YTBEPXIEHO

ITpukaszom ['eHepanbHOro NUpeKTOpa

000 VK «OTKPBITHE»

Ne [1p-20220922-3 ot «22» centabpsa 2022 r.

MeToaHKa onpepeaeHns pucKa (paKkTHIeCKOro pHeKa) KJIHeHTa

1. HacTosmas MeToauKa OnpefeNneHns pucka (hakTHIecKoro pucka) KiMeHTa (nanee — Meroauka) paspaboTtana
000 VYK “OTKPBITHME” B coOTBeTCTBHM ¢ TpeOOBaHMAMHM, YCTaHOBIEHHBIMM 3aKOHOJATENLCTBOM
Poccuiickoit @enepal.

2. TepmuHBI, HCIONE3yeMble B HacTosmlel MeToauke, MCHONB3YIOTCA B 3HAYEHHUH, KOTOpOE NpHaeTcs
[TopsAnkoM oOmpeneNeHHs HHBECTHLIMOHHOTO TpOoQMIA, ABIAIOIIMMCA BHYTPEHHHM JokyMeHToM OO0 YK
“OTKPBITHIE”, n packpeiteiM Ha caiite OO0 VK “OTKPBITHUE” B ceTH HHTEpPHET, OOMOBOPOM
IOOBEPUTENBHOrO YIPaBIeHH LeHHBIMH OyMaramu, 3aKkimodeHHBIM kiueHToM ¢ OO0 YK “OTKPBITHUE”, B
3HAYEHWH, IPHIABAEMOM 00BI9aeM JeNOBOro 000poTa B 001aCTH PHIHKA LIEHHBIX OyMar, a NpH OTCYTCTBHH B
yKa3zaHHBIX [OKYMEHTaxX OIlpedeNeHHit TaKuX TepMHHOB — B 3HAUEHWHM, NPMAABAEMOM TAKHM TEPMHHAM
IeliCTBYIOMKMH HOPMaTHBHEIMH IIPaBOBEIMHI akTHBaMH Poccuiickoit @enepauuu.

3. ®@axTtudeckuii puck (R) — prck, KOTOpEI HeceT KIMEHT 32 ONpele/ieHHbIH Nepro] BpeMeHHt (BKIHOYaeT B cebs
PHCK YOBITKOB, B TOM HHCIE PHCK H3MEHEHHs CTOMMOCTH AKTHBOR).

4. PasMep (aKTHYECKOTO pHCKa HE NOJDKEH NpEBLINATh YPOBEHb NOMYCTHMOTO PHCKA, COOTBETCTBYIOLIMH
HHBECTHIHOHHOMY IIPOQHIIF0 KIHEHTA.

5. Pa3mep dakTH4eCKOr0 PHCKa OIpenenseTcs Ha OCHOBE N0NeH (PMHAHCOBBIX HHCTPYMEHTOB U K03 huLMeHTOR
PHCKa, COOTBETCTBYHOIINX aKTHBaM, I10 CIIEJIYI{)LIIGI‘(’I Q)Opmyne:

N
R= ZWiin ,Toe
i=1

N - KONH4ecTBO TUMIOB (HHHAHCOBEIX HHCTPYMEHTOR B aKTHBRaX KIIHEHTA;

W; - DO/ OIpeZe/ICHHOTO THNA (PMHAHCOBLIX HHCTPYMEHTORB B aKTHBAX KIIHEHTa;

ki - xoopdHLIMEHT pHCKa ONMpeNeNeHHOro THIa (HMHAHCOBOTO MHCTPYMEHTA M3 COOTBETCTBYHOWIEH [pynmsl
pHcKa, ykasaHHoro B Tabnuue Nel HacTosumel MeTOTUKH.

KoadpduuueHT pucka He sBAdeTCS NPOLEHTOM HIHM pasMepoM yOwITka. Yepes koadduumeHT prcka
OIlpenenseTcs YAeNbHEI Bec HHCTPYMEHTOR ONpeleNieHHOH [ pynmel pHCcKa B aKTHBaX KIMEHTA B 3aBHCHMOCTH OT
NpeJeNbHOrO 3HAYEHNs YPOBHA PHCKA, COOTBETCTBYIOIIETO HHBECTHIMOHHOMY TIPODHITIO.

