LUKONA TPEAMAUHIA

D[I OT HOBWYKAa A0 npodgw

CESOHHOCTD

dblovepcbl, akummn, FX
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Dﬂﬂ LLUKOJIA TPEMAUHIA

OT HOBWHMKa A0 NPpoOogH

na Koro:

1. Mo3uuMnOoHHbIE Tpenaepbobl
2. KpaTKocpouHble Tpeuaepbl No AHEBKaMm
3. WNHBecTOpDLI
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Dﬂﬁ LLUKOJIA TPEMAUHIA

OT HOBWHMKa A0 NPpoOogH

Llenb nccneposaHuA:

EcTb M APKO BblparKeHHaA UMKAUYHOCTb HAa PbIHKaxX?
Cnay4yauHbl U pe3ynbraTbl?

KakoBa cpeaHAA BONAaTUNbHOCTb?

MOXHO /i 3TO UCNO/ZIb30BaTb ANA TOProsan?

=l A
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Dﬂﬁ LLUKOJIA TPEMAUHIA

OT HOBWHMKa A0 NPpoOogH

PbIHKMW: MMBB cpouHbin/akuum, FX
Taumoppenm: mecsL,
[lepuopn: aoctynHaa ucropua ¢ 2000 ropa
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LLUKOJIA TPEMAUHIA

[I OT HOBWYKA A0 npodw

MeToA: AUHAMUKA LeH 3aKpbiTUA
UCTOYHUK AaHHbIX: finam (ckneiika no dblouepcam), QUIK
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LLUKOJIA TPEMAUHIA

[| O HOBWYKd4A OO II[}E'J-[IZII.-"I

AHeKAOT NPO aHAJINTUKOB Ha OXOoTe
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Dﬂﬂ LLUKOJIA TPEMAUHIA
0

HOBWYKa OO0 NpogA

3aKpbITUA BHU3:
anpenb — UIOHb, aBryCT

3aKpbITUA BBEpPX:
UI0N1b, CEHTABPDbL — AeKabpb
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®dbroyepc Ha MHAeKc PTC
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MECHLbI
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LLIKONA TPEAVUHIA
Dﬂﬁ OT HOBWHMKa A0 NPpoOogH ¢bl.o‘“lepc Ha MHAeKC PTC

SPFB.RTS 20050801 - 20200101

40 -
Maun:
Hanbonbluee K-BO 3aKPbITUA 30
CHUXKEHUEeM
20
HO aMNANTYAa B npeaenax 5% R
=
QL
x 10 1
=
L
I
5
- B T L) 1
-10 1 ! I
_Eﬂ -

I I ] I ] I I ] I I ] I I I
2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
Mal

© shilintrade.com 8



LLUKOJIA TPEMAUHIA
|:|[| O HOBWYKd4A OO II[]-['J-[IZII.-"I ¢bmqepc Ha MHAeKC PTC

SPFB.RTS 20050801 - 20200101
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Dﬂﬂ LLUKOJIA TPEMAUHIA
0

HOBWYKa OO0 NpogA

NIoNb:
Haubonblee K-BO 3aKpbITUA
pocTom

mepsBeXXbu pbiHKK 2008, 2014
BHEC/IM KOPPEKTUBY B
3aKOHOMEPHOCTb

DOCT/CHUMEHWE, %

®dbroyepc Ha MHAeKc PTC

SPFB.RTS 20050801 - 20200101
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Dﬂﬁ LLUKOJIA TPEMAUHIA
0

HOBWYKa OO0 NpogA

ceHTAbpbL:
npeobnapgaHmne K-BO 3aKpbITUMN
pocTom

XOpOoLUaA BePOATHOCTb B pacTyLume
roaa

a npotus 2008 ntobana craTUcTUKa
6eccunbHa ;)

POCT/CHUEeHWE, %

®dbroyepc Ha MHAeKc PTC

SPFB.RTS 20050801 - 20200101
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Dﬂﬂ LLUKOJIA TPEMAUHIA
0

HOBWYKa OO0 NpogA

dddeKT AHBapA:
eC/Iu UHBECTOPOB He NyraTb,
TO W PbIHKY nerye.

Pactywime aHBapu B 60Ky U pocrte
KpusucHble rogbl — AHBapb C
NOHUXKEeHunem.

