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1. TepMuHbI U onpeaeneHus

1.1. B HacTtodwen Metoauke pacdeta WHaoekca SPBIEVI uvcnonesyoTca cnegyowmne
TEPMWHbI N onpeaeneHus:
Basa pacueTa - nepeyeHb LieHHbIX Bymar, Mo KOTOPbIM paccyYnTbIBalOTCA 3HaYeHusa ViHgekca;

Ba3oBbIN akKTUB — LUEHHble Oymarm unu WHOCTPaHHble (UHAHCOBbLIE WHCTPYMEHTHI,
KBanMuLmMpoBaHHbIe B Ka4eCcTBe LieHHbIX Oymar B PO;

Bupxa — NybnnyHoe akunoHepHoe obwecTtBo «ClB bupxay;

[laTta oueHKn — kaxabln ToproBbIn AeHb, HAYMHAA C AaTbl NEPBOro pacyeTa MHAEKCa;

Jata pacuyeta Beca - gata Hayana pacdeToB, a Takke TpeTun Paboumn geHb Kaxgoro
KaneHaapHoOro KeapTana;
M3meHeHMe MCTOYHMKA NMPOLIEHTHOM CTaBKM — cobbiTve, NMpu KOTOPOM CTaBka Gonee He

cunTaeTcsa penpeseHTaTMBHOW ANA Lenen onpegeneHus 6e3puckoBOM CTOMMOCTM AeHer, nmbo
NPOMCXOANT  CyLLeCTBEHHOE W3MEHEeHWe nopsgka pacyeTa CTaBkM MMM KOMMOHEHTOB,
YyYnTbIBaEMbIX NPY OnNpeaeneHnn CTaBkn, KOTOpoe, N0 MHEHUIO Bupxu, He SBNSIeTCS NpuemnemMbIm;

UHpeke — poHaoBbIn NHOEKC, KOTOPLIN OTPaXXaeT U3SMEHEHNE CYMMapHOW CTOMMOCTU LIeHHbIX
Bymar, BKMOYeHHbIX B ba3dy pacyeTa, nnm nHbix nokasatenen no LieHHbIM Bymaram, BKIOYEHHbIM
B Basy pacyeTta, B COOTBETCTBUM C NMOPSAKOM pacyeTa MHOEKCa;

Kanutanusauusa - cOBOKynHasi LeHa BCeX akuuin aMuTeHTa aktma (nunbo akumin/gonen
WHBECTULMOHHOrO ooHAa), AONYLLEHHbIX K NybnuyHoMy obpalleHuto, npy 3TOM LeHa Kaxaown
akunu/gonu onpegensieTcs Kak LeHa ogHON akumw/gonu Ha kKoHel, ToproBoro aHs;

KomuteT — MiHpekcHbin komuteT MNMAO «Cl1B Bupxay;

MeToauka — HacToswan MeTtoanka pacyeta MHgekca SPBIEVI;

Mopor nMKBMAHOCTU — 3HA4YeHWe cpeaHeaHeBHOro obbema ToproB Ansa basoBoro akTuBea,
paBHoe 30 mnH gonnapos CLUA.

Cant — odmumanbHbii cauT Bupxn, Ha KOTOpOM ocyliecTBnseTca nybnukaums 3HayvyeHus
MHaekca, pasmelleH B cetn MIHTepHeT no agpecy https://spbexchange.ru/;

CpeanHegHeBHON 06bEM TOProB - OTHOLLUEHNE COBOKYMNMHOrO obbema caenok 3a Kaxkabli AeHb
B YKasaHHOM nepuoge Ha cooTBeTcTBylOWen bupxe, Kk konuyectBy TOproeBbiX OHEW B TakoM
nepvoge;

LleHHaa ©Oymara — ueHHas Oymara, aBndwoowascsa OObIKHOBEHHOW akumen, rnobansHou
AenosutapHon pacnuckon (GDR), amepukaHckon aenosmTtapHon pacnuckon (ADR) unu ETF;

OMUTEHT — KOMMaHu4, BbinycTuBwaga LleHHyto Bymary, paccmatpmBaemyto A5t BKIOYEHNS B
basy pacuyeta (B cnydae, ecnu LleHHon Oymaron sBnsetca genosuTapHas pacnucka, TO NoA
OMUTEHTOM MOHMMaeTCs KOMMaHWs, BbINYCTMBLUASA LUeHHylo Oymary, npaBa Ha KOTOPYH
yOoCTOBEpPSIET COOTBETCTBYIOLLAS AeN0O3MTapHas pacnucka).

1.2. TepmuHbl, cneumanbHO He onpefeneHHble B MeToauke, MCMONb3YKTCA B 3HAYEHUSX,
yCTaHOBJEHHbIX 3aKoHoAaTenbcTBOM Poccuickon ®enepaunm u gokyMmeHTamu bupxn.

