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NHIHAKATOP TPEHIA
HA OCHOBE IIPOPHIBA
THHAMHAYECCKOI'O
IIEHOBOT'O KaHAJ/JIA

OHCTAHTUH OMNbIPKUH

Kak smo nu cmpanno 38yuum, Ho npu 6cem c8oem pasHoodpasuu
DbIHKU 0KA3b18AIOMCA YOUBUMENbHO 00HO0OPA3HYL, ecAl CMOMPems
Ha HUx nod onpedeneHHvlM yenom 3penus. Tak, ¢ mouku 3peHus
«mopeosya mpeHoos8», Ha pbiHKe eCmb MOAbKO MPEHObL U... MPeH-
Obl. Heesascno, pacmywue, nadarowjue uau 60Kosvle, HO MOAbKO
mpeHobl, u 6oavute Huve2o. M Hecmomps Ha 3mo, udenmugpuikamo-
DPO8 mpeHoa cyujecmgyem eauKoe MHOJICeCmao (Xoms, Ka3anoch
Obl, HAUOU camblil AYHUWULL U noab3ylics moavko um). Ho 6 mom-mo
u deno, ymo udeanrbHo20 UHOUKAMopa mpeHoa He cyujecmeyem.
U 0o mex nop, noka na puvinke npucymcmegyem 60avuie 00H020

MKE s X041y IIpeACTaBUTb OOUH U3 crioco60B
paciio3sHaBaHUA PbIHOYHBIX TPEHOB, KOTOprﬁ
JIMYHO MHE€ BHYyHIae€T NOCTAaTOYHOE AOBEpUE,
XOTs, MOXET 6LITL, U IIOBTOPAET NABHO U3BECT-
HbI€ ITPOIINMCHBIE UCTUHBI, IIPOCTO HECKOJIBKO B
HUHOM CBETE€.

TpeHabI

Jlaske HauMHAOIIUE Tpelaepbl XOPOIIO 3HAKOMBI C OCHOBHBIM JIe-
BHU30M TPEHJOBOI TOprosnu: «TopryiiTe Bcerga B HalpaBiIeHUN
TPeHa, faBaliTe IPUOBLIN TeUb U 06pe3ariTe yOBITKM».

OnHako 3TOT Te3UC BCTYNAeT B HEKOTOPOe IIPOTHUBOpeUYHe C ca-
MHM olpefieieHneM TpeHga. Kak M3BecTHO, TpeHNBI He SBIISIOTCS
(gare Bcero) NpsIMbIME JIUHUSAME. DTO OYEPEIHOCTH MOIHEMOB U
cnagnos. [Tpu aTom Ha BocxopsIeM TpeHIe KaKible IOCIeyoIue
UK WK BIIAAWHA JODKHBI OBITH BBIIIe Ipenbinymux. COOTBeTCT-
BEHHO, Ha HUCXOJAIIMX TPEHMAaX Ka)KAbIA IIOCAENYIOIIUNA MUHU-
MYM HIH MaKCEMYM IieH JOJDKHBI OBITh HIDKe IpenbIayInux. JBu-
JKEHHUS LIeHbl B HAIIpaBJIEHUU OCHOBHOU TE€HIEHIIUU HEe BBI3BIBAIOT
KaKuX-J1160 IPOTUBOPEUMIL ISl MOHMMAHUS. A BOT IBH)KEHUS
[IPOTUB OCHOBHO TEH/IEHIINH, HO B PaMKaX 0OII[ero HapaBJIeHMUS,

konkop @ mail.ur.ru

«bBvieaem neumo, o uem 2060psam: «cMompu, 60M MO HOBOE»;
HO MO0 0bL10 Yoice 8 6eKax, OblGUIUX NPelcoe HAC».
Knuea Exknesuacma (1), 11.

mpeiidepa, 200U ¢ pasHbIMU MOP20BbIMU NPEONOUMEHUIMU U AUY-
HbIMU Yepmamu xapakmepa 0yoym nopocoams 6ce Ho8ble U HOBble
memodul pacnosnaganus mpendos. Hobo, eoucmuny: «Bkyc ne
YKazuuk: Kmo arooum apoy3, a Kmo — CeuHol Xpauuk...» Ooun
ceamo eepum 6 Ckoavzsuue Cpeduue, opyeomy no Hpasy ADX,
mpemuil He npusHaem Huueeo kpome RSI (komopwiii, kcmamu,
modce xopoutuii mperdogulii unouxkamop). Ocmaemces moavko 00-
HO: 8blOpams mo, 4mo boavuie no dyuie, u He Memamacs @ 6ecKo-
HeYHbIX NOUCKAx baecmsauieco u ny3amoeo, Kak myascKuii camo-
eap, Holy Grail.

