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JIHesHoli epagpuk UHOekca PTC (RTSI). [pocmele ckonb3aujue cpedHue (8,13,21).

NPT e e MapameTpbl KPYyrosoi mogenu:

Momentum Relative MACD Stochastic  Price oscillator
Ne  HaumerosaHue strength index histogram  oscillator indicator
Ne HaumeHosaHue l1po2Ho3 AN uHcmpymeHma
LB UB LB UB LB UB LB UB LB UB
1. Wnaekc MMBB _ 1. Tlasnpom 2 15 36 57 045 005 14 74 038 1
2. WHpekc PTC (RTSI) _ 2. TMKHopHukens  -1,5 18 405 525 03 055 22 52 -08 2
3. Tlasnpom _ 3. Jlykoiin -1,5 1,3 465 645 -04 025 14 90 -0,6 1
4. PocHedTb _ 4. WHpekc MMBbB -1,6 2 43,5 63 025 065 32 8 -08 3,2
5. Jlykoin _ 5. PocHe¢Tb -16 24 42 63 01 075 50 92 -14 1
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Pacuemeoi: UK «EepogpuHaHcel». MpumeyvaHue: LB - HUMHAA 2p ya, UB - eep P Y,

Bepcua 2011-11-15/17:16:18 O O

MOCKBA




EXXEAHEBHbIA AHA/IMTUYECKMIA OB30P 2011-11-15

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

1. Uupekc MMBbB

Tabaunuya Nel. MpaHuMLbl 30H NepeKynIeHHOCTU U nepe-
NPOAAHHOCTM NO UccaeayemMbiM UHAMKATOpam
Ha 30.08.11: Unaekc MMMBB

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (14) (12; 26) (5; 3) (7; 14)
-1,6 43,5 -0,25 32 -0,8
2 63 0,65 80 3,2

OCHOBY OLLEHKM COCTaBAAIOT NATb O6LEN3BECTHbIX MHAMKATO-
POB TEXHUYECKOIO aHa/M3a U 3KCNepPTHOE MHeHue: 1) akcnepT-
Hoe MHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5)

stochastic oscillator; 6) price oscillator. 3eneHas 30Ha 3KBMBa-
NIEHTHA PEKOMEHAAUMN KMOKYMNaTb», KeNTad 30Ha - «AepKaTb»
WX «B AeHbrax», KpacHaa 30Ha - «npogasatb». [na pacyetos
MCMO/Ib3YIOTCA YacoBble AaHHbIE.
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McTouHuK aaHHbix: Bloomberg. Pacyetbi: UK « EBpoduHaHCbI».
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EXXEAHEBHbIA AHA/IMTUYECKMIA OB30P 2011-11-15

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

2. Ungekc PTC (RTSI)

Tabaunua Ne2. MpaHuLbl 30H NepeKynIeHHOCTU U nepe-
npogaHHOCcTK Ha 30.08.11: UHpeke PTC

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (14) (12; 26) (5; 3) (7; 14)
-1,6 33 -0,2 0 -0,6
1,4 51 0,25 100 2,4

OCHOBY OLLEHKM COCTaBAAIOT NATb O6LEN3BECTHbIX MHAMKATO-
POB TEXHUYECKOIO aHa/M3a U 3KCNepPTHOE MHeHue: 1) akcnepT-
Hoe MHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5)
stochastic oscillator; 6) price oscillator. 3eneHas 30Ha 3KBMBa-
NIEHTHA PEKOMEHAAUMN KMOKYMNaTb», KeNTad 30Ha - «AepKaTb»
WX «B AeHbrax», KpacHaa 30Ha - «npogasatb». [na pacyetos
MCMO/Ib3YIOTCA YacoBble AaHHbIE.
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"MHBECTULUMOHHAA KOMMNAHUA "EBPO®UHAHCHI", www.eufn.ru

3. lasnpom

Tabaunuya Ne3.1. MpaHULbl 30H NEePEKYNNEHHOCTU U nNepe-
npoAaHHOCTU Ha 30.08.11: Fasnpom

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(14) (12; 26) (5; 3) (7; 14)
-2 36 -0,45 14 -0,8
1,5 57 0,05 74 1

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

OTKpbITHE 3aKpbiTue

LeHa

nosnuuun nosnuuun

27.10 Mpopaxka 186.64 27.10 Take-profit +1%
01.11 Mokynka 172.81 02.11 Take-profit +1%
02.11 MNpopmaxka 179.5 02.11 Stop-loss -1%

