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1. O nporpaMmmMme

B PyKOBO,EI,CTBe noJib3oBaTesid ornmcaHbl NpaBua pa6OTbI C AonoJIHUTENIbHbIM KOMIMOHEHTOM
nporpamMmmobl, 0OCTYMHbIMU Yepe3 NYHKT MEHIKO NPOrpaMmbl «CTpaTerl/ll/I». Mepepn TeM, Kak NCMONb30BaTb

HOBbIE (‘DyHKLI,l/IM nporpamMmebl, NpoYnTanmTe BHMMATENIbHO PyKOBO,EI,CTBO no aKkcnayataunun, 3To NOMOXXeT

Bam n3bexxatb BO3MOXXHbIX OLINBOK.

MporpamMmma npeaHasHayeHa ons aHanmsa cTpaTteru Ha CPOYHOM PbIHKE M NO3BOJISIET NPOCYMUTbIBATD

BO3MOXXHbl€ BapUaHTbl pa3BUTUA COGbITUIM U CpaBHWUTb €ro C elle HECKOJIbKUMU CTpaTETMaMn.

1.1 BO3MO>XXHOCTU NporpamMmmbl

NMporpamMmma no3BongeT:

Mcnonb3oBaTb ANS aHanM3a rotTosBble WabaoHbl CTpaTermn;
Co3paBaTb COBCTBEHHbIE CTPATENMM, @ TAKXKE COXPAHSTb U 3arpy»kaTb UX;

HarnagHo npeacTaBuTb Ha rpadmKe BONATUILHOCTb, @ TAKXKE CO34aBaTb LWaGA0oHbI FrpadUKOB.

1.2 NMoarotoBka K paborte

Mopaynb ONUUOHHOM aHA/IMTUKMU SBNSIETCS AOMNOJIHUTENIbHBIM KOMMOHEHTOM Pabovero mecta QUIK.

LJaHHbIN MOAYb ABASETCS NAATHOM NporpamMMon, U BO3MOXXHOCTM €ro MCrnosib30BaHUS

YCTaHaBAMBAKOTCA GPOKEPOM UHOMBUAYANBHO.

PaboTty Mmoayns obecneudmBaeT dann stratvolat.dll, KOTOpbIf LOMKEH HAXOAUTLCS B OAHOW Nanke

¢ pannamu Pabouero mecta QUIK, Hanpumep, C:\Program Files\QUIK.

Mepean konupoBaHuem daina stratvolat.dll Heo6xoanmo 3akpbiTb Pabouee MmecTo
QUIK.

1.3 Pa6oTa c nporpaMmMom

,ﬂ,OCTyI‘I K (DyHKLI,l/IﬂM MoLoyn4a OMUMOHHOW aHaNNTUKN ocywecTtendaeTcd m3 rnaBHoOoro MeH nporpamMmebl.

Mocne ycTaHOBKU KOMMOHEHTA, B MEHIO NPOrpaMmbl MOSBUTCHA OOMNOJHUTENbHbIN NYHKT «CTpaTernms,

coaepXawmi asa nNyHKTa:

«Co3pgaTb cTpaTeruio». NMoapobHoe onucaHne cMmoTpute B Paspene 2, «PaspaboTumnk cTtparernm».
«Co3aaTb OKHO rpamnkoB BonaTuabHOCTU». NMogpobHoe onmncaHue cMmoTpuTte B Pasgene 3,

«['padunK BONATUIBHOCTU».
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2. PaspaboTtumk cTpaTtermm

MeHto CTtpaterum / CospaaTtb CTpaTeruio

2.1 HazHauyeHue

Pa3paboTuuk cTpaTerMm npefHasHavyeH ANnsg aHanmsa cTpaTerun, npeaycmMmaTpumsaomx
OHOBpPEMEHHOE OTKpPbITME NO3ULMIA MO ONUMOHAM OAHOMN CepuUn U Ba30BOMY aKTUBY. Moaynb
paccyuTbiBaET BCE HEO6XOAMMbIE MOKa3aTes M N0 COBOKYMHOM MO3ULMU U BbIMOSHAET QYHKLUUN
CTaH4APTHOMO ONUMOHHOIO Kanbkynsatopa. Kpome 310ro, BO3MOXXeH rpadmnyeckmim aHanms C/10XKHOM
OMUMOHHOM MO3ULUK C TOYKM 3pEHUS €€ NPUDbLINIBHOCTU B 3aBUCMMOCTM OT LeHbl 6a30BOro akTmea,
KonmyecTBa AHEN A0 UCMOMHEHUS UKW BONATUIbHOCTU. U3MeHaa napaMeTpbl MoAenu (BONAaTUNbHOCTD,
[aTy pacyeToB), MOXXHO paccMaTpmBaTb pas/iMyHbie CLeHapuu pa3BmuTua cutyaumu. B moayne
BO3MOXXHa 3arpy3ka BblopaHHOW CTpaTernm n3 wabsoHa n ee napamMeTpusaumns BblIopaHHbIMU

MHCTPYMEHTAMM U UX TEKYLLUMMU PbIHOYHBIMWU NapamMeTpaMm.

2.2 Bua okHa

Crparernat - MNpoaanHan GaGouka (nyT) - PaspaBoTunk cTparernii EI [=] @
W aBnoH cTpaTeriu 1 MNosuui | Greeks | DeHsri I Prinok
n Gat i
poaartan faouka (nyr) E Tun Hara mcn. Crpaik.  Kon-eo Uena  McTounuk Koo
[ 3arpyzmHTe WatnoH ] :\ Myr 13.03.2015 18000 2 0 Mpegnox.. GZ150008..
+ ' \/ Myr 13.03.2015 14000 - 0 Crpoc  GZ140008..
Hpra | Myr 13032015 16000 1 0 Crpoc  GZ160006...
[sPeFuT3Eg - ! o
ToproBei cusT i
[z89_0m1 - 8 c o

K.on 633080ra aKTHEA WHCTpyreHT
[zazr | [Bee -
MNapaterpel FarTHd CugHapuii 1 CugHapuii 2 [ NafiaenTs ] [ Ypare ] [ PegakTHpoBaTL
Llena g/a 14630 14625 14620
BonarknsHocTE 0.000 17.000 20,000 | Mpwgeine | Densta I [IEE] | TaTa I Bera |
Eezpuck.craeka 0.00 0.00 0.00 ' ' ' ' ' ' ' ' ' ' ' ' ' ' ' r
Darapacuera  11.02.2015 12032015 = 13032015 - : &
pagumr
Ueerrpaeuca |l IC IO IO 15
[peki r
Koo Paktid. CueHapui 1 CueHapui 2 - 620
JensTta -1.00 -1.00 -0.99 = N
[arra -1 HIND 00108 00261 r
Tata 0.00 0,92 308 r
Der- nnn n11 nm S [ ' ! ' ' ! ' ' ' L
OrofpakaTe NpHEEIE B BanaTe E E E E E E E E E E E E E E E : 630
0 6HOBNATE PhIHOYHYD MHGOPMauMo pas 6 20 CEKYHL HE S S S i H i H H H ; ; S
< [puBbine daxT. 2 Mpubeine cu.1 = [puBbine cu.2
[ DEHOBMTE LaHHbIE ] [ ZArpYSHTE CTRATEMMIO ] [ TE9 T7E TE3 T90 "97 T104 114 "124 T134 "144 T164 164 174 184 T184
K i b
[ 3akpbme ] [ CO¥paHITE CTRET ek ] | LleHa 643 | JIHEN A0 MCNOAHEHKA | % sMEHEHMA BONETHABHOCTH

B 3aronoBke okHa YKa3blBaeTCqd HAaMMEHOBaHME COXPaHEHHONM CTpaTeruy U Ha3sBaHue BbI6QaHHOFO

wabnoHa. Ecnu cTpaternsa He coxpaHeHa, TO B HAMMEHOBAHUM CTpaTeErMm UCMOJIb3YeTCa CenyoLni
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no NOpsaKy HoMep (YBENNUYNMBAKLWUNCSA C KXKAbIM OTKPbITbIM OKHOM), HanpuMep «Ctpaterus 28 -
MpopaHHasa 6abouka (nNyT) — Pa3paboTumK cTpaTernms.

OKHO «Pa3paboTumk cTpaTernin» COCTOUT U3 TPexX CEeKLUN:

1. MNaHenb NnapamMeTpoB — NpeaHa3HayYeHo AN1S 3arpy3ku WabnioHa U BBOAA CLEeHapues pa3BUTUS
cobbITUM.

2. [lMaHenb BBOJA CTpaTtermm — npegHasHavyeHo aas BBo4a NO3ULMIA, MO KOTOPbIM ByaeT
Npon3BOAUTLCS pacyeT.

3. OkKHO rpadmkoB — NpeaHasHayeHo ans rpaduveckoro oTtobpaxkeHus pesynbrarta BBoaa

cTpaTerunu.

2.2.1 MaHenb napamMmeTpoB

MaHenb NapamMeTpoOB NpegHa3sHayeHa ansa co3fgaHus M COXpaHeHUs cTpaterui, sbibopa 6a3o0BOro

akTuea m Bblbopa cueHapwusl.

Crparernal3 - Tekywian nosuyma - PazpaBoTunk cTpaternii

W atnoH cTpaTerud

TEkyW aa NoEHLKA

[ 3arpyauTe watnoH ]

Pupraa
[sPeFUT38g -]

T oproeeiil cuet

[389_0m ~|

K.on Gazosoro akTHea HHeTpyreHT

[ED ~| [ED 16.03.2015 [SPEFUT] -]
[NapateTpel P akTiy CueHapi 1 CueHapuil 2

LleHa 6/a 1.0624 1.0615 1.0617

BonatuaeHooTE 0,000 10,000 20,000

Bespuck. cTaeka 0.0 0.00 0.00

Darapacuera  11.03.2015 1303205 ~ 16032015 «

[padar, ] [

Ueerrpeevea O [INO [0

[peku

Fomd. Parriy.  CueHapuit 1 CueHapui 2 -
DNeneta 16,00 16.00 16.00 =
arara 00000 0.0000 00000
Tata 000 0.00 0,00
Pars nnn nan nan i

[ Orotpasars npuibis B samoTe

DEHAEAATE PEIHOYHYG MHGapraumo pas s | 20 CEKYHL,
[ OBHOBMTE LaHHEIE ] [ 3arpyzKHTE CTPATETMIO ]
[ JakpeTE ] [ CoMpaH|TE CTRATErHID ]

Ha naHenu gocTynHbl cnegyowme napaMmeTpbl HACTPOMKM:

1. «lWabnoH cTpaTermm» — TEKCTOBOE NoJie A5 OTOBpaKeHUs HAMMEHOBAaHKS BbIGpaHHOTO WabsoHa

cTpaterumu.
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KHonka «3arpy3mntb WabnoH» — NPU HaXKaTUKX OTKPbLIBAETCS OKHO Bbl6Opa CO CMMCKOM AOCTYMHbIX
wabnoHos. MNMocne Bbibopa WabsoHa NoNb30BaTENEM 3arpy>XaeTcs cTpaTerms

u nepepucosbiBaeTcsd «OKHO CTpaTerumn», pacrnosioXXeHHoe cnpasa.

«DupMa» - uaeHTUPUKATOP y4aCTHUKA TOProB B TOProBOM cUCTEME.

«TOProBbIN CHET» — CMUCOK AOCTYMHbIX TOProBbIX CYETOB. [MapaMeTp AOCTYNeH TONbKO

AN wabnoHa «TekyLias no3uumsas.,

«Kop 6a30BOro aktmea» — CAYXUT AN Bblbopa 6a30BOro akTuBa ANns aHanmsa crparteruu,
COCTOSILLLEN U3 CPOYHBIX KOHTPAKTOB Ha 3TOT aKTUB.

«MHCTpYMEHT» — BbIBOP MHCTPYMEHTA NO KOTOPOMY OTO6paXkatTcs nosuunm. CTpoka CoaepXXuT
B cebe: Kog 6a30BOro akTMBea, garta noraweHmns GbloYepCcHOro KOHTpakTa Ha BblGpaHHbIM akTUB
M KOA KJlacca, B KOTOPOM HanAeH yKa3aHHbIM MHCTPYMeHT. [pu Bbibope CcTpokn «Bcex»
(oTobparkaeTcs N0 YMOYAHMUIO) 3arpy>KaeTcs NOSHbIA CNUCOK NO3ULMIA.

Hwuxxe pacnonoxeHbl Noas BBOAA MCXOAHbIX AAHHbIX ANS pacyeTa napaMeTpos. Pasaen

CLueHapueB NpeacTaBnasieT coboi Tabamuy co cToNdbuamMm n CTPOKaMM.

Cronb6ey HasHaueHue

dakTuy. MapameTpbl PaKTUHECKOrO COCTOSHMUS TPAHCINPYOTCS U3 TOPrOBOM CUCTEMbI
CueHapuin 1 BBoauTcs nonb3oBaTtenemM Ans CpaBHEHUS C PAKTUYECKUM COCTOSTHUEM
CueHapum 2 BBoaoutcs nonb3oBaTeneM aas CpaBHEeHUS C GaKTUYEeCKUM COCTOSIHMEM
Ctpoka HasHaueHue

Llena 6/a LleHa 6a30BOro aktmea. B nosne otobparkaeTcs 3Ha4YeHme LeHbl nocneaHen

coenku. B cnyyae, ecnm B TeueHUe TeKyLEN CECCUU CAENOK COBEPLUIEHO

He O6bls10, TO OTOBpaXKaeTcs pacyeTHas ueHa. MNpu BKAOYEHHOW onuun
«OBHOBNATE PbIHOYHYO MHPOPMALMIO Pa3 B... CEKYHA» MPOUCXOOUT
o6HoBneHue nong «LeHa 6/a» B ctonbuax «Paktnu.», «CueHapui 1»

n «CueHapuii 2». EChv nonb3oBaTtesib BPYYHYHO OTpeaKTMpOBaa 3HAUYEHMUS
ctonbuos «CueHapun 1» n «CueHapui 2», TO U3MEHEHHas LLeHa nepecrtaeTt

O6HOBAATLCS, BbIAENSETCS LLBETOM, 3aMOMUHAETCA npun COXpaHeHWKM CTpaTernm

B (hann n BOCCTaHaBAIMBAETCS NPU 3arpyske.

3HaveHue LeHbl oTobparkaeTcsa Ha rpadmukax 3aBUCMMOCTU NPUOLINIK, LeNbTbl,
raMmbl, TE€Tbl, BEMY OT LLeHbl 6a30BOro akTUBa METKOW, LIBET KOTOPOM
COOTBETCTBYET UBeTy rpaduka. MeTka npeacrtaBnsieTr co6om BepTUKaNbHbIR

OTpe30K, abCuMCCbl TOYEK KOTOPOro paBHbl TEKyLLI,eVI LeHe 6a30BOro akTmea

BonatnnbHOCTb 3HauyeHne n3MeHeHnsa K 6a30BOI BOAaTUIIbHOCTM OMNUMOHOB, N3MEpIeMoe B
MyHKTax
be3spuck. ctaBka BennunHa 6e3pnCcKoOBO NPOLLEHTHOM CTaBKMU
[aTta pacuyeTa [aTa, no COCTOSAHMIO Ha KOTOPYH, MPOU3BOAATCS pacy€Tbl NpUbGHLINKU
—
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Crtpoka HasHauyeHue

U KO3 PULMEHTOB ANs BblIBpaHHOM cTpaTternu. N'padumk 3aBUCUMOCTU NPUBbLIU
OT AHel 00 UCMONMHEHUS CTPOUTCS HAUMHAg OT 3ToM AaTbl. OH MOXXeT NPUHUMATb
3HaYeHMs 0o BanKamwen ns atT UCNONHEHMS KOHTPAKTOB B CTpaTeruu,
BKNOYUTENDBHO.

