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Daily RU10YT=RR; RUB= 13.10.2017 - 15.05.2018 (GMT) ) 4
ovce| Lo e 5 o G R ™ Ha poHe kpusoi1 cnpesa v Tekylelt goxoaHoctn OP3 py6ab ABHO
JUSD | 23.03.2018; 57,2260; 57,3805; 57,0400; 57,0700; -0,1572; (-0,27%) yI'IpFIMVITCFI. BO3MO)KHO, TEKyLLI,ee prEI'U'IEH ne py6}'lﬂ M,EI,ET Ha
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57 | OXMIQAHUAX CHUMKEHMA NPOLLEHTHOW cTaBku LIB Poccuum...
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_,. | HaHaw B3rnag, Tekyliee ykpernieHue pybas CTONT UCMO/b30BaTb
.4 | ANA OTKPBITUA A/IMHHOW no3uumm no gonnapy CLUA.
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4-x yacoBoii rpadumk:

4 Hours RUB= 1:00 22.02.2018 - 13:00 03.04.2018 (GMT)
BarOHLC; RUB=; 9:00 23.03.2018; 57,1420; 57,3443; 57,0400; 57,0830; -0,1430; (-0,25%) Price

’5‘;" Tem, KTO He BOCMO/Ib30BAJICA BYEpPaALLHEN CUTyaLMen, Mbl
 sa npena/iaraemM OTKPbITb «/IOHM» co cTonom 56,60 py6. Llenb — 58,60
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Daily RUB= 29.12.2017 - 26.04.2018 (GMT) AHeBHOM rpa¢MK:
["BarOHLC; RUB=; '23.03.2018; 57,2260; 57,3805; 57,0400; 57,0793; -0,1467; (-0,26%) Price
/0| YkasaHHas Uenb Bbille (58,60 pyb) BakHa M BCcEM Tem, KTO
NIVHYS TPEHAA 505 | OPUEHTUPYETCS HA AHEBHOW rpaduk, rae, Kak Mbl yxKe roBopuu,
\ e & B JlaHHbIN MOMEHT, BO3MOXXHO, popMUpyeTca «A4BOMHOE 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; 56,7225; 57,0790; -0,1470; (-0,26% —— Price
mso | OT HeAeNbHOTO rpadurKa Mbl KAEM NOCTPOEHUA naTTepHa «5-0»,
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””””””””””””” e 64 KOTOPbI NMOKa ABMIAETCA BCErO /IULLUb Hallei daHTasnel.
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62 Mo Mepe pa3BUTMA CUTYaLMM KaK Cama KOHCTPYKLMA, TaK M Halm
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6o B3rN1AAbl, KOHe4YHo, OyayT MeHATbCA OAHOBPEMEHHO C
Fse KOTMPOBKamMM, KOTopble B /06O MOMEHT MOryT HadaTb

bz ABVKEHME B IPYTYIO CTOPOHY.
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Daily RU10YT=RR; EU10YT=RR; EURRUB= 06.10.2017 - 03.05.2018 (GMT)
Price [ Spread; RUIOYT=RR; 23.03.2018; 6,51, Cndl; CURRUB= Value HeT HMKaKoro comHeHus B TOM, 4TO BHYTPUAOHEBHbIM
RUB| 23.03.2018; 70,4354; 70,7845; 70,3124; 70,4445; +0,0133; (+0,02%) :;,i CI'IeKyﬂFIHTaM CEFO/J,HFI CTOMT I'IOKyI'IaTb EBpO u I'IpO,El,aBaTb py6nb.
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;> | YunTblBas TeKylliee HanpaBieHue cnpeaa, BHeWHWn ¢oH B
"/ | BAHHDBIA MOMEHT BOKPYT €BPO NO3UTUBHbIIA.
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4-x yacoBoii rpadumk:

4 Hours EURRUB= 13:00 08.02.2018 - 21:00 06.04.2018 (GMT)
BarOHLC; EURRUB=; 9:00 23.03.2018; 70,5314; 70,7845; 70,4137; 70,4379; +0,0077; (+0,01%) Price
RUs | B pailOHe ropu30HTa/IbHOM MOALEPXHKM NAYT B AaHHbIA MOMEHT

W" o ZS Topru B nape EUR/RUB, KoTOpbIii Mbl MpeA/iaraemM UCMoJib30BaTb
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[HeBHoO rpadumk:

Daily EURRUB= 02.10.2017 - 24.07.2018 (GMT)
BarOHLC; EURRUB=; 23.03.2018; 70,4354; 70,7845; 70,3124; 70,4367; +0,0065; (+0,01%)} Price
et e | EC/IM KOTMPOBKM Ha iHEBHOM MHTEpPBa/ie CMOTYT NOAHATLCA Bbllle

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

NpPOnopLMAM rapMOHUYecKkon moaenu «babouka MecaBeHTO».

L7l
u 7367

62
68

67 67
[ 66

0216 01 16 01 18 o1 16 01 16 01 16 02 16 01 16 01 18 02 16
| 042017 Q12018 Q2 2018 |Q318

HepenbHblii rpadumk:

Weekly EURRUB= 05.08.2016 - 10.08.2018 (GMT),
BarOHLC; EURRUB=; 23.03.2018; 70,5425; 71,5633; 70,0290; 70,4347; +0,0045; (+0,01%) Price
J Rue | HepenibHbIM KOTUPOBKAaM OCTAeTCA TO/bKO AATb ABUXKEHUA 33
e npeaenbl «TPeyro/ibHMKa», KOTopbIli obpasosasncA B mpolecce
mi'ﬁi 73,025 s peannsaumm natrepHa «ABCD».
HL i i
il LﬂL 69,2 60

65— C
T ﬁw
1l
A
ac ohna % GM aMU o Mac oHA S bGM amu na
Q316 \ Q4 2016 \ Q12017 \ Q22017 \ Q32017 \ Q4 2017 \ Q12018 \ Q22018 \

% i d/


https://www.alfadirect.ru/analyt

Anbda-baHk

GBP/RUB:

TEXHUYECKUA AHANU3
EXXEQHEBHbIW O630P BA/IKOTHOIO PbIHKA

KasueB AnaH. Beaywmin aHanutuk. Mocksa +7 (495) 974-2515 no6 8568

www.alfadirect.ru

Daily RU10YT=RR; GB10YT=RR; GBPRUB= 16.10.2017 - 15.05.2018 (GMT)

Price| Spread; RUL0YT=RR; 23.03.2018; 5,59; Cndl; GBPRUB=; Value
RUB| 23.03.2018; 80,6500; 80,9751; 80,5129; 80,5231; -0,1004; (-0,12%) 6,6
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4 Hours GBPRUB= 1:00 21.02.2018 - 1:00 06.04.2018 (GMT)

BarOHLC; GBPRUB=; 9:00 23.03.2018; 80,6609; 80,9751; 80,5129; 80,5435; -0,1022; (-0,13%) Price

®espanb 2018 | Mapt 2018
Daily GBPRUB= 29.06.2017 - 19.07.2018 (GMT)!
BarOHLC; GBPRUB—; 23.03.2018; 80,6500; 80,9751; 80,5129; 80,5515; -0,042; (-0,12%); Price
SMA; GBPRUB=; 23.03.2018; 79,3271; EMA; GBPRUB=; 23.03.2018; 70,4777 RUB
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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; 80,5410; -0,1047; (-0,13%) Price
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Btopoii AeHb noapaa, pactet cnpeg, 8 nape GBP/RUB, KoTopblit B
[aHHbIA MOMEHT MOALEPKMBAET MOKYMNKM BYEPALUHErO AHA W,
BO3MOMKHO, NPUBNIEKAET AOMNONHUTENbHbIV KanuTan Ans pocTa...

