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1. Bo3aMoxHocTH poboTa

Po6oT BOT Stochastic obnagaet crneayrowmmMmmn BO3MOXHOCTAMM:

MNonHaga aBTomMaTnlauma TOprossn (COBepLLIeHVIe cAernoK 1 KOHTPOI1b TOpFOBJ'IVI)
Bo3MoXHOCTb cnexeHust 3a 10-10 MHCTPYMEHTaMn O gHOBPEMEHHO

N3meHeHne HaCTpoeK 6e3 ocTaHOBKM po60Ta

BO3MOXHOCTb MCMNOSb30BaHNA CKOMb3ALLLErNO CTOMN-NOCC

KOHTpOJ'Ib Yucra J1oToB (KOHTpaKTOB) B TOprosrsie, 4To No3BosideT NCnonb3oBaThb €ro B
KadecTBe NMOMOLLHMKA, a HE OTOENbHOMN 3aKprTOI7I CUCTEMBbI.

MNosBonsieT TOproeaTb Ha BpEMEHHbIX MHTEepBaJiax OT 1-o1 MWHYTbI 0 O4HOIro AgHA.
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2. CtpaTterus

B ocHoBe po6ota BOT Stochastic nexuTt crtpaterns, ocHoBaHHas Ha KOHTp-
TpeHaoBoM uHaumkaTope Stochastic.

Llenb ocunnnatopa CtoxacTtuk (Stochastic) - BbisBNeHMe LEHOBbIX TEHAEHLMI U
pPa3BOPOTOB MYTEM CIEXEHUS 3a MONOXEHNEM LEH 3aKpbliTUS BHYTPU NOCNEeOHEN cepun
NMKoB M HM30B. CTOXaCTUK MOCTPOEH Ha crnegyllen 3akoHOMEPHOCTU B MOBeAEHUU
PbIHOYHOW LiEHbl: MPU BOCXOASLLEN TEeHOEHUMM LEeHbl 3aKpbITUS CTPEMSATCS K BEpPXHEWN
YacTu LEeHOBOro AmanasoHa, a Npu HACXoOsLLEN, COOTBETCTBEHHO, K HUXKHEN.

Pob6oT nos3sonsieT peanu3oBaTb KOHTP-TPEHOOBYH CTpaTernto, M Haumnyuywwmm
06pa3oM noaxoauT Ans pbIHKOB B COCTOSIHUM ¢oriaTa (OOKOBOM ABMXKEHUN).
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PucyHok 2.1 OToGpakeHne coBepLUEHHbIX CAENOK B OKHE rpadumka



Stochastic Oscillator («CToxacTHuecKuii 0CIHIISITOP»)

CToxacTn4ecknin ocUMNIIATOp NokasbiBaeT MOMEHTbI, KOoraa LeHa noaxoaut 6nm3ko K
rpaHunLe ee TOProBoro AvanasoHa 3a onpeaernieHHbIn nepuog sBpeMmenn. ingukatop
COCTOUT U3 ABYX KpUBbIX: BbICTpon — %K, n megneHHomn — %D.
BbluncneHune:
%K(m) = 100 "'SMA (C — LLV,, m) / SMA (HHV, — LLV,, m),
%D = MA (%K, s),
rae  SMA — npocTas ckonb3aswas cpeaHsa (Simple Moving Average),
C — LeHa 3aKpbITUs TekyLlero nepuoaa,
LLV, — muHMmanbHas ueHa 3a nocnegHue n nepuoaos,
HHYV, — makcumanbHad ueHa 3a nocnegHue n nepuoaos,
m — crnaxmBaHue,
n —yncno nepmoaos (06bl4HO OT 5 fo 21),
S — 4YNCnOo NepMoa0B ANsl pacyeTa cpefHen CKONb3SLLEN.
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MapameTpbl HACTPOWNKK:
1. «[MapameTpbl Y%K»:

«Kon-Bo nepnogos» — KONMYeCTBO Nepnoaos N,

«CrnaxueaHme» — nepuopn, Ucnonb3dyembli Afsi BHYTPEHHEro CriaxuBaHus
3HavyeHun %K. 3HaveHne 1 paccmaTpmBaeTcs Kak curbHas (bbiCTpas) cToxacTuka.
3HaveHne 3, nNpUHATOE MO YMOMN4YaHWKO, paccMaTpuBaeTcs Kak MeaneHHas
cToXacTuka.

2. «[lapameTpbl %D»:

«Kon-Bo nepnogos» — KONMYeCTBO nepunoaos Ansa pacyeta MA,

«Metog» — metog pacyetra MA (Simple, Exponential), no ymonuaHuio
ncnonbayetca «Simple»,

«Bupg rpadmka» — BbIGOp BUAA rpadumka (MMHUKU, TOYKKN, MYHKTUP),

«LiBeT NuHMM» — BbIBOP LBETA NIUHUW.



3. YcnoBust BXxoaa un BbiXxoaa

Anroputm paboTbl poboTa npeacraBnaeT cobor aBToMaTUYECKy0 CUCTEMY CrEXEeHUs 3a
3HaveHueM nuHum Stochastic Oscillator n ueHon.

Bxoa B ANVMHHYIO NO3ULUIO OCYLLECTBMSAETCS NO CreayoLWwmMm YCIOBUSIM:

1. Tekylwiee 3HayeHne BbICTPOro CToOXacTuK BorbLle TEKLEro 3Ha4YeHNns MeasIeHHOro
CTOXaCTUK NIIOC AeNbTYy Pa3HOCTU NNUHUIA NHOuKaTopa.

2. lNpeablaywmne 3Ha4YeHns 6bITPOro CToXacTuk Gonblle 3Ha4YEHN MEeASIEHHOTO,
COOTBETCTBEHHO (NpW BKMOYEHHOW onumn Kon-Bo 6apoB cpaBHEHUS NTUHUI
GonbLe 1).

1. BbICTPbIN CTOXaCTUK HWXE 30HbI NEPEKYNIEHHOCTU (HUXKE BEPXHErO YPOBHS).

Bbixoa n3 gnuHHOM NO3MLMUM NPOUCXOANT, €CNN BbIMOSHEHO, XOTA Obl O4HO U3
cnenywoLmx yCroBui:

1. BbinonHeHbl ycnoBmnsa onst Bxoga B KOPOTKYHO MO3ULINIO.

2. Bbixog no opgepy CTon-nocc nnu TenK-npocuT.

3. Bbixog B KOHUe paboTbl poboTa (Mpy akTMBHOW COOTBETCTBYIOLLEN ONLNN).

4. Bbixog nepen KNUMpUHroM (Npyv akTUBHOM COOTBETCTBYIOLLEN ONUMK).

5. BbIxog no JOCTMKEHUIO MakCUMarnbHbIX YObITKa Uy NpubbInun (Mpu akTUBHON

COOTBETCTBYIOLLEN ONUUN).

Bxopa B KOPOTKYHO MO3ULIMIO OCYLLIECTBMASETCH MO CAEeAYLWNM YCNOBUSM:

1. TekyLlee 3Ha4yeHMe BbICTPOro CTOXaCTUK MEHbLLE TEKLEro 3Ha4YeHnss MeasIeHHOro
CTOXacCTUK MUHYC AeNnbTy pa3HOCTU NNHWUIA UHOMKaTopa.

2. lpepblaywime 3Ha4YeHUsi BbITPOro CTOXaCTUK MEHbLLE 3HaYEeHUI MeaSIEHHOrO,
COOTBETCTBEHHO (NpW BKNOYEHHOM onuun Kon-s8o 6apoB cpaBHEHUSA NUHUN
bonbLe 1).

1. BbICTPbIA CTOXaCTUK BbiLlEe 30HbI MepenpoAaHHOCTU (BbIE HUXHErO YPOBHS).

Bbixoa n3 KOPOTKOM NO3NLMU MPOUCXOOMNT, ECNN BbINOSHEHO, XOTS Obl OAHO M3
cneayoLmx yCrnoBun:

BbINonHeHb! ycnosusa gnga Bxo4a B ASMHHYIO NO3ULMIO.

Bbixoa no opaepy CTon-nocc nnu Termk-npocuT.

Bbixoa B koHUe paboTbl poboTa (Npu akTUBHOW COOTBETCTBYIOLLIEN OMNLNN).

Bbixoa nepen KNUPUHIoM (Npu akTUBHOW COOTBETCTBYIOLLIEN OMNLNN).

BbIxo No AOCTUXKEHNIO MaKCUMaribHOro yobiTka (Mpy akTUBHOW COOTBETCTBYIOLLEN
onuun).
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4. BbicTaBneHue 3asABOK

Bce opaepa, hbopmupyemblie poboToM, ABMASIOTCA NMMMUTMPOBAHHBIMU U HACTpanBaroTCs
nnbo Yepes nporpammy HacTporikn poboTa cfg.exe, NMbGo HenocpeacTBEHHO B (hanne
HacTpoek poboTta Stochastic_Config.ini, KOTOpbIN MOXET BbITb OTKPBIT B NMt060OM
TEKCTOBOM pefakTope.

[ns BbicTaBneHns opaepa poboTy HeobxoaMMo 4 napameTpa:
1) CyeT-geno knueHTa.

2) Konn4yecTtso NOTOB (KOHTPaKTOB).

3) 3awuTHLIN cnpag (NpocKkarnb3biBaHUE).

