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NHpekcobl

Hassahue 3HayeHve %a %M %lr

DJIA 34003 -094%  -386%  2283%

<5f SP500 4300  -130%  518%  2843%
©  Nasdagq 14255 -214% 721%  2872%
Russell 2000 5511 -1,08% -325%  44,06%

o EuroStoxx50 4033 092%  -489%  2524%
5 FTSEI00 7056 0,64% -178%  18,79%
,E' CAC40 6531 0,82% 317%  34,26%
DAX 15106 0,46% -472%  18,50%
NIKKEI 27822 -2,19% -235%  2351%

T HANG SENG 24104 028%  -7,20% 2,46%
< sI300 4866 0,00% 1,10% 6,08%
ASX 7537  -053% 319%  26,63%

[aHHble Ha 12:40 MCK

CekTopa S&P500

Haseahue cekTopa W3m. 3a 1 peHb

ur o 2.36%
3npaBooxpaHeHue - -1,49%
Heupknuueckue notpe6 Tosapb! ‘ -0,35%
Linknuyeckme notpe6 Tosapsi - -1,07%
®uHaHCbI ‘ -0,74%
HepgwiumocTs 0,09% l

KommyHuKaummn - -2,11%
MpoMbILLNeHHOCTE l -0,53%
Chipbe 1 MaTepuansl ‘ -0,45%

JHepreTKa 1,63% -

KoMMyHanbHble ycnyru

Ton-5 pocta u nageHus S&P500

Axummn WUam. 3a 1 geHb Tukep
Devon Energy Corporation 5,3_ DVN
Diamondback Energy, Inc. 46_ FANG

43 PSX
4 MRO
Eversource Energy ES
-49% FB

Phillips 66

Marathon Oil Corporation

Facebook, Inc. Class A

IPG Photonics Corporation -49% PGP
Edwards Lifesciences Corporation -53% EW
Twitter, Inc. -58% TWTR
Enphase Energy, Inc. -6,6% ENPH

Tosap bl U BaNlOThbI

HasBsanue 3Havenve %1p %1m %lr
Hedhts Brent 81,26 2,50% 11,91% 106,93%
3onoTo 176620 0,52% -353% -7,05%
Cepebpo 22,31 0,97% -7,25% -6,52%
Meab 421 1,19% -2,20% 40,89%
WHpekc ponnapa 9397 -0,28% 1,89% -0,07%
EUR/USD 11624 0,24% -2,16% -0,77%
GBP/USD 1,3604 0,48% -1,94% 517%
UsD/JPY 110,86 -0,10% 1,09% 5,22%

Hassanue 3Havenve nn,1p nn,1m nn,1r
[lox 10-n UST 148 0,01 0,12 112
[lox 2-n UST 0,27 0,00 0,32 1,09
VIX 22,96 0,09 0,40 -0,17

X0[, TOProB ONPEAENAET HETATUBHbI HOBOCTHOW ®OH

PbIHOK HakaHyHe

Toprn 4 okTs6ps Ha amepukaHCkux (DOHAOBbIX MOLWIAAKAX 3aBEPLUMNCG B KPAcHON 30HE.
WHoeke S&P 500 cHuamncs Ha 1,3%, go 4300 nyHkToB. Dow Jones notepsin 0,94%, Nasdag
ynan Ha 2,14%. B nupepbl pocTa BHOBb BbIPBAUCH 3HEPreTudyeckue komnaHmy (+1,63%)
Bnarofaps NPoACMKAIOLLEMYCSt Pann HehTAHLIX KOTMPOBOK, a TaKXKE CEKTOP KOMMYHasbHbIX
yenyr (+1,38%). B ayTcaiigepax okasanuce amuteHThl 13 UT-otpaciu (-2,36%) v Tenekombl (-
2,11%) Ha choHe cbost B paboTe cepsricos Facebook 1 nMpogomKaloLLerocs AaBNeHNs Ha aKLm

«pocTan.
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CeH HOoA AHB Map Mail 1N ceH

®uiovepc NASDAQ 14 537 0,52%

CeH HOA AHB Map Man non  ceH

®biovepc S&P500 4307 0,37%

HoBocTn koMnaHwuii

Veoneer (VNE: +4,8%) 6yaet nornoweHa Qualcomm (QCOM) n SSW Partners no $37 3a
akumio npu ouerke $4,5 mapa, 3ta cyMma npesblluaeT 0Gbem Npe/blayLLEero CornatleHus ¢
komnaHvien Magna (MGA).

