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Kak ycTpoeHbl Toprosbie po6oTbi?

Ceityac Ha OMpKe OYeHb MTOMYJIAPHBI TOPTOBbIe POOOTHI. ECTh JTI0AM, KOTOPBIE aKTUBHO 3THUX
POOOTOB MPOAAIOT: AKOOBI OHU aBTOMATHYECKH TOPIYIOT Ha OUpIKe, AealoT 3TO OBICTPee YeoBeKa
B 1000 pa3, ¥ MOXXKHO TOJyYUTh MPUOBLIL B paszmepe 20—50% B mecs1l. Kyya mooKuTeTbHBIX
OT3bIBOB, HETATUBHBIX KpaliHe Mayio. Ho MHe He BEPUTCH, YTO y ITUX UHCTPYMEHTOB
VHBECTUPOBAHUA TaKas JOXOJHOCTD.

Ellfe y KpyITHBIX IIPOJIaBIIOB POOOTOB €CTh CBOU ITAPTHEPCKHE ITPOrPaMMbl — KaKHMM-TO 0Opa3om
OHU aKTUBHO 3apabaThIBalOT OellleHble ieHbI'H. [IoMOruTe, MmoXkaayicTa, pa3odparhes,
JEWCTBUTENBHO JIK 3TO paboyas cxeMa.

Anekcelt

AJekceli, IeiCTBUTENBHO, TOPTOBBIE POOOTHI, KOTOPhIE ABTOMAaTUYECKH TOPTYIOT Ha OUpiKe,
cymecTByIOT. U 1a, oHU MOTYT Ziesiath 3To B 1000 pa3 ObIcTpee YesoBeKa.

@ Muxaun WapavH

CTPOWNT TOProBbIX POBOTOB
'@
4

Ho 4To KacaeTcs IOXOAHOCTH U TeM 6oJiee TTOKYIIKY IT0ZJ0OHOT0 TOProBOTO pob0Ta, TO TYT €CTh
HIoaHCHI. O HUX M XO4Y paccKa3aTh.

Y10 32 pOOOTLI U AN YEro OHU HY)XXHbI

ToproBelii poOOT — 3TO He ABYHOTUH aHAPOUZ U3 MeTaslla U IUIACTUKA, a KOMITbIOTEPHAsA ITporpaMMa,
KOoTOpasi 0ObIYHO paboTaeT B cBsA3Ke ¢ MHTepdeiicom 6pokepa. Kak mpaBuwio, CBA3YIOUUM 3BE€HOM
BhIcTymaeT TepmuHan QUIK. Ho HeKOTOopble OPOKEePHI MIPEJOCTABIISIOT U IIPSIMOU JOCTYII

K cobctBeHHOMY API — miporpaMmMHOMY UHTePENCY «KINEHT — CepBep», B KOTOPOM Ha cepBepe
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IIPOTMCAHBI BCE KOMAH/IbI, & KJIMEHT UCIIOIb3yeT 3TU KOMAH/BI U MTOJMy4aeT TO, YTO My HeOOXOANMO
B IaHHBI MOMeHT. HarmpuMep, mozlaeT TOproBble MPUKa3bl UM CMOTPUT TEKYIIMe MO3UIHU.

BOJIBITMHCTBO TOPTOBBIX POOOTOB He MUIIIYT C HYJIA, @ UCIIOIb3YIOT CYIECTBYIOIIME IIPOrPpaMMHBIE
pemeHus. JJOBOJIbHO MOMyIApHBI TporpaMmbl Amibroker, Astrend, Equis Metastock Professional,
Excel, Neuro, TSLab, Ninja Trader, Matlab, Metatrader, Omega Research Prosuite & Tradestation,
Quik, Wealth-Lab Developer. /la, Quik To)ke momnaziaeT B 3TOT CITUCOK 3a CUET BCTPOEHHBIX SI3bIKOB
nporpammupoBanusi: QPILE, mwim QUIK Programmable Interface and Logic Environment, u QLUA —
5TO BCTPOEHHBIN MHTEPIIPETATOP CKPUIITOBOTO si3bika LUA.
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Bbirnanetb poboT MOXeT NpUMepHOo Tak. 3To Amibroker

