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Py6ab Buepa yBepeHHO NOACKOUYUA K A0NNAPY, OXKuAaana pewweHusa OPC

& TEXHUYECKUWA AHANU3

yetBepr, 22 ceHTAGpA 2016 T.

07:30 GMT
«Xoms CIoprpu306 No UMeHeHUIo cMaeKu om amepukaHckozo USD/RUB AnesHoii rpaduk  Tekyuwian uera 63.83
peaynamopa uHeecmopel He MOym, Kak nokasan npumep ™. omese | TIPOTHO3bI
pocculickozo LjleHmpobaHKa, Kawo4yesyto posb 07 0anvHeliweli - conFeTHanEsAe
QUHAMUKU  PbLIHKO8  MOXem  Cbi2apdme  pumopuKa fre 6 | el | 2eld
u KommeHmapuu ®PC». [ V
—lOpuli KpasueHko (no mamepuanam PUA Hoeocmu) ﬁ-\
m 0630p T . . _ | | _ —
Kypc pybna K ponnapy Bevyepom YBEPEHHO MOBbIWAACA BCes N
3a HedTblo, 3aKpenuBLlenca Bbiwe 46,5 gonnapos 3a bappenb copTa | svo \ - =1
Brent. YKpenneHue pybna MoxKeT ObiTb cneacTBMEM MOATOTOBKM \
3KCcnopTepoB M 6aHKOB K rpaaywmm naatexkam no HAMW v gpyrum . ""-\
KpynHbIM Hasnoram. bonee Toro, yumTbiBana Habaogaemyto B nocnegHee | | \\
Bpems Kpenoctb pybna, oTaenbHble UrPOKUM MOTAM MpeanoyvecTb f ' \\
i
npogaTth BanoOTy A0 UTOroB 3aceganua ®PC. Takum obpasom, Buepa m_l i 65
64.78
py6s1b BbipoCc Ha 0.9%, BantoTHaA napa Cymena nepeceyb HeAe/bHYIo | 64.62
S2 Ha ypoBHe 63.91. | 6431 | 64.29
“ * 64
= HacrtpoeHue Tpeiigepos *
[ona AAnHHBLIX NO3UUMIA Ha pbiHKe SWFX nogHAanacb M Ha AaHHbIA " EFE
\ 63
MOMEHT paBHa 75%. findl
| 62.51
62.3
CeHTUMEHT CeroaHs Buepa 5 pHen
Mo3nunmn 50% 44% 46%
61.61
Opaepa 34% 52% 44%
UHpgukartop 1 peHb 1 Hepena 1 mecay,
MACD (12; 26; 9) MpopasaTb Mpoaasatb Mokynatb m] i YposeHs O6ocHoBaHue
RSI (14) HelTpanbHo HelTpanbHo HeliTpanbHo H R3 64.62/70 20/55-gHeBHas SMA
1 . . ‘
Stochastic (5; 3; 3) MpoaasaTtb Mpoaasatb Mpoaasatb m R 64.49 HegenbHas S1
ADX (14) HelitpanbHo HeltpanbHo Mokynatb
CCl (14) MokynaTtb HelTpanbHo HelTpanbHo R1 63.91 HeaenbHan 52
AROON (14) Mokynatb MokynaTb MokynaTtb H S1 63.59 JNinHua bonnnHaxepa
Alligator (13; 8; 5) MpopaaBatb MpoaaBatb Mokynatb HS2 63.48/43 MecsauHas S1; HeaenbHas S3
SAR (0.02; 0.2) Mpopasatb MoKkynaTtb Mokynatb s3 61.61 Mecsiunan S2
~ ArpervpoBaHHbIN N - A
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Hdonnap orpearnposan Ha peweHue PPC

& TEXHUYECKUWA AHANU3

yetBepr, 22 ceHTAGpA 2016 T.

