Crpaterus: TaHaem
Aaranauvana 10.01.07
Aaraananusa 05.01.17

W cTpaTerum B c MMBE (Portfolio perfomance and benchmark)
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Strategy: TaHaem Benchmark: MMBB
Mepuon y 10.4 net 10.4 net
LieHa nopTd Ha Havano : 1 MnaHpy6. 1 MAHpy6.
LieHa nopTd Ha KoHew, 1 39.3 MAHpY6. 1.4 MnHpYy6.
[Moxon 3a BeCb nepuoAa: 3826% 42%
C ofoBasi b W MPOLIeHT): 42.2% 3.4%
FopoBas BoNaTUNbLHOCTL 3a Nepuoa: 31.8% 32.6%
by Wapna): 1.03 -0.19

Ip 3a

OeHb: -7.6% 16.4% -18.7% 28.7%

Mecsu: -18.1% 35.6% -53.1% 35.3%

3 -20.2% 80.7% -65.8% 78.4%

loa: -17.9% 315.7% -73.0% 164.3%

MnoTHocTH pacnpeaeneHluit NpubbINKM u y6bITkoB cTpaTternm (P&L Probability Distribution densities)
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S . Tabnuua pacnpeaeneHus BepOSTHOCTN FOAOBON A0OXOAHOCTH
One-year P&L distribution function lonoBas AOX0AHOCTE BEPOSATHOCTL OXOAHOCTH M3 NPOMEXYTKa
TOK Tangem MMBB
oT -73% po -53.6% 0.00% 4.88%
100% 7 = Tangem —MMBE or 53.6% po -34.1% 0.00% 2.58%
oT -34.1% po -14.7% 0.17% 5.85%
oT -14.7% po 4.7% 11.92% 34.41%
oT 4.7% po 24.2% 26.30% 34.62%
80% - oT 24.2% po 43.6% 17.14% 8.74%
oT 43.6% po 63% 16.72% 1.19%
oT 63% po 82.5% 3.61% 1.27%
oT 82.5% po 101.9% 2.29% 1.27%
60% or 101.9% po 121.3% 6.45% 1.70%
oT 121.3% po 140.8% 5.01% 1.23%
oT 140.8% pno 160.2% 2.42% 0.21%
oT 160.2% po 179.6% 1.74% 0.04%
or 179.6% po 199.1% 1.19% 0.00%
40% oT 199.1% po 218.5% 0.85% 0.00%
oT 218.5% po 237.9% 1.02% 0.00%
oT 237.9% po 257.4% 1.19% 0.00%
or 257.4% po 276.8% 0.59% 0.00%
20% - oT 276.8% pno 296.2% 0.98% 0.00%
oT 296.2% po 315.7% 0.42% 0.00%
t BeposTHas rogosas b
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FopoBas cTparerumu MMBB (Portfolio and Benchmark P&L)
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OueHka noTeHUManbHbIX PUCKOB cTpaTeru no metogonorum VaR (99%-confidence level Value-at-Risk and Maximu

Aansa noptdens 'TaHaem'

m Historical Drawdown)
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0% T T T T T T T T T B HAA
trading days)
Mepa pbIHOYHbIX PUCKOB cTpaTerun 'TaHaem'
C BEPOATHOCTbIO 99% Y6bITKM ynpaBnstoLero He 6yayT Hike
CuHero rpaduka.
-20% C BEpOATHOCTbIO 1% yBbiTOK ByAeT HuxXe cuHero rpaduka, B 9ToM
cryyae Haflo CMOTPETb Ha KPacHbIil rpachuik, KOTOpbIil NOKa3bIBAET
MaKCUManbHyI0 Y10 MPOCAAKY MPY YCIIOBUM, YTO OH HUXE
-26.4% CUHero rpachuka.
OueHka MakcUmanbHOMNpoCcaaKu:
MakcumaneHas npocaaka C BeposATHOCTbI0 99% y6bITKM He NPEeBbICAT -14.9%.
(Maximum Drawdown) Oxwnpgaemas MakcumarnbsHasinpocagka pasHa -26.4%
-40% ~ Be3y6bITO4HbI Nepruo UHBECTUPOBAHUST
Touka 6e3y6bITO4HOCTH (3eMeHas Touka Ha rpaduke) HacTynaet
yepe3 650 TOProBbIxX AHEN, T.e
npu MHBECTUPOBaHUM Ha 6onee Yem 650 Topr. AHe puck yBbITKOB
CTaTUCTUYECKN PABEH HyIIO.
Otcioaa, pekoMeHayeMbli Nepuo UHBECTUPOBAHUSE
oT 650 TOproBbIX AHel T.e oT 2.58 kaneHaapHbIX neT
-60% -
VaR(99%) 8 Bpevenit PUCKM CTpaTerMm OTHOCUTENLHO CPOKAa MHBECTUPOBaHMS
MpomexyTok  MpaHuua oaHo- MakcumankHeiit
Bpemenn kOB MCTOpUteCKWit yBLITOK
-80% e ° R 1 mec. 11.61% -17.03%
ES O MaKc.npocazika ¢ BepOSTHOCTbI0 9% 3 mec. -14.18% -18.43%
% 6 mec. -13.99% -21.26%
3 . o he 1ron -10.99% -17.72%
‘g BpemeHn 1.5 ropa -4.94% -6.47%
& © ToukaBeayBbITouHOCTH 2ropa ~2.712% -4.51%
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®deBpanb
Mapt
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BHyTpuroposble pe3ynbTaTbl UHBECTUPOBaHUA no cTpatermn 'TaHgem'
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2008 ron
Mecsy 3a mecsu,%
fAHBapb 14.0%

