEpHET» C yKasaHUCM JaThbl
BCTYIUIGHMS B CHIy pEIIeHMs O T[pU3HAHHM KadyecTBa  yNPaBJICHUA
KB (QULMPOBAHHOTO LEHTPATLHOTO KOHTPAreHTa HEY0BICTBOPHTEIBLHEIM. ).

1.6. B myHkTe 2.1 CJIOBa «IIPOBOJMTH Ha €XEJHEBHOH OCHOBE» 3aMEHHTH
CTIOBAMH «KAXIBI KaJICHOApHEIM [€Hb, B KOTOPOM KBalU(HIUMPOBAHHBIM
LIEHTPAILHEIM KOHTPAarcHTOM OCYLIECTBJISCTCS KIMPHHT B COOTBETCTBHM C
TIpaBUIAMY KIIMPUHTa (jjajiee — TOPTOBBIH I€Hb), IPOBOIUTEY.

1.7. B nynkTe 2.2 CIOBa IPOBOJIMTL HA €XKEIHEBHOH OCHOBE» 3aMCHHTh
CJIOBaMU «KaXJIbIil TOPTOBBIA JE€HDB IIPOBOJIUTE.

1.8. IIyHKT 2.3 M3I0XKUTH B CIEAYIONICH PEIaKIUHM:

«2.3. Kpanu@puuupoBaHHbIH [EHTPAIbHbIA KOHTPAreHT JODKEH obecrneuuThb
BO3MOYKHOCTB IIPEABABICHUsS BHYTPH TOPIOBOTO IHS TPeOOBaHMH K y4aCTHHKAM
KJIMPUHTa O BHECEHUH JOIONHUTEIBHOTO KIHPHUHIOBOTO obecrieueHus, B TOM YHCTIE
B Clyuae HM3MEHEHUs PHIHOUHBIX LEH (PMHAHCOBBIX MHCTPYMCHTOB MM HHBIX
MHCTPYMEHTOB, IPHHAMAEMbIX KBATM(HUINPOBAHHBIM LEHTPAILHBIM KOHTPAreHTOM
B COCTaB KJIMPHUHIOBOI'O o6ecnequn}1,>>.

1.9. B nynkre 2.4 mocnie Cl0OBa «JOJDKEH» JONOIHUTH CIOBAMU «KaXIBIA
TOPrOBBI IEHBY, CIIOBA «IIO COCTOSHHIO Ha IIEPBOE YMCIIO KXIOro MecALa, HO HE
TI03IHEE IATOro paboyero JHI MeCsLa, CACAYIOMEro 32 OTIYETHRIM,)» NCKIIOUUTE.

1.10. ITynkTe! 2.5-2.7 U3JIOXHUTH B CIIEAYIOLICH PEAAKIIHH.

«2.5. KpamuuiupoBaHHBIHA [IEHTPAIBHBIN KOHTPAT€HT JOJDKEH OTKPBIBATH:

KOPPECTIOHIEHTCKHE CYeTa M (MJIM) TOProBble OAHKOBCKHE CYETa, U (vm)
KITHPHHTOBEIE GAHKOBCKHME CdeTa B pyOmsax u (W) MHOCTPAHHOM BajioTe, U (MIIK)
IparolieHHbIX MeTalax — WCKmounTenpHo B bamke Poccuw, pacuerHeix

HEeOAHKOBCKHX KpCIMTHBIX OpraHM3alMiX, 6aHKaX-pCSI/IlI€HTaX, ONPCACICHHBIX
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MHOCTPAHHBIME HAIMOHANBHBIMK OaHKAMH  HIIH MHOCTPAHHBIMHM  PETYJIATOpaMH
(DMHAHCOBBIX PBHIHKOB B KaueCTBE YIOIHOMOUCHHBIX OaHKOB Ul OCYILECTBIICHUA
[IEPEBOIOB JICHEXHBIX CPEICTB B HAIMOHAJBHOW BATIOTE TaKMX MHOCTPaHHBIX
HAIMOHAJIBHBIX OAHKOB MIM MHOCTPAHHBIX DEryIIATOPOB (MHAHCOBBIX PBIHKOB,
GaHKax-pe3u/ICHTax, HMEIOIKX KPEUTHBIA PEHTHHT, IIPUCBOCHHBIA KPEAUTHBIM
peMTUHIOBBIM areHTCTBOM, HE HIDKE yPOBHS, ycraHoBiieHHOro CoBETOM JTMPCKTOPOB
Barka Poccuy B COOTBETCTBUH € ITYHKTOM 173 uacty niepBoii craThu 18 DeepantbHOTo
saxona or 10 mioms 2002 roma Ne 86-®3 «O llentpansHOM OaHKe Poccutickon
®enepaiuu (Barke Poccum)» (Cobpanvie 3aKOHOATENIBCTBA Poccutickont Pepepaiiyi,
2002, Ne 28, ct. 2790; 2017, Ne 30, cT. 4456; 2020, Ne 14, ct. 2027);
KOPPECTIOHJAEHTCKHE M (V) MHBIE CYCTa B pyOisax U (uam) HMHOCTPaHHOH
BamioTe, ¥ (WIM) [PAaroLEHHBIX METamIax [Uii MCIIONHCH 0053aTeIbCTB —
HCKIIOYMTENIBHO B HAIMOHAIBHBIX (euTpanbHpIX) OaHKax —IOCYAapCTs,
geomuxcs yaactaukamu Coapysxectsa He3aBncnmeIx TocynapcTs, a TakxKe B
GaHKax-HEPE3MAECHTaX ¥ MHOCTPAHHBIX HOPANMHYECKUX JHIaX, OCYIIECTBIIAIOIINX
COOTBETCTBHM CO CBOWM JIMYHBIM 3aKOHOM (YHKIHMH, aHAIOIMIHBIC GyHKIHAM
[IEHTPAIBHOTO KOHTParcHra, KJIMPHHTOBOM OpraHM3alii, OPraHu3aTopa TOProBiIH
¥ (MIIK) PacyeTHOTO JICIO3UTApHs, NMCIOMINX KPEAUTHBIA PEATHHT, IIPYCBOCHHBIA
KPEJUTHBIM DCHTHHTOBBIM aréHTCTBOM, HE HIDKC ypOBHSI, YCTaHOBJICHHOTO
Copertom nupekTopos barka Poccuy B COOTBETCTBUM C ITyHKTOM 175 yacty nepBoM
crateu 18 OegepanbHOro 3aKoHa oT 10 o 2002 rona Ne 86-®3 «O IlenTpaibHOM
6anxe Poccuiickoit @epeparmu (barke Poccun)», Wit HBOCTPAHHAIM KpEeAUTHBIM
pEHTHHIOBBIM areHTCTBOM HA YPOBHE HE HIDKE «BB-» mo ximaccubuxanuu
MHOCTPAHHBIX KPEOUTHBIX PEHTHHIOBBIX arcHTCTB «Jc-oua-1Tu T'moban PedATnHIC»
(«S&P Global Ratings») u (uin) «duty PedTHHICH («Fitch Ratings») u (wim)
«Ba3» mo kinaccuUKalMy MHOCTPAHHOIO KPEAMTHOTO PEMTHUHIOBOrO arcHTCTBa
«Mynuc Wusecropc CepBuc» («Moody's Investors Service»), B OaHKax-
HEPE3UJICHTAX, ONPENEICHHBIX HHOCTPaHHBIMH HALMOHAJIBHEIME OaHKaMH MM
MHOCTPAHHBIME PETyIsSTOpaMy GUHAHCOBBIX PRIHKOB B KayecTBE YIIOJTHOMOYECHHBIX

0aHKOB I OCYIICCTBIICHHA IIepeEBOJOB JICHEXXHBIX CPEICTB B HaHI/IOHaJIBHOﬁ
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BAJIOTE TAKUX HHOCTPAHHBIX HAIMOHAIbHBIX OaHKOB WM HHOCTPAHHBIX
peryaaropoB (HUHAHCOBBIX DBIHKOB, B OaHKax-HEPE3MACHTAX, BXOAANMX B
GAHKOBCKYIO TPYIILY, TOJOBHOH KPEJUTHON OpraHu3arues KOTOpPO# SIBJLICTCA
poccuiiCKas ~ KpeiuTHas ~— OpraHu3anusd, pMeromiasi  KPeOUTHBIA  PEHUTHHT,
IPUCBOCHHBIA  KPEIUTHBIM PEHTHHTOBBIM ~areHTCTBOM, HE HWKC YPOBHA,
ycranoBiieHHOro COBETOM IUPCKTOPOB banka Poccum i OaHKOB-PE3UICHTOB
B COOTBETCTBMH C IyHKTOM 17° 4acTH IepBOM CTATHH 18 ®emepanpbHOro 3aKOHA OT
10 wmromst 2002 roga Ne 86-®3 «O llenTpansHOM 6auke Poccuiickoit denepanuu
(banke Poccun)».

