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OO0mme noJs1okeHnst ¥ 00J1aCTh NPUMEHEHHS

. Hacrosimas Metonuka ompeaeneHus (HaKTHYECKOTO puCKa KiweHTa (mamee — MeTtonuka)

pa3paboTaHa B COOTBETCTBHM C 3aKOHOJATEIbCTBOM Poccuiickoit deneparun 1 TpeOOBaHUSIMHU
bazoBoro craHmapra CoOBepLICHMs YIPABIAIOUIMM ONepauuii Ha (UHAHCOBOM PpBIHKE,
yrBepkeHHoro bankom Poccun.

TepMuHBI, UCHONB3yeMble B HACTOAIEH MeETONMKE, UCHOIB3YIOTCS B 3HAYEHUSAX, KOTOPBIE
ykazanbl B llopsnke ompeaeneHus uHBecTHIMOHHOTO mpodmis kimmeHta OO0 «T-Kamuram»
(manee — OOmIEecTBO), SABJSIOIIMMCS BHYTPEHHUM JOKyMeHTOM OOIIecTBa M pacKpbITBIM Ha
ounmanbHOM caiiTe B ”HPOPMALMOHHO-KOMMYHUKAIMOHHOU ceTh «VHTepHEeT».

Pacuér ¢pakTryeckoro pucka.

. ®aktnueckuii puck (R) — puck (moreHuuanbHbIE MOTEPH), KOTOPHIN KIMEHT MOKET MOHECTH 3a

ornpeAenéHHbIN Nepruo BpeMeHH (BKIII0YaeT B ce0s1 pUCK YOBITKOB, B TOM YHCII€ PUCK U3MEHEHUS
CTOMMOCTH aKTHUBOB). YPOBEHb (DaKTUYECKOTO pHUCKAa HE JOJDKEH IPEeBBIIIATh YPOBEHBb
JOMYCTUMOI'O PUCKa, COOTBETCTBYIOIINI HHBECTULIMOHHOMY MPO(UIIIO KIIMEHTA.

Pazmep ¢akTuueckoro pucka ompezenseTcs Ha OCHOBE KOI((UIIMEHTOB pHCKa, MPHUCBOSHHBIX
KaKIOMY HWHCTPYMEHTY/aKTHBY, W JOJU KaXJOTO W3 HMHCTPYMEHTOB/aKTUBOB B MOpTderne

KIIMEHTA, 110 ClIeAyIolIel dhopmyre:
n
R = Z w; * ki
i=0

7 — KOJIMYECTBO TUTIOB PMHAHCOBBIX HHCTPYMEHTOB/aKTHBA B MOPTQeIie KITUSHTA.

W; — J0Ji1 ONpeAenEHHOr0 THIA (PMHAHCOBOTO WHCTPYMCHTA/aKTHBa B MOPTQeNe KIUCHTa, OmpeneiseMas Kak
OTHOUICHHE CTOMMOCTH OMNPEISICHHOrO THMa (PMHAHCOBOIO MHCTPYMEHTA/aKTHUBAa K OOMIEH CTOMMOCTH aKTHBOB
KITUCHTA.

k; — ko3 duLHEHT pricKa ONpeneIeHHOro THa (HHAHCOBOIO HHCTPYMEHTA/aKTHBA U3 COOTBETCTBYIOIICH IPYIIIIBL.

Koaddumment pucka He sBIsE€TCS MPOIEHTOM WU pa3MepoM yobITka. Uepes koadduiimeHT pucka
OTrpaHUYMBACTCS yJIEIbHBIN BEC UHCTPYMEHTOB ONPEAEICHHON [ pyIIIIbI prucKa B aKTUBaX KJIMEHTA
B 3aBUCHMOCTH OT IPEJICIIEHOTO 3HAYECHUS YPOBHS PUCKA, COOTBETCTBYIOIIETO HHBECTHIIHOHHOMY
npouIIIo.

[TprucBoCHME OMpeeIEHHBIM aKTHBaM KO3 QHIIMEHTa PHCKa OCYIIECTBIIIETCS HA OCHOBE:
e TaGmuips! kodpdurmenToB prucka (mpuseaecHa B [Ipunoxennu 1 k MeTtoauke)
e [IpodeccnoHanbHOTO CY)XICHHS COTPYAHUKA OT/ENa yIpaBieHus pruckamu O0mecTsa.

Pacuer ®daktnueckoro PUCKa OCYHICCTBJIIACT OTBETCTBEHHBIN COTPYAHUK OTACIIA YIPAaBJICHUSA
pUCKaMM Ha IEPUOANYECKON OCHOBE, HE pexke 1 paza B MecsIl.

3akiI0unTeIbHbIE M0J0KEHUS
Meroauka yrBepxknaercs [Ipukazom ['enepansHoro qupexropa OOmiecTna.

