MeToaunka pacyeTta IHaeKca
py6GneBbIX 00NUraLnim
TINKOFF AGGREGATE BOND INDEX RUB

TUHDbKODO®D



1. BBeneHune
1.1.  TepmuHbl nonpegeneHuna

1.1.1. BuenaxHacTosAuwen MeToaukn pacyeta MHaekca TINKOFF AGGREGATE BOND INDEX RUB (nanee — MeToauka)
NPUMEHAIOTCA CNeayoLme TePMUHbI U ONpeaeneHns:

+ ba3zapacyeTa — CNUCOK LIeHHbIX OyMar ana pacyeTta iHAekca.
»  WHAaekc — ViHaeKe py6neBbix o6nuraumnii nonHon goxoaHoctn «TINKOFF AGGREGATE BOND INDEX RUB»

* YpenbHblii Bec MMHAHCOBOrO MHCTPYMEHTA — A0NA CTOUMOCTY (ODMHAHCOBOI0 MHCTPYMEHTa B CYMMapHOM CTOMMOCTM
Bcex MMHAHCOBbIX UHCTPYMEHTOB B ba3e pacueTa, BblpaXeHHas B MpOoLeHTax.

*  (MUHAHCOBbI WHCTPYMEHT — 06nuraumm xo3aMCTBEHHbIX 00LLECTB, opraHusauun, permoHoB, MyHULMNaNbHbIX
o6pa303aH|/|l7|, rocypapcTs.

+ Bupxa — 6upKKu Poccuickon Megepaunm n 6UPKKU, PACNONOKEHHbIE B UHOCTPAHHBIX rOCYAApCTBaX, B COOTBETCTBUM
C nepeyHAmMuU, onpeaeneHHbiMu YkasaHnem bavka Poccum o1 05.09.2016 r. N2 4129-Y «O cocTaBe U CTPYKTYpe akTUBOB
AKLMOHEPHbIX UHBECTULMOHHBIX (DOHA0B M aKTUBOB NAEBbIX UHBECTULMOHHBLIX (DOHA0BY.

+ OMWUTEHT — SMUTEHT o6NUrauum.
« O6nurauun — obnurauuu, LONYLLEHHbIE K OPraHM30BaHHbIM TOpPram Ha GupiKax.
+ KanbKynupyoowmi areHT — nuuo, ocywectanatollee pacyet MHpekca — AO «TUHbKO ) BaHK».

1.1.2. TepMmuHbI, cneunanbHO He onpefeneHHble B HacToAlen MeToguke, UCNONb3YITCA B 3HAaYEHUAX, YCTAHOBMIEHHbIX UHbIMU
3aKOHaMu M HopmaTuBHbIMU akTamu BaHka Poccun.

1.2. OO6uMe NoNnoKeHusa

1.2.1. VIHAEKC paccuMTbIBAETCA C LiENbio OTCNEXKNBAHNSA NOKa3aTENA HAKOMNEHHO JOXOAHOCTIU cGanaHCUPOBaHHOIO NopT(ens
obnuraunii, 4oNyLeHHbIX K Topram Ha MAO MoCKoBCKas 61pKa M HOMUHUPOBAHHbIX B PyOnsXx.

1.2.2. MpuHumMn pacnpegeneHns secoB O6nurauni B IHgeKkce — B paBHbIX SONAX.

1.2.3. HaumeHoBaHue v Kopg IHaeKca:

Koa NMonHoe HaumeHoBaHue MIHaeKca KpaTkoe HaumeHoBaHue VIHgeKca
TBRURX TINKOFF AGGREGATE BOND INDEX RUB TINKOFF BOND INDEX

1.2.4. BHeceHMe U3MeHeHUM 1 JONONHEHWNA B MeTOAMKY OCYLLECTBASETCA NPy HEOBXOAUMOCTM 1 NO peLleHnto KanbKynupyoLero
areHTa.

