QQQ Invesco QQQ Trust - ETF - Large Growth

AHanus ot 03.11.2026 17:31 - BanyTa Ha nuctuHra USD - EUR/USD 1.1199 - nctopus ot 1999-03-10 (27.6

crnapoBe oT 83%.

r.)
3aknio4vyeHue 3a AbJITOCPOYHO Abp>KaHe
83 e NMNOAXOASL, KATO ABJITOCPOYHO A4OPO
[la - KaTo ObArocpo4HO AAPO0 (XOPU30HT 10+ rognHmM), ako MoxeTe a U3abpxuTe

OueHKa NoO KOMMOHEeHTH

Pasxoav (TER) (25%) — 88
Oueepcndunkaumsa (20%) C— 65
Puck/poxogHocT (20%) ., 86
YctonumBocT (cnapose) (15%) C— 70
Pasmep v nuksmnaHocT (10%) A Imm——, 100
WcTopus (10%) — |
CUnHu cTpaHun
e [oguniiHa Takca (TER) 0.18% - Hucka
e Sharpe 0.66, MakcumaneH cnag -35%
e AKTMBW nop ynpasneHue =~ 498.9 mnppa (MMKBUAHOCT/PUCK OT 3aKprBaHe)
Cna6octn
e Ton 10 no3numn = 47% ot GOHAA - KOHLUEHTpauums
LIEEHA NCTOPUYECKM BPbX FOAMLLHA TAKCA (TER) AKTVBW (AUM)
€613.50/$687.09 €678 /3760 0.18% $498.9 mnppg

-9.6% OT Bbpxa



ONBUOEHTHA P/E HA ®OHOA / BETA

AOXOLHOCT 26.3/1.20
0.42%

' KakBo ga npaBUM - NMJiaH 3a BXOA N AbpP)XXaHe

TaliMuHr: HeytpanHa 30Ha
e HAMa eKCTpeMHO OTKNoHeHKe oT TpeHAa - DCA e HanbHO NOAXOAALLL.

OTkNoHeHue oT AbnrocpoyHunsa TpeHa: 0.0o (nepceHTUn 51%) - cnpamo SMA200: +1.2% - cnpamo
SMA50: -5.1%

CTbnKun

1. OcHoBHa cTpaTterus: MecedHo DCA B ETF-a (sapo Ha nopTtdelnna); He npogaBanTe npu
cnagoBe - UCTOPUYECKUAT MakcMareH cnag e -83%.

2. JonbAHUTENHW BHOCKM MO HMBA: 50% OT Hann4HmMA Kanutan cera/no meceuu, 25% npwu -10%
oT BbpXxa (683.69), 25% npwn -20% (607.73).

3. PebanaHcupanTe BeAHDBX rOQULLIHO; HE o NoJI3BaliTe KaTo eAMHCTBEHA NO3ULMS, aKO He
MOXeTe fa n3gbpxxmute cnag ot 83%.

4. B 10-roamwHmn ncrtopuyeckn nposopum DCA e 6uno no-gobpo ot eAHOKpaTHa BHOCKa B 15%

oT cny4vauTe (lump sum 0bnkHOBeHO nevenu npu pactsaw, nasap, DCA HamansBa pucka oT
JIOLL MOMEHT).



Bxopa no HUBa CNpsAMO Bbpxa

HNBO Oa1 oT KANUTANA
Cera / meceuHo DCA 50%
Mpw cnag -10% oT Bbpxa 25%
Mpw cnag -20% oT Bbpxa 25%

LEHA

€613.50 / $687.09

€610.47 / $683.69

€542.64 / $607.73

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

Kanuntarn.

[ EpeKTNBHOCT U pUCK (06110 Bb3BpbLUAHE C ANBUAEHTH)
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Cnapose oT Bbpxa (underwater)
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NropunwHa poxogHocT (CAGR)

Nnepvioa usb B EUR (MCTOPUYECKW KYPC)
1r. +9.7% +13.4%
3r. +26.5% +24.1%
5r. +13.3% +14.1%
10r. +19.9% +19.6%
15r. +19.1% +20.8%
20r. +15.9% +16.6%

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

3Ha4YUTENTHO 3apan BanyTaTa.

Puck nokasartenu

LUAJTATA NCTOPUA 10T. 5T.
CAGR +10.6% +20.0% +13.3%
BonatnnHoct 26.8% 22.7% 23.0%
Sharpe 0.21 0.66 0.36
Sortino 0.29 0.93 0.51
Makc. cnag, -83.0% -35.1% -35.1%
Calmar 0.13 0.57 0.38

VaR 95% 3a 1 meceu;: -10.9%



Han-abn6okKn cnagoBe
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Bb3CTAHOBSABAHE

2015-02-20

2023-12-13

2020-06-03

2019-04-12

2025-06-24

CrnAa

-83%

-35%

-29%

-23%

-23%
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| BekTecT Ha peanHaTa uctopus - lump sum cpewy DCA

XOPU3OHT TMPO3OPUMN LUMP SUM: LWAHC nopg, DCA IRR: DCA o-
MEOVAHA 3A WHOMALUMATA  MEOUAHA JOBPO
(MVIH - 3ATYBA  (2.5%) (MVIH - OT LUMP
MAKC) MAKC)

5r. 91 +15.1% 13% 15% +15.4% 16%
(-19.5 ... (-11.6 ...
28.3) 29.9)

10r. 71 +133% (-7.6  11% 11% +15.8% (-5.3  15%
..22.9) ... 23.9)

15r. 51 +14.0% (0.3 0% 8% +15.7% (9.4 16%
... 20.7) ... 20.8)

20r. 31 +13.7% (3.5 0% 0% +16.3% 23%
... 16.8) (11.9 ...

19.0)

Bcekn npo3opeL, e peaneH NCTOpUYECKU Nepuoa. bektecTsT e Bbpxy peanHata uctopusi Ha poHaa
(C penHBeCTMpaHW AMBUAEHTN). Mpo3opLuuTe ce NPUNOKPUBAT, 3aTOBa HabNloAeHMATa He Ca

He3aBucnmMmmn. MuHanu pPeE3yNnTaTh HE rAapaHTUPAT 6'b,D,eLLI,I/I.

CnepBawin 12 meceua cneg...

YCJTOBUE CP. AOXOOHOCT MEOVNAHA LUWAHC 3A MJ1H0C HAN-NOLUN 10%
Bcnykun gHn +13.5% +16.8% 79% -28%
LleHa Hag SMA200 +13.3% +15.7% 85% -10%
LleHa nog SMA200 +9.6% +18.9% 64% -37%
Cnaa = 10% ot Bbpxa +10.3% +14.7% 76% -34%
Cnapg > 20% ot Bbpxa +9.6% +13.2% 76% -34%

Cnap = 30% ot Bbpxa +9.1% +11.8% 76% -33%



Konko 4yecTto napgart nasapure

lfoanHu ¢ BbTpelwuHoroauileH cnag = 10% 89%
foanHm cbe cnag = 20% 29%
MeanaHeH BbTpeLLHOroguLLEeH cnag, -14%

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

| AbnrocpoyHa npoekuus (Monte Carlo Bbpxy peanHaTa uctopus)

JonycKkaHus

MegunaHHaTa rognwHa 4OXOAHOCT e gonyckaHe: 40% nctopuyecka (10.6%) + 60% paBHoBecHa (rf +
npemusa 3a puck = 8.0%) = 9.0%. PasnpeneneHneTo Ha konebaHnATa e OT peanHaTa UCTOpUS
(bootstrap).

HaHbK Npy npogax6a 10% Bbpxy neyanbata; HPNaumsa 2.5%. Takcata TER e Beye B LeHuUTE.
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XOPU3OHT

1r.

3r.

5r.

10r.

20r.

30r.

BJIOXXEHO
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27%
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18%
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27%
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30%

25%

18%

14%

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

TUKEP

NVDA

AAPL

MSFT

MU

AMD

AMZN

META

GOOGL

GOOG

TSLA

O6wo Ton 10: 46.7% -

NUME

NVIDIA Corp

Apple Inc

Microsoft Corp

Micron Technology Inc
Advanced Micro Devices Inc
Amazon.com Inc

Meta Platforms Inc Class A
Alphabet Inc Class A
Alphabet Inc Class C

Tesla Inc

Han-ronsama nosmumsa: 8.3%

CeKTOpHO pa3npepeneHue

TexHonorvK
HKoMyHUKaWWK

LiuknnueHd noTpebuTencum
33WKMTEH NOTpebuTencKK
MHaycTpKrA
3ppaeeona3gaHe
KoMyHaNHKW

MaTepuanu

EHepria

DWHAHCK

0

TErno

8.33%

7.35%

5.76%

5.02%

4.17%

4.07%

3.26%

3.05%

2.85%

2.82%
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| CbnocTaBka ¢ antepHaTtusu (USD, o610 Bb3BpbLLaHE)

700
500
300
200
150
100
2016-10-31 2018-04-30 2019-10-31 2021-04-30 2022-10-31 2024-04-30 2025-10-31
C—Jqqq | | SPY | | VT | ] VGK | | AGG | | GLD
dOHA CAGR 5T CAGR 10T BOJIATUNTHOCT SHARPE 5T MAKC. CMNMAL
QQQ To3m ETF +13.3% +20.0% 23% 0.36 -35%
SPY S&P 500 (CALL,) +12.1% +15.2% 17% 0.42 -34%
VT Lsan cBaT (akummn) +9.9% +12.3% 16% 0.31 -34%
VGK EBporna +8.4% +9.8% 18% 0.20 -37%
AGG Obnuraunm CALL, -0.2% +1.4% 6% -0.85 -18%
GLD 3nato +16.5% +11.5% 19% 0.60 -28%