Pacira BioSciences (PCRX: -13,2%) nonyunna ysefoMieHie 0 ToM, 4TO KoMnaHus eVenus
Pharmaceutical nobveaetcs paspewenns FDA Ha Npov3BoACTBO [XXEHeprka npenapara
Exparel.

BoiBlmin MeHemkep no npopyktam Facebook (FB: -4,9%) 3ad8ua, 410 anroputMbl
KOMMaHUW yCUnvBalT «3N0BHbIN KOHTEHT». B TeuyeHne aHs Habnopanucs rnobansHble
cbow B paboTe cepsuicos Facebook.

Ml oxupaem

CeropHs MupoBble (HOHAOBLIE MOLLALKM [AEMOHCTPUPYIOT CMELUaHHY AMHAMUKY nocne
BYepaLLHe pacnpofaxu. KpymnHble TEXHONOMMYECKME KOMMaHWKW, 3aHMatowme noytn 25% 8
nHaekce S&P 500, HaxoasTcs nof, AaBieHVieM B CBS3M C NPOAOIKALLMMCS OTTOKOM KanuTana
13 aKumit «pocTa» Ha (hoHe MOCTErNeHHOro MOBbILUEHWS [OXOAHOCTW Tpexepuc. Kpome Toro,
MHDNALUMOHHBIE OMAceHWs MPOACKAIOT OKa3biBaThb HEraTBHOE BANSHYE HA PHIHOK, a LieHbl Ha
HedTb NPeosjoneBalnT CeMUNETHU MakcuMyM Ha oHe pelweHus OMEK+ npoponxarts
HapalmeaTtb fobbiyy. Coom B Lienoykax MocTaBoK TakKe OCTAloTCH OAHOW U3 OCHOBHbLIX TEM
HOBOCTHbIX 3arofloBKoB. 370 06ycnoBnvBaeT bonee coepKaHHbIE MPOrHo3bl Mo (MHAHCOBLIM
pe3ynbTaTam KOpnopauuii B NpeABepun ce3oHa 0THETHOCTY 3a TPETUIA KBapTan.

HeonpeaeneHHOCTb B OTHOLLEHWM BO3MOXHOTO MOBBILLEHVS MOTOMKA FOCAC/Ira COXpaHseTcs.
KommeHTapun munHuctpa Topronu CLUA He ceupeTenbcTByloT o6 ocnabneHun TOpProsbix
pasHornacuit mMexgy BawuHrtoHoM u [lekuHoM. [eononuTUYecKne HOBOCTM TakXKe HOCAT
HeraTuBHbIN xapakTep: Kutan npeanpuHsan KpynHelllee 3a NOCieAHee BPEMS BTOPXKEHME B
BO3[yLUHOE NpocTpaHcTBO TaviBaHs, obBuHMB npu  3tom CLIA B BO3HWMKHOBEHUM
HanpsHKEHHOCTW.

= Asmatckve (hOHOOBbIE MMOLLIAAKM Ha Toprax 5 okTabps nokasany CMeLaHHYo AMHaMIKY.
Anonckuin Nikkei 225 ynan Ha 2,19%, roHkoHrckuin Hang Seng ykpenuncs Ha 0,28%, a
kutanckmin CSI 300 nponemoHcTprpoBan cTabunbHocTb. C Havana ceccun EuroStoxx 50
pacteT Ha 0,92%.

AnneTunT K prcky HeyBepeHHbIn. [JloxoaHocTs 10-neTHUX Tpexepyc coctaenseT 1,48%. LieHa
Ha (hblodepc Brent npesbiaet $81,5 3a Gappenb. 30100 Topryetcs y otMeTkn B $1758 3a
TPOVICKYH0 YHLMIO.

Mo HaweMy MHeHwWto, npeacTosiyto ceccio S&P 500 nposeneT B avanasoHe 4275-4325
MYHKTOB.
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AMepUKaHCKUI PbIHOK Ha 0.21

HoBocTu akoHOMUKY 1© MaKpoCTaTUCTUKA

I'IyﬁnMKau,mm 3Ha4MMON MaKpOCTaTUCTMKN Ha CerofHsa He 3anjiaHipoBaHo.

