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Cmamebs 1. O6wue nonoxeHus

1.1.

1.2.

B cootBeTcTBUM € HacTosiwel metoamkon HKO HKLL (AO) (manee - KNMPUHIOBbLIN LIEHTP)
NpPoOM3BOAUT BbIGOP MHOCTPaHHbLIX BaOT U LEHHbIX 6ymar, MpMHMMAeMbIX B KauyecTse
O6ecneueHns Ha CpouyHoM pbiHKe TMAO MockoBckast Bupxa, a Takxke onpeaensier
MaKCMMasibHYl0 CyMMy KaXKAOW MWHOCTPAHHOW BasoTbl M MAKCMMasbHOE KOJIMYECTBO
LEHHbIX 6yMar Kagoro 3MUTEHTAa, BWAA, KaTeropuu, TUMa, YYUTHIBAEMbIX B KauyecTBe
O6ecneyeHns 0AHOro YUacTHMKa KIIMPUHra.

TepMuHbI, CcreumanbHO He onpedeneHHble B JAHHOM  [OKYMEHTE, WUCMOMb3YyTCa B
3HayeHusax, onpegeneHHbix Mpasunamum knnpuvHra HKO HKL (AO) v HopMaTMBHbLIMU
akTamn baHka Poccuu.

Cmambs 2. LJeHHbIe 6yma2u u uHocmpaHHbIe 8aJlloMmbl, MPUHUMaeMble 8 Kayecmee
O6ecneyeHus

2.1

2.2.

LeHHble 6ymaru, npuHMMaemble B KadectBe ObecrieueHuns (ganee — LleHHble 6ymarm
obecneyeHns), U MHOCTPaHHbIE BasntOTbl, NpUHMMaeMble B kadectBe ObecnieveHus (panee
— WHocTpaHHble BantoTbl obecrneveHust), AO/MKHbI yAOBNETBOPSTb TpeboBaHMsIM baHka
Poccun, Brtouass TpeboBaHust BaHka PoccuM K KAQuyecTBy YMPaB/IEHUS KPeaMTHOM
OpraHv3aumu, ocyLLecTBAsoWEN MYHKUMM LEHTPANIbHOrO KOHTpareHTa.

MepeyeHb MHOCTpaHHbIX BantoT obecnedyeHus u LeHHbix 6ymar obecneyenus (panee —
MNMepeyeHb) C YyKasaHWEM MaKkCUManbHOM CyMMbl Kakaoon WHOCTpaHHOW  BanoThbl
obecneyeHnss M MakcMMarnbHOro KonudectBa kaxgou LleHHon 6ymarn obecneyeHus
nybnukyetca Ha Cante KnupuHrosoro ueHTtpa no agpecy http://www.nkcbank.ru/ (nanee
— Cawr).

Cmambs 3. MakcumanbHoe konu4ecmeo LjeHHbIx 6ymae ob6ecrne4yeHusi o0OHO20
YyacmHuka knupuHaa

3.1

MakcnmanbHoe KomdecTBo LieHHbIx Bymar obecnedeHuns, yunTbiBaeMblX Ha pasaenax aAeno
peructpa obecrneyeHuss OAHOMO YyacTHMKA KAMpuHra B kadectBe ObecneyeHus,
onpeaensieTcs no ¢gopMyne:

Nmaxs)_ = Min ( Newin * FF * K / (Npo / 2), Vrorr * Kv ),

roe:

Nsbin KOJIMYECTBO BbINyLWeHHbIX LleHHbIx 6yMar obecneyeHns;

FF koapduumeHT free-float, ycraHoBneHHbIN WHAEKCHBIM KOMUTETOM
MNMAO Mockosckast bupxa;

Nro KOJINYECTBO YYaCTHUKOB K/IMPUHra;

K aonesBov KoapduuMeHT (ycTaHaBnMBaeTcs paBHbiM 0,01);

Vroer cpefHeaHEBHON 06beM TOproB B pybnsx 3akstouaeMbix B Cektope
pblHka OCHOBHOM pbIHOK (hoHAOBOIO pbiHka MAO MockoBckasi Bupxa
no AaHHou LleHHon Bymare 3a npeablaywme 6 MecsueB;

Kv fonesol koadduUmeHT, ycTaHaBIMBaeMblil paBHbIM 0,03.

