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Abstrakt

7DWR GLSORESRDESVIiFHiYUKHP D IRSWRPDWLFNPKR REFK
VIVWpPX ]DOR&HQpPKR QD Ei]lL WUHQGRYEFK XND]DWHOS$
VIVWpPX RG GtOptFK piVWt D& SR VSRMHQt GR MHGQRKR
MHGQRWOLY&FK piVWt L FHOpKR V\VWpPX 3UiFH VH W
KLVWRULFNEéFK GDWHFK D QiVOHGQRX DSOLNDFt QD GDW

Abstract

This thesis deals with the design and optimization of an automatic trading system based
on trend indicators. This thesis describes entire proces of system development from its
parts to the whole system. It focuses on the optimization of each part and the complete
V\VWHP 7KLV WKHVLVY DOVR GHVFULEHVY WKH WHVWLQJ

its application on the latest data.

.OtpRYi VORYD

JRUH[ REFKRGQt VI\VWpP WUHQGRYp XND]JDWHOH WUK
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OYRG

2EFKRGRYiQt MH pLQQRVW NWHUi MH VBXPQWWR LELXYRRWDA
OLGp Y\X&tYDOL VP QQpKR REFKRGX NG\ Y\P RYDOL Y
VOX&E\ 7HQWR V\VWpP VH QDJ]éYi %DUWHURY& REFKRC
a]DYHGHQ\ SHQt]JH VH ]JER&t QDNXSRYDOR SUiY ]D Q

3RGVWDWRX REFKRGX MVRX QDEtGND D SRBPWEGBIND NG\
aGUXKi SREWNYXSIXMH 3URGHM SUREtKWRPXPXWWHOK -N\E|
VH R NODVLFNp NDPHQQp SURGHMQ\ HVKRSIDWQAWNDPKR
slovabursa FR& WYNODGX Y@PPRBQIYQt EXU]D E\@&@ JBDRAHQD
vV $QWYHUSIFK NGH VH REFKRGRYDOR VH VP QNDPL D
1HM]QiP M&t EXUJRX Q DNamYYahk Stda Excharfge) DFKiJHMtFt VH
QHZ\RUVNp :DOO 6WUHHW

%XU]D MH LQVWLWXFH SURVW HG QIBRWFL PS NMGHPUW \V 13 BB
QLFK VH UR]JOL&XMt GUXK\ EXU]\ 'R SHQ &QtFK EXU] SC
ILQDQpPQtFK GHULYiW$ D EXU]\ P QRY&FK SiU$ =ERARYp
SURGHMHP VXURYQOQPD WRIQDVQUEFNW $DV 4tP GUXKHP MVRX |

2EFKRGRYiQt QD EXU]JH MH S tVWXSQp WpP SUR NDaGptk
Y Wit REQRV SHQ ] 2EFKRGRYiQt SDNFHQERY DO & GRLE| KH/R
s S tPéEP YVWXSHP VRXpWNVRp GGRE NG\ VH QHXVWIOH |
WHFKQRORJLH MH REFKRGRYiIQt QD EXU]JH PQRKHP U\F]
QDNRXSLW XUpLWRX NRPRGLWX D REUDWHP ML SURGDW
REFKRGRYiQt QD EXU]JH P$a4H ]QDPHQDW QHMHQ U\FKO& -
zadludaHQ't

2EFKRGRYiQt QD EXU]JH QHQt XUPHQR SRX]H SUR MHGLQF
VSROpKDW SRX]H QD S tMP\ JH VYp SRGQLNDWHOVNp pLQ
S tMP$ NG\ VL SRGQLREDMWW NS/ HMUR\ NVRX MHKR RER
RYOLYQ Q\ SRGREQEPL YEYRMRY&PL SURXG\

10



3 L GLYHU]JLILNDFL S tMP$ P$&H SRGQLN LQYHVWRYDW V
ILQDQpPQtFK WUJtFK D VSROpKDW QD ]JKRGQRFHQt VY&FK L
YHOPL REOtEHQpPp REFKRGRYiQt P QRY&FK SiU$ 7HQWR
YAHFKQ\ VXEMHNW\ 2SURWL PLQXORVWL NG\ QD WRPYV
a YHONp NRUSRUDFH MH GQHV WUK RWHY HQ L SUR C
LQIRUPDpPQtFK WHFKQRORURt WIHK % PWQREXKHMN MHGQRG X4t
G tYH

V WpWR GLSORPRYp SUiFL VH EXGX |DEéYDW QiYUKHP
REFKRGQtKR V\VWpPX SUR REFKRGRYiQt QD EXU]H 6\V
NRPELQDFL E 4aQ SRXatYDQéFK WUHQGRYE&FK XND]DWHO:
QINXS pL SURGHM

11



&tOH SUIFH PHWRG\ D SRVWXS\

&tOHP WpWR SUiFH MH Y\WYR HQt VI\VWpPX NWHU& SRF
.D&Gi SURVSHUXMtFt ILUPD NWHUi JHQH XM H PIORA L Wi
1 NWHUp VSROHpPQRVWIRBYNNSROAHEISIYODME Qp Y\XALWt S
XGiORVWHFK -LQp SRGQLN\ VWRMt ]D Qi]JRUHP &H DNWL
QHUR]G OHQ®& JLVN GiOH LQYHVWXMt QDS tNODG QD EXU

+ODYQt FtO

+ODYQtP FtOHP WpWR GLSORPRYp SUIFH MH QDYUKQXW:
]JDOR&HQPKR QD WUHQGRYEFK XND]DWHOtFK SRGOH NWI
QD P QRY&FK WUJtFK

'tOpt FtOH

K GRVDaHQt KODYQtKR FtOH SUiFH MH SRW HED VWDQR
VPUSE KX WYR HQt DXWRPDWLFNpKR REFKRGQtKR V\VWpP

=YROHQp GtOpt FtOH

- 9KRGQi VWUDWHJILH QHMSUYH VL ]JYROtP YKRGQRX \
upravovat

- 98E U GDW Y\EHUX GY P Q\ VH NWHUE&PL EXGH V\VV

- 9\WYR HQt GtOptFK V\VWpP$

- 6SRMHQt VIVWpP$ Y\WYR HQp VI\VWpP\ VSRMtP

- 2SWLPDOL]DFH Yé&VOHGQé& V\VWpP RSWLPDOL]XML W
REFKRGS$ D ]Y&4aLO JLVN

6\WWpP EXGH VFKRSQé& VOHGRYDW WUK D QD ]iNODG VS
SURGHMQt S tND]\ 6\WWpP EXGH RSWLPDPH]RFNGE&GROD
VS tSDG SRW HE\ KR EXGH PR&Qp URJ]4t LW L QD GDOA&t P

12



3R ~VS aQpP QDSURJUDPRYIiIQt D RWHVWRYiQt V\VWpPX M
GR SUD[H YH ILUP SUR NWHURX MH WHQWR QiYUK ]JSUL
RSWLPDOL]DFH V\VWpPX SUR XGU&aHQt MHKR JLVNRYRVW|

OHWRG\ D SRVWXS\ |]SUDFRYiQt SUIFH

1DYU&AHQé DXWRPDWLFNé REFKRG@dgramy WepHraleX @ H Y \Y't
S SRXAaLWtP SURJUDPRYDVFtERQRDWE]WBSWREOPPX EXGRX Y\X
anaOé]D 3RUWHURYD DQDOé]D S WL VLO DQDOEé]D 6 D 6::

13



1 THRUHWLFNiI YEFKRGLVND SUIFH

VWpWR NDSLWROH MVRX Y\VY W ORIER K R\GIR/G QUtPS@ M PL VIRG
WUJtFK ]JHMPpRDtRPD RVQRRLV

1.1)LQDQpQt WUK

J)LOQDQpPpQt WUK MHVPRRGPH Q NROLND U$]QEFK KOHGLVHN
UR]G OHQt GOH QiVOHGXMtFtKR REUI]NX

|
| | |

uy < %0]S dEZ G«
I e

2EUI]HN piNODGQt pOHQ Qt ILQDQpPQtKR WUKX

1
dEZ -
u"v uj
(zdroj: =SUDFRYiRt YODVWQt

1.2Trhs FL]tPL P QDPL

TrhsFL]tPL P QOR@QIDVBYD ]JiNODGQt VHIPHQW\

tth GHYL]RY®@
tth YDOXWRY é

2ED WUK\ Y\X&1LYDAMt WQRPL MVRX PH]L QLPL DOH XUpLW

121 'S tf <"y
-HGQi VH RHWKRIWRYRVWQtPL IRUPDPL FL]tFK]PMEPQD NW
YéP Q U$]QéFK NRQYHUWLELOQtFK P Q 1iVOHGNHP WRK
1HMYé&]QDPQ MatPL VXEMHNW\ NWHUp SURYiIGt WHQWR ¢
GHDOH L FHQWUIOQtFK EDQN GHDOH L Q NWHUé&FK LQYH

14



122 "S “fzZ—-'"y
1D Y D O X\uRsY gbehoduje KRWRYRVWQtPL IRUPDPL FL]JtFK P Q |
]D YDOXWRYp NXUJ\' 7\WR NXU]\ MWURX]RIVAFHD¥YRIGY R]R
WUKX QHPi NXUJRWYRUQé Yé&]QDP D QD UR]JGtO RG G
PDORREFKRGQt FKDUDNWHU

1.3=IiNODGQt SRMP\

J)LQDQpPpQt WUK

-HGQi VH R WUK QD NWHUDP®pQHPRNEDB & RVEG MM V6P QXMt VI
]D MLQp LQYHVWLpPQt QiIVWURMH QHVRXFt XUpLWEé SHQ &«

J)LQDQPQt DNWLYXP

J)LQDQpPQt DNWLYXP P$aHPH GHILQRYDW MDNR Q FR FR
S LpHP& VORXA&t L MDNR XFKRYDWHO KRGQRW\

Spread

6SUHDG QD IRUH[X S HGVWDYXMH UR]GtO PH]JL QDEtGNR:
provizi brokera (19).

Margin

ODUJLQ S HGVWDYXMH JiORKX S L REFKRGRYIiQt S HV EDC
Lot

/IRW MH ]INODGQt QiNXSQt D SURGHMQG IMHGR RWNRX 3 H
Pip

3LS MH QHMPHQ&t MHGQRWNRX FHQ\ XUpLWp P Q\ ODWH
UY WELQ\ P QRYEFKMDBR QY SEPSMHQHP S HGVWDYXMH

15



1.4 FOREX

)25(; )JRUHLJQ ([FKDQJH MH GHYL]RYi EXQIDRORDtRIWH L
P QDPL 2EMHPHP WUDQVDNFt MH WHQWR WUK QHMY WAt

141 Zf A o— Efe—> of
+ODYQtPL VXEMHNW\ REF KRRONEN LF 8 U \QWDVW X KR p QD F H (
NWHUp GR YHONp PtU\ RYOLY XMt FHQX D VtOX GDQp P Q!
P QRYRX SRIGHMYLWRKPAKWR EDQN MVRX 7KH )HGHUDO 5H
&DQDGD (XURSHDQ &HQWUDO %DQN 7KH %DQNKRI (QJOI
Rl -DSDQ OH]L GDO&t KODYQt VXEMHNW\ SDW t NRUSR
P QRY&FK WU]JtFK ]|DpDO\ REFKRGRYDW SR VQtaHQt NXU]F

142 ,...S'teA «fe>

-HGQtEB$YRG$ SURp MH WHQWR WUK WDN REOtEHQé D Y
jechoRWHYtUDFt GRED 7UK MH GtN\' S HNUéYiQt RWHYtUDFt
QHXVWIiOH RWHY HQé& D MH WD R LFEFRCROQR X0 GHRER KRFGERX
VY WRYéPL EXU]J]DPL MVRX QiVOHGXMtFt pW\ L ILQDQpQt |
<RUN 6SRMHQp VWiW\ 6\GQH\ $XVWUIOLH D 7RNLR -D
SUREtKiI WpP VHGPGHVIW SURFHQW YaHFK P QRYéFK WU
QD NWHUéFK SUREtKi WHQWR W\S WUDQVDNFt MVRX ytQ
aaYéFDUVNR

2324|123 |4|(5|6|7|8(9|10/11/12/13({14|15|16(17|18|19(20|21|22
London

New York

Sydney
| | Tokyo

2EUIJHR RPEFKRGQt KRGLQ\ QHMY WatFK ILQDQpQtFK FHQWHU
(zdroj: (4))

