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W2C-Angely _ Normal version

* _FIET )L TdhD Professional version (& EA L >4A)ILEEERAICRDZET,

BT R)—/A02y M —ROFTEOS YD

__ RV S o Y VN

B 10 BENRY., 10 setT 7ML (FHERDIBEENRD ; GBPIPY)

B ZBENRVREKN 4RSS 3> (METH) . &Kt 40 RS> aRE

B 2EERTVZFERLULES. bL—REEE A 70 a1

B AREEHAR] (126F) DSEBHMNDIHRADASY— OV b (sRAUXRD) (4.
JR&E 1 B RILICXHUTEST 1.5 lot

W EER(E 30 % Bl

m FKIEN (RAATLSA = 3.2)

Developer

Trilogy Inc. (%=t hUO>—)

wEHE - NIEREHREE/MBangMBRR(ER)SE 372 5
—AttEIE AN BARIKERBERERE /| REHES 022-00269

T530-0043

APRMIEX K#2-1-27 HkHEE2E)LSFR
TEL ; 06-6356-4045

e-Mail ; info@trgy.co.jp

URL ; http://www.trgy.co.jp/

URL: http://w2c.trgy.co.jp/  E-mail : info@trgy.co.jp 4 / 28 Copyright (C) 2017 - Trilogy Inc. All Rights Reserved.


http://w2c.trgy.co.jp/
http://www.trgy.co.jp/
http://www.trgy.co.jp/
http://www.trgy.co.jp/
http://www.trgy.co.jp/

Set up of Quant Analyzer 4

mFEeY—-IL
B ANRE

mEBEENRY

m/)(SAX-—% ;
m EA ;
m [ ;

Quant Analyzer 4 (Strategy Quant #t, Ceska republika)
MetaTrader4 - OANDA-Japan Practice (Build 1045)
AUDJPY, AUDNZD, CADIPY, EURAUD, EURCAD,
EURJPY, EURUSD, GBPIPY, GBPUSD, USDIPY

Lots = 0.1, Spread = 12 ~ 50 (1.5 ~ 6.0 pips)
W2C-Angely Normal

D1

Portfolio Results

SR = http://w2c-angely.trgy.co.jp/download/str/Portfolio.html

Initial deposit
Profit factor

; $100,000.00
;0 1.40

|
|

|

B Total net profit

B Maximal DrawDown

m Return / DD ratio

m Total Trades

m # of Wins (won %)

m # of Losses (lost %)
W Largest

|

Average

; $150,287.38 / 12 &
; $8,055.80 (5.88 %) /12 £

; 18.66

; 8924 / 12 £ (Cancelled ; 890)
;2121 (26.40 %)
; 5913 (73.60 %)
; Win=¢$2,137.2
; Win = $ 248.93

Loss = $ - 493.9
Loss = $ - 63.68
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0
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— AJ

AN — CJ EA EC EJ EU GJ GU == Portfolio — UJ|
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W2C-Angely Normal AUDJPY g

mEENY

; AUDIPY

m ; D1

m X MRIE ; MetaTrader4 — OANDA-Japan Practice (Build 1045)
m HAR ; 2005.01.01 - 2017.01.01

B /{5 XA—% ; Lots = 0.1, Spread = 25 (2.5 pips)

Strategy Tester Report

m ¥l = http://w2c-angely.trgy.co.jp/download/str/StrategyTester AN AJ.htm
B Initial deposit ;$10,000.00
m Profit factor ;o 1.43
B Total net profit ; $11,549.92 /12 £
® Maximal DrawDown ; $1,706.55 (15.97 %) / 12 &
B Return / DD ratio ;. 6.77
m Total Trades ;661 /12 &
m # of Wins (won %) ;227 (34.34 %)
m # of Losses (lost %) ; 434 (65.66 %)
B Largest ;o Win = $ 825.03 Loss = $ - 459.48
B 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

o 28 73 108 142 177 212 247 281 316 331 386 420 455 490 525 559 594 629 664 8242
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Monte Carlo analysis

W 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

B Table example

> Simulations = 4,000 Runs

> Setting = Randomize trades order with Resampling method
Monte Cario simulation Randomize trades order
Number for simulations 4000 3 /] 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

B Statistics
> Simulations = 4,000 Runs x 10

> Return / DD ratio (mean + SD of 10 Runs) = 1.7086 + 0.0406
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W2C-Angely Normal_AUDNZD g

mEENY

. AUDNZD

m ; D1

m X MRIE ; MetaTrader4 — OANDA-Japan Practice (Build 1045)
m HAR ; 2007.07.01 - 2017.01.01

B /{5 X—% ; Lots = 0.1, Spread = 50 (5.0 pips)

Strategy Tester Report

B 3¥fll = http://w2c-angely.trgy.co.jp/download/str/StrategyTester AN AN.htm

B Initial deposit ;$10,000.00

m Profit factor ;o 1.43

B Total net profit ; $5,236.53 /10 £

® Maximal DrawDown ; $1,812.07 (10.65 %) / 10 &

B Return / DD ratio ; 2.89

m Total Trades ; 389 /10 &

m # of Wins (won %) ;100 (25.71 %)

m # of Losses (lost %) ; 289 (74.29 %)

B Largest ;o Win = $ 576.32 Loss = $ - 118.85

B Average ; Win =$173.92 Loss = $ - 42.06
Baiance / Equry / Control ponts (2 very crude method based on the nearest less tmeframe, the results must not be considered) 17035

e NN

15123

13211

11299

9387

o 22 43 63 84 104 125 145 166 186 207 227 247 268 288 300 329 350 370 301
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Monte Carlo analysis

W 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

13.000
12,000

B Table example

> Simulations = 4,000 Runs

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

( 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 Ret/DD R Exp AR % Consecutive L...
Original $5236.53 52.37 % 389.0 $ 1500.96 9% 0.03 032R 551 % 21
50 $5083.11 50.83 % 389.0 $1204.93 9.46 % 0.04 0.32R 535% 16
60 $4483.82 44384 % 389.0 $1305.54 10.34 % 0.04 028R 472 % 17
70 $3825.73 38.26 % 389.0 §1424.15 114% 0.03 0.24R 402% 18
80 $3140.54 3141 % 389.0 $1585.72 1287 % 0.02 02R 33% 20
90 $2108.91 21.09 % 389.0 $1864.12 15.44 % 0.01 0.13R 22% 22
92 $ 184987 185 % 389.0 $1948.79 1623 % 0.01 012R 1.95% 23
95 $1294.35 1294 % -389.0 $2136.56 18.16 % 0.01 0.08R 1.36 % 25
97 8$784.86 785% 389.0 $2323.26 1954 % 0 0.05R 083 % 26
98 $344.31 344 % 389.0 $2487.94 2105 % 0 0.02R 0.36 % 27
99 $-32257 323 % 389.0 $2731.95 2393 % -0 -0.02R 034 % 31
100 $-2883.97 -28.84% 389.0 412894 36.87 % -0.01 -0.18R -3.03% 45

W Statistics

> Simulations = 4,000 Runs x 10

> Return / DD ratio (mean + SD of 10 Runs) = 0.6180 + 0.0294
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W2C-Angely Normal CADJPY g

mEENRY
L ST ;
B> XXMNRIE
m HAR ;
m/)(SAX-—% ;

CADJPY
D1

MetaTrader4 - OANDA-Japan Practice (Build 1045)
2007.07.01 - 2017.01.01
Lots = 0.1, Spread = 40 (4.0 pips)

Strategy Tester Report

m ¥l = http://w2c-angely.trgy.co.jp/download/str/StrategyTester AN CJ.htm
B Initial deposit ;$10,000.00

m Profit factor ;o 1.33

B Total net profit ; $9,355.02 /10 £

® Maximal DrawDown ; $1,995.27 (18.51 %) / 10 &

B Return / DD ratio ; 4.69

m Total Trades ; 503 /10 &

m # of Wins (won %) ; 175 (34.79 %)

m # of Losses (lost %) ; 328 (65.21 %)

W Largest ;o Win =$ 1,046.30 Loss = $ - 245.41
B Average ;o 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]

20092

¥

17116
14140

11164

o 29 56 82 108 135 161 188 214 241 267 203 320 246 373 399 426 452 479 505

8189
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Special EA fr‘ﬁTrildﬁfﬁL

Monte Carlo analysis

W2 E‘A'I'fll_:lE_l'f =

m 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 Jeveis | Monts Cario Chart _ Risk of n _ Predic / Verty

O 10 M N 4 0 6 70 S W 10 110 130 10 MO 160 160 170 190 10 M0 210 220 230 M0 20 20 JO 280 0 M0 IO 30 30 M0 30 300 D 30 WO 40 410 4N 40 0 40 40 40 @0 40 00 50 6N

B Table example

> Simulations = 4,000 Runs

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

What is Monte Carlo simulation and why is it important?

Resuits with confidence levels Monte Carlo 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 Ret/DD R Exp AR % Consecutive L...
Original $9355.02 93.55 % 528.0 $1610.68 15.09 % 0.06 0.22R 9.84 % 12
50 $9231.54 92.32 % 528.0 $2218.73 15.08 % 0.04 0.22R 971 % 13
60 $8178.79 81.79 % 528.0 $2399.54 16.68 % 0.03 0.19R 8.61% 14
70 $7050.98 7051 % 528.0 $2634.39 18.57 % 0.03 0.17R 742% 15
80 $5614.45 56.14 % 528.0 $2938.21 2103 % 0.02 0.13R 591 % 16
90 $3847.14 38.47 % 528.0 $34448 2524 % 0.01 0.08R 405% 18
92 £341874 3419 % 528.0 $3600.26 26.54 % 0.01 0.08R 36% 19
95 $2520.96 2621 % 528.0 $3905.83 2975 % 0.01 0.06R 265 % 20
97 $1573.45 1573 % 528.0 £4304.36 3B2% 0 0.04R 1.66 % 21
98 $1035.3 10.35 % 528.0 $4533.9 359 % 0 0.02R 1.09 % 22
99 $78.66 0.79 % 528.0 $5005.38 3931 % 0 o0R 0.08 % 24
100 $-3938.2 -3938 % 528.0 §7356.86 65.08 % -0.01 0.1R 414 % 37

W Statistics

> Simulations = 4,000 Runs x 10

> Return / DD ratio (mean + SD of 10 Runs) = 0.6456 + 0.0340
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W2C-Angely Normal_EURAUD g

mEENY

. EURAUD
m ; D1

m X MRIE ; MetaTrader4 — OANDA-Japan Practice (Build 1045)
m HAR ; 2005.01.01 - 2017.01.01

B /{5 X—% ; Lots = 0.1, Spread = 20 (2.0 pips)

Strategy Tester Report

m ¥l = http://w2c-angely.trgy.co.jp/download/str/StrategyTester AN EA.htm

B Initial deposit ;$10,000.00

m Profit factor ; 1.18

B Total net profit 7 $1,3090.98 / 12 £

® Maximal DrawDown 7 $3,250.50 (24.25 %) / 12 &

B Return / DD ratio : 4.03

m Total Trades ; 1508 /12 &

m # of Wins (won %) ;397 (26.33 %)

m # of Losses (lost %) ; 1111 (73.67 %)

B Largest ; Win =$ 1,330.59 Loss = $ - 493.90

B Average ; Win =% 212.96 Loss = $ - 64.32

Balance / Equty / Control poits (a very crude method based on the nearest less timeframe, the results must not be considered) ] yq3g

W VO .

21180

16941

12693

0 87 166 246 325 404 484 563 642 721 801 880 959 1038 1118 1197 1276 1355 1435 1514 8443
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. Spcr:lal EA from’ Trllc-gy#_
Monte Carlo analysis .

W Equity Curves

> Simulations = 1,000 Runs

> Setting = Randomize trades order with Resampling method

Rasuts wih confidence Jeveis | Monts Caro Chart _ Risk of n _ Predic / Verty

0000

000

B Table example
> Simulations = 4,000 Runs

> Setting = Randomize trades order with Resampling method
Monte Cario simulation Randomize trades order
Number for simulations 4000 % ) Randomize trades order with Resamping method 4 Misc
— [ 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 ~ 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 Ret/DD R Exp AR % Consecutive L...
Original $ 13090.98 130.91 % 1666.0 $2826.26 2171 % 0.05 0.14R 1091% 25
50 $ 12903.59 129.04 % 1666.0 $3951.2 2419 % 0.03 0.14R 10.75% 23
60 $11153.61 11154 % 1666.0 $4294.36 26.82 % 0.03 0.12R 93% 24
70 $93955 93.96 % 1666.0 §4684.52 299 % 0.02 0.1R 783 % 25
80 S7441.11 T441% 1666.0 $5227.64 34.06 % 0.02 0.08 R 62% 27
90 $4551.63 4552 % 1666.0 $6059.74 41.58 % 0.01 0.05R 379 % 29
92 $3715.56 37.16 % 1666.0 $ 6354.57 4443 % 0.01 0.04R 31% 30
95 $2108.23 2108 % 1666.0 $6908.99 4954 % 0 0.02R 176 % 32
97 $485.48 485% 1666.0 £74894 55.39 % 0 0.01R 04% 34
98 $-484.87 -485% 1666.0 $7928.01 59.73 % -0 0.01R 04% 35
99 $-1973.92 -1974 % 1666.0 $38582.36 69.18 % -0 -0.02R -1.65 % 38
100 $-10562.29 -105.62 % 1666.0 $12854.09 108.67 % -0.01 -0.12R 88% 61

