LoxoaHocTb (RUB)

CAGR

AKTUB 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 5ner 10ner 20 net| Puck (CKO)
WHdbnsaumsa 11.7% 109% 9.0% 11.9% 13.3% 8.8% 88% 6.1% 66% 6.5% 11.4% 129% 54% 25% 43% 3.0% 49% 84% 11.9% 7.4% 71% 7.1% 8.2% 3.3%
[enosutsl Ao 1 roga 10.0% 97% 83% 75% 7.0% 97% 13.0% 83% 95% 97% 83% 153% 10.0% 84% 72% 75% 59% 45% 77% 81% 6.8% 8.3% 8.8% 2.3%
Kopn. o6nurauumn P 65% 7.1% 9.0% 6.5% -11.7% 23.7% 139% 6.2% 86% 88% -14% 18.8% 10.8% 123% 4.4% 143% 82% 0.0% 8.3% 3.2% 6.7% 7.7% 7.6% 7.4%
lloc. obnurauum PO (OP3-MA) 109% 116% 69% 7.3% -56% 353% 11.1% 58% 14.6% 3.8% -144% 29.6% 14.8% 128% 2.1% 200% 86% -49% 37% 0.8% 5.3% 6.6% 8.2% 11.4%
loc. obnurauum PO (O$3-UH) 35% 48% 53% 93% 11.6% 56% 17.5% 1.7% 9.0% 4.9%
Honnap CLUA -58% 37% -85% -6.8% 19.7% 29% 08% 56% -57% 78% 719% 295% -168% -5.0% 20.6% -10.9% 19.3% 0.6% -53% 27.5% 52% 10.6% 5.7% 20.1%
Espo 27% -96% 15% 3.6% 15.3% 47% -7.0% 33% -35% 11.8% 52.0% 16.6% -19.9% 7.9% 154% -12.7% 30.8% -7.3% -10.0% 31.1% 4.5% 8.2% 5.1% 17.3%
KasHaueinckue Bekcensi CLUA -46% 6.8% -42% -25% 216% 31% 09% 57% -56% 78% 71.9% 29.6% -166% -4.3% 228% -89% 20.0% 0.6% -3.9% 34.0% 72% 12.0% 7.2% 20.1%
[enosnTbl B gonnapax CLUA -58% 3.7% -85% -6.8% 19.7% 2.9% 08% 92% -24% 11.3% 758% 36.6% -154% -4.2% 21.6% -85% 204% 1.0% -49% 29.7% 6.5% 12.5% 7.2% 21.1%
O6nuraumnm Bcero Mupa -12% 82% -52% -18% 264% 82% 54% 11.3% -03% 7.6% 849% 309% -135% -0.1% 22.7% -3.6% 26.0% -0.8% -15.9% 36.6% 6.7% 13.5% 9.5% 22.6%
AKUMM Bcero Mupa 9.7% 15.7% 10.6% 3.6% -31.0% 404% 152% -2.7% 9.8% 33.1% 785% 26.7% -9.8% 17.7% 85% 126% 387% 18.9% -22.7% 55.0%| 17.3% 192% 13.8% 25.1%
AKuMM pa3BUTLIX CTpaH 81% 136% 9.8% 1.6% -29.0% 33.8% 126% -02% 9.3% 36.5% 804% 28.4% -10.5% 16.2% 10.1% 13.8% 38.3% 22.5% -22.5% 57.8% 18.7% 201% 14.0% 25.3%
AKummn pa3suTbix cTpaH (kpome CLLA) 13.4% 18.7% 15.0% 4.8% -324% 376% 98% -73% 9.8% 304% 645% 25.6% -145% 17.9% 3.6% 92% 284% 13.3% -189% 50.4%| 141% 154% 11.7% 22.7%
Axuum CLLA 38% 91% 4.9% -1.7% -253% 30.0% 15.7% 71% 8.8% 42.0% 93.7% 30.4% -7.7% 15.1% 145% 16.6% 44.1% 27.2% -24.1% 61.3% 212% 232% 15.4% 27.7%
Akummn Bennkobputanum 11.6% 14.0% 23.0% 56% -321% 357% -3.4% -122% 14.4% 36.1% 54.8% 294% -12.7% 223% 52% 12.0% 242% 202% -99% 455%| 17.0% 17.3% 122% 21.4%
Akummn l'epmanum 9.4% 14.0% 24.4% 26.0% -352% 28.8% 9.3% -13.5% 23.5% 41.6% 54.1% 271% -145% 21.3% -6.1% 7.6% 33.1% 59% -265% 56.8% 11.8% 12.8% 11.6% 24.6%
Akuunn PpaHumm 11.6% 14.0% 23.0% 5.6% -321% 357% -34% -122% 14.4% 36.1% 54.8% 29.4% -12.7% 223% 52% 120% 24.2% 20.2% -99% 455% 17.0% 17.3% 12.2% 21.4%
Akummn AnoHnn 126% 11.4% 19.5% 1.0% -382% 47.5% 9.6% 2.9% 87% 30.0% 62.6% 19.8% -16.9% 16.1% 35% 7.9% 6.8% 192% -179% 54.8% 11.8% 13.0% 10.6% 23.8%
AKLMW pa3BMBAIOLLMXCS CTPaH 19.3% 38.4% 20.5% 30.3% -44.7% 87.7% 20.8% -14.9% 12.0% 54% 68.8% 11.6% -85% 29.9% 25% 48% 413% 03% -24.1% 42.4% 9.9% 13.9% 13.2% 30.6%
Akuun Poccun 7.3% 84.9% 69.8% 12.7% -66.6% 126.1% 25.3% -145% 88% 6.3% -18% 323% 32.8% -0.2% 19.1% 385% 14.8% 21.8% -37.3% 53.8%| 13.3% 14.4% 13.9% 41.8%
Axuum Poccuu cp. 1 mMan. kan. 6.2% 44.9% 59.1% -6.4% -97% 206% 223% 88% -381% 63.8% 102% 12.9% 23.8%
Akuun Kutast -4.0% 24.2% 67.3% 55.0% -41.1% 67.1% 54% -13.8% 158% 11.7% 85.6% 19.4% -16.0% 46.3% -2.2% 10.0% 54.5% -21.3% -26.1% 13.2% 23% 11.6% 12.6% 35.0%
Akummn ngnn 122% 42.7% 38.1% 61.4% -57.7% 108.8% 21.9% -33.6% 18.8% 3.6% 1129% 21.6% -18.0% 31.8% 11.8% -4.1% 37.9% 26.9% -12.9% 54.0% 17.6% 21.6% 16.8% 41.6%
Axkuun Bpasunum 28.0% 62.3% 32.9% 67.4% -47.6% 1348% 7.4% -174% -56% -95% 47.8% -240% 384% 17.9% 20.0% 125% -3.4% -169% 8.1% 69.2%| 106% 13.8% 14.7% 41.5%
3onoto -1.1% 21.5% 134% 22.7% 23.8% 314% 287% 17.9% -0.3% -22.2% 71.6% 148% -92% 6.2% 192% 59% 471% -25% -57% 45.1% 15.7% 16.7% 14.5% 21.9%
Cepebpo 76% 344% 33.7% 6.7% -125% 621% 81.7% -28% 0.3% -298% 40.8% 12.1% -22% -14% 106% 4.0% 752% -12.3% -18% 26.7%| 14.7% 12.8% 13.3% 29.8%
60/30/10* 71% 56.1% 45.5% 12.0% -39.9% 882% 21.7% -51% 9.0% 32% 3.8% 299% 243% 29% 11.7% 262% 17.2% 11.6% -20.1% 38.4% 12.8% 134% 14.1% 27.2%
BeuHbiii noptdens bpayHa 6.8% 31.9% 246% 125% -10.3% 50.6% 19.5% 4.4% 82% -06% 159% 23.0% 121% 6.8% 11.9% 18.0% 19.1% 4.7% -79% 27.0% 11.5% 126% 13.1% 14.0%
Iexeboka CnvpuHa 57% 39.3% 30.0% 14.2% -16.1% 64.3% 21.7% 31% 7.7% -4.0% 185% 255% 12.8% 6.3% 135% 214% 23.5% 4.8% -13.1% 33.2% 12.7% 13.9% 14.3% 18.4%