1.4.3 Likvidita
'"tN\ S HNU@YiQt REFKRGQtFK KRGLQ MtthG/GRMW B LKYXé FoKQ H X |
U$S]OQRX OLNYLGLWX /LNYLGLWD REFKRGQtNRYL ]DUXpX
REFKRG$ D 8H WHG\ P$&H GR REFKRGX YVWRXSLW NG\NR

16



MDN SUR YVWXS GR REF®R/G X DW®AN VAUWR GV /$EH |QD Mt W
NG\ EXGH REFKRGRYDW D QHQt QLMDN pDVRY RPH]HQ

144 <ofoeceA "Zeof

9HGOH QHXVWIiOp RWHYtUDFt GRE\ MH GDO&at YEKRGRX W
7HQ J]QDPHQiIi aH S L Qt]Np YNODGQt piVWRIRIRPIBBHPEHAQYD W
NDSLWIiOHP 9HQWNRWW GFRONDHKMH QiPL YORAHQé NDSLYV
XUpXMt MEGRRWQLYSURVW HGNRYDWHOp RSHUDFt 7DW
]DptQDMtFt REFKRGQtN\ EEW VPUWHOQi SRNXG GRE H C
QHVH 6H VSUiIYQéP ]J]YiaHQtP UL]JLND Y&ADN REFKRGRYIiQ
PRAQRVW Y\WYR LW YHONp JLVN\

145 t7yS‘t> —
2EFKRGRYiQt @D]tWUKXQDPL Pi VDPR] HMP L VYp QHYE
QHYE@KRG\ SDW t YDULDELOQt VSUHDG\ YHODRpVBGRIGANQEY
VOR&ALW M&at YEE U D GiOH WDNp IDNW &H Q NWH t EU
0 SRVN\WRYiQt VYéFK VOX4HE J]HMPpQD SRSODWN\ ]D RE
WR &H Q NWH t EURNH L PRKRX Y\WVWXSRYDW MDNR PDUI
QDALP SR]LFtP

15)XQGDPHQWiOQt DQDO&]D

3L IXQGDPHQWIiOQt DQDO&]H QH]JNRXPiPH MDN VH Y\Ytl
SRK\E FHQ P QRY&FK SiU$ VH GtYiPH SRPRFt HNRQRPLF]
DVSHNWS$ 9HONi UROH MH NODGHQD QD HNRQRPLENE& D
QXWQp VOHGRYDW G$OH&LWp ]JSUiIY\ RYOLY XMtFt HNRQF
]JP QLW SRP U SRSWiYN\ D QDEtGN\ GDQp P Q\ -H YKRG
]iNODGQt SRY GRPRtRKG QWMUp MVRX S tRBcHotov@d$ tPR V¢
P QRX =iNODGQtP JGURMHP LQIRUPDFt SUR IXQGDPHQW
tisk (2).

SRVWXS IXQGDPHQWIOQtFK SURJQy] PBe&i#tPH GOH UR]C

1. *OREiIOQt DnQaytu@eKIR¥ SRGi VN RG DWQANFXD]HLP ¥F K

17



2. 2ERURYi D YDGI&EPOMG B OYPRM ER U X
3. $QD0O&]D NRQNUpPWQtKR VXEMHNWX ]DMNFXMH NRP RGL
YQLW Qt KRGQRWX GDQpKR DNWLYD

IHMG$OHALW MatPL HNRQRPLFNéEPL XND]DWHOL NWHUp

jsou:

OURNRYp WILJENRYi VD]JED S tPR RYOLY XMH FHQX GDQp
VD]ED ]Yé4t GDQi P QD SRVtOt D QDRSDN OURNRYp VD]E
JHPt

+UXEé GRPiFt SHRGGXEWi KRGQRWX YAHFK pMRSURBWENRY
aVOXAHE QD ~]HPt GDQp ]JHP ytP MH WHQWR XND]DWHO

Inflace tLQIODFH MH U$VW FHQRYp KODGLQ\ S L USVWX LOQ
QiNXS GDQp P Q\ D WtP P QD SRVLOXMH 7UYDO& U$V\
QHVWDELOLWX VOHGRYDQp JHP

JLVNIiOQt D PRQHWNMGH RREONWQRBLFNRX SROLWLNX YOIiC
&tOHP W FKWR SROLWLN MH VWDELOL]DFH P Q\ )LVN
KRVSRGiI VWYt QDS tNODG SRPRFt GDQt PRQHWIiIUQt SRC
| L Q D @Konhomice.

7UK SW¥HaH QH]DP VWQDQRVWL RYOLY XMH YEYRM P Q\

9HOLFH X&4&LWHpPQEP QiVWURMHP SUR IXQGDPHQWiOQt DC
QDEt]t S HKOHG QDG J]YH HM RYiQtP G$SOHALWEFK [SUiY D
P Q\D WHG\L P QRYpKR SiUX

16 THFKQLFNi DQDOeé]D

3UR QDpPDVRYiQt YVWWINKXD MH VVWORIXQ IMat WHFKQLFNI
IXQGDPHQWiOQt DQDOé&]D QDEt]t SRX]H QD]QDpHQt Y@y

18



]DORAHQD QD KLVWRULFNpP YEYRML FHQ\ D Y\FKi]Jt S HG
OH]JL YEFKRGLVND WHFKQLFNp DQDOEé]\ SDW t

- VFHQ MVRX REVDAaHQ\ YHdANHUiIi GDWD D LQIRUPDFH
- 2SDNXMtFt VH KLVWRULH YéEYRMH
- &HQ\ VH SRi¢ndesMt Y

7THFKQLFNRX DQDOEé]X P$aHPH SURKQGEPWME YWPHQ | SN RER
KLVWRULFNpKR YEYRMH FHQ\ IDNUHVOXMHPH PRAaQp IRUI
SURp VH GDQé& WUK WDN Y\YtMHO .G\a GDQp IRUPDFH M
YEYRM GR EXGRXFQD D SRGOH WRKR REFKRGRYDW

'UXKE&P ]S$VREHP MH Y\XaLWt LGIRGRP p Q RpK WDHBKD) R G RW
WHFKQLFNRX DQDO&]X 9\XaLWt W FKWR SURVW HGNS$
IJNRXPiQt GDQ&FK WUK$ D VQLAXMH WDN pDVRYRX QiURpC

V QiVOHGXMtFt piVWL MVRX XYHGHQ\ ]iNODGQt IRUPDFH V
7UHQGRYp piU\

7UHQGRYp piU\ MVRX QHMMHGQRGX&4tP QiVWURMHP W
]JYROHQpPKR P QRYpPKR SiUX VH XWYi t XUpLWp IRUPDFH pl
QHMY\d4tFK pL QHMQLA4tFK KRGQRW P QRYpKR SiUX S tP

V S tSDG U$VWRYpKR WUHQGX XSWUHQG VH S tPNRX
WDNRYpP WUHQGX MH YKRGQp X]DYtUDW W]Y ORQJ SR]L

8 WUHQGX NOHVDMtFtKkR GRZQWUHQG VH SURNOiIGDMt G
VKRUW SR]JLFH SURGHM GDQp P Q\

19



1200
1150
1100

- Falling Trend
DOVWHTRENDLINE

1050

UPTRENDLINE
A Rising Trend

1000

950

Q00

850

p |oct [Mov [Dec [2002 [Feb [Mar [apr [May [Jun [Jul Jaug [se

2EUIiI]HB BNiJND XSWUHQGX D GRZQWUHQGX
(zdroj: (6))

Support a resistence

6XSSRUW D UHVLVWHQFH QHER WDNp KODGLQ\ SRGSRU'
WHFKQLFNP\IMRDRO@PGLQ\ S HGVWDYXMt ~URYQ QD NWH
]JDVWDYXMH 6XSSRUW KOB&KQDXMR PBVWBYHQWRQGH YM
v pohybu nahoru.

9éYRM FHQ\ VH QD W FKWR KODGLQiFK |DVWDYt D ]P C
Vpr$E KX pDVX VH YEYRM FHQ\ P Qt D WDN VH L WYR t QR

6XSSRUW D UHVLVWHQFH KGDISD@ RDWE XUpURRR W B XW
FHQ\ P QRYpKR SiUX SRX]H SR]DVWDYt D QiVOHGQ Y&éYR
3RNXG MH WDWR KORBUWIFH Wi &VQiHBRMBHREFKRGQtFL QD
SURGIYDMt QD UHVLVWHQFL ptP& VH SRJLFH D HIHNWLYC

+ +

My
——-
iy —

t

cena

tas

2EUIJHM [BNiJND VXS SR toa/hiaditv HVLVWH
(zdroj: (7))
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,QGLNIiWRU\ VOHGXMtFt WUHQG

3RGREQ MDNR WUHQGRYp piU\ L W\WR LQGLNiWRU\ XGiY
k XUpHQt WUHQGX D MVRX G$OHALWpP SUR QD]QDpHQt MHHI
VEKRSQ\ XUPLW ]BUPNWRPVBRAGXQYP SURWRAH SRSLVXM
KLVWRULFNE&FK FHQ

K]iINODGQtP W\S$P W FKWR LQGLNiIiWRUS$ SDW t

_.ORX]DYp SUKNDIXMt SU$P UQRX KRGQRWX |]D XUpLWp R
SRX&tYiPH MHGQX |H powafu (RRG BIBWLOWHEDE O RVH D pDVRY
REGREt ] MHKR& KRGQRW VH GDQé& SU$P U SRptWi 3RVW
REGREt VH WYR t XUpLWi YOQD NWHUiI XUpXMH WUHQG

.ORX]DYp SU$P U\ G OtPH QD W\WR W L ]JIiNODGQt W\S\

- -HGQRGXFKé NORX]DYé +SYAEHPFKQ\6F$H Q\ SRYDAXMH ]
KRGQRWQp

2 E 2E4 & §,E2

5/# L
J

3 MH FHQD ]H NWHUp VH SRptWi SU$SP U D Q MH GpOl

AN SN S N U S O A T smazoo
SN T S O O O O .o .0
!

Cas

2EUiI]HB pHGQRGXFKé& NORX]DYé SU$SP U Y BEIQREZEGRXKEFK pDVRYEéI
(zdroj: (10))
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(ISRQHQFLiOQt NORX]DYé BYSRWL 60% @pSH NRStUX
YEYRMH FHQ\

'"I#L2,® ' TLER®s F'TL

t
'TL L——
JEs

cena

cas

2EUiI]HB {[SRQHQFLIOQt NORX]DYé& SU$P & NKURE® REORKKEFK pDVRY
(zdroj: (10))

9iAHQé NORX]DYé SUSRSWRWS S HGFKR]tP VH OL&t W
YaHP KRGQRWiP VWHMQRX YiKX DNWXiOQ Mat KRGQI

2®IJERIFSE 2,:®s
J® JEs;
1

9/# L

P. je cena, n je perioda.
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WMA 200
WIVIA 50
WMA 20

cas

2EUI]HR [Pi&HQé& NORX]DYé SUSP U Y U$]Q GIBRXKEFK pDVRY&FK RI
(zdroj: (10))

MACD +LQGLNiIWRU VEtKDYRVWL D UR]JEtKDYRVWL NORX]D
N LYHN MGOIGFKRMH 0$&' NWHUI

S HGVWDYXMH UR]GtO G
GHQQt GUXKRX MH VLJQiOQt

N LYND QDS GHQQt (
SRP UQ U\FKOH VLJQiOQt N LYND MH R Q FR SRPDOHMAt

MACD{12,26,5) -0.005020 -D.004554

0.003764

SO

-0.00257:
4Feb 2015 4 Feb20:00 SFebO4:00 SFeb12:00 SFeb20:00 6FebO400 6Febl1200 6F=h20:00 9F=bO400 9Feh12:00 9 Feb20:00 10 Feb04:00 10 Feb 12:00 10 Feb 20:00 11 Feb 04:00

