Heb6aHKOBCkasa KpeauTHas OpraHu3aums-LeHTPasibHbIA KOHTPareHT

«HaumoHanbHblit KnupuHrosbi LleHTp»
(AkunoHepHoe obuiecTBo)
(HKO HKL| (AO))

PACIMOPSAXEHME N2 01-02/67

«06x» cespansa 2023 roga r. MockBa

O HauucsieHuu M BbirsiaTe YYaCTHUKAM KJIMPUHIra NpoOLEeHTOB Ha
AC€HEeXHble CpeaAcCTBa, CoCTaBdAlolne nHAnNBAayaJibHoe n/vnmn

KOJIJIEKTUBHOE KJIMPUHIroBoe obecneueHune u/vamn nHoe obecneueHme

B cootBeTcTBMM C nyHKTOM 3.12 [MpaBun knupuHra HebaHKOBCKOM KpeauTHOM

OpraHu3aUun-LEHTPaNIbHOrO KOHTpareHTa «HaunoHanbHbii KnupuHrosbii LieHTp». YacTb
I. Obwaa 4acTb, YTBEPXKAEHHbIX pelleHneM HabnioaaTenbHoro coBeTa HebaHKOBCKOM
KpeaUTHON OpraHM3aUMmn-LEeHTPaNIbHOro KOHTpareHTa «HauuoHanbHbIN KAMPUHIOBbIN
LleHTp» (AkunoHepHoe obuiectso) ot 21.11.2022 r. (Mpotokon N2 11) (nanee — MNpaBuna
KNMPWHra), yCTaHOBUTb CieayioLuee:

1. HebaHKOBCKAs KpeauTHasi OpraHU3aUmMsi-LUEeHTPaNbHbIN KOHTPAreHT «HauuoHabHbIN

2.1.

KnupuHroBbin  LleHTp» (AkumoHepHoe obuwectBo) (manee — HKO HKLU (AO))
HAuMCNSeT M BbINaYMBaEeT YYaCTHUMKAM KMPUHra MpoueHTbl Ha y4MTbiBaeMble B
kauyectBe ObecneyeHusi Noa CTPECC AEHEXHble CPeACTBa B POCCUMUCKMX pybnsx,
onpeaensieMble MCXoaa U3 Crieayowmx CTaBoK:

N¢2 HauMeHoBaHue
Pa3Mep cTaBku
BaJIlOThI
1. Poccuiickuin pybnb CTaBKa Mo AENO3MTHbIM ONepaLnsM «OBEPHaNT»

BaHka Poccuun, aencTBytollas Ha AaTy HauncieHus
npoueHToB, 3a Bbi4eToM 0,75%

HKO HKL, (AO) ycraHaBnuBaeT crneaylowmi nopsaaoK HAYUCNEHUs UM BbiNaThl
NPOLEHTOB Ha AEeHeXHble CpeacTBa, yuuTbiBaeMble B KadectBe ObecrieveHust
YuacTtHuka knupuHra (aanee — MpoueHTol Ha Ob6ecnevenne) no Jorosopam CMOU.

MpoueHTbl Ha ObecneyeHne HaUYUCNSITCA Ha AEHEXHbIE CPeacTBa B POCCUMCKMX
pybnax, yudutbiBaeMble B KadectBe ObecneyeHnss Y4yaCTHMKA KAMPWHra Mo
PacueTHbIM KoaaM, aBnalowmMca PacyeTHbiMK KogamMu EQuHoro nyna, B cny4dae, ecnu
PacuetHbin kog  EavMHOro nyna  Mcnonb3yetcs  TOMbKO — ANs pblHKA
CraHgapTtu3npoBaHHbix MOU (T.e. obnactb AencTBusi PacuyeTHoro koaa EawnHoro
nyna: OHAOBbLIA PbLIHOK, PbIHOK AENO3UTOB W PbIHOK KPeAWTOB W PbIHOK
CraHaapTm3npoBaHHbIX MNOU, n PacyeTHbi ko EAnMHOrO nyna He BXOAWUT B COCTaB
TOproBO-KAMPUHIOBOIO CYETa A5 3aKHYEHNS AeNO03UTHBIX JOrOBOPOB) U YUYaCTHUK



2.2.

2.3.

2.4.

