XapakrepucTukKa
Crparerna Anroputmmueckaa «®brouepcsoi»

CTpaTerns peanns3oBaHa C NOMOLLbIO Habopa TPEeHA0BbIX TOProBbiX POHOTOB, OCHOBAHHbLIX Ha pPa3Nn4YHbIX naesax. McnonbsoBaHue
Hanbonee NUKBMAHbLIX ¢btoyepcoB Ha CpoyHOM pbiHKE MOCKOBCKOM OUPXKK MO3BONAET CrNaAUTb KPUBYHO M3MEHEHMA KanuTana,
AnsepcuPpuruUmMpoBaTb PUCKN U3MEHEHUA PbIHOYHbIX 3aKOHOMEPHOCTEN U ONTUMMU3NPOBATb U3AEPXHKKU Ha OCYLLECTB/EHME CAENOK.
ArpeccnmBHOCTb CTpaTErMmn HacTpanBaeTca NyTém BbiIbopa pasmepa TOProsoro nsjeya.

Mony4yeHmne 4OXOAHOCTU, 3HAYNTENBHO NPEBbILLAOLWEN BblCOKM ﬁ 1 Mn H . py6.
MNPOLEHTHbIE CTaBKM NO AEN03MTaM MPU COOTBETCTBYHOLLLUX

Llenb
PUCKaX.

[ OoXoAHOCTb CTpaTernm

KoappuumeHr

I'op,OBaﬂ* C Hayana roga  : roa | s II".,I AbconoTHaa** Luapna***

+41,08% -2,10%  +31,17% 5,08% +1137,15% 1,28

* yKa3aHa cpeHerofoBas AOXO4HOCTb, PacCyMTaHHAA No Gopmyne CAOKHOro NpoLeHTa ¢ 017 BO3|-|arpa)Kp,eHMe
** ¢ MOoMmeHTa 3anycka ctpatermm 28.09.2017r. F aal

*** CTaBKa aNbTEPHATVBHbIX BOXKEHMIA NPW pacyeTe KoahduLMeHTa paBHa Hy/Io Vi 0,17% OoT CTOMMOCTU aKTUBOB €}KemecA4YHO
20% ot unctom NpmnbbiN eXxXeKBapTasbHO
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Crparerma oCHOBaHa Ha
MeToaMKe
KOJNIMYEeCTBEHHOro
MHBECTUPOBaAHMA

MeToabl KOZIMYECTBEHHOTO MHBECTUPOBAHMUSA
6a3upyloTcA Ha MmaTemaTUKe U CTaTUCTUKE, MUCKAoYas
ABa Ba)XHeMWMX @aKTopa B TPeWAMHre, 3a4acTyto
HEeraTMBHO B/NAIOLLME HA UTOTOBbIM Pe3ynbTaT: SMOLMMK

ynpasaawLWwero n HanpasaeHe ABUXKEHUA PblIHKA.

Pa3paboTumnKku TaKuUx cTpaTeruu, KBAHTbI,
obpabaTtbiBatoT 6HoO/bLIME MACCMBbI  UCTOPUYECKUX
AAHHbIX, Ha ocHoBe KOTOpbIX  co3aatoTcA
MaTeMaTMYeCKMe Moaenu NoBeAeHMA MHCTPYMEHTOB.
Monyuymswmneca mogenn “obkatbiBatoT’ B' YCNOBUAX
peanbHbIX TOProB, ONTUMU3UPYIOT U NOAYYUBLUMECA

NPOAYKTbI 3aMyCcKatoT B paborTy.




Ycnyru okasbiBaeT AO «OKTaH-Bpokep». JInueH3ma npodeccroHaibHOro y4acTHMKA PbiHKA LieHHbIX Bymar Ha ocylecTBieHne BpoKkepcKon aestenbHocTH, BbiaaHa ®KUB Poccmm 27.12.2000 r., Ne052-
04219-100000, 6e3 orpaHu4eHMs cpoka AencTaua, JIMueH3na npodeccroHaNbHOro YHaCTHMKA PbIHKA LLEHHbIX Bymar Ha ocyllecTBieHne AeATeNbHOCTM MO ynpaBaeHuto LeHHbIMKM Bymarammn Ne052-
07240-001000, sblaaHa PKLE Poccnm 16.12.2003 r., 6e3 orpaHnyeHmna cpoka aenctemsa. Homep B EAMHOM peecTpe MHBECTUUMOHHbIX COBETHMKOB: 26.

