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O6uime NonoXxKeHns

1. CBONDS SELECT VALUE MUNI AND PERPETUAL BOND INDEX otpaxaeT MUHUMAIBHYIO IIEHY
Oymaru B mopTdee, COCTOSAIIEM U3 BEYHBIX 0OJUTaNi pOCCHACKUX 0aHKOB M OOIHUTAINil POCCHHCKHAX
MYHUIMNATBHBIX SMUTEHTOB, C(DOPMUPOBAHHOM COTJIACHO TEKYIel MeToanke (paznen «MeToanka
(hopMUPOBaHUS MHIEKCHOTO CITUCKA))

2. Pacuer 3nauenus ungexca CBONDS SELECT VALUE MUNI AND PERPETUAL BOND INDEX
OCYIIIECTBIISCTCS OJIUH pa3 B JCHB M0 pabouuM JHsIM MOCKOBCKOW OUPIKH.

3. Hupaekc pacCUUTHIBAETCS Ha OCHOBE TEKYIIMX IICH OOJIMTraIiii, MpUBEIESHHBIX 110 Kypcy aosuiapa CLIA
(USD). TTox Tekyiiieii eHO#M MOHUMAETCsl KOTHPOBKA, ONpeeeHHas COTJIACHO TEKYIIeH MeToanke (pasaen
«OTOOP KOTHPOBOKY).

4. Jlara navana pacueta naaekca — 01.04.2024.

© Cbonds.ru



Cbonds

MHOeKCHbIN CNUCOK

1. Tlog MHaeKCHBIM CITUCKOM B IEJISAX HACTOSINEH METOAMKY MMOHMUMAETCS CIICOK OOJIMTaIi POCCUHCKUX
KOPIIOPATUBHBIX U MYHUIIMITATHHBIX SMUTCHTOB, IOMYIICHHBIX K 0OpalieHnio Ha MOCKOBCKO# Oupike, Ha
OCHOBe KoTOphIX paccuuthiBaercs uaaekc CBONDS SELECT VALUE MUNI AND PERPETUAL BOND
INDEX.

2. Tlepecmorp MHIEKCHOTO CITECKA OCYIIECTBISIETCS OJIMH pa3 B KBapTal. MHIACKCHBIN CIUCOK MyOIUKyeTCs Ha
caiite cbonds.ru.

dopmupoBaHme UHOAEKCHOro Cnmcka

1.

s BkroueHust B IHAGKCHBIN CIIMCOK TIEPBOHAYAIBHO PACCMATPUBAIOTCS BEYHBIE OOJIHMTallii POCCUHCKIX
HenyOIMYHBIX 0AHKOB C pa3MepoM COOCTBEHHOTO KanuTaia He MeHee 500 miipx pyOiieit, a Takke pyOJieBbIe
O0JIUTallNU POCCUMCKUX MYHHUIIUIIATBHBIX SMUTEHTOB.

1.1. Tlox HenyOMMIHBIMU OAHKAMU MTOIPA3yMEBAIOTCS OAHKH, KUK KOTOPBIX HE TOPTYIOTCS Ha MOCKOBCKOA
oupixe.

1.2. Pa3zmep cOOCTBEHHOTO KaluTalla SMUTEHTA OIIpeessieTcs Mo oT4eTy «PacdéT coOCTBEHHBIX CPE/CTB
(xanurana) («bazens lI»)» (Popma 123), mydnukyemomy Ha caiite LIb PO
(https://www.cbr.ru/banking_sector/credit/FullCoList/), o ctpoke 000 «CoOcTBeHHBIE CpeicTBa (KauTal),
HTOTO.

W3 obmiero crivcka UCKITIOYAOTCSI €BPOOOIIUT AITUH.

