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Ob6mue npununnsi RUONIA

1. UanukaTtusHas B3BElICHHAd CTaBKa OMHOAHEBHBIX pYOJNEBEHIX KpPEIHTOB
(zenozutoB) RUONIA (Ruble OverNight Index Average) orpaxaer OLEHKY CTOMMOCTH
HeoOecneyeHHOro pyGlieBoro 3aMMCTBOBAHHA Ha YCNOBHMAX «overnight» cTaHmapTHBIM
3aEMLIHKOM H3 YHCJIA POCCHHCKHX OHaHKOB C MUHHMANBHEIM KPEAHTHBIM PHCKOM.

2.Craka RUONIA paccunteiBaeTcs bBankom Poccuum no  MeTomuke,
paspabotanHoii  Camoperynmupyemoit  Opraupzauueii  Hanmownanbhoit  donzosoit
Accounanueii (CPO HPA) cosmectHo ¢ BankoM Poccum, Ha ocHose muMOpMaUuMH O
JENO3UTHBIX CHENKAaX, 3aKIIOYEHHBIX BEAYUIMMH POCCHICKHME OaHkaMH H3 CIIMCKa
RUONIA mexny coDoii B TeueHHe BCETO JHS.

3. Cnucok 6ankos — yuacTHHKOB RUONIA ¢opmupyercs DKcnepTHbEIM cOBETOM
CPO H®A u cornacopbiBaercsa ¢ BaHkom Poccuu. B cnimcok RUONIA Bxomsat He MeHee
25 u He Gonee 35 6aHKOB.

4. Ucnonesyeman nns pacdera craBkd RUONIA uudopmanms npeacrasnsercs
Gankamu-yyactunkaMi RUONIA no dopme otuerHocru 0409701 "Otger 06 onepaumsx
Ha BATIOTHBIX K JCHEXKHBIX PBIHKaXx" B COOTBETCTBHM ¢ YkaszauweMm Bauka Poccuu ot
12/11/2009 Ne 2332-V «O nepeuHe, opMax d NOPSAKE COCTABNEHHSA M NPEACTABREHHS
(GopM OTHETHOCTH KpeAWTHRIX oprauuzaumii 8 LlenTpansHblit Gank Poccmiickoi
Gdenepanuuy.

Pacuer u ny6nmkauus craekn RUONIA ocymecTeiseTcs Ha OCHOBAaHHH
MHGOPMaLHH, NPEACTABIEHHON KPEANTHLIMH OPraHU3aluaAMM K MOMEHTY pacyera CTaBKH

RUONIA.

5.W3 pacuera HCKMOWAIOTCA CHEAKM C [PHIHAKAMH OWHGOYHOCTH HIH
HEPBIHOYHOCTH.

ITepex mauanom pacyera, H3 MaccHBa cAeloK yuacTHukoe RUONIA
HCKJTIOYAKTCA CAEJKH MEXKAY KPeAMTHBIMH OPraHH3ALMAMH, BXOASIIUMH B OJHY
OankoBckyio rpynmy. Jlng 3THX neseii Henoab3yercs gopma otdeTnoctThn Ne 0409801
N0 KaxA0il KpeAHTHOIi opraHn3anum, BXoJguleii B cnucok yyactuukos RUONIA na
MOCAEAHION OCTYIHYIO AaTy.

L. Pa3buenne CTABOK pybaeBbIX AEeMmo3HTHBIX caeI0K
«0BEPHAHTH»POCCHIICKOr0 MexXOaHKOBCKOTrO0 PLINKA M0 AHANIA30HAM:

1. Crasku (OTAENBHO MO PpasMELICHHI0 M OTAENBHO MO IIPHBIEYEHHIO)
BBICTPAHBAIOTCA B psill OT MHHHMANBHOH CTAaBKH 10 MaKCHMALHOIA.

2. Tlonyuennniii paa pa3buBaeTcs Ha MOArpynnbl (auanasossr). Kpurtepuem
pasbuBKM Ha noarpynms! (KpuTepHeM BbiGopa lnara Auana3oHa) sBIAETCA
BEJIMYHHA Pa3HHLEI MaKCHMANbHOH ¥ MHHHMANBHOM CTABOK MO MapHBIM
clielikaM Ha pyOnéBoM Mex6aHKOBCKOM PBIHKE «OBEPHANHT» B NaHHBIH [EHD:
e [lpu pazuuue craBok 0 — 10% war auanasona cocrasnsert 0,10%;

o [lpu pasruue craBok 10 — 20% war auanasona cocrasiset 0,25%;
» Ilpu pasuune crasok 20 — 100% mar nuanazona coctasnser 1%;
¢ [lpu pasuuue crapok Beiue 100% war auanasona cocrapnsier 10%.