HasbIBaeMble KOPPEKIUsAMHU, OoJiee CJIOKHBI [UIst aHanu3a. Jlareko
He BCerfia MOJKHO [IPOCTO U OMHO3HAYHO OTBETHUTH Ha BOIIPOC, KOT-
2 KOPPEKIIVsI 3aBepIIaeTCs] WK [TepepacTaeT B TPEH/L IPOTHBOIIO-
JIO)KHOTO HaIlpaBJIeHusI.

Ha puc. 1 npencraBiieHa TUNIWYHAST KAPTUHA Pa3BUTHSI TPEH/IOB.
PocT, cOPOBOKIAEMBIIT KOPPEKIUSAMHE, CJIOM TEHIEHINH U TOCIIe-
myfolllee pasBUTHE HUCXOMAIIErO TPeHA. B Kiaccuueckoit mHTEp-
[peTanyuy MepBbIii CUTHAJ CMEHbI HAIPaBJIEHUS BOCXOJSIIEro
TPEH/IA TOSBJISIETCS B TOUKE A, KOT/IA IIEHBI JOCTUIIIN 60JIee HU3KIX
3HAYEHUM, YeM Ha IpebIayIlel BIaguHe. OnpeneneHI/Ie MOMEHTA,
KOT/Ia KOPPEKIIVsI K OCHOBHO TEH/IEHI[UH [IepepacTaer B CMEHy Ha-
[paBJIeHUs TPEH/a, TpedyeT BHUMATEILHOIO aHaIN3a JaHHBIX U B
HEKOTOPBIX CIIyYasix MPUOIImKaeTcs: 6oiee K UCKYCCTBY, HEXKEIH K
CYXOMY TEXHUYIECKOMY aHAJIHU3Y.

IIpOPHIB JHMHAMHIECKOTO
II€HOBOI'O KaHa/IA

CBOICTBO TPeHII0B (OPMUPOBATH HOBBIIIAIONINECS U TOHIDKAIO-
[Uecst MOCIeNOBaTeIbHOCTH TUKOB U BIaguH 3G PeKTHBHO IKC-
IUTYaTUPYeTCsl B TaK Ha3bIBaeMbIX [IpOOOHBIX TOPTOBBIX CHCTE-

max (Break-Out Systems). B 3ToM cirydae CUTHaJIOM K ITOKYIIKe
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CJIY>)KUT IIPeBBbIIICHUE LEeHAMU IIpPebIay-
II1er0 MaKCUMYMa 3a OIlpeJie/IeHHBIH Mepu-
0]l, CUTHAJIOM K IIpojja’ke, B CBOIO OUepelb,
IBIDKEHUE IIeH HIDKE NPeJbINyIIero MH-
HUMyMa 3a OIIpelesIeHHBIH Iepuof.
OO6BITHO B IPOGOMHEIX CHCTEMAX MCIIOIb-
3yercst GUKCHPOBAHHAsI [TMHA TOPU3OH-
TaJIbHOTO II€HOBOTO KaHaja, B KOTOPOM
OTCJICKUBAIOTCS IIMKU M BIAaguHbL. [lpn
9TOM [JIMHA KaHala MOYKeT ObITh CaMoO
Pas3IMIHOM U 3aBUCUT OT MHOXKeCTBa (ax-
TOPOB, TAKUX KaK BPeMEHHOU MacIiTab,
BOJATHJIBHOCTb, JUKBHUIHOCTb PBIHKA
u T. 1. HecMoTpst Ha CBOIO «IIpUBSA3aH-
HOCTb» K TOPU30HTAJIBLHOMY I[€HOBOMY Ka-
HaJy, Ipo6OMHbIe TOPTOBbIe CUCTEMbI OT-
HOCSITCSI K KJIACCY TPEHAOBBIX (IIPOPBIB Iie-
HOBOTO  KaHajga CUTHaJuU3UpyeT O
BO3SHHKHOBEHUU HOBOTO TpeHpa). OnHako
MMEHHO B 9TOM U KPOETCsS OCHOBHOE ITPO-
THBOpedne MOROOHBIX cHcTeM. Tak Kak
IJIMHA IIEHOBOTO KaHaja sABJISEeTCS BeIHu-
YUHOH IOCTOSIHHOI, OH KaK paMKa JIBH-
JKeTCsl BIOJIb IIEHOBOTO psfa, BKJIIOYas B
ce0st 3HAYUTENbHBIN (PAarMeHT IPOILTIBIX
kosebaHuit neH. ITpu 3TOM 9acTo BO3HHU-
KaeT CUTYyaIlus, KOrja IpU CMeHe HallpaB-
JICHUsI OCHOBHOU TEHJIEHIINH B XapaKTepH-
CTUKaX HOBOTO TPEHJA ellle HeKOTopoe
BpeMsI YUHUTBIBAIOTCS II€HOBBIE JIBHKEHUS
IpebIAyINero TpeHaa (IpoLIIble MaKCU-
MYyMBI WIH MHHHMYMBI, KOTOpBIE Y)Ke He
HMEIOT OTHOIIIEHUSI K HOBOMY TPEHAY).

