Babr24.com

AsTop: Mapua bonbluakosa, K «AJIOP»  © Babr24.com LUEHHbIE BYMATHY, MUP ®2117  30.10.2012, 23:22
0 488

I-OBOpI/ITb 0 CMEHE HUCXoAALEro TpeHaa €eLle
PaHO, HO NpeANnoOCbI/IKU K3TOMY BUAHDbI

OTKpbITME TOProB Ha POCCUMNCKOM (DOHAOBOM PbIHKE NMPOU3OLLISIO C MOHMKEHWEM KOTUPOBOK. Tak, niaekc MMBB
YCTPEMMUIICA K JTIOKASIbHOMY MUHUMYMY Ha ypoBHe 1422 nyHkTa. OAHaKo fokanbHas nepenpoaaHHOCTb
cnoco6cTBoBana GopMUMPOBaHHWIO OTCKOKA BBEPX, B CBA3W C YeM OTEYECTBEHHBLIM MHAMKATOpPaM yAasrioch BhINTH B
nntoc. Tawke NO3UTUBHbBIE CUrHAMbLI NOCTYNAKT C BHELWHWX nnoLafok. ®erouepckbl Ha nHaeke S&P500 yctpemunuch B
paioH 1410 nyHKTOB, a pbroYepchl Ha HedTb Mapku Brent npeanpuHuMaroT nonbiTku BepHyThCA K $110 3a 6appens.
Mpu 3TOM AONOMHUTENBHYIO MOAAEPKKY HEDTAHBIM KOHTPaKTaM OKasbiBaeT AMHaAMMKA Napbl €Bpo/Aonnap, Kotopan
oTcKakusaet BBepx oT 1,29.

CeroaHsa ctanu M3BeCTHbl MTOMM 3acedanna banka AnoHWMKn. GrHAHCOBEIM perynaTop paclunpui NporpaMMy BbiKyna
aKTMBOB ¢ 80 TPsH MeH A0 91 TPsH WeH, NpY 3TOM YPOBEHb KITHOYEBOW NMPOLEHTHOM CTaBkW Oblfl COXpaHeH Ha
npeaenbHO HU3KoM ypoBHe 0,1%. OaHako NoAobHbIE peLleHns Bblnv BNOSIHE OXMAAEMbI, B CBA3M C YEM HE OKasasnu
3HaUUTENbHOro BAMAHUA Ha NITOLAAKM.

Bo BTOpOW NOMOBKUHE CECCUM BIIUSAHWE HA AWHAMMKY PbIHKA MOXET OKasaTb OS10K AaHHbIX MO MHAEKCAM HacTPOeHUH B
eBpo3oHe (14:00 McK), a Takke aMepUKaHCK1e NoKasaTtesin: MHAEKC LeH Ha xunbe (17:00 McK) n nHaekc aosepusn
notpebutenein (18:00 mck). OaHako GOpPMUPOBAHUA 3HAUMTENBHBIX KorleGaHWi BHOBb He MPeABUAMTCSH, MOCKOMbKY
TOPrM Ha aMepPUKaHCKOM (HOHAOBOM PbIHKE CEroZHA NPoBoAUTLCA He ByayT. Kpome Toro, B OTCYTCTBUU HOBbIX
JpanBepoB POCT (pboUepcoB Ha MHAeKC S&P500 MoxeT ObiTb orpaHuyeH conpotueneHem 1410 nyHkToB. OaHaKo
€CIM KOHTPaKTaM yAacTCA 3aKpEenUTbCA BhILLE JTOKaNIbHOrO CONPOTUBIEHUA NPUBIEKATENTbHOCTb «/10HIOB»
BospacTeT. B TeueHue ceccumn unaexkc MMBB TecTvpoBsan conpotusnexue 1440 nyHKToB, Aanee «Oblkv» MOryT
MonbITaTbCA 3aKPbITh AN Ha YpoBHE 1446 nyHKTOB, 06pa3oBaHHbIi OT 26 OKTABPA, OT KOTOPOrO CMEKYNATUBHbBIE
«JTOHrM» CTOMUT CcOoKpalyatb. CTOMT OTMETUTb, YTO NOKa NOBOAOB AA NPE0A0SIEHUA CONPOTUBIEHUM HE NOCTynaerT.
YposHem noaaepxkm anda nHaexkca MMBB BbicTynaet otmeTtka 1420 nyHKTOB.

