IEHHBIE BYMATH, COCTABJISIOIWE HACTOSIIUM BBINTYCK, ABJISIIOTCSA HEHHBIMHA BYMAT AMU, ITPEJTHA3SHAYEHHBIMHA
11 KBAJIM®UIIUPOBAHHBIX HHBECTOPOB, U OTPAHUYEHBI B OGOPOTE B COOTBETCTBUHU C 3AKOHOJIATEJILCTBOM
POCCHIICKOW ®EJEPAIIUN

COOBIIEHHE O KJIIOYEBBIX YCJIOBHAX BBIITY CKA
CTPYKTYPHbLIX OBJIUT'AIUU AO « CBEPBAHK KHUb»

Hara npukasa [Ipesunenta AO «Coepbank Kby 06 yrBep:knenun Hactosuiero CooOmEeHns O KIIOUEBbIX YCIOBUSAX BBITYyCKAa CTPYKTYpHBIX oOsmranuit AO
«Coepbank KUb» (nanee — «Coobmienue»): 28 cenmsaopa 2026 2.

Bun, xareropust (TUm), cepusi, HOMEp M J1aTa TOCYJapCTBEHHON PErvMCTpaIliy BBITYCKA IICHHBIX OyMar ¥ WHbIC HICHTU(UKAIMOHHBIC IPU3HAKK pPa3MeIIacMbIX
LEHHBIX OyMar: cmpyKmypHole HPOUEHHIHble OUCKOHMHble 0e300Kymenmaphvle Hekoneepmupyemvle oonuzauuu AO «Coepoanxk KHB» ¢ 3ano206vim

obecneuenuem cepuu CIB-SN-INDFX-001S-493, pazmewaemore 6 pamkax npozpammeul oonuzayuit cepuu 0018, pecucmpayuonuslit Homep svinycka 6-493-
01793-4-001P om 21.11.2025 2. (0anee — «Qonuzayuuy).

Cepus: CIB-SN-INDFX-001S-493

ISIN: RUOOOA10DNDS9

Homunanehas croumocts ogHoit O6nurauuu: 1 000 (Oona meicaua) pyoneit P@O
Bantora HomuHanbHOM ctoumoctu OOnuraumii: pyoau P@

[Ipumeuanus:

1. Ecnu 6 nacmosawem Coobujenuu He yKazaHo unoe, mepmunsl, ynompeoisemvle 8 Hem ¢ 3a2l1A6HOU OYKEbl, UMelom 3HayeHue, onpedenenHoe 6 [Ipoepamme,
Pewenuu o svinycke Obnueayuii;

2. Joboble mepmuHbl, UCNOJIb30BAHHbLE 6 eOUHCINGEEHHOM qucine, makotce sKnrodarom 6 cebsa yKasaHue ux 60 MHOMNCECMBEHHOM HUucie, eClu UHoe npiamo He
YKA3aHo 6 COdeOfCClHMM HacmoAawezco COO6U4€HU}Z.

3. Ions, ommeuennvie 3HaKom « *» UCNOTB3YIOMCA 6 HACMOAUEM coo6u;eHuu 6 caydae, eciiu OHU nPpUMeEHUMbL 6 OMHOWERUU QMumeHma/O@luzauud Ha ()amy
cocmasesiienusl Hacmosueco COO6I/L}€HM}1.

1. OBIIMUE CBEJAEHUSA Ob DMUTEHTE

NuueHsma N2045-06514-100000 Ha ocyllecTBieHne BPOoKepcKon aeatenbHocTv oT 08.04.2003, nuueH3na N2045-06518-010000 Ha oCylecTBieHWE AUNEPCKON AeaTenbHOCTH oT 08.04.2003, nuueH3sus N2045-06527-000100 Ha oCyLeCTBNEHUE LenN03UTapHOM
neatenbHocTn ot 08.04.2003.



1.1.

IMosHoe pupmenHoe
HAUMEHOBAHHE DMHUTEHTA

Axmmoneproe obmectBo «Coepdbank KUby (nanee u panee — «IMHTEHT))

1.2. Coxpamennoe pupmennoe | AQ «Coepbank KHby»
HAUMEHOBAHHE DMHUTEHTA
1.3. MecTO HAXOKICHUSA Poccuiickas ®enepanus, ropox Mocksa
IMHUTEHTA
1.4, |IlouTtoBsIii agpec 117312, ropox Mocksa, ynuna Basuiosa, nom 19
1.5. OI'PH DMmurtenra 1027739007768
1.6. HMHH Dmurenra 7710048970

2. OBIIME YCJOBUS PASMEIEHUS OBJINT AL

BUPKEBOE PASMEIIEHUE

2.1. | Uena pasmemenns 100,00% ot HomunansHo# croumoctu oxHoi Ob6auranuu, 1 000,00 pybneit PO
Oo0muranmii

2.2. IoTennmnanrubIe 1. KBanudunupoBaHHble HHBECTOPHI, YKa3aHHbIE B I1. 2 ¢T. 51.2 ®enepanpHoro 3akoHa oT 22.04.1996 Ne 39-03 «O
npHodperaTesn PBIHKE LIEHHBIX OyMar», MpeCTaBIIAIOIINE COOCTBEHHbIE HHTEPECHI.

Obauranuii 2. Bpoxkepsbl, MPeICTaBIAIOLINE HHTEPECH MHBECTOPOB (FOPUIMUECKUX U (PU3UUECKUX JIHIL, SBISIOIUXCS
KBaJIN(DULIMPOBAHHBIMU UHBECTOPAMHU, UMEIOLINX IIPaBo mpuodperaT OOIUTraluu B COOTBETCTBUH C
3aKoHOAaTenbCTBOM PD).

2.3. | CneuuajabHblii cyeT

IMHUTEHTA A5
NMOCTYIJICHUS JeHEeKHbIX
CPeACTB OT pa3MelleHUus
Ooauranmii

Caenenus, Kacaromyecs ycioBui pasmeneHus Oonuranuii, TpuBoJSTCS B Y CIOBUSIX pa3MEIIeHUsI, KOTOpPbIE
nyosmkytoTest OmureHToM Ha Ctpanule B cety HTepHeT He no3aHee JlaTel Hauana pa3Menienus OOmuranuii.

3. YCJIOBHS O BA3OBBIX AKTUBAX

3.1. bBa3zoBble akTUBBI: ba3oBbic akTHBHI, ABJIsIONIHECsS MHIekcoM, 1 ba3oBbIi aKTUB, SBJISIONIUICS BATFOTHOM ITapoi

3.1.1. Ba3oBble aKTHBBI, siBJsilommecss Mugexcom

NuueHsma N2045-06514-100000 Ha ocyllecTBieHne BPOoKepcKon aeatenbHocTv oT 08.04.2003, nuueH3na N2045-06518-010000 Ha oCylecTBieHWE AUNEPCKON AeaTenbHOCTH oT 08.04.2003, nuueH3sus N2045-06527-000100 Ha oCyLeCTBNEHUE LenN03UTapHOM
neatenbHocTn ot 08.04.2003.




IHopsaaxoBbIii Aamunucrparop Unaekca Baarora
rnomep Kparkoe KOTHPOBOIK 1. Ilonoe HaumenoBanue UHaexca
Ba3oBoro ISIN Nugexkca
AKTHBA HAHMEHOBaH 2.Ctpanuna B cetu UHTepHET, HCMOIb3YyeMast
’ ne Ungexca s myoankanum 3navenuii Mugexca
SIBJISIIOLLIET OCS
HNupexcom, i
NASDAQ- Nasdaq, Inc., Jlosnapsr 1. NASDAQ-100 Notional Net Total Return Index
1 100 Notional - MeCTO HaxoskeHus: New CLIA 2.https://indexes.nasdagomx.com/Index/History/XN
NTR York, United States of America DXNNR
S&P Dow Jones Indices LLC, Jloapsl 1. Dow Jones Industrial Average Yield Weighted
MecTo HaxoxaeHus: New CIIA Index
York, United States of America
2 DJINR - R, .
2.https://www.spglobal.com/spdji/en/indices/equity/
dow-jones-industrial-average-yield-weighted-
index/?currency=USD&returntype=N-#overview
S&P Dow Jones Indices LLC, Jlosnaper 1. S&P500 Net Total Return
3 S&P 500 (Net | US85300R108 MECTO HAaXOXACHUS: New_ CIOA 2.
TR) 6 York, United States of America https://www.spglobal.com/spdji/en/indices/equity/sp
-500/?currency=USD&returntype=N-#overview
3.1.2. Ba3oBblii aKTHB, SIBJISIOIMIiCA BATIOTHOH napoii: BamorHas napa Jomnap CLIHA/py6ns PO.
3.2. Mlopsinok onpenesieHusi 3HaYeHUus1 Ba3oBbIX aKTHBOB, siBJAsIIOIUXCS MHAeKCcOM
Kparkoe
HAHMEHOB
A IMopsinok onpenesenusi 3HaueHusi Uuaexca
HNHaexca
NASDAQ- | 3uauenue Muaexkca NASDAQ-100 Notional NTR, paccuntanHoe Ha COOTBETCTBYIOIIHE J[aThl OIICHKH B COOTBETCTBUH ¢ MeTOIMKOI pacuéra
100 Nunexca NASDAQ-100 Notional NTR u packpeitoe (omyonukoBanHoe) Ha CtpaHuiie B ceTd MHTepHET, HCIOIb3YeMOit TSl MyOIuKaIiK
Notional snayeHui Manexca NASDAQ-100 Notional NTR (3nauenue «Index Value» B paznene «Performancey» B lomnapax CHIA ( «USDy)) unu Ha
NTR MHOM cTpaHulle B ceTH MIHTepHEeT, ncnonb3yemMoit s packpbitus (myonukanun) 3Hadyennit Munexca DJINR.
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https://www.spglobal.com/spdji/en/indices/equity/sp-500/?currency=USD&returntype=N-#overview
https://www.spglobal.com/spdji/en/indices/equity/sp-500/?currency=USD&returntype=N-#overview
https://www.spglobal.com/spdji/en/indices/equity/technology-select-sector-index/?currency=USD&returntype=N-#overview

Meroauka pacuéta Munekca DJINR onmybnukoBana Ha cTpanuiie B cetu IHTEpHET 1o aapecy:
https://indexes.nasdaqg.com/docs/Methodology NDX.pdf ¢ yueTom BepcHOHHOCTH, OIYOJUKOBAHHOI Ha CTpaHMIIE B ceTH MHTEpHET 1o
anpecy: https://indexes.nasdagomx.com/docs/Index_Versions NDX.pdf

DJINR

3nauenue Munekca DJINR, paccuntanHoe Ha cOOTBeTCTBYIOIME JlaThl OlIeHKM B cOOTBETCTBUU ¢ Metoaukoit pacuéta Muaekca DJINR u
packpsiToe (omybnukoBanHoe) Ha Ctpanuiie B ceTu MHTepHET, ncnoib3yemoit uist myonukanuu 3Hadennii Magexca DJINR (3nauenue «Net
Total Return» B paszuene «Overviewy B Jlomrapax CIIA ( «USDy)) wiu Ha uHOM cTpaHmiie B ceTH MIHTEpHET, HCIOAB3yeMOM I PACKPBITHS
(myOnukaryn) 3Hadenuii Mugexca DJINR.

Meroauka pacuéra Munekca DJINR onmybnukoBaHa Ha cTpaHuiie B cetu MIHTEpHET 1o aapecy:
https://www.spglobal.com/spdji/en/indices/equity/dow-jones-industrial-average-yield-weighted-index/?currency=USD &returntype=N-
#overview

S&P 500
(Net TR)

3unauyenue Munexca S&P 500 (Net TR), paccuntanHoe Ha COOTBETCTBYHOMINE J{aThl OIIEHKU B COOTBETCTBUU ¢ MeTouKol pacuéra MHaekca
S&P 500 (Net TR)u packpeitoe (omydarkoBanHoe) Ha CTpaHuiie B ceTd MHTepHET, HCIOJIb3yeMoi /i myOnukaru 3HaueHnii Magekca S&P
500 (Net TR) (3nauenue «Net Total Return» B pazngene «Overview» B Jlomtapax CIHA ( «USD»)) uinu Ha uHOM cTpanuie B cetn HTEpHET,
UCIIOJIb3yeMOH JiTst packpbIThs (myosukarmn) 3Hauenuit Mamexca S&P 500 (Net TR).

Meroauka pacuéra Mumexca S&P 500 (Net TR) onybiukoBaHa Ha cTpaHuiie B ceT IHTEpHET 1o ajapecy:
https://www.spglobal.com/spdji/en/indices/equity/sp-500/?currency=USD&returntype=N-#overview

3.3. JlonmoTHUTENBHBIE

1. JlononHuTenpHbIe poueaypsl onpeaenenns HavanbsHoro 3HaueHns: bazoBbIx akTUBOB, ABJISIOMMXCS MHaEKCOM:

TpoUCaypLI . | 1.1. Ecnm HauanpHoe 3HaueHue moboro u3 ba3oBbix akTuBOB, sBIstouuxcs Munekcom, B Jlaty omnpeneneHus
ONPEACACHM SHAUCHUM | HoyapH0r0 3HAYEHHS Ba3sOBBIX aKTHBOB, ABIAIOMMXCS MHIEKCOM, HE MOXKET OBITh ONpEIETEHO B COOTBETCTBHH C
bazosbix AKTHBOB, | hhapumamu ero onpefenennus, To HoBoil Jatoit onpeaenenns HauaabHoro 3Hauenns Ba3oBbIX aKTHBOB, SBIISONMIAXCS
;I]i{‘ljlﬂe]zgl:axm WNunekcom, sBisieTcst mocieaoBaTenbHo: 1-i, 2-i, ..., 7-i1, 8-if PaGouwmii nenp, cnexyrommuii 3a Jlatoi onpeneneHus

HauanpHoro 3HaueHus ba30BbIX aKTHUBOB, SBIAOMMXCA WHIEKCOM, COOTBETCTBEHHO (T.e. TOCIIEIOBATEIHHO
MPOBOJUTCS OlpeaeseHne 3HaueHus ba3oBoro aktuBa;, ssistomierocs MHaexkcoM, B ykazaHHbIE JaThl, 10 TEX MOP, MOKa
3Ha4YeHMs BceX ba3oBBIX aKTUBOB, ABISIONINXCS MHAEKCOM, CMOTYT OBITH ONPE/IEICHBI)..

1.2. TIpu HEBO3MOXKHOCTH ompenenuTh HauanbHoe 3HaueHne r060ro u3 ba3oBeix akTUBOB, sBIstoNXCcs MHAEKCOM, B
TOPsI/IKE, M3J10’)KEHHOM B moanyHkTe 1.1. Beime, B 8-t Pabounit nenp, cnexyromuii 3a Jlatoii onpenenenust HaganbHoro
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https://indexes.nasdaq.com/docs/Methodology_NDX.pdf
https://indexes.nasdaqomx.com/docs/Index_Versions_NDX.pdf
https://www.spglobal.com/spdji/en/indices/equity/technology-select-sector-index/?currency=USD&returntype=N-#overview
https://www.spglobal.com/spdji/en/indices/equity/technology-select-sector-index/?currency=USD&returntype=N-#overview
https://www.spglobal.com/spdji/en/indices/equity/sp-500/?currency=USD&returntype=N-#overview

3HauYeHHUs ba30BBIX aKTHBOB, ABIsAOmMUXCA MHIEKCOM, s 1eiedl JocpodHoro morameHus OOnuranuidi CYuTaeTcs
HactynuBiuM CoObiTHE HapymeHus: «HapyieHre nCTOUHNKA TISHY.