2. O6wue nonoxeHus

2.1. Wnpekc SPBIEVI oTpaxaeT uameHeHue CTOMMOCTM M BONATUbHOCTU LeHbl LIeHHbIX
Oymar, Bxogdawmx B basy pacyeta. CteneHb BAUSHUS CTOMMOCTU LleHHbIX Gymar, BKMHOYEHHbIX B
basy pacyeta, Ha 3HaveHuMe WHOeKkca KOPPEKTMpYyeTCA eXeAHEBHO C Lenbil noaaepkaHus
peann3oBaHHOW BonaTunbHocTK MiHaekca Ha ypoBHe, BrM3KOM K LIeNeBOMY 3HAYEHMIO.

2.2. MeToauka onucbiBaeT NOpsiAoK pacyéta s3HayeHun MiHgekca, 3HavyeHne ViHgekca Ha paTy
nepBoOro MNPOU3BEOEHHOrO0 pacyeTa, WCTOYHUMKM MHAOpPMauUuK, Ha OCHOBaHMM  KOTOPOW
paccunTbiBaeTcs MHOekc, cpokm pacveta MHaoekca v packpbitna mHdopmauun ob MHaekce, a
TaKkKe yCroBMs OCYLLLECTBNEHUS KOPPEKTMPOBOK HAeKca.

2.3. MeToguka, Bce M3MEHEHUSI N OOMNOSTHEHMA B €€ coaepxaHue cornacytotcs KomuteTom,
yTBepxaatTcsa 'eHepanbHbIM gupekTopoM Bupxu n packpbiBatotcst Ha Cante.


https://spbexchange.ru/

3. Mpoueaypa BkntoyeHus LleHHbIx 6ymar B ba3y pacueTa

3.1. LeHHble B6ymarn BkntovatoTcss B basy pacueta no pewenuto Bupxn ¢ cornacus AO
«NHTepdaker.

3.2. B basy pacuyeta He mMoryT ObITb BKMOYeHbl LieHHble Bymarn, ecnm OMUTEHT yKa3aHHOM
LleHHon 6ymarn HaxoguTca B npouecce 6aHKpoTCTBa.

3.3. B basy pacuyeta Moryt ObiTb BKIOYEHbl ntobble LleHHble Gymaru, Toprywowmecs B
poccumncknx pyonsax, espo unu gonnapax CLUA.

3.4. KomuteT MOXET AOMNOMHUTENBHO HANOXUTb OrpaHUYeHns Ha BKtoYeHne LieHHbIx Gymar
B basy pacyeTa B cnydyae Hannumsa nHdopmaumm o cobbiTUAX, KOTOPbIE NNAHUPYIOTCS Ha pbiHKE U
MOTYT MOBAUSATb HA BO3MOXXHOCTbL BKtoveHus LieHHon Bymarun B basy pacueTa.

3.5. B wucknounTenbHbIX Ccnyyasx no cornacosaHuto ¢ Komutetom Bupxa Moxet
HaknagblBaTb OrpaHWyeHus Ha BKkNoveHne LleHHon Gymarm B Basdy pacyeTta nytem BKAOYEHUS
LleHHOM Gymaru B CNMCOK UCKITKOYEHUI, packpbiBaembli Ha CanTe.

3.6. basa pacuyeta packpbiBaetca B [lpunoxeHun 1 MeToauku, CAMCOK MOTEHUMANbHbIX
Bba3oBbIx akTMBOB packpbiBaeTca B [punoxeHun 3.

3.7. Ecnu cpegHegHeBHon obbem ToproB basoBoro aktmBa 3a 90 gHen Ha [daTty pacyeta
Beca He npesblwaeT Mopor NMKBMAHOCTWN, TO 3aMeHseTCcs NoTeHuManbHbiM Ba3oBbiM akTMBOM C
HanbonblwmM cpegHeaHeBHbIM obbemom ToproB 3a 90 aHew, npepuwecTeByowmM [late pacyeTta
Beca.

3.8. Ecnu cpegHegHeBHOW OObeM TOProB HU AN OQHOrO M3 noTeHuManbHbiX BasoBbix
aKTUBOB He npesblwaeT Nopor NMKBMAHOCTKU, TO Ba3oBLbIN akTUB UcKN4vaeTca U3 basbl pacyeTta
6e3 3ameHbl 00 cneaytowen [latbl pacyeTa Beca.

3.9. WM3ameHeHus B base pacueta BcTtynawT B cuny Ha 11 (ognHHaguaTbin) TOproBbIN AeHb
nocne [latbl pacyeTa Beca, nnbo Ha cnegyrowmnn Toproebii AeHb, €CIU N3MEHEHMS MPOU3OLLNM B
[aTy pacyeTta Beca.

