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Dafly RULOVT-RA; RUB~ — 03.10-2017-02.05:2018(6MN  HacpmoTpPsAs HAa TO YTO KpuBasa goxogHoct O3 Haxoautca B
rice | Line; RULIOYT=RR; 22.03.2018; 7,03; Cndl; RUB=; Yield
JUSD | 22.03.2018; 56,8668; 56,9930; 56,7975; 56,9850; +0,1230; (+0,22%) FOpM3OHTal]bHOM I'IOI'IO)KEHMVI, CI'Ipe,EI, paCTET " FIOLI,TanKVIBaET
78
o ;7 | BHYTPUAHEBHbIX CNEKYNAHTOB K Urpe Ha nosblweHune!
60 L,6
594 7,5
58 - 7,4
' 7.3
W
hoﬂm &r 7,2
%67 ‘w 7,1
55 7,03

6 01 16 01 18 03 16 01 16 01 16 02 16 02
okt17 | moa17 | pek17 | sne18 | des18 | map18 | anpi8 |

4-x yacoBoii rpadumk:

4 Hours RUB= 13:00 22.02.2018 - 1:00 (4.04.2018 (GMT)
BarOHLC; RUB=; 9:00 22.03.2018; 56,8774 56,3930; 56,8600; 56,9672; +0,1252; (+0,22%) Price

f;:f BHYTPUAHEBHbIM CMEKYAAHTaM Mbl NpejJsiaraeM BOCCTaHOBUTb
OJIMHHYIO MO3ULIMIO Ha TEKYLUMX YPOBHSX, Oonpeaenvs Ans Heé
L uenb 58,60 py6.

EXmA Y70 KacaetcA pPUCKOB, TO 3alUMUTHbIMA  CTOM-MPUKA3  CTOUT
Pa3MecTUTb YyTb HUXKe 56,60 pyb6.
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®espanb 2018| Mapt 2018 |
Daily RUB= 28.12.2017 - 25.04.2018 (GMT) ,D,HEBHOM l'pa(l)MK!
FBarOHLC; RUB=; 22.03.2018; 56,8668; 56,9930; 56,7975; 56,9888; +0,1268; (+0,22%) | Price
/0| YkasaHHas Uenb Bbille (58,60 pyb) BakHa M BCcEM Tem, KTO
TIMHUS TPEHAA L5 | OPUEHTMPYeTCA Ha AHEBHOMN rpaduK, rae, Kak Mbl yXKe roBopunu,
e & B JlaHHbIN MOMEHT, BO3MOXXHO, popMUpyeTca «4BOMHOE AHO» !
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Weekly RUB= 05.05.2017 - 05.10.2018 (GMT) HeAeanbl” rpad’"“'

BarOHLC; RUB=; 23.03.2018; 57,4775; 58,0325; 56,7975; 56,9875; +0,1255; (+0,22% F— Price
mso | OT HeeNbHOTO rpadurKa Mbl K4EM NOCTPOEHMUA naTTepHa «5-0»,

65
Les KOTOPbIM NOKa ABNSETCA BCEro NNLLb Hallein daHTasnemn.
63

62 Mo mepe pasBUTUA CUTYaLLMM KaK Cama KOHCTPYKLMS, TaK M Halwim
B3r/1AAbl, KOHEeYHO, ByayT MEeHATbCA BMECTe C KOTMPOBKaMM,
KoTopble B /11060 MOMEHT MOTMyT HayaTb ABUMKEHWE B APYryI0
CTOPOHY.
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EUR/RUB:

Daily RUL10YT=RR; EU10YT=RR; EURRUB= 26.09.2017-20.042018 (GMN) Do ~ray cnpeg, v B nape EUR/RUB, Ha d)OHe KOTOPOro AO/KHbI

Price| Spread; RUIOYT=RR; 22.03.2018; 6,45; Cndl; EURRUB=; Value

RUB| 22.03.2018; 70,1691; 70,4127; 70,1017; 70,3769; +0,2752; (+0,39%) 7,5 aKTMBM3MPOBATbLCA MOKyNaTe M eBpo
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4-x yacoBoii rpadumk:

4 Hours EURRUB= 17:00 09.02.2018 - 21:00 09.04.2018 (GMT)
BarOHLC; EURRUB=; 9:00 22.03.2018; 70,3543; 70,4095; 70,2322; 70,3830; +0,2709; (+0,39%) Price
RUB Ecnv Byepa Ham He xBaTasio NOBOAA A/1A UrPbl HA MOBbIWEHWE, TO

o : _ | CeroaHs oH ectb—KpuBas crpe/ia pacTér, ykasblBas Ha [JEHEXHbIN
Ly noTok ¢oHAOoB, 3apabaTbiBaloWMX HA pPa3HULLE MNPOLEHTHbIX

I cTaBoK («carry trade»).
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[HeBHoO rpadumk:

Daily EURRUB= 18.10.2017 - 19.06.2018 (GMT)
BarOHLC; EURRUB=; 22.03.2018; 70,1691; 70,4337; 70,1017; 70,4130; +0,3009; (+0,43%)} Price
sLee % EC/IM KOTMPOBKM Ha AHEBHOM MHTepBasie CMOTyT NOAHATHCA BbilLe

L74 71,70 py6, TO Ha rpadmKe 3aKOHUUTCA NOCTPOEHME NepeBEepPHYTON
73 burypbl  «ronoea — naeun», 2-e MJEYO KOTOPOM OTBEYaeT
lex o

NPOnopLIMAM rapMOHUYecKon mogenu «babouka MecaBeHTO».
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HepenbHblii rpadumk:

Weekly EURRUB= 09.09.2016 - 14.09.2018 (GM)  He ne/IbHbIM KOTUPOBKAM OCTAETCA TONIbKO KAATb ABUXKEHMA 33
BarOHLC; EURRUB=; 23.03.2018; 70,5425; 71,5633; 70,1017; 70,4289; +0,3168; (+0,45%) Price o
D RUB npesenbl «TPeyrosibHWKa», KOTopbli obpa3oBanca B npolecce

78
peanunsaumn natrepHa «ABCD».
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Daily RU10YT=RR; GB10YT=RR; GBPRUB= 04.10.2017 - 02.05.2018 (GMT)

Price| Spread; RUL0YT=RR; 22.03.2018; 5,51; Cndl; GBPRUB=; Value
RUB| 22.03.2018; 80,4063; 80,6971; 80,3056; 80,6970; +0,3090; (+0,38%) 6,6
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4 Hours GBPRUB= 1:00 20.02.2018 - 1:00 05.04.2018 (GMT)

BarOHLC; GBPRUB=; 9:00 22.03.2018; 80,5247; 80,6971; 80,3760; 80,6743; +0,2863; (+0,36%) Price

®espans 2018 | Mapt 2018 |
Daily GBPRUB= 28.06.2017 - 18.07.2018 (GMT)!
BarOHLC; GBPRUB=; 22.03.2018; 80,4063; 80,6971; 80,3056; 80,6733; +0,2853; (+0,35%); Price
SMA; GBPRUB=; 22.02.2018; 79,3200; EMA; GBPRUB=; 22.03.2018; 79,4054 RUB

178,6%
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Weekly GBPRUB= 09.09.2016 - 14.09.2018 (GMT)
H-‘BarOHLC; GBPRUB=; 23.03.2018; 80,1037; 81,5887; 79,8803; 80,6771; +0,2891; (+0,36%) Price
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Mo3UTUBHbIV BHELWHUIA GOH B 3TO YTPO MOXKHO Habawoaatb M B
nape GBP/RUB, roe v3meHuBLUas BYepa CBOE Harpas/ieHue
KpuBaAa cnpega He CMOrfia MOBAMATb HA MOBeAeHMEe Mapbl,
KoTopas morna (4okHa 6bina) onyctutbes Huske 80,35 pyb

4-x yacoBoii rpaduK:

30ecb, Kak M BYepa, BHYTPUAHEBHbIM CNEKYJAAHTaM  Mbl
npegsiaraem co ctonom Huke 80,35 pyb Tekylume ypOBHM
paccMaTpmBaTh 4J18 CNEKYISTUBHOM UIPbl HA NOBbILEHKE.

[HeBHOI rpaduk:

TeM, KTO OTKPOET «IOHI» MO YacoBOMY rpaduKy, Mbl Npessiaraem
B KayecTBe Le/sn BblbpaTb rapMOHUYECKYD MOAeb AHEBHOrO
WHTepBana, B nNpouecce peannsauuum KOTOPOW KOTUPOBKM
AocturHyT 178,6% yposHsa duboHauun.

