B MONCKAX
MAEAABHOT O
bEHYMAPKA

« Kak oueHUTb pe3yAbTaT paGoTbl
YNPABASIIOLLLETO

+ EkarepumHa baesa

artswall



OBbO MHE

EkarepuHa baesa, He3ABUCUMbIM JOUMHAHCOBbIM COBETHUK
YAeH ynpasagtoLLLero coeeta HACP
www.baeva.finance

O6pasoBaHue:

« MexMaT MIY, matemartmk

« CepTmduruUMpOoBAHHbLIM Byxraatep BeamnkobputaHum (ACCA),
AENCTBUTEAbHbIM YAEH ACCOUMALMM DYXTAATEPOB
BeAankobputaHum ¢ 2010 roaa

* PUHAHCOBLIM COBETHMK MHPUH cepTtmndoukar 15/HPC/210




iShares Broad USD High Yield Corp Bd ETF L *kk . Bronze

Open Price

== -=aTc BBIBMPAEM POHA
OBAUTALMM,
KAKOWN AYHLLE®?

Open Price Bid / Ask /Spread  Volume / Avg

Ratio

JELER © 0.01 0.01

Day Range ar Ra SEC Yield 12-Month Yield

Adj. Expense Expense Ratio Total Assets Category
Ratio +




KAKOW
AYHLLE?

 VCSH (Vanguard Short-Term
Corporate Bond)

« USHY (iShares Broad USD High
Yield Corporate Bond)

PoOHA

VCSH

USHY

AOXOAHOCTb

3,98%

6,78%

CpeAHMN KpEAMTHBIN
PEUTUHT

A-

B+




Vanguard Short-Term Corporate Bond ET | Yok 3 Gold

tra 0.190.24 Open Price I Ask/ Volume / Avg
JLAGER © 0.01(0.01
Day Range Year Range SEC Yield 12-Month Yield

Adi. Expense Expense Ratio Total Assets

OBAUTALMN,
KAKOWM AYHLLE?

Vanguard Long-Term Corporate Bd ETF \/CLT %% &3 Gold

0.13/0.18 Open Price Bid / Ask / Spread  Volume / Avg
] 5 96 3475k / 29 Mi

JEEH - 0.5 059

Day Range Year Range SEC Yield @ 12-Month Yield

Adi. Expense Expense Ratio Total Assets Category
Ratio 0. Bil S
i




 VCSH (Vanguard Short-Term

KAKOW
AYHLLE?

Corporate Bond)

« VCLT (Vanguard Long-Term CPOH.A.
Corporate Bond)

VCSH

VCLT

AOXOAHOCTb
3,98%

5,03%

AopaLig

2,57
12,33
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OBATALUNN — 2TO HE BCETAA
KOHCEPBATHBHbBIM MHCTPYMEHRHT

* HM3KOE KPEAUTHOE KAYECTBO

* BOAbLLIOM CPOK AO MOTALLEHMS

e HM3KAO9 AMKBMAHOCTb

* HaAMYME BCTPOEHHbIX OMLMOHOB

« CAOXHAOI OOPMYAQ pacCHETA KYNOHOB




CPABHMBAEM ABA POHAA

AKLNA
IShares S&P Vanguard
500 Value ETF S&P 500 Value
(IVE) ETF (VOOV)
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MULTICOOPERATION SICAV
- JULIUS BAER GLOBAL
EXCELLENCE EQUITY (UCITS)

[0 COCTOAHMIO HO KOHEL,
2021 road

« beHumapk MSCI World ND

Performance in %

in %

Fund
BM

Rolling
perf.

Fund
EM

2013 2014 2015 2016
B Ferf. B-shares

YTD 1M

22.47 2

9

2.9
17.94 24
31.08.2020
31.08.2021

3M

31.08.2019
- 31.08.2020

29.10

2017 2018

6M 1Y

31.08.2018
- 31.08.2019

2
£

2019 2020 2021

Perf. B-shares since launch

3y 5Y

p.a. p.a.

14.96  14.83

31.08.2017
- 31.08.2018

13.96

10Y  since
p.a. launch

p.a.
na. 11.72
na. 11.47

12.59 2510 2515 1991 16.90
575 16.14 29.76

31.08.2016
- 31.08.2017

11.08
16.19

29. 13.10




MULTICOOPERATION SICAV
- JULIUS BAER GLOBAL
EXCELLENCE EQUITY (UCITS)

[0 COCTOIHMIO HO KOHEL,
2021 roaad

« beHumapk MSCI World ND

* boabLLe noxoxe Ha Nasdag

Largest positions
Security

Microsoft Corp
Alphabet Inc A
Apple Inc
Facebook Inc
ASML Holding NV
Visa Inc

Mvidia Corp

Adobe Systems Inc
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Structure by sector

Information Technology 38.7%
Health Care
Industrials

Telecommunication Services
Consumer Discretionary
Financials

Consumer Staples

Materials
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EEHUMAPK 015 J.P. MORGAN CORE ADVISORY PORTFOLIO
(JPMCAP):

