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COAEPAHUE OB30OPA:
NHpekc MMBB
NHpeke PTC MK HopHukenb...
Fasnpom Espo/fonnap
PocHedTb Mapamempoi

lMamamka

/JHesHoli epagpuk MHAekca PTC (RTSI). lMpocmele ckone3aujue cpedHue (8,13,21).

MapameTpbl KPYroBo mogenu:

MporHo3bl Ha AeHb:

Relative MACD Stochastic  Price oscillator
Ne Haumerosanue Momentum strength index histogram  oscillator indicator
Ne nn  yHcmpymeHma
nn Houmenosanue  npozHos LB UB LB UB LB UB LB UB LB UB
1. Wnpekc MMBB 1. Tlasnpom -1,9 1,7 40,5 61,5 -06 005 14 82 -0,8 0,8

2. WHpekc PTC 2. TMK HopHukenb 1,9 2,2 36 69 -02 035 22 86 -0,7 0,8

3. Ta3snpom 3. Jlykoiin -1,5 0,8 40,5 66 -04 025 16 90 -1 0,8
4. PocHedTb 4. UHpekc MMBB -2 2,5 37,5 57 -0,35 0,25 22 86 -0,8 0,7
5. Jlykoin 5. PocHedTb -1,7 2,2 39 66 -0,4 0,35 6 84 -1 0,6
6. CbepbaHK 6. WHpekc PTC -2 2 33 66 -0,25 0,2 0 100 -0,8 0,8
7. BTb 7. CbepbaHk -1,9 1,8 42 615 -04 045 22 86 -0,8 1

8. MK HopHukenb 8. BTb -2,4 2,1 39 63 -04 0,2 16 44  -0,8 0,9
9. Espo/fOonnnap 9. Espo/Oonnnap -1,9 1,7 57 66 -0,15 0,15 4 9% -0,6 0,6

Pacuemei: UK «EepoguHaHcel». [lpumeyaHue: LB - HUXCHAA epaHuya, UP - 8epxHAA epaHuya.
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1. Uupekc MMBbB

Tabaunua Nel. MpaHuMLbl 30H NepeKynIeHHOCTU U nepe-
NPOAAHHOCTM NO UccaeayemMbiM UHAMKATOPaM
Ha 22.07.11: Unpekc MMIBB

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (E0)) (12;26)  (5;3;3) (7; 14)
-2,6 37,5 -0,35 22 -0,8
3,7 57 0,25 86 1

OCHOBY OLLEHKM COCTaBAAIOT NATb O6LLEN3BECTHbIX MHAMKATO-
POB TEXHUYECKOrO aHa/M3a U 3KCNepTHOe MHeHue: 1) aKkcnepT-
Hoe MHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5)

stochastic oscillator; 6) price oscillator. 3eneHas 30Ha 3KBuMBa-
NIEHTHA PEKOMEHAAUMN MOKYMNaTb», KeNTad 30Ha - «AepKaTb»
WX «B AEeHbrax», KpacHaa 30Ha - «npogasatb». [na pacyetos
MCMO/Ib3YIOTCA YacoBblE AaHHbIE.
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MCTOUYHMK AAHHbIX!

Ten: (495) 545-35-35, e-mail: analytics@eufn.ru
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2. Ungekc PTC (RTSI)

Tabaunua Ne2. MpaHuMLbl 30H NepeKynIeHHOCTU U nepe-
NPOAAHHOCTU Ha 22.07.11: UHpeke PTC

-

RTSI, cBeun 60 muH., nocn. 4 axa
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MACD(12;26), nocn. 4 gHa

Momentum (7), %, nocna. 4 gHa

OCHOBY OLLEHKM COCTaBAAIOT NATb O6LLEN3BECTHbIX MHAMKATO-
POB TEXHUYECKOrO aHa/M3a U 3KCNepTHOe MHeHue: 1) aKkcnepT-
Hoe MHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5)

stochastic oscillator; 6) price oscillator. 3eneHas 30Ha 3KBuMBa-
NIEHTHA PEKOMEHAAUMN MOKYMNaTb», KeNTad 30Ha - «AepKaTb»
WX «B AEeHbrax», KpacHaa 30Ha - «npogasatb». [na pacyetos
MCMO/Ib3YIOTCA YacoBblE AaHHbIE.
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Alligator Ind. (5;8;13), nocn. 4 gHa
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Bloomberg. Pacuetbl: UK «EBpopUHAHCHI».
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3. asnpom

Tabauuya Ne3.1. MpaHULbl 30H NepeKyNIeHHOCTU U nepe-
NPOAAHHOCTU Ha 22.07.11: Fasnpom

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (E0)) (12;26)  (5;3;3) (7; 14)
-2,4 40,5 -0,6 14 -1,2
2,3 61,5 0,05 82 0,8

Tabauuya Ne3.2. KpyroBas guarpamma: caenku
¢ akuuamu MNasnpoma

OTKpbITHE
nosunummn

3aKpbiTne
nosunumm

LeHa

LeHa

OCHOBY OLEHKM COCTaB/SAOT MATb OOLLEM3BECTHLIX MHAMKATOPOB
TEXHWYECKOro aHanM3a 1 3KCNepTHoe MHeHue: 1) akcnepTHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5)
stochastic oscillator; 6) price oscillator. 3eneHana 30Ha 3KBMBa/NEHTHA PEKOMEHAALMM «MOKYMNaTb», entasa 30Ha -

«[EepXKaTb» UM «B AeHbrax», KpacHas 30Ha - «NpPogaBaTby. [/18 pacyeToB UCMOJIb3yOTCA YacoBble AaHHbIE.

rasnpom, ceeun 60 MuH., nocn. 4 gHa

Relative Strength In (14), noca. 4 gHA
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O
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McTouHuK aaHHbix: Bloomberg. Pacyetbi: UK « EBpoduHaHCbI».

7

Ten: (495) 545-35-35, e-mail: analytics@eufn.ru




EXXEAHEBHbIA AHAZIMTUMECKUA OB30P 2011-07-26

"MHBECTULUMOHHAA KOMMNAHUA "EBPO®UHAHCHI", www.eufn.ru

4. PocHedTb

Tabaunuya Ne4d.1. NpaHuLbl 30H NEPEKYNIEHHOCTU U nepe-
NPOAAHHOCTU Ha 22.07.11: PocHedTb

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (30) (12;26)  (5;3;3)  (7;14)
-1,7 39 -0,4 6 -1,8
2,2 66 0,35 84 0,6

Tabnuua Ne4d.2. KpyroBas guarpamma: caenku
¢ akumamm PocHepTn

OTKpbITHE

3aKpbiTne
nosunumm

LeHa LeHa

nosunumm

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOrO aHaInM3a U IKCNepPTHOE MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
SKBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTasA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.
[lns pacyeToB MCMO/b3YHOTCA YacoBbIe AaHHbIE.

PocHe b, cBeun 60 MuH., nocn. 4 aHA é
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Tabaunuya Ne5.1. MpaHuLbl 30H NEPEeKYNIEHHOCTU U nepe-
npoAaHHOCTM Ha 22.07.11: Jlykoiin

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (30) (12;26)  (5;3;3)  (7;14)
-1,5 40,5 -0,4 16 -1
0,8 66 0,25 90 0,8

OTKpbITHE

¢ akuuamu Jlykouna

nosunumm

LeHa

3aKpbiTne
nosunumm

LeHa

Tabauua Ne5.2. Kpyrosas Anarpamma: caesku

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOrO aHaInM3a U IKCNepPTHOE MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
SKBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTasA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.
[lns pacyeToB MCMO/b3YHOTCA YacoBbIe AaHHbIE.

x
M ©
18 Jlykoiin, cBeun 60 mMuH., noca. 4 AHA 1890 PPO(7;14), %, noca. 4 pHA 15 Momentum (7), %, nocn. 4 axa _ 30 I%
S 1,6 ; - 25 )
= 14 ] I TM o0 /\ 1 - 2,0 <
gL -J, 1870 [2a)
T - 15
S 1,2 - 05
B 1860 L 10
< 1,0
2 1850 -0 - 05
208 B L 00
06 1840 L 05 iy
o ”
2 04 1830 . [ 1o
8 0,2 1820 15
0,0 1810 - -1,5 L 2,0
0000000000000 O0O0O D00 00000000000 00 DO 0000000000000 O
[SESE=RSIcR=RoRcRoRcR=RoRR=RoRS 020 Q00Q Q0 Q2R R SESRSE=R=ReRcRcR-Ro R RoR-R=RoR<
V=T MINNOANTOO=TMNNON V=M INNON<SO0 =M ON VeI MINNONSTOWOAMINNO N
Tl A A A A A A A o A A A A e e LR B I e e e B R B R B R B |
Stochastic (K 5;D 3), nocn. 2 gua 100 MACD-Hist/EMA(26), %, nocn. 4 gHa 035 Average Directional Movement Index
- 0,3 L 35
- 0,25
L 0,2 - 30
- 0,15 - 25
- 0,1 . 20
- 0,05
-0 - 15
'-0,05 - 10
- -0,1 5
- -0,15
- -0,2 -0
£558583553885888 8823888223888388
O e=MINONST OO=IMINN ON =M NONST OO mMmINNOWN
A A e e L B B B B B B I B B B B I B B
Relative Strength In (14), nocna. 4 gHa MACD(12;26), nocn. 4 gHa 14 Directional Movement (7), noca. 4 4. 20
35
30
25
20
15
10
5
0

IEEE B BR YO

Ten: (495) 545-35-35, e-mail: analytics@eufn.ru




((-)
N
~
<
L |
Lo
(=]
o~
o
o
[42]
a
o
=
s
>
o
w
=)
s
T
W
T
<
=
0
T
[a2]
w
T
(=¥
Ll
%
w

"MHBECTULUMOHHAA KOMMNAHUA "EBPO®PUHAHCBI", www.eufn.ru

O

- 1880
- 1870
- 1860
- 1850
- 1840
- 1830
- 1820
- 1810
- 1800
- 1790

Alligator Ind. (5;8;13), nocn. 4 gHa

- 110
- 100
- 90
~ 80
- 70
- 60
~ 50
- 40
~ 30
- 20
- 10
- 0

b

Kairi, nocn.2 pHa

Percent of Resistance, nocn. 2 gxa

2), nocn. 4 gHa

Bollinger band(14;;

o
w0
=]
—

1840
1830
1820
1810

00:¢T
00:0T
00:LT
00:ST
00:€T
00:TT
00:8T
00:9T
00:¥T
00:¢T
00:0T
00:LT
00:ST
00:€T
00:TT
00:8T

00:¢T
00:TT
00:0T
00:8T
00:LT
00:91
00:9T
00:¥T
00:€T
00:¢T
00:TT
00:0T
00:8T
00:LT
00:91
00:9T

00T
00:0T
00:LT
00:GT
00:€T
00:TT
00:8T
00:9T
00:vT
00T
00:0T
00:LT
00:ST
00:€T
00:TT
00:8T

- 1,5

-1
0
0

4 00:CT

- 102

00:TT
00:0T
00:8T
00:LT
00:9T
00:ST
00:¥T
00:€T
00:¢T
00:TT
00:0T
00:8T
00:LT
00:9T
00:ST

- 101

- 100
9
8
7
6

Rate of price changes(7), nocn. 2 aua

= 200
- 150
- 100
- 50
-0

- -50
- -100
- -150

-200

4 00:CT

Commodity Chan. Ind. (7), nocn.2 a.

00:TT
00:0T
00:8T
00:LT
00:9T
00:ST
00:¥T
00:€T
00:¢T
00:TT
00:0T
00:8T
00:LT
00:9T
00:ST

- 0

- -10
- -20
- -30
- -40
- -50
- -60
- -70
- -80
- -90

- -100
-110

4 00:CT

Larry Williams Ind (7), nocn. 2 gus

1GHOUV LU N

~N O n S NN - O

Force Index(7), nocn. 2 gHa

00:TT
00:0T
00:8T
00:LT
00:9T
00:ST
00:¥T
00:€T
00:¢T
00:TT
00:0T
00:8T
00:LT
00:9T
00:ST

Relative Vigor Index (5,10), nocn. 4

O N T o0 N

Moving Average (7) of Force Index

I9GHOUVIUA

1
0

00:¢T
00:TT
00:0T
00:8T
00:LT
00:9T
00:9T
00:¥T
00:€T
00:¢T
00:TT
00:0T
00:8T
00:LT
00:9T
00:ST

McTouHuK aaHHbix: Bloomberg. Pacyetbi: UK « EBpoduHaHCbI».

11

Ten: (495) 545-35-35, e-mail: analytics@eufn.ru




EXXEAHEBHbIA AHAZIMTUMECKUA OB30P 2011-07-26

"MHBECTULUMOHHAA KOMMNAHUA "EBPO®UHAHCHI", www.eufn.ru

6. C6epbaHK

Tabaunuya Ne6.1. MpaHULbl 30H NEePeKYNIEHHOCTU U nepe-
NpoAaHHOCTK Ha 22.07.11: C6epbaHK

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (E0)) (12;26)  (5;3;3) (7; 14)
-1,9 42 -0,4 22 -0,8
1,8 61,5 0,45 86 2

Tabaunua Ne6.2. KpyroBas guarpamma: caenku

¢ akuuamm CéepbaHKa

OTKpbITHE
nosunummn

LeHa

3aKpbiTne
nosunumm

LeHa

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOrO aHaInM3a U IKCNepPTHOE MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
SKBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTasA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.

[na pacyeToB NCNOb3YIOTCA YacoBble AaHHbIE.

x
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7.BTb

Tabaunuya Ne7.1. MpaHuLbl 30H NEPEeKYNIEHHOCTU U nepe-
NPOAAHHOCTU Ha 22.07.11: BTb

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (30) (12;26)  (5;3;3) (7;14)
-2,4 39 -0,4 16 -0,8
2,1 63 0,2 44 1

OTKpbITHE

nosunumm

LeHa

c akumamm BTb

3aKpbiTne
nosunumm

LeHa

Tabauuya Ne7.2. KpyroBas guarpamma: caenku

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOrO aHaInM3a U IKCNepPTHOE MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
SKBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTasA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.

[na pacyeToB NCNOb3YIOTCA YacoBble AaHHbIE.

x
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Bollinger band(14;2), nocn. 4 gxa

Commodity Chan. Ind. (7), nocn.2 a.
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Percent of Resistance, noca. 2 gHa
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8. TMK Hopunbckuii HuKenb

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOrO aHaInM3a 1 IKCNepPTHOe MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa

"MHBECTULUMOHHAA KOMMNAHUA "EBPO®UHAHCHI", www.eufn.ru

Tabaunuya Ne8.1. NpaHuLbl 30H NepeKynIeHHOCTU U nepe-
npoAaHHOCTM Ha 22.07.11: FMK Hopunbckuii Hukenb

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (14) (12;26)  (5;3;3)  (7;14)
-2,6 36 -0,2 22 -0,8
3,6 69 0,35 86 1

¢ akunamu NMK HopHukenb

OTKpbITHE
nosunummn

[arta

LeHa

3aKpbiTne
nosunumm

LeHa

Tabauua Ne8.2. KpyroBas guarpamma: caenku

SKBMBANEHTHa PEKOMEHAALMN «MOKYNaTby», XeNTan 30Ha - «JepaTb» UM «B AeHbrax», KpacHaa 30Ha - «NpoAaBaTb».
[na pacyeToB NCNOb3YIOTCA YacoBble AaHHbIE.
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9. Napa espo/ponnap

EXXEAHEBHbIA AHAZIMTUMECKUA OB30P 2011-07-26

"MHBECTULUMOHHAA KOMMNAHUA "EBPO®UHAHCHI", www.eufn.ru

Tabaunuya Ne9.1. NpaHuLbl 30H NEepeKyNIeHHOCTU U nepe-
npopaHHocTK Ha 22.07.11: napa eepo/aonnap

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (30) (12;26)  (5;3;3)  (7;14)
-1,9 57 -0,15 4 -0,6
1,7 66 0,15 96 0,6

OTKpbITHE
nosunummn

napa eepo/aonnap

LeHa

3aKpbiTne
nosunumm

LeHa

Tabauua Ne9.2. KpyroBas guarpamma: caenku,

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOrO aHainM3a U IKCNepTHOe MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
SKBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTaA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.
[lns pacyeToB MCMO/b3YHOTCA YacoBbIe AaHHbIE.

EUR/USD, ceeun 60 mMuH., noca. 32 yaca
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Momentum (7), %, nocn. 32 yaca
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Bollinger band(14;2), noca. 32 yaca

"MHBECTULUMOHHAA KOMMNAHUA "EBPO®PUHAHCBI", www.eufn.ru
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Relative Vigor Index (5,10), nocn. 4
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10. NapameTpbl exxegHeBHOro 063opa

B npeacTas/leHHOM exegHEBHOM 0630pe npo-
BeAEH TEXHUYECKUN aHa/IM3, OXBaTbIBatOWMIA
OCHOBHbI€ MHAEKCbI U «ronybble GULLKM» poccUi-
CKOTO pbIHKa aKLWii.

ExkefiHEBHblE 0630pbl OTIMYAKOTCA KPATKOCPOUY-
HbIM XapaKTepoM pPeKoMeHOauui, Bce pacyeTbl
npvBeAeHbl B COOTBETCTBMU C YAaCOBbIMU TEXHUYE-
CKMMU MHAMKaTOpamu. Mo AaHHOM MpuynHe on-
TUMANbHBIM AB/IAETCA WCMNO/Ib30BaHWE [AHHOTO
0630pa BHYTPU TOProBoi ceccum.

AHanu3 akumii nposoautcsa no 20 MHAUKaTOpam,
0TOBpPaHHbIM HA OCHOBE 3KCMEpPTHOM BbIOOPKU:
Price Oscillator; Momentum; Stochastic Oscillator;
Moving Average Convergence/Divergence
(MACD); MACD Histogram; Relative Strength In-
dex (RSI); Directional Movement (DM+, DM-);
Average Directional Movement (ADX); Bollinger
Bands (BB); Percent of Resistance (PCR); Alligator
Index; Commodity Channel Index (CCl); Rate of
Change (ROC); Kairi (KRI); Force Index (Fl); Moving
Average of Force Index; Awesome Oscillator (AO);
Relative Vigor Index (RVI); Accel/Decel Oscillator
(AC); Larry Williams. Mepuoabl CKONbMKEHUA TeXx-
HUYECKUX WHOMKATOPOB YCTAaHOB/IEHbI COrNAcHO
K/IaCCUYECKOM TeOPUM TEXHUYECKOTO aHaAu3a.

MHBECTOpaM, KENAKLWMM NONYYUTb YNPOLLEHHOE
npeacTas/eHne O TEKYLLEM TEXHUYECKOM COCTOS-
HUWM KaXKOoro WMHCTPYMEHTa, MpUrogmtca Kpyro-
Bas MoAesib, COCTOAWAsA U3 TPeX 30H (3eseHas,
YKENTaA M KpacHasA) U WeCTU ToYeK, CoeAMHEHHbIX
CUrHaNbHLIMKU  IMHUAMU. KacaHue CUrHasbHOM
NIMHWEN 3eNeHON 30Hbl SKBUBAJIEHTHO PEKOMEH-
OaLMU KNOKYyNaTb»; KeNTOW 30Hbl — «AepKaTb»
WU «B AeHbrax»; KPacHOW 30Hbl — «MPoAaBaTby».

Ten: (495) 545-35-35, e-mail: analytics@eufn.ru

OCHOBY OLEHKM COCTaBAAOT NATb 06Lienssect-
HbIX MHAMUKATOPOB TEXHMYECKOro aHaNM3a U 3KC-
nepTHOe MHeHMue, COOTBETCTBYIOLME LECTU TOY-
Kam: 1) akcnepTHoe MHeHue; 2) momentum; 3)
RSI; 4) MACD-histogram; 5) stochastic oscillator;
6) price oscillator. Ana yaobcTtBa BblYMCAEHUM
nokasatean momentum, MACD-histogram wu price
oscillator HopmMpoBaHbl COOTBETCTBYHOLLMMM
CrNa*KeHHbIMM 3HaYeHUAMU LieH. MNapameTpsbl Bbl-
CTaB/IEHUA PEKOMEeHZAUMM No NATU NepeyvncneH-
HbIM Bbllle MHAMKATOPaM YCTaHaB/MBAOTCA pas B
ABa MecALa Ha OCHOBe NMpPOLEeccoB onNTMMMU3aLLUK
Ha nepuoge ot 6 8o 10 mecALEeB C MOMOLLBIO CUC-
Tembl AMI Broker v akcnepTHbIX OLEHOK (cm. Tab-
MUl MAaPaMeTPOoB A4 KaXKA0ro MHCTPYMEHTA).

0O630p PuKCUpyeT 3HAYEHUS MHAMKATOPOB Ha
onpeaeneHHbli MOMEHT BpemMeHU (B 60NbLINH-
CTBE C/ly4aeB LieHbl 3aKPbITUA Ha KOHew, npeablay-
el TOproBoi ceccuun), Takum obpasom, B Teye-
HMEe NPOrHo3MpyemMon TOProBOM CEeCCUWM CUTHASbI
OTAe/bHbIX MHAMKATOPOB (B Hambonblielh ctene-
HW TeX MHOMKATOPOB, YbM NEPUOAbI CKONbKEHUA
HauMeHbLIME) MOTYT U3MEHWUTLCA B MPOTUBOMO-
JIOKHYIO CTOPOHY, MOB/AUAB Ha PEeKOMeHAALMUIo
TeKyueit Toprosoit ceccumn. C Leibio MOHUTOPUH-
ra JaHHbIX PEKOMEHZALMNA, B KOHLE KOMMEHTa-
pueB nNpuBOAATCA AaHHbIe MO COBEPLUEHHbIM
(BMpTyanbHbIM) caenkam 3a BeCb nepuog, npeapi-
OYWNX TOPTrOBbIX CECCUI C MOMEHTa NoCiefHero
06HOBNEHUS NapaMeTPOB MHAMKATOPOB. [Ans cae-
NIOK yCTaHaBAMBalOTCA MMUTbI stop-loss u take-
profit Ha ypoBHe 2% (M3-3a ranoB mMeXKay LeHamu
OTKPbLITUA U 3aKPbITUA NpeaplayLLero AHA AoXo4-
HOCTb CAENIOK MOMKET OT/IMYATbCA OT YKA3aHHbIX
YpOBHelt).

EXXEAHEBHbIA AHAZIMTUMECKUA OB30P 2011-07-26
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11. MNamAaTtKa nHBecTopy

a) Price Oscillator

C MaTeMaTUYeCcKol To4KKM 3peHuna Price Oscilla-
tor (LeHoBOM OCLMANATOP) OTParKaeT pasHULy
MeXAay ABYMA CKOIb3AWMMU CPEeaHUMM C Pa3any-
HbIMW Nepuogamn ycpeaHeHus. bonee 6bicTpan
CpeaHas OTC/IeXKMBAET pPe3Kue AMHaMU4YecKkue
M3MEHEeHMA LeH, B TO BPemMa Kak Meja/eHHas
cpeaHnan cneayeT 3a A0/ITOCPOYHbIMU TeHAEHUMA-
MU,

b) Momentum

MH,DMKaTOp Momentum (Temn ABukeHua) xa-
paKTEepPM3yeT CKOPOCTb M3MEHEHUA LUeH Ha
OaHHbIN nepuoa BpemeHn. CUrHaibHbIM YPOBHEM
0191 MHOMKATOpa AB/AETCA Hy/NeBas JIMHUA: ecan
LeHbl He u3meHaTca, Momentum KoHcoMAamnpy-
€TCA Ha HYNeBOM YPOBHE, MPW YCKOPAIOLWEMCSH
pocTe ueH MHua Momentum CTPEMMUTCA K MaKCh-
MYMY; NPWU CTPEMIEHUN UHAMKATOPA K JIOKa/IbHO-

c) Stochastic Oscillator

HaouKaTtop Stochastic Oscillator

(cToxacTnyeckuit ocUMNNATOP) OTpaXKaeT pac-
NOJIOXKEHME TEKYLLEN LiEHbI 3aKPbITUA OTHOCUTE/Ib-
HOM HUKHEM rpaHMLbl LLEHOBOrO AManasoHa, ycra-
HoBwmBLerocs 3a nocnegHue N TOproebIxX gHEN.

B KauyecTBe CMrHa/lbHOM NIMHUKM BbICTYNaeT CKO/b-
3AWas cpeaHAa OT OCHOBHOM IMHWUM ocuMANATopa.

CurHansbl K NOKynkKe:

Hauano ntoboro TpeHaa conpoBOXKAAETCA PaACXO-
KOEHUEM JIMHUKM, OTpaxkas poOCT WAM nageHue
Price Oscillator. Onsa ¢dopmunpoBaHus curHanos
MCMO/Ib3YIOTCA YCTAHOBJ/IEHHbIE MOPOrM MepeKyn-
JIEHHOCTU U NepenpoaaHHOCTU, NepeceyeHne Ko-
TOopbIX AnHKUen Price Oscillator nogaet cooTtseTcT-
BYIOLLME CUTHAJIbI K MOKYMKE UM NPOSAKeE.

MYy MWHUMYMY, HabniogaeTca 3amegnstouieecs
nageHue UeH.

CurHan K nokynke: niMHmMa Momentum nepecekaet
HY/eBOM YPOBEHb CHU3Y BBEPX.

CurHan K npogase: nMHMA Momentum nepeceka-
€T HY/1eBOI YPOBEHb CBEPXY BHU3.

1) nuHuA cToxacTMKa nepecekaeT 20%-bli ypo-
BEHb CHU3Y BBEPX;

2) NWMHWA OCUMANATOPA NepeceKkaeT CUTHa/IbHYHO
JIMHUIO CHU3Y BBEPX.

CurHanbl K npoaarke:

1) nuHUMA cToxacTMKa nepecekaeT 80%-bli ypo-
BEHb CBEPXY BHU3;

2) WMHWA OCUMANATOPA NepeceKkaeT CUTHasIbHYHO
JIMHUIO CBEPXY BHU3.

d) Moving Average Convergence/Divergence (MACD)

MH,DMKaTOp MACD (Moving Average Conver-
gence/Divergence - cxoxaeHune/
PaCXOMAEHNE CKOMb3ALWMX CPeAHUX) COCTOUT U3
OBYX MHWIA: CMJIOWHAA U NyHKTUPHaA. CnaowHasn
(ocHoBHaA) npeacTaBnseT cobon pasHOCTb MeXay
OBYMSl SKCMOHEHLMaNbHBbIMU CKOJIb3AWMMWN Cpes-
HUMM C PasHbIMU nepuodammn ycpegHeHus. MyHK-
TUPHAA WM CUTHaNbHAA NIMHUA ABAAETCA JKCMO-
HeHUManbHOW CKoNb3ALLen cpegHeli (9 nepmuoaos)

e) MACD-Histogram

ﬂﬂﬂ OLLEHKM OTKNOHEHMA WHAMKaTopa MACD ot
CUTHANbHOM JIMHAM MPUHATO WCMONL30BaTh

OT OCHOBHOM IMHUM U CAYKNUT ans GOpMMpPOBaHMA
OCHOBHbIX CUTHA/I0B 3aK/IOYEHUA CAE/OK.

CUrHan K MOKYMKe: MHAMKATOP HaxoaMTCA HUKe
HY/1€BOrO YPOBHA, NPX 3TOM OCHOBHAs JIMHUA Me-
peceKaeT CUrHaIbHYIO CHU3Y BBEPX.

CurHan K NpoAake: MHAMKATOP HaxoAWTCA Bblwe
HY/NEBOr0 YPOBHSA, OCHOBHAA JIMHUA WMHAMKaTOpa
nepeceKaeT CUrHasIbHYH CBEPXY BHU3.

ructorpammy MACD. Yem 6onblue 3HaYeHUe ruc-
TOrpammbl, Tem 60/1bLWINI NOTEHUMAN UMEET

MamaTka HBECTOPY

O

O

Ten: (495) 545-35-35, e-mail: analytics@eufn.ru

21




EXXEAHEBHbIA AHAZIMTUMECKUA OB30P 2011-07-26

"MHBECTULUMOHHAA KOMMNAHUA "EBPO®PUHAHCBI", www.eufn.ru

NOJIOXKUTE/IbHBIN TPEHA, U HAaobopOoT, YeM HUKe
rmcTorpamma, Tem 6onblwMn NOTeHUMan y oTpuua-

f) Relative Strength Index (RSI)