W Statistics

> Simulations = 4,000 Runs x 10
> Return / DD ratio (mean + SD of 10 Runs) = 0.3074 + 0.0270
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W2C-Angely Normal_EURCAD g

mEENY

. EURCAD

m ; D1

m X MRIE ; MetaTrader4 — OANDA-Japan Practice (Build 1045)
m HAR ; 2005.01.01 - 2017.01.01

B /{5 XA—% ; Lots = 0.1, Spread = 25 (2.5 pips)

Strategy Tester Report

m ¥l = http://w2c-angely.trgy.co.jp/download/str/StrategyTester AN EC.htm
B Initial deposit ;$10,000.00

m Profit factor 7 1.29

B Total net profit ; $9,880.72 /12 £

® Maximal DrawDown ; $2,640.14 (11.74 %) / 12 &

B Return / DD ratio ;o 3.74

m Total Trades ; 557 /12 &

m # of Wins (won %) ;192 (34.47 %)

m # of Losses (lost %) ; 365 (65.53 %)

B Largest ; Win = $ 876.66 Loss = $ - 240.71
B Average ;o Win = $ 229.35 Loss = $ - 93.57

22218

18832

15446

12060

B674

o 32 61 91 120 149 179 208 237 266 206 325 354 384 413 443 471 501 530 3539
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. Spcr:lal EA from’ Trllngyw
Monte Carlo analysis .

W 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 Jeveis | Monts Cario Chart _ Risk of i Predic / Verty
20.000
24000

22000
20000
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B Table example
> Simulations = 4,000 Runs

> Setting = Randomize trades order with Resampling method
Monte Cario simulation Randomize trades order
Number for simulations 4000 % ") Randomize trades order with Resampling method 4 Misc
[T Randomly skip trades with 1 % probabiity Method Resampling

Run

What is Monte Carlo simulation and why is it important?

Resuits with confidence levels Monte Carlo 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 Ret/DD R Exp AR % Consecutive L...
Original $9880.72 98.81 % 567.0 $23125 1047 % 0.04 0.19R 824 % 14
50 $9703.36 97.03 % 567.0 $2562.17 171% 0.04 0.19R 8.09% 13
60 $ 8568.06 85.68 % 567.0 $ 2766 18.83 % 0.03 017R 714 % 14
70 $7308.24 73.08 % 567.0 8301491 21% 0.03 0.15R 6.09 % 15
80 $5831.6 58.32% 567.0 8337252 2405 % 0.02 0.12R 486 % 16
90 $3753.97 3754 % 567.0 $3892.61 291% 0.01 0.08R 313% 17
92 $3158.32 31.58 % 567.0 $ 4065.37 30.48 % 0.01 0.06 R 263% 18
95 $2426.57 24271 % 567.0 $442355 338% 0.01 0.05R 2.02% 19
97 $1352.37 13.52 % 567.0 $4820.36 37.05% 0 0.03R 113 % 20
98 $631.55 632% 567.0 $5215.25 39.54 % 0 0.01R 0.53 % 21
99 $-498.13 498 % 567.0 $5802.45 4509 % -0 -001R 042 % 23
100 §-4370.29 437 % 567.0 87828.13 63.89 % -0.01 -0.08R -364% 37

W Statistics

> Simulations = 4,000 Runs x 10
> Return / DD ratio (mean + SD of 10 Runs) = 0.5092 + 0.0264
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W2C-Angely Normal_EURJPY g

mEENY

;  EURJPY

m ; D1

m X MRIE ; MetaTrader4 — OANDA-Japan Practice (Build 1045)
m HAR ; 2005.01.01 - 2017.01.01

B /{5 X—% ; Lots = 0.1, Spread = 20 (2.0 pips)

