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Kak n npegnonaranoce, pasnnyHble dpyHaameHTanbHble GaKTOpPbI, B 4aCTHOCTU HeA0BoAbCTBO ELLB Kyp- CeHTUMeEHT CerogHsa Buepa % U3meHeHMne
COM €BpO, NO3BOININ «KMeABedsAM» ONYyCTUTb BaloTHbIN Kypc EUR/USD [0 ypOBHA NOAAEPKKN— OnvHHble No3nuumn 62% 61% 1,61%
HeaenbHoro S1, pacnosoXeHHoro Ha otmeTtke 1,1553. KopoTtkue Mo3nunm 38% 39% -2,63%
Mpegnonaraerca, 4to B bAMKaNLWe NepcnekTuBe HUCXoasLee ABuKeHMe GopeKc napbl COXPAHUTCS,
pea P pntiee 4 op P P UHaukatop 4 yaca 1 peHb 1 Hepena
TaK KaK amepuKaHCcKomy aonnapy bbl1a oKasaHa nogaeprkka coobuieHrem, 4to CLLUA MoXKeT cMAriunTb
N . MACD (12; 26; 9) MpopgasaTb MpopgasaTb Mpopaasatb
CBOIO NO3ULMIO MO OTHOLWIEHMIO K KUTAUCKUM MHBECTUUMAM. O4HAKO, C TEXHUYECKOM TOYKU 3peHUs, CTo- RSI (14) HeliTpanbHo HeliTpanbHo HevpanbHo
UT OTMETUTb, UTO NMYTb BHWU3 3aTPYAHEH NMHMEN NOAAEPKKM Ha oTmeTKe 1,1517, a TakKe yposHem dunbo- Stochastic (5; 3; 3) MokynaTe HeliTpanbHo HeifTpanbHo
Hayuu 0,00% Ha 1,1510. Ecam nape yaactcsa npeoaonieTb AaHHYO NOAAEPKKY, TO CAeAyoLel Lenbio ans Alligator (13; 8; 5) MpopasaTb MpopasaTb MpopaasaTb
«MmeaBenen» byaeT ABNATbCA YPOBEHb NOAAEPKKM Y 0TMeTKM 1,1447, cocToawmin ns mecadHoro S1 m SAR (0,02; 0,2) MpoaasaTb MpogasaTb MpoaasaTb
HeaenbHoro S2.
ArpernpoBaHHbIN AN N Ny
ManoBeposTHO, YTO B B/IMKaNLLEee BpeMa TOProBas napa CMOKEeT NoAHATbCA Bblle oTMeTKMU 1,1614 us-

332 KOMBMHMPOBAHHOIO YPOBHA conpoTUBAeHns, cdopmupoBaHHoro 55—, 100— 1 200-4acosbimu SMA, a
TaKXe HegenbHbim PP,




BputaHckumn chbyHT npogonmxun ocnabesartb
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Kak 1 onucbiBanoch paHee, popeKc napa GBP/USD npemmyliecTBeHHO TOprosanach B lOXXHOM Hanpas-
JIeHUN, cymeB NPeoaoeTb YPOBEHb NOAAEPKKU—HeAeNbHbIN S1, pacno/IoXKeHHbIN Ha OTMeTKe

1,3144.

Bo BpemA HanucaHMA 4aHHOrO aHaaM3a BaAOTHaA Napa TOProBasach Y YPOBHA NOALEPKKU, chopmu-
POBAHHOIO U3 MECAYHOTO S1 U HUKHEN rpaHuLLEN ABYXMECAYHOTO HUCXOAALLEro KaHana. Mo MHeHuto
3KcnepToB, B 6nMKalLWwel nepcnekTuee GyHT CTEPIMHIOB NPOLAO/MKUT 0CNabeBaTb MO OTHOLLEHMIO K
aMepUKaAHCKOMY A0/11apy NO NPUYMHE OTPULATENBHOTO BAMAHUA Brexit, noaTomy cyliecTsyeT BepoAT-
HOCTb, YTO Mapa NOMNbITaeTCA NOKMHYTb BbILLIEYNOMAHYTbIW KaHa/. B ciyyae ycnexa Kypc MOXKeT onyc-
TUTbCA [0 CNefylowWwero YpoBHA NoAAEP KKK, pacnonioxKeHHoro Ha otmeTke 1,3020 u cocToAwero ns
ypoBHA ®uboHayum 100,00% n HepenbHOro S2.