OCHOBY OLEHKM COCTaBASOT MATb OOLLEM3BECTHLIX MHAMKATOPOB
TEXHMYECKOro aHanM3a M 3KCNepTHoe MHeHue: 1) akcnepTHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5)
stochastic oscillator; 6) price oscillator. 3eneHana 30Ha 3KBMBa/NEHTHA PEKOMEHZALMM «MOKYMNaTb», entasa 30Ha -
«AEPKaTb» MW «B AEHbrax», KPacHas 30Ha - «NpoaasaTtby. [1ns pacyeTos MCMNO/b3YHOTCSA YacoBbIE AaHHbIE.
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"MHBECTULUMOHHAA KOMMNAHUA "EBPO®UHAHCHI", www.eufn.ru

4. PocHedTb

Tabaunuya Ne4d.1. NpaHuULbl 30H NEPEKYNNEHHOCTU U nNepe-
npoaaHHOCTU Ha 30.08.11: PocHedTb

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (14) (12; 26) (5;3) (7; 14)
-1,6 42 -0,1 50 -1,4
2,4 63 0,75 92 1

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

OTKpbITHE

nosunumm

LeHa

3aKpbiTue
nosunumm

LeHa

27.10 Mpopaxka 222.62 27.10 Stop-loss -1%
01.11 Mokynka 210.43 02.11 Take-profit +1%
09.11 Mokynka 218.51 0911 Take-profit +1%

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOTO aHa/in3a 1 aKCnepTHoe 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 YaCcOBble AaHHbIE.
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5. TYKOWUN

Tabaunuya Ne5.1. MpaHuLbl 30H NePEeKYNNIEHHOCTU U nepe-
npoaaHHocTu Ha 30.08.11: Jlykoiin

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (14) (12; 26) (5;3) (7; 14)
-1,5 4065 -0,4 14 -0,6
1,3 64,5 0,25 90 1

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

OTKpbITHE

3aKpbiTue
nosunumm

LeHa

nosunumm

18.10 MMokynka 1670 18.10 Take-profit +1%
24.10 Mpopaxka 1670 24.10 Take-profit +1%
11.11 Mokynka 1731,6 11.11 Take-profit +1%

O6opoT Topros, mpA,. pyb.

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOTO aHa/in3a 1 aKCnepTHoe 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 YacoBble AaHHbIE.
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EXXEAHEBHbIA AHA/IMTUYECKMIA OB30P 2011-11-15

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

6. C6epbaHK

Tabaunuya Ne6.1. MpaHuLbl 30H NEPEKYNNIEHHOCTU U Nepe-
npogaHHocTu Ha 30.08.11: C6epbaHK

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (14) (12; 26) (5; 3) (7; 14)
-1,4 30 -0,35 22 -1,2
1,1 57 0,5 86 1,4

Tabauua Ne6.2. KpyroBas guarpamma: caenku
¢ akuuamm C6epbaHKa

OTKpbITHE 3aKpbiTne

LeHa

nosnuuun nosnuuun

LeHa

12.10 Mpopaxka 72.63 12.10 Stop-loss -1%
18.10 Tlokynka 76.6 18.10  Take-profit +1%
01.11 Mokynka 77.66 02.11 Take-profit +1%

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOTO aHa/in3a 1 aKCnepTHoe 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 YacoBble AaHHbIE.
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7.BTb

Tabaunuya Ne7.1. NpaHuLbl 30H NEPEKYNNEHHOCTU U Nepe-
npoaaHHoOCcTK Ha 30.08.11: BTb

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (14) (12; 26) (5;3) (7; 14)
-2,1 48 -0,05 14 -1
2,1 63 0,05 56 1

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

OTKpbITHE

3akKkpbiTHe oxoa-
LleHa : LleHa A 'D'o
nosuuumn nosuuumn HOCTb, %

01.11 Mokynka 0.0707 02.11 Take-profit +1%

07.11 Npopgaxka 0.0743 07.11 Take-profit 1%
09.11 Mokynka 0.0713 09.11 Take-profit 1%

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOTO aHa/in3a 1 aKCnepTHoe MHeHue: 1) aKc-
neptHoe mHeHue; 2) momentum; 3) RSI; 4) MACD-histogram; 5) stochastic oscillator; 6) price oscillator. 3eneHan 3oHa

3KBMBaA/NIEHTHa PeKoOMeHOaUuun «NOKYyNaTb», XeNTaAa 30Ha - «4epXaTb» UM «B AeHblraX», KPpaCHaA 30Ha - «NpoAaBaTb». é
[na pacyeToB NCNOb3YIOTCA YaCcOBble AaHHbIE. 3
T
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8. TMK HopunbcKuii HuKenb

Tabaunua Ne8.1. NpaHuLbl 30H NepeKyNIeHHOCTU U nepe-
npoaaHHocTM Ha 30.08.11: MK Hopunbckuii Hukenb

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(7) (14) (12; 26) (5;3) (7; 14)
-1,5 40,5 -0,3 22 -0,8
1,8 52,5 0,55 52 2

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

OTKpbITHE 3aKpbiTHe
eHa

nosnuuun nosnuuun

26.10 MNokynka 6275 27.10 Take-profit +1%

01.11 nMokynka 5663  02.11 Take-profit +1%

09.11 TMokynka 5653 09.11 Stop-loss -1%

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOTO aHa/in3a 1 aKCnepTHoe 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 YacoBble AaHHbIE.
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9. Napa espo/ponnap

Tabaunua Ne9.1. NpaHuLbl 30H NEepeKyNNIEeHHOCTU U nepe-
npopgaHHocT Ha 30.08.11: napa eepo/aonnap

Moment. RSI MACD-Hist St. Osc. Pr. Osc.
(14) (12; 26) (5; 3) (7; 14)

-1 34,5 -0,1 8 -0,4

1 48 0,75 92 0,4

Tabauua Ne9.2. KpyroBas guarpamma: caenku,
napa eepo/aonnap

OTKpbITHE I 3aKkpbiTne
eHa
nosunummn nosunummn

07.09 Mokynka 1.4006 07.09 Take-profit 1%
07.09 Mokynka 1.3637 11.11 Take-profit 1%

[arta

LeHa

OCHOBY OLLEHKM COCTaBAAIOT NATb 06LLEN3BECTHBIX MHAMKATOPOB TEXHUYECKOTO aHa/in3a 1 aKCnepTHoe 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 YacoBble AaHHbIE.
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Bollinger band(14;2), noca. 32 yaca
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10. NapameTpbl exxepHeBHOro 063opa

B npeacTasleHHOM exegHEBHOM 0630pe npo-
BeAEH TEXHUYECKUN aHa/IM3, OXBaTbiBatoWMI
OCHOBHbI€ UHAEKCbI U «ronybble GULLKN» poCcCcUi-
CKOTO pbIHKa aKLuit.

E)XegHeBHble 0630pbl OTIMYAIOTCA KPATKOCPOY-
HbIM XapaKTepoM peKoMeHAaLMi, BCce pacyeTbl
npuBeaeHbl B COOTBETCTBUM C YaCOBbIMU TEXHUYE-
CKUMW MHAMKaTOpamu. Mo AaHHOW NpuynHe on-
TUMa/bHbIM ABNSAETCA WCMONb30BaHME [OAHHOTO
0630pa BHYTPU TOProBoM ceccumn. B pearumx cny-
yaAx, Korga 4YacoBble WAN AHEBHble
(oroBapuBaeTca oTAENbHO) TEXHUYECKME UHANKA-
TOpbl NOAAOT CUIbHbIE CUTHAbI, NEPUOA, NPOrHO-
33 yBeAnuymBaeTca 4o Hegenn. Moaenb AaHHOro
o63opa He npegnonaraetT OTKpbiTMe short-
no3unyuid.

AHanu3 akumii nposoautcsa no 20 MHAUKaTopam,
0TOBpaHHbIM Ha OCHOBE 3KCMEepTHOM BbIGOPKMU:
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 (FI); Moving
Average of Force Index; Awesome Oscillator (AO);
Relative Vigor Index (RVI); Accel/Decel Oscillator
(AC); Larry Williams. Mepuoabl CKONbMKEHUA Tex-
HUYECKUX WHOWKATOPOB YCTAHOB/EHbI COrNAcHO
K/1aCCUYECKOM TeOPUM TEXHUYECKOTO aHaAu3a.

