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Cexyus: IxoHomuueckue HayKu
HymkuH Aprem AjleKCaHAPOBHY
mazucmp
onbacckotl 2ocyoapcmeeHHOU MAUWUHOCIPOUMETIbHOU aKadeMul;
8€0YUWULE AHATUMUK
Qunancosoeo nopmana «Kypc [enezy

2. Kpamamopck, Ykpauna

IMPUMEHEHME IT'PA®UKA TPEXJIUHEMHOI'O ITIPOPBHIBA IS
MMPOTHO3UPOBAHMUS PABBOPOTA TPEHJIA HA IIEHOBBIX
TPA®UKAX YKPAMHCKOM I'PUBHBI, POCCUMUCKOI'O PYBJIS,
EBPO, BUTKOMHA, ®YHTA CTEPJIMHI'OB U IPYTUX BAJIOT

Kpome kmaccnyecknx rpadukoB STIOHCKHUX CBEYECH B IMOCIIEIHEE BPEMS
BCE aKTyaJbHEE CTAHOBATCA U aJbTECPHATHBHBIC: TpadUK «PEHKO», Trpaduk
«karu» U rpaduk guHeWHoro mpopbiBa [1]. Hanbonee MHTEpECHBIM SBIISETCS
rpauK JUHEHHOTO NPOpPbIBA (IIOJOCHOTO Pa3BOPOTA).

TunuynHelii rpaduK JUHEWHOTO TPOpHIBA SBISET CO0OM  HAOOP
BEPTUKAIBHBIX (IHHHI» (TI0JIOC, MPSIMOYTOJIBHUKOB WM «TEI»), KOTOPHIC
MOJIYHarOTCsl Ha 0a3e M3MEHEHHUsI IIeH 3aKpbITHS, TIPU ITOM IKajla BpPEMEHU HE
JMHEHHA, a 00BEMBI CACIIOK HE UMCIOT HUKAKOro 3HaueHus [2]. Takum obpazom,
JTaHHBIC Tpa(UKU MO3BOJSIOT QUIBTPOBATH «ITyM» M MEIKHE KOPPEKIIMOHHBIE
JIBU>KEHUS 1ICHBI.

BepTukanbHble <«JIMHUW» TPEACTABISAIOT COOOH  MIPSIMOYTOJBHUKH
KpPAaCHOTO WJIM 3€JICHOrO IBeTa. l[BeT mpsMOyroinpbHUKAa OIpeACIsIeTCs
aHAJIOTUYHO, KaK M C SAMOHCKUMH CBEYAMH: €CJIM II€HA 3aKPBITUS TEKYIIEro
MEepPHOJIa BBIIIE IICHBI 3aKPBITHS TMPEABIAYIIET0, TO «JIUHUS» 3€JICHAas, €CIH

Ha000pOT — KpacHasl.
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Brnepsbie rpaduk nauHeitHoro npopeia 0bu1 onrcan CtuBoM Huconom B
ero KHUre: «3a rpaHplo sSmoHCKuXx cBeuei». Cam CTuB 0 HEM mucan: «rpadux
JMHENHOTO MPOphIBA — 3TO OOJee MpOoHUIIaTeNbHAs (OpMa KPECTUKOB-HOJIHMKOB,
KOT'/Ia Pa3BOPOTHI OMPEETSIOTCS PHIHKOM, a HE MPOU3BOJBHO OINpPEACIIIeMbIMU
npasriiamMuy [1].

['maBHOEe Ha3HaueHUWE TpadUKOB TPEXJIMHEHMHOro MpOphIBA — 3TO
MOJITBEPKJICHUE TPEHa, TUOO0 CUTHAN O €ro pa3Bopore. Pa3BopoT TpeHI0BOTO
NBIDKEHUS ~ CUMTAETCS  TOATBEPXKACHHBIM B Cllydae, €CIH  <«JIUHUD)
(IpSMOYTOJBHUK)  TPOTHMBOIOJIOAKHOTO  IIBETa  3aKpbUIaCh  BBIIIE/HIKE
OpeAbIAYIUX TPEX «IUHUM» (NMPSAMOYTOJBHUKOB), COOCTBEHHO, IOITOMY
rpaguk W Ha3bIBaeTCs TPaAPUKOM TPEXIMHEHHOTO MPOpbiBa (TPEXIIOIOCHOTO
pa3BOpOTA).