2. JlonosnHuTtensHbIe npoueaypsl onpeaenenus OunanbHOro 3HaueHus: bazoBeIX akTUBOB, ABISAOIUXCA HIEKCOM:
Eciu ®dunanpHOe 3HadeHue moOoro ba3oBoro aktuBa, sBisOmerocs MHIEKCOM, HE MOXKET OBITH OIPENIEICHO B
COOTBETCTBUM C IIpaBWJIaMHU €ro ompenaeseHus, To HoBoil Jlaroii omnpeneneHus PuUHaNBHOrO 3HaueHHs ba30BBIX
aKTUBOB, sBIsIOMUXCS WHaekcom, siBisiercs 1-ii Pabouwmii nenb, cnemyromuii 3a Jlaroit onpenenenus OuHaIbHOTO
3HaueHUs ba30BbIX akTuBOB, sBisomuxcss Wuuekcom. Ilpu HeBO3MOXHOCTH onpenenuTs PUHAIBHOE 3HAYEHUE
mob6oro u3 ba3oBeIx akTHBOB, sBisIOmUXCA MHaekcom, B 1-b1ii Pabounit nens, cinenyrommii 3a Jlatoil onpeneneHus
@uHanbHOro 3HauYeHUsI ba3oBBIX aKTUBOB, sBistOIMXCS WHIekcoM, Pacu€THblll areHT, JeHCTBYS B COOTBETCTBUU C
pa3yMHBIMH KOMMEPYECKUMU MPHHIMIIAMHU, 00s3aH onpenenuth DuHampbHOE 3HAYCHHE BCeX ba30BBIX aKTHBOB,
spisomuxcs Munekcom, He nozaHee 3-ro Pabodero qus no Jatel noramenus OOmuranui.

3. JlonoJIHUTENBHBIE TIPOLIEIYPHI ONpeiesieHus 3HaueHus: ba3oBbix akTHBOB, sBIsomMXCcs Muaexkcom, B JlaTy onenku
JUTSL TIeJIeH TocpodHoro noramenus Oonuranuii mo TpeOoBaHUIO MX BIIACIIBIICB:

3.1. Ecniu 3Hauenue mo6oro u3 bazoBeix akTHBOB ABJIsIONINXCS MIHIEKCOM, HE MOXKET ObITh onpezeneHo B JlaTy oneHku
JUTS TIeJIed OCpOYHOro morameHus OOmuranuii mo TpeOOBAHUIO WX BIAJCTBIEB B COOTBETCTBUU C IMPABWIAMHU HX
oTpeieNieHus], TO HOBOH JlaToi OleHKH JJIs LIesel JOCpOYHOro norameHust OOaurauii mo TpeOOBaHUIO UX BIIAICIBICB
SBIIETCS TMOCeI0BaTeNnbHO: 1-i1, 2-i, 3-ii, 4-it PaGouuii nens, caenyromuii 3a 7-m Pabounm auem a0 JlaTsl nocpodHoro
noramenust OOnuranuid 1Mo TPeOOBAHUIO HX BIAACNBIEB, COOTBETCTBEHHO (T.€. IMOCIEAOBATEIBHO MPOBOJAUTCS
ompeneneHue 3HadeHus: bazoBoro aktuBaj, siBistonierocs MHaekcoM, B ykazaHHbBIE JIaThl, IO TEX MOP, TTOKA 3HAYCHUS
Bcex ba3zoBbIX akTUBOB, ABISIFOIIMXCS IHAEKCOM, CMOTYT OBITh ONpPEIeICHBI).

3.2. Tlpy HEBO3MOXHOCTH OIPEICIUTh 3HAUCHHE JII0OOro u3 ba3oBbIX akTUBOB, sBIsAOmMMXCH WHIekcoMm, B
COOTBETCTBUH C MOPSIKOM, U3JIOKEHHBIM B MOANMYHKTE 3.1. Bhille, Pacu€THBIN areHTt, AEHCTBYS B COOTBETCTBUU C
Pa3yMHBIMH KOMMEPYECKUMH TMPUHIMIIAMH, O00s3aH OMPEEIUTh 3HAYEHHUE BCEeX bBa30BBIX aKTHUBOB, SBIISIFOITUXCS
WNunexcom, He mo3aHee 3-ro PaGouero mus no Jlatel mocpounoro morameHus OOnuramuii mo TpeOOBaHUIO HX
BJIJIENIBIICB.

3.4.

HauajgbHoe 3HAUYeHHE
Ba30BbIX AKTHBOB,
ABJIAKOININXCH
Huaekcom

3HaueHne ba3oBbIX akTUBOB, sBIstOMUXCS MHaekcom, B JlaTy onpenenenust HauanbHoro 3HaueHusi ba3oBbIX akTHBOB,
apisromuxcsa Manexkcom.
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3.5.

dunaabHOE 3HAYEHHE
Bba30BbIX aKTHBOB,
SIBJISTIOIIIHX CS
Nuaexcom

3HaueHue ba3zoBeIx akTHBOB, siBIstoIUXCst UHAekcoMm, B JlaTy onpenenenns @UHaAIBHOTO 3HaueHUs ba30BbIX aKTUBOB,
apysomuxcs Munexkcom.

3.6.

Jara onpenenenus
HavaabHoro 3HaYeHHs
Ba30BBIX AKTHBOB,
SIBJISTIOIIHX CS
Nuaexcom

01 okTs6ps 2026 r.

3.7.

dara onpenenenus
PUHATBHOI0 3HAYEHUS
ba30BbLIX aKTHBOB,
SIBJISTIOIIIAX CS
HNHaexkcom

01 oxtsa6ps 2031 r.

3.8.

JlaTa onpeneseHust
HavanbHoro 3HayeHus
ba3oBoro akrusa,
ABJISIIOIET 0CSI
BAJIIOTHOM mapou

Hara onpenenenusa HauanbHoro 3HaueHust bazoBbIx akTUBOB, sBJISIIOIIKUXCS MTHaEKCOM

3.9.

