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BBeneHune
TepMVIHbI nonpeneneHna

B uensx Hactoswwen Metogmku pacyeta Mugekca TINKOFF AGGREGATE EUROBOND HIGH YIELD INDEX EUR (nanee —
MeToavka) NpUMeHsItoTCS crneaytoLmne TepMUHBI M onpeaeneHms:

* basapacyeta — CrnmcoK LLeHHbIX 6ymar ans pacyeta MHgekca.

*  YpenbHbIiBeC—a0Ms CTOMMOCTU UHAHCOBOrO MUHCTPYMEHTa BCYMMapPHON CTOMMOCTH BCEX PUHAHCOBbIX
uHCTpymMeHTOB B Bbase pacyeTa, BblpaxeHHasi B poLeHTax.

+  OUHAHCOBBI MHCTPYMEHT — OBMMraLmmn X03sMCTBEHHbIX 0BLLECTB, OpraHW3aLuii, PEervMoHoB, MyHULMNaNbHbIX
o6pasoBaHuii, rocyaapcTe.

»  Bupxxa—6upxum Poccuiickoin Peaepavm nbupxm, pacnonoxeHHble BUHOCTPaHHbIX FoCyAapcTBax, BCOOTBETCTBUM
cnepeyHsamu, onpegeneHHbiMy YkasaHnembankaPoccuno105.09.20161.Ne4129-Y « O coctaBe MCTPYKType akTUBOB
aKLMOHEPHbIX UHBECTULMOHHBLIX (POHA0B M aKTMBOB NaeBbIX UHBECTULMOHHbBIX (DOHO0BY.

e OMUTEHT — SMUTEHT obnurauui.
+ O6nuraunm — obnuraumm, 4ONyLEHHbIE KOpraHM3oBaHHbLIM Topram Ha bupxax.
» Kanbkynupytowmii areHT — nuuo, ocyliectensioLLee pacdeT MHaekca— AO « TuHbkodd BaHk».

* Apmunuctpatop —AO «TuHbkodd BaHk», gencTytowee Ha ocHoBaHun gorosopa ¢ OO0 «TuHbkodd Kanutany,
OCyLLEeCTBRSALLEE AeATENBHOCTb N0 COOPY AaHHbIX, NPUMEHEHNIO METOAOMNOMN, pacyeTy U nybnukaumm 3HaveHui
WHOMKATOPa W PaCYETHBLIX CTOUMOCTEN (OMHAHCOBBLIX MHCTPYMEHTOB, @ TakXe UX pacnpocTpaHeHUo cpeamn UHBECTOPOB.

+ KomwuTeT no nHAnKaTopam — KonnermanbHbli opraH, ocylecTensoLwmii paspabotky Metoaukn, popmmupoBanue un
nepecmoTp basbl pacyeTta, KOHTponb pacyeTa MHaekca. TepMUHBI, CneumansHO He ONpeaeneHHble B HACTOSLLEN
MeTopwke, ncnonb3yloTca B 3HAYEHNSIX, YCTAHOBMNEHHBIX (heaepanbHbIMU 3aKOHaMK W MPUHATBIMKU B COOTBETCTBUN C
HUMWN HOPMaTUBHbLIMU aKTamu.

TepMuHbI, cneuuansHo He onpefeneHHble B HacTosALen MeToauke, UCNONb3YOTCS B 3HAYEHUSIX, YCTAHOBMEHHbIX UHBIMM
3aKOHaMM U HOpMaTUBHbIMK akTamum baHka Poccun.

O6LWue nonoxeHus

VHAeKC paccynTbiBAETCS C LiENbio OTCNEXMBaHWA NOKa3aTens HakonneHHoM AOXOAHOCTY cbanaHcMpoBaHHOro nopTdens
O6nurauunin KOMNaHU yMepeHHON KpeAUTOCNOCOBHOCTU CO BCErO M1pa, HOMUMHUPOBAHHbBIX B €BPO.

MpuHumn pacnpeaenexus secos O6nurauuin B IHaekce — B paBHbIX AONAX.