W3 o0miero crmcka UCKITIOYAOTCSI OyMaru ¢ CeKbIOPUTH3AINEH, KOHBEPTUPYEMBIE OOJIUTAIINN, HITOTEYHBIS

00Ty, IMUCCUE MEKTYHAPOIHBIX opranu3anuii, CTpykTypHbie npoaykthl, Green/ESG Bonds,

WH/IEKCUPYEMBbIE OOJTUTalum

U3 00mrero MHOMKECTBA BBIITYCKOB, 00pa3yeMBbIX II. 3, HCKIIFOUAIOTCS OOJIUTalii OAHKOB C OCTABIIMMCS CPOKOM [0

norameHus MeHnee 182 nueid, a Takxe OM3 ¢ ocTaBmIMMCS CPOKOM 110 noramienust MmeHee 1080 nueid.

U3 001miero MHOKECTBA BBITYCKOB, 00pa3yeMbIX II. 4, NCKITIOYAOTCS HU3KOIMKBUIHBIE OyMarw, orpeensieMble

CIIETYFOIINMU KPUTEPHSIMH:

5.1. O6bem sMuccuu MeHee 8.5 mupa pyoueid. B ciiyuae, eciu BaitoTa SMUCCHH OTJIMYHA OT PyOJIsi, 00beM
MEPECYUTHIBAETCS 110 COOTBETCTBYIOLIEMY KYPCY 3aKpPBITHS BAIIOTHBIX TOPTOB OCHOBHOM TOPTOBOM ce€CCUU
MOCKOBCKOH OUPKH.

Crmcok, TTOJTy9eHHBIN B pe3yNbTaTe JEHCTBUHN, YKa3aHHBIX B 1.1 — 11.5, Ha3bIBaeTcst IHAEKCHBIM CITUCKOM.

B ciyuae, ecniu mo Oymare oOBSIBIAETCS] TEXHUUECKUH JeONT, OHA OCTAaeTCs B MHIEKCHOM CIIHCKE 10 OKOHYAaHUS

rpeiic-nepuoza. Eciau TexHuueckuii AeonT nepexoauT B ctaTyc «aedonT», OyMara UCKIIOYAeTCs U3 HHAEKCHOTO

CIHCKA.

OO6nuranms UCKIIOYASTCS U3 CIMCKA B CICAYIOLINX CITydasX:

8.1. DMUTEHT HaXOJMUTCS B COCTOSIHUM OAHKPOTCTBA MJIH JIOIMYCTHI 1€(ONT MO APYTHM JIOJITOBBIM

o0s3aTenbcTBaM (Kpocc-nedor).
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OT60p KOTUPOBOK

1.

PacyeT uHIEKCa MPOU3BOIUTCS HA OCHOBE YKMCTHIX MOCIeIHUX KOTUPOBOK Bid (6e3 yuera HKJI) Ha 3akpbiTie
OCHOBHOM ceccruu TOproB MOcKOBCKO# Oupsku B pexkume T+1.

B ciyuae, ecnu Ha naty pacueTa HHASKCa M0 OyMare HHAEKCHOTO CIIMCKA OTCYTCTBYET YMCTAst TIOCICIHSSI
KoTupoBKa Bid ¢ MockoBCKo#t OUpkH, HCTIONB3YETCsl MHANKATHBHAS KOTHPOBKa Bid, paccuntannas o Metomuke
Cbonds Estimation Onshore OO0 «Co6onzac.py».

B ciyuae, eciu Ha 1aTy pacdeTa MHAEKca 1Mo OyMare HHICKCHOTO CITHCKa OTCYTCTBYET TaK)Ke KOTHPOBKA,
paccuntanHas o meroauke Chonds Estimation Onshore, ucnonb3yercst MUHUMaIbHasE KOTHPOBKA U3 TOCTYITHBIX
Ha JIaTy pacueta KOTHPOBOK YYaCTHHKOB PBIHKA.

