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Ha ctopoHe «6bIKOB» MOKa TO/IbKO TEXHUKA

OTbIrpbiBas BHELLHWI HeraTuB, 0TEYECTBEHHbIE MHAMKATOPbI HA OTKPLITUM CHU3UITUCh, OZIHAKO, BrvKanLime
noanepxku 6binn yaepxarbl. He6onbLLOMy OTCKOKY, CHOPMUPOBAHHOMY Ha POCCUMICKOM (OHAOBOM PbiHKE,
CnocoBCTBYET YMEPEHHO-MO3UTHUBHBIN BHELLHUI POH. Pbtouepchl Ha MHAEKC S&P500 ToprytoTca YyTh HUXe
conpoTuBnenuns 1430 nyHKToB. Mpu 3TOoM Ppboyepchl Ha HedTb Mapku Brent BHOBL oTcKakuBatoT BBepx oT $109,5 3a
Gapperns.

dopmmrpoBaHKa 3HAUUTENbHBIX KoebaHuii BO BTOPOM NOMOBUHE CECCUU HE OXMAAETCA, TaK Kak nyOnuKauum BaXHbIX
CTaTUCTUYECKMX AaHHbIX He NpeaBuanTCcH. Takum 06pasoM, 10 OTKPbITUA TOProB Ha aMEPUKAHCKOM (HOHIOBOM PbIHKE
OTEUYECTBEHHbIE MHAUKATOPbLI MOrYT NMPOBECTM TOProBbli AeHb B 6e3blaeiHbix GOKOBUKAX, B CBA3M C YeM AA
MPUHATUA TOProBbIX PELLUEHU CTOUT NPUAEPKMUBATLCA TEXHUYECKMX (PaKTOPOB, a UMEHHO COKpaLLaTh CNEKyNATUBHLIE
«JIOHrU>» MPU AOCTUXKEHUM BNUKANLLMX CONPOTUBIIEHUI, MOCKOSbKY MOMUMO TEXHUUYECKUX ApaiBepoB And
MPOAOSIXEHMA NO3UTUBHOW AMHAMMKM MHBIX MOKa He noctynaet. ConpoTueneHnem ana nHaexkca MMBB aBnaetca
paioH 1470 NyHKTOB, UyTb HWXE KOTOPOro NPOX0AUT 21-AHeBHan cKkomb3ALan cpeaHasn. MNoaaepxkon ana pyénesoro
uHAanKaTopa asnaetcA otMeTka 1450 nyHkToB 3atemM 1440 nyHKTOB. MO3UTUBHBIM CUrHANIOM AS1A OTEYECTBEHHbLIX
«ObIKOB>» BbICTYMUT 3aKpenneHne dbrodepcoB Ha nHaekc S&P500 Bbiwe 1430 nyHKTOB.

O6bIkHOBEHHbIE aKunn CoepbaHKka ceroaHa oTcKakuBaroTca BBepx oT 10-AHEBHOM cronb3aALlei cpeaHei (92,54 pyb.).
Bnwxaiwmm conpoTtrBneHnem no Gymaram sienaeTca paioH 95 py6., npyu AOCTUKEHUM KOTOPOTO CMEeKyNATUBHbIE
«JIOHMM» CTOWT COKpaLlaTh. Hal 5-MUHYTHbIN TOProBblit POBOT OTKPbIN ASTMHHBIE NO3KULKUK OT 0TMETKM 93,20 pyo.

®btovepchl Ha nHaekc PTC B nepBoWi MOMOBUHE CECCUM CHU3Y BBEPX TECTUPYHOT HA NPOYHOCTb 21-AHEBHYHO
cronb3ALyto cpeaHtoto (148 300 nyHkTOB). [Npy 3aKpeneHMn KOHTPaKTOB BhllLE AaHHOMO0 CONPOTUBEHNUA
crneayoLlen Lenbio BbICTynuT ncuxonornyeckan otmetka 150 000 nyHKTOB, Npy AOCTUKEHWUU KOTOPOW
CMEKYNATUBHbIE «/TOHTU» CTOUT COKpaLLaThb. bnwxaiilen noaaepKon ABNAETCA HWKHAA rpaHuua 6okosuka - 145 700
MYyHKTOB, B KOTOPOM KOHTPaKTbI TOPrytoTCA C cepelnHbl ceHTABpA. Halw 30-MUHYTHbIM TOProBeli poBoT noka
HaxoAWUTCA B «JIOHrax», yaepxueana ANMHHbIE NO3ULMK 0T OTMETKM 148 150 nyHKTOB.

OO6bIKHOBEHHbIE aKkuuKu «PocTernexkoma» CEeroHsa CBEPXyY BHU3 TECTUPYIOT Ha NPOYHOCTb 200-AHEBHYHO CKOJb3ALLYHO
cpeaHtoro (131,60 py6.). Mpu NpobuTuM LaHHOW NOALEPKKM CrieaytoLLeit Lerbto BeIcTynuT otmeTka 130 py6., rae
npoxoauT ypoBeHb 38,2% KoppeKkuun no drboHauum, NpoBeLEeHHON MeXAy MUHUMYMOM aBrycta v MakCUMyMOM
ceHTAOpsA TekyLero roga. Bénusu nogaepxku 131,60 py6. 60MbLUMHCTBO MHAMKATOPOB NOCHINAKT HEraTUBHbIE
curHansl. MHaukatop ADMI/ADX nokasbiBaeT, UTo cunbl «MeaBezei» no 6ymaram npeobnaaatoT (MUMHUs
«MeABezei» HaxoAUTCA BbILE JIMHUU «ObIKOB»), MPW 3TOM NUHWUA %K ocuunnaTopa MeaneHHbli Stochastic(10;3;3)
HaxoAMTCA HUXKE NTUHUN %D, 4TO MOXEeT CBUAETENLCTBOBATL O NMPOAOIIKEHUN HACXOAALLEH AMHAMUKK akuuid. Tem He
MeHee, B CBA3W C HeomnpeAerieHHOCTb LapsALllei Ha niowaakax npu A0CTuxeHnn otMeTku 130 py6., CnekynaTUBHbIE
«LLOPThI» CTOMT CoKpallatb. Haw 30-MUHYTHEIA TOProBeId POGOT NOKa yAEPXKUBAET KOPOTKME MO3ULIMK OT OTMETKM
133,82 py6.
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