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QuantRiver®

MHTeJ/IJIEKTYaIbHAsI CUCTEeMa aBTOMaTHU3alliu1
yIpaB/ieHUsI aKTUBAMH, MOPTPeTbHON TOPTOBIIY,
KOHTPOJISI TUMHUTOB U OIIeHKU PHUCKOB
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Ob6Lee onncaHme cucrtembl

QuantRiver® no3BonAeT B perknume peasibHOro BpEMEHMU
aHa/IM3MPOBATb TEKYLLEE COCTOSAHME nNopTdenen n NnpMHUMaTb
MHBECTULMOHHbIE PELLUEHMNSA, KOHTPOAMPOBATb GUHAHCOBbLIE PUCKU
N 3PPEKTUBHO YyNPaBAATb NOPTHeNamm KoMmnaHuUM, NpeaocTaBnAa
NONb30BaTENIO BCe HEOOXO0AMMbIe A1 3TOMO MHCTPYMEHTbI U
AaHHblE.

QuantRiver® rubko HacTpanBaeTca N UHTErPUPYETCA C BHELLHUMMU
cuctemamun. MoaynbHaa cTtpykTypa QuantRiver® no3ssonser
06begnHUTL B paMKax ogHOro paboyero mecta GyHKUMOHANbHbIE
BO3MOXHOCTM, CMIPABOYHYO MHPOPMALUIO U PbIHOYHbIE AAHHbIE
HECKONbKMX TOProBbIX, MHOOPMALMOHHbIX N YYETHbIX CUCTEM
CTOPOHHUX pa3paboTumKos.
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PeweHune aKTyanbHbIX 3aga4 An8 GUHAHCOBbIX KOMMAaHUN

v MOHUTOPUHT MHBECTULMOHHbIX NOpTdenen B peskume peasibHoro
BPEMEHUN CO BCEMU TOProBbIMU N HETOPIrOBbIMM AaKTUBAMMU;

v' YnpasneHue KAMEeHTCKMMM aKTUBAMMU C MPUMEHEHUEM MOE/NbHbIX
nopTdenem u ToproBbixX CTPaTErnm;

v/ ABTOMAaTM3aLMA UCNONHEHMA TOProBbIX 3aABOK C NPUMEHEHNEM
aNrOPUTMUNYECKOTO TPENAMNHTA;

<

HacTpanBaemas rpynnupoBKa noptdeneit u pacyeT nokasaTenen rpynn;

<

OnepaTMBHbIN KOHTPO/b 33 cobntogeHnemM nopTdesbHbIX OrPaHUYEHUN,
onpeaenaembix NOANTUKON KOMNaHUM U MHBECTULMOHHbIMM
NeKnapaunsamm;

v' PacyeT 1 KOHTPONb PUCKOBbLIX NOKa3aTtenen noptdenen, onepaTMBHoe
Nosly4eHue yrnpaBaeHYeCcKoM OTYETHOCTY.
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Nonb3osatenu cuctembl QuantRiver®
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Mpeumyuwiecrsa cuctembl QuantRiver®

Mcnonb3oBaHMe TEXHOIOTMM ONOPHOIO Kagpa 41 pacyeTa TeKYLLNX
noptdenen;

OnepaTMBHbIN y4eT coBEepPLUEHHbIX OBUPKEBbIX U BHEOUPIKEBDLIX CAENOK NPU
pacyeTe No3nunm B nopTtdensax;

MOHUTOPUHI NopTpenen B peasbHOM BPEMEHU C PaCY4ETOM CTOMMOCTHU
nosnumii n gonen B noptdene No TEKYLWMM PbIHOYHBIM KOTUPOBKAM;

OpHoBpemeHHan paboTa C MHCTPYMEHTaMM Pa3/IMYHbIX TUMOB Yepes
pa3/InyHble TOprosble NAaThopmbl;

BeneHune I'IOpTCI)eI'IbHOﬁ TOprose/in 0o4gHOBpPEMEHHO HA 6onbLLIOM KoNnyecTse

CHETOB PAa3/INYHDbIX 6pOKepOB C UcnosibsoBaHMem smart-opaepos;

Hannune MHTeﬂﬂeKTyaﬂbHOVI cuctembl o6HOBNEHUA CNnpaBoOYHbIX N PbIHOYHDbIX

AaHHbIX, NOCTYyNnarowmnx n3 HeCKOJibKUX BHeLWHUX MCTOYHUKOB,

MacwTabnpyemocTb, MOAY/IbHOCTb, BO3MOXHOCTU AN PacLUMPeHNs

Q00060000

dyHKUMOHanNa.
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dYHKUMOHANIbHbIEe KOMNOHEHTbI cuctembl QuantRiver®

l. YnpasieHne aktTuBamu
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"  Moaynb pacyeTa PUCKOB

TunoBasa cxema pasmelleHus cuctembl QuantRiver®
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YnpaBneHue aktusamu

