” Swedbank -

Alternatyvios investicijos
pensijy fonduose

Tomas Bakutis, CFA

© Swedbank I



Trumpai apie ,,Swedbank* pensijy fondus

Q} % é =
2 mird. eury
valdomas turtas

© Swedbank



K3 siandien suzinosime?

‘ Alternatyviy investicijy rinka
‘ Kas svarbu atsirenkant investicijas?

Kaip investuojama j alternatyvius instrumentus?

Koks vaidmuo investuotojo portfelyje?
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Kas yra alternatyvios investicijos?
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Kokio dydzio alternatyviy investicijy rinka?

Alternatives by type in US$tn (Base case scenario)
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Note: Sums may not equal the totals shown due to rounding. Mumbers in the ovals represent CAGR.

Source: PwG Asset and Wealth Management Research Centre analysis. Past data based on Lipper, Hedge Fund Research and Preguin

Saltinis: OECD: PwC Asset and Wealth Management Research Centre analysis
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Kokia turto dalj alternatyviose investicijose laiko
pensijy fondai?

M Equities O Bills and bonds O Cash and deposits ECIS (when look-through unavailable) O Other
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Saltinis: OECD: Pension Markets in Focus 20217
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Tipiné alternatyvios investicijos pensijy fonduose

Investuotojas / Investuotojas / Investuotojas /
Limited Partner Limited Partner Limited Partner
|

Fondo valdytojas /

General Partner

Alternatyvus fondas

{ Investicija 1 } { Investicija 3 J Investicija 4

© Swedbank



Investicijy atranka: kaip ji vyksta?
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Investavimo procesas: pagrindiniai etapai

y Dokumenty
pasiraSymo
procesas

Galimybiy Ketvirtinés Investuotojy
paieska ataskaitos susirinkimai

Atstovavimas
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,Paslepti“ alternatyviy investicijy vertes
svyravimai
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Kokj vaidmenj atlieka investiciniame portfelyje?

Markowitz Efficient Frontier

A

Traditional and Alternative Investments

Expected Return

Traditional Investments Only

>

Expected Risk

For illustrative purposes only — not drawn to scale.

]Harry Markowitz was an economist renowned for his research on Modern Portfolio Theory.
He received the Nobel Prize in Economics in 1990 for his work in this area.
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Ne tik privalumai, bet ir tam tikros rizikos

Privalumai: Rizikos:
Pagerina investicinio I Sunkiau pirkti ar parduoti
portfolio rizikos ir grazos | Didesni mokdiiEa:
sant.ylf] ¥ I Sudetingesni nei viesai
Padidina turto jvairove prekiaujami instrumentai
portfelyje

: : . : I Maziau prieinamos
Nevienodai svyruoja lyginant informacijos

su tradicinemis turto
klasemis
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Alternatyviy investicijy rinkos vaidmuo finansy
ekosistemoje

Patraukli alternatyva

naujai jsteigtoms ir
augancioms jmonéms
pritraukti kapitalg
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Suteikia galimybes
pensijy fondams
dalyvauti auganciose
jmonése ir kitose
neviesose investicijose

,Paraleliné visata“
lyginant su viesai
prekiaujamomis

jmonemis
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