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OTUeT O TeCTPOBaAHUN

[oCcMOTpEeThb MOAPOOHbI OTHET O TECTUPOBAHVIN MOXHO Ha BKi1aake "bakrecT".
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B oTyeTe TeCTNPOBaHMA AOCTYMNHbI C1eAYHOLLVE TOKa3aTe/ 1.

e KauectBo ucrtopum (History Quality) [laHHbIV TOKa3aTe/lb XapakTepusyet
KaYeCTBO LIEHOBbIX [AaHHbIX, KOTOpPbIE Obl MCMONb30BaHbl 414 TECTUPOBAHUA.
[lokasatenb onpesenseTcsd Kak NpoUeHTHOe COOTHOLWEHWE KOPPEKTHbLIX MUHYTHBIX
JAHHLIX K HEKOPPEeKTHbIM. HeKoppekTHbIMKW CUYNTATCA [aHHble C  HyleBbiM
crnpeaom, ¢ obvemom 1 npu pasnnuHbix OHLC 3HaueHVax. Takke K HUM OTHOCATCA
Nponyckn B WCTOpUK. B 3aBNCMOCTI OT BeAVUYNHbLI, MHTEpPBan TeCTUPOBaHVA
fenntcd Ha 1 — 199 oTpeskoB, 415 KaxA0ro 13 KOTOPbIX OTAE/IbHO PaCcCUMTLIBAETCH
KauecTBO. [aHHble OTpe3k/ OTOOPaxatoTCd LiBETaMM Ha rpadryeckoM UHAKKaTope
KayecTBa UCTOPUK (Yem CBeT/iee OTTeHOK 3e/1eHOr0, TeM ydlle KayeCTBO, KpacHbIM

LLBETOM OTODPAXArOTCA MPOMEXYTKU C KavecTBOM MeHee 50%).

e bapbl (Bars) — konmM4ecTBO 6apoB, CreHeprpoOBaHHbIX MO CUMBOJY, Ha KOTOPOM
NPOVICXOAUT TECTVPOBaHWE,

e Tukwm (Ticks) — KONMYECTBO TNKOB, CMOZAENMPOBAHHbIX MPU TeECTUPOBaHN I,

e CnmBonbl (Symbols) — konnuecTBo CMMBOMOB, MHGOPMALMA MO KOTOPbLIM Obla
3aMpoLLeHa COBETHVKOM BO BPeMS TeCTMPOBaHNS;

e HauvanbHbi geno3uT (Initial Deposit) — HaYanbHbIV AEN03UT ANS TECTUPOBAHUS;

e CHATMe (Withdrawal) CYMMa, CHATaA 3KCMepTOM BO Bpemd TeCTVpOBaHWA.

[laHHoe none He OTo6pa>|<aeTcsq, e/ onepaynin CHATUA He TpOoBOANTNCh,
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Uuctas npmbbinb (Total Net profit) — ¢uHaHCOBLIN pe3ynbTaTt Bcex CAenoK. IToT
nokasarte/ib NpeacTaBaseT cobon pPasHOCTL "Obulelr npmbbinn" 1 "ObLlero yobiTka";

O6wasn npubbinb (Gross Profit) — cymma Bcex mMpribbiNbHbIX CAENOK B AEHEXHbIX
eaVHMLax;

o6wmii y6bIToK (Gross Loss) — cymma BCex yObITOUHbIX CAENOK B AEHEXHbIX
eanHnLax;

Ab6contoTHass npocagka 6anaHca (Balance Drawdown Absolute) — nageHwne
HanaHca HMXe 3HaYeHUA Ha4albHOro 4eno3nTa;

MakcnmanbHass rnpocaaka 6anaHca (Balance Drawdown Maximal) —
Hanbonbllee NajeHne banaHca oOT IOKANIbHOrO MakCMMyMa B BantoTe Aeno3nTa U B
NpoueHTe OT Aen03nTa;

OTHOocnTenbHasa npocagka 6anaHca (Balance Drawdown Relative) —
Hanbonbllee NageHne 6anaHca B NPOLEHTaxX OT JOKaIbHOr0 MakCMMyMa banaHca U
COOTBETCTBYHOLLAA MY AEHEXHAA BENNUNHS;

A6contoTHas npocagka cpeactB (Equity Drawdown Absolute) — nageHue
CPEeACTB HMXe 3HaYeHUs HA4YaIbHOro Aeno3nTa;