4-x yacoBoii rpaduK:

B Hawem ¢poKyce HaxoAMTCA rOpu3oHTabHan noaaeprkka (80,35
pyb), KOTOpas yAepPKMBAET TEKYLLMX NMOKyNaTe/1ei OT NepeBopoTa
B «LLOPT».

[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 PE3KMM CHUMKEHNEM KOTUPOBOK.
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KoHTaKTHaa nHpopmauyums
Anbd)a-BaHK (Mocusa) Poccuna, Mocksa, 107078, np-T Akagemuka Caxaposa, 12
AHanuTUuYecKkuit otaen
TenedpoH/dakc (7 495) 795-3676
PykoBoauTenb aHannTUYeCKoro nogpasgeneHus, Bopuc KpacHoxeHoB
MeTannbl 1 ropHasa gobblua Bopuc KpacHokeHos, KOnma Tonctbix
MaKpoakoHOMMKa HaTtanua Opnosa, Ph.D, Banepua Bonrapesa
MoTtpebutenbckuii cektop, MHTEPHET AnekcaHapa MenbHWKOBA, EBreHunit KunHuc
AHanutnyeckas noaaepKa poCCUNCKUX KAUEHTOB lenbapl CotoHos, AnaH Kasunes
MNepesog, AHHa MapTbiHOBa
Pepaktop [oH Bonw
TexHuyecKan noaaepka [enunc fopodees
Toprosble onepauum U Npoaaku
TenedoH (7 495) 223-5500, (7 495) 223-5522
Mpopakn poCCUMCKUM U MHOCTPAHHBIM KAMEHTaM KoHctaHTuH Wanwapos, AnekcaHap 3opos
lpynna npogax Anbda-AupeKT (7 495) 795-3680
NpuHa Pageesa, Banepuii KpemHes, Onbra babuHa

