boT AnAa napHoro TpenauHra Ha Bitmex

(MHCTPYKUMA NO aKCNAyaTaumm)

BHewHwui Bug borta:

PoBoT gna napHoro TperanHra Ha Gupxke Bitmex (1.8) — O x
HacTpoiiiu nommiousHna Komnposicin Cramye
EQOSM19 1.50 s Kontpakt  Bid Ask Mapametp 3HaveHme
DEMO_3006TST = .
= 1.5 B =el'al I 0.000661 | 0.0006611 Tewywmii cnpen, % -1.0334
TVTTE |EosHT9 | i cpe
¥B4RgQMk Toru7bndozQP 3¢ 25 * ADAM1S | 0.00000887 |0.00000888 | | KoHTpaKT Ha nokymky Kopawuxa
- — #RPM1S XRPM1$ | 0.00004263 |0.00004264 | |Korpast Ha npomaxy Vhpexe
2_YNmp-SUoZieHWL3-205B 4 o
TRXM19 = TRXM1S | 0.00000355 |0.00000356 | | P&Lnokyrkm, %
P&L A
ETHM19 Npofaxm,
HepeannzosanHeit PAL.
E2TE Cratyc coeanHeHun R
-
Cron TRXM19 BDES CTaTyc BONSTUNEHOCTH | ++++
= -
BCHM19 15 : Banatic, XBT 0,00847468
100 = Mapxa, XBT 0,00847468
10.5 £
KyrmTe nHaekc - Mponats MHoeKS -
Mpopats KopsuHy KyruTb Kop3suHy

Tpaduk pacxokneHna

~ 01501

24.06.2019
24.06.2019 1 0: Pol
2406 2019 16:42:58: WebSocket BitMex ocTaHoBneH

24.06.2019 16:43:01: O6HynAem KoapOUMEHTS! 01486
: MyTe AnA coxpaHetma gaHHbi: ChUserstUser
Studio 2017\Projects’_PairTrader\PairTraderbin

24.06.2019 16

\Documents\Visual

“Debug\Analize\MYTEST_24.6 2019-16.43 6 csv

24.06.2019 16:43:06: Muimaemcs nopxniounTes k Bitmes. 01481
24.06.2015 16:43:06: Oxupaem nopkmioverme yepes WebSocket

24.06.2019 16:43:11: PoBoT sanyuieH
24.06.2019 16:43:27: MNepsei Tk - cunTaem ofbemMsl 01486
24.06 2019 16:43:27: Mapa ADAM13 oSbem 552 koHTpakTos

ETC)
24.06.2019 16:43:37: NMapa XRPM15 ofivem 116 xoHpakTos (

0748+

ETC)
2406 2019 16:43:27: Napa TRXM19 oSvem 1350 koHmpakTor
BT

9 16:43:27: Mapa EOSM19 o6bem 22 kontpakros (0,015

01475

5 16:43:27: KosmeuupenT TowrocTi ofbema 1.0273

|. OnncaHue BHelwHero Buaa 60ta 1 ero pyHKUMOHaNa

bnok «HacTpoiika nogKkaoueHUa»
B none «JlnueHsuna No» BBogmMm HoOMeEp ANLEH3NU.

B nonax «Katou API» 1 «Secret» BBoAUM KAkoUM BUPKUK (B HACTpOMKax Katodel, Korga Bol byaete co3gaBaTb MX Ha
6upke, 06a3aTe/IbHO YCTAHOBUTE pPaspelleHne Ha TOProsto).

KHonKa «[1oAKAHUYUTLCA» CAYKUT 417 NOAKAOUYEHUSA K BupsKe.

KHonKa «CTtapT» 3anyckaeT Toprosoro pobota (NpeasaputenbHO Haao yKasaTb HAacTPOKK B 610Kke «HacTpoiiku
60Ta»). YTobbI OCTAaHOBUTL HOTA, HAZAO HaXKaTb KHOMKY « CTon».

