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– 30 Year U.S. Treasury Bond (30- )
– 10 Year U.S. Treasury Note (10- )
New  York  Coffee,  Sugar  and  Cocoa  Exchange  (CSCE)  –      ,

– Coffee ( )
– Cocoa ( )
– Sugar ( )
– Cotton ( )
Chicago Mercantile Exchange (CME) – 
– Swiss Franc ( )
– Deutschmark ( )
– British Pound ( )
– French Franc ( )
– Japanese Yen ( )
– Canadian Dollar ( )
– S&amp;P 500 Stock Index (  S&amp;P 50015)
– Eurodollar ( )
– 90 Day U.S. Treasury Bill (90- )
Commodity Exchange (COMEX) – 
– Gold ( )
– Silver ( )
– Copper ( )
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H –  (High)
L –  (Low)
PDC –  (Previous Day’s Close)

 N :

:
PDN –  N  (Previous Day’s N)
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Dollar Volatility = N x Dollars per Point
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55-  = 310

 310,00
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 311,25 + ? x 2,50,  312,50

 312,50 + ? x 2,50,  313,75

N = 1,20
55-  = 28,30

 28,30
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:

www.wayoftheturtle.com – .
www.tradingblox.com/forum – 

. . www.modustrading.com/turtle
–                     

,                    .  

, .

ATR  (Average  True  Range)  –      ,    
. CAGR% (Compound Average Growth Rate) –

; .
 (Chicago Mercantile Exchange) – .

 (Commodity Exchange) – .
CSCE  (New  York  Coffee,  Sugar  and  Cocoa  Exchange)  –      ,

.
E-ratio   (Edge   ratio) –            –      MFE      MAE;   ,

, 
         MFE            MAE.   

(Maximum Adverse Excursion) – .
MAR  (  Managed Accounts Reports, LLC – ,

;  – Minimum Acceptable Return, 
  )  –              

.
MFE (Maximum Favourable Excursion) – .
NUMEX (New York Mercantile Exchange) – .
RAR%   (Regressed   Annual   Return)   –         ;   ,

. , ,  ( )
.          –  ,      

  ( ),              
  (   ,            ).    

              CAGR%,      
RAR% .

R-Cubed  (RRRR,  Robust  Risk  /  Reward  Ratio)  –        
. ,  MAR, 

, .
R-Multiple  –                  

. , 
.

R-Squared – ,  CAGR
%;                  

 (  0  1; , 
; , ).

http://www.wayoftheturtle.com
http://www.tradingblox.com/forum
http://www.modustrading.com/turtle
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 – , . 
.

 (Arbitrage) – , 
, , 

.
  (Broker)  –    ,        

                          
.

  (Volatility)  –    :              
.

   (Derivative)   –         ,         
                (   ).  

.
    (Long  Position). –  ,          

          ,            
.

 (Day Trading) – 
.

    (True  Range)  –      )      
; ) 

; ) 
.

    (Short  Position)  –  ,          ,  
, , 

,                    .    ,
                      

.
 ( ption) –  ( ), 

,            (     )    
.

  (Spread)  –      ( )        (       
) .

 (Stop) – 
   (Stop   Loss)   –         :         

.
  (Stop  Order)  –               

,  ( ). 
.

 (Stop Price) – , .
   (Trend)   –                  

 ( ) .
 (Forvard Contract) – 

.
    (Index  future)   –  ,          

  ,        .        
    ,    ,            .    

                    ,    
.  – , 

.
      (Futures   Contract)   –         ,

: ) 
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; ) ; ) ; 
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)            ,    «   
». , , 

.
      (Sharpe   Ratio)   –               

 ( ) 
.    ,            

  .        (Robust  Sharpe  Ratio)  –    
    RAR  (      )       

, .
  (Unit)  –            ,    

,  1 ATR 
 1 % .

* * *


