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MeTogauka onpegeneHus pucka ((hak TMYeCKoro pucka) yupeauTens ynpasneHus OO0 «ABC KanuTan» peg.1

1. OBLUME MNOMOXEHNA

1.1. Hactoswasa MeToamka onpeaeneHus pucka (hakTMHeCKOro pucka) Yupeautens ynpas/ieHus
(knneHTa) paspaboTaHa B COOTBETCTBMM C TpeboBaHWsMM Ba30BOro craHfgapTa COBEPLUEHUS YMPaBAAOLLUM
onepauuii Ha prHaHCOBOM pbiHKe CPO HAY ®OP.

1.2, Mpy ocylecTBAEHNN A0BEPUTENbHOrO YynpaBneHuss aktmpamm OO0 «ABC Kanutan» (ganee —
Ynpasnatownii) onpegensieT hakTUUYeCKMn PUCK, a TakKe OCYLLECTBASET MepuoanyecKyto NpoBepKy (KOHTPO/b)
COOTBETCTBUA (PAKTUYECKOrO pucKa AOMYCTMMOMY PWCKY, OMPefeNieHHOMY ANS KAWeHTa B MPUCBOEHHOM eMmy
WHBECTULMOHHOM npoduse.

1.3. YKazaHHasi B MyHKTe 1.2 NpoBepKa He OCYLLECTB/SETCA B OTHOLUEHUW YUpeaUTENei ynpaBneHus, ot
KOTOpPbIX MOCTYNU/N YBELOMIEHNS O BbIBOAE BCEX aKTVBOB.
1.4. KOHTpO/1b COOTBETCTBUS OCYLLECTB/ISETCS HA CUCTEMATMYECKOI OCHOBE, HE PEXXE OHOTO pasa B MecsL|

(MO COCTOSIHMIO Ha MOCNeAHWn pabounii AeHb Mecsla) Mo KaXAoMy A0roBOpY AOBEPUTENIbHOMO YrpaBfieHWst He
nosgHee 10 paboumx gHei, cneayoLLmx 3a AHeM OKOHYaHMA Mecsla.

15. B uensx OCyLeCcTBMEHUS KOHTPOAsS YMpaBnswoWwmiA NpPovM3BOAUT pacyeT TeKYLLEero YPOBHS
(haKTMYeCKOro prcka no NopTento KIMeHTa Ha AaTy NPOBEPKM 1 COOTHOCUT €ro ¢ Be/IMYMHOM JONYCTUMOrO PUCKa,
YKa3aHHOr0 B MHBECTULMOHHOM Npodiuse KAMeHTa.

1.6. PacyeT (pakTUUeCKOro pucKa OCYLLIECTBAAIOT COTPYAHUKM OTAENa PUCKOB B COOTBETCTBMM C HACTOSLLEN
MeToaukoii onpeaeneHns hakTUYeCKoOro pucka.

2. METOAVKA PACYETA ®AKTUYECKOIO PUCKA
2.1. PacyeT (hakT14ecKoro pucka (ganee — PacyeT) NpomsBoaMTCs Mo CreaytoLlei popmyne:
dakTunyeckuii puck, % = drHaHcoBbIl pesynbTaT / CpefHeMHBECTUPOBAaHHbIN KanuTan * 100%

®urHaHCoBbIl pesynbTaT = OueHka nopTdens Ha gaTy Pacueta — OueHKa NopTgens Ha faTy Havaia PacyeTHoro
neproga — OLeHKa BBOZOB aKTVBOB 3a PacueTHbIii nepuog, + OLeHKa BbIBOAOB aKTUBOB 3a PacueTHbIN Nepuog.

OueHka nopTdens OCYLECTBAAETCA B COOTBETCTBMM C METOAMKOM OLEHKW CTOMMOCTM 06bLEKTOB
JoBepuTensHoro ynpasneHns OO0 «ABC KanuTan», pacKpbITO Ha caiiTe YnpaBnstoLwero.

PacueTHbIi1 Nepuof — neprog, ¢ AaThbl Hauana MHBECTULMOHHOIO FOPK30HTA MO AaTy pacueTa.
CpeHeMHBECTMPOBaHHbI KanuTas paccuMTbIBAeTCA MO credytolLeli thopmyne:

AICxy = 5 (Dx — Dy)-Fxy/ Pxy, rae

AICXy — cpeHeNHBECTMPOBAHHbIA KanuTas 3a PacueTHblil Neprog;
Dx — faTa OKOH4YaHWA PacyeTHOro nepuoaa;

Dy - faTa Hauyana PacueTHOro nepuofa 1 /unu gata CnmcaHus/ 3aUnc/ieHns JeHeXHbIX CPeACTB U NMpoUmx
aKTWBOB M0 CUETY KNWeHTa B PacueTHOM nepuoge;

FXy — OLHKa CMCaHHbIX WM 3aUMCNEHHBIX JEHEXHBIX CPEACTB 1 MPOUMX aKTMBOB MO CUETY K/IMEHTA C AaThl
Hadyasa PacuyeTHOro nepuoaa, yuuTbiBaemasi TakiM 06pasoM, YTO 3a4MClieHVe aKTMBOB Ha CYET K/MEeHTa
YUMTBIBAETCS C MOMOXKNTE/bHBIM 3HAKOM, a UX CTCaHUE — C OTPULLATE bHbIM.

