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NHpekchbl
HasaHue 3HayeHue %10 %M %lr
DJIA 29101 1,59% 10,11% 10,22%
5 SP500 3581 154%  947%  22,36%
©  Nasdaq 12056 0,98% 12,20% 51,41%
Russel 2000 3957 0,87% 7,56% 6,52%
«© EuroStoxx50 3376 1,13% 5,15% -2,76%
E FTSE100 5969 0,54% 0,73% -18,42%
§ CAC40 5112 1,60% 5,19% -8,40%
DAX 13377 1,01% 7,55% 10,79%
= NIKKEI 23466 0,94% 7,08% 12,74%
E HANG SENG 25008  -0,45% 2,13% -1,98%
CSI300 4817 -0,55% 3,17% 25,87%
Cektopa S&P500 %
ut 0,92%
3npaBooXxpaHeHue 2,09% -
Heupknmyeckve notpe6 Tosapos 190% -
Luknmyeckre notpe6 Tosapos 1,24% -
®uHaHcs! 1,50% -
Hepagwxumocts 2,24% -
KoMMyHMKayum 2,19% -
NpoMbiwwne HHocTL 1,63% -
Chipbe 1 MaTepuansi 2,28% -
JHepreMka ‘ -0,42%
KoMMyHabHbie ycyru 3,12% -

Ton-3 pocta u napeHus S&P500

Axuun ?61 AeHb Tukep
DXC Technology Co. 11,6% SN DXC
Brown-Forman Corporation Class B 10,0% BF.B
Lam Research Corporation 6,5% _ LRCX
Apache Corporation -i -3,5% APA
Marathon 0il Corporation -i -3,8% MRO
Diamondback Energy, Inc. -i -5,6% FANG

Toeapbi v BanioThi

HasBaHue 3HaveHue %10 %M %lr
Heds, BpeHt 44,43 -2,52% 2,61% -26,48%
3onoto, $/yHumo  1934,40 -1,72% -1,45% 27,34%
WHpekc fonnapa 92,85 0,55% -0,54% -6,14%
Eepo/donnap 1,18 -1,03% 0,13% 7,96%

Lonr v BonatunebHocTb

HasBaHue 3HaueHune nn,14 nn,iMm nn,1r
[Nox 10-n UST 0,64 0,04 0,19 -0,57
[Nox 2-n UST 0,13 0,17 0,36 0,91
Cnpeg 2/10 24,24 0,00 0,00 0,04
VIX 26,57 0,02 0,09 0,40

Bee paHublie Ha 15.00 MCK
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AmepukaHckui ppiHok Ha  03.09.2020

NPUBIMXKEHWE BAKUMHALIMW NPUOAET YBEPEHHOCTb «BbIKAM»

PbIHOK HaKkaHyHe:

AMepMKaHCKVe MHAEKCHl 3aBEPLUMAN TOPrA 2 CEeHTSBPS Ha MaxopHoW Hote. S&P
500 n NASDAQ thu1HMLLMPOBany Ha PekopAHbIX YPOBHSAX, NOAHABLUMCH Ha 1,54% n
0,98% cooTteeTcTBEHHO. MHAEKC LUMPOKOro phiHka ocTaHoBMAca Ha otMeTke 3580,8
nyHkta. Dow Jones npubaswn 1,6%. WHBECTOPbI NPOMIHOPMPOBaNM CMELIaHHYH
MaKpOCTaTUCTUKY, COCPEAOTOUMB CBOE BHMMAHWE Ha HOBOCTSIX O CPOKax BbIBOAA Ha
PbIHOK BakuUWHbl 0T COVID-19, a TakxKe 0 NPOLOMKEHNM NEPErOBOPOB OTHOCUTESNBHO
HOBOW NPOrpamMMbl IMCKaNbHbLIX CTMMYNOB. JInaepamu pocTa no UToraMm BYepallHUX
TOProB CTa/M CEKTOpa KOMMyHanbHbIX yenyr (+3,1%) v Hepsmxumoctn (+2,2%). B
yucne oTcTaowmx okasanucs UT (+0,9%) v snepretnyeckun cextop (-0,4%).
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®biouepc SP500 3 568,00

