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BCTYNNEHUE

Al HauMHalO 3TO BCTYN/JIEHWE CIOBAMMW OAHOM M3 MOWX CamMbIX NOBMMBbIX LMTaT MaHAWU. A yBepeH, 4To Bbl
3HaeTe eé. Ecn HMKTO He BepMUT B TBOM yCnex, Ntoan CTaHyT oTroBapueaTtb Teba, npeaynpexgan: "Ecam ato
6b110 6bl TaK NETKO, TO KaxKablit cMmor 6bl 3To caenath”. Ho He NO3BONANTE TaKMM C/I0BaM OCTaHABAMBATb Bac,
M B KOHLLE KOHL0B Bbl 406bETECH TOTO, K YUemy CTPeMUANCDH!

A nomHio Bpems, Koraa B 2006 rogy TONbKO HayMHan CBOK TOProB/0 Ha bupike. Jllogy BOKPYr MeHsA
roBOPW/IN, YTO Ha 3TOM HEBO3MOKHO 3apaboTaTb AeHbrM, TaK KaKk 3Ta cdepa "TonbKo aas n3bpaHHbix". A He
CTaN MX CNyLWaTb, 4OBEPUBLLMCH PbIHKY, CBOEMY SHTY3Ma3My U HAaCTOMYMBOCTU. BblIo HENErKo, HO Y MeHs BCE
nonyynnocb. BHavane s ycnewHo 3aHMMaNcA AUCKPELMOHHbIM TPEeMAaMHIOM, a 3aTeM OTKpblA AnA cebs
StrategyQuant. Kynus 3Ty nporpammy M XOpoLlio M3y4yuMB BCE €€ BO3MOHOCTM, fi HAyan TOProBaTb ewé
addekTMBHEEe. N HeoKumaaHHO gns ceba Nnpnobpén To, Yero Ao 3TOro He UMen - Bpemsa. KOHEYHO ke, Bpems
camo no cebe saBnAeTcA 6ONbLION LEHHOCTBIO M A HWKOrAA He TpaTun ero BnycTyto. Ho ceivac, cTas
CUCTEMHbIM TPEWAEPOM, A YAENAD TPEUANHTY TONbKO 2-3 Yaca B CYTKM. A Korga A B OTNyCKe, TO Tpayy ewé
MeHbLUEe - BCEro AUWb Napy MWHYT gas Toro, Ytobbl MPOBEPUTb CBOM MO3UUMK. M MMEHHO No3TOMy A
BNIOOMACA B aBTOMATUYECKUIN TPENAMHI. OTO NyTb MOEN XKW3HW, KOTOPbIA A HUKOrAa He OCTaB/ao U MO
KOTOpPOMY Byay MATU A0 KOHL,A CBOMX AHEW, MOTOMY YTO Bpems - 3To camoe 6osblioe boraTcTeo B mupe!

B 2013 roay A Hayan coTpygHuyaTb ¢ Mapkom M obydan Tpelgepos pabote co StrategyQuant cHavana B
CBOEIN poAHOWM CTpaHe, a 3aTem B A3uu. B 3TOI 3N1EKTPOHHOW KHUre A onucan Bce Heobxoaumble Laru,
COBEPLUMB KOTOPblE MOW NOC/NeA0BaTENN HAayyaTcA cTabunbHO 3apabaTbiBaTb AeHbrn. Ho ewé 6onee LeHHO
TO, YTO OHM NOAYyYaT TaKKe M Honble cBOHOAHOrO BPEMEHMU, KOTOPOE CMOrYT MOCBATUTb CBOMM CEMbBAM,
APY3bsM U yBaeYeHUaM. brarogaps aToi 3/1eKTPOHHOM KHMUIe MOU 3HaHUA CTaHYT AOCTYMHbIMU Nt06OMY, KTO
X0O4eT cepbE3HO 3aHATbCA TpengmHrom!



A XKena KarkaoMmy M3 BaC NEPEKUTb B CBOEM KU3HWU MOMEHT, KOrAa No/ly4eHHbIN ONbIT NO3BO/MT BamM Ha4aTb
nyTewecTsne AJMHOI B LENYIO XU3Hb, MMeA JOCTaTOMHO BpeMeHM Ha BCé! MycTb Toprosas Ha bupske ctaHeT
ANA Bac ycnewHbiMm BU3Hecom U cTabuabHbIM UCTOYHUKOM Aoxoaa!

Zdenek Zanka




N ABANTE HAYHEM

PABOYUU NPOLECC

3Ta 371eKTPOHHAsA KHUra onucbiBaeT BeCb pabounii Npouecc, ¢ NOMOLLbIO KOTOPOro A NPUBbIALHO TOPryto
yepes StrategyQuant. 9To onncaHMe COCTOUT U3 HECKOJIbKMX YacCTel, KOTOPbIe A CHaYana KOPOTKO onuLuly, a
No3¥Ke Mbl PacCMOTpMM ux bonee AeTanbHO:

MopTtdennb cTpaTernii u Hawm uenu

B nepBoit YacTn Mbl 06CYAMM, NOYEMY OYEHb BAXKHO 3HATb, YETO MMEHHO Mbl XOTUM AOCTUYb C MOMOLLbLO
HaLWKWX CTpaTerni.

MmnopT AaHHbIX

MepBbiM BaXHbIM LLIArOM ABAAETCA MMMOPT KaYeCTBEHHbIX AaHHbIX, a 3aTEM - NPaBU/IbHaA UX YCTaHOBKA. ITO
CaMblit OTBETCTBEHHbIA MOMEHT, MOTOMY YTO OT KayecTBa MCXOAHbIX AaHHbIX ByAyT 3aBUCETb Pe3y/bTaTbl
TECTUPOBAHMA HAAEXHOCTM CTpaTerMii Ha wcTopun. Ha AaHHbIX MNJIOXOTO Kayectsa OHWM  6yayT
HeKoppeKTHbIMU. MoTpaTbTe Bpemsa A4 U3yHeHUA 3TOM YacTu U y3HaWTe, KaK NPaBUAbHO MMMNOPTUPOBATL U
paboTaTb C UCTOPUYECKUMU AaHHbIMM.

Co3aaHuKe NnepBOHaYabHOrO NaKeTa CcTpaTeruia

Kak TonbKo Bbl CKONMpPYeTe M HacTpouTe JaHHble, Bam noTpebyeTca creHepMpoBaTb NepPBOHAYa bHbIM NaKeT
cTpaTeruii. B nageane byzet, ecnnm mbl cosdgaamm ot 1 000 go 2 000 cTpaTternii, nocne 4ero nNpoBeAém
TECTUPOBaHME WX HAAEXHOCTM WM Bblbepem Te, KOTOpble MMEelT Haumbonbllylo BEpOATHOCTb OCTaTbCA
NPubbIIbHBIMK B ByayLLeM.

TectupoBaHue HaAEXKHOCTU

Eweé ogHa BaXHaA 4acTb. TecTnpoBaHue HAAEKHOCTM No3BONAET onpeaennTb, Kakne cTpaternm 6y/J,yT bonee
CTabunbHbl B peaanon TOproene, a TaKXe HACKOJIbKO OHU YCTOVIHMBbI K BO3MOXHbIM U3IMEHEHUAM
BO/ZIaTUNbHOCTU, NPOCKa/1b3biIBAHUAM U T. O.

MaTpuuHoe TecTupoBaHue Ha popBapgHOM nepuoae

TecTupoBaHMe, KOTOPOE MCMOAb3yeT MaTPUUHbIM MeToa C Mcnonb3oBaHuem dopsBapgHoro nepuoga (T. e.
nepuoaa, Ha KOTOPOM He MPOBOAMAACH ONTUMM3ALMA U Mbl HE 3Haem, KaKk byaeT sectu cebs cTtpaTerus),
onpegenseT, HACKO/IbKO HaAEXKHa 3Ta CTpaTerus U Yero MOXKHO OXKMAATb OT Heé B byaywem. 3TO camblii
3¢ PEKTMBHDBIN U3 AOCTYMHbIX TECTOB.

MoHMMmaHue cTpaTterum
B aTOM pasgene onMcbIBatOTCA 3HAYEHMA OTAE/IbHbIX MAapameTpPoB CTpaTermu, a Takxe eé TOprosble Lenn.

MpumeHeHne cTpaTerMm Ha peasibHOM CYETe
3T0 nocnefHWi War, KOTopbiA Mbl BCe C HeTeprneHnem Kaém. O Tom, Kak MCMo/ab30BaTb CTpaTerMio Ha
peanbHOM CYETE C MaKCMMaNbHOM 3 PEKTUBHOCTLIO, ByZeT pacckasaHo B NocaeaHeM pasgene.



MOPT®ENb CTPATEMMIA U HALLU LENU

Camoe bosbluoe npenmyuiectso StrategyQuant 3akntoyaeTcs B TOM, YTO 3Ta Nporpamma rno3BOJIAET /IerKo
BbIIBNATb 3hdEKTUBHbIE CTpaTerMm 3a OTHOCUTE/NIbHO KOPOTKUIM nepuog BpemeHW. Hawen uenbio,
COOTBETCTBEHHO, OyAET HEe NONbITKA HAWTU eANHCTBEHHYIO NYYLLYHO CTPATErnto, KOTopas 3apabaTtbiBaeT COTHU
NPOLLEHTOB B rof, a co3aaHue noptdens npubbl/ibHbIX CTPATErnii, KoTopble byayT B3aUMHO AOMNO/HATbL APYr
Apyra. 3To NO3BOAWUT MNOAYYUTb CTAabUNbHBLIM POCT GanaHca cYyéTa B peanbHOW Toprosae npu H6onblom
npoueHTe CBO6OAHbIX CPEACTB HA HEM.

[asaiite nocMoTpum npumep:

30ecb Mbl MOXKeM YBWAETb OAHY cTpaTerMio M3 noptdens, Kotopas npumeHsetca Ha nape EURIJPY,
Tanmoperim H1:
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3T10T NopTdensb, COCTOALLMN U3 LIECTU CTpaTernii, 3apabatbiaeT 60% B rod ¢ puckom B Te xe 20%.

WU, HakoHeL,, AaBalTe NOCMOTPUM Ha nopTtdenb, BKAOYaloWwmia 15 crpaterui:
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3T1oT noptdens AaET npmnbbiab B pasmepe 100% rogoBbix BCE Npu TOM Xe pucke Bcero B 20%.

~n

3TV NpuMMepbl HArMAAHO MOKa3bIBalOT, YTO HALUEW LENbl He JAo/MKeH 6biTb NOWCK OAHOMU "WAeanbHOWM
CTpaTternu. Mbl AO/TXKHbI UCKaTb CTPaTernn, KOTopble MMEKT XopoLlne pesybTaTbl, ABNAKOTCA Hap,é)i-(HbIMVI n
MMEeIOT 6ONbLUOW LWAHC OCTaBaTbCA MPUOLLIbHbIMKM B byayliem. MopTdenb TakMx CTpaTernii AacT Ham
XOPOLUWNIA Pe3yNbTaT C O4EHb BHYLLUUTENIbHON NPUBbINbIO.

Kpome Toro, ona AOCTUMKEHMA BbICOKOW MPUBLIAM Mbl HE AO/MKHbI MONAraTbCA TONAbKO Ha CKaNbMMHI (MK
KPaTKOCPOYHYIO TOProBAto), Nnoatomy Byaem MckaTb H6osee AONTOBPEMEHHble CTPAaTerMmn, ¢ KOTOPbIMU Halu
nopTdenb CTaHeT MeHee yA3BUM A1A NPOCKaNAb3blBaHWIA, BbICOKMX CNPeaoB U T. M., NOBbIWAA TeM CaMblM
06Ly0 HaZEXHOCTb cTpaTernn. CKasbMUHT MOXKET MOKa3blBaTb OT/IMYHYHO NPUBbLILIL NPK XopoLllem 3anace
CBobogHbix cpeacts (Equity) Ha WMCTOPUYECKMX [LaHHbIX, HO B peasibHbIX PbIHOYHbLIX YC/JOBUAX €ro
PEe3yNbTaTUBHOCTb 06bIYHO 3HAUUTENIbHO HUKE.



KAK NMPABUNbHO 3ATPY3UTb KOTUPOBKW B
STRATEGYQUANT

Tema gaHHOro pasgena - Kak Noay4YmTb U UCMNOJIb30BaTb MCTOPUYECKUE AaHHbIE BbICOKOTO KavyecTBa.
B paHHOM paspene paccMaTpuBalOTCA BONPOCHI:

e Kak pacno3HaTb UCTOpPUYECKME AaHHble BbICOKOrO KayecTsa.

e Kak 3arpy3uTb KayecTBeHHbIe JaHHbIE.

e Y70 MCN0/1b30BaTb - TMKOBbIE AaHHbIE UIN MUHYTHbIN Taimbpenm?

e HacTpoliku gaHHbIx B StrategyQuant.

e KaK umnopTtmpoBaTtb gaHHble B StrategyQuant.

e Hactpoitka Tabnumubl 418 OTAENbHbIX Ba/IIOTHbLIX Nap.

KAK PACMO3HATb AAHHbIE BbICOKOIO KAYECTBA?

370 HenpocToit Bonpoc. Ha camom aene, e4MHCTBEHHO NPaBUAbHbLIM CMOCOBOM OLIEHKM KayecTBa AaHHbIX
ABNAETCA NOCTPOEHHas Ha HMX cTpaTerus, NpubbiabHO paboTalolwas B TeYeHWe HECKONbKMX MecAales. B
KOHLIE KOHLOB, HY)HO CPaBHUTb pe3y/ibTaTbl TECTUPOBAHMA HA WUCTOPMYECKUX AAHHbIX C peasibHbiMM
TOProBbiMKU pesynbtaTamu. CTOUT TaKKe OTMETWUTb, YTO Mbl ByAem MCMoab30BaTb CTPATErMM B pPeasbHbIX
TOProBbIX YCNOBUAX, NPU KOTOPbIX CKaNbMUHF HE BCEr4a MOXKET 6bITb XOPOLIMM BbIGOpOM.

MNocne noasneHuA Yy BacC 06pa3u,a AaHHbIX BbICOKOIo Ka4eCtBa Bbl MOXETE UCMO/N1b30BATb €ro Kak 3TaJI0OH U
CpaBHMBATb C HMM [aHHble U3 PYrMX UCTOYHWUKOB. HO 3TO He MoMKeT 6bITb caenaHo 6es cneunanbHOro
nporpammHoOro o6ecnequvm, YTO AenaetT 3TOT Npouecc AOCTAaTOYHO C/NNOXKHbIM.

N3 cBoero onbita Mory NopekomeHA0BaTb MCNO/Ib30BAHNE UCTOPUYECKUX AaHHbIX BPOKEPCKON KOMMaHUK, B
KOTOPOW Bbl TOpryete. MX MOXKHO CKONMMPOBaTb NPSMO U3 TOProBOro TeEpMMUHaNA UM 3anpocuTb Y BpoKkepa.
Ecnv AaHHbIX HepOCTaTOYHO, TO Bbl MOXETE CKayaTb MCTOpPMYECKMEe AaHHble M3 Hawel nporpammbl Tick
Downloader, rae ux KayecTBO O4YeHb BbiCOKoe. A A0 CUX NOP He Haweén Kakoro-ambo 6pokepa ¢
CYLLLECTBEHHbIMMW PA3NUYNAMM PE3Y/IBTAaTOB TECTUPOBAHUSA HA UCTOPUYECKMX AAHHbIX U PeasibHbIMU TOpPramu,
YTO roBOPUT O Xopolem KayecTse gaHHbix B Tick Downloader. 3Tn gaHHble MoryT 6bITb MCMOABL30BaAHbI A/1A
6ONbLINHCTBA U3 BPOKEPCKNX KOMMAHUA.

Al KaTeropuyeckn He COBETYIO BaM MCMNO/Ib30BaTb AaHHble MT4, KoTopble ecTb B HEM MO ymon4yaHuio", Tak
KaK OHWM NOCTYynaloT OT NPOM3BOAMTENSA TePMUHaNa - KomnaHun MetaQuotes, a He OT peasnbHoOro 6pokepa.
KOTUPOBKM B 3TUX UCTOPUYECKUX AAHHbIX COAEPXHaT MHOIOYMUC/AEHHbIE OWMNBKM M MX KayecTBO OCTaBAseT

Kenatb ayyulero.



KAK 3ArPY3UTb AAHHbIE BbICOKOIO KAYECTBA?

A peKoMeHayo NCNoNb30BaTb AaHHbIE, 3arpyr*KeHHble ¢ nomolubto Tick Downloader.

TuKosble unu MUHYTHbIE UCTOpUYeCKkne AaHHbie

CyluiecTByeT pacnpoCTpaHEeHHOEe MHEHME, YTO TeCTMPOBAHWE Ha WMCTOPUYECKMX AAHHbIX HE MOXKeT ObiTb
KOPPEeKTHbIM 6e3 NpUMeHeHNA TMKOBbIX KOTUPOBOK. 1 BEPWUA B 3TOT MU B TeUEeHWe AIUTENIbHOMO BPEMEHN U
NONb30Ba/ICA UCK/OUYUTENbHO MMM, MOKA He MPOBEN HECKONbKO TeCTOB Ha MMHYTHOM Tamdpeinme U He
ybeanncsa, 4tTo TMKOBAA UCTOPMA He HyXKHa. OKa3anoch, YTO CTpaTerMn Aa8 MUHYTHbIX TaiMdpenmos moryT
6bITb NPOTECTMPOBAHbI C UCMO/Ib30BaHNEM OBbIYHbIX MUHYTHbIX KOTUPOBOK 6€3 CYLLEeCTBEHHbIX Pa3iniunii B
pesynbTaTax. HekoTopoe pasnuuMe B TecTax BCE e MOXKET MNOoABUTbCA, HO 3TO He 6yaeT MMeTb
CYLLECTBEHHOTO 3HAYeHWA, TaK KaK B CTAaTUCTUKE BCErga BO3MOMKHbI CUTyaLMK, KOraa ofdHa caenka Mmeer
NYYWNIA pesynbTaT, yem apyras. M3-3a 3Toro HesHaunTeIbHasA YacTb MTOTOBbIX MOKa3aTesieil MOXeT HEMHOro
OT/INYATbCA, HO KOHEYHbIW pe3ynbTaT No cymme Ha 6anaHce cyéTa, B HONbLUMHCTBE C/1y4YaeB, B 060MX cyyanx
OKaXeTcsa NAEHTUYHbIM.

Ha ocHOBaHWK CBOEro OMbITa A PEKOMEHAYIO MCMNO/b30BaTh AaHHbIE MUHYTHOMO Talmdperima. 9T AaHHble
noyt B 50 pa3 meHbLUe No 06EMY, YeM TUKOBbIE, U Bbl 3aMETHO YCKOPUTE NpoLecc paspaboTKu cTpaTerni.



NMAPAMETPbI JAHHbIX B STRATEGYQUANT

MpaBunbHble HACTPOMKN AAHHbIX ABAAKOTCA OCHOBHOM Npobiemoit gns HOBbIX NO/b30BaTENEN NPOrPaMMBbl.
OuyeHb YacTo Tpenaepbl OTNPABAAT MHE CTPATErMM C OTIMYHbIMU NAPAMETPAMM U KPACUBOM, MOYTH NPAMON
nuHuelt CBoboaHbix cpeacTs. Ho ecnu Bbl monyumTe NopobHbIA pe3ynbTaT, BEPOATHEE BCEro, YTO BaMM
MCMNONb30BANNCh HEBEPHbIE HACTPOMKU AaHHbIX.

Haunbonee yacto npobnema B HacTpoike Pip/Step (Mun/LLar) npossnaaerca Ha napax c ANOHCKOMN neHol (JPY),
KOTOpble OTANYAOTCA OT A4PYrMX BaNOTHbIX MHCTPYMEHTOB.

[aBaiiTe NOCMOTPUM HA KOHKpPEeTHble HAaCTPOMUKM:

OKHo, KOTOpPOE UCNOSIb3yeTcAa ANnAa HaCTpOVIKM AdHHbIX, BbIrNAAUT Cheayrowmnm 06p830MS

Symbol Info

Symbaol Symbel Full Mame/Description | |

Point Value in 3 100,000 +
what iz the money value of one point?

Pip/Tick Step 000001 = PipiTick Size 0.0001 =
what is minimal step for pipftick unit? what is one pip/tick unit?
Data type
Default Spread 1 & pipsiticks Cost per roundturn 10 =

Ok Cancel

Point Value in $ (CToumocTb 04HOro NyHKTa B Aonnapax)

34ecb Bbl MOXKeTe YCTaHOBWUTb 3HAYEHME CTOMMOCTM OAHOro MyHKTa B gonnapax CLUA. MoHatve "nyHKT" B
OAHHOM CJ/ly4ae 3HaAuYyMT He COBCEM TO, K YeMy Mbl NPUBLIKAN Ha pbiHKe Popekc (aBuxkeHune ot 1,5001 go
1,5002). Ha sTom 3KpaHe MNyHKT npeacTaBnseT LEeHOBoe ABuxKeHue oT 1,5000 amo 2,5000. Ha Forex
CyLLLeCcTBYeT MpPaBW/IO, YTO CTOMMOCTb MyHKTa cocTtaBaseT 100 000 eamHuy, 6a3oBOM BastoTbl, KoTopas
pacnosioKeHa B TUKepe Ba/ItOTHOM Napbl Ha BTopom mecTte. Hanpumep, ana EURUSD oHa coctasaset 100 000
ponnapos CLUA, gns EURGBP 3to 100 000 ¢yHTOB cTepauHros, gns AUDCAD sto 100 000 KaHapCKux
aonnapos, ana USDJPY sto 100 000 meH u T. a. Koraa Bbl yctaHoBuTe 3HadveHne 100 000 gna EURGBP,
TecTUpoBaHMe OyaeT HeKOpPpeKTHbIM. JIMHMA cBOGOAHbLIX cpeacts OyaeT BepHOM, HO NpubbIb,
MaKcMManbHaa "npocagka", cpegHAa cAenka M BCe OCTa/bHble TOProBble MOKasaTenu byayT paccyuTaHbl
HenpaBWU/bLHO.



Pip/Tick Step (Mun/LWar TnKa)

3TO MWHMMaNbHBIMA LIAr, KOTOPbIA MOMET COBEPLIMTb PbIHOYHAA LUeHa. MMpu Bblbope 3TOro 3Ha4yeHus
nosb3oBaTeNn AenatoT owmnbku Yawe scero. Hanpumep, ana USDIJPY mruHMManbHbI war pasHsaeTca 0,001,
ana EURUSD 3HavyeHuMe gonxHo 6biTb 0,00001.

Pip/Tick Size (Mun/Pa3mep TuKa)
370 TaKXKe OAMH M3 NMapameTpoB, rae No/b30BaTe/NIM YacTo AENatoT OWKNOKK. Ero 3HaueHWe Bcerga Ha oauH
AecaTUYHbIN pa3pag Kopode, Yem MNun/LWar Tvka. Moatomy ana USDIPY - 3to 0,01, ana EURUSD - sto 0,0001.

Data Type (Tun gaHHbIX)

3710 npocTon mapameTp. A AaHHbIX U3 MT4 Hy)KHO BblGpaTb NepBbIt BapUaHT, ANA AaHHbIX U3 APYyromn
nnateopmbl - BTOPOM. [pMUYMHAE, NO KOTOPON HEOBXOAMMO YCTAHOBWUTL 3TOT MapaMeTp MNpPaBUAbHO,
3aK/Il0YaEeTCA B TOM, YTO 3aMmUCb AaHHbIX O AaTe U BpemeHu B nnatdopme MT4 npomcxoamuT B Ha4asne Karkaomn
CBeYM, Apyrve e nnatPopmbl AeNAtOT TaKyto 3aMNMCb NPU UX 3aKPLITUN.

Default Spread (Cnpeg, ncnonbayembliii N0 YyMONYAHUIO)
Cnpeg - 370 pasHULa Mexay LeHamm noKynku (Ask) n npoaaxu (Bid) BantoTHOM napsi.

Cost per Roundturn (CnucaHMe KOMUCCUM 33 BECb LUK/ COBEPLUEHUSA CAE/NKU - OTKPbITUE U 3aKpPbITUE)
MonHas CTOMMOCTb KOMUCCUM 33 COBEpPLLEHME CAENKM C MOMEHTA €€ OTKPbLITUA 40 3aKPbITUA.

MMNOPT AAHHbIX B STRATEGYQUANT

Mocne TOro, Kak Bbl MPOW3BEAETE HACTPOWKU HYMKHOMO TOPrOBOTO WMHCTPYMEHTa B COOTBETCTBUU C
NoAyYeHHbIMU peKoMeHAaAUNAMM, BaM NOTPebyeTca MMNOPTUPOBATh UCTOPUYECKME AaHHbIE.

OKHO 4na MMNopTa AaHHbIX BbIMAAUT Cneaytowmnm obpasom:

Import data for symbol X

Import for symbol:. EURJPY

Choose datafie:  G:\TickDownloadentickdata\EURJPY_M1_UTC+0_00.csv

Fie Fornmat
Predefined File Format  MetaTrader4 format v Save as custom fie format
Skp 0 v rows| 0 v columns

Separator |, v

|Date Format vy MM.dd v date|

Columns

I_______]

2003.08.04 00:00 135.173 135173 135.137 135.137

2003.08.04 00:01 135.135 135.135 135.111 135.111 290
2003.08.04 00:02 135.113 136113 135.075 135.075 266
2003.08.04 00:03 135.075 135.075 135.068 135.068 45
2003.08.04 00:04 135.065 135.065 135.063 135.063 95
2003.08.04 00:05 135.055 135.076 135.055 135073 170
2003.08.04 00:06 135.085 135.105 135.085 135.102 182 |

Import Progress




Ecau npu umnopme OaHHbIX NPO2PAMMA HE PACMO3HAEM UX U HEe COXpaHAem Uux CmpyKkmypy, mo oss,
gbl0esieHHble KPacHol pamioli, CKopee 8ce20 YCMAHOB/EHbI HenpasusnabHO. WX HACMPOUKU HYHCHO
nposepumes U ucnpasume.

Mpouecc oueHb NpocT:
e BblbepuTe CTPOKY ANA MNONYYEHUA AAHHbIX

o HaxmuTte Ha KHonKy "Hayatb umnopt"
e [lanee NoABUTCA BCM/IbIBAOLLEE OKHO
o Haxmute "BbibpaTtb" 1 yKaxkuTe daiia, cogeprkalmii gaHHble

Mpu umnopte aaHHbiXx M3 Tick Downloader nporpamma pacno3sHaét mux ¢opmaT M yCcTaHaB/MBAET Bce
HeobxoauMble MapameTpbl aBTOMATMYECKU. BCE, YTO Bam HY)KHO CAeNaTb - 3TO MPOCTO HaXKaTb Ha KHOMKY
"HauaTb MmnopTt", BCA AanbHelwasa npoueaypa Nponaét aBTomaTMyecku. B 3aBucummoctn oT "rnybuHbl"
WUCTOPUKN, KOMUPOBAHME MOMKET 3aHATb OT HECKONbKMX MWHYT AN MUHYTHbIX KOTUPOBOK A0 HECKONbKUX
4acoB ANA TMKOBbIX AAHHbIX.

MNpu MmnopTte AaHHbIX U3 APYrMX UCTOYHUKOB AO0MKHbI 6biTb YCTAaHOBAEHbI COOTBETCTBYIOLWME BXOAHbIE
3HayeHusn:
e EC/nM KaKMe-TO CTPOKKM B MUCXogHOM daline cogepkaT, Hanpumep, onucaHue, Torga HyXHO yKasaTb
KOJIMYECTBO CTPOK, KOTOpble A0/XHbI 6bIThb NPONYLLEHbI B Hayane Konupyemoro ¢aina ¢ AaHHbIMU.
Mo ymonuyaHuio ncnonbayertcs sHadeHne "0", T. e. He ByaeT NponyLweHo HU OAHOMN CTPOKMU.

e [lnA Kaxpgoro cronbua ycTaHOBUTE COOTBETCTBYIOWMM KOHTEHTY 3aroioBoK. Bbl moxeTe BbiGpaTb
3HayeHua Open (LeHa oTkpbiTMA), High (LleHoBoi makcumym), Low (LleHoBol muHumym), Close
(LleHa 3akpbiTHa), Volume (06BEM), nnm "He ncnonb3osath” (Nporpamma nponycTuT 3ToT ctonbe,).

e YCTaHOBWTE COOTBETCTBYIOWMI PopmaT AaTbl M BpemeHW. Ybeautecb, YTo ByKBbl, 0603HauYatoWme
MeCAL, U 4ac B MOJe C HAaCTPOMKaMUN BPeMeHW, BBeAEHbI C UCMO/Ib30BaHNEM BEPXHEro pernctpa. Ecam
dopmart gaTbl "22.10.2010", To wabnoH ana oTobpaxkeHUsa AaTtbl 4OoMKeEH bbiTb Takon: "aa.MM.rrrr"
(no-aHrnuiickn dd.MM.yyyy). Ecam pgata M Bpema Haxo4AaTcA B OAHOM KOJIOHKe, Hanpumep,
"22.12.2010 15:36", Toraa "aa.MM.rrrr Y4: mm" (no-aHmunitickn dd.MM.yyyy HH:mm).

e YKaxkuTe pasaenuTenb OTAE/NbHbIX 3HaueHui B paitie AaHHbIX (Kak NPaBMO, 3TO 3anATas UM TOYKaA C
3anaTon).

Tabnuua c HacTPoKamMu ANA OTAEe/NbHbIX BaNAlOTHbIX Nap

M HaKoHeLU, Bbl AO/IKHbI YCTAHOBUTL Tab/MLy C HAaCTPOMKAaMK 418 OTAENbHbIX Ba/HOTHLIX Nap. K corkaneHuto,
3TM HaCTPOMKMU He MOTyT BbiTb MMNOPTUPOBAHDLI, TaK YTO Bbl AO/XHbI BbIMOJHWUTL MX CamocTosATesbHO. B
nepBoi KoMOHKe 0B03HayaeTca BastOTa, KOTOPas CTOMT B TUKEPe KaXKAOM OTAEe/IbHOW BA/IHOTHOM Mapbl Ha
BTOpoM mecTe. Hanpumep, AUDCAD 1 EURCAD aonKHbl 6bITb 0603HaueHbl Kak ... CAD".

CTOMMOCTb MYHKTA C TEYEHMEM BPEMEHW MOMKET MEHATbCA (MOo3)e A MOKaXKy 3TO Ha npumepe CBOEW
Tabauubl). Kak yxe ynoMmnHanocb paHee, 3To He 0TpPasuUTcA Ha rpaduke CBo60AHbIX CPEACTB, HO NOBAMAET Ha
nNpubblib, MakcMMasbHyto "NpocagKy", CpefHIo CAeNKYy M BCe OCTajibHble TOProBble MapameTpsbl, rae
ncrnonb3yetca abcontoTHoe 3HauveHue B pgonnapax CLUA. Bbl MoXeTe /Serko paccumTaTb 3TM 3HAYEHUA
CaMOCTOATE/IbHO.



Mpumep pacuéra CAD B gonnapax CLUA:

Jdonyctnm, Tekywaa cTommocTb BantoTHoM napbl USDCAD coctasnset 1,3244. 3To o3HayaeT, YTo 3a OAMH
ponnap CLWA mbl moxem Kynutb 1,3244 KaHaackux gonnapa. CToMMOCTb OAHOrO KaHaACKoro aonnapa
paccumntbiBaetca Tak: 1/ 1,3244 = 0,755 USD. Torga aktyanbHas CTOMMOCTb NyHKTa ana CAD gosskHa bbiTb
0,755 * 100 000 = 75 500 USD.

dopmyna pacuéta ana veHbl 6yget Takoi: 1 /119,5 * 100 000 = 837.

M HaobopoTt, ctoumoctb CAD 91 600S o3HauaeT, u4To B TO Bpems, Korga A co3gasan 3Ty Tabauuy, ueHa
BastoTHoM napbl USDCAD 6bina 1,0917. CooTBeTcTBEHHO, dopMy/ia pacyéTta BbIrAANUT 34eChb TakK:

1/(91600/100000)=1/0,916=1,0917.

3TO COOTBETCTBYET TOMY, Kakoi bbina ueHa B nepsbie 9 mecsaues 2014 roaa.

Pairs Point Value Pip/Tick Size Pip/Tick Step
..CAD 91 600$ 0,0001 0,00001
...CHF 110 300$ 0,0001 0,00001
...JPY 979% 0,01 0,001

...NZD 84 600$ 0,0001 0,00001
...USD 100 000$ 0,0001 0,00001
...GBP 167 900$ 0,0001 0,00001




[TOCTPOEHWE NCXOAQHOIO HAEOPA

CTPATErMW

BblEOP TOPFOBOIrO MHCTPYMEHTA U HACTPOMKA TAMMPPEMMA

Ha stom 3Tane mbl ycTaHaBaMBaem TOpFOBbIl‘/‘I UHCTPYMEHT U BpemMeHHble pPaMKK, MO KOTOPbIM XOTUM

CO34aBaTb CBOU CTpaTernu.

OCHOBHOE OKHO HaCTPOEK BbIMAAUT Caeaytowmm ob6pasom:

Build new trading strategies

Progress | Settings

[ Reverse Out of Sample / In Sample

| Data || Strategy Opticns | Building Blocks || Genetic Opticns || Money Management || Robustness Tests | Ranking Options |
Data for backtest
Main data for testing
Backtest Engine: MetaTrader v Miow only engine symbols [
Symbol: EURUSD:_fick - MT4 ¥ Period: Avalable Data: 05.05.2003 - 04.12.2015
Start Date: 05.05.2003 v End Date: g1.01.2014 v
| ResetDates
Out of Sample Period: |7 e ——
In Sample: 06.05.2003 - 21.10.2010

Qut Of Sample:  21.10.2010 - 01.01.2014

Test Parameters

Spread:

2 5 Market Sippage: 0 5

Test precision: 1 Minute data (skow) v

Min distance of order from price: L

Use real spread (only for real tick data)

Agdditicnal data for testing

Symbol

100000

Timeframe Drate From Date To

Test precision

Spread Slippa.. Min. dist.

Backtest Engine (Mnatdopma gna rectupoBaHusa)
Bbibop 3TOro NnapameTpa NPomn3BOANTCA B COOTBETCTBUM C NAAaTGOPMON, A1 KOTOPOI Mbl CTPOMM CTpaTeruto.
MetaTrader u Tradestation/Ninja Trader ncnonb3yoT pasinyHble BUABI AaHHbIX. [O3TOMY €canm Mbl XOTUM
NOCTPOUTb CTPATErUIO AN1A TOPrOoBOrO MHCTPYMEHTA, OTIMYHOTO OT GOPEKC-UHCTPYMEHTOB, BaXKHO YUYUTbIBATb
3TO NpPW MMMOpPTE AAHHbIX. A B 3TOM KHUre rnaBHbIM 0b6pasom roBopto 0 Forex, HO anropuTmM AencTBuiA

OANHAKOB AN1A BCEX PbIHKOB.




Symbol (CumBon TOProBoro MHCTPYMeHTa)

34ecb BBOAMTCA CMMBOJI TOPrOBOFO MHCTPYMEHTA (TUKep), ANA KOTOPOro Mbl XOTMM CO34aBaTb CTpaTeruu.
EURUSD sBnseTtca cambiM NPOCTbIM WU Hanbonee nonynsipHbiM, NO3TOMY S PEKOMEHAYI0 HayaTb MMEHHO C
Hero.

Period (Mepuoa)

Mepuoa yKasbiBaeT Takmdpeim, Ha KOTOPOM Mbl XOTMM CO34aBaTb CTpPATerMu. JIMUHO ANA MEHA CaMbIM
MobumbiM Talimbpeitmom agnAetcAa Yacosoi - H1. Ha HEM MOXHO coBepliaTb AOCTaTOYHOE KO/MYecTBO
COENOK U OH UMEeEeT MUHUMA/IbHYIO YYBCTBUTE/IbHOCTb K MPOCKa/Ib3blBaHUAM M 3aTpaTam Ha cnpeg,

Start Date and End Date (HauanbHas 1 KoOHe4yHasA AaTbl)

Bo Bpemsa pabouero npouecca A nposoxy Tpu Popsapa-tecta (Out-of-Sample Test) nocne Toro, Kak Ha
npeablayliemM oTpesKe AaHHbIX b6blin co3gaHbl ctpatern (In Sample Test). MosTomy HavanbHOM paTon A
YKa3blBalo BPEMA CaMbIX PAHHMX M3 UMEIOLLMXCA B UCTOPUM AaHHbIX, @ KOHEYHy AaTy 6epy npMmepHo 3a
nonaTopa roga Ao BpeMeHu nocaegHux. B atom cnyyae a octasun 2014 rog gas Toro, 4tobbl caenatb BTOPOi
®opeapa-TecT, a 2015 - gna TpeTbero.

Out of Sample Period (Mepuog ana ®opsapa-Tecra)

OH ycTaHaB/iMBaETCA NO YMOJIYaHUIO TaK, YTobbl nepunoa ana dopeapa-tecta (Out-of-Sample Test) 3aHKMMan
1/3 ot 06béma AaHHbIX. TakoW nNepuoa ABNAETCA onTUManbHbiM. DopBapA-TECT O3HAYaeT, YTO cTpaTerna He
byaetr onTUMM3MPOBATLCA W  MOAFOHATLCA NOA  WUCTOPUYECKMe pAaHHble. CrpaTerns co3paétca w
ONTUMU3UPYETCA Ha MepBOM 4YacTu AaHHbiX (In Sample Test). Bo Bpems e dopBapsh-TeCTOB cTpaTerus
OOMKHbIM 0bpasom npoBepsAeTca. [na 3Toro Tecta AO0/MKHbI UCNONb30BaTbCA TO/IbKO "uMcTble" AaHHble,
KOTOpble paHee He WCMo/b30Ba/UCL AN Pa3paboTKM M ONTUMM3aUMKU. ITO OYEHb BaXKHO AJ1A MPOBEPKU
KauyecTBa cTpaTeruu.

Test Precision (TouHocTb TecTa)

HacTpoiika 3Toro pasgena vMmeeT K/ko4yeBoe 3HayeHue ANA HAAENKHOCTM BbINOJHAEMbIX TeCTOB. Al OYeHb
PEKOMEHAYIO YCTAHOBUTb 1-MWHYTHbIE AaHHble. DTOT NAapaMeTpP rapaHTUPYeET, YTO BCE U3MEHEHMUSA BHYTpPU
YacoBOW cBeun OyayT CMOAENMpPOBaHbl Ha OCHOBE AaHHbIX MWHYTHOrO Talmdpeinma, U KomaHAbl 06
YCTaHOBKE WM M3MEHEHWI0 opaepoB (Takux, Kak Stop Limit, Stop Loss u Take Profit) 6yayT BbInOsHEHbI
TOYHO.

MHTepecHO TaKXe NpoBepUTb CTpaTervio Npu TOProssie TONbKO Ha OTKPpbITUM Bapa (Open Bar). Ctpaterus
byaeT Tak paboTaTb U B peanbHbIX PbIHOYHbIX ycaoBuax. Ho aTo He ngean ana Toprosnu Ha Forex. i mory
NnopeKkoMeHA0BaTb MCNO/b30BaTb TaKoi meToa Toprosaun ana ETF (Exchange Traded Funds).

A MCNOJ1b3YHO 3HAaY€HMA NO YMOHYaHUIO 017 BCEX OCTa/IbHbIX NApPaMeTpOB B 3TOM YacTu (crlpep, nTt. ,CI,.).



HACTPOMKA CTPATErMU

OCHOBHOM 3KpaH HACTPOEK BbIMAAMT Ciedyrowmm obpasom:

Build new trading strategies Progress | Settings
| Crata ||Strategy0ph|:ms|| Building Blocks || Genetic Options || Maoney Manage‘"ent” Robustness Tests | Ranking Options

Strategy Options

Limit Signals to Time Range
Limit taking signals to a time range specified below.

Market Sides
© Both Long & Short @ Only Long 3 Long/ShortEntry Fules symmetry
) Only Short Long/ShortExit Rules symmetry
Trading Logic Stop Loss & Profit Target Options

Setting Value SL is Required PT is Required

Fill Type Defautt

Strict Stop Prices SUPT: O inpips  Minimum: 20 % Maimum: 300 4+

Pending Orders Valid One Bar ) —_—
© inmoney  Minimum: 200 Maxdmum: 2,000 &

Replace Pending Crders n
SL/PT in money is computed from trading of 1 standard lot/contract

Maximum Trades Per Day o

Maximum Total Trades 10000

Limit Signals to Time Range O

Time Range From 0900 SLUPT based on ATR fixed pips

Time Range To 15:00

Exit At End Of Range ™ ATR Multiple Minimum: 05 ¥ Maximum: 13 +

Exit &4t End Of Day O

Exit On Friday M [7] Limit Risk Reward Ratio (SL vs PT) o a range

Max Peried for Indicators 100 from 1 : 1+ to1: 14

Max Perod for Price Patterns: 20

D Dont use price range indicators (ATR, Bar Range etc.) in conditions
Checking this will restrict ATR to be used only for stopfimit prices or
Stop Loss/Profit Target

B aToM pasaene ycTaHaB/AMBalOTCA MapaMeTpbl cTpaTerMu. Mbl MosKem BblbpaTb, XOTUM /M Mbl CO34aTb
cTpaTeruio, TOPryloLLyi0 TO/IbKO B OAHOM HanpasBiAeHuu, M T. A. A CTpolo cTpaTerMmM OAHOBPEMEHHO ANA
OJVHHBIX (MOKYMNKa) M KOPOTKUX (Mpoaarka) No3numMiA, U Bbl MOMKETe BUAETb MOU HACTPOMKK "'Mo ymondaHuio"
Ha 3TOM cKpuHuwoTe. Mo 6onblel YacTu A He U3MEHSAI0 3T HaCTPOMKMU 33 UCKAIOYEHWEM C/lyyaeBs, Koraa
paboTalo ¢ 15-MUHYTHbIM Tambpermom (4158 KOTOPOro A MHOr4a Co3galto cTpaTernu), NOTomy 4TO 3TOT
Tanmdperm [AET MHE BO3MOXKHOCTb NPOBEPUTbL pPasinyHble TP ¢ nomouwpto GyHKuumM "OrpaHuyeHue

curHanos no spemeHun" (Limit Signals to Time Range).




HACTPOMKA YCNOBWUI CTPATErUU

dKpaH C HaCTPOMKaMM YCI0BUI BbIFNAANT TaK:

Build new trading sirategies Progress I Settings Resuits

Diata || Strategy Options || Building Blocks || Genetic Options ||Mone~,'l\r1anagevent|| Robustness Tests | Ranking Opticns |

Building Blocks

(ATR) Average True Range 1
(BAR_RANGE) Bar Range 1
(TRUE_RANGE) True Range 1
(PRICE_DIFF) Price Difference 1
(BBRANGE) Bolinger Bands Range 1
(BBWR) Bolinger Bands Width Ratio 1
Operators
() Greater 1
(<) Lower 1
() Crosses Above 1
() Crosses Below 1

Entry Rules Building Blocks Order Types & Exit Buiding Blocks
Indicator / Name Wei... Indicator / Name Wi
Price Values 4] O Enter at Market 1 4]
ﬂ Open 1 ﬂ Enter/Reverse at Market (Reverse Position) 1
Close 1 Enter at Stop 1|
" High 1 Enter at Limit 1 [
Low 1 Stop Loss 1
[ volume 1 = /] Profit Target 1 ~
Heiken Ashi Open 1 0 Profit Trailing 1
Pl Heiken Ashi Close 1 [ Bxtafter Xbars 1 1
Heiken Ashi High 1 =
P2 Heiken AshiLow 1 Custom indicators for EURUSD_tick - H1
Today Open 1 1 Here you can select custom indicators that will be used in the strategies
1 ThisgarOpen ! - Indicator / Name Wei...
Fivots 1
P oOpenD 1
High D 1
M LowD 1
Close D 1
™1  Price Ranges
/]
]
/]
(]
/|
M
O

B aTOM pasaene mbl ycTaHaBAMBAaEM YCNOBUA CTPATEIUMU, T. €. KaKMe YacTu OHa B cebs BKAOYaET.

3TOT pasfen CcocTouT M3 TPEX OKOH, HO TOMbKO ABa M3 HWUX OYEHb BaXKHbl A/1A Hac. fl He MCnosb3ylo
Nnosib30BaTe/IbCKMe MHAMKATOPbl B SQ, NOTOMY YTO Pas3NMYHbIX NapamMeTpoB Mo ymonyaHM" 40CTaTOYHO
MHoOTrO.

Entry Rules Building Blocks (Ycnosus, onpegenaiowme npasuna Bxoaa)

34ecb Mbl MOXeM BblbpaTb, M3 KaKWMX MOKasaTenel W napameTpoB OyaeT cTpouTbca cTpatervsa. Ectb
HECKO/IbKO CNocoboB caenaTtb 3T0. f He MOry CKa3aTb, YTO KaKOM-TO M3 STUX MAPaMETPOB WU YCAOBUIA NAOKX,
NMOTOMY YTO TECTbl Ha HAAEXKHOCTb MOMOratoT OOHaPYKUTb HeyaauHble cTpaTerun. Mol meTog, 3aKkato4aeTca B
TOM, YTO A CO3A4al0 CTPATErMM C UCMONb30BAHNEM BCEX BO3MOXHbIX YC/0BUIM, U KOrAa CTpaTerMa cosgaHa,
Hanpumep, C UCMO/Jb30BAHMEM NUBOTOB, A €€ yaanAto M Gonble He co3pato. UCKAYeHWeM ABNAKOTCA
06BEMDI: NpUMeHeHne 06bEMOB Ha Forex 6ecnonesHo, Tak YTo A BCErAA YAANAI0 UX.




Tunbl OPAEPOB M YC/I0BUA BbIXOAA

34ecb Mbl MOXEM ONpPeaenvTb, Kak Mbl XOTUM 3aX0AMTb U BbIXOAUTb M3 NO3ULMA. ITO NOSIHOCTbIO 3aBUCUT
TO/IbKO OT BalIMX MpegnoyTeHnin. MHe HpaBATCcA NPOCTbie CTpaTerMy, Nos3Tomy B 60/bLUMHCTBE C/yyaeB A
MUCNONb3YH TONbKO 5 yCNOBMI, KOTOPbIE NMOKasaHbl Ha KapTWUHKe. Ho, OCHOBbIBasicb Ha CBOEM OnMbITe, Bbl
MOMKeTe TaKKe f006aBNATb U Apyrue ycloBus.

HACTPOWUKM FrEHETUYECKOTO AJIFOPUTMA

OCHOBHOW 3KpaH HacTpoeK BbIMAAMT ceaytowmnm obpasom:

Build new trading strategies
B
Home
Data || Strategy Option || Building Blocks ||Genetit:0pﬁon5||‘-.':'e, Management | Robustness Tests || Ranking Options |
| Genetic Options
Data
Manager
& Genetic Options
Build \
I 5 - 1
strategies Popuiation Size: 100 4 LIFLEREIVE EIRD S
o Max#of G tions: 100 « —
o AUl L = Crossover Probablity: 6% — ~ I'.'I
Retest
strategies
Initial Population Generation Initial population conditions - Dismiss strategies
o8 0 Generate random population IS/C0S - In Sample/Out of Sample results RT - Robustness Tests results
o Decimatiol fhicient: g u What == Val
i n coefficient: e e se  Wha = Value
FEELE — "
Max tree depth: 5 » r_1Fc‘roosfc‘realc_:|a3n¢3ra1ic‘n:=‘
= ) use gystems from Databank as initial population — .
Optimizer
Evolution management
[ Divide In Sample pericd to Training / Validation
3 start again when finished (confinuous repeating evolution)
3 Restart if fitness of IS Training ¥ stagnates for 5 + generation(s)
Restart evolution after 5 + generation(s) if:
Use ‘What <m= Value
— N
mml
v

[eHeTUYECKUA anropuTm - 3TO aarOPUTM MOWCKA, MCNO/b3yeMbld A4 peleHua 3adady OnTMMM3auMu U
MOAENNPOBAHUA MYTEM C/yyaliHOro oTbopa. ITy yacTb A HAcTPaMBalo TaK, KaK NOKAa3aHO Ha PUCYHKe, U
HUKOrg@ He M3MeHAlo eé. A npegnarald Bam CAenaTb TO Ke Camoe: HacTPOWUTb MPOrpammy Mo MOUM
PEKOMEHAALMAM M UCMO/Ib30BATh €€ TOYHO B TAKOM Ke BUAE.



HACTPOWKM YNPAB/IEHUA KAMTUTAIOM

OCHOBHOW 3KpaH HAaCTPOMKM BbIFNAAMT C/ieayowmm obpasom:

Build new trading strategies Frogress Settings Resuilts
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strategies Capital size 10,000 ¥ for Money Management and Drawdown % computation

3

strategies O Fixed size 4 Basic No money management
Lots 1 Strategy will trade with fixed number of lots.
) Fixed amount

L ) Risk fixed % of account

34ecb Mbl MOMKEM ONPeaenvUTb CYMMY KanuTana ANA TEeCTUPOBAHWUA HA MCTOPUYECKMX OAHHbLIX, @ TaKkKe
MeTOZ YyNpaBAeHUA KanuTaNoM, KOTOPbIX 34eCb MMeeTca Tpu. Becerga BakHO, UTOBbI PUCK OTAENbHOMN CAeNKn
6bIn NPUMEpPHO oAMHaKoB c Noboi apyroit caenkoi. Takum o6pasom, TONbKO ABa METoAa M3 3TUX TPEX
NOAXOAAT AN1A PeasnbHOM TOPTroBaAW, YTO Mbl 06CYAMM MO3HKe.

Fixed Size (PuKcuposaHHbIli pasmep)
Kakaas caenka uMeeT ovH 1 TOT sKe pasmep, Hanpumep, 1 10T U T. 4. 3TOT METOA, - OANH U3 NYHLLKX.

Fixed Amount (PukcuposaHHasa cymma)

Pasmep no3nuMmM paccunTbiBAeTcs B COOTBETCTBMM C PUCKOM WMHAMBUAYANbHO ANA KaXAoW TOprosom
nosunumm, Hanpumep, 100S Ha Kaxkaylo CAENKY. 34eCb PUCK B KaXKAOW cAaenKke umeeT cBOE 0b6oCHOBaHUe, U
NO3TOMY 3TOT METO/, TAKKEe MOKET BbITb UCMONb30BaH.

Risk fixed % of Account (PucK B npoueHTax ot Aeno3ura)

fl He peKoMeHAY0 JaHHbI MeToA, NOTOMY YTO 3[eCb PUCK YCTaHAB/IMBAETCA B MPOLIEHTaX OT pa3mepa CYETa,
BK/tOYas NpubbINvM U yObITKM, NOAYYEHHbIE NPM TOproBae No cTpatermn. Hanpumep, ecan crpaterns paér
100% npubbinun, TO Mbl HAQYHEM TOProBaTb B ABa pa3a bonee KPynHbIMKU NO3NUMAMU. TaKMM 06pPa3oM, PUCKK
nocneaylolnx CAeNOK He ByayT TaKUMU Ke, KaKUMU OHM BblIN BHayane, U3-3a Yero 3ToT cnocob nyylle He
MUCNnonb3oBaThb.

HACTPOMKN TECTOB HA HALLEXXHOCTb

B aToi vacTM pabodyero npouecca A He UCNONb3YH TECTbl Ha HaAEXHOCTb (OHM MpoBOAATCA MO3xe). Bbl
MOKeTe NPONyCcTUTb 3ToT pasgen @




HACTPOMKU OTBOPA CTPATErUN

OCHOBHOW 3KpaH HAaCTPOEK BbIrNAAMUT TaKMM 0bpa3om:

Build new trading strategies Progress Settings Results
ol
Home
| D || || Building Bloch || ||‘-.':':
s Strategy Ranking Options
Drata
Manager
@ Databank Options Strategy Selection Criteria
Buikd
strategies Maximum Strategies to Store in Databank 5000 + Compute fitness from O Portfolio (f exists) O Main data
i Determine best strategies by
R I::jst:” condifions -.D smiss strategies where: ) Net Profit (Return)
strategies IS/00S - In Sample/Out of Sample results RT - Robustness Tests re...
§ — © Return / Drawdown ratio
P - Portfolio results AD - Additional Data resuits
~
o ) System Guality Number (Van Tharp)
I i Use  What <x= Walue
o e — ) System Quality Number score (Van Tharp + M
strategies Profit Factor = 13 |4 G 4 v 1 2
™
"1 Profit Factor (00S) < 13 G Eese Lny AT,
s V] Return/DD Ratio < 3.0 OR Expectancy Score (expectancy * opportunity, Van Tharp)
Optimizer V] Return/DD Ratio (O0S) < 15 ™ Annual Return % / Max DD %
M xwins < 30.0 % ) Weighted Fitness
M s wins (00S) < 30.0 %
[ /] Number of frades . 200.0 Ranking Criterium Type Wei... Tar... a
— A
Mumber of trades (C0S) < 100.0

3To oAHa M3 Hanbosee BaXKHbIX AN MeHA YacTeih. OHa NO3BOAISET ONpeaenuTb, KakmMe napameTpbl A0XKHbI
6bITb YCTAHOBEHbI A/1A CTPATErMU, a Kakue A0/KHbI 6biTb NepemelleHbl B 6a3y AaHHbIX 414 Aa/bHeENLIero
TecTMpoBaHMA. BaKHO yCTaHOBUTb 3TM NapameTpbl TakMm 0B6pa3om, yTobbl OHU AaBanu OB6BEKTUBHYHO
MHDOPMaLMIO O KauecTBe cTpaTernu.

fl He peKkomeHAyl MCMNO/Ib30BaTb MOKasaTenu npubbinun, "npocagkn” M T. A. B abCOMOTHbLIX YMcnax. ITo
CBI3aHO C TeM, YTO OHM MOTYT 3aBMCETb OT pasmepa MNO3WUMM KanuTana M He ByayT nNpesocTaBnsaTb
ncyepnbiBatowein MHGOPMaLLMK 419 aHaIM3a - MPOLEHTHbIE COOTHOLWEHUS 34eCb 6osiee BaxKHbI.

Bbl moXeTe NocmoTpeTb, KakMe napameTpbl UCMNOMb30Baa A, U PEKOMEHAYI0 BaM MPUMEHATb UX e, a
MMEHHO!

Profit Factor (®akTop npubbinm)

3TOT nMapameTp MOKa3blBaeT COOTHOLIEHME MeXKay OOWMM KOoNMYecTBOM YObITOYHbIX M MNPUObIIBbHBIX
nosnumii. Yem Bbille ero 3HayeHuwe, Tem aydwe. MuHMManbHOe 3HayeHuMe AO0MKHO b6biTb 1.3. Takue
CTpaTermm He ABNAKOTCA YA3BMMbIMM K YObITKam. A MCNONb3ylO 3TO 3HAYeHWe Kak Aans paspabotku u
onTMMmsaumm, Tak W ana dopBapa-TecToB, NapameTp KOTOPbIX BbIHECEH OTAeNbHO (nocnegHue
AOMOJIHUTENbHO MMetoT 06o3HaveHme O0S).



Return/DD ratio (CooTHoweHne npubbiau K "npocagke")

3TO OYeHb BaXKHbIM NOKasaTeslb, KOTOPbIA MO3BOMIAET MHE BUAETb, HACKOAbKO NpubbinbHa cTpaTerua. Ero
3HaYeHWe O3Ha4yaeT COoOoTHOWeHWe obLlel npubblIM K MaKcumanbHoi '"npocagke". Al ycrtaHaBAMBato
3HaYyeHuMe 3Toro NnapameTpa Ha ypoBHe He meHee Yem 0,5 3a rog. Hanpumep, ecan nepuog i paspaboTku u
ONTUMM3ALUN CTpATErMN cocTaBnseT 6 neT, a 6epy 3HayeHue "3". B TaKOM c/lyyae A TaKkKe YyCTaHaB/AMBaAlO
3HaueHue "3" gna dopsapa-tecta (O0S). Ho ecnum y Bac B HacTpoiikax dopeapa-tecta (OOS) cTouT 3HaveHme
"no ymonyaHuio" (a UMeHHO - ncnoib3osaTh 13 06béma AaHHbIX), TO COOTHOLIEHME NPUBLIAK K "npocaake”
ana ®opsapa-tecra (Return/DD ratio (OOS)) A0KHO 6bITb HAMOMOBUHY MEHbLLE.

% Wins (MpoueHT npubbINIbHbIX CAEeN0K)

YacTo MOXKHO HaWTK CTpaTerMm, KoTopble ABAAIOTCA BECbMa NPUObINbHBIM, HO UMEIOT MPOLLEHT NPUBbINBHbIX
caenok He 6onee 10-Tn. MNMopgobHble cTpaTerMm B OCHOBHOM TOPrytoT "Wymbl" Ha pbiHKE M peaKo Korga
ABNAIOTCSA YCMELWHbIMW B PeasibHbIX TOProBbiX ycNoBUAX. [O3TOMYy A YCTaHOBWMA MUHUMaAAbHOE 3HayeHue
NPUBbINBLHBIX cAenok B 30%, UTO TaKKe XOPOLLO A8 NCUXONOTMYECKOro COCTOAHMA Tpenaepa.

Number of Trades (Konnuectso caenok)

[na HapéxHoro TeCTMPOBaHUA HEOBX0AMMO COBEPLUNTL OnpeaeEHHOe MUHUMAIbHOE KOIMYECTBO CAE/OK.
fl noyTK Bcerga ycTaHaB/MBalo 3TO 3HayeHMe Ha "200" gns onTMMM3aLMOHHOro TectuposaHua (IS) n "100"
ansa dopsapa-tecta (00S). Ho ecam a cospato cTpaTerMm Ans AHEBHOro Taimdperma, A yMeHblua 3TU
yucna go "50" n "25".

Tenepb ANs cO34aHUA cTpaTernmn BCé rotoBo. Mbl Haxknmaem KHonKy "Myck" ...

Build new trading strategies Progress Seftings Restits

Strategies Buid Mode

» Start | | |
0O Genetic Evolution - evolution of strategies from initial population using genetic programming

... W 3aNyCKaem npotecc cosgaHua CTpaTeFMﬁ, B naeane - Ha Uenyr HoYb.

YTpom Mbl HaliAéM 6a3y AaHHbIX CO CMMCKOM CTpaTerni:

Catabank Last generaticn

|

Save r Edit ¥ Delete Clear all Retest Rows: 643
Generation Fit... Symibsol TE Met profit #oftrad... S Wins Profit f...
(| Strategy 15.82 083 EURUSD fick H1 & 48207 .84 658 31.46% 1.54
O Strategy 28.32 183 EURUSD tfick H1 3 2048279 276 3|41 % 1.46
O Strategy 16.4 087 EURUSD tick H1 % 2676676 367 3560% 1.44
O Strategy 17.95 I84 EURUSD fick H1 33072433 406 3251 % 1.57
O Strategy 22.76 072 EURUSD tfick H1 & 1413588 227 47ThE% 1.53
O Strategy 17.68 I84 EURUSD fick H1 330091 34 406 3251 % 1.58
O Strategy 17.67 I84 EURUSD fick H1 2 31036.35 407 3243 % 1.57
O Strategy 9.59 081 EURUSD tick H1 3177154 256 41.8 % 1.47
0 Strategy 14.27 081 EURUSD fick H1 % 5341553 43 8554 % 1.42

Mbl A0/XHblI OTMETUTL BCE CTPaTernun, UCNob3yA raaodky B 1€BOM BEPXHEM YAy, N HaXKaTb KHOMKY "Retest",
KOTOpaa OTNPaBMT WX Ha MOBTOPHOE TecTUpoBaHue. lporpamma MOMNpPOCUT MOATBEPAUTb 3amyCcK 3TOro



npouecca, Ans 4ero noTpebyercAa ABa pasa Haxatb KHonky "Yes (da)" B ananoroBom okHe. Mocne 3toro
nporpamma nepenaért K caMon BaXKHOW YacTu: K TecTam Ha HafaExHOCTb (Robustness Tests).



TECTbl HA HAOEXHOCTb

Ha atom 3Tane a NPOBOXY HECKOJIbKO TECTOB U XO4Yy ONUCaTb Hambosnee BaXKHble U3 HUX:

The Second OOS Test (BTopoit ®opBapa-TecT)
B Hawem npumepe A Mcnonb3ylo AaHHble 2014 roga, KoTopble He 6blAM MCMOAb30BaHbI NPWU CO34aHUK
cTpaTerui.

Slippages Test (TecT Ha npocKanb3blBaHUE)

Mbl  xoTuMm, uTObbl CTpaTernsa 6blia HagEXHOW, MNO3TOMy MpoBepseM, KaK OHa pearvpyet Ha
NpoCKanb3biBaHMA. [log MNpoCKanb3blBaHMEM MOApPa3ymeBaeTcA ObICTPOE W3MEHEHWe KOTUPOBOK, M3-3a
KOTOPOTrO Mbl HE BCEF4A MOYKEM BOMTU B CAE/KY MO KeNaeMow LeHe.

Test on a Different Market (TecTupoBaHue Ha Pa3NNUHbIX TOProBbIX MHCTPYMEHTAX)

BaykHO, yTObbI CcTpaTerMs paboTana LOMKHbIM 06Pa3OM M HA APYrMX TOProBbIX MHCTPYMEHTAX, TaK 4To
TECTUPOBAHME HEe J[O/KHO OrpaHU4YMBATLCA TOMBbKO ANWb WMHCTPYMEHTOM, AN KOTOPOro oHa 6bina
nocTpoeHa.

Randomize Trades Order (M3meHeHne nopAfKa coBepLUEHUA CAENOK)
MpoBepseTca, KaKk cTpaTterusa noseaeT cebsn, Koraa mbl byaem MeHATb NOPSALOK COBEPLUEHMUA CAENOK.

Randomly Skip Trades (MponycK HeKOTOpbIX CAENOK C/yyaiiHbIM 06pa3om)
CTpaTerna fo/KHa XopoLwo paboTaTb Aake Toraa, Korga mbl nponyckaem 10% caenok.