Bcnukm cepum ca ¢ 06110 Bb3BpbLLAHE, MPEeBbPHATU BbB BasyTaTa Ha TNCTUHTA. MNepnoabT e o6wmaT <
10T.

| Institutional Order Flow, Dark Pool n GEX

CuvrHan 3a MHCTUTYLMOHA/THO HaTpynBaHe

@ Cna6/HeyTpaneH noTok (1/5)

LeHaTa e 6nm3o go Put Wall



Gamma Exposure (onunoHeH nasap)

Put Wall (nogkpena) 675.00 (USD)

Call Wall (cbnpoTtunBsa) 725.00

Gamma Flip —

HeTHa GEX 2197 MnH $/ 1%
Put/Call (OI / o6em) 1.39/0.87

ATM nMnnmnumMTHa BONATUIHOCT 34%

OTpuuaTenHa rama - No-rofieMu ABMXeHUS (Xe[XXNPAHETO NOACUIBA TpeHa). M3umcneHo ot nybnnyHaTa
onunoHHa Bepura (OI x Black-Scholes rama) go 60 gHu; npuema ce, 4He MapkeT MelKbpuTe ca AbArM Ha KO 1
KbCW Ha MyT onuumn - Npnuban3nTenHa oLeHkKa.
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Crpaik (Tenywa ueHa 687.09)



Dark Pool / ATS psan (FINRA)

MocnenoHa ceaMmunua 2026-10-12 (3aKkbCHeHne 22 AHN)

ATS gsan ot obema 17.0% (cpenHo 17.9%)

HAN-TONEMW ATS AKLUNU
DLTA DEALERWEB 19311 403
UBSA UBS ATS 4 005 665
INCR INTELLIGENT CROSS LLC 2583 854
EBXL LEVEL ATS 1768 870
SGMT SIGMA X2 1596 130

23%
22%
21%
20%
19%
18%
17%
16%
15%
14%
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FINRA ny6nukyBa ATS obemnte CbC CEAMNYHO/MECEYHO 3aKbCHEHME — TOBA € CTPYKTYPEH NHANKATOP, HEe CUTHan
B peanHo Bpeme. OTaenHuTe 610K0BU caenkn >$5M (prints) He ca cBO60OAHO AOCTBMHM.



O6emeH oTne4vyaTbK (MPOKCY 32 UHCTUTYLIMOHANTHO HaTpynBaHe)

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

[OHn Ha HaTpynBaHe / pa3npegeneHune (40 173

AHW)

O6eM Ha pbcT / 0bem Ha cnag, (20 gHw) 0.34x

ToBa e NPOKCK OT OHEBHU LeHW 1 06emMun, He UCTUHCKK BNOKOBKM caenku (prints) - Te n3nckeaT
nnateH N3TOYHMK Ha AaHHW. He ro Bb3npuemarite KaTo ,dark pool prints”.

| EBponeiicku UCITS aHano3u n npakTu4eckn 6enexkm

TUKEP NME BANTYTA LEEHA TER CAGR oT
5T

SXRV.DE iShares NASDAQ EUR 1 0.30% +12.2% 2010- AHanunsupan
100 UCITS ETF 446.60 05-07
USD (Acc)

EQQQ.DE Invesco EQQQ EUR 61540 0.30% +11.8% 2008- AHanunsupan
NASDAQ-100 01-02
UCITS ETF

CNDX.L iShares NASDAQ usD 1 0.30% +12.9% 2010- AHanvsupan
100 UCITS ETF 618.00 09-15
USD (Acc)

e AmepukaHckuTe ETF-n (SPY, VOO, QQQ...) 0buKHOBEHO He MoraT Aa ce KynyBaT OT ApebHu
nHsectntopu B EC 3apaan perynaumata PRIIPS/KID - 3a EC ce non3saT UCITS aHano3su (ISIN
3ano4Ba c IE/LU).

e Vpnanackute UCITS ETF-1n 06MKHOBEHO yAbpXKaT NO-Manko AaHbK Bbpxy US anBnaeHTn ot
AnpekTHo US poHpoBe; HaTpynBaLumTe (ACC) BepCuKM He N3NNaLwaT auBuaeHT. lNMposepeTe
yCcnoBusATa Npu Balns 6pokep 1 AaHbYHO TpeTupaHe B bbnrapus - He e AaHbYeH CbBeT.


https://agent.interiorendizainsofia.eu/analiz?ticker=SXRV.DE
https://agent.interiorendizainsofia.eu/analiz?ticker=EQQQ.DE
https://agent.interiorendizainsofia.eu/analiz?ticker=CNDX.L

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. MHdopmaLumaTa e aHanMTUYHa 1 He NpeacTaBnsBa UHBECTULIMOHEH
CbBeT.



