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PocHedTb Mapamempoi

Nykonn.... Mamsamka

CbepbaHK

MapameTpbl KPYroBou mogenu:

MporHo3sbl Ha AeHb:

Relative MACD Stochastic  Price oscillator
Ne HaumeHoeanue Momentum strength index histogram  oscillator indicator
Ne HaumeHosaHue nn - yHcmpymeHma
AN uHcmpymenwma ~ POeHO3 LB UB LB UB LB UB LB UB LB UB
1. WHaekc MMBB 1. Tasnpom -1,9 1,7 40,5 61,5 -06 0,05 14 82 -0,8 0,8

2. WHpekc PTC 2. TMK HopHukenb 19 2,2 36 69 -02 035 22 86 -0,7 0,8

=
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3 Fasripom — 3. Nlykoiin 15 08 405 66 -04 025 16 90 -1 08
4. PocHedTs — 4. Wnpexc MMBB 2 25 375 57 -035 025 22 8 -08 07
5. Jlykoiin — 5. PocHedTs 17 22 39 6 04 035 6 8 -1 06
6. CHepbaHk — 6. Wnaekc PTC 2 2 33 6 025 02 0 100 -08 08
7. BTG — 7. CBepbaHk 19 1,8 42 615 -04 045 22 8 -08 1
8. MK HopHuKesb — 8. BTb 24 21 39 63 -04 02 16 44 -08 09
9. Espo/Qonnnap — 9. Espo/fonnnap 1,9 1,7 57 66 -015 015 4 9 06 06
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1. Uupekc MMBB

Tabaunuya Nel. MpaHuMLbl 30H NepeKynIeHHOCTU U nepe-
NPOAAHHOCTM NO UccaeayemMbiM UHAMKATOpaM
Ha 22.07.11: Unpekc MMBB

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 UHAMKATO-
POB TEXHUYECKOIO aHa/M3a M 3KCNEpPTHOE MHeHue: 1) aKkcnepT-
Hoe MHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5)

stochastic oscillator; 6) price oscillator. 3eneHas 30Ha 3KBMBa-
NIEHTHA PEKOMEHAAUMN KMOKYMNaTb», eNTad 30Ha - «AepKaTb»
WX «B AeHbrax», KpacHaa 30Ha - «npogasatb». [aa pacyetos
MCMO/Ib3YIOTCA YacoBblE AaHHbIE.
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2. Ungekc PTC (RTSI)

Tabaunua Ne2. MpaHuLbl 30H NepeKynIeHHOCTU U nepe-
NPOAAHHOCTU Ha 22.07.11: UHpekc PTC

RTSI, cBeun 60 MuH., noca. 4 gHA
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Momentum (7), %, nocn. 4 gHa
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14:00 i

OCHOBY OLLEHKM COCTaBAAIOT NATb O6LLEN3BECTHbIX UHAMKATO-
POB TEXHUYECKOIO aHa/M3a M 3KCNEpPTHOE MHeHue: 1) aKkcnepT-
Hoe MHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5)

stochastic oscillator; 6) price oscillator. 3eneHas 30Ha 3KBMBa-
NIEHTHA PEKOMEHAAUMN KMOKYMNaTb», eNTad 30Ha - «AepKaTb»
WX «B AeHbrax», KpacHaa 30Ha - «npogasatb». [aa pacyetos
MCMO/Ib3YIOTCA YacoBblE AaHHbIE.
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Bollinger band(14;2), nocn. 4 pgxa
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Alligator Ind. (5;8;13), nocn. 4 aHsa
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3. asnpom
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Tabaunuya Ne3.1. NpaHULbl 30H NEePEKYNIEHHOCTU U nNepe-
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

nosunum

Tabauuya Ne3.2. KpyroBas guarpamma: caenku

¢ akuuamu MNasnpoma

OTKpbITHE

]

LeHa

3aKpbiTHe
nosunumm

LeHa

OCHOBY OLEHKM COCTaBASOT MATb OOLLEM3BECTHLIX MHAMKATOPOB
TEXHWYECKOro aHasM3a M 3KCNepTHoe MHeHue: 1) akcnepTHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5)
stochastic oscillator; 6) price oscillator. 3eneHana 30Ha 3KBMBaNEHTHA PEKOMEHZALMM «MOKYMNaTb», entasa 30Ha -
«AEePKaTb» MW «B AEHbrax», KPacHas 30Ha - «NpoaasaTtby. [1ns pacyeTos MCMNO/b3YHOTCA YacoBble AaHHbIE.
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4. PocHedTb

Tabaunua 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

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

o
[s))

O60poT Topros, Mnpa,. pyb.

OTKpbITHE

nosunumm

LeHa

3aKpbiTHe
nosunumm

LeHa

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOTO aHa/in3a 1 IKCNepTHoOe MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
9KBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTaA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.
[lna pacyeToB MCMO/b3YHOTCA YacoBble AaHHbIE.
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PPO(7;14), %, nocn. 4 pHa
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5. TYKOWUN

Tabaunuya Ne5.1. MpaHuLbl 30H NEPEKYNIEHHOCTU U Nepe-
npoAaHHOCTM Ha 22.07.11: Jlykoiin

O60poT Topros, Mnpa,. pyb6.

