CTOMMOCTb MHBECTULIMOHHbIX NaeB MOXeT YBE/TNYNBATLCA U YMEHbLIATLCA, Pe3y/ibTaTbl MUHBECTUPOBAHUA B
NPoOLW/IOM HE onpeaenatroT oXo4bl B 6y,u,yu.|,eM, rocygapcrtBo He rapaHTupyeT 40XO04HOCTb VIHBECTMLI,VIVI B Nnaesble
MHBECTULUMNOHHbIE CI)OH,D,bI. Mpexae yem I'IpMO6pECTM MHBECTMLLMOHHbIVI na171, cnegyetr BHUMaTe/IbHO O3HAKOMUTLCA
C npasuiamun JO0BEPUTENBHOIO ynpasBneHMA naesbim MHBECTULMOHHbBIM (‘)OH,CI,OM.

naeBbIM MHBECTULNOHHbIM d)OH,CI,OM.

CnpaBKa 0 CTOMMOCTU YUCTbIX aKTUBOB, B TOM 4MCIle CTOUMOCTU aKTUBOB (MMYLLECTBA), aKLUMOHEPHOIO
MHBECTULMOHHOro choHAa (NaeBoro MHBECTULMOHHOIO (hoHAA)

Kog cdpopmbl no OKY[ 0420502

Paspen |. PekBu3uTbl NaeBOro MHBECTULIMOHHOIO ¢hoHAa

Kopg no Obuepoccuiickom
s e y ISIN MHBECTULMOHHbIX NaeB

61prKeBOro NaeBoro
WHBECTUUMOHHOIO GpoHAa

Homep npasu 40BEpPUTENBHOIO

MonHoe Ha3BaHMe Naesoro Knaccuoukatopy

ynpasneH1s nNaesbim .
npeanpuaTuii n

WMHBECTMUMOHHOIO dpoHaa
WUHBECTULMOHHbIM GOHAOM .
opraHusaumii (OKMO)

1 2 3 3

3aKpbITbIM NaeBO UHBECTULIMOHHbIN
$OoHA PbIHOYHbIX PUHAHCOBLIX 4491 49193275
MHCTpyMeHTOoB "Akuuu CLLA"

Paspgen Il. MapameTpbl cnpaBkn 0 CTOMMOCTU YUCTbIX aKTUBOB

Kog, BanloThl, B KOTOPOI1 onpeaeneHa

OT4yeTHan gata
CTOMMOCTb YNUCTbIX aKTUBOB

1 2

3HayeHus 2024-01-31 643-RUB




Pazpen lll. AkTuBbl
Mopgpasgen 1. leHexHble cpeacTBa

Kog, CToumocTb Ha
HanmeHoBaHwe nokasatens
CTPOKM TEKYLLYIO OTHETHYIO AaTy
[leHexHble cpeacTBa — BCEro 01 140 471.42
8 Tom snene: 01.01 140471.42
Ha cyeTax B KpeAWTHbIX OPraHM3aLmax — BCero
sromamacne: 01.01.01 140471.42
8 BastoTe Poccuiickoit ®egepauumn
B MHOCTPAHHOW BanioTe 01.01.02 0.00
Ha CYyeTax no Aeno3uTy B KPEAUTHbIX OPraHU3aLMAX — BCEro 01.02 0.00
sromunene: 01.02.01 0.00
8 BastoTe Poccuiickoii Pesepaumnmn
B MHOCTPaHHOW BantoTe 01.02.02 0.00
nepefiaHHble ONepaTopam UHBECTULIMOHHBIX NAaTGopm — BCEro 01.03 0.00
sromamacne: 01.03.01 0.00
B Bantote Poccuitckoin Pegepaumn
B MHOCTPaHHOW BantoTe 01.03.02 0.00
MNopapaspen 2. LieHHble 6yMaru poCCUNCKMX IMUTEHTOB (3a MCKMIOYEHUEM 3aKnaAHbIX)
Koga CToumocTb Ha
HaumeHoBaHwe nokasatens —
CTPOKM TEKYLLYIO OTYETHYIO JaTy
LleHHble 6yMaru poCCUCKUX SMUTEHTOB - BCETO 02 1378 768.50
061raumMmn poCcCMCKUX XO3AMCTBEHHBIX 0BLLECTB (3a UCKAOUEHNEM 06MraLLnii C UNOTEYHbIM MOKPbITUEM) — BCETO 02.01 0.00
6UpIKEBble 06MUTaLMN POCCUICKUX XO3AWCTBEHHbIX 06LecTs 02.01.01 0.00
rocyflapCTBeHHble LeHHble 6ymaru Poccuiickoit Pegepaumnm 02.02 1378 768.50
rocyiapCTBeHHble LeHHble Bymarv cybbekTos Poccuiickoi Pesepaumu 02.03 0.00
MYHUUMNaNnbHble LeHHble Bymaru 02.04 0.00
pOCCUICKME Aeno3UTapHble Paciucku 02.05 0.00
VHBECTULMOHHbIE Maun NaeBblX UHBECTULMOHHbBIX GOHA0B 02.06 0.00
AKLMM POCCUICKMX AaKLMOHEPHbIX 06LLECTB — BCero 02.07 0.00
AKLMM NYBANYHbIX aKLMOHEPHbIX 06LecTs 02.07.01 0.00
AKLMM HEenybIMYHbIX aKLIMOHEPHbIX 06LiecTs 02.07.02 0.00
BEKCE/IA POCCUICKUX XO3ANCTBEHHbIX 06LLECTB 02.08 0.00
MNOTeYHble LeHHble bymaru — Bcero 02.09 0.00
06/1Mraumm ¢ UNOTEYHBIM MOKPLITUEM 02.09.01 0.00
WUnoTeyHble cepTUPuUKaThbl y4acTus 02.09.02 0.00
MHble LieHHble Bymaru 02.10 0.00
Moapaspen 3. LieHHble Gymarn MHOCTPaHHbIX 3MUTEHTOB
Kog, CroumocTtb Ha
HaumeHoBaHwe nokasatens
CTPOKM TEKYLUYIO OTYETHYIO AaTy
LieHHble 6ymarn MHOCTPAHHbIX SMUTEHTOB — BCETO 03 74 050 376.27
0611rauyy MHOCTPAHHbIX SMUTEHTOB — BCErO 03.01 0.00
06/1MraumMmM MHOCTPaHHbBIX KOMMEPYECKUX OpraHu3auui 03.01.01 0.00
0611raLMm MHOCTPaHHbIX rOCyAapCTB 03.01.02 0.00
061raunmn MexayHapoAHbIX PUHAHCOBBIX OPraHWU3aLLmnit 03.02 0.00
WHOCTPaHHbIe A,eno3uTapHble Pacnuckn 03.03 0.00
nau (akumm) MHOCTPAHHbIX MHBECTULIMOHHBIX GOHA0B 03.04 74 050 376.27
aKLMW MHOCTPAHHBIX aKLMOHEPHbIX 06LLecTB 03.05 0.00
MHble LieHHble Bymaru 03.06 0.00
I'Io,qpas,qen 4. HeABVI)KVIMOe UMyLeCTBO U NpaBa apeHAbl HeABMXXNUMOro nmyllecrtsea
Kog CroumocTtb Ha
HaumeHoBaHwe nokasatens
CTPOKM TEKYLUYIO OTYETHYIO AaTy
HefBMXXMMOE MMYLLECTBO M NPaBa apeH/bl Ha HeABUXMMOE UMYLLLECTBO — BCEro 04 0.00
HeABUXMMOE UMYLLECTBO, HAaxoAsaLLeecs Ha Tepputopun Poccuiickoit Peaepauum — Bcero 04.01 0.00
06bEeKTbI HE3aBEPLUEHHOTO CTPOUTENCTBA 04.01.01 0.00
HeABUXMMOE UMYLLECTBO, HAXOAALLEEC Ha TEPPUTOPUM MHOCTPAHHbIX FOCYA3apCTB — BCETO 04.02 0.00
06bEeKTbI HE3aBEPLUEHHOTO CTPOUTENbCTBA 04.02.01 0.00
npaBa apeHAbl HeABUXMMOrO MMYLLECTBA, HAXOAALLErocsa Ha Tepputopun Poccuiickoin Pepepaummu 04.03 0.00
npasa apeHAbl HeABUXMMOro MMYLLLECTBA, HAXOAALLEroca Ha TEPPUTOPUM MHOCTPAHHbIX rocyapcTs 04.04 0.00

Moapaspen 5. UmyllecTBeHHbIe NpaBa (3a UCKMIOYeHNEM NpaB apeHabl HeABWXKUMOro UMYLLeCTBa, NpaB U3 KpeAUTHbIX JOrOBOPOB U JOrOBOPOB 3aMMma

1 npaB Tpe6oBaHUs K KpeAMTHOW OpraHU3aLum BbINNaTUTb AeHEeXHbIN 3KBUBaNeHT AparoLeHHbIX MeTansos)

