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“If there was a strategy that I would want to employ right now, if
someone put a gun to my head, I'd say simple trend-following
strategies,” Jones said. “They are not too popular today. ... They

will probably do very well in the next five to 10 years.”
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[[] 'Risk %' per Trade 1.00 = 1% Risk, 0.50 is half% 1.0 001 0.1
Fixed $Dollar Amount, Leave as 0 if not intended to use
[[] Fixed SDollar Amount per Trade. 0 1 10
£ Take Profit Multiplier
Profit Threshold 10.0 8 2 20 7
Direction - Both, Long only, Short only
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Spread Filter
[ Maximum Spread 60
Day of Week Filter
[ Sunday true false true
[J Monday true false true
[ Tuesday true false true
[J Wednesday true false true
[ Thursday true fals true
[ Friday true false true
[ Saturday true fals tru
% Hour of Day Filter
2| [ Start operation hour 00:00 om0 | 2300
g [iact hoyr 23:00 hd
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% 6 1.44 93071.71 454 144 205.00 4747 1.00 20
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v Recovery Factor 175
v Sharpe Ratio
168
Optimized Inputs 4
Filters » —
x4 Export to XML (MS Office Excel) deg
(7 Export Optimization Cache File i
Passes @ Import Optimization Cache File
1 3 3 3 S € 7 § 5 10 2 21 2 23 24 25 2 27 28 2 30 31 i
— v Auto Switch to Results
EURUSD,H1 | USDCHFH1 | GBPUSD,Daily | USDJPY,H4 | XAUUSD,H1
x Auto Scroll
Select expett... | | View previous optimization results || Select criterion N
v Auto Arrange A
Pass Result Profit ~ v Grid Drawdown % Recovery factor Sharpe ratio Profit_Threshold
e e N mal e
5 135499.55 439 1.74 308.66 47.09
6 144 93071.71 454 1.44 205.00 4747 1.00 20
4 70564.82 417 1.59 169.22 47.07 0.98 16
1 70448.05 339 1.85 207.81 30.16 3.05 1.54 10
5 3 52245.76 401 159 130.29 47.01 0.95 14
g0 51104.62 318 181 160.71 3414 3.53 8
=
g Overview | Settings | Inputs | Optimization Results [ Agents | Journal 7of 7 - 00:00:11/00:00:11 Start
Default aill 2156 / 339 Kb

ERARLRBHNET R
HEPEAENE URER "B R EEL,

it RTR_LTD\UTF_GOLD.ex5

Symbol: | XAUUSD
te: |Custom period
rward: [No

elays: | 23ms

g | Every tick based on real ticks

ost: | 10000 usb

on: |Disabled

"=

uﬁ

ML BRI IR HIER B8TRBEE LA/ LHNE, NR

RE"ZEM 1 B OHLC Bars B4 4 H 3k
B (AXEZER, MaLs.com WEBEIE Y N ESHE LR

o€ |3

o

Strategy Tester

Overview

Settings | Inputs | Graph | Optimization Results | Agents | Journal
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RAUUSD

FUBDO0O% sy test 95% @uaiity

30 000420  NCA0EDY 20190008 011 NN M6 NN XN g nany B1PN BRNYT AN XBMN

Backtest | Geaph temcaten Resalts | Agent na 000814 / 000814

History Quality 98% | | A
Bars 101186 Ticks 434245738 Symbols 1
Initial Deposit 10 000.00
Total Net Profit 149301.00  Balance Drawdown Absolute 53629  Equity Drawdown Absolute 184.89
Gross Profit 287 504.26 Balance Drawdown Maximal 21248.30 (11.77%) Equity Drawdown Maximal 44196.64 (26.44%)
Gross Loss -138 203.26 Balance Drawdown Relative 38.49% (10 963.69) Equity Drawdown Relative 40.16% (11 778.80)
Profit Factor 208 Expected Payoff 437.83 Margin Level 505.66%
Recovery Factor 338 Sharpe Ratio 279 Z-Score -13.37 (99.74%)
AHPR 1.0088 (0.88%) LR Correlation 0.89 OnTester result 0
GHPR 1.0082 (0.82%) LR Standard Error 18 234.50
Total Trades EZ4 Short Trades (won %) 95 (26.32%) Long Trades (won %) 246 (26.02%)
Total Deals 682 Profit Trades (% of total) 89 (26.10%) Loss Trades (% of total) 252 (73.90%)
Largest profit trade 12085.77 loss trade -2482.83
Average  profit trade 323038  losstrade -544.15
Maximum 12 (84 021.61) consecutive losses (S) 36 (-9 576.61)
% Maximal 84021.61(12) consecutive loss (count) -21133.30(11)
= Average 5  consecutive losses 13
\
§ Overview | Settings | Inputs | Backtest | Graph | Optimization Results | Agents | Journal 00:08:14 / 00:08:14 Start

FERELZIENENZIE "FSE-ENE, EAVCEMEd, XIMSEREZH "FRNER "E ;
HEXE, HAIM1BETHERBRGT 20.3 BETH "FEAM "FlE, W "BESLmRE "FlEN
149 FET, FRAKED, HRINLHFHITHERSFOMEERELE, A, RINBIEER
HEIIESR, MAREARKRAE,

L 1E - (&/H StrategyQuant.com A9 "Quant Analyzer 4 " Fizdt " A " &1 " /DA

https://StrategyQuant.com > T FHZEH TR "Quant Analyzer 4", EEVERAEMREER S
B9 AN BRI SV AR

A "Backtest Tab" (ELHAMIALETIR) LRIMEELIE, M MTS Strategy Tester FHIRE, HEZE
.html 3244,
(MyfxBook.comth HE—NMHBHSHTE, AIEAREATMTS) .

