CSPX.L ishares core s&P 500 UCITS ETF USD (Acc) - ETF - BlackRock Asset Management Ireland

- ETF

AHanun3 ot 03.11.2026 19:59 - BanyTa Ha nuctuHra USD - EUR/USD 1.1193 - uctopusa ot 2010-09-15 (16.2
r.)

3aknio4veHue 3a AbJITOCPOYHO AbpP>KaHe

87 e NMNOAXOASL, KATO ABbJITOCPOYHO A4PO

[a - KaTo OAbAroCPOYHO AAPO (XOPU30HT 10+ roamHM), ako MOXKeTe [a U3ObpXKuUTe
cnapose oT 34%.

OueHKa No KOMMOHEHTU

Pasxoan (TER) (25%) O — |\
Ouneepcndunkaums (20%) m— 77
Puck/poxogHocT (20%) — 81
YctonumBocT (cnapose) (15%) ——, 72
Pasmep v nuksmnaHocT (10%) =, 100
WcTopus (10%) O — |\

CunHU cTpaHun

e [oguniHa Takca (TER) 0.07% - Hucka
e Ton 10 no3uumm = 39% ot PpoHAa
e Sharpe 0.61, MakcumaneH cnag -34%

Cna6octmn

e HsAma cbLUeCcTBEHU C1abOCTM NO aBTOMATUYHUTE Kputepun.

LEHA MCTOPNYECKW BPBX FOANLLUHA TAKCA (TER) AKTUBW (AUM)

€729.95/$817.05 0.07% —



€756 / $846

-3.4% OT Bbpxa

LVIBUIEHTHA P/E HA ®OH[A / BETA
[0XOAHOCT 23.8/ —
0.00%

| KakBo aa npaBUM - NnaH 3a BXOA 1 SbpXKaHe

TamuHr: HeytpanHa 3oHa
e HsAma ekCcTpeMHO OTKNOHeHMe oT TpeHaa - DCA e HambAHO NOAXOASALL,.

OTKoHeHMe oT obarocpoyHud TpeHa: 1.00 (nepceHTrn 80%) - cnpamo SMA200: +3.7% - cnpssMo
SMAS50: -1.6%

CTbnKu

1. OcHoBHa cTpaTerus: meceyHo DCA B ETF-a (sgpo Ha nopTdeinna); He npogasanTe npu
crnagose - UCTOPUYECKNAT MaKCUManeH cnag e -34%.

2. JonbnHUTENHN BHOCKM Mo HMBA: 50% OT Hann4HMA Kanutan cera/no meceuu, 25% npn -10%
oT Bbpxa (761.34), 25% npwn -20% (676.74).

3. PebanaHcmnpainTe BeAHbX FOAMLLHO; He ro NoJfi3BaiTe KaTo eQUHCTBEHA MO3MLNS, aKo He
MoXKeTe fa n3gbpxxute cnapg ot 34%.

4. B 10-rogmwHm ncrtopmyeckn nposopum DCA e 6uno no-gobpo ot eaHOKpaTHa BHOCKa B 0% OT
cnyydauTe (lump sum o6rMkHOBEHO Neyenn nNpu pactawy, nasap, DCA Hamansaea pucka oT NoLu
MOMEHT).



Bxon no HUBa cNpPAMO BbpXa

HNBO Aan ot KANMUTANA
Cera / meceuyHo DCA 50%
Mpw cnag -10% oT Bbpxa 25%
Mpwn cnap -20% oT Bbpxa 25%

LEHA

€729.95 / $817.05

€680.18 / $761.34

€604.60 / $676.74

3a Mmece4yHo DCA HAMa ,npaBunHa” LieHa - BaXkn pegoBHOCTTa. HnBaTa ca 3a fonb/HUTENEH

Kanuntarn.

| EpekTnBHOCT M prcK (06110 Bb3BPbLUAHE C AUBUAEHTN)
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Cnapose oT Bbpxa (underwater)
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NropunwHa poxogHocT (CAGR)

Nnepvioa usb B EUR (MCTOPUYECKW KYPC)
1r. +11.5% +14.9%
3r. +21.4% +19.3%
5r. +11.6% +12.4%
10r. +15.0% +14.9%
15r. +14.3% +15.8%
20r. +11.3% +12.2%

3a eBpONencku NMHBECTUTOP BbB BanyTeH gonap ETF pesyntatsT B EUR Moxe fa ce pa3nnyasa

3Ha4YUTENTHO 3apan BanyTaTa.

