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BbIKU NbITAIOTCA OBNAAETb PbIHKOM

«Ha npedcmosweli Hedesne OCHOBHbIM cobbimuem, CrnocobHbIM
noseauame Ha Kypc doanapa, u, cnredosamesnbHO, OUHAMUKY napel

USD/RUB, cmaHem npedeapumenbHeiii BBI1 CLUA 3a 3-ii keapman

amozo 200a. Ecau mel yeudum yugppy Ha ypoeHe +1,5 npoyeHma

unu eviwe, smo 6ydem 03HAYAMb, YMO AMEPUKAHCKASA SKOHOMUKA

npodonxaem paseusamoca».

—AHOdpeli JupauH (no mamepuanam RG.ru)

m 0630p

Poccuiickan BantoTa 3aMETHO BbIPOCAA B TEYEHUE BYEPALUHWUX TOProB,
npobus HegenbHyto PP Ha ypoBHe 62.74, 1 3aKpenuia CBOM POCT Ha
oTmeTKe 62.19. OgHako B uyeTBepr ¢bioyepcbl Ha HedTb MOKasanu
CHWXXeHue BBUAY OUKcaumm npubbinn uHBecTopamu. Ha AaHHbIN
MOMEHT Mapa HEMHOrO BbIPOC/AA, MbITAaACb BbINTU M3 HUCXOLALLEFO

KaHana U AoCTuub HedenbHyt PP Ha ypoBHe 62.74. ECAn NONbITKK

nATHUUA, 21 okTAGpA 2016 T.

WMHCTPYMEHTA

AanbHellee yKpenneHne wn npobon 20-aHesHor SMA. TMpu MHOM

yBeHuatoTCA

ycrnexom,

MOXXHO

NPeanooXuTb

CLUEHAPUN MHCTPYMEHT NPOAOMKMUT CHUMKATbCA B 061acTb 62.

m HactpoeHue Tpeigepos

[Jona ANMHHBbIX NO3ULMIA Ha pbiHKe SWFX 3aMeTHO CHM3MNAach, NOTeEPAB

4% v Ha AaHHbIN MOMEHT paBHa 71%.

CeHTUMEHT CeroaHs Buepa 5 pHen
Mo3nuun 42% 50% 44%
Opaepa -16% -6% 2%

UHpgukartop 1 peHb 1 Hepena 1 mecay,

MACD (12; 26; 9) MpopnasaTb Mpoaasatb Mokynatb
RSI (14) HelTpanbHo HelTpanbHo HeliTpanbHo
Stochastic (5; 3; 3) Mpoaasatb HelTpanbHo Mpoaasatb
ADX (14) HelitpanbHo HeltpanbHo Mokynatb
CCl (14) | HelTpanbHo MokynaTb HelTpanbHo
AROON (14) MokynaTtb MokynaTb MokynaTtb
AIIigato_r (13_;8; 5) \ Mpogasatb Mpopasatb HeltpanbHo
SAR (0.02; 0.2) MokynaTtb Mpopgasatb Mokynatb
ArpermpoBaHHbIi - - A

07:30 GMT
USD/RUB Anesuoii rpaduk  Terywan ueHa 62.45
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m] YpoBeHb O6ocHoBaHue
M R3 64.99 MecayHana R1
M R2 64.43/16/42/54 HepenbHas R2; 55/100-gHeBHas SMA; amHua bonnnHaxkepa
R1 63.65/80 HepenbHasa R1; mecayHana PP
H S1 62.74/63.09 HepenbHas PP; 20-aHeBHas SMA
m S2 61.96/64 HepenbHas/mecauHas S1; aMHua BoannHaxKepa
S3 61.04 HepenbHana S2
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lapa He nameHnNa cBoero HeraTUBHOrroO HACTpPoeHuA
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nATHUUA, 21 okTAGpA 2016 T.

