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1. HasHauyeHMe U yC/IOBUA IPUMEHEHUS

Kanbkynsatop yposHel nosnumn (aanee "nporpamma") npeacrasnset cobon cueHapuii Ans 6UP>KeBoro
TepmunHana QUIK.

Mporpamma paccymMTbiBAeT YPOBHM AOMYCTUMOWN MAKCMMaJIbHOMW MPOCAAKM U Uenn Ana AJVNHHON U
KOPOTKOWM MO3ULMKN, OTKPLITON MO TeKyllel ueHe ask v bid, cooTBeTctBeHHO. PacyeT npomssoauTcs Ana AByX
3HaYeHU obbemMa BxoLa B MO3MLMIO. TaK e PacCcyMUTbIBAETCS A0MNYCTUMbIA 06beM NO3ULUKN NPU BbICTaBAEHUM
CTOM-NpUKasa B OAHOM Llare oT LeHbl OTKpbITUA (Stop AT Open), npu 3TOM NpeanonaraeTcs, YTo No3nums
OTKPbIBAETCA B CTOPOHY pocTa H6apa. BbluncaeHHble ypoBHM OTOOparKatoTcA B OKHE BUpPKEBOro TepMMHANA U
HAHOCATCA Ha 3a4aHHbIV rpaduK LeHbl.

B npouecce paboTbl OTCAEKMBAKOTCA CALNKM MO 3a4aHHOMY MHCTPYMEHTY. B cnydae obHapyskeHus
OTKPbITMA NO3ULMKM NPOrpaMma Mepek/oYaeTca B PeXKMM pacyeTa ee napameTpoB. Mpy 3TOM BO3MOXKHO
aBTOMaTMYECKOe BbICTaB/leHME CTON-NPMKa3a U TeK-NpoduTa UCX0AA U3 3a4aHHOTO YPOBHA PUCKa M Lenu. B
JanbHellem napameTpbl BbICTABAEHHbIX MPUKA30B KOPPEKTUPYIOTCA B COOTBETCTBUWM C WM3MEHEHUAMMU
nosuumm.

Mepep ycTaHOBKOW Nporpammbl TpebyeTcsa NpoBecTU HACTPOUKY OCHOBHbIX NapameTpoB.

HaanynﬂTop ypOBHEVI no3snumn MOXHO NCNOJsIb30BaTb COBEPLUEHHO 6ecnnaTtHo. OpHaKko ecnun gaHHas
nporpamma OKasanacCb gnaa Bac I'IOﬂE3HOﬁ, Bbl MOXETE NEPEYNCINnTb HEKOTOPYHD CyMMY Ha noboit n3
cneayroumnx cHeToB:

Anpgekc.JeHbrn | 41001712482829
WebMoney R134927846182, 2199761856587, E276996161784

2. llpexocrepexkeHue

KanbKynAaTop ypoBHEM MNo3MuMKM BKAOYAEeT B ceba ¢yHKUMIO aBTOMATMYECKOrO BbICTABNEHMSA U
M3MEHEHUA CTOM-MPUKa3oB. lepes ero Mcnosib3oBaHWEM, MOMKANYICTA, U3YyYUTe [aHHOE PYKOBOACTBO W
ybegutecb B TOM, 4YTO Bbl MOHUMAETE NOrMKY PaboTbl Nporpammbl. PeKomeHayeTcAs nepBoe 3HAKOMCTBO C
NporpamMmon NPoM3BoAUTb Ha y4ebHOM BPOKEePCKOM cyeTe.

ABTOp nporpammbl He HeceT OTBETCTBEHHOCTM 3a BO3MOMHble YObITKU WMAU YNYLWEHHYIO BbIroay
BO3HMKLLME B pe3y/bTaTe MCNOMb30BaHMA WAM HEBO3MOXHOCTM WCMNO/b30BaHMA AAaHHOrO MNPOrPaMMHOro
obecneyeHus.

3. HacTpoika nporpaMmMsbl

HacTpolika ocywecTBaseTca HenocpeacTBEHHO B MCXOAHOM Koge nporpammbl (q_calc.gpl) c nomolubio
TEKCTOBOro peaakTopa, Hanpumep, Notepad (BnaokHOT). MapameTpbl HAcTPOMKM pasbuTbl Ha caeaylolime
NOrUYecKne pasaens:

e OcHOBHble NapamMeTpbl;

e [lapameTpbl pacyeTa ypoBHeMW;

e [lapameTpbl BU3yanun3aLmm ypoBHEN;

e [lapameTpbl yNpaBaeHUa CTON-NpuKasamm.



Mocne M3MeHeHUs 3Ha4YeHUM NapamMeTpPoB C/ieayeT nepeyctaHoBUTb MPOrpammy B TEpMUHANE.

BakHoe 3ameuaHue. [pn HacTpoliKe NapamMeTpoB, KOTOPble MOFYT NPUHUMaATL APO6HblE 3HAYEHUSA
(Hanpumep, RISK, FEE 1 np.) cneayeT yuntbiBaTb, KaKol CMMBOJ SIBAAETCA pasgenuTenem uenon u gpobHoi
4acTM B OMepauMoHHON cucteme. B MCXOAHbIX HACTPOMKax Mporpammbl B KA4YecTBE TaKOro pasgenurens
ncnonb3yetcsa Touka. OQHAKO B HEKOTOPbIX OMEPaLMOHHBIX CUCTEMAX 3TO MOXKeT HbITb 3anATas. B sTom cnyyae
ApOo6Hble 3HaYeHMA NapaMeTPoB cneayeT NPUBECTU K COOTBETCTBYIOLLEMY BUAY.

3.1. OcHoBHBbIe apaMeTphbl!

MapameTtp

ACCOUNT

CLIENT_CODE

SPOT_TAG

SECCODE
CLASSCODE

LOGFILE

DATAFILE

JOURNAL

OnucaHue

NaeHTudmKaTop Toprosoro cyeta. [aa nnowanok 6mupku RTS 0bbluHO MmeeT
BuA "SPBFUTxxxxx", ona cnotoBoi cekummn MMBB — "axx-xxxxxxxx".

Kop KnveHTa, NpUCBOEHHbIA OGpokepom. OB6bIMHO COCTOMT M3 NATU UUdP,
Hanpumep, "00123". 3HayeHWe [aHHOrO napameTpa TpebyeTcs yKasbiBaTb
TO/IbKO MPWU paboTe Ha CNOTOBbIX MJOLWAAKaX, A1A PaboTbl HAa CPOYHOM pPbIHKE
3TOMY MapamMeTpy MOMKHO NPUCBOUTbL NycToe 3HayeHue ("").

NaeHTnduMKaTop Toprosoi ceccumn/rpynnbl cnoTosoi naowaaku. Ans MMBB 3to
3HauyeHue "EQTV", ana YkpanHckoi 6upxm — "RSGP". Mpu pabote Ha cpoyHOM
pbIHKe 3TOMY NapameTpy caeayeT NpucBoUTb nycroe 3HaveHue ("").

Kog nHctpymeHTa. Hanpumep, "RIZ0" n "LKOH".

Kog Knacca uHcTpymeHTa. Hanpumep, ans dbtoyepcos Ha naowaake FORTS aTo
3HayeHue pasBHo "SPBFUT", ana Al-Akumin Ha MMBB 3TO 3HayeHMe paBHO
"EQBR", a ana pbtoyepcos MMBE —"FUOP".

MonHbIN NyTb K PaiNy NPOTOKO/A aKTMBHOCTM nporpammbl. B atoT daiin byaet
nonazatb MHGopMauma 060 Bcex CObbITUAX NPOrpaMmbl, TaKUX KaK M3MEHEHUE
no3nuMK 1 BbiCTaBeHMEe NPMKasoB. Palin AonKeH 6bITb 4OCTYNEH ANA 3aNWUCK U
byper cosfaH aBTOMaTUMYECKM. PekomeHAayeTcs yKasbiBaTb NyTb K daiiy B
KaTanore, rae HaxoguTca QUIK, Hanpumep, "C:\Program Files\QUIK\q_calc.log".

MonHbIM NyTb K danny Ana XpaHeHus cayebHol MHbOopMauUK NpPorpammbl.
daiin gonKeH ObiTb AOCTYNeH ANs 3anucu u b6yaer co3faH aBTOMATUMYECKM.
PekomeHayeTca yKasbiBaTb NyTb K ¢ainy B Katanore, rge Haxogutca QUIK,
Hanpumep, "C:\Program Files\QUIK\q_calc.dat".