B nepBoii nonosuHe ceccun 0ObIKHOBEHHbIE akumn CHepbaHka oTckounnu Beepx oT 100-AHEBHOM CKONb3ALLEN
cpeaHei v aaxe npeogoneny 200-4HeBHYHO CKoNb3ALLyo cpefHto (91,67 py6.). Bnwkaiiunm conpoTuBneHnem ans
aKuui saBnAeTca paioH 92 py6., Aanee 21-aHeBHaA CKoMbasALlan cpelHsad, npoxoadaian B paoHe 92,50 py6., oT
AaHHON OTMETKU CMEKYNIATUBHBIE «JIOHMM» CTOUT COKpaLlaTh, eCU BHELLUHUA GOH He yny4ylumTca. Hal 5-MUHYTHBIN
TOProBbIi POBOT NOKa yAePKMBAET ASNIMHHbIE NO3ULMKU OT OTMeTKM 91,64 py6.

®btouepchl Ha MHAeKe PTC ycTpemunucb K 6ninxaiiiemy conpotuaneHnto 143 500 nyHKTOB, rae NPOXOAWT YPOBEHb
38,2% KoppeKuun no dGuboHauuu, NpoBeAEHHOM Mexay MUHAMYMOM Hayana feta M MakcuMmymom ceHTabps. Mpu
COXpPaHEeHWMU MO3UTUBHbLIX HACTPOEHWI CreaytoLLen Liefbio ANA KOHTPAKTOB BLICTYNUT BEPXHAA rpaHuLa
aBrycTtoBckoro 6okosuka 145 000 nyHkToB. Haw 30-MWHYTHEIA TOProBeIid POBOT OTKPbIM AMMHHEIE MNO3WULMK OT
oTMeTKM 142 280 nyHKTOB.

Akuunu BTB npoaomxatoT AEMOHCTPUPOBATL NO3UTUBHYO AMHAMUKY. Brivkailumm conpoTuBneHem ana Bymar
ABNAETCA NOKASIbHbLIA MakcUMyM Ha ypoBHe 5,63 Kon. Mpwu 3akpenneHny akumi Bbille JaHHOTO YPOBHA CreAytoLLen
Lienbo BBICTYMUT panoH 5,66 Kor., rae CTOMT 3aA4ymMaTthbCA O COKPaLLEHUU CNEKYNATUBHbLIX «fIOHIOB». [1pn 3TOM
60MbLUMHCTBO MHAMKATOPOB HE UCKIOYaOT BEPOATHOCTU NPOAOIKEHWS NMO3UTUBHOW AWHAMMKK akuuid. Tak,
curHansHaa nuina MACD(12;26;9) pacTeT Ha oTpuuaTenbHON TEPPUTOPUK, MPU STOM rpadmK ocuunnaTopa
Momentum HanpaBsfeH BBEpX, YTO HE UCKTHOYaEeT BO3MOXHOr0 NpoAo/mkeHuA pocTa. Haw 30-MUHYTHbBIN TOProBbIii
pPoBOT HAXOAMTCH B «JIOHrax», yaAepXuBas AMHHbIE MO3ULMK OT OTMETKM 5,41 Korn. Takum 06pasom, ANUHHbIE
nosuuuv no Bymaram CTOUT yAepuBaTh C OnKanLLen Lenblo AOCTUKEHUA 0TMETKM 5,66 Kor., MpU 3TOM He CTOUT
npeHebperatb CTONamu, NOCKOSbKY rpad KK OCUUINATOPOB MeaneHHbl Stochastic(10;3;3) n CCI(9) BoT-BOT
AOCTUrHYT 30HbI NEPEKYMNIEHHOCTH.
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