B ciyuae OJHOBPEMEHHOTO HATIMIHMs KPEAUTHOTO peiiTHHra, IPUCBOCHHOTO
KPEIUTHBIM PEHTUHTOBBIM areHTCTBOM, M KPEIMTHOTO PEHTHHIA, IPUCBOCHHOTO
MHOCTPAHHBIM KPESIANTHBIM PEHTHHIOBBIM aTCHTCTBOM, IPUMEHSCTCS KPEIUTHBIN
PEWTHUHT, IIPHCBOCHHBIH KPEIUTHBIM PEHTHHTOBBIM areHTCTBOM.

2.6. KBanmu@puuupoBaHHbBIH L{eHTPAJIBHBIHA KOHTPAreHT JOJDKEH pa3sMemarh OT
CBOErO MIMEHH Y 33 CBOM CYET BPEMEHHO CBOOOHBIC ICHEXKHBIC CPEIICTEA B pyoIax
1 (W) MHOCTPAHHOH BaJIIOTE U (vI¥) IparoLeHHbIe METAIIIBI HCKIIIOHHTEIILHO:

2.6.1. BO BKIAZb! (IEIO3UTHL) B CIEAYIOMHUX OpraHu3allusiX.

OaHKax-pe3uJeHTax, HMEIIHUX KPEIUTHBIA ~ PEHTHHI, IPHCBOCHHBIH
KPEIUTHBIM DPEUTHHIOBBIM areHTCTBOM, HE HIDKE YpOBHS, YCTaHOBJIEHHOTO
CoseroM mupexTopos banka Poccuu B COOTBETCTBUH € myHKTOM 17° 4acTu nepBoi
crathu 18 @enepaibHOro 3aK0Ha OT 10 urong 2002 roga Ne 86-@3 «O LieHTpasibHOM
anxe Poccuickoit ®eneparmu (barke Poccnn)»;

GaHKax-pesHIeHTaX, ONPEJCNCHHBIX ~HMHOCTPAaHHBIMH HAI[HOHAJIbHBIMHI
GaHKaMH WM MHOCTPAHHBIMH PETYIATOPaMHU (MHAHCOBBIX PHIHKOB B KayeCTBC
YIIONMHOMOYEHHBIX OaHKOB I OCYIICCTBIICHH IIEPEBOIOB JICHEKHBIX CPEICTB
B HALMOHAJIBHON BAIIOTE TAKUX HMHOCTPAHHBIX HAIMOHAILHBIX OaHKOB WM
MHOCTPAHHBIX PETyJATOPOB PUHAHCOBBIX PHIHKOB;

GaHKax-HEPE3UIEHTAX, HHOCTPAHHBIX IOPHMICCKUX JIHIaX, OCYTIECTBIIAIOIINX
B COOTBETCTBHM CO CBOMM JIMYHBIM 3aKOHOM (YHKIIMH, aHANOIMYHbIC GyHKIUAM

IIEHTPAJILHOTO KOHTPAreHra, KJIMPUHTOBON OpraHH3al|y, OPTaHU3aToOpa TOProBIM
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¥ (WIM) PAacdeTHOIO JENO3UTApHsl, MMEIOMINX KPEIUTHBIA PEHTUHT, IIPUCBOCHHBIH
KPEIMTHBIM PEHTHHIOBBIM areHTCTBOM, HE HIDKE YPOBHA, ycTaHoBIeHHOr0 COBETOM
nupekTopos banka Poccuy B COOTBETCIBHM © nyHKTOM 17° 4acTu NepBO# CTaTby 18
®enepanpHOro 3axona ot 10 mxons 2002 roma Ne 86-@3 «O LieHTpanbHOM OaHke
Poccuiickoit ®emeparuu  (baske Poccuu)», WM HHOCTPAaHHBIM ~KPCIHTHBIM
pEfTHHIOBBIM AareHTCTBOM Ha YPOBHE HC ke «BBB-» mo xraccuuKayy
MHOCTPAHHBIX KPEJWTHBIX PEHTHHIOBBIX arcHICIB «Ic-a3up-ITu T'moban PedTuHIre)
(«S&P Global Ratings») 1 () «PuTa PeTHHIC» («Fitch Ratings») 1 () «Baa3»
0 KIACCH(HUKAIMKM HHOCTPAHHOIO KPSAUTHOTO peiiTHHroBOro arentcTBa «Mymuc
Husecrope Cepsrcy («Moody's Investors Service»);

Bauke Poccun,

HAIMOHANBHBIX  (LEHTpanbHBIX) OaHKax — TOCYAapCTE, ABIITIOIMXCS
yaactaukamu Conpysxecta He3aBuCHMBIX I'ocynmapcTs.

B ciydae OJHOBPEMEHHOIO Halu4us KPSAUTHOTO peiTHHra, IPUCBOCHHOIO
KpPEJUTHBIM PEHTUHTOBBIM areHTCTBOM, U KPEJIUTHOTO PEWTUHIA, IIPMCBOCHHOIO
MHOCTPAHHBIM KPEJIUTHBIM PEHTHHTOBBIM arcHTCTBOM, TIPUMEHSCTCA KPEIUTHBIA
pENTHHT, IPHACBOCHHBIA KPCIUTHBIM PEHTHHIOBBIM areHTCTBOM;

2.6.2. B IOJATOBbIE IIEHHBIE OyMary, BKIIOYCHHBIC B KOTHPOBAJIBHBIA CITHCOK
mepBoro  (BBICIIEr0) YPOBHS  XOTH 651 ONHOM W3 pOCCHICKHX OHPXK,
TOCYJapCTBEHHBIC JOJITOBbIC LICHHBIC 6ymaru Poccuiickoit Denepanii 1 ZOITOBBIC
nennble Gymarn Banka Poccun, a TakkKe B JOJITOBBIC IICHHBIC GyMary ¢ KpeIUuTHBIM
PEHTHHIOM SMHUTEHTa, KPEAUTHBIM PEHTHUHTOM BBIIIYCKA LEHHBIX OyMar Wi
KPEAUTHBIM PEHTMHIOM IOPHAMYECKOro JIHNa, SIBIIAIOILErOCH IOPYYHTEIEM
(rapaHToM) MO COOTBETCTBYIOLIEMY BBIIYCKY [IeHHBIX Oymar, IMPHUCBOCHHBIM
KPEIHUTHBIM P THHIOBBIM areHTCTBOM HE HIDKE YPOBHA, ycraHoBiaeHHOro CoBETOM
nupexropos barnka Poccri B COOTBETCTBUM C IIyHKTOM 17° yacTu nepBoii cTaThy 18
®deepanbHOro 3akoHa or 10 urons 2002 roma Ne 86-®3 «O LlenTpansHoM OaHKe
Poccuiickoii ®eneparmu  (baxke Poccun)», WIH HHOCTPAHHBIM KPCIMTHBIM
PEATMHTOBBIM ATEHTCTBOM HA YDOBHE HE HIDKC «BB-» 1mo kiaccupuKaniu

MHOCTPAHHBIX KPEIUTHBIX PEATHHIOBBIX ar¢HTCTB «Ic-sua-I1n I'noban PertuHre»
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(«S&P Global Ratings») 1 (umn) «Dutd PenTHHIC» («Fitch Ratings») u (wim)
«Ba3» 1o xiaaccupUKalUyd HHOCTPAHHOTO KPEIUTHOIO PEWTHHIOBOIO arcHICTBA
«Mynuc UuBecropc CepBHC» («Moody's Investors Service»).

IIpu sTOM HOpTGENh IEHHBIX Oymar XKBaIA(HUIMPOBAHHOrO HEHTPaIBHOTO
KOHTPAareHTa JOJDKEH MMETh JIOpaluio (mroparuio Maxoes A7 JOJIrOBbIX IEHHBIX
6yMar, [Jist KOTOPBIX TaKylo JHOPAIHIo MOKHO paccuuTaTh) He Oonee IoryTopa JeT,
IpY pacyere KOTOpOW He YYHMTBHIBAIOTCA rOCYIapCTBCHHBIE JIOJIIOBBIE IICHHBIC
6ymaru Poccuiickoit Geaepaluu 1 [I0ITOBBIC NEHHBIC 6ymaru banka Poccnn.

B ciaydae OJHOBPEMEHHOIO HAIW4Us KPEAHUTHOTO pEMTHHTa 3MHTECHTA
¥ (WIM) KpeJUTHOTO PEUTHHIA IOPHUINHCCKOTO JIMNa, SBJISIFOIETOCS IIOPYYUTENEM
(rapaHTOM) IO COOTBETCTBYIONIEMY BBIIYCKY MLEHHBIX OyMar, ¥ KpPEIUTHOTO
pEHTHHTa BBIIYCKA IEHHBIX OyMar IpAMEHACTCH KPEIUTHBIH PEUTUHT BBIIYCKA
IEHHBIX OyMmar, a B Cllydae OJHOBPEMEHHOIO HaJIMTHA KPEIUTHOIO PEUTHHIA
SMUTEHTA W KPEIUTHOIO PpeHTHHra IOPUAMYECKOro Juua, ABJISTIOIIETOCS
mopyuuTeneM (FapaHToM) IO COOTBETCTBYIOMIEMY BHINYCKYy LEHHBIX OyMmar,
IPMHAMAETCS. HAUBBICIIMA U3 KPEIUTHBIX pEeHTHHIOB, IPUCBOCHHBIX KPEAUTHBIM
PEHTHHIOBBIM ~areHTCTBOM MM MHOCTPAHHBIM KPEIUTHBIM ~PEUTHHIOBBIM
areHTCTBOM.

B ciryuae OAHOBPEMEHHOIO HAIWIUsL KPEIUTHOIO peUTHHIa, TIPUCBOCHHOTO
KPEIUTHBIM PEHTHHTOBBIM ar¢HTCTBOM, H KPEIUTHOTO peUTHHTa, TIPUCBOCHHOTO
MHOCTPAHHBIM KPEIUTHBIM PEHTHHIOBBIM areHICTBOM, TIPUMEHAETCS KPeIUTHBIH
pEHTUHT, IPHCBOCHHbIN KPEIUTHBIM PEWTHHIOBBIM areHTCTBOM;

2.63. B HMHOCTPAHHYIO BaIIOTy TOCYIapCTB, HMCIOINX CYBEpEHHBIN
KPEJUTHBIA PEHTHHT, B TOM YHCIE HMHOCTPAHHOTO rOCY/IapCTBa, CYBEPEHHBIH
KPeIUTHBI  PEHTHHT  KOTOpOTO  HCHOJB3YCTCH i OIpeleneHus
KPEIUTOCIIOCOOHOCTH CTPaH, BXOAMLMX B MEXIyHApPOJHOE OOBCIUHEHUE H
MCIIONB3YIOMIUX HHOCTPaHHYI0 BallOTy B KadCCTBC HAI[MOHAJIBHON, HE HIKE
YpOBHS, YCTaHOBIEHHOr0 COBETOM AMPEKTOPOB banka Poccrr B COOTBETCTBHHU C
nyHkTOM 17’ 4acTi MEPBOH CTaThH 18 ®enepanpHOro 3akoxa ot 10 1o 2002 rozna

Ne 86-@3 «O Ientpanpaom 6anke Poccuiickoii Denepanun (banke Poccun)»;



2.6.4. B IparoneHHbIe METAILIBI B Cllyyae HAIMIHA y KOHTpareHTa o ClIeJKe
KPEAUTHOTO PEHTHHra, NPHCBOEHHOTO KPCAUTHBIM PEWTHHIOBBIM areHTCTBOM
He WmKe ypoBH#, ycraHoBieHHoro CoBeTOM IHUPEKTOPOB banka Poccun
B COOTBETCTBHMM C IIYHKTOM 17° 4acTu NEpBOH CTAaThH 18 depepasibHOrO 3aKOHA
ot 10 mrong 2002 roma Ne 86-®3 «O LlenTpansHOM 6auke Poccuiickoit enepanun
(barke Poccum)», WM HHOCTPAHHBIM KDPEIUTHBIM pENTUHIOBBIM ar€HTCTBOM
Ha yposHe He Huwke «BB-» 1o KIacCH(QHUKAMK HHOCTPAHHBIX KPEIUTHBIX
PENTHHIOBBIX ar¢HTCTB «dc-oua-ITn Tnoban Peituare» («S&P Global Ratings»)
u (win) «Pura PerTrnHIC» («Fitch Ratings») u (wnu) «Ba3» mno xiaccuduxanum
MHOCTPAHHOTO KPEJUTHOTO PEHTHHIOBOTO arCHTCTBA «Mynauc NaBecTopc CepBHCY
(«Moody's Investors Service»).

B ciydae 0HOBPEMEHHOTO HAMYHS y KOHTPAarcHTa 1o ClIeNIKe KPEAUTHOTO
peiiTuHra, IPUCBOSHHOTO KPEIUTHBIM PEHTUHIOBBIM areHICTBOM, U KPCAUTHOTO
pEHATHHTa, IPUCBOEHHOTO MHOCTPAHHBIM KPEAUTHEIM PEUTHHIOBBIM arcHICTBOM,
IPUMEHSETCS. KPEJUTHBI PEHTHHT, IIPUCBOCHHBIA KPEIUTHBIM PEHTHHIOBBIM
areHTCTBOM;

2.6.5. B IIPOM3BO/IHBIE (PUHAHCOBBIC HHCTPYMCHTBI C 0a3suUCHBIMU aKTHUBaMH,
yKa3aHHBIMH B TOAIYHKTaX 7.6.2-2.6.4 HACTOSIIEro IyHKTa, AOTOBODHI PEIIO,
IPeIMETOM KOTODPBIX SBILTIOTCA LCHHBIC Oymary, yKa3aHHbIC B IOJAIYHKTC 2.6.2
HACTOSIIErO MYHKTA, U (WM) MEXOaHKOBCKME KPSIHUTRI C KPEAUTHBIM PENTHHIOM
KOHTpAreHTa, MPUCBOCHHBIM KPCIUTHBIM PEHTHHIOBBIM AreHICTBOM, HE HIDKE
ypOBHS, yCTaHOBIEHHOr0 COBETOM AHMPEKTOPOB Banka Poccuu B COOTBETCTBUH C
IyHKTOM 17° 4acTH NEpPBOM CTATHH 18 deepanpHOro 3aKoHa 0T 10 Hrons 2002 rona
Ne 86-®3 «O IlenrpansHom Gatke Poccuiickoit Denepaniy (banke Poccun)», wim
MHOCTPAHHBIM KPEIUTHBIM PEHTUHIOBBIM arCHTCTBOM Ha ypoBHe He Huxe «BB-»
10 KJIaccu(bUKa¥i HHOCTPaHHBIX KPEAUTHBIX PEUTHHIOBBIX aIr€HTCTB «Dc-3ua-11n
no6Gan Peiitunrey («S&P Global Ratings») u (unn) «DuTd PEHTHHIC? («Fitch
Ratings») u (wm) «Ba3» 1o KraccuuKaniy HHOCTPAHHOTO KpEAUTHOIO
peliTrHrOBOrO areHtcTBa «Mymuc Nusecropc Cepsuo» («Moody's Investors

Service).
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B ciyyae OJHOBPEMEHHOTO HAIMYMS Y KOHTpAarcHTa KPEIUTHOTO PEUTHHI,
[IPHCBOEHHOTO KPEIUTHBIM PEHTHHIOBBIM areHTCTBOM, ¥ KpEeOWTHOTO DPEHUTHHTA,
TIPHCBOEHHOTO HHOCTPaHHBIM KPEIHUTHBIM PEHTHHTOBBIM areHTCTBOM, NPUMCHACTCS
KPEANTHBIM PEATHHT, IPUCBOEHHBIN KPEUTHBIM PEATHHIOBBIM areHTCTBOM;

2.6.6. B UHCTPYMEHTBHI, HE COOTBETCTBYIOIIHAC TpeGOBaHUAM, yCTaHOBJICHHBIM
monyHKTamMa  2.6.2-2.6.5 HACTOAIEro IIyHKTa, B cliydasx IPHOOpETeHHUS
KBATMGUIIPOBAHHBIM IIEHTPABHBIM KOHTPAreHTOM MHCTPYMEHTOB B HEIAX
JICIIONHEHUs. O6A3aTeNsCTB Mepe H0OPOCOBECTHRIMA  yACTHUKAMU KJIUPUHTa
u (AIH) clyyasx TpHOOPETCHUS HHCTPYMEHTOB B paMKax CBOEW [EeATEIbHOCTH
KaK CTOPOHBI BCEX JOrOBOPOB, 00S3aTENBCTBA U3 KOTOPEIX NOJIEXKAT BKIIOYCHUIO
B KJIMPHMHIOBBIA Hyl, a TAaKKEe B CIydaix OCYILECTBICHHS OIEpaIuil KyIn-
TIPOJIaXK¥l MHOCTPAHHOH BAIIIOTHI, LICHHBIX 6ymar ¥ (WIM) MHBIX HHCTPYMCHTOB IIPH
TIOJHOM MpPEIBApUTEIHHOM OOECIIEHEHUH HCIIOIHCHHA y4aCTHHKOM KJIMPHHTA
CBOMX O6S3aTeNbCTB M ONEPAIMil KyIIH-TIPOJ@XH APArOLEHHBIX METAILIOB, eClu
pacyeTsl OCYLIECTBILIIOTCA Ha YCIOBUH [OJIHOM NPENIOCTaBKH JPArolCHHBIX
METAUIOB CO CTOpPOHBI KOHTparcHta KBATU(QUIMPOBAHHOIO  IEHTPAIBHOTO
KOHTpPAreHTa.