MonyyeHHoe 3HaYeHne OKPYrSETCs MO NpaBuiaM MaTeMaTUYECKOro OKPYrIEHNS A0 LIENoro
yncna Tak, YTobbl B ABYX CTApLIMX paspsiaax oCTanocb He 6onee AByX UMdpP, OTIMYHBIX OT
Hyns.

Cmambs 4. MakcumanbHasi cymma MHocmpaHHolU eantomsbl obecrie4eHusi o0OHO20
YyacmHuka knupuHea

MHocTpaHHasi BanoTa obecrneyeHust y4YMTbIBAEeTCS Ha pasfenax [AEHeXHOro perucrpa
obecrneyeHns 6e3 OorpaHMYeHUsl Ha MaKCMMasbHYlD CyMMy, €C/IM MHOE He YCTaHOBEHO
peLlleHneM KnMpuHroBoro LieHTpa.



Cmambsi 5. BHeceHue usmMeHeHul 8 nepevYeHb MHOcmpaHHbIXx easrom obecnevyeHusi
u LjeHHbIX 6yMmaz obecneyeHusi

5.1.

5.2.

5.3.

5.4.

5.5.

5.6.

BHeceHWe B lNepeyeHb HOBbLIX MHOCTPAHHLIX BastoT U LEHHbIX GyMar OCyLecTBASIETCS Ha
OCHOBaHuM peLleHns KnMpuHroBoro LeHTpa. YKasaHHOE pelleHue BCTYnaeT B Cuiy B AaTy,
onpefenéHHytlo  pelleHMeM K/MPWMHroBOro UEHTpa, HO He paHee onyb/MKOBaHus
COOTBETCTBY!OLLEN MHDOpMaLmn Ha CaliTe.

KNMPUHIOBbI LEHTP €XeKBapTasibHO, He MNO3gHee fAaTbl BCTYM/IEHUS B CWy CrMcKa
LeHHbIX 6ymar ans pacyeTta MHaekca MMBB B HOBOM peaakuuv Npou3BOAMT MEPECMOTP
Tekywero [MepeuyHss u, ecnn LleHHas Gymara obecneveHuss unm MHOCTpaHHas BantoTa
obecneyeHnss He yaoBneTBOpsitOT TpeboBaHusM Crtatb 0 HacToswen MeToauku,
NpuHUMaeT pelleHne o6 Mx MCKIYeHnn m3 MNepeyHs. YkasaHHOe pelleHne BCTynaeT B
cuny B AaTy, onpefenéHHylo peleHneMm KAvMpuHIoBOrO LEHTpa, HO He paHee
ony6/IMKOBaHWs COOTBETCTBYOLEN MHOopMaumun Ha CaitTe.

MepepacyeT MaKCMManbHOrO KOMMYecTBa Kaxgaow LleHHoW 6ymarm obecnedyeHus
NPON3BOANTCS EeXeKBapTanbHO, He Mo3gHee AaTbl BCTYMAEHUS B CWY CMKUCKA LUEHHbIX
bymar ans pacyeta WHpekca MMBB B HOBOM pepakumn. B criyyae usMeHeHus nocne
nepepacyeTa pacCYMTaHHOrO B COOTBETCTBUM C MOPSAKOM, onpeaeneHHoM Crtatbei 0
HacTosien MeToauMKM, MaKCMManbHOIMO KONMYECTBa onpeaenieHHon LleHHon 6ymaru
obecneyeHunsi, KNMpUHroBbIi LEHTP U3MEHSIET MakCMMasnbHOE KOSIMYECTBO TOSIbKO B TOM
Cny4yae, €CM HOBOE 3Ha4yeHMe OT/MYaeTcsl OT cTaporo 6onee yeM Ha 15%. YkasaHHoe
pelleHne BCTynaeT B CWIy B AaTy, ONpeaenéHHyio pelweHveM KnMpuHroBoro ueHTpa, HO
He paHee onybnMKOBaHUS COOTBETCTBYIOLEN MHbopMaLmmn Ha CaiiTe.