2EUi]H Bt Histogram MACD
=GURM =SUDFRYiQt YODVWQt

2VFLOIWRU\ D PRPHQWRYp LQGLNIWRU\

2G WUHQGRYé&FK LQGLNiIWRUS$ VH OLat WtP aH GRNiat
S LSUDYHQ\ VH RWRpPpLW 1HM]QiP MatPL RVFLOIWRU\ MVR

Relative strength index (RS)#tHQWR LQGLNIWRU MH YHOLFH SRSXOi

YKRGQRX SHULRGX Y WiALQRXNiWRUHERE&EGQRREQRW R

PR&Qp MHM RPFXRGRYiQt QD ]iNO D&@nouGpodlel LIAKQ FH V

S HSURGDORY I0)pL S HNR XI®HOR VOVLOH MH PRAQpP MHM Y

23



Kk GHILQRYiQt WUHQGX 3RNXG MH QDG ~URYQt MGH R
MHGQi VH R GRZQWUHQG

+RGOQRWX LQGLNIWRUX VSRptWiPH SRGOH WRKRWR Y]RUI

Srr

+
45 tsrrFS E45

56 MH SRP U VRXpWX NODGQ&FK FHQRYéFK ]P Q ]D GD
FHQRYE&FK ]JP Q |D GDQp REGREt

ABT (&bbott Laborstories) NYSE + BATS @ StockCharts.com
22-Feb-2011 2:49pm Open 45.47 High 47 17 Low 95.47 Last 47.05 Volume 3.0M Chg +0.17 (+0.36%) +

W ABT (Daily) 47,05 530

Mm

pe s
WAL
a'M] Wﬂhﬂ

. S
fh M&W’m WH’WM

45.0
44.6
44.0

Jul Aug Sep Oct Now Dec 2011 Feh
MRSI(14) 57,00

)

Overbought A~ @

Oversold

Jul Aug Sep 0ot Now Dec 2011 Feb

2EUI]HB 56, V XNi]JNRX S HNRXSHQRVWL D S HSURGDQRVWL
(Zdroj: (12))

Williams percentrange WPR) tDXWRUHP WRKRWR LQGLNIWRUX MH /L
MDNR RVWDWQt RVFLOIWRU\ L WHQWR XUpXMH NG\ MH W

-HKR KRGQRWD VH VSRptWi SRPRFt WRKRWR Y]RUFH

924 Lo PR
"B 1F KS srr;

Highh S HGVWDYXMH PD[L®iQH KRGHRWKIAK KRGQRW &OF
]DYtUDFt FHOD PLRAPiOQQ KRBGRKIPDHMtFtFK KRGQRW

JQGLNiWRU VH BSFPKAEXOMH Y3SRNXG VH KRGRFPWIDIDRBD FKi]t Y
]ODpt WR &H MH WUK S HNRXSHOQR]PIRNDORBOQOEEYi KRG
S HSURGDQ#
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NSE
S-tar-2004 0:26 20 H:26.36 L:26.03 C:26.05 Wi3136K Chg:-0.15

Daily
WMAS0) 23,77

WmHREIA) -11.3

1 )
FIWA

27 Hov 10 17 Dec 5 15 22 2004 12 20 26 Feb 2 17 23 Mar &

2EUiIJHMO p:35 V XNiJNRX S HNRXSHQRVWL D S HSURGDQRVWL

(zdroj: (12))
Momentum tWHQWR LQGLNIWRU P t R NROLN VH |JP QLOD FH(
MDNR S HGFKR]t GYD SRPiKi LGHQWLILNRYDW S HNRXSHC

]JREUD]HQt FA\NORHQEPKNWORDY 0$aHPH MHM Y\XatW L MDNF

/122008 50000 M - 30382020 500 20 M FXCM Strategy Trader
AUTO © - $222010 12:45:3) PM B=1.30468 As1.33458 He1.34149 L=1.33002
2 s ” . 1.60000
H‘.‘\.\ Indicator tracks trends and highlights trend intensity.
' A 1.50000
A /‘v 4 \Ml\
{ \ MWV 4 ¥
A \ : 1.40000
! 3 “ “'F
L W' 4 Wy 7 55455
YR "W, A 4 ./ 130000
“ ‘\f ¥ i N \\“
: ‘}vM
1.20000
|
0.06%% 00000 (X) Momencum (12, 12, Green, Red, Black) |
\ v
A f ) N N R TY TR | 0.0666
e £ el l\ e i '\;‘n-.\ I s (o 0.0000
W:VAVF & y v 2l N i, 7' \J/
\ VY ! " Y
“Jul ‘Sep ‘Nov [2009 ‘Mar 'May “Jul 'Sep "Nov [2010 ‘Mar 'May "Jul 'sop
Tl x FRY

ST 2

2EUi]H MN: Momentum
(Zdroj: (13))
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1.6.1 Grafy
BRPRFt JUDI$ MH J]Qi]RUQ Q YEYRM FHQ\ Qb DovIHQ PLWW K X't
bW\ L ]iNODGQt W\S\ JUDI$ VYtpNgRal BejlElDVUBRRIIBA t D D Q E RW I8
JUDI VORX YNRPNRY é

* EURUSD,H4 1.10346 1.10422 1,10026 1.10140

I__L —I_—L+—I_—I_+—L

121830
121610
121395
—L 121180

120560

1.20745

1.20530

120310

120095

115875

119680

—_ —I_ J_ 1.15445
—I> ‘\‘ 115225

T 113010

1187595

1.1B575
30 Dec 2014 30 Dec 08:00 30 Dec 16:00 31 Dec 0000 31 Dec 08:00 31 Dec 16:00 23an 1200 2Jan 20000 5Jan @400 51an 12:00  53en 20000 61an 40D 6 Jan 12:00

2EUIJHNR2 p6 ORXSIFFDMEP QRYpKR - BM ULFWNR GRODU
=GURM =SUDFRYiQt YODVWQt

7THQWR JUDI J]Qi]RU XMH YéYRM PPRIQUV IPFQ BPGIRKRIRG W R RIKRIOR
periodou. Jeden sloupee HGVWDYXMH MHGHWORPIWRSEED& HWNMNGO R
SloupecSRVN\WXMH W\WR G$OHAaLWp LQIRUPDFH

- OPENZRWHYtUDBDRHE®DPFVRYpP LQWHUYDO X

- HIGH +PD[LPiOQt FHQD GNP BppEMRRY P LQWHUYDOX G
- LOW xPLQLPiIiOQt FHQD NWH&DEH\P R GRVDEBQR Y

- CLOSE zcena, za kterou byl G DQpP LQWHUYDOX WUK X]DY HQ
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7502355: Alpari-Demo - Demotidet - [EURLISD, H4] =Ry X

[ Soubor Pohled Vit Grafy MNastroje Okno  Napovida NEE
- G- ||& 4 Gy B @ | Bonewpoyn & & autotraaing |2 15 |10, iy @ Rk k|G- O3 ra
| N e 11'}3; 2OA W %rimM M5 omis M HL (M4 DL wi MN
Trh: 23:54:59 ¥ |[+ EURUSD,H4 1,10346 1.10422 1.10026 1.10140
Symbol Popt.. Mabi.. * 121830
& USDCHF | 094316 0.94428
@ GBPUSD | 1.54957 1.54985 |_ ;I i |:| - 121810
& EURUSD | 1.10140 110172 . —
¥ USDIRY 121.543| 121.564 §
& USDCAD | 1.22511 | 1.22850 121180
¥ AUD... 078290 0.78344
@ EURGBP | 071053 0.71104 ]
4+ EURAUD 140599 140721 P
@ EURCHF | 103883 1.04031
& FIIDIDV zze7c| 132024 1.20530
Symboly | Graftickd |
Mavigatar x 1,20310
Alpari Limited MT4
_@ Uity * 1.20085
+--|E Alpari-Demao
w-[F] Ukazatele 115875
&% Strategie .
&)1 Skripty :
D 119445
é;l 119225
115010
118785
beans 118575
Obecné | Obibene | 30 Dec 2014 30 Dec 08:00 30 Dec 16:00 31 Dec O0:0D 31 Dec DB 31 Dec16:00 2Jan 12:00  2Jan20:00 5Jan04:00  5Jan12:00  5Jan20:00  6Jan 0400 6 Jan 12:00
Pro pomot, stisknéte F1 Default ] 38/5 kb

2EUI]JHM3 p6YtpNRYEé JUDI P QRYPKWRI SLBEXNEHEBRDU
=GURM =SUDFRYiQt YODVWQt

1D REUIINX p MVRX JREUDJHQD VWHMQi GDWD MDNR C
typem grafu.

1.7 7THVWRYiQt GDW

7HVWRYiQt GDW MH G$OHALWRX VRXpiVWt FHONRYp DQD(
X NWHUBFK QiVOHGQ RSWLPDOL]XWHAPR MM VKU B WM 3 5K
EéW DQDO\|RYiQ\ GY6PP $OHIVREDQOID MH DI®@BD &PGREY D
QD NWHUpPP MH RSWiGADRPIQRYDQDOB{W MH DQDO&]D PLPR

In-6DPSOH DQDOEé]D

V WRPWR GUXKX DQDOé]\ INRXPiPH REHSREKEtP RGHNOW HLJ VRV
GDQp PRGHO\ D VWUDWHILH RSWLPDOL]J]RYDQp 7DWR DC
aREFKRG\ P QRYpKR MHE YRWMOIEAFK piVWHFK GDQpKR R
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JMLVWLW SHULRGLFLWX pL URJGLINGF K dYRWMHFREFERBRLY |
WpWR DQDO&]H FHONRY GRSDGQH GRE H SURWRAH MH

Out-Of-6DPSOH DQDOEé]D

7DWR DQDOé]D VORXa&t SUR WHVWRYIiQtREBWE YXRG QRW
tyto modelyaVWUDWHJLH QHMVRX RSWLPDOL]RYiQ\ 3RXatYi V
VWUDWHJILH SRXAaLWHOQi L SUR GDOA&t YEYRM

9VWXSQt SDUDPHWU\ VWUDWHILH QHMSUYH RSWLPDOL]X
optimalizace pak vezmeme a danou strategii s nimi otestujeme na datech mimo
RSWLPDOL]JRYDQp REMREWGR |HPWDWVWORN VWUDWHJILH YKR!
D P$&4&HPH SRGOH Qt REFKRGRYDW 3RNXG WDWR VWUDW
NWHUp QHE\OD RSWLPDOL]RYIQD P$aHPH S HGSRNOiIGDW
(14).

1.8 Money management a Risk management

ORQH\ PDQDJHPHQW WHG\ t]HQt SHQ ] Pi G$SOHALWRX U
WUKX 6H VSUiIYQéP t]HQtP ILQDQpPpQtFK JGURMS$ P$aH I
VWUDWHILH 6WHMQ WDN L QDRSDN P$aH aSDWQp t]JHQt
strategie. Pokud je strategiecGORXKRGREpPKR KOHGLVND JLVNRYi P$:
PRQH\ PDQDJHPHQWX ~pLQQ tGLW D VQLARYDW ULJLNR

Risk Reward Ratio (RRR)

555 MH SRP U ULVNX D JLVNX WHQWR XND]DWHO XPRa X
]JINODG MHMtFK YEVWXS$
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Tabulka p1: 9]WDK PH]L 555 D ~VS &QRVWt VWUDWHJILH
(zdroj: (16))

Pomér RRR % ziskoveé obchody
Ztrata  Zisk (zaokrouhlené)
10
20
25
34
50
66
75
80
90

[V R O S R T
o = = N W D

+RGQRW\ YH GUXKpP VORXSFL Yé4dH XYHGHQp WDEXON
PLQLPiOQt SURFHQWXiO®D Q-aFS HEFREW DEYOHGHN DOHV
6QDA&tPH VH R FR QHMY\44t SRP U JLVN$ D JWUiW D VRXpD
REFKRGS$

3 tND] 6WRS /RVV

3URIHVLRQiOQt REFKRGQtF LSthDl\ds¥ jR jqdhatVDIN 2 1 $ QHIERW  §IHE
Y Ft NWHUp REFKRGQtN S L VYp SUIFL Y\XAtYi

0$4HPH KR GHILQRYDW MDNR S HGHP GHILQRYDQRX KU
S LMPHPH PDORX [WUiWX QH& DE\ VH URJURVWOD GR ]\
REFKRGRYiQt MH RWiJNRX SUDYG SRGREQRVWL ND&Gé& R
~VS FKZ t8DG &H VH SUDYG SRGREQRVW QDSOQt REFK
QHQDSOQt MH WKXRKRQYLEBW RIDS LSUDYHQ@é SUiY SRPRFt

