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Attention:

Before you activelywork with this manual, you should have read théharting and Trading Manual
of NanoTrader Full

You can find further details on the following content in the manual

TradingSystems.

This symbol leads to accompanyigglucational videos:

>
oe

Risk Disclaimer:

WH Selfinvest offers only consultarftge services. The content of these records contain no investment advice or investment recommendation (and may not beashaesich)
and does not constitute an invitation to purchase any finahiaistruments or products. WH Selfinvest is not liable for damages which would be/are due to single comments and
statements and assumes ribility in relation to the completeness and correctness of the presented contentinestor is therefore solelgesponsible for the risk of his
investment decisions. The presented analyses and comments do not contain any consideration of your personal investmieas pfectfinancial conditions or needs. The
content was not prepared in accordance with the legajuirements for financial anlysis and must therefore be considered by the reader as marketing information. WH Selfinvd
prohibits duplication or publication without explicit permission. FX and CFDs are levepanghatts. They are not suitable for ailestors since they have a high degree of risk for
your capitaland the fact that you can lose more than your original dep&déase make sure that younderstand all risks.
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1. Basics

In this manual, the backtesting principle is explaibed R G KS bl y2¢ NI RS Ