HebankoBcKkasi KpeAUTHAS OPraHU3aANUA-IEHTPAJBHbIH KOHTPAreHT
«Hamuonansusiii Kiimpuuroserii Ilenrp»
(AKIHOHEpHOE 001IeCTBO)

HKO HKII (AO)

Pacnopsikenue Ne &/ -202//52

22 anpens 2019 ropa r. Mockga

O HavYHCJIeHHH H BBIILIATEe YYACTHHKAM KJIHPHHIA IUIATHI (IPOLIEHTOB) 32
MPaBO HCNOJIb30BAHHUSA AeHEKHBIX CPEJICTB, COCTABIAIOIIHNX HHIHBHAYAIbHOE
H/WJIH KOJUIEKTHBHOE KJIHPHHIOBOE o0ecneyeHne

B coorBerctBMHM ¢ mnyHkToM 3.12 IlpaBun wximpuHra HebGaHkoBckoit kpeauTHOH

OpraHM3alMH-IeHTpalbHOro koHTpareHTa «Hamuonanenenii Kmupunroseni Ilentp» Yacte I
OO0mias 4acTh, yTBEpkKIEeHHBIX pemieHneM HaOmromartenbHoro cosera HebaHkoBCKOH KpeAMTHOMH
OpraHM3alHU-IeHTpanbHOro  KoHTpareHTta  «Haumonaneneni — Kmupunroseni — Llentp»
(Axumoneproe obmectBo) 12.03.2019 (Ilporoxon Ne 12) (nmanee — IIpaBuyia KnupuHra),
YCTaHOBHTE ClIeyIOlIee:

1.

C 22 ampena 2019 r. HebankoBckas KpeIuTHas OpraHM3alMA-LIEHTPAILHBIA KOHTpareHT
«Hanuonaneueiii  Kmupunroserit  Llentp» (AKumoHepHOe 0OMIECTBO) HAYHCIAET H
BBIIAYHBACT YYAaCTHHKAM KIHPHHra IUIATy (OPOLEHTHI) 3a IPaBO HCIOJIB30BAHHA
NEHEKHBIX CPEACTB B POCCHHCKHX pyOmsax u nomnapax CIIA, yduTeIBaeMBIX B KauecTBe
OGecnedeHHs O CTPECC, ONPEAE/IIEMYIO HCXO/s M3 CIIEAYIOLIHX CTaBOK:

Ne
HaumMeHoBaHHe BAJIOThI Pa3smep craBrH

1. Poccwuiickuii pyonn CTaBKa I10 JIENIO3UTHEIM ONEPalUiIM «OBEPHANUT»
banka Poccuu, neiicTByomas Ha aTy HaYHUCIEHHS
IIPOLIEHTOB, 3a BerdeToM 0,75%

2 Homnap CLIA craBka Federal Funds Target Rate - Lower Bound
(Tukep B Bloomberg - FDTRFTRL),
JIEHCTBYIOIIAs Ha ATy HA9HCIICHHUs MPOLEHTOB, 3a
BergeToM 0,15%

Jns unenmeit onpeneneHus pasMmepa [CHEKHBIX CPEACTB, YYHTBIBAEMBIX B KadecTBE
OOGecnieueHus MOJ CTPeCC, HA KOTOPEIE HAYHCIIAETCs IIaTa (MPOLEHTHI), IpeayCcMOTpeHHas
B IIYHKTE€ 1 HACTOAIIEr0 PaclOpPsKEHHUA:

o HHOCTPaHHAs BATIOTA YUHTHIBAETCS B CIIEAYIONIEH MOCIeI0BaTeIEHOCTH:
1)  Espo (EUR),
2)  Homnap CIIA (USD).
C 22 anpens yCTaHOBHUTH CIEAYIOMIUN MOPANOK HAYHCIIeHHs KIIMPUHTOBBIM LIEHTPOM IIIATHI

(IpOLIEHTOB) 3a MPaBO HMCIOJIH30BAaHHA JCHEXKHBIX CPEJICTB, YYHUTHIBAEMBEIX B KadecTBE
ObGecnieueHus YJacTHHKA KIHpHHTa (nanee — [IpoueHThl 3a HCTI0NIBE30BaHKeE) 110 PacueTHEIM



31.

3.2

3.3

KojaMm, He gpisiomumcs  PacuetHsiMH  komamu  ExMHOro myma, Ha  pBIHKe
CranpaptuzupoBanHbix [IOH.

[IpoLeHTEI 33 MCIIOJIH30BAHHE HAYHCIAIOTCA TOJBKO Ha JEHEKHBIE CPEJICTBA B POCCHHACKUX
pyOmsix, yuuteiBaeMble B KadecTBe OOecnedeHHs Y4YacTHHKAa KIMpUHra mo PacueTHeM
KojgaM, He sBigromuMca  PacyeTHREIMH  KojgaMu  EjgMHOro nmyna, Ha  phIHKE
CranaptuzupoBanaeix [IOH.

[IpouenTs! 3a UCMONB30BAHHE JEHEXKHBIX CPEJCTB B POCCHHCKHX PYOINsiX, YIHTHIBAEMBIE B
kayectee OOecneueHHs Y4YacTHHKAa KJIMPHHra 1o PacueTHeIM KojaM, SBISIOIIMMCSH
PacuerHeiMu koaamMu EjwHoro mnyna, Ha pelHke CranpaprusupoBaHueix I[IOH, e
Ha4UCIIAIOTCA.

UHOCTpaHHas BaliOTa M IEHHble Oymard, yduThIBaeMble B KadecTBe ObecmedeHus
VYuacTHHKa KIHpUHIra Ha peiHke CranpaptusuposaHHbIX IIMH, nna uenelt onpenenenus
ITpoleHTOB 32 HCIOIL30BAaHHE HE YIHTHIBAIOTCH.

ITpoueHTHI 3a HCIIONB30BaHHE PACCYUTHIBAIOTCS 110 (hopMmyie:
Ipoyenmur 3a ucnonvzosanue = basa ona navucnenus npoyenmos * def; * Cmasxai.

T'ne:

i — 1eHb HaguciieHus [IpoLleHTOB 3a HCIOIb30BAHME;

Baza ona nawucnenus Ilpoyenmoe = min (TpeboBaume k obecneuenuto, ObecneueHue B
poccHiicKuX pyouisax);

dcfi (day count fraction) — ko3¢ duLHeHT pacueTa AHEH B nepHoae MeXAy AHAMHU i-1 H i,
IPHYEM JIeHb i-1 ompenenseTcs Kak NpeJblayIunii pabodnii eHb Mo KaleHaaplo pabodux
nued B Poccun (Kanenmapes RUB), a B kauecTBe KOHBEHLIMHM pacdeTa QHEH [pHHHMaeTcs
Actual/Actual;

Cmasxai.; = RUONIA;.| — Spread; — onydimukoBanHas Ha aeHs i-1 ctaBka RUONIA munyc
cnpen (Spread;), paBHBbIi:

0,25% (umu 25 Ga3UCHBIM IYHKTaM) B CIIy4ae, €CIM Ha pEerucrpax ydeTa MO3HIIMIA,
COOTBETCTBYIOIMX PacueTHOMY Koy, YUHTHIBalOTCA 00A3aTeNbcTBa Y9YacTHHKA KIHPHHTA
u3 Jloropopor CII®U, 3akmodeHHEIX B COOTBETCTBUHM co Crienudukaumeil BHeOHPIKEBBIX
JIOTOBOPOB (KOHTPAaKTOB) NPOLEHTHBIH CBOI M / MM B COOTBETCTBHU co Crnenuduranuen
JOroBOpOB (KOHTPAKTOB) MPOLIEHTHEII CBON, ¢ BaytoTOH HOMUHAJIBHOH CyMMBI POCCHHCKHIA
py0ilb, U HE Y4YHMTBHIBAIOTCA 00sA3aTeNbCTBA YYAaCTHMKA KIMPHHIa M3 HHBIX JloroBopos

CIlou,
WIH
1% (wum 100 6a3uCHEIM ITYHKTaM) B HHBIX CIy4asXx.

Ecmu i — sto mocnenuuii pabounit nens Mecsua no Kanenmapro RUB, He sBmsaromuiics
MOCJIEIHAM KaJleHJapHbIM JHEM Meciuna, TO B jary i momumo IlpomenTos 3a
HCIIOJIb30BaHHE, PACCUMTAHHBIX COIJIACHO MOMIYHKTY 3.2 HAaCTOSIIEr0 PpaclopsKEHHS,
PacCYUTHIBAIOTCH H HauHCIsI0TCeA [IpoLeHTHI 3a HCIOIB30BaHME:

IIpoyenmol 3a ucnoavsoeanue = basza ons navucnenus npoyenmos * dcfi-1 * Cmaexa .

I'ne:

i+1 — mepBEIi KaJleHIAPHEIH JeHb Mecs11a, CIIeAYIONIEro 3a MeCALEM JHA i;

Baza ons navucnenus Ilpoyenmos = min (TpeGoBanne k obecneuyenuio, OGecneuenue B
POCCHHCKHX pyOIIiX);



3.4.

dcfix1 (day count fraction) — ko3 duieHT pacyeTa JAHEH B EPHOJE MEKAY JHAMH 1 H i+1,
B Ka4eCTBE KOHBEHIMH pacyeTa JHell B nepHoe npuHuMaercs Actual/Actual;

Cmaexai.; = RUONIA;.| — Spread; — ony0nukoBanHas Ha JeHb i-1 craBka RUONIA mMuuyc
cnpen (Spread:), paBHBII:

0,25% (umua 25 Ga3uCHBIM ITyHKTaM) B Cly4ae, €CIIM Ha PErucTpax yd4era IO3MIHH,
COOTBETCTBYIOIIMX PacueTHOMY KoMy, YIUTHIBAIOTCA 00S3aTeNbCTBa YUYACTHUKA KIHMPHHIA
u3 JloroBopo CII®MH, 3akimi09eHHBIX B COOTBETCTBUH €O CrenuQuKanued BHEOHPKEBBIX
JIOTOBOPOB (KOHTPAaKTOB) MPOLEHTHBIH cBOIl H / HIH B cooTBeTcTBHH co Creunduxarnueit
JIOTOBOPOB (KOHTPAKTOB) NMPOIEHTHEIH CBOII, ¢ BaloToil HOMUHAJIBHOM CYMMBI POCCHICKHIA

pyOnb, W HEe YYHTHIBAIOTCA O0s3aTeNBCTBA YYacTHHKA KIMPHHra M3 HMHEIX JloroBopos
CIIoH,

HIH

1% (v 100 6a3uCHBIM MMyHKTaM) B HHBIX CIIydasX.

B paGoumii nenr Kanenmaps RUB, cnepyrommii 3a aueM 1, 3HadeHue IIpoueHToB 3a
HCIIOJIB30BaHAE, PACCYNTAHHOE B COOTBETCTBHH C HACTOAIMM IOUTYHKTOM PaCIOpPsKEHH,

KOPPEKTHPYETCS. Ha PacCYHTAHHOE B HTOT JIeHb 3HaueHHe [IpOIEHTOB 3a HCIOJIB30BaHHUE,
PacCYHTAHHOE COIIACHO MOIYHKTY 3.2 HACTOSIIErO PaclOpPsKEHH .

Haumncnenne u Boiutata IIpOlEHTOB 3a HCMOJIB30BAHHME OCYILECTBIAETCS B KayKIbIA
PacueTrHEIit 1eHE.

Pacnopskenne Ne 01-02/291 ot 18.07.2017 yrpauusaer cuiy ¢ 22.04.2019 r.