Toproseiii poOOT, WM MeXaHHUYecKas Topropas cucrema — MTC, XOpolil, KOTr/Jja eCTb YeTKasd
CTpaTerus TOProBJIx, KOTOpas MOJHOCTHI0 popMaIn30BaHa: YeTKO Ollpe/ieIeHbl

Y 3aIIporpaMMUPOBaHEI IpaBUia OTKPHITUA, COIIPOBOXAEHUA U 3aKPBITUA CZEJIOK. B 3TOM cityyae
POOOT MO3BOJIAET MOJHOCTHIO UCKTIOUUTH YeJIOBEYeCKUH GaKTOP U SMOI[UU — OH OyZeT CIero
ciezioBaTh anroputMy. O6bIYHO pOOOTOB HACTPAWBAIOT HA TOPTOBJIIO B MHTEpPBaIaX, KPaTHBIX

15 munyTrawm, yacy, JHIO.

HampuMep, po60T MOXKET pa3 B Yac MPOBEPATh OTKJIOHEHHE IIEHBI OT 33/IJaHHOM — U MOKYIIaTh WX
IIPOJIaBaTh MHCTPYMEHT. EC/IM XO4eTcs OTPY3UThCA B TEMY INIy0sKe, MOKHO IIOCMOTPETD JKypHaI
Technical Analysis of Stocks & Commodities, re B KaXXZl0M HOMePe OTKPHITO ITyOJUKYIOT KOZbI

TOPTOBBIX CUCTEM, aIalITUPOBAHHBIE /JIs1 pa3HBIX ITporpaMM. HarmpuMep, B U0JIbCKOM BBITTYCKe
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3a 2019 roz B neHTpe BHUMaHUA — cTaThA Butanua AnvpuHa «[10710Ck 9KCITOHEHIIUAaIbHOT'O

OTKJIOHEHUA».

- MaTb NONE3HbIX CEPBUCOB A5 UHBECTOPA

Eme OBIBalOT TaK Ha3bIBaeMbI€ BBICOKOYACTOTHBIE POOOTHI, KOTOPBIE MOTYT COBEPIIATD THICTYU CAETIOK
3a cexynay, — HFT, high-frequency trading. IIpo 3To ecTb xopoimas kuura Matikia JIbionca

«Flash Boys. BeicokouacToTHas peBOIOUSA Ha YOJUI-CTPUT». HO 711 BEICOKOYaCTOTHOT'O TpeUAuHTa
Ha/I0 UMETb MUHUMAaJbHBIN IUHT — IIPOMEXXYTOK BpEMEeHH, 38 KOTOPBIU CUTHAJI, OTOCTaHHBIN

c pabouero cepBepa, IPOXOJUT Yepe3 CeTh JI0 IPYTOro cepBepa M Bo3BpalaeTcss 00paTHO, —

710 OMPXKM U B MZieasie HAaXOJUTHCSA B TOM YK€ CAMOM 3/[aHUH, YTO U caMa Ouprxa.

3aueM BOOOIIe HY>KHBI TOProBble poOoTH? KOHEUHO, YTOOBI 3apabaThiBaTh. POOOTHI HE YCTAIOT
Y MOT'YT BECTH TOPIOBJIO 24 yaca B CyTKU 7 AHel B HeZento. OHU MOT'YT 06pabaTeiBaTh OJHOBPEMEHHO
ZeCATKU UHCTPYMeHTOB. Pazbepemcs, mouyemy obelaHus KaKOH-T1b0 J0XOAHOCTU, 0COOEHHO

20—50%, — 3TO HepeabHO.

A Kak MHBeCcTUpoOBaTb

BbICprIe N HECKYYHbIE YPOKHM O TOM, KaK BKJlagbiBaTb C YMOM

N3yuunTtb

NMpuuunHa 1: aHanuTuyeckas

MocKoBCKast 6upka COBMECTHO ¢ O6pPOKePCKUMH KOMIIaHUSIMU €XETOHO MMPOBOJUT KOHKYPC «JIydITni
YacTHBIN nHBecTop» — JIYN. M3 utoroBoii cratuctuku 2019 roza BUAHO, UYTO cCaMble aKTUBHBIE
YYaCTHUKU KOHKYpPCa, KOTOPBIE IIPOCTO HE MOTYT OBITh JIIOABMH C TAKUM KOJIMYECTBOM 3aTBOK