OcHoBOM nony4yaembix noptdenen BbICTyNaroT AaHHble CBEPKU C BaK-0Pucom KomnaHun. Jobasnas K sTum
AAaHHbIM U3MEHEHMSA NO3ULUUIA U AIEHEXKHbIX OCTAaTKOB, MNOABAAIOLLMECA B Ppe3y/bTaTe COBEPLUEHMA
OUpPKEBBIX N BHEOUPIKEBBIX CAENOK, CUCTEMA BbIYMCAAET TEKYLLME NOPTHENN 1 NO3BOAAET MPOBOAUTL UX
aHanu3, NCNo/b3ya PbIHOYHbIE KOTUPOBKU M3 PA3/IMYHbIX UCTOYHMKOB. Moaynb cTpaTermii obecneumsaet
BO3MOXHOCTb CPaBHEHUA TEKYLLMX U MOAENbHbIX NopTdenein n nepenady BbIYUCNEHHbIX C Leblo

pebanaHCMPOBKM 3aABOK A5 UCNOSIHEHUSA B MOAYN NOPTPENbHOM TOProBM.
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YnpasneHue aktTuBamu:
Mopaynu aHanusa noptdenen

Mopaynb ynpasneHusa noptdensimm oTBevaeT 32 MOHUTOPUHT MHBECTULMOHHbIX NopTdenen,
pebanaHCMPOBKY M pacnpeaeneHne LLeHHbIX bymar, npoBeaeHne 1 yYeT BHEOUPIKEBBIX CAENOK ANA KAXKA0r0
OTAE/bHOTO KJANMEHTCKOro NopTdens n KOHCONMANPOBAHHOTO NopTdena KoOMNaHUM.

*  PacuyeT cymmapHoro noptdens KomnaHMmM ¢ aBTOMaTUYECKOW FPYNMNUPOBKOMN MO KAMEHTaM U A0roBopam
K/IMEHTOB C Y4ETOM BHEOMPIKEBDLIX CAEJOK, AEHEKHbIX MO3ULMA Ha BPOKEPCKUX M PACYETHbIX CYeTax,
H6aHKOBCKMX AEMNO3MTOB.
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YnpasneHue aktTuBamu:
Mopaynu aHanusa noprtdenen

*  HacTtpauBaemasn rpynnupoBKa No3uumii B nopThenax no 3afaHHbIM KpUTEPUAM, pacyeT gonen
NoO3nNLUUIA U UX FPYNN, NPOCMOTP MHGOPMALMM O NO3ULUAX B LUTYKAX, CTOMMOCTU U 0K B NopTdene.
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YnpasneHue aKTMuBamMmu:
Mopaynu aHanusa noptdenen

Mopaynb XpaHeHUa PbIHOYHOU MHPOPMaALUM BKAIOYAET CNPaBOYHUKM SMUTEHTOB, MHCTPYMEHTOB,
KOHTPareHToB M Apyrue AaHHble, KOTOPble UCNONb3YIOTCA B cnucteme QuantRiver®.

*  LleHTpann3oBaHHOE XpaHEHME PbIHOYHOM
nHbopmauum B base AaHHbIX Ha cepBepe

CMCTEMBI. Ve
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YnpasneHue aKktTuBamu:
Mopagynu aHanusa noptdenen

Moaynb Toprosbix nopyueHui obecneymBaert:

*  (O6meH opaepamm Ha UCNONHEHME
TOProBbIX onepauui Mmexay
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YnpasneHue aKTMuBamMmu:
Mopaynu nonydyeHna gaHHbIX

Mopaynb UHTErpauum c y4eTHbIMM CUCTEMAMM NPeaHAa3HaAYeH ANA MMNOPTa AAaHHbIX 0 NOPTHENsX U nx
COCTaBe, BbIrpy*Kaembix B eaAnHoM popmate cuctembl QuantRiver® ns yyeTHbIX CMCTEM, UCNOJIb3YEMbIX BIK-
0dMCOM KOMNAHUW.

. MpoBepKa 3arpyr*kaembix AaHHbIX, POPMUPOBAHMNE COOOLLEHNI O BO3SHMKAIOLWMX B NPOLLECCE 3arpy3KU
owmnbKax.

*  O6HoBNEHMe AaHHbIX O CTPYKType noptdenei
(knueHTbI, fOoroBopa, 6aHKOBCKUE N BpOKepCcKue
cyeTa) M TOpProBot MHPopmauum (MLHCTPYMEHTHI,

. ® Bufop weobzogumse 0nepagmi
3MUTEHTbI, KOHTPareHTbl) B cucteme QuantRiver® no Hisotmnlbt DT Cropismm FODFA T OO, KoV DS BT i e
NOCNEA YO WA
KOMaHAe Noab30BaTeNIA Ha OCHOBAHUM AaHHbIX,
3arpy»KeHHbIx n3 6ak-odpwuca.

