XapakrtepucTukKa

Crparerma AnropurMmmuyeckaa «AKumm»

[aHHaA cTpaTerns aHanAu3MpyeT LLeHOBble NpupalleHna ana Habopa akumMin n otbupaet B noptdenb Hanbosee NepcrneKkTUBHbIE,
COIMNacHO CTaTUCTMYECKOW Moaenn. AKTUBHbie TOproBble onepaunm obecneumBaloT MNNaBHYK pebanaHCcMPOBKY nNopTdens Ha
eXeaHeBHON OcHoBe. ArpeccMBHOCTb CTPaTerMM HacTpauMBaeTcs MNYTEM YKasaHMA [0AW KanuTana, KOTOpbIM MOXKeT ObiTb
Mcnonb3oBaH ansa otbopa akuum B noptdens.

uenb I'Ionyqume A0XoAHOCTH, obroHAwen 6beHumapk “Kynu BbICOKMﬁ 400 TbIC. py6-

N AepPKn” Ha AUTENbHOM NPOMENKYTKE BPEMEHM. YPOBEHDb PUCKa MWHUMAJIbHaA CyMmMa

[loxoaHOCTb CTpaTeruu

Koadppuumenr

foposas* =~ CHavanaroaa * lrop 3 roga AbcontoTHaa™* Llapna***

+11,62%  -581% - -12,46% * +8,00%  +67,84% 0,76

yKaaaHa cpeaHerofoBan A40X0AHOCTb, paccunTaHHan no dopmyne CIIO)KHOFO npoueHTa ¢ 2020r. Bo3Harpam.quMe
** ¢ momeHTa 3anycka cTparernm 02.02.2020r.

*** CTaBKa a/IbTePHATUBHDIX BNIOYKEHMI1 MPU pacyeTe koadbduLMeHTa paBHa HyNo 0,17% OoT cTOMMOCTU aKTUBOB eXXemeCAYHO
20% ot uncTtom NnpmnbbiNN eXXeKBapTa/ibHO
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CrpaTterna ocHoBaHa Ha
MetToaukKe
KONMUYEeCTBEHHOro
MHBECTUPOBAHMA

MeToapbl KOZIMYECTBEHHOTO WHBECTUPOBAHMA
6a3upyloTcA HAa MaTemaTUKe U CTaTUCTUKE, UCK/oYas
ABa BaXXHeWWnx d¢aKTopa B TpeuauHre, 3avacTyto
HeraTMBHO BAMAIOLLME HA UTOTOBbIN Pe3ynbTaT: SMOLMN

yNpaBAAOLLEro U HanpaBaeHMe ABUXKEHUSA PbIHKA.

Pa3paboTtumnKku TaKUX cTpaTeruu, KBAHTbI,
obpabaTtbiBatoT 6O/blUME MACCUBbI  UCTOPUYECKMX
AAHHbIX, Ha OoCHOBe KOTOpPbIX  CO34atoTCs
MaTeMaTM4YeCKne Moaenu NoBeaeHMA MHCTPYMEHTOB.
Monyuynswmneca mogenn “obkatbiBatoT” B' YC/IOBUSAX
peanibHbIX TOProB, ONTUMU3IMPYIOT U MOAYYMBLUMECS

NPOAYKTbI 3anNyCcKatoT B paborTy.