MakcumanbHaa npocagka cpeactB (Equity Drawdown Maximal) —
HaVnbOoNbWI NafeHne CPeaCcTB OT JI0KAIbHOro MakCIMyMa B Ba/ltOTe AernosnTa v B
npoueHTe OT Aeno3nTy;

OTHocuTenbHaa npocaaka cpeacts (Equity Drawdown Relative) — HanbonbLee
MnafeHve CcpeacTBa B MPOLUEHTax OT JIOKa/lbHOrO  MakCMyma CpeacTB U
COOTBETCTBYHOLLAA eMY ileHEeXHaA BeNNUNHS;

Mpu6bbInbHOCTL (Profit Factor) — oTHOWeHVe obuiel Nprbbiny K 0bLiemy YObITKY.
EAvHMLA 03HauYaeT, UTo CyMMa NpubbIIer paBHa CyMMe YObITKOB;

dakTop BOoccTaHoBseHMA (Recovery Factor) — AaHHbIN MoKasatesb OTObpaxaeT
PVICKOBAaHHOCTb CTpaTtern, Kakom CyMMOW COBETHMK PUCKyeT YTobbl 3apaboTaTthb
MNONYYEeHHY NMPrnobIIb. OH BbIYUCIAETCH Kak OTHOLLEHVEe MONYYeHHOW NMPUobIIn K
MakCVManbHOW MPOCaAKe;

AHPR — cpeaHeapupmeTnyeckoe caenkm (M3meHeHne B mpoueHTax). CpeaHee
apupmeTnyeckoe M3MeHeHne AeHexXHblX CPeAcTB 3a Kaxayro caenky. CpepHee
apuidMeTnyeckoe O0bbIYHO [aeT HEeCKONbKO 3aBbllLeHHYH OLeHKY MPrObINIbHOCTH
TOProBOW CUCTEMbI MO CPABHEHUID CO CPeAHVM reomeTpuyecknm. Ecan cpesHee
reoMeTpuyeckoe NnoApasymMeBaeT NMepeMHOXeHVe pesybTaToB KaxAon CAenKM, TO
cpesHee apnoMeTUHeCcKoe MPOonN3BOANT MPOCTOe CYMMIMPOBaHMe. B ckobkax AaeTcd
bonee NMprBbIYHLIM BUA B MPOLLEHTaX, NONOXNTENbHOE 3HaYeHMe roBOpuUT O TOM,
YTO TOProead cucTeMa npubblibHa. OTpuLaTenbHoe 3HayeHwe TroBopUT 06
YOBITOYHOCTN,
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GHPR — cpegHee reomeTpunyeckoe caenkn (M3meHeHne B npoueHTax). CpeaHee
reoMeTpryeckoe MokasbliBaeT, BO CKOJIbKO pa3 B CPeAHEM V3MEHANCH KanuTan B
pesynbrate Kaxaou caenku. OTHOCUTeNbHOE W3MeHeHUe [AeHeXHbIX CPeacTB
3a4acCTyro 9BNdeTCd bonee 0ObLEKTVIBHOW OLLEHKOW, YeM MaTeMaTuyeckoe oxuaaHune.,
B CkOobOKax ykazaHO M3MeHeHue kanuTana B npoueHTtax. OTpuyatenbHoe Yicio B
CKODOKax roBOPUT O TOM, 4TO B CpeAHeM Ha Kax[oW caenke MnponcxoamT
YMeHbLUEeHMe KanuTana.

MaToxungaHve Bbiurpbiwa (Expected Payoff) — stoT CcTatuctnueckm
PaCCUUTBIBAEMBI MOKa3aTelb OTPaXaeT CPeAHIO MPUOLINBHOCTL/YOBITOUYHOCTL
OAHOW caenky. Takke MOXHO CUMTaTb, YTO OH OTpaxaeT npeanonaraemyro
NPUOBINBHOCTL/YOBITOYHOCTL CIefyroLLen CAeNKY;

