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Paspen Il. MapameTpbl oT4eTa 0 NpypocTe (06 yMEHbLLEHNM) CTOMMOCTU UMYLLEECTBA

Kop BanioThl, B KOTOPOW
onpegeneHa CTOMMOCTb
YUCTBIX AKTUBOB

OTYeTHbIN Nepvoa

1 2

Asryct 2021 1. USD

3HaveHve nokasatens 3a
HaumeHoBaHue nokasarens Kop cTpoku .
OTYeTHbI Neprog
1 2 3
MpupocT «+» (YMEHbLUEHUE «-») CTOMMOCTU UMYLLECTBA B pe3yrikTaTe CAEnoK
C MMYLLEECTBOM - BCEro 01 -550,91
B TOM YuCIe B pesynbraTe CAenok:
C LieHHbIMW ByMaramm poCCUMCKUX SMUTEHTOB
(3a UCKINYEHNEM 3aKNafHbIX) 01.01 0,00
C LieHHbIMM GyMaramu MHOCTPaHHbIX SMUTEHTOB 01.02 -248,30
Cpenka Ha poHaoBom pbiHke Ne128928160091900 ot 27.08.2021,
iShares Edge MSCI USA Momentum Factor ETF, iShares Edge
MSCI USA Momentum Factor ETF, US46432F3964 -248,30
C HeZIBVXXVIMbIM MMYLLIECTBOM U NpaBamMyi apeHzpbl
HeABWKMMOro UMyLLiecTsa 01.03 0,00
C MMYLLEECTBEHHbLIMM NPaBaMu (3a UCKIIOYEeHeM npas
apeH[bl HEABWKMMOTO UMYLLIECTBA, NPaB U3 KPEAUTHbIX
[I0roOBOPOB W OrOBOPOB 3aliMa 1 npas TpeboBaHMs k
KPEAUTHOW OpraHN3aLmm BbINNaTUTb AEHEXHbI SKBUBANEHT
[AparoLeHHbIX MeTansnos) 01.04 0,00
C AeHeXHbIMU TpeboBaHWMAMK NO KPeAUTHLIM JoroBOpam u
[I0roBOpam 3aima, B TOM YMCHe YA0CTOBEPEHHBIMU
3aknagHbLIMm1 01.05 0,00
C ONSIMM B YCTaBHbIX kanuTanax obLIecTs ¢ orpaHnyeHHo
OTBETCTBEHHOCTbIO M MpaBaMu y4acTysi B YCTaBHbIX
KanuTanax MHOCTPaHHbIX KOMMEPYECKUX OpraHusaumnn 01.06 0,00
C NPOEKTHOWN AOKYMEHTaLmen 01.07 0,00
C AparoLieHHbIMU MeTarnnaMu n TpeGoBaHUAMM K KpeauTHON
opraHv3aumu BbINIaTUTb UX AEHEXHbIN 9KBUBANEHT 01.08 0,00
C XyAOXECTBEHHbIMU LIEHHOCTAMMN 01.09 0,00
C VHbIM UMYLLIECTBOM 01.10 0,00
c AebnUTopCcKO 3a0MKEHHOCTBIO 01.11 0,00
C AeHeXHbIMI CPeCTBaMU Ha CHYeTax, B TOM YKCHe Ha cYeTax Mo
[eno3unTy, B KpeOUTHbIX OpraHn3aumsx 01.12 -302,61
MpupocT «+» (YMeHbLUEHUE «-») CTOMMOCTU UMYLLECTBA B pesynkTare
VN3MEHEHUs CrpaBean1BO CTOMMOCTU UMYLLIECTBA — BCETO 02 28 643,19
B TOM YUCIIE B pe3ynbTate U3MEHEHUs! ClpaBeasIMBO CTOMMOCTM:
LieHHbIX Bymar poCCUICKUX SMUTEHTOB (3a UCKIMKOYEHNEM 3aKnaaHbIX) 02.01 0,00
LieHHbIX GyMar MHOCTPaHHbIX AMUTEHTOB 02.02 28 041,00
MepeoueHka aktveoB NeCLLA0O0000001 ot 29.07.2021, iShares
Edge MSCI USA Momentum Factor ETF, iShares Edge MSCI USA
Momentum Factor ETF, US46432F3964 28 041,00
HEABWKMMOTO MMYLLIECTBA U NPaB apeHabl HEABMXUMOTO
umMyLlecTsa 02.03 0,00
MMYLLIECTBEHHbIX MPaB (3a UCKIOYEHeM NpaB apeH/bl
HEABWKMMOTO MMYLLECTBA, NPaB U3 KPeAWUTHBIX JOTOBOPOB 1
[I0roBOPOB 3aiimMa v NpaB TpeboBaHUs K KpeaUTHON
OpraHu13aLmm BbINMaTUTb AEHEXHbI 9KBUBANEHT
[AparoLeHHbIX MeTansnos) 02.04 0,00
[EHEXHbIX TPeBGoBaHUI MO KPEAUTHLIM AOroBOpPaM U
[I0roBOpam 3aima, B TOM YMCre YA0CTOBEPEHHBIMU
3aknagHbLIMm1 02.05 0,00
[ionen B yCTaBHbIX kanuTanax obLIecTB ¢ orpaHU4eHHo
OTBETCTBEHHOCTbIO M MPaB y4acTusi B YCTaBHbIX kanuTtanax
MHOCTPaHHbIX KOMMEPYECKUX OpraHu3aLuii 02.06 0,00
NPOEKTHON [OKYMEHTaLuUn 02.07 0,00
[paroLieHHbIX MeTannoB 1 TpeGoBaHUi K KpeaNTHO
opraHv3aumu BbINMaTUTb UX AEHEXHbIN 9KBUBANEHT 02.08 0,00
XY[AOXECTBEHHbIX LIeHHOCTEN 02.09 0,00

