Lincbposan TpaHcchopmaLmn
B pabore MHBECTULIMOHHOI'O

AenapraMeHTa

APTEM AHTUMOB

HayanbHUK oTaoena
KONMMYeCTBEHHbIX NCCNneaoBaHnmn
TKB NHuBecTmeHT MNapTHepc (AO)




Craxk chuHaHCcOBOro aHanuTuka. Bup us
HeaaBHero nNpoLunoro
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TKBIP

JaHHbLIMM HY)KHO YNpaBnsaTh. [laHHbLIM HY)KHA
cTparerms

TunoBble 3agavy/npodbnemsol ObnacTtu YnpasneHusa gaHHbIMK B pOKyce

KauecTBO AaHHLIX
[oCTYNHOCTL AAHHBIX CnpaBo4Hble W MacTep-aaHHble

AKTyanbHOCTb ApXUTEKTYpa faHHbIX
OnTumKUsaumMa M- dC Bl 1 NOTOKOB

beaonacHoCTb (OTBETCTBEHHOCTL 3a AaHHbLIE)

[ocToBepHOCTL (MOBEpUE) K OaHHBIM

BbICTpbIN NOUCK

MpocTtoi goctyn




UTto Takoe Crparermsa
AAHHbIX?

9TO OONTOCPOYHLIM MJlaH, ONpeaensaWwmn TEXHOOMN,
npouecchl, ngen n npasuna, Heobxoanmbele Ans
ynpasneHnsa NHpopMaLMOHHbIMN aKTUBaMM
opraHmsauuu.

9TO nnaH TpaHcdopmaunn busHeca, Npu peanuaaumnm
KOTOpOro bnsHec cMoxeT 6onee apdpeKkTMBHO AoCTUraTb
BUOEHNA U/UNN NOCTaBMNEHHbIX Lenemn, NCnonbays
BHELLHWE U BHYTPEHHME AaHHbIE.

noaxoA K ynpasneHuio gaHHbIMW, KOTOPLIM onpeaenseT
AaHHble KaK OCHOBHOM aKTUB OopraHusauum un Tpedyer
BHepeHUs cneundounyecknx poren, npoLeccos N peLeHnn
Ons yrnpasfieHns JaHHbIMWN KaK LEeHHbIM aKTUBOM




Data assets

Data assets — 310
cuctema, BbixogHou haun
NPUNOXEHUS, OOKYMEHT,
0a3a gaHHbIX NN Beo-
CTpaHuua, KoTopble
KOMMaHUN NCNOSIb3YHOT
Ons nonyyvyeHuns 4oxXo4os..

B3rnap UT:
‘ JaHHble — pecypc (6€30THOCUTENBHO K NPUHOCUMbIM 3KOHOMUYECKMUM BbIr04aMm)

CokpalleHue 3aTpaT Ha o6cny)KuBaHue

o | l |

Ha BBO Ha XpaHeHue Ha nepepavy Ha MHTerpauuw U T. n.

L- B3rnapg 6usHeca:
JaHHble — aKTUB (pecypc, KOTOPbIM SONXKEH NPUHECTU SKOHOMUYECKUNE BbIroabl)

YBenunuyeHne aKOHOMUYECKUX Bbirop,
MoBbiweHne LeHHOCTU AAaHHDIX CHM)KEeHUe PUCKOB, CBA3AHHbIX
C AAHHbIMU

» YMEHbLUEHNe U3fepiek
M3-3a HapyLLeHnn

> MOBbILWEHNEe KayecTBa AaHHbIX
N paclumpeHne BO3MOXHOCTEN
NX NpuMeHeHus (Henpsmas

MOHeTM3aLus) TpeboBaHMi 6e3onacHoOCTy,
KOH(UOEHUNANBHOCTH,

NH(OPMALMOHHBIX MPOAYKTOB
(npamas MoHeTU3auusa)



OcHoBHOM npouecc YK - data pomMmeHb!

