Jurik Moving Average (JMA)

Bbl 3amedanu, Kak Kraccuyeckue CKOMb3silMe cpefHue [[alT TOproBble CurHanmbl C
3anasgbiBaHnem? 31O 0COOEHHO 3aMeTHO, Koraa ABMXEHME UeH uaeT pesko BBepX Unu
BHM3, a Bbl BCe XgeTe [OOroHsIOWEN peakuum Ballero ckomnb3suwero cpegHero. >Kgatb
6onbwe He npugetcs, T.k. Jurik Moving Average (JMA) ycTtpaHseT 3Ty npobnemy wu
npegocTtasnseT B Bawe pacnopskeHne Ka4yeCTBEHHbIN MHCTPYMEHT, 06beanHaoLwmi B cebe
NPEeBOCXOAHOE CriiaXnBaHWe U NpakTU4Yeckn He 3anasgbiBalowmi 3a ueHamu.

YTO XE TAKOE JMA?

B ngeane Bbl xoTenn Obl MMETb UHCTPYMEHT (punbTp), KOTOPbIA Obl CrraxuBan LeHOBble
konebaHna 1 npu 3ToM He umen Obl 3anasgbiBaHusA. 3anasgpiBalolias peakums siBnsetcs
npuYnHON 3agepxek Bawwmx Tpengos M yBenuyeHwe 3anasgblBaHuUs B UCMONb3yeMbIX
nHoukaTopax oOblMHO 3akaH4MBaeTcs noTepen 4actm npubbinu. [dpyrmmu crnoBamu
onosgasLuve Nony4varoT To, YTO OCTanochb Ha cTtone nocrne 6aHkeTa.

MMeHHO noatomy MHorve mHBecTopbl, 6aHkn 1M oHObl BO BCeM Mupe BbibupatoT Gornee
coseplleHHbln nHgukatop — Jurik Moving Average (JMA). Bbl moxeTe npumeHATb 3TOT
NHAMKaTOP TakK e, Kak 1 nboe apyroe NonynspHoe CKonb3sillee cpeaHee.

JMA paboTtaeT nyulle, 4em HUXKeNPUBEAEHHbIE CNOXHbIE LMdPOBble (PUNbTPbI:
e OunbTpbl KanbmaHa: a, a-B, a-B-A;
e  OunbTpbl CaBULKOrO;
e ApanTtuBHas ckonb3awasn cpegHaa KaydpmarHa (KAMA);
e ApanTtuBHas ckonb3sawasa cpegHaa Tywapa Yanga (VIDYA);
e [IBOMHasA aKCNoHeHUManbHaa ckonb3swas cpegHas (DEMA);
e TpounHas akcrnoHeHuunanbHas ckonb3dwaga cpegHasa (TEMA);
e MoanduuyupoBaHHas ckonb3silwasa cpeaHaa bpayHa (MMA);
e MoandunumpoBaHHbI onTUYeCcKnin annuntndecknin punbTp x.Onnepca (MEF);

e CumMmeTpuyHO-B3BeLeHHbIN FIR-counbTp k.Ounepca.

TEOPETUYECKUE NPEMMYLLECTBA

ExenHeBHble konebaHus LeH OpPMUPYIOT BpeMeHHble psAbl, codepKalive HeKoTopoe
KONMMYECTBO cny4varHbiX konebaHun. YTobbl yaanutb 3TOT LWYM TEXHUYECKME aHanuTuKu
06bIYHO UCNONb3YIT (PUNLTPLI HU3KMX YacToT — Ckonb3sawume cpegHue (MA). Tonbko Jurik
MA npeBoCXOAMUT NpoYMEe CKOMb3sMe CcpefHuMe BO BCEX YeTblpeX HmKenpuBedeHHbIX
CpaBHUTESbHbIX TECTaX, aHaNM3NPYIOLLMX pasnnyHble Ka4eCTBEHHbIE (OUNLTPbI.

TECT Ne 1: TOYHOCTb

Ckonb3swme cpegHve MMeT BbiOMpaeMbll napameTp (Mepuoa ycpenHeHus), KOTOpbIn
onpegenseTr ux cKkopocTb. CKOpOCTb ynpasnsieT ABYMSA MPOTUBOMOMOXHLIMA CBOMCTBAMM
dunbTpa: crnaxuvBaHue (OTCYTCTBME 3WUr3aroB) U TOYHOCTb (6nm3ocTb 3HayeHun MA K
OpurMHanbHbIM OaHHbIM). To ecTb 4em 6onee cCriaxeHHbIM CTaAHOBUTCA UNBLTP Mpu
yBenuyeHun nepuoga ycpedHeHus, TeM MeHblle ero BHELWHWW BWA HanomMuHaeT
nepBoHayvanbHbli UeHoBoW psn. CKOPOCTb MMeeT BaXHOe 3HadeHue, MOCKOMbKY Mbl He
HamepeHbl B TOYHOCTU CneaoBaTh KaKaoMy 3Ur3aroobpasHoMy OBMXKEHUIO AaHHbIX.

