XapaKkrepucTtukKa

Crparerna Anroputmmueckana «Banwra»

CtpaTterva peanuMsoBaHa C NOMOLLbD Habopa TPEHAOBbIX TOPrOBbIX A/IFOPUTMOB, OCHOBAHHbIX Ha MeETOoAaX KOJMYECTBEHHOTO
aHanM3a C MUCNONb30BAHMEM MHCTPYMEHTOB Ba/IlOTHOIMO U AEHEXHOro pblHKOB MOCKOBCKOW BupKu. JIMKBMAHAA COCTaBAaAlOLLaA
cTpaTtermn — cnot BantoTHasA napa CNY/RUB, crnaxknBaHue KpUBOM U3MEHEHUA KanuTana NPoUCXOAMUT 3a CYET CAE/NOK C Ba/IlOTHbIM
CBOMOM U pero C UeHTPaNbHbIM KOHTPareHToOM.

uenb MonyyeHue p,o>v<op,Hocw|, 3HaYUTENbHO yMe pEHHbIﬁ 10 MJH. py6.

npesbillaowen NpPoUueHTHblIE CTaBKW MO
A4eno3nTam Npun COOTBETCTBYHOLWUNX PUCKAX.

KoadduumeHt
Lapna***

+30,07% +12,12% ,79% < 467, 4,26

lfoposasa* C Hayana roga

* yKa3aHa cpeAHeroAoBas A0X0AHOCTb, pacCiMTaHHasA No cboptv\yne C/IOXHOrO npoLeHTa ¢ 2020r BosHarpam'p,eHue
** ¢ momeHTa 3anycka-cTpaternm 02.02.2020r. =
*¥% cTaBKa aNbTePHATUBHBIX BNOKEHMI Npu.pacyeTe KoahduLUMeHTa paBHa Hy/II0 0,17% OT cTOMMOCTU aKTUBOB eXXeMeCAYHO

20% oT uncTou npmnbbiNN eXxXeKBapTasibHO
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CrpaTterna ocHoBaHa Ha
MetToaukKe
KONMUYEeCTBEHHOro
MHBECTUPOBAHMA

MeToapbl KOIMYECTBEHHOTO WHBECTUPOBAHMSA
6a3upyloTcA HAa MaTemaTUKe U CTaTUCTUKE, UCK/oYas
ABa BaXXHeMWnx ¢aKTopa B TpenauHre, 3ayacTyto
HEeraTMBHO BANAIOLLME HA UTOTOBbIN Pe3ynbTaT: SMOLUN

yNpaBAAKOLLEro U HanpaBaeHe ABUXKEHUSA PbIHKA.

Pa3paboTtumnKku TaKUX cTpaTeruu, KBaHTbl,
obpabaTtbiBatloT 6ONbLUME MACCUBbI  UCTOPUYECKUX
AAHHbIX, Ha OoCHOBe KOTOpPbIX  CO34at0TCs
MaTeMaTUYECKMe MOoAEeNU NoBeAeHUS NHCTPYMEHTOB.
Monyunswmneca mogenn “obkatbiBatoT”’ B' YCNOBUAX
peanibHbIX TOProB, ONTUMU3IMPYIOT U MOAYyYMBLUMECS

NPOAYKTbI 3aMyCcKatoT B paborTy.




Yenyrn okasbiBaeT AO «OKTaH-bpokep». JInueH3nsa npodeccroHaibHOro y4acTHMKA PbiHKA LeHHbIX Bymar Ha ocyllecTBaeHMe DpoKepCcKom aeaTensHocTu, BolaaHa ®KLUB Poccmum 27.12.2000 r., Ne052-
04219-100000, 6e3 orpaHMYeHUA CpoKa AencTBnA, JIMUeH3nA NpodeccMoHaNbHOro YYaCTHMKA PbiHKA LEeHHbIX Bymar Ha OCyLecTBleHne AeATeNbHOCTU MO yNpaBaeHno LeHHbIMK Bymaramm Ne052-
07240-001000, BblaaHa ®KLB Poccum 16.12.2003 1., 6e3 orpaHuyeHmsa cpoka aerncrens. Homep B8 EAMHOM peecTpe MHBECTULMOHHbIX COBETHMKOB: 26.