MHBecTopam, }Kenawmm Noay4uTb ynpoLeHHoe
npeAcTaBAeHME O TEKYLWEM TEXHUYECKOM COCTOS-
HUW KaXAoro MHCTPYMEHTa, NMPUroamTtca Kpyro-
BaA MOJAENb, COCTOALLANA U3 TPexX KPyrosblX 30H
(3eneHas, kentaa v KpacHas) U LWECTU TOYEK, CO-
€OMHEHHbIX CUTHANbHbIMK  ANHUAMMK. KacaHue
CUTHa/IbHON NIMHWEN 3e/IeHOM 30Hbl 3KBUBA/IEHT-

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

HO PEKOMEHOALMU «MOKYMaTb»; KEeATON 30Hbl —
«AepXaTb» UAN «B LEHbrax», KPAacHOW 30Hbl —
«npoaaBatb». OCHOBY OLEHKW COCTaBAAOT NATb
06LWW,en3BeCTHbIX WHAUKATOPOB TEXHUYECKOro
aHanM3a U 3KCNepTHOe MHeHMue, COOTBETCTBYHO-
WMe Wectn Touykam: 1) sKcnepTHoe MHeHwue; 2)
momentum; 3) RSI; 4) MACD-histogram; 5) sto-
chastic oscillator; 6) price oscillator. Ona yaobcTea
BblYMCNEHMK noOKasatenan momentum, MACD-
histogram u price oscillator HopmunpoBaHbl cooT-
BETCTBYIOLWMMMN CrIAKEHHBIMW 3HAYEHUAMM LEH.
MapameTpbl BbICTaBAEHNA PEKOMEHZAUMM No na-
TM NEepPeYncIeHHbIM Bbllle MHAMKATOPaM yCTaHaB-
NINBAOTCA pa3 B ABa MecALA Ha OCHOBe MpoLec-
COB ONTMMM3auMM Ha nepuoge oT 6 go 10 meca-
LeB ¢ nomolubto cuctembl AMI Broker un akcnept-
HbIX OLLEHOK (cM. Tabnuubl NapaMeTPOB ANA KarK-
O0ro MHCTPYMEHTA).

0O630p PuKCHpyeT 3HAYEHUS MHAMKATOPOB Ha
onpeaeneHHbli MOMEHT BpemMeHU (B 60bLINH-
CTBE C/ly4aeB LieHbl 3aKPbITUA Ha KOHew, npeablay-
el ToproBoi ceccuun), Takum obpasom, B Teye-
HMEe NPOrHo3MpyemMon TOProBOM CECCUWM CUTHASbI
OTAEe/bHbIX MHAWKATOPOB (B Hambonblielh crene-
HW TeX MHOMKATOPOB, YbM NEPUOAbI CKONbKEHUA
HauMeHbLUME) MOTYT U3MEHWUTLCA B MPOTUBOMO-
JIOKHYIO CTOPOHY, MOB/AUAB Ha PEeKOMeHAALMUI0
TeKyueit Toprosoi ceccuun. C Leibio MOHUTOPUH-
ra JaHHbIX PEKOMEHAALMNA, B KOHLE KOMMEHTa-
pueB nNpuBOAATCA AaHHbIe NO COBEPLUEHHbIM
(BMpTyanbHbIM) caenkam 3a Becb nepuog, npeapl-
OYWNUX TOPTrOBbIX CECCUI C MOMEHTa NoCNefHero
06HOBNEHUA NapaMeTPOB MHAMKATOPOB. Ans cae-
NIOK yCTaHaBAMBalOTCA NMMUTbI stop-loss u take-
profit Ha ypoBHe 1%(13-3a renoB mexay LeHamu
OTKPbLITUA M 3aKPbITUA NpeaplayLLero AHA A0X0o4-
HOCTb CAE/NIOK MOXKET OT/IMYATbCA OT YKa3aHHbIX
YpPOBHelt).

EXXEAHEBHbIA AHA/IMTUYECKMIA OB30P 2011-11-15
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11. MNamAaTtKa nHBecTopy

a) Price Oscillator

C MaTemMaTU4ecKol To4KKM 3peHua Price Oscilla-
tor (LeHOBOWM OCLMANATOP) OTParKaeT pasHULy
MeXAay ABYMA CKOMb3AWUMU CPeaHUMM C Pas3any-
HbIMW Nepuogamn ycpeaHeHus. bonee 6bicTpan
CpeaHas OTC/IeKMBAET pPe3Kue AMHaMUYecKue
M3MEHEeHMA LeH, B TO BPemMa Kak Mea/eHHas
cpeaHan cneayeT 3a A0/ITOCPOYHbIMU TeHAEHUMA-
MU,

b) Momentum

MH,DMKaTOp Momentum (Temn ABukeHuA) xa-
paKTepM3yeT CKOPOCTb M3MEHEHUA UeH Ha
OaHHbIN nepuog BpemeHn. CUrHabHbIM YPOBHEM
0191 MHOMKATOpa AB/IAETCA Hy/NEeBas JIMHWUA: ecan
LeHbl He u3meHaTca, Momentum KoHcoMAMpY-
€TCA Ha HY/NeBOM YPOBHE, MPU YCKOPAIOLWEMCSH
pocTe ueH iMHua Momentum CTPeMMUTCA K MaKCh-
MYMY; NPWU CTPEMIEHUN UHAMKATOPA K JIOKa/IbHO-