Jara onpenenenus
DOUHAJIBLHOTO 3HAYECHN S
bazoBoro akTusa,
SIBJISIIOLIET OCS
BAJIIOTHOM NMapou

[[aTa ONIpCACIICHUA ®duHanpHOTO 3HaueHU ba3oBhIX AKTHUBOB, ABJIAIOIINXCA HNupexcom

3.10.

HavanbHoe 3HaYeHHE
bazoBoro akTusa,
SIBJISIIONIIETOCS
BAJIIOTHOM Mapou

3Hauenne ba3oBoro akTuBa, SBIAIOLIETOCS BAIIOTHOM mapol, B Jlaty onpenenennss HauansHoro 3nauenust bazoBoro
AKTHUBA, ABJISIOIIETOCS BAJTIOTHOW Mapoi

3.11.

®duHAIBLHOE 3HAYEHHE
bazoBoro akTusa,
SIBJISIIOLIIETOCSI
BAJIIOTHOM nmapou

3nauenue bazoBoro akTuBa, sSIBJIAIONIETOCS BAIIOTHOM mapol, B JlaTy onpenenenuss @uHanbHOrO 3HaYeHus: bazoBoro
AKTHUBA, ABJISIONIETOCS BAJTIOTHOW Mapoid
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312 | Topsimok onpenesenus 3HavyeHre BamoTHOM nmapel, yCTaHOBJIEHHOE U OITyOJIMKOBaHHOE Ha ounnanbHoM caiite banka Poccun B

3Havenusi bazoporo nH(}pOpPMaAITMOHHO-TEIEKOMMYHHUKAITMOHHON ceTh «HTepHeT» (WWW.Cbr.ru), B COOTBETCTBYIONTYIO JlaTy OIIEHKH U
AKTHBA, SBJISIOIET0CS UCTIOJIB3yeMOe JIJIsl pacuéTOB, HAUMHASI CO CIIEIYIOIIETO MOCIE COOTBETCTBYIONICH J[aThl OLICHKH JHS.
BAJIIOTHOIT mapoii B cityuae, ecnu 3HaueHne BamoTHOUW napel, OyieT OTCYyTCTBOBaTh (He OyeT onyOJIMKOBAaHO Ha OQHIIMATIBHOM CaliTe

banka Poccun) Ha cootBercTByromyto [aty onenku, 3nauenue BamotHol napsl, Oyaet onpeneneHo Pacuétubim
areHTOM Ha OCHOBAaHHUU KOTUPOBOK Ha COOTBETCTBYIOLIYIO J[aTy OlleHKH, MOTy4eHHbIX PacuéTHBIM areHToM y He
MEHEe YeM YeThIpeX 0aHKOB, BEIOpaHHBIX PacueTHBIM areHTOM M3 YKClia BEAYIIUX Ha PHIHKE COOTBETCTBYIONTUX
BaJIIOT, B CJICAYIOLIEM MOPSIIKE:

(A) ecnu mMpeI0CTaBICHO HE MEHEE YeTHIPEX KOTUPOBOK, - KaK CpeiHee apupMeTHIeckoe KOTUPOBOK, 0e3 ydyera
€aMoro BBICOKOTO U CaMOT'0 HU3KOT0 3HaUeHUH (eciu 6osiee 01HON KOTUPOBKU UMEIOT OJJMHAKOBOE CaMO€ BHICOKOE
WJIM HU3KOE 3HAUYEHMSI, HE YUUTHIBACTCS TOJIBKO OJIHA U3 3THUX KOTUPOBOK);

(b) ecnu mpenocTaBieHb! ABE UM TPU KOTHUPOBKH, - KaK cpeHee apupMeTHIeCKoe IPeI0CTaBIEHHBIX KOTUPOBOK.

B cnydae, ecnu 3nauenue BanmtoTHOM napel, He MOXKET OBITh onpe/ieiieHo PacueTHBIM areHTOM Ha COOTBETCTBYIOITYIO
JlaTy oLleHKH, B yCTaHOBJIEHHOM BBILLIE NOPsAKE, 3HaUeHue BantoTHol napsl, Oynet onpeaeneHo Pacy€rHbiM areHTom
B COOTBETCTBUU C Pa3yMHBIMH KOMMEPUYECKUMHU TPUHIUIIAMH.

3HaueHue BanroTHON napbl, OKPYIIISIETCs 1O YETHIPEX 3HAKOB MOCJIE 3aSTOM.

3.13. COBMECTHO:

Hara onpenenenns HayanbHoro 3HaueHusi bazoBoro akTuBa, SIBJISIOLIETOCS BaJOTHOM Napoi,
Hara onpenenennst HauanbHoro 3HaueHusi bazoBbIx akTUBOB, ABIsSOIMXCS MHaEKCcOM,
Hara onpenenenus @uHanpsHOro 3HaueHus bazoBoro akTuBa, BISIOLIErOCS BaJIOTHON Napoi,
Hara onpenenenns @uHanpHOro 3Ha4eHUsT ba3oBbIX aKTUBOB, ABJISIOMIMXCS HIEKCOM,

JlaTa OLIEHKH IS 11eJIel OTpeIeTICHUs BBITIIAT MPU JOCPOYHOM Moramennn Ooauraiuii mo TpeOOBaHUIO UX
BJIAJIEJIBIIEB.

Jdatbl oueHkun

4. YCJOBUS MOTAINEHUSA OBJUT ALIMA

4.1. Jdara noramenust

O6auranmii 08 okTs10ps 2031 1.