PaccMoTpuM 0COOEHHOCTH NOCTpOEHUsl JaHHOro rpaduka. Jns Havana
HY>KHO OIPEJIEINTh HaYaJIbHbII YPOBEHb, OT KOTOPOTO U OyJIET «ILJISICAaTh) LICHA.
Jlanee naHHas LI€Ha CPAaBHUBAETCS C LIEHAMHU 3aKpBITUS BAJIIOTHOM Mapbl
NOCJIEAYIONIMX IepUoa0oB. B cilydae 3akphITHs NOCIEOYIOIIEH LIEHBI BBIIIE
HAYaJIbHOTO YPOBHS, Ha rpaduKe MOTydaeTcs 3eJIEHbIN MPSIMOYTOJIbHHUK (ObIUbS
«JIMHUSA»), €CIIA LIE€HAa 3aKPBhITHS HW)KE HAYaJIbHOTO YPOBHS, TO Ha rpaduke
pHUCyeTCsl KpaCHbIN NPSIMOYTOJIbHUK (MEABEXKbSI «JIMHUSD?).

Bocxondmas TteHaeHus Ha rpaguke oOpazyeTcs B Cilydae HECKOJIBKUX
HOJIPsi/T 3aKPBITUIM LIEHBI BBILLIE MPEIbIIYIINX, B JAHHOM ClIy4yae Tpeuaep MOKeT
IPUCMATPUBATHCS K MOKYIKaM (OTKPBITHIO JJTMHHBIX MO3UILIUN).

B cBoto odepenn, HUCXOASIIAs TEHAEHIUS 00pa3yeTcs, KOrja HECKOJIbKO
HOJPSiA LEH 3aKpbITUS HUXKE MPEAbIAYIIUX, B JaHHOW CHUTyalldd MOKHO
MPUCMATPUBATHCS K MPOAaKaM (OTKPBITHIO KOPOTKHUX TIO3HIIHIA).

Kak mnwucanoce Bbllie, Ha rpaduke MIKajJa BPEeMEHUM HE JUHEHHA WU
MOJTy4aeTcsl 3TO BOT modyeMmy. MHOTa MpoOUCXOIAT TaKue CUTyalllH, 4TO IeHa
3aKpBITHSI HAXOAMTCA MEXIy NPEABIIYyIIMMUA IBYMS IIEHAMHU 3aKpBITHUS U B

TaKOM cliydae Ha rpaduke «MHUN» (MPSIMOYTOJIBHUKH) HE PUCYIOTCS BOOOIIIE.
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Onpenenum ocoOeHHOCTU 0Opa3oBaHUsS Ha Tpaduke IEHbl OBIYBUX U
MEJIBEKBUX «IPOPHIBOB» Ha TPEXITMHEHHOM rpaduke.

Pa3BopoT MeABEXBETOo TpPEeHAa MPOUCXOAUT Yepe3 «OBIYHMiA IMPOPHIBY,
KOTOPBIN o0pa3yercs Ha rpaduke IeHBl BAIIOTHOHN Maphl B CIIy4ae, €CIIU MOCTe
TPEX MOAPSIT MEABEKBUX «JTUHUN» UAET ObIYbsS «IHHHSI), K €€ MAKCUMYM BBIIIIE
BCEX MPEABIAYIINX TPEX MEIIBEIKBUX.

Pa3BopoT OBIUBETO TpeHJAa TPOUCXOIUT YEepe3 «MEIBEKHH TMPOPHIBY,
KOTOPBIN o0pa3yercs Ha rpaduke IeHBl BAIOTHOHN Maphl B CIIy4ae, €CIIU MOCTe
TPEX MOAPSAT ObIYBUX «IMHUW» UAET MEIBEXKBS «JIHMHUS», H €€ MUHUMYM HIDKE
BCEX MPEIBIAYIITNX TPEX ObIYBHX.

['padruecku OBIYBM U MEJIBEKBH «IIPOPHIBBI) HA TPEXJIMHEHHOM rpaduke

IIPEACTABIICHBI HA puC. 1.