2. PacueT IHaeKca

2.1. MopAapok pacyeTa VIHOeKca.

2.1.1. WHpeKc obauraunii paccynTbiBaeTca Ha OCHOBaHUM MH(DOPMaLMK O CAENKaX, CoBepLLaeMblx Ha Toprax MAO MocKoBcKas
Bupa ¢ 06nurauuamm Kax bl TOProsbii A€Hb.

2.1.2. PacyeT 3HaueHui IHAEKca 0CyLLEeCTBAACTCA C NEPUOANYHOCTbIO OAMUH pas BUac ¢ 9:50 40 23:50 N0 MOCKOBCKOMY BpeMeH!
(MOMEHT BpemMeHu n). 3HadeHnA IHAEKca N0 COCTOAHMIO Ha KOHEL, AHA (3HAaYeHNA 3aKPbITUA) paccunTbiBaeTcs B 05:04
M0 MOCKOBCKOMY BPeMeHHN.

2.1.3. PacueT ingekca oGnurauui ocyLecTBAAETCA N0 METOIY COBOKYIMHOrO JOX0Aa — Ha OCHOBE CTOMMOCTU 0Gnnrauui,
onpenensaemMon Kak cyMma LeHbl u HKJ, o6nvraumm, ¢ yHeToM PeUHBECTMPOBAHNUA KYMOHHbIX NnaTexKei.

2.1.4. PacueT MHaeKca o6nurauuii NpoUsBoAUTCA MO CeayioLlen hopmyne:

N ( I:)i,n
i=1 100 FVi,n+Ai,n+Gi,n) Ni,b Wi,b)

i=1( 100 Fvi,n-1+Ai,n-1) Ni,b Wi,b)

Ipn = Ipn-l.

roe:

Ip, — 3Ha4YeHue ViHaekca 06nuraumii B MOMEHT BPEMEHM N;

P, —LieHa o6nuraumu i-ro BolNycKka B MOMEHT BPEMEHMU N, BbipaXKEHHas B NPOLEHTax 0T HOMUHana;
FVi,n — HOMUHan O6nurauuu i-ro Bbinycka B MOMEHT BPEMEHH N;

Ai n HaKOMNMIEHHbIN KYNOHHbIN JOXOA, C B MOMEHT BPEMEHMU N;
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2.1.5.

2.1.6.

2.1.7.

2.1.8.
2.1.9.

2.1.10.

3.2,

3.3.

3.4,
3.4.1.

3.4.2.

3.4.3.

G, , — CYMMa BbINNa4eHHOro B AeHb N KYNOHHOro f10Xx0/a No O6NMraLmum i-ro BbinycKa B MOMEHT BPEMEHN N;

W, , — BecoBOW KO3(hchuLmeHT 06auraumm i-ro BbinycKa no coOCTOAHUIO Ha b-bIli MOMEHT nepecmoTpa basbl pacueTa
MNHpeKca;

N, — oGbem i-ro Bbinycka O6nuUraLui No COCTOAHUIO Ha b-biil MOMEHT nepecmoTpa basbl pacueTta MiHAEKCa, BbipaeHHas

in
B LUTYKaX LLeHHbIX Gymar.
BecoBom KoathpnumeHT Wi ncnonb3yeTcs B LieNIAX YCTaHOBNEHUS OrpaHUYEHNS BIUAHUS OTAENbHbIX BbINYCKOB O6auraumui
Ha 3HauyeHue MiHaeKca. 3HaueHns BeCOBbIX KoadhduumneHToB Wi paccumTbiBatOTCA TaKMM 06pa3om, 4ToObl o6ecrneynBanich
paBHble yaenbHble Beca O6nmMraumnii B AeHb popmMupoBaHus basbl pacyeTa.

BecoBble koo puumneHTbl Wi npuHMMaloT 3HayeHue oT 0 0 1 ¢ TOUHOCTbIO 10 CEMM 3HAKOB Nocne 3anaToi No npasuny
mMaTemMmaTu4yeCKoro okpyrneHuma.