2EFKRGQtN Pi Q NROLN PRAQRVWt MDN 6WRS /RVV SRXAt
XUPLWRX KODGLQX S LpHP& MH SRW HED EUiIW RKOHG
YRODWLOLWD WUKX 'DO&t PRAQRVWt MH e DKSOINGDIIDE QI

Support a Resistence.
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3 tND] 3URILW 7DUJHW

3 tND] 3URILW 7DUJHW S HGVWDYXMH WDNR¥®cenaND] MH
QD NWHUp VH X]DY H REFKRGQt SR]JLFH VH JLVNHP 1DV
KRGQRWX GRODUS$ ]QDPHQiIi &aH MDNPLOH QD WUKX GR
LQNDVXMHPH D X]DY HPH REFKRGQt SR]JLFL S HVWRAH V
E\ JLVN\ E\O\ MH&AW Y WAat
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2 $QDOE&]D SUREOpPPX

V WpWR NDXSGEM FSRISViQD SASR KFMPHIIRRXV EXGH WHQWR QiY!
6SROHPQRVW EXGH YHGHQD SRG \RKAEBEPPQODI]WR P &L
VSROHPQRVWL QHS HMH E&W S tPR MPHQRYiQR Y&HFKQ\

'iOH ]|]GH EXGRX Y\VY WOHQ\ SRMP\ VWUDWHJILH D DXWRF
platforma MetaTrader 4, @ta EXGH Y W3aLQD SUiFH UHDOL]RYiQD

21 3RSLVY VSROHpPpQRVWL

SSROHpPQRVWWQK ¥ HOWBVEREt MLA RG URNX YWRER®pNL
NYDOLWQRRKI DY NpKR UHJLRQX O9H VYp QDEtGFH Pi QHM
VXFKp D SRORVXFKp SR]GQt VE U\ D YtQD &XPLYi

2G VYpKR Y]QLNX REGUAHOD ML& DGX WX]HPVNEFK L PH]
z PH]ILQIURGQtFK VRXW &t YtQ MDNR MVRX 9 NBE,(6 ,17(
6(/(&7,21 7(55%$9,12 086&$76 '8 021'( D GDO&t .YDOLWX Y
8H E\OR YLQD VWYt Y\KOiZHQR 6YD]HPURG@DPS$ YW5QDHV N &
FHQWUHP D 9LQD VNéP IRQGHP 9LQD VWYtP URNX

Z KOHGLVND NODVLILNDFH SRGQLNS$ PM$HMNPEHF Kt BIR P& H HFKR
VW HGQtP SRGRMINBWPQ® GRE GLVSRQXMH YLQD VWYt YLQ
Vv  YLQLPpQEFKOWUDWD VNp REODVWL ORUDYD VH S VWXN
7KXUJDX 5\]OLQN 58QVNé 6DXYLJQRQ 5XODQGVNp PRG
JHOHQp

+ODYQt pLQQRVWt SRGQLNX MH JHP G OVNi YBURED NRQ!
]SUDFRYiQt KUR]Q$ D SURGHM YtQD
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2.1.1 fefZycef
6RFLIiOQt IDNWRU\

-H YAHREHFQ ]QiPR &H YyH&4L MVRX QHMY W&tP NRQ]XPHC
U\FKOH VWRXSi L NR@MOPDFIRVIIDVE XYiGt &H SU$P UQ
D4 OLWUS$ YtQD O$aHPH tFW &H Y WALQRYE&PL NRQ]XI
PQRKHP YtFH DONRKROX QHA& &HQA&H QDVEUXK R VALUDR ¥
YtQD QH& SR MRQpP DONRKROX

3.2% 9,3% 3.8% = vino
11,3%
pivo pivo
91,4% 84.8%

2EUI]HMBRGtO NRQ]XPDFH DONRKROLFNéFK QiSRM$
(zdroj: (22))

FLUPD VtGOt QD MLaQt ORUDY NWHUZ WHONR FIOFMR X YLQI
vinic VH SUiIY QD ORUDY UR]JSURVWtUiyB¥Np U HSMXEOUNFHH \
URVWH 9H YLQD VNpP URFH E\QéteR0UIRELRA ©Q R Wi
E\OR SDN w23y KO YtQD

/HILVODWLYQt IDNWRU\

=iNRQ\ D Y\KOiaN\

.DA&GP YLQD XMWY YtGLW ]iNRQ\ D Y\KOiANDPL Y\GDQ&PL VWi\
3RNXG VH DOH MHGQi R VNXWHpQ PDOpPKR ¥ad@® H NWI
Y\SOEYDRWNRO{ (YURSVNi XQLH QD Q M QHNODGH WpP 3
9LQD VWYt NWHUi RYOLY XMt FHYQ@MW i WIYR XFISBRHYQRS
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=iNRQHP R YLQRKUDGQLFWYt D YLQD VWYt p 6E

b 6E D 9\KOiaNRX VWDQRYXMtFt SRGREODVWL REF
SRW HED UHVSHNWRYDW S HGSLV\ (YURSVNp XQLH MDI
SDUODPHQWX D 5DG\ (8 p NWHUéP VH VWDQRY

JHP G OVNE&PL(BURGXNW\

(YLGHQpPQt NQLK\

9LQDNWH t VYi YtQD QHXYiG Mt QD WUK D SURGiIYDMt Mt
SRGOH QD tJHQt (8 RG YHGHQt HYLGHQPQtFK NQLK RVY
YLQD VWYtP &LYt D VYi YtQD XYiG Mt QD WUK VH PXVt Y&l
QHER YQLWURVWIiW2BEPL S HGSLV\ tGLW

(N R QR PlaRohp

.XU]\ IDKUDQLpPQtFK P Q

'$OH&LWEP HNRQRPLFN&P IDNWRUHP NWHU@& RYOLY XMFH
Y$pL ]DKUDQLPQtP P QiP 9&N\Y\ NXUJX RYOLY XMt QiNC
YLQD VSWWRGNXNFL YtQD QHVSRW HERYIiYiKERXON YOmIHV\E Q
SURGXNpPQ PpQ ~VS dQ8FK OHWHFK QDNXSXMH KUR]Q\
RYOLY XMt L VDPRWQé& LPSRUW D H[SRUW YtQD 3RGOH 6
VWiOH GRYidt YtFH YtQD QH& Whocé 201H201THAQWIRIY R]GtO |

korun.

'‘DQ D FOR
-HOLNRa&a DQDO\RYDQi VSROHPQRVW VYp YEUREN\ Y\Yiat
IDNWRUHP L FHOQt VD]JED 7D VH ]ML&"XMH QD FHOQt GD

SROLWLFNp IDNWRU\

=iND] SURGHMH VXGRYpKR YtQD

V SRVOHGQt GRE MH DNWXiOQtP WpPDWHP VQDKD YOIiG\
QHSRFKIiHVNp UHSXEOLN\ 2GKDGHP MGH D& R VXGRY
]DPH]ILW SURGHML SDQpPRYDQpKR D IDO&GRYDQPKR YtQD
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PRUDYVNiI ODOp YLQD H NWH t VXGRYi YtQD SURGIiIYDMt
QHP O QLMDN RYOLYQLW 1DRSDN WDNRYé SURGHM YOI
GRE H IXQJXMH L X QDaLFK Q PHFNéFK D ¢ilby&X¥WiNéFK VF
YtFH NRQWURDVIRYXGIRYi YtQD E\ SURGiIYDOL EX X VYEéFK
YH VYéFK VNOHSHFK -HGQi VH L R PRaQ Rodghnlboxeeh E\ VH V
QHER 3(7 ODKYtFK NGH E\ QHE\OR PRaQp IDOJLILNRYDW

7THFKQRORJLFNp IDNWRU\

7THFKQRORJLH MH SUR YLQD VWYt Y &|Q\DNWPR &MH IR E WIRAUH R
WUDGLFL Xa RG GRE .DUOD ,9 NWHUé VH ]DVORXAaLO R ]
KYEURE YtQD VH QHXVWIiIiOH P Qt D Y\OHSaXMH

212 i f fefZyaef '3—< o<Z
6WiYDMtFt NRQNXUHQFH

=H VWDWLVWLN RXPOF¥NIRAWLYVH QHMYtFH SURGIYi YtQR
+ODYQtP G$YRGHP MH FHQD YtQD NWHUi MH PQRKG\ QL
WHG\ tFW &H NRQNXYHR FH @RE WRWKHXN V 5 VNV WH S M BLOR\F
bRKX&HO QHSODWt &H NYDOLWD MH G$OHALW Mat QH& N
OHYQ M&t ]DKUDQLPQt YtQR YH Y W&tP PQRAVWYt

1RYi NRQNXUHQFH

-DN X& E\OR XYHGHQR NRQNXUHQFH VWiOH URVWH D RE
SURGHDQDQORYDQp VSROHPQRVWL 7D DOH QD pHVNpP V
VYRX WUDGLFL SURWR MH KURJED NRQNXUHQFH Qt]Ni
QRYi VSROHpPQRVW Y]QLNQRXW QD ~]HPt pHVNpPKR VWiV
YEUREN\ |D S t]QLY Mat FHQ\

34



90LY RGE UDWHO#$

2GE UDWHOL VSROHpPQRVWL MVRX REFKRG\ MDN PDORR
U$]Qi SRKRVWLQVWYt D S tPR VSRW HERMRIDPt SR P ipH
9\MHGQiYDFt VtOD RGE UDWHO$ WHG\ QHQt Y\VRNi

Viv GRGDYDWHOS$

-HOLNR& DQDO\]RYDQi VSROHpPQRVW YtQR VDPD Y\UiEt
VS tSDG a4SDWQp ~URG\ MH VSROHPQRVW QXFHQD QDNR>
vinic.V WRPWR S tSDG MH Y\MHGQIiYDFt VtOD GRGDYDWHOH

6XEVWLWXKYQt SURGX

NatrhusYtQHP MH PQRKR VXEVWLWXpQtFK SURGXNW$ NWH
D FKXWL .YDOLWD VH Gi REMHNWLYQ ]JKRGQRWLW QD
GORXKR YtQR P$aHPH XFKRYiYDW DQLa E\ JWHW&EWLOR Q
QHGIi XUpLW NWHUp YtQR MH OHSadat QHER" NDaGpPX F
pHUYHQpP YtQR MLQé |DFRKERX EEGDOEQIPLVEBKK\SRORVXF
9URENS$ MH QD WUKX RSUDYGX PQRKR SURWR MH KURIJE

213 f72a7S
Strategie

6SROHPQRVW MH YSWAYP tSIRGU@RXHPNFLRYi VSROHPQRVW
SRGQLN ]DVWXSXMH S HGVHGD S HGVWDYHQVWYD \
S HGVWDYHQVWYD VSROX VHN RO P SGRE V WIDWSHRMPYF
S HGVWDYHQVWYD 3ULPIiUQtP GORXKRGREéP FtOHP VS
vydobytou pozicinatrthu ¥ tQHP D QDEt]HW NYDOLWQNYIQWRRDBREt]Q
RULHQWRYDQé&FK FtO$ MH W HED ]JPtQLW ]DP HQt VH QD \
EtOi DURPDWLYWpMWE FKOWHIGLQHPQEFK YLQD VNéFK SRO
WXULVWLFNéFK SURJUDPS$ 2SURWL NRQNXUHWQEIHPI VSR
VH SRK\EXMH Xa WpP OHW
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Struktura

$QDO\]RYDQi VSROHPQRVW Pi [DYHGHQRX IXQNFLRQIicC
HNRQRPLFNEFK IXQNpPQtFK RGG OHQt 6SROHPQRVW tGt J
vV pHOH MHGQRWOLY&FK RGG OHQt 3RG@UAKPi VEFUR N HRUiY
YHGHQt VSROHpPQRVWL

6\WWpP t]HQt

"HOLNR& KODYQt IXQNFt DQDO\]RYDQp ILUHRlispbizidi Y &UREL
YAHFKQD GDWD LQIRUPXMtFtWR P WRERM &t SASRIFHLVIXF N.p |
VI\VWpP\ YH NWHU@FK VH ]DP VWQDQFL LQIRUPXMt R YHu
neboL R VODGNRVWL VDPRWQé&FK KUR]Q$ =H YAHFK W FKW
H&HQt S tSDGQ&FK SUREOpPPS$

