AssetAllocation.ru Poccusa, 2003 - 2022 rr. 5 net 10 ner 20 ner

[DaHHble: BaHK Poccum - cbr.ru, Mockosckas Bupika - moex.com, Poccrart - gks.ru, Moptan o HeasmmumocTty - metrinfo.ru, YK 'Mepsas’ - first-am.ru 2018 - 2022 2013 - 2022 2003 - 2022
Nepuoa! ASK- 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 “* 2013 2014 2015 2016 2017 A% 2018 A% 2019 P 2000 AN 2021 AX pppp ASK. PWCK AOXOA POCT  pUCK AOXOA POCT  puck Aoxop  poct
UHCTpyMEHTbI 2002 2012 2017 2018 2019 2020 2021 2022 St.D %roa. pa3 St.D %rop. pas St.D %rop. pas
MHaekc MocBupsku —e— 39 614% 73% 831% 67,5% 11,5% -67,2% 121% 23,2% -169% 52% 1475 2,0% -,1% 26,1% 26,8% -55% 2110 12,3% 2369 28,6% 3046 8,0% 3289 151% 3787 -431% 2154 25% 04% 1,02 21% 39% 146 41% 100% 675
MHaekc MocBupskm 10 —e— 585 72,7% 59% 625% 91,5% 0,9% -63,2% 154% 254% -183% 56% 3395 -3,8% -60% 303% 242% -162% 4122 16% 4187 27,6% 5344 0,6% 5377 83% 5822 -30,6% 4039 19% -0,4% 098 19% 18% 1,19  46% 10,1% 6,91
®oHA POCCHIICKMX aKUMiA —— 1852 408% 195% B87,8% 478% 9,3% -71,0% 138% 26,8% -268% 7,3% 6484 56% -19,6% 37,6% 27,3% -3,5% 9307 11,4% 10364 357% 14064 6,8% 15023 14,0% 17126 10173 25% 1,8% 1,09 23% 46% 157 43% 89% 549
®oHa poccuiickux o6 anraumii —— 7569 210% 135% 137% 81% 7,9% -29,5% 61,2% 17,1% 8,5% 12,0% 22323 51% -21,4% 351% 13,3% 11,6% 31521 2,7% 32361 14,1% 36928 8,4% 40017 -1,4% 39455 40206 5% 50% 1,28 14% 61% 180 18% 87% 531
30070, BaHk Poccuy, rp. 3485 12,8% -1,1% 21,5% 134% 223% 255% 293% 302% 17,8% -07% 1619 -221% 701% 166% -9,7% 62% 2401 19,0% 2857 53% 3008 482% 4450 -36% 4298 402 20% 113% 1,71 26% 97% 2,53 20% 13,1% 11,77
Cepebpo, BaHk Poccuu, rp. —— 439 248% 80% 365% 318% 7% -9,6% 64,1% 761% -9,2% 87% 20,44 -29,9% 40,3% 12,8% -40% -1,0% 31,00 10,2% 34,16 3,9% 3548 751% 62,11 -12,2% 54,54 -1,1% 5395 31% 11,7% 1,74 28% 62% 1,83 29% 134% 12,29
Donnap CWIA 31,78 73% -58% 37% -85% -68% 197% 29% 08% 56% -57% 3037 7.8% 719% 295% -168% -50% 57,60 20,6% 69,47 -10,9% 61,91 193% 7388 06% 7429 -53% 7034 13% 41% 122 25% 8:8% 2,32 19% 41% 221
Espo 3311 112% 27% -96% 15% 36% 153% 71% -91% 33% -35% 40,23 118% 520% 166% -19,9% 7,9% 68,87 154% 79,46 -127% 69,34 308% 90,68 -7,3% 84,07 -100% 7566 17% 19% 1,10 21% 65% 1,88 16% 4,2% 228
Hunbé 8 Mockse, T.p./m? — 339 285% 150% 31,7% 682% -1,7% 455% -252% 16,5% 164% 0,4% 1614 33% 17,3% -60% -89% -25% 1633 55% 1723 3,6% 1785 162% 2075 185% 2458 2,3% 2514 7% 9,0% 154 9% 45% 1,56 20% 105% 7,43
Toc. o6amrauun RGBITR —e— 1000 316% 7.8% 122% 63% 7,8% -7,6% 41,6% 85% 7,2% 143% 3174 0,6% -127% 28,0% 159% 12,8% 4665 2,1% 4764 20,0% 5716 85% 6205 -4,9% 5898 3,7% 61,7 8% 56% 131 12% 68% 193 13% 95% 612
Kopn. o6uraumm RUCBITR —e— 1000 181% 65% 7% 9,0% 65% -11,7% 237% 139% 62% 86% 2242 88% -14% 18,8% 10,8% 123% 3552 44% 3700 143% 4239 83% 4589 -0,1% 4587 83% 4966 5% 69% 140 6% 83% 222 7% 83% 497
Noprdens nee6okm 1000 249% 10,6% 41,0% 231% 132% -250% 761% 247% -02% 62% 4740 -38% 97% 298% 103% 4,8% 7505 11,0% 8326 184% 9856 211% 11939 30% 12206[-144%) 10523 13% 70% 1,40 12% 83% 222 20% 125% 10,52
MHdnauns, Poccrat 1000 120% 117% 109% 9,0% 11,9% 133% 88% 88% 61% 6,6% 2567 65% 11,4% 129% 54% 2,5% 3715 43% 3874 3,0% 3991 4,9% 4186 84% 4537 11,9% 5079 3% 65% 137 4% 71% 198 3% 85% 508
MHaeKc S&P 500 B py6asx —e— 280 171% 27% 68% 39% -35% -264% 284% 12,5% 56% 7,0% 433 39,7% 91,5% 28,6% -88% 13,6% 1543 11,9% 1727 158% 2000 38,7% 2775 27,6% 3541 -23,7% 27040 21% 11,9% 1,75 30% 201% 6,23 25% 12,0% 9,66
[DenoswuTsl py6. Ao 1 roaa 1000 115% 97% 91% 82% 7,5% 7,9% 109% 7,0% 56% 67% 2241 67% 69% 10,1% 7,4% 62% 321,2 56% 3393 56% 3583 3,9% 3723 39% 3867 7,9% MT4 1% 54% 130 2% 64% 186 2% T4% 417
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3HayeHuA B POCCUMNCKUX PyBAsX.
IpaduKM NO LeHam Ha KoHel, mecAua.
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UHCTPpYMEHTDbI:
3on0T10, baHKk Poccuum ~— Cepebpo, baHK Poccun MNopTdenb nexeboku —e— MHAaeKkc Mocbupsku o NHpekc Mocbupxu 10
——+—— WHaekc S&P500 B py6b. e POHJ, POCCUMCKMX QKLU e DOHI, POCCUMICKMX OBAUTALNIA ——e—— [oc. obauraumn RGBITR o Kopn. o6anraumm RUCBITR
unbé 8 Mockse, m? NHoNauma, PocctaT [enosutbl py6. o 1 roga Espo Lonnap CLLA




