Ability to backtest over a custom time period
a. le from June 2023 - present
Backtest should cover how many trades were taken and how many trades paid 1.25R,
1.5R, and 2R and convert to a percentage (R’s explained in the strategy)
For spreadsheet indicate “true” using “0” and “false” using “1”

A B c D E F G H

I 52

‘ 53  date range long or short  1.25R time 1.25 paid 1.5R 2R 3R
54 6/21/23 0.00064 LONG 0 11:15 0 1 2
55 6/22/23 0.00058 SHORT 2 10:40 2 2 3
56 6/23/23 0.00023 SHORT 0 11:00 0 0 1

| 57 6/24/23 0.00430 N/A N/A N/A N/A N/A N/A

a. | s total trades 2 selected candle time 10:00-10:05

instead of a single “rev” column, each of 1.25R, 1.5R,
2R, 3R should have its own column like in this picture 2% o1 ez s sop

7

15

H 63 35 10 10
b. Please use the date instead of trade number so that | soaon| 200 Boon aoow| oo
can go back and look over the data sunulatve) T84T S640% S440%
C. project proposal template this file shows how | 1R 9.2
would like the win rates to be summed up; please rev3R 61
scroll to the bottom and you can click on the different 128 1 - !
. rev rev rev rev stop
cells to see the formulas to calculate the win rates; s 29 16 6
. 47.20% 23.20% 12.80% 4.80% 12.00%
please copy this for each of 125R, 15R, 175R, and cumulative  70.40% 83.20% 88.00%
revO0R 18.0
2R reviR 28.4
rev2R 38.0
rev3R 112.4

Input Parameters

1.

Candlestick range criteria (range minimum - range maximum)
a. If range exceeds minimum then no trade
b. If range exceeds maximum then no trade
Candlestick input time in Pacific Time
Total risk in USD and enter x amount of contracts based on the range
a. Ifthe risk is $150 and range is 6 points ($30) for MES then enter 5 contracts. If
the risk is $150 and range is 6.75 points ($33.75) for MES then enter 4.5
contracts; more on half contract later
Take profit in % of position (up to 3)
a. Simple ratio of contracts to take off at selected R level
b. If take profit is not used then will use 100% take profit to get all out of position
Reverse or NOT and maximum amount of revs
a. Ability to stop out at low or high of candlestick without reversing position at the
low or high regardless of 1.25R being hit
i.  More specifically, if price breaks out at the high of candle, and 1.25R is
not hit, then do NOT reverse at the low of candle and vice versa


https://docs.google.com/spreadsheets/d/1Pve2kGsTHcRKqpVv8NvI-LgRdz3yIUCZIv8Hu-BrUBc/edit?usp=sharing

b. Conversely, ability to continue to reverse and double position size until 1.25R is
hit
i le if | enter 1 lot at short, then | reverse if 1.25R is not hit to the short side
at the high of the candle and enter 2 lots; if 1.25R not hit to the long side |
enter short of the candle again with 4 lots; if 1.25R not hit to the short side
again, then i enter to the long side with 8 lots; essentially, going from 1 ->
2 ->4 -> 8 -> 16 etc. until price target is hit
1. 1lot is for simple unit calculation; would like to think in terms of
uUsD
2. However, | want the freedom to reverse up until x amount of revs;
so if | input up to rev 2 then after rev 2, | will stop out at the high or
low of the candle; in other words, include maximum amount of
reverses
i. “Scenario 2” in the strategy portion
6. Trade direction buy and sell default
a. Buyonly
b. Sell only
7. Wait for second entry
a. Option to wait until after the first “chop” to enter long or short
8. Move stop to break even after price reaches R level
a. Default set to break even when 1.25R is reached but option to switch to 1R,
1.5R, 2R, etc.
9. 5050 trade if range exceeds
a. Turn off as default
b. Option to wait for second entry
c. Option to continue to reverse until 1.25R is hit or not
d. Again add maximum amount of reverses until stop out
10. “Quad” setup
Default should include top and bottom range ONLY
b. Option to turn on “full” setup which includes middle two ranges
c. Should be able to include the minimum and maximum range
d. 5050 if range exceeds maximum range
e. “Variant” aka '3 range if range below minimum range; play as you would a normal
quad range
11. Option to “front run” both price target or stop loss
12. Option to enter at high or low of candle “exception”
a. Orders are to be entered by default one tick above/below candle high/low

o

Strategy
1. Log the range of a designated candle in any market and any time frame with the ability
to select the candle
a. For example selecting the 5 min candle from 10:00 to 10:05 Pacific Time



