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OnucaHune HACTPOEK COBETHUKA

Bce nyHKTbI yKa3aHbl B cTapom dopmate 4-x 3HaK. MNepeBogmTb B 5-3HaK A5 5-3HAUYHbIX CYETOB He
HY»XHO. COBETHUK CaM NepeBoaUT.

lMepsoe omkpbimue = 08-00 Bpems oTKpbITMA opaepoB. COBETHMK ByAeT NbiTaTbCA
OTKpbITb opaepa ¢ 08-00 go 08-59.

Bmopoe omkpbimue =Hem AHa/IOrMYHO BbILLEONUCAHHOMY.

Telik npogpum BUY =20 YcTaHOBKa TelK npoduta ans Nokynok.

Telik npogpum SELL =20 YcTaHOBKa Telk npoduta gns Nnpogax.

Lllae duHamu4eckozo meiik npogpuma = 2 OnHamnueckunii Telk npodut. Yeennumeaet Telk npodput

Ha KO/IMYECTBO NMYHKTOB MPMW POCTE CETKM MPOTMBOMNOJIOKHOIO HamnpasaeHus. Hanpumep: oTKpbITO 5
caenok sell. Mpu oTkpbITUK caenkn buy ee npoduT GyaeT pacunTbiBaTbCs MO Gopmyne:

AnHamunu. TP = TP + Lar anHamuy. TP * 5(sell)
Ecnv noctaBuTb HOMb, TO AMHaMMYecKuii TP paboTaTb He byaerT.
Magic =106 Maruk Homep CoOBeTHMKA.

MakcumansHeiii cnped =5 Ecnu cnpep paseH unn bonblue, cAeNKU He
OTKPbIBalOTCA.

FHdkAFXEE* YemaHOBKa nOoMa

Ana BUY =0.01 J10T, 4NA OTKPbLITUA NOKYMOK.
Ana SELL =0.01 J10T ANA OTKPbLITUA NPOAAXK.
FEEFAXAKFXEX Yenosua omKpoimua

He omkpbieame eHympu cemku = false False — ycnosue oTkntoueHo. True — HoBble
npoAaku He ByayT OTKPbIBaTbCA, €C/IM ecTb 60onee BbICOKan NPoAaxka, M HoBble NMOKYMKK He 6yayT
OTKPbIBATbLCSA, €C/IN eCTb 60N1ee HU3KUE MOKYMKMU.

He omkpoeieame bausice, nyHKMoe =20 MOKyNKM He 6yayT OTKPbIBATLCA, €C/IN €CTb
NOKynKu 6aumke 20 NyHKTOB. [14 NPoAaK aHaA0rMuYHO.

[

AuHamuyHelli "Omkpeieame He bauxce” =1 OnHamnyeckuii napameTtp "OTKpbIBaTb He

6aunxke". YBennmumsaeT yctaHoBAEHHbIV NnapameTp "OTKpbiBaTb He 6aMKe" Ha KO/IMYecTBO NYHKTOB Npu

yBeANYEeHMM ceTKU. Hanpumep oTKpbITO 5 opaepos sell. ns 6-ro opaepa napametp "OTKpbIBaTb He
6aunxke" byaeT paccunTaH no dopmyne:

OTKpbiBaTb He 6mxKe = OTKpbIBaTb He banKke + AnHamud. "OTKpbiBaTb He 6anke" * 5(sell)
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Tem cambIM YBENIMYMBAA PACCTOSHUE MENKAY OTKPbITbIMU OpAepamm Npu yBEINYEHUN CETKN.

FAAAAKEEX* BedeHue nosuyuli

He ycpedHamb ceco0HAWHUE = true Ecnu ctouT true, TO CAENKU OTKPbITbIE CEeroAHA He byayT
BK/IIOYATbCA B OOLLYIO CETKY OPAEPOB, a BK/OUYATLCA TO/ILKO Ha CeAYIoWMiA AeHb, MPU OTKPbITUM HOBbIX
opaepos. Ecau ctouT false, To cpasy ans Bcex OTKPbITbIX CAEMNOK YCTaHaBAMBAETCA OAMHAKOBbIN
ycpeaHeHHbIN Telk npoduT.
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3akpeime, ecau npogpum, % =5 3aKpoeT No3nLmum, eciv cymma scex yboiTkos\npopuTos
[OCTUTHET 5% B COOTBETCTBUU C HUMKEMEPEUNCIEHHBIMWN YCNOBUAMMU. BO3MOMXKHO oTpuLaTelbHoe
3HayeHue (06LWmiA yObITOK).

Buy, Sell omdenbHo = false Ecnu false, To pacuet npoBoAUTCA MO BCEM NPOAAXKAM U
MOKYMKam C MarMKom AaHHOro COBETHMKA. M 3aKpotoTca cpasy Bce CAeNKU, Koraa npodut agocTurHet 5%.
Ecnu true, To pacyeT NpoBoAUTCA OTAENbHO A/1A NOKYNOK 1 Npodax. Ecnu, K npumepy o6wmii npodput
npoAaax AoCTUTHeT 5%, To BCe NPoAaXKM AaHHOrO COBETHMKA 3aKPOHTCA. A NMOKYMNKKN OCTaHYTCA B PbIHKeE.

Cymma denozuma. Ecau 0, mo om skeumu = 0 Cymma OT KOTOPO ByZeT BbICHUTbIBATLCA NapamMeTp
«3aKpbITb, ecnu npodput, %». ECIM 0CTaBUTL HO/b, TO NapaMeTp «3aKpbiTb, ecin NpoduT, %» byaet

BbICHUTbIBATLCA OT CPEACTB AENO3UTA. He ot CBOﬁO,CI,HbIX cpeacTts, a OT CpeacTs Aeno3unTa.

Cnedumeo 3a Kon-80mM opdep06= true BKHIO'-IaET/BbIKﬂ}O‘-IaeT CnexeHume 3a Koam4yecTtsom opaepos.

Obuwee makc. Kon-eo opdepos =23  MaKcumanbHoe obliee KONMYeCTBO OTKPbITbIX 0pAepos..

4Ymo denames ? = Yoanume camolii y6bimoyHbiii YTto AenaTb, ecnun npesbllleHo obllee

KO/IN4ECTBO OTKPbITbIX OpAEPOB.

Cnedumeo 3a Kon-eom BUY = true BKAtouyaeT/BbIKNOUYaAET cnexkeHume 3a BUY opaepamu.

Makc. Kon-eo BUY = 10 MaKcMmanbHoe Kom4ecTBo OoTKpbITbIX BUY opaepos.

Ymo dename ¢ BUY = Yoaaume camelii ybbimo4Hbili  YTo Aenatb, ecnv npesbilieHo obliee

Konmnyectso BUY opaepos.

Cnedumo 3a Kon-eom SELL = true BkntoyaeT/BbiKAtOYaeT cnexkeHue 3a SELL opaepamu.
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Makc. kon-eo SELL = 15 MaKcumanbHOe Kon4ecTBo OTKpbITbIX SELL opaepos.

Ymo denams ¢ SELL = Yanums cambill y6bimoyHbili YTO AenaTb, eciiv npesBblleHo obuiee

Konnyectso SELL opaepos.

FHAFEREREE QukcuposaHelil banaHc  PaboTtaet cneaytowmm obpasom:

Ecnn napametp «3adpukcuposatb 6anaHc Ha...(0 = aBTo)» = 0 1 napameTpbl «CheauTb 3a BUY/ SELL,
ecnm 6onblue, WT» 60/blie PpeanbHO CYLLECTBYOLWMX, TO NPU KaxK4oM yBesnmyeHnn 6anaHca cyeta
«®OUKcMpoBaHbIi banaHc» byaeT paBeH 6anaHcy cyeTa (CMHAA HagNUCb B NPABOM BEPXHEM YIay
rpaduKa). Kak ToNbKO KOJIMYECTBO peasibHO CYLLECTBYOLWMX opaepoB BUY nnam SELL cpaBHseTcs nnm
ctaHeT 6onblue «Cnegutb 3a BUY/ SELL, ecnan 6onblue, wt» , To « PUKCMpOBaHbIii 6anaHe»
3adpuKcmpyeTca (Hagnucb CTaHET KPacHOM) 1 He ByaeT u3meHATbCA BMecTe ¢ 6afaHCOM cyeTa, a
COBETHUK DyZleT OTCNEeXUBATb PasHULY mexay 6anaHcom cyeTa U yHbITKOM CaMOro AabHEro OT PbIHKa

opaepa. Kak TonbKo 3Ta Pa3HuUa CTaHET HOJ1Ib N 6onbLe. aTOT op4ep 3akpbliBaeTCA.

Ecnn B «3aduKcupoBaTb 6anaHc Ha...(0 = aBTO)» NOCTaBUTb CBOKO CyMMY, TO « PUKCUPOBaHDbI 6anaHc»
0bHOBAATLCA He byaeT. M camblii ganbHUiM opaep 6yaeT 3aKpbIBaTbCA NPU YCA0BMU, YTO BanaHc cyeTa
6osble « PUKCUPOBaHbI 6anaHC» Ha YObITOK CamMOro AanbHero opaepa M KoM4ecTBo peasibHo

OTKpPbITbIX OpAepoB bosblue nan pasHo «Cnegutb 3a BUY/ SELL, ecnm 6onblue, Wwit»,

BHumaHue!!! Mpu BKAOUEHUM 3TOM GYHKLMMU HA CYETE rAe eCTb YXKe OTKpbITbie opAepa, Heobxoaumo
yb6egutbca, uTo B NnapameTpax CTOMUT A0CTaTOYHOE

Kesnaemoe Koimn4yecrso.

Bkaovyume ghukcupoeaHsiii banarc = false BKAtovyaeT/BbIKAOYaET GYHKLUMIO « DUKCUPOBAHbIiA

banaHc.

3agpukcuposame 6anaHc Ha...(0 = aemo) =0 ®ukcupyeT banaHc Ha BBeAEHHOW CyMMe, ecn
KO/IMYECTBO OPAEPOB CTaHeT...(CM. HUKe). ECn CTOUT HOAb, TO PacCUMTbIBAETCA aBTOMaTHMYeCKU. C 3Tum
napamMeTpom Mo aKKypaTHee, eciM BBOAUTE ero BPy4Hyto. byaeTt nogaepunBate BBEAEHHbI BaMu

6anch, Aaxe eC/n 3TOro He HYXXHO.
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Cnedumeo 3a BUY, ecnu 6oabwe, wm =5 Konunyectso BUY opaepos, npy KOTOPOM HauyMHaeT

paboTaTtb dPMKCHMpOBaHMe BanaHca.

Cdedumeo 3a SELL, ecnu 6onvbwe, wm = 8 Konnuyectso SELL opaepos, npu KOTOPOM HauMHaeT

paboTaTb GPMKCUMpPOBaHMe BanaHca.

FrdddkAA** lononHUMenvHobie opdepa

Aon.opdep nocne 3akpbimusa ocHo8Ho20 = false Ecnu false, oTkntoyeHo. Ecnu true, To nocne
3aKpbITUA OCHOBHOIO OpAepa No BPeMeHM, OTKPbIBAETCA AOMNOJHUTENbHBIN OpAEpP B TOM e
Hanpas/seHMW. A NOTOM MOCAE 3aKPbITUA AONOJHUTENBbHO, eLLe OTKPbIBAETCA B TOM XKe HanpaBaeHUN, U

eue...

Aon opdep npu ATR =15 OTKpoeTca A0NONAHUTENbHBIN opAep, K npumepy SELL,
€C/IN LieHa YNAEeT Bbille OT CaMol BbICOKOM (No ueHe) npogaku Ha 1.5 gHeBHoro ATR c nepuogom 14
(cTaHAapTHbIN). N5 OTKAOYEHMS 3TOro NapameTpa AOCTaTOYHO NOCTABMTb 3aBbllEHHOEe 3HadYeHue. MNpu

3HaYeHun «2» B rog ycaoBuMe BbiNnosHAeTca pas 8-10. Mpeanonarato, YTo NPU 3HAYEHUM «3» U Bbile

MOXET He BbINOZIHUTbLCA HUKOraa.



