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JNInueHsmpyemoe quantitative software c source access, Al integration n controlled
execution

Bepcna 1.1 + 20 aBrycra 2026

MpoekTHasa ¢popmyna
Context-first scientific core — transparent source-available algorithmic modules — Quantum Laboratory — Al
Copilot — validation — FTM execution — Portfolio / Enterprise layers.

15 8 7 4+4

ny6anyHbIx algorithmic OCHOBHbIX MPOAYKTOBbIX

cnoés scientific pipeline runtime modes + Al modes
modules KOMMOHEHTOB

KnioueBas nges: He NpoAaBaTb «4EPHbIN ALWMK». [ob30BaTe b MOAyYaeT KOA, MOHATHYH apXUTEKTYpY,
nposepsieMble MeTpuku, Al-o6bsicHeHMe, Al-assisted deployment 1 COBMeCTUMOCTb C KOHTPOVIPYEMbIM
execution.

JokymeHT 06begumHsieT scientific standards, product architecture, licensing, Al, execution, portfolio, UX, QA n
KOMMepUYeckyto MOAeNb B OAMH MPOEKTHbIA CTaHAAPT.
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CTaTyc AOKYMEeHTa

OTO eAVHbIV NPOeKTHbIV cTaHAapT. OH pasnuyaeT Target Architecture n code-verified implementation status.
Planned-$yHkLn Henb3a BblgaBaTh 3a production.

1. Executive summary

Algo Source — koMMepueckas niathpopma nuLeH3npoBaHUsa quantitative trading modules ¢ goctynom k
ncxogHomy kogay, scientific validation, Al-assisted setup n controlled execution. NMo3nyroHpoBaHMe
CTPOUTCH He BOKPYr obeLLaHnii AOXOAHOCTY, @ BOKPYT MPO3PaYvyHOCTL IOFMKIK, BOCMPOV3BOANMOCTMY,
KauyecTBa execution 1 ynpaBasemMoro pucka.

Source Context Al Risk

KOA AOCTYNMEH KINEHTY CHa4dajla COCToAHUE pPbIHKa 06BACHAET 1 MOMOraeT He 3aBUcuT oT Al

YTo npopaém

* Algo Source Strategy License — source-available mogynb ¢ gokymeHTaume, tests, validation profile n Al
knowledge package.

* Quantum Laboratory — cocTosiHue cTpaTerum: metrics, robustness, walk-forward, regime breakdown n
Aanee TCA/live drift.

ALGO SOURCE | PROJECT MASTER DOCUMENT | v1.1 | 2



* Al Copilot — provider-agnostic deployment, explanation, support, parameter assistance and
interpretation; He 3ameHsieT deterministic strategy logic.

* FTM Runner — execution layer c uetbipbms runtime modes: Algo Cloud, Local Desktop, Hybrid
Local + Cloud Control Plane n Private VPS.

* Deployment Topology — Al Provider n Strategy Runtime Bbi6upatoTcs HesaBucmo: BYO Cloud AI/ Open Model + Algo
Skills / Algo Managed AI / Local Al moxHo coueTatsb ¢ Cloud / Local / Hybrid / Private runtime.

* FinTechs Micro — analytics/context constructor n research environment.
* Portfolio Lab / Efficient Portfolio — oTaenbHbIn cpegHecpouHsblii allocation/rebalance product.

* Enterprise Private Alpha — Move Hunter, Spike Hunter, Grid Hunter, arbitrage n advanced
execution/math IP Ha nHAMBMAYaNbHbIX YCIOBUSIX.

FnaBHbIA commercial moat

Koz cam no cebe He ABNSIeTCA €4MHCTBEHHbBIM akTUBOM. LleHHOCTbL popmMmupyeTcs cBaskoii: Research IP + Context
Models + Validation + Execution Quality + Al Support + Updates + Live Track Record.

2. MO3LMOHUPOBAHME M NMPOAYKTOBbIA T€3UC

OT black box kK npo3pauHomy digital product

WUcTopuueckas npo6iemMa pbiHKa TOProBbix po60ToB — 3¢ PeKT «HEPHOro ALLUKA»: Nob30BaTe/b He
MOHVIMaeT Kog, /I0TVIKY, MapaMeTpbl, pa3BEPTbIBaHME U MPUYNHbI Aerpagaumin. HoBbIli MPOAYKTOBbIN TE3MC
Algo Source: KIMEHT Noy4aeT He TONbKO afropPUTM, HO 1 06BACHUMBIN software asset, KOTOPbI MOXHO
n3yyaTb, MOANGULIMPOBATbL M COMPOBOXAATH C MOMOLLbHO Al

HenoHATHO, YTO BHYTpM Source access + Al code explanation + strategy card

Al Guide + Deployment Wizard + 4 runtime modes (Cloud / Local / Hybrid / Private
Cno>xHoe deployment

VPS).
MapameTpbl «Hayraa» Context-aware parameter assistance + server validation
Cna6as noapaepixkka Al support + documentation/RAG + paid human support
Backtest 6e3 koHTponsA Walk-forward + regime decomposition + costs + QA gates
CurHan 6es execution OtgenbHebI Execution Policy + TCA + risk guards

Public message
KopoTkasa ¢popmyna

He black-box bot. Mpo3payHbi quantitative module c ncxogHbIM kogoM, scientific validation, AI-nOMOLLHMKOM
KOHTpO/IMpyeMbIM execution.
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3. Scientific Core: Context-First

ba3oBas Hay4yHasi akcmoMma: TOpProBbI aNropuTM — 370 statistical forecast, a He feTepMUHMpPOBaHHOE
yragbiBaHve 6yayuiero. PbIHOK paccMaTpMBaeTcs Kak piecewise-stationary stochastic process: cBovcTBa
MOTYT 6bITb OTHOCUTE/IbHO YCTONUMBBLIMU BHYTPU PEXVMA U MEHATBLCS Ha FpaHMLIAX pexxmma.

O6s3aTenbHbIN pipeline

n Raw Data OHLCV, volume, timestamps, microstructure
- Detectors ATR, TR, ADX, slope, levels, volume features
- Derived Features Tendency, Impulse, Scale, Power, geometry
- Context Regime + structure + confidence

- Scenario Continuation / Reversal / Range / Breakout / Stress
- Signal Open / Close / Reduce / Add / Hedge / Do Nothing
- Execution Order type, timing, participation, slippage, risk

Scientific invariants
* Context before Signal: o4nH 1 TOT Xe NaTTepH NMeeT Pa3Hyto CTaTUCTUYECKYHO LEeHHOCTb B Pa3HbIX
regimes.
* Sufficient statistics / engineered features BaxxHee NONyASPHOCTN NHAMKATOPA.

* Regime shift detection acummeTpryeH: NPoNyCcTUTb pasnagky obbluHO AOPOXeE, YeM BPEMEHHO cienaTb
false alarm.

* No look-ahead: pelueHure ncnonb3yet ToNbKO MHGOPMaLMIO, AOCTYMHY Ha MOMeHT decision tick.
* O0S / purged walk-forward u stability o6a3aTenbHbl 419 Bbi6Opa NapameTpoB.
* Long/Short aHann3npyoTcs pasgenbHo TaMm, rae 3To NPYUMeEHVMO.

* Al nonyuaer structured ContextState/metrics, a He MPOCTO «KapPTUHKY rpadpuka.
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MpocToe 06bLACHEHNE

CncTema cHavana oTBeYaeT «4TO 3TO 3a PbIHOK cerivac?», 3aTeM «Kakoli cu,eHapvu7| BepOﬂTHee?», N TO/IbKO nocne
3TOr0 — «YTO AeslaTb N KaK UCMONHUTb?».

4. Product Architecture

T

MybnnyHele quantitative modules ¢ source access, docs, tests, validation n

Algo Source Source licensing o
versioning.
Backtest metrics, robustness, WF, regime breakdown, revalidation, no3xe
Quantum Laboratory Validation / Health ) ) 9
TCA/live drift.
. . Provider-agnostic Al layer: Guide, Interpreter, Strategy Health Analyst,
Al Copilot Al interface 9 ) y P 9y Y
Parameter Assistant; external, managed or self-hosted AL
Execution/runtime layer: Algo Cloud, Local Desktop, Hybrid Local + Cloud
FTM Runner Execution y 9 . P . y .
Control Plane, Self-Hosted VPS; connectors, monitoring, risk guards.
. . . Context Models, constructor, charts, strategy configuration, mini-fund
FinTechs Micro Analytics / Research ) 9y 9
view.
. . corr matrix, CVaR/constraints, weights, tracking error, auto-rebalance after
Portfolio Lab Allocation 9 9

validation.

Target architecture for portfolio products: user assets remain outside

Wallet / Smart Contract Non-custodial layer
corporate custody.

Move/Spike/Grid Hunter, arbitrage, advanced execution/math cores, white-

Enterprise Private Alpha B2B
P P label/royalty.

Boundary rule

Context Models, Strategies, Portfolio Models n Execution Policies — pasHble cyLyHoOCTU. VX HeNb3s cmeLLmBaTh B
OAHOM registry UM cunTaTb OAHOM eAVHULEN NPOAYKTa.

ABa ypoBHS apXUTEKTYPbI

* Scientific pipeline onucbiBaeT NyTb AaHHbIX 1 pelleHus: Data — Context — Scenario — Signal — Execution.

* Fund/Product architecture onucbiBaeT opraHu3aumoHHble KOHTYypbl: Foundation / Research / AL/
Governance / Presentation.

* Central Risk / Governance gosxeH nMeTb NpaBo veto He3aBucrMo oT Al u strategy logic.

5. KaTtanor 15 Algo Source modules

Naming principle: kopoTkoe English-name + TouHbI technical class. BHelHee nMs NpoAaéT NpPoAyKT,
technical class coxpaHsaeT HayuHyo KnaccudumkaLmio.
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#

01

02

03

04

05

06

07

08

Commercial name

TrendVector

ChannelEdge

Alpine Ascent

Alpine Descent

Alpine Range

Alpine Reversal

Alpine Hedge

ImpulseCore

Technical class

Trend Context Strategy

Channel Strategy

Alpine Regime Strategy

Alpine Regime Strategy

Alpine Regime Strategy

Alpine Regime Strategy

Alpine Risk Strategy

Impulse Strategy
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Context

Trend /
directional

Range / channel

Bull / growth

Bear / decline

Range

Transition /
pullback

Stress / hedge

Impulse /
acceleration

Legacy map
Trend Bot / TpeHAOBbIV
KOHTeKCT

DNA — Channel Bot

Anbnuiickne BEPLUNHbI

AnbnniAckne BepLUnHbI

Anbnuiickne BEPLUNHbI

Anbnuiickne BepLUMHbI

Anbnuiickne BEPLUNHbI

Impulse family

KopoTkas ponb

ba3sosas nybanyHas ctpaterns aAns
HanpaB/NEHHOrO Pexmnma.

KaHanbHas reomeTpus,
breakout/bounce v cTpyKTypHbIl
edge.

Continuation B ycToli4uBOM pocTe.

Short-directional noruka gns
HUNCXOAALLLEro pexumma.

BokoBoii pbIHOK, controlled mean
reversion.

MepexogHas ¢asa, deep pullback,
reversal scenario.

3aLUNTHbBIV MOAY/b, CHUXEHME
directional exposure.

YckopeHwve/3aTyxaHne nuMmnynsca n
HarnpaBneHHas peakuus.



Technical class

Fractal Context Strategy

Momentum Regime

Context

Structure /
breakout

Momentum /

Legacy map

Fractal context

KopoTkas ponb

YpoBHU, ppakTanbHasi reomeTpus,
open space, Npo6ori/oT60iA.

CmeHa cunbl n HanpaBneHusa

# Commercial name
09  FractalFlow

10  MomentumShift

11 QuantEquilibrium
12 FlowImbalance

13 AdaptiveDCA

14 CapitalLoop

15 RegimeFusion

" HDL / MS
Strategy transition momentum.
Reversion / Cratucrtnyeckoe OTK/IOHEHVe n
QE Strategy QE
balance BO3BPaT K PaBHOBECKIO.
[ncbanaHc cnpoca/npesnoxeHns n
Imbalance Strategy Imbalance Imbalance .
directional pressure.
X i YnpasneHve Habopom nosuumu; TCA
Capital Management Adaptive )
) DCA / averaging He NCMoJib3yeTcs Kak Ha3BaHue
Module averaging

ycpeaHeHus.

PenHBeCTMpOBaHME 1 LMKINYecKoe
nepepacnpejeneHue KanvTana.

Reinvestment Module Compounding Reinvestment

Bbi6bop noBegeHusa Ha base

Context fusion
Heckonbknx Context Models.

Multi-Context Strategy Flagship

PekomeHayemasa BUTpPUHA

Core Strategies: TrendVector, ChannelEdge, RegimeFusion. Alpine Family: naTb peXuMHbIX AnLeH3uiA. Specialist
Strategies: ImpulseCore, FractalFlow, MomentumShift, QuantEquilibrium, FlowImbalance. Capital Management:
AdaptiveDCA, CapitalLoop.

6. Quantum Laboratory, Al & Deployment
Topology

Quantum Laboratory = naHenb «340p0oBbSi» CTpaTermm

Block YTo nsmepsercs

Performance

Risk

Risk-adjusted

Behavior

Robustness

Validation

Execution

PnL, CAGR/return, Profit Factor, Expectancy

MaxDD, VaR/CVaR, volatility, leverage/position exposure
Sharpe, Sortino, Calmar, Recovery Factor

Win rate, avg win/loss, skewness, trade count

Stability score, parameter sensitivity, regime decomposition
00S, walk-forward score, revalidation state

turnover, commissions, slippage, TCA/IS when available
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Block YT1o usmepsercsa

Live drift expected vs actual metrics / strategy health status
Al roles
MpaBso
DyHKLUA
aBTOMpPUMEHeHUsA
Al Guide YcTaHoBKa, connector setup, nowarosbili deployment, gokymeHTauus. Het
Al Interpreter O6bsicHsieT code logic, Context, PnL, risk, TCA npocTbIM 513bIKOM. Het
Strategy Health Analyst WuweT degradation, drift, regime mismatch, anomalies. Het

Tonbko nocne

Parameter Assistant Mpegnaraet napametpbl/npodunn noa Tekywmin Context. alidation

validati
Optimizer Bayesian/CMA-ES/gpyroii optimizer B 3agaHHOM search space. Tonbko B risk envelope
Portfolio Agent Mpeanaraet weights/rebalance no corr + CVaR/constraints. Mocne server validation

B npegenax policy

Execution Orchestrator BbibupaeTt gonyctumyto Execution Policy no liquidity/volatility. envelope

Veto/hold, Ho He 06x0p,

Al Oversight NorupyeTt/npoBepsieT Al decisions, dopmupyeT explainability trail.
g pyet/nposep bopmupy! P y Risk Engine

AI Standard

Al paboTaeT noBepx ContextState, StrategyMetrics, PortfolioState, ExecutionState n RiskState. OH He 3aMeHseT
deterministic strategy logic n He nonyyaeT npaBo 06xoanTb Central Risk.

Al Provider Modes

Monb3oBaTenb He NpuBsA3aH k ogHoMy Al-provider. Algo noctasnsiet skills, knowledge package v nHTerpaumMoHHbIn
KOHTPaKT, a caM Al MOXeT HaxoAuTbCsA BO BHellHeM cloud, B nH$pacTpykType Algo nam nokanbHO y KANeHTa.

“ Kax paGOTaeT m Anﬂ xore

ChatGPT/gpyroii cloud Al yepe3s
Monb3oBaTesb yxe nmeet

cobcTBeHHbIV API key 1 tokens Monb3oBaTenb oniaymBaeT o
. KoprnopaTuBHbI AI/API nnu
BYO Cloud AI nonb3oBatens; Algo provider Hanpsmyto; Algo moxeT
. . X0oueT He3aBMCMMocCTb oT Algo Al
npegoctasnseT skills n MOHeTu3npoBaThb skills/support.

illing.
knowledge materials. billing

Open model, B gokymeHTe

npumep DeepSeek; Model/runtime moxeT 6bITb
TexHuyeckune nonb3oBaTeny,

nonb3oBaTesb 3arpyxaet Algo 6ecnnaTHbIM; onaayYnBaoTCs
Open / Free AI . . research teams, self-hosted

skills/knowledge pack n moxeTt hardware/hosting n npu cetups

paboTaTb N0KaNbHO UV Ha HeobxoanmocTu Algo support. ps-

CBOEM cepBepe.

CneumanusnposaHHbIn Al- Usage-based: tokens/resources + = MpocTtoi mass-market UX 1
Algo Managed AI H P 9 L P

cepsuc Algo anqa code subscription tier. $OHAbI, KOTOPBIM HYXeH
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explanation, strategy health,
parameter maintenance,
orchestration 1 aHanUTUKN.

managed service.

Al pasBopaunsaetca Ha MK/VPS
K/IeHTa; Ha Hero
yctaHaBnmsatoTcst Algo skills n
nokanbHasa knowledge base.

Private funds, confidential
setups, air-gapped/isolated
infrastructure.

Het Algo Al-compute fee;
BO3MOXHbI paid skills, updates,
support.

Self-Hosted Local AI

Al usage tiers

Ans kpyrnHoro ¢oHAa ¢ 60bLLVIM YNCIOM 3aMpPOCOB 1 PaCLUMPEHHON aHaNUTUKON NprMeHsieTcst 6onee BbICOKUIA
subscription/resource tier. Ecnu Al ncnonb3yeTcs B OCHOBHOM A5 NOAAEP>XKaHWA napaMeTpoB 1 orchestration, Tapné
[O/KeH BbITb MUHUMaNbHbBIM 1 MOKPbIBaThb CBA3b, inference n nHTerpayuio.

Al portability rule

Algo Skills n structured knowledge f0mKHbI ObITb NEPEHOCKMbLIM MPOAYKTOBbLIM C1oeM. MNonb30BaTeNb MOXeT
cmeHunTb Al provider 6e3 nsmeHeHusa deterministic Strategy Core n 6e3 murpaumm execution logic.

Strategy Runtime / Deployment Modes

Execution runtime Takxxe BblbpaeTcs oTaenbHO oT AL B HOBOM cTaHAapTe NoAAep>KmBatoTcs yeTbipe topology — ot
MakKcMManbHO nNpoctoro managed cloud Ao NoMHOCTBLIO He3aBUCKMMON private infrastructure.

Economics / Use case

Control / Sync

Algo Managed Cloud Runner

Local Desktop Runtime

Hybrid Local + Cloud Control
Plane

Self-Hosted VPS / Private
Server

Ha obnauHom compute server
Algo. Strategy package/ZIP
3arpyxaeTcs yepes INUHbI
KabvHeT 1 3anyckaeTcs
YAANEHHO.

Ha komnbtoTepe / MacBook
nosb3oBaTensi.

Strategy Engine n execution
OCTaTCA JI0KaNbHO Y
nosb3oBaTens.

Ha cobcTBeHHOM 1n
apeHZ0BaHHOM KINEHTOM
VPS/private server co cBoel
database.

Al x Runtime: He3aBUCMMasa MaTpuua

Browser control c
MNK/nnaHweTa/TenedoHa;
optional Al integration,
monitoring 1 audit.

JlokanbHoe ynpasfeHue;
continuous trading Tpebyet
MOCTOAHHO BK/IHOUEHHOE
YCTPOWCTBO.

Pernctpauusi B IMYHOM
KabuHeTe;
database/parameters/state
CUHXPOHM3MpYtoTCA ¢ cloud;
remote control yepes web.

Makc1manbHas aBTOHOMHOCTb;
cloud integration optional. Ha
TOM Xe cepBepe MOXHO
3anyctuTb local AL + Algo skills.

Recurring compute fee. Cambiii
npocroi pexum: preconfigured
environment n MUHUMYM
DevOps.

bBe3 managed compute fee.
Moaxoant gns
VIHAVBNAYaNbHOrO KOHTPOIS 1
He6OoNbLLUMX Harpy30K.

B ncxogHoOM gokymeHTe —
6ecnnaTHas ecosystem
capability. Couetaer local
custody n remote UX.

Het Algo compute fee; knneHT

onnaymsaeTt cBoli hosting. Ana
$OHA0B 1 KPYMHbIX CHETOB, rAe
BaXHblI isolation/confidentiality.

Al Provider u Strategy Runtime — aBe He3aBucMble ocu. Hanpumep, Private VPS moxeT ncnons3sosatb BYO Cloud Al

Open Model nnn nonHoctbto Local Al Local Desktop moxeT nogkntouatecs K Algo Managed AL Algo Cloud Runner

MOXeT paboTtaTb kak ¢ Algo Al Tak 1 ¢ BHelHUM Al Yepe3 pa3pelléHHbIl adapter.
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Architecture invariant

License / entitlement oTHOCKTCA K MPOAYKTY 1 MpaBam MoJib30BaTe s, a He TONbKO K MeCTy 3anycka. Strategy Core
He Jo/KeH MeHATb TOProByo NOrnKy M3-3a Belibopa Cloud, Local, Hybrid nnn Private runtime.

Cloud Control Plane & Sync

* Identity / account: nonb3oBatenb, organization, nodes/devices, roles.

* Entitlement: kakue strategy packages, Al services 1 execution capabilities paspeLueHb! inueH3nen.

* Package registry: version, source hash, signature, manifest, dependency/SBOM metadata.

* Optional config/state sync: napameTpesl, profiles, selected versions, strategy state where appropriate.

* Remote control: Start / Pause / Stop / update requests Tonbko uepes policy u Risk/Safety guards.

* Audit trail: kTo, Korga n ¢ kakoro node nprMeHWUI NapamMmeTpbl, CMeHW Bepcuto, 3anycTu validation nan Live.

* Secrets boundary: private exchange keys npwu Local/Private mode mMoryT octaBaTbCs TO/IbKO Ha execution node; cloud
XpaHUT LWL HeobxoanMble references/permissions.

Reference deployment flow

User / Browser

v
Algo Control Plane: Identity -> Entitlement -> Package Registry -> Config/State Sync -> Audit

v v v
Cloud Runner Local / Hybrid Node Private VPS
I I I
oo e e e oo oo e e e oo +
I
v

Strategy Core -> Context/Signal -> Execution -> Broker/Exchange

v
AI Provider: BYO Cloud / Open Model / Algo Managed / Local AI

Deployment Wizard in UX

Node health, permissions, version

1. Runtime Algo Cloud / Local / Hybrid / Private VPS L
compatibility.
2 AI BYO Cloud / Open Model + Skills / Algo Provider connectivity, model/skill
’ Managed / Local Al compatibility, privacy policy.
Broker/exchange account, API Read/trade permissions, no withdrawal by
3. Connector & Secrets o
permissions, key storage scope default where supported.
Entitlement, strategy version, signed Signature, source hash,
4. License & Package . 9y g g .
artifact SBOM/dependency policy.

Server/local validation, risk envelope, TCA

5. Validation Manual / Al / Co rofile
Py P where available.
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Explicit user confirmation + Risk Engine

6. Paper - Live Paper first, then controlled Live
ready.

Implementation status rule

311 topology sBasitoTca Target/Product Standard. Cloud Control Plane, managed compute, sync, private-server
automation n managed Al Henb3a MapkmpoBaTb Kak Implemented 6e3 code/QA evidence B Product Gap Register.

7. Source Licensing & Security

MpaBunbHoe product wording: commercial source-available quantitative software. Ecnu redistribution
3anpeLleHa nvueH3neit, nybanyHo He ncnonb3oBaTb TepMnH Open Source A8 premium strategy code.

License MpaBa OrpaHuyeHus

Source access, modification for own use, 1 user/entity

Personal Source No resale / redistribution.

scope.
Commercial / Internal company use, more accounts/nodes, business No redistribution outside license
Professional support. scope.

Enterprise / White Custom deployment, client servicing/white-label rights Royalty / annual fee / audit
Label only by contract. rights / bespoke terms.

Runtime portability: ogHa 1 Ta Xe gericTBytoLLas AnLeH3nsa MoxeT paspeLaTs Cloud, Local, Hybrid nan Private node B
3aBUcMMOCTK OT entitlement policy. OrpaHuyeHms 3a4at0Tcs NpaBaMm NLEH3MI, @ He CKPbITOM NPUBS3KOWA strategy
logic K KOHKpeTHOMY cepBepy.

Entitlement / Anti-Piracy

* Unique LicenselD / serial number n encrypted token/key.

* Signed package + source hash + version/build ID.

* Customer fingerprint/watermark where legally and technically appropriate.
* Dependency audit + SBOM before any source delivery.

* Secrets protection: keys/passwords outside source/config plaintext.

* Sandbox/process isolation for customer code and Al tools.

* Audit log: entitlement checks, version, activation, revocation, updates.
Risk-safe revocation

LICENSE_REVOKED =/PROCESS_KILLED

Mpu oT3bIBE NULleH3UM 6nokmpyeTcs Open/New Risk, HO fomKHBI coxpaHsaTbcsa Close, Reduce, Cancel n
Emergency Hedge go HeTpanusaumn nosmumu. Mocne FLAT runtime moxeT neperitu B Disabled.
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CtaHpapT Strategy Package

Delivery artifact moxeT 6bITb ZIP/.algo package c manifest, source, tests, validation u signature. B Cloud Runner ToT xe
signed package 3arpyxaeTcs YUepes MYHbIN KabuHeT; B Local/Private mode yctaHaBnnBaeTcs Ha execution node.

AlgoStrategyPackage/
manifest.yaml
LICENSE.md
src/ # strategy/context/position logic
config/ # basic/balanced/conservative profiles
tests/ # regression / parity / no-lookahead
validation/ # backtest / walk-forward / regime / risk
ai/ # strategy card / parameter guide / troubleshooting
provenance/ # SBOM / dependencies / source hash / signature

LICENSE_CERTIFICATE.json

8. Execution, Risk & TCA

Strategy oTBeuaeT «4TO cAenatb». Execution oTBeuaeT «Kkak 3To peanmsoBaTb». CMeLLMBaHMe signal
logic 1 order management 3anpeLLeHo apXMTeKTYPHbIM CTaHAAPTOM.

Execution block YuutbiBaem

Market state spread, depth, liquidity, volatility, queue, latency

Order policy market / limit / maker-first / pegged / staged / participation

Fills partial fills, cancel/replace, stale quotes, leg imbalance

Costs commission, spread, slippage, funding, impact, hedge cost

Risk max position, leverage, max loss/day, price bands, disconnect kill-switch
Quality arrival price, IS, realized spread, expected vs actual execution

Arbitrage / Multi-leg standard

Executable Edge
Gross Spread — Slippage — Trading Fees + Funding — Latency Cost — Hedge Cost — Risk Buffer

YcnoBsue ncnosiHeHus: Executable Edge > Minimum Required Edge. Minimum edge 3aBucuT ot liquidity,
size, venue risk, latency, volatility 1 BeposTHOCTV NOAHOrO NCMONHEHMS.

* CHXPOHHasA KOOpAVHaLMa HeCcKonbKux legs.
* Partial-fill hedge n emergency exit.
* KoHTponb stale quotes / API failure / disconnect.

* Trade ledger: expected price/edge vs realized execution.
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TCA = Transaction Cost Analysis

TCA pesepBupyeTtcs TonbKo 3a Transaction Cost Analysis. YcpegHeHne no3muuvm HasbiBaeTcs Adaptive
DCA / Smart DCA, uTobbl He co3aBaTb TEPMUHONOTNYECKNIA KOHDANKT.

9. Validation & Research Standard

Requirement CraHpapT

Reproducibility OganHakoBble AgaHHble/config — 0AMHAKOBbLIN pe3ynbTaT; versioned artifacts.
Anti-leakage No look-ahead, purged boundaries, feature timing audit.

00S / Walk-forward Pa3genbHbIl train/test/validation; rolling/purged WF.

Costs Commission + slippage + funding + realistic execution assumptions.

Regime decomposition MeTpukn no market regimes / contexts, He TONbKO aggregate.

Robustness Parameter stability, sensitivity, neighboring configs, stress tests.

Trade ledger MonHas Tpaccuposka signal — order — fill - PnL.

TCA IS/slippage/impact + expected vs realized execution.

Capacity / Turnover NnkBmnaHOCTb, participation, turnover, fee drag, scaling.

Long / Short PasgenbHbI aHann3 Npu HanMynMm pasHbIX CTAaTUCTMYECKUX NpoduUne.

Reference: Multi-Horizon Momentum

* Rolling universe top-N no ncropmnyeckom MMKBUAHOCTK 6€3 survivorship bias.

* Signal on close — execute on next open.

* Position sizing vepes volatility targeting c sBHbIM risk budget.

* Commission/slippage/funding — napameTpur30BaHbl 1 NOTUPYOTCA.

* Robustness no anbTepHaTBHbIM lookbacks; ncxoaHble 5/10/21/42 He cunTaTh «MarveckKnMm.

* icmonb3oBaTh Kak validation/education reference, noka HeT He3aBucMol production validation.

10. UX: One-Click Product Flow

Deployment entry point

Jo Bbibopa Al / Manual / Copy-from-Cloud nonb3oBaTtenb cHayana onpegenser, rae pabortaet Strategy Runtime v
kakow Al-provider nogkntouéH. Wizard ckpbiBaeT DevOps-C/TIOXXHOCTb, HO He CKpbIBaeT rpaHuubl custody, secrets u
execution.
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OTKpbITL Bpaysep 1 paboTaTb 6e3

Algo Cloud Algo Managed Al nnu BHewHMA Al
cobCTBEHHOTO always-on KoMMbloTepa.
MaKCManbHbI NOKanbHbIA KOHTPO/b;
Local External / Algo / Local Al . . . P
execution Ha CBOEM yCTpolicTBe.
. . . o ) Execution fiokanbHoO, remote
Hybrid Jlto6oi pa3peLLéHHbIn provider
management u sync 4yepes Control Plane.
. . ) Isolated fund-grade infrastructure 1 ceosi
Private VPS Local Al nnn BHelHWIA provider 9

database.

Al Manual Cloud Paper

pekoMmeHaaumn + validation py4Hble napameTpbl rotoBbl profile nepBbI 3anyck

OCHOBHOI4 user journey

Step Action YT1o nponcxoanT
1 Activate license MpoBepka entitlement + package signature.
2 Connect account Al Guide BegéT no connector/API setup; secrets coxpaHsatoTCcs 6e3onacHo.
3 Select strategy Monb3oBaTenb BUANUT Context, technical class, risk profile, validation status.
4 Choose mode AI/ Manual / Copy-from-Cloud.
5 Server validation Purged WF + costs + TCA estimate + risk checks.
6 Paper run Mo ymonuaHuio nepsbI 3anyck TonbKo Paper.
7 Go Live TonbKko nocsie NoATBepPXAEeHUS puckoB 1 validation gates.
8 Monitor Quantum Lab + Context + Execution Quality + Al explanation.

O6a3aTtenbHbIe controls

* STOP-ALL

* Panic Cancel

* Max Loss per Day

* Max Position / Leverage
*VaR / CVaR limits

* Price Bands

* Disconnect kill-switch

* Paper / Live state clearly visible
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UX rule

MNMonb3oBaTens fomkeH BuaeTb Market Context — Active Scenario — Decision — Quality. He npegnaratb emy
cobupaTh «HabOP NHAMKATOPOB» Kak OCHOBHOI cnoco6 paboThbl.

11. Portfolio Products & Wallet Layer

KpaTkocpouHble strategies «3aecb 1 ceiivac» U cpegHecpouHbie portfolio products — pasHble
NpoAyKToBble NNHUN. [opTdenbHbIN NPoAYKT cTpouTcsa Bokpyr allocation/rebalance, a He Bokpyr ogHOro
Toprosoro signal.

Layer Project standard

Universe Habop MHCTPYMEHTOB; MOXET PacLUMPATLCSA OT HECKObKIMX 40 40+.
Risk model Correlation matrix + volatility + CVaR / constraints.

Weights Manual nnun Al-assisted weights B npegenax constraints.

Rebalance Periodic / event / risk-threshold; server validation go aBTonprmMeHeHus.
Execution Turnover / costs / TCA / tracking error.

Horizon CpeaHecpoYHbI; B 3anuncsax 06cyxaanca opneHTp go ~300 gHel.

Non-custodial: nonb3oBaTenbCkMe CpeAcTBa He JOMKHbI TpeboBaTb NepeBoja Ha

Custody target . R
KOPMOPaTUBHbIN KOLLIENEK.

