pen. ot 09.09.2022 r.

UudopMaumss o mpegjlaraeMoM ycCiayr'e MHBECTHLMOHHOT'O KOHCYJBLTHMPOBAaHUS

C MCIIOJIBBOBAaHMEM INPOI'PAaMME aBTOCJIENOBAaHUST

1. OCHOBHEIE XapaKTepUCTUKA IporpamMel u NOPSInOK ee
MCIIOJILE30OBaHMS .

1.1. Ommcanme IIporpaMmsl.

HaszHaueHMeM IPOI'PaMMEL nisa SBM «IIporpaMMHEI KOMILJIEKC
AITOPUTMUUECKOM TOPTOBIU «OKTaH.ANTOTpeaAMHID» (majiee - IlporpamMma)
ABJIAETCSH aBTOMAaTU3UPOBAHHOE, tes HEeIOCPeOCTBEHHOTO ydgacTusa
4yeJIOBEKa, bopMmpoOBaHME " npenocTaBJIeHME VHOIVBUIOYAJIbHBEIX
MHBECTULIMOHHBIX peKoMeHOaumum (majee - nump) , a Takxe
aBTOMATU3MPOBAHHOE IpeoOpasoBRaHMe INIpenoCTaBJIeHHEIX VVP B ©OopydYeHUd
Opokepy Ha COBeplleHMe CIOeJIOK C LeHHEMM OymMaraMu U (Miam) Ha
3aKJIDUEeHNE OOTOBOPOB, ABJIARINXCA [IPOU3BOIHEIMU brHaHCOBEIMU
VMHCTPYMeHTaMy, O0e3 HEeNOCPEeHNCTBEHHOI'O ydacCTusd KIMEHTA.

OyHKUMOHAJIBHOM OCOOEHHOCTBIO [IporpaMmMeL ABJISETCSH HaJIM4ye

HECKOJIbKMX TOPTOBEIX POOOTOB, OCYWECTBJIAOIMX aBTOMATUUECKUI aHaJIM3
LeHOBOM MHQOpMaLMM IO CIEKTPY TOPITOBEX MHCTPYMEHTOB.

PazspaboTuukom [IporpaMMer " VMHBECTHULVOHHBIM COBETHUKOM,
npenocTaBIIALIMM nme, chopMMPOBaHHEE [IporpamMmmon, ABJIAEeTCHA AO
«OxTaH-Bpokep» (nmanee-KoMmnaHusa) .

1.2. Bungsl pacxoAoB, CBSIBaHHEHX C IolnyueHumeM HWHP nocpeacTBOM
[IporpaMMel M NOpsAfKE MX pacdeTa.

Pacxoner KiimeHTa, CBA3aHHBIE C nojgydeHmeMm JVIP ©nocpencTBOM
[ITporpaMMEl, COCTOAT U3 BO3HarpaxneHmd KoMIaHMM 13a OpenocTaBlIeHMe
VP m BO3HaArpaxXIeHMS 3a YyCIex B pa3Mepe, OINpeleJIEHHOM B TapudHOM
JjlaHe  «AJTOTPEeVIMHI», a Takxe OMPXeBOM KOMMUCCHUM B pasMepe,
OIIPEeneJIEHHOM OpI'aHMU3aTOpPOM TOPIOBJIM. B ciiydae npenocrasjeHusa WP
1o LI€HHEBIM ByMaram Takxe LOOIIOJIHUTEJILHO OoIJjlauMBaKnTCAa yCIyTu
menosurapmsa B pasMepe, YCTaHOBJIEHHOM TapubaMm nenosmurapuda. B
Cllydae ecCiu I[IOpYy4YeHMHd Ha COBepleHMe CIHOEeJIOK, [Ipeofpas30OBaHHBE W3
npenocTaBJieHHEX KoMmnanmem UMWP, HanpasjadwTcd MHOMYy, dYeM AO «OxTaH-
Bpoxkep», Opokepy, IOOTIOJIHUTEJILHO orJjlauMBaeTcda KOMMCCHUA 3a
COBEpPLIEHME CIHOEJIOK MHOT'O OpoKepa M MHEE KOMUCCUM B COOTBETCTBUM C
TapudpaMm TakKoTo Opokepa.

1.3. OpaBuna CHUHXPOHMBALUMA.

CMHXPOHM3AaLMag — DTO Opolelypa CPaBHEHMS OTKPHETHEX DO3ULUMUNM 0
OMHAHCOBEIM MHCTPpyMeHTaM B noprdesie CrpaTermm C OTKPBITBEIMU [1O3ULUAMU
o (QMHAHCOBHM MHCTPyMeHTaM B HopTbese Kinmenta, oGopmuporaHue UNMP u
ux npeobpal30BaHME B I[OpydYeHMe OpOoKepy NIpM OTKJIOHEHUM COCTaBa
noprdesia KIMEHTa OT cocTaBbBa noptroesns CrpaTermu.