I

Mporxos Mpen Mporxos Mpepn,

PEP 173 1,66 19 390 18 091

MHpekc HacTpoeHui

57

CeroaHs pesynbTarkl 3a TPETUI KBapTas npeactasut komnanus PepsiCo (PEP). OHa coxpaHmna
yCTOMYMBOCTL Hnarofapst BLICOKOMY CMpOCY Ha CH3KWM B nepuop naHAeMuu. 310 noMorno
KOMMeHcvpoBaTh cnabble NPoJaXkM HanuTKoB, 0BYCNOBMEHHBIE MPUOCTAHOBKOM PaboThl
npeanpuaTAin oblienuTa U pasBiekaTeNibHbIX LeHTpoB. 1o Mepe nporpecca NpUBKMBOYHON
KamnaHuM noTpebuTeny Yalle npoBoasT csoboaHoe BpeMmsi BHe [oMa, noatomy PepsiCo
YAQeTCsl BOCCTaHABIMBATL 06bEMbI MPOAAXK HAMWUTKOB.

CrabunbHo BLICOKVIE PE3yNbTaThl B CErMeHTaxX NPOAYKTOB NUTaHWS 1 YCKOPEHUE pocTa obbema
peanu3aumm HanmuTKoB MoryT Mo3sonnTb PepsiCo ycrellHo oTuMTaTbcs 3a TPeTU KBapTan
TEKYLLEro rofa, Xots 0bLias TeHAEHUMS AJ1s OTPACM U3MEHWIACH K XY/LEMY N0 CPaBHEHWIO C
cuTyaumein 3a anpenb-uionb. OyepefHast BOSHA MaHAEMWM, Bbi3BaHHas PACcrpoCTpaHeHVieM
WTaMMa «eflbTa», MPMBENA K HOBbIM COLWIanbHbIM OrpaHiyeHnsM. Kpome Toro, faBneHne Ha
OnepauyioHHble 1 (OMHAHCOBbIE Pe3y/bTaThl KOpNopauuu 0kasbiBalT cBou B Liemnouykax
noctaBok. JT0T chakTop obycnosun nosieneHve LeuuMTa Chipbsi ¥ FOTOBOM MpOAyKUMKM, a
TaKkKe MPUBEN K POCTY 3aTpaT Ha TPaHCMOPTVPOBKY TOBApOB. 3TOT HEratue, CKOPee BCEro,
oTpasuTcs B pesynbTarax PepsiCo 3a TpeTun keapTan.

ViHpekc HacTpoeHuin ot Freedom Finance octancs Ha ypoeHe 57, oTpaxas HebnaronpusiTHBbIN
HOBOCTHOW (hOH.

TexHu4yeckuin aHanu3

S&P 500 npopomxaeT HuexogsLlee Asmxerne nog 50-AHeBHOM CKoNb3sLLEN cpefHelt, onycTvBLUMCL A0 YpoBHs nopaepxkn 4300 nyHkTos. MiHamkaTopsl RSI
n MACD Bce elle yKasblBaloT Ha TEHAEHUMIO K CHWXeHWto. B cnydae npobos otmetku 4300 KOTWMPOBKM MOryT YCTPEMWUTLCS K HOBOWM MOAAEPIXKKE,

pacnonoxeHHow B AnanasoHe 4225-4250.

S&P 500 Index, 1D, TVC 04348.84 H4355.51 L4278.94 C4300.47 -56.58 (-1.30%)
Vol: The data vendor doesn't provide volume data for this symbol.
MA (50, close, 0) 4441.16
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Noccapuii TEPMUHOE 1