Strategy Tester Report

m ¥l = http://w2c-angely.trgy.co.jp/download/str/StrategyTester AN EJ.htm
B Initial deposit ;$10,000.00
m Profit factor ; 1.68
B Total net profit ; $16,605.24 / 12 £
® Maximal DrawDown ; $1,875.80 (11.74 %) / 12 &
B Return / DD ratio ;. 8.85
m Total Trades ;) 523 /12 &
m # of Wins (won %) ;169 (32.31 %)
m # of Losses (lost %) ; 354 (67.69 %)
B Largest ; Win = $ 1,086.46 Loss = $ - 328.27
B Average ;o Win = $ 241.81 Loss = $ - 68.54
Balance / Equity / Control points (a very crude method based on the nearest less timeframe, the results must not be considered) 26748

21948

17148

12348

o 20 58 85 112 140 168 195 223 250 278 305 333 3260 3288 415 443 470 498 525 7347
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Special EA from Trilog ) -

Monte Carlo analysis

W2 E‘Alfll_:lE]'f

m 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
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B Table example

> Simulations = 4,000 Runs

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

What is Monte Carlo simulation and why is it important?

Resuits with confidence levels Monte Carlo 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 Ret/DD R Exp AR % Consecutive L...
Original $ 16605.24 166.05 % 549.0 $1618.53 15.78 % 0.1 047R 1405% 27
50 $16472.87 16473 % 549.0 $1661.56 10.16 % 01 046R 13.93 % 15
60 $15303.73 153.04 % 549.0 $1788.63 11.09 % 0.09 043R 1295 % 15
70 $ 13938.02 139.38 % 549.0 $1940.36 1221 % 0.07 039R 1.79% 16
80 8 12387.07 12387 % 549.0 $2143.03 1384 % 0.06 0.35R 1048 % 18
90 $10419.18 104.19 % 549.0 $2487.63 1648 % 0.05 03R 881% 20
92 $9899.76 99 % 549.0 $2621.44 1747 % 0.04 028R 837% 20
95 $38802.14 88.02 % 549.0 $2826.54 19:07 % 0.04 025R 745 % 22
97 8772329 7723% 549.0 $3050.41 2116 % 0.03 0.22R 6.53 % 23
98 $7039.7 704 % 549.0 $32836 274% 0.03 02R 5.95 % 24
99 $5899.34 58.99 % 549.0 $3594.23 2538 % 0.02 017R 499 % 26
100 $588.2 588 % 549.0 $6186.21 4231 % 0 0.02R 05% 37

W Statistics

> Simulations = 4,000 Runs x 10

> Return / DD ratio (mean + SD of 10 Runs) = 3.1977 + 0.0757
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W2C-Angely Normal _EURUSD g

mEENY

: EURUSD

m ; D1

m X MRIE ; MetaTrader4 — OANDA-Japan Practice (Build 1045)
m HAR ; 2005.01.01 - 2017.01.01

B /{5 X—% ; Lots = 0.1, Spread = 15 (1.5 pips)

Strategy Tester Report

m 3l = http://w2c-angely.trgy.co.jp/download/str/StrategyTester AN EU.htm
B Initial deposit ;$10,000.00
m Profit factor ;o 1.45
B Total net profit ; $15,354.80 /12 £
® Maximal DrawDown 0 $2,228.90 (11.27 %) / 12 &
B Return / DD ratio ;. 6.89
m Total Trades ; 730/ 12 &
m # of Wins (won %) ;215 (29.45 %)
m # of Losses (lost %) ; 515 (70.55 %)
B Largest ; Win =$ 1,804.50 Loss = $ - 317.00
B Average ;o Win =$ 231.59 Loss = $ - 66.87
Balance / Equity { Control points (a very crude method based on the nearest less timeframe, the resuits must not be considered) 26150

21727

17303

12880

o 42 81 119 157 196 234 272 311 349 388 426 464 503 541 579 618 656 695 733 8457
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Special EA fr‘ﬁTrildﬁfg

Monte Carlo analysis

W2 E‘A'ITfIgE_l'f =

W 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
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B Table example

> Simulations = 4,000 Runs

> Setting = Randomize trades order with Resampling method
Monte Cario simulation Randomize trades order
Number for simulations 4000 % ") Randomize trades order with Resampling method 4 Misc
— [T Randomly skip trades with 1 % probabiity Method Resampling

What is Monte Carlo simulation and why is it important?

