Crpaterus ¢ UCHOJIB30BaHUEM CTOXACTUKOB Crp. 1 uz 12

Crpartermsi C UCNnoJib30BaHMEM CTOXAaCTUKOB
Vlada Raicevic

BONbLIMHCTBO TPEAepoB, UCMOMb3YHLWNX CTOXaCTMKM, NCNOMb3YHT B Ka4yeCcTBe CUrHaNoB
nepeceveHne %K n %D.

[aBaliTe pacCMOTPUM elle OL4HY TOProByt CTpaTtermto ans hbioUYepCHOro pbiHKka, OCHOBaHHYH Ha
CTOXacTU4YeCKOM MHAMKaTope.

TpaAuLUMOHHO CYMTAETCS, UTO, KOr4a CTOXaCTUUYECKME JIMHUN NEePEeCceKatoT BEPXHIOK U/ HUXKHIO
rpaHuLy, TO aKLuUsi BXOAUT B COCTOSIHME MepPeKymnIeHHOCTU UK nepenpojaHHHoCcTM. OQHaKo, Takol
MHAMKATOP, KaK CTOXACTMK, MOXET YKasblBaTb Ha NoAo6HOro poAa COCTOSHMUSA B TedeHune
LNUTENbHOrO BpeMeHu, Toraa Kak LeHa NpoAosiXKaeT ABUraTbCs BHU3 UM BBEPX. B 3TOl cTaTbe Mbl
HaMepeHbl pacCMOTPETb BO3MOXHOCTb MOJTyUYEHWUSI CUTHAJIOB BXO4a B CUTyaLMAX, KOr4a CTOXacTUK
BXOZIUT B KpalHMe 30HbI.

[aBaliTe npeacTaBuM, 4YTO MpuU CTOXacTMke C napameTpamu (14, 3, 3) rpaHuubl AnanasoHa HaxXo4AaTCs
Ha 75 n 25. O6bwas naes 3aka4aeTcs B TOM, YTobbl, Korga 6biCTpas NMHUS rnepecekaeT OTMETKY 75,
OTKPbIBaTb AJIMHHbIE MO3MLUMKN, TOrAa KaK Npu nepecevyeHmnn 25 - HaunHatb WopTuThb. Korga nuHmm
cToxaTuka nepecekatoTcs, Bbl 3akpbiBaeTe no3numn. Ha pucyHke 1 Bbl BUAUTE, YTO AJSIMHHAS
no3numsa oTkpbiBaeTcsa Ha 881.25, koraa 6bICTpbI CTOXACTUK nepecekaeT 75 % pybex. Korga
ObICTpas 1 MeaneHHas NMMHUM NepPeceKatoTcs, 3TO AaeT cMrHan K npoaaxam (Ha 883.75).
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PucyHok 1.

Mol coBeT NnoKynaTb U NpoAdaBaTb MNMpuU NepecevyeHnmn aTunx J'IVIHMI‘;1, HaBeEpPHOE, NMPOTUBOPEYHNUT TOMY,
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Crpaterus ¢ UCHOJIB30BaHUEM CTOXACTUKOB Crp.2u3 12

yTo Bbl 3HaeTe 0 cTOXacTMkax, U Npu UCNOMb30BaHUM TakTUKK nogobHoro poga Bawwu Hepebl 6yayT
nowanueaTtbk. [1oaToMy, 4yTobbl Y6eaAnTbCs, AaBanTe BO3bMEM elle 0AnH npuMep. Ha pucyHke 2 Bebl
BUAMTE 60sblle BO3MOXHOCTEN AN CAENOK - TPU ANA AJIMHHBIX U OAHY A5 KOPOTKOM.
Bocnonb3oBaBLWMCb BCEMU YeTbIPbMS CUTHanamu, Bbl Nosyymte npubbinb B 2.75 nyHkTOB. [N0oNo0BMHaA
curHanos otpaboTtana, nosioBuHa HeT. NpUMEpPHO Takoro s U oXumpana, Koraa HadmHana pabortaTb
Haj 3TOW CcTpaTerunen.
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PucyHok 2

Tenepb, KOrga Mbl HAMETUAM BO3MOXHYIO CTpPaTErnto, NOMbITaeMCsl YCOBEpPLUEHCTBOBATb €€, YTobbI
ynyywmnTb pe3ynbTaThl. [lepBoe, 4To 9 nonpoboBana caenatb - 3TO MU3MEHUTb FPpaHuLbl AMana3oHa C
75\25 Ha 65\35. Bo-BTOpbIX, BMECTO TOro, 4To6bl BEIXOANTL CPpa3y e Mnocsie Toro Kak
CTOXacTuyeckme NMHUN Nepeceknncb, novyeMy 6bl He NoAOoXAaTb NepecevyeHns rpaHunl B o6paTHOM
HanpasneHnn. KoOHeYHo e, B 3TON cuTyaummn ybbITOUHbIX caenok 6yaet 6onblie, ogHako Bbl MmoxeTe
TakuMm obpasom noriMaTb 6onee ANUTENbHbIA TPeHA, BO BpeMsl KOTOPOro CTOXacTukn kKonebntorcs
OKOJ10 MOrpaHNYHOM 30HbI.

