BKC-KUBEPHETHK

MexaHunyeckasa Toprosas cucrtema

cyber.bes.ru

JXEJIESHAA IO KA

ANS1 aKTUBHOIO TperAnHra

Q806

«BKC — KnbepHeTnk» — ato
MexaHun4eckas Toproasi CMcTema,
OCHOBaHHas Ha yHUKabHbIX
pa3paboTKax pOCCUINCKNX YUEHbIX
B 061aCTV MHTENNEKTYaNbHOIO
aHanunsa faHHbIX. laHHble
pa3paboTKu BEYTCA Ha4YMHasA C
1971 roja, Kak MeTof
06HapyXeHUs1 3aKOHOB NPMPOABI.
3apy6exHbIil aHanor aToro
HanpaBneHWs Ha3blBaeTCs
Scientific Discovery, a Takxe
Knowledge Discovery for Data
Bases and Data Mining (KDD&DM).
Ha ocHoBe AaHHbIX METOL0B 1
6blna paspaboTaHa afganTuBHas
obyuyatoLlanca mexaHmyeckas
Toprosas cuctema «<bKC —
KnbepHeTnK», OCHOBaHHas Ha
aBTOMATUYECKOM 06HapyXeHUN
3aKOHOMepHOCTel B (hMHaHCOBbIX
BPEMEHHbIX pafax.

Bcto nogpo6Hyto nHhopmawmio no
[aHHOMY NpoAYKTY Bbl MOXeTe
HaMTW Ha caiiTe cyber.bcs.ru

fopsayvasn JinHna BKC — 8 800 100 55 44 -

BOHOK becnnaTtHbIn

A 3BOHKOB 13 MOCKBbI

(495) 785 55 4

OTYET no paboTe MeXaHUYECKOWN TOProBom
cuctembl «<BKC-KnbepHetnk» 3a 2008 rog

c 9 aHBapsA no 31 aekabps
2008 ropa

3akoH4unnca 2008 rog, KOTOPbIA CTan 04HMM U3 XYALUX 3a BCHO NCTOPUID
CyLLEeCTBOBaHUA (POHAOBbIX PbIHKOB. 3a MpoLleALLmnii rog MHOrUM NPULLIOCH
nepecMoTPeTb MHOXECTBO Ka3aBLUMXCA [0 3TOro He3bl61IEMbIMU NOCTY1ATOB
COBPEMEHHOW (hMHAHCOBOI cUcTeMbI. [l0 3TOro MHoOrue Tpeligepbl 66111
YBEpEeHbI, YTO PbIHOK, KOTOPbIV YBEPEHHO POC NOC/EfHMNE FOfbl, HE MOXET
CU/BLHO MPOCECTb, U HY>XHO TONBLKO MepeXkaTb HempocTble BpeMeHa. Kak
noKasaam UTorm rofa, 3To 6b110 OLNOKOIA.

MageHne poccninckoro hOHA0BOIO PbIHKA
c Hayana 2008 roga coctaBuno 72,5% no
nHaekcy PTC!
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Kak BugmnTe, poccuinckunii hoHA0BbIM PbIHOK B Liesiom B 2008 rogy nokasan
Hanbonee gpamaTUYHYIO JUHAMUKY CHUXXEHWNS 3a BeCb MEPUOJ CBOET0
cyliecTBoBaHUA. Ha 3ToM (hoHe pe3ynbTaTbl paboTbl, KOTOPbIE MOKa3an
HOBbIW YHUKabHbIA cepeuc KomnaHum BKC — mexaHuyeckas Toproaas
cuctema «BKC-KunbepHeTUK», BbIrNAAAT NOTPAcatoLLe.
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OT4éT No paboTe MexaHNYeCKoii Toprosoli cuctembl «6KC-KnbepHeTuk» 3a 2008 rog