KHonKa «3aKpbiTb BCE MO3MLMNY» 3aKPbIBAET BCE OTKPbITbIE MO3ULMK (UTOBbI HE 3aX0ANTb Ha BUPXKY).

KHonku «Kynutb nuaekc — MNpoaatb KOP3nHy» 1 «[1poaatb MHAEKC — KynnTb KOP3UHY» CAYXKAT A1A PYHYHOrO
OTKPbITMA NO3ULUKN ANA NepBoro BxoAa. T.e., Ana 60abluein rmbKoCTH, ecTb NOYyaBTOMAT — BOMTU MOXKHO B Py4HOM
peXKMMe, a BbIxo4 1 A060p No3nuMn U T.N. MAET Ha aBTOMaTe. 158 UCNOb30BAHUA 3TUX KHOMOK A0/KHA CTOATb
BK/IIOYEHHOM rafiouka «PyuyHom pexxnum nepson CAenKu»




Bbnok «HacTpoiikn 6ota»
B aTom 6/10Ke nayT HenocpeacTBEHHbIE HACTPOMKM boTa.
B none «HAeKc» BbibUpaem napy, Kotopas byaet MHAEKCOM (MPOTUB MHAEKCA TOPTYETCA KOP3UHA).

B nonax «Kop3aunHa Nel» - «kKopanHa No7» BbibMpaem BantoTbl, KOTOPbIE BXOAAT B KOP3UHY. Mpun 3Tom, «Kop3nHa Nel»
0653aTeNbHO [0MKHA ObITb YKa3aHa (XoTA-6bl OAUH 3/1eMEHT KOP3WHbI AO/IMKEH CYLLLECTBOBATL /1 BO3MOMXKHOCTU

napHoOro Tpeﬁp,MHra), a OCTaJibHbl€ OO0/1XKHbI 6bITb Bbl6paHbI rano4yKkom HaNpPOTUB KOP3UHbI, eCNn UX BK/TIOYATb B
TOpProsto.

B nose «06bem KopauHbl No...» yKasbiBaem B BTC 06bem Kaxkaon Horm, a 06bem MHAEKCa PaccunTbiBAETCA Kak CyMma
BCeX 06bEMOB KOP3MHbI (06beMbI 40MXKHbI BbITb YPaBHOBELLEHbI).

Ec/NM yCTaHOBUTBL rafiouky « KOHTPO/Ib OWNBOK», TO 60T ByAeT cYnTaTb KOMYECTBO OLMBOK (TOIbKO NPY NPOBEAEHUN
CAENOK), U, eciv KonvecTBo byaeT npesblllaTh YKasaHHOE B HacTpolKax, 60T ocTaHOBUTCA. ITO cAeNaHOo KaK 3almTa

OT TOTO, YTO «YTO-TO MOLWINO HE TAK». HaanN\ep, 6Mp>+<a BpeEMEHHO OCTaHOBW/ACb, HA AEMNO3UTe HE XBATAET AEHET Ha
OTKpbITUE NO3NUNN N T.N.

YT106bl MMETb BO3MOXHOCTb BXOAMTb BPYUHYHO (COOTBETCTBYIOLLMMMN KHOMKaMM), HaA0 BKAOUYUTb rafouKky « PyyHou
pPEeXXUM NepBon cAeNKM». ITO 0becneymT To, YTo BOT CaMOoCTOATEe/IbHO He 3aaeT B CAe/KY, a byaeT XKaaTb, NoKa
Tpelaep He caenaer 3To pyKamu.

Ec/M ycTaHOBUTDL rafiouKky « BbiBOAUTL 3BYKM», BOT B pexmnme TOprosnm 6yaeT CUrHaans3MpoBaTh, KOraa AOCTUraeTcs
YPOBEHb CTOMN-N10CCa U TeNK-NPodUTa. B perkume pacyeToB, NpM YCTaHOBAEHHOW ranke, 6yAeT CUrHaAn3MpPoBaThb, KOraa
PaCXOXAeHWe CTaHOBMTCA PaBHbIM YKa3aHHbIM B nose «PacxoxkaeHne». YTobbl NOMEHATb 3BYK TEMK-NpoduTa (pexum

TOProOBAW) WU JOCTUNKEHUA PACXOXKAEHUA (PEKMM pacyeToB) HALO NOMEHATb Gana tp.wav, 4Tobbl 3aMEHUTL 3BYK
cTon-s0cca — Hafao nomeHATb dain sl.wav.