Tperigepbl B OCHOBHOM MbITAOTCA MPUMEHATb [AOCTaTOMHOE CrhaxwuBaHue, 4YToObl
OoT(punbTpoBaThb WYM, HE yAanss npu 3TOM CTPYKTYpY LieHOBbIX konebaHun. Hanpumep, Ha
PUCYHKE HWXe rnokasaHo nonynspHoe TporHoe JKcnoHeHuuanbHoe Ckonb3siwee cpefHee
(TEMA), koTopoe BbIrMSAMT CTOMb Xe rmagko, kak u JMA, Ho Bce xe TEMA 6bina He B
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COCTOSIHAM Ka4YeCTBEHHO OTCneauTb HeKoTopble LeHoBble konebaHus. C apyron CTOPOHBbI,
JMA cnepyeTt 3a LeHamMn o4eHb BbICTPO.
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TECT Ne 2: BPEMEHHbIE TPA®UKU

Y GOnblUMHCTBA CKONb3ALWMX CpeaHux apyrad npobnema: OHM MMEKT 3anasgblBatoLLyto
peakumto Ha M3MEHEHME WCXOAHbIX [AaHHbIX. JTO cepbe3Has npobnema, MNOCKOMNbKY
N3nNUwWHee 3anasabiBaHne NPUBOAUT K 3HAYUTENbHOMY HEAOMOMYy4YEeHMO TOProBon Npmbbinu.
B ngeane Bbl xoTtenu Obl NOAyYnTb Takon punbTp, KOTOPLIN MMEN Obl CrRaXXeHHbIn BUg u
npu 9TOM He 3anasgbiBan. [ns Bcex CKOMb3SAWWX CpefHMX, BKAYAa TPU KIaCCUYECKUX
(npocTas, B3BELLUEHHAsa U 3KCMOHeHUManbHas), 6onbluee crnaxvBaHme co3gaeTt u bonbliee
3anasgbiBaHve. [axe 6Gonee coBepLUEHHOE TPOMHOE 3SKCMOHEHUManoHoe CKonb3sllee
cpegHee (TEMA) otctaeTt ot JMA.

ApanTuBHble ckonb3suwme cpenHue, Takme kak AMA Kaydpmana vnn VIDYA Tywapa YaHga,
Takke umeloT 3anasgbiBaHne. AMA KaydmaHa — 9TO 9KCNoOHeHumanbHas CKonb3sas
CpeaHss, Y KOTOPOM NepeMeHHbIN Criaxusarowmm aktop 3aBUCUT OT «3PEEKTUBHOCTUY
LEeHOBOro ABwxeHusi. Hanpumep, GbiCTpble HanpaBneHHbIe ABMXEHUS LeH C Hebonblimmm
konebaHnamMKn (cnnbHas TeHAEHUUSA) cunTaroTca odeHb addekTnBHbiMM U AMA KaydmaHa B
Takme MOMEHTbl aBTOMAaTMYECKM YCKOpSieTCs, npefoTBpallias vypesmepHoe 3anasbliBaHue.
OTa nHTepecHasa naes crnaxvmBaHusa LieH nHoraa xopowo paboTtaeT, nHorga He odeHb. Kak
nokasaHo Ha pucyHke, JMA MOXeT HEenpuHyXaeHHO OTCNnexuBaTb ObICTpble OBUXKEHUSN
PbIHKA.
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[eHepaumsi TOProBbIX CUrHanNoOB MPOM3BOAUTCS MPM B3aMMHOM MepeceyYeHun ObICTPoro u
mMegneHHoro ¢unbTpoB. lMpu nepeceyeHun ObLICTPOM CKOMb3SALLEN CpedHEen CHU3Y BBEPX
MeaNeHHOM (hopMUpyeTCs CUrHam Ha noKynky.

3ameTbTe, 4TO npoctoe nepeceyveHne JMA npousowsno Ha 15 n 18 gHen paHbLue, yem EMA!
MoxxeTe nn Bbl cebe no3sonnTb 3anasgbliBaHMe TOProBoro curHana Ha 15 gHen?

