MpunoxeHne Ne2
Kk PermameHTy okasaHus topuandeckum nuuam ycnyr
Ha duHaHcoBbIx pbiHkax OO0 UK «CAB Kanutan»

MeToauka oueHKu pUCK-napameTpoB.

1. TepMuHbI 1 onpeaeneHus.

1.1.

1.2

B HacTodwen MeTogmke wCMOMb3ylOTCA criegylolMe TEepMUHbl UM OMNpederieHnss C  LUenblo
onpefeneHus puck-napameTpoB Ha BantoTHom pbiHke, Cpo4HOM pbiHke, POHOOBOM pbIHKE U
BHebupxxeBOM pbIHKE:

LleHa 3akpblTua Ha CpoYHOM pbiHKE — LieHa, 3Ha4YeHMe KOTOPON NPUMHMMAaETCsl paBHOMW nocrnegHen
pacyeTHOM LeHe, onpeaenéHHon B COOTBETCTBUM C METOAMKOM OnpeferneHusi pacyéTtHoOW LieHbl
JOroBOPOB, SABMSAIOLMXCA NPOU3BOAHLIMU  (PMHAHCOBBLIMU MHCTPYMEHTaMK, 3aKkrivaemblX Ha
CpOYHOM pbIHKE.

LleHa 3akpbiTus Ha BanwTHOM pbiHke — UEeHa, 3Ha4YeHue KOTOPOW MNPUHMMAETCH pPaBHOW
LeHTpanbHOMY Kypcy, onpegensemoMmy n3 Metoavku onpegeneHns pyuck-napameTpoB BasnioTHOMO
pbiHka NMAO MockoBckas bupxa.

LleHa 3akpblTua Ha PoHOOBOM phIHKE — LeHa, ucrnonb3dyemas HKO HKL (AO) ans yctaHoBrneHust
3HauyeHu BepxHen n HmwkHen rpaHnubl LLEHOBOrO KOpuaopa, a Takke BepxHen n HmwkHeln rpaHuub
AmnanasoHa OLEHKM PbIHOYHbIX PUCKOB.

Tekyulas ueHa — LeHa, onpegeneHHas B peXXume OCHOBHbIX TOProB 3a LieHHYH Bymary co Cpokom
pacyeToB T+2 1 (MNnN) NHCTPYMEHT CO CPOKOM pacyeTamu B AeHb T+1 (TOM) Ha BantoTHOM pbIHKe.
Ha koHeL, ToproBoro AHs noA TeKywen UeHOW NpuHUMaeTcs oduuManbHble 3HayeHus LeH
3aKpbITUA VIHCTPYMEHTOB, ONpeAerneHHbIX B COOTBETCTBUM C BHYTPEHHMMUN JOKYyMeHTaMu Cuctemsl
NpoBEeAEHUS TOProOB.

TepMuHbl, cneumansHO He onpedeneHHble B HacToswen MeToanke, UCNOMb3yIOTCS B 3HAYEHUSX,
onpegeneHHblX 3akoHogaTenbcTBoMm Poccuiickon ®Pegepaumun, BHYTPEHHUMU [OOKYMEHTaMU
ObuwecTtBa n Cncrem NnpoBeaeHUs TOProB.

2. MapameTpbl cUCTeMbI yNpaBrieHUss pUckamu.

2.1. Hactosuwas Metoamka cogepxut npasuna onpegeneHns cnegyowmx puck-napameTpos:
e CpeqncTs rapaHTUNHOro obecnedeHuns;
e [apaHTuHOe obecneyeHue;
e 3ap0mKeHHOCTH;
e YPOBEHS MOKPLITUS.