B none «PacxoxaeHne» yKasblBAaeM PACXOXKAEHWNE, MPU KOTOPOM BOT OTKPbIBAET NO3ULMIO. ITO 3HaUYEeHUe
YKa3bIBAETCA NOMOKUTEIbHBIM 3HAYEHUEM, A YKe 60T CMOTPUT, KOrAa BXOAMT B NO3MLLUIO, CPAaBHMBAET €0 C
baKTUUECKMM — PACXOXKAEHNE MOXKET ObITb, KaK NOMOXKMUTENbHbIM, TaK U OTpULLATENbHbIM. Taknm obpasom, ecnum
YCTaHOBMUTb 3HaYeHue 2, To 60T ByAeT BXOAUTb EC/IU PACXOXKAEHME ByaeT paBHO U bonblie 2%, Unm meHblue -2%.
Mpw nonoxutenbHom cnpeae 60T NOKyNaeT MHAEKC M NPOAAET KOP3WHY, NPU OTpULLATESIbHOM — 60T NPOAAET UHAEKC U
NMOKynaeT KOP3UHy.

B none «Tenk-npoduT, %» ycTraHaBNMBaem Npubbiib, NpU KOTOPOM 60T 3aKpoeT no3umumio. bot cuntaet npodut
cpeAHeB3BELLEHHbIN, T.e. C y4eToM KoadPpuLmMeHTa 06bema KaxKaoi oTKpbITon no3numn. MNprbbiib B 3TOM nose, He

Y4UTbiBA€T KOMUCCUIO.

Ecnn ycTaHOBUTb ranoyky B none «lokynutb Yepes, %» 60T byaeT NnpoBoAUTbL AONONHUTENbHbIE CASNKM, NPU
AaNbHeNLWeM PacXoXAeHUN, Ha PACCTOAHUMN YKa3aHHOM B 3TOM nosie. Ko/MyecTBo AOKYMOK YKa3blBaeTcA B Nose « K-Bo

OOKYMNOK».

YcTaHOBUB rasnioyky «To/ibKo pacyeTbl (6e3 Topros)» 60T He ByAeT OTKPbIBaTb HOBbIE NO3ULUK. B 3TOM cnyyae xopowlo
TECTUPOBATb PACXOXKAEHMUA, YTOObI y3HATb YA0OHbIE HACTPOMKMU.

[aN104Ka «3aNUCbiBaTb KOTUPOBKU» CAYKMUT A8 TOrO, YTOBbI 3aNMCbiBaTb KOTMPOBKK B “.CSV” dalin, KOTOPbIN MOMKHO

OTKpPbITb Nporpammoii MS Excel, u npoBoanTb AanbHENLLME UCCNeA0BaAHMUA.

B none «peduKc» ykasbiBaem npedurkc ana daiina c coxpaHeHHbIMU KOTUPOBKaMU. T.e. cHadana naet npedukce, a
NoTOM BpemsA M AaTa Havana 3anucu. Mpu aTom, 3anucbiBaeTca Aga ¢alina — nepsblii NPOCTO C KOTUPOBKAMM, BTOPOMN —
C NPUCTaBKOM «spread», 34eCb 3anNUCbIBAeT NyYLIKiA CNpes MeXAy BbIOpaHHbIMU MHCTPYMEHTAMMU.

B none «[lepnog 3anmncu, cek» yKkasblBaem C KaKOM YacToToM, B CeKyHAax, obHoBAAIOTCS AaHHblE B cbaﬁnax KOTUPOBOK.




