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0630p BO3MOXKHOCTEN

NeuroShell Trader - 3To cemelicTBO NPOAYKTOB, pa3paboTaHHOE cneLunanbHO ANA TPENAEPOB U
NpM3BaHHOE MOMOYb UM B MPUHATUMN PELLEHUI NPU TOPros/e. B Hem peannsoBaHbl TEXHONOTUN
MCKYCCTBEHHOTO MHTE//IEKTA, NO3BO/IAIOLLIME MPOrHO3MPOBaTb GUHAHCOBbIE BPEMEHHbIE PAAbl, CTPOUTb
M ONTUMMU3UPOBATbL Toprosble cTpaTernun. NeuroShell Trader M3HayanbHO paspabaTbiBancs Kak
MHCTPYMEHT /19 HEMPOCETEBOro aHa/In3a bUPKEBbIX AAaHHbIX, MO3TOMY NMOCTPOEHME B HEM MPOTrHO30B U
TOProBbIX CTPATETMIA C NOMOLLbIO HEMPOHHbBIX CETEN U TeHETUYECKUX aITOPUTMOB NPOCTO M NMOHATHO
Aaxe Ans nonb3oBaTens, He ABastowerocs npodeccMoHanom B 3Toi obnactn. Kpome Toro, byayum
cneunanmnsnpoBaHHbIM UHCTPYMeHTOM Ans Tpenaepos, NeuroShell Trader umeeT apyKecTBeHHbI 1
rpapuyeckuin nHTepdeic, boratble BO3MOXKHOCTU A1 MMMOPTA AAaHHbIX U MOLLHYO 6MBANOTEKRY

NHAMKaTOPOB.
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JaHHble U UHAUKaTOpPbI

NeuroShell Trader no3sonsaeT oTobpaxkatb bUpKeBble AaHHbIE HA Paboumx NUCTax B BUAE rpaduKos,
Anarpamm, ANOHCKMUX CBeYEen, NO3BONAET UCNO/b30BaTb 6onee 800 BCTPEHHbIX MHAUKATOPOB U
co3gaBaTb CBOM MHAMKaTOpPbI. MoapobHee 06 MHAMKATOpPaX cM. raBy MHAMKATOPSI.



MporHo3bl U TOproBble cTpaTernu

B NeuroShell Trader nHTerpMpoBaHbl MOLLHbIE aHANUTUYECKNE aITOPUTMbI, OCHOBAHHbIE HA HENPOHHbIX
CeTAX U reHEeTUYECKUX aNropuTMax, No3BONAIOLLIME CTPOUTb NPOrHO3bl M TOProBble cTpaTeruu. MNogpobHo
06 nporHosax u Toprosbix cTpaterusax B NeuroShell Trader cm. rnasbl NporHossl 1 TOproeble CTpaTernu.

OnoseweHun

NeuroShell Trader moxeT onoBewaTtb Bac 0 BOSHMKHOBEHMM ONpeAeneHHbIX ycnoBuii. Hanpumep,
MOXHO HaCTPOWUTb ero noAasaTb 3BYKOBOM CUTHaA U/MAN BbIBOAUTb Ha 3KPaH OKHO C ONOBELLEHUEM,
Koraa ToproBas cTpaTtervs BblgaeT npeanncaHme oTKPbIBaTb AW 3aKpbiBaTb NO3ULMU. Bbl moxKeTe
€034aTb HECKO/IbKO MMEHOBaHHbIX OMOBELLEHWNI, pearMpyowmux Ha pasHble cobbITUS.

MopTtdenb MHCTPYMEHTOB

B NeuroShell Trader Bbl morKeTe ogHOBPEMEHHO paboTaTb C HECKO/IbKUMU PUHAHCOBbLIMMU
WMHCTpYMeHTamu. 1na atoro npocTto AobaBbTe HEOHXOAMMbIE MHCTPYMEHTbI Ha Baw pabounit aucT.
HelpoHHan ceTb AN MHAMKATOP, NOCTPOEHHbIE AN OAHOMO GUHAHCOBOMO MHCTPYMEHTA,
ABTOMATUYECKM NMPUMEHSIIOTCA KO BCEM MHCTPYMEHTAM, KOTopble Bbl yKaxeTe. Ecnuv Bol noxenaere,
b6yaet obpaboTtaH Becb noptdenb 6e3 Kakux-TMb0o A0NONHUTENbHbIX YCUAnii ¢ Bawei ctopoHsbl! Mocne
TOro, Kak Bbl npumeHnnmM ceoun cetu, Bbl MoXKeTe yBUAETb Pe3y/abTaTbl A5 KaXKA,0M0 MHCTPYMEHTA
Bawero noptdena. NeuroShell Trader no3sonaeT nonb3oBaTeNt0 NOAYHUTb BAXKHYHO CTAaTUCTUKY U
NpoYyto MHPOPMaLIMIO, KaCAOLLLYHOCA NPUMEHEHMA TOProBbIX CTPATEMMIN U HEMPOHHbIX CeTEN K Bawwmm
AaHHbIM. HaxkaB Ha KHonKy Prediction Analysis B8 MacTtepe MporHo3os, Bbl nonyunte nogpobHbI OTYET,
cofepKalmin, HanpumMep, cpegHerog0BoM NPOLEHT NPUObLIAN AN TPEHUPOBOYHOTO U
3K3aMeHaLUMOoHHOro Habopos, AaTbl Havana/KoHLA TPEHMPOBOYHOrO M 3K3aMeHaLMOHHOro Habopos,
CcpeaHuUin roao0BOM NPOLLEHT NPUOBLIAKN ANA KaXKA0ro MHCTPYMEHTA MU MHOTME ApYrve napameTpbl.

OKCNOPT AaHHbIX

B NeuroShell Trader Bbl Mo»KeTe 3KCNOPTUPOBATL BPEMEHHbIE Psfibl B TEKCTOBbIE dhalinibl unu B bydep
obmeHa AN nocsieayloWwero UCNoAb30BaHUA B APYrMX Nporpammax.

MporpammHble MHTEepECDI

B NeuroShell Trader peanunsosaHbl cneayolimMe NporpammHbie MHTepdecbl AnA 3aMmoaeincTuma ¢
BHewHum M10.

Data Pump API

[Ona paboTbl c BHEWHUMU UCTOYHMKaMK aaHHbIX B NeuroShell Trader ncnonwssyetca Data Pump Server,
WMHTErpPUPOBAHHbIN HENOCPEACTBEHHO B cUCTEMY. B3anmogelicTBMe C HUM U3 CTOPOHHMX NPOrpamm
BO3MOXHO C MOMOLLLbIO NporpammHoro nHtepdeirica Data Pump APL. Mcnonb3ya 3ToT nHTEpd eic,
MOXHO peasn3oBaTb 3aKa4YKy AaHHbIX real-time UaM MCTopmnYecKmx AaHHbIX B GopmaTax, He
noaaepxmsaembix NeuroShell Trader.



Data Exchange API

[ns ucnonb3oBaHua gaHHbIx M opaepos M3 NeuroShell Trader B gpyrux cuctemax ncnonbayercsa
nporpammHbliin HTepdeic Data Exchange API. YTobbl ucnonb3oBaTh ero B Bawinx nporpammax ana
B3anmopaeiicteuna ¢ NeuroShell Trader, Heobxoanmo ycTaHOBUTb Ha KomnbioTepe Data Exchange API
Add-On, KoTopbiii Bbl moxeTe npruobpectn otaensHo oT NeuroShell Trader.

Aktusauyma NeuroShell Trader uepes UHTepHeT

Mpu npnobpeteHnun nuueHsnoHHom konuu NeuroShell Trader Bbl nonyyaete MHAMBMAYAIbHbIN
CEePUMHBIM HOMep 1 naponb. Mocne BbiNnoNHeHUs nNpoueaypbl yctaHoBkM NeuroShell Trader ans Toro,
4YTOObI OH Hayan paboTaTb Ha Bawem KomnbloTepe, HEOHXOAMMO BbIATU B IHTEPHET, 33T B NMYHKT
MeHI0 AKTMBaLMS, BBECTU B COOTBETCTBYIOLLME NONA CEPUIMHBIN HOMEP U NAPO/b U HaXKaTb KHOMKY
Autorization. Bbl mokeTe ncnonbsoBatb Bawy konuto NeuroShell Trader TonbKo Ha 0gHOM KoMMNbloTepe
B [aHHbI MOMEHT BpemeHU. Ecin Bbl 3axoTute pabotaTb ¢ NeuroShell Trader Ha apyrom KomnbloTepe -
OeaKTUBUPYITe ero (aHanorMyHbiM 0bpa3om) Ha O4HOM U aKTUBUPYITE Ha APYrOoM KOMIbloTepe
(nepeycraHasnuBaTb NeuroShell Trader He TpebyeTca)! Takaa onepauus He 3aliMeT MHOTO BPEMeHU, HO
nossoauT Bam ncnonssosatb NeuroShell Trader goma, Ha paboTe u TA.

JOoKymeHTauusa

NeuroShell Trader noctaBnaeTca ¢ pa3BepHyTbiM Gpaiiiom cNpaBKK (K COXKaneHMIo, MOKa TONbKO Ha
aHT/IMIACKOM A3bIKE), KOTOPbIN NPU KeNaHMM MOXKHO pacnedyaTtaTb. Kpome Toro, nporpamma cHabxeHa
WMHTEPaKTMBHbIM MHCTPYKTOPOM, NpK paboTe KOTOPOro KaxKAapli 3KpaH CONPOBOXKAAETCA KOHTEKCTHO-
33aBMCMMOM NOACKA3KON. B KOMNAEKT BXOAAT HECKO/IbKO NMPOEKTOB C NPUMEPaMU, KOTopble
WUNIOCTPUPYIOT Pa3/iNYHble BO3MOXHOCTM NPOrpPamMmMmMbl U KOHLLENLMW TOProBan. Bnpoyem, HECMOTPSA Ha
Hanuumne pannos cnpasku, MHCTpyKTOpa 1 NpumepoBs, Hambonee BbICTPbIM 1 3PdEKTUBHbBIM cocobom
0by4YeHUA NosIb30BaHMIO MAKETOM ABASETCA NPOCMOTP BUAEOPPArMeHTOB. B KOMMNAEKT NOCTaBKMU BXOAAT
BUAeodansbl (K COXKaNeHMo, KaKk 1 BCA AOKYMEHTaLMA K NPOorpamme, NoKa OHW CyLLECTBYIOT TO/IbKO Ha
aHT/IMIACKOM A3bIKE, HO Mbl MNAaHMPYEM UX NEPEBOA, HAa PYCCKUIM A3bIK), HAarNA4HO AEMOHCTPUpYoLWmue
paboTy c nporpammoit. MpocTo NPOCMOTPUTE KOPOTKUI BUAEOdPArMeHT, U Bbl CMOXKeTe Nerko 0CBOUTL
OAMH U3 WaroB, HeobXoAMMbIX MPU MCMONb30BaHMM NporpaMmsl. MNonb3oBaTeNn NakeTa, KOTopble
npuobpenun ero paHee n He NOAYYNAN BUAEODPArMEHTOB, MOTYT NOJYYUTb UX BecnaaTHO, 06paTMBLLMCH
B KomnaHuto HenpollpoekT.

IIpoaykrel cemericTBa NeuroShell Trader

CemelictBo npoayktoB NeuroShell Trader BkntouaeT B cebs cneaytouime nporpaMmmHbie NPOAYKTbI:
NeuroShell Trader
NeuroShell Trader Professional

NeuroShell DayTrader Professional



Pasnnune mexay HUMM 3aK/I0YAETCA B Pa3HOM aKTMBUPOBAHHOW QYHKLMOHANIbHOCTU. ITO caenaHo ans
TOro, Ytobbl NONb30BaTENb MOT 60oNee rMBKo BbIBUPATb, YTO EMY HYXKHO, U He naaTun bbl 3a
BO3MOKHOCTMU, B KOTOPbIX OH He Hy:kaaeTcsA. Tak, Bbl MoxKeTe npnobpectn camyto NpocTyto
Komnnektaumio - NeuroShell Trader, a 3aTem npu HeobxoanumocTn npunobpectn NeuroShell Trader
Professional nnn NeuroShell DayTrader Professional.

Moapo6bHO 0 GYHKLUMOHANBHOCTWU, aKTUBMPOBAHHOW B KOHKPETHbIX NPOAYKTaX, CMOTPUTE B MYHKTaX,
NOCBALLEHHbIX NpoAyKTam 1 CpaBHUTENbHON Tabanue

NeuroShell Trader

NeuroShell Trader - camblin npocToi NPOrpaMmmHbIi NPOAYKT cemencTsa. Ho 3To coBepLUIEHHO He 3HaYuT,
YTO OH ropasgo xyxe Apyrux. OH coAepRUT PYHKLMOHANbHOCTb, KOTOPasA MOXKET OKa3aTbCA BMOJHE
[,0CTAaTOYHOM ANA MHOTUX TpeiaepoB. Ho B To e Bpemsa He MMeeT HEKOTOPbIX BO3MOXKHOCTEN, KOoTopble
NMOKaXYTCA KPUTUYECKMMU APYrUm Tperaepam. Tak, OH He NO3BOAET TOProBaTb BHYTPU AHA. B oTanune
oT NeuroShell Trader Professional B Hem HET BO3MOKHOCTN UCNO/1b30BaTb BECb CNEKTP LeNeBbIX
GYHKUMN, MAaKCUMU3UPYIOLLMX MPUBBITb U MUHMMU3UPYHIOLLMX OLLMBKY NPU MPOrHO3ax, OTCyTCTBYET
BO3MOKHOCTb FreHETUYECKO ONTUMM3ALLUKN PA3/IMYHBIX MAaPaMEeTPOB, OTCYTCTBYIOT MHANKATOPbI,
MCMO/b3YIOLLME aHa/1M3 FNaBHbIX KOMMOHEHT, BEWBET-aHaIN3 U CMEKTPa/IbHbIMA aHanus
(npeobpasosaHue Pypbe).

NeuroShell Trader Professional

NeuroShell Trader Professional obnagaet pacliMpeHHbIMU BO3MOXKHOCTAMM NO CPABHEHUIO C 6a30BOM
KomnnekTauuei NeuroShell Trader. NMonb3oBaTenb MMeEET BO3MOXKHOCTb MCMO/1b30BaTb reHETUYECKUE
aNropuUTMBbIl 414 ONTMMU3aLMM NapameTpPoB UHAMKATOPOB, BXOA0B HeMpoCeTel, UCMONb3yeMbIX A1A
NPOrHo3MpPOBaHUSA, AN MOUCKA ONTMMabHbIX TOProBbIX CTpaTernii U T.4,. ECTb BO3MOXKHOCTb NOy4YaThb
3BYKOBble M/UAK BCN/bIBalOLLME NpeaynpeaeHna Ha OCHOBaHUN 11060 KOMBMHALMKM MHANKATOPOB,
NPOrHO30B M/MAN TOProBbIX CTPATErnii, MCNONb30BaTh BECh CMEKTP Le/IeBbIX GYHKLNIA,
MaKCMMU3UPYIOLLLMX NPUBLIIb U MUHUMU3NPYIOLMX OLIMBKY NpU NporHo3ax. MoXHO UCNoNb30BaThb
WMHAOMKATOPbI, UCMNOJIb3YIOLLME aHAaNM3 [NTaBHbIX KOMMOHEHT, BEMBAET-aHaIN3 U CMEKTPasbHbIMA aHaIn3
(npeobpasosaHune Oypbe). TaKKe MOXKHO UCMO/Ib30BaTb HEMPOHHbIE ceTH, nosydeHHble B NeuroShell 2,
NeuroShell Predictor n NeuroShell Classifier.

NeuroShell DayTrader Professional

NeuroShell DayTrader aBnnerca cambim coBeplieHHbIM n3 cemeiictea NeuroShell Trader. OH BKAtouaeT B
cebs BCO GYHKLMOHANbHOCTb, peasniM30BaHHYH0 B APpYrMX NPOAYKTAaX CEMENCTBA, U, KPOMe Toro,
No3BOJIAET TOProBaTb BHYTPU AHSA, NONYyYasas KOTUPOBKM OT MCTOYHMKOB AaHHbIX B pexume real-time u
aHanusupys ux ¢ paspewieHnem Ao 1 munytbel. C nomoulbto NeuroShell DayTrader Professional
Tpengepbl, paboTaloLime BHYTPU AHA, MOTYT CTPOUTb CUCTEMDbI, BblAAOLLME CUFHANDBI MOKYMNKN U
npoaakun Ha ocHose 1, 2, 5, 10, 15, 20, 30 1 60-MUHYTHbIX oTcueToB (bars). OHM moryT HabaoaaThb B
peanbHOM BpeMeHU U3MeHeHUe 3HauyeHum high, low 1 close ana nocnegHero otcuera, noka
dopmMmupoBaHUe 3TOro otTcyeTa He byaet okoHyeHo. NeuroShell DayTrader otobparkaer
HecdOpPMMPOBAHHbI OTCYET KPAaCHbIM B MPOLLECCe HAaKOoMeHUA MHPOPMALLMKN O HOBbIX cAeNKax. Taknum
6



obpasom, Bbl MoxKeTe ucnonb3osatb NeuroShell DayTrader, Hanpumep, ANA BHYTPUAHEBHOM TOProBAU
Ha FOREX.

Mo onbiTy KomnaHun Ward Systems Group, 6onee cnokHble moaenu, Heobxogumble ana paboTbl ¢
NO3ULMAMKN MEXAY AHAMMU, He ABAAIOTCA HEOBXOANMMbIMU AN TOPrOBAN BHYTPU AHA. 34eCb YacTo
xopouwo paboTatoT npocTble moaenn. bonee Toro, NockonbKy Bbl UmeeTe geno ¢ 6bonee
KPaTKOCPOYHbIMM OTCHETAMM, Bam HET He0HX0AMMOCTM NO/Ib30BATbC MHOFO/IETHEN UCTOPUEN ansa
NOCTPOEHUA HEMPOHHbIX CETEN M MPOBEPKM TOPrOBbIX CTPATErMIM HA UCTOPUYECKUX AAHHBIX. TaKnMm
06pasom, Bbl u3beraete TPEHMPOBKM CETENM Ha AaHHbIX, MOAYYEHHbIX AAaBHbIM-4ABHO B APYIrMX
PbIHOYHbIX YCNOBUAX. 3arpy3nB MUHYTHbIE OTCYETHI 3@ ABa AHA, Bbl NOJly4UTE KONIMYECTBO AAHHbIX,
NPUMEPHO 3KBMBANIEHTHOE TPEeM rogam exkegHeBHbIX (CyTOYHbIX) 0TcyeToB. TPEHMPOBKA CETE NNLLb Ha
HECKO/IbKUX NOCNeAHNX OHAX CTAHOBUTCA HE TO/IbKO BO3MOXHA, HO U KenaTtenbHa. Bnpouem,
HEKOTOpbIe MOTYT U HE COrNacKTbCA C NociegHUM yTeepKaeHneM. (B KoHue koHuos, NeuroShell Trader
MMEHHO A5 3TOr0 M CO34aH - A5 NOCTPOEHUA MoAenei TaKUMU, KaKUMK UX XOTUTe BUAETb Bbl, a He
TaKMMM, KAKUMU UX COBETYET CAeNaTb KTO-TO Apyroi.) HekoTopble UrpoKu cumutatoT, Yyto 6onee A/MHHbIE
nepuoabl MOryT OKa3aTbCA NpeanoYTUTeIbHEee 414 y4eTa TPeHL,0B. Bnpoyem, n B 3Tom cnydae Bam He
noHapobuTca obpaLaTbca 3a AaHHbIMU B UCTOpUO KameHHoro Beka. Hanpumep, ecam Bbl Bosbmete 30-
MMUHYTHbIe oTcyeTbl 32 90 ToprosbIX AHen, Bbl nonyunte npumepHo 1170 oTCYETOB, YTO NPUMEPHO
SKBMBANIEHTHO MO KOAMYECTBY AaHHbIX 4.5 rogam cyTo4yHbix oTcHeToB. OCHOBHAA peKoMeHAaLmna Ha 3TOT
CYEeT TaKoBa: ec/in Bbl Ucnonb3yeTe mesnkue (4acTble) OTcUeTbI, TO A1 obecneyeHns onTUMabHOro
6bICTPOAENCTBUA OrpaHMYMBaiTe Ballm NpoeKkTbl HECKONbKMMM aKUMAMU U HECKOSIbKUMU HeZenamm
BHYTPUAHEBHbIX AaHHbIX. M3/1MLWHE WNPOKME BpeMeHHbIe PpaMKM Npu paboTe ¢ MeNKMMKU OTCHETaMM
CKOopee BCEero npmMeeayT K AAUTeNIbHOM 3arpy3Ke AaHHbIX U CHU3AT ObICTPOAENCTBME NPOrPaMMbl.