M HAMKaTop RSI (Relative Strength Index - uH-
[EKC OTHOCUTENIbHOW CWUJIbl) CPaBHUBAET YC-
peaHeHHble (14 nepuoaoB) M3MEHEHUA LEeH 3a-
KpbITMiA. 3HaYeHne RSI npepcrasnseT cobon gonto
CPeAHUX NOJNIOMKUTENbHbIX MPUPOCTOB BO BCEX MPU-

g) Directional Movement (DM)

M HAMKaTopbl +DM 1 -DM (Directional Move-
ment — HanpaB/feHHOE W3MeHeHMue) oTcne-
YKMBAIOT MNONOKUTENbHbIE (MHMA +DM) 1 oTpuua-
TenbHble (AnHMA -DM) nameHeHuns ueH. Obe nu-
HUW MHAMKATOPa HaxoAaTca B nNpotuBodase, Npu
3TOoM ecam mHus +DM ycTpemumnach BBepx, TO Ha
pbIHKE MPUCYTCTBYET MNOJIOXKUTENbHANA ANHAMMKA,
nageHne Ha pbiHKe ByaeT conpoBOMKAATbLCA POC-

h) Average Directional Movement (ADX)

ﬂﬂﬂ U3MEPEHUA CTEMEHWN PACXOXKAEHUA KPUBbIX
+DM 1 —DM u1cnonb3yoT oTAeNbHbIN MHAWKA-
Top — ADX. JlInHna ADX npeactasnseTt coboit abco-
JIOTHYIO Pa3HOCTb MeXAy MHAMKaTopamu +/-DM.
JInHma ADX cTpemmuTca K Makcumymy npu atoboi

i) Bollinger Bands (BB)

I-I onocbl bonnnnHgxkepa (Bollinger Bands) ob6pa-
3YlOT LLEHOBOW KOpuAaop A1s AAHHOW KOTW-
POBKW. BepxHAA UM HWKHAA TpaHWUbl Kopuzopa
W3MEHSIOTCSA B LUMPUHE B 3aBUCMMOCTU OT

j) Percent of Resistance (PCR)

M HauKkaTop PCR (Percent of Resistance — npo-
LEHT CONPOTUB/IEHUSA) OTPAXKAET PACTIONONKE-
HME TeKylen LeHbl 3aKpbITUA OTHOCUTE/IbHOM
BEPXHEN rpaHuLbl LEHOBOro AManasoHa, yCcTaHo-
BuBLWIerocs 3a nocnegHne N gHen. B kauyectse N
NPUHATO BpaTb CEMUAHEBHbIN MHTEPBA.

k) Alligator

MH,D.I/IKaTOp Alligator npegcTasnseT coboit
KOMBMHALMIO TPeX CKOMb3ALWMX CPeAHMX.
CKO/Mb3AlME CPeAHME Pa3aMyaloT Mo LBseTam: 1)

TeNbHOro TpeHAaa.

poctax uUeH. JIMHMA WMHOMKATOpa M3MEHAeTcA B
npegenax ot 0 oo 100% .

CurHan K Nokynke: IMHUA nHAMKatopa RSI nepece-
KaeT 30%-blli ypOBEHb CHU3Y BBEPX.

CurHan K npogaxe: MMHUA MHAMKATOPA NepeceKa-
eT 70%-bli1 ypOBEHb CBEPXY BHU3.

TOM nnHUKM —DM. [aHHbIN MHAMKATOP He noaaet
CUTHAJ/IOB K CAeJIKaM, a XapaKTepusyeT CKAadbl-
BatowMeca TeHAEHLUUM Ha PbIHKe.

Ecav nMHUM nHgmkatopa Ha rpaduke TecHo nepe-
nneTeHbl, TO AMHAMMKA HA PblHKe HeonpeaeseH-
HasA, U LLEeHOBOM AManasoH OrpaHUYeH LLEHOBbIM
KOPUAOPOM.

BbIPaXXEHHON AMHAMMKWU, OOHAKO WMHAMKATOP He
pa3nNyaeT NONOXKUTENIbHbIE U  OTPULATENbHbIE
TEHAEHUMM, @ CAYKUT 014 OLEHKM noTeHumana
TeKyLero TpeHaa.

BOMIATU/IBHOCTU PbIHKA U CAYXKAT PEKOMEHOYEMbI-
MW YPOBHAMM NOAAEPKKM U CONPOTUBNEHUA, MO-
YT NPUMEHATBCA A9 PA3MELLEHUA CTOM 3asaBOK.

CurHan K nokynke: nmHma PCR nepecekaet
20%-bli1 ypOBEHb CHU3Y BBEPX.

CurHan K npogaxe: nimHua PCR nepecekaer
80%-bli1 ypOBEHb CBEPXY BHU3.

CUHAA AMHMA (4eNtoCTb) - NPOCTas CKONb3ALWan
CpeaHss MnocTpoeHHasa no 13 Toprosbim nepuo-
Oam; 2) KpacHasa NnHUA (3y6bl) - NpocTaa CKONb3sA-

MamaTka HBECTOPY

O

O

Ten: (495) 545-35-35, e-mail: analytics@eufn.ru

22




EXXEAHEBHbIA AHAZIMTUMECKUA OB30P 2011-07-26

"MHBECTULUMOHHAA KOMMNAHUA "EBPO®PUHAHCBI", www.eufn.ru

LLan cpeaHas NOCTPOEHHas No 8 TOProsbimM Nepuo-
nam; 3) 3eneHas MHUA (rybbl) - NpocTaa CKONb3sA-
LLan cpeaHAs NOCTPOEHHas No 5 TOprosbimM Nepuo-
Aam. MpenumyL,ecTBoM AaHHOro OCUMNNATOpa AB-
nAeTca ABOMHON curHan. Mepsblid CUrHaN K NOKyN-
Ke dopmupyeTcs, Korga 3eneHas MHUA NepeceKa-
€T KpacHylo CHM3Yy BBepX, a BTOpbIM, MoATBep-

