[TacnopT ¢puHAHCOBOTO MHCTPYMEHTA

Crpyxkryphas obomuranust OO0 «CDO ATOH Crpykrypusle Pemenus» cepun 001P-417

Ha3nayeHue JOKyMeHTA

DTOT JOKYMEHT MpeaHa3HaveH 111 nHpopMUpoBaHus Bac 00 0CHOBHBIX XapaKTepUCTHKaX (PMHAHCOBOTO HHCTPYMEHTA
— crpykrypHOo# obmuranmn OO0 «CD®O ATOH Crpykrypusie Pemenus» cepun 001P-417, o cBsizaHHOW ¢ HUM
CTPYKTypEe pacxol0B, O HAJIWYMU OrPAaHWYEHUH HA JOCPOYHBIH BBIXOJ M3 HMHBECTHLUH M O COIYTCTBYIOLIUX
CYIIECTBEHHBIX PHUCKAX.

IT0 Ba)KHO

* [IpencraBnenHas nHGOpMANHA He ABJsSAETCH WHIAMBHIYAJIbHOH MHBECTHLIMOHHON peKOMeHAaluel, a Takke He
ABJIAETCH PEKJIAMOM.

* CrpykrypHas oOnurauusi He siBJsieTcsi OAHKOBCKHUM /elO3MTOM, CBS3aHHBIC C HEH PHCKHM He MNOJJIexaT
cTpaxoBaHui0 B cooTBeTcTBUM ¢ DenepanbHbiM 3akoHOM 0T 23 nekabps 2003 roma Ne 177-d3 «O crpaxoBaHum
BKiIaJoB B OaHkax Poccwuiickoit deneparnumy. Bo3BpaT HHBecTHNHMI U J0XOAHOCTH BJIOYKEHHI B CTPYKTYPHYIO
00JIMranMIo He TAPAHTHPOBAHBI FOCY1aAPCTBOM.

* JlaHHBIN (PMHAHCOBBI MHCTPYMEHT MOKET OBITh TPY/AEH AJI5 IOHUMAHMSI.

* Ilepen mpuoOpereHHEM AaHHOTO (PMHAHCOBOTO HMHCTPYMEHTa CJIeAyeT O3HAKOMHMTBCSI C YKa3aHHOH HMIKe
uHpopmanmeii.

1. KpaTkas nadopmanms o puHaAHCOBOM HHCTPYMEHTE

Bun ¢unancoBoro nHCTpyMeHTa CTpyKTypHBIEC IPOLIEHTHBIE AUCKOHTHBIE HEKOHBEPTHPYEMBIE
0e310KyMEHTapHbIE O0JIUTAIMU C 3AJI0TOBBIM 00eCIIeUeHUEM

Kox rocynapcTBeHHOI peructpanuu 6-412-00796-R-001P

Koz ISIN RUOOOA10EG93

Kareropus naBectopa, KOTOpOil IpeHa3HAYEeH Tonbko 1151 KBaTMPHULIHUPOBAHHBIX HHBECTOPOB

(hMHAHCOBBIN HHCTPYMEHT

2. Nadopmarnmst 00 OMuTeHTE

Hanmenosanune 000 «CPO ATOH CrpykrypHsble Pemenus»

KoHTakTHI Poccuiickas ®enepanus, 115054, r. Mocksa, BH.TEp.T.
MYHUIIMTIATBHBIN OKpYT 3aMOocKBOpeube, 1 [laenerxas, 1. 2,
cTp. 2
Tenedon ynpasnstomiei opranuzanuy aMuTeHTa: +7 (495)
510-15-15

3. Madopmarnus o nacnopte CTpyKTYpHOU 00IHTanu

JlaTa pa3paboTku nacnopra 27.05.2026r.

JlaTa mocneaHel akTyanu3aiyy nacrnopTa 27.05.2026r.

HanmenoBanue pa3paboTunka nacnopra 000 «ATOH»

4. Nadopmarus o pazpadborunke nacnopra CTpyKTypHOH obIuranum

HawnmenoBanue AHaJOTMYHBI YKa3aHHBIM B OTHOIIIEHUH YMUTEHTA

KoHTakThI AHaJOTMYHBI YKa3aHHBIM B OTHOIIIEHHH YMUTEHTA

HanMmeHoBaHME U KOHTaKThI PETYINPYIOLIETO HenTpansusiit bank Poccuiickoit @enepanyn

oprasa ITouroseiit agpec: 107016, Mocksa, yn. Hernunnas, 1. 12, k.
B, bank Poccun®
Tenedon: +7 499 300-30-00

Bonee nonpobHas undopmarms pamenieHa Ha opuraibHoM caiite banka Poccun: https:/www.cbr.ru/contacts.



Onucanue HHCTPYMEHTA

Takoi#l ¢puHAHCOBBI MHCTPYMEHT, KaK CTPYKTypHasi OOJIUTaIys, IPEICTaBIIeT COO0H EeHHYI0 OyMary, 1o yCIOBHUSIM
BBIITyCKa KOTOPOH BEJIMYMHA 10X0Ja, CyMMa BO3BpaTa BJIOXKCHHBIX MHBECTHLINIH, MOTYT 3aBUCETh OT JOCTMXKEHHSI MIIH
HEJOCTI)KEHUSI OIPEICICHHBIX 3HAUYeHMH I[eH Oa30BBIX AaKTHBOB B ONpEAEICHHBIE AaThl OICHKH, COTJIACHO
SMHCCHUOHHOH TOKYMEHTALMH 110 COOTBETCTBYIOIEMY BBIILYCKY CTPYKTYPHBIX OOIMranui.

CTpyKTypHBIC OONHTallM¥ JAaHHOTO BUJA MPEIHA3HAYCHBI JJIi MHBECTOPOB, 3aWHTCPECOBAHHBIX B IMOBBIIICHHOM
JOXOJTHOCTH, OOYCIIOBJICHHON PUCKOM ITOJTHOW WMJIH YaCTUIHON MOTEPH WHBECTHIINH.