Quant Analyzer 4 " VIR RESIR AN ISL T THEE, MRBFRPRU, ARSHT. FILEH
iR AEHESE,

Load report

Blrtbab, $REVERD html SXHF IR UBRIRME,

16



Look In: Retail Trading Realities LTD v $§ 8 Gl 2

@ GBPUSD_day_fiter_ReportTester-4000017480.htmil

close

Tradeperiodbylg_m_ :;' ’ Sar

B AT ATSER S Z

BN, FEeE o EFTEIMAKDY, 5 ELIREN78.63%, BEF—. A_FMA=FCHXZITHIEE,
HILT 4K, BIFTANBAXRZEKEEARMEAR, Eitk, EMEZ EAmA, FRA—. A=
. BZRA R, REBEXETINR, SERNE T BIFskE, thE TEFMSK,

CBRUSD uutore vty e
'{:97 Sy ¢

NN MR NN NN XDETN  XNEE XN XNAN XNILN NN XAEMN  NIMA MM BNM  XRAN RSN Baas

vervew | Settngs | Inputs | Backtent ] Graph [ Optemazation Pewslts | Agents | Jowrn 000005 /000005 | Stet

Strategy Quant

GBPUSD_day_filter_ReportTester-4000017480
Overview Listoftrades Equitychart Tradeanalysis = Setings  Portfolio correlaion ~ Open balances
" dose
Data GBPUSD v Direction|L+S L S TracepenodbyE ‘:;‘ Smm M‘. & Analysis for all years
' Period Net Profit —‘ Long vs Short P/L
A $7863.53 [PIL b e ]
Analyze y weekday v f
2022 $-6290.. e
aom |
; 2021 $ 8396.65
12000 | 5000 |
2020 $4000.13 e }
2019 $-1904 10900 200 |
2018 $3661.58 8000 | 2000 |
100 |
o | o | I
LngPr
4900
2000
10,000 | il Long vs Short P/L
ol
I 7000 |
6,000 | $3661.58 200 | aom |
00 |
0 4000 4000 |
5000 3000 |
5,000 | 20m |
4000
1000 |
2018 i - - - - - - - o
Sun Mon Tue Vied ™ Fii sat fomane
- PIL I Weekday
|
| Simple strategies | _Portfoiq Close)
()] Save ¥ Delete. Clear Al Create Portfolio Set note Choose view  Default

®mpi el GLiERZAED .



Pass Result ~ Profit Total trades Profit factor Expected payoff Drawdown % Recovery factor Sharpe ratio Profit_Threshold

6 127 28435.37 452 1.27 62.91 49.84 0.85 5 20
5 1.24 21127.26 452 1.24 46.74 49.85 0.76 0.5 18
2 1.13 721843 416 1.13 17.35 48.01 0.48 0.3 12
4 1.13 7770.50 462 1.13 16.82 51.05 0.46 16
3 1.06 2982.94 442 1.06 6.75 52.89 0.22 14
0 1.04 1572.58 3N 1.04 424 38.23 0.22 8
1 1.03 93431 392 1.03 238 65.59 0.08 10
Ly
HIERHA
Variable Value Start Step Stop Steps A
[J Maximum Spread 50.0 50.0 5.0 500.0
Day of Week Filter
[J Sunday false false true
[] Monday false false true
[ Tuesday false false true
[J] Wednesday false false true
[ Thursday true false true
[ Friday {t-rue] false true
[ Saturday false false true
Hour of Day Filter
[ Start operation hour 00:00 00:00 23:00
5 [] Last operation hour 23:00 00:00 23:00
g Ly
g Overview | Settings | Inputs | Backtest | Graph | Optimization Results | Agents | Journal 7 of 7 - 00:00:07 / 00:00:07 Start
- Lr N —_— ~ N N N —_
mp el (LiEREE) . AL REBEL
* | Select expet.. || View previous optimization resuts || Select crterion v
Pass Result ~ Profit Total trades Profit factor Expected payoff Drawdown % Recovery factor Sharpe ratio Profit_Threshold
5 2 51843.20 192 2.1 270.02 44,66 143 18
4 2 50758.20 190 2.10 267.15 4463 1.47 16
2 32206.59 182 2.08 176.96 26.21 1.60 12
6 2.04 50578.69 192 2.04 263.43 44,66 135 20
1 191 19906.35 180 1.91 110.59 5.75 2 1.63 10
3 1.82 26793.86 188 1.82 142.52 44,60 2 1.14 14
0 1.69 13716.99 164 1.69 83.64 5.7 3.28 1.72 8

PN, WEARA, B8 T ERILS

CBPUSD aurvuty e
+59 By Gest 99%

M4 2006 NN RO/ NNV XRAN XL NNML NI NhalY
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{£H "Quant Analyzer 4", RERTHJLTENRIETERERY B,
§ ® ) L ¥

Load report  Paste report Results in QuantEditor Log console Plugins & Updates

After_GBPUSD_day_filter_ReportTester-4000017480

Monte Carlo simulation Use Randomize trades order
Number for simulations 100 4 3 Randomize trades order with Exact method 4 Misc
™ Randomly skip trades with 1 % probabiity Method Exact

What is Monte Carlo simulation and why is it important?

