YTBEPXAEHA

Mpukasom NeHepanbHOro AnpeKTopa
MAO «CaHKT-lMNeTepbyprckan bupxa»
No 436 o1 18.05.2021 roaa

MeToauka
pacueta nHaekca «Jlnaepbl TEXHONOTUIA»

1. O6bwme nonoxKeHusa

1.1. MeToaumKa onpeaenseTt NopaLoK pacdeTa 3Ha4YeHUM MHAeKca, NOPALOK U CPOKM PacKpbITUA
3HauYeHW MHAEKCA, a TaKXKe Cay4Yau M NopAgoK BHECEHUA U3MeHeHWUI B ba3y pacyeTa, NopAJoK pacyeTa
MHpekKca.

1.2. MeToguKa paspaboTtaHa npu ydactum 000 «Ynpasastowan KomnaHma «Boctok-3anaay.

2. TepmuHbI ¥ onpeaeneHus

2.1. B MeTogmMKe UCNonb3yoTca cieayolmne TepMUHbI U ONpeeneHus:

Ba3oBblil aKTMB - LLeHHaA bymara IMUTEHTa, AoNYyLWeHHanA K Topram;

ba3a pacueTa - nepeyeHb ba3oBbIX aKTUBOB, MO KOTOPbLIM PACCYMTLIBAIOTCA 3HAYEHUs MHAOEKCa;

Buprka - NMyb6anyHoe akumoHepHoe obuiectso «CaHKT-MNeTepbyprckan bupska»;

NHAeKc - nHaekc «Jingepbl TeXHoNornii»: GoHO0BbIN MHAEKC, KOTOPbIN OTpaXKaeT U3MeEHeHMue
CyMMapHOM cToMmocTn Ba3oBbix aKTMBOB, BKAOYEHHbIX B ba3y pacyeTa, ¢ y4eTOM penHBECTUPOBAHUA
OVBUAEHAOB, BbIN/a4YMBAaEMbIX NO 3TMM ba3oBbiM aKTUBaMm, NOCAE HANOrO06N0KeHUS;

NcTOYHUKM MHPopMaLmm 06 smuTeHTax — CaliT, a TakKe opuLmManbHble CainTbl IMUTEHTOB B CETH
WUHTepHeT M oduuManbHble calitbl B CeTU WMHTEPHET, Ha KOTOpbIX IMMUTEHTAMM B COOTBETCTBMU C
NPUMEHUMbIM 3aKOHOAATE/IbCTBOM OCYLLLECTBAETCA PACKpbITUE NHDOPMALUWY;

MeToauKa - HacToawan MeToauKa pacyeta MHAeKca «Jingepbl TEXHOOTUIAY;

MpaBuna TOpros - yTBEP)KAEHHble Bbupken npasuMna nNpPoBeLeHMA OPraHWM30BaAHHbIX TOProB
LUEeHHbIMW Bymaramu;

Calt - odmumManbHbIN calT bupxu B ceT UHTepHeT;

TeKywaa LeHa pbIHKA - NOKa3aTesb, PacCcyMUTbiBAaeMbll buprkel B COOTBETCTBUM C METOAMKOM,
packpbiTon Ha CaitTe;

Topru - npoBoaMMmble BupiKelt opraHM30BaHHbIE TOPIU LEHHbIMW Bymaramu, OTHOCALWMMUCA K
rpynne MHCTPYMEHTOB «MHOCTPaHHble LeHHble Bymarn» (Kak oHa onpegeneHa lNpasuaamm Topros);

ToproBbIn AeHb - AeHb, B KOTOPbIM buprkei nposoaatca Topry;

3MUTEHT - aKLMOHEPHOE 06LLEeCTBO, CO34aHHOE B COOTBETCTBMM C 3aKOHoAaTenbcTBOM CLLA.

2.2. TepMuHbI, cneuManbHO He onpegesieHHble B HacToAwen MeToamKe, UCNONbL3YOTCA B
3HAYeHMAX, YCTaHOB/IEHHbIX 3aKOHOA4ATENbCTBO Poccuiickon Pepepaunm n JoKymeHTamu bupxu.