Tabmuua Nel
NeI'pynnei | K Hme
plfgxa Hf;i)?xau(k) HaumeHnoranne GUHAHCOROIO HHCTPYMEHTA/aKTHEA
0 JeHexXHEIE CpeACTBa HA cYeTax (B TOM YHcHe OPOKEPCKHX) M BO BKIAaX

(memo3nTax) B KpeAUTHEIX OPraHH3alHaAX

O6nurammy poccHHCKIX SMUTEHTOB, BKIIOYasd TOCY JapCTBEHHBIE, IIPOIIeIINe
0.04 NpoLeAypy MMCTHHTa Ha (OH0BOH GHpike (32 HCKITHOUeHHEM cyDOpANHNPORBAHHBIX
) H KOHBEPTHPYEMEIX), HMEIOIHe PEHTHHTY /MK KpeUTHEIE PeRTHHTY SMUTEHTOR
Oxcnept PA w/unu AKPA eeme ruBBB/BBB(RU) u mropaumio 10 3-x ner
Obiuranuy pocCHRCKIX SMUTEHTOB, BKIIIOYas [OCyIapCTBEHHEBIE, IIPOIIELIHE
0.06 IIpoLeypy JIUCTHHTa Ha QOHAO0BOH dupske (3a HCKIIOUEHHEM CYOOpAMHUPOBAHHEIX
M KOHBEPTUPYEMBIX), HMEIOIIHe PeHTHHIY W/ UM KpeJUTHEIE PEHTHHIH 3MHUTEHTOR
OxcnepT PA u/unn AKPA primme ruBBB/BBB(RU) u mropalifio oT 3-X 10 7-MH JIeT
OO6nuTaiy pOCCHHCKUX SMUTEHTOR, BKIIOYAs rOCY AapCTBEHHBIE, MPOIIEIIINE
0.09 IpoLEeAypy MMCTHHIa Ha GOHAO0BOH OHpike (32 HCKIKOUEHHEM CYDOPAMHUPOBAHHBIX
M KOHBEPTHPYEMBIX), UMEIOIIHE PEHTUHTH W/HIH KpeIUTHEIE peHTHHTH 3MHTEHTOB
Oxcnept PA w/umi AKPA seine ruBBB/BBB(RU) ¥ AHOpalMIO BEILIE 7-MH JIET
O6nuramuy pocCHUCKHX 3MUTEHTOR, IPOMEANIHE TPOLERYPY JTHCTHHIA Ha

01 dounoBoH 6Hpsxe (32 HCKITIOUeHHEM CyDOPAMHNPORAHHEIX W KOHBEPTHPYEMBIX),

) UMEIOIIMe PeHTHHTH W/HITH KPeJUTHEIE PEHTHHIH SMHTEHTOB JKcepT PA u/unu
AKPA ot ruBBB/BBB(RU) no ruBB/BB(RU) u miopatuio 10 3-X ner

0.1 CrpyxTypHEIe IpoayKTel co 100% 3awmTol 3anuTana, B BULe KIIACCHIECKHX

' OIIIMOHOB (MX CIpPe/iOR) Ha aKIMM KOMIaHMH, nanekcsl, ETF n gamory.

1
BH{J‘:K&BLIE H BHCﬁHp)KCBLlC ONUHOHBIL, BKNHOYAs KOMGMH&HHH ONUHOHOB, HANPHUMED, ny'rfico.rm-cnpem,l, y5[-;1TOK 0o KOTOPLIM OTpaHH4€H pasMepoM
YNNaY€HHOR NPEMHH.



0.1

OIH® POU "Orxpeitre - O6muramun™

0.1

Py0nessle rocynapcreeHnsle obnuraiuu ctpad CHI', npowenuue npouenypy
JIMCTUHTA Ha pOCCHitckol GOoHIOBOH OHpske, HMEIOINME PeHTHHTH H/HIH
KpeOuTHEIe pedTuHrH sMuTeHTOB JKenepT PA w/umn AKPA Bpine BB+ u
JIOpalyio 40 7-MH JeT

0.11

O6nHrauiy| poCCHICKIX SMHTEHTOB, IPOLIEIINe IPOLeTypy IMCTHHTa Ha
¢ounaoBo# Gupixe (32 HCKIIOYEeHHEM CyOOpAUHUPOBAHHEIX H KOHBEPTHPYEMBIX),
HMEIOLIME PERTHHIH WK KPeIATHEIE PERTHHIM AMHUTEHTOR JkenepT PA u/unn
AKPA ot ruBBB/BBB(RU) no ruBB/BB(RU) u aropauuio oT 3-X 10 7-MH JIeT

0.11

EHp}KeBBIG NNIPpOHU3BOOHBIC (bﬂHaHCOBBIG HWHCTPYMEHTEI, HpHO6pSTaCMBle B LIENAX
XEIDKHMPpOBAHHNA

0.15

TNocymapcTBeHHEIE €BpOOOIHTAINH, TpeyCMaTPHBAIOIINE BOZMOKHOCTE BBINIATHI
B py0iX, M HMEOLHe JIOpalMio 0 3-X JeT.