II. I'pynnupoBka caenok:
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1. B cnyuae 3aKmioueHHsl KpeAUTHON opraHu3anueil cAeNnoK NpUBIeYeHHs HITH
pasMELIEHHS IEeHEeXHBIX CPEICTE C OZHMM KOHTpareHTOM IO CTaBKaM
BXOASIIAM B OAMH JOHANa3cH, CHENKH CYMMHpYKTCA H IpH BblOope
KoppektHbix caenok (nyHkTIlI) paccMaTpuBatoTes Kak ofHa CAENKa.

III. BribopKa KOPPEKTHBIX H PpPbIHOMHBIX py0deBLIX JeMO3HTHBIX CIEIOK
«oBepHaiiT» poccHiickoro MekGaAHKOBCKOT0 PBIHKAMIA 0ejeil pacuéra
craBkd RUONIA.

1. Bblbopka KOppeKTHBIX H PBIHOYHEIX CIHENOK MPOH3BOINTCA MO Ciaenyioleit
cxeme:
1. PaccuurniBaercs cpeaHenHeBHOH 00BEM CHENOK BCEX YUACTHHKOB
RUONIA Mmexay coboit 3a mpenmectByloiue 3 Mecana.
2. Kaxpnas pyOnéeas nemo3uTHas czenka «OBEpHAHT» KaxAoro
Oanxa-yyacrHuka RUONIA nposepseTca Ha BO3MOXKHYIO OIIHOKY
H HepbiHOYHOCTE. [loa omm6Kol HAH HEPHIHOYHOCTRIO M Lienei
pacuéta RUONIA noruMaercs:

e 00BEM OaHOH MmapHOi CHENKH, CTaBKa [0 KOTOPOH BCTpEYaeTcs
TONBKO Y ABYX YYaCTHHKOB npesbimaeT 15% oT cpenHeaHeBHOTO
o0BéMa, paccuntansoro B coorsercTBuH ¢ m.II1.1.1;

e 06bEM oaHOIl mapHOH CIENKH, CTABKA 110 KOTOPOH BCTpEYaeTcs y
HECKONBKUX yuacTHHKOB npeBbimaer 20% oT cpeaHeAHEBHOTO
00bEMa, paccurdTaHHOro B cooTBeTcTBHH ¢ m.II1.1.1;

s oOwéM opHolf HenapHo#f cuenku npeebimaer 10% ot
cpeiHeqHeBHOr0 00bEMa, pacCHHTAHHOIO B COOTBETCTBHH C
1.1

e [ATHKpaTHOE Wi Gonee npeeblleHHe 00BEMaA HenapHoil caenku
Hal MaKCHMalbHBIM OOBEMOM  CHGNKH  Takoro  THMA,
3aKI04EHHOI JaHHBIM 6aHKOM-y4acTHHKOM 3a
npeaiuecraylomue 3 Mecaua.

Caenky, Npu3HaHHBIE [0 3THM KPHTEpHAM OMIMOOYHBIMH HIIH He
PBIHOYHBIMH, HCKMoyatoTed U3 pacuéra RUONIA.

IV.  PamxupoBaHMe H NOC/IeAYIOMHIT 0TOOpP CTABOK NPOH3BOAUTCH CJIEAYIOUHM
obpazom.

1. Tlo xammoH M3 MOMYYEHHBIX MOArpyNn (AHAMA30HOB) PAaCCHUTHIBAIOTCAH

clieAyIolHe HoKa3aTe/u:

¢ (O6béM coenok, BOIIENWNX B MOATPYNY;

¢ KonHuecTBO CAENOK, BOLIEMIIHX B NOATPYIINLY;

e KomuuecTso 6aHKOB, NpeICTaBIEHHBIX CAENKAMH AOArPYINEL.

[MomydeHnwle mokasaTend mO BCeM NOATPYINaM IMPOBEpAIOTCA Ha

COOTBETCTBHE CNICAYIOIIAM KPHTEPHSAM:

1. O6béM caenok nNpHBICYEHHA W pazMelleHKs, BOLIEIWNX B MOATPYmNnay,

cocTtarnser He MeHee 5% oT oflero o0néMa CAENOKIpUBIEYEHHS H

pa3MelleHHs COOTBETCTBEHHO;

KonuuecTBo crenokmpuBiedeHHSs W pasMEIEHHs, BOIUEAUIMX B

noarpynmy, cocraBiseT He MeHee 5% or ofmero o6néma

CHEOKNPHBAEYCHUS H pasMelleHus COOTBETCTBEHHO;

3. KonmdecTso npuBAexaBIIMX H pa3MelIaBIUuX GaHKOB, OKa3aBINMXCH
NpeICTaBIEHHEIMH B MOATpYINe, cocTaBideT He MeHee 5% ot obumiero
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YHCJla COOTBETCTBEHHO NpPHBIEKABIUHX W pa3MELUaBLUHX OaHKOB-
Y4aCTHHKOB;

4. CyMMmapHO€ KOMHYECTBO IpPHBNEKABINMX H pa3MeHIaBIIHX OaHKOB,
OKa3aBIUUXCS MPEACTAaBICHHBIMH B MOATPYIIE, OKa3bIBaeTCd He MeHee
YETBIPEX.