CHMHXPOHM3ALUMA NPOBOOUTCSH NIpU HOoOkJoUeHMM KinmeHTa k CrparTerun,
BBOIIE M BHIBOIE AaKTMBOB IO cueTy KiameHTa, WM3MEeHEHUS MHBECTULMOHHOTO
npoobunga KnmenTa B TedueHue OOHOTO pabouero OHA C MOMEHTAa
HaCTyIJIeHMS YyKAa3aHHEIX COOBITUM.

[lpr nonknwueHum KimenTta x CrTpaTermmu, BBOIE aKTMBOB IIO CUETY



Knmenra, M3MEHEHMSA  MHBECTULUMOHHOTO Npoduiia KJIMEeHTa Ha  0boJjee
PUCKOBAHHBEM B Hoprdesie KiameHTa  OTKPHBAKTCHA  HOBEE  [DO3MLUUM B
IIPOLIEHTHOM COOTHOIEHUNM COOTBETCTBYOIEM OOBEMY OTKPHTHX [IO3ULUNM B
noptoesie CrpaTerun.

[Ipn BEIBOZIE AKTUBOB 1o cueTy Knmenra, M3MEeHEHUI
VHBECTULUMOHHOTO MHNpoduiid KJIMEeHTa Ha MeHee PUCKOBAHHBM [IO3ULUM B
noproesie KiameHTa COKpallATCHa WM HEe HapaumMBawTCcd OO MOMEHTA
IpuBeOeHUsa B I[IPOLEHTHOM COOTHOUWEHMM K OOBeMy OTKPBITEIX [NO3ULUUM B
noprpesie CrparTerum.

[IpoLleHTHOE COOTHOWEeHKe OOBEMOB OTKPBITEIX [IO3ULIMM B HOopTdese
Crpaterun um noprdesne KimeHTa HOCJE NPOBEIEHMS CUHXPOHM3ALUUM MOXET
He3HAUUTEJIbHO OTJIMYATbCA BCJEICTBME IMIPOBeIeHMS TOPIOB OMHAHCOBLMU
MHCTPYMEHTaMM B JIOTax.

1.4. CeepeHuss O MMHMMAJILEHO HEOOXOIOMMEIX TeXHUYECKMX CpeICcTBax,
HEOBXOOMMEIX KJIMEHTY QLIS INoNydeHuss VWP nocpencTeoM [IporpaMms.

Inna nonyueHuda WMHWP nocpepncrteoM llporpamMmel KiIMEeHTY MCIOJIB30BATH
TexXHUYeCKue cpencrsa He Tpebyercda. IlporpaMMma  He OIpPenoCTaBJISAeTCH
KnnenTtam KoMmMmaHmm g CaMOCTOATEJIBHOTI'O MCIOJIB30BAHMA. YCTaAaHOBKA U
HacTpoMka Il[lporpaMMel NPOMB3BOOUTCSA Ha cepBepax KoumnaHum.

2. Crepgenus (o} CrpaTerunu, B COOTBEeTCTBUN o] KOTOpoOM
OCYIUIeCTEJISIETCSI NpenocTaejieHne UNUP.

2.1 HasBaume CTpaTermum.
AnropuTMMUEeCKad.

2.2. Omnucaume CTpaTermum.

CrpaTermsa peanmM30BaHa C IIOMOWBI Habopa TPEeHIOOBHEIX TOPIOBBIX
poOOTOB, OCHOBAHHEIX HAa Pas3JIMYHEIX MIOedx. Jconojnbp30oBaHMe HamboJee
JIMKBUIOHEIX OboUYepcoB Ha CpoOdYHOM peHKe MOCKOBCKOM OMPXM I[IO3BOJILET
CIJIanuThb KPUBYK  M3MEHEHUHA Kanuraua, ouBepCcudmUUMPOBaATH PUCKU
M3MEHEHMS PBIHOYHBEIX SaKOHOMEPHOCTEM M ONTUMMM3UPOBATH M3IEPXKM Ha
OCYIECTBJIEHME CHOEeJIOK. AIpecCHMBHOCTb CTpaTeruyM HacTpaMBaeTCHa IIYyTEM
BEIDOpPA pas3Mepa TOpIoBOI'O IJledad.

