Yeptok AHgpeii

27 cheepans 2016, Mockea

Yeptok AHapeii BMK MrY um. M.B. JlomoHocosa



Toolbox

2002-2004 CYHU MIvy

2009 BMK MI'Y

2011-2012  AIM Fund, Bbicoko4acTOTHbI TpeRguHr

2012 acnupantypa MI'Y

2013 MAafLWniA HayYHbIA COTPYAHUK

2014 pykoBoguTesnb nabopatopun aHanmsa ganHbix BMK MY
2015 KaHAMAAT PU3NKO-MATEMATUHECKNX HAYK

c 2014 NK "Pukom-Tpact"

c 2016 NK "®opym"
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Toolbox

JlabopaTopusi aHann3a AaHHbIX

®DuHaHch!:
> mean-reverting processes;
> mapkeT-meiikuHr (reinforcement learning);
> TOKCMYHOCTb MOTOKa 3asiBOK;
> npoueccbl XOKca At MOLEIMPOBAHNS BbICOKOHACTOTHbIX MOTOKOB 3asiBOK;
> 3a4a4M O pasnagke Mopeneii;
> onTuMasbHas NNKBNAALMS;
> onTumMusauusi nopTdensi Toproebix cTpateruii (anbd).
HedunHaHcb!:
> npoekT co CbepbaHkoM (ONTUMM3ALMS N aHANN3 AaHHbIX);
> nouck reHa "wwusodpernn" (ncuxmatpuyeckas bonbHnua Nel um. Anekceesa);
>

aHaNN3 MEANUNHCKUX AAHHbIX.
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Toolbox

Quanteon Toolbox

®PpeiiMBOpK A/1s1 pa3paboTky U TECTUPOBAHUSI ANITOPUTMUYECKUX TOPrOBbIX CUCTEM

>

>

[Jpa s3bika ¢ oguHakoBbIM cyHKumoHanom: MatLab/Octave u Python;
Mopnep>xka nosHOro tyHKunoHana obonx sA3bIKOB;

Open source;

Monnas ceobofa NCNoNb30BaHNS A5t COBCTBEHHBIX HYXXA;

MpoBeaeHne CTaHAAPTU3NPOBaHHBIX BEKTECTOB AJ1s1 OOBEKTUBHOCTN Pe3ysbTaToB;

Bo3MOXXHOCTbL 3arpy3uTb pelueHune Ha CaiiT.
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Toolbox

Settings

HacTpoliiku:
> Bbi6op pbiHkoB (universe) n MHCTPYMEHTOB BHYTPU HUX;
> O6BLEM gaHHbIX;
» CoxpaHeHue gaHHbix ans tectuposaHusi OOS;

> TpaH3aKunoHHblE U3AEPXKKU (MPOCKanb3bIBaHNE U KOMUCCHN).
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Pairs trading

GAZR-LKOH

GAZR(t) = wi(t) * LKOH (t) + wa(t)
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Pairs trading

KoHTecT

> npoposkuTensHocTh: 3 Mecsiua (4 KoHTecTa B rog);
> Tpu Npn3oBbIX MecTa nony4datoT B ynpasnenune 25kk, 10kk n 5kk RUR;

> anropnTmbl nosyvatoT nonosury performance fee (10% ot obiieit npubbinm).
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Pairs trading

Y1o manbiue

Hawa UA:
> CTyAEeHTbl N acnmpaHTbl TexHudecknx BY3os (MFV, M®TUN, MNDN, BLLD etc.);
> NIOAN C CUJIbHBIM aKageMUYECKUM MPOLLbIM;
> YacTHble Tpeiigepbl, MULLyLINe BbIXOA Ha KanuTa,
AKTuUBHOCTI:
> NleKLun, CreuceMmnHapbl, KoHepeHLun;
> nonyrogogoii kypc "Konunuectsentbili avanus gantbix" (BMK MIY);

> KOHTECTbI.
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Cnacunbo 3a BHUMaHMe!
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