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Onncarne nopr@enslUSA Stock Market (2017)

AMEpPUKAHCKUIA PHIHOK NPOAEMOHCTPUPOBAN UMNYNbCHbBINA POCT nocne npesugeHtckux Boibopos CLIA, Ha KoTopbix nobeay nonyunn . Tpamn. ArpeccuBHas NOAUTUKA BbI3Bana ykpennHue GUHAHCOBOTO
CeKTOpa, a TAKXe NPOMBILIEHHOT0 CEKTOpa.

JlaHHbIA WHBECTULMOHHbIA nopTdenb pa3paboTaH AnA WHBECTUPOBAHNA B GUHAHCOBbIE aKTUBbI OHAO0BOr0 pbiHKa CoefiMHeHHbIX LITaTOB Ha 0CHOBE QYHAAMEHTANbHbIX JaHHbIX M0 COCTOAHUIO BTOPOrO
kBaptana 2016 roga. MopTdenb BkNUaeT 0CO6EHHOCTU reONOAUTUKM peruoHa u AUBepcudUUUPOBaH HA 3TN PUCKN.

Puc.1 [Junamunka nHgekca S&P500 ¢ 2000 no 2016 rog.

Mo ntoram moei aBTOpCKON moaenn oT6opa aKTMBOB, B OKOHYATeNbHbIA BapUaHT MHBECTULNOHHOTO NOPTHENA BOWN LeHHble Bymaru yeTblpex pa3NnyHbIX ceKTopoB 3koHomukn CLUA:
OuHaHcb;

TexHonoruu;

Putenn.

[Ausepcudukaums no cektopam [HaéT BO3MOXHOCTb Oonee rubKo ynpaBnATb PUCKaMU, CBA3AHHBIMU C GYHAAMEHTaNbHLIMM BO3AEACTBUAMN TOW WAM WHOIA OTpaciu. ITo Aenaet nopTdensb
cbanaHCMpPOBAHHBIM 1 YCTOMYNBBIM K CEKTOPaNbHbIM puckam dkoHomuKM CLUA.
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VIOLENBI0N00pa IEHHBIX0YMA;

1 L

Ha ocHoBe cTatucTMueckon uHpopmauunm Obin pa3paboTaH paj nokasateneli (cpefjHefHeBHaA [OXOAHOCTb, Koppenauud, gucnepcua, VaR, B) kotopbie onpeaenawT 00wy OLEHKY BbibpaHHOMY
noptdento. [na onpeaeneHna onTUManbHOro nopthend ucnonb3osaHa mogenb Keasu-Lapna, kotopas otobpaxaer AOXOAHOCTb KaXAblit LeHHOW 6ymarn ¢ obweil JOXOAHOCTbIO NopTdend.

BblﬁOp KOMMaHWUM, KOTOpble BOLWU B I'IOpT(I)EJ'Ib, npoBoanNCaA B HeECKONbKO 3TaMNoB:

| 31an: Il 3Tan; Il 3Tan;

N

Onpepenenne (cpefHeil JOXOAHOCTM  KaXAoro I3 papa ocTaBwuxca KOMMaHWin, nocne nepeoro MocneaHum 3Tanom CTana peanuszauua noptdens ¢
WHCTPYMEHTA n B LHenom noptdena, 3Tana, CneaylowWwum Kputepuem otbopa CTanu nomowbt moaenn Keasu-llapna, no wutoram
cTaTuCTUYeckux nokasartenen (aucnepcua, VaR, B) duHaHcoBble noka3zaTtenu kKomnaHuit (ROE, ROA, KoTopoi 6bino  BbIOpaHO 7  MHBECTULWUOHHO-
ANA BCeX aKTUBOB. AKLMN TeX KOMNAHWiA, KOTOpble Liquidity ratios, EBITDA, NOPAT, WACC, EVA). npuBnekatenbHblX akuumu. KomnaHum, KoTopble
NpoOAEMOHCTPUPOBaNH OTpULATENbHYIO HanmeHee NHBECTULUOHHO-NPUBNIEKATENbHbIE ObIIN  UCKNIOYEHbl B X04e MOLeNnuMpoBaHuA
AOXOAHOCTb HA MNPOTAXEHUM non rofga, Obinu npeanpmATUA N0 QUHAHCOBLIM NOKa3aTenAM Obiau noptdena BbigeneHbl 3eneHbim B Tabnuue 1.
WCKNKOUYEeHbl NpW fanbHeiilwem aHanuze (tabn.1 - NWCKNKOUYEHbl U3 AanbHeilero aHanu3a (Tabn.1 —

BblAeneHbl XentbiM). bbino 3agelictBoBaHo 38 BblfieNeHbl KpaCHbIM)

WHCTPYMEHTOB .

