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X[, x[21, x[31, ..., X[T]
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min{x[1], x[2],..., X[91}+ max{x[1], x[2],..., X[9]}

tenkansen[9] = 5

min{x[t], x[t-1],..., x[t—9 +1]}+ max{{x[t], x[t-1],..., X[t—-9+1]}}

tenkansen[t] = >
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min{x[1], x[2], ..., X[26]} + max{x[1], x[2], ..., X[26]}
2

Kijunsen[26] =
min{x[t], x[t—1],..., X[t— 26 + 1]} + max{{x[t], x[t-1],..., X[t— 26 + 1]} }
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kijunsen[t] =

chikouspan[1] = x[27],
chikouspan[2] = x[28],....

t<T—26 sl &8s o
chikouspan[t] = x[t+ 26]
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tenkansen[1] + kijunsen[1]

senkouspanA[27] = 5
senkouspanA[28] = tenkansen[1]2+ kijunsen(l]
26<t<T +266‘x 5

tenkansen[t—26] + kijunsen[t—26]

senkouspanA[t] = 5
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min{x[1], x[2],..., X[52]}+ max{x[1], x[2], ..., X[52]}

senkouspanB[52] = >
52<t<T+26 lpg
senkouspanBit] = min{x[t], x[t-1],..., X[t—52 +1]}+2max{{x[t], x[t-1,..., x[t-52+1]}
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| Bearish Ichimoku cloud |

55,000

\ Bullish Ichimoku cloud

‘ The Senkou span A

| The Senkou span B ‘
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if  x[t] > max{senkouspanA[t], senkouspanB[t]}

and
tenkansen[t] > kijunsen[t] = buy time =t
and

senkouspanA[t] > senkouspanBJt]
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if  x[t] < min{senkouspanA[t], senkouspanB[t]}
and
tenkansen[t] < kijunsen[t] = sell time =t
and
senkouspanA[t] < senkouspanB][t]

ot hiS (HDlelas sla Cosdgs 9 925 (o0 )13 ile 03ly 3,50 (B3l Wged 535 p yeT e S
sl ploj 50 (Malre Cumdge MasS (5,5 .00,5 o 0pds o] dbowgs

[t to] It ty ] ltm, t ]

L oS SDlele (fumdge jo diliy) oojl Jole plpln all a3 S Koy, 6,y sle o)k b

L? Sl ).J‘).J RS (R uLwJ rdl, rd2,...,rdm
1
t. . —t)+1
rdi:(1+r2)('+1 iy

WA liso) /939 o 0 losds / wising Juw \'43




[ KStITY 0I5 QWb ya 9 el jre 3ol S (5391 U6 )30xo Sua /e p3 iiao (3 Nolro (LA 351 pianl (§ 3io 39 (5w 34

5 eolee dsle 0 5 Luly, Gillae Tl oy, (59109 (slp (Ve Bt o)l s aulme sl
gl (oo ailo y dilje, 005l Sy
return = mean(rdl, rdz,..., rdm)

risk = std(rdl, rd2 ..... rdm)
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mean

sharpratio =
risk

&l aladlxo (o5 il 1pg0 (g5 ymwl
if chikouspan[t—26] > max{senkouspanA[t— 26], senkouspanBJ[t —26]}
and = buy time=t
chikouspan[t—26 —1] < max{senkouspanA[t— 26 —1], senkouspanB[t — 26 — 1]}
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if chikouspan[t—26] < min{senkouspanA[t— 26], senkouspanB[t — 26]}
and = sell time=t
chikouspan[t— 26 —1] > min{senkouspanA[t— 26 —1], senkouspanB[t — 26 — 1]}
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Buy Signal \ -
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Choud 1% Buffer Chikou Line
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chikouspan[t—26] > max{senkouspanA[t— 26], senkouspanB[t — 26]}
and = buy time=t
chikouspan[t— 26 —1] < max{senkouspanA[t— 26 —1], senkouspanB[t — 26 — 1]}
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chikouspan[t— 26] < max{senkouspanA[t— 26], senkouspanB[t — 26]}

and = sell time=t
chikouspan[t— 26 —1] > max{senkouspanA[t— 26 —1], senkouspanB[t — 26 —1]}

e—

ok ll
Buy Signal
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Cloud 1% Bufler Chikow Line
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