4) Bpemsa oxvaaHust UCMOMHEHUA 3asiBKN.

Bo BpemMsi (hopmMmpoBaHMs 3asBOK UK OpAEPOB CTOM-10CC POBOT COXpaHAET OaHHYHO
nHcpopmaumto B pavn *.CSV B nanky Log.

A | B | C | D | E | F |
1 |Bpema  WHctpyment Onepauwa LleHa B 3aAeke KonudecTeo N2 3aABkuM
2 | 11:00:03 Coepbank  Wopt 105.9 1106 1560176708
3 | 16:00:02 Chepbank | Beixog wa Wopra 106.13 1106 1562472865
4 |16:00:03 CGepbank | INonr 106.05 1288 1562473050
5 [16:00:05 Coepbank-n Iowr 7704 1771 1562473541

PucyHok 4.1 MNpumep cogepxanmsa danna CSV cosgaBaemoro pobotom

MoaopobHee o0 HacTporke opMUpoBaHMS 3adBOK ByaeT onncaHo B [Nase 6.



5. NMogroToBka Quik

5.1 CucremMHble TpeboBaHUA

CuctemHble TpeboBaHus, pekomeHagyemble paspabotynkamm Quik.

Moacuctema MwuHumanbHble TpeboBaHus

Mpoueccop Pentium4, 2 GHz nnn 6onee MOLLHbIN

OnepatuBHas namsaTb He meHee 512 Mb (pekomeHayetcs 1 Gb)

XKectkuin gnuck He meHee 2 Gb cBob0ogHOro AMCKOBOro NPOCTPaHCTBa NOCe YCTaHOBKM

BCEro nporpaMmHoro obecreyeHus

Ouckoeoa 3,5” unu apyroun Hanunuune
TUMN CMEHHbIX HOCUTENEN

OnepaumnoHHas cuctema Windows 98 nn6o Windows NT 4.x/2000/XP/2003/Vista

Hoctyn B HTepHeT MponyckHasa cnocobHoCcTb — He MeHee 14400 6uT/cek, Bpems MPOXOXOEHUS
curHana (ping) — He 6onee 1 cekyHabl, KOAMMULMEHT NOTEPL NAKETOB
[aHHbIX — He Bbonee 3%

5.2 Hactpounka Tabnuy u rpacdmkoB

PoboT B cBOEN paboTe MCNoNb3yeT 3HAaYEHUS TEKYLLEN PbIHOYHOWM LieHbl, 3HAYEHUS
nHaunkatopa Stochastic, cton-LeHbl B opaepe CTon-nocc, MCTopuio 6apos Mo Kaxaomy
WHCTPYMEHTY M AaHHble CTakaHa KOTUPOBOK.

[nsa koppekTHOM paboTbl poboTa Heobxoanumo, 4Tobbl B Quik Gbinn OTKPLITHI cneayoLme
Tadbnuubl;

1. Tabnuua TekyLwmx 3Ha4eHn (napameTpoB),

2. CTakaH KOTMPOBOK TOPryeMOro MUHCTPYMEHTA.

Ecnu Bbl Mcnonb3yeTe B TOProere cTpateruio, MCNomnb3yHLLYH Kakor-Nnnbo nHankartop,
TO Heobxoammo, YTobbl BO BpeMsa paboTbl poboTa Obiniv OTKPbIThI BCE rpadnkn LEHbI K
obbema No KaKgoMy MHCTPYMEHTY ¢ Ao6aBneHHbIMU Ha HUX rpadpmkaMm Heob6XoaMMbIX
WHOMKATOPOB, @ BPEMEHHOW MHTepBan 6apoB coBnagarn ¢ TanMperMoM B HAaCTPOMKax
po6oTta. MHave nobasnaTb rpadmkm MHAMKATOPOB HeobA3aTenbHO.

Mpumep nocnegoBaTeNbLHOCTM AENCTBUIA ANd rpadmka LeHbl (6apos) n Stochastic.

[nsa otobpaxeHns rpamkos LeHbl 1 00bema B Tabnuue TekyLmx 3Ha4eHNN KINNKHUTE
NnpaBoW KNaBuLIEN MbILLKN Ha Ha3BaHUU MHCTPYMeHTa (cepas obnacTb cresa) u
Bblbepute Mpacdhumkm LeHbl n o6bema. Korga Ha akpaHe MOHUTOpPa OTKPOEeTCS rpadouk,
KITMKHUTE NPaBoW KnaBULLEN MbILLKA Ha 0BnacTn NOCTpPoeHus rpaduka n Boidepute
Hy>XHbI Bam UHTepBan: 1 MuHyTa, 2 MUHYTbI U T.A.

PoboT B cBOEN paboTe ncnosnbayeT AaHHble, NoMyYeHHble ¢ rpaduka ueHbl (6apoB) 1
nnHun nHgukatopa Stochastic, B cBs3un, ¢ 4emM HEOHXOAMMO ANSA KAXKLOro UHCTPYMEHTa
co3gaTtb rpadmk LeHbl 1 4o6aBnTb K HEMY HEOBX0aMMbIE NHOUKATOPbI.



Mopsaok oencrTeui:

1) KnukHuTe npaBon KnaBuLen Mbllin Ha rpadmke 6apoB u BbibepuTe «lMapameTpsl ...»

2) lNepenante Ha BKNagky «[ononHuTenbsHo» 1 B none MaeHTudukaTop ykaxuTe
Ha3BaHWe rpaduka LeHbl U3 HacTpoek poboTa, Hanpumep, RIZ1_PRICE.

3) Haxmute «CoxpaHuTb». 'paduk LeHbl HACTPOEH.

4) [anee Ha OTKpPbITOM rpaduke LueHbl 1 o6bema KIMKHeTe NpaBom KNaBULLEN MbILLKN U
Bblibepute «[1obaBuTb rpaduk (MHaukatop)».

5) B nosiBuBiemMcs okHe HanauTe Stochastic n Haxmute «[a».

6) M3ameHuTe napameTpbl MHAMKaTOpPa Ha Bknagkax «Obwwme» n «[apameTpbl» Unu
OCTaBbTe UX PaBHLIMW 3HAYEHUSIM MO YMONYAHMIO.

7) MepenanTe Ha BKNaaKy «[ononHuTenbHO» 1 B averike MaeHTudukatop ykaxute
YHUKanbHoe nms nHamkaTtopa Stochastic Ha natnHuue M3 HacTpoek poboTa,
Hanpumep, RIZ1_STOC, kak noka3aHO Ha pUCYHKE HUXeE.

8) Haxmute CoxpaHuTb. Mpadmnk HacTpoeH.
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PucyHok 5.1 MNpuceoeHne rpadmky ueHbl 1 nHamkaTopy Stochastic yHukanbHbIX MeH

Takue e gencTems HeEO6X0AMMO NPOM3BOAUTL AN APYrMX MHONKATOPOB, €CIN OHK
OyayT ucnonb3oBaTbcs B paboTe.



6. HacTpomnka napameTpoB poboTa

BAXHO! Bce HacTporiku poboTa xpaHsTcst B TekcToBoM dpanne Stochastic_Config.ini.
Ncnonb3oBaHue BHELLHEro dharina HacTpoek NO3BONSeT BHOCUTb HEOOXoaMMble
KOppeKTnBbI B paboTy poboTa 6e3 ero ocTaHOBKM 1 nepesanycka.

6.1 NMporpamma ansa HacTpouku podoTa

[nsa HacTporiku n ynpasneHus poboTom ucnonb3yetcsa nporpamma cfg.exe.

Mpu nepsom 3anycke cfg.exe nnu Npm M3aMeHeHUN pacnonoXeHus katanora ¢ anamm
OyaeT npennoXXeHo aBTOMaTUYECKN CKOHGUrypmpoBaTb poboTa Ana paboTbl B 3TOM
katanore. Haxmute kHonky [a.

MyTb kK pabouemy KaTanory

MZMEHWTE NYTE K pabodeMy KaTanory c© dainamm poboTa Ha:
C:'\Robotsh ?

Xl

PucyHok 6.1 Hactponka paboyero katanora

Ona HaCTDOVIKVI MHCTPYMEHTAa, KITUMKHUTE NeBOn KHOMKOW MbILLKX MO ero HassaHuio B
Crnncke NHCTPYMEHTOB, Nnocrie HeobxoanuMbIX HaCTPOEK HAXMUTE KHOIMKY COXpaHVITb.