EUR/USD Anesnoii rpaduk  Terywan ueHa 1.0882 07:30 GMT
«Cnosa [lpazu He 6blnUu O O3MOMHOCMU MOCMeENeHHO20 [ - -
ceopavusaHusa QE u npednonazarom OAanvHeliwee ocnabneHue o Pop e o NMPOTHO3LbI
8 dekabpe. Imo 3acmasuso mpeiidepoes 3a710#UMb 8 C8OU NO3UYUU 0% et aote | 1w | e 17
ocnabneHue eespoy.
—M>smm CumncoH (no mamepuanam Ria.ru )
m 0630p
B TeueHue BYEPALWWHWUX TOPros eBponeﬁCKaﬂ Ba/Z1lOTa He TMOKa3ana L1
BUAMMbBIX WM3MEHeHUN, ocTasBasAcb B obnactm 1.10. KaK wm3BecTHO,
Esponeickmin  LleHTpanbHbin  BaHK MNpUHAN  pelleHMe OoCTaBUTb 1.1172 112
MOHETAPHYIO NONUTUKY 6e3 nameHeHUn. MeaBeKnit HacTpoi no nape
COXPAHWU/ICA, @ MHCTPYMEHT, B CBOIO o4vepedb, Npobun mecsayHyro S3- R
MUHUMYM, OOCTUFHYTbIM nocne bpeKksuT pedepeHayma, a TaKkKe Ke
noytn poctur HegenbHyto S1 Ha yposHe 1.0893. HepgenbHaa S1
BbICTynaeT 6anxanwen uensvio Ansa measeaen, n ecam aaHHas obnactb
bynet B3ATa, Napa cnon3ét go otmetku 1.0850 M byaeT HaxoauTbCA — 1.0950
_— I 1.09 | 1.09 | 1.09
HeAaNneKo OT MapTOBCKNX MUHUMYMOB. | \
m HactpoeHue Tpeingepos
| Lozoz 1.0822
[ons AANHHBIX No3nuMiA Ha pbiHke SWFX npubasuna 3% 1 Ha AaHHbIN
MOMEHT paBHAeTca 59%.
| 1.0608 1.07 1.07
CeHTUMeHT CerogHa Buepa 5 aHem
Mo3nunmn 18% 12% 8%
1.0600 1.06
Opaepa -26% -16% -14%
UHpgukartop 1 peHb 1 Hepena 1 mecay,
MACD (12; 26; 9) MpoaasaTb MpogasaTtb MposasaTth m YpoBeHb O6ocHoBaHue
RSI (14) MokynaTtb HelTpanbHo HeliTpanbHo > 11125/33 H R s1
Stochastic (5; 3; 3) Mpoaasatb MoKynaTtb Mpoaasatb ’ €ACNbHAA R, MECAYHAA
ADX (14) HeWTpanbHo HeWTpanbHo HeWTpanbHo M R2 1.1026/65 20-gHeBHaAa SMA; mecA4vHana S2; HegenbHaa PP
CCl (14) | HelTpanbHo MokynaTb HelTpanbHo R1 1.0929 MecayHaa S3
AROON (14) L Mokynatb Mokynatb MokynaTb H Sl 1.0912/1.0892 MuHumym bpeksuTa; HegenbHaa S1
L igator (1348; 5) M2 ki ibageaTo ldipantbHo m S2 1.0833/14 MuHumym MapTa; HegenbHaa S2; aimHua bonanHaxKepa
SAR (0.02; 0.2) Mpopasatb Mpopgasatb MoKkynaTtb - P M q
" . UHUMYM AHBapA
ArpermpoBaHHbIi N - -> Y P
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(DYHT CTep/IMHIros OKa3sanica noa AgasaneHnem nocise BbiXxoaa AdHHbIX

«KpamkocpoyHasa mexHuvyeckas kapmuHa no dpyHmy/donnapy
8bleniAdum HelimpanbHoll, a napa, NMoxoxe, eowsna 6 mepmeyo
30HYy U He noddem HUKAKUX cuzHanoe. Bnpouyem, eocxodAwas
KoppeKyus,, rmnoxoxce, cebsa uc4yepnand, u Mbl ocmaemcs
00120CpOYHBIMU Medsedamu».