Wallet / Smart Contract target architecture

Non-custodial principle

User Wallet — Permission / Smart Contract — Portfolio Policy — Execution Adapter — Venue — Reconciliation.
CpeAcTBa OCTaloTCA y NMoAb30BaTeNs; software nosyyaeTt TO/1IbKO HEOOXOAMMbIE MOTHOMOYMS.

Naming conflict

«MapkoBuLa» vs «MopKoBuLa» — He 06beAnHATE Mo4a. B registry xpaHuTb kak naming conflict go
pelueHuns. Technical class: Markowitz / Efficient Portfolio Engine. TepmuH «ETF» He ncnonb30BaTh Kak
topuanyeckoe onpegeneHne wallet-based managed portfolio 6e3 otgensHoli legal structuring.

12. Commercial Model

Huxe — nctopuueckme pricing hypotheses U3 npoeKkTHbIX MaTepuanos, a He pUHaNbHbIA Npalic.
Mepes 3anyckoM NX HY>KHO MOATBEPAMTHL unit economics, legal model n customer interviews.
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Revenue stream OpueHTnp KommeHTapui

Single public module $1.5k-$3k One-time source license hypothesis.
Full public suite ~$25k Bundle 13 15 algorithmic modules.
Support ~$300 / month Paid technical support / onboarding.
Al subscription RF -€20 / month Historical regional hypothesis; final plan should be usage/resource-
tiered.
Al subscription EU €50 / month Historical regional hypothesis; final plan should be usage/resource-
tiered.
Enterprise / White Label Individual Annual fee / royalty / bespoke rights.
Portfolio entry fee 1.5% Hypothesis from portfolio product discussions.
Portfolio exit fee 2.5% Hypothesis; total 4% round-trip deposit fee.
Subscription / usage- Recurring compute fee; package hosting, remote access,
Managed Cloud Runner P 9 . .g P . P 9 9
based monitoring; Al optional.
Free ecosystem option Local execution + account registration + config/state sync + remote
Hybrid Control Plane 4 P 9 9 4
(source proposal) management.
Client pays own hosting; optional paid A, support, updates and
Self-Hosted VPS No Algo compute fee I p' yS oW ) ing: opt pal upport, up
enterprise services.
Large query volume, deep analytics, broader model/resource
Fund AI analytics tier Higher subscription ge query volu P yu !
budget.
Parameter maintenance/orchestration; covers connectivity and
Light AI orchestration tier Minimal subscription y

inference/integration.

Revenue architecture

* One-time: source license / strategy suite.
* Recurring: Al, support, validation, updates, FTM Runner / cloud services.
* B2B: enterprise license, royalty, white-label, custom execution/integration.

* Portfolio: separate service economics; He cMeLLVBaTh C source-license pricing.

Commercial policy update

HoBsbin Deployment Standard BBoanT Managed Cloud Runner c recurring compute fee. 310 3ameHsieT 6onee
paHHee pabouee MNooOXeHVe «apeHy CepBepoB Noka He paccMaTpuBaTb» Anst Algo Source deployment.

Commercial boundary

Move Hunter, Spike Hunter, Grid Hunter, arbitrage n advanced execution/math cores — Private Alpha. He
BK/IFOUaTb VX B MaccoBYyto perpetual source license.
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13. Implementation Baseline & Roadmap

Code-verified baseline ocHoBaH Ha QA/Product Gap audit ot 7 anpens 2026. OH He paBeH Target
Architecture ot aBrycta 2026. B npoekTHON KOMMYyHMKaumu ctatyc Implemented / Partial / Planned / Not
Found pomkeH COXpaHATLCSA ABHO.

m

Market data / chart / streaming Implemented OHLCV, multi-timeframe, TwelveData + Hyperliquid data.
Backtest / stats / commissions Implemented TSLab graph execution, 40+ metrics, equity/trades.

Optimization / regime / WF Implemented Grid/tournament, regime scoring, walk-forward, revalidation.

ML score Partial Heuristic works; CatBoost model file was not confirmed in audit.
Context Engine Partial Regime exists; full named ContextState/Scenario layer incomplete.

Order routing exists; single Hyperliquid implementation, DryRun, state

Live execution Implemented / basic machine.

Execution Risk Engine Not Found / gap Automated position/risk management not verified in audit.
Multi-exchange execution Planned Interface exists; multiple implementations not confirmed.
Al parameter suggestions Planned Vision documented; no code found in April audit.

Portfolio Lab / auto-rebalance Planned Target UX exists; portfolio optimizer not verified in audit.
Web / Server Hub Target / planned Part of product vision, not April desktop implementation.

Managed Cloud Runner / Control
Plane

New deployment standard; implementation not confirmed by April

Target / planned
9 P code audit.

. Local engine + cloud registration/state/config sync; no code evidence
Hybrid Sync / Remote Management Target / planned

in April audit.

Private deployment pattern; packaging/docs/automation to be built
Self-Hosted VPS automation Target / planned . ploy P P ging

and verified.

BYO Cloud, Open Model, Algo Managed Al and Local Al integration
Provider-agnostic Al adapters Target / planned P 9 9 9

contract.

Roadmap priorities

Priority Deliverables

PO — Commercial Release Master Asset Registry; 15 module mapping; IP/dependency audit; SBOM; package signing;
Foundation entitlement; secrets/sandbox security; QA release gates.

Al Guide + RAG + code/parameter explanation; standardized Quantum Lab; server
P1 — Sellable AI Product validation; license portal; provider adapters; Managed Cloud Runner + Control Plane MVP;
documentation/onboarding.

