FREE

finance

WUnpekchbl

HassaHue 3HaueHue %0 %M %r

DJIA 29862  0,62% 1,29 6,14%
<Et SP500 3647 -044%  174%  1511%
©  Nasdag 12440 0,50% 516%  42,42%

Russel 2000 4756 O11%  974%  16,84%
o EUr0Stoxx50 3525 060% 209%  -609%
5 FIsEI00 6531 -001%  341%  -117%
E CAC40 5559  056%  274%  -661%

DAX 13323 0,76% 112%  -0,45%

NIKKEI 26688  -0.16%  530%  11.28%
T HANG SENG 26207 0.69%  08%%  -469%
< CSI300 4945  0.21% 161%  24,36%

ASX 6867 0.49%  440%  081%

[laHHble Ha 13:30 MCK

Cektopa S&P500

Ha3aHue cektopa
ur
3ppaBooxpaHeHue
Heumknuyeckme notpe6 ToBapos
Livknnyeckue notpe6 ToBapos
®uHaHcb!
Hepsuwxumocts
KommyHukaumm
MpoMbilwneHHoCTL
Cbipbe 1 MaTepuarbl
HepreTuka

KoMMyHanbHble yenyru

WN3mM. 3a 1 geHb
04ts il
-0,79%
-0,40%

046% il

1,22%
-0,88%
-0,55%
1,28%
133%
-3,54%
-0,53%

Ton-5 pocta n nageHns S&P500

Axuym Wsm.3a1peHb  Tukep
Alexion Pharmaceuticals, Inc. 29,2_ ALXN
Incyte Corporation 6,8%. INCY
Rollins, Inc. 4,9%. ROL
Regeneron Pharmaceuticals, Inc. 4,3%’ REGN
Netflix, Inc. 3,%. NFLX
Quanta Services, Inc. [ -49% PWR
Marathon Petroleum Corporation ‘ 5,0% MPC
HollyFrontier Corporation ‘ 5,7% HFC
Diamondback Energy, Inc. .‘ -6,3% FANG
Occidental Petroleum Corporation . -8,2% oXy

ToBapbl ¥ BaNIlOTHI

Hasanve 3HayeHue
Hedtb Brent 50,29
3onoTo 1828,70
Cepebpo 23,86
Meab 3,53
WHpekc ponnapa 90,75
EUR/USD 1,2125
GBP/USD 1,3317
UsD/JpY 104,08

%10 %1 ™M %1r

0,64% 17,55% -22,8%%
-0,60%  -3,02% 23,93%
0.17% -1,61% 40,86%
-0,04%  10,38%  24,19%
-0,29% -2,20% -6,65%
0,14% 2,58% 8,88%
0,80% 1,18% -0,21%

0,13% -0,54% -4,75%

[Lonr v BonaTunbHOCTb

HasBanue 3HaueHue
[lox 10-n UST 0,89
[lox 2-n UST 0,11

VIX 24,72

nn, 14 nn,1m nn,1r
0,00 0,00 -0,51
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0,06 0,07 0,96
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AMepUKaHCKUIA pbIHOK Ha

WHBECTOPbI HE NONYYUNU NPUBUBKY ONTUMU3MA

PbiHoK HaKaHyHe

Topru 14 nexabpst ameprkaHckue oHAOBbIE MHAEKCH 3aBEPLUMAN pa3HOoHanpaBsieHHo. MHaekc
S&P 500 onyctuncs Ha 0,44%, no 3647 nyHktos, Dow Jones notepsin 0,82%, a NASDAQ
npubasun 0,50%. K 3akpbiTWi0 NO3vuMIA NpuBena yrpo3a HOBbLIX aHTVMKOPOHABUPYCHbIX
orpaHuyenunit.  LMknuyeckve cekTopa Bbirnsgeny Havbonee cnabbiMy Ha 3TOM  (hoHe,
TexHonornyeckmin 6ein cpeaun nvuaepos n npubasnn 0,41%, Ho pacTepsin Gonbluyto YacTb pocTa

K KOHLY OHS.
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HOS SHB Map Mall WO CeH Hos

[OISLEEN TS0l 3 654,00 0,39%

= Alexion Pharmaceuticals (ALXN: +29,2%) Gynet nornouiera AstraZeneca (AZN: -7,8%) 3a
AeHexHble cpeacTaa u akum AZN Ha obutyio cymmy $39 mapa.

HOs  AHB  Map Mal Wlon  CceH Hos

(O EET TN 020N 12 503,25 0,33%

WenbitatensHiiin nonet Virgin Galactic (SPCE: -17,4%) B BbIxogHbIE NpepBancs U3-3a NoTepu
CBSA3W MEXKAY PaKeTOW 1 HA3eMHbLIM KOMMBIOTEPOM.

Axuun Pfizer (PFE: -4,6%) okasanuch nof [aBieHeM B AeHb Hayana UCrob30BaHns ee
aHTUKoBWAHOM BakuUmMHbl B CLUA, Tak Kak vHBECTOpbI peLLnnmn 3achKeupoBaTh Npubeib.

