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Sum of all profits/losses 

+ Transaction count * Transaction cost 

– MAX (0, 4 - Transaction count) * 8
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FE���D A��E�� A��'����F A (�����DD�� A�C���* A���D� A)� A��FE���&A

TABLE I. RESULTS OF TESTING OF 200 STRATEGIES PRODUCED WITH VARIOUS MAX TREE HEIGHT PARAMETER  

����������	�AB	� C D E F � � � � ��

��B������A� ��C� �DD ��FF�� ������ ������ ���D ���E�C ��� ��F��

��B������A���A��������� F���C F���� �C��� ��� ����� �DD�E ��D ED� FE�

TABLE II. RESULTS OF EXPERIMENTS WITH VARIOUS  POPULATION SIZE PARAMETER

!��"���A���#A$���A�%A�A%"��# CF F� ��� �F� C�� CF� D��

��B������A� ���� ��� ��FD ��� �	�� ���� ���

��B������A���A��������� F�� D�� ��� DD� ��� ��E C�C
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C0���D�A��A=�NA���E�E��AF���AE�A������F��A��A1E ���A6�A
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( (DMA(100,3)>-0.00082) or ((SMA(200)

>0.00238) or (SMA(200)>0.00349))) 

and (WMA(200)<-0.00067)
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TABLE III. TABLE OF TRANSACTIONS ON H6 TIME-FRAME OF THE BEST FOUND STRATEGY (PROFITS ARE GIVEN WITHOUT PROVISION COST) 

+���#���A����,�� -����% .��#�% -���A�B���A�� .��#A�B���A�� !���A��/A����A��#0

&-12 C���'�F'C����(F� C���'��'�����(�� ��D�FF ��E��� �A�

3)-4+ C���'��'�����(�� C���'��'�C���(D� ��E��� ��E��E B��

&-12 C���'��'�C���(E� C���'��'�D��D(�� ��E�C� ��EC�� ���

3)-4+ C���'��'�D��D(�� C���'��'�D��D(D� ��EC�C ��EC�C ��

&-12 C���'��'�D��D(E� C���'��'�E���(E� ��E��E ��E��� �

3)-4+ C���'��'�E���(F� C���'��'�F��E(E� ��E��� ��E�CD �C�

&-12 C���'��'�F��E(F� C���'��'�����(�� ��E��� ��E��� �	
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TABLE IV. RESULTS OF TESTING OF 200 STRATEGIES PRODUCED ON 5 RISING TIME-FRAMES AND ONE LONG TIME-FRAME ON 3 DATA SETS 

&�����%�������#��%��� )���+� )���+D )���)� )C��+� )C��+D &-12���)� 35�
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TABLE V. RESULTS OF TESTING OF 200 STRATEGIES PRODUCED ON 5 FALLING AND 3 NEUTRAL TIME-FRAMES ON 3 DATA SETS 
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