0.21

OIMHM® POU obnuranuii i cHanaHCHPOBAHHOMH CTPYKTYDBI

0.23

O6nmuraniy pOCCHICKIX 3MATEHTOR, TPOLIEIIINE TPOLERYPY THCTHHTA Ha
doHmoRBOM Oupxe (32 UCKIHOYEHHEM CYOOPIMHHPOBAHHBIX ¥ KOHBEPTHPYEMBIX),
MMEIOIIHe PeATHHTH W/IIH KPeIUTHBIE PeUTHHTH 3MUTEHTOB DKcnepT PA w/unu
AKPA nke ruBB/BB(RU) go ruB-/B-(RU) u mropamuo 1o 3-x net, unu ot ruBBB
1o ruBB ¥ mropanuro Bele 7-MH JIE€T

["ocymapcTBeHHBIE €BpOOOITHTALIIN, HMEFONIHE JIOPALMIO JO 7-MH JIET.

CTpyKTypHBIE IPOIYKTHI ¢ 3aLIMTOH KanuTana He MeHee 80%, B BHIE
KIIaCCHYECKHX ONLMOHOB (MX CIOPEIOB) Ha aKIMK KOMIAHKH, HHAekchl, ETF u
BaJIIOTY.

0.36

AKIHH IMUTEHTOB, [IpOLIEIIIME NPOLEIYPY JUCTUHIa Ha poccuiickoii poHmoBO
OMpiKe ¥ BXOILIME B BRICIIHH KOTHPOBATBHEIH THCT

0.41

AKIUM 3MHTEHTOB, NpOoLIeUIKe NPOLEyDY IUCTHHTa Ha POCCHICKOH (POHIOBOH
Oupske ¥ BXOAJAINME BO BTOPOi KOTHPOBAIBHBII JIHCT

0.44

JlenosuTapHble PacyMCKH, IIPOIIEIIINe IPOLEAYDY TUCTHHTA HA POCCHICKON
tdonmoBo# Ouprke

0.5

HHEle obnuranmy poccHiCKUX S9MUTEHTOB, He Boweaiue B [pynmy pucka Nel (3a
HCKIMOYEeHHEM CyOOpIMHHPOBAHHBIX W KOHBEPTHPYEMBIX) M OTIEIBHO HE
onucaHHble B 'pynne pucka Ne2, He HaxonduMecs B npenedonTHoM/nedontHoM
COCTOSHMH M He MMeIoIye pelTHHTY W/HIH KPeOUTHEIE PeHTHHTH SMHTEHTOB
Sxenepr PA w/mm AKPA mmxe ruB-/B-(RU)

0.5

EBpoobnuranyi, KOHEYHBIM 3aeMIOMKOM B KOTOPEIX ABMSETCS POCCUMCKHMI
3MHTEHT, BKIIKOUad rocyapcTBEHHBIE, OTIENEHO He ONHCcaHHEbIe B ['pynne pucka
Ne2, ge HaxopsuMecs B npeanedoaTHOM/ e OITHOM COCTOSHHM M He UMEIOLLHe
PEHTHHIM H/UIM KpeIuTHBIE PeHTHHTH SMUTEHTOB JkcnepT PA u/unu AKPA Hinke
ruB-/B-(RU) unu B-

0.5

Py6neBrie rocymapctBenHEble obmurauuu crpad CHI, npowenmue npouenypy
JICTHHTA Ha pocchiickoil GoHmoBoi bupske, He Bomemuue B [ pynmy pucka Nel, ue
Haxonsmmecs B npennehonTHOM/ IeOITHOM COCTOSHAN U HE UMEIOIIHE PeATHHTH
W/MNH KpeJUTHEIe pelTHHIH 3MuTeHTOB DKenepT PA w/mmm AKPA Hioke B-

0.5

CrpykTypHEIE IPOXYKTEI cO 100% 3aumuToii 3anuTana, B BEAe 6apsepHBIX
OIIMOHOB' Ha aKIMH/KOP3MHY aKIuil koMnanuii, uapekcel, ETF u BaMIOTY

0.64

BHp}KeBHe TOBapkl, B BUAE PaCHETHBIX IIPOU3BOJHEBIX Q)HHEHCOBI:IX UHCTPYMEHTOB
Ha HMX HJIF IIpaB TpeﬁOBaHHfl 1o 06e3MMYEeHHEIM METAUTHYECKHM CYeTaM.

