Hmeitme 6 6udy, umo Ha 3aHAMUAX Mbl pACCMAmpueaem OmoeIbHble Memoobl
npoznosuposanus. Tonvko Ha mamepuase 3aHAMUA HENAb3A NPOCOOUMb MOP206ble ONEPaAyUU.
Imo onacho. Y éac 0ondxicna 6imy c60:a NPOGEPEHHAA MEMOOUKA.

3ApaBCTBYyiTe, TMO3MpaBisil0 Bac BceX C oOpeTeHHWeM Hamieil crtpaHodt [ maBbl
rocyaapcTBa. [leprnon y>kacHbIX ralaHuii 1 OECCOHHBIX HOUEH 3aKOHYHIICS U MPOKIISATHIA BOIIPOC
— «KrT0 xe Oyner npe3uieHToM?», - pa3pelics K BsILEMY YOBOJIbCTBUIO CTOPOH.

Ceroans noroopum o CTOITax.

Hano nmu craBute cron? Bompoc Bo MHOTOM (hminocodeknid, Takux MHOro. Hampumep,
HAJ0 JTU MBITh PyKU mepen enoit? Xopomio 11 KypuTb? MOXHO M MEPEeXOAUTh OPOTy Ha
KpacHbIil cBeT? Pa3yMHO /1M IUIBITH JIM HaneperoHku c¢ akyjoi? U 1.n1. He cMoTps Ha 1O, yTO 5
BEIIAl0 CPeu 3aKaJCHHBIX alb0aTpocoB (POHAOBOTO PHIHKA, KOTOPHIE AABHO PEIIWIH IS ceOs
ATOT BOINPOC, XOTEN OBl CAENATh PsiJi 3aMEUaHHH.

Ecnu ctaBuTh OIM3KHE CTOMBI, TO YOBITOK MO KOHKPETHOM clenke OyJeT Maj, HO TaKue
yObITKH OynyT uacteiMu. Ecnm crom riayOokui, TO pa3Mep YOBITKa BEJIMK, a YacToTa
HACTYIUICHHsI Mania. B pesynbpTate cymmapHble YOBITKM BENUKH B 00oux chydasx. Orcrona
BUJIHO, YTO O0O0s3aH CYyIIECTBOBAaTh HEKHM ONTUMAJIbHBI YpPOBEHb IIOCTAHOBKM CTOIIA,
MUHUMHU3UPYIOIIUN CyMMapHbI€ TTOTEPH.

PexoMenpammii mo ycraHOBKE CTONOB MOpE, BCE OHM TpellaT OJHUM — aBTOPCKHUM
B3I i0M. HyKeH HeKkud MPUHIUI, UCXOIS M3 KOTOPOTO, MOXXHO OLEHUTH Pa3HUILy MEXIy
Pa3IUYHBIMH CIIOCO0AMU IOCTAHOBKHU M, COOTBETCTBEHHO BO3HHUKAIOUINE PUCKHU.

[Tonpobyem ero copmMyaupoBaTh.

JIro0oe nBMKEHHUE PBHIHKA MOXHO TPEACTaBUTh KaK COBOKYMHOCTH ABYX JABUKCHUN —
HEKOEro TPEeHJa WM €ro aHajora, Ha30BeM 5TO HECIy4YalHbIM [BIKEHHEM, U CIy4dailHOH
COCTaBJISIIOLIEH ABM)KEHUS BOKPYT 3TOTO TPEHJa, WK BojaTuiabHOcTH. Ha puc. mpencrasien
rpajpux ["A3BIIPOMa, rae HecnmyuailHOE ABMKEHHE OTPaXXEHO B BHJIE CKOMNB3SIIEH cpemHein
NOCTPOeHHOM 1o cmocody Time series, T.e. cKomb3smiass JuHUSA perpeccud. CiydaiHbIM
JIBIDKEHUEM OyAeT pa30poc IeH BOKPYT 3TOW JTMHHUH.

[Mpusenem mpumep. C 22.02.2008r. no 4.03.2008r. Ha yacoBoM rpaduxe ["A3IIPOMa
oOpazoBaiicsa TpeHnoBbIM kaHai. RSI (50) muxke 50%, Williams(300) auxe -50%, Williams(8) >-
50%. Ectb manc ceirpats BHu3. ['ne ctaBute CTOII? 3agaaumcst BOmpocoM, YTO 03HAYAET, YTO
PBIHOK Tommea mpoTuB Hac? Eciim Mbl HAXOAMMCST B 30HE CIIy4alHBIX KOJICOAHHM, TO IBYKCHHS
MOTYT MPOUCXOAUTh KAaK 3a HAC — BBEpPX, TaK U BHU3 NPOTUB. BoT eciiu PhIHOK BhIIIEN 3a 3TY
30HY M MOILIET BBEpPX, TO TOIJla MOXHO CKa3aTh, YTO Mbl OUIMOJIUCH B MOJIEIHM PbIHKA M HAA0
BBIXOJIUTH C YOBITKamMHu. JIpyruMu cl10BaMu -

CTOIT IOJKEH CPABATBIBATh HA HECIYYAHHOM JIBHKEHHH PBIHKA.

Omcrooa 6bl1800, KAK MOAbKO Mbl HAYYUMCA — ONpeodensimv OUANA30H CIYYAUHO20
08UdICeHUs. 8 MOUKe 8X00d, Mo OyoeM Cmagums CmMon 60JU3U 2PAHUY 21020 OUANA3OHA.

Onpenenutbs aUana3oH CIyYalHOTO JBM)KEHHS MOXKHO MO-pazHomy. Pasmepsr sToro
JUarna3oHa B MEPBYIO TOJOBY 3aBUCAT OT TOTO, Kakas MOJEIb HECIy4aHOTO JBIM)KEHUS PbIHKA
npuHsaTa. Beap pazdpoc onpenensercss HIMEHHO BOKPYT He€.

[Ipocreiimass Mogens — mpsiMas JUHUS. A TOYHEE JIMHUSI PErPECCUU, MOCTPOCHHAs Ha
y4acTKe, MpUJIeralonieM K TOYkKe BXoja. Pa3mepsl ydacTka ONpenemsitoTcs UCXOs U3
MPEONIOKEHUS O JajbHEIIIeM ABH)KEHUHU phIHKa. B HalieM citydae Mbl XOTUM UTpaTh B BHU3,
U TpPEANoyiaraéM 4YTO JBWXKEHHE MPOJOJDKHTHCA. YuacTok Oepem c 26.02.08 mo 4.03.08.
Bri6upaem na manenu Meta Stock Regression kHonky Standard Error Channel. CtaBum kypcop
Ha JICBBIM Kpall ydacTKa M, HE OTIIyCKas JICBOM KJIABUIIM MBIIIM, TSHEM [0 KOHLA Y4acCTKa.
[Tonyyaem kaHanm BOkpyr JsauHuM perpeccuu. I[llupuHa kanana paBHa 6 «curm» - 6
CPEIHEKBAJIpaTUYHBIX OTKJIOHEHUH. DTO O3HAYaeT, uTo, MpeiroJaras pa3BUTUE PhIHKA BAOJb
JUHUM PETrpeccHH, LEHbl HE BBIUAYT 3a Mpeleibl MOCTPOEHHOTO KaHalla C BEPOSITHOCTHIO
99,97%. lnana3zoH ciaydyailHOro ABM)KEHHs HalleH. BeposATHOCTH TOro, 4TO LIEHBI OCTAHYTCS B
ka"aie 99,97%. O4eHb BBICOKAs, CIEOBATEIHHO, €CIU IICHBI BRIMIYT U3 KaHaja, TO 3TO Oynaer



HecJly4ailHOe JBUKEHHE, T.€. cMeHa TeHAeHUMHU. CTom CTaBUM 4UyTh BbIIIE BEPXHEU T'paHUIIbI
KaHasa.

Jluaust perpeccud HE €IUHCTBEHHBIM CIIOCOO MOCTPOEHHMS JMalla3oHa CiydaiHbIX
nBuxkeHui peiHka. B Meta Stock ects eme nnaukatop Standard Bands Error. B Hem amuamason
CIIy4ailHOTO JBMKEHHSI CTPOUTHCS BOKPYT CKOJIB3ALIET0 cpenHero. BriOupaem nepuon cpennei
13 u mupuny kanana 6 curm (Standard errors 3). T.e. mpu runore3e COXpaHEHUs ABHKEHUS IO
CKOJIB3AILIEH CpPEIHEN, MCKII0YAEM CIIyYalHbIA BBIXOJ ILIEH 3a I'paHUlbl KaHaia. /[nama3zoHbl
WHJUKATOPOB CMEIIEHBI, HO IIUPUHBI IPUMEPHO OJUHAKOBBI.

MOoXHO pEeKOMEH/I0BaTh €lll¢ HECTaHIAPTHBIM MHIAUKATOP BOJATHJIBHOCTH OCHOBAaHHBIM
Ha ATR — Average True Range, cpennem ToproBoM auamnas3one. TeKCT MHAMKATOpPa HA SI3bIKE
Meta Stock:

PB:=Input("Period",2,400,5);

HBA:=2*ATR(PB)+Ref(C,-1);

LBA:=Ref(C,-1)-2*ATR(PB);

HBA;LBA

JHuanazon Oepercs B 4 ATR. Turtles B cBoeit kuure pekomenayioT 2 ATR, Beibop 3a
BaMHU.

Tak >xe sl ompeneneHus Avana3oHa CIy4alHOro JBUYKEHUS MOXHO MCIOJIb30BaTh
kaHan Jlonunana, moctpoenHsiid mo High u Low.

N3 Bcex mpuBENEHHBIX METOAOB MOTY C YHCTOM COBECTbIO pekoMeHnoBatb ATR u
Jonunana. Cam ToproBas. Kananm craHgapTHBIX OIIMOOK CHJIBHO 3aBUCHUT OT JJIMHBI
MPUJIETAOIIET0 YYacTKa M TOSTOMY HOCHUT CHIIBHYIO Me4aTh CyObeKTUBHOCTH Tpeliaepa. CambiM
OOBEKTHBHBIM HWHIWKaTOpoM nuamnasoHa cumraio ATR. JXKemaromume moryt yOemuThes, 49TO
JTaHHBIA MHIUKATOpP €1a00 3aBUCHUT OT 4YHCIa MepuojoB ocpenHeHus. [loatomy ero amamasoH
MOYKHO CUUTATh CaMbIM O0bEKTUBHBIM.

MokHO pa3BUTh METOAMKY HE TOJBKO Ha CTOIBI, HO U HA BXOJ B PbIHOK. T.e. eciiu Mbl
CTaBUM CTOIl Ha HECIy4allHOM JIBUKEHHH, TO COOTBETCTBEHHO U COBEPILATH CIENIKY Hal0 TOXE,
KOI/Ia PBIHOK HECIIy4ailHO IOmIeNl B HameM HampaieHuu. OTCroJa aBTOMaTHYECKH BBITEKAET
TaKTHUKa: OpJEp Ha BXOJ pa3MellacM Ha OJHOW IpaHUIIE Juana3oHa BOJATUIBLHOCTH, CTONI Ha
MIPOTHUBOIIOI0KHOM. Takoil mpueM CHIIbHO 00JIerdaeT )Ku3Hb, TaK Kak

1. CursamoM Ha COBEpIIEHHE CHAEIKH CIYyXXHUT NpoOOW TpaHUIBl JUANa30Ha
BOJIaTHWJIBHOCTH.
2. IlosTOMy HE HYXHO */1aTh CUTHAJIOB 10 IPYTUM UHAUKATOPAM.
Bce wunaukaropel Tenepb HyXHbI Jumib g omneHku BO3MOXHOI'O B
BYAYILIEM HAITPABJIEHW A IBUXXEHU S PBIHKA.
4. HUrpa Ha BbIXOJle M3 JUaIa30Ha BOJATWJIBHOCTU IMO3BOJSET JIETKO NEPE3anTH B
MO3UILIMI0 WK J100aBUTh K HEH, T.K. TOUYKA BXOJa B BUJE T'PAaHHIbI JUara3oHa
BCErJa nepes riia3aMu.
5. U3-3a merkocTu mepe3axoia, Mbl MOKEM HEOJHOKpPATHO OpaTh MpouUT He 00sCh
MOTEPSTH IBMXKEHHE 10 TPEHY.
6. IlpomsBosn B BBHIOOpPE MHIMKATOpa BOJIATHIIBHOCTH HE MPUBOAUT K OOJIBIIUM
olMOKaM B YPOBHSIX CTOIIOB U OPJAEPOB Ha BXOJ, T.K. 3TU JHANA30HbI IPUMEPHO
COBMAJALOT.

N na mocnenok xouy yoepeus modureneit MTC (MexaHHYECKHE TOPTOBBIE CHCTEMBI).

Kto xo1b pa3 tectuposan MTC, 3HaeT, yTo TeCTOBask JOXOAHOCTb CUCTEMBI CO CTOIAMM
[TPAKTUYECKHW BCEI'JIA meHbIie ueM mpu TecTe 0€3 CTOIOB 3a CUET «IIEPECTOMKM» System-
open drowdowns — BPEMEHHBIX nBwxenuil pplHKa NpOTUB MO3UIMH. DTO 3a0Iy>KACHUE U
BOT moyemy. M3 Bceil COBOKYMHOCTH CHUCTEM IOCJE TeCTa BBIOMpAIOTCS CaMble JAOXOJHBIC, a
cuctemsr C OTPULIATEJIBHOM JOXOJHOCTBIO  OTEPACBIBAIOTCS. Cospaercs
ntto3us, 4ro nockoiabky BCE octaBmmecs cuctembl noxoansl, To U JIOBAA CUCTEMA
MOXET OJIarONOJIYYHO «IEPECTOSATH» BPEMEHHOE JBWKEHHE MOPTHUB MO3MLUU M CTOI BPEICH,
T.K. TJIOAUT YOBITKH. 3aKpbITHE TO3WIHUKA B 3TOM Ciydyae MPOMCXOAWT MO curHamam TA.

[98)



[Homuure, uyto nepecrosate MoxkHo TOJIBKO KOPPEKIMIO, T.e. xorga yragaH OCHOBHOMU
TpeHI. Eciu Bac moTamuT NIpoTUB OCHOBHOTO JIBHMXKEHUS, TO 1o curHainy TA, MTC pano win
IO3JJHO BBIIIET M3 PBIHKA, HO €CJIM IPOAaHAIU3UPOBATH pazMmep system-open drowdowns, To
BBIXOJ] MOXKET OKa3aTbCsl BeChMa IIy0O0KoO.

[Ipomury BOnpoCH!.



JoOpsiit neHb Bcem!

VYnaunoit Toprosiu. Cerofns NATHUIIA, HAJCIOCh, YTO HUYErO CTPALIHOIO CETOJIHS He
Oyner.

Xouy NpeAsokKUTh BallleMy BHUMAaHUIO METOJUKY aHajIn3a, KOTOPOH s IMYHO IMOJIb3YIOCh
yxe 5 ner. Tounee 5 et apyxnumHeHbIM Williams. B okTs0pe mporuroro roga s ymydmmmn eé
nob6asuB mnHHEINA RSI.

Ocumutsitop BuibsiMca He OuYeHb TOIYJSIPEH Cpenu TpPEHAepoB, 3a MHOTHE TOJBI,
IpOBE/ICHHbIE HAa OMP)KEBBIX IJIOLIAJIKAaX 5 PelKO BUIEN MOKIOHHUKOB Buibsmca, Tem Goree,
YTO KJIACCUYECKasi MHTEPIIPETALIUS €T0 JOBOJIBHO CI0XKHA, KPOME, MOKAITYH, JUBEPTCHITHH.

