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1. Hacrosmmii Ilopsimox 3akpeitust moszumuii kmentoB OO0 UK «Tpenny» (mamee — Ilopsaok)
pa3paboTaH B COOTBETCTBUHU C TPEOOBAHMAMU IEHCTBYIONIETO 3aKOHOAATeIbcTBa Poccuiickoit demeparum
u Yxazanus banka Poccum ot 12.02.2024 Ne 6681-Y «O TpeOoBaHMSX K OCYIIECTBICHUIO OpOKEPCKON
JISSATEIILHOCTH TP COBEPIIICHUU OPOKEPOM OTJCIIBHBIX CACIIOK 33 CUST KIIMEHTay (fanee — Ykazanue banka
Poccun).

2. I[aHHLIﬁ HOpﬂI{OK pacupoCTpaHACTCd Ha KIMCHTOB C HadYaJlbHbBIM , CTAHAAPTHBIM WU
IMOBBIICHHBIM YPOBHEM PHUCKaA.

3. B oTHOIIEHNN KIIMEHTOB, OTHECEHHBIX K KaTErOpHUU KIMEHTOB C HAaYaJIbHBIM YPOBHEM PHUCKa WU
KaTeropuy KIMEHTOB CO CTaHAAPTHBIM YPOBHEM PUCKA, OPOKEp OCYIIECTBHUT 3aKPHITUE MO3ULIUI
no noctmwkenust HIIP1 HyneBoro 3HaveHus (TIpy MOJIOKUTEIIEHOM 3HAYEHUH pa3Mepa HadaabHON
MapXH), €eclu JIocTwkeHue Oonbmiero 3Hauenuss HIIP1 He mnpemycMoTpeHO AOrOBOpPOM O
OpoKepCcKOM 00CITy)KHBaHUU.

4.B OTHOLICHWU KIUEHTOB, OTHECEHHBIX K KAaTErOpUH KIMEHTOB C TOBBIIICHHBIM YPOBHEM pPHCKa,
Opokep OCYIIECTBUT 3aKPHITHE MO3UIMHA yKa3aHHBIX KIMeHTOB A0 moctmkeHus HIIP2 myneBoro
3Ha4eHUs (IPU MOJOKUTEIFHOM 3HAYCHUH Pa3Mepa MUHUMAJIbHON Map)ku), €ClI JOCTIKEHHUE
6ombiero 3Hayenus HITP2 He npeaycMOTpeHO J0roBOPOM 0 OPOKEPCKOM OOCTYKUBAHUH.

5. IIpu ocymiecTBieHUN OPOKEPOM 3aKPBITHS MO3UIUHU KineHTa 1o npuseneHus HIIP1 wmu HITP2 B
COOTBETCTBHE ¢ TpeboBaHUsAMHU YHKTOB 3 U 4 Tlopsinka nomyckaetcs cHxenue 3Hauenust HITP1
OTHOCHUTEIIFHO CBOETO MPEIBIIYIIEr0 OTPULATENBHOTO 3HAYCHUS.

6. IIpn BO3HUKHOBEHMH HETOKPHITHIX MO3MLHUI MO LEHHBIM OyMaraMm W JICHEKHBIM CpEICTBAM
KJIMEHTA C HAaYaJIbHBIM , CTAaHJAAPTHBIM HJIU NTOBBIIICHHBIM YPOBHEM PUCKA, YCTAHABIMBAIOTCS CIEIYIOIIHE
00s13aTeNbHBIE HOPMATHBBL:

v/ HOPMATHB MOKPBITHS PUCKA NP MCTIOJHEHHHU MOpYyYeHui KiauenTa - HIIP1;

v HOpMaTHB IMOKPHITHS PUCKA IIPH H3MEHEHUH CTOMMOCTH TIopT(ens Kinenra - HITP2.

7. HopmaTwB OKpHITHS prCKa MpH ncnolHeHnn nopydennii kiuenta (HIIP1), paccunteiBaeTcs mo

dopmyie:
HIIP1 = S - MO0-Sérnox , rze:

S - ctouMocTh NopTdeEns KIUEHTa, pacCUUThIBaeMasi B COOTBETCTBHHU C IyHKTOM 3 IIpuioxenus x
Vkazanuro banka Poccun ot 12.02.2024 roga Ne 6681-Y

MO - pasmep Ha4aTbHOW Map>kH, PACCUNTHIBAEMBIH B COOTBETCTBHH C TYHKTOM 18 mim myHKTOM 37
[Ipunoxenuss k Yxkazanuro banka Poccun ot 12.02.2024 rona Ne 6681-Y

