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HOpHZ[OK onpeacjacHuda 1 yYCJ10BUA BbIIVIATHI I0ITOJHUTE/IBHOT0 10X0/1a

1o oup:keBbiM o0uranusam banka I'TIb (AO)
cepun 002P-10-XAUUSD RANGE_ACCRUAL

1. B cnyuae eciiv He BBINOJHSAETCS Y CIIOBUE HEBBIIUIATHI IOMOJHUTEIIBHOTO 10X0/1a (KaK
OHO OIPEEIICHO B III. 2. HIXKeE):

IJ (B %) =K *d/D x 100%

rue:
I (%) — pa3Mep JOMOTHUTETHLHOTO JOX0/1a, B TIPOIICHTAX;

K — napamerp, pasusrii 0,065;

d — xonmyectBo ToproBeix jaHel B TeueHue [lepuoaa HabmoaeHUs, B KOTOpBIC 3HaYeHUEe ba3oBoro
aKTHBa HaXOAMJIOCH B J[namazoHe 1eJIeBbIX 3HAYCHUH;

D — xonmmuectBo Bcex Toproseix auel B TeueHue [leprona Habmro1eHUS.

ToproBblii 1eHb — JIHb, B KOTOPBIN OMPEACISICTCS WIH JODKHO ONPEeIAThCS 3HaueHue bazoBoro
aKTUBAa B COOTBETCTBHHM C TIPAaBWJIAMH, YCTAaHOBJICHHBIMH pACUETHBIM aJIMHHHUCTPATOPOM
MexkontunentanbHor Oupxku (ICE Benchmark Administration) u myOnukyeMblMH Ha caiite
MexkontunenTanbroi oupsku (ICE) http://www.theice.com/iba/lbma-gold-silver-price.

Iepuon nadawaenus — ¢ 30.09.2019 (Bxmrountenpro) mo 25.03.2020 (BKIFOUHTETHHO).

Ba3oBblii akTUB — YTpeHHHI PUKCHHT IIEHBI Ha 30JI0TO (€KEAHEBHOE OIpEICIIEHUE IICHBI Ha 30JI0TO
nyomukyemoe B 10:30 mo ['punBuuy unm oxomno storo Bpemenu) B noiuiapax CIIIA 3a Tpoiickyro
VHIIMIO, ONpEIENIIeMbIil pacueTHbIM aAMHHHCTpaTopoM MexkonTuHeHTanbHOl Oupxku (ICE
Benchmark Administration) B COOTBETCTBUM C TpaBWiIaMH, IyOJUKyeMbIMH Ha caiTe
Mexkontunentanpaoin  Oupxku  (ICE)  http://www.theice.com/iba/lbma-gold-silver-price, wu
nyOnuKyemblii Ha caiite JIOHIOHCKOM accolMaluy pelHKa AparoreHHbx Metamios (London Bullion
Market Association) B cootBerctBytomem paznene USD AM http://www.lbma.org.uk/precious-
metal-prices, Okpyri€HHbIH M0 OBYX 3HAKOB IOCJTE 3amsaTodl (OKpYIJeHHE HPOU3BOIMTCS MO
IpaBUJIaM MaTeMaTHYE€CKOI0 OKPYIJIEHHs, a UMEHHO: B Cllydae €ClIM TPEeTUH 3HaK I0cIie 3ansTon
OoJIbIIIe ITK PABEH 5, BTOPOI 3HAK MOCJIE 3aMTOH yBeIMUMBAETCS HA €AMHUILY, B CITy4ae €ClIU TPETUi
3HaK IOCJIE 3aIATON MEHBIIE 5, BTOPOH 3HAK MOCIIE 3aMsTON HE U3MEHSETCS).

Jlnana3on mejeBbIX 3HAYeHMil — quarna3oH 3HaueHWid Ba3oBOro akTWBa, HaYMHAS CO 3HAYCHHS
bazosoro aktuBa Ha 30.09.2019 (BrirounTtensHO) (Hanee - Puav) U 10 3HAUEHUS, OMPEAETAEMOTO 10
dopmyne u paBHOTO 1,07*Puay (BKTIOUHMTENHHO). Bee 3HadeHws mpu ompezeneHuu JlmamazoHa
IEJIEBBIX 3HAUEHUH OKPYTJIAIOTCS 10 JBYX 3HAKOB IMOCJE 3amsAToi (OKpYIJIeHHE MPOU3BOIAMUTCS 1O
NpaBUJIaM MaTEeMAaTHYECKOTO OKPYTJICHHUS, a UMEHHO: B CIIydae €ClIM TPETUH 3HaK IOCIe 3amsiTon
0OJIBIIIEe UITH PaBEH S5, BTOPOH 3HAK TOCIE 3allTON YBETUUUBACTCS HAa €IMHUILY, B CITydae eCIi TPETUui
3HAK MOCJIe 3ansIToi MeHbIIe 5, BTOPOH 3HAK MOCIIE 3aNsATON He U3MEHSETCS).