'DO&tP GSOHALWEé V\VWpP MH WHQ GRSUDYQt 6SROHpPQR\
MLaAQt ORUDY SURWR MH G$OHALWp PtW ]DML&W Qp OR
KUR]Q\ GRSUDYXMt GR J]SUDFRSPWHOG/Qtp PEURELRX ORI
Y\XatYiQ\ L SUR GRGIiQt YtQD RGE UDWHOS$P

6W\O PDQDAHUVNp SUIiFH

Vzhledem K WRPX &H SUiYQt IRUPD ILUP\ MH DNFLRYi VSRC
UR]JKRGQXWtFK QDS tNODG QD YROE RUJIQ$ VSROHpQF
YDOQi KURPDGD 7D VH VNOIiGi ]H Y&RKp DIWFRRWL QMR
S HVQé VRXSLV Y&HFK DRFHRQi $YD@DHERKURPDGD UR]KR
zakFLt QD PDMLWHOH QD DNFLH QD MPpQR -H DOH ]QiPR
YODVWQtND

2 E AaQéFK UR]JKRGQXWIFKRGRIRYV B VR HHITRXMH S HGVWDY

NWHUp VH SUDYLGHOGQR WOAHKER ®YRXP VtpQtFK LQWHUYL
]DVHGIi@WRKRYpt UDGRX D S L]YDQéPL ]DP VWQDQFL VSRO

36



.G\& QDS tNMGH K D SUBRAGPRBHR-VRGRX NY$O
YEMLPHPQpPPX VXFKX S HGVWDNMNSGXWDRO &tH KU R LFQRL.G OR
NWHUp ]DMLVPRGR WW D VBHRIIPS LQY. &4t ~URG\

6SROXSUDFRYQtFL

9LQD VWYt MH VSHFLILFNé RERU NWHU& Y\8DGXMH RGEF
]SUDFRYiQt D XVNODG RYiQt .DAa®#QHP PMAWQ D@ HFRSQ D WX}
YHGRX~NRG D YpDV QD Q XSR]JRUQLW DE\ VH MLP S H

6SROHPQRVW VH GiOH SRNRX&t ]DP VWQDQFH PRWLYRY]
Y\WYi t YKRGQp VRFLIiOQt SURVW HGt 3RIGBRURMM\&HNWH. |
MHMLFK SRY GRPt R RFKUDQ &LYRWQtKR SURVW HGt
]JDEH]SHpHQt YEURENS

Schopnosti

VGQHEQt XVS FKDQp GRE OLGp RFH XMt PRAQRVW U\FKO|
LOQWHUQHWRYEFK REFKRG$ SURWR VH L WDWR VSROF
V SRVOHGQtPMHRRHX¥tYiQt VWiOHQ]P\AXSMRHD HPQRWW QDEt]
VOX&E\ MDNR MVRX DW\SLFNi EDOHQt YLQD VNp GRSO N

-DNR MHGLQYNVURD WHMSYKEYOLFH Pi DQDO\]RYDQi ILUPD DX
]JDYHGHQEFK V\VWpPRBANEDMN\WP 6% QRUHP y61 (1 ,62

]JDP HQRX QD MDNRVW Y&URENS$ y61 (1 ,62 ]DF
FKRYiQt ILUP\ D V\WWpPHP NULWLFNEFK ERG$ +$&&(
QH]IYDGQRVW YEURENS$ 7tPWR VH WHG\ VSROHpPQRVW ]D
YQLW Qt RUJDQL]DFH S LSUDRE®D\QWLNRQNXYH EHQ & H [RYR
L GRKOHGDWHGQRY QYL GRE& MNtQ YHOPL SRGVWDWQp D ¢

6GtOHQpP KRGQRW\

+ODYQtP GORXKRGREéP ]iP UHP V3\ROMOHPILQRYIWK MBUDBY
QH]IiYDGQéFK YEURENS$ D VOXaHE XYiG W QD WUK &SLpN
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]iND]QtNBHORVOHGQt DG MH G$OHALWp DE\ YEAHFKQ\ S
S tVWXBFKWUDQ A&LYRWQtKR SURVW HGt D WUYDOp ]OH
VSROHpPQRVWL

$QDO\JRYDQp YLQD VWYt MH SRNUD pRYODW $ O’ B QU DGYL\p ¢
YEUREX YtQD SRXA&tYi KUR]Q\ Y\S VWRYDQp QD WUDGLDpQ
MLaQt ORUDY\

2.1.4 fefZycef
6LOQpP VWUIQN\

- =DYHGHQs WIUDREL Ft
- .YDOLWQt KUR]Q\ Y\S VWRYDQp QD HPLVHPL QH]DWt8
- (VKRS D GRSO NRYp VOX&E\

60ODEp VWUIQN\

- 9\a4t FHQD RSURWL NRQNXUHQFL

3 tOHALWRVWL

- =Y\aXMtFt VH NRQ]XPDFH YtQD
- =DP HQt VH QD O/NSGRYDOLQD +

- 9LQD VNp \prgeamy WLFNp

- =DKUDQLpQt YtQD
- 1t]Ni ~URGD
- BXEVWLWXpQt SURGXNW\
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226 WUDWHJLH D DXWRPDWLFNé REFKRGQt V\VV

2EFKRGQt VWUDWHILH MH S HGVWDYHQD VpULt SUDYLC
UR]JKRGRYiQt R REFKRGRYiQt 7HQWR ]J]S$VRE Y\XatYi YHC
MLP XPR& XMH VYp VWUDWHJILH VWiOH ]GRNRQDORYDW C
JUDIX EH] SUDYLGHO GLVNUHpPpQt REFKRGRYiQt MH P
REFKRGQtND D SV\FKRORJLL 6WUDWHHB& H/ 8 NN LANARA C
aH VWUDWHJILH P$aH EéW ]DVWDUDOiIi QHER QHPXVt YS$E
YODVWQt VWUDWHJILL ViP Y\WYR LW

6WUDWHJLL MH WDNp PRaQp DXWRPDWL]JRYDW Y\WYR LW
]D REFKRGQtND ViP EXGH ]DGiYDW REFKRGQt S tND]\ QL
VWUDWHILH 7DWR DXWRBRRW XJEIDFWHH]QGDpEL WLVtF$P REF
QHPXVt VWIiOH VOHGRYDW WUK D pHNDW D& GRMGH NH
VWUDWHJILt DXWRPDWLFNé REFKRGQt VA\VWpP WXWR SU
H[LVWXMH FHOi DGD SURJUDP$ MHMLFKa SURJUDPRYDF
zMLQéFK SURJUDPRYDFtFK MD]J\N$ MDNR MH QDS tNODG

3RX4LWt DXWRPDWLFN&FK REFKRGQtFK V\VWpPX Pi VYp
QDYUKQRXW RSDW HQt SUR PLIM\WRPDWIFAN P KK RERF KR @l
SRW HED VWiO®QWHVQYXWXN VWDELOQt SURVW HGt J]iOR
KDUGZDURYp ]D t]MREQRNVWGQRKH]SURQIMHP YLUWXiOQtKR
ZSRVN\WRYDWHOS$ KRVWLQJRYE&FK VOX&HE

1DG QHYEKRGDPL DXWRPDWLFN&FK REFKRGQtFK V\VWpP.
W\WR V\VWpP\ WDN Y\X&tYDQp $XWRPDWLFNé REFKRG
PQRAVWYt WUKS$ VRXpDARND P KIRNGXL. G FENHAKD XVNXWHPQLW C
FR4& E\ MHGHQ pORY N UXpQ QHGRNi]DO

2.3 MetaTrader

OHWD7UDGHU MH SODWIRUPD VSHFLDOL]XMtFt VH QD RE
Nalezneme ho VQDEtGFH Y WALQ\ EURNHUS$ D REVDKXMH REF}
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1DEt]t WDNp PRAQRVW ]D O RANM\PL YRXR HERKHRQ-EPWNKDE L W i C
WDN WHVWRYiQt YODVWQtFK VWUDWHJILt QD KLVWRULFN

6RXPiVWt OHWMB7WDGEHWHGLWRQ MO REHHPH SURIJUDPRYDW
DXWRPDWLFNp REFKRGQt V\VWpP\

VWpWR GLSORPRYp SUIFL EXGX SRXatYDW SURJUDP OHW|

7592355: Alpari-Demo - Dematicet - [EURUSD,H4] a - - )
[ Soubor Pohled Moit Grafy Néstoe Okno  Napovéda AEE
B B [[E ¢ G 0 F | Groweosn & B avomadng [[1 [0 1[4 & B[ 1k |G- O B- sla
R |1 — ~ # E A T %e|iwm w5 M5 M0 HL|He DL w1 My

Trh: 23:54:59 ¥ |[+ EURUSD,H& 1.10346 1.10422 1.10026 1.10140
Symbol Popt... MNabi.. = 121830
4 USDCHF | 094316 094426 |E
4 GBPUSD | 154957 154935 121800
4 EURUSD | 110140 110172 i
@ USDIPY | 121543 121564
@ USDCAD | 1.22811 1.22850 131140
¥ AUD.. | 075290 078344
¥ EURGBP | 0.71053 0.71104 E0h
4 EURAUD | 140599 140721 s
@ EURCHF | 103839 104031
& EURIPY | 133875 133934 1.20455
& GBPCHF | 146053 146332

|| capipv | ssa2 sao00 120228
& GBRJFY | 188337 188422 120000

4 AUD... 1.07010 1.07277

4 AUD... 096152 096244 115770

¥ AUDCHF | 0.73775 0.74002

S A 5 — | 1.19540
Symboly | Graftickd | _|

Navigator = ‘I b

Alpari Limited MT4

] 1.19085
= Er} Ucty

¢ @-[g AlpariDemo o i
a-1F Ukazatele —

€% strategie 118825
w12, Skripty

118395
o

T

0.00732%
30 Dec 2014 30 Dec 16:00 31 Dec00:00 31 Dec08:00 31 Dec16:00 2Jani2:00 2Jan20:00 5Jan04:00 5Jani12:00 5Jan20:00 6Jan 0400 6Jan12:00 6Jan20:00 7 Jan O4:0i

Obecné | Oblibené |

Pro pomag, stisknéte F1 Default Wi 3073 kb
L

2EUiIJHMp8NIJND SURVW HGt OHWD7UDGHU
(Zdroj; =SUDFRYiQt YODVWQt

1D REUIINX MH XNi]lJiQR SURVW HGt SURJUDPX OHWD7UDG
euro-DPHULFNé GRODU NWHUA&NPEYWRXSIRKIAtBERWO H Y O/MV Y D
S HKOHG MHGQRWOLYéFK WUK$ D SRGS QYRVOQEPWEBRIWRU
WHFKQLFNéEP LQGLNIWRUS$SP VWUDWHJILtP D VNULSWS$P
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9]KOHG SURJUDPX MH PR&Qp U$]Q XSUDYRYDW QDS tNO
]P Q QYBEFKR]tKR JHOHQpPKR JUDIX QD pHUQpPP SR]DGt QD
'iOH MH PRA&Qp GR JUDIX YNOIGDW FHORX DGX LQGLNi
aPRGUI piUD S HGVWDYXMtFt HISRQHQFLiIOQt D MHGQRGX
histogram MACD.