55% MSCI World USD Net
30% Bloomberg 1-15 Yr Blend (1-17) Total Return in USD
10% HFRX Global Hedge Fund Index

5% Bloomberg U.S. Treasury Bills: 1-3 Months Total Return in
uSD (01/31/16-12/31/17)



|Bal. Lig Alts Muni

;Developed Non-US Equity

iEqunv Long Short

[Diversified

’;Macro
|Core Bonds

ﬁﬁxtended Credit

|cash
|Grand Total
[Strategic Benchmarks
:‘OW/UW vs. Benchmark

r the J.P. Morgan Core Ad

Fund Name
|Fidelity 500 Index Fund
Isix Circles US Unconstrained Equity
‘,JPMorgan BetaBuilders Asia De@oped ETF
LiPMorgan BetaBuilders Canada ETF
EJPMorgan BetaBuilders Europe ETF
[JPMoréan BetaBuilders Japan ETF
?Six Circles Intl Unconstrained Equity
INeuberger Berman Long Short Equity
K2 ALTERNATIVE STRAT-R6
PIMCO Mortgage Opportunities
AMERICAN BEACON AHL MGD-R5
16C TAX AWARE BOND FND
E’Fidelity Interm Muni Inc
{PIMCO Income Fund

ix Circles Tax Aware Ultra-Short Duration
[VANGUARD INTERM-TERM GOVT BD
IVANGUARD SHORT-TERM TREASURY
[VANGUARD TAX_EXEMPT BOND ETF
|ISHARES BROAD USD HIGH YIELD
|Lord Abbett Short Duration Income O
{SIX CIRCLES CREDIT OPPORT
iCash

Ticker L

FXAIX
CUSUX
BBAX
BBCA

| eBEU

BBIP
CIUEX
NLSIX
FASRX

| pmzix
AHLIX

CBTAX
FlQzX

28.50%

12.00% |

1.50%
1.50%

1.50% |

3.00%
8.00%

nanaged by th

Fixed Income &Cash | Liquid Alternatives |

1.00%
2.00%
1.50%
0.50%

5.00%
1.00%
39.00%

J.P. MORGAN CORE ADVISORY PORTFOLIO

PAKTUYECKMIM COCTAB MOPTAOEAS




CPABHVMBAEM

beH4YMapk CocTas nopTdheas

MSCI World USD Net

55% AKLMA 56%
Bloomberg 1-15 Yr Blend 30% OBAUrALUU 35%
HFRX Global Hedge Fund Index 10% AVKBUAHBIE QABTEPHATMBbI YA

Bloomberg U.S. Treasury Bills: 1-3 Months 5% KpatkoCcpoyHble OOAMIALLUM M HOAMYHbBIE 4%



OBAUT ALK

beHuYMapk B nopTtdene
Bloomberg 1-15 Yr Blend OCTAAbHbIE OOAMIALMM (B OCHOBHOM
(MYHULMNAABHbIE) 30% 30%
KOPMNOpATMBHbIE)
iShares Broad USD High Yield (USHY) 1%

Six Circles Credit Opportunities (CRDOX) 5%



SIX CIRCLES
CREDIT

OPPORTUNITIES
(CRDOX)

60,31% KOpNopAaTUBHbIE
OOAUTALLMM




SIX CIRCLES CREDIT
OPPORTUNITIES (CRDOX)

KpeAnTHOE KQYECTBO

o 84,24% CnekyAdTMBHOIO KAQCCA,
o 7,46% PEUTUHIOM HMXKe B

¢ 6% 6e3 peENUTHUHIA




BLOOMBERG 1-15 YR
BLEND (1-17) TOTAL
RETURN IN USD:
BLOOMBERG 1-15 YR.
BLEND (1-17) INDEX

Bloomberg Fixed Income Indices December 15, 2023

Bloomberg US Municipal Index

This document is intended to be read in conjunction with the ; these documents
collectively constitute the index methodology for this Index.

The Bloomberg US Municipal Index is a flagship measure of the US municipal tax-exempt investment grade bond market. It
includes general obligation and revenue bonds, which both can be pre-refunded years later and get reclassified as such. The index
was created in June 1997, with history back to January 31, 1980.

Index ID 730

Base Currency Index 100730US / LMBITR: Total Return USD Unhedged
Ticker

Currency Principal and interest must be denominated in USD

Credit Rating Securities must be rated investment grade (Baa3/BBB-/BBB- or higher) using the middle
rating of Moody's, S&P and Fitch; when a rating from only two agencies is available, the
lower is used; when only one agency rates a bond, that rating is used

Minimum Liquidity e Parvalue of at least $7mn

Requirements .
9 e Issued as part of a transaction at least $75mn
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« email: ekaterina@baeva.su

e« CcaumT: baeva.finance

* TeAerpam KaHAA

* https://t.me/BaevaFinance
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