3. Pacuet 3HaueHn UHAeEKCa
3.1. 3HayeHMe NHAeKca paccunTbiBAETC KAk OTHOLEHWEe CYMMApPHOM CTOMMOCTM Bcex basoBbix
aKTMBOB, BK/OYEHHbIX B ba3y pacuyeta, K 3HauyeHWIO AenuTens, YMHOXeHHOe Ha KoabobuumeHT

pPenHBECTUPOBaHWA, NO ceayoLwen popmyne:
MC,
L, =

* KR, ,

n
roe:
I, — 3HayeHue MHAEKCa Ha N-bli MOMEHT pacyeTa;
MC, — cymmapHas CTOMMOCTb Bcex ba3oBbiXx aKTMBOB, BK/lOYeHHbIX B basy pacyeta no
COCTOSIHMIO Ha N-bli1 MOMEHT pacyeTa;
KR,- KO3pPULMEHT peMHBECTMPOBAHMSA Ha N-blii MOMEHT pacyeTa;
D, — 3HauYeHMe AenuTensa Ha N-bli MOMEHT pacyeta MHAaeKca.



3.2. denntenb npeactasnaet coboit 3HayeHUe CymMapHOM CTOMMOCTM BceX ba3oBbix aKTUBOB,
BK/IOYEHHbIX B ba3y pacyeTa no COCTOAHMIO Ha MOMEHT NepPBOro pacyeta MHAEKCA, CKOPPEKTUPOBAHHOE
C y4yeTom npowusolleamnx n3ameHeH1in basbl pacyeta n HayaIbHOro 3HadYeHnsa MHaeKca.

Ha momeHT nepBoro pacyeTa 3HayeHUs MHAeKca genutenb paccunTbiBaeTcsa no ¢popmyne:

MC,
1= I’

rae:

MC; — cymmapHaa cToumocTb Bcex ba3oBbIX akTMBOB, BKAKOYEHHbIX B ba3y pacyeTa Ha MOMEHT
nepBoro pacyeta 3HayeHmAa MHAeKCa;

I3 —3HayeHne NHaeKca Ha MOMEHT NepBoro pacyera.

Ha MOMeHT KaXgoro ciefylolero pacyeta 3HayeHuMAa WMHAeKkca penutenb octaetca 6es
nsameHeHun (D,=D,.1), KpOMe c/lyyaeB ero nepepacyeTa, NPeAyCMOTPEHHbIX NYHKTOM 3.5 MeToauKu.

PacueT penutens OCYLLECTBAAETCA C TOYHOCTbIO A0 YeTblpex 3HAKOB Moc/ie 3anstoi no
npaBnaam MaTeMaTUYECKOro OKpPYr/ieHus.

3.3. CymmapHasa CTOMMOCTb BCex ba3oBbix aKTMBOB, BK/HOYEHHbIX B ba3y pacyeta Ha n-bii
MOMEHT pacyeTa 3HayeHus MiHaeKca, onpeaensetca no popmyne:

N
MC, = Z Mc;,
i=1

rae:

N - obee KonnyecTso basoBbix aKTMBOB, KOTOPbIE BKAOYEHBI B Ba3y pacyeTa;

MC; — cymmapHaa cToOMMOoCTb i-Toro bazoBoro akTnBa, BKAKOUYEHHOro B ba3sy pacuerta.

3.4. CymmapHan CTOMMOoCTb i-Toro bazoBoro akTnea, paccunTbiBaeTcsa No ¢opmyne:

MC; = Py » Q; » WW,,

rae:

P; — nocneaHee 3HayeHue TeKyllen UEHbl PblHKA B OTHOWEHMW i-Toro ba3oBoro akTuBa,
BblpaxkeHHoe B gonnapax CLUA;

Q; — obuwee KoanyectBO i-bix Ba3oBbiX aKTMBOB, OMpeAensieMOe MNpu O4YepPeaHOM WU
BHeoyepeaHOM nepecmoTpe basbl pacyeta, Mo MTOoram TOProBoro AHA, NPeALecTBYIOLWEro AHH
packpbiTns MHpopmaumm o6 nameHeHun Basbl pacyeTa, Ha OCHOBaHMWU CBeAEHWUI, COAEpHKaALUXCA B
NCTOUYHMKax MHbopMaLUmmn 06 sMmUTEHTAX.

