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«AnbaCTpaxoBaHme-Xn3Hb» coBMecTHO ¢ Anbda-baHkom n «Anbdga-Kanmtanom»
3anycTuna MHHOBaUMOHHYIO TPEXNIETHIOK NPOrpaMmy MHBECTULMOHHOMO CTPaxoBaHUS XU3HM
CO CTOMPOLIEHTHOM 3awwnToi kanuTtana. NMopTdenb COCTOMT U3 ABYX TOPryeMbix BUpXeBbIx
cooHpoB (ETF), uHBecTMpytowmx B akumm n o6anraumm KpyrnHenwmnx amepukaHckmx
Kopnopauuii. AnropuT™M Ha OCHOBE MCKYCCTBEHHOIO MHTENNEKTA MEHSET CTPYKTYpYy nNpoaykKTa
B 32BMCUMOCTW OT TEKYLEro COCTOSHUSA PblHKA.

MepBbli MHCTPYMEHT NopTaens — bupxesoit ETF iShares Edge MSCI USA Momentum Factor,
BKtOYaowWwmin akumm 6onee 120 aMepukaHCKMX KOMMaHWi BLICOKOW 1 cpeaHen
KanuTanuaauum, oTobpaHHble No NPUHLMMNY onepexatowein AuHaMukmn 3a nocnegHne 3 — 12
mecsaues. BTopbiM MHCTpyMeHTOM BbicTynaeT ETF Vanguard Short-Term Corporate Bond,
cneumanmanpyowWwmnincst Ha KPaTKOCPOYHbIX U CPELHECPOYHbIX 0ONMraumnsix KoMNaHwia ¢
BbICOKUM KPeAUTHbIM peiTuHrom. O6bem choHaa — CBbilwe 2,2 ThIC. BbIMYCKOB 06 Mrauuii.
ANropuT™M Ha OCHOBE UCKYCCTBEHHOrO UHTENNEKTa eXeOHEBHO, €XEMECSAYHO U
eXekBapTasbHO OTCNeXmnsaeT pan 9KOHOMUYECKUX NHANKATOPOB. Ha 0CHOBE NONy4YeHHbIX
LaHHbIX NporpamMma onpenenseT onTUManbHbI COCTaB NHBECTULIMOHHOMO NOpTdens:
yBenn4nBaeT OO0 B aKumsax npu No3UTUBHBIX OrepeXxarowmx nHamkaropax unm HapawmsaeT
LO/0 B 3aWMTHOM obnuraunoHHom ETF (BnnoTtb Ao 100%) npu yxyaweHun
MaKpO3KOHOMUYECKUX nokasarenen nnun cnage Ha poHgosom pbiHke CLUA.

«[1porpamma «VICKyCCTBEHHbIA MHTENNEKT» — MHHOBALMS HA PbIHKE NHBECTULMOHHOMO
cTpaxoBaHus. [opTdenb cocTomT 13 aByx bupxesbix ETF-poHAO0B, MHBECTMPYIOWMX B @KLK
1 obnuraunm BeICTPOPACTYLLMX aMEePUKAHCKMX FTMraHToB. [py 3TOM ero cTpykTypa
aganTmpyeTcs NoA TEKYLWYH PbIHOYHYHO CUTyaumio bnarogaps «yMHOMY>» anropuTmy,
obecneunBas KNMeHTaM COXPaHHOCTb Kanutana v NoTeHunanbHy Npmbbinb», — FOBOPUT
AnekcaHnp IeHuncos, 3aMecTUTENb reHepanbHOro aupektopa
«AnbaCtpaxoBaHme- XunaHo».
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