VoD T Adseinix

) MMNODT MCTRYMENTOD M KOTHDOBOK

*  CepkKa noptdeneit No uToram onepaumoHHOro gHA (] P ———
ONA KaXKA0ro KNMEHTCKOTO A0roBopa C NpoBeAeHNeM SYBNIUN ORI
CBEPKU NPOBEAEHHbIX CAENOK U UMEIOLLMXCA “,,,:m,‘m‘:“
No3nLUMA. ) Dy i e

Coepea Adrwndx
(%] Coegeca caenox

(=] Coapeca nosawt LB

< Hasaa dance > Crrmeess
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Mopaynu nonyyeHus pbiHOYHOM MHPOPMaLIMK peasibHOro BpeMeHU NpeHa3HauYeHbl 41a NoAyYeHns

YnpasneHue aKTMuBamMmu:
Mopaynu nonydyeHna gaHHbIX

l/IHCI)OpMaLI,MM 06 UHCTPYMEHTAX U NX PbIHOYHbBIX KOTUPOBKAX, B TOM YUCNE B P€a/IbHOM BPpEMEHMN. OHu

OTBeYaloT 3a B3aumogeinctame cuctembl QuantRiver® ¢ pasnmMyHbIMK NOCTaBLLMKAMN MHGOPMALIUKN —
wnto3om MICEX, cepsepamu FIX, cuctemamm QUIK, AlfaDirect, Transaq, cbonds.ru, TepmuHanamu

Bloomberg, CQG, Interactive Brokers u 1.4. Cnncok MHPOPMALMOHHbIX NPOBANAEPOB, C KOTOPbIMU MOXKET

B3aumogelicteoBatb QuantRiver®, NoCTOAHHO NOMNOAHAETCA.

*  [lonyyeHue TEKYLLMX PbIHOYHbIX KOTUPOBOK

NHcTpymeHToB (Levell n Level2). Vocm
A luum
*  MNonyyeHue nudopmauum o6 sMUTEHTAX U smod

PbIHOYHbIX UHCTPYMEHTAX, B TOM YUC/1€é TaKNX . 0L Currcy
OHFRUE Camney

NnapameTpoB, KaK KaneHaapu KynoHHbIX 25
BbINAAT A1A 0bAuraumin, aatbl CTe4eHna Pl

RO
$pbloYepcoB, PeNTUHIU SMUTEHTOB U T.A, o
RZDOL4
BZDOLT
5 Bquty
5 Equity
YD US Equty
IBN LS Coy
KO0

FLO00A0ITRLS
FL000&02S4LE
EANEDT
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*  BO3MOXHOCTb 06HOBAEHMA PA3/IMYHbIX MAPaMETPOB NHCTPYMEHTa OT Pa3HbiX MPOBalnAepoB B
COOTBETCTBUM C MPEANOYTEHMAMM NONAb30BaTENA.

YnpasneHue aKTMuBamMmu:
Mopaynu nonydyeHna gaHHbIX

° Peannsauyma aBTomaTnyecKkoro obHOBNEHMSA napameTpos un CBOWCTB MHCTPYMEHTOB.

* [poBepKa Ha YHUKaNbHOCTb MPU CO34aHUM HOBbIX MHCTPYMEHTOB Ha OCHOBAHWUWN KPUTEPUEB,

chopmMyNMpPOBaHHbIX NOJIb30BATENEM.

EIOREF=TOT
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08:47:59 0.05627
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08:46:50 0.05626
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YnpasneHue aktTuBamu:
Mopaynb ynpasaeHuUA cTpaTteruamm

Mopaynb ynpaBneHua ctpaTtermamm npegHasHauyeH gnsa paboTbl ¢ MoaenbHbIMU NOPTHENAMU U TOPTrOBbIMM

CTpaTerMamum, MOHUTOPUHIa U pebanaHcMpoBKM NopTdenein B COOTBETCTBUMN C NapamMeTpamm NpmUBA3aHHbIX
K HUM CTpaTermm.

*  Co3paHue 1 pegakTUpoBaHME MoAENbHbIX NOpTdenen n ux rpynn - TOprosbix cTpaTerni. MNpueaska
CTpaTernii K KNMEeHTCKUM noptoenam.

*  MOHUTOPUHT KANEHTCKUX NopTdenen Ha npeameT UX COOTBETCTBMA TOPrOBbIM CTPATEINMAM C y4ETOM
BHEOUPKEBBIX CAENOK, AEHEKHbIX MO3ULMIA N NEPEOLEHKN CTOMMOCTM aKTUBOB MO TEKYLLUM
PbIHOYHbIM KOTUPOBKaM. e Ty —

*  PebanaHcmpoBKa noptdenei: pacyet gt sasen B fegemn e
OTK/IOHEHWSA TEKYLLMX KANEHTCKMX M: ;.._....,m.h ] | = I
noptdenen ot cTpaTerMi n cosgaHue “:5; R IRty =,
Habopa ToprosbIx 3aABOK, obecne- MR o 3| 57% EEo S 0%
YMBAKOLLNX NPUBEAEHMNE KIMEHTCKUX PRCTAE oo (| A% s e ohis £ aion o
noptdener K MoAeIbHbIM. B RGN | soms (@B 2SN e o (3