Resuits with confidence levels Monte Carlo 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 Ret/DD R Exp AR % Consecutive L...
Original $15354.8 153.55 % 730.0 819723 10.16 % 0.08 031R 128 % 20
50 $ 15233.51 15234 % 730.0 $222578 13.62 % 0.07 031R 127 % 16
60 $13770.28 137.7 % 730.0 $2395.77 14.96 % 0.06 028R 1148 % 17
70 $12338.47 123.38 % 730.0 $2600.68 1647 % 0.05 026R 10.28 % 18
80 $10741.91 10742 % 730.0 $2904.7 18.73 % 0.04 022R 8.95 % 19
90 $8518.47 85.18 % 730.0 $3378.67 2% 0.03 0.18R 71% 21
92 $7983.99 79.84 % 7300 $ 3500.54 2319 % 0.03 017R 6.65 % 22
95 $6845.73 68.46 % 730.0 $3776.58 2557 % 0.02 0.14R 571% 23
97 $ 5654.31 56.54 % 730.0 $4079.68 2849 % 0.02 0.12R 471 % 25
98 $4746.95 4747 % 730.0 $432353 30.24 % 0.01 01R 3.96 % 26
99 $3158.76 31.59 % 7300 8475197 339% 0.01 0.07R 263 % 28
100 §$-1792.59 -17.93 % 730.0 862083 53.55 % -0 -0.04R -149 % 41

B Statistics
> Simulations = 4,000 Runs x 10

> Return / DD ratio (mean + SD of 10 Runs) = 1.7389 + 0.0648
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W2C-Angely Normal_GBPJPY g

mEENY

; GBPJPY

m ; D1

m X MRIE ; MetaTrader4 — OANDA-Japan Practice (Build 1045)
m HAR ; 2005.01.01 - 2017.01.01

m /{5 X—% ; Lots = 0.1, Spread = 40 (4.0 pips)

Strategy Tester Report

m 3l = http://w2c-angely.trgy.co.jp/download/str/StrategyTester AN GJ.htm
B Initial deposit ;$10,000.00
m Profit factor ; 1.63
B Total net profit ; $3,7421.51 / 12 £
® Maximal DrawDown ; $2,600.30 (11.27 %) /12 &
B Return / DD ratio ;14.39
m Total Trades ; 1095/ 12 &
m # of Wins (won %) ;255 (23.29 %)
m # of Losses (lost %) ; 840 (76.71 %)
W Largest ; Win=¢$1,571.57 Loss = $ - 485.32
B Average ; Win =$ 378.34 Loss = $ - 70.30
Balance / Equity / Control points (a very crude method based on the nearest less timeframe, the results must not be considered) 47717

37245

26773

16301

0 63 121 178 236 294 351 409 466 524 581 639 696 754 812 860 027 084 1042 1099 829
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- Special EA from Trilogy B
Monte Carlo analysis - -

W2 E‘Alfll_:lE]'f

m Equity Curves
> Simulations = 1,000 Runs

> Setting = Randomize trades order with Resampling method

What is Monte Caio simulstion and why is 2 mpoant?

Rasuts wih confidence Jeveis | Monts Cario Chart _ Risk of i Predic / Verty

B Table example

> Simulations = 4,000 Runs

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

What is Monte Carlo simulation and why is it important?

Resuits with confidence levels Monte Carlo 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 Ret/DD R Exp AR % Consecutive L...
Original 837421.51 37422 % 1167.0 8215275 219% 0.17 05R 3117% 27
50 $37574.59 375.75 % 1167.0 $2858.16 13.06 % 0.13 048R 313% 23
60 $35184.52 351.85 % 1167.0 $3054.05 1424 % 0.12 046R 2931 % 25
70 $32205.46 322.05 % 1167.0 8$3271.56 1577 % 0.1 042R 2682 % 26
80 $29269.41 292.69 % 1167.0 $3575.85 17.89 % 0.09 0.39R 2438 % 28
90 $2519434 25194 % 1167.0 $ 4062.57 2132% 0.07 034R 2098% 31
92 $24309.76 2431 % 1167.0 §423494 2246 % 0.07 033R 2025% 32
95 $22361.7 22362 % 1167.0 $4553.78 2469 % 0.06 03R 1863% 34
97 $20501.66 205.02 % 1167.0 $4855.52 2713% 0.05 028R 1708% 36
98 $19343.61 19344 % 1167.0 $5124.08 2997 % 0.05 027R 1611 % 37
99 $ 16831.08 168.31 % 1167.0 $5618.39 3327 % 0.04 023R 1402% 40
100 $37474 3747 % 1167.0 §7465.51 57.02% 0.01 0.06 R 312% 65

