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PbIHOK NpuHagneXxur «megeeasim» U Npu
COXpaHEeHUM HeraTusa Lie/1blo A1 UHAEeKca
MMBDb BbICTYNNUT 1370 NYHKTOB

YXyAleHWe HaCTPOEHUI Ha BHELLHMX NioLaaKax NpmMBeso K HeraTUBHOMY OTKPbITUIO Ha POCCUMCKOM POHAOBOM
pbiHke. Tak nhaekc MMBB npoaomkun Hucxoasilee ABUXEHUE OT Kpyrnoi oTMeTkM 1400 NyHKTOB, TEM HE MeHee,
noka 6nuxaian nogaepxka 1385 nyHKToB yaepxuBaeTcs. KpomMe Toro, K NPOAOSIHKEHUIO pacnpoiax He
pacrnonaraet NpMOCTaHOB/IEHUE CHUXKEHUA PbIOYEPCOB HA aMEPUKAHCKUE MHAEKCHI, B YACTHOCTU (bloYepChl Ha
nHaekc S&P500 Toprytotcs ¢ HebonbLuMMK KonebaHuammK B parioHe 1395 nyHKToB. MNpK 3TOM yMEepeHHO-HeraTuBHbIe
CUrHasbl NOCTYNatoT C CbIPbEBOrO PhIHKA: PbroYepchl Ha HedTb Mapku Brent oTkaTeiBatoTcA BHM3 OoT $110 3a
Happenb, Ha GOHE OXMAaHUS pocTa HeAenbHbIX AaHHbIX MO 3anacam Chipoi HedTh U HepTenpoaykTos B CLUA.

CeroaHsa pblHKamMK NpaBAT OXMAAHWA, B CBA3K C YEM TOH TOpram 3afartb AOCTATOYHO CIIOKHO. Tak caAepX1BatOLLMM
daKTopom ABNAETCA OXMAAHUE BaXkHOM cTaTUCTHKM M3 CLUA, ornalueHme KOTOpPOM COCTOMTCA yXe Mocse 3aKkpbiTuaA
TOProB Ha POCCUMCKOM GOHAOBOM PhIHKE: AaHHbIE MO NpoAaXam Ha NepBUYHOM pPhIHKE xuiba (19:00 mck),
HeZesbHble AaHHbIe MO 3anacam Cbipoi HePTH U HedpTenpoaykToB (19:30 McK), a Takke cocTouTcsA NyGnuxkaums
Bexeoit KHurv (23:00 Mck). Tem He MeHee, B Bnivxaiillee BpeMs CHUXEHUE BeAYLLMX MHAWKATOPOB MOXET ObITb
npoaomkeHo. NpenoctaesneHne GUHAHCOBOW MOMOLLM ['PeLmm y)Ke OTbIrpaHo U HOBbLIX MOBOAOB As1A MOKYMOK NoKa He
nocTynaeT, Npu 9TOM AaBreH1e Ha NoLaKM NPOAOSIKAET OKasblBaTh BO3MOXHbIN (UCKasbHbli 06pbiB B CLUA. Tak
O6nuxaiien noaaepxKkoin ans py6nesoro MHAUKaTopa BeiCTynaeT oTMeTKa 1385 nyHKTOB, Janee Lesnbio BbICTYNUT
paioH 1370 nyHKTOB. AKTyasnbHbIM CONPOTUBIIEHWEM ABNAETCA Kpyrnaa oTMeTka 1400 nyHKToB. Takum obpasom,
BEPOATHO BO BTOPOM NMOMOBWHE CECCUU OTEUECTBEHHbIE MHAMKATOPLI NPOAOMKAT NpebbiBaTh HA OTpULLATENIbHOM
TEPPUTOPUU, U HE UCKITIOUEHO, UTO BnivkaiLLMe NOAAEPKKU HE YCTOAT Nepes HanopoM «MeABeaei».