HanmeHoBaHue v kog VHaekca:

Kopn [NonHoe HanmeHoBaHune MIHaekca KpaTtkoe HanmeHoBaHue NHaekca

TBEUEUR TINKOFF AGGREGATE EUROBOND TINKOFF EUROBOND INDEX EUR
HIGH YIELD INDEXEUR

BHeceHWe nameHeHMn N aoNoNHEHN B MeTo,uley ocyuiecTBndaeTcanpu HeobxogMmMoCcTUnMoO peLleHnto AoMUHMUCTpaTopa.

PacuyeTt IHaekca

WMHaeke obnurauuii paccumtbiBaeTCs Ha OCHOBaHMM MHA)OPMaLIMK O CAenKax, COBepLUaeMblX Ha Toprax bupx cornacHo
n.1.1.1. c O6nuraunamm Kaxxablil TOProBbIN AEHb.

PacueT3HayeHui IHgekca ocyLecTBNSeTCA CNepMoguYHOCTLIO 0auH pa3syacc 9:504023:50 no MOCKOBCKOMY BpEMEHU
(MOMEHT BpeMeHw n). 3HayeHns IHaeKca no COCTOSIHUI Ha KOHeL, AHS (3HaYeHWs 3aKpbITus) paccunTeiBaeTcs B 05:04
MO MOCKOBCKOMY BPEMEHW.

Pacuet MHaekca obnuraumii ocyLwecTBnseTcs no MeTomy COBOKYMHOIO 40X04a — Ha OCHOBE CTOMMOCTM obnurauui,
onpegensiemon kak cymma LeHbl n HKI obnvraumm, cy4eTom perHBeCTUPOBaHUS KYNMOHHbIX NaTexen.

PacueT NHoekca obnuraumii nponm3soauTCs No cneayoLen hopmyne:
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2.5.

2.6.

2.7.

roe:
Ip,— 3Ha4eHvie MHgekca obnurauuin B MOMEHT BPEMEHM N;

P, ,—LieHa obnuraLumni-ro sbinycka B MOMEHT BDEMEHI N, BbIpaXeHHas BNPOLIeHTax OTHOMMHaNa;

FV, ,— HomuHan O6nurauum i-ro Bbinycka B MOMEHT BPEMEHM N;

A, ,— HaKOMMEHHbIA KyNOHHbIN 10X0[ C B MOMEHT BPeMeHM n;

G, ,— CymMMa BbINNa4YeHHoro B A€HbL N KyNnoHHOro aoxoaa no O6nurauumm i-ro Beinycka B MOMEHT BPEMEHH N;

W, ,—BecoBo koaduumeHT O6nmraummi-ro Binycka no cocTosAHMI0 Ha b-bi MOMEHT nepecmoTpa basbl pacyeTa
MHpekca;

N;,—o06bemi-roseinycka O6rmraumino cocToaHo Hab-bii MOMeHT nepecmoTpa basbl pacyeTta iHaekca, BblpaxeHHas
B LUTYKaX LleHHbIX Bymar.

BecoBoii koadhduumeHT Wi ncnonb3yeTcs B LieNsx yCTaHOBIEHUS OrpaHUYeHNs BNIMSHUSA OTAENbHbIX BbinyckoB O6nuraumi
Ha 3HauyeHue MHpekca. 3HayeHns BeCoBbIX koadhduumeHToB Wi paccunTbiBaloTCA Takum obpasom, Ytobel obecneymBanucb
paBHble yaenbHble Beca Obnurauuii B feHb hopMmmnpoBaHus basbl pacyeTa.

Becoseble koaghpuumeHTsl WinpuHumMaroT 3HavyeHne 01040 1 CTOYHOCTbI0 40 CEMU 3HAKOB NOCE 3ansaTON No npaBuny
MaTeMaTU4YeCKOro OKpyrneHums.