2.7. KpanuduipoBaHHbINA LICHTPaJbHBIH KOHTpareHT MOJDKCH OTKPBIBATH
KOPPECHOHIEHTCKUE U (1K) HHBIE CHETa B pyOnsx, u (unm) MHOCTPAaHHOM BAJIOTE,
¥ (WIH) JIPArOLCHHBIX MeTalIax Uil HCTIONHCHHA 00s3aTENbCTB, a TaKXe
pasMemaTs OT CBOEro MMEHU H 32 CBOM CYET BPEMEHHO CBOOOJHBIE JIEHEHKHBIC
cpesicTBa B PyOsX U (in) MHOCTPaHHOM BaIIOTE M (VMIIM) APArOLCHHBIC METAILIEL
B HHCTPYMEHTBHI, HPEAYCMOTPEHHBIC IIyHKTOM 2.6 wnacrosmiero IlomoxeHus,
B HHOCTPAHHBIX IOPHINIECKHX JIHIaX, OCYIECTBITIOMIX B COOTBETCTBUHU CO CBOUM
JTAYHBIM 3aKOHOM (YHKIIME, aHATOTHYHbIE GYHKIMIM LEHTPATIBHOTO KOHTpAarcHra,
KIMPUHTOBO OpraHH3alMy, OpraHu3aTopa TOPIOBIU u (W) pPacyeTHOro
JeTO3UTapus, @ TaKe B OaHKax-HEpe3WACHTaX, HC yIOBJIETBOPAIOIIUX
TpeGOBAHMAM, YCTAHOBICHHBIM aG3aneM TATHIM IMyHKTa 2.5, ab3aneM 4eTBEpThiM
roanyskra 2.6.1 u IOJIIyHKTOM 2.6.4 myHkTa 2.6 Hactosmiero ITonoxenus (manee

p1 COBMECTHOM YIIOMHHAHHH -— MHOCTPaHHBIC opraHn?,aunH), IIpy1 YCJIOBHH
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OLCHKH WHOCTPAHHBIX OpraHusalmii B COOTBETCTBAM C  PEATH3YCMbIMH
KBTM(ULMPOBAHHBIM LIEHTPAJIbHBIM KOHTPAreHTOM IpOLEAypaMi B paMKax
CHCTEMEI yIPaBICHU PHCKaMU.

Ilpu sTOM B CHyd4ae OTKPBHITHA KBaTA(UIMPOBAHHBIM IEHTPAIBHEIM
KOHTPAareHTOM CYETOB M Pa3MCILICHHS JEHEKHBIX CPEICTB H (4y) IparoleHHbIX
METAUIOB B MHOCTPAHHBIX OpraHM3allusiX B COOTBETCTBHU C ab3areM IEpBHIM
HACTOSIIErO IYHKTA KBATH(QHUIMUPOBAHHBIM LEHTPATBHBIM KOHTPATCHTOM JOIDKHDL
OJHOBPEMEHHO COOMIOATHCS CACAYIOMINES TpeOOBaHU:

He MeHee [BJUATH IATH TOPrOBBIX JHEH B TEUCHUC TFOOBIX
30 rocIe0BaTENBHIX TOPIOBIX JAHEH COBOKYIIHAS BEIMUMHA OCTATKOB ICHEKHDIX
cpelcTB B pyOisix U (MJIM) MHOCTPAHHOH BAJIIOTE (u11M) JparoueHHBIX METalIoOB
KBaTH(MHUIMPOBAHHOTO LEHTPAbHOTO KOHTpAreHTa Ha CHUCTax B MHOCTPaHHBIX
OpraHM3alisX HE JOJDKHA NPEBHINATH 3HAYCHUC 100 mpOoLEHTOB OT BEIMIHHEI
COGCTBEHHBIX  CPEACTB  (Kamurania) KBAIM(HIIPOBAHHOIO  LIEHTPAIBHOTO
KOHTpAreHTa, ONPE/ETICHHON B COOTBETCTBUM C ITyHKTOM 2.2 Uncrpykuun banka
Poccun or 14 mos6ps 2016 roma Ne 175-M «O OaHKOBCKHUX OIEpalUix
HEOAHKOBCKMX KPEAUTHBIX OpraHu3alii — MEHTPAIbHBIX KOHTPArcHToB, 00
00s3aTENbHBIX ~ HOpMAarhBax  HEOAHKOBCKMX — KPEIHUTHBIX opraHmzanud  —
[EHTPANbHBIX KOHTPATreHTOB M OCOOCHHOCTAX OCYIIECTBIICHMA bankom Poccun
Ha[30pa 3a MX COONoeHUEM» (3aperuCTpUpOBaHa MuntoctoM Poccuu 6 nexabps
2016 roma, perucTpanuoHHBIA No 44577, ¢ U3MEHEHUAMH, BHECEHHBIMU
Vxasauusmu Banka Poccuu ot 12 anpens 2018 roza Ne 4773-Y (3aperucTpupoOBaHoO
Mumnroctom Poccuu 8 Mas 2018 rofa, perucrparuoHnbiii Ne 5 1015), ot 30 ceHTs0ps
2019 roma Ne 5272-V (3apeructpuposano Muntocrom Poccnn 6 Hosi6pst 2019 roxa,
peructpamuonublii  Ne  56430), ot 27 eppans 2020 roma Ne 5404-Y
(3apeructpupoBaHo MumtocroM Poccun 31 mapra 2020 roga, peruCTPALOHHEIH
Ne 57915) (nanee — Unctpykuus banka Poccun Ne 175-11);

He MeHee JBajUATH IIATA TOProBRIX [IHEH B TEUYCHHE JTr00BIX
30 1IOCIIEOBATENBHBIX TOPIOBBIX JHEH BENMYHMHA OCTATKOB [CHEXKHBIX CPEACTB

B pybmax u (WiIM) MHOCTPaHHOH BaIOTC H (unu) ApPAroLEHHBIX METAIOB

12



KBaIH(HIIIPOBAHHOTO ICHTPANBHOTO KOHTpareHra Ha cCuerax B OJIHOM
MHOCTPAHHOM OpraHM3allii WM TPYNIE CBA3aHHBIX MHOCTPAHHBIX OpraHu3aIvH
He IOJDKHA IIpeBBINIATH 3HAYEHHWE 25 MPOLEHTOB OT BEIMHYMHEL CcOOCTBEHHBIX
cpeacTs  (kamuTana) — KBaNM(HIMPOBAHHOIO  ICHTPATBHOTO KOHTPAreHTa,
OIpENIC/ICHHOM B COOTBETCTBUM C IYHKTOM 2.2 Unctpyknuu bamka Poccnm
Ne 175-H.

st teneit Hacrosimero IlonoxeHus CBA3aHHOCTS HHOCTPAHHBIX OpraHu3aLui
omnpenensercs B COOTBEICTBMM C HacTAMH BTOPOM — YETBEPTOW CTAaThU 64!
QeiepalIbHOTO 3aKOHA OT 10 wmrons 2002 roma Ne 86-d3 «O IlenrpansHOM OaHke
Poccuiickoit  ®enepanuu  (banke Poccun)» (CoOpaHue 3aKOHOJATENILCTBA
Poccuiickoit eneparmu, 2002, Ne 28, c. 2790; 2013, Ne 27, ctT. 3438).».

1.11. B a6zane TpeTheM IyHKTa 2.8 Cl0Ba «YNOJHOMOYEHHOTO OaHka»
3aMEHHTH CIIOBAMH «YTOJHOMOYCHHBIX OaHKOB», CIOBA «C  KPCAMTHLIMH
OpraHM3aIUsAMH, CO3IaHHBIMH B COOTBETCTBUHU C 3aKOHOAATEILCTBOM Poccuiickoit
Oenepanyn» UCKIIOYUTD.

1.12. B nynkre 2.10:

B ab3ame IIEPBOM CJIOBA «HA E€XEIHEBHOH OCHOBE» 3aMCHUTL CJIOBaMH
«KaX B TOPTOBBIH JEHbY, CIOBO «PabOYHX» 3aMEHHUTE CIIOBOM «TOPTOBBIXY;

aG3a1] BTOPOil M3JIOKUTH B CIEAYIOMICH peaKuuy:

«PesynpTaThl  pacdera KO3GQHUIHEHTOB K [O/DKHBI  yYUTBIBATHCA
KBAIM(UIMPOBAHHBIM  LIEHTPAJIbHBIM  KOHTParcHToM  IIpH NpEeAbABICHUN
Tpe6OBaHuMiA K YJYaCTHMKAM KIMPHUHTA 10 HHIUBHAYAILHOMY KJIHPUHTOBOMY
06GECIICUeHHI0O U WHOMY OOeCHedeHHI0 (KpoMe KOJIEKTHBHOIO KIHMPHHTOBOTO
obecrieueHns), NpeIHa3sHad9eHHOMY JUIs 00eCreueHHs HCIIONHCHHS 0053aTEIBCTB
YYaCTHUKOB KIMPUHTa, IOIYMEHHBIX K KIHPUHTY (maylee MpH COBMECTHOM
yIIOMMHaHMM — OOecIedYeHue), B COOTBETCTBHH C IyHKTOM 2.18 wHacrosmero
[lonokeuuss ¥ B IPEIOCTABISEMOH Ha eXXEKBapTAJIbHOM OCHOBE OpraHam
yrpaBiieHus KBATM(HIMPOBAHHOrO LEHTPAIBHOTO KOHTpAreHTa unpopmaru 06
YOpaBICHUH  KPEAUTHBIM  PHCKOM KBATM(PUIUPOBAHHOIO  LIEHTPATIBHOTO

