XapaKkrepucTtukKa

Crparerna Anroputmmueckana «Banwra»

CTpaTterva peanu3oBaHa C MOMOLLbIO Habopa TPeHAO0BbIX TOProBbiX ANTOPUTMOB, OCHOBAHHbIX Ha METOAAX KOJIMYECTBEHHOrO
aHanM3a C UCNONb30BAaHMEM MHCTPYMEHTOB Ba/IlOTHOMO U AEHEXHOro pblHKOB MOCKOBCKOM BuprKu. JIMKBMAHAA cOCTaBaAlOLLaA
cTpaTerMm — cnot BantoTHasA napa CNY/RUB, crnaxkmBaHue KPMBOM M3MEHEHMA KanuTana NPOUCXOANT 3a CYET CAENOK C BaNOTHbIM
CBOMOM U pero C UeHTPaNbHbIM KOHTPareHToOM.
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CrpaTterna ocHoBaHa Ha
MetToaukKe
KONMUYEeCTBEHHOro
MHBECTUPOBAHMA

MeToapbl KOIMYECTBEHHOTO MHBECTUPOBAHMUS
6a3upyloTcA Ha MmaTemaTUKe U CTaTUCTUKE, MCKAoYas
ABa Ba)XHeMWnXx @aKTopa B TPeWauHre, 3a4acTyto
HEeraTMBHO BANAKOLLME Ha UTOTOBbIN PE3ynbTaT: SMOLMMK

yNpaBAAKOLLEro U HanpaBaeHMe ABUXKEHUSA PbIHKA.

Pa3paboTtumnKku TaKuUx cTpaTeruu, KBAHTbI,
obpabaTtbiBatoT 6HoO/blIME MACCMBbI  UCTOPUYECKUX
AAHHbIX, Ha ocHoBe KOTOpbIX  co34atoTca
MaTemMmaTUYecKne moaenun nosBeaeHma UHCTPYMEHTOB.
Monyuynswmneca mogenn “obkatbiBatoT’ B' YCA0BUAX
peanbHbIX TOProB, ONTUMU3UPYIOT U NOAYYUBLUMECA

NPOAYKTbI 3aMyCcKatoT B paborTy.




Yenyrn okasbiBaeT AO «OKTaH-bpokep». /InUeH3ns npodeccMoHanbHOro y4acTHUKA PbiHKA LIEHHbIX ByMar Ha ocyLLecTBeHne BPOKepCcKon AeaTenbHOCTH, BblaaHa PKLB Poccumn 27.12.2000 r., Ne052-
04219-100000, 6e3 orpaHMYeHUA CpoKa AencTBnd, JInLeH3nA NPoPeccMoHaNbHOro YHacTHMKA PbIHKA LIeHHbIX Bymar Ha OCyLLeCTBAeHWe AeATe/IbHOCTM NO YNpPaBAeHuto 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 PamMKax [0OrOBOPa AOBEPUTENLHOTO ynpaBaeHUa WM/UAn aBToCNefoBaHUA Ha BPOKEPCKOM cyeTe B pamMKax A0roBopa MHBECTULLMOHHOTO
KOHCYNbTMPOBaHMA. BosHarpaxaeHne AO « OKkTaH-Bpokep» B3nmaeTca 8 cOOTBeTCTBMM C Tapudamu . CpeiHero08as AOXOAHOCTb NO CTpaTermn KAAropuTMMUYEcKaa» paccimuTaHa MCXoAA M3 pe3ynbTaToB
CoBeplUeHWs onepaumii Ha BPOKEPCKOM cUeTe C MaKCUMaslbHbIM YPOBHEM PUCKA C Yy4ETOM PEVMHBECTUPOBAHMA MONYYEHHON Npubbian be3 yyeTa BosHarpaxkaeHus AO «OkTaH-bpokep». MuHMManbHasa
CYMMa MHBECTULUMIA ANA NOAKNOYeHMA cTpaTernn  Anroputmumdeckan «®orovepcbl» 1000000 pybneit. MUHUMaNbHaa CymmMa MHBECTULMIA ANA NOAKMIOYEHMA cTpaTermn ANropuTMmUYeckan «AKLUKU»
400000 pybnei. Ona NOAKMOYEHMA K CTpaTernM HeobxoAMmo MNPOWTM WMHBECTULMOHHOE NpoduAnpoBaHMe. YpOBEHb PWMCKa CTpaTerMuM HacTpamBaeTca MCXoA4Aa M3 PUCK-Mpoduas KaveHTa. [Ans
NOAKMOYEHNA K CTpaTerna «ANropUTMUYECKan» MOXKeT MOHaZobWUTCA MPONTM TeCTMPOBaHWE Ha 3HaHWe ocobeHHocTen HeobecneveHHbIX CAENOK W aorosopos PEMO, caenok ¢ nNponsBOAHbIMM
brHaAHCOBbIMM MHCTPYMEHTaMK. HanmeHoBaHMe NporpaMmmbl aBTOC/I€L0BAHMA U aBTOKOHCY/IbTUPOBAHMA: [1POrpaMmHBbIi KOMMAEKC anropuUTMUYEcKor Toprosam « OKTaH. ANroTpenamHry.

