KuroueBoii nHpoOpManOHHBIN JOKYMEHT

0 IMMa¢eBOM HHBCCTUIIMOHHOM (l)OHlIe

Paszgen 1. O0Owmume cBenenus

Kitroueroii nHGpOpMaIMOHHBIN JOKYMEHT

o cocrostauro Ha 30.09.2022r.

Wudopmanus B BUJIE HACTOSIIETO JOKYMEHTa MPEIOCTABISACTCS B COOTBETCTBUH C TPEOOBAHHAMHU
3aKOHOAATENbCTBA. MH(opMaliusa NpuBeaeHa IS OMUCAHHMS XapPaKTEPUCTHK W PHUCKOB IACBOrO
WHBECTUIIMOHHOTO (DOH/A, a TaKKe Ui BO3MOXHOCTH €r0 CPaBHEHUS C JPYTMMH HHCTPYMEHTaMHU

HWHBECTUPOBAHUA.

OTKpBITHIH NaeBOii MHBECTUIUOHHBINH GoHT

PHLIHOYHBIX (UHAHCOBBIX HMHCTPYMEHTOB

«Cucrema Kanuraa - I'lo6ajbHbBIe 70X0AHbIE 00 IUT AU

nox ynpasienuem OO0 YK «Cuctema Kanuram»

Pasnen 2. Bunmanue

1. Bo3Bpar ¥ JOXOAHOCTh MHBECTHULIMI B TACBOM
WHBECTUIIMOHHBIH (OHJ HE TapaHTHPOBaHBI
roCyIapCTBOM HJIM WHBIMH JHLIAMH.

2. Pe3ynbpTaThl HHBECTUPOBAHUS B IIPOLLIOM HE
OTIPeNIeNIAIOT A0X0Ibl B Oyaymem. CTOMMOCTB
HMHBCCTUIIMOHHBIX TMa€B MOXKCT YBCIMYMBATHCA
Y YMEHBLIATHCS.

3. Bl MOXeTe MOracUTh HWHBECTHUIIMOHHBIC I1al
MacBOr0 HMHBECTUIIMOHHOTO (OHIA B JIHOOOM
pabounii 1eHb.

Paznen 3. uBecTUIIMOHHAS CTpaTerus

1. ®oHA  HameneH — Ha
WHBECTHPOBAHHOTO  KalWTajga 3a CYeT
KYIIOHHOTO ~ JIOXO0Jla, pOCTa CTOMMOCTH
obnmuramuii, a TakkKe Ha POCT CTOMMOCTHU
WHCTPYMEHTOB, CBSI3aHHBIX c
OOJUTaIlMOHHBIM PHIHKOM.

2. Peanmusyercs cTpaTerusi  aKTHMBHOI'O
VIPaBJICHUS - CTPYKTypa MHBECTUIITMOHHOTO
noptdenst TUHAMHYECKH  MEHSeTCs B
COOTBETCTBHH C PEIHOYHOH CHUTyaIneH.

3. CpenctBa HMHBECTUPYIOTCS B aKTHUBBI,
HOMHUHHUPOBAHHBIE B WHOCTPAHHOW BalIoTe,
npeumyiiectBeHHO OD3, nau GpoHI0B.

4. AKTHBBI I1a€BOIO0 MHBECTHUIMOHHOI'O
(oH1a MHBECTUPOBAHbI B 5 00HEKTOB.

IPUPOCT

4. llepem mnpuoOpeTeHNEM WHBECTHUIIMOHHBIX
IIa€B IIAa€BOI0  HMHBECTUIIMOHHOI'O (I)OHz[a
cnez[yeT BHUMATCIBHO O3HAKOMUTBCSA C
IpaBUIaMUd  JOBEPUTEIIBHOIO  yIPABICHUS
JTAaHHBIM (bOH,uOM, pa3MEUIEHHBIMU Ha caiiTte
https://sistema-
capital.com/disclosure_old/global-profitable-
bonds/

5. Kpynneiime 00beKThl HHBECTUPOBAHUS B
aKkTUBax (MHpOPMAIUS OTpeieNieHa Ha
OCHOBaHHUU MPO(HECCHOHATBHOTO CYXKICHHSI
YIPABJISIONICH KOMIIAaHUK, HHPOPMALHS O J10JIe
OT aKTUBOB HE MOXKET OBbITh 3aIOJIHEHA 110
MPUYMHE HEBO3MOXHOCTHU ONIPEICTICHUS
CTOMMOCTH aKTUBOB (POH/IA)

HaunmeHnoBanue o0bekTa Jomns ot
WHBECTUPOBAHUS aKTHUBOB,
%

MunucrepcrBo @unancos PO,
obnmraus, 12840060V -

Jeburopckas 3a10KEHHOCTB,
BO3HHKILAsE OT COBEPIICHHS CCIOK
obparnoro PEIIO -

PROSHARES SHORT HIGH YIELD
(Mpommpe lopt Xait Mumn), ISIN
US74347R1317 -

PROSHARES ULTRASHORT 20+
YEAR (ITpoumpc Yasrpalllopt 20+
Eiip), ISIN US74347B2016 -

