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( Price Channel )

:  N – , .
PrCh (High) = Max (N );
PrCh (Low) = Min (N );
PrCh (Medium) = [ PrCh (High) + PrCh (Low) ] / 2;

M :  M+1 N+M 
)

( Envelope )

:  (N), 
, K ( ), .

Env (Medium) = EMAn
Env (High) = EMAn (1 + K/100);
Env (Low) = EMAn (1 -- K/100).



PriceChannel Envelope ( PrCh/Env)

: 5 .
:  PrCh (48, 4);  Env1 (SMA(40); K=0,2; Open/Typical),

Env2 (SMA(40); K=0,4; Open/Typical)
:  P –

:  R – 0,5-0,7%)
RI – 500-600 ;  GZ – 80 ;  SR – 60 ;  LK – 100 ;  VB – 20 .

:  

.

: .
: .



PriceChannel Envelope ( PrCh/Env)
, 

> PrCh (High)
< PrCh (Low)

, 
PrCh (Medium)

Long, P <= Env 1(Low)
: Env2 (High)

Long, P <= Env1 (Low)
: PrCh (Low) – 200 PrCh (Low)

R 

Short, P >= Env1 (High)
: Env2(Low)

Short, P >= Env1 (High)
: PrCh (High) + 200 PrCh (High)

R 



Average True Range
(ATR) 

: 5 .
:  ATR (1000) – 5- . 

1 .
SL = ATR (1000) * 2.

D = ATR (1000) / Price,   Price – .
= D * 1.5
= D * 0.75 ( : D )