KoapdpumuumeHt Lapna (Sharpe Ratio) — faHHbI MokasaTenb Xapaktepusyet
SOPEKTMBHOCTE W CTabWIbHOCTL  CTpaTternn. OH OoTobpaxaeT COOTHOLIEeHMe
cpeaHeapdMeTYeCcKon NprbbIIn 3a Bpemd yaepXaHng No3nunm K CTaHAapTHOMY
OTK/TIOHEHUIO OT Hee. IoNONHUTENBHO 34eCh YUNThIBaeTCH 3Ha4YeHne be3pmncKoBoii
CTaBkW, ABNAOLLENCA MPUObIIBIO MO BKI3aLy COOTBETCTBYHOLLEN CYMMbl Ha
OaHKOBCKMIA AE€MO3NT;

LR Correlation — ko3QOUUMEHT KOppenauun NUHEMHOW perpeccun. papuk
banaHca aBAAETCA  JIOMaHOW  JIMHWEN, KOTOPYK  ANA  HarfaaHOCTU  MOXHO
arnnpoKCMMUPOBAaTb MPAMOU NnHWeNn. g HaxoXAeHUsd KOOPAWHAT 3TOW MPSaMOWN
MPUMEHAETCH MeTOZ HanMeHbLUMX KBaApaTtoB. [lonydeHHas MnpaMas HasblBaeTCs
NHENHOW perpeccmein U no3BongeT OLEHUTb OTKIOHEHUS ToUeK rpadurka banaHca
OT NIMHenHon perpeccun. Koppenauusa Mexay rpagukoMm banaHca n JUHENHON
perpeccrer no3BosseT OUEHUTb CTeMeHb M3MEHUNBOCTU KannTana. Yem meHblie
PEe3KVX MOABEMOB U MaZleHNIA Ha KDMBOW BanaHca, Tem b6nxe K eVHULEe 3HaYeHne
3TOro MokasaTend. Yem OHO BIMXKe K HY/IH0, TeM bosiee CyYarHbl XapakTep MeeT
TOProB/IS.

LR Standard Error — cTaHAapTHad OLWNMbOKa OTKIOHEHWA ©anaHca OT IMHEeNHOW
perpeccun. ITOT nokasateNb CAYKAT ANA OLeHKM OTKNOHEeHNd rpadrika banaHca oT
NIIHEHOW perpeccni B leHeXHOM BblpaxXeHn. VIMeeT CMbIC/ CPaBHMBATL TOIBKO
CCTEeMbl  C  OAMHAKOBBIMW  HayalbHbIMU  YCIOBUAMY  (3HAUEHUS HaYa/lbHOr O
KanuTana pasHbl). Yem 6o/blLe 3TO 3HaYUeHWe, TeM ChIbHEee OTKIOHAETCH 6anaHC oOT
NPAMON INHUN.

YpoBeHb MapXu — MUHWUMabHbI YPOBEHb MAapXKW B MPOLEHTAX, KOTOPbIN 6bl
3ad1KCMPOBAH 3a Mepuroz TeCTUPOBaHMS;

Z-CyeT — CepuinHbIN TecCT (BePOATHOCTb CBA3M MeXAy cAenkaMu). CepuinHblin TecTt
CNYXNT ANA N3MEPEHNdA CTEMeHWN CBA3M MeXAy CAeNKaMu, 1 MO3BONAET OLEeHUTb
MMeeT N TOProBas NCTopKg bonbLe (M MeHbLe) NeproA0B MoCNeA0BaTebHbIX
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BbINIPbILLEN WAW NPOUTPbILWEnR, 4eM CayvanHoe pacnpejenedne. Hanuune
3aBMCMMOCTU  T03BONFET TMPUMEHUTb MeTOAbl YrpaBAeHWa KanuTanoMm  W/nam
M3MEHNTb aIrOPUTM TOProBOW CUCTEMbl AN MakC/MU3auum npuobinn  n/vnm
yCTpaHeHnsa 3aBUCMMOCTM. OnacHO Kak HeEBbIABIEHME peanbHOW 3aBMCMOCTY, TaK
N OLLIMOOYHOE BbIABEHWE HECYLLEeCTBYHOLLEN 3aBUCMOCT MexXAay CAenkamu. Z
CYET TOoKa3blBaeT OTKIOHeHWA OT HOPMaibHOro pacrnpegeneHnd B CUTMax.
3HayeHue 6onbLUe 3 TOBOPUT O TOM, YTO 3a BbIUrpbILWEM Moc/efyeT Npourpbiw C
BEPOATHOCTLHO 3 cnrMa (99.67 %). 3Ha4eHVe MeHblle -3 roBOPWT O TOM, YTO 3a
BbIVIrpbILLUEeM rnocedyeT BbIUTPbILW, U TOXe C BepOATHOCTLIO 3 cUrma (99.67 %).