PROSHARES SHORT 20+ YEAR -



https://sistema-capital.com/disclosure_old/global-profitable-bonds/
https://sistema-capital.com/disclosure_old/global-profitable-bonds/
https://sistema-capital.com/disclosure_old/global-profitable-bonds/

(ITpoumspce Mopt 20+ Eiip), ISIN
US74347X8496

Paznen 4. OcHOBHBIE WHBECTUITMOHHBIC PUCKU (MHGOPMAIHSI HE MOXKET OBITh 3aIl0JIHEHA B CBSI3H C
TEM, YTO B TEKYIIUX YCIOBHSX IKCTPAOPIMHAPHON BOJIATWIIBHOCTH, HEOIPEIEICHHOCTH OUPKEBBIX
pacyeToB OICHKA BEPOSATHOCTH PEaTM3allUH PHCKA, a TAKXKE OlleHKa 00beMa MOTeph MPH pealiu3aiii
pHicka KpaiiHe 3aTpyJHEHAa W MOXET BBOJHUTH B 3a0NyXJEHHE JCHCTBYIOIMUX W TMOTCHIMATHHBIX

BJIaACIbLCB HHBCCTUIITMOHHBIX ITACB (I)OHHa)

Bup pucka

BeposiTHOCTD peanu3anuu pucka

O0BeM ToTeps IpH
peanu3amnum pucka

Pazmen 5. OcHOBHBIE  pe3yJIbTATHI

HWHBECTUPOBAHU

(madopManmsi HE MOXKET OBITH 3aloJHEHA 110 TIPHINHE
HEBO3MOYKHOCTH OIPEICICHUS CTONMOCTH aKTUBOB (DoHIa)

JloxomHOCTh 3a KaJeHJapHbIi rof, %

JoxomHocTh 3a mepuon, %

1. PacueTHass CTOMMOCTh MHBECTHIIMOHHOTO
nas - (uHbOpManus HE MOXKET ObITh
3aMoJIHEHA TI0 TPUYMHE HEBO3MOXKHOCTH
omnpeeeHUs] CTOMMOCTH aKTUBOB ()OH/IA)

2. Pesynbprarhl = WHBECTHUPOBaHHS  HE
YUUTHIBAIOT KOMHUCCHH, yJICPKUBAEMbIE MPH
BbIJaY€ W TOTAIICHUM WHBECTUI[HOHHBIX
MacB I1IaCBOI0 HHBECTHIIMOHHOTO (OHJA
(cxkuaku 1 Haf0aBKK). YKa3aHHBIE KOMUCCHU
MOTYT YMEHBIIIATh JIOXOJl OT UHBECTHIINH.

[Tepuon Hoxoxgnocts | OTKIIOHEHUE

MHBCCTULIAN JIOXOTHOCTH
oT

UHQISAIANA
1 Mecsn - -
3 Mmecsia - -
6 MecsIeB - -
1 roxg - -
3 rona - -
5 ner - -

3. CTOMMOCTh UHCTHIX AaKTHBOB I1a€BOTO
WHBECTUIIMOHHOTO (oHma - (uHpopMmaIus He
MOXeT OBITh 3alloOIHEHAa 10  TPUYHHE
HEBO3MOXXHOCTH  OMNpEAEICHUS  CTOMMOCTH
aKTUBOB (OH/A)

4. Jloxog ot ympaBieHus (QOHIOM He
BEITNIAYNBACTCS, HO KalATaIn3uPyeTCs,
YBEIMYMBAsi CTOUMOCTh MHBECTUIIHOHHOTO Tiast
Y TI0XOJHOCTb WHBECTUIINH.

Paznen 6. Komuccuu

Komuccuu, onnaunBaembie 0JJuH pa3

Komuccun, onmaunBaeMble KaXKIBIM IO

Han6aska HE
MPeIyCMOTpPEHA.

NpY IPUOOpETEHUU
WHBECTUIIMOHHOTO Tasi

BO3HATPaXXJICHUS U PACXO/BbI,

1o 1,4%
[OJUIEeKAIIME OILIATE 3a CUET




(magbaBka)

IPY [OTalICHHH
MHBECTHLMOHHOTO Hast
(cxunka)

Ckunka He
npeayCcMOTpeHa.