Hacrosmmii macnopt ()MHAHCOBOTO MHCTPYMEHTA COCTAaBJIIEH B OTHOIIEHWU CTPYKTYpHBIX oOmurammii OO0 «CPO
ATOH Crpykrypabie Pemenus» (mamee — «OMUTEHTY»), NpEJIaralOliiX yd4acTHE B JUHAMUKE TOCYIapCTBEHHBIX
obnurauii gpeepalbHOrO 3aiiMa ¢ MOCTOSSHHBIM J10X0J10M MuHnucteperBa puHaHcoB Poccuiickoii Deneparu (kox
nennoit 6ymarn SU26230RMFS1) ¢ mianobiM moramenuem 09.06.2027. B maHHOM macmopte B COOTBETCTBUH C
TpeboBaHUAME BHyTpeHHero craHfgapta HAY®OP npuBeneHpl OCHOBHBIE XapaKTEPUCTHKH MAHHOTO (PHMHAHCOBOTO
uHcTpyMenTta. llogpoOHoe omucanue (UHAHCOBOTO HMHCTPYMEHTa PACKPHIBACTCS B SMHCCHOHHBIX JTOKYMEHTaX
BBIITyCKa, BKJIIOYasi PelieHne o BBIMYCKe IEHHBIX OyMar (perncTpalioHHBIN HOMEp BBITyCKa IICHHBIX Oymar: 6-412-
00796-R-001P ot 04.03.2026), TokyMeHT, coaepkamuil ycioBus pasmenienus 1eHHbIx oymar (JICYP), Pemenvie o
KITIOUEBBIX YCIOBHUSX BBIMMyCKa IIEHHBIX OyMar, MpenocTaBiIsieMbIX uepe3 HHPpacTpykTypy Opokepa OOO «ATOH»
MOCPEICTBOM IPOTPaMMHO-TEXHUIECKOTO CPEICTBA - MOOMIIFHOTO PHIIOKeHHs Atonline B COOTBETCTBYIOIIEM pa3ziesic
MpeIHA3HAYCHHOM ISl KBATN(UITMPOBAHHBIX HHBECTOPOB.

CTpyKTypHBIC OOJHMIaliK, B OTHONIEHHH KOTOPBIX COCTAaBJICH HACTOSIIUA MAcmopT (MHAHCOBOTO HHCTPYMEHTA,
SIBJISIFOTCSI CTPYKTYPHBIMH MPOIIEHTHBIMH THCKOHTHBIMA HEKOHBEPTHPYEMbBIMU O€3T0KYMCHTAPHBIMU OOIUTAIlUsIMA
cepun 001P-417 ¢ 3anoroBeiM obOecrieuenueM (nanee — «COy»). Jlunom, npenocrasistommmM obecnedenue mo CO,
SIBJISIETCST DMHUTEHT. DMHUTEHT [EHHBIX OyMar He TapaHTHPyeT BO3BpaT HWHBECTHPOBAHHBIX JICHEKHBIX CPEICTB.
Bo3MoOsKHa YacTHYHAS WK MTOJTHAS TOTEPs] MHBECTUPOBAHHON CyMMBbI. IHBECTOP HECET KPEUTHBIN PUCK SMHUTCHTA.

IIpoueHTHBINA 10X0
Cragka kynonHoro gpoxona: 0,0001 % ronoseix. KonnuecTBo KynoHHBIX epronos: 1.

JlonmoTHUTEIbHBINA 10X01

B orHomennn Jlatel BbIIaThl JOMONMHUTENBHBINA HOXO0M BBIINIAYMBAETCA, €ciau B JlaTy oueHku JocTUTHYT bapbep
JIOTIOJIHUTEJIBHOTO JI0X0/a. bapbep JOMOJHUTEIBHOIO JI0X0/a CYMTAETCS JOCTUTHYTHIM B KaKyrO-JIM0O JaTy (B TOM
gucne B Jlaty omenku, B IlpenmenpHyro naTy OIeHKH), ecnu 3HaueHHe (DUKCHHTA IOMONHUTENHLHOTO II0XO/a B
COOTBETCTBYIOLLYIO AaTy Bblllie bapbepa AOMOIHUTENRHOrO 10X0Ja WK paBHO bapbepy NONMOJHUTEIBLHOrO 10X0a.

[TopsiaxoBeiit | [laTa oLeHKH Jara BeIIIaTHI J{OMOIHUTEILHOTO Bapbep gononHUTENBEHOrO 10X0a
HOMED moxonaa
1 03.06.2027 09.06.2027 100%

* Ecnau Jlama eviniamul npuxooumcs Ha Hepabouull, Hepabouuli npa3OHUYHbII WU 8bIXOOHOU Oelb 8 PD -
He3a8UCUMO Om mo2o, 6yoem Jiu 3mMo 20CY0apCmMEeHHblL 8bIXOOHOU 0eHb UL bIXOOHOU 0eHb 0/ PACUEHHbIX
onepayuil, unu Ha 0eHb, KOMopblll He Asnsemcs bupoicegvim Onem, mo nepeuucienue Haoexcauwell CymMmyl
NPOU3800UMCSL 8 CLEOVIOUWUIL 30 HUM NEPSblll OeHb, AGIIIOWUNCS 00H08pemenHo bupacesvim u Pabouum onem.

