S BTb Kanutan

YNPABJIEHUE UHBECTULIUAMU

MNMpaBuna Pac4yeta CHA Ha 2015 roa (B peaakumm ot 31.03.2015)

U3meHeHuns B MNpaBuna Bbi3aBaHbl criegyowmMMmn paktopamm:
= YnpaBnstoLlas KOMnaHusi B paMmKax JOBEpPUTENbHOro ynpasneHns ®oHaoM nnaHmpyeT

ncnonb3oBaTb caenku PENMO. B MNpaeunax Pacyeta CHA Ha 2015 roa, paHee He 6bin

NpeAycMOTPEH NOPSIAOK OLEHKM Takmx OMHaHCOBbLIX MHCTPYMEHTOB.

YBenuueHme KonmyecTBa LeHHbIX GyMar MHOCTPaHHbLIX 3MUTEHTOB, AONYLEHHbIX K Topram Ha OAO

MockoBckas bupxa, nHBecTMpyeMbix B PoHAObl YNpaBnsawLwen komnaHmm, notpeboBano BHECEHUS

OONOMHUTENbHbBIX U3MEHEHWI B NMOPSAOK OLEHKM TaKUX LeHHbIX Bymar.

BTE Kanutan YnpasneHue NHsecTuumamm



«YTBep)K}.IeHO» «Cory1acoBaHo»

IIpoToxonom IlpaBienus OAO Bauk BT~

3A0 «BTB Kanuran HavanbHuk oTaeIa CNeuIeno3uTapHbIX
YnpaBieHne AKTHBAMMI» yeJayr I[eno:mnfpml HenapramenTta

Ne 145 ot 31 mapta 2015 1. uHB chmou BIX IIpO}.'lyKTO‘B
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Canyy-notey

3A0 «BTH Kanutan

ynpasnexue AKTBAMUA®

ITPABUJIA
OIIpee/IeHHs CTOMMOCTH AKTHBOB H BeJINYMHbI 00513aTeJILCTB, MOIJIEKANIUX HCIIOJTHEHUIO
3a CYeT YKA3aHHBIX AKTHBOB OTKPBITOr0 HHAEKCHOr0 NaeBoro HHBECTHIIMOHHOTO (poHA
«BTB — Uupexc MMBbB» nog ynpasiaenuem 3A0 «BTBh Kanuran

Ynpasiienue AKTHBaAMN»
Ha 2015 rop.

1. Hacrosimue I[TpaBuia onpeneneHns CTOMMOCTH aKTHBOB H BETHYUHEBI 003aTEIbCTB,
HOJUIEKANIUX UCIIOJIHEHHUIO 33 CYET aKTHBOB OTKPHITOI0 WHAEKCHOTO I1a€BOT0 HHBECTHIIMOHHOTO
donna «BTb — Magexc MMBB» nox ympasnennem 3akpeIToro akiuuoHepHoro obmectsa «BTh
Kanutan VYnpasrenue AxtuBamu» (mamee - Downja), ma 2015 roxa (manee — Ilpaswuia)
pa3paboTaHBl B COOTBETCTBHHU ¢ TpeboBaHusaMHE [10JI0KEHAS O MOPSAKE U CPOKAX OIMpeaeNICHHS
CTOMMOCTH YHUCTBIX AKTHBOB AaKIHOHECPHBIX WHBECTHLIHOHHBIX ()OHIOB, CTOMMOCTH HHCTBIX
aKTHUBOB Ia€BBIX HMHBECTMLHOHHBIX (POHIOB, pacyeTHOH CTOMMOCTH HWHBECTHIIMOHHBIX MacB
IA€BHIX HMHBECTHIHOHHBEIX (OHIOB, a TaKXKe€ CTOMMOCTH YHCTBHIX aKTHBOB aKI[MOHEPHBIX
MHBECTUIIMOHHBIX (POHIOB B pacyeTe Ha OAHY aKUHMIO, yTBepikaeHHOro IIprkazom DenepansHoi
CIykO0bl 0 QUHAHCOBBIM pBIHKaM OT 15.06.2005 r. Ne05-21/n3-1 (nanee — Ionoxenue)

2. Hacrosamue [TpaBuna gefictBytor no 31 nexabps 2015 r.

3. Jlng ompeneneHUs OINECHOYHON CTOMMOCTH LIEHHBIX OyMar, JOMYINEHHBIX K TOpram
POCCHICKMM OPraHM3aTOpOM TOPTOBIM Ha PHIHKE IEHHBIX OyMar, 3a MCKIIOYEHHEM OOIuranui
BHEIIHUX OOJNMIalMOHHBIX 3aliMOB Poccuiickoil ®enepanud, HCIONB3YIOTCS IIPH3HABAEMBIE
KOTHPOBKHM, OOBABIECHHBIC CIEAYIOIIMM OpPTraHW3aTOPOM TOPrOBJIHM HAa DPBHIHKE IEHHBIX Oymar:
3aKphITEIM aKIMOHepHbIM o0mmecTBoM «DoHmoBas 6upxa MMBB».