\":;b MetaEditer - [2cross.mgd] . . ) ” §

— -
|—_I5|" Eile  Edit View Debug Teols Window  Help - |& | %
Nm;ﬂ@|r_—l|gv|ﬁar F£v|@Compile|®Lﬂ J|§ = E|:'.b|
N:‘:!\\rigator *| Zcross_vb.mgd 2cross.mod | 2crossMAonly.mgd | aasaamgd | 2crossMACDonlymgd  * ¥
S MQLe 20 void OnTick() -
(- [ Experts 31

... Files 32 if (Volu

.1 Images 33

& E51 Include 34 //enizovani pocitadel pri kazde nove svicce

-5 Indicators S PocitadloPrekrizeniMACD = PocitadloFrekrizeniMacCD - 1; i
&5 Libraries Ef PocitadloPrekrizeniEMASMA = PocitadloPrekrizeniEMASMA - 1;

-[= Logs 2; ‘E

(|| = Presets ;; //kontrola prekrizeni EMAS a SMA1S

M| &= Seripts 4 if ( (iMA(NULL, 0, smallPeriod, 0, MODE EMA, PRICE CLOSE,2) < iMA(NUL

.. =1 Projects 4

(iMR (NULL, 0, smallPeriod, 0, MODE_EMA, PRICE CLOSE,1) > iMA(NUL

|| 42 {
43 PrekrizeniEMASMA = true;
f 44 smerEmaNahoru = true;
45 PocitadloPrekrizeniEMASML = croszsPeriod;
46 }
|| 48 if ( (iMA (NULL, 0, smallPeriod, 0, MODE EMA,PRICE_CLOSE,2) > iMA(NUL
4 (iMA (NULL, 0, smallPeriod, 0,MODE EMA,PRICE CLOSE,1l) < iMA (NUL
5 i
il PrekrizeniEMASMA = true; -
] [l | r
For Help, press F1 Ln 27, Col 27 NS
h =

2EUi]JHM6 p8Ni]JND HGLWRUX MD]\ND 04/
=GURM =SUDFRYiQt YODVWQt

9\WYR HQp V\VWpP\ VL PHEHVNWHMWHVWEBDBD\WJIVt NWHUE
NOiIiYHVRYRX J[NUDWNRX &75/ 5

Strategie: [24:1'055. Copyright 2015, MetaQuotes Software Corp. V] Vlastnosti strategie...
Symbol: [EURUSD, Euro vs US Dolar - Obdobi Viastnosti symbolu
Model: [Véed'my cenové pohyby {nejpFesnéjii metoda zalofena na viech dostupnych nifiich Easovych intervalech) 'I Spread Cument] - Otevfit graf
PouZit datum |+ Od: 2015.01.01 - Do: 2015.12.31 - Optimalizace Upravit strategii
Vizudini zobrazovani Preskodit na 2015.05.24
Zatatek

Tester

Nastaveni | vysledek optimalizace | Graf optimalizace | vysledky | Graf | Report | Denik |

2EUIIHMN p8NI]JND WHVWHUX VWUDWHJILt
=GURM =SUDFRYiQt YODVWQt

7HVWHU VWUDWHJLt XPR& XMH YROEX VI\PEROX WHG\ P G
SRXA4tW YROEMDRPEBRMYRX KRGERRW)QDPHQiIYiQ\ QD RE
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JREUD]HQR REGRELt + MHGQi VH WHG\ R pW\ KRGLQRYE&
kdy do kdy chceme strategii testovat.

Silnou stiQNRX WHVWHUX VWUDWHJLt MH PRAQRVW RSWLPD
]DGIiPH XUpLWpMMNEHWYDIOMt EEW WHVWRYiIQ\ D SURJUD
YESRpW\ D VH DGt MHGQRWOLYp NRPELQDFH SURP QQEéFt

-

.
2cross I. Pl
[ Testovani | Vot parametry | Optimalizace

Proménna Hodnota Zacatek Krok Konec
CPT 120 50 10 150
©sL 120 50 10 150
[~ smallPeriod 15 5 1 15
[~ largePeriod 21 10 1 25
[~ crossPeriod 3 1 1 10

[ Negi | [ Uoa |

[ QK ][ Stomo ][ Reset ]

2EUI]JHMBp1DVWDYHQt RSWLPDOL]DFH SURP QQéFK
=GURM =SUDFRYiQt YODVWQt

* | Test Zisk © Transakee celkem Faktor zisku Pfepokladany z... Pokles § Pokles % VloZit parametry “
@ 638 16513.30 32 252 516.04 4870.20 4272 PT=120; SL=120; smallPeriod=15; largePeriod=21; crossPeriod...
@ 79 15610.40 32 233 437.82 5170.20 4535 PT=120; SL=130; smallPeriod=15; largePeriod=21; crossPeriod...
@ 90 14702.30 32 216 459.45 5470.20 4798 PT=120; 5L=140; smallPeriod=15; largePeriod=21; crossPeriod...
@ 67 14205.50 32 231 44392 4870.20 4310 PT=110; SL=120; smallPeriod=15; largePeriod=21; crossPeriod...
@ 100 13991.50 32 215 437.23 4024.10 2802 PT=110; SL=150; smallPeriod=15; largePeriod=21; crossPeriod...
@ 101 13708.90 32 2.00 42840 5756.40 5049 PT=120; SL=150; smallPeriod=15; largePeriod=21; crossPeriod...
- @ 64 13435.80 32 286 419.87 287380 2613 PT=80; 5L=120; smallPeriod=15; largePeriod=21; aossPeriod=3; _
g Nastaveni | Vysledek optimalizace | Grafoptimalizace | Vysledky | Graf | Report | Denk |

2EUI]JHMO p9éVOHGHN RSWLPDOL]DFH
=GURM =SUDFRYiQt YODVWQt
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3 90DVWQt QiYUK\ HAHOQt

V WpWR NDSLWROH EXGH SRSVDQé VDPRWQé& QiYUK VWUL
6W &HMQt piVWt MH QiYUK D QiVOHGQi RSWLPDOL]DFH DX

311iYUK REFKRGQt VWUDWHJILH

3UR QiYUK Y\EUDQp VWUDW H JLiddevl ¥\ Rer3iR REBLUOI 363,RJUD P
YH NWHUpPP MVHP Y\WNRSL® iGHPEFS'~-PHWQWQpQt SiNRX
6\WWpP EXGH RDPV¥BQ®4IN NWHUi Pi SRGREQRX & \QWDJ[L
VRXpiVWt SURBIDPX OHWD?7

6\WWpP EXGX Y\YtMHW SULRUL®H WBLFR Bo @Bi@EEgé U HXUR
PR&Qp V\VWpP UR]4t LW L QD GDO&t P QRYp SiU\

3URWR&H Y MRGARGXFKRVWL MH VtOD ]YROLO MVHP SF
]JDORAHQRX QD N t&4HQt MHGQRGXFK&FK D H[SRQHQFLIiOQ

3 LWYRUE REFKRGQtKR V\VWFAKWRXIEXRFRMIV XSRYDW Y

1. 7YRUED V\VWpPX ]DOR&HQPKR QD N taHQt MHGQR
NORX]DYpKR SU$P UX D MHKR QiVOHGQi RSWLPDOL]C
7YRUED V\VWpPX |DORAHQpPKR QD XND]DWHOL 0$&' D
6SRMHQt YéaH XYHGHQ&FK VI\VWpPX GRKURPDG\

3 LGiQt GDO&tFK SRGPtQHN SUR REFKRGRYiQt
2SWLPDOL]DFH FHOpKR REFKRGQtKR V\VWpPX
7HVWRYiQt Y\ WYR HQpKR V\VWpPX

o gk w N

9éVOHGQé V\VWpP E\ VH P O VQDALW UHGXNRYDW SRpHW
SRpHW JLVNRYéFK REFKRGS$ D PD[LPDOL]JRYDW WDN FHON
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311 ‘<o @"'Ztex o—"f—ft%oct
=YROHQi VWUDWHJLH MH JDOR&HQi QD N td8HQt WUHQGRY
D HISRQHQFLIOQtKR SU$P UX D QD XND]DWHOL 0$&"' 6\VW
QD pW\ KRGLQRYpP JUDIX DDPHIRFNRE SRRMHXUR +

3UR ]DGiQt REFKRGQtFK S tND]$ MH QXW(@ DE\ WUK VSO

1. -HGQRGXFKé NORX]DYé SU$P U 60%$ S HNURpPt H[SR
(0$ 6P US HNURPHRHSBWIO X SEXMEH R QiNXSQt pL SU

2. 0$&' WHG)\ UR]GtO GYRX H[SRQHQFLIOQtFK SU$P U$

3. 7WWR GY SRGPtQN\ QHPXVt QRY W IYWDWRERRBHM YP XV
VYtpHN

4. 1LNG\ QHREFKRGRYDW SRNXG MH DNWXiOQt FHQD Py
SU$SP US$ 60%$ D 60$%

SMA 200 Let's walk through the ‘
numbers:

SMA 15
EMA 5

forex-strateqgies-revealed.com

2EUiI]HROpP8NI]ND SRXALWt Y\EUDQp VWUDWHJILH =GURM
(zdroj: (17))
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9\VY WOHQt Y\EUDasaF K YBRGH$QpKR REUI]NX

1. (0$ S HNURpPLO 60%$ VP UHP QDKRUX VRXpDVQ 0%$&'
GDOHNR RG 60% D 6\VWpP ]DGi QiNXSQt S tND]
2. 2S W MVRX VSOQ Q\ YAaHFKQ\ SRGPtQN\ (0% S HNURD:
WHG\ |DGi SURGHMQt S tND]
6WHMQ MDNR ERG
6WHMQ MDNR ERG
.ORX]DYp SU$P U\ VH N tat O0%$&' DOH QHS HNUDDpXI
k obchodu.
6. .ORX]DYp SU$P U\ VH N t&t 0%$&' S HNUDpPXMH QXOX
60% D WDN Q disHoduki]t N
0$&' S HNURPLO QXOX NORX]DYp SuUd@ehddy. VH QHN tat
8. 6WHMQ MDNR ERG
6WHMQ MDNR ERG

312 "fe—c..ot ataei-A
V jazyce MQL4 aplikace MetaU DGHU MVHP Y\WYR LO SURJUDP NWFE
REFKRGQt S tND]\ 6\WWpP REFKRGXMH QD ]iINODG NRF
NRQNUpWQ QD N ta8HQt NORX]DY&FK SU$P U$ D KLVWRJU

6\VWpP MVHP QD UR]GtO RG S$YRGQt VWUDWHHUBLRE®LP
GRODU S3$YR@AE&INEGLERODH) D SUR SRXALWt QD pW\ KRGL
MLQéFK JUDI$ QMR KR EHUBGR MEVOHGNS$P

2SURWL S$YRGQt VWUDWHJILL MVHP WDNp RGVWUDQLO S
FHQ\ D GORXKRGREpPKR SU$P UX BDONDER QXWIPSER SKIiRHN
k QL&&tP JLVNS$P

3 LWYRUE V\VWpPX E\O NODGHQ G$UD] QD RSWLPDOL]D
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313 se—te fZ" foy of cAA FeA oZ'—f"y..S '"03"0
-DNR SUYQt MVHP ]JH ]YROHQp VWUDWHJILH Y\WYR LO V\V
QD ]JiNODG N ta4HQt MHGQRGXFKpKR D H[SRQHQFLiOQtKR

-DNR Y&FKR]t KRGQRW\ SHULRG W FKWR SUS$P U$ MVHI
MHGQRGXFKé SU$SP U D LQWHUYDO$ SUR H[SRQHQFLIiC
JHQHURYiQ\ SRGOH VP UX S HN t&HQt W FKWR GYRX SUS$
YJURVWO QDG MHGQRGXFKé& V\VSpFD D GOID NINKBQS BN
]DGDO SURGHRIQDBWNBWRS /RVV D 3URILW 7DUJHW MVHF

if ((iMA (NULL, 0, smallPeriod, 0,MCDE EMA, PRICE_CLOSE,2) < iMA(NULL,O,largePeriod,0,MODE_SMA, PRICE CLOSE,2)) &&
(iM% (NULL, 0, smallPeriod, 0, MODE_EMA, PRICE CLOSE,1) > iMA(NULL,O0,largePericd,0,MODE_SMA,PRICE CLOSE,1}))
{
zmerEmaNahoru = true;
PrekrizeniEMASMA = true;

CLOSE,2)) &&
LOSE,1)))

if ( (iMA (NULL, 0, smallPeriod, 0,MCDE EMA, PRICE_CLOSE,2) > iMAa(NULL,O, largePeriod,O0,
(iMA (NULL, 0, smallPeriod, 0, MODE_EMA, PRICE_CLOSE,1) < iMA(NULL,O,largePeriod,0,
{
zmerEmaNahoru = false;
PrekrizeniEMASMA = true;

if (PrekrizeniEMASMA)
{

if (smerEmaNahoru)
{
Order = OrderSend("EURUSD",CP_BUY, 1, Ask, 3, Rsk - 5L*Point*10, Ask + PT*Point®10);

PrekrizeniEMASMA = false;

else

{
Order = OrderSend ("EURUSD",OF_SELL, 1, Bid, 3, Bid + SL*Point*10, Bid - PT*Point*10}:;
PrekrizeniEMASHMA = false;