m 0630p

Mocne Bbixoga cnabblx PO3HMYHBIX NPoAaXK B BennkobputaHum, cnpoc
Ha OPUTAHCKYIO BaNlOTy 3aMETHO CHU3WACA, BBMUAY YEro MHCTPYMEHT
npobun mecauHyto S3 n HepenbHyio PP Ha oTmertkax 1.2254/41 wu
3aMEeTHO OTAANUNCA OT CBOMX HeAelbHbIX MaKCMMyMoB. O4eBUAHO, YTO
napa MUCNbITbIBAeT 3aMETHbIE CNOMKHOCTM ANA NPOAONKEHUA Bblubero
TpeHaa oCcobeHHO BBMAY YKpenneHua gonnapa. Ha AaHHbIA MOMEHT
Hanbonee BEPOATHO, YTO MHCTPYMEHT MPOAOMKMUT NafaTb, LOCTUTHYB
obnactn 1.22. Tem He MmeHee, MHOM CLLEeHapWUIA TaK e MOKET MOoJIy4YuTb
CBOE Pa3BMTME, M B TaKOM C/lydae napa b6yger ctpemuTbca K npoboto
oTMeTKu 1.23.

m HactpoeHue Tpeingepos
[Jonsa gNVHHBIX NO3ULUMIA Ha pbiHKe SWFX npubaBuna 3% 1 Ha AaHHbIN
MOMEHT paBHAeTca 67%.

nATHUUA, 21 okTAGpA 2016 T.

CeHTUMeHT CeropgHsa Buepa 5 aHewn
MNosnunun 34% 28% 26%
Opaepa -16% -14% -6%

UHpgukaTop 1 peHb 1 Hepena 1 mecay,

MACD (12; 26; 9) lNpopasatb MNpopasatb MNpopasatb
RSI (14) HenTpanbHo MokynaTb Mokynatb
Stochastic (5; 3; 3) MNMpoaaBatb HentpanbHo HentpanbHo
ADX (14) HeliTpanbHo Mpoaasath HelTpanbHo
_CCI (14) \ HeliTpanbHo MokynaTtb HelTpanbHo
ARE)ON (14)_ B 1 |_|0Ky>I'IaTb MokynaTb MokynaTb
Alligator (13; 8; 5) Mpoaasatb MpoaaBatb Mpoaasatb
SAR (0.02; 0.2) MokynaTb MpoaaBaTtb Mpoaasatb
- ArpervpoBaHHbI -> -> >

GBPfUSD fnesnoii rpapuk  Tekywan uena 1.2240 07:30 GMT
RSI (1
maseeas | [IPOTHO3bI
= dke.16 | 1ke.17 | 2ke.17
1.4214
| 1.3898
| 1.3581
1 //_’_\
1.3265 i.{;_\d“’ TN - +*-'l W
#i Iy
[ N i 132
Ly e
"N i Ay " 131 | 131
L7049 \NL*' . - \'T* h 1.29
T - 128 | 1.28
12632 1.2585
1.25 1.25 1.25
| 12316
(1008 1.2038
1.1886
1.1683
m] YpoBeHb O6ocHoBaHue
H R3 1.2669 23,60% dn660
MecayHasa S2; HeaenbHan R2; 20-aHeBHas SMA; HUCxoAALWMMN
M R2 1.2538/1.2606
TpeHy,
R1 1.2393 HepenbHaa R1
H S1 1.2254/41 MecsayHaa S3; HeaenbHaa PP
m S2 1.2038 HepenbHasa S1
S3 1.1886/80 JInHuAa bonnnHaxepa; HeaenoHaa S2
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Mapa ctpemutca B obnactb 104

«USD/IPY ocmanca e y3kom Ouanda3oHe oKono 104. bBbibe USDJIPY AxesHoii rpadmk
dasneHue 6 Oosnnape 803pPOCA0, HO He HACMOAbKO, 4YMOB6bI [gsi uy
ebieecmu USD/JPY u3 duana3oHda. Pe2uoHanoHblli 3KOHOMUYeCcKuli m el NMPOINHO3bl

[CONPOTHBNEHKE
‘—Il omyem baHka INOHUU HAMEKHYN Ha eo3pocuwee OdeseHUe Ha UeHY = ake. 16 1ke. 17 2ke. 17
U yxyouwius 3KOHOMUYECKYI0 OyeHKy pe2uoHa ToKuo».