I) Commodity Channel Index (CCI)

M HamkaTtop CCl (Commodity Channel Index -
WMHAEKC TOBAPHOro KaHana) OTParKaeT OTKO-
HEHWe cpegHel UeHbl 3a TOProsblii mepuofg oT
CKONb3ALWeln cpegHen. Ecnmn, ycpegHeHHana no Te-
Kywiemy 6apy, ueHa HaxoamTcA Bbllle CKO/b3ALLEN
cpenHen, TO Ha pblHKe chopmMpoBancs BOCXoan-
WKW TpeHZ, Npu OTPMLATE/IbHOM TPEeHAE LeHa

m) Rate of Change (ROC)

Ocu,vmnmop ROC (Rate of Change — cTeneHb
M3MeHeHMA) OTPaXKaeT OTHOCUTENbHOE M3Me-
HeHMe TeKylLel LieHbl 3aKPbITUA MO OTHOLLEHMIO K
LieHe 3aKpbiTMio N Neproaos Hasag,.

n) Kairi (KRI)

M HaukaTtop KRI (Kairi - Kanpwu) — oTparkaet cTe-
NMeHb OTKNOHEHUSA LEeHbl 3aKPbITUS OT CKOJb-
3dAWen cpeaHelt. Yem cunbHee LeHa 3aKpbITUA
oneperkaeT cpefHee 3HaYEHME, TEM BblpaKeHHee
Up-TPEHA, ec/iM NOC/eAHAA LEeHa OTCTaeT OT cpes-
Hel, TO AMHAMMKa pblHKA Bblpaykaetca down-
TPEeHOOoM.

o) Force Index (FI)

M HouKkatop Fl (Force Index — WUHaekc Cunbi)
OTpakaeT HaCTPOeHMe Y4YaCTHWKOB TOProB.
Yem cunbHee MHAEKC CTpemuTtca Beepx, Tem 60-
/lee MOJIOKUTENIbHO HaCTPOEHbl UTPOKKU, ECN Ke
60/1bLIMHCTBO Y4aCTHUKOB TOProB OPUEHTUPYIOTCSA
Ha MOHWMMKEHMe, TMCTorpaMma MHAEKCa CTPEMMUTCA
K MUHUMYMY.

KOAOLWMM, CUTHAIOM ABNAETCA NepecevyeHue 3e-
NIEHOW NIMHUEN JINHUIO KYENHOCTEeN Y.

MepBbiM CUTHaZIOM K npojaske bynaer nepeceve-
HUEe 3e/IeHOM JIMHMEN KPacHOW CBEpXY BHU3, U
NOATBEPKAAIOLWMIA CUTHAN UHAMKATOP NOAACT MpPK
nepeceyeHne 3e/eHON JIMHUEW CUHE cBepxy
BHU3.

OMYCKAEeTCA HUXKEe CKOJMb3Allei cpeaHen, ysoaA
JIMHUIO MHAMKATOPA HUXKE HYNEBOTO YPOBHS.

CurHan Kk nokynke: nmHma CCl nepeceKkaeTt Hyne-
BOW YpOBEHb CHU3Y BBEPX.

CurHan npogaxe: nnHuUa CCl nepeceKkaeT Hy/ieBOM
YPOBEHb CBEPXY BHU3.

MpaBuna Mcnonb30BaHUA WHAMKaTOpa Ccleayto-
wme: yem Bblwe ROC, Tem bonee nepekynieH pbl-
HOK; Yyem HmKe ROC, Tem Bbilwe BEPOATHOCTb BOC-
Xo4ALen TeHAeHUNMN.

CurHan Kk nokynke: nmHua KRI nepeceKkaet Hyne-
BOW ypOBEHb CHM3Y BBEPX, IM60 Korga MHAMKaTop
HaxoguTcs Huke —1 (30Ha NepenpoaaHHOCTM) U
coBepLUaeT pPa3BoPOT K cepeamHe.

CurHan K npogaxe: nmHua KRI nepecekaet Hyne-
BOW YpPOBEHb CBEPXY BHU3, MO0 KOrga MHAMKATOP
HaxoguTcs Bbiwe +1 (30Ha NepekynneHHOCTH) M
COBEpLUAET PA3BOPOT K CEpeaMHE.

CurHan K nokynke: Fl yxoaut B MMHYC Npn BOCXO-
AAWEN TeHAEHUNMN.

CurHan K npogaxe: Fl nogHumaeTca B naC npwm
HUCXOAALLEN TeHAEHLNN.

p) Moving Average of Force Index (MA Fl)

pW BbICOKOW BOMATUNALHOCTU TOProBbIX One-
paunin Force Index morKeT mogaBaTb CAWLL-
KOM pe3Kue u TpyaHble ANA aHanusa curHanbl. C

3TOI Le/Iblo YacTo MCMO/b3YHOT NPOCTYHO CKOJb3S-
LLYIO CpeaHIo NO 3Ha4YeHuAM nHaekca Fl.
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Kak u npoctoit ocumnnatop, MA(FI) HaunHaeT pac-
™, Korga 60/bLUIMHCTBO YYaCTHUKOB OTKPbLIBAIOT

q) Larry Williams (%R)

M HauKaTop %R (Williams’ Percent Range - npo-
UEHTHbIW AuanasoH Busbamca) oTparkaet
pacrnosioXKeHne TeKyLlel LeHbl 3aKpbITUA OTHOCU-
TE/IbHO MaKCMMaJIbHOM LeHbl 3aKpbiTUSA 33 TMo-
cnegHune N gHel.

r) 5.18. Awesome Oscillator (AO)