HekoTopble ckonb3sime cpegHue ANHAMUYEeCKU PerynupyroT CBOW CriiaXXvBawowmnn daktop
Ana Toro, 4tobbl MMHMUMKM3MPOBATL 3anasgbiBaHve. Hanpumep, VIDYA Tywapa Yanga
(paspabotaHa npumepHo B 1992 r.) — 9TO 3KCMOHEHLUManbHas CKOMb3silas cpenHsas,
CKOPOCTb KOTOPOW M3MEHSIeTCA COOTHOLUEHVWEM LIEHOBbIX ABMXEHWA 3a KOPOTKMN n Bonee
NPOAOIDKUTESNbHBIA  MPOMEXYTKM BpemMeHW. bbicTpo gsurawowmnca B onpegerieHHoM
HanpaBneHun LUeHoBOW rpaduk co3gaeT Oonblyko pasHuuy (COOTHOLIEHME LEeHOBbIX
ABWXEHUN 3a pasHble npomexyTkn) u 3actaBnseT VIDYA aBTomaTtuyecku yckopaTbes (B
nonbITKEe NpefoTBpaTUTb Ype3MepHoe 3anasgbiBaHue). STOT anropuTM CriaxvBaHuA LeH
NHOrAa XOopoLlo paboTaeT, MHOrga HEBaXHO.

Ha pucyHke BHu3y n JMA n VIDYA gBuratotca npubnmamtenbHO oanHakoBo B nepson 1/5
YacTu rpadumka, HO M3-3a BbICOKOM BOSATUMBHOCTU, MMeEKLWEN MecTO BO BpeMsi KpyTow
Hucxoaswen TteHaeHuun, VIDYA cTaHOBUTCA rMnepyyBCTBUTENBHOM U Tak Xe ObICTpO
pearnpyeT Ha konebaHwa BNoOcCneacTBMM, Korga Hactynaet ¢pasa koHconupaumu. OgHako
naeanbHbIi QUNBLTP OOMMKEH POBHO NpeoosieBaTh pasnuyHbie LeHoBble KonebaHus, 4tobbl
nsbexaTb reHepauum NOXHbIX TOProBbiX curHanoB. ObpaTute BHMMaHue, Kak Bblaensercs
JMA npu nepemeLleHnn Bnpaso oT nepeon 1/5 yacTtu rpadmka n npu 3Tom BbIrNaant 6onee
crnaxxeHHoW. [lo3Xe, Koraa CTaHOBUTCHA SICHO, YTO PbIHOK HauYMHaeT pa3BuBaTbCA BBEPX,
VIDYA otctaet ot JMA, notomy 4uto nepmog 6GokoBoro pbiHka caenan VIDYA cnvwkom
mMeaneHHon. JMA HanpoTmB, NpakTUYeCKn He nMerna 3anasgbiBaHuns.
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TECT Ne 3: BbUIET U3 LEHOBOIO ANAINA30OHA

[MockonbKy B LEHOBOM [OBWXEHUW MOCTOSHHO MPUCYTCTBYET LWyMOBasi COCTaBrisoLlas,
CywiecTByeT MHOIo TOProBbIX cCTpaTernn, npegnonararomx cOoBepLUeHUEe CAESNOK TOSNbKO
nocne npeogoneHnss CKoMb3sLWNMM CPeaHUM HEKOTOPOro MOPOroBOro 3HadeHus. T.K. JIMHUS
ckonb3dwero cpegHero 6onee crnaxeHa M UMEET MeHbLle LWyMa, TO U BEPOATHOCTb
BO3HUKHOBEHUS NIOXXHOIO CUrHasa B TakOM Clly4ae COOTBETCTBEHHO MeHblue. K coxaneHuio,
3anasgbiBaHne OObIYHbIX CKOMb3SALWMX CPEOHUX CIIULWIKOM BENMKO M NO3TOMy Obinu
pa3paboTaHbl BCEBO3MOXHbIE anrOpuUTMbl YCKOPEHHOro criaxwnBaHus, Takme kak DEMA,
GpunbTpbl KanbmaHa un battepyopTa, HO OHU UMEET CBOMCTBO CYLLECTBEHHOIO OTKITOHEHNS U
BblNneTa M3 agnanasoHa konebaHui LeH B MOMEHTbI pa3BopoTa pbiHKa.

