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O coBeTHUKE

Pattern Explorer © - yHUKaJIbHBIM HHCTPYMEHT, [TO3BOJIAIOIINI TPEHIEDY,
JIETKO CO3/IaBaTh aBTOMAaTHYECKHE TOPTOBbIE CUCTEMBI HA OCHOBE U3BECTHBIX
CBEUHBIX MaTTepHoB Price Action.

C Pattern Explorer © Bbl nojiydaere BO3MOKHOCTb:

- IPOBEPATH PAaOOTOCIIOCOOHOCTD TEX U UHBIX TATTEPHOB, HA
BCEBO3MO>KHBIX TOPTOBBIX UHCTPYMEHTAaX U TauM@ppenmMax.

- TECTUPYs pa3JIMUHble BADUAHTHI B3ATHUS IIPUOBLIN U OTPAaHUYEHU
yOBITKOB, HAXOUTDh HaubOJIee BLIUTPHINIHbIE KOMOWHAIINY JIJIsI
OIIpe/IeJIEHHOTO IIaTTEPHA, Ha OIPe/leJIEHHOM HHCTPYMEHTE.

- HCIIOJIb3YA pa3JIMYHbIC (bI/IIIprbI, yJIydliaThb IIOKa3aTeIn l'[pI/I6bIIIbHOCTI/I
TOpI‘OBOﬁ CHCTEMBI.

- BallyCKaTh CO3/JaHHbIE U IIPOBEPEHHBIE B TecTepe Metatrader 4
aBTOMAaTHUUYECKHE TOPTOBbIE CUCTEMBI B paboTYy.

- HCITOJIb30BATh IIOJIyYEHHbIE CTATUCTUYECKIE JAHHBIE, O PUOBLILHOCTH
TOT'O WJIM UHOTO maTTepHa Price Action, B CBOel «pyYHOIN» TOPTOBJIE, JIJIA
IIpUHATUSA 00Jiee 000CHOBAHHBIX PEIIEHUH.

- He MMesl HaBBIKOB MPOTPaMMUPOBaHUs, VKe ceruac MpuoOIUTHCA K
MIPOIIECCYy CO3/IaHUSA U TECTUPOBAHUS CTPATETUMH, IT0Iydasi MOMEHTAJIbHBIU
OIIBIT, PAa3BUBAIOIIUI UYyThE CUCTEMHOTO Tpeli/iepa U ClioCOOCTBYIOIIUI
BO3HUKHOBEHUIO, BCE OoJiee TPUOBLIBHBIX HEH, 3a[yMOK, peaTu30BaTh
KOTOpbIe MOXKHO Oy/ieT 1 BHe KOHTeKcTa Pattern Explorer © u Toprosimn
natrepHamu Price Action.



PRIGE ACTION

[TaTTepHsl Price Action
Ob6wue ceedeHus

OxcudaHusn

Kitaccrueckast Teopusi TOBOPUT o IaTTepHax(ceramnax) Price Action, Kak 00
oIIpe/ieJIEHHBIX KOMOMHAIUAX CBedyel/0apoB, ITOsIBJIEHHE KOTOPHIX
CUTHAJIU3UPYET 0, BEPOSATHO, XOPOIIIeM MOMEHTE JIJI BXO/Ia B PHIHOK.
[TaTTepH dhopmupyeTesi, 61aroziaps onpeaeIeHHOMY I1a0JI0HY ABUMKEHU
IIEHbI, OTPaXKaIIEMy COCTOSIHHE, IUHAMHUKY U CKPBITHIH MOTEHITUAJ PHIHKA.
Wcnonb3ys nmaTrepHbl Price Action, Kak CUTHAJIBI JJIS1 OTKPBITUSA CEJIOK,
TPEN/Iep I0JIyYaeT - HEKOE CTaTUCTUYECKOe ITPENMYIIECTBO, IIOCKOJIBKY,
nosmopeHue N3BEeCTHOTO IIabJI0HA JBUKEHUS IIeHbI - 00Jiee BEPOSITHO, YEM
ero He MoBTOpeHue. [IaTTepHbI YHUBEPCATbHBI JIJIS BCEX PHIHKOB U
TaniM@peiMoB.

PeasipHOCTB

Tak ropoput Teopus. Uto Ha npakTuke? VcceaeoBaHus IPOBEIEHHBIE
Vertex Investments (mpesicraBisifoniue, Io-CyTH, MumaHu4eckuil 00beM
paboThI) ITIOKA3a/In, UTO MATTEPHHBI Price Action neicTBUTEIbHO paboTalor,
HO, OMH100b, He BCeraa U, 0omH00b, He Be3zie. Kak u riae? Pazobpartbes B
3TOM, BaM ITIOMOXKeT coBeTHUK Pattern Explorer ©



Hcrmosip30BaHUE COBEeTHUKA

Obwue pexomendauuu

MHoro uje no narrepaam Price Action u, B 11eJI0M, O CHCTEMHOU TOPTOBIJIE,
MOKHO IIOYepITHYTh B KHUTrax Jlappu Buabamca, JInaapl Pamike u Jlappu
KonHopca. 13 BCTPOEHHBIX B COBETHUK (Ha MOMEHT BEPCUH 1.0) decamu

IIATTEPHOB, Mbl PEKOMEH/YEM YAEJIUTh, HECKOJIBKO 00JIbIllee BHUMAaHHE
TakuM, Kak: Rails (Peavcwt), Inside Bar, Volatility Breakout (IIpopwis
sonramuavHocmu), Pin-Bar, Oops!(Gap) u 123-Pattern.

Pabouwnii TatimgpeitM MOKET ObITh JIIOOBIM, HO IIPEAIOUTEHHS, TUUHO MbI

OT/IaéM JHEBHOMY TauiMdpemy - D1, ¢ Hero pekoMeHlyeM HaunHaTh paboTy ¢
COBETHHKOM (MCKIIOUEHHE, TTOKAIYH, TOJBKO MaTTepH NO5, BBU/TY, PEIKOCTH
€ro IOSBJIEHUST HA THEBHBIX TpaUKax U COOTB. MAJIOTO KOJTUUYECTBA CJIEJIOK).

[To HatIeMy ONBITY, JIAJIEKO He BCerza, bynskue StopLoss ABIIAIOTCA -
OIITUMAaJIbHBIM BHIOOPOM 1J1s1 TATTEPHOB PriceAction.

Ecii TOBOPUTD O B3ATHUH IPUOBLIN, TO BMECTO TPAAUITHOHHBIX
dukcupoBauHbix TakeProfit, pekoMeHIyeM IPUCMOTPETHCA K TEXHUKE,
pazpaboTaHHO, HEOE3bI3BECTHBIM MaTeMaTHKOM Pasbdom BuHcowm, 1o/t
HazBaHUeM «Bailout». COOTBETCTBYIOIAS HACTPOUKA UMEETCS B COBETHUKE.

ITpu moxbope oNTHMAJIBHBIX ITAPAaMETPOB B TECTEPE CTPATETHI, COBETYEM HE
3a0bIBaTh O IIPUHITHIIE TecTHpoBaHus Out-of-sample.