WW, - BecoBoit KoapduumeHT i-oro basoBoro akTuBa;

LeHa i-oro basoBoro aktuBa (P;) onpeaenseTca ¢ TOYHOCTbIO, C KOTOpOM Bupskel yctaHoBeH
Wwar ueHbl gna i-oro bazosoro akTuea.

3.5. MNepepacyeT AenuTens OCYLLECTBASIETCA B C/aydae nepecmoTpa basbl pacyeta u (unu) B
C/ly4ae HacTynaeHUs KoprnopaTUBHbIX COBbITUIN, BAUAIOWMX Ha Ba3y pacueTa.

MNepepacueT genmtens ocywecTBAAETCA NO cneayolen popmyne:

_MCn
m Mc,’

Dny1 =D

roe:

Dn+1 — HOBOE 3HAYEHME gennTens;

D, — TeKyLiee 3Ha4YeHne aennTens;

MC,— cymmapHaa ctoMmocTb Bcex ba3oBbix akKTUMBOB, BKAOYEHHbIX B ba3y pacyeTa Ha MOMEHT
nocsefHero pacyeta 3HavyeHMa MHAeKca 40 HacTynaeHus obCcToATenbCTBa, ABNAAIOLWErocss OCHOBaHMEM
ONA nepepacyeTa Aenvrtens;

MC, — cymmapHasi CTOMMOCTb Bcex ba3oBbix akTUBOB, BK/IOYEHHbIX B Ba3y pacyeTa Ha MOMEHT
nepBoro pacyeta 3HayeHuA MHAeKca nocne HacTynieHua ob6CcToATeNbCTBa, ABAAOLWEroca OCHOBaHMEM
ONA nepepacyeTa Aenvrtens.

MepepacyeT AenvTena OCyLLEeCTBASETCA C TOYHOCTbIO [0 4YeTblpex 3HAaKOB Nocse 3ansTon no
npasuMaam maTeMaTUUYECKOro OKpyrneHus.

3.6. 3HauyeHMe MHAEeKca paccymTbiBaeTcA B MYyHKTAX C TOYHOCTbIO A0 BTOPOro 3HaKa nocsne
3anAToM MO NpaBMAaM MAaTEMATUUYECKOTO OKpYraeHus.



3.7. 3HayeHuAa UHaeKca paccumTbiBatotca 1 (oguH) pas B MMHYTY. YKasaHHas nepuoauyHoCTb
MOXeT bbITb M3meHeHa buprkeit no cornacosaHuio ¢ 000 «YnpaBasatoLwaa KomnaHua «Boctok-3anag».

3.8. 3HauyeHuAa MHAOeKca paccunTbiBAOTCA Kaxkablt Toprosbih geHb ¢ 10-00 go 18-40 no
MOCKOBCKOMY BpPEMEHW B MNepuos BpPeMEHW, B KOTOPbLIN PacCYMTbIBAETCA TeKylas LeHa PbIHKA.
YKa3aHHbIN BPeMEHHOM MNPOMEXKYTOK MOKeT OblTb M3meHeH bupxeit no cornacosaHuto ¢ 000
«Ynpasaatowaa KomnaHua «BocTtok-3anag».

MNepBoe 3HaueHne WMHAeKca, paccyMTbiBaemoe B TeYeHWe YKa3aHHOro nepuopa, ABAAeTcA
3HaYeHWeM OTKPbITMA COOTBETCTBYIOLWEro ToproBoro gHs.

MNocneaHee 3HayeHne MHAEKca, paccumMTbiBaemMoe B TeYeHMe yKa3aHHOro nepuopa, ABnseTca
3HaYeHWeM 3aKpbITUA COOTBETCTBYOLWEro TOprosoro AHA.

