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Wzorzec sezonowy na WIG -u 20 a realizacja strat
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— mean(WIG 20 Index, 200), Close — BollingerLower(WIG 20 Index, 2, 20), Close
— BollingerUpper(WIG 20 Index, 2, 20), Close @ Open, High, Low, Close — FMACD(WIG 20 Index, 12, 26), Close
SMACD(WIG 20 Index, 12, 26, 9), Close
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— BollingerLower(CME S&P 500 Index, 2, 20), Close — BollingerUpper(CME S&P 500 Index, 2, 20), Close = Close [m.a. 200 obs] ® Open, Low, High, Close
—SMACD(CME S&P 500 Index, 12, 26, 9), Close — FMACD(CME S&P 500 Index, 12, 26), Close
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