Ha pucyHke 3 Bbl BUANTE, YTO AJ19 NEPBOro c/yyas, Korga rpaHuubl pacnonoxeHbl Mexay 75\25,
eCTb YeTblpe CUrHana A5 OTKPbITUS AJIMHHbLIX NMO3ULMIA, OAHAKO BCE 3TU CUMrHanbl JIOXHble (BeayLlume
K ybbiTkam). OgHako Ansa BTOPOro cay4as, Korga s 3agana Ass CToxacTuka HeCKONbKOo Apyrue
napameTpsbl (14,3,2) n ycTaHoBMA norpaHnyHble nuHu 65\35, oanH curHan (wopt) (A) npuBen K 3-M
nyHKTam ybbITKOB, TOrga Kak Asa Apyrux curHana B u C ganu 6onbwe 19 nyHKkTOB Npubblan.
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PucyHok 3.

OTOT 4apT BbIMSAUT ropasao ayywe. C ero nomMoLLblo OT/IMYHO JTIOBATCS A0JITUE ABUMKEHUSA LEHbI.
OaHaKo, YTO Xe NPoOMCXOAMUT, Koraa LeHa konebnercs u TpeHaa HeT, B pe3ynbTaTe Yero Co3faeTcs
MHOXECTBO MOTEHLMabHbIX BXOAOB, KOTOpble BeAyT B HMKyAa. [MoaobHoro poaa cueHapui
npeacrasBfeH Ha pUCYHKe 4.
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PucyHok 4.

KpacHble KBagpaTbl NOKa3bIBaOT TOYKM NepecedyeHms NorpaHnyUHbIX JIMHUIN U 3aTEM NepecekatoTCs
CHOBA, BbI3blBasi MHOMOUYMC/IEHHblE HeBoNblUMe YBbITKU. B cepeanHe rpaduka ectb 6onbluast 30Ha,
r4e MOXHO MOJlyUYUTb NPUbbISb, OAHAKO UTOMM CAEJOK 34ecCh 6yayT CBeAeHbl Ha HET y6bITKaMu.

Taknm 06pas3oM, XOTs Mbl M306penm NonesHy CTpaTernto, oHa 3aBUCUT OT CUTYyaUMnN U OAET B
pasHbIX C/lyyasiX pa3Hble pe3ysbTaThbl.

[nsa cnepytowero npuMepa AaBaliTe BO3bMeM NATUMUHYTHbIN rpadumk ES ot 17 anpens. B nepsom
OKHE BpS4 NI MOXHO HalTK 4YTO-NM60 cTosLee, NOCKONbKY MPU UCMOSIb30BaHUM 3TOM CUCTEMBI (C
06bIYHBIMKU FpaHMLAMK AMana3oHoB) BCe caenku byayT BecTu K ybbITkaM. [s19 BTOPOro OKHa Mbl
BMAWM YETbIpe BO3MOXHble CAENKWN, TPU U3 HUX BeayT K ybbiTkaM. OaHako o6Lwmnii BbIUIpbIL
coctasnseT 4.5 nyHkToB. COBCEM HE NJI0XO0 A/ NPOCTON TOProBon cucTeMbl!
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PucyHok 5.

B 3T1OT e aeHb KOHTpakT NQ (pucyHok 6) Bbirnsaen HamMHoro 6onee 6blubMM, yeM ES. Ecnuv 6bi Bbl
MCNoNb30Banu NpeasioXXeHHY MHOW CUCTEMY B AAHHOW CUTyauuu, TO Npyu AOMUHUPOBAHUN OAHOIO
TpeHAa B TeYeHune BCero AHS, Kak 3TO MpoM30oLWsIo B AaHHOM ciy4ae, Bbl Noay4unnm 6bl Bo3BpaT B 22
NyHKTa, Npu BblyeTe 4 NyHKTOB yObITKOB, Bbl 3apabotann 18 nyHKTOB.
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PucyHok 6.