4, Mopsanok pacyéta MHpekca

4.1. Tekywee 3HavyeHue ViHOekca, packpbiBaeTcs:

4.1.1. Ha CanTe He no3gHee 1 MUHYTbI C MOMEHTA €ro pac4yeTa;

4.1.2. B cneumanM3MpoBaHHOM NporpaMmmHom uHtepdgence (API) He no3gHee 15 cekyHA
C MOMEHTa pacyeTa.

4.2. WNHpekc paccuyuTbiBaeTCa exXedHeBHO pa3 B AeHb unu pa3 B 15 cekyHa. [lepsoe
3HavyeHne WMHOekca, paccuuTbiBaemMoe B TeYeHMe YKa3aHHOro nepuoaa, SBMseTcs 3HavYeHuem
OTKPbITUSA COOTBETCTBYHOLLEro ToproBoro AHs. [ocnegHee 3HavyeHue ViHaekca, paccymMTbiBaeMoe B
TeyeHue yKasaHHOro nepuoga, SIBNSETCS 3Ha4YeHMeM 3aKpbiTUS COOTBETCTBYHOLWEro Toproeoro
AHS.

4.3. 3HayeHne VHOekca paccuMTbiBaeTCs Ha OCHOBaHMM MHGOPMauuM O LeHax LleHHbIx
Oymar, BKIOYeHHbIX B ba3y pacyeTa, nonyyYeHHbIX U3 UCTOYHUKOB, yKasaHHbIX B [Npunoxernun 1. B
Crny4ae OTCYTCTBMSA Ha AaTy pacyeTa LeH, yOOBNEeTBOPALWMX ONpeaenéHHbIM Bbille YCIOBUAM,
ueHa LleHHon Gymarun, ucnonb3yemas npu pacdete WMHOekca, NpUHMMaETCA paBHOW MocneaHemn
onpegeneHHon B COOTBETCTBUM C HACTOSALLUMM NMYHKTOM LieHe AaHHou LieHHon Bymarn.

4.4. bupxa ocTaBnsieT 3a cobon npaBO NPUOCTAHOBUTL pacdeT WM nepepaccynTatb
3Ha4veHuA ViHaekca 3a Tekywun Toproebiv AeHb NN MHOW NMPOMEXYTOK BPEMEHU B crny4vae
TeXHMYecKoro cbosi UM NHbIX OBCTOATENLCTB, KOTOPbIE BAUSIOT HA KOPPEKTHOCTb OLIEHKM
3Ha4YeHUn uHgekca (B TOM u4ucne, B cryvyae HeOOCTYNMHOCTM [aHHbIX wmnu cboeB B
MCTOYHUKAX AaHHbIX).

4.5. TllepepacyeT OCyLleCTBNSAETCA cpa3dy Mnocre YCTpaHeHUs COOTBETCTBYyHOLLEro cHos.
YBegomreHue o nepepacyeTe u HoBble 3HadeHusa ViHaekca packpbiBatoTca Ha CawnTe.

4.6. [NapameTpbl Ha OCHOBaHUN CYOBLEKTUMBHOW OLEHKM He WCMOMb3YyKTCs Npu pacyeTe
MHpekca.

4.7. PacueT NHaekca Ha [aTty oueHku (t) ocylecTensieTca cnegyowmm obpasom:



4.7.1.

4.7.2.

4.7.3.

4.7.4.

4.7.5.

4.7.6.

=l X[+ ExpesX(priy =1) = ExpeaX( Reax?2iet) —Qu>eid], re:
I, — 3HaueHune MHgekca Ha Tekywyto daty OueHku (t);

lo - 3HaveHne NHaekca B [aTty Havana pacyéta MHpekca (t=0), B COOTBETCTBUN C
MpunoxeHunem 2;

Exp; — 3Ha4eHne cdakTopa BonatunbHocTn Ha faty OueHku (t);

PP, — ueHa noptdens B Jaty OueHku (t);

DCit1 — KONMUYECTBO KamneHgapHblXx AHerW C npeablgywen [aTtel  OueHKu
(BkntounTEnNbLHO), o Tekywwen OaTel OueHku (t) (Mcknioyas eé);
Ri.1 — 3HayeHne 3-mecsadHonm cTtaBkm LIBOR pgna ponnapoe CLIA B

HenocpeAcTBeHHO npeguwecteyowyto Oate OueHkn (t) paTy, B KOTOpYHO
KpeauTHble opraHm3auumn ocyLecTBNAT GaHKOBCKME onepauun u gpyrne CAenku
B JlongoHe n Hbto-Mopke (CLUA), nmbo 3HaueHne MHOW CTaBKu, onpenenéHHomn
Bupxelt 10O6POCOBECTHO U B COOTBETCTBUMN C PbIHOYHBIMU NPAKTUKAMU;

Q — BeENMUYMHaA CUHTETUYECKOro AnBuaeHaa, pasHas 3,5%.