Pazpen ll. CeBepneHus o npupocTe (06 YyMEHbLLEHWUM) CTOMMOCTU UMYLLEECTBA, NPUHAASIeXaLLEero akLlMOHEPHOMY MHBECTULIMOHHOMY choHAY
(cocTaBnsioLLEero NnaeBon MHBECTULIMOHHbIN (hOHA)




VHOTO MMyLLEeCTBa 02.10 0,00
NeBUTOPCKOI 3aA0MKEHHOCTU 02.11 625,60
[EHEXHbIX CPE/ICTB Ha cHeTax, B TOM YMUCIe Ha cyeTax No 4enosuTy, B
KpEeAWTHbBIX OpraHnsaumsax 02.12 -23,41
[loxop Mo MMYLLECTBY, NPUHAANEXALLEMY aKLIMOHEPHOMY VHBECTULIMOHHOMY
choHay (cocTasnsioLieMy NaeBoN MHBECTULIMOHHBIN (DOHA) — BCEro 03 0,00
B TOM yYuCne:
NPOLEHTHBIN AOX0A Mo 6aHKOBCKVMM cyeTam (cHeTam no AenosnTy) 03.01 0,00
NPOLEHTHbIV [OX0Z, MO obnuraumsam 03.02 0,00
AvBUAEHAbl N0 akuMsM akuMOHEepHbIX obLiecTs 03.03 0,00
[10XO[ibl MO MHBECTULIMOHHBLIM MasiM (aKLWsiM)
VHBECTULIMOHHBIX hoHA0B 03.04 0,00
pacnpegeneHue npubbinu o6LIECTB C OrpaHNYeHHO
OTBETCTBEHHOCTbIO (MIHOCTPAHHbLIX KOMMEPYECKUX OpraHmM3aumii) 03.05 0,00
[10X0[, OT CAAYM HELBIKMMOTO UMYLLECTBA B apeHay
(cybapeHay) 03.06 0,00
nnaTexu no KpeauTHLIM AOroBOpaM (4oroBopam 3aiima),
MMyLLieCTBEHHbIE NpaBa Mo 06s3aTernbCTBaM U3 KOTOPbIX
COCTaBMSOT MMYLLECTBO hoHAA 03.07 0,00
VHbIEe JOXOAbl MO UMYLLECTBY 03.08 0,00
Onnata no JoroBopam, B TOM Y1Crie Mo JOroBopam apeHzbl, npasa U3
KOTOPbIX COCTaBMSAT UMYLLECTBO OHAA 04 0,00
CyMMa HauMCEeHHbIX BO3HArpaX aeHWii ynpasnsioLLein KomnaHum,
crneLmanu3nupoBaHHOMY Aeno3uTapuio, Nnly, OCyLLECTBASIIOLLEMY BeieHe
peecTpa, ayAMTOPCKON OpraH13aLmu, OLEeHLLUMKY 1 Gupxe — BCcero 05 520,14
B TOM YuCne:
yNpaBnsioLwen KomnaHum 05.01 513,81
crneLvanuanupoBaHHOMY Aerno3uTapuio, nuuy,