CpaBHuTeNbHaA Tabaunua

NeuroShell NeuroShell NeuroShell
®YHKLNOHANBbHOCTb

Trader™  Trader™ Pro DayTrader™
Bonee 700 TeXHUYECKUX MHANKATOPOB ecTb ecTb ecTb
Ipaduueckunii nHtepdeiic, NPUBbIYHLIN ANA Tperaepa ecTb ecTb ecTb
BbiCTpble, TOYHbIE HEMPOCETEBbLIE NPOrHO3bI ecTb ecTb ecTb

Bbibop ueneBoit PyHKLUUM oA HEMPOCETEBON MOAENN,
BK/IFOYAA HECKO/IbKO OCHOBHBbIX TUMOB GYHKLMM ecTb ecTb ecTb
MWHMMU3ALMKN OLLMBKM M MAaKCUMMU3aLUKM Npubbian

MHOKecCTBO LiefieBbIX QYHKLMIA, MAaKCUMU3UPYHOLLLUX
NpUbbLIb U MUHUMU3UPYIOLLMX OLWINBKY: 19 LleneBbix

. . . HeT ecTb ecTb
bYHKLUMIA ANA TPEHNMPOBKU HEMPOHHbIX ceTel U 14 ueneBbIx
GYHKLMIA ANA oNTMMM3aL,MM TOProBbIX CTPaTerni
ToproBble cTpatermm (npasuna) ecTb ecTb ecTb



MpoBepKa cucTeMbl Ha UCTOPUUYECKUX AaHHBIX (backtesting)
CurHasbl KynuTb/npoaaTtb

BecnnaTHble UCTOpPUYECKME AaHHbIE

ABTOMaTUYECKU 3arpy3unK AaHHbIX B popmate Dial/Data
B3aumogeictaue c TradeStation 2000i, 4.0 n SuperCharts

YteHue pannos TradeStation 2000i, 4.0 n SuperCharts, a
TakKe darnos B popmatax MetaStock, AlQ, CSI 1 TeKCTOBbIX
$alinoB ¢ AaHHbIMMU

dKcnopT AaHHbIX U3 NeuroShell Trader B BUae TekctoBoro
danna Ana McnoNb3oBaHUA B APYTUX NPOrpaMmax

PaH)KVIpOBaHVIe UHOWNKATOPOB MO BAXXHOCTU

Co3gaHue cBOMX COBCTBEHHbIX MHANKATOPOB, KOTOPbIE MOTYT
NMPUMEHSATHCA K HECKONbKUM BMUAAM LIeHHbIX Bymar unm
WHCTPYMEHTOB

CoxpaHeHune CBOMX MHAMKATOPOB ANA Nepenayn Apyrum
Nno/ib30BaTeNAM WU B APYrMe NPoeKTbl

NHAMKaTOPbI, UCMOAb3YIOLWME aHaNN3 [aBHbIX KOMMOHEHT,
BEMB/IET-aHaM3 U CNEKTPanbHbIN aHanu3 (npeobpasoBaHue
dypbe)

leHeTHYecKan oNTUMMU3aUMA Habopa M NapaMeTPOB TOProBbIX
npasun (He3aBUCMMO OT TOFO, UCMO/Ib3YIOT /X 3TU NPaBUANa
HelipoceTeBble NpeAcKa3aHus)

FeHeTMYecKMii Noadop ONTUMAbHbIX BXOAOB HEMPOCETHU

FeHeTMYecKan oNTUMM3aLUMS MAPAaMETPOB MHANKATOPOB,
UCMO/Ib3yEeMbIX B KaUecTBe BXOA,0B A1 TPEHUPOBKU
HelpoceTu

FeHeTMYecKan oNTUMM3ALMA MHAMKATOPOB LiEH OCTaHOBKM
(stop price) n npeaenbHbIx UeH (limit price)

3BYKOBbIE U/1AK BCM/bIBalOLLME NPpeaynpexaeHna Ha
OCHOBaHWK Nt060 KOMBUHALUU MHOMKATOPOB, NPOrHO308B
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W/WUnn TOProBbIx cTpaTeruit

BbI30Bbl CO34aBaeMbix Noib3oBaTenem GyHKUMn/npoLeayp
U3 AMHaMUYECKUX 6ubnunotek (DLL), BKAKoYas BbI30BbI CETEN
NeuroShell 2, NeuroShell Predictor u NeuroShell Classifier
Bo3moXKHOCTb paboTaTb BHYTPU AHA

BHYTpUAHEBHbIE UHAWKATOPDI

Bo3mOXKHOCTb NoAy4aTh AaHHble realtime

UHauKaTopsl

HeT

HeT

HeT

HeT

eCTb

HeT

HeT

HeT

eCTb

eCTb

eCTb

eCTb

B NeuroShell Trader umeetcs obwimMpHans bubnnorteka, Brkaoyarowasn 6onee 800 pasHOOOpa3HbIX

UHOWKATOPOB, OTHECEHHbIX K 40 KaTeropmam. Mommnmo CTaHAOAPTHbLIX MHAWKATOPOB, TAaKUX KaK

cKonb3AWwMe cpeaHue(moving averages), Hopma nsmeHeHusA(rate-of-change) nnm ctoxactmueckue
NMHMK (stochastics), Bbl MOXKeTe No/b30BaTbCs MHAMKATOPaMM, KOTOPbIE Pacno3HaloT rpaduyeckune

durypbl TeXHMYECKOTo aHaNn3a, Takue, Kak head and shoulders (ronosa un nneun), bearish flag

(menexkuin dnar), Japanese candlestick hammer (M0ON0OTOK B ANOHCKMX CBEYKAX) U MHOTMe Apyrue.

MpuBeaem CNMCOK KaTeropmii MHAMKATOPOB:



Indicator Wizard

Select an indicator category

(A Indicatars]
[rata Exchange 4P
Awerages
Advanced Simple Moving Averages
Advanced Exponential Moving Averages
Advanced Kaufman Adaptive Moving Average
Advanced Linearly *eighted Moving Average
Advanced Yolume ‘Weighted Moving Average:
Change
Advanced Change
Time Series
Price bomenturn |ndicators
Price tomenturn [ndicators: Smoothed
Volume
Yolume: Smoothed
Basic
Price Basic
Advanced Price Basic
Day & Date Flags
Avithmetic
Regression
Statistical
" Trigonometric:
e Chart Pattern |dentification
B.,»ﬁ?‘ Candlestick Bulish Reversal
¥ Candlestick Eearish Reversal
Candlestick Bulish Continuation
Candlestick Bearish Cantinuation
Candlestick Line
Option Put / Call
Markat Advance / Decline
Market Mew Highs / Mew Lows
Markat Vaolume &dvance / Decling
Markat Short Sales
E conamic
Selective Calculation
Meural Dutputs
Esternal Program & Library Calls
Principal Components Analysis [PCA)
Fast Fourier Tranzform [FFT)
whavelet

Movegpl Movegownl Reset |

Help | Qplions...l < Back I Mext > I LCancel |
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Y Bac ecTb CBOM COBCTBEHHbIN CEKPETHbIN MHANKaTop? MpekpacHo! NeuroShell Trader gaet
BO3MOKHOCTb P€a/IN30BaTh €ro NyTemM KOMOUHALMM roTOBbIX GYHKLUMIA U3 BHYLIMUTE/NbHOTO CMUCKa, B
KOTopbIi BXoAaT ycnosusa EC/TIU-TO, apudpmeTmyeckmne onepatopbl, TPUroHOMETPUYECKNE GYHKLMN U
MHoroe gpyroe (Mpu 3ToM M3y4yeHMA KaKoro-nmbo A3blka NporpaMmMmnpoBaHna He Tpebyetcs). Mactep
WHAMKATOPOB NOMOXKET Bam NMocTpouUTb MHAUKATOPLI, KOTOPbIE MOTYT OKa3aTbCs NOJIE3HbIMU NPU
CO34aHWM NPaBUA AN1A TOProBbIX CTPATErNI UM CbIrPatoT BaXKHYIO POAb NPW NoJTyYeHUN NPOrHO30B,
Koraa Bbl nepeligeTe K ncnonb3oBaHMio MacTtepa NporHo3os.

Macrtep UHauKaTopos

MacTep MHAMKaTopoB NpoBeaeT Bac war 3a warom Yyepes Becb NpoLecc co3aaHusa MHAMKaTopa. Ans
NOCTPOEHUA MHANKATOPOB A0CTaTOYHO HECKOJIbKUX LLLENYKOB MbIlbIo. MacTep MOXKeT bbITb
MCMO/Ib30BaH Kak A1A CO34aHNA OAHOTO M3 CTaHAAPTHbIX MHAMKATOPOB, TaK U 1A CO34aHUA HOBbIX
WHOMKAaTOPOB Ha OCHOBE BMBANOTEYHbIX, MPUYEM UMEETCA BO3MOMKHOCTb HEOTPAaHUYEHHOTO B/IOXKEHMSA
(T.e. *HAMKATOpP OT MHAMKATOpPA OT MHAMKATOpa M T.4.). MacTep NO3BOISET yCTaHaB/IMBaTb NapamMeTpbl
ONA KaXKaoro nHankaTopa. BpemeHHble psaabl He 06A3aHbI NpeacTaBiAaTb COH60M LeHbl 3aKpbiTuA (close)
AnA Bbl6paHHbIX GUHAHCOBbLIX MHCTPYMEHTOB, 3TO MOTYT HbITb /It0Bble BpeMeHHble paabl U3 KaTanora C
AaHHbIMW. Bonee Toro, Bbl MOXKeTe MCMO/b30BaTb pasHble BpeMeHHble pAabl B KAYeCTBe NapamMeTpoB B
OZHOM MHOronapameTpuieckom nHamnkatope. Pabota c Mactepom MHANKATOPOB HAaYMHAETCA CO CMUCKA
KaTeropui MHAMKaATOpPOB. BbibpaB KaTeropuio, HE06X0AMMO BbiOGPaTb KOHKPETHbIN MHAMKATOP. 3aTem
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Bbl MOXKeTe U3MEHUTb NapaMeTPbl UHAMKATOPa UAM NPUHATb 3HAYEHUA, YCTaHOBEHHbIE NO
yMOI4aHMI0. Bbl cMoXKeTe c034aTb CNOXHbBIN MHANMKATOP C HECKOJIbKMMW YPOBHAMM BAOXKEHUA APYTUX
nHAMKaTopoB (Hanpumep, Avg(%Change(Close,5),10) moxkHO NpeobpaszoBaTb B 04HOYPOBHEBbIN
uHaunkatop Mylndicator(Close, 5, 10)). Momumo 3Toro, y Bac ecTb BO3MOXHOCTb CAPATaTb NapameTpbl,
KOTOpble, Kak Bam KakeTcs, 3ameHsATb He NnoHaaobutca (Hanpumep, Mylndicator(Close)). Takke, Bbl
MOXKeTe Ha3BaTb MHAMKATOP TaK, YToObI Ierdye NOHMMAJICA CMbICA MPOM3BOAMMbIX B HEM onepaLmii. Bbl
MOXeTe B3ATb MHOrOypoBHEBbI MHAKKaTOp (Hanpumep, Avg(StdDev(Close, 10),10)), HasHayeHMe
KOTOPOro He TaK YK O4eBUAHO, U AaTb emy bosiee cogeprKaTeNbHOe Ha3BaHWe (Hanpumep,
SmoothedVolatility(Close)). NeuroShell Trader Professional no3sonseTt coxpaHaTb Baluu cobcTBeHHbIE
HOBbl€ MHAMKATOPbI AN UCNONb30BaHUA B Byaylem. 3To N03BOAUT Bam NoCcTpouTb MHANKATOP B
OZHOM MpPOEKTE M UCNONAb30BaTb €ro BO BCeX Bawmx npoekTax. Mpu KkenaHum Bbl MoXKeTe 3aLUTUTD
CBOM COBCTBEHHbIN NHAWKATOP MNaposiem.

IIporuo3ssi

NeuroShell Trader ymeeT Ka4eCcTBEHHO CTPOUTbL NPOrHO3bl C MOMOLLLbHO HENPOHHbIX CETEMN.
Ncnonb3zyemas B NeuroShell Trader HeltpoHHas ceTb Turboprop2 6bina paspaboTaHa cneunanbHo AnA
¢$MHaHCOBOrO NPorHo3MpoBaHuA. OHa ymeeT KayecTBEHHO 3KCTPano/iMpoBaTb, MO3TOMY €€ MOXKHO
MCMo/1b30BaTb HA pacTyW X pbiHKax. Kpome Toro, Turboprop2 umeet mexaHW3mMbl, MOMOratoLLMe
npeaoTspaTuTb "nepeydmnsaHmne". Momumo atoro, y Turboprop2 HeT napameTpoB, KOTopble Haao b6bino
6bl NoA6UPaTh, YUTODLI 3aCTaBUTb CETb PAaboTaTh, YTO AeNlaeT ee UCNO/Ib30BaHMeE elle 6oee NPOCTbIM.
Bam He Hy»KHO CTAaHOBUTbLCA SKCMEPTOM B HEMPOHHBbIX CETAX - UCM0b30BaTb HEMPOCETEBOE
nporHosupoBaHue B NeuroShell Trader Tak e NpocTo, Kak UHANKATOP.

% NeuroShell DayTrader Professional - [Stock Chart #1.cht] = IEIIﬂ
.’;b( File Edit Wiew Insert Format Tools Window Help _Iﬂlll
Dedsgsr2ahraald- -|aBEW

Symbol |LI<DH =] Hame ILKDH =] Fmaveney ey nae 7]

» I—+-’1-].¢J"{‘-]

.hl.h]__r

il H

7Hl_}_[1_}1{l_1_l].1.”r.|j N

Wolume

02.04.2004 1589467
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Macrep lNporHo3os

Bbibpas NyHKT meHio "Predictions”(MporHo3sbl), Bbl nonaaaete B MacTep MNporHosos(Prediction Wizard),
No3BOAOLLNIM BbICTPO HAaCTPOUTL CUCTEMY A5 NOAYYEHMUA NPOrHO30B. MacTep NPorHo30B No3BOAET
BblbpaTb, UTO Bbl XOTUTE NPOrHO3MpPOBaTb. ITO MOTYT BbITb LEHbI 3aKpbITUA (close), X NpoLEeHTHbIe
WU3MEHEHUS UK MHbIE AAHHbIE UM MHAMKATOPbI. Bbl TaKKe MOXKeTe ycTaHaBAMBATb A/IMTENbHOCTb
nepuoza, Ha KOTOpbI Bbl }KenaeTe NoJlyYynTb NPorHos. M 6onblie HUKaKMX 3ab60T 0 Co34aHMM AaHHbIX C
onepexkeHnamu (lead) n sapep>kkamu (lag) - NeuroShell Trader Bce 310 caenaet 3a Bac! Koraa
HelpoHHaA ceTb NPMMeHAETCA K BallMm AaHHbIM M MHAMKATOpPaMm, pe3y/ibTaTbl NOABAAIOTCA B BUAE
O0MNO/THATE/IbHOTO BPEMEHHOTO pAga NoA06HO TOMY, KaK 3TO NpoucxoanT npu gobasneHnn noboro
APYroro MHAMKaToOpa UAU HOBbIX AaHHbIX. Pe3ynbTaTbl 3aTEM MOMKHO MCMNO/Ib30BaTb B KayecTee
WMHAMKAaTOPOB UM BXOA0B APYro HEMPOHHOM CeTu.

Prediction Parameters

Inputsl Datesl Sharesl D:ustsl F'u:usitiu:unsl Trainingl Dptimizatiu:unl

Indicator whoze future ¥alue iz to be predicted for
the ztock in the current chart:

Percent Change in Open j

How far into the future thiz indicator
ghould be predicted:

|-| i weeks into the future from the next open

ok Cancel Help | Optiong ... |

Bbl MmOXKeTe ycTaHaBANBATb, KaKMM 06pa3om byaeT TpeHUPOBaTbCA MOAe b, BKAOYAA 3a4aHuMe
BPEeMEeHHbIX MHTepBaaoB A4/1a NPOBEPKM CO CABUrOM (NoapobHEE CM. HUXKE). Bbl MOKeTe TaKKe
U3MEHSATb LieneByto QyHKLMIO TPEHUPOBKM, BbIbUPas ee M3 MHOXKecTBa QYHKUMIN MaKCMMM3aLUnm
[,0X043 UM MUHUMK3A LMK OWNBKK. PesynbTatom paboTbl MacTepa nporHosa Asnserca rpaduk, Ha
KOTOPOM OTMeEUeHbl CUrHa bl MOKYMKWU/NPOAaXK, BblAaHHblE Ha OCHOBaHUM Baluei mogenu. Takxe, Bbl
MOMKETe M3yUYnTb NoKasaHHble Balueit moaenbio pe3ynbTaThbl B AeTaNsAX, BK/OYasA obliee KauecTBo
paboTbl, TOProByto CTaTUCTMKY, aHaIU3 MO OAHOW CAE/NKe U 3HaYEeHUe BKIada KaxKa0ro M3 BXo4,0B.
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Prediction Parameters

Elutputl Inputsl Datesl Sharesl Eu:ustsl Positions

Training objective uzed to select optimal network
structure and optimal inputs/fparameters:

I kaximize R eturn on Account j

Training et used to build prediction model:

b aximum training zet size I 10 ears ~ I
kinimum training et zize IE Manths 'I

Advanced training parameters

b axiruim number of hidden n J

neurons during training 0

20 40 B0 &
Adjuzt training zet for trending markets by r
evenly distributing training bars
ok Cancel Help Optiong ...

Walk Forward Testing - MpoBepKa co casurom

[na Toro, yTobbl ybeanTbcs, YTO HEMPOHHAA CeTb KayecTBEHHO paboTaeT Ha Bawux aaHHbIX, NeuroShell
Trader BbINONHAET NPOBEPKY CO cABUrom. Kaxkaasa HEMPOHHanA ceTb, KOTopyto Bbl nocTpounu,
TPEHUPYETCA U NPOBEPAETCA HA HECKO/IbKMX Pa3/INYHbIX BPEMEHHbIX NEpMoax B NPOLUIOM ANA TOTo,
YTO6bI Bbl MO/ BbIACHWUTL, CNOCOOHA 1N HEMPOHHAA CETb YCTOMYMBO AaBaTb XOPOLUME pe3ybTaThbl,
MCMOo/b3ys MHAMKATOPbI U ApyrMe AaHHble, KOTopble eli nogatotca Ha Bxoa,. NeuroShell Trader
npeaocTaBnAeT Bam BO3MOXKHOCTb YKa3aTb KOIMYECTBO NPOBEPOUHbIX UCNbITaHWIA U 334aTb BPEMEHHOM
WHTEpPBaN MeXay HUMU. Bbl MoXKeTe TaK:Ke YCTaHOBUTb OrPaHNYEHUNA Ha Pa3Mep TPEHUPOBOYHOTO
Habopa. MpoBepKa aBTOMATUYECKM BbINOJIHAETCA A/1A KaXK40ro MHCTpyMeHTa Bawero noptdens.

Prediction Parameters

I:Iutputl Inputs | Sharesl Enstsl Positions Trainingl Dptimizatinnl

Walk-forward testing used to evaluate past prediction

performance:
Mumber of walk-fonaard tests I[nn walk-fonward testingﬁj
Size aof the walk-forward tests I'I ear j

Murmber of optimal walk-fonwards IDptimize an braining set j

(]9 Cancel Help Optione ...
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TpeHMpoBKa Ha noayyeHue nNpubbian

MHorue Tpeligepbl obpalLannck ¢ Nnpocbboi peannsosBatb GYHKLMOHANIbHOCTb, MO3BOAIOLLYIO NPU
NPOrHo3MPOBaHUM OPUEHTUPOBATLCA Ha MAaKCUMM3ALUUIO NPUBBLIAK BMECTO TOro, YTObbI
MMHUMMU3NPOBATb OLIMOKY NporHo3smpoBaHus. 3to caenaHo! NeuroShell Trader no3sosiser Bam BbibpaTb
OAVH U3 ABYX METOA0B TPEHUPOBKN. OANH MeToh MUHUMMU3MPYET ONOKY NpeacKkasaHusa, a Apyron
AaeT Bam BO3MOKHOCTb YKa3aTb NpaBWia TOProB/an U 3aTeM UCMNOJb3YeT pe3y ibTaTbl TOPros,
OCHOBAHHbIE Ha NpeAcKasaHUAX CeTU, A8 MaKCUMM3aLUUKM Npubbin. T.K. Npu peanbHON Toprosne
NPUXOAUTCA YYUTbIBAaTb KOMUCCUOHHbIE, NPOCKaNb3biBaHMe U gpyrve daktopsl, B NeuroShell Trader
6blNa peannsoBaHa BO3MOXKHOCTb 06y4aTb HEMPOHHYIO CETb MAaKCUMMU3MPOBATb NPUBLINL AN Apyrue
uenesble GYHKUMKN C y4ETOM NapameTpPoB TOProB/Mn.

[ns BbibOpa NapameTpoB TOProB/AM UCNOAb3YITe BKNAaAKM Shares, Costs u Positions B MacTtepe
MporHo3os..

Prediction Parameters

Dutputl Inputsl Dates I:ostsl F'u:usitinnsl Trainingl Optimization

Size of trades used to determine prediction profit

* Buy a fired number of shares |1 Share
™ Buy afired dollar amount of shares  [10000  Dallars

" Buy az many shares as possible with curent account balance

Initial account balance 10000 Diallars

[~ Buy shares in round lots of 100 shares

oK LCancel Help Ophionz ...

Tak, Ha BknagKe Shares Bbl moxeTe BbibpaTb, 6yaet av NeuroShell Trader npu ontummsauum
HeMpOHHOM ceTH :

1. ToproBaTb GUKCUPOBAHHbLIM KOMYECTBOM aKLUIA
2. [oKynaTb akuyMK Ha NpeaBapUTE/IbHO YCTaHABAMBAEMYIO CYMMY

3. MMoKynaTb CKOMIbKO YroAHO aKLUMIA Ha CYMMY, paBHYO Tekyllemy 6anaHcy cyeta (HayanbHoe
3HayeHue banaHca 3agaetcs)

Tak:Ke Bbl MorKeTe BbIGpaTh pa3smep NI0TOB aKLUUI, KOTOPbI ByAeT NCNOoNb30BaTbCA NPU TOProBAe.

14



Ha BKNagKe Costs MOKHO YCTAHOBUTb pa3mepbl KOMUCCUOHHbBIX Ha OTKPbITUE U 3aKpPbITHNe I'IO3VILI,VII7I, a

TaK»Ke HeKoTopble Apyrve napameTpbl TOProB/un.