KOHTparcHTa.».
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1.13. B mynkre 2.11:

aG3all TIepBhIA M3JI0KHUTD B CIEAYIONICH PEJAKIIVH:

«2.11. KpanubuuupoBaHHBIi [EHTPAIBHBIA KOHTPAreHT AOJDKCH KayKIbIH
TOPIOBBIfl J€Hb OCYLIECTBIATH MOHHTOPMHI MHCTPYMCHTOB, IPCIOCTABICHHBIX
yYaCTHMKAMH KIMPHHTa B KaueCTBE KIMPHUHIOBOTO obecrnieueHust, C LENbIO
BBISBJIEHHS BO3MOXKHBIX DPHUCKOB KOHIEHTpAaUMH aKTMBOB B KIMPHHIOBOM
obecrieueHny B pa3OMBKE 110:»;

ab3apl BTOPOM W TPETHH IOCHE CIIOB «B KaueCTBE» AOIOIHUTL CIOBOM
CKJIMPUHT OBOTO».

1.14. B nynxre 2.12 cioBa «mo 00s3aTeibCTBAM YYaCTHHKOB KIMPHUHIa,
BKJIIOYCHHBIX B KIMPHHTOBBIM IyJ,» HMCKIIOYHTB, CJIOBO «, BOSHMKAIOMIMM)
HCKJIFOUNTD.

1.15. B oynkre 2.13 coBa «0CyIECTBIATD €XKEIHEBHBIIN» 3aMEHUTh CJIOBaMHU
CKaXIbIF TOPrOBBIMA JE€HDb OCYLIECTBIIATEY.

1.16. B nyskre 2.14 mociue ClIoBa «JO0JDKEH» JNONOIHUTE CJIOBaMU «KaX[IbIN
TOPTOBBIH JIEHB», CIOBA «IIO COCTOSHHIO Ha TMEPBOE HYHMCIO KAXKIOTO MECAHHa,
HO He NO3JHee ITOro pabouero JHA MECSlaA, CICAYIOICTO 3a OTYCTHBIM,)
HCKITIOYHTb.

1.17. B nynkte 2.15 mocie ¢oBa «I0JDKEH» JOIOIHATL CI0BaMH CKXKIBIN
TOPTOBBIA JIEHB», CIOBA «IIO COCTOSHMIO Ha IIEPBOE YHCIO KaXJOTo MECila,
HO HE II03/HEee MATOro pabodero AHA Mecsla, CIEAYHMEro 3a OTYCTHBIM,»
HCKJIIOYUTb.

1.18. B myHkre 2.16:

B ab3ame BTOPOM CJIOBAa «B pPACUETHBIX KPEIMTHBIX OpPTraHU3allnsiX>)
HCKJIFOYUTD;

ab3al TpeTHil IOCie CIOB «y4acTHUKaM KIMPHHIa» IOIMOIHHTE CIIOBAMH
«¥ WHBIM KOHTpareHTam».».

1.19. B nynxre 2.17:

B ab3ale BTOPOM CJIOBa «B PAacUYETHbIX KPEJUTHBIX OPTaHU3ALUAX)

HUCKIIIOYHTE,

14



ab3a1l TpeTHil TOCle CJIOB «YYaCTHMKaM KIMPUHTa» HOIOIHUTE CJIOBAMH
«¥ UHBIM KOHTpPareHTam».

1.20. [TysKT 2.18 U3TOKUTE B CIEAYIOMICH PETAKIMH:

«2.18. KparnhuiupoBaHHbIH HEHTPAIBHBIA KOHTPAreHT AOJDKCH KK b1
TOPrOBBI JI€Hb MNPEABABIATh TpeOOBaHMA K yJacTHHKaM KIHMpHHra IO
obGecrieyeHHI0 B OTHOIIEHHMH BCEX HHCTPYMEHTOB, IPHHMMAcMbIX B COCTAB
obecrieueHus (38 UCKITIOYEHUEM JICHEKHBIX CPEICTB B pyOJIsIX), pAaCCUUTHIBACMBIC
B COOTBETCTBHMM C IlapaMeTpaMH, MCIOIB3yeMbIMH B MOJENH pacHera pasMcpa
obecIieyeHus. ».

1.21. B nynkre 2.19:

B aG3aite BTOpoM mojnyHKTa 2.19.4 cnoBa «(uist EHHBIX Oymar, BBIILYIIEHHBIX
PE3HIEHTaMK)» UCKIIOYUTh, JOIOJIHHTE CIOBAMH «, C yICTOM a03a1eB TPETBETO M
YeTBEpPTOro NOMIYHKTa 2.6.2 nyHKTa 2.6 HacTosero [lonoxenus»;

moANyHKT 2.19.7 U310XHUThH B ClIeIyIONIEH peJaKuu:

«2.19.7. uuble TIieHHbIE Oymaru IIpy YCJIOBHHM, 4YTO IIO OLCHKE
KBaTH(HUITAPOBAHHOTO [EHTPAIBHOTO KOHTPAreHTa INOTCHUMAIBHBIEC MOTCPH,
BBI3BAHHBIC HEHCIONHEHUEM WIM HEHaIeXKaIlMM HCIOJHEHUCM Y4aCTHHKAMH
KJIMPHHTA CBOMX O00S3aTENbCTB MEpel  KBaTHQHIMPOBAHHBIM LCHTPAILHBIM
KOHTPAreHTOM, IOKpBIBAIOTCS JaHHBIMM LCHHBIMU OymaraMy IpH YCIIOBHH
IPUMEHEHHs B OTHOIICHMH TaKHX IEHHBIX OyMar CTaBOK HHIMBHIYaJIbHOI'O
KJIMPUHTOBOTO  OOECIEUCHHs, YCTAHOBICHHBIX C  Y4ETOM  IOBBIIICHHOIO
ko> uIenTa, pacCYUTHIBACMOIO B COOTBETCTBUH C BHYTPEHHEH METOIUKOM
KBAIH(HUIMPOBAHHOTO IIEHTPAIILHOTO KOHTPAIreHTa. ».

1.22. B nynkre 2.20 ci10Ba «, KasHadeHcKue Oymaru ui Oymaru LeHTpaIbHBIX
GAaHKOB rocyJapcTs — wieHoB Opranusaluy 9KOHOMHUIECKOTO COTPYAHMYIECTBA U
Pa3BUTHS» UCKIIOYHTH.

1.23. TTysxkT 2.22 JOTOIHATH CIIOBAMH «, & TAK)KE HENOMYIICHUA HETaTUBHOTO
BITHSTHUS.

1.24. AG3ampl BTOpOHM, TPETHH, IATHIA, IIECTOH, BOCbMOM IyHKTa 2.23

[IPU3HATH YTPATUBILIHNMHU CHILY.
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1.25. B nyskTe 2.24 cnoBa «, 00eCre4HTh CBOEBPEMCHHOCTLY 3aMCHUTE
CJIOBAMH «B IeJIIX o0ecreueHns: CBOCBPEMCHHOCTIY.

1.26. B nyukre 2.27 coBa «IIpOBOJUTH Ha eXeIHEBHOM OCHOBE» 3aMEHUTH
CIIOBAMY «KaX/IBIii TOPTOBBIA JIE€Hb IIPOBOJUTEY.

1.27. HysxT 2.30 U3JI0XKHTH B CIEAYIOMICH PEIAKIHIH:

«2.30. KamuduiupoBaHHblil HEHTPAIbHBIH KOHTPAreHT AOJDKEH IIPOBOUTE
B PaMKaX BHYTPEHHETO KOHTPOJS MEPONpPHATHS 110 KOHTPOJIO 3a cobroeHueM
TpeGOoBaHuil, yCTAHOBJICHHBIX IIABOH 2 HACTOSIIETO ToJoKeHus, ¥ IIPEJOCTABIIATD
ALy, OCYIIECTBISIOMEMY (YHKIMM EIMHONMYHOTO HCIOTHMTEILHOIO OpraHa
KBIMGUIMPOBAHHOTO IIEHTPAILHOrO KOHTpareHra, OTIET O coOJII0ACHUH
yKa3aHHBEIX TPEOOBaHMH HE pExe OHOTO pasa B KBapTall. PyKOBOAUTEIb CILYKOBI
BHYTPEHHETO KOHTPOIS (JIMLO, €ro 3aMenaroliee) JODKeH B TedeHue paboyero JHs
CO OHS ONpEIeCHMI BEPOSATHOCTH BO3HMKHOBCHUA H (unm) peamusanuu (axra
HEBBITIOTHEHHs TPEOOBAHMH, YCTAHOBIEHHBIX TJIaBOW 2 HACTOSIIETO [Tonoxxenus,
JOBECTH 10 JIULA, OCYIIECTBISIONIETO (YHKIMHN €IMHOINIHOrO HCHOIHATEILHOTO
opraa  KBaJIMGUIMPOBAHHOIO  LEHTPAIBHOIO  KOHTPAreHTd, yKa3aHHYIO
UHGOPMALHIO.».

