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XapakTepucTuKka ¢poHAA

e UmymectBo ¢oHja pa3MeliaeTcsi He TOJBKO B aKLUMM, HO W B OGJHMraluu |
AQHAJIOTUYHbIE LleHHble 6yMark 6e3 CEeKTOPHBIX U reorpaduyecKix OrpaHuueHUH
MakcumyM 60 % CTOMMOCTH MMyLiecTBa GOH/A COCTABJSAIOT UHBECTHULIUH B PUCKOBbIE
HMHCTPYMEHTHI (B aKLMH U M0J06HbIE HHCTPYMEHTbI)

He menee 40 % croumocTu uMylecTBa $oHAA 6yAyT COCTaB/IATb KOHCEPBATHUBHbIE
HMHCTPYMEHTHI (06/IMraliiy U M0J06HbIe HHCTPYMEHTbI)

MunuMyM 50 % HUHBeCTULMH GyLyT obecredeHbl B YELICKUX KPOHAX

WHBecTHLMY, CBs3aHHble C PBIHOYHBIMH, BaJIOTHBIMH, HpoLeHTHbIMH, KpeauT, a
TaKXKe PUCKaMU He/J0CTaTOYHON JIMKBH/HOCTH

AUHAMMKY CTOUMOCTb IHBECTHLIMOHHOrO Nast

1,08
1,06
1,04
1,02
1,00
0,98
0,96 + T T T T T T T T T
© © © © © o o o o o
< S < = < < S DS < =
) ) N o — — %) v N o
o o [} S — o =} o e} o
1 mecay, 3 mecsiua 6 mecsaues  YTD C MOMEHTa ero Co3/laHusi
0,19%  0,77% 1,47%  8,65% 3,81%p.a./ 6,14%

HauGosib1nas no3unus B akTuBax poHga

iShares Core S&P 500 UCITS ETF 9,44%
CZGB Float 12/09/20 Ceska republika AA- 8,73%
iShares EURO STOXX 50 UCITS ET 6,30%
SPDR S&P 500 ETF Trust 6,24%
Vanguard S&P 500 ETF 4,39%
Xtrackers DAX UCITS ETF 3,92%
Lyxor Japan TOPIX DR UCITS ETF 3,39%
CS Float 03/08/23 2,99%
NIBCAP Float 11/10/23 NIBC Bank NV BBB+ 2,83%
Xtrackers MSCI Emerging Markets 2,63%

OcHoBHbIe JaHHbIe 0 PoHAe

3TAJIOHHOW Neproz 5.3.18-31.10.19

Tun donga

c6a/laHCUPOBAHHbBIN CMelIaHHbIH

HauBbicuiee npencraBjeHre aKTUBOB aKLlHﬁ

Basntora ¢ponzpa
06beM Poup

CzK
1034,9 mua. CZK

BosHarpax/eHrue NHBeCTUIIMOHHON KOMIIAHUHU 1,4%

BerynuTtenbHbIH c60p 0%

BrixoaHO# c60p

0%

NoKa3aTeJib

BosatunbHOCTS (CTp.) 4,58%
VaR (99%, 1 M) 3,09%
MaKCUMaJlbHas najieHue 5,27%
Cpe/iHss1 U3MeHeHHas 3pesIoCThb 0,52
CpezHssl OXOAHOCTDb K IOTaLIeHUI0 0,70%
CpeaHM KynoH 0,86%
Bcero no3unuit 35
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KoHcepBaTHBHbIE HHCTPYMEHTBI

\

40%

100 %

OnacHble HHCTPYMEHTBI

0%

60 %
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WHBecTMIIUM B aKuu U poHoBbie ETF
55% JloJ1st aKIM# ¥ aKLMOHEepHBIX akuui ETF 51,45%
U3MeHeHUe 3a MOCJAeHUM Mecs] -1,96%

PacnipefiesieHre o6siMranyi mno Ba
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EUR 61%
USsD 35%
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WHBeCTHIUHU B 06/IUTal MU

55%
Jlosisi 06Mrauuii MHBECTUIUM 35,25%

45% U Me 3a MOC/IeAHUM Mecs| -3,79%
35% Pacnpesie/ienye 06Mranyii o BaoTaM
25% CZK 76%
15% EUR 17%
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Pa36uBKa M0 pedTHHTY

2,00

1,50 - AA 40%
1,00 - A 23%

0,50 A BBB 38%
0,00

OTKpblTbIe NMO3ULIUU B lleOCTpaHHOﬁ BaJIl0OTe BO BpeMeHHU
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B COOTBETCTBUHM C BaJlIIOTOH HWHBECTULJMOHHOI'O MHCTPYMEHTA

20% —_——l EUR Jons no3unuit USD 12,60%
W3MeHeHHe 3a OCAEJHUM Mecsl] 1,71%
15%
N Jlons mo3unuii EUR 9,14%
10% V3MeHeHUe 3a MOCAeJHUI Mecsl] 0,89%
5%
BoiziesieHue BasOThI
0%
5% CzZK 76%
usb 13%
EUR 9%
PLN 3%
BHUMAHHE

B COOTBETCTBMM C HOPMOW 3aKOHa, /IeHCTBUTEbHON [/ 06/1aCTH KOJIJIEKTHBHOI'O MHBECTHPOBaHMsA, mpeAynpexjgaeM, yTo 3p¢deKTHBHOCTL $oHAA U
OT/le/IbHBIX GMHAHCOBBIX MHCTPYMEHTOB B MOpPTQesie He rapaHTHpPyeT Takylo ke 3Gp(PeKTUBHOCTb B Noc/e/youie nepuosbl. CTOMMOCTb UHBECTHIMU U
NpUGELIb Ha MHBECTHIMM MOTYT KoJiebaThbCs, ¥ OKyHaeMOCTb IepBOHAyajbHO MHBECTMPOBAHHOM CyMMbl He rapaHTHpoBaHa. MHBecTunuu B GOHJ
KOJUIEKTMBHOI'O MHBECTHPOBAHHUSA He MOJYMHAIOTCA PeXUMY CTPaxXoBaHMA BKJIaZoB. MHpopManus, cojepxallas JMHAMMKY GUHAHCOBBIX HHCTPYMEHTOB B
noptdesie B MPOLLIOM, MPUBEJEHa C NepBOTO JHA, B KOTOPbIH QUHAHCOBBIM MHCTPYMEHT 6blL1 BKJIIOYEH B MOpTdesb, HCTOYHUKOM JAaHHBIX SBJIAETCS
cucteMa Bloomberg. /IMHaMuKa NO3ULME B HHOCTPAHHOH BaJIOTe MePecaUTHIBAETCS C YKa3aHHOH BaJlOThI HA YewICKHe KPOHbI N0 akTyasbHoMy Kypcy CNB
/YelICcKUN HAaLMOHAIBbHBIN GaHK/, MPUObLIb MOXET YBEJHYUTBCS WK YMEHbLUIMTBCS BCJIEACTBUE KOJeGaHUs BaJIOTHBIX KypcoB. [Io/Hble HaMMeHOBaHHsA
GoHZI0B M OCTa/bHbIe JaHHble, BKJIIOYasd HHPOpMaLHio 0 c6opax M HMHBECTHLMOHHBIX PHMCKAX, CTAaTyC W Kjwo4yeBasd WHPopMauuA A HUHBECTOPOB
[IpUBE/EHBI Ha YELICKOM sI3bIKe Ha www.rfis.cz.