MeI 0)xupgaem

CerogHst MupoBble (DOHAOBbIE MOWAAKM [EMOHCTPUPYIOT MPEUMYLLECTBEHHO MNO3UTUBHYIO
avHamuky. [bkosed bargeH monyumn ronoca Konaneruu BblBOPLUVKOB, HeobXxoauMble ANs
OKOHYaTenbHoM nobedbl B Mpe3vaeHTCKoW roHke. Bnpoyem, cHATME  MoAMTUYecKom
HEeonpeaeneHHocT! yxe OblN0 OTPaXKEHO B KOTWMPOBKax. HakaHyHe rpynna ceHatopos OT
[IEMOKPATOB M pecnybnnkaHUeB, Kak 1 0XMAanoch, npeacTaBuina 0GHOBMEHHbIA NakeT mep
NOMOEPKKM 3KOHOMUKKM oBbemom $908 mnpa, coctoswmin 13 aByx udactern. Bnpodem,
MHBECTOPOB 3TO COBLITVE HE CAWMWKOM BOOAYLEBMNO. CKencuc B OTHOLWEHWM CNocOBHOCTM
3aKoHofaTeNe MPUATKM K KOMMPOMWCCY COXPaHSIETCs, XOTs OMpedeneHHbIi nporpecc B
neperoBopax NpucyTCTBYeET.

OdbmupanbHbIi cTapT BakUmHaumMn oT KopoHaevpyca B CLUA Bbi3Ban KOppEKLMO 1 B aKLMsIX
paspaboTumkos BakumHbl Pfizer v BioNTech, 1 Ha WMPOKOM pbiHke B LENOM. VIMEHHO Takoit
CLEHapMin Mbl NPOrHO3MpOBaNy HakaHyHe. Bnpodem, y cnaboctv hOHAOBOMO pbiHKA €CTb W
apyras npuynHa. MIHBecTopbl onacatoTcsi, YTo BAacTi ByayT BbHYXAEHbI 06bsIBATL O HOBbIX
OrpaHMuMTENbHBIX Mepax neped PoXAecTBoM, Tak Kak 4MCNO rOCNWUTANM3MPOBAHHBIX C
KopoHaBupycoM npesbicuno 110 Teic. CTporuit KapaHTuH B Hblo-Vlopke MoXeT npueecty K
KpaTKOCPOYHOM KOPPEKLMU Ha (hOHI0BOM phiHKE.

AsvaTckve (hOHOOBbIE MAOWAAKA 3aKpbIMCL pasHoHanpaeneHHo. AnoHckmin  Nikkei
npubasun 0,17%, kutarckuin CSI300 nogHsincs Ha 0,21%, roHkoHrckuin Hang Seng notepsin
0,69%. EBponelickvie nHaekcsl B 3eneHoit 3oHe. EuroStoxx 50 pacteT Ha 0,5%.

AnneTuT K puUcKy HeyeepeHHbIn. CTaka no 10-netHum Tpexepuc konebnetcs y 0,90%.
®blodepc Ha HedTb Brent pepxxutcea soiwe $50. 3onoTo pacTeT no $1845.

Oxupaem, uto S&P 500 nposefeT ToproByto ceccuto B AnanasoHe 3620-3680 nyHKToB.
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HoBocTr akoHOMMKM U MaKpoCTaTUCTUKa

WHpekc HacTpoeHui

My6arKaLmm 3Ha4MMOI MaKpOCTATUCTVKUN CETOAHS HE 3am/aH/poBaHo.

MHpekc HactpoeHwit ot Freedom Finance nogHsincs o 64 n3 100. Mokasatens no-
NpeXxHeMmy oTpaxkaeT 6ecrnoKoMCTBO MO MOBOAY HEraTMBHBLIX — NOCNEACTBUN
naHOoeMun ans 3KoHOMuKK. OfiHaKo MOBHILIEHME WHAMKATOPA OT MWHUMAbHBIX

3HAYEHWI MOXKET roBOpnThH 0b YNyHLWeHnr NnepenexTyB.

TexHuyeckuit aHanus

TexHuyeckn S&P 500 cknoHeH K KoHCONMMAaUWK, NpU 3TOM NPUCYTCTBYET puck 6onee raybokon Koppekuuy. HakaHyHe MHOEKC WWPOKOro
PbIHKA NPOTECTUPOBA/ NCKUXONOrMYECKM 3HaUYMMBbI ypoBeHb 3700 NyHKTOB, HO He CMOr MPeosoNeTh ero, NO3TOMY PEKOMEHAYEM MPOSIBUThL
ocTopoXxHocTb. MHamkatop MACD npofosmkaeT AEMOHCTPUPOBATL HEraTMBHBIE CWIHAsbl: MEPEXOd, Ha OTpULATENbHYIO TEPPUTOPUIO C

«MefBexber» aneepreHuvent. bnvxanwen nogaepxkon ans S&P 500 BeicTynaeT yposeHs 3600 nyHKTOB.

5&P 500 index, 1D, SPCFD uso
B N e ] | el | =
Vol ———h———— - L.t
= e o Niz
e — !'! H ".%llh* i‘ =
P A " ‘
'y i " !

m"l.!“'l" ‘#ﬂ,uﬁl I%’ I
.w‘iwl ji Hi, o 1y 3200.00
il ‘ h hﬂ' - 3000.00

'ﬂ f - 2800.00
100
:’ IH - 2600.00
| - 2400.00
kool ‘H\NW“\HHH N|\| T T —
N ~ = ~ o z 2 = 2 - = -m.m
- 40.00
b ol Jﬂ]"”l m...m-l i ’ = ,... PR % - & 1 .. i
wy| A7ﬁ"' ' . o
2020 ar T ey ul sap Nov 2021

£ TradingView



FREEDOM

finance

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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