XapaKkrepucTtukKa

Crparerna Anroputmmueckana «Banwra»

CTpaTterva peanu3oBaHa C MOMOLLbID Habopa TPeHAOBbIX TOPrOBbIX aArOPUTMOB, OCHOBAHHbIX Ha METO4aX KO/JIMYEeCTBEHHOrO
aHanM3a C UCNONb30BAHMEM MHCTPYMEHTOB Ba/IlOTHOMO U AEHEXHOro pblHKOB MOCKOBCKOM BuprKu. JIMKBMAHAA coCTaBaAloLWaA
cTpaTermn — cnot BantoTHaA napa CNY/RUB, crnaxknBaHue KpUBOM U3MEHEHUA KanuTana NnpPoUCXOAmUT 3a CHET CAENOK C Ba/lOTHbIM
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.

KoadpuumeHr
Lapna***

lopoBaa* C Hayana roga

* yKa3aHa cpeaHeroAoBas 40X0A4HOCTb, PacciMTaHHan Mo cboptv\yne CIOXKHOTO MPOLEHTA C 2020r Bo3Harpam'p,eHV|e

** ¢ moMeHTa 3anycka-cTpaternm 02.02.2020r. =
*¥% cTaBKa aNbTEPHATUBHBIX BOKEHMI Npu.pacyeTe KoahduLUMeHTa paBHa HYIIO 0,17% OT CTOMMOCTU aKTUBOB eXXeMeCAYHO

20% oT uncTom NpmnbbiNN eXXeKBapTasibHO
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CrpaTterna ocHoBaHa Ha
MetToaukKe
KONMUYEeCTBEHHOro
MHBECTUPOBAHMA

MeToapbl KONMYECTBEHHOro WHBECTUPOBAHMA
6a3upyloTcA HAa MaTemaTUKe M CTaTUCTUKE, UCK/oYas
ABa BaXXHeWWnx d¢aKTopa B TpeuauHre, 3ayacTyto
HEeraTMBHO BANAIOLLME HA UTOTOBbIN Pe3ynbTaT: SMOLUN

yNpaBAAKOLLEro U HanpaBaeHMe ABUXKEHUSA PbIHKA.

Pa3paboTymnKku TaKUX cTpaTeruni, KBaHTbI,
obpabatbiBatoT bonbliMe MacCcuBbl  UCTOPUYECKUX
JAHHbIX, Ha OCHOBEe KOTOpbIX  co3jJatoTcA
MaTeMaTUYeCKne moaenu noBeaeHUa UHCTPYMEHTOB.
Monyuymswmneca mogenn “obkatbiBatoT’ B' YCNOBUAX
peanbHbIX TOProB, ONTUMU3IMPYIOT U MOAYyYMBLUMECS

NPOAYKTbI 3aMycKatoT B paborTy.