Kog, CToMMOCTb Ha
HanmeHoBaHue nokasatena
CTPOKM TEKYLLYIO OTYETHYIO AaTy
MMmyLLecTBeHHble NpaBa — BCEro 05 0.00
MMYLLECTBEHHbIE NPaBa 13 JOroBOPOB YHACTUA B A0/1€BOM CTPOUTENLCTBE 06BEKTOB HEABUKMMOrO MMYLLECTBA 05.01 0.00
MMyI.LLeCTBeHHbIe npasa, cBA3aHHble C BO3HUKHOBEHWEM Npasa COBCTBEHHOCTU Ha 06 BEKT HeaBUMXUMOCTU (ero lﬁIC‘fb) nocne 3aBeplieHna ero CTpouTeNbCTBa (COSAEHMS!),
BO3HMKatOWmMe U3 Aorosopa, CTOpOHOﬁ NO KOTOPOMY ABNAETCA IOpUAMNYeCcKoe MU0, KOTOPOMY NPUHAANENUT NPaBo COBCTBEHHOCTH MK UHOE BellHoe NpaBo, BKNAKOYaA Npaso
apeHapl, Ha 7 y4acTokK, 7 Ans ueneii cTponTenbcTBa 06BbEKTA HEABMKUMOCTH, U (MAM) KOTOPOE MeeT paspeLLeHue Ha CTPOUTENbCTBO 06bekTa Heasnxmumoctn |05.02 0.00
Ha YKa3aHHOM 3emMe/NIbHOM y4acTke, nmbo opuanyYecKkoe MU0, MHBECTUPYoLLee AeHEeXHble CpeacTsa U1n MHoe MMYLLLECTBO B CTPOUTENLCTBO obbekTa HeABMXMMOCTU
WmyLuectseHHbIe Npaga U3 4OroBOpoB, Ha OCHOBaHUM KOTOPbIX OCYLLECTBASETCA CTPOMTENLCTBO (CO3AaHMe) O6BEKTOB HEABUKMMOTO MMYLLLECTBA (B TOM YMC/IE Ha MecTe 06bEKTOB
)CTH) Ha ANA Lenei nx CTpouTeNnbeTea (Co3faHmaA) 3emMesbHbIX YHaCcTKax, KoTopble (Mpasa apeH/Abl KOTOPbIX) COCTAaB/AIOT aKTUBbI aKLLMOHEPHOTO 05.03 0.00
WHBECTULMOHHOTO GOHAA (NaeBOro MHBECTULMOHHOTO GoHAA)
MMYyLLECTBEHHbIE NPaBa W3 Or0BOPOB, Ha OCHOBAHMM KOTOPbIX OCYLIECTBNAETCA PEKOHCTPYKLMA O6BEKTOB HEABUKMMOCTM, COCTABAAIOLMX aKTUBbI aKLIMOHEPHOTO 05.04 0.00
WMHBECTULMOHHOrO GpoHAa (NaeBoro MHBECTULMOHHOIO hoHAa) ) )
MHble MMYLLLeCTBEHHbIE NpaBa 05.05 0.00
I'Io,qpas,qen 6. ﬂeHe)KHble TpeGOBaHMﬂ no KpeguTHbLIM gorosopam u gorosopam 3aﬁMa, B TOM Yucrne yqoctoBepeHHble 3aKnagHbiMu
Koa CToMmocTb Ha
HaumeHoBaHuWe nokasatena —_—
CTPOKM TEKYLLYIO OTYETHYI0 AaTy
[leHexHble Tpe60oBaHMA N0 KPeAMTHbIM JOrOBOPaM M 0r0BOpaMm 3aiiMa, B TOM YMC/IE y/0CTOBEPEHHbIE 3aK/1a/iHbIMM — BCEro 06 0.00
AeHexHble Tpe6oBaHWA Mo KPeAUTHBIM A0TOBOPAM M AOTOBOPAM 3aliMa, He YA0CTOBEPEHHbIE 3aKN3aAHbIMU 06.01 0.00
3aKnagHble 06.02 0.00
MNoppaspen 7. NMpousBogHbie hUHAHCOBbLIE MHCTPYMEHTLI (aKTUB)
Koa CToMmocTb Ha
HaumeHoBaHuWe nokasatena —_—
CTPOKM TEKYLLYIO OTYETHYI0 AaTy

Mpon3BoAHbIE PUHAHCOBbIE MHCTPYMEHTbI

0.00




Moapa3spen 8. lebutopckas 3a40MmKeHHOCTb

Kog CToumocTb Ha
HaumeHoBaHwe nokasatens —
CTPOKM TEKYLLYIO OTYETHYIO JaTy
[le6uUTopCcKan 3a40/1KEHHOCTb — BCETO 08 50 687.39
CpeACTBa, HaxoaaLmecs Y NpodeccuoHanbHbIX Y4aCTHUKOB PbIHKA LLeHHbIX Bymar 08.01 50 687.39
no caenkam 08.02 0.00
No NPOLEHTHOMY (KYNOHHOMY) AOXOAY MO AEHEXHbIM CPEeACTBAM Ha CYETaX M BO BKNAAAX, @ TAKKe No LeHHbIM Bymaram 08.03 0.00
npo4as 08.04 0.00
Moapaspen 9. UmyllecTBo, He yKasaHHoe B nogpasgenax 1-8
Kog CroumocTb Ha
HaumeHoBaHwe nokasatens —
CTPOKM TEKYILYIO OTYETHYIO JaTy
NHoe nmyLecTso — Bcero 09 0.00
[0 B YCTaBHbIX KanuTanax POCCUMCKMX OBLLECTB C OrpaHUYEHHOW OTBETCTBEHHOCTbIO 09.01 0.00
npaBa y4acTusA B YCTaBHbIX KanuTasax MHOCTPAaHHbIX KOMMEPYECKUX OpraHu3aumi 09.02 0.00
NpoeKTHaA [OKYMEHTALMA A1 CTPOUTENLCTBA UM PEKOHCTPYKLIMKM 06bEKTa HeABUKMMOCTI 09.03 0.00
AParoueHHble MeTaaibl U TPe6OBaHUA K KPEAUTHON OPraHn3aumm BbINAATUTb UX AEHEKHDbIN IKBUBAZIEHT — BCETO 09.04 0.00
AparoueHHble MeTanbl 09.04.01 0.00
TpeboBaHMA K KPEAUTHOW OPraHM3aLMm BbINAATUTb AEHEKHDbIN SKBUBANEHT AParoLeHHbIX MeTai108 09.04.02 0.00
XYA0XeCTBeHHble LeHHOCTU 09.05 0.00
npoyee NMyLLECTBO 09.06 0.00
Moapaspen 10. O6was CTOUMOCTb aKTUBOB
Koga CToumocTb Ha
HaumeHoBaHwe nokasatens —
CTPOKM TEKYLLYIO OTYETHYIO JaTy
061Wan CTOMMOCTb aKTUBOB
(cymma cTpok 01+02+03+04+05+06+07+08+09) B 75620303.58
Pasgen IV. O6a3atenncTBa
Kog, BennuunHa Ha
HanmeHoBaHwe nokasatens
CTPOKM TEKYLUYI0 OTYETHYH AaTy
KpeauTtopcKas 3a401KeHHOCTb 10 2220.63
o cAeIKam Kynin-npoAaxu nMmyuiectsa 10.1 0.00
B/afleNIbLaM UHBECTULMOHHbIX NaeB 10.2 0.00
obmeH naes (aKumit) (nepeyncieHne AeHeHbIX CPeacTs) 10.2.1 0.00
obmeH naes (BblAaya naes), 06MeH aKUMIA (BbINYCK akLmMi) 10.2.2 0.00
noraweHve naes (BbIKyn akuui) 10.2.3 0.00
Bblnnarta goxoaa (AvenaeHaos) 10.2.4 0.00
no Hanoram u cbopam 10.3 0.00
o BO3HarpaxAeHuam (Komuccuam) 10.4 2202.15
o apeHAe, No OXpaHe, Mo ycayram cBA3w 1 ap. 10.5 0.00
o KpeAnTam 1 3aiimMam noay4eHHbIM 10.6 0.00
KpeawWTbl U 3aliMbl NOTyYEHHble 10.6.1 0.00
HaKoMNNeHHble NPOLEHTbI NO KpeauTam (3aiimam) 10.6.2 0.00
MO CTPaxoBaHWIO 10.7 0.00
no pexkname 10.8 0.00
npoyasn KpeAMTOPCKasA 3a0/1*KEHHOCTb 10.9 18.48
Pe3eps Ha BbINaTy BO3HArpaxaeHUa — BCero 11 233.25
ynpasnsioLein KoOMNaHun 11.01 0.00
CreLnanu3vpoBaHHOMY Aen03UTapuLo, LY, OCYLLECTBAAIOWEMY BeEHUe peecTpa, ayAUTOPCKOM OpraH13aLmm, OLEeHLLMKY 1 Gupske 11.02 233.25
Mpon3BOAHbIE GUHAHCOBLIE UHCTPYMEHTbI 12 0.00
06wan BesMumnHa 0basaTenbeTs (Cymma cTpok 10+11+12) 13 2453.88
Pazpen V. CTOMMOCTL YMCTLIX aKTUBOB
Koa 3HayeHue nokasaTena Ha
HaumeHoBaHwe nokasatens
CTPOKM TEKYLUYIO OTYETHYIO AaTy
CTOMMOCTb YMCTbIX aKTUBOB 14 75617 849.70
KoNnM4ecTBo pasmellieHHbIX aKLMiA aKLIMOHEPHOTO MHBECTULMOHHOTO GOHAA (KONMUYECTBO BbIAAHHbIX MHBECTULMOHHbIX NaeB NaeBoOro MHBECTULMOHHOTO $poHAR) — 15 2517 019.7129200
WTYK
CTOMMOCTb YMCTbIX aKTUBOB aKLMOHEPHOTO MHBECTULIMOHHOTO GOH/A B pacyeTe Ha OAHY aKLMIO (PacyeTHaa CTOMMOCTb MHBECTULMOHHOTO Nas Naesoro 16 30.0