Ebx0a M3 AanazoHa co3faeT NowHoe
KayecTBeHHOE cneqoBaHie BrneYatneHe O LeHOBRK YDOBHAX
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Takue BbIIETbl U3 TOProBOro AuanasoHa COo34alT NOXHble BnevaTtneHust O OOCTUTHYTbIX
LEHOBbIX YPOBHSIX, KOTOpPbIX B [AENCTBUTENbHOCTW HuKOrga He 6bino. Ha pucyHke
cpaBHuBaetca JMA ¢ ounbTpom KanbmaHa n agantuBHOM CKonb3swen cpegHen Kaydgpmana.

TECT Ne 4: CTTNAXEHHOCTb

Camoe BaxHoe CBOMCTBO(bMHprOB — 9TO HACKOJ1bKO XOpPOLWO OHU yaandwT LWWyMm, 4TO B
KOHEYHOM UTore oTpaxaet UX Criia>KeHHOCTb.

n

Ha pucyHke cnpasa
Ha rpaduk UueH
HanoxeHol EMA n
JMA. 3ameTbTe,
Kak 6bicTpas EMA
BUNSET BBEPX M
BHM3 B TO Bpewms

Kak MeasfieHHas
EMA nmeet
CyLecTBEHHOe

3anasgbiBaHue.
JMA npeBocxogHo

BricTpand EMA "ckadveT" BESDXH M BHMA

CKOMb3NT no MeaneHHaa EMA Gonee crnaweHa
rpaduky n HO 38NAa306IBAasT 38 ABMHEHWEM LIEH
oTpa)kaeT LEeHOBOEe

OBWXeHne be3

JMA pOBHO ABHETCA 28 LiEHEMM

wyma wun Gonee
W NPEBOCKOAHO CIMaKeHa

TOYHO.

Ecnn Bbl nonpobyete cokpatutb OGbicTpble GecnopsgoydHble konebanHusa EMA, pgenas ee
bonee meaneHHon, To 0bHapyxuTe, YTO ee 3anasgblBaHMe CTAaHOBUTCS CMULLIKOM GonbLinMm,
4YTOObI reHepMpoBaTb Ka4eCTBEHHbIE TOProBblE€ CUrHarbl.



TUNOBOE NPUMEHEHUE JMA
BECLUYMHOE OTCJIEXXMBAHUE LLEHOBOI'O ABWXEHWUA

Jlyywmn cnocob yBumaetb kak pabotaetr JMA — 3TO CpaBHUTb €€ C OPYrov CKOMb3Alien
cpegHen n oTMetTuTb cnocobHocte JMA cnegmoBatbh 3a uUeHamu. B HuxenpuBeOeHHbIX
npumepax GyayT NPOUNIIIOCTPUPOBaHbI HEKOTOPbIE akTbl, @ NONb3oBaTenM camu pellar,
4YTO UM Heobxoammo. [Ina Havyana Hangem LeHOBOW psad, KOTOPbIM MMEET, NO KpanHen mepe,
O4MH GOMbLUOW LIEHOBOMW CKAYOK UMK CyLLIECTBEHHOE M3MEHEHME LeHOBOro ypoBHs. Npumep
LLeHOBOro cKadka nokasaH Ha rpadouke Huxe.

||l | - LleHOBOH CKavYoK

V ||”I |M} || W |

Ha ueHoBOWM rpaduk HUXe HanoXeHbl npoctas ckonb3swas cpegHss (SMA) ¢ nepnogom
pacyeta 16 u Jurik Moving Average (JMA) ¢ anuHon 7 n ¢ason 50, KoTopble paccymTaHbl K
LeHam 3akpbiTus 6apa.




Mbl onpegensieM CrinaXeHHOCTb CKOMb3AWMX CpPedHUX Kak CnoCOOHOCTb YCTpaHATb
HegocTaTok konebaHuh ueH oT Gapa k Gapy. JMA HacTONbKO XOpOLWIO Criaxusaet
konebaHusa, 4YTO Oaxe Npu ANWHE pacdeTa, paBHOW BCero 7, OHa nydlle OTCnexuBaeT
LeHoBble U3MeHeHus oT Gapa Kk Gapy, Yem gpyrue ckonb3swme cpegHue. CnegoBaTenbHO,
bonee 6bicTpas ckopocTb gaet JMA npeBOCXOACTBO B CMOCOOHOCTM OTCNEXMBAHMUS LIEH,
0cobeHHO BO BpeMs OOnbLUMX BHE3aMnHbIX CKauykoB. OTO CBOWCTBO npegnonaraet ansa JMA
YHUKanbHOE NPUMEHEHME: reHepauusl YNCToro LLeHOBOro TpeHAa. To eCTb UCNONb30BaHMe
6ecwymHon JMA BMECTO PbIHOYHbIX LIEH.

