««YTBEpPKIACHO» «CoracoBaHo»

IIporoxosom llpaBiieHns OAO bank BTbh
3A0 «BTB Kanuraa HauyaJbHUK OT/AE/a CHenAeno3nTapHbIX
YnpasieHue AKTHBaMID yeayr Jenosurapus /lenapraMenTa
Ne 133 ot 28 Hostops 2014 MHBECTHIIHOHHBIX IMPOAYKTOB
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onpeacjcHUs CTOMMOCTH AKTHBOB H BCJITHYHHbI 00513aTeJILCTB, MOAJECKAINUX HCIOJTHCHHIO
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3a CcHMeT YKa3aHHbIX aKTHBOB OTKPLITOro MaeBoro MHBECTHIHOHHOIO ¢oHIa cMEMAHHBIX
pasecTnmii «BTH — ®ona CéanaHCHPOBaHHBIN DO/ YNIPABJICHHEM 3A0 «BTHB Kanuraa

YupasiieHHe AKTHBaMID)
Ha 2015 rop.

1. Hacrosime IlpaBuia onpeneneHus CTOMMOCTH aKTHBOB M BEHIMHEI 065A3aTEeNBCTB,
OJUTEKAIIMX WCIONHEHHIO 33 CYeT aKTHBOB OTKPHITOro MaeBOT0 MHBECTHIMOHHOTO donma
cmemmanupix uuBecTHni «BTB — ®onp CGanaHCHpOBAaHHBINY IO YIIPABICHACM 3aKpBITOTO
akuuonepHoro obmecrsa «BTB Kamuran Yrpasnenne AKTUBAMI) (nanee - ®oun), Ha 2015 rox
(manee — IlpaBuia) pazpaboTaHsl B COOTBETCTBUH C TpeGoBaHusAME [loNoKeHHsT O HOPANKE U
CpOKaX ONpEENeHMs] CTOMMOCTH YHCTBIX aKTHBOB AKIMOHEPHBIX MHBECTHLMOHHBIX (G OH0B,
CTOMMOCTH UHCTBIX AKTHBOB [AeBbIX MHBECTMIHOHHBIX (DOHIOB, DacyeTHOH CTOMMOCTH
MHBECTHIIMOHHBIX MaeB MACBbIX HHBECTHULHOHHBIX (POHIIOB, & TAKKE CTOMMOCTH HCThIX aKTHBOB
AKIIMOHEPHBIX HHBECTHIMOHHBIX (DOH/IOB B pacuere Ha OJIHY aKLHIO, yTBCPK/ICHHOTO ITpuxasom
depmepanbHoit CIyxObl O (MHAHCOBBIM PBIHKAM OT 15.06.2005 1. Ne05-21/m3-H (mamee —
[Monoxenue).

2. Hacrosuue [Tpasuna neiictByror 10 31 nexabps 2015 1.

3., Jlnd ompeneNieHHs OLEHOYHOW CTOMMOCTH LECHHBIX Oymar, DONMYMEHHBIX K TOpram
POCCHIICKAM OpTaHM3aTOPOM TOPIOBIIK HA PhIHKE [EHHBIX Gymar, 3a MCKIIIOYEHHEM OGIuraiui
BHEIIHMX OOJMIalHOHHBIX 3aiiMoB Poccuiickoit Penepauuu, HCHONL3YIOTCS IPH3HABACMBIC
KOTHPOBKH, OOBABIEHHbIE CISAYIOMUM OPraHM3aTOPOM TOPIOBIM HA PBIHKE LCHHBIX Oymar:
3aKpBITEIM aKIHOHEPHBIM 061ecTBOM «DOHI0BAsS oupxa MMBDb».

4. Bpibop MHOCTpaHHBIX (OHIOBBIX OUPXK, IO pe3yjibTaTaM TOProB Ha KOTOPBIX
OIpeieNsieTcs. eHa 3aKPBITHSI PhIHKA [EHHbIX GyMar Juist OIpEJICNeHHs] OLEHOYHOM CTOMMOCTH
Akl MHOCTPAHHBIX aKUWOHEPHBIX OOLIECTB, IacB (axumii) WHOCTPAHHBIX HWHBECTHIIMOHHBIX
¢onnoB, 06nUraliii HHOCTPAHHBIX KOMMEPYECKHUX OpraHM3alyii, HHOCTPaHHBIX JETO3UTapHBIX
PAacIUCOK, MPOIIEINX IPOLeNypy IHCTHHIA Ha MHOCTpaHHOH OUpXKEe, OCYIIECTBIACTCA M3
cnvcka GHpXK, yKaszaHHBIX B IIpaBuiiax NOBEPUTEHHOTO YIPABJICHHA doHmoM - BBIOHpPACTCA
uHOCTpaHHas GoHoBas OHpXKa, Ha KOTOPOH COBEPIICHA MOKYIIKA IICHHbIX Oymar.

B ciydae mproOpeTeHHs OMMHAKOBBIX [EHHBIX OyMar Ha HECKONBKMX Oupxax, B LEIIX
OIIpEe/IeICHNs] OLICHOYHON CTOMMOCTH LEHHBIX Gymar Oepercs IeHa (LeHa 3aKpbITAS ULl
MHOCTPaHHBIX (GOHNOBBIX OUpXK, NpH3HABacMas KOTHPOBKA A poccuHCcKHX GOHIOBEIX GUPIK)
Toit OGUPIKHM, Ha KOTOPOH OblIa COBEpIICHA IEpBas MOKyIKa.

B cirydyae HCKMIOYEHHs IEHHOH OyMar W3 CIMCKa [EHHBIX Gymar, JOMYIIEHHBIX K TOpraM
Ha yKa3aHHOW Oupie, Ui ONPENCNCHUA KOTHPOBOK BHIGHpaeTCa GUpKa M3 COMCKa OHPXK,



npuseaeHHoro B Ilpasunax posepurensHoro ynpasienns GOHIOM, ¢ HAHOOJBIIEM B ICHEKHOM
BBIDRKCHHM OOBEMOM ~ CHIENOK, COBEPUICHHBIX C OTOH LEHHOH Oymarod, Ha JIaTy,
IPEAIECTBYIOUIYIO IaTe €€ UCKIIIOUEHUS, U 3aKPEILIIETCs 3a Hell.

A omperneneHus ONEHOYHOM CTOMMOCTH LEHHBIX Gymar HHOCTPAHHBIX 3MHTEHTOB
(aKuMi MHOCTPAHHBIX AKIMOHEPHBIX OOLUECTB, Maes (AKLHiA) HHOCTPAHHBIX HHBECTHIIMOHHBIX
(OHI0B, MHOCTPAHHBIX JEMO3UTAPHBIX PACIHCOK HA LIEHHBIE OyMaru), NpOIIeAINHX TPOUENY DY
JIUCTHHTa Ha HHOCTPAHHOM (OHNOBOH Oupike (32 HCKIIOUEHHEM €BPOOGTHralIHil), HCIIOJIB3YETCS
UCHA 3aKPBITHS DBIHKA YKa3aHHEIX LCHHBIX OyMmar, omyGinuKoBaHHas MHGBOPMALHOHHBIM
areHTcTBOM Bloomberg, Bbipaxkennas B mowrapax CLIA, Ha OeHb OUEHKM ¢ NabHEHIIMM
nepecyeToM B py6iH no kypey banka Poccuu.

5. OueHka aKkTHBOB, MOIJIEXKAINMX OLEHKE ONEHIIMKOM [A€BOTO MHBECTHLHOHHOIO
oHza, He MPOM3BOMMTCA, TAK KaK OLEHLIMK He IIPedyCMOTpEH IIpaBunamMu 10OBEpUTENBHOTO
yipasiieHuss QoHIoM.

6. CraBka (CTaBKM) MNMCKOHTHPOBaHWS OCTABIIMXCA IUIATEXEH MO  HEHENHBIM
TpeOOBaHUAM, COCTABISIOIINAM AKTUBEI TACBOr0 HHBECTHIMOHHOTO (oHma, HE ycTaHABIMBAIOTCS
B CBA3M C TeM, YTO MHBECTULHMOHHOW Aeknapaumeit Pompma, comepxameiics B IlpaBmiax
AOBEPUTENILHOTO YNpaBieHHs DOHIOM, HE NpPeAyCMOTPEHA BO3MOXHOCTH NPHOOPETEHHS B
cocraB @onpa NEHEXHBIX TpeGOBaHMII MO OOS3aTENBCTBAM H3 KPEIMTHEIX JOTOBOPOB HIIH
JOrOBOPOB 3afiMa.

7. Peseps M BO3MEWICHHS NPEACTOSHIMX PACXOLOB, CBA3AHHBIX C JOBEPUTEBHBIM
ynpasiaeHueM QoHIOM, He PopMUpPYETCs.

8. CroumocTs uuCThIX aKkTHBOB DOH/A, B TOM HHCIIE CPEAHErO0BAS CTOMMOCTD YHCTHIX
4KTHBOB, 4 TAKKE pacyeTHas CTOMMOCTb MHBECTULIMOHHOIO Mast PoHna onpenensrorcs B py6ILsix
C TOYHOCTBIO 10 2 3HAKOB IIOCTIE 3aIATOM 110 COCTOSHHUIO Ha 20 9acOB MOCKOBCKOTO BPEMEHH.

9. Bo BcéM ocTanbHOM, He OTPaXEHHOM B JMaHHBIX IlpaBmiax, PYKOBOJCTBYEMCSI
[Tonoxxenuem.