U CZIeJIOK, HeobOs13aTeIbHO TTONAaJal0T B CTATUCTUKY JIYUIIINX.
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Opranusatopsl KoHKypca JIUY He yKa3bIBalOT B IBHOM BU/Ie, UCIIOIb3YEeTCSA aBTOMAaTUYeCKUH

TOPTOBBIY AJITOPUTM WIU BeZIeTCs TOProBiA pykaMu. Ho HeCKOJIBbKO ZIeCATKOB THICAY CIEJIOK 3a YeThIpe

MecsAlla TpoBeleHNs KOHKYypca OZHO3HAYHO r'OBOPAT O MPUMeHEeHUH aaropuTMoB. Hanpumep, Tam

ecTb ygacTHUK ¢ 30 703 cgenkamu U AOXOAHOCTBIO 172,60%, a eCTh y9aCTHUK, KOTOPBIA COBEPIINI

657 058 caenok, HO oy Beero 1,69% poxoga. M3 3TOro MOXKHO cZiesiaTh BBIBOJ, YTO aJTOPUTMBI

TOJKe OBIBAIOT Pa3HbBIMU: KaKHE-TO IIPUHOCAT UX CO3AaTETIAM AOX0, a KaKME-TO HET.

Pasbupaem nueecTtuumm B ETF
yepes cepBuUC «AMMn»
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%

-6,10

66,62

50,67

45,24

715

-21,06

32,97

-16,28

26,83

-41,04

-20,62

-32,5%

-3,16

-6,48

1,99

-1,29

CratucTtumka KoHKypca «Jlyylimint YacTHbIN MHBeCTop» 2019 roga, OTCOPTMPOBAaHHAA MO aKTUBHOCTM: Y HEKOTOPbIX YH4aCTHUKOB
ObiNY BbICTABNEHbI COTHU ThICAY 3asiBOK U 3aK/TIOYEHbl AeCATKM ThICAY COENOK, HO JOXOAHOCTb OONbWNHCTBA He BnevaTtnaeT
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NMpuunHa 2: nornyeckas

JlomycTyM, BB pa3paboTaiu aJrOpyuTM WIH CYUTAETe, YTO HAIIUTK KaKyIO-TO JIOKATbHYIO
HeahPEeKTUBHOCTD Ha phIHKe. Jlablile BB 3alIPOrpaMMHUPOBAIN 3TO, IIPOBEIM TECTH HA UICTOPUU
Y ozio6paji HeoOXo[UMble TTapaMeTpPhI /151 pabOThI, ellle pa3 Bce MTPOBEPUIU U 3aITyCTIIN 3TY
MeXaHUYEeCKYIO0 TOPTOBYIO CICTEMY Ha peaJlbHOM CUETE.

JlorrycTuiM, 9TO pobOT AenaeT 20% B MecAll. «/JOIyCTUM», [IOTOMY YTO TECTHI Ha ICTOPUH

He TapaHTHPYIOT, YTO B Ja/IbHEHIIIEM OyZeT XOTh KaKasi-TO JOXOAHOCTD. [Ipou3BeZieM pacyeThl
13 MPEAITONIO0KeHU, 9TO Y Hac ecTb 300 000 P v HeKuit BoIeOHBIN aITOPUTM, KOTOPBIT
rapaHTUpOBaHHO fenaeT 20% B MecAL,.

Bo uto 20% B Mecqy npespatat 300 000 P 3a rop,

AHBapb 300 000 #
®deBpanb 360 000 P
MapT 432 000 £
Anpenb 518 400 £

Man 622 080 £
NioHb 746 496 P
Wionb 895795 P
ABryct 1074 954 P

CeHTa6pb 1289 945 P
OkT96pb 1547 934 P
Hosabpb 1857521P

[ekabpb 2229 025 P

V13 3TOM TabMUIBI BUZAHO, YTO 3 T'OZI, BIIOXKEHHUS YBEJUYATCS TIOYTU B BOCEMb Pa3 — U 3TO
TIpU 10XOZHOCTU TObKO 20%. A BOT uTO OyzeT, ecau Haiitu ['paans u 6paTh 50% A0X0AHOCTH
€XeMeCAYHO.

