0630p MMPOBOro pbiHKa HedhTn Ha Hbto-Mopkckoi ToBapHOW 6UpXe: TEHOEHLUM 1 NPOrHO3 Ha Nepuop, ¢

AsTop:

Mo utoram npolweplien Hepgenu, ¢ 16 no 20 anpens CTOMMOCTb AHBAPCKMUX (ObIOYEPCHbIX
KOHTPaKTOB Ha HedpTb Mapkn WTI Ha Hbto-Vlopkckoii TosapHoi 6upxe (NYMEX)
nosbicunacb

Ha

3.13% - no 104.08.

Ha npoTaxeHun HefenbHOM TOProBom ceccum HedpTb Toproeanach B npegenax

102.86

104.77

, C TeHaeHunen Ha

noBbiLLIeHUe

CHuxeHune ctaskun pedpmHaHcuposaHua ELB 0o 1,25% v oxugaHue HOBbIX Mep
KOnmyecTBeHHOro ocnabneHns co ctopoHbl @PC BbIBOAAT HEPTb K MECAYHOMY MaKCUMyMy
faxe Ha (poHe pacTylleil BHEIWHen HeonpeneneHHoCTN. TexHNn4eckme nHanKaTopsbl
MoKasblBalOT, YTO MHCTPYMEHT OOCTUM MPaKTUYECKN NpeaesbHbIX YPOBHEN, CTOUT 0XnaaTtb
Koppekuum k 102,75.

AnbTepHaTUBHbIA CLEeHapWii NpeanonaraeT NpoaonxeHne nosblweHne k 105,75, otkyna
MOryT nocnegosaTb NOoHWXeHne. CnenoBatenbHO, MOXHO paccMatpmBaTtb Npogaxu ot
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ypoBHst 105,00 1 104,75 ¢ uenbto 103,75, a 6onee arpeccrBHble CNeKyNsaHTbl ByayT
npopasaTb npu 3akpenneHnn Huxe 104,25 c uenbio 102,75.

HanomHumM, 4T0 B Tekywem rogy HedpTb Mmapkn WTI Topryetcs B cpenHem no ueHe $100/6app.
no cpaBHeHuto ¢ $95,20/6app. B npownom rogy. OfHON N3 OCHOBHbIX MPUYMH MOBbIWEHNS
LeHbl ¢ Hayana 2011 roga ctano 4OBOMbHO pe3koe naneHne o6 bLEMOB NPON3BOACTBA HEPTY B
pe3ynbTarte KOHgNUkTa B Jlmeum.

C Hayana npownoro roga ctoMmMocTb 6appenb HedpTu Mapkn WTI noBbicunacb Ha 12.66 (
13.85%

) C ONrOCPOYHOM TEHOEHUMEN K

NoBbILLEHUIO

CTOMMOCTW.

Ha Tekyweit Hepenu (¢ 23 no 27 anpenst 2012 roga) cToMMocTb bappenb HeEPTU BEPOSiTHEE
BCero byneTt HaxoOAMTbCs B Npeaenax 100
3525

112.62
nonnapa CLWA 3a yHumio, ¢ TeHaeHumen Ha
noBbiLLEHne
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B noHepenbHUK, 23 anpens 2012 roga, pekOMeHOyeTCsa COXPaHATb "KOPOTKYH " MO3MLUMio N
O CTOUMOCTHM ""Cbipon’ HedpTH

c 6nmnxanwei Luenbto B

104.1528

N OCYWECTBNATb onepaunn "stop loss" Ha oTMeTke

HUXe

101.82

nonnapa 3a 6appenb (TOYHOCTb NpeablaylWero 3asBNEHHOro 3a CyTKM NPOrHo3a - Ha
99.01%

). HanpaBneHne aBuXeHns napbl - Ha

MOHUXEHne

(BEPOATHOCTb

57.8

K

42.2

B %).

MporHo3bl BbINOMHEHbI aHanuTudeckoi cnyxoboin VA (PA) "HBPA-IBRA" no naHHbIiM
Toproe Ha COMEX, nogpasneneHmn Hoto-hopkckoi ToBapHoi 6upxun /New York Mercantile
Exchange, NYMEX.

WAIT (PA) "HBPA-IBRA" He HeceT OTBETCTBEHHOCTU 3a NpeacTaBfieHHble NPOrHo3bl.
[MporHos siBnsieTCs YacTHOM NPEennoONoXMTENbHON OLLEHKONM Kypca BasiloTHOM Napbl  Ha
onpeneneHHblli AeHb, KOTopasi MOXET CObITbCS, @ MOXET He cobiTbes. AHanuTuyeckas
cnyx6a nopTana (cawta) He B COCTOSIHUM NpeaBmaeTb BCe 0OCTOATENbCTBA BNMSAHMSA Ha
ONHaMKKy BanoTHbIX Kypcos, noatomy VAT (PA) "HBPA-IBRA" He HeceT 0TBETCTBEHHOCTH
32 YbW-TO HEBEPHbLIE PEWEHNS N MOHECEHHbIE B pe3ybTaTe yobiTKu.

AHanutndyeckas cnyxba VAI (PA) "HEPA-IBRA"
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