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

nosunumm

LeHa

Tabauuya Ne5.2. KpyroBas guarpamma: caenku
c akumamum Jlykoiina

3aKpbiTHe
nosunumm

LeHa

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOTO aHa/in3a 1 IKCNepTHoOe MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
9KBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTaA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.
[lna pacyeToB MCMO/b3YHOTCA YacoBble AaHHbIE.
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6. C6epbaHK

Tabaunuya Ne6.1. MpaHuLbl 30H NEPEKYNIEHHOCTU U Nepe-
nNpoAaHHOCTK 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

¢ akuuamm C6epbaHKa

OTKpbITHE
no3uumm

LeHa

3aKpbiTHe
nosunumm

LeHa

Tabauua Ne6.2. KpyroBas guarpamma: caenku

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOTO aHa/in3a 1 IKCNepTHoOe MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
9KBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTaA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.

[na pacyeToB NCNOIb3YIOTCA YaCOBble AaHHbIE.

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

Tabaunuya Ne7.1. MpaHuLbl 30H NEPEeKYNIEHHOCTU U nNepe-
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

Tabauuya Ne7.2. KpyroBas guarpamma: caenku
c akumamm BTb

OTKpbITHE

3akpbiTHe
LleHa P
no3uuum no3uuum

LeHa

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOTO aHa/in3a 1 IKCNepTHoOe MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
9KBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTaA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.
[lna pacyeToB MCMO/b3YHOTCA YacoBble AaHHbIE.
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Percent of Resistance, noca. 2 gHa
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8. TMK Hopunbckuii HuKenb

Tabaunua Ne8.1. NpaHuLbl 30H NepeKyNIeHHOCTU U nepe-
npoAaHHOCTM Ha 22.07.11: FTMK 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

Tabauua Ne8.2. KpyroBas guarpamma: caenku
¢ akunamu NMK HopHukenb

OTKpbITHE 3aKpbiTHe

LeHa LeHa

nosnuun nosnuun

[arta

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOrO aHain3a 1 IKCNepTHoe MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
9KBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTaA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.
[lna pacyeToB MCMO/b3YHOTCA YacoBble AaHHbIE.

x
H.Hukenb, ceeun 60 MuH., noca. 4 gHa PPO(7;14), %, nocn.4 pHa 1 Momentum (7), %, nocn. 4 aua 25 g
1,0 - 2,

. I
g 7550 ro,s - 2,0 Q
G 08 06 - 15 ;[

7500 3

§ Wd 04 10

~ 0,6 - 05
@ a 0,2
8 y 7450 ) L 0,0
Q
2 04 7400 02 - 05
5 , - -1,0
g 02 7350 o4 - L5
o -0,6 -2,0

0,0 7300 L o8 L 25
0000000000000 O0O00O 0000000000000 O0 00O OO0 0000000000000 O
PRI PRI LA
HONOONRONSTOO=TMINNON HOONNONST OO MINNO NS HNO NN OANS OO =AM ON S
T A AT A A A A A A A A A A el A A A A A A A LR e e R e R B B B R B B B ]

Stochastic (K 5;D 3), noca. 2 gxa % MACD-Hist/EMA(26), %, nocn. 4 gHa 0.35 Average Directional Movement Index
- 0,3 25
- 0,25
- 0,2
- 0,15 - 20
- 0,1
- 0,05 - 15
-0
- -0,05 - 10
- -0,1
- -0,15 -5
D00 0000000000 ©OO0Oo ODO000000O000O0O0O0 0 OO D000 0000 00000000
[sEsE-N-R-N-R-N-l-NeReN-NeleNei] [sE=E=f-f-R-R-f-R-ReRef--Re Nl [sE=R-E-R-E-R-R-N-F-R-N-N-N-N-Re]
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R B B B R B B I B B o e I B B | A A A A A A A A A A A A A A e e B B B B B B B B B B B B |
Relative Strength In (14), nocna. 4 gHa 70 MACD(12;26), nocn. 4 gHa ~ 20 Directional Movement (7), nocn. 4 a.
. 65 - 32
r 60 L 27
» 55
- 22
r 50
- 45 P 17
- 40 - 12
D000 00O0000O0O00O0O0O0
L 35 L [Nl lolclelclclclclelcloNeNe]
O 000 00000000 OO0 OO OO00O0O00O0O00O000 0 00O :22:22:82:22:22:
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O

- 7530
- 7480
- 7430
- 7380

7330

Alligator Ind. (5;8;13), noca. 4 aHA

- 98
- 88
- 78
- 68
- 58
- 48
- 38
- 28
- 18

4 00T
00:¢T
00:0T
00:LT
00:ST
00:€T
00:TT
00:8T
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00:¥T
00:¢T
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4 00T

Percent of Resistance, nocn. 2 gHsa
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7300

nocn.4 pHa

Bollinger band(14;2),
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Kairi, nocn. 2 pHa
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Rate of price changes(7), noca. 2 gHa
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Commodity Chan. Ind. (7), nocn.2 a.
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Larry Williams Ind (7), nocn. 2 gus
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Force Index(7), nocn. 2 gHa

Relative Vigor Index (5,10), nocn. 4
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McTouHuK aaHHbix: Bloomberg. Pacyetbi: UK « EBpoduHaHChI».
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9. Napa espo/ponnap

EXXEAHEBHbIA AHAJIMTUMECKUA OB30P 2011-08-01
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Tabaunuya Ne9.1. NpaHuLbl 30H NEPEKYNIEHHOCTU U Nepe-
npopaHHOCTU 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

Tabauua Ne9.2. KpyroBas guarpamma: caenkm,

napa eepo/aonnap

Ten: (495) 545-35-35,

OTKpbITHE
nosunumn

LeHa

3aKpbiTHe
nosunumm

LeHa

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOrO aHa/in3a 1 IKCNepTHoe MHeHune: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa
9KBMBAJIEHTHA PEKOMEHAALMM KMOKYMNaTby, }KENTasA 30HA - «AEPKATHY UM «B AeHbrax», KpacHas 30Ha - «NpoAaBaTby.
[lna pacyeToB MCMO/b3YHOTCA YacoBble AaHHbIE.

EUR/USD, ceeun 60 mMuH., noca. 32 yaca
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Stochastic (K 5;D 3), nocn. 32 vaca
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1,4225

100

0
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Relative Strength In (14),noca. 32vaca
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e-mail: analytics@eufn.ru

PPO(7;14), %, nocn. 32 yaca

- 0,8
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- 04
- 0,2
- 0
- -0,2
- 0,4
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- -0,8
0000000000000 O0O0
QLR 2
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MACD-Hist/EMA(26), %,nocn. 32uaca
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Momentum (7), %, nocn.32 yaca

2,0

- 1,0
- 0,5
0,0
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11:00
13:00
15:00
17:00
19:00
21:00
23:00
22:00
0:00
2:00
4:00
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10:00
12:00
14:00 ¢

Average Directional Movement Index 35

- 30

- 25

- 20

Directional Movement(7),noca. 32u. 45

40
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20
15
10

B geHbrax
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Bollinger band(14;2), nocn. 32 vaca Percent of Resistance,nocn.16 yacos Alligator Ind. (5;8;13), nocn.32 vaca 4 1,4

N r - 100
\J - 14425 :g - 1,439
. 20 1,437
[ 60 L 1,435
- 50
NN 40 1,433
*H /\\_1 30 - 1,431
i1l 2T 20
| \\_J/ [ 10 - 1429
- 1.4225

0 - 1,427
ol feieleloleoioleloleleoleleolele]
COORONCOCORO0OO 28883325888833888
Commodity Chan. Ind. (7),nocn. 16 u. 200 Rate of price changes(7),nocn. 16 u. 100.4 Kairi, nocn. 16 yacos
- - , .

T
'
-
o
o

\ 0,33
- 150 - 100,3 0,28
0,23

- 100 ’
o - 100,2 0,18
- 100,1 0,13
-0 0,08
L .50 100 0,03
- 99,9 -0,02
-0,07
L -150 - 99,8 012
-200 99,7 -0,17

Mapa espo/monnap (EUR/S)
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McTouHuK aaHHbix: Bloomberg. Pacyetbi: UK « EBpoduHaHChI».
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10. NapameTpbl exxegHeBHOro 063opa

B npeacTaBleHHOM exefHEBHOM 0630pe npo-
BeAEH TEXHUYECKUN aHa/IM3, OXBaTbiBatoWMI
OCHOBHbI€ UHAEKCHI U «ronybble GULLKUY» POCCU-
CKOTO pbIHKa aKLWi.

ExkefiHEBHble 0630pbl OTIMYAKOTCA KPaTKOCPOUY-
HbIM XapaKTepoM PEeKOMeHAaumi, Bce pacyeTbl
npvBeAeHbl B COOTBETCTBMU C YAaCOBbIMM TEXHUYE-
CKMMU MHAMKaTOpamu. Mo AaHHOM MpuyMHe on-
TUMANbHBLIM fAB/IAETCA WCMNO/b30BaHWE [JAHHOMO
0630pa BHYTPU TOProBoi ceccum.

AHanu3 akumii nposoantcs no 20 MHAUKaTOpam,
0TOOpaHHbIM Ha OCHOBE 3KCMNEepTHOM BbIGOPKM:
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. MNepuoabl CKONbXKEHUA Tex-
HWUYECKUX WHOMKATOPOB YCTAHOB/EHbI COrNAAcHO
K/1aCCUYECKOM TeOpUM TEXHUYECKOTO aHaAu3a.