4 BOT Stochastic v1.0.9.0 o1 22.09.2011

HacTpoiiri uHcTpymenTos |

2 SBERO3 Aa

 HACTPOWKA TPAPUKOB M MTC
BpemetHoi wHTepsan Gapos:
WaesmuemkaTop rpaduka LieHsi:
WaenmugmkaTop Stochastic:

3HayeHe BepHEro YPOBHA:
3HIYEHIME HIKHEND YPOBHA:
Bbbxof Mo NepeceseHinio yposHed:
Beraon no npofote High (Low):
Mponyck Nepeoil caenkA:
Caenku Ha sakpeimavn Gapa
Bpema no sakpeimia Gapa (cex):
Llera B sanBKe NP OTKPBITAK:

KoamdmumenT pacyeTa LeHs!:

5 MuHyT 'I

Bapel cpaeHeHWA nunui Stochastic:

Denbta pasHoc maHwin Stochastic: [p

RIZ1_PRICE

RIZ1_STOC
m =

e
- —

Het =
Her i
|
Het =

=
Peitoutan j
0.5

HACTPOWKA TOPTOBNK
Pazmep nozum:

Mool (nons, oGbem) ana Moxros:
Moot (pons, o6vem) ana WopTtos
Mpockans3skIBaHNE B BaMKOTe
CqpaHie McnonHeHWA 3anBkK (cek):
OTKPLIBATE NOZALAA;

Pexam Toprosma:

B notax

10
BeiknioueHo

PeansHele Topri

|

-

=101 %]

 MAPAMETPEI MHCTPYMEHTA
PaspeweHue Ha paBoTy: o

Kon Gymarn (Taxep) RIZ1
rCYET-0ENO
Koo knnera: SPEFUTD0__

Toprossiit cyeT:

SPEFUITO0__

CTOM-NOCC W TEWKNPOSUT
CTon-noce 1 Teilk-poguUT:

EQuHULE! MSMEpEHIA:

OreTyn {pazmep) opaepa cTon-noce:
llar cmewenna opoepa cTon-nocc:
OteTyn {pazmep) Teik-npodKT:
Cron-nocc B GesyGeimoK:

lMopar CMELLEHINA PRIHOYHORA LIEHBI:
CMELLEHIME CTONE OTH. LIEHE! CASTKK:
KoHTpone ¢wH. pesyneTata:

Pacyet tmH. pesyneTata:

i yEBITOK

MakcumansHan npubbineg:

BriknioueHsl

Banwta

IR

 3AKPLITME NO3KMLMA
B koHue paioTsl poboTa:

a - I
EbicriouerHo T I

300

Mepen knupuHrom
BEydepHoe spema (B cexyHazs):

~BPEMA PAGDTHI {spems cepsepa)

Havano pafioTs pofoTa: IE IE lﬂ
23 'l |5D 'I 00 =

OwkoHuaHwe pafioTel podoTa:

Het

Mo Toprosai ceccin 'l

—BPEMA KNMWPWHIA {epemna cepeepa) —
Havano axesHoro knnpuHra: IE I@ lﬂ
DKOHYSHME IHEBHOrD KIMPUHTa: IE IE IE
Havano sesepriero knmputra: IEI IE, IEI
OKOHUEHIE BEYSPHEND KIMPUHTE: IE IE lﬂ
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PucyHok 6.2 OKHO nporpamMmmbl HACTPOWViKM poboTa




OnucaHne AencTBUSA KHOMOK:

Ho6aButb — fobaBnsAeT HOBbIV UHCTPYMEHT OS5 TOProBIiv.

Yaanute  — yganseT BblOpaHHbIN UHCTPYMEHT.

CoxpaHUTb — COXpaHSAET U3MEHEHUS MO KaXKAOMY MHCTPYMEHTY OTAENbHO, T.e. ecnu Bbl
BHECIN Kakne-nmbo N3MeHeHus 1 XOTUTE UX COXPaHUTb, TO Nepen 3akpbiTuem
nporpaMmbl Unn Belbope APYroro MHCTPYMEHTa cHavyana HaxXmute KHonky CoxpaHuTb.
Hwxe npuBeaeHa paclumngpoBka kaxxaoro 3 napaMmeTpos. Nepen nepsbiM 3anycKoM
poboTa obs3aTernbHO NpoBepbTe MPaBUIbHOCTL HACTPOEK MO KaXKgoMy TOPryemMomy
NHCTPYMEHTY.

6.2 KoHdurypaumoHHbin hann poboTa

Y Bac ecTb BO3MOXHOCTb U3MEHATb NapameTpbl poboTa HanpsMyto B (hanne HacTPOEK,
HO OyabTe BHUMATENbHbI M NPeAENbHO akKypaTHbl NPU Py4YHOM U3MEHEHUWN LAHHOTO
hanna — gonyLleHHble oWnbKn NpuBeayT K HEKOPPEKTHOM paboTe poboTa.

ByaobTe BHMMaTENbHbI NPY 3arnofHEHUN HACTPOeEK. 1o Kaxgomy
WHCTPYMEHTY OHU 3anucbiBalOTCH B CTONOUK 1 pa3gensoTcs mexagy cobomn
s3anatbimu!!! na o6o3HavyeHnsa gpobHOro Ymcna B kKa4ecTBe pasgenuntens
Mexay uenon n gpobHon Yactamm ncnonb3yeTcs Todka!!l

[na yoobeTea, pekoMmeHayem NpUMeHATb Tabynaumio (HaxnmaTtb Knasuiy
Tab), 4Tobbl NpuBECTU AaHHbIE K yaoboynTaeMomy BUAY.

Po6ot moxeT ynpasnaTe 10-blo MIHCTPYMEHTaMN OQHOBPEMEHHO, HO He
bonee.

[aHHble B chaine HacTpoek nogpasgeneHsl Ha CeMb YacTeun:
1) OaHHble knueHTa.

2) laHHble NHCTPYMEHTOB.

3) HacTponka rpadhmkoB 1 MTC.

4) HacTtpowka Toprosnu.

5) HacTporka cton-nocc n Tenk-npodouT.

6) 3akpbITre NO3NUUNA.

7) Bpems paboTbl.

PoboT cunTbiBaeT gaHHbIe NOCTPOYHO, NO3TOMY HEOOXOANMO BHOCUTL
HOBbI€ AaHHbIE NN U3MEHSTb CYLLECTBYIOLLME CTPOro B COOTBETCTBYIOLLEN
cTpoke. MHave poboT nnbo BblgacT ownbKy 1 npekpaTtuT padoTy, nmbo
Oynet paboTtaTb HekoppeKTHo!!!

HaHHble knueHTa (CHET-OEMNO).

Kopn knueHTa. 370 Baw Homep (Koa) y 6pokepa. YkasbiBaeTcsi B Ntob6oN 3asBKe B rnone
"Kog KnneHta". Kak npasuno, ato Homep Baluero 6pokepckoro gorosopa (cornawleHus).
ToproBbIn cyeT. Yka3sbiBaeTcs B Nitobon 3asaBke B none "Toprosbii cHeT".

Onsa gbtovepcos POPTC Kopa knueHTa valle BCero coBnagaeT ¢ ToOproBbiM CHETOM,
4yTobbI 3TO NPOBEPUTL, 40OaBbLTE B Tabnuue CTon-3asBoK BbiBOA CTONOLOB Kog knveHTa
1 ToproBLIN CYET, U 3agaBaniTe COOTBETCTBYHOLLME 3HAYEHUS B HAcTporkax poboTa.

Bce 3HayeHus 3anucbiBalOTCA BMECTO MMEILLNXCA B (hbanre 3Ha4YeHU N0 YMOMYaHuIO.
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[aHHble NHCTPYMEHTOB.

Pa3spelueHue Ha paboTy.

OTOT NapameTp paspeluaeT/3anpeltaeT poboTy crnexeHne 3a UHCTpyMmeHTOM. BBeaeH
Ansa ynobeTtea, YToObl HE BHOCUTbL AaHHbIE 3aHOBO, eCnn paHee poboT ncnonb3oBarncs, a
B AaHHbIN MOMEHT ero NOMOLLb He HyXHa. Kak 1 Bce HuxXe criegytoLme napameTpbl
Pa3pelueHune Ha paboTy 3anvcbiBaeTCcs Yepes 3ansTylo — 3HaK, O3HavaroLLMA KOHeL,
AaHHbIX AN onpegenieHHoro MHCTpYMeHTa.

0 — 3anpewaet poboTy TOproBatb UHCTPYMEHTOM,

1 — paspeluaeT poboTy TOproBaTb MHCTPYMEHTOM.

Ecnu ctouT 3anpeT Ha Toproerto, To poboT He ByaeT oTobpaxaTb UHCTPYMEHT B
Tabnvue noptdens.

Koa 6ymaru (Tukep).

Bepetcs n3 Tabnuupl TekyLmx 3HadeHun (napameTpos) B none "Kog 6ymarn".

HacTtporka rpadomkoB U MTC.

BpemeHHON nHTepBan 6apos.

Kak cnegyeT n3 Ha3BaHUS — 3TO MHTEpPBan BPEMEHU, KOTOPbLIN YCTaHOBMNEH Anda 6apoB no
onpegeneHHoMy MHCTPYMeEHTY. [NapameTp nsmepseTcs B MUMHYTax, 3a UCKITI0YEeHneM
AHEBHbIX UHTEPBAaroB.

2 vyaca = 120; 4 yaca = 240; 1 geHb = -1
MakcnmanbHbIN MHTEpBan Ans TOProBnNu coctaBnsieT OAUH A€Hb, MUHUMAanbHbIN — 1
MUHYTA.

UpeHTncpukarop rpacduka LleHb! (6apoB.).

9710 um4 [Npadmka LeHbl, NpucBoeHHoe eMy B Naee 5. YHuKanbHble uMeHa rpadmkos
LeHbl He JOIMXHbl NOBTOPATLCS.

C uenbto ynopagodeHnsi UMeH, MOXXHO BOCMNOSb30BaThCS Cneayowen CUCTEMOMN.
YHUKanbHoe nMsi COCTOUT U3 2-X YacTen:

1-as yacTb — Ko, MHCTPYMeEHTa (TUKep).

2-asi YacTb — KpaTkoe 0603HaYeHne nHaukatopa.