AKTHBOB [1a€BOT'0 HHBECTHUIIHOHHOTO
¢donma

Pa3Mep KOMHUCCHH YKa3aH B IIPOLCHTAX OT CTOUMOCTHU YMCTBIX aKTHUBOB IMaCBOI'0 HHBECTUIIUOHHOT' O
(pOH)Ia. HOI[p06HI)IC YCJIO0BHA YKa3aHbI B IpaBUJIaX JOBCPUTCIBHOI'O YIIPABJICHUA [TACBbIM

NHBCCTHIIMOHHBIM (1)0HI[OM

Paznen 7. nas nadopmanus

1. MuHUManbHas cCymMMa JCHEKHBIX CPEICTB,
KOTOpasi MOXET OBITh IiepellaHa B OILIATy
MHBECTHLIHMOHHBIX MaeB, coctasisieT oT 300 000
pyOmeii TmpH TEpPBHYHOM TMPHUOOPETEHUH
WHBECTUIIMOHHBIX TaeB (OHJIA W HE MCHEe
100 pyOseli mnpu KaxJOM IOCICIYIOIIEM
MPUOOPETECHNN WHBECTHUITMOHHBIX TaeB (oHma.
[MompoOHbIe yCIIOBHS yKa3aHbl B IpaBHIIaX
JIOBEPUTEIIEHOTO yIpaBICHUS MACBBIM
WHBECTUIIMOHHBIM (HOHIOM.

2. Bl MokeTe 0OMEHATh HHBECTUITNOHHBIC TTaH
(1)OHIL3 Ha HWHBCCTHULMOHHBIC IIak OTKPBITOT'O
I1a€BOIo0 MHBCCTUIIMOHHOI'O q)OHILa PBIHOYHBIX

(UHAHCOBBIX WHCTPYMCHTOB «Cucrema
Kamutan — CoOeperarenbHblii», OTKPBITOIO
MAacBOTr0 WHBECTHIIMOHHOTO (DOHJA PHIHOYHBIX
(UHAHCOBBIX WHCTPYMCHTOB «Cucrema

Kanuran — Poccuiickue akuum», OTKPBITOTO
MAacBOT0 WHBECTHIIMOHHOTO (DOHAA PHIHOYHBIX
(hMHAHCOBBIX WHCTPYMEHTOB «Cucrema
Kanuran — Beicokue TeXHOJIOTUHU», OTKPBITOTO
MAacBOTr0 WHBECTHIIMOHHOTO (DOHAA PHIHOYHBIX
(hMHAHCOBBIX WHCTPYMEHTOB «Cucrema
Kammran — Bantorasre HAKOIUICHUS,
OTKPBITOTO I1a€BOTO WHBECTHIIMOHHOTO (hOoHMA
PBIHOYHBIX (hMHAHCOBBIX UHCTPYMEHTOB
«Cucrema Kanuran — buorexmomornm» mnox
ynpasinenneM OOO VK «Cucrema Kamuram.
IMompoOHBIE yciaoBHS OOMEHa YyKa3aHbl B
mpaBujIax JIOBEPUTEITHEHOTO YIIPaBJICHUS
MAeBBIM WHBECTUIIMOHHBIM (DOHJIOM.

3. [IlpaBuna AOBEPHUTEIHHOTO YTMpaBICHUSA
ITa€BBIM WHBECTHUILMOHHBIM donIOM
3apeructpupoBanbl 11.11.2021 Ne 4692.
4. [TaeBoit UHBECTULIMOHHBIN
chopmuposan 22.12.2021r.

thoun

5. Nurdopmanuio, MomIeKanyo pacKpeITHIO U
MPEIOCTABIICHUIO, MOXHO IOJIyYUTh Ha caiiTe
WWWw.Sistema-capital.com, a Takke 1O ampecy
YIPaBISIIOUIEH KOMIIaHUH.

6. VYmopasmomas kommanus 00O VYK
«Cucrema Kanutany, munensus Ne 21-000-1-
00041 or 17.01.2001 r., caiit www.sistema-
capital.com, tenedon 8 (495) 228-15-05, ampec
Poccuiickas ®eneparus, 115432, r. Mocksa,

BH. Tep. T. MYHHIIATIATBHBIA  OKPYT
JaHunoBckuit, np-KT AHJIponoBa, A. 18 k. 1.
7. Crienmanu3upoBaHHbII JIeTIO3UTapHi

AxuunonepHoe obmectBo «Paiiddarizendoanky,
caut http://www.raiffeisen.ru/.

8. JIumo, ocyIiecTBisIONIee BeACHHE peecTpa
BJIaJICIIbIICB WHBECTUIIMOHHBIX nacs
AxtmmonepHoe obmiecTBo «PaiiddaiizeHdbank»,
caiit http://www.raiffeisen.ru/.

9. Hamsop M KOHTPOIb 3a JESTEIbHOCTBHIO
yrpaBJsitonien KOMITaHUH MaeBoro
WHBECTULIMOHHOTO (OHAAa B COOTBETCTBHH C
noamyukToM 10 myHkta 2 crtatbu 55
®denepanbHoro 3akona "OO0 WHBECTHIIMOHHBIX
¢ornmax" ocymectsisier bank Poccum, cait
www.cbr.ru, Homepa Tenedonos 8 (800) 300-
30-00.
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