MT3-MHOEKC CUHTETUYECKOIO 30J1I0TA MTZGc
MEPMOL, MOCTPOEHUS 31.07.2015 - 31.05.2025

3500
3onoTo
e MT 3-UHOEKC
3000
2500
2000
1500
1000
LW O©OOOOONNNSNSNNSENINOOWMOWMOOMWMOWOOOOOOONOOOOOODO0OO0ODOOO dddd ddANANANNANNMMOOOMSSIITTET I I WO
ddddadadddaddddddddddddddddddd AN A NN NNNNNNNNNNNNNNNNNNTNNNNNNNNNAN
[eNelNolNoNoNol
SRSRSRSIAIIIIFITICIIIINIIINIISIICAIIITIIIISICIICISISRSRIRIRRRS
52H58658595586385958868558868988868588858553868595386858386535388
S8occgegc8go5555c80c8g888go0gg08o0c8ddddccggscgogddssogeddddogsgddsedgdsasdgsd
)
Cepebpo 24,92% 19,93 Trounce [IOXORHOCTS 33 BECH CpenHexBanpaTiy CpepgHekBagpa
Mannaown 9,81% 0,12 Trounce neplfo,u. & nonnape 62,96% efKoe OTKnoEeHme TUyeckoe
0, 0,
HedTb 8,29% 2,00 Barrel OT CpefHen LeHbl 18,70% (O:LZJL;Z%HLT:H?J 14,93%
MpupoaHbIN ras 3,99% 20,04 MMBtu B fosinape B 30M10TE
- . [oxogHoCTb rogoBasi 5 09%
AnoMnHun 2,28% 16,80 Kg B gonnape ’ °
0,
MnatuHa 19,53% 0,32 Tr ounce BOMATUAOCTE BONaTUNBHOCTS
LinmHk 1,68% 10,00 Kg AoxopHocTb 10- S o, | moxogHocTel o
NeTHUX obnurauui o noxogHocten ueH | 4,93% 6H B SIKODE 4,33%
Menb 16,01% 79,70 lbs 2,93% B IONNape, Mec L pe,
®PC 3a TOT XeE il pe, . Mec
N .
OnoBso 10,94% 7,70 Kg nepvon BOmATHAHOCTE BoNnaTUNLHOCTL
CBuHeL, 1,57% 11,90 Kg o [NOXoOHOCTEN o
[loXOOHOCTb 33 BECb noxogHocTen ueH | 2,46% 2,17%
Ko6GanbT 0,99% 0,40 Kg -45,75% B gonnape, Hepg UeH B Akope,
nepuvop B sikope ’ . Hen.
BonatunbHOCTb
[oxogHoCTb rogoBas BonaruneHocTe noxogHocTen
-6,02% noxogHocTen ueH | 17,08% 15,01%
B siKOpe LLEH B IKOpe,
B floNnnape, rog, ron

[loxoaHOCTb 3a BECb Nepuopa B fonnape — nosnHas
aoxopHocTb MT3-nHAeKca 3a nepuop c fathbl
noctpoeHunsa 07.2015 no gaty nocnegHero
ony6nnMKoBaHHOIo 3HaYEHNSA

HoxoaHocTb rogoBasi B gonnape — [LOXO4HOCTb 33 BECb
nepvopa B Aonnape, nepeseieHHas B roqosoe
ncuncneHve

[AoxopHocTb 10-neTHnx o6nurauunin ®PC 3a TOT Xe
nepuopn - cpegHAada rogosas [oxogHocTb 10-Year US
Treasury 3a Nepuog ¢ AaTbl NOCTPOEHUA A0 AaThbl
ny6nukaumm MT3-nHgekca

[loxogHOCTb 3a BECb NNEpUOA B IKOpe - NosnHasa
pnoxogHocTb MT3-MHOEKCa, nepecymnTaHHada rno
LLeHOBOMY Py B OTHOCUTENbHbIX 3HAaYEHNAX (LeHa
MHOEKCca B gonnapax / (AenuTb Ha) LeHa SKOPHOro
TOBapa)

DoxoaHocTb rogoBas B IKOpe - [OXOAHOCTb 3@ BECb
nepvoa B AKOpe, NepesefeHHas B rofoBoe
ncuncneHve

CpenHeKBagpaTMyeckoe 0TKIIOHeHUe OT cpeaHeit
LeHbl B fonnape — CpeiHeKBaAPaTUYHOE OTKIOHEHWE
LleH MHeKca B lonnapax 3a BeCb nepuop, aeneHHoe
Ha cpeflHee 3HauYeHue LieHbl MHAeKca B fonnapax

CpenHeKBagpaTMyeckoe oTKNIOHeHUe OT cpeaHeit
LieHbl B 30/10Te - CpelHEeKBaAPaTUUHOE OTKIOHEHNE
LleH MHeKca B IKOPHOM ToBape 3a BECb Nepuof,
AeneHHoe Ha CpefiHee 3HauYeHVe LieHbl MHOeKca B
SKOPHOM TOBape

BonaTtunbHOCTb OXOQHOCTEN LIEH B fAonnape -
cpepnHeKkBagpaTUYHOE OTKJTIOHEHWE psiaa LOXOLHOCTEN,
MOCYNTAHHbBIX MO LLeHaM B LO//TapPOBOM BbiPaXKeHUM,
MT3-nHpekca

BonaTunbHOCTb OXOAHOCTEN LIeH B SIKOPHOM TOBape
- cpegHeKBagpaTUYHOE OTKIIOHEHWE psaaa
LOXOLOHOCTEW, MOCYMTAHHBIX MO LeHaM B SKOPHOM
ToBape, MT3-uHgekca
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