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1. BBepeHue

1.1. TepMuHbI ¥ onpeaeneHus
1.1.1. B uensix Hactoswen MeToauku pacyeTa uHAMkaTopa «Anbda KanuTtan BcenorogHbii
BeHumapk» (fanee — MeToanka) NPUMEHSIIOTCS cneaytowme TEPMUHbI U ONpeaeneHns:

Mockosckas bupxa — NMAO Mockosckas bupika

NHpekc 1 — MHaekc Mocbupyu rocyaapcTBeHHbIX obnuraumin B pybnsx (Koa uHaekca
RGBITR), cBegeHMs O MopsgKe  pacyeTa  pacKpbiBaloTCA Ha  cainTe
https://www.moex.com/ru/index/RGBITR

NHaekc 2 — NHaekc Mocbupyku nonHown aoxoaHocT «6pyTTo» (koa uHaekca MCFTR),
cBeaeHus 0 nopsiake pacuyeTa packpblBatoTCs Ha caiite
https://www.moex.com/ru/index/totalreturn/MCFTR

—3010TO — Napa 3010TO/POCCUMCKUIA pybnb C pacyeToM Ha Clegylowmii nocne
3aK/toueHus caenku paboumnii aeHb (GLDRUB_TOM), Topryemas Ha BantoTHOM pbiHKe
1 PbIHKE AparoLeHHbIX MeTan1oB MOCKOBCKON GUpXu

1.2. O6wme nonoxeHus
1.2.1. HawumeHoBaHus 1 kogbl NHANKaTOPOB:

Kon HanMeHoBaHMue Ha HanMeHoBaHue Ha Tvn nHaukaTopa
MHAMKaTOpa PYCCKOM fi3blke AHIJIMACKOM fi3blKe
Anbda Kanutan .
IAKAB BcenorogHsii Alfa Capital All-weather MonHol 4oXoaHOCTH
Benchmark Index
beHumapk

1.2.2. BHeceHMe W3MEHEHUA W [OOMONHEHNA B METOAMKY OCYLIECTBASIETCS MO WMHUUMATUBE
Crpaternyeckoro ynpasnexuss 000 YK «Anbda-Kanutan».

2. Pacuer mHAuKaToOpa

2.1. WUcnonb3yeMble AaHHbIE
[ns pacyeTa 3Ha4YeHns MHAMKaTopa UCMOoNbL3yTCs 3HaveHna NHaekca 1 m NHaekca 2 v ueHa
30/10Ta Ha 3aKpbiTe TOPro..

2.2. TMopsipok pacyeTa

2.2.1. 3HayeHue MHAMKaTOpa Ha AaTy t, HauMHas ¢ t=1 paccuMTbiBaeTCs Kak:

IAKAB(t) = 0,4 RGBITRt + 0,4 * MCFTRt + 0,2 * GLDRUB_TOMt

2.2.2. Kaxpoe nocneaytollee 3Ha4YeHNe MHAMKATOPA PACcCUNTLIBAETCA Ha KaXKAyo AaTy, B KOTOPYIO
MockoBcko Bupxeli nposoauncs pacdeT MHaekcoB 1, 2 v nNpoBOAMAWUCHL TOPrv BCEMMU
WMHCTPYMEHTaMM, UCMONb3yeMbIMM B pacyeTe MHAeKca.

2.2.3. Ecnv Ha kaneHgapHylo AaTy pacdeT 3HayeHusl MHAMKATOpa HEBO3MOXEH, €ro 3HayeHue
YCTaHaB/IMBAETCA paBHbIM MOC/EAHEMY PAaCCUNTAHHOMY 3HAYEHMUIO.

2.2.4. PacuyeT MHAMKATOpa HauvMHaeTcsa ¢ Aatbl pacyeta nepsot CHA no OTKpbITOMY MaeBOMYy
NHBECTULMOHHOMY (POHAY PbIHOYHLIX (UHAHCOBbLIX WHCTPYMEHTOB «JIArywka, CIOH W
6pokkonun»

3. PackpbiTe nigpopmaumm
3.1.1. PackpbiThe nHdopmMaLumm, NpeaycMoTpeHHoe MeTOoAMKOM, OCYLLECTBNSIETCS B CETU MHTEpHET
Ha cTpaHuue www.alfacapital.ru.
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