¢ 9 aHBaps no 31 gekabps 2008 roga

Toru paboTbl cuctembl 3a 2008 rog

CucTema paboTaeT Ha YHUKa/IbHbIX pa3paboTKax POCCUIACKMX YUYEHbIX B 061aCTV MHTENNEKTYyalbHOr0 aHanms3a
[aHHbIX. Mo3aToMy «BKC-KnbepHeTnK» Cymen 4O0CTaTOYHO BbICTPO MPUCNOCOBUTHLCS K TEM 3KCTPEMasIbHbIM
YC/IOBUSIM, B KOTOPbIX paboTan poccuiicknii poHA0BbIN pbiHOK B 2008 rogy — HEO4HOKpaTHasi NPUocTaHOBKa
TOProB PerynssiToOpom 1 BBefieHMe 3anpeTa Ha KOPOTKME NPOAaXKK, BbICOKasi BONATUIbHOCTb U OTPOMHbIE «T3Mbl»
Ha OTKPbLITUN TOProB.

Hawnbonee cnoXHbIM NepruoLom /15 CUCTEMbI 6bI/1 MOMEHT, KOria He 6b1/10 BO3MOXHOCTU UrpaTb Ha MOHUXeHWeE —
cucTema (hakTUYecKm bbinia NocTaB/IeHa B YC/T0BUS, KOTAa eli MPMX0AMI0Ck TOProBaTb MPOTUB pbiHKa. HO Kak
nokasanu pesynbTatbl nocnegHnx mecsues 2008 roga, «bKC-KnbepHeTnK» cMor NpucnocobmnTbCs U K 3TUM
ycnosusam. Mo ntoram 2008 roga Bce cTpaternm «bKC-KnbepHeTUK» 3aKPbINIUCL B MOIOXUTENIbHO 30HE!

NToru pa6otbl cuctembl «<BKC — KnbepHeTuK» B CpaBHEHMM C pacnpoOCTpaHeHHOW cCpean KIMEHTOB cTpaTerven
«Kynu n lep>xu» 3a nepunof c 1 auBaps no 31 gekabps 2008 roga.

NHCTpYyMEHT Crtparterus Ctparterus «Kynu n lepxu»
KOHTPAKT HA ®OPTC «BKC-KnbepHeTnK» «BKC-KnbepHeTuK» (Buy & Hold)

Tpeiigep CrekynsHT
e 86,72% 116,53% -68,59%
2L la 119,71% 126,87% -78,40%

ToproBns ocyLlecTBAsSIETCA 6AVKAALLIMMN blOYECHBIMU KOHTpaKTamu. loxo4HOCTb Mo KOHTpakTaMm Ha ®OPTC nprBeaeHa no
[aHHbIM TOpros Ha ®OPTC B NpoLEHTHOM BblpaXXeHnn 3a nepmog ¢ 1 sHeaps no 31 gekabps 2008 roga.

MNHCTpYMEHT Crtpaterus Crtpaterus «Kynu n flep>xu»
KOMMNAHUA (TUKEP) «BKC-KnbepHeTnK» «BKC-KnbepHeTuK» (Buy & Hold)
Tpeiigep CReKyNaHT

OAOQ «asnpom» (GAZP) 47,40% 28,93% -68,61%
OAO «MK «Hopunbckuin Hukenb» (GMKN) 58,95% 68,64% -69,55%
OAO «[Montoc 3onoto» (PLZL) 93,35% 24.79% -32,55%
OAO «PocHedTb» (ROSN) 48,46% 34,33% -52,40%
OAO «CbepbaHk» (SBER) 7.67% 14,29% -77,66%
OAO «CypryTHedTeras» (SNGS) 61,32% 94,22% -44,35%
OAO «YpanCsssb/Hdhopm» (URSI) 62,79% 20,27% -80,64%
OAO «a3npom HethTb» (SIBN) 38,24% 96,39% -59,04%
OAOQ «MTC» (MTSI) 48,99% 47,63% -70,42%
OAO «CeBepcTanb» (CHMF) 33,05% 67,89% -84,87%
OAQ «TatHeTb> (TATN) 16,54% 42,75% -62,66%

