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CopepxaHue

AHanun3 BpeMeHHbIX psigoB 1 umdposasa obpaboTka curHanoB B TpeNauHre
e UYt0 Takoe yndgpoBon punbTp? Xapaktepuctmkm omnstpoB. KUX-punbtpsl

e Kak ncnonbesoBatb 'eHepaTop LUmndposbix UHankaTtopos (M) ons
cuHTe3a LndpoBbix unsTpos

e Onuncanue Undposbix MHonkaTopoB FINWARE v npyHUUnbI nx
WMHTepnpeTaumm

e lcnonb3oBaHune LUndposbix MHgmkaTtopoB FINWARE npuv UHTYUTUBHOWM
TOproene

e Kak co3gaTtb CBOK TOProByk CUCTEMY Ha uHAukaTopax? Npumepsl
Tpenaepos

e [podeccrmoHanbHble MHCTPYMEHTbI Arsi NPOdECCUOHANbHbIX TPEAEPOB
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“Onacalmech UCIo/Ib308aHUS KI1acCu4yecKux UHOUKamopos. TbiCs4uU HOBUYKOB-
mpeldepos Ucronb3ym ux, U UX cugHarsbl 0agHO OUCKOHMUPOBaHb! U y4meHhbl
pbIHKOM. Ymobbl nony4ums npeumyu,ecmso, bydbme Ho8amopom, U uwume
UHOUKamopbl caMoz0 8bicuie20 Kadyecmea...”

Mapk FOpuk, ocHoBaTenb komnaHuu Jurik Research

AHanu3 BpeMeHHbIX pSAaoB U
unchpoBas obpaboTKka curHanoB B
TpenauHre.

(c) http://www.may.nnov.ru/mak/

BpeMeHHble pPAAbI

BpemeHHOI psig - 3TO NocrneaoBaTeNbHOCTb 3HAYEHUI Kakon NMBo BENWYMHbLI B pasHble
MOMEHTbI BpeMeHU. Mbl BCTpeyaeM 1x cnnowb U psaom. B megmumnHe aTo MOXeT ObiThb
Kapguorpamma, B reoniornm 3To MoXeT ObITb 9X0 MAyLLee OT 3EMNETPSICEHUs, B
aCTPOHOMUM 3TO MOTYT ObITb rpadOUKN CONHEYHON aKTUBHOCTM UMW CUrHaMbI OT AaneKmx
ranakTuk NpuHMMaeMble paanoTeneckonomM. B akoHoMUke 3To MOryT GbiTb U3MEHEHUS
ypoBHS1 6e3paboTuLibl NN NPOLIEHTHBLIX CTaBOK.

BpeMeHHbIe pA0bl, KOTOPble MHTEPECYOT HAcC B NepByo o4epeb — 3TO AMHaAMUKa
M3MEHEHUA KypCOB BasroT U aKUnn. O6bI4HO BpeMeHHOﬁ pAaa coaepXxXnt 3Ha4eHnd 4epea
paBHbl€ NMPOMEXYTKN BPEMEHN. 10T NPOMEXYTOK BpEMEHN Ha3bIBaOT NepnogomMm CbeMa
OaHHbIX. ,D,J'IFI KypCOB 3TO MOXET ObITb MUHYTQ, 4YacC, AEeHb UK aXe MeCAL. Boo6u.|,e
roBop4d, AMHaMmKy KypCoOB MNPUHATO XapaKTepmn3oBaTb NMATbIO BEJIMHNHAMMWU.

Open - yeHa oTKpbITMSA Nnepuoaa

High - Hanbonblaga ueHa 3a nepuop

Low - HaMMeHbLlas LeHa 3a nepuoj

Close - ueHa 3akpbITusa nepuoga

Volume - 06bem onepauunii 3a nepnoa, OH MOXET ObITb Bblpa)KeH B pasHbIX eauHuuax, Ho
B NOGOM crniyyae OH XxapaKkTepusyeT akTUBHOCTb pbiHKa

Kaxxgon n3 aTux BenmymH cooTBeTCTBYET cBomn BpeMeHHOﬁ paa, n gaxe bonee TOrO, and
KaXkOon BENUYUHbI MOXET ObITb HECKOMbKO BpeMeHHbIX pAOoB, B 3aBUCUMOCTU OT
Bbl6paHHOFO nepmnoga cbemMa aHHbIX.

MNpuBeaeHHbIe Bbile BpEMEHHbIE psabl CRy>aT UCXOAHBbIMU AaHHbIMKU B TeXHUYeCcKoMm
aHanuse. Jltoboe BbipaxeHne OT 3TUX BENUYUNH Takke ByaeT BpeMeHHbIM pSaoM.
Hanpumep, Takoe BbipaxeHue TP:=(High+Low+Close)/3 gaet TMnuyHyto LeHy
(TypicalPrice B MetaStock 1 Omega), a BblpaxxeHune DP:=TP-Ref(TP,-N)) oaet oueHky
CKOPOCTW U3MEHEHNS TUNNYHOW LieHbl. Pe3ynbtaTom paboTbl ntoboro nHankatopa takke
ABNSAETCS OOUH U HECKONbKO BPEMEHHbIX psgoB. Hanpumep, RSI u ckonb3duwme
cpegHue aarT no o4HOMY BpeMeHHOMY psdy Ha Bbixofe, a Bollinger Bands gaet tpu
BPEMEHHbIX psifa, OOUH AN BEepXHEeWn rpaHulbl KaHana, OavH ANS HYWXKHEW rpaHuLbl 1
OOMH ANns cepeauHbl KaHana.
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O6nacTb 3HaHWI, 3aHMMaloLLasACs aHanM3omM 1 0bpaboTkon BpeMeHHbIX psagoB Tak u
HasblBaeTcs - "AHann3 BpeMeHHbIX psaoB".

3apauun aHanmsa 1 06paboTkm BpeMeHHbIX psi4oB BO3HMKANM HE TONbKO Y TPEaepos.

3710 TMNUYHas 3a4aya U3 MHOrMX obnacTer Haykn 1 TEXHUKK, Taknx, Kak
pPaanoa3NeKTPoHUKa, reouranka, acTPOHOMUS, MeauLMHa, paaMonoKaums,
NPOeKTUPOBaHME U UCTbITAHNE MOCTOB, CaMONeTOB M aBToMOoOunel, obpaboTka u
pacrno3HaBaHue peydn 1 n3obpakeHuii 1 MHoroe apyroe.

MockonbKy NOTPEeBGHOCTL B PELLEHMN TakuMX 3a4ay Bcerga Obina Benuvka, He Mornn He
NosIBUTLCS U MeToAbl UX pelleHus. Moseunnck 3T Metoabl yxxe aasHo. Hanpumep,
paboTbl BaTtTepyopTa no LindpoebiM dounbTpam OTHOCATCS K TpUALATbIM roaam
MPOLLOro Beka, a paboTbl ypbe 0THOCATCA K 19 Beky.

AuncumnnuHa, 3aHuMaroLwascs aTMMn 3agadamn, HasblBaeTca — «AHann3 BpeMeHHbIX
psaoB 1 obpaboTka curHanoB», UK Apyroe HasBaHue, NOSBMBLLEECHA C HaYanom
NPUMEHEHNA KOMNbITEPOB B 3ToM obnactu — «Lndposas obpaboTtka curHanos» (DSP —
Digital Signal Processing).

AHanun3 BpeMeHHbIX PsiA0B BKOYAET B cebs1 MHOro pasnuyHbIX pa3gerioB CBA3aHHbIX C
o6paboTKkon gaHHbIX. 34ecb paccMaTpMBalOTCA TONMbKO Te pa3gerbl, KOTopble MOryT
UMeTb OTHOLLEHME K TpenauHry. B nepsyto ovepeab a1o Lindposble punbTpbl U UX
YacTHbIN criyvyan - MHavkaTopbl NpMMeHsieMble B TeXHMYEeCKOM aHanmse.

AHanus BpeMeHHbIX pagoB U ungpoBas oopaboTka curHanos
B TpenauHre.

MpumeHss TexHudecknn AHanua (TA) nnn paspabartbiBaa cBoo MexaHn4eckyto
Toprosyto Cuctemy (MTC) Tpengepbl CTankmBarTcs ¢ pa4oM BONPOCOB M ¢ Npobnemon
Bblbopa:

o Kakume nHgmkaTopbl MCNofb30BaTh?

e Kakoi CMbICI OHM UMEIOT, U YTO OHU U3MEPSAIOT U NOKa3blBalOT?

e B HacToswee Bpems onybnmkoBaHbl COTHU (2 MOXET BbITb YXKe U ThiCs4n)
MHOMKaTOpPOB. HekoTopblie OTNNYaTCS TONbKO HAa3BaHMEM, HO B BOMbLUMHCTBE
CrnyyaeB OHM pasnuyaroTcs U pacyeTHbIMK bopmynamu. Heyxxenm Kaxgbin U3 HUX
NU3MepseT 4YTO-TO CBOE?

e A ecnu aTo He TakK, 1 OLeHnBaeMbIX NapamMeTpoB CyLLEeCTBEHHO MeHbLUe, Torga
Kakve MHAMKaATOPbl N3 OAHOTUMHbIX JTyylle CNpaBnaAlTCa CO CBoen paboTon n
Kakue ny4yule ncnonb3oBaTth B pasfnyHbIX criydasax?

e MoXxHO nNn KakMM-To 06pa3oM CpaBHUTbL UHOUKATOPbLI Mexay cobon?

e CyLLeCTBYIOT NN Kakne-To XxapakTepUCTUKN NHOMKATOPOB NO3BOMSOLLME 3TO
caoenartb?

BosHukaeT MHOro BOMpocos, nonpo6yeM B HUX paso6paTb0ﬂ.

,D,J'IFI Ha4ara caenaem OroBopky, 4Tto nog curHasiiomMm 6y,u,eM noHMmaTb He curHanel MTC, a
N3MeHeHune HeKOTOpOﬁ BeJiM4NHbI BO BpEMEHU, Harpumep LeHbI.

© 2004 UbinnakoB Omutpun, info@finware.ru



Takme curHanbl NPUHATO HasbiBaTb BpemeHHbIMK Psgamu (TimeSeries), a obnactb
3HaHUM 3aHUMaKLWAanca 3TMMN 3aJavyaMn Tak U Ha3biBaeTcs - AHaNU3 BpeMeHHbIX
pPSO0B.

HayHem c Toro, 4To 60MbLMHCTBO NPUMEHSEMbIX B TA NMHANKATOPOB C TOYKM 3pEeHUs
AHanunsa BpeMeHHbIX PSA0B ABNATCA 0ObIYHBIMU FIMHENHBIMU LMGPOBLIMU (hrnbTpamm
(B AanbHeunwem npocTo umdposon punstp nnu Lid). bonbLuyko YacTb U3 oCcTaBLUMXCA
NHOWKATOPOB MOXHO CYMTaTb LUPOBLIMM PUbTPamMu NPUGIMKEHHO.

N B ntoGom crniydae, npakTUyeckn Bce MHAMKATOPbI BHYTPU cebsi coaepkaT cKomnb3silme
cpeaHue, KoTopble SIBMSIOTCA NPOCTENLLMMU (M JANEKO HE cCaMbIMU FTyYLLNMN)
LUMpoBbLIMU PUNBTPAMU HU3KUX YACTOT.

N3 ckasaHHOro MOXHO caenaTtb BbIBO, YTO TEXHUYECKOM OCHOBOW, HA KOTOPOM
6asupyetca TA, cnyxaT umdgposble punbTpbl. Lindposble pmnbTpbl 4aBHO 1 XOPOLLIO
nccrnegoBaHbl. CyLecTBYIOT METOAUKN pacyeTa Kak camux (ounbTPoB C 3a4aHHbIMU
XapaKTepucTukamu, Tak 1 MeTOOUKN pacyeTa XxapakTepUCTUK KOHKPETHOro hunbtpa
3a[laHHOro ckaxxeM ero oopmMysnon, Habopom BeCOBbIX KOIPULIMEHTOB UK €ro
UMMYNbCHOW XapaKkTepPUCTUKON.

YTto Takoe undposoun hpunbTp”?
XapakTepucTukm (punbTpoB
KUX-cbunbTpbl

(c) http://www.may.nnov.ru/mak/

YTo Takoe undposon hunbTp?

LincbpoBble hunbTpbl NpegHasHayveHbl Ans 06paboTkm (unbTpaunmn) curHanos
npencTaBEeHHbIX B BUAE BPEMEHHbIX PSAoB. byaem paccmaTpuBaTb TOSMBLKO SIMHENHbIE
undposble punbTpbl (B AansHenweM LId), Tak kKak Ana HUX ye AaBHO CyLLeCTBYIOT
MEeTOAMKN pacyeTa, Kak camux (ounbTpoB, Tak N NX XapakTepuctuk. Kpome Toro, oHm
Hanbornee 4acTo UCNOoNb3yTCA Tpengepamm, XoTs YacTo camu Tpengepbl 06 3TOM U He
nogo3peBator.

MpuBeny HECKONbKO NPUMEPOB:

MpocToe ckonb3suee cpegHee (SMA). Kak n3BecTtHO, OHO BblMUCNAETCS Kak cpeaHee
3HayeHune nocnegHux N anemMeHToB BpeMeHHOro psiga. 9t1o npumep LL® ¢ koHeyHon
nMnynbCcHou xapaktepuctukon (KUX-cunetpa).

