Teopus map tpaexkropuii. HoBblil aHATIMTHYECKHHA METO.
IIpocrbie mapel. AHTH napbl. ToukH npoao/keHus. Touku nepeaoma.

Teopust ocHOBaHa Ha UCCIIEIOBAaHUM TUHAMUKY U3MEHEHUS LIEH CIEAYIOIUX HHCTPYMEHTOB:
akuun OAO "T'aznpom", ucrounuk nanHbeix: Mockosckas @onaosas bupixka, nepuoa: 1999 ron,
BamotHas mapa USD/JPY, ucrounuk nanueix: Pocousneckoncantunr, nepuoa: 1999 rox,
BamotHas napa USD/CHF, ucrounuk nannsix: @opekckiy0, nepuoa: 2008 rox.

CyTb TEOpHHM Iap 3aKIH0YAETCA B TOM, YTO CYILIECTBYET IIapa TPAEKTOPUI U3MEHEHMSI LIEHBI,
BpeMsI Hauaja U KOHIAa KOTOPBIX NMPUBSA3aHO KO BPEMEHHU Hauaja TOProBOW CECCUU U
HaIpPaBJIEHUE KOTOPBIX BCETJA YCTOWYMBO IIPOTUBOIIOJIOKHO IPYT APYTy UM BCETJa COBIAACT.

[Ipu 3TOM cuuTaercs, YTO HaNpaBJIeHUE TPAEKTOPUI COBIA/IAET, €CIIU 00€ TPACKTOPUHU
HalpaBJIeHbl BBEPX UM 00€ TpaeKTOpUU HampasiieHbl BHU3. HanpaBnenue cunraercs
IIPOTUBOIIOIOKHBIM, €CJIM U3 ABYX TPACKTOPUN OZHA HAIPABIICHA BBEPX, a APYyrasl BHU3.

ITpyHIUN NPOCTOH NapkbI:

CymiecTByeT napa TpaeKTOpHil H3MEHEHHsI [ICHBI, BpEMs Hauasa ¥ KOHIA KOTOPBIX
3a(pUKCHPOBAHO OTHOCUTEJILHO BPEMEHU Hauaja TOProBOi CECCUU U HAIpaBJIEHUE KOTOPBIX
BCET/la YCTOMYMBO COBMaaaeT. Takas mapa TpaeKTOpHi Ha3pIBaeTcs "mpocToit mapoit". [Puc. 1]

Ecnu Tpaekropuu, cOCTaBIAIONIUE MPOCTYIO APy, IPUMBIKAIOT APYT K APYTY, TO OHU 00pa3yroT
TOYKY NPOAOJKeHHs TpeHaa. [Puc. 2]
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IIpyHIUN aHTH NApbI:

CymiecTByeT napa TpaeKTOpHii U3MEHEHHS [IeHBI, BpeMsI Hadasa ¥ KOHIIa KOTOPBIX
3a(pUKCHPOBAHO OTHOCHUTENIBHO BPEMEHU Hauajia TOPrOBON CECCUU U HAIPABICHUE KOTOPBIX
BCET/1a YCTOHYMBO HPOTUBOIIOIOXKHO.

Takas napa Tpaekropuil Ha3biBaeTcs "aHTu napoil". [Puc. 3]

Ecnu TpaekTopuu, COCTaBISIONINE aHTU NApy, IPUMBIKAIOT JPYT K APYTY, TO OHU 00pa3yroT
TOYKY mepesoMa Tpexaa. [Puc. 4]
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TR1 u TR2 Ha pucyHkax - 370 0003HaU€HUE COOTBETCTBEHHO MEPBOI M BTOPOH TPAEKTOPHUU
napsl. Hayano u xoHen TpaeKTopHii Ha pUCyHKax COCIMHEHBI IIPSIMOM JIMHUEH.

Touku Hayana U KOHLA TPACKTOPUMA CMEILIEHBI IO BPEMEHH OTHOCUTEIBHO MOMEHTA HavaJia
TOPrOBOM CECCUM HA IOCTOSIHHYIO (PUKCUPOBAHHYIO BEIIUYUHY.

BroisiBJIeHHBIE CBOCTBA NMPOCTHIX AP U AHTH NAP:

1. Kaxknmast ToproBast ceccust ITUTENBHOCTBIO T IeUTCs Ha 5 MoIcecCuid JUTMTEeNbHOCTRIO T/5.
Kaxnas noaceccus Takke MOKET JICIIUTHCA HA 5 CECCUM €€ MEHBILETO MOPSAKA U TaK J10
OECKOHEYHOCTH.

Ecnu nst ToproBoii ceccuu JUIMTENBHOCTBIO T CyIIECTBYIOT MPOCTAs apa WK aHTHU mmapa
TPAEKTOPHIi, TO JIJIsl TOPTOBOI CECCUU OOJIBIIETO M MEHBIIET0 MOPSAKA TAKKE MOTYT
CYIIIECTBOBATH MPOCTAs TIapa WM aHTH Napa TPACKTOPHA COOTBETCTBEHHO OOJIBIIECTO U
MEHBIIIETO MOPSAIKOB C TAKUMU K€ CBOMCTBAMM.

Hanpumep, eciiv B TOProBoi ce€CCUM JINTEIBHOCTBIO T CyIIECTBYET aHTH I1apa TPAeKTOPUH,
o0pa3yromux TOUYKy nepenoma, yaaleHHyro oT Hadasna ceccuu Ha K x T, rne K koaddunpent
MEHBIINH €MHULIBL, TO JJIS1 TOPTOBOM CECCHU JITUTEIBHOCTHIO T/5 Takyke MOXKET CyIIecTBOBATh
aHTH Mapa, oOpasyrolias TOUKy repesioma, yAaJleHHYI0 OT Hauaja yxe 3Toit ceccuu Ha K x T/S.
2. TpaekTopuu, COCTABIISIONINE MPOCTYIO APy WU aHTHU Mapy, MOTYT PacIojaratbCsi B pa3HbIX
TOPTOBBIX CECCHSIX.

3. Touku HaYaJia ¥ KOHIIA OAHOM TPACKTOPHH COCTABIIAIONICH MPOCTYIO Napy WM aHTH Mapy
MOTYT PacrojaraTbCsi B pa3HbIX TOPTOBBIX CECCHSIX.

4. HeckoybKO MPOCTHIX AP WK aHTU Map MOTYT UMETH O0IIE TPACKTOPUH.

5. Teopust map MOKeT ObITh IPUMEHEHA K JUHAMUKE H3MEHECHUS aKTUBHOCTH JIFOOBIX TIPOIIECCOB
B IIPUPO/JIC, & HE TOJIHKO JUHAMUKE [IeH Ha ()MHAHCOBBIC HHCTPYMEHTHI.

AHAJTUTHYECKHA MeTO/l, OCHOBAHHBIH HA TEOPHUH MAap.

AHaIUTUYECKUN METO] CBOJIUTCS K IOUCKY MIPOCTHIX Map U aHTU Map TPAeKTOPUH, aHATIU3y
TOT0, Kakoe (paKTHUECKOe HAMPABJICHUE UMEET TepBasi TPACKTOPHS MAPhI U OTPEICIICHUIO
UCXO/s U3 HANpaBJICHUsI IEPBOM TPACKTOPUU BEPOSTHOTO Oy IyIIEro HAIPaBIIEHUSI BTOPOA.

3apabatTbIBaTh AI€HBIH, UCIIOJIb3YS TEOPHUIO MAp OUYEHb MIPOCTO.

Hoctarouno Haiitu yuactku TR1 u TR2 ToproBoii ceccuu, 00aaaronye CBOWCTBAMH MPOCTOM
napsl WM aHTH Hapbl, TO €CTh YYACTKU TOPrOBOM CECCUM, KOTOPBIE BCETa UMEIOT OJMHAKOBOE
HaIpPaBJIEHUE WM BCET1a UMEIOT IPOTUBOII0JIOKHOE HAIPABJICHHUE.

Hanee nocie npoxoxaeHus ppIHKOM IepBoro ydyactka TR1 ToproBoii ceccun Mbl onpenesnsem
HaIpaBJICHUE IBUJKEHUE PbIHKA HA 3TOM y4acTKe. 3Hasi 3TO HallpaBJIEHUE, Mbl TOUHO MOXKEM
OTIpeIeNIuTh, KaK PHIHOK OyAeT ABUratbcs Ha BTopoM ydyactke TR2 Toprosoii ceccun.

B nauane yuactka TR2 mbI 1 OyZieM OTKpBIBaTh NO3HIIUIO.



CTaTHCTHKA TOProBOii CTPAaTeruu, NOCTPOCHHOI HA OCHOBE TEOPHH Iap.
Hauanensrit gemosur: 10003

MakcumansHoe mievo: 1:500

Toproselii nuaTEpBaIL: 6 MECALIEB

HNuctpyment: USD/CHF (US Dollar vs. Swiss Franc), nepuoa: 1 Munyrta (M1)
MeTo/1: UCTIONB3YETCs OHA TOYKA IepesioMa BHYTPH KaXKJI0H BeUepHEH

12 yacoBOi TOProBOM CECCUU.