MHBECTOpaM, KeNaLWMM NONYYUTb YNPOLLEHHOE
npeacTas/eHNe O TEKYLLEM TEXHUYECKOM COCTOS-
HUWM KaXKOoro WMHCTPYMEHTa, MpUrogmtca Kpyro-
Bas MoAesib, COCTOAWAsA U3 TpeX 30H (3eseHas,
YKENTaA M KpacHasA) 1 LWEeCTU ToYeK, CoeAMHEHHbIX
CUrHaNbHLIMU  IMHUAMMK. KacaHue CUrHasbHOM
SINHWEN 3eNeHON 30Hbl 3KBUMBANEHTHO PEKOMEH-
OaLMU KNOKyNaTb»; 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 MHAMKATOPOB TEXHUYECKOro aHaNMU3a U IKC-
nepTHoe MHeHMue, COOTBETCTBYIOLME LECTU TOY-
Kam: 1) akcnepTHoe MHeHue; 2) momentum; 3)
RSI; 4) MACD-histogram; 5) stochastic oscillator;
6) price oscillator. Ana ynobcTtBa BblYMCAEHUM
nokasatenn momentum, MACD-histogram wu price
oscillator HopmMpoBaHblI COOTBETCTBYHOLLMMM
CrNa*KeHHbIMM 3HaYeHUAMM LieH. MNapameTpsbl Bbl-
CTaB/IEHUA PeKOMEeHZAuUM No NATU NepeyncneH-
HbIM Bbllle MHAMKATOpPaM YCTaHaB/IMBAOTCA Pas3 B
[Ba MecALa Ha OCHOBe NMpPOoLEeccoB onNTMMU3aLMK
Ha nepuogae ot 6 Ao 10 mecALEB C MOMOLLBI CUC-
Tembl AMI Broker 1 akcnepTHbIX OUeHOK (cm. Tab-
MUl MAaPaMeTPOoB A/1A KaXKA0ro MHCTPYMEHTA).

0O630p PuKCUpyeT 3HAYEHUS MHAMKATOPOB Ha
onpeaeneHHbli MOMEHT BpeMeHU (B 60/bLINH-
CTBE C/Iy4aeB LieHbl 3aKPbITUA Ha KOHew, npeablay-
el ToproBoi ceccuun), Takum obpasom, B Teye-
HMEe NPOrHo3MpyemMon TOProBOM CECCUU CUTHasbI
OTAe/bHbIX MHAMKATOPOB (B Hanbonblel cTene-
HW TeX MHOMKATOPOB, YbM NEPUOABLI CKONbKEHUA
HauMeHbLUME) MOTYT U3MEHWUTLCA B MPOTUBOMO-
JIOKHYIO CTOPOHY, MOB/AUAB Ha PeKoOMeHAALMUIo
TeKyLeit Toprosoi ceccuun. C Le/iblo MOHUTOPUH-
ra JaHHbIX PEKOMEHZALMNA, B KOHLE KOMMEHTa-
pueB NpuBOAATCA AaHHbIE MO COBEPLUEHHbIM
(BMpTyanbHbIM) caenkam 3a Becb nepuog, npeapi-
OYWNX TOProBbIX CECCUIA C MOMEHTa MociegHero
06HOBNEHUS NapaMeTPOB MHAMKATOPOB. Ana cae-
NIOK yCTaHaBAMBalOTCA NMMUTbI stop-loss u take-
profit Ha ypoBHe 2% (M3-3a ranoB mMeXKay LeHamu
OTKPbLITUA U 3aKPbITUA NpeaplayLLero AHA A0X04-
HOCTb CAE/NIOK MOXKET OT/IMYATbCA OT YKa3aHHbIX
YypOBHelt).

EXXEAHEBHbIA AHAJIMTUMECKUA OB30P 2011-08-01
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11. MNamAatKa nHBecTopy

a) Price Oscillator

C MaTemMaTUYecKol ToYKM 3peHua Price Oscilla-
tor (LeHOBOM OCLMNNATOP) OTPaXKaeT PasHULLY
MeXAay ABYMA CKOIb3AWUMU CPeaHUMMU C Pas3iny-
HbIMW nepuogamn ycpeaHeHus. bonee 6bicTpan
CpeaHas OTC/IeXKMBAET pPe3Kue AMHaMU4YecKkue
U3MEHEeHMA LUeH, B TO BPemMa Kak MejJ/eHHas
cpeaHas cneayeT 3a AONTOCPOUYHbIMU TEHAEHUMA-
MU,

b) Momentum

M HOuKaTop Momentum (Temn AuMKeHus) Xa-
paKTepM3yeT CKOPOCTb M3MEHEeHMA LeH Ha
OaHHbIN nepuod BpemeHn. CUrHaibHbIM YPOBHEM
0191 MHOMKATOpa AB/AETCA HY/NEBas JIMHUA: ecan
LeHbl He n3meHaATca, Momentum KoOHCOIMANPY-
€TCA Ha HY/NeBOM YPOBHE, MPW YCKOPAIOLWEMCSH
pocTe ueH iMHua Momentum CTPEeMMUTCA K MaKCh-
MYMY; NPU CTPEMNIEHUN MHAMKATOPA K JIOKa/IbHO-

c) Stochastic Oscillator

HaouKaTtop Stochastic Oscillator

(cToxacTnyeckuit ocumMnnaTop) oTpaxkaeT pac-
NONIOXKEHME TEKYLLEN LiEHbI 3aKPbITUA OTHOCUTE/Ib-
HOM HUKHEM rpaHnLbl LLEHOBOFO AManasoHa, ycTa-
HoBwmBLerocs 3a nocnegHue N TOpProebIxX gHEN.

B KauyecTBe CMrHa/NbHOM IMHUKM BbICTYNaeT CKOJb-
3AWas cpeaHAA OT OCHOBHOM IMHWUM OCUMANATOPA.