*  Bo3moXXHOCTb 3arpy3ku G¢OHA0BbIX v e ETE sow Ol 0lTee st it I
WMHOEKCOB B KayecTBe MOAe/bHbIX e S00% B IS0 o e o (v i (v
noptdeneit, UMNOPT cTpaTeruii ns v 3% ) oy Sain e i (o
BHELHUX UCTOUHUKOB. @ M s GlA0e ol el el

R sew O S, Py g s
L Cymma  100,00% $4,02% 8,84% S0,10% 55,00%
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MoptdenvHasn Toprosna L,

Mogaynu obecneynBatoT aBTOMaTU3aLMIO0 BUPIKEBbLIX M BHEOMPIKEBbIX ONepaLmin, HenocpeacTBEHHO
peanunsys ynpasneHune noptdenamu. 3a8BKM, pacCYUTaHHbIE A4 MacTabupoBaHma U pebanaHCUPOBKU
noptdeneit, MoryT UCNONHATLCA KaK BPYYHYIO, TaK M NPM NOMOLLM smart-opaepos, peannsyemblix
aBTOMATMYECKM C YYETOM TEeKYLLMX PbIHOYHbIX KOTUPOBOK.

N
Trading Statistics =127 x|
o0h Settings | [l User <Allusers>  ~ 1 Accounts: | 39G12, 35612, 36614, 37G14, 38617
Mame CloseCrd PrL /Share PnL OpenPnL VirtPnL ExecShares Openedsh Closedsh OptyirtPnL PessVirtPnL StopPnL Quoteless
Ttal o [UEEIGEN oo [WesN| = @ on T T e —
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— e = 1  DGEN s e o Sy
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- 2 - & t
— Acestl | o500 (enan.., o Posion: | & =z El 1 [Tese T[eas o5 T o & Reques
msoron ucooan il | o, rrenrairell B 11 1 e os 075 C
i | 0 0 0 0.00 0.00 0.00 i
virtual Limit o Doy [~ ] ity 190 i | i | s o o o 0.00 0.00 0.00 o Ihan... Volume | =
e T 0 0 0 0.00 0.00 0.00 0 1 T
L ; et [ 0 0 0 0.00 0.00 0.00 0 0 0
} | Buy 150 (] (1] 0 0.00 0.00 0.00 (] : T
] Bt Lanih ] 8 212 0 0 0 0.00 0.00 0,00 0
a . VLMT Last-om 0 0 ] 0.00 0.00 0.00 0 g g
Achvanced Parameters Short 150 b 0 0
O TR i 10216 0 0
BVRT  jd Seread w2 WLMT Last 00z - - . 0 0
e Vetiost satiings 500 670 63 1073 o4 BRI 350 316 345 39 [10.03 3
" 11 0 417451 SN 180 163 193 31 li4.69 40
@ s & Spread (bFrice (L S
11 0 0 0 o)l s 72 105 271 35 2
e | Corle - - 11 0 0 0 oEE] 40 35 61 16 l2ssy 6
La] L L Fren 11 1] 1] 0 1] 0 31 20 30 0 0 0
J Sardl after | rrin waltareg
11 1] 1] 0 1] 18 5 33 0 0 0
o | Cenodl | 11 0 0 0 0 0 11 0 40 0 0 0
11 1] 1] 0 i) 19500 6 0 0 0 0 (-
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Moaynb BHebupKeBbIX CAENOK obecneynBaert:

MopTdenbHasa ToprosA:
Mopaynb BHEOUMPKeBbIX CAENOK

® Co3pgaHune HOBbIX, pPefakTnpoBaHuUeE N OoTCiexXnMBaHmMe CTaTyCcoB CyWeCTBYHOLWNX BHE6Mp)K€BbIX CAENOK

C KOHTpO/EM NpaB Nnonb3oBaTe/ien CUCTEMBI.

® I'IpOBepKa A40NYCTUMOCTU CAENOK C NOMOLBIO MOoAyNnA NpeaBapuUTeENIbHOITo KOHTPO1IA TOProBbiX

onepau,m‘/'i Nno 3anpocy Noa1b3oBaTeNA.
® MOHMTOpVIHI’ AaT onaatbl U NOCTAaBKU MO CAENNKAM.