Puck nokasartenu

LUAJTATA NCTOPUA 10T. 5T.
CAGR +14.2% +14.9% +11.6%
BonatnnHoct 15.4% 16.3% 16.0%
Sharpe 0.60 0.61 0.42
Sortino 0.84 0.85 0.59
Makc. cnag, -33.9% -33.9% -24.4%
Calmar 0.42 0.44 0.48

VaR 95% 3a 1 meceL; -5.8%
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CrnAa

-34%

-24%
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| BekTecT Ha peanHaTa uctopus - lump sum cpewy DCA

XOPU3OHT MPO30OPLUMU

5rT. 45
10r. 25
15 . 5

LUMP SUM:
MEONAHA
(MUH -
MAKC)

+13.5% (6.7
... 18.0)

+13.3% (11.6
.. 16.2)

+14.0% (12.8
... 15.3)

LHAHC
3A
3ATYBA

0%

0%

0%

non

NHONALUUNATA

(2.5%)

0%

0%

0%

DCAIRR: DCA Mno-
MEONAHA OOBPO
(MUH - OT LUMP
MAKC)

+12.5% (4.9 0%
... 20.6)

+14.1% (9.8 0%
.. 16.4)

+14.3% 0%
(13.2 ...
14.7)

Bceku npo3opeL, e peaneH UCTOPUYECKU Nepuof. bekTecTbT e Bbpxy peasiHata uctopusi Ha poHaa

(c penHBeECTNPaHN ONBUOEHTN). I"Ipo3opu,|/|Te ce npmnokpueaT, 3aTOBa HabnogeHnATa He ca

He3aBnCcMMU. MUHanNu pesyntaTu He rapaHTupaT 6baeLLn.

CnepBawin 12 meceua cneg...

YCJIOBUE

Bcnykun gHun

LleHa Hag SMA200
LeHa nog SMA200
Cnaa = 10% ot Bbpxa

Cnaa = 20% ot Bbpxa

CP. 1OXOOHOCT

+14.6%

+14.1%

+20.2%

+24.3%

+31.0%

MEOANAHA

+15.6%

+15.8%

+18.8%

+23.4%

+19.4%

LWAHC 3A NncC HA-NOLWN 10%

89%

88%

93%

96%

100%

-1%

-2%

+6%

+8%

+16%



Konko 4yecTto napgart nasapure

lfoanHu ¢ BbTpelwuHoroauileH cnag = 10% 38%
foanHm cbe cnag = 20% 13%
MeanaHeH BbTpeLLHOroguLLEeH cnag, -9%

Cnapgose oT 10% noyTn BCSIKa rognHa ca HOPMasiHU — He ca CUrHan 3a npoaaxoa.

| AbnrocpoyHa npoekuus (Monte Carlo Bbpxy peanHaTa uctopus)

JonycKkaHus

MegnaHHaTa rognwHa 4OXOAHOCT e gonyckaHe: 40% nctopuyecka (14.2%) + 60% paBHoBecHa (rf +
npemusa 3a puck = 7.9%) = 10.4%. PaznpepeneHuneto Ha konebaHnATa e OT peasiHaTa ncTopus
(bootstrap).

HaHbK Npy npogax6a 10% Bbpxy neyanbata; HPNaumsa 2.5%. Takcata TER e Beye B LeHuUTE.

$1,600,000
$1,400,000
$1,200,000
$1,000,000
$800,000
$600,000
$400,000
$200,000
30

r - S bBuuu P90 [ Bazoe P50 T2 775 Meun P10 : : BnoweHo



XOPU3OHT

1r.

3r.

5r.

10r.

20r.

30r.

BJIOXKEHO ME4YN

13 600

20 800

28 000

46 000

82 000

118 000

P10

13
116

21
481

31
172

63
649

183
044

450
793

BA30OB
P50

010

26
232

39
729

87
605

292
832

815
644

B4
P90

16
596

31
130

49
991

121
230

468
664

1505
438

BA30B
CNEQ,
OAHDBK

14 869

25688

38 556

83 445

271

749

745
879

BA30B
PEANTHO
(UHONALNSA)

14 644

24 359

35115

68 437

178 707

388 852

LLHAHC
3A
3ATYBA

17%

6%

2%

0%

0%

0%

noa
NHONALNAT

23%

12%

7%

2%

0%

0%

CromnHoctuTe ca B USD (=~ €0.893 1 $1.000 3a 1 USD). CymaTta e kOMb6MHaLUMSA OT eAHOKpPaTHa BHOCKA

1 MmeceyHo DCA; npoueHTUNMTe ca Ha obLiata cyMa npy CUMyNMpaHn NbTyLLa, NpubnnsnTenHo

CMETHAaTu KaTo C60p Ha OTOEJTHUTE NPOUEHTUITN — 3a TOYHOCT pa3rne>+<,u,a|7|Te ABaTa KOMIMNOHEHTAa

nooTaesniHo.



| Cbcras Ha poHpa

Ton 10 no3nunmn

TUNKEP NUME

NVDA NVIDIA Corp

AAPL Apple Inc

MSFT Microsoft Corp

AMZN Amazon.com Inc
GOOGL Alphabet Inc Class A
AVGO Broadcom Inc

GOOG Alphabet Inc Class C
META Meta Platforms Inc Class A
MU Micron Technology Inc
TSLA Tesla Inc