4.2 | IIpumeHnMocTH
bapbepHoro codobiTHS
JJIA LeJIel onpeaeeHus
BBIILIAT 110
Oo0smmranusiM npu
MOraleHum

He nmpumenunmo

NuueHsma N2045-06514-100000 Ha ocyllecTBieHne BPOoKepcKon aeatenbHocTv oT 08.04.2003, nuueH3na N2045-06518-010000 Ha oCylecTBieHWE AUNEPCKON AeaTenbHOCTH oT 08.04.2003, nuueH3sus N2045-06527-000100 Ha oCyLeCTBNEHUE LenN03UTapHOM
neatenbHocTn ot 08.04.2003.



B cnyqae nenactyminenus CoObiTus HapymeHus: OOnMuUraiuy moramarTcs o [eHe, ONMpeaeIEHHON KaK pe3yabTaT

4.3. | Ilopsaaok onpexnejeHus

BBIIJIAT NPH cienyromei (opMyIIbL:

noramenun O0auranmii

B JlaTy noramenus BA1 BA2 BA3 USDRUB xt

i R = H x (5002 4 2504 20 . 950, 2720 DU 5 100% — ), T

Obauraumii ( / + Lo BA2hay + % BASHAq) USDRUBpAy % 365)° A
R — cymma noramenus B Baimore HomuHanbHOU crommoctr Ob6nuramuii Ha 1 (oany) Ob6muraiuto
H — HomunanpHas croumocts 1 (ogHO0#) Obauranuu B Bamore HoMuHaIbHOM ctouMocTy O0nuranuii
BAloun — @unansnoe 3aauenne Magexkca NASDAQ-100 Notional NTR
BAlnau — Hauansnoe 3naucaune Mumexkca NASDAQ-100 Notional NTR
BA2oun — @unansnoe 3uauenne Unaexca DJINR
BA2nau — Havanbnoe 3nayenne Mnnexkca DJINR
BA3oun — ®unansHoe 31auenue Muanexkca S&P 500 (Net TR)
BA3nau — HauansHoe 3nauenue Munexca S&P 500 (Net TR)
USDRUBgun — ®unanbsHoe 3HaUeHHEe ba30BOro akTuBa, SBISAIOMIETOCS BATIOTHON Mapon
USDRUBuay— HauansHoe 3HaueHne ba3oBoro akTrBa, SBISIIONIETOCS BAIFOTHOM IMapoit
K — 3nauenne Bo3HarpaxxaeHus 3a ynpasieHrue ba3oBeiMu akTuBamu, sBistroruMucs MHIEKCOM, B IPOLICHTAX;
t — xoMUeCTBO KaJIeHAAPHBIX JHEH B MEpHO/Ie, HaUnHaromeMcs B Jlaty Hadana pasMenieHus Oonuranuii (He BKITFOYast
e€) n okaHuuBaromeMcs B Jlary noramenus O6nuranuii (BKIIOUUTENHHO)
Pa3mep Boituiat npu noramenuu O6nuranuii, nouiexamui Beiaate Ha 1 (ogny) O6nuranuio, oKpyriasercs 10 IABYX
3HAKOB I1OCJIE 3aIISATOM.
[Tpu TOM, ecnu 3HaueHue R B pe3ynbTaTe TAKOTO BBHIYHUCICHHS OKa3bIBAETCS OTPULIATENIBHBIM, TO CyMMa MOTalleHus
Ha oHy OONUTraINIo CYUTAETCS PAaBHOM HYIIO.
IIpu nacrymieHun CoObITHSI HAPYIIEHUS
CyMmMy, moJijiexxanyro BeIIiaTe Biaagenbiiam OOnuramuii, onpenensieT PacueTHbIN areHT, 1eWCTBYS B COOTBETCTBUH C
pa3yMHBIMH KOMMEPUYECKUMH TTPHHITHITAMH.

4.4. | BosHarpaxaenue 3a

ynpasienue bazoBbiMu
AKTHBaMH,

1,00%
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ABJISIONINMHCH
HNHaexkcom

45. | Hlpumenumocrn
BbapbepHoro co0bITHs
JJIA 1eJIel 10CPOYHOro
noramenus Ooauranuii

He npumenumo

4.6. | HlpumenumocTn
CoObITHil HApYLIEHUS

B nopsnke, ykazaHHOM HUXKE

4.7. CoObITHSI HAPpYLIEHUS

IpumeHuMoCTb IS HeJIei J0CPOYHOTo noramenus (Kak .
IIpuMeHUMOCTD 1JIA LeIeH
OCHOBAaHME JOCPOYHOI0 NMOTallleHUsI M B LeJIAX
CoObITHE HApYLICHHUS onpeaeaeHUsA CyMMBbI IIOTAIICHUS B
onpeaeaeHHs CYMMbI BBIIIATHI IPH 10CPOYHOM .
Jaty noramenusi Ooauranumii

MOraleHun)
W3meHeHne 3aKOHOAAaTEIbCTBA IPUMEHUMO MPUMEHUMO
Hes3akoHHOCTB MIPUMEHUMO IPUMEHHUMO
Hapymenne xemxa MIPUMEHUMO IPUMEHHUMO
Cy1iecTBEHHOE U3MEHEHHE 00CTOSITENILCTB IPUMEHUMO MPUMEHUMO
bupskeBoe HapylieHue HE IPUMEHUMO HE IPUMEHUMO
HenukBugHocth IPUMEHUMO MIPUMEHHUMO
OO11ast HEKOHBEPTHUPYEMOCTD U

MIPUMEHUMO IIPUMEHUMO
HenepeaaBaeMocTh

IIPUMEHMMO, s onpeneneHus HauanbHoro 3HaueHus
Hapymenne ncrounuka nex MPUMEHUMO
ar06oro 3 ba3zoBbix akTHBOB, sBIsAOIIUXCSI IHIEKCOM

Hapymenne nnaekca IPUMEHUMO MPUMEHUMO
MHOXECTBEHHOCTh BAJIOTHBIX KYPCOB MPUMEHUMO IPUMEHUMO
CnusiHue BaJIIOThI IPUMEHUMO MPUMEHUMO

Hactynnenune CoObiTus HapylieHus onpeensercs PacdeTHbIM areHToM B MOPsJIKe, TPEelyCMOTPEHHOM PelienneM o BhITyCKe.