CerogHs Ha MwvpoBbIX  (DOHAOBLIX MJOLWaAKax NpeobnagalnT  NO3UTUBHbIE
HacTpoeHus. [oKkynaTenbCKy aKTMBHOCTb CTUMYNMPYHOT HOBOCTM O CKOPOM Havane
BakuUMHaupm ot COVID-19. LleHTpbl N0 KOHTPOMo M npodmnakTvke 3aboneBaHWn
CLUA yBegomMmnv pyKoBoAMTENEN MEAULMHCKAX OPraHn3auyin 0 TOM, Y4TO BaKUVHbI
ONS MeAMLMHCKMX pabOTHWKOB M ApYrvX KaTeropuii crneumanncTos, Ybst paboTta
CBSI3aHa C MOBBIWEHHLIM PVCKOM  3apaXXEHWsi KOPOHaBMPYCOM, MOryT CTaTb
[OCTYNHbl B KOHLUE OKTSOPS MM Hadane Hosbps. 3TO NOBbILAET BEPOSITHOCTb
YCKOPEHHOr0 0100pEHNS BaKUMHBI.

PocTy cnocobeTByOT TakKe HOBOCTM O MPUHATUM CTUMYIUPYIOWEN 3KOHOMUKY
nporpammbl 06bemoM 100 Mnpa espo Bo PpaHumm 1 cooblleHmst ob oaobpeHun
naptmen AHrensl Mepkenab WMHUAUMATUBLI  YBEAWMYWTL  BHOMXKETHLIN - AeduumT
l'epMaHum B 2021 rogy Ans pacluvpeHns Mep NOAAEPXKKY ee IKOHOMUKM.

Ha nuHamwky ToproB B KHP okasano paenenve peweHve CLUA ycTaHoBUTH
OrpaHuyeHns Ans KUTamckux aunnomatos. CornacHo HOBbIM MpaswnaM, — OHW
OOMKHbl - ByoyT  NoAyYTb  paspelleHve AN MNOCELEHWUs  aMepuKaHCKMX
YHVBEPCUTETOB WU MECTHbIX OpraHoB BnacTu. Kpome Toro, agMuHMCTpaums Tpamna
npofosmkaeT obeyxaath opmy 1 aaty 6nokmposku WeChat n TikTok. Pewenne
MOXET ObITb NPUHATO B KOHLE CEHTSAOPS.

Knioveeble  oHaoBble  wHAekcsl  ATP  3aBepwmnu  ToprM  YeTBepra
pa3HoHanpaenenHo. Anonckuir  Nikkei Belpoc Ha 0,94%, kwtanckmin  CSI300
cHmanncs Ha 0,55%, ronkoHrckmun Hang Seng notepsin 0,45%. EBponenckuin Stoxx
50 pactet Ha 1,42%.

Cnpoc Ha Be3onacHble akTuBbl CHxaeTcs. CTaeka no 10-neTHUM Tpexepuc pacTeT
no 0,66%. 3onoto geweseet Ha 0,3%, no $1936. Obiouepc Ha Brent cHuxaetcs Ha
1,5%, 0o $45,2. ANNeTuT K PUCKY CUMbHBIM. Mbl oxugaeM, 4o nHaexkc S&P500
OTKPOeTCs Yy 0TMeTKM 3568 NyHKTOB, a CU/bHbIE JaHHbIE O AMHAMUKE YMCa 3asBOK
Ha nocobve no GespaboTtvue no3sonsT emy BelipacT Ha 0,5-0,6%, no 3598-3602
MYHKTOB MO UTOram AHs.

-0,36%
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CerogHs BbIMOET exeHedenbHas CTaTUCTMKA MO 4MCny nNepBrYHLIX 3a4BOK Ha

Y1cno NepBuUHbIX 3a5BOK Ha NNy YeHue 950K  1.006K nocobve no BespaboTuue. KoHceHcyc npeanonaraeT ero cHWkeHWe Ha 56 Thic., [0
noco6uii no Gespaboruue 950 Thic. Takke OyayT OnyBAVMKOBaHbl aBrYCTOBCKMIA MHAEKC MEHEIKEpoB Mo
CHABXEHMI0 AN HENPOM3BOACTBEHHON cepbl oT ISM (nporHos: cHukeHre ao 57
KoMnosuTHBI nHAeKe fAenosoit akteHocTh 54,70 50,30 MYHKTOB) 1 KOMNO3WTHbIM PMI (Mporkos: pocT ao 54,7 nyHKTa).
(PMI) ot Markit (aer)
PeaynbTaThl 3a BTOpow keapTan cerogrs npeacrasut Campbell Soup Company (CPB)
- OOWH 13 KpynHenwwmx npovssoguteneit npogyktos nutanus B CLUA. KoHceHcyc-
CPB-US 060 000 2060 1780 NPOrHO3 aHANMTUKOB MpeanonaraeT pPocT BbIpyYkM Ha 16% npu noBbileHWN

ckoppekTupoBaHHon EPS Ha 22,5% 6Gnaromapsi NoBbILEHHOMY CNpOcy B Mepwvop
naHaeMum.