3. Ioarpynmsl, yAoBAETBOPSAIOLIHE OJHOBPEMEHHO BCEM YKA3aHHBIM B 1I. [V.2
KpPUTEpHAM,  TPH3HAIOTCH  3HAYMUMBIMHM,  OCTAIbHBIE  [PH3HAIOTCA
He3HAYHMBIMH.

4. Cpeau cienok 3HaYMMBIX MOATPYNN OHpenensercd MHHHMANbHAs Ruiv U
MaKCHMalbHas cTaBKaRMAx.

5. Ilpomzpomurcs pacuér obwero ob6béMaBcex CHENOK, HaxXONAILIMXCA B
nuanazoHe oT Rmiv mo Rmax. TlomyueHHoe uMcno mnposepsieTcs Ha
COOTBETCTBHE YCTAHABNMBAEMOMY KPHIEPHIO penpe3eHTaTHBHOCTH H
aHaunmoctH [V.6.

6. C nempto  obecneyeHMs — penNpe3cHTATHBHOCTH M 3HAYHMOCTH
paccuntbiBaemMoii  ctaBkm RUONIA  HacToAmuM  ycTaHaBnMBaeTcs
MHHHMAIBHOE JOMYCTHMOE 3HA4YEHHE COBOKYIHOTO OOBEMa NMpHHATHIX K
pacuéry craBox — 80% or MaccuBa cHenok 3a pacuéTHbIM NI€Hb,
NOJY4EHHOrO 10 HTOraM BRIGOpKH corflacHo 1. IV.1.

7. B cnyuae, ecnu xputepuit [V.6 He cobmopén (T.e. cyMMapHBIi 00BEM
oTobpaHHBIX caenok coctamAeT Meree 80% maccuBa Mo uToraM BEIGOPKH
n.IV.1), o noporosoe 3HauyeHHe kputepuer IV.2,1-1V.2, 3yMeHbluaercs Ha
0,25%-HpIX mNyHKTa, H DOcNefoBaTeNbHOCTh onepaumit IV.3 — 1IV.6
nosropsierca. B cnyuae, ecnu kpurepuii IV.6He cobnrogeH, u moporosoe
3Hayenve kputepues [V.2,1-IV.2.3 paeuo 0%, To kpurepmii IV.2.4
yMeHblnaeTcs Ha 1, 3HageHus kputepres [V.2.1-1V.2.3 BoccranasnmuBaorcs
A0 NEpBOHAaYaNbHBIX M NOCIENOBaTeNbHOCTH onepauunit IV.3 — IV.6
nosTopserca. JlanHble pedcTBHS (YMeHbUIEHHE NOPOTOBHIX 3HAYEHHIA
KPHUTEPHEB H IOBTOP MOCNENOBATENBHOCTH ONepaniit) NOBTOPAIOTCH IO TeX
op, noka ycnosxe IV.6 He okaxerca cobmoaeHo.

V. Pacuer craekn RUONIA npoBoguTca no hopmyne:

Rmax

S W rier. Y am Ir ¥(Coon +C o),

RUONIA = =2min
Z ( npuea. pa3m ) * (Cnpuef: + Cpa.w )

rge r — Kaxpaana CTaBKa No CAeNKe, NPUHUMAIOWEA 3HaueHun o1 Rmin go Rmax
Vnpuan, — 06bem npueneyeHus;

Vpaam. — 06bem pasmewseHun;

Crpuen. — KONWYECTBO KOHTPAreHTOB NPUBAEKABLUMX NO CTABKE I}

Cpasm. —~ KONUUECTBO KOHTPAreHTOB PasmeLlaBLUKUX NO CTABKEe I.
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VIi. Ny6aukauma nonyyeHHoro sHaveHnA ctasku RUONIA

baux Poccun nepenaer B HOA nanubie ans nybmaukauuu craskn RUONIA na
caiite www.ruonia.ru He noszgsee 15:00 no MOCKOBCKOMY BpeMeHH clieqyiomero pabodero
nug. bank Poccuu Taxke pasMemaet 3Ty HHGOPMALMIO HA CBOEM OQHMIHATLHOM caiiTe B
cetn MnTepuer.

Lo704s r. Mockea, Boabwoin Cepruesckuit nepeynok, aom 10; +7 {495) 980 98 74; info@nfa.ru, www.nfa.ru



Bcero npoHyMepoBaHo, POIIHTO
H CKpeILieHO NMeyaThio
S (naTH) NUCTOB

B.B. 3abnonuxuit
« 8 » peépassr  2018T.