Ilo xmaccuyeckuM KaHOHAM MHIMKATOp IpeAaraeTcs HCIOIb30BaTh A UIPHI IO
NepeKyTICHHOCTH-TIEPENPOIaHHOCTH. TeM KTOo WHTepecyeTcs, BOT CCBUIKA Ha pecypc C
uHTeprnperanueit: http://trade.h10.ru/tehanzoscl.html Vcnonb3yemslit nepruon nHaIUKAaTOpa MEHEE
40 .

B 2005 romy Ha cemuHape «IJis CBOMX», MpolieanieM Ha OupskeBoil miomaake BKC B
Bonrorpane, AnekcannpoM MoruieBckiuM ObL MPEATOKEH BapUAHT UCIIOJIb30BAHUSI COBMECTHO
JBYX Pa3HOINEPHOIHBIX MHIUKATOpOB Bunbsimca. Bam mpennaraercss orpabOTaHHBIN BapuaHT UX
MCIIOJIb30BaHUS.

B onHoOM oOkHe cTposiTcs JBa HMHAMKaTOpa BuibsMca ¢ CHIBHO OTJIMYAKOIIUMMCS
NepUoAaMHM, HallpUMep: «KOpOTKui» Bunbsmc — 8 — 10 nepuonoB u «uinHHbIN Bunbsame 200 —
300 nepuomoB. Pa3znuna rpomaaHasi, HO IMEHHO TaKHe 3Ha4eHHs paboTaroT Hanbosee yCHelHo.
S naunnan ¢ 40 nepuoaoB s «amuHHOTO by, B mpomuiom roay nepemien Ha 150, B 3ToM Ha
300 (JIykoiin, I'azmpom, BTB). K coxanenuto, nnnukarop BunbsiMca B «KypHIIKe» MOCTPOEH IO
aBTOpCKO# ¢opmysie, KoTopas yxe Hurae He ucnonb3yercs. Jaxe B QUIK! Knaccuueckuit
Bunbesamc gsuxerca [IPOTHBOIIOJIOXHO poinky. PelHOK BBEpX, OH BHU3, PBIHOK BHH3, OH
BBepx. Celiuac mcronp3yercss «MuHyc Williamsy, KoTopsiii MeHsieTcst CHH(]A3HO ¢ PBIHKOM, CO
mkanoi ot -100% 1o 0%. CooTBETCTBEHHO MEPEKYIUIEHHOCTD OT -25%, a MepenpoAaHHOCTb OT -
75%.

[Ipy Hanuyuu yCTOMYMBOTO TpPEHAA [JIMHHBIA BHIbSIMC JIEKUT B OJHOM H3 30H
NEePeKyIJICHHOCTH/TIEPETIPOJAHHOCTH M TOKA3bIBaeT HAJIWYME MPEBATMPYIOLUIETO TPEeHJA!
NEPEKYIUIEHHOCTh — BOCXOSIIET0, MEPENPOJAHHOCTh - HUCXoAsmero. Koporkuil xe Bunbsamc,
MOTasChb OT Bepxa K HH3Y, IOKa3blBAET BPEMEHHbBIC JBIKEHUS Ha INPEBAIMPYIOIIEM TPEHIE.
Xopomme MOMEHTBI JIJIsi BXOJa B PBIHOK CIy4arOTCs, KOT/Aa JJIMHHBIM M KOPOTKUUA BuIbamchbl
OKa3bIBAIOTCS 10 Pa3HbIE CTOPOHBI OT CPEIHEN JIMHUM HHAUKATOPA, T.€. oT -50% unu 50% kak Ha
skpaHe. [lo3unuio OTKphIBa€M B HANPABICHWH MNPEBAIUPYIOLIErO TPEHJA, T.€. €CIU JJIMHHBINA
NEPEKYIJIEH, TO Ha MTOKYTIKY, a €CJIM IIEPENpPOoJaH, TO Ha IPOJAXY.

B QUIK 5370 3HauuT eciu AJMHHBIA BuibsiMc BBepXy, a KOpoTkuid BHU3Y, TO BUY, a eciin
JUIMHHBIN BHU3Y, 8 KOPOTKUM BBEpXY, To SELL.

OO0s3aTenbHBIM ~ YCIIOBUEM YAAQYHOTO TpEWaa SBISETCS YCTOMYHMBOE —«3aJieraHUE)
«IMHHOTO bumnm» B 30HaX NMepeKyIUIEHHOCTHU-NIEPENpPOJaHHOCTU. Eciii OH BBILIEN W3 HUX U
npuOIMKaeTcsl K CpeHell JTUHUHM, TO BO3MOXHA CMEHA TPEHJa U MOKHO IMOTOHSTH OOJBIIOTO
Jocs B 3ToM ciydae. T.e. nmapa BuibsMcoB He JaeT BO3MOKHOCTH YETKOTO ONPEEIICHUSI CMEHBI
TpeHJa.

Kak 6p1T6? Ha momouts npuner ainunHbd RSI. TToctpoiite RSI ¢ nepuogom 50. Menbiie
HE HaJ0, a 0oJIbIe OECTONIe3HO, TPOBEPEHO. 3arpy3uTe B 3TO *e okHO RSI ¢ mepuomom 8. D10
JeNaeTcs Ui TOTo, 4ToO0bl criuaauth IuHHBIN RSI B macmTabe okna. RSI(50) ornudHo OBUT
JIUTMHHBIE TPEHIbl, TNpUYEM paHblle Buibsamca. Hac Oymer wuntepecoBats TOJIBKO
[TOJIOXKEHUME RSI(50) otHOCUTENBHO cpennent nuHuy, 1.€. 50%. Eciu oH BbIle, TO HA PhIHKE
MOBBIIIATENbHBIA TPEH]I, €CIIM HUKE, TO MTOHWKATENIbHBIN. Eciin npuiiun K cpeHen — «KOPUIop».

Urpaem no Bunbsimcam norssiasiBas Ha RSI(50) Cxema tpelinoB TakoBa

RSI(50)>50, Williams(300)>-20, Williams(10)<-50 BUY
RSI(50)<50, Williams(300)<-80, Williams(10)>-50 SELL


http://trade.h10.ru/tehanzosc1.html

Hns mrobuteneit MetaStock BmecTo moctpoenust 1Byx RSI B 01HOM OKHE MOTY TNpeNIOXKHTH
crmaauth RSI(50) 5-T mepuonHBIM MYBHHTOM WM TOCTPOHUTH CIEAYIOMIUNA HWHIUKATOP,
KOTOpBIN OyZeT nmoka3biBaTh mosioxkeHne RSI oTHOcUTENbHO cpeHel TMHUM, UCKIIIOUUB MEIKUE
KoJIeOaHMS OKOJIO HeE.
Period:=Input("ITepuox RSI",30,200,50);
Zona:=Input("[lupuna weiirpansHoii 3ous1 ",0,10,3);
Razn:=(RSI(C ,Period )-50)/ Highest(RSI(C,Period))*100;
If(Razn<Zona,

If(Razn>-Zona,0,Razn),

Razn

)



3npasctByiite! J[o6po moxanosats Ha kypc [IPAKTUYECKOI'O TPEMIUHTA.

Ceroans s pemui NpeasiokKUTh BaMm anroput™ ycranoBku CTOII-numura. S npenonaro
B y4eOHOM IieHTpe B Bosarorpage u Kak NOKa3bIBa€T OMNBIT, Y HAYMHAIOIIHUX TpPEWIepoB
yctanoBka CTOII-numuTa BbI3bIBaeT Oombimne TpyaHOCcTH. CBs3aHO 3TO cO crneuupukon
toproBoro tepmuHaia QUIK u HeOpeKHOCThIO pPa3pabOTUYMKOB B OMUCAHUHM TEXHOJOTHH
BBICTABJICHUS MTPUKA3a U HAUMEHOBAHUU TOJIEH.

