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2.1

2.2.

MeToauka pacyeTa HaLMOHabHbIX BHEOUPXKEBbIX MHAEKCOB LieH HebTenpoaykTos (Pepakumsa N201)

Pazpen 1. TepMuHbI U onpeaeneHns

Bbup>xa 3akpbiToe aKLNoHepHoe obuwecTBo «CaHkT-lMetepbyprckas
MexayHapogHasa ToBapHO-CbipbeBas bupxa».

BecoBble KoappuumeHTsl, uncnonbsyemble npuv  pacyeTe  HaLMOHa/JbHOrO

ko3bpuumeHTbl HIM3 BHEOUPXKEBOrO MHAEKCA LUeH HepTenpoAyKToB And ydeTa 0b6bemMoB
noctaBok HedpTenpogyktoB ¢ HIM3 Ha BHYTpeHHUI pbiHOK Poccuiickoin
®epepaunn.

BHebup>keBoW forosop 3aKNtoUeHHbIV He Ha OpraHM30BaHHbIX TOPrax JOroBop, 0bs3aTenbCTBa

Mo KOTOPOMY MNpesycMaTpuBatoT Mepexos npaBa COBGCTBEHHOCTV Ha
TOBap, AONYLLEHHbIW K OpraH130BaHHbIM TOpram.

Jon. cornaweHune k CornalleHne o BHECEHUN U3MEHEHWI U AOMOJHEHWUA BO BHEBUPKEBON

BHe6UpIKeBOMY AOroBOpYy joroop (B TOM uucie, obOpPMIEHHOe B BUAE MPUIOXKEHWS,
cnegymdukauum - T.4),  OnNpeAensiowlee  UAW  U3MEHAKOLLee
HOMEHK/IaTypy, KOAMYecTBO, CTOMMOCTb 6GupxkeBoro ToBapa, 6a3wnc
MOCTaBKN MAN CTOMMOCTb TPAHCMOPTUPOBKW.

HN3 HedTenepepabatbiBatownii 3aBog WM rpynna 3aBoAoB, AAs KOTOPbIX
paccUMTLIBAOTCA CBOAHblE BHebBMpKeBble LieHbl HebTenpoayKkToB Ha
HedbTenepepabaTbiBatOLLMX 3aBOAAX.

TepMuHbI, CreunanbHO He ornpefesneHHble B Hactoswen MeToguke, WUCMO/b3YOTCA B 3HAUYEHUSX,
YCTAHOBAEHHbIX BHYTPEHHUMMW AOKYMEHTamMu Bupxu, a Takke B COOTBETCTBUM C 3aKOHAMU U UHbIMU
npaBoBbIMK akTaMu Poccumiickon Pepepaunu.

Pazaen 2. ObLlme NnonoxeHms

Hactoswwas MeTogmnka pacuyeta HauMOHalbHbIX BHEOMPIXKEBbLIX MHAEKCOB LieH HedTenpoaykToB (fanee —
MeToaunKa) ycTaHaBAMBaET MpaBuWia pacyeTa 3HAYEHUN HaLMOHa/bHbIX BHEOMPXKEBbIX WMHAEKCOB LeH
HedpTenpoayKToB (fasee — HaLMOHaNbHbIE UHAEKCHI).

HalunoHanbHble WHAEKCbI OTPaXkarT AWHAMUKY W3MEHeHWs BHeOMpXKeBbIX LieH HedTenpoaykToB Ha
BHYTpeHHeM pbiHke Poccuiickont ®esepauunn. 3HaUeHUs HaLMOHasbHbIX WHAEKCOB PacCUMTbIBAtOTCA Ha
OCHOBE 3HAUEeHWN CBOAHbIX BHEOMPXKEBDLIX LieH HedTenpoaykToB Ha HedpTenepepabaTbiBatOLLMX 3aBOAAX
(nanee — ueHbl Ha HIM3) ¢ 3agep>xkon B 7 pabounx gHel, Heobxoammon ans cbopa bupxken nHdopmaumm
O 3aK/IFOYEHHbIX BHEOMPXKEBLIX AOroBopax (4OM. COrnalleHnsx K BHEOUPXKEBLIM AOroBOpaM) 1 pacyerta
LeH Ha HIM3.

HaLI,I/IOHaﬂbeIe MHAEKCbl PaCCHNTbIBAOTCA AS1A CheayrownX BUa0B Heq)TEI'IpO,D,yKTOBZ

= AM3eNbHOe TONAMBO NeTHee (koA - DTL);

= AM3eNbHOEe TONAMBO 3uMHee (ko - DTZ);

. An3enbHOe TOMIMBO MeXCe30HHOoe (Kog - DTM);

= BeH3uH Perynsap-92 (kog - REG);

= 6eH3uH Mpemunym-95 (kog - PRM);

= TOMJMBO ANS PeakTUBHBbIX ABUratesnen (kog - TRD);
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. MasyT (kog - MZT).

HaunoHanbHbIN  UHAEKC WMeeT HauMmeHoBaHWe «HaluWoHa/lbHbIA  BHEOMPXKEBOW  WMHAEKC LieH
HedTenpoaykToB - OIL» n onpegensetca kogom ONI_OIL,

rae  ONI (OTC national index) — o6o3HaueHWe HaLMOHaAbHbIX BHEOMPXKEBLIX MHAEKCOB LieH
HedTEeNpPOAYKTOB OANHAKOBOE A/ BCEX HALMOHabHbIX NHAEKCOB;

OIL — ko Buaa HepTeNpoAyKTOB, AN KOTOPOro PaCcCUUTLIBAETCA WHAEKC B COOTBETCTBUWN C
MYHKTOM 2.2. HacTosALen MeToanKN.