«B xo0e ce200HAWHUX a3uamcKux mopaos donnap CLUA deweseem EUR/USD [HesHoii rpaduk  Tekyuias uexa 1.1203 07:30 GMT
omHocumensHo eepo Ha ¢hoHe peweHus dedepanbHoli pe3epeHoll | rsiaa
cucmemsi  (PPC) coxpaHume  nNpPOYeHMHylo  cmaskKy Mo - e MPOrHO3bl
ghedepanbHoim KpedumHbim cpedcmeam (federal funds rate) e o Aks. 16 1ke. 17 2ke. 17
yenesom duanasoHe 0,25-0,50% 20008bIx». Cyta0a _
—Investing (no mamepuanaam Investin ~
gl p g) UL
m 0630p
o | 1.1304 | \‘ | | | ‘ |
Oxunpaembie MArkne 3aaBneHnaA co ctopoHol PPC n [IxkaHeT NenneH no 'i 1.1280 1.13
NnoBoAy Aa/ibHeMWMX CPOKOB MOBbIWEHUA NPOUEHTHOM cTaBku B CLUA \
OKa3a/M [aB/eHNEe Ha aMepUKaHCKUM A0Nnap, KOTopbiA cHMU3mMaca % &5
NpoTMB €BPOMENCKON BantoTbl MO UTOram TOPros B cpeay, 21 ceHTAbpA. T1ic0
3aBepwnAMCb TOPrM B MOAb3y €EBPOMNENCKON BaAlOTbl, KOTOPaA | iiws 1.1123
1.11
yKpenunace npotme ponnapa CLIA Ha 40 nyHKTOB, TOrgaa Kak
BOMIaTU/IbHOCTb TOProB cocTaBuia 74 nyHkTta. Cenyac BantoTHaA napa 000
TOpryeTca B 3e/1€HOM 30He, rae Mbl Habaogaem cunbHbiM pocT. Mapa
cTpeMnTCca K HeaenbHoM R1, KoTopada pacnosiokunacb Ha OTMeETKe
1.1240 [H.0002 - - . | | | | 1.09 | 1.09 | 1.09
m HactpoeHue Tpeingepos
| 1.0801
Jona ANMHHBbIX NO3MUMIA Ha pbiHKe SWFX ocTanacb HEM3MEHHOM M Ha
AaHHbIA MOMEHT paBHAeTcA 41%.
| 1.0701 | | | | | | | 1.07 1.07
CeHTUMEHT CeroaHs Buepa 5 pHen
Mo3nunmn -18% -18% -22%
1.0600 1.06
Opaepa -8% -16% -8%
UHpgukartop 1 peHb 1 Hepena 1 mecay,
MACD (12; 26; 9) MpopnasaTb Mokynatb Mpoaasatb EI] YPOBeHb O6GocHoBaHue
RSI (14) HelTpanbHo HelTpanbHo HeliTpanbHo B R3 1.1280 JIuHMA BonnHIpKepa
Stochastic (5; 3; 3) HelitpanbHo Mpopgasatb Mpoaasatb
- > - M R2 1.1240 HepenbHaa R1
ADX (14) HelitpanbHo HeltpanbHo HeltpanbHo
cCl (14) HelttpanbHo HeiTpasbHo HelitpanbHo R1 1.1190/1.1202 HepenbHasa/mecauHasa PP; 20/100-aHeBHaa SMA
AROON (14) 4 MokynaTtb MokynaTb MokynaTtb H S1 1.1160/50 55/200-gHeBHas SMA
Alligator (13; 8; 5) L DOgRL TR Rk nar iBbfanars m S2 1.1123/06 JInHuAa bonnnHaxkepa; HegenbHaa S1
SAR (0.02; 0.2) Mpopasatb Mpopgasatb Mokynatb —
Rt peripeBaRHbI N = N S3 1.1060 HepenbHaa S2
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®yYHT Hauyan peabunutTnposatbca

& TEXHUYECKUWA AHANU3

yetBepr, 22 ceHTAGpA 2016 T.