VP npenocTaBJIATCA B OTHOUWEHMM HamboJiee JIMKBUIHBEIX QBIOUEPCOB
Ha CpOUYHOM pPBIHKE MOCKOBCKOM OMPXMA.

IOna nojgydeHusa MWIUP B paMkax Crparerum KimMeHTYy HeoOXOOMMO
IPONTHU VMHBECTHMLMOHHOE NpodmimporaHme B  KoMIaHMM UM OTKPETH
OPOKEPCKUM CUET.

2.3. IpaBuya pacueTa M MNEPUMOAUYHOCTEL nNybiamxaummy O6eHuUMapka
CrpaTernn.

B kauecTBe Oenumapka CTpaTeruM MCIOJL3yeTCsa IoKaszaTesb
ITJOXOIOHOCTU CTpaTeI‘I/H/I, paCCqMTaHHbIﬁ B IMPOLEHTaX TI'OIOOBEIX, MCXOIA U3
pPesyJIbTATOB COBEPUEHMS CIeJIOK Yy OpraHuMs3aTopa TOoproB B HopTdhese
CTpaTeI‘MM, C MaKCKrMaJIbHEIM YPOBHEM PpPMCKa, C YyUYeTOM PEMHBECTUPOBAHMA
IOoJIydeHHOM Npubeum, 6e3 yudeTa BO3HATpaxleHusa KommaHuu.

BeHUMapK PAaCCUMTEIBAETCS EXEeIHEBHO U NyOJIMKYeTCHS eXeHeINeJIbHO
Ha canre KoMmmnaHum Mo ampecy: https://octan.ru/algo/.

2.4. l'IpaBM.na pacueTa ¥ NOepmommM4YHOCTHB nyéamkaumuy TOYHOCTH



cnepoeaumsi no Crparerunm.

TOUHOCTB clenoBaHMsA 1o CrpaTerur IIOKasHBaeT, HaCKOJIbKO
OOXOOHOCTb KimeHTa NpubIMXeHa K HOXOOHOCTM CTpaTeruu.

HepMOI[OM pacueTa u Hy@J‘H/IKaLU/H/I TOUHOCTNM CJIegOBaHMA 4dBJIdeTCHA
KBapTa.

g pacueTa [nokKaszaTessa TOYHOCTM CJemoBaHmsa no Crparermm MC-—
nojap3yercsa dopmyia:

T=100%-|AIl, rTme A paccumTEIBAaeTCa 0 noprbenam KimeHTOB,
YIOOBJIETBOPAKNIIMM YCJIOBMIO IIONalaHysa B pacueT, Kak pPas3HOCThH I[oKasa-
TeJyle IOOXOIOHOCTM noprToena KiveHTa u CTpaTeruM =3a Iepurol, B3BelleH-
Hasg N0 CyMMe akKTUBOB B noptoesne KimeHTa.

[lokasaTesb IOOXOOHOCTM MnopTdesa KinmeHTa 23a Nepuomn OonpenesiseT-—
Csg C y4YeTOM BBOIOB-BHBOIOB IOEHEXHHIX CPEeICTB M OO YyIepPXaHMS KOMMUC—
cum.

Iiis pacueTa TOUYHOCTMU cJIemoBaHMUA IPUHVMAKTCS noprboenu
KnmeHTOB, OIHOBPEMEHHO OTBeUaKmMe CJeOyllyM TpeOoBaHMSAM:

a) Cpok mnpenocTamBJeHusa VP He MeHee OIHOTO KBapTala;

0) BAJIOTOM IHopThesida ¥ TapaHTUVHBEIM OOeCHedUeHMEM HSBJISITCSH
pyomnm;

B) KimMeHT He NIpomM3BOOMII CIOEJIKM B IopTdesie CaMOCTOSATEJIBHO.

2.5. IllepeueHk MHBECTHULUMOHHHX Npobmunen KiameHTOB, B OTHOWEHUU
KOTOPHIX OCYIECTBJSETCS MHBECTULMOHHOE KOHCYJIBTUMPOBaAHME IIOCPECTBOM
[lporpamMsl B pamMkax CrpaTermum.

VP npemocTapjdAnTCca KimeHTaM ¢ MHBECTMULUMOHHBIMM — IPROOUIIAMMK
«YMEPEHHHEI», <«ATPECCUBHEID, «CBepXarpeCCUBHEID.