c) Stochastic Oscillator

HounKkaTtop Stochastic Oscillator

(cToxacTnyeckuit ocUMNNATOP) OTpaXKaeT pac-
NOJNIOXKEHME TEKYLLEN LiEeHbI 3aKPbITUA OTHOCUTE/Ib-
HOM HU)KHEM rpaHMLbl LLEHOBOrO AManasoHa, ycra-
HoBwmBLerocs 3a nocnegHue N TOproBbIxX gHEN.

B KauyecTBe CMrHa/NbHOM NIMHUKM BbICTYNaeT CKOJb-
3AW,asA CpeaHAA OT OCHOBHOM IMHWUK OCUMANATOpPa.

CurHansbl K NOKynkKe:

Hauyano ntoboro TpeHaa cONpoBOXKAAETCA PaACXO-
KOEHUEM JIMHUKM, OTpaxkas PoOCT WAM nageHue
Price Oscillator. Ons ¢dopmnpoBaHus curHanos
MCMO/Ib3YIOTCA YCTAHOBJ/IEHHbIE MOPOrM MepeKyn-
JIEHHOCTU U NepenpoaaHHOCTU, NepeceyeHne Ko-
TOopbIX AnHKUen Price Oscillator nogaet cooTtseTcT-
BYIOLLME CUTHAJIbI K MOKYMKE UM NPOoSaKe.

MYy MWHMMYMY, HabniogaeTca 3amegnstouieecs
nageHue UeH.

CurHan K nokynke: niMHmMa Momentum nepecekaet
HY/1eBOW YPOBEHb CHU3Y BBEPX.

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

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

2) WHWA OCUMANATOPA NepeceKkaeT CUTHasIbHYHO
JIMHUIO CHU3Y BBEPX.

CurHanbl K npoaarke:

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

2) WHWA 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 coboi PasHOCTb MeXAy
OBYMSl SKCMOHEHLMANbHBbIMU CKOJb3AWMMWN Cpej-
HUMM C PasHbIMK Nepuodammn ycpegHeHus. MyHK-
TUPHAaA WM CUTHaNbHAA NIMHUA ABAAETCA JKCMO-
HeHLUManbHOW CKoNb3ALLeNn cpegHelt (9 nepmoaos)

e) MACD-Histogram

ﬂﬂﬂ OLLEHKM OTKNOHEHMA UHAMKaTopa MACD ot
CUTHANbHOM JIMHAM MPUHATO WCMONB30BaTH

OT OCHOBHOM IMHUU U CAYKNUT ans GOpPMUPOBaHMA
OCHOBHbIX CUTHA/IOB 3aK/IIOYEHUA CAE/IOK.

CUrHan K MOKYMKe: MHAMKATOP HaxoaMTCA HUKe
HY/1€BOrO YPOBHA, NPU 3TOM OCHOBHAs JIMHUA Me-
peceKaeT CUrHaIbHYHO CHMU3Y BBEPX.

CUrHan K NpoAake: MHAMKATOP HaxoAWUTCA Bbiwe
HY/EBOr0 YPOBHS, OCHOBHAA /IMHWUA WMHAMKaTOpa
nepeceKaeTt CUrHasIbHYH CBEPXY BHU3.

ructorpammy MACD. Yem 6onblue 3HaYyeHUe ruc-
TOrpammbl, Tem 60/1bLINI NOTEHUMAN UMeEeT
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NOJIOKUTE/IbHBIN TPEHA, U HAaobopOoT, YeM HUKe
rmcTorpamma, Tem 6onblMn 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 npepcrasnseT cobon gonto
CPeAHUX NOJIOMKUTEIbHbIX MPUPOCTOB BO BCEX MPU-

g) Directional Movement (DM)

M HAMKaTopbl +DM 1 -DM (Directional Move-
ment — HanpaBfeHHOEe W3MeHeHue) oTcne-
YKMBAIOT MONOKUTENbHbIE (MHMA +DM) 1 oTpuua-
TenbHble (AnHMA -DM) nameHeHuns ueH. Obe au-
HUW MHAMKATOPaA HaxoAaTca B npotuBodase, Npu
3TOoM ecnm mHua +DM yctpemumnach BBepx, TO Ha
pblIHKE MPUCYTCTBYET MNOJIOXKUTENbHANA ANHAMMKA,
nageHne Ha pbiHKe ByAeT conpoBOMKAATbLCA POC-

h) Average Directional Movement (ADX)

