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1.

OO01mme MoJI0KEeHNT

1.1. Hactosimass MeToauka pacdera cTaBOK pucka OTKpPBITOIO aKIMOHEPHOTO oOmecTBa «KIMpHHTOBBIA LEHTP
M®by» (manee - Meroauka), pazpadboranHas B coorBeTcTBuH ¢ npukazoM ®CDP Poccun Ne 13-71/m3-0 «O06

YTBEPKICHUN €AWHBIX TPeOOBAaHMI K IPaBHIIaM OCYIIECTBICHHUS OPOKEPCKON AEATEIBHOCTH IIPU COBEPIICHUH

OTAETBHBIX CHEJIOK 3a CUET KIMEHTOBY» (nanee - TpeboBaHNMS), yCTaHABIMBACT NOPANOK PacdeTa M PACKPBITHS

3Ha4YEHUHN CTaBOK PUCKA.

1.2. OtkpoiToe aknuonepHoe odmectBo «Knupuaroseiid neHtp M®by» (nanee - KII) BnpaBe B 0ZHOCTOPOHHEM
MOpsiIKE BHOCUTh M3MEHEHUs B Meronuky. 3mMeHeHuss B MeToquKy MOAJexxaT packpelTuio Ha caiite KII B
cetn UHrepHer. M3MeHeHnss B MeToanKy BCTyNaloT B CWIy He paHee yeM yepe3 1 (oamH) pabouuii neHb ¢
JIaThl PaCKPHITHsI MHpOpMaUK 00 3TOM B COOTBETCTBUH C HACTOSIIMM ITYHKTOM METOHUKH.

1.3. Tepmunst

n omnpeacicHusa, HCIOJb3yEMbIC B HaCTOSIIEH MCTOZ[I/IKC,

NPUMCHAIOTCA B 3HAUYCHUAX,

YCTaHOBJIEHHBIX 3aKOHOJaTeNbcTBOM Poccuiickoit denepanuu.
1.4. B MeToauke UCTIONB3YIOTCS CISAYIOIINE YCIOBHBIE 0003HAUYCHUS:

O0o3Ha4eHHne HaumeHoBaHue

day0 OO0o3HaueHre TOProBOro JHS IMEPBOT0 pacyera CTaBOK PHUCKa JUIS LIEHHOU
Oymaru (IToICTPOYHBIN HHICKC)

t O6o3HayeHHe TOProBoro JIHs (IOJCTPOYHBIN HHICKC)

KonuuecTBO BHYTPUIHEBHBIX PACHIMPEHHUN CTABOK pUCKa (MOACTPOYHBIN
HHJIEKC)

1.5. CraBku puCKa MOTYT U3MEHATHCS CICIYIONMMHE CIIOCOOaMH:

1.5.1.
1.5.2.

B pesynbraTe pacuera CTaBOK pHCKa HA OCHOBAHUH IICH 3aKPBITHS ICHHBIX OyMmar;

B PE3yibTaTC pacuceTa CTaBOK pHCKAa Ha OCHOBAHHWU AAHHBIX IMOJYYCHHBIX B NIE€PHUOJA BPEMCHH, HaYHWHAA C

BpEMEHH Hayalla pacyeTa CTaBOK pHCKa BHyTpu ToproBoro aHs (T_start) m 3akaHumBas BpeMeHEM

OKOHYaHHMS pacyeTa CTaBOK pUcka BHyTpH Toprosoro aHs (T_end) (nanee — [lepron pacuera).

CraBKu pUCKa, U3BMCHCHHBIC B COOTBCTCTBHH C HACTOAIIHNM IIYHKTOM MeTO,I[I/IKI/I, BCTYIIAKOT B CHUIIy € MOMCHTa

pacycera. I/IH(I)OpMaI_[I/Iﬂ 00 M3MEHEHHBIX CTaBKaX PHUCKaA PACKPBIBACTCA B COOTBETCTBUH CO crarbeit 7 MGTOI[I/IKI/I.

2. TlepeyeHb mMapaMeTPOB M BHIYUCJISEMbIX BEJTHINH
2.1. B nensix pacuera craBok prucka KL ncrnons3yer cieayromye napamMeTpsl:

O003HaYeHHE HaunmenoBanmue

MHC_up MunnManbHass OIHOJHEBHAas CTaBKa pHCKa IIOBBINICHUS IIeHB (B
MIPOIIEHTAX)

MHC_down MuHnManbpHas OJHOIHEBHAS CTaBKa PUCKa MOHMKCHUS IIEHBI (B
MIPOIICHTAX)

N_days KonmaectBo HabmoaeHuit st pacaera VaR

CExt KoaddumuenT, ucnonap3yeMblid Mpu KOPPEKTUPOBKE CTABKH pPUCKA IS

TIiepuoaa paBHOro AByM TOProBbIM JHAM

Threshold_rate

IToporoBoe 3HaueHUE CTaBKM PUCKA, HUCIOJIB3YEMOE HpPH ONpPEAEICHHUU
MeTOfla KOHBEpPTAIMM CTaBKA PHCKA Ui Tepuoga paBHOrO 2 (AByM)
TOPrOBBIM JHSIM

REXp KoadduuneHT yBenudeHus: CTaBOK pUCKa

RShr KoadduineHT yMeHbIIeHUs] CTaBOK pUCKa

R_days exp Yucno qHel 10 pacliupeHusl CTABOK pUCKa

R_days shr Yucito AHEH 10 CY:)KEHHs CTABOK PHCKa

CondRExp KoadduunenT ycnoBus s yBeIUYSHHS CTaBOK PHUCKa

CondRShr Koaddunment ycnoBus s yMEeHbIICHUsI CTABOK PUCKa

R_min_exp KomngecTBo MHHYT 110 paciiupeHHUs] CTaBOK pHcKa B TedeHuwe l[lepmona
pacueTa

RExpIntr KoaddumnenT yBenndyeHus CTaBOK pPHCKa, OIPEENIIEMOTO0 B TEUEHHE
Ilepuona pacuera

T daily_rates BpeMss nyOiuMKanuu 3HaYeHHH CTAaBOK pHCKA, pPACCYMTAHHBIX Ha
OCHOBAHMHU II€H 3aKPbITHS IIEHHBIX Oymar

T start BpeMms Hagana pacyeTa CTaBOK pUCKa BHYTPU TOPrOBOIO JHS

T end BpeMsi OkoOHYaHUsI pacueTa CTaBOK PUCKA BHYTPH TOPrOBOTO JIHSI

Step ba3oBblil H1ar OKpyriieHus

Calc_intr [TpusHak paBHbIi 1, B ciydae OCYIIECTBJICHHUs pacueTa CTaBOK PUCKA B




teuenue [leprona pacyera; wiiu NpU3HAK paBHbIA 0,B Cilydae eciiu pacyer
CTaBOK PHCKa He ocyllecTBiseTcs B TedeHue [lepuona pacuera

2.2. TTapameTpsl, yKka3aHHBIE B MyHKTE 2.1. MeTomuku, n3MeHs0Tcst Ha ocHoBaHuH pemenns K. 3naueHns
[apaMeTpoB, YKa3aHHbIX B MyHKTe 2.1. MeToauku, noanexar packpbiThio Ha caiite KL B cetn IHTepHeT.

B Cjly4a€ M3MCHCHUA 3HAYCHUI napaMeTpoB, YKa3aHHbIX B ITYHKTC 2.1. MeTOZ[I/IKI/I, U3MCHCHHBIC 3HAUYCHUS, 3a

HCKITF0YeHreM 3Hadenus mapamerpa MHC up u mapamerpa MHC_down , BcTymaror B CHIly ¢ MOMEHTa pacdera
CTaBOK PUCKA B COOTBETCTBUU C IMYHKTOM 1.5.1. Meronuku.

B cnydae w3menenusi 3HaueHus nmapamerpa MHC up u (wmu) mapamerpa MHC_down, uaMeHEHHBIC 3HauYCHUsI

YKa3aHHbBIX [ApaMeTPOB BCTYMAIOT B CHWJIy C MOMeEHTa packpbiTus Ha caiite KII B cetu Uurtepner. B cmyuae
W3MEHEHHS YKa3aHHBIX IapaMeTPOB OCYIIECTBIAETCS pacdeT CTaBOK PHCKa B COOTBETCTBUH CO cCTaTbed 3

Mertoauku.

2.3. ITapamerp MHC up u (uiu) mapamerp MHC_down usmensiercs KL Ha OCHOBaHHH 3KCIIEPTHOH OLCHKH.

V3aMeHeHNe yKa3aHHBIX IApaMeTPOB OCYILECTBISETCS C HCIONB30BAaHWEM HWH(GOPMALUH, IOITYYEHHOH OT
KoMranuu Thomson Reuters, kommannu Bloomberg, ot mpodeccHOHaNbHBIX YYaCTHUKOB PBIHKA IEHHBIX
Oymar u (WJIH) U3 OTKPHITBIX HCTOYHUKOB.

2.4. Jlns pacyera CTaBOK PHCKa HCIOJIB3YIOTCS CICAYIOIINE JaHHbIE!

O06o3Ha4eHne HaumenoBanue

CP JlHeBHasT [eHa 3aKpbBITHA IIEHHON OyMarn, CKOpPpEeKTHpOBaHHas Ha
KOPHOPATHBHBIE COOBITHS

High Hambonpimass meHa meHHOW OyMmarw 3a MHHYTY (€CTH  pacdeT CTaBOK
ocymectaisiercs B [lepron pacuera)

Low HauMmenblras 1ieHa 1eHHOM Oymard 3a MUHYTY (€CIM pacdyeT CTaBOK
ocymectaisiercs B [lepron pacuera)

2.5. Jlagnple, yka3zaHHble B nyHKTe 2.4. Mertoaukn, ycraHaBimmBatorcs KL Ha ocHoBaHWHM HWHQOpMAIUH,

HOJIy4eHHOW OT KoMmmanuu Thomson Reuters m (wmm) OT mpodecCHOHANBHBIX YYAaCTHHKOB PBIHKA IICHHBIX

Oymar u (WJIM) U3 OTKPBITHIX KICTOYHUKOB (00IIEIOCTYITHAS HHPOPMAIIHS).

2.6. C ucnosnb30BaHNEM T1apaMeTpoOB, YKa3aHHbIX B MyHKTe 2.1. MeToquKH, | JaHHBIX, yKa3aHHbIX B IyHKTE 2.2.

MeTOI[I/IKI/I, PaCcCUMTBIBAIOTCS CICAYIOUINUEC BECIIMYMUHBIL.

O603HaueHHne HaunmenoBanme

R JI0XOTHOCTh HHCTPYMEHTA 3a TOPTOBEIH JICHb

VaR 99-npouentHast Historical Value at Risk

dyn_step Illar OKpyrJIeHWsA, ONpedelseMbli B 3aBHCHMOCTH OT pa3Mepa
HEOKPYTIICHHOM CTaBKH PHCKa

R~ BcnoMorarenbHas BeIMYHMHA I8 pacdeTa CTaBKH PHCKA ITOBBIIICHHS
1IEHBI, PACCUNTHLIBAEMAs IS IEPHOJa PABHOTO OJJHOMY TOPrOBOMY JIHIO

Raown BcromoraresbHas BEJIMYUHA IS PACUETa CTABKM PUCKA IOHMIKEHHS 1eHE],
paccumuTHIBaEMas JJis IIEPHOA PABHOIO OJHOMY TOPTOBOMY JHIO

R"P HTorosas cTaBKa pUCKa MOBBIIIECHUS [EHEI

RUown HTOroBas cTaBKa pUCKa MOHMKEHUS IIEHBI

3. Tlopsaok pacyeTra cTaBOK PHCKA HA OCHOBAHWH LEH 3aKPBITUS HEHHBIX yMar
3.1. B memsx pacuera mokasaTeliel, Yka3aHHBIX B ImyHKTax 3.2.3. u 3.5.1. MeToauku, onpenenseTcs CIeayHoUii

moKa3arTeiib:

_CP,
T CP_,

Tt -1

3.2. Benmunna VAR paccyuThIBaeTCs Il KaXKI0H [IEHHON OyMarn HCXOS U3 CIICAYIOIIETrO:



3.2.1.  Omnpepnensiercst Bec KaXA0ro mokasareis (1;), ykazaHHoro B myHkre 3.1. Meroauku:

_ 1
W= N_days

3.2.2.  OmnpenensieTcss HaUMeHbIIee 1enoe K, Takoe uTo:
k+*w >0,99
Ormpenenennoe 3HadcHue K B mensx Metoauku nanee 0603HadaeTest Kak Kyag.

3.2.3. Ha ocHoBaHWM NaHHBIX, pPAaCCUMTAaHHBIX B MyHKTax 3.2.1. — 3.2.2. Metoauku, ompenessieTcss BeIudrnHa
VAR:

VAR = max|r| [kyag — 1],i = 0,...,N_days — 1
13

VAR = max;|r;| [kyap — 11, = 0, ..., Ngqys — 1, ecmn kyp > 1
VAR = max;|r;| [1] + 0,0001,i = 0, ..., Ngqys — 1, ecmu kysp =1’

[ne:
max;(x;) [k],i € I o3nauaet K-ThIii HAMOOIBIIN ATEMEHT U3 BCEX X;.

3.3. B cnyvae ecim KosmuecTBO HaOMIOAEHWH, NOCTYIHBIX JJISI pacdeTa IoKas3aTenei, yKa3aHHBIX B ITyHKTe 3.2.
MeToavKH, MEHBIIE 3HAYEHUs, YCTAHOBIEHHOIO B COOTBETCTBUM C MyHKTOM 2.1. MeTonuku, TO 3Ha4eHHE
MoKa3aTeJIs N_days CUMTAETCS PABHBIM UMEIOIIEMYCSl KOJIMUECTBY HAOIIOIEHUH.

3.4. B ToproBblii AeHb NEPBOro pacueTa CTABOK PHUCKA IO LEHHOW Oymare CTaBKM pPHCKa OINpPEICISIFOTCS
CJEIYIOIINM 00pa3oM:

3.4.1. PaccuuTHIBAIOTCS BCIIOMOIaTENIbHBIC BEIMYMHBI [T ICPHOJIA PABHOTO OJJHOMY TOPTOBOMY JIHIO:

RYP

dayo = max(MHC_up, VAR 1450)

R4 = max(MHC_down, VAR 44y0)

3.4.2.  PaccuuTHIBaIOTCS UTOTOBHIC CTABKHU PHCKA:

up  _ up
R gy = convert_up(Rgyqy,")
s R§YeH = min(convert_down(Rgh o"),1)

I'ne:
covert_down, convert_up — ¢ yHKIKH, OIIpeIeeHHbIe B COOTBETCTBHHU CO CTaThel 5 MeToauKu.

3.4.3. Benuuunsl, paccuuTbiBaemble B MyHKTe 3.4.1. MeToauKH, pacCUUTHIBAIOTCS ISl NIEPUOAA PAaBHOMY 2
(ABYM) TOPTOBBIM JIHS B MOPAJKE, YCTAHOBICHHOM ITyHKTOM 5 MeToauku.

u
3.4.4. Bennunnsl R dgyo " Rggj‘%‘ OKPYTJISIFOTCS B MOPSIJIKE, YCTAHOBJICHHOM ITYHKTOM 6 MeToauku.

3.5. B ToproBeie THM MOCIEAYIOLIET0 pacueTa CTaBKU PUCKA PACCUMTBHIBAIOTCS AJIsI lIepruoaa paBHOMY 1 (oHOMY)
TOProBOMYy JIHIO B MOMEHT BpemeHnu T_daily_rates ¢ ucnons3oBanuem Bennurnnsl VAR, napamerpos MHC_up
1 MHC_down u 3Ha4YeHHi MOCIeIHUX PACCUUTAHHBIX CTABOK PHCKA.
3.5.1. PaccuurhiBaloTcs BCIOMOraTelIbHbIE BEJIMYMHBI Ha ocHOBE VAR ¥ 3HaueHWil MOCHIEeIHUX PacCUYMTAHHBIX
CTaBOK pHCKa!

max(MHC_up, RExp * R;?,',VAR,) , ecnu mkinlrt_kﬂl > CondRExp,k = 1: R_days_exp
R/?" = { max(MHC_up, RShr » R;?,",VAR,) ,ecnu m]?Xth_;H_ll < CondRShr,k = 1: R_days_shr

t max(MHC_up, R?fl’, VARt) B OCTaJIbHBIX CIy4dasax



max(MHC_down, RExp * R¥Y™,VAR,), eciu mkinlrt_kﬂl > CondRExp,k = 1: R_days_exp
Row™ = { max(MHC_down, RShr x RZ°¥™ VAR, ), ecnu m}?xlrt_kﬂl < CondRShr,k = 1:R_days_shr
k max(MHC_down, R#°}Y™,VAR,) B OCTa/IbHBIX CJIy4asx

3.5.2.  PaccuuTHIBaIOTCS UTOTOBBIC CTABKU PUCKA:

R{? = convert_up(R;*")

RZW™ = min(convert_down(R;*"),1),
I'ne:

Covert_down, convert_up — dyHKIuH, OnpeeieHHbIE B COOTBETCTBUH CO CTaThell 5 MeTOMUKH.

3.5.3. Benuuunsl, paccuntbiBaeMble B MyHKTe 3.5.1. MeTOAMKH, pPaCCUUTHIBAIOTCS ISl NIEpPUOAA PAaBHOMY 2
(ABYM) TOProBBIM JIHS B IOPSAKE, YCTAHOBIEHHOM ITYHKTOM 5 MeTOIUKH.

u
3.5.4. Benmuunst R dgyo u Rgg%l OKPYIJISIIOTCS B MOPSAJIKE, YCTAHOBICHHOM IYHKTOM 6 MeToaukH.

4. Tlopsiaok pacyeTa cTraBok pucka B [lepmoa pacuera

4.1. K11 ocymiecTBIIsieT pacyeT CTaBOK prcka B [lepuox pacyeroB B ciydae, koraa npusHak Calc_intr pasen 1.

4.2. Bpems Hauana u okoH4aHuUs [leprona pacueros ycraHaBiuBaeTcs KL mo mockoBckomy BpemeHH. s meiei
YCTaHOBIICHHSI BPEMEHM Hadaja W OKOHYaHHs [leprona pacueToB MOXET NMPUHUMATHCS BO BHHMaHHE BpEMs
paboTHI IUIOLIAKH, Ha KOTOPOH 3aKJIFOYAIOTCs JOTOBOPHI C IIEHHOM OyMaroii, o KOTOpoil IPOUCXOJUT pacdeT
CTaBOK PUCKa.

4.3. B Tteuenne Ilepuonma pacueroB KI[ yBennumBaeT cTaBKM pUCKA HPU BBINOJHEHHHM XOTS OBl OJHOTO U3
CIEAYIOIMIMNX YCIOBUI:

43.1. B Teuenume Kaxaoi u3 R_Min_exp muuyT Haubonbpiuas IieHa IIEHHOW OyMard 3a KakIyl0 MHHYTY

JOCTHTAJIa BEPXHIOI IPaHMILy AOITyCTUMOTO [IEHOBOTO AMAIA30HA, T.€. BHIIIOIHEHO YCIOBHUE
mkin(high,-_k) >CP_y *(1+R;?)"), k = 1: R_min_exp

i

4.3.2. B Teuenue Kaxa0d u3 R_MIN_exp MUHYT HauMeHbIIas [€HA IEHHONW Oymard 3a KaXIyl0 MHUHYTY
JOCTHrajia HIKHIOK TPaHMIy TOMYCTHMOTO LICHOBOIO THaNa30Ha, T.€. BEIOJHEHO YCIOBHE:

m}gx(lowi_k) < CPi_y * (1 — REM™Y, k = 1: R_min_exp

4.4. Tlpyn HACTYIUICHUM YCJIOBUH, NPEIYCMOTPEHHBIX NYHKTOM 4.3. MeETOOMKH, HM3MEHEHHE CTAaBOK pHCKa
CIIEIYIOIIMM 00pa3oM:
4.4.1. Tlpu BemonHeHnn ycnoBus nmyHkra 4.3.1. Meronuku:

R;‘p’ = RExplintr R:‘_pl’
R;iownl — R;i_or/nr
4.4.2. Tlpu BeINONHEHHUH ycloBuUs MyHKTa 4.3.2 MeTouKu:
up’ _ pup’
R7™ =R
REOWR! = RExpIntr « REP™
4.4.3. Ilpu BBIOJHEHUN COBOKYIHBIX ycinoBUH myHKTOB 4.3.1 1 4.3.2. MeToauku:
up __ up
R;" = RExpIntr = R;Z|

REOW™ = RExpIntr = R&P™



444, PaccuuThIBalOTCS UTOTOBBIC CTABKH PHCKA:

R/ = convert_up(R;*")

R{W™ = min(convert_down(R;?"),1),

I'ne:
covert_down, convert_up — GyHKIHY, OTIPEIEIICHHBIC B COOTBETCTBUH CO CTaThel 5 MeTOMUKH.

4.45. BenuuuHbl, paccuuThiBacMble B myHKTe 4.4.4. MeTOAMKH, pacCUMTHIBAIOTCS IS TEpHOJa PaBHOMY 2
(ByM) TOProBBbIM JIHS B OPSKE, YCTAHOBJICHHOM ITYHKTOM 5 MeToauKu.
4.4.6. Benmuunsl R;” u R¥"™ oKkpyriisioTcst B MOPAIKE, yCTAHOBIEHHOM ITYHKTOM 6 MeTouKy.

5. Tlopsiaok pacuera CTaBOK PHCKA /ISl IEPHOAA PABHOMY IBYM TOPTOBBIM JIHSIM
5.1. CraBKa pHCKa MOBBIIEHUS LIEHbl PACCUMTHIBACTCA 110 CHEAYIOIEMY IPABUITY:
5.1.1. Omnpezmensrorcs BCIoOMOraTenbHbIe Beauunnsl zt, a*, bt:

z¥ = (1 — Threshold_rate * CExt)v2

11— Threshold_rate L

+
a
zt

bt=at+1

5.1.2. PaccuuTBIBaIOTCS CTABKU PUCKA!

. CExt * x;, ecnu x; < Threshold_rate
xgowerted = convert_up(x,) = +

¢ () =94 _ a- %)‘/E, ecau x, = Threshold_rate
I'ne:

X¢ — 3HaYEHHE CTAaBKM PHCKa JUIA IIeproia paBHOMY | (OZJHOMY) TOPrOBOMY JHIO B MOMEHT BPEMEHH 1,;

xgomverted _ spayenme CTaBKM PHCKA TS MEPHOA PAaBHOMY 2 (IByM) TOPrOBBIM JHAM B MOMEHT BPEMEHH 1,

CExt, Threshold_rate - napameTpsl, ycTanasiauBaembie K1 Ha OCHOBaHUM 3KCIIEPTHOM OIICHKH.

5.2. CtaBka pucKa MOHWKECHUS IICHBI PACCYMTHIBACTCS 110 CJCAYIOIIEMY IPABUITY:
5.2.1.  OmnpeaenstoTcsi BCIIOMOIaTe/IbHBIC BEIUYUHBI Z~, A, b™:

1
7z~ = (1 + Threshold_rate * CExt)v2

z~ —Threshold, g — 1
2—2z

a =
b-=a"+1
5.2.2.  PaccuMTBIBAIOTCS CTABKU PUCKA!

CExt * x;, ecnu x; < Threshold_rate

converted -
1+ %)‘/7 —1,ecnu x, = Threshold_rate ’

X{ = convert_down(x;) = {

I'ne:



X; — 3HAUEHHUE CTaBKH PUCKa [UIA Meprojia paBHOMY | (0MHOMY) TOProBOMY JHIO B MOMEHT BPEMEHH t,;

xgoverted _ spayenne CTaBKM PHCKA IS IEPHONA PABHOMY 2 (IBYM) TOPrOBBIM JHSM B MOMEHT BPEMEHH 1,

CExt, Threshold_rate - napametpsl, ycTanaBiuBaeMble K1 Ha OCHOBaHHMHM 9KCIIEPTHOMN OLICHKH.

6. Ilopsiaok OKpyIJIeHHMsI CTABOK PHCKa
6.1. JIo1st OKpyTIIeHHS pacCYMTAaHHBIX 3HAYCHUI CTaBOK PHCKa B MEPBEIHA JIEHb pacdeTa ctaBok pucka K1 mpumenser
CJIEIyIOIIIEE TIPABHUIIO OKPYTJICHHS:

Xt
dyn_step

xz‘ounded ) % dyn_step ,

= ceiling (
I'ne:

X¢ — HCOKPYIJICHHOC 3HAYCHHUEC HepeMeHHOﬁ B MOMCHT BPCMCHHU t,;

xyrounded _ oxpyrieHHOe 3HAYEHUE TIEPEMEHHO B MOMEHT BpeMeHH t,;

ceiling — okpyrieHue BBEpX 10 ONMKANIIETO MEN0To;
dyn_step - mar OKpyTJICHHs, ONPEEIIIeMbI B COOTBETCTBUH C IIYHKTOM 6.3 MeToanku.

6.2. JI71st oKpyTJICHHS 3HAYCHUS CTABOK PHCKA B TOPTOBBIC JHU Hocieayromiero pacyera Kl npuMensier cienyroiiee
[IPaBWJIO OKPYIJICHUA:

rounded:

- Xe—x72 + -
xpounded = yrounded 4 cejling (7( tdy; g ) ) * step + ceiling (

(xp—xfoynded o 5+dyn step)”
dyn_step

) *dyn_step
I'ne:

X; — HEOKPYTIICHHOE 3HAUEHHE IEPEMEHHON B MOMEHT BpeMEHH t, ]

xyounded _ oxpyrieHHOE 3HaYEHHE IEPEMEHHON B MOMEHT BPEMEHH t,;

ceiling — okpyriieHHe BBEPX JI0 OJNIMKAMIIETO IEJIOT0;

dyn_step - mar OKpyTJICHHs, ONpeJIeNIIeMbIi B COOTBETCTBUH C IIYHKTOM 6.3 MeTtoanky;

+_ [(y,ecmmy =0
» _{O,eCme<0’
__{y,ecm/ly<0
o) = 0,eciny =0

6.3. llar okpyrieHus onpeaensercs B 3aBUCUMOCTH OT 3HAUYCHHSI HEOKPYTJICHHON CTaBKH IO CIIEYIOMIEMY
MPaBIITY:

dyn_step = min(step * 2/1007(10:x1) 0,01)

Cpe:

dyn_step - IMHAMUYeCKUH 1Iar OKPYTJIEHUS;

Step - 6a30BbIH LIar OKPYTJIEHHS];

floor - okpyrieHvue BHU3 10 GJIMKAWLIETO [1€/I0T0;
X; — 3HaYeHVe HEOKPYTJIEHHOH CTaBKH.

7. Tlopsaok yBenomiaeHHs1 pacKpbITHS HHGOPMAIUN 00 H3MEHEHHH CTABOK PHCKA



7.1. 3HaueHHs CTaBOK PHCKa, pPaCCUMTaHHBIE B COOTBETCTBHU ¢ MeTOMKOM, MmouiexxaT packpeiTHio Ha caiire KL B
cetu UHTEpHeT.

7.2. Jlumam, ¢ xortopeiMu KII 3akmroumn JOroBop O MPEROCTaBICHHH HMHGPOPMALlMd O pACCYMTAHHBIX B
COOTBETCTBMM C MeETOANKONW 3HAYCHMSAX CTAaBOK pPHCKA, yKazaHHAs WMH(POPMAIMA IIEPENacTCsl TakKxKe
MOCPENCTBOM (haiJIOBOTO IUTIO3a CTaBOK pHcka B gokymeHTe B (opmare XML mo dopme, ykazanHoi B
npunoxxeHuu Ne 1 k Meroauke.

7.3. ®opMa BBIpakeHHMs 3HAYEHUH CTaBOK pucka onpeneinsercs K1 camocrosTensHO.

[Tpunoxxenue 1 k MeToauke pacuera CTaBOK pUCKa
OTKpBITOTO aKIIMOHEPHOTO 001IIecTBa
«Knupunrossliit ientp M®Ob»
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D 3/1€KTPOHHOrro er 1-12
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