Mepgeexuin npopbIB bblunin npopoiB

[
U [NpopbiB
I
Tpu [ Art ja
JTIMHWKA KybPL

Puc. 1. Bo1uuii 1 MegBeKUH «IIPOPBLIBbD> HA TPEXJTHHEHHOM rpadguKe NPOpbIBa LEHbI

BAJIIOTHOM Napsbl

Tarke 3adacTyro Ha Manbeix TaMmdpeiimax (TD), mis criaxuBaHus
NOKa3aHUN MHIUKATOPA, UCIOJIb3YIOT TpaduKU «JIBYXJIUHEHHOIO MpPOpPbIBa», a
Ha crapmumx 1@, I yBEIMYEHUM YYBCTBUTEIBHOCTA WHIMKATOpA, —

YETHIPEXJIMHEHHOTO WU TSI TUIMHEHHOTO «IIPOPBIBaY (pHC. 2).
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Puc. 2. /IByx-, yeTbipex- M NATHIHHEHHbIE POPbIBbI HA rPaduKe JMHEIHOI0 IPOpPHIBa

PaccmoTpuM 0COOEHHOCTH MPAKTUYECKOTO MPUMEHEHUs TPEXIMHEHHOTO
rpaduka mas BamoTHbIx map: EUR/USD, USD/UAH, USD/RUB, BTC/USD,
GBP/USD.

1. USD/UAH (mapa Hdosmap CHIA / I'puBna). Ha puc. 3.
IPEJICTaBICH HEJCNbHBIN rpapuK TPEXJIMHEHHOTO MPOpPbIBA BAIIOTHOM Maphbl
USD/UAH. C 2017 roma copmupoBainchk Tpu (OpMAIUU: J1Ba «MEIABEKBUX
IpopbIBa» U «OAUH Obrumii». IlepBble 1ABa «mIpopbIBa» ObUIM OTPaOOTAaHBI Ha
100%, oHu pa3BepHYIH TPEHIOBOE JIBIKEHUE, TPETUH «IIPOPBIBY (MEIBEHKHIN)

copmupoBaics B koHie 2018 rosa u ceifuac B mpoliiecce peain3aiui.
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Puc. 3. HexeabHblii rpadpuk TpéxamHeiiHOro nmpopbia BaawTHoii mapst USD/UAH
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Ha puc. 4 npencrabien gHeBHOW Tpaduk TPEXJIMHEHMHOTO MPOpPHIBA HA
MexOaHKe, Ha KOTOPOM OTMEUEHBI MEIBEKbH U OBIUBU «IIPOPBIBBD». Tarke
BBIJICJICH JIOKHBIM curHain B Mapte 2018 roja, 4ToObl Takue CHUTYyallMH HE
BO3HMKAIM, [UJIi JHEBHOro Tpaduka PEeKOMEHAYIOTCS  HCIOJIb30BaTh
YeTBHIPEXJIMHEHHbIE «IpOphIBE». Ha puc. 5 m3o0paxeH MecsuHbIl Tpaduk

TPEXJIMHENHOTO TPOPHIBA YKPAUHCKOW TPUBHBI HA MEKOaHKeE.
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Puc. 4. [IneBHoli rpaduk TpéxJauHelHOro npopbisa BanwTHol napsl USD/UAH

U5 DOLLAR 7 UKRAL: ; 1Mec; IDC; AIHelHbnT npow:—~ e
| OTKP27.2400 MAKC28.1350 MMH27.2400 3AKP2E.1350—+6-8950 +3.29%) - 27.927C
- - 20.5000
F 145000
~n
- Bosmoxes o
- .. P S — 0.5000
« Ve mp et — HIPOPBIB», ECIH
IIPOPEIE>» l MECALT 2arpoeTCH 7.5000
—= | HiIxe 27,24
- - 5.5000
. T —j—. [ _ «B ey
[.-—— : OO T Art ja | 43000
N KYHFC
1 2000 2008 2009 2 2019