P2 — Context / Execution First-class ContextState + Scenario Engine; context-aware Execution Policy; TCA; multi-
Maturity exchange connectors; risk engine; observability; Hybrid sync and Remote Management.

Portfolio Lab, non-custodial wallet/smart contracts, Al portfolio agent, white-label, private

P3 — Portfolio / Enterprise Scale
P alpha, advanced arbitrage execution; hardened Private VPS/self-hosted deployment kit.
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14. Release Gates / Definition of Done

Gate Pass criteria

Identity AssetID, commercial name, technical class, owner, version.

Source Source hash, dependencies, third-party rights, SBOM.

Scientific Context dependencies, scenarios, signal intent, no-lookahead review.

Validation OOS/WF, costs, regime breakdown, robustness, trade ledger.

Risk Position/leverage limits, DD/day, price bands, disconnect behavior.

Execution Compatible execution policies, partial fill behavior, slippage/TCA assumptions.

Security Signed package, entitlement, secrets isolation, audit log.

Al Strategy card, parameter guide, explanation constraints, no unauthorized auto-action.

UX Paper default, status clarity, warnings/disclosures, STOP-ALL/Panic Cancel.

QA PO/P1 test matrix passed; Safety & Stability tests for relevant features.

Commercial License text, support level, update policy, price tier.

Production status Implemented/Partial/Planned label visible; no roadmap claims as production.
Rule

Strategy Henb3s cUMTaTb KOMMEPYECKM rOTOBOM TOIBKO MOTOMY, YTO OHa «eCTb B KOZEe» UM Noka3bliBaeT
npubbTb B backtest. Licensable = source + rights + validation + risk + execution compatibility + security +
documentation + QA.

15. Naming & Terminology Registry

Term Meaning Project rule
TCA Transaction Cost Analysis He ncnonb3osatb and averaging/DCA.
Adaptive DCA Position / capital management HasBaHue ycpeaHeHus.

Commercial source-available licensing  He o6ewatb «Open Source», ecnn redistribution

Algo Source

product 3anpeLyeHa.
FTM Runner Execution terminal/runner He cmewmBaTh ¢ FinTechs Micro.
FinTechs Micro Analytics/context constructor He Ha3bIBaTb TO/IbKO executor.
Quantum Laboratory  Strategy health / metrics / validation He Al-ToproseL; n3mepuTenbHbIl CION.
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Term

«Mapkosuua» /
«MopkoBuLa»

ETF

Context Model

Execution Policy

Naming conflict

Legal/regulated term

Meaning Project rule

[lo pewieHuns xpaHuTb 06a alias; technical class =
Efficient Portfolio.

He npumeHsTb aBTOMaTnyecku K wallet-based
portfolio 6e3 structuring.

Market-state model He cunTtatb aBTOMaTnyecku Strategy.

How to execute He cmewmBaTh ¢ Signal Logic.

16. Source Base / Project Documents

OCHOBHbIe JOKYMeHTbI, CBeAéHHbIe B 3TOT Project Master Document:

Scientific foundation

Product / UX

Engineering / QA

Fund architecture
Execution / Arbitrage

Research references

Commercial / Licensing

Naming asset

AI / Deployment Topology

Project conclusion

lopuakoB A. — «AnroputMmnyeckas Toprosas. HayuHbeli nogxoa», aHn 1-5 (2017);
SCIENTIFIC_MANIFESTO.md; SCIENTIFIC_CORE.md; CONTEXT_MODEL_SPEC.md;
CONTEXT_ENGINE_SPEC.md.

Algo — UX/PRD: One-Click App & Portfolio Lab; UX_TRANSLATION_LAYER.md;
SCREEN_INVENTORY.md; Messaging & Pitch Kit.

QA_DISCOVERY_MASTER.md; PRODUCT_GAP_REGISTER.md; WORKFLOW_DB_MAP.md;
TEST_CASE_MATRIX.md; SAFETY_STABILITY_PACK.md.

algo-fund-architecture-handbook.pdf.
ApOUTPaXKHbBIA-MOAY b.tXt.
ai_skills / ai_algorithms / report / research / spec / uiux nakeTbl no Multi-Horizon Momentum.

3anuck 1; 3anuck 1.1; 3anuce 2 ctpateruid, ETF n MapkoBuua; 3anuck 2; «xAnroputMmyeckme
cTpaTernm v NHTerpaLms NCKyCcCTBEHHOIO MHTeNIeKTax.

Algo Source — 15 Strategy Names (npeabigyLuas Bepcus PDF), nHTerprpoBaHa B pa3gen 5.

«BapuaHTbl ncnonb3osaHua N 1 passepTbiBaHWs cTpaTeruii» — Al provider modes,
Cloud/Local/Hybrid/Private runtime, Control Plane u self-hosted Al

Algo Source = Quantitative Software Product

MPOEeKT MePExXoAUT OT MPOAAXM Pa3PO3HEHHbIX «60TOB» K IMLEH3VPYEMOI SKOCUCTEME: MPO3PaYHbIl source

code, scientific context, validation, AI explanation, controlled execution n otgeneHble portfolio/enterprise layers.

Deployment principle: ognH Strategy Core — HeckoJibKO Crocob0B 3anycka 1 Heckonbko Al providers. Monb3oBaTens
BbIGUPAET YA06CTBO, KOHTPOJIb 1 YPOBEHb M30/ISILIMM, HE MEHSIS HAayYHYO MOZeNb 1 execution contract.
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TexHonornyeckas nnatdopma. JJoXoAHOCTb He rapaHTMPYeTCs; MPOLU/ble Pe3yNbTaTbl HE rapaHTUPYIOT BYAyLLMX.
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