—MUFG (no mamepuanam Forexpf.ru)

& TEXHUYECKUWA AHANU3

nATHUUA, 21 okTAGpA 2016 T.

Terywan uexa 103.84 07:30 GMT

m 0630p

110 110
Mapa ponnap/veHa cmorna BbIpacTU B YeTBEPr, NPOAEMOHCTPUPOBAB

npobot mecsayHon R1 u HepenbHon PP Ha yposHAx 10374/88.

108.15

MHCTPYMEHT  npoao/kaeT  napannenbHo  CAefoBaTb  rpaHuue |

108

BOCXo4ALWeEero KaHasna, HECMOTPA Ha OTCYTCTBME PE3KOIro pocCTa. Tem He 107

MeHee, OblKM YyBEepPeHHO BO3BPALLAOT CBOM YyTEepPsAHHbIE MO3UUMM,  wsw 106.68

CTpemAcb NpPoH3UTb obnactb 104.50. Mpu MHOM cueHapun NpoaaBLbl

CHOBa BO3bMYT KOHTPO/Ib HaZ PbIHKOM, B pe3y/bTaTe 4ero napa

| 105.04 105 105

oTKaTUTCA A0 ypoBHA 103.50, a 3aTem npnbamsnTca K HeaenbHom S1 u

100-gHeBHOM SMA.

| 103.49 103.88

m HacrtpoeHue Tpeiigepos

Jona gnvHHbBIX No3nUMA Ha pbiHKe SWFX ynana u Ha AaHHbIN MOMEHT

| 10193

103.26

102

paBHaeTca 60%.
101 101

| 100.38

CeHTUMEHT

CerogHa

Buepa

5 aHel

Mosnuymn

20%

22%

22%

Opaepa

UHpukartop
MACD (12; 26; 9)

20%

1 peHb
[MoKynaTb

24%

1 Hepena
[Mpopasatb

8%

1 mecay,
lMpopasatb

03.82

AprOg

Agrl? Apr2E CanOS

Canld CaeHl2 Owr 02 OwlZ Orr 21

RSI (14)

HentpanbHo

HeilTpanbHo

HelTpanbHo

YpoBeHb

O6ocHoBaHue

H R3

106.15

MecayHana R2

Stochastic (5; 3; 3)

Mpogasatb

MNpopasatb

HevitpanbHo

ADX (14)

HentpanbHo

lNpopasatb

MokynaTb

CCl (14)

HentpanbHo

He#TpanbHo

HelTpanbHo

M R2

R1

105.52/70

104.95

HepenbHasa R2; aMHuAa bonanHaxepa

HepenbHaa R1

AROON (14)

MokynaTb

Mokynatb

MNMokynaTb

Alligator (13; 8; 5)

MokynaTb

MNpopasatb

lNpopasatb

H Sl

103.88/74

HepenbHasa PP; mecayHana R1

SAR (0.02;0.2)

ArpernpoBaHHbIi

[MoKynaTb
A

lMpopasatb
N

[Mpopasatb
9

m S2

103.12/102.86

20 1 100 -gHeBHaA SMA; HegenbHana S1

S3

102.12/101.91

55-aHeBHana SMA; HegenbHaa S2; mecadyHasa PP

[ 'bpy Bank SA, Route de Pre-Bois 20, MexayHapogHbii LleHTp Cointrin, Bxog H, 1215 *eHesa 15, Lseliuapua Ten: +41 (0) 22 799 4888, dakrc: +41 (0) 22 799 4880
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MO3UTUBHDbIN HACTPOM COXPaHAETCA

& TEXHUYECKUWA AHANU3

nATHUUA, 21 okTAGpA 2016 T.