2EUI]HRL p6\VWpP REFKRGXMtFt QD ]JiNODG N taHQt NORX]DYéFK S
=GURM =SUDFRYiQt YODVWQt

7THQWR SURJUDP MVHP VSXVWLO QD REGREt RG G
k WUDQVDWHR | NUIWNEFK SRILFZDNUIGZORKK ] ISRE\ND
JLVNRYEéFK GORXHKEéEFK E\OR ]LVNWR moKstavu program
JHQHURYDO JWUIiIWX . DPHULFNéFK GRODUS
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Pocatedni depozit 10000.00 Spread Current {32)
Celkovy dsty zisk -3183.40 Hruby zisk 12551.60 Hruba zirata -21740.00
Ziskovy faktor 0.58 Pfedpoklddany zisk -173.37
Absolutni pokles 9138.40 Maximalni pokles 16036.20 (95.18%) Relativni pokles 95.18% (16036.20)
Transakee celkem 53 Kratké pozice (vyhra %) 28 (42.86%) Dlouhé pozice (vyhra %) 25 {24.00%)
Ziskové obchody (% z celkové vyie) 18 (33.96%;) Ztratové obchody (% z celkavé vyie) 35 {(56.04%)
Mejvétssi ziskovy obchod 702.40 ziratovy obchod -752.90
Prmérny ziskovy obchod 697.31 zirdtovy obchod 521,14
Maximum navazné vyhry (financni zisk) 8 (5603.60) nadvazné prohry {finandni ztrata) 17 (-8252.20)
Maximalni ndvazny zisk {count of wins) 5603.60 (8) navazna zirata (pofet zirat) -5252.20 {17)
Primérny navazné vyhry 3 navazné prohry 5
k | Wiachmy cenove pohyby (nejplesnéisl metoda zalofena na viach dostupmych nidSich Szsovych intervalech] | 46,529 —
13268
9955
4L
3328
15
[1] 2 5 i1 13 18 18 20 2 24 7 bl 3 33 35 3B 40 42 44 48 Ei 53

=SUDFRYiQt YODVWQt

6WHMQé SURJUDP MVHP SDN JNXVLO VSXVWLW L

Pocatetni depozit
Celkovy dsty zisk
Ziskowy faktor
Absolutni pokles

Transakce celkem

10000.00
-9954.20
0.78
9954.20

148

Mejvetssi
Primérny
Maximum

Maimalni

Primérny

Hruby zisk
Pfedpokladany zisk

Maximalni pokles

Kratké pozice (vyhra %)

Ziskové obchody (% z celkové vyie)
ziskovy obchod

ziskovy obchod

navazné wyhry (finandni zisk)
névazny zisk {count of wins)

navazné vyhry

32013.40
67.26
21216.80 (99.78%)

104 (49.04%)
64 (43.24%)
501.30
500.21

13 (5509.00)
509,00 {13)
3

Spread
Hruba ztrata

Relativni pokles

Dlouhé pozice (vihra %)

Ztratové obchody (%% z celkavé vyse)
zirdtovy obchod

zirdtovy obchod

navazné prohry (finanéni ztrata)
navazna ztrata (podet zirat)

navazné prohry

Current (32)
-41967.60

99,78% (21216.80)

44 (29.55%)
84 (56.76%)
-502.90
499,61

13 (-6500.50)
-6500.50 (13)
4

21050

16872

12654

2EUIJHR2 p98VOHGN\ VIVWpPX ]DOR&HQpPKR Q@ DKROARX]DYEFK SUSP UHF
(=GURM

QD REGI

2EUi]HBBp98VOHGHN V\VWpPX |DOR&HQPKR QE GFORXIBGENK GUSP UHFK ]D
=SUDFRYiQt YODVWQt

=GURM

V RERX S tSDGHFK E\O SURJUDP S HGpDVQ XNRQpPHQ NY

NDSLWiIiOX X4 S LEOLAQ SR GYRX WEéEGQHFK

=NXVLO MV

7DUJHW D 6WRS /RVV 9éVOHGNHP WpWR RSWLPDOL]DFH
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YAHFKQ\ YEVOHGN\ RSWLPDOL]DFH E\ORrogR® Beyi Q\ ]D
SMDNRXNROLY NRPELQDFt 3URILW 7DUJHW D 6WRS /RVV .

6WHMQpPKR YEVOHGNX MVHP GRVIKO L S L SRNXVX R RS
SU$P U$ D SRWp L S L RSWLPDOL]JRYiQt YAHFK W FKWR p\

%\OR WHG\ MDVQp aH V\VWpP |DOR&aHQé SRX]H QD N t:
v WDNRYpWR SRGRE IXQJRYDW 5R]KRGO MVHP VH SURW
VWUDWHJILH D QDSURJUDPRY Btogravi MRCB\VWpP ]DORaHQEé

314 se—xe @fZ' tey of Sco—"%"fe—
6WHMQ MDNR X V\VWpPX ]DOR&HQpPKR QD NORX]DYé&FK
VIVWpP NWHUé& EXGH ]DGiYDW REFKRGQt S tND]\ QD ]iN
NRQNUpWQ S LS HNURpHQt KRGQRW\ 3 L S HFKRGX GR
QiNXSQt S tND]J]\ S L S HFKRGX GR ]JiSRUQé&FK SDN JHQHU

-DNR SHULRG\ SUR YéESRpHW XND]DWHOH 0$&" MVHP ]JYRC
LQWHUYDOS$ 3URILW 7DUJH#%hdadnotWFOPipsSRVY MVHP QDVWDY

if ((iMACD(NULL,0,12,26,9,PRICE CLOSE,MODE MATN,2) < 0) &&
(iMRCD (NULL,0,12,26,9, PRICE_CLOSE,MODE MRATN,1) > 0 ))
{
PrekrizeniMaCDh =
smerMACDNahoru =

m

t
t

H O H

m

ae s
e

if ( (iMACD (NULL,0,12,26,9,PRICE CLOSE,MODE MAIN,2) > 0) &&
(iMACD (NULL,0, 12,26, 9, PRICE CLOSE,MODE MAIN, 1) 0 )}
{
PrekrizeniMACD = true;
smerMACDNahoru = false;

M

if (PrekrizeniMACD)
{
if (smerMACDNahora)
i
Order = OrderSend ("EURUSD",O0F BUY, 1, Ask, 3, Ask - S5L*Point*10, Ask + FT*Foint*10);
PrekrizeniMACD = false;

else
{
Order = OrderSend ("EURUSD",0F SELL, 1, Bid, 3, Bid + S5L*Point*10, Eid - PT*Point*10):
PrekrizeniMACD = false;

2EUiI]HRB4 p6\VWpP |DOR&AHQE& QD KLVWRJUDPX 0%$&"
=GURM =SUDFRYiQt YODVWQt
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7DNWR QDVWDYHQé& SURJUDP X& QD UR]GtO RG WRKR S

REGREtP D QH®BREOGRDWAGRMN XNRQPHQt NY$SOL QHGRVWD)\
GRAORWUDQVDNMARRE ] E\OR NUIWNEFK SRIWLFKWR GC

WUDQVDNFt E\ORNUIMWMERK &RJLFtFEORXK®FK SR]LFtFK

Pocatedni depozit 10000.00 Spread Current (32)
Celkovy sty zisk -3592.50 Hruby zisk 12474.20 Hruba ztrata -16066.70
Ziskowy faktor 0.78 Predpokladdany zisk -53.03
Absolutni pokles 5255,50 Maximalni pokles 5953.20 (55.65%) Relativni pokles 55.65% (5953.20)
Transakce celkem 57 Kratkeé pozice (vvhra %) 29 (51.72%) Dlouhé pozice (vyhra %) 28 (35.71%:)
Ziskové obchody (% z celkové wyie) 25(43.86%) Ztrdtové obchody (% z celkove vyie) 32 (56.14%%)
Mejvétssi ziskovy obchod 504,20 ztratovy obchod -511.80
Primérny ziskovy obchod 498,97 zirétovy obchod -502.08
Maximum navazné vyhry (finanéni zisk) 3 (1500.00) névazné prohry (finandni ztrata) 5 (-2508.50)
Maximalni navazny zisk (count of wins) 1500.00 (3) navazna zirata (pocet zirat) -2508.50 (5)
Prdmérny navazné vyhry 2 navazné prohry 2
Zistatek: [ Majetek | Wiachmy cenové pobnyby (nejpfesnéisi metada zalofena na wiech dostupmych nifich Easowyich intervalech] | 46.52% 10843
9279
B116
E354
£l
4528

2EUiI]HREp98VOHGHN V\VWpPX ]JDOR&HQpPKR QD KLVWRJUDPX 0$&' ]D
=GURM =SUDFRYiQt YODVWQt

3URJUDP DOH VWiGQHQ@HER® 0O V]NRM & X aBIPjse L FN & FK
]DPpDO RSWLPDOL]JRYDW KRG QRWAMMREU RaMnd3tadiu R 1 L W
RSWLPDOL]DFL RER¥NVAIURIROQEIEFK WVRFtFK SR

| 2crossMACDon £2
[ Testovani | Vioit parametry | Optimalizace

Proménna Hodnota
F PT 50
F sL 50

Nedit | |

] [ Stomo

2EUiI]JHR6Ep1IDVWDYHQt RSWethtRaBe@L]]DFH Y
=GURM =SUDFRYiQt YODVWQt
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98VOHGNHP WpWR RSWLPDOL]DFH E\O\ KRGQ@RW®Bap SLSV
Loss. 7DWR NRPELQDFH VH QD WHVWRYDQpP REGREXWRi]DO
QDVWDYHQtP JHQHURYDO JLVN FHONRYHKIRFERPK EROWL
bylo20vNUiIWNEFK SR]LFtFK G D\RNKRCB EKKS ] L F YF K JLV N

2EUI]HR7 p98VOHGN\ VIVWpPX SR RSWLPDOL]DFL
=GURM =SUDFRYiQt YODVWQt

3R WpWR RSWLPDOL]bFVDWSOH DUFRDAHEGO RXWEGREt RG
1. 5. 2015.

Pocatedni depozit 10000.00 Spread Current (32)
Celkovy dsty zisk 396.40 Hruby zisk 6004.50 Hruba ztrata -5608. 50
Ziskovy faktor 1.07 Predpokladdany zisk 30.45
Absolutni pokles 2739.80 Maximalni pokles 3618.80 (33.26%) Relativni pokles 33.26% (3618.80)
Transakee celkem 13 Kratkeé pozice (vyhra %) 6 (50.00%) Dlouhé pozice {vyhra %) 7 (28.57%)
Ziskové obchody (% z celkove vyie) 5({38.46%) Ztratové obchody (% z celkové vyse) 8 (51.54%)
Mejvétssl ziskovy obchod 1203.60 ziratowy obchod -708.70
Primérny  ziskowy obchod 1200.98 ztratowy obchod -701.06
Maximum navazné vyhry (finanéni zisk) 2 {2406.00) navazné prohry (finandni ztrata) 4 (-2802.80)
Maximalni navazny zisk (count of wins) 2406.00 (2) névazna ztrata (pocet ztrat) -2302.80 (4)
Primérny navazné viyhry 2 navazné prohry 3
Zhstatek: | Majet=k [ Viachmy cenove pohiyby (nejpfesnéisi metoda zalodena na viech dostupmych nisich asowyrch intervalech] | nia S
x
9154
8445
brE
027
1] 1 3 4 5 7 3 9 11 12 13 15 15 17 19 20 21 23 24 25 7 28 29 31 32

2EUI]HRBp9EVOHGN\ V\VWHPRPSOHROWDOE]H
=GURM =SUDFRYiQt YODVWQt
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3 L RXWWDPSOH DQDOé]J]H E\O V\VWpP VWIiOH JLVNRYé DYa
W\WR P VtFH VA\VWpP Y\WYR LO JLVN SRX]H DPHULF

315 Z'—S‘'t',y Ette't—..Sy ¢Z'—cef"y '"0e3"
3RGOH ]JYROHQp VWUDWHJILH MH GDO&t SRGPtQNRX SUR |
QDFKi]JHW DOHVSR SLSV RG MHGQRGXFKpKR NORX]DYp

3RiISiIQt WpWR SRGPtQN\ GR V\VWpPX ]DO RK&leDzR, QD 0$&
NWHU& WHQWR V\VWpP JHQHURYDO 6\WWpP QH]DGiYDO
SRGPtQN\ XNi]DO\ M® MG FKRYRR SRpWX  WUDQVDNFt N