Kakum o6pasom 3TO CBOWCTBO MOMOraeT 3HAYUTENbHO YnyyllaTb HEKOTOopble MeTobl
TEXHMYECKOrO aHanmn3a noapo6Ho obcyxkaaeTcs B anbHenwemMm.

NAPAMETPbI JMA

«AnnHa JMA» onpegensieT CTeNeHb CriaXXeHHOCTU WHAMKaATopa M MOXET MMETb TOJSIbKO
nonoXxuTenbHoe 3HayvyeHne. Manble 3HayeHnsa napameTpa 3acTaBnsalT CKoMb3slee cpegHee
oYeHb ObLICTPO pearMpoBaTb Ha WM3MEHEHWEe LEeH, a yBENnu4eHue napameTpa npuBoauT K
OonblIEN CrhaXeHHOCTM WHAMKATopa W, COOTBETCTBEHHO, HEKOTOPOMY 3aMeaneHuto
peakumn. TunnyHble 3HadveHnsa Bapbupytotca ot 3 oo 80. 3HavyeHne napameTpa MOXET ObITb
Apo6HbIM, Hanpumep 27,4.

«®a3za JMA» nosBonser HaxoAuTb KOMMNPOMUCC B Kraccuyeckom pacdete cdunbtpa. C
MOMOLLbID 3TOrO0 MNapameTpa nonb3oBaTenb MoOXeT 6anaHcMpoBaTb Mexay ABYMS
NPOTUBOMNOSIOXHbIMK cBoncTBamn JMA: 3anasgbiBaHWe M BbIeT UHAMKAToOpa 3a npegensl
avanasoHa konebdaHun LeH.

3anasdbigaHUe — 3710 KonmMyecTBO Bap, Ha KOTOPOe CKOMb3silas CpefHss OTcTaeT oT
ncxogHoro ueHosoro psiga. lMpu ucnonb3oBaHun JMA pgns OTCNeXuBaHWs LEHOBOTO
ABWXKEHNs1 MeHblUee 3ana3gblBaHne NpUMBOAUT K NydlwMMm pesynbtatam. [lapameTtp «®asa
JMA» moxeT npuHuMmaTb 3HadeHuss ot -100 (3anasgbiBaHue MakcumarnbHoe) go +100
(3anasgbliBaHWe MUHMMarbHOE).

BonbLWOoN BbiNeT 3a NpeAen.bl -
KonebaHuH LeH

1!
|
I

MeHblee zanazabiBaHUE |

Bbinem uHOukamopa 3a npedesibl duana3oHa kKosnebaHul UeH — 3TO BpeMs, B TeYeHue
KoToporo nwboe cKonb3sllee cpeaHee npoaorkaeT [OBUraTbCsi B TOM XE€ CaMOM
HanpaBfeHnn, HECMOTPSA Ha TO, YTO MCXOAHbIN LEHOBOWN rpadumk yxxe ycnen uaMeHuTb CBOe
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HanpaBneHne aABmxeHus. Yem OGonbwun BbiNeT dopmmpyetca unbTpom, Tem Oonblue
BPEMEHN eMy noHagobuTca B ganbHenwem, Ytobbl U3BMEHUTb CBOE HamnpaBfieHNe OBUKEHUSA
B COOTBETCTBMM C ABWXeHueM ueH. CnegoBaTenbHO, npu mucnonb3oBaHun JMA, 4TOoOGbI
nyywe OTCnexuBaTb LIEHOBOE [OBWXEHMEe, HeobOXO0AMM MeHbLUMA BbINeT U3 AuanasoHa
KonebaHu LieH.

K coxxaneHuto, HM 0anH OUNbTP CKOMb3SALWNX CPEAHMX HE MOXET OQHOBPEMEHHO obGecneyunTb
N MUHMManbHOE 3anas3gblBaHWe, U MWHUMasbHbIA BbINET M3 LLEeHOBOro AuanasoHa. [Mpu
YMEHbLUEHUN 3anas3fblBaHna YBENMYMBAETCA BbIIET M3 [uanas3oHa KonebGaHun LeH, U
HaobopoT. [JNs AeMOHCTpauumn 3TOro Ha pucyHKke nokasanbl gse JMA: nepBasi c napaMmeTpom
asa paBHbIM —100, BTOpas ¢ napameTpom pasbl +100 (gBa 3KCTPeMmaribHbIX 3HAYEHUS
napametpa). CnHaa JMA(close,30,—100) u kpacHasa JMA(close,30,100).