4.8. | Ilepuon nadmnonenus
CoObITHII HApYLICHMUS,
kpome Hapymenus
HCTOYHHMKA LeH ISl

C Harel onpenenenusi HadanpHoro 3HaueHuss ba3oBbIX akTHBOB, siBistromuxcss MuaekcoMm, mo 5-if PaGouwnii neHb,
npenuectByrouuil Jlare noramenus O6nuranuii (o0e AaThl BKIOYUTEIHHO)
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neJiei 10CPoOYHOro
noraiieHus, AJsl mejei
JOCPOYHOIO MOTAICHUsA
U OMpe/iesIeHHs] BHIILIAT
mo O0JuranusaM npu
NnorameHuun

4.9.

Ilepuoa Hada0neHUA
Hapymenusi uCTOYHUKA
IEeH JIs meJsiei
JOCPOYHOTI0 MOTANIEHUsA

C Jarer onpenenenns HavanpHoro 3HaueHusi ba3oBeiX akTHBOB, sBistroniuxcs Muaexcom, mo 8-it PaGouwmii nens,
cnenytomuit 3a Jlaroit onpenenenuss HauanbHoro 3Hauenust ba3zoBbix akTuBOB, sBisitouuxcs Muuekcom (o0e matbl
BKJTFOUUTEITHHO)

4.10.

Ilepuon, B TeueHune
KoTOporo Pacuérnplii
areHT MOKeT
NPe0CTABUTH
IMUTEHTY
uHpopmanum o paxkrte
HactymjieHusi CoObITust
Hapymenus nns nenei
JOCPOYHOTO MOrameHus

C Mate! Hayana pasmemenus Obmuranuii o 5-it Pabounii gensb, npenmectBytonuii late noramenust O6nuramnuii (0oe
JIAThI - BKIIFOYUTEIIBHO).

4.11.

JdarTa nocpo4yHoro
MOraleHus B CBA3MU €
HACTYIUICHUEM
CoObITHs HApYLIEHUSsI

5-ii Pabounit neHps mocie AaThl MOTy4YeHUss DMUTEHTOM yBefomiieHus: PacuetHoro arenta o HacTyrieHun CoObITUS
HapylIieHus, Ho He mo3aHee JlaTel moramenus OOnuramuii.

4.12.

Pasmep BbIIIAT NPH
AOCPOYHOM MOTaieHun
Oo0umranuii B Jlaty
JAOCPOYHOI0 MOralIeHust
B CBSI3H C
HACTYILIEHUEM
CoObITHs HApyLICHUSsI

Omnpenensierca Pacy€THbIM areHToM, JeHCTBYIONUM B COOTBETCTBUH C Pa3yMHBIMU KOMMEPUYECKUMHU PUHIIUIIAMU (32
uckiroueHueM Hapyienue ucTouHuKa LeH Ui Leled JOCPOYHOro MOTalleHus ).

Jns Hapymienus UCTOYHMKA LIEH IS LeIel JOCPOYHOTO MOTalleHus: 1o 1ieHe, paBHOU Llene pazmenieHus
OO6nuranuii.

Cymma BhoIIaThl B pyosax PO, BelruiaunBaemasi pu JOCPOYHOM IMOTalleHuy Ha oJiHy OOnuranuio, oKpyriseTcs 10 2
3HAKOB IIOCJIE 3aIATOM B COOTBETCTBUM C MATEMATUUYECKUMU IIPaBUIaMU OKPYIJICHHUS.

5. UHBIE YCJIOBUA
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5.1

JlaTa oneHKH s 1esiei
JOCPOYHOTI0 MOTAIEHUsA
Oo0Jyuranui mo
TpeOOBaHUIO UX
BJIA/IeJIbIIEB

7-i1 PaGouwnii nenpb, npeamectBytommii Jlate rocpounoro noramenus O6auranuii mo TpeGOBaHUIO UX BIaCIIbIEB.

5.2.

JarTa nocpo4yHoro
noramenus O0auranuii
10 TPeOOBAHMIO MX
BJIajleJIblIeB

7-oii Pabouuii 1eHb ¢ JaThl MOJIy4YeHUs] DMUTEHTOM COOTBETCTBYIOLIETO TPEOOBAHUSA O JOCPOUYHOM MOTAIIEHUU
OOnuramnuii B COOTBETCTBUH ¢ MyHKTOM 5.6.1 Pemenus o BeImycke.

5.3.