[AaHHbIi maTepuan np AO «Anbda-bank» (aanee — «Anbda-baHk») ana pacnp B P ckoii denep OH He np ana p p cpeamn
4acTHbIX UHBECTOPOB. HecMoTpAa Ha To, uTo B matepuane uHd y u3 uc KoTopble, N0 MHeHuto Anbda-BaHKa, ABNAIOTCA HaAEKHBIMM,
Anbda-baHk, ero p 1 npouue coTpy He genaiot i U He paroT peHuit Hu B Np W, Hne ¥ Gopme, OTHOCMTENbHO CBOEIA OTBETCTBEHHOCTH 3a
TOYHOCTD, nonuow TaKoi UHPOPMaUUK N OTCYTCTBUE B ma ne 6 [ i. Mob6aa nud 1 nobble CyKAEHWA, NPUBEAEHHDIE B aHHOM
MmaTtepuane, MoryT 6biTb 6e3 npeaynpexaenus. Anboa-| BaHk He paet p 1 He yTo YI yTble B ma Ly 6ymaru u/unm cyxaeHus
npeaHasHayeHbl ANA BCeX ero nonyyarenei. [; # maTepuan u c B HEM CBejy HOCAT UCKNIOYNTENbHO MHPOPMATUBHBIN xapaK'rep 1 He MOTyT PaccMaTPUBaTbCA HU
Kak npurnaweHne uam nobyxaeHue caenatb opepry, HU Kak npocbba KynuTb UaM NpoaaTh LeHHble Gymarn uam apyrue GUHaHCOBbIE MHCTPYMEHTbI, MW OCYLLECTBUTL KaKyio-1M6o
VIHYIO NHBECTULMOHHYIO AEATENbHOCTb. Anbda-BaHK n C HUM py cotp! W npouue coTp BCEX 3TUX CTPYKTYP, B T.4. IMLA, y4acTsylolwme B
NOATOTOBKE U U34aHUMN AaHHOTO MaTepuana, MoryT UMeTb OTl C mapkeT-meit a MHOrAa 1 BbICTYNAThb B Ka4ecTse TaKoBbIX, @ Takme B KayecTse KOHCY/IbTaHTOB, 6poKepos
nnm npea; Tenei KOTO MM MHBECTULMOHHOTO 6aHKa B OTHOLLEHUM LiEHHbIX 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 UNIN A0XO0AA OT BNIOXKEHUIA B HUX. Kpome TOro, MHBECTOPbI, BKAaAbIBalOIWME CPeACTBa B LieHHble 6ymaru Tuna AZIP, CTOMMOCTb KOTOPbIX USMEHSAETCA B
3aBUCMMOCTU OT Kypca MHOCTPaHHbIX Ba/lOT, NPUHUMAIOT Ha cebA BanloTHLINA pucK. UHBeCcTULMM B POoccun U B poccuiickue LieHHble Gymaru con co bHbI
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 PUHAHCOBLIMM KOHCYIbTaHTaMM pucxu c € TaKum npuobp Anbda-BaHK 1 UX AOYEPHUE KOMNAHUN MOTYT
ny61MKoBaTh AaHHbI MaTepuan B APYrux ctpaHax. MockobKy pacnp 1 ny6 Ha TepPUTOPUM APYTrUX FOCYAAPCTB MOK ET BbITb OrPaHNYEHO 3aKOHOM, IMUA, B
YbeM PacnopPsAKEHUN OKAXKETCA 4, 7] p A 6bITb MHPOPMUP 0 TaKUX orp: U cobnropaatb mx. Jliobbie cnyyam Hecob orp:
MOTYT paccmaTpuBaTbCA Kak Hapy 3aKOHa o 6ymarax M ApYyrux COOTBETCTBYIOWMX 3aKOHOB, AeWCTBYIOWMX B TOW MAM MHOM CTpaHe. npumeuauue, Kacaloweecs
3aKoHogaTenbcTBa CLUA o ueHHbix 6ymarax: flaHHas ny6. pacnpoctpaHsetca B CLUA i Alfa Capital Markets (USA) Inc. (ganee “Alfa Capital”), apnsioweiica gouepHeit
KomnaHueit Anbda-rpynn, nocTosibKy, NOCKONbKY 3TO pa3pelueHo 3aKoHogaTenbctBom CLUA no ueHHbim 6ymaram u apyrummn coowewray W uno. B aToi
cBA3um Alfa Capital HeceT oTBeTC b 32 Cl AAHHOrO MUcC Jlnua Ha Tepp pum CLLUA, y A Y y6. [} OCYLECTBUTL CAENKY C
TO MW UHOW LLeHHO Bymaroit uan GUHaHCOBLIM MHCTPY , py B Heii, JO/KHbI AeNaTh 3TO TO/IbKO nocne yseaomneHus o6 atom npeacrasurens Alfa Capital 8 CLUA.
JNio6ble cnyyau Hecob. orp # MOryT paccMaTpmMBaTbCA Kak HapyLieHue 3akoHoaaTenbcTsa CLUA o ueHHbix 6ymarax.

LieHoBble yp: " p B wem o630pe, MOryT OT/IMHATLCA OT B3rNAA0B LieHTpa MakpoaKoHOMMUYecKoro nporHosa AO «Anbda-BaHK» Ha GOHe KPaTKOCPOUHbIX
TUBHbIX T| B UHBECTULY WHCTPY

© Anbda-baHk, 2017 r. Bce npasa . leHep. LiB Pd Ne 1326. HacrosAwmii oTyeT u co, B HeM MH B A NCKIOUUTENIbHON

cobcTtBeHHOCTbIO Anbda-baHka. Hec , BOC TBO U pacnpocrt wero ma Na, YacTUYHO WAU NONIHOCTbIO, B OTCYTCTBME
paspeleHns Anbda-baHKa B NMCbMEHHO popme CTPOro 3anpeLyeHo.
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