Mo ymonuaHwuto, ong CueHapus 1 BbibMpaeTcs aata nocepeanHe Mexay
TeKyLWeN OaTtol U 4aTom sKCnmpaummn 6amxkaren cepyum OnNnUMOHOB, N

CueHapus 2 - gaTa akcnmpaummn 6amxaniwen cepum

Mpacduk BktovaeT/BbIK/0OYAET OTOGPAXKEHUE JAHHOIO CLeHapus Ha rpacuke

LiBeT rpaduka LiBeT AMHMM rpadmka 4aHHOrO cueHapus

8. Tabnuua «pekn» B HMXKHEM YaCTN OKHA COAEPXKUT pacCYUTaHHbIe 3HAaYEHMUS COOTBETCTBYHOLLMX
KO3 DULMEHTOB.

9. dnaxok «0To6paxkaTb NpubLIIbL B BaJOTE» BKAKOYAET OTOGpaKeHUe 3Ha4YeHM NpmnbbIan
B py6n9X, MHayYe — B eAMHMLUAX LeHbl KOHTpaKTa.

10.Dnaxkok «OBHOBAATL PbIHOYHYK MHPOPMALUIO pas B ... CEKYHA» — BKOYaAET 0OHOBNEHUE
PbIHOYHOM MHbOPMaLMK, YTO NO3BONSET CNEAUTb 38 USMEHEHMEM COCTOSHUSA nopTdens no xoQy

TOpros. MHTepBan 06HOBNEHUS 3a4AETCSA B CEKYHOAX.

Mokynka nonb3oBaTesieM AONOJIHUTEJIbHbIX ONLUWOHOB He NpuBeAeT K U3MEHEHUI0
noptdens B oNUMOHHOM aHaJIMTUKE, 3a UCKJIIOUEHUEM cnyvasn, koraa
noJsib3oBaTe/lb CaMOCTOSITE/IbHO 3arpy3uT CBOIO NO3ULIMIO 3aHOBO, a TaKXKe eC/in
nosib3oBaTes/lb HAXXMET Ha KHOMKY «O6HOBUTb AaHHbIE>» WUJIN BKAIOUYUT ONLUIO
«O6HOBNATb PbIHOYHYIO MH(OPMaLMIO pa3 B ... CEKYHA».

I'IpM HaXXaTum KHONKU «OBHOBUTb AAHHbIE» UK npu BKIHOYEHHOM onummn «OBHOBNATb PbIHOYHYHO

MHPOPMALMIO Pa3 B ... CEKYHA» NMPOUCXOAMUT CeayloLLee:

MpoBepka HanMuua MHOOPMaLMM No UHCTPYMEHTY, BbiGpaHHOro B noJie «Koa 6a30BOro aktMea».
Ecnv A@HHbIM MHCTPYMEHT OTCYTCTBYET Ha CeEpBepe, TO MPOU3BOAMTCS OYMCTKA DOPMbI U NpoLecc
OGHOBNEHMS AAHHbIX NMPEKpaLLAETCs;

MpoBepkKa HanMuna MHGOPMaLMM NO MHCTPYMEHTAM, BbiGpaHHbIM B none «Koa» Ha 3aknaake
«Mo3nunmu». Ecnn xoTa 6bl 0OMH UHCTPYMEHT OTCYTCTBYET B CMMUCKAX, TO MPOU3BOAUTCA yOaNeHue
CTPOK CO CAesIKaMu Mo ONUMOHaM Ha 3aknagke «Mo3unuum» U COOTBETCTBYHOLIME U3MEHEHMSA

Ha OCTalJibHbIX 3aKnagkKax;

O6HoBNeHMe aaHHbIX B none «LeHa» Ha MNaHenn napaMeTpoB U B Nongax «LleHa» Ha 3aknagke

«Mo3mummn» B COOTBETCTBUM C BbIGPAHHbIM MCTOYHUKOM,;

O6HoBneHne paHHbix No MO 1 3aknagke «deHbrm» U pblIHOYHbIX OJAaHHbIX HA 3aKnaake «PbIHOK»;
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Mposepka u, Nnpun Heo6xoaAnMOoCTH, KOPPEKTUPOBKA AaT pacyeTa B CUeEHapUax, ansa KOTopbiX
AO0JIXKHO BCerga BbIMOJIHATbCA YC/ZIOBUE: AaTa paCcyeTa HE NpeBbILLAEeT MUHMMAJIbHYIO ATy
MCNOSIHEHMS Ha 3aKknagke «Mo3nunmn»;

lMepecyeT BCeX BblYMCASAEMDbIX MOJIEN HA POpPME;

MepepuncoBka rpauKoB B rpamnyeCcKnx oOKHax.

HaxxatueM KHoNKu «CoOXpaHUTb CTpaTernto» BbINOAHSAETCS 3anNucb CTpaTernu B pamn c paclimpeHuem
*.str. KHONKa «3arpysuTb CTpaTernio» OTKPbIBAET OKHO 3arpy3ku paHee COXpaHeHHOoro ganna

ctpaternu. KHomnka «3akpbiTb» 3aKpbIBAET OKHO MOAY/S OMUMOHHOM aHANUTUKM.

2.2.2 MaHenb BBOAA cTpaTterum

MaHenb BBOAA CTpaTermm npeacrasnseT cobom Tabnnubl «Mo3numnms, «Greeks», «deHbrn» U «PbIHOK»,
oTobparkaeMble B 0O4HOM OKHe. B oanH onpeneneHHbIi MOMEHT MOXET 6bITb BUAMMOM TOJIbKO OAHA

Tabnmua, ocTanbHble MOTyT 6bITb BbiI3BaHbl BbIGOPOM BKIaAKM C Ha3BaHMEM Tabaunubl.

3aknaaka «Mo3unumm» oTo6pakaeT coCTaB MHCTPYMEHTOB, COCTaBAAOWMX cTpaTeruto. Mocne Bbi6opa
WwabsoHa cTpaTernn Moay/ib aBTOMaTMYeCKM NoabupaeT COCTaB KOHTPAKTOB B cTpaTeruu. B ciyyae
Heya0BNETBOPUTENLHOCTM NoA6opa CMMCOK MOXKHO KOpPPeKTUpoBaTb. CTpaTeErnmio MOXKHO COXPaHUTb

B Buae danna, 4Tobbl NCNONb30BaThb ee B byaywem.

Mozuuan | Greeks | Oener | Peinok |
Tun Nara mon. Crpai.  Koneo Uena  Morounuk Koa
| Myr 13032015 16000 1 0 Npegnox.. GZ16000B...
| Pewu..  1B03.2005 -1 15168  TeopueHa GAZR-315
Yepare PenakTHposats

1. NapameTpbl, oToOOpakaeMble Ha 3aknanke «Mo3nunmn»:

Cronbeun Ha3zHauyeHue

Twn Tvn CpOYHOro KOHTpaKTa. Bo3MoxHble 3HaueHus: «Konnx», «Myt» n «Obrovepc»
Hata vcn. [JaTta ncnonHeHus KOHTpaKTa

CTtpank LleHa ncnonHeHms KOHTpakTa

Kon-Bo KonnuyectBo KOHTPAKTOB, YUMTbIBAEMOE B pacyeTax NnapamMeTpoB CTpaTermu.

B cnyyae KOPOTKOM NO3ULUN 3HAYEHME MEHbLLEe Hyn4a, B cnyyae ONVHHOW —

6onblue
LleHa LleHa KOHTpakTa
MNcToYHMK 3HauyeHue 3TOro NapamMeTpa onpenensieT UCTOYHUK AaHHbIX 4Nns nons «LeHax.
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Cronbeu Ha3HaueHue

Bo3MoOXHble 3HaYeHUs: «TeopeTnyeckas LeHa», «flocneaHasa caenka», «Cnpoc»,
«MpepnoxxeHue», «CpeaHAa KOTUPOBOYHaNA» (CpeaHsas Mexay LLeHOM crnpoca

U NpensioXeHus).

Ecnu none umeet 3HavyeHune «----- », TO LeHa BBOAUTCS BPYYHYIO. B 3TOM cnyyae
nose ueHa He 06HOBNAETCH HaXXaTUeEM KHOMKU «OBHOBUTbL AaHHbIE» Ha NaHenNu
napameTpos

Kop KpaTkuit Kog MHCTpyMeHTa

Onga po6asneHnsa HOBOW NO3MUUK B Tabnuy HaXXKMUTE KHOMKY «[Jo6aBuTb». HaxkatueM KHOMKK
«PepnaktmpoBaTb» MOXHO M3MEHUTb NapaMeTpbl BbIOpaHHOM No3nummn. Kog MHCTpyMeHTa
nobasnsercq apToMmaTmyeckn. KHonka «Yaanutb» npegHasHadeHa onsa yaaneHus sbiopaHHoOM
no3uummn 13 cnmcka. NMpm nomowm pnaxkka MOXHO BKKOYATb U OTKAOYATb (6€3 yaaneHus)
no3unumu.

Ao6aBuTE NO3MLHID

Tun wHcTpuMeHTa | Myt ¥ | [IaraucnonHeHua I‘ID_12.201D VI
Crpalik I'IBDDD 'l Tun coenku IﬂDHI’ 'I

M eTouHME weHs! Chpoc | Uena I
K.onuuecTen |1| |
Ok OTreHa

2. lMapameTpbl, oTO6pakaeMble Ha 3aknaake «Greekss»:

Cronbeu Ha3HaueHue

Kopn KpaTkui Kog UHCTPYMEHTa

BonatunbHOCTb 3HayeHue BONaTUIbHOCTU, MONYYEHHOE U3 TOProBOM CUCTEMDI
Teop. ueHa 3HavyeHne TeopeTUYECKOM LeHbl, NOJyYeHHOEe U3 TOProBOn CUCTEMDI
DenbTa (%) PacueTHoe 3HaueHune KoahduumeHTa «denstas. Gopmynbl

cM. B MpunoxeHumn

Famma (%/p) PacueTHoe 3HauveHue KoappuumeHTa «FamMmmMa». DopMynbl CM. B MNpunoxeHum
TeTa (p./AeHb) PacueTHoe 3HauveHune KoapduumeHTa «TeTan. Dopmynbl CM. B NMpunoxeHnm
Bera (p./ %) PacueTHOoe 3HaueHune KoapduumeHTa «Bera». ®opmynbl cM. B MpunoxeHnm

3. lMapameTpsbl, 0OTOGpaXkaeMble Ha 3aKnagke «deHbrmns:

Cronbeun Ha3zHauyeHue

Kogp, KpaTkuit Kog, MHCTpYMeHTa

PykoBOACTBO noJsib3oBaTess 8
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Cronbeu Ha3HaueHue

Kon-Bo KonnyectBo eguHUL, UHCTPYMEHTA B CAeNKe
LleHa LleHa coenku
OBux. cp-B Ons onuMoHOB- 06bEM CAENKU B AEHEXHOM BblpaXK€HUW, paBHbI

npovssBeneHuo 3HayeHun nonen «LeHa», «kKonnyectso» (C y4eTom 3Haka)
“ pa3Mepa JfoTa.

Onsa ctpatermm — cyMmma 3Ha4yeHUM No CTpoKam

Makc. npu6. MakcuManbHas npubblib, KOTOPas MOXET 6bITb MOSyYEHA OT ONepaLun.
Mosie MOXEeT MMETb YMCTIOBOE 3HaYEHUE NGO «Heorp.» (MpuUbblb

He orpaHu4eHa)

Makc. ybbIT. MakcrManbHbIM YObITOK, KOTOPbIM MOXeT 6bITb Noy4yeH oT onepaumu. None

MOXET MMETb YMC/I0BOE 3HaYEHME NGO «Heorp.» (YObITOK HE OrpaHUYeH)

Makc. o YcTaHOBNEHHOEe rapaHTUnHoe obecnevyeHue Ans MHCTpyMeHTa 6e3 yyeTa
nbrot. B ctpoke «CtpaTtermsa» B none «Makc. FO» oTo6paykaeTcs 3HaueHue

noptdenbHoro N0, paccumMTaHHoOe ons cTpaTernm

4. lMapameTpbl, 0OTOGparkaeMble Ha 3aKagke «PbIHOK», UMMOPTUPYHOTCS C pbiHKa FORTS:

Cronbeun Ha3HaueHue
Kopg KpaTkuin Kog UHCTPYMeHTa
LleHa nocn. ca. LleHa nocnepHen caenku
Cnpoc LleHa cnpoca
Mpeaon. LleHa npegnoxeHuns
Cpenok KonnyecTBo caenoK no MHCTPYMEHTY 3a TEKYLLY0 TOProByk Ceccuio
KoHTpakTOoB OHeBHOM 060POT, B LUTYKaX
OTKp. NO3. KonnuecTtso OTKPbITbIX MO3ULMIA MO UHCTPYMEHTY
PykoBOoACTBO noJsib3oBaTtens _9
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2.2.3 OkHO rpacdumkoB

B okHe rpagukos OTO6pa)Ka}OTCFI AuarpamMmbl, NOCTPOEHHbIE HA OCHOBE BBeAEHHbIX 3HAYEeHUM:

Mprbbine | ﬂeanaI T ardra | Tata | Bera |
100
o+
1004
_200__.1
.300_-__
00
500 4
600}
Fo0:

11004 -
2 [pHBbINE GakT. 22 MNpubeine cu. 1 = [puebine cuy.2
[z 280 EFE 14 240 14720 15220 15710

4 T 3

LleHa ada | ,D,HEI:{ A0 HCNOAHEHKWA | % W3hdEHEHWA BDH&THJ‘IbHDCTHl

1. «[punbbinb» — NPOrHO3HOE 3HaYEeHMe NPUBLINN NO CPOUHBIM KOHTPaKTaM.
2. «[enbTa», «faMma», «TaTa», «Bera» — 3Ha4eHMS COOTBETCTBYHOLMX KOIDDULMNEHTOB

YyBCTBUTENIbHOCTU.
Mo FOpVIBOHTaJ'IbHOVI WwKane OoTkNnaabliBardTCA 3HAYEeHUNA!

1. «lleHa 6/a» — ueHa 6a30BOro akTuBa.
2. «[Hen no UCMONHEHNS» — KOIMYECTBO AHEeN, OCTaBLUMXCA A0 NoraleHusa 6amxkanwero onumMoHa
B CTpaTermu.

3. «% U3MeHeHUs BONaTUNbHOCTU» — UBMEHEHUE BONATUIbHOCTU B %.

MepeknoyeHve 3Ha4YeHUN Ha FOpVIBOHTaJ’IbHOVI LLKane ocyuwecTBngderTca Ha>Xatmuem Ha 3arosioBku non

OKHOM rpaduka.
BepTukanbHag nMHMA Ha rpadurke ykasbiBaeT ueHy 6a30B0Oro akTmea.

Ecnin B K/INEHTCKOM MecTe BKJIloUYeHa HacTpoika «PopMupoBaTb CNUCOK
noJsiydaeMbiX MHCTPYMEHTOB M NapaMeTpoB, UCXOAA U3 OTKPbITbIX NOJ/ib30BaTeNeEM
Tabnuy>», To B CIMCOK aBTOMaTU4YECKM 3anpaliMBaeMbiX C cepBepa AaHHbIX 6yayT
po6aBneHbl cneayowmMe napaMeTpbl: BOJIaTUWIbHOCTb (ANA ONMUMOHOB), LLleHa
nocneaHeu caesikyu, LLleHa Crnpoca, LeHa npeano)XXeHus, TeopeTmueckas LeHa (ans
OMNUMOHOB), pacyeTHas LeHa.

PykoBOACTBO noJsib3oBaTess 10
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2.3 Wa6noHbl cTpaTernm

2.3.1 MUcnonb3oBaHue WabsIOHOB cTpaTerum

[ns pacyeToB M NPOrHO3MPOBAHUA BYAYLIMX CUTYaALMA NporpaMma COAEPXKUT WaBIOHbI CTpaTerumn.

