VUAA. D E Vanguard S&P 500 UCITS ETF USD Accumulation - ETF - Vanguard Group (Ireland)
Limited

AHanun3 ot 03.11.2026 20:03 - BanyTa Ha nuctuHra EUR - EUR/USD 1.1192 - uctopusa ot 2024-12-30 (1.8 r.)

3akoYeHme 3a AbAroCPpoYHO AbpXKaHe
76 e NOAXOOALL KATO ABJITOCPOYHO AAPO
[la - KaTo AbArOCPOYHO SAPO (XOPU3OHT 10+ roanHK), ako MoXeTe da U3LbPXUTE

cnapose oT 23%.

OLueHKa Mo KOMIMOHEHTU

Pa3xogu (TER) (25%) HAMa JaHHW

Ouneepcudunkaums (20%) A —— 77
Punck/poxogHocT (20%) I— — 75
YctonumBocT (cnagose) (15%) ————, 93
Pasmep v nuksngHocT (10%) A IImm—— 100
Nctopusa (10%) — 27

CuUnHU cTpaHu

e Ton 10 no3uunm = 39% ot PpoHAa
e Sharpe 0.55, makcumaneH cnag -23%
e AKTMBW nop ynpasneHue = 89.0 mapa (MMKBUAHOCT/PUCK OT 3aKpMBaHe)

Cna6octm

e TER He e oTKpuT aBTOMaTNYHO - nposepeTe B KID gokymeHTa.
e KpaTtka ncropus (1.8 r.) - oLueHKUTe ca No-HecurypHm

LEHA MCTOPNYECKU BPDBX FOANLLUHA TAKCA (TER) AKTUBW (AUM)

€130.94 / $146.55 — $89.0 mnpp



€135/ %151

-3.3% oT Bbpxa

OVIBUAEHTHA P/E HA ®OH[IA / BETA
AOXOOHOCT —/—
0.00%

| KakBo aa npaBUM - NnaH 3a BXOA 1 SbpXKaHe

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

OTK/IOHEeHMe OT ObAroCpPoYHUA TpeHA: 0.26 (nepceHTrn 62%) - cnpamo SMA200: +6.9% - cnpsimo
SMAS50: -0.1%

CTbnKu

1. OcHoBHa cTpaTerus: meceyHo DCA B ETF-a (sgpo Ha nopTdeinna); He npogasanTe npu
crnagoBe - UCTOPUYECKNAT MaKCMManeH cnag e -23%.

2. JonbnHUTENHN BHOCKM NO HMBA: 50% OT Hann4yHMA Kanutan cera/no meceuu, 25% npwu -10%
oT Bbpxa (121.81), 25% npwn -20% (108.27).

3. PebanaHcmnpainTe BeAHbX FOAMLLHO; He ro NoJfi3BaiTe KaTo eQUHCTBEHA MO3MLNS, aKo He
MoXKeTe fa n3abpxxute cnapg ot 23%.



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%

3a mece4yHo DCA HAMa ,npaBusiHa” LieHa - BaXkn pegoBHOCTTa. HuBaTa
KanuTan.

LEHA

€130.94 / $146.55

€121.81/$136.32

€108.27 / $121.18

Ca 3a AonbvJ/IHNTENEH

| EpekTnBHOCT M prcK (06110 Bb3BPbLUAHE C AUBUAEHTN)
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Cnapose oT Bbpxa (underwater)
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Puck nokasartenu

LANATA UCTOPUS 10T. 5T.
CAGR +11.1% — —
BonatunHocTt 15.4% — —
Sharpe 0.55 — —
Sortino 0.76 — —
Makc. cnapg, -23.3% — —
Calmar 0.48 — —
VaR 95% 3a 1 meceu.: -8.9%
Hain-pbn6okKu cnapose
oT ObHO Bb3CTAHOBABAHE CMnA4d AOHW OO OHW 00
OBHOTO Bb3CTAHOBABAHE
2025-02- 2025-04- 2025-10-27 -23% 49 201
19 09
2026-01- 2026-03- 2026-04-17 -7% 71 21
15 27
2025-11- 2025-11- 2026-01-07 -4% 18 47
03 21
2026-10- 2026-11- oLle He -3% 22 —
12 03
2026-06- 2026-06- 2026-06-30 -3% 9 19

02 11



| BekTecT Ha peanHaTa uctopus - lump sum cpewty DCA

| ObnrocpoyuHa npoekuus (Monte Carlo Bbpxy peanHaTa ncropms)

JdonycKaHus

MeamaHHaTa roguLlHa 4OXOAHOCT e gonyckaHe: 5% ncropuyecka (11.1%) + 95% pasHosecHa (rf +
npemMusa 3a puck = 5.6%) = 5.9%. PasnpeneneHneTo Ha konebaHuaTa e OT peanHaTa UCTopus
(bootstrap).

