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Pacnopsikenue Ne f/—ﬂi’/f/,f

20 ¢despans 2017 roga r. Mockga

O Ha4YHC/IEHHUHU M BbIILIATEe YYACTHHKAM KJIHPHHIa JIaThl (IIPOUEHTOB) 32
NPaBO HCIO0Jb30BAHUA JCHEKHBIX CPEIACTB, COCTABIAIOIINX HHANBHAYAIbHOE
H/MJIM KOJLIEKTHBHOE KJIMPHHIOBOE oOecnieyeHue

B coorBerctBuum ¢ nmyHkrom 3.10 IlpaBun xnmpunra banka «HanmonambHbIf
Knupunrossnit Llentpy Yacte 1. O6mas yacts (nanee — IlpaBmia KIMPUHIA), YTBEPXKIECHHBIX
pemenuem HaOmonarensHoro coera banka «Hamuonansneni Kimpusrossni  LenTtp»
(Axunonepnoe obmectso) 22.09.2016 r. (ITporokon Ne 6), yCTaHOBUTH ClI€yIOLIEE:

C 20 despana 2017 r. bauk «Hammonansueii Knupunrossni Llentp» (AxumonepHoe
00IIecTBO) HaYUCIsIeT Y9aCTHUKAM KIMPUHTA IUIATY (IIPOLEHTHI) 3a IPAaBO UCIOIL30BAHUS
ICHEKHBIX CPEICTB B poccuiickux pybusax u jgomnapax CIIA, yduTeiBaeMBIX B Ka4eCTBE
ObecriedeHus 1MOJ] CTPECC, ONMPEAEIIEMYIO HCXOI U3 CIIE1YIOIMIHX CTaBOK:

Ne
HauMeHOBaHHE BAJIIOTHI Pa3zmep cTaBKkuU

L. Poccuiickuit py6ib CTaBKa I10 JICTTO3UTHBIM OIEpPALUsIM «OBEPHAHT
banka Poccun, neiicteyronias Ha Jaty
Ha4YUCIICHHUs MPOLICHTOB, 3a BbhraeToM 0,75%
2. Homnap CLIA craBka Federal Funds Target Rate - Lower
Bound (Tukep B Bloomberg - FDTRFTRL),
JIEHCTBYIONIAs HA J1aTy HaYUCICHHUA IPOLICHTOB,
3a BerueToM 0,15%

Jlns ueneil onpedeseHHs pazMepa JICHEKHBIX CPEJICTB, YYUTHIBAGMBIX B KauecTBE
OGecrieueHust O] CTpece, Ha KOTOPhIe HAYUCIIICTCS IUIaTa (MIPOLEHTHI), MPEAYCMOTPEHHAs
B IIYHKTE | HACTOSIIEr0 PacIOPsIKEHUS:
® HMHOCTPaHHAs BAJIIOTA YYUTHIBACTCS B CIIEIYIOIIEH MOCIIEI0BATEIILHOCTH:
1) Erpo (EUR),
2) Hommap CIIA (USD).

C parel mpu3HaHWs yTpaTHBIIMM cuiy peweHus [IpaBnenuss banka «HaumoHanbHBIHN
Knupunrossiit Heutp» ot 21.01.2014 (Ilporokon Ned) ycTaHOBHUTH CIIEIYIOUIMN MOPSJIOK
Hauucienuss KUIMPUHIOBBIM ILEHTPOM IUIaThl (MPOLIEHTOB) 3a IPAaBO HCIOJIb30BAHUS
JIGHEKHBIX CPEJICTB, YUUTHIBaEMbIX B kKadecTBe OOecrieyeHns Y4yacTHHKa KIHpHUHTa (fajiee
— IIpouenTsl 3a ucnonb3oBanue) Ha peiike Crannaptusupoanubix [IOHN.

3.1. IlpomeHTHI 3a HCIOAB30BaHNE HAUUCIISIIOTCS TOJNBKO Ha JCHEKHBIE CPEACTBA B POCCHHMCKHX
pyOusix, yduTbBIBaeMble B KadecTBe OOecrneueHuss Y4YacTHUKA KIMPHUHIA Ha pPBIHKE
CrannaptuszupoBaHubix [IOU.



3.2.

