Extremum Scalper — [10/IHOCTbIO @BTOMATUYECKMY COBETHUK, MCITOMb3YIOLUMI
cTpatervilo  rpopeiBa/oTo0s1 OT YPOBHEN [HEBHbIX U JIOKA/IbHbIX 3KCTPEMYMOB, a TaK Xe
CBEYHbIX MaKcuMyMoB. B KavecrBe aHa/m3upyembiX apameTpoB /U1 pacyeTa BbICTynatoT
MaKcuMyMbl  LieHbl M TUKOBbIN O0ObEM. 3TW  ypOBHM TaK XKe SB/SIOTCS  YpPOBHIMU
MOAAEPXKKW/CONPOTUB/IEHNS, — IPU  IPOBOE  KOTOPbIX  BO3HUKAET — OAHOHANPAB/IEHHOE
KDaTKoBpEeMEeHHOE ABWKEHNE LieHbl. SKCNEPT [OMOXET BaM [10/y4uTb MPOGUT C 3TUX
ABVKEHWI.

= PaboTaeT Ha pa3HblX pblHKaxX CO BCEMU pexumamu ucrnonHenus (Trade Execution).

= He ucnonb3yeT MapTUHIen UK CKPbITbIX CNOCOBOB yBENNYEHNS 06bEMA NO3ULIMMN.

*  MMeeT 8 pa3nnyHbIX anropuTMOB pacyeTa dKCTPeMYMOB.

= Mcnonb3yeT 3awmTy OT NPOCaAKKN, NPOCKanb3biBaHUS 1 GUILTP NO cnpeay.

= [MbKMe HacTPOMKM NO3BONAIOT CO3A4aBaTb COOCTBEHHYHO CTpaTErMiO CKanbnMpOBaHUSI.

OCHOBHbIE HAaCTPOMKM

= Maximum Risk 10 serial losses - MakcManbHbIA PUCK Ha YObITOUHYO ceputo U3 10 opaepos B
npoueHTax. Ecnv He paBeH Hynto - pacyeT 06bEMa opaepa byaeT NpoBoAMTLCS aBTOMATUYECKM
ncxopas v3 pasmepa 6anaHca.

= Trade Direction — Bbibop HanpasneHus Toprosnn Buy/Sell/Both/Trend following/Against the
trend. [Ina onpegenexuns TpeHaa ncnonb3yetcs Double Exponential Moving Average, napamMeTpbl
KOTOPOro Bbl HAWAETE B HACTPOMKaX HUXKeE.

* Fix LotSize - dmkcnpoBaHHbIN 10T, ncnonb3yetcs eciv Maximum Risk 10 serial losses = 0.

= Maximum Daily Loss 1 Maximum Daily AverageSlippage — MmakcumanbHO AONyCTUMble
[AHEBHble YObITKM 1 MPOCKanb3biBaHWS. EC/IM He paBHbI HY/TIO - NPpY AOCTUMXXEHMM YKA3aHHbIX
3HAYeHU COBETHMK BO3bMET May3y M NepeiaeT B PEXMM OXMAAHMS 0 Havana Creaytolero aHsl.

= Critical Slippage-koHTponb NpocKanb3biBaHUS B peasibHOM BpeMeHW. Ecnin npu oTKpbITUKM opaepa
npockanb3biBaHWe 6yaeT 6onblue, YeM 3TOT NnapaMeTp, caenka byaeT 3akpbiTa HEMeAIeHHO.

= Spread Filter — orpaHnuMBaeT OTKpbITME OpPAEPOB MO Cripeay M OTBeYaeT 3a X yaasieHne B MOMEHT
paclwmpeHus cnpeaa 6onblue 3a4aHHOM0 MakCMMasibHOMo 3HaveHus. OTkoYeH, ecm paseH 0.

= Add Spread- npu BKOYEHUN, 3HAYEHMe TeKyLuero cnpeda 6yaet Ao6aBnsATbCS K CTOMIOCCY,
TEeMKNPoUTy 1 NapaMeTpaM Tpana. PekoMeHayeTCsl Aep)KaTb BKIOUYEHHDBIM.

