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 100  -100.

, ,  REI  60,  60, 

. , ,  REI  - 60,  -60, . 

,  3.5  3.6.

. 3.5  RH  -60 . , ,  RE1  +60 
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. 3.6  (  3.5  3.6)  REI . -

 +60  -60 . , -

 -60  +60 , .

 3.2  REI.

 3-2  REI

ATTR MACRO REI2 (SECURITY sec. PERIOD TimePeriod )

DEFINE

COLUMN MACRO sub^values (SECURITY see )

VARS

var1

var2

nuni_zero

nuia_zero2

INITIALIZE

var1 := High of sec - High of sec 2 units ago

AND

var2 := Low of sec - Low of  2 units ago

AND

nunLzero :=- if High of sec 2 units ago < Close of sec 7 units ago AND

High of sec 2 units ago < Close of sec 8 units ago AND

High of sec < Low of sec 5 units ago AND
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High of  < Low of sec 6 units ago then 0 Else 1 Endif AND

num_zero2 := if Low of sec 2 units ago > Close of sec 7 units ago

AND

Low of sec 2 units ago > Close of sec  units ago AKD Low of sec > High of sec 5 units ago AND

Low of sec > High of sec 6 units ago then 0 Else 1 Endif

RETURN

{ nuinLzero * num_2ero2 * varl ) + { var2 * nuni_zero * nuia^zero3 )

EHDHACRO

COLUMN HACRO AbsDailyVal { SECURITY sec }

VARS

var3

var4

INITIALIZE

var3 := AbsVal { High of sec - High of sec 2 units ago )

AND

var4 := AbsVal ( Low of see - Low of sec 2 units ago )

RETURN

var3+ var4

ENDMACRO

RETURN

TiraePeriod sum of eub__valuea ( sec ) / TimePeriod sum of AbsDailyVal ( sec )

ENDHACRO

. -

. , -

. , -

.  13 . 

 13 . , ,

. , , -

.

 3.7  3.8 . ,  100.

 30, . -

 70, .

 REI, . 

, , , 

. , REI ,  8 , 

 —  13 . ( .) -

 ( .  3.3).

 3.3 

ATTR MACRO DeHarker (SECURITT Sec. PERIOD TimePeriod )

RETURH

MovingAvg ( If High of Sec > High of Sec 1 unit: ago

then High of Sec - High o  Sec 1 unit ago Else 0

Endif, TimePeriod ) /



finbay.ru
MovingAvg ( if High of Sec > High of Sec 1 unit ago

then High of Sec - High of Sec 1 unit ago Else 0

Endif + If Low of Sec > Low of Sec 1 unit ago Then 0

else Low of Sec 1 unit ago - Low of Sec endif, TimePeriod )

ENDMACRO

, . 

. 

, 

.

 RE] , . -

. 

, , . .

, , , , .

. 3.7 ,  70,  70 ,

, ,  30,  30 .
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 (WAVE ANALYSIS)
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, , , . ,  ( , 

), .

. , 

. , , . 

, , . ,  ( -

) . : " ?" , 

, , , , . 

, , . : 

. , 

, . . , 
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— ,  21 . ,

 1,  — , 

 13 .  D- , 

,  8 . , 

 21 . , -

,  13 . , , -

,  34-  — , -

 34 . ,  21- . 

, . 

.

 ( ) . ,

. -

 — , .

, , , , 

,  0,618 , . 
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 21  ( . . 4.2).  D- , -
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,  0,618 ,  ( .

 4.3).



finbay.ru

. 4.3  D-  1,"  5. -

, , , , .

 D- . -

: 1,618, 2,618, 3,618 ( . . 4.4  4.5).
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, D .

. 4.5 , , D  D-  I ( ) -

 1,618, 2,618  3,618.

, , -

. . . -

, . -

.  10% , 

 10%-20% — ,  20%-30% — . -
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 (ACCUMULATION/DISTRIBUTION)
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 (MOVING AVERAGES)
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 (DAILY RANGE PROJECTIONS)

-

. , , 

, .  — 

, .

, 

. :

1. ;

2. ;

3. .

 1, :

 +  +   + )/2=X

 =  — 

 =  — 

 2, :

 +  + +  + )/2=X

 =  — 

 = X — 

 3, :

 +  + +  + )/2=X

 =  — 

 =  — 

 — . -

: , 

, , -

 — . , , -

 ( ), , 

. , , :

1. ;

2. , 

 ( ) -

 ( ).

, -

. , -

.

 9.1  1994 .

 9.1 ,  1994 

1/26/94 700.25
1/27 704.0 704.5 693.5 696.5
1/28 694.5 696.0 683.0 683.75 700.5 689.5
1/31 683.75 687.25 681.5 686.75 685.75 677.0
2/1 686.5 690.75 686.0 687.0 690.0 684.25
2/2 *684.5 684.75 675.0 683.5 691.25 686.5
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