ﬂﬂﬂ U3MEPEHUA CTEMEHW PACXOMKAEHNA KPUBbIX
+DM 1 —DM u1cnonb3yoT OTAENbHbIN MHAWKA-
Top — ADX. J/lIuHna ADX npeactasnset coboit abco-
JIOTHYIO Pa3HOCTb MeXAy MHAMKaTopamu +/-DM.
JInHma ADX cTpemuTca K MakcMmymy npu atoboi

i) Bollinger Bands (BB)

I-I onocbl bonnnuHgkepa (Bollinger Bands) obpa-
3YlOT LLEHOBOW KOopwuaop A1s OAHHOW KOTu-
POBKW. BepxHAA M HWKHAA TpaHWUbl Kopuaopa
W3MEHSIOTCSA B LUMPWUHE B 3aBUCMMOCTU OT

j) Percent of Resistance (PCR)

M HauKkaTtop PCR (Percent of Resistance — npo-
LEHT CONPOTUB/IEHUSA) OTPAXKAET PACTIONONKE-
HME TeKylen LeHbl 3aKpbITUA OTHOCUTE/IbHOM
BEPXHEN rpaHuLUbl LEHOBOro AManasoHa, yCTaHo-
BuBLIerocs 3a nocnegHne N gHen. B kayectse N
NPUHATO BpaTb CEMUAHEBHbIN NHTEPBA.

k) Alligator

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

TeNbHOro TpeHAaa.

poctax ueH. JIMHMA WHOMKATOpa W3MeEHAeTca B
npegenax ot 0 go 100% .

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

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

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

Ecav nMHUKM nHgmkaTopa Ha rpaduke TecHo nepe-
naeTeHbl, TO AMHAMMKA HA PblHKE HeonpeaeseH-
HasA, U LLEeHOBOM AManasoH OrpaHUYeH LLEHOBbIM
KOPUAOPOM.

MamaTka nHBECTOPY

BbIPaXXEHHON AMHAMMUKWU, OOQHAKO WMHAMKATOP He
pa3nNyaeT NONOXKUTENbHbIE U OTPULATENbHbIE
TEHAEHUMMU, @ CAYKUT 014 OLEHKM noTeHumana
TeKyLero TpeHaa.

BOMIATU/IBHOCTU PbIHKA U CAYXKAT PEKOMEHOYEMbI-
MW YPOBHAMM NOAAEPNKKM U CONPOTUBNEHUA, MO-
YT NPUMEHATBCA A9 PA3MELLEHWUA CTOM 3asaBOK.

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

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

CUHAA AWHUA (4eNtoCTb) - NPOCTas CKONb3ALWan
cpeaHss MnocTpoeHHasa no 13 Toprosbim nepuo-
Oam; 2) KpacHaa NnHUA (3y6bl) - NpocTaa CKONb3sA-
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LLan cpegHAs NOCTPOEeHHas No 8 TOProBbIM Nepuo-
nam; 3) 3eneHas nMHUA (rybbl) - NpocTaa CKONb3sA-
LLan cpegHasa NOCTPOEHHas No 5 TOprosbimM Nepuo-
Aam. MpenumyL,ecTBoM AaHHOro OCUMNNATOpa AB-
naeTcsa ABOMHOWN curHan. Mepsblit CUrHaN K NOKyM-
Ke dopmupyeTcs, Korga 3eneHas IMHUA NepeceKa-
€T KpacHyl0 CHM3Yy BBepX, a BTOpbIM, NoATBep-

I) Commodity Channel Index (CCI)

M HauKkatop CCl (Commodity Channel Index -
WHAEKC TOBApHOro KaHana) OTParKaeT OTK/O-
HEHWe cpedHel UeHbl 3a TOProsbld nepuog ot
CKONb3AWeln cpegHen. Ecamn, ycpegHeHHana no Te-
Kywiemy 6apy, ueHa HaxoamMTcA Bbllle CKO/b3ALLEN
cpenHen, To Ha pbiHKe chopmMMpPOBaNCa BOCXOAA-
WKW TpeHZ, Npu OTpMLATE/IbHOM TPEHAE LeHa

m) Rate of Change (ROC)

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

n) Kairi (KRI)