Randomize Strategy Parameters (Cny4yaitHoe U3MeHeHue napameTpoB CTpaTerum)

Kaxpan cTpaterna nmeeT KOHKPETHbIE NapamMeTpbl, HO OHA He AO0/XKHA ObITb OFPaHUYEHA OAHUMU U TEMMU Ke
HaCTpoliKamu, paboTaloWmMmMM TONbKO MPM ONPeAenEHHbIX PbIHOYHbIX ycnoBuax. CTpaTterMa A0JXKHa
paboTaTb farke Torga, Koraa Mol byaem U3MeHATb HEKOTOPbIE U3 €€ NapameTpPos.

Mbi nogpo6bHO obcyaum Bce BUAbI TECTOB B CAeAylOWMX FnaBax, BKAOUYaA TO, KaKUM obpa3om [oMKeH
NPOBOAUTLCA aHaNU3 NOJIYYEHHbIX Pe3yNbTaTos.



BToPOit ®OPBAPA-TECT (OOS TEST)

HysKHO npoBecTn HecKkosbko PopBapa-TECTOB ANA TOro, YTOObl MOMYYUTb KAYECTBEHHbIE BbICOKOHAAEKHbIE
cTpaTerMu, KoTopble CMOryT ObiTb nNpubbIIbHbIMKM B byaywem. Btopoint dopsBapa-Tect genaercs c
ncnonb3oBaHMeM gaHHbix 2014 roga. A gaHHble 2015 roga 6yayT cnonb3oBaHbl ANA TPETbero, NocaegHero

TecTa.
Hactpoiku:

Retest strategies Progress | I Settings Results

Data || Strategy Options || Money Management” Robustness Tests || Ranking Options |

Data for backtest

Main data for testing
Backtest Engine: MetaTrader v Allow only engine symbols D
Symbal: EURUSD_tick - MT4 & Period:  H1 Y Available Data: 05.05.2003 - 04.12.2015
Start Date: 01.01.2014 v  EndDate: 9012015 v
| ResetDates
Out of Sample Period: {}
In Sample: 01.01.2014 - 31122014
Reverse Out of Sample / In Sample
D Out Of Sample: -
Test Parameters
Spread: 2 2 Market Slippage: [ - Min distance of order from price: L
Test precision: 1 Minute: data (show) v Use real spread (only for real tick data)




He TpebyeTca HUKAKMX [OMNOAHUTENbHbIX HACTPOEK.

Ha BKnagke Progress (Mporpecc) Haxmute Ha KHonky "Start" n goxauTecb, Noka Bce cTpaTerMm He 6yayt
npoBepeHbl. 3aTem yAanuTe CTpATErMu, KOTOpble MMEeKT KoapduumeHT npubblan Huke 1.30. Cambli
ObICTPbIN cnocob, 4yTobbl caenatb 3TO - OTCOPTUPOBATL MX MO GaKTOpy MPUOLIAKU, BbIAEIUTb KYPCOPOM
CTpaTer1o ¢ HaMMEeHbLNM 3HaYeHNeM, HaxKaTb Knasuuwy "Shift" n 3aTem nepemecTUTb Kypcop Ha CTPOKY CO
3HayeHuem 1,29. Takum obpasom byayT BbiOpaHbl BCe CTPOKM cO 3HadeHusamn oT 0.10 go 1.29, KoTopble

nocse Haxatua Ha "YaanuTs (Delete)" byayT ybpaHbl U3 cnucKa.

Test strategies

M@

Load Save

Generation

SQ_Strateqy 20.84
S0 Strategy 34.60

SQ_Strategy 9.6
S0 Strategy 37.24

S5Q_Strategy 25.30_2

S0} Strateqy 27.85
SQ_Strategy 32256
S0} Strateqy 30.54
SQ_Strateqy 30 46
SG} Strategy 17.17
S&_Strategy 13.3
S5G}_Strategy 22.89
SQ_Strategy 33.90
S0}_Strategy 346
SQ_Strategy 17.7_2
S501_Strategy 37.22
SQ_Strategy 17.18
S501_Strategy 3474
SC1_Strateqy 34.26
5G}_Strateqgy 35.31

Fit...

0.47
0.48
0.46
0.51
0.45
0.49
0.45

0.5
0.52
0.49

0.3

0.3
046
0.46

0.3

0.5
0.31
0.48
0.51
0.51

Edit v

Symbel

EURUSD_fick
EURUSD_fick
EURUSD_fick
EURUSD_fick
EURUSD_fick
EURUSD_fick
EURUSD_fick
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113 354 %
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C aToro momeHTa Bce UcTopuyeckume AaHHble, BK/NKO4YaA AaHHble BTOPOro ¢opBap,q-TeCTa (AO 1 auBapsa

2015 roga), 6yayT ncnonb3oBaHbl ANA TECTOB HA HAAEXHOCTb.



TECT HA NPOCKA/Ib3bIBAHUE

Crpaterma [o/KHa OCTaBaTbCA NPUOLIIBHOM B C/MIOMHBIX PeanbHbIX PbIHOYHBIX YCAOBUAX - TaKWX, Kak
NPOCKaNb3blBaHNA, BbI3BaHHblE HOBOCTAMM W ApyrMmM dakTopamu. o 3TOM NpuUYMHE Mbl AOKHbI
BbINONHWUTb 3TOT TecT, 4Tobbl y6eanTbea, uTo cTpaterna ctabuibHo paboTtaeT B peaNbHOM PbIHKe.

HacTpoiku:
Retest strategies Progress | Settings Results
| Data || Strategy Opticns |Mone‘; Manage*ent” Robustness Tests | Ranking Options
Data for backtest
Main data for testing
Backtast Engine: MetaTrader v Aow oty engine symbols ||
Symbol: EURUSD_fick - MT4 v Period:  H1 v Avalable Data: 05.05.2003 - 04.12.2015
Start Date: 05.05.2003 v End Date:  p1 01 2015 v
| ResstDates |
Out of Sample Period: \i} S
In Sample: 05.05.2003 - 31.12.2014
Reverse Out of Sample / In Sample
D Out Of Sample: -
Test Parameters
Spread: P I Market Sippage: 3 :I Min distance of order from price: 5 &
Test precision: 1 Minute: data (slow) v Use real spread (oniy for real tick data)

CTpaTerus, KOTopas NPOXOAMUT TECT Ha YCTOMUYMBOCTb K NPOCKA/Ib3bIBAHWUAM, BCE PABHO AOJIXKHA UMETb
NONOMKUTE/IbHYIO TEHAEHLUMIO MO POCTY Kanutana.

Ecnan anHKnA pocta Kanutana BbIMALNUT Ceayowmnm o6pa30M, TO TaKuUe CTpaTermn O0NXKHbl 6bITb yAaneHbobl.

Equity (5)

. . Equey (5)
EEEHlEEn. oo B BB ERERINEEE

]
8
H
]
H
3
H
]
#
i
H
#
#
]
#
H
H
L]
H
8
i
H
L]
g
g
H
g
g
H
8
H
H
L



3TM rpaduKM  BbIMMAAAT MNOAXOAALLE, MO3TOMY Mbl OCTaBMM JaHHble CTpaTerMM Ha AanbHenwee
TecTUpoBaHue.
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TECTbI HA PA3/IU4HbIX TOPTOBbIX MHCTPYMEHTAX

ITOT TeCT BaKeH, NOCKOJ/IbKY CTpaTernu, KOTOpble MOKa3biBaloT Xopolive pesy/bTaTbl TECTUPOBaHWUA Ha
Pa3IMYHbIX TOProBbIX MHCTPYMEHTAX, KaK NpaBuao, UMetoT bonee cTabunbHyo Npubbiib B Byayliem, yem Te,
KOTOpble AaBa/iM XOPOLWWIA Pe3ynbTaT TO/bKO Ha MHCTPYMEHTE, A1 KOTOPOro CO34aBasunch.

Hactpoiku:

Retest strategies

Progress I Settings Results

| Data

| | Strategy Opticns | | Maoney Management | | Robustness Tests | Ranking Options |
Data for backtest
Main data for testing
Backtest Engine: MetaTrader v Allow onty engine symbols ||
Symbol: | GBPUSD_tick - MT4 v] Perod:  H1 0 Awalable Data: 05.065.2003 - 13.11.2015
Start Date: 05.05.2003 v End Date:  g1.01.2018 v
. ResetDates |
Ot of Sample Period: \;J.
In Sample: 05.05.2003 - 31.12.2014
Reverse Out of Sample / In Sample
D Out Of Sample: -
Test Parameters
Spread: 2 5 Market Slippage: {1 R Min distance of order from price: -
Test precision: 1 Minute data (slow) v Use real spread (only for real fick data)

Bce TecTMpyemble cTpaTernm Takxe A0NXKHbl MMeTb XOPOLLYHO JIMHMIO POCTa Kanutana.

Ecnuv KpmBble pocTa He COOTBETCTBYHOT HALUUM Tpe6OBaHMﬂM, TaKue CTpaTternn yganarTcA.

Equity (5)

Equey (5)

A 3TW cTpaTernm NOKasanm xopoLure pesynbTaTbl, NTOITOMY Mbl NPOAOIKMM UX TECTUPOBATD.
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MU3MEHEHUE NOPAAKA COBEPLUEHWNA CAENOK

ITOT TecT NOKasbiBaeT, HACKO/MbKO pPe3ynbTaTbl TECTUPOBAHWA 3aBUCAT OT MOPALKA COBEPLUEHWUA CAENOK.
Mocne Toro, Kak mMbl MPOBENN TECTbl HA NPOAO/KUTENILHOM NEPUOAE BPEMEHU, MOMKHO Npeanonaratb, YTo
CTPYKTypa byaylimx ToproB 6yaeT Noxo¥Ka Ha Ty, KOTOpasa CMMYAMPOBasacb BO BPeMs TecTMpoBaHua. Ho
€CTeCTBEHHO, YTO Mbl HMKOrZa He CMOXem npeaBuaeTb MopagoK CAENOK B Halel byayuielrt Toprosne.
Opyras nocnenoBaTeNlbHOCTb CAENOK MOMKET YXYAWWTb WTOroBble pPe3y/bTaTbl, MO3TOMY HeobxoaAumo
NPOBECTM AaHHbIN TeCT U ybeauTbCA, YTO NMOKasaTenn CTpaTerMy OCTaloTCA CTabubHbIMU AaxKe B Caydae,
KOr4a NopsAAoK CAENOK MeHAETCS CnydariHbim obpasom.

M3 cBoero onbiTa MoOry cKasatb, 4to 200 moAenMpoBaHWI BMOJIHE [A0CTAaTOMHO, YTOOblI MOAYYUTb
COOTBETCTBYlOLLME pe3ynbTaThl.

Retest strategies Progress Settings Resuits
=
Home:
Drat:
wE Robustness Testing
Diata
Manager
& Monte Carlo Simulation Settings
Build
strategies [ Use Robustness Testing Monte Carlo Analysis
o) Number of simulations 200 % Confidence level for reporting 8 v %
Retest
strategies
Robustness Testing Methods
=
Improve Use  Method Randomize trades order parameters:
strategies M3  Randomize trades order, with method Exact o
asic
Randomby skip trades, with probability 10 % »  Method Exact
.o [ Randomize strategy parameters, with probability 20 5% and max change 20 %
Optimizer Randomize starting bar, with max change 100

[l Randomize history data, with probabiity 20 % and max price change 10 % of ATR
Randomize spread from 0.00 to 0.00
Randomize slippage from 0.00 to 0.00

Randoemize min distance from price from 0.00 to 0.00




Ha BKnagKke aHanM3a pesy/ibTaToB TECTOB Ha HaAEKHOCTb Mbl MOMEM BUAETb BaKHYI0 Tabiuuy. 3HaueHue

BblaeneHHon cTpoku "Ret/DD" (95%) go/KHO BbiTh, MO KpaliHel mepe, B 2 pa3a MeHblue, Yem B CTPOKe

"Original".

Retest sirategies

5Q Strateqy 29.27 - EURUSD tick, H1, 05.05.2003 - 01.01.2015, 005 31.12.2014 - 31.12.2014

Progress | Settings | I Resulis

Overview || List of trades || Equity chart || Trade anabysis ||Robusm€ss ana__‘” Strategy settings || Source code |

Confidence levels for robustness tesis

The levels below show with what confidence you can expect the displayed strategy
results. Computed results are based on Mente Carlo simulation of multiple runs
made duning robustness tests.

Results in the table are for complete data (In Sample + Out of Sample).