B none «Makc. To4eKk» YCTaHaB/IMBaemM KO/IMYECTBO TOYEK, KOTOPOE BbIBOAUTCA Ha rpadle.

Ecnn yctaHoBUTBL ranouky «CTon-/1occ», U eciv pacxoskaeHue yBennmumBsaercs, To 60T 3aKpoeT no3mumuu, 4tobbl He
yBEeNMYMBATb MUHYC MO NO3ULMMK.

KHonka «Cbpoc KoaddunumneHToB» CAyKuUT ana cbpoca KoapPpuuUMeHToB, 34eck OCTaHOBUMMCA AeTanbHee. Mpu nepsom
3anycke 60Ta, oH chopmmnpyeT ABa paBHOBECHbIX NOPTPENs, OANH — 3TO MHAEKC, a BTOPOMN — 3TO KOP3UHA BasItOT.
Takum obpasom, Npu 3TOM 3anycke CTOMMOCTb 0boux noptdenel byget oanHakoBon. 3To byaeT BUAHO Ha rpaduke —
ABEe IMHUKN HauyHYTCA C 0AHOM ToUKK. [lanee, no GaKkTy U3MeHeHMUA KOTUPOBOK, CTOMMOCTb NopTdeneit byaeT MeHATbCA,
W IMHUK ByayT pacxoauTbes. M, ecnm Mbl XOTUM ONATb HauyaTb OTCUYET C HY/IA, Mbl HaXkMMaemM KHomnKy «Cépoc
Ko3pPUUUeHTOB», U 6OT BCe KO3IPPULMEHTbI OBHYNNT, U HAUYHET CYMTaTb BCE C HYAS.

bnok «KoTnposkun»

B 3TOM 6/10Ke 0TObpaKakTCA KOTUPOBKM NO BbIGPAHHbLIM AN5 TOPFrOBAN MHCTPYMEHTaM B pealbHOM BpemeHM. Mo
3TMM KOTMPOBKAM, TOProBblit poboT BeAeT pacyeTbl U TOProBIo.

bnok «Cratyc»
B sTom 6/10Ke BeayTCA pe3ynbTaTbl pacyeToB No Bbl6paHHbIM MHCTPYMEHTaM.
B rpade «Tekywimn cnpea» noKasbiBaeTca cnpen, Mexay KOP3nHOM U MHAEKCOM.

B rpade « KOHTPaKT Ha NOKYNKYy» U « KOHTPAKT Ha MPOAANKY», €C/IN HET OTKPbITbIX NO3MLMI, YKa3biBatoTCA YTO 60T
ceryac BUAMT Ha NOKYMKY, a YTO Ha NpoAaKy. Ecam ecTb OTKPbITbIE NO3ULUK, TO BOT NOKa3bIBAET, YTO KYNJIEHO, a YTO

npo4aHo.

B rpade «P&L norynku, %» 1 «P&L npoaaxkn, %» yKasbiBaloTCA TEKYLLAA HE 3aKpbIiTasa Npubblb B opAepax Ha NOKYMKY,

M Ha NPoAaxy COOTBETCTBEHHO. EC/IM HeT OTKPbITbIX CAE/0K, 3TU NonA 6yAYT nyCTbIMU.

B rpade «HepeannsoBaHHbIn P&L, %» yKazaHHa abco/lOTHanA cyMmapHas SOXOLHOCTb MO MapHOM caefike, T.e.
NpmbbINb/yBbITOK NO NOKYNKe + NPubbIAL/YBLITOK NO NpoaaKe (B %). ECM HET OTKPLITLIX CAENOK, 3TO nose byaeT
nycTbim.