CurHansbl K NOKynKe:

Hauyano noboro TpeHaa conpoBOXKAAETCA PaCXo-
KOEHUEM JIMHUKM, OTpaxkas poOCT WAM nageHue
Price Oscillator. Onsa ¢opmunpoBaHusa curHanos
MCMO/Ib3YIOTCA YCTAHOBJ/IEHHbIE MOPOrM MepeKyn-
JIEHHOCTU U NepenpoaaHHOCTU, NepeceyeHne Ko-
TOpbIX AnHKUen Price Oscillator nogaet cooTtseTcT-
BYIOLLME CUTHAJIbI K MOKYMKE UM NPOoSaKe.

MYy MWHMMYMY, HabniogaeTca 3amegnstouieecs
nageHue UeH.

CurHan K nokynke: AMHMa Momentum nepecekaet
HY/eBOM YpOBEHb CHU3Y BBEPX.

CurHan K npogaske: nMHMA Momentum nepeceka-
€T HY/N1eBOI YPOBEHb CBEPXY BHU3.

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

2) WHMA OCUMANATOPA NepeceKkaeT CUTHasIbHYHO
JIMHUIO CHU3Y BBEPX.

CurHanbl K npogarke:

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

2) WHMA OCUMANATOPA NepeceKkaeT CUTHasIbHYHO
JIMHUIO CBEPXY BHU3.

d) Moving Average Convergence/Divergence (MACD)

MH,D,I/IKaTOp MACD (Moving Average Conver-
gence/Divergence - cxoxaeHue/pacxoskaeHme
CKONb3AILLMX CPenHWX) COCTOUT M3 ABYX JIMHWNA:
CN/AOWHAan M NyHKTUpHaa. CnaowHas (ocHoBHaA)
npeacTasnseT cobon pasHOCTb MeXKAY ABYMS 3KC-
NMOHEHLMANbHbIMW  CKOMb3AWMMUN  CPESHUMU  C
pasHbIMW MNepuofamun ycpeaHeHus. MyHKTUpHas
WU CUTHaNbHAA JIMHUA ABNAETCA IKCMOHEHUMANb-
HOW CKoNb3sLLen cpegHeli (9 neproaoBs) OT OCHOB-

e) MACD-Histogram

ﬂﬂﬂ OLLEHKM OTKNOHEHMA UHAMKaTopa MACD ot
CUTHANbHOM JIMHAM MPUHATO MCMO/L30BaTh

HOM JIMHWUM U CNYXKUT aaa GOPMMPOBAHUA OCHOB-
HbIX CUTHA/I0B 3aK/IIOYEHUS CAE/OK.

CUrHan K MOKYMKe: MHAMKATOP Haxo4MTCA HUKe
HY/1€BOrO YPOBHA, NPU 3TOM OCHOBHAs /IMHUA Me-
peceKaeT CUrHa/IbHYIO CHU3Y BBEPX.

CurHan K Npoaake: MHAMKATOP HAXoAWTCA Bbllwe
HY/EBOr0 YPOBHS, OCHOBHAaA /IMHWUA MHAMKATOpPa
nepeceKaeT CUrHasIbHYH CBEPXY BHU3.

ructorpammy MACD. Yem 6onblue 3HaYeHUe ruc-
TOrpammbl, Tem 60/1bLUNI NOTEHUMAN UMeeT
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NOJIOKUTE/IbHBIN TPEHA, U HaobopoT, YeM HUKe
rmcTorpamma, Tem 60nblIMn NOTeHUMaN y oTpuua-

f) Relative Strength Index (RSI)

M HAMKaTop RSI (Relative Strength Index - uH-
[EKC OTHOCUTENIbHOW CWUJIbl) CPaBHUBAET YC-
peaHeHHble (14 nepuoaoB) M3MEHEHUA LeH 3a-
KpbITMiA. 3HaYeHne RSI npepcTasnseT cobon gonto
CPeAHUX NOJIOKUTENbHBIX MPUPOCTOB BO BCEX NPU-

g) Directional Movement (DM)

M HAMKaTopbl +DM 1 -DM (Directional Move-
ment — HanpaB/eHHOE W3MeHeHue) oTce-
YKMBAIOT MONOKUTENbHbIE (MHMA +DM) 1 oTpuua-
TenbHble (AnHMA -DM) nameHeHuns ueH. Obe au-
HUW MHAMKATOPa HaxoAaTca B nNpoTuBodase, Npu
3TOM ecnm mHus +DM yctpemumnach BBepx, TO Ha
pbliHKE MPUCYTCTBYET MNONOXKUTENbHANA ANHAMMKA,
nageHne Ha pbiHKe ByAeT COnpoBOMKAATLCA POC-

h) Average Directional Movement (ADX)

ﬂﬂﬂ U3MEPEHUA CTEMEHW PACXOMKAEHUA KPUBbIX
+DM 1 —DM u1cnonb3yoT oTAeNbHbIN MHANKA-
Top — ADX. JlIuHna ADX npeactasnset coboit abco-
JIOTHYIO Pa3HOCTb MeXAy MHAMKaTopamu +/-DM.
JInHna ADX cTpemmuTca K MakcMmymy npu atoboi

i) Bollinger Bands (BB)