B kadecTBe anbTepHATUBBI KJIACCUIECKO-
MY IIPOPBIBY OOBIHOTO I[€HOBOTO KaHaJIa 51
IIpe[JIaralo UCIOIb30BaTh 1pendoBuiil un-
dukamop npopviBa dunamuueckozo yernobozo
Kanana.

[IpuHIMI 3TOrO MHAMKATOPA OCHOBAH
Ha CIeAyMoIeM: IpU BO3pacTalolleM
TpeH/le MHAMKATOP HAXONUTCSA IOJ rpa-
¢buxom 1eH Bcerna Ha IOCTOSIHHOM yaje-
HUU OT MaKCHMaJIbHOTO IUKA, JOCTUTHY-
TOTO IIeHaMU 3a pacdyeTHHbIN nepuop. IIpu
CHIKAIOIIEMCS TPeH/Ie, MHAMKATOp HaXo-
IOUTCS Hajl IIeHaMH, Ha IIOCTOSIHHOM yJa-
JICHMHM OT MUHUMAJIbHOU BIIAJMHBI 32 IIe-
puon. To ecTp mUpHHA [IEHOBOrO KaHajIa
3a/1aeTCsI He PACCTOSAHUEM MEXKIY JIOKATb-
HBIMH MaKCUMYMaMU M MUHUMYMaMH, a
BEJIMYUHOM YIaJeHUS HHANKATOPA OT 3KC-
TPEeMaJIbHOTO IIHMKAa MU BIANHHBI TEKYy-
miero Tpeuja. Ilpu aTom nepuop meHoBo-
ro KaHaja JJIsl BBIYUCJIEHUS MHIUKATOPA
YBEJIMYUBAETCS JUHAMUYECKU, HAUUHAS C
MOMEHTa IlepecedeHus IeHaMH WHIUKa-
Topa. Takoil MogXo UCKITI0OYaeT BIUSIHUE
Ha MHAMKATOP I[€H U3 IPOIIIOro epruosa
BBIYMCIEHUH, KOTOPbIE HCIOJb30BAIHUCH
IUISL BAeHTUDUKAINY IPeAbIAYIIUX TPeH-
TOB.

SEESR#LAST-Weekly

Hanpasnenue ocHoeHo
TeHAEHUMM

Koppexkuusi

Koppekums

Koppekumsi

Koppekums

www.m-trading.ru

Hanpaenenue ocHosHoM

Koppekums

A

Passoport tenaeHumm

01998 1999 A1999 1999 01999

2000

'A2000 'J2000 02000 2001  'A2001

Puc. 1. Mpacmk PAO ESC Poccun (MMBB), HepenbHble AaHHble. Ha Bocxoasiem TpeHAe, HavaBsluemcst
B OKTsI6pe 1998 ropa, XopoLlo BUAHbI YeTbIpe KOPPEKLIMOHHBIX ABVKEHMS. [pn 9TOM Kaxkabli nocnepyto-
WWiA MaKCUMYM ¥ MUHUMYM, OCTUMHYTLIA LIeHamu, OKasbiBarncs Bbile npefbiayuero. B nione 2000 ropga
MOCTyNuA NEPBbIA CUrHAN pa3BopoTa BOCXOAsLLE TeHAEeHUMN (LeHbl B TOUYKe A 0Ka3anucb HXe npefbl-
Aylero MUHUMyMa). TeHOeHUMS CMeHWna HanpaBneHne Ha HUCXOASLYI0. Tak Kak LeHbl B Touke C He
npeBbICMNM NPeAbIQyLLMA MakcMyMm B TouKe B, nocnegHee OBMXeHWe LieH OCTaeTcsi B pamMKax Koppek-

LMK K HACXOASILLEMY TpeHay

Ha puc. 2 nsobpaskeHa cxema AeHCTBHI
TpenmoBoro MHAMKaTOpa MpPOPHIBA TUHA-
MMYECKOTO KaHaia. Bo Bpems Bocxopsie-
ro TpeHa UHANKATOP OTCTOUT Ha OIIpefie-
JICHHOM PAacCTOSIHUH OT KaXKIOI'O0 HOBOTO
MaKCUMyMa, HocTurHyroro neHamu (H1,
H2). B touke H3 1eHBI He IpeBBICHIH
3HaYeHHe MaKCHUMaJIbHOI'O IIMKa 3a BeChb

IepHuoj BOCXOMSIIETO TPEHMA, OITOMY
[eHa B 3TOU TOYKe He YYUTHIBAETCS MJIs
pacuera naaukaropa. CMeHa Hampasie-
HUsL TpeHfa UKCUPYETCS Mocie Iepece-
YeHUsI IEHOM WHIMKATOPa (CHUTHAI Pa3Bo-
pora). C 9TOro MOMeHTa HaYMHAETCS OT-
C4eT HOBOTO IlepHoja MmJIsi ILeHOBOTO
kaHana. [Ipu asToM mepBoe pacueTHOe