0.66

UnocTpanHas BamoTa’

0.71

I'nGpunnble neHHBle OyMary (IpUBMIErMPOBAHHbIE aKLIHH, HE BOLLEUIME B TPYTITY
pucka Ne2, cybopAHHHpOBaHHEIE H KOHBEPTHPYEMbIE 0OJIMralHHy), HE
Haxopsuuecs B nNpennedonTHOM/1ePONTHOM COCTOSHMU U HE HMEIOLIME PeHTHHIH
H/WIM KPeUTHBIE PEHTHHTH 3MHUTEHTOB DKcnepT PA w/mnu AKPA ke ruB-/B-
(RU) unu B-

2
Tlpu aToM hakTHueckHii puck QOHIA He JOIDKSH NMPEBBILATE MAKCUMANBHEIH prek 1-it pynnel pucka (0.1).

OTKpBIThIE MAEBble HHBECTHUMOHHBIE (HOHIBL PBIHOUHBIX (PHHAHCOBBIX MHCTPYMEHTOB, HHBECTHIIHOHHAS [IEKIAPAIIHS KOTOPBIX NPEANONaraeT, uro
CTPYKTYPE aKTHBOB (DOHAZ NOMYLIEHHBIE K TOpram Ha GoHAoBOH Oupxe obmurauun (s OTTA® POU obnuraumii), unn axuuu u obnuraunn (ana OITUO POU
cOanancHpOBaHHOH CTPYKTYPRI) ABIAIOTCA OCHOBHBIM HANPaBNEHHEM OCYILECTBACHNA HHBECTHLIMA, 4 MX OLIEHOYHAA CTOMMOCTE JO/IKHA COCTABNATL HE MEHES
80% cTOMMOCTH aKTHBOB HA NPOTAKEHMHU HE MEHEE ABYX TpeTei pabodnx QHEH B TEYEHHM OIHOTO KaNeHIapHOro KBapTana.

4 e

BapeepHEIe OMIMOKE! MPEAyCMATPHBAIOT BHIMNIATH, 3aBHCALIME OT TOTO, TOCTHINIA 1K LigHa Da30BOro akTHBa/Beex Ga3oBbIX aKTHBOB (LEHHBIE Dymarn niu
KOp3HHa UeHHBIX Oymar, pamora, nunekcsl, ETF) ycranoBIeHHOrO YPoBHA («KyNOHHEIH» Gapbep) Ha ONPeAenEHHYIO ATy MM HET.

B cnyuae ecnn oHa npuoOpeTaeTcs B MHBECTHLMOHHBIX LENAX.



Huble eBpooOnuranuy, He Bomenuue B Ipynmy prcka Ne2

ViHple akIMK POCCHICKHMX 9MHTEHTOB, He Bomeamue B ['pymny pucka Ne2

HMHocTpaHHEIE aKITHK

bt |t | |

MHple neno3nTapHele paciCcKH, He Bowemmue B [ pynmy prcka No2

1 Hupre o0Hraumy pocCHHCKIX 3MHUTEHTOR, He Bowenmue B ['pynmel pucka Nel u
Ne2

1 HMuocTpaHHble 00MHranuu

ITay, aKIiM poCcCHifCKIX ¥ HHOCTPAHHBIX HHBECTHIIMOHHBIX (GOHIOR, HE BOLUEIIME
B 'pynmy prcka Ne2

1 Hnele npou3BoHbe PUHAHCOBBIE MHCTPYMEHTBI M CTPYKTYPHBIE NPOIYKThI, HE
Bomenamue ['pymmy pucka Ne2

1 HMurle duHAHCOBBIE HHCTPYMEHTEL, He Bomeamue B I'pynmsl pucka Nel u Ne2, u
OTJENEHO HE OnHCaHHbIe B [ pynne pucka Ne3.

6. VYmnpaenfroomuil BipaBe BHOCHTE H3MEHEHHs B HACTOALIYH0 MeTonuKy.