MonHbIM NyTb K Gainny KypHana caenok. [aHHbli KypHan BeAeTca B TEKCTOBOM
dopmate .csv, npurogHom Ana npocmotpa B Microsoft Excel. Hanpumep:
"C:\Program Files\QUIK\trades.csv". Ecnv 3agatb nyctoe 3HayeHue (""), KypHan
COeNoK BeCTUChb He byaerT.

1 - o
MoapobHaa MHPOPMaLLMA O HACTPOIKe AaHHbIX NapaMeTPOoB M3/10XKeHa B pasaene 4 «OnpeaeneHne 3HaYeHUI

OCHOBHbIX NapameTpoB».



3.2. [lapameTpsl pacueTa ypoBHEU

MapameTtp

CALC_BASE

RISK

TARGET

FEE

MAKEOUT_SLP

CALC1_SIZE
CALC2_SIZE

CALC_SATO

OnucaHue

3apaet egmHuuy usamepeHua napameTpoB RISK, TARGET w MAKEOUT. Ecnu
CALC_BASE=0, 3Ha4yeHUA AaHHbIX MAapamMeTpOB MHTEPNPETUPYIOTCA KaK NpOLeHT
oT paboyero kanuTtana, ecanm CALC_BASE=1, KaK NpPOLEHT OT LLeHbl MHCTPYMEHTA,
a ecnn CALC_BASE=2, KaK NyHKTbI LeHbl MHCTPYMEHTA.

Jonyctumbii  puUCK B caenke. B 3aBMCMMOCTM OT 3HAYeHWs MapameTpa
CALC BASE 3apaetcA B MNpoueHTax OT KanuTana, MpoOueHTax OT LeHbI
WHCTPYMEHTA WUJIM MYHKTAX LLeHbl.

Lenb caoenke. B 3aBucumoctn ot 3HavyeHua napametpa CALC_BASE 3apaetca B
NpPOoUEHTaX OT KanuTasia, NpoLeHTaX OT LeHbl MHCTPYMEHTA MU NYHKTAX UEHbI.

Pasmep Komuccuu. Mpu Toproene dblodepcom 3agaetca B pybaax 3a Kynawo +
npoAa*xy OAHOro KOHTPaAKTa, NP TOprossie akKUMAMU 3a4a€TCA KaK NMPOUEHT OT
oboporta’.

MpocKanb3biBaHME B MyHKTax LEeHbl Npu pacyeTe 6e3ybbiTKa. PaccymTaHHbIN
ypoBeHb 6e3ybbITOYHOCTM ByAeT CKOPPEKTUPOBAH HA AaHHOE 3HaYeHue.

MpoueHT ncnonblyemoro Kanutana B pacyete Nel n Ne2, coorBeTcTBeHHO. Ecan
yKasaTb 3Ha4yeHue 0, COOTBETCTBYIOLWMI pacyeT NPOoM3BOAUTLCA U OTOBpaxKaTbeA
He byger.

BkatounTb (1) nam BbikAtounTb (0) pacyeT BXoAa CO CTOM-MPUKA3OM Y OTKPbITUA
Tekywero 6apa (stop at open).

3.3. [lapameTpsl BU3yaiu3al Ui ypOBHEMN

MapameTtp

PLOT_CALC1
PLOT_CALC2
PLOT_SATO

LEVEL_LENGTH

LEVEL_SIZE

STOP_R
STOP_G
STOP_B

TARGET_R
TARGET_G
TARGET_B

GRAPH_TAG

OnucaHue

Otobpaxatb (1) nam Het (0) Ha rpadmKe LeHbl YPOBHM, NONYyYEHHbIE B pacyeTax
Nel, Ne2 n ypoBHM pacyeTa "stop at open".

[nvHa oTobpaxaemMbix Ha rpaduKe ypoBHel OTHOCUTENbHO TeKyliero Gapa’.
Jonyctmeble 3HayeHna 1-99.

TonwmHa otobparkaemblx Ha rpadurKe ypoBHEN.

LiseT ypoBHeW ONYCTMMOW MaKCMMaJibHOM NpocagkuM no KomnoHeHTam RGB.
Jonyctumele 3HayeHna 0-255.

LiBeT ypoBHel Lenm no KomnoHeHTam RGB. JonycTumble 3HadeHua 0-255.

NaeHTndmKatop rpadmKa, Ha KOTOPbIN caeayeT HaHeCTU PacCHUTaHHbIE YPOBHM.
B ncxoaHoM HacTpoliKe NpuUHMMAaET 3HaYeHue "pgraph”.

! OnpegenseTcs aBTOMaTUYECKM: €CAM ANA MHCTPYMEHTA YAAN0Ch ONPEAEUTb PasMep rapaHTUHOro obecnedyeHus,
CYMTaETCA, YTO 3TO dbloyepc, B UHOM C/lydae CYMTAETCA, YTO TOProBAA BEAETCA aKLMeN.

? [1ns oTOBpasKeHs BCelt 4/IMHbI YPOBHSA, BO3MONKHO, NOTPebyeTcs yBennieHne cB0604HOM0 MEeCTa cripasa oT rpaduka
(Mapamempor duazpammer -> Juazpamma -> Mpassiii kpaii).



3.4. [lapaMeTphl yripaBjeHUd CTON-IIPUKA3aMH1

MapameTtp

STOP_ORDER_MGR

SLIPPAGE

MAKEOUT

AUTO_TARGET

TP_OFFSET

TP_SPREAD

TP_OFFSET_UNITS
TP_SPREAD_UNITS

EXPIRY_DATE

OnucaHue

Pexkum ynpasaeHumaA cton-npuKasamm:

0 —ynpaBneHne He NPON3BOAUTCA;

1- ynpas/sieHne BbINO/IHAETCA B MOMEHT MU3MEHEHMNA NOo3nLUnn, I'IepBbI[;I cTon-
NPWKa3 BbICTaBAAETCA HA PACCYUTAHHDLIN YPOBEHb A0MNYCTUMOWN MAaKCMManbHOM
NpocagKu;

2— ynpas/sieHne BbINO/IHAETCA B MOMEHT UamMmeHeHnAa nosnuun, HepBbIVI cTon-
NPWKas BbICTaB/AAETCA B LLAre oOT LieHbl OTKPbITUA 6apa (SATO), Ha KoTopom b6bina
OTKPbITa No3numA.

JonycTmoe npockanb3biBaHWe ANA BbICTaBASEMbIX CTON-NPUKa30B. 3a4aeTca B
NPOLLeHTaxX OT LieHbl cpabaTbiBaHUA CTON-NPUKa3a.

Mopor, Npu A0CTUKEHUM KOTOporo byaeT nponsseaeH NeEPEHOC CTON-NPKUKa3a Ha
ypoOBeHb 6e3y6b|Tquocw|1. B 3aBucumocTu ot 3HayeHuAa napametpa CALC_BASE
3a/laeTca B NPOLLEHTax OT KanuTtana (% npubbliv TEKYLEN NO3ULMMK), NPOLLEHTaX
N3MEHEeHUA LieHbl MHCTPYMEHTa B CTOPOHY MO3MLMW MAN MYHKTax ueHbl. Ecam
YKa3aTb 3Ha4yeHue 0, nepeHoc B 6e3ybbITOK Npon3BoanTbCA He byaerT.

BK/OUUTL MM BbIK/IOYMTL aBTOMATMYECKOE BbICTAB/IEHWE MPUKasa Ha B3ATUE
uenn’. 0 — AaHHbIN NpUKa3 He BbicTaBaAeTca, 1 — MCMONb3yeTcA CTON-NPUKa3 co
CBA3AaHHOMN NIMMWUTHOM 3aABKOIA>, 2 — UCNONb3YeTCA NpuKas «TelK-NpoduT v cTon-
JIMMUT?,

MapameTp npuKasa «Telk-npoout u cron-numut» npu AUTO_TARGET=2:
YcTaHaBAMBaeT 3HAYeHME OTCTyna OT MaKCMMyMa (Ha NPOoAAXKy) MU MUHUMYMA
(Ha NOKyMKy) UeHbl NocneaHel CAENKW, NPU OOCTUXNKEHUW KOoToporo Oyaer
CreHepupoBaHa JIMMUTUPOBAHHAA 3aABKa. 3HaYeHWe MOXKET YKa3blBaTbCA KaK B
MYHKTax LieHbl, TaK U B npoueHTax (napameTtp TP_OFFSET_UNITS).

MapameTp npuKasa «Telk-npodut u cron-numut» npn AUTO_TARGET=2:
YcTaHaBnvMBaeT  Aonyctumoe Nnpockanb3blBaHMe  AnA BbICTaB/AAEMOW
NIMMUTUPOBAHHOM 3aABKM. 3HAaYEHME MOMKET YKa3blBaTbCA KaK B MyHKTaxX LEHbl,
TakK M B NnpoueHTax (napametp TP_SPREAD_UNITS).

3apatoT eguHuMUbl M3mepeHua ana napametpos TP_OFFSET u TP_SPREAD,
cootBeTcTBeHHO: "PERCENTS" — npoueHTbl (Wwar M3MeHeHWa — oOfHa coTas
npoueHTa), "PRICE_UNITS" — nyHKTbI LeHbl (War USMEHEHUs paBeH Lary LEeHbl
WMHCTPYMEHTa).

CpOK AeincTBMA BbICTaBAAEMbIX CTON-NPUKA30B. BO3MOXHble 3Ha4eHus:
"GTC" - oo OTMEHbI,
"TODAY" - 00 KOHL,a TOProBoit ceccum.

! ns paboTbl 4aHHOM GYHKLMM TPEBYETCA aKTUBHOE YNpaB/ieHWe CTON-NpuKas3om (napameTp STOP._ ORDER_MGR >= 1).
? MpK UCNONB30BAHUM AAHHOI GYHKLMM CAEAYET YUUTbIBATH, Y4TO YPOBEHD LIEIM MEHAETCA NPU U3MEHEHUM NO3ULUM
(Hanpumep, Npu AOKYNKe), COOTBETCTBEHHO, NPMKa3 Ha B3ATME Lenn byaeT TaK Ke nepemeLlaTbea.

> B 3TOM pesk1Me CPOK AelCTBIMA CTON-MPUKA3a M CBA3AHHOM 3asiBKM OrpaHNMIEH CPOKOM TEKYLLet TOProBoit ceccuu.



3.5. HacTpolika TOYHOCTH OTOOpaKEHHUS PACiETOB

KanbKynsatop ypoBHEN MNO3MLUMM B MCXOAHOW HACTPOMKe oTobparkaeT paccyMTaHHble 3HayeHus
YPOBHEM C TOYHOCTbIO A0 uenbix. OAHAKO AN HEKOTOPbIX MHCTPYMEHTOB TPebytoTcs yBe/iYyeHne TOYHOCTH.
N5 3TOro B cCaMoM KOHL,Ee MCXOAHOro KoZa OTpenakTUpymTe CTPOKMU:

PARAMETER TYPE NUMERIC (8,0);

B paHHOM cTpoke O — 3TO KOJIMYECTBO 3HAKOB, OTOOpa)kaembix nocne 3ansatoi. Ans yBennyeHus
TOYHOCTM OTOBpaXeHusa, Hanpumep, A0 ABYX 3HAKOB MOCAe 3anATON U3MEHUTE 3TU CTPOKU CAeayioLinm
obpasom:

PARAMETER TYPE NUMERIC(8,2);

4. OnpeaesieHVe 3HaYeHUW OCHOBHBIX [IapaMeTPOB

HacTpolika OCHOBHbIX MAapameTpoB Heobxoguma Ana GpYHKUMOHMPOBaAHMA Mnporpammbl. Mpu aTom
cneayeT yunTbiBaTh, YTO BCE 3TU NapaMeTpbl YyBCTBUTE/bHbBI K PEFUCTPY CUMBOJIOB.

4.1. 3Ha4yeHHUA AJ1 CPOYHOI'0 pPbIHKA

Mpu paboTte Ha cpoyHOM pbiHKe napameTpam CLIENT _CODE u SPOT_TAG cneayeT npMcBoUTb nycroe
3HaueHue (""). 3HauyeHne napameTpa ACCOUNT moKHO onpeaennTb cieaytolem obpasom.

B meHio Topzoena -> ®oroyepcbl BbibepuTe NYHKT O2paHuU4YeHUs MO KAueHMCcKum cyemam. B
NOSIBUBLLEMCA OKHE HaXXMuTe KHOMKy «[lobaBuTb Bce», a 3aTem KHOMKy «[a». Mpu sTom 6yaeT nokasaHa
Tabamuya «OrpaHMYEHUss MO KAMEHTCKMM cyeTam», B CTosbue «TOProBbli cYeT» KOTOPOM NnepeyuncieHsl
WNCKOMble 3HaYeHUA:

u OrpaHuyYeHna No KIMEHTCKUM CHETAM EI@
PupmMa Toproeoli CueT THn AMMATa
1 SPBEFUT SPEFUTOOO04 leH.cpeacTea
2 ME0139600000 MGO139600004 AeH.cpeacTea

Ons nnowanok 6upku RTS 3TO 3HaYeHUe o6blMHO umeeT Bug "SPBFUTxxxxx", Ans cpoyHoM cekumm
MMBB — "MGxXXXXXXXXXX".

4.2. 3Ha4yeHUs JJis1 CIOTOBOTO PbIHKA

Ons onpeageneHns sHaveHut napametpos CLIENT_CODE 1 SPOT_TAG npu paboTe Ha CNOTOBOM pbIHKe
B MeHto Jlumumel BbibepuTe NYHKT JluMumel no 0eHeXHbIM cpedcmeam. B NosBUBLLUEMCS OKHE HaxXmuTe
KHONKY «[106aBUTb BCEY, @ 3aTem KHOMKY «[a». Mpu aTom 6yaeT nokasaHa « Tabavua IMMUTOB NO AEHEKHbIM
cpeactBam», B ctonbuax «Mpynna» n «Kog KAneHTa» KOTOPOW COAEPHKATCA UCKOMbIE 3HAaYEHUA:



F_:'g TaBnnua NMMWTOE NO JEHEXHEIM CREACTEM =3 [oR ==

Pupra BanwoTa pynna Koo wnnenta
1 MCO139600000 SUR EQTV 00004

Mapametp SPOT TAG ans MMBBE umeet 3HauveHune "EQTV", gna YKpaunHckon 6upxnm — "RSGP".
3HauyeHne napameTtpa CLIENT _CODE moxKeT npuHMMATb MNPOM3BO/IbHLIN BMA, Ana bupxu MMBB o6bluHO
COCTOMT M3 NATU LUndp.

B «Tabavue AMMWUTOB NO AEHEXHbIM CPEACTBAMY» MOMET COAEP!KaTbCs HECKO/IbKO CTPOK. Ecnm oHu
MMEIOT pasHble 3HayeHus B cTonbue «Kog KAneHTa» cneayeT BbIbpaTb TO, KOTOPOE COOTBETCTBYET 3HAYEHMUIO
rpynnbl EQTV/RSGP v pasmepy AeHEeXHbIX CpeAcTs Ha Ballem cyeTe.

4.3. EqUHbIN OpOKEePCKUH CUET

HekoTopble 6poKepbl NpeAoCTaBAAT CBOMM KAMEHTAM YCAyry eAnHOro 6pokepckoro cyeta. Mpu sTom
[ONyCKaeTcA MCno/sb3oBaHWe pabouvero KanuTasa, HaxXxOAALLErocA Ha CMOTOBOM PblHKe, A1A COBEpPLUEHUA
TOProBbIX Onepauunii Ha CPOYHOM pbiHKe. B 3Tom ciyyae ana paboTbl Ha cpoYHOM pbiHKe napameTp ACCOUNT
cnenyetr HacTpoOUTb B COOTBETCTBUM C pasgenom 4.1 «3HauyeHuAa [NA CPOYHOro PbIHKa», a napameTpbl
CLIENT_CODE v SPOT_TAG B coOTBETCTBUM C pa3aenom 4.2 «3HayeHuA 4N1A CNOTOBOro PbiHKa».

B yacTHOCTM, Koraa AeHexkHble cpeacTBa HaxogATcA Ha niowaake MMBBE, a ToprosnA BegetcA Ha
FORTS, yKa3saHHble NapameTpbl ciegyeT 3a4aTb CAeAyoWmMm o6 pasom:

e ACCOUNT — naeHtTMdmKaTop cyeta Ha FORTS
e CLIENT_CODE — Kog KnueHTa 6pokepa
e SPOT_TAG="EQTV"

4.4. Kogbl UHCTPYMEHTA

Ons onpepenerHunn 3HayeHnn SECCODE n CLASSCODE B meHto Tabauybl Bbibepute NyHKT Tekyuwsasa
mabauya. o6aBbTe HYXKHble MHCTPYMEHTbI B €€ NpPaByto YacTb. M3 fOCTYNHbIX NapameTpos Bbibepute «Kop,
6ymarn» un «Kog Knacca». Haxmute KHoMKy «Ja».