3HayeHve hakTopa BonatunbHOCTN Exp, onpegensieTcs Kak:

Target Vol .
caecvoL ) A€

Expt:min(MaxExp; (Fact Voli_4
MaxExp — 100.00%;

Target Vol — 10.00%, ueneBoe 3Ha4YeHuE;

Fact Vol= +/252 x \/ﬁx[%zyzl(lnmy_(% ’}zl(lnw))z]ﬁ

PPt-n—1+j PPt-n—1+j
3Ha4eHve peann3oBaHHOM BONaTUITbLHOCTU
n = 20.

LleHa nopTtdhensa PP, onpegensieTcs Kak:
PP.=PP.1x(1+ YN, Ratio}xA}), roe:

S 0fe Mg o, PXie X Sit
Ratioy, = Max [1.00%; Min |5.00%; <5
i=1 PXie X Sit
i px%+Divti _1\-
At_( pxé_l 1)!

PP, — 100.00%;

pxt — Llena LleHHoi 6ymaru i B [laTy oueHkm (t);

PX;¢ X S;; — KanuTanusaumsa basosoro aktvea i;

Ratio, — nons LienHoin 6ymary i B Base pacyeta npu YV, Ratiof, = 1,
BbIPaXXEHHasi B NPOLIEHTAX;

Divi — 03HaYaeT CyMMy HAYUCTEHHbIX, HO HE BbIMNadYeHHbIX AUBMAEHIO0B ¢ [aThl
pacuyeTa (t-1) go Oatbl pacyeTa (t);

N — obLiee konnyecTBo LleHHbIX Bymar B base pacuyeTa;

AvBnaeHabl, HauMcnsiemble Ha LleHHble 6ymarun, obnaraloTca Hanorom B pasmepe

15% ana LeHHbix 6ymar B pybnax PO, 30% ana LleHHbix 6ymar B gonnapax CLUA,
25% ansa LieHHbix 6ymar B €BpoO.

B cnyyae, ecnn ueHa LleHHon Gymaru BbipaxkeHa B BanoTe, OTIIMMHON OT BantoThbl
WHpekca, ykasaHHon B [puvnoxeHun 2, B KavyecTBe Kypca KOHBepTauuwu BanoT
ncnone3yetcs oduumansbHeln Kypc baHka Poccun Ha [laty oueHku wunm Kypc,
packpblBaeMbli APYrMM UCTOYHUKOM MO BbIGOPY Bupxu.

Bupxa octaBnseTr 3a cobon NpaBoO MCMONb30BaTb PasfMyHble UCTOYHMKN KypCOB
KOHBepTauuu Ans pasHblX BanioT, crieqys 3a NyywMy PbIHOYHBIMW MpaKTUKamu.



4.7.7. Kypc KOHBepTauuu npumeHsetTca ana Bcex ueH LleHHbix 6ymar, OTnu4YHbIX OT
BanoTbl IHOeKca.

4.7.8. Bupxa packpbiBaeT UHpopMaumio 06 M3MEHEHUN UCTOYHMKA Kypca KOHBepTauuu
n/unn meTogukmn pacdeTta kypca Ha Cante.

4.7.9. 3HaueHve Ratio), paccunTbiBaeTca B kaxayto [laTy pacueTa Beca k 1 okpyrnsietcs
00 YeTBEPTOro 3Haka nocre 3anaTon No npasunam MaTeMaTU4eCKOro OKpYrieHus;

4.7.10. Ecnn 3Havenne YN, Ratiol He paBHO 1 B cuny orpaHuueHus Ratio. B 5%, TO
npesbillaWaa BenuyMHa NPOMNopuUUoOHanNbLHO — pacnpefensieTtcs B MOMb3y
ocTanbHblx Bas3oBbIXx akTMBOB A0 BbINOMHEHUA ycnosusa. Ecnv aTto aBnsaetcs
HEBO3MOXHbIM, TO OrpaHMyeHne Ha Ratiol ysennumsaeTca Ha 1% A0 BbINOMHEHNs
yCInoBus.

4.7.11. 3HauyeHne MHgekca okpyrinsdeTcs 4O BTOPOro 3Haka nocne 3anston no npaswunam
MaTeMaTn4eCcKoro OKpyrieHuns.

4.8. Y4yeT KoprnopaTuMBHbIX [OEWUCTBUWA, KOTOpble MpsAMO He onucaHbl B MeTtoauke,
NPoOn3BOANTCS B COOTBETCTBUM C [MONUTUKOM yyeTa KopnopaTtuMBHbIX AencTsun bupxn. B aTtom
cnyyae bupxa nmeeTt npaBo BHeECTU U3MeHeHns B basy pacdera.