To, uTo pabomaem Ha OAHOM TOPTOBOM UHCTPYMEHTE, MOXKET CO8EPULEHHO
He paboTaTh Ha APYTOM U, HAITPOTUB, €CJIN BaM He y/IaéTcs moaobpaTh
IapaMeTphl, JIJIs1 MPUOBLILHOCTH OIIPEIeJIEHHOTO MTaTTEPHA, HA OJTHOM, U3
WHCTPYMEHTOB, 3TO HEe TOBOPUT O HEPAOOTOCIIOCOOHOCTH ITaTTEPHA U, HA
JIPYTOM CIMBOJIE PE3YJIbTaThl MOTYT OBITH COBEPIIIEHHO WHBIMU. He
OTPaHUYUBANUTECH OJHUM UHCTPYMEHTOM UJIN PHIHKOM.

He Hy»XHO K71aTh 3aIIpe/le/IbHBIX PE3YIbTaTOB OT OHOU cucTteMbl. Cobepure
nuBepcuUIIMPOBAHHBIN nopmdhe 1b TOPTOBBIX CUCTEM.

Metop ycpedHeHus no3uyuu (MapmuHeaeiln) B COBETHUKE IIPUCYTCTBYET, HO
MbI He PEKOMEH/IyeM HCII0JIb30BaTh, CTOJIb PUCKOBBIE ITOAX0/bI K TOPTOBJIE.


http://www.klex.ru/583
http://www.klex.ru/7c
http://eknigi.org/biznes/63508-razrabotka-testirovanie-optimizaciya-torgovyx.html

Hacmpoiixu coeemuuxa

bazoBble HACTPOUKU

= s [ BASE SETTINGS ] o
| T Settrade lot

[ Trade_Lot 0.0 0.01 0.0 0.0
= nilitmmmm Use to set auto-MM, by setting Trade_Lot on each Balance value.

I Balance 0 0 0 0
| T Work Timeframe (Setin minutes, ex. H1-60, D1-1440)

I TimeFrame 1440 1440 0 0

Trade_ Lot - Toprossii JIOT.

Balance - Ecsiu Hy?KHO UCITOJTb30BaTh PACUET JIOTA B 3aBUCHMOCTH OT
6anaHca, ToO He0OXOAMMO BBICTABUTh 3HAUEHUE O01bWe HY A5, YKA3aB TEM
caMbIM, Ha KaKOU pa3Mep JZIeN03UTa, JI0JKeH IPUXOAUTHCA pa3Mep JIOTa,
yCTaHOBJIEHHBIN B lepemenHOM Trade_ Lot.

TimeFrame - pabouuii TaiiMmdperimM. YcTaHOBUB, HAIIPUMED, 3HAUEHUE
Di(gueBHOU T®), coBeTHUK OyZET UCIIOIB30BATh €TI0, HE3aBUCUMO OT TOTO,
KaKOU «I1epuoji» BbIOpaH B TecTepe cTpaTeruil. [loaTomy, Kak BapuaHT, AJ1s
yBEJIMYEHUS CKOPOCTH TECTUPOBAHMSI, MOKHO BBIOMPATh B HACTPOUKaX
Tecrepa pexxuM 1M mim 5M, 1 MeTo/| TECTUPOBAHUSA «I10 OTKPBITUAM OApOB».
CkopocTb Oy/leT 3HaUnTEIbHO BBIIIIE, YEM €CJTH TeCTUPOBATh HAa D1 1 «I10
BCEM THKaM», a JIOCTOBEPHOCTh HE3HAUUIME/NbHO HUXKE.
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Hactpouku Crom-jocca

1-Percent of ATR SL. 2-Points SL. 3-Percent of ATR step Averaging. 4-Points step Averaging

Mode 1 1 0
ATR 5L percentvalue

ATR_percent 100 100 1]
Fixed points SL value

Paints 0 0 0

Set 'true' to use trailing-stop

Trailing_stop false false true
Breakeven level in points. If 0 - NO use.

Breakeven_pips 0 0 0
Lot multiply koefficient. (Set if use Averaging)

Koef 2. 2. 0.0

Mode - BbIOepUTE OVH UX 4-X BApDHAHTOB OTPAaHUUYEHUS YOBITKOB:

1) Crom-jiocc, BeJIMIUHOM, B OIIpeeIEHHBIU IIPOIIEHT, OT CPEHE-CBEYHOTO
nuanaszoHa (ATR).

2) Cromn-J0cc, BEJIMUYUHOM, B OIIPEAEIEHHOE KOJIMYECTBO ITyHKTOB.

3) Bmecro Cron-jyiocca, UCII0Ib30BATh YCPEAHEHNUE ITIO3UINH, C IIIaroM,
PaBHBIM MPOIEHTY OT ATR, HACTPOUKM KOTOPOTO 33]al0TCs Jlajiee.

4) Bmecto Crom-jiocca, UCIIOJIb30BAaTh yCPeHEHNE TTO3UIUH ,C IIIarOM, B
oIpejieIeHHOE KOJIMYECTBO ITYHKTOB.

ATR_Percent - ncnosib3yemMblil IIPOIEHT OT 3HaUeHUsA nHAukatopa ATR
71 yeTaHOBKUM CTOM-jI0CcCca WM 1Iara yCpeTHEHU .

(

0.



Points - onpenenénHoe, B nyHkmax, 3Hadenre CTorm-jo0cca Uy ara
yCpemHeHUs.

Trailing_ stop - ycranoButh «Use», 4TOOBI HCIIOJIb30BAaTh TPEUJIMHT-CTOIL.
(moaTATIBAaHUE CYIECTBYIOIIETO CTOTIA, BCJIE 32 POCTOM IIPUOBLIN
OTKPBITOH ITIO3UIIHH)

Breakeven_ pips - KojimuecTBO IIyHKTOB TPOGUTA, ITOCIE TIOCTHKEHUS
KOTOPOT0, HY>KHO IOATAHYTD CTOII 10 3HaUeHUs «6e3ybbimka». YCTAaHOBUTH
3HaueHue 60.abule HY15, eCTTU HeOOX0UMO UCIOIb30BaTh 3Ty QYHKITUIO.

Koef - koaddunimeHT yMHOKEHU JIOTA, IPU UCIOJIb30BaHUA YcpeOHeHU
mo3uruu. He nmeeT 3HaueHUs, ecii PyHKIUS yecpeaHeHUs (3 Win 4) He
BbIOpaHa B ImepeMeHHON Mode.
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Hactpouiku Teuk-tipodura

0-nouse fixed TP. 1-Percentof ATR TP. 2-Points TP

TP_mode 1] 1] 1]
Percentof ATR for TP

TP_ATR_percent 100 100 1]
Fixed points TP.

TP_points 1] 1] 1]

Set 'true' to use Bailout Exit (exit on the first profitable bar opening)
Bailout true false true
Minimum position holdind time before 'Bailout' (hours)

Min_wait_for_bailout 24.0 24.0 0.0

TP_mode - BoibepuTe OUH U3 3-X BADHAHTOB B3ATHUS IPUOBLIH.

1) He ucniosip3oBath dukcupoBanubiu Telik-npogdum, HO Torga He0OX0AUMO
yCTaHOBUTH pexxuM Bailout=true.

2) Telk-TIpoUT, BETUUNHOU, B OIIPE/IEIEHHBIN IIPOIEHT, OT CPEJTHE-
cBeuyHOro auamnasoHa (ATR).

3) Teiik-ipoduT, BeTMIYNHOM, B OIIPEeJIEHHOE KOJIMYECTBO ITyHKTOB.

TP_ATR_ Percent - ucrosib3yeMbIi IPOLIEHT OT UHANKaTOopa ATR ns
ycTaHOBKH Telk-mpodura.
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TP__Points - pukcupoBaHHOE, B nyHKkmMax, 3Hauenue Telk-mpodura.