Mocne atoro byaet oTobparkeHa «TeKkywan Tabanua napameTpos». B ctonbuax «Kog 6ymarmn» n «Kop,
Knacca» aToi Tabanubl ANa KaxKao0Mn BbIbpaHHON Bymarn coaeprkaTcsa 3Ha4YeHUA, KOTopble cieayeT NPUCBOUTb
napameTtpam SECCODE n CLASSCODE, cooTBeTCTBEHHO:

‘= Tekywas Tabnuua napamerpos i |[=l=]=Es
Kog bymarn Kog wnacca

RTS-6.11 [FORTS] RIM1 SPEFUT

Si-3.11 [FORTS] SiH1 SPEFUT
FSMICKM1 [derouepcsl MMBE] FSMICXM1 FUOP

MMKHopHMk [A 1-Akiy] GMKN ECER

CHepbani [A 1-Axiym] SBERO3 EQBR

PocHedTe [B-AKLpM] ROSM EQML

FASMPOM ao [BHEnMCOYHEIE akwa]  GAZP EQME




5. YcTaHOBKaA

MepBOHaYaNbHYIO YCTAaHOBKY NpPOrpaMmbl PeKOMeHAYeTcA NPOU3BOAUTb NPU OTCYTCTBUM OTKPbLITOM
NO3ULMM NO 3alaHHOMY UHCTPYMEHTY .

[ns ycTaHOBKM Nporpammsbl ciesyeT npogenaTb cnegytowme encTeus.
3anyctute 1 nogkaounte K cepsepy tepmuHan QUIK. B meHio Tabauysl -> Mopmepenu Bbibepute

NYHKT 3adamb nopmepens. B noasmBieMcs OKHe cieayeT Bblbpatb dain g_calc.gpl v 3arpy3utb ero. Mpu
3TOM NOSABUTCA OKHO «PaboTa c nopTdenamm»:

Patora ¢ nopToenvi e ——— ()

JocTynHEIR NopTdend T ey nopTeens

| |Kanbkgn;m:|p YDOBHEH NOSHLMIA

Brcero naparerpoe: 7

Broero kaveHToE: ]

P SEIF SHTE NOK.aneHO
OpoudraTe W3 daina |

| Pupns | ALL_FIRMS
| Koverme | ALL_CLIENTS

MapardeTpel NOpTREN;

MaeHTHS. ... | K.opaTkoe HazEaHKHE | OnucaH4e | Tun Pasriep | Tou... |
A Pacuer Cal Cumgone.. 16

B 4 Col Yo noenii 2

C K.on-En Col o nosaii I}

B UeHa erona Col Hucnoeoi 1

E b akc.npocanka Col Hucnoeoi n

F Besydemok, Col Yo noenii I}

[ lens Col o nosaii I}

Foprdyna pacueTa:

"q_calc v.4.0 [c] 2012 Hukonali MopowkuH, http: e, morozhkin, com

'Tporparma paccUWTEIEAET YPOEHW QOMYCTUMORN MAKCUMANEHON NPOCAAKM W LEM 419

" AMHHON W KOPOTEDA NOSHLHK, OTEPETOE N0 TeKYWER weHe ask v bid,

' COOTEETCTEEHHD. PacyeT NpOM3E0AMTCA ANA AEYY SHAYEHKH 0fbEra EXONa B

" nosuuui. TaK He DACCYMTRIBAETCA GONYCTURMBIA OBER NOSWULMKA MK BRICTAENEHMA

' CTOM-NPHEA3a B OOHOM WAare oT LeHe! oTKpemHA [Stop AT Open), npu aTomM

' NpEAnoNarasToA, YTo NOSHUMA OTKPBIBESETCA B CTOROHY pocTa Gapa. BeMucneHHEE n

1 | 1] 3

B aTOoM OKHe cneayeT Ha)KaTb KHOMKY «3arpy3uTb NoKasbHO». B cayyae ycnexa 6yaer BblgaHo
cnepytouee coobuieHme:

1 o

[aHHan pekomeHaauma obycnosseHa Tem, YTO NOC/Ie NePBOHaYaNbHOM YCTaHOBKM Nporpamma He byaeT HMYero 3HaTb O
paHee OTKPbLITOM NO3MLUKN. B 3TOM Cydae 3aKpbITUE CYLLECTBYIOLLEN NO3MLMKN ByaeT MHTEPNPETMPOBAHO KaK OTKpPbITUE
NPOTMBONOJIOXKHON. ECIM 3TO cnyunnock, obpatntecs K pasgeny 6.3 «Co6poc MHGOPMALMM O MO3ULUM Y.,



KanbKysnsaTop ypoBHEU NO3ULUU 4.1

T QUIK: mu@

OkHo  CooBLeHue

@ MopThens "g_calc™ anA dwpHel

"ALL_FIRMS" ycnewHo sagaH.
15:40:10

DRI ETENER )

3aKpouTe okHO «Pabota ¢ noptdenamm». 3atem B meHio Tabauyel -> Mopmdpenu BbibepuUTe NYHKT
AocmynHelli nopmebeau, npu 3TOM NOABUTCA OKHO C/IeAYHOLLEro BUAA:

o croprpero I =

— JocTynHble nopTdeni

—TerKywmia nopTdens

| KanskynATop YPOBHEN NOZMLLAA

MokansHsi

Dupma:

Brero Kn1eHToB:

Beero napameTpos:

BLL_FIRMS

7

ECE OOCTYNHBIE

Mepuog pacdeTta (cedl

I KnneHTEl I ALL_CLIENTS

MapaMeTpel NopThens:

| Pazmep |Tu'-|Hucrb |

MaeHTHDMKETOP | KopoTKoe HasBaHWe | OnKUcaHKWe | Tun

A Pacser Caol CMMBONBHEIA 16

B ) Col Y1cnosoi

C Kon-so Col Yycnosoi

D LleHa Bxona Col Yycnosoi

E Makc, pocanka Col Yycnosoi

F Fazufi-mnk il Wiar nnenia
[prMeHTE CoXpaHWTE ¥aanuite TopMyna

e I s L s Y

OTMeHa

Cnpaska

3aech cneayeT ana noptdensa g_calc 3apatb napametp «Mepuog pacyeta» pasHbiM 1 cekyHae. Mocne
Yero HasKaTb KHOMKY «MpUMEeHUTb» U 3aKPbITb OKHO.

3atem B meHIo Tabauybi -> Mopmdgenu Bbibepute NyHKT lTpocmomp nopmepens, Npu 3TOM NOABUTCA
OKHO co34aHuA Tabamubl 4N NPOCMOTPa:

PyKOBO,CI,CTBO nosib3oBaTena

10



KanbKysnsaTop ypoBHEU NO3ULUU 4.1

Coro by o oo reperzes oo I e

Ama Tabmaug

— AocTynHele nopTdeni —Terkywi nopTdens
5] - NoKaNsHLIA I KanekynaTop ypoBHER No3MLAKM
NokansHsi
DpMa: ALL_FIRMS

I MopTidens [KanskynATop YPOBHEN NOSMWAN]

Bero napaMeTpos: 7

Beero knneHToB: ECE A0CTYNHBIE

Mepuon pacdeTa (oex): |1

[T ©uneTp KNHEHTOE . |

— CTonbLks

AocTynHEIE NapaMeTpel 3aronoskn cTonbuos

PacueT

%

Kon-so

LleHa exona
Makc.npocaaka
Besybbmor
Llens

DNMCEHWE NapaMeTpa: I

Pacuet
Yo

Kon-so éﬁ% |
p LeHa Bxona

Makc.npocanka

Y6paTh BezybuiTok Qng |

OYHcTHTE

g2 |

OTMeHa | Cnpaska |

BbibepuTe «[106aBUTb BCE» U HaxmUTe KHOMKY «[a». Mpu aTom oTobpasuTca Tabanua ¢ pacyeTHbIMM
3HaYeHMAMM YPOBHEN MaKCMMabHOM NpocagKku, 6e3ybbiTKka U uenun a8 No3vumiA, OTPbITbIX NO LeHam Cnpoca

n npegnoxKeHuaA.

[NnA HaHeceHWA 3TUX YPOBHEN Ha rpaduK NpoaenaiTe cneayowme oeicTBus.