WHdbnsums - WML, Pocctat. lenosuTsl B py6., fonn. CLUA n eBpo Ao roaa (kpome «ao BocTpeboBanusy), LIB. Obnuraunm PO - RUCBITR/RUCBTRNS, RGBITR, RUGBINFTR.
[onnap CLA v espo - LIb P®. Bekcensa CLUA - Solactive 1-3m US T-Bill. O6nuraumn scero mupa - LEGATRUH (USD-hedged).
Axuum Bcero mupa - MSCI ACWI IMI Net. PaaeuTtbie ctpaHbl - MSCI World Net, kpome CLUA - MSCI World ex USA Net, pa3ssuBatowwmecs ctpaHbl - MSCI EM IMI Net.
AKUMM OTAEenNbHBIX CTPaH npeacTasneHbl nHaekcamv MSCI (Bepcuum net). Akuum PO - MCFTR, MESMTR. 3onoto n cepebpo no ueHam LBMA (AM). REIT - FTSE Nareit Equity REITs.

Bce [OXOAHOCTU y4UTBIBAKOT PEUHBECTMPOBaHWE AMBUAEHAOB Unu kynoHos. CpeaHeroaosble goxoaHocTh 3a 5, 10 n 20 net = CAGR. CKO paccuutaHo 3a makc. nepvog.

*60/30/10 = (50% MCFTR, 10% MESMTR) + (10% RGBITR, 10% RUCBTRNS, 10% RUGBINFTR) + 10% 3onoto. PebanaHcupoBka exerogHas.

B ocTanbHbIx MOAenbHbIX NOPTHENsX UCNOMNb3YITCS TONBKO akuun poccuiicknx komnanuii (MCFTR), O®3-MN[ (RGBITR), Aeno3nTbl B pydnsix 1 3011070 No AaHHbIM L.
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