Resuits with confidence levels Monte Cario Chart Risk of ruin Predict / Verify

80,000
55,000
50,000
45,000
40,000

e

= 30000

3 25,000

w
20,000
15,000
10000 |~/

5000 7t

0 B 7
-5.000

isr fleiin ii}ggm 12 Ix §®

Simple strategies. Portfolios

MTS5 #1 FXBlue.com BEEB/NMIBRUZ HIL A5, BEMNRIRERZ XA, X#FEE
o788, FNBEEMIENFFIER 5,

E1E - &/ "Quant Analyzer 4 " 75 5 A,

#&0] LU Quant Analyzer 4 &7 LA R,
EA ST AN X oh 5 AR AN A M AR T F o] KRR kT A M g,

AT (E /B EA - BFIER

RTR Momentum Trend © Expert Advisor Bl AT &R E/FSFLE A0 AIERE, X MHERERZ,
BT RIS — N IREARND, BN HFRERIEREMLS R,

SERE, FEAME MT5 K £ RIS RTR Momentum Trend © FERE#Z, B 1L IEE N FERE
IR, FEAEERIMHEMATFF R RSB 201, FttaiEm A EREER —XIITRE S HE
Mo BFHERI LI ER KRS KER,

AERE - LK BEHETH

1IN % A HE X B SRBE AT RE R B D A K o
£/ "Quant Analyzer 4", RERLILT, ERAIULEKRTHE, SFHFREMHRKYGIKE,

Load report

19



WNRITATR, 7 Quant Analyser 4 0% %) 4 & 5 4 MTS Strategy Tester & Chtml X)) . (AR
T 188 EE R B R A -~ —EJEEantt, {BsiFantt) .

FKMEL T 4 NEBL - NAS100, BTCUSD. GBPUSD F1 XAUUSD

Strategy Quant

(B .

Gold_5YR_Compound_All_StrategyTester_Again_anomaly

Overview

Listoftrades  Equity chart  Trade analysis  Settings  Portfoio correlation ~ Open balances |
Data XAUUSD v | Direction [L+S L S ’ Template SQ Default v
"1
d TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO
367 0.15 2.02 3.9
nayze $ 79147.96
DRAWDOWN % DRAWDOWN DAILY AVG PROFIT MONTHLY AVG PROFIT _ AVERAGE TRADE
PROFIT IN PIPS 21773900 PIPS
$ 20286.36 43.16 % $ 203.99 $ 2261.37 $ 215.66
YEARLY AVG PROFIT $27147.53 -
YEARLY AVG % RETURN 271.48 % ANNUAL % / MAX DD % R EXPECTANCY R EXPECTANCY SCORE  STR QUALITY NUMBER _ SN SCORE ¥
CAGR 54.39 % 1.27 0.84R 106.29 R 2.58 1.56
STATS
Strategy M
Wins / Losses Ratio 0.21  Payout Ratio (Avg Win/Loss) 9.74  Average # of Bars in Trade 0
AHPR 0.69 Z-Score -1453 Z-Probabilty 99.9 %
Expectancy 215.66 Deviation $1603.5 Max Pos. Exposure 12
Stagnation in Days 722 Stagnation in % 41.02% Max Lots Exposure 9.99
Trades
# of Wins 63 #of Losses 304 # of Cancelled/Expired 0 v
[< 1
A----v
| Simple Portfolios
[ | savev  Deete | CearAl | CreatePortiolo | Setnote | Choose view  Default v | Manage
Strategy Name Symbol ... Net profit #oftrades % Wins Profitfa... Stabiity Symmetry Draw.. MaxDD.. Win/llos.. RetDD.. Avg.Win Avg.lLoss £
NAS100 5yr Compounded St... NAS100 .. $80961.38 422 2464% 148 0.77 0% S4.. 42.6% 033 1.99 $238... $-525.. |
StrategyTester 4H H1 5 Min... BTCUSD .. $50359.84 696 16.09% 1.18 049 0% $8... 59.8% 0.19 061 $293... $-476... :
After_GBPUSD_day_fiter R..  GBPUSD .. $50774.89 190 2053% 21 064 2245% $9.. 21.02% 026 521 $248... $-304...
Gold_5YR_Compound_All_St...  XAUUSD .. _$79147.96 367 17.17%  2.02 042 83.72% $2.. 4316% 021 39 $248... $-255...
|
« »
Ready | Simplestrategies: 4 | Portfolos: 1 | Monitor [N = Used: 260.47 MB &
SRR, BMBMRE— 1 REEE
wmEEATR, BMEMRE— 2 XAUUSD,
% EE AT
DI XIEE BN E AR
—— A v
| Smpe strategies | Portoios |
D‘mvv“m‘mru“cmmhs«m‘ Choose view  Default v | Manage
Strategy Name Symbol ... Net profit #oftrades % Wins Profitfa... Stability Symmetry Draw.. MaxDD.. Win/Los.. RetDD.. Avg.Win Avg.loss /
0 NAS100 5yr Compounded St..  NAS100 .. $80961.38 422 2464% 148 0.77 0% S4..  426% 033 1.99 $238... $-525...
0 StrategyTester 4H H1 5 Min... BTCUSD .. $50359.84 696 16.09% 1.18 0.49 0% $8. 59.8% 0.19 0.61 $293... $-476...
0 After_GBPUSD_day_fiter_R... GBPUSD .. $50774.89 190 20.63% 21 0.64 22.45% $9. 21.02% 0.26 521 $248... $-304...
0 Gokd_S5YR_Compound_Al_St...  XAUUSD .. $79147.96 367 17.17% 2.02 0.42 83.72% S2. 43.16% 0.21 39 $248... $-265...
[= >]
Ready

aw...

Max DD...
42.6%
59.8%
21.02%
43.16%

\mw4imz1\m-lum:9921m

Smple strategies | Portiolios

Save ¥

| | | Delete @ ClearAl | Create Portfolio

Strategy Name Symbol ... Net profi
NAS100 5yr Compounded St..  NAS100 $ 8096°
StrategyTester 4H H1 5 Min..  BTCUSD . $5035!
After_GBPUSD_day_fiter_ R... = GBPUSD $ 50774
Gokd_SYR_Compound_All_St...  XAUUSD $7914
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HEE, TERKRMNERADD BA LN 28k (BREEERTAHEPERNEKER)
59.8%, T DD BOH N 41.65

Create Portfolio

{b RITEEIRH, EREFHA 4 TERE, FRIEA RERASE g,

DIE, BRHEBHERARTHEN 24.9%, LLTHIE 41.65% AR TE.