®deBpanb -9.3%
Mapt -7.8%
Anpenb 0.9%
Main 19.0%
WioHb -4.9%
Wione 1.3%
AsrycTt 0.2%
CeHTA6pb 8.1%
OKTAGPbL 21.1%
Hos6pb 1.6%
[ekabpb 9.9%

2009 roa
Mecsy 3a mecsu,%
fAHBapb 21.6%
®deBpanb 12.1%

Mapt 10.0%
Anpenb 34.5%
Mai 17.9%
WioHb 3.2%
Wione 13.5%
AsrycTt -7.1%
CeHTA6pb 3.5%
OKTAGPbL -4.2%
Hos6pb 4.1%
[ekabpb 5.0%

2010 ron

Mecsy 3a mecsu,%

AuBapb -3.1%
®deBpanb 20.3%
Mapt 5.0%
Anpenb 15.8%
Mai -0.5%
WioHb -2.6%
Wione -4.2%
AsrycTt -5.4%
CeHTA6pb 14.6%
OKTAGPbL -2.4%
Hos6pb 5.7%
[exabpb 7.7%
2011 ron

Mecsy 3a mecsu,%
fAHBapb 3.0%
®deBpanb 0.1%
Mapt 5.2%
Anpenb 0.8%
Main 9.1%
WioHb -2.7%
Wione -7.9%
AsrycTt 11.9%
CeHTA6pb 13.6%
OKTAGPbL 4.6%
Hos6pb 3.1%
[ekabpb -0.5%
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2012 ron
Mecsy 3a mecsu,%
fAHBapb 15.0%

®deBpanb -14.4%
Mapt 6.8%
Anpenb -1.2%
Main -4.8%
WioHb -3.6%
Wione 6.9%
AsrycTt -6.9%
CeHTA6pb 1.3%
OKTAGPbL -11.1%
Hos6pb 15.0%
[ekabpb -4.7%

2013 roa
Mecsy 3a mecsu,%
fAHBapb 9.4%

®deBpanb 0.4%
Mapt 10.2%
Anpenb 1.8%
Main 2.7%
WioHb 18.0%
Wione 6.5%
AsrycTt 10.8%
CeHTA6pb 24.8%
OKTAGPbL 0.2%
Hos6pb -0.9%
[ekabpb 6.0%

2014 ropn
Mecsy 3a mecsu,%
fAHBapb 6.9%

®deBpanb 15.2%
Mapt 12.0%
Anpenb -11.7%
Mai 17.4%
WioHb -1.3%
Wione 3.1%
AsrycTt 1.8%
CeHTA6pb -2.9%
OKTAGPbL 0.0%
Hos6pb -0.7%
[ekabpb 2.2%

2015 ron
Mecsy 3a mecsu,%
fAHBapb 2.1%

®deBpanb -0.9%
Mapt -0.4%
Anpenb 1.3%
Main 2.7%
WioHb -0.9%
Wione 1.4%
AsrycTt -0.1%
CeHTA6pb 1.4%
OKTAGPbL 0.8%
Hos6pb 1.3%
[ekabpb 1.8%
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2016 roa
Mecsy 3a mecsau,% uTore%o
fAHBapb 3.6% 3.6%
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