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ExxeqHeBHbIN 0630p pblHKa akuummn

KomMmeHTapu no pbiHKY akLun

B naTHULY amepukaHckue hOHOOBbLIE MHAEKCHI 3aBEpLUMM TOPrn
HebonbLIMM POCTOM. YYaCTHUKM pbiHKA NPOUrHopupoBanu cnabyto
MakpoCTaTUCTUKY, MOKa3aBLLUYIO CHIDKEHWE Npoaax Xunbs Ha
nepBNYHOM pbiHKE 3a deBparnb Ha 1,6% Ao ypoBHSA 313 ThIC. -
MUHUMYM C OKTSOpsi NpoLunoro roga. HenpuatHoe ObicTpoe nageHue
KOTUPOBOK akLmii Apple (¢ $597 oo $542) n GeicTpoe nx
BOCCTaHOBIIEHUE UrPOKaMu, MO CYTU, TOXE OCTarocb He3aMe4YeHHbIM.
WHpgekc BonatnnbHocTh VIX (MHAEKC cTpaxa) BepHYNCs K
MUWHMMarbHbIM YPOBHSIM nocnegHux mecsues (14,8 n.). OgHako
npakTuka nokasbiBaeT, 4To nogobHele flash crash nponcxogat He
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O030p pbiHKa

B nsiTHMLY amepurkaHckue GOHAO0BbIE UHAEKChI 3aBEPLLNIN TOPTU HE6ObLINM
POCTOM. YU4aCTHUKM pbIHKa MPOVIHO pUPOBaan cabyto MakpoCTaTUCTHKY,
MoKa3saBLLy o CHUXXEHWE MPOAa XWU/Ibsi Ha NepBUYHOM pbiHKe 3a peBpasib Ha 1,6% A0
YPOBHS$ 313 ThIC. - MUHUMYM C OKTSOp A Mpownoro roga. HenpusaTHoe bbicTpoe
najeHue KoTupoBok akuui Apple (c $597 A0 $542) 1 6bICTPO e MX BOCCTaHOBEHME
MrpoKaMmu, No CyTh, TOXe 0CTa0Cb He3aMedeHHbIM. VIHgekc BonaTuabHocTn VIX
(MHAeKC CTpaxa) BEPHY/ACH K MMHUMa/IbHbIM YPOBHAM MOCAeAHUX MecsLeB (14,8 n.).
OpHako npakTuKa nokasbiBaeT, 4to nogo6bHble flash crash npovcxogaT He npocTo Tak
M KOTMPOBKM MOYTH BCETAa BO3BPALLAIOTCSA K 0603HaYeHHBIM MUHMMYMaM. MpocTo
celyac, HakaHyHe KOHLLa 04 HOr0 U3 CaMbIX YA a4H biX KBAPTaJIOB, aMepUKaHCKMe
$OHAbI He XOTAT MOPTUTL cebe NokasaTesn, NO3TOMY U CTPEMSTCSH COXPaHUTb
61p>KeBble MHAEKChI HA AOCTUTHYTbIX YPO BHSIX.

CuTyaums Ha BaJIIOTHOM pblHKE B HaYasle HeJe M O THOCUTE/IbHO cTabuabHas. Mapa
EUR/USD coxpaHsieT no3uu1m Bo3/ie MakCMMYyMOB KOHL@ NPOLLJIOA Heen —1,3260.
LleHbl Ha HedTb B MATHULLY BEYepOM B3J/1€TE/IM MOYTU Ha $3 Ha COOBLLeHNM O
COKpaLLeHNM NOCTaBOK HepTn 13 MpaHa Ha 300 TbiC. 6app. B CyTKM Kak OTBETHa
y>KecToYeHWe CaHKL M MPOTUB CTPaHbl B LeISIX MPUHYXKAEHUA CBEPHYTb A4EPHYIO
nporpammy. K Havany Hegeam cMTyaLmnsa C KOTUPOBKaMM «4€PHOro 30/10Ta»
cTabunmsmposanack v Brent TopryeTcs Bo3sie ypoBHs $125/6app. JAuHamunka
a3naTckux GOHAOBbLIX MHAEKCOB B MOHeAesIbHUK pa3HononspHas: Nikkei +o,34%;
Kospi -0,62%.

