Babr24.com

AsTop: Mapua bonbluakosa, K «AJIOP»  © Babr24.com LUEHHbIE BYMATHY, MUP ®2088 28.09.2012, 19:53
¥ 353

[o ornaweHunsa ctpecc-tectoB 6aHkoB UcnaHun
Mbl BpS4, 11 YBUAUM CU/IbHbIE ABU)KEHUS Ha
pbIHKE aKLUM

CeroaHa TOprM Ha POCCUMNCKOM HOHAOBOM PbIHKE B NEPBOM MOMOBUHE CECCUM NPOXOAAT B Y3KOM LIEHOBOM
nunanasoHe. He cnocoBcTByeT GOPMUPOBaHUIO ONPeAeNIEHHOro TpeHAa AMHAMUKA BHELLHWUX MHAWKATOPOB!
dbroyepchl Ha MHaeke S&P500 yaepxuaroTca vyTh Bollle 1440 nyHKTOB.

Mpwv aTOoM HEBONbLLYIO NOAAEPKKY OKA3bLIBAKOT CUrHasbl C ChiPbEBOr0 PhiHKA: PbloYepchl Ha HePTb Mapku Brent
ToprytoTtca B paioHe $113 3a 6appens. CaepaHHOCTb MHBECTOPOB CBA3aHa C OXXMAAHWEM BaXKHbIX COOOLLEHWI 13
McnaHuu, a MMeHHO ornalleHusa pesynbTaToB CTPEeCC-TecToB HaHKOB cTpaHbl. MNybnvkauua AaHHbIX cnocobHa B
3HAUUTENIbHOM CTENEHU MOBBLICUTb aKTUBHOCTb TOProB. CTOUT OTMETUTb, UTO HAKaHyHe OrfalleHne OXXMAAEMbIX
JaHHbIX Mo McnaHWn HEOAHOKPATHO NEePEeHOCUITOCH, B CBA3M C YeM M CEroAHq Ux nyOrvKaLmna MoXeT NPOU30NTH yxe
nocre 3aKkpbITUA TOProB Ha OTEYECTBEHHbIX Niowaakax. bawxanwmm conpotuenermem no uHaexkcy MMBB aBndaetca
oTMeTKa 1470 nyHKTOB, Aanee 1476 NyHKTOB, rAe HaXOAMTCA HEe3aKpbIThIN ran oT 26 ceHTABPA. brvkaiwuen
noanepxron ans pybrnesoro uHankaTopa asnsaetca otmeTka 1450 nyHkToB, aanee 1440 nyHKTOB.

BeponTHO, A0 eBponeickMx cooBLLeHUI BeayLLue POCCUICKME MHAWKATOPbI MOTYT NPOACIKUTL ApeidoBaTh B Y3KUX
6okoBMKax. Takum 06pasom, MEHEE arpeCcCUBHbLIM MHBECTOPAM MoKa CTOMT BO3AEPXKaTbCA OT y4acTuda B Toprax, npv
3TOM MHBecTOopam 60s1ee CKITOHHbBIM K PUCKY CTOUT MPUAEPXKMBATLCA CMEKYTATUBHOW CTpaTeruu.

M3 BakHbIX COOLITUI BTOPOM NOSOBKUHLI CECCUM CTOUT OTMETUTb OrnalleHne npesmaeHToM OpaHLmum npoexTa
6romxeTa ctpaHbl Ha 2013 roa. Mo cnyxam, ®.OnnaHa HaMepeH NOBLICUTb NMOCTYNNEHUA B BHODKET, UTO B Cryyae
NOATBEPKAEHUA MOXET OKadaTb HEOOMbLLYIO NOAAEPKKY «Oblkam». Takke CTOMT 00paTUTb BHUMAaHWE Ha nokasaTtenu
n3 CLLA: naHHble No NuyHbIM Joxoaam M pacxoaam (16:30 MCK), YUMKarckMin MHAEKC MEHEKEPOB MO CHABXEHUIO
(17:45 MCK) 1 OKOHUaTeNbHasA OLUEHKa MHAEKCca HACTPOEHUI noTpebutenei no AaHHbLIM YHUBepcuteta Muunrana
(17:55 mck). Tem He MeHee, Bonee OCTPO CTOAT UCMAHCKKE NPOBIEMbI, B CBA3K C YEM CTOPOHHUE COOBLLEHNUA MOTy T
NULLb CMEKYNATUBHO BNUATL Ha NIOLLAAKM.