Yenyrn okasbiBaeT AO «OKTaH-bpokep». JInueH3nsa npodeccroHaibHOro y4acTHMKA PbiHKA LieHHbIX Bymar Ha ocylulecTBaeHMe DpoKepcKol aeatenbHocTu, BblaaHa ®KLUB Poccmm 27.12.2000 r., Ne052-
04219-100000, 6e3 orpaHMYeHUA CPOKa AeNcTBKA, JIMLEH3MA NPOdeCccMOHaNbHOrO YYaCTHMKA PbiHKA LEHHbIX Bymar Ha OCyLlecTBleHue AeATeNbHOCTM MO ynpaBaeHnto LeHHbIMM 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 [OrOBOPA AOBEPUTENLHOIO yNpaBAeHUA U/UNM aBTOCNeA0BaHUA Ha BPOKEPCKOM cYyeTe B pamMKax [orosopa MHBECTULMOHHOIO
KOHCYNbTMPOBaHMA. BosHarpaxaeHne AO «OKkTaH-Bpokep» B3nMmaeTca B COOTBeTCTBUM C Tapndamu . CpeaHerofo8asa AOXOAHOCTb MO CTpaTernm « ANTOpUTMMYECKan» paccymMTaHa UCXo4A U3 pe3y/bTaToB
COBepLUeHWs onepaumii Ha BPOKEPCKOM CYETE C MaKCMMabHbIM YPOBHEM PUCKA C Y4ETOM PEMHBECTMPOBAHMA MONYYEHHOM Npubbian 6e3 yyeTa Bo3HarpaxkaeHua AO «OkTaH-bpokep». MUHUMaNbHas
CYMMa MHBECTULUMIA ANA NOAKNKOYEHMA cTpaTernn  AnropuTmmnyeckan «Porodepcbi» 1000000 pybneir. MuHMManbHaa cyMma MHBECTULIMIA ANA NOAKAOYEHUA cTpaTernm ANroputmuyeckas «AKLMW»
400000 py6nei. Ona NOAKMOYEHMA K CTpaTernm HeobxoAMmMo MPOWTM WMHBECTULMOHHOE NpoduUAMpoBaHMe. YpOBEHb PUCKa CTPaTErMM HacTPaMBaeTCA MUCXOAA W3 PUCK-Npoduna KaneHTa. [ns
NOAKMOYEHNA K CTpaTerna «ANrOpUTMUYECKan» MOXKeT NOoHaZobUTCA NPOWTM TecTMpoBaHWe Ha 3HaHWe ocobeHHoCTel HeobecneyeHHbIX CAenok W gorosopos PEMO, caenok ¢ MpousBoAHbIMM
brHaAHCOBbIMM MHCTPYMEHTaMK. HanmeHoBaHMe NporpaMmmbl aBTOC/I€L0BAHMA U aBTOKOHCY/IbTUPOBAHMA: [1POrpaMmHBbIi KOMMAEKC anropuUTMUYEcKor Toprosam « OKTaH. ANroTpenamHry.

OrpaHunyeHme OTBETCTBEHHOCTMU:

HacTosAuan nHdopmauma npeactaBieHa UCKAYUTENbHO B 03HAKOMUTEbHbIX Leasax. Hactoawan nHbopmaumsa, a TakKe tobble eé KoMMeHTapun, npeactasneHHble AO «OKTaH-bpokep» uam nobbim
€ro COTPYAHWKOM, He ABNATCA MHAMBUAYANbHOM MHBECTULIMOHHOM pekomeHaaumen. He agnsaetca odepTor UAn NnpeaoXKeHNeM 3aK14NUTb A0r0BOP AOBEPUTENBHOTO YNPABAEHUA UM MHOW A0roBOpP
006 OKa3aHMM MHBECTUUMOHHbIX UM GUHAHCOBbIX YCAyr. MNpuBeaeHHas J0XOAHOCTb ABAAETCA CNPAaBOYHOM BEIMYMHON M ee AOCTUNKEHME He rapaHTupyeTca B Oyayliem. [Joxo4HOCTb YKa3aHa B NpoLeHTax
rofioBbIX. MIHBECTMUMM CBA3AHbI C PUCKOM M MOTYT MPMBECTW K yTpaTe KanuTana 4YacTUYHO MM MONHOCTbIO. CTOMMOCTb aKTMBOB MOMET KaK YMEHbLIATbCA, TaK U YBENMYMBATLCA B 3aBUCMMOCTU OT
CUTyauMM Ha OUHAHCOBLIX pPbIHKAX. MHOCTpaHHble akuum W(Man) BantoTa MOTyT ObiTb 3abB/0KMPOBaHbl Ha HeonpedeneHHbIi CPOK B pe3ynbTaTe AEeNCTBUM HeapyKeCTBEHHbIX FoCyaapcTs,
rOCyapCTBEHHbIX MW HaZlHALMOHA/IbHbIX OPraHOB M 06pa3oBaHMii, GUHaHCOBbIX opraHu3aumii. AO «OKTaH-bpoKep» He HeceT OTBETCTBEHHOCTM 3a NMOCAeACTBUA MPUHATIA MHBECTULIMOHHbIX PELEeHN
Ha OCHOBaHMWM AaHHOM MHGOPMaUMN.

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