TpeyronbHoe n B3BelleHHoe cpegHue (Triangular & Weighted). 3T ckonb3suime
CpeAHue BbIYUCIIAIOTCA TaK Xe Kak U NpocToe cpefiHee, HO YNeHbl BpeMEHHOro psaa
GepyTca ¢ pasHbiMu Becamu. [Ing TpeyronbHOro cpegHero Beca obpasyoT TpeyronbHUK,
T.€. HanBonbLLMIN BEC NMEIOT CpefHMe 3NEMEHTbI, 8 HaMMeHbLUMIA KpariHue. [ns
B3BELLUEHHOro cpegHero HambornbLUMN BEC UMEIOT NocneaHne anemMeHTbl paaa,
HaUMEHbLUMI caMble cTapble. OTo Toxe npumepbl KUX-gunbTpoB, HO yxXe ¢ apyrmmu
XapakTepucTUKamu.
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Ctoga MOXHO ewle Ao6aBUTb TakMe M3BECTHbIE MHANKATOPbI U X KOMOMHAaLMK, Kak
Momentum, ROC, MACD, TRIX, pa3HOCTb ABYX CKOMb3ALLNX CPEAHUX C pa3HbIMU
nepvogamu unu B3sTble B pa3Hble MOMEHTbI BpeMeHU 1 MHormne gpyrue. He 6yay mnx
cenvac getanbHO pacnucbiBatb. Bce oHM ABRSOTCA UMdpoBbIMU (hunbTpamm m
CBOAATCS K cyMmMe (KOHEYHOWN UM 6ECKOHEeYHOM) YNEeHOB BXOAHOIO psfa B3ATbIX C
HEeKOTOPbIMU BECaMU UNN K KOHEYHOW CYMME HECKOSbKMX MNOCNeAHUX YIIEHOB BXOAHOIo
psga n BO3MOXHO HECKOSbKMX YNEHOB BbIXOAHOIO psga B3ATbIX C HEKOTOPbIMU BECaMU.
Habop BecoB 1 onpegenseT ceonctea punbtpa. BoT Mbl 1 nogownu K oopmyne
NMHENHOrOo LMdpoBoro ounbTpa, OHa 3anucbiBaeTcs cnegyrowmum obpasom:

Y[i] = B[0] X[i] + B[1] X[i-1] + .... - A[1] Y[i-1] - A[2] Y[i-2] - ...

3pecb X — BXOOHOW BpeMeHHOW psag, Y — BbIXoaHOW psia, A n B — Habopbl BECOBbIX
KO3(PPULIMEHTOB.

Xapaktepuctukm LUndpoBbix PunstpoB

LindppoBon ounbTp NOMHOCTLIO ONUCBIBAETCHA €r0 UMMYJSIbCHOWN XapaKTepUCTUKON.
MmnynbcHasa xapakrepucTuka — 9To peakums unbTpa Ha €AUHUYHBIA UMNYbC
nogaHHbIM Ha ero Bxo4. [lpyras xapaktepuctuka, Ucnosb3yemasi npu ndyvyeHum un
npoekTupoBaHum L|®d, Ha3biBaeTCca nepexoaHon xapaktepnuctmkon. OHa nokasblBaeT, YTo
aenaet omnbTp € pasHbIMU YaCTOTHLIMWU COCTaBMSALWNMM BXOOHOIO CUrHarna, Kak oH
N3MEHSET CNeKkTp curHana.

O6e 37K XxapakTepUCTUKN HEe ABMSIKOTCA HE3ABMCUMbIMU, OHU CBSI3aHbl Mexay coboi
npeo6pasoBaHrem Pypbe. 3Has 0gHY U3 HUX C MOMOLLBIO MPSIMOrO UM 06paTHOro
npeo6pa3zoBaHms Pypbe MOXHO NOMYUYUTb APYTYHO.

lNepexoaHas xapakTepucThKa nokasbiBaeT Kak PUnbTp U3SMEHSeT amnnutyay un gasy
YaCTOTHbIX COCTaBMAIOLWMNX BXOAHOIO cUrHana. Tak Kak nepexogHas xapakrepuctuka —
9TO KOMMNEKCHas PyHKLUMSA YacToTbl U M306pasnTb ee Ha bymare JOBOMLHO TPYAHO, a
MOXeT BbITb 1 6ECCMBICNIEHHO, TO NMPUHATO PUCOBATb OTAENBHO 3aBUCMMOCTb
aMnnuTyabl OT YactoTbl — AMnnUTYyaHO-YacToTHas Xapaktepuctuka (AYX) un
3aBUCMMOCTb casura asbl oT 4acTtoTbl — Pazo-YactoTHaa Xapakrepuctuka (OYX).

Ewe ogHom BaXXHOM AN HAC XxapakTepuUCTUKOM (punbTpa ABNAETCS BENMYMHa 3a4epXKKu
curHana Ha Bbixoge unbTpa NO CPaBHEHMIO CO BXOAHbLIM curHanom. B obwiem cnyyae
3Ta 3aZep’kKa 3aBUCUT OT YacCTOTbl CUrHana u HasbiBaeTcs ['pynnosbiM BpemeHem
3apgepxkn (MB3).

Hy>XHO OTMEeTUTb, YTO CBOMUCTBA SIMHEWHOIO LINPOBOro hunbTpa NOSIHOCTLIO U
OAHO3HA4YHO onpenensaTCs ero UMMNyNbCHON UM NepexogHON XapakTepucTukamu, u
HUKaKMUX AONONHUTENbHbIX, HEYYTEHHbIX OCOOEHHOCTEN OHM HE UMEIDT. DTOT (hakT
Nno3BOMSIET CpaBHMBaTb Mexay cobon pasnuyHbie LI® n nHgmkatopbl cpaBHMBas nx
aMnNUTYAHO-4YaCTOTHbIE U (Da30Bble XapaKTEPUCTUKN.

UmnynbcHasa xapakTepucTuka ounbTpa

MMnynbCHON XxapakTepuCcTMKOM HasblBalOT peakumo purbTpa Ha eANHUYHBIA UMNYIbC
nogaHHbIM Ha ero Bxo4. [log eUHUYHBIM MMNYbCOM MOHMMAETCH TakOW CUrHanm, 4to B
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MOMEHT BpeMeHM t=0 oH paBeH 1, a BO Bce ocTaslbHble MOMEHTbI BPEMEHWN OH pPaBeH
HYIHO.

Ecnn B3rnaHyTb Ha bopmyny peanuayoLlyro UmgpoBon (punbTp U NoACTaBUTbL Tyaa
eaVHUYHBI UMNYNbC AN nocrneaoBaTeSibHbIX MOMEHTOB BPEMEHU, TO Mbl YBUOUM, YTO
ana KUX-counbTpoB nmnynbcas xapakTepuctuka coBnagaet ¢ Habopom K03 PULNEHTOB
B, n nokasbiBaeT Beca Ans aneMeHToB BXOOHOIo BPEMEHHOMo psaaa.

JTo6own BpeMeHHOM psf 3af4aHHbIN B AUCKPETHOM BUAE MOXHO NPeacTaBUTb Kak CyMMY
eNHUYHbBIX UMMYNbCOB B pa3sHble (nocrnegoBaTesibHble) MOMEHTbI BPEMEHU B3ATbIX C
aMnnnTyaon COOTBETCTBYHOLLIEN 3HAYEHUIO CUrHana B 3TOT MOMEHT BpeMeHu. [Ans
NMHENHbIX LMPOBbLIX UNbTPOB OTKIIMKOM Ha BXOAHOW curHan dygeT npocTo cymma
OTKITMKOB Ha Kaxabl BXOAALWMN B CUTHAN € AUHUYHBIA NMMNYIbC.

MMﬂyﬂbCHaﬂ XapaKkTepucTtuka - 3ToO O4eHb BaXHaA XapakKTepuUCTuUKa Ll,l/l(prBOFO
chanpa. OHa NoNHOCTbLIO M OAHO3HAYHO OMUCLIBAET €ro CBOMCTBA. T.€. HET HUKAKNX
OOMOJTHUTEJIbHbLIX XapaKTepUucTmuk NMHENHOro Llcb, KOTOpbIE ObIno 661 HEBO3MOXHO
noJyiy4ynTb N3 MMHyﬂbCHOﬁ XapaKkTepucTtukun.

Cama no cebe NmnynbcHasa xapakTepucTmka MOXeT ObiTb HE OYeHb yaobHa ans
n3yveHus ceoncts LI®, noaToMy BMecTo Hee 0BbIYHO UCNONb3YIOT NPOU3BOAHBbIE OT Hee
AMnnuTygHo-4acToTHyo (AYX) n ®azo-yacToTHyto xapaktepuctukm (PYX). OHu cBA3aHbI
C MMNYNbCHOW XapakTepUCTUKon npeobpasoBaHnem dypbe. 3Ta CBA3b ONATb XKe
B3aUMHO OJHO3HauYHa, T.e. u3 A4X n ®YX MOXXHO BOCCTAHOBUTb MMMYSbCHYHO
XapaKTEePUCTUKY.

Amnn NMTYOAHO-4YAaCTOTHAA XapPaKTepucTuka d)M.ﬂ bTpa

AMNMTygHO-4acToTHasa xapakrepuctuka (AYX) nokasbiBaeT 3aBUCUMOCTb
KoabpmumeHTa nepefaym ounbTpa OT YacTOTbl CUrHana nogaBaemMoro Ha Bxo[
unbTpa. ITO 0JHA U3 BaXKHEMNLLUX XapaKkTepucTuk punstpa. KoadduumeHT nepegayum -
39TO OTHOLUEHMEe aMNNnTyabl BbIXOQHOrO CUrHana K amnnutyge BXxogHoro. Ecnu
KO3bpMUMEHT Nepeaaym paBeH 1, 3TO 03Ha4aeT, YTO CUrHan Ha BbIXxode coBnagaeTt rno
aMmnnuTyae ¢ BXoaHbIM. Ecnv koadduumeHT nepegayn MeHbLle 1, 3Ha4uT curHarn c
AaHHOM YacTOTOW NOAAaBISAETCA (PUNBLTPOM.

KoadhdpuumeHT nepegaym npuHATO namepsaTb b0 B aBCONOTHLIX eanHuuax, nmbo B
norapmgpmmyeckux - geumbenax (dB). Jeunbenbl NpUWM K HAM U3 pagno3NIEKTPOHUKN.
9710 gecatble gonu benna. A benn - 9T0 AeCATUYHLIN orapudm oT KoadpurLumneHTa
nepegayn. Kpome Toro B pagnoanekTpoHuKe NpUHATO M3MepATb KO puuneHT
nepegayv ans MOLLHOCTM CUrHana, a He A4ns amnnuTyapl, oTcoga nosiBnseTcs
MHOXMTENb 2. Kopo4ye roBopsi, abcontoTHbIEe 1 IorapudmMuyeckne eauHuLbl CBA3aHbl
dopmynon:

M(dB) = 20 * Log10(M)

[na norapudmMmyeckmx eguHUL, NONe3HO 3anOMHUTL napy undgp. 3HavyeHno B 6dB
COOTBETCTBYET YMEHbLUEHNE aMNNuTyabl B 2 pa3a U COOTBETCTBYHOLLYIO YAaCTOTY NPUHATO
Ha3blBaTb YaCTOTOW oTceYkn unbTpa. 3HadYeHuto B 20dB coOTBETCTBYET YMEHbLUEHWE
curHana B 10 pas, 3HaveHuto 40dB ymeHblieHue B 100 pa3 v T.4.
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PunbTpbl ¢ KoHe4YHOM UMnynbcHOU XapaKkTepucTUKOMn

PUNbTPOM C KOHEYHOM MMNYNbCHOM XapakTepuctukon (KUX-comnbTpom) HasbiBaoT
Lindpposble punbTpbl y KOTOPbIX MNyNbCHaa XxapakTepucTuka UMeeT KOHEYHYIO OHY.
T.e. TONbKO OrpaHN4YeHHOEe YMCIIO YSIeH BXOOHOro psiia BHOCUT CBOW BKNaj B
dopmMMpoBaHmMe BbIXOAHOro curHana. [ns peanunsaumm Takux cBoncts KMX-dunbTpbl HE
MOTYT UMETb PEKYPCUBHbIX YrieHOB (koadpduumnenTsl A). Npumepamu KUX-cunstpos
moryT ObiTb MpocToe ckonb3sllee cpeaHee, TpeyronbHOe CKonb3sillee cpegHee,
Momentum u MHOrne gpyrue.

Kak ucnono3oBatb 'eHepaTop LudgpoBbix
Unaunkatopos (F'LUW) pna cuHtesa dunbTpoB
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Hucdxanmen QrHes BHNeTps ANA TeE i NapaRaTEcE: . T8 JAnaaime AnmHY dmMeTpa [15=Ks=110) kL] —=
ESEIHTE BAHAHHE S48 FEEH O 18NS B AL S MaEeTTR o [RFTL, RSTLL, o Gepax H —:
Tes 0T WAL AT [ B FEHEN A DAATE & bapraTe
FoOmegabrosule  MetaBtool T MensTrader T Toneso koo bdiuiseTe aneTooe
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Mporpamma NeHepaTop Lindposbix MHANKaATOPOB UCMONb3yeTcs Ans cMHTe3a undpoBbIX
KNX-domnbTpoB, KOTOPbIE 3aTEM MOXHO MCMNOMb30BaTh Kak MHOMKATOPbLI TE€XHUYECKOro
AHanunaa.

CkavanTte nporpammy no agpecy http://www.finware.ru/download/dig/setup.exe (2700 Kb)
N yctaHoBuTe ee cebe Ha KoMNbioTep.

,D,J'lﬂ co3gaHnAa nHamkaTtopa C noMoLlb nporpamMmmbl HYy>XHO I'IpOI7ITM BCero ABa wara.
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llar 1 - 3agaHue napameTpoB (punbTpa

UTo6bl CMHTE3MpOoBaTh LMGPOBON (bMbTP BaM HYXXHO 3afaTb €ro napaMeTpbl.
Pasbepem gBa cny4vas - punbTp HU3KOW HYacTOThbl U NOSTIOCOBON HUNBTP.

Cnyyan 1 - CuHTe3 chunbTpa HU3KOU YacToThbl (MHAUKaTOpPbLI FATL,
SATL)

Ha aByx pucyHkax Huxe n3obpaxeHa aMnnuTyaHO-4acTOTHasi XapakTepucTuka dunbtpa
N yKkasaHbl Bce napameTpbl HeobxoamMmble Ans ero cuHTesa. KoopauHaTtHas ocb X
pUCYHKa pa3meyeHa B nepuoaax.

