Crparterus: Monet opna

Natawauana  01.11.05
Nataananusa  05.01.17
W cTpaTerum B c MMBE (Portfolio perfomance and benchmark)
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Strategy: MoneT opna Benchmark: MMBB
Mepuoa y 11.7 net 11.7 net
LieHa nopTd Ha Havano 1 MAHpy6. 1 MAHpy6.
LieHa nopTd Ha KoHew, 20.8 MnHpY6. 2.6 MNHpY6.
[Moxon 3a BeCb nepuoAa: 1980% 164%
C ofoBasi b W MPOLIeHT): 29.7% 8.7%
FopoBas BoNaTUNbLHOCTL 3a Nepuoa: 31.8% 32.9%
by Wapna): 0.64 -0.02
Ip 3a
OeHb: -14.0% 27.1% -18.7% 28.7%
Mecsu: -27.4% 58.4% -53.1% 35.3%
3 -25.4% 97.4% -65.8% 78.4%
loa: -18.8% 243.3% -73.0% 164.3%
MnoTHocTH pacnpeaeneHluit NpubbINKM u y6bITkoB cTpaTternm (P&L Probability Distribution densities)
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One-year P&L distribution function lonoBas AOX0AHOCTE BEPOSATHOCTL OXOAHOCTH M3 NPOMEXYTKa
TOK MoneTt opna MMBB
S Moner opna oT -73% po -57.2% 0.00% 4.01%
100% 1 or -57.2% fo -414% 0.00% 2.92%
— MMBB oT -41.4% po -25.5% 0.00% 1.87%
or -25.5% po -9.7% 3.26% 8.06%
oT -9.7% po 6.1% 26.16% 28.75%
80% - oT 6.1% po 21.9% 33.28% 29.20%
oT 21.9% po 37.7% 15.82% 15.74%
or 37.7% po 53.5% 3.30% 2.21%
oT 53.5% po 69.3% 3.37% 2.55%
60% oT 69.3% mno 85.2% 3.07% 0.90%
oT 85.2% po 101% 2.25% 0.90%
or 101% po 116.8% 1.87% 1.20%
or 116.8% pno 132.6% 0.94% 0.94%
oT 132.6% pno 148.4% 1.50% 0.67%
40% oT 148.4% po 164.2% 1.76% 0.04%
oT 164.2% po 180% 1.01% 0.04%
oT 180% po 195.9% 0.97% 0.00%
or 1959% po 211.7% 0.79% 0.00%
20% - oT 211.7% po 227.5% 0.37% 0.00%
oT 227.5% po 243.3% 0.26% 0.00%
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MMBB (Portfolio and Benchmark P&L)
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Mepa pbIHOYHbIX pUckoB cTparterumn ‘lMonet opna’

C BEPOATHOCTbIO 99% Y6bITKM ynpaBnstoLero He 6yayT Hike
CuHero rpaduka.

C BEpOATHOCTbIO 1% yBbiTOK ByAeT HuxXe cuHero rpaduka, B 9ToM
cryyae Hafio CMOTPETb Ha KPacHIil rpachuik, KOTOpbIil NOKa3bIBaET
MaKC1MasTbHYI0 OXMAEMYI0 MPOCAAKY MPY YCIIOBUM, YTO OH HUXE
CuHero rpaduka.

OueHka MakcUmanbHOMNpoCcaaKu:

C BEpOATHOCTbIO 99% y6bITKM He NpeBbIcAT -15.7%.

Oxupaemasi MakcumarnbHasinpocagka pasHa -26.7%
Be3y6bITO4HbI Nepruo UHBECTUPOBAHUST

Touyka 6e3yBbITOYHOCTM (3eM1eHast ToYka Ha rpaduke) HacTynaet
yepe3 960 TOproBbIX AHEN, T.e

npu HBECTUpOBaHUM Ha 6onee Yem 960 Topr. AHe puck yBbITKOB
CTaTUCTUYECKN PABEH HyIIO.

Otcioaa, pekoMeHayeMbli Nepuo UHBECTUPOBAHUSE

oT 960 ToproBbIx AHelt T.e oT 3.81 kaneHaapHbIX NeT

Pucku cTpaTermm oTHOCUTENLHO CPOKa MHBECTMPOBaHUA

MpomexyTok  MpaHMua oaHO- MakcumanbHbii
s BpemeHn NPOLEHTHLIX YBLITKOB MCTOPUYECKHI YBLITOK
e 1 mec. -12.39% -26.74%
© Makc.npocazka ¢ BepoATHOCTbI0 99% 3 mec. -15.33% -25.69%
6 mec. -13.10% -18.24%
. o he 1ron -15.71% -18.77%
BpeMeH! 1.5ropa -11.73% -16.17%
© ToukaGeayBLITOuHOCTI 2rona -14.77% -18.85%
BHyTPVIrO,ClOBbIe pe3ynbTaTbl MHBECTUPOBaHUA NO CTpaTerun ‘Nonet opna'
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2006 ron
Mecsy 3a mecsu,%
fAHBapb 14.0%

®deBpanb 0.7%
Mapt 5.2%
Anpenb 16.6%
Main 11.8%
WioHb 10.5%
Wione 2.8%
AsrycTt 0.7%
CeHTA6pb -3.8%
OKTAGPbL -3.2%
Hos6pb 8.5%
[ekabpb 13.4%

2007 ron
Mecsy 3a mecsu,%
fAHBapb -2.7%
®deBpanb -6.6%

Mapt -7.3%
Anpenb -2.7%
Mai 4.6%
WioHb 1.2%
Wione -0.5%
AsrycTt 5.1%
CeHTA6pb 2.0%
OKTAGPbL -1.0%
Hos6pb -0.3%
[ekabpb 2.7%
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Anpenb 1.3%
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OKTAGPbL 58.5%
Hos6pb -21.7%
[exabpb 3.6%
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