«OcHo8HbIM Opalieepom ocmaHemcs Hoeocmb 0 coxpaHeHuu GBP/USD [HesHoii rpaduk  Tekyuwlas uena 1.3050 07:30 GMT
®PedepanbHbim pezepeom npoyeHmMHoli cmasku Ha ypoeHe 0,50%. Rsi(14) MPOrHO3bI
Ecau napa ¢pyHm/donnap npodoaxwum eocxodaujee OsurceHue U compornesise
npobbem yposeHb conpomueneHus 1.3050, mozda cnedyrouwjeli 3‘” 4xs. 16 1ke. 17 2ke. 17
yensro 6ydem obaacme 1.3130». _1.5070 __
—Onez benoe (no mamepuanam Investing.ru)
m 0630p
| 1.4716 A
B cpeay OpwuTaHCKaa BanoTa HaxoAunacb B HaAMNPAXEHUUM BBUAY \
3acegaHua PepepanbHoro PesepBHoro ¢oHga CLUA. Mapa Takxke
NPOUrHOPMpPOBaaa NO3UTUBHbIE JaHHbIE CO CTOPOHbI Bennkobputanmm, 4%
Tem He meHee, 6An¥Ke K Houu MHCTPYMEHT Ha4aa KoppeKkyuto,
CcTabunbHo oTaanascb ot otmeTkM 1.30. Ha AaHHbIA MOMEHT YHT | vaos
nmmeeTt BCeE LWaHCbl CHOBA BEPHYTbCA K He,a,eanoﬁ M MecA4YHOWM PP,
KoTopble npeactasneHbl yposHAMM 1.3110/26. Tem He meHee, BapuaHT | yaess
OKa3aTbCA NoA AaB/sieHNEM TaKXKe BO3MOXXeEH, U NPpU TakoOM CueHapuu
LLeHa MOMKET CKaTUTbCA K oTmeTKe 1.295. ﬂ", L3322
. 13299* * -l -
m HactpoeHue Tpeiigepos ' l' ‘ wﬁl l '\r i I 5
Jona AAnHHbBIX NO3UUMIA Ha pblHKe SWFX ynana u Ha AaHHbIN MOMEHT / by 131 131
| 1.2045 ! = 1.29
o -
paBHaeTca 52%. -. jin \*.,___ﬁ-f 1.2935 128 | 128
\ [ 1.2798
1.2501 \\ | ,w'l | | | | | |
CeHTUMEHT CeroaHsa Buepa 5 aHel \ L
Moauuum 4% 6% 12% b
Oppaepa -10% 30% -22% 1.2237
UHpgukaTop 1 peHb 1 Hepena 1 mecay,
MACD (12; 26; 9) lNpopasatb MNpopasatb MNpopasatb m] YPOBEHb O6ocHoBaHue
RSI (14) HenTpanbHo HentpanbHo MoKynatb E R3 102.16/64 23.6% dubo
Stochastic (5; 3; 3) lNpopasatb MNpopasatb HentpanbHo
u " W R2 101.37 20—pHeBHble SMA; HepenbHaa R1
ADX (14) HenTtpanbHo MNpopasatb HenTtpanbHo
CCl (14) HeiTpanbHo HeiTpanbHo MokynaTb R1 100.43/80 HepenbHasa n mecayHana PP; 55—aHeBHas SMA
AROON (14) MoKynaTb MoKynaTb MoKynaTb H S1 99.44/03 JInHuA bonnnHaxepa; HegenbHaa n mecayHaa S1
Alligator (13; 8; 5) lNpogasatb MpogaBatb MNpopasatb mS2 98.17 MuHUMyM Uions; HeaenbHan S2
SAR (0.02; 0.2 MpoaaBatb MpoaaBaTtb MpopaBatb
( ), L it ReA S3 96.81 MecauHaa S2
ArpernpoBaHHbI1 N N >

)
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[lonnap BbIpOC NO OTHOLLEHUIO K NeHe

; «3acedaHue ®PC He NpuHecnO HUKAKUX CIOprpu3oe U 6 nosHol
| Mepe npodemoHcmpupoesano cnabocme ceoe2o pykogodumens L.
1

& TEXHUYECKUWA AHANU3

yetBepr, 22 ceHTAGpA 2016 T.

07:30 GMT

USD/IPY OnesHoii rpapmuk  Teryuwian ueHa 100.26

RSl (14)
o

MOAAERHHA &

romeae | [IPOCHO3b

] ‘ WenneH, komopas e ouepedHoii pas nodyna Ha 600y, mak HUKoz20a -
He 06Mcé2uuch Ha MO/IOKe». 4ke.16 | 1ke.17 | 2ks.17

