3apaya NoCTPOEHUs1 N TeCTUPOBaHUA cTpaTernm

MocTaHOBKa 3agauum:

1. Mogenb npouecca: crnyyanHoe bnyxaaHue (6poyHOBCKOe OBMXEHME), HAa4YMHaoLWeecs U3 3agaHHOM
TOYKMU, C KYCOHHO-NUHENHbIM TpeHaoM. [NapameTpsl: annHa psaga (N), HavyanbHoe 3HayeHune, Aucnepcus
LWymMa, UHTEHCUMBHOCTb MOMEHTOB M3MeHeHus TpeHaa (Lambda), aucnepcus u cpegHee pacnpeneneHus
HakIoHa TpeHaa. Ecnv 3HayeHre nonyyaeTcs MeHbLUEE UITN PaBHOE HYIHO, TO BCe AarnbHenwmne
3HaYeHwus], BKITIOYasa JaHHOe, CHMTAOTCS PaBHBIMU HYITHO.

2. 3apava: BeipaboTtaTb 1 npoTecTupoBaTb METOAMKY OnpedeneHns MOMEHTOB MOKYMKW akUMiA 1 X
nocriegyoLLen npogaxu (Bxo4 v Boixon). T.e., 4OMKHA ObITb NOCTPOEHa OYHKLMSA, KOTOpas B KaXabin
MOMEHT BpemeHn aaet oTBeT O — HMYEro He genartb unun 1 —nokynaTb (COOTBETCTBEHHO, -1 —
npodaBaTb), OCHOBbLIBASICb Ha NpeablayLLMX 3Ha4YeHUaX paaa.

3. BxopgHble gaHHble: 6a30BLIV OTPE3OK, HA KOTOPOM CTpaTerns MoXeT CTPOUTLCH, U TECTOBbLIM OTPE30K, Ha
KOTOPOM CTpaTerus NpoBepseTCA B peXXume peanbHOro BpeMeHu, T.€., He 3arngasisas B Oyayliee.

4. BbIxodHble AaHHbIE: pe3ynbTaT NPUMEHEHUS cTpaTerMm Ha TeCTOBOM OTpe3Ke.

Cnocob peweHus:

o [lpuaymatb cTpaTermio (cnocob onpeneneHns BXO4OB U BbIXO4OB), 3aBUCSLLYIO OT HECKOJbKUX
napamMeTpoB, MPUBOASALLYIO K YCTONYMBOMY HaKOMMEHMIO Kanutana.

o  KpuTepun xopoLlen cTpaterum aBnsieTcsi, BoobLLe roeopsi, AByMepHbIM. [1epBbI — BENMYMHA KanuTana
3a NPOMEXYTOK BPEMEHM T; BTOPON — YCTOMYMBOCTb POCTa KPMBOWM JOXOLHOCTM (HanpumMep, BeNu4mMHa
drawdown, nnu, Tak HasbiBaemas npocagka). OgHMM M3 cnocoboB COBMELLIEHUSA 3TUX KPUTEPUEB
ABNSETCA MaKCMMU3aLns OTHOLLEHUSA AOXOAHOCTU K Npocajke.

e [lpuaymaTb cnocob onpeaeneHus napameTpoB cTpaterni. Hanpumep, onTuMmsaums Kputepus Ha
6a30BOM NpoMeXyTKe, Unn — Npuaymatb cnocob onpeaeneHvs napaMmeTpoB, OCHOBaHHbIW Ha
cTaTucTmke, cobpaHHol ¢ 6a30BOro NPOMEXYTKa, AAOLWNA pa3yMHble pe3ynbTaThbl.

¢ C nomoLLbio MOAENMPOBaHNS NPOBEPUTL AENCTBEHHOCTb 3TON METOAMKN. B pesynbTate nonyymtcs
pacnpegeneHve JOXOOHOCTU, pacnpeaeneHne npocaaku, pacnpegeneHue obwero Kkputepums,
pacnpefeneHune ymcna caernok, B YaCTHOCTU, cpegHee, MUHUMYM, MakcumMyMm 1 pasbpoc (ctaHgapT). B
YacTHOCTK, BydeT ACHO, NPK Kaknx napameTpax npouecca BolpaboTaHHas cTpaterns gaet
NonoXuTenbHoe MaT.oXnagaHme JOXO4HOCTU.

e B kadecTBe NpoBepKkM METOOMKN MOXHO MCNONb30BaThb CReAyoLEe:

1. Ha 6a30BOM y4yacTke pe3ynbTaTbl JOMKHbI ObITb Myylle, YEM HA TECTOBOM.

2. PesynbTaTthbl (QOXO4HOCTB) AOMKHbI ObITh B CPEAHEM HYIEBLIE, €CNY TPeHAa HeT
(Sropu3oHTankeHbIA, T.€., UCNEPCUS U CPEAHEE HAKITOHa paBHbl HYMHO)

3. [pwn HyneBon gucnepcum Wwyma pesynbTaTbl 4OIDKHbI ObITb MakCManbHbI

Mporpammbl

A. llpoepamma, komopasi

1. Ha ocHoBe 6a30BOro y4acTka OLeHUBaeT NapameTpbl cTpaTernm
2. NpUMEHSIET NOSMYYEHHY0 CTpaTErMio OTAENbLHO K 6a30BOMY 1 K TECTOBOMY OTpPE3KaM.
3. otgenbHo ansa 6a30BOro M TECTOBOrO OTPE3KOB
o Pucyet pag n oTmeyaeT Ha HeM TOYKM BXoAa v Bbixo4a
e  CTpouT KpUBYHO JOXOAHOCTU
e BblgaeT 3HaYeHUsa JOXOOHOCTM K KOHLY Nepuoaa, MakCMMarbHY NPocazKy U 3Ha4YeHue Kputepus
4. Ha rpacuke paga nsobpaxaeT Takke HaCTOSALLMIA TPeHS,.

B. lNpoepamma, komopas
C nomoLLbio MOAENMPOBaHNA CTPOUT pacrnpeneneHns pesynbTaTtoB Ha 6a30BOM M TECTOBOM OTpe3Kax.



3agaHuA:

Crparerus:

NpoBepsIeTCs TMNOTE3a O PABEHCTBE HYIHO CPeaHero NpupaLLeHms Ha CKONb3siLeM OTpe3ke psaa AnWHbI m.
Ecnu p-level < 3agaHHoro u1cna p, To AenaeTcs BbIBOA O TOM, YTO Mbl HAXOAMMCS! Ha pacTyLeM WK
ybbiBatoLeM TpeHae. B 3aBUCMMOCTM OT 3TOrO HY>KHO UK NOKynaTb akuuy unu npoaasaTth (ECNN OHU Yixe
KynneHbl). 3gecb ABa napameTpa — m u p.

Kputepuu:
e [loxop
e [loxon npu yCcrnoBwW, YTO Npocagka He Gornblue, YeM 3afaHHOE YMCIO NPOLIEHTOB OT cyeTa
e [loxod MUHYC YMCIO CAENOK, YMHOXEHHOE Ha 3a4aHHY0 CTOMMOCTb CAOEKM.

Oon. ycnosus
1. ®ukcaumsa goxoaa (take-profit) — npogaxa akumi npm ycnosum, 4To LieHa ctana 6onblue Ha
3a/JaHHOE YMCIO MPOLIEHTOB.
2. ®ukcaums ybbITKoB (stop-loss) — npogaka akumi npu ycrnoBum, YTO LieHa cTana MeHbLUe Ha
3a/JaHHOE Y1CIO NPOLIEHTOB.
3. O6beavHeHue nepBbIX ABYX NYHKTOB

KommeHTapum:

OnTMmnsaLmio MOXXHO NPOBOANTL NEPeBOPOM C HEKOTOPLIM LLAroM B 3aaHHbIX Npeaenax.

TpeboBaHusa k nporpamme(am): ncnonssosanme MDI (Multi-Document Interface) n cospgaHne progress-bar
npu cyerte.

dopmumpoBaHue kanutana:

HauunHatoT Bce ¢ hmkcmpoBaHHoro ctaptosoro kanutana (1000 y.e.).

Mpn nokynke akuum oHWM BCeraa nokynatTCs Ha OAHY U Ty e ukcmpoBaHHyto cymmy (100 y.e.). Nocne
OLHOM MOKYMKWU akLMii BTOpas MoKymnkKa MoXeT MPOU30oNTU TOMbKO NOCNe NPOAaXu KyNneHHbIX nepes aTum
akunm.

Mpn npopaxe npogatoTcsa BCe nMetolmneca akumun. PasHunua mexay 3aTpadeHHON CyMMOKN U NONyYeHHOW U
€CTb A0x0f (OH MOXeT ObITb OTpULATENBHbBIM).

Ecnn B MOMEHT OkOHYaHMs 6a30BOro Unn TECTOBOIO Nepuofa Ha pykax eCTb akuum, TO OHU NPOSAKTCS.
Mpocagka cyeTa cunTaeTcs Kak MakcumarnbHOEe yMEHbLLEHWE KanvuTana, Bo3HuKatloLee 3a
paccmaTtpmBaembin nepuog. [Apyron BapuaHT Mepbl pycka — cpegHekBagpaTuyeckoe OTKIIOHEHWEe
CTOMMOCTM NOPTAdENS OT NIMHENHO pacTyLen NMHUK (MaeanbHoe NoBefeHne CTOMMOCTM nopTdenst) ns
HavanbHOW 4O KOHEYHOW TOYKMW.