Yenyrn okasbiBaeT AO «OKTaH-bpokep». /InueH3ns npodeccMoHanbHOro y4acTHMKA PbiHKA LIEHHbIX Oymar Ha ocyllecTBieHne HBpoKepckon aesTesibHOCTH, BblaaHa PKLIE Poccum 27.12.2000 r., Ne052-
04219-100000, 6e3 orpaHMYeHUA CPOKa AencTBud, JInLeH3nA NPodeccMoHaNbHOro yHacTHMKA PbiHKA LLEHHbIX Dymar Ha OocyllecTBieHne AeATeNbHOCTM MO ynpaBaeHuto LeHHbIMK Bymarammn 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 NMOAKMOYEHUIO B PamMKax [OrOBOPa AOBEPUTENLHOTO ynpaBaeHUa W/UNn aBToCNefoBaHUA Ha BPOKEPCKOM cYyeTe B paMKax AoroBopa WMHBECTULMOHHOIO
KOHCYNbTMPOBaHMA. BosHarpaxaeHne AO «OKkTaH-Bpokep» B3nMmaeTca B COOTBeTCTBUM C Tapndamu . CpeiHero0B8asa AOXOAHOCTb N0 CTPaTerun «AAropuTMmMYecKan» pacciymTaHa MCXoaa U3 pesynbraTos
CoBepLUeHUs onepaumii Ha BPOKEPCKOM cYeTe C MaKCUMasibHbIM YPOBHEM PUCKA C Y4ETOM PEVMHBECTUPOBAHMA MOMYYEHHOM Npubbian be3 yyeta Bo3HarparkaeHus AO «OKTaH-bpokep». MuHWManbHas
CYMMa MHBECTULUMIA ANA NOAKMOYeHMA cTpaTernn  Anroputmumdeckan «Porovepco» 1000000 pybneit. MUHUMaNnbHaa CymMa MHBECTULMIA ANA MNOAKAOYEHUA cTpaTernn ANroputmmuyeckan «AKLUMU»
400000 pybnei. Ona MNOAKMOYEHMA K CTpaTernm HeobxoAMmo MPOMTM WMHBECTULMOHHOE npobuanpoBaHMe. YpOBEeHb pWMCKa CTpaTernm HacTpamBaeTcs MCXoAa M3 pUcK-npoduns KaveHTa. [Ans
NOAKMOYEHNA K CTpaTerna «ANrOpUTMUYECKan» MOXKeT MOHaZobWUTCA MPOMTM TeCTMPOBaHWE Ha 3HaHWe ocobeHHoCTeil HeobecneyveHHbIX CAenok u aorosopos PEMO, caenok ¢ nNpon3BOAHbIMMU
brHaAHCOBbIMM MHCTPYMEHTaMK. HanmeHoBaHMe NporpaMmmbl aBTOC/I€L0BAHMA U aBTOKOHCY/IbTUPOBAHMA: [1POrpaMmHBbIi KOMMAEKC anropuUTMUYEcKor Toprosam « OKTaH. ANroTpenamHry.

OrpaHunyeHme OTBETCTBEHHOCTMU:

HacTosAuwan nHdopmauma npeactaBaeHa UCKAYUTENbHO B 03HAKOMUTEIbHBIX Lieasax. HacToawan nHhopmMaumsa, a TakKe ntobble e€ KommeHTapun, npeacrasneHHble AO «OKTaH-bpokep» nam nobbim
€ro COTPYAHWKOM, He ABNAITCA MHAMBUAYANbHOM MHBECTULIMOHHOM pekomeHaaumel. He asnaetca odepTon Uam npeasoxeHnem 3ak1o4nTb 4O0rOBOP AOBEPUTENbHOMO YNPaBAEHUA UAW MHOM AOTOBOP
006 OKa3aHWM MHBECTUUMOHHbIX MM GUHAHCOBbIX YCayr. MpuBeaeHHas 40XOAHOCTb ABAAETCA CMPaBOYHOM BEIMYMHOM U ee AOCTUNKEHME He rapaHTMpyeTca B byayliem. [loxoAHOCTb YKa3aHa B MpoLeHTax
rofioBbIX. MIHBECTMUMM CBA3AHbI C PUCKOM M MOTYT MPMBECTW K yTpaTe KanuTana 4YacTUYHO WM MONHOCTbIO. CTOMMOCTb aKTMBOB MOMET KaK YMEHbLUATbCA, TaK W YBEAMYMBATLCA B 3aBMCMMOCTM OT
CUTYyauMM Ha OGUHAHCOBLIX PbIHKAX. WMHOCTpaHHble akuum u(Man) BaatoTa MOryT ObiTb 3abB/0KMPOBaHbl Ha HeonpedeneHHbld CPOK B pe3ynbraTe AeWCTBUM HeapyKeCTBEHHbIX roCyAapcTs,
rOCyapCTBEHHbIX MW HaZHALMOHAIbHbIX OPraHOB U 06pa3oBaHMii, GUHAHCOBLIX opraHnsaumit. AO «OKTaH-bpokep» He HeceT OTBETCTBEHHOCTM 3a NMOCAeACTBMA NMPUHATIA MHBECTULIMOHHbIX PELeHN
Ha OCHOBaHMWM AaHHOM MHGOPMaUMN.

O3HAKOMMUTBLCA C YCNOBUAMM NOAKMOYEHMS CTPATEMMAM U NONYYUTH MHYIO MHOPMaLMIO MOXKHO Ha caiTe https://octan.ru/, no tenedory: +7 (3812) 29-00-92 , B opuce AO «OKTaH-bpokep» No aapecy:
Poccua, rop. Omck, yn. KpacHsbii Myts, aom 109, oduc 510.
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