3ameTbTe, YTO KpacHas NMHNA obnagaeT MeHbLUMM 3ana3gblBaHNEM MO CPABHEHMIO C CUHEN.
W oHa xe umeeT 6onbluni BbINET M3 AManasoHa konebaHui LeH BO BpeMsi pe3KOro ckaudka.
Ecnn Bbinet ckonb3Awen cpegHen He co3gaeT npobrnemy, Toraa  MCNoOnb3ynute
nonoXxuTenbHble 3Ha4yeHnsa napameTpa Pasa. Ecnuv BbineT 3a npefensl LEHOBLIX konebaHui
G6ecnokont Bac, TO ucnonb3ynWte oTpuuaTtenbHble 3HayYeHus napameTpa. Ecnu Bbl He
3HaeTe, YTO Nyylle, ocTaBbTe 3HAYEHNE NapamMeTpa paBHbIM HYITHO.

MapameTtp «®asa JMA» urpaeT BaxHyl pPoOfb MPU UCMOSIb30BaHMM TOProBOW CTpaTerum
nepeceyeHnsi CKOmMb3sWUX cpedHnX. Tak Kak TakMe nepeceyeHus — 3TO CyTb MHAMKaTopa
MACD, To BnusiHMe adpdekTa oT M3MeHeHus napameTpa dasa nokasaHo HUXeE.

TPEHAOOBbIE PbIHKWU

IxoH Mepdwn B cBoen kHure TexXHM4ecKMn aHanus3 hpbHYEepPCHbIX PbIHKOB 00CyxXpaeT
nugukatop MACD, paspabotaHHbin [xepanbgom Annenem. Knaccuueckmn MACD — aTo
pasHuua mexay 12-nepuogHonn EMA un 26-nepunogHon EMA. Yepes kakoe-To Bpems NvHUK
AByx EMA uvnn cbnmxkatotca (CxogaTtcs) unu oTaandalTca Apyr OT gpyra (pacxoaarcs).
OTtcioga M BO3HUKNO HasBaHue wuHAMKaTopa «CxoxaeHue-pacxoXoeHne CKOSb3ALWnX
cpeaHux» (Moving Averages Convergence Divergence, MACD).

Mocne nepeceyeHus 6Gbictpon EMA cHu3y BBepx meaneHHon EMA TpeHng cumtaetca
BOCXOASALNM U reHepupyeTcs curHan Ha nokynky. CurHan Ha npogaxy reHepupyeTtcsa npu
ob6paTHOM NepeceyYeHnn CKOMb3ALLMX CPEQHUX.

MACD - smo knaccu4dyeckul mpeHOo8bIl UHOUKamop U OH Xxopowo pabomaem Ha
mpeHdo8bIX ydacmkax pbiHka. Koz0a xe pbIHOK ecmyrnaem & ¢ha3y 60Ko8020 O8UXEHUS,
UHOUKamop cmaHosumcs 6ecrionie3HbIM, M.K. Mopaoebie cuaHasbl 8 amom rnepuod 6ydym
y6bIMOYHbIMU.

OTO NPOUCXOAMUT MOTOMY, YTO CKOMb3SALUME CpeHME OTCTalT OT MCXOL4HOro LIeHOBOro psga u
nx oTcTaBaHwe hopmMupyeT 3anasgbiBatoLine Toproeble curHansl. B niobom cnyyae tpengep,
ncnonbe3aytownin knaccnyecknin MACD Ha GoKOBOM pbiHKE, Nony4mn Obl yObITKW.

Ha rpaduke Hwxe nokasaHo, kak mcnonb3oBaHve JMA MOXeT ynyywmTb UCMONb30OBaHue
MACD-anroputma. JMA pearmpyeT Ha M3MeHeHue ueH ObicTpee, noaTtomy Bbl MoxeTe
BOCMONb30BaTbCA €l U Takum 00pasoM yMeHbLUTb 3anasgblBaHWe TOProBbIX CUrHANoOB M
UMeTb npu 3ToM Tpebyemyio rnagkocTb AMs ACHOCTM WM O4HO3HAYHOCTU MOfyYaemblX
CcUrHanos.

Ha ueHoBoM rpadunk HanoxeHsl ABa MHAUKaTOpa Co CreayrLuMm XxapakTepucTukamu:
(kpacHbin)  JMA (close,40,0) menneHHasi CKOPOCTb, CPEAHUN BbINET U3 AnanasoHa LeH
(crHun) JMA (close,7,-100) 6bicTpas ckopocTb, 6e3 Bbineta U3 LeHOBOro guanasoHa

CurHan «BUY» dopmupyetca nepecedeHnem ObICTPON CUHEN JMHUMM CHU3Y BBEpPX
MeLneHHOW KpacHon, a curHan «SELL» npu obpaTHOM nepeceyeHnmn CUHEN NNMHNEN CBEpPXY
BHU3 KPaCHOWN.



