Portfolio ROR. Time

Weighted

Bumxet Portfolio ROR. Time Weighted npegHasHayeH aHanusa noptcenen LeHHbIX bymar:

1. Rate Of Return,
2. Profit & Loss,
3. [vHamukm nsmerenust RoR, P&L,

4. OTOoGpaxeHne Ux CTPYKTYpbl, AEHEXHbIX MOTOKOB U CAESOK.

YouTube

BugxeT cogepxut 5 Tabnuy ¢ AaHHbIMK, Tabnuua Portfolios siBnsieTcst OCHOBHOM.

Portfolio ROR. Portfolios
Portfolio ROR. Securities
Portfolio ROR. Dynamic
Portfolio ROR. Cashflows
Portfolio ROR. Deals
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ECSMECEN  Dynamic | Cashflows | Deals

RUQQ0AQZZIR4 26.05.2033 1000
RUD00A101QM3 1000
RUQQOA101WFS 21.07.2 1000
Pocugr1P4. RUDODAQIXQK2 22.04.20 1000
C6ep6ark-001P-SBER19 RU0Q0A102CU4 17.11.2023 1000
C®O BTE PKC-1-01-06 0A1032P1 01.12.2030 1000

RU0Q0A104WI1 22.06.2026 1000
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. RoR Time Weighted

. P&L, obwuii n KynoHHbIV (AMBUAEHAHbIN)

. BPV, YTM/YTO, CY, CY Modified, Dur, Dur Modified, Convexity 4onroBbix UHCTPYyMEHTOB
. PbiHOUYHBIE CTOMMOCTM NopTdenen Ha AaTbl HAa4Yana u OKOHYaHWs

. [leHexHble NoToku no nopTdensm

a b WON =

Portfolio ROR. Securities

Securities. Cashflows | Deals

RUOODAOZZIR4 26.05.2033 1000 28931

101QM3 1000

B35 1f R 101WF5 210 1000 9 9 3 8 7.7563

PocudT1P4 RUOO! QK2 22.04.2027 1000 8730 E: L 11508
CBep6ank-001P-SBER19 RUOODA102CU4 17.11.2023 1000 5 8 8.4347
CPO BTE PKC-1-01-06 RUO00A1032P1 01. 1000 8. 28 9.4361 8. 9.8103

MTC-001P-21 RUOCDA104WI1 2.0 6 1000 0 9.0496 9. 9.0111

CocrtaB BblbpaHHOro noptdens:

. VIHCTpyMeHTbI, No3uumumn Ha AaTthl Havana u OKOHYaHus otyeTa,

. JoxogHocTn RoR Time Weighted no3vnuuii n peiHka, pacyeT crnipeaa Mexay HAMU

. fdoxoabl no 6ymaram BbibpaHHOro NopTdens — OBLLMA U KYNOHHBIV (AMBUAEHAHbIN)

. BPV, YTM/YTO, CY, CY Modified, Dur, Dur Modified, Convexity 4onroBbix UHCTPYyMEHTOB
. PblHOYHBIE cTOMMOCTU MHCTPYMeHTOB 1 x HKM Ha gatbl oTyeTa

. [eHexHble NOTOKM B pa3pese MHCTPYMEHTOB (CAENKM, BbinnaTbl BMUTEHTA, KOMUCCHN)

DA WN =

Portfolio ROR. Dynamic
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M3ameHeHus nopTdens B TedeHne cpoka otyeTa. Cpok oTyeTa pasbuBaeTcs Ha AvanasoHbl AaT ¢ ykazaHHoW nepuoguyvHocTeio (Weekly, Monthly,
Quarterly...)
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RoR Cumulative — HapalleH1e JOXOAHOCTM C HaYana oTyeTa no AaTy wara
RoOR wara — goxogHocTb NopTdens B Auana3oHe AaT wara

P&L Cumulative — HapaleHve P&L ¢ Havana otyeTa no gaty wara
P&L wara — nsmepenve P&L noptdens B AnanasoHe aar wara

. Market Value — nameHeHve pbIHOYHOI CTOMMOCTU NOPTAens B Te4eHne gat otyeta

. Market Value Change — n3ameHeHune ctommocTu noptdens B Avana3oHe AaT wara, ykadaHHoe B nMpoLeHTax
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OTtuer 0T06pa)KaeT BCe OBWXEeHUA OeHeXHbIX cpencTs no nopchemo B Te4yeHne CpoKa oT4eTa. OTOGpa)KaIOTCH nraTexu No NoKynke 1 npoaaxe

6ymar, nnaTexmn aMmTeHTa n KOMMccun.