B npoTuBHOM c/ly4yae ecTb Heboblas BEPOATHOCTb, YTO TOProBLbl GYHTOM NOMNbITalOTCA BOCCTAHOBUTD
yTpayeHHble no3numun. OA4HaKO, ManoBepPOoATHO, YTO KYPC CMOXKET A0CTMYb OTMeTKM 1,3192 n3-3a oka-
3blBaemoro gasneHua 55-, 100— n 200-4yacoBbix SMA.
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CeHTUMeHT CerogHsa Buepa % N3ameHeHue
OnnHHble Mo3nunm 65% 68% -4,62%
KopoTtkue Mosnunmn 35% 32% 8,57%
UHpaukaTtop 4 yaca 1 peHb 1 Hepena
MACD (12; 26; 9) Mpogasatb Mpogasatb lNpopasatb
RSI (14) Mokynatb Mokynatb HelitpanbHo
Stochastic (5; 3; 3) MoKynatb HentpanbHo HenTpanbHo
Alligator (13; 8; 5) MpopaBatb Mpopaasatb MNpoaaBatb
SAR (0,02; 0,2) Mpogasatb MpogasaTtb lNpopasatb
ArpermpoBaHHbIn = N |




USD/JPY nporecTuposan | HUCXOAALWMMN TPEeHN
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Bonpeku oxXnaaHuam, ANOHCKan MeHa NoLelleBena B CBA3UN C COOBLEHNEM O CMATYEHUW NO3ULUMU CeHTUMEHT CerogHsa Buepa % N3meHeHHne
Benoro goma B OTHOLIEHUM KUTaCKnX nHeectuumin 8 CLLA. OnviHHbie Mo3nunmn 46% 47% -2,17%
. KopoTtkue Mo3ununm 54% 53% 1,85%
Bo Bpemsa a3naTcKon ceccum MoXKHO b6bla1o Haba4aTb pocT Kypca Ao otmeTkM 110,40, rae pacnonara-
€TCA BEePXHAA rpaHnLa ABYXHeAe/IbHOrO HUCXOAALLEro KaHana, KOTOpyiO dopeKc napa npogonkaer WhankaTop 4 yaca 1 peHb 1 Hepens
TecTMpoBaTb. B cnyyae ecnm nape yaacTca NOKMHYTL BbILEYNOMAHYTbIN KaHa, TO BOCXOAALLee ABUKe- MACD (12; 26; 9) Mokynats Mokynats Mokynats
HMe MOXKeT coxpaHuTbca Ao oTmeTku 110,65, rae pacnonaraetca npenaTtcTBMe—HeaenbHbln R1. RSI (14) HeiiTpanbHo HeiiTpanbHo HeiiTpanbHo
B NpoTMBONONOXHOM Cy4ae TOProBas napa BHOBb HaMpaBMTCA B IOXHOM HanpasneHnu. B aaHHoM Stochastic (5; 3; 3) HeitpanbHo HelitpanbHo HelitpanbHo
CUTyaLMmM CTOMT 06paTUTb BHUMAHME Ha 061acTb mexay oTmeTkamm 109,90—110,20, B KOTOpPOW Haxo- Alligator (13; 8; 5) Mokynate Mokynate He#tTpanbHo
AUTCA KOMBMHMPOBAHHbIMA YPOBEHb NOAAEPKKU, CPOPMUPOBaHHDIN 55-, 100— 1 200-4acosbiMn SMA, a SAR (0,02; 0,2) Mokynate fpoaasate Mokynate
TaKKe HefenbHbiM PP 1 yposHem PrboHauum 61,80%, KOTOPbIM 3aTPYLAHUT ABUMKEHME NAPbl BHU3. ArpermpoBaHHbIN i = 7




3010TO TEpAeT CBOU NO3ULIUM
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Kak 6b1710 onuncaHo, npeablayLlyto Toprosyto ceccuto napa XAU/USD nposena, TOpPrysach BAO0Ab HUMKHEN

rpaHuLbl CPEeAHECPOHHOIO HUCXOAALLETO KaHaia.