1.28. AG3ar] BTOpO# myHKTa 2.32 NpHU3HATh yTPATUBLIINM CHILY.

1.29. IIynkT 2.34 U3/I0KUTE B CIEAYIOEH PENaKINN:

«2.34. KpanubuuupoBaHHBIA  IEHTPAIbHBIA ~ KOHTPAreHT — JOJDKCH
IPeSyCMOTPETH B IIPaBHIAX KIMPHHIA HOPSAIOK U KOHKPETHBIC CPOKH NIPOBEIECHUA
POLIEAYPHl 3aKPHITHS TO3HMIMHA Y4aCTHUKOB KIMPHHIE, HE WCTIONHHBIIMX WIIH
JCHONHMBIINX — HEHAIIEKAUM  o0pasom  cBoM  00s13aTenkCTBA  HEPEA
KBIH(UIMPOBAHHBIM  IEHTPATBHBIM  KOHTPareHTOM, — HE  ABIOUIHCCA
0053aTe)IbCTBAMHU, KOTOPBIE UCIIOJIHEHBI B COOTBETCTBUM C HaCTBIO 8 crarpu 18
®epepainbHOro 3axona «O KIHPHATE, KIMPHHTOBOH I€ATEABHOCTH U LICHTPAILHOM
xouTparenTe» (Cobpanne 3aKOHONATENbCTBA Poccuiickoit @eneparmy, 2011, Ne 7,
ct. 904; 2018, Ne 24, cr. 3399), B 3aBUCHMOCTA OT BHJ3, JMKBUAHOCTH
y (WIH) PHIHOYHOM CTOMMOCTH MHCTPYMEHTa, 1O KOTOPOMY OTKpbITa TOSHIIMA

YKa3aHHBIX YYACTHHKOB KIMPHHTA.».
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1.30. IIynkT 2.37 U3I0XUTH B CHEAYIOMEH PEAAKIMY:

«2.37. KBanundunupoBaHHbIHA [IEHTPaIbHbIA KOHTPAreHT HOJDKCH IIPOBOIUTE
OIEHKy  (DMHAHCOBOH  YCTOMYIUBOCTH oprapu3anui,  IPeHOoCTaBIAIOIIMX
JIMKBUAHOCTh KBATM(HUIMPOBAHHOMY LEHTPIPHOMY KOHTPAreHry B HE/LIX
(DMHAHCUPOBAHMS MEPONPHATHH, NPEAYCMOTPEHHBIX IUIAHOM BOCCTAHOBICHHA
GHHAHCOBO# YCTONYMUBOCTH, Pa3pabaThIBacMbIM Ha OCHOBAHUH HaCTH 1 cratem 11!
deepanbHOTO 3aK0oHa «O KIMPHHTE, KIMPHHIOBOK IEATENbHOCTH M HEHTPAILHOM
xoutparente» (Cobpanue 3aKOHOAATENLCTBA Poccuiickon ®eneparmy, 2011 Ne 7,
cr. 904; 2016, Ne 1, ct. 23), ¢ KOTOPBHIMU 3aKTHOYCHBI IOTOBOPEI (cormnameHus),
He peXe OJHOI0 pa3a B KBapTajL».

1.31. TIyHKT 2.39 U37I0XHUTE B CIEAYIOIICH PEIAKIIHH:

«2.39. KpayupupoBaHHBIA LIEHTPAJIbHBII KOHTPAreHT [0JKEH NPOBOAUTE
AHAJIM3 MOTEHIMAIBHBIX PUCKOB, B TOM YHCJIC YJIaCTHHMKOB KIMPHHTE, a TaKXe
AHAMM3 JIOXOJOB M pAacXOA0B IpH IUIAHAPOBaHMM JOMyCKa K KIMPHUHTY
0053aTeNbCTE, BO3HMKAIOIIMX M3 JOrOBOPOB, B TOM 4YHCIC TIPOM3BOAHBIX
(QMHAHCOBBIX MHCTPYMEHTOB, NPEJMETOM KOTOPBIX SBIIAIOTCA HCHHBIC Oymary,
MHOCTpAHHAs BaloTa M (WIM) HMHOC MMYIIECTBO, B OTHOIICHMH KOTOPBIX
KBAIHQULUPOBAHHEIM  LCHTPAIbHBIM  KOHTPAar€HTOM  KIHMDHMHI  paHee
HE OCYILIECTBIIAJICS, B COOTBETCTBUHM C LOPSIKOM, YCTAHOBJICHHBIM BO BHYTPCHHUX
HOKYMEHTax KBanM(HIIPOBAHHOIO LEHTPAIbHOrO KOHTPareHTa.».

1.32. B nynkTe 2.40 ci10Ba «B paMKax BHYTPEHHETO KOHTPOILD) MCKIIOTUTB.

1.33. B a63amax BTOPOM — YETBEPTOM IIyHKTa 2.43 u(pbI «2.1-2.5,2.7-2.42»
3aMeHMTh nudpamu «2.1-2.42».

1.34. Tpunoxenne 1 M3MTOXHTL B PENAKUMH IPUIOKCHUA K HACTOAIICMY
Yka3aHH1o.

1.35. AG3arp! IATHI U CeapMO#t IyHKTA 2 NprIoxeHus 3 nocie cioB «baHka
Poccumy JOTIOTHHATE CIIOBaMy «, MunnctepcTsa huHancoB POCCHICKOH ®deepanuny.

1.36. B aG3ane 4eTBEpTOM ITyHKTA 1 IPUIOXKEHHA 4 CII0BA «, Ka3HA4YCHCKUX
Gymar Wi Oymar LEHTPaIbHBIX OaHKOB TrOCYHapCTB — HIICHOB OpraxHuzanuu

3KOHOMUUYECKOT0 COTPYAHNIECTBA U pa3sBUTHA» UCKIIHOYUTD.
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1.37. B npuioXeHuu S:

aG3a1l 4eTBEPTHIM IIyHKTa 1 H3JI0KHUTH B CJIeOyIOIEN peaaKuuu:

«AK — WHBECTHIIMOHHBIE AKTHBBI, COCTOALINE U3 JOJIOBBIX HECHHBIX Oymar,
BKTIOUEHHBIX B KOTHPOBAIbHBIM CIHCOK IIEPBOTO (BBICIIETO) YPOBHS XOTH Ob1
ONHOW M3 POCCHICKUX GUPXK, M HMHBIX HHBECTHLHOHHDLIX aKTHBOB C KPEeIUTHBIM
pEeHTHHIOM OPHIMHYECKOro IHIA, SBIIAIOMICrOCH mopyduTeneM (rapaHroMm) I0
COOTBETCTBYIOIIEMY BBIIYCKY LEHHBIX GyMmar, KpeAUTHBIM PCHTHHIOM BBIIyCKa
IIeHHBIX OyMar, KpEAUTHBIM PEHTHHIOM SMUTCHTA YKa3aHHBIX HEHHBIX Oymar (it
JIOITOBBIX [IEHHBIX OyMar, 32 MCKJIIOYCHHEM TOCYAapCTBEHHBIX JOJITOBBIX LEHHBIX
6ymar Poccuiickoi @enepanuu U JOITOBBIX neHnbix Oymar Banka Poccun),
KPEAUTHBIM DPEHTUHIOM KOHTPArcHTa (m1s JEHEXHBIX CPEACTB B pyoisax
JParoOlEHHBIX METaJLIOB), IPHCBOCHHBIMU KPEIMTHBIM PEMTHHIOBLIM ar¢HTCTBOM
He HWOKEe ypOBHS, ycTaHOBIEHHOro COBETOM HHMPEKTOPOB Banka Poccum B
COOTBETCTBHH C IIYHKTOM 17° gacTu MEepBOM CTaThbU 18 denmepalibHOIO 3aKOHA OT
10 mrons 2002 roxa Ne 86-®3 «O LlenTpanbHOM OaHKe Poccuiickoit Denepanun
(banke Poccum)», MM MHOCTPAHHBIM KPEAUTHHIM PEUTHHIOBBIM ArcHTCTBOM Ha
ypopHe He HmKe «BBB-» 10 KIacCH(HUKALMH HHOCTPAHHBIX KPEIHUTHBIX
PENTHHIOBBIX Ar¢HTCTB «Ic-sun-Tlu Tno6an Peirrunarey («S&P Global Ratings») u
(mmn) «Duty PorTHHIC» («Fitch Ratings») u (uin) «Baa3» no kimaccuduKanu
MHOCTPAHHOTO KPEJUTHOTO PEHTHHIOBOTO aTCHTCTEA «Mynuc Unsectopc CepBuC»
(«Moody's Investors Service»), U (WIM) CYBEPECHHBIM KPEIAUTHBIM PEUTHHIOM,
0GBEKTOM KOTOPOTO #BJSICTCA HMHOCTPAHHOE TIOCYAapCTBO, B TOM HHCIIE
MHOCTPAaHHOE TIOCYHapCTBO, CYBEpEHHBIA  KPEIMTHBIH pedTHHT  KOTOPOTO
MCIIONB3yeTCS  JJI  ONPEACIICHUS KPEIUTOCIIOCOOHOCTH ~ CTPaH, —BXOIAIIMX
B MEXIyHapolHoe OOBEAMHEHHE M HCIHOJIB3YIOMHIX MHOCTPAHHYIO BaJIIOTY
B KauecTBE HAIMOHAIBHOH, IPUCBOCHHBIM KPCAUTHBIM PEATHHIOBEIM aréHTCTBOM
He HWKe YpoBHA, ycraHoBjeHHOro COBETOM JHPEKTOPOB banka Poccnu
B COOTBETCTBMH C IYHKTOM 17° 4acTu NEpPBOH CTaThH 18 ®emepanbHOro 3aKoHa OT
10 wmronst 2002 roma Ne 86-®3 «O llentpajpHOM 6auxe Poccuiickoit denepanuu

