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01.01.2009 01.02.2009
) 01.01.2009 01.02.2009

)
, , 

. . . . . . . .
1 2 3 4 5

, 275.24 455.41 246.62 383.34
, Sum D(t) 1 110.00 1 132.00 1 121.00 1 157.30

, Sum Dpot 100.00 100.00 100.00 100.00
, Sum L(t) 1 030.00 1 049.50 1 056.00 1 110.60

, 
), D(t) 110.00 132.00 121.00 157.30

, 
), D(t-tau) 110.00 121.00

% , ud 8 8 8 8

, %D 8.80 9.68
,  ( ), L(t) 130.00 143.00 156.00 202.80
,  ( ), L(t-

tau) 130.00 156.00
,  (

), L(t-tau) 123.50 148.20
% , ul 14 14 14 14

, %L 17.29 20.748
% , udpot 1 1 1 1

,
%Dpot 1.00 1.00

, FC 2.00 2.00 2.00 2.00
, a 0.005 0.005 0.005 0.005

0.65 0.72 0.78 1.01
, b 0.001 0.001 0.001 0.001
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 4.17 . .  14.23 . ., 
2.59 . .  0.59 . . 

.
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1 2 3 4 5
0.11 0.13 0.12 0.16

, % 4 4
, Ins - 6.74 8.612

, Ins - 6.24 8.112
 BBB, Ins - 0.50 0.50

, Adv 1 1 1.00 1.00
, TC 3.76 3.85 10.64 12.78

Xmin 50 50 50 50

), IB real 275.24 455.41 246.62 383.34
, IB(t) 0 0 0 0

, Commis 1.53 2.128
% , comRKO 0.1 0.1 0.1 0.1
% , comL 1 1 1 1

, , Loss 1.00 1.00 1.00 1.00
 ( ) ,

1 0.05 0.1
, L loss 6.50 15.60

, D 0.1 0.1

, L 0.2 0.2
% 

, 1 0.05 0.05
, Compensation 0 14.82

,
Compensation 14.82

 BBB, Compensation 0
, FeesIns 1

, R -4.76 4.17 -11.641 14.23
-0.59 2.59
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