Mupmkartop

KaHana

OnuHa ueHosoro —

Curnan paseopora

Bpems

Puc. 2. Cxema pa6oTbl TpeHHoBOro MHAMKaTopa npopbiBa AUHAMUYeCcKoro LIEHOBOro KaHana. MHaukartop
Haxo@uTCs Ha MOCTOSIHHOM YAANeHUU OT MakKCUMabHOTO MiKa U MUHWMAnNbHON BnaduHbl 3a pacyeT-
HbI Nepuof. Mepuop LEHOBOTO KaHana HaunHaeT AMHAMUYECKN YBENUUMBATLCS NOCHe NepeceveHus Le-
Hamu uHamkatopa. Mpu 9TOM B pacyeT MHAMKaTopa BKKOYAIOTCS TONbKO MakCUMYMbl 1 MUHUMYMbI, BXO-
Asiluvie B HOBbIN NEPWOR, U HEe YYUTLIBAIOTCS ABUXEHWS LieH, OTHOCSILLMECS K MPeAblayLeMy TpeHay
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Puc. 3. pacmk Poctenekom (MMBB), gHeBHble gaHHble. [MpoueHTHbI TpeHOoBbI MHAMKATOP NpopbiBa
AVHaMMYecKoro LieHOBOro kaHana (wupuHa kanana coctasnset 10 %). Ans HarnspHOCTM, CUHUM LIBETOM
noAcBeYeHbl BOCXOASLLME TPEHAbI, 3eNeHbIM — HUcXopslime

3HaueHNe MUHHEMyMa 3a Iepuof 6ymer B
Touke L3, mocienyromnire B TOYKaxX JIOKAJIb-
HBIX BraguH L4, L5 u 1. 0. YBeaudenue me-
pHona IIeHOBOTO KaHaua OyIeT IPOHUCXO-
IHUTh JIO T€X IO, MTOKa IIeHbI He TIepeceKkyT
WHAUKATOP B OOpaTHOM HAIrpaBIeHUH.

DOUIbTP KOPPEKITUH

IIpocreitmieit peanusamueit Takoro TpeH-
INOBOTO MHAUKATOpa OymeT BhIpakeHHE B
IyHKTaX WJH B HPOIEHTaX BEJIHYUHBI
«OTCTyHa» WHIUKATOPa OT MAaKCHMAaib-
HBIX IIMKOB M MHUHUMAaJbHBIX BIAJUH 3a
pacuerHslit mepuof. ITociennee Tem 6oiee
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Apr2000

He IPOTUBOPEYHT 3APABOMY CMBICIY, YTO
ray6nHa KOPPEKIMOHHBIX IBIDKEHUM
IIPOTUB OCHOBHOI TEHJICHIINH Yallle BCETO
oIpefieIIIeTC IMEHHO B IIPOIIEHTHOM BBI-
PaXEHHU OT OYepeJHOTOo 3KCTpeMyMa
neH. Mcnonb3ys TpeHnoBbIi HHIUKATOP B
TAaKOM BH[E, MBI II03BOJIIEM CBOOGOITHO
Pa3BUBATHCsS HEINIYOOKUM KOPPEKIUSIM
IIPOTUB OCHOBHOU TEHIEHIIHH, BOBpeMs
yJIaBJIMBasl NEUCTBUTEJIbHOE M3MEHEHHE
HamnpasJyieHHus TpeHpna. [Ipu aToM B pacue-
Te MHIUKATOpa y4acTBYIOT TOJIBKO II€HBI,
BXOZSINME B TEKYIIUHA TPEH/l U UCKJII0OYa-
I0TCS

OKCTpEMYMBbI, IIpHUHAIJIE)Kaliue

IpOHIJIbIM TEHOACHIIUAM.

Jul2000 ct2000

Puc. 4. Akumm PAO ESC (MMBB), gHeBHble faHHble. TPeHAOBbIA MHAUKATOP NpopbiBa AVHAMUYECKOrO
LeHoBoro kaHana Ha ocHoBe WATR (Mepviop ycpeaHeHust WATR = 15 gHei, koadduumeHT M = 4)

Ha puc. 3 xopomio BUAHO, KaK TaKOH
UHIUKATOP OIpefieIsieT TPeHNbI, QIIbT-
Py KOPPEKIIMH, He IIPEBLIIIAIONIKE OTIpe-
TeJIeHHBIN NIPOIEHT, U «IIepeKII0Yasch»
TOJBKO IPU JEHCTBUTEIbHON CMeHE Ha-
IpaBjleHUs OCHOBHOU TeHAeHnuu. Ho,
KaK ¥ 1000 TPeHTOBbII MHIUKATOP, Ha
y4acTKaX PbIHKa ¢ OOKOBBIMHE JIBIDKCHUS-
MH OH HauMHaeT BBIAABaTh ONIMOOYHbBIE
TOPTOBBIE CUTHAJIBI C HEOOIBIIUMHE yOBIT-
KaMH.