Pesynbtat OnTester — 3HadeHue, KOTOpOe BepHyna oyHkUMM OnTester B
COBeTHUKe, B pesynpTtare TeCTVPOBaHMA. CooTBeTCTBYeT BbIOOPY
NO1630BaTENLCKOr0 KPUTEPUA MPY ONTUMKM3ALNN;

Bcero TpenpoB (Total Trades) — obulee KONMYECTBO TPENA0B (CAENOK, KOTOPbIMU
6blNa 3adKCPOBaHa NPYOLIIBb NIK YObITOK);

Bcero caenok (Total Deals) — obLee KonnyecTBo CAeNoK;
KopoTkune tpeinabl (% Bbinrpaswimx) (Short Trades (won %)) — KONIMYeCTBO

CAenoK, 3adUKCMPOBABLUMX MPUObLIIL OT MPOAaX, W MPOUEeHT MNpPUbbIIbHbBIX
KOPOTKMX TPeNA0B;

AnviHHble Tpeingbl (% Bbiurpaswwunx) (Long Trades (won %)) — KOMMYECTBO
CAENOK, 3apVKCUPOBABLMX MPUObIIL OT TMOKYMNOK, W MPOLUEHT MPUObIIbHbIX
ANTVIHHBIX TPDen 0B,

MpubbiNbHBLIE Tpenabl (% oT Bcex) (Profit Trades (% of total)) — konuuecTso
NPVOBINBHBIX TPEVAOB U UX A0A B 0OLLEM KONMYECTBE TPENJ0B, B MPOLLeHTaX;

Y6biTOUHble Tpenabl (% oT Bcex) (Loss Trades (% of total)) — konuuecTBo
YObITOUHbIX TPEMAOB U VX A0MA B OOLLIEM KONMYeCTBe TPeaoB, B MPOLEeHTax;

Camblin 60nbLUIOV NPMGBLINBHBINA Tpeig (Largest profit trade) — HanbonbLias
NpPUOBIL Cpean BCex NPUObLINbHBLIX TPENa0B;

Camblin 60nblIOA Y6bITOUHBLIM Tpeng (Largest loss trade) — HanboNbLUUIA
YOBITOK Cpesu BCex YObITOUHbIX TPEVAO0B;

CpepHsia npmbbinbHbINA Tpena (Average profit trade) — ycpeaHeHHOe 3HaueHye
NpuobbLIIN 3a Tpena (CyMMa Npubblner, NoAeNeHHas Ha KOMMYeCTBO NMPUObIIbHbBIX
Tpena),

CpepgHuii ybbITOUHbIN Tpenpg (Average loss trade) — ycpeaHeHHOe 3HadeHye
YObITKOB 3a Tpeia (CyMMa YObITKOB, MOLEEeHHAA Ha KONNYECTBO YObITOUHLIX TRENA);
MakcmmyM nocnegoBaTtesibHbIX BbiUrpbillein ($) (Maximum consecutive wins

($)) — Hanbonee aAnnHHag cepus NPUOBBINBLHBIX TPENA0B U CYMMAa X BbINTPbILENR;

MakcumMyM nocnegoBaTeNnbHbIX npourpbiwend ($) (Maximum consecutive
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losses ($)) — Haubonee ANVHHAA CepUs YObITOUHBIX TPEWAOB U CyMMa UX
npouvrpelLlen;
e MakcuManbHass HenpepbiBHAA Mpubbiab (Yncno Bbiurpbiwend) (Maximal
consecutive profit (count)) — wmakCManbHag nNpPuUobLINL 3@ OAHY CEepuro
MNPUOBINBHbBIX TPENA0B 1 COOTBETCTBYHOLLIEE e/ KONNYeCTBO NPUObIIbHBIX TDENAOB;

e MakcuManbHbI HernpepbiBHbIA Y6bLITOK (YMcno npowurpsbiweinr) (Maximal
consecutive loss (count)) — MakCMManbHbIM YObITOK 33 OLHY CEPURD YObITOUHbIX
TPenAoB 1 COOTBETCTBYIOLLEE e/ KONUYECTBO YObITOUHbLIX TPENA0B;

e CpegHuin HenpepbiBHbIA BbIUrpbIW (Average consecutive wins) — cpeaHee
KONMYEeCTBO NPUDObLIIbHBIX TPENAOB B HEMPEPbIBHbLIX MPUObINIbHBIX CEPUAX;

e CpegHuin HenpepbiBHbIA npourpbiw (Average consecutive losses) — cpeaHee
KOIMYECTBO YObITOUHbBIX TPEMA0B B HEMPEPbLIBHBLIX YOBITOUHbBIX CEPUAX.