O6bikHOBEHHbIE aKkuun COepbaHka B NepBoii NOMOBUHE CECCUU NMPOAOIDKUIN OTKAT OT BAXHOIO conpoTueneHns 90
py6. Bnwxaiiuei noanepxkoi Ans akyui Asnaetca 10-AHeBHAA CKOMb3ALLAA CpeaHaAnA, NpoxoasLlyas B paioHe 87,80
py6. MNMpu COXpaHEHUU HEraTUBHBIX HACTPOEHUI CrEAyIOLLEN Lienbio ANA akuWit BLICTYNUT oTMeTKa 87 py6., npu
ZIOCTMXKEHUM KOTOPOM «LLIOPThI» CTOUT COKpaLlaTth. Hall 5-MUHyTHBIN TOProBbii poOOT MOKa HAXOAWTCA B «LLOPTaX>,
yAEepXMBasA KOPOTKME NO3ULMK OT OTMETKM 89,55 py6.

®broyepcbl Ha HAeke PTC ceroaHa He yaepxanu BaxkHon noaaepxkn 141 100 nyHKTOB, YyTb HUKE KOTOPOM
npoxodAT 10- 1 21- AHeBHble cKonb3ALme cpeaHne. OT NPOAOHKEHUA CHUXEHUA KOHTPAKTbI MOKa cAepxuBaeT
Kpyrnaa otMeTka 140 000 nyHKTOB, Npu NPOBUTUM KOTOPOK AarbHENLLEN Lienbto BLICTYNUT paioH 138 600 nyHKTOB,
rae npoxoauT ypoBeHb 50% koppeKumuu no dPrubéoHauum, NpoBeAEHHOW MeXAY MUHUMYMOM Hayasa UIoHS U
CEHTABPBLCKUM MaKCUMyMOM. Tak Npu JOCTWXKEHUU 0TMETKM 138 600 NyHKTOB KOPOTKMUE NMO3WLMU CTOUT CoKpaLlaTh.
Haww 30-MWHYTHbBIM TOProBbli POBOT OTKPbLIN KOPOTKUE MO3ULMK OT 0TMETKM 142 570 NyHKTOB W NOKa yAepXXUBaeT HX.

OO6bIkHOBEHHbIE aKuuKn «CypryTHedTerasa» npubnmxarotca K BaxHoin noaaepxke 25,30 py6., rae ceroaHa NpoxoauT
JIMHWA AONTOCPOYHOro BOCXOAALLEro TpeHaa, AeMCTBYHOLLEro OT aBrycrta npowusoro roaa. [oka TpeHaoBsbie
MHAMKATOPbLI NOCKINAKT NPEUMYLLECTBEHHO HeraTuBHble curHansl. MHankatop ADMI/ADX nokaselBaeT, YTo CUrbl
«MeaBenei» no Gymaram npeobnajaroT (MMHUA «ObIKOB» HAXOAWUTCA HKE NIUHWUU «MeaABeaen»), NPU STOM NMHUA YK
ocumnnaTtopa MeaneHHbin Stochastic(10;3;3) HaxoanTcA HWXe NMHUK %D, UTO MOXET CBUAETENbCTBOBATL O
NPOAOCIHKEHNN HUCXOAALLEN ANHAMUKK. TeM He MeHee, NIMHUA JOSITOCPOYHOro BOCXOAALLEro TpeHAaa AsnAeTca
A0CTaTOYHO MOLLHOM NOAAEPKKOM, B CBA3K C YEM MPU ee AOCTUKEHUN CNEKYNATUBHBIE «LLOPTLI» CTOMT COKpaLyaTb.
Haww 30-Mu1HYTHbIMA TOProBbli poB0T NoKa yAeKUBAET KOPOTKME MO3ULMUK OT OTMETKM 26,11 py6., HO NpU ynyULLEHWUM
HacCTPOEHWI roTOB U3MEHUTL NOo3ULMK. Brnxanlumm conpoTuBrieHnemM Ana akuui asnaetca 10-AHeBHanA ckonb3ALan
cpeaHsn, npoxoanLlan B paioHe 25,86 py6. OaHako B criyyae ecriv NMHUA JONTOCPOYHOr0 BOCXOAALLEro TPEHAA He
YCTOMT, CresytoLLel Lienbto BLICTYNUT 0TMeTKa 25 py6., HO OT JaHHOro YpoBHA Bymaru eLle MoryT oTCKOUnUTb. O
CrnomMe BOCXOAfLLEeN TEHAEHLMHU MOXHO OyAeT roBOPUTL YXKe NOCne 3aKpeneHna akuunin Hxe 25 pyo.
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