0O6wwo Ton 10: 39.0% - Han-ronama no3numsa: 8.4%

CeKTOpHO pa3npepeneHue

TexHonorvK

PHUHEHCK

HoMyHUKaWWK
3ppaeeona3gaHe
LUuknnuyeH noTpebutencku
MraycTpua

3EWMTEH NoTpebuTencKK
EHepriA

HomyHanHu

Hensusummn MMoTK
MaTepuanu

o
=
Ln
£
=
£

15%

20%

25%

30%

35%

TErno

8.37%

7.36%

5.77%

3.70%

3.06%

2.53%

2.45%

2.42%

1.82%

1.51%

40%

45%



| CbnocTaBka ¢ antepHaTtusu (USD, o610 Bb3BpbLLaHE)

J00
500
300
200
150
100
2016-11-30 2018-05-31 2019-11-30 2021-05-31 2022-11-30 2024-05-11 2025-11-30
| — A | SPY | 1 900 | 1 VT | ] VGK | | AGG [_] GLD
dOHA CAGR 5T CAGR 10T BOJIATUNTHOCT SHARPE 5T MAKC. CMNMAL
CSPX.L To3un ETF +11.6% +14.9% 16% 0.42 -34%
SPY S&P 500 (CALL,) +11.8% +15.1% 17% 0.39 -34%
QQQ Nasdaq 100 +12.6% +20.1% 23% 0.33 -35%
VT Lan cBaT (akumn) +9.7% +12.3% 16% 0.29 -34%
VGK EBporna +8.2% +9.8% 18% 0.17 -37%
AGG O6nuraunm CALL, -0.3% +1.5% 6% -0.85 -18%
GLD 3nato +16.5% +11.4% 19% 0.62 -28%

Bcnukn cepum ca ¢ 06110 Bb3BpbLLAHE, MPeBbPHATV BbB BaslyTaTa Ha JIMCTUHTA. MepnogbT e obwmaT <
10r.

| Institutional Order Flow, Dark Pool n GEX

CUrHan 3a UHCTUTYLIMOHANHO HaTpynBaHe

e Cna6/HeyTpaneH noTok (0/5)

Hama nsnbiHeHw ycnoBus.



Gamma Exposure (onunoHeH nasap)

OnuwnoHHa Bepura - Camo 3a US nucTtuHrin.

Dark Pool / ATS pan (FINRA)

FINRA ATS faHHM nMa caMO 3a aMePUKaHCKN TUKEPW.

O6eMeH oTneYaTbK (MPOKCU 32 UHCTUTYLIMOHANHO HaTpymnBaHe)

Chaikin Money Flow (20) -0.08 (> +0.10 HaTpynBaHe, <-0.10
pa3npegeneHue)

[OHWn Ha HaTpynBaHe / pa3npegeneHune (40 0/2

AHW)

Ob6em Ha pbcT / 06em Ha cnag (20 gHw) 0.41x

ToBa e MPOKCK OT AHEBHU LeHN 1 06eMu, He NCTUHCKM BNOKOBW caenku (prints) - Te n3nckeaT
nnaTteH U3TOYHUK Ha AaHHW. He ro Bb3npuemaniTte kato ,dark pool prints”.

| EBponeiickn UCITS aHanosu n npakTuyeckm 6enexku

Hama npeasaputenHo 3agageHn UCITS aHanosn 3a 1o03u Tukep. Ako ETF-bT Beye e eBponencku
(.DE, .AS, .L, .MI, .PA), ToBa He e HyXHoO.

e AmepukaHckuTe ETF-n (SPY, VOO, QQQ...) 0bukHOBEHO He MoraT Aa ce KynyBaT OT ApebHu

nusectntopu B EC 3apaan perynaumata PRIIPsS/KID - 3a EC ce non3saT UCITS aHano3su (ISIN

3ano4Ba c IE/LU).
e Vpnanackute UCITS ETF-1 06MKHOBEHO yAbp)KaT NO-Manko AaHbK Bbpxy US AMBnaeHTn ot
AnpekTHo US poHpoBe; HaTpynBaLumTe (ACC) Bepcumn He N3nnaLwaT ausuaeHT. lNposepete
yCcnoBusTa Npu Bawmns 6pokep 1 AaHbYHO TpeTupaHe B bbnrapus - He e AaHbYeH CbBeT.



MHq)OpMaLLI/IFlTa € aHaJIMTU4YHa N He NpeacTtaBidaBa MHBECTULNOHEH UM OaHBYEH CbBET. MwvHanute
PE3YyNTaTh HE rApPaHTUPAaT 6boewn; npoekunmnTe Ca BEPOATHOCTHU N 3aBUCAT OT LOMYCKaAHUATA.

Equity 360 Engine - 89-bakTopeH mogen. MHdopmaumaTa e aHanMTUYHa 1 He NpeacTaBnsiBa UHBECTULIMOHEH
CbBeT.