KpaLeHUi

ETF

DJIA

Russel 2000
FTSE100
CAC40

DAX

NIKKEI
Hang Seng
CSI300

Heunknuyeckue
notpe6ToBapsbl

Linknuyeckue
notpe6ToBapsbl

VIX

®akTopsl

Momentum

Growth
Value

Small size

Low volatility
High dvd

Quality

RSI

MACD

[viBepreHuyms
«Bblubsi» guBEpPreHums
no RSI

«MepaBexbs»
navBepreHums no RSI

«Bblubsi» guBEpreHums
no MACD

«Mepagexbs»
navsepreHums no RSI

WHpekc HacTpoeHuit
Freedom Finance

Exchange Traded Fund, 61p>eBoit MHBECTULIMOHHBIN (oM — MHAEKCHBIN dhoHa, Nav (akumm) koToporo obpalatoTcs Ha Gupxe. CTpykTypa ETF nosTopsieT CTpyKTypy
BbiGpaHHoro 6a3osoro nHaekca. Hanpumep, ETF SPY BkntoyaeT B cebs akumm Bcex KOMNaHui, BXoAsLmMX B amepukaHckuin niaexe S&P500. Mpu naMeHeHnm cocTaea 1Haekca
YNPaBASIOLLAsH KOMMNaHYsi COBEPLUAET aHANOMMYHbIE JEVCTBUA 1 C (POHAOM

Dow Jones Industrial Average, nHgekc oxsatbisaeT 30 kpynHenwyx komnanmi CLUA
MH/EKC PbiHKa aKLyi Manoit 1 cpefHet kanutanuaaumi

nHpaeKe bputarckoit hoHa0BoI BUpXKK

thoHAoBbIN MHAEKE PpaHLmKn

hoHAoBbIN MHAEKE [epMaHum

(hOHAOBbIN MHAEKC SANOHWN

MHAeKC [OHKOHICKol (hoHA0BOI BUPXKK

nHpekce LLlarxaiickol (hoHaoBoit Brpxu

ToBapbl NOBCEAHEBHOMO cripoca (staples). MpuMepsl komnanuii cextopa - Walmart, Procter & Gamble, Coca-Cola, Philip Morris

TOBaphl AMTENLHOMO Nosb3osaHus (discretionary), opexaa, yenyru. MpumMepsl KoMnaHmii cektopa - Amazon, McDonald's, Nike, Starbucks

CBOE Volatility Index, nHaexc BonatunbHocTH («WIHAEKC CTpaxay), 0TPaXaeT OXMAAEMYI0 BONATUALHOCTL TPEIAEPOB Ha OCHOBE OMUMOHOB Ha uHaeKe S&P500. VIX nossiwaetcs,
KO/ PbIHOK MajaeT, 1 CHUXKAETCS, KOr/ja PhIHOK pacTeT.

VHBECTULIMOHHbIE XapaKTePUCTUKN ByMar, KOTopble 06BbEAVHSIOT UX N0 ONpeAeNneHHbIM NPK3HaKaM, HanpyMep pasMepy KOMMaHWIA 1AW Temnam pocta. VIHBeCTops! 1Cnonb3ytoT
cTpaTeruy, 0CHoBaHHbIE Ha aKTopax, Tak Kak MCTOPMYECK! 0Ka3aHo, YTO HEKOTOPLIE XapaKTepUCTUKM ByMar Uiy KOMNaHWi NOBLILLAKOT [JOXOAHOCTL NopTdenel ¢ y4eToM
puickos. K nprmepy, noMymMo 06k14HOI Knaccudikalmy no Tyy akT1BOB BPO/E PasfeseHus Ha akLym 1 0bauralym, MoryT 1Cnofb3oBaThes hakTopsl Ans Gonee
[ieTanu3npoBaHHOro paseneHs nopTteneil Ha Tunbl akT1eos. K ToMy xe noseaeHue hakTopos CKAOHHO K LKMYHOCTM, NOSTOMY UX OTC/IXVBaHE NOMOraeT OnpeaennTs
TPeHAb! Ha pbiHKax. Yalle BCero Ans 0TCAEXVBaHNS MW MHBECTUPOBAHWS B thakTopbl ncnonb3yTes ETF, ocHoBaHHbIE Ha KonnyecTBeHHOM aHanuse. MogobHele ETF
00bEAVHSAIOT aKLMW N0 eANHOMY npuaHaky (daxtopy). K npumepy, & thaktopHom ETF Small size npucyTcTeyioT KoMnaHun Manoin kanutanusauveii. Mosegerve ETF Small size
[IeMOHCTPUPYET AMHaMKKY (akTopa Masoi kanuTanysauum. KoMnaHum Manoil kanutanusalm TpaavLyioHHO NoKasbiBatoT 60/bLLYI0 JOXOAHOCTL B CiY BOMEE BEICOKMX PUCKOB
B [JO/IFOCPOYHON NEPCMNEKTUBE. 3TO 0CO6EHHO 3aMETHO B 3aK/0YMTENBHON CTaAMM AEN0BLIX LVKIOB, KOrAa anmeTuT K PUCKY BbICOK. B T0 e Bpemsi B Cuy NOBLILLEHHbIX PUCKOB
aKLmMM He60bLUMX KOMMaHWiA MCNbITEIBalOT Bosiee ryBoKoe NafeHve B Nepyosl PELecchid, 3aMeIeHUs 3KOHOMVIKY 11 MaHUKM Ha (hOH/A0BLIX MoLLaAKaXx.

(haKTOp MOMEHTYMa, 1NW hakTop pacTyLuux nocneaHve 6-12 Mecsiues akumit. Vicnons3yetcs iShares USA Momentum Factor ETF

thakTop pocTa. AKLUM KOMMaHWI € BEICOKMMM TEKYLLIMU UK OXMAAEMBIMI TEMMaMU PocTa BeIpyYKi 1n/unn npubsian. Mcnonsayetcs Russell 1000 Growth ETF, koTopeiit cnegut
33 KOMNaHWSMU ¢ B0MBLLOI V1 CPEAHEN KanuTann3aLyeit 1 BbICOKMU OXMAAHUAMM N0 NPUBLINK.

hakTop thyHAAMeHTaNbHO HEA00LEHEHHBIX aKLmiA. KoMnaHm, yMetoLLIe HU3KIe No CPaBHEHWIO CO CpeiHeoTpaceBbiM1 My abTunankatopsl P/E, P/B nnu EV/EBITDA, MoryT
BbiTb HepooLeHeHs!. Mcnonbayetest Russell 1000 Value ETF

(hakTOp paamepa, KOTOPBLIN YUMTHIBAET KOMMAHU C Manoil kanuTanusaumei (06b14Ho Hke $2 Mapa). Ucnonsayercs iShares Core S&P Small Cap 600 ETF ¢ akumsiMy koMnaHmm
Kanutanuaaum ot $450 M o $2,1 mnpg

haKTOp HW3KOM BONATMILHOCTU. AKLMM, KOTOPLIE NOKA3bIBaM HaVIMEHbLLIEE OTKIIOHEHNE B ABIKeHWM (aucnepenio). Vicnonsayetcs iShares low volatility ETF
haKTop BLICOKMX AMBUAEHA0B. AKLMM KOMMaHUI C BEICOKOI AVBMAEHAHON AOX0AHOCTbI0. Mcnonb3yetcs Vanguard High Dvd Yield ETF

thakTop KayecTsa. AKLM KOMNAaHNM C NOSOXUTENbHBIMIA 1 CTABUAbHBIMK (YHAAMEHTANbHEIMU (MHAHCOBLIMY NOKa3aTeNsiMu, Hanpumep Bbicokum ROE, HU3Koi 4oNrosoi
Harpysko, cTabunbHOCTbIO BbIpyYkY 1 npubbinu. Mcnonsayetcs iShares Edge MSCI USA Quality Factor ETF

VIHAEKC OTHOCUTENbHOV cvnbl (relative strength index). MokasaTtens TEXHWUYECKOro aHanMaa, oNpeaenstoLLAi cuny TPeHAA U BEPOSITHOCTb Ero CMeHbl. 3HaveHust soilwe 70-80
06bI4HO CUrHANV3VPYIOT O NepeKynneHHocTy, Hike 20 — o nepenpogaHHocTy. To ecTb, Yem 6avxe RS k 100, Tem akTviBHee 3aMefNseTCH ABMKEHVE LieHbl BBEPX. YeM Bavike
RSI k 0, TeM 601bLLIE JBIKEHME LIEHBI BHU3 OCNabeBaeT.

Takum 0BpasoM, yxop, nHaekca Huxe 20 MoXeT BbiTb CUTHANOM K MOKYMKe A5 MHBECTOPA, TaK Kak BonbLuas YacTb nafeHyst MoXeT 6biTb nosaau. Mosbilwetyie Boilwe 70-80
MOXET BbITb CUTHAIOM K NPOAAXE MM OTCPO4KE 3aX0Aa B MO3MLMIO, TaK KaK, BO3MOXHO, MOKYNaTenu «yCtanu» 1 nocneayet npekpalieHve OB/KEHNSA BBEPX, KOPPeKUMa nnn
PasBOPOT BHN3.