—Cepezeii Heackuli (no mamepuanam Investing) -113.62

m 0630p

AMepMKaHCKaﬂ Ba/ZIl0Ta CMOrna YyKpenutbCA NpPOTUB UEHDLI,

| 111.52

nocne
orfalleHna uToroB 3acedaHus baHKa AnNoHWM, Ha KoTopom Obisio

7 109.42 110 110
MPUHATO OCTaBUTb MPOLIEHTHYIO CTaBKy 6e3 M3MEHEHWUN Ha ypOBHE |
0.10%. Toprn B TeuyeHue cpedbl 6blIM KpaliHe BOMATMAbHbBI, TaK KaK
LueHa ynana Hmxe otmeTkn 100.43 mnm HepenbHol S2, a 3aTeM PEe3KO | w7 — 107
BbIPOCANA, NOYTM NPOH3UB FPAHMLY HUCXOAALLEro KaHana Uau ypoBeHb *i
102.7. Oxupaetca, 4TO ecaAM napa npeogoneer mecAvHyr S1 Ha o ] * o)
- S - - - 105 105
ypoBHe 100.80, ueHa ycTpemuTca eweé Bbllle W Npubnamsmutca K . L
HeaenbHol S1.
| 103.12
m HacTtpoeHue Tpengepos i | N‘ '” 10216 10
Jona AnvHHbIX No3nuMn Ha pbiHKe SWFX noaHsnacb M Ha AaHHbIN I “ T *I
| 101.01 qt‘ | | 101 101
MOMEeHT pasHaeTcAa 63%. fd-
5 N[ / H“ﬂ” |
"“\\7_/ all
| os.01 \_‘_F I 7// 99.44
CeHTUMEHT CerogHa Buepa 5 gHeii 5517
Mo3ununmn 26% 22% 20%
096.81
Opaepa 20% 8% 2%
UHpukaro 1 peHb 1 Hepena 1 meca
A HA P A A = m YpoBeHb O6ocHoBaHuMe
MACD (12; 26; 9) MpopnasaTb Mpoaasatb Mpoaasatb
RSI (14) HeiiTpasbHO HeliTpanbHo MokynaTb N R3 102.16/64 HenenbHas u mecavyHas PP; 20/55—-aHeBHas SMA
Stochastic (5; 3; 3) Mpogasatb MNpopasatb HenTpanbHo ® R2 101.37 HepenbHas S1
ADX (14 HentpanbHo lNpopasatb Mpopasatb
(14) E pv & el R1 100.43/80 HepenbHas S2; nnHna bonnmuaxkepa; 50% dnbo; mecadyHan S1
CCl (14) MokynaTtb HevitpanbHo Mokynatb
AROON (14) Mokynatb MokynaTb MokynaTb H Sl 99.44/03 MecauHas S2; MUHUMYM UioHA
Alligator (13; 8; 5) MpoaaBaTtb Mpoaasatb Mpoaasatb = s2 98.17 Mecaunas S2
SAR (0.02; 0.2) Mpopasatb Mpopgasatb Mpoaasatb
~ ArpernpoBaHHblii N N = S3 96.81 MecsauHasa S3
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30/10TO NoACKOUYUNO Ha 1% Ha PoHe BcTpeun PPC