Cnenys naHHon cucteMe aAns obiovepcHOro KOHTpakTa Ha uHgekc PTC MoxHO co3paTtb
cnegywouiee yHukanosHoe ums: RIZ1_RICE.

Upentudumkarop Stochastic.

9710 nmsa nHamkaTopa Stochastic, npuceoeHHoe emy B MaBe 5. YHMKanbHble MMeHa
WMHONKATOPOB HE LOMKHbI NOBTOPSATHCS.

3anucaTb 310 UMA MoxHO B Buae: RIZ1_STOC.

Bapbl cpaBHeHusa nuHun Stochastic.

OT0 KonmMyecTBO HapoB, MO KOTOPLIM ONPEAENSOTCS YCNOBUS OTKPbITUSA NO3ULINN.

1 — TONbKO NO TeKyLWwMM 3Ha4YeHnsiM Stochastic (Ha He3akpbiTom Gape),

2 — No TeKyLWUM 1 3Ha4YeHMsM Ha npegbigyliem bape,

nr.a.

HenbTta pasHocTn nuHun Stochastic.

MapameTp B eauHMLax naMepeHns NMMHnMn nHamkatopa Stochastic ans onpeanexHns
YCNOBUI OTKPbITUSA/3aKpbITUA NO3MLMK No NUHUAM Stochastic.

[ns JIoHroB: GbICTPbIN CTOXaACTUK > MEANEHHbIN CTOXacTuk + [enbTta.

Ons WopToB: 6bICTPLIN CTOXaCTUK < MEANEHHbIN CToXacTuk — [enbTa.

3Ha4yeHne BepXHEro ypoBHS.

BenuunHa nuHum Stochastic, onpegenstoLlen 30Hy NepeKynneHHOCTU.

3Ha4YyeHne HUKHEro ypoBHS.

BenuunHa nuHum Stochastic, onpegenstoLlen 30Hy nepenpogaHHOCTMU.
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Bbixoa no nepecevyeHUI0 YpOBHEN.

[Mo3BonsieT 3akpbiBaTh OTKPbITbIE MO3ULMKN NO NepeceyeHnto BbICTPbIM CTOXaCTUK CBOUX
ypoBHeW. [Mo3muna 3akpbiBaeTCs: €Cnum OTKPbIT JIOHT U BbICTPbIA CTOXaCTUK Nepecek
BEPXHUN YPOBEHb, ecnn OTKpbIT LLIOPT 1 BbICTPLIN CTOXAaCTUK NepecekaeT HUXHUIM
YPOBEHb.

0 — «HeT» — BbIX0g 3anpeLleH,

1 — «[Ja» — BbIXO4 paspeLleH.

Bbixoa no npo6otro High (Low).

Bo BpeMsi OTKpbITMS NO31UMM pOBOT 3anOMUHAET MUHUMarbHbIN LOw No TekyLiemy u
npeablaywiemy 6apy n Takke makcumanbHbii High. Ecnn oTkpbIT JTIOHT 1 pbiHOYHas LeHa
CTaHeT HXe MUHUManbHoro Low, To pobot BbinaeT u3 JloHra. Ecnu oTkpbIT LopT 1
PbIHOYHAs LieHa CTaHeT Bbile MakcumansHoro High, To poboT BbInaeT 13 wopTa.

0 — «HeT» — BbIX0 3anpeLleH,

1 — «[Ja» — BbIXO4 paspeLleH.

Mponyck nepBon caenku.

[Mo3BonsieT NponycTUTb OTKPbITME NO3ULMK NPy NepBoM 3anycke poboTta. Hanpumep, npu
BKIIOYEHUN NHCTPYMEHTA B TOProBIt0 BbIMNOMHATCSA YCNOBUSA AN OTKPbITUA JIoHra, HO
ecnu onuus BelibpaHa Kak «[a», To poboT no3nuuto JIOHr He OTKPOET 40 TeX Nop, NokKa He
OyayT BbINOSIHEHbI YCNOBUA AN 3akpbiTUSA JlIoHra unu otkpbiTus LLopTa.

0 — «HeT» — nponyck caenkn BbIKITOYEH,

1 — «[Ja» — nponyck caenkun BKITHOYEH.

Caenku Ha 3akpbiTun 6apa.

Onumsa no3BonsieT coBepLUaTb CAENKU B MOMEHT 3aKpblTUs Tekyliero 6apa, T7.e. poboT He
OygeT goxmaaTbes 3akpblTUSa 6apa 1 OTKPbITUS CReayoLwero, a OTKPOeT (3aKkpoeT)
no3nuMIO Ha NocrnefHuX cekyHaax Tekyulero 6apa.

0 — «HeT» — cgenku Ha 3akpbITun 6apa BbIKMOYEHBDI,

1 — «[]la» — BKIOYEHbI.

Bpemsa no 3akpbiTva 6apa (B cekyHaax).

Ncnonb3yeTca npy akTUBHOM ONUUKU COBEPLLEHUSA COENOK Ha 3akpbliTun 6apa. Bpems,
n3mepsemMoe B CekyHaax, A0 3aKpbITUs TeKyLlero 6apa, ¢ yueTom KoToporo 6yayT
oTnpaBnaATbCA 3asBkU. Hanpumep, 3akpbiTve 6bapa 6yaet B 12:00:00, a ycTaHOBMIEHHOE
BpeMsi = 10 cek, Toraa 3asiBka 6yget otnpasneHa, HadnHas ¢ (12:00:00 — 10 cek) =
11:59:50.

He pekomeHayem 3afaBaTb MeHbLUE 2 cek U BorblUe BpeMEHHOro nHTtepsana 6apos Ha
rpadcuike.

LleHa B 3asiBKe Npu OTKPbITUM NO3ULUN.

lMo3BonseT BbIbpaTb pacyeT UeHbl B 3adBKe NMpu OTKPbITUX No3uuun. Ho npu aTom MoryT
BO3HMKaTb Cryyaun, Korga 3asiBka He byaeT UCNOSHATLCS, eCrnn PbIHOYHAs LeHa He
JONAET OO0 LieHbl B 3asBKe.

Mpu 3akpbITUK No3numm poboT Bcerga dyaeT MCNonb30BaTb PbIHOYHYIO LiEHY.

Ecnn 6yget BbiOpaH pacyeT He MO pbIHOYHOW LieHe, TO Heo6Xo4MMO NOCTaBUTb
OxnaaHve NCNONTHEHUA 3asiBKM COM3MEPMMOe C BPpEMEHHbBIM UHTepBanomM 6apoB Ha
rpadpuke, Hanpumep, onsa 6apos B 60 MUH BpeMst oxxngaHusa meHbe 5 MyH (300 cek)
CTaBUTb HET CMbICNA.

0 — «PbIHOYHas» — Jlyywas nokynka(npogaxa) + lNpockanb3biBaHne,

1 — «OTKpbITUS» — Tek.OPEN,

2 — «3akpbiTns» — npea.CLOSE,

3 — «TunuyHasa» — (npen.HIGH + npea.LOW + npen.CLOSE)/3,

4 — «KoahpumumneHT» —

ans Noxros.: npen.LOW+KoadpuumeHTt* (npea.HIGH-npen.LOW),

ans Woptos: npea.HIGH-Koadpdmunent*(npea.HIGH-npea.LOW).
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KoachcdbmumeHT pacuyeTa LeHbl.
MapameTp ncnonb3yeTcs TOMNbKO Npu BbIOOPE LiEHbI B 3asiBKE NPU OTKPbITUN
«KoadpduumeHT». Namensietca ot 0 go 1.

HacTtporka Toprosnu.

Pa3mep nosvuuum.

MapameTp no3sonseT BbibpaTh TMN 3a4aHNs pasMmepa OTKpbIBaeMbIX NO3ULMINA.

1 — «B notax» — no3nuns 3agaeTca KONUYECTBOM f0TOB,

2 — «B ponsax» — no3vums 3agaeTcsa gonen oT JOCTYMHbIX AEHEXHbIX CPeACTB cyeTa-
aeno 6e3 yyeTta MapXuHanbHbIX cpeacTs (6e3 nneya).

3 — «B BantoTe» — no3nuns 3agaeTcsa B BantoTe, U Ha yKasaHHbIn o6bem byaeT
OTKPbIBATbLCSA NO3ULNS Ha LLerioe KONMMYECTBO FIOTOB MO MHCTPYMEHTY.

INotbl (ponsa, o6bLem) ansa JIoHros.

MapameTp onpegensiet, Kakoe KoSiM4ecTBO f0TOB (U A0S0 OT AOCTYMHbIX CPEACTB,
nnm obbem cpeacTB) MHCTPYMEHTa poboT ByaeT ykasbiBaTb B 3asiBKE AS151 OTKPbITUSA
ONUHHON NO3nLnW.

Jlotbl (aons, o6bem) ansa LWopToB..

MapameTp onpegensieT, Kakoe KoSIMYecTBo f0TOB (UK A0S0 OT AOCTYMHbIX CPeACTB,
nnm obbem cpeacTB) MHCTPYMEHTa poboT ByaeT ykasbiBaTb B 3asiBKE AS151 OTKPbITUSA
KOPOTKOM MO3ULMN.

lNMpockanb3biBaHUe.

BennuuHa, nsmepsaemas B BantoTe MHCTpPyMeHTa, Heobxoamma Ans OTKPbITUS NO3ULmuK
no ogHON 3asiBKe Npu BblbpaHHOM LleHe B 3asiBKe Npu OTKPbITUM NO3ULUMU
«PbIHOYHas ».