B uenom, g npuwia K BbIBOAY, YTO CUCTEMA AENCTBYET, OAHAKO HEO6XOAMMO BHECTU elle Kakue-To
n3MeHeHus, YTobbl 4oBUTbLCA 6onee ycnewHom TOprosu.

[aBaliTe BO3bMeM elle OAUH MATUMUHYTHbIN rpaduk ES, KOTOpbIA NoKasbiBaeT HaM TOYKM BX0Aa,
KOrAaa CTOXacCTUKM NnepeceKkatoT LeHTPaibHYH0 JIMHUIO U TOYKM BbIXOA4a, KOrAa CTOXacTUKU
nepecekarwTca Apyr C ApyroM. Ha pucyHke 7 aaH npexHuin crtoxacTtuk (14,3,3), Toraa Kak
npeaenbHble IMHUX BO3BPaLLeHbl B MepBOHavyanbHoe nosoxeHue - Ha 75\35. B 3T0T AeHb Bo3BpaT
MOXET COCTaBUTb 6 MYHKTOB MO UTOraM Tpex BbIUMPbILWHbBIX U ABYX MNPOUTPbILHBLIX CAEMOK.
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CTpaTeFI/IH C UCITIOJIB30BaHHUEM CTOXAaCTHKOB
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PucyHok 7.

Crp. 7u3 12

Mbl MpULWLIAK K BbIBOAY, YTO NepecevyeHne LeHTpaabHOM NMHUKN aBnseTca 6onee TOYHbIM CUrHanoM
ANa NPUHATUSA pelleHuii, 1 ¢ 6oNbluein BEPOATHOCTbIO YKa3blBaeT Ha U3MEeHeHNe TpeHaa.

Bbl Tak)ke MOXeTe 3ak/todaTbh CAeNIKU, KOrda CTOXaCcTUKK nepecekatT KpaliHue NMMHUK B 06paTHOM
HanpaBneHun. T.e. ecnu LeHa HaxoaMTCs Bbllle OTMETKMU 75 1 nepecekaeT ee BHU3, TO c/ieayeT
LWOPTUTb, TOrA4a KakK, eciv LeHa Haxoamnacbk Huxe 25 n nepecekna 3Ty JIMHUIO BBEPX, TO MOXHO
OTKPbIBATb AJIMHHbIE MO3ULMK. Takasa CTpaTernsa Takxe AaeT CMeLlaHHble pe3ynbTaTbl, MHoraa

xopouwwue, nHorga ninoxue.

A Tenepb, noyemy 6bl HaM He NMonpoboBaTb COEAMHUTL BCE TPU CTpaTerMm B oaHy? Ha pucyHke 8

npeacrasrieHo, Kak paboTaeT 3TOT METoA.
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PucyHok 8.

MpoaHanusmpyem rpadpunk. CToXaCTUK HaXxoaMUTCS HUXeE NMHUK 25 n nepecekaeT ee BBepX. Bbl
OTKpbIBaeTe TpeTb AMHHON no3mumn (a). Koraa ctoxacTuk nepecekaeT LeHTpasbHY NMHUIO, Bbl
nobaensete ewe TpeTb no3mumn (B). Koraa ctoxactuk nepecekaeT nMHuI0 75, Bbl fobaBrniseTe elle
TpeTb no3unumn (c). Korga ctoxactmyeckme NIMHUM NepecekatoTCsl, Bbl 3aKpbiBaeTe Mo3nLumio.

Bo3moxeH gpyron noaxoa. MNMpu nepeceveHnn % K n % D MOXHO 3aKpbITb ABE TPETU NO3ULUU, NPU
3TOM MOCNEAHIO TPETb CneayeT 3aKpbiTh MPU NepecevyeHnmn aMHUmM 75 BHU3. B npuseseHHoOM
npuMepe nepeceyeHme 3Ton INHUN NPOUCXOAUT BbICTPO, OAHAKO eCcnn ABMKEHUE LiEHbI
CNpOBOLMPOBAHO ANUTENbHBIM UMMNYbCOM, MOCAEAHSAS TPETb MOXET NpuHecTn Bam 6onbLluomn
npogut.