B napameTpax ucnonbsyemoro rpaduKka ueHbl (OH MmoxeT bbiTb t060ro npeacTaBneHns) oTKpoiTe
3aKknagky «JdononHutenbHo» u 3agaite B none «MaeHtnduKaTop» 3HauyeHue «pgraph», Kak nokasaHo Ha

pUCYHKe:

PykoBoAcCTBO Noab3oBaTens 11



KanbKysnsaTop ypoBHEU NO3ULUU 4.1

Facrponea w1520 e I

Obume ﬂﬂl’lDHHMTEHbHD I‘jl'pQBHH I

1 Casur rpadwka
Kon-Bo MHTEPBaNoE:

E

— 3aABKHK
¥ MokazmieaTs sasskm

LIBET MOKYMKK :ﬂ
LLEET NpoaEHH :lﬂ

1 MpoUEHTHOE M3MEHEHWE —

IAEEDJ’H‘DTHDE 3HEI‘-IEHPJ

| 0.000000

—MoeHTIdDMKATOD

Er—

IF MoKaskIEaTH CTOM-33ABKM

UeeT nokynku -ﬂ
LIBeT npoaasi -ﬂ

—CTon-383ABKM ——————————

—CaenkK
¥ MokazwieaTe coenku

LLEET NOKYMiKH :ﬂ
LigeT nponati :ﬂ

CoxpaHuTe

OTKES |

Cnpaska |

CoxpaHuTe caenaHHble NSMeHeHUA.

Mocne aToro Ha BbIBPaHHOM rpadrKe NOABATCA YPOBHM U3 CO34aHHOM paHee Tabanupl.

6. Boino/IHeHH e onepanuii

6.1. OcTtaHoBKa

Mpu HEOBXOAMMOCTN NPUOCTAHOBUTL PaboTy NporpamMmsl, NpoaenaiTe ciegylolme AencTBus:

HaxXmute npaBoil Knasuwei MbilwM Ha Tabauue nporpammbl. Mpu 3TOomM 0TO6pPAsUTCA MEH!O,

NMOKa3aHHOE Ha PUCYHKe:

[ 1 Noprdens [Kanskynato

|| Pacuer |
|1 Long 80%
| 2 Short 30%
3

'3 Long 100%
| 4 Short 100%

IT SATO (long)

£

[ YPOEHER No3uumm]
—;

=

Mpadwin [RTS-12.10]

MNpuocTaHoBUTE pacyeT

Ha4ate pac4er saHoBD

Hauate pacyeT B peskumMe oTA3LKN
CoxpaHuTe cnucadue B gaiin
MocrmoTpeTs dopmyny
Mapamerpel nopTdens

PyKOBO,CI,CTBO nosib3oBaTena

E PenakTvpoeate TaBAMLY

Ecnupoeate B Bydep cbumena

Ctrl+E
Ctrl+Insert, Ctrl+C

a Beiecg uepes DDE cepeep
m Brieog no ODBC

Ctrl+L
Ctrl+ 0

MepemMecTiTe Ha 3aKNELKY

K
211
3
211
75
a1

12



B 3TOM MeHI0 BbibepuTe NyHKT lpuocmaHoeumes pacyem. MNpu 3Tom nporpamma 6yaeT oCcTaHOB/EHa,
obHoBneHWe TabanLbl 1 ynpas/ieHWe CToN-NpuKasaMm NPoM3BoanUTCA He ByaeT A0 CledyoLlero nepesanycka
TepMUHana.

[ns Bo306HOBEHMA PabOTbl MPOrpammbl Bbibepute NyHKT Bo306HOBUMb pacyem B 3TOM e MeHIO.
Mpu stom 6yayT oTpaboTaHbl BCe HOBble 3aABKM, MOABMBLUMECA 3@ Bpemsa npoctosa. Ecam ke Tpebyetca
MPONYCTUTb 3TW 3aABKK, BbiBepuTe NYHKT Hayamo pacyem 3aHO60.

6.2. OTkIIIOYeHue

[na nocToAHHOro OTKAYEHWA nporpammbl B MeHio Tabauysl -> lMopmdpenu BbiGepute NYHKT
AocmynHeiii nopmdgenu. B nosBnBLUEMCSH OKHE CHUMMUTE rafovKky HanpoTue noptédens g_calc n npumeHuTe
N3MEHeHwUsn:

Patorscrogroenns I e

OCTYMHEIE NOPTEn

— TeKyWMA NopThens

| KanekynATop YPOBHEN NOSMLLAI

NokansHsik

Bupma: ALL_FIRMS
Bcero napaMeTpoE: 7

Brero KNMEHTOE! Bte noCTyrHsle
Mepyon pacdeTa (cex): I 1

| e | ALL_CLIENTS

MapaMeTpel NopTdhena:

WaeHTKd. .. | KopoTKoe HasBaHWe | OnucaHue | Tun | Pazmep | Taoud... | =
A Pacuet Col CuMBONL... 16

B %o Col Hucnosoi 2 E
C Kon-so Col Yucnosoi ]

D LleHa Bxoga Col Yucnosoi i |
E Makc.npocanka Col Yucnosaoli 0

F FezufikiTng il Uiarnneimia n i

CoxXpaH|Te ¥aanute DopMyna OTMeHa Cnpaeka

Mpu aToM Nporpamma v ee TabanLa OCTaHYTCA B TEPMMHANE, HO HUKAKUX AEWCTBUIA NPOM3BOAUTLCA HE
byaer.

6.3. Copoc nHpOpMaLMH O TO3ULUU
Ons cbpoca nHdbopmauum o No3mMunmn ciedyeT npoaenatb cnegytolme encTeua:

e [lpu OTCYTCTBMM OTKPBITOM MNO3ULMM NO 3a43aHHOMY MHCTPYMEHTY yaanute dpaiin co cnykebHoi
NHbopMaLmeit Nnporpammbl. B ncxogHol HacTpolike ato ¢ann "C:\Program Files\QUIK\qg_calc.dat";

e HaxmuTe Ha Tabanue NporpaMmbl MPaBYHO KAABMULLY MbiLIW U B NOABUBLLEMCA MEHIO BbibepuTe
NyHKT Hayame pacyem 3aH0860.



7. OnucaHue paGoThl

Mocne nepBUYHOM MHCTANNALMM NpPOrpamma co3gact Bce Heobxoammble el ana pabotbl dalinabl u
nepenaeT B CBOM OCHOBHOM peXXum paboTbl.

KanbKynsatop ypoBHEN NO3ULMN MOMKET HAaX0AUTbCA B ABYX pPEXMMaX:

® peXXMM pacyeTa ypoBHEl;
®  pEeXMM TeKyLen nosmumnm.

B 060MX pexumax OCyLLecTBAAETCA MOCTOAHHbIA aHanu3 Tabaul 3asBOK W COENOK Ha npeamet
M3MeHeHUa nNosnumun. Mpm 3Tom BO3MOXKHO onpeaeneHue caeayolmx UsMeHeHun:

®  OTKpbITME NO3ULMK;
® HapallMBaHWe No3nLUK;
® yMeHblUeHMe No3nLMK;
®  3aKpbiTME NO3UNLUMU.

Mocne obHapyKeHWA U3MEHEHUA NO3ULMM NPOrPaMmma NPOBEPUT TabauLy CTon-3asBoK. Ecv B Hell He
b6yner obHapyKeH CTOM-NpWKas, OrPaHUYMBAIOWMIA PUCK MO3ULUW B 334aHHOM MWHTepBane uan 6yayt
OBHapy:KeHbl CTOM-MPUKasbl, CPeAHAA LeHa WMCMNOJHEHWA KOTOPbIX TaK e OyaeT npeBbiwaTb 3a4aHHbIN
YPOBEHb pUCKa, BCE 3TU NPMKasbl ByAyT CHATbI M BbICTaB/NEeH HOBbIM, COOTBETCTBYHOLWMIA YPOBHIO AOMYCTUMOM
MaKCMMabHOM NpocagkKe.