BooOmie ecnu 1y1st BocnuTaHusl IpoJieTapyuaTa BaKHEHIIIMM U3 UCCKYCTB SIBIISIETCS KHHO,
TO JJI1 HAUMHAIOLIETO Tpeiaepa BaxkHeNIUM uXx npukas3os sBiasercss CTOIl-mumur. UyTs Hike
A MOKAXY €ro NMpeuMyllecTBa Iepes APYTMMHU IIPUKa3aMH, XOTs YBEpPEH, YTO HE Pa3 MHOTHE
3a/1aBaJIUCh BOMPOCOM, MOYEMY BBICTABICHHBIM OpJAEp WIM HE CpadaThIBACT, MJIM UCIIOJHSACTCS
M0 KAKOM-TO HEMOHSATHOM LICHE.

Hns nmymeit sicHoctu  oTkpoiite okomko — «Hoas CTOII-3asBka». Hac Oyzer
WHTEpeCOBaTh (¢peiiM «YCIIOBUS aKTHBAIlMA CTOM-3asBKW». BHyTpu 3TOro (peiima
pacniosioxkenbl kHONKU «Kynute» u «lIpogaTe» cnpaBa OT KOTOPBIX BHJIHO CEpble KHOMOYKH
«ECIIH >=» U «ECIIA <=» a 3aTeM IIyCTO€ I10JIe, B KOTOPOE MBI TOJKHBI 3aHECTH LICHY aKTUBALIUH.
[Ton »tum peiimom cneBa BuaHo none «Llenay, a cnpaa nmone «Kom-Boy.

[IpaBuno ucnonuenuss CTOIl-mumura rnacut: Kynurte/IlponaTts nanHblii 00bem 1o
«IIEHE», nipu ycj10BHHM, YTO BBINOJIHEHO YCI0BHE AKTHBALMM. YCIIOBHE AKTUBALMU 3TO
[IeHa MOCJIeIHEH CIEeNKH «>= » IIeHe akTuBaluu B ciaydae npukasa Ha [IOKVYIIKY u «<= » uene
aktuBanuu npu [IPOJIAXE.

[Ipoie roBopsi, Korna ppIHOK CTaHET, paBeH IleHe aKTHBALMHU, TO OPOKep MOCTABHUT
HAall 00beM B «CTAKaH» B CTPOKY CcOOTBeTCTBYIOIIYIO «lleHe», €O CTOPOHBI «IOKYNKa)
npu npukase «Kynurb» wjim co cTOpoHbI «mpojaaxa» npu npukase «lIpoxatb».

Bor TyT-TO M Kpoerca TaiiHa W HENpUATHOCTb. CEKpeT B TOM, YTO HYXHO YETKO
IIOHUMAaTh, YTO 1I€HAa, KOTOPYIO Bbl BIMCHIBAcTE B nosie «lleHa» coBmaner ¢ LEeHOW CAENIKHU MpHU
cpabaThIBaHUU OpJiepa, TOJBKO B ocobom ciydae. UcTuHHas poab «lleHb» 3amaBaTh THI
HCIIOJITHEHUs opaepa.

PaccmotpuM oTAENBHO OpAEp HA MOKYIIKY U MIPOJAXKY.

ITOKVIIKA.

1. «llena» < min IIpoga:xa.
PeIHOK uzaeT BBEpX, BBINOJHSASA «YCIOBUME aKTUBAaUMM 3asaBku». [locime »sToro
Opokep ctaBuT Hac B «Ilokymky» B CTPOKY COOTBETCTBYIOLIYIO 3allUCAHHOMY B
none «llena». Tak kak «lleHa» MeHpLIE YEM MUHUMAaJbHAS NPOJAXKa, TO CHCIIKU
HE MPOUCXOJIUT IO T€X IPO MOKa Mbl HE BCTAHEM B KOTHPOBKY M HE HaWJETCs
YeloBeKa JKeNaroiero npoaaTh HaM Haml o0beM 1o Hamrel nerae. CTOI-aumut
BpinoaHwiIcs _kak __JINMHUTUPOBAHHBIN. OcoGeHHOCTH HCIOTHEHHUS
JIMMUTUPOBAHHOI'O npukasa 310 Heobs3arenbHoe ucnoaHenne. OH MOXeT
BOOOIIIE HE UCTIOIHUTHCS WIIK UCTIOTHUTHCS YACTUYHO.
2. «llena» >= min Ilpoaa:xa

PbiHOK umzaeT BBEpX, BBINOJHAA «YCIOBHE aKTHBauuu 3asBkm». [locime 3toro
Opokep ctaBuT Hac B «llOKyIlKy» B CTPOKY COOTBETCTBYIOIIYIO 3allMCAHHOMY B
none «llena». Tak kak «llena» BOJIBIIE muHuManbHON Npojaxu, T.€. MbI
xotuM KYIIUTD no nene [TPOJAXKU , To Hemennenno npoucxoaut ciaenka. HO
B COOTBETCTBHM C TMpaBUjaMH OUpXKK MpojaaBatb Ham HauuHatoT [1O
MHHUMAJIBHOU LIEHE ITPOJIAXKHU u GyayT mponaBaTh, MOKa HE BHIOEPYT
Bech Hamr 00beM. CTOI-1umut Beinoaumics kak PBIHOYHBIN PrrouHbi
opaep ucnonusiercst BCET'IA, Ho cpenusis nena caenku BCEI[IA Gombie umm
paBHa TOH, C KOTOPOl HA4yajloCh UCHOJIHEHHE. Takoe sBJICHUE HOCUT HAa3BaHUE
sleepeg wim «IpOCKaTb3bIBAHUEY.




TTPOJTAXKA

1.

BbIBO/IbI.
l.

2.

4.

«Ilena»>max Ilokynka
PoiHOK mieT BU3, BBITIOJHSS «Y CIIOBHE aKTUBAIUU 3asBKu». [locie aToro 6pokep
ctaBuT Hac B «lIpomaxy» B CTpPOKY COOTBETCTBYIOILIYIO 3allHCAHHOMY B IOJIE
«llena». Tak kak «lleHa» OomblIe YeM MaKCHMallbHAs TOKYIIKA, TO CHCIKH HE
MPOUCXOAUT O T€X MPO MOKAa MbI HE BCTAaHEM B KOTHUPOBKY M HE HaWJeTcs
YEJIOBEKa JKEJIAIoNIero KynuTh HaM Haml oobeM mo Hamed nene. CTOI-numut
BpinoaamiIcs _ kak _JIMMUTHPOBAHHBIM. OcoGeHHOCTH —HCIIONHEHHS
JIMMUTHUPOBAHHOI'O npukasa 310 HeoOs3arenbHOe ucnoiHeHue. OH MOKeT
BOOOIIIE HE UCTIOTHUTHCS UITU UCTIOTHUTBCSA YACTUYHO.
«Ilena» <= min Ilokynka

PbIHOK naeT BHM3, BBINOJHSAS «Y CIIOBUE aKTUBaLUU 3asiBKu». [locne sToro
Opoxep ctaBuT Hac B «IIOKyIKy» B CTPOKY COOTBETCTBYIOIIYIO 3allICAHHOMY B
none «llena». Tak kak «llena» MEHDBIIE makcumanbHON INOKYIIKH, T.€. MBI
xotuMm [TPOJATDH no nene [NOKVYIIKU, To HEMemsieHHO MPOUCXOAUT CHAECIIKA.
HO B cootBercTBUM ¢ mpaBuiamMu OWUpKM TMOKynaTh Ham HauuHaioT [1O
MAKCHUMAJILHOM IIEHE TIOKVYIIKH u GyxyT HOKyHath, OKa HE BHIOEPYT
Bech Hamt 06beM. CTOI-aumuT Bbinoaaniacs kak PBIHOYHBIM PrrHounslit
opaep ucnonusiercs BCEI'IA, Ho cpeansist nena caenku BCEI'JJA menbiie wiu
paBHA TOH, C KOTOPOM HAYaja0Ch UCIIOJHEHUE.