B Statistics
> Simulations = 4,000 Runs x 10

> Return / DD ratio (mean + SD of 10 Runs) = 4.8168 + 0.10921
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W2C-Angely Normal_GBPUSD g

mEENRY
L ST ;
B> XXMNRIE
m HAR ;
m/)(SAX-—% ;

GBPUSD
D1

MetaTrader4 - OANDA-Japan Practice (Build 1045)
2005.01.01 - 2017.01.01
Lots = 0.1, Spread = 18 (1.8 pips)

Strategy Tester Report

m ¥l = http://w2c-angely.trgy.co.jp/download/str/StrategyTester AN GU.htm
B Initial deposit ;$10,000.00

m Profit factor ; 1.63

B Total net profit ; $21,487.30 /12 £

® Maximal DrawDown ; $3,068.50 (11.27 %) / 12 &

B Return / DD ratio ; 7.00

m Total Trades ; 856/ 12 &F

m # of Wins (won %) ; 195 (22.78 %)

m # of Losses (lost %) ; 661 (77.22 %)

B Largest ; Win=¢$2,137.20 Loss = $ - 409.80
B Average ; Win =$ 387.91 Loss = $ - 81.93

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

.| 32709
] i

26321
19873

13424

0 49 o4 139 184 220 274 319 364 409 454 400 5344 589 634 679 724 769 814 839

6976
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Special EA from Trilogy &

Monte Carlo analysis

W Equity Curves

> Simulations = 1,000 Runs

> Setting = Randomize trades order with Resampling method

What is Monte Caio simulstion and why is 2 mpoant?
Rasuts wih confidence Jeveis | Monts Cario Chart Rk of i Predic / Verty
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B Table example

> Simulations = 4,000 Runs

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

What is Monte Carlo simulation and why is it important?

Resuits with confidence levels Monte Carlo 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 Ret/DD R Exp AR % Consecutive L...
Original $214873 21487 % 856.0 $28837 18.05 % 0.07 031R 1789% 28
50 $21298.81 21299 % 856.0 $ 3578.56 1931 % 0.06 031R 1774% 21
60 $19220.46 1922 % 856.0 $3853.17 2142% 0.05 028R 16.01 % 22
70 $ 17037.86 170.38 % 856.0 8422112 2398 % 0.04 025R 14.19% 24
80 $ 14406.88 14407 % 856.0 $4679.41 27147 % 0.03 0.22R 12% 26
90 $10842.72 108.43 % 856.0 $ 545552 3282 % 0.02 0.16R 9.03 % 28
92 $10023.27 100.23 % 856.0 $5710.25 3432 % 0.02 015R 835% 29
95 £824247 8242% 856.0 $6141.76 38.32 % 0.02 0.13R 6.86 % N
97 $ 6466.21 64.66 % 856.0 $6638.45 4243 % 0.01 0.1R 538 % 33
98 $5268.76 52.69 % 856.0 $ 6979.82 46.11% 0.01 0.08R 439 % 35
99 $3660.34 36.6 % 856.0 $7564.23 5332 % 0.01 0.05R 3.05% 37
100 $-6158.13 -61.58 % 856.0 $11146.01 83.66 % -0.01 01R -513% 47

W Statistics

> Simulations = 4,000 Runs x 10

> Return / DD ratio (mean + SD of 10 Runs) = 1.3040 + 0.0433
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W2C-Angely Normal_USDJPY

mESENR)” ; USDIPY
L ST ; D1

B> XXMNRIE
m HAR ;
m/)(SAX-—% ;

W2C-Angely
Users Guide

Ww
Trilogy

MetaTrader4 - OANDA-Japan Practice (Build 1045)
2005.01.01 - 2017.01.01
Lots = 0.1, Spread = 12 (1.2 pips)

Strategy Tester Report

W ¥l = http://w2c-angely.trgy.co.jp/download/str/StrategyTester AN UJ.htm
B Initial deposit ;$10,000.00

m Profit factor ;o 1.31

B Total net profit ; $1,0305.36 / 12 £

® Maximal DrawDown ; $3,217.09 (19.60 %) / 12 &

B Return / DD ratio ;0 3.20

B Total Trades ;1212 /12 &

m # of Wins (won %) ;196 (16.17 %)

m # of Losses (lost %) ; 1016 (83.83 %)

B Largest o Win =$1,024.11 Loss = $ - 158.30
B Average ;o Win =$ 221.77 Loss = $ - 32.64

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

21542

18308

15074

11840

0 70 134 197 261 325 389 452 516 3580 643 707 7¥1 B33 898 062 1026 1089 1153 1217

8606
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Special EA fr‘ﬁTrildﬁfﬁL

Monte Carlo analysis

W2 E‘A'I'fll_:lE_l'f =

W Equity Curves

> Simulations = 1,000 Runs

> Setting = Randomize trades order with Resampling method

What is Monte Caio simulstion and why is 2 mpoant?

