«YTBepKIEHO» «CornacoBano»

IIporokosiom IIpaBiaenus HavanbHuk oTae/1a crienaeno3uTapHbIX
3A0 «BTbB Kanuraa yeayr Jdenosutapusi bank BTh (ITAO)
YnpasieHue AKTUBAMI
Ne 160 ot 27 nosiops 2015 r. / Bopucosa E.K.
«30» Hosiops 2015 .
MMPABUJIA

onpeaecjJeHusd CTOUMOCTH aKTHBOB U BCJIMYHUHBI 06ﬂ3aTeJIbCTB, nmoaJjaexKamux uHCImoJHEHN 0
3a CYET YKA3aHHBIX aKTHBOB OTKPLITOI'0 Na€BOIro HHBECTUIIHOHHOTO (l)OHIla aKmui

«BTb — ®onjx Hedrerasosoro cekropa»
Ha 2016 rop.

1. Hacrosimume IlpaBuia omnpeneneHnss CTOMMOCTH aKTHBOB M BEJMUMHBI 00S3aTEIIBCTB,
[OJUIeXkKAIUX MCIIOJHEHUIO 3a CYET aKTUBOB OTKPHITOIO IAa€BOT0 MHBECTHUIIMOHHOIO (hoHza
akiuit «BTb — ®onx Hedrerazosoro cekropay (nanee - ®onn), va 2016 rox (nanee — Ipasuia)
pa3paboTaHbl B COOTBETCTBUM C TpeOoBaHUAMU [lonokeHus o mopsake U CpoKax OINpe/esIeHUs
CTOMMOCTH YHCTBIX AKTUBOB AaKIIMOHEPHBIX WHBECTULMOHHBIX (POHIOB, CTOMMOCTU YHUCTHIX
aKTHUBOB IA€BBIX WHBECTULHOHHBIX (DOHAOB, PacUETHON CTOMMOCTHM HMHBECTUIIMOHHBIX IIacB
MAeBBIX HMHBECTUIIMOHHBIX (OHAOB, a TaKXe CTOMMOCTH YHUCTBIX AaKTUBOB aKIMOHEPHBIX
MHBECTULMOHHBIX (JOHAOB B pacueTe Ha OJHY aKIlMIo, yTBepkaeHHoro [Ipukazom PenepanbHOR
CITYy’KOBI 110 (PUHAHCOBBIM phIHKaM 0T 15.06.2005 1. Ne05-21/m3-1 (nanee — [lomoxenwue).

IIpaBuna ompeneneHus: CTOMMOCTH UYHUCTBIX AKTUBOB OyIyT TpUBEAEHBl B
COOTBETCTBHE ¢ TpeboBaHusAMH Ykazanusi banka Poccuu Ne 3758-VY ot 25.08.2015r. He mo3aHee
24 nexabps 2015 roga.

2. Hacrosmue [TpaBuna aeiictByror o 31 nexadps 2016 r.

3. Jlnsa ompeneneHusi OLEHOYHON CTOMMOCTH LIEHHBIX Oymar, JOMYIIEHHBIX K TOpram
POCCHHCKMM OpPraHu3aToOpOM TOPTOBJIM Ha PHIHKE IIEHHBIX Oymar, 3a HCKIJIIOUYEHUEM OOIMranuil
BHEIIHUX OOJMranoHHbIX 3aiiMoB Poccuiickoit denepanuy, HCIONB3YIOTCS NpU3HABaeMble
KOTUPOBKH, OOBSBIECHHBIE CIEAYIOIIMM OPraHW3aTOPOM TOPIOBIM Ha pPbIHKE IIEHHBIX OyMmar:
3aKpBITIM aKIIMOHEPHBIM 0011ecTBOM «DoHmoBas Oupxxka MMBB».

4.  BbiOop MHOCTpaHHBIX (OHIOBBIX OHpPXK, MO pe3yslbTaTaM TOPrOB Ha KOTOPBIX
OTIpeJIeNIAeTCs 1IeHa 3aKpbITHsl PhIHKA LEHHBIX OyMar JUisl OIpeJesieHHs] OLEHOYHOH CTOMMOCTH
aKUM{ MHOCTPAHHBIX AKIIMOHEPHBIX OOLIECTB, MaeB (AKIMil) MHOCTPAHHBIX MHBECTHUIIMOHHBIX
(oH0B, 0OIUranii MHOCTPAHHBIX KOMMEPYECKUX OpraHU3allfi, MHOCTPAHHBIX JETO3UTAPHBIX
pachucoK, MPOIIEIINX MPOLEAYpY JUCTUHIa Ha WHOCTPAHHOM OWpKe, OCYIIECTBIAETCS U3
cnMcka OupiK, ykasaHHbIX B IIpaBmiax noBepurenbHOro ympasieHHss @OHAOM - BbIOMpaeTcs
MHOCTpaHHas poH0Basi OMprka, HA KOTOPOM COBEpPIIIEHA MOKYIKA IEHHBIX OyMar.

B cnyyae mpuoOpereHUs OAMHAKOBBIX IIEHHBIX OyMar Ha HECKOJBKHUX HHOCTPAaHHBIX
Oupxax, B LEISIX ONpEeIesIeHUs] OIIEHOYHONW CTOMMOCTH IIEHHBIX Oymar OepeTcs IieHa 3aKpbITHs
TOW OMP>KH, Ha KOTOPOI1 Obl1a cCoBepIlIeHa MepBast MOKYIIKA.

B cnyuae uckitoueHus: ieHHOW OyMaru M3 CIMCKa LEHHBIX Oymar, JOMYIIEHHBIX K TOpram
Ha yKa3aHHOM Oupike, /Ui OIpeNesIeHUs] KOTUPOBOK BbIOMpaeTcsi Oupka M3 CIUCKa OUpiK,
npuBesieHHoro B [lpaBuiax goseputenbHoro ympasieHus @oHmaoM, ¢ HaMOOJIBIIUM B JE€HEKHOM



BBIpQ)XEHUU OOBEMOM CIENOK, COBEPLICHHBIX C 93TOM IIeHHOM Oymaroil, Ha [1ary,
MPEALIECTBYIONIYIO JaTe €€ UCKIIIOUEHNUs, U 3aKPETUISIETCS 3a HEel.

Jlist ompenencHUsl OICHOYHOW CTOMMOCTH IIEHHBIX OyMar WHOCTPAaHHBIX SMHUTCHTOB
(axuii UHOCTPAHHBIX AKIMOHEPHBIX OOLIECTB, MaeB (AKIMI) MHOCTPAHHBIX HWHBECTUIIMOHHBIX
(OH/IOB, MHOCTPAHHBIX JICTIO3UTAPHBIX PACHUCOK Ha IICHHBIE OyMaru), MPOUISANINX MPOLETYPY
JIMCTUHTA Ha MTHOCTPAaHHOH (POHIIOBOM OMprKe (32 UCKIIOYEHHUEM €BPOOOIUTAIINI ), HCTIOIb3yeTCs
[[EHA 3aKpBITUS PBIHKA YKa3aHHBIX I[EHHBIX Oymar, OnyOJuKoBaHHAS WH(POPMAIIMOHHBIM
areHTCTBOM Bloomberg, Bwipaxkennas B nosutapax CIIA, Ha JOeHb OLEHKH C JaIbHEHIIMM
nepecueToM B pyosn o kypcy banka Poccum.

5. B cnyuae, ecnu nenHas Oymara JOMyIIeHa K TOpraM Kak Ha POCCHMCKHX, TaK U Ha
WHOCTPAHHBIX (DOHJIOBBIX OMpXKAaX, I OMPEICIICHUS OIICHOYHONW CTOMMOCTH YKa3aHHBIX IIEHHBIX
Oymar npuMeHsieTcs Ipu3HaBaeMasi KOTUPOBKA POCCHICKOTO OpraHM3aTopa TOProB COIVIACHO 1.3,
a mpu €€ OTCYTCTBUU - IICHBI 3aKPBITHS MHOCTPAHHBIX (POHJIOBBIX OUpk cormacHo 1.4 Hacrosimux
[IpaBu.

6. Jlns meneit ompeaeneHus CTOMMOCTH YUCTBIX aKTUBOB (DOH/A, OIEHOYHAS CTOMMOCTh
IIEHHBIX Oymar, mnpuoOpereHHsix 10 goroBopy PEIIO ompenensiercs B mopsake,
npeaycMoTpeHHoM [lomoxenueM, u otpaxkaercs B CopaBKe O CTOMMOCTH YHCTBIX aKTHBOB
¢donna (manee — CmpaBka) MO CTPOKAaM, COOTBETCTBYIOIIMM TaKuUM IeHHbIM Oymaram. [Ipu
OMpe/IeJICHUU CTOMMOCTH YUCTHIX aKTUBOB MA€BOTO MHBECTUIIMOHHOTO (DOH/IA TIOCIIE UCTIOTHEHUS
nepBoii yactu aoroopa PEIIO yuutsiBaeTcs nedbutopckas (KpeauTopckas) 3a10JKEHHOCTD 10
BTOpO# yactu jgoroBopa. Ecnu @oHp sBiseTCs MOKymareneM LHEeHHBIX Oymar 1o MepBOd 4acTH
norosopa PEIIO, To yunTbiBaeTcst 1eOUTOpCKas 3aI0JKEHHOCTD 10 BO3BPATY LEHHBIX Oymar 1o
BTOopoil yactu gorosopa PEIIO. Kpeauropckas 3a101KE€HHOCTh OTpa)aeTcsi B CyMME TEKyIIel
CTOMMOCTH LIEHHBIX Oymar, kotopsie DOH JOHKEH BEpHYTH 0 BTOopoi yactu gorosopa PEIIO.

7. OueHka aKTUBOB, MOJJICKAIIUX OIICHKE OICHIIUKOM I1a€BOr0 HWHBECTHIIMOHHOTO
¢dboHma, HEe MPOU3ZBOJIUTCS, TaK KaK OLEHIMUK HE mpeaycMorpeH [IpaBuiiamMu 10oBepUTETHHOTO
yrpaBiieHUsE QDOHIOM.

8. CraBka (CTaBKM) JAMCKOHTUPOBAHUSA OCTaBUIMXCS IUIATEKEH 1O JEHEKHBIM
TpeOOBaHUSAM, COCTABIISIOIINM AKTHUBBI TTACBOTO MHBECTUIIMOHHOTO (DOH/IA, HE YCTAaHABIMBAIOTCS
B CBSI3M C TEM, 4YTO MHBECTMUHMOHHOW nexyapauvenn donpa, coxaepxkaweiics B IIpaBunax
TOBEpUTENIbHOTO yripaBieHus doHaoMm, HE NpeaycMOTpeHa BO3MOXKHOCTH MPUOOpETEeHUs B
coctaB @oHJa JEHEXKHBIX TpeOOBaHUI MO 005M3aTENbCTBAM W3 KPEAUTHBIX JOTOBOPOB WIIH
JIOTOBOPOB 3aiiMa.

9. PesepB ans BO3MEIIEHHS MPEACTOSANINX PACXOAOB, CBS3aHHBIX C JOBEPUTEIBHBIM

ynpasieraruem ®oHom, He GopMHUpYETCS.

10. CroumocTs 4MCTHIX aKkTUBOB (DOHIa, B TOM YHCIE CPEIHEroJ0Bas CTOMMOCTH
YUCTBHIX aKTUBOB, a TAKXKE pacdyeTHasi CTOMMOCTh MHBECTUIITMOHHOTO Tasg DOH/Ia ONpenenstoTCs
B pYyOJIIX C TOYHOCTHIO J0 2 3HAKOB IOCJE 3aMsITON MO COCTOSHUIO Ha 20 4acOB MOCKOBCKOTO
BpPEMEHU.

11. Bo BcéM ocTaibHOM, HE OTpakEHHOM B JaHHBIX [IpaBuiax, pyKOBOJICTByeMCS
ITonoxenuem.




