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Previous-Day Range Fakeout
(PD-Fade)

;+ Status  PaspaboTtka

®» Type

Npes

XOEM NOXHbIN BBIHOC BHE MaKCUMyMa/MUHMMYMa BUYepaLlHEero gHs ¢
He6oNbLWNM 3anacoM(MpPoLeHTHbIN NOPOor), 3aTeM BO3BpaT BHYTPb AManasoHa
— B6epeM OTKaT K cepeinHe BYEepaLlHero

AvanasoHa. MuHu-Lenb = BbICOKUIA win-rate.

Mpasuna (BTCUSD, 5m/15m):

o Bbepém High/Low/Close Buepa (UTC).

e SHORT: BuepawHuin High npobunu c 3anacom (Hanpumep, +0.25%), a
TeKyLlas cBeYya 3aKpbllacb HUXe BYepaluHero High = wopT AMMUTOM Ha
petecT High.

o TP: cepeaunHa gmnanasoHa BYepa mid = (PDH+PDL) / 2
e SL:PDH + 0.25% (1nnn 0.8xATR14 ) oT UeHbl BXoAa - 4To 6nmxe/npotlle.

e LONG: cuMMeTprYHO OT BYepaluHero Low (npobunun Huxe Ha -0.25%,
3aKpblMcb 06paTHO Bbiwe Low, BXxog NMMUTOM Ha peTtecT Low; TP - mid).

o QunbTp 60KOBUKa (4TOGLI AepxaTb ~70% win): ADX (14) < 22
(BkNtOYaeTcA/BbIKNOYAETCA onumen).

e Tamm-cTon: 20 6apoB Ha 5Sm / 16 6apoB Ha 15m — 3aKpPbITb MO PbIHKY.

Previous-Day Range Fakeout (PD-Fade)



Pasmep no3numm: puck r% ot cuyéta Ha SL (Hanpumep, 0.25-0.5%)

TpeboBaHusa

1.

G or W N

Kopn v naes npuHagnexat 3akasuuky U He nognexkat pasrnalleHno uim
pPacnpoCTpaHeHuo.

Kopg, AonmKeH 6bITb CTPYKTYPUPOBAH, YMTaeMbl 1 gopabaTbiBaeMbIN.
Onepaunun 4omKHbI TOrMpoBaTbhbCS.

B B1U3YyaJIbHOM peXnmMe Hy>XHa Fpad)VIKa TOpryemblixX CeTaros.

. CKopocTb pa6OTbI AOMKHa 6bITb onTMMn3npoBaHa n OblTb BbICOKOW NS

npoBefeHnsa 6akTecToB 1 onTuMmsaumm ¢ 2020 no 2025 rogbl B pexunme
“Bce TUKKM Ha OCHOBEe peanbHbIX JaHHbIX".

Idea

We wait for a false breakout beyond the previous day's high or low with a
small buffer (a percentage threshold), followed by a return inside the range —
we target a pullback to the midpoint of the previous day’s range. Small target =
high win rate.

Rules (BTCUSD, 5m/15m):

Use High/Low/Close from the previous day (UTC).

SHORT: The previous day's High is broken with a buffer (for example,
+0.25%), and the current candle closes below the previous day’s High -
open a short limit order on a retest of the High.\

TP: midpoint of yesterday’s range mid = (PDH + PDL) / 2

SL: PDH + 0.25% (or 0.8 x ATR14) from the entry price — whichever is
closer/simpler.

LONG: symmetric to the previous day’s Low (price breaks below by -
0.25%, then closes back above Low - enter long with a limit order on a
retest of the Low).

Range filter (to maintain ~70% win rate): Use ADX(14) < 22 — can be
toggled on/off via an option.
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» Time stop: Close the position at market after 20 bars on 5m / 16 bars on
15m timeframe.

» Position size: Risk g% of account equity per trade based on SL (for
example, 0.25-0.5%).

Requirements

1. The code and the concept belong to the client and must not be disclosed
or distributed.

The code must be well-structured, readable, and maintainable.
All operations must be logged.

In visual mode, graphics of traded setups must be displayed.

aor W

. Performance must be optimized to ensure high speed for backtesting and
optimization from 2020 to 2025 in the “Every tick based on real ticks”
mode.
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