MO>XHO CKa3aTb, UTO AHBAPb
npeacKkasan 3akpbitve roaa ;)

POCT/CHW¥EHWe, %

®dbroyepc Ha MHAeKc PTC
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ﬁ LLUKOJIA TPEMAUHTA

HOBWYKa OO0 NpogA

despanb:
KoppeKuusa aHBapa u mecay,
C/IOMOB TeHAEeHLUUMN

POCT/CHU¥EHWe, %o

®dbroyepc Ha MHAeKc PTC

SPFB.RTS 20050801 - 20200101
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LLUKOJIA TPEMAUHIA

[| O HOBWYKd4A OO II[}E'J-[IZII.-"I

Cenn H mau aHpA ro 3sen??

DOCT/CHUM¥EeHWE, %

®dbroyepc Ha MHAeKc PTC

SPFB.RTS 20050801 - 20200101

-
|

I
Ln
|

—10 -

—15

|
2006

|
2007

|
2008

|
2009

| | | | | | | | |
2010 2011 2012 2013 2014 2015 2016 2017 2018
HMHOHE

© shilintrade.com

|
2019

14




LLIKOJNTA TPEUAUHTA
Dﬂﬁ OT HOBUYKaA A0 npogwu ¢b|'0qepc Hd MHAeKC PTC

SPFB.RTS 20050801 - 20200101

MapT — MecAL, NPUHATUA peLLeHunit 20~

15 ~

10 -

POCT/CHUEeHKWE, %o

| | I I | | | | | I | | | |
2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
BAUBaHWA MapT pocT

© shilintrade.com 15



ﬂ LLIKOJA TPEAIUHIA
DU OT HOBWYKAa A0 Npogw q)bl'oqEPc Ha MHAeKC PTC
SPFB.RTS 20050801 - 20200101
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Milllbe

KOJNA TPEUWUHTA

HOBWYKa OO0 NpogA

MO>XHO 1 3TO UCNO/Ib30BaTb?

1. NMoHMmaHue TeHAEeHLUUU + NOHMMAHUE Ce30HHOCTU + NOATBEPXKAeHMe LLleHOW = TAaMMUHI B paMKaX TeHAeuuu

2. MecsauHble TeHAEHL MU + KNloUueBble MecAYHble YPOBHU + NoATBEpXKAeHMe LLleHOW = BbICOKas BePOTAHOCTb /IOKa/IbHbIX
UCNy/NbCcoB

3. PazmeTKa BaXKHbIX YPOBHei KOppPEKLUU U NPOrpeccum no mecavyHbim rpadpumkam
4. MpocTana cTaBKa Ha 3aKpbiTUE C NOBbILEeHMM/CHUXXeHnem onuMoHamm
5. OnNuuOHHbIE AeNbTa - HeTpPaabHble CTPaTerMm, UCXoAa U3 NOHUMaHUA aMNIUTYAbI MecALeB

6. TaMMMHI MHBECTULMOHHbIX nopTdeneu

© shilintrade.com

17



ifl

LLUKOJIA TPEMAUHIA

O HOBWYKd4A OO II[}E'}[IJH

dbrouepc Ha USDRUB (Si)

SPFB.Si 20021201 - 20200101
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K-BO ZaKpPBITHKW POCTOM

AaHBapb (eBpanb MapT  anpenb m m aBrycT | ceHTabps okTAbpe Hosbpb pOekabpb

MECHLUI
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ifl

LLUKOJIA TPEMAUHIA

O HOBWYKd4A OO II[}E'}[IJH

ROCT/CHU#EeHKWe, %
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ifl

LUKOJIA TPEAZIUHIA :
7T HOBWHY KA A0 II[]'['J'[I:II.-"'I ¢bmqepc Ha USDRUB (SI)

SPFB.Si 20021201 - 20200101
. _ . I I —

DOCT/CHWM¥EHWE, Y%
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MapT
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ifl

LUKOJIA TPEAZIUHIA :
7T HOBWHY KA A0 II[]'['J'[I:II.-"'I ¢bmqepc Ha USDRUB (SI)

DOCT/CHU ¥ EeHWe, %o
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ifl

LUKOJIA TPEAZIUHIA :
7T HOBWHY KA A0 II[]'['J'[I:II.-"'I ¢bmqepc Ha USDRUB (SI)
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Dﬂﬁ LLUKOJIA TPEMAUHIA

OT HOBUWHKaA A0 NpogA ¢bquPc Ha USDRUB (Si)

POCT/CHU¥EeHWe, %o

SPFB.51 20021201 - 20200101
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2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
aBrycT
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Dﬂﬁ LLUKOJIA TPEMAUHIA

OT HOBWHMKa A0 NPpoOogH

Bce noTpsAceHna noa HOBbIN roa?