Ecnn nHoe He ycTaHOBNEHO HOpPMATUBHbIMU akTamu baHKa Poccuu, buprka Bnpase nU3meHATb
BpemMA Hayana W (MAKM) Bpema OKOHYaHWMA pacyeTa 3HadveHun WHpekca. WHpopmauma o
COOTBETCTBYIOLWMNX pelleHnax bupxu gosoantca Ao ceefeHUA Y4acTHUKOB TOProB He MeHee yem 3a 5
(naTb) pabounx aHen Ao AaTbl UX BCTYNJAEHUA B CUY, ecan Bupken He yCTaHOBEH MHOM CPOK, NyTeM
pPacKpbITUA COOTBETCTBYIOWEN MHOOPMaLUM Ha odpuLmnanbHOM caliTe Bupkn B cetn UHTepHeT.

3.9. Tekyuwee 3HauyeHWe WMHAOEKca packpbiBaeTca Ha CaiTe B TeyeHWe 2 MWHYT C MOMEHTA
pacyerta.

3.10. B cnyyae TexHMyeckoro c6os npu pacyeTe 3HavyeHUn MHAeKca U (Mnun) TexHUYeckoro cbon B
xoae Topros, NpuBeALEro K UCKAXKeHMI0 AaHHbIX, NCMOJ/Ib30BABLUMXCA AN1A pacyeTa 3HaveHun NHaekca,
OOMYCKaeTca nepepacyeT pacCyMTaHHbIX paHee 3HaYeHUM MHAeKca 33 TeRywuin 1 (Mam) npeablaywmi
Toprosbi AeHb.

YKa3aHHbIN nepepacyeT OCYLLECTBASAETCA B MAKCMMaZbHO KOPOTKME CPOKM C MOMEHTA
obHapyXeHua TexHn4Yeckoro cbos.

B cnyyae nepepacyeTta 3HadYeHuit NHAaeKca cooTBeTcTBytowee coobLlieHWe pacKkpbiBaeTca Ha
Caire.

3.11. B cay4ae HacTyrn/ieHUs OOCTOATENbCTB, KOTOPbIE MOFYT HEraTMBHO MOBAMATL Ha
a[eKBaTHOCTb OTpaXeHus MHAEKCOM peanbHOM CTOMMOCTM Bba3oBbix aKTMBOB, BK/AKOYEHHbIX B basy
pacyeta, bBupxka BnpaBe npeanpuHATbL A0bble AeNcTBUA, Heobxoaumble ana obecneyeHus
afleKBaTHOCTU MHAeKca, B TOM uucie nepecmoTpeTb basy pacyeta u (Mnu) ycTaHOBUTL (M3MEHUTD)
3HaAYeHMA NapPamMeTPOB, UCNONb3YEMbIX 414 pacyeTa 3HavyeHu MHAaeKca.

3.12. [aTa nepBoro pacyerta 3Ha4yeHuAa NMHOeKca, a TakxKe 3HavyeHna N, MCy, D; Ha gaTy nepsoro
pacyeTta 3HayeHMA NHAaeKca ykasaHbl B [punoxeHun 1 kK Metoguke.

4. basa pacuyeTta

4.1. basa pacuyeTta BKAtoYaeT B ceba 10 (pecATb) ba3oBbIXx aKTMBOB, €C/IM MHOE KONNMYECTBO He
ycTaHoBNeHO bupken no cornacosaHuto ¢ OO0 «Ynpasnatowas KomnaHus «Boctok-3anaay».

4.2. ba3oBble aKTMBbI BKAYatoTcA B ba3y pacueta bupxken no cornacosaHuto ¢ 00O
«Ynpasastowasn KomnaHua «Boctok-3anaga» npu coba0a4eHUN B COBOKYMHOCTU CEeAYOLMX YCOBUIA:

1) KanuTanuMsauma IMUTEHTA (IMMTEHTa KOMMAHWW, NpaBa BAAAEHMA Ha LEHHble Gymaru
KOTOpOI yaocToBepatoT ba3oBble aKTUBbI, SBAAIOWMECA AENO3UTAPHbIMKU PaCNUCKamun) cocTaBasert
6onee 50 (natnaecatn) munnmnapaos gonnapos CLUA;

2) DMUTEHT (3MUTEHT KOMMNaHWW, NpaBa BAAZAEHUA Ha LeHHble Bymarn KOTOpol ya0CTOBepPAOT
ba3oBble aKTUBbI, ABAAIOWMECA AEMNO3UTAPHbIMU PACMMCKaMK) OTHOCUTCA K OL4HOM UM HECKONIbKUM U3
cnefyowmx oTpacnein aeatTeNbHOCTH:

- 061ayYHble BbIUMCAEHUA,

- nporpammHoe obecneyeHue,

- 3/IeKTPOHHAA KOMMepuus,

- peknama B MHTepHeTe,

- cOupManbHble cetu,

- NOTPebuTeNbCKasA INEKTPOHMKA,

- CTPUMUHT ayano/Bugeo,

- UT-nHbpacTpyKTypa,

- KOMMOHeHTHas 6a3a,



- ansepcndununpoBaHHble UT-KoHrnomepaThbl.

4.3. Mo Kaxaomy basoBomy aKkTMBYy, BKAKOUYEHHOMY B ba3y pacyeTa, B Hel YyKasblBaeTcA
cneayowan nHbopmaums:

- HAMMeHOBaHWe

- oTpacneBas NPUHAZNEKHOCTb IMUTEHTA (3IMUTEHTA KOMNaHMM, NpaBa BAALEHUS Ha UEHHble
bymarm KoOTOpoli yAocToBepAloT basoBble aKTMBbI, SBAAIOWMECA AeMN03MTapHbIMK  pacrnmnckamm)
cooTBeTCTBYloLLEero ba3soBoro akTmBa;

- TUKEpP U MeXAYyHapoaHbIA Koa naeHTudukaumm basosoro aktmea (ISIN);

- ponsa ctoumocTtn (Wght;) n Becosble KoadpdpuumneHTol (WW));

- Konnyectso ba3oBbix aKTMBOB.

4.4. basa pacyeTa packpbiBaeTca Ha opuumManbHOM cainte Bupku B cetn NHTepHeT.

4.5. basa pacyeTa Ha gaTy NepBOro pacyerta 3HavyeHMAa MHAOeKca ykasaHa B lMpunoxkeHun 2 K
MeToauke.

4.6. basa pacueta nepecmaTpmsaetca 15 aHBapsa, 15 anpens u 15 uwons, 15 oktabpa. Ecau
yKa3aHHble AHUW He ABaatoTcA ToproebiMm AHAMM, To basa pacyeTa nepecmatpusaeTca B TOProsbl AeHb,
npeALwecTByOWmMi 15 yncay COOTBETCTBYHOLLENO MecALLa.

Mo cornacosaHuio ¢ OO0 «YnpasnaowWwan KomnaHma «BocTok-3anaa» basa pacueta MoXKeT He
nepecmaTpuBaTbCA.

4.7. bupxa no cornacosaHunto ¢ OO0 «Ynpasnawwaa KomnaHuA «BocTok-3anag» Bnpase
OCYLLECTBNATb BHEOYepeaHOM nepecmoTp basbl pacyeta B Tom uncne:

- B C/lydae UckatoveHMA ba3oBbix akTMBOB U3 CMIMCKA LeHHbIX bymar, LonyLweHHbIX K Topram;

- B C/y4yae OrpaHMYeHUA BO3MOKHOCTM 3aK/IOYEeHMA Ha Toprax AOroBOpOB B OTHOLUEHWUU
ba3oBbIx aKTUBOB;

- B C/ly4ae peopraHnsauum uam IMKBUAaLnMn JMUTEHTa;

- B C/ly4yae HaCTyn/ieHMA KOPMNOPaTUBHOIO COObITUA, KOTOPOE NPMBENO UAN MOXKET NPUBECTM K
NU3MEHEeHMIo KosimyecTBa ba3oBbix aKTUBOB;

- B MHbIX C/y4aAX, KOTOpPble MOTYT OKas3aTb CYLLEeCTBEHHOE B/MSIHME HA PACYET 3HAYEHWUM
UHaekca.

4.8. MNepecmoTpeHHana basa pacyeTta BCTynaeT B CWYy C Hayasa OCHOBHOW TOProBOM ceccum
Toprosoro AHs, onpegeneHHoro buprkei no cornacosaHmio ¢ 000 «YnpaBastowas KoMmnaHua «BocTok-
3anag».