Ctpaterua «ANroputMmyeckas» OOCTYNHA K MOAKMOYEHUIO B PaMKax A0OrOBOPA AOBEPUTENILHOIO YNpaBAeHUA WM/UNu aBToCNefoBaHUA Ha BPOKEPCKOM cYyeTe B pamMKax [orosopa MHBECTULMOHHOIO
KOHCYNbTMPOBaHMA. BosHarpaxaeHne AO «OKkTaH-Bpokep» B3MMaeTca B COOTBeTCTBUM C Tapndamu . CpeaHerofo8asa AOXOAHOCTb MO CTpaTernm « ANTOpUTMMYECKan» paccinTaHa MCXOAA U3 Pe3y/bTaTos
COBepLUeHUs onepaumii Ha BPOKEPCKOM CYETE C MaKCMMabHbIM YPOBHEM PUCKA C Y4ETOM PEVHBECTMPOBAHMA NONyYeHHOM Npubbian 6e3 yyeTa Bo3HarpaxkaeHuna AO «OKTaH-bpokep». MUHMMaNbHas
CYMMa MHBECTULUMIA ANA NOAKNOYEHMA cTpaTernmn  AnropuTmmnyeckan «Porodepcbi» 1000000 pybneir. MuHMManbHaa cymma MHBECTULIMIA ANA MOAKAOYEHUA cTpaTernm ANroputmmyeckas «AKLMU»
400000 pybnei. Ona NOAKMHOYEHMS K CTpaTernMm HeobxoauMmMo MPOWTM WMHBECTUUMOHHOE NpoduUAMpoBaHMe. YpOBEHb PUCKA CTpaTermm HacTpPauMBaeTCA MCXOAA W3 PUCK-Npoduna KaneHTa. [ns
NOAKMOYEHNA K cTpaTerna «ANrOpUTMUYECKan» MOXKeT NOoHaZobUTCA NMPOWTM TecTMpoBaHWe Ha 3HaHWe ocobeHHocTel HeobecneyeHHbIX caenok W gorosopos PEMO, caenok ¢ Mpou3BoAHbIMK
brHaAHCOBbIMM MHCTPYMEHTaMK. HanmeHoBaHMe NporpaMmmbl aBTOC/I€L0BAHMA U aBTOKOHCY/IbTUPOBAHMA: [1POrpaMmHBbIi KOMMAEKC anropuUTMUYEcKor Toprosam « OKTaH. ANroTpenamHry.

OrpaHunyeHme OTBETCTBEHHOCTMU:

HacTosAuan nHpopmauma npeactaBieHa UCKAYUTENbHO B 03HAKOMUTENbHbIX Liensax. Hactoawas nHbopmauma, a TakKe ntobbie eé KommeHTapuK, npeactasneHHble AO «OKTaH-bpokep» uam nobbim
€ro COTPYAHWKOM, He ABNATCA MHAMBUAYANbHOM MHBECTULIMOHHOM pekomeHaaumen. He agnsaetca odepTor an NnpeaoXKeHNeM 3aK14NUTb A0T0BOP AOBEPUTENBHOTO YNPaBAEHWA UAN MHOW A0rOBOP
006 OKa3aHWM MHBECTULMOHHbIX UM GUHAHCOBbIX YCAYT. NpUBeAeHHaa JOX0AHOCTb ABAAETCA CMPAaBOYHOMN BEIMUMHON M ee AOCTUNKEHME He rapaHTupyeTca B byayliem. JoXOAHOCTb YKa3aHa B NMpoLeHTax
rofioBbIX. MIHBECTMUMM CBA3AHbI C PUCKOM M MOTYT MPMBECTW K yTpaTe KanuTana 4YacTUYHO MM MONHOCTbI. CTOMMOCTb aKTMBOB MOMET KaK YMEHbLIATbCA, TaK U YBENIMYMBATLCA B 3aBUCMMOCTU OT
CUTyauMmM Ha OUHAHCOBLIX PbIHKAX. MHOCTPaHHble akuuM U(Mam) BantoTa MOTyT ObiTb 3aB10KMPOBaAHbl Ha HeonpedeneHHbld CPOK B pe3ynbraTe AEeWCTBUMIM HeapyXKeCTBEHHbIX FoCcydapcTs,
rOCyapCTBEHHbIX MW HaZlHALUMOHA/IbHbIX OPraHOB M 06pa3oBaHMii, GUHaHCOBbIX opraHu3aumii. AO «OKTaH-bpoKep» He HeceT OTBETCTBEHHOCTM 3a NMOCAEACTBUA MPUHATUSA MHBECTULIMOHHbIX PELleHNit
Ha OCHOBaHMWM AaHHOM MHGOPMaUMN.

O3HAKOMMUTBLCA C YCNOBUAMM NMOAKMOYEHMS CTPATEMMAM U NONYYUTb MHYHO MHGOPMALMIO MOXHO Ha caiTe https://octan.ru/, no Tenedony: +7 (3812) 29-00-92 , 8 opuce AO «OKTaH-Bpokep» no aapecy:
Poccua, rop. Omck, yn. KpacHsbii Myts, aom 109, oduc 510.
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