POCT/CHUMEHWE, %o

dbrouepc Ha USDRUB (Si)
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ﬁ LUKOJIA TPEHLIH HFA

10BUYKA A0 NPODH dbrouepc Ha USDRUB (Si)

SPFB.Si 20021201 - 20200101
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Dﬂﬂ LLUKOJIA TPEMAUHIA
0

HOBWYKa OO0 NpogA C6ep63HK

SBER 20000101 - 20200101
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MECHLU b

OH TONbKO pacrter???
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LLIKOJIA TPEUAUHIA
Dﬂﬁ OT HOBUY KA A0 npodwu ¢bmqepc C6ep63HK

SPFB.SBRF 20080101 - 20200101
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[CHUAEHWEM
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K-BO ZaKPBITHKW POCTOM

AHBapb QdeBpank | MapT anpenb W MIOHB MIONb aaryc CEHTADPE OKTADPE |HoADpb | Oekabpb

MECHUBI

OH TONbKO pacrter???
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LLIKOJIA TPEUAUHIA
Dﬂﬁ OT HOBUY KA A0 npodwu ¢bmqepc C6ep63HK

SPFB.SBRF 20080101 - 20200101
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LLIKOJIA TPEUAUHIA
D[Iﬁ OT HOBUY KA A0 npodwu q)bl'oqepc C6ep63HK

SPFB.SBRF 20080101 - 20200101

20

lD_ I I
D_ - ] - _

—10 4

ROCT/CHUM¥EHWE, Yo

—20 4

_3':] =

2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
oKTHOpPB

© shilintrade.com 29



LLIKOJIA TPEUAUHIA
Dﬂﬁ OT HOBUY KA A0 npodwu ¢bmqepc C6ep63HK
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LLUKOJIA TPEMAUHIA
Dl] O HOBWYKd4A OO II[}['}[IJH q)bl'oqEPc C6ep63HK
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LLUKOJIA TPEMAUHIA
|:|[| O HOBWYKd4A OO II[}['}[IJH q)bI'OLIEPC C6ep63HK
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LLIKOJIA TPEUAUHIA
Dﬂﬁ OT HOBUY KA A0 npodwu ¢bmqepc C6ep63HK

SPFB.SBRF 20080101 - 20200101
AHBapkL (eBpant MapT anpene Ma W WMIOHB WOk aBrycTt ceHTabpb DI{Tﬂlﬁph Hﬂﬂlﬁph ﬂemallﬁpb
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Dﬂﬁ LLUKOJIA TPEMAUHIA

OT HOBWHMKa A0 NPpoOogH C6ep63HK

SBER 20000101 - 20200101

30 A
20 -
=
.
=
I
L)
£ 10 -
-
I
LA
o
§ B . B .
0 - l.__
—10 - I I

| | | | | | | | | | | | | | | | | | | |
2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
anpenb

OTyeTHOCTb U XXaem AnBuUAeHAOoB..
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Dﬂﬁ LLUKOJIA TPEMAUHIA
0

HOBWYKa OO0 NpogA C6ep63HK
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MapTOoBCKaA aKTUBHOCTb Y MHBECTOpPOB?
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Dﬂﬁ LLUKOJIA TPEMAUHIA

OT HOBWHMKa A0 NPpoOogH C6ep63HK

SBER 20000101 - 20200101
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Dﬂﬁ LLUKOJIA TPEMAUHIA
0

HOBWYKa OO0 NpogA C6ep63HK
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U nocne HoBsoro roaa..
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LKOJIA TPEWAUHIA
Dﬂﬂ OT HOBWHMKa A0 NPpoOogH ¢bmqepc ra3npOM

SPFB.GAZR 20080101 - 20200101

12 -

10 -

[CHU ¥ EeHWneM

K-BO 3aKpPBITHKW POCTOM

aHBapb| tespans| mapT | anpens | wmaii | uioHB | m aBrycT | ceHTabpe| okTabpe HosAbpb Oekabpb

MECHLUI

AKTnB 6e3 ABHOro TpeHaa, HO 1 B Hem HabatlopaeTca cTaTUCTUKA
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LKOJIA TPEWAUHIA
Dﬂﬂ OT HOBWHMKa A0 NPpoOogH ¢bmqepc ra3npOM

