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WEH B T3 - e 2 B (Filter Rule)

Ja 2 B (Filter Rule)
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Perry J. Kaufman, Trading Systems and Method, Wiley, 5th ed.,
2013.
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544 36 3 180
10 448 27 45 270 1
15 ~48 18 45 270 1
20 A48 14 45 270 1
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60 24 5 5 300 91
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Input: n(£), p1, p2( T R)
Algorithm
Step 1. MID = MID(n) = MA(n)
Step 2. n £ AR L s(n)
Step 3. UPER = MA(n) + p1 x s(n)
Step 4. LOWER = MA(n) — pa x s(n)

Output: BOLL(n, p) = (MID, UPER, LOWER, %b)
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