B rpade «CTaTyc coeMHEHMNA» YKa3aHO TEKYLLEe COCTOAHUE NOAKAOUYEHUS C. 3HAK «+» 3HAUYMUT, YTO COeIMHEHNE ECTb,

3HaK «-» 3HAUYUT, YTO coeaMHeHne nponano. MNycTbie CTPOKM 03HAYAIOT, YTO coegMHEHNe HacTpansaeTca. Toprosas u
pacyeTbl NPOBOAATCA TO/IbKO KOrAa ecTb coeaMHeHUs, YTobbl OCTaHOBKa NOJIyYEeHMA KOTUPOBOK MO KaKoW-TO U3 BUPK,
He MpUBe/a K PacyeTy JIOXKHOro cnpea (M COOTBETCTBEHHO K YBbITOUYHbIM CAe/ikam). ITO AaeT BO3MOMKHOCTb paboTaTtb
AaxKe Npu NI0XOM KayecTse CBA3U.

B rpade «CTtaTyc BONaTUABHOCTM» NOKa3bIBaeTCA TEKYLLAsA BOMATUIbHOCTb Ha pbiHKe. Ecain Bce CNOKOMHO, TOr4a B 3TOM
rpacde 6yayT cTOATb 3HAKM «+», €C/IU €CTb NOBbILLIEHHAsA BONATUAbHOCTb, TO ByAeT NpMUCYTCTBOBATL 3HAYEHUNE UK
3HauyeHus «(-XXX)», rae XXX — aTo nepsble TP CMMBO/1a Napbl, rAe NoBbileHa BONATUAbLHOCTb - HAaNpUMep, Npu
NoBbILWEHHOM BOMaTUNbHOCTM B XRPM19, Mbl yBUAUM B nosie 3HauyeHue «(-XRP)».9TOT GUALTP CAYKUT ANA 3aLMThI
60Ta OT NPOCKanb3blBaHMI M OT OWMBKK «System overloaded».

bnok «Jloru»



B 3TOM 6/10Ke BbIBOAMUTCS BCA CYKebHaa MHPopmaLmMsa — NOAKNIOYEHME, OTKIIOYEHME, NPOBEeAEHME CAENOK U KOoapbl
OLWKNBOK, ecn TakoBble NoABAAIOTCA. TakKKe, 3Ta BCA MHOPMaLMA 3anncbiBaeTtca B dpaiisbl B nanke «Logs».

Bnok «'paduk pacxoxkaeHna»

B aTom 6510Ke BbiIBOAMTCA rpadmyeckoe oTobparkeHne TeKkyLeit CTOMMOCTM HOr MapHoOM caenkn. Ytobbl y3HaTb YTO U3
HUX MHAEKC, @ YTO KOP3MHA — HAZ0 HABECTM HA JIMHUIO, U NOABUTCA NOACKA3KA



Il. HacTpoiku 6upxu nepes 3anyckom 6ota

YcTaHOBUTE 3HaYeHMA naey no TOpryemblM MHCTPYMEHTAM Ha 3Ha4YeHune «Cross».

v PasmectvTb opaep = %

JIMMITHBIA |PaIHOYHENR | PelHOYHBIR cTon (%

Kynute peiHok  MpoaaTts peiHOK
15@238800 @ 15@ < 38885 @

Crommocts: 0,000 CrovmocTs: 0,000

Cywmma opaepa
AocTynHbie CpeacTsa

Nt prcka 0.0000 / 200 XBT (2

v [JlaHHble koHTpakTa: XBTUSD
3889.04

© 3890.49/ 3890.84

HcTourmk LeH Whpexc BitMEX
Lena MHaexc BitMEX 3890.49
24-yaroBoit DELEM 1520 582 203 USD
CTRpBLITLIA MHTEpEC 480 129 375 USD

[1l. BaykHO no paboTe 60Ta (06A3aTENbHO K NPOYTEHUIO)

Ob6a3aTenibHO ycTaHoBUTL 6MbanoTekn Net Framework 4.7 - https://dotnet.microsoft.com/download/dotnet-
framework-runtime/net472 , ycTaHOBUTb «OT UMEHM aAMUHMCTPATOPa», U NEPErpy3nTb KOMMNbIOTEP.

CnepuTe 3a aKCNMpauunen KoHTpakTos! B BUTMeEKce OHa NPOUCXOAMUT pas Ha TPM MecALLa, TaK YTO YacTo
6ecrnokouTca He noTpebyeTcs.