(banke Poccum)» (st ICHEXHBIX CPEICTB B VHOCTPAHHOM BaJIIOTE);»;
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IYHKT 2 H3JIOXKHTh B CIIEYIOMICH PeIaKLun:

«2. VIHBECTHIHOHHBIE aKTHBHI B HEJSIX HAcTOAmero I1oNoxKeH s BKIIOYA0T
B ce6si BCE AKTUBEI KBAIM(MUIMPOBAHHOIO [IEHTPAIbHOTO KOHTPAareHTa, B TOM 9HCIe
JeHEXHBIE CPEJCTBA, HAXOIAMECs Ha KOPPECTIOHICHTCKUX CUCTaX, OTKDBITHIX B
Banke POCCHH U KPEIWTHBIX OPTaHM3alUsaX, KOPPECIOHIEHTCKUX ¥ MHBIX CHCTAX,
OTKPHITHIX B HAIMOHAJIBHBIX (ueHTpaibHBIX) OaHKax TroCyHapCTB, ABIAOIIHMXCH
ygacTauxkamu Cozpyxectsa He3aBuCHMBIX TocyzapcTs, a Takke B OaHKax-
HEpEe3WIEHTaX X MHOCTPaHHBIX FOPMAMYCCKUX JIHULAX, OCYIIECTBISIOMMX B
COOTBETCTBMH CO CBOMM JIMYHBIM 3aKOHOM (YHKIHMH, aHaJIOTHYHBIE GYHKIUAM
I{eHTPATBHOTO KOHTPArcHTa, KIMPHHIOBOH OpraHi3aluy, OpraHu3aTopa TOPrOBIH
1 (WIK) pacyeTHOTO JEMO3UTapHs, a8 TAKKe nopTQeny akTUBOB, CPOPMHUPOBAHHDIC
M3 HHCTPYMEHTOB, B KOTOpPBIC KBaU(HIMPOBAHHBIH IIEHTPaIbHBIH KOHTParcHT
pa3MeInaeT BpeMEHHO CBOOOHEIE CPE/CTBA. s neneit Hactosmero [1onoxeHns K
MHBECTHIIMOHHBIM aKTHBaM HE OTHOCATCS ~ aKTHBBI KBaIU(UIIMPOBAHHOTO
IIEHTPAJIBHOTO KOHTPAreHTa, CBA3AHHBIC C 06111eX03IMCTBEHHON AEATEIIBHOCTBIO. ),

JIOTIOJTHHATH ITyHKTOM 3 CIEIYIOILETO COACpKaHUA:

«3. B ciyyae OJHOBPEMEHHOTO HAIHMYMSA KPEAUTHOTO pEUTHHIa SMUTCHTA
u (WiK) KPEeIUTHOrO PeiTHHTa FOPUIMYECKOTO UL, ABISIOMEroCA HIOPY4YUTENEM
(rapaHTOM) II0 COOTBETCTBYIOLIEMY BBIIYCKY LEHHBIX Oymar, ¥ KpEAUTHOTO
peiiTHHra BBIIYCKa HEHHBIX OyMar INpHMEHACTCH KPEIUTHBII PEHTHHT BBIITYCKA
leHHBIX GyMar, a B CIy4ae OJHOBPEMCHHOTO HAJMYHA KPEINTHOTO perTHHIA
SMHUTEHT2 ¥ KPEJWTHOIO pEHTHHra IOPHIMYECKOro Jinia, SIBJISIOILETOCs
nopydureneM (rapaHToM) IO COOTBETCTBYIOLIEMY BBIIYCKY LleHHBIX OyMar,
IPUHMMAETCS] HAUBBICIINK M3 KPEAUTHBIX peiiTHHIOB, MIPUCBOCHHBIX KPEIUTHBIM
PEHTHHIOBHIM ~AreHTCTBOM HJIM MHOCTPAHHBIM  KPEAHTHBIM PERTHHTOBBIM
areHTCTBOM.

B ciry4yae OJHOBPEMEHHOIO HalM4Hs KpeAUTHOIO pEHTHHTa, IPHCBOCHHOTO
KPEUTHBIM PEHTHHIOBBIM ar¢HTCTBOM, M KPEIUTHOIO peiTHHra, IPUCBOCHHOIO
MHOCTPAHHBIM KPEOMTHBIM PEHTHHIOBBIM areHTCTBOM, NPUMEHACTCH KPEIUTHBIA

PEHTHHT, TPUCBOCHHEI KPETUTHEIM PEHTHHIOBBIM aT€HTCTBOM.».
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2. Hacrosimee Yka3zanue BCTymnaeT B CHILy 1o uctedeHud 10 qHel mocie nHs

ero o(pUIHANTBHOTO OMyOIMKOBAHUS.

IIpencenarens
[{lenTpanbHOro 6aHka

Pocculickoit @enepanuu

0.C. HabuymuHa
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[Ipunoxenue

K Yka3zanuro banka Poccun

or/9okiedfy 2022 roma Ne 294 -Y

«O BHecernu m3MeHnenui B Ilonoxxenue banka Poccuu
ot 1 HosOpst 2018 roma Ne 658-11»

«IIpunoxenue 1

k Ilonoxxenuto banka Poccun

ot 1 HosOpst 2018 roma Ne 658-11

«O TpebGoBaHUAX K KBATU(PHUIIMPOBAHHOMY LIEHTPAIEHOMY
KOHTPAreHTy, NOpsIKe IPU3HAHUA Ka4eCTBa YIPaBJICHUS
LEHTPAILHOr0 KOHTPareHTa yIOBIETBOPUTEIbHBIM, 00
OCHOBAHMSIX U MOPSIKE IPUHATHUS PELIEHHUS O IIPU3HAHUU
Ka4yecTBa YIPaBJIEHUS LIEHTPAJbHOIO KOHTPAareHTa
HEYIOBJIETBOPUTEIBHBIM, IIOPSAAKE TOBEICHHS
HHGOPMAIHH O IPUHATOM PEUICHUHU 10 LEHTPaIbHOTO
KOHTparcHTa»

Pacuer
BeINYUHBI KO3 (PHUIIMEeHTa PRIHOYHOI'O PHUCKA

B paMKax YIIpaBJICHUA PIHOYHBIM PHUCKOM

1. Benuuuna koab¢uumenTa peiHOYHOrO pucka PP1, xapaxrepusyromero
qyBCTBUTEIHLHOCTH COOCTBEHHOTO MOPT(ENS HHCTPYMEHTOB U OTKPBITHIX ITO3ULIUH,
OIIpeIeNICHHBIX B ab3ariax BTopoM — mectoM ImyHkTa 1.1 ITonoxxenus banka Poccun
or 3 pekabps 2015 roma Ne 511-I1 «O mnopsanke pacyera KpEOUTHHEIMU
OpPraHM3AIMSIMHU BEIIMYMHBI PHIHOYHOIO PHUCKA» (3apEeruCTpUpOBaHO MMHIOCTOM
Poccun 28 mexabpst 2015 roma, perucrpaumonHsiid Ne 40328, ¢ M3MEHEHUAMY,
BHECEHHBIMM YKa3zaHusMu banka Poccum ot 15 HOa0ps 2018 roma Ne 4969-V
(3apeructpupoBano Muntoctom 7 mapta 2019 roga, peructpaunonssii Ne 53986),
ot 27 derpans 2020 roga Ne 5404-V (3apeructpupoBaHo MuHroctom 31 mapra
2020 roma, peructparuonusii Ne 57915), ot 30 centsiops 2019 roma Ne 5272-Y
(3apeructpupoBano Munroctom 6 HosiOpst 2019 roga, peructpanronssiii Ne 56430),
ot 28 derpansa 2022 roma Ne 6075-Y (3apeructprupoBano MuHrocTtoMm 4 ampens