Puc. 5. Mecsiunblii rpadguk TpéxJuHeiiHoro npopsisa BamoTHoi napsl USD/UAH

3a mocnemuue 20 yer ObUIO CHOPMHUPOBAHO JIUIIL JBE MNPOPHIBHBIE

dbopmarnyu, u oHu ObUTH O0TpaboTanbl Ha Bce 100%.
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Ha nanHblif MOMEHT ecTh BapuaHT 00pa30BaHUS «MEIABEKBETO MPOPHIBAY
BriepBeie ¢ 2001 roga, st ero peaau3alu HY>KHO 3aKpbITh Mecsl Huxe 27,24
I'PH./IOJIJI., €CIIK 3TO MPOMU30MAET, TO BO3MOXKHO YKpEIUJIEHUE TPUBHBI A0 15-
20% B 2019-2020 rr., T.e. Bmioth g0 20 rpH./gomn. Eciu paccmarpuBath
UCTOPHUIO, TO TOJOOHBIM «MeaBexXud mpopeiB» B ampene 2001 roma B
MOCJIE/ICTBUU MTO3BOJIMI YKPEIUTHCS YKpauHCKOM rpuBHE Ha 17%.

2. USD/RUB (mapa Joaaap CIHIA / poccuiickuii Py6as). Ha puc. 6

U [ TpeacTaBieHbl JHEBHOW M HEACNbHBIA TpadUKu TPEXJIMHEWHOTO MPOphIBA

BamoTHOM napel USD/RUB ¢ BbIiesicHHE MEIBEKBHUX M OBIYBHX «ITPOPHIBOBY.
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Puc. 6. lneBHOIi rpaduk TpéximHeiiHoro npopsia BajaioTHoii napst USD/RUB
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Puc. 7. HepenbHblii rpadguk TpéximHeiiHoro npopbsisa BajaioTHoii napst USD/RUB
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Ha o6oux rpadukax Ha manubeiii MomeHT (01/2019) muper Oblunii TpeH
nocJie peain3auy TPEXIMHEHHOro OpIubero «mpopeiBay B Havane 2018 roxa.

3. BTC/USD (mapa butrkoun / loanap CIHIA). Pa3Bopot Obrubero
TpeHa, ciyuuBuniics B kKoHie 2017 roga Ha kypce 19891 nomt., mpownsomen ¢
Hayvala 4yepe3 «MeJIBeXKUi MpOophIB» Ha JHEBHOM rpaduke B aexadbpe 2017 roga
(puc. 8), mOTOM OH MOATBEPAMWIICS «MEABEKBUM MPOPHIBOM» Ha HEJEIHHOM
rpaduke B Havane 2018 roxa (puc. 9). B nmocienctBun o6pa3oBaiicss MeIBEKUH

TPEHI, KOTOPBIN yKe 00BaImI Kypc OuTKoitHa 6osiee ueM Ha 80%.
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Puc. 8. /IlneBHoIi rpauk TpEéxJIMHeHHOr0 MpopbiBa Baa0THOI napsi BTC/USD
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Puc. 9. HegenbHblii rpadguk Tpéxiuneiinoro npopsisa BaaoTHoi napst BTC/USD
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Ecnmu paccmaTtpuBaTh Mecsiunbli rpaduk (puc. 10), TO mEepCHEKTHUBHI Y
IIEPBOM  KPUIITOBAIIOTHI KpaliHE HE paAyKHbIE, TaM TOXE HEIABHO
c(OpMHUPOBAJICS «MENIBEKUN MPOPBIB», KOTOPBIA MOXKET MPOJOJIKUTH IaJleHNE

B OJmKammme MCECANBI UMW AAXKE I'OJBI.
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Puc. 10. Mecsiunblii rpaduk TpEXJIMHEHHOro NpopbiBa BaaTHOI napst BTC/USD

4. EUR/USD (mapa EBpo / J[domnap CIIA). Ha puc. 11
MPE/ICTABIICHbl TUIIOBBIE OTPAOOTKU MEABEKBUX U OBIYBMX «IIPOPHIBOB» Ha
MECSIIHOM Tpaduke TpEXIMHEHHOro npopkiBa BamoTHOW mapel EUR/USD. Ha
JAHHBIE MOMEHT MJET MEABSKUU TPEHZ, KOTOPBIM oOpa3zoBalics uepes

«MeaBexun mpopeiB» B situBape 2018 roxa.
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Puc. 11. Mecsiunblii rpaduk TpéxsinHeiiHoro npoposiBa BaaoTHoi napsl EUR/USD
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5. GBP/USD (bputanckuii ®ynrt crepaunros / Jomnap CIIA).
Ha puc. 12 Ha mecsiaHOM Tpaduke MpecTaBICHBI TOYKH pPa3BOpOTa TPEHAA
yepe3 ObIYbM W MEABEKBU «IPOPHIBBDY, HA JaHHBIM MOMEHT MPOI0JIKACTCS
MEIBEKUM TPEHJ JI1 €r0 OKOHYAHUS HYXXKHO 3aKpbIThb Mecsl Bbime 1,2951 u