I-I onocbl bonnnuHaxkepa (Bollinger Bands) obpa-
3YlOT LLEHOBON KOopuaop A1s OaHHOW KOTu-
POBKW. BepxHAA M HWXKHAA TpaHWUbl Kopuzopa
W3MEHSIOTCSA B LUMPWUHE B 3aBUCMMOCTU OT

j) Percent of Resistance (PCR)

M HauKkaTop PCR (Percent of Resistance — npo-
LEHT CONPOTUB/IEHUSA) OTPAKAET PACTIONONKE-
HME TeKylen LeHbl 3aKpPbITUA OTHOCUTE/IbHOM
BEPXHEN rpaHuLUbl LEHOBOro AManasoHa, yCcTaHo-
BuBLerocsa 3a nocnegHne N gHen. B kayectse N
NPUHATO HpaTb CEMUAHEBHbIN UHTEPBA.

k) Alligator

MH,D.I/IKaTOp Alligator npegcTasnseT coboit
KOMBMHALMIO TPeX CKOMb3AWMX CPeAHMX.
CKONMb3AlME CPeAHME Pa3aMyaloT Mo LBseTam: 1)

TeNbHOro TpeHAaa.

poctax UeH. JIMHMA WHAMKATOpa M3MEHAeTcA B
npegenax ot 0 go 100% .

CurHan K nokynke: IMHUA MHAMKaTopa RSI nepece-
KaeT 30%-blli ypOBEHb CHU3Y BBEPX.

CurHan K npogaxe: TMHUA UHAMKATOPA NepeceKa-
eT 70%-bli1 ypOBEHb CBEPXY BHU3.

TOM nnHUKM —DM. [aHHbIN MHAMKATOP He noaaet
CUTHAJ/IOB K CAeJIkaM, a XapaKTepusyeT CKaadbl-
Batowmeca TeHAEHUUM Ha PbIHKe.

Ecav aMHUKM nHamkaTopa Ha rpaduke TecHO nepe-
niaeTeHbl, TO AMHAMMKA HA PbIHKE HeonpeaeneH-
HasA, M LLEeHOBOM AMAnNasoH OrpaHMYeH LEHOBbIM
KOpUAOPOM.

MamaTka HBECTOPY

BbIPaXEHHON AMHAMMKWU, OOHAKO WMHAMKATOP He
pa3nnyaeT NONOXKUTENbHbIE U OTPULATENbHbIE
TEHAEHLUMMU, @ CAYKUT 014 OLEHKM noTeHuuMana
TeKyLLero TpeHaa.

BOMIATU/IBHOCTU PbIHKA U CAYXKAT PEKOMEHOYEMbI-
MW YPOBHAMM NOAAEPHKKM U COMPOTUB/EHUA, MO-
YT NPUMEHATBCA A/1A PA3MELLEHUA CTOM 3asaBOK.

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

CurHan K npogaxe: nmHna PCR nepecekaet
80%-bli1 ypOBEHb CBEPXY BHU3.

CUHAA AUHUA (4eNoCTb) - NPOCTas CKOMb3ALWan
CpeaHss MnocTpoeHHasa no 13 Toprosbim nepuo-
Oam; 2) KpacHaa NnHUA (3y6bl) - NpocTaa CKONb3sA-
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LLan cpeaHas NOCTPOEeHHas No 8 TOProsbIM Nepuo-
nam; 3) 3eneHas nMHUA (rybbl) - NpocTaa CKONb3sA-
LLan cpeaHAs NOCTPOEHHas No 5 TOprosbimM nNepuo-
Aam. MpeumyL,ecTBoM AaHHOro oCUMANATopa AB-
naeTcs ABOMHOWN curHan. Mepsblit CUrHaN K NOKyM-
Ke dopmupyeTcs, Korga 3eneHan IMHUA NepeceKa-
€T KpacHylo CHM3Yy BBepX, a BTOpbIM, MoATBep-

I) Commodity Channel Index (CCl)

M HankaTtop CCl (Commodity Channel Index -
WMHAEKC TOBAPHOro KaHana) OTParKaeT OTKO-
HEHWe cpegHel UeHbl 3a TOProBbiii mepuos oT
CKONb3ALleln cpegHen. Ecamn, ycpegHeHHana no Te-
Kywiemy 6apy, ueHa HaxoamMTcA Bbllle CKOJb3ALLEeN
cpenHen, To Ha pblHKe chopMMpPOBaNCa BOCXOAA-
WKW TpeHa, Npu OTPMLATE/IbHOM TPeHAE UeHa

m) Rate of Change (ROC)

Ocu,vmnmop ROC (Rate of Change — cTeneHb
M3MeHeHMA) OTPaKaeT OTHOCUTENIbHOE U3Me-
HeHMe TeKylLel LieHbl 3aKPbITUA MO OTHOLIEHMIO K
LieHe 3aKpbiTMio N Neproaos Hasag,.

n) Kairi (KRI)