Prediction Paramekers

Dutputl Inputsl Datesl Shares

Entiy commission(s]
[~ Pertrade

[~ Per share
Exit commizzion[s]

[~ Pertrade

[~ Per share

Other costs

$|1D,DEI
$|D,'IIZI

F10.00
)00

| Paositions I Training I Optirnizaticm

[~ Pertrade |1 %

[~ Pertrade |1 &

[~ Margin % per share
[~ Margin § per share

|5n %

$]15000.00

[~ Slippage per share ||j§50 poinks
[~ Paint Yalue for futures contract $|5|:|[|,|:||:|

aK

LCancel | Help | Optionz ...

Ha BKnagKe Positions MOXKHO AaTb yKasaHWe CUCTEME UCMONb30BaTb A5 BbIMMCIEHUA CTAaTUCTUK TONIbKO
KOPOTKKE, IMB0 TONbKO AJ/IMHHbIE, 60 1 Te N Apyrue, TMBo He NCNO/1b30BaTb HUKAKME NO3ULLUN.
TaK»Ke MOXHO BBECTU NpaBuaa ANs TOprosan, inbo aaTb ykasaHue NeuroShell Trader camomy
onpeaenuTb oNTUMa/bHble NpaBua.

Prediction Parameters

Dutputl Inputal Datesl Sharesl Costs Trainingl Optirnization

Trading positions used to calculate trading statistics
+ Both Long and Short = Long Positions Only
£ [Ma Trading Positions] £ Shart Pozition Orly

Trading rules used to calculate trading statistics:
' Find the optimal trading rules
™ Use the trading rules specified below

Buy Long when [predicted output]| = IEI_
Exit Long when [predicted autput]| < IEI—
Sell Shart when [predicted output]| < IEI_
Ezxit Short when [predicted autput] = IEI—

LCancel Help Dptions ...

Taknum obpasom, ceTb 0bydaeTca MakKCMMMU3MPOBaATb NPUOLINbL OT TOProB BMECTO TOT0o, YTObbI
MWHUMWU3NPOBATb OLIKNBKY, T.€. CETb 0byYaeTca Aenatb AeHbrn! B pe3ynbTaTte, AaKe Te CETU, KoTopble
He AeMOHCTPUPYIOT UCKIIOUYUTENIbHYIO TOYHOCTb NPeAcKa3aHUii, B COCTOSHMM AaTb MPUAUYHYIO
npubbinb. B dopme Training MacTepa nporHo30B Bbl MorKeTe yKa3aTb, KaK Bbl XoTUTe BbIMOAHUTL
TPEHUPOBKY HEMPOHHOM CETU, MMHUMMU3MPOBATb OLIMBKY MNM MAaKCUMU3NPOBATbL NPUBLINb Ha
OCHOBaHWUK YCTaHOBAEHHbIX Bamu ycaioBuit NOKynKku/npoaaxm.
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NeuroShell Trader Professional umeeT paclumpeHHbIt Habop uenesbix PyHKLMIA, COCTOAWMN 13 23
Hanbonee NOAXOAALMX C HaLLEN TOUYKUN 3peHns yHKUMIA. 1A Bawero yao6cTBa Mbl Ha OCHOBE HaLero
onbiTa pasbuam GyHKUMU Ha caeayiowmx 5 rpynn:

1. MOST RECOMMENDED PROFIT OBJECTIVE (Hanbonee pekomeHayemasn Lenesas ¢-us,
OCHOBAHHaA Ha JlOXOAHOCTH)

2. RECOMMENDED PROFIT OBJECTIVES (pekomeHayemble Lenesble ¢p-Un, OCHOBaHHbIE Ha

[OXOHOCTH)
3. OTHER PROFIT OBJECTIVES (apyrue uenesble ¢-Mu, OCHOBaHHbIE Ha AOXOAHOCTH)

4., RECOMMENDED ERROR OBJECTIVES (pekomeHayembie Lenesble ¢-M1U, OCHOBAHHbIE Ha OLIUMBKe
nporHosa)

5. OTHER ERROR OBIJECTIVES (apyrue uenesbie ¢p-1n, OCHOBaHHbIE Ha OLLIMbKe NporHo3a)

FeHeTMUYeCKaA ONTMMMU3ALLMA BXOL,0B HEWPOCETU NPYU NPOrHO3UPOBAHUY

NeuroShell Trader Professional gononHutenbHo npeaocTtasnsetr Bam BO3MOXKHOCTb MCMO/1b30BaTb
ONTMMM3ALMIO HA OCHOBE FreHETUYECKOTO a/IroPUTMa A5 MOMCKA HaUYyYLMX BXOAOB (Hanpumep,
WMHAMWKATOPOB), U/MAU HAUAYULLIMX NapaMeTPOB A1 BXOA0B (T.e. , Hanpumep, napameTpos
WMHOMKATOPOB, TaKUX, KaK BPeMEHHbIe MHTEPBasbl A5 CKOJIb3ALWLMX CPEAHMX), YUTO MOKET CYLLECTBEHHO
NMoOBbICUTb KAYECTBO NPOrHO30B. Bbl MOXKeTe HaxoAWUTb ONTUMAa/bHbIE MAapamMeTpbl A1 UHAUKATOPOB,
NoAatoLLMXCA HA BXOA, a TaK¥Ke Moporu NoKynKku/npoaakm npu TPeHUPOBKe Ha noayYeHne npmbbinm

Prediction Parameters

Optimization method uszed to determine the best inputs for the
prediction.

= Full Optimization Finds the best inputs and the best
parameters for each input,

™ Parameter Search  Finds the best parameters for each input
when uzing all the inputs.

™ |nput Selection Finds the best inputz when uzing the
onginal parameters for each input.

= Mo O ptimization [1zez all the inputz and the original
parameters for each input,

(] Cancel Help Optiong ...
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Toprossle cTpaTeruu

ToproBble cTpaTernmn NpeacTaBaAtoT coboit Habopbl MeXaHUYECKUX NPaBUA ANs onpeaeneHus Toro,
Korga nokynaTb M NpoAaBaTb TOT WM UHOU GUHAHCOBBIN MHCTPYMEHT MM HABOP MHCTPYMEHTOB.
NeuroShell Trader nosBonsieT cosagaBaTb, TECTMPOBATL U MCMO/b30BaTb Balun cOBCTBEHHbIE TOPTroBble
cTpaTtermu, aMbo MCNob30BaThb NPeAyCTaHOBAEHHble cTpaTernn. [na co3gaHnsa TOProBbIX cTpaTerni
ncnonbsyercs Mactep TOproBbIxX CTpaTeruil.

% NeuroShell DayTrader Professional - [_NSTTemp12.cht] I - |0 Ll
o« File Edt View Insert Format Tools ‘Window Help =
- 1 g
DR & 2| --maly- | BEW
Symbol [MSFT =] MName |MICROSOFT CORP x| Frequency [paily Bars -

23041338 14.73085

Macrep Toprosbix CtpaTterui

lMpY NOCTPOEHMM TOProBOI CTpaTerMn Bbl MoXKeTe MCNOoNb30BaTh MMMUTHbIE U/UAK CTOM-NPUKa3bI,
YUYUTbIBATb KOMUCCUOHHbIE, MapKy M NPOCKab3biBaHUe. [poBepKa TOProBoi cTpaTernu,
MCNO/b3YIOLLEN NpaBUaa, HeMpoceTeBbIEe MPOTrHO3bl U MHAMKATOPbI, MPOBOAUTCA HA UCTOpUYECKON Hase
AaHHbIX. [TOCKONbKY MOMEHTbI NOKYNKK/nNpoaaku otobparkatoTcs Ha rpadumke, Bbl MeeTe BO3MOMHOCTb
YK€ NpU TeCTMPOBAHNKN TOProBOW CTPATErMM NOHATb, HACKOIbKO NPUBLIIbHA ee paboTa. 3aMeTUM, 4To
Bbl MOKeTe NpoBepUTb Ha UCTOPMYECKMX AAHHbIX N06YI0 TOPTroBYIO CTPATErMio, KOTOPYHO 3aX0TUTE, B
TOM YMCae U TOProByH CTPaTEruto, NOCTPOEHHYI0 6e3 NCNO/1b30BaHUA HelpoceTei. MacTep Toprosoi
ctpaternu NeuroShell Trader obneryaer TecTupoBaHMe U peannsaumto TOProBbIX CTpaTermi.
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Bbl cMOXKeTe co3gaBaTb TOProBble CTpaTerMm, KoTopble No3BoaAT Bam:
1. ToproBaTb C UCNO/b30BaHMEM AJIMHHbIX U/NAU KOPOTKUX NO3ULMUIA
2. OrpaHunuyMBaTh YBObITKM C MOMOLLBIO CieaAlmMX CTON-NpuMKasoB. (trailing stops)

3. ToprosaTb C UCMO/b30BaHMEM MPUKA30B TUNa "No Haunydiei ueHe" (market), AMMUTHBIX
(limit), cton-npuKka3os (stop), cton-AMMuTHBIX (stop limit) n nprkasos "no ueHe 3aKkpbITUA"
(market on close)

4. TMpoBepATb CTPaTErMmn C y4eTOM KOMUCCUMOHHbIX, Map}u (margin), npockanb3biBaHus (slippage)
M CTOMMOCTU NyHKTa (point value)

5. ToproBaTb PUKCUPOBAHHBIM UK PACTYLLMM MO MeEPE Moy4YeHMA NPUOBLIAU KONNYECTBOM
aKUM/KoHTPaKToB, NIMBO ycTaHaBAMBaTbL CYMMY, KOTOpPOW Bbl pacnonaraerte

MocTponB TOproByto cTpaTeruio, Bam Heob6xoAnMMO NpoaHaM3MpPoBaTh pe3y/ibTaTbl ee paboTbl.
NeuroShell Trader no3BonsieT NnpocMmaTpmMBaTb CTaTUCTUYECKME NOKa3aTeNn NOAYyYEeHHOM cTpaTermy,
aHa/IM3MpPOBaTb CAE/KM NO OA4HOM U NPOCMaTPMBaTb CMMCOK TOProBbIX NpaBua. Ha pUCyHKe NoKasaHbl
obLme cTaTUCTUYECKUE NOoKa3aTe M, NoJlydeHHble Npu NPoBEPKe TOProBOM CTPATErNMMN Ha UCTOPUYECKUX
OaHHbIX. Mcnonb3ysa 3Ty MHPpopMaUMio, Bbl MOXKETe OLeHUTb, HACKO/IbKO XOPOLLYH TOProByto CTPaTeruno
Bam yganocb co3gatb. Ha 3TOM pUCYHKE NOKasaHbl pe3y/ibTaTbl KaXK4oMh CAEeNKM U3 UCTOPUYECKMX
[OaHHbIX, Ha KOTOPbIX NPOU3BOAMAACL NPOoBepPKa. Mcnonb3ys aTy MHPopmaumto, Bbl TaKKe moxKeTe
OLEHUTb, HACKO/IbKO XOPOLUYHO TOProByto cTpaTteruto Bam yaanock co3gatb. Ha asTom prcyHKe NoKasaHbl
CBOZHbIE TOProBble NPaBuIa, KOTOpPbIE MCMNONb30BaUCL AN BbIYUCAEHUIA NPU MPOBEPKE Ha
NUCTOPUYECKUX AAHHbIX.

OnTMMmun3sauma Toproebix CTpaTerMﬁ C UCNOJ1Ib30BaHUEM FreHeTU4eCKUX aJiroputmon

Hanbonee BaxHaa ocobeHHocTb NeuroShell Trader Professional, aenatouiaa ero Takum mMoLHbIM - 3TO
ero cnocobHoCTb ONTUMMN3MPOBATL TOProBble CTpaTerku. Mpu aTom coBepLleHHO He 06A3aTesIbHO
MCMOb30BaTb HEMPOHHbIE ceTu B Bawinx Toprosbix cTpaTternsax. NeuroShell Trader Professional byaer
ONTUMM3NPOBATL BCIO CTPATENNIO, AaXKe eC/IM HEKOTOPbIE YC0BMA UCMOJIb3YIOT HEMPOCETU, @ HEKOTOpPbIE
- HeT. Kak y»e bblno cKa3aHo, nod TepMMHOM "Toprosan cTpaterva' nogpasymesaerca Habop
MeXaHMYEeCKUX NPaBUA ANa onpeaeneHns Toro, Koraa OTKPbIBATb M 3aKpbIBaTb No3nLmMn. Kaxgoe ns
npaBuWa, BXOAALLMX B HAOOP, MOXKET MMETb NapamMeTpPbl, KOTOpble HEOBX0ANMMO FPaMoTHO NoaobpaThb.
Kpome Toro, Heobxogmmo nogobpatb cam Habop NpaBuA, COCTaBAAIOLWMIA TOProBYyLO CTpaTeruto.
NeuroShell Trader Professional npegoctasnaetr Bam BO3MOMKHOCTb BblOpaTb HEOOXOAMMYIO TNYOUHY
onTuMmsauunun. Pabota Mactepa TOproBoii cTpaTermm Ha4YMHAETCA C NOABIEHMA ANA/IOrOBOrO OKHa,
KOTOpOe npegnaraeT Bbl6bpaTb 0AUH U3 NpeayCTaHOBAEHHbIX WabA0OHOB TOProBbiX cTpaTernin, 1Mbo He
MCNONb30BaTb WabAoHbI. [lanee Bbl NoNagaeTe Ha CTPaHMLY, NO3BONAOLLYIO MPOCMOTPETL BXOAALLME B
TOProByto CTPATErMio NpaBuaa TOProsan, moanduumposaTtb Ux, AMb6o A06aBUTbL HoBble. Ha cneaytoLiei
CTpaHuLe Bbl MOXKeTe yCTaHOBUTL NapameTpbl, KOTopble ByayT MCNOAb30BATLCS NPU ONTUMM3AUUMU
ToproBou ctpatermu. Haxas Ha KHonKky Modify Trading Strategy Parameters, Bbl nonagaete Ha dopmy,
MMetoLLLyto cneaytolime Brknaaku: Rules, Trading, Dates, Costs, Optimization.
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Ha BK1agKe Rules morkHo Bbl6paTb N3 HECKOJIbKUX BAPUAHTOB ONTUMWN3aAL NN TOProBbIX CTpaTeFMVIZ

1. Parameter Search (nouck napameTpoB) - UCMONb3YIOTCA BCE 3a4aHHble MEXaHWYECKME NPaBUNa,
a nporpamma noabvpaert ANna HUX oNTUMaabHble napameTpbl. C 3TUMUM NapaMeTpamu NpaBuia
He 0653aTeNlbHO 6yAyT ONTUMAabHBIMM KaXKA0€e MO OTAE/bHOCTU, HO OHM ByAyT ONTUMabHbIMM
NpPW UCNO/Ib30BAaHNKN UX BCEX BMECTE KaK eAMHOro KOMIM/IEKTa

2. Rule Selection (Bbibop NpaBun) - BbIBUpPatOTCA NPaBUNa U3 BCEX TeX, KOTOPble Bbl ykazanu;
OCTalOTCA TONbKO Te, KOTOPbIE NyyLle BCero paboTatoT BmecTe. [pn 3ToM NapameTpbl NpaBua He
noabupatotca

3. Full Optimization (nonHaa onTummnsaumsa) - NPOU3BOAATCA OAHOBPEMEHHO NOUCK NapameTPoB U
Bbl6OP NpaBumn

4. No Optimization (6e3 onTMmmnsaumm) - HenocpeacTBEHHO UCMOJb3yeTcA 3aflaHHasA Toprosas
CTpaTerunsa, HUKaKMe NpaBuaa He UCKAOYAOTCA, M HUKAKMEe X MapameTpbl He nameHaATcA. Ha
cneayowmx BKAaAKaX MOXKHO BbIOpaTb NapaMeTpbl TOProBAKU, BpEMEHHbIE MHTEPBabI
ONTUMM3ALUK U LieneBble PYHKLUKN, UCNONb3yeMble NP ONTUMMU3ALMM TOPTOBOM CTPATErMUMW.

[na 6bICTPOro M KaYecTBEHHOrO PeLLEeHUS BbILEYNOMAHYTbIX ONTUMM3aLUMOHHbBIX 33434, CTOAWMX Nepes,
Tpenaepom, NeuroShell Trader Professional ncnonb3syer reHeTU4YeCcKMe aNropuTmsI.

Yem reHeTMYECKUE aAropuTmMbl OT/IMYAIOTCA OT APYFUX a/IFTOPUTMOB ONTUMMU3ALMUKN?

Yauye Bcero Ucnosb3syemble CEroAHA A/1A pelleHnsa aHaIoTMYHbIX 3a4a4 METOAbl ONTUMM3a LUK
npeacTaBnatoT cobon NPocTo MmeToAbl NoHOro nepebopa, YTo 03HAYaET, YTO ANA ONpeaeNeHumsn
Haunyywen nepeburpaloTcs BCe BO3MOXKHbIe KOMBMHAUMN. ITOT Noaxos obecneymBaeT O4eHb TOYHbIN
pe3ynbTaT, Tak KaK Bbl 06peyeHbl HalTK HauIyYLLY0 KOMBUHAUMIO NEPEMEHHbIX - B KOHEYHOM UTOTE.
OpaHaKo, 3To o4YeHb HeapdeKTUBHbIN NoAX0A, NOCKObKY NOJHbIN Nepebop Bcex KoMmbMHauui
napameTpoB B 60/IbLUMHCTBE C/y4YaeB TPebyeT HeAoMyCTUMO MHOTO BpemeHu. Monb3oBatenu
ONTMMU3ATOPOB C MOJIHbIM NEPEBOPOM BbIHYKAEHbI OrPAHUYNBATL YMCI0 UCMO/b3YEMbIX NEPEMEHHbIX
M KOJINYECTBO 3HAYEHWI, KOTOpble 3TU NepeMeHHbIe MOTYT NPUHMMaTb. Mcnonb3yloTca 1 gpyrue
MeToAbl ONTUMM3aLuK, 6onee aPpPeKTMBHbIE, YeM MEeTOAbl NOAHOro nepebopa. O4HAKO, EC/IN OHU He
NCMO/Ib3YIOT reHEeTUYECKUE aITOPUTMbI, OHW, KaK MPaBu/Io, NPOCMATPUBAIOT B OA4HO BPEMSA /NLLb KaKylo-
TO OZHY YacTb NPOCTPAHCTBA NOUCKA. [EHETUYECKUI aITOPUTM He NPOBYET KaxKAyl BO3MOXKHYHO
KOMBWHALMIO M He OrpaHNYMBaET NPOCTPAHCTBO NOMCKAa. BMecTo aToro oH nbiTaeTca noabupatbes Bce
6MKe N BANKE K NyYLIeMY PELLEHMIO, UCMONb3YA MEXaHU3Mbl eCTECTBEHHOrO 0T6Opa, aHa/IOTUYHble
MMEIOLWMM MECTO B XKMBOM Npupoae. KaKk cneactene sToro, MOXHO MUCMOJb30BaTb ropasao bonblue
NepemMeHHbIX, U MOXHO NO3BO/INTb NOWUCK CpeaM BCEX 3HAUYEHUI KaXKaoM U3 nepemeHHbIX. Ecav Bbl
0aauTe reHeTUYECKoOMY asirfoOPUTMY C/IMLLKOM MHOTO NMepemMeHHbIX, ONTUMU3aLLMA BCE XKe MOXKET 3aHATb
[,0CTaToO4YHO bonblIoe Bpems, HO 3a 3To Bpems byaeT npogenaHo ropasao 6onblue paboTsbl. B
[O0MNo/IHEHMe cnefyeT OTMETUTb, YTo baaroaapa 3BONOLUMOHHOMY MEXaHU3MY FeHETUYECKMUE aNrOPUTMbI
ropasgo MeHee MoABep KeHbl "3acTPeBaHMI0" B IOKA/IbHbIX MUMHUMYMaX, YEM APYrUe anropuTmsl
ONTUMM3ALNN, OT/IMYHBIE OT NOAHOTO Nepebopa (NoKaNbHbieE MUHUMYMbI NPEACTaBAAIOT cOboW
Henaoxme peleHus, U3 KOToPbIX ONTUMM3ATOP "He MOKeT BbibpaTbea”, UToObI HalTK Nydluune
pelueHus).
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ToToBBIE TOProBeboi€ CUCTEMbI

NeuroShell Trader, NeuroShell Trader Professional n NeuroShell Trader DayTrader Professional He
ABNAOTCA rOTOBbIMM TOPrOBbIMM CUCTEMAMU. DTO MOLLHbIE NMPOrPamMmMHble MHCTPYMEHTbI, KOTOpPbIe
No3BOAIOT NO/1Ib30BaTENAM PeasiM30BblBaTb CBOU UAEU 6e3 HE0BXOAMMOCTN HaHUMATb MPOrPaMMMUCTOB
N HE06X0AMMOCTU TNYBOKO M3ydYaTb aNrOPUTMbI NPOrHO3UPOBAHUA U ONTMMMU3ALIUM.

B 4,0OCTYNMHOM TONbKO 3apEerncTPMpPoBaHHbIM NOJIb30BaTENAM Pa3ae/e calTa exxeMecayHo nybamKyroTcA
HOBbl€ TOProBble CUCTEMbI, FOTOBbIE K Ucnosib3oBaHMio B NeuroShell Trader, paspaboTtaHHble
aKcnepTtamu B 3ToM 06/1aCTN 1 onybIMKoBaHHbIe B XKypHane Technical Analysis of Stock and
Commodities Magazine. Huxxe byaeTt npMBeaeH CMCOK TOProBbIX CUCTEM, AOCTYMHbIX A/1A CKAYMBaAHMUA
3aperncTpMpoBaHHbIM MNOJ1b30BaTeNAM.