Takum o6pasom, BHELLHMIN GOH K CErogHsILLIHEMY OTKP bITUIO TOProB MOXHO Ha3BaTb
HeWTpasIbHO-MO3UTUBHBIM. B MATHULY Mbl YBUAE/IN CUbHOE 3aKPbITHE AHS Ha HaLWX
6upxax. Haexkc MMBB 0603HauM CMBbHYIO NOAAEPXKY Ha YPOBHE 1520 M., @
3aKpbITWE COCTOSANOCH BblLle CONPOTUB/EHUS 1540 M. CTOUT M X AaTb AaNbHeNLero
BOCCTaHOBJ/IEH Vsl pbiHKa? Be3ycnoBHO, pe3knin NogbeM B NATHULY BE4EP OM O4eHb
HaMOMWMHa 3aKpbITUE KOP OTKMUX MO3ML MM MO aKLUSAM U dblodepcam, OTKPbITbIX paHee.
TeM He MeHee, Mbl XAEM Ja/lbHeMNLero pocTa pbiHKa CerogH . bamxanwmve yposHu
conpoTmBaeHus no nHaekcy MMBB pacnosioxeHbl Ha 0OTMeTKax 1560 1 1570 M.
AKKYypaTHbIE NMOKY MKW IMKBUAHBIX ByMar Ha BOIHAX JIOKaIbHbIX CHUXEHWUI, Ay Malto,
NpuHecyT NpubbI/b K CEpeAnHe 3TON Hegenn. B cBsA3M ¢ TeM, UTO B 3TU BbIXOAHble
EBpona nepeluna Ha IeTHee BpeMsi, NepBble Yacbl TOProB Ha HalleM pbiHKe by aeT
NpoxoAuTL Bonee akTUBHO.

CerosHs 10-00 B [epMaHUM BbIXOAAT AaHHbIE MO PO3HWYHbIM Mpogaxam 3a ¢pespasb.
B 12-00 byaeT onybavkoBaH deBpanbCkmii UHAEKC Ae10Bbix HacTpoeHui IFO no
'epMaHuu. B 16-30 BbIXOAUT MHAEKC S3KOHOMUYecKoM akTMBHOCTH QPB Yukaro. B 18-
00 6yayT 0nNy6IMKOBaHbI f@aHHbIE MO KOMYECTBY He3aBep LUEHHbIX CAE/I0K NO Mpogaxe
ZAOMOB 3a peBpab
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Poccumnckmm pbliHOK akumm

Tukep UeHa 3akpbitus, $ A PTC A MMBBJ6bem Ha PTC, $ O6bem Ha MMBB, $ KanuTtanusaums, m$