Bailout - BeicTaBuTh 3HaUeHUE « Use», €CJT HYy>KHO UCIIOJIb30BaTh TEXHUKY
B3ATHUS IpUOBLIU «Bailout», mpeicTaBIAIONIYIO U3 ce0s - BBIXO/ Yepes
ompe/ieJIEHHOE KOJIMUCETBO BpEMEHH, HO TOJIBKO B CJIy4ae, eCId CAeIKa
OyzeT HaXOAUThCS «B IPUOBLIN». [OT/INYHAA TEXHUKA. IIPUM. | DyHKITUA He
OTMEHSIET YCTAHOBKY 33/JaHHBIX pPaHee TeHK-TTPOoGUTOB, HO MOKET paboTaTh
u 0e3 HUX.

Min_wait_for_bailout - MuHIManbHOE BpeMs yAepKaHUs TO3UIHT
repest BeixozioM «Bailout». YeranaBiauBaeres B yacax (0.1, 1, 24 U T.JI.).

Use MA to filter trade direction. 0-No filter. 1-Trend. 2-Counter-trend.
MA_filter_type 0 0 0
MA period
MA_period 15 15 0
Allow pending orders if other exist
Many_orders true false
Set: 'true' to allow opening trades if other trades are opened
Many_deals true false
Set: 'true' to prevent opening trades during high/low market volatility
High_wvolatility_filter false false
Low_volatility_filter false false

Set: 'true' to allow trading in specific day of week

Monday true false
Tuesday true false
Wednesday true false
Thursday true false
Friday true false

Set 'true' to allow trading in specific trading session time

Pacific true false
Asia true false
Europe true false
America true false

true

true

true

true

true
true
true
true

true

true
true
true

true



HacTtpoliku puabTpOB BX0ia B CAEJIKY

Ma_ filter_type - lcrnosns3oBaTth Moving Average, B kKauecTBe (puIbTpa
TpeH/1a. BeicTaBbTe OHO U3 3-X 3BHAUEHUH.

1) He ucmiosip3oBaTh GUILTP TpEHA.
2) OTpBIBATH CJIEJKU TOJIHKO 10 TPEHY.

3) OTpeIBaTh CAEJIKU TOJHKO MPOTUB TPEHIA.

MA_ period - [lepuon ais pacuéra Moving Average.

Many_ orders - Pazpemuts (Allow) vin 3anpetuts (Forbid) BeicTaBIeHUE
HOBbIX OTJIOKEHHBIX OPJIEPOB, IIPH YKE UMEIOIITHXCS.

Many_deals - Paspemuts (Allow) niu 3anperutsd (Forbid) BeicTaBieHIEe
OTJIO’KEHHBIX OPJEPOB, IIPU OTKPBITHIX C/IETKAX.

High_ volatility_filter - YcranoBurs «Use», 4TOOBI 3aIIPETUTD CAEJIKH B
MIEPUOJ] 8bICOKO1l BOJIATUILHOCTH.

Low_volatility_filter - YcranoButb «Use», 9TOOBI 3aIIPETUTH C/IEJTKHU B
IIEPUO/] HU3KO1l BOJIATUJILHOCTH.

DAYS - rpynma GuabTpoB /15 3ammpeTa/pa3pelieHusi TOPTOBJIH B
ompeieIEHHbIE OHU Hedeau.

SESSIONS - rpymnna GuibTpOB /IS 3aIpeTa/pa3pelieHuss TOPrOBJIN BO
BpeMsI OIIPEIETIEHHBIX MOP208blX Ceccull.
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HacTpoiiku naTTepHOB

[1-Rails ][ 2-InsideBar ] [ 3-OutsideBar ] [ 4-DBHLC] [ 5-(123)Pattern ]
[6-Gap ][ 7-PPR] [ 8-olatility Breakout] [ -CPR ] [ 10-PinBar ]
Pattern 1 1 0
Set minimum pattern accuracy. (1-100)
Accuracy 50 50 0
Set: 'true' to use patterns signals vise versa. (signal inversion)

Inversion false false true

Pattern - BeibepuTe 00uH U3 decsimu BCTPOEHHBIX IMAaTTEPHOB. VX cIIHCOK
BUJIEH BHIIIIE.

Accuracy - TOUHOCTb/ «KadecTBO» natrrepHa (om 1 do 100). O61mas
HACTPOMKa /IS BCeX NaTTEPHOB, TP 3TOM, O3HAYAIOIIAas - pa3HOe, JIJIA
Pa3HBIX ITATTEPHOB.

KonkpeTHo, yeM Oosiblile 3HaUeHHe Accuracy, TeM:

[1] - maTTepH «peyIbChI» OYZIET COCTOATH U3 O0JIee KPYITHBIX CBEUEH, C MeHee
BBIPAKEHHBIMY TEHSIMU.

[R] - BHYTpeHHU JieHb Oy/ZleT MeHbIIIe pa3Mepa MPeABbIAYIIETO JHS.

[3] - BHEITHUH JIeHb Oy/ieT 00JIbIIe pa3Mepa MpebIyIero HsA, U Oy1eT
MMeTh MeHee BbIpa’kKeHHbIE TeHU.

[4] - cBeUH, COCTABJISIIOIINE ATTEPH, OYAYT KPYITHEE U TOIMYCTUMAs

MOTPENIHOCTD, TIPU OTIPeJIeJIEHNU OJJTHOYPOBHEBBIX SKCTPEMYMOB, Oy/leT
MEHBIIIE.

[B] - npuMeHsioTcs 60Jiee CI0KHbIE KDUTEPUH JIJIs1 IOUCKA TOYKHU BXO/A.

[6] - 6os1ee BeIparkeH ram (pa3phiB) U IMPEJIIIECTBYIONINY IeHb BOJIaTUIbLHEE.



[7] - 6os1ee BhIpaKeH «Pa3BOPOTHHIN» BKCTPEMYM CPeZIHEH CBeUH ITaTTEPHA.
[8] - yuuThIBaeTcs: 60Jiee MOIIHBIN TPOPHIB, OOJIBIIIETO JUATIA30HA.

[9] - 6oJtee BbIpaXkeH a1 (pa3pbiB) HA OTKPHITHUU MOCJIEHEN CBEUHN
naTTepHa.

[10] - ITuubap OyzmeT umeTh OoJsiee BhIPAaXKEHHYIO XapaKTEPHYIO TEHb.

P.S. HacTpoiika Accuracy - 03HadyaeT «TOYHOCTh» / «KaueCTBO» JIUIIb

YCJIOBHO U, Ha IIPAKTHUKE, OOJIbIIIE 3HaUEHHE, COOTBETCTBYIOIIEE €M,
COBEPIIIEHHO He 03HAYAET - JIyUIllie pe3yJIbTaThl TOProBOM cuCTeMBbI. MbI
PEKOMeEH/IyeM 2KCIIEPUMEHTHPOBATH C TON HACTPOUKOU 8 nepayto ouepeoy,
TIOCKOJIbKY, PE3YJIbTAaThI, ITOJIydaeMble, IPU UCIIOJIb30BaHUM Pa3HBIX
3HaUeHUU Accuracy, Ha pa3HbIX aTTepHaX/MHCTPyMeHTaX/TaimMmdpeiiMax -
pa3IUYaAI0TCA KapAUHAJIBHO.

