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AKTYaJIbHOCTD

AKTyaJIbHOCTb TE€MBI Pa0OTBI OOYCJIOBJIIEHA HEOOXOAUMOCTBIO
COBEPIICHUSA OINEpaluid MO0 TMOKYNKE M MOPOoJa)xe BaJIIOTHBIX
KOHTPAKTOB C IIEJBIO IMOJYYEHHUS MPUOBLUIA 3a CYET HU3MEHEHHUS BO
BPEMEHHU KYPCOB BaJIOT.

[Ipy mosiydeHHH NOpUOBUIM BO3HHUKAET MpoOIEeMa MHpPaBUIBHOIO
MOCTPOCHHUSI MPOTHO3a O HAIPABJICHHWHM M3MEHEHMS IIE€HBI BAIOTHI U
MOKYIIKA BaJIOTHI, II€HA HA KOTOPYIO, KaK Mpeanoliaraercsa, Oyner
MOBBIIIATHCS, WM MPOJAKHA BAIIOTHI, IIEHA Ha KOTOPYKO MO OIICHKE
YYaCTHUKOB pbIHKA OyJeT majaarb, a 3areM, COBEPIIUB OOpPATHYIO
CHEJIKY, TOTy4YEeHUE NPUOBLIHN.



Heab u 3axaum

Ileab naHHON pabOTHI — pa3padOTaTh MPOTOTHII IIPOTrPAMMHOM
CHUCTEMbI Pa0OThI HA BAJIIOTHOM PHIHKE HA OCHOBE METOJIa CUCTEMHOTO
CKaJILIIMPOBAHMS U HA €M0 OCHOBE COCTABUTH MPOrPAMMY.

JI1a [OCTHKEHUS IIOCTAaBICHHOM IIeNMM OBLIM  CHOPMYIUPOBAHBI
CICAYIOIINE 3a4a4M:

*M3yuuTh  TEOPETUUECKHE  OCHOBBI  BAlIOTHOIO  pPBIHKA U
MaTEMAaTHYECKUX CPEACTB TEXHUUECCKOTO aHaJIn3a.

*PazpaboraTh IPOTOTHUII IPOrPaMMHOM CUCTEMBbI pabOThI Ha BaJIIOTHOM
PBIHKE HA OCHOBE METOJA CUCTEMHOTO CKAJILITMPOBAHUSL.

CocTaBUTh  IIpOTpaMMy Ha  OCHOBE  METOJa  CHCTEMHOIO
CKAIBIIMPOBAHMUS W IIPOBECTU BBIYMCIMTEILHBIC AKCIIEPUMEHTHI IIO
OlIeHKE P(PPEKTUBHOCTHU €r0 padOTHI.



Teopeanecmle OCHOBbI BAJTIOTHOI'0 PbIHKA

BatoTHBIW PBIHOK — 3TO CUCTEMA YCTOMYUBBIX YKOHOMHUUYECKUX
17| OpraHU3allMOHHBIX OTHOILIEHUU, BO3HUKAIOIIUX pu
OCYIIECTBIIEHUU OINEPALMUU IO MOKYIKE WM MPOAAXKE UHOCTPAHHOU
BAJIFOTHI, TUIATEKHBIX JOKYMEHTOB B HHOCTPAHHBIX BAIIOTAX, 4 TAKKE
OIepalui no ABUXKECHUIO KAlUTajla UHOCTPAHHBIX UHBECTOPOB .

(OCHOBHBIE BaJIFOTHI:

USD — amMepuKaHCKHM J10JUIap.

GBP — ¢yuT cTrepnunros (cable, crepiauHr).
CHF — mBerinapckuii ppank (swissie).

JPY — grnoHckas veHa.

CAD - kaHaJICKHM J0JIap.

AUD — aBcTpanuiickuil goiaiap (aussie, ocu).

NZD — HoBo3enanackuil goanap (kiwi, Kusn).
EUR —eBpo



AJITOPUTM PadOTHI HA BAJJIOTHOM PbIHKE HA
OCHOBE METOAA CUCTEMHOI'0 CKAJbLIIMPOBAHUSNA

JIaHHBIN AJITOPUTM BKJIFOYAET CIICAYIOIIME IIaru:

1.

w

AJNTOPUTM HAXOXKIEHUSA CHIBHBIX CKa4YKOB B MACCHUBax H
OIIPEAECIIEHUE 3HAKOB CKAYKOB 3aKJIFOYACTCH ;

AJTOPUTM OTKPBITUSA TTO3ULINH |

AJTOPUTM 3aKPBITUSA TTO3ULINH ;

OCHOBHOM aJIrOpUTM pPa0dOTHI Ha BAIIOTHOM PHIHKE HA OCHOBE
METO/Ia CUCTEMHOI'O CKAJIbIIMPOBAHUA .



AJITOPUTM HAXO0KIACHUSA CHJIBHBIX CKAYKOB B MACCHBaxX H

omnpeae/iecHue 3HAKOB CKAYKOB 3aKJ/JII0YACTCH B CJICAYIOIIEM:

1. IlpoaHanu3upoBaTh BEJIMYHMHY BCEro ckadka signo.

2. Ecnm ckayok okazaics He MeHbiie Delta2Min, To mpoBEpUTh, CKAYOK
ObLII HaIlPaBJICH BBEPX WJIU BHU3.

3. IlpoBectn aHammu3 31E€MEHTOB B OKHE.ECaM paccrossHue Mexay
COCEIHHUMH dJIeMEHTaMu ObLI10 HE MeHble Deltal Min, To mpoBepuTh
HA 3HAK PA3HOCTh MEXKIY COCEAHUMU DJIIEMEHTAMU.