4.9. N3ameHeHne npaBun pacyeta WHoekca 6e3 m3ameHeHns MeToaukm ponyckaeTcs B
cnegyroLmx crnyyasx:

4.9.1. lMpwn HactynneHun cobbitus M3MeHeHus MCTOYHMKA MNPOLEHTHOW CTaBkM Ons 3-
MecayHon ctaBskm LIBOR ana gonnapos CLUA, B kayecTBe Ry, bupxa, aencreys
AobpocoBeCcTHO M pa3yMHO, BbiIbepeT nnu paccymtaeT OpYrylo CTaBKy, KOTOPYHO
OyayT LWMPOKO MCNONb30BaTh PbIHOYHbIE YHACTHUKN ANS nepexoda oT 3HaYeHus 3-
mecsyHon ctaBku LIBOR ana gonnapoB CLUA k 3Ha4YeHUIO CTaBKW, OTpakatoLLewn
CTOMMOCTb 3-Mecs4HOro 3aémHoro duHaHcupoBaHus B pgonnapax CLWA ans
HE3aBUCMMbIX PbIHOYHbLIX KOHTPAreHToB, rae 3aéMLUKYy NPUCBOEH (SIBHO WK
0YEBUOHO) HaMMEHbLLUNI BO3MOXHbIN KPEeOUTHbIN PUCK.

4.9.2. TMponcxoasaT CyLeCTBEHHble U3MEHEHUSI B 9KOHOMMYECKOM CcywHocTu WNHaekca,
HanpuMmep, KOHCEPBATUBHLIA C TOYKM 3peHust pucka basoBbi akTUB nepectaeT
ABNATbCA TaKOBbIM, WNW 3aTpygHEH AOCTYN K WHopmaumu, Heobxogmmown ans
nogcyeta Wupgekca. lNpu atom o nepecmoTtpa WHAekca B COOTBETCTBUM C
HacToAwmuM nyHKToM bBupxa 6ygetr ucxoguTb U3 nocrnegHen  AOCTYNHOW
[OCTOBEPHOM MHopMaunun.

4.10. bupxa packpbiBaeT Ha Calte uHdopmaumo 06 nameHeHmsx B coctaBe basbl pacyeTa
N M3MEHEHUWN pacyeTa, CBA3aHHbIX C KOPNopaTMBHLIMU LEWCTBUSAMKU, 3a 2 TOpProBbiXx OHA 40
BCTYNNMEHUss B CUNYy W3MeHeHUW. [aHHbI NyHKT npuMmeHseTcs, ecnu B [lonuTuke yyeTta
KopropaTuBHbIX AencTBuin B Haekcax bupku ykasaHo nHoe.

4.11. B wucknouuTenbHbIX criydasx (B TOM 4ucne B Chnyyae TexHudeckux cboes,
HeaOoCTYNHOCTU nHdopmaunn) bupxka MoxeT packpbiBaTb MHOPMaLMIO 06 U3MEHEHMAX B COCTaBe
basbl pacyeTa U M3MeHeHUM pacyeTa, CBA3AHHbIX C KOPNOpaTUBHbIMU OEUCTBUAMU, HE MOo3gHee
OHSA BCTYNSIEHUS B CUIY TaKUX N3MEHEHUN.

5. 3aknuuTtesibHble NONoXeHUs

5.1. Bwupxa moxeT npekpatuTb paccunTbiBaTb VIHOEKC NO COGCTBEHHOW MHUUMATMBE UK B
cnyyae OTCYTCTBUSA [aHHbIX, KOTOpble MO03BONAT paccuntatb WHagekc. YBegomneHne o
npekpailieHmn pacdeta no nHuumatmee bupxu nybnukyetcsa Ha Cawnte He nosgHee, Yyem 3a 14
KaneHaapHbIX HeWn A0 AaTbl NpeanonaraemMoro nocnegHero pacyera.

5.2.  bBupxa ocywecTtengeTr onpegeneHne coctaBa basbl pacdeta U pacyeT 3HaYeHUn
MHaoekca B COOTBETCTBUM C JyYLWMMMU PbIHOYHbIMU NpaKTMKamMu, HOPMaTUBHbIMKM akTamu baHka
Poccun 1 nHeimmn 3akoHogatenbHbIMKM aktTammn Poccunckon ®egepaumm, a Takke B COOTBETCTBUN C
BHYTPEHHUMU JOKyMeHTaMn Bupxu n peweHnammn KomuteTa.

5.3. 3HauveHue VHOekca He oTpaxaeT byaywine pbiHOYHbIE NokasaTenu LieHHbIx Gymar.