e Correlation (Profits, MFE) — cBAa3b mexay pesynbtatamm nosvunii u MFE
(Maximum Favorable Excursion — MakCUManbHbIM pa3mep noTteHuUansbHOM
NpUobINK, HabMOAAEMbBIA 33 BpeMd YAepxaHua no3nunmn). Kaxzgas nosvuna B
nepuos Mexzay OTKPbITMEM W 3aKpblTUeM AOCTUrana MakcrManbHOW mpuobinn n
MakCUManbHOro  yobiTka. MFE  noka3biBaeT Mpubbiib B 01aronpUATHOM
HarmpasaeHUn ABWXEeHNA LeHbl. Kaxzaou 3aKkpblTOW Mo3uunmM  COOTBETCTBYET
pe3ynbTaT 3TON No3nuUnM 1 ABa nokasatensd — MFE u MAE (Maximum Adverse
Excursion — MakC/ManbHbIA MOTEHLNaNbHOW YObITOK, HabMLaeMblii BO BPeMs
YAEPXAHNA MO3MLNK). TakMM 00pa3oM Mbl MOXEM HaHEeCTWN KaxAyr MO3MLUMK Ha
MNOCKOCTb, r4e No ock X oTknagbiBaem MFE, a mo ocn Y — pe3synbTtat no3nunm. Hem
onvxe pesynbTar no3numy K 3HadeHuro MFE, TemM MakCcManbHO MOHO ObIo
MCMONB30BaHO ABUXEHVE LeHbl B O1aronpusaTHOM HamnpasneHun. lNpamaa nnHUS
Ha rpadrike MokasblBaeT anmnpokcMMaunio dyHkumen Profit=A*MFE+B. [Noka3aTens
Correlation(Profits MFE)  mo3BongeT  oOueHUTb  CBA3b  MexXay  MOAyYeHHbIMY
npuobINaMn/yobiTkamm 1 MFE. Yem 6arxe K 1 3TO 3HaYeHKe, Tem fiydule nosnuunm
YKNaAbIBatOTCA Ha MPAMYHO anmnpokCUMaumy, Yem bamxe K Hy1 - Tem MeHee
3HauMa CBA3b. MFE 60nee BCero xapakrepusyeT CroCObHOCTb pPeani3oBbiBaTbh
noTeHuanbHyr Nprbbib.

e Correlation (Profits, MAE) — cCBA3b Mexay pesynbratamy nosuvuyuini 1 MAE
(Maximum Adverse Excursion). Kaxaaa nosuumsa B Neproj Mexzay OTKPbITVEM U
3aKpbITMEM AOCTUTana MakCUManbHOW MPUOLIIU U MakCManbHOro yobiTka. MAE
MOKa3blBaET YObITOK B HEONArOMPUATHOM HampaBieHny ABUXEHWA LeHbl. Kaxaomn
3aKpbITON MO3ULMIK COOTBETCTBYET pPe3y/nbTaT 3TOW Mo3VUMM U ABa Mnokasarend —
MFE 1 MAE. TakM 06pa3oM Mbl MOXEM HaHECTU KaXAyro MO3MLNK Ha MI0CKOCTb,
rae no ocu X otknagbiBaeM MAE, a mo ocn Y - pesynbTtar no3vunm. Yem oamxe
pesynbTat no3vunu K 3HadeHuto MAE, TeM MakCMManbHO MOAHO  ObINO
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npovi3BeZeHa 3alinTa OT ABUMXEHUS LeHbl B HebnaronpuratHOM HarpasieHun.
[pamMaa  AVHWS  Ha  rpaduke  MokKas3blBaeT — ammnpokcrMaunto  GyHKUen
Profit=A*MAE+B. Moka3atenb Correlation(Profits; MAE) no3sondeT oueHUTb CBSA3b
MeXAy Mony4YeHHbIMY NpubbinaMmn/yobitkammn 1 MAE. Yem 6arxe K 1 370 3HaueHwme,
TeM Nydlle MO3VLUNY YKIAABIBAOTCA Ha MPAMYHD annpokcuMaumn. Yem oamxe K
HYNHO - TeM MeHee 3HaulMa CBA3b. MAE xapaktepusyeTt rnoayyeHHy0 npocaiky B
TeyeHne XM3HW Mo3nLUMKM 1 ydlle BCero xapakrepusyeTt KCMofb30BaHue
3alLMTHOro Stop Loss.