07:30 GMT
XAU/USD i Te 1332.49
«,qeno 8 momMm, Ymo ecau no umoaam 3acedaHua Komumema wm{ Areenoi rpadur CHYIaA uena
no omkpoimomy poiHKy ®PC CLUA 6ydem peweHo — MPOITHO3bI
COXpaHUMb CMABKY HA MEeKywem ypoeHe, 6epoAmHo, an e Taie Taen
Amarem Wennen 3aseum o 2omoeHocmu pezynamopa 130501 _ _ _ _
noevicUMb cMaskKy yxe 8 0eKkabpe». 1389.00
. 1390
-Fepacumoc ManazuaxHuc (no mamepuanam Oil.ru)
1381
1369.50
m O630p f\ ,\, 7
B xoae BUYepalLHMX TOProB LEHA HAa AParoueHHbI MeTann nogHAanacb + N 1356
1344
no 6onee yem oaHOHEAENbHOrO MaKCMMyMa, TakK KaK MHBECTOpbI -““”8 + ‘ -!+L" - m —
L
o . , 1333
oXuganu wuToros 3acegaHua ®PegepanbHON pe3epsBHON CUCTEMBI. ** I T'H _j .l T 1332.07] 1328
Takum o6pa3om, 301070 Bblpocio NpoTuB Aosanapa CLUA Ha 1.5%, a s T w “ 1326.00
BO/MIaTU/NIbHOCTb TOProB cocTtasuna 2.2%. 30/0TO YYBCTBUTENbHO K p \/\ | A ] -—/“'& ! 1305
nosbileHuto ctasku B CLUA, NOCKONbKY ee poCT /NuLaeT UHBecTopos | Tl 1295
[O0X0A0B OT BJIOXKEHUI B 30JI10Tbl€ C/INUTKU, CNOCOOCTBYA YKPENIEHUIO /
[ONNapa, B KOTOPOM BblpaXKeHa LeHa 30/10Ta. A TaK Kak NpOLEHTHaA / e
v 11267.43
CTaBKa OCTaNnacb HEM3MEHHOM, 3TO YKPENMIO 30/10TO.
m HactpoeHue Tpeingepos
|1241.92
Jona ANHHbBIX NO3ULMIA Ha pbiIHKe SWFX ynana v Ha AaHHbIA MOMEHT
pasHaeTca 48%.
|1216.40
CeHTUMEHT CeroaHs Buepa 5 aHe
Mo3nunmn -4% 0% 0%
1190.88
Opzepa 32% 32% 36%
UHpukartop 1 peHb 1 Hepensa 1 mecay,
MACD (12; 26; 9) Npogasatb MoKynaTb MoKkynaTb m] YpoBeHb O6ocHoBaHue
RSI (14) HelTpanbHo HelTpanbHo HelTpanbHo B R3 1,389 Makcumym 2014; mecadran R2
Stochastic (5; 3; 3) MNpopasatb MNpopasatb Mpopasatb I
e = 5 5 - W R2 1,348/51 JInHua bonnnHaxkepa; mecadyHasa R1; HegenbHaa R3
ADX (14) HelitpanbHo HeltpanbHo HeltpanbHo
CCl (14) HelTpanbHo | HeiitpanbHo HeliTpanbHo Rl 1,341.79 HepenbHaa R2
AROON (14) MokynaTtb MokynaTb MokynaTtb N S1 1,332.97 55-aHeBHas SMA
Alligator (13; 8; 5) Mpoaasatb Mokynatb MokynaTb mS2 1,326/25 MecsauyHaa PP; HepenbHas R1; 203-aHeBHaa SMA
SAR (0.02; 0.2) Mpopasatb MokynaTtb Mokynatb s3 1,316.02 Mecsunas PP
ArpernpoBaHHbI N A A
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OB bACHEHMUA

CurHanbl

= [lokynaTtb — napa GUKCUPYET YETKUI BOCXOAALLNIA TPEHA,

= [lpogaBaTb — Napa GUKCMPYET YETKUIA HUCXOOALLMI TPEHS,
= HelTpanbHblii — NO Nape He MMeeTcA KOHKPETHOro TpeHaa
= ¥ _cpegHee 3HaYeHue 3a Noc/eAHME ABE HeAeNN

Fpadpuk

. —lMNpocTaa cpegHAa ckonb3Awana 3a nocneaHue 55 nepuonos
=  SMA (200) — NpocTas cpeaHAs cKosb3Alan 3a nocnegHue 200 nepnoaos

UHaukaTopbl

=  MACD - CxoxaeHune/PacxoxaeHne cpeaHux ckonb3awmx (aHrn. Moving average convergence divergence) — MHAWKATOP CUJIbl M HanpaBAeHUA TpeHaa

= RSI—WHAeKc oTHocUTenbHOM cunbl (aHrn. Relative strength index) — cpaBHMBaeT BeNMUYMHY HEAABHETO NPUPOCTA K HEAABHMM NOTEPAM B MOMbITKE ONPeAeNnTb YCA0BUSA, MPU KO-
TOPbIX aKTUB «NepenpoaaH» UAK «nepeKkynaeH»

= Stochastic — CToxacTUYeCKUiA OCUUANATOP — TEXHUYECKUI MHAMKATOP CUIbl U HanpaBaeHUA TPeHAa, KOTOPbI CPaBHUBAET LieHY 3aKPbITUA BaJIlOTHOM Napbl U eé LL,eHOBOW AMana-
30H 3a YCTAHOB/IEHHbIN Nepuos BpeEMEHU