A AmnauTyma, O6

i I~
R

Al 4

TMonsca NPoAYCHOHKA
N
I

D1 P1 Tlepwoa

Tlenoca JanepsHBanMs

Bcero 3apgatoTcsa YeTbipe napameTpa HacTPOMKN MHAMKATOPOB, HO MMaBHbIN U3 HUX OOWH,
aTo -

Mepuopn otceykn undposoro chunbTpa, P1

OG6bI4HO, npu npoekmuposaHuu unbmpoes 3adarom YACTOTY omceuku, HO rpu
npoekmupoeaHuu UHOUKamopoes 2opal3do yo0obHee 3adasamb NTEPUO/L omceyku 8
bapax. Bce konebaHusi UUKII08 pbIHKa € rnepuodom meHbwum 4em P1 6ap 6ydym
noeaweHsl. [Tpu npoekmuposaHuU >aHasioza cKonb3suwel cpedHel amom napamemp
coomeemcmeyem riepuody ckosnb3siuel cpedHed.

OcTtanbHble napameTpbl:

Mepuopn oTceykn nepexoagHoro nepuoaa, D1
[NepexodHbIl nepuod HyXeH, Momomy 4mo peasibHble huribmpbl omau4armecs om
udearbHbIX (MeopemuyecKkux) u paddesieHue 4acmom (rnepuodos) 803MOXHO MOJIbKO C

KOHEeYHOU mOYHOCMbIO, KOMOPYHo orpedersisem rnepexoOHbIl rnepuod. PekomeHOyemoe
3Ha4YeHuUe 3moz2o napamempa 01151 8bicokodacmomHbix (FATL) uHOukamoposg P1-2 OHH.
Lnsa 6onee HuskoyacmomHsbix (SATL) crnedyem ebicmasnisims pa3Huuyy mexoy P1 u D1
nobornbuwe.
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Cwmbici1 amoeo napamempa 8 mom, 4mo KosnebaHusi 6yoym rnodasrieHbl He M2HO8EHHO Ha
P1, a 8 meyeHuu epemeHu om P1 0o D1 oHu 6yOym rnocmereHHo nodaessisimscs, a rnocrie
D1 6ydym rnonHocmbto nodassieHsbl.

BennunHa 6ueHun B o6nactn nponyckaHms, R

Amom napamemp ornuckieaem 8eslUHUHY UCKa)xeHUU 8 rosioce rporyckaHusi ¢hunbmpa.
)KenamenbHO 8bicmasisimb €20 NoOMeHbWe, YmMobbl MeHbwe bbifiu UCKaXXeHUsl, HO
Heobxo0uM Komrpomucc ¢ OnuHoU gunbmpa u Opyaumu napamempamul.
PekomeHdyemoe 3HayeHue - 0.0864

BenunuunHa 3atyxaHus B obnactu sagepxmBanusa, Al

3Omom napamemp ornuckleaem HackosIbKO xopowo 6ydym eacumbCsi HEHYXHbIe
konebaHusi. PekomeHOyemoe 3HadyeHue -40 [J6. Takoe 3Ha4deHue napamempa
onpedesnsiem 2aweHue HeHyXHbix KornebaHuu e 100 pas.

Mocne 3agaHusi Bcex napaMeTpoB BaM HY>KHO onpeaenutb AnnHy unbTpa,

HeobXxoaMMyo ANns 3TUX NapamMeTpoB, HaXaB KHOMKY "Paccuntatb HEOOXO0ANMYIO OANNHY
dunbTpa'

P&CcHHTATE HEoBxoaHMYH ANMHY dHNBTRa |

Mocne Toro kak onpeaeneHa AnvHa unbTpa onpeaeneHa (CoBeTyem He 3agaBaTb
napamMeTpbl Ana KOTOPbIX ANMHA UNbTpa CNULKOM BENvKa), MOXHO 3a4aTh Ha A3blke
KaKoW CUCTEeMbl TEXHUYECKOrO aHanunsa, Bbl Gbl XOTenu Nony4ynTb MHONKATOPbI:

~TEKCT HHOWKATOPOE FEHEPHPOEATE B QOPMATE:
{* OmegaProsuite  § MetaStock " MetaTrader ( Toneko KoaddHUHEHTE dHABTPOE

Kpome aToro Hy)HO 3agaTb BENUYMHY 3anasablBaHns 4518 3anasgbliBalomx UHANKAaTOpoB
(Takmx kak RFTL, RSTL). 3TOT napameTp 3agaeT Hackonbko 6apoB 3ana3gbiBaeT
WMHOMKaTOP C 3adepXKon. 3a cyeT 3anasgbliBaHnsa gocTuraeTcs 6onbluas rnagkoctb U
npeackasyemMocTb nHamkatopa. Yem 6onblue 3anasgbiBaHne, TEM rnaxe u
npenckasyemen nosegeHve nHaukatopa. [na nonyyvyeHus niaukatopa u3 naketa AT&CF-
mMeTofa Heobxoanmo 3afaBaThb 3TOT NapaMeTp paBHbIM UHTepBany Hankeucta gns
AaHHOro omnbTpa, KOTOPLIN, KaK N3BECTHO, PaBeH MOMOBMHE Nepuoaa oTcedkun. B aTo
3Ha4yeHue napameTp ycTaHaBnMBaEeTCA NPOrpaMmMon aBToMaTU4EeCKN Npu pacyeTte
HeobxoaMMon OnunHbl punbTpa. Bnpoyem, MOXXHO U NOSKCNEPUMEHTMPOBATL C 3TUM
napameTpom, yCTaHaBnmBas ero 6onbLue nnm MeHblle nHTepBana Hankesucra:

BEEOHTE BENHYHMHY 330EPXKH ANA 3anasablBatWH: HHAKKaTopos (RFTL, RETL), 6 bapax |5 j
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[Mocne Bcero aToro MOXHO, Haxas KHOMKY "[orny4nTb roToBble MHANKATOPLI"
nepentn K LWWary 2 - lNMony4yeHne rotoBbIX NHONKATOPOB

Mony4Y¥TE rOTOERIE MHAKMKATOPEl = = I

Cnyyam 2 - CuHTe3 nonocoBoro ¢unbTpa (MHAMKaTop RBCI)

an CMHTE3€e NoJ10COoBOIo (bI/IJ'Ipra ,D,O6aBJ'I$Il0TCFI elie Tpu napamMmeTpa K YeTbIpeM YyxKe
onncaHHbIM. CMm. PUCYHOK HUXKeE:

A Amnautyna, 05

R

a1 — A2

Tlepuon

W

o1 P1 P2 D2

TTonoca JQNEPHHEQHMA Tlonoca 1QASpHHBaRHA

Tlanoca nponycHaHmHa

OTO AONONHUTESbHbIE napamMmeTpbl:

Mepuopn otceykn undposoro chunbTpa, P2
Mepuopa oTceykn nepexogHoro nepuoaa, D2
BenunuunHa 3atyxaHus B o6nactu sagepxmBaHus, A2

MNocne nx 3agaHnsa MOXHO NepexoanTb K pacyeTy HeobxoamMmon AnvHbl hunbTpa u
Aanee k Wary 2.
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Lar 2 - nosfiyyeHume rotoBbiXx THANKaATOPOB

OTOT Wwar o4YeHb NpocToun. 3aecb Bam He npuaeTcs HMYero 3agaBatb. HY)XXHO NnuyLb
CKOMMpPOBaTb TEKCT FOTOBOrO MHAUKaATOpa B TY CUCTEMY TEXHUYECKOro aHanuaa, KoTopyto
Bbl UCNOSb3yeTe, UCMOMb3YH YKa3aHUs, HarnMCaHHbIE B 3TOM OKHE YyTb HWXEe TEKCTOB C
MHOMKaToOpamu.

£ TenepaTtop Uwppoebix MHAKKATOPOE ¥1.0

War 2 us 2

CTEHEPI‘IPOBaHHbIE WMHOWKATOPbI.
WHaomkatop ¢ sagepxikon (RFTL, RSTL): MHaomkaTop Hes sanep*x:
Variables ¢ shift{0),cnt{0),valuel(0),AccountedBars{0); « Wariables : shift{0),cntr
Inputs: CountBars(300); Inputs: CountBars(300)
SetloopCount{0); SetloopCount{0};
AccountedBars = Bars-CountBars; AccountedBars = Bars-
Far cnt = AccountedBars To Bars-1 Begin For cnt = AccountedBa
shift = Bars - 1 - cnt; shift = Bars - 1 - cnt;

=

i CoxpaHuTE Kak., I KonKpoeaTte B Oydep obMeHa | COXpaHHTE KakK...

—Apyrie HHOWKETOPL

FTLM = FATL - RFTL STLM = SATL - RETL RBCI = FATL - SAT

—Kak no03EMTE MHAKMKEATOp B MetaTrader:

Coznaite B MetaEditore HOBRIA NoNEZ0EaTENECKMA MHOKMKaTOR, 0nA 3Toro eelbepuTe My
0KHe EblfMpacTe Custorn Indicator program, BEOQMTE Kakoe-HHOYOE MMA HHOWKATOPY,
S ..

Onucanue Undposbix NHOnKaTopoB
FINWARE » npuHUuunbl nx
UHTepnpeTauuu.

Hwxe npuBeneH oTpbiBOK U3 ctaTbh B.Kpasuyka. (LUudposble MHaukaTopsl FINWARE
ABMATCSA NPaKTUYECKON peanunsaumen MHanKaTopoBs, onucaHHblx B.KpaByykom B cBOMX
cTaTbsx )

FATL (Fast Adaptive Trend Line)— «BbICTpas» aganTuBHas NUHUS TpeHaa noryyaeTcs
C ncnonb3oBaHeM LMdpoBoro ounstpa H1U3kom YactoTbl PHY-1. dunetp PHY-1
CNY>XUT N5 NOAAaBIIEHUS BbICOKOYACTOTHBIX LLUYMOB, @ TakXe PbIHOYHbLIX LIUKIOB C OYEHb
KOPOTKMMU nepuogammn konebaHui, KoTopble TakkKe MOXHO cYMTaTh LLUYMOM.

SATL (Slow Adaptive Trend Line)— «meaneHHas» aganTMBHasa NUHUA TpeHaa
nosily4aeTcs ¢ NOMOLLbI LMdpoBoro ounbTpa HU3kom YactoTbl PHY-2. GHY-2 cnyxunt
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AN NoAaBMEHNS LWYMOB U PbIHOYHBIX LMKITOB ¢ 6onee ANMHHBIMU Nepnogamm
KonebaHui.

MapameTpbl 3TUX PUNbTPOB (YacToTa cpesa fc n 3aTyxaHue A B nonoce 3agep>XMBaHus)
paccuynTbIBaNmnChb C UCMosib30BaHMEM CrneKTparbHbIX OLEeHOK BanTHoro kypca EUR/USD.
®dunbTpbl HU3KON YacToTbl PHY-1 1 ®HY-2 obecneunBatoT 3aTtyxaHve A B
nonocesagepxueaHus He meHee 40 ob 1 abconTHO He uckaxkatT amnnuTyay u dasy
BXOOHOIO OUCKPETHOro psifa LeH 3akpbiTUS B NOSI0oce NponyckaHusa. T CBOMCTBA
uncpoBbIX unbLTPoB obecneynBatoT 3HaYUTENBbHO Nyyllee (N0 CPaBHEHUIO C MPOCTbIM
CKOIb3ALWMM yCpeAHEHNeM) NoAaBreHre LWyMOB, YTO, B CBOKO o4Yepeb, NMO3BONAET pe3ko
YMEHbLUNTb BEPOSTHOCTb MOSIBIIEHUS «JTOXKHbIX» CUrHANOB Ha NOKYMKY UM Npoaaxy.

AHarnoros FATL u SATL cpegu WWPOKO WM3BECTHbIX TEXHUYECKUX MHCTPYMEHTOB He
cywiectByeT. OTO He CKOMb3sWMe «CpefHue», a UMEHHO afanTuBHble OUEHKU JTIMHUN
KpaTKOCPOYHOro U JOMrOCPOYHOro TpeHaa. B oTnmMymne oT ckonb3sawmx «cpegHmx», FATL
n SATL He nmMeroT HMKakoro oa3oBoro 3anasibiBaHNsa OTHOCUTENbHO TEKYLLNX LiEH.

3Ha4veHune FATL(K) aBnaeTcsa maTeMaTnyecknm oxungaHmem ueHbl 3akpbltus close(k), roe
k —Homep ToproBoro AHS. 3HadveHwe N-ToveyHoro ckonb3siwero «cpegHero» MA(K),
CTPOro roBops, ABNseTcs MmatemaTudecknm oxumaaHmem He close(k), a close(k-N/2), rge k
— HOMep TOProBOro AHS.

3HadeHne SATL(K) aBnsetca matemaTudeckum oxugaHmem FATL(K) ans noboro k Ha
3alaHHOM BpeMeHHOM nHTepsarne T.

RFTL (Reference Fast Trend Line)— onopHas «6biCTpas» NUHUA TpeHaa u

RSTL (Reference Slow Trend Line) — onopHasi «MeaneHHas» fIMHUA TpeHaa ABNATCA
OTKNMMKaMn uundgposbix Gunbtpos PHY-1 n GHY-2 Ha BXOOHOW [OUCKPETHbIN psa,
B3SITbIMM C 3aJepXXKaMun, paBHbIMU COOTBETCTBYIOLLMM MHTepBanam Hanksucta Ty;.

OnopHble nuHuMKM RFTL n RSTL aBnsaoTCa aHanoramm npocTbIX CKOMb3ALWLMX «CPEHUX>» B
CMbICre UX 3anasgblBaHUs OTHOCUTESIbHO TeKyLlMX ueH. Ecnv BMecTo MMMyNbCHbIX
xapaktepuctnk ©OHY, wumerowmnx CcnoxHyr d¢OopMy, UCNOMb3oBaTb UMMYSIbCHYHO
Xapaktepuctmky ¢ Becamu 1/N, cooTBeTCTBYKOLWYO npouenype N-ToyeyHoro
CKOMNb34LLEro ycpegHeHus, To aHanorusi obina 6bl NOSTHON.

