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1. BsepeHue

1.1. TepMuHbI 1 onpepneneHns
1.1.1. B uensx HacTtosiweir Metoamku pacyeTa mHavkaTopa «Anbda-Kanutan YMHbI nopTdenb»
(panee — MeToaumka) NPUMEHSIOTCS CneaytolmMe TEPMUHBI U ONpeaeneHus:
—  BUDbI — MNan 6upxeBbix OHAOB, AOMYLIEHHbIE K 0BpaLLEHNI0 Ha OpraHW30BaHHbIX
Toprax NAO Mockosckas bupxa
- UeHHas bymara — akuus unm nan brno.

1.2. O6wme nonoxxeHus
1.2.1. HaumeHoBaHus 1 Koabl NHAMKATOPOB:
Kon HanMeHoBaHue Ha HaumeHoBaHMe Ha Tvn nHaukaTopa
MHAuKaTopa PYCCKOM fi3biKe AHIJIMACKOM si3blKe
IAKSM Anbd)va Kanutan
YMHbIN nopTdenb

Alfa Capital Index MonHon AOX0AHOCTK

1.2.2. BHeceHMe MW3MEHeHWM W [OMOSIHEHW B MeToaMKy OCyLLeCcTBASETCA MO WMHUUMATUBE
[enapTaMeHTa ynpasneHus akTMsamm

2. Pacuer mHAouKaTopa

2.1. Wcnonb3yeMblie AaHHble
2.1.1. [Ona pacuyeTa 3Ha4yeHUs MHAMKATOpa MCMONb3YEeTCA pacdeTHas CTOMMOCTb nas Criefylowmx
BMNN®, Haxoaswmxcs nog ynpasneHnem YK «Anbda-Kanutan»
- Anbda-Kanutan Ynpaensiemble poccuiickue akumm (aanee AKME)
- Anbda-Kanutan Ynpaensiemble obnuraumm (aanee AKMB)
- Anbda-Kanutan [eHexHblin pbiHOK (aanee AKMM)
- Anbda-Kanutan 3onoto (aanee AKGD)

2.1.2. AKME(t), AKMB(t), AKMM(t), AKGD(t) 3aecb 1 ganee oTpaxkatoT paCYeTHYO0 CTOMMOCTb Mas Ha
heHb t

2.2. Mopspok pacuyera

2.2.1. HadyanbHoe 3HauyeHue IAKSM(0) ycraHaBnnaetcs paBHbiM 100 Ha gaty 01.01.2022
2.2.2. 3HayeHue nHamkaTopa Ha gaTy t, HauMHas ¢ t=1 paccumMTbiBaeTCS Kak:
AKMB; AKMM; AKGD¢

AKME;
+ 0,2 +0,2
AKME;_4 AKMB;_q AKMM¢_, AKGDy_,

IAKSM(t) = 0,5

)

2.2.3. Kaxpoe nocneapytouee 3Ha4YE€HNEe NHANKATOPA PaCCUMTLIBAETCS Ha KaXkAyto AaTy, Ha KOTOpYIO
OCYLLECTBNSETCSA pacdeT CTOMMOCTH nas BCex POHAO0B, UCMOJIb3YEMbIX B pacdeTe MHAnKaTopa.

2.2.4. ECM Ha KaneHgapHyto AaTy pacdeT 3HadeHMs MHAMKATopa He BO3MOXEH, ero 3Ha4deHue
YCTaHaB/IMBAETCS paBHbIM MOCeAHEMY PAaCCUMTAHHOMY 3HAYEHMIO.

3. PackpbiTne nicpopmauyunmn
3.1.1. PackpbiTve uHdbOpMaLMn, NpeaycMOTpeHHoe MeToaunKon, ocyllecTBnseTca B cetu VHTepHeT
Ha cTpaHuue www.alfacapital.ru.
3.1.2. 3HauyeHuss MHAMKATOPOB 3a MpeabiayLimii TOProBbiii EHb PacKpbIBalOTCA He nosaHee 12:00
MOCKOBCKOIO BpeMeHM.
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