Takoke KBapTasibHbI oT4eT  ony6aukyet Broadcom (AVGO). MporHosvpyetcs poct
BbIPYYKM KOMMaHuM Ha 4,5% r/r, no $5,7 mapa, v nosbiwenve EPS Ha 1,5% r/r, oo
$5,24. Tarxe MHBECTCOOBLLECTBO PACCYMTHLIBAET Ha Y/YyYLIEHUE PE3Y/bTaToB B
NOKBapTa/bHOM COMOCTaBAEHMN. HanoMHWM, YTO MO UTOraM siHBapsi-MapTa Bblpyyka
Broadcom swipocna Ha 4,08%, a EPS cocrasuna $5,14.

MHpekc HacTpoeHuii ot Freedom Finance Boipoc go otMetkm 19 n3 100. MNokasatens

No-NpeXxxHeMy OTpaXKaeT OEeCMOKOMCTBO MO MNOBOAY HEraTMBHLIX NOCNEACTBUN
naHoeMun ans aKoHoMMKK. OfHaKo NOBBILEHWE WMHAMKATOPA OT MUHMMASbHBIX
3HAYEHWI MOXKET FOBOPUTL 00 YyYLLIEHNM NEPCNEKTYB.

TexHnyeckn S&P500 BLIFNSANT CUABHO, B 04YEPEAHON pa3 0BHOBMB MaKCMMyMbl Ha BAM3KMX K CpegHWM oObeMax TOproe. [1py 3TOM Mbl
BMOMM NPU3HAKM KPaTKOCPOYHOM cnabocti. MACD ocTaeTcst Ha NonoxmTensHon Tepputopun, a RSI yxe anntensHoe BpeMs HaxoauTes B
30HEe MEepPeKynIeHHOCTN, YTO YCWIMBAET BEPOSTHOCTb CKkopor koppekumn. S&P500 3sakpenuncs Ha ypoeHe 3360 NyHKTOB, KOTOPbIN
BLICTYNUT Bavkaniuen nogaepxkon. C y4eToM 3TOro nonaraeM, YTo OXmMAaeMast KOPPeKLMS OKaXeTCs HeBONbLIOW 1 KOTUPOBKM HE YnayT

Huke 3360 NyHKTOB.

MHgekc Standard & Poor’s 500 - 14 - SPCFD K

OTKP3543.76 MAKC3588.11 MMH3535.23 3AKP3580.84 +54.19 (+1.54%)

“Otném 2.5828
144 200 close O 3089.53

i
gt
.

Dt

AT "T.

|
oy |
S

i

_ USD
580,54

[ 3500.00

ot
v’

Ty | 3400.00
i

[ 3300.00
(- 3200.00
(- 3100.00
(- 3000.00

'7_,_,_,_7_,__ SR
T

[ 2500.00

*T'TTHI+” |- 2800.00
| 2700.00
| 2600.00
| 2500.00
| 2400.00

[ 2300.00

(- 2200.00

(- 80.00

[- 60.00

[ 40.00

{ 20.00

AL dos\e/az\'i_//f\/\,\/»“/\_\/\/\/\,\ W V‘/\/J
\l{\/\/\'

“MACD 12 26 close 9-9:83°72.04 62.27 e TR
L

2

— —
et ] s

{ 0.00

(- -200.00

ek 2020

14 53 1mec 3mec 6mec YTD 1r 5n Bee

Tee

53

Mai

£

% nor asto

Hion ABT Cen

14:57:22 (UTC+3)