OCYyLLECTBMALLEMY Be/leHNe peecTpa, ayAMTopCKon
opraHu3auum, OLEHLLMKY 1 Bupxe 05.02 6,33
CyMMa Ha4YMCIIEHHbIX PACXOMOB, CBA3aHHbIX C YNpaBneHneM akLYOHEPHbIM
MHBECTULIMOHHBLIM (hOHAOM UMW AOBEPUTENbBHBLIM YNpaBeHMeM NaeBbiM
VNHBECTULMOHHBLIM (hOHAOM 06 10,40
CyMMa Ha4YUCIIEHHbIX AMBUAEHAOB MO aKLUMSIM aKLMOHEPHOTO
MHBECTULIMOHHOTO (POHAA (A0X0Aa MO MHBECTULIMOHHBLIM MasiM NaeBoro
VHBECTULMOHHOIO hoHaa) 07 0,00
Mpoune goxoab! 08 520,27
Mpoune pacxonb! 09 571,62
MpupocT «+» UMyLLiecTBa B peayrnbTaTe pasMeLLeHUs akLuii akLoHEPHOro
MHBECTULIMOHHOTO (POHAA (BbIJA4N MHBECTULIMOHHBIX Naes NaeBoro
VHBECTULMOHHOIO hoHaa) 10 67 312,87
Bbigava naes no 3aseke Ne 2 or 20.07.2021 67 312,87
YMeHbLUIeHMe «-» UMYyLLECTBa B pe3ynbTaTe Bbikyna Unv npuobpeTeHns akumi
aKLMOHEPHOTO MHBECTULIMOHHOTO (hOHAA (NOralleHNst UHBECTULIMOHHBIX Naes
naeBoro MHBECTULIMOHHOTO hoHAa) 11 0,00
MpupocT «+» uMmyLLlecTBa B pesynsrate obMeHa
VHBECTULIMOHHBIX MaeB APYrvX NaeBbiX MHBECTULIMOHHBIX (DOHAOB Ha
MHBECTULIMOHHbBIE Naun JaHHOro NaeBoro MHBECTULIMOHHOTO dhoHaa 12 0,00
YMeHbLUeHMe «-» UMyLIeCTBa B pe3ynbTate obMeHa MHBECTULIMOHHbIX Naes
[1aHHOTO MaeBOro MHBECTULIMOHHOTO hOHAA Ha MHBECTULIMOHHBIE Man ApYruX
naeBbIX MHBECTULIMOHHbIX (POHA0B 13 0,00
WTOro: npupocT «+» Unn yMeHbLIEHNE «-» CTOMMOCTM
umyLectsa (cTpoku 01 + 02 + 03 - 04 - 05 - 06 - 07 + 08 - 09 +
10+11+12+13) 14 94 823,26

Pazpen IV. OTyeT 0 hrHAHCOBbIX BIOXEHUSX, NEPeAaHHbIX (MONYYEHHbIX) C 0653aTensCTBOM 06paTHOro Bhikyna (06paTHow npogaxu) no caenkam PEMNO

