XapakrtepucTukKa

Crparerma AnropurMmmuyeckaa «AKumm»

[aHHaA cTpaTerns aHanAu3MpyeT LEHOBble NpupalleHna ana Habopa akuui n otbmpaeTt B noptdenb Hanbonee NepcnekTUBHbIE,
COrMNAacHO CTaTUCTMYECKOW moaenn. AKTUBHble Toprosble onepaumn obecneuymsaloT NAaBHyt pebanaHcupoBKy noptdena Ha
eXeaHeBHON OcHoBe. ArpeccMBHOCTb CTPaTerMm HacTpauMBaeTcs MNYTEM YKasaHMA AO0AW KanuTana, KOTOpbIA 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 MWUHUMAJIbHaA CyMMa

JloxoAHOCTb CTpaTeruu

Koadppuumenr

fopoBaa* = CHavanaroaa lropg 3 roga AbcontotHaa** Llapna***

+13,56% . +4,84% - +3,94% +43,08% _ +87,91% 0,86

yKaaaHa cpe,u,Herop,OBaﬂ AOXOAHOCTb, paccynTaHHas no popmyne cﬁo»(Horo npoueHTa.c 2020r. BosHarpa)K.quMe
** ¢ momeHTa 3anycka cTparernm 02.02.2020r.

*** CTaBKa a/IbTEPHATMBHBIX BNIOYKEHMI1 MU pacyeTe koadbduLMeHTa paBHa HyNo 0,17% oT cTOMMOCTU aKTUBOB eXXemeCAYHO
20% ot uncrtou Nnpmubbin exxeKBapTasibHO
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CrpaTterna ocHoBaHa Ha
MeToaukKe
KONMUYEeCTBEHHOro
MHBECTUPOBAHMA

MeToapbl KONIMYECTBEHHOTO MHBECTUPOBAHMA
6a3upyloTcA Ha MmaTemaTUKe U CTaTUCTUKE, MCKAtoYas
ABa BaXXHeWWnx ¢aKTopa B TpenauHre, 3a4acTyto
HEeraTMBHO BANAIOLLME Ha UTOTOBbIN Pe3ynbTaT: SMOLMN

yNpaBAAKOLLEro U HanpaBaeHe ABUXKEHUSA PbIHKA.

Pa3paboTtumnKku TaKuUXx cTpaTeruu, KBAHTbI,
obpabaTtbiBatoT 6HO/bIME MACCUMBbI  UCTOPUYECKUX
AAHHbIX, Ha ocHoBe KOTOpbIX  co3aatoTca
MaTeMaTMYEeCKMe Moaenu NoBeAeHMA UHCTPYMEHTOB.
Monyuynswmneca mogenn “obkatbiBatoT’ B' YCNOBUAX
peanbHbIX TOProB, ONTUMU3UPYIOT U NOAYYUBLUMECA

NPOAYKTbI 3aMyCcKatoT B paborTy.




