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Vasilyev V.B. INVERTIBILITY OF PSEUDO DIFFERENTIAL OPERATORS IN MULTI-DIMEN-

SIONAL CONES

A model pseudo differential equation in a multi-dimensional cone and under some additional conditions
describes a structure of general solution of pseudo differential equation in Sobolev—Slobodetskii spaces is

considered.
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YIK 519.865

KAHAJI JJ1SI 3HAYEHUI BPEMEHHOT'O PSIJTA

© B.B. Bacuasen, O.B. Ucaesa

Kmouesnvie crosa: BpeMeHHOI Psijl; HHIAUKATOP; TaliMdpeiim.

PaCCl\’IanI/IBaQTCH AJITOPUTM IIOCTPOCHUSA KaHaJla IBU2KCHU A TEHBI d)I/IHaHCOBOI‘O NHCTPYMEH-

Ta.

B pabGore [1| ycranoBieHa CBsi3b MEXK/y TEPMOJANHAMUKON 1 SKOHOMHKOI, KOTOpasl II03BOJIsI-
€T UCI0JIb30BaTh MaTEMAaTUIEeCKIE METOIbI JIJIsT aHAIN3a OBEJIEHUs eHbl (PMHAHCOBOI'O HHCTPY-
MeHTa. B jannoil pabore npuBoguTcst aaroputMm Ha ssbike MQL4 s HaxoxKjieHusl KaHaJja, B
KOTOPOM OyIeT IBUraThCs IeHa (pUHAHCOBOI'O MHCTPYMeHTa. B mpuBegeHHOM ajiropurme Z7 —
suadenune unaukaropa ZigZag, P1, P2, P3, P4, P5 — omnopubie TOYKHU /I MMOCTPOCHUST KaHAJIA,
T1, T2, T3, T4, TH5 — MOMeHTBI BpeMeHH IOsIBJIEHHST OIMIOPHBIX To4ueK, SL, TP — rpanuns! kanasa,
suadenus HP1, HP2 HP3, MP1, MP2, MP3 ucnonb3yiorcs [jisd HAXOXK/IeHUs MOMEHTa BX0/1a B
PBIHOK. AJIFOPUTM UCIOJIB3YeTCs 1t PAOOTHI Ha, JHEBHOM, YACOBOM U MUHYTHOM TaiiMdpeiiMax.

i=1;cnt = 0
while (cnt < 6)

double ZZ = iCustom(currencies|j|, tf0, "ZigZag ExtDepth, ExtDeviation, ExtBackstep, 0, i);

if (ZZ 1= 0)
{if (ent == 1)
(P1 = 77
int T1 = i;}
if (ent == 2)
(P2 = 77
int T2 = i;}
if (cnt == 3)
(P3 = 77
int T3 = i;}
if (cnt == 4)
{P4 = 7Z;
int T4 = i;}
if (ent == 5)
(P5 = 77
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int TH = 1i;

cnt++;}

it}

if(P2 > P1 && P1 > P3)

{SL = (P1 - P3)/(T1 - T3) * t — (T1*(P1 - P3)/(T1 - T3) - P1);
TP — (P1 - P3)/(T1 - T3) * t + (P2~ (P1 - P3)/(T1 - T3)*T2);}

if(P2 > P1 && P1 < P3)
{TP = (P1-P3)/(T1 - T3) * t - (T1*(P1 — P3)/(T1 - T3) - P1);
SL = (P1 - P3)/(T1 - T3) * t + (P2 (P1 - P3)/(T1 - T3)*T2);}

if(P2 < P1 && P1 > P3)
{TP = (P1 - P3)/(T1 - T3) * t - (T1*(P1 - P3)/(T1 - T3) - P1);
SL = (P1-P3)/(T1 - T3) *t + (P2 — (P1 - P3)/(T1 - T3)*T2):}

if(P2 < P1 && P1 < P3)

{SL = (P1-P3)/(T1 - T3) *t — (T1*(P1 - P3)/(T1 - T3) — P1);

TP — (P1 - P3)/(T1 - T3) *t + (P2 - (P1 - P3)/(T1 - T3)*T2);}

1=1; cnt = 0

while (cnt < 4)

{ ZZ = iCustom(currencies|j|, tf1, "ZigZag ExtDepth, ExtDeviation, ExtBackstep, 0, i);
if (ZZ 1= 0)

if (ent == 1)
(HP1 = 77;
if (cnt == 2)
(HP2 — 77
if (cnt == 3)
{HP3 = 7Z;
cnt++;}
it}
i=1;cnt = 0

while (cnt < 4)
{ZZ = iCustom(currencies|j|, tf2, "ZigZag ExtDepth, ExtDeviation, ExtBackstep, 0, i);
if (27 1= 0)

{if (cnt == 1)
(MP1 = 77}
if (ent == 2)

(MP2 = 77}
if (ent == 3)

(MP3 — 7Z;}
cnt-++;

i3}
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Vasilyev V.V., Isaeva O.V. CHANNEL FOR TIMESERIES VALUES
The algorithm for finding channel of financial instrument price is considered.
Key words: timeseries; indicator; timeframe.

2471



	vestnik - МАТЕМАТИКА