SPFB.GAZR 20080101 - 20200101

12 -

10 -

[CHU ¥ EeHWneM

K-BO 3aKpPBITHKW POCTOM

aHBapb| tespans| mapT | anpens | wmaii | uioHB | m aBrycT | ceHTabpe| okTabpe HosAbpb Oekabpb

MECHLUI

AKTnB 6e3 ABHOro TpeHaa, HO 1 B Hem HabatlopaeTca cTaTUCTUKA
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LLIKOJIA TPEUAUHIA
Dﬂﬁ OT HOBUY KA A0 npodwu ¢bmqepc ra3npOM

SPFB.GAZR 20080101 - 20200101
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POCT/CHU¥EHKWE, %

OT4eTHOCTb U OXXMAAHUA?
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LKOJIA TPEWAUHIA
Dﬂﬁ OT HOBWHMKa A0 NPpoOogH ¢bmqepc ra3npOM
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Dﬂﬁ LLUKOJIA TPEMAUHIA

OT HOBWUYKA A0 NpogA cDbl'OqepC ra3npOM
SPFB.GAZR 20080101 - 20200101
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LLIKOJIA TPEUAUHIA
Dﬂﬁ OT HOBUY KA A0 npodwu ¢b|'0‘-lepC |-33I'IpOM
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LLUKOJIA TPEMAUHIA
|:|[| O HOBWYKd4A OO II[}['}[IJH ¢blloqepc ra3npOM
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Dﬂﬂ LLUKOJIA TPEMAUHIA

OT HOBUWHKaA A0 NPpo@A He¢Tb BRENT ¢bIOqEPc

SPFB.BR 20090701 - 20200101
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MeCALbI
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Dﬂﬁ LLUKOJIA TPEMAUHIA

OT HOBWHMKa A0 NPpoOogH HE¢Tb BRENT ¢bloqepc

SPFB.BR 20090701 - 20200101

| | | | | | | | | |
2010 2011 2012 2013 2014 2015 2016 2017 2018 2019
(heepanb

20 -

15 -

-
=
i

DOCT/CHUMEHWE, %
LR
|

0 -

© shilintrade.com 46



LUKOJIA TPEMMUHIA
D[| 7T HOBWHY KA A0 II[}['J'[I:II.-"'I He¢Tb BRENT ¢bquPc
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Ecam nblot, TaKk ¢ aywon!
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LUKOJIA TPEMMUHIA
[I[I 7T HOBWHY KA A0 II[}['J'[IJI.-"'I He¢Tb BRENT ¢bquPc
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LLUKOJIA TPEMAUHIA

O HOBWYKd4A OO IIDE][IJH

BbiBOADbI:

1. EcTb n APKO BbIpaXKEeHHaA UMKAUYHOCTb Ha PbIHKaX?
- eCcTb
2. ChyyauHbl 11 pe3ynbraTthl?
- HY>XHO KOPPEKTUPOBaTb Ha robanbHbIN TPEeHA Kanutanos
- 1 NOATBEPXKAaTb IOKaZbHbiMK dopmauuamm cnpoca/npeanoxeHums
3. KakoBa cpeaHAA BO/IaTU/NbHOCTL ?
- eCTb YCpeaHeHHOoe 3HaYeHMne BOJIaTU/IHOCTU OT MecALa K mecsauy
oT 2x po 10%
4. MOXXHO N1 3TO UCNONBb30BaTb AN TOProBan?
- TO/IbKO B KayecTBe aHa/IMTUKU U BCMOMOTaTe/IbHOro MHCTPYMEHTA
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[| OT HOBWYKAa A0 npodgw nO'-IEMV 3TO aKTyaanO!!!
NaTa AKTMB NHW %, abc == i === -
09.01.2019 MK HopHuKenb 376 64% T e Y —
21.02.2019 PocHe®Tb 59 9%
01.03.2019 Tla3npom 133 57%
23.05.2019 HosartekK 38 12%
23.08.2019 PTC 150 33%
21.10.2019 JO 56 38%
28.10.2019 TaTHedTb 84 11%
28.10.2019 BTbH 84 13%
06.11.2019 CeBepcTanb 75 9%
12.11.2019 Anpoca 69 22%
18.11.2019 DIA 63 5%
06.12.2019 Cb6epbaHK 45 13%
27.12.2019 NYKOW/ 24 10%
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