M HaukaTtop KRI (Kairi - Kaupu) — oTpaskaeT cTe-
NeHb OTKNOHEHUS LEeHbl 3aKPbITUS OT CKOJIb-
3fWen cpedHel. Yem cunbHee LeHa 3aKpbITUA
onepekaeT cpefHee 3HaYEHME, TEM BblpaKeHHee
Up-TPEHA, ec/iM NOC/NeAHAA LEeHa OTCTaeT OT cpes-
Hel, TO AMHAMMUKa pblHKA Bblpaxkaetcs down-
TPEeHOOoM.

o) Force Index (Fl)

M HouKkatop Fl (Force Index — WUHaekc Cunbi)
OTpakaeT HaCTPOeHMe Y4YaCTHWKOB TOProB.
Yem cunbHee MHAEKC CTpemuTtca Beepx, Tem 60-
/lee MOJIOKUTENIbHO HacTPOEHbl UTPOKK, EC/IN Ke
60/1bLIMHCTBO Y4aCTHUKOB TOProB OPUEHTUPYIOTCSA
Ha MOHWMMKEHMe, TMCcTorpaMma MHAEKCa CTPEMUTCA
K MUHUMYMY.

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

MepBbiM CUTHaZIOM K npogaxke bynet nepeceve-
HUe 3e/IeHOM JIMHMEN KPACHOW CBEPXY BHU3, U
NOATBEPKAAIOLWMIA CUTHAN UHAMKATOP NOAACT MpU
nepeceyeHne 3e/1eHOM JIMHUEW CUHEN cBepxy
BHU3.

OMYCKAEeTCA HUXEe CKO/Mb3Allelr cpeaHen, ysoaA
JIMHUIO MHAMKATOPA HUXKE HY/IEBOTO YPOBHSA.

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

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

MpaBuna Mcnonb30BaHUA WHAMKaTOpa Ccreayto-
wme: yem Bbiwe ROC, Tem 6onee nepeKkynieH pbi-
HOK; Yyem HmKe ROC, Tem Bbilwe BEPOATHOCTb BOC-
Xo4ALEeN TeHAEHUNHN.

CurHan Kk nokynke: nmHua KRI nepeceKkaet Hyne-
BOW YpPOBEHb CHM3Y BBepX, IM60 Korga MHANKaTop
HaxogmuTcs HuKe —1 (30Ha NepenpoaaHHOCTM) U
coBepLIaeT pPa3BoPOT K cepeamHe.

CurHan K npogaxe: nmHmna KRl nepecekaet Hyne-
BOW YpPOBEHb CBEPXY BHU3, MO0 KOrga MHANKATOP
HaxogmuTcs Bbiwe +1 (30Ha NepekynneHHOCTH) U
COBEpLUAET PA3BOPOT K CEPEAMHE.

CurHan K nokynke: Fl yxoaut B8 MMHYC nNpu BOCXO-
AAWEN TeHAEHUNMN.

CurHan K npogaxe: Fl nogHumaeTca B nawC npwm
HUCXOAALLEN TeHAEHUNN.

p) Moving Average of Force Index (MA Fl)

pW BbICOKOW BOMAaTUNBLHOCTU TOProBbIX One-
paunin Force Index morkeT mogaBaTb CAWLL-
KOM pe3kue u TpyaHble ANns aHanusa curHanbl. C

3TOI Le/Iblo YacTo UCMO/b3YHOT NPOCTYHO CKOJb3S-
LLYIO CpeaHIo NO 3Ha4YeHuAM nHaekca Fl.
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Kak u npoctoit ocumnnatop, MA(FI) HaunHaeT pac-
™M, Korga GO0/bLUIMHCTBO YYACTHUKOB OTKPbLIBAIOT

q) Larry Williams (%R)

M HauKaTop %R (Williams’ Percent Range - npo-
UEHTHbIW AuanasoH Busbamca) oTpaxkaer
pacnosioXKeHne TeKyLWel LeHbl 3aKpbITUA OTHOCK-
TE/NIbHO MAKCMMa/IbHOM LeHbl 3aKpbITUS 33 Mo-
cnegHune N gHeld.

r) 5.18. Awesome Oscillator (AO)

M Houkatop AO (Awesome Oscillator -
«BHYLUQIOWMI CTPax» OCLUANATOP) XapaKTe-
pU3yeT pasHOCTb MeXay ObICTpol CKosb3Aleln
cpeaHeit (no 5 6apam) u megneHHon (no 34 6a-
pam). Yem Bblle 3HaYEHUE OCUMNNATOPA, TEM
CUNbHEe NONOXKUTENbHAA AMHaMMKa. Mpu cpeaHe-

s) Relative Vigor Index (RVI)

M HaukaTtop RVI (Relative Vigor Index - nHgekc
OTHOCUTE/IbHOW «MOLLHOCTU») OTparkaeT pas-
HULY MeXAy LLeHOW 3aKpbITUA U LLeHOW OTKPbITUA.
Mpw pacTywem pbiHKe, KaK NPaBuIo, LieHa 3aKpbl-
TUS TOProBOro Nepuoaa Bbille OTKPbLITUA, YTO OT-
pakaeTca poCTOM MHAMKaTopa. MNaaeHue pbiHKa
XapaKTePU3YETCA CHUMKEHUEM IMHUN UHOMKATOpPA.
B KauyecTBe CUrHanbHOW IMHMM UCNOb3YeTCA NpPo-

t) Acceleration/Deceleration (AC)

M Hamkatop AC (Acceleration/Deceleration -
yCKOpeHune/3amenieHne) oTpakaeT pasHuLy
mexay nHamkatopom AO M CKoMb3ALLeln cpeaHen
SMA(AO,5). Takum obpasom M3mMepseTca ycKope-
HUEe UK 3ameSeHNe TEKYLLEN ABUIKYLLEN CUbI.

