«CorjiacoBaHo»

«YTBEpRKIACHO»
IIporokoJiom IlpaBienns OAO bauk BTb
3A0 «BTB Kanuraju HaualpbHHUK OTAENA CHEIUIen03HTapHbIX
YnpagjieHue AKTUBaAMH)» yeayr Jleno3uTapus JlenapTaMeHTa
Ne 133 ot 28 HosGps 2014 HHBECTHIMOHHBIX IIPOAYKTOB
obi 355 “TBopucosa ERK ™.
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IIPABIIA
omnpeeeHnsI CTOUMOCTH AKTHBOB W BEJINYHHEI 06513aTeJILCTB, NOJIEKAIUX HCIIOTHCHHIO
3a cdeT yKa3aHHbIX aKTHBOB MHTEPBAILHOr0 NACBOT0 HHBECTHIIHOHHOTO GoHIAA
cMeMAHHBIX HEBecTHIMIT «Ky3HemKnil MOCT» MO/ yPABJICHHEM 3A0 «BTH Kanuraji

YnpasieHne AKTHBaMID)
Ha 2015 rog.

1. Hacrosmme IIpaBuia onpeneneHus CTOMMOCTH aKTHBOB H BEJIUYMHEI 00S3aTENBCTB,
HOMUTENAIIMX MCIOTHEHHIO 38 CIET aKTHBOB VHTEepBATBHOTO MAEBOr0 HHBECTHIMOHHOTO douma
CMeIIaHHbIX MHBecTHIMN «Ky3HEIKui MOCT» TOX YIHpPaBJICHACM 3aKpHITOrO AKIHOHEPHOIO
o6mectBa «BTB Kamutan YmpabieHUe AxTuBamu» (nanee - Ponn), Ha 2015 roa (manee —
[IpaBuia) paspaboTaHbl B COOTBETCTBUM € TpeGopaHusMu [10NOKEHMA O MOPANKE M cpokax
ompeJIeNeHrs] CTOUMOCTH YUCTBIX aKTHBOB AKITMOHEPHBIX MHBECTHIMOHHDBIX (POH/I0B, CTOMMOCTH
UHCTBIX AKTHBOB MAEBBIX MHBECTUIHOHHBIX (OHIOB, pacyeTHOl CTOMMOCTA HHBECTHIMOHHBIX
[1aeB TIAEBbIX WHBECTHLMOHHBIX (OH/IOB, @ TAKKE CTOMMOCTH HHCTRIX AKTHBOB aKIMOHEPHBIX
AHBECTUIMOHHBIX (GOHIOB B pacueTe Ha OIHY aKIHIO, yTBepXKAeHHOTO 1IpHKa3oM denepanbHOi
CITy%06bI 110 PHHAHCOBBIM PhIHKaM 0T 15.06.2005 r. Ne05-21/m3-1 (nanee — TTonoskeHue).

2. Hacrosume [Tpapmia neficTByIOT 110 31 nexabpst 2015 1.

3. Jlnst OHpe/eNeHns: ONEHOUHOH CTOMMOCTH IEHHBIX Gymar, IOIYLIEHHBIX K TOpraM
POCCHMCKAM OPraHW3aTOpPOM TOPTOBIIM Ha PHIHKC IEHHBIX Oymar, 3a UCKIIOYCHUCM o6uranuii
BHEIINAX OOTHUTAIMOHHBIX 3aiiMoB PoccicKoH denepalyy, HCIONB3YIOTCA TPH3HABACMBIC
KOTHPOBKH, OOBABICHHBIE CICIYIONIMM OpraHu3aTopoM TOPTOBIX Ha PHIHKE NEHHBIX Oymar:
3aKpBITHIM AKIMOHEPHBIM OOIIECTEOM «®onmosas 6upxa MMBb».

4. BbIOOp MHOCTPaHHBIX (HOHTOBBIX GupX, TI0 pe3yjbTaraM TOProB Ha KOTOPBIX
OIpeseNiseTcs eHa 3aKPBITHSA PhIHKa HCHHbIX Gymar [UIsd OTpeAeTCHAs OLIEHOYHOU CTOMMOCTH
AKIHH WHOCTPAHHBIX aKIMOHEPHBIX OOILIECTB, [ach (ax1imif) WHOCTPAHHBIX HHBECTHLHOHHBIX
(hoH0B, O6IMraLEil HHOCTPAHHBIX KOMMEPHIECKUX OpraHu3alMii, HHOCTPAHHBIX ACTIO3UTAPHBIX
PAaCIHCOK, MPOLIEUIIMX NPONEAypy JIMCTHHIA HA MHOCTPAHHOH OHpKe, OCYIECTBISCTCA H3
crMcKa GHpXK, yKasaHHBIX B [IpaBHiaX NOBCPUTELHOTO ynpasienuss QOHIOM - BLIOHpacTCS
uHOCTpanHas hoHaoBas OUpxKa, Ha KOTOpO¥ cOBEpIIEHA MOKYTIKA IICHHBIX Ooymar.

B ciyuae npHOOpeTeHHs OJMHAKOBBIX HEHHBIX GyMar Ha HECKONBKHX OHMpkax, B UEIAX
ompeesieHUs OLEHOYHOH CTOMMOCTH ICHHBIX Gymar Gepercs UeHa (leHa 3aKphITHA JULA
MHOCTpaHHBIX (OHIOBBIX OHPX, MPU3HABACMA KOTHPOBKA Il POCCHHCKHUX ¢oHI0BBIX OHPX)
Toit GUpXKH, HA KOTOPOH OblIa COBEPIICHA IEpBad MTOKyTIKA.



B ciyyae uckmouenus uenno#t 6ymaru u3 cmmcka UCHHBIX Oy™mar, JOHMYIIEHHBIX K TOpram
Ha yKasaHHOW OuWpXe, AJs OIpejencHus KOTHPOBOK BBIOMpaeTCs Oupka W3 CIIHCKa OupK,
TPHBEACHHOrO B [IpaBuiax JOBEPUTENLHOTO yipaBIeH s DOHAOM, ¢ HAUBONBLIIM B AEHEKHOM
BBIDAKCHUH 00BEMOM  CHEJNOK, COBCPIICHHBIX C JTOH ICHHOM Oymaroii, Ha aary,
TIIpEAIIECTBYIONUIYIO IaTe € HCKIIIOUEHHS, U 3aKpeTlIieTcs 3a Heil.

Jis ompeneneHus OLEHOYHON CTOHMMOCTH IEHHBIX OyMar WHOCTPAaHHBIX OMHTEHTOB
(axuuif MHOCTPaHHBIX AKIMOHEPHBIX OOIIECTB, [1aeB (aKImii) HHOCTPAHHBIX WHBECTHLMOHHBIX
(GOHIOB, HHOCTPaHHBIX ACTIO3UTAPHBIX PaCHMCOK Ha LIEHHBbIE GyMaru), MpOLIeIHX Ipouexypy
JIUCTHHIa Ha HHOCTPaHHOM (JOHTOBOI OUpiKe (32 HCKITIOUCHHEM €BPOOO/IUranuit), HCTIONB3YeTCS
UCHA 3aKPBITHA PBIHKA yKA3aHHBIX WEHHBIX Oymar, OmyGiIMKOBaHHas UH(OPMAUMOHHBIM
arcHTCTBOM Bloomberg, Breipaxennas s momnapax CIIA, Ha neHs ONEHKH ¢ JabHEHIIMM
nepecyeToM B pybnu 1o kypcy banka Poccn.

5. Ouenka LeHHBIX Gymar, He AOUYIICHHBIX K TOPraM y OpPraHM3aTOpOB TOPFOBIH, U
HHBIX aKTHBOB, JJISI KOTOPBIX HOPMATUBHBIMH aKTaMU IPEAyCMOTpEHa HE3aBHCUMAs OLEHKA,
TIPOM3BONUTCS MPH NPHOOPETEHNM TAKMX aKTHBOB W B JANbHEMINEM He PeXe ONHOro pasa B
IIECTh KAJICHAAPHBIX MECSIICB.

6. CraBka (craBKH) AUCKOHTHUPOBAHMS OCTaBLIMXCA TIUIaTeXeH 1[0 JMeHEKHBIM
TpeOOBaHMAM, COCTABISIONINM AKTHBBI IAEBOTO MHBECTHUMOHHOTO (DOHJIA, HE yCTAHABIUBAIOTCS
B CBA3M C TEM, YTO HHBECTUIMOHHOM JeKiapamueii Donpa, comepxaleiics B IlpaBunax
AOBEPUTENILHOTO  yrpapieHus POHIOM, HE IPEAyCMOTPEHA BO3MOMKHOCTE npuobpereHuss B
coctae DOHAA NEHEKHBIX TPEOOBAHMH M0 OOSIATEILCTRAM M3 KPEAUTHBIX IOTOBOPOB WJIH
JIOrOBOPOB 3aiiMa.

7. Peseps nns BO3MeWEHHS mpeNCTOSIIHX PacXOMOB, CBS3aHHBIX C /OBEPHTEILHBIM
ynpasnenueM Oonmom, He GpopmupyeTes.

8. CTouMOCTh UHCTEIX aKTHBOB DOHMA, B TOM YHCIe CPEIHETOI0BAsA CTOMMOCTD YUCTHIX
dKTHBOB, a TAKKE pacdeTHAss CTOMMOCTh HHBECTHLIMOHHOTO nas MoHa OIIPEACTIAIOTCS B PyOIIsX
C TOYHOCTEIO 110 2 3HAKOB OCIIE 3aIATOH 110 COCTOAHMIO Ha 20 Yacop MOCKOBCKOI'O BPEMEHH.

9. Bo BcéM ocranpHOM, HeE OTPaXCHHOM B JamHBIX [lpaBmiax, PYKOBOACTBYEMCS
[Monoxenuem.




