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KoOHLUenuna cTpaternm « H1Mrma

AMepPUKAHCKMI PbIHOK akLMiA NpeAoCcTaBAsieT MHBECTOPaM MOUCTMHE 6e3rpaHnyYHble BO3MOXHOCTU A5t OTPaboTKM
COBepLUEHHO Pa3HO0bpPa3HbIX UAel, METOAOB 1 MOAXOAOB K TPEAAMHTY.

OH 06nagaeT yHMKaNbHbIMU XapakTepUCTUKaMU:

S&P 500
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Bonee 500 Ny6ANYHbIX
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MeToanka GOPMUPOBAHUA MOPTOENS

Mbl peLmnm NpUMeHNTb MHHOBALMOHHBIM MOAXOA K MOCTPOEHUIO CTpaTeruu,
OCHOBAaHHbIN Ha cMMburo3e:
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MeToanka GOPMUPOBAHUA MOPTOENS

B AaHHOW cTpaTernm NpMMeHSaITCA CaMble nepesoBble KOMMbIOTEePHbIE TEXHOI0M N
C NCMO/Ib30BaHMEM aBTOMATU3MPOBAHHOMN CUCTEMOIN NPUHATUS peLLeHns
no ¢opmMrpoBaHUo NopTdens v fanbHenemMy ero KOHTPOJIH

—

-

Ana crnaxnBaHWsi NpocaaokK
B nepuoapl KoppeKu,ﬁl‘/‘l
CcTpaTervsi oTKpbiBaeT

nosvuumn WopT
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OT60Op aKkTMBOB B NMOpPTdE/lb

T

WNHpekc peTanbHo Ha cnepytowiem stane

- npenapupyeTcs. $OKyC-nUCT akumii
B doKyce - M3yyaeTcsa Ha npeaMeT
X CBOWCTB

Hawnb6onee cna6b|e.
aKTVBbI XePKUPYIOT 2
MOpT¢esb HEMoKPbITON -

(V)

JAOXOAHOCTN

MmB MHOCTI/I

- .

HO6e/NIeBCKIX laypeaTos
Wapna u CoptuHo.
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[AVHaMMKa AOXOAHOCTW CTPATErn «IHUIMa», £
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CTaTucTtmnyeckme nokasatenu

CTpaTernm «IHNUrMa», £

/7,96% 2 /%

/loxoz, 3a BeCb Neproz CpeaHerozoBast JOXOAHOCTb
(CNOXHBIN NPOLEHT)

»
-,

MOKA3ATE/b CTPATETUA S&P500
I'Iepmop,g'lbasneHMﬂ 29 mec. 29 mec. e
LieHa nopTdensa Ha Ha4dano nepunoaa » 1 000 000 py6. 1000 000 py6.
LileHa nopTdens Ha KoHeL, neprnoaa 1779563 pys. 1324 281 py6.
loxoz 3a BeCb Mepuos ' 77,96% " 32,439%
CpesHerofoBas JOXOAHOCTb (CNOXHbIA NPOLEHT) 27% 12%
MakcrManbHoe CHUXKeHMe -27,85% -20,51%
dpPekTnBHOCTL yrnpaBaeHus (koapoduumeHT Lapna) 0,79 0,39
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JHaMMKa JOXOAHOCTU CTPpaTerny « HUMMa», $
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CTaTucTtmnyeckme nokasatenu

cTpaTerny «HUrMan», $

03,20%

[loxoz 3a BeCb Nepunog,

NMOKASATE/JIb

24%

CpeaHerozoBast JOXOAHOCTb
(CNOXHBIN NPOLEHT)

CTPATEInA

S&P500

I'Iepmop,g'lbasnequ

29 mec.

29 mec.

LleHa nopTdenst Ha Hayano nepurosa

1 000 000 ponn.

1 000 000 gonn.

LleHa nopTdenst Ha KoHeL, Neproja

1681990 Aonn.

1251 671 gonn.

/loxoz 3a BeCb Nepurios 68,20% PERWAT
CpesHerofoBas JOXOAHOCTb (CNOXHbIA NPOLEHT) 24% 10%
MakcrManbHOe CHUXEHWE -26,04% -19,79%
dddekTnBHOCTL YyNpasneHus (koaddunumeHT LLiapna) 0,78 0,56
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«PNHAM» — rnobanbHbIi 6pokep
N HaUWOHaABHbLIV Aaep

B Chepe UHBECTUUMOHHBIX YCTyT

OBOPOTbI HA MVPOBOM
PNHAHCOBOM PbIHKE B 2016 FOAY —
BOJEE $ 1,5 TP/IH

BOJIEE 402 000 KITMEHTOB OPNChI B 85

C 1994 TOAA HA PbIHKE
. B 40 CTPAHAX MVPA FOPOLAX POCCHM
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«Jlyynii bpokep»
no BEPCUM XypHana
Financial One (2015-2016)

Jlaypeat npemun
«Bpemd nHHoBaun — 2016»
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[paH-npu npeMmn
«PrHaHcoBas anuta Poccum — 2017»

{f( (r
=
&~

T

&&&¢e
%@ 3

=
\e
()=

04
‘ﬁ?««k@’

(s
'ﬁ%{ e

«TexHoornyeckas
NHHOBaUMA roga — 2015»
33 CePBUC «AKLV B OANH KJIUK»

«KoMnaHusa rogay»
B pamkax npemum
«nvTa GoHA0BOro pbiHka — 2015»

«[Tyuwmi 6pokep BocTouHon EBponbi»
no Bepcuu IAIR Awards 2014
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InvestmentConsulting@corp.finam.ru

www.finam.ru

OT1aen NHBeCTUUMOHHOTO
KOHCY/IbTVPOBaHVIA

+7 495 796 93 88, f06. 4000

e-mail
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