Ecmu Bl xotuTe uToOBl Bam opaep ucnonnwics HEMEJJIEHHO, t.e. mo
PBIHOYHOM IIEHE, TO HY>KHO cOOItoieHne Y cioBus 2.

Ecnu BaM HeoOs13aTenbHO UCIOJNHEHUE, HO 00s3aTelbHA 1I€HA HMCIIOJIHEHHS, TO
BBIIIOJIHSNTE Y CioBue 1.

B opmepe na IIOKVIIKY craButre «lleny» MEHBIIE YEM “VYcnosue
aktuBanuu 3asskny BECCMbBICJIEHHO.

B opnepe na IIPOHAXY craButrs «lleny» BOJIBIIIE YEM «VYcnoBue
aktuBanuu 3asskny BECCMbBICJIEHHO.

HacrositensHO coBeTyto HapucoBaTh yClIOBHBIM «CTakan» Ha OyMare W BpYYHYIO
npoBepuTh paboty mpaBuin ycraHoBku CTOIl-numurta. HMHaue Bbl OyJere MOCTOSHHO

omudaTses.

Yem xopour CTOIT-nmumut?

1.
2.

3.

BricTaBnsercs B TOM 30HE pbIHKA, T/ie Bbl cunTaere Hy KHbBIM.

HpomaeT TEXHUYCCKHUEC OIJ_II/I6KI/I, T.K. BBICTABJIACTCA BHC PBIHKA U ITO3TOMY Brl
MMeeTe BO3MOXKHOCTD UCIIPABUTh €r0 MapaMeTphl IPH 0OHAPYKEHNUU OLIUOKU.
[Ipomraer norumdeckue OMMOKU Tpeinepa, Tak Kak OpJAEp BBICTABISICTCS BHE
pBIHKa U UMEET 3a1ac BPEMEHHU 110 cpadaThIBaHMUS.

[Tpomry npouieHus, HO CEroHs MPO BBIKPYTACHI ¢ TEUK-ITPOGUTOM IOrOBOPUTH HE YIACThCA, T.K.
He ycren oTpadoTath ero A0 koHna. 3aBTpa B 13-00 s mokaky BaM BCe YTO ycCHel JOOBITh MPO

HETO.

[Toxaiylicta BOIIPOCHL.



S obemran pacckasarb mpo BeIOOp TaliMppeiima. Haua pa3ouparhest B 3TO# TeMe oapoOHO, 5
MOHSLT, YTO TOBOPUTH HYKHO MIPO BHIOOp pazmepa Mo3UIuH, a BEIOOP TaitMdpeiima Hepa3pbIBHO
CBSI3aH C ATUM BakHEHIIMM napameTpoM. [loaToMmy HauHeM ¢ BbIOOpaA MO3ULIUU.

Kpatko npo nBe monudukanuu MeToa BEIOOpA MO3UIUH:

[Tepras mogudukanus onucana B kaure A.A. Jlo3oposa ......... 3amaercs BeJIMUMHA MTOTEPH OT
pa3Mepa cueta — p, HapuMmep 2%, 3aaeTcs pa3Mep pucka B BUJE PA3HUIIBI MEXKIY IEHOU
OTKPBITHSI IO3ULIUU U cTOM-JIoccoM — sl. Uncno Oymar onpezaensieTcss U3 ypaBHEHUS:

N*sl=p*K, rae K — pa3zmep cuera. 60

Hanpumep: K=30000 py6., OPEN=320 py6., STOP=310 py®.

Otcroga N=2%%*30000/(320-310)=60 miT.

JenexHsrii pazmep nozumuu M=60*320=19200 pyo®.

Bropas mogudukanus npuseneHa B kaure «[lomnas Toprosas cuctema Turtlesy. Ona no cytu
Ta ke. OTIIMYKe B 3aJJaHHOM pa3Mepe BO3MOKHBIX TIOTEPh Ha €MHHUILYy BOJIATHIILHOCTH OymarH,
paBHOM 1%. 3a BonatunbHOCTH BeIOpaH Average True Range(20).

[pumep: K=30000 py6., ATR(20)=10 py6.

N=1%%*30000/10=30 muT.

Henexnas nozunust M=30%320=9600 py6.

O06a 5Tux MeTo/1a CTPaJaloT OJHU CYIIIECTBEHHBIM HEIOCTATKOM — CITy4aifHbIM IOMa/laHuEM B
pasmep pacrnonaraemMbix cpeacts. Hanpumep, mycts B nepBom npumepe STOP = 329 py6. Torna
N=600 1mt., a nenexHas nozunusa - 192000 py06. yero He XBaTUT Aaxke mpu 1ieue 5. Bo BTopom
cilydae JIeHeT XBaTUT, HO TOJIbKO mpH 1uiede 3. [Ipuuem, HabmrogaeTcs rajikas 3aKOHOMEPHOCTb,
YeM MEHbIIIE PUCK, TEM TPyAHEE B3STh MO3ULIMIO, T.K. HA He€ MPOCTO HE XBAaTaeT CPEACTB. DTO
clIly4aeTcs MOTOMY, YTO pa3Mep MO3ULUH B IEHbraX BBIYUCIISETCS 110 pa3Mepy MO3ULINUU B
pyOsix 6e3 yueTa 1IeHbI OTKPBITHS.

S npenararo CieyrOIMi BEIXOI:

1. PactipeniensiTh UMEIOIIMECS B PACTIOPSHKEHUU UTPOKA CPEACTBA.

2. Pa3mep no3unuu B Oymarax ornpenesaTh U3 pa3Mepa JCHEKHOH MO3UINH C YIETOM LIEHBI
OTKPBITHSL.

3. JleHexxHBIN pa3Mep MO3UIMH OpaTh 0OPATHO MPOMIOPIIUOHAIBHO OTHOCUTEIBHOMY PUCKY
MO3UIINH.

4. OtHocurenwHbI puck no3unuu = ABS(OPEN — STOP)/OPEN

[Tpu BBIOTHEHUY NPUBECHHBIX YCIOBUN MBI Bcera Oy/1eM UMETh MMO3ULIUK COOTBETCTBEHHO
HAIlIUM JieHbram. JKenaromye MoryT peain30BaTh 3TOT AITOPUTM caMHU. JIEHTsIsIM coo01ato, 4To
s peasn30Bal €ro JIeT 5 Hazaa B Bujae Ta0nuisl Exel. Mory BeIcTaTh ¢ TOSICHEHUSMH.

Teneps o Taiimdpeiimax. Ha Moii B3risi BIOOp TaiiMdpeliMa HarpsiMyIo 3aBUCHT OT TOTO,
KAaKOW OTHOCUTENIBHBIA PHUCK IO TIO3UITMU BBl coOnpaeTech Opath. CormacHo 1. 4
OTHOCHTEINIbHBIA PUCK OYET 3aBUCETh OT TOYEK BXO/a U cToma. S cuutaro (M 3TO J0Ka3bIBaI B
CBOEM 3aHATHH O OOIIMX MpaBUIaX BBHICTABJICHUS CTOIA), YTO 3TOT MapaMeTp OObEKTUBEH U
3agaeTcs U3 rpaduka 1o HHAMKATOpaM BoJaTUIbHOCTH. Clie0BaTeNbHO OH OyIET pacTu C
yBeJIMYEHUEM TaiiMppeiima, TOATOMY €CITU OH Ka)XETCsl BaM CIUIIKOM OOJIBIINM, a Ha rpaduke B
JTAaHHOM TaitM@peiiMe OH YMEHbIICH OBITh HE MOXET, TO IIEPEXOAUTE B MIaaIMi TaiiMppeiim. S
MIPOBEPSLT, YTO OTHOIIEHHUS BoJaTuibHOCTeH 15 Mun/60 Mun./=60 mun/DAILY=0,4...0,5 mst
nomysipabix 6ymar MMBB. CooTBeTcTBeHHO Takxke Oy IyT BECTH ce0sl U OTHOCUTEIbHBIE
pucku. T.e. ecu Ha 4aCOBKE BAac HE YCTPAMBAET PUCK, TO HA 15 MUH OH COCTaBUT OT MOJIOBUHBI,
1o 40% pucka yaca.
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OPUNHAHCOBAA TPynna

TOPI'OBASI CUCTEMA HA BA3E CMEHIEHHOI'O KAHAJIA TOHUYNAHA
http://lwww2.bcs.ru/webclients/smoke/142.asp
IIpenogaBarenan: Urops FOaun

3npasctByiiTe. Tema cerogusimuero 3auatus K TOPI'OBAS CUCTEMA HA BA3E CMEIIEHHOI'O KAHAJIA JOHUMAHA».
CerofHs s paccKkaxy Ipo pe3ynbTats monucka «Casroro I'paams» (CI') B Tpeiiaumre.

