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YyacTHuMku nnatgopmbl:
® baHk Poccuu
® (deaepanbHOE Ka3HAYENCTBO
® KomuteTbl puHaHCoB cybbekToB PO
m HAUMOHANLHEIN ® 150 BaHKOB - 3aéMLLMKOB +  6onee 300 y4aCTHUKOB KIIMPUHIa
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OCHOBbIE CEPBMUCbI NJIAT®OPMbI HPA

@ HauuoHanbHas nnat¢gopMa — 3T0 cMcTeMa NpeaoCTaBIeHNs NIMKBUAHOCTU KOMMepYeCcKMM 6aHKaM, KOTopas OCHOBaHa
Ha 3aKl4YeHnn caenok TpexctopoHHero PEMO ¢ MocyaapcTBEHHbIMU KpeaMTopamu ¢ ynpasneHmem obecrnedeHmem HP/.
Mnatdopma HP/L BbINONAHSAET OCHOBHbIE (DYHKLIMM YHaCTHMKOB No onepaunsm PEMO:

vaw  PEMO c kopauHom @ BO3MOXHOCTb 3aMeHbl _=.  HeTTuHr u pacuetsl
10010 LleHHbIX Bymar LleHHbIX Bymar (9) B pybnsix u Bantote
(GC pooling baskets) =
N\ PenopTtuHr
REPORT BHEBUPXKEBbIX COENoK ABTOMaTMYECKUIA
A . B pe|-|03l/|'|'ap|/||7| BO3BpaT BbiNMnart
BTOMAaTU4YECKNA 3aeMLLUKY
noadop LeHHbIX bymar - ABTOMaTN4ECKOE MapXXnpoBaHme
== eHHbIMK Bymaramm un
ExenHeBHas == ! y
[leHeXHbIMU CpeacTBa
nepeoLeHka

CUHEPITUA CUCTEMHO 3HAYUMbIX UHCTUTYTOB HAM QOBEPAIOT

« KpynHeiwuin opranusartop Topros: MOEX BaHk Poccum

»  CUCTEMHO 3HaUMMbI LLleHTPasibHbIN Aeno3uTaphwii c 2013 r. pasmelleHo B PEMO ~ 120 Tp/H pyb.

depepanbHOEe Ka3HAYENACTBO

* HaumoHanbHO 3HauyMMas nNaTeXXHass cucreMa
¢ 2015 r. pa3meweHo B PEMO ~ 146 TpsnH pyb6.

¢ AKKpPeaMTOBaHHbIN LLEHOBOMW LIeHT
PeA u HEHTP Komurtet cbmHaHcoB CaHkT-leTepbypra

*  CWCTEMHO 3Ha4MMbli TOProBbIA PEN0o3UTapuM c 2019 r. pa3melueHo B PENO ~ 155 mnpa pyo.

KnupuHrosas opraHusaums Komurer cpuHaHCcoB JIeHMHrpagckon obnacrum
m HALWOHAABHBIA c ¢es. 2021 r. pa3smelleHo B PENMO ~ 7 mnppg pyb.
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KJTFOMEBbIE YYHACTHUKU NMNATOOPMbI HPA [1/2]
’ O60poT onepauui B 2020-2021 rr., mnpa py6.

39 878

XapaKTepuCTUKM NnpoaykKra: 3600,

«  BupxeBoe PEMO c KOp3vHOii LieHHbIX 6yMar Ha MB 1 CTBB y 31675

« OTC PENO Ha Bloomberg 24 080

« (duKkcMpoBaHHas M NaBaroLas cTaBKa (Ko4YeBas CTaBKa)

« Pacuetbl no mogenv DVP-1 unu DVP-3 € HETTUHIroM

HoBoe: ) 28182409 1825 3 1 750 1403 3 175 3 507

*  WHTennekrtyasibHbIX NOA60P KOP3UHDbI LEeHHbIX byMar . - d
anp Mau HOSl  OeK  SHB d)EB Map anp Mau

« [JonrocpoyHoe PEINO Ha Mmecsy unu rop
2020 2021

@ PEMNO c ®enepanbHbiM Ka3HaueiCTBOM , O6opor onepauui & 2020-2021 rr., Tp/H py6.