O6bikHOBEHHbIE aKkuun COepbaHka B NepBoii MOMOBUHE CECCHUM TecTUpoBaniu noaaepxky 90 py6., 0T KOTOpoii Obin
cpOopMHUpPOBaH OTCKOK. Brivxkaiiumm conpoTuBieHnemM sBnaeTcA yposeHb 92 py6., satem 92,50 py6., 0oT KOTOpOro
CMEKYNATUBHBIE «JIOHTU» CTOMT COKpaLLlaTb XOTA Obl YacTUYHO. Hall 5-MUHYTHBIM TOProBbii POOOT OTKPLIT ANMHHBIE
nosuyum ot oTMeTkM 90,08 pyo.

®brovepcbl Ha MHAeKe PTC ceroans yctpemunuce K Kpyrnoi otmeTtke 150 000 nyHKTOB, YyTb BbILLE AAHHOW OTMETKU
npoxoaunT 10-AHeBHaA CKOMNb3ALaA CPeaHAN, OT KOTOPOMW CNEKYNATUBHbIE «TOHMM» CTOUT cokpawyaTe. Haw 30-
MWHYTHBbI TOProBbIi poGOT NoKa yAepX1BaeT ANMHHbIE NO3ULMK OT 0TMETKM 145 750 nyHKTOB. Brivxkaniumm yposHem
noAAepxKu ABnAeTcA 21-a4HeBHaA ckonb3awan cpeaHan (147 700 nyHKTOB).

B nepBoi nonoB1He ceccumn NO3UTUBHYIO AMHAMUKY JEMOHCTPUPYIOT NPUBUIErMPOBaHHbIE akUuuK «TpaHCHeDTH».
CeronHsa 6ymarv npeogonenu 10-AHEBHYHO CKOMb3ALLYHO CPEAHIO, CAEPKMBAIOLLYIO POCT aKL i Ha MPOTAXEHUN
TekyLlei Heaenwu (56480 py6.) u ycTpemunuch Kk conpoTuaneHuto 57800 py6., rae NPoOXOAWUT NTMHUA [ONTOCPOYHOrO
BOCXOZfLLEro TpeHaa, aAencTaytollero ¢ mapta 2009 roaa fo man TekyLero roga. Cyaa no TEXHUYECKUM CUrHanam,
ZlaHHasA oTMeTKa MoxeT ObiTb nporaeHa. MHavkatop ADMI/ADX nokasbiBaeT, UTO Cusbl «ObIKOB» Mo Bymaram
npeobnanaroT (MMHKUA «ObIKOB» HAXOAMTCA BbILLE NIMHUK «MeaBeaei»). JIuHuA %K ocumnnatopa MeasnieHHbli
Stochastic (10;3;3) cH13y BBepx nepecekaeTca ¢ MHUEN %D, 4TO MOXET CBUAETENLCTBOBATL O MPOAOIIKEHUN
BOCXOAALLEN AMHAMMUKM aKuMi. Haw 30-MUHYTHbIM TOProBbld pOOOT NOKa HAXOAMTCH B «JIOHrax», yAepxuBan
ZANWHHBbIE No3WLKK 0T oTMeTKM 55900 py6. Mpu 3aKkpenneHun axkuui Beille conpotusnexnuna 57800 pyb., cneaytoLlen
Lesiblo BbICTYNUT MakcUMyM roaa Ha yposHe 59709 py6. Takum o6pasom, Npu 3akpenneHun akyuii Bollwe 57800 py6.
CMNEKYNATHUBHbIE «JTIOHIMU» CTOUT HapaLuMBaThb, ¢ 6nvxainiei uensto 59709 py6.
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