KNMPUHra He MMeeT BO3MOXHOCTW BHOCUTb B ObecneyeHune ueHHble bymarn (He
OTKpPbIT TOProBbli pa3aen TOpProBoro cYeTa Aeno, CBsA3aHHbIN C AaHHbIM PacyeTHbIM
KogoM EauHoro nyna).

NHoCTpaHHas BanioTa U LeHHble byMaru, yunTbiBaeMble B kadectBe ObecrneveHus
YyacTHMKa KaMpuHra Ha pbiHke CTaHaapTMaupoBaHHbiX [OW, ans  uenen
onpeaenenus MpoueHToB Ha ObecneyeHne He yUYUTbIBaOTCS.

Hauucnenne u Bbinnata lMNpoueHToB Ha ObecneyveHne OCyLLECTBAAIOTCA B KaX/bli
PacyeTHbI [eHb, B KOTOPbIM MPOBOAWUTCA pacyYeTHas KIMPUHIOBasi Ceccus Ha
(DOH/I0BOM pbIHKE, PbIHKE AEMO3MUTOB M PbIHKE KpeauToB (Aanee — AeHb /).

B neHb / MpoueHTbl Ha ObecneyveHne paccuMTbIBAKOTCA NO popMyre:

lpoyeHTbl Ha Obecrieyerne = OKPYTT(baza A/159 HAYNC/IEHNS MPOLIEHTOB..1 * dcf; *
CraBKai-1,2)

lne:

/ — OeHb Hauncnenus MpoueHToB Ha ObecneydeHne, SBNSIOWNIACA PacYeTHbIM AHEM,
B KOTOPbI NPOBOANUTCS pacyeTHas KIIMPUHIoBast ceccust Ha hOH0BOM PbIHKE, PbIHKE
[AENO3MTOB U PbIHKE KPEAUTOB;

/-1 — eHb, NpeablAyLWWA AHIO /;

baza mia Hauymcnenns [lpoyeHtos.; = min (TpeboBaHuMe K obecneyeHuio,
ObecneyeHne B pocCUCKMX pybnsixt,);

dcf; (day count fraction) — k0achpULMEHT pacdeTa AHEN B Nnepuoae Mexay AHSMU /-1
W /, TAe B KaYeCcTBe KOHBEHLMM pacyeTa AHeln npuHuMaeTcs Actual/Actual;

CraBkai-; = RUONIAL1 — Spread: — AencTBytoLWasn Ha AeHb /-1 ctaBka RUONIA MuHyc
cnpen (Spreadi), paBHbIN:

0,25% (unn 25 6a3nCHbIM MyHKTaM) B Cllyyae, ecnm Ha perucTpax ydeTa nosvuum,
COOTBETCTBYIOWMX PacdyeTHOMY KoAdy, YyuuTbiBalOTCA 06s3aTenbCTBa  Y4YacTHMKA
knvpuHra u3 JdorosopoB CIM®U, 3aktoUYeHHbIX B COOTBETCTBUM co Cneundmkaumen
BHEOMPXKEBLIX AOrOBOPOB (KOHTPAKTOB) MPOLEHTHBIA CBOM U / UM B COOTBETCTBUM
co Cneuudukaumenr [oroBopoB (KOHTPAKTOB) NPOLEHTHbIM cBorn, C BantoTon
HOMWHANbHOM CYMMbl POCCUMACKMA pybnib, U HE YUYUTbLIBAIOTCS 0653aTENbCTBA
YyacTHuKa KnnpuHra us uHbix jorosopos CIMoON,

nnu
1% (nnn 100 6a3MCHBIM MYHKTaM) B MHbIX CITyYasix.

Echn 7 — 310 nocnegHwut PacyeTHbIi AeHb, B KOTOPbIA MPOBOAUTCA pacyeTHas
KNMPWUHIroBas ceccust Ha POHAOBOM PbIHKE, PbIHKE AEMO3MTOB U PbIHKE KPEAUTOB, HE
ABNSAOWMIACA NOCNEAHMM KaNneHAapHbIM [AHEM Mecsila, TO B Aaty / MOMMMO
MpoueHToB Ha Ob6ecneyeHne, pacCUUTaHHbIX COrMlacHO MOAMYHKTY 2.3 HACTOSILLErO
PACropsKEHUS, pacCUMTLIBAIOTCS M HauncnstoTca MNpoueHTbl Ha ObecnedeHue:

llpoyeHTbl Ha Obecrieyerne = OKPYI/I(ba3a 4/15 HauyncaeHus rpoLEHToB * dcfi+1 *

CraBka i-1,2)