[Ipoune HaCTPOUKU

il s [ OTHER SETTINGS ] o
[ i EA's MagicNumber

[ MagicNumber 10473921 10473921 0

= i Order's comment

[ comment Pattern Explorer

MagicNumber - yHuKa/JIbHBIN HOMED, KOTOPBIN COBETHUK ITPHUCBANBAET
opAepy JJIA TTOCIeAYIONeN ero uaeHTuuKaun. Vcrnoab3ys COBETHHUK B

TOPTOBJIE 110 PA3HBIM CTPATETHAM Ha Pa3HBIX CHMBOJIAX, YCTaHABIUBAKTE
pasJIMYHbIE HOMEpA.

Comment - KommenTapuii k opaepy. MoxkeT ObITH JIIOOBIM.



BcTpoeHHbIe ITaTTePHBI

OO011e cBeleHusa

Jlasiee OyayT AaHBI CBEIEHUA O MATTEPHAX, BCTPOEHHBIX B COBETHHUK Pattern
Explorer ©, mpu aToM, nHOpMAaIys 1aBaeMas HIKe, OyeT ABIATHCA,
HCKJIIOUUTEJIFHO KPAaTKUM, (pOpMaIbHBIM OIIUCAHUEM TOTO, YTO U3 cebs1 OHU
MIPEICTaBJIAIOT U, KAK UHTEPIPETUPYIOTCA 8 KAACCUHecKoll aumepamype 1o
NaHHOU TeMaTuke. IHpopManusa 3Ta, HU B KOEM cJIydae He JI0JKHA
BOCIIPUHUMATBCA, KAK peKoMeHOayuu No mop206./1e 3TUMU MaTTepHAMU,
MIOCKOJIBKY He fIBJISIeTCA TaKOBOU. HampoTuB, HAII JIMYHBIHN OIBIT pAOOTHI C
MaTTepHAMU, MOKA3bIBAaET, YTO, 3a4ACTYI0, HA TOM WJIM UHOM UHCTPYMEHTE,
M3BECTHBIU MATTEPH, MOXKET CUTHAJIU3UPOBATH - IIPSIMO ITPOTUBOIIOJIOKHOE
TOMY, YTO IIPUIUCHIBAETCA €MY B OTKPBITBHIX UCTOUHHUKAX. JINb0 xKe, HepeiKo
OKa3bIBaeTCsA, BOOOIIE, HEIPUMEHUM, HU B KAKOM BHJlE, HA JAHHOM
KOHKPETHOM TOPTOBOM MHCTpyMeHTe/TaiiMdpeiime. [loaTomy, x0T,
coBeTHHK Pattern Explorer © u He sIBISIETCS 110 CBOEH CYTH, KOHCTPYKTOPOM,
TIO3BOJIAIONINM BOILIONIATH B JKU3HU, JIIOObIE HJIEV TOPTOBBIX CUCTEM, TEM HE
MeHee, CIIMCOK BApUAHTOB, TOT'0, B KAKOM BH/I€ MOTYT UCIOJIb30BaThCA
BCTPOEHHBIE B COBETHUK MATTEPHBI, JOCTATOYHO OOIITUPEH, BIUIOTH JI0 IPSAMO
IIPOTUBOIIOJIOKHBIX, 1 MBI PEKOMEH/IyEM HCII0JIb30BaTh €r0 (COBETHUK),
MMEHHO B IIeJISX MOKCKA - C80UX pab0YUX aJITOPUTMOB, 6€3 0COO0M OTJIAAKU
Ha 00IIleN3BeCTHYIO O MaTTepHaX NH(pOpMaIMI0, KOTOpasi, OUeHb 4acTo, Ha
IIOBEPKY OKa3bIBaeTcs - HAOOpoOM HIUeM He 000CHOBAHHBIX TE3UCOB,
KOTIMPYEMBIX U3 OJHOTO UCTOUHHUKA B Apyroii. OO0CHOBATH, K€,
HCHOJIb30BaHUE TOTO UJIU UHOTO NAaTTEPHA, MOYKET JIUIIb CTAaTUCTUYECKas
nHdOpMaIs, IoJIydYeHre KOTOPOU, ¢ coBeTHUKOM Pattern Explorer ©
JIOCTYITHO BCEM, U B IIEPBYIO OUEPE/b - HE UMEIOIINM HaBbIKOB
IIPOTPaMMUPOBAHUSA, TPEUIepaM.



CIIHCOK JIOCTYITHBIX IIaTTEPHOB

1)Rails (Penbchl) - maTTeEpH, COCTOSAIITUH U3
JIBYX CBEUYEH, IPU STOM, IIOCIEIHAA CBEYa
| IG JIBUTAJIaCh B ITPOTHUBOIIOJIOKHOM

HAIIpaBJIEHUU K MIPEABIAYIIEN, CATHATU3UPYS
3THM, YTO HAa4YaTOe paHee JBUKEHUE -
«BBIJIOXJIOCh» Y HAaUaJICs pe3BbIM OTKAT. Bxop,
00BIYHO, HA IIPOTUBOIIOJIO?KHOM SKCTPEMYyME
IIepBOU CBEYHU, B CTOPOHY JIBUKEHUS

IIOCJIeTHEMN.

2) Inside Bar (BHyTpeHHUI I€HD) - COCTOUT
13 JIByX CBeYeU, IIPU 3TOM, IOCJIETHSIS CBeYa
He CMOTJIa BBIMTH 3a JUANAa30H NPEAbIIYILIEN.
CurHajgmsupyet 0 MOMEHTE -

«HepeLINTeJIbHOCTU» PBIHKA, C BO3MOKHBIM
MIOC/IEAYIOITUM OOAPHIM JBHKEHUEM B
BbIOpAaHHOM HaIpaBjeHUU. MOKHO
TOProBaTh, KaK MOPBIB JUANIa30HA
BHYTpPEHHero JIHA B 00e CTOPOHBI, TaK U

MIBITAThCA JIOBUTD, UCKIIOUUTETBHO, TPEH T/
KOHTP-TPEH]/I.

3) Outside Bar (BHenrnuii feHb) - COCTOUT
13 JIByX CBeYeH, IIPH 3TOM, IOCJIETHSSI CBeda
«IIOTJIOTHJIa» AUANa30H IpeablayIeii. Yare
paccMaTpUBaeTCs JBa OT/IEJIbHBIX BapHaHTa:
OBIYMU 1 MeJABEKHU CUTHAJIBI, B 3aBUCUMOCTH
OT HaIlpaBJIeHUSA MOCJIETHEN CBEYH.




4) DBHLC - maTTepH COCTOUT U3 JIBYX

CBeuell, ¢ O/INHAKOBBIMH MUHUMYMaMu/

IA MakcumyMmamu. [IpuurHa 06pa3oBaHus TaKOU
BU3yaJIbHOU (popMaInu B TOM, YTO I€Ha,

IIPOCTO-HAIIPOCTO, OTTOJIKHYJIACh OT
3HAYMMOTO YPOBH:, U Y?Ke YBEPEHHO IIOIILJIa B
obpaTHOM HatpaBsieHuU. OOBIYHO,
peKoMeH/IyeTcs UCII0Ib30BaTh CO-
HAIlpaBJIEHHBIU BXOJ HA MPOOUTUH

MaKCHMYyMa HOCﬂeZ[HefI CBe4u.