= Strategy- Bbibop crpaternm no cnocoby pacyera aKCTpeMyMoB. Pexxumbl LocalChannel,
DaysPlusChannel, GreedChannel -noxoXu no NpuHUMIY, HO OT/IMYAOTCS KONMYECTBOM
OOHOBPEMEHHO YCTAHOBMIEHHbIX YPOBHEN. ITU PEXMMbI YyBCTBUTESbHbI K CMPeay U pa3Mepy
KOMUCCUK Ha cdeTte. Pexxumbl MaxPoint, MaxVolume, MaxSize, StaticSize n CandleMix ocHoBaHb!I Ha
[1OUCKE MaKCUMAJTbHBIX 3HAYEHUY COOTBETCTBYIOLMX MapaMETPOB TEKYLLEH CBEYH, PAa3MepP KOTOPOWN
KOHTpONIMpYETCs cneaytolein Hactporikoi Extremum Candle Size. 311 pexumbl 6onee ycToinumnssbl
K pasmepy cnpea, HO KOJIMYEeCTBO CAE/MN0K NO HAM 3HAYMUTE/IbHO MEHbLLE, YEM B NpeablayLmx
perKMmax.

= Extremum Range — KOnM4ecTBO cBeYen (amanasoH) Ans noucka sKCTPEMYMOB.



Period of placing orders — TaliMdpeliM nepepacyeTa 3KCTpeMyMOB. eproa BpeMeHUN Yepes
KOTOPOE MPOBEPSAIOTCA YC/I0BUS ANSt YCTAHOBKN HOBbIX OT/IOXXEHHbBIX OPAEPOB.

The Maximum Period of existence orders —neproa B TeueHnn KOTOporo 6yaeT CyllecTBoBaThb
OT/IOXKEHHbIN opAep.

Minimum Distance of placing orders — MyH1ManbHOE paccTosiHWE OT LieHbl HAa KOTOPOM
BbICTaBNsieTca opaep. Ecnn paBHO Hy”to - 6yAeT paccuMTaHO aBTOMATUYECKM Ha OCHOBE TEKYLLErO
cnpefa v CTonaocca.

High Correction 1 Low Correction — pacctosiH1e oT 3KCTpeMyMOB Ha KOTOpOM byAeT BbiCTaBfeH
opaep. MoXeT NpUHUMaTb NONOXUTESIBHOE U OTPULIATENbHOE 3HAUEHME.

StopLoss Mode —napaMeTp no3BoNSIOWMIA BbibpaTh PEXUM YCTAHOBKM CTomnioca. 310 nMbo
JAMHaMU4Yeckunii ctonnioc Ha High/Low TekyLlei nnm npeabiayLwen cBeyve, Uan ctaTMyeckuid CTonsoc
N3 HaCTOMKM HWXKe,ecnm BblbpaH MyHKT FromSetting.

StopLoss, TakeProfit, TrailingStop, TrailingStart — ctaHaapTHble HaCTPOVKK.

Second TrailingStop v Second TrailingStart — fononHuTenbHbIN Tpan.

Type Rebound orders — c NOMOLLbO 3TOW HACTPOWKKN Bbl MOXETE BbibpaTh TUM opaepa(Stop,
Limit), kKoTopbIi ByAET UCMOMb30BATHLCS MPY OTCKOKE OT YPOBHEN NOAAEPXKKN/CONPOTUBIIEHNS UTN XKE
OTKJIIOUUTb MCMosib3oBaHMe oTckoka(Not Use). Opaep byaeT yCTaHOBMEH Cpa3y Nnocse Npobutus
YPOBHS 1 ByAeT CyLIeCcTBOBaTb A0 C/EAYIOLLErO NPobuTUS UK BPEMS], YKazaHHOe B HacTpoiike The
Maximum Period of existence orders.

Rebound place Mode — pexum ycTtaHOBKW opaepa oTckoka. CurrentCandle/ Previous Candle -
opaep 6yneT BbiCTaBneH Ha High/Low Tekyieri/Mpenbliayllen ceeun. Stop - opaep 6yaeT BbiCTaBeH
Ha CTOMJI0CC-yPOBHE OCHOBHOro opaepa.CMoTpuTe npumep:

if you select the PreviousCandle
rebound order will be place at
this !fvel (High of the previous
candle)

W“l e

* breakdown

Rebound TakeProflt Rebound StopLoss, Rebound TrailingStop, Rebound TrailingStart —
CTaHAapTHbIE HACTPOMKK AN opAepa OTCKOKa.