HepenbHblii rpadumk:

KoTnpoBkn HepenbHoro rpad)MKa He TONIbKO AO0CTUrAmn BerHeVI
rpaHnLUbl AnanasoHa, HO U 06HOBW/IM TOKA/bHBIM MaKCUMYM.

HesocTaTKOM TeKyllei cuTyaumu, Ha Haw B3raag, ABAAETCA
TEKyLLAA KOHCTPYKUMA rpaduKa, KOTopas Ha MUCTOpUM, Kak
NPaBW/0, 3aKaHUMBANACh PE3KMUM CHUKEHNEM KOTUPOBOK.
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KoHTaKTHasa nHpopmauuma
Anbda-baHk (MocKsa) Poccua, Mocksa, 107078, np-T Akagemunka Caxaposa, 12
AHanuTUUYeCKuit otaen
TenedpoH/dakc (7 495) 795-3676
PykoBoauTenb aHaANTUYECKOro noapasaeneHus, Bopuc KpacHoxeHos
MeTannbl u ropHas gobbiya Bopuc KpacHoxeHos, K0nma ToacTbix
MaKpoakoHOMMKa HaTtanua Opnosa, Ph.D, Banepua Bonrapesa
MNoTtpebuTtenbckuii cektop, MHTEpHET AneKkcaHapa MenbHuKoBa, EBreHmit Kunuumc
AHanutnyeckas noaaepKa poCCUNCKUX KAUEHTOB lenbapl CotoHoB, AnaH Kasues
Mepesop, AHHa MapTblHOBa
Pepaktop [oH Bonw
TexHnueckan nogaeprkka Jenuc Jopodees
Toprosble onepauum U Npoaaku
TenedoH (7 495) 223-5500, (7 495) 223-5522
Mpoaakn pocCUMCKUM U MHOCTPAHHBIM KAMEHTamM KoHctaHTuH Wanwapos, AnekcaHap 3opos
I'pynna npogax Anbda-Aupekt (7 495) 795-3680
NpuHa Pageesa, Banepuii KpemHes, Onbra babuHa

MaHHbli1 MaTepuan npegHasHaveH AO «Anbda-BaHk» (fanee — «Anbda-baHK») ana pacnpoctpaHeHus B Poccuiickoi @ OH He ANnAa p cpegmn
YacTHbIX MHBECTOPOB. HecmoTpa Ha To, uTo np B marepuane uHdop y u3 uc , KOTOpble, N0 MHeHuto Anbda-baHKa, ABAAIOTCA HaAeXKHbIMM,
Anbda-BaHK, ero py M npouue coTp He penaioTt 1 U He patoT p iHM B M, Hn B 1 dopme, OTHOCMTENIbHO CBOEI OTBETCTBEHHOCTU 3a
TOYHOCTb, MNONHOTY TaKoW MHGOPMaUUM M OTCyTCTBME B ma ne 60 . Nioban W nio6ble CY)XXAEHUA, NPUBEAEHHbIE B AaHHOM
Mmatepuane, moryT 6biTb 6e3 npeaynpexaeHusn. Anbda-| EaHK He paer W n He yTo Yy yTbie B mMa Ly 6ymaru u/unm cykpaeHus
npeaHasHayeHbl ANA BCeX ero nonyyareneil. [laHHblii MaTepuan u ¢ B Hem csep, HOCAT UCK/IIOUUTENIbHO MHDOPMATUBHbIA xapamep 1 He MOryT paccMaTpuBaTbCa HU
KaK npurnaweHune unu nobyxaenue caenatb opepty, HU Kak npocb6a KynuTb UAKM NpoaaTh LeHHble 6ymaru unm apyrue GUHaHCOBbIE MHCTPYMEHTbI, UIU OCYLLECTBUTL KaKylo-nM6o
VHYI0 MHBECTULMOHHYIO AeATeNbHOCTb. Anbda-baHk u C HUM py coTpy W npouue coTp BCeX 3TUX CTPYKTYP, B T.4. LA, yyacTeylolwme B
NoAroToBKe U U3AaHNN AHHOTO MaTepuana, MoryT UMeTb OTHOLLEHNA C MapKeT-MeiiKepamu, a MHOTAa W BbICTYNaTb B KaYecTBe TaKoBbIX, @ TaKXKe B KauecTBe KOHCY/IbTaHTOB, 6pokepos
nnm npea; Tenei KOTO NN MHBECTULY] 0 6aHKa B 6ymar, ¢MHaHCOBbIX WHCTPYMEHTOB MAn y YTbIX B A ma nmbo