e Correlation (MFE, MAE) — cBs3b mMexay MFE 1 MAE. lMokasbiBaeT Koppendumnto
MexXay ABYyMSA pALaMU XapakTepuctuk. MaeanbHoe 3HadeHne 1 — Mbl bepem
MakCManbHYyt0 Mpuobbib 1 MakCMManbHO  3allMulaeM Mo3VUMK  Ha  BCem
MPOTSHKEHUN €ee XM3HW. 3HadeHne 6/M3Koe K HY/H, TOBOPWUT HaMm, YTO CBHA3MU
NPaKkTMYeCKU HeT.

¢ MuHuManbHoe BpeMsa yaep>XaHnA nosmunm — r£I|61HHI:>II7I MOKa3aTe/1b MNMOKa3bIBaeT
MUHVMaNbHbI MPOMEXYTOK BpemMeHu, I_IpOLI_Ie,ZLLI_II/IM MeXay OTKpbITNEM W TMOJ/THLIM
3aKpblITeM Mo3nunn 3a BpeMA TeCTNPOBaHNA. [MoNIHBIM 3aKpbliTeM Mno3nunmn
CHNTaeTCd ee NnKBMnAaund, 4YacCtndHOoe 3aKpblThe K1 rnepeBOopoT no3nynn He
YHUNTbIBAOTCA.

e MakcmmanbHoe BpeMsi YAepXaHus Mo3ULUM  — [aHHbl  MOKas3aTenb
MOKa3blBaeT  MakCUMaNbHbIA  MPOMEXYTOK  BPEMeHW, MNPOWeAlWnin  Mexay
OTKPbITUEM W MOHBIM 3aKPbITEM MO3UL YV 38 BpeMA TECTVPOBaHKIA.

° Cpep,Hee BpeMda yaAep>XaHunAa no3amunn — JAaHHbIV MOKa3aTe/lb MOoKa3blBaeT
cpeaHee BpemMd, npouweduiee Mmexay OTKpbITeEM 1 TMOJIHbIM 3aKPbITNEM I_IO3I/ILI||/|M 34
BpemMA TeCTUPOBaHWA.

Ecnn BO Bpems TeCTMPOBaHNA/ONTUMM3ALNY B IKCMEPTe NMPOBOAATCA Orepaumn
CHATUA CpeacTB Cco cyeTa (Withdrawal), TO BblUMCIeHME Mokas3aTenelr NpoCaakum
MPOVICXOANT C X YYETOM.

[lokazaTenn npocagkv, BblUYMCIEHHbIE A0 CHATUA CPeacTB, 3arnoMUHAr0TCA
NporpaMmMon. B MOMEHT CHATUS CpeacTB WX pacyeT OyaeT HayaT 3aHOBO OT
TekyLLero 3HayeHnsa banaHca 1 CpeacTB. ECM nonyydeHHble 3HaYeHVS NPOCaakn
NPeB30MAyT paHee 3arnOMHEeHHbIe, OHW, B CBON O4yepesb, OyayT 3aroMHEeHb!
NPOrpaMMon. TakiM 06pasoMm, B UTOrOBOM OTUEeTe TeCTVPOBaHWA OyAyT OTPaxeHsbl
MakCVManbHble 3HaYeHNA MPOCaAKN.

AnarpamMmmsbl

B oTueTe TeCTpPOBaHA AOCTYMNHbI CieAyroLne AnarpamMmmbl:

https://mww.metatrader5.com/ru/terminal/help/testing_report 712



28.04.2017 OTuYeT 0 TECTUPOBAHUN - ANTOPUT MUYECKMWIA TPeauHT, Toproeble poboTbl - Cnpaska no MetaTrader 5

Bxopabl No yacam

Bxoakl no yacam
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[aHHas anarpamma OoTobpaxaeT pacnpeneneHne CAenok BXoAa B PbIHOK (OTKpbITUE,
HapallnBaHWe 11 pa3BoOpPOT MO3ULMIA) MO Yacam B CyTkax. LiBeTamu cTonomkos
AarpamMmmbl - 0O0O3HA4YeHbl  MWPOBbIE  TOProBble cCeccun: A3matckas (KenTbil),
EBponelickad (3en1eHbl), AMepUrKaHCKkasa (KpacHbI ).