Start BrokerHour, Start BrokerMinute, End BrokerHour, End BrokerMinute — ans
YCTaHOBKM OrpaHuyeHuii paboTbl MO BPEMEHM Ha KaXkabl AeHb. Te e HaCTPOMKK ¢ npeduKcom
Friday - ans ycTtaHOBKM orpaHnyeHnii paboTbl Mo BpeMeHu B NATHUUY. ViMeliTe BBUAY, 6yaet
MCNonb30BaTbCS BpeMs 6pokepa, KOTOPOe Bbl MOXeTe BUAETb B UH(O-Hape.

INFO - BkntoveHne/BbIKoUYeHne oTobparkeHms nHdo-bapa.

The position tracking frequency(Tonbko ansa MT5 Bepcum) — BaXxHasi HACTPoOViKa OTBeYatoLLas
3a 4acToTy MoAMMMKaLMK M ONpoca OTKPbLITOM No3uummn. Koa CoBETHMKA HanucaH Tak, YTo
pasnnyHble BbIYMCIIEHNS 1 NMPOBEPKM MPOUCXOAST B pasHbIX COObITUMHBIX MOoTOKax. Korga cron-opaep
NepexoauT B aKTUBHYHO MO3ULIMIO COBETHMK HamnpaBseT BCE BHYMaHWE Ha COMPOBOXAEHNE CAENKN
(Ha MHdOo-Hape OCTaHOBUTCS BPEMS - 3TO He 6ar) B UMKIIE C YacTOTOM B MUINIMCEKYHAAX, KOTOPYHO
Mbl YK@XXEM B 3TOM MyHKTE HACcTpoeK. YTobbl NpaBWUIbHO HACTPOUTL YaCTOTY, 3arfHUTE B 3aK/aaKy
TepMuHana JKypHas nocne nepsoii caenku. Tam 6yaeT ykasaHo BpeMsi, 3a KOTOPOe TOProBbii
cepBep obpaboTan Ball opaep. Balua HacTpovika 6yaeT paBHa (370 Bpems) * 0,75. MNocne
CreayroLen caenky CHoOBa NPOBEPTE XXypHas. B HeM He Ao/MKHO 6biTb owmMboK TMNa [Too many trade
requests]. Ecnv oHM ecTb - yBenndbTe YactoTy. Ownbkm tuna [invalid stoploss] B HebonbLuoM
KONM4YeCcTBe MOryT NPUCYTCTBOBATb, 3TO HE CTPALLHO M FOBOPUT O TOM, YTO MHOrAA YacToTa 3anpoca
MoaudmrKaumm opaepa NpouCXoamuT BbICTpee, YeM COCTOSIHUE opAepa NonafaeT B IOr TOProBOro
cepBepa, YTO NO3BOJISIET MOAUMPULIMPOBATL OPAEP HE A0XKMAASACh HOBbIX TUKOB.

Trade LOG LEVEL — oTBeyYaeT 3a KONMYECTBO MH(OPMaLMN BbIBOAUMOW KCNEPTOM B 3aKniaaKy
XKypHan v Ikcriept



Acceleration of the optimization and testing — yckopeHne onTMmnsaumm n TecTMpoBaHns 3a
cyet oTkoYeHns - Maximum Daily Loss and Maximum Daily AverageSlippage . [apametp
The position tracking frequency 6yaet paseH 1000.

AononHuTtesnbHO

He 3abbiBaliTe KOHTPONMPOBATb BEMMYMHY MPOCKaNb3biBaHWs. Ha nHdo-6ape oHa oTobpaxaeTcst
kak Average Slippage v nokasblBaeT cpefHee Npockasb3biBaHWe 3a AeHb (NepBoe 3HayeHue) 1
cpefHee 3a Bce BpeMs 6e3 yuéTa Tekyllero AHs (BTOpoe 3HayYeHne). HopManbHoe 3HayveHne He
[OJDKHO npesblwaTh 3-4 pips.

