Q40 EURUSD M15 H1 workflow
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Workflow

This workflow contains the following steps
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Generation

Trading engine

Engine | MetwTraderd

Backtest data settings

Main chart | EURUSD_M1 ~ Timeframe | 15
Startday | 2008.01.01 8 Endday | 2015.06.19
Available from  2003.5.5 o 201981
Subcharts (1)
Subcharts 1 | Same as main chart v Timeframe | 11
Test parameters
Precision | Selected tmeframe only (faste... ~ Commision No commissions
Spread | 2 — + Slippage | 00 — +

Out of sample

00s #1 Start
© sdd00s

2011.93

End [ 20156.12 E (50%)

Filter 02 Retest ticksimul

Trading engine

Engine

Backtest data settings

Main chart

Start day

Available from

Subcharts (1)
Subcharts 1

Test parameters
Predision

Spread

Out of sample

MeteTraderd v Additional charts | 1
access to

EURUSD_AS| v Timeframe | Mi5

2004.01.01 H Endday | 2015.06.19 H

19861211 © 2018227

Same as main chart v Timeframe | H1 v

1 minute data tick simulation (.. v Commision Nocommissions &

2 -+ Slippage | 00 -+

B | rRessioates

Min. distance | 2.0

Resetdates

Min. distance

20

— 4| theseare additional charts that strategy has

-+

005 #1 Start | 2000.08.23 i@ End | 20150619 & (50%)
© Add 005
Filter 1
Backtest data settings
Main chart | EURUSD_M1 v Timeframe | M15 v
Starcday | 20040101 g Endday | 2015.06.19 g
Available from  2003.5.5 to 201981
Subcharts (1)
Subcharts 1 Same s main chart v Timeframe | Hi >
Test parameters
Precision | 1 minute data tick simulation (... v Commision  No commissions &
Spread | 2 —+ Sippage | 0 — +

Out of sample

Reser dates

Min. distance

20

-+

Show chart

Automatic filters

1 automatic filteron &

Custom filters
] Leftvalue = Rightvalue
o #of rades (15) > v 90 X
4] #of trades (QC5) > v 90 X
o Profit factor (I5) > v 13 X
o Profit factor (005) > v 13 X
- Il Rev/DD Ratio (I5) >0 3 X
Il Rev/DD Ratio (005) P 3 x
Dismiss strategies with these problems:
) Select all / Deselect all
® rocrades
[} Leftvalue <= Right value
| # of trades {I5) > ¥ 50 ®
L] # of trades (005) > ¥ S0 x
¥ Praofit factor (I5) > ¥ 12 x
| Profit factor {DOS) > ¥ 1.2 x
¥ Rev/DD Ratio {I5) P 3 x
¥ Ret/DD Ratio {00S) s 3 x
v Stability (15) P 065 %
¥ Stability (005) P 065 x
Custom filters
L Leftvalue = Right value
L # of trades (15) > v 90 x
|0} Profit factor (15) > v 13 4
] Stability (15) 2= T 03 x
] Symmetry (I5) »= T 20% x
|+ Ret/DD Ratio (15) »= ¥ 10 x



Filter f1

Asi

Backtest data settings

Main chart

Start day

Available from

Subcharts (1)
Subcharts 1

Test parameters

Predision | 1 minute data tick simulation (.. v
Spread | 2 — +
Out of sample
Filter f2

Backtest data settings

Mainchart | EURUSD_ASI v

Startday | 20040101 B

Available from  1986.12.1

Subcharts (1)

EURUSD_ASI ~
2004.01.01 =
1986.12.1

Same as main chart v

Subcharts 1 | Same as main chart v

Test parameters

Precision | 1 minute data tick simulation (.. v
Spread | 2 -+
Qut of sample
Filter f3
Backtest data settings
Main chart | EURUSD_M1 v
Starcday | 2012.01.01 g
Available from  2003.5.5

Subcharts (1)
Subcharss 1

Test parameters

Precision

Spread | 2

Same a5 main chart v

1 minute data tick simulation (...

