IIpunoxenue Ne3
k MHIMBUIyanbHOMY JIOTOBOPY JOBEPHTENLHOTO YIPABICHHA
Ne OT«__ » ' 20 r.

IPOTOKOJ
o BesiHYHHe Bo3narpaxkaenus*

CTOpOHEI YCTaHOBHIIN ClIeAyIOIMKE pa3sMepsl BosHarpax/IeHus, BbliaunBaemMoro KimmerToM VYpasmmomeMy (6e3 yuera
HJIC) 3a ycryry, oxasbiBaeMble 1o HacTosimeMy Jlorosopy:

1. BosHarpax/eHue 32 YIIpaBJIeHHE PACCIUTHIBAETCSA 1O CTaBKe 1 (0/IMH) HPOLEHT roAOBLIX OT Ba3oBoif CTOMMOCTH AKTHBOB.

2. BO3HarpaxJICHHE 3a YCIICX PaCCUHTHIBAETCSA B 3aBHCHMOCTH OT BENWYMHb! FIHBeCTHIIHOHHOTO JI0X0/1a ClIETyIOHAM 06pasoM:
B CIlyqae eci MHBeCTHIMOHHEL n0X0a npeBricHT IIoporoBeil A0X04, TO BO3HArpaXKIeHNE 3a YCIeX HAYUCIAETCS 110 CTaBKe
30% or cymMMsI IIpeBblmenys foxoxa Haj II0POroBLIM X0X0A0M IIOCHE y/eDXKaHHs BOSHATPAKICHHA 32 YIPaBIEHNe.

IloporoBoe 3nauenne poxoxa (II) ompenensercs kak 3HadeHHe GeckynmomHoM G - KpHBOM, OIMyGIHKOBaHHOW Ha caiiTe
Mockosckoit 6npxu (https://www.moex.com/ru/marketdata/indices/state/g-curve/), Ha cpoke, PaBHOM HHBECTHIHOHHOMY
TOPH30HTY Ha AaTy BHECEHHs CPENCTB. JHa4eHHe G - KpHBOM, Ha CPOKaX, OTJIMIHBIX OT YKa3aHHEIX Ha caifTe, BRIYHCISETCA [0
GimkaiiieMy MUHAMAIBLHOMY CPOKY. IIDH JIOIOJHHTEILHOM BHECEHMHM [EHEXHHIX cpeictB Iloporosoe 3HadeHHe
TIEPECUHTBIBACTCA IyTeM B3BEIIMBAaHMA 3HAUeHHH G - KpUBOH Ha JaThl BHECEHHS CPEACTB IO O0GBEMY CPENCTB COIVIACHO
dopmyne:

IT =X (TI(i) * Bsnoc (i)) /= Banoc (i)

HOpOl‘OBblﬁ A0X01 — pacdyeTHas BEJIMIHHA, paBHas IIPOU3IBCACHNIO Ba3oBoif cTOMMOCTH AKTHBA M CTABKH HOpOl‘OBOl‘O
3HavUeHHd, pacCINTaHHAaA 3a IICPHOX.
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* MOXeT COflepaTh JIOTIONHATENBHbIE YCIOBHS 10 COrNacoBanuio CTOPOH