° ABTOMATMYECKOE N3MEHEHNE CTaTyCa CAENKHN © oTCOmdes X G
~ Vg OlraioeTe Hoses? opep. o Ceoncrpa..
n (I)aKTM‘-IeCKMX cseageHuun 06 onnaTe nnu : - -
| Craryc | Bpernt = | Timep 1S4 Crogora Ko... |Uema Bamo... OnoaTHrn ... | NOCTateT
NnocCTtaBKe No mepe nposegeHnNA pac4eTos n :
00000 8 sooros FowerShaes (8 GoM F.. USTI90505... g Mpoases 729 41,080 UsD 22,102014 2
MMnOpTa AaHHb|X n3 yquH bIX CNCTeM. 400071 & apuoe o ISHARES SILVER TRUST  USeA2301L... £ Noxyrwa 7651 16,602 usD 22.10.2014
00073 & some oo RSHE Captad SA norac... XS0E283Y... ': Mescyrca 25 w000 UsD 21,1001 23,102
° 00070  agrome oo SOCAPITAL 3.0, rora., SHOIRTS0., b Mpoases 300 05,00 Uso 2110018 251020
3KCI—IOpT BHe6Mp)KeBbIX CAENOK BO BHEWHNE 400072 Bapowe TC5 Frence Livtad ... XS0630191,., ) Nuomea 205 10025, UsD 21,10,2014
400013 B aane 20102014 ... VTE EURASTA LIMITED ... XSOB10696. .. gy Npoaxes 669 917,50, USD 22.10.2014
CMCTeMbI' A0N16 & Sapercrp... 200102014 ... TCS Fnance Linded X... XS0830191... £} Notyreca 50 1002S,.. ush 1S.11. 2014
00069 W Nocresne., 25102019 ., XOKS RUZNO0G2014, ... X064, [} Noxyrcs &0 .. usd 2310018 22162014
400090 & Mocrasnes,, 21102014 ., RSMOD Captal SA noraw,, YS0632097.,, 1) Nosymea 05 942,00, USD 23102018 23102014
400091 W MocTannan. .. 25102014 ., GPB EucbondFinance ., 290875320, () Noxymea 300 967,50,. USD 23102014 23102004
A0LE? o Mecrasnes .. 22.10.2014 ... MTS Indernationdl Fund... 380513023, 1) Ny 20 10750, USD 24.10.201¢ 24102004
0158 W Nocresnm., 22102019 .., RS9 Captal 54 norsss,,. 06387, £} Nocyrxs 20 9w0,00, USD 24,10.018 24102004
400159 Onrgese, o.2014 VIP Pinsnes Drefand Und ., 50607001 4 Noxynes 200 10135 USD 241002018 24102014
400160 B OMpesy Metalormvest Fnance L., XS0912297... () Nowynka 300 %037 USD 24102014 24102014
A0L6L b Ompuat 0.2014 ... R2D Capal Uvded B.3... JS07642S3.. @ Npoaaxe 100 90150,... RUR 24102014 24102014
00049 o Mo, 25102014 ... 105 Frwncs Limted X, 090830191, ) Nocyreca 200 9N, ush 27,1008 27.10.2014
400045 W Mocrasnes., 22102014 ... Metalormvest Finance L WSORLERFT... 1) Nosyrcn 20 502,50, UsD 27102018 27162014
400059 D Omeaar0 27102014 ... SBCAPITALS.A. nora... OSI0027S0.. L) Nomynea 215 912,90, USD 25102014  25.10.2014
400057 b Orpun 27102014 ... RSHE Copital SA noraes... XS0EIZE37... 1) Nowyrwa 210 940,00.. USD 29.102014 29102014 o
<] [ ) | 3]
& roree Koaencrea) 56 l

-
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MopTdenbHasa ToprosA:

Mopaynu 6uprkeBoit TOProsaun

Mopaynu 6up:keBoit TOproBamn npegHasHavyeHbl 418 NPOBEAEHUA TOProBbIX ONEepPaLLMil Ha PbiHKe Yepe3
pasnnyHble Toprosble naatdopmbl bpokepos, Takme Kak QUIK u AlfaDirect, a TakKe yepes cepsepa FIX,

TepmuHanbl CQG, Interactive Brokers u 1.4.

*  OTnpaBKa TOProBbIX 3aABOK N OTCAEXMBAHUE UX
NCMOZIHEHUA B PEXKUME PeasibHOro BPEMEHMU -
nony4yeHue nHdopmauum ob N3AMeHeHUn CTaTycoB U
O CAENKaX MO HUM.

*  [lonyyeHue TeKYLLUX NO3MLUMIN NO LLEeHHbIM Bymaram
N AeHeXHbIM CpeaCcTBaM Ha TOProBbIX CYETaX.

*  Mcnonb3oBaHue smart-opaepos, obecneymBatowmx
aBTOMaTM3aumto paboTbl Tperaepa B YacTu
MCNOJIHEHMA TOPrOBbIX 3asIBOK, B TOM YMC/e
obecneymBarowmx pacyeT limit-ueHbl 1
NnepecTaHOBKY 3as8BOK NPU M3MEHEHUW PbIHOYHbIX
YCNOBWI NO Pa3/IMYHbIM HAaCTPaMBAEMbIM
anropuTMam.

i URKA *  Yparmxamai 2.0. (Yaobperm (Axiaw)) Settings §
§ 220000 - MICE) v Day «
o s < Buy 58 Sell 58
S8y w0 s [ 1 286 27 p. W
|
| 28627 £ IMT STP | MKT LT sTOP
Pos 5: 116 AP: 5 v 114 L 10.4%
L1 Bdi 28561 |Ask: 28574 Lt 28561 ime:  15:21:16
|__MMID See | 3d _Ask Size MMID
RIS STA 300 28534 285.74 ] MICEX

