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Mo3uumnn no caenkam, 3aknoyeHHbIM B RuTerminal unm sarpy>eHHbIM B Hero

® [losuumun. Fx — B aTom pasgene onucaHbl nosuumm fx, ixSwap no caenkam, 3akntoyeHHsIM B RuTerminal unu 3arpykeHHbIM B HEro
O TMosuumn. Fx Ccies — OTYeT NpegHa3HayeH Ans oToGpaXkeHWst No3nLMiA B paspese BantoT.
O Mosuumn. Fx Pairs — OT4eT npegHasHayeH ans otobpaxeHns no3vuuii B paspese BasntoTHbIX nap.
® [losuumn. Securities — B aTom pasgene onucaxbl no3uumm Securities no caenkam, 3akntodeHHbIM B RuTerminal unu 3arpyxeHHbIM B HErO
O Performance attribution — AHanus achekTUBHOCTU MHBECTULMIN — HAaBOp METOLOB, UCMOSIb3YEMbIN AN 06BACHEHUS!, NoYeMy
[OXOOHOCTb NopTdhens oTnmyanacb oT goxogHocTtn benchmark.
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Active management effect — 3dpchekT akTnBHOro ynpaenenus (Active management effect) — ato cymma acpcpekros Allocation,
Selection u Interaction.

Allocation effect — M3mepsieT cnoco6HOCTb yNpaBnsioLLEro yBeNnyMBaTb BEC CErMEHTa C BbICOKOM JOXOAHOCTLIO U YMeHbLUaTb
BEC CEKTOpa C HU3KOW JOXOAHOCTbLIO.

Interaction Effect — 3dpdekT B3anmopericteums (Interaction Effect) nsmepsiet cosokynHoe snusHme

adpekToB Allocation n Selection.

Selection Effect — N3mepsieT cnocobHOCTb ynpaensitoLiero BelbupaTtbh Ans CeKTopa UHCTPYMEHTbI C BbICOKOW LOXOAHOCTbIO.
ROR. Time Weighted — BugxeT Portfolio ROR. Time Weighted npeagHasHayeH aHanmaa noptdeneii LieHHbIX Bymar:

Portfolio ROR. Portfolios — PositionSecRorPortfolio.png

Portfolio ROR. Securities — PositionSecRorSecurities.png

Portfolio ROR. Dynamic — PositionSecRorDynamic.png

Portfolio ROR. Cashflows — PositionSecRorCashflows.png

Portfolio ROR. Deals — Clipboard02.png

O Portfolios Position — BugxeT Portfolios Position oTo6paxaeT no3uuum no TOproebIM KHUram 1 Ux AeTanusauuto:
® [losuumn. Treasury — B aTom pasgene onvcaHbl no3vumnm Treasury No CAenkam, 3akntoyeHHbIM B RuTerminal unu 3arpy>eHHbiM B HErO
O TMosuuumn. Treasury. Average — OTtuyeT CpefHsia No3vumsa npeaHasHavyeH Ans nonyvyeHns MHopMaumm 0 COCTOSIHAN akTUBOB U
naccuBoB GaHka No COCTOSIHUIO Ha AaTy oTyeTa.

HokymeHTaums Cocdp1Ben © Bee npaBa 3alyLLeHbI.
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