[Monsitue CI” pasHuTes y aBTOpoB 3TOro TepMuHa. B camom pomantuueckom cMeiciie CI' — ato Toprosas cucrema (TC), mo3sosstomast
BBIUTPBIBATDH IIOCTOSHHO.

A1 nonnmaro niox CI” ToproBylo cucteMy, KOTopast JaeT IPHINYHbIC CUTHANBEI Ha TPEeHAE U B «kopuaopey. Kro cozmasan TC, ToT 3HaeT, 4TO
OYEHB TPYTHO 3aI0KHUTh TAKHUE MPABIIIA, KOTOPBIE MO3BOJIAT MOIYy4aTh JOXOAHBIE CUTHAIIBI, KaK HA TPEH/ax, Tak U B Kopuaope. OObIIHO
Tpeiineps! BEIONPAIOT Ty CTPATEruio, 4TO UM JIMIHO MuIIee. JInbo TpennoByro, mbo kopunopHyo. OCHOBHAs MOTEps ACHET NPOUCXOIUT IPH
CMeHe IMHAMHKH phIHKA. TPEeHJOBUKH TEPSIOT, KOTJja HACTyIaeT KOPUAOPHAs JUHAMUKA, CTOPOHHUKH UIPBI «OT CTEHKH K CTCHKE» TEPSIOT IPH
o0pa3oBaHUM CHIBHOTO TpeHa. [ Bce TepstoT Ha c1ab0TPEeHI0BEIX ydacTKax. DTO caMasl CTpalliHas AMHaMuKal

BBIX00M M3 M0JI0KEHUS MOXKET ObITh METOJL AN TUBHBIX HHCTPYMEHTOB, KOTOPbIC H3MEHAIOT CBOM IIAPaMETPhl B 3aBUCHMOCTH OT JIMHAMHKI
PBIHKA. DTO XOPOIIO U3BECTHBIE HHANKATOPHI aAANTUBHBIX CKONMB3AMUX cpefHuX AMA u VIDYA. DT MeTobl MOXHO Ha3BaTh
«TPEHIOCIEAAIIMME C TIONBITKOH IMOIABICHHS CUTHAJIOB Ha KOPUIOPHBIX ydacTkax». AMA, peannzoBana B Meta Stock HaunHast ¢ Bepcuu 7. 2
—uagukarop PS Adaptive Moving Average. Ecnt y koro HeT Tekcta popmyn mit AMA u VIDYA, Moxere nucats, s BeIILTIO. Hexopomeit
4epToi yKa3aHHBIX WHIUKATOPOB SIBIISICTCSI OPUSHTHPOBAHHOCTH HAa TpeH Ibl. CUTHAIEI B KOPUIOPE OYeHb HessBHbIEe. Ecii kTo MeHs pa3yOenur,
HO JIOKa3aTeNIbHO, TO sl TOMy OOTaThIpIo, ABYX JIATYIIEK MOAAPI0, U €IOBYIO MINIIKY IT0XKaIyIo".

Teneps npo xanans! JJonunana. Te, KTO CIeANT 32 MOUMH 3aHATHAMHU, MOXKET BUJICTb, YTO KaHabl JJOHYMaHa OJIMH U3 MOMX JIFOOMMBIX
WHANKATOPOB. 5] MCIIONB3YIO €ro JUIs ONpeeIeHNs ANana30oHa BOJIATHIBHOCTH IIPU BEIOOPE CTON-JIOCCA, KAK CUTHAJIBHBII HHAUKATOP JUIS BXOZAA
B MO3UIMIO B KOMOMHAIMY C JPYTUMU HHCTPYMEHTaMH TexHuueckoro ananusa. Kanan JJlonunana (KJI) sBisiercst 6a30i 1 pacueTa Takux
MOMYJISIPHBIX OCHMILIATOPOB Kak Stochastic, Williams %R, ATR, +DI u —DI u, HaBepHOe, MHOTHX Apyrux. Vaen nocTpoeHHs HHANKATOPOB B
TEXHUYECKOM aHAIN3Ee HE PAAyIOT pa3HOOOpa3ueM, yBHI!

B KZ[ IPOCMAaTPUBACTCA YHUBCPCAIU3M, TTO3BOJISIOIIANA COBMECTUTH paHee MI0X0 COBMECTUMOEC, a UMCHHO UI'PY B KOPHUJAOPE U OTCIICIKUBAHUC
TPCHAOB. Z[JISI 9TOro BCEro JIMIIb HAa10 HOIIO6paTI> JiBa napamMeTpa TOpFOBOfI CHUCTEMBI IEPUOI, quTan HIMpUHY, KaHaJla 1 CMCHICHUEC KaHala B
Ipouuioe, T.€. BIIpaBo.

CHrHaibl, I0JIy4aeMble CUCTEMOH ClIeyIOLIne:
1. Brixopn 3a rpanuusl K/ — noBum Tpena.
2. BosBpamenue B K/ — moBuM 1BmkeHHE B 00pa3oBaBIIEMCsI KOPUIOPE.

Cucrema, Kak BB MOXKETE 3aMETHTh, IIEPEBOPOTHASI. DTO ITOPOXKIAET HEKOTOPHIE TPYAHOCTH B BUJIE JIOKHBIX CUTHAIOB Ha IPaHMIAX KaHaja 13-
3a JIOKIBHOH BOJATHIBHOCTH phIHKA. OT HUX MOXKHO YHTH HEKOTOPBIMH IIpHeMaMH. S1 ITpo HUX TOBOPUTSH ceifuac He cTaHy, T.K. UJes OfHa, a
pereHuii MoxeT ObITh MHOTO. Ha MO#i B3IJIs111, MIX MOXHO OT(MIBTPOBBIBATH BU3yaJIbHO, C HCIIOJIB30BAaHUEM JIPYTHX WHIUKATOPOB,
MOKa3bIBAIOLINX JIOKAIBHBIH U npeBanupyomuii tpenn. Hanpumep, Williams %R nnn nro6sie apyrue.

Xo4y 00bSICHUTD, TOYEMY s ucnoib3yto umeHno KJI, a ue Envelope uiu Bollinger bands. [lesio B ToM, 4TO pUBEICHHbIE HHCTPYMEHTBI
HOCTPOCHBI Ha 06a3e CKONB3SIINX CPEIHUX, UX HEJOCTATKH SIBIISFOTCS CIIEICTBHEM HX JIOCTOWHCTB, & UMEHHO MHEpIHs. IMEHHO HHEpLHs
CPE/IHUX, TI03BOJISAIONIAs [TONYYaTh CUTHAJIBI HA TPEHJIOBBIX yYacTKax, MEIIAET IOTyYUTh HOPMaJIbHbBIH CUTHAJ B KOPUJIOPE: CIMIIKOM IIABHO
MeHsieTcst HanpaBiieHne. KJ[ cocTouT u3 0Tpe3KOoB NMPSMBIX, OONbIIast YacTh U3 KOTOPHIX TOpH30HTaIbHEIe. OH HAIOMHHAET cO0O0H JIECTHHITY B
JIOMe — TUIOIIA (KK, COeJMHEHHbIe MapuiaMi. Ha TpeH/e ropiu3oHTaabHbEIe y9acTKH KOPOTKHE, IPH CMEHE TPEHAA — B KOPUAOPE OHU CTAHOBSITCS
JUTMHHBIMH ¥ TI03TOMY ITO3BOJISIFOT IIPUMEHUTh TAaKTHKY UIPHI "OT CTEHKH K CTEHKe".

