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MoBoaoB ans YCUNEHUA pacnipoAaXK MOKa HET

Toprosan ceccua Ha POCCUIUCKOM POHAOBOM PbIHKE MPOXOAWUT Ha OTpULaTenbHOM TeppuTopun. B nepeyto ouepeab
AaBreHne Ha OTeYeCTBEHHbIE NIOLAAKN OKasbiBasiM CUrHasibl C aMEPUKAHCKOrO PblHKA, rae dbrovepcChl Ha MHAEKC
S&P500 oTkaTMMCh B paioH BaxkHoW noaaepxkn 1420 nyHKTOB. HEMHOrO NOANOPTUAM HACTPOEHUA MHBECTOPaM
eBponeiickue coobLeHna: B OKTABPe MHAEKC AenoBoro Aosepus Bo OpaHumu cHuaunca ¢ 90 nyHKToB Ao 85 NyHKTOB,
XOTA U3MEHEHWUIN He OxXuAanock. NMomMMmMo BCero NpoYero, Ha nioLagKax coxpaHAeTcA HeonpeaeneHHOCTb B
OXMIaHWWN BXHBIX COOLITWI BTOPOM NOSIOBUHbLI HEAENH, YTO MeLLaeT GOPMUPOBAHHMIO MOLLHOTO ABUXEHHUS.

CTouT OTMETHTB, 4TO dbloYepchl Ha MHAEKC S&P500 NproCTaHOBUIN CHMXEHWE B parioHe oTMeTkn 1420 nyHKTOB,
JaHHbIN YPOBEHb YXXe He pas yAepXUBasICA, YTo AaeT Haaexabl Ha GopMUpoBaHue OTcKkoka Beepx. OAHako ecnv
KOHTPaKTbl 3aKPENATCA HKE AAHHON OTMETKM, TO PacrpOAaXM MOTYT YCUNUTLCA. TakuM 06pa3om, POCCUIACKUM
MHBECTOPaM MO-MPEXHEMY CTOUT NPUAEPKUBATLCA CMEKYNATUBHON cTpaTern. BaxxHon noaaepxKkon Anda uHaexca
MMBEB asnAaetca otmeTtka 1460 nyHKTOB, B paroHe KoTopoi npoxoaATt 10- n 200-AHeBHbIe CKONb3ALLMe cpeaHue,
nanee 1450 nyHkToB. ConpoTuBreHvem Anda pybnesoro nHavkaTopa asnsetca pavioH 1480 nyHkToB, fanee 1490
MyHKTOB. BO BTOPOW NOMOBUHE CECCUM BNAHWE HA AMHAMUKY PblHKA MOXET OKasaTtb OornalleHne uHAeKca AenoBow
axktuBHocTM ®PB Puumonza (18:00 Mck).

OO6bIKHOBEHHbIe aKkLmn CHepbaHKka ceroaHa TOPrytoTCs UyTh HUXKE BaXKHOro conpoTuenexuna 94 py6. Mpu
3aKpenyieHnn akLmii Bbilie JaHHOW OTMETKM crieaytoLen Lenbto BeiCTynuT paioH 95 py6. OnHako Ans npeoosieHus
COMPOTUBIIEHNUA CUN «Obikam» Noka He xBaTaeT. Bnvxaiien nogaepxkoi no Gymaram senAaeTca otMeTka 93 pyo.,
uyTb HWXe KoTopoK npoxoauT 10-AHeBHaA ckonbaAwana cpeaHsa. Mpy AocTuxeHUrn oTMeTkn 93 py6., cneKkyATUBHbIE
«LLIOPThl» CTOUT COKpaLLyaThb.

HaxkaHyHe BaxxHoe conpoTusnenune 150 000 nyHKTOB No ¢brovepcam Ha nHaexkc PTC Tak u He noaaanocb Hanopy
«BbIKOB», NOCE YEro KOHTPaKTbl HEMHOMO OTKATUIUCL OT AaHHOM OTMETKU. CeroaHa ¢btoyepchl Ha MHaekc PTC
NPOAOIKAKT HACXOAALLEee ABWKeHWe. Bnmkanlumm ypoBHeM NOAAEPKKM BblCTynaeT panoH 147 150 nyHKTOB, npw
NPUOIMKEHUM K KOTOPOMY CMEKYNATUBHBIE «LLOPThI» CTOMT CoKpallaTb. Haw 30-MWHYTHBINA TOProBblid POBOT OTKPbIN
KOPOTKME NO3nLUMK OT 0TMETKM 148 570 nyHKTOB.

Axumnn «PocHedTr» NPOAOMKAOT AEMOHCTPUPOBATL NMO3UTUBHYIO AMHAMMKY. Brnmxaniumm conpoTMBReHnemM Mo
6ymaram aBnAetca otMeTka 223,50 py6., Aanee 225 py6. MHankaTop ADMI/ADX nokasbiBaeT, YTO CHIlbl «ObIKOB» MO
6ymaram npeobnanatoT (MMHUA «ObIKOB» HAaXOAMTCH BbILLE TIMHUU «MefBefen»), MPpU 3TOM rpaduk ocuunnaTopa
Momentum HanpasneH BBEPX, YTO MOXET CBUAETENbCTBOBAThL O NPOAO/IKEHUN MO3UTUBHON ANHAMMUKM aKkUMiA. Takum
00pa3om, AnMHHbIe NO3uLMK Mo BymMaram CTOWT yaepxmBaTh ¢ Onnxaiien uensto 225 py6. OaHako, CTOMT BbITb
OCTOPOXHbIMM, MOCKOJBbKY MHAMKATOP MeAneHHbln Stochastic(10;3;3) Bowwen B 30Hy nepenpoAaHHOCTH, UTO He
UcKMouaeT GopMUPOBaHHUS B Brivkaiillee Bpemsa KOPPEKLMOHHOTO CHkeHuA. Hal 30-M1HYTHbIN TOproBbii poboT
MoKa HAaXOAMUTCA B «J/IOHrax», yAepXuBas ANMHHbIE No3uLun oT oTMeTkn 209,19 py6., HO yxe roToB 3adUKCMpPOBaThb
np1ObIb.
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