NPEAYNPEXAEHUE Mol HE TAPAHTUPYEM peasnbHyo pe3ynbmamugHoCcmMb rpedcmass1eHHbIX
mopeosbix cucmem. [aHHbie mopao8bie cucmemsl A8A80McA peaaudayueli udeli akcrnepmos, u xoms
cneyuanucmoel Ward System Group nocmapanuce aKKypamHo peasau3o8ams udeu 3KCrnepmos, 8
HeKkomopbix cay4asnx bbiau nocmpoeHsl Mopaossle cUCMeMbl, KOMopble HEMHO20 OMAUYAOMCA O0m
mozo, Ymo nodpazymesasau asmopel udell smux mopaosbix cucmem. Kpome moeo, udeu asmopos
meopemuyecku mo2ym pabomame He makK, KOK agmopbl ONucCsI8aom e cmamee, AUbo mozym
pabomame no-0py20my 8 yCa08uUs, OMAUYAK UUXCA OM yca08ull, paccmampusaembix asmopom.

Mbl He MOoXKem I'Iy6I1MKOBaTb TEKCTbI CTaTeVI, TaK KaK OHU ABNAKOTCA NpeaMEeTOM aBTOPCKOro npasa, HO
3aperncTpupoBaHHbIe NO0JZIb30BaTe/IM MOTrYyT CKa4aTb KPaTKOE OMUCaHWe peasln30BaHHbIX TOProBbIX
CUCTEM.

BOT CNUCOK peasin3oBaHHbIX TOProBbIX CUCTEM:
Self-Adjusting RSI (February 2006)

Swiss Army Knife Indicator (SWAK) (January 2006)
Overhauling Market Breadth (December 2005)
Speed Trading System (November 2005)

Fractal Adaptive Moving Average (October 2005)
Shorting Moving Average Pullbacks (September 2005)
Stochastics and Price Range Dynamics (August 2005)
Targeting Your Pattern (July 2005)

Modified Darvas Technique (June 2005)

Universal Cycle Index (May 2005)

Moving Average Pullbacks (April 2005)

Median Average Adaptive Filter (March 2005)

The Truth About Volatility (February 2005)
Detecting Breakouts (January 2005)

Trend Trigger Factor (December 2004)

True Range Specified Volume (November 2004)
Fibonacci and Gann Projections (October 2004)
Decomposition Method (September 2004)
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Advance Issues Momentum (August 2004)

VFI Performance (July 2004)

Volume Flow Indicator (June 2004)

Inverse Fisher Transform (May 2004)

Trend Quality Indicator (April 2004)

Triangular Formations (March 2004)
Heikin-Ashi Technique (February 2004)

TRIX (January 2004)

Holding Overnight Positions (January 2004)
Divergence Bias (December 2003)

Price Swing (December 2003)

ZigZag Trend Indicator (November 2003)

Bull and Bear Balance Indicator (October 2003)
Index of Chart Sentiment (September 2003)
Detecting Breakouts Intraday (September 2003)
Strategies for DayTrading (August 2003)
Regularization (July 2003)

Thrust Oscillator (July 2003)

Reverse Engineering RSI (June 2003)

Implied Volatility And Volume (June 2003)
Fractal Dimension Index (May 2003)

Time and Money Charts (May 2003)

Finite Volume Elements (FVE) (April 2003)
Positive Volume Indexe/Negative Volume Index (April 2003)
Fibonacci Retracements And The RSI (March 2003)
Multiple Indicators (March 2003)

Z-Score (February 2003)

The Moving Trend (January 2003)

A Nonparametric Performance Measure (January 2003)
Developing Hot Zones (December 2002)
Testing Signal Efficacy (December 2002)

Fisher Transform (November 2002)

RSI Smoothed (October 2002)

Volatility Breakout (October 2002)

Cueing Off Support and Resistance Levels (September 2002)
Trading Fuzzy Patterns (September 2002)
ZigZag Validity (August 2002)

Center of Gravity Oscillator (August 2002)

RSI System (August 2002)

Zero-Lag Data Smoothers (July 2002)

Trading IBM Intraday (June 2002)

Trend Intensity Index (June 2002)

Projected Fibonacci Target (May 2002)
Daytrading Stock Pairs (May 2002)

Parabolic SAR (April 2002)
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Head and Shoulders (April 2002)

If at first you don't succeed... (March 2002)

Ehlers Instantaneous Trendline (February 2002)
Relative Vigor Index (January 2002)

RSI And Stochastics (December 2001)

Finding Key Reversals (December 2001)

Money Management Indicators (October 2001)
Nearest Neighbor Prediction (November 2001)
Money Management Indicators (October 2001)
Candle Code Training (September 2001)

MAMA (September 2001)

Balance of Power (August 2001)

Crude Oil (August 2001)

Elastic Moving Average (June 2001)

Which Volatility Measure? (Standard Deviation and Average True Range) (June 2001)
Relative Performance Charting (May 2001)
Volume Weighted Average Price (May 2001)
Nonlinear Ehlers Filters (April 2001)

Coding Candlesticks (March 2001)

Buff Up Your Moving Averages (February 2001)
The GAPO Index (January 2001)

Pattern Recognition (December 2000)

Optimizing With Hilbert Indicators (November 2000)
Ichimoku (October 2000)

Enhanced Fund Switching (October 2000)

Stock Screens (October 2000)

Normalization Techniques (October 2000)

Squelch (September 2000)

Catching DJIA Breakouts (August 2000)

Bollinger Band Targets (July 2000)

Trend Following System (June 2000)

Trend Friendly Oscillator Indicators (May 2000)
On Lag, Signal Processing, and The Hilbert Transform (March 2000)
MegaSeasonal System (February 2000)

More Responsive Moving Averages (January 2000)
Candlestick Filtering (December 1999)

Trading the Opening Gap (November 1999)

Sine Weighted Moving Average (June 1999)
Bollinger Bands (March 1999)

Stock Rhythm (February 1999)
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N CTOYHU KM JAaHHBIX

UcTtopuueckme gaHHble

NeuroShell Trader no3sonser uMTaet ctaHAapTHble TekcToBble dannbl open/high/low/close/volume,
daiinbl B popmate MetaStock (BKAtouas Bepcuio 6), dpaiinibl AaHHbIX B popmaTe, UCNoNb3yeMoM
nporpammamm TradeStation, SuperCharts u Wall Street Analyst, u KoHeuYHO ¢dalinibl B cOBCTBEHHOM

dopmare. C nomoubto NeuroShell Trader moxkHO oTobBpaskaTb AaHHbIE Ha rpaduKax, MPUMEHATb K HUM

TeXHNn4YeCkme MHAMKaTopbl, UCMOJZIb30BATb B KA4eECTBE BXO4,08B HeﬁpOHHOVI CEeTN, KOHBEePTNpPOBATb

AaHHble U3 ncxogHoro popmata B TEKCTOBbIN popmar.

Data Sources

ﬁerverl End of Day Download |

Directories Meuro5hell Trader recognizes as containing market data.

i“meuroshell rader 4\dat... Exchange Rates  WSG Data 7
i“neuroshell trader 4\dat...  Futures [Contin..  W'SG Data 5

aapl, ba, biib, coke, dal ...

*aze, "cdl, *ed2, *orb, dit ..

chrds, fonds, fdops, fdwls, fmags ...

bp1599, cd1599, dm1599, g«1599, ho1539 ...
=wrbp, Fared, *srthd, iy, “wom .

¢ 1600, w1600, sAE00, sp1 600, w 1600

Dlirectong | Categony | Tupe of Files I 1 Filez I Spmbol(z]
iwnevroshell rader 44dat... Stocks WEG Data 17
iwnevroshell rader 44dat.. Indexes WEG Data 19
iwnevroshell rader 44dat.. Mutual Funds W5G Data 1
isneuroshell trader 4\dat... Cash WSGE Data 10

i:\meuroshell trader 4\dat... Examples WSGE Data " eul, en2, exd, end, e
hihsharowhiraderskatiroy... Miscellaneous .. Metastock 1 avaz
hehsharovitradertskaoticow...  Miscelaneous ... Metastock 1 avazp
hihsharovitraderkotirov...  Mizcellaneous .. Metastock 1 ees
hihsharovitraderskotiiow... Miscelaneous .. Metastock 1 e3P
h\sharovitraderskotirov... Stocks Metastock 360 aflt, alco, alcop, amen, amenp .
hi\vsharovitraderkatirov...  Mizcellaneous .. Metastock 1 rao ees o
iwreuroshell rader $hzer.. Miscellaneous . WSG Data B audipy. eurpy, euruzd, gbpusd, usdehf ..
“ | i
Auto Scan | Add Directony. . | Bemove Directony | Change Category... |
Ok Cancel Help |
&

MNonyyeHne KOTUPOBOK real-time

Ona pabotbl ¢ NeuroShell DayTrader Bam noHagobutca cBA3b C NOCTABLIMKOM AAHHbIX B PpeaibHOM
BpemeHn. NeuroShell DayTrader nogaepKuBaer BHyTpUAHEBHbIE real-time gaHHble B dopmaTax

CNeAyoLWmX NOCTaBLMKOB:

=

Prophet.net (prophet.net)

2. eSignal (esignal.ru)

3. Lycos Quote.com (quote.com)
4. Tick Data Corp. (tickdata.com)
5. TradeStation NSTExport Server

6. Omega Research Global Server (2000i)
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Kpome Toro, Bbl MmoxeTe ncnonb3oBaTtb AaHHble JIIOBOIO nocrasuwmKa, Bbiaatollero nx 8 opmarte DDE
(Hanpumep, nonynapHana nporpamma MetaTrader). na nogkntoueHMa K NocTaBL MKy, dopmar
npeaocTaBneHma AaHHbIX KOToporo He nogaepkusaerca NeuroShell DayTrader, Bbl moxeTe
pa3paboTaTb (MK 3aKa3aTb pa3paboTKy) NporpammHbIA MoAy b, 'Ha neTy' NpeobpasyoLLnii AaHHbIe
nocrasluKa U umnopTtupytowmin nx B NeuroShell DayTrader, ucnonbsysa nporpammubl i nHTepodeiic Data
Pump API.

Data Sources

Directories/Files  Server | End of Day Download

Data zerver from which MeuroShell Trader requests market data.

Dynamic Data Exchange Server j Setup... [Mzzonnest

[Fiore]

Prophet.net Server
Data Purmp EXE Ewample
;I:]“rllflrl-lil- ) (= =]

eSignal Data Server
TradeStation MSTE=part Server
Omeqga Research Global Server [20001)

[]S&F100 - 5&F 100 Index Stocks
[[] S&F500 - 5&F 500 Index Stocks
TDFORE=

W] /SER DEFIMED FOREX

¥ Use server as an end of day data source tanage Realtime Filez

(1] 8 LCancel Help

JlonostHeHus1 K NeuroShell Trader

Ona pacwupeHus pyHkumoHanbHocTn NeuroShell Trader 66111 pa3paboTaHbl cneupanbHble
[OOMO/IHEHMS, peannsylolmMe A0N0IHUTEbHbIE HABOP bl MHAMKATOPOB M HEKOTOPbIE MONE3Hble
aNropUTMBl.

JononHeHus npnobpeTatoTca OTAENLHO, LEeHbl MPUBEAEHbI B MPaNc-MCTe.

MpuBeaem CNUCOK peanin3oBaHHbIX AONO/HEHWNIA:

Adaptive Net Indicators - HelipoHHble ceTu, cneuManbHO aganTUPOBaHHbIE A1 PAcNO3HaBaHUSA

O6pa3OB, HEKOTOpble UX KOTOPbIX aBTOMATUYECKUN BKTIOYAIOT /1arn AnAa BXo4,0B. ﬂ,OI‘IOﬂHeHVIe
Nnos1e3HO AnA NOCTPOeEHUNA CBOUX COBCTBEHHbIX dAaNTUBHbLIX CKONb3AWNX CpeEOHUX.

Adaptive Turboprop?2 - HelipoHHble ceTn, NnoaobHble ceTam B Prediction Wizard, Ho

OeNCTBYIOLLINE, KaK MHAMKATOPbLI, U aBTOMATUYECKM NepeTpeHupyowwme camm ceba. Bol moxKeTe
ONTMMU3NPOBATbL Pasmep TPEHUPOBOYHOIo Habopa, uHTepean walkforward, Kon-8o HelipoHOB B
CKPbITOM C/10€ U a¥Ke UHTepPBa/ MPOrHo3MpoBaHMS.
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Neural Indicators - KnaccMdrKaLMOHHbIE HEMPOHHbIE CETU, KOTOPbIE AatOT BaM BEPOATHOCTb

TOrO, YTO TEKYLLASA CUTYaLUA ABNAETCA XOPOLLE BO3MOMKHOCTbIO A1 NMOKYNKM UKW MPOAAKN.
HekoTopble N3 HUX ABNAIOTCA "peKyppeHTHbIMUK ceTamu".

Advanced Indicator Set 1 - Ha6op MHANKATOPOB, BKAOYAIOLWLMX MHAMKATOPbI Xaoca, MHAMKATOP,

KOTOpbIl BbluncaaeT dasy nyHbl, curvefitting trendline indicators u mHorue apyrue.

Advanced Indicator Set 2 - BTopoi Habop HANKATOPOB, BKAOUAIOLINIA MHAMKATOPDI,

paspaboTaHHbie Marc Chaikin 1 J. Welles Wilder, rpynnbl nnamnkatopos Redundant Haar
Wavelets, Flag Indicators, Bar/Condition Count Indicators n MHOecTBO APYrmMx MHANKATOPOB.

Cluster Indicators - 3TM MHANKATOPbI UCMONb3YIOT aATOPUTMbI KlaCTEPM3A LUK 411 OLEHKM
BEPOATHOCTM TOrO, ABASIETCA /I MOMEHT XOPOLIMM A1 NOKYMNKN/Npoaaxu.

Fuzzy Pattern Recognizer - CO4EePHKUT UHOUKATOPbI, MO3BO/IAKOWME BaM OMUCATb NAaTTeEPHbI BO

BPEMEHHbIX PAAaX, KOTOpble BaC MHTEPECYIOT, U 3aTemM MHPOPMUPYIOLLME, HACKOIbKO TEKYLLME
3HaYeHMA LLeH COOTBETCTBYIOT 3a4aHHbIM NaTTepHam. MHAMKATOPbI UCMO/b3YIOT HEYETKYIO
JIOTUKY.

Turning Points - Ha60p MHAWKATOPOB, OCHOBAHHbIV HA UAEe MOUCKA NOKAJIbHbIX MUKOB U
BMaAWH BO BPEMEHHbIX pAgaX.

Fuzzy Sets - faeT BO3MOXHOCTb N0/Ib30BaTe/NIAM CO34aBaTb NpasBuaa TMna : "MoKynaTb, Koraa
Stochastic %K nmeet oueHb 601bloe 3HaYeHUe, 1 Commodity Channel Index umeet oueHb
60/1blLOE 3HaYEHWE, a CNPeS MeXAY ABYMA CKONb3AWUMKN CpeaHnMnN man."

Cybernetic Analysis - Habop nHaMKaTopos 13 KHurn "Cybernetic Analysis for Stocks and
Futures.", HanucaHHom John Ehlers. Takxke BkAtoyaeT 12 npumepos charts n 4ONOAHUTENbHbIE
WabnoHbl Toprosbix cTpateruii ansa NeuroShell Trader.

Pattern Matcher - Habop UHAMKATOPOB, NO3BOAIOLWMX UCKATb NATTEPHbI BO BPEMEHHbIX PAAAX

nnocneapyrowmne ABNeEHNA, KOTopble CNeaAyHOT 3@ HUMU.

Kpome Toro, HeKoTopble CTOPOHHME pa3paboTynku npegnaratoT cBon gononHeHus k NeuroShell Trader.
O3HaKOMUTBLCA C UX NPOAYKTaMM Bbl MOXKETE 34ECh.
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Adaptive Net Indicators

Adaptive Net Indicators - 3To cneumnannsmpoBaHHble peanusaummn ceteit GRNN 1 PNN,
ONTUMM3NPOBAHHbIE A5 pPeLleHns 3a4a4 NPOrHO3NPOBAHUA U KnaccndUKaLmm Ha OCHoBe
CONOCTaB/IEHMA NATTEPHOB B GMHAHCOBbIX BPEMEHHbIX PAAAX.

Ona popmumpoBaHuMa BXOAHbIX NAaTTePHOB, NogaBaembix Ha Bxog Adaptive Net Indicators, moxkHo
MCNONb30BaTb Nt0Oble KOMBMHAUMKN MHANMKATOPOB U BbIXOA0B HEMPOHHbIX CETEM, HANPUMeEp, TEKyLLME
3HauyeHus RSI, CCl ¥ Momentum mnu ueHsl Close cerogHa, Buepa M no3asyepa. B HekoTopbIx
WHAMKATOPAX M3 3TOro AOMNOJIHEHMS Bbl CMOKETE TaK¥Ke UCNO0/b30BaThb B KayecTsBe BXoA0B 60/blioe
KonmyecTtso "naros" (cmell,eHnit) BXOAHbIX BPpEMEHHbIX PAAOB.

Adaptive Net Indicators cpaHuBatoT TeKyLKnii naTrepH ¢ N NnpeAblayLWnMMmM NaTTeEpHaMM U CTPOAT NPOrHO3
Ha OCHOBE BbIXOA0B, COOTBETCTBYIOLMX STUM NATTEPHAM, NPUYEM HAMBONbLLUNI BEC UMEIOT NATTEPHbI,
Hanbosee TOYHO COOTBETCTBYHOLLME TeKyLEeMY. MOXKHO yCTaHaBAMBATb KOAMYECTBO NPeablayLmnx
NaTTePHOB, KOTOPbIE UCMOJIb3YIOTCA STUMU MHAMKATOPaMU. Bbl cmorXKeTe camu yCcTaHaB/MBATL Beca
BXOA,08B, YTODObI CETM UCNONb30BA/IN Balle BUAEHME BAaXKHOCTU Pa3fINYHbIX BXOAOB, NN UCMO/1b30BaTb
reHeTUYECKUN aNropUTM AN MOUCKA ONTUMAJIbHBIX 3HAYEHMUI BaXKHOCTEN. TaKXKe MOXKHO
ONTMMM3NPOBATb M MHOTWE ApYyrue NapameTpbl: Nepmos NPOrHo3nPoBaHUA, pasmep TPEHNPOBOYHOTO
Habopa, NPOrHO3npPyembli1 BPEMEHHOM Psa U TA.

B pononHenun Adaptive Net Indicators ectb BO3MOMKHOCTb BbIMUCAATH NOKasaTenb ' goctosepHocTH".
NHuaukaTopbl Adaptive Net Indicators He cTaHyT AenaTb NPOrHO3, ec/in "NoYyBCTBYOT", UTO HE UMEIDT
ONA 3TOro A0CTaTOYHOrO OCHOBAH M.

NHaukaTopbl Adaptive Net Indicators Tak:ke nmetoT BxogHoi napametp "Actual”, KoTopblii rOBOPUT, UTO
Mbl cobupaemca nporHosmpoBaTtb. Apyrumu cnosamu, mbl "yunm" Adaptive Net Indicators
BOCMNPOM3BOAUTb 3HAYEHUsA pPAAa, 3aJaBaemoro napameTpom Actual, Korga Tekywmii natrepH "noxox"
Ha oAuH 3 npeablaywmx. Adaptive Net Indicators nporHo3upyoT 3Ha4YeHMe BPEMEHHOTO pAaa,
3a4aHHoro B napametpe Actual, yepes X Touek B byayuiee. Takum o6pa3om, Mbl moxkem nbo BblbpaTb
camu, NMb0o NO3BOINTb FTEHETUYECKOMY ONTUMMU3ATOPY BbIOPaTb, YTO NPOrHO3MPOBATb M HA CKOMbKO
TO4YeK Bnepes NporHo3mpoBaTb. B 3Tom cocTouT 04HO M3 cywecTBeHHbIX oTanymin Adaptive Net
Indicators ot BcTpoeHHbix B NeuroShell Trader HelipoceTeit, Ana KOTOPbIX MPOrHO3Mpyemasn CyLHOCTb U
WMHTEepBa/ NPOrHO3MpPoBaHUA GUKCUPYIOTCS NPU HacTpolKe. [pyroe BaxHoe oTanume Adaptive Net
Indicators ot BcTpoeHHbix B NeuroShell Trader HelipoceTelt 3aknto4aeTca B TOM, YTO NOKasaTenu
BAIMSAHNA BCEX BXOA,0B TOXE ABAAOTCA BXoAaMu ana nHamnkatopos Adaptive Net Indicators. To ecTb Bbl
MmoxkeTe NMbo yCTaHOBUTb CaMM 3HaYeHMA paKTOPOB BAUAHUA A5 BXOA0B, 1MO0 NO3BOIUTL CAENATb 3TO
ontummnsaTtopy NeuroShell Trader Professional.
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O4HUM M3 MHTEPECHbIX BapMaHTOB McMob3oBaHUA Adaptive Net Indicators sBnaeTca noctpoeHue
aAanTUBHBIX CKONb3AWMX cpeaHuX. MpaduK AeMOHCTPUPYET NpMMep ucnosib3oaHua Adaptive Net
Indicators gns NnocTpoeHus aAanTMBHOIO CPpeaHero.
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B nononHenue Adaptive Net Indicators Bxoaat 18 nHaukaTopos. MHaMKaTopbl Adaptive Net Indicators
MOXHO pa3fenuTb Ha ABe rpynnbl: NPOrHO3upyoLmne 1 Knacuouumpyrowme. MNporHosunpyrowne
WHAMKATOPbI Ha BbIXOAE BblAatoT NPOrHO3bl 3HAYEHWI BPEMEHHDIX PAA0B, @ Knaccupuumpyrowme
WHAMKaTOPbI BblAAOT BEPOATHOCTU NPUHAANEKHOCTM NATTEPHOB K ONpeAesieHHbIM Fpynnam, TaKUM Kak,
Hanpumep, "MoKkynaTtb" nan "OeprKatb".

