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YK dnHam MeHeg)XMEHT




YnpaBsnsoLwaa KoMnaHna «®nMHam MeHeg )KMeHT»

«Ynpapnarouwaa komnaHna «PrHamMm MeHegXXMeHT»,
BXoaAuWlasa B COCTaB MHBECTULIMOHHOW Fpynnbl
«dnHam», ¢ 2002 roga ynpaBndaeT akTBaMu
MHCTUTYLMOHAaNbHbIX, KOPMNOPATUBHbIX 1 YaCTHbIX
NWHBECTOPOB.

3a roabl ycrnewHow paboTbl YK «PruHaM MeHeaXMeHT»
CcTana OAHNM U3 KNKOYEBBLIX UTPOKOB OTPaC/n
OOBEPUTENBHOTO ynpaBneHna B Poccun.

Halla paboTa 6asmpyeTca Ha Tpex CToNnax:

NHCTUTYLNOHaNbHbIE MHBECTOPbI
KopnopaTuBHbIE MHBECTOPbI

YHacTHble NHBECTOPDbI

YK «®nHam MeHea)x

©

KayecTBO HageXHOCTb 9PPEKTUBHOCTbL




YK «®nHam MeHep>XMeHT» B Ludpax

>80 %

anro-tToprosnau npoxoauTt Yyepes AO durHam

300+ TbICH

CAENOK B AeHb NpoXoaunT Yepes poHAbl YK

Q2-3 202:

nepsblt HFT-poHa Ha MMBbB

10

kKonnyecTtBo MM PoB Ha aTane corslacoBaHus

6 MNP,

aKTMBOB Mof ynpasneHnem B HFET

1o 107

oKoHoMUA Ha E[IlN ona nmanwmkos



Pa3mell,eHue NMKBUAHOCTY / CBOOOAHbIX OCTAaTKOB

1. Peno ¢ LIK 3. bBIMN® «leHeXXHoro pbiHka» - FMMM

« JloxoaHocTb KC - 0,5% « JloxogHocTb KC - 0,5/0,6%

PeannsoBaHo B pamMkax cTpaterum Y [oCTynHO npuobpeTeHne Ha BPOKePCKNIA cUeT

2. Peno c KCY 4. BanoTHbI geno3uT un Kntoyesas cTaBka

« JloxoaHocTb KC + 0,5% « JloxoaHocTb 00 15% B USD / CNY nnu go 45% B RUB

PeannsoBaHoO B paMkax cTpaterum NOY « OO®3 + ®btoyepc (USD / CNY / RGBI)



T

Poyaman 3anycka HFT-¢doHpa

1. WccnepoBaHue pbiHKa M BbIGOp cTpaTeruu

2. Bbl6op MHOpPaACTPYKTYpPHI

3. PaspaboTtka IT-uHppacTpyKTypbl 1 BbIGOP NapTHepa
4. HKOpupunyeckas o6BssKa

5. 3anyck MHPpacTPYKTYpbl U TEXHUYECKUIA ceTar

OCHOBHBbIE YesiIeHaXN
« T[oproeas cTpaTternsa n MHPPaCcTPYKTYypPa
« Kpocc-caenku

 EOMN 1 nynbl




Poyaman 3anycka HFT-¢doHpa

Bbi6op cTpaTermm n "HGapPCTPYKTYpPbI

OCHOBHbIE MHCTPYMEHTbI: OCHOBHbIe cTpaTeruu:

= aKLUMWN KPYMHbIX KOMMAHWIA » MapKETMENKNHI

=» obnurauumn =» apOUTPax BHYTPEDONPXKEBOWN
= (ObrOYEPCHbIE KOHTPAaKTbI =» apObUTPaX MeXOUPXKeBOU

= HOEKCHI = TOPros/igd Ha OCHOBE MHAEKCOB
= npar MeTasanbl = KOJINYEeCTBEHHbIE CTpaTernm
= OMUMOHb

= BatOTHbIE Napbl

*KPUNTOBANKOTHI

DA

OCHOBHbI€e BUAbl CTPYKTYpPbI:

=» 31N
=» /MNNO

= Kopn. 060n10o4Ka




‘

Becb cnekTp ycnyr Ha 6ase DMA AO ®duHam

[NocTpoeHne NHoMBMOYanbHbIX CXeM
NoAK/HOYEHUA
ANA KaXA0ro K/IMeHTa ¢ y4eTOM ero 3agaud u
TpeboBaHuN.