TNBP

BANE
GAZP
LKOH
NVTK
SNGS
SNGSP
TATN
TRNFP

MSRS
OGKB
OGKC
OGKE
MSNG

MTSS
RTKM

AVAZ
KRKO
SVAV

VSMO
MAGN
CHMF

SBER
PRIM |

APTK
PKBA
VRPH
DIXY
MGNT
GRAZ
PHST

KZOS
AKRN

UKUZ |

3,440 | 0,00% @ 0,00% 97394 51 590
HedTb 1 ras
60,000 | 0,00% = 0,00% 134 000 10 210
6,750 | 0,00%  0,00% 67 500 159 796
64,700 | 0,00% = 0,00% 323 500 55 031
14,150 | 0,00% = 0,00% 226 400 42 964
1,110 | 0,00%  0,00% 55 500 39 656
0,715 | 0,00%  0,00% 71500 5507
6,970 | 0,00%  0,00% 519 000 15 185
1941,000 @ 0,00% 0,00% 135 870 3018
dnekTpo3HepreTuka
0,054 | 0,00%  0,00% 53 500 2 606
0,029 | 0,00%  0,00% 574 500 1697
0,043 | 0,00%  0,00% 5313 2018
0,076 | 0,00%  0,00% 53 920 2671
0,063 | 0,00%  0,00% 308 920 2484
TenekomMmyHuKaLuu
7,950 | 0,00%  0,00% 238 500 16 428
4,926 | 0,00%  0,00% 19 063 14 498
MawunHocTpoeHue
0,820 | 0,00%  0,00% 24 600 1138
0,400 | 0,00%  0,00% 18 000 85
16,000 | 0,00% = 0,00% 8 000 548
MeTtannyprus
185,000 | 0,00%  0,00% 78 150 2133
05502 | 0,00%  0,00% 210 226 5610
14,727 | 0,00% = 0,00% 47 641 14 840
BaHku
3415 | 0,00% @ 0,00% 687 500 73719
TpaHcnopT
0,105 | 0,00%  0,00% 7 350 84
MoTpebuTenbLCKUn pPbIHOK
1,500 | 0,00% | 0,00% 75 000 158
48,400 | 0,00%  0,00% 37 462 7343
31,500 | 0,00%  0,00% 63 000 315
12,900 | 0,00% = 0,00% 52 374 1609
131,000 | 0,00%  0,00% 73310 11 656
0,997 | 0,00%  0,00% 199 825 158
60,300 | 0,00% = 0,00% 12 060 2279
HedTexnmusa n HedprenepepaboTka
0,120 | 0,00% = 0,00% 6 000 214
XvuMuyeckasi NPOMbILUIEHHOCTb
43362 | 0,00% = 0,00% | 59 015 2 068
Yronb
81,500 | 0,00%  0,00% | 79 125 2943

UcmoyHuk: PTC, Bloomberg
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MpencTaBneHHas uHgopmaums 6asmpyeTcsi Ha JOCTOBEPHBIX UCTOYHUKAX.

TeMm He MeHee, coepXaHne faHHOro aHanUTUYeCcKoro 063opa MOXET UCMOMNb30BaTLCS TONMbKO B MHADOPMALIMOHHBIX LIEMSIX.
OAO "MK "Mpocnekt" n OAO "VIK "Ain T MHBECT" He HECYT OTBETCTBEHHOCTU 3@ TOYHOCTb NMPEeAOCTaBMNEHHbIX AaHHbIX.
[aHHbIA AOKYMEHT He SBRSIETCS NPeANioXKeHNeM Ha NOKyMKY UK NPOAaxXy Kakux-nubo LieHHbIx Bymar.

OH TaKke He SIBMSIeTCs pEKOMeHAUMEN Ha MOKYMKY UMW NPOAAXY LEHHBIX BGymar, yNOMsHYTHIX B OTHETE.
KomnaHuy 1 ee coTpyaHUKM, BKIOYas TEX, KTO FOTOBWI 3TOT OTYET, MOTyT MMETb MO3ULMK, a TaKKe MOKynaTb Y NPOAaBaTh LiEHHbIE Bymary yNnoMsHyTbIX B OTHETE KOMMaHWIA.

MHBecTupoBaHue B cTpaHax CHI ABnseTcs UCKNIOYUTENBHO PUCKOBAHHBLIM, NO3TOMY MHBECTOPbI AOJI>)KHbI CAMOCTOATESIbHO TUWaTeslbHO npopaboTaTtb CBOE peLueHue.

Bce npaBa Ha AaHHbIN aHanuTUYeckuin oT4eT npuHaanexar bpokepckon rpynne "An Tu UHBecT - MNpocnekT”.
MepeneyaTka LEMNUKOM MW OTAENBHLIMU YacTsIMK 6e3 CChINkV Ha KOMNaHUW He JomnycKaeTcs.