MHBECTMLMOHHOTO $poHAa)




0420502 MosicHuTeNnbHasA 3anucka K CnpaBo4YHOM MH(pOpMaL MM O CTOMMOCTU YNCTbIX aKkTUBOB (CBefeHust 0 COOLITUSAIX, KOTOpPbIe OKa3anu CyLecTBEHHOe BNUsiHue
Ha CTOMMOCTb YUCTbIX aKTUBOB aKLiMOHEPHOro MHBECTULMOHHOIO (hOoHAA UIM YNCTbIX aKTUBOB NaeBOro MHBeCTULIMOHHOTO (hoHAA)

NpeHTUdMKaTOp aKLMOHEPHOTO
WHBECTULMOHHOTrO GOoHAa,
naeBoro MHBECTULLMOHHOTO

doHaa

4491

CeefeHus o cobbITUsX, KOTOpble OKa3alin cyuecTtBeHHO€E BJINAHME Ha CTOMMOCTb YNCTbIX aKTUBOB aKLUMOHEPHOIo
MHBECTULNOHHOIO CbOH,EI,a UIN YNCTbIX akKTUBOB NaeBoro MHBECTULIMOHHOIO (*)OHJJ,a

1

4491
B pesynbTaTe nepeouerkn no OtyeTy oueHmka Ne 18-23048/2024/1-0 ot 25.01.2024 nameHunack cnpaBeaniMBasi CTOMMOCTb LieHHoW Bymaru ISIN US46432F3964 Ha 100%




0420502 CnpaBKa 0 CTOMMOCTU YMCTbIX aKTUBOB, B TOM UMC/1e CTOMMOCTM aKTUBOB (MMYLLLECTBa), aKLMOHEPHOro MHBECTULMOHHOIO ¢poHAaa (naeBoro
MHBECTULMOHHOro poHAa) PaclundpoBku pasgena 3 «AkTuBbI». Mogpasaen 1.1. [leHeKHble CPeACTBA HA cYeTax B KPeAUTHbIX OpraHM3aLmax

OcHoBHOM MopAaaKoBbIn YpoBeHb
HanmeHoBaHWe KpeauTHOM rocyapCcTBEHHbIM Homep dumnmana Ko nepapxmm
HES LA N TIN po . a Bug, 6aHKoBCKOro cyeta | Cymma feHEXHbIX cpeacTs pap . MNpumeyaHune
opraHusaumm PEerncTpaLmoHHbIN KpeauTHoM Ba/OThI cnpaseganMBon
Homep (OrPH) opraHusaumum CTOMMOCTH
1 2 3 4 5 6 7 8 9
" " PblHOYHbIE
FasnpombaHkK" (AKLMOHEpPHOE CyeTt foBepUTENbHOTO

1027700167110 643-RUB 140 471.42|KOTUPOBKMK

obuecTtso)

ynpasieHus

(ypoBeHb 1)

140 471.42




0420502 CnpaBKa 0 CTOMMOCTU YUCTbIX AaKTUBOB, B TOM YMC/Ie CTOMMOCTU aKTUBOB (MMYLL,ECTBA), aKLMOHEPHOTO MHBECTULMOHHOTO poHAa (naesoro
MHBecTULMOHHOro poHaa) Paclumdposku pasaena 3 «AKTuBbI». Moapasaen 2.2. FocypapcTBeHHbIe LieHHble 6ymaru Poccuiickoil ®epepauum

OcHoBHOM

NpeHTUdUKALMOHHBIN

PervucTpaumoHHbiit

FocyAapcTBeHHble LeHHble

FocyaapcTeBeHHble LeHHble bymaru

YpoBeHb nepapxuu

HanmeHoBaHue smuTeHTa rocyAapCTBEHHbIN Homep Homep [lata 6ymaru Poccuiickoit .. .
. . . Kog, ISIN Poccuiickoit Pepepaumm - HaumeHoBaHwue 6upsKmn cnpaseannBow MNpumeyaHne
LleHHO Bymaru perucTpaLmoHHbIi HanoronnartenbLimKa (MAEHTUUKALMOHHDIN noraleHua Ddepepaumnn -Konnyectso B
CTOMMOCTb aKTMBa cTOMMOCTH
Homep (OlPH) (MHH) HOMep) BbIMyCKa COCTaBe aKTUBOB
1 2 8 4 5 6 7 8 9 10 11
MwuHucTepcTBO PpUHaHCOB Mockosckan bupxxa MMBB: e
TepcT! -
. P . 1037739085636 7710168360 26227RMFS RUOOOA1007F4 2024-07-17 1410 1378 768.50 P KOTUPOBKM (YpoBEHb
Poccuiickoit Pepepaumm PTC

1)

1378 768.50




0420502 CnpaBKa 0 CTOMMOCTM YMCTbIX aKTUBOB, B TOM YMC/IE CTOMMOCTU aKTUBOB (MMYLLECTBA), aKLiMOHEPHOrO UHBECTULMOHHOTO GpoHAA (NaeBoro MHBECTULMOHHOTO HoHA])

Pacwudposku pasaena 3 «Aktusbi». Moapasaen 3.5. Mau (aKuKUM) MHOCTPAHHBIX UHBECTULMOHHBIX GOHA0B

HaumeHoBaHue nuua, BblgasLlero
naw (BbINycTMBLIErO aKLum (ecan Mawn (aKunK) MHOCTPaHHBIX Mawn (aKunK) MHOCTPaHHBIX YpoBeHb nepapxum
HavmeHoBaHue Kop, Bua ueHHbIX bymar . Kog, .
TIN BblAayy naes (BbINYCK aKkLmit) Kog, ISIN Kop, CFI WHBECTULMOHHbIX GOHAO0B - WHBECTULMOHHbIX GOHAO0B - HanmeHoBaHue BUpxu cnpaseanvMeon MpumevaHune
MHBECTULMOHHOTO GoHAa | cTpaHbl MHBECTULMOHHOTO GoHAa . BaoThI
OCYLL,ECTBU He MHBECTULIMOHHbIN Konnuectso B coctaBe akTMBOB CroumocTb aKTuBa CTOMMOCTM
dona)
1 2 3 4 5 6 7 8 9 10 11 12 13
Mogenb oueHKM,
ishares Edge MSCI USA AR
8 840 94-2948313 |Akuma BlackRock Fund Advisors US46432F3964 CEOILS [840-USD 15 073. 74 050 376.27 |OTuyeT oueHLmKa 3HAYUTE/IbHbLIN 06bEM
Momentum Factor ETF
HeHabnaaembIx
AaHHbIX (ypoBeHb 3)
74 050 376.27




0420502 CnpaBKa 0 CTOMMOCTU YUCTbIX aKTUBOB, B TOM YUCIle CTOMMOCTU aKTUBOB (MMyLLecTBa),
aKLMOHEepPHOro MHBeCTULIMOHHOro ¢hoHAa (NaeBoro MHBeCcTULMOHHOro ¢hoHaa) PacwmdpoBku pasgena 3
«AkTuBbi». MNoapasaen 3.8. UHcdopmaumsa 06 opraHmsaumsax, OCyLLECTBNAIOWNX Y4ET U (MNnU) XpaHEeHUEe LLeHHbIX
O6ymar (TonbKo Ans orpaxxeHus MHopMaLuum No MHOCTPAHHbIM LLeHHbIM GyMmaram)

NaeHTUdMKALMOHHBbIN
Homep

"MHOUHUTYM"

MNonHoe HaumeHoBaHWe TIN KonunuecTBo LeHHbIx bymar
HanoronnaTenbLlinka
(MHH)
1 2 3 4
AKUMoOHepHoe 0bLwecTBo
"CneumnanmsnpoBaHHbIN Aeno3nTapui 7705380065 15073




$ompa (naesoro $omaa)

0420502 CnpaBKa 0 CTOMMOCTH HUCTbIX AKTUBOB, B TOM 4HCAe akTueos
pasaena 3 «A . N 8.2. [! - nuuo)
VIAEHTUOMKALMORHITE OcHoBHo# Yposert
[lata OKOHYaHUs . Cpok peno -
Bug (onucanue) KOABanioThi | OCHOBaHME BOHUKHOBEHMA Homep foCyAApCTBEHHbIiA Koa o vepapxuu | Tuncaenku | Craska N Konusectso
CpoKa noralweya | HaumeoBaHwe AOMKHUKa TIN gonkHmka i Aapec gonkHmKa (noc -| (no pokymenty - " para BTopoit Koa ISIN Mpumesarive
Hanoronnatenbluka PeruCTpaLmORHbIli HoMep CTpakbl cnpaseanusoit peno peno LieHHbiX Bymar
33R0NKEHHOCTH cymma cymma wactu caenkn
“ (MHH) Aomxmea (OrPH) sonweuka V V cronmocty i
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
AkuvioHepHoe oLiecTeo I
Aenwrny Gpokeposue |0 oo [Nlorosop ¢ Gpokepom AM- VHBECTULMOHHO- 5008000854 1027739045839 125284, I.Mockea, XOPOLIEBCKOE |, 5068739 50 687,39 KoTuposkn
TOProBbIX cUCTEMaX 18311 07 16.11.2023 bMHaHCOBas KOMNaHMA 1Wl., 4. 32A, KOM. 14
N " (yposeHb 1)
Conna
50687.39 50687.39