B nepBoi Non0BMHE CEerogHALHEro AHA Napa Ha4yana TeCTUMPOBaTh BbiWeYyNoOMAHYTbIN TpeHa,. CyuecT-
BYeT BEPOATHOCTb, YTO Mape yAacTCA NOKUHYTb AaHHbIMA KaHa, TaK Kak CNpocC Ha 30/10TO NPOAOKaeT
YMeHbLUATbCA U3-3a POCTa NPOLEHTHbIX CTAaBOK M foxoaHOCTN obauraumin CLUA. B Takom cnyyae ctouT
06paTUTb BHUMaHMeE, YTO B palioHe oTMeTKM 1245,00 pacnosaraetca HUKHAA rPaHUL,A KPaTKOCPOYHOTO
HUCXOAALLErO TPEHAA, NO3TOMY, CKOpPEee BCEro, OCTaTOK CeroAHAWHero AHA napa byaeTt ToproeaTbes
BAONb AAHHOW rpaHuLbl.

B cnyyae ecnu BbileynomAHYTbIM CTapLIMIM KaHan YCTOUT, TO ecTb Hebobluas BEPOATHOCTb, YTO XKEN-
TblA METaN NONbITAaeTCA BOCCTAHOBUTb YTPaYeHHble N031LMK. B TaKom cayyae CTOUT OTMETUTD, YTO
nape okasaHo conpoTussieHMe 55-4acoBoit SMA 1 mecAaYHbIM S2, MOSTOMY BPAA, IV Mapa CMOXKET Noa-
HATbCA Bbllle OTMeTKK 1258,57.

124R AN
12-00 27 12:00 28 12:00 29 Jul 02.07.2018
CeHTUMEHT CerogHsa Buepa % N3meHeHHne
OnviHHbie Mo3nunmn 57% 57% 0,00%
KopoTtkue MNo3nunm 43% 43% 0,00%
UHaukatop 4 yaca 1 peHb 1 Hepens
MACD (12; 26; 9) MpopasaTb MpopasaTb MNpopgasatb
RSI (14) MokynaTb MokynaTb HelitpanbHo
Stochastic (5; 3; 3) HelitTpanbHo MokynaTb MokynaTtb
Alligator (13; 8; 5) MNpopasaTb MNpopasaTb Mpopasatb
SAR (0,02; 0,2) MNpopasaTb MNpopasaTb Mpopasatb
ArpernmpoBaHHbiii AN = Ny



USD/RUB Topryercs B Knacrepe
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MuHyewwue Topru 8 nape USD/RUB npoaoasKatoT NpoxoanTb B COKOMHOM K/loue —Ba/loTHaA napa Topro-
Basiacb B Knactepe, chpopmmpoBaHHom 100— n 200-yacoBbimm SMA Ha oTmeTKax 63,32 1 63,17 cooTBeTCT-
BEHHO.

Bo Bpems HamucaHusA AaHHOTO aHaM3a napa NpPOoAO/IKNIA TOProBaTLCA B BbILLEYNOMSAHYTOM K/acTepe.
MpeanonaraeTcs, YTO POCCUMCKNI PyBAb COXPAHUT OTHOCUTENbHYIO YCTOMYMBOCTb MO OTHOLLEHUIO K 0A-
napy CLUA Ha poHe OTHOCUTENIbHO BbICOKMX LieH Ha HedTb, @ TaK¥Ke Ha/I0roBbIX BbINAAT HaKaHyHe. C TeXHU-
YeCKOoM TOUYKM 3peHMs, MOXKHO NPeANoN0KMUTb, YTO B BAMNKalLWEN nepcnekTnee napa 6yaeT ToprosaTbes B
pamKax npesnosiaraemoro BOCXOAALLEro KaHana.

ManoBepoaTHO, YTo baAnKaWLwee BpeMa MOXKHO ByaeT HabntofaTe aKTUBHBIN POCT pyb.s, Tak Kak dopeKc
nape okasaHa nogaeprkka 55— un 200-yacosbimn SMA, a y oTmeTKM 62,60 pacnonaraeTca HUXKHAA rpaHuLLa
CpeaHECPOYHOrO BOCXOAALLEro KaHana, 3almEHHaA MmecAaYHbIm PP.