UHaukatopbl FTLM (Fast Trend Line Momentum) m STLM (Slow Trend Line
Momentum) nokasblBalT TeMn uaMeHeHus (nageHua wnu pocta) FATL u SATL un
BbIYUCMATCHA aHanorMyHo nHankatopy Momentum no cpopmynam:

FTLM(K)=FATL(K)-RFTL(K),
STLM(K)=SATL(K)-RSTL(K).

maBHoe oTnnume FTLM wn STLM OT Knaccuyeckoro TeXHUYEeCKOro WHCTpyMeHTa
Momentum 3akno4aeTca B TOM, YTO AN €ro BbIYUCNEHUSA UCMOSb3YHTCA HE LeHbl
3aKpbITUS, a CIMaxeHHble B pesynbTate unbTpauuu 3HayYeHWs InuHUMKM TpeHpga. B
pesynbtate FTLM n STLM okasbiBatoTCa 3Ha4YnTENbHO Gonee rmagkumm u perynspHbiMm
YHKUMAMM, HEXemnu KracCu4eckum WHCTPYMEeHT Momentum, ©n no3ToMy WMeT
GonbLUyd MPOrHOCTUYECKYD UEHHOCTb. JlnHum FTLM wn STLM BbluMCnanucb C
cobnogeHvemM BCex NpaBuIl OUCKPETHOW MaTeMaTuKM KakK nepBble pPa3HOCTU Mexay
GnvxkanwmmMm AByMsi HE3aBMCMMbIMU TOYKaMWU OFpaHUYEHHbIX NO NOMoCce NPOLECCOoB.
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I'IpM BbIYUCIIEHMN KNacCU4eckux mHaukatopos Momentum 3To Tpe6OBaHI/Ie 4aCcTo He
BbIMNOJIHAETCA, YTO NPUBOONUTK HEYCTPAHUMbIM UCKa>KeHUAM B CMEKTPEe BXOOQHOINo CurHana.

Cneumanuctbl No umMdgpoBon 06paboTke cMrHanoB Ha3bIBaOT Takne uckaxeHus aliasing,
T.€. HanoXeHne 4acToT, UMM HEeOOHO3HAYHOCTb. JTa HEOOQHO3HAYHOCTb U MPUBOOMUT K
CUNbHOW HeperynapHOCTUM XaOTUYHOCTM KITaCCUYECKOro TEeXHUYECKOro WHAmMkatopa
Momentum.

Habop TexHM4ecKnx MHCTPYMEHTOB MEeToda COLEPXUT elwe ABa HOBbIX OCLMANATOpA.
9710 nHaekcobl RBCI n PCCI, Takke npuBeAeHHbIE HA PUCYHKE:

PucyHok. AGanmueHbie nuHuUU mpeHoa.

F;rﬁe EUR/USD - Euro, Daily 14/08/00 - 14/12/00
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Mupekc RBCI (Range Bound Channel Index) — orpaHn4eHHbIn No nonoce nHOeKc
KaHara — Bbl4MCNAETCA C MOMOLLbLIO NOSI0coBOro punstpa MNd. Nonocoson punbTp
BbINOSTHAET OOHOBPEMEHHO CrieaytoLine PyHKUNK:
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e yaansieT HU3KOYaCTOTHbIN TPEHA, (POPMMPYEMbIN HU3KOYACTOTHLIMM
COCTaBNALLMMM CrieKkTpa ¢ nepuogamu, onblummm To= 1/fco;

e yaansieT BbICOKOYACTOTHbIN LWYM, (POPMUPYEMBbIA BbICOKOYACTOTHLIMU
COCTaBNALLMMM CrEeKTpa ¢ nepnoaaMmm, MeHbLLIMMM T1= 1/¢.

Mepuoabl T1 n T, BbIGUparoTca Tak,4Tobbl BLINONHANOCH ycnosue T,> T,

YacTtoTbl oTceukm o1 U1 12 BiBrpatoTcaTakum obpasom, 4Tobbl B AnanasoH4acToT,
orpaHuyeHHbIn fe 1 fe; ,nonaganu Bce AOMUHUPYOLLNE PbIHOYHbIE LIMKIbI.
YnpoweHHo RBCI(K) = FATL(k) —SATL(K).

HenctButensHo, korga RBCI npubnuxaeTcsa K CBOEMY NOKarbHOMY MakCUMyMy, LEHbI
NpUoNMXKarTCA K BEPXHEN rpaHuLie TOProBoro kopuaopa, a koraa RBCI npubnmxkaerca Kk
CBOEMY NTOKanbHOMY MUHUMYMY, LieHbl MPpUONmKatTCsa K HUXKHEN rpaHuLe TOproBoro
Kopuaopa.

OTmeTuM ocHOBHOEe cBONCTBO MHAekca RBCI. OTo kBa3ncTauMOHapHbLIA (T.e. NOYTH
CTaunoHapHbIN) NPOLECC, OrpaHUYeHHbIN MO NOSIoce YacToT Kak CBEPXY, TaK U CHU3Y.

Mupekc PCCI (Perfect Commodity Channel Index) — coBepLUueHHbIN MHAEKC TOBAPHOIro
KaHana — BbluMcnsaeTcs no opmyne:

PCCI(k) = close(k) — FATL(k).

OH “MeeT HEKOTOPYHO BHELLHIOK CXOXECTb B CNocobe BblMUCIEHNSI C MHOEKCOM
ToBapHoro kaHana CCl(Commodity Channel Index) [. Jlam6epTa. [JlecTBUTENBHO,
nHgekc CCl BbluucnaeTcs Kak HOpMUPOBaAHHAA Pa3HOCTb MeXy TEKYLLEN LLeHOM 1 ee
ckonb3suen cpegHen, a PCCIl — kak pa3HOCTb MeXAy LeHOW 3aKpbITUsS HA U ee
MaTeMaTU4YeCKNM OXuaaHueM, npeacTaBneHHbIM 3HadeHem FATL. B aTom 3akntovaeTcs
6onblas no cpaBHeHuto ¢ CCl coBepueHHocTs PCCI. MHagekc PCCI — ato
HOpPMUpPOBAHHas Ha CBOE CTaHOAPTHOE OTKIOHEHME BbICOKOYACTOTHAdA cocTaBndaoLwas
konebaHum BantoTHOro Kypca.

OCHOBHbI€ NPUHLUUNbI UHTepnpeTauumn
nHaukatTopoB FINWARE

e TOpProBaTb TOMbKO B HanpaBSfieHUM FOCMNOACTBYHOLLEN TEHOEHLU MW, HanpaBneHne
KOTOpoOW onpegendaeTcsa «MeafeHHOW» aganTuBHOW NMHMen TpeHaa SATL,

e YYNTbIBATb AUHAMUYECKNE XapPaKTEPUCTUKM «ObICTPOro» 1 «MeaneHHoro» TpeHaa,
npencrasneHHble nHankatopamm FTLM n STLM,;

e MCNONb30BaTb MHPOPMALMIO O TOM, B Kakor 06nacTun 3Ha4YeHnn (HemTpanbHas,
nepekynneHHasa, nepenpogaHHasi, nokasbHbIN MakCUMYM UK NoKasbHbIN
MUWHUMYM) HaXoAUTCA CyMMa JOMUHUPYOLWKNX PbIHOYHbIXUKKNOB (MHaekc RBCI) B
BbIOPaAHHOM C MOMOLLIbIO CNEKTPanbHOro aHannaa 4acToTHOM OMana3soHe;
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cynTaTb CUrHanbl OCLMINSTOPOB BTOPUYHBbIMKW B CryyasiX, Korda TpeHOoBble
WHAMKATOPbl CBUAETENLCTBYIOT O HaNUYMKM SIPKO BbIPAXXEHHON MeABEeXben Wnu
Oblubel TeHOeHLUMM;

CUMTaTb CUTHaJ1bl OCUNNNATOPOB OCHOBHbLIMW B Cly4adX, Korga TpeHaoBble
MHOUNKaTOPbl CUTHANMM3NPYOT 00 OTCYTCTBUUN APKO Bblpa)KeHHOﬁ TeHOeHUnn,

MCcnonb3oBaTh MOKY CUCTEMY 3aLUUTHBIX CTOM-NPUKA30B, OCHOBAHHYHO Ha
nokasaHusax nHaekcoe RBCI,PCCI 1 3Ha4yeHnsX BONaTUINbHOCTU «ObICTPbIX>»
konebaHun pbiHKa.

OcHoBHble npasuia nHTepnpeTaunn ykasaHHbIX Bbllle MHCTPYMEHTOB crefyluine:

Pactywas nuHua SATL ceBngeTenbCTBYeT 0 BblubeM TpeHAe Ha pbiHKE. TOYKoM
Havyana pa3BopoTa MeABEXbEero TpeHaa cYMTaeTcs To4Ka JIoKanbHOro MMHMMyMa
SATL. Toukon 3aBepLueHNss pa3BopoTa MeaBexXbero TpeHaa cuMTaeTcs ToYKa, B
KOoTopou 3HaK STLM cmeHurncst ¢ MuHyca Ha nnoc.

Maparowas nuHna SATL cBuaeTenbCTByeT O MeABEXbeM TPeHAEe Ha PbIHKE.
Toukon Havyana pa3BopoTa bbl4bero TpeHaa CYMTaeTCs ToUKa NIoKarbHOro
mMakcumymMa SATL. Toukon 3aBepLueHnsi pa3BopoTa Bbldbero TpeHaa cyntaeTcs
TOYKa, B KOTOpOW 3HaK STLM cmeHurncsa ¢ nnioca Ha MUHYC.

Brnuskas k ropusoHTansHom popma SATL cBuaeTensCcTByeT O HENTPASbHON
TEeHOEHUMMN.

NHTepnpeTtaunsa STLM tpebyeT ocoboro BHMMaHUs. [onoxuTensHoe 3HayveHne
STLM cBugetenbctByeT 0 BbldbeM TpeHAe, a oTpuLaTenbHOE — 0 MeaBeXbewn
TeHaeHumn. STLM aBnsaeTca onepexarowmmMm MHANKaToOpoM. JTokarbHbI MUHUMYM
STLM Bcerga npegLwecTByeT nokansHoMy MUHUMYMY SATL. JlokarnbHbIn
Makcumym STLM Bcerga npefllecTtByeT fiokanbHOMy Makcumymy SATL.
HoctnxeHne STLM cBonx aKCTpeMarbHbIX TOMEK ABNSETCS HeO6X0ANMbIM, HO
HeJOoCTaTOYHbIM YCNOBMEM AOCTUXEHUSA KpuBoM SATL BepLUMHbI nnu gHa.
Pactywmin STLM npwu pactywen SATL ceBugeTenbcTByeT 06 yckopeHumn Bblubero
TpeHaa. [opu3oHTanbHbIM 1 NoNoXuTenbHbiM STLM npu pacTtywen SATL
cBugeTenbcTByeT 06 ycTaHoBUBLUEMCS BblubeM TpeHae. Yem 6onbLue
abcontoTHoe 3HaveHne STLM, Tem 6onbwnin noTeHuman nmeeT bblunii TpeHa.
Magatowmi STLM npu nagatowient SATL cBmageTenbcTByeT 06 yCKopeHun
MeABexbero TpeHaa. fopmsoHTanbHbIM U oTpuuaternbHbii STLM npu pacTyen
SATL cBugeTenbcTByeT 06 yCTaHOBMBLLUEMCS MeaABexbeM TpeHae. Yem 6onblue
npu 3ToM abcontoTHoe 3HadyeHne STLM, Tem 6onbLunn noTeHumMan umeet
MeOBEXNN TPEHL.

PacTtywas «6bicTpas» nuHua TpeHaa FATL npu pactywen «megneHHom» nnHum
TpeHaa SATL cBMaeTenbCTBYET O CUNbHOM Bbl4beEM TPEH-AE Ha PbIHKE.
Mapatowas «bbicTpas» nuHna FATL npu nagatowen «megneHHom» nuHum SATL
CBUAETENbCTBYET O CUITbHOM MeABEXbeM TpeHAe Ha pPbIHKE.

PacTtywas nuHua FATL npu nagatowen nuHumn SATL cBngetenbcTByeT nnbo o
Obluben Koppekuumn Npu MeasexbemMm Tpenae, NMbo o KoHconuaaumn.

Mapatowas nuHns FATL npu pactywen nmHmm SATL cBmaeTenscTByeT nmbo o
MeaBEXben Koppekuumn npm dbldubem TpeHae, Nnbo o KoHconuaaumn.
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e Hayvano nnn Bo3o6GHOBNEHNE OBMXKEHNSA B OAHOM HanpasneHun nuHmi FATL n
SATL curHanuaupytoT nnbo o pasBopoTe TEHAEHUUK, NIMOO O 3aBepLLEHUN
Koppekumn 1 BO30OHOBNEHUN ABMXKEHUS LieH B HanpaeneHmn SATL.

Ucnonb3oBaHue
LndpoBbix NHoukatopoB FINWARE npwu
MHTYUTUBHOWN TOProBJie

MpaBuno 1. He ncnonb3oBaTtb HUKaKMX OObIYHBIX MHONKATOPOB TexaHanuaa. [ns
yCneLwHon TOProen JOCTaToOMHO rpaduka LieHbl B BUae cBeYen 1 TOSMbKO.
[ononHUTENBHO HYXXHO UCMONb30BaTh B KavyecTBe punbTpoB nHamkatopbl FINWARE, T.e
FATL, SATL, RFTL, RSTL, RBCI, FTLM, STLM, PCCI.

970 cneunanbHble (bl/IJ'IprbI, KOTOpPbIE AellaloT ABE BELUU.

nepsoe - pa3nararT UeHy Ha HECKOJIbKO COCTaBNALWNX TakK, YTO CTaHOBUTCA ACHO
BMAHa TeHOaeHUnd Unn ee oTCyTCcTBue,

BTOpOE - (bMJ'IpryPOT LYMOBbIE€ OBUXEHUA PbIHKA.