S LpPHWAFKWR Y\QHFKDQé&FK MUOWNp]SWRYIRFLEDK Y[LVN
VGORXKp SR]LFL

BURWR MVHP XVRXGLO &H ERB8pOWS 8DWKWERH SRE R UGWNX
QHSRptWDW

316 "TEFeA t7'— 'att...S'®A...S e>e—2ed TS eft>
6WHMQ MDNRSMWR®GiRVYDWHJILL L Mi MVHP YH UR]KR
VSRMLW GRKURPDG\ 0%$&' V\VWpP WLokt-bf-VIPPRB O/HR B QBD\@®é ]|
DOH SRpHW |JWUiIWRYé&FK WUDQVDNFt S HY\ARYDO SRpH'
V\VWpPHP E\O YHOPL Qt]Né&

6SRMHQtP V\VWpP$ VH ]S tVQt SRGPtQN\ SUR REFKRGRY|
SURYHGHQéFK WUDQVDNFt 3 L VSUiIYQp RSWLPDOL]DFL
S HYéaLW SRpHW W FK [WUIWRYEéFK

2ED VA\VWpP\ MVHP WHG\ VSRMLO GRKURPDG\ D SRGPtQN
PXVt GRMIWVINMDAHRt RERX NORX]LSY BIFK BGE%$ F0 )&% KLYWRJU
]JH JiISRUQéFK KRGQRW GR NODGQéFK QHER QDRSDN 7\
VSOQ Q\ PD[LPIOQ PDVRYEFK LQWHUYDOS$nRGeVHEH ¢
VSOQ QD MDNR SUYQt D NWHUi MDNR GUXKi
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2EUiI]HROp9EVOHGHN SR VSRMHQt RERX S HGFKR]tFK V\VWpP$
=GURM =SUDFRYiQt YODVWQt

-DN MVHP S HGSRNOIGDO SR VSRMHQt VA\VWpPBhoNOHV O S

JLVNRYEBFK D JWUiIWRY&FK -DN BLROINHRAY ¥ D) VW N FW R
WUDQVDNFt E\ VH P O ]P QLW SR SURYHGHQt RSWLPDOL]

Vzhledem Kk WRPX YW WpPXXWR FKYtOL PiP SURP QQéFK M
RSWLPDOL]DFH E\ ]DEUDOD iGRY GHVtWN\ KRGLQ 3l
RSWLPDOL]JRYDW SRVWXSQ

-DNR SUYQt MVHP WHG\ JQRYX |DpDO RSWLPDOL]RYDW
SURWRA&H SR VSRMHQt V\VWpP$ VH MHMLFK RSWLPiOQt K

Optimalizace Stop Los® 3URILW 7DUJHW XNi]DOD &aH KRGQRW\
QHMOHSat YROERX JLVN EV\O S L W FKWR KRGQRWIiFK QH|

'iOH MVHP WHG\ ]DpDO RSWLPDOL]JRYDW KRGQRW\ LQW
Z SSYRGQtFK KRGQRW D M V Hiftery MR @ILIOdoRZ®\WoP D O L ] D
H[SRQHQFLiOQt NORX]DYé SU$P U D LQWHUYDO RG GR
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2EUiI]HBOpIDVWDYHQt RSWLPDOL]DFH LQWHUYDOS$ NORX]DY&FK ¢
=GURM =SUDFRYiQt YODVWQt

3R WpWR RSWLPDOL]DFL VH MDNR QHMOHS&4t NRPELQDF!
NORX]DYé SU$P U D SUR MHG Q RV ®PHRK\ER NIORRXQPERY\ED B U $\
GRVDKRYDO QD WHVWRYDFtP REGREt Da
GRODUS$

2EUiI]HBLp9éVOHGN\ VIVWpPX SR RSWLPDOL]DFL LQWHUYDO$ NORX]
=GURM =SUDFRYiQt YODVWQt

—EéYi WHG\ MHAW ]JRSWLPDOL]J]RYDW SRVOHGQt SURP QQ
GRMtW NH VSOQ Qt RERX SRGPtQHN SUR REFKRGRYIiQt
LQWHUYDOS$ 2SWLPDOL]DFL EXGX SURYiIG W SUR KRGQR\
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2SWLPDOL]DFH MDNR LGHiOQt KRGQRWX SUR WXWR SUR
GRVDKRYDO JLVNX DPHULFN&FK GRODUS$QEPKERN
18bylR JLVNRY&FK D JWUiWRYé&FK

2EUIiI]HB2p9éVOHGN\ VIVWpPX SR RSWLPDOL]DFL LQWHUYDOX SUR
=GURM =SUDFRYiQt YODVWQt

3R ]JP Q YHOLNRVWL WRKRWR LQWHUYDOX MH VDPR] H
RVWDWQtFK SURP QQ&FK D JMLVWLW WDN MHVWOL QHE
-DNR SUYQt MVHP WHG\ SURYHGO RSWLPDOL]DFL KRGC
optimaOL]DFL MVHP SRXA4LO VWHMQp LQWHUYDO\ SURP QQ
W FKWR SURP QQé&FK WHG\ SUR RE SKivRm I0Qp LQWHUYD

2SWLPDOL]DFt MRB® BWYVS OSNSV SUR 6WRS /RVV L SUR 3
VAVWpPXmalRa® 8VRX JREUD]JHQ\ QD REUI]JNX p
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2EUI]HBBp9E6VOHGN\ VIVWpPX SR RSWLPDOL]DFL 6WRS /RVV D 3UR
=GURM =SUDFRYiQt YODVWQt

3R RSWLPDOL]DFL 6WRS /RVV D 3URILW 7DUJHW W
14108,40 am&J LFNéFK GROIONRY pKR SRpWX WUDQVDNFt E\OI
JWUIWRYEFK =H JLVNRY éRNK WU G K CoNRA GBWOMKE FX Y

-DNR GDO&t MVHP RS W SURYHGO RSWLPDOL]DFL SHUL

NORX]DYé SU$SP U SWBGRWRAHPMIRRRGRBQRW SUR 6WRS /R
aYHOLNRVWt LOWHUYDOX SUR VSOQ Qt RERX SRGPtQHN
KRGQRW\ W FKWR SHULRG

2SWLPDOL]DFL MVHP QDVWDYLO RS W VWHMQ MDNR S L

LQWHUYDO RG GR SUR H[SRQHQFLiIiOQt NORX]DYé S|
MHGQRGXFKé NORX]DYé SU$P U

9éVOHGNHP WpWR RSWLPDOL]DFH E\OR WR &H MVHP SHI
QD D SHULRGX MHGQRGXFKpKR SU$P UX QD
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2EUi]HBAP98VOHGN\ VIVWpPX SR RSWLPDOL]DFL SHULRG NORX]DY&
=GURM =SUDFRYiQt YODVWQt

3R ~SUDY SHULRG NORXWYEFICRSUDHRYPO YEVOHGNS ]

REUIINX p &HONRY@ JLVN E\O WHG\FHONR DPKR ISFR\DAF X
WUDQVDNFt E\OR ] L YONORIS & RKUiWNEFK SR]LGOFRKXBEFKY
SR]LFtFK

3 L SRNXVHFK R GDOa4at RSWLPDOL]DFH KRGQRW 6WRS /R
VSOQ Qt RERX SRGPtQHN MVHP GRV&oOr 8IHH GAKRWE EP
RSWLPDOL]DFtFK EXGX Xa WHG\ ]JtVNDQp KRGQRW\ SRY
RSWLPDOL]JRYDQé QD GDWHFK ]D FHOé URN
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3.20ut-of-6DPSOH DQDOEé]D

$XWRPDWLFNé& REFKRGOR FRYWPP MHO¥ QDSURJUDPRYDQ:
jHKR IXQNpRPRVWPBOH DQDOE]H B6SXVWtP KR WHG\ QD C
RSWLPDOL]JRYiIiQ NRQNUpWQ QD REGREt RG GR

2EUiI]HB5Ep9EVOHGHREEDABOH DQDOE]\
=GURM =SUDFRYiQt YODVWQt

3 LRXWPSOH DQDOé]JH V\VWpP GRVIKO ]D P VtFH JLVNX
Z SURYHGHQéFK WUDQVDNFt E\OD SRX]H JWUIWRYI

Out-of-VDPSOH DQDOé]D QD]QDpXMH &H E\ WHQWR DXWRP
i QDGIOH YéG OHpQé Qt]Né SRpHW WUDQVDNFt Y&DN V(
EXGRXFQD E\ XUpLW E\OR YKRGQp SURYiIG W GDOA&at RSW

333 tQRV SUIFH

+ODYQtP FtOHP WpWR SUiFH E\OR Y\WYR HQt DXWRPDWL
JLVNX 6\OWqg-BDPSOH DQDOé]JH REVWIO D QDGiOH GRVDKI
S HGSRNOIGDW &aH SR RSWLPDOL]DFtFK SUR DNWXiOQt Y
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'tN\ JGRNXPHQWRYiQt FHOpKR Y EXRRMNRAQXWPW pPHRPSRMIQR
SUR DNWXiOQt GDWD D SRNXBRENEG M N \FREPp LMAKRIi QB V L
SUD[H YH ILUP $%& D V

3 L]JSUDFRYiYiQt GLSORPRYp SUIiFH MVHP VH GR]Y G O F
P QDY Ha@m\atychseWpWR REODVWL L QDGIiOH ]JGRNRQDORY
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=iY U

&tOHP WpWR GLSORPRYp SUiIFH E\OR QDYUKQXWt DXV
UHDOL]JRYDQpKR QD SHQ &Qt EXU]JH -DNR X ND&GpKR R
Y\WWYR LW V\VWpP NWHU& SRP$&H ILUP $%& cB V Y\Jt
QHMQL&&AtPL ULJLN\ ]D Y\X&LWt PLQLPiOQtFK QiNODGS$
i WHVWRYiQt DXWRPDWLFNpKR REFKRGQtKR V\VWpPX E\C
OHWD7UDGHU  YH NW W MYPRYDFEDFRMIOONMP 04/

9\WYR LO MVHP GYD GtOpt VIVWpP\ ]DOR & ldRgioganuN taHQt
0$&' 6\WWpP NORX]DYE&FK SU$P U$ ViP R VRE QHGRNIi]D
0$&' JLVNX GRVDKFOWDLO DYRGNOWP |JWUIWRY&FK REFKRGS$

K VIVWpPX 0$&' MVHP S LGDO MH&W GDOREFREBFRM Rt S
GRMtW SBXSD&HFK NG\ DNWXiOQt FHQD E\OD DOHVS
GORXKRGREpKR MHGQRGXFKpKR SU$P UX 3 LGiQt WpWF
FHONRYpKR SRpWKFWHIYQWHNSERGtO WYR LO\ WUDQVDNFF
SRGPtQNX QDNRQHFQRGMHXYDARFDOG i

9VOHGQpKR H&HQt MVHP GRVIKO VSRMHQtP S HGFKR]
]S tVQLO\ SRGPtQN\ SUR REFKRGRYiQt D NOHVO WDN SRp

6\VWpP E\O RSWLPDOL]JRYIQ SUR REGREt RG GR
dossEKRYDO JLVNX DPHULFNéFK GRODUS$ F®& pLQt
DPHULFNéFK GRODUS$ 6\VWpP |D WRWRLREG REt SWHGNAH G ¢
WUDQVDNFt E\OR JLVNRYEéFK

3L 2k9DPSOH DQDOé&]H MVHP V\VVWpbdbtWRHFZ WRYDO QDRGELC
1.5 E KHP NWHUpKR V\VWpP SURYHGERAVDPH MHQ WRE&
REFKRG\ E\O\ ]JLVNRYp BOLER\WODRPBUWPWEFKVERODUS$ WHC

S$YRGQtKR YNODGX

9]KOHGHP NH NUiIWNp GRE WHVWRYiQt DOUNRSaEL F N p K R
DQDOE&]JH D WtP [SSVREHQpPPX Qt]NpP XPBRRW XE &W RY&H/E®HHE
QHS HVQp D QHPXVt RGSRYtGDW WRPX MDN VH EXGH WU

59



Proto je do budoucn¥ KRGQp V\VWpP MHaAW GiOH WlhnaNgdwat DW D S
KRGQRW\ YAHFK SRXA4LWéFK SURP QQéFK D QDFKiJHW W
REGREQIVOHGQ VWUDWHJILL MUBKOVWEW QDSUWIQ®IFPP ~pW X

1D ]DpiWNX WpWR GLSORPRYp SUIFH MVHBBSELKXWIDW RN L
GR¥M.A
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