MCI'IOI'Ib3y$| 3TW WabnoHbl ang pac4yeToB, MOXHO 3apaHee pacC4nNTaTb BO3MOXHble I'IpM6bIJ'IVI n y6bITKM

B 3aBUCUMOCTU OT CUTYaUUNN Ha PbIHKE.

Mpwu 3arpyske wabnoHa cTpaTtermm npon3sBoodaTca cnegyrouime nsMmeHeHun4d:

1. YpanqawTca Bce CTPOKK Ha BCeEX 3aKnaaKax.

2. Ha 3aknaake «Mo3nummn» 0o6aBnal0TCA, B COOTBETCTBUM C LABNOHOM CTpaTernu, CAenku

no onunoHaM.

3. BbinonHgeTcs npoBepkKa um, npu HeobxoaMMoCTH, KOPpPEKTUPOBKa AaT pacyeTa B CUeHapuax, ons

KOTOPbIX OO0/KHO BCerga BbiMOJIHATbCA yC/IOBUE: AaTa pacyeTa He NnpeBbillaeT MUHUMA/IbHYHO OaTy

MCNONHEHUA Ha 3aknaake «lMo3numnm».

4. Ha 3aknagkax «Greeks», «[JeHbrn», «PbIHOK» 006aBNAOTCSA CTPOKU C COOTBETCTBYHOLMMMU

napameTpamu.

Mo ymonyaHuto, B WHabnoHe 3aaaHbl cnepytowme 3Ha4YeHUs:

3HauyeHue

NMpuMmevyaHue

[JaTta ucnosHeHMs onumoHa

CaMag 6/IMKHAS U3 AT UCNONHEHUS OMNUMOHOB AN Tekylero 6a3oBoro akTmea

Ecnu cTpank gonxkeH 6bITb
MEHbLUE LeHbl 6a30BOro

dKTuMBa

MakcuManbHoe 3Ha4YeHne CTPaiKoB U3 AOCTYMHbIX, HE MPEBbLIWAWMNX LLEeHY
6a30B0Oro aktma. ECnm nogo6HbIN OTCYTCTBYET — BbIGMpPAETCS MUHUMAbHbIN
CTpank

Mpumep: npu ueHe 6a30B0ro akTuea 19855 13 AOCTYNHbIX 3HAYEHUN CTPANKOB
19000, 19500 n 20000 6yneT BbI6GPaHO 3Ha4YeHue 19500

Ecnu cTpaiik ponxeH 6bITb
60blUe LEeHbl 6a30BOro

adKTuMBa

MuHMManbHoOe 3Ha4YeHne CTPaKOB U3 AOCTYMHbIX, MPEBbIWAKLWMX LEHY
6a3oBoro aktnea. Ecnm noao6HbIN OTCYTCTBYET — Bbl6MpaeTcs MakCUMalbHbIN
CTpank

Mpumep: npu ueHe 6a30B0ro akTnea 19855 13 4OCTYNHbIX 3HAYEHUN CTPANKOB
19000, 19500, 20000 6yaeT BbIGpaHO 3HaYeHMe 20000

PykoBOACTBO noJsib3oBaTess 11
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2.3.2 CtaHpapTHble WabnoHbl cTpaTternm

Crpaterma HasHaueHue Mpaduk crparernmn
JNloHr konn CTpaTervsa Ucnonb3yeTcs, ec/iv OXUOAETCA, YTO LieHa 2t
L
w
6a30BOro akTMBa U €ro BONAaTUAbHOCTb MOBBICATCS. -
=

MpubbINb HEOrPaHMUYEHHA, YObITOK OrpaHUYeH NpeMueit

ynnavyeHHoM 3a OMnuMoH

>

s LieHa aKuMK

NpPeMKs
P —

UeHa
WCNONHEHWA

WopT kKonn CTpaterns UCnonb3yeTcs, eC/in OXMAAETCS, YTO LeHa
6a30BOro akTMBa M €ro BONaTUNbHOCTb MOHU3ATCS.

nprGsInG

Mpnbbinb orpaHMyeHa npemMmen Noay4eHHOM 3a OMuUMOH,

yB6bITOK HEOrPaHUYEH

LeHa akuuK

npeMua
A

ueHa
HMCNONHEHWA

-
|

JNoHr nyT CTpaTeFMﬂ Mcnonb3yeTcd, eCnm 0XXnaaeTcd, 4YTo LeHa
6a30BOro akTMea NOHU3UTCS, @ €ro BONATUIIbHOCTb

NpuGLIN:

NOBbLICUTCS.
MpubbINb HEOrPaHMYEHHAa, yObITOK OFpaHMUYeH NpeMuen

-

ynnaquHoﬁ 3a OnuuoH

npemMua
=
T
I
o
o
Fad
£
=Y

ueHa
WCNONHEHWA

WopT nyT CTpaTervs UCcnonb3yeTcs, eCciv OXMAAETCS, YTO LeHa

nprBbinG

6a30B0Oro akTMBa NOBLICUTCS, @ €r0 BONATUNBHOCTb

MOHU3UTCK.
MpubbINb OrpaHMyeHa npemMmen, yniayeHHom 3a onumoH,

npemius

M
T
|
|
I
|
|
|
|
I
|

W
|

4

|
|
yBbITOK HEOrPaHUYEH | LyeHa aKLuu
|
|
|
|
|
|
:
ueHa
WMCNONHEHWA
I"{I(()E!()IICTTES() noJjsib3oBaTtensa :l_:!
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CrpaTterusn

HasHaueHue

Mpadpuk crparernmn

Bblunin konn

cnpag

CTpaTerml MCNonb3yeTcd, eCnin OXXnaaeTcd, YTo LeHa

6a30BOro akTmea NOBbICUTCS, HO NOBbLICUTCS YMEpEHHO.

Mpubbinb paBHa:

s(B) - s(A) - p(A) + p(B);

yObITOK paBeH:

P(A) - p(B),

roe s — CTpank, p — ueHa onumoHa, A n B — Touku

NOKYMKW/NPoaa>kn onumoHoB

b

npuBbink

Bbbiunin Nyt

cnpag,

CTpaTerusa ncnonb3yeTcs, eC/in OXXUAAETCH, YTO LieHa

6a30BOro akTmea NOBbICUTCS, HO MOBbLICUTCS yMepeHHO.

Mpubbinb paBHa:

s(B) - s(A) - p(B) + p(A);

yB6bITOK paBeH:

P(B) - p(A),

roe s — CTpamnk, p — ueHa ornumoHa, A n B — Touku

NOKYMNKMK/NPoAaaKu onumoHoB

-

NprBLLE

MepBexum

KON cnp3g,

CTpaTernsa ncnonb3yeTcs, eCv OXmnaaeTcs, YTo LeHa
6a30BOro akTMea NOHU3UTCSH, HO MOHU3UTCH YMEPEHHO.
Mpnbbinb paBHa:

P(A) - p(B);

yB6bITOK paBeH:

s(B) - s(A) - p(A) + p(B),

roe s — CTpank, p — ueHa onumoHa, A n B - Touku

NOKYMNKKW/Npoaaxun onuMoHoOB

.
L

npMGeING

-

Y LeHa aKLmm
|

-

MepnBexxui

nyT cnpag,

CTpaTterus ucnosnb3yeTcs, eCIn OXKMOAETCS, YTO LeHa
6a30BOro akTUBa MOHU3UTCS, HO MOHU3UTCSH YMEPEHHO.
Mpunbbinb paBHa:

s(B) - s(A) - p(B) + p(A),

YObITOK paBeH:

p(B) - p(A),

roe s — CTpamk, p — ueHa onumoHa, A n B — Touku

NOKYMKW/npoaaxm onumoHOB

.
L

npwGbnb
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CrpaTterusn

HasHaueHue

Mpadpuk crparernmn

Mpon. o6p.
Konn cnpag

CTpaTerl/IFI MCNoNb3yeTcd, eCnin OXXKnaaeTcd, YTo LLeHa

6a30BOro akTMBa U3MEHUTCS, BONATUIbHOCTb MOBbLICUTCS.