Huke npuBeAEH CNUCOK MHAMKATOPOB:
Predict2 - npeaukTop, 2 Bxoaa;
Predict3 - npeaukTop, 3 Bxoaa;
Predict4 - npeaukTop, 4 BXxoaa;
Predict5 - npeauktop, 5 Bxoa08;
Predict6 - npeaukTop, 6 Bxoa08.;
LagPredictl - npeaukTop, 1 6a308bIii BXoA, 1 ntoboe Ymcno naros (casuros);
LagPredict2 - npeauKkTop, 2 6a3oBbix BxoAa w1 toboe 4mucno naros (caBuros);
LagPredict3 - npeaukTop, 3 6a308Bbix BxoAa w1 ftoboe 4mucno naros (caBUros);
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LagPredict4 - npeaukTop, 4 6a3o0Bbix BXxoAa 1 toboe 4mucno naros (cABUros);
Classify2 - knaccudukaTtop, 2 Bxoaa;

Classify3 - KnaccudpukaTop, 3 Bxoaa;

Classify4 - knaccudukaTtop, 4 Bxoaa;

Classify5 - knaccudumkaTtop, 5 Bxoaos;

Classify6 - knaccudmkatop, 6 BXoa0s.;

LagClassifyl - knaccudmkaTtop, 1 6a3oBbiii BXoA4 1 Nt0boe Yncno naros (casuros);
LagClassify2 - knaccudmkaTtop, 2 6a3oBbix BXxoAa 1 ntoboe 4ncno naros (caBuros);
LagClassify3 - knaccudmkaTtop, 3 6a3oBbix BXxoAa 1 ntoboe 4ncno naros (caBuUros);

LagClassify4 - knaccudmkaTtop, 4 6a3oBbix BXoAa 1 ntoboe 4ncno naros (caBuUros);

JononHeHue Adaptive Net Indicators Tpebyetr NeuroShell Trader, Trader Professional nnu DayTrader
Professional Bepcuun 3.2 1 BblLe.

Adaptive TurboProp2

Adaptive TurboProp2 (AT2) - 3To TaKol4 Ke HelipoceTeBoWn anropuUTM, Kak n BcTpoeHHbI 8 NeuroShell
Trader, Trader Professional u DayTrader Professional, Ho umetownit oaHo cepbesHoe oTnnyme: AT2
MOKET aBTOMaTUYECKM NEPETPEHNPOBLIBATLCA ANA KaXKA0W HOBOM TOYKM B AaHHbIX, 160 Yepes
3aaHHOE KONMYECTBO TOYEK. B KauecTBe TpeHUPOBOYHOrO Habopa BbICTYMNAOT TOUYKKU, HENOCPEACTBEHHO
npeaLwecTsylolme Tekywei. AT2 He CTPOUT NPOrHO3bl A4 TPEHMPOBOYHOrO Habopa U ero NPOrHo3sl
Bceraa asnatotca "out of sample". Taknum obpaszom, HeobxoAMMOCTb B UHTepBanax walk forward
nponajgaert, Tak Kak HermpoHHan ceTb aenaeT walk forward B Kaxaoi Touke. HelpoceTn AT2 MOXKHO
MCMO/b30BaTb Kak MHAMKATOPbI, KaK BXOAbl Ans 00bluHbIX ceTelt TurboProp2 B Prediction Wizard, ambo
HanpsMYlo B TOProBbIX cTpaternax. MHankaTopbl AT2 B 3a4aHHOM TOYKE UMEIOT 3HaYeHMe NPorHosa,
KOTOpPbIN HelpoceTb aenaet Ha N Touek Bnepes, To eCTb, HaNPUMEP, C/IM Mbl NPOTHO3MPYEM CEroAHsA
3aBTPALLUHION LiEHY, TO TEKYLLEE 3HAYEHNE MHAMKATOPa ABNASETCA NPOrHO30M 3aBTPALUHEN LEeHbI.

MHauKaTopbl AT2 N0O3BONAIOT yCTaHaB/NMBATb CAeAyoLIME NapaMeTpbl:

trainbars - paamep TPeHMPOBOYHOro Habopa (KO/IMYECTBO TOUEK, NPEALECTBYIOLLUX TEKYLLEN,
KOTopble ByAyT MCNONb30BaTbCA A5 TPEHMPOBKU HEMPOCETEBOMN MoaeNMn);

aheadbars - MHTepBa NPOrHO3MPOBAHWA (Ha CKONIbKO TOYEK Brepes CTPOUTb NPOrHo3);

actual - napameTpbl MHAMKATOPA, NOAABAEMOrO Ha BbIXxog, HelipoceTu ( Ecam Bbl NporHosupyete
3HAYEeHMA KaKoro-To MHAMKaTopa);
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hiddens - Kon-Bo HellpoHOB B ckpbITom cnoe ( Prediction Wizard aBTomaTnyeckun onpeaenaet
KON-BO HEMPOHOB W/IN NO3BONAET YCTAaHOBUTL BaM WX KON-BO, HO AT2 No3BONAT onpeaenunTb
ONTMMAaJIbHOE KOZIMYECTBO HEMPOHOB C MOMOLLLbIO TEHETUYECKOTO ONTUMM3ATOPA);

retrain - UHTepBan nepeTpeHUpoBKK. Hanpumep, ecamn nHTepsan paeeH 1, ceTb
nepeTpeHnpyeTca ANa Kaxgomn ToUKkK, ecam paseH 10, To Kaxkable 10 Tovek;

inputl, input2, ... - BXoAbl HEMPOHHOW CeTU (Bbl MOXKETe NUCMO0/1b30BaTb reHETUYECKUIA
ONTMMM3aTOP AN1A NoAg6opa ONTUMA/IbHbIX 3HAUYEHUI NapameTPoB UHAMKAaTOPOB, NOAAaBaEMbIX
Ha BXO[, HEMPOHHO ceTn);

Ona ncnonbsosaHma AT2 agoctatouHo camoit npoctoit Bepcuun NeuroShell Trader, Ho ecnau Bbi
ucnonbayete NeuroShell Trader Professional unu NeuroShell DayTrader Professional, Bbl
O0MNO/THATE/IbHO CMOMKETE UCNOJIb30BaTb reHETUYECKMUA ONTMMU3ATOP ANA Noabopa oNTUMabHbIX
3HaYeHWM NAapameTPOB HEMPOCETEBOrO aIOPUTMa, MHAMKATOPOB Ha BXOAE W BbIXOAE.

MHaukatopbl AT2 No3BONAKOT NOAaBaTb Ha BXo4 OT 2 A0 14 BpeMAHHbIX paaos. HassaHuA
COOTBETCTBYHOWMX MHAUKaTopos Tprop2,Tprop3, ..., Tpropl4.

JdononHeHue Adaptive TurboProp2 tpebyet NeuroShell Trader, NeuroShell Trader Professional nnm
NeuroShell DayTrader Professional Bepcuit 3.2 1 Bbiwwe.

Neural Indicators

JOononHenue Neural Indicators(NI) npeactasnaeT coboit HECKO/IbKO TUNOB HENPOHbIX CeTeld,
peannsoBaHHbIX B BUAE UHAMKATOPOB.

MpuBeaem cBOKMCTBA, NPUCYLLME BCEM MHAMKATOPAM 3TOrO AOMOJHEHWA.

NI BblgatoT curHan ot -1 4o 1. CUrHan Mo»KHO UHTepPNPEeTUPBaTb, Kak Hekoe nogobue
"6uHapHoI" Knaccudpukaumm, To ectb "nokynats" (>0) nam "He nokynatb" (<0). O6bIYHO
BK/IHOMAEM 3TU MHOMKATOPbI B TOProBYHO CTPATENMIO KaK NPaBu/IO AN NOKYNKU UKW NPOAAXKN.

CurHanbl, BbigaBaembie Neural Indicators, MMmetoT BepOATHOCTHbIM XapaKTep, TO ecTb,
HanpuMmep, ecan UHAMKATOP BblAAET CUTHAN NPOAAXKK, TO UemM BaUKe 3HaYeHUe K 1, Tem
60/blle BEPOATHOCTb NPOAAaBaTh, U YemM banKe K -1 Tem 60/1bLLE BEPOATHOCTL "He npoaasaTh".

Neural Indicators obyuyatotcs "6e3 yuntens", To ecTb HET HE06X0AMMOCTM NOAABATb UM Ha BXOJ,
npaBubHblE OTBETHI.

NI obyyatoTca ¢ NOMOLLbIO TEHETUYECKMX aNIFTOPUTMOB. B KauecTBe LeneBon GyHKLUN MOMKHO
MCMNO/b30BaTb, HAaNPMUMEpP, CYMMY ZIeHEer, KOTOpYo CeTb '3apaboTana”, nnbo mepy Toro,
HACKO/IbKO XOPOLLO CeTb paboTaeT KaK BXo4 A/1A APYrUX CEeTel UM UHOMKATOPOB.

HeipoHHble ceTu Neural Indicators xopowo 0606uatoT AaHHbIE, TO eCTb HE UMEKT CU/IbHOM
TeHAeHUMN K "nepeobydyeHntio" nnm "3anomuHaHuo. npumepos".
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OT Bac He TpebyeTca NOHUMaHMSA, KaK paboTatoT 3TM HENPOCETU, ANA TOro, YTOObI CTPOUTb NPUBBIIbHbIE
MexaHW4YeCcKune Toprosble cuctembl. Bol moxeTe gobasutb Neural Indicators B Bally Toprosyto cuctemy u
No3BOJINTb FTEHETUYECKOMY ONTUMM3ATOPY HAaWUTU NoaxoaAalMe napameTpbl.

MpuBenem cnMCcoK HeMpOCeTeBbIX KOHPUIYpaLui, peann3oBaHHbIx B gononHeHnun Neural Indicators.

Ward Nets. 3Ta apxuTeKTypa MMeeT ABe pasnyHble GYHKLMU aKTUBALLMM B CKPbITbIX HEMPOHAX.
ApXUTEKTypa Ha3bIBAETCA TaK NOTOMY, YTO Oblna usobpeteHa Ward Systems Group mHoro net
Ha3ag, (Bnepsble nosiunack B NeuroShell 2). MHamkaTopsl Ward2, Ward3, Ward4, Ward5,
Ward6, Bxoadlime B LONOJHEHME, PEAZIU3YIOT 3TY apXUTEKTYPY.

Jump Connections. B 3Toi apXxuTeKType ecTb NpsiMmble CBA3U OT BXOA0B K BbIXO4aM Hapsay C
06bl4HbIMU CBA3AMM yepes CKpbITble Hef/'IpOHbI. TaK»Ke BO3MOXHbI CBA3MU mMexXay CKpbITbIMU
HelipoHamMW. ITa apxXUTEKTypa peann3oBaHa B MHAMKaTopax Jump2, Jump3, Jump4, Jump5,
Jumpé.

Recurrent Nets (pekyppeHTHble ceTu). ITa apXUTEKTypPa aHaM3UPYET He TO/IbKO 3HAYeHNA B
TEKYLLEeN TOYKe, HO TaKKe YYUTbIBAET 3HaUYeHUA B BAM3KUX TOUKaX. ApXUTEKTYpa peasiM3oBaHa B
nHamkatopax Recur2, Recur3, Recur4, Recur>5.
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Sparse Nets. 3To ceTu, B KOTOPbIX HET NOJIHOM CBA3M MEXAY BXOA4AaMMU U CKPbITbIMU CIOAMU
HelPOHOB. 3TO 03HAYaET, YTO MOXKHO NoAaBaTb 6osblle BX0A0B 6e3 CyLLeCcTBEHHOIO
YBE/INYEHUA KONNYECTBA BECOB, COOTBETCTBEHHO, NP PaBHOM KOJIMYECTBE BXOA0B,
pPa3MepHOCTb ONTUMU3ALMOHHOM 33a4M (@ 3HAUYUT U BbIYUCAUTENIbHAA CNOXKHOCTb 3a4a4M) Npu
06y4YeHMM HEMPOHHOM CETU TaKoro TMNa ByaeT HUXKe, Yyem AN1A NONHOCBA3HOM ceTu. CeTn Takoro

TMNa peann3oBaHbl B UHAMKaTopax Sparse8, Sparsel0, Sparsel2

JononHenune Neural Indicators Tpebyet NeuroShell Trader Professional unn NeuroShell DayTrader

Professional Bepcuin 3.2 u Bbliwe.

Advanced Indicator Set 1, Ward System Group, Inc.
3710 gononHeHune ana NeuroShell Trader coaepxuT cnegytolme MHANMKATOPDI:
TECHNICAL INDICATORS
Aroon Down
Aroon Up
Aroon Oscillator
Chaikin Accumulation/Distribution Oscillator
Hodrick-Prescott Filter (untradable)

Hodrick-Prescott Window

Keltner Channels

True Range

Vidya

Volume Adjusted Moving Average (VAMA) (untradable)

ZigZag (untradable)
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CHAOS AND FRACTAL INDICATORS
Choppiness Index

Polarized Fractal Efficiency

Hurst Exponent

Hurst Significance

Fractal Dimension
STATISTICALINDICATORS
Polynomial Regression

Polynomial Predict
ASTRONOMICAL INDICATORS
Moon's llluminated Fraction

New Moon

Moon's First Quarter

Full Moon

Moon's Last Quarter

DATE INDICATORS

First Monday of the Month Flag
First business day of the Month Flag
Last business day of the Month Flag
Number of days since High occurred
Number of days since Low occurred
Week of the Month

Week of the Year

MATH INDICATORS

Ceiling

Cluster

Constant Value
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Floor
Integer
Percent

Round

Advanced Indicator Set 2, Ward System Group, Inc.
370 pononHeHue ans NeuroShell Trader coaepRuT cneayroLime MHANKATOPSI:
J. Welles Wilder’s Indicators
Accumulation Swing Index
Directional Movement Index
MinusDI
MinusDM
Parabolic SAR signal
Parabolic SAR value
PlusDI
PlusDM
Swing Index
Redundant Haar Wavelets
Redundant Haar Wavelet Coefficient
Redundant Haar Wavelet Smoothed Curve
Miscellaneous Indicators
Center Of Gravity Index
Center Of Gravity Oscillator
Median Price
Median Value
Random Walk Index of Highs
Random Walk Index of Lows

RAVI
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Retrace Buy
Retrace Sell
Stochastic RSI Oscillator
Variable Length Moving Average
Volatility Breakout High
Volatility Breakout Low
Marc Chaikin’s Indicators
Accumulation/Distribution Oscillator
Chaikin Money Flow Persistency
Chaikin Volume Accumulation Percent
Flag Indicators
Flag2
Flag3
Flaga
Flag5
Flagl toggle with reset condition
Flag2 toggle with reset condition
Flag3 toggle with reset condition
Flag4 toggle with reset condition
Flag2 with reset condition
Flag3 with reset condition
Flagd with reset condition
Flag5 with reset condition
Bar/Condition Count Indicators
Bar Count Since Condition
Bar Count Of Time Series

Condition Count
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Cluster Indicators

NHankaTtopsbl Cluster Indicators nbiTatoTcs KnaccuduLMpoBaTb TEKYLLLEE COCTOSIHMUE PbIHKA, TO €CTb
OTBETUTb Ha BOMPOC TAaKOro TMMA, KaK: K KAKOMY TUMY OTHOCUTCA TEKYLLLEE COCTOAHUE - XOpoLlen
BO3MOKHOCTU 417 OTKPbITUA AJIMHHOW 1M60 KOPOTKOM NO3MUMM (MO0 3aKpbITUA MO3ULUIA), UK ,
BO3MOXHO, HAYEro Aenatb He CTOUT. B oCHOBEe MHAMKATOPOB NIeXKaT CaMOOPraHM3yHoLWMECA KapTbl
KoxoHeHa (Kohonen Self Organizing Map), TpeHupyemble reHeTUYeCKUM airoPUTMOM.

MpeanonoXum, y Bac ecTb ABa XOPOLWMX MHAMKaTopa. HaHecem Ha NAOCKOCTb TOYKU, COOTBETCTBYIOLLLNE
HEKOTOPOMY BPEMEHHOMY Nepuoay, B3sB M0 OCAM 3HaYEHMA 3TUX ABYX UHAMKATOPOB. Mpeanonoxmnm,
YTO BaLUM UHAMKATOPbI HACTOJIbKO XOPOLLO OMNUCLIBAOT COCTOAHUE PbIHKA, YTO B pe3y/bTaTe Ha
NJIOCKOCTN 06Pa3yIoTCs ABa XOPOLUO Pa3IMYMMbIX KNacTepa: OAMH COOTBETCTBYIOLLMIA XOpoLlei
BO3MOKHOCTU A/1A UrPbl Ha NOBbIWEHWE, APYION ANA UrPbl HA NOHWKeHWe. MOXKHO NPeAnoN0XKNUTb, YTO
B 3aBMCMMOCTM OT TOrO, HACKO/IbKO Balla TOYKa 6/1M3Ka K 0AHOMY U3 KNacTepoB, Bbl MOXKETe caenatb
BbIBOZbl O XapaKTepe ANHAMUKM PbIHKA B AaHHbIN MOMEHT.

NMuaukaTopsl Cluster Indicators HdopmupyOT Bac, HACKONLKO "AaneKko" Tekyllee COCTOAHME HaxoaUTCA
OT LLIEHTPOB K/1aCTEPOB, COOTBETCTBYHOLWMX "NoBbiWaTebHbIM" 1 "NOHMKaTEeNbHbIM" KnacTepam. Bbl
MOMKETe NCMONb30BaTb 3TU MHAMKATOPbI B MEXaHUYECKUX TOPTrOBbIX CTPATErnaAX ANA reHepmupoBaHua
CUTHANOB MOKYMKM U MPOAAXKM, KOTAa OHM YETKO OTHOCAT TEKYLWMIA NaTTepPH K onpeaeneHHOMY Kaaccy.
Bbl MOKeTe TaKKe NoAaBaTb 3T MHAMKATOPbI HA BXOA, HEMPOHHOM CeTM.

Ha rpaduke nsobparkeHsbl "nosbiwatenbHbie" U "NOHUKaTeNbHbIE" KnacTepbl A1 KNacTepHOro
MHAMKATOpPa, NOCTPOEHHOro Ha ocHose nHankatopos MACD u CCl.
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leHeTMYeCKMiA ONTMMK3ATOP NO3BO/IAET BAM HaXOAUTb LEHTPbI KNacTepPOoB, KOTOPbIE ONTUMU3MPYIOT
npubbiNb.

JononHeHWe NoO3BONSET NOAABaTb HA BXOA A0 16 MHAMKATOPOB BKAOUNTENbHO. Kpome Toro, B
[O0MNO/THEHME BXOAAT MHAMKATOPbI, KOTOPble NO3BOAIOT NPUCBaMBaTb BXOAAM Pa3/INyHble Beca,
KOTOpble MOTYT YBE/IMYNTL INOO YMEHbLUUTb BAUSHME AaHHOIO BXoAa. Bbl MorKeTe ycTaHaB/MBaThb
3HaYeHUA BECOB CaMM, MO0 NO3BOAUTb CAENATb 3TO FTEHETUYECKOMY aNrOPUTMY.

[dononHenue Cluster Indicators Tpebyet NeuroShell Trader Professional or NeuroShell DayTrader
Professional Bepcuit 3.2 1 BblLe.

JAonoaHenue Fuzzy Pattern Recognizer (Pacno3HaeaHue dhu2yp Ha 6a3se
Heuemkoli 102uku) , Ward System Group, Inc.

Bbl xoTenu 6bl, 4TO6bI NpOrpamma NPOCKaHMPOBaaa BPEMEHHOM pag, M YKa3ana MecTa, rae BCcTpeyaeTcs
HeKoTopas ¢urypa, Kotopan Bam HpaBUTCA? Y Bac ecTb NOA03PEHME, YTO HEKOTopan purypa
npeALwecTByeT CUNIbHOMY U3MEHEHMIO PbIHKA W Bbl XOTeNU 6bl, 4TOBbI Nporpamma Haxoauna sty eurypy
BO BpemeHHoM psaay? JononHeHue Fuzzy Pattern Recognizer no3sonneT pewaTb Takue 3a4auu,
NCMO/Ib3yA HEYETKYIO IOTUKY.

HeueTkan normka 6bina Bnepsble npeasioxkeHa Lofti Zadeh 8 1965 1 B HacTosLLLee Bpems LWLMPOKO
MCNONb3YeTCA B TEXHMKE U NporpammHom obecnedeHunn. [lononHeHune Fuzzy Pattern Recognizer
NO3BOJIUT BaM MUCMNO/1Ib30BaTb 3Ty TEXHOJIOTUIO B BALLMX TOPTrOBbIX CUCTEMAX.

JononHeHue Fuzzy Pattern Recognizer no3sonseTt onucaTb 06pas "HeuyeTknumu npasmnamm”. OHo
npeacrasaseT cobon ceputo MHAMKATOPOB, KOTOPble NOKa3blBatOT B MaclwTabe ot 0 4o 1 HAacKoNbKo
"6113K0" TeKylLLan NocnenoBaTeIbHOCTb LieH COOTBETCTBYET 3a4aHHOMY Bam 0bpasy.