Tun ¢puxcanum ns onpenenenus OUKCHHTa JONOJIHUTEILHOI0 10X0/1a: B3BeleHHbIe 3HaUCHNS

IIpu BeInoOSHEHUH Y CIOBUS BBITLIATHI J{OMOTHUTENBLHOIO 10X0/1a JUIsl COOTBETCTBYIOMIEH J{aThl BHIIIATHI,
CyMMa JIOMOJIHUTEIILHOTO 10X0/1a Ha 0Hy O0yuraruio B 3Ty JlaTy BBIIUIATHI paCCUUTHIBAETCS 110 CIICAYIOLICH

dbopmyie:

A0, = Nom * max(Floor; Geared * max(Fixing, — Strike;0)) , rae Bce mapameTpbl UMEIOT 3HAUCHHE,
OIpeIeJIeHHOE HIDKE:

A, — cymma JlomoTHUTETRHOTO 10X0/a Ha oy OOurannio B COOTBETCTBYIONIYIO JlaTy BBIIIIATHI,
OKpyTJI€HHAS 10 2 3HAKOB IIOCIIE 3aISTON, B pyOIIsX;

Nom — HomMuHaNBEHAS CTOUMOCTE OfHOU OOIUranuy, B pyoIisx;

Floor — ko3¢ durmenT HIKHETO OrpaHndeHust JJOMOTHATENBLHOTO T0X0/a, YKa3aHHBINA HIXKE;



Geared — ko3ppunueHT yyactust J{omoTHUTETHLHOTO T0X0/a, YKa3aHHbBIH HIKE;

Fixing, — 3HaueHne OUKCHUHra AOMOJHHUTEIBLHOTO 0X0/a B COOTBETCTBYIOLIYIO J[aTy OLleHKH
JIOTIOJIHUTENBHOIO JJOXOAA;

Strike — koaddureHT cTpaiik JJonoIHUTEIBHOTO 10X0/1a, YKa3aHHbIH HIKE;

N — MOpPs.IKOBBIM HOMEp JlaThl BBIMIATHL.

[Ipu HeBBIMOTHEHUH Y CIIOBUS BBITUIATHI J{OMOJIHUTEIBFHOTO 10X0/a I COOTBETCTBYIONIEH JaThl BHIIIATHI,
JlomomHUTEIbHBIN JOXO0 HE BBITUIAYMBACTCS.
IIpu HeBbINOMHEHUH Y CIIOBHS BBIILIATHL JIOMONHUTEIBHOTO AOX01a A1 COOTBETCTBYIOLIEH JlaThl BBIILIATEI,
JIOTIOJTHUTEILHBIN JOXO0/ HE BRIILJIAUNBACTCS.

Koy puuueHT HUzKHEro orpannyenust 10noJTHUTEILHOTO 10X01a 0%

Kosdpunuent yuactus [onoTHATETLHOTO 10X012 100%
Ko Ppunuent crpaiix [0M0JHATEIHLHOTO 10X0/1a 100%

Horamenune CO (B ciayyae oTCYTCTBHUS COOBITHS JOCPOYHOT0 nmoramenus) npousoiiger 09.06.2027.

Tun ¢puxcanum s onpenenenus PUKCUHra norameHus: B3pelieHHbIE 3HAYCHUS

* Eciu B [Ipeaenbuyto naty ouenku 03.06.2027 3naueHue dukcHHra noraiieHus: HUKe WK paBHO bapbepa norameHus,
TO CyMMa BBITUIAThl PACCYMTHIBACTCS O CIEAYIONIeH Gopmyie:

Redemption = Nom * max(Floor,.4; Cash — Geared,..q * max(Strike,.q — Fixing;0) , rne:
Redemption — pa3mep BBIIIIATHI IPH HOTAIICHUU HAa 0HY OOIHranuio B
cilyyae JOCTIKeHHs1 bapbepa noraiienusi, B pyoJisix;
Nom — HoMHUHANTFHAST CTOUMOCTE OHON OONUTanuu, B pyoIrsx;
FlooTy,pq — K03 OUIMEHT 3alIUThI, YKa3aHHBIH HUKE;
Cash — koadPuimeHT 6apbepHOIl BHIIIATHI MOTAIICHNUS, YKA3aHHBIN HUXKE;
Geared,qq — K03 GUIMEHT yuacThs TTOTANICHUS, YKa3aHHBIN HIKE;
Fixing — 3Hauenue @ukcuHra norameHus Ha [IpenenbHyto qaTy OLCHKU;
Strike,oq — KO3pPUIMEHT cTpalika oraieHus.

* Ecim B Ilpenenshyro gary onenku 03.06.2027 3nauenne OukcuHra rnorameHus Boile bapbepa moramieHus, To pasmep
BBHIMJIATHI MIPY TIOTAlIEHUH 10 Takoi OOJIMTanuy paBeH Mpon3BeACHUI0 HOMHHAIBHOW CTOMMOCTH OAHOM O0iuranuii u
Koaduimenra nToroBoi BeIILIATHI.

Ko uuuent 3amurpl 0%
Ko3dgdpuuuenT 6apbepHoii BHIIIATHI 0,01%
noramieHust

Ko puuuenT yuyacTusi norameHust 0%
Koy dunuent crpaiika noramenus 100%
Ko3¢duiueHT HTOrOBOIi BBINJIATHI 0,02%
bapbep noramenns: 100%

Ilopsinok onpeneseHusi CTOUMOCTH 0a30BbIX AKTHBOB B KJII0YeBbIe 1aThI

Jlist onpenenenus foctwkeHus bapbepa JONOIHUTENBFHOTO 10X0a, bapbepa noramieHus 10JDKHO ObITh ONpeesIeHO
IIepBonauanbHOE 3HaueHUe ba3oBoro akruaa.

[lepBonavansHOE 3HaYeHNE — 3HaueHHEe Lenrsr ba3soBoro akTuBa, onpeeneHHoe B MOPSIKE, IPEAYCMOTPEHHOM HIKE, B
Hary onenku [lepBoHadaIbHOTO 3HAUEHHS, YKa3aHHYIO B TaOIIUIIC HIDKE.

Kon uennoii 6ymarun Hdara ouenku [leppoHayanbHOro 3HAYEHUS

SU26230RMFS1 04.06.2026




Hopsaox onpenenenns OUKCHHTA TONOJHUTEIBHOI0 10X0/a

PetrenreM o KIIOYEBBIX YCIOBUSIX B OTHOIICHUHU MOPSJIKA pacyeTa pa3Mepa BhIIIATH JJOMOTHUTEIFHOTO T0X0Aa

M YCIOBWI €ro BBHIIUIATHI YCTAHOBJICH TUN (Qukcanmu «B3BelmIeHHbIE 3HAYCHUSA». OJTO O3HA4YaeT, 4To DUKCUHT
JOTIOJTHUTENIFHOTO JJOX0/1a B COOTBETCTBYIOIIYIO ATy PaBEeH B3BELICHHOMY CpeaHeMy 3HaueHuto [lokazarens 6a30Boro
aKTHBAa B TaKyIO JIaTy.