4.8. bupxka packpbiBaeT Ha CailTe coobueHne o nepecmoTpe Basbl pacyeta M Hosyio Basy
pacyerta.

B cnyyae ouvepepHoro nepecmotpa basbl pacyeta yKasaHHoe cooblieHMe pacKpbiBaeTca He
nosgHee, 4em 3a 2 Hegenun A0 BCTYN/JeHWA B CMAY HOBOM basbl pacyeTta, a B C/lydYae BHeEO4YepenHOoro
nepecmoTpa - He No3gHee AHA BCTYNJeHUA B CUy HOBOM ba3bl pacyeTa.

4.9. NMpn popmmnposaHumM U nepecmoTpe basbl pacyeta MCNONL3YIOTCA CBEAEHMA, COAEPKaLLnecs
B8 cTouyHMKax nHpopmaLmm 06 amUTeHTax.

5. OrpaHuuyeHue aonu croumocTtu basosbix akTMBOB B UHAEKCe

5.1. MakcmanbHoe 3Ha4YeHWe 4011 CTOMMOCTU ba3oBbiX aKTMBOB B CYMMapPHOM CTOMMOCTU BCEX
ba3oBbIx aKTUMBOB, BKAKOYEHHbIX B ba3sy pacyeta, He AO0/MKHO npesbiwatb 10 NpouUeHTOB Ha AaTy
dopmumpoBaHus 1 gaty nepecmotpa baswbl pacyeta.

5.2. Jonsa ctommoctn i-oro ba3oBoro akTMBa B 006Lel CTOMMOCTM Bcex ba3oBbix aKTUBOB,
BK/ItOYEHHbIX B ba3y pacueTa (fanee - YaenbHbll BeC), paccumTbiBaeTcA No cieayouei opmyne:

Wght;, = M—Cl 100%

bOXN MG '

roe:

Wght; — YaenbHbIn Bec i-oro ba3oBoro aktuea;

MC; — cymmapHasa CTOMMOCTb i-Toro ba3oBoro akTuBa, BKAtOYEHHON B ba3dy pacuyeTa;

N — obLiee KonmyecTBo Ba3oBbix aKTMBOB, BK/IOYEHHbIX B Ba3y pacyeTa.

5.3. B uenax ymeHblleHUa BAMAHUA Ba3oBbix aKTUMBOB OTAE/bHbIX IMWUTEHTOB HAa 3HayeHue
MHaeKkca ucnonb3yetcs BecoBol KoadoduumeHT WW,, paccumTbiBaemMblit TakMm o06pa3om, 4ToObl
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YaenbHblit Bec i-oro bazoBoro aktMea He npesbiwan 10 npoueHToB. 3HayeHMe BecoBOro KoapoumumeHTa
WW,; onpegensnetca peweHmnem bupxu 1 moxet 6biTb pasHbiM 0T 0,1 A0 10 BKAHOUYMTENBHO C TOYHOCTbIO
[0 YeTblpex 3HAKOB NOC/e 3anNATOM NO NPaBUAaM MAaTEMATUYECKOTO OKPYrAEHUS.

Pacuer BecoBbix KO3QPUUMEHTOB OCYLLECTBAAETCA MNPU OYEPESHOM WAN BHEOYEPESHOM
nepecmotpe ba3bl pacyeta no wutoram TOProsoro AHA, NpeAwecTByOWero AHIO pPacKkpbITUA
nHpopmauum 06 nsmeHeHnun basbl pacyeTa, B CneayoLLem NopsaKe:

- CYMMapHas CToMMOCTb i-oro ba3oBoro akTMBa yMHOKaeTca Ha KoadduumeHt WW,,
onpeaeneHHbl buprkelt gna i-oro basoBoro akTnBea;

- ecnn YaenbHblit Bec i-oro basoBoro aktmea npesbiwaeT 10 NpPoLEHTOB, TO COOTBETCTBYIOLLNIMA
YaenoHolt Bec ba3oBOro akTMBa YycTaHaBauBaeTcs He 6Gonee 10% npu nomowm onpeaesieHus
COOTBETCTBYIOLLENO 3Ha4YeHUs KoapodmnumeHta WW;;

- pasHuua mexay YaenoHbimm Becamum basoBbix aKTMBOB 40 W MNOCAEe OrpaHUYeHuA
NPONOPLUMOHANLHO pacnpeaenaeTca mexay IMuTeHTammn, YaenbHble Beca ba3oBbiX aKTUBOB KOTOPbIX
He BblnKn orpaHMyeHbl NpU Nomowm KoadduumeHTos WW,; cooTBeTcTBYIOWMX Ba3oBbIX aKTUBOB.