Conf Nt Profit MaxDD%  ReVDD RExp  AR%
Original $6092.3 311% 021R 4263 %
50 % $ 60823 463% 013 021R  4263%
50 % $ 60823 5.05% 962  021R  4263%
70% $ 60823 531% 881 021R  4263%
30 % $ 60823 6.07 % 817  021R  4263%
90 % $ 60823 6.86 % 71 021R  4263%
91 9% $ 60823 6.91% 702 021R  4263%
929% $ 60823 6.92% 681 021R  4263%
93 9% $ 60823 6.97 % 676 021R  4263%
94 9 $ 60823 7.04% : 021R  4263%
95 % $6092.3 72% 021R  4263%
96 % $6082.3 725% 500 021R  4263%
97%  $609229 8.26% 552  021R  4263%
98%  $609229 8.44% 513 021R  4263%
9%  $609229 1062% 476  021R  4263%
100%  $609229 1158 % 347  021R  4263%
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MPONYCK HEKOTOPbIX CAENOK CNYYANHbIM OEPA30M

ITOT TecT NoKa3blBaeT COOTHOLLEHWE Pe3yNbTaTOB TECTUPOBAHUSA K pe3y/ibTaTaM CO C/1ly4aMHbIM NPOMNYCKOM
caenok. MNocne Toro, Kak Hb110 cAeNaHO TECTUPOBAHME HA AOCTATOYHO AONTOCPOYHOM MEPUOLE BPEMEHMN,
MOXHO npeanonaratb, YTO CTPYKTypa byaywmnx Topros 6yaeTt aHanornyHol. C gpyroit CTOPOHbI, HEKOTOopbIe
COENKW B gafibHelLei Toproesie MoryT 6biTb MPONYLLEHbI, YTO MOYXKET NPUBECTU K HeboibLoMy pasbpocy
pe3ynbTaToB. ITOT TECT MOKa3biBAET HAM, HAaCKOJIbKO CTabu/ibHa NPUObIIBHOCTb CTPATErMK U YTO HaM cneayet
OXXMAaTb OT Heeé.

Konnuectso mogenmpoBaHnini ob6bI4HO ycTaHaBAMBaeTcA Ha otmeTke "200". Mcxoana ns cBoero onbiTa Mory
CKa3aTb, YTO TaKOEe YNCI0 UCMbITaHUI obecneynBaeT NoyYeHHbIM pesyibTaTaM HeobxoauMmyo
[0CTOBEPHOCTD.

DOna cnpaBku: Kaxzgoe 13 200 MogeNMpPoBaHUIA NPOXOAUT KaK OTAENbHbIM TECT, NOSTOMY NPOLEAYPa MOXKET
3aHATb AOCTAaTOYHO MHOTO BPEMEHM.

Retest strategies Progress | Settings Results

| Drata || Strategy Opticns Money Management | |Robus‘l.ness T@14 | Ranking Opticns |

Robustness Testing

Monte Carlo Simulation Settings

EE&‘. gﬁu £

nl.laeﬁobustanestingMorﬂeCaﬂoArm]ysis

-] Number of simulations 200 » Confidence level for reporting 95 ¥ %

e

Robustness Testing Methods

Method Randomly skip trades parameters
Randomize trades order, with method Exact
4 Basic

Randomly skip trades, with probability 10 % Probability 10

Randomize strategy parameters, with probability 20 % and max change 20 %
Randomize starting bar, with max change 100
Randomize history data, with probability 20 % and max price change 10 % of ATR

1080 g

et
Improve
strategies
et
Optimizer

Randomize spread from 0.00 to 0.00
Randomize slippage from 0.00 to 0.00

Randomize min distance from price from 0.00 to 0.00

MHTepnpeTauma pesynbraTtoB MAEHTUYHA NPOLLIOMY Lary - 3HaYeHue BbibpaHHoM cTpokn "Ret/DD" (95%)
[OOJIKHO ObITb B A1Ba pa3a MeHbLUe 3Ha4YeHus B cTpoke "Original".

Confidence levels for robusiness tests Equity charis of all simulation runs
The leves strategy
results. Computed resuts are based on Monte Cario simuiabon of muliple runs.
302 QUAING rObUSINESS tests.

tabie are for Out of Sampie).

Cont Net Profit MaXDD%  RetDD  REx

Onginal s6261 B41% 768 025R
50% 350479 832% 707 028R
80% 55645 653% 685  025R
0% 356233 683% 661 024R
0% 554123 1% 621 024R

0% §52243 751% 578 023R
91% $51621 7E4% 576 023R
2% $51163 TET% 574 022R
93% 55018 7T5% 572 02R
94 % 549815 79% 568 0.22R

Equity (§)

95% 549174 793% 666 02R
%% 549038 805% 5588 021R
7% $48279 821% 548 021R
98% $47989 842% 538  021R
99% S4892 853% 508  021R
100% $42003 883 % 43 019R

0 E 75 100 125 10 175 200 25 250 275 300 3B 3O I5 A0 45 450 475 600 525 550 575 60D 66 660 675 700 73



CNYYAUHOE U3MEHEHWE NAPAMETPOB CTPATETUU

OTO oYeHb MOLIJ,HbIVI TecCT, KOTOprl‘;i NMOKa3blBaeT yA3BMMOCTb CTpaTErMn K U3IMEHEHUAM eé napameTpos.

Mobas npubbinbHaa cTpaTerns He AO0/KHA OblTb C/AMILKOM YyBCTBUTE/IbHA K BapuaLMAM HEKOTOpPbIX eé

HacTpoekK. Ecaum ctpaterma ncnonbsyet gna Toprosam Ckonb3awme cpegHue ¢ nepunogammn 100 m 200, To OHa

OOJI’KHA MMETb Xopolume pesynbTatbl M co Ckonb3awmmm cpegHumm 105 mn 195, u 1. a. NpoBeaeHne TecTa

3aHUMaeT MHOIo BpemeHun, HoO OH O4Ye€Hb Ba*KEH.

Mbl onsaTb yCTaHaB/AMBAEM 34ECb YNC/I0 MoaenmMpoBaHuin '200".

Retest sirategies

o

ﬂ
g

5

Progr:

| Ciata | | Strategy Options

| Money Management | |Rnhush'ms T|=:t:4| Ranking Opticns

Robustness Testing

Monte Carlo Simulation Settings

7 use Robustness Testing Monte Carlo Analysis

Mumber of simulations 200 & Confidence level for reporting

Robustness Testing Methods

Method
Randemize trades order, with method Exact
Randomby skip trades, with probabdlity 10 %
Randemize strategy parameters, with probabdlity 20 % and max change 20 %
Randomize starting bar, with max change 100
Randemize history data, with probability 20 % and max price change 10 % of ATR
Randomize spread from 0.00 to 0.00
Randemize slippage from 0.00 to 0.00

10000ONDO g

Randomize min distance from price from 0.00 to 0.00

Randomize strategy parameters

4 Basic
Probability
Max change

=R

MHTepnpeTauma pe3ynbTaToB HECKO/IbKO OT/IMYAETCA OT MPOLL/IOro Wara - 34ecb 3HayeHune cTpokm "Ret/DD"

He J0/I)KHO onycKaTbcA HUKe 50% oT BennumHbl B cTpoke "Original”.




Pe3yanaT TeCTa MOXET BbIMNAAETb Cheayroumm O6|0830MZ

0 25 50 75 100 125 150 175 200 225 250 275 300 325 350 375 400 425 450 475 500 525 550 575 600 625 650 675 700 725 750 775 800 825

Ha aTom rpaduke Kaxkgan U3 IMHUIN AeMOHCTPUPYET OAHO OTAE/bHOE TeCTUPOBaHWE, NPOBEAEHHOE C
Bapuauuamm napameTtpamu. "NaeanbHoli" rpadumk SOAKEH COCTOATb N3 OCHOBHOM CUHEN IMHUN UCXOLHOTO
(opurnHanbHOro) pesynbTaTta, U KPUBbIX APYFMX TECTOBbIX UCMbITAaHWI, KOTOPbIE AO0MKHbI PAacnoaaraTbcs

861131 C CMHEW AnHKei. Mo BHeLWHeMyY BUAY 3TO MOXKET OTAaIEHHO HAaNoMWHATb Y3KUit Beep.

TaKkne pe3ynbTaThl ABAAKOTCA NPUEMIEMbIMU U MO3BONAIOT nepeﬁTM K cnegyrowemy Tecry.

AR e VN Vel

Equity (§)
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A 3aecb utorm Heya0BNETBOPUTENIbHDI, TAK YTO AdHHbIE CTPAaTENMN Mbl YOaTMM.

X i "JW"A"\)‘; jf\?@'j)\%““ww r. ‘

A

Equity (§)
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TPETUIA ®OPBAPA-TECT

JtoT TEeCT AeNnaeTcAa Nerko - Mbl 3anyCKkaem TeCTUpOBaHME C UCNONb30BaHNEM OaHHbIX MOocneaHero nepmnoaa,
NMOCKO/IbKY CTpaTernAa npowsia sce npeabiayuime atanbl NPOBEPOK. [na atoro Tecta mbl ncnosab3dyem AdaHHblE

3a 2015 rog,.
Retest strategies Progress | Settings Resuits
| Data | | Strategy Opticns | | Money Management | | Robustness Tests | Ranking Opticns |
Data for backtest
Main data for testing
Backtest Engine: MetaTrader v Allow onby engine symbols D
Symbol: EURUSD_fick - MT4 ¥ Period: H1 W Avaiable Data: 05.05.2003 - 04.12.2015
Start Date: 01.01.2015 v End Date: 04122015 v
. ResstDates
Out of Sample Period: {}
In Sample: 01.01.2015 - 04.12.2015
Reverse Out of Sample / In Sample
D Out Of Sample: -
Test Parameters
Spread: 2 5 Market Slippage: 0 5 Min distance of order from price: 5 5
Test precision: 1 Minute data (slow) v Use real spread (only for real tick data)

Equity (5)

9 1 3 3 4 8 0 7 B G 18 11 12 13 14 15 19 7 18 19 0 21 32 23 24 38 30 37 23 2 30 31 32 33 34 38 30 I 35 30 40 41 42 43 44 45 40 47 & 40 00 61 42 £3 54 63 50 67 5B 40 00 01 62 93 04 03 00 O7 08 00 70 71 72 73 74 76 70

Ecnm cTpaterns npubbinbHa Ha 3TOM Nepuoae AaHHbIX, TO BEpPOoATHee BCero, oHa byaeT xopowia 1 B
AanbHenwwem. MNocnegHNUM 3TanoM TeCTUPOBAHUA HAAEKHOCTU cTpaTerMm asnaetca MatpuyHasa popsapa-
ontummnsauma (Walk-Forward Matrix).



JInHnA pocTa KanuTana cTpaTterMm He MoXKeT bbITb naeanbHo dopmbl. Halla 3aga4a cOCTOUT B TOM, YTOObI
cbopmmpoBaTb noptdenb M3 cCTpaTernin, Kotopble Bbl ONTMMaNbHO AOMOJAHAAW Apyr Apyra. BoT nuHuAa
6anaHca oaHoM cTpaTernmn, Kotopasa bblia BKAOYEHA B OAMH U3 Moux nopTdenein B 2015 roay.
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MATPUYHAA ®OPBAPA-ONTUMU3ALUA (WALK-FORWARD |V|ATRIX)

Ha gaHHOM 3Tane y Hac 0CTa/fioCb HECKO/IbKO CTPATErmii, U Mbl MOXKEM 3aMyCTUTb OKOHYaTebHbIN TecT Ann
NPOBEPKM MX HAAEKHOCTM - MaTpuuHyto $opBapa-ONTMMM3ALMIO. ITO TaKoW TUN ONTUMM3aLMK, Npu
BbIMO/IHEHUN KOTOPOM XapaKTepHbl Pa3/IMYHOE KOJMYECTBO 3aMyCKOB WM WCMNO/Ib30BAaHME Pa3/INYHbIX
nepuoaos.

Ecamn ctpaterns npongét 3ToT BUA, ONTUMM3ALMKM, a 3aTeEM U PEoNTMMM3AUMM MAPamMeTpPoB, 3HAYUT, OHa
roToBa K LUMPOKOMY CMEKTPY PbIHOYHbIX YCNOBUIA. YcnelwHoe npeoaoneHne Tecta NOATBEPAMUT, YTO OHa He
"nogorHaHa" nop, onpeaenéHHble UCTOPUYECKME AaHHble M Noc/e PeonTMMM3auuM CMOXKeT paboTaTtb B
nobble apyrve nepuoabl BpemeHu.