FREEDOM
finance

ETF

DJIA

Russel 2000
FTSE100
CAC40

DAX

NIKKEI
Hang Seng
CSI300

Heumknuyeckune
notpe6ToBapsbl

Luknuyeckue
notpe6ToBapb

VIX

®akTopbl

Momentum

Growth
Value

Small size

Low volatility
High dvd

Quality

RSI

MACD

[vBepreHums
«Bblubsi» guBEpreHums
no RSI

«Mepgexbs»
AveepreHuus no RSI

«Bblubsi» guBEpreHums
no MACD

«Mepgexbs»
aveepreHums no RSI

NHpekce HacTpoeHunit
Freedom Finance

0Cccapuin TEPMUHOB U C

Exchange Traded Fund, G1p><eBo MHBECTULMOHHHIN (hoHA — MHAEKCHBIA doHa, Nan (akumn) koToporo obpatlaiTcs Ha Gupske. CTpykTypa ETF nosTopsieT cTpykTypy
BbIGpaHHoro 6a3oBoro nHaekca. Hanpumep, ETF SPY BknioyaeT B cebsl akumm Bcex KoMMaHuid, BxoasLLyix B amepukaHcknil niaeke S&P500. [pu nameHeHum coctaea MHAEKEA
YNPaBASIOLLAS KOMMAHWS COBEPLUAET aHAN0ruHbIe AENCTBUS U ¢ hoHAOM

Dow Jones Industrial Average, uHpaekc oxsateiaeT 30 kpynHeLunx komnanuit CLLIA
WHAEKC PBIHKA aKLyii Manoi n cpeaHei kanutannsaumin

nHAeKe bpuTaHckolt hoHAoBOM GUpxM

(hoHAOBLIN UHAEKC PpaHLmn

(hoHA0BLIN UHAEKE [epMaHiK

(hOHAOBLINM UHAEKC ANOHWM

nHaekc [oHKOHrcKol hoHA0BON BUPXKM

nnaeke Wanxaickoi dhoHaoBoi GupxM

ToBaphl NoBceAHeBHoro crpoca (staples). Mpmepsl KoMnawui cextopa - Walmart, Procter & Gamble, Coca-Cola, Philip Morris

ToBaphl A/MTENLHOMO NoNb3oBanms (discretionary), ogexaa, yeyri. lpuMepsl komnanuit cektopa - Amazon, McDonald's, Nike, Starbucks

CBOE Volatility Index, nraexc BonatunbHocTH («MHAEKC CTpaxa), 0TpaxaeT 0XWAaeMylo BONATULHOCTL TPEMAEPOB Ha OCHOBE OMUMOHOB Ha nHaeke S&P500. VIX nosbiwaeTca,
KOrAa PHHOK NaJaeT, U CHUKAETCS, KOT/a PLIHOK PacTeT.

VHBECTULLMOHHbIE XapaKTEPUCTUKM ByMar, KOTopble 06BeAMHSIOT UX N0 ONpPeaeseHHsIM NpyaHakam, HanpuMep pasMepy KoMNaHwit v Temnam pocta. VIHBECTops MCnonbayioT
CTpaTermu, 0CHOBaHHbIE Ha thaKTopax, Tak Kak MCTOPIYECKN [OKA3aHO, HTO HEKOTOPLIE XapaKTePUCTUKM ByMar 1au KOMMaHWi NoBHILAIOT A0XOAHOCTL NOPTAQENeit ¢ y4eToM
puckoB. K npumepy, NoMUMO 06HI4HOM KnaccuthMKaLmm No TUMy akTUBOB BPOAE Pa3fenerus Ha akuyym 11 o6iuraumy, MoryT UCronb3oBaTses thakTopsl Ans Gonee
NeTanu31poBaHHoOro pasaeneHns NopTheneit Ha TNkl akTVBOB. K TOMY e NoBezeHue hakTOpos CKNOHHO K LIMKAWYHOCTH, MOSTOMY WX OTCHEXMBAHUE NOMOrAeT ONpeaeniTL
TPeHAb! Ha phiHKax. Yallie BCero 4151 OTCNEXMBAHMS AW MHBECTVPOBAHNS B thakTopsl uenonbayloTes ETF, ocHoBaHHbIE HA KONMYECTBEHHOM aHanuae. MofobHble ETF
0GbeAMHSIOT akLMK N0 eAunHoMy npuaHaky (baktopy). K npumepy, & daktopHom ETF Small size npucyTCTRYIOT KoMNaHum Mol kanuTanusaumei. Mosegenve ETF Small size
[ZIEMOHCTPUPYET AVHAMUKY chakTopa Manoi KanuTanmsaLmu. Komnaxmy Manoi kanutanmnsaumum TpagnumMoHHo NoKasbiBaloT 60/bLIYI0 0XOAHOCTb B CUITY BGoslee BHICOKNX PUCKOB
B J0NIFOCPOYHON NepcneKTVBe. 3T0 0COBEHHO 3aMETHO B 3aKNIOYUTENLHOM CTafNM AEN0BIX LMKNOB, KOTAA anneTuT K PUCKY BHICOK. B TO e BPeMsi B CUAY MOBHILIEHHBIX PUCKOB
aKLMW HeBOMBLINX KOMMaHWIA UCNBITEIBAIOT Bonee ray6oKoe nafeHu e B Nepuozibl PELECCHI, 3aMe/ifIeHNs SKOHOMUKI W NaHWKKM Ha (hoH/A0BHIX MNOLLAAKAX.

(haKTop MOMEHTYMa, UK (HaKTOp pacTyLmx nocneaHre 6-12 Mecsues akuuii. Menonbayetcs iShares USA Momentum Factor ETF

thakTop pocTa. AKLMM KOMMAHWIA C BEICOKMI TEKYLLIMMI MW 0X1AAEMBIMU TEMNAMK pocTa BeIPYYKM W/vunun npubeinu. Menonsayetcs Russell 1000 Growth ETF, koTopbiit cnegut
3a KOMNaHWSMM ¢ 6OMBLUON W CPEAIHENt KannuTanusaLnei U BblCOKUMI OKUAAHWAMM N0 NPUBLIAN.

(hakTOp (hyHAAMeHTasbHO HedOOLLEHEHHbIX akuyit. KoMnaHum, MMetoLLIe HU3KMe N0 CPaBHEHIIO CO CPefjHe0TpacneBsMU MynbTunAuKaTopsl P/E, P/B unn EV/EBITDA, MoryT
ObiTh HepooLeHeHb!. Mcnoneayetes Russell 1000 Value ETF

thakTop pasMepa, KOTOPHI Y4MUTHIBAET KOMNaHU C Manoil kanutanuaauen (066iuHo Huske $2 Mapa). Vicnonsayetcs iShares Core S&P Small Cap 600 ETF ¢ akumami komnaHim
KkanuTanuzaumn ot $450 M o $2,1 mnpg

hakTop HI3KOM BONATUABHOCTU. AKLIMK, KOTOPLIE NOKA3bIBAMM HAMMEHbLLIEE OTKNOHEH e B ABMKeHM (drcnepenio). VicnonssyeTces iShares low volatility ETF

(haKTOp BHICOKMX AVBUAEHA0B. AKLMM KOMMNAHWI C BEICOKOW AVBUAEHAHON AoxoaHocTbio. Mcnonkayetcs Vanguard High Dvd Yield ETF

hakTop KauecTea. AKLMN KOMMaHNM C NONOXKUTENBHEIMU 1 CTABUNBHEIMY (YHAAMEHTAIbHEIMU (IMHAHCOBLIMM MOKa3aTeNsiM1, HanpuMep BeicokuM ROE, HW3Kol fonrosoit
HarpyaKoi, cTabuabHOCTLI0 BHIPYYKY 1 Npubeini. Vicnonbayetcs iShares Edge MSCI USA Quality Factor ETF

MHAEKC OTHOCUTENLHON cunbl (relative strength index). MokasaTenb TEXHUYECKOTO aHanM3a, OnpeaensiolyAi ity TPeHIA U BEPOSITHOCTL 610 CMeHbl. 3Havenus uiue 70-80
06LIYHO CUrHANM3VPYIOT 0 NepekynneHHocTy, Hwke 20 — o nepenpogaHHocTy. To ecTsb, YeM Baimke RSI k 100, Tem akTuBHEE 3aMeanAeTcs ABVKEHME LieHb BBEPX. Yem Bnvxe
RSl k 0, Tem Gonbllie ABMKEHME LiEHH BHW3 ocnabeBaeT.