B nmpumioxeHHu IpefCTaBleH KO Ha
Easy Language nia npouentnoro Tpenpo-
BOTO MHIMKATOpPAa MPOPBIBA JUHAMHIYIEC-
KOTO II€eHOBOTO KaHasa.

AanTanmus HHIUKATOPa
K BOJIATHJIBHOCTH PBIHKA

Jpyrum nonxonom B peanusanuu TpeHzo-
BOTO MH/IMKAaTOpa IPOPBIBA TUHAMHUYECKO-
IO IIeHOBOTr'O KaHaJIa SIBJISIETCS ero aflalTa-
U K TeKyIledl BOJATHJIBHOCTU PBIHKA.
Cormacurtech, 00UIHO, B CIydae HEOXKU-
IaHHO BO3POCIIEN BOJATUIBHOCTH, IOy~
YUTH CUTHAJI Ha 3aBepIIIeHNE TPEH/IA, A 110~
CJle 3TOrO HabJII0NATh, KaK I[EHBbI IIPOIOJI-
JKaIOT JUHAMHYHOE IBIJKCHUE B IIPEKHEM
HanpasiaeHuU. JIJI TaKuX CIy4aeB I10JIe3-
HO HAJEJHUTh HHIMUKATOP CJENYIOIIUM
CBOMICTBOM: IIPH POCTE BOJIATHJIBHOCTU OH
6yIeT «OTOOBUTATHCSI» OT IIeH, JaBasi CBO-
60ny CaydaiiHbIM KOJeOaHUSIM, IPU CHU-
JKEHUU BOJIATUIBHOCTH «IIPUOTHKATHCS»
K IJeHaM, yJaBJIUBasl PAaHHIOIO CMEHY TeH-
IeHIUN.

B kadecTBe MepBl BOJATHIBHOCTHU JJIS
pacdera MHAMKATOpa YHLOOHO KCIIONIH30-
BaTh peajbHBIN TOProBblii Auanason (True
Range). B TexHudueckoM aHamuse OOBITHO
HCII0JIb3YETCS CPEJHMI PeaJIbHbIA TOPro-
BBIIl [uama3oH 3a mepuop (Average True
Range, ATR). O6bI9HO 3TO JOCTHUTrAeTCs
crraxuBanueM True Range mpocToii ckosb-
3srmet cpepHeit. S ske mpensarao MCIONIb-
30BaTh JUIA CriaakuBaHusg True Range B3Be-
IIIEHHYIO CKOIb3sIyIo cpenHion (Weight-
ed Moving Average), B paciere KOTOPOU
IIOCJeJHUEe 3HAYeHUs IapaMeTpa HMeEIoT
«OOJIBIIINIL BeC» [0 CPABHEHMIO C IIPEbILY-
mumu. Ilonydus, TakuM o6pasoM, B3Be-
LIEHHBIA CPEJHUM peajbHbIA TOPrOBLIA
nuamazon (Weighted Average True Range,
WATR), MBI MOXeM HCIIOJIb30BaTh €0 s
BBIYMCICHHUS TpPEeHZOBOTO MHJIUKATOPA
IIPOpbIBA THHAMHUYECKOTO IIEHOBOTO KaHa-
JIa, aJallTUPOBAaHHOTO K TEKyIeHd BOJa-
TIJIBHOCTH PBIHKA.

Ha Bocxomsiux TpeHaax HHAUKATOP 6y~
IeT HaXONUTLCS HIKE IIeH Ha BEJIMYUHY
M#*WATR oT MakcHMaJbHOTO IIHKa 3a pac-
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4YeTHBIN nepuoa. Ha Hucxopsamux TpeHnax,
COOTBETCTBEHHO, BBIIIIE HA BEJIUYUHY
M+*WATR or MUHMMaJIbHON BHAZUHBI 3a
mepuon, rae KoaddunuenTr M — MHOXH-
TeJb, OIPENesSIOMINI KOJTHIeCTBO B3Be-
IIEHHBIX CPEeJHUX pPeaJbHBIX TOPTOBBIX
IMaIa30HOB, Ha KOTOPOe UHANKATOP OTCTO-
ut ot ueH. O6br9HO BeamdnHa M BbIOHpa-
eTCsl B Iara3oHe oT 1 10 4, B 3aBUCUMOCTU
OT XapaKTepUCTUK KOHKPETHOTO PBIHKA,
BPEMEHHOT0 MaciTaba maHHBIX, TICHXOJIO-
TMYeCKUX YCTAaHOBOK Tpeiifiepa U TaK HaJiee.