Sérox - 3HAUEHHWs TOKAa3arTens, paccyhTbiBaeMoe 1o (opMyne B COOTBETCTBHM C MYHKTOM |
[punoxenus k Ykazanuto banka Poccun ot 12.02.2024 roga Ne 6681-Y

5. HopMaTuB mMOKpBITHS pUCKa TpH U3MEHEHHH cTouMoctH TopTdens kiaueHra (HIIP2),
paccuMThIBaETCs 10 (hopMmyJie:

HIIP2 = S - MX, rze:

S - crouMocTh TopTdeNns KINeHTa, , PACCUUThIBaeMasi B COOTBETCTBUU ¢ IyHKTOM 3 [IpunoxxeHus k
Vkazauuro banka Poccun ot 12.02.2024 roma Ne 6681-Y

MX - pazmep MUHHUMAaIBbHON MapXH, , pACCUUTHIBAEMasi B COOTBETCTBHH ¢ TyHKTOM 18 [lpumoxkenus
k Ykasanuro banka Poccun ot 12.02.2024 roga Ne 6681-Y

MunumaneHo nomycruMmoe urcioBoe 3Hauenne HIIP2 ycranaBnuBaetcs B pa3mepe 0.

6. Bpoxep ocymiecTBiseT 3aKphITHE MO3MIMIA KiueHTa npu cHwkennu HITP2 wike 0 B cnenyromme
CPOKHU:

v' B ciyuae eciu HITP2 npunumMaet 3uauenue auke 0 B Teuenue Toprosoro aust 10 «14:00:00» mo
MOCKOBCKOMY BPEMEHH, OpOKEp OCYLIECTBISIET 3aKpbITHE NO3MLUM KIMEHTAa B TEUYCHHE YKa3aHHOI'O
TOPTOBOI'O JIHSI.



v B ciyuae ecniu HITP2 npunuMaer 3HaueHue Hike 0 B TedeHue ToproBoro aus mocie «14:00:00»
IT0 MOCKOBCKOMY BPEMEHH, OpOKEp OCYIIECTBIIIECT 3aKPHITHE IMO3UIHH KireHTa He mo3aHee «10:00:00» mo
MOCKOBCKOMY BpEMEHU OJIM)KaNUIIEero TOProBOTo JHS, CICIYIOIIETO 38 TOPrOBBIM JHEM, B kKoTopoMm HITP2
MIPUHSLI 3HadeHue Hike 0.

v/ B Clydae €CIM 10 3aKpBITHS MO3HIMH KIMEHTA OpPraHM30BaHHBIE TOPTH LEHHBIMH OymMaramMu
(MHOCTpaHHOM BaTIOTON H(HJIH) IPOU3BOAHBIMU (DUHAHCOBBIMH MHCTPYMEHTAMH) OBLTH MTPUOCTAHOBIICHBI
U MX BO300HOBJICHUE MPOMU3OILIO MOCIAC OTPAHHYUTEIHLHOTO BPEMEHH 3aKpBITHUS TO3UIMM, OpOKep
OCYIIECTBIISIET 3aKPBITHE TTO3UIMIA KIIMEHTa HE TI03/IHEeE OTPAHHYUTEIFHOTO BPEMEHH 3aKPBITHS TTO3UITUI
Oy KaMIIero TOproBoro AHA, CICAYIOMIETO 32 TOPTOBBIM THEM, B KoTopoMm HITP2 mpuHs 3HavueHne HIDKe
0.

7. YxazanHoe B TyHKTe 6 Hacrosmiero llopsimka orpaHHYMTENbEHOE BpEeMs 3aKPBITHS HO3HIAN
SIBJIICTCS €IUHBIM JJIs1 BCEX TOPTQEIIeH KIHEHTOB.

8. 3akpriTre Mo3uIKit KaueHTa npu cumxkennn HITP2 mmwke 0 6pokep coBepliaeT Ha TOPrax Ha OCHOBE
0e3aIPECHBIX 3asIBOK.

9. 3akpriTHe no3UIMIA KiMeHTa pu cHkeHnr HITP2 Hibke 0 He Ha TOprax Ha OCHOBE 0€3aPeCHBIX
3asBOK (BKIIFOYAs COBEpIIEHHE OpOKEpOM CIIENOK 3a CYeT KIMeHTa 0e3 ero MOpYy4YeHHd,
MIPeTyCMOTPEHHBIX IyHKTOM 4 ctathu 3 PenepansHOro 3akoHa ot 22 anpenst 1996 roga N 39-03
"O pbIHKE LEHHBIX OyMar', He Ha OpraHW30BaHHBIX TOPrax) JAOIMYycKaeTcs TOJBKO B CIAEAYIOIINX
CITydasx:

v TIoKynka LEeHHBIX Oymar (3a HWCKIIOYEHHEM OOmMranui) ¥ (WjiM) AParoleHHBIX METAJIOB
OCYIIECTBIISIETCS 1O IIeHe, He MPEBBIIIAIOMIe MaKCUMAaJIbHOM LIEHBI CHACNKH C YKa3aHHBIMU IEHHBIMHU
OyMaramu 1 (¥WJTH) IparoleHHBIMA MEeTaJUIaMH, COBEPIIEHHON Ha TOPrax Ha OCHOBE 0€3aJpeCHBIX 3asBOK,
B T€UCHUE MOCICTHNUX |5 MUHYT, IpeALIeCTBYIOIUX AeHCTBUSAM OpoKepa, HapaBJICHHBIM Ha COBEPLICHUE
C/IETIKH, WM, €CITU TOPTU Ha OCHOBE 0e3aJPECHBIX 3asBOK MPHOCTAHOBJICHBL, - B TEUCHUE MOCIeTHUX 15
MHUHYT 10 UX IPHOCTAHOBIICHHUS.

v' Tlokymka oGauraruii u (M) HHOCTPaHHOM BaIOTHI OCYLIECTBIISETCS IPH COOIOIEHIH OJHOTO U3
CIeAYIOIUX TPEeOOBaHUI:

® [IOKYIIKAa OCYIIECTBJISICTCA IO IIEHE, HE MPEBBILAIOIIEH MaKCUMAaIbHOW LIEHBI CAETKH C
YKa3aHHBIMH OOJHTalusIMU U (MJIM) HHOCTPAaHHOH BalllOTOM, COBEpIIEHHON Ha TOprax Ha
OCHOBE 0e3apecHBIX 3asBOK B TEUCHHE IOCICAHUX |5 MHUHYT, HpPEIIIECTBYIOLINX
JecTBUSIM OpOKepa, HalpaBJICHHBIM Ha COBEPIICHUE CACIKH, WM, €CJIM TOPTH Ha OCHOBE
0e3apecHBIX 3asBOK TNPHOCTAHOBJIEHBI, - B TEUEHHE IOCIEeTHUX |5 MHHYT 10 HX
MPHUOCTAaHOBJICHUS;

® TIOKYIIKa OCYIIECTBJISETCA MO LIEHE HE BBIIIIE JIYYIeil KOTUPOBKH Ha MPOAAXy yKa3aHHBIX
obnuranuii u (WIKM) WHOCTPAHHOW BaJIOTHI, MHPOPMAIIMS O KOTOPOH OMyOJIMKOBaHA B
uHpopmaimonHo# cucreme "biaymoepr” (Bloomberg) miu B nHDOpMaMoHHON cucTeMe
"PedmanTB" (Refinitiv) mibo mpemocraBnera HEOAHKOBCKOW KPEIUTHON OpraHH3amnuen
aKIUOHepHBIM o01ecTBoM "HarnmonanbHbIi pacdeTHbI nenozutapuii” (namee - HKO AO
HPJ1), nnu akumonepubiM obmectBoM "MHTepdakc" (manee - AO "Unrepdakc"), nim
OOIIIECTBOM ¢ OrpPaHMYCHHON oOTBeTcTBeHHOCThIO "COonmc.py" (manee - OO0
"COonac.py"), Oojnee 4yeM Ha BEJIMYMHY NPOU3BEACHUS YKAa3aHHOM KOTUPOBKM M OJHOM
YETBEPTOM HAYaJIbHOM CTaBKM pHUCKAa 10 o0guranumu (MHOCTPAHHOW BaJIOTE),
MpeTycMOTpeHHOW TyHKTamMu 39 - 42 mpunoxenus k Ykaszanuio banka Poccum ot
12.02.2024 roga Ne 6681-Y .

v" TIokyrKa MHOCTPaHHOW BAIOTHI OCYLIECTBISIETCSI B OTCYTCTBHE IPOBE/ICHUSI TOPTOB HA OCHOBE
0e3apecHBIX 3asBOK YKAa3aHHON MHOCTPAaHHOW BaJIOTON JIMOO B 0ObeME MEHbIIEM, YeM MHUHHUMAJIbHBIN
pasmep OWpP)KEBOTO JIOTa, MPENLyCMOTPEHHBIH TMpaBWJIaMH OPraHW30BAaHHBIX TOPTOB yKa3aHHOU
WHOCTPAHHOM BaIIFOTOM.