HaHbK Npy npogaxba 10% Bbpxy nevanbata; HPnaumsa 2.5%. Takcata TER e Beye B LeHuUTe.
NcTopusaTa e KpaTka (< 8 I.) - U3non3BaH e HopManeH Mogen BMecTo bootstrap.
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CronHoctuTe ca B EUR (= €1.000 n $1.119 3a 1 EUR). CymaTta e koMbMHaLUms OT eAHOKpaTHa 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

0O6wo Ton 10: 39.1% - Han-ronama no3numsa: 8.4%
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| CbnocTaBKa ¢ antepHaTtueu (EUR, o610 Bb3BpbLUaHE)

| Institutional Order Flow, Dark Pool n GEX

CurHan 3a UHCTUTYUNOHANHO HaTpynBaHe

@ Cna6/HeyTpaneH noTtok (0/5)

Hama nsnbnHeHn ycnoBus.

Gamma Exposure (onunoHeH nasap)

OnumnoHHa Bepura - camo 3a US nucTuHru.

Dark Pool / ATS pan (FINRA)

FINRA ATS faHHM nMa caMo 3a aMepPUKaHCKN TUKEPW.

O6emeH oTne4yaTbk (ﬂpOKCI/I 3a MHCTUTYUMNOHAJTHO HanyHBaHe)

Chaikin Money Flow (20) 0.02 (> +0.10 HaTpynBaHe, <-0.10
pa3snpegeneHune)

[Hn Ha HaTpynBaHe / pasnpeaeneHue (40 0/3

AHW)

Ob6em Ha pbcT / 0b6em Ha cnag (20 gHw) 0.56x

ToBa e NPOKCY OT AHEBHU LeHU 1 06emMu, He NCTUHCKK 6NOKOBW caenku (prints) - Te n3nckeaT
nnaTeH N3TOYHUK Ha AaHHW. He ro Bb3npuemanite kaTo ,dark pool prints”.



| EBponeiicku UCITS aHano3un 1 npakTu4eckn 6enexkm

Hama npensaputenHo 3agageHn UCITS aHanosn 3a To3um Tukep. Ako ETF-bT Beye e eBponenckiu
(.DE, .AS, .L, .MI, .PA), ToBa He e Hy»XHO.

e AmepukaHckuTe ETF-n (SPY, VOO, QQQ...) 0buKHOBEHO He MoraT Aa ce KynyBaT OT ApebHu
nHeectutopu B EC 3apagu perynaunarta PRIIPs/KID - 3a EC ce non3sat UCITS aHanosu (ISIN
3ano4Ba c IE/LU).

e Vpnanackute UCITS ETF-1n 06MKHOBEHO yAbPXKaT NO-Manko AaHbK Bbpxy US ansnaeHTn ot
anpektHo US doHpoBe; HaTpynBaLuTe (ACC) Bepcum He nsnnawat AnBuaeHT. NposepeTe
yCnoBusATa Npu Balns 6pokep 1 AaHbYHO TpeTupaHe B bbnrapus - He e AaHbYeH CbBeT.

NHbopmaumaTa e aHanMTUYHa U He NpeacTaBnsBa MHBECTULMNOHEH U AaHbYeH CbBeT. MnHanuTte
pe3ynTaTu He rapaHTupat 6baeLun; NpoeKkunmTe ca BEPOSATHOCTHY M 3aBUCAT OT AOMYCKaHUATA.

Equity 360 Engine - 89-dbakTopeH Mmogen. MHbopmauusaTa e aHaNnUTUYHa 1 He NpeacTaBAsiBa MHBECTULMOHEH
CbBeT.