Havanehsiii ypoens TP = 39 pips, SL = 35 pips npu pazmepe nynakra: 0.0001

C ITOCTOSTHHBIM JIOTOM:

Eanaue [ CpepeTea [ Bee THEM (Hambonee TouHEIR METOL HA OCHOBE BLEX HAMMEHBWMY BOCTWNHL TaHMGPeiMoE AN FeHEpalMH Kakaoro Thial | 25005

19358

15492

11627

iy

3896

31

be3 penHBecTHpOBaHUS PUOBUIH, HO C JUMUTHPOBAHHON 2-X IIAroBO Mporpeccueii 1ora B
cilydae YOBITOYHBIX CEJIOK:

Eananc [ CpeniTea [ Boe T (Hanfionee TodHEIA MeTOL HA OCHOBS BCEX HAMMEHBWHE GOCTWOHEIL TaHMPeHMOE B0A MeHePalHK KaXkAoro THE]) J 25009 69299

51974

34649

17325

Ofvén

0 7 14 21 27 34 41 47 54 bl b7 74 a1 a7 94 100 107 114 120 127 134 140 147 154 160

C penHBecTHpOBaHUEM MPHUOBLIN U IUMUTHPOBAHHOM 2-X IIarOBOW Mporpeccueil Jora B ciaydae
yOBITOYHBIX CHIETIOK:
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D PeKTUBHOCTH TOPTOBOM CTpATETHH, OCHOBAHHOW HA TCOPHH I1ap, BO MHOTOM 3aBUCHUT OT
METO/Ia aHaliu3a paboyvero HampaBlIeHUs! IEPBOM TPACKTOPUHU MAPHI.

Teopus map mo3BoJISET MPEACKA3bIBATh U3MEHEHUE TPEHI0B aKTUBHOCTH JIFOOBIX MPOIIECCOB,
MO3TOMY CYIIIECTBYET BO3MOXKHOCTh €€ MCIIOJIb30BaHUS U B BOCHHBIX LIETISX.

HaunbGonpimmii yiepd npoTUBHUKY MOKET ObITh HAHECEH B MOMEHT, KOTJja TPEH/1 aKTUBHOCTH
MPOTHUBHUKA CMEHSIETCSl HA HUCXOISLIUH.

Hcnonp3oBanue Teopun nap B 0010 OyIeT BHITIIAAETh IPUMEPHO TaK:

B Tpenne nuzMeHeHus: akTHBHOCTH JIFOOOTO MPOTHBHUKA CYIIECTBYET TOUKA IepeioMa TpeHa,
KOTJIa TPeH]I 00s513aTeTbHO CMEHAETCS Ha POTUBOMOIOXKHBIN. Touka nmepenoma oOpa3oBaHa aHTH
napoi TpaeKTOpUN MPUMBIKAIOIIUX JIPYT K APYTY U UMEIOLIUX ITPOTUBOIOIO0KHOE HaIlpaBJICHHUE.
Touka nepenoma (pUKCHpPOBaHA OTHOCUTEIHFHO MOMEHTA Havasia 00s (B3auMOICHCTBUA).



Ecmu MOMCHTY TOYKH IEpCjioMa IMPEAICCTBYCT POCT aKTUBHOCTU IIPOTHUBHHUKA, 9TO 3HAYUT, YTO
B TOYKC MCpeIioOMa HAYHCTCA €€ IMaACHUC U, CJICA0BATCIIbHO, B TOYKC IIEPCIoMa H€O6XOHI/IMO
HaAHOCHTB pemalonmﬁ yAaap. Takum 06p330M, JJIA TOT'O 4yTOOEI B OOKCE OTIIPAaBUTH IIPOTHBHHKA B
HOKAyT JOCTAaTOYHO JIMIIb I'PaAMOTHO HAHECTU yaap B OHpeIIGJIeHHI)IfI MOMCHT BpPEMCHHU,
OTMCpHeMHﬁ OT MOMeEHTa Havaja 004.

Baxno 3aMCTUTDb, YTO OIIPCACICHUC MOMCHTA TOYKH IICPLCJIOMa, BO3MOKHO, U HC TaKad YK U
CJIOKHasd 3aJgada, BEAb Y TPECHA0B U3MCHCHHUA aKTUBHOCTHU BOO6H_Ie BCEX ITPOLIECCOB
IPOUCXOAAIINX B ITPUPOAC TOUKHU NICPEIIOMaA, TOUKH NPOJOJLKCHUS, IIPOCTHIC IMAPbl XU AHTU ITapbl
MOT'YT OKa3aTbCsA O,I[I/IHaKOBBIMI/I!

[Iponomxkenue cnenyer. ..

ABTOp Teopuu nap: Auapeit Bacuibes

OdunmanpHbIil caiiT: www.vassiliev.ru

Paboty Ha puHaHCcOBOM phIHKE Hayan B 1994 romy ¢ TOPTOBIW MPEAbIBUTEIHCKUMH [ICHHBIMH
Oymaramu Ha L{enTpansHoii Poccuiickoii YuuBepcanwHoii bupxe (LIPYB).

Pa6oran B komnanuu OAO "UK BAPPEJIb", sBnsrorieiicss ”HBECTUIIMOHHBIM T0Ipa3ieJIeHuEM
Hedranoit Kopnopauuu "HUTOK".