IMopsanok onpenesennss @PUKCUHIA MOrallIeHUSA

PemenneM o KIFOYEBHIX YCIOBHUSAX B OTHOIICHHWH TOPSAKA pacdeTa pa3Mepa BBITUIATHI MpH HorameHnn OOmuranuii B
cirydae nocTkeHus baprepa moramieHus ycTaHOBIEH TN (ukcannu «B3BemeHHBIe 3HAYEHUS». JTO O3HAYAET, UTO
@DUKCUHT MOTAIICHUS B COOTBETCTBYIOIIYIO JaTy PaBeH B3BEIIICHHOMY CpeiHeMY 3HaueHuto [lokazarens 6a30BOro akTHRA
B TaKylo Jarty.

Bo3mo:kHbIe H3MeHeHHUs YCJI0BHH CTPYKTYPHOH 00 IMranum
Bce xapakrepuctuku CO oTpaskeHbl B HACTOSAIIEM JOKYMEHTE U 3MUCCUOHHOM TOKYMEHTAIUH.

OcCHOBHBIE XaPaKTePUCTHKHN (PMHAHCOBOI0 HHCTPYMEHTA

ba3oBblii akTUB Karteropus (Tumn)
HaumenoBanue JMuTEHTA
COOTBETCTBYIOLIET0 ISIN
aKTHBa
ba3oBoro aktusa
MunnctepcTBo (PMHAHCOB l'ocynmapctBenHas RUOOOA100EFS5
Poccwiickoit deneparun obmurarus
Bec bazoporo aktura | 100%
Homunansnas

CTOUMOCTB 0mHoH CO 1 000 poccuiickux pyoiei

MunuMainbeHas cymma

1 429 000 poccutickux pyoOmneit

WHBECTULIUN

Bamora

HOMHUHAJIBHOM Poccuiickuii py6i1n

croumoctu CO

Ilena pazmeneHus 7% OT HOMHHAJIBHONW CTOMMOCTH oqHON OOJmMranuu
JlaTa Hauana 04.06.2026

pa3MeIIeHUs

JlaTa morammeHus 09.06.2027

Kareropus nuBecropa, KoTopoii npeqnazHaden GuHAHCOBBI HHCTPYMEHT

CO npeanHazHaveHa JUIs JIHL, SBJISIOMMXCS KBUIM(UIMPOBAHHBIMA HHBECTOPAMH U UMEIOLINX JOCTaTOYHBIN YPOBEHb
3HaHWI U OTBIT UHBECTUPOBAHUS B CTPYKTYPHBIC OOJUTa[K 0€3 3allUThl KallMTalla, TOTOBBIX HECTH PHCK OTEPHU BCEX
WJIM YaCTH BJIOKEHHBIX CPEICTB ¥ TOTOBBIX HHBECTHPOBATh Ha cpok a0 09.06.2027.

Kakmue pucku HeceT GHHAHCOBBIH HHCTPYMEHT

CBOIHBII HHANKATOP pUCKA

(1723 [a]5]6 [7]

3nayenne CBOJHOTO MHAMKATOpa pHCKAa (PUCK-PEUTHHT)
SIBJIAETCSI KyMYJISITUBHBIM TTOKa3aTEJIEM YPOBHS PUCKA JAHHOTO
WHCTPYMEHTAa B CpPaBHEHMH C APYTUMH HHCTpyMeHTamu. OH
ITOKAa3bIBAET, HA CKOJIbKO BEPOSITHA TOTEPS BIOKEHHBIX CPE/ICTB
B CIEACTBHE HEraTMBHOM pPBIHOYHOW JOUHAMHMKH  WIH
HEUCTIOMTHEHHS  OMHUTEHTOM  CBOMX  00f3aTelbCcTB IO
WHCTpyMeHTy. 3HaueHune CBOJHOTO HWHIWKATOpa pHCKa
paccuMTaHo Ui PEKOMEHIYeMOro  cpokKa  BIAJCHHA
HHCTpYMeHTa. IHCTpYMEHTY NMPHUCBOEH 7-0i ypOBEHb pUCKA U3
7, UYTO SBISIETCS BBICOKMM YpOBHEM pucka. HerarusHas
IUHAMHMKA Ha PBIHKE MOXKET OKaszaTh BIMSHHE Ha pa3Mep U



BO3MO>KHOCTH TOJIy4E€HHUS AO0XOAA MO MHCTPYMEHTY, IpU 3TOM
BEPOSITHOCTb, 4YTO OMHUTEHT HE CMOXET HCIIOJIHUTh CBOU
00s13aTeNLCTBA M0 WHCTPYMEHTY KpaiiHe Mana. lHcTpyMeHT He
MpelyCcMaTpPUBAET 3alllUThl KallUTalla, IO3TOMY UHBECTOP MOYKET
MIOTEPATH YaCTh WM BCIO CyMMY BIIO’KEHHBIX CPEICTB.

Jannbrii prHAHCOBBI MHCTPYMEHT HE UMEET JOTOIHUTENFHBIX TAPAHTHH TPETHHX JIUI. B cirydae, ecimm DOMHUTEHT He
CMOJKET OCYIIIECTBHUTD BHIIIATY IO MHCTPYMEHTY, BbI moTepsieTe Bce BIOKEHHBIE CPEICTBA.