MakcuManbHbIn QyHKLMOHanN ona
yrnpaBneHNA IMKBUOHOCTbLHO

Noabop KOPPEKTHbIX
NHOVBUAOYaNbHbBIX BPOKEPCKUX

TapudoBs 1 ycnyr. HesaBucuMasa MHPpacTpyKTypa 4

MWUHUMM3aLMKN NobbIX cboeB B paboTe
TOProBbIX CUCTEM.

MrHoBeHHble KOMMYHUKaLUK C
COTpyAHMKaMm 6pokepa.



OT IT-nHPppacTpyKTYpbI A0 BbIOOPA NapTHEpa

= CosfgaHue / nokynka O assa anro-Toprosnm

= Bbibop 6pokepa ¢ APl ona HFT-Toproenu (cepBepbl B IoKauum G1pxmn nnm ncnosb3oBaHne co-location cepBMcoB)

» PucKk-MeHegXMEeHT: NONUTUKA YNpaBneHns pUckamMmm 1 onpeaeneHns napaMeTpoB pucka ana HET

Opyrve UHPpacTpyKTypa

DMA - » Cob6cTBeHHoe M0
P Option Lab
» NT.4.




Hawun HFT doHAbl — nngepbl pbiHKa

+49,7% ¢ momeHTa 3anycKa — UMD «PuHam - Anroputm Pocta»
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Hawun HFT doHAbl — nngepbl pbiHKa

+49,7% ¢ momeHTa 3anycKa — UMD «PuHam - Anroputm Pocta»
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YnakoBKa aKTUBOB
3MN® vc nnuyHbIK poHA

3MNNo JInyHbIN POHL,
3aKpbITbIn NAaeBON MHBECTULMOHHbLIN GoHA HekomMmepueckaa opraHmsaumna, cosgaHHaa anas
(3MND) — MMYLLLECTBEHHbIN KOMMJIEKC 6e3 060CcOobNeHNSA N YNIpaBAeHNA NNYHLIMN aKTBaMW.

0bpasoBaHVA KLPUANYECKOr o NnLa, YyNpaBaaeMbln
npodeccmnoHanbHOW ynpaBnaroLLen KoMnaHnen.

[To3BONAET NepedaTb UMYLLECTBO U3 JIMYHOTO
BnageHua B J1® ¢ Lenbto COXPaHEHUA N
ynpaBsieHnda n nepegadyn HaciaeaHnKaMm.




TnyHbIn doHpA, / 3MND / O00

000, npumMmeHsoLLee

Hanor 3NMno UNno
OCHO
Hanor 0 He nnatutcs
Ha NMpwnobIfb 25%
HO®J
Nnpw BbiNnaTte 13 -22% 13 -15%
beHeduUMapy
Haney 0-25% 0-25%
Ha MMYLLLECTBO
Y ®dn3n4ecKoro nmua MoXeT BO3HUKHYTb A0X04 B ¢opMe MaTepuranbHON BbIrodbl,
HODJ] N
obnaraembin HO®J1, ecnn pbiHOYHAA
NPy BHECEHUN OTcyTCcTBYET
cTommMocTb naes 3l® okaxeTcs Bbile pacxoa0B
NMYLLIECTBA

Ha NpuobpeTeHne akTnBoB (MncbMo MnHpmHa Poccunm
oT 27.06.2023 roga N2 03-04-06/59626)



OcTanucb Bonpochbi?

EBreHuun Libioynbckui

[dnpekTop no npoayKTOBOMY Pa3BUTUIO

000 «YK «DnHaM MeHeO XMEHT»,
MockBa, HacTtacbuHckum nep., a. /7, cTp. 2,

+/ 495 796 93 88 0o6. 1667
+/7 916 152 35 36



mailto:etsybulskiy@corp.finam.ru