®opmyanl KT
1. Ipocroit K1

Period:=Input("Ileprox",1,100,50);
X:=HHV(H, Period);

Y:=LLV(L, Period);

X;

Y;

E K C‘@" Crp. 112

®UHAHCOBAA FTPYNNA


http://www2.bcs.ru/webclients/smoke/142.asp

2. K] co cmemiennemM

PB:=Input("Period",2,200,5);
SM:=Input("Cmewmenue",0,100,1);
X:=HHV(Ref(H,-SM),PB);
Y:=LLV(Ref(L,-SM),PB);

X

Y;

Crnacu60 3a BHUMaHue! 3aHsaTHE OKOHYCHO. CMOTPHUTE paclucaHue.

E K C‘@" Crp. 212

®UHAHCOBAA FTPYNNA
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CXEMA YCTAHOBKH TEUK-ITPO®UTA 11.04.2008

http://www2.bcs.ru/webclients/smoke/135.asp

IIpenoxaBarean: Urops FOaun

3npascrByiiTe. Tema cerogusimnero 3ansatus «CXEMA YCTAHOBKU TEUK-TIPO®UTA».
CerofHs sl paccKax<y po HHTEPECHbIE BOZMOXKHOCTH OpAepa «TEHK-IIPOGHTY.

ITo 3aMBICITy aBTOPOB OH JIOJDKEH CIIY)KUTh KaK MpHKa3 Gpukcupyromuii npuodsuis. Ero 0coOeHHOCTD B TOM, YTO TEHK-POQHT Ha
MMPOJAXY crasutbcs BBILIE priaka, a Teiik-npodut Ha [IOKVYIIKY craButhess HUXKE priaka.

[TycTs MBI KynuIM aKIMuY, PHIHOK UIET 3a HAC, HO MBI CUUTAEM, YTO eciid OH JocTUrHeT HekoToporo JKEJIAEMOI'O YPOBHA
LICHBI, TO JIAJIee ero POCT IpobdiaeMaTuyeH. Kak ToJIbKO PHIHOK MOKAXKET IepBhIe MPU3HAKK Pa3BOPOTA MBI 3aKPOEM IO3HIIHIO, T.€. IPOJaIHM
akuu. «ToUK-IpodUT» — 3TO 3as1BKA C yCIOBHEM BHJA: «UCIIOJIHUTH NIPH YXYIILICHUH IIEHBI Ha 33laHHYI0 BEJIMYHMHY OT JOCTHI'HYTOT'O
MakcHUMyMa (Ha MPOAaXy) WIM MUHUMYMa (Ha TIOKYTIKY )». 3asBKa paboTaeT cieayromum o0pa3om (IpuMep U1 3asiBKH Ha MIPOAAKY): IOCIIe
JIOCTHKEHHUS LIEHOH TOCTIEAHEH CAEIKH YCIOBUS aKTUBAIMH 3asBKH (CTOI-I[EHBI), HAUMHAETCS ONIPEAEIeHNEe MaKCUMyMa LIeHbI ocaegHeit
cnenku. [Ipu3Hak pa3BopoTa — 310 cHIbKeHue neHsl, «OTCTYII». 3agaguMcs 3THM CHIKEHUEM WITH B PyOJIsIX Wi B TipoueHTax. OTCYeT 3TOro
cHmkenns Oynem Bectu ot [IEPBOI'O MAKCUMYMA TIOCJIE JOCTMXKEHU A XXEJTAEMOI'O YPOBHS LIEHBI — ycnoBust aktuBanuu
3asBKHU.

Ecnu nena nocnenHei cienky CHUXKAETCS OT MAaKCUMyMa Ha BEJIMUMHY, PEBbIMIAIONIYI0 YCTaHOBIEHHBIH «OTCTYID», TO CO31aeTCs
numuTHpoBaHHas 3asiBka ¢ neHo, MEHBIIEU uensl mocneaHei cienky Ha BETMYUHY «3aIUTHOTO CIIP3Iay.

BennumHbl «OTCTYIa» U «3aLIUTHOTO CIIP3/a», Kak OBLIO CKa3aHO, MOTYT yKa3bIBaThCs KaK B 3HAUEHMSX II€HBI, TaK U B NpoleHTax. B
ciTydae UTphl Ha OHIKeHue oTeTym 6epeM oT MUHVMYMA 1ieHs! nocineqHe caenKu.

AJ'IFOpI/ITM €Tr0 yCTaHOBKH CIICI[yIOHIPIﬁZ

1. 3Barpyxaem tabnuiyy «HoBas cron-3asiBka»

2. Beibupaem THI opziepa «TEHK-IPOGHT

3. BsiOupaem Bpems aeiicTBHs opAepa.

4. Boibupaem TpaH3akIiHio B pamke «YcIoBHe akTHBALMH 3asiBKu». [Tokymnky wnn [Ipomaxy.

5. BmmuceiBaeM B OKOIIKO B «YCIOBHE aKTHBALUM 3asSBKH» ILEHy AaKTHBAIMM OpAEpa WIN «CTON-IeHy». CTOm-IieHa BEIOMpaeTcs «u3
KOHCTPYKTHBHBIX COOOpa)keHNUil», T.€. KOT/Ia Mo-BalleMy PBIHOK IepecTaHeT HATH B Bamry ctopomy.

6. BnucsiBaeM B okomko «OTCTYII OT...» BEIMIUHY OTCTYIIA B PyOIISIX MIIH IPOIEHTaX

7. 3anaem 3allUTHBIN CHIPAI.

Tenepb kak MOXXHO MOAN(HIIMPOBATE ITOT 3aMeYaTENbHBIA OpJep U MPEBPATUTh €0 B BEPHOTO Apyra Tpeiaepa. B npomnibix
Kypwuikax st 0OMOJNBHIICS, YTO TEUK-TIPOPUT MOXKET CIIYKHUTh TPEHINHT-CTOMOM, T.¢. nepemeinarsest BCJIE]] 3A PBIHKOM Ha paccrosiHun
«OTCTYIa» M TAKMM 00pa30M OTCIIEKUBATH HAIly MPHObLIb. B caMoM Jierne 3T0 BO3MOXKHO, T.K. 3a5BKa B CUCTEMY («CTaKaH») IIOCTyNaeT TOr/a,
KOT'J]a PBIHOK TPOLIEIN IPOTHB HAC HA PACCTOSIHUE «OTCTyNay. JlaBaliTe 3a1a/liM «OTCTYID OOJIbLIE YeM TEKyIlast BOJIATHIBHOCTb PhIHKA U
TaKKM 06Pa30M IOTYUNM HACATBHYIO TPEHIOCISIIIYIO CHCTEMY, ABTOMATHUCCKH 3aKpBIBAIONLyIo mosurmy npiy HECJTYUYAVTHOM
pasBopore.