MpaBuno 2. He ncnonb3oBaTb HOBOCTU U (PyHOAMEHTarlbHbIN aHanu3 pbliHka. [ns
NPUHATUSA peLLUeHU UCMNOSb30BaThb TOMBKO CBOK UHTYMUMIO. OTCYTCTBUE HOBOCTHOIO
NOTOKa OrPaHNYnT BNIMSIHNE NOCTOPOHHEN MH(POPMaLMM Ha BaLLe MPUHATUE PELLEHUN.
3a4yacTyo HOBOCTM BbINYCKATCA TEMU, KTO XOYET NOBNUATL Ha Balle peLleHne B
npenckasyeMom UM HanpasSieHUMW.

dyHOameHTanbHbIM aHanua pbiHKa Npu TOpProere MHTpaaen abcontoTHO Gecnonese.
NTak, KpoMe cBOen MHTY UMM U MHAMKATOPOB-(OUbTPOB HUYero 6onbLue He UCMOMb3YEM.

Pa3BuTMIO MHTYMLMKM XOPOLLIO NOMOraloT creumanbHble KypChl MO PasBUTUIO UHTYMLUMN,
Hanpumep y M.C. Hop6ekoga ( http://www.norbekov.com )

Tenepb NOCMOTPUM Kak UMEHHO NPUHMMAaTb PeLLUeHNA Ha KOHKPETHOM NpuMepe TOprosiv
Ha pblHke EUR/USD. Npun NnpuHATUM peLueHnin ncnosb3oBanucs rpadpukn 15M, 4H un 1D.

Toproast Hegens 4 - 8 oktsa6psa 2004r. Huke nokasaH rpadmk 4H.
4 okTabps.

02:00 MSK
Ha oTkpbITUM B noHeaenbHuK 6bin ran. LleHa B naTHMUY 3akpbinack B 1.2414.

£ nocumTan 4To ran AOSKEH 3aKpbITbCAH, N LeHa OO0JTKXHa ynacTb BHN3, HO peLunn
NMOCMOTPETb 4YTO 6y,u,eT Ha asnaTCKOW ceccumn.

11:00 MSK

YTpoM noxanen 4to He noctasun BHU3, Obino 6bl rge-1o 50NyHKTOB NpUbbINK, HO ran
3aKpbINCA HE 40 KOHLA M 9 peLuunn YTo Ha eBpONencKon ceccumn byaeTt Toxe BHU3 U
npogan espo oT 1.2367 noctaBmB CTON-N0CC rae-to 36 NyHKTOB U TENKNPOMUT 56.
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20:00 MSK

Beuepom obHapyxmn 4To TENKNPOUT B3AT.

+56 MyHKTOB.

Beuyepom - Bce nHaukaTopbl CMOTPAT BHU3 Ha 4H, HO RBCI roToB K pa3BopoTy, 3Ha4nUT
BEPOSATHO OXMAAETCHA HECKOMNbKO 6GapoB hneToBOro pbiHKa, NOKa HUKyAa He CTaBrio,
peLwnn nogoxaaTb.
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MocmoTpum YTO ByaeT 3aBTpa yTpoM. Bnpoyem noteHuman nageHus He ncyepnax, cyas
no AHEBHOMY rpaduky.

5 okTabps

15:00 MSK

Kak n npeanonaranocb pbiHOK 4O TEKyLLEro MoMmeHTa 6bin hneToBbIn.

RBCI,FATL, FTLM pa3BepHynucb. BeposaTHo 6yaeT cHavyana Beepx 4o ypoBHs 1.2300 a
NnoTOM BHU3 T.K TpeHA Ha 4H ocTtaeTca measexum, cyaa no SATL n STLM. Nokynato ot
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1.2280 ¢ Tenknpocutom 1.2300 un cton-rioccom 1.2260. Beyepom TeNKNpopuT B3AT.

+20 NyHKTOB

Moka BCce ngeT Kak 1 npeanonaranocs.

B 00:00 MSK FTLM roToB k pa3sopoTy BHWU3. Pewato noctaButb BHU3 OT 1.2311 co
ctonom un 6e3 numuTa.

6 okTa6ps
15:00 MSK
Buxxy 4TO BUepalLHasa Nno3vums B nioce, 3akpbiBato No MapkeTy 1.2286 +25nyHKTOB.

20:40 4H
CVITyaLl,MFI HeonpeaeneHHas. MoxeT ObITb Kak BBEPX TaK U BHUS. Pewwun nogoxgaTtb.

7 oKTs16ps
PbIHOK BO chneTe.

8 okTsa6ps

®neT. Pewato noctaButb BHM3. 1.2395 StopLoss 15 TakeProfit 50. Beyepom
oBHapy>x1Bato YTO CTOMNMOCC B34T.

-15 NyHKTOB.

WTtoro 3a Hegento Toproenu: +86NyHKTOB.
34ecb Bbl MOXeTe NOCMOTPETb OTYET BpoKepa O COBEPLUEHHbIX cAernKax
http://www.finware.ru/report2.html

9710 ObIN npumep TOpFOBOVI Heaesrnmnm HavynHarowero HeornblITHOIo Tpel7|,u,epa N3 Haluemn
KOMaHAbl, yaenarwero pbIHKy MUHUMYM BpEMEHU N aHaNM3npyeLllero pbiIHOK ABa-Tpu
pa3a B AeHb Nno 10-15MuH, YTPOM U BEYEpPOM. Bam MoxeT nokasaTbCs HENOHATHbLIM Kak
MMEHHO MNMpUHNMaeTCAd peieHne n Ha OCHOBaHMN 4ero. Ho poctato4yHo I'IOI'IpO6OBaTb 3TN
MHONKaATOPHbI, I'IOHa6J'IlO,EI,aTb 3a ux noeegeHnem n Bam Bce CTaHeT ACHO.

MNepen HabnogeHVeM 3a UHONKATOPAMU HYXXHO 06s3aTernbHO NPOYeCTb CTaTbn
B.Kpasuyka - http://www.finware.ru/articles.html

NHugukaTtopbl FINWARE sBRsHOTCA NpakTU4eCcKon peanvsaunen MHANKaTopoB.,
onucaHHbIX B.KpaB4ykomM B CBOMX CTaTbsX

KctaTu, Jlydule BCero MHOnKaTopbl pa60Ta+0T Ha 4H un 1D. Bnpoqu 3TO HE UCKIKYaeT Ux
ncnonb3oBaHne Ha 6onee KOPOTKUX UJTN bonee ONMMHHBIX NHTEepBanax.

NHuankatop FATL Bbl MOXeTe nonyy4ntb 6ecnnaTtHo Ha CTpaHuyke
http://www.finware.ru/fond.html
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Kak co3pgaTtb CBOIO TOProByr CUCTEMY Ha
nHaukaTopax? Mpumepbl Tpenaepos.

"Paspabomka mopeaosol cucmemsbl - amo 10% sedoxHoseHus u 90% noma'
Sunny Harris.

B O6I.I.I,eM cnydae, ana ycnewHoro TpeﬁﬂMHFa BaM npmnaeTcd co3gaTtb CBOK TOProByro
cucremy, MeéxaHM4eCKyro Uimn Her.

TpenanHr 6e3 ToproBou CMCTEMbI, Yalle Bcero 6yaeTt HanoMuHaTb Urpy B "yragamnky".
Mpennaratw BaM 03HAKOMUTLCS C cepuen ctaten n3 xypHana ADT magazine

( www.adtrading.com ) no o6LwmmM npuHUMnam noCcTpOEeHUs TOProBblX CUCTEM Ha canTe
http://www.moysha.ru/Tech/sys.html

A 30ecb NpMBOXY OAHY CTaTbio 3TOM cepuu. [locne ctatbu, NpUMepbl ABYX TPENOEPOB,
ycnewHo ucnonbaytowmx Lindppossie MHgnkaTopsl FINWARE B cBOEW TOproene.

NTak, yntaewm...

OCHOBHbI€E NMPUHUUNDBI NOCTPOEHUA TOProBbiIX CUCTEM

Korga 6bin n3obpeTeH "cyeTymnk kapT", He MHOrMe CMOrM 4OBUTLCS NOCTOSIHHOW yaayun B
OMYyCTOLUEHUWN Ka3MHO, YrNoBasi Ha TO, YTO MMaAeHeL, NPOYNTaBLUMNIA HY>KHbIE KHUTW,
CMOXET YTO-TO cAenaTb, He OBMNaAeB NepBoHaYanbHO TEXHMKOM 3Toro Aena. Mo-moemy,
CUCTEMHbIN TPENANHT B HEKOTOPOM CMbICIIE O4YEHb MOXOX Ha 3TY LLUTYKY.

MoBCEMECTHbIV POCT MOLLHOCTU BbIYUCITUTENBHON TEXHUKM HA paboyem CTone Kaxaoro
Tperiaepa peannsoBarncsi B MacCUBHbIN B3pbIB UX BO3MOXHOCTEN. [lecsTb neT Has3az
GONbLUMHCTBO TPENAEPOB HE MOFTO caenaTb HeYTo Gonbluee, YeM NPOCTO "MyxneBaTb" C
HECKONbKUMM BXOAaMM Ha CBOMX NereHaapHbIX, NOAEeNeHHbIX ToYkaMu, 3KkpaHax ¢
Reuters unu Telerate. Celi4ac oHM MOryT NonyYaTthb Lenyo NaByHY OaHHbIX,
obpabaTbiBaTh MX, BbIYMEHATb U3 LMKP PbIHOYHbLIE MOAENM UNN COEAUHSTL X BMECTE, U
3anyckaTb NOUCK MHGOPMaLMKN N0 paHTACTUYECKUN CIOXKHBIM KPUTEPUSIM.

Ecnun aTo He coBcem "cBsaTol Mpaanb”, TO BCE e MOXET B A0NTOCPOYHON NepcnekTnee
obeLaTb HeNMoxyk Npubbinb. HecMoTps Ha Takue cepbesHble MHHOBaLUW, NOBYLLEK B
CUCTEMHOM TPEWAMHIE OCTaNoCb MHOFO U OHU MHOTOJSTNKM.

MepBbliii, U3 BO3HMKAMOLLMX BOMPOCOB - cOGMpaeTech N Bbl BCTYNUTb HA TEPHUCTLIN NYTb
pa3paboTky COBCTBEHHOW CUCTEMbI UIN XKe XOTUTE KYMUTb CUCTEMY, He TpebytoLLyto
[AOMNONHUTENbHbIX HACTPOEK, T.H. "4epHbIn AWwmK". MHorMe nogobHble CUCTEMBI MoKasanu,
4YTO MOryT "genaTtb” AeHbMM B TeYEHME HEKOTOPOro BpEMEHU, OOHAKO, 3HAYNTENbHOE
YMCNO U3 HMX abCONTHO HeNpPUrogHbl. B AeNCTBUTENBHOCTM MHOMME XOTenu Obl
paboTaTtb C "4epHbIMM ALLMKaMK", 0COGEHHO C TEMU, YTO AEMOHCTPUPYIOT Ype3BblYaHO
XopoLlune pesynbTaTbl Ha UCTOPUYECKMX AaHHbIX. Ho cneayeT 3HaTb, YTO NOAOGHbIE
CUCTEMbI MPOCTO AOCTAaTOYHO TOYHO "MOAOrHaHbI" K MPOLLUSbIM PbIHOYHBIM CUTYaLMSIM
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(curve fitting) n He MoOryT fioka3aTb CBOK "MPOYHOCTL" HA peanbHOM, YCTPEMIIEHHOM B
OyayLiee pbIHKe.

Hpyron npobnemon "4yepHbIX ALWMKOB" SBNSETCA JOBEPUE K UX pe3ynbTaTtam. Tpenaepsl,
paboTatoLme ¢ CUCTEMOWN, OOITKHbI OblTb AENCTBUTENBHO YBEPEHHbBI B CBOEN CUCTEMHOWN
mMeToauKe. OTO NO3BONSET ANMTENbHOE BpeMsi cOboaaTh TOProBy ANCLMUMIIVHY.
Cornacutecb, 4TO TPYOHO He 3a4yMbIBasiCb CrieoBaTh MHCTPYKLMSM NPOrpaMmmbl C
Hen3BeCTHOW JTIOrMKON, korga ot Bac oTBepHynach opTyHa.

Tomy, KTO peLumn NnoTpaTuTbCa Ha NpuobpeTeHne CUCTEMbI TUNA "YepHbIn ALWKK", A
pekomeHayto yaepxaTb cebs oT 6onbLlumx 3aTpaT U NPOCTO nocnaTb Yek peaaktopy ADT.
B TeyeHune wectn mecaueB, UCMOMb3ys reHepaTop CrlydanHbIX YUCen, S BEPHY YacTb
Bawumx nepBoHavanbHbIX BioxeHun (6e3 npnbbinn, KOHEYHO). A yBEepeH, YTO BENUYMHA
BO3BpaLLEeHHON YacTn OyaeT 3HauMTenbHO 6onblue, YeM CpeaHuin 4oxon, Nosly4yaemMbin
OT MHOTUX "YepHbIX ALMKOB"!

Llenb aTon cepumn cTaTen 3akno4aeTcs B LLMPOKOM 0030pe OCHOBHbIX aCMeKTOB
CUCTEMHOrO TpenanHra. Kpome Toro, Mbl NOMbITaeEMCS NPEANoXnTb, Kak HEUCKYLLIEHHbIM,
Tak U ONbITHbIM pa3paboTynkam, nogobme HEKOM NOMOLLM Ha NYTU K CO3L0AHUIO
"3aKOHYEHHON" TOProBON CUCTEMBI.