Simple strategies || Portfolios |

M | saerv Portfoio ¥ Delete Clear Al Set note
Strategy Name ... Symbol Ti...  Net profit #oftrades % Wins Profitfa... Stability Symmetry Drawdo... MaxDD...
() Portfolio (1) Portfolio,A... $ 261244.07 1675 18.99% 146 0.8 42.2% $785.. 24.9%

- Simple strategies Il Portfolios 4

N Save ¥ Portfolio ¥ Delete Clear Al Set note
Strategy Name ... Symbol Ti...  Net profit # of trax
) Portfolio (1) Portfolo,A... ... $ 261244 07 1675

¥,

Wik G B3 261244.07 =T (FFIE)
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WAESFHLRXAUUSD (B®) #I%, MBI rBREHEHYE, CAGR49.75% :

Strategy Ouant

Portfolio (1)

Overview Listoftrades = Equity chart = Trade analysis Settings  Portfolio correlation ~ Open balances
Data Portfoio v ‘ Direcon|L+S L S ’ Template SQ Defauit v
I
“ TOTAL PROFIT # OF TRADES SHARFE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING PERCENTAGE |
1675 0.13 1.46 3.32 18.99 %
nayze $ 261244.07
DRAWDOWN % DRAWDOWN DAILY AVG PROFIT MONTHLY AVG PROFIT  AVERAGE TRADE
PROFIT IN PIPS 1061178311.4PIPS
$ 78570.48 24.9% $234.72 $ 4354.07 $ 155.97
YEARLY AVGPROFIT  § 52255.05 e
YEARLY AVG % RETURN 130.64 % ANNUAL % / MAX DD % R EXPECTANCY SC STR QUALITY NUMBER _ SON SCORE
CAGR 49.75 % 2 12461R 3.51 1.07
STATS
|
Strategy M
Wins / Losses Ratio 0.23  Payout Ratio (Avg Win/Loss) 6.23  Average # of Bars in Trade [}
AHPR 0.13 Z-Score -29.39 Z-Probabilty 99.9 %
Expectancy 155.97 Deviation $1816.41 Max Pos. Exposure 20
Stagnation in Days 21 Stagnation in % 15.05 % Max Lots Exposure 162.97
Trades
#of Wins. 218 #0fl nsses. 1357 #£0f0; Q v
< >
i = - v A £
| Sivple stretegies || Porickos | e —= — o T
) | saveY | PortfoioY | | Deete  ClearAl Setnote | Choose view Default withN... v | Manage |
Strategy Name ... Symbol Ti..  Net profit #oftrades % Wins Profitfa... Stability Symmetry Drawdo.. MaxDD.. Win/Los.. RetDD.. Avg.Win Avg. Loss Avg
- o Portfolio (1) Portfolio A... $ 261244.07 1675 18.99% 146 08 422% $785... 24.9% 023 332 $261... $419.. 0
< v
Ready | Smple strategies: 4 | Portfolos: 1 | Monitor [EESSSSSSE | |seq: 106.08 MB
e
Equity chart

> Rl BRI ER Rk

%

Drawdown [°" v | Vol

I8
1. !
ke,
k

In %

TR i, 5 %

HEMNFF5HE DD B L,
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wH (R EEHT!
i ' Fa ® ® Eg . v

Load report Paste report Results in QuantEditor Log console Plugins & Updates Tests

Custom test

Portfolio (1)

Overview Listof trades  Equity chart Trade analysis Settings Portfolio correlation  Open balances

Data Portfolo v | Directon|L+s L S xmsg[g snowoosE Drawdown| 1%, v | Volume|l=* v | stagnatonMarker 7 v | Wi b2 | I v
Lo ¥
&

Home
~
o
340,000
Analyze
320,000
AP 300,000
i 280,000
Equity 260,000
Control
240,000
‘ 220,000
Moo 200,000
analysis 180,000
160,000
e 140,000
Compare 120,000
results
What If
analysis
)
Portfolio
Master
Money
Management

Equity ($)

100,000
80,000

4: | ”Mm ll”, iN ‘W””“’“ R ||;',,-,‘"|.vu ‘W Ul ||’lm,-‘~ 1 Nl'!||||“| |||l \' v "lllnl‘ |

iAd“ Y LﬂJmM.ﬂJUI.MJ|ﬂJ cabul L] bl HMMJJMJMMLmAJ e Mt d

May-2018 Sep-2018 Jan-2019 May-2019 Sep-2019 Jan-2020 May-2020 Sep-2020 Jan-2021 May-2021 Sep-2021 Jan-2022 May-2022 Sep-2022

Volume  prawdown (%B
= [
k=3 o

After_GBPUSD_day_filter_ReportTester4000017480 — Gold_5YR_Compound_All_StrategyTester_Again_anomaly — NAS100 5yr Compounded StrategyTester = Portfolio
StrategyTester 4H H1 5 Minute With Compounding

A

Ready Simple strategies: 4 | Portolos: 1 | Monitor R | Used: 239.66 MB T3

KX F AL "RHEXMRER S A "IRTAAHEXNE "8, EEMRNKBREEEXEC27MEXx (K
MFBFBESEIRZENEAAEX, SUREARAR)

AT fFEE 4 &

HFEEATTEANMER, EXEEATMNFERAZZE EFHEED 5 FEIBHNKF T
IR ARZEKE, INBERNMBERTNER 24.9%, BLEFESEXSMAE B LEERLL
3.00, FEXFEMHIRESRIZ,

A U EREMEINN, EEENRBASEA L BERTSHIIEES K, FERTEMHF 5
, GiKEREFTE 18% LU, HEILTE DD N 9% Wit A, RBTEXEI DD IFFREHE, XRS5 EH
FRRERIK T, XS ?

(BEH—1HES Prop Firms FIEEE ET R MATRI M5/M15 HIREA, B 2022 F£1 AUE—ER
IR DD &) , HIHBEHTE, HEEFEZM MaLs TH) S

IDFBZ - MID B IS 4

XPERREAIERBIE, 2900 20%, XERREIR 80% BN (A EREF @, IRATEERE —RIIM 74,
EEETH, LHRLMEBESHERRN, SIIRTRRNEE TR, EMRSRR. Eit, MRRE
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KM REEIRBESR AR, FIERS A, BLRATRELKEMNFERR, MEFHIDEMN, % EA R
BB ET A L.

HERBEANIXEEN T T THE,. B, FHGE S AR "Quant Analyzer 4 "HREFH, [FH
HENKRTHE, FTHRE—RIIL., F19 DD MK DD AEAITHA,

EA K& :
Variable Value
[] ExpertID Magic Number 142895
=] Time Frames, if 2 TF only, Middle Period will be ignored
[] 2 TimeFrames Only false
[“] Highest Period 1Day
[] Middle Period - ignored when 2 TimeFrames = true 4 Hours
[] Lowest Period - must attach EA to this chart 5 Minutes

T (L

N 2 TimeFrames Only = true, NI|FREE AR HEZE, SRFLILEESNRERE,

=IEFE It 2R 2T EA M IDBIROKI R, Fitt, FELBRRGIG, RERE NS H8. F
It EABHADEI M5 KR, B : OFHERIBARGERN "SR,

Stop Lot Sizes

"2 Fixed Lot size e.g 1.32 lots, ignored if 'Risk %' is used 0.1
"2 'Risk %' per Trade 1.00 = 1% Risk, 0.50 is half% 1.0
Fixed $Dollar Amount, Leave as 0 if not intended to use

01 Fixed $Dollar Amount per Trade. 0

o BEEFH WNE"BEXZHXNEBSL "H"BEEM"NE (>00) , MBS IZFH,
o MEFRBEANK % (K/REEBIBESL)  BAFHEBEN 0.00
o NMETEFERABRXZERETEMN, vﬁhEW%ﬁO

AT S IE - KB %

BEXZFHNCBEDEL "SIt EAMHERE, FTK SO RIMWED L, HCRET Habkm, v
BEEFEH " "KKETEH", U, MEREBEERFKIE 200 ETHNAR,

BT EAMIMBIF RS AEE -1 RS, Eit, MRHEF 7 MM EA KRR, HA 7 TR
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IR E R EA B "XK%" B 2 L IE

SR E PNiSA= MERE (BRI
(BUKE) HEHRE)

1 0.5 1.0
2 0.5+2=0.25 0.5
3 0.5+3=0.167 0.333
4 0.5+4=0.125 0.25
7 0.5+7=0.071 0.142
n 05+n=... 1.0+n=...

18 1.0% NG HER R EEAL EA EERNERRNE, EFSERELERANGKE, EN
SHIIE EBRZEFOR T BEZE,

BIEHRER, BIEETE,

BB CWE, BEME S8TMRBAILE 6 EXRTFORS, RIIFEMIIFRIESFE 251
LT,

HAFEMERZXDY, BXEHONKXARBNN, RESEARTONGED ER2&RIFHN,
NEREEEFN, EMFIREX MARBTHN, BEIRE/N. BAXZHULHBEAET
WSELD. MRFERXEERN, MLILEEH IR,

HEHFE (FFID)

BFRF EA M MEIFEIRE, FHEBDIIGE — D FTHIME— Magic Number, {EfRIZE 4 6 SIEAIEEEL
o 123456789.(EFHHFH) o

T - MUY B 3%/
BB BN,
7EMTS TR LR HIFd, GREH-SITHER R

YL RIR L AR, "SELL Trades Only, symbol=USDJPY, perind=M30, magic=I123436", (&K Z 7% . BURF
G E BB A A,

At R ERK R HL IR, HHT .

BFEAMA L =Z Darwinex #1 RoboForex (MIZE M) o
BARENKERRTENZLE, RENERARKRE =3x EERE.
EHERZERZCE-ALNR B0 0 R ZERE LU,

Z[aT & MT5 Market Watch #2849 5 2.,

MTS>EE>TTWEE, A ERRESFISME.,
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ﬂ 4000017480 - Darwinex-Live - Hedge - Darwinex - | [EJ 4000017480 - Darwinex-Live - Hedge - Darwinex - [USDJPY,H4]
Of File View Inset Charts Tools Window Help

00 File Insert  Charts  Tools Wi ~-@E- @ | o B @ | O AgTading [ Neworder | 1 00 » | @ @
~N v [: Languages » bol M1 M5 M5 M0 HI [H& DI W1 MN[|R| 4| § - [/ & T &8~
Market Watch: 13:44:39

M1 MS Toolbars » Symbol  ~ Bid Ask Daily Ch...
~ EURUSD 1.06030 1.06033
i v
Novgator | © Status Bar
1 v Charts Bar 2 USDIPY ~ Chart Window
= + click to add ~W Tick Chart 89
4 $ Symbols Ctrl+U [E5) Depth Of Market Alt+B
Options Board
Depth Of Market » 5 Specification
| Popup Prices F10
Ty Market Watch Ctrl+M — .
4+ Data Window Ctrl+D —— _
{ Show All Last Accrued Interest Bid
| |H23 Navigator Ctrl+N %) Symbols ey High/Low Initial margin Bid
o » Volume Maintenance margin Asl
| &= Toolbox Ctri+T |Lsymbols [5  son I s e e
4 Strate Tester Ctr]+ R x Time Initial Sell margin Lag
o 2/ e o v Daily Change Lower Limit Las
O Chats Alt+M Sizihl S Upperti
| — v Auto Remove Expired
@5 Reports Alt+E i :::\s::e Settlement Price Vol
. /‘ Full F11 v 6nd Face Value
1. testinas s
Market Watch: 13:46:37 x
Symbol =« Bid Ask Spread Daily Change
~ EURUSD 1.06028 3 0.02%
~ GBPUSD 1.22871 6 0.01%
2 USDCHF 0.90306 0.90313 7 0.18%
2 USDJPY 148.683 148.689 6 0.019
=+ click to add... 47897

XBHIFIZE GBPUSD =6, R IFERKFIEILIESS =3%x6=18,

WAL R Bl
ERRATT .

HH#l:2018F 1 A1 HE 2023459 A 15 H
4 : 10,000 ET

IR : 23 2R (NEEBEESCR#ENFER)
B AT

EIEHA : 2 AHER =H, AM=R#HE KBS =1.0% HEEH =28 B/

TyEEs, mRREILIESS 25,
RAEHA -

EEEf=1X 17. 2N EE
=IEFEHA = M30. H1., H2. H3. H4, 5 E%

FIUERE =8, 10, 12, 14, 16. 18, 6 AL
H#1it 60 JHELT.
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Pass Result

~
o
2

ew | Settings | Inputs | Graph

Profit ~
251898.59
151063.24
133186.97
107177.96
104707.25

80766.73
64679.02
50938.86
49823.88
46528.77
43703.37
42490.47
41993.49
36672.21
36631.42
36184.13
35727.19
35134.56

Optimization Results

v | | View previous optimization results

Total trades Expected payoff
321 784.73
309 488.88
414 32171
385 278.38
382 27410
300 269.22
155 417.28
367 138.80
197 252.91
188 247.49
296 147.65
187 27.22
300 139.98
213 17217
187 195.89
283 127.86
151 236.60
174 201.92

Agents | Journal

Drawdown %
33.59
33.58
36.14
36.13

33.57

57.79
33.57
57.78
33.58

35.20
33.57

57.80

Sharpe ratio

v || Select criterion v
Anchor_TF Second_TF Profit_Threshold #

2.28 1 Week 30 Minutes 18
1 Week 30 Minutes 16

1Day 30 Minutes 18

1 Day 30 Minutes 16

1Day 30 Minutes 14

1 Week 30 Minutes 14

1 Week 1 Hour 12

1 Day 30 Minutes 12

1Day 1 Hour 12

1 Week 1 Hour 16

1 Week 30 Minutes 12

1 Week 1 Hour 18

1 Week 30 Minutes 10

1 Day 1 Hour 14

1Day 1 Hour 10

1.72 1 Week 30 Minutes 8
2.23 1 Week 1 Hour 10
1.40 1 Week 1 Hour 14
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000807 / 000807

History Quality 9% | | A
Bars 71157 Ticks 280603016 Symbols 1
Initial Deposit 10 000.00
Total Net Profit 231036.82  Balance Drawdown Absolute 627155  Equity Drawdown Absolute 434240
Gross Profit 455118.16  Balance Drawdown Maximal 110 558.90 (33.46%) Equity Drawdown Maximal 113 831.28 (33.76%)
Gross Loss -224081.34 Balance Drawdown Relative 71.59% (12 696.52) Equity Drawdown Relative 70.64% (13 614.77)
Profit Factor 203 Expected Payoff 37999  Margin Level 2024.37%
Recovery Factor 2.03 Sharpe Ratio 1.56 Z-Score -17.84 (99.74%)
AHPR 1.0058 (0.58%) LR Correlation 073 OnTester result 0
GHPR 1.0052 (0.52%) LR Standard Error 54981.24
Total Trades 608 Short Trades (won %) 0 (0.00%) Long Trades (won %) 608 (22.86%)
Total Deals 1216 Profit Trades (% of total) 139 (22.86%) Loss Trades (% of total) 469 (77.14%)
Largest  profit trade 3323879  loss trade -3598.35
Average  profit trade 327423 loss trade -472.28
Maximum 24 (14 006.66) consecutive losses (S) 55 (-2 673.20)
Maximal 191 056.08 (14) consecutive loss (count) -109 392.91 (42)
g Average 5 consecutive losses 16
=
s o Entries by hours (Asia,Europe, USA) " Entries by weekdays o Entries by months v
&| Overview | Settings | Inputs | Backtest | Graph | Optimization Results | Agents | Journal 00:08:07 / 00:08:07 Start
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o THUETIR, EE LRULEE &=,

ZHETATE -NDX =M & 2R

Expert: IRTR_LTD\UTF_NASDM],Q(S

Symbol: [NDX ] [ms | (8
Date: |Custom period v s BBk G-
Forward: |No | [202001.02 |
Delays: |23ms v| . emulate slippage and requotes during trade execution
Modeling: |Open prices only ~| Oproft in pips forfaster calculations
Deposit: 10000 v|][uso v 1200 v leverage
Optimization: |Fast genetic based algorthm | | Proft Factor max v

| Overview | Settings I Inputs | Backtest | Graph | Optimization Results | Agents | Journal

00:05:08 / 00:05:08 —I

Variable Value Start Step Stop Steps A
[J ExpertID Magic Number 142895 142895 1 1428950
| Time Frames, if 2 TF only, Middle Period will be ignored
[J 2 TimeFrames Only false false true
[] Highest Period 1Day 1Day 1 Week
[ Middle Period - ignored when 2 TimeFrames = true 4 Hours 1 Hour 4 Hours 4
Lowest Period - must attach EA to this chart 15 Minutes 15 Minutes 1 Hour 4
| 7 Stop Lot Sizes
[] Fixed Lot size e.g 1.32 lots, ignored if 'Risk %' is used 0.1 0.1 0.01 1.0
) [ 'Risk %' per Trade 1.00 = 1% Risk, 0.50 is half% 1 1.0 0.1 10.0
| Fixed $Dollar Amount, Leave as 0 if not intended to use
[] Fixed SDollar Amount per Trade. 0 0 1 10
{5 Take Profit Multiplier
[4] Profit Threshold 10 8 2 18 6
| Direction - Both, Long only, Short only
[ Direction /Long_Only - Both Short_Only
* Custom Trade Comment -
custom comment
| Spread Filter
[J Maximum Spread 50 50.0 5.0 500.0
029 N
Overview | Settings | Inputs | Backtest | Graph | Optimization Results | Agents | Journal 00:05:08 / 00:05:08 [IStart |
Pass Result Profit ~ Total trades Profit factor Expected pay..  Drawdown % Recovery fact... Sharpe ratio First_TF Second_TF  Profit_Threshold
19 1.56 46244.16 412 1.56 11224 21.44 3.04 1.24 4 Hours 15 Minutes 10
35 134 37307.22 458 134 81.46 3943 1.22 0.89 4 Hours 15 Minutes 12
16 143 36308.03 516 143 70.36 45.77 249 1 Hour 15 Minutes 10
51 133 34137.48 504 133 67.73 39.38 1.20 0.68 4 Hours 15 Minutes 14
18 132 26066.91 419 1.32 62.21 49.25 1.20 0.92 3 Hours 15 Minutes 10
43 1.20 26055.68 604 1.20 43.14 49.10 0.75 0.58 1 Hour 15 Minutes 14
4 1.36 24723.86 353 1.36 70.04 32.60 148 1.05 4 Hours 20 Minutes 8
34 119 21607.45 466 1.19 46.37 58.92 0.59 0.69 3 Hours 15 Minutes 12
50 118 21276.67 513 1.18 41.47 60.92 0.62 3 Hours 15 Minutes 14
6 129 20635.07 341 1.29 60.51 45.28 1.00 0.97 3 Hours 20 Minutes 8
17 1.28 18944.91 41 1.28 42.96 50.26 1.26 0.73 2 Hours 15 Minutes 10
67 1.28 18903.52 536 1.28 3527 39.35 1.02 4 Hours 15 Minutes 16
32 1.15 18713.92 569 1.15 32.89 4917 0.68 1 Hour 15 Minutes 12
1.21 15792.63 395 1.21 39.98 45.11 0.92 4 Hours 20 Minutes 10
5 1.24 14756.89 365 1.24 4043 35.21 1.10 0.73 2 Hours 20 Minutes 8
39 123 13882.62 417 1.23 33.29 32.57 1.21 0.48 4 Hours 20 Minutes 12
3 1.21 13067.95 426 1.21 30.68 40.84 124 0.67 4 Hours 15 Minutes 8
64 114 12211.26 652 1.14 18.73 64.00 0.53 0.31 1 Hour 15 Minutes 16
38 1.15 10784.46 417 1.15 25.86 49.32 0.67 0.42 3 Hours 20 Minutes 12
1054376 2121 5745 047 041 2 Hours 15 Minutes

112 497 112
Overview | Settings | Inputs | Backtest | Graph | Optimization Results I Agents | Journal

00:05:08 / 00:05:08
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Expert: | RTR_LTD\UTF_NASDAQ.ex5 v/ [ (@
Symbol: [NDX ] [ms v| &
Date: |Custom period v|[01s010n  @-] 20230017 @]
Forward: |No e 0
Delays: |23ms Vl o>| emulate slippage and requotes during trade execution

Modelling: | Every tick based on real ticks

v | [Jproftt in pips for faster calculations

Deposi: 10000 | [usp v

1:200 V| leverage

Optimization: | Fast genetic based algorithm

Profit Factor max

v

i
g Overview | Settings [ Inputs | Backtest | Graph | Optimization Results | Agents | Journal

00:05:08 / 00:05:08 Start
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000508 / 000508 SRR

History Quality %% M ] A
Bars 394521  Ticks 290432311 Symbols 1
Initial Deposit 10 000.00
Total Net Profit 4471193 Balance Drawdown Absolute 146899  Equity Drawdown Absolute 151040
Gross Profit 125975.34 Balance Drawdown Maximal 12 071.80 (18.08%) Equity Drawdown Maximal 14 839.72 (21.48%)
Gross Loss -81263.41 Balance Drawdown Relative 36.36% (6 607.62) Equity Drawdown Relative 40.92% (14 780.34)
Profit Factor 155  Expected Payoff 10852  Margin Level 1975.22%
Recovery Factor 3.01 Sharpe Ratio 1.76 Z-Score -14.52 (99.74%)
AHPR 1.0045 (0.45%) LR Correlation 0.89 OnTester result 0
GHPR 1.0041 (0.41%) LR Standard Error 6287.66
Total Trades 412 Short Trades (won %) 0 (0.00%) Long Trades (won %) 412 (25.24%)
Total Deals 824 Profit Trades (% of total) 104 (25.24%) Loss Trades (% of total) 308 (74.76%)
Largest  profit trade 531433  losstrade -847.93
Average  profit trade 121130  loss trade -261.85
Maximum 13 (18 146.71) consecutive losses (S) 44 (-6 529.09)
Maximal 18 146.71 (13) consecutive loss (count) -12018.78 (19)
Average 5  consecutive losses 13

Strategy Tester

Overview | Settings | Inputs | Backtest [ Graph | Optimization Results | Agents | Journal

v
00:05:08 / 00:05:08 Start
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A1a] & H Windows JE4#% VPS & EA
Windows Server 2012/2019/2022

f5ZE . Windows Server 2012 Fi{& Windows 7 HLxi, Windows Server 2019/2022 Fi{% Windows 10 H

i o

F{# A ForexVPS.net, FTMO FB/TRILAZE S 20% i, @& % FTMO FMA S RIREER0/HY,

HHIECEREEE ¢ https://www.forexvps.net/?aff=47433

B IAHEFEE B https://www.mql5.com/en/vps, E B ping EE KR,

&7 Windows 10/11 PC L —FE T # 3 R %E MTS,

4000017480 - Darwinex-Live - Hedge - Darwinex - AUDJPY,M15
File  View |Inset Charts BECLISE Window  Help

R+t - L New Order
~~v (@ @ E @

IDE MetaQuotes Language Editor
B9 Task Manager
° Global Variables

9 XAUUSD,M5

B8 W ®AUUSD, MS: Gold vs US Doll

£ HERAKRE

MT5 i > TE > %0 > F kR

{} Strategy Tester Agents Manager

F9

H4 D1 W1 MN
F6 I | @ B | 0] ble | g
F4
15
F ——————————
i M.IS: F«u:tr.ah.arm.iﬁ”t:z_l' a_lﬁxe-:‘i&nru;_onl:.; L 2

x Options Ctrl+0

.

:

Options
Server Charts Trade ExpertAdvisors OpenCL Events Notifications Email

[[Jchart color print
Show trade history
[Jshow trade levels
Disable dragging of trade levels
Preload chart data for open positions and orders
[[] show object properties after creation
[[Jselect object by single mouse diick
[[Jerecise time scale
Select object after creation
Magnet sensitivity: [ 10 v |

Max bars in chart: | 200000 vl

FTP

?

Community Signals

Cancel

Help

X

MT5 2% > TE > %10 > & 3R]

r
/

H"g'

A

N’
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1 Options

Server Charts Trade ExpertAdvisors OpenCL Events Notificatons Emal FTP  Community Signals

(4 Allow algorithmic trading
[ Disable algorithmic trading when the account has been changed
[ Disable algorithmic trading when the profile has been changed
[Opisable algorithmic trading when the charts symbol or period has been changed
[MDisable algorithmic trading via external Python API
[4 Allow DLL imports (potentially dangerous, enable only for trusted applications)
[ Allow WebRequest for listed URL:

-+ add new URL like 'https: //www.mql5.com'

MTS5 2 > TE > %100 > fR55 8%

Options ? X

Server Charts Trade ExpertAdvisors OpenCL Events Notifications Email FTP Community Signals

Server: v|
Login: | 4000017480
— ce

[CJenable proxy server Proxy...
[MKeep personal settings and data at startup
[[JEnable news

News languages: Change

MTS & > TE > %15 > 1t K

1 Options ? X

Server Charts Trade ExpertAdvisors OpenCL Events Notifications Emal FTP ~ Community Signals

MQLS.community is an offidal community of developers and service providers for trading platform users.

Login: | I

E-mail: | |
If you have an account, please login

Spedify services that you want to use in the terminal:

1 [calendar [ Codebase
[IMarket Ovwes
[signals [OPython integration
[ artides

o

31



VPS &fa—% :

HEMATEERMER. NEERNFSE, K3 "EF>"mHUE"> AR P EaRE, @

i >" A"

S8

XFFFRLE MT5 B M EA KRR ZRIBR F/FF 5 BRI,

MT4/5 VPS B3I EF) :

00 File View Inset Charts Tools Window H

~ v

®

IDE @ | O AlgoTrading [+

M1 M5 Mi15 M30 Hl | H4 DI W1 MN R
Market Watch: 16:39:11
Symbol = Bid Ask Spread |

[ QEURUSD ~El
4 GBPUSD 8
2 USDCHF ~ Chart Window 6
A USDJPY -V Tick Chart | &

t [E5 Depth Of Market Alt+B
E Specification
[ Popup Prices F10
Hide All
Symbols Ctrl+U

Sets

HEERBIZ ForexvPs.net, HAIHXITNEE, BRIRFSHBRERH,
BRI LMERAMATR exe BFF B3IEZIA MT4/5 K, iFiLlE, &
AN R E R ARSRE, AR ves RtEHERLETMER

AR 25 3% o
LB R L .oDT XAXY (BRAKEL) PHSEFHER

HthsHC ves iRGtEGth A L ThRE (JLERMARERE)

IR &IHA MmaLs.com IR MetaQuotes IRS588, NI T E AT
#E,

HE 7 MT4/5 R A Linux BRS28
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RetailTradingRealities.com
EELUTHMEAEERAXR REENENHNRS.

https://www.trendfollowing.com/

EZIL7/R-BEUR (Michael Covel) ZIBFR, thE "EHIRER "BELHIE,

https://alphaarchitect.com/2015/08/avoiding-the-big-drawdown-with-trend-following-investment-
strategies/

BIEZFUN) X TFEBRERMSIHEMIXE, HHA-EEEL

https://www.cis.upenn.edu/~mkearns/finread/trend.pdf
Cole Wilcox. Eric Crittenden. Blackstar Funds, LLC, {#&#IREEXAREF RS ? (TLDR : ZH)

https://www.youtube.com/@Darwinexchange
H[E FCA 44 A Martyn Tinsley B Darwinex & YouTube & IFHIE LI IER I,

https://www.mql5.com/en/articles

T & MTS BT EFIThEE,

https://www.youtube.com/@FinancialWisdom

EAFEESHENERE, il TXKENERM PR, FTTRAZRHNEL,
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