Ecnm Ha Havyano PacuyeTHOro nepuofa CTOMMOCTb YMCTbIX aKTUBOB OLIEHKA MOPT(eNns KaneHTa 6onblue Hyns, TO B
LIeNsiX pacyeTa BeNMUMHbI HaKTUUeCKOro pUCKa OLIEHKA aKTMBOB Ha faTy Hadana PacueTHOro rnepvoga npuaHaeTcs
PaBHOI OLIEHKe 3a4MC/IeHHbIX aKTUBOB Ha CUET K/IMEHTA MO COCTOSHUIO Ha AaTy Hadasna PacueTHOro nepuoga.

PXy — KO/IMYECTBO fHell B PacueTHOM Mepuoge.

Ecnu Ha Hauano PacyeTHOro nepro/a oLieHKa NopTgens KN1eHTa paBHa Hyto, To aToi Hauana PacyeTHoro nepuoga
NpU3HaeTCs AaTa, paBHas fjaTe NepBoro BBOfA aKTUBOB Ha CUET KNEHTa.

2.2.B cnyuae ecnv hakTWYECKMiA PUCK CTan MpeBbllaTb AOMYCTUMbIA, TO YNPaBAstOWUiA MOXET MPUMEHUTh
CcnefyroLLve Mepbl:

MPOU3BECTV M3MEHEHWSI B COCTaBe U CTPYKTYpe aKTVBOB YupeauTens yrnpaBfeHWs B pamMKax [0roBopa
[0BEPUTENLHONO YNPaB/IeHUs B LENAX NPUBEAEHNS (PaKTUYECKOr0 PUCKa K A0NYCTUMOMY;
3aHSATb BbKUAATENbHYIO TaKTUKY, €CIU, MO MHEHMIO YNPaB/sIoLLEro, M3MEHEHWS B COCTaBe U CTPYKType
aKTVBOB YupeauTeNsi yripaB/ieHns NpueesyT K 60/1ee He6aronpusTHIM NOCAEACTBUAM U/ 06bEKTUBHAS
PbIHOYHAs CUTYyauusi, AeWCTBUS 3MUTEHTA, COBLITWSA, CBSI3aHHbIE C MPOSIBEHUSMU PUCKA HWU3KOW W
OTCYTCTBYHOLLEN IMKBUAHOCTY 1 UHbIE 0GCTOSTENLCTBA, BOHWKLLME HE3ABUCMMO OT BOMW W/WNW AeiicTBMIA
YnpaB/stoLLEro, He MO3BOJISAKOT YMpaB/stoLEMY OCYLLECTBUTL AEWCTBUS, KOTOpPble HEOBXOoAWMbI A/is
CHVDKEHUS pUCKa W NpUBEAeHUs NopTdens YUpeanTens ynpasieHns K 4OMyCTUMOMY YPOBHIO PUCKa;
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NPeAnpUHATL WHble AelicTBUS (Hanpumep, YNpaBastoLmiA MOXET MO CBOEMY YCMOTPEHWIO HampaBWTb
YBEeOM/IEHVE YUpeanuTento ynpaseHns B Clyyae CyLLeCTBEHHOIO NPeBbILUEHNS (PaKTUYECKOro pucka Hag,
[AONYCTUMbIM).

2.3. TlpuHATME COOTBETCTBYIOLLErO pelleHns YTpasstolWKMM OCYLLECTBSETCA C  Y4Y4eTOM aHaimsa W
MPOrHO3MPOBaHNA CUTYaLUW Ha PUHAHCOBBIX PbIHKAX.

2.4. YNpaBnstowmin He 06s3aH coo6WaTb Yupegutens ynpasfieHWs MHGOPMauMio O pesynbTaTax KOHTPOs
COOTBETCTBUS  (DAaKTUYECKOrO pUCKa JOMYCTUMOMY PUCKY, €CIM WHOe He MpefyCcMOTPEHO [LOroBOpOM
[OBEPUTENBHOIO YNPaB/eHNS.

3. SAK/TIOUNTE/BHbLIE MOIOXKEHUA
3.1 HacToswwan MeToanKa yTBep>kKaaeTca npukasom "eHepasbHOro AMpeKkTopa.
3.2. VI3MeHeHUs 1 JOMNoNMHEeHNA B HACTOALLYHO MeToAMKY BHOCATCS COTPYAHUKAMWN OTAeN1a PUCKOB.
3.3. HacTosiwas MeTofuka packpbIBaeTcs Ha 0ULMa/IbHOM caliTe YTpaBAstoLLero: Www.avs-capital.ru
3.4. YnpaBnsitoWwmini BpaBe BHOCUTb M3MEHEHMSI B HAcTOALWY MeToAUKY MpW YCMOBUWM COGMOAEHUS

TpeboBaHM HOPMATUBHLIX MPaBOBbIX aKTOB Poccuiickoil dedepaumn M HOPMaTMBHBLIX akToB BaHka Poccuu,
ony6/MKOBaB COOTBETCTBYIOLME W3MEHEHWS B BUAE HOBOW pedakuuMm MeTogMKnM Ha ouumanbHOM caiite
Ynpasnstowero 3a 10 KaneHAapHbIX AHER 40 AHS UX BCTYMN/IEHUS B CUATY.

3.5. Ecnu B pe3ynbTaTe M3MeHeHUs AeCTBYIOLLEr0 3aKOHOAATENbCTBA M HOPMATUBHbIX aKTOB PoccuiAcKoi
defepauy NONOXKeHMA HacToAeil MeToLMKM BCTYNalT B MPOTMBOPEYME C 3aKOHOAATENbCTBOM, [0 BHECEHMS
COOTBETCTBYHOLMX W3MEHEHUI B HacToAWyl MeToAuKy YnpaBnsiowmii pPyKOBOACTBYETCA MNOMOXEHUAMU
3aKOHOfaTeNbCTBA M HOPMATMBHbIX aKTOB Poccuiickoin depepaumm.