YKasaHHble Bbllle AeCTBMSA NOBTOPSIOTCS UTEPALMOHHO A0 Tex Nop, NokKa YaenbHble Beca Bcex
ba3oBbIx aKTUBOB, BKAOYEHHbIX B ba3y pacyeTa, He cocTtasaT 10 nam meHee NpoLLEHTOB.

6. PenHBecTupoBaHue AUBUAEHAOB

6.1. AvBnaeHabl yduuTbiBAOTCA NpM pacveTe MHAeKca oanH pa3 B TOpProsbid A€eHb,
npeaLwecTBYOWNN aaTe, Ha KOTOPYKO B COOTBETCTBMW 3aKOHOAATE/NIbCTBOM OMNPEAenAlTca Auua,
MMeloLLIMe NPaBOo Ha nojydveHue aMeuaeHAoB (aanee — [lata 3akpbiTuA peecTtpa). Ecamn [aTa 3aKpbiTus
peecTpa He ABnseTcA ToprosbiMm gHEM, ANBUAEHAbI Y4MUTbIBAlOTCA B TOProsblid AeHb, Ha ABa Toprosbix
OHA npeglwecTsytowmii [late 3aKpbiTna peectpa.

6.2. Ecnm nHpopmauma o pelleHUax IMUTeHTa bas3oBbiX aKTMBOB B OTHOLUEHWW BbINAATbI
OVMBUAEHA0B nosydeHa bupikel nocne gatobl, Korga AMBMAEHAbI AONXKHbI ObITb YYTEHDbI, TO ANBUAEHAbI
YUYMTLIBAOTCA B AE€Hb NOAYYeHUA Bupken ykazaHHoOM MHopmauuu.

6.3. MCTOYHMKaMM OaHHbIX O BbiNaaTe AMBUAEHAOB ABAAIOTCA MICTOYHUKKN MHPOpMauun ob
IMUTEHTAX.

6.4. OvsngeHabl yumTbliBatoTca B MHAeKce npu nomowm KosadpPpuumeHTa pemMHBeCTMPOBaHMA
KR,,, KOTOpbIA NpuUHMMAET 3HadyeHue bGonblie uam pasHoe 1. Ha nepsylo paty pacdeta MHaekca
KR, = 1.

6.5. BennunHa pgMBMAEHAOB NOCAE HAMIOTOBOW BbINAATbI, Y4YMUTbIBAEMbIX MPU pacyeTe
NHAaeKca, onpeaenaetca no ¢opmyne:

TDnet, = 0,7 -TD,,,

rae:
TDnet, —BennynHa guBNAEHA0B, 33 BbIMETOM HANOra;
TD, — cymmapHaa Be/WYMHA AUBUAEHAOO0B, BbiMJayeHHbIX MO Bcem ba3oBbiM aKTUBaMm,

BxoaAwmMMm B basy pacyeTa B AeHb n.

6.6.  [AvBuaeHAbl NOCAe HANOroBOM BbINAAThbI, BblpaxeHHble B NyHKTax MHAekca MnonHoM
[0X0AHOCTU:

TDnet,
IDnet,, = D
n
roe:
D, —3HayeHune [lenntena cooTBETCTBYIOLLErO LLeHOBOro MHAeKca Ha N-bii MOMEHT pacyeTa.