3HauveHune BecoBorokoapuumeHTai-on O6nuraLmmnno coctTosiHN Hab-biIiMOMeHT NnepecmoTpa basblpacuetaiHaekca
onpeaensieTcs U3 cneayroLLero ycrnoBus:
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PacueT 3HaueHuii Ihaekca obnuraumin nponsBoanTCsl C TOHHOCTBLIO 10 ABYX 3HAKOB NOCIE 3ansiTou.
Hatacrapta Haekca—09.08.2021, 3HayeHue VHgekca Ha Havano aToro AHs — 1000 nyHKTOB.
[artanepsoro npoussegeHHoro pacyeta MHaekca Kanekynupytowmm areHtom — 09.08.2021.
Onsaonpenenenns ueHsl i-ov Obnuraumm (Pi) ucnonbaytoTcs criefyoLne KOTUPOBKN:

» [MocnepgHsia Tekywas ueHa pbiHka (Last Price), paccuntbiBaemas Mockosckon bupxen/CaHkT-lNeTepbyprekon
Gupxeir.t

 [MocnenHsis inamkaTueHas LeHa (Last Price), paccuuTeiBaeMasi UHTErpaTopoM doMHaHcoBoi HGopmauun RU Data.?

B criyyae oTCyTCTBMS PLIHOYHO MHGOPMALMK O KOTUPOBKAX B TEKYLLEM JHE UCTIONb3YETCS LieHa 3aKpbITUS NPeAbIAYLLero
OHS.

B cnyyae npuoctaHoBKM (npekpaLlleHns) Topros Bbinyckom Obnurauuii, BkNoYeHHsIM B bady pacyeta UHgekca obnurauuin,
Ans pacyeta MHgekca B nepnoa npMocTaHOBKY TOProB BbiMyCKOM 06nurauui (4o MOMeHTa BO306HOBMEHNS TOProB

“nu Ao Aathl UCKMIOYeHNs Bbinycka obnuraumin u3 basel pacyeTa) Mcnonb3yeTcs nocneaHee 3HavyeHne LeHbl Bbinycka
obnurauui, ecnun NHoe He yCTaHOBMEHO AOMUHNCTPaTOPOM.

dopmunposaHme n nepecmoTp basbl PacyeTta Haekca

Basa pacuyeTa cogepXxuT HauMeHoBaHWs AMUTeHToB OBnurauuin ¢ ykasaHuem cepuu Beinycka, ISIN
MHCTPYMEHTA, a Takke Koda CTpaHbl dMUTEHTA.

KornuuecTBo BeinyckoB Obnurauuii, Bxoaswmx B basy pacyeTa, onpegensietcs ucxoms 13 o6LLero KonnyecTea ykasaHHbIX
LIEHHbIX Bymar, HaxoasLWwmxcs B obpaLieHum Ha bupxax, ux MUKBUAHOCTU U COOTBETCTBUS TPeBOBaHUAM Afis BKIIOYEHUS!
B Basypacuera.

O6nuraumm moryT BbiTb BKNKOYEHbI B ba3y pacueTa MiHaekca obnurauuii, €Cnvm oHW COOTBETCTBYIOT Crieay LM
TpeboBaHUsAM:

* Beinyck ob6nuraunit HOMMHMPOBAH B €BPO;
+ Bbinyckobnuravumn BKNOYEH B CMMCOK LEHHbIX ByMar, 4ONYLLEeHHbIX K TOpraM Ha OAHOM 13 bupx;

* Bbinyckobnuraunin nmboeroamMmnteHT (ohepeHT)uMmeeTKpeaMTHEINPENTUHr "B"nBbiweoTareHTcTs Standard & Poors
unu Fitch, nn6o "B2" n Bblwe oT areHTcTBa Moody's;

+ OO6bewm Bbinycka o6nuraumi B obpatleHnm npesbiwaeT 100 MaH eBpo.

Mpwn HanMyuM y 04HOr0 AMUTEHTA HECKOMbKMX BbIMYCKOB, YAOBNETBOPSALWMX TpeboBaHuam nyHkTa 3.3 MeTtoaukw, B basy
pacyeTa AonycKaeTCcs BKIOYEHWE TONbKO OAHOrO BbIMycka.

Y aenbHbIN BEC 0QHOTO BbiMyCcKa He AOIMKEH npeBbiwath 10%.

BknioyeHune obnurauuii B basy pacueTa 1 UcknoyeHne obnurauuii U3 basbl pacueTa ocyLLeCTBISETCA NPy nepecmMoTpe
Basbl pacuyeTa peweHnem AgMUHUCTpaTopa.