Rasuts wih confidence Jeveis | Monts Cario Chart _ Risk of n _ Predic / Verty

20.000
24000

B Table example

> Simulations = 4,000 Runs

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

What is Monte Carlo simulation and why is it important?

Resuits with confidence levels Monte Carlo 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 Ret/DD R Exp AR % Consecutive L...
Original $ 10305.36 103.05 % 1734.0 $284298 17.71% 0.04 0.28R 8.59 % 50
50 $ 10295.52 102.96 % 1734.0 £214574 1434 % 0.05 0.28R 858 % 46
60 $£9188.67 91.89 % 1734.0 $2318.63 15.77 % 0.04 025R 7.66 % 49
70 $8009.1 80.09 % 17340 82537.38 1763 % 0.03 0.22R 6.67 % 52
80 $66413 66.41 % 1734.0 $2810.1 19.74 % 0.03 0.18R 553 % 55
90 $4859.21 4859 % 17340 832773 2358 % 0.02 0.13R 405% 62
92 £424973 425% 17340 $3418.78 25.03 % 0.01 012R 354 % 64
95 $3313.22 3313% 17340 $3680.66 2177 % 0.01 0.0SR 276% 68
97 $2276.68 277 % 1734.0 $4049.69 30.62 % 0.01 0.06 R 19% 73
98 $1683.06 16.83 % 1734.0 $4352.13 33.08 % 0 0.05R 14% 76
99 $32638 327 % 1734.0 $4647.13 36.6 % 0 001R 027 % 82
100 $-3043.95 -3044 % 1734.0 $6472.38 61.87 % -0.01 -0.08R -254% 121

W Statistics

> Simulations = 4,000 Runs x 10

> Return / DD ratio (mean + SD of 10 Runs) = 0.9025 + 0.0261
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W2C-Angely
Users Guide
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Appendix

mESNR) ; GBPIPY operated by Compound interest (#£F:EF)

L ST ; D1

m X MRIE ; MetaTrader4 — OANDA-Japan Practice (Build 1045)

m HAR ; 2005.01.01 - 2017.01.01 (Compound interest by every year)

m /{5 X—% ; Lots = 0.1, Spread = 40 (4.0 pips)

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO  WINNING %
$ 186256 1326 01 1.56 8.81 27.65 %
PROFIT IN PIPS 43156.6 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT MTHLY AVG PROFIT  AVERAGE TRADE
YRLY AVG PROFIT $15524.14 $ 21134.32 1.62 % $51.1 $1293.44 $ 644.91
YRLY AVG % RET 1.29%
CAGR 1.21 % generated by Quant Analyzer
180,000
160,000
140,000
__ 120,000
E 100,000
g 80,000 |
W o000
40,000
20,000
0
20000
14
g, p———RT 1T
Jan-2006  Jan-2007 Jan-2008 Jan-20092  Jan-2010  Jan-2011  Jan-2012  Jan-2013  Jan-2014  Jan-2015  Jan-2016
I— 001 002 —— 003 004 005 006 007 008 009 — 010 — 011 — AP_GJ3_2016.0101-2017.0101 x1.36 —Porﬁoliol
B 5¥fl = http://w2c-angely.trgy.co.jp/download/str/PortfolioCI.html
B Initial deposit :$10,000.00
B Profit factor » 1.56
B Total net profit ; $186,256.00 / 12 &
B Maximal DrawDown p0$21,134.32 (1.62 %) /12 &
B Return / DD ratio ;o 8.81
m Total Trades ;1326 /12 £
m # of Wins (won %) : 342 (27.65 %)
m # of Losses (lost %) ; 895 (72.35 %)
B Largest » Win =$ 10,663.40 Loss = $ -2,413.19
B Average ; Win =$1,522.53 Loss = $ - 373.69
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