Ha puc. 4 npencraBien TpeHIOBBIN UH-
IUKATOp IPOPBIBA AUHAMHYECKOTO IIEHO-
Boro kaHaia Ha ocHoBe WATR. Xoporo
BUMIHO, 9YTO TaKOW MHAMKATOp GoJiee ajar-
THPOBaH K PBIHOYHBIM KoyiebaHusM. [1pu
pOCTe BOJIATUIBHOCTH OH «OTCTYIAeT» I10-
Iajbllle OT IIeH, faBasi MPOCTOp IJIA CIIy-
YaMHBIX JBIKEHHUI NPOTUB TpeHma. [Ipu
CHIDKEHUH BOJIATHIBHOCTH IPUOGIIHKAETCS
K I[eHaM, YJIaBJIMBas KaK MOKHO paHbIIle
cMeHy TeHpeHuuu. ITo cBoeit npupope, Ta-
KO¥ MHAUKATOP HeceT B cebe JIOTUKY IOy -
asproro ATR-Trailing curnama (cxomb3si-
it curyan Ha ocHoBe ATR), HO ¢ ero mo-
MOIIBIO  MOXHO  0Oojlee  HaIJISAgHO
Ha6IIONATh 32 BOSHIKHOBEHNEM, Pa3BUTH-
eM U 3aBepIIeHUEeM TPEHIOB.

B npunoxenuu npepcrasieH Kopi Ha Easy
Language nns TpenpmoBoro MHIuUKaTopa
IIPOpBIBAa JUHAMHUYECKOTO IIEHOBOTO KaHa-
s1a Ha ocHoBe WATR.

JOITOJIHUTEIbHBIC
BO3MOKHOCTH

XoTenocs 65 OTMETUTD, YTO TAKOM ITOLXOL
K MOeHTU(UKAIUN TPEHIOB MPAKTUIECKU
OIMHAKOBO XOpOLIO paboTaeT Ha JTOOBIX
BpeMeHHBIX Macurabax. s mpumepa, Ha
pHcC. 5 IpencTaBieH 15-MUHYTHBIM rpaduk
PAO ESC (MMBB) ¢ ToproBsIMHU CUTHAIA-
Mu oT TpeHIIOBOTO MHIHMKAaTOpa IPOPBIBA
JUHAMHIYeCKOTO I[eHOBOTO KaHaJjla Ha OCHO-
Be WATR. Xopo1o BUnHO, Kak pacrio3Ha-
IOTCSl BOSHUKHOBEHHE, Pa3BUTHE U Pa3BO-
poT TpeHnoB. CUTHAJIBI HA MOKYTIKY U IIPO-
Ja)ky IOCTYyHaloT Ha JOCTaTOYHO PaHHUX
CTafUsIX Pa3BUTUS TEHAEHIUU, IPU TOM
YTO IBUKEHHE IIeH B HAIIPaBJIeHUN TPeH/a
yxe odopmumnocs. K coxaneHuio, Kak u
70601 TPEHIOBBII TIO/XO, TaKasl CHCTEMA
6ymeT maBaTh JIOKHBIE CUTHAJIBI C HEGOMb-
IIMMU YOBITKAMU Ha 6e3TPEeHIOBBIX yIacT-
kax. [Tonqo6Hble po6IeMbl OOBIYHO paspe-
IIIAIOTCSI JOOaBIeHIEM B TOPrOBbIe CHCTe-
MBI JOIOJHUTENbHBIX (PUIBTPOB, OLHAKO
3TO y’Ke TeMa JJIsI IPYTOH CTaThbU.
OnucanHble HHAUKATOPHI MOXHO a9 dek-

THUBHO UCIIOJIb30BATH B HECKOJIbBKUX BPEMEH -

SEESR LAST-15 min  02/26/2001
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Puc. 5. 15-muHyTHbIN rpadmk PAO ESC (MMBB). TpeHpoBbIi MHAMKATOP NpOpbiBa AUHAMUYECKOrO
LieHoBoro kaHana Ha ocHose WATR. (Mepuop ycpepHeHna WATR = 21, koaddmumeHT M = 2)

HBIX MaciuTabax OfHOBPEMEHHO. DTO I103-
BOJIET PEAM30BaTh IOIYJIAPHYI METOLU-
Ky TPEHIOBOU TOPTOBJIM: OIIPEeeJIEHHUE OC-
HOBHOIl TEHJEHIMH Ha OOJbIIIeM BpeMeH-
HOM Maciutabe W HCIIOJIHEHHe TOPTOBBIX
CHTHAQJIOB Ha MEHBIIIEM TaiM-(peiime TOJIb-
KO B HAIIpaBJIeHHUU IJIABHOTO TpeHpa. [lns
Havaja ¢ IoMompio TpeHs0BOro MHANKATO-
pa HIpopbIBa IUHAMUYECKOTO IIEHOBOTO Ka-
HaJla, HaIlpUMep, Ha THEBHBIX rpadukax,
oIpesiesisieM BOCXOMSAIINE TpeH . 3aTeM I1e-
pexonuM Ha 6oJiee MEJIKUIT BpeMEHHO Mac-
mTad, ckaxem 60 MUHYT, U, HAJIO)KUB Ha He-
IO UHJIUKATOP, UCIIOIHSEM CUTHAJIBI TOJIBKO
Ha IOKYIIKY, 10 T€X IIOp, IOKa Ha JHEBHBIX