Haanucm KpacHbIM AEMOHCTPUPYIOT Ty XKE CaMylo CTpaTeruto TosIbKO NMPUMEHUTENbHO K WwopTaM. MHe
X0Tenocb 6bl OCTAHOBUTLCA Ha ABYX BaXXHbIX MOMeHTax. KpacHasa cTpesika rnokasblBaeT, YTO Mbl
CHOBa AO0J/IXHbI KYNMUTb NMpU nepecevyeHnn nnH1Un 25 BBEPX. OpHako, A 6bl He coBeToBana coBepwaTtb
34€eCb CAENKY, NOCKOJIbKY 3TOT MOMEHT COBMNAaAa€eT C NNoOM OTKPbITUA BBEPX Ha rpadlee AOBUXXEHUA
LeHbl. [1oCcKoNbKY ranbl - Bellb O4YEeHb HEHAAEXHasd, 9 NpeanoymTaro He npeanpuHUMaTb HUKaKUX
Wwaros, Koraa curHan gaetcsa rarnom. B aTom cnydyae nydue nofoxzaaTb BTOPOro CMrHasa nocne rana -
T.€. nepeceyvyeHna CToOXaCTUKOM LI,EHTpaJ'IbHOVI NNHUN.

EcTb elie oAnH MOMEHT, Ha KOTOpbI s XoTena 6bl 06paTnTb BHMMaHMe. BTOpoi KpacHOW CTpenkon
OTMEYEH MOMEHT Moc/ie NPeoaosIEHNA CTOXAaCTUKOM OTMETKM 75, Koraa CToXxacTUKK nepeceknnch
oko0no 90 . DTO CAULWIKOM BbICOKasi OTMETKa ANs TOro, YTobbl 406aBNATh ele OANH ANNHHbIN
KOHTPaKT K TOMY, KOTOpbI/ 6bin1 fo6aBneH Npu nepeceyeHnn LEHTPOBON NNMHUKN. S 6bl HE coBeToBana
3aK/toyaTb CAEMKM B TEX Cly4dasiX, Koraa CTOXacTUKU HaXOASTCS B 30HAX Ype3BblYaHOM
nepekynaeHHoOCTn Uan nepenpogaHHOCTH.

BoT ewle oanH npumep (puUcyHok 9). Bbl OTKpbIBaeTe OANH ANMHHBINA KOHTPAKT, KOrAa CTOXacTUK
rnepecekaeT LUEHTPasbHYIO IMHUIO (@) U OTKPbIBAETE elle OAMH ASIMHHbIA KOHTPAKT Npu nepecevyeHum
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nmHum 75 (b). Koraa ctoxactnkm %K n %D nepecekatoTcs HaA OTMETKOM 823, 3aKpblBaeTe OAUH U3
KOHTPaKTOB W yAep>XXuBaeTe BTOPOM A0 TeX Mop, NoKa He MpOoUCXOANT OAHO U3 ABYX:

1. NepeceyeHne NnHUN 75 BHU3.
2. I'Iepecequme CTOXaCTUKOB HUXXe rnocneaHero MMHMMaabHOINo nepeceyeHuns.

Ha pucyHke 9 9 HapucoBasia KpacHYH rOpU30HTAsNIbHYHO JIMHUIO OT NEPBOM CAMOW HU3KOM TOYKU

nepece4yeHnsa Ctoxactndyeckmnx nuHnii. Korga oHm nepeceKkarTCca HUXE OTMEYEHHOIo YpPOBH4A - 3TO
CUrHan K 3aKpbITUIO OJIMHHOM MO3uunu.
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PucyHok 9.

Ha pucyHke 10 npuBeaeH npumep, Koraa ABe AIMHHbIE MO3MUNKM OTKPbIBaOTCA B Toudkax (a) u (b),
OZHAKO Ha NIMHUKN 75 OTKpbIBaTb TPETLIO MO3ULMIO HE PEKOMEHAYETCS, MOCKONbKY 6ap 3akpblics
Bblwe 0TMeTKM 90, YTO CAIMLIKOM BbICOKO. OAWH KOHTPAKT 3aKpbiBaeTCsl, KOraa CTOXacTUKK
nepecekatoTcs. Ho ecTb elle 0AWH acneKT, KOTOPbIN HYXHO YUYUTbIBATb, €C/TN MMMNYbC CUSIbHbIN U
CTOXaCTUKU nepecekarTcsl B HanpaBleHUN TpeHAa, MOXHO MPUKYMNUTb ellle 0AMH KOHTPaKT (C).
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PucyHok 10.
Pestome.

MpepnoxeHHas HaMu cTpaTernsa npeacrasaseT cobon oaMH M3 AOCTYMHbIX BApMaHTOB aHanusa
pblHKa. icnonb3ys ee B COBOKYMHOCTU C APYTMMU TEXHUYECKUMU NHAMKATOPaMM, Mbl MOXEM NN60
NCnonb3oBaTb, M60 UTHOPMPOBATb FrEHEPMPYEMbIE MPU ee NMOMOLLM CUrHanbl. Ha pucyHke 11 Bbl
BMAUTE KaHan perpeccuun (MypnypHbie MHUK), cpeaHne - 7 ema (ronybas) n 13 ema (kpacHas),
nHamkaTop RSI n cpeaHtoto 21 ot RSI.