CueHapHbIH aHAIN3:

B DTOM TaOnWIle TOKa3aHbl IEHBI'HM, KOTOPbIE MHBECTOP MOT OBl MONMY4YHTH 00patHO, ynepxkuBas CO B TeueHme
PEKOMEH/IyeMOr0o TIepHo/ia BIAICHNS TP Pa3INYHBIX CIIEHAPHSIX, IPEAToaras, 9T0 HHBECTHPYET B CTPYKTYPHYIO
obomuranuto 100030 py6neit, mokynas 1429 ctpyktypHbIX obOnuranmii HomuHamoM 1000 pyGmeit mo 7% ot
HOMUHAA.

Cuenapuii Moxa3aTtens (misa cymmsl 100 030 3HaveHue (1151 PEKOMEHIYEMOro CpoKa)
pyO.ieii 0e3 yuera KOMuUcCCHIA)
Crpecc-crieHapuii CyMMa BBHITUIAT 110 TIPOAYKTY 32 142.90py0.
BBIYETOM KOMHUCCHI
JIOXOIHOCTH B % I'OJIOBBIX -99.84 %
Herarusnsriii cienapuit | CyMMa BBITIIAT 110 POYKTY 32 142.90 py®.
BBIYETOM KOMHUCCHI
JIOXOIHOCTH B % Tr'OIOBBIX -99.84 %
YwMmepennsii ciieHapuii | CyMMa BBITIIAT 110 MPOYKTY 32 18569.85 py0.
BEIYETOM KOMHCCHH
JIOXOIHOCTH B % Tr'OIOBBIX -80.75 %
[Mo3utuBHbL cuieHapuii | CymMMa BBITUIAT 110 MPOAYKTY 32 203528.18 py6.
BEIYETOM KOMHCCHH
JIOXOIHOCTH B % I'OJIOBBIX 100.39 %

Bynymee n3meHeHne pPHIHOYHONW KOHBIOHKTYPHI HEBO3MOXKHO TOYHO CIIPOTHO3MpOBaTh. IIpuBeNeHHBIE CIieHApUU
YKa3bIBalOT TOJIBKO HA BO3MOKHBIE PE3YJIbTaThl MHBECTUPOBAaHUS. J0XOIHOCTH JAHHOTO (PHHAHCOBOI'O HHCTPYMEHTA (U
aHAJIOTMYHBIX €My HMHCTPYMEHTOB) B IPOLLIOM HE rapaHTHPYET AOXOJHOCTh B OyaymieMm. PeanbHble pe3yibTaThl
WHBECTUPOBAHUS MOTYT OTIIMYATHCS OT YKa3aHHBIX B TAOJIHIIE.

Crpecc-crieHapuil TOKa3bIBae€T BO3MOXHBINH Pe3yJIbTaT WHBECTHUPOBAHMS B YCIOBUSAX KpaliHE HETaTUBHOW PHIHOYHOM
KOHBIOHKTYPBI, HO HE NMPUHUMAET BO BHUMAaHUE BEPOSITHOCTH HEUCIIOJIHEHHS 00s3aTenbeTB (1edonaTa) co CTOPOHBI
OMHTEHTA.

Vkazannas CyMMa BBIIIJIATHI YYUTBIBACT IIOTCHIHUAJIBHO BO3MOXHBIC 3aTPAaThl MHBECTOPA HA NPOAA)KY MHCTPYMCHTA, HO
HE YUUTBIBACT HAJIOT'OBBIC IJIATCKU, KOTOPBIC TAKKC BIIMAIOT Ha KOHEYHEBIN ITOKa3aTeIlhb JOXOJJHOCTH MHCTPYMCHTA.

CTpykTypa pacxonos

[IpuMeHUMBI CIEAYIOMME BUIBI KOMUCCHH M PacxXxoioB, CBS3aHHBIX C MPUOOpPETEHUEM, BIAJICHHEM WU MPOJaKEH
(PMHAHCOBOTO WHCTPYMEHTA: JEMO3WTapHble M OpOKepCcKHe KOMHCCHH, B3UMaeMble COOTBETCTBYIOIIHNMH
OpTaHU3alMsIMHU COTIACHO TAPU(PHOMY IJIaHy HHBECTOPA.

Kak noaro pexomenayercsi BiaaaeTb GMHAHCOBBLIM HHCTPYMEHTOM, BO3MOKEH JIM JOCPOYHBIIi BO3BpaT
MHBECTHIHI

[lepuon Bnamenuss CO paccumtan 1o HactymieHus narbl noramenus: 09.06.2027, ucxons u3 XapaKTEpUCTHK
WHCTPYMEHTa U TIPUMEHSIONIMXCSI KOMHUCCHH TPW JIOCPOYHOM TOTAlICHWH HWHCTpyMeHTa. WHCTpyMEHT 10 Jathl
MOTAIICHUSI MOXKET Pean30BaH TOJBKO IO PHIHOYHOM IEHE, CIOKMBLICHCS B JI€Hb MPOAAXH MHCTPyMEHTa. Takum
00pa3oM, HHCTPYMEHT MOXKET OBITh peanin3oBaH 1o ueHe menee 100% oT ero HOMHHANBHOW CTOMMOCTH.

Yto npomoifmeT, €CJIM DMUTEHT He CMOKET HCIOJHUTHL CBOM 00513aTeJILCTBA
OO0ecmeueHrneM HUCIONHEHHUST 00g3aTenbCcTB dSMuTeHTa Mo CO sBisieTCs 3aior JCHEKHBIX Tpe6OBaHI/Iﬁ 110 Z[OI‘OBOpy
3a710roBOro cyera. 3ajJoroBoro 00eCIEYEHUS MOKET OBITh HEAOCTATOYHO IJid YAOBJIICTBOPCHUA Tpe6OBaHHI>'I BCECX



BranenbiieB CO B momHOM 00beMe. B cirydae yacTnaHOro mitd moHoro aedonra (6aHKpOTCTBA) IMUTEHTA, HHBECTOP
MOJKET YaCTHYHO WITU TOJTHOCTHIO MMOTEPAThH BIOKEHHBIC HHBECTHUIIHH.