B cnyyae HeobxoguMoCcTM B CBSI3U C  M3MEHMBLUMMWUCS  PbIHOYHBIMW  YCIIOBUSIMU
KNVMpWHroBbIM LIEHTP WMeeT npaBo Ans obecneyeHuss nukBuaHocTM ObecnedyeHns
MPOBECTU BHEMNIAHOBbIN NepecMoTp MNepeyHs U NPUHATL peLleHne 06 UCKTIOYEHUN U3 HEro
MHocTpaHHoli BantoTbl obecriedeHnss u/wnmn LleHHol 6ymarn obecnedeHusi. YkasaHHOe
peleHne BCTynaeT B CMy B AaTy, onpeaenéHHyto peweHneM KAMpUHroBoro LieHTpa, HO
He paHee ony6/MKOBaHMS COOTBETCTBYOLLEN MHpOopMaLumun Ha CaliTe.

Mpouenypa wcknoveHnss MHocTpaHHOM BantoTbl obecnedeHuss wnu  LleHHol 6ymaru
obecrieveHns n3 lMepeyHs OCyLWeCcTBNSETCA B COOTBETCTBMU C [Mpasunammn knvpuHra HKO
«HKL» (AO).

M3MeHeHVWe MaKCMManbHOM CyMMbl MIHOCTpaHHOW BasnioTbl 0BGECNeYEHNs OCYLLECTBSIETCS
Ha OCHOBaHWW pelleHnss KNnMpuHroeoro UeHTpa. YKa3aHHOe pelueHne BCTynaeT B CUMY B
faTty, onpeaenéHHyto pelleHneM KruMpuHroBoro LEHTpa, HO He paHee onybnukosaHus
COOTBETCTBYHOLLEN MHDOPMauMK Ha CaitTe.

5.7. B cnyyae BHeCeHUst U3MeHeHui B MepedeHb, HGopMaumus 06 3ToM pasmellaetca Ha CanTe, a

TaKXeE paccCbl/1aeTCA YyacTHukam TOpProB COBMECTHO C KJIMPUHIOBbIMMN OTYETaMU (3Ha‘-IeHVI9|
napaMeTpoB €XXeAHEBHO BKJ1HOYaAlOTCA B COCTaB KITMPUHIOBbIX OT‘-IeTOB).

Cmambsi 6. OueHo4YyHasi cmoumocmb MHOCcmpaHHoOU eanrombl obecneyeHust u
LjeHHoU 6ymazu obecneyeHust

6.1.

OueHoYHas CTOMMOCTb eavHULIbl MIHOCTpaHHOM BanioThl 06ecrneyeHns BbIYMCIAETCS MO
cneaytollen opmyne:

Loy = Wung * (100 — Kaue) / 100

roe:

Loy OLIEHOYHAsi CTOMMOCTb €AuMHWUUbLI WMIHOCTpaHHOW BanioThbl
obecneyeHus;

Lnna WMHANKATUBHBIN Kypc VIHOCTpaHHOMN BanioThbl obecneyeHus,

paccyMTaHHbIN B COOTBETCTBUM C MeToaukon pacyeTa
WMHOVKATMBHBIX BantoTHbIX KypcoB NMAO MockoBckas Bupxka

(nanee — UHAMKATUBHBIN KYpC);




6.1.1.

6.1.2.

6.2.

 Knue | CTaBKa [VMCKOHTa B NPOLEHTaXx.