0420502 CnpaBKa O CTOMMOCTU YUCTbIX aKTUBOB, B TOM Yncne

aKTUBOB (|

Ba), ]

Pacwmndposku pasaena 4 «O6asatenscrean. Moapasaen 2. KpeauTopcKan 3aA0/KEHHOCTb (KpeaNTOP — pUANYECcKoe NULo)

0 ¢poHAa (NnaeBoro MHBECTULMOHHOTO PpoHAA)

OcHoBHoI
. NAeHTUPUKALMOHHBI Kpeautopckan YposeHb
OcHoBaHue [laTa oKOHYaHUA rOCyAapCTBEHHbI " O6nzatenbcrea (no Kateropusa Tun Cpok peno - Konuuectso
Bug, (onucanue) Kop Bantotbl HaumeHoBaHue o 7 Homep TIN Kop, o 3a/J0/IKEHHOCTb (No o vepapxuun CraBKa .
BO3HMKHOBEHMA [cpoka norawexua PEerncTPaLMOHHbIA Anpec kpeantopa cnpaseAnuBO KpeauTOpCKoit . | caenkn [Aata BTOpoi Kog ISIN ueHHbIX  [Mpumeyanmne
33/10/DKEHHOCTU | 33[,0/HKEHHOCTH KpeauTopa Hanoronnatenblumka | KpeauTopa CcTpaHbl [LOKYMEHTY- cnpaseanBoit peno
33[0/KEHHOCTU | 3340/KEHHOCTH Homep (OrPH) CTOMMOCTH) - Cymma 330/KEHHOCTH peno yacTu caenku 6ymar
(MHH) kpeauTopa OCHOBaHMIO) - CymMa CTOUMOCTH
KpeauTopa
1 2 8 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20
Mopenb
OLEHKM,
Obuwectso ¢
uecr " 129110, .Mocksa, Y. ucnonb3yiowas
Pacuersi ¢ NAY Ne 4491 ot OrpanpHenrion TUAAPOBCKOTO, ne SHAUMTEBHI
Ynpasnatowei 643-RUB N 2029-01-29 OTBETCTBEHHOCTbIO 1027700050168 7702203678 ‘643 2189.12 2189.12| Bo3HarpaxaeHuna
nPaBARIoL 05.07.2021 oreercr! i £1.39, CTP.3, 3T/KOM POKACHAR | 6 om
KOMnaHwue MeHeaKMeHT- M (Komucenam)
" 8/13 HeHabnoaaembl
KOHCanTUHr
X AAHHbIX
(ypoBeHb 3)
2189.12 2189.12




PyKOBOAMTENb AKLMOHEPHOTO MHBECTULMOHHOTO GOHAA (YNpaBAsiolLei KoMnaHum
NaeBoro MHBECTULMOHHOTO GOHAA) (UL, UCMIONHAIOLLEE 0BA3aHHOCTM PYKOBOAUTENA
aKLMOHEPHOrO MHBECTULIMOHHOTO GOHAA (YNpaBAsAioLLei KOMNAHUM NaeBoOro

WHBECTULUMOHHOTO poHAA) AepbaHoB Uropb /leoHnaosuy

MonHoe HauMeHOBaHWe crneuuann3npoBaHHOro Aeno3uTapus AkumoHepHoe o6uiecTBo "CneunannsnposaxHblit genosutapuit "MHOUHUTYM"
WHH cneuunanusuposaHHoro genosutapua 7705380065

OlPH cneuuanusvpoBaHHOro Aeno3untapua 1027739039283

YNoNHOMOYEHHOe L0 CMeLnanu3MpoBaHHOrTO Aeno3nTapua akuMOHepHOro

WHBECTULUMOHHOTO GpoHAA (NaeBoro MHBECTULMOHHOTO doHAa) Mpacc Nasen Uropesuy
Tipacc [lasen Viropesuy

O6LLecTBO € OrpaHUYEHHON OTBETCTBEHHOCTLIO « MEeHeKMEHT-KOHCAaNTUH». JlnueHsunsa Ne 21-000-1-00053 ot 19 Hoabpsa 2001 r. Ha ocyLlecTBAeHWE AeATEeNbHOCTU NO
YNpPaBNeHUIO0 MHBECTULIMOHHBIMU GOHAAMM, NAEBLIMU UHBECTULMOHHBIMM GOHAAMM 1 HETOCYAaPCTBEHHBIMM NEHCMOHHBIMK GpoHAaMM, BblgaHHas PKLIB Poccun, Ges
orpaHuyeHuns cpoka AencTana. JIMueHsus NnpodpeccuoHanbHOro yHacTHUKa PbiHKa LeHHbIX 6ymar Ne045-10694-001000 ot 30 okTabpsa 2007 r. Ha ocyliecTBneHne
[eATe/IbHOCTY M0 YNPaBAeHUIO LieHHbIMU Bymaramu, BbiaaHHas @COP Poccuu, 6e3 orpaHUyeHUs cpoka AeicTeus.

MonyunTb NoApo6HY0 MHGOPMALIMIO O NaeBbIX MHBECTULIMOHHbIX GOHAAX, 03HAKOMUTLCA C NPaBUIaMM [AOBEPUTENBHOTO YNIPaBIEHNA NaeBbIMU MHBECTULIMOHHBIMU
doHAAMM, a TaKKe MHBIMU AOKYMEHTAMMU MOXHO No agpecy: Poccuiickan degepauma, 129110, r. Mocksa, y/. Fuaaposckoro, 4. 39, cTp. 3, aT. 8, Kom. 13, Ten.: +7 (495) 213-
18-24, Ha cTpaHuue B ceTr MHTepHeT www.mconsulting.ru.

Mpasuna AOBEPUTENLHOTO YNPaBAeHUA 3aKPbITbll NAaeBOW MHBECTULMOHHbIA GOHA PbIHOYHBIX GUHAHCOBbLIX MHCTPYMeHTOB "AKumu CLLA" 3apernctpupoBaHsbl
BbaHkom Poccum Ne4491



CTOMMOCTb MHBECTULMOHHbIX NAaeB MOMKET YBE/IMYMBATLCA U YMEHbLLATLCA, Pe3ybTaTbl UHBECTUPOBAHMUA B
NPOLUIOM He ONpeaensoT 40Xo4bl B byayLiem, rocy1apcTBO He rapaHTUPYeT A0XOAHOCTb MHBECTULMIA B NaeBble
MHBECTUUMOHHbIe poHAbI. Mpexae yem NprMobpecTM MHBECTULMOHHLIW Nal, cnegyeT BHUMATEIbHO 03HAaKOMMUTbLCA
C NpaBMIamMM AOBEPUTENLHOIO YNPaBAEHUS NaeBbiM UHBECTULMOHHbBIM GOHAOM.

OTy4eT 0 NpupocTe (06 yMEHbLUEHMM) CTOUMOCTU UMYLLECTBA, NPUHaANexalero akuMoHepHoOMy
MHBECTULMOHHOMY hoHAY (CocTaBnNAOLWEro NaeBou MHBECTULMOHHBLIN ¢hoHA)

Koa dopmbl no OKY[l 0420503

Pasgen 1. PekB13nTbl NaeBoro MHBECTULMOHHOIO dhoHaa

Homep npasun "
Kog no O6uwepoccuinckomy ISIN MNHBECTULMOHHbIX Naes
lNonHoe Ha3BaHWe NaeBOro [0BEPUTENBHOIO YrpaBieHUs .
KnaccuduKaTopy NnpeanpuaTmi u 61pPKEeBOro NaeBoro
WHBECTULMOHHOFO GoHAA naeBbIM MHBECTULLMOHHbBIM .
opraHusaymii (OKMNO) WMHBECTULIMOHHOrO doHAa
doHaom
3aKpbITbli NaeBoM
WMHBECTULMOHHbI POHA,
® 4491 49193275
PbIHOYHbIX PUHAHCOBBIX
nHcTpymeHToB "Akumm CLLA"

Pasgen 2. MapameTpbl oT4eTa 0 NpupocTe (06 YMEHbLUEHMN) CTOMMOCTM UMYLLECTBA

OTYeTHbIN Nepuos

Kopg, BantoTbl, B KOTOPOM onpeaeneHa
CTOMMOCTb YUCTbIX AaKTUBOB

AHBapb 2024

643




Paspgen 3. CeBegeHus o npupocTe (06 yMEeHbLLIEHMN) CTOMMOCTU UMYLLLECTBA, NPUHAANEXaLlero akuoHepHOMY
WHBECTULIMOHHOMY (pOHAY (COCTaBMNSAOLLEro NaeBon MHBECTULMOHHBIN OOHA)