Cnepgute 3a coctoaHuem ,Cl,eI'IO3MTOB! YT106bI XBaTaNO AeHer Ha OTKpbITue I'IO3MLI,VII7I.

enatesibHO UCKAOYNUTL U3 Toprosaun napy « ETHUSD» Tak Kak Tam 06bem No3numm CYMTAETCA KOCBEHHO,
OTHOCUTENbHO KaKOro-TO BHYTPEHHEro CUHTETUYECKOro MHAeKca. MoryT 6biTb HETOYHOCTM NPU NOCTPOEHUU
paBHOBECHbIX NopTdene.

Kak nokasblBaeT NpaKTUKa, TOProsBaA 04HOr0 MHCTPYMEHTA NPOTUB OAHOIO UHCTPYMEHTa He CTO/b
3¢ deKTMBHA, KaK TOProsaA OAHOIO MHCTPYMEHTA NPOTUB HECKO/IbKMX. McXxoaa U3 3TOro, A peKoOMeHAYo TOproBaTb
TO/IbKO aKTMBbI, KOTOPbIE TOPFYIOTCA MO OTHOLEHMIO K BUTKOMHY (TaKMX Nap MHOTO, U MOXHO CTPOUTb KOP3UHY).
CooTBETCTBEHHO, A O6bl peKOMeHA0BaN UCKNOUUTL Napbl XBTxxx (6eccpouHbiii XBTUSD 1 cpoyHble KoHTpaKTbl XBT) 1
ETHUSD. Kpome atoro, 8 XBTUSD n ETHUSD morKeT HaunCNATbCA KOMUCCUA 3a yaeprKaHue No3nLmn, YTo YMeHbLlaeT
pesynbTar.

He cbpacbiBaTb K03pPULMEHTbI BO Bpems, KOrAa OTKPbITbI NO3MLMK! ITO 0BHYAUT CMCTEMY pacyeToB
cnpeaa, v 60T byaeT BXOAWTb HE OTHOCMTE/IbHO Cripeaa, OT KOTOPOro oH Habmpan No3uLMM, @ OTHOCUTEIbHO HOBOTO,
KOTOPbII OH NocTpouA.


https://dotnet.microsoft.com/download/dotnet-framework-runtime/net472
https://dotnet.microsoft.com/download/dotnet-framework-runtime/net472

MprbbINbL AONKHA NOKPLIBAaTb KOMUCCUIO Y BO3MOXKHbIE MPOCKa/Ib3blBaHUA — 3TO He HO/blUME 3HAYEHUSA, HO
BCE PaBHO MX HAZO y4uTbIBaTb. Pasmep Telk-npoduTa, A 6bl peKOMeHA0BaN CTaBUTb OT 1% U Bblwwe.

Buprka Bitmex nssecTHa CBOMM, MAFKO roBOps, He cambiM CTabunbHbIM APl, nosTOMY, €Cv 04MH U3
KOHTPAKTOB (MM AaxKe ABa) OTKPbITbl Ha 3TOM BUpPIKe, TO HaZo BbiTb FOTOBLIMU K OLIMBKam cepun 4xx (Hanpumep,
“403 Forbidden”), KoTopble roBOpPAT 0 TOM, YTO BMpPrKa HEAOCTYNHA BpemeHHo. MaeanbHo, MPOCTO OCTaHOBUTL 60Ta Ha
30 MMHYT — 4ac, OH MOTOM NOAXBATUT OTKPbLITbIE MO3ULMK, XOTA 3TOrO He A0/IKHO bbITb. Kpome aToro, B 60Te caenaH
cneuynanbHbl GUABTP BOMATUIBHOCTM, YTODObI UCKNHOUNTL OLWNBKY “System currently overloaded”.

Ecnn y Bac octanncb Bonpochl, CBAXUTECHb C HAMM NO KOHTaKTam

~~COINSOFTER.COM


https://coinsofter.com/kontakty
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