XapakTepuCcTUKM npoayKTa:

* OTC PENO c KOp3nHOW LieHHbIX ByMar Ha TepMuHane MOEX

* PENO c nnaBawwen craBkoin — moanduumnposaHHass RUONIA
C eXeaHeBHbIM 0bHOBNEHMEM

*  Pacyetbl no mogenn DVP-3 ¢ HETTUHIOM 32,2 43,6 27 g 5
HoBoe: 23,7 176 12 816 1
: 7, 7 2 6 l 6 ) 115 9 .J 6 7 006 l
* 3anyck PEMNO co cpeactBamm EAMHOro kasHa4veMmcKkoro cyera - t
« B 2020 B KOp3uHYy A06aBneHb eBpoobnuraumm MuHduH anp  MaW  MIOH WION 3BT CEH  OKT  HOA  Aek  AHB  (eB  Map
2020 2021

* PEMNO c KOp3nHOK Wnoteunbix obnuraumi AOM'P(D m [naBatolas CcTaBka U GUKCMPOBaHHas CTaBKa Ha ANMHHbIE CPOKM B DUKCUPOBAHHAs CTaBka
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KJTFOHMEBBIE YHACTHUKUM NMJIATOOPMbI HPA [2/2]

@ PENO c komuteTtoM (puHaHcoB CaHkT-leTepbypra ’ O60poT onepaumii PENO K® CIMN6, mnpa py6.

XapaKTepucTukm npoaykKra:

« 2019 roa: 3anyck OTC PEMO PEMNO c kop3nHON LeHHbIX 6yMar Ha TepMuHane CIMBb
« KopauHa BkntovaeT OD3 n 6ymarn ropoaa CaHkT-lNeTepbypr
Hosoe:

291
190
135 140 138
« O®3 C NNaBaloLLMM KyrnOHOM 65,66 7 63 6335 O
* roCyAapCTBeHHbIX cybdeaepanbHbix obnuraumn Ko Cré I I I I I
@ B pa3pa60TKe ) anp Mal  UIOH ceH OKT HoS ek Map anp Mau

« 3anyck onepaumnin PEMO K®C c nnaBatoLwen ctaBkon no rotosHoctn CrNBb

% PEMO c komuteToM (hpmHAHCOB JIeHMHrpaackou obna ’ O6opoT onepaumii PENO K® JleHo6nacry,

2020 2021

MnpA pyb6.

XapakTepucTUKu npoaykra: 30
2021 ropa: 3anyck OTC PEMO ¢ kop31HOM LeHHbIX 6yMar Ha TepMuHane CMBB 28
« Kop3uHa Bknitovaet OD3 n 6ymaru ropoaa CaHkT-lMeTepbypr
HoBoe:
« MI no caenkam J10 ¢ 1 mioHsa 2021 po 31 gekabps 2021 7,2

=

@ B paspa6oTke ) —
es Map anp Mamn

+ [oaknioyeHne KIMEHTOB K onepauusm 5021
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KOHTAKTbI

I'Iepcouaanble MEeHeAXXepbl N0 BONpoCaM TeKyLjero OGCHY)KVIBaHVISI KJ/INEHTOB.:

Ten.: +7 495 956-27-90, +7 495 956-27-91

MeHemxepbl N0 Pa3BUTUIO OTHOLLUEHUM C KJIMEHTaMM, NPOABMXEHUIO [ YNTYyULLEHUIO
KauecTBa ycnyr:

Ten.: +7 495 232-05-14

E-mail: sales@nsd.ru
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NMPABOBASA OTOBOPKA

= HacTosllas npe3seHTauus 6biia noaroTosneHa v BoinylleHa HKO AO HP/ (nanee — «KoMnaHus»). Ecnn HeT kakoi-nmbo oroBopku 06 MHOM, TO KOMMaHUsi CUMTAETCS UCTOYHUKOM BCeit MHdopMaLnm,
M3JI0XXEHHOW B HACTOSAILLEM AOKyMeHTe. [aHHast MHhOopMaumMs NpeaocTaBasSieTcsl MO COCTOSAHMIO HA AAaTy HACTOSAILLEro AOKYMEHTA Y MOXET BbiTb M3MeHeHa 6e3 KaKoro-Inbo yBeLOMIIEHNS.
= [laHHbIN JOKYMEHT He SIBASieTCsl, He (POPMUPYET M He AO/MKEH pacCMaTpUBaTbCS B KAQUECTBE NPEANOXEHNUS UK XKe NpUrnalleHns ans npoaaxkv UM y4acTus B NMoanmncKe, Uan Xe, Kak nodyxaeHue k
NpMOBPETEHMIO NN XKe K NOAMNMUCKE Ha Kakue-nnbo LeHHble ByMarn, a Takke 3TOT AOKYMEHT WM €ro 4acTb WK Xe (aKT ero pacnpocTpaHeHUsl He SIBASIOTCA OCHOBAHWEM W Ha HUX HENb3s nonaraTbCs
B CBSI3U C KakKMM-NM60 NpeasioXeHMeM, 4OroBOpoM, 0653aTENbCTBOM MK XKE MHBECTULMOHHBLIM PELLEHWUEM, CBA3AHHLIMM C HUM, PAaBHO Kak W OH He SIBASIETCS pekoMeHAauMen OTHOCUTESbHO LIEHHBIX
6ymar KoMnaHum.
= W3noxeHHas B AaHHOM JOKYMeHTe MHMOpMaums He siBnsifnacb NPeAMETOM HE3aBUCUMMOM NPOBEPKU. B HEM Takke HE COAEPXMTCS KakUX-TMB0 3aBEPEHMI UK FapaHTUi, CPOPMYIMPOBAHHBIX UK
nozpasyMeBaeMbIX U HUKTO HE AO/MKEH nosaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb M MOJIHOTY MH(OPMAaLMKN UM MHEHUS, U3MTOXKEHHOIO 34eCb. HMKTO 13 KoMnaHum nnmn kaknx-nmbo ee fovepHux
06LwecTB un adbUIMpoBaHHbIX ML UK UX AUPEKTOPOB, COTPYAHWUKOB UK PabOTHNKOB, KOHCY/IbTAHTOB WU UX NPeAcTaBuTENei He NPUHMMAET KakoW-IM60o OTBETCTBEHHOCTU (HE3aBMCUMMO OT TOrO,
BO3HMK/IA /M OHAa B pe3yJibTaTe XanaTHOCTU UK YEro-To ApYroro), NpsiMo UM KOCBEHHO CBSI3aHHOW C MCMOJSIb30BaHMEM 3TOr0 AOKYMEHTA WM MHBIM 06Pa3oM BOSHMKLUEN U3 HETO.
= [laHHas npeseHTaumMsi COAEPXXMT NPOrHO3HbIE 3asB/ieHMs. Bce BKIIOUEHHbIE B HACTOSILLYIO MPe3eHTaLMI0 3asB/IEHNS, 3a UCKITIOYEHMEM 3asiBNIEHNUI 06 UCTOpUYECKMX dakTax, BKItoYasi, HO, He
OrpaHU4MBasiCb, 3asIB/IEHMSIMU, OTHOCSALLMMUCS K HaleMy (hMHAHCOBOMY MOMIOXEHMIO, BM3HeC-CTpaTerMm, niaHaM MeHeIXXMeHTa M LensM rno 6yaywmm onepauusim siBASOTCS NPOrHO3HbIMMU
3as1BNIEHMSAMU. STU NPOrHO3HbIE 3asIB/IEHWS BKJTHOYAIOT B CE6S U3BECTHLIE U HEWM3BECTHbIE PUCKK, (haKTOPbl HEONPEAENEHHOCTU U UHble (DAKTOPbI, KOTOPbIE MOTYT CTaTb MPUYMHON TOFO, YTO HalUM
HbIHELLUHWE MOoKa3aTenu, AOCTMXKEHNS, CBEPLUEHNS MW XXE NPOU3BOACTBEHHbIE NOKasaTenu, 6yayT CyLeCTBEHHO OTIMYATbLCS OT TEX, KOTopble ChOPMYNMPOBaHbI UM MOAPA3yMEBAKOTCA Nog 3TUMM
MPOrHO3HbIMMK 3asBNIEHNSAMU. [JaHHble NPOrHO3HbIE 3as1B/IEHUSI OCHOBaHbl HA MHOMOYMCIEHHBIX MPEe3yYMMLUMAX OTHOCUTESIbHO Hallel HbiHEWHeN 1 byayLieln 6usHec-cTpaTernn 1 cpeabl, B KOTOPO Mbl
OXWAAEM OCYLLECTBNSATb CBOKO AEATENbHOCTb B 6yayLleM. BaxkHeNWMIU hakTopaMu, KOTOPbIE MOTYT MOBMUSATL Ha HalW HbIHELLHWE NOKa3aTenn, JOCTUXEHUS, CBEPLLEHNUS UMW XXE NPOU3BOACTBEHHbIE
nokasaTenu, KOTopble MOryT CyLeCTBEHHO OT/IMYaTbCs OT TeX, KOTopble CPOPMYIMPOBaHbI UM NOAPA3yMEBAOTCA 3TUMMW NMPOrHO3HbIMK 3asBEHUAMN SBMSKOTCS, MOMUMO UHbIX (haKTOpPOB, Creaytowme:
= BOCMPUSITUE PbIHOYHBIX YCNYT, NPEeAOCTABNSEMbIX KOMNaHWel 1 ee oYepHUMU 0BLLIECTBAMU;
= BOSIATUILHOCTb (@) Poccuitckol S3KOHOMUMKM M PbiHKA LIEHHBIX 6yMar 1 (b) cekTopoB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KOMNaHusi 1 ee foYepHMe 0BLLECTBA OCYLLECTBISIIOT CBOK
[esTeNnbHOCTb;
*  U3MeHeHus B (a) OTeYeCTBEHHOM M MeXAyHapOAHOM 3aKOHOAATENbCTBE U HANOrOBOM perynmpoBaHnm u (b) rocyaapcTBeHHbIX NPOrpaMMax, OTHOCSALUMXCS K (DMHAHCOBLIM PbIHKaM U pbiHKaM
LeHHbIX bymar;
= POCTOM YPOBHSI KOHKYPEHLUNN CO CTOPOHbI HOBbLIX MMPOKOB Ha pblHKE Poccuu;
= CMOcOB6HOCTb YCneBaTh 3a 6bICTPbIMU U3MEHEHUSMU B HAYYHO-TEXHWUYECKOMN Cpeae, BKIIHoYas CrOCOBHOCTb MCMOsb30BaTh PaCLUMpPEHHbIE (DYHKLIMOHAMbHBIE BO3MOXHOCTW, KOTOPbIE MOMY/ISIPHBbI
cpeavn knneHToB KoMnaHum u ee fovepHux obLuecTs;
= CNOCOBHOCTb COXPaHATb NPEEMCTBEHHOCTb MpOLecCa BHEAPEHNSI HOBbIX KOHKYPEHTHBIX MPOAYKTOB M YCYr, PaBHO Kak M NoaAepXKa KOHKYPEHTOCMOCOOHOCTH;
= CMocoB6HOCTb NMPUBEKATL HOBLIX K/IMEHTOB HA OTEUYECTBEHHbIN PbIHOK U B 3apyBeXHbIX IOPUCAMKLMSIX;
= CNOCOBHOCTb YBENNYMBATL NPEASIOKEHME NPOAYKUNM B 3apYBEXHbIX HOPUCANKLMSX.
= [IpOrHO3HblE 3asiBNIEHNS AENatOTCS TONIbKO Ha AaTy HACTOSLEN NPe3eHTauum, U Mbl TOYHO OTPULIAEM Hanmume Nobbix 0653aTeNIbCTB MO 0OHOBMIEHMIO UM NEPECMOTPY MPOrHO3HbLIX 3asiBIEHUIA B
HaCTOSILLEN MPE3EHTALMN B CBSI3W C U3MEHEHMSIMW HALLMX OXUAAHWUI, UM NMEPEMEH B YC/IOBUSIX UM 0BCTOSATENBCTBAX, HA KOTOPbIX OCHOBAHbI 3TN MPOrHO3HbIE 3asiBNEHUS.
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