Kog, 3HayeHme nokasatens 3a
HanmeHoBaHuMe nokasaTtens .
CTPOKM OTYETHbIN Nnepuos,
Npupoct "+" (ymeHbleHue "-") croumocTn umyLecrsa 1 63.70
B pe3y/ibTaTe CAe/10K C MMYLL,EeCTBOM - BCEro e
B TOM YMC/Ee B pe3ynibTaTe CAeNOK:
. 1.01 -63.70
C LleHHbIMW Bymaramm poCCUIMCKMUX SMUTEHTOB (33 MCKOYEHNEM 3aKNALHbIX)
C LEHHbIMM BymMaramm MHOCTPAHHbIX SMUTEHTOB 1.02 0.00
C HeZIBMKMMbIM UMYLLECTBOM M MPaBaMm apeHabl HegBUXMMOro MMyLLEeCTBa 1.03 0.00
C MMYLLLECTBEHHbIMM MPABaMM (3a UCKAOYEHUEM NPAB apeHAbl HEeABUKMMOTO
MMYLLECTBA, NPaB U3 KPeaAWUTHbIX AOrOBOPOB W A0roOBOPOB 3aiima U npaB TpeboBaHUA K 1.04 0.00
KpeauTHOM opraHM3aLmmn BbiNAaTUTb AEHEKHbIW SKBUBANIEHT APAroueHHbIX MeTannoB)
C AeHeXHbIMU TPeBOBaHNAMM MO KPEAUTHLIM LOFrOBOPAM M AOrOBOPAM 3alima, B TOM 1.0 0.00
yncne yaoCcToBepeHHbIMM 3aKNaaHbIMU 05 )
C AONIAMM B YCTABHbIX KanuTanax obLecTB ¢ OrpaHNUYeHHOM OTBETCTBEHHOCTbIO U
npaBamM y4acTUs B YCTaBHbIX KanuTanax MHOCTPAHHbIX KOMMEPYECKUX OpraHM3aLmi 1.06 0.00
C MPOEKTHOWN AOKYMEHTaLMeN 1.07 0.00
C AParoLeHHbIMU MeTanlammn 1 TpeboBaHUAMM K KPeAUTHOM OpraHn3aLmMm BbINAaTUTb 1.08 0.00
NX [EHEXHbIN SKBUBANEHT
C XyA0XeCTBEHHbIMWN LEeHHOCTAMMU 1.09 0.00
C UHbIM UMYLLIECTBOM 1.10 0.00
C 8e6UTOPCKOWN 3a40/1KEHHOCTLIO 1.11 0.00
C AeHEeXHbIMM CPeaCcTBaMM Ha CYeTaX, B TOM YMC/Ie Ha cyeTax no Aeno3unTy, B 112 0.00
KpeAMUTHbIX OPraHM3aLmaAxX
Npupoct "+" (ymeHbleHue "-") crou:\nocm MmyLLecTBa ) 24 008 003.07
B pe3y/ibTaTe U3MEeHEeHWUA OLLeHOYHOW CTOMMOCTU UMYLLLECTBA - BCEro
B TOM Yucne B peaynbjare M3MEeHeHMUA OLEHOYHOM CTOMMOCTH: 501 42 373.20
LLeHHbIX ByMar pOCCUICKMUX IMUTEHTOB (33 MCKAOYEHNEM 3aKNaLHbIX)
LLeHHbIX ByMmar MHOCTPaHHbIX SMUTEHTOB 2.02 74 050 376.27
HeABWXMMOro UMYLLLECTBA M NPaB apeHabl HeABMMKMMOro MMYLLLECTBa 2.03 0.00
MMYLLECTBEHHDBIX NPaB (3a UCKAOYEHNEM NPAB apeHAbl HeABUMKMMOTO MMYLLECTBA,
npas 13 KPeAUTHbIX LOrOBOPOB M AOrOBOPOB 3aliMa M NpaB TPeboBaHUA K KpeAUTHOM 204 0.00
OpraHM3aLuMm BbINAATUTb AEHEXKHbIN SKBUBANEHT APArOLEHHbIX METaN/I0B)
AEeHEeXHbIX TpeboBaHUI NO KPeaAUTHbIM LOroBOpPam M AOroBOpam 3alima, B TOM yucie 505 0.00
YA0CTOBEPEHHbIMW 3aKNaAHbIMU
Joneli B yCTaBHbIX KanuTanax obLecTs ¢ orpaHU4YeHHOM OTBETCTBEHHOCTLIO U NpaBs
Y4aCTMA B YCTABHbIX KanuTafax MHOCTPAHHbIX KOMMEPYECKUX OpraHn3aLmii 2.06 0.00
NPOEKTHOW JOKYMEHTaLuUn 2.07 0.00
AparoueHHbIX MeTannoB 1 TpeboBaHUIN K KpeAUTHON OpraHM3auumn BbINAATUTb UX 508 0.00
[OEHEXHbI SKBUBANEHT
XYL,0XECTBEHHbIX LLEeHHOCTEN 2.09 0.00
MHOro MMyLLLeCTBA 2.10 0.00
0e6UTOPCKON 3a0/13KEHHOCTH 2.11 0.00
[OEHEeXHbIX CPeCTB Ha cYeTax, B TOM YMC/Ie Ha CYeTax Mo AeN03uUTY, B KpeAUTHbIX )12 0.00

OpraHn3saumnax




HavmeHoBaHWe nokasaTens Koa SHasenme n?KaaaTenﬂ 3@
CTPOKM OTYETHbIN Nepnos
[oxoa no umyliecTBy, NpUHAANENKALLEMY AKLLMOHEPHOMY MHBECTULMOHHOMY (oHAY 3 48 708.00
(cocTaBastowemy naeBoii UHBECTULMOHHDIN POHA) - Bcero )
B TOM yucne:
NPOLLEHTHbIN A0X04 Mo HaHKOBCKMM CYeTaM (cyeTam no Aenosuty) 3.01 0.00
NPOLLEHTHbIN fox04 no obavraumam 3.02 48 708.00
OMBUAEHAbI MO aKUMAM aKLMOHEPHbIX 06Lects 3.03 0.00
[,0X0bl MO0 MHBECTULIMOHHbIM NaaM (aKLMAM) MHBECTULMOHHbIX pOHA0B 3.04 0.00
pacnpegeneHue npubbIAM 06LLECTB C OrpaHUYEHHOM OTBETCTBEHHOCTbIO 3.05 0.00
(MHOCTPAHHbIX KOMMEPYECKUX OpraHn3aLLmii)
[0X0f, OT CAa4YM HeABMXMMOro MMYLLLECTBA B apeHay (cybapeHay) 3.06 0.00
NAaTeXu No KpeauTHbIM AOroBOpPam (LOroBopam 3ama), UMyLLECTBEHHbIE NpaBa Nno 30 0.00
0653aTeNbCTBAM M3 KOTOPbIX COCTAaBAAIOT MMYLLECTBO GOHAA 07 )
MHble 0X0A4bl N0 UMYLLLECTBY 3.08 0.00
Onnarta no 4orosopam, B TOM Y1c/ae NO AOTOBOPAM apeHAabl, 4 0.00
npasa M3 KOTOPbIX COCTAaBAAIOT MMyLLLecTBO PpoHAa
Cymma HaAYUCNEHHbIX BO3Harpa*KAeHui ynpasnsowei KOMNaHuw,
cneuvann3MposaHHOMY Aeno3vUTapuio, ULy, OCYLLeCTBAAIOLWEMY BeAeHue peecTpa, 5 2 202.15
AyAMTOPCKOI OpraHM3aLMu, OLLEHLLUKY U 6upiKe - Bcero
B TOM Yucne:
ynpasastoLwen KomnaHmum 5.01 2 189.12
cneymanm3npoBaHHOMY AEeno3nTapuio 5.02 13.03
JIMLY, OCYLLECTBAAIOLLEMY BeEHME peecTpa BNajeNbLes akUMi (MIHBECTULMOHHbIX 5.03 0.00
naes) ) ’
AyAUTOPCKOM opraHmnsaumm 5.04 0.00
OUEHLUUNKY 5.05 0.00
onnaata ycayr 6upxu 5.06 0.00
Cymma HaA4YMCNEHHbIX pPacxoAoB, CBA3aHHbIX C YNpaBJEHWEM aKLMOHEPHbIM
MHBECTULMOHHbIM  poHAOM wan [0BEpUTENIbHbIM ynpasneHuem naesbim 6 18.48
MHBECTULIMOHHbIM pOoHAOM
CymMma HauuC/NeHHbIX AUBUAEHA0B NO aKLUAM aKLMOHEPHOro MHBECTULIMOHHOTO PpoHAa
(AOX0A3 NO MHBECTULMOHHBIM NAaAM NAaeBOro MHBECTULMOHHOIO $poHAa) 7 0.00
Mpoune goxopabl 8 2 202.15
Mpouune pacxopbi 9 2435.40
MpupocT "+" nmyuiectsa B pesynbTaTe pasmelLeHns akLmi
AKLMOHEPHOrO0 UMHBECTULIMOHHOTO GOoHAA 10 0.00
(BblAQYN MHBECTULMOHHbIX NAaeB NaeBOro MHBECTULUMOHHOTO GpoHAa)
YmeHbleHue "-" uMyLL,ecTBa B pesyabTaTte Bblkyna Uau npuobpeTteHms akumi
AKLMOHEPHOro MHBECTULMOHHOIO GOoHAA (NoralweHna MHBECTULMOHHbIX Naes 11 0.00
naeBoro MHBECTUUMOHHOro GpoHAa)
Mpupoct "+" nmywiectsa B pesynbtate 06MeHa MHBECTULLMOHHbIX Naes
OPYrMx naesblX MHBECTULMOHHbIX POHA0B Ha MHBECTULMOHHbIE Man 12 0.00
[@HHOro NaeBoro UHBECTULUMOHHOro GoHaa
YmeHbleHue "-" uMmyLiecTsa B pesyabTate 0bmeHa MHBECTULMOHHbIX NaeB
[AHHOro NaeBoro MHBECTULMOHHOIO GpOoHAA HA MHBECTULMOHHbIE Naun 13 0.00
APYrvX naeBblX MHBECTULMOHHbIX pOHA0B
MpupocT «+» (yMeHblueHMe «-») CTOMMOCTM MMYLLECTBa, NpPUHaA/e}Kallero
AKLMOHEPHOMY WUHBECTULMOHHOMY ¢GOHAY (cocTaBnsiowero naeBoil MHBECTULLMOHHDIM 14 74 054 193.49

doHa)