Jexjiapanust 0 pucKax, CBI3aHHBIX C MPHOOpeTeHNeM CTPYKTYPHOM 00/ Mramuu

PoinouHbIii (11€eHOBOI) pUCK

CTpyKTypHBIC OOJIUTALIUH SIBISIFOTCS CIIOKHBIMH (PMHAHCOBBIMU MHCTPYMEHTaMH M MOTYT BKJIIOUYATh B €051 HECKOJIBKO
BUJOB HHCTPYMEHTOB, I/Ie BHITUIATA 3aBUCUT OT U3MEHEHHH ONpeelIeHHbIX XapaKTePUCTHUK EHHBIX OyMar, ()OHI0BBIX
HHJIEKCOB, MPOLIEHTHBIX CTABOK U IPYIUX 0a30BBIX aKTHBOB, M KOTOPBIE MOTYT OBITH IIPOAAHBI B Ka4E€CTBE €JUHOTO
WHCTPYMEHTA WM ObITh KOMIUICKCOM B3aUMOCBSI3aHHBIX HWHCTPYMEHTOB. Takum 00pa3oM, CTPYKTYpHbBIE OOJUraliu
paccMaTpuBaIOTCsl KaK MHBECTHLIMOHHOE PEIIEHHE, TTOCPEICTBOM KOTOPOIO0 MOKHO JOCTUYH ONPEAEIICHHOTO YPOBHS
JIOXOJTHOCTH NPH HEKOTOPBIX 3apaHee ONpeeeHHbIX yCI0BUAX. OCHOBHOM U3 PUCKOB, CBA3aHHBIX C MHBECTHPOBAHUEM
B CTPYKTYPHBIE IPOAYKTHI, SIBISIETCS] PUCK IOTEPU HUHBECTUPOBAHHOM CYMMBI. Y CIIOBHSI CTPYKTYPHOI 00JIUTaliuy MOTYT
MpeaycMaTpuBaTh NOJHOE 00eCIEHEHUE TePBOHAYAILHONH CYMMBI HHBECTHPOBAHHMS WIIH TOTEPIO HAKOIIICHHOTO 10X0a
MPU HACTYIUICHUH YCIIOBUH, OTIPEIeIEHHBIX B OMMCAHUH CTPYKTYPHOH OOTUTaIIH.

B onpeneneHHBIX THIIAX CTPYKTYPHBIX OOJIMTAllUi PH HAJTMYUH BCTPOSCHHOM 3aIIUThHI KanuTala (3allUTHEIA Oapbep),
IIPENOCTABICHHOM YMUTEHTOM IIPOAYKTA, TaKasl 3aliUTa 00eCcIIeYrBaeTCs TOIBKO B KOHLE CPOKa ACHCTBUS OOIHUTralluy.
3amuTHEIA Oapbep YCTAHABIMBACTCS NPU IEPBUYHOM pa3MEIICHHUHM CTPYKTYpHOW OONMIralud, OH OIpelenseT,
HACKOJIBKO MHOTO 0a30BBIil aKTUB MOXKET MOTEPATH B IIcHE Oe3 yiepOa KamuTairy UHBecTopa. B cBsi3u ¢ 9THM, eciu Ha
naty (GUHAIBHOTO MOTAIIEHUs (K CPOKY OKOHYAHUS AEUCTBUS MPOIAYKTa) CTOMMOCTh OOIUIAaLUH, UCXOAS U3 TEKYILUX
PBIHOYHBIX YCJIOBHH WJIM CHMKCHHS PBIHOYHOM LIEHBI Ha 0a30BbIM aKTHB, OKKETCS HIDKE NEePBOHAYAIBHON LIEHBI,
WHBECTOP MOXKET MIOHECTH CYLICCTBEHHBIE YOBITKY BILUIOTH /IO ITOJHOM MOTEPH KaluTaia.

Puck nocpouyHoro noramenus (0T3b1Ba) CTPYKTYPHOI 00/ Mranumn

[Mokynka CTPYKTYpHBIX OONMranuii NpeanojaraeT WX YyAepKaHHe B TNOpTdele B TeUeHHE OIPEACICHHOTO
(puxcupoBanHoOr0) Nepuoaa. Ha MOMEHT JOCPOYHOTO TOTALICHUS! CTPYKTYPHOI OOJUTaliii MOXKET OBITh HE JOCTYIICH
ONTUMAJIbHBIM BapUAHT PEUHBECTUPOBAHMUS BIOKEHHBIX CPEICTB.

Puck IMKBHAHOCTH CTPYKTYPHOI 00,1 ranum

Hcxons u3 phIHOYHOW NPAKTHUKH, SMHUTEHT CTPYKTYPHOM OOJMranuu C ONpEAENeHHONW MEPHOAMYHOCTBIO MOXKET
MOJIICP’)KUBATh ABYXCTOPOHHHE KOTUPOBKH IO BBHITYICHHBIM UM IEHHbIM Oymaram. OHAaKO MPU PE3KOM JIBUKEHUH
PBIHOYHOH IIeHbI 0a30BOT0 aKTUBA CTPYKTYPHOH OONHIranuu, OOJUranusi MOXKET BPEMEHHO MOTEPSTh JTUKBUIHOCTD, U
KJIMEHT BPEMEHHO HE CMOXET pealn30BaTh MPUOOPETEHHbIM UM paHee NMPOAYKT Ha BTOPUYHOM pBIHKE, MO0 CIpex
KOTHPOBOK 3HAYUTEIBHO PACHIMPHUTCS, U KIMEHT MPH Pealn3aliud CTPYKTYPHBIX OOJNUTalfii TOHECET 3HAYUTEIIbHbIC
yObITKH. [Ipy 5TOM BO3MOMKHBI OOCTOSITENBCTBA, MPU KOTOPBIX JHKBUIUPOBATH MO3UIMU WU OICHUTH PHIHOYHYIO
CTOMMOCTb CTPYKTYPHBIX 0Onurannii 0yJeT HeBO3MOKHO.