5) 123-Pattern - narrepH, IpeACTaBIISIOIINHA
co00¥1 TTOBTOPHYIO TIOIIBITKY ITPOOUTHSA IIEHON
- YPOBHSI, OT KOTOPOTO paHHee ObLI COBEPIIIEH
«OTCKOK» U KOppeKuu:a. Beuay
HEBO3MOXKHOCTU OJJHO3HAYHOTO OIIpe/IeJIEHUA
MAaIIUHHBIM CIIOCOOOM JIaHHOTO MaTTEPHA, B
COBETHHKE HCIIOJIb3yeTCsI HAbOp KPUTEPUEB, U

HaCTpoOIKa Accuracy, 371ecb, Ja€T
BO3MOKHOCTb I10/1I00paTh Hanboiee

TIOAXOAIAHN BADUAHT JIJISI KOHKPETHOTO
HHCTPpYMeHTa/TauMpeiima.

6) Opps! (Gap) - maTTepH, IIpeACTaB/IAIONINHA
€000 OTKPBHITHE HOBOTO JHS, C T'3IIOM
! (pa3pbIBOM) OTHOCUTEJIFHO 3aKPBITHS

npeapiayiero. [loroBapuBalor, 4To IieHA,
YaCTEeHbKO, CTPEMUTCS - HUBEJIUPOBATh 3TOT
------------------ pPa3phIB, IIPEK/IE, UEM JBUTATHCA Ky/1a-IHu00.




7) PPR (Pa3BopoT Ha OOPH. TOUKE)-

— IIaTTEPH COCTOUT M3 TPEX CBeYeU, BTOpas
A cBeua 0OHOBJIsIET MUHUMYM - IIEPBOU, HO

TPEThsI HE MOXKET, y>Ke, 00HOBUTh MUHUMYM
BTOPOU, 4 HATPOTUB, JIaKe 3aKPbIBAeTCS
BbIIlle MaKCUMyMa BTopoul. Hy u
COOTBETCTBEHHO, ITIOKYIIA€M, pa3 TaKOe JIEJIO.

8) Volatility Breakout (ripopsiB
BOJIATHUJIBHOCTH) - CYyTh IIATTEPHA B MPOOUTHH,
CBEYOU, OIPeJIEJIEHHOTO IIPOIeHTA OT
CpeHEeTHEBHOM BOJIATUIBHOCTH, UTO,

BO3MO’KHO, 03HAUAET CUJIbHOE JKeJIaHUE 1E€HbI
JIBUTAThCs B BHIOpDAHHOM HallpaBJIeHUU.
[IpITaeMcs 3aNIpPBITHYTH B, HAUaBIIUU
IBIKeHUe, oe3]l. [Togbupas pa3Hble YypOBHU
JUUTSL «JIOBJIM» IIPOPBIBA, MOKHO ITPOOOBATh

HaXOoaHuTb OIIpEAC/ICHHbIEC 3aKOHOMEPHOCTHU
HMHEPIOHUOHHOCTH ABMXXCHHA TEX UJIN MHBIX
HUHCTPYMEHTOB, B TEX WJIX UHbIX CUTyallAdX.

9) CPR (Closing price reversal) -

Ananormuen narrepny Oops! (Gap), ToJbKoO,
IA II0CJIE OTKPBITHSA € TAIIOM(Pa3pbIBOM), KAEM
ITOZITBEPK/IEHM S BRIOPAHHOTO HAIIPpaBJIEHUS],
Y TIOCJI€ 3aKPBITHS CBEUH 8X0OUM.




10) Pin-Bar (ITMHOKKHO) - MATTEPH C
JVINHHOU TE€HBIO 1, OTHOCUTEJIBHO,
HeOOJIBIITNM TeJIOM cBeun. [Ipenaraercs
BOCIIPUHUMATh, KaK Pa3BOPOTHBIH, ITOCKOJIBKY
TaKOH BHEIITHUH BUJ, TOBOPHUT O TOM, UTO IleHa
BHYTPH JIHS IIBITAJIACh CXOAUTH B BLIOPAHHOM
HAIIpaBJIEHUU, HO CUJI Y PhIHKA yKe HET U
IIPOUBOIIENT BO3BpaT. Hy 1 COOTBECTBEHHO,
1Ipo0yeM TOProBaTh B HAIIpABJIEHUU BO3BpaTa.

P.S. Cnucox nammepHo8 cogemHuka 6ydem paciiupsamscs.



IIpumep co3panusa T.C.

ITarrepu N°1 - Rails (Pesbchr)

[TormrpobyeM co371aTh TOPTOBYIO CTPATETHIO, HA OCHOBE MEPBOTO MATTEPHA,
JIUIs1 3TOTO BBIOEPEM €TI0 B HACTPOUKAaX COBETHHKA, B pasnene « PATTERN
SETTINGS». BeicTaBuM 3HaUYeHUe 1 B iepeMeHHOU Pattern.

Terneppb, HAM HY>KHO IEPBOHAYAJIBHO OIIEHUTH: JAET JIU, XOTh KaKOe-TO
IIPENMYIIECTBO, BXOJ] B CJIEJIKY I10 CUTHAJIy 9TOTO MaTTepHa, HA BBIOpAHHOM
TOPrOBOM MHCTPYMeEHTe U TauMdpelime. Peub uIET 0 npuMeHeHU U
MaTTEPHA, COBEPIIIEHHO «B JI00O» - HE UCIO0JIb3YysI HUKAKUX JOTIOJIHUTETbHBIX
yCJIOBUHM BXO/1a 1 KOMOUHAIIMHI CTOIIOCCOB U TeMKIpoduToB. Kak
ITOKa3bIBaeT IIPAKTUKA, €CJIN ATTEPH JIAET aOCOAOMHO OMPUYAMENbHbLL
pe3yabmam, Ipy TaKOM TECTUPOBAHUU, TO, BPSA/I-JIH, JI€JI0 MOXKHO OyzieT
HCIIPAaBUTh, HA4aB ITPOMO3/IUTh, BCEBO3MOXKHBIE, IONIOJTHUTEJIbHBIE YCIOBUS.

[Tos1x0/10B K CO3JaHUIO TOPTOBBIX CTPATETHN BEJIMKOE MHOKECTBO, cefJac
MBI IIOTIBITAEMCS HAaUaTh C IM0/100pa TOPrOBOTO HHCTPYMEHTA MO/, MaTTEPH, a
He Hao0opoT. [lepBhIM KaHHAATOM Oy/ieT y Hac BamtoTHasA mapa EUR/USD -
caMasi TopryeMasl 1, OT-TOTO, JIUJIUPYIOIAs 10 IIOKA3aTeJIIO:
[BostaTHIBHOCTH |/ [cripen], mapa.

Wtak, c maTTepHOM U UHCTPYMEHTOM OIIPeAEeININCh, TaUMMpelM BO3bMEM
6a30Bbii - D1 (TimeFrame-1440), HO JiJisl IEPBOTO TECTa HAM HYKHO
OIIPeIeJINTHCSA eIll€ C ABYMs OCHOBHBIMU YCJIOBUAMU, O€3 KOTOPBIX
TECTUPOBATh HE UMEET CMbICJIA, 3TO: cTomocc U Teuknpodur. [Ipegmaraem
JUIST «YFCTOTHI DKCIIEPUMEHTA» BBICTaBUTh OAUHAKOBBIE TP 1 SL, YTOOBI
Jierde ObLJIO OIEHUTD: HACKOJIbKO, IENCTBUTEIbHO, BBIOPAHHBIN MTAaTTEPH
CKJIOHSIET Yallly BECOB BEPOSTHOCTH B HAIITY I10JIb3Y.