HeueTkne npaBmna - 3To NpPaBUNa, 3a4aBaeMble HEYETKUMMU, Pa3MbITbIMU TEPMUHAMM, TAKUMU KaK
"MHoro", "Bbicoko", "6bicTpo" 1 T.A4. KpuBbie 3HAYEHUIM LEH NN UHOMKAaTOPOB MOXHO onumcaTb
cneayioWmnMmMmm TEpMUHAMMU:

BbICTPO PACTET (rises sharply)

PACTET (rises)

OCTAETCA NOCTOAHHbIM (remains steady)
MNAOAET (drops)

BbICTPO NMAOAET (drops sharply)
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BoT npumepbl HEKOTOPLIX NPaBWUA, KOTOpble MOTYT BbITb YKa3aHbl B AononHeHun Fuzzy Pattern
Recognizer:

LieHa 3aKkpbiTna BbICTPO PACTET, 3atem OCTAETCA NOCTOAHHOMN, 3aTem cHosa EbICTPO
PACTET

Unaekc RSI PACTET, 3atem MNALAET, 3atem PACTET, 3atem EbICTPO PACTET

Llena HIGH OCTAETCA NOCTOAHHOMW, 3atem MAJAET, 3atem PACTET, 3atem OCTAETCHA
NOCTOAHHOMN, 3atem NALAET, 3atem NAJAET

LleHa 3aKkpbiTha BbICTPO NAOAET
Mpueeaem HeKOTOpPbIe BO3MOXKHOCTM AononHeHua Fuzzy Pattern Recognizer:

Ecnun Bbl ucnonbsyete NeuroShell Trader Professional unn NeuroShell DayTrader Professional,
Bbl MOXETe BOCMNO/1b30BaTbCA FEeHETUYECKUM aNIrOPUTMOM A/1A NOUCKa GUrypbl, KOTopas,
Hanpumep, NpeaLecTByeT CUAbHOMY POCTY (NageHuto)

Bbl MOrKeTe yKasaTb ABe GUrypbl U UICNONb30BaTb TaKMe HeveTKMe "normyeckune” onepaumm, Kak
"Fuzzy OR", "Fuzzy AND"

Bbl MOKeTe CTPOUTb C/IOXKHbIE HEYETKME KOHCTPYKLUKN, KOMBUHMpPYSA "Fuzzy OR" n "Fuzzy AND"

JdononHeHus Fuzzy Pattern Recognizer MoXXHO MCNO/1b30BaTb A1 NOMCKA NATTEPHOB HE TOJIbKO
B 3HAYEHMAX LUEH, HO U B 3HAYEHUAX MHAMKATOPOB

Bbl MOKeTe yKa3aTb A/IMTE/IbHOCTb NATTEPHA, TO €CTb, HANPUMEP, Mbl TOBOPUM, YTO LiEeHa
PACTET, ecnv 3HauyeHUe LUeHbl yBeindmnBaeTca B TeyeHne 10 muHyT, nbo 2 yacos, 1nbo 10 aHei
- B 3aBUCMMOCTU OT 3HAYEHUA AJINTENBHOCTU, KOTOPOE Bbl YCTAHOBUTE

Bbl MOXKeTe YyCTaHOBUTb MaKCMMaIbHbIM OXKUAAEMbIA AMana3oH 3HAa4YEHUN, TO eCTb YCTaHOBUTb
MaKCMMa/IbHOE 3HaYeHMe pocTa, COOTBETCTBYIOLLEe HedeTKoMy TepmuHy "BbICTPO PACTET".
Torpa Bbl MOXKeTe NOCTPOUTb HEKOTOPbIE HEYETKUE MPaBU/IA U 3aTEM MPUMEHUTb UX K OPYroMy
WHCTPYMEHTY, CyL,ecTBeHHO Bosiee nan meHee BoaTUIbHOMY. Bce, 4To Bam HeobxoamMmo
cAenaTb - 3TO USMEHUTb MAaKCMMaA/IbHOE OXXUOaeMoe 3Ha4YeHne

Bbl MO*KeTe UCMno/ib30BaTh MHAMKATOPbI Fuzzy Pattern Recognizer He TONbKO HanpAMYyo B
TOProBbIX CTPATErMAX, HO TaK}Ke NoAaBaTb MX Ha BXOA HEMPOHHbLIM CETAM UK APYrUm
WHAOMKaTOpam
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Ha pucyHKe npuBeaeH Npumep UCNoNb30BaHMA MHAMKaTopa Fuzzy?2.

Niiem obpas, yaosneTsopAtoLMiA Hed4eTKoMy Npasuay "UeHa 3akpbitua PACTET, 3atem MAOAET")

= MeuroShell DayTrader Profezszional - [fuzzy_cht] _ Ol =]
:ibd File Edit “iew Ingett Toolz indow Help - |5’|5|
NE| 8 &2k R e
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I 3
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/\ 1 20
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JononHeHue Fuzzy Pattern Recognizer BkatoyaeT B ceba cneayolne MHANKATOPbI:

8 nHaMKaTopoB HeveTKux npasun - Fuzzyl, Fuzzy?2, ... ,Fuzzy8. 3pecb Fuzzyl oTBevaerT 3a
npasuna c "ogHMm cermeHTom", Hanpumep "ueHa 3akpbiTna PACTET". Fuzzy2 oTBeyaeT 3a
npasuna c ABymMs cermeHTamu, Hanpumep "ueHa 3akpbitna PACTET, 3atem BbICTPO MAOAET".
Fuzzy3 onucbiBaeT npaBuna c TpeMA CermeHTamu, Hanpumep "ueHa 3akpbitua PACTET, 3atem
EbICTPO NAJAET, 3aTem OCTAETCA MOCTOAHHOMN". U Tak panee.

3 nHaukatopa FuzzyOR n 3 FuzzyAND, KoTopble peannsytoT HeyeTKkmne onepaumm

8 nHaunkaTopos FuzzyGA, KoTopble NO3BONAIOT reHETUYECKOMY ONTUMM3ATOPY CTPoUTb Bonee
KayecTBeHHble HeYyeTKMe NpaBuna

[na ucnonbzoBaHus gonosiHeHus Fuzzy Pattern Recognizer Heo6xoaMMo UMeTb Nt060I U3 NPOAYKTOB
cemelictBa NeuroShell Trader Bepcun 3.2 unu bonee nosagHen. Ecnm Bbl Ucnonb3yeTe camyto NPOCTOM
npoAykKT cemeictea - NeuroShell Trader, Bbl He CMOKeTe BOCMO/1Ib30BaTbCA ONTUMMU3ATOPOM AR
reHeTMYeCcKon ONTUMM3a LMK HEYETKUX MHAMKATOPOB, HO TEM HE MEHEE CMOXKETE UCMO/b30BaTb
[O0MNo/IHEHMeE ANA pacno3HaBaHuA Guryp.



Turning Points

370 pononHeHue gna NeuroShell Trader ocHoBaHO Ha MAaee NOMCKA IOKaNbHbIX MUKOB U BNaguH BO
BPEMEHHbIX pAaax.

MWK onpenenseTcsa Kak To4ka, B KOTopol LeHa high 6onblie nnu pasHa ueHam high B okpecTHocTH 31Ol
TOYKW. BnagmHa onpenennerca Kak Touka, rae ueHa low meHblle nav paBHa LeH low B OKpecTHOCTH.
MpuBeaeHHble onpeaeieHns NPOUNNIOCTPUPOBAHbI HA PUC.

Peak
!

Mhood  Mhood

Peak

Walley alley

T

“alley

JononHeHne coaepKUT MHAMKATOPbI, KOTOPbIE MOTYT BbINO/IHATL CAeaylowme AeUCTBUS:
PycoBaTb Npsmble IMHUN U3 OAHOM MOBOPOTHOM TOUYKM B APYTYiO;
PrcoBaTb NMHWUM NOAAEPKKN U CONPOTUBIEHNA FOPU3OHTA/IbHO M3 MUKOB U BNaauH;

BbluMCNATL OCUMNNATOP, KOTOPbIN NOKa3biBaeT, HACKOJIbKO TEKYLLAA LLeHa 3aKPbITUSA COTHOCUTCSA
C NpeablayWMMU IMHUAMMN NOAAEPHKKU U CONPOTUBIEHUS;

BbluncnATb CTaTUCTUYECKUE Mepbl(cpeaHee, meanaHa U CTaHAaPTHOE OTK/IOHEHUE) pa3HOCTEN
LEeH, BpEMEHHbIX Pa3HOCTEN M Pa3HOCTEN HAaK/IOHOB MeX Ay NOBOPOTHbIMM TOYKAMMU B
onpeaeneHHOM No/1b30BaTeNEM OKHE;

BbluMCNATL BEPOATHOCTb TOTO, YTO TEKYLLMIA YPOBEHb LEeHbI ABAETCA HOBOM NOBOPOTHOM TOYKOM
OCHOBbIBAACb Ha OAHOW M3 BbIYMCAAEMbIX CTATUCTUYEKUX BE/IUYNH;

Ocoboe BHMMaHMe cnenyeT 0bpaTUTb Ha MHAMKATOPbI BEPOATHOCTHOCTM, TaK Kak MHOTUe
WMHCTPYMEHTbI AE€MOHCTPUPYIOT MOBTOPAIOLLINECA LMKIUYECKME TEHAEHUNN, KOTOPblE MOTYT BbITb
pacno3HaHbl ¢ UX NOMoLLbio. KOHEYHO, HOBOCTU U Apyrue GaKkTopbl MOTYT BAUATb Ha
HOPMa/ibHble UMKANYECKNE TEHAEHUMU, U HE KaXKAbl CTeHEPUPOBaHHbI CUrHan byaert
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KOPPEKTHbIM. Tem He meHee, cywecTtsyetr MHOro BO3MOXHOCTEM NOCTPOUTb Ha 6ase aToro
AO0MNOJ/IHEHUNA TOpProsble CTPaTeErmMnm, O KOTOPbIX Mbl AaKe HUKOr4a HE 3a4yMbiBa/IUCb;

MpuBeaem NosHbIA CIMCOK MHAMKATOPOB, BXOAALINX B AoNoAHeHMe Turning Points:

Turning Point Plot Indicator
Tpplot
Individual Turning Point Measure Indicators
TPbars
TPchange
TPpercent
TPslope
Turning Point Probability Indicators
Peak probability (% change)
Valley probability (% change)
Peak probability (bars)
Valley probability (bars)
Mean Indicators
PVmeanbars
VPmeanbars
PVmeanchange
VPmeanchange
PVmeanpercent
VPmeanpercent
PVmeanslope
VPmeanslope
Standard Deviation Indicators

PVsdbars
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VPsdbars
PVsdchange
VPsdchange
PVsdpercent
VPsdpercent
PVsdslope
Vpsdslope

Median Indicators
PVmedianbars
VPmedianbars
PVmedianchange
VPmedianchange
Pvmedianpercent
VPmedianpercent
PVmedianslope
Vpmedianslope

Support and ResistanceSupport Level
Resistance Level
Support Oscillator
Resistance Oscillator

Fibonacci Retracements

JononHeHue Turning Points Tpebyet NeuroShell Trader, NeuroShell Trader Professional, unn NeuroShell

DayTrader Professional Bepcun 3.8 u Bbllue.
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Cybernetic Analysis,Ward Systems Group, Inc.

John Ehlers n Ward Systems Group pa3pabotanu gononHenue Cybernetic Analysis Ha ocHoBe
WMH/AMKATOPOB, ONMCcaHHbIX B KHUre "Cybernetic Analysis for Stocks and Futures", HanucaHHo John
Ehlers n onybankosaHHoM nsaatensctsom John Wiley & Sons; (March 19, 2004), ISBN: 0471463078. B
KHUre IeEMOHCTPUPYIOTCA HOBble 3 dEKTUBHbIE TOProBble TEXHUKWU, OCHOBAHHbIE HAa NPUMEHEH UM
COBPEMEHHbIX MeToA0B UMppoBO 06paboTKM CUTHANOB K aHaNU3y GMHAHCOBbIX BPEMEHHbIX PAAOoB. Mo
cnosam John Ehlers, "9T1 meTtoabl AOKa3anM cBOO paboTOCNOCOOHOCTb Ha MHOMUX PbIHKaX, NPeBocxoasn
pe3ynbTaTUBHOCTb KOMMEPYECKMX TOProBbIX CUCTEM, KOTOPbIE CTOAT COTHU U AaxKe TbiCAYM A0NN1apoB".

MoaepHU3npys NonynapHbIe TOProBble TEXHUKM U UCMOb3YSA BbIUUC/IUTENbHYHO MOLLb COBPEM EHHbIX
KOMMbIOTEPOB, AOCTYMHY Tpenaepam, John Ehlers npeacrasnser:

Fisher Transform (npeo6pasoBaHue duiiepa)-NPMUBOANT BXOAHbIE AAHHbIE K FayCCOBOMY
pacnpeaeneHunio BEPOSTHOCTK, Aenan TOProsbie cUrHanbl bonee "yetkumn".

The Relative Vigor Index-4yBCTBUTENbHbIM OCLUANATOP, B KOTOPOM ABUKEHNE HOPMUPYETCA Ha
TOproBbIli AnanasoH bapa.

Improved Hilbert Transform-uyBcTBUTENbHbBIN MeTOA, /19 TOYHOTO U3MEPEHUS PbIHOYHbIX
LMKNOB.

The Sinewave Indicator--non-causal punbTp, KOTOPbLIM BblAAET CUrHaNbI BXOAA U BbIXOAA C
TOYHOCTbIO 1/16 OT nepunoaa UMKna, B OTIMYMKM OT MOBOPOTHbIX Touek. The Laguerre Transform-
HOBbIN MHCTPYMEHT AN1A pelleHna npobaemsl "crnaskmBaHusa NpoTmus naros" 6onee apdHeKTMBHO
W CO34aHUA XOPOLIMX CrNa*KMBatoLWMUX GUAbTPOB:

0 Super Smoothing Filters-gaet 6onbliee crnakMBaHMUE C MEHbLLIMMW laramu;

o Simple Moving Average Computations-aBa HOBbIX CNOco6a BbIYUCAATb CKOJb3slLLee
cpenHes;

JOCTUKEHMSA KOMMNbIOTEPHbIX TEXHO/IOMMIA 32 NocneAHUe ABa AeCATUIETUA B Le/IOM onepeannm
passutue Toprosoro MNO u npakTuku. "Cybernetic Analysis for Stocks and Futures" nbiTaetca
BOCCTAHOBUTb 6anaHc Mexay AOCTYNHOWN BbIYNCAUTENbHOW MOLLBIO U peasibHbIMU BO3MOXKHOCTAMM
nonb3osaTens.", rosoput Ehlers. "MpamoTHOe KOMBUHMPOBaAHWE HOBbIX MHAMKATOPOB C MPOBEPEHHbIMM
cUcTeMamm 4s1A NPOrHO3MPOBaHMUA PbIHKOB aKUMI 1 GbloYepCcoB NPUBEAET BalUN CUCTEMbI K HOBOMY
YPOBHIO NPEAUKTUBHON TOYHOCTU, TOProBoi 3PpPeKTUBHOCTU M 06LLel NpubbinbHOCTU.". MNonb3oBaTenn
NeuroShell Trader Professional n DayTrader moryT yaydlinTb pesynbTathbl, noay4deHHble John Ehlers,
KOMBUHMPYA ero MHAMKATOpPbl C MOLLbIO reHeTudeckoro ontummnsatopa NeuroShell Trader Professional,
M NONYy4YnTb 6oJiee coBepLLEHHbIe TOProBble CUCTEMBI.

XoTa c AononHeHmnem naet d)aﬁn CnpaBKy, KOTOprl;'I KPaTKO ONMncCbiBaeT peasin3oBaHHble MEXaHN3MbI,

Mbl HAacTOATE/IbHO PEKOMEHAYEeM NpMobpeTaTb ero COBMECTHO C KHUIOM, B KOTOPOM NogpobHo onucaHa
Teopua U METOAMKMN UCMO/Ib30BAHMS.
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JononHeHue Cybernetic Analysis coaeput cneaytoume MHANKATOPbI U3 KHUTK:

Price - Bo3BpallaeT cpegHee mexay 3HadeHnamu high n low gna tekyuwen ceeuku. Ehlers
MCMO/Ib3yeT 3T0 3HaYeHue B 60NbLUMHCTBE CBOMX MHAMKATOPOB, KOTA4a CCbIIAeTCs Ha NOTOK LIEH.

Cyberl_FisherTransform - Ehlers' describes the Fisher Transform as a mathematical process that
converts a data set to one with a Gaussian Probability Density Function (PDF). This indicator is
described in Chapter 1. It may be combined with the FisherTransformTrigger indicator to create
a trading system.

Cyberl_FisherTransformTrigger - The FisherTransformTrigger indicator is created by delaying
the FisherTransform indicator by one bar. The FisherTransformTrigger indicator may be

combined with the Fisher Transform indicator to create a trading system.

Cyber3_ITrend - This is the Instantaneous Trendline indicator described in Chapter 3. According
to Ehlers, "having an Instantaneous Trendline with zero lag is a good beginning to generate a
responsive trend-following system." This indicator may be used with the Cyber3_|TrendTrigger
indicator to create a trading system.

Cyber3_ITrendTrigger - This is the Instantaneous Trendline Trigger described in Chapter 3. This is
a leading indicator that is created by adding a two-day momentum of the Instantaneous
Trendline to the Instantaneous Trendline itself. This indicator may be used with the
Cyber3_ITrend indicator to create a trading system. In order to incorporate a limit price for the
ITrend crossover condition and no limit for the emergency exit condition which uses the RevPct
(Reverse Percentage), this add-on contains three additional indicators not included in Ehlers'
book.

Ehlers' Trading Strategy is built into these indicators:

Cyber3TSLimit - Cyber3TSLimit is used in conjunction with Cyber3TSPosition and Cyber
3TSSignal. Cyber3TSPosition - Cyber3TSPosition is used in conjunction with Cyber3TSLimit and
Cyber 3TSSignal.

Cyber3TSSignal - Cyber3TSSignal is used in conjunction with Cyber3TSPosition and Cyber
3TSLimit.

Cyberd_Cycle - This is the Cyber Cycle indicator described in Chapter 4. This is an indicator that
isolates the cycles in data with additional smoothing. It may be used with the
Cyberd_CycleTrigger indicator to create a trading system.

Cyberd_CycleTrigger - This is the Cyber Cycle Trigger indicator described in Chapter 4. The
Trigger indicator is created by delaying the Cyber Cycle indicator by one bar. It may be used with
the Cyber4d_Cycle indicator to create a trading system.

Cyber5_CG - This is the Center of Gravity (CG) oscillator indicator described in Chapter 5. Ehlers
describes this smoothed, zero lag indicator as useful for identifying turning points. It may be
combined with the Cyber5_CGTrigger indicator to create a trading system.
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Cyber5_CGTrigger - This is the Center of Gravity Trigger (CG Trigger) oscillator indicator
described in Chapter 5. The Trigger indicator is created by delaying the Center of Gravity
indicator by one bar. It may be combined with the Cyber5_CG indicator to create a trading
system.

Cyber6_RVI - This is the Relative Vigor Index (RVI) indicator described in Chapter 6. This indicator
measures the up and down strength of the market normalized to the trading range. It may be
combined with the Cyber6_RVITrigger to create a trading system.

Cyber6_RVITrigger - This is the Relative Vigor Index Trigger (RVI Trigger) indicator described in
Chapter 6. The Trigger indicator is created by delaying the Relative Vigor Index indicator by one
bar. It may be combined with the Cyber6_RVI to create a trading system.

Cyber8 StochasticRSI - This is the StochasticRSI indicator described in Chapter 8. This indicator is
a ratio of up prices compared to the sum of up and down prices, and the stochastic portion
looks at the highs and lows over the same period. It may be combined with the

Cyber8 StochasticRSITrigger indicator to create a trading system.

Cyber8 StochasticRSITrigger - This is the StochasticRSI Trigger indicator described in Chapter 8.
The Trigger indicator is created by delaying the StochasticRSI indicator by one bar. It may be
combined with the Cyber8_StochasticRSI indicator to create a trading system.

Cyber8 StochasticCycle - This is the Stochastic Cyber Cycle indicator described in Chapter 8. It
adds the stochastic component of examining the highs and lows to the Cyber Cycle indicator
from Chapter 4. It may be combined with the Cyber8_StochasticCycleTrigger indicator to create
a trading system.

Cyber8 StochasticCycleTrigger - This is the Stochastic Cyber Cycle Trigger indicator described in
Chapter 8. The Trigger indicator is created by delaying the StochasticCycle indicator by one bar.
It may be combined with the Cyber8_ StochasticCycle indicator to create a trading system.

Cyber8_StochasticCG - This is the Stochastic Center of Gravity (CG) indicator described in
Chapter 8. It adds the stochastic component of examining the highs and lows to the Center of
Gravity indicator from Chapter 5. It may be combined with the Cyber8 StochasticCGTrigger
indicator to create a trading system.

Cyber8 StochasticCGTrigger - This is the Stochastic Center of Gravity Trigger (CG Trigger)
indicator described in Chapter 8. The Trigger indicator is created by delaying the StochasticCG
indicator by one bar. It may be combined with the Cyber8_StochasticCG indicator to create a
trading system.

Cyber8_StochasticRVI - This is the Stochastic Relative Vigor Index (RVI) indicator described in
Chapter 8. It adds the stochastic component of examining the highs and lows to the Relative
Vigor Index from Chapter 6. It may be combined with the Cyber8 StochasticRVITrigger indicator
to create a trading system.

Cyber8_StochasticRVITrigger - This is the Stochastic Relative Vigor Index Trigger (RVI Trigger)
indicator described in Chapter 8. The Trigger indicator is created by delaying the StochasticRVI
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indicator by one bar. It may be combined with the Cyber8 StochasticRVI indicator to create a
trading system.