Paspen 4. OT4eT 0 (hMHAHCOBBIX BNOXEHMSIX, NEepeaaHHbIX (Mony4eHHbIX) ¢ 0653aTeNbCTBOM 06paTHOrO Bhikyna (06paTHOM Npodaxu) No caenkam perno

PerncrpauyoHHbIf
Homep

HavmeHoBaHWe amuTeHTa LLEHHOﬁ

NaeHTUOUKALMOHHBIY HoMep
HanoronnaTenblwmka (MHH) (TIN)

CTOMMOCTb LLEeHHbIX 6ymar

CTOMMOCTb LLeHHbIX 6ymar

HanmeHoBaHMWe LeHHoM bymaru Kopg, cTpoku . Kog ISIN B cOCcTaBe akTMBoB GoHAa | B cOCcTaBe akTMBOB poHAA
(MaeHTUUKALMOHHDbIN bymaru 3MUTEHTA NPEACTABAAEMbIX
(nokynka) (npoaarka)
HOMEp) BbiNycKa LeHHbIX Bymar
1 2 3 4 5 6 5 6
LieHHble 6ymarn pocCUUCKUX SMUTEHTOB - BCEro
B TOM yucne: 1 X X 0.00 0.00
aKumm, obpalatowmeca Ha opraHM3oBaHHOM
PbIHKe LeHHbIX bymar 1.01 X X 0.00 0.00
B TOM YMC/IE: NO KaKAO0MN akummn 1.01.1
aKuuu, He obpallatowmecs Ha OpraHM30BaHHOM
PbIHKE LeHHbIX bymar 1.02 X X 0.00 0.00
B TOM YMC/E: MO KaXKA0M akuumn 1.02.1
o0b6auraumm, obpalatowmeca Ha opraHn3oBaHHOM
PbIHKe LeHHbIX bymar 1.03 X X 0.00 0.00
B TOM YMCNE: NO KaxKAol obaurauum 1.03.1
obauraumu, He obpalatolmecs Ha
OpraHn30BaHHOM PbIHKE LLeHHbIX bymar 1.04 X X 0.00 0.00
B TOM YMC/Ie: MO Kaxaon obavraumm 1.04.1
MHBECTMLMOHHbIE Naun, obpaLLatolmecs Ha
OpPraHM30BaHHOM PbIHKE LieHHbIX bymar 1.05 X X 0.00 0.00
B TOM YMC/Ie: NO KaXKAOMY MHBECTULLMOHHOMY
nato 1.05.1
VMHBECTMLMOHHbIE Naun, He obpalyatoLmecs Ha
OpraHM30BaHHOM PbIHKE LieHHbIX bymar 1.06 X X 0.00 0.00
B TOM YMC/Ie: NO KaXKAOMY MHBECTULLUOHHOMY
nato 1.06.1
Bekcens 1.07 X X 0.00 0.00
B TOM YMCAe: MO KaxKA0MYy BEKCeNto 1.07.1
unoTeyHble cepTUdUKaTbl 1.08 X X 0.00 0.00
B TOM YMC/IE: MO KaXKA0My UNoTedyHoMy
ceptudukary 1.08.1
Aeno3unTHble cepTUdUKaTbl 1.09 X X 0.00 0.00
B TOM YMC/Ie: NO KaXKA0oMy Aerno3uTHOMY
ceptTudukaty 1.09.1
3aKnagHble 1.10 X X 0.00 0.00
B TOM YMC/Ie: MO KaxKAoM 3aKnagHom 1.10.1
VHble POCCUICKME LeHHble Bymarn
(KOHOCaMeHTbI, CKNaacKue CBUAETENbCTBa,
OMNUMOHbI SMUTEHTA U NpoYme) 1.11 X X 0.00 0.00
B TOM YMC/E: MO KaXKA0M LLeHHOWN bymare 1.11.1
WHOCTpaHHble LeHHble Bymaru,
KBaNNPMLMPOBaHHbIE B KaYecTBe LieHHbIX Bymar, -
BCEro 2 X X 0.00 0.00
B TOM YMC/Ie: NO Kaxaol LeHHoN bymare 2.1




0420503 OT4eT 0 npupocTe (06 yMeHbLIEHUI) CTOUMOCTU UMYLLECTBA, MPUHAA/IEXKALLEr0 aKLMOHEPHOMY MHBECTULMOHHOMY GOHAY (COCTaBAsAIOLLEro Naesom
MNHBECTULMOHHbIN doHa) Pasaen 3. CBeaeHms o npupocTe (06 yMeHbLLIEHWUIN) CTOMMOCTY UMYLLECTBA, MPUHALANENKALLErO aKLIMOHEPHOMY MHBECTULMOHHOMY
doHay (cocTaBAtoLWEro NaeBo MHBECTULMOHHDBIN GpoHA) (06ocobneHHOoe NpeacTaBieHe CBEAEHMIA, MO3BONAIOWMX MAEHTUOULMPOBATL ONepaLmio, a Takxe
MMYLLECTBO, AB/AIOLLEECA NPEeAMETOM ONepaLum, B pesysibTate KOTOPO CTOMMOCTb MMYLLLECTBA, MPUHAANENKALLErO aKLMOHEPHOMY MHBECTULMOHHOMY GOoHAY
(cocTasnsitoLero naesot MHBECTULMOHHBIN GOHA), NpMpocaa (yMeHbwmrAack) Ha 5 npoLeHToB 1 6onee Ha AaTy coBepLIEHUs onepaLum)

NaeHTUPUKaTOp aKLMOHEPHOTO MHBECTULMOHHOTO GOHAA, NAaeBOro MHBECTULMOHHOMO GpoHaa

4491

iShares MSCI USA
Momentum Factor ETF

MpUPOCT «+» (YyMeHbLUEHWE «-») CTOMMOCTM UMYLLECTBA B Pe3y/ibTaTe CAE/OK C LLeHHbIMU Bymaramm

POCCUINCKMUX IMUTEHTOB (33 UCK/IHOUEHUEM 3aKNaSHbIX) QLA 0.00
MpMPOCT «+» (YyMeHbLUEHWE «-») CTOMMOCTM UMYLLECTBA B Pe3y/ibTaTe CAE/OK C LLeHHbIMU Bymaramm 01.02 0.00
MHOCTPaHHbIX SMUTEHTOB i )
MpUPOCT «+» (YMEHbLUEHWE «-») CTOMMOCTM UMYLLECTBA B PE3y/bTaTe CAE/OK C HEABUMKMMbIM UMYLLECTBOM U 01.03 0.00
npaBamu apeHAbl HeABUXMMOrO MMYLLECTBa i )
MpUPOCT «+» (YyMeHbLUEHWE «-») CTOMMOCTM UMYLLECTBA B pe3y/ibTaTe CAE/OK C UMYLLECTBEHHbIMM NpaBamu (3a

MCKNIOYEHMEM NPAB apeHAbl HEABMXMMOTO MMYLLECTBA, NMPaB U3 KPeAWUTHbIX 4OrOBOPOB U LOrOBOPOB 3aiima n 01.04 0.00
npas Tpe6oBaHUA K KPEAWUTHOM OpraHM3aLMm BbINIATUTL AEHEXHbIA 3KBUBAIEHT APArOLEHHbIX METaNN0B)

MpUPOCT «+» (YMEHbLUEHME «-») CTOMMOCTM MMYLLECTBA B Pe3y/ibTaTe CAE/OK C AeHeXHbIMK TpeboBaHUAMM No 01.05 0.00

KPeAUTHbIM AOrOBOPaM M fOroBOpPam 3aiimMa, B TOM YMC/E YAOCTOBEPEHHbIM 3aKNaAHbIMU

MpUPOCT «+» (YMEHbLUEHWE «-») CTOMMOCTM UMYLLECTBA B Pe3y/ibTaTe CAE/IOK C AO0ISMM B YCTaBHOM KanuTase
POCCUMCKMX 0BLLLECTB C OrPaHUYEHHOW OTBETCTBEHHOCTHIO M NPaBaMM y4acTUA B YCTaBHOM KanuTane 01.06 0.00
MHOCTPaHHbIX KOMMEPYECKUX OPraHn3aumnin