CeHTUMEHT CerogHsa Buepa % N3meHeHHne
OnviHHble MNo3ununu 68% 37% 45,59%
KopoTtkue Mo3snumnm 32% 63% -96,88%

UHaukaTop 4 yaca 1 peHb 1 Hepena

MACD (12; 26; 9) MokynaTb Mokynatb Mpoaasatb

RSI (14) HelitpanbHo HelitpanbHo HelitpanbHo
Stochastic (5; 3; 3) MpopgasaTb Mpopasatb Mpoaasatb
Alligator (13; 8; 5) MokynaTb MokynaTb MNpopasatb

SAR (0,02; 0,2) Mokynatb Mokynatb Mokynatb

ArpermpoBaHHbIn i 7 N




EXPLANATIONS

Signals

= [lokynaTtb — napa GUKCUpyeT YeTKNIM BOCXOAALLUN TPEHA,

* [lpogasatb — napa GUKCUpPyeT YETKNI HUCXOOALWMIM TPEHS,
= HeWlTpanbHbIM —NO Nape He UMeeTCA KOHKPEeTHOro TpeHaa

- F cpegHee 3Ha4yeHune 3a nocnegHune aBe Heaenum

Chart
= SMA (55) — MpocTan cpeaHAs cKoNb3ALWaAn 3a NnocneaHue 55 nepnonos
. — NpocTas cpegHAA ckonb3awan 3a nocnegHme 100 nepmonos

= SMA (200) — NpocTana cpeaHAs cKONb3AWaAn 3a nocneaHue 200 nepnoaos

Indicators

=  MACD - CxoxaeHue/PacxoxaeHune cpeaHuUxX cKonb3awmx (aHrn. Moving average convergence divergence) — UHAWMKATOP CUAbl U HanpaBieHUA TPEH-
aa

= RSI - WMHaekc oTHocutenbHol cuabl (aHrn. Relative strength index) — cpaBHMBaeT BeNMUYMHY HEAaBHErO NPUPOCTA K HEAABHUM MOTEPSAM B MOMbITKE

onpeaennTb YCI0BUA, NPU KOTOPbIX aKTUB «NEPEnpPoaaH» Uan «MNepeKkynaeH»

= Stochastic — CToxacTU4eCcKMn OCLUUNNATOP — TEXHUYECKUIN MHAMKATOP CUJIbl U HAaNpaBAeHUA TPeHAa, KOTOPbIN CPAaBHMBAET LEeHY 3aKPbITUA BANOTHOM

napbl M €€ LeHOBOW AMana3oH 3a YCTaHOB/EHHbIV Nepuoa BpemeHu
= AROON — u3mepsaeT cmay TpeHaa n BepoATHOCTb ero NPoAoAKeHUA

= Alligator — TpeHA0BbIN MHANKATOP, KOTOPbIV AEMOHCTPUPYET HaIMYME TPEHAA U €r0 HanpaBieHue
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Bca MHboOpmauma B 3TOM CTaTbe, BKAKOYAA MHEHWs, NMOKasaTenn M rpaduKku, NpenocTaBieHa TONbKO B LENAX O3HAKOMIEHUA, U HE MOXKET ObiTb

OroBopkKa

WHTEepNpeTUpoBaHa Kak ¢uHaHcoBbIM coBeT. Dukascopy He HeceT OTBETCTBEHHOCTM 3a MONHOTY WAW NPaBWUIbHOCTb Ntobor MHPopmauum,
coaepKallenca B aToi ctatbe. PUHAHCOBLIE NOKA3aTeNN, YKA3aHHbIE B 3TOMN CTaTbe He Obln NpoBepeHbl KomnaHue Dukascopy. B3rnaabl, MHEHMA K

aHaNn3bl NPUHaAANEXKaT aBTOPAM CTaTbM, U He Bblan cornacosaHbl ¢ Dukascopy.

Dukascopy oTKa3biBaeTcA OT Nt0ObIX rapaHTUA, BblPaXKeHHbIX UKW NOAPA3YMEBAIOLWMXCA, HO, HE OFPAaHUYMBAACH 3TUM, KacaTe/llbHO NPUrOAHOCTU ANA
TOProB/AN UAN NPUTOAHOCTU ANA onpeaesieHHOM uenu, B OTHOWeHMN Bcel nHbopmaumm B 3Tol ctatbe. Dukascopy He npu Kakux obcToATeNbCTBAX He
HeceT OTBETCTBEHHOCTb 3a Nt06ble NpAMble, HENPAMble, KOCBEHHbIE, 3aBUCALLME, HeNpeaBUAEHHbIE, UK Ntobble apyrue yObITKW, MOHECEHHbIe B CBA3M C

MCMONb30BaHMEM 3TOM CTaTbM.
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