LoxofHOCTb MO MHCTPYMEHTaM NprBeeHa Nno AaHHbIM ToproB Ha MMBE B NpOLLEHTHOM BblpaXeHUK
3anepuog c 1 sueaps no 31 geka6psi 2008 roga.
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OT4éT No paboTe MexaHNYeCKoii Toprosoli cuctembl «6KC-KnbepHeTuk» 3a 2008 rog

¢ 9 aHBaps no 31 gekabps 2008 roga

Ntorm gekabpsa 2008 roga

MocneaHMn MecAaL, rofa Takxe NPenogHec CBOW CHOPMPU3bl y4acTHMKaM TOpPros. Ecan [0 3TOro pbIHOK
XapaKTepr30BasCa CUNbHbIMU U PE3KUMU ABUMXKEHUAMU NHAEKCOB B pa3Hble CTOPOHBbI, TO ileKabpb MPOXoAnI Nog
3HAKOM «60KOBMKa» Ha POHE HeCyLLeCTBEHHbIX KO1e6aHN KOTUPOBOK.
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Kak n3BecTHO, 60/1bWNHCTBO MTC N0X0 CNPaBAATCA C G0KOBLIMU ABUXKEHUAMM PblHKA U B 3TOT Nepuog,
NPUHOCAT YObITKW. 13 nTOroB gekabps BUAHO, 4To cTpaterum «bKC-KnbepHeTnka» no 60bLuei yacTn 6ymar
oKasanucb NpuobbIIbHBbIMU. PaBoOpUTaMU 3a faHHbIN NePUOA cTanu cTpaTerum no BbICOKOIMKBUAHBIM GyMaram
«rasnpoma» N «HOpMAbCKOro HUKensa». 13 MeHee NMMKBUAHbIX MHCTPYMEHTOB XOPOLLO NPOoABUAN cebs cTpaTerum
«BKC-KunbepHeTuK» Ha akumax «CypryTHedTerasa» 1 YpanCssassHpopmar. Mo akumnam «Montoc 3on10ta» n
«TaTHe(Tu» cucTema oTpaboTana Xyxe pblHKa, HO TaKXe He NpUHecna oTpuLaTe/ibHbIX Pe3y/ibTaToB.

MTorm pa6oTbl cuctembl «<BKC — KnbepHeTUK» B CpaBHEHUM C pacnpoCcTpaHeHHO’ cpeamn KNMeHTOB cTpatervei
«Kynu n epxun» 3a nepuog c 1 no 31 gekabpsa 2008 roga.

VIHCTpYMEHT Ctparterus Ctparterus «Kynu n lepxun»
KOMMAHWA (TUKEP) «BKC-KnbepHeTnK» «BKC-KnbepHeTnKk» (Buy & Hold)
Tpeligep CnekynsHT

OAO «lra3npom» (GAZP) 4,01% 0,81% -9,07%
OAO «'MK «Hopunbckunii Hukenb» (GMKN) 11,57% 8,51% -2.65%
OAO «Montoc 3onoTo» (PLZL) 4 37% 12 95% 4731%
OAO «PocHedhTb» (ROSN) -1,19% 11,39% 1.65%
OAO «CbepbaHk» (SBER) 755% -5,67% 1.81%
OAO «CypryTHederas» (SNGS) 15,15% 9,18% -6,72%
OAO «YpanCsssbWHthopm» (URSI) 14, 59% -0,60% -8.67%
OAO «a3npom Hethtb» (SIBN) -1,85% 497% 10,76%
OAO «MTC» (MTSI) 7,99% 3,23% 2 35%
OAO «CeBepcTanb» (CHMF) 1,75% 2,99% 1.83%
OAO «TatHe(Tb» (TATN) 0,00% 0,92% 19.61%

[0X0AHOCTbL MO MHCTPYMEHTaM npuBeAeHa no gaHHbIM Topros Ha MMBB B NpoLEeHTHOM BblpaXkeHnmn

3anepuogc 1 no 31 gekabps 2008 roga.
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