cepBUC
WHBECTULMOHHOMN MOAEITb
cTpaterum +

|
nopTtaesib

Cpenku
OTyYyeTHOCTbL OT4YeTHOCTb Performance KnneHtckas ynpasneH.
OTYETHOCTb yyeT




NMnarcdbopma paHHbIX. JIMUHLIX ONbIT
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Airflow

XpaHUIHILE JaHHBIX

Knactep ClickHouse
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Data Model
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BH3yanu3alua U aHanu3

Power Bi




NoprdenbHana aHANMUTUKA = NPOAYKT AAHHbIX

TKBIP Portfolio Analytics services

Performance Portfolio Scenario
analytics monitoring modelling

Y710 6bINO? Y10 ecTb? Y1o bynert?




umepsbl. NMNoprdenbHaa aHANMUTUKA

Power Bl Repor H erfomance_contribution

V36panHoe O630p

Daiin v MpocmoTpete v Wzmenute & Power Bl Desktop B3 MNposoannk v () O6uoeuTE

| | ©

StartNAV Inflow Outflow EndNAV RUB
25109 860 352,00 812 058 752,00 0,00 27229151 232,00 g EUR _
5 ouso |
Cymma ContributionTWR Cymma 1sTWR  Cymma Delta CNY |
5.3 53 0.0 0 2 3 4

Cymma CTR Mo InstrumentSubtype Il & Y B

@ Ysennuerne @Yuenswenue @Bcero

£s I S—
9
0
Equity Corp_0 Floater NeonRUBBonds Deposit ExchangeBonds OFZ_IN Money OFZ Beero
InstrumentSubtype

InstrumentName Cynma AvgWeight gy\nma CTR Cymma TR Cymma PNL A Pportfolio I I
5,59 1,62 3202 405 204 288,00
132 1,56 4477 386 064 064,00
1.87 0,88 2887 220400 384,00 @ 0
1.66 0.39 31.36 97 198 368,00 3
4,02 0.37 3.69 G2 244 448,00 'E'
142 0.33 2475 81849 288,00 5
037 0,23 18,18 58 415 216,00 i 4
4,86 0,23 4,59 56 786 324,00 2
048 0,22 28,58 54 498 860,00 §
2,56 0,11 418 27 325 158,00 e,
1.81 0,10 10,06 24 956 568,00 e
1,50 0,08 o117 19 751 692,00 E
2,11 0,07 3.28 17 814 772,00
144 0,06 432 15 868 000,00 v 0

Beero 100 08 531 51834 1323004 977 62 ane 2024 der 2024 map 2024 anp 2024 waii 2024



umepbl. NNIOHMTOPMHIT rpynNNoBbLIX CTparerum

> PE dash

W36panHoe Obzop

Daiin v MpocmoTpeTs v W3menuTe B Power Bl Desktop B3 Nporoaunk v () OBHoBMTE

2,79 Mrnpa 1163 3

Total AUM Total Clients Empty Clients

Crparervs

Cocrae @ EBonds @Cash @ Equity @ETF

143 637 420,23 1666781,51 8059698006

388004 943,52 17 458 044,35 247 716 564,97 566 942,08
696 805 181,84 14 066 44595 193 056 975,30 169 091 860,00 100 00%

520 187 814,93

16 074 676,32

172 371 202,42

132 992 237,60

100 00%

1748 635 360,51 49 265 948 13 | 693 741 722,74 | 302 651 039,68
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1493%
2051% 79_‘49?'3
SETS% 67,25%
50% 100%
MW
assetTypeMod ISIN Koawuecteo SWgt MV Crpaterua Noxoarocts YTI AUM TWR Return GROSS
Bonds 193735800 6258% 1748635 36C 709455 1073020 463,09 name I }
Cash 1,76% 49 265 948
Equity | 30198 797 599 972,00  2483% 693 741 722 122521 841 625 931.26 50
ETF 1942 869,00 10,83% 302 651 03¢
Beero 100,00% 2 794 294 071 18 606,10 653 746 494,90
[ =
429,73 225901 181,80 .‘5__
20
T 27 355,58 2794284 071,05
2022 2023 2024

< > date



Cnacubo za BHMMaHue!