3HayeHue BECOBOro KoadhpuumeHTa i-oin O6amurauum No cocToAHMIO Ha b-bi MOMeHT nepecmoTpa basbl pacyeTa MHAaeKca
onpepenaeTca us cnegyowero ycnoBus:

Pi,b
( 100 FV ot AN, W)
Weight - =
CYN (Lo ey N W)
i=1 100 b "TbT TTib T Tib

PacueT 3HaueHun IHaeKca o6nmraLu/n71 Npou3BOAUTCA C TOYHOCTbIO 40 ABYX 3HAKOB MNOCNE 3anaTon.

Zl=

[aTa nepBoro npousseaeHHoro pacyeta iHaekca Kanbkynupyowmm areHTom — 04.03.2021, 3HaueHue iHaeKca
Ha Hayano aToro AHa — 1000 NyHKTOB.

B cnyyae nprocTaHoBKU (NpeKpalleHus) Topros B MAO MocKkoBcKas bupia Bbinyckom O6nurauui, BKNOYEeHHbIM B Basy
pacueTa ViHaeKca o6nurauum, Ansa pacyeTa VIHAeKca B nepuog NpMoCTaHOBKM TOPTrOB BbIMYCKOM 06Mrauui (4o MoMmeHTa
BO30OHOBJIEHNSA TOPrOB UMM A0 AaTbl UCKIIOYEHUA BbiMycKka 06nurauui us basbl pacyeTa) ucnonb3yeTcs nocneaHee
3Ha4yeHue LieHbl BbiNyCcKa o6nurauui.

MopmuposBaHue u nepecmoTp basbl PacueTa Haekca

basa pacyeTa coAePKUT HaUMEHOBaHMA IMUTEHTOB O6GIMraLuii ¢ yKazaHMeM Ha Ko, BbinycKa, a Takxe ISIN Kofbl
BbIMYCKOB.

KonunuyecTeo Bbinyckoe O6auraLnii, BXoaawWwmx B basy pacuyeta, onpefenseTca UCXoas U3 06LLEr0 KONMMYECTBA YKa3aHHbIX
LIeHHbIX GyMar, Haxoaswwuxcs B o6palieHun Ha Toprax MAO MocKoBcKas bupika, X IMKBUAHOCTM M COOTBETCTBUSA
Tpe6oBaHUAM L1118 BKNOYeHUs B basy pacueTa, U MOXKET BapbpoBaTbcs 0T 30 40 60 BbIMYCKOB.

O6nurauum MoryT GbiTb BKNtOYeHbl B basy pacueTa ViHAeKca o6aurauui, €Cim OHM COOTBETCTBYIOT CNEAYOLWUM
TpeboBaHUAM:

+  BbINycK 06nUraL it HOMUHUPOBAH B POCCUNCKUX PyONax;
+  BbINycK 06nUraLuii BKNoUYeH B CMMCOK LIeHHbIX GyMar, AonyLeHHbIX K Topram MAO MocKoBcKas bupa;

+  BbinycK o6nuraumni nmoo ero aSMUTEHT (OhEPEHT) UMEET KPeaNTHbIA peATuHr "BBB" 11 Bbllle OT 0JHOMO U3 POCCUNCKUX
penATUHroBbIX areHTcTB (AKPA, 9kcnepT PA, HPA, HKP) nn60o penTuHr "B" v Bbilwe oT areHTcTB Standard & Poors unu Fitch,
nn6o "B2" v Bbile oT areHTcTBa Moody’s;

+ OO6bem BbiNycKa o6nuraumii B o6palieHun npesbllwaeT 1 mapg pyo6.
MNMopAagok nepecmoTpa basbl pacyeTa iHAeKca.

BkitoueHe obnurauui B basy pacueTta U UCKNOUYeHMe oO6nurauui n3 basbl pacueTa OCyLECTBAAETCA NPU NepecmoTpe
basbl pacueTa pelleHnem KanbKynmpyoLlero areHTa.