Mo:kHO BhIOpaTh oinHaKoBbIe TP 1 SL, BETUYUHOMU, B OIIPEEIEHHOE
KOJIMYECTBO IIYHKTOB, HO MBI IipesitouTeM TP u SL, BeTUIUHOMH, B
OIIPe/IeJIEHHBIN IIPOIEHT OT Cpe/IHe/IHeBHOTO Auana3oHa (ATR), 4To
IO3BOJIUT HAM YPOBHATH CUTYAlUU JJIA IIaTTEPHOB, BCTPETUBIIINXCA HA



HCTOPUH B pa3Hble ro/ibl (HallpuMep, BOJIATUJIBHOCTh HHCTPYMEHTA B 2015 U
2005 Troflax MOKeT ObITh COBEPIIIEHHO pa3Hasi, U B CJIydae eCJIU Mbl
BbIOMpaeM SL, BEJTMUMHOMU, B OIIPE/IEJIEHHOE KOJIMYECTBO NYHKMOB, TO 3TO,
II0 CyTH, Oy/IyT COBepIIIEHHO pa3Hbie SL, B 2015 U 2005).

Uto651 BeIOpaTh pexkumbl SL 1 TP B mporieHT oT ATR, yctanoBuM Mode=1 B
pasaeine «STOP-LOSS SETTINGS» u TP_Mode=1 B pasnene «TAKE-
PROFIT SETTINGS». YcTtaHOBUM HeoOXOAUMbIe 3HAYE€HUA BHIYUCIAEMBbIX
IIPOIIEHTOB OT CpeAHeTHEBHBIX Auana3oHoB (ATR) nnsa SL u TP, B
nepemeHHbIXx ATR percentu TP_ATR percent, B COOTBETCTBYIOIIIMX
paszenax. B HameMm ciydae mycTh 5To Oy/ieT 3HaueHue 150(%), kKak 1jist SL
tak u 1A TP. He 3a0b1BaeM OTKJIIOUHUTD PesKUM «Bailout» (0H HaM ceiuac
He HY’KeH ), BICTaBUB «false» B COOTBETCTBYIOIIIEH HACTPOUKeE.

[TocJie Toro, Kak Mbl yOEAUINCH B TOM, UTO He CTOUT HUKAKUX
JTOTIOJTHUTEJIBHBIX YCJIOBUH, TIPOBEJIEM IIEPBBIU TECTOBBIM MPOTOH. B
HACTPOUKAaX TecTepa BblOepeM «IIepuoi» - M5 1 PeKUM «I10 OTKPBITHUAM
6apoB». MbI IpUMeEHsIEM COBETHUK i TaiMppema Di(TimeFrame-1440), u
BbIOpaHHAsA HATPOMKA «Iepuo» - M5 3TOro He U3MEHUT, a TOJIBKO JIUIIb
JlacT 33/IaHUeE TeCTePY COCTABJIAThH, HEOOXOUMble HAM THEBHbBIE CBEUH, U3
UMEIOIIUXCS «ISITUMUHYTOK>.

Takoi X071 ITI03BOJIUT HaM, 6€3 OIIYTUMOM MOTEPU TOYHOCTH, B JIECATKU pa3
YBEJIMUUTH CKOPOCTh TECTUPOBAHU S, HEXKEJIH, YeM ecJIN ObI MbI BbIOpasu
«nepuoa» - D1 u pexxum «Bcee Tuku». /{14 nepBoHauYaIbHBIX TECTOB WU
ONTHUMU3AIUY ITAPAMETPOB - 3TO TO, UTO HY:KHO. BpiOMpaeM TeCTOBbBII
MIeEpPUOJ UCTOPUU. Y HAC «THEBKHU», IOITOMY OEPEM, V2K, KAK MUHUMYM 5-7
ser. Jlomyetum 2008-2016. 3amyckaeMm Tecrt!



Hmak, 3a nocaedHue socemsb nem umeem cAe0yowyro KapmuHy:

10027

9938

9350

9761

9673

9534

9496

9407

17 14 27 40 53 66 79 92 105 118 131 144 157 170 183 196 208 221 234 247 260 273
Bars in test 593915 Ticks modelled 1186647 Modeling quality nfa
Mismatched charts err... 0 | |
Initial deposit 10000.00 Spread 15
Total net profit -237.97 Gross profit 2523.36 Gross loss -2761.33
Profit factor 0.91 Expected payoff -0.85

Absolute drawdown 553.89 Maximal drawdown 600.83 (5.98%) Relative drawdown 5.98% (£00.83)
Total trades 281 Short positions (won %) 140 (47.86%) Long positions (won %) 141 (51.77%)
Profit trades (% of total) 140 {(49.82%) Loss trades (% of total) 141 (50.18%)
Largest profit trade 40.92 loss trade -46.99
Average profit trade 18.02 loss trade -19.58
Maximum consecutive wins (profitin ... 8 (194.08) consecutive losses (ossin ... 7 {(-114.55)
Maximal consecutive profit {(count ... 194.08 (8) consecutive loss {count of... -157.62 4)
Average consecutive wins 2 consecutive losses 2

281 czenka, 49% yObITOUHBIX, UTOTOBBIN Pe3yJIbTaT -237.97%. BpemenHas

Ipocajika oxoausa 1o -6009$. I'pycHas kaptuHa? He coBceMm. XOTh

pe3yabTaT U OTPUIATeIbHBIN, UMEETCS, IOUTH, IT0JIOKUTeIbHAA JUHAMUKA
Ha MOCJIETHUX 2/3 MHTEpBaia. [locMOTpUM, UTO AACT YBEITMUEHNE
KOJIMYECTBA C/IeJIOK, IIyTEM YCTAaHOBKU Accuracy B MeHee CTPOTUM PeKUM.

281 cesika 3a 8 jieT Ha JIHEBHBIX TpaUKax 3TO - COBCEM He MaJio, 3 C/IeJIKU B

MecsI i D1 3To HopMaJibHO, HO BCE 3Ke, MMoIpobyeM. Accuracy 1o

YMOJJIYaHUIO CTOAJIO = 50. BricTaBum = 20.
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Bars in test 593915 Ticks modelled 1186647 Modelling quality nfa
Mismatched charts err... 0 |
Initial deposit 10000.00 Spread 15
Total net profit 86.48 Gross profit 4416.68 Gross loss -4330.20
Profit factor 1.02 Expected payoff 0.19
Absolute drawdown 410.86 Maximal drawdown 479.11 (4.76%) Relative drawdown 4.76% (479.11)
Total trades 460 Short positions (won %) 221 (49.77%) Long positions {(won %) 239 (51.88%)
Profit trades (% of total) 234 (50.87%) Loss trades (% of total) 226 (49.13%)
Largest profit trade 48.58 loss trade -46.99
Average profit trade 18.87 loss trade -19.16
Maximum consecutive wins (profitin ... 9 (228.52) consecutive losses (ossin ... 9(-145.13)
Maximal consecutive profit (count ... 228.52 (@) consecutive loss {count of.. -145.13 (9)
Average consecutive wins 2 consecutive losses 2

Yike jiydiiie, cJieJIOK O60JIbIIE - 460, IPOIIEHT TPUOBUIBHBIX 50.87%, HO BCE
’Ke, 3TO 1aJIeKO OT TOTO, YTO MBI UIlleM. Y Tpelijiepa, He UMEIOIIETO OIbIT
CHCTEMOCTPOUTETHCTBA, MOKET BOSHUKHYTh KOMMEHTAPUU TAKOTO Poja:

«BUJIIMO COBETHHK HEITPABUJILHO OIPEEIISIeT ITATTEPH PeabChbl, BEAH
00111eM3BECTHO, UTO ATTEPH PeabChl - pabounii!». OH elIé He 3HAEeT, YTO

«pabounii», B 6J10Te€ Ha OKOJIO-TPENIEPCKYIO0 TEMATUKY U, pabounii B

peasibHoCcmMu 3TO, HECKOJIBKO, PA3HbIC BEIIU.