Cymma,
BbIIJIAYMBaeMasi
BJIajJIeJIbIIaM
Oo6smranuii npu
JAOCPOYHOM MOTralIeHun
Oobsauranuii no
TPeOOBAHUIO UX
BJajleJIblIeB

[Tpu mocpounom norarreHrn OOUraiuii Mo TpedboBaHuto BiaaebiieB OOaUramuii, eHa onpeaessaeTCs: Kak pe3ybrar
cienyrommei (OpMyIIbL:

BAloyH-an BA2pyH-an BA3ouu-an
= 0fy —— M —— ofy ——— A 0
Ran = H X ((50%) AL + 25% BAZin + 25% BA3 )

USDRUBgyig—am Kxt
A% 100% — — , TIae
USDRUByay 365

Ran — cymma B Bamore HomuHanbHOM croummoctd OOnuranumit Ha 1 (oaHy) OOnurainuio, BblIUIaYMBaemasi NpU
nocpouHoM moramennu Oonmuranuii mo TpedoBanuio Biaaenbies Oomuranuit

H — HomunanbHas croumocts 1 (ogHoi) OOnuranuu B Bamtore HoMUHaIbHOUM ctouMmocty O6nuranuii

BAlwownn-an — 3nauenue Munekca NASDAQ-100 Notional NTR B Jlaty oreHku 1j1s 11e1€#i JOCPOUHOTO MOTAIICHUS
OO6nuranwii Mo TpeOOBAHUIO UX BIIAJIENBIIEB;

BA1lnay — Hauansnoe 3nauenne Mugexca NASDAQ-100 Notional NTR

BA2oun-qn — 3Hauenue Wupekca DJINR B Jlaty omeHku ans neneid gocpodHoro norameHus OOnuranui 1o
TpeOOBaHUIO UX BIAJCIBIEB

BA2nau — HauaneHoe 3nauenne Mugekca DJINR

BA3woun-an — 3nauenue Munexca S&P 500 (Net TR) B Jlaty onenku fyist 1ieseil JocpoyHoro noramenus Oonuranui
1o TpeOOBAHUIO UX BIACIIBIICB

BA3nau — HauansHoe 3nauenue Uunexca S&P 500 (Net TR)

USDRUB gpun-an — 3HaueHue ba3oBoro akTrBa, SBJISIFOIIETOCS BAIFOTHOM 1Mapoii, B JlaTy olleHKH 11s 1esei
nocpouyHoro norameHuss Oonuranuii mo TpeOOBaHUIO UX BIAJCIBIEB

USDRUBuay — HauansHoe 3HaueHne ba3oBoro akTuBa, sBISIIOIIETOCS BATIOTHOM Mapoid
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K — 3nauenne Bo3narpaxaenus 3a ynpasienue ba3oBbiM akTuBOM, siBiistomierocs MHaexcom, B MPoLeHTax;
t — xonmMuecTBO KaJleHAAPHBIX JHEH B MEepHOJie, HaunHaromeMcs B Jlary Hadana pasmenieHus O0nuranuii (He BKITFOYast
e€) u okanunBaromeMcs B J[aty mocpounoro noramenus Oomuranwii mo TpeGOBaHUIO UX BIAACIBIEB (BKIIOYUTEIHHO)

[Tpu sTOM, ecnu 3Ha4YeHue Ry B pe3ynbTare TaKOoro BEIYUCICHHS OKA3bIBACTCSl OTPULIATEIILHBIM, TO CyMMa TPU
JOCPOYHOM IOTAICHHUS 110 TpeOoBaHMIO Biajenbiie Oomuranuii Ha oaHy OOIUTannio CYUTACTCS PABHOW HYJIIO.

5.4.
Padoumne nuu

JIHu, He ABJISAIOUINECS BBIXOIHBIMU WM MPA3JHUYHBIMU B COOTBETCTBUHU C 3aKOHOAATEILCTBOM Poccuiickoii
denepauuu.

5.5. CaeieHnsi 0 pelieHUN
IOMHTEHTA, B
COOTBETCTBHH C
KOTOPBIM BBIIJIATHI B
3aBUCUMOCTH OT
HACTYIUICHUS] WJIH
HEHACTYIJIeHUs
00CTOSITEJILCTB,
yKa3aHHbIX B Pemiennu
0 BBINYCKeE, IPH
noramennn OO0 auranmii
He OCYIIEeCTBJISIIOTCA

HpI/I IIOrallicHuHn O6JIPIF8,HHI>'I BBIIIJIATBI OCYIICCTBIIAKOTCA B COOTBETCTBUU C Pa3saciioM 4, COO6HI€HI/I$I O KJIIFOUYEBBIX
YCJIOBHUAX BBIITYCKA. Hurie OGCTOHTCHBCTB&, IIPpHU HACTYIVICHUH KOTOPBIX BBIIUIATHI IIPH MOTallICHUN O6JII/IFaL[I/II>’I HC
OCYHICCTBIIAKOTCA, OTCYTCTBYIOT.

5.6. | Iopsaok
O03HAKOMJIEHHH C
conep:kanueM Pemenust
0 BBINIYCKe

Texct Pemenus o Beimycke myonukyercst OmuteHToM Ha CTpanule B cetu HTepHeT, He nmo3Hee JlaTel Hayana
pasmernienust OOnurauil.

[TorennmansHble mpuodpetaTenu (nokynarenan) O6nuranuii 1 THBECTOPHI TakkKe MOT'YT 03HAKOMHUTBCS € COJIEpKaAaHUEM
Perrenust 0 BeITycke MyTEM HAIMpaBIICHHS 3ampoca 1Mo 3JACKTPOHHOH moute Ha aapec info@sbrf-cib.ru wau myrém
oOpalieHuss K OMUTEHTY 10 ajapecy: I. MockBa, yi. BaBunosa, 1. 19 B Pabouue nuu ¢ 9:00 no 18:00.
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