B ciyuae, eciu Ha 1aTy pacyera HHAEKCA 10 OyMare HHASKCHOTO CIIUCKa OTCYTCTBYIOT KOTUPOBKH, aJTOPUTM
0TOOpa, OMUCAHHBIH B 1. 1-3 MOBTOPSACTCS ISt PEABIAYIIETO pabouero MHss MOCKOBCKOM OUpPKU. AJTOPUTM
MOBTOPSIETCS, [TOKA HE Oy/IeT MoTydYeHa MOCIEIHsS JOCTYITHAsE KOTHPOBKA.

B citydyae oTCyTCTBHSI KOTHPOBOK 110 OyMare B T€UEHHE ATUTEIBHOTO BPEMEHHU MPOAOJKACT UCIIONB30BaThCS

TMOCICAHAA JOCTYyIIHas KOTUPOBKA.

NMpuBeaeHue Kk kypcy ponnapa CLUA (USD)

1. Jns pacueTa nHAEKCA MOTydYeHHBIE KOTHPOBKH SMHUCCHIA C BAIFOTOH, oTirmaHo# oT USD mpuBoasTCs K KypCy
USD.

2. llog mpusenenuem k kypcy USD moHmMaeTcss yMHOKEHUE TEKYIIEeH IIEHBI Ha BATFOTHBIN KO3 (QUITHEHT.

3. Tlox BamoTHBIM KO3 PUIIMEHTOM TOHUMAETCS OTHOIIEHUE BAFOTHOTO Kypca BAOTHI oonuranun Kk USD Ha
JaTy, CIEIYIOILYIO 3a JaTON pacdyera HHJEKCa, K BAIIOTHOMY Kypcy BaitoThl oonuranuu k USD Ha naty
Hauajia pacueTa MHJeKca.

currency,

currency coef ficient, = =~ ,
currencyo

currency coef ficient, — eanommubiii KOIhPuyuenm,

CUTTency; — Kpocc-Kypc, ROCHUMAHHbBIU U3 Kypcog eaniom, ycmanognenHvlx L[b PO.
4. B cBoto ouepeanp kpocc-kype HekoTopoit Bamotsl (CURR) x mommapy (CURR/USD) mpeacrasiisier u3 ceost
otnomenue kypca CURR/RUB k kypcy USD/RUB.

CURR/RUB,

currency; = f
USD/RUB,

e

CURR/RUB; — xypc Bamotroii napsl CURR/RUB, ycranosnennsrii LIb P® Ha nary, cieayromryro 3a gaToit
pacuera HHICKCA;

USD/RUB; — xypc BamotHoi napst USD/RUB, ycranosnennsiii LIb P® Ha naty, cnenyromyro 3a naroi
pacuera HHIEKCA.

OnpepneneHve 3Ha4YyeHUA UHAEKCA

3HaueHue HHACKCA COOTBETCTBYET MUHHUMAaJIbHOMN KOTHUPOBKE N3 MHOXXECTBA KOTUPOBOK, ITOJIYYCHHBIX Ha

npeabIIyIuX marax {quotes}.

I; = min{quotes}
-5-
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le/IJIO)KEHI/Ie: HUCTOPpUA H3MEHEHUH B METOAUKE pacdyeTa HHAECKCOB

JlaTa Jlo BHeceHUs1 HI3MeHeHuil Ilociie BHeceHMs1 HI3MeHEHUI

13.06.2024 g npuBenenus K Kypcey nosnapa CILIA g nmpuBenenus k kypcy gosnapa CILIA
HCTIONB3YIOTCSI KOTHPOBKH 3aKPBITHS HCHONB3YIOTCS OQHUIMAIBHBIE KYPCHI,
BAJIIOTHBIX TOPTOB OCHOBHOM TOProBO#t yctaHoBiieHHbIe LlenTpansasiM bankoM PO Ha
ceccu MockoBckoi bupxku. JlaTy, CIEAYIOUIYIO 32 1aTON pacueTa MHAEKCA.

19.12.2025 [lepecmoTp mHAEKcHOTO crimcka 3a 01.10.2025.

Apxus € 01.10.2025 no 18.12.2025 nepecuunTas.
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