OrpaHunyeHme OTBETCTBEHHOCTMU:

HacToAuwan nHpopmauma npeacTaBieHa UCKAYUTENbHO B 03HAKOMUTEbHbBIX Liensax. Hactoawan nHhopmaumsa, a Takke ntobble eé KommeHTapun, npeacrasneHHble AO «OkTaH-Bpokep» nan ntobsim
€ro COTPYAHWKOM, He ABNATCA MHAMBUAYANbHOM MHBECTULMOHHOM pekoMmeHaaumel. He asnaetca odepTon Nam npeasoxeHmem 3ak1to4mTb 4OTOBOP AOBEPUTENbHOMO YNPaBAEHUA UK MHOM AOrOBOP
006 OKa3aHWM MHBECTUUMOHHbIX MM GUHAHCOBbIX YCayr. MpuBeaeHHas 40XOAHOCTb ABNAETCA CNPaBOYHOM BEIMUYNHOM U ee AOCTUNKEHMe He rapaHTupyetca B byayuiem. JJoxoAHOCTb YKa3aHa B MPOLEHTax
rofioBbIX. MIHBECTMUMM CBA3AHbI C PUCKOM M MOTYT MPMBECTW K yTpaTe KanuTana 4YaCTUYHO MAKM MOAHOCTbE. CTOMMOCTb aKTMBOB MOMKET KaK YMEHbLWATbCA, TaK M YBE/IMYMBATLCA B 3aBMCUMOCTM OT
CUTYyaUMM Ha OUHAHCOBLIX PbIHKAX. WMHOCTpaHHble akuum W(MaM) BaatoTa MOTyT ObiTb 3aD/OKMPOBaHbl Ha HeoMpeAeseHHbIi CPOK B pesynbraTe AeMCTBUA HeApyKeCTBEHHbIX TOCyaapcTs,
rOCyapCTBEHHbIX MW HaZHALUMOHAIbHbIX OPraHOB U 0b6pa3oBaHMii, GUHaAHCOBLIX opraHnzaumii. AO «OKTaH-bpokep» He HeceT OTBETCTBEHHOCTM 3a NOCAEACTBUA NPUHATUA MHBECTULMOHHbIX PELIeHM
Ha OCHOBaHMWM AaHHOM MHGOPMaUMN.

O3HAKOMMUTLCA C YCOBUAMM NOAKMOYEHNA CTPATEMMAM M MNONYUMUTL UHYIO MHPOPMaLIMIO MOKHO Ha calTe https://octan.ru/, no Tenedpony: +7 (3812) 29-00-92 , 8 odpuce AO «OkTaH-Bpokep» no agpecy:
Poccua, rop. Omck, yn. KpacHsbii Myts, aom 109, oduc 510.



	Страница 1
	Страница 2
	Страница 3
	Страница 4