OuepegHonnepecmoTp basblpacueTaocyLecTBnsaeTCa 0AnHpa3BNoONyroame, 3auckIoYeHneM criyyaes,
npeaycMoTpeHHbIX HacToswen Metoaukon. MNepecmoTpeHHas basa PacueTa BcTynaeT B cuny no utoram 3-i NATHULbI
deBpans nasrycra.

BHeouepeaHovi nepecmoTp basbl pacyeTa MOXET ObITb OCYLLECTBIEH BCIy4Yae BOSHUKHOBEHUS CIIEQYHOLWUX COObITUI:
 [punpeBbileHnn oTAENBHOM 0bnurauueii B xoae Topros dhakTuyeckoro Beca 10%.

« [pu npekpaleHum GUpxeBbIX TOPrOB COOTBETCTBYHLLMM BbinyckoM OBrnuraumuii MoxeT BbiTb NPUHSTO PeLLeHne
06 nckntodeHun Obnuraumn aToro Beinycka s basel pacyeTta.

» Bcnyyae HencnonHeHus OmuteHToM O6nurauuii, BkNoYeHHbIX B basy pacyeTta, BnonHoM 06beme obs3aTenbCcTBa
Mo BbINMATE KyNMOHHOIr040X0/4a, BbIKYNy noodepTe, NoraeHumio BbinyckannuebinyckoB OGnuraumingaHHoro AMnUTeHTa,
MOXeT ObITb MPUHATO peLleHne 06 ncknYeHumn Bbinyckos O6nurauuin ns basel pacueTa.

* BcnyyaeHacTynneHus nHbIx cobbITUN, He NPeayCMOTPEHHbIX HacTos e MeToanKon, pe3ynbTaThl KOTOPBIX MOTYT
OKasaTb CYLLEeCTBEHHOE BNusHUe Ha pacyeT MHaekca obnurauui, B basy pacyeta n/unv napametpel O6nuraunit MoryT
6bITb BHECEHbI HE0BX0ANMbIE U3MEHEHMS.

[Mpoune ycnosus

B cnyyae Bo3HMKHOBEHWS TEXHUYeckoro c6osi npu pacyeTe MiHaekca, Tnbo TeXHUYeckoro c60si BXOZe TOProB LEEHHbIMY
Bymaramu, TMGo Nony4eHMsl HeKOPPEKTHOI LIEHOBOI MHGbOpMaLmu, HeoGxoaMMoii ana pacyeTa MHaekca, fonyckaeTes
nepepacyeT PacCcYnUTaHHbIX paHee 3HaueHuid. YkasaHHbIii nepepacyeT OCYLIECTBISETCH B MUHUMATBHO KOPOTKUE CPOKM

1 MeToavka pacueTa TekyLLel LieHb! pblHKa pa3MelLaeTcs B pasgene «PackpbiTue MHpOpMaLmm» Ha ObULMANBLHOM caiTe BUPXN Umnm
npefocTaBnseTcs no 3anpocy Yyepe3 opmy o6paTHOW CBA3M Ha odmumanbHOM cante bupxu no agpecam: www.spbexchange.ru,
https://www.moex.com

2 MeToavka pacyeTa MHAVKaTUBHON LieHbI NPeaoCTaBseTcs no 3anpocy Yepes hopMy o6paTHON CBA3W Ha opuLMansHOM caiiTe
uHTerpaTopa no agpecy: www.rudata.info.
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4.2.

C MOMeEHTa 06Hapy)KeHVIF| TEXHNYeCKOoro cbosi.

B cnyyaeHacTynneHus o6cToaTenbCTB, KOTOPbIE MOTYT HEFaTUBHO NOBNUATL HAaAeKBaTHOCTL OTpaxeHus Haekcom

HaKOMMEHHON cToMMocTH nopTdens obnurauunii MHgekca, AAMUHUCTpATOpP BrpaBe NPeAnpuHSTL Nobble AeicTBus,
Heobxoammble ans obecneveHns agekBaTHOCTU MHaekca, B ToM yucne uckniountb Obnurauum s basel pacueta MHaekca,
BknounTb Obnuraumn s basypacyetaiHaekca, yCTaHOBUTb MHblE 3HAYEHNS MApaMeTpoB, UCNoNb3yeMblx AnspacyeTa
rnokasarternemn, npefycMOTPEeHHbIX HacToswen Metogukon n T.4.
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