KoHeuHo, BO3HMKaET BOMPOC, "4TO Takoe, Ha caMoM Jene, 3aKoHYeHHasi cuctema?".
MepBuUYHas U camas akTyanbHasi 3anoBefb BCEX TPEWAEPOB 3aKntoyaeTcs B CO3aaHUm
cucTeMbl, kKoTopasi 6yaet adhpeKTUBHOM B UX COGCTBEHHOM NpeacTaBneHumn. [pyrumm
crioBamu, cucTeMa [ormkHa ObiTb TEM, YTO COOTBETCTBYET BaLLUMMU COGCTBEHHbLIM
MHBECTULIMOHHBIM LieNnsiM. B 3TOM OTHOLLEHWM KOHLienums YeTkoro 6usHec-nnaHa (no
KOTOpOW GbINO MHOIO AUCKYCCUIA B NpeablayLumx Bbinyckax ADT) SiBNSIeTCSt HACTOSBKO e
BaXXHOMW, KaK 1 CO3aHNe CamMol CUCTEMbl TOPTrOBIW.

Cobupasch co3gatb TOProByto CUCTEMY, Mbl UMEEM OHY €CTECTBEHHYIO Lenb,
3akrroyaroLLylocs B paspaboTtke "gonrovrparowen” mawmHbl 4nsa nonyvyeHms npnbsinu.
Mporpamma gomnxkHa 6biTb, Kak FOBOPST CUCTEMHbIE Tpenaepbl, pobacTHOM (YCTONYMBON).
Apyrumu cnosamu, oHa JOSDKHA YCTOATb BO BPEMS TSHXKENbIX PbIHOYHBLIX "LUTOPMOB™ 1
60pOTbCS C HUMKU C YNOPCTBOM HEMNOTOMNISIEMON FOHOYHOWN AXThI.

Cuctembl, KoTOpble He ByayT pobGacTHbIMM BO BCEX CEPUSIX, PA3NNYHbIX PbIHOYHbIX
cuTyauusax, obpedeHbl Ha nopaxeHue. Mbl XXgem OT CUCTEMbl YMEHUSA COBagaTh CO
BCEMM "BpeMeHaMm roga" 1 HaCTPOEHUSIMU PbIHKOB U, XXenaTenbHO, YTOObl BO BCEX 3TUX
cuTyauusax oHa 6oina npubbinbHa. Takum obpasom, co3gaHme pobacTHOM CUCTEMBI
ABNSETCA OQHOM U3 Lenen, K KOTOpor CTpemaTca abCconoTHO BCe pa3paboTumku.

[pyrue uenu cesisaHbl C UHAMBUAYANbHBIMU 06CTOATENLCTBAMU. X MOXHO
KnaccudpuumpoBaTb creayloLwmm o6pa3oM:

Bennunna kanutana

[Mcuxonornyeckne acnekTbl

YKenaemas npmObINbHOCTb

Tekywee obcnyxnBaHme
NHovBuayanbHble TpeboBaHMs K cUcTeme
Bennunna kanutana
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MpodeccuoHanbHble Tpenaepbl, paboTaroLime B UHCTUTYLIMOHANbHbBIX OpraHn3aLumsx,
AOJTKHbI PELUNTb - XOTAT M BKNaAblBaTh BCE CPEACTBA TOJTbKO B CUCTEMHYIO TOProBIito
N pas3gennTb CBOW JIMMUTLI Ha "CUCTEMHYI" U "HECUCTEMHYIO" YacTu.

Mo Mmoemy onbITy, MHOrMe GaHKOBCKME Tpenaepbl BblAensaoT HEOOMbLUYK YacTb CBOUX
TOProBbIX IMMUTOB AN KAKON-NnBOo cnepswen 3a TpeHaoMm cuctemsl. [NocnegHas
NCNonb3yeTcs B pOnM NOCTOSIHHOTO reHepaTopa Npubbinn Ha MHTepBanax, BbIXOAALMX
3a pamKy BHYTPUOHEBHOW TOProBnu, 0T4aCTH, Kak HEMMOXoM cnocob nogaepxaHus
AONrocpoyHon nepcnektusbl. Camu xe Tpernaepbl KOHLEHTPUPYIOTCA Ha KPaTKOCPOYHbIX
onepauusax. Kpome Toro, MHCTUTYLIMOHArbHbIE UHBECTOPbLI YaCcTO MMEKT BO3MOXHOCTb
TOproBaTb Ha HECKOMbKMX pblHKax. B gaHHOM crnyyae BO3HUKaeT npobnema, Kakyto
CUCTEMY MCMOMb30BaTb: MPOCTYO MOAENb, OPUEHTUPOBAHHYIO Ha Crieunruyeckui
PbIHOK, NNy Bonee yHUBepcarnbHYH, KOTOPas MOXET NPUMEHATLCS Ha PasnnYHbIX
PbIHKax.

B oTHOLWEHMM YacTHbIX MHBECTOPOB CUTYaLMA HAMHOro npoLue. Takue MHBECTOpbI
06bIYHO OrpaHMYeHbl KONTIMYECTBOM CBOBOAHOIO BPEMEHN N pa3mMepoM TOProBoOro cyeTa.
He obmaHbiBanTe camoro cebsa B oTHoweHUn cBoboaHoro Bpemenun. Ecnu Bawa
npocpeccusa 3aHMMaeT NOSMHbIN paboymni AeHb 1 3TO BPEMS MOSMHOCTLIO 3arpy>eHo, To Bbl
He CMOXeTe ToproeaTb Ha "BHYTPUAHEBHOMN" OCHOBE. A BCTpevasi HEKOTOPbIX
pabOTHNKOB, KOTOPbIE CNEUNM 32 CBOMMM NMO3ULMAMM MO NengpKepam, CNpaTaHHbIM Nog,
nonown ogexabl. Ho Toraa, B AONOMHEHUN K PUCKY MOMYYUTb OCIIOXHEHUS Ha cryxbe,
BO3HMKaeT npobnema NoCTOSIHHOroO AUckoMdopTa B HUXKHEN YacTu anadparmbl, YTO
MOXET nerko npuaaTte Bam 06nvk Yenoseka, n3psagHo cTpagaroLwero OT HEPBHOM
4yecoTkn. BmecTo "BHYyTpUaHEBHOW" TOpProenu, paboTtante ¢ "gHEBHbIMU", @ MOXeET ObITb 1
"HegenbHbIMKU", CUCTEMaMMN, KOTOPbIE TPEDBYIOT MEHbLLIErO KOHTPONSA N MOTYT ObITb
npoBepeHbl nocrne paboThbl, B AOMalLHen 06CTaHOBKE.

Hapsgy ¢ atum, He TewwmnTe cebst Mnn3nammn npym OTCyTCTBUM SOCTATOYMHOrO KanuTana.
Mpun aktnBax B 25 000 $ HEBO3MOXHO YCMELLHO YNPaBNATb TOProBOM CUCTEMOWN,
UMetoLLLeENn MakcuManbHbIi nctopudeckni "drawdown" B 40 000 $. M eLle HeCKONbKO
MbICnen ansa HenpodeccuoHarnbHbIX pa3paboTYMKOB TOProBbIX CUCTEM, KOTOPbIE
HamMepuBalTCA OCTaBUTb CBOK MOCTOSAHHYHO paboTy, YTOGbI UMETb BO3MOXHOCTb
TOproBaTb LeNbIM AeHb. BcnomMHUTe, 4TO Bbl cenyac nmeeTte NOCTOSAHHbIN rO40BOM
AoxoA, Nnc Bce CONyTCTBYOLWME 3TOMY NpenMyLLecTBa.

CuctemHas Toproensa 6yget 3aHumaTb Bce 365 aHewn B roagy, 6€3 oTnyckHOro nocobums.
Mpun atom Bam 6yget Heob6xoanmo 3apaboTaTb CyMMy, HE TONbKO SKBUBANEHTHYHO
TenepeLlHemy AoxXo4y, HO U 4OCTaTOYHYH ANSA NOKPbITUS 3HAYNTENbHbBIX PAaCX040B:
NMEHCUOHHbIX B3HOCOB, MEANLIMHCKON CTPAxXOBKN 1 T.4. M yXX TOYHO He cnefyeT ocTaBnAaTb
paboTy, ynoBas Ha "HageXHyl" cuctemy, Kotopasi nokasblBaeT BENUKOMENHbIE
pes3ynbTaTbl Ha UICTOPUYECKUX AaHHbIX. B peanbHOM Mype TOMbKO yHMKanbHas cuctema
OyneT "genaTb" CTOMNBKO e AeHer, CKOSIbKO NoKa3blBaeT PeTPOCNEKTUBHOE
TECTUPOBaHUE (3TOT acnekT Mbl AeTanbHO 06cyanMM B cnegyoLwen craTtbe).

[Mcuxonornyeckme acnekTbl

OueHb BaXHO pearnbHO oueHnBaTb CBOU cobCTBEHHbLIE YMCTBEHHbIE CMocoBHOCTU U
orpaHunvyeHunda, B NnpoOTUBHOM Clly4dae Co3aaHHadA Bamu cnctema MoxeT BbI3BaTb rny60|<me
JINHHOCTHbIE pa3oYapoBaHUA. He cywectByeT npaBUIibHbIX N HEMPaBUITbHbLIX TUMOB
JINMHOCTK, NPOCTO Mbl BCE pa3HbIe. Hanpmmep, Yy Bac nosy4yunacb 4Ype3mMepHo
BonaTtunbHaga cuctema. OHa BblgaeT YyacTble 1 LLUMPOKO aMIJINTyOHbIE konebaHus
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I'IpM6bIJ'IbHOCTM, Torga kak Bel xotute COXpPaHNTb CBOW KanuTan u nocTeneHHo ero
HapalwunBaTb NMpu HA3KOM PUCKE. EctecTBeHHO, Takas cuctema Bam He nogonger.

Ecnu xe Bawe xenaHue TOproBaTb CBA3aHO C HeO6XO,D,MMOCTblO OCTpPbIX OmymeHMﬁ, TO
cogepXmmoe Halunx craTteun BpAO nn 6y,u,eT Anst Bac nonesHbiM. Cuctema HuKorga He
aacTt Toun HepBHOﬁ OPOXn (MJ'IM y,EI,OBJ'IeTBOpeHMFI), KOTOpPOE MOXHO NOJTy4nTb, NPpUHNMasA
cobCcTBEHHbIE peweHuns. 970 He BXoauT B ee 3agaun. C ,D,pyroﬁ CTOPOHbI, OHa MOXeT
nomo4b Bam 38pa6OTaTb 6onblue Aonnapos. MomMHuTE, YTO MHTEepecCHasn XN3Hb - 3TO HE
TO XK€ CaMoe, YTO XOopoLluad TOProsJi4. Cuctema npm3BaHa rnomMoratb aBToMaTu3npoBaTb
Bawmu peweHna n caenatb pe3ysibTaTbl TOProBJ1n bonee HagexHbiMK. OHa OormKHa
YMEHbLUNTb KONMM4YEeCTBO ownbok B Bawem aHanuse npun nomMoLn KomMmnbroTEPU3ALINAN
aKTyallbHbIX BbIYMCIEHNN.

Ecnn e Bbl XOTUTE TOMNbKO 3MOLIUIA, OCTaBbTE Ha BpeMsi 3TOT cnocob Toprosnu. Ecnu
Bam HpaBuTbCA NPOBOAUTL CBOM COOCTBEHHbLIM aHanu3 u BONJowaTtb CBOM MbICIN B
AEencTBuUS, Torga CUCTEMHbIN TPENOAMHT Takke He ans Bac. BmecTe ¢ Tem, ecnn Bbl yacTto
CTaHOBUTECH XXEPTBOM "aHannTU4ecKoro napanuya', Toraa cucteMa MoxeT ObiTb
HENMoxXmm "OOKTOpOM", 3aCTaBNAOLMM MOBEPUTL B CBOU UAEN U MOMOYb NPEBPATUTL UX
B pearibHble TOproBble AENCTBUS.

Oxunpaemas npubbInb

Ecnu Bbl HacToM4YmnBO NbiTaeTecb paspaboTatb cucTemy, kKotopas dyaeT perynsipHo, u3a
roga B rog, npuHocntb 1000% roaoBbiX, TO € TEM Xe ycrnexoM Bel moxeTe 3abpatbcs Ha
KpbILWY W NasiTb Ha NyHy. JTO BCe, YTO ocTaeTca Bam genate. BcnoMmHuTe cTaThio
Campbell Gorrie, koTopbI 3ameTun, 4YTo ecnu Bbl cMoxeTe noctosiHHO aenatb 20%
rogosbix B TedeHune 20 net, 1o Bawe nms BnuwwyT 3010TbiMn GyKBaMU B KHUMU NO
9KOHOMMUKE M nHBecTMLmMaM. CucteMbl MOryT 3apabaTtbiBaTb 6onbLue, 0gHaKO, OHU He
MOryT Aenatb HEBO3MOXHOr0. B OTHOLWEHMM NPUBLINBHOCTN CUCTEMbI HEOBXOANMO
UMEeTb peanuUCTUYHbIE XeNaHus.

Tekywee obcnyxnBaHme

Bce cuctembl HyxxgatoTca B onpegeneHHoM obcnyxmnBaHmn. Baw npoekT gormkeH
BKINOYaTb BO3MOXHOCTb NEpPUOaNYecKoro 0OHOBNEHUs1 cneundunyeckmx KOMNOHEHTOB
TOProBOM CUCTEMBI.