MPUNOXEHMKE 1
Bba3sa pacuera:

Tematnyeckas 1. HammeHoBaHue ba3oBoro akTmsea i TeKkywee
HanNpPaB/IEHHOCTb 2. OCHOBHOI1 UCTOYHUK onpegeneHun LleHbl BasoBoro akTuea i 3Ha4yeHue
ba3oBoro akTMBa i 3. [lononHuUTeNbHbIA WUCTOYHUK onpegeneHua LeHbl BasoBoro Ratio;'(
aKtuBa i
ABTOnpoussoauTenu 1. TeslaInc. (TSLA)
AKUMA 0BbIKHOBEHHas
ISIN: US88160R1014
CFl: ESVUFR 5.00%
2. CNb bupka (Tekywan ueHa pbiHKa)
3. HACOAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/tsla/historical
1. Toyota Motor Corporation (TM)
[Jeno3unTapHas pacnucka Ha 06bIKHOBEHHYIO aKLMIO
ISIN: US8923313071
CFl: EDSXFR 5.00%
2. CNB bup:a (Tekywas LeHa pbiHKa)
3. NYSE
https://www.nasdag.com/market-activity/stocks/tm/historical
1. Rivian Automotive Inc. (RIVN)
AKUMs 06bIKHOBEHHasA
ISIN: US76954A1034
CFl: ESVUFR 3.27%
2. CNB bup:a (Tekywas LeHa pbiHKa)
3. HACIAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/rivn/historical
1. NIO Inc. (NIO)
[enosnTtapHasn pacnucka Ha 06bIKHOBEHHYIO aKLUMIO
ISIN: US62914V1061
CFl: EDSXDR 3.27%
2. CNb bupxa (Tekywan ueHa pbiHKa)
3. NYSE
https://www.nasdag.com/market-activity/stocks/nio/historical
1. Ford Motor Company (F)
AKUMA 0BbIKHOBEHHas
ISIN: US3453708600
CFl: ESVUFR 3.27%
2. CNb bupxa (Tekywan ueHa pbiHKa)
3. NYSE
https://www.nasdag.com/market-activity/stocks/f/historical
Mpoussogutenu 1. Southern Copper Corporation (SCCO)
CbipbA AKUMA 0BbIKHOBEHHas
ISIN: US84265V1052
CFl: ESVUFR 3.27%
2. CNB bup:a (Tekywas LeHa pbiHKa)
3. NYSE
https://www.nasdag.com/market-activity/stocks/scco/historical
1. BHP Group Limited (BHP) 5 00%

ﬂ,enosmapHaﬂ pacnuncka Ha O6blKHOB€HHYIO dKUHMKO



https://www.nasdaq.com/market-activity/stocks/tsla/historical
https://www.nasdaq.com/market-activity/stocks/rivn/historical

ISIN: US0886061086

CFl: EDSXFR

CMNB Buprka (TekyLwas ueHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/bhp/historical

Freeport-McMoRan (FCX)

AKuMA 0ObIKHOBEHHaA

ISIN: US35671D8570

CFI: ESVUFR

CNB Bbupka (Tekyluas LeHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/fcx/historical

3.27%

Rio Tinto PLX (RIO)

[Jeno3sunTtapHasa pacnucka Ha 0bblIKHOBEHHYIO aKLMIO

ISIN: US7672041008

CFl: EDSXFR

CNB Bbupska (Tekyluas LeHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/rio/historical

3.75%

10

Albemarle Corporation (ALB)

AKuMa obbIKHOBEHHasA

ISIN: US0126531013

CFl: ESVUFR

CMNB Buprka (TekyLwas ueHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/alb/historical

3.27%

Mpownssogutenn
aBToO3anyacren

11

Aptiv PLC (APTV)

AKUMA 06bIKHOBEHHaA

ISIN: JEOOB783TY65

CFl: ESVUFR

CMNB Buprka (TeKkyLlas ueHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/aptv/historical

3.27%

12

Honeywell International Inc. (HON)

AKUMA 06bIKHOBEHHAA

ISIN: US4385161066

CFl: ESVUFR

CNB bupska (Tekyluas ueHa pbiHKa)

HACOAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/hon/historical

4.65%

13

BorgWarner Inc. (BWA)

AKUMA 06bIKHOBEHHaA

ISIN: US0997241064

CFl: ESVUFR

CNB bupska (Tekyluas ueHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/bwa/historical

3.27%

14

Eaton Corporation PLC (ETN)
AKUMA 06bIKHOBEHHaA
ISIN: [EOOB8KQN827

3.27%



https://www.nasdaq.com/market-activity/stocks/hon/historical

CFl: ESVUFR

CMNB Buprka (TekyLwwas ueHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/etn/historical

15

Magna International Inc. (MGA)