[JaHHaga cTpaTerna Nno3BongeT:

adKTUBa BblpacCTeT,

€eC/v LeHa ynager;

HEU3MEHHON

MpuGbILIb HEOrPAHMYEHA B C/ly4ae 3HAYMUTENIbHOTO poCTa

LLeHbl 6a30BOro akTMBa. YObITOK OFrpaHMYEH LLEHOM

yNAa4YeHHOM 3a KynJieHHble ONUMOHbI

NosyyYnTb NpubbIIbL, ecnn LeHa 6a3oBoro
NOJyYnTb HEGObLLYIO MPUBLIND,

OrpaHnN4YnNTb NOTEPU, ECNIN LLEHA OCTAHETCA

NpWBLING

y

- — — —
m

>
L

UeHa arlHn

Mpon. o6p.
nyT cnpag

CTpaTerml MCcnonb3yeTcd, eCninm OXXnaaeTcd, YTo LeHa

6a30BOro akTMBa M3MEHUTCS, BONATUIbHOCTb MOBbLICUTCS.

[JaHHaga cTpaTerna Nno3BONSET:

aKTUBa ynaaer,
€C/In UeHa BblpacCTeT,

HEN3MEHHOM

MpuGbILIb HEOrPAHMYEHHA B C/ly4ae 3HAYUTENIbHOTO

nageHus ueHbl 6a30BOro akTnuea. YObITOK orpaHuyeH

LLeHOM ynaayvyeHHOW 3a KynaeHHble OMNLUOHbI

nosy4YmnTb NPMBLINbL, ecn LeHa 6a3oBoro
Mnosy4YnTb HEOONbLUYIO NPUBLIb,

OrpaHNYnNTb NOTEPU, ECNIN LLIEHA OCTAHETCA

NEKBLINE

ueHa akduK

KynneHHas
6abouka

(konn)

CTpaTterusa ucnosb3yeTcs, ec/iv OXKMAAeTcs, YTo LeHa
6a30B0Oro akTMBa HE M3MEHUTCA, BOIATUIbHOCTb
NOHU3UTCA. [laHHas cTpaTerMa No3BONASET NONY4YUTb
HeBOoNbLIYI0 NPUGbIIb, ECIN LEHbI HE U3MEHSATCS,

N OrpaHN4YMBaOT NoTeEpu Npmu CUIbHOM ABWMXEHUU

6a30BOro akTuBa.

MpunbBbib MakKCMManbHa, eCiM K MOMEHTY UCTEYEHUS
OMNUMOHOB LeHa 6a30BOro akTMBa HaxXOAUTCS B TOUKe
B. Y6bITOK OrpaHuyeH npemumer 3a onumoH A natoc

npemus 3a onumoH C MUHYC NpeMumM ABYX ONLMOHOB B

npuBeins

|
|
|
|
|
|
Cc

L
“ ueHa aKumd
|

MpoaaHHas
6abouka

(konn)

CTpaTerus ncnosb3yeTcsl, eC/iv OXKMAAETCS, YTO LIEHA
6a30BOro akTMBa U3MEHUTCA, BONATUIbHOCTb NMOBbICUTCA.
[aHHag cTpaTerus No3BoJiSeT NoayYnuTb OrpaHUYEHHbIN
[OXO0[ NpU U3IMEHEHUAX LieH 63a30BOro akTmMBa,

M orpaHnymBaeT notepu npn HeE3Ha4YnNTEIbHOM

OTKJTOHEHUU LEHDbI.

MpunBbINb MakCMManbHa, eCIM K MOMEHTY UCTEUYEHUS
OMNUMOHOB LieHa 6a30BOro akTnuBa MeHblle A unu 6onblle

C. Y6bITOK OrpaHM4YeH NnpemMmsaMmn AByX ONLMOHOB

B MuHyc npemumn 3a onuymoHbl An C

-

npuBkIne

PYKOBOACTBO nojsib3oBartensa

Moayna onuumoHHoM aHanutnkm QUIK



CrpaTterusn

HasHaueHue

Mpadpuk crparernmn

KynneHHas
6abouka (nyT)

CTpaTernsa ncnonb3yeTcs, eCnum oXmnaaeTcs, 4YTo LeHa
6a30BOro akTmea He U3MEHUTCS, BONATUNbHOCTb
NOHM3UTCA. laHHas cTpaTernsa no3BonsieT NoayyYmTb
He6oNbLY NPUBLIIb, €CNIN LLEHbI HE N3MEHATCS,

M OrpaHUYMBAIOT NOTEPU MPU CUNBHOM OBUKEHUN
6a30BOro akTuaa.

MpunbbiNb MakCMManbHa, eCiv K MOMEHTY UCTEeYEHUS
OMNuUMOHOB LEeHa 6a30BOro akTMBa HAaXOOUTCS B TOUKE
B. Y6bITOK OrpaHuyeH npemmen 3a onuuoH A natoc

npemMuns 3a onunoH C MMHYC NpeMun Asyx onumoHoB B

>

NpKBbIMb

.

L
“ ueHa gaEgun
|

lMponaHHas

6abouka (nyT)

CTpaTterusa ucnosb3yeTcs, eC/iv OXKMAAEeTCS, YTO LieHa
6a30BOro akTMBa M3MEHUTCS, BONATUIIbHOCTb NMOBLICUTCS.
[aHHag cTpaTerus No3BoJieT NoayYuTb OrpaHUYEHHbIN
[0X0[4 Npyu U3MEHEHUSX LeH 6a30BOro akTUBa,

M OTpaHMYMBAET NOTEPMU MPU HE3HAYMTESIBHOM
OTKJ/IOHEHUM LLEHBbI.

MpuGbINb MAaKCMMasbHa, €C/IM K MOMEHTY UCTEUYEHUS
OMuUMOHOB LieHa 6330BOro akTMBa MeHblue A unu 6onblle
C. Y6bITOK OrpaHMyeH NnpemMmamMm AByX ONuMOHOB

B MUHYC npemun 3a onumoHbl An C

-
>

npuBkIns

Mpon. konn

cnpag,

CTpaTerusa ucnonb3yeTcs, eC/IN OXXUAAETCSH, YTO LieHa
6a30BOro akTMBa He U3MEHUTCS, @ BONAaTUIbHOCTb
NOHU3UTCA.

[aHHaa cTpaTernsa No3BoJigeT NoayunTb HE60bLLYIO
Npu6bIIb, €CAIN LEHbI HE U3MEHATCH, U OrPaHUYNBAIOT
noTepu Npm CHUXKEHUN LeHbl 6a30BOro akTMBa, 04HaKo

HUKaK He OrpaHuU4YMBaEeT NoTepu NpmU PocTe LeHbI

Mpon. nyt
cnpaa,

CTpaTervsa ncnonb3yercs, eC/iv OXUAAETCS, YTO LieHa
6a30BOro akTMBa HE U3MEHUTCS, BONATUIBHOCTb
NOHMU3UTCA.