NHaoneuayanbHble TpeboBaHUs k cucteme

OTOT MOMEHT TakKXe OTHOCUTCS K MCUXOSTIOMMYECKUM KPUTEPUSIM, B TOM CMbICNE, YTO Bl
MOXeTe 3annaHMpoBaTh onpeaenieHHble cneundudeckme TpedoBaHna k cucteme. OgHu
XOTAT OrpaHNYnTb MakcumarbHbIn "drawdown” onpegeneHHbiM npoueHTom (10 unu
20%). O70 aBnsieTcsA 0ObIYHBIM ANA CUCTEM, LieSlb KOTOPbIX 3aKNio4aeTcs B COXpaHEHNN
AeHer (manage money). [pyrmx He yooBreTBOpsieT cuctema, uMmeroLwas annHHbIN pag
HenpepbIBHbIX NOTEPb, ckaxxeM 10 nnn 6onblue yobITOUHbIX TPEraoB nogpsaa. Bee
ckasaHHoe B 6onblLuen cTeneHn ABNAeTCs OTpaXkeHNneM Ncuxonornm Tpenaepa, Kotopbin
OyaeT ncnonb3oBaTb CUCTEMY, a@ He YTO-HUOYAb ewe. NMNoMHMTe, Bbl 4OMKHBI oWy aTh
cebs co cBoewn cuctemom kKoMOpPTHO. B NpoTMBHOM crniyyae, Korga HacTaHeT Nepuoa
notepsb (drawdown), Bel, BEpOATHO, NepecTaHeTe B HEe BEPUTb N OTKaXXeTecb OT
TOProBNW paHblLe, YEM CUCTEMA CMOXET BOCCTAHOBUTbL CBOK NMPUOLINBHOCTb.

[MpoaoymanTe 3aKOHYEHHbIN, AeTanbHbI NPOEKT, KOTOPbIA Bbl XOTUTE OCYLLECTBUTD.
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B cnepytowem pasgene mbl 6yaem paccmaTpmBaTh COCTaBnsoLme, KOTopble 6yayT
06begNHATLCA KOHKPETHOM MaTeMaTUKOM TOProBbIX CUCTEM.
MaTpuk AHr.

NMpumepbl Tpenaepos, ycnewHo
ncnonb3ywuwunx LUndpoesie UHAMKaATOPLI
FINWARE B cBOEM TOproene

[oGpown oxoTkl pebsTa, ntobas cuctema garowasa Npubbinb No 3TUM HAMKATOPaM
xopowa. Kaxgbin BUgUT TO, YTO eMy Hazgo.

A nnyHo BoobGLWE nepellen paboTaTtb TOMbKO MO HUM. Yero s Tonbko He npobosan,
OCTaHOBUNCA Ha HUX, a Nonb3ykch g Tonbko STLM, FTLM, SATL, RBCI, PCCI Ha
AHeBke. N MHe aToro xBaTaeT. SATL aT1o obuiee asmxeHne, STLM Tekyee
HanpasneHue, n ecnn FTLM N RBCI pa3BopaynBaeTcsl B TOM e HarnpasfeHnn 4T1o n
STLM, TO cmMeno CTaBmto B TY U UHYIO CTOPOHY, M 95 NpoueHTOB NpubLINb B KapMaHe,
a 5 NPOUEHTOB XXaaHOCTb ryOUT - KaXXeTcst Masnio 1 He 3aKpbIBalOCb, Noka B YObITOK He
ynaet. Unn co ctaBkamun y4eTHbIMKU Npobnema, unuv B3pbIB rae-1o, BOOOLLEM Kakue To
KpyTble coBbITUS X MOTYT cOUTb. OHM OYEHb XOPOLLO NOKa3biBatOT HACTPOEHME TOMMbI,
n BoobLLe nocneaHee Bpems s nepectan YntaTb HOBOCTU C HAMW. [TOTOMY 4YTO HOBOCTU
Ha OAWH OeHb, Ha oauH Yac. HoBoCTM Bcerga AOroHsT pbIHOK. Ecnn ueHe Hago Tyaa
JOWTW OHa OOMAET, N HUKaKasi HOBOCTb HE COObeT.

YBuaeTb Kyga ueHa nget Ham nomMoraroT nHgukatopsl. LleHa npbirHyna Tyaa unu crioaa,
a Ha creylLwmn AeHb BCe Kpuyar - noyemy, Aa n3 3a 4ero, a no nHgmMkatopam BuaHo
ObI10, YTO YTO LEeHe Hago OTbIrpaThCs, YTO Obl PUHYTLCA BHU3, KaK 3TO cenyac
npoucxoaut. Bce kpuyaT, Obikn nobexaatoT, HaBepxX HaBepX HaBepX, a BOT NOCMOTPUM,
roe LeHa okaxeTcs Ha crnegylwen Hegene Ha 1.1200-1.1300. A MOXeT U HUXe - LieHa
KanpusHoe CyLecTBO, U eCTb OOHO NPaBuUIo - KOrga Bce KpuyaTt HaBepX, MOXeLlb
CMeno cTaBuUTb BHU3. Bce 310 genaetca 6aHkamu, YTOObl YalHUKKU, KakK Mbl, CTaBUNU
TyAa Kyga OHW XOTAT, @ OHWM NOTOM cobupatoT HaLLmM CTOnMbI.

N ewwe ogHo npaBumno - Hago BepuTh B cebs 1 B CBOK CUCTEMY, UMETb XKENE3HYHO
AVCUUMAUHY 1 JOBEPATb MHANKaTopaM. OHM AaloT OTNNYHBbIE Pe3ynbTaThl, €Cnn
NpUAEPXKNBaTLCS BbILLENEPEYUCTIEHHOMY. Y MEHS KOe YTO XPOMaeT, No3TOMy
3apabaTtbiBaHMe NEPBOrO MUSINIMOHA YyTb-4yTb OTOABUraeTcs. Kaxabii MOXeT B3siTb
YTO-TO M3 APYrov CUCTEMbI, YTO EMY NMOHPaBUTLCA. A Byay npurnsabiBaTbCs K
BblLLENEPEYNCIIEHHBIM CUCTEMAM, MOXET YTO-TO NMOHPaBUTLCS, BO3bMY cebe Ha
BOOPYXEHME.

CuunTato NnpaBuIbHbIM, ECINM KaXXabl NOAENUTHCA CBOMM ONbITOM. Beapb kaxabln MoxeT
HalTW YTO-TO Y APYroro, YTo eMy Mo AyLlue. TonbKo He Hafo CUMbHO 3arOHATLCS U
HaBopaunBaTtb. MeHsi Bce 6onblue cBepOUT MbiCIb OAHOrO ToBapuwa: "Yem npotue,
TeM reHvansHee. Begb Bce npocToe - reHnanbHo". YeM MeHbLLE FrofnoBy JIoMaellb, TEM
nyyuwe.

A BOT BO3bMUTE, U XOTb pa3 NourpanTe Ha AeMKe He YuTasi HOBOCTEN, He YnTas Apyrnx
MPOrHO30B U canToB. TONbKO NHAMKATOPLI, PbIHOK U Bbl. M Bbl yanBUTECh camoMy cebe.
MpaBo Bbibopa 3a Bamu. C yBaXKeHMEM KO BCEM UrpatoLmm, Mropb. BopoHex.




P.S. a, pebsta, 3abbin, PCCI - 3T0 MmaTemaTnyeckoe oxuaaHue ueHbl. OH paboTaeT
XOPOLUO Ha JHEBKE, XOTS1 MOW 3HAKOMbI UCNOMb3YeT M Ha Apyrmx Yaptax. OH
nokasblBaeT Kyaa LeHa bygeTt ABuratbCcsa Ha 3TOT AeHb. W 6epuTte BO BHMMaHue Kyaa
ABWXKETCHA Heaensl, NOTOM AeHb 1 Bce ocTanbHoe. M unkn eBpo - 5 mecsues,
crneylowmmn LmKn rage-To 7 peepans. 2 mecsua HaBepx, 3 BHU3, UK Kak NOBe3eT.
MocmoTpuTe Hasag - kaxable 5 MecsiLeB pe3knin CKavyok HaBepx, a YTo byaeTt Bnepeau -
KTO ero 3HaeT, MOXeT UMKn OyaeT HauMHaTbCsA C Pe3Koro nageHus.

c\y, Nropsb.

Ecnu Bam nHTepecHo, BoT NMNOJTHOCTbLIKO mos ctpaTterua gns pabdotbl no EUR.

1. Wcnoneayto Tpu okHa - DAY, 4hour, 1hour.

2. lNpumensiem ansa aHanusa TOJIBKO FATL, RFTL,SATL n FTLM-STLM. OcTanbHble
WHOMKaTOPbl CHUTAK0 BTOPUYHBIMU U HE 3aCiyXnBaloLWMMN BHUMaHUSA. Takxke
npuMeHsem unbTp U3 ABYX adanTUBHbLIX CpegHux ¢ nepuogamu 10 n 14 ons
noboro nHTepeana B BUAe NOCTOAHHbLIX CUTHANOB K Ntobon cBeYe pasHbIX LIBETOB
ANS HarnsaHOCTMW.

3. CurHan gnsi Bxoga Ha MokKymnky:

a. Ha gHeBHOM FATL nepecekna RFTL n SATL cHuay BBepx, STLM <0 u npowna He

MeHee 4YeTBepTU NpeabiayLlero nageHus. AgantmBHble cpegHne BbICTPOUNUCHL Ha

MOKYMKY He MeHee OBYX CBeYen Hasaj,.

6. Ha 4yeTbipexyacoBom FTLM nepecekaeT O cHu3y BBepx, NnMbo obpasoBana nvk B

oTpuuaTtensHon obnacTtu, npu 3Tom ob6sA3aTenbHo Bbiwe STLM.

B. Ecnu ycnoBsus a n 6 BbINONHEHbI, BXOAUM Ha NOKyMKy 1/8 Aeno no curanam 4YacoBKMU:

STLM obpasosana nvk B oTpuuatenbHon obnactu 1 - 2 ceeun Ha3ad, aganTuBHbIe

cpeaHve aarT NepBbll CUrHar Ha nokyrnky (oH cambl BepHbi), RFTL nepecekaet

SATL cHU3y BBEpX.

[Mpn NnepBOM Xe oTkaTe BHU3, ecnn Ha 4-4yacoBske STLM elle He Bbiwna n3
oTpuuaTtensHon obnactu, gobaensem ewe 1/8 geno, ecnv oHa yxxe B NONOXUTENbHOM,
1 npowia 2/3 oT cBoero npeablayLwero nageHus, XXaem curHasn Ha 3akpbiTue no3vumm -
Nk STLM B nonoXxntensHoOM obnactn u /unu aganTuBHble CpeaHne nepecekarnTcs
BHK3. Bce.

Uto kacaeTcs curHanos KpaByyka, TO 45151 MEHS OHU HENpPUMEHUMBI. 3y4an ux c
camoro Havyana, ecnu paboTtatb N0 HUM, HYXXHO BbICTaBNATb CTOMbl B HEKOTOPbIX
cnyyasax Ha 120 - 150 pt, 9 He roToB K aTOMy. B 3aBUCMMOCTM OT BPEMEHU NPUHATUSA
peLleHun, Mou ctornbl peako npesbiwatoT 80 pt, yawe Bcero 50 - 60pt. JaHHas
cTpaterus paboTtaeT Ha EUR, KoHe4HO, Ha CHF, HEMHOro Xye no kabent, COBCEM He
paboTtaeT Ha YEN. /3 10 caenok 06bl4HO 7 NPUHOCAT NpubbINb, 418 MEeHS 3TO
npuemnemo. OTTaymBaTb (OCNabnATb/yXecTouaTb YCrOBMUS) 3Ty CTpaTEruio He
cobupatoch, AaBHO NOHSAN, YTO Bbiwe 70% He aact HUKAKAA ctpaTernsa, notomy 4to
HUKaKoOW BENBIET, aganTuBHbIE, LM(POBbLIE N NPOYME KPUBYITLKN HE MOTYT onucaTtb
CaMOoro rmaBHOro - MCUXONOrMYECKUN NOPTPET PbiHKA C €r0 OCHOBHOW ABWMXKYLLIEW CUION
B JA@HHbIN NPOMEXYTOK BPEMEHM.

Cepren.
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UHCTPpYMEeHTBbI NpodecCUOoHanbHbIX
Tpeungepos

Xomume nu bl ygenu4ums ceoto npubbiib?

Lindpposble MHONKaTOPbI TEXHUYECKOIO aHanmn3a sABfsloTCA UHCTPYMEHTaMm
npodeccrnoHanbHbIX TPeaepoB PUHAHCOBbLIX PbIHKOB. QTN MHAMKATOPLI
paboTaloT Ha MObIX PbIHKAX — BANOTHbIX, PbOYEPCHbLIX U POHAOBbIX.

Kak n niobas paspaboTka, Aarowas peanbHyo Npubbinb, 3TN MHAMKATOPLI He
pasgatTcs BceM noapsia.

MmaBHOE NPENMYLLECTBO 3TOFO UHCTPYMEHTA B TOM, YTO €LLE HEMHOTME
Tpenaepbl UCNOMb3YHOT €r0 U OH He YYTEH PbIHKOM, Kak OBblYHbIE
Krnaccuyeckme MHAMKaTopbl TexaHanunsa, KOTopble UCMOMb3YHT COTHM ThiCsAY
Tpenaepos No BCEMy MUpY.

Lincdoposbie MHankaTopbl FINWARE aBNA0TCA YHUKaNbHOW pa3paboTkon, He
UMeloLLIEN aHanoros B Mupe.

BoTt uto roBoput Mapk KOpuk, ocHoBaTenb komnaHum Jurik Research,
3aHUMalKLLEeNCcs nHaMkaTopaMmm TexaHanunaa, OTHOCUTENbHO UCMOSb30BaHNA
WHANKaATOPOB B TPEUANHTE:

“Onacalimeck UCoMb308aHUS Krnaccu4eckux UHOUKamopos. Thicsa4u HO8UHYKO8-mpeldepos
ucrnonb3yrm Ux, U UX cugHasbl 0a8HO OUCKOHMUPOBaHbI U y4meHbl pbIHKOM. Ymobbi
nony4yums rpeumywecmso, b6yobme Hog8amopoMm, U uwume UHOUKamopbl caMo20 8bICUIE20
kayecmsa...”

Mocnywaem npodeccrMoHanbLHOro Tpenaepa BantoTHOo pbiHKa
o Lndposbix Mhankatopax FINWARE:

Cawm Ha dopekce Tpu roga, B nouckax Holy Grail nepenpo6osan 6onbLuyto
Ky4y BCEBO3MOXHbIX MPOAYKTOB-"NpenckasaTenen”, ot CoOBepLUEHHO
6ecnonesHbix - InvestorsDream, EWA v 1.4. 0o "npoaBuHyTbIX" - eASCTrend,
NeuroShell Trader n gp. lNocTeneHHo, B NpoLecce UX N3y4eHus U peanbHOn
TOProBNN NOHSAM, YTO HET HAOEXHEN N NPOLLE MHCTPYMEHTOB, YeM

CKOJb3dWaa cpeaHAaAa U MOMEHTYM.