o WHH (TIN) amuteHTa | CTOMMOCTb LieHHbIX Bymar B cocTaBe akTMBOB doHaa
o Kon [ocynapcTBeHHbIN HaunmeHosanve
HanmeHoBaHue ueHHo Bymaru o Kog ISIN%” i, npeacTaenseMbix
CTPOKM |  perMcTpaLyvoHHbIi Homep 3MUTEHTa LieHHoM Bymaru
LieHHbIX Bymar 06opoT no nokyrnke o6opoT no npogaxe
1 2 3 4 5 6 7 8
LieHHble Bymaru poccuiickmux
3MUTEHTOB - BCEro 1 X 0,00 0,00
B TOM YMUCTIE: aKLmm,
obpatuatoLmecs Ha
OpraH130BaHHOM pbIHKE
LieHHbIX Bymar 1.01 X 0,00 0,00
B TOM YUCIIE: NO KaxaoMn
akumm 1.01.1 X
akuuu, He obpatllarolmecs Ha
OpraH130BaHHOM PbIHKE LIEHHBIX
Bymar 1.02 X 0,00 0,00
B TOM YUCIIE: NO KaxaoMn
akumm 1.02.1 X
obnurauum, obpatuatolecs Ha
OpraH130BaHHOM PbIHKE LIEHHBIX
Bymar 1.03 X 0,00 0,00
B TOM YuCne:
no Kaxxgoun obnuraumm 1.03.1 X
obnuraumnm, He obpallatoLmecst Ha
OpraH130BaHHOM PbIHKE LIEHHBIX
Bymar 1.04 X 0,00 0,00
B TOM YuCne:
no Kaxxgoun obnuraumm 1.04.1 X
MHBECTULIMOHHbBIE Nau,
obpaluaroLLvecs Ha OpraH130BaHHOM
pbIHKe LieHHbIX Bymar 1.05 X 0,00 0,00
B TOM YMCIIE: N0 KaXA0MY
WHBECTULIMOHHOMY Mato 1.05.1 X
MHBECTULIMOHHbBIE Nau, He
obpaluaroLvecs Ha OpraH130BaHHOM
pbIHKe LieHHbIX Bymar 1.06 X 0,00 0,00
B TOM YMCIIE: N0 KaXA0MY
WHBECTULIMOHHOMY Mato 1.06.1 X




Bekcens 1.07 0,00 0,00
B TOM YuCTIE:
N0 KaXAoMy BEKCero 1.07.1

MNOTeYHble cepTUdUKaThI 1.08 0,00 0,00
B TOM YMCIIE: N0 KaXAOoMYy
UMNoTeYHOMY cepTudmkaTy 1.08.1

[Eeno3nTHblE cepTUdUKaThI 1.09 0,00 0,00
B TOM YMUCTIE: MO KaXA0MY
Aeno3ntHomy ceptucgukaty  |1.09.1

3aknagHble 1.10 0,00 0,00
B TOM YuCne:
No KaXxaoun 3aknagHom 1.10.1

MHble POCCUIACKNE LieHHble Bymarn

(KOHOCaMeHTBbI, cknaackue

CBWAETENbCTBA, ONUMOHbI SMUATEHTa 1

npouue LeHHble Gymaru) 1.1 0,00 0,00
B TOM YUCTIE: MO KaXAoMn
LieHHomn Bymare 1.11.1

MHocTpaHHble LeHHble Bymaru,

KBanMMUUMPOBaHHbIe B Ka4ecTse

LieHHbIX Gymar, - Bcero 2 0,00 0,00
B TOM YUCTIE: MO KaXAomn
LieHHomn Bymare 2.1

PykoBoauTenb akLMOHEPHOro MHBECTULIMOHHOTO hoHaa
(ynpaBnisiiolen KOMMaHUM NaeBoro MHBECTULIMOHHOMO
doHAa) (Mvuo, wucnonHsiowee  obsisaHHOCTU
PYKOBOAWTENS aKLIMOHEPHOTO MHBECTULIMOHHOTO hoHAa
(ynpaBnsioLlen KOMMaHu1 naesoro MHBECTULIMOHHOTO
doHpa)

YNOMHOMOYEHHOE NULIO CreLnansMpoBaHHOro
[1eno3nTapns akLMOHEPHOTO MHBECTULIMOHHOTO
doHaa (naeBoro MHBECTULIMOHHOIO hoHAa)

K.B.®enynuHckuii

M.1.Mpacc

(vHuUmansl, amunus)

(vHuUmansl, amunus)