SEER LAST-10 min

C=3.001 1_VolaTrend 1_Volatility/Trend 2.945

DIAHHBIX He IOSBUTCS CUTHAJ OKOHYAHUSA
pocra. ITocie nmonTBepKIeHUs HUCXOAIIEN
TeH/IeHITNH Ha THEeBHBIX JaHHBIX, C 9aCOBBIX
rpadMKOB NMPHUHUMAIOTCS CHTHAJIBI TOJIBKO
Ha [IPOJaKy BILJIOTH IO pa3BOPOTa JHEBHOTO
TpeH[a BBepX. TOYHO Tak >Ke MOKHO HC-
MOJIb30BaTh COYETAHUS BPEMEHHBIX Mac-
mrab6oB 60 MuH n 10 MUH, HeJeJlbHbIE U
IHEeBHBIE U T. JI.

Ha puc. 6 mpencraBiieH IpuMep KOM-
IIJIEKCHOTO MCIIOIb30BaHus TpeHnoBoro nH-
nukaropa Ha ocHoBe WATR. YacoBsle man-
Hble B HIDKHE 9acTu rpaduka CIyxar is
OIIpefieJieHUsI HalIPaBJIEeHUsI OCHOBHOU TeH-
neHnuy. Ha 10-MUHYTHBIX JaHHBIX B BepX-

1_Volatility/Trend  3.072 SEER LAST-60 min C=3.001

Up Trend

TpeHposbiit uHAMKaTOp Ha ocHose WATR

Down Trend

T2/08 12/09 2712 2/13 2714

Puc. 6.

215

2716 2/19 T2/20 2721

OMMNEKCHOE WCMonb3oBaHWe TPeHOoBOro MHAMKATOpa B pasHbIX BPeMEHHbIX MaclTtabax.
YacoBble 1 10-MUHyTHbIe faHHble PAO ESC (MMBB)
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— MpodeccrnoHanbHbIN XypHan

| MpunoxeHue_

MpoueHTHbIM TpEHAOBLIM MHAMKATOP NPOPLIBA AMHAMWYECKOrO LLIEHOBOrO KaHaNa
8 popmare Omega TradeStation. {Percentage Trend Indicator with correction
filter and dynamic period of trend calculation. Copyright (c) konkop 2001}

Inputs:
K(15), {%Coeff. of correction}
Max_per(50); {Max. Dynamic Period for Trend Calculation}
Vars: Trend(C), Period(0) ; {Trend Calculation}
Condition1= C > Trend[1]; {UpTrend}
Condition2= C <= Trend[1]; {DownTrend}
{SetUp Period When New Trend Begin}
If C Cross over Trend[1] or C Cross Below Trend[1] Then Period = 0;
If Period < Max_per Then Begin {Counting UpTrends with dynamic period}
If Condition1 Then Begin
Period = Period +1;
Trend = Highest(C,Period)[1]*(1 — (K/100));
End ; {Counting DownTrends with dynamic period}
If Condition2 Then Begin
Period = Period + 1;
Trend = Lowest(C,Period)[1]*(1 + (K/100));
End;
End Else Begin {Counting UpTrends with constant period}
If Condition1 Then Trend = Highest(C,Max_per)[1]*(1 — (K/100));
{Counting DownTrends with constant period}
If Condition2 Then Trend = Lowest{C,Max_per)[1]*(1 + (K/100));
End; {Plotting Indicator}
Plot1(Trend, «Trend»);

TpeHpoBbIif MHAMKATOP NPOPLIBA AMHAMMUYECKOTO LEeHOBOTroO kaHana Ha ocHose WATR

8 dopmate Omega TradeStation.

{Volatility Trend Indicator based on Smoothed True Range
and dynamic period of tfrend calculation. Copyright (c) konkop 2001}

Inputs:
Len(21), {WATR Lenght}
M(3), {WATR Multiplier}
Max_per(50); {Max. Dynamic Period for Trend Calculation}
Vars: TrueHi(H), Truelo(L), TrueRng(0), WATR(0), Trend(C), Period(0) ;
{Calculate Smoothed TR}
If Close[1] > High Then TrueHi = Close[1] Else TrueHi = High;
{Calculate TrueHigh}