6.7. KoadpdMuMeHT pemHBECTMPOBAHMA PaCCYMTLIBAETCA HAKOMIEHHbIM WMTOrOM 3a Becb
nepuos pacyeta MHAEKca C TOYHOCTbIO A0 YeTbipex 3HAKOB Moc/Ae 3anAToi Mo npaBuaam

MaTemMaTn4eCKoro okpyrneHumAa:

KR, = KR,_, + IDnet,,



7. 3aKknoumnTeNbHble NONOXKEHUA

7.1. MeToAuKa, a TaKXKe U3MEHEHUA K HeW yTBepxKaatoTca buprken n BCTynatoT B CUAy B AaTy,
onpeaensemyto bupxen.

7.2. BHeceHue mameHeHU B MeTOAMKY MOMKET OCYLLeCTBAATbCA He yvalle OAHOro pasa B
kBapTan. MHbopmauma o6 M3MeHeHUsX, BHECEHHbix B MeToauKy, B TOM uucne B ¢Gopme HOBOW
pedakumMm MeToamKu, packpbiBaeTca bupskeit Ha CaitTe He no3sgHee, yem 3a 3 (Tpu) paboumx AHA OO
AaTbl BCTYM/IEHUA B CUJTY COOTBETCTBYIOLLNX USMEHEHWNA.

7.3. UameHeHna B MeToaMKy M AaTbl BCTYMN/JeHMA WX B CUAYy onpegenstotca bupxkeir no
cornacosaHuto ¢ 000 «YnpasnAwoLwaa KomnaHUA «BocTok-3anaa».



Mpunoxenune 1
K MeToauke pacyeTta MHAEKCa
«Jlngepbl TEXHO/IOTUN»

MapameTpbl nepBoro pacyera sHayeHnsa NHgeKca

[aTa nepsoro pacyeta 3HavyeHnA NHaekca: 15 nrona 2019 roga 10 yacos 00 MUHYT

Ha paTty nepBoro pacyeTa 3HavyeHUA MIHAEKCa UCNOb3YHOTCA CNeayroWwme 3HaYeHUA:
- 3HayeHue MHaeKca Ha MOMeHT nepsoro pacyeTa (lq): 1 000

- obuwee KonmyectBo Ba3oBbIX aKTUBOB, KOTOpPble BXOAAT B basy pacuyerta (N): 10

- 0bwasn kanuTtanmsauyma (MC;): 4637501730915,07

- penutens (D4): 4637501730,9151



Kog, (Tnkep) UHaekca: SPBTL10

ba3a pacuerta Ha AaTy NepBoro pacyeta 3HaueHua UHaekKca

MpunoxkeHune 2
K MeTogmKe pacyeTa MHAEKCca
«Jlngepbl TEXHONIOTUN»

Ne Tukep HanmeHoBaHue OTpacneBasn ISIN Wght; Ww; Konnuecteso ba3oBbix
dMuTeHTa NPUHAANEXKHOCTb aKTuBeoB (wr.)

1 AAPL Apple, Inc. MoTpebuTtenbckan US0378331005 14% 0,6976 4 601 075 000
3/IEKTPOHUKA,
CepBuchI

2 AMZN Amazon.com, Inc. DNEeKTPOHHAA KoMmmepLumA, US0231351067 14% 0,6565 492 331776
06/1a4Hble BblYMC/IEHUS

3 GOOG Alphabet, Inc. DNIeKTPOHHAsA KOMMepLUsA US02079K1079 14% 1,6270 348 263 508

4 MSFT Microsoft Corporation MporpammHoe obecneyeHue, US5949181045 14% 0,6125 7 662 817 920
06/1a4Hble BblYMC/IEHUS

5 FB Facebook, Inc. CoumanbHbie cetu US30303M1027 14% 1,3437 2 402 542 856

6 NFLX Netflix, Inc. CTpuMuHr ayamno/suaeo UsS64110L1061 6,41% 1,7933 437 191 891

7 CRM salesforce.com, inc. O61ayHble BblYUCNEHUSA US79466L3024 4,7% 1,7933 765 000 000

8 CSCco Cisco Systems, Inc. UT-nHPpacTpyKTypa US17275R1023 9,48% 1,7933 4 280 733 008

9 NVDA NVIDIA Corporation KomnoHeHTHas 6a3a US67066G1040 3,91% 1,7933 609 000 000

10 PYPL PayPal Holdings, Inc. ONeKTPOHHaA KommepLma US70450Y1038 5,5% 1,7933 1174933013