M HaukaTtop KRI (Kairi - Kanpwu) — oTparkaet cTe-
NMeHb OTKNOHEHUS LEeHbl 3aKPbITUS OT CKOJIb-
3dWen cpeaHelt. Yem cunbHee LeHa 3aKpbITUA
onepekaeT cpefHee 3HaYEHME, TEM BblpaKeHHee
Up-TPEHA, ec/iM NOCNEAHAA LEeHa OTCTaeT OT cpes-
Hel, TO AMHAMMKa pPblHKA Bblpaykaetca down-
TPEeHOoM.

o) Force Index (FI)

M HouKkatop Fl (Force Index — WUHaekc Cunbi)
OTpakaeT HaCTPOeHMe Y4YaCTHUKOB TOProB.
Yem cunbHee MHAEKC CTpemuTtca Beepx, Tem 60-
/lee MOJIOKUTENIbHO HaCTPOEHbl UTPOKKU, ECN Ke
60/1bLIMHCTBO Y4aCTHUKOB TOProB OPUEHTUPYIOTCSA
Ha MOHWMMKEHWe, TMCcTorpaMma MHAEKCa CTPEMUTCA
K MUHUMYMY.

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

MepBbiM CUTHaZIOM K npogaske byner nepeceve-
HUe 3e/IeHOM JIMHMEN KPacHON CBEpXY BHU3, U
NOATBEPKAAIOLWMIA CUTHAN MHAMKATOP NOAACT MpK
nepeceyeHne 3e/1eHOM JIMHUEW CUHE CcBepxy
BHU3.

OMYCKAaEeTCA HUXKEe CKO/Mb3Allei cpenHewn, ysoaA
JIMHUIO MHAMKATOPA HUXKE HYNEBOTO YPOBHA.

CurHan Kk nokynke: nmHma CCl nepeceKkaeTt Hyne-
BOW YPOBEHb CHU3Y BBEpPX.

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

MpaBuna Mcnonb3oBaHUA WHAMKATOpa Ccleayto-
wme: yem Bbiwe ROC, Tem 6onee nepeKkynsieH pbi-
HOK; Yyem HmKe ROC, Tem Bbille BEPOATHOCTb BOC-
Xo4ALlen TeHAEHUNMN.

CurHan Kk nokynke: nmHua KRI nepecekaet Hyne-
BOW YpPOBEHb CHM3Y BBEpX, IM60 Korga MHAMKaTop
HaxogmuTcsA HuKe —1 (30Ha NepenpoaaHHOCTM) M
coBepLIaeT pPa3BopoT K cepeamHe.

CurHan Kk npogaxe: nmHua KRl nepecekaet Hyne-
BOW YpPOBEHb CBEPXY BHU3, MO0 KOrga MHAMKATOP
HaxogmuTcs Bbiwe +1 (30Ha NepekynneHHOCTH) U
COBEpLUAET PAa3BOPOT K CEPEAMHE.

CurHan K nokynke: Fl yxoaut B MMHYC npun BOCXO-
AAlWeN TeHAEHUNMN.

CurHan K npogaxe: Fl nogHumaeTtca B naC npwm
HUCXOAALLEN TeHAEHUNN.

p) Moving Average of Force Index (MA Fl)

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

3TOI Le/Iblo YacTo UCMO/b3YHOT NPOCTYHO CKOJb3A-
LLYIO CpeHIo NO 3Ha4YeHuAM nHaekca Fl.
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Kak u npoctoi ocumnnatop, MA(FI) HaunHaeT pac-
™M, Korga 6GO0/IbLUIMHCTBO YYaCTHUKOB OTKPbLIBAIOT

q) Larry Williams (%R)

M HauKaTop %R (Williams’ Percent Range - npo-
UEHTHbIW AuanasoH Busbamca) oTparkaer
pacnosioXKeHne TeKyLel LeHbl 3aKpbITUA OTHOCU-
TE/NIbHO MaKCMMa/IbHOM LeHbl 3aKpbiTUS 33 Mo-
cnegHune N gHel.

r) 5.18. Awesome Oscillator (AO)

M Houkatop AO (Awesome Oscillator -
«BHYLUQIOLWMI CTPax» OCLUANATOP) XapaKTe-
pU3yeT pasHOCTb MeXay ObICTpol CKo/b3ALleln
cpeaHeit (no 5 6apam) u megneHHon (no 34 6a-
pam). Yem Bblle 3HaYEHUE OCUMNNATOPA, TEM
CUNbHEe NONOXKUTENbHAA ANHaMKKa. Mpu cpeaHe-

s) Relative Vigor Index (RVI)