Ecnu pelweHnem KnmMprHroBoro LiEHTpa He YCTaHOBNEHO MHOE, TO AN Uenel onpeaeneHus
OLIEHOYHOM CTOMMOCTM €eaMHWLUbI WHOCTpaHHON BantoTbl 0b6ecneyvyeHus Mo  OKOHYaHWM
[HEBHOro pacyeTHoro nepuoaa K/AMPUHIOBBLIA LEHTP WCMONb3yeT COOTBETCTBYHOLLMIA
NHAMKATUBHBIN Kypc Mo cocTosiHMio Ha 18:30:00 MocCKOBCKOro BpeMeHM npeablayLiero
Toprosoro AHs Ha CpoyHoM pbiHke MAO MockoBckast Bupyka, ans onpeaeneHnst OLEHOYHOM
CTOMMOCTU eauHMUBbl MHOCTpaHHOM BanioTbl O6ECcrnevyeHus Mo OKOHYaHUKU BeyepHero
pacyeTHoro nepuofa - WMHAMKATMBHBIA KypC Mo cocTosiHuio Ha 18:30:00 MocKoBCKOro
BPEMEHN TEKYLLEro AHS.

Ecnn pelieHnemM KnvMpuHroBoro LEHTpa He onpeaeneHo uHoe, Ansi MHoCTpaHHOU BantoThl
obecrneyeHmns cTaBka AUCKOHTA OMNpeaensieTcs no cneaytoulein dhopmyne:

Kaue = coef _haircut*bBro

roe:

Bro 6a30Bblii pa3Mep rapaHTUMHOro obecnedyeHns anst GblYepPCHOro
KOHTpaKTa Ha Kypc AaHHoi MHocTpaHHol BanioTbl obecneyeHms K
poccuickoMy pyb6nto € 6AMKAMWKMM - CPOKOM  UCMOSIHEHUS B
NMpoLUeHTax.

coef_haircut napamMeTp HaabaBKM Ha [AMCKOHT, YCTaHaB/IMBAETCS PELLUEHMEM
KNMpUHIroBoro LeHTpa ans IHoCTpaHHOW BatoTbl 06ecneyeHus.

OueHoyHass ctouMocTb LleHHoM 6yMarn obecrieyeHnst BbIYUCASIETCS MO CeaytoLEen
¢dopmyne:

Loy = Wp * (100 — Knus) / 100

roe:
Lloy OLIEHOYHast cToMMocTb LleHHoi 6ymMary obecneyeHus;
e Ecnu nHoe He ycTtaHoBneHo pelweHveM KnupuHrosoro ueHTpa, Lip

paBHO NepBOMY HEHYNEBOMY CpeHEB3BELLEHHOMY 3HAYEHMIO LieH
caenok no LleHHon Gymare obecneyeHuss B cektope OCHOBHON
pbIHOK choHaoBoro pbiHka NMAO MockoBckas bupxa n3 3aHauyeHun,
paccuuTbiBaeMbIX exeMnHyTHo B nepuoa ¢ 18:40 MCK no 18:45
MCK BkntoumTtenbsHo 3a 10 MUHYT TOproB, npeaLllecTBYHOLNX
MUHYTEe pacyeTa. Ecnm Bce paccuuTaHHble Takum 06pasom
3Ha4yeHus paBHbl Hynwo, Lip Tekyllero ToproBoro gHA cumMtaeTcs
pasHoM Lip npeablayLiero ToprosBoro gHs.

Kaus CTaBka [MCKOHTa B npoueHTax (yCTaHaBfMBAEeTCs peLeHUEM

KnvpuHrosoro ueHTpa).

Cmambs 7. [TopsiOOK u3MeHeHuUs1 u ecmynyieHuUs 8 cusly Hacmosiwjeli Memoduku

7.1,

7.2,

M3MeHEHNs M [OMONMHEHUS B HACTOSLLY0 METOAMKY BHOCATCA pelleHueM KInpuHroBoro
LeHTpa.

N3MeHeHns 1 JONONMHEHMS B HACTOSILLYIO METOAUKY BCTYMAlOT B CUNY B AaTy YTBEPXKAEHUS
WX VHYIO [aTty, onpefenéHHylo peleHveM KrvMpuHroBOoro UeHTpa, HO He paHee
onybnunkoBaHust MHdopMaumn o Hux Ha CaiTe.



