TpenauHr Kak mpodeccruoHalIbHAas
c(pepa IeITeIbHOCTH.
I lepcriekTuBBI HA PHIHKE




s» O00 MHE

BaneHTnHa BopoxenkunHa

[[nobanbHbIV aHANUTUK,
Changellenge >>

OnbIT paboTtbl Ha no3uunmn Tpengepa B OSTC-ATOH (2 ropa):

. YnpasneHue KkanutanomMm KoMmnaHum

. ToproBns kKaneHgapHbIMU cnpegamn Ha MexXxgyHapOaHbIX
pbIHKaX

. dopmMmnpoBaHue XeoKMpPOBaHHbLIX NO3NLINA

. [MpumMeHeHne pyHOaMeHTarnbHOro U TEXHNYEeCKOro aHanusa
Ha NMpakTUKe Ha MeXayHapoaHbIX pblHKaX

. [MpoBeaeHne BeOMHaAPOB NO TOProBrie KaneHaapHbIMU
cnpegamu Ha MockoBckon bupxe

. CobntogeHne npaBust pUCK-MeHEOKMEHTA
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s ComeprkaHue

Yto Takoe Toproens [epcnekTrBbl Ha
TpenauHr KaneHAaapHbIMA PbIHKE
cnpegamu
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¢+ Uto Takoe TperguHT

_________________________________________

UTto Takoe
TPEeUanHr

_________________________________________
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¢ UTO MOHUMAIOT IOJT CIIOBOM «TPCHIHHTY

Anroputmuyeckas
Ob6bIyHasa Toproengd
TOproens
HenocpencreeHHoe TpenguHr ¢ ncrnonb3oBaHneM
coBepLlueHne Tpengepom nporpaMmMHoro obecneyeHus,
caenokK Ha pblHKe TOProBbIX p060TOB
KpaTkocpouHble [lonrocpoyHble
Toproena BHYTpU OHA
: NHBECTULUMU NHBECTULUN
(Intraday trading)
(oo nonyroaa) (ot nonyroga)

B panbHenwem pedb nonaeT o TOProBJ/1In BHYTPU AHA N KPATKOCPOYHbLIX MHBECTULUAX Ha PbIHKE

KaneHAaapHbIX cnpenoB
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¢ ToproBisg KaJeHIAPHBIMU CIIPEIaMH

_________________________________________

Toprosns
KaneHaapHbIMU
cnpegamm

_________________________________________
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» KanengapHelii cripen Kak OTASIbLHBIN (PMHAHCOBBIM
UHCTPYMEHT

KaneHpapHbIN cnped — 9TO pasHuULAa MeXay NOKYMNKOW u

_n atural G (Phy]FTsm-EEh-a!.-‘fi
npogaxen pbYEePCHbIX KOHTPAKTOB pa3HOM CPOYHOCTU Ha :
OOWH 1 TOT e 0a30BbI aKTUB. ?
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COOTHOLLEHME Crpoca U NPeanioXeHns K
Ha pblHKE Ba30BOro akTmBa E w
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¢ [Tpumep NOKYIIKK (IPOAAKU) KAJIEHAAPHOTO CIIPEaa
p P y p p p

+ Buy marchl19 futures - Sell march19 futures
- Sell aprill9 futures + Buy aprill9 futures
= Buy spread marl19-april9 = Sell spread mar19-aprl19

— Ponn (nepeHoc) no3nuumn — 310 onepauusd, BO BpeMS
= D KOTOPOW Tpenaep 3akpbiBaeT TEKYLLYH NO3NLMIO U OTKPbIBAET
OPYryo ¢ APYrMMn napamMmeTpamu, Ha TOT ke 6a30BbIN akTUB.
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¢ [Ipumep cTparerun — CE30HHBIC TATTEPHBI

Ce30HHbLIN cnpoc Ha npupoaHbIn ra3 B CLUA

Total U.S. natural gas consumption Matural gas consumption by end-use sector
billion cubicfeet billion cubicfeet
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¢ Kanenmapasie cripenpl Ha mpupoansiiil ras. CIIA

AL RESEARCH
UNIVERSITY
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¢ Kanenmapasie cripenpl Ha mpupoansiiil ras. CIIA

WlLVLXLD

BPNGES1V14 - Natural Gas (Globex)
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¢ [lepcrieKTHBBI Ha PBIHKE

_________________________________________

MepcnekTuBbl Ha
PbIHKe

il o/ =

__________________________________________
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\\Ly *» [lepCrieKTHBBI HA PHIHKE

NATIONAL RESEARCH
UNIVERSITY

ToprosaTb
CTaHOBUTCA BCe
CNOXKHee

3apabaTbiBaThb Ha
PbIHKE CTaHOBUTCH
CNOXHee 3a cYeT pocTa
yucna y4acTHUKOB
pblHKa, 00bEMOB
TOProBfn, KOHKYPEHLNK
Ha pblHKe

Yucno Toprosbix
poboToB Ha
pblHKe pacTeT

AnroputmMmmndyeckas
TOoproeng
pacnpocTpaHsieTcs u
NPUBOOUT K YMEHbBLLEHNIO
NPUBLINBHOCTM 0ObIYHOM
TOproenu
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Toprosble
po60Tbl BbITECHAT
«KUBYIO»
TOProBs/io

EANHCTBEHHbIN

9 (PEKTUBHBIN BUL,
TpenaunHra B
nepcnekTnee —
anropuTMmuyeckas
TOpro.ns



Thank you
for your attention!