Portfolio ROR. Deals

Dyynamic Cashflows
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OtyeT oTOGpaxaeT BCce caenku no BelbpaHHOMY NopTdento, 3akroYeHHbIe B TEYEHNE CpoKa OTyeTa.

OT4eT coaepXuT MNonsl, ONUCbIBatoLLME OCHOBHbIE NapaMeTpbl CAENOK.

Teopwua

BHYyTpeHHss HopMa AOXOOHOCTU, OBLLEeNpuHATOe cokpalleHne — .. (BH[) — aTo npoueHTHas cTtaeka, Mpy KOTOPON CyMMa ANCKOHTUPOBAaHHBIX

OeHeXHbIX MOTOKOB ( ..) paBHa 0.

.. paccunTbiBaeTCs Ha OCHOBaHWMM NOTOKa NnaTexewn, AMCKOHTUPOBAHHOIO K AaTe pacyeTa (AaTe nepBoHavanbHOW MHBECTULIMN).

MHave roBops, On4a noTtoka nnaTtexen .. BHYTPEHHAA HOpMa AOXO4HOCTHU .. PaCCHUTbIBAETCA U3 YpaBHEHUA!
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roe:

,— nnatéxyepe3 net (. .)u
® . — HavanbHas UHBECTULMWS

mnu

BHyTpeHHel 4OXOAHOCTLIO AN (DUHAHCOBbIX MHCTPYMEHTOB Ha3biBAT NPOLEHTHYIO CTaBKY, NPY KOTOPOW NpuBeAeHHas CTOMMOCTb GyayLero notoka
nnaTexei no AaHHOMY (PMHAaHCOBOMY UHCTPYMEHTY COBMadaeT C ero pbIHOYHOW LIEHOWA.

Onpe,qenéHHaﬂ Taknum o6paaoM BHYTPEHHAA JOXOAHOCTb paBHa BHyTpeHHeIZ HOpMe JOXOAHOCTU UHBECTULUN.

YnpasneHue
ynpaBneHme ocCyLllecTBnAeTCA C NOMOLLBbK NapaMeTpoB, PACNONOXEHHbIX B NaHeNAX oT4yeTa.

Onsa ynpasrieHuUa Ncnonb3yrTcA napamMmeTpbl.

Price Twn uen MepeoveHkn — Average, Bid, Offer, Close, Open, Low, High, Official, Last, Settle.

type

Mo ymonyaHuio He 3anonHeHo, nepeoLieHka — Mo TUMY LieHbl, yka3aHHOMY B HACTPOMKE MHCTPYMEHTA.
Price Pexxum Topros nnowankv nepeoLeHku, no LeHam Kotoporo byaet nponssegeHa oueHKka Nnosunumi.
source

OTO6paxarTCs PeXMMbl TOProB C NPOAYKTaMU, AOCTYMHBIMU A1t MUHCTPYMEHTOB.
Mo yMonyaHuio He 3anonHeHo, NepeoLeHKa — Mo LieHe PEXMMA, YKa3aHHOro B HACTPOMKE MHCTPYMEHTa.

Tradeb = Cnuvcok ToproBble cHeTa nosfib3oBaTens Anst KOTopbiX ByAeT NOCTPOeH oTHeT
ooks

Report | BantoTa, B KOTOpOW npeacTaBrieH OT4eT.
ccy
K Helt npuBOASATCA CyMMbI OTYETA, PpacCYMTaHHbIE B BanioTax, OTNIMYHbLIX OT BanoTbl OTHYeTa.

Mo yMOn4yaHuto none He 3anoJyiIHeHO — UCNOoJNb3yeTCA HauuoHanbHaa BantoTa, CUCTEMHbIV napameTp.

Freque | MNepuoanyHoCTb, NpUMEHAeMas AN onpeaeneHns AaT CoBepLUeHNUst onepaumm BHyTpU AvanasoHa agat — mexay [laton Havana nepuoga v
ncy [aTon okoH4YaHust nepuoaa.

Cnucok nepnoanyHoOCTn onepauwﬁ orpaHuyeH ananasoHoOM OaT oT4veTa. B cnucke AOCTYNHbI TONbKO Te nepunoabl, onepaunn No KOTopbiM
MoryT 6bITb XOTA Gbl OAUH pas npousBeeHbl A0 AaTbl OKOHYaHMA oT4eTa.

Date 1 | [JaTa Hayana nepvopaa, 3a KOTOPbIN CTPOUTCH OTHET. o ymMonyaHuio paBHa TekyLlen aaTe.

Date 2 | [laTa okoHYaHWsi Neproaa, 3a KOTOpbIN CTPOMTCS OTYET. o yMonyaHuio paBHa TekyLen aaTte.
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