Hanpumep, puck 3agaH Kak 2000 NyHKTOB UeHbl MHCTpyMmeHTa. OTKpbIBaeTca AIMHHAA no3uuma Ha 10
KOHTpaKTOoB no yeHe 100 000 nyHKTOB.

e Ecam B Tabaunue CTon-3aaBOK HET HX OAHOIO CTOM-NPUKA3a No AaHHOMY MHCTPYMEHTY, byaeT
BbICTAB/IEH CTOMN-NPMKA3 Ha NpoaaKy 10 KOHTPAKTOB NpPU AO0CTUKeHUM UeHbl B 98 000 nyHKTOB.

e Ecau xe B Tabanue cTon-3adaBOK CTb CTON-MPMKa3 Ha NPOAAXKY 5 KOHTPAKTOB NpU AOCTUNKEHUU
Ntob0oli ueHbl, OH ByAeT CHAT M BMECTO Hero byAeT BbICTaBNEH CTON-NPMKa3 Ha npogaxy 10
KOHTPAKTOB NpU AOCTUKeHMM LeHbl B 98 000 nyHKTOB.

e OpaHaKo ecnu e B Tabanue cTon-3afaBOK €CTb CTOMN-NPMKa3 Ha NpPoaaxKy 10 KOHTPAKToB Npu
[ocTUKeHuM ueHbl 98 500, He byaeT Npon3BeAeHO HUKAKUX AENCTBUI, T.K. AaHHbIA CTON-NPUKa3
OorpaHu4YmMBaeT PUCK NO3ULUK B Npeaeniax A4OoNYyCTUMOro YPOBHA.

e Ecam B Tabaunue CTON-3aABOK eCTb CTON-NPMKa3 Ha NPOAAXKY 4 KOHTPAKTOB NPU AOCTUNKEHUMN LieHbI
99 000 NyHKTOB U CTON-NPMKA3 HA NPOAANKY 6 KOHTPAKTOB Npu AOCTMXKeHUU ueHbl 98 500 nyHKTOB,
TaK e He byaeT Npon3BeAeHO HUKAKUX AeNCTBUI. T.K. cpegHAn LeHa UCNONHEHUA AaHHbIX CTON-
npukasos (98 700 NyHKTOB) OrpaHUYMBAET PUCK NO3ULMM B Npeaenax 40NYyCTUMOro YPOBHS.

7.1. PexxuM pacuyeTa ypoBHeEU

B aTOM perknme nporpamma paccymMTbiBAET YPOBHM A0MNYCTUMOM MaKCMMANbHOM NPOCaAKK U Lenn ana
OJMHHOWM M KOPOTKOM MO3MLMM, OTKPbITOM NO TekyLwen ueHe ask u bid, cootBeTcTBEHHO. PacyeT npoussoauTca
ONA ABYX 3HAYEHUN 06beMa BXOZa B NO3ULMIO, KOTOPbIN 3aaaeTca napameTpamu CALCI1 SIZE v CALC2 SIZE B

HacTpoWkKe.



Tak e paccymTbiBaeTCa A0NYCTUMbIN 06bemM NO3ULUKU NPU BbICTaBAEHMM CTOM NPUKa3a B OAHOM Luare
OT UeHbl OTKpbITUA (Stop AT Open), npu 3TOM nNpeanonaraeTcs, YTo No3nLMA OTKPbIBAeTCA B CTOPOHY pOCTa
6apa.

BHewHnn Bua, Tabnuupl B 3TOM pPeXMMe W HaHeceHHble Ha rpaduK YPOBHU MpeacTas/eHbl Ha
cneayoLem PUCYHKe:

E] Noprdens [Kanskynatop yposHei nosuumn] = |[=][fE2
Pacuet %% Kon-so Liena exoga Makcnpocag!| BesybwmiTox Lene
1 Long 80% 80,00 110 156 735 156 455 156 740 159 150
2  Short 80% 20,00 -110 156 730 157 010 156 725 154 315
3 Long 100% 100,00 133 156 735 156 510 156 740 153 660
4 Short 100% 100,00 - 156 730 156 955 156 725 154 305
5 SATO (short) g87.94 -122 156 730 156 985 156 725 154 555
[zl Tpadwin [RTS-12.10] 23 / Syt [ o |[E |5
[OonycTUMOE KOM-BO HOHTPaKTOB B NO3HLMK
NPW BEICTABNEHHM CTON-NPHKa3a Bo3Ne s o
OTKpPbITHA TEKYLLETO Gapa
153 500

153 000

b

YpoBEHb LiENH NPH BXOLE B ANTMHHYID

Tl —
L

l! noszuumuo 80% pabouero kanutana (Long 80%) 158 500
l*. I:]

! 158 000

YpPOBHM A0NYCTUMEIX NPOCaA0K ANA
ONHUHHOH W KOPOTHOW MOZULLMK MTPK 157 500

exoge 80% pabouero kanutana
| 157 000
Ll
0% []l
' Tl e 156 745
H[‘I]Tm W agall O 156 500
*' I ?
LI
!ﬁll[llﬂ' ?hﬂ+ 156 000
155 500
YpOBEHL LIE/TH NPHU BXOAE B HOPOTHYHD
nozuumnio 80% pabouero kanutana (Short 80%) 185 000
\Ca 154 500
23h 10k 11h 12h 13h 14h 15h
12

2 3

7.2. PexXUM TeKyller MO3ULUHU

KanbKynaTop ypoBHEN MO3UUMM NeperaeT B 3TOT PeXMM nocie OBHAapYKEeHUA OTKPbITUA MO3ULUW.
BHewwHKI B1A Tabaumupbl NPy 3TOM U HaHECEHHbIE Ha rpad UK YPOBHM NpeacTaBAeHbl Ha CAeAYIOWEM PUCYHKE:



E] Noprdens [Kanskynatop yposHei nosuumn] = |[=][fE2
Pacuet O Kon-Bo Llena exoga Makcnpocag)| BesyboiTox Lens
1 Active Short 72,058 -100 158 425 158 735 158 420 155 770
2 Upsize 99.47 (38) 157969 155 190 157 360 156 045
3 Profit/ Loss (2.35)
il Mpagukn [RTS-12.10] £3 \ 5 minyt [ [ = ][E5)
BosmomHOoe gNA HapalwMBaHHuA 153 000
-4....-*_.. MpuBLIL uAM y6LITok B8 % o1 MOZHLIMKM KO/I-BO KOHTPaKTOB
!. HanMTana, KoTopbld Obin Ha 158 500
L g MOMEHT OTKPLITHA NO3ULMKM
1 158 000
. 157 500
YpoBeHE LoNYCTUMOH NpOCagKu
NpH HAPALWKWBAHHM K MO3MLLMK
by : ety o
Tyl S
I} h My 156 500
" il
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MepBas cTpoKa TabauLbl NOKa3biBaeT MHPOPMALMIO O TEKYLLEeH No3uLUnK, a BTopas MHPopMaLMo O ee
BO3MOXHOM HapawmBaHuUM (Aokynke). Mpu 3Tom o06bem MNO3ULUUM U Pe3yNbTUPYIOWNNA 06bem AOKYMKU
(cTonbew "%") paccumTbiBalOTCA UcXoas pasmepa paboyero Kanwutana, AOCTYNHOrO Ha AaHHbIA MOMEHT. B
cronbue "LleHa Bxoaa" paccunTbiBaeTcsa pesyibTUPYOLWAsa CpeaHaAs LeHa BXoaa.

MpubbiNb MaM yObITOK B NPOLLEHTAX OT KanuTana, KoTopbli 6bl1 3adUKCMpPOBaAH Ha MOMEHT OTKPbLITUSA
nosunuun, oTobpakaeTcsa B TPETbEN CTPOKe Tabanupbl.

Ecnv BKAtoyeHa yHKUMA nepeHoca CTOM-MPMKa3a Ha ypoBeHb 6e3ybbITOMHOCTM, OHa 6GypeT
BbINOJIHEHA MPU AOCTUMKEHMWU MOPOra, 3a4aHHOro NapameTpom MAKEOUT". Mocne 3toro naeHTUdMKaTop
TpeTben ctpokn "Profit / Loss" 6yaet usmeHeH Ha "(mo) Profit" gna nHankaumm 6e3y6bITOYHOCTN NO3ULMMU.
Mocne cpabaTtbiBaHWA faHHOM GYHKLMM Nt06AA KOPPEKTUPOBKA CTOM-MPMKasa (Npu AOKYNKe NAN YMEHbLIEHUN
nosunummn) 6yaeT BbINOJHATLCA UCXOAA U3 YPOBHA 6e3y6bITOYHOCTMH.

B OaHHOM pexume Ha rpadMK HaHOCMTCA YpPOBEHb LenuM ANa Tekywen nosvuuu. Mpu Haanumm
BO3MOKHOCTU ee yBeNNYEHUA TaK Ke HaHOCUTCA PacyeTHbIN YPOBEHb AOMYCTUMOW MaKCMMasbHOM NPOCaaku
nunu 6e3ybbiTKa (ecaum 6bi1 NepeHoC cTon-NpuKasa B 6e3y6bITOK) A8 NO3ULUM NOC/E AOKYMNKMU.