UTOT: Mocne Tpoux 3Tanos u3 38 akuuii 6bin0 0To6paHo 7 Haubonee NpuBNeKaTeNbHbIX ANA UHBECTUPOBAHUA B CPEAHECPOYHON NepcneKTuBe.
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ATONOBAS AN OT00PaHH

D

A dIVIBUE

=
10

Company name

Sector

Average price
change

VaR (95%)

AlG

Insurance

0.01%

2.46%

BABA

Retail

0.19%

2.80%

Alcoa

Industry

-0.01%

9.32%

ik WIN |-

Amazon

Baidu

Retail

IT

0.19%

0.10%

2.34%

3.99%

Caterpillar

Industry

0.15%

2.39%

Chevron

Energy

0.12%

1.93%

000 |~ |

Coca-Cola

Retail

-0.01%

1.46%

=
o

12

Walt Disney

Exxon Mobil

Media

Energy

0.06%

0.02%

1.47%

|vi| ebay | Remil | 014% | -005 [003%] 172% | 269% |

1.61%

13

Facebook

IT

0.08%

2.18%

14

General Electric

Industry

0.01%

1.58%

15

General Motors

Industry

0.10%

2.56%

16

GoldmanSachs

Finance

0.17%

2.39%

17

Google

IT

0.05%

1.75%

18

IBM

IT

0.13%

1.81%

19

JPMorgan

Finance

0.16%

2.22%
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ATONOBAS AN OT00PaHH

D

A dIVIBUE

No

Company name

Sector

Average price
change

VaR (95%)

20

McDonalds

Services

0.01%

0.90%

21

Microsoft

IT

0.09%

1.28%

22

Pfizer

Pharmaceutics

0.04%

1.17%

23

2| wvisa | Finance | 006% | 180 [ 0.02% | 1.46% | 1.46% |

25

Twitter

Yahoo

IT

IT

0.09%

0.17%

3.62%

1.65%

26

Allianz

Insurance

0.06%

1.58%

27

BAYER

Pharmaceutics

0.02%

1.50%

28

BMW

Industry

0.09%

1.81%

29

0 | DeutscheBankAG |  Finance |  006% | 008 | 001% | 1.13% [ 1.13% |

31

Commerzbank

Deutsche Telekom AG

Finance

Media

0.08%

0.03%

2.73%

1.26%

32

Metro AG

Retail

0.11%

1.72%

33

REPSOL

Energy

0.20%

2.16%

34

Siemens
Aktiengesellschaft

IT

0.13%

1.35%

35

VolkswagenAG

Industry

0.12%

1.92%

36

BarclaysPlc

Finance

0.08%

2.95%

37

BP

Energy

0.07%

1.60%

38

VodafoneGroup

Media

0.00%

1.22%
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Amazon

Liquidity ratios

Current ratio 142 205 2.02

Quick ratio 02 | 2.02

Cash ratio IR 24 151

Profitability ratios

ROE 007 008 003

ROIC 0.05 0.04 0.02

ROA 0.03 0.02 0.02

Margin on sales 046 022 022

Basic earning power 005 0.03 0.02

Income performance

EBIT (Earnings Before Interest & Tax) 2960 6548 9294 4465 6672 3397

4599

2866.14

1152

EBITDA (Earnings Before Interest, Taxes,

. g -/I- 16078 23465 15363 17300 7301
Depreciation and Amortization)

o741

12043.20 30247

EBITDA Margin -/l- 067 068 071 066 0.71

0.65

0.66

0.69

NOPAT (Net Operating Profit After Tax)

1924 4256 6041.12902.24336.8 2208 2989.35 1862.99 748.8

Proﬁ’g;b__!_]te Day

MHBECTMLMOHHbIE pelleHna 1 HesaBncMmas
aHanuTmka ot NosTopeHko [leHunca

Liquidity indicators of the companies

W Current ratio
W Quick ratio

MW Cash ratio

Visa MSFT  BABA IBM Goog GS FB BIDU Amazon

Profitability indicators

Visa MSFT BABA IBM Goog GS FB BIDU Amazon
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Baba

Amazon

Baidu

GoldmanSachs

Google

Microsoft

Visa

28.86%

29.75%

9.15%

5.37%

9.10%

7.88%

[oxoaHocTb nopTdens:

25.76%

Puck noptdens:

10.00%

Cymma nusectuuum: 100 000$

Mpu mapxuHanbHoi Toproene (He 6onee 1/10): 10 000S

Mepuoa: 1roa
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Bcem npubbinbHoro gHA!
lToBTOpeHKo Jexnc
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FESyIBTdTbIVHBECTVLVIOHHORONTOPTOENAS USATSTOCKIVIarkET (2017

2017 AnA aMepUKAHCKOro pbiHKA CTal CaMblM CMOKOWHbIM U HaWMeHee BONATUAbHLIM FOAO0M 3a NOCAeAHNE HECKONbKO NeT. bonbwmnx npocafok He HabN0AanoCh U B UENOM PbIHOK POC KaXkAablil MecALl.
To ecTb BCe ABEeHAALATb MecALeB, 6e3 NCKNIYeHUA, 3aKpbiBaNn C NoBbiweHnem. [0 He 3HaMeHOBANCA 00NbWMMI CHUXEHUAMMN U B LENOM YBEPEHHO WEN K (BOUM Makcumymam (2500 no S&P n 23000
ana DJ). Ho u Takme opueHTUPOBOYHOE NUKM BbiIN yBepeHHO NPoOUTHI U 3aKpenieHbl ropa3ao Bbiwe. YeCTHO roBOpA, He CMOTPA HA TO YTO K PbIHKY OTHOCMNCA C «BblubiM HacTpoem», NoJo6HbIX
3HAUYEHWIl NMYHO CaM He oXxupan.

[naBHaA uenb No amepukaHckomy noptdento 060inTi S&P 6bina BoinonHeHa: +54.92% npotue +20 no S&P. Takum obpa3om, pakTuueckne AaHHbIe NPeBbLICMAN NPOTHO3MPOBAHHbIE B 2 pa3a. (peAcTBa
WHBECTULMOHHOTO KanuTana JOCTUTaNN MAaKCUMANbHOTO PUCKa (CHUXeHMA) Ha -1.26%.

MporHo3mpyemasn 4OXO4HOCTb nopTdena: 25.76% dakTHyecKaa A4oxXo04HOCTb NnopTdens: 54.92%

Puck noptdens: 10.00% Puck noptdena: 1.26%

MOHUTOpUHT pe3ynbTaToB UHBeCTULMOHHOTO nopTdena USA Stock Market (1Q 2017)

Market Value: Cpen PIL: Daily PIL:

$154,106.99 $54,632.47 1 54.92% $152.72 1 0.09%

Add Position

Positions Charts Overview Fundamental Technical Performance Candlestick Patterns News Analysis

Open Positions

Name Symbaol Amount Avg Price  Current Price  Market Value Weight Met P/L%
2= Visa ' 92 8558 12270 $11,288.40 7.33%

Microsoft ' 64.06 50.00 512,780 8.29%

Alphabet Inc C ' 809.56 137 .51 $13,650.12 8.86%

Goldman Sachs ' 241.55 256.12 §5,634.64 3.66%

Baidu ' 181.50 255098 512,799 831%

Amazon.com ' 821.36 294 58 546,604.88 30.24%

Bcem npubbinbHoro gHA!
Alibaba ABS J ] 103.34 184.05 351,349 95 33.32%

lToBTOpeHKo Jexnc
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TVILVIOHHBIVOPTOENb

MopTdenb goctyneH Tonbko Tekywum knneHtam Profitable Day. [ina nonyyeHua goctyna K
pacyeTtam u utoram paspaboTku noptdend 3anonHUTe Gopmy HMXe.

Takxe Bbl MoXeTe 3aKa3aTb UHBECTULMOHHBIA nopTdenb ncxona u3 Baweli cymmbl Kanutana,
napameTpoB pucka U JOXOAHOCTH.

3anonHute ¢opmy Ha caite, n Bckope A ¢ Bamu (BAXYCb, YTOObBI OrOBOPUTH BCe AeTall Ha
becnnaTtHON QUHAHCOBON KOHCYNbTALNK.

3akKa3aTb MUHBECTULMOHHbIN
noptdennb

3akasaTb

Pr0ﬁ$ab|]e Day (‘ +38 (063) 478 40 40

d.povtorenko@gmail.com

MHBECTMLMOHHbIE pelleHna 1 HesaBncMmas
aHanuTmka ot NosTopeHko [leHunca

@ rofitableday.biz


http://profitableday.biz/
http://profitableday.biz/investitsionnye-resheniya/#rec13205035