TakuM 06pasoM, yxof nHaekca Hpke 20 MOXKET BbiTb CUTHANOM K MOKYMKe A5 MHBECTOPA, Tak Kak 60M1bluas YacTb nageHus MOXeT 66T no3aau. Moesiwenme exlwe 70-80
MOXET BbITb CHTHANIOM K MPOAAXKE UM OTCPOYKE 3aX0/ia B MO3ULMIO, TaK KaK, BO3MOXHO, NOKYNATENN «yCTany» 1 NocieayeT NpexpaLLeHie ABKEHNS BBEPX, KOPPEKLMS UK
Pa3BOPOT BHM3.

VHAMKATOP CXOXKAEHMS/PAcXOX/AEH A NokasaTens cpeaHero asmkerns (Moving Average Convergence/Divergence). 310 TeXHUYECKWI MHANMKATOP, KOTOPLIIA MCMOAL3YIOT 19
NPOBEPKYM CUABI M HANPABAEHNS TPEHAA, a TalOKe ONPeAeneHmsi PasBoPOTHLIX To4eK. CTPOMTCS Ha OCHOBE CKOML3ALINX CPEAHMX C PAsHEIM NeprodoM. OBLIYHO CUrHanom K
MOKYNKE CYNTAIOT NONOXKEHNE, KOTAA CKOMb3ALLASA C MEHBLUMM NEPUOSIOM NEPECEKAET CHU3Y BBEPX CKONL3ALLYIO C 60NLLINM NepUoZoM. CUTHANOM K NPOAAXKE CUMTAIOT CUTYALMIO,
KOr A CKOMb3SILLIASH C MEHBLLUVM MEPHOAOM NepecekaeT CBEPXY BHU3 CKOb3SALLYIO C HGALLIMM NEpyoaoM.

Y nHaMKaTopa TpK KoMnoHeHTa: iuHng MACD, curansHas nnHmg, ructorpamma. Suknsa MACD - pasHuua Meskay CKOMb3SLMMIA CPEHMMM C pasHbIM neproaoM (06614Ho 12 1
26). CUrHanbHas 1MHNs — CKONb3ALLAS CPEAHAS C KOPOTKNM NeprodoM (06b14HO 9) 0T pasHiLLbl ABYX 0CTaNbHBIX CKOL3ALLMX. [MCTOrpaMMa nokassieaeT pasHuLy Mexxay MACD
VI cUrHanbHoM NHmelr. Mo Mepe pasBuTMS LeHbl, paccTosiHne Mexxay nvHuert MACD v curHanbHoll nuHvei 6yaeT MeHaTbes. 3adaya rucTorpaMMel NokasaTk, HACKONLKO [Be
v MACD aanexo unv 6nmsko apyr ot gpyra. KpoMe Toro, rucTorpamMma MoxeT BT BoiLLE UAW HKe Hyns. W Kor4a ructorpaMma Bhilie HyAs, To LeHa, Kak Npaeuso, aet
BBEPX. ECAM HIDKe Hynsl, To LieHa naaaet. OBLyMIA NPUHLMN MCNOB30BaHMS TAKOB: KOTAA MACTOrPaMMa BhILLE HYNIS U ee 3HAUYeHNE YBENIMYMBAETCS, 3HAUNT LeHa pacTeT. U
HaNpPOTUB: ECAIN FUCTOrPaMMa HIDKe HyNs, LieHa naaaet. [ToMUMO rucTorpamMMel MOXHO CMOTPETb Ha AnHamMuky caMoit MACD oTHocuTensHo Hyns. Ecnu MACD nepecekaet
HYNIEBYIO IMHMIO CHW3Y BBEPX, LieHa A0/KHa pacTw. [epecedeHyie HyNeBoit TIMHUK CBEPXY BHU3 03HAYAET, YTO LieHa MOXET MOMTH BHY3.

Mo TexHuyeckum nuamkatopam RSI, MACD 1 ApyrM MOXKET HaB0AATHES PACXOXAEHVE C AMHAMUKON LiEHbl aKTVBa, YTO TPeitaepsl MHTEPMPETUPYIOT KaK CUrHabl K AeNCTBUSM.
Pasnensior «Bbidbm» (CUrHan K Nokynke) 1 «MeaBexbi» (CUrHa K npoaxe) AvBepreHumm.

Ecnn LleHa aKT1Ba MAeT BHK3, a RSI BBEPX, TO BO3MOXHbLI CKOpas 0CTaHOBKa NajeHWs LeHbI 1 Da3BOPOT BBEPX. K TOMY Xe, eCin nNpu HMCXO,HRUJ,EVI TeHAeHUNN Ha rpammxe LLEHBI
06pasusaﬂcn HOBBIN MUHUMYM, a RSI He F0CTUM HOBOTO MUHUMYMa, 3T0 rOBOpPUT 06 ocnadneHnn TeHAeHUUN 1 CKOPOM Pa3BOpOTE LeHbI BBEPX.