M HauKkaTtop RVI (Relative Vigor Index - nHaekc
OTHOCUTE/IbHOM «MOLLHOCTU») OTpa’kaeT pas-
HULY MEXAY LLeHOWN 3aKpbITUA U LLeHOW OTKPbITUSA.
Mpw pacTywem pbiHKe, KaK NPaBuIo, LieHa 3aKpbl-
TUS TOProBOro NepuvoAa Bbille OTKPbLITUA, YTO OT-
pakaeTca poCTOM MHAMKaTopa. MaaeHue pbiHKa
XapaKTePU3YETCA CHUMKEHUEM IMHUN UHOMKATOpPA.
B KauyecTBe CUrHanbHOW IMHMM UCNONb3YEeTCA NpPo-

t) Acceleration/Deceleration (AC)

M Haomkatop AC (Acceleration/Deceleration -
yCKOpeHue/3amen/ieHe) oTpakaeT pasHuLy
mexay nHamkatopom AO M CKoMb3ALLeN cpeaHen
SMA(AO,5). Takum obpasom M3mepseTca ycKope-
HUE UK 3ameaNeHNE TEKYLLEN ABUKYLLEN CUNbI.

OJIMHHbIE MO3UUMKU, U MadaeT MpPU HeraTMBHOM
HacTpOe UTPOKOB.

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

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

CPOYHOM OTPULATENBHON TEHAEHUMU 3HaYeHue
OCUMNAATOPA YXOAUT B MUHYC.

CurHan K nokynke: imHMa AO nepecekaeT Hy/1ieBOM
YPOBEHb CHU3Y BBEPX.

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

CTaf CKOJMb3AlLAA CPeaHss, ycpeAHeHHas no 5
nepuoaam.

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

CWrHan K npojaske: JIMHUA OCUMANATOPA nepece-
KaeT CUTHA/IbHYIO IMHUIO CBEPXY BHUS.

CurHan K nokynke: namHma AC pgocturaeTt cBoero
NIOKaNIbHOr0 MUHUMYMA.

CurHan K npopaxke: amHma AC gocturna oyepen-
HOro MaKCMMyMa W pPasBepPHYacb BHMU3.
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HacToAwwmi oTHeT 1 copepKallanca B Hem MHOOPMALLMA ABAAETCA UCKAUUTENBHOM cobcTBeHHOCTbIO UK «EBpOodUHaHChI». He-
CaHKLVMOHMPOBaHHOE KOMMpPOBaHWe, BOCMPOU3BEAEHNE U PACNPOCTPaHEHWe AaHHOW MHPOopMaLmm 6e3 nMcbMeHHoro paspelexuns UK
«EBpodMHaHChI» 3anpeLeHo.

MK «EBpOdUHAHCBI» HE HECET KaKOM-MbO OTBETCTBEHHOCTM OTHOCUTE/IbHO NtO6bIX NOCNEACTBUI B pe3y/ibTaTe UCMO/Ib30BaHMA
MHGOpPMaLMKM, comepsKaLlerics B AaHHOM aHannTUYeckom otyete. MK «EBpodUHAHCHI» He AaeT rapaHTUii OTHOCUTE/IbHO MOJIHOTbI U1
[OCTOBEPHOCTU NPUBELAEHHON B HAacTOALLEM OTYeTe MHPOPMaLMKU. HacTOALLMIA OTYET COCTaB/IEH Ha OCHOBE MHMOPMALLMK, NOAYYEHHOM
13 odULMaNbHBIX UCTOYHUKOB, HALEKHOCTb U LOCTOBEPHOCTb KOTOPbIX 06LLENPU3HaAHHDBI. Bca MHbOpMaLms, cofeprallasnca B JaHHOM
OTYETE, HU NPY KAKMX YCIOBUAX HE MOMKET PACCMATPUBATLCA KaK NPea/IoKeHNEe UM PEKOMEHAAUMA K MOKYMKE UM MPOAAXKE LEHHbIX
bymar, npeaoctaBieHne rapaHTuii Uam obeLaHnin OTHOCUTENIbHO ByAYLLMX U3MEHEHWUI HA PbIHKE LLEeHHbIX Bymar U AeMCTBUN SMUTEH-
TOB AaHHbIX LeHHbIX 6ymar. 3a NnocnecTBMA 0ObIX pelleHni, MPUHATBIX Ha OCHOBE HacTosALero otyeTa, MK «EBpoduHaHCbI» OTBETCT-

O
Bepcua 2011-11-15/ 17:16:18 - - . . - . .

BEHHOCTU He HeceT.