Bo uto 50% B mecsu npepatat 300 000 P 3a rop,

AHBapb 300000 #P
®deBpanb 450 000 #

MapT 675 000 P

Anpenb 1012 500 £
Maw 1518 750 £
WNioHb 2278125 P
Wionb 3417188 P
ABrycTt 5125781 P

CeHTa06pb 7688672 P
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OkTa6pb 11533 008 £

Hon6pb 17299 512 P

[ekabpb 25949 268 P

[lepBOHaYaJIBbHBIU KaNIUTaJl YBEIUYNUTCA TOYTU B 90 pa3 Bcero 3a roz. BosHukaeT pa3yMHBIN BOIIPOC:
3a4eM OTZlaBaTh KOMY-TO KypHILy, KOTOpas HeceT 30JI0ThIe siia? Eciu KakoW-To aJropuTM paboTaer,
TO JII000I pa3yMHBIH YeIoBeK Oy/1eT 3auHTEPECOBAH B TOM, YTOOBI O HEM 3HAJIO KaK MOXKHO MeHbIIIe
JIIo7lei: 4eM 6oJIblile THBECTOPOB IIOJIb3YIOTCS AITOPUTMOM, TeM ObICTpee OH IepecTaeT paboTaTh.
BeposiTHee Bcero, co3ZiaTeNN MBITAIOTCA BEDKATH ITOCIeJHYE COKU M3 yXKe 0TpaboTaBlIero ajJropurMa,
MIO3TOMY U IIBITAIOTCS MMPOZAABaTh €ro, MHOT/IA COBCEM 3a CMeIIHbIe ZIeHbI'U. B Halelt py6puke

«IToz IpUIIYpOM>» MBI y3Ke KaK-TO pa3bupasy OJUH TOPTOBBIM pOOOT U OOBACHWIH, [I0YEMY HE CTOUT
ero MOKYIIaTh.

K ToMy »Ke IMEeHHO C TOPTOBBIMU POOOTaMHU €CTh ZIOTIOTHUTEIbHbIE HIOAHCHI. AJITOPUTM TIPUHATHSA
pellleHUH MOXKET ObITh CKPBIT WK 3alyTaH. MOXKeT IpoaBaThCs U TaK Ha3bIBa€MbIHM YEPHBIH SIIUK,
B KOTOPOM HEBO3MOKHO MOHSTH JIOTUKY aJITOPUTMA. DTO 3HAYUT, YTO B OIIPeJeIeHHOM da3e prIHKa
aJITOPUTM MOXKET paboTaTh XOPOIIIO, a B IPYTOM MOXKET 3a HECKOJIBKO CZEJIOK CIUTh BECh /I€TTO3HUT.
YToO6BI HAIIKMCATh TOPIOBOTO PoOOTA, He TPebyIOTCs 0COObIe 3HAHUSA. JIFOOOU MTPOrPaMMUCT

B COCTOSTHUM pa3obpaThes ¢ 3TUM. JIpyroi BOIIpoC: 3a4eM eMy 3TUM 3aHUMAaThCS?

A 4TO KacaeTcs MapTHEPCKUX MTPOrpaMM, TO OellleHble IeHbI'M TaM MOTYT ZIeJIaTh KaK pa3 co3ZiaTenu
TaKUX IIPOTrpaMM, U HUKAKOT'0 OTHOIIEHUS K TOPTOBBIM pOoOOTaM Takol OM3HEC MOXKET He UMETh.
Ha noBepKy 3TO OKa3bIBaeTCsA OOBIYHBIM CETEBBIM MapKETUHIOM U, BO3MOXKHO, TMPaMU/OH, Ky
IIPUBJIEKAIOT BCE HOBBIX U HOBBIX WIEHOB, 3aMaHMBAas YeM-TO HEU3BECTHBIM, HO IIPUBJIEKATEIbHBIM
Y O4YeHb JJOXOJHBIM, OJHOBPEMEHHO He IPeA0CTaBIIAA ayAUPOBAHHBIX OTYETOB O IIPOILIBIX
pe3ysibraTax.

Y10 Takoe punHaHcoBas
nupammnaa

Ecnu y Bac ecTb Bonpoc 06 MHBECTULMAX, NNUHbIX PUHAHCAX UTU CEMENHOM GlofXeTe, NuwunTe.

Ha camble MHTEPECHbIE BOMNMPOCbl OTBETUM B XYpPHare.

) 25 [ 26
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