Ctpaterna «AnroputMmyeckas» AOCTYMHA K NMOAKMOYEHUIO B PamMKax [OroBOpa AOBEPUTENLHOTO ynpaBaeHua WM/Unn aBTocnefoBaHuA Ha BPOKEPCKOM cyeTe B pamMKax A0roBopa MHBECTULLMOHHOTO
KOHCYNbTUPOBaHMA. BosHarpaxaeHne AO «OKkTaH-Bpokep» B3nmaeTca 8 cOOTBeTCTBMM C Tapudamum . CpefiHeron0Ban AOXOAHOCTb MO CTpaTernmn KAAropuTMUYEcKaa» paccimuTaHa MCXoAA U3 pe3ynbTaToB
CoBepLUeHWs onepaumii Ha BPOKEPCKOM cYeTe C MaKCMMaslbHbIM YPOBHEM PUCKA C y4ETOM PEVMHBECTUPOBAHMSA NMONYYEHHON Npubbian 6e3 yyeTa BosHarpaxkaeHus AO «OkTaH-bpokep». MuHMManbHasa
CYMMa MHBECTULMIA ANA NOAKNOYeHMA cTpaTernn  Anroputmumdeckan «®otoyvepchl» 1000000 pybneit. MUHUMaNbHaa CymMa MHBECTUUMIA ANA NOAKNIOYEHMA cTpaTermn ANropuTMmnyeckan «AKLUKU»
400000 py6nei. Ona MNOAKMOYEHMA K CTpaTernm HeobxoAMmOo MNPOMTM WMHBECTULMOHHOE NpoduAnpoBaHMe. YPOBEHb PMCKA CTpaTerMmM HacTpamBaeTca MCXOAA M3 PUCK-Mpobuas KaveHTta. [ns
NOAKMOYEHNA K CTpaTerna «ANropuUTMUYECKan» MOXKeT MOHaZoOWUTCA MPONTM TeCTMPOBaHWE Ha 3HaHWe ocobeHHocTen HeobecneveHHbIX CAENOK M aorosopos PEMO, caenok ¢ nponsBOAHbIMM
b1HaAHCOBbIMM MHCTPYMEHTaMK. HanmeHOoBaHMe NporpaMmmsl aBTOC/NEL0BAHMA U aBTOKOHCY/IbTUPOBAHMA: [1POrpaMmHBbIN KOMMAEKC anropuTMUYEcKor Toprosan « OKTaH. ANroTpenamHr.

OrpaHunyeHme OTBETCTBEHHOCTU:

HacTosAuwan nHdopmauma npeacTaBieHa UCKYUTENbHO B 03HAKOMUTENbHbLIX Leaax. Hactoaulan nHhopmaumsa, a Takke ntobble eé KommeHTapun, npeacrasneHHble AO «OkTaH-bBpokep» nau nobsim
€ro COTPYAHWKOM, He ABNATCA MHAMBUAYANbHOM MHBECTULMOHHOM pekoMmeHaaumelt. He asnaeTtca odepToin nam npeasoxeHmem 3akato4mTb 4OTOBOP AOBEPUTENbHOMO YNPaBAEHUA UK MHOM AOrOBOP
006 OKa3aHWM MHBECTUUMOHHBIX MM GUHAHCOBLIX YCayr. MprBeaeHHasa 40XOAHOCTb ABNAETCA CNPaBOYHOM BEIMYMHOM U ee AOCTUNKEHME He rapaHTupyeTca B byayuiem. JJoxogHOCTb YKa3aHa B MPOLEHTax
rofoBbIX. VIHBECTUUMM CBA3AHbI C PUCKOM M MOTYT MPMBECTM K yTpaTe KanuTana 4YaCTUYHO MAKM MOAHOCTbE. CTOMMOCTb aKTMBOB MOMKET KaK YMEHbLATbCA, TaK M YBE/IMYMBATLCA B 3aBMCUMMOCTM OT
CUTyaUMM Ha OUHAHCOBLIX PbIHKAX. WMHOCTpaHHble akuum W(MaK) BaatoTa MOTyT ObiTb 3aD/0OKMPOBaHbl Ha HeoMpeaeseHHbIi CPOK B pesynbraTe AeMCTBUA HeApyKeCTBeHHbIX ToCyaapcTs,
rOCyapCTBEHHbIX MM HaZHALMOHAbHbIX OPraHOB U 06pa3oBaHMii, GUHAHCOBLIX opraHn3aumii. AO «OKTaH-bpoKkep» He HeceT OTBETCTBEHHOCTM 3a NOCAEACTBMA NPUHATUA MHBECTULMOHHbIX PeLIeHni
Ha OCHOBaHMM AAHHOM MHGOPMaLMN.

O3HAKOMUTBLCA C YCNIOBUAMM NOAKMOUEHMA CTPATEMMAM U NONYYUTL MHYHO MHGOPMALMIO MOXKHO Ha caiTe https://octan.ru/, no tenedoHy: +7 (3812) 29-00-92 , B opuce AO «OKTaH-Bpokep» No aapecy:
Poccua, rop. Omck, yn. KpacHsbii MyTtb, aom 109, oduc 510.
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