VIHAVKATOP CXOXKAEHWs)/PacXoxaeH!s nokasatens cpeaHero agvxerus (Moving Average Convergence/Divergence). 310 TEXHUYECKMIN UHAVKATOP, KOTOPbIN MCNONbL3YIOT ANst
NPOBEPKY CVNbI V1 HANPaBNEHUS TPEHAA, a TakKe ONpefeneHys PasBopoTHLIX ToYeK. CTPOUTCS Ha OCHOBE CKOMb3ALLMX CPEAHUX C PasHbIM neprofoM. OBbIYHO cUrHanoM K
NOKYMKE CYUTAKT MNONOXKEHVIE, KOTAA CKOMb3SLLAsA C MEHbLUVM NEpPUOS0M NepecekaeT CHU3Y BBEPX CKONMb3SALLYYH ¢ 66/1bLUMM NeprofoM. CUrHanoM K Npofaxe CYNATAOT CUTyaLuio,
KOTAa CKOMb3sLLas C MEHbLUVM NepUOS0M NEPECEKAET CBEPXY BHU3 CKOMb3ALLYIO C BOMbLUMM NEPVUOAOM.

Y MHAMKaTopa Tpy KoMnoHeHTa: nnHus MACD, curHanbHast nnHus, ructorpamma. Jiudna MACD - pasHuua MeXay CKONb3ALMMU CPEAHUMU C pasHbiM neprogom (06b14Ho 12 1
26). CvirHanbHast MHNS — CKONb3ALLAsH CPEaHAS C KOPOTKUM NepurogoM (06b14HO 9) 0T pasHKLb! ABYX OCTafbHBIX CKOMb3ALLMX. [MCTOrpaMMa nokassiBaeT pasHuuy Mexay MACD
1 cUrHanbHow ke, Mo Mepe passuTus LieHbl, paccTosHie Mexxay nvkveit MACD 1 curdansHoi nnkuel ByaeT MeHsaTbes. 3afaqa rucTorpamMMbl NMoKasaTb, HACKONLKO fige
i MACD paneko vnu 6ausko apyr ot apyra. Kpome Toro, rctorpamma MoxeT BbiTb BbILUE MW HIDKE HYNs. M Korda ructorpamMma Belle Hyns, TO LieHa, Kak npasuno, naet
BBepX. ECnn Huxe Hyns, To UeHa nagaeT. O6LUMI NPUHLMN MCNONb30BaHMS TAKoB: KOTAA rMCTOrpamMMa BhILLE HYNS U e 3HaYeHVe YBENNYMBAETCS, 3HAUNT LieHa pacTeT. U
HarpoTuB: eCV TUCTOrPaMMa HIDKE Hy s, LieHa nagaeT. oMy Mo rcTorpaMmel MOXHO CMOTPETb Ha AnHamiky camoit MACD oTHocuTenbHo Hyns. Ecnn MACD nepecexaet
HYNeBYI0 NIMHMIO CHU3Y BBEPX, LieHa [0MKHA pacTy. lepeceyeHiie Hynesol NUHMM CBEPXY BHW3 03HAYAET, YTO LieHa MOXKET MOMTW BHU3.

Mo TexHuyeckum nHavkartopam RSI, MACD v apyrviM MOXXET HaBioaaThCs PACXOXKAEHVE C AVHAMUKON LieHb! aKTVBa, YTO TPEMAepsl MHTEPNPETUPYIOT KakK CUrHabl K AEUCTBUAM.
Pasnensiior «Gblubi» (CUrHan K NoKymnKe) 1 «Measexbi» (CUrHan K Npoaaxe) AMBEPreHLN.

Ecnmn UeHa aKTnea NAET BHU3, a RSI BBEPX, TO BO3MOXHbl CKOPasA OCTAaHOBKA NMafeHMA LUEHbI M Pa3BOPOT BBEPX. K TOMY e, ecnn npu HMCXO/J,RU.LE\;N TeHOeHUMn Ha rpadm(e LeHbl
oﬁpaaosanca HOBBIN MWHUMYM, a RSI He JAO0CTUM HOBOTO MMHMMYMa, 3TO rOBOPUT 06 ocnabneHum TEHAEHUWW 1 CKOPOM Pa3BOpOTE LiEHbI BBEPX.