HAUSUSD Anesnoii rpadur  Terywan uena 1263.07 07:30 GMT
«Esponelickuli yeHmpanoHsili 6aHK HUBEAUPOBAA UCMOYHUK RSl ih
P Y p . p Ry IO, EFHR 8: nPorHO3bl
HenocpedcmeeHHO20 pucKa 0418 mpelidepos, NoKasas, 4Ymo A ——
OH He o06cywdan ceopayueaHue ceoeli npozpammsl QE 4xe.16 | 1ke.17 | 2ke.17
Ha 3acedaHuUU 8 aMmom mecaye». A30.00 BT
-Puk CnyHep (no mamepuanam Ria.ru)
1381
|1368.48
m 0630p
B yeTBepr ueHa Ha 30/10TO HEMHOIO CHU3UNaCb, OAHAaKO KOTUPOBKaM 1356
BCE eLLé yAaeTca yAepHMBaTbCA B paioHe MakCMMymos B obnactm 200- % 1344
AHeBHOM SMA. UHCTpYMEHT NpoaonKaeT TOProBaTbCa Hag rpaHuuedn 1333
e 1328
BocCXxoaAwero KaHana, a eI YpoBHEM NoAAePKN BbICTYNAET 132543
HegenbHaa R1 Ha oTmeTKe 1261.61. UeHa Ha 30n0TO nony4vaer
AO0ONONHUTENDBbHYIO CNOXHOCTb CO CTOPOHbI yKpenusLweroca anoanapa, 130391- 1305
KOTOPbIN BbIPOC NOC/E BbIXOJA IKOHOMMUYECKUX OTYETOB. B Lenom Ha 1795
PbIHKE COXPAHAETCA MO3UTMBHLIN HACTPOW, HecmoTpA Ha cnaboe
) 11282.38
CHUXeHMe Ha AaHHbIU MOMEHT.
1273.00
o 1268
m HacTtpoeHue Tpengepos
|1260.86
Jona ANnHHbIX No3uunii Ha pbiHKe SWFX notepsana 1% u Ha AaHHbIM
MOMEHT paBHAeTcAa 57%. 1250.00
|1239.34 1244.00
CeHTUMEHT CeroaHs Buepa 5 aHe
Mo3nunmn 14% 16% 12%
1217.82
Opgepa 10% 16% 26%
UHpukartop 1 peHb 1 Hepensa 1 mecay,
MACD (12; 26; 9) MpopnasaTb Mokynatb Mokynatb EI] YpOBEHb O6ocHoBaHue
RSI (14) HelTpanbHo HelTpanbHo HelTpanbHo m R3 129411 HegenbHan S1
b Stochastic (5; 3; 3) MNpopasatb MNpopasatb Mpopasatb
—ADX (14) Nponasate HeRTpanoHo HelitpansHo M R2 1,273/80 HepenbHasa R2; mecayHana S2; 20-gHeBHaa SMA; HegenbHasa R3
CCl (14) Mpoaasathb MoKynaTb HelTpanbHo R1 1.267.20 200-gHeBHan SMA
AROON (14) MokynaTb Mokynatb MokynaTb H S1 1,261.62 HepenbHas R1
Alligator (13; 8; 5) RECgeraTE QEHEEaEHO lcwnars m S2 1,253/50 HepnenbHas PP; ncuxonornyeckumii yposeHb
SAR (0.02; 0.2) MokynaTtb Mpopasatb Mokynatb
- S3 1,244/43 MecsayHaa S3; HegenbHaAa S1
ArpernpoBaHHbI N - A

scopy Bank SA, Route de Pre-Bois 20, MexxayHapozaHbiv LieHTp Cointrin, Bxoag H, 1215 XeHesa 15, LLseinuapua ten: +41 (0) 22 799 4888, dakc: +41 (0) 22 799 4880
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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
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