v Tlpogaxka UeHHBIX OyMar (3a WCKIIOUEHHEM oOiuramuil) ¥ (WiM) IparoleHHBIX METAJIOB
OCYILIECTBIISIETCSL TIO T[eHe HE HIDKE MHUHUMAIBLHOHN IIEHBI CACIKU C YKa3aHHBIMH LIEHHBIMH OyMaraMu u
(unu) AparoueHHBIMH METajUlaMH, COBEPIICHHOW Ha TOprax Ha OCHOBE 0e3aJpecHBIX 3asBOK B TEUECHHUE
NocieqHUX 15 MHUHYT, NPEIECTBYIOMNX ASHCTBUAM OpOKepa, HalpaBJICHHBIM Ha COBEPILEHHUE CIEIIKH,
WJIH, €CJTH TOPTH Ha OCHOBE 0€3a/IpeCHBIX 3asiBOK MPHUOCTAHOBIIEHBI, - B TEUEHHE MOCIEAHNX 15 MUHYT 10
UX IPUOCTAaHOBJICHUSL.



v’ Tlponaxa obmuranuii ¥ (MIM) HHOCTPAHHOM BAIIOTHI OCYILECTBIISETCS MPH COOIOAEHUH OIHOIO
U3 CIEAYIOMHX TPEOOBAHUIA:

IpoJaXka OCYIIECTBIISCTCS 110 IIeHe He HIKEe MUHUMAaJIbHON IIEHBI CACNKH C YKa3aHHBIMH
oOnuranusaMu U (WiIM) WHOCTPAHHOW BajlIOTOM, COBEPIICHHOW Ha TOpPrax Ha OCHOBE
0e3aIpecHbIX 3asBOK B TEUCHHE MOCICTHUX 15 MUHYT, NPEAIIECTBYIOIINX ACHCTBHIM
Opokepa, HamNpaBICHHBIM Ha COBEpIICHHE CHEJIKH, WIH, €CIH TOPrH Ha OCHOBE
0e3anpecHBIX 3asBOK INPHOCTAHOBIEHBI, - B TEUYEHHE IOCICTHHX |5 MHHYT 0 HX
MPUOCTAaHOBJICHUS;

NpoJaXka OCYILECTBIISIETCS 10 LIEHE HE HIDKE JIydllIield KOTUPOBKH Ha MOKYIIKY YKa3aHHBIX
obmuranuii v (MJIM) HHOCTPAHHOH BaITIOTHI, HH(GOPMAIH 0 KOTOPOI OIMyOIMKOBaHa B
nHpopmaoHHoi cucteme "biaymbepr" (Bloomberg) nnu B nabopMannoHHoi cucteme
"PepunntuB" (Refinitiv) mu6o npenocraBnena HKO AO HP/I, unm AO "Untepdaxc",
i OO0 "Coonzc.py", Oonee yeM Ha BENUYMHY MPOU3BEICHHS YKa3aHHOW KOTUPOBKHU H
OJTHOHM YeTBEepTON HAaYaJbHOM CTaBKH PHCKA MO O0MUranuu (HHOCTPaHHOU BaJlfOTe),
MpeycMOTpeHHO! MyHKTaMu 39 - 42 mpunoxenns k Ykazaanto banka Poccun ot
12.02.2024 roma Ne 6681-V .

v' Tlpomaka HHOCTPAHHOM BANIOTHI OCYIIECTBISIETCSI B OTCYTCTBHE MPOBEICHHSI TOPrOB HA OCHOBE
0e3apecHBIX 3asBOK YKa3aHHON MHOCTPAaHHOW BaJIOTON JIMOO B 0ObeMe MEHbIIEM, YeM MHUHHMAaTbHBIN
pasMep OHpPKEBOrO JIOTA, MPEILyCMOTPCHHBI TpaBWIAMH OpPTaHW30BAHHBIX TOPrOB YKa3aHHOW
MHOCTPAaHHOM BaJOTOM.

v’ 3akpbITHC TMO3WIHMH KIMEHTa OCYIIECTBISIETCS OpOKEpPOM B COOTBETCTBHH C  IIEHAMHU
(KoTUpOBKaMH) IEHHBIX OyMar, U (MIIK) AParoleHHbIX METAIJIOB, U (MJIM) HHOCTPAHHBIX BAJIIOT, ICTOUHHK
UHQOPMAIK O KOTOPBIX OpOKEp JOJKEH COTIAcoBaTh C KIMEHTOM, H, €CJIM UCTOYHUKOM WH(OPMAINH O
KOTHPOBKax siBIsieTcsl nHpopMmaronHas cuctema "biaymbepr" (Bloomberg), nadopmanonnas cucrema
"PedmauTiB" (Refinitiv), HKO AO HPI, AO "Untepdarc" nmum OO0 "CoOonuc.py", Opokep Taxxke
JOJDKEH COrjlacoBaTh C KJIMEHTOM YCIOBHOE OOO3HAaYeHHWE KOTHPOBOK, MPHMEHSEMOe M UX
UACHTA(DHUKAIINN.