3.3,

3.4.

MHoCTpaHHAs BamioTa W IeHHBlE Oymaru, yduTbiBaeMble B KauecTBe ObecreqeHus
YyacTHuKa KIupuHra Ha pbike CranzaptusupoBaHHbiX [IDM, s uesell onpeneneHus
[TporienTOB 32 HCIOAL30BAHHE HE YUUTLIBAIOTCS.

Hpouem‘m 3a UCIIOJIb30BAHHUE PACCUHUTBIBAIOTCA 110 (bopMyHe:

Ipoyenmol 3a ucnonvsoeanue = basa 011 nawucienus npoyenmos * dcf; * Cmaekai.i

Toe:

i — nenb HagucieHus [IpoLeHTOB 3a HCIOIb30BaHNE,

Basa ons nauucnenus Ilpoyenmos = min (TpeboBanne k obecneuenunto, ObecrieueHne B
POCCUHCKHUX pyOIIaX);

dcf; (day count fraction) — koadpuienT pacyera JHeH B MEPUOIE MEKILY AHAMHU i-1 u I,
IpuYeM JIEHb i-1 OmpeensieTcs: KaK Ipeablayni pabounit JeHb 1o KajeHaapro pabounx
nueit B Poccun (Kanenmaps RUB), a B kadecTBe KOHBEHIMH pacyeTa JHEH IMPUHHMAETCS
Actual/Actual;

Cmasxkai.; = RUONIA.; — Spread; — omy6inukoBaHHas Ha JieHb -1 craBka RUONIA munyc
crpen (Spread:), paBublit 1% (nnn 100 6a3uCHBIM ITyHKTaM).

Ecau i — aT0 mocienuuil pabounii menp Mecsina no Kanenpapro RUB, He sABIAIOLIMIACSH
MOC/IEHUM KaJeHIapHBIM JHEM Mecsla, TO B Jaty ¢ mnomumo [IpoueHTtoB 3a
HCITOJBb30BAHHE, PACCUYUTAHHBIX COTJIACHO IOANYHKTY 4.2 HACTOAIIEro paclopsHKCHHS,
PacCUUTHIBAIOTCS M HAUUCIIAOTCA [IpOLenTEl 3a UCIOIb30BaAHUE:!

Ipoyenmui 3a ucnonvsoeanue = basa 0na Hauucrenus npoyenmos * dcfivi * Cmaeka .|

I'ne:

i+1 — mepBBIil KaJeHIapHBI IeHb Mecsla, CIEAYIOMEro 3a MECALEM HA 1;

Basa ons nauucnenus Ilpoyenmos = min (TpeboBanmne k obecreyenuto, ObecnevueHue B
POCCHICKUX pyOIIsX);

dcfi+1 (day count fraction) — koauiEenT pacdeTa JHEH B IEPHOIAE MEXKIY JHAMH 1 U 1+1,
B KauecTBe KOHBEHIIMH pacueTa JHel B nepuojie npunumaercs Actual/Actual;

Cmasxai.; = RUONIA;.; — Spread| — onmybnukoBaHHast Ha 1eHb i-1 craBka RUONIA munyc
crpen (Spreadi), paBublit 1% (unu 100 Ga3MCHBIM MyHKTaM).

B pa6ounii nenp Kanenmaps RUB, cienyroommii 3a amem 1, 3xHadeHue [IpomneHToB 3a
HCII0JIb30BAHUE, PACCUUTAHHOE B COOTBETCTBUHU C HACTOSALIUM MOMIIYHKTOM PACTIOPSKCHHUS,
KOPPEKTHPYETCs Ha PAacCUMTAHHOE B JTOT JeHb 3HaYeHue [IpOICHTOB 3a MCIOJIb30BaHHUE,
pPAcCUYMTAaHHOE COTJIACHO MOAIMYHKTY 4.2 HaCTOAILEr0 PaclopsKEHHS.

Hauncnenne # BbIuiaTa I[IPOLEHTOB 3a MCIIOJIB30BAHHE OCYIIECCTBISETCA B KaxKJIbIi
PacueTHBIH I€HB.

Pacniopsikenue Ne 01-02/303 ot 15.07.2016 r. yrpaunBaer cumy ¢ 20.02.2017 .