PaspaboTtumkn n3 FINWARE, BUAUMO, NPULLINK K 3TUM Xe BblBOAAM, HO
npegnaratoT 6onee Ka4eCTBEHHbIN NPoAyKT. VX undpoBbie nHankaTopbl
paboTatoT HAMHOro TouHee n bbicTpee "obbluHbIX" MA 1 MOM, a nx
NocTpoeHune B NobON N3BECTHOM NporpamMmmMe TexaHanmsa Booblue He
npeacraenseT npobnem 6narogapsa o4eHb ObICTPON U KA4EeCTBEHHON
Texnogaepxke.

Cepren.
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3a BpeMsi paboTbl Mbl NONYYUSIM MHOTO OT3bIBOB O LindpoBbix MHankaTopax
FINWARE. 910 foKa3blBaeT UX NONE3HOCTb 4SS YCNEeLHOoro TpenanHra:

3apascTBynTE!

Xouy nobnarogapuTtb Bac 3a MHAUKATOPbI, XOTb NOCNeAHee BpeMsi cTan
3apabaTtbiBaTb AeHbIM, a TO BCE nouTu cnuearn. [MpocTo Y&TKo nokasbiBaloT
ABWXEHUS pblHKa. A HeJaBHO BOOOLLIE MOHPABMUIOCH eLLé GornbLue.

MH,D,MKaTOpr NMOoKa3bIBalOT HaBepX, HOBOCTU BbIXOOAT O4EeHb CUJIbHbIE Ha
OBMXEHUE BHUI, a Napa BCE paBHO Mnowsia No TpeHAy Tyaa Kyaa rnokasbiBasin
MHONKATOPbI. Ecnu nokasbiBaeT 4To CKOPO pa3BOpOT, 3HAYUT TaK U
nponcxoaunT.

Bonbluoe cnacubo Bam 3a HUX.
C \'y Uropb r.BopoHex

[o6Gpbii AeHb, Tpenaepsl,

A, Bugmumo, ogvH n3 nepsbix knueHToB FINWARE.

Hawen s ux nbiTascb HaUTK Ha oopymMax oT3biBbl 06 EWA 3. YBnaes
CKPWUHLLOTbI, AaXe He YynTas ctaTen, s cpasy NnoHsnm, 4to pebata caenanu
OYeHb 3(PPEKTUBHBIN aHaNor MyBMHIOB, Ha KOTOPbLIX(MYBMHrax) OCHoBaHa
Mos cuctema paboThl. [locne aToro A, KOHEYHO, NpoYen cTaTbu.

To, 4YTO 3TO He KMAAnoBO A TOXe NOHSM cpasy - TOBap He MacCoBbIN U LieHa
Hebonbwas. [1Jo pazobnayeHns oHM NPOCTO He ycnenu 6l cobpaTb XOTb
CKONbKO-HMOYOb 3HAYMMYIO CyMMY.

lMocne HenNpoOOMKNUTENbHOW U O4EHb ONepaTMBHOW Nepenuckn NepBbiv nakeT
nHOukaTopoB Obin KynneH 6e3 npobnem B TeyeHnn 24 yacoB. Popmynbl 9
peanusoBan B MetaTrader'e. Bce paboTano Tak, kak obeLianocb. Yepes
Mecsl BbilUNa BTopasi Bepcusi, Kotopas ropasgo beictpee paboTtaeT
nameHeHnem TpeHga. Cenyac nonb3ytocb en. Ecrnv cMoTpeTb Ha OHEBKM
eBpo, TO cornacHo finware myBuHram, 11 anpens 6bin 0 "OkOHYaTenNbHOE
noareepXxgeHune” curHana Ha nokynky. MNpu yeHe okono 1.0750. B Te MUHyTHI,
Korga s nuuy 3Tu CTPOKK , eBpo yxe gocturno 1.1600. o cux nop Finware
cucTeMa He fjana curHana Ha pasBopoT. Tak 4YTO BreyaTneHnsa camble
xopoLuue.

MNaBsen.
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Kynun gaHHbIn nakeT nHamkaTopos y pebsart ¢ FINWARE.

Xo4yeTcs OTMETUTb YECTHOCTb AaHHOW KOMaH4bl MO CpaBHEHUIO C
MHOXECTBOM KnaakLnX KOHTODP, SKOObI npogarLwmx I'IpVI6bIJ'IbeIe cTparermm
N MHOWKaTOPbI AJ1A TeX aHalnna3a (bl/IHaHCOBbIX PbIHKOB.

PebGsaTa n3 ®nHBape cBou obellaHus gepxat, nepeBEn AeHbr 3a NPoayKT U
nony4nn ToBap 4Yepes 6 4acoBs, a TENEPb BbilLNa HOBasi BEPCUSI UX MPOAYKTa,
KOTOpYIO 5 monyymn 6ecnnaTHo, Kak NMMUEH3MOHHbIN Norb3oBaTeNb, HaaeCb
N Aanblue coTpyAHUYaTb C 3TUMKN pebsaTamu.

C yBaxeHuewm lgor Lavrov

Cnacubo 3a naket. Bce yctaHaBnvBaetcs 1 pabotaeTt npekpacHo,
PYHKUMOHANbLHO MOMHOCTBLIO COOTBETCTBYET ONUCaHMUIO B CTaTbsx B.
KpaBuyka.

A gymato, 4TO 3TO Ype3BbIYaNHO NOME3HbIM MHCTPYMEHT AN Tpengepa. OToT
nakeT MOXeT Jfledb B OCHOBY CO34aHNSA 3PEKTUBHON TOProBON CUCTEMBI.
MHankaTopbl XOPOLLO AOMNOSHAET CTaHOAPTHYIO TEXHUKY UTPbl MexXay
YPOBHSAMM MNOAOEPXKKM N CONPOTUBIIEHWS.

Oner.

OcHoBHble npeumyiectsa Lindposbix MHankaTtopos FINWARE
e OTO peakuii MHCTPYMEHT, UCMOSb3yeMbI HEBOMbLUMM YMCNIOM TPENAEPOB

e OTOT MHCTPYMEHT OCHOBaH Ha Ye€TKOM Hay4YHOW TEOpUM 1 anroputMmax
umcppoBon chunbTpauum, 30eCb HET HAYETO OT LUaMaHCTBa U “Y4epHbIX
AWNKOB”

° MHﬂMKaTOpr MMEKT JOKa3aHHOE NpenmyLlecTBo nepen CKoNb3dwmnmmn
cpegHUMU n ApyrmuMmn KnaCcCnM4eCKMMmn nHOnKaTopammu.

e VHankaTopbl MOryT ObiTb MCNOSb30BaHbI HA NOOLIX PbIHKAX, HE TOMBbKO
FOREX.NX MOXHO NCNOMb30BaTb Ha pblHKaxX hblOYEPCOB, akLUi 1 OpYrnx
PUHAHCOBbLIX UHCTPYMEHTaX

° MH,D,MKaTOpr peann3oBaHbl A5 BCeX OCHOBHbIX nnachopM TeXaHarnmaa,
X MHTErpauuna B Bally rnporpaMmmMmy He Bbl3OBET 0cobbIx 38pr,D,HeHMl71.

e B otnuuum ot GonNbLUMHCTBA TEXHOMNOMN, npegcrtaBrieHHbIX Ha PbIHKE Ha
npoaaxy, Bam 6y,u,eT OOCTYMNEeH NCXOAHbIN KOA MHONKaTOPOB U Bbl
CMOXeTe npocrneanTb BCIO JIOTUKY NX NOCTPOEHNA.
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Cnewmm npeaynpegntb Bac, 4TO MHOAMKATOPbI NpoaarTCcA B OrpaHU4eHHOM
Kormm4yecTBe NOCKOJ1bKY, KakK U nobas pearnbHO pa60Ta+ou.|,a$| TEXHONOIMM4A npu
MacCOBOM ee UCnosibaoBaHNn 6y,u,eT HUBenmMpoBaHa pbIHKOM.

MpodeccnoHanbHbIM KOMNNEKT n3 8 nHankatopos ctout 5000py6.

B nakeT BxogaT BEPCUMM MHOMKATOPOB AN BCEX CaMbiX PacnpOCTPaHEHHbIX
cucteM TexaHanmsa: MetaTrader, MetaStock, Omega TradeStation, Visual
Trading, Rumus ForexClub.

B nanbHenwem ueHa 6y,u,eT Hen3beXXHO NoBbILLEeHa B COOTBETCTBUN C
LEHHOCTbIO NPOAYKTAa.

lMpumeyvaHue: uHOukamopsbl Mapka FKOpuka cmosim $650 3a komnnekm unu
$250 3a Kkaxdbili uHOukamop. B Hekomopom cmbicrie Mapk FOpuk Hauw
KOHKYypeHm — e20 UHOUKamopbl OCHO8aHbI Ha rnoxoxem rpuHyune. 5000py6
amo npumepHo $180.

YUTto6bl 3aka3atb Lindposbie MHankatopsl FINWARE Bam HyXHO caenaTb
cnegywoulee:

1. 3antn Ha cTpaHudy http://www.finware.ru/order.html

2. BbibpaTb nakeT B cocTaBe KOTOPOro Bbl xenaeTte npunobpecTtu
nHavkaTopbl. B 3aBrcmocTu oT BbiGopa LeHa 6yaet 2,3,4 unm 5Tbic.py6.

3. Bbl6paTb cnocob onnaTtbl U HaXaTb Ha COOTBETCTBYIOLUYH CCbIJIKY

4. [Nocne 3arpy3ku cTpaHubl 3anosiHUTbL PopMy cBoMMK JaHHbIMU 0 PO n
e-mann, n otnpasuTb opmy.B okHe Gpoy3sepa 1 Bam Ha e-mann byaet
BbIBE4EHO NMUCbMO C KBUTAHLMEN UNN PEKBM3MTaMM Ang onnatbl. Mbl
npyHMMaem onnaTty nobbiM ygobHbiM Bam cnocobom HaumHaa ot Webmony
N 3aKaH4YMBas KpeauMTHbIMU KapTamu n onnaton yepe3 CoepbaHk.

5. lNocne onnaTtbl BbIWNUTE HaM NOATBEPXOeHWe B BUAE KBUTAHLUU NN
yBEe4OMIEHUS N B TEYEHUN CyTOK NPOAYKT ByAeT BbiCNaH BaM Ha e-Mann
yKasaHHbI B hopMme.

Ecnun Bbl BCcepbes pelunnv 3aHMMaTbCs TPENQUHIOM N CO34aHNEM TOProBbIX
cTpatermn gns paboTbl HAa PUHAHCOBLIX PbiHKaX — 3akaxute Lindposble
NHgukaTtopbl FINWARE cenvac!

3aka3aTtb Undposble UHankaTopbl FINWARE:

http://mwww.finware.ru/order.html
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BmecTe ¢ nHgukatopamu Bbl NonyyuTe:
e PekomeHOaLuu No Ux OCBOEHMUIO.
e TexHn4YecKyr noaaepxKy no e-mann.

e [lporpammy onst HacCTpoKrku napameTpoB nHamkatopos — (LN (TeHepaTop
Lindoposbix MHankaTtopos) Takke aTa nporpaMmma MoXeT bbITb
ncrnonb3oBaHa ass CUHTe3a BaMu ApYrx UHOMKATOPOB MO NPUHLKMNY
umdpoBon unbTpaLun.

° I'Iporpammy CI'IeKTpaJ'IbeIﬁ AHanmsaTop Ona ncecnegoBaHna AUNCKPETHbIX
nocrnegoBaTenbHOCTEN Ha CI'IeKTpaJ'IbeIﬁ COCTaB.

e DLL-Bepcuio HANKATOPOB

e Bbl nonyunte Bepcumn MHANKaTOPOB 451 BCEX CaMbIX PpacnpoOCTPaHEHHbIX
nnatgopm — MetaTrader, MetaStock, Omega TradeStation, Visual
Trading, Rumus ForexClub.

FAPAHTUPYHO, ecnu Bl 6yaete HeaoBonbHb! Lindposbimm
NnaonkaTtopamm FINWARE, BepHyTb Bam onnaty B NOMHOM O06beme.

3akasaB npodreccroHanbHbIi nakeT nHankatopoB FINWARE Bbl Takke
nonyunte B MOAAPOK 3 6ecnnatHbix nHavkatopa ot [)koHa Jiinepca
(LMS, CG n SQUELCH) BmecTe co cTaTbsiMu Ha pyCCKOM A3blke 06 MX
ncnonb3oBaHMn. 3TN cTaTb CBOOOAHO JOCTYMHbI HA AHITIMNCKOM A3bIKE U
Hamu Gblna NPocTo npogenaHa paboTa No UX NEpPEBOAY U aganTauum
WHOMKaTOpPOB.

Bbl cmoxeTe ybeanTbCa 4TO Hawm MHAMKaTOpPbl paboTaroT ny4ile
WHOMKaTOPOB Junepca, BNpoYeM N C HAMU MOXHO 9KCNEPUMEHTUPOBATb, T.K.
OHW BCE e nosny4wle 06bl4HbIX MHONKATOPOB, BCTPOEHHbLIX BO BCE TOProBble
nnaTtgopmsbl.

3akaxute Lndposbie MHankaTtopbl FINWARE He3ameanuTensHO, YToObI
nosly4yMTb NPEMMYLLECTBO Nepen Apyrumn Tpengepamm!

3akasaTtb Llncdposbie UHaukaTopbl FINWARE:

http://www.finware.ru/order.html

C yBaxeHuem,

Libinnakos Omutpun AnekcaHaposuy,
Finware Technologies Ltd.

dakc +1 (847) 5895240
info@finware.ru
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