-+

Filter AsiLong

Backtest data settings

Mainchart | EURUSD_ASI ~
Startday | 1986.12.1 =
Available from  1986.12.1

Subcharts (1)
Subcharts 1

Test parameters

Predision

Spread

Out of sample

© Add 005

Same as main chart v

1 minute data tick simulation (.. v

2 -+

Timeframe | W15 e Custom filters
Endday | 2015.06.19 B | Reserostes o Lefrvalue = Rignt value
to  2018.7.27 o # of trades (I5) > v 90 x
(W] Profit fact > v 13 x
¥ Stability (15) v 08 x
= Symmetry (15} v 20% x
Timeframe H1 v
¥ RevDD Ratio {I5) P 10 x
Commision  No commissions o
Siippage | 0 —+ Min.distance | 20 — +
Show chart
T v L Left value = Right value
Endday | 201506.19 B Resetdates J # of trades {15} > ¥ 50
@ ALy ] Profit factor (I5) > ¥ 1.3
|# Stability (15) »= ¥ 03
[ -
Tmerame | i . || Symmetry (15) = 20%
4] Ret/DD Ratio (15) 2= ¥ 10
Commision  No commissions -3
Sippage | 0 -+ Min. distance | 20 -+
Show chart
(N} Leftvalue an= Right valut
Timeframe | M15 ~ —
Endday | 2015.06.13 B [ Reserdores [ # of trades (I5) ¥ 50
o 201981 =
L Profit factor (I5) r 1.2
|| Ret/DD Ratio {15} r 4
Timeframe | {1 © |« Stability (15) r 0.3
Commision Ne commissicns @
Sippage | 00 —+ Min.distance | 20—+
Timeframe | M15 o I Left value <= Right value
Endday | 201506.16 || Resetdates o # of trades (I5) S v 30
© 20187.27
L Profit factor (IS) > ¥ 1.2
| Ret/DD Ratio (15) = ¥ 0
Timeframe | H1 v -
| Stability {I5) = ¥ 0.2
Commision No commissicns [}
Sippage | 00 -+ Min.distance | 20—+
Show chart



Filter rt1

Backtest data settings Strategy filtering conditions

Mainchart | EURUSD_M1 v Timeframe | M15 v
Startday | 2004.01.01 H Endday | 2015.06.19 =

Available from  2003.5.5 to  2019.8.1

marked as FAILED.

@@ Delete FAILED strategies from databank

Subcharts (1)
Subcharts 1 Timeframe | 11 v Automatic filters

No sutomatic filters on 8§

Test parameters

Precision | 1 minute data tick simulation (.. v Commision No commissions &

Custom filters

Configure how the strategies will be recognized as PASSED or FAILED.
If strategy fails any of the filter below (induding cross check filters) it will be

(m] Left value <= Right value
Spread Slippage Min. distance o Py — . g "
(] Profit factor (IS) P 12 ®
out of sample (m] Ret/DD Ratio (I5) A 3 x
Show chart 5] Stability (15) v 065 x

Cross check - Monte Carlo trades manipulation

This cross check uses Monte Carlo method to perform various simulations of resulting equity curve by manipulating the order of the trades.
It allows you to quickly assess how much the good results are dependent on order of the trades.

Settings Filtering

Number of simulations 100

Use Name | Default ‘
Randomly skip trades, with probability 10 % undefined

I Settings | Filtering

If you define any conditions here they will be evaluated after this cross check is computed.
If strategy fails these conditions, it will be dismissed (thrown away) and no further cross check will be evaluated.

(] Left value <= Right value
Met profit (MC trades, Conf. level 80%) == ¥ 603 of Net profit
Max DD % (MC trades, Conf. level 80%) <= ¥ 175% of Max DD %

Filter rt2

Backtest data settings

Main chart | EURUSD_M1 - Timeframe | Mi5 ~
Starcday | 2004.01.01 = Enddsy | 2015.06.19 = mesesastes

Available from  2003.5.5 to  2019.8.1

Subcharts (1)

Timetcame [ <

Test parameters

Precision | 1 minute data tick simulation (.. ~ Commision No commissions o

Sremt [z =] Sippoge Min. dicance [ 30 =+

Out of sample

| Show chart

© Add 00s

STANDARD (sLOW)

Cross checks that reguire muliple additional backtests

_J0  Retest on additional markets

‘ @) Monte Carlo retest methods

@ Delsi FAILED strategies fr

Automatic filters

No automatic filters on %

Custom filters

[}

Left value

DooDDoDoooo

# of trades (IS)

# of trades (00S)
Profit factor {IS)
Praofit factor (00S)
Ret/DD Ratio (IS}
Ret/DD Ratio (00S)
Stability (IS)
Stability (00S)



Number of simulations 150

Use Name

Randomize min distance from price from 0 to 10
Randomize slippage from 0to 3
Randomize spread from 110 3

Randomize starting bar, with max change 100

O
2]
€]
2]
=]

Settings Filtering

Randomize strategy parameters, with probability 10 % and max change 5 %

Probability 30 = o
undefined

If you define any conditions here they will be evaluated after this cross check is computed.
If strategy fails these conditions, it will be dismissed (thrown away) and no further cross check will be evaluated.