If Close[1] < Low Then Truelo = Close[1] Else Truelo = Low;
{Calculate Truelow}
TrueRng = TrueHi — Truelo; {Calculate TrueRange}
WATR = WAverage(TrueRng,Len); {Calculate WATR}
{Trend Calculation}
{UpTrend}
{DownTrend}
{SetUp Period When New Trend Begin}
If C Cross over Trend[1] or C Cross Below Trend[1] Then Period = 0;
If Period < Max_per Then Begin {Counting UpTrends with dynamic period}
If Condition1 Then Begin
Period = Period +1;
Trend = Highest(C,Period) — M*WATR;
End; {Counting DownTrends with dynamic period}
If Condition2 Then Begin
Period = Period + 1;
Trend = Lowest(C,Period) + M*WATR;

Condition1= C > Trend[1];
Condition2= C <= Trend[1];

End;
End Else Begin {Counting UpTrends with constant period}
If Condition1 Then Trend = Highest(C,Max_Per)[1] — M*WATR;
{Counting DownTrends with constant period}
If Condition2 Then Trend = Lowest(C,Max_per)[1] + M*WATR;
End; {Plotting Indicator}
Plot1(Trend,»Trend»);

Heil 9acTu rpaduKa UCIIOMHSIIOTCS CUTHAIIB
ToproBou cucremsl. Ha BocxopsiieM TpeH-
Tle — TOJBKO MJIMHHBIE TO3UIINU, Ha HUCXO-
ISIIEM TPeHNI€ — TOJBKO KOPOTKHUE IIO3U-
nuu. B pedynbTaTe TOProBis UOET Beeraa B
HaIlpaBJI€HUU OCHOBHOU TE€H/ICHIIUM.

3akiIroueHue

B saxmoueHue eie pa3 Xo4y HallOMHUTH
BKHYIO OTJIUYUTENIbHYIO uepTy Tpenmo-
BOTO MHAUKATOPA MPOPHIBA AUHAMUYIECKO-
ro LIeHOBOTO KaHajaa OT KJIacCHIEeCKOTO
npopsiBa. [[lupuHa KaHamxa u3MepsieTcs B
IIpOLEHTAX, ITYHKTAaX WJIN B Me€pax BOJIA-
THUJIBHOCTU OT MAKCHUMAJIbBHOTO IIHMKa (Ha
PacTyLIUX TPEH/AX), UM MUHUMAIbHOMN
BIAAWHBI (Ha CHUYKAIOLIUXCH TpeHnaX) 3a
pacuyeTHBIH Iepuopx wuHAUKatopa. Ilpu
9TOM JJIMHA [[eHOBOTO KaHaIa (PacIeTHBII
nepnon) JUHAMUYECKU YBEJIUYUBACTCA C
MOMEHTA II€peCceICHU NEHAMU UHINKATO-
pa BHU3 WUIU BBepX. DTO MO3BOJSAET MC-
KJIIOYUTh U3 BBIYUCICHUN OBYDKCHUS 1I€H,
KOTOpbI€ UMeEIN OTHOLIEHUE K IIPpEAbINY-

11eMy TPEHIY, U HUCIOJIb30BaTh TOJbKO Te
KoJe6aHus, KOTOPBIe BXOMAT B POPMUPY-
foIIuiics HOBBIU TpeHn. Ha mpaktuke mist
YCKOpE€HUA BBIYUCJIEHU B IIpOoTrpaMMHBIX
MaKeTaX TEeXHUYIECKOTO aHaau3a MaKCHU-
MaJIbHYIO NJINHY JUHAMUYECKOT'O NEHOBO-
ro KaHajla MOXHO OIpaHMYUTHL 50-10 Miau
100 6apamu (B 3aBHCHMOCTH OT BpEM€H-
HOTO MacITada JaHHbBIX ), TAK KaK MajoBe-
POATHO, YTO 3a TaKOM IJIMTEJIbHBIN Iepu-
Ol IIeHbI He cq)opMI/IpyloT HOBBIN JIOKaJIb-
HBIM JKCTPEMYM UM TPEHJ, HE CMEHUT
HaIlpaBJIeHHeE.

JlaHHBII OAXOT, He MPETEHAYeT Ha 0CO-
6y10 HOBHU3HY I OPUTHHATIBHOCT. M yxx
TeM Gostee Ha 3BaHue «CsieHHOro Camo-
Bapa», B KOTOPbBIA TOJBKO YrOJIbKa IIOM-
KHUHB, ]a KpaHUK IToIupe OTKpoi... OnHa-
KO MHE Ka)KeTcCs, HaWAyTCs Tpeumepsl u
AHAJIUTUKY, JJUYHBIM TOPTOBBIM IIPE€NIIO-
YTEHUSM KOTOPBIX 3TOT METO], IIOKAKeTCSI
6JIM3KUM U IOHSTHBIM. B KOHIlEe KOHIIOB,
Ha PBIHKE €CTbhb TOJIBKO TPE€HAbI U... TPEH-
nbl. U Hama 3amada BCero JUINb BbIOPATh
koMopTHBII A5t cebst c0co6 UX UAeH-
tudukanum.
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