MPUPOCT «+» (YMEHbLUEHUE «-») CTOMMOCTM MMYLLLECTBA B Pe3y/ibTaTe CAE/OK C NPOEKTHOMN AOKyMeHTaumemn 01.07 0.00

MpUpPOCT «+» (YyMeHbLUEHUE «-») CTOMMOCTU UMYLLLECTBA B Pe3y/ibTaTe CAE/NOK C AParoLeHHbIMU METanNaMmn n
TpeboBaHUAMM K KPeAUTHOM OpraHM3aLMmY BbINAATUTb AEHEXKHbIN SKBUBANEHT AparoLeHHbIX MeTaaoB no 01.08 0.00
TEKYLLEeMY Kypcy

MPUPOCT «+» (YMEHbLUEHUE «-») CTOMMOCTM MMYLLECTBA B Pe3y/ibTaTe CAE/OK C XyAOKECTBEeHHbIMM LeHHocTamu|  01.09 0.00
MPUPOCT «+» (YMEHbLIEHUE «-») CTOMMOCTM MMYLLECTBA B Pe3y/ibTaTe CAENOK C UHbIM UMYLLECTBOM 01.10 0.00
MPUPOCT «+» (YMEHbLIEHUE «-») CTOMMOCTM MMYLLECTBA B pe3y/ibTaTe CAE/NOK C ebUTopcKoi 3agomkeHHocTbio | 01.11 0.00
MpUPOCT «+» (YMEHbLUEHUE «-») CTOMMOCTV MMYLLECTBA B PE3Y/IbTaTe CAE/OK C AEHEXHbIMW CPEACTBAMU Ha 01.12 0.00
CYyeTax, B TOM YMC/Ie Ha CYETax No Aeno3uTy, B KPEAUTHbIX OpraHn3aumsax | )
MpUPOCT «+» (YyMEHbLIEHWE «-») CTOMMOCTU UMYLLECTBA B Pe3y/bTaTe MU3MEHEHWA CNPaBEeA/IMBOI CTOMMOCTH 02.01 0.00
LeHHbIX 6ymar pOCCUMCKMUX IMUTEHTOB (32 MCK/IOYEHUEM 3aKNaaHbIX) | )
MpUPOCT «+» (YMeHbLUEeHWe «-») CTOMMOCTU UMYLLECTBA B pe3y/ibTaTe U3MEeHEHWUA CNpaBesIMBOM CTOMMOCTH B 02.02 73 397 323.85
pesynbTaTe U3MEHEHWA CNPaBEAIMBOM CTOMMOCTM LIEHHbIX ByMar MHOCTPAHHbIX SMUTEHTOB ’ '
MpUPOCT «+» (YMEHbLUEHUE «-») CTOMMOCTU UMYLLECTBA B Pe3y/ibTaTe U3MEHEHUS CNPaBea/IMBOM CTOMMOCTM B

pesynbTaTe U3IMeHeHWA CNpaBeaIMBOM CTOMMOCTU HEABMXKMMOrO MMYLLLECTBA U NPaB apeHabl HeA,BUKMMOTo 02.03 0.00
MMyLLECTBa

MpUpOCT «+» (YyMeHbLUEHWe «-») CTOMMOCTU UMYLLECTBA B pe3ysibTaTe U3MEHeHUs CNpaBesIMBOI CTOMMOCTH

MMYLLECTBEHHbIX NPaB (3a UCKNIOYEHMEM NPaB apeHabl HEABUKUMOTO MMYLLLECTBA, NPaB U3 KPEAUTHbIX 02.04 0.00

[L0rOBOPOB M [OrOBOPOB 3aliMa W npas TPeBOBaHMA K KpeAUTHON OpraH13aLm BbINAATUTL AEHEXKHbIN
9KBMBA/IEHT APArOLLEHHbIX METaNN0B)

MpUPOCT «+» (YMEHbLUEHMWE «-») CTOMMOCTM UMYLLECTBA B pe3y/ibTaTe M3MEHEHWA CNPaBea/IMBOI CTOMMOCTH
LEHEXHbIX TpeboBaHWI NO KpeAUTHbIM AOrOBOPAM M AOrOBOPAM 3aiima, B TOM YMC/e YA0CTOBEPEHHbIM 02.05 0.00
3aKNa4HbIMK

MpUPOCT «+» (YyMEHbLIEHWE «-») CTOMMOCTU UMYLLECTBA B Pe3y/bTaTe M3MEHEHWA CNPaBeA/IMBOI CTOMMOCTH
A0/1eii B yCTaBHOM KanuTase POCCUACKMX OBLLECTB C OrpaHMYeHHOM OTBETCTBEHHOCTBIO M NPAaBaMM y4acTua B 02.06 0.00
YCTaBHOM KanuTane MHOCTPaHHbIX KOMMEPYECKMX OpraHW3aumi

anIpOCT «+» (yMEHbLLIeHMe ((—))) CTOMMOCTU MMYLLLECTBA B pe3y/ibTaTe USMEHEHUA cnpaBe,anBoﬁ CTOMMOCTH

NPOEKTHOW AOKYMEHTaummn Py 0.00
MpUPOCT «+» (YyMEHbLUEHMNE «-») CTOMMOCTM UMYLLECTBA B pe3y/ibTaTe U3MEHEHWS CNPaBea/IMBOIM CTOMMOCTH

AParoLeHHbIX MeTan08 U TpeboBaHWI K KpeAUTHOW OPraHU3aLMKY BbINIATUTb JEHEXKHbIN SKBUBANIEHT 02.08 0.00
AParoueHHbIX METa/INI0B NO TEKYLLEMY KYPCY

MpUPOCT «+» (YyMEHbLUEHMWE «-») CTOMMOCTM UMYLLECTBA B pe3y/ibTaTe U3MEHEHWUS CNPaBea/IMBO CTOMMOCTH 02.09 0.00
XY[0KeCTBEHHbIX LeHHOCTen

MpMPOCT «+» (YMEHbLUEHMWE «-») CTOMMOCTM UMYLLECTBA B pe3y/bTaTe U3MEHEHWS CNPaBea/IMBOM CTOMMOCTH 02.10 0.00
MHOTO MMyLLeCTBa

MpUPOCT «+» (YMEHbLUEHMWE «-») CTOMMOCTM UMYLLECTBA B pe3y/bTaTe U3MEHEHWS CNPaBea/IMBOIM CTOMMOCTH 0211 0.00
[,e6UTOPCKOMN 3340/1KEHHOCTM ) )
MpUPOCT «+» (YyMeHbLUEHWEe «-») CTOMMOCTU UMYLLECTBA B pe3y/ibTaTe U3MEHEHWA CNPaBea/IMBO CTOMMOCTH 02.12 0.00
[OEHEKHbIX CPEACTB Ha CYETax, B TOM YMC/IE Ha CYETaX MO AEN03nTy, B KPEAUTHbIX OpraHM3aumax

[loxo4 No MMyLLECTBY, NPUHAANEKALLEMY aKLMOHEPHOMY MHBECTULMOHHOMY GOHAY (cocTaBnsatoLemy naesoi 03.01 0.00
MNHBECTULMOHHbIN GOHA) - NPOLEHTHbIM L0X0Z4 N0 6aHKOBCKMM cyeTam (cyeTam no 4ernosuty) ! '
Lloxo4 No MMyLLECTBY, MPUHAANEKALLEMY aKLMOHEPHOMY MHBECTULMOHHOMY GOHAY (CocTaBnstoLLemMy naesoi 03.02 0.00
WHBECTULMOHHbIN GOHA) - NPOLEHTHbIN A0X04 No obavraumam i )
Lloxo No MMyLLECTBY, MPUHAANEMALLEMY aKLMOHEPHOMY MHBECTULMOHHOMY GOHAY (CocTaBnstoLLemMy naesoi 03.03 0.00

MHBECTULMOHHbIN GOHA) - AMBUAEHADI MO AKLMAM aKLMOHEPHbIX 06LecTs




[loxo4 No MMyLLECTBY, NPUHAANEKALLEMY aKLMOHEPHOMY MHBECTULMOHHOMY GOHAY (cocTaBnsatoLemy naesoi