=  ADX-— CpeaHuit MHAEKC HanpaB/ieHHOoro ABuXKeHus (aHrn. Average directional index) — uHauKaTop cunbl TpeHaa

= CCl— UHpeKc ToBapHoro KaHana (aHrn. Commodity channel index) — ocumnnaTop, MCNob3yemblii B TEXHUYECKOM aHaan3e, 4Tobbl MOMOYb ONpesenTb, Koraa napa
«nepekynieHa» uan «nepenpogaHa»

= SAR - LleHa ocTaHOBKM 1 pa3BopoTa (aHrn. Stop and reverse price) — TpeHAOBbI MHAMKATOP — NOKa3blBaEeT Hamnpas/ieHWe TpeHaa

= AROON — n3amepseT cuny TpeHaa U BEPOATHOCTb ero NPOAOIKEHMA

= Alligator — TpeHZ0BbIN NHAMKATOP, KOTOPLIA AEMOHCTPUPYET HANNYME TPEHAA U €ro Hanpas/ieHue

MporHo3bl

TpeTtuit KBapTuab — oTaenseT 25% cambix BbICOKMX
NpOrHo3oB

Bmopoli Keapmuse — CpefHAA LeHa, 0CHOBaHHas
frm— Ha 0XXMAAHWUAX MHAOYCTPUMK

Mepeseoili KBAPMUAL — OTAENAET 25% CaMbIX HUSKUX
NPOrHo30B

Dukascopy Bank SA, Route de Pre-Bois 20, MexayHapoaHbii LieHtp Cointrin, Bxog H, 1215 *eHesa 15, LLseiuapus ten: +41 (0) 22 799 4888, dakc: +41 (0) 22 799 4880 research@dukascopy.com
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AHHaA CMMOHAH Hawa aHanutuka:
TexHU4YeCcKum aHanams

KopoTKne HOBOCTH
Toprosbie naeun no durypam
KatepuHa ®pyne KBapTaNbHbIM OTYET

katerina.frule@dukascopy.com MporHo3bl coobLiecTsa

anna.simonyan@dukascopy.com

NMonesHble CCbINKU:
FXSpider oHnaH HOBOCTH
B

BebuHapsbl

[padwku

NHAOeKc BantoT

CoT oTt4éTnl

[MMBOT YPOBHM

CeHTMMEHT pblHKaA
JKOHOMMYECKUIN KasleHaapb
CurHanbl

OroBopKa

Bca nHdpopmaumsa B 3TOM CTaTbe, BK/AKOYAA MHEHMA, MoKasatenu v rpaduku, npeaocTaBieHa TOMbKO B LENAX O3HAKOM/IEHMSA, MU HE MOXeT bbiTb
MHTEPNPETUPOBaHa Kak pUHaHCOBbIN coBeT. Dukascopy He HeceT OTBETCTBEHHOCTM 3a NOJIHOTY UAM NPABUILHOCTb N060M MHPOPMaLMKM, coaepXKalleinca B
3TOM cTaTbe. PUHAHCOBbIE NOKA3aTeMn, YKa3aHHbIe B 3TOM CTaTbe He Bblan NpoBepeHbl KomnaHue Dukascopy. B3rnsabl, MHEHMA M aHaM3bl NPUHAANEKAT
aBTOpaM CTaTbM, U He Bblan cornacosaHbl ¢ Dukascopy.

Dukascopy oTKasblBaeTca OT /t0ObIX FapaHTUIN, BbIPA*KEHHbIX WAW MOAPA3YMEBAOWMXCA, HO, HE OrpaHWYMBAACb 3TMM, KacaTeslbHO NPUroAHOCTU ANA
TOProBAN UAM NPUTOAHOCTU ANA ONpeaeneHHON Uenu, B OTHOWEHUM Bcen MHPopMmaumm B 3Tol ctatbe. Dukascopy He Npu Kaknx 06CToATENbCTBAX HE HeCceT
OTBETCTBEHHOCTb 3a /it0Oble MpAMble, HEMpPAMble, KOCBEHHbIE, 3aBUCALIME, HENpeaBUAEHHbIE, UAM Ntobble Apyrne yObITKU, NOHECEHHble B CBA3U C
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