Mpockanb3biBaHWe He AOMKHO paBHATbCS 0.

LleHa B 3asiBke aAns oTKpbITUs JIOHrOB:

JTyywasn 3asBka Ha npoaaxy + Npockanb3biBaHne

LleHa B 3asiBke anga oTkpbITMs LLopToB:

JTyywasn 3asBka Ha NoKynky - [Npockanb3biBaHWe

OxupaHue UCNOSTHEHUA 3asBKU.

OT0 Bpems, KoTopoe poboT oXnaaeT nocne OTNpPaBKM B CTakaH 3asiBKM Ha OTKPbITUE
no3uumm 4O MOMEHTa, Koraa byaeT oTnpasneHa HoBas 3asBka. T.e. poboT hopmupyeT
3asBKy, XOeT BpemMsi oxudaHusi, N eCnu 3a 3TO BPEMS 3asiBKa HE MCMOSTHUACh UK
ncnonHmMnach YacTUYHO, TO CHUMAET €€ 1 co34aeT HOBYIO C NepecMOTPEHHbIM
KONM4eCcTBOM f10TOB, Aariee Bce nosTopsieTcs. [NapameTp namepsieTca B CEKyHOax.
[aHHbIN NapameTp He CTaBUTb MeHbLUE 5 CeK, ANna MUHYTHbIX 6apoB 1 Bonee 31O He
OKa3sblBaeT BMMSHUS Ha TOProBro, HO NO3BONSAET poboTy NnonyyaTtb 4OCTOBEPHbIE
AaHHble n3 QUIK, ecnu nporcxoguT 3agepkka ¢ NonyvyeHnemM AaHHbIX OT cepBepa.
OTKpbIBaTb NO3NLUMN.

MapameTp no3sonseT BbiOpaTh HaNpaBneHNEe OTKPbIBAEMbIX MO3ULMNA.

0 — «BbIkntoyeHo» — N03nLMK He OTKPbLIBAOTCS U HE 3aKpbiBatOTCH,

1 — «TonbKo 3aKpbiBaTb» — OTKPbITbIE MNO3ULMM 3aKPbIBAOTCS MO CTpaTernu,

2 — «J1oHr» — OTKPbIBAOTCS TOMBKO AfMHHbBIE MO3MLNN,

3 — «JloHr n lWopT» — OTKPbIBAOTCSA U AJIMHHbIE U KOPOTKME NO3ULINN,

4 — «lllopT» — OTKpbIBaOTCS TONBKO KOPOTKNE MO3NLUM.

Pexxum Toproenu.

Mo3sBongeT BbIbpaTbh MeXAY peanbHON TOproenen, korga poboT coBepLuaeT caernku, n
PEXMMOM UMUTaLMK, Koraa poboT TONMbKO MMUTUPYET COBepLUEHnEe CAENOK (HeT
peanbHbIX 3a8BOK) U 3anncbIBaeT AaHHble B nor-cbann. Ecnu BeibpaH pexnm nmurauuu,
TO 6nok cTon-nocc He paboTaer.

0 — «PeanbHble Topru» — coBepLUaOTCS pearbHble CAENKM,
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1 — «Mmutaums» — pexxum, korga naet nmutaumsa padboTtbel poboTa.

HacTtporka cTon-nocc n Tenk-npoduT.

Mcnonb3oBaTb cTON-Nnocc U Tenk-npocduT.

MapameTp onpeaenseT, 6yayT Nn UCnonb3oBaHbl BO BpeMsa paboTbl poboTa BCTPOEHHbIe
anropuTMbl BbICTaBNEHNSI OPAEPOB CTOM-NTIOCC U NPUHYAUTENBbHOE 3aKpblTUE MO3ULMKN He
no curHanam MHANKaTopoB.

0 — «BbikntoyeHbl» — 3anpewaeT oTNpaBnaTb opaepa cTon-nocc.

1 — «[MpocTon cToN-NUMUT» — CTaBUTCA TONbKO OAWH OpAep CTOMN-N10CC BO BpeMsi
OTKPbITUSA NO3ULUM.

2 — «CKOnb3sLWni CTON-NMMUT» — UCMONb3yeTca anropuTm trailing-stop (ckonb3awmm
CTOM), KOTOPbIN CMEeLLaeT opaep CTON-1I0CC NO HaNpPaBfEHNIO OBUKEHUS LIEHbI, €CIN
LeHa ABWMXETCS B HaNpaBieHUN OTKPbLITOM MNO3ULMH.

3 — «Tenk-npoduUT» — CTaBUTCHA TONBKO OAUH opaep TEMK-NPOUT BO BPEMSA OTKPbLITUS
no3nuuu.

4 — «Tenk-npoduT 1 CTON-NNMUT» — OAHOBPEMEHHO CTaBATCS TENK-NPOMUT 1 cTon-
UMAT.

5 — «Tenk-npoduUT 1 CKONb3ALLMIA CTOMN» — OQHOBPEMEHHO CTaBATCSA TENK-NPOGUT M CTOM-
NUMUT C aKTUBHbBIM anropMTtMoM trailing-stop (ckonb3dawmm cton).

Bonee nogpobHo 06 opaepax cron-nocc byaeT nanoxeHo B MNaparpadge 6.3.

EavHuubl namepeHus.

MapameTp onpegensieT, B KAKMX BerMYnNHax — abContoTHbIX (pyOnun nnu nyHKTbl) Unu
OTHOCUTENbHbBIX (MPOLEHTbI) — ByAyT paccynTbiBaTbCHA OCTaslbHble MapamMeTpbl CTOM-110CC
N Tenk-npocur.

1 — «BantoTta» — abcontoTHbIe BENMNYUHBI,

2 — «[1poueHTbl» — OTHOCUTESbHbIE BENUYMHDI.

OTcTyn (pasmep) opaepa cTon-nocc.

MapameTp, onpeaensoLwmii, HaCKONbKO HUXKE/BbILLE MO OTHOLLEHWUIO K LieHe COENKN
OyaeT cTon-ueHa opaepa cTon-nocc.

Ecnu po6oT 3anyLeH 3aHOBO M €CTb OTKPbITbIE NO3ULNN, TO LieHa CAENKM NPUHUMaeTCs
paBHOW PbIHOYHOW LiEHE.

LLlar cmeweHus opaepa cron-nocc.

MapameTp, onpeaensaoLwmn UISMEHEHNe CToN-LeHbl opAepa CTOM-N0CcC Npu BKIHOYEHHOM
ckonb3sawem ctone (trailing-stop). T.e. ecnn pbIHOYHas LeHa U3MeHunach B
NONOXMUTENBHOM HanpaBNeHNN NO OTHOLLIEHWUIO K LleHe CAENKN Ha 3Ty BENUYNHY, TO U
CTOM-UeHa U3MEHNTCS Ha 3Ty BESTUYUNHY.

OTcTyn (pa3mep) Tenk-npodurt.

MapameTp, onpeaensoLmnini, HACKOMNbKO HMKE/BLILLE MO OTHOLUEHUIO K LEHE COENKN
OyaeT cTon-ueHa opaepa Tenk-npoduT.

Ecnn poboT 3anyLieH 3aHOBO U eCTb OTKPbITbIE MO3MLNN, TO LeHa cAeSiku NpUHMMaeTcs
paBHON PbIHOYHOW LIEHE.

Cron-nocc B 6e3y6bITOK.

Onumsa BkoYyaeT (BbIKMOYaAET) UCMONb30BaHNE O4HOKPATHOro CMeLLeHns opaepa cTon-
NoCcC Nnepea LUeHoW CAeNKN N akTUBUPYET HUXKE ONMCaHHbIE ONuuu.

0 — «HeTt» — onuuna HeakTnBHa,

1 — «[la» — aKkTMBHa.

Mopor cmeweHns pbIHOYHOW LIEHbI.

MapameTp, onpeaensoLwmi HACKONbKO AOMKHA MU3BMEHUTCS PbIHOYHAs LieHa B
HanpasneHUn OTKPbITOM NO3NLUUK, YTOOLI POBOT CMECTUN CTOM-opAep Ha BESIMYNHY U3
crneayoLLero nyHkTa HacTpoek. Ecnmn poboT 3anyLyeH 3aHOBO U €CTb OTKPbITbIE NO3ULIMK,
TO LeHa caernkn NpUHMMaeTCsa paBHOW PbIHOYHOW LieHe.
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CmelueHue cTona OTH. LieHbl CAENKWU.

MapameTp, onpegensowmin CMeLLLeHNe opaepa CTomM-S10CC OTHOCUTENBHO LIEHbI CAENKN B
«6e3ybbIToK>». Hanpumep, Topryem gbtovepcom Ha nHaekc PTC n kynunu ero no 155000,
Mopor cmeweHns pbIHOYHOM UeHbl = 150, CMelleHue cTona OTH. LeHbl caenku = 70.
Torga ecnu pblHOYHagaA LeHa ctaHeT pasHon 155000 + 150 = 155150, To cTon-ueHa
ctaHeT pasHoun 155000 + 70 = 155070.

KoHTponb chmHaHcoBOro pesynbTtara.

BenuunHbl, B KOTOpbIX 6yayT paccumTtbiBaTbCs Mprbblnn/YObITKM C yHETOM KOMUCCUIA.

