Mpunoxexwue Ne 4

k PernameHty OOO «PeneccaHc Bpokep»
[OBEPUTENBHOTO YMpaBieHus LeHHbIMI Bymaramu
W CPeacTBamMu MHBECTUPOBAHWA B LiEHHbIE Bymaru
1 NPOU3BOAHbBIE (DVHAHCOBbIE MHCTPYMEHTbI

NOPAOOK PACYETA AOMONMHUTENBHOIO BO3SHATPAXAEHUA YINPABIAIOLLEIO 3A

WHBECTULIMOHHbIA NEPUON,

Pacuet UHBecTMUMOHHOrO Aoxoaa u [lononHuTensHoro BosHarpaxpeHus 3a UHBECTULMOHHBIN

nepuoa npou3BoauTcs anaBnmoumM B crniegyrowemM nopsigke:

,D,B = maX((Cl‘IA1 - Cl‘IAnopor)*Rqon;O), roe.

fiB -
CYA

Cymma JononHutensHoro BosHarpaxaeHns 3a MHBeCTULMOHHBIA nepuog, (B BantoTe [orosopa);

— CTonmocTb AKTUBOB Ha KOHeL, MIHBECTULIMOHHOrO Nepuoza, yOOoBNEeTBOPSIOLEe CreaytoLleMy YCroBUKO:

(CL‘|A1 - CaJ'Ib,EI,O)> CLIA633;

CaJ'Ib,El,O = Zi CAin- Zi CA out;

Canbpo — Canbgo nepegaHHbix MopTdent u nabaTbix AkTBOB M3 opTdhenss ¢ MOMEHTa MOCHEAHEro
OTYETHOrO Neproaa, 3a KOTopbli HaYMCNANOoCh [JONONHUTENBHOE BO3HArPaXaEHHE;

CAin, CAqut— CToMMOCTb i-bIX NepegaHHbix AkTneoB B Moptdens 1 CTOMMOCTD j-bIX U3BATLIX AKTUBOB U3
MopTdhens 3a MHBECTULMOHHbIA NEPUOA, COOTBETCTBEHHO;

CYA¢z; - nocnegHee 3HaueHne CtommocTn YmcTbix AKTMBOB 3a mpegpbigywme OT4yeTHble nepuofbl, 3a
KOTOpble HaYMcnANocs [ononHuTensHoe BosHarpaxaeHue;

CYAropor — HavanbHas CtoumocTb AKTUBOB Ans pacyeTta [JononHutensHoro BosHarpaxaeHus, paccumtaHHas no
cregyoLlen opmyne:

CYAnopor = CHA1/(1+(R-HR)*K/365), rne:

HR - ctaBka [Noporosoro 3HayeHns IHBECTULMOHHOMO A0X0AA, B NPOLEHTaX rogoBbIX

CYHA;-S; 365
R=(IT, A 1) * ==+ 100, rpe

R - MIHBECTMLMOHHBIN J0X0[ 32 MIHBECTULMOHHBIN Nepuog B NPOLEHTAX rogoBbIX;

N - KONWYECTBO AHeN, B KOTOPbIE Npoucxoannu nepeaaya B Moptdens 1 nsbatis u3 Moptdens AKTUBOB B
/HBECTULMOHHOM Neproge, NAKC OOUH AeHb (AaTa OKOHYaHKS MIHBECTULIMOHHOTO nepuoga);

CYAn - CtommocTb YncTbix AKTUBOB Ha NOCNEAHNIA KaneHaapHbIn AeHb VIHBECTULIMOHHOIO Neproaa;

CYAO - CrommocTb YucTbiX AKTMBOB Ha NOCNEOHWA KarneHOapHblil LeHb, NMPeLEecTBYOWNA Havany
/IHBECTULMOHHOIO Neproaa;

CYAi (0 <i<n) - CronmocTb YncTbix AKTUBOB Ha AaTy nepeaayun AkTBoB B MopTdens unm nsbsatus AKTUBOB
u3 MopTdens;

CYAI-1 - CtonmocTb YncTbix AKTUBOB Ha 4aTy npedplaywux nepegayun AkTueos B [lopTens unm nsbatus
AxTtneoB n3 MopTthens;

Si (0 <i<n) - CroumocTb AKTMBOB, paBHas CymMMe BCex nepedaHHbIx AKTUBOB B [lopTderb, 3a MUHYCOM
CroumocTi AKTUBOB, M3bATLIX M3 MopTdens, B i-i AeHb nepeaaun/uabsTns AKTMBOB B IHBECTULIMOHHOM



nepuoae;
e K- KOnn4ecTBo kaneHaapHbIX AHeil B VIHBECTULIMOHHOM nepuoae.

Rpon — cTaBka [JononHuTensHoro BosHarpaxaeHus B npoLeHTax.

B cnyyae Banwotbl [loroBopa, otnuyHon ot pyons Poccuiickoit ®egepaunmn, onsg Lenen pacyeta NpUMEHSIETCS Kype
LleHTpaneHoro baHka Poccuiickoit ®efepaunv Ha faty pacyeta JononHutensHoro BosHarpaxaeHus YnpaensioLlero,
€CIN MHOEe He CornacoBaHo YnpasnsoLwmm n KnueHTom.