O Left value <= Right value
] Net profit (MC retest, Conf. level 80%) == T 50% of Met profit
] Max DD % (MC retest, Conf. level 80%) = T 200% of Max DD %
Filter rt3
Backtest data settings
Main chart EURUSD_M1 ~ Timeframe M15 ~
Startday | 2004.01.01 = Endday | 2015.06.13 & | Reserdaes
Available from  2003.5.5 to  2019.8.1
Subcharts (1)
Subchas 1 e .
Test parameters
Precision | 1 minute data tick simulation .. v Commision No commissiens =
Spread Siippage Min. distance | 2.0

Out of sample

‘ '-' Opt. Profile / Sys. Param. Permutation

Settings Filtering

Optimize: @ Periods

i Exitrypes

T Tests: 300 -+

you can limit the number of optimizations, and this lir

This cross check performs optimization of the strategy and then evaluates its Optimization profile - see the conditions in filter.

Settings | Filtering

Optimization Profile conditions

O Delet=FAILEDs

Automatic filters
No automatic filters on
Custom filters
O Left value
O #of rades
O Profit factor |
) Ret/DD Ratio
O Stability (IS

Conditions below are evaluated. Cross check fails if any of them fail.

% of Profitable Optimizations >

Average profit (in §) of all optimizations is > §

Uniform distribution - less than changes from
Best Optimization profit < StDev of average pr
System Parameters Permutation conditions
Cross check fails if any of the conditions below fails.
O Leftvalue o= Right valug
¥  Netprofit{Median) > ¥ 0 x




Filter rt4 wfa

e —— Strategy filtering conditions
Main chart | EURUSDM1 " Timeframe | w15 o Configure how the strategies will b
— If strategy fails any of the filter bel
Startday | 2004.01.01 £ Endday | 2015.06.13 & | Resetdates
! = ! L Pk marked as FAILED.
Available from  2003.5.5 o 201981
# Delete FAILED strategies |
Subcharts (1)
Subcharts 1 | Same as mainchart v Timeframe | H1 v
Automatic filters
T ENEE Mo sutomatic filters on &
Precision | 1 minute data tick simulation (.. v Commision No commissions &
Custom filters
Spread | 2 -+ Slippage | 00 —+ Min. distance | 20 —+
O Leftvalue
Outof sample I # of rades {I5)
Show chart (] Profit factor (IS)
] Ret/DD Ratio (IS)
] Stability (15)
. Walk-Forward Matrix Out of sample: 10 - 40 %, runs: 5 - 20, optimize Periods and Exit types 6 conditions
Settings | Filtering Serings | Filtering
Walk Forward type: Simulated 15, Exact 005 (slawer) - | If you define any conditions here they will be evaluated after this cross check is compured.
: \ (slowes
If strategy fails these conditions, it will be dismissed (thrown away) and no further cross check will be evalui
Start Stop Step
‘
Out of sample %: 10 = 40 =4 10 -+ WF Matrix produces a table of X rows and Y columns, where each cell is a different WF optimization test,
Walk Forward runs: 5 -+ 20 -+ 5 -+ S
Filter passes when it finds an area of 3 V| rowsand | 3 V| columns
Optimize: Period.
b - RemE where atleast | 7 V| results have robustnessscore>= | 800 — +| %
) Eicopes
Robustness score is computed as a % of conditions that passed vs. all conditions
R 10 s 3] Left value o= Right value
you can limit the number of tests WF optimization performs, and thus limit its duration 7 W e prafic(005) N 0
v W Stability of Net profit P 60%
7 WF Special - Percentage of profitable runs E 0%
v WF Special - Max profit in one run as % of total o v 50 %
‘ WF 5pecial - Min trades in one run > ¥ 20
‘ WF Special - Max % Drawdown in ane run <= ¥ 5%

Filter Rt5
Same as rt3 but

Settings  Filtering

Optimization Profile conditions

Conditions below are evaluated. Cross check fails if any of them fail.