Yenyrn okasbiBaeT AO «OKTaH-bpokep». /InueH3ns npodeccMoHanbHOro YY4acTHUKA PbiHKA LIEHHbIX ByMar Ha ocyLlecTBieHne BpoKepcKon AeaTenbHOCTH, BblaaHa PKLE Poccum 27.12.2000 r., Ne052-
04219-100000, 6e3 orpaHMYeHnA CpoKa AencTend, JInLeH3nAa NpodeccMoHaNbHOro yHacTHMKA PbIHKA LIeHHbIX Bymar Ha OCyLLecTBAeHWe AeATe/bHOCTM NO YNPaBAeHuto LieHHbIMK 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 PamMKax [0OrOBOPa AOBEPUTENLHOTO yNpaBaeHUa W/UNn aBToCNefoBaHUA Ha BPOKEPCKOM cyeTe B paMKax AOroBopa MHBECTULMOHHOTO
KOHCYNbTMPOBaHMA. BosHarpaxaeHne AO « OKkTaH-Bpokep» B3nmaeTca 8 COOTBeTCTBMM C Tapudamu . CpeiHEroA08as AOXOAHOCTb NO CTpaTernn KAAropuTMUYEcKaa» paccimuTaHa MCXoAA M3 pe3ynbTaToB
CoBeplUeHWs onepaumii Ha OBPOKEPCKOM cYeTe C MaKCUMa/lbHbIM YPOBHEM PUCKA C y4ETOM PEVMHBECTUPOBAHMA MOMYYEHHON Npubbian 6e3 yyeTa BosHarpaxkaeHus AO «OKkTaH-bpokep». MuHMManbHas
CYMMa MHBECTULUMIA ANA NOAKNOYeHMA cTpaTernn  Anroputmumdeckan «®orovepcbl» 1000000 pybneit. MUHUMaNnbHaa Cymma MHBECTULMIA ANA NOAKNOYEHMA cTpaTermn ANropuTMmnYeckan «AKLMKU»
400000 py6nei. Ona NOAKMOYEHMA K CTpaTernm HeobxoAMmMOo MNPOMTM WMHBECTULMOHHOE NpodbuanpoBaHMe. YpOBEHb PWCKa CTpaTerMmM HacTpamBaeTca MCXOAA M3 PUCK-Mpoduas KaveHTa. [Ans
NOAKMOYEHNA K CTpaTerna «ANropuUTMUYECKan» MOXKeT MOHaZoOWUTCA MPONTM TeCTMPOBaHWE Ha 3HaHWe ocobeHHocTen HeobecneveHHbIX CAENOK W aorosopos PEMO, caenok ¢ NpousBOAHbIMM
brHaAHCOBbIMM MHCTPYMEHTaMK. HanmeHoBaHMe NporpaMmmbl aBTOC/I€L0BAHMA U aBTOKOHCY/IbTUPOBAHMA: [1POrpaMmHBbIi KOMMAEKC anropuUTMUYEcKor Toprosam « OKTaH. ANroTpenamHry.

OrpaHunyeHme OTBETCTBEHHOCTMU:

HacTosAuan nHdopmMauma npeacTaBieHa UCKAYUTENbHO B 03HAKOMUTEbHbBIX Lieasax. Hactoawan nHhopmaumsa, a Takke ntobble eé KommeHTapun, npeacrasneHHble AO «OkTaH-bpokep» nav ntobbim
€ro COTPYAHWKOM, He ABNATCA MHAMBUAYANbHOM MHBECTULMOHHOM pekoMmeHaaumel. He asnaeTtca odepTon nam npeanoxeHmem 3ak1to4nTb A0r0BOP AOBEPUTEIbHOIO YNPaBAEHWUA UM MHOM A0Tr0BOP
006 OKa3aHMM MHBECTUUMOHHbIX MM GUHAHCOBLIX YCayr. MpuBeaeHHas 40XOAHOCTb ABNAETCA CNPaBOYHOM BEIMUYUHOM U ee AOCTUNKEHME He rapaHTupyeTca B byayuiem. [JJoxoaAHOCTb YKa3aHa B MPOLEHTax
rofoBbIX. MIHBECTMUMM CBA3AHbI C PUCKOM M MOTYT MPMBECTW K yTpaTe KanuTana 4YacTUYHO MW MOAHOCTbH. CTOMMOCTb aKTMBOB MOMKET KaK YMEHbLIATbCA, TaK M YBEMYMBATLCA B 3aBMCMMOCTM OT
CUTYyauMM Ha OGUHAHCOBLIX PbIHKAX. WMHOCTpaHHble akuum u(Man) BaatoTa MOryT ObiTb 3abO/0KMPOBaHbl Ha HeonpedeseHHbIi CPOK B pesynbraTe [AeMCTBUA HeApyKeCTBEHHbIX TOCyaapcTs,
rOCyapCTBEHHbIX MW HaZlHALMOHAIbHbIX OPraHOB U 0b6pa3oBaHMii, GUHAHCOBLIX opraHnzaumii. AO «OKTaH-bpokep» He HeceT OTBETCTBEHHOCTM 3a NMOCAEACTBMA NPUHATUA MHBECTULMOHHbIX PeLIeHn
Ha OCHOBaHMWM AaHHOM MHGOPMaUMN.

O3HAKOMMUTBLCA C YCNOBUAMM NOAKMOUYEHMS CTPATEMMAM M NONYYUTb MHYIO MHPOPMaLMIO MOXKHO Ha caiTe https://octan.ru/, no Tenedony: +7 (3812) 29-00-92 , 8 odpuce AO «OKTaH-bpokep» no agpecy:
Poccua, rop. Omck, yn. KpacHsbii Myts, aom 109, oduc 510.
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