Bxoabl NO AHAM Heaenu

Bxookl no gHAM HEOENW

180

140 R
120
100
&0
&0
40
20
]

Sun Man Tus Wed Thu Fri Sat

[laHHas AvarpaMmmMa OoTobpaxaeT pacnpejeneHue CAenok BXOAa B PbIHOK (OTKPbITHE,
HapaLUVBaHWe 1 Pa3BOPOT NO3MLNIM) MO AHAM Heaenu.

Bxopgbl no mecsauam

Bxoarl no mecruam

[laHHas AvarpaMMa oTobpaxaeT pacnpeaeneHye caenok Bxoja B PbIHOK (OTKpbITHE,
HapalLVBaHe 1 pa3BopOoT MO3KLMIA) MO MecsLaMm.

MpunbbiNn 1 y6bITKU NO Yacam
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MpueinK v yErITKWM No Yacam

[laHHasa AnarpaMma  OTobpaxaeT pacnpeeneHne CAenoK BblIXOAa U3 pblHKa
(3aKpbITVE, YaCTUYHOE 3aKPbITUE 1 Pa3BOPOT MO3KMLMIA) MO YacaM B CyTkax. LiBeTamn

CTONBVKOB AMarpaMMbl 0603HaYeHbl MPUObIIbHBIE (CUHWIA) 1 YObITOUHBIE (KPACHbI)
CAenku,

MpubbINb N Y6BITKX NO AHAM Heaenwu

MprBeinK 1 ¥ORITKWM NO AHAM HEQENK

Sun Mon Tus Wed Thau Fri Sat

[aHHaa Avarpamma  OoTobpaxaeT pacnpefeneHne CAeNOK BbIXOAa W3 PblHKa
(3aKpbITVe, YaCTUUHOE 3aKpbliTUe 1 Pas3BOPOT MO3NLKMIA) MO AHAM Heaenu. LiBeTamn

CTONBVKOB AMarpaMmbl 0603HaYeHbl MPUObIIbHBIE (CUHWIA) 1 YObITOUHBIE (KPACHbI)
CAenKku,

Mpn6bbINL N Y6BITKM NO MecsALam

MpuibinK ¥ YEEITKKW N0 MECALEM

Jan Feb Mar Apr May Jum Jul  Awg Ssp Oc¢t Mov Dec

[laHHas avarpamma  oTobpaxaeT pacnpejeneHue CAENOK BbIXOAa W3  pblHKA
(3aKpbITME, YaCTMUHOE 3aKkpbiTVe 1 Pa3BopOT Mo3uUMiA) No Mmecauam. LiBeTamu

CTONOUKOB AVarpaMMbl 00603HaYeHb! MPUObIIbHBIE (CUHWI) 1 YOBITOUHbIE (KDACHbIN)
CAENKN,
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PacnpepeneHue npubbinet u MFE

2300
1840
1380

MFE

I I
o 300 &0 500 1200 1300 1EDD 2100 2400 2FDD 300D

Ha avarpamme Toukamy HaHeCeHbl mo3uvummy Ha nnockoctn MFE (Maximum Favorable
Excursion — MakCMMmanbHbI pasMep MnoTeHUranbHoW nNpubbiav, Habagaembslii 3a
BPeMS yAepXaHNA Mo3nunm) — [Mpnbbiib. 3HaYeHVS 0berx ocel AaHbl B BantoTe
AernosnTta. Takum 06pasoM, Mbl BUAMM ANS KaXAO0W MO3NLNU HE TONbKO 3HaueH e
MOMy4eHHOW MPYOLIN C Y4eTOM CBOMOB MO OCK Y, HO U MakCManbHO BO3MOXHYHO
NPUOBLIbL 3@ BPEMS XN3HW MO3ULMK. ITO MO3BOMSET OLEHUTb HACKO/bKO XOPOLLO
3aulMLLaeTcd bymMmaxHas (HepeanmsoBaHHasd) NprobINb.