M@ % ofProfitable Optimizations > | 30 — +
M versge profit (in $) of all optimizationsis >$ | 0 -+
¥ Uniform distribution - less than 5 = qp changes from positive to negative

Best Optimization profit < | 2.3

+| StDev of average profit

System Parameters Permutation conditions

Cross check fails if any of the conditions below fails.

Left value = Rightvalue

O

Net profit (Median) > ¥ 0 x



Filter permut1

Backtest data settings

Main chart | EURUSD_M1 ~ Timeframe M15 ~
Startday | 2008.01.01 = End day | 2015.06.13 =| [ Rresetdates
Available from  2003.5.5 o 2019.8.1

Subcharts (1)

Subcharts 1 | Same as main chart ~ Timeframe | H1 ~

Test parameters

Precision 1 minute data tick simulation (.. Commision No commissions -
Spread | 2 — 4 Shippage | 0.0 — + Min. distance | 2.0
#®  Opt. Profile / Sys. Param. Permutation Max optimizations: 500

Optimization Profile conditions

Conditions below are evaluated. Cross check fails if any of them fail.

. % of Profitable Optimizations > 30 -+

. Average profit (in £) of all cptimizationsis > % (1] — +

. Uniform distribution - less than 5 — + changes from positive to negative
@ Best Optimization profit < I_— — + 5tDev of average profit

Filter permut asi

Backtest data settings

Main chart | EURUSD_ASI ~ Timeframe | M15 @
Startday | 2002.01.01 = Endday | 2015.06.13 = | resetoetes
Available from  1986.12.1 to  2018.7.27

Subcharts (1)

Subcharts 1 Same as main chart v Timeframe H1 ~

Test parameters
Precision 1 minute data tick simulation (... Commision No commissions £-3

Spread | 2 =+ Slippage | 0.0 — + Min. distance | 20  — +

Optimization Profile conditions

Conditions below are evaluated. Cross check fails if any of them fail.

% of Profitable Optimizations > 30 — +

Uniform distribution - less than 5 = qp changes from positive to negative

W Average profit (in §) of all optimizations is = $ o — +
®
@ Eest Optimization profit < 25 — - 5tDev of average profit

5 conditions



Make Endtest

Backtest data settings

Main chart EURUSD_M1 Ev Timeframe M15 ~
Start day | 2003.08.04 = End day | 2018.12.21 & | Resetdates
Available from  2003.5.5 o  2019.8.1
Subcharts (1)
Subcharts 1 Same az main chart Timeframe Hi ~

Test parameters

Precision 1 minute data tick simulation ... Commision Mo commissions k-

Spread 2 -+ Slippage | 0O -+ Min. distance | 2.0 — +

Out of sample

005 #1 Start | 2015.06.16 & End | 2018.12.21 = (22%)
© Add 005

Build Portfolio

Projects/ 12 M15 H1 EURUSD / 01 IS Generation

Tasks Flow Custom Project ® sop | | @ peuse Settings Results
Merged portfolio - EURUSD_M1, M15,H1, 04.08.2003 - 21.12.2018

Overview  Listofwades  Equitychart  Trade anal

Portfolio correlation | Strategy config | Source Code
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Endtest (227) = Endtest2 (307 + New databank  Cl
[Ltood | [Lsovex. | [Losere ] [Lckoceil ] [LRese,] [oedey, ] [cromeporcoio ] [Lsdecins] Recores 307 [Br] vew | Defaui-Cones  v] %

Strategy Name

Results (60) | Last generation (100) | vor RT(7732)

o Stabilty (Po..._ Stability (Po... Profitfacto.. Profitfacto.. ReuDD Rati.. ReuDD Ratl. Fitme.. Symbol{Portfolic, IS) TimeFrame (Po... et profi (Port... Net profi (Port... Miniequitycha.. Minfequitycha.. #oftrad. Stagnation... S
|| Merged portfoiio i) 095 077 186 138 2334 605 o Porfalio MisH $28383419  $20483259 oo comaMl 290954 o -
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