Puck 6aHKPOTCTBA IMUTEHTA

B ciydae HemmaTe:xecrnocoOHOCTH IMUTEHTA CTPYKTYPHBIX OOJUralivii BEPOSITHOCTh MX TMOTAIICHUS B CPOK U TIOJTHOM
o0beMe MOXKET OBITh CHW)KEHA, YTO MPHBEAET K TMOTEpe YacTH WJIM BCEX BIIOXKEHHBIX CPEJICTB B CTPYKTYypHBIE
o0JIMranuy.

Pucku, cBsizaHHBIE ¢ OLIEHKOH 0a30BbIX AKTHBOB

[Ty6nmunoe oOpalieHre YSMUCCUOHHBIX [IEHHBIX OyMar, TaKuX Kak aklMd ¥ OOJUralfy, Kak MpaBuilo, IPOUCXOIUT Ha
OpPraHHM30BaHHBIX TOpPraX, a TaKKe Yepe3 TOProBbIE IUIOMAJAKH M CHCTEMBbI WCIIOJHEHHS CHEJIOK, PEeryIupOBaHUE
KOTOPBIX MOXET OBITh Pa3IMYHBIM B 3aBUCHMOCTU OT FOPUCAWKIUH. YCIOBUS CTPYKTYPHOH oOnuramnuu, 6a3oBbIM
AKTUBOM KOTOpOﬁ SABJIIFOTCS aKIUH, 06HI/ITaIII/II/I N UHACKCBI, PaCCUMUTBIBAECMBIC Ha OCHOBE COBOKYITHOCTH LI€H Ha
(hMHAHCOBBIE MHCTPYMEHTHI, IPEAYCMATPUBAIOT Pa3IMYHbIC METO/IbI ONPE/ICIICHUS 1IeH YKa3aHHbBIX aKIIHid, O0IUranui
U UHAEKCOB, MPUMEHUMBIE K pacyeTy IUIaTeKel M IMOCTABOK, a TAKXKE, €CIU 3TO NMPUMEHHUMO, OTJIaraTelbHbIC U
OTMeHHTENbHBIE (0apbepHbie) ycnoBus. HeoOX0MMO YIHTHIBATh, YTO MEXAHU3M OINpEJICIeHUs [IeHbl Ha OUpKax Win
HWHBIX TNIOIIAaJAKaX MOXKET HE 6BITB CIII/IHOO6pa3HI)IM B TCUCHHUE TOProBOTO AHsA, YTO MOXKET MOBJIMATH HA CTOMMOCTH
oOJyUranuH.

Puck yxynmenusi KOHbIOHKTYPBI PbIHKA

VYcinoBus CTPYKTYpPHOW oOmuranuu, Oa30BbIM aKTHBOM KOTOPOW SIBISIFOTCS aKUWH, OOJUTalMd W HHOCKCHI,
paccunThIBa€éMble Ha OCHOBE COBOKYIHOCTH IIeH Ha ()MHAHCOBBIE WHCTPYMEHTHI, MOTYT NIpPEIyCMaTpHUBaTh, YTO
HACTYIUICHHE ONPEICICHHBIX OOCTOSTEIbCTB, OKA3bIBAIONIMX BIMSHAE HA OpPraHMW3aTOpa TOPTOBIH, CBS3AHHOTO C
OIlpeJesiecHueM LIeHbl 0a30BOr0 aKTHBA, MOXKET NPUBECTH K HM3MEHEHHWIO AAaThl MJIM BPEMEHH OLCHKH H/HIH K



W3MEHECHHUSM B METOJIC, MMOCPEIICTBOM KOTOPOTO ONpeNeNseTcsl IieHa 0a30BOro akTHBa Ha COOTBETCTBYIOIIYIO JIATy
OLICHKH. YKa3aHHbIC 00CTOSATEIHCTBA MOTYT BKITFOUATH:

* cOOM B MIPOBEICHUY TOPTOB MJIM B pab0Te OpraHU3aTopa TOPrOBIIH, BHEIIAHOBOE 3aKPBITHE OPraHU3aTOPa TOPTOBIH
(BKJIOYAsT 3aKPBITHE BBUAY TEXHOJOTMUYCCKHX MPOOIEM WM OOCTOSTENBCTB HEMPEOIONUMON CHJIBI, BIAMSIONIMX Ha
COOTBETCTBYIOIIIET'O OPraHU3aTOPa TOPTOBIH); U

* WHBIE OOCTOSATENLCTBA, KOTOPHIC JETNAIOT HEBO3MOXHBIM WM OTPAHUYHBAIOT BO3MOXKHOCTh YYACTHHUKOB pHIHKA
COBEpIIATh CAEIKH C COOTBETCTBYIONIHM 0a30BbIM aKTHBOM.

HacTtynienue co0bITHSI KOPPEKTUPOBKH

Ha cTonMocCTb akIuii MOTYT BIHSTh 00OCTOSATENHCTBA, IIPOU3OIIEANINE C SMUTEHTOM TakuX akimi (nanee — «CoObITUS
KOPPEKTHUPOBKWY), BKJIIOYAs MTOTJIONICHHE, M3MEHEHNE HCTOYHHKA IIEHBI 0a30BOTO aKTHBA, TpaHCHOopMaIiio 6a30BOTO
aKTUBA. YCJIOBUSAMHU CTPYKTYpPHOW OOJUTAalMM MOXET OBITh IMPEIyCMOTPEHO, YTO Npu HacTyruieHuu CoOBITHS
KOPPEKTUPOBKH 3MHUTEHT CTPYKTYPHOH OOJIHMralid MMEET MPaBO OIpPEIENSITh HEOOXOIUMOCTh WM JOIMYCTUMOCTh
KOPPEKTHPOBKHU MapaMeTpoB OOJIHUTalvy, BKIIIOYast 3aMEHY IIEHHBIX OyMar 0a30BOTO aKTHBa, a TAKKE YCIOBUS U JIATY
BCTYIUICHUSI B CHJIy COOTBETCTBYIOIECH KOPPEKTHPOBKHU. VITOTOBBIN pe3ysbTaT TaKOW KOPPEKTHPOBKU MOXKET OBITh
CIIO’KHO TIpe/ICKa3aTh 3apaHee.