B OpraHbl ynp TaKUX Kol i. LieHHble Gymaru ¢ IOM B MHOCTP BaioTe Nno BA/IIOTHOTO Kypca, KOTOpble MOTYT NpUBECTU K
CHUKEHMIO UX CTOMMOCTH, LieHbl U AO0XO0AA OT BNIOXKEHUIA B HUX. Kpome TOro, MHBECTOPbI, BKAaAbIBalOIWME CPeACTBa B LieHHble 6ymaru Tuna AZIP, CTOUMOCTb KOTOPbIX U3SMEHAETCA B
3aBUCMMOCTU OT Kypca MHOCTPaHHbIX Ba/lOT, NPUHUMAIOT Ha cebA BanloTHbINA pucK. UHBeCcTULMM B POCCUM U B pocCuiickue LieHHble Gymaru con co bHbIM P
NO3TOMY MHBECTOPbI, NPEXAE YeM BKNaAbIBaTb CPeACTBa B TakMe Gymaru, AONKHbI NPOBECTU COGCTBEHHOE MCCNEAOBaHUE U U3YYUTb Kue n ¢ le nokasatenu
camocToATeNbHO. UHBECTOPbI A0/KHbI 06CYANTHL CO CBOMMU GPUHAHCOBLIMM KOHCYIbTaHTaMM pucxu c € TaKum npuobp Anbda-baHK U MX Ao4EpPHUE KOMMAHMN MOTYT
ny61MKoBaTh AaHHbI MaTepuan B APYrux ctpaHax. MockobKy pacnp 1 ny6 Ha TepPUTOPUM APYTrUX FOCYAAPCTB MOK ET BbITb OrPaHNYEHO 3aKOHOM, IMUA, B
YbeM PacnopAXKeHUN OKaXKeTCA AaHHbIN maTepuan, A0MNKHbI 6bITb MHGOpMUP 0 TaKuX orp: " cob Tb MX. JTlo6ble cnyyam Hecob. orp i
MOTyT paccmaTpuBaTbCA Kak Hapy 3aKoHa o 6ymarax M ApYrux COOTBETCTBYIOWMX 3aKOHOB, AEWCTBYIOWMX B TOW MM MHOM CTpaHe. npnmeqauue, Kacaloweecs
3akoHopaaTtenbcrsa CLUA o ueHHbIx 6ymarax: [laHHasa nyb6ankauuma pacnpoctpaHserca B CLLA komnanueii Alfa Capital Markets (USA) Inc. (aanee “Alfa Capital”), asnatoweiica gouepHeit
KoMnaHuei Anba-rpynn, nocronbKy, NOCKO/bKY 3TO paspelleHo 3akoHoaaTenbcTBom CLUA no ueHHbIM 6ymaram v Apyrumu cooTBeTcTay uuno. B aroik
cBa3u Alfa Capital HeceT oTBeTc b 3a CO, AAHHOTo Jlnua Ha Tepputopum CLUA, y AaHHyto ny6. 1o 1 OCYLLECTBUTb CAENKY C
TOW UK MHOM LLeHHO 6ymaroit nu GUHAHCOBBIM MHCTPYMEHTOM, aHa/IM3UPYEMbIM B Held, A0MKHbI AieNaTb 3TO TO/IbKO nocne yBegomneHus o6 atom npegcrasutens Alfa Capital 8 CLUA.
JNio6ble cnyyau Hecob. orp ¥ MOryT paccMaTpmMBaTbCA Kak HapylieHWe 3akoHoaaTenbcTsa CLUA o ueHHbix 6ymarax.

yp " B H; y 630pe, MOTyT OT/IMYATLCA OT B3rNAA0B LIeHTpa MaKpO3KOHOMUUYECKOro NporHosa AO «Anbda-BaHK» Ha pOHe KPaTKOCPOUHBIX
YAATUBHBIX TP B MHBECTULY| WH

Py

© Anbda-baHk, 2017 r. Bce npaBa . T LB P® Ne 1326. Hactoswwmii oTYeT U c B HEM UHO ABNAIOTCA UCKNIOYUTENbHON
cobcrBeHHOCTbIO Anbda-baHka. H Hue, pacnp wero martepuana, 4acTU4MHO WU MONHOCTbIO, B OTCYTCTBME

paspeweHnua Anbda-baHKa B nUCbMeHHOMN d)apme CTPOro 3anpeLeHo.
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