[laHHas cTpaTervsa No3BosSeT Nofy4mTb HEGOMbLLYIO
Npu6bIIb, €CAN LEHblI HE U3MEHATCS, N OrPaHUUYNBALIOT
noTepu Npm pocTe LLeHbl 6A30BOro akTMBa, OAHAKO HUKAK

HEe OrpaHU4YmMBaET NOTEPU NMPU CHUXKEHUU LEHDI

/N :
N

m—-————
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Crpaterma HasHaueHue Mpadpuk crparernmn
KyFmEHHbIVI CTpaTerMFI MCNonb3yeTcd, eCnin OXXnaaeTcd, YTo LeHa +
cTp34an 6a30BOro akTMBa U3MEHUTCH B TY U UHYHO CTOPOHY,

a BONaTUAbHOCTb MNOBbICUTCA

v

lMpoaaHHbIV

CTpaTerMﬂ MCcnonb3yeTcd, eCnm OXXnaaeTcd, YTo LLeHa

cTp34an 6a30BOro akTMBa He U3MEHUTCS, @ BONATU/IbHOCTb
MOHU3UTCA :
|
|
t >
|
|
|
|
|
|
|
|
|
o 'y
KynneHHbIn CTpaTernsa ncnonb3yeTcs, eCnm OXnaaeTcs, 4YTo LeHa | :
|
CTP3HMN 6a30BOro akTMBa He U3MEHUTCH, a BONATU/IbHOCTb | |
| |
MOBbICUTCA : :
| |
| |
| |
| |
| |
| |
| |
| |
| |
A B
< 'y
lMpoaaHHbIN CTpaTerna ncnonb3yeTcs, eCv OXMaaeTcs, YTo LeHa | :
| |
CTP3HIN 6a30BOro akTMBa He U3MEHUTCS, a8 BONATUIbHOCTb | |

MOHU3UTCA

[ o [ R ——
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CrpaTterusn

HasHaueHue

Mpadpuk crparernmn

Ctpan

CTpaTerml MCNonb3yeTcd, eCnin OXXnaaeTcd, YTo LeHa

aKunun BblpacTeT C 6onbLomn BEPOATHOCTbIO, UEM YyNaaeT

N/

NV

Ctpun

CTpaTerMﬂ MCcnonb3yeTcd, eCnm OXXnaaeTcd, YTo LLeHa

aKuMun ynageT ¢ 601bLOM BEPOSATHOCTbIO, YEM BblpacTeT

KynneHHbIn

KOHO0p

CTpaTerusa ucnonb3yeTcs, eC/iM OXXUAAETCH, YTO LieHa
6a30BOro akTMBa He U3MEHUTCS, @ BONAaTUNbHOCTb
NoHU3UTCA.

[aHHaa cTpaTernsa No3BoJigeT NoayunTb HE6O0NbLLYIO
Npu6bINIb, €CNN LEHbI HE U3MEHATCS, N OrPaHNYNBALOT

noTepu Npu CUIbHOM ABUXKEHMU 6A30BOro akTUBA

lMpoaaHHbIN
KOHAO0Pp

Ucnonb3yeTca, ecain oXnaaeTcs, 4To ueHa 6a3oBoro
aKTUBA U3MEHUTCS, BONATUIbHOCTb MOBbICUTCSA.

[aHHas cTpaTervs no3BosseT Noy4nTb OrpaHUUYEHHbIN
[0X0[, NPU U3MEHEHMAX LIeH 6a30BOro akTMBa,

M OrpaHMUYMBAET MOTEPU MPU HE3HAYMUTE/IBHOM

OTKJTOHEHUMU LIEHbI

PykoBOACTBO noJsib3oBaTess
Moayna onuumoHHoM aHanutnkm QUIK



3. 'padnk BONATUNIBHOCTH

MeHto Ctpaterum / Fpaduk BONaTUNbHOCTU

3.1 HazHaueHue

paduK BONATUNBHOCTM OTOBpaXkaeT pacnpeneneHme 3Ha4YeHUn BOAAaTUIIbHOCTU OMNLMOHA

B 3aBUCMMOCTU OT 3HAYEHUIM CTPaNKOB.

AHanu3 BONaTUIbHOCTM MO3BOSET ONEPATUBHO PearMpoBaTh Ha BO3HUKAIOLIME HA PbIHKE «MEePeKOChI»
B LleHaX OMuMOHOB, AaBas BO3MOXHOCTb Hab0AATb AaHHbIE MO BCEM CTpaiikaM O4HOBPEMEHHO

Ha OOHOW LWKase, NOCKOJbKY LIeHbl OMUMOHOB BbIpaXkeHbl B 3HAYEHMAX BONATUIbHOCTU. B KauecTse
WMHCTPYMEHTA CPaBHUTENIbHOMO aHasM3a UCMOb3yeTcsa rpaduyeckoe npeacTaBieHne pacnpeneneHuns

3HAYeHUM BONATUNBHOCTU ONLUMOHA C onpeneneHHoOn 4aTon NCMONHEHUS B 3aBMCUMOCTM OT CTpankKa.

3.2 Bua okHa

OKHO npeacTtaBnseT cobon rpaduk, N0 rOpM3OHTANIbHOM LWKaNe KOTOPOro OTKNaAbIBAOTCS 3HaYeHUS
CTPanKOB; a N0 BEPTUKAJIbHOM — 3HAYEHMNS BONATU/IbHOCTU, BblpaXKeHHblE B NpOLEeHTax.

BepTukanbHOM NMHMeEN Ha rpaduke o603HavYaeTcs LeHa 6a30BOro akTuea.

Tpad KM BONATHABHOCTH

KpuBble rpadrKoB MOIyT 6bITb MOCTPOEHbI HA OCHOBE C/IEAYIOLWMUX 3HAYEHUNA:

Tekywen sonatunbHocTtu (Call);

Tekywen sonatunbHocTu (Put);

no kotupoBkaM Call (npennoxeHue);
no kotnposkaM Call (cnpoc);
. N0 KOTMpoBKaM Put (npeanoxeHue);

oA WNKR

no KoTnposkaM Put (cnpoc).

Npamnkm No KOTMPOBKAM OTO6pa)KaIOTCﬂ B BUAE TPEYrosibHbIX METOK, BEPLUNHbI KOTOPbIX

pacnosiararoTca:
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BBEpPX - 4115 BONTATU/IbHOCTU, PaCCYUTAHHOM 019 J'Iy‘—lLUEVI LeHbl NpeannoXXeHum4,

BHU3 - A1 BONIATUIbHOCTU, PACCUMTAHHOM A5 NTyYLIEN LeHbl Clpoca.

MNpy HaBeAeHUM Kypcopa Ha METKY NOKa3blBaeTCA BCMJIbIBAOLWASA NOACKA3Ka CO 3HAYEHUAMM
BONATUNBHOCTU, LLEHbI CMPOCA, NPeaSOXKEHUS, LieHbl NOoCNeaHel CAeNKU U TEOPETUYECKOM LieHbl AN

OAHHOM TOYKU.

3.2.1 DYHKLMN KOHTEKCTHOIO MEeHIo

Ha okHe «'pacdukmn BONATUIBbHOCTM» MOTYT BbiTb Bbi3BaHbl ABa KOHTEKCTHbIX MEHI0. [lepBOe OTHOCUTCS

K IMHWUK rpacdumKa, BTOPOe — K 06J1aCTM NOCTPOEHMUS.

CDyHKLI,Ml/I KOHTEKCTHOIO MEHHK JIMHUU rpadukKa:

«PepakTmpoBaTb rpaduk» — OTKPbITb OKHO peaakTUpOBaHMS rpaduka;

«Ypanutb rpa@uk» — yaannTb rpaduk C aAuarpammel.

®OYHKUMU KOHTEKCTHOIO MEHI0 06/1aCTU MOCTPOEHUS:

«PepakTnpoBaTb AMarpaMmmy» — OTKPbITb OKHO peAakTMpOBaHMS ANarpamMmbl;
«PepakTnpoBaTb rpaduk» — peaaktMpoBaTb HACTPOMKM BbIBPAHHOMO rpaduka;

«Ypanutb rpaduk» — yoannTb BbIGpaHHbIN rpadukK ¢ gMarpamMmebl.

3.3 HacTponka OKHa BOJIaTUJIbHOCTU

MeHio CtpaTterum / Co3aatb OKHO rpaPuMKoOB BONATUIbHOCTHU
Ha3Ha4vyeHune nosein OKHa HacTpoek:

1. «3aronoBOK OKHa» — NO3BONSIET USMEHUTb TEKCT B 3aro/I0OBKE OKHa.

2. «[OoCTynHble ONUUOHbI» — BbIGOP OMUMOHOB A/ OTO6paXkeHUs Ha rpaduke. Ha kaxablin 6a30Bblii
aKTUB MOXeT BbITb 4OCTYNHO HECKOJIbKO CEPUN ONUUMOHOB, CrPYNMMPOBaHHbIX MO AaTe
3KCAMpaumm.