MNMepeceyeHne CTOXaCTUYECKUX JIMHUIA (@) MOXHO MPUHATb KakK CUFHaN K OTKPbITUIO ANHHbIX
no3nuUMin, NOCKONbKY 3TO NoATBepXAaeT nHaekc RSI, nepecekatowmii BBepx cpegHtot. Bropon
curHan K gobaBneHuto No3mumnii NoATBEPXAAETCA NepecevyeHmeM 7ema Haa 13ema. TpeTuii ANVHHbIN
curHan (C) noatesepxaaeTtcs TeM, 4To RSI npogonxaeT naTu BBEPX, @ CPeAHUE CKOMb3sLMNe BCE eLe
pacxoasaTcs.

[ns 60NblIMHCTBA C/lyYaeB 34eCb HET HEOH6XO0AMMOCTU UCMOMb30BaTb CTOXACTUYECKME UHAMKATOPbI
ONS BbIXOZa, MOCKOJbKY M 6€3 HUX BUAHO, KakK LieHa NpobuBaeT KaHan perpeccum BBepx, Yto
CBMAETENbCTBYET O TOM, YTO OHa AOCTMIa ToMa, Toraa Kak BTopasi NpobuBKa KaHasa co3gaeTt
HEeraTUBHY AMBEPTrEHUMIO U CNYXUT CUTHANIOM ANS 3aKPbITUS MO3ULUNA.
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PucyHok 11

Crp. 11 u3 12

Nrpa B KOPOTKYIO SABMSIETCSA MOYTK 3€pKasibHbIM OTPaXeHMEM Urpbl B ANIMHHYIO - RSI 1 cpeaHne
NMoATBEPXAAT CUrHasbl, CrEHEPUPOBaHHbIE cToXacTukaMu. Koraa nHaexkc RSI foCTUMraeT 30HbI
nepenpoaaHHoOCTM, NPeoAosieB YPOBEHb 25 BHU3, B KaHasle perpeccum LueHa AoCTUraeT AHa - ABa

XOPOLWMX CUTHaNa ANs 3aKpbiTUS KOPOTKUX MO3ULMNA.

Ha gHeBHOM rpadwuke aBmxeHus UeHbl ES (pucyHok 12) BUAHO, KaK pa3Hble MHCTPYMEHTbI MOTyT
noaTeepXxaatb NM60 onpoBepraTtb TOT UM MHOW CUrHan. Bbl, B YaCTHOCTU, MOXETe YBUAETb, UTO

TpeTMVI ONVIHHbBINA cMrHan Heo6xoaMMo npourHopmnpoBaTb, B CBA3U C TEM, YTO nepeceyvyeHne

CTOXaCTMKOM JIMHMM 75 COBMano C JOCTUXEHUEM BEPXHEN NMHUN KaHana perpeccuun. Bbl MoxeTe
TaKXXe YyBUAETb, YTO NepecevyeHme CTOXacTUKaMm JIMHUM 75 BHU3 TakXXe HY)KHO MpOMIrHOPUPOBaTh,
MoCKo/bKy MHAeKC RSI Bce elle HaxoAWUTCS Bbllle CpeAHen CKoMb3slleli, He NoATBepXAast CUrHana.
Mocne Toro, Kak B TEYEHME Tpex AHEN LieHa MbiTanacb NoAHATbLCA, nHAeKC RSI nepecek cpeaHiolo,
noJaB CUrHan K Mpojaxe, Npu 3ToM 7ema nepecekna 13ema BHU3, NOATBEPANB STOT CUTHaI.
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BoT 1 BCe, UTO A XOTena ckasaTb B OTHOLUEHUM cTOXacTukosB. CaMa no cebe aTa cTpaTterusa pa60TaeT

XOpOoWo, Torga Kak KoJIM4eCTBO JIOXKHbIX CUTHa1I0B MOXHO COKpPaTUTb, NCNONb3yAa Apyrune

WMHCTPYMEHTbI, TaKWe, KaK KaHasibl perpeccuu, cpefiHMe cKosb3alime u RSI. DKcnepnuMeHTUpymnTe u

nwmTe Te BapmaHTbl, KOTOpble noaxoaaT Bam 6onblie Bcero.
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