1 Ans pbiHka CTaHaapTuaupoBaHHbIX MOU TpeboBaHMe K 0BECNEYEHWUIO PACCUMTBLIBAETCA MO WUTOram
KJIMPUHroBon ceccumn mark-to-market B AeHb /-1, pa3mep ObecneyeHunsi B pOCCUIACKUX pyBisiX yUUTbIBAEMOrO
MO COCTOSAHUIO Ha KOHeL, AHA /-1.



lpe:

i+1 — NepBbI KaneHaapHbIM AeHb MecsiLa, Creayowero 3a MecsieM aHs i;

baza png Hawmcneuns [llpoyeHtoB = min (TpeboBaHne Kk obecneyeHuto?,
ObecneyeHne B pOCCUNCKMX pybnsix);

dcf+1 (day count fraction) — koapmuUMEHT pacyeTa AHEN B Nepuoae MeXxay AHSMM i
Mi+1, B KQYEeCTBE KOHBEHLIMM pacyeTa AHEN B nepuoae npuHmumaetcs Actual/Actual;
CraBkai.; = RUONIAi.1 — Spread: — onybnvkoBaHHas Ha AeHb /-1 ctaBka RUONIA
MUHYC cnpen (Spreadi), paBHbIii:

0,25% (nnun 25 6a3MCHBIM MYHKTaM) B C/Ty4ae, eC/IM Ha PErucTpax ydeTta nosvuui,
COOTBETCTBYIOWMX PacdyeTHOMY KoAdy, YyuuTbiBalOTCA 06s3aTenbCTBa  Y4YacTHMKA
knvpuHra u3 JdorosopoB CM®WU, 3aktoUYeHHbIX B COOTBETCTBUM co Cneundumkaumen
BHEOUPIKEBbLIX AOrOBOPOB (KOHTPAKTOB) MPOLIEHTHbIA CBOM U / WX B COOTBETCTBUM
co Cneuudukaumennr [oroBopoB (KOHTPAKTOB) NPOLEHTHbIM CcBomn, C BantoTon
HOMWHANbHOM CYMMbl POCCUMACKMA pybnib, U HE YUYUTbLIBAIOTCS 0653aTENbCTBA
YyacTHuKa KnnpuHra u3 uHbix jorosopos CIoN,

nnm
1% (nnn 100 6a3MCHBIM NMYHKTaM) B UHbIX ClTyYasix.

B nepBbIi PacueTHbIN AeHb Mecsila, B KOTOPbIM MPOBOAUTCS pacyeTHast KNMPUHIroBas
ceccust Ha (POHAOBOM PbIHKE, PbIHKE AENO3UTOB U PbiHKE KPeAMTOB, CIEAYHOLEro 3a
MecsueM AHa i, 3HadeHme [lpoueHToB Ha ObecneyeHne, paccyMTaHHOE B
COOTBETCTBMM C HACTOAWMM MOAMNYHKTOM PacropsKEHUsl, KOPPEKTUPYETCS Ha
paccuMTaHHOe B 3TOT AeHb 3HauveHue lpoueHToB Ha ObecneyeHne, paccyMTaHHoOE
COrNacHoO MOAMYHKTY 2.3 HACTOSILLErO pacropsiXXeHus.

Bbinnata nNpOLEHTOB, pPacCUMTaHHbIX B COOTBETCTBUM C [QHHBIM [YHKTOM,
OCYLLECTBISIETCS B CPOK, YKa3aHHbI B N.2.2.

HacToslwee pacnopsixeHne BCTyrnaeT B CUY C AaTbl ero NoAnncaHns.

C paTtbl BCTYNIEHNS B CUY HACTOSILLErO pacnopsKeHUsl MpU3HaTh yTPaTUBLLMM CUY
pacnopsibxeHne N2 01-02/667 ot 18.12.2020 .

T1oAIMNCAH
SJ/IEKTPOHHOM 11o4Inchbro

2 Ans pbliHka CTaHaapTU3MpoBaHHbIX MNMMOU paccunTbiBAETCA MO UTOraM KIMPUHIroBol ceccumn mark-to-
market.
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