TEM CaMbIM MOJYYUTh «OBIYUI TIPOPBIBY.
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Puc. 12. Mecsiunblii rpadpuk TpéxJinHeiiHOro npopsiBa BaaoTHOH napst GBP/USD

Beigenum npeumylinecTBa, HEJOCTATKM MU OCOOEHHOCTH HCIIOIb30BaHUSA
rpaduka TpEXJIMHENHOTO TPOPHIBA:

1. ['padux pabGoTaeT TOJBKO MPH HAIWYUU TPEHJA, WCIOIH30BaHUE
ero B nepuoj (yieta uim 6e3 sIPKO BBIPAXKEHHOTO TPEH A — HEIIeJIeCO00pasHo.

2.  Cnenyer yuyuThIBaTh, YTO Pa3BOPOTHI, COTJIACHO JaHHOTO rpaduka,
IIPOUCXOJAT C ONO3JAHUEM, T.€. LIEHA YK€ MPOXOAUT OINPEIEICHHOE KOJIMYECTBO
IYHKTOB OT XaeB/noy. Takum 00pa3oM, BOMTH B MO3ULIMIO HA MAaKCUMYyMax HJIA
MUHUMYMaX I[€HbI HE MOTYYHUTCS.

3.  Ienecoobpa3Ho ObIYBM WM MEABEKBH «IIPOPHIBBDY HCIIOJIB30BAThH
KOMILJIEKCHO C JPYTMMH HMHCTPYMEHTAaMHU WM WHIAUMKATOPaMH TEXHUYECKOTO
aHanuza: rpauueckuMu pUrypamu, MOAEISIMU SMTOHCKUX CBEYEH U T.1.

4. JInsi TOBBIIIEHUST YYBCTBUTEIBHOCTU rpaduka TpEXIMHEHHOrO

MpPOphIBA, MOXHO Ha KPYMHBIX TalMmdpeiriMax yMEHbBIIATh YHCIO JUHUH,

International Scientific Journal “Internauka’ hitp://www.inter-nauka.com/



International Scientific Journal “Internauka’” hittp:// www.inter-nauka.com/

JONYCTUM, 10 JBYX. B TakoM ciydae Mbl moiyyaem rpauk JBYXJIMHEHHOIO
npopsiBa. [ mansix T yucino aMHUI MOKHO NOBBIILIATE 10 4-95.

5.  IlpeumyiecTBoM JaHHOIrO Trpaduka SBISETCS MOJHOE OTCYTCTBUE
CYOBEKTUBHOCTH B TPAaKTOBKE CO CTOPOHBI Tpeilnepa. Bxon B mosunuio
ocylIecTBIsieTcs Ha 6a3ze o0pa3oBaHMsI OIYBUX WU MEABEKBUX «ITPOPHIBOBY.

6.  bonpmas yacte rpaguueckux GUIryp TEXHMYECKOIO aHaJIN3a MOTYT
ObITh NPUMEHEHbl M K TrpapukaM JUHEHHOro mnpopeiBa. Ha Hux Moryr
HaxXoAUTbcs QUrypbl Bpoje «JIBoiiHOoe nHO» uinu «lojloBa M IUIEUW», JTUHUU
TPEHJ1a ¥ YPOBHHU MOJEPKKU WIH COIPOTUBIICHUS.

Takum 00pa3oM, ObLIM TMPOBEAEHBI MPAKTUYECKHE HCCIEAOBAHUS 10
OCOOCHHOCTSIM  NIpUMEHEHUs rpaduka TpEXIMHEWHOTO MIpOpbIBA IS
IIPOTHO3MPOBAHUSI PA3BOpPOTAa TPEHJIa HA IIEHOBBIX IpauKax TPUBHBI, pyOIIs,
eBpo, OutTkoitHa u ¢yHTa. Ha 0aze >Tux uccinenoBaHuil rpaduku JIMHEHHBIX

IIPOPBIBOB MOKHO PCKOMCHIOBATH K HIMPOKOMY ITPUMCHCHHUIO.
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