AKuMA 0ObIKHOBEHHaA

ISIN: CA5592224011

CFI: ESVUFR

CNB Bbupka (Tekyluas LeHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/mga/historical

3.27%

Mpownssogutenu
nosynpoBOAHMKOB

16

Micron Technology Inc (MU)

AKUMA 0ObIKHOBEHHaA

ISIN: US5951121038

CFl: ESVUFR

CNB Bbupska (Tekyluas LeHa pbiHKa)

HACZAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/mu/historical

3.27%

17

NVIDIA Corporation (NVDA)

AKUMs 06bIKHOBEHHasA

ISIN: US67066G1040

CFl: ESVUFR

CMNB Buprka (TekyLwas ueHa pbiHKa)

HACZAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/nvda/historical

5.00%

18

NXP Semiconductors NV (NXPI)

AKUMA 0BbIKHOBEHHas

ISIN: NLOO09538784

CFl: ESVUEFN

CMNB Buprka (TeKkyLlas ueHa pbiHKa)

HACOAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/nxpi/historical

3.27%

19

Intel Corporation (INTC)

AKUMA 06bIKHOBEHHAA

ISIN: US4581401001

CFl: ESVUFR

CNB bupska (Tekyluas ueHa pbiHKa)

HACOAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/intc/historical

5.00%

20

Qualcomm Inc. (QCOM)

AKUMA 0BbIKHOBEHHaA

ISIN: US7475251036

CFl: ESVUFR

CNB bupska (Tekyluas ueHa pbiHKa)
HACOAK (NASDAQ)
https://www.nasdag.com/market-
activity/stocks/gcom/historical

5.00%

ABTOTEXHO/IOTUU
Byaywero

21

Yandex NV (YNDX)
AKUMA 06bIKHOBEHHaA
ISIN: NLO009805522

3.27%



https://www.nasdaq.com/market-activity/stocks/mu/historical
https://www.nasdaq.com/market-activity/stocks/nvda/historical
https://www.nasdaq.com/market-activity/stocks/nxpi/historical
https://www.nasdaq.com/market-activity/stocks/intc/historical
https://www.nasdaq.com/market-activity/stocks/qcom/historical
https://www.nasdaq.com/market-activity/stocks/qcom/historical

CFl: ESVUFN

CMNB Buprka (TekyLwas ueHa pbiHKa)

HACAOAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/xInx/historical

22

Sony Group Corporation (SONY)

[enosnTtapHan pacnucka Ha 06bIKHOBEHHYIO aKLUMIO

ISIN: US8356993076

CFl: EDSXFR

CNB Bbupka (Tekyluas LeHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/sony/historical

4.10%

23

Alphabet Inc. (GOOGL)

AKUMA 0ObIKHOBEHHaA

ISIN: US02079K3059

CFl: ESVUFR

CNB Bbupska (Tekyluas LeHa pbiHKa)
HACZAK (NASDAQ)
https://www.nasdag.com/market-
activity/stocks/googl/historical

5.00%

24

Microsoft Corporation (MSFT)

AKuMa obbIKHOBEHHasA

ISIN: US5949181045

CFl: ESVUFR

CMNB Buprka (TekyLwas ueHa pbiHKa)

HACOAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/msft/historical

5.00%

25

Apple Inc. (AAPL)

AKUMA 06bIKHOBEHHAA

ISIN: US0378331005

CFl: ESVUFR

CMNB Buprka (TeKkyLlas ueHa pbiHKa)

HACJAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/aapl/historical

5.00%



https://www.nasdaq.com/market-activity/stocks/xlnx/historical
https://www.nasdaq.com/market-activity/stocks/googl/historical
https://www.nasdaq.com/market-activity/stocks/googl/historical
https://www.nasdaq.com/market-activity/stocks/msft/historical
https://www.nasdaq.com/market-activity/stocks/aapl/historical

MPUNOXEHUE 2
OcHoBHble napameTpbl MHAeKca:

BantoTta MHpekca Honnap CLLUA
HavanbHoe 3HayeHne 100

NHpoekca

[aTta Hayana pac4yeToB 10.11.2021
YacToTa pacyeToB ExxegHeBHO

Appec pgns HanpaeneHusi index@spbexchange.ru
BOMNPOCOB M NPETEH3NN:



MPUNOXEHWE 3
Cnucok noTeHuManbHbIX Ba3oBbIX aKTUBOB:

Tematunueckas i 1. HammeHoBaHue ba3oBoro akTuBa i
HanNpPaB/IEHHOCTb 2. OCHOBHOI1 UCTOYHUK onpegeneHus LleHbl ba3oBoro akTuea i
ba3soBoro akTuBa i 3. J[ononHutenbHbIA UCTOYHUK onpeaeneHuns LleHbl basoBoro akTuBa i