A Ttenepsb noiinem 4yTh nanee. O6parure BHIManue Ha rpaduk. S nokynato «"A3[IPOM» o 291,2 npu npoboe muHIK
conporusienus (/Iea kpecra). Cron BBIBUPAIO Huke Tpenna no 287,3 (oauH Kpect), a Terneps BbicTapisiio Teiik-npoputr HA TTIPOJAXKY no
291,2 ¢ otcrynom 3,9, T.e. ypoBeHb nonasanus B crakad 287,3. Ilpu ycranoBke QUIK nposepur ycnosue ucnonsenuss PA3BBOPOT OT
MAKCHUMYVYMA. Ecnu B poriecce yCTaHOBKH LieHa CTaHeT Hipke 291,2, To cucteMa cpasy CTaHEeT pacCUMTHIBATh pa3Mep OTCTyIIa, €CIH LieHa
CTaHeT BBIIIIe, TO aKTUBALMS TEHK-IPO(UTA IPOU30HIET MIPU MEPBOM XKe e€ CHIDKCHHHU. T.e. NeHCTBUsI CUCTEMbI OyAyT TaKUMHU:

[IpoBepka ycmous, aktuBanus TII (Tedk-ipodura).

Ecmu peIHOK IPOJIOIDKUT CHHXKEHUE, TO TIPH JOCTHKEHUH 1IeHbI 287,3 OyaeT BeicTaBiicHa 3asBka Ha [IPOJTAXKY.
Ecmu peiHOK OyIeT pacTH, TO BRICTaBICHUS 3as1BKH He nipomsoiineT u TII Oyner ciieoBath 3a peIHKOM.

[Ipu pa3BopoTe pbiHKa BHU3 Ha ypoBHE «TeKylIuii MAKCUMYM» MUHYC «OTCTYID» MbI BBIHJIEM U3 PhIHKA.

Bl e

ITPUMEP BECBMA YCJIOBEH!! 5TO WJIJIIOCTPALIMA! AHAJIM3 BXOJIA HE ITPOBOWJICA!!

JaHHas cuTyanus IpoWUIIOCTPUPOBaHa Ha rpaduke. 24 mapra Ha 17:00 MBI He 3aKpoeMcs, T.K. cHIbkeHne oT High Op110 MeHbIIe ueM
orcrym: 298-295,82=2,18. Bexox Oyner Ha ciemyromuil 1eHbp Ha 12-Tu 9acoBoil cBeue: 299,64-3,9=295,74 (tpu kpecta). [Ipodur cocraBmun
4,54. He rycTto, HO eciiil y4ecTb, uTo Bee 0buto caenano ABTOMATUYECKU 6e3 yuacTtus Tpeiinepa u, TaBHOe, 0€3 TaJJaHus O TOYKE BBIXO/a,
TO IIpeNMyIIecTBa HECOMHEHHEI. B kpaiiHem citydae, Bce 3TO 04eHb 3aHUMATEIbHO.
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TII, Takke MOXKHO MCIOJIB30BaTh IIPU BXOJE Ha OTCKOKe. Hampumep, Hafo mpoaarth npy OTCKOKE OT BEpXHEH rpaHunbl kaHana. Ecmm
IIPOCTO Pa3MECTUTh JHMHUTHPOBAHHBIN Opliep, TO OH CPabOTaeT IPH AOCTIKEHHM LEHBI, a PHIHOK MOXKET CIOKOWHO IBHHYThCS BBEpX!
VYOBITKH.... B 9TOM Citydae xoTenock Obl yOEIUTHCS, YTO OTCKOK JAEHCTBHUTEIBHO OBLIL, T.€. PHIHOK IPOLIET HPOTHB CBOETO MPEABIAYILEro
JIBIDKEHHUS Kakoe-TO 3ajaHHoe paccrtosinue. Ha rpanumue kanana craBum TII na TTPOJAXY c 3amanneiM otctynoMm. Opzaepy CyXIeHO
cpaboTath, €ClIi PIHOK Pa3BEPHETCS, €CIIH JKE€ OH «C MECHSAMMU» MPOIHOeT KaHai, To cpabotku He Oyxer u, Cinasa Bory!

Teneps TpynHOCTH.

1. Oppgep ucnonHseTcs KaK JAMUTHPOBAHHBII CO BCEMH €r0 INIOXUMH CTOPOHAMH, T.€. HCIIOJHEHHE HE 00S3aTeNIbHO MIIM MOXET OBITH He
TIOJTHBIM.

2. Ilpu nepemenienusx TII 3a peIHKOM He BHIHO €ro TEKyLIEro ypoBHs. [lIsl OTCIEKMBAHUS HYXKHO IHCATh CKPUIIT HA BHYTPEHHEM SI3bIKE
QUIK. Bce xouy 3aHSTBCS, €CIIH KTO C/ENACT, MPUIILTUTE, Oy MPU3HATEIICH.

3. U3 uHCTpYKUHUU HE SICHO YTO JIENAeTcsl ¢ «3auTHBIM crpagom», eciar o BCEI'IA BBIUMTAETCS, to npu ITPOJAXE, oprep nomkeH
HCTIOJIHATBCA KaK phIHOYHBIH, T.K. Mbl [IPOJJAEM Hike nocienHen ciesku, YuTail KOTUPOBKH, T.€. BctaeM B odepens [IOKVIIKU, a mpu
[NOKVTIIKE kak numutupoBaHHbIH, T.K. Toxe nonangaeT B [IOKYIIKY. Eciu on npu [TIOKVYIIKE ITPUBABJISIETCSI k nocnenneit nexne
CHEJKH, TO UCIOJTHACTCS KaK PhIHOYHBIN. Kopode, moka 5Toro u3 HHCTpYKIMH He 5ICHO, TO cTaBbTe ero HOJIb.

B npomnoii kypuike st o6eran 3akpsITh TeMy 1o TelK-npoduty. HarmomHIo yeM 3aKOHYHIIOCE Hale oOIIeHNE.

«/3 MHCTPYKIMU HE SICHO 4YTO JIeNaeTcs ¢ «3amuTHbIM crpdgom», eciin oH BCEI'IA BBIUMTAETCS, to npu ITPOJAXE, opaep
JIOJDKEH MCTIOJIHATHCS Kak phIHOYHBIH, T.K. Mbl [IPOJIAEM Huxe nocnenHei caenku, YyuTaii KOTUPOBKH, T.e. BctaeM B ouepens [TOKVYIIKU, a
npu [TOKVYIIKE kak numutupoBanHblid, T.K. Toxe nonaznaeT B IIOKVYIIKY. Ecnu on mpu [TIOKVIIKE ITPUBABJISIETCSI x nocnenseit nexne
CHEJKH, TO UCIOIHAETCS KaK pbIHOYHBIH. Kopoye, moka 3Toro u3 HHCTpYKIMHK He 5iIcHO, TO cTaBbTe ero HOJIb.»

Tax BoT, 3amuTasbnii cipag npu [TIPOJTAXKE BBIYMTAETCS, a npu I[TOKVYIIKE ITPUBABJISIETCS x ypoBHIO MOCIEIHEH CACTKU
IIpHU cpabaThIBAaHUU OpAepa.

Takum 00pa3oM, 3aIUTHBIN CIIP3 BBIMOIHSIET POJIb PA3HOCTH MEXK/Y «yCIOBHEM UCIOMHEHUS 3assBKi» (Crorm-1eHoi) U «lleHoi» B
opaepe «CTOII-numut».

Jlpyrumu cioBaMu, eciii XOTHTe, 4To Obl Bar T9#k-ipoduT HcromHmics cpasy U 6e3 KoiebaHuil CTaBbTe ero OOJIbIINM.

1. w#aIIOKVYIIKY on 661 BOJIBIIE MIN ASK u nonanan B ouepens Ha [IPOJJTAXKY.
2. wa[TPOJAXY on 651 MEHBIIIE MAX BID n nonazan B odepens Ha [IIOKVYIIKY.

BoT BaM eliie U MoJie3Hast CChUIOUKA, T/I¢ ATOT BOIPOC pa3bHpaeTcs MoAPOOHO ¢ YUCITAMH.
http://quik.ru/user/forum/stoporders/7495/7495/

Cnacu60 3a BHUMaHHe! 3aHATHE OKOHUCHO.
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