BUY

OnucaHHasn Bbilue Toprosasi cTparerus npenHasHayeHa TONbLKO ans
OEeMOHCTpaLUMOoHHbIX uenen. [lpeanoxeHHole napameTpel JMA MoryT He uMeTb
NOSTIOXUTENBHOIO adpdeKkTa Ha Apyrux pbiHKax. He Topryinte no aton ctpateruu, ecnu Bbl He
B COCTOSIHUM OLEHUTb pPUCK OCyLlecTBNsieMblXx caenok. B nwbom cnyyae, nepen
COBEpLUEHNEM pearnbHbIX COENOK Ha pblHKE, CcHa4yana HeobxoguMmMo nNpoBOAMTb
nccnegoBaHus 1 TECTUPOBAHNSA TOProBbIX CTpaTEerni.

BECTPEHOOBbIE PbIHKA

Knaccunyeckass ToproBasi ctpaTerusi, OCHOBaHHasi Ha NepecevYeHnn CKOMb3ALWMX CPeaHuX,
OyaeT HeaPHEKTMBHON Ha PbIHKE, A€ HET APKO BbIPaXXEHHOW TeHAEHLMW OBMKEHUS LiEH (B
Takne nepuoabl LeHa Konebnetca B TOProBoM Auanas3oHe). HeusbexHoe 3anasgbiBaHue
mMexgy akTU4eCKUM U3MEHEHWEM pPblHKA M BO3HWKHOBEHWEM TOProBOro CUrHana, KoTopbiv
NosIBUTCS K MOMEHTY OOpaTHOro pasBopoTa ABWXKEHUS LEeH M Bawa OTKpbiTas no3uuud
oKaxeTca npoTmB pbiHka. B aTton obcTtaHoBKe npeanaraeTca creaywoouias Toprosas
cTparerus.

Noes: HeobxooumMo co3gaTtb «KaHan», OCHOBaHHbIA Ha MNPUMMEPHOM pacyeTe YPOBHEW
noaaepXknm u conpoTtuerneHusi. Korga ueHbl BbiNeTalwT 3a rpaHuubl KaHana v 3aTemM He B
COCTOSIHUM fdanblle [OBUraTbCs B HanpaBfieHUWM CBOEro WMMynbca, BEPOSATHO UX
BO3BpaLLEeHNe K LeHTpY KaHana. 9ta 0CO6EeHHOCTb MOXET ObiTb MCNONb30oBaHa CrieayoLWwum
obpasom...

Ha rpacduvke BHM3Yy cuHME nNuHUKM cocTaBnsaoT [lonockl KenbTHepa (nogo6Hbl Monocam
BonnunHoxepa). Toncrtasa cuHAs cpedHsas NUHUS — 3TO MeaneHHas JMA ¢ napameTtpamu:
anvHa 30 u dasa 0. CuHAS BepxXHAS NUHUMSA OTCTOMT OT Hee Bblwe Ha 1,5 cpegHero
ToproBoro auanasoHa (ATR) ¢ nepuogom pacyeta 30, a HWKHAA — Ha 1,5 cpegHero
TOProBoOro gvanasoHa Huxe. YepHasa nuHus — ato bbicTpas JMA ¢ napametpamu: anvHa 5 u
dasa 100.

KpacHbIMK TOYKamMu OTMEYEeHbl MOMEHTbI, KOraa LEHbl BbINAA BBEPX U3 KaHana KenbTHepa,
He CMOrnN NPOOOITIKUTbL CBOE OBWKEHWE, N NMEPECEKNN BEPXHIOW rpaHuLy obpaTHO BHM3, a
3eneHble TOYKM NOoKa3biBalT obpaTHble cuTyaumu, Koraa LeHbl NpeaBapuTesibHO ynasa HUKe
rpaHnL, KaHana, He CMOrnM MNpodOSPKUTb CBOE ABWXKEHME U BepHynucb obpaTtHo. OHun
0603Ha4alT Te MecTa, rge MOXHO COBEpLUNTb XOpoLume Tpenabl (3eneHble — Ang OTKpbITUSA
AJSIMHHBIX MO3MUNIN, KpacHble — ANS KOPOTKMX). YepHble TOYKM NoKasbiBaloT MecTa cepeayvHbl
KaHana, rae nepecekatotcs ase JMA: cnHsasa n yepHas. OTo XopoLumMe MOMEHTLI A4 Bbixoaa
N3 OTKPbITbIX paHee No3unLmi.