0 — «HeT» — KOHTpONb hMHAHCOBOro pe3ynbTata He BeJeTcs,

1 — «[la B BanoTe» — pacyeT BegeTcs B BantoTe (pybnu, NnyHKTbI),

2 — «[la B npoueHTax» — pacyeT Be4eTcs B NpoLeHTax.

PacueT chuHaHcoBOro pesynbTara.

Onuusa nossonsieT BbibpaThb pacyeT Npubbinen/Y6bITKOB:

0 — «[No ToproBon ceccun» — y4nTbIBAETCH NOSIHAA TOproBas ceccus (4ns pbroYepcoB U
BEYEpPHAS U AHEBHAs C NepexogoM Yyepes nosHoub). Micnonb3yeTcs npu Toproere
akunaMu nnu dbrovepcamu,

1 — «BHYTpU gHs» — pacyeT BeAeTcs No caenkam TONbKo BHYTPU AHA 6e3 nepexona
Yyepes NOMHOYb, HO €CIM Ha CreayoLLyo TOProByto ceccuto bygeTt nepeHeceHa XoTs Obl
ofHa caerka rno ToproBoMy cyeTy, TO pacyeT (puH. pesynbTaTa byaeT HenpasuibHbIM!
Mcnonb3yeTcs TONbKO Npu TOproene gbovepcamu.

MakcumanbHbIN YObITOK.

MapameTp onpegensieT MakcumMmarsbHbIA YObITOK MO BCEM MHCTPYMEHTaM TOProBoOro cyeTa
OLHOBPEMEHHO W, MO JOCTMXKEHWNIO (MPEBLILLEHNIO) KOTOPOro, poboT cpa3y 3akpbiBaeT
OTKPbITYIO NO3ULMIO MO MHCTPYMEHTY. OBbI4HO 3anucbiBaeTCs OTpmuaTeslbHO YNCTIO.
MakcumanbHasa npubbInb.

MapameTp onpegenseT MakcMmarnbHY NpUbbINib MO BCEM MHCTPYMEHTaM TOProBoro
cyeTa OAHOBPEMEHHO W, MO AOCTUXEHMIO (NPEBbLILLEHUIO) KOTOPOW, pOoBOT cpasy
3aKpblBaeT OTKPbITYIO NO3MLMIO NO UHCTPYMEHTY. OBbI4HO 3anucbiBaeTcs
NONOXNUTENbHOE YMCHO.

3aKpbITME NO31LMIA B KOHLIE OHS.

B koHuUe paboTbl poboTa.

MapameTp, oTBEYaOLLMIA 3a 3aKPbITUE OTKPbITON NO3NLUK MO MHCTPYMEHTY B KOHLIE
TOProBOro AHH.

1 — no3numa 3akpblBaeTcs,

0 — No3nLMs NePeHOCUTCS Ha crneayoLwmini TOProBbi AeHb.

MepeAa KNUPUHIOM.

PoboT 3akpbiBaeT OTKpbITbIE NO3ULMK 3a 5 cek OO0 Havana knupuHra. Tonbko Ansg
dobrovepcoB (ans akuun scerga 0).

0 — «BbIknto4eHo» — NO3MLUKNSA OCTaeTCHa OTKPLITOMN,

1 — «[JHEBHbIM» — MO3ULIMSA 3aKpbIBAETCs TOSbKO Neped AHEBHbLIM KIUPUHIOM,

2 — «BeuepHm» — N03nUMSA 3aKpblBaeTCs TOMbKO Nepeq BeYEPHUM KINPUHIOM,

3 — «[JHeBHbIM 1 BeuyepHuM» — NO3MLNS 3aKpbiBAETCS U nNepen AHEBHBLIM N Nepea
BEYEPHUM KIUPUHTOM.

BydepHoe Bpems.

OT0 nepmopg BpeMeHn nepeq KNMPUHIoM Unn BpeMEHEM OKOHYaHusA paboThl, B TeYeHne
KOTOpOro po6oT oXXuaaeT 3aKkpblTUe OTKPbITbIX NO3ULUKI, HO YXKe He OTKPbIBaeT HOBbIE,
Aake ecnu BbINOMNHEHbI ANsi 3TOro Bce ycnosus. MNapameTp namepsercsa B cekyHaax.
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Bpems paboThbl.

Bce BpeMEHHbIE NMapaMeTpPbl YKa3blBalOTCA NO BpEMEHN cepBepa.

Hayano pa6oTtbl pobora.

3710 Bpems JOmMKHO 6biTb HE MeHblue BpemeHnn Havana Topros!!! [lJo HacTynneHus
yKa3aHHOro BpemeHun pobot He ByaeT Nnpon3BOAUTb HUKAKUX OENCTBUMN.

OKoHYaHue paboTbl poboTa.

3710 Bpems fomkHO 6biTb HE 6onblie BpemeHn okoH4aHust Topros!!! [Nocne HacTynneHns
yKa3aHHOro BpemeHun pobot He ByaeT Npon3BoAUTb HUKAKMUX AencTeuin. U ecnu
3akpbITe NO3ULIMIA B KOHLEe AHA = 1, TO BpeMsa AOIMKHO 6bITb MEHbLLE BpeMeHU
OKOHYaHWs1 TOProB Ha AOCTaTOYHbIM MHTepBan Afs UCNONHEHNs 3asBkU. PekomeHayem
He meHee 10 cek.

Ha4yano AHeBHOro KNUpwuHra.

Ecnu B Toproene ncnonb3ytTcsa pbloYepPCHbIE KOHTPaKTbl, TO, HAYMHASA C 3TOr0 BPEMEHM
N 0O BPEMEHM OKOHYaHWUSA OHEBHOMO KNMpWHra, poboT He ByaeT Npom3BOaUTb HUKAKUX
AencTBun.

OKOH4YaHMe AHEBHOIO KNUPUHra.

Ecnu B Toproene ncnonb3ytoTcsa pbloYepCHbIE KOHTPaKTbI, TO NOCIE 3TOr0 BPEMEHM
po6OT CHOBa HAYHET CNEXeHNe 3a UHCTPYMEHTOM.

Hayano BeuyepHero KnupuHra.

Ecnu B Toproene ncnonb3ytoTcs pbloYepCHbIE KOHTPaKTbl, HauYMHasi C 3TOr0 BPEMEHU U
00 BPEMEHN OKOHYaHWNS BEYEPHEro KNnpuHra, poboT He ByaeT NpoM3BOaUTb HUKAKUX
AEencTBun.

OKoH4YaHMe BeYepHero KrnupuHra.

Ecnu B Toprosne ncnonb3ytoTcsa pbloYepCHble KOHTPaKTbl, TO NOCIE 3TOr0 BPEMEHMN
po60T CHOBa HAYHET CMNeXeHne 3a UHCTPYMEHTOM.

Hanee npuBegeH npumep 3anonHeHns cdanna Hactpoek Stochastic_Config.ini.

code

HHHHEHEHERA DAHHDIE KNNEHTA #HHEHEHEHEHE
#Kop knueHTa.

SPBFUTO00___, 111111

#ToproBhbIi cyeT.

SPBFUTO00___, L01-00000F00

#it#HHHHHAH# TAPAMETPBlI UHCTPYMEHTA #it#HH# #HHHH##
#PaspelueHne Ha paboty (1 - BkntoueH, 0 - BbIKMIOYEH)

0, 1

#Kopn 6ymaru (Tvkep):

RIZ1, SBERO03

HHHHHHHHHHHH HACTPOWKA TOPTOBI #HHHHHHHHHHH
#Pasmep nosuuum (1 - B 1noTax, 2 - B 4onsix, 3 - B BantoTe):
1, 3

#KonunuectBo notoB (gons, o6bem) aAns JIoHroBs:

1, 5000

#KonunuectBo notoB (gons, o6bem) ans LLopTos:

1, 5000

#Mpockanb3biBaHWE Af151 CAENOK B BasntoTe:

20, 0.02

#Bpemsi oxXunaaHWs UCMOMHEeHNs 3asBKM (B CeKyHAaXx):

10, 20

#OTkpbIBaTh No3numn (0 - BeikntoveHo, 1 - Tonbko 3akpbiBaTh, 2 - JToHr, 3 - Nowr/LLopT, 4 - WopT):
0, 0

#Pexum Topros (0 - PeanbHble Topru, 1 - Pexum umuraumm):

0, 0

A HACTPOMKA CTOM-NIOCC U TEVK-MPO®UT #ilHi#HHHHHHEH

#Wcnonb3oBaTb opaepa cron-nocc (0 - BbikntoyeHsl, 1 - MpocTon cton-numur, 2 - Ckonb3awuii cTon-numuT, 3 - Tek-npoduT, 4 -
Tenk-npotuT 1 CTON-NUMUT):

0, 2
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#EanHWLBl n3meperus (1 - Bantota (MyHKTbI), 2 - MPOLEHTbI):
1,
#OTcTyn (pasmep) opaepa CTon-nocc:

250, 1.25

#Lllar cmelLeHna opaepa cTon-nocce:

25, 0.2

#OTcTyn (pasmep) Tenk-npoduT:

350, 25

#Cton-nocc B 6e3y6bbiTok (0 - HeT, 1 - a)

0, 1

#OTCTYN PBIHOYHOW LieHbl OT LieHbl CAENKN:

0, 0.65

#CwmelLeHre opaepa CTOM-NOCC OTHOCUTENBHO LieHbl CAENKU:

0, 0.2

#KoHTponb duHaHcoBoro pesynbTarta (0 - BeikntouveH, 1 - Bantota (nyHKTbI), 2 - [NpoLeHTbI):
0, 2

#PacueT dmHaHcosoro pesynbTata (0 - Mo Toprosoi ceccum, 1 - BHyTpmn gHs):
0, 0

#MakcumanbHbI yObITOK:

0, -2

#MakcmmanbHas npubbinb:

0, 3.5

AR SAKPBITUE NOSULNIA #Ht#HHHH

#0OTmeuaem, ByayT N 3aKpbiTbl BCE OTKPbITbIE MO3ULIMK B KOHLE paboTbl poboTta (0 - HeT, 1 - pa):

1,

#3akpblBaTb OTKPbITbIE NO3MLMK Nepes KNnpuHrom (0 - BelknioyeHo; 1 - [IHeBHbIM; 2 - BeuepHuM; 3 - [IHeBHbIM 1 BeuepHum):
0, 0

#BydepHoe BpeMsi (B CeKyHAax):

300, 600

it BPEMA PABOTbI #it#HtHtH#H

#Bpems Havana paboTbl poboTa (Bpems cepsepa, rae 100000 = 10:00:00):
100000, 100000

#Bpemsi okoHYaHua paboTbl poboTa (Bpemsi cepepa, rae 184500 = 18:45:00):
235000, 184500

#Bpemsi Ha4yana AHEBHOrO KnMpuHra (Bpemsi cepeepa, rae 140000 = 14:00:00):
140000

#Bpemsi OKOHYaHWA OHEBHOrO KNupuHra (Bpems cepsepa, rae 140300 = 14:03:00):
140300

#Bpemsi Havyana Be4epHero knupuHra (Bpems cepsepa, rae 184500 = 18:45:00):
184500

#Bpemsi OKOHYaHWA BeYepHero KnupuHra (spems cepsepa, rae 190000 = 19:00:00):
190000

A HACTPOWKA TPAOUKOB U MTC #HHHHHHEHHH
#BpemeHHoW nHTepBan 6apoB Ha rpaduke (B MUHyTaXx):

3, 60

#YHukanbHoe nmsa Mpadmka LieHbl (naeHTudmkaTop):

RIZ1_PRICE, SBERO03_PRICE

#YHukanbHoe nmMs nHaukatopa Stochastic (naeHTudukaTop):

RIZ1_STOC, SBER03_STOC

#KonunuectBo 6apoB cpaBHeHWs1 NnHui Stochastic:

2, 2

#[enbTa pasHocTn nuHuM Stochastic (ot 0 go 100):

0, 0

#3HayeHune BepxHero ypoBHs (MuHUmM) nHaukatopa Stochastic (o1 0 go 100):
80, 80

#3HaueHWe HKHEro ypoBHS (NIMHWMK) nHAaukaTopa Stochastic (o1 0 o 100):
20, 20

#Bbixoa no nepeceyveHunto ypoBHei (0 - BbIKMOYEH, 1 - BKMOYEH):

0, 0

#Bbixon no npoboto High(Low) (0 - BbIKMOYEH, 1 - BKNIOYEH):

0,

#Mponyck nepeow caenku (0 - Het, 1 - Ja):
1, 1
#Cpenku Ha 3akpblTum 6apa (0 - Het, 1 - [la):

0, 0
#Bpemsi 0o 3aKkpbITus Gapa (B cekyHaax):
5,

#LleHa B 3asiBke Npu OTKPbITUM No3uLumn (0 - pblHOYHAsA, 1 - OTKPBLITUSA, 2 - 3aKPbITUS, 3 - TUNUYHASA, 4 - KOIPPULMEHT):
0, 0

#KoadbduumeHT pacyeTa ueHbl (o1 0 go 1):

0.5, 0.5
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6.3 PaboTa cTton-nocc un Tenk-npocpuTt

Po6oT cnocobeH BbICTaBNATbL opAepa CTOM-SI0CC AN1S OTKPbITbIX NO3MLMI, a Takke
ncnonb3yeT anropuTMbl cKonb3swero ctona (trailing-stop).

Ecnuv npun BBoge HacTpoek Bbl BbiOpanv npocTon cTon-aiMMuT U TeNK-NpocuT, TO
pobot 6yaet otnpaBnaTh B Quik TONbKO OANH COOTBETCTBYHOLLUIN CTON-OpAEP BO BpeMS
OTKPbITUA NO3ULUK (M1 BO BpeMS Hayana paboTbl, eCnn eCTb OTKPbITblE NO3MLMK) CO
CTOM-LEeHOoN, OTCTOSLLEN Ha BENNYMHY OTCTyna (pa3mepa) opaepa CTon-siocc munm
oTcTyna (pasmepa) Tenk-npoduT.

Ecnn npn BBOAe HacTpoek Bbl BbIGpanu CKONb3AWMMA CTON-NUMUT, TO pOBOT OTNpasuT
B Quik opaep cTon-nocc Bo BpeMsi OTKPbITUSA NO3Mumm (MNn BO BpemMs Havana paboTbl,
€CNnN eCTb OTKPbITbIE NO3MLMK) CO CTOM-LEHON, OTCTOSALLEN Ha BESIMYMHY OTCTyna
(pa3mepa) opaepa cron-nocc. 3atemM, Npy U3MEHEHUM LIEHbI B NMOSTOXKUTENBHYHO
CTOPOHY Ha BENUYMHY LWIAr cMeLlleHus opaepa cron-rocc, dyget cmewaTb opaep CTon-
N10CC Ha 3TY Xe BENUYnHY.

Ecnn npn BBOAe HacTpoek Bbl Boibpanu Tenk-npoduT n cTon-nMmuT, 70 poboT
otnpaeuT B Quik aBa cton-opaep (TeNK-NpodUT U CTON-NUMUT) BO BPEMSI OTKPbITUS
nosmumm (MnNu Bo Bpems Hayvana paboTbl, €CNKn eCTb OTKPbITbIE MO3MLMMK) CO CTOM-
LeHaMn, OTCTOSLLMMM Ha BENUYMHY OTCTyna (pa3mMepa) Tenk-npocuT 1 oTcTyna
(pa3mepa) opaepa cron-nocc. 3aTem, NpY N3MEHEHUMN LiEHbI B NOSTIOXUTESTbHYHO
CTOPOHY Ha BEMNWYMHY LWar cMeLeHus opaepa cron-nocc, 6yaet M3aMeHATb LieHy CTon-
NUMUT Ha 3Ty Xe BENMUYUHY.

Ecnu opgep cton-nocc unu Tenk-npout cpabotaet, To poboT ByaeT oxunaaTb yCnosum
3aKpbITUSA NO3MLMM NO MEXaHNYECKOM TOProBOM CUCTEME [0 KOHLIA TOProBOM CECCUUN U He
OTKPOET NO3MLMI0, 3aKPbITYI0 MO CTOM-N0CC UNn Terk-npodnt. Hanpumep, y Bac 6bina
nosuums JloHr, 3akpbiTasi No cTon-opaepy. Toraa gaxe nNpuv BbINOMHEHUN YCNOBUI ANS
Bxoaa B JIoHr, po60T He OTKPOeT ANNHHYI0 NO3MLMIO, NoKa He ByAyT BbINOSIHEHbI YCIIOBUSA
3aKpbITUA JaHHON NO3ULMU NN HE HAYHETCHA HOBAs TOProBasi CECCUS.

B poboTe npegycmoTpeHa 3awmTa opaepos cTon-rocc. Tak, ecrnv opaep CTon-riocc
BbICTaBfEH N9 OQHOro KoNnyecTsa SI0TOB, @ KOSIMYECTBO SIOTOB B OTKPbITOW NO3ULUK
N3MEHMUNOCh, TO POBOT yaanuT HEBEPHbLIN opAep CTON-110CC, U BbICTAaBUT HOBLIN C
nepecMOTPEHHbBIM KOSTIMYECTBOM fI0TOB.

BkrntoyeHune cton-opaepos He 0bs3aTenbHO, HO ecnu y Bac nepuoanyeckn crnydarotcs
TeXHU4eckne Henonagku, Takme kak obpblB HTEpHET coeauHeHus1, 3aBucaHme nporpamm
N T.4., TO XenatenbHO UCNonNb3oBaTb opaepa cTon-rocc.
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7. 3arpy3ka po6oTta B Quik

[ns 3anycka po6oTta Bam Heobxoammo aobasutb noptdens Stochastic Robot.qpl B
ToproBbI TepmuHan Quik. nsa aToro npogenante cneaylowme 4encTBus:

1) 3anyctute Quik.