4. Eciu BCE Pa3HOCTH MEXAY COCECIHUMH 3JIEMEHTAMU UMEIOT TaKOU
K€ 3HAK, KAK U CKAYOK BCETO OKHA, TO B 3TOM OKHE €CTb CUJIbHBIU
MOHOTOHHBIN CKAYOK.

Deltal Min — MuHHUMaJIbHAs. Pa3HOCTh MEXKY COCETHUMHU KOTHPOBKAMH.
Delta2Min — MUHHMajbHas Pa3HOCTh MEXKAY MEPBBIM M MOCICIHUM
3JIEMEHTOM OKHA aHaJIn3a.



AJITOPUTM OTKPBITUA MO3UIUUA COCTOUT B CJIEAYIOIEM:
OnpenenuTh 3HAKU U1 Kakaou padoder mapel (WorkPair) Ha
OJIMHAKOBOM IIMPHUHE OKHA S1ZEW;

3Haku EURUSD n GBPUSD pomxkHbl coBmaaarb, TaKke HOJIKHBI
coBnaaars 3Haku USDCHF u USDJPY. Ilpuuem 3naku EURUSD u
USDCHF nomkHabI OBITh TPOTHBOMNOJIOKHBIMU;

OTKpBITh ITO3UIMIO 10 BHIOpAaHHOH padoueil mape;

JI7sl CKauka HAapaBJIEHHOTO BHU3 OTKPBITH KOPOTKYIO MO3HULIMIO, T.€.
POJATh;

JI1s1 ckauka HaIlpaBICHHOTO BBEPX OTKPHITh JUIMHHYIO MO3UIHUIO, T.C.
MOKYMaTh;

[Tonoxuts FlagOpen=1 (rmo3uius oTkpsITa).

AJITOPUTM 3aKPBITUS MO3UIMU COCTOUT B CJAEAYIOLIEM:

Ecim Hangenbl sizeR  moapsa CcKadyka MEXIY COCETHHMH
3JIEMEHTAMHU, HAMPABJICHHBIE B NPOTHUBOIMOJIOXHYI CTOPOHY OT
OCHOBHOI'O HAIIPABJICHUA CKa4Ka BCETO OKHA, TO 3aKPBIBAEM MO3UIIUFO
(FlagOpen=0);

B mpoTuBHOM ciydae aep>kKaTh MO3UIHMIO OTKPBITOU.



OCHOBHOM AJTOPUTM PadOTHI HA BAJIOTHOM PBbIHKE HA OCHOBE

METOAA CUCTEMHOI'0 CKAJBIIHPOBAHHUA 3AKIIOYACTCH B CJICAYIOIICM ¢

1.
2.
3.

M3HavanpHO Bee mo3uinu 3akpbIThl (FlagOpen=0);

BriOnpaem 3J1€MEHT, Yy KOTOPOro XOTUM y3HATh MO3UIIMIO;

Ecium mo3unimy ObUIM 3aKpBITHI, TO HPOBEPUTH BBINOIHSIOTCS JIH
YCIIOBUS JUUISL OTKPBITHS IMO3ULINH;

Ecnn BCe yCIOBHS BBINIOJHEHBI, TO MPUMEHUTH AJITOPUTM OTKPBITUSA
MTO3UIINH;

Eciu nmo3umyu ObUIM OTKPBITHI, TO MPUMEHUTh aJTOPUTM 3aKPBITHUS
MTO3UIINH;

IlepenTH K cinenyroiemMy aHaIUu3upyEMOMY DIIEMEHTY.



bJiok-cxeMa MpoTOTUIIA MPOTPAMMHOM CHCTEMbI Pad0THI HA

BAaJIIOTHOM PBLIHKC HA OCHOBC CMHOI'0 CKAJIBIINPOBaAHUA
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IIporpaMmmMHas peaju3anua NPOTOTHUIIA
IPOrPAMMHOM CUCTEMbI Pa00THI HA BAJIOTHOM

PBIHKE HA OCHOBE MET01a CUCTEMHOI0
CKAJILITUPOBAHUS
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IIpoBepka padoTOCIIOCOOHOCTH IPOrPAMMBI

Pe3yjbTarbl METOIA CHCTEMHOIO CKa.ILHHPOBAHU 1151 EURUSD
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BnIBOABI

Pe3ynbTarhl, NPUBEACHHBIC HAa PUCYHKE 3, MOKa3aJik, IIporpamMMHasi
peanu3alus IpoTOTUIIa TPOrpaMMHON CHUCTEMbI IT03BOJISIET IPABUIILHO
OIICHMBAaTh 3HAYCHMS KOTHPOBOK BBIOPAHHBIX BaJIOTHBIX Iap U
(opMHUpPOBaTh COOOIIECHUS O HEOOXOAUMOCTH OTKPBITHS WJIH 3aKPBITHUS
1001370005078

[TomydeHHBIE B XOA€ MPOBEPKH paOOTOCIIOCOOHOCTH pa3pabOTaHHOIO
aropuT™Ma 3HAYCHUS MOMEHTOB BPEMEHHM OTKPBLITHS, YACPKUBAHUS U
3aKPBITHSl  TIO3UIMM  ITOKa3bIBAIOT  II€JIE€CO00PAa3HOCTh IPUMEHEHUS
METOJIa CHCTEMHOI'0 CKaJIbIIMPOBAHUS IIPH pad0OTE HA BAJIFOTHOM PHIHKE C
EJIBIO TTOJTYYCHUS TPUOBLIH.



Cracu00 3a BHUMAHHE