OJIMHHbIE MO3UUMK, M MadaeT Mpu HeratMBHOM
HacTpOe UTPOKOB.

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

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

CPOYHOM OTPULATENBHON TEHAEHUMM 3HAYeHue
OCUMNNATOPA YXOAUT B MUHYC.

CurHan K nokynke: imHMAa AO nepecekaeT Hy/1IeBOM
YPOBEHb CHU3Y BBEPX.

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

CTafA CKOJb3AlLAA CPeaHss, ycpeAHeHHas no 5
nepuoaam.

CUrHan K NoKymnKke: IMHUA OCUMANATOPA Nepeceka-
€T CUIHa/IbHYI0 IMHUIO CHU3Y BBEPX.

CurHan K npogasxe: MHUA OCLUANATOPaA nepece-
KaeT CUIHA/IbHYIO IMHUIO CBEPXY BHUS.

CurHan K nokynke: namHma AC pgocturaeTt cBoero
NIOKaNIbHOr0O MUHUMYMa.

CurHan K npopgaxke: amHma AC gocturna oyepen-
HOro MaKCMMyMa M pasBepHYacb BHU3.
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bepceHeB EBreHuii MaBnoBKUY, aypekTop AenapTaMeHTa aHaUTUKK
Ten.: (495) 545-35-35 (p06. 158), e-mail: ebersenev@eufn.ru

MowuceeBa Jllogmuna PMAMNNOBHA, 3amecTUTeNb AMPEKTOPa AenapTamMeHTa aHaINTUKK
Ten.: (495) 545-35-35 (p06. 131), e-mail: l.moiseeva@eufn.ru

benknHa AHactacuAa ANeKCaHAPOBHA, BeayLwmMii aHaNUTUK
Ten.: (495) 545-35-35 (£06. 151), e-mail: belkina@eufn.ru

AHApOWEeHKO AHTOH OneroBuY, aHannTmK
Ten.: (495) 545-35-35 (806. 150), e-mail: a.anton@eufn.ru

OTKpbiToe AKumnoHepHoe O6wecteo «MK «kEBPOPUHAHCHI»
AHanuUTUYeCKuii otTaen: (495) 545-35-35, po6. 158, 131, 151, 150
OTaen aKTUBHbIX onepauuii: (495) 545-35-35, po6. 120, 103, 113

119049 r. MockKBa,

LLlabonosKa, a.10, kopn.2

TenedoH: (495) 545-35-35
(MHOroKaHanbHbIM)

dakc: (495) 644-43-13

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

HacToAwwmin oTYeT 1 copepsKaLlanca B Hem MHOOPMALLMA ABASETCA UCKAUUTENBHOM cobcTBeHHOCTbIO UK «EBpodUHaHChI». He-
CaHKLVMOHMPOBaHHOE KOMMpPOBaHMe, BOCMPOU3BEAEHNE U PACNPOCTPaHeHWe AaHHOW MHGOpMmaLmm 6e3 nMcbMeHHoro paspeleruns UK
«EBpodMHaHChI» 3anpeLeHo.

MK «EBpOdUHAHCBI» HE HECeT KaKoM-1Mbo OTBETCTBEHHOCTM OTHOCUTE/IbHO Nt0BbIX NOCAEACTBUN B pe3y/ibTaTe UCMO/b30BaHMA
MHGOpPMaLMK, comepsKallerics B AaHHOM aHannTuyeckom otyete. MK «EBpodUHAHCHI» He AaeT rapaHTUii OTHOCUTENIbHO MOJIHOTbI U
[OCTOBEPHOCTU NPUBELEHHON B HacTosLLEM OTYeTe MHGOPMaLUMK. HacToALLMIA OTYET COCTaB/IEH Ha OCHOBE MHMOPMALLMK, NOAYYEHHOM
13 odULMaNbHBIX UCTOYHMKOB, HAAEKHOCTb U JOCTOBEPHOCTb KOTOPbIX 06LEeNpPU3HaHHDBI. Bca MHbOpmaLms, cofeprKallanca B JaHHOM
OTYETE, HU NPY KAKMX YCIOBUAX HE MOMKET PACCMATPUBATLCA Kak NPeA/IOKEHNE UM PEKOMEHAALMA K MOKYMKE UM MPOAAXKE LLEHHbIX
bymar, npeaoctaBieHne rapaHTuii Uam obeLaHnin OTHOCUTENBHO ByAYLLMX U3MEHEHWUIN HA PbIHKE LLEeHHbIX Oymar U AeMCTBUA SMUTEH-
TOB [AaHHbIX LeHHbIX bymar. 3a nocneacTBMA 0BbIX pelleHni, MPUHATBIX Ha OCHOBE HacTosALero otyeTa, MK «EBpoduHaHCbI» OTBeTCT-

BEHHOCTU He HeceT.
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