3. PacueT CpeacTB rapaHTUMHOIoO obecneyeHums.

3.1. CpepacTea rapaHTuiiHoro obecneyvenust ans KnueHTtoB Ha BantoTHOM pbiHke 1 BHeGUpkeBoM

pbIHKE, Ha KOTOpbIX 3aKM4yalTCa [OroBOpbl KyNiu-npoAaXu WHOCTPaAHHOW BarnoThl,
paccuuTbiBalOTCA MO cnegyiowen opmyne:

Cro = ¥ier(Qfo + Xn(Qf — Qfn)) * FXRate; — Q5
roe:
Cr'0 — CpepncTBa rapaHTUMIAHOIO obecneveHus;
L — konun4yecTBo VHCTpYMEHTOB, No kKOTOopbIM KnneHT umeeT OTKpbITbIE NO3ULUK;

Q{;— OCTaTOK AiEHEXHBIX CPEACTB B €AMHULIAX i-OM BamiOTbI, yYUTbIBAEMbIX HA CuéTax
KnueHTa, yuutbiBaeMblx B pamkax ogHoro NMoptdens;

Q{f‘n — CyMMa JeHeXHbIX CpedcTB B e4MHULAxX i-Oi BantoTbl, KOTOpasi AOSHKHA MNOCTYNUTb Ha
Cueta KnneHTa, yuntbiBaembIx B pamkax ogHoro lNMopTtdensa B pedynbtaTe UCMOMHEHMS N-TO
obs3aTenbCcTBa;

QF — cymma geHexHbIX 0653aTenbCTB B eAMHULAX i-0i BanioTbl, KOTOPbIE JOMKHbI BbITb
ucnonHeHol co Cueta KnveHTta, yuntbiBaemMbIX B pamkax ogHoro lNMoptdens;

Qf;, — CyMMbI BO3HarpaxgeHun n (unv) Bo3meLLeHuns (onnaTbl) pacxo4oB B POCCUNCKMX pybnsXx,
Ha koTopble OOLWecTBO BNpaBe paccyMTbiBaTb B COOTBETCTBMM C PernameHTom;

FXRate;— Tekywas LieHa i- NUHOCTPaHHOW BantoTbl K POCCUACKOMY pybrito ¢ pacyeTamu



3.2.

3.3.

3.4.

«TOMp». Ecnu i-on BanoTon ABNSETCS pOCCUCKMiA pybnb, 3HadeHne nokasatens FXRatei
NPUHUMaETCHa paBHbIM 1.

CpepnctBa rapaHtuiiHoro obecneveHusi KnueHta Ha CpoOYHOM pbIHKE PacCYMTLIBAKOTCA Kak
CyMMa pOCCUIACKMX pybnew, yunteiBaeMbix Ha CueTe KnveHTa, npegHa3HayeHHOM Ans ydeTa
06sa3aTenscTB N0 CPOYHOMY PbIHKY.

CpenctBa rapaHTuiiHoro obecneyeHnsa KnmveHTa, YbWM NO3ULUM HE YYUTLIBAOTCA B paMKax
O6ocobneHHOro pac4yeTHoro koga, Ha POHAOBOM pbiHke U BHEOUPKEBOM pbIHKE, HA KOTOPbIX
3aKknio4aTcsl A0roBOpbl KYMnM-NpoAaxu LEeHHbIX Oymar, paccumTbiBalOTCA MO CriegyloLlen

dopmyne:

CrO = RUR + ¥;c.(Qf + Zn(Qf, — QFn)) * Py j » FXRate; — Qf,

roe:
Cr'0 — CpepcTtBa rapaHTuiiHoro obecneveHus;

RUR — poccuinckne pybnu, yunteiBaemblx Ha Cuyete KnueHTta, npegHasHavyeHHOM Ans ydeTa
onepauun Ha PoHAOBOM pbIHKE, YYUTbIBAEMbIX B paMkax ogHoro lNMopTdens;

L — konnyecTBo LieHHbIx Bymar, no kotopbiM KnneHT nmeet OTKpbITbIE NO3ULMK;

Qfy— ocrarok i-bix LieHHbIX Gymar, yuntbiBaeMbix Ha CueTe Aeno KnueHTa, yuntoiBaeMbix B
pamkax ogHoro NMopTdens;

ﬁn— KONMYeCTBO i-bIX LieHHbIX Bymar, kKoTopble AOMKHbI NOCTYNUTL Ha CyeT aeno KnuewTa,
Yy4MTbIBAaEMbIX B pamkax ogHoro Noptdens B pesynbTate NCNOMHEHMS N-r0 00513aTENbCTBA;

