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OTCKOK BBEpPX 3aBUCUT OT CTATUCTUKM,
OKTAGPbCKUI BOKOBUK COXpaHAETCS

Mocne 3aKpbITUA TOProB HA POCCUIMCKOM PhIHKE aKLWUiA OCHOBHbLIE MHAWMKATOPbL! B BUAE PbIOYEPCOB HA HEdThb U
$bOYEPCOB HA aMEPUKAHCKME MHAEKCHI HEMHOIO NPOCESU, LOCTUTHYB NTOKasIbHbIX NoaaepxeK. dbioyepc Ha MHAEKC
S&P500 onycTtusca B paioH 1240 nyHkToB, dbtovepc Ha HedTb Mapku Brent - $111 3a 6appenb. Bnnsoctb AaHHbIX
OTMETOK cnocoBCTBYET TEXHUUYECKOMY OTCKOKY, B paMKax KOTOPOro MHAWKATOPbI BEPHYSIUCL B PANOH TeX YPOBHEMN,
MPK KOTOPbIX 3aKPbIBaNUCb TOPIM Ha OTEYECTBEHHbIX MolazKkax. Takum 06pasom, BHELLUHWUI HOH HelTpaneH u
CUIbHBIX KonebaHWit KOTMPOBOK B Hauyare AHA He OXuaaeTcs.

BnusocTtb noaaepxek cnocoOCTByeT NPOLOIMKEHNUIO OTCKOKA. ConpoTUBIIEHWEM MO PboYepcy Ha uHAeke S&P500
asnaeTca 1260 nyHkToB, no uHaekcy MMBB — 1510 nyHkToB. MNpu fanbHelwem pocte py6neBblit UHAMKATOP MOXET
BEPHYTbCA B paroH 100-aAHeBHOM cronb3ALlen cpeaHern — okono 1530 nyHkToB. Noaaepxkon AsnAeTcA 21-a4HeBHaA
ckonb3Awan cpeaHaa — 1475 nyHKTOB.

CeroaHsALUHWI AeHb HACbILLEH Ha CTATUCTHKY, B CBA3W C YEM B Hayase [HA TEXHUUYECKUA OTCKOK MOXET BbITb
orpaHuyeH. IMeHHO cTaTucTMKa onpeaenut GUHULW AHA: Npon3BoAcTBeHHaA nHonauua B CLUA v aaHHbIe no
PO3HUYHBIM Npofaxam B CLUA chopMUpyOT BHELLHWI GOH NEpesl OTKPLITUEM aMEPUKAHCKUX nnoLwanok. [lo 6rnoka
cTaTucTuku u3 CLUA HacTpoeHus ByayT 3aBUCETb OT AaHHbIX No BBIT eBpo3oHs! 3a Il kBapTan.

Mo utoram npoLueaLLer TOProBov CECCUKU, aMEPUKAHCKME MHAEKCHI CHU3UITUCh NMOCTE BbICOKOrO 3aKpbITUA TOProB B
nATHUUY: nHaexc Dow Jones notepan 0,61%, nHaexc S&P500 - 0,96%. MHankaTopbl 3aKpbIUCh BbILLE JTIOKASbHbIX
NOAAEPHKEK, KOTOPbIE COOTBETCTBEHHO NPOXOAAT HAa 0TMeTKax 12000 nyHkToB 1 1250 nyHKkTOB. KOppekunoHHoe
ABWXEHHUE CBA3AHO C TEXHUUYECKUMU PaKTopamu, a TaKkke C COXPaHALLMMUCA AOSTOBLIMU €BPONENCKUMHU
npobnemamu.

B Asuu Toprv npoxoZsT Ha oTpuuaTensHon TeppuTopun: nHaekc Nikkei cHuxaeTca Goriee YeM Ha NonnpoLeHTa,
KuTarckuit uHaexce tepaet 0,1%. AuHamuka MHAEKCOoB Banas, npeobnajarT KOHCOMMAALMOHHbIE HAaCTpoeHus. MNapa
“eHa/nonnap TecTMpyeT OTMETKY 77, UTO HEraTUBHO CKasbiBAETCA Ha ANOHCKOM POHAOBOM PhbIHKE.

M3 Bymar Ha pocCHIMCKOM pbIHKe crielyeT 00paTuTh BHUMaHWe Ha akuun CoepbaHka, KOTopbie HakaHyHe
NoABEPrNMCh GUKcaLnu Nprbbinu. AKLKUK CKOPPEKTUPOoBanUCh B paioHe 80 py6. ConpoTuBneHunem senaeTca 82 pyo.
Moanepxkoit Ans akyui AsnAetcs 78,8 pyo.

M3 KOprnopaTUBHLIX COOLITUI CEroaHS CTOUT BbIAENUTL oTueT «JTYOKOW/a» 3a Il ksaptan no US GAAP, a tarkke
OTCeuKy peectpa no «CesepcTanu» noa nosyyeHve AMBUAESHAOB 3a TPU KBapTana.

Y)Xe nocre 3aKkpbITUA TOProB Ha POCCUIACKOM phIHKe OyAyT ornatleHbl MToru nepecMoTpa uHaekca MSCI. Hanbonee
MHTEPECHON MAEeen B CBA3N C 3TUM ABNAOTCA akuum «XonamHra MPCK», koTopble ABNAOTCA NpeTeHAEHTaMM Ha
BK/THOYEHME B MHAEKC. AKUMK «Pacnaackoi», HanpoTUB, MOTyT OblTb UCKITIOYEHBI U3 MHAEKCA, YTO CTaso Obl ANA HUX
oyepesiHbIM YAapOoM.
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