Astonpoussogutenn | 26 | 1. General Motors Company (GM)
AKumA 06bIKHOBEHHasA
ISIN: US37045V1008

CFl: ESVUFR
2. CNBb Bbupa (Tekywan LeHa pbiHKa)
3. NYSE

https://www.nasdag.com/market-activity/stocks/gm/historical

27 | 1. Stellantis NV (STLA)
AKLMA 0ObIKHOBEHHaS
ISIN: NLO0150001Q9

CFI: ESXUFR
2. CNB bupxa (TeKkywan LeHa pbiHKa)
3. NYSE

https://www.nasdag.com/market-activity/stocks/stla/historical

28 | 1. LiAutolnc. (L)
[leno3utapHas pacnmncka Ha 06bIKHOBEHHYIO aKLMIO
ISIN: US50202M1027
CFI: EDSXFR
2. CNBb Bbupxa (Tekywan ueHa pbiHKa)
3. HACIAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/li/historical

MpounsBoguTenu 29 | 1. NextEra Energy Inc. (NEE)
CblpbAa AKuMA 06bIKHOBEHHaA
ISIN: US65339F1012
CFl: ESVUFR
2. CNBb bupxa (Tekywan ueHa pbiHKa)
3. NYSE

https://www.nasdag.com/market-activity/stocks/nee/historical

30 | 1. Livent Corporation (LTHM)
AKuMA 06bIKHOBEHHaA
ISIN: US53814L1089

CFl: ESVUFR
2. CNBb bupxa (Tekywan ueHa pbliHKa)
3. NYSE

https://www.nasdag.com/market-activity/stocks/Ithm/historical

31 | 1. ValeS.A.(VALE)
[enosutapHasa pacnucka Ha 06bIKHOBEHHYIO
ISIN: US91912E1055

CFl: EDSXFR
2. CNBb bupxa (Tekywan ueHa pbliHKa)
3. NYSE
https://www.nasdag.com/market-activity/stocks/vale/historical
MpounsBoguTenm 32 | 1. |lllinois Tool Works Inc. (ITW)

aBTO3anyacremn AKuma 0bbIKHOBEHHan



https://www.nasdaq.com/market-activity/stocks/li/historical

ISIN: US4523081093

CFI: ESVTFR

CNB Buprka (TekyLLas LeHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/itw/historical

33

Lear Corporation (LEA)

AKumA 06bIKHOBEHHasA

ISIN: US5218652049

CFl: ESVUFR

CNB Bbuprka (TekyLan weHa pbliHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/lea/historical

34

QuantumScape Corporation (QS)

AKLMA 0ObIKHOBEHHaS

ISIN: US74767V1098

CFl: ESVUFR

CNB buprka (TekyLwwan LueHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/qs/historical

Mpownssogutenun
NnonynpoBoAHUNKOB

35

Qualcomm Inc. (QCOM)

AKUMA 0BbIKHOBEHHaA

ISIN: US7475251036

CFl: ESVUFR

CNB Buprka (TekyLas ueHa pbiHKa)

HACZAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/qcom/historical

36

Micron Technology (MU)

AKumA 06bIKHOBEHHaA

ISIN: US5951121038

CFl: ESVUFR

CMNB Buprka (TeKyLas ueHa pbiHKa)

HACZAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/mu/historical

37

Microchip Technology Inc. (MCHP)

AKUMA 06bIKHOBEHHaA

ISIN: US5950171042

CFl: ESVUFR

CNB buprka (TekyLan LueHa pbiHKa)

HACOAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/mchp/historical

ABTOTEXHOIOTUU
Byaywero

38

Baidu Inc. (BIDU)

[enosnTtapHasn pacnucka Ha 0bbIKHOBEHHYIO aKLMIO

ISIN: US0567521085

CFl: EDSXFR

CNB buprka (TekyLan LueHa pbiHKa)

HACOAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/bidu/historical

39

Amazon.com Inc. (AMZN)
AKUMA 06bIKHOBEHHaA
ISIN: US0231351067



https://www.nasdaq.com/market-activity/stocks/qcom/historical
https://www.nasdaq.com/market-activity/stocks/mu/historical
https://www.nasdaq.com/market-activity/stocks/mchp/historical
https://www.nasdaq.com/market-activity/stocks/bidu/historical

CFl: ESVUFR

CNB Buprka (TekyLLas LeHa pbiHKa)

HACAOAK (NASDAQ)
https://www.nasdag.com/market-activity/stocks/amzn/historical

40

Uber Technologies Inc. (UBER)

AKumA 06bIKHOBEHHasA

ISIN: US90353T1007

CFl: ESVUFR

CNB Buprka (TekyLan LeHa pbiHKa)

NYSE
https://www.nasdag.com/market-activity/stocks/uber/historical



https://www.nasdaq.com/market-activity/stocks/amzn/historical