JlonomHUTENBHBINA 10X0 B MPOLIEHTaX PACCUYUTHIBAECTCS ¢ TOYHOCTBIO JI0 IISITOTO 3HAKa MOCIe
3amsATON (OKPYIJICHHE TSATOTO 3HAKA MOCJIE 3aMATON MPOU3BOIUTCS 10 TPABHJIAaM MaTEMATHIECKOTO
OKpPYTJICHUS: B ClIy4ae, €CiIH IIECTON 3HaK MOCTe 3amaToil OOMbIle UK paBeH S5, MATHIA 3HAK MOCIe
3aMATON YBEJIMYMBAECTCS HA €IMHUILY, B CIIy4ae, €CJIM IIECTOM 3HAK MOCJIE 3aATO MEHbIIE S, TATHINA
3HaK IOCJIE 3ansTON HE U3MEHSETCH).

B CJIydac CCJIM BBIIIOJHACTCA YcioBUE HEBBIILIATHI JOIIOJIHUTCIIBHOT'O A0XO044a, KaK OHO
OTIPEJICTICHO B MII. 2 HUXE, TN0O B Cllydae TOCPOYHOTO MorameHnss bup:keBbIx oOauTanmii:

JUL (%) = 0,00%.
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2.  YciaoBHue HEBBIILUIATHI JOMOJHUTEJILHOIO 10X0JA BBIMOJIHSACTCS B CiIydae, €CIu
OJIHOBPEMEHHO HE BBITIOJHSIOTCS CIIEIYIOIINUE YCIOBUS:
a. 3nadyenne ba3oBoro aktuBa MOXET OBITh ONpeNeNeHO B Kaxayro naty I[lepmona
HAOJIIOIEHUS,
b. CymectByeT kak MUHHMYM ofHa nara B Ilepuoje HaOJIOJCHHUS, KOTJa 3HAYCHUE
bazoBoro aktuBa HaxoaUIOCH B /[namna3zoHe LeIeBbIX 3HAYEHUM.

3. Tlopsaok pacyera CyMMBbI JOTIOJHUTEIBHOTO 0XO0/1a, TIOJICIKAIIETO BBIIIATE HA OJIHY
bupxeByro obnuranuio (B py0ssix):

A (py6) = U1 (%) * N

rjae:

A (%) — pa3Mmep AOMOIHUTENBHOIO J0XOJA, PACCUMTAHHBIA B TOPAJKE, YKAa3aHHOM BbILIE, B
MPOIICHTAX;

N — HOMUHaJIbHAsE CTOUMOCTh OJ{HOM bupxeBoii obnuranuu, pasHas 1 000 pyoGuei.

JomnonuurensHbid 10x01 B pyoinsix Poccuiickoii deneparuu, moaiaexaniiil BeIiaTe Ha OJIHY
BupxeByro 0O0IUTANMIO, PACCUYMTHIBACTCS C TOYHOCTBIO JIO BTOPOTO 3HAaKa IIOCIE 3amsiTou
(okpyrienue udp Mpu pacyeTe JOMOTHUTEIHLHOTO A0X0/a B BaJIOTE HOMUHAIA IPOU3BOIUTCS 10
MpaBUJIaM MAaT€MaTUYECKOT0 OKpyriieHus. [Ipu 3Tom o nmpaBmiIioM MaTEMaTUHYECKOTO OKPYTJICHUS
cienyeT MOHUMAaTh METOJ OKPYIJICHHUs], IPU KOTOPOM B cilydae, €CiIu TPETUM 3HAK MOCJE 3arsaTon
0oJbIIe WM PaBeH 5, BTOPOM 3HAK IOCIIE 3alsATOW yBEIMYMBAETCS HA €IMHUILY, B Clydae, €ciu
TPETUH 3HAK TOCIIE 3aMSITOM MEHBIIIE 5, BTOPOU 3HAK IMOCJIE 3aMATONH HE U3MEHSICTCS ).