HauvoHanbHble WHAEKCbl PACcCUMTLIBAKOTCA KakK CymMMa MpPOM3BEAEHWI 3HayeHun ueH Ha HIM3,
paccumTaHHbIx ans HM3, noctaBastowmx HedTenpoayKTbl Ha BHYTPEHHWUIA pbiHOK Poccuiickon Pegepauium,
N BecoBbIx kKoapduumeHToB HIM3, onpeseneHHbIx B COOTBETCTBUWN C [TopsaKkoM onpeseneHus 3HaueHnn
KO3QOMLMEHTOB, MCMNOMb3yeMbIX MPU  pacyeTe HaLWOHaNbHbIX BHEOWPXKEBbIX WHAEKCOB  LieH
HedTENPOAYKTOB.

LeHbl Ha HI3 paccuntbiBatoTCcs cornacHo MeTtoamke pacyeTta CBOAHbIX BHEOMpPXKEBbIX  LieH
HedTenpoAyKTOB Ha HedTenepepabaTbiBaOLLMX 3aBOLAX.

3HauyeHUs HaLMOHabHbIX MHAEKCOB packpbiBatoTcs Ha OduumansHoM cainte Bupxun B cetn VHTepHeT.

MeTOAVIKa, a TakKke U3MeHeHnAa N AONOJIHEHNA B MeTOAMKy yTBEpPXAatoTCA npe3M,ﬂ,eHTOM BI/Ip)KI/I. ,D,aTa
BCTyNnAeHnA B CUNY YTBEPXAEHHOTO JOKYMEHTa onpeaenaerca no peweHumro I'Ipe3|/|,a,eHTa EI/Ip)KI/I.

MeTogunka, a Takxe WM3MeHeHWAa n fornosHeHua B MeTtoauky, yTeBepXaeHHble [lpe3ngeHToMm bupxy,
packpbiBatoTcst Ha OdpuumansHoMm cainte bupxn B cetn MIHTepHeT B Cpok He no3gHee 3 (Tpex) paboumx
AHel 40 aaThbl BCTYMNAEHUS YTBEPXKAEHHONO JOKYMEHTa B CUAY, €C/IM MHOMN CPOK HE YCTaHOBJIEH PeLLIEHMEM
Mpe3naeHTa bupxw.

Paszaen 3. lopasok pacyeta

HauunoHanbHble MHAEKCbl PaccuMTbiBAKOTCA Kaxapld pabounin geHb T B 23:59:59 no mockoBckomy
BPEMEHW 3a KaXAbl KaneHjapHbI aeHb K nepuoga, HauuHas co AHA T — 7 (BKAKOUMTENbHO) A0 AHS
T — 6 (He BKAOUNTENBHO).

3HaueHus HauMOHaIbHbIX NHAEKCOB OMNMpeAenaroTca B py6ﬂﬂX 3a TOHHY Heq)TeﬂpOAyKTOB.

3HaueHVe HauuoHanbHoro wHaekca (ONI_OIL) B paeHb K paccuvTbiBaeTca Aid KaxXAoro Buja
HebTeNpoayKTOB KakK CyMMa Mpou3BeAeHU 3HauyeHuMn uUeH Ha HIM3, paccuntaHHbiX  Ans
COOTBETCTBYIOLLEro Buaa HedbTenpoaykToB, W BecoBbIXx kodbduumenToB HI3, onpegeneHHbIx aAnd
COOTBETCTBYHOLLENO BMAa HePTENPOAYKTOB, MO CaeaytoLLein popmyne:

ONI_OIL = Z OFP_REF_OIL X qggF o1,
REF
rae  OFP_REF_OIL — 3HauveHune ueHbl Ha HI13, onpegeneHHoe B fgeHb K gna cootBetcrBytowmx HI3
(REF) v Buga HedtenpoayktoB (OIL) B cooTBeTcTBUM C MeTOAMKOW pacyeTa CBOAHbIX
BHEOUPXKEBbIX LeH HePTeNPOAYKTOB Ha HedTenepepabaTbiBatoLLMX 3aBOAAX;

qREF 011 — Becosoi ko3pduumnent HIM3, onpeneneHHbln B AeHb K ana cootsetctaytowmx HIM3

(REF) w Buaa HedtenpoayktoB (OIL) cornacHo [lopsgky onpeseneHvuss  3HaudeHwui
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KO3bOULMEHTOB, WCMONb3yeMbIX MPWU pacyeTe HalMOHaNbHbIX BHEOUPXKEBbIX WHAEKCOB LieH
HedbTenpoayKToB.

Ecanm 3HauveHuna BecoBbix ko3dduumeHtoB HI3 npusHaHbl HeonpeaeneHHbIMUM AAA OAHOro BUAA
HedTenpoayKToB B AeHb K cornacHo Mopsgky onpeseneHuns 3HauyeHnin Ko3apPpuumeHToB, NCrnoab3yemMblX
npu pacuyete HaLMOHasbHbIX BHEOMPXKEBbIX WHAEKCOB LeH HedTenpoaykToB, TO 3HauyeHue
COOTBETCTBYIOLLErO HaLMOHAaNbHOTIO NHAEKCa B AeHb K Mpu3HaeTca HeornpeaeseHHbIM.

3HauyeHMe HaLMOHaNbHOrO MHAEKCa B MepBbl AeHb pacyeTa B COOTBETCTBUM C HacTosLien MeToamKon
onpezensieTcs cornacHo nyHkTy 3.3. HacToswen MeToauku.
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