Cyber8 FisherCycle - This is the Fisher Cyber Cycle indicator described in Chapter 8. Ehlers adds
the Fisher Transform to the Cyber Cycle indicator from Chapter 4 to produce sharper, better
defined entry and exit signals. This indicator may be combined with the

Cyber8 FisherCycleTrigger indicator to create a trading system.

Cyber8 FisherCycleTrigger - This is the Fisher Cyber Cycle Trigger indicator described in Chapter
8. The Trigger indicator is created by delaying the Fisher Cycle indicator by one bar. This
indicator may be combined with the Cyber8_ FisherCycle indicator to create a trading system.

Cyber8 FisherCG - This is the Fisher Stochastic CG indicator described in Chapter 8. Ehlers adds
the Fisher Transform to the Center of Gravity indicator from Chapter 5 to produce sharper,
better defined entry and exit signals. This indicator may be combined with the

Cyber8 FisherCGTrigger indicator to create a trading system.

Cyber8 FisherCGTrigger - This is the Fisher Stochastic CG Trigger indicator described in Chapter
8. The Trigger indicator is created by delaying the Fisher Stochastic CG indicator by one bar. This
indicator may be combined with the Cyber8 FisherCG indicator to create a trading system.

Cyber8_ FisherRVI - This is the Fisher Stochastic Relative Vigor Index (Fisher RVI) indicator
described in Chapter 8. Ehlers adds the Fisher Transform to the Relative Vigor Index indicator
from Chapter 6 to produce sharper, better defined entry and exit signals. This indicator may be
combined with the Cyber8 FisherRVITrigger indicator to create a trading system.

Cyber8_FisherRVITrigger - This is the Fisher Stochastic Relative Vigor Index Trigger (Fisher RVI
Trigger) indicator described in Chapter 8. The Trigger indicator is created by delaying the Fisher
Stochastic RVl indicator by one bar. This indicator may be combined with the Cyber8 FisherRVI
indicator to create a trading system.

Cyber9_Period - This is the Cycle Period indicator described in Chapter 9. It may be used to
measure the Dominant Cycle period.

Cyber10_AdaptiveCycle - This is the Adaptive Cyber Cycle indicator described in Chapter 10. This
indicator enables the Cyber Cycle indicator from Chapter 4 to be adaptive to the measured
Dominant Cycle period. This indicator may be combined with the Cyber10_AdaptiveCycleTrigger
indicator to create a trading system.

Cyber10_AdaptiveCycleTrigger - This is the Adaptive Cyber Cycle indicator described in Chapter
10. The Trigger indicator is created by delaying the Adaptive Cyber Cycle indicator by one bar.
This indicator may be combined with the Cyber10_AdaptiveCycle indicator to create a trading
system.

Cyber10_AdaptiveCG - This is the Adaptive Center of Gravity (CG) indicator described in Chapter
10. This indicator enables the Center of Gravity indicator from Chapter 5 to be adaptive to the
measured Dominant Cycle period. This indicator may be combined with the
Cyber10_AdaptiveCGTrigger indicator to create a trading system.
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Cyber10_AdaptiveCGTrigger - This is the Adaptive Center of Gravity Trigger (Adaptive CG
Trigger) indicator described in Chapter 10. The Trigger indicator is created by delaying the
Adaptive CG indicator by one bar. This indicator may be combined with the
Cyber10_AdaptiveCG indicator to create a trading system.

Cyber10_AdaptiveRVI - This is the Adaptive Relative Vigor Index (Adaptive RVI) indicator
described in Chapter 10. This indicator enables the Relative Vigor Index from Chapter 6 to be
adaptive to the measured Dominant Cycle period. This indicator may be combined with the
Cyber10_AdaptiveRVITrigger indicator to create a trading system.

Cyber10_AdaptiveRVITrigger - This is the Adaptive Relative Vigor Index Trigger (Adaptive RVI
Trigger) indicator described in Chapter 10. The Trigger indicator is created by delaying the
Adaptive Relative Vigor Index indicator by one bar. This indicator may be combined with the
Cyber10_AdaptiveRVI indicator to create a trading system.

Cyber11_Sine - This is the Sinewave indicator described in Chapter 11. This indicator may be
used to predict the turning point of market cycles. It is plotted as the sine of the phase angle of
the Dominant Cycle. It may be used in conjunction with the Cyberl1_LeadSine indicator to
create a Trading Strategy.

Cyber1l LeadSine - This the LeadSine indicator described in Chapter 11. It is plotted as the sine
of the phase angle of the Dominant Cycle plus 45°. It may be used on conjunction with the
Cyber11_Sine indicator to create a Trading Strategy.

Cyber12_ Adaptive Momentum - This is the Smoothed Adaptive Momentum indicator described
in Chapter 12. This indicator measures the Dominant Cycle period and uses that measurement
to compute a one-cycle momentum.

Cyber13_2PoleButterworth - This is the Two Pole Butterworth Filter described in Chapter 13.
Ehlers introduces Butterworth filters as better filters than exponential moving averages.

Cyber13_3PoleButterworth - This is the Three Pole Butterworth Filter described in Chapter 13.
Compared to the Two Pole Butterworth Filter, this one increases the sharpness of the filter
rejection.

Cyber13_2PoleSuperSmoother - This is the Two Pole Super Smoother described in Chapter 13.
This filter has less lag than the 2PoleButterworthFilter.

Cyber13_3PoleSuperSmoother - This is the Three Pole Super Smoother described in Chapter 13.
Compared to the Two Pole Super Smoother, this one increases the sharpness of the filter
rejection.

Cyber14_LaguerrefFilter - This is the Laguerre Filter described in Chapter 14. Ehlers describes this
filter as a balance between smoothing a signal and lag in order to avoid whipsaw trades.

Cyber14 _LaguerreRSI - This is the Laguerre Relative Strength Index (RSI) Indicator described in
Chapter 14. Ehlers shows that you can apply the Laguerre Filter to familiar indicators.
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Cyberl6_Netlead - This is the leading indicator called NetLead described in Chapter 16. This
indicator combines a leading indicator with an exponential moving average to show when the
market isin an uptrend or a downtrend.

CyberCyclelnverseFisher - This is the Inverse Fisher Transform indicator described in the Ehlers'
article of the same name that appeared in the May 2004 issue of Technical Analysis of STOCKS
AND COMMODITIES magazine. He describes this indicator as an oscillator that produces clear
buy and sell signals. Take AONONHEHME COAEPHKUT ClieaytoWwme NPUMEPbI UCMOJIb30BaHNA ITUX
umHaukatopos B NeuroShell Trader:

Example Chapter 3 ITrend No Limit This chart builds a Trading Strategy based on the crossover
of the ITrend and ITrend Trigger indicators from Chapter 3.

Example Chapter 3 ITrend Limit Intel This chart builds a Trading Strategy based on the crossover
of the ITrend and ITrend Trigger indicators from Chapter 3. This chart incorporates a limit price
for the crossover condition.

Example Chapter 4 Cyber Cycle This chart uses a crossover of an indicator named Signal to
generate trading signals.

Example Chapter 4 Cyber Cycle Opt HD This chart uses a crossover of an indicator named Signal
to generate trading signals. This chart is optimized on Home Depot (HD). Results are improved
from the unoptimized chart named Chapter 4 Cyber Cycle.

Example Chapter 4 Cyber Cycle Opt Intel This chart uses a crossover of an indicator named
Signal to generate trading signals. This chart is optimized on Intel and includes an evaluation
period of 6 months in the Trading Strategy.

Example Chapter 4 Cyber Cycle Opt Deere This chart uses a crossover of an indicator named
Signal to generate trading signals. This chart is optimized on Deere and includes an evaluation
period of 6 months in the Trading Strategy.

Example Chapter 10 Adaptive RVI This chart builds a Trading Strategy by using a crossover of the
Adaptive RVI and Adaptive RVI Trigger. This is typical of many of the Trading Strategies Ehlers
builds with indicators described in the book.

Example Chapter 10 Adaptive RVI Opt This chart builds a Trading Strategy by using a crossover
of the Adaptive RVI and Adaptive RVI Trigger. This optimized version of the Chapter 10 Adaptive
RVI chart produces more profit than the original.

Example Chapter 12 Adaptive Trend This chart builds a Trading Strategy for the Swiss Franc by
using a crossover of the Adaptive Momentum indicator and O.

Example Chapter 12 Adaptive Trend Opt SF This chart builds a Trading Strategy for the Swiss
Franc by using a crossover of the Adaptive Momentum indicator. This chart is optimized to
increate profit.
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Example Chapter 12 Adaptive Trend Multiple Stocks Opt This chart builds a Trading Strategy for
the multiple stocks by using a crossover of the Adaptive Momentum indicator. This chart is
optimized to increase profit.

Example Chapter 12 Adaptive Trend Opt Dell This chart builds a Trading Strategy for Dell by
using a crossover of the Adaptive Momentum indicator. This chart is optimized to increase
profit. 3To AONONHEHME TaKKe COAEPKUT A0MNONHUTE bHbIE LWabNOHbI TOProBbIX CTpaTerui ans
NeuroShell Trader.

Pattern Matcher

JdononHeHue Pattern Matcher oTBeyaeT Ha BONpPOC, BCTPEYaNUCh 1K onpeaeieHHble NaTTepHbI B
MPOLW/IOM W, €C/IM BCTPEYA/IUCH, TO KAKOM TUM aKTUBHOCTM C/1IeA,0Ban 33 3TUMM NaTTepHamu. TakKe
Pattern Matcher mosKeT BblAaTb CUrHa/, Koraa TeKyLasa ToYKa B AaHHbIX COOTBETCTBYET onpeaeieHHOMY
naTrepHy.

MHauKaTopsbl, BXogAwume B AononHeHne Pattern Matcher, moryT paboTtaTb ¢ 1106bIM NOTOKOM AaHHbIX B
NeuroShell Trader, NeuroShell Trader Professional n NeuroShell DayTrader Professional. OHu moryT
HaxoAnTb 06pasbl Kak B MOTOKE "CbipbiX" BPEMEHHbIX PAAOB, TaK U B 3HAaYEHUAX MHAMKATOPOB,
NMOCTPOEHHbIX HA OCHOBE 3TUX BPEMEHHbIX PAAOB. 3aYacTyto, paboTa c NaTTepHaMK B 3HAYEHUAX
WMHAMKATOPOB NPUHOCUT BobLLE NOAb3bl, YEM MOUCK NAaTTEPHOB B CAMMUX 3HAYEHMA KOTUPOBOK. B
OT/IMYME OT APYIUX HALLIMX AONONHEHUI, Pattern Matcher B ocHOBHOM npefHa3HavyeH ans
MCMO/Ib30BaHMA B KAYECTBE MHTE/IIEKTYAIbHOTO MHCTPYMEHTA A1 "py4YHoro" aHanAn3a BpeMeHHbIX
pAAoB.

Wtak, Pattern Matcher nbiTaeTtca oTBETUTL Ha ciegylolye BOMPOChI:

BcTpeyancs v TeKyLwmii NaTrepH, KOTOpbI Mbl BUAMM B HECKOJIBKMX MOCNEAHUX TOYKaX, B
npowaom?

Ecnm BcTpeyanca, To CKONbKO pas M HAaCKO/IbKO 3TW NaTTePHbI B MPOLLUIOM COOTBETCTBYIOT
TeKyLemMy naTrepHy?

Echus npowsaom 6b1710 HECKO/IbKO naTtrepHOB, O4E€Hb NMOXOXNX Ha TeKyU.I,VIﬁ, TO KaKoW T1n
prHO‘-IHOl;'I dKTUBHOCTW C/ieaoBan 3a HUMK?

Tem He MmeHee, He HaJ0 CYUTaTb, YTO MATTEPHbI B MPOLUAOM CNOCO6HbI Bceraa 6biTb MHANKATOPOM
byayuwero noseaeHMa pbiHka. MoaToMy He cneayeT UCMNONb30BaTb MHAMKATOPbI Pattern Matcher
HenocpeacTBEHHO A/1A MPOrHO3MPOBAHUA MU B MEXaHUYECKUX TOProBbIX NPaBuaax ANA onpeaeseHuns
npasua NoKynku/npoaakn. OA4HaKo MOXHO UCMONb30BaTb UX AN MOATBEPNKAEHUA PeLleHN, NPUHATLIX
Ha OCHOBE ApYrMx MeToA0B, IM60 KaK MHCTPYMEHT ANA aHaNu3a.
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MpuBeaem CNMCOK U KPaTKOe onmncaHue MHANKATOPOB, BXOAALWMX B AonosHeHWe Pattern Matcher.

Match - The Match indicator takes a very recent pattern on the chart and displays the
probability that other patterns in history on the chart match that current pattern. MatchPast -
The MatchPast indicator takes a designated pattern on the chart and displays the probability
that other patterns in both history and future on the chart match that designated pattern.

ProjectAvg - The Project Average indicator returns the average of all projections (leads) of the

projection series for all pattern matches that are greater than the indicated projection
threshold.

ProjectMin - The Project Average indicator returns the minimum of all projections (leads) of the
projection series for all pattern matches that are greater than the indicated projection
threshold.

ProjectMax - The Project Average indicator returns the maximum of all projections (leads) of the
projection series for all pattern matches that are greater than the indicated projection
threshold.

ProjectStndDev - The Project Standard Deviation indicator returns the standard deviation of all
projections (leads) of the projection series for all pattern matches that are greater than the
indicated projection threshold.

ProjectRange - The Project Range indicator returns the range of all projections (leads) of the
projection series for all pattern matches that are greater than the indicated projection
threshold.

ProjectUpperB - The Project Upper Band indicator returns the upper envelope of all projections
(leads) of the projection series for all pattern matches that are greater than the indicated
projection threshold.

ProjectLowerB - The Project Lower Band indicator returns the lower envelope of all projections
(leads) of the projection series for all pattern matches that are greater than the indicated
projection threshold.

ProjectCount - Given a projection threshold, the Project Count indicator returns the total
number of matches between the current pattern and patterns in history.

ProjectPercent - Given a projection threshold, the Project Percent indicator returns the
percentage of total number of matches between the current pattern and patterns in history.
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IIpumepsl ucnosib3oBaHuA NeuroShell Trader

Mpw npnobpeTteHnn MO ana GMHAHCOBOrO NPOrHO3MPOBAHMA MHOTUE 04U XOTAT NOYYUTb
[,0Ka3aTe/IbCTBO TOTO, YTO AEHbIM, KOTOPbIE OHW TPATAT Ha MOKYMKY, byayT Bo3BpaLleHbl NPUObIIbHOM
Toproenei. Mpumepsbl, NpUBEAEHHbIE 34eCh, MOKa3bIBatoT, YTo ¢ nomoubto NeuroShell Trader moxkHo
NOCTPOUTL YAa4YHYIO TOPrOBYH CUCTEMY, NMOAABasA Ha BXOA, KOPPEKTHbIE U MMEOLLME NPOrHOCTUYECKYIO
CUNY AaHHbIE.

Ewe pa3 npocum o6patuUTb BHUMAHME - Mbl Npeanaraem HE "yepHbiit AWMk, 3apabaTtbiBatowmii AeHbrm
a MOLLHbIN MHCTPYMEHT, C NMOMOLLLbIO KOTOPOTO Bbl CMOXKETE CO34aBaTb CBOU 3GPEKTUBHbIE TOProBble
cuctembl. He 06A3aTenbHO, YTO NpUBEAEHHbIE B MPMMeEpPax TOProBble CTpaTernmn NpoaoKaTt ycnewHo
ToproeaThb B byayLiem.

[aHHble Npumepbl NOKa3bIBakOT, YTO NPOCTblE TOPTrOBblE CUCTEMBI, MOCTPOEHHbIE C UCMOJIb30BaHUEM
BCEro HECKO/IbKMX XOPOLUIMX MHAMKATOPOB, MOTYT XOPOLUO paboTaTh.

NeuroShell Trader gaeT HoBble BO3MOXKHOCTU ANA TPENAEPOB, HO Yyaec He 6biBaeT. Bbl A0NKHbI YETKO
NMOHMMATb, YTO MOXKHO OXKMAATb OT MEXaHUYECKOM TOProBOM CUCTEMbI, @ Yero Henb3s. HU HEMPOHHbIe
CeTU, HU Ntobble Apyrue Toproeble CUCTEMbI He cnocobHbl BCEMAA npMHUMaTL NpaBU/ibHbIE PELLEeHUA.
Bnpouem, 3To KacaeTca U TPENAEPOB, AaXKe CaMbIX OMbITHbIX U TaNAaHTUBbIX.

CnucoK npumepos:

[MporHo3mnpoBaHne GM

[MporHo3mnpoBaHue INTC

MporHo3mnposaHne WMT

[MporHo3uposBaHne CAT

[MporHo3mnposaHue DIA, SPY, QQQQ

[MporHo3mnpoBaHue SPY

Boise Crossover

Boise Prediction

Exxon Prediction
S&P Prediction
Merck Crossover
Exxon 3 Nets
Intel Optimization
S&P Optimization

S&P 500

n
7
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IIpocHo3upoeaHue GM

B atom npumepe mbl Ucnonbzosanm MHAMKaTopbl MACD Signal, RSI u Williams %R B kKayecTse Bx0408B
HENPOHHOWM CeTH ANA NPOrHO3MPOBAHUA U3MEHEHUS LeHbl OTKPbITUA akuMii GM Ha 5 gHelt Bnepegs,
leHeTUYeCKMN ONTUMMN3ATOP He UcnosabloBancs. Mpu TecTUpoBaHUKU cucTembl Ha out-of-sample
nepuoae AOX04HOCTb cocTaBuna 68.5% ronosbix (63 yueTa KOMUCCUOHHbBIX M 6e3 penHBECTUPOBaAHMUA
npubbIK).

General Motors Corp.

nge i

T

oy

labhra

LT

IIpocno3upoeaHue INTC

B sTom npumepe Mmbl MCNoNib30BaAn MHAMKaTopbl Stochastic %K, Stochastic Slow %D n Williams %R B
KauyecTBe BXOA0B HEMPOHHOM CeTU A1 NPOrHO3MPOBAaHMA U3MEHEHMSA LeHbl OTKPbITUA akumit INTC Ha 5
AHel Bnepea. FeHeTUYECKMn ONTMMKN3ATOP He Ucnonb3oBanca. Mpu TeCTMpPoBaHUKU CUCTEMbI Ha out-of-
sample neproae aoxoaHocTb coctaBuna 100.3% rogosbix (6e3 yueTa KOMUCCUOHHbBIX U H6e3
penHBECTMPOBAHUA NPUBLIIN).
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IIpornosuposanue WMT

B aTom npumepe B KayecTBe BXOA0B HEMPOHHOW CETU NCMO/Ib30Ba/IMCh HAaK/IOHbI PErpecCUOHHbIX
JIMHWIA B Npeablaywmx To4Kax. MporHo3MpoBaanck LeHbl OTKPbITUA akumii WMT Ha 3 gHs Bnepea.
FeHeTMYeCcKMiA ONTMMMN3ATOP He ucnosib3oBancs. Mpu TecTUpoBaHUKM cucTeMbl Ha out-of-sample
nepuoe AoXo4HOCTb cocTaBuna 24.8% (6e3 yueta KOMUCCMOHHbIX U 63 peMHBECTMPOBaHUS NPUBLIN).

res Inc.

ange in Open

IIpocHo3upoeaHue CAT

B aTOomM npumepe B KayecTBe BXOA0B MCMOIb30BaUCh CNpeabl MeXAy Napamum CKONb3ALNX CPESHUX,
NMOCTPOEHHbIX A/1A Pa3HbIX NAPaMeTPOB CrNAXKMBAHUA. [eHeTUYECKNI onTMMmM3aTop oTobpan 4 Bxoaa u3
8. Mpu TecTMpoBaHMM cncTembl Ha out-of-sample nepnoae goxoaHocTb coctaBuna 104.3% roaosbix (6es
y4yeTa KOMUCCUOHHbIX U 6e3 penHBECTUPOBaHMA NPUBLINK).
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IIpoenosuposarue DIA, SPY, QQQQ

B aTom npumepe mbl ucnosbzosann gonosnHeHne Adaptive Net Indicators ans noctpoeHus Toprosbix
npasun. Ha Bxoa Adaptive Net Indicators nogasanuch LeHbl 3aKPbITUS 3@ HECKONLKO NpeablayLmx
AHel. Llenbio 66110 NPOrHO3MpoBaHME U3MEHEHMA LeHbl 3aKpbITUA Ha 4 AHA Bnepea. C nomMoLbto
reHeTMYecKoro onTMmmnsaTopa Hbian NogobpaHbl NapaMeTpbl TOProBbIX NPABUA, MPUYEM ONTUMU3AUUSA
nposoaunachk Ha 3 MHcTpymeHTax - DIA, SPY, QQQQ. Mpw TecTMpoBaHUU NOJYYEHHON CUCTEMbI Ha out-
of-sample nepuoae poxoaHoctb coctaBuna 44.5% roposbix ana DIA, 20.5% rogosbix gna SPY n 12.9%
rogosbix 4na QQQQ (6e3 yueta KOMUCCMOHHBIX 1 6E3 PEUHBECTUPOBAHMA NPUOBLINK).

DIAMONDS
-' Trading Strategy #2

r'-] |£| a3

IIpocHo3upoeaHue SPY

12 man 2005 mbl HaTPEHUPOBAN HEMPOHHYIO CETb Ha AHEBHbIX AaHHbIX SPY (akuuu doHAa,
dopmupytolero noptdens Ha ocHose UHAeKca S&P500; Toprytotca Ha AMEX nog, 3Tum TuKkepom) ,
MCMOb3yA B KauecTBe TPEHUPOBOYHOro Habopa nepuog ¢ 02.03.2001 no 31.12.2004.