Hacrymienue co0biTus AecTa0MIM3aUUU

CprKTypHaSI O6HI/IFaHI/I}I, 0a30BBEIM aKTHBOM KOTOpOfI SABJIISIIOTCA aKIHUH, o6nnraunn U UHACKCHI, paCCUUTBIBACMbIC Ha
OCHOBE COBOKYIHOCTH LI€H Ha (PMHAHCOBBIE MHCTPYMEHTBI, MOXKET OBITH JOCPOYHO MOTalleHa MPH HACTYIUICHUH
OIMPEACICHHBIX O6CTO$1TCJH>CTB, OKa3bIBarOMIUX BJIIMAHWEC HA SMUTCHTA: IIPHU U3MCHCHHUU MHACKCA, IPHU U3MCHCHHUAX B
3aKOHOJATCIILCTBC, IMPU HACTYIJICHUUN O6CTO$IT€JII)CTB, KOTOpPbIE€ MOT'YT HOBJIMATH Ha PBIHKH 0a30BOr0 aKTHBAa WIIH
PBIHKH B3aUMOCBSI3aHHBIX MHCTPYMEHTOB, MJIM Ha BO3MOXKHOCTh SMHUTEHTA CTPYKTYPHOM OOJIMralyy OCYIIECTBISATH
XeIDKUPOBAaHHUE WM HA U3AEPKKM DMHUTEHTA IO IPOBEACHUIO ONIEPaLUi.

Takue obcrosTenscTBa (manee — «OCHOBaHMS JECTAOMIN3AIMN») MOTYT OBITh ONpEeNiCHbl B PEIICHUH O BBITYCKE
CTPYKTYPHOMU OOJIMTaIlM¥ ¥ MOTYT BKJIIOYATh:

a) Hanponanuszanus;

b) JenucTuHr;

C) Co0biTHe HapyLICHHs PhIHKA,

d) HecocTosTenpHOCTS;

e) M3MeHeHne peryinpoBaHHs;

f) Opuanyeckoe orpaHMYeHUE;

Q) Cy1iecTBeHHOE H3MEHEHHE 00CTOSATENIBCTB;
h) HenukBuaHOCTS;

i)He 3aBUCSAIIAs OT BOJM DMHTEHTA HEBO3MOKHOCTh HJIM HEMPABOMEPHOCTh TIPHHSITHS WIIM COBEPLICHHS IIATeKEH, a
TAaKXe WHOIO WCHOJHEHHUs MO claenkaM ¢ ba3oBbIM akTHBOM OMHUTEHTOM, B TOM 4YHCJE, HO HE OrPaHUYMBasCh,
OrpaHMYEHHE Ha MPOBEACHUE OIEpaIfii 0 OAaHKOBCKUM CUeTaM W (MJIM) cHYeTaM, Ha KOTOPBIX YUHUTHIBAIOTCS IICHHBIE
Oymaru (IpaBa B OTHOIIICHUH IIEHHBIX Oymar), OJOKHpPOBKA/3aMOpPO3Ka JICHEXKHBIX CPEICTB W/WIIM IICHHBIX OyMmar
OMuTeHTa Ha OaHKOBCKHMX U MHBIX CUETaX, OTKPBITBIX DMHUTEHTY, UMEIOLIasi MECTO Ha AaTy, B KOTOPYIO B COOTBETCTBUH
¢ Pemenuem o BbImycke mpoBepsieTcs HATMYUE WM OTCYTCTBHE COOTBETCTBYIOIIETO COOBITHS;

J)HEBO3MOXKHOCTh 3aMeHbl ba30BOro akTHBa Ha OAMH M3 3aMEMIAIOIINX AKTHBOB, OMPE/CICHHBIX B COOTBETCTBHU C
PemenneM o0 KIIIOYEBBIX YCJIIOBUSIX, B IOPSAIKE, yKa3aHHOM B 1. 12.2 PemieHus o BBIyCKe, IOCJTE HACTYIUICHHS
cienytomero CoObITrst KOppeKTHPOBKU: V3mMeneHus ucrounrka Llensr bazoBoro aktuBa - BcaeCTBHE HECOOTBETCTBHS
HU OJHOTO M3 3aMeIlaloNIuX aKTHBOB TPEOOBaHUSAM (KPUTEPHSIM), MPEABSBISIEMbIM K 3aMelIalolIiM aKTHBaM B
COOTBETCTBHH C 1. 12.2 Pemienus o BITyCKe;

k) HeBo3MOXXHOCTB XeIKUPOBAHUSL.

7Kano0b1 u oOpaenns

Ecnu Bpl cunraere, uro Bamm mpaBa w/uinm uHTEpechl HapyLIEHBI, TMOO €CTh MPHU3HAKM BO3MOXKHOT'O HApYIICHHS
3akoHozarenbcTBa Poccuniickoit denepanuu, Bel Moxkere mogatk sxano0y 0 BOCCTaHOBJICHUH WM 3amuTe Bammx npas
W WHTEpEecoB JMOO jkajoly, CONEpKallyl0 CBEIACHHMS O BO3MOXKHOM HapyIIEHHWH 3aKOHOJaTeNlbcTBa Poccuiickoit
denepanuy OJHUM U3 CIEIYIOLUINX CIIOCOOO0B!

XKanoOsr u oOpamenust B agpec IMUTEHTa HEOOXOAMMO HANPaBIATH Ha CIEIYIOUIMHA MOYTOBBIN aapec: Poccuiickas
®enepanus, 115035, ropon Mocksa, BH.Tep. r. Myruunansuerii Okpyr 3aMockBopedbe, yi. CagoBHIYeCKas, A0M 9A.
XKanoOwr u o6pamenus B anpec banka Poccun MoryT OBITh HallpaBJIeHBI JIFOOBIM CIIOCOOOM, TIPEJICTABICHHBIM Ha caiiTe:
https://www.cbr.ru/reception/
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