MpyopuTETHBIN TalMdpeinm - M30, BantoTHas napa EURUSD.

XoT4 aKcnepT co3aasanca Ans paboTbl Ha NO60M pbiHKE, HO OCHOBHOE BHUMaHWeE yaensinoch
FOREX ,a TECTOB Ha CPOYHOM PbIHKE 6bI/I0 MPOBEAEHO HE AOCTATOYHO, UTOOLI FOBOPUTH O KaKOW-
TO achdekTnBHOCTU. MonpobyiiTe NoaobpaTh NoaxoAsLLME BaM 3HAYEHUS METOAOM ONTUMU3ALINM,
nonpo6yiTe yBENNUUTb 3HAYEHME CTOMJIOCC M TPEMMHICTONA, a Tak e Period of placing
orders n Extremum Range 15 yMeHbLUEHNS KONn4YecTBa HeaeKTUBHBIX CAENOK. Tak xe
MO>XETE MCMOoMb30BaTb CTPATErnio Ha oTkaTtax (oHa OTKIoYeHa no AedonTy). IKcnepT
MCMONb3yeT aBTOONpeAeNeHNe KOIMYECTBa 3HaKOB NOC/IE 3ansToOW ,MO3TOMY 3HaYeHUs B
HaCTpoViKax yka3aHbl B 4-X 3HauHbIX NyHKTax (POINTS),koTOpble aBTOMATUYECKM YMHOXATLCS Ha
10 B 5-T1 3Hake. UckntoueHme coctasnsatoT Maximum Daily AverageSlippage 1 Spread
Filter(pips ), KOTOpPbIN HY>HO YKa3blBaTb CPa3y B MMHMMAsIbHbIX €AMHMLAX LiEHbI U KOTOpble
6yayT CpaBHUMBI C TEM, YTO Bbl BUAUTE B MH(O-6ape.

PekomeHayembli Maximum Risk 10 serial losses B npegenax 1-2% ansa crpaterui

LocalChannel, DaysPlusChannel, GreedChannel n 5-10% an15 ctparermi MaxPoint, MaxVolume,
MaxSize, StaticSize n CandleMix.

Testing:

Tect nposeaeH B HoBom 6unge MT5 TepmuHana Ha OCHOBE peasibHbIX TUKOB U
OH HAMHOroO TOYHee NOKa3blBaeT NoBeAeHUe 3KcnepTa, yem Tect ¢ 99%
KauyecTBOM Ha CMHTETUYECKUX KOTUPOBKaX.
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Currency: USD
Initial Deposit: 1 000.00 & z
Every tick based on real tick  2014-2016
Leverage: 1:50
Results
History Quality: n/a
Bars: 28870 Ticks: 118519809 Symbols: 1
Total Net Profit: 5963.83 Balance Drawdown Absolute: 9.26 Equity Drawdown Absolute: 7.69
Gross Profit: 14 587.28 Balance Drawdown Maximal: ~ 340.78 (6.58%) Equity Drawdown Maximal: 346.36 (6.68%)
Gross Loss: -8 623.45 Balance Drawdown Relative:  12.35% (152.39) Equity Drawdown Relative: ~ 12.25% (151.20)
Profit Factor: 1.69 Expected Payoff: 7.30 Margin Level: 107.21%
Recovery Factor: 17.22 Sharpe Ratio: 0.20 Z-Score: 1.76 (92.16%)
AHPR:  1.0025 (0.25%) LR Correlation: 0.94 OnTester result: 0
GHPR:  1.0024 (0.24%) LR Standard Error: 736.06
Total Trades: 817 Short Trades (won %): 412 (58.98%) Long Trades (won %): 405 (57.78%)
Total Deals: 1634 Profit Trades (% of total): 477 (58.38%) Loss Trades (% of total): 340 (41.62%)
Largest profit trade: 751.61 Largest loss trade: -42.39
Average profit trade: 30.58 Average loss trade: -25.36
Maximum consecutive wins ($): 11(508.74) Maximum consecutive losses ($): 6 (-209.96)
Maximal consecutive profit (count): 902.36 (7) Maximal consecutive loss (count): -209.96 (6)
Average consecutive wins: 2 Average consecutive losses: 2
Balance
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