! B 3aBucumocTv ot napametpa CALC_BASE noporom cpabaTbiBaHUA ABAAETCA NPOLEHT NPUBbLIAX NO NO3ULMK
(CALC_BASE=0), npoueHT U3MeHeHUA LLeHbl MHCTPYMeHTa B cTopoHy no3uummn (CALC_BASE=1) nunun abcontotHoe
M3MEHEHME LiEHbl MHCTPYMEHTA B CTOPOHY no3uumuun (CALC_BASE=2).



7.3. ’ypHaJ cies0K

Bce obHapy»KeHHble U3MEHEHUA NO3ULMM 3aMNUCbIBAIOTCA B KYPHaN CAeNOK (ecnm AaHHaa GyHKUUA He
oTKNtoYeHa). MypHan caenok npeacrasnaer cobont Tabnuuy B TekctoBom daline dopmara .csv, NPUrogHOM
AN npocmoTpa B nporpamme Microsoft Excel. laHHaa Tabanua cogepuT cieaytolme ctonbubl:

OTKpbITHE 3aKpbiTHe

KanuTtan [ata | Bpema | Kon-Bo UeHa | Cr.nT. Jata | Bpema | Kon-Bo UeHa | Cr.0T.

B ctonbeu, «Kanutan» 3anucbiBaeTca 3HaveHWe paboyero KanuTana npu OTKPbITUM NO3ULUM.

B ctonbubl «OTKpbITUE» 3anucbiBaeTcA MHbOpPMaLMsA 06 OTKPLITUM MO3ULMM U ee HapalMBaHWUW.
CooTBeTCTBEHHO B CTONDOLbI «3aKpbiTME» Nonagaet MHGopmauusa 06 YMeHbLIEHUN NO3ULUKN U ee 3aKpbITuKn. B
C/ly4yae ecnv NosuLMA MeXay OTKPbITUEM W 3aKPbITUEM HE M3MEeHANacb, To BcA MHPopmauma o Helt ByaeT
npeacTaBfeHa OAHOM CTPOKOW. EcanM ke BbINOMHAMACL AOKYMKa WM YACTMYHOE 3aKpbiTMe NOo3uLuumM,
nHpopmauma 06 aTom byaeT npeacTaBaeHa OTAE/NbHbIMU CTPOKAaMU B COOTBETCTBYIOLLMX CTONOLAX.

B CTOI'I6eLI, «Kon-Bo» 3anucbiBaeTcA KOANYECTBO WUHCTPYMEHTA, 3aAEI7ICTBOBaHHOE B onepauunn. an
3TOM B C/Zly4ae NOKYNKKU 3TO 3Ha4YeHNE NMeeT NOJIOKUTE/bHbIM 3HaK, a B Ciy4ae npoaaxku — OTpMLI,aTEJ'IbeIﬁ.

B ctonbel, «CT.NT.» 3anmncbiBaeTcA CTOMMOCTb B PyHaAX OAHOMO MYHKTA LLeHbl MHCTPYMEHTA (ecan ueHa
WMHCTPYMEHTa M3MepsAeTcA B MYHKTax) Ha MOMEHT cOoBeplueHuA onepauun. Hanpumep, CTOMMOCTb OAHOrO
MyHKTa pbIOYEPCHOrO KOHTPaKTa Ha MHAeKc PTC pasHa KypcS/50.

8. BxoaHbIe JaHHBbIE
Ons HopmanbHoM paboTbl Nporpamme TpebyeTtcsa MHbopmaLma us cnegyowmux Tabamny QUIK:

e Tekyuwasn Tabavua NapameTpos;

e J/InMUTbI N0 AEHEXHbIM cpeacTBam (Npu paboTe Ha CNOTOBOM PbIHKE);
e OrpaHWYeHMA Mo KAUEHTCKMM cyeTam (Npu paboTe Ha CPOUYHOM PbIHKE);
e 3aABKM;

e Cpenku;

e Cron-3aaBKMwu.

M3 Tekywei Tabanubl MCNOb3YIOTCA CAeayloLlMe NapameTpbl:

e Obuwwe:

FapaHTUitHOe obecneyeHne nokynatena’
[ata Topros

UeHa nocnegHen caenku

Jlydwas ueHa npeanoxKeHus

Jlyywasn ueHa cnpoca

MWHUMaNbHBIW LWar LeHbl

O O O 0O O O

1
Mcnonb3yeTca TaK e ana onpeseneHna TMna MHCTPYMEHTA: eCcin y4aa0Ch NOAYYUTb 3HAaYeHMe AaHHOro NapameTpa,
CYUTaAETCA, YTO TOpros/aAa segeTca d)blOHepCOM, B UHOM Cny4ae — aKLI,VIef;L



o TOYHOCTb UeHbI
e [lpu Toprosne pblovepcom:
o Bpema nocnegHero nsmeHeHuA
o CroMmocCTb Lwara ueHbl
e [lpu TOprosne akuuei:
o Bpema nocnegHel coenkm
o Pa3smep nota

Obbem pabouero KanuTana Ajsa CPOYHOIO pbiHKA onpeaensetca no Tabavue «OrpaHUyeHus no
K/IMEHTCKMM CYETaM» U3 CTPOKM, COOTBETCTBYHOLLLEM HOMEPY YKa3aHHOro cYeTa U TNy AMmuTa «[leH.cpeacraa»
nnn «Pybamnx». NUcnonbayerca cymma 3HaveHUin nonein «/IMMUT OTPbITbIX NO3ULUINY», «Bupskesble cbopbl» U
«BapuraunoHHaa mapKa», eCinM OHO UMeeT OTPULATENIbHOE 3HAYEHMeE.

[ns cnoToBoro pbiHKa o6bem paboyero KanuTana onpegenserca ciesyrowmm obpasom: us «Tabaunubl
JIMMUTOB MO AEHEXHbIM CpeacTBam» M3 CTPOKM, COOTBETCTBYHOLLEN 3aZaHHbIM 3HAYEHUAM MapameTpoB
CLIENT_CODE u SPOT_TAG nony4aetca 3HavyeHne nona «dupma». 3aTem No 3TOMY 3HAYEHUIO U KOAY KINEHTA
13 Tabanubl « KnMeHTcKMIA nopTdenb» no nono «TekCpeacrsa» onpeaensercs obbem Kanutana.

Echn 3HauyeHWe Kakoro-nmbo napameTpa M3 Tekywein Tabavubl unm obbem paboyero KanuTana
NONYyYUTb He yAanocb, B Tabauue nporpamMmmbl BbiBOAMTCA cooblueHne Buaa: «OxuaaHue JaHHbIX O
Bbymare/cueter.

3710 coobueHne MOXKET NOABAATLCA, HANPUMep, NPU CMEHe TOProBOW CECCUMU UM MOAKAOYEHUMN K
cepsepy. Mocne nonyyeHmna Heobxogumon MHGOPMALMK OHO UcHe3dHeT, n paboTa byaeT npogonxkeHa. Ecam
e faHHOoe CoObLEHNE COXpPaHAETCA A0Ar0e Bpems, cnefyeT NpoBepUTb NPABUIbHOCTb OCHOBHbIX HACTPOEK
nporpammsl: Npu coobeHnn «OxnaaHuA AaHHbix o Bymare» napametpbl SECCODE 1 CLASSCODE, a B ciyvae
«OXunaaHuna gaHHblx o cyete» napametpbl ACCOUNT, CLIENT_CODE n SPOT_TAG.

TaK ke B cnyyae coobuieHnsa « OxunaaHua gaHHbIx o bBymare» cneayet ybeanTbes, YTO NpuBeAEHHbIE
BblLIE MapamMeTpbl TEKYLLEN Tabanubl NnepeyncieHsbl B Ceayowem cnncke: meHo Cesase -> Cnucku -> duabmp
napamempos -> [Monyvyaemsie napamempeol, nMb6o B MeHto Hacmpoiiku -> OcHogHble -> [MonyyeHue OaHHbIX -
> @opmupoeamb CNUCOK noay4aeMbiXx UHCMPYMeHMoe u napamempoe BbibpaHa onuua MUcxodsa us
HacmpoeK omKpbimeIx nNosab3oeamenem mabauy.

B cnyyae ecnm nosnyyeHHbl pasmep paboyero KanuTana paBeH Hy/O, BbIBOAMTCA COObLieHue
«OwunbKa onpeaeneHus paboyero Kanutana» u pabota Nporpammbl oCTaHaBAMBAETCA. B aTom ciyyae cneayet
ybeaunTbes, YTO BEPHO 334aHO MECTO pasmMeLleHMA AeHeXHbIX CPeacTB (CNoToBaA MM CPOYHaAn NAoWaAKa UK
eaVHbIN cYeT).