o 03.04 0.00
WHBECTULMOHHbIN GOHA) - LOX0AbI NO MHBECTULMOHHBIM NasM (aKLMAM) MHBECTULMOHHBIX GOHA0B
[loxog, no umyLLLecTsy, NpUHAAIEKALLEMY aKLLUOHEPHOMY MHBECTULMOHHOMY GpOHAY (cocTaBnstoWwemMy naesom
VNHBECTULIMOHHbIN GOHA) - pacnpeseneHne npubbiam obLLECTB ¢ OrPaHUYEHHON OTBETCTBEHHOCTbIO 03.05 0.00
(MHOCTPAHHbIX KOMMEPYECKNX OPraHn3auui)
[loxog, no uMyLLLEeCTBY, MPUHAA/IEKALLLEMY aKLIMOHEPHOMY MHBECTULIMOHHOMY GOHAY (cocTaBasAoWEeMy naesom 03.06 0.00
VNHBECTULMOHHbIN GOHA) - OX04 OT CAAYM HEABUKMMOTO MMYLLLECTBA B apeHay (cybapeHay) ! '
[loxog, no umyLLLecTsy, NpUHAAIEKALLEMY aKLLMOHEPHOMY MHBECTULMOHHOMY GpOHAY (cocTaBnstoWwemMy naesom
VNHBECTULMOHHbIN GOHA) - NIATEXM MO KPEeAUTHBIM A0roBOpam (foroBopam 3aiima), umylectseHHble npasa no | 03.07 0.00
06A3aT€NbCTBAM U3 KOTOPbIX COCTABAAIOT UMYLLECTBO GpOHAA
[loxog, no umyLLecTsy, NPUHAAIEKALLEMY aKLLMOHEPHOMY UHBECTULMOHHOMY GOHAY (cocTaBasoWwemMy naesomn 03.08 0.00
VNHBECTULIMOHHbIN GOHA) - MHble JOX0Abl MO MMYLLECTBY ) )
OnnaTa no AoroBopam, B TOM YMC/Ie MO J0roBOPam apeH/bl, NPaBa U3 KOTOPbIX COCTAB/AIOT MMYLLECTBO GpOHAA 04 0.00
CyMMa HauMCNEHHbIX BO3HArPaxAeHW - ynpasastoLed KoMmnaHum 05.01 0.00
cneunanvM3nMpoBaHHOMY Aeno3nTapuio 05.02 0.00
JINLLY, OCYLLECTBAAIOLLLEMY BEAEHWE PeecTpa BAaAeNbLEeB aKLMIN (MHBECTULIMOHHbIX NaeB) 05.03 0.00
ayAUTOPCKOM opraHu3aumm 05.04 0.00
OLEHLLMKY 05.05 0.00
onnata ycnyr 6upxu 05.06 0.00
CyMMa HauMCNEHHbIX PAaCXOA0B, CBA3AHHBIX C LOBEPUTEIbHBIM YNPABNEHNEM UMYLLECTBOM, COCTABAAIOLLMM 06 0.00
AKTMBbI AKLMOHEPHOr0 MHBECTULIMOHHOTO GpOHAA (COCTaBAAIOLMM NAeBON MHBECTULMOHHbIN GOoHA) '
CyMMa HauMCNEHHbIX AUBUAEHAOB MO aKLMAM aKLMOHEPHOTO MHBECTULMOHHOIO GpoHAa (foxoaa no 07 0.00
VWHBECTULMOHHbIM NasiM MNAaeBOro MHBECTULIMOHHOIO GpoHAa) )
Mpoumne poxoapl 08 0.00
Mpoyne pacxoabl 09 0.00
MPUPOCT «+» UMYLLECTBA B pe3y/ibTaTe Pa3MeLLEeHMA aKLMI aKLMOHEePHOro MHBECTULMOHHOTO GoHAa (Bblaauum 10 0.00
VHBECTULIMOHHbIX NaeB NMaeBOro MHBECTULMOHHOIO doHAa) )
YMeHbLUEHME «-» UMYLLECTBA B pe3y/ibTaTe BblKyna Uan npuobpeTeHns akLmii akLLMOHEPHOTO 11 0.00
WHBECTULMOHHOIO GpoHAA (NoraleHna MHBECTULIMOHHbIX NMAaeB NMaeBOr0 MHBECTULMOHHOTO $doHAa) )
MPUPOCT «+» UMYLLECTBA B pe3ybTaTe 06MeHa MHBECTULMOHHbIX Naes 4PYrMxX NaeBbiX MHBECTULMOHHbIX 12 0.00
$OHA,0B Ha MHBECTULIMOHHbIE Nau AaHHOTO NAaeBOr0 MHBECTULMOHHOTO doHAA )
YMeHbLUEHME «-» UMYLLECTBA B pe3y/ibTaTe 06MeHa MHBECTULMOHHbIX NMaeB AaHHOMo NaesBoro 13 0.00

MNHBECTULMOHHOrO GOHAA HAa MHBECTULMOHHbIE Nau APYIMX NaeBblX MHBECTULMOHHbIX GOHA0B




0420503 OTueT 0 npupocTe (06 yMEHbLUEHMUM) CTOMMOCTM UMYLLLECTBA, MPUHAANENKALLETO aKLMOHEPHOMY
WMHBECTMLMOHHOMY GOHAY (COCTaBAAOWEro NaeBo MHBECTULMOHHLIN ¢oHA) Pasaen 3. CBeageHus o
npupocte (06 ymeHbLEeHNN) CTOMMOCTN MMYLLECTBA, MPUHALNENKALLETO aKLMOHEPHOMY UHBECTULLMOHHOMY
¢doHay (cocTaBnAoLWEro NaeBon NHBECTULMOHHBIN GoHA). CyMMbl HAUMCNEHHbIX PACXOA0B, CBA3AHHbIX C
[0BEepUTE/IbHBIM YNpPaBAeHUEM UMYLLLECTBOM, COCTABAAIOLMM aKTUBbI AKLLMOHEPHOr0 MHBECTULMOHHOTO
boHAa (cocTaBnAOWMM NAeBOM NHBECTULLMOHHLIM GOHA), pasmep KOTOPbIX COCTaBAAET 5 NPOLEHTOB U

6onee oT 0bLEN cymMbl pacxonoB

NaeHTUdUKATOP aKLLMOHEPHOTO MHBECTULMOHHOIO $OHAA, NaeBoro MHBECTULMOHHOIO ¢poHAa

4491

Buabl pacxo4os, pasmep KOTOPbIX COCTaB/IfAeT 5 npoueHToB 1 6osiee oT 06Lieit Cymmbl
pacxonos

OnnaTa ycnyr opraHM3aumin, MHANBUAYaNbHbIX NpeanpuHMMaTeNEN NO COBEPLUEHMIO CAE/OK 3a
cyeT umylectea GoHAa OT UMEHW 3TUX OpPraHU3aLMii, UHANBUAYANbHBIX NpeanpuHUMaTenei
WU OT UMEHM YNPABAAIOLLEN KOMNAHUK, OCYLLECTBAAIOLLEN AOBEPUTE/IBHOE YNpaB/ieHNe
YKA3aHHbIM MMYLLECTB

18.48




PyKOBOAMTENb AKLMOHEPHOTO MHBECTULMOHHOTO GOHAA (YNpaBAsiolLei KoMnaHum
NaeBoro MHBECTULMOHHOTO GOHAA) (UL, UCMIONHAIOLLEE 0BA3aHHOCTM PYKOBOAUTENA
aKLMOHEPHOrO MHBECTULIMOHHOTO GOHAA (YNpaBAsAioLLei KOMNAHUM NaeBoOro

WHBECTULUMOHHOTO poHAA) AepbaHoB Uropb /leoHnaosuy

MonHoe HauMeHOBaHWe crneuuann3npoBaHHOro Aeno3uTapus AkumoHepHoe o6uiecTBo "CneunannsnposaxHblit genosutapuit "MHOUHUTYM"
WHH cneuunanusuposaHHoro genosutapua 7705380065

OlPH cneuuanusvpoBaHHOro Aeno3untapua 1027739039283

YNoNHOMOYEHHOe L0 CMeLnanu3MpoBaHHOrTO Aeno3nTapua akuMOHepHOro

WHBECTULUMOHHOTO GpoHAA (NaeBoro MHBECTULMOHHOTO doHAa) Mpacc Nasen Uropesuy
Tipacc [lasen Viropesuy

O6LLecTBO € OrpaHUYEHHON OTBETCTBEHHOCTLIO « MEeHeKMEHT-KOHCAaNTUH». JlnueHsunsa Ne 21-000-1-00053 ot 19 Hoabpsa 2001 r. Ha ocyLlecTBAeHWE AeATEeNbHOCTU NO
YNpPaBNeHUIO0 MHBECTULIMOHHBIMU GOHAAMM, NAEBLIMU UHBECTULMOHHBIMM GOHAAMM 1 HETOCYAaPCTBEHHBIMM NEHCMOHHBIMK GpoHAaMM, BblgaHHas PKLIB Poccun, Ges
orpaHuyeHuns cpoka AencTana. JIMueHsus NnpodpeccuoHanbHOro yHacTHUKa PbiHKa LeHHbIX 6ymar Ne045-10694-001000 ot 30 okTabpsa 2007 r. Ha ocyliecTBneHne
[eATe/IbHOCTY M0 YNPaBAeHUIO LieHHbIMU Bymaramu, BbiaaHHas @COP Poccuu, 6e3 orpaHUyeHUs cpoka AeicTeus.

MonyunTb NoApo6HY0 MHGOPMALIMIO O NaeBbIX MHBECTULIMOHHbIX GOHAAX, 03HAKOMUTLCA C NPaBUIaMM [AOBEPUTENBHOTO YNIPaBIEHNA NaeBbIMU MHBECTULIMOHHBIMU
doHAAMM, a TaKKe MHBIMU AOKYMEHTAMMU MOXHO No agpecy: Poccuiickan degepauma, 129110, r. Mocksa, y/. Fuaaposckoro, 4. 39, cTp. 3, aT. 8, Kom. 13, Ten.: +7 (495) 213-
18-24, Ha cTpaHuue B ceTr MHTepHeT www.mconsulting.ru.

Mpasuna AOBEPUTENLHOTO YNPaBAeHUA 3aKPbITbll NAaeBOW MHBECTULMOHHbIA GOHA PbIHOYHBIX GUHAHCOBbLIX MHCTPYMeHTOB "AKumu CLLA" 3apernctpupoBaHsbl
BbaHkom Poccum Ne4491