XOT4 CaMO pacnpejeneHne ToYek Ha MI0CKOCTY yxe [AaeT A0CTaTOYHO XOPOLLYH
KapTUHY TOProBOW CUCTEMbI, ANA boNee OOBLEKTVBHOW OLEHKM MokKasaHa UHeHas
perpeccusd, ABNALLAACA anmnpokCMaLner no MeTtody HauMeHbLUWX KBaAapaTos. B
naeane Npamad 4oKHa AT nog yrnom 45 rpaflycos.

PacnpepeneHue npmnbbinenn n MAE

2300 - s
Profit
1840

1380

MAE

T
-i200 1080 Se0 E40 -T20 &00 48D 38D -0 120 O

Ha avarpamme Toukamy HaHeceHbl nos3uumy Ha naockoct MAE (Maximum Adverse
Excursion — MakCManbHbIA MOTEHUMANBHOW YObITOK, HabAtoAaeMblll BO Bpemd
yAaepxaHug no3nunn) — MNpubblib. 3Ha4eHUd oberx ocel AaHbl B BantOTe Aeno3nTa.
TakMM 06pasoM, Mbl BUAUM ANF KKA0W MO3NLNU HE TONBKO 3HAUYeHe Mony4YeHHON
NPUOLINK C Y4eTOM CBOMOB MO OCK Y, HO U MaKCUMabHYHO MPOCAAKY 38 BPeMSA XN3HU
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NO3VLVK. DTO MO3BOIAET OLLeHUTL MO3VLKK Ha npeaMer nepecnXxmnsaHA npocasok.

XOTd CcaMO pacnpejeneHuve To4Yek Ha MJIOCKOCTY yxXe AaeT AOCTaTOYHO XOPOLUYHD
KapTVHY TOProBOW CUCTEMbI, A5 60Nee OOBbEKTVIBHOW OLLEeHKW MOKa3aHa JIMHenHas
perpeccusd, ABNALLAACA anmnpoKCUMaLen No MeTo4y HanMeHbLIX KBa4paToB. Yem
MeHbLUe MOo3MUMIA C BOMbLUVM OTpUUATeNbHbIM 3HadeHreM X (MAE) , Tem nydule.
Mo3BongeT Takke TMPUHATbL pelleHne Ha OCHOBe rpapuyeckoro aHanmsa o
MaKCUManbHOM TEepnyMOM YObITKe, MOC/e KOTOPOro BEPOSATHOCTb  MOMyYeHUS

NPUOLIN OYeHb Mana (ecam aHanu3 NPOBOAUTCSA MO OAHOM BaNtoTe 1 B MyHKTax).

PacnpegeneHvne npnbbIAv U BpeMeHU yaep KaHUs No3nuunm

Z300
Profit -
1840

1280

Time {hours)
T
108 120

[ 12 24 35 48 & 72 84 o5

Ha faHHOW Avarpamme Toukamy HaHeceHbl MO3MUWK Ha MAoCKoCTV [pubbinb —
Bpewms. lnarpamma oTobpaxaeT 3aBUCMOCTb BPEMEHW XW3HM NO3MLNW U NpUbbLIAN,
MONYYEHHOW OT 3aKpblITUA MO3ULMK. 3HAYEeHWA Ha OC/ BPEMEHW MOryT ObiTb
NpvBeAeHbl B CekyHaax, MUHYTax WAW 4dacax, B 3aBUCKMMOCTU OT HeObXOAMMOro
MacwTaba. lMpurbbiib OTOOpaxaeTCa B BaltoTe Aeno3nTa. Bpema Xn3HK nosuyum
PacCcUNTbIBAETCA OT MOMEHTa ee OTKPbITUS A0 MOAHOrOo  3aKkpbiTus.  [oAHbIM
3aKpbITUEM MO3ULMWN CUYUTAETCA ee NMKBUAALNS; YaCTUYHOE 3aKpblTUE U MepeBopoT

Nno3nuni He Y4 TbIBatOTCH.

Bri3yanmsaumna tTectMpoBaHmng —

Toproeas nnatgopma
ANrOTPenanNHr

MoOUNBEHBIN TRERANHT

CkayaTb  bpokepam

MapkeT

CurHansl
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WHBECTULMOHHBIX NN BPOKePCKUX YCIyT.
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