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[JoxoOHOCTb aKTMBOB 3a 1 ron

Akumn CLWA (MHoekc S&P 500)

AKUNK PO (MHAeKC MoOCBUpHK)

3onoTo (UeHsbl cnoT)

HepswanmMocTs CLUA (MHaoekc REIT)

KopnopaTuBHble obnuraumn CLUA (MHoekc S&P 500 bonds)
EBpo

Honnap CLUA

Cepebpo {UueHbl cnoT)

HOaHb

HeaBmKNMocTe MockBbl (MHAeKC MREDC) 10.56%

JenosuTel B py6nax (mHaekc OKID) 9.62%

Jeno3nTel B pybtnax TOP10 (nHaoekc OKID 10) 8.19%

VHpnaumMa 7.61%
HenBrAMMOCTL MoCKBbI (LieHa KB. MeTpa) - 7.02%

KopnopaTweHele obnuraunm PO (MHoekc RUCBTRNS) 2.41%

Ob6nvraumn thegepanbHoro saima PO (MHaekc RGBI) {  0.76%

53.87%

45.14%

41.96%

38.24%

31.10%

7.10%

I
1
1
2
1
1
1
1
1
1
|
1
1
|
1
1
1
]
1
1
]
1
1
]
1
1
1
1
1
1
1
1
1
1
1
1

60.99%




2004 - 2023

[JoxoOHOCTEL akTWBOB 3a 20 net

Axuwnwn CLUA (MHpoekc S&P 500) 15.98%

3onoTo (UeHbl CnoT) 14.57%
HenBu#uMocTh CLUA (MHpoekc REIT) 14.48%
Akuumn PO (MHaoekc MocBupku) 13.94%

Cepebpo (LeHbl CNoT) 13.35%

11.72%

HepBn#KWMoOCTE MOCKBBI (LleHa KB. METpa]

KopnopaTueHble obanraumn CLUA (MHaekc S&P 500 bonds) 10.24%

WHnauma 8.24%
obnuraumu hepepansHoro 3akima P® (MHoekc RGBI) 8.19%
KopnopaTweHble obnurauvw PO (MHaekc RUCBTRNS) 7.84%

t0anb 6.47%

Honnap CLUA - 5.73%

EBpO - 5.08%,
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CKOJIb3A1laAa peaJIbHaH AOXOAHOCTD, 10 JIeT
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CKOJIb3A1lasl peaJibHadA A0XO0AHOCTh, 10 jieT

—— WHaoekc MocOWMp»n NOMHOM OOX0OHOCTH

I
2014

I
2015

I
2019

I
2020

I
2021

I
2022

I
2023

I
2024



CAGR

CKOJIb3ALlasl peajibHaA A0X0AHOCTb, 10 jeT

Rolling real CAGR (window=10 years)
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https://okama.io/portfolio?tickers=MCFTR.INDX,GC.COMM&weights=50,50&ccy=RUB&first_date=1997-01

PUCK — «OCTPOBOK CTA0OHUJIbHOCTH>»
S&P 500 TR
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FoaoBOI PUCK (CTaHAapTHOE OTKNOHEHWe AoXoaHOCTH). CKonb3awas 10 net
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'paHunia 3pPeKTUBHOCTHU
2004 - 2023 (20 neT)
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CAPE10 Illnnnepa

Poland
Turkey
China
Singapore
Hong Kong
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KoHTaKTbI:
sergey@rostsber.ru
+7 929 593 9971