MICEX 57
MICEX 1

Open (1)  Complete (2)

e 5 ymbe Sce

URKA

R 15:21:16

Al (3)
Qity | Eome

58/0

Cancued Rajacnes |

Price
286.27

Prce Type

Buy Limit

€ Bid: 17 | Ask: 14 | Time: 15:21:18
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MopTdenbHasa ToprosA:
Mopaynu 6uprkeBoit TOProsaun

*  Bbydepursaumsa HENONHbIX U HEKOPPEKTHbIX AaHHbIX U TOProBoM MHPOPMaLMK, NPUXOAALLEN U3

TOProsbIx NA1aTGoOpPM, C UHANKAUMEN CUTYaLMIA, TPEBYIOLLMX ONEepaTMBHOIO BMeLIaTeNbCTBA
nosib3oBaTens.

° lNpoBepKa BBeAEHHbIX 3aABOK C NOMOLLbIO MOAY/1A NpeaBapuUTeIbHOro KOHTPO/1A TOProBbIX onepau,mﬁ
Nno 3anpocy Nosib3oBaTeNA.

-
= Orders # 1050 e iEh N
Replace Cancel % Request Order Status | jga Go to Positions |- Go to Execution Reports | 40k Settings | T Show filters bar
Craatz Time Order Type Symbol Side Pricz Type Status Prica Stop Price Avg Price
3 15:12:08 Open GAZP Buy Limit Complete 164.28 0.00 164.28 t
15:20:47 Open URKA Buy Limit Complete 286.30 0.00 285.70 é
15:20:59 Open URKA Buy Limit Complete 286.30 0.00 285.70 g
15:21:16 Open URKA Buy Limit Complete 286.27 0.00 285.78 =
X 15:23:48 Open URKA Buy Limit Open 285.12 0.00 0.00
& Open Orders % URIF® o o i
Replace 4% Cancel @ Request Order Status | jga Go to Positions || Go to Execution Reports ik Settings | [ Show filters bar
Craate Time Symbol Side Price Type Exchange Prica Task Qtty | Task Bxec Qity |Task S.. « 7| Task Avg Price Accou
r| X 15:23:48 URKA Buy Limit MICEX 285.12 100 0 Open 0.00 2200"’;0
’9‘ '
5] Executions % U] e
1« d > Go to Orders | g Go to Positions | 40k Settings | T Show filters bar
_| Transaction Time Symbol Exec Type Ord Status Avg Price Lzst Price Lzst Shanes Exec Gty Leaves Qrty -
— = m 15:12:09 GAZP Execution Open 0.00 0.00 0 0 100 i_*u
15:12:17 GAZP Execution Complete 164.28 164.28 100 100 o é
1 ] 15:20:52 URKA Execution Open 0.00 0.00 0 0 58 %
15:20:56 URKA Execution Complete 285.70 285.70 58 58 0 ]
L 15:21:04 URKA Execution Open 0.00 0.00 0 0 58
15:21:04 URKA Execution Complete 285.70 285.70 58 58 o
15:21:18 URKA Execution Open 0.00 0.00 0 0 58 -
4 L2
Executions: 9
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Mopaynb ynpasneHna noptdenbHOM TOprosaeu Ao0noNAHAET CTAaHAAPTHYIO BUprKeBYHO TOProBtO
BO3MOKHOCTAMMU YA0OHOM U 3pdeKTUBHOM paboTbl C rpynnamu 3aABOK, CO3A4aHHbIX MO eAUHOMY
aNropuTMy B paMKax Kakon-1nmbo onepauumm He ¢ OTAENbHOM NO3ULMEN, @ C LENbIM KANEHTCKUM

noptdenem nnm ero 4acTblo.

*  OcyuwectBneHue noptPenbHbix onepaunii —
co3gaHue Habopa TOProBbIX 3asABOK,
0b6begMHEHHbIX B paMKax ogHoOM nopTdenbHOom
onepauuu.

*  BO3MOXHOCTb O4HOBPEMEHHOM BUpPKEBOM
TOProBaun ¢ ogHoro paboyero mecra yepes
pa3nnyHble TOproeble NAaTGOPMbl U Pa3HbIX
6poKepos.

*  BbInonHeHMe rpynnoBbix onepauni ans
YBENMYEHNA NN YMEHbLUEHMA PAa3MepPOB
NO3MUMIM Ha BblIBpPaHHbIX cYeTax C
MCNONb30BAaHMEM PA3/INYHbBIX a/ITOPUTMOB U
MeTOL0B pacyeTa.

Closs Akre
Chosw Folowl D

Mrexe Folowp

Wunirn Mede

(TS & i | b veke |

M Gaty 0

Mae Gty 00

T fam Aoounts 8335000 (Owrv, S3350000

Prrcont 100% -

MopTdenbHasa ToprosA:
Moaynb ynpaBneHua noptpenbHoOM TOprosneun

Limit « Dow

T W | 5P| e
Ukt price 0

< St price

Advanced Paramelers

ORT
D Tva
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noptdenax K 3agaHHOM gone.