Ecnu ueHa akTviBa naet Beepx, a RSI BHU3, TO BO3MOXHbI CKOpasi 0CTaHOBKA POCTa LigHb! M Pa3BOPOT BH3. K TOMy e, eCv Npu BOCXOAALLEN TEHAEHLMM aKTUBA NOSIBNSETCS
HOBBIN MaKCUMYM Ha rpachuike LieHsl, @ Ha RS| HOBbIN MaKCMyM He 0BpasyeTcs, TO 3T0 FOBOPUT O TOM, YTO TEHAEHLMS 3aKOHYMNACk W BYAET PasBOPOT LigHb! BH3.

Ecnn MACD wvpeT BBepx, a LigHa BHU3, TO LigHa BCKOPE MOXET M3MEHVTLCS 1 TOXE MoiTU BBepX. K ToMy e, ecnin Boniee H3KNi MYHUMYM LieHbl He NOATBEPX/AaeTCs
MVHMMYMOM Ha VHAYKATOPE, TO BO3MOXEH CKOPbI Pa3BOPOT LiEHBI BBEPX.

Ecnu MACD CTPEMUTCA BHM3, a LiEHA BBEPX, TO LiEHa CKOPEe N3MEHUTCA U TOXE HOVIAET BHU3. K TOMY Xe, ecnu Bonee BbICOKMI MaKCUMYM LieHbl HEe NOATBEPXKAAETCA Gonee
BbICOKMM MaKCMMYMOM Ha MHAMKaTOpe MACD, To BO3MOXEH CKOpr;\ Pa3BopPOT LEeHbl BHA3.

TOHANBHOCTL HOBOCTHOTO JOHA MOXET MMETb G0NbLIOE 3HA4EHVE NS NPUHATUS PELUEHMIA Y4aCTHUKaMU (hOHA0BOTO PbiHKA. [Lnst oNpeeneHyist HaCTPOEHWI PhiHKa Mbl
NPVYMEHSIEM aNrOPUTM Ha OCHOBE MaLLMHHOMO 0BYYeHUs HaviBHbIM bariecockuM MeToaoM. [inst 06y4eHst anropuTMa Gbino MCNoNb30BaHO 27 ThIC. CTaTel, OTPaXaoLinX
HeraTvBHbIE V1 NO3UTHBHbIE HACTPOEHNS. B pesynbTaTte b cchopMrposaH cnosapb 13 500 noauTveHbix v 500 HeraTUBHLIX COB, KOTOPbIN UCMONL3YETCS anropyuTMOM ANst
onpeaeneHyist HacTpoeHws cTatein. Kaxawin AeHb anroput™ aHanuavpyeT B cpeaHem 100 cTaTeit 13 rnaBHbIX UHAHCOBLIX HOBOCTHBIX UCTOYHYIKOB, Takux Kak WSJ, Bloomberg,
Reuters, CNBC, NYTimes, 1 paccunTbiBaeT 06LLMit NOKa3aTeNb HACTPOEHNI B HOBOCTHOM choHe. MHaekce HopmipoeaH oT O ao 100, rae O — camas HeraTuBHas OLeHKa.

Kak nokasbiBaet vctopus Hawyx HabnopeHur ¢ 2005 roaa, ABUKEHVE UHAEKCA HACTPOEHMIA YacTO CoBNafaeT ¢ AnHamukoi nHaekca S&P500. KoaddruveHT koppensuum
coctasun 0,32 3a 15 neT, YT0 MOXET roBOPUTH O B3aMMOCBA3M [BYX NokazaTenel. OnacHbIM YPoBHEM A/1sl MHAEKCA HAaCTPOEHNIT MOXHO CYMTaTh YXOA nog, oTMeTky 35. 310
NPOMCXOAMIO0 3a4aCTYI0 HENOCPEACTBEHHO NEPe/ 3aMeTHBIM CHIDKEHWEM vHaekca S&PS500, coBnaaanc ¢ HUM UM CnefoBasno 3a HUM.
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