M HouKkatop AO (Awesome Oscillator -
«BHYLLUQIOLWMI CTPax» OCLUANATOP) XapaKTe-
pU3yeT pasHOCTb MeXay ObICTpolM CKob3ALleln
cpeaHeit (no 5 6apam) u megneHHon (no 34 6a-
pam). Yem Bblle 3HaYEHUE OCUUNNATOPA, TEM
CUNbHEee NONOXKUTENbHAA AMHaMKKa. Mpu cpeaHe-

s) Relative Vigor Index (RVI)

M HauKkaTtop RVI (Relative Vigor Index - nHgekc
OTHOCUTE/IbHOM «MOLLHOCTU») OTpasKkaeT pas-
HULY MEXAY LLeHOWN 3aKpbITUA M LLeHON OTKPbITUSA.
Mpw pacTywem pbiHKe, KaK NPaBuIo, LieHa 3aKpbl-
TUS TOProBOro Nepuvoaa Bbille OTKPbLITUA, YTO OT-
pakaeTca poCTOM MHAMKaTopa. MaaeHue pbiHKa
XapaKTePU3YETCA CHUMKEHUEM NIMHUN UHOMKATOpPA.
B KauyecTBe CUrHanbHOW IMHMM UCNONb3YEeTCA NPo-

t) Acceleration/Deceleration (AC)

M Homkatop AC (Acceleration/Deceleration -
yCKOpeHune/3amen /ieHne) oTpaxKaeT pasHuLy
mexay nHamkatopom AO M CKoMb3ALLen cpeaHei
SMA(AO,5). Takum obpasom M3mepseTca ycKope-
HUE UK 3amegeHNE TEKYLLEN ABUKYLLEN CUbI.

OJIMHHbIE MO3WUMKU, U MadaeT MPU HeratMBHOM
HacTpOe UTPOKOB.

CurHan K nokynke: amHuA %R nepecekaet 20%-bi
YPOBEHb CHU3Y BBEPX.

CurHan K npogaxke: nmHma %R nepecekaet 80%-
bl YPOBEHb CBEPXY BHU3.

CPOYHOM OTPULATENBbHON TEHAEHLMU 3HaYeHue
OCUMNNATOPA YXOAUT B MUHYC.

CurHan K nokynke: imHma AO nepeceKkaeT Hy/1eBOM
YPOBEHb CHU3Y BBEPX.

CurHan K npogaxke: nmHuAa AO nepecekaeT Hyne-
BOW YPOBEHb CBEPXY BHU3.

CTafA CKO/Mb3AlLAA CPeaHss, ycpeAHeHHasa no 5
nepuoaam.

CUrHan K NoKymnke: IMHWUA OCLUMANATOPA Nepeceka-
€T CUIHa/IbHYI0 IMHUIO CHU3Y BBEPX.

CUrHan K npojaske: MHUA OCUMUANATOPA nepece-
KaeT CUIHa/IbHYIO IMHWUIO CBEPXY BHUS.

CurHan K nokynke: namHmna AC pgocturaeTt cBoero
NIOKaNIbHOr0 MUHUMYMA.

CurHan K npogaxke: amHma AC gocturna oyepes-
HOro MaKCMMyMa W pa3BepPHYNacb BHU3.
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OTgen aKTUBHbIX onepauuii: (495) 545-35-35, po6. 120, 103, 113

119049 r. MockKBa,
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TenedoH: (495) 545-35-35
(MHOroKaHanbHbIM)

dakc: (495) 644-43-13

www.eufn.ru, e-mail: analytics@eufn.ru

HacToAwwmi oTHeT 1 copepKallanca B Hem MHOOPMALLMA ABAAETCA UCKOUUTENbHOM cobeTBeHHOCTBIO MK «EBpodUHaHChI». He-
CaHKLVMOHMPOBAHHOE KOMMpPOBaHWeE, BOCMPOU3BEAEHWE U PACNPOCTPAaHEHNE AaHHOW MHPOopMaL MK 6e3 nMcbMmeHHoro paspelenuns UK
«EBpodMHaHChI» 3anpeLeHo.

MK «EBpOdUHAHCBI» HE HECET KaKoM-MbOo OTBETCTBEHHOCTM OTHOCUTE/IbHO Nt0OBbIX NOCAEACTBUN B pe3y/ibTaTe UCMO/b30BaHUA
MHGOPMaLMKM, copepsKaLlerics B AaHHOM aHaiMTUYeckom otyeTe. MK «EBpOGUHAHCHI» He AaeT rapaHTUii OTHOCUTE/IbHO MOJIHOTbI U
[OCTOBEPHOCTU NPUBEAEHHON B HAcTOsALLEM OTYETE MHPOPMALMKU. HacToALLMI OTYET COCTaBEH HAa OCHOBE MHOPMALLMK, NONYYEHHOM
13 odULMaNbHbIX UCTOYHUKOB, HALEKHOCTb U LOCTOBEPHOCTb KOTOPbIX 06LLENPU3HAHHBI. Bes MHbOpMaLmMs, cofeprralanca B JaHHOM
OTYETE, HU NPU KAKMX YCIOBUAX HE MOMKET PACCMATPUBATLCA KaK NPe/IoKeHNE UM PEKOMEHAALMA K MOKYMKE UM MPOAANKE LEHHbIX
bymar, npegoctaBieHne rapaHTUii nam obeLaHnin OTHOCUTEIbHO ByAyLLMX U3MEHEHUI HA PbIHKE LLEHHbIX Bymar U AeMCTBUN SMUTEH-
TOB AaHHbIX LEeHHbIX bymar. 3a NocneAcTBMA H0ObIX PelleHni, MPUHATLIX HA OCHOBE HacTosLLero otyeTa, MK «EBpoduHAHCHI» OTBETCT-

BEHHOCTN He HeceT.
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