MopTdenbHasa ToprosA:
Moaynb ynpaBneHua noptpenbHoOM TOprosneun

BbinonHeHMe rpynnoBbix onepauui Ana npuseaeHnsa no3mMumnin No o4HOMY MHCTPYMEHTY B BbIOPAHHbIX

BO3MOXHOCTb O4HOBPEMEHHOIO KOHTPONA 60/1bLIOro KOINYecTBa TOProBbIX CHETOB C OTCAEXNBAHNEM

OCTATKOB AEeHEXHbIX CPeacTs, pa3smepoB OTKPbITbIX I'IOSMLI,Mﬁ nynpasaneHnNAa NCnosHeHNem 3aABOK.

/” 85 Asset Distributor X | Lk E S ox ki
Accounts < All> R -
smed (o ola

Refrash Generate Order Podd
Alocation 30.00 % g \ :
|
- le v -

d/|®leaze | 187290 | RUR |Se32721.] 1 000% | 3000% | |
& ¥ eaze 28973-0... usD 90,928.39 1 1441%  30.00% 145
@ ¥ Gazp 48513-0... RUR 438,191.82 0 0.00% 30.00 % 26
& ¥ cazp 5588-000 RUR 57,032.32 200 9451%  30.00 % -137
O ¥ cazp 62484-0... RUR 1,575,134.... 0 0.00% 30.00 % 3,056
& ¥ cazp 02523-0... RUR 2,240,219.... 0 0.00% 30.00 % 136
& ¥ Gcazp 06859-0... usp 136,944.77 0 0.00% 30.00 % 265
& ¥ cazp 51151-0... RUR 4,171,736.... 0 0.00% 30.00 % 254
& v cazp 91299-0... RUR 4,691,953.... 0 0.00% 30.00 % 286
Q ¥ GAZP 76030-0... uso 162,286.00 0 0.00% 30.00 % 314
& v cazp 86877-0... RUR 4,634,147.... 710 1638%  30.00 % 590
9 ¥ GAZP 02523-0... RUR 0.00 1,000 100.00 % 30.00 % -700
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KOHTpOAb AMMUTOB U pacyeT PUCKOB

Mogaynu onupatTcsa Ha AaHHble 0 NOPTPensax 1 NO3BONAIOT PEaN30BbIBaTb KOHTPOIb OrPaHNYEH U
Pa3/IMYHbIX BUAOB, B TOM YMCEe NPeaBapuUTe/ibHbIA KOHTPO/Ib 3aBOK. PacyeT pUCKOBbIX METPUK TaKKe
obecneymnBaeTca HaMUYMEM aKTyalbHbIX U UICTOPMUYECKUX AaHHbIX O NOPTPENsaX U PbIHOYHbIX KOTUPOBKAX.

)II I Ynpapnssae aaropetuady X l\

Py Dbropeme  LE] Cocparmre e B
Hareropis = =
hopen =

Hasesa

@8 Limit Template Manager CldAM % \ 40 [3] i B e

Tien

Py OfHoBMTE I{,I:l,ﬂ,DﬁaBMTb szmeHme &S’,qanmb =, Tpynnel WwabnoHos

pynna wabnoHoe — «

ulgorthe , LimitUsasge, Sngle (bam G

HauMeHoEaHHE YonoeHe ANropHTH Mpeaynpe...  EpuThd...
3 + lpynna wabnovoe: Default
6 LKOH o1 CH4A < 5,00% OBOBWEHHEIR MHHMT B Ha KOHWEHT. .. an a0
& Applead ot noskumi < 1,00% OBOBWEHHEIR MMHMT B HA KOHLEHT. .. a0 a0
6 Aona noBoro 3MMTeHTa ... < 14,00% THMMT Ha KOHWEHTPALKHD N0 FEYANat..., 50 75
6 Aona noboro derodepca,,, < 1,00% THMMT B Ha KOHUEHTPEUMID aKTHEDE a0 a0

fugor ., LimitLssge, Singhalrstry
fulgonthe, Limi sage, Sengle (bem E

ulgorthn, Limisage, Snglalbem G, .,
bl i, Licusdit s Group Equity B ..
P pgor . Limk Lsage. SectorConde. ..

igorithim. FortfoboProvider Evillg..

ulgorithin, LindiUsage. Parental Ga.,
bbgor i, LiguscktsGroup Bord Evli....
bgorithim. LiniLisage. InshrumentC..

aigorithe  LimitUsage Parental Gro...

ik e e
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KOHTpONb AMMUTOB 1 pacuyeT PUCKOB:

MOAVIIb KOHTpPONA TMMUTOB

MOAYIIb KOHTPO/1A TMMUTOB obecneuunBaer peannsauyuto yTBep)K,EI,eHHOl‘;I JIMMUTHOM NONUTUKN KOMMNAHUU
B pexXmnme peasibHoro spemeHun, otcnexxkmsaHme NCToOpmnn NpoBePOK U HapyLUEHMﬁ TNMANTOB. ,ﬂ,aHHbIﬁ
MOAynb NO3BONAET UEHTPA/TIN30BAHHO XPaHUTb TMMUTbI ANA BCEX I'IOpTCI)EI'IEVI KOMMNaHWK, ynpasaaTb UMW,

dopmMMpOoBaTb COOTBETCTBYIOLLYHO OTYETHOCTD.