OuepepaHon nepecMoTp basbl pacyeTa OCyLECTBNAETCA HE YaLle OAHOrO pa3a B KBapTa, 3a UCK/IOYEHUEM Cly4aeB,
npeaycMOTPEHHbIX HacToAwen MeToauKkoi. MepecmoTpeHHan ba3a PacueTa BCTynaeT B Cuiy no utoram 3-i NATHULbI
MapTa, NoHsA, CeHTAOPA 1 aerabps.

BHeouepepHon nepecmoTp basbl pacyeTa MOXeT ObITb OCyLlleCTBJIEH B cly4ae BOSHUKHOBEHMA crieayoLwmnx co0bITN:

+ Tpu NpeKpaLLeHNM TOProB COOTBETCTBYOLWUM BbiNycKoM O6nurauui B MAO MocKoBCKas Bupika MOXKET ObITb MPUHATO
pelleHue 06 UCKNYeHUn O6Mrauuin 3Toro BbinycKa u3 basbl pacyeTa.

» Bcnyyae HEUCMONHEHNA OMUTEHTOM O6nurauni, BKAYEHHbIX B basy pacuyeTa, B N0NHOM o6beMe 00693aTeNbCTBRA
no BbinnaTe KYnoHHOro oxoAa, BblKyny no opepTe, norawweHunto BbINyCKa Uiu BbiNyCKOB O6nuraunin paHHoOro IMUTEHTA,
MOeT ObITb NPWHATO pelieHne 00 UCKNIYEHUN BbINyCKOB O6nurauuin us basbl pacueTa.

+ B cnyvae HacTynneHMsa UHbIX COOLITUI, He NPeayCMOTPEHHbIX HacToALlen MeToAUKOM, pe3yNnbTaTbl KOTOPbIX MOFYT
OKasaTb CYLIECTBEHHOE BANUSAHNE Ha pacyeT MiHaeKca o6nuraumin, B basy pacueTa n/unu napameTtpbl O6aMrauum MoryT
6bITb BHECEHbI HEOOXOANMbIE USMEHEHMUS.
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4.2,

Mpoune ycnosusa

B cnyyae BO3HUKHOBEHMSA TeXHUYECKOro c601 npu pacyeTe HaeKca, TMB0 TEXHUYECKOro c60d B X0f€ TOProB LIeHHbIMN
Gymaramu, nnGo Noy4eHns HeKOPPEKTHOM LLIeHOBO MHd)opMaLIMK, Heo6XoaMMON ANna pacyeTa MiHAeKca, AoNycKaeTes
nepepacyeT PaCcCUMTaHHbIX paHee 3HaueHNi. YKasaHHbIA NnepepacyeT OCYLLECTBAETCA B MUHUMANbHO KOPOTKNE CPOKM
C MOMEHTa 06HaPYKeHMa TeXHUYECKoro c6os.

B cnyyae HacTynneHus 06CcToATENbCTB, KOTOPbIE MOTYT HEraTUBHO NOBANATH HAa aAEKBATHOCTb OTPaXKeHus VIHAEKCOM
HaKOMNEHHOM CTOMMOCTM NopTdens obnuraumnin iuaekca, KanbKynupyowmis areHT Bnpase NpeanpuHaTh ntobble AeicTBuUS,
HeobxoauMble Ans obecneveHns afekBaTHOCTH IHAEKCa, B TOM YKcie UCKNoUunTb O6nuraumm us basbl pacyeTa ViHAeKca,
BKNtounTb O6nmraumm B basy pacyeTa ViHaeKca, yCTaHOBUTb MHbIE 3HAYEHMSA NapamMeTPOB, UCMNONb3YeMbIX A1 pacyeTa
rnokasaTefien, NpeaycMOTPEHHbIX HacTosALen MeToanKon u T.4,.
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