Bcsikuia pas, koraa LeHa Bo3BpallaeTcsi B kaHan U TyT e ObICTPO M3 Hero BbIXoauT obpaTHO,
3TOT meTon paboTtaTtb He GyaeT. YTobbl npegoTBpaTUTb YOLITKM B peanbHOM TOpProBre,
BbILLUEOMMCAaHHbLIN anroputM ny4dwe moauduunpoBaTtb, A0GaBMB K HEMy elle W apyrue
npaBuna BXoAa B PbIHOK U BbixoAda M3 Hero. MNpocTol noaxod MOXET yCTaHaBnvMBaTb CTOM-
BbIXO[, U3 MO3ULMN B MOMEHT BHE3arnHoro Bbixoaa YepHon JMA 3a rpaHuLbl kaHana.

OnucaHHasn Toprosasi cTparerus TaKxe npenHasHayeHa TONbLKO ans
OEeMOHCTpaLUMOoHHbIX uenen. [lpeanoxeHHole napameTpbel JMA MoryT He uMeTb
NOSTIOXUTENBLHOIO adpdeKkTa Ha Apyrux pbiHKax. He Topryinte no aton ctparteruu, ecnu Bbl He
B COCTOSIHUM OLEHUTb pPUCK OCyLlecTBNsieMblXx caenok. B nwbom cnyyae, nepen
COBEpLUEHNEM pearnbHbIX COENOK, CHayana HeobxooMmo MpOBOAUTb WCCNEAOBaHUA U
TECTMPOBaHUS TOProBbIX CTpaTErn.

YOANEHUE WHYMOB B KITACCUYECKUX UHOUKATOPAX

BeiBatoT cnyyau, korga Bac [encTBMTENbHO yCTpamBaeT Kakom-nmbo TeXHUYeCcKumn
nHOMKaTop, HO Bbl Bce e xoTenu Obl n36aBMTLCS OT ero NIIoobpasHbIX ABMXKEHNA. YTOoObI
3TO cgenatb MOXHO nMbo yBennuuTb napameTpbl MHAMKaTopa, NMbo crnaguTb €ero
konebaHnsa ckonb3swen cpegHen, YTO HEMMHYEMO BbI3OBET 3anasfblBaHue peakuun wm
3aePKKY B MPUHATUN peLLleHns.

JMA wnpgeaneH pOnst «OYUCTKM» OObIYHBIX MHAMKATOPOB TexaHanu3a. [paduk Hmxke
NnoKasblBaeT CIIOXHOCTU OnpefeneHns MOMeHTa WUCTUMHHOro nepecedeHuss boictpon %K
(dponetoBasa nuHua) n MeaneHHon %D (4epHas nuHusA) CToxacTUYecKoro ocumnnaTopa.
JMA (3eneHast nMHMA) HanNpoTUB, NErko U OAHO3HAYHO onpenensieT MOMEHT nepeceyeHns ¢
MeaneHHon %D nuHuen. 3eneHas nuHMA Gbina nonydeHa HanoxeHnem JMA Ha BbicTpyto
%K nuHuto.
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UcmoyHuk:
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NMPUMEHEHUE JMA B METASTOCK

Cepreinn KocuHckun (http://www.kosinsky.info/) peannsoan gna MetaStock yepes BHeLLHIOH
DLL-6ubnunoteky nngukatop «Jurik Moving Average» (JMA). ®ann 6ubnmoTtekm Heobxoanmo
ckonupoBaTtb B nanky C:\Program Files\Equis\MetaStock\External Function DLLs\

3aTtem HGO6XO£I,I/IMO 3anmcaTtb NoSfib30BaTESbCKUIN MHOMKaATOpP BMAaA:

B e e e e e

Jurik Moving Average (JMA)

B e e

D:=Input("Length of Jurik Moving Average”, 3, 90, 9);
J:=Input("Phase of Jurik Moving Average”, -100, 100, 0);
ExtFml("msx_ksr.JMA", Close, D, J); fomobpaxeHue JMA, paccuumaHHOU K yeHaM 3aKkpbimusi}

B R S R R R R R R R R R R R R R R R R S R

Ana gemoHcTpaumn pacdeta Ha vacoson rpadpuk akumm OAO «'MK Hopunbckuii Hukenb»
HanoxeHbl ose JMA c napameTtpamun: JMA(Close,7,0) n JMA(Close,30,50).

Gk (2,055 70, 2,037 51, 2003200, 2,062 .01), Jusrik hs (2032.27), Mk a2 D17.08)
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