9. Ucnoib30BaHM e HECKOJIBKUX 3K3eMIJIAPOB NPOrpaMMbl B 0HOM
TepMHUHAJIe

Mpwn HEO6XOAMMOCTM B OANH TEPMMHAN MOXKHO YCTaHOBUTb HECKO/IbKO 3K3eMNIAPOB Nporpammobl. A
3TOoro I-(a)Kﬂ,bIﬁ IK3emMmnnAap Ao/1KeH NCNOoJsIb30BaTb YHUKA/IbHbIE 3HAaYEHUA CneaAyOWNX MapaMeTpPoOB:

e Wmsa noptdens (PORTFOLIO_EX, 1-a cTpoKa ncxoaHoro koga), Hanpumep, q_calcl, g_calc2 ut.a.
e dalin aaHHbIX U Ppann npoTtokona paboTbl (DATAFILE n LOGFILE).

e Kopg nHctpymeHTa (SECCODE) nnm naentudumkatop cyeta (ACCOUNT).

e UpeHTndukatop rpadmka (GRAPH_TAG).



10. PacnpocTrpanenue

KanbKynstop ypoBHEN No3nLMM pacnpocTpaHsaeTca cBoboaHO B BUAE zip-apxuBa, cogepKallero ¢amnn
c ncxoaHbiMm Kogom (q_calc.gpl) u HacTosee pykoBoacTeo (manual.pdf).

11. UcTopusa Bepcuit
Bepcna 4.1
e pea/sin3oBaHa NoaaeprKKa paboTbl B pexkmme pacyetoB T+2;
Bepcua 4.0

e npoBeaeHo pasgeneHue Gopmys pacyeToB oA GbHOYEPCOB U aKLUiA;

® /1A aKUMI TeMepb YYUTbIBAETCA PasMep J10Ta, @ KOMUCCUA 3aJaeTCA KaK NPoLEeHT oT 060poTa;

e no06aBneH y4eT KOMUCCUOHHbIX PAacXoA0B Npu onpeaeneHnn obbema paboyero KanuTana Ha
CPOYHOM PbIHKE;

® pacwupeHa AMarHOCTUKA BXOAHbIX AaHHbIX;

Bepcua 3.5

e pno6aBneH yyeT oTPULATENIbHOM BapuaLMOHHOM Mapu Npu onpegeneHnn obbema paboyero
KanuTtana Ha CPOYHOM PbIHKE;

e peann3oBaHa KOppPeKTHas oTpaboTKa cayyas, Korga B Tabanue «OrpaHnYeHus Nno KAMEeHTCKUM
cYyeTaM» HEeCKO/IbKO NOAXOAALLMX CTPOK — MUCNOJIb3YeTCA NepBasn C HeHY/eBbIM 3HAYEHNEM;

e MCnpaBneHa oWnbHKa onpeseneHma CTon-LeHbl A1 3aABOK « TeMK-NPOPUT U CTON-TUMUT», U3-3a
KOTOpoW He cpabaTbiBan nepeHoc B 6e3ybbiTok npu AUTO_TARGET=2;

Bepcna 3.4

e pno6aBneHa BO3MOMKHOCTb BbICTaB/IEHWNA CTOM-MPUKA3a OKOJO LLEHbI OTKPbITUA Bapa, Ha KOTopom
6blNa OTKPbITA NO3NUMS;

e pob6aBneHa QyHKUMNA BeAeHUA XKYpHaNa CAENOK;

e peann3oBaHa peakums NPOrpammbl Ha CHATbIE YAaCTUYHO MCMOJIHEHHbIE 3aABKY;

e y/yylweHa NoAAepKKa Pas/IMYyHbIX TOProBbIX NIOLLAA0K;

e ucnpaBneHa ownbKa, M3-3a KOTOPOK ecim Tabanua CTON-3a8BOK CTaHOBMAACh 6o/blue Tabanupl
3a51BOK, Ka/IbKy/1IATOP MOT He YBUAETb M3MEHEHNE NO3NLNN;

e pno6aBaeHa BO3MOMKHOCTb 334aHNA CPOKa AEeNCTBMA BbICTABAAEMbIX CTOM-NPUKA30B;

® pOoCKa/b3blBaHME ANA BbICTABASEMbIX CTOM-NPWKA30B Tenepb 3a4aeTcA B MPOLEHTAX OT LieHbl
cpabaTbiBaHUA, a He NYHKTAX;

Bepcna 3.3

e nob6aBneHa BO3MOXKHOCTb aBTOMATUYECKOrO BbICTaB/IEHWA NPUKa3a 1A B3aTUA Lean (napameTp
AUTO_TARGET, ncnonbayeTca CTON-NPMUKa3s co CBA3AaHHON AMMUTUPOBAHHOM 3aABKOM UM NPUKa3
«TelK-NpodUT 1 CTON-NUMUTY);

® MCnpaBneHa oWnbKa, N3-3a KOTOPOWM MOT HEBEPHO PACCUMTbIBATbCA 06bEM BXOAA A5 CMOTOBOTO
WHCTPYMEHTA, UMEIOLLEro He AeHEeXHYIO LeHy;

Bepcna 3.2



® peannsoBaHa BO3MOXKHOCTb paboTbl Nporpammbl Ha NOObIX TOProBbIX NAOLWAAKAX;

®  OTK/IIOYEHA NPOBEPKA HAMNYMUA OTKPbITOM NO3ULUK NPU NEPBUYHON MHCTANNALNM NPOrPaMMbl;
e pnob6asneHa BO3MOXHOCTb 3a4aHMA AJIMHbI U TO/LLMHBI OTOBparkaemMbiX YPOBHEN;

®  ONTUMM3IMPOBAH aNropUTM 06pPaboTKM TabIMLbI 3a8BOK A48 YBE/IMYEHUSA CKOPOCTU PaboTbl;

Bepcua 3.1

e obecneyeHa COBMECTUMOCTb C Bepcueit 5.18 TepmunnHana QUIK;

® peann3oBaHa ¢yHKUMA aBTOMATUYECKOro NepeHoca CTon-npukasa Ha ypoBeHb 6e3ybbITO4HOCTH
(napameTtp MAKEOUT);

e pob6aBneHa BO3MOMKHOCTb 334aHMA NPOCKa/Ib3biBaHUA NPU pacyeTe YPOBHSA 6e3ybbITOYHOCTU
(napameTtp MAKEOUT_SLP);

Bepcua 3.0

e nepepaboTaH aAropuMTm onpeaeneHmsa NO3ULUKN — Tenepb pelleHne NPUHUMAETCA TObKO Ha
OCHOBE aHaNM3a Tabauu, 3aABOK U CAENOK;

® peann3oBaHa NogAeprkka nepeHoca No3nLMK Yepes HoUb, a TaK e HapaLLMBAHUA, YMEHbLUEHUA U
pa3BoOpOTa NO3ULMK;

® peasn3oBaHa aBTOMATMYECKasA KOPPEKTUPOBKaA CTOMN-NPUKA3a NPy U3MEHEHUM NapaMeTpoB
nosnuuu;

e nob6aBneHa BO3MOXKHOCTb 334aHMA A0NYCTUMON MaKCMMaAbHOM NPOCAAKMN U eI B NMYHKTaX LieHbl
NMHCTpymeHTa (napameTtp CALC_BASE=2);

e nob6aBneHa BO3MOXKHOCTb 334aHMA LBETA YPOBHENM CTOMA U Lenu;

e yBeAnYyeHa MHGOPMATUBHOCTbL KypHaia paboTbl Nporpammsl;

Bepcna 2.1

e pno6aBneHa BO3MOMKHOCTb BbINOJIHEHWA PACYETOB B % OT LLEHbl KOHTPaKTa, BMECTo % OT Kanutana
(napametp CALC_BASE=1);

e peann3oBaHa BO3MOXKHOCTb PaboTbl NPOrpaMmmbl NPY HaIMYMKM HECKOJIbKUX CybCUHEeTOB;

®  V)KECTOYEH KOHTPO/Ib NOCTYNaloWMX AaHHbIX OT TEPMUHANG;

® pacwupeHbl cO0bLLEHMSA O cTaTyce NPOrpaMmmbl;

Bepcna 2.0

e pob6aBneHa pyHKUMA aBTOMATUYECKOrO BbICTaBEHMA CTON-MPUKA3a NPM OTKPbITUM NO3ULNN;
® pPeann30BaH PeXUM OTOBPANKEHUA NAaPaMeETPOB TeKYLLEN NO3ULUN.