3. «LlBeT (poHa - BbIGOp LBETA DOHA rpaduka.

4. «LlBeT ocen» — BbI6Op LBETA OCcen rpaduka.

5. «LiBeT ceTkn» — BbIOOpP LBETa CeTKU rpaduka.
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HacTpoikM okHa rpadvkos BONATHABHOCTH

JArONOEOK OkHa I padwikH BONaTHAEHOCTH

AOCTYNHEIE ONUHOHE
— FpadHiEH BONATHABHOCTH!

= ONUHOHEI FORTS =
ok GAZR-0.10 [ZU0] ¥ Texywan (al)
=k GMKR-2, 10 [GMUO] ¥ Tekywan (Put)
=k GOLD-2.10 [GDU0] [ Ma koTrpoekan Call (npesnoserme)

= LKOH-9,10 [LKLO]

2010
ok MOTK-9, 10 [NKLUO]

¥ Mo koTposkan Call (cnpoch
[¥ Mo KoTHRoEKaH Put (NpeanomeHHe)

=R RT2-9,10 [RIUO] [ Ma koTHpoekan Put {cnpoc)

=k SERF-9.10 [SRU0] =

=P 5i-9.10 [SiU0] LI [~ MoKasbIEaTE © HYNEEIMH SHAEHHAMM
HALuTon A0 Moo nd

eerdors L]
& or cTpafica

~
_I OT LEHE!

(014 I OTHEHS I ChpaEka I

LEeT ceTEM |

6. B pasgene «padunk BONAaTUNLHOCTU» BbiGEpPUTE 3HAYEHUS LLEeHbI, UCMONb3yeMble A9 NOCTPOEHUS
NVHWI rpaduKa.

7. «[loka3biBaTb C HyN€BbIM 3HAYEHNEMY - MOKa3bIBaTb TOYKM C HYJIEBbIMU 3HAUYEHUSAMMU;
Npu OTKIKYEHHOM naXKke Takme TOUKM Ha rpadurke oTobpaXkaTbCs He ByayT.

8. «3aBUCMMOCTb BONATUIBHOCTM» - BbIBOP CNOCO6a BblYUCIEHUS USMEHEHMS BONATUIbHOCTU:

«OT cTpaikas - B MPOLLEHTAX OT BEJIMUYMHbBI CTPANiKa;

«OT UeHbI» - B npoueHTax OT 3Ha4YeHNA LEHDI.

3.4 YcTaHOBKa HacTpoek rpacdpukos

HacTpoika BHelwHero Buaa rpaduka ocyLLecTBnseTcs B okHe «lMapameTpbl rpadpukoB
BOJIAaTUJIbHOCTU», KOTOPOE BbI3bIBAETCHA U3 KOHTEKCTHOIO MEHI0 B OKHEe «I'padunK BOIaTUIIbHOCTU».

MapameTpbl rpathvKos BONATUABHOCTH

Moankcs | GAZR-12.08 [GZZ8] Put [curren]

User nvria

MNpuEAska K ocAr

& K nesoli ooy

K npasoii ocu

Eo:-cpaHMTbI OTreHa | Cnpaeta I

3Ha4yeHnsa napaMeTpoOB AAaHHOIO OKHa:

1. «MNoanucb» — N3MEHUTb NOANUCHL rpaduKa.
2. «UBeT nMHUM» — BbIOpaTb UBET ANa NMHUK rpaduka.
3. «[MpuBsA3Ka K 0CIM» — BblIOpaTb OCb AN9 MacwTabupoBaHUa 3Ha4YeHUn rpaduka.
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3.5 Pa6orta c wabnoHamm rpacpumkoB

LWabnoH npeacraenseT co6om KoHPUrypaumio okHa «fpaduk», COXxpaHeHHY noj ornpeneneHHbIM
nMeHeM. Takol WabaoH MOXHO MPUMEHUTDb K Y)KE CYLLLECTBYIOLMM OKHaM, a TakyKe BOCMNO/b30BaThCA

UM AN 6bICTPON HACTPOMKM HOBOIO rpaduka.

1. MpocmoTp cnNucKa WabsioHOB OCYLWECTBASETCS Yepe3 NYHKT KOHTEKCTHOro MeHk «LLabnoHbi»

Ha OKHe rpagwuka.

Hactporka wabnoHa No ymMon4yaHuio. Belgenute B cNMcKe AO0CTYMHbIX WabioHOB
Tpebyemyto KOHOUIYpaLMIO OKHA U HAXXMUTE KHOMKY «bpaTb N0 yMon4yaHuio». Ha3zBaHue
WwabnoHa nosasuTca B pasaene «labnoH no yMonyYaHUo».

NMepenmeHoBaHue WabnoHa. Boibepute HY>KHbIN WAaBNOH M HAXXMUTE KHOMKY
«MepenmMeHOBaTb». B OTKpbIBLIEMCS AManore BBeAUTE HOBOE Ha3BaHUE U HaXXMUTE

KHOMKY «BBOO».
YpaneHuve wabnoHa. Haxkatne KHOMKK «YAanuTb» yaansieT BbloeNeHHbIn WabnoH.

NMpumeHeHne WabnoHa K HECKOJIbKMM OKHaM. HaxkaTne KHOMKM «MpnUMeHuTb KO BCEM
OKHaM» U3MeHSeT HaCTPOMKM BCeX rpadUKOB B COOTBETCTBUMU C Bb|6paHHb|M LWaBNOHOM,
Ha)aTne KHonku «NMpuUMeHUTb K OKHaM Ha 3akKnagke» - K OKHaM Ha TeKyLLen 3aKknaake.

2. Co3paHue HoOBOTroO WabsioHa.

HacTpownTe B KayecTBe 06pasL,a HOBOE OKHO rpaduka KOTUPOBOK UIKU BbiBepuTe oauH
U3 CYLWEeCTBYHOLUX.

Bbibepute U3 KOHTEKCTHOIO MeHK Ha rpaduke NyHKT «CaenaTtb WabAOHOM».

Ona obHoBNeHUSs WwabnoHa BblbepuTe ero HasBaHMe B OTKPbIBLUEMCS OKHE U HAaXXMUTe
KHONKY «COXpaHUTb».

0na cozpaHng HOBOro wabnoHa HaXxXMuTe KHOMKY «COXpaHUTb B HOBbIM». B OTKpbIBLUEMCS
Auanore BBeauTe Ha3BaHUeE N HaXXMuUTe KHOMKY «Beoay».

HaxXKMUTe KHOMKY «3aKpbITb».

3. [lpumeHeHune wabnoHa. 3aaaTb HACTPOMKK rpadmuKa No WabJOHY MOXHO U3 MYHKTA KOHTEKCTHOMO

MeHI0 B3aTb HacTpoliku rpaduka us wabaoHoB/<Uma WwabnoHa>.

4. NMpunno)xxeHue. Popmynbli

1. TeopeTuueckas ueHa onumoHa (Mogenb bnaka-Lloyn3sa):

\Y/

call

— SN(d,)—Ke "N(d,) , V,,, = N(~d,)Ke ™ —SN(-d,)
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d, = F dy=d,—oT,

lpe:

Ve — TEOpEeTMYEcKas ueHa onymoHa «Cally;

Vput — TEOpPETUYECKAs LeHa onuuoHa «Put»;

S - Tekywas ueHa 6a30BOro akTuBea;

T - BpeMg 40 3KcAMpauuu;

K - cTpaink onuuoHa;

r - 6e3pmncKkoBag NPoOLEHTHasa CTaBKa;

N - dyHKUMA HOpMANbHOIO pacnpeneneHus;

e — OCHOBaHMe HaTypanbHOro norapudma (2.71828).
2. [JenbTa

AcaII - N(dl)
Agy = N(d) -1

3. Namma

, N

call SO'\F

, N

put SO‘xﬁ
4. T31a

Teall :_M_rKe—rTN(dz)

2T
SN '(d,)o _r

o = _2(—»\/%)+ rke™ (1-N(d,))

5. Bera
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Ucall = SﬁN '(dl)
Uput = S‘/-ITN I(dl)
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