2022 ropa, perucrpanuoHHbi Ne 68056)° (mamee — cOGCTBEHHBIA MOPTOhENTH

3 3apeructpupoBano MumnroctoMm Poccun 28 nexabps 2015 rona, perucrpauuonssiid Ne 40328, ¢ u3aMeHeHHAMH,
BHECEHHBIMU YKasauusamu banka Poccuu ot 12 anpenst 2018 roxa Ne 4773-V (3apeructpupoBano MunroctoMm § mMas
2018 ropna, peructpanuonnsiii Ne 51015), ot 30 centsbps 2019 roga Ne 5272-Y (3apeructpupoBano MuHIOCTOM
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MHCTPYMEHTOB ¥ OTKPBITBIX MO3UIHH), K pHIHOYHOMY PHUCKY, PACCYMTBIBACTCSA KaK
OTHOWICHHE CPEOHUX OXHUIAEMBIX I10T€pPb, KOTOPBIE MOXKET IIOHECTH
KBATH(DHUINPOBAHHBIM [EHTPAIbHBIA KOHTPareHT I0 COOCTBEHHOMY IOPT)EIo
HHCTPYMEHTOB M OTKPBHITBIX IO3UIMHA IPH YCIOBHM, YTO IIOTEPH IIPEBBICAT
3HAYEHHE CTOMMOCTHOM Mepbl pucka (value-at-risk), kK BEJIMYMHE COOCTBEHHBIX
cpeacTB  (kamuTana) —KBATM(HUIMPOBAHHOIO  LEHTPAJBHOIO  KOHTPAreHTa,

paccuuTaHHOE HA ropu3oHTe 10 AHEH ¢ BepOSATHOCTHIO 99 NpoLeHTOB 10 GopMyIIe:

CVaR10 IHeH

PPl = ———— X 100%;

cc

rae:

CC - BenuuMHa COOCTBEHHBIX CPEJCTB (KamnuTana) KBaIU(QHIHPOBAHHOIO
[ICHTPAJIBHOTO KOHTPAreHTa, OMpeJeNeHHas B COOTBETCTBHHM C IIyHKTOM 2.2
Wuctpyxuuu banka Poccuu Ne 175-U;

CVaR'® 7™  _  ycjoBHas CTOMMOCTh IIOJ] PHCKOM — BENMYHHA,
XapaKTEepPH3YIOIIas CpeiHee 3HaYeHHE [0 OJHOMPOIIEHTHOM BBHIOOpKE HAUXYIIUX
HETaTHBHBIX IS KBaJH(PHIMPOBAHHOIO IIEHTPAJBPHOIO KOHTPAarcHTa M3MEHEHUH
CTOMMOCTH COOCTBEHHOrO MOPT(ET HHCTPYMEHTOB U OTKPHITHIX O3HLIMN Ha JaTy
pacuera.

2. I'my6una Bpi6opku Bemuuunsl CVaR'!® ™" g pacuera HODKHA OBITH HE
MeHee 12 MecsieB M BKIIOYATh B ceOsl MEpUOAB! C HAUXYAIMM MECSYHBIM
HU3MEHEHHEM COBOKYIIHOM CTOMMOCTH COOCTBEHHOI'O HOpT(enss MHCTPYMEHTOB U
OTKPBITBIX MO3MIIMHA, COCTaB KOTOPOro 3a(UKCHpOBaH MO COCTOSHHUIO Ha JaTry
pacuerta, 3a nociennue 10 ner. IIpu oTCyTCTBHM AAaHHBIX 33 pacCMaTPHBACMBIH
nepuos pacuer BenuunHbl CVaR!? ! ocyiiecTBISETCS ¢ HCTIOIb30BAaHUEM JaHHBIX
[0 CXOXHM HHCTPYMEHTaM, BXOASIMM B TOpTdens KBaau(pHIMPOBAHHOTO
LCHTPAJIHOTO KOHTPAreHTa, [0 KOTOPEIM MMEIOTCS JIAHHBIE 32 YKA3aHHbIH IIepPHOI,
C y4YEeTOM KpPHUTEPHUEB COOTHECEHHUS HHCTPYMEHTOB, BXOJAIIUX B HOPTQENb
KBATM(UIMPOBAHHOTO LIEHTPAJILHOTO KOHTPAreHTa, CO CXOKUMHU MHCTPYMEHTaMH,

YCTaHOBJICHHBIMHU B METOJJUKE CTPECC-TECTUPOBAHUS PHUCKOB KBAIU(UIIMPOBAHHOTO

6 HosOps 2019 ropa, perucrpanuonHsiii Ne 56430), ot 27 ¢espans 2020 rona Ne 5404-Y (3aperncrpupoBaHoO
MumnzocroMm 31 mapra 2020 roaa, peructpanuoHHsIi Ne 57915).
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LEHTPAJIBHOTO KOHTPAareHTa B COOTBETCTBUM C MyHKTOM 3.14 Ilomoxenus Banka
Poccuu Ne 576-I1.

3. Ilpu ompeneneHUH BEIOOPKH B COOTBETCTBHH C IIyHKTOM 2 HACTOSILETO
IPWIOKEHAA KBAIM(ULIMPOBAHHBIA LIEHTPAIBHBIA KOHTPareHT BIpaBe He
YUUTBIBaTh OTACNBHBIE IIEPUOABI, B KOTOPHIX MPOU3OIICHIINE COOLITHS IIO
pelieHui0  KBanM(QUUUMPOBAaHHOIO  IEHTPAIBHOTO  KOHTpPAareHTa  SBISIOTCS
HEPCANNUCTUYHBIMU JJI1 HMX IOBTOPEHHUSA B OyAyImIeM C Y4eTOM SKOHOMHYECKOI
CHUTyallM¥ HA MOMEHT IIPOBEJCHHUS pacueTa PhIHOYHOTIO PHCKA.

WUupopmanusas o  OpHHATOM — KBAIHGUIHPOBAHHBIM  IEHTPAJIBHBIM
KOHTPareHTOM PEIICHUH, IPEAYCMOTPEHHOM B a03ale IepPBOM HACTOSIIETO IIYHKTA,
MH(pOPMALK O €ro BIMAHHM Ha BEIWYMHY PHIHOYHOTO PUCKA M OOOCHOBaHHUE
JAAHHOTO  pEIICHHS  HalpPaBIIOTCA  KBAIMGHUIHMPOBAHHBIM  [IEHTPAILHBIM
KOHTparentoM B bauk Poccnu ogHOBpeMEHHO ¢ OT4eTHOCTHIO 1o (hopme 0409703
«CBeJieHns 0 JeATeNIHOCTH KBATM(HUIHMPOBAHHOTO IIEHTPAIBHOTO KOHTPAreHTa U
CBEICHUSI O KOHICHTPAllMM KPEJUTHOIO PHUCKA HEHTPAIBHOIO KOHTPAreHTay,
npenycMoTpeHHon YkazanneM banka Poccuu Ne 4927-V.

4. KpanuQuuupoBaHHBIA LCHTPAIbHBIA KOHTPAr€HT JOJDKEH IPOBOIHUTH
IPOLENYPY OIEHKM TOYHOCTH MCIIOJNB3YEMOM METONUKU pacyeTa BeJIMYMHEI
CVaR' ™% (nanee — nponeaypa onenku). [Tpoueaypa OHEHKH A0JKHA IIPOBOJAUTHCS
Ha HCTOPUYECKUX [AHHBIX, MyTeM CpaBHeHUS BenmuuHbl CVaR!® ™% 33 gaynpiii
TOPIOBBIH [ICHb C BEIMYMHOM (HaKTHUeCKOro OOECLIEHEHHsI MO COOCTBEHHOMY
NOPTGENI0 HHCTPYMEHTOB ¥ OTKPBITHIX MO3UIMHA. [Ty6HHa HCTOPHYECKUX NAHHBIX
AOIDKHA COCTaBJIATH He MeHee 12 mecanmes. Ilenpro mpoBemeHHs HPOLEAYPEI
SBIIIETCA OLIEHKA COOTBETCTBHMS pacueTHOM BeauuuHbl CVaR!'® ™% penpuppe
CVaR'® ™ gonyyaemoii ¢ BEPOATHOCTHIO 99 HPOLEHTOB. Kpurepun u nopsoox
IIPOBEJCHHUS IIPOLENYPHI OLICHKH, & TAKXKE CIIy4yaHl BHECEHHS H3MEHEHUH B IOPAIOK
pacuera BemuunHbl CVaR'!® ™ onpepenstores KBamuUIEPOBAHHBIM LIEHTPAJIbHBIM
KOHTPAareHTOM BO BHYTPEHHHX JOKyMeHTaX. IIpoBenenme mnporieaypsl OLEHKH

AOJDKHO OCYHIECTBIIATHCS HE PEXKE OQHOIO pa3a B KBapTajl.».
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