2.6. OrpaHMuYeHMsT B OTHOWEHMM KBanmbpmxaumum KiameHTOB, KOTOpPHE
MoryT nosaydaTte MNP B paMkax CrpaTermnm.

Hia NNOJIydeHU I ump B pamMkax CrpaTerumn Knnenty-
HeKBAJIMQULVPOBAHHOMY MHBECTOPY MOXeT [IOHamoOMUTbCHA IPOVTHU
TeCTUPOBaHME Ha 3HaHUe OCOOeHHOCTEN CHOeJioK c OMHaHCOBBIMU
VMHCTPYMEHTAMM, MCIOJIb3yeMEIMM B pamMkax CTrpaTrerumn.

2.7. CBegeHust o émkocTu Crparermnu.

MakCruMaJIbHO BO3MOXHEIM CyMMapHBM 00BeM nopTdesert KimeHTOB,
MOOKJIIOUeHHEIX K Crparterum (éMmxocTs CrpaTrerum), oTrpaHmueH 0,5% oT
CpeIHeIHeBHOTO oObeMa TOPIroB Ha CPOYHOM PHHKE MOCKOBCKOM OUPXU.

2.8. Bupgs BOBHarpaxigeHus, ymjaauumBaeMmMoro Komnaumer TpeTbuM
nuuaM, B CBaBMU c okasaHueM ycnyr no MHBECTHULMOHHOMY
KOHCYJILTMPOBaHMI0 IIOCPEACTEBOM I[IporpaMMsl.

Bo3HaTrpaxneHMe He BHILJIAUMBAETCS.

2.9. O BOBMOXHOCTM M NOPSAKE MCIOJBLSOBaHMUSI BaeMHBIX CPeICTB.
B pamMkax cTpaTermum <«AJITOpUTMMUECKAS» SBaeMHEE CpelCcTBa He
MICIIOJIb3YIOTCA .

2.10 JencrTByonMe OT'PAHMYEHMSI, CBSIBaHHHE C I[OJIyYeHMEM KJIMEeHTOM



VNP nocpexncTeoM IlIporpaMmMsl.

B pamkax cTparterum <«AJTOPUTMMUYECKASA»  MMHMMajibHaAd  CyMMa
AKTUBOB KJIMEeHTa, B OTHOIEHUN KOTOPOM NpenoCTaBJIANTCHA ump
IoCpencTBOM IIpOorpaMMEl, COCTAaBJIAET OINMH MUJIJIMOH pyOJel.

3. Iopsimok wuHOoOpMMpPOBaHMsT KiumeHTa B CliydYasix [IpeKpaleHus
MCHOJILBOBaAHMS M O BPEMEHHHX NepepsBax B pabore IlIporpaMMs.

BepoaTHOCTE TexHMUeCKUXx cOoeB B pabore IlporpaMMbel, CIIOCOOHBIX
NIPUBECTM K IIepepHBaM WM OIpeKpalleHun paboTs [IporpaMMel, CYLECTBEHHO
CHIMXEeHa 3a cyerT TOTO, 4TO bopmMupoOBaHME, IpenocTaBJIeHre U
aBTOMaATU3MPOBAHHOE npeobpasopaHMe ump B [opy4dyeHue Opokepy
IPOM3BOOATCA Ha cepbBepax KoMnaHmm ©Oe3 MCHOJB30BaHUA ODOPYyHNOBAHUA
KnneHTOB.

B crniydyae npekpalleHMs MCIOJIb30BaHMA WMIIM BPEMEHHOM IIE€PEpPHEBE B
pabtore IIporpaMmel, B TOM UYMCJIe pPe3yJbTaTe TexXHuUYecKkux cOoes,
KomMmnanma n3BemaeT oo} 5TOM Knuenra [IoCpenCcTBOM pasMeleHn4d
COOTBETCTBYKIETO COODlWeHMsa B JIMYHOM KabuHeTe KimeHTa Ha canre
KoMnmaHumM wmaM HaNpabBJIeHMS TakKoT'O CoofbmeHusa KaMeHTy IO DBJEeKTPOHHOM
noure.

B cioyuae HenocTynHOCTM IIporpaMMel BCJIENCTBME  IPOBEIEHUSA
TexHuueckmux pabor KommnaHmusa wmsesemaeT o060 s3ToM KimeHTa He [O3OHEE
OOHOTO pabouero OHA OO MOMEHTAa Hadajla TexXHMUeCKMx paborT.

Ij1g CcoBepleHusa onepauuy C (QMHAHCOBBIMM MHCTPYMeHTaMu 0es
MCIIOJIb30BaHMUA IPOT'PaMMEL aBTOCJIeNOBAaHUA, KnmeHT BIpaBe
CaMOCTOATEJIbHO COBEPUMUTbL TakKue olepauuy, I[IO0OaB COOTBETCTByKIEES
nopydueHmue OpOKepy.