OTtuactu, Takol Tpeuaep OyeT IpaB, BeAb, PEAKO KOT/a IaTTePH
PEKOMEH/IYIOT IPUMEHATD BOT TaK «B JIOO», & COBETYIOT COOTHOCUTHCS C

JAPYTUMHU PBIHOYHBIMU peajInsiMU, HalpUMep: TPEH/I, KOHTP-TPeH/, U T.J.

[ToaTomy, OpocaTh Uccief0BaHNe PaOOTOCIIOCOHOCTH ITATTEPHA Pe1bCbl Ha
EUR/USD D1 - paHO, 1 MOKHO IIPO/IOJI?KUTH 100aB/IATh U KOMOMHHUPOBATH

YCJI10BHA.



Ho mb1 octaBum EUR/USD, uTo0bI IOKa3aTh, HACKOJIBKO OBIBAET Pa3/INueH
pe3yabTaT OT UCIIOJIH30BAHUSA OHOTO B TOTO K€ ITaTTepHAa Ha Pa3HBIX
TOPrOBBIX HHCTPYMEHTAX. (UTO, OIIATH 3Ke, IPOTUBOPEUUT OOIIEITPUHATHIM
IIpeCTaBJIeHUsM 00 «yHUBEPCATbHOCTH» ITATTEPHOB).

IIpobyem, USD/JPY. Ocmas.siem nocaedHue Hacmpouxu.
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Bars in test 593947 Ticks modelled 1186736 Modeling quality nfa
Mismatched charts err... 0] I |
Initial deposit 10000.00 Spread 15
Total net profit 517.78 Gross profit 3478.37 Gross loss -2960.58

Profit factor 1.17 Expected payoff 1.13

Absolute drawdown 77.42 Maximal drawdown 220.50 (2.09%) Relative drawdown 2.09% (220.50)
Total trades 457 Short positions {(won %) 221 (59.28%) Long positions {won %) 236 (46.61%)
Profit trades (% of total) 241 (52.74%) Loss trades (% of total) 216 (47.26%)

Largest profit trade 44,62 loss trade -42.97

Average profit trade 14.43 loss trade -13.71

Maximum consecutive wins (profitin ... 11 (344.37) consecutive losses (ossin ... 8 (-92.18)

Maximal consecutive profit {count ... 344.37 (11) consecutive loss {count of... -107.85 (3)

Average consecutive wins 2 consecutive losses 2

T'opaspo sryure! Takoil pe3ysbTaT y:Ke IPOBOIUPYET Ha YTiTyOIEHBIN
aHaJIN3, BeJlb OUEBU/IHO K€, UTO BXO/s 10 cUTHaIy peabebl Ha USD/JPY D1 -

MBI IM€EEM HEKOe CTaTHCTHUeCKOoe IIpeuMylIiecTBo. [Tlompobyem ero

yBeJIMUNTh. BMecTo Toro, uToOBI TepedbupaTs pasmepsl TP u SL, mompobyem
BMecTO TP, npuMeHUTh TeXHUKY «Bailout», pa3paboTaHHYI0 MaTeMaTUKOM
Panpdom Buncom. Bkitouaem, COOTBETCTBYIOIIYIO HACTPOUKY = true. TP

otruriouaem: TP_mode=0. SL - ocTaBJisieM IIPEKHUM.
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Bars in test 593947 Ticks modelled 1186736 Modeling quality nfa
Mismatched charts errors 0 | |
Initial deposit 10000.00 Spread 15
Total net profit 357.52 Gross profit 1631.08 Gross loss -1273.57

Profit factor 1.28 Expected payoff 0.78

Absolute drawdown 14,99 Maximal drawdown 128.33 (1.23%) Relative drawdown 1.23% (128.33)
Total trades 457 Short positions {(won %) 221 (69.68%) Long positions (won %) 236 (68.22%)
Profit trades (9% of total) 315 (68.93%) Loss trades (% of total) 142 (31.07%)
Largest profit trade 33.19 loss trade -42.97
Average profit trade 5.18 loss trade -8.97
Maximum consecutive wins (profitin ... 21 (80.90) consecutive losses (ossin ... 5 (-24.03)
Maximal consecutive profit (count o... 81.70 (8) consecutive loss (count of I... -58.98 (2)
Average consecutive wins 3 consecutive losses 1

Yrok, pe3yabTaT - Hasu1o! Tor B ieHbrax (¢ mompaBKOU Ha BEJTUUUHY
MPOCA/IKM) He KapAUHAILHO JIy4llle, HO MbI TIOJIy9UJIN 00Jiee POBHBIU POCT,
3TO OYE€Hb XOPOIIIO.

JlaBaiiTe mmompobyeM «IIOUTPaTh» CO 3HAUEHHE Accuracy, BhICTABUM
OIITUMHU3AIUIO [ OT 1 00 100 C Waz2oM 2 | 1 IOCMOTPUM, KaK, TpeOOBaHUS,
MIpebsB/IAEMbIE K TATTEPHY, BJIUSIIOT HA Pe3ysIbTar.

BoIsICHAIETCS, YTO HAWJIYYIIIHE PEe3y/IbTAThI ITOJTyYalOTCsl, €CJTH IPENbIBIIATH K
MMaTTEPHY CaAMble MUHUMA1bHble TPEOOBAHUSA - HEOOBIUHO, HO TaKOE
BCTpPEUYAETCA JOCTATOYHO YacTo. B JanHoOM ciryuae, Accuracy = 1 Jaér
CIeTyIONTUI pe3yJIbTarT:
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Bars in test 593947
Mismatched charts err... 0
Initial deposit 10000.00
Total net profit 463.24
Profit factor 1.28
Absolute drawdown 28.57
Total trades 589
Largest

Average

Maximum

Maximal

Average

220

247 274 302

329

356 383

410 438

9951

465 492 519 546 573

Ticks modelled 1186736 Modeling quality nfa

Spread 15
Gross profit 2115.26 Gross loss -1652.03
Expected payoff 0.79

Maximal drawdown
Short positions {(won %)
Profit trades (% of total)
profit trade

profit trade

consecutive wins (profitin ...
consecutive profit {count ...

consecutive wins

116.96 (1.11%)
283 (69.26%)
410 (69.61%)

41,30
5.16

16 (62.83)
73.37 (5)
3

Relative drawdown 1.11% (116.96)
306 (69.93%)

179 (30.399%)

Long positions {won %)
Loss trades (% of total)

loss trade -42.97
loss trade -9.23
consecutive losses (Jossin ... 5 (-24.03)
consecutive loss {count of... -44.25 (3)
consecutive losses 1

Cnenox craso 60blile, IPUOBLIL - OOJIBIIE, TPOCAZKa - MeHbINE. [Ipu aToM,
3aMeTbhTe, YTO MBI, [IOKA He J00aBUJIA, HU OJTHOTO JIOTIOJTHUTETHLHOTO
YCJIOBUS U He TIOJIOUPAJIA ONITUMAaJIbHBIE BBIXO/IbI, a IATTEPH yrKe MOKa3hlaeT

pes3yJsIbTaT. DTO BHYIIIAET OCTOPOKHBINA onTuMu3M. Ho mipeskze, uem
IIPOZOJI?KUTD YJIyUIIaTh OKa3aTeIu CUCTEMBI, C/IEJIaeM OJTHY BasKHYIO BEIITb.
[TpoBemem Tect Out-of-sample. IIporoHrM cCOBETHUK Ha TOM YaCTH UCTOPHH,
KOTOPYIO MBI HE HCIIOJIb30BAJIH, B IIPOIECCE ONITUMU3AIUH TaPAMETPOB
(Bceryia ocrajyisiiiTe TaKyo).