[lepecmoTp MeTOIMKH OCYIIECTBISIETCS MO MEpe HEOOXOTUMOCTH JJs IeNiel aKTyalu3aliu
COJIepKaIMXCsid B JOKYMEHTE CBEJIECHUN M MOBBIMIEHUS >(PHEKTUBHOCTH (PYHKIMOHUPOBAHUS
CUCTEMBbI YIIPaBJICHUSI PUCKAMH.



Ui pacyera GaKkTHUECKOro prcKa MopTdeeit T0BepUTEIbHOIO YIPABICHUS

Tabmmma k03 UIIHEHTOB pUCKa

[Tpunoxenue 1

12

locynapctBennsie obnuranuu Poccuiickoit @enepaimu ¢ GUKCUPOBAHHBIM KYITOHOM

JFOpaIus JIOparus JIOparus JIOpaIus
no 1 roma or 1 mo 3 mer ot 3 1o 5 et Ooitee 5 ner
0,010 0,125 0,200 0,250

Cy0denepanbHble/MyHHLIATIATBHBIC O0JUTaNU ¢ (PUKCHPOBAHHBIM KYITOHOM

Jropanus Jropauus Jropauus
1o 1 roga ot 1 1o 3 set Oonee 3 et
pedTuar’ AAA 0,020 0,145 0,200
peHTHHT He HIbke AA- 0,040 0,150 0,210
pEHTHHT He HIKe A- 0,080 0,160 0,220
peimtet He ke 0,125 0,170 0,240
KopmiopatusHbie o0muranuu ¢ GUKCHPOBAHHBIM KyIIOHOM
Jropanus Jropanus Jropanus
1o 1 rona ot 1 no 3 ner Gonee 3 ser
pedTuar AAA 0,030 0,150 0,235
peHTHHT He HIbKe AA- 0,060 0,175 0,250
PEUTHHT HE HIKE A- 0,150 0,220 0,260
peﬁmgg‘]*;_ Hiie 0,200 0,250 0,300
Oo6nuranuu ¢ NepeMeHHON CTaBKOM KyIIOHa
rocy1apCTBEHHBIE 0,025
pedituar AAA 0,030
peiiTuHr He Huxe AA- 0,040
peiTUHT He HUXKe A- 0,050
peﬁTH]I;l]‘B 1]{36_ HUXKE 0,070
[TaeBble HHBECTUITMOHHBIE (DOHITBI
HucTpyMeHThI Jonrossie Cuveannpie Jonesbie 4
JICHE)KHOTO PhIHKA HHCTPYMEHTBI m:;;l; iﬁ;&iﬁ:n HHCTPYMEHTBI TTpoune doner
0,050 0,250 0,35 0,500 1,00
[enexnsle cpenctsa, PEITIO
JlenexxHble cpencTBa Ha Jeburopckas PEIIO ¢ LK Anpecoe PETIO
cueTax M BKIaIax 330JDKCHHOCTh
0,010 0,030 0,020 0,040
[Ipoune akTUBBI
Axtn Hparorennsie CprKTyEHHe HOTEI C CrpyKTypHBIE HOTHI O€3
MeTaJlIbl 3aIUTON KanHuTaja 3aIIUTHI KaIlUTalla

! ecnim MHCTPYMEHT/aKTHE HE yKa3aH B Tabumie Kod(p(HUIIMEHTOB PUCKA, TO 3HAUYEHHE KO3 (GUIIMEHTa PACKa ISl TAKOTO
WHCTPYMEHTA/yCTaHABINBACTCS HA OCHOBE MPO(ECCHOHANBHOTO CYXICHHsI COTPYAHUKA OT/IelIa YIIPABICHUS PUCKAMH

2 ecnM BaIOTAa MHCTPYMEHTA/aKTHBA OTIHYAETCS OT BATIOTHI JOTOBOPA TOBEPHUTEIHLHOTO YIIPABIECHHUS, TO KO3(P(HUIIMEHT
pucka yBenuunBaeTcs Ha 0,17

3 MOYET MPUMEHATCS PEUTHHT SMUTEHTA, SMACCHI WIIH MIOPYIHTENs/TapanTta. [[pHOPUTET OTIAETCS SIMHUCCHH.
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MPUBJICUCHNUC 3a€MHBIX NCHCIKHBIX CPEACTB

mpoure (GOHABI CTPATETHH KOTOPBIX MPEIIOJIATaloT HCIIONB30BaHUE MPOM3BOIAHBIX (DMHAHCOBBIX HHCTPYMEHTOB,




0,50 0,400 0,020 1,00
OO6nuranuu 6e3 IIpousBonHsle
SHTHHIa WIIN HUKE CyGopaunmposaibie (uHaHCOBBIC
P oGuuranun
BBB- HHCTPYMEHTBI
0,400 0,450 1,000




