AssetAllocation.ru

JaHHble: baHK Poccuum - cbr.ru, MockoscKkas Bupyka - moex.com, Poccrar - gks.ru, MopTtan o HeABMXKMUMOCTY -
AeK.

MNepuopbl

2003 2004 2005 2006
UHCTpYMEHTbI 2002
WHaeke MocBupku —o— 319 614% 7,3% 83,1% 67,5%
WUnpekc MocBupku 10 585 72,7% 59% 62,5% 91,5%
NU®a 'fobpbiHa HUKNTUY' — 1852 40,8% 19,5% 87,8% 47,8%
MU®o 'Mnbs Mypomer' 7569 21,0% 13,5% 13,7% 8,1%
3onoto, baHk Poccum, rp. 3485 12,8% -11% 21,5% 13,4%
Cepebpo, BaHk Poccuu, rp. 439 248% 8,0% 365% 31,8%
Aonnap CLUA M7 -73% -58% 3,7% -85%
Espo 31 12% 27% -96% 15%
¥unbé B Mockse, T.p./m? 33,9 28,5% 15,0% 31,7% 68,2%
Foc. o6aurauum RGBITR —e— 1000 316% 7,8% 122% 6,3%
Kopn. o6auraumm RUCBITR —e— 100,0 181% 6,5% 7% 9,0%
[AenoauTbl py6. fo 1 ropa 100,0 11,5% 9,7% 91% 8,2%
MNoptdens nexxe6oku === 100,0 24,9% 10,6% 41,0% 231%
WUnnayma, Pocctat === 100,0 12,0% 11,7% 10,9% 9,0%
WUHaekc S&P 500 B T.p. —o— 280 171% 2,7% 6,8% 3,9%
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Oonnap CLLA

Poccua, 2003 - 2021 rr. 5 ner 10 ner 18 ner
metrinfo.ru, YK 'C6ep6ank Ynpasnexue AKtusamu' - sherbank-am.ru 2016-2020  2011-2020 2003 - 2020
2000 2010 A% 2011 Ak ASK. 013 ASK oin ASK. e BEK. ooic ASK ASK. 018 ASK 019 ASK 00 ASK 4Mm. anp. puUCK [OXOA POCT pPUCK AOXOA POCT PUCK A0XOA POCT
2010 2011 2012 2013 2014 2017 2019 2020 2021 2021 St.D %ros. pas StD %roa. pas St.D %roa. pas
121% 232% 1688 -16,0% 1402 52% 1475 2,0% 1504 -7,1% 1397 26,1% 1761 26,8% 2233 -55% 2110 12,3% 2369 28,6% 3046 8,0% 3289 7,8% 3544 13% 13,3% 1,87 15% 69% 1,95 41% 13.8% 10,31
154% 254% 3932 -18,3% 3213 56% 3395 -3,8% 3266 -6,9% 3040 30,3% 3960 24,2% 4919 -162% 4122 1,6% 4187 27,6% 5344 0,6% 5377 37% 5574 16% 63% 1,36 17% 32% 137 47% 131% 9,20
138% 26,8% 8257 -26,8% 6042 7,3% 6484 56% 6844 -19,6% 5504 37,6% 7575 27,3% 9642 -3,5% 9307 11,4% 10364 357% 14064 6,8% 15023( 56%| 15864 14% 14,7% 1,98 20% 62% 1,82 43% 123% 811
612% 17,1% 18365 8,5% 19926 12,0% 22323 51% 23456 -21,4% 18437 351% 24913 13,3% 28233 11,6% 31521 2,7% 32361 14,1% 36928 8,4% 40017| -0,7%| 39729 4% 9,9% 1,61 13% 81% 218 18% 97% 529
203% 302% 1383 17,8% 1630 -07% 1619 -22,1% 1262 70,1% 2146 16,6% 2502 -9,7% 2260 6,2% 2401 19,0% 2857 53% 3008 48,2% 4450| -4,8%| 4244 19% 12,3% 1,78 26% 124% 3,22 20% 152% 12,80
641% 76,1% 29,83 -92% 27,08 87% 2944 -29.0% 2063 40,3% 2894 12,8% 3264 -4,0% 3132 -1,0% 31,00 10,2% 3416 3,9% 3548 751% 6211 1,2% 6286 30% 13,7% 1,90 27% 7.6% 208 29% 159% 1415
29% 08% 30,48 56% 3220 57% 30,37 7,8% 32,73 719% 56,26 29,5% 72,88 -16,8% 60,66 -50% 57,60 20,6% 69,47 -10,0% 61,91 19,3% 7388 07% 7438 16% 03% 1,001 25% 9,3% 242 20% 48% 2,32
71% 9% 40,33 33% 41,67 35% 40,23 11,8% 44,97 520% 68,34 166% 79,70 -19,9% 63,81 7,0% 68,87 154% 79,46 -127% 69,34 30,8% 90,68 -0,6% 9045 19% 26% 1,44 20% 84% 225 16% 58% 274
-252% 165% 1382 164% 1608 04% 1614 33% 1667 17,3% 1955 -60% 1837 -89% 1674 -25% 1633 55% 1723 3,6% 1785 162% 2075 50% 2178 8% 25% 1,43 9% 41% 1,50 21% 106% 6,13
416% 85% 2591 7.2% 2777 143% 3174 0,6% 3193 -127% 2789 28,0% 3569 159% 4136 12,8% 4665 21% 4764 20,0% 5716 85% 6205 -27% 6039 6% 11,7% 1,74 11% 91% 239 13% 107% 620
23,7% 13.9% 1945 62% 2065 86% 2242 88% 2439 -1,4% 2404 18,8% 2855 10,8% 3163 12,3% 3552 4,4% 3709 14,3% 4239 83% 4589 -04% 4571 3% 10,0% 1,61 5% 90% 236 8% 88% 459
109% 7.0% 1988 56% 2100 67% 2241 67% 2392 69% 2558 101% 2816 7.4% 3024 62% 3212 56% 3393 56% 3583 3,0% 1% 57% 132 2% 65% 187 2% 7,6% 372
761% 247% 4470 -02% 4462 62% 4740 -38% 4559 O97% 5002 29,8% 6492 10,3% T161 4,8% 7505 11,0% 8326 184% 9856 21,1% 11941 6% 130% 1,84 10% 10,3% 2,67 20% 148% 11,94
88% 88% 2270 61% 2408 66% 2567 65% 2734 114% 3045 12,9% 3438 54% 3624 25% 3715 43% 3874 3,0% 3991 4,9% 4186 27% 4300 1% 40% 122 3% 63% 184 3% 83% 419
284% 125% 38,34 56% 4049 7,0% 4332 39,7% 60,50 91,5% 11583 28,6% 1490 -8,8% 1358 13,6% 1543 11,9% 1727 158% 2000 38,7% 277,5 121% 3110 15% 132% 1,86 27% 219% 724 24% 136% 992
2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
2003 - 2021 rr.
31 pekabpa 2002 r. = 100%
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Soteen, o HayeHMA B POCCUMCKUX pybAsx.
oy MpadvKK NO LeHaM Ha KOHeL, mecaua.
He aBnaeTca MHBECTULIMOHHOMN peKomMeHaaL e,
*
UHCTpYyMeHTbI:



