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Set up of Quant Analyzer 4 Setup and Usera Gue”

A 41n1 ; QuantAnalyzer 4p StrategyQuant 4, deskA rPepubl i
AANMA . MetaTrader4 2 OANDA-Japan Practice p Build 1045 P
Al v’ ;  AUDJPY, AUDNZD, CADJPY, EURAUD, EURCAD,

EURJPY, EURUSD, GBPJPY, GBPUSD, USDJPY
ANAAnM ; Lots = 0.1, Spread=12 O 50p 1.5 O 6.0 pipsP

A EA : W2C-Angely Normal

ANA . D1

A i http://w2c _-angely.trgy.co.jp/download/str/Portfolio.html

A Initial deposit . $100,000.00

A Profit factor . 1.40

A Total net profit ; $150,287.38 /12

A Maximal DrawDown : $8,055.80 p588% P /12

A Return / DD ratio . 18.66

A Total Trades 8924 /12 J p Cancelled ; 890 P

A #ofWins pwon% P : 2121p 26.40 %P

A #of Losses p lost %P : 5913 p 73.60 %P

A Largest . Win=$2,137.2 Loss=$ - 493.9
A Average ; Win = $248.93 Loss=$ - 63.68
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W2C -Angely Normal_AUDJPY Setup and Usera Gue”

At v’ . AUDJPY

ANA ; D1

AANMA . MetaTrader4 2 OANDA-Japan Practice p Build 1045 P
A b A . 2005.01.01 2 2017.01.01

ANAAnM ; Lots = 0.1, Spread=25 p 2.5 pipsP

Strategy Tester Report

A T http://w2c -angely.trgy.co.jp/download/str/StrategyTester AN_AJ.htm
A Initial deposit ;$10,000.00
A Profit factor 143
A Total net profit . $11,549.92 /12
A Maximal DrawDown ; $1,706.55 p 15.97 % P /12
A Return / DD ratio . 6.77
A Total Trades ; 661/12
A #ofWins pwon% P : 227p 34.34 %P
A #of Losses p lost %P : 434p 65.66 %P
A Largest ; Win = $ 825.03 Loss=$ - 459.48
A Average ; Win =$167.89 Loss=$ - 61.20
Balance / Equity { Control points (a very crude method based on the nearest less timeframe, the results must not be considered) 21765
18409
15054
11698
[ ] 73 108 142 177 212 247 281 316 351 386 420 455 490 525 559 594 629 664 8343

URL: http://w2c.trgy.co.jp/  E-mail : info@trgy.co.jp 6/ 28 Copyright (C) 2017 - Trilogy Inc. All Rights Reserved.


http://w2c.trgy.co.jp/
http://w2c-angely.trgy.co.jp/download/str/StrategyTester_AN_AJ.htm
http://w2c-angely.trgy.co.jp/download/str/StrategyTester_AN_AJ.htm

: ] W
Monte Carlo analysis Setup and Usera Gue” Trilogy

A Equity Curves

> Simulations = 1,000 Runs

> Setting = Randomize trades order with Resampling method

What s Monte Carto smusaion and wh/ 5 4 mportant?

Fesuts wih contdence levels | Monte Carto Chart | Risk of rum  Pradict/ Verty

A Table example

> Simulations = 4,000 Runs

> Setting = Randomize trades order with Resampling method
Monte Cario simulation Randomize trades order
Number for simulations 4,000 % 1  Randomize trades order with Resampling method 4 Misc
== [T Randomiy skip trades with 1 % probabiity Method Resampling

What is Monte Carlo simulation and why is it important?

Resuits with confidence levels ~ Monte Carlo Chart | Riskof ruin = Predict / Verify

Monte Carlo results with confidence levels 12}
Confidence level  Net Profit % Net Profit Number of tra... Max DD Max % DD Ret/DD R Exp AR % Consecutive L...
Original $ 11549.92 1155 % 738.0 $ 1463.65 13.99 % 0.08 03R 9.69 % 17
50 $ 115631.04 115.31 % 738.0 $1740.83 1145 % 0.07 03R 967 % 15
60 $10512.45 105.12 % 738.0 $1884.81 1255 % 0.06 027R 8.82% 16
70 $9417.86 94.18 % 738.0 820496 13.92% 0.05 025R 79% 17
80 $8160.4 816 % 738.0 £2271.93 15.87 % 0.04 021R 6.85% 18
90 $6356.84 63.57 % 738.0 $2618.05 18.61 % 0.03 0.17R 533% 20
92 $5936.89 59.37 % 738.0 §$2724.06 19.64 % 0.03 0.16R 498 % 21
95 $5009.72 50.1 % 738.0 $2977.25 2142 % 0.02 0.13R 42% 22
97 $4094.19 40.94 % 738.0 $3192.07 2337% 0.02 0.11R 344 % 24
98 $3576.89 35.77 % 738.0 8$3371.27 2507 % 0.01 0.08R 3% 25
99 $2675.45 2675 % 7380 $3711.91 28.38% 0.01 0.07R 224 % 27
100 $-339.73 -34% 738.0 $5063.81 39.66 % -0 -0.01R 029% 35