B mononHeHue K aTomy MaTtpuiHan ¢opBapa-ONTUMU3aLMA TaKKe NMOKaXKeT, HY*KHa /1M NMOCTOAHHasA
PeoNTUMM3ALLMA AAaHHON CTPATErNMM U KAKOM MUMEHHO Nepuog, ANA NOBTOPHOM ONTUMMU3ALMM CTaHET
Hambonee NOAXOAALLMNM.

dopBapa-oNnTMMM3aLMA AOMKHA ObITb caenaHa ANA Kaxaoh CTpaTerMm no oTAenbHOCTU. Mbl 3arpyaem
cTpaTerMio B ONTMMM3aTOpP W BblibuMpaem onuuio "MaTpuyHaa d¢opsapag-ontummsauma” (Walk-Forward
Matrix). Mbl TakXe BblbMpaem 3HayeHMe Lara U NpoueHTHoe 3HayeHue ans Popsapa-tectoB (O0S).
StrategyQuant npoBedér co cTpaTerMeM TecTbl CO BCEMM 3aAaHHbIMM KOMOWHAUMAMM, BbINOJHUB €€
dUHANbHYIO ONTUMM3ALMIO.

Kak HacTpouTb MaTpuuHyto popBapa-oNnTMMM3aLMIO:

3arpyrkaem cTpaTernio B onTMMMU3aTop:

Optimization Engine Progress Settings Results
4
Home
Strategy to cptimize
» Start n ||
=2 File: C\Users\Zdenek\Downloads\ELURUSD_H1_bothStrategy 15.102.str Load
Diata
i ji Owptimization Settings
Memory Consumption Optimization Settings
6,000 = - =
e ] ) Simple Optimization Muiti Walk-Foraward Analysis
5,000
Build ! - e = N
i ) Walk-Forward Optimization Walk-Forward type: | Simulated A
strategies 4,000
= " —Forwal -
g 3000 Walk-Forward Matrix ["] Define specific days
A'__;’ a
R = 2,000 Start Stop Increment
strategies G Out of Sample % 10 » 40 5 10 +
) ] Walk Forward Runs 5 3 30 - 5 3
b 11:00 12:00 13:00 14:00 15:00
Improve Time
strategies
Total number of tests (approx.)

wt) Running test number




MpumeHaem Te e HaCTPOMKU, KOTopble BblN UCNONb30BaHbI B NOCAEAHEM TecTe cTpaTerum
3TOT Npouecc NPOCT: No ABOMHOMY LLEAYKY MbILUKOW B HUXKHEM OKHE OTKPbIBAETCA CTpaTerna. 3aTem Hy»KHO

Ha*KaTb Ha KHOMKY HacTPOMKM cTpaTerMm, a NnoTom - Ha "Mapametpbl (Parameters)" u "MpUMeHUTb HAacTPOMKK
ctpaterum (Apply Strategy Settings)", nogrsepans onepauuto.

Optimization Engine

Progress | Setlings | | Resulis
Original strategy - EURUSD, H1, 05.05.2003 - 20.08.2015, O0S5: 20.08.2015 - 20.08.2015

| Overview | | List of trades | | Equity chart | | Trade anabhysis | | Strategy seﬂ:lngs| | Source code |

Refresh Current Settings I Apply Strategy Settings I from/to task Walk Forward Optimizer v

YcraHaBnAMBaeMm gaHHble oA Tecta

OTkpoiiTe BKnaaky "HacTpoiku (Settings)" v BbibepuTe BCe BaKHble MapaMeTPbl, HaXKaB Ha KHOMKY

"MpenycTaHoBKKU BbibpaHHbIX NapameTpos (Preset Selected Parameters)". YcTaHoBUTE A1 HUX OTK/IOHEHWE B
50%.

Dptimizaﬁnn EI'IgiI'IE Progress I Settings Resuits

| Cata | | Parameters | | Meney Management

Optimization Parameters

Optimization Resuits Cplicns Optimization Resuits Cptions
Optimization method Genetic Optimization v Number of tests: 1 Maximum strategies to store in results 10,000 &
Strategy Parameters Strategy Selection Criteria
| Actions v | Compute finess from ~ © Portfolio (fexdists) @) Main data
N __________ ___§
Use Preset selected parameters rype Original Start Stop Step Determine best strategies: by
Start niginal value oat 0.1 0.1 0.1 0.0 © Net Profit (Return)
/] nteger 40 40 40 0 © Retumn / Drawdown ratio
nteger 125 126 126 ) System Quality Number (Van Tharp)
o o1 0 0 0o © System Qualty Number score (Van Tharp + MF)
StoplossPips Integer B4 B4 B4
OR Expectancy (Van Tharp)
M oPericd_1 Integer 7 7 7 &
' R Expectancy Score (expectancy * opportunity, \Van Tharp)
pRange\ar_2 Float T24.0 T24.0 T24.0 0.0

@ Annual Return % / Max DD %

) weighted Fitness




YcraHoBAMBaem napametpbl MaTpuuHoit dpopeapa-onTumusaumm
PekomeHayemble 3HaYeHNA NoKa3aHbl Ha PUCYHKe:

Strategy to optimize

File: Chlsers\Zdensk\Downlcads\ELRUSD_H1_bothStrategy 15.102.str Load

Optimization Settings

) Simple Optimization Multi Walk-Forward Anabysis

' Walk-Forward Optimization Walk-Forward type: | Simulated v |

© Walk-Forward Matrix [ Define specific days

Start Stop Increment
Ot of Sample % 10 - 40 5 10 -
Walk Forward Runs 5 ¥ 30 ¥ 5 ¥

Haxxmute KHonKy "MycK" n aoxanTecb OKOHYaHUA NPOBEPKM.

Kak uHtepnpeTtupoBatb pe3ynbratbl MaTpuuHoit popBaph-onTummusaumm
Mocne 3aBepLUeHNA ONTUMM3ALMN Mbl MOXKEM NMOCMOTPETL UTOTU TECTA, HaXKaB Ha "Pe3ynbratel MaTpuyHOM
dopeapa-ontummnsaumm (Walk-forward Matrix Result)".

CTabunbHoOCTb NpMbbIAKN BO BpeMa MaTpuuHoi ¢popsapa-ontnummsaumm (WF Net Profit Stability) asnsetca
Hanbosee BaXKHbIM NOKasaTesieM TecTa. byAeT naeanbHo, ecam B pesynbTaTax Bbl CMOMKETE HAUTU KAeTKY
pa3mepom no KpaiHei mepe "3 Ha 3" c nokasaTenem ctabunbHoctn (WF Net Profit Stability) Bbiwe 50%.



Cneaytolwan KapTUHKa MOKa3blBaeT pe3ynbTaT cTpaTerMu, Kotopasa ycnewHo npowna ucnbitaHue. 14 us 24
TECToB 6b1IM MONOKMUTENbHBIMM, U 3TO - OYEHb XOPOLLMIA pe3ynbTaT.

|\ﬁlk—Furumi r___| | Overview | | List of trades | | Equity chart | | Trade analysis | | Strategy settings | Source code |

Robustness result: PASSED Set default Value to display:  WF Net Profit Stabiity v i) .
Walk Forward matrix analysis and robustness - article

Number of combinations that passed 13 of 24
Best group of combinations 9of9
around cell 10 runs / 20% O0OS

led i 10 runs [ 20% 005, which means:
reoptimizing every 317 days on history of 1265 days

Choose WF combination: 5 runs / 10% OOS v

Robustness score for 5 runs [ 10% 005: 100 | %
{only 1 from 1 conditions passed)

Threshold value: 70 | % 1] ;,'— 100%
e s e e e Use mouse or key arrows to grab and rotate 3D chart
sCore Walk Forward results & parameters

Use  What Value <n= Threshold Run Period IS Pericd OOS Days IS Days O... #o
M NetProfit 2220730 . sop & 1 11.08.2003 - 01.06.2011 01.06.2011 - 13.04.2012 2851 317
SR ©  ccavovean  csmpueme s ow
O Percentage of profitable runs 100 % = 70 % 3 06.05.2005 - 24.02.2013 24022013 -07.01.2014 2851 317
M Max profit in one run as % ... 67 % . 50 % 4 19.03.2006 - 07.01.2014 07.01.2014 - 20.11.2014 2851 317
O Min trades in one run 17 = 20 5 30.01.2007 - 20.11.2014 20.11.2014 - 258.08.2015 2851 314
M Max % Drawdown in one run 1% = 25 % & 09122007 - 29082015  28.09.2015 - 11.08 2016 (future) 2852 317
(] 'WF Drawdown Stability 1055 % < 130% |[¥] [«

AHanus caenaHHol GopBapa-ONTMMMU3ALMM TaKKe NOKa3biBaeT ONTMMA/IbHYIO YacTOTy peonTUMMU3aLnm
napameTpoB cTpaTernun. B AaHHOM c/lydae peKoMeHAayeTcs ONTMMMU3NPOBATL CTpaTernio Kaxkable 317 aHen u
MCMNONb30BaTb A/1A 3TOr0 OTPE30K C AaHHbIMK 3a 1 265 gHel.



YTO AENATb OAJBLUE?

Mocne TOro, KaKk cTpaTernsa NPoLUIa BCe TECTbl HAa HAAEKHOCTb, A HACTOATENIbHO PEKOMEHAYIO 3aMyCTUTb eé Ha
AeMO-CYETE UM UCMO/Ib30BaTb HA pPeasibHOM A5 No3mumnii Hebosblioro o6béma. MNocne oTpaboTKM
cTpatermeit 10 - 15 caenok HyKHO CPaBHUTb UX PE3Y/ILTaTUBHOCTb C NOKA3aTeNAMMN TECTUPOBAHMA 3a TaKOM
e nepuog BpemeHn. Ecam caenkm Bo Bpems TeCTUPOBaHUA U B peanbHOM TOPros/ie UMeT OANHAKOBbIe
pe3ynbTaTbl, TO Mbl MOXKEM MO3BOJIUTb 3TOM aBTOMaTUYECKON TOProBOM CMCTEME HaYyaTb NOJIHOMACLUTabHYO

TOProBs/it0 Ha OCHOBHOM TOProBOM CYéTe.



3AK/HOYEHUE

3Ta 3/IeKTPOHHAA KHMUIa NoApo6HO ONUCHIBAET, KaK Mbl - i U MOU K/IMEHTbI - CO34aéM cTpaTernm ans
ycnewHon Toprosaun. Ecnm Bbl NpossuTe ceba Kak ANCLUUNINHUPOBAHHbLIN U YCEPAHbIN Tpenaep, a TakKe
YAENNTE NOCTPOEHUIO TOProBbIX CUCTEM AOCTAaTOYHOE KOJIMYECTBO BPeMEHW, Bbl 0ObETECH HEBEPOATHOM
NPUBLIAN - NyYLLINE U3 MOUX K/IMEHTOB MOJIyYatoT AoXoA B pasmepe 200% B roa,.

B KOHLLe 3TOM KHUIN Y MeHsl eCTb OAHO NOoXKe/laHUe OTHOCUTE/IbHO PaboTbl C TOProBbiMU poboTamu:

Topros/iA ¢ Ucrnosib3oBaHMEM PObOTOB ABAAETCA OTIMYHbIM cCocobom, YTobbl 3apaboTaTb AeHbIM N 0bpecTn
[ono/HUTeNbHOe cBoboaHoe Bpemsa. Ho K xopownm pesysbTaTam NpuBOAUT TONbKO ANCLUMNIMHUPOBAHHOE
W OTBETCTBEHHOE OTHOLLEeHWE, MO3TOMY HUKOTAa He BMeluMBaliTech B TOprosato. Ecau ctpaterus He
NMOKa3blBaeT OXKMAAEMbIX pe3ynbTaToB (Hanpumep, "'npocaaKka"” Ha peasibHOM pbiHKe B 1,5 pa3a 6onblie, yem
6bl1a NpU TECTUPOBAHMM), TOPTOBJIKO MO TaKOW CTpATErMmM HeobXxoANMMO HemMea/IeHHO OCTaHOBUTb. 3TO
eVHCTBEHHOE BMEeLLaTe/IbCTBO, KOTOPOe Bbl MOXeTe cebe No3BoNUTb.

enato Bam ycnexoB Ha MyTW OTBETCTBEHHOM TOPros/u. MycTb Bal CTapT K Noy4YeHnto Npubblau ¢
nporpammoit StrategyQuant byaeT ApKUM 1 pesynbTaTUBHbIM!

C Hanaydywmmm noxKenaHnamum,

Zdenek Zanka



DISCLAIMER

All information provided in the e-book How to trade profitably in forex using the StrategyQuant software are
provided only for educational purposes. RoboForex and StrategyQuant do not offer any kind of financial
counseling. RoboForex and StrategyQuant do not offer investment advice. The information provided in this e-
book constitute a personal opinion and experience of the author, results are not guaranteed. StrategyQuant
is not registered investment counselor, broker, dealer, agent or representative of any regulation or other
similar authority. StrategyQuant does not offer any financial analysis or advice related to purchasing or selling
investment instruments or possibility to trade on financial markets short-term or long-term. RoboForex and
StrategyQuant are not responsible for any activities done by the reader based on opinions published in this e-

book. When trading for financial instruments you expose yourself to the risk of financial loss.



