VUAA.DE vanguard S&P 500 UCITS ETF USD Accumulation - ETF - Vanguard Group (Ireland)

Limited

AHanus ot 04.11.2026 23:13 - BanyTa Ha nuctnHra EUR - EUR/USD 1.1236 - nctopusa ot 2024-12-30 (1.8 r.)

-

3aknio4yeHue 3a AbJITOCPOYHHO AbpP>KaHe

e Nnoaxoasil KATO AbJ/IrOCPOYHO A4PO

[a - KaTo AbNrocpoyHO AP0 (XOpU30HT 10+ roanHM), ako MoXKeTe fa n3gbpxxute cnagose ot 23%.

MbnHoOTa Ha AaHHUTE: 6 OoT 6 Kputepus (100% OT TeXecTTa)

OueHKa Mo KOMMNOHEHTU

Pasxoau (TER) (25%)
Ouneepcudunkaums (20%)
Puck/goxogHocT (20%)
YctonumBocT (cnagose) (15%)
Pasmep u nukengHocT (10%)

VcTtopusa (10%)

CUnHU cTpaHn

e [oauwHa Takca (TER) 0.07% - HuCKa
e Ton 10 no3uumn = 39% ot PpoHAa
e Sharpe 0.55, makcnmaneH cnag, -23%

e AKTUBU nopA ynpasneHue =~ 89.0 Mapa (MMKBUOHOCT/PUCK OT 3aKprBaHe)

Cna6bocTtun

e KpaTka ncropus (1.8 r.) - oLeHKMTE ca NO-HECUTYPHN

LLEHA

NCTOPNYECKW BPBX
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- €135/ %152

— OT BbpXa
roAVLWHA TAKCA (TER) AKTUBW (AUM)
0.07% $89.0 mnpp,
ONBWOEHTHA OOXOOHOCT P/E HA ®OHIOA / BETA
0.00% —/—

| KakBo ga npaBuM - nnaH 3a BXOA U AbpKaHe

TaiimMuHr: HeytpanHa 30Ha
e HAMa eKCTpeMHO OTK/IOHeHuMe OoT TpeHaa - DCA e HanbHO NOAXOASLL,.

OTK/IOHEHMeEe OT Ob/roCcpoYHUA TpeHa: 0.20 (nepceHTnn 62%) - cnpsamo SMA200: — - cnipsamo SMASO0:

CTbnKm

1. OcHoBHa cTpaTerus: mecevyHo DCA B ETF-a (sgpo Ha nopTderina); He npogasaniTe Npu cnagose -
NCTOPNYECKNAT MaKcumaneH crag e -23%.

2. JonbnHUTEeNHN BHOCKN Mo HUBA: 50% oT HannyHnsa kanutan cera/no meceuu, 25% npu -10% ot
Bbpxa (121.81), 25% npwn -20% (108.27).

3. PebanaHcupalrite BeOHBXK FOANLLHO; He ro MoNA3BalTe KaTo eAMHCTBEHA NO3MLNS, aKO He
MoOXeTe Aa u3abpxkute crag ot 23%.

Bxop no HuBa CNpAMO BbpXa

HNBO Oan ot KANMUTANA LLEHA

Cera / meceuyHo DCA 50% —

Mpwn cnag -10% ot Bbpxa 25% €121.81/$136.86
Mpw cnag -20% oT Bbpxa 25% €108.27 / $121.65

3a meceyHo DCA HamMa ,npaBunHa" LieHa - BaXkKn pefoBHOCTTa. HMBaTa ca 3a JOMb/HUTENEH KanuTarl.



I EpeKTUBHOCT U pUcK (0610 Bb3BpbLUAHE C AUBUAEHTH)
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NoanwHa poxoaHoct (CAGR)

NEPNOL

1r.

Puck nokasarenu

CAGR
BonatunHoct
Sharpe
Sortino
Makc. cnapg,

Calmar

LUANATA NCTOPUA

+11.1%

15.4%

0.55

0.76

-23.3%

0.48

VaR 95% 3a 1 meceu;: -8.9%
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| BekTecT Ha peanHaTta uctopus - lump sum cpewty DCA

| ObnrocpouHa npoekuus (Monte Carlo BbpXy peanHaTa ncropus)

JonycKaHusa

MeamnaHHaTa rogmllHa AOXOOHOCT e gonyckaHe: 5% ncropuyecka (11.1%) + 95% paBHoBecHa (rf +
npemMus 3a puck = 5.6%) = 5.9%. PasnpeneneHneto Ha konebaHusATa e OT peanHaTa UCTopuUs
(bootstrap).