® cDOpMMpOBaHME HEO6XOAMMOI’O Ha6opa NIMMANTOB, Y4UTbIBAIOLLLETO BCE ocobeHHOCTH
MHBeCTMLI,MOHHOﬁ AeATENNIbHOCTU KOMMNAHUN.

*  Co3aaHue CTPYKTYpbl NOpTdHENbHbIX
NIMMUTOB € nomoulbto CnpaBoOYHUKA
CTaHAAPTHbIX aATOPUTMOB pacyeTa
JIMMUTOB (NMMMUTbI Ha KOHLEHTPaLMIO,
NIMMUTbI Ha onepaunmn, BHYTPEHHME
IMMUTBI U T.4.) 1 CNpaBOYHUKA
CTaHAAPTHbIX Wab/OHOB AMMUTOB ANA
Ka*KA4oro anropuTma pacyera.

-
Cepeuc co3gadus otyetos QuantRiver® Axwecrrire. et e A O
Moprdens -
Cowas | Be:v s daw B
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QuantRiver®

KOHTpONb AMMUTOB 1 pacuyeT PUCKOB:
Moaynb KOHTpPONA IMMUTOB

° Co3zpaHune cobcTBEHHbIX WabnoHOB I'IOpTCI)eI'IbeIX NINMMNTOB C NOMOLLbIO KOHCprKTOpa NINMUTOB,
Nno3BO/IAKOLWEro CO34aTb HOBblIE TMMUTbI TN PEAAKTUPOBATL CyLLECTBYIOLLUNE.

° BO3MOXHOCTb MMNOPTA aATOPUTMOB pacyeTa n WwabnoHOB IMMUTOB.
° PacueTt yTnnnsaumm nMMm1UTOB, CBA3AHHDbIX C I'IOpT(befIFIMM, nepmnoanyeckum nam no 3anpocy.
° CoxpaHeHme pe3ynbraTtoB pacyeTa IMMUTOB B BUAE OTYETOB yTBEPKAEHHOTO ¢opN\aTa.
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QuantRiver®

Mopaynb pacyeTa pUcKoB obecrneynmBaeT pacyeT PUCKOBbIX METPUK AN BbIOPaHHbIX NopTdenei n

KOHTpOAb AMMUTOB U pacyeT PUCKOB:
Mopaynb pacuyeta pUCKoB

COo34aHue OT4ETOB C aHA/IM30OM PbIHOYHbIX PUCKOB KaK MO Ka*Xaomy mU3 Bbl6paHHbIX nopTd)eneﬁ, TaK U Mo

CYMMapHOMY NopThento KoMNaHuu.

*  Pacuet 3HaueHMMn nctopmyeckoro VaR,
aHannTtnyeckoro VaR, VaR no metoay
MoHTe-Kapno.

*  Pacyet 3Ha4yeHumn Expected Shortfall no
meTtoay MoHTe-Kapno.

*  B03MOXHOCTb pacyeTa ApYyrMx PUCKOBbIX
METPUK AnAa noptdenien Ha OCHOBAHUM
aNropuTmMoB, CPOpPMYINPOBAHHbBIX
nosb3oBaTeNieM.
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QuantRiver”®

KOHTpOAb AMMUTOB U pacyeT PUCKOB:
Mopaynb pacuyeta pUCKoB

® cDOpMMpOBaHMe OTYETHOCTU C HarNAAHbIM NPeacTaBAEHNEM PE3Y/1IbTAaTOB aHA/1IN3a MO COBOKYMHOCTU

noptdenel B BUAE AnMarpamm v Tabaul, ¢ BblaeleHUEM YPOBHEN pUCKa.
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QuantRiver®

KOHTpONb AMMUTOB 1 pacuyeT PUCKOB:
Moaynb npeasapuUTeIbHOro KOHTPOIA TOProBbiX onepauuin

Mopaynb npeaBapuTeNbHOro KOHTPO/IA TOProBbIX onepaumii C NOMOLLbIO CUCTEMbI KOHTPONS
IMMUTOB 0becneuynBaeT NPoBEpPKY A0MNYCTUMOCTM NPOBEAEHMA CAENKN C 3aaHHbIMK NapameTpamu
[N1A COOTBETCTBYIOLWEro nopTdensa U NoKasbiBaeT pe3ynbTaT 3TOM NPOBEPKU Ha paboyem mecTe

nonb3osaTens.
Pe3ynbTaTbl NpOBEpPKMU

TOProBbIX 3asIBOK
COXPAHAOTCA B BUAE OTYETOB
yTBEpPKAEHHOro ¢popmaTa.
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TunoBaAa cxema pasmeLyeHunsa cuctembl QuantRiver®
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