Ocmasum mexyuwjue HaCMpPoOUKU U nposedém mecm 2001-2016.
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Bars in test 1111096 Ticks modelled 2218534 Modeling quality nfa
Mismatched charts err... 0 | |
Initial deposit 10000.00 Spread 15
Total net profit 767.30 Gross profit 3757.48 Gross loss -2990.18
Profit factor 1.26 Expected payoff 0.70
Absolute drawdown 27.15 Maximal drawdown 136.97 (1.35%) Relative drawdown 1.35% (136.97)
Total trades 1100 Short positions {(won %) 520 (70.00%) Long positions {won %) 580 (71.55%)
Profit trades (9% of total) 779 (70.82%) Loss trades (% of total) 321 (29.18%)
Largest profit trade 41.31 loss trade -42.97
Average profit trade 4,82 loss trade -9.32
Maximum consecutive wins (profitin ... 21 (93.03) consecutive losses (Joss in ... S5 (-43.10)
Maximal consecutive profit {count ... 95.77 (18) consecutive loss {count of... -63.64 (4)
Average consecutive wins 3 consecutive losses 1

Kak BuziuM - HaM MOBe3JI0 U NMaTTEPH, AEUCTBUTEIBHO, IOCTATOYHO YCTOMYUB
Ha 0O0JIBIIIOM MHTEpBaJie UCTOPUH. MOKHO MPOO/IKATH NBITAThCS YIIYUIINTD

pe3yJIbTar.

[TorpoOyeM TOpProBaTh MaTTEPH MO.1bKO NO MPeHOY, OTIPEAEIIEMOMY, C
IIOMOIITbIO, CKoAb3sWell cpedHell (MA). B pasnene « FILTER SETTINGS»
BbIcTaBJisieM MA_ filter_type = 1, MA_period Bo3bMéM, K IpuMepy, 10. Eciin
«OBIIUi» TTaTTEPH Oy/IET 00Pa30BHIBATHCA 8blle 10-mu JHesHol MA -
ITOKyIIaeM, €CJIU HUZKE - IIPOIIyCKAeM CAEKY. JJIsT KOPOTKUX IO3UITHH -

Hao0OPOT.
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Initial deposit 10000.00 Spread 15

Total net profit 622,94 Gross profit 1632.31 Gross loss -1009.37
Profit factor 162 Expected payoff 1.45

Absolute drawdown £.84 Maximal drawdown 109.11 (1.049%) Relative drawdown 1.04% (109.11)

Total trades 430 Short positions (won %) 184 (74.46%) Long positions (won %) 246 (77.24%)

Profit trades (% of total) 327 (76.05%) Loss trades (% of total) 103 (23.95%)

Largest profit trade 41.31 loss trade -31.98

Average profit trade 4.99 loss trade -9.80

Maximum consecutive wins (profitin ... 19 (85.22) consecutive losses (ossin ... 3(-32.18)

Maximal consecutive profit (count ... 87.23(9) consecutive loss (count of.. -34.41 (2)

Average consecutive wins 4 consecutive losses 1

WuTepecHbIN pe3ysbTat. BusyasbHo rpaduk craja KpacuBee, HO pe3yJibTaT
110 TTapaMmeTpy: [mpubObLIb]/[MakcuManbHad Tpocajikal, yJaydmiics He Ha

MHOTO, 5.7 IPOTUB 5.63, YTO BHIOPATH, BOIIPOC JUCKYCCUOHHBIN. MOXKET,
OCTAaHOBUMCSI HA BapuaHTe ¢ OOJIBIITUM KOJTUUYECTBOM C/IEJIOK, JJIsl TOTO,

YTOOBI HATJIsA/THEE TIOCMOTPETH Ha paboTy Apyroro GUIbTpa, 8 UMEHHO -
OTpaHUYEeHUE HA TOPTOBJIIO B OIIPe/IeJIEHHbIE THU HEIeIU ?

Wnn... paHo, OKa, NEPEXOIUTD K 3TOMY (DUIBTPY, BEIb MBI 2Ke He

1ozIo6pastu, ele, ONTUMAaJIbHBIN CTOM-JIOCC, yCTAHOBUB €T0, N3HAYAJIBHO, HA,
B3ATYIO «C IIOTOJIKA», BEJINUUHY B 150% om ATR. MOXeT, eCTh JIy4IlINU
BapuaHT? 200%, 250%? A, MOKeT, UMeEeT CMBICJI aKTUBUPOBATh TPEUJITUHT -
crom? Boobiiie, yacto iu npubbLibHan clieyika yxoauT B MuHyc? Kak Ha cuér
TOITPOOOBATh BHICTABIIATH SL B «06e3Y0blMoK», O JIOCTHKEHU N
OIIpeJieJIEHHOTOo ITpoduta?



C npogpumom, sTuM, TOKe, KCTaTH, IIOKA elleé HU4ero He peiieHo. He pano
JI MBI BBIXOZIUM U3 MO3UMUM? YTO, ecyiu 1aTh IieHe OOJIbIIIEe BpEMEHU -
peasn30BaTh IIOTEHIINAJ JBUKEHUA? A MOKET 3psI Mbl HE CTAaBUM
duxcuposaHustilt TP? BOT Korjia opeesInMcs C 2/1a8HbIM, TOTZIA U MOKHO
OyaeT no-axcnepumeHmuposams ¢ hpuabpaMu JHel Heaenu u np. Kerartwy,
BOT UJIeS: a YTO €CJIH ITPOOOU CUTHAILHOTO YPOBHSA JIJISL BXOZIA B CAEJIKY B
MaTTePHE, IPOUCXOISAIINE BO BpDEMS 8/1blX A3BUATCKOU ¥ TUXOOKEAHCKOU
ceccui, yale OKa3bIBalOTCs JIOKHBIMU? B KOHIIE-KOHIIOB, MOKET CTOUT
He noKynamb, Ipu Ipob0e CUTHATIBHOTO YPOBHS B «ObIYbEM » ITATTEPHE
«peavcwvl», a npodasamsy? KTo ckazajl, YTo OH «ObIYHI» BOOOIIE?
[TpoBepum? C coBeTHUKOM Pattern Explorer © sta 3asjaua craHOBUTCSA
npoiie. YcrneurHsix Bam monckos!

ITepeniTu Ha BeO-canT Vertex Investments.

Vertex Investments LLC © 2016


http://vertex-invest.pro