OaHbk npu npogaxxba 10% Bbpxy nevanbata; HPnaums 2.5%. TakcaTta TER e Beye B LeHuTe.
NcTopusaTa e kpaTka (< 8 I.) - M3non3BaH e HopMasneH Mogen BMecTto bootstrap.
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XOPN3OHT BJ/IOXXEHO MEYN
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CronHocTuTe ca B EUR (= €1.000 1 $1.124 3a 1 EUR). CymaTta e KOMBMHaumMa oT egHOKpaTHa BHOCKA U

mMeceyHo DCA; npoueHTuUnnTe ca Ha obLata cyma npu CUMynmMpaHn NbTULa, NpUbAnN3nNTeNnHoO

CMEeTHaTWn KaTo C60p Ha OTAENTHNTE NMPOUEHTUNN — 3a TOYHOCT pa3rne>+<,u,a|7|Te ABaTa KOMIOHEHTAa

nooTAeESTHO.



| CbctaB Ha poHpa

Ton 10 no3nuun

TUKEP NME TEINO
NVDA NVIDIA Corp 8.39%
AAPL Apple Inc 7.38%
MSFT Microsoft Corp 5.78%
AMZN Amazon.com Inc 3.71%
GOOGL Alphabet Inc Class A 3.07%
AVGO Broadcom Inc 2.54%
GOOG Alphabet Inc Class C 2.45%
META Meta Platforms Inc Class A 2.43%
MU Micron Technology Inc 1.83%
TSLA Tesla Inc 1.52%

06wwo Ton 10: 39.1% - Har-ronama no3numnsa: 8.4%
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| CbnocTaBka ¢ antepHaTtueu (EUR, o610 Bb3BpbLUaHE)

| Institutional Order Flow, Dark Pool u GEX

CurHan 3a MWHCTUTYLUMNOHAJIHO HaTpynBaHe

® Cna6/HeyTpaneH notok (0/5)

Hama nsnbiHeHn ycnioBus.

Gamma Exposure (onLnoHeH na3sap)

OnuunoHHa Bepura - camo 3a US NNCTUHII.

Dark Pool / ATS psin (FINRA)

FINRA ATS gaHHM Ma caMO 3a aMepPUKaHCKN TUKepWU.

O6eMeH oTne4yaTbK (MPOKCU 3a MHCTUTYLMOHAJIHO HaTpynBaHe)

Chaikin Money Flow (20) — (> +0.10 HaTpynBaHe, < -0.10 pa3npeneneHue)
OHwn Ha HaTpynBaHe / pa3npepeneHve (40 gHW) 0/3
O6eMm Ha pbcT / 06em Ha cnag, (20 gHu) 0.62x

ToBa e NPOKCK OT AHEBHU LeHN 1 06eMu, He NCTUHCKM BIOKOBU caenku (prints) - Te M3MCKBAT NiaTeH
M3TOYHWUK Ha JaHHW. He ro Bb3npuemanTe KaTo ,dark pool prints”.



| EBponeiicku UCITS aHano3sun n npakTudeckn 6enexku

Hama npensaputenHo 3agageHu UCITS aHanosun 3a To3um Tukep. Ako ETF-bT Beye e eBponenicku (.DE,
AS, .L, .MI, .PA), ToBa He e HyXHoO.

e AmepukaHckute ETF-n (SPY, VOO, QQQ...) 06UKHOBEHO He MOraT Aa ce KynyBaT oT ApebHM
nHeectutopu B EC 3apaan perynaumata PRIIPS/KID - 3a EC ce nonssat UCITS aHano3u (ISIN
3ano4Ba c IE/LU).

e Vpnanackute UCITS ETF-n 06MKHOBEHO yabpXaT No-Manko JaHbK Bbpxy US ansBnaeHTn ot
anpekTHO US doHaoBe; HaTpynBaLwmTe (ACC) BepCUMN He N3nnaLlaTt ousmaeHT. NpoBepeTe
ycnosusiTa Npu Balnsa 6pokep 1 JaHbYHO TpeTupaHe B bbnrapus - He e aHbyeH CbBeT.

NHpopmaumaTa e aHaNUTUYHA U He NpeacTaBsiBa UHBECTULMOHEH WY AaHbYeH CbBeT. MUHanute
pe3ynTaTu He rapaHTUpaT 6bAeLLn; NPOeKUNNTE Ca BEPOSITHOCTHU 1 3aBUCKT OT AOMYyCKaHMATA.

Equity 360 Engine - 89-bakTopeH mogen. MIHbopmaunsaTa e aHannTUYHa 1 He NpeacTaBsBa
WHBECTULMOHEH CbBeT.