Ecnn LleHa aKTuBea NIeT BBEPX, a RSI BHW3, TO BO3MOXKHBI CKOpasi 0CTaHOBKa POCTA LieHEl 1 pa3BOpoT BHU3. K TOMY Xe, ecnv npu BOCXO,D'QLLI'EDI TeHOeHUWN aKTMBa NoABNSETCA
HOBBIV MaKCUMYyM Ha rpadnvme LieHbl, a Ha RSI HoBwi1 MaKCUMyM He 06pa3yeTcn, TO 3T0 FOBOPUT 0 TOM, YTO TEHAEHLNA 3aKOHYMNACb U ﬁy,D'ET PasBopoT LeHbl BHU3.

Ecnu MACD MaeT BBEPX, a LeHA BHK3, TO LlEHA BCKOPE MOXKET M3MEHWUTLCA N TOXE noiTn BBEPX. K TOMY e, ecnun Bonee HU3KUI MWHUMYM LEHbI HE NOATBEPXKAAeTCA
MVHVMMYMOM Ha MHOWKATOpe, TO BO3MOXKEH CKDDbIV\ Pa3BopoT LEHbI BBEPX.

Ecnu MACD CTPEMUTCA BHK3, a LieHA BBEPX, TO LieHa CKopee U3MEHWTCA U TOXe I'\O\;\,ElET BHYM3. K TOMY Xe, ecnun 6onee BHICOKUI MaKCMMYM LIEHbI HE NMOATBEePXAaeTCs Bonee
BEICOKWM MaKCHMMYMOM Ha MHAWKaTope MACD, TO BO3MOXEH CKOpbWI PasBoOpPOT LiEHEI BHA3.

ToHaNBHOCTL HOBOCTHOMO (HOHA MOXKET METh GOMbLUOE 3HAYEHe A1d MPUHATUS PelleHnil yHacTHUKaM1 ioH0BOr0 phiHKa. 115 onpeaeneHust HacTPOEHNIA PhIHKA Mbl
MPUMEHSIEM afropyTM Ha 0CHOBE MalLMHHOTC 00Y4eHs HauBHLIM baliecoBekiM MeToAoM. [lns o6yyeHns anropuTMa 6610 UCTofIb30BaHo 27 ThIC. CTaTel, 0TpaXarLLmMX
HeraTuBHbIE MW MO3UTUBHLIE HACTPOEHMS. B pesynbTaTe 661 chopMupoBaH cnosapb 13 500 nosuTueHbIX 11 500 HeraTMBHLIX COB, KOTOPLIA MCMOML3YETCA aNropUTMOM ANst
OMpefesieHn st HaCTpoeHa cTaTel. Kax Akl AeHb anroputM aHanusmnpyet B cpeaHeM 100 cTaTelt U3 rnaBHBIX (IMHAHCOBEIX HOBOCTHBLIX MCTOYHMKOB, Taknx kak WSJ, Bloomberg,
Reuters, CNBC, NYTimes, 1 paccunTsiBaeT ofLLuit NokasaTenk HACTPOEHMIT B HOBOCTHOM choHe. MHaekc HopMupoeaH oT O go 100, rge O — caMas HeraTvBHas OLEeHKa.

Kak nokaselBaet uctopus Halmx Hadmoaeruit ¢ 2005 roga, ABWKeHWe UHAEKCA HACTPOEHMIA YacTo coBnaaaeT ¢ AuHamiukol uiaexca S&PS500. KoadhduumeHT Koppensumm
coctasun 0,32 3a 15 neT, YTO MOXET rOBOPUTL O B3AUMOCBA3M ABYX NokasaTeneil. OnacHbIM YpoBHeM ANs MHAEKCa HACTPOEHUI MOXHO CYMTaTh YX0A Nod oTMeTKy 35. 3To
MPOMCXOAMNO0 3a4acTyI0 HeMocpPecTBEHHO Nepef] 3aMeTHEIM CHIDKeHeM uHaekca S&P500, coBnagano ¢ HUM UK cledoBano 3a HUM.