Ha npuBeaeHHOM rpaduKe nokasaHa KpuBas HAKOMAEHHOM NPUbLIIM NOAYYEHHO M MOAENN U
COOTBETCTBYIOLLLAA KpmBaa ans ctpaTternn "buy and hold". N306pakeHHble Ha rpaduKe Kpusbie
HAKONJEHHOM NPUBLINN NOAYYEHbI NPU YCAOBUM NOCTOAHHOM MHBECTUPYEMOI B SPY CyMMbl, paBHOW
$10,000, npu 3TOM 3TOM NOyYEHHaA NPUBbLINIb HE PEMHBECTUPOBANACH.
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SPDRS (SPY)
B Model equity Buy and Hold equity ) )

--500

Hawa mozens 3apaboTtana 30% roaosbix (6e3 yyeTa NpocKasb3biBaHUA U KOMUCCUOHHDIX) Ha 85
NnepeBoOPOTHbIX NO3ULUMAX ( C AIMHHOWN Ha KOPOTKYIO, C KOPOTKOM Ha A/IMHHY0) B TeyeHue roga. Euwe pas
nogyepkHem, 4to ceTb HE TpeHUpoBanack Ha nepuoae, Ha KOTOPOM Mbl €e TECTUPOBAJIU, TO eCTb Ha
2005 r.

3HaAUYUT 1IN 3TO, YTO Bbl MOXKETe cAaenaTb TO XKe camoe? 3TO 3aBUCUT OT Bac. Bbl moxeTte noay4yunTb
ropasao nyydywmne pesysibtatbl, €CN NOTPATUTE AO0CTATOYHO BpEMEHU Ha UCCNea0BaHUNA U nop,6epeTe
bonee MHd)OpMaTMBHbIe BXOA4bl, 4eM 3TO CAeNa/I Mbl B 3TOM NMPUMEpPE.

ByaeT nv aTa ceTb NPOAO/IKATL NPUHOCUTL NPUBLINL B Byayuiem? MoxKeT Aa, a MOXKeT HeT. PbIHOK
MEHAETCA U NePUOANYECKN BO3HMKAET HEOBXOAMMOCTb NOACTPANBATb UAU MONHOCTbIO MEHATb
Mcnosibayemble moaenn. Mbl He yTBEPKAAEM, YTO HEMPOHHbIE CETU - 3TO BO/IWEBHbIE NaNOYKMK,
cnocobHble pelwaTb Nobble 334a4M, HO Mbl CYHMTAEM, YTO HEMPOHHbIE CETU CMNOCOHHBLI MOMOYb BaM
nocTpouTb 60s1ee apPEKTUBHbIE TOProBbIE€ CUCTEMBI.

dTo0T npmep NokKasbiBaeT BO3MOXXHOCTb NMNOCTPOEHUNA TOpFOBOl;lI cucTembl Ha base HempOHHOl;ll ceTuy,
KOTOpaAa Aaet FlpM6bI}'lb Bbile, Yem UHOEKC PbIHKA U, BO3SMOXHO, Bbllle, YeM Balla cobcTBeHHan

"6uonornyeckan HeMpoHHas ceTb".

P.S. XoTa B 3TOM Npumepe mMbl UICNOb30BaAM HEMPOHHYIo ceTb, NeuroShell Trader nossonsieT cTpouTb
xopouwune moaenu n 6e3 HeMPOHHbIX CeTeN, NPUMEHANA FeHETUYECKUIA ONTUMMN3ATOP K TPAAULMOHHbLIM
TOProBbIM CUCTEMAM.
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Boise Crossover

B aTom npumepe Mbl NOCTPOWUIN NPOCTYIO TOProBYyO CTPATErMnio, OCHOBAHHYIO Ha KOHUEMLMWU, KOTOPYHO
Tpehaepbl UCNONb3YIOT YXKe OYeHb AAaBHO. ITO KOHUENUMA NepecedyeHmns CKob3AWNX cpeaHunx. Cmbicn
3aK/I0YAETCA B TOM, YTO KOrAa CKOMb3ALLAsA CPeAHAS, NMOCUMTAHHAA MO KOPOTKOMY NepUOoAY BPEMEHM,
nepecekaeT CHM3Y BBEPX CKO/b3ALLYH0 CPEAHION, MOCYUTAHHYO MO AANTENIbHOMY NEPUOAY BPEMEHMN,
Mbl GUKCUPYEM CUTHAA NOKYNKWU. M aHaNorMuHo, Korga nepeceyeHmne npomucxoamT CBepXy BHU3, Mbl
duUKcMpyem curHan npodaxun. Ana bymar, BeayLimnx cebsa LMKAMYHO, TaKas TOproBas CTpaTerys MoKeT
paboTaTb A0BOJIbHO HEM/IOXO.

Mbl nogo6panm akumio, NCTOPMA KOTOPOMN AEMOHCTPUPYET LIMK/IbI, KOTOPbIE MOXHO MCMO/1b30BaThb B
TaKOW NpoCTOM ToproBom ctpaternu. 1o Boise Cascade Corp.

Mbl cO34a/11 TOProBylo CTpaTer1io, KoTopas UCNoib30Basa MHANKATOP Moving average crossover above
B YC/I0BMU A5 OTKPbITUS A/IMHHOM No3uuumn n simple moving average crossover below gns oTKpbIiTUA
KOPOTKOM no3nuun. MoKHo 6b110 6bl UICNONb30BaTb crossover below Kak ycnoBue Ans 3akpbiTvs
OJMHHOM NO3ULMK, ecan Bbl He XOTeNU UCMO/Ib30BaTb KOPOTKUE NMO3ULMU, HO Mbl XOTUM MX
ucnonb3osaTb. NeuroShell Trader aBToMaTUYECKN BbIXOAUT M3 AJIMHHOMN NO3ULUMM, KOTAA OTKPbIBAETCA
KOpPOTKan 1 HaobopoT. Tpenaepbl Ha3bIBatOT 3TO cTpaTernel ¢ "nepesopom".

.Example 1 - Boise Cascade Crossover_cht

Symbol Iacc vi Name IEIIIIISE CASCADE CORP Li

—
Traalag S1a1eay

- A5

— 2%

- ==

.-Ee’l}
if‘
=4

%‘5

%

e

Z

Ca
%
T

£
_F
%f

%_
%‘
%-

[ 2/6/99 ] 4316064

Pe3ynbTaTbl TECTUPOBAHWUSA 3TOM CTPATErMKU MOKa3aHbl HAa PUCYHKe Bbiwe. CUHUE CTPEesKK,
HanpaB/IEHHble BBEPX, ABNAIOTCA CUrHANaMM NMOKYMKK, a KpacHble CTPEKM, HanpaBAeHHble BHU3,
ABNAOTCA CUrHaaMK NpoaaKku. Mocne Kaxkaoro Takoro CUrHana MOXHO YBUAETb MaNeHbKUIA KPeCTUK -
3TO LeHa OTKPbLITUA C/IeAYHOLLEro AHSA, MO KOTOPOI CYMTAETCA LieHa CAENKM.

NeuroShell Trader nogpa3symeBaeT, UTo Bbl CMOTPUTE Ha rpad MK B KOHLLE AHA NOC/E 3arPy3KU CBEXKUX
AaHHbIX. OpAepa, KoTopble Bbl BbICTaBUTE, BYAyT UCMOJIHEHbI B OKPECTHOCTM 3aBTPALUHEN LLEHbI
OTKPbITHA.

TecTupoBaHMe NoKasasno A4oxoaHOCTb 33% rofoBbIX C 9 BbIMIPbIWHLIMW TOPrOBAAMU U 6
NPOUTPbIWHLIMU B TEYEHUN NEPUOAa TeCTUPOBaHMA. [040BOE NPOLEHTHOE U3MEHEHME B LeHe
cocTaBuo -4.9% , UTO O3HaYaeT, YTo ec/iM 6bl Bbl NPOCTO KYNWIW aKLUMIO U AepiKanu ee, Bbl bbl noTepanu
YacTb leHer B Te4YeHue 3Toro nepuoaa.

55



Boise Prediction

[na aToro npumepa Mbl BbIBPAAN aKLMIO, B3S/IM HECKOIbKO NPOCTLIX MHANKATOPOB, KOTOPbIE MO
HawemMy MHEHUIO UMeNN NPeauKTUBHYIO CUAY, U NOMbITaIMCb NOCTPOUTb HEMPOCETEBOW NPOrHo3. Mbl
He CTanu CTPOUTb KaKyl-TO 0cobyto TOProByto CTpaTeruio, a UCNonb30BaAUu Ty, KOTOPYO co34aeT
Prediction Wizard. 3To o4yeHb NpOCTOM NpUMep TOro, KaK UCNOoJ1b30BaTb HeMpoHHbIe ceT B NeuroShell
Trader.

NUTaK, 6b111 BbIGpaHbl akumm Boise Cascade Corp. Mbl pelumnam ncnosb3osatb MHAMKaTOpbl stochastic %d
indicator, the acceleration indicator, and the positive and negative volume index c ymonuartesnbHbiMK
napametpamu. Mbl pelinam NPorHo3npoBaTb OTHOCUTE/IbHOE N3MEHEHWE B LiEHE 3aKPbITUA Ha 5 AHel
Brepea. B KauecTBe BXOA0B 6bI/IM UCMOb30BaHbI 4 BbiLEHA3BaHHbIX MHAMKATOPA U 06bem.
TpeHnpoBOYHbIN Habop cocTtosan us 3 neT uctopuun. Mcnonbsosancs oanH nHtepsan walk-forward
anntenbHocTblo 1 rog,. B KavecTee LeneBoi GyHKUUM AN TPEHUPOBKM HEMPOCETM UCMO/1b30BaNach
npubbINb OT TOProsan. Toproeas cTpaTerys COCToANa U3 CAeAYIOWMX NPaBWI: OTKPbIBaTb AJNHHYIO
no3nuMio ecam NpPorHos 6onblue 0, 3aKpbiBaTh €CM MeHblue 0; OTKPbIBaTb KOPOTKYIO NO3ULMIO CN
nporHo3 meHbue 0, 3aKpbiBaTb ecn 6onble 0. Tak Kak 3Ha4YeHMsA NopPoros 0AMHAKOBbI, TO NPOrpamma
Ucrno/ib3oBana cTpaTteruio ¢ "'nepesopoTom", To ecTb A/IMHHAA NO3ULMA 3aKPblBasacb KOPOTKOU U
HaoboporT.

Symbal |Eu:|:: vi Hame |EIIIIISE CASCADE CORP ;I

Trades : Pl S aay Changs

KaK MOXHO 3aMeTUTb, MOMEHTbI MOKYMKWU/MPOAaXKN HaXOAATCA HE COBCEM B TEX MECTaX, B KOTOPbIX Mbl
xoTenu bbl BUAETbL UX, HO TEM HEe MeHee TOpProsAs Aana 74 % rofoBbIX Ha Nepuoae, rae akums Bblpocsa
Bcero Ha 4%. Eule pas HanomHIO, YTO 3TO CMCTEMA TECTUPOBANACh Ha NEPUOAE, KOTOPbIN He
MCMo/b30BasCcs Npu obydeHnn HelipoceTu. Mpu TOProsae He y4YUTbIBAINCb KOMUCCUOHHbIE U
NnpocKab3biBaHWe.
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HoBble Bo3M0OKHOCTH NeuroShell Trader 5

Pabota c ToproBbiMmu naatpopmamum.

B Bepcumn 5 peannsoBaHa BO3MOXKHOCTb aBTOMAaTUUYECKM NOCbIIaTb OpAepa Ha Ball TOProBbIi CYET B
Interactive Brokers. Mpu aTom pakTUYECKME LUEeHbI UCMONHEeHMA oTobparkatoTca Ha rpadumke B NeuroShell
Trader.

Opaepa TaKKe MOryT nocblinaTbcsa No email Ha agpec, KOToPbIV Bbl YKaXKeTe.

B NeuroShell Trader 5.0 peannsosaH HOBbIM NporpaMmmHbIi API, c NOMOLLBIO KOTOPOro MOXKHO
paspaboTaTb MHTEPdENC aNa Nnepesadun opaepos 1 gpyron nHGopmaLuum B Apyrue Toprosblie
nnatdopmbl, OTAKYHbIE OT Interactive Brokers.

HoBble cnoco6bi oTo6parkeHna kotuposok B NeuroShell DayTrader

B NeuroShell DayTrader nosBUAnCb HECKONbKO HOBbIX TUNOB 6apoB ANA BHYTPUAHEBHOMW TOPrOBAMU.
Range Bar Charts - 6ap HakannuBaeTcs, NoKa He byaeT AOCTUrHYT YyCTaHOBAEHHbIN AManasoH high - low.
T.e. Bce bapbl UMEIOT OAMHAKOBbIV AMANa3oH U3MEHEHMUSA LeH. KOTUPOBKa, BbIXOAALLASA 32 PaMKK
Auna3oHa, NopoKaaeT HoBbIM bap.

Volume Bar Charts - 6ap HakanaMBaeTcs, NoKa He byAeT A0CTUrHYT YCTaHOBJIEHHbIM 06beM
TOProBaun, T.e. Bcem 6apam COOTBETCTBYET OA4UHAKOBbIN 06BbEM TOProB/v;

Tick Bar Charts - 6ap HakannunBaeTcs, Noka He byaeT AOCTUrHYTO YCTaHOBIEHHOE YUC/I0 TUKOB;
Second Bar Charts - 6ap HakaninBaeTcsa B TeYeHWe OoNnpeaeNeHHOro YNCa CeKYHA,;

BHuMaHMe! NMpu ncnonb3oBaHMM 3TMX BapMaHToB 6apoB, B 0cobeHHOCTU 6apoB, KoTopble BbICTPO
3aKPbIBAlOTCA, Ha BbICTPbIX PbIHKAX BO3MOXHA CUTyaUMA, KOr4a C/IOXKHbIe MoAenu He byayT ycrnesaTb
obpabaTbiBaTb AaHHbIE.

Bonee rmb6Kaa HacTpoiika MMHYTHbIX U YacoBbixX 6apoB

MVIHyTHbIe nyacosble 6apb| Tenepb MOryT BK/1104aTb noboe KoINYecTso MWHYT U211 4aCOB.

paduyeckne BO3MOKHOCTU TEXHUUYECKOr0o aHaNAn3a
Bblin go6aBAEHbl HECKO/IbKO HOBbIX rPadUUeCKMX MHCTPYMEHTOB:
BO3MOMHOCTb p1COBaTb N PeAaKkTUPOBaTb AMHUU, MPAMOYFOAbHUKM U SAUNCI;

Bo3mMOXHOCTb purcoBaTb N peaakTnpoBaTb TpeHA40BbleE TMHNUN N TPEHAO0BbIE KaHA/1bl;
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Bo3moKHOCTb puUcoBaThb M pedakTuposaTh Fibonacci retracement lines, Fibonacci projection
lines n Fibonacci time lines;

BO3MOHOCTb BBOAWTb U PEAAKTUPOBATL TEKCTOBbIE KOMMEHTAPUKN MU HANOMMUHAHUSA Ha
rpadukax;

U3meHeHus B Prediction Wizard u Trading Strategy Wizard

B Prediction n Trading Strategy Wizards 66111 no6aBneHbl HOBble BO3MOXHOCTU, NO3BOASIOWME
nosy4aTb 6onee KayecTBeHHbIe pe3yibTaTbl ONTUMM3aLMK. Ternepb B ONTUMM3ATOPE €CTb BO3MOXKHOCTb
MWHUMKU3NPOBaATb NepeobyyeHne, MOSTOMY BalUW LWAHCHI YCMNELHO TOProBaTh BO3pacTatoT.

CKaHUpOBaHUE UHCTPYMEHTOB

MonaBMnacb BO3MOXKHOCTb CKaHMPOBATb 60/1bLLIOE KOIMYECTBO MHCTPYMEHTOB Ha BbIMOJHEHUE
onpeaeneHHbIX YyCN0BUIA. Bbl MoXKeTe co3gaBaTbh M COXPaHATb WabNoHbI CKaHUPOoBaHUA. MOXKHO
yCTaHaB/AMBaTb TakKMe NapameTpbl, Kak AJIUTEIbHOCTb 6apOB M HAaCKO/IbKO A4a/1eKO Ha3aj CKaHMPOBaTh.
Bbl MOKeTe 0TCOpTMPOBaTb NPOCKAHUPOBAHHbIE TUKEPbI MO 3HAYEHUAM BblOPaHHbIX MHANKATOPOB U
BblIOpaTb TMKEpPbI, KOTOpbIE BYAYT Aa/iee UCMO/Ib30BaHbl 418 TOProB/IN.

Workspaces ( paboumne npoctpaHcTBa)

Tenepb Bbl MOXKeTe COXpaHATb M 3arpy»Katb Workspaces - Habopbl rpapMKoB, KOTOpblE O4HOBPEMEHHO
3arpyeHbl B NeuroShell Trader. Ecau Bbl conb3yeTe B TOPros/ie HECKO/bKO rpaduKos, y Bac bonee
HeT He06X0AMMOCTU 3arpy*KaTb UX MNO-OTAENbHOCTMU.

Bid and Ask statistics

Mpu ncnonbsosaHnm bapos Second Bars, Tick Bars, Volume Bars and Range Bars B gononHeHume K
CTaHAAPTHbIM NOToKam aaHHbIx Open, High, Low, Close and Volume goctynHbl cneayroume notoku: Bid,
Ask, Bid Size, Ask Size, # Bid Trades, # Ask Trades, Bid Trade Volume, Ask Trade Volume, Avg Bid Trade
Volume, Avg Ask Trade Volume. O6paTtnte BHUMaHWE, YTO 3TN AOMNONHUTENbHbIE NAapaMeTpPbl MOTyT
6bITb HEA,OCTYMNHbI ANA HEKOTOPbIX MHCTPYMEHTOB. [JOCTYNHOCTb STUX NAPaMETPOB 3aBUCUT OT TOTO,
nocTas/AeT M Bal npoBaiaep AaHHbIX bid/ask.

HoBble cnocobbl packpacku 6apos
Bo3moxKHOCTb PacCKpawnBaTb 6apb| B pa3/inyHblE NpeayCTaHOB/1IEHHbIE LUBETa B 3aBUCUMOCTU OT

pacTyT Unu NagatoT 3HaYeHUA BPEMEHHbIX PAAOB;
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AOCTUTHYT UNTUN HET yCTaHOBﬂeHHbIVI MUHUMaNbHbIA UIU MAKCUMAJIbHbIN Anana3oH pa36poca
LeH;

Bo3MOXHOCTb pacKpaluMBaTb 6apbl rpaANEHTHOM 3a/IMBKOWM C rPaAMeHTOM, 3aBUCALLUM OT
OTHOCUTENbHOrO AMana3oHa M3MeHeHUA LieHbl, IM60 OT OTHOCUTE/IbHOTO YBENYEeHUA/ YMeHblLeHNA
LEeHbI.

B0O3MOXKHOCTH TOProsau noptdesiem MHCTPYMEHTOB

B NeuroShell Trader 5 nosiBununce HoBble BO3MOXKHOCTHM NpU paboTe ¢ nopTdenem NHCTPYMEHTOB.
Kateropus uigukatopos Chart Page Calculation Indicators Tenepb coaepKuT cneayrouime HoBble
uHaukaTopbl: Chart Page Upper Rank, Lower Rank, Percentile, Maximum, Minimum, Sum, Average,
Count, Standard Deviation n Z-Score. Mcnonb3yite 3T MHAUKATOPbI A5 CPAaBHEHUA MHCTPYMEHTOB,
Pacno/IoXKEHHbIX Ha pa3HbIX CTpaHMLUax. Hanpumep, Bbl MOXKeTe MCNob30BaTb MHAUKaTop Chart Page
Upper Rank ana Bbi6boTa MHCTPYMEHTA, KOTOPbIM Hanbonee BbIrO4HO TOProBaTb B AaHHbIA MOMEHT
BPEMEHMN.

Mepecuet rpaduKa

BcnabiBatowee MeHI0, NOABAAIOLLEECA NPU K/IMKE NPaBOi KHOMKOM MbILWK HaA NyCTOM YacTblo rpaduka,
Tenepb COAEPXKUT HOBbIM NYHKT - 'Recalculate Chart' (nepecuutatsb rpaduk). Bbl MoXKeTe Mcno/sib3oBaThb
nyHKT 'Recalculate Chart' gns 06HOBAEHUA UCXOAHbIX AaHHbIX U Nepesanycka BCeX BblYMCIEHUIN Ha
rpaduKke. Korga rpadmK ocHOBaH Ha AaHHbIX U3 BHELWHUX GpainioB, KOTOpPbie 0OHOBAAKOTCS BHELLHEN
nporpammoli, 3anyck nepecyeTa rpaduka BbI30BET 0OHOB/IEHUE AAHHbIX U Nepe3anyck BblMUCIEHUIA.

TakKe, ucnonbzosaHue 'Recalculate Chart' no3sosseT Toproso cTpaTerum Uan NPorHo3y NoAxsaTuTb
CNeAyioLLyo TOUYKY AAaHHbIX A8 NPUHATUA pelleHnsa. Og4HMM 13 BapMaHTOB UCMO/Ib30BaHWNSA 3TOM
BO3MOKHOCTU ABNSETCA NOCTPOEHME HA AHEBHbIX rpadrKax TOProBon CUCTEMBI, KOTOPaa UCMOIb3yeT
LEeHY OTKPbITUA TEKYLLEro AHA. Kak To/IbKO LLeHa OTKPbITUA NOABUTCA Ha rpaduKe, Balla Toprosas
cucTema NPUMET peLleHue.

http://www.neuroproject.ru/aboutproduct.php?info=nstinfo
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