YTBEPXOEHO

lMpukasom ['eHepanbHOMo aMpekTopa
000 YK «OTKPbITUE»

Ne Mp-20190508-1 ot «08» mas 2019 r.

MeToaunka onpefeneHns pucka (hakT4eckoro pucka) KnueHTa

HacToswwas MeTtoguka onpegenenus pucka (hakTudeckoro pucka) knueHTa (ganee - Metoguka) paspaboraHa OO0 YK
«OTKPbITUE» B cooTBeTCTBUM C TPEDOBaHUAMM, YCTAHOBNEHHLIMM 3aKOHOAATENLCTBOM Poccuiickoint deaepaLimm.
TepmuHbI, UCMonb3yemble B HacTosiein MeTtoamke, WMCMOMb3YOTCA B 3HAYEHWMW, koTopoe npupaetcs [opsigkom
OnpeeneHns UHBECTULMOHHOrO npoduns, sBasiolmumes BHyTpeHHUM gokymeHToM 000 YK «OTKPBITUE», 1
packpbiTbiM Ha cainte 000 YK «OTKPbITUE» B ceT MHTEPHET, AOrOBOPOM [OBEPUTENLHOMO YNPaBNEHUS LIEHHbIMM
Oymaramu, 3akntoveHHsIM KnneHTom ¢ 000 YK «OTKPbITUME», B 3Ha4yeHwu, npupaBaemMoMm obbl4aeM [efioBOro
obopoTa B 06acTut pbiHKa LieHHbIX bymar, a npu OTCYTCTBUM B YKa3aHHbIX AOKYMEHTaX ONpeaeneHnin Takux TepMUHOB
— B 3Ha4eHuM, NpKaaBaeMOM TakUM TepMUHaM AEACTBYOLMMU HOPMATUBHBIMW NPABOBLIMI aKTUBaMu Poccuiickoi
benepauym.
daktudeckuin puck (R) — puck, KOTOpbIA HECET KIMEHT 3a ONpeaeneHHbI Nepruos BpemMeHn (BkntovaeT B cebst puck
yObITKOB, B TOM YMCHE PUCK NU3MEHEHMS CTOUMOCTU aKTUBOB).
Pasmep (hakTM4eckoro pucka He [OSKEH MNpeBblllaTb YPOBEHb AOMYCTUMOTO pUCKa, COOTBETCTBYHILLETO
WHBECTULIMOHHOMY NPOGUIIO KNMEHTA.
Pa3smep hakTM4eCcKoro pucka ONpeaensieTcs Ha OCHOBe AoMnei (hHAHCOBbIX MHCTPYMEHTOB W KO3(P(ULIMEHTOB puCKa,
COOTBETCTBYIOLLMX aKTUBaM, N0 CriedyHoLei popmyne:

N

R = ZWiin ,rlie
i=1

N - KONM4ECTBO TUNOB (*)VIHGHCOBbIX WHCTPYMEHTOB B aKTuBaX KINNEHTa,

Wi -

[ona onpeaeneHHoro tuna dJI/IHaHCOBbIX WHCTPYMEHTOB B aKTUBaAX KITUEHTA,

k; - k03a(bUUMEHT pucka ONpedeneHHoro Tuna (PMHAHCOBOrO WHCTPYMEHTa W3 cooTBeTCTBytowend [pynnbl pucka,
ykasaHHoro B Tabnuue Ne1 HacToswei MeTogukm.

KoathdhuumeHT pucka He SBMISIETCA MPOLEHTOM MMM pa3mepoM YObiTka. Yepes KOIPPUUMEHT pucka onpeaensiercs
yAenbHbIi BEC MHCTPYMEHTOB OnpeaeneHHon [pynnbl pucka B akTMBaX KMWMEHTA B 3aBUCMMOCTM OT MPEAEnbHOr0 3HauYeHus
YPOBHS p1CKa, COOTBETCTBYHOLLETO MHBECTULIMOHHOMY NPOCOUIILO.

Tabnuya Ne1

Ne
[pynnbl
pucka

KoathdmumeHt

HavnmeHoBaHWe (PMHAHCOBOTO MHCTPYMEHTa/akTuBa
pucka (k)

[leHexHble cpeacTBa Ha cyeTax (B TOM yucne Gpokepckux) v BO BKNagax (4enosurax) B
KpeamMTHbIX OpraHm3aLmsix

O6nuraLym pocCUNCKX AMUTEHTOB, MPOLLEALIME NPOLIEAYPY NIUCTUHIA HA IOHOBOM GUpXKe W He

0.1 HaxoddLneca B COCTOAHNN ne(boma, 3a UCKNKYEHNEM Cy60pﬂMHMpOBaHHbIX M KOHBEPTUPYEMbIX

CtpykTypHble npoaykTbl co 100% 3aliuToi 3anuTana

Ob6nmraummn ¢ MNOTEYHBLIM NOKPLITUEM (CTaPLUME TPaHLLM)

WHble obrnuraumm poccuinckinx SMUTEHTOB, He BoLeaLwve B Mpynny pucka N1 1 He HaxoasLLmecs
B COCTOsSHWM AedhonTa, 3a UCKMIYEHNEM Cyb0pANHUPOBAHHBIX U KOHBEPTUPYEMbIX

EBpoobnuravuu

0.5 BupxxeBble NPon3BoAHbIE MHAHCOBbIE MHCTPYMEHTBI, MpHoBpeTaeMble B LENsX XeMKMPOBaHMS

AKLMW IMUTEHTOB, NpOLLEALLME NPOLLEAYPY NIMCTUHTA HA POCCUIACKONA (hOHA0BOW Bupxe

[lenoantapHble pacnucki, NPoLUEALIME NPOLEAYPY MCTUHIA Ha POCCUIACKON (hOHA0BON Drpke

CTpyKTYypHbIE NPOLYKTHI C 3aLUMTON kanuTana He MeHee 80%

VHble aKkLMK pOCCUICKIMX SMUTEHTOB, He Bolledwwve B pynny pucka Ne2

MHOCTpaHHbIe aKLum

VHble genosuTapHble pacnucky, He Bowedwve B pynny pucka Ne2

VHble obnuraumm poccUnCKUX SMUTEHTOB, He Bowleawive B Mpynnbl pucka N1 u No2

MHocTpaHHble obnivramm

[Mam, aKumMM POCCUNCKIX 1 MHOCTPaHHbIX MHBECTULMOHHBIX (POHAOB

1 MbpuaHble LieHHble Bymaru (MpuBMNerpoBaHHbIe akuumm, He Bowweawue B Mpynny pucka Ne2,
cybopaNHMPOBaHHbIE W KOHBEPTUPYEMbIE 0bnuraLmum)

BupxeBble TOBapb!

WHocTpaHHas BasnioTa

VHble npon3BoaHbIE (PUHAHCOBbLIE MHCTPYMEHTbI U CTPYKTYPHbIE NPOAYKThI, HE BOLLEALIME B
Ipynny pucka Ne2

/Hble (hHaHCOBbIE MHCTPYMEHTHI, He BoweAwve B pynnbl pucka N1 u Ne2

6.

YnpaBnsitoLwuin Bnpase BHOCUTbL M3MEHEHMS B HACTOsILLY0 MeToauky.