2. Enter a buy signal when price breaks out of the selected candle range and place a stop
at the bottom of the candle
3. Move stop to break even or top of the selected candle range if first price target at 1.25R
or 1.25 times the range of the selected candle is hit; second price target at 1.5R and
third price target at 2R; option to remove stop to break even at 1.25R
a. Think of “R” as multiplier for the size of the candle; so if candle is 1 pip then
1.25R is 1.25 pips
4. Enter sell signal when price breaks out of the selected candle range and place a stop at
the bottom of the candle
a. Repeat step 3 for the sell signal
5. 5050 trade explanation
a. Primarily for candle ranges that are too large to get out of a trade quicker
b. Enter at high of selected candle range or the low of selected candle range and
then move the stop to the midpoint of the candle aka the “5050”
c. Target the R targets based on the range of the 5050 and the low or high of
selected candle
6. .5 contract explanation
a. Similar execution to the 5050 trade with slight variance
b. Ifrisk is $150 and range is 6.75 points or $33.75 for MES, the normal position
size = 150/33.75 = 4.44 contracts; since fractional contracts are not possible, |
would like the ability to play a singular contract as a “6050” trade; algo should
enter with 5 contracts and take that singular contract off at the selected price
target for the 5050 or have it stop out; picture below

Scenario 2 (reverse on function)
1. If price does not hit 1.25R, then reverse at the break of the low of the candle and aim for
price targets; repeat previous until first price target is hit
7. Log how long each trade took to hit the price target whether it never reversed, reversed
once, twice, etc.

Example 5b

/ES ) P share E@ L Xt 5m , 40 Syle, ¢ Drawings, A Studies, 2 Patterns, iE ,
/ES 180 D 5m D: 12, 23, 12:( E 96.2 8.5 2.8 4793.83 rangeee 1000, 1005, 0.05, 2.0, 1000, 1005, n es) IE

2R hith
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i

reverse again

enter long @4790.5

-
il hit
ve stop to BE

"rev4"
v
break high next candle | mf

buy signal @4790.5
v
i‘ﬂ/erse again
erjter here long
selected candle at 10:00 ET "rév2" 1 2/1 8/23
paid on rev 4

range 4.25
candle high 4790.25 highest pt was 2R

candle low at 4786
reverse here again
| S ter short
rizerse here el“ntry @4785.75
enter short I'rev 3"

entry @4785.75
"rev 1"




Example 5a

JES
/ES180 D 5m D

enter longp
@4822

selected candle 10:00 ETp
range: 4.75

high 4821.75

low 4817

EUR/USD
EUR/USD (BID) 180 D 5m D: 12

strategy if reverse
up until 1 rev
do NOT play rev 2,3,4 etc.

i

!

ﬂ Studies , ¥ Patterns

1.25R hit @12:40 ETp
move stop to BE i

i

42R not hit
runner die at BE

I
'n

12/20/23
paid rev 0

14811.06
4810.53

P share @ L ¥  5m, 40 syle, T Drawings, A Studies, V2 Patterns
C: 1.09782 |R: 0.0002 09553 [Volume N

$1.09759

a
reIerse here and enter short




Example 7a

EUR/USD & Share
EUR/USD (BID) 180 D 5m D: 17 s | 1 112 1 8|C:1

ce
11107 R: C

4 =

)00: 1

1.25R) —gakeprofia

enter long at high
v

07:05 (Pacific Time)
M5 candle
candle range: .00063

do NOT enter shor{
sit on hands

EUR/USD L, Eur
EUR/USD (BID) 180 D 5m D

B: 1.10357
D: 1.10128 | H:

te

1.5R from midpoint of
candle to high of candle
v

1

1.25R from midpoint of )
candle to high of candle

'Hl

of candle aka
05:30 Pacific Time
selected candle range .00248
5050 trade
purpte lines-high-and lowof candle

-1
1.25R from midpoint of p -
candle to high of candle

PN
1.5R from midpoint of
candle to high of candle

4 *

5m , 40 Style, T Drawings, A Studies, VZ Patterns,
)43 Volume | N/A

5m W Style , T Drawings , ﬂ Studies , Z Patterns ,

1]Y; 005 |Volume | N/A

dashed line is midpoint

50"

OR
stop @5050

to the short side
aka pink dotted line
keep reversing until either 1.25R hit




Example 6a for strategy (aka .5 contract)

/MES Micro - 37 [ share Sm i Style , T Drawings , ﬂ Studies , W2 Patterns |
/MES 180 D 5m D: 1 R .75 |R . N/A

range = 5.5 points or $25.50

risk = 140
140/25.5 = 5.5 contracts
price target = 1.5R

enter 6 contracts (round up)
take one of them out at 5050 price target pecomes the stop for 5/6 contracts

let rest of 5 p|ay full range ' aka position close if price target not/reached
assume no break even function for now
v

selected candle range $4593

becomes the stop for 1/6 contract
v

5050 or half rang $4590.24

i $4587.5
i I {price breaks low of candle
enter short 6 cons

$4583.24

m hl +Iy'

5 cons remaining
remove stop for 5050

l intig
*h w'l‘ + exit 1/6 short con

5050 price target aligns with whatever
main price target is set to

price target, essentially, is a multiplier

12:00



Example 10 for “Quad” default setting

/MES =5 1ini S&F R24)  4948.00 5 B share . #9 Style, O Drawings , Studies, V2 Patterns,  i=

n

/MES 180 D 5m [ 0, 15 AN 5.75 H:

[shares: ofshares: ofshares: ofshares: o

1.5R long
from top

the "quad" setup
default setup
low of overnight session to high of overnight session

1.5R shor >
fromtop .

/MES [ P 50 Bt P share  [@
/MES 180 D 5m C 23, 1:55 F 3 ) )
1.5R long targetp
from top range o

0.0% ($4403.75)

top range
exactly 1/4 range from
low to range overnight

nt session g targ -25.0% ($4399.69) 40,

|

1.5R short targetp —
from top range




Exception Trade Example

/MES A I 4 5|8 . [ share [® R £ e Sm W0 Style , T Drawings , ﬂ Studies , E Patterns
/MES 180 D 5m D: 1 iS5 78 N/A

EXCEPTION ENTRY TRADE

same price target and stop loss "front run" rules

\x |“+

49
candle high ($4923)

sell order at 4919.75
NOT 4919.5




Quad "full setting”

IMES @ Micro E-mini S&P 500 (MAR 24) = 4949.50 :; ?8% ijgﬁ ?2 o , %0 style & Drawings ﬂ Studies w Patterns
/MES 180 D 5m | D: 11/¢ 1:10 P 32.25 [H: 25|L: 4381.25|C: 4382 |R: 1|Y: 4. 9 N/A

1.5R reachedp 1.5R |ong target range 2 ($4388.24)

-25.0% ($4383.56)

|

1
Lln) 7f -50.0% ($4380.38)
i

1|‘

[1.5R short target r’ani *4 (S£

overnight closed INSIDE range 2
use range 2 price targets
ignore the other ranges

IMES Vicro E-mini S MAR 24 b j' : ¢¢ Style , T Drawings ﬂ Studies , E Patterns ,
/MES 180 D 5m D: 11/6/2. 20 AM |O: : 4378.75 |C: 4379.75 |R: 5.25 | Y: 4380.7 N/A

1.5R long target range 2 ($4388.24)

f

ernight seSS|on
L ‘ | -25.0% ($4383.56)

”' ‘Mll “ | 413?5564'% I

4380.38 low

-50.0% ($4380.38) RN

_1.5R short target range| 2 ($437'

overnight closed INSIDE range 2
use range 2 price targets
ignore the other ranges




Quad “variant” aka Vs range

/MES 180 D 5m | D: 10/29/23, 11:15 PM |O: 4153.25

0.0% ($4169)
quad variant 1168

' } 4166
1/3 size range of low to high } ’\ M‘ “; ‘ 4164
overnight session l | ' " ”

133.3% ($4160.51)

if original quad range is below minimum
range requirement

-66.7% ($4151.99) 5

/MES v E‘ 00 (MAR 24 4947.50 | || e ::i" . W0 Style , T Drawings , R Studies | E Patterns ,

/MES 180 D 5m D: 10/30/23, 4:05 A . 5 |H: 5.25|L: 4163 |C: 4163 :2.25|Y: 5 N/A 7R

4172

0.0% ($4169)

“Fa}

-33.3% ($4160.51)

range 2

-66.7% ($4151.99)

range 3

-100.0% ($4143.5)




Front run price target vs front run stop loss

MES v ) (MAR24) | 4946.75 | 7 5 P share £@ L ¥  5m, 40 style, T Drawings, X Studies, IZ Patterns
/MES 180 D 5m [ 3 VI [0: 4154[H: 4156.5 |L: 4153.5C 25 |R: 3]Y: 416 N/A Z

] ‘ ‘ |
* ' T normal entry

no front run

vy

$4174 4175

enter short
short entry @4173.75
one tick below low of cand

normal 1.5R pricelarfie $4163.25

(MAR24)  4949.50 5m , #) Style, (b Drawings, A Studies
75 |H: 4180.5]L: 4174.5[C: 4 6 N/A

front run stop loss
entry always the same

stop out exactly at high of candle
@4181.25
dle v $4181.25

enter short
short entry @4173.75
one tick below low of candl

41

normal 1.5R price tlrg $4163.25

10:00



IMES 0 B e L % 5m,

stop out at one tick above high of candle
@4181.5

enter short
short entry @4173.75
one tick below low of cand|

front run price tafget

/MES
/MES 180 D 5m 10/21

=

4950.50 550 [ share  [@

L

entry always the same

stop out exactly at high of candle
@4181.25

of candle

enter short
shortentry @4173.75
one tick below low of cand|

front run price ta

L % o,

# Style, R Drawings, X Studies, VZ Patterns
)

$4181.25

¥ Style , &7 Drawings , ﬂ Studies , E Patterns

front run stop loss and price target




