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2. Deterministic Arbitrage
3. Mispricing
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1. Relative Strength Index.


http://qjerp.ir/article-1-844-fa.html

[ Downloaded from gjerp.ir on 2025-08-21 ]

Vo oylais (golail glocalow 5 b ing s doliliai YOV

3 ) S (65515 5 (2Ll Sl m )l 3 s (S (slme g 51 50595 Sl m 4 (55 Lome

D gh gp w1 GobT 5 za)T 558 B a sl )3 s e Ly ‘_;J(.lfdu_l.af»

(SobT 3 a0T) g3 (bbb gy ¥
U s G o8 Sllee O poas (55LT 51257 o ol OT OWT 31,207 05057 (51 08 s
uﬁj’:"\:‘Ju'_’.‘J"L"'"’}‘”g_s"‘)]'g_;’w"w';‘Lghu;’}))“’:l"&“‘b‘)o""’j"}r'\"L_3_}"} Q‘_,.‘.';
JP}Q}_»)To}:uM‘ﬂ)b}ou\_.;:@j&_'f(""f)d‘)\&a.&}QlS/}A)‘djLATj‘ﬁ)TQJL:Lo&

R T R ]

ST 3T Slles iy 35 VT
By sy 55L ol 5 S0 (pls o ) plgus ol sl 3 alalae LB (sla s g5l 45 53
SIS 5 o 5 Dy oy aalne 3 aly Gllee Gy S0 s sl Bom1) sl 51
sl ay a4 55 e O (x (1), y (1) 12 20) (Folal Gl B o)yt b o ils 51 58555,
Al V(1) 5 plew 51l X(0) 2 Jazie 5 03 Yodisd o el 345 5 X(0)SgHY(0)=0) i 0T
Al t Ol 5 Ja 5L olee

adelan 5l 5o b AT ABLE OLaS ) adlalas 51 ol razd Slas 5 V(D) ST 5 5
st adalan caazd (Glas s ol s 555 550 eioma it ST (x (1) :£20)
O (=13 035 5 Gl o IS o s 03 L35 Jule 0T 3 8 aL wit) =V 1)/ B
(AN OLLSKen 5 5 5 (1) OLKen 5 08 ga G 1 (LT 31207 o) gl 53 353 Oy K
Dyl 8 5 Dok Ul S o

05t Jlo o5 255 5 o adslayja b (x (1) 162 0) alebne 3l 65 T 51T

il 55 S S5 ¥ Gl 0T U(F) rezw o 55 o)) &

() =0 "
limE "[v(t)] > 0 )
limP(v()<0)=0 x)
Iim Var[Av(n)|Au(n)<0]=0 (f)

1. Self-Financing Trading Strategy
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