2) Bbibepute Tabnuusi > lNopmaepenu > 3adame nopmaepesns (M6o Haxmute Ctrl+F10)

PaboTa c noprdenammn x|
— [ocTunHele nopTdenu T ekyWMil NopTdes

BOT Stochastic IBEIT Stochastic «1.04

Bcero napametpos: 11
Brero kaWeHToE: ]

[NpoyuTaTe Ms dalna

[ Puprci [ ALL_FIRMS
K. AMeHTHl |x-‘«LL_ELIENTS

[apareTpel NopTdens;

MaeHTud. .. | K.0poTR.OE HASEAHKE | QnucaHue | Tun | Fazrep | Tou... | -

Ingtrurnent MHCTpYreHT HauraeHo..  Cumeone.. 20

Frice LeHa Uenanoc.. Cumeone.. 20

Lots Norel Notel oz, Cumeone.. 20

Position Mozuua Hanpaen... Cumeone.. 20 |-
ExitPrice Brmog UeHa Bels.. Curtpone.. 20

OrderPrice Cron-ueHa Cron-ueH... Cumeone.. 20

Profit B ap.mapia Bapuaumo.. Cumeone.. 20 LI
[l NP ) X, | [l NP P S, | Thevmrimeanans | I, b (w'}

F oprayna pacHeTa:

FUMC ffhriteLoglpatheave, sec_code, valuetozave) ﬂ
localTradelate = SUBSTRIGET_INFO_PARAM["TRADEDATE"E.4)&" "&SUBSTRIGET_IMFO_PAR:

localTradeTime = GET_IMFO_PARAM["LASTRECORDTIME"]

WRITELM[pathzave % zec_code & "_" & localTradeDate & " cav', localTradeTime & ;"' & valuetozave]

EMD FUMC

FUMC faetCuotePrice(classcode, seccode, zide, n)

miEuotes = GET_QUOTES_|I_LEVEL DATA[classcode, seccaode]

miuotes = GET _VALUE [muotes, zide]

RESULT = GET_WALUE[GET_COLLECTION_ITEM[mBuctes, n). "FRICE"] _ILI
»

1] |
Brixon | Cnpaet.a |

PucyHok 7.1 Co3gaHune noptdens

3) B nosiBMBLLUEMCS OKHE NepenauTe B nanky ¢ davnamm pobota, Bbibepute dann
Stochastic_Robot.qpl n HaxmuTe kHonky OmKpbImeb.

4) B HOBOM OKHE HaXXMUTe KHOMKY 3agpy3ume sioKasibHO, 3aTeM Bbix00.

5) Beibepute Tabnuubi > lNopmepenu > [JocmyrnHbie nopmepesnu (NMB0 HaxmuTe
Ctrl+F11)

6) B nosiBuBLIEMCS OKHEe B A4enke [locTynHble nopTdenu otmetbTe BOT Stochastic.
[anee B 3TOM Xe OkHe uameHuTe B s4erike Mepupopn pacueta (cek) Ynicrno 10 Ha 1, kak
MOKa3aHO Ha PUCYHKE HUXE, U HaXXMUTE KHONKY [MpumMeHuUms.
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Pabora c noprdenamm x|
— JocTynHEIE NOpTHEnH — TEKYW KA NOpTdEk
[BOT Stochastic +1.04
[MakansHeE
P praa: |.£'-.LL_FIF|MS
Beero napamerpos: |11
Boero kaWeHToE; Bre nocTynHsie
MNepuog pacyeta [cek): I'I
| K AMBHT bl |x-‘«LL_ELIENTS
lMNapareTpel NopTdens:
MaeHTud. .. I K.opoTkoe HasEaHME I QnucaHue | Tun I Fazrep I Tou... I -
| ngtrurnent MHCTpYreHT HaurieHo.. Cumeone.. 20
Frice L enHa Uenanoc.. Cumeone.. 20 |
Lot Nomel Norernos..  CueBone.. 20
Pasitian MazmHuma Hanpaen.. Cumeone.. 20
ExitPrice Beimon UeHaebls.. Cumpone.. 20
MNrderPrire CTon-neHa Crhn-neH C1ArARA Ak 2N LI
[ puraeHITE I LCoxpaHTE YHaanire Foprayna | OtraeHa | LCnpaeka |

PucyHok 7.2 HacTtpoinka nopTtdens

7) Boibepute Tabnuusi > lNopmepenu > lNpocmomp nopmaepens (nubo Haxmute Ctrl+F12)

8) B nosiBMBLLEMCS OKHE B A4enke [loctynHble nopTtdenu otmetbTe BOT Stochastic
[ALL_FIRMS] - JlokarnbHbil. [lanee B 3TOM Xe OKHe u3MeHuTe B Ayenke [locTynHble

napamMeTpbl Bbl6epVITe Heobxoanmble Ans 0T06pa>KeHVIFI MMeHa CToNbLOB NN HAXXMUTE
KHOIMMKY Llobasumb ece, Kak nokasaHo Ha PUCYHKE HMXe, a 3aTeM KHOIMMKY La.
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Cozgats Tabnuyy ona npocMoTpa NapaMeT poE noprdens

Mraa TatamuE |I'I|:||:|Tq:-enb [BOT Stochastic: +1.04]

= ,D.DCTHI'IHbIE NOPTgEN
EI |:|T E;h:u 1

5] - MokaneHEIH

— T BKYLIME NOpThEs

[BOT Stochastic v1.04

[MokaneHem

P praa; |.f-‘-.LL_FIF|I'v15
Bzero napareTpoe: |11

Brera knieHToE: |Eh:e AOCTYMHEIE

MNepuog pacueTa [cek): |‘|

™| Funetp kaveHToE |

— Crontuk

MocTynHEIE N3patET el

MHCTpYrMEHT

StochFasH
StochSlowl

D otaEuTe

Yapare

OYMcTHTE

3aronoekM cToNGL0E

|-1HI TRYRAEHT

OnMcaHue naparerpa:; |

= |

OTraeHa |

LCnpaeka |

PucyHok 7.3 HacTpownka noptdens

9) lNMocne BbINONHEHUS NepevncrieHHbIX Bbille JeACTBUA Yy Bac Ha akpaHe MOHUTOopa
OOJDKEH MOSIBUTLCSA NOPTenb C Ha3BaHNEM

BOT Stochastic v1.0.9.0

N paHHbIMKW, HaNpPUMep, Kak Ha PUCYHKE HMXe.

B Noprdens [BOT Stochastic v1.0.9.0 oT 22.09.2011]

HHCTpYmeHT Llena Mosuuua Cron-ueHa WH pPE3YnLT | Stuchastlc [

1 RTS-121 135500

BHE pRIHKE

=10 %]

Nensta

PucyHok 7.4 Tabnuua MHCTPYMEHTOB

Mocne 3arpy3ku noptdens, poboT cpasy xe npuctynut kK pabore!!!
YT106bI OCTaHOBUTHL POBOTA, KNMKHUTE NPaBON KHOMKOW MbIWK Ha Tabnuue
noptdens n Bolbepute lNpuocmaHosumb pacyem.
YT106bl BHOBb 3anycTuUTb poboTa, KNNKHUTE Ha Tabnuue noptdens npason
KHOMKOW MbILLK 1 BbiGepuTe Bo3obHosums pacyem.
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8. OnucanHue cton6buoB noptdens

B cny4yae BbiGopa Bcex AOCTYMHbIX NapamMeTpoB B Tabnvue co3gaHms noptdenst umeet
cnegyroLwnin Bua.

B Noprdens [BOT Stochastic v1.0.9.0 ot 22.09.2011] - | Ellﬂ
HHCTpYmeHT Llena Not Mosuuua Cron-ueHa [P WH.pesynbt| Stuchastlc | Denbra |
RTS-12.11 135500 BHe pbiHkEa e e e e s

PucyHok 8.1 OnucaHue ctonbuos noptdens

MHCTPYMEHT — KpaTkoe Ha3BaHWe MHCTpyMeHTa (bymara CokpalleHHO).

LleHa — ueHa nocnegHen caenky No UHCTPYMEHTY.

J10Tbl — KONNMYECTBO NOTOB B OTKPbLITON NO3ULMMN.

Mo3nuua — Tekywasa nos3mumsa no MHCTpymeHTy (BHe pbiHka, JToHr unu LWopT).
Cron-ueHa — cTon-ueHa opaepa CTon-nocc (Tenk-npoduT).

®uH.pe3ynbTaT — TEKYLLMA (PMHAHCOBBLIV pe3ynbTaT NO YKa3aHHOMY TOProBOMY CYeETY.
Stochastic — TekyLwime 3Ha4yeHna NMHUM nHaukatopa Stochastic.

JenbTa — pa3HOCTb Mexay NuHuaAMKn Stochastic, B3stas no moaynto.

B 3akntoueHnn.
PelwieHne 06 ncnonb3oBaHUM TOro UM MHOro poboTta NpUHMMaeTe
ncknoumTenbHo Bbl. Takke BCe HACTPOWMKM B TOProBbiX poboTax ocTatTcs
Ha BalLe YCMOTpPEHNeE.

/ MomHUTEe ToproBasa cTpaTernsi, NPUHOCKMBLIAA XOpoLlne pesynbTaTthl Ha
OLHOM BPEMEHHOM MHTEpBane, MOXeT OKa3aTbCA MeHee LOXOO4HOW Ha
APYromM, a B HEKOTOPbIX Criyvasix 1 yobITO4HON!

9. TexHU4Yeckasa noagaepxkKa

Bnarogapum Bac 3a npuobpeTteHune npogykta komnaHum mycreditcard.ru.
Hawa komnaHus obecrneunBaeT TEXHUYECKYIO NOAAEPKKY CBOMX MPOAYKTOB
B TeYeHne 1 roga ¢ MOMeHTa MX NpnobpeTeHus.

Mo Bcem Bonpocam Bbl MoxeTe obpallaTbcsa K Ham, oTnpaBMB NMUCbMO Ha
agpec infodesk@mycreditcard.ru
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