A Statistics
> Simulations = 4,000 Runs x 10
> Return/DDratio p mean ° SDof 10 Runs P = 1.7086 ° 0.0406
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. MetaTrader4 2 OANDA-Japan Practice p Build 1045 P

; 2007.07.01

2 2017.01.01

Lots = 0.1, Spread=50 p 5.0 pipsP

Strategy Tester Report

A i

Maximal

Return /

http://w2c

-angely.trgy.co.jp/download/str/StrategyTester AN AN.htm

Initial deposit X
Profit factor :

Total net profit X

DrawDown :

DD ratio X

Total Trades X

# of Wins p won % P X

$ 10,000.00
1.43
$ 5,236.53 /10

v

$1,812.07 p 10.65% P /10

2.89
389/10

100p 25.71 %P

# of Losses p lost %P

Largest

A Average

289p 74.29 %P

Win = $ 576.32
Win =$ 173.92

Loss=$

Loss=$

- 118.85
- 42.06

]

4,

Balance / Equity / Control points (a very crude method based on the nearest less timeframe, the results must not be considered)
A
e

4
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9387
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Monte Carlo analysis

A Equity Curves

> Simulations 1,000 Runs

> Setting = Randomize trades order with Resampling method

What is Monte Caio smulston and why is 2 important?
Rasuts wih confidence leveis | Monts Cario Chart _ Risk of i Predic / Verty

12000
12000
11000
10000

A Table example

> Simulations = 4,000 Runs

> Setting = Randomize trades order with Resampling method

Monte Carlo simulation

Number for simuiations 4,000 3 ") Randomize trades order with Resampling method
[T Randomly skip trades with 1 % probabiity

\ Run |

What is Monte Carlo simulation and why is it important?

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

Monte Carlo results with confidence levels o
Confidence level  Net Profit % Net Profit Number of tra... Max DD Max % DD
Original $5236.53 52.37 % 389.0 $ 1500.96 9%
50 $5083.11 50.83 % 389.0 $1204.93 9.46 %
60 $4483.82 44384 % 389.0 $1305.54 10.34 %
70 $3825.73 38.26 % 389.0 §1424.15 114%
80 $3140.54 3141 % 389.0 $1585.72 1287 %
90 $2108.91 21.09 % 389.0 $1864.12 15.44 %
92 $ 184987 185 % 389.0 $1948.79 1623 %
95 $129435 1294 % -389.0 $2136.56 18.16 %
97 8$784.86 785% 389.0 $2323.26 1954 %
98 $344.31 344 % 389.0 $2487.94 2105 %
99 $-32257 323 % 389.0 $2731.95 2393 %
100 $-2883.97 -28.84% 389.0 412894 36.87 %

A Statistics
> Simulations = 4,000 Runs x 10

W2C -Angely
Setup and Users Guide

Randomize trades order
4 Misc
Method Resampling
Ret/DD R Exp AR % Consecutive L...
0.03 0.32R 551% 21
0.04 0.32R 535% 16
0.04 028R 472 % 17
0.03 0.24R 402% 18
0.02 02R 33% 20
0.01 0.13R 222% 22
0.01 0.12R 1.95% 23
0.01 0.08R 1.36% 25
0 0.05R 083 % 26
0 0.02R 0.36 % 27
-0 -0.02R 034 % 31
-0.01 -0.18R -3.03% 45

> Return/DDratio p mean ° SD of 10 Runs P = 0.6180 ° 0.0294
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1M : Lots = 0.1, Spread =40 p 4.0 pipsP

Strategy Tester Report
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A Initial deposit

A Profit factor

A Total net profit

A Maximal DrawDown

A Return/

DD ratio

A Total Trades

A # of Wins p won % P

A # of Losses p lost %P
A

A Largest

A Average

$ 10,000.00

1.33

$9,355.02/10

$1,995.27 p 1851 % P /10

4.69

503/10

175p 34.79 %P

328p 65.21 %P

Win =$ 1,046.30 Loss=$% - 24541
Win =$ 215.20 Loss=$% - 86.30

Balance / Equity / Control points (a very crude method based on the nearest less timeframe, the results must not be cnnsidred]

¥
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Monte Carlo analysis Setup and Usera Gue”

A Equity Curves

> Simulations = 1,000 Runs

> Setting = Randomize trades order with Resampling method

A Table example
> Simulations = 4,000 Runs

> Setting = Randomize trades order with Resampling method

A Statistics
> Simulations = 4,000 Runs x 10
> Return/DDratio p mean ° SDof 10 Runs P = 0.6456 ° 0.0340
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