Ql— konmuecTBO i-bix LieHHbIX Bymar (B LUTYKaXx), ABMAIOWMXCS NpeaMeToM 0693aTenbCTB.,
KOTopble AOMKHbI BbiTb cnonHeHbl co CyeTa geno KnueHTa, yunTbiBaeMbiX B paMkax OgHOro
MopTdhens;

QL— cymmbl BosHarpaxaeHwii 1 (Mnu) Bo3MeLLeHNs (onnaTbl) PACXOA0B B POCCUNCKNX PYBRsiX, Ha
koTopble ObLLEeCTBO BNpaBe pacCcynTbiBaTb B COOTBETCTBUN C PernameHTom;

P; j— ueHa 0fHOM i-0¥1 UeHHOW Bymaru, BblpakeHHas B €4AMHMLAX j-1 BantoTbl, paccynTaHHas no
LleHe 3akpbiTus Ha POHOOBOM PbIHKE;

FXRate;— TekyLlas LeHa i-i1 MHOCTPaHHOW BantoThbl K poccuickomy pybnio, ¢ pacdetamm « TOMy.
Ecnu i-i BanoTon sBnsieTcst poccuckmin pybnb, 3HayeHne nokasatensa FXRatei npyHumaeTtcs
paBHbIM 1.

CpencTtBa rapaHTuiiHoro obecnedeHuss KnveHTa, 4YbM MNO3WLUM  YYMTLIBAKOTCS B pamkax
O6ocobneHHOro pacyeTHOro koga, Ha ®oHAOBOM pbiHKE U BHEBUpPKEBOM pbiHKe, Ha KOTOPbIX
3aK/YaTCa A0roBOpbl KyMnu-NpoaaXun LeHHbIX Bbymar, paccuuTbiBatoTcs no metoamke HKO
HKL (AO).

4. PacuyeT BenuuuHbl MapaHTUIHOro obecneyeHusl.

4.1.

4.2.

4.3.

BenuunHa [apaHTunHoro obecneyeHna Ha CpoyHom pbeiHke [MAO MockoBckass Gupxka
paccuntbiBaeTca O6wectBom ¢ mcnonb3oBaHunem metogonormv HKO HKL (AO). O6uwecTso
BMpaBe Mo cornaweHunio ¢ KnneHTom paccuntbiBaTb BENMYMHY MapaHTUMnHOro obecneveHust Ha
CpouHom pbiHke NTAO MockoBckas bupxa B cooTBeTCTBMU ¢ MeTogornorven Obuiectsa u (Mnm)
B COOTBETCTBUM C YKa3aHHbIM cornatwieHnem ¢ KnmneHtom.

O6LecTBO BrpaBe Mo cornaweHnto ¢ KnueHToM paccuuTbiBaTb BeNUYUHY [@apaHTUMIHOrO
obecneyeHnsi Ha CPOYHOM pPbIHKE MHOCTPAaHHbLIX FOCYAapcTB B COOTBETCTBUM C METOAONOMMNEN
OOwecTBa 1 (MnK) B COOTBETCTBUM C yKa3aHHbIM cornaiweHnem ¢ KnveHTtom.

BenvnunHa [apaHTuiHOro obecneyeHmss Ha PoHOOBOM pbiHKe M Ha BamTHOM pbiHKe B
OTHOWeHMN KnrMeHToB, YbM No3nuumn ydnTbiBaloTCca B paMmkax OBocobneHHOro pac4eTHOro koga
unum obocobneHHoro TKC, paccuntbiBaetca O6LecTBoM ¢ ncnone3oBaHmeM metogonorun HKO
HKL, (AO) wn/unn HKO «LleHTp PacyeTtoB» AO (npu pacuyete MapaHTuUiiHOro obecneveHus Ha
®oHgosom peiHke AO «BocTouHas bupxay).

BennunHa [apaHTunHoro obecneyeHmss Ha POHOOBOM pbiHKE M Ha BanwTHOM pbiHKe B
OTHOWeHMN KrnneHToB, YbM MO3NLMM HE yuuTbiBaloTCs B pamkax OB60cobneHHOro pacyeTHOro
kogda nnun obocobneHHoro TKC, paccuntbiBaetcs nocpeactsom NTC «Quik».



4.4,

OOwecTtBo BrnpaBe Mo cornaweHuto ¢ KnveHTom paccuuTbiBaTb BeNWYUHY [apaHTUAHOro
obecneyeHnss Ha POHOOBOM pbiHKE M Ha BanitoTHOM pbiHKE B COOTBETCTBUWM C METOAONOMMEN
O6uwecTBa n (MnNn) B COOTBETCTBMM C YKa3aHHbIM cornawieHnem ¢ KnneHtom.

BenuunHa apaHTunHoro obecneyenunss Ha PoiHke EBS paccumTbiBaeTcs nocpeacrsom UTC
«Quik». O6uwectBo BnpaBe no cornaweHunio ¢ KnneHTom paccynTbiBaTe  BEMUYMHY
apaHTUnHoro obecnevyeHuss Ha PbiHke EBS B cootBetcTBUMM ¢ MeTomonorvenn OOwectBa u
(Mnn) B COOTBETCTBUM C yKa3aHHbIM cornaweHvemM ¢ KnmeHTom.

BenuunHa apaHTuiiHoro obecneyeHnss Ha BHebupkeBoM pbiHKE, 3a ucKkNioveHneM PbiHka
EBS, paBHa pasmepy umywiectBa, Tpebyemoro B 3aBMCUMOCTM OT HanpaBfeHusi no3vuuu
KnneHta ana ucnonHeHus obsizatenscTtB no [loroBopam, 3akfitloMeHHbIM Ha BHebGupkesom
PbIHKE.

5. Pacuyet EanHoro n ToproBoro numutoB Ha BantoTHOM pbiHke u EaMHoro numuta n ®oHpoBOM
pbiHKe Ana KnmeHToB, YbM NO3MLUM YYUTLIBAKOTCSA B pamkax O60co6neHHbIX pacyeTHbIX KO4OB.

5.1.

5.2.

EovHbin  numut Ha BanTHoM ©n  ®OHOOBOM pblHKax Ans  KrveHToB, MCNONb3yHLMX
O6ocobneHHble pacdeTHble Koabl, paccunTbiBaeTcst O6uwecTeom no metoanke HKO HKL, (AO).

Toprosbin numut Ha BanwoTHoOM u ®PoHOoBOM pbiHKkax Ans  KnveHToB, MCNOMb3yHoLmnX
O6ocobrneHHble pacyeTHble koabl, paccunTbiBaeTcs Obwectsom no metogmke HKO HKL (AO).

6. PacueTt 3agomkeHHocTM Ha BantoTHom, ®PoHaoBOoM u BHeOupxxeBoM pbiHkax ansa KnueHToB, He
mcnonb3youwmnx O60co6eHHbIN pacyeTHbIN Koa.

6.1.

roe:

3a[0mMKEHHOCTb paccunTbIBaeTCs No popmMyre:

3al0JKEHHOCTb = |RUB + X( V= CrossrateRUBTOMl.)L

RUB — Cymma 006s3aTenbCTB B POCCUIACKMX pyonsx.

V; — 06beM 06583aTenbCTB B COOTBETCTBYOLEN BantoTe unn LieHHbix 6ymarax, npegHasHavyeHHOW K
nocTaBke.

CrossrateRub_TOM — ueHa MHCTpyMEHTa B COMPSKEHHOW BartoTe B POCCUNCKNX pybnsix ¢
pacyeTamu «3aBTpa» unu ueHa LleHHon Bymaru B poccumckux pyonsx c pacuyetamm T+2.

7. YpoBeHb NOKpbiTUA Ha BantoTHOoM, ®oHooBoM m BHebupxeBoM pbiHkax gnsi KnueHTtoB, He
ucnonb3ylowmx O60cobneHHbIN pacyeTHbINA KOA.

7.1.

YpoBeHb MNOKpbITUS Ha BanioTHOM pbiHke, POHAOBOM pblHKE U BHebupxeBOM pblHKE
paccuuTbiBaeTcs no opmyne:

cro
CI'O + 3a0/1mKeHHOCTD

YpoBeHBb OKPBITUA = ( ) * 100%



