3agaya NnOCTPOEHUS U TECTUPOBAHUA cTpaTernm

NocTaHOBKa 3agaum:

1.

Mogenb npouecca: cnyvanHoe 6nyxaaHue (6poyHOBCKOE ABMXEHUE), HAYUNHaloLLeecs U3 3a4aHHON
TOUKM, C KYCOYHO-NUHENHbIM TpeHaoM. MNapameTpbl: anuHa paga (N), HavanbHoe 3HaveHue, Aucnepcust
LUymMa, MHTEHCUBHOCTb MOMEHTOB M3MeHeHusi TpeHaa (Lambda), avcnepcus u cpegHee pacnpegeneHus
HakrnoHa TpeHaa. Ecnu 3HaveHne nonyyaeTcs MeHbllee Uy paBHOE HyIo, TO BCe AanbHenwne
3Ha4YeHMs, BKMOYasa AaHHOE, CYMTAOTCS paBHbIMU HyIo (6aHKPOTCTBO).

3apava: BeipaboTtatb 1 npoTecTMpoBaTb METOAMKY OnpederneHns MOMEHTOB MOKYMKW akUunMi 1 nx
nocnenyrowen npogaxu (Bxo4 v Bbixod). T.e., A0IMKHA ObITb NOCTPOEHA PYHKUUS, KOTOPas B KaXabln
MOMEHT BpeMeHu Aaaet oTBeT 0 — HMYero He genatb UM 1 —nokynaTtb (COOTBETCTBEHHO, -1 —
npogaBaTh), OCHOBbBIBAsiICb HAa NpeablAYyLLNX 3Ha4YeHnsAxX psaa.

BxoaHble AaHHble: 6a30BbIV OTPE30K, HA KOTOPOM CTpaTermst MOXeT CTPOUTLCSH, U TECTOBbIN OTPE30K, Ha
KOTOPOM CTpaTerusi npoBepPsiETCA B peXMMeE pearbHOro BpeMeHu, T.e., He 3arnsabiBas B 6yayllee.
BbixogHble faHHbIe: pe3ynbTaT NPUMEHEHWS CTpaTernM Ha TECTOBOM OTpe3Ke.

Cnoco6 peweHus:

MpuaymaTtk cTpateruio (cnocob onpeaeneHns BXO4OB U BbIXOAOB), 3aBUCSLLYIO OT HECKOMbKNX
napameTpoB, MPMBOLALLYIO K YCTONYMBOMY HaKOMMNEHMO Kanutana.
KpuTepwuii xopoluen ctpaTternm siBnsietcs, BoobLie roBopsi, AByMepHbIM. NepBbIi — BenMunHa kanutana
3a NPOMEXYTOK BpeMeHu T (aoxon); BTOPOW — PUCK, onpeaensemblil Kak yCTOMYMBOCTbL pOCTa KPUBOWA
aoxogHocTn. OgHMM 13 cnocoboB COBMELLEHNS 3TUX KPUTEPUEB ABNSETCA MaKCMMU3aL M OTHOLLEHUS
[OXOHOCTU K Mepe pucka.
MpuaymaTb cnocob onpeageneHns napameTpoB cTpaternn. Hanpumep, onTuMmnsauns Kputepust Ha
©a30BOM NpOMeXyTKe, onpeaeneHne onTMMarnbHbIX NapamMmeTpoB U UCNONb30BaHUE HaAEHHbIX
onTUMarbHbIX NapaMeTpoB Ha TECTOBOM y4yacTke.
C nomoLLbio MOA4ENMPOBaHNS NPOBEPUTL ENCTBEHHOCTL 3TON MeToaMKKN. B pesynbTaTte nonydntcs
pacnpegeneHne OoXoQHOCTU, pacnpenenenHne mepbl pyUcka, pacnpegeneHne obLiero Kputepust nx
COOTHOLLIEHMS, pacnpeenenne Yncna caenok, a Takke cpegHee, MUHUMYM, MakCMMyMm n pasbpoc
(ctaHgapT).
B kauyecTBe NpoBEPKM METOAMKN MOXHO UCNOMNb30BaTh criegytoulee:
1. Tpw HyneBoOM ancnepcun LWyma pesyrnbTaTbl AOMKHbI ObiTb MakCUMaribHbl, ONTUMarbHbIe
napameTpbl CTpaTeErnn NOHATHbI M TOYKU MOKYMKU-MPOAaXM B paoHe U3NOMOB TpeHaa
2. Ha 6a3oBOM y4acTke pesynbTaTbl AOMMKHbI ObITb B CpegHEM fyYlle, YeM Ha TECTOBOM.
3. PesynbTaThl (QOXOAHOCTL) OOIMKHbI ObITb B CPEAHEM HyneBble, eCN TPeHAA HeT
(=ropusoHTanbHbIR, T.€., AUCNIEPCUS N CPedHEE HaKITOHa paBHbI HYIHO)

MNMporpammbi.
1. Ha ocHoBe 6a30BOro y4dactka OLeHMBaeT napameTpbl cTpaTerum (ONTMManbHble A9 MakCMMn3aumm
Kputepus)
2. NpUMEHSET NOMyYeHHYo CTpaTernio OTAenbLHO K 6a30BOMyY M K TECTOBOMY OTpe3Kam.
3. oTAenbHO Ans 6a30BOro U TeCTOBOro OTPE3KOB
*  Pwucyet pag n oTMedaeT Ha HEM TOYKM BXOZa M BbIXxoa
*  CTpouT Kp1BYIO JOXOOHOCTM
* BblgaeTt 3HavyeHUss JOXOAHOCTM K KOHLY Nepuoaa, MakCMMaribHyH NpoCagKy U 3HayeHne Kputepus
4. Ha rpadke paga nsobpaxaeT Takke HaCTOSLUIN TPEHA.
5. C nomoLub0 MOAENMPOBaHNsS CTPOUT pacnpeaeneHns pesynbTatoB Ha 6a30BOM 1 TECTOBOM OTpE3Kax.



3agaHuA:

Crtparerus:

NPOBEPSIETCS TMMNOTE3a O PABEHCTBE HYIMI0 CPEAHErO NPUPAaLLEHMS Ha CKOMb3sILEeM OTpe3ke psaa AMnvHbl m.
Ecnu p-level < 3agaHHOro ypoBHsi 3Ha4MMOCTH p (TMnoTesa oTBepraeTcs), TO AeNaeTcsi BbIBOA O TOM, YTO
Mbl HAXOOUMCS Ha pacTyLeM unu ybbiBatowem TpeHae. B 3aBUCHMOCTU OT 3TOTO HY>KHO MNN NOKyNaTb
akuMun nnu npoaaeBath (ECMM OHU yXKe KynneHbl). 3geck ABa napameTpa —m u p.

Kputepuu:
e [Joxop
e CooTHoweHWe goxoaa v pucka. Hanpumep, nx oTHoweHune. nu goxon npu ycnoBum, 4To npocazgka
He Bonblue, Yem 3aJaHHOE YMCIO NPOLIEHTOB OT HaY. 3HaYeHns cyeTa
e [loxoa MUHYC YMCIO COENOK, YMHOXEHHOE Ha 3afjlaHHY CTOMMOCTb caenku (optional).

Jon. Ycnoeus (optional)
1. ®ukcaums goxopa (take-profit) — npogaxa akumi npy ycnosuu, 4To LieHa cTana bonblue Ha
3agaHHOe Y1CIIOo NPOLEHTOB.
2. ®ukcauus ybbITKOB (Stop-loss) — Nnpoaaka akuuin NpuU yCrioBMK, YTO LieHa cTana MeHbLue Ha
3agaHHOe YUCIIOo NPOLEHTOB.
3. Ob6beamHeHve nNepBbiX ABYX NYHKTOB

KoMmmeHTapuu:
OnTMM3auno MOXHO NPOBOANTL NEPEOOPOM C HEKOTOPLIM LLAroM B 3aaHHbIX Npegenax.

dopmupoBaHue kanutana:

HaunHatoT Bce ¢ mKcMpoBaHHOro ctapToBoro kanuTtana (1000 y.e.).

Mpwn nokynke akuuin oHW Bcerga NokynarTCa Ha OA4HY U Ty Xe (buKcmpoBaHHyo cymmy (100 y.e.), uucno
aKuum MoxeT BbITb ApO6HLIM. [Mocne ogHOM NOKYNKW akLmMi BTOpasi NOKYMNkKa MOXeT NPOU30UTU TOMbKO
nocne Npoaaxwu KynrneHHbIX nepes aTUM akuun.

Mpu npogae npogatTca BCe nMmetoLLmecs akuun. PasHuua mexay 3atpayeHHOW CyMMOWN 1 MOMYyYEHHON U
eCTb 00X0A (OH MOXET ObITb OTpULLATENBHBIM).

Ecnv B MOMEHT OKOHYaHuns 6a30BOro Ui TECTOBOIO NEPMOAAa Ha pykax eCTb akLMu, TO OHW MPOAaoTCS.
lMpocagka cueTa cUNTaAETCs Kak MakCMarnbHOE YMEHbLUEHME KanuTana, BO3HMKatoLee 3a
paccMmaTtpuyBaemblvi nepuog. [pyro BapnaHT Mepbl pucka — cpegHeKBagpaTUieckoe OTKIIOHEHWE
CTOMMOCTM NMopTdens OT NMMHENHO pacTyLlen NuHuM (MgeanbHOe NoBeaeHne CTOMMOCTM nopTdens) ns3
Ha4yarbHOWM A0 KOHEYHOW TOYKWN.