4.  Boibop mHOCTpaHHBIX (OHIOBBIX OHpPXK, MO pPe3yabTaTaM TOPrOB HA KOTOPHIX
ONpeeIIeTCS eHa 3aKphITHs PBIHKA IEHHBIX OyMar JUIsl OIpeNesiCHUs OLIEHOYHOH CTOUMOCTH
aKIHif MHOCTPAaHHBIX AKIHOHEPHBIX OOINECTB, HaeB (aKUWH) MHOCTPAHHBIX HHBECTHIIMOHHBIX
(GonoB, o6MHranKii HHOCTPAHHBIX KOMMEPUYECKHX OPraHU3alMii, HHOCTPAHHEIX AEMO3HTapHbIX
PaCIuCOK, MPOIIEAIINX IPOLEAYypY JHUCTHHTA HAa KWHOCTPAaHHOMW OMpiKe, OCYINECTBIAETCS U3
cmucka Omprx, yka3aHHBIX B IIpaBuiax JoBepHTenbHOTO ympaBieHus OOHIOM - BHIOMpaeTCs
HHOCTpaHHas GoHI0Bas OUpka, Ha KOTOPOIf COBEpINeHa TOKYITKA IEHHEIX OyMar.

B cmydae npuoOpeTeHHs ONMHAKOBBIX LEHHBIX OyMar Ha HECKOJIBKMX HMHOCTPAHHBIX
OMpKaX, B LENIX ONpEIeNICHHs OLIEHOYHONW CTOMMOCTH LEHHBIX Gymar GeperTcs LeHa 3aKphITHs
TO} GUPXKH, Ha KOTOPOIi OBLIa COBeplIeHa IIepBas IOKYIIKA.

B ciyyae uckimoueHus LeHHOH GyMary W3 CIHcKa HEeHHBIX OyMar, JOIYIIEHHBIX K TOpraMm
Ha yKasaHHOM OuWpiKe, JUI OIpeneNieHHs KOTHPOBOK BbIOHpaeTcs Oup)ka M3 CIHCKa GHpPIXK,
npuBeaeHHoro B IIpaBunax noseputensHOro ympanieHus OoHIoM, ¢ HAHGOIBIIMM B JEHEKHOM



BHIDOKEHHH OOBEMOM CJENOK, COBEPIICHHBIX C OTOH IeHHOH Oymaroi, Ha narty,
IPE/IIIECTBYIONIYIO aTe €€ UCKIIOUEHHMS, U 3aKPETLIAETCS 3a HEH.

Jlns ompeaesieHds OLEHOYHONM CTOMMOCTH HEHHBIX OyMar HMHOCTPaHHBIX SMHTEHTOB
(akuuii MHOCTPAaHHBIX AKLHOHEPHBIX OOIIECTB, MaeB (aKIMi) HHOCTPAHHBIX MHBECTUIIHOHHBIX
¢oHI0B, MHOCTPAHHBIX [EMO3UTApHBIX PACIHCOK HA ICHHbIE OyMaru), MpOIIEAIMX IPOLELypPY
JHCTHHIA Ha WHOCTPAHHOU (OHNOBOH GHpiKeE (32 HCKIIIOYECHHEM €BPOOOIUIalliii), HCIIOMB3yCTCS
LeHa 3aKpBITHsA PBHIHKA YKa3aHHBIX LEHHBIX Oymar, OmyO/IMKOBaHHAS HHGOPMALMOHHBIM
arenrcTBoM Bloomberg, BoipaxenHas B posvrapax CIIA, Ha AeHB OLEHKHM € JaIbHEHIIAM
riepecueToM B py0iu 1o kypcy banka Poccun.

5. B cnyuae, ecnu IeHHas Oymara JOIyINEHA K TOpraM KaK Ha POCCUMCKHX, TaKk M Ha
MHOCTPaHHBIX (HOHIOBBIX OUpPXKaX, ULl ONMPEAECICHHS OLIEHOUHOM CTOMMOCTH YKa3aHHBIX IEHHBIX
GyMar NpUMEHSeTCs IpH3HaBaeMasi KOTUPOBKA POCCHHCKOTO OPTraHU3aTopa TOProB COTJIacHo I1.3,
a Ipu €& OTCYTCTBHUM - LIEHBI 3aKPBITHS] HHOCTPaHHBIX GOHIOBBIX Gupsk cornacHo 1.4 Hacrosimux
[TpaBu.

6. J{ns nerneit onpenesieHusi CTONMOCTH YHCTHIX aKTHBOB (OHIA, OLEHOYHAs CTOMMOCTD
IEeHHBIX Oymar, npuobpereHHBIXx 1o Jorosopy PEIIO ompenensercs B IOpsIKe,
npexycmorpeHnom [lonmoxxeHneM, u orpaxaercs B CopaBke O CTOMMOCTH YHCTBIX aKTHBOB
donna (nanee — CrpaBka) 1O CTPOKaM, COOTBETCTBYIOIIMM TaKMM LEHHBIM Oymaram. Ilpm
ONpeNeNeHiH CTOMMOCTH YACTHIX aKTHBOB I1a€BOT0 MEBECTUIMOHHOTO (DOHIA TTOCTIE UCTIOIHEHHUS]
nepsoii yactu gorosopa PEITO yunThiBaeTcs AeOHTOpPCKas (KpeOHTOPCKas) 3al0JDKEHHOCTD 110
BTOpO# wacTu joroeopa. Eciu ®oHA ABISETCA IMOKyIATeIeM LEHHBIX Oymar Mo NmepBOi 4acTH
noroopa PEIIO, To yuuThiBaeTes: Ae6UTOPCKas 3aJOKEHHOCTE 110 BO3BpATy HEHHBIX OyMar mo
BTopoii wactu norosopa PEITO. Kpenutopckas 3a0/KEHHOCTL OTPaKaeTcs B CyMMe TeKylueit
CTOMMOCTH LIEHHBIX OyMar, KoTopsie POHA TODKEH BEPHYTH 10 BTOpoi YacTu gorosopa PEIIO.

7. OleHKa aKTHBOB, IMOMJIEXKAIIHX ONEHKE OIEHIIMKOM IacBOI0 HMHBECTHIIMOHHOTO
doHna, He MPOM3BOAMTCA, TaK KaK ONEHIIWK He IpedycMOTpeH lIpaBuiamMu QOBEPUTENBHOTO
yrpasiieHust QoHIOM.

8. CraBka (CTaBKH) [OUCKOHTHPOBAHUS OCTABIIMXCA IUIATEXEH IO JCHEXHBIM
TpeGOBaHMAM, COCTABISIIOLINM aKTHBBI TA€BOT0 HHBECTHIIMOHHOTO (OH/IA, HE YCTAHABIMBAIOTCS
B CBS3H C TeM, YTO HMHBECTHUIIMOHHOW mdekiapauueit ®oHpa, conmepxameiics B IIpaBmnax
JIOBEpUTENHHOrO ympasieHus PoHAOM, HE IPEAyCMOTpPeHa BO3MOXKHOCTH IPHUOODETEHHS B
cocraB PoHHa IeHeXHBIX TpeboBaHuM MO 0053aTENBCTBAM H3 KPEAWTHBLIX HOTOBOPOB MIIH
JOTOBOPOB 3aiiMa.

9. Pe3epB i BO3MELICHUS MHPENCTOSAINUX PACXOIOB, CBA3AHHBIX C JOBEPUTEILHBIM

ynpasnendeM PonnoM, He hopMupyercs.

10. CrouMOCTh 4YHMCTHIX akTHBOB (DOHIA, B TOM UHUCIIE CPEAHETOAOBAsA CTOMMOCTH

YUCTHIX aKTHBOB, a TAK)KE PaCUeTHAsI CTOMMOCTh WHBECTHIMOHHOIO nass PoHAa onpenenarorcs
B pyOJISX C TOYHOCTBIO 0 2 3HAKOB IOCJIE 3aIATOH IO COCTOSHMIO Ha 20 9acOoB MOCKOBCKOTO
BpPEMEHH.

11. Bo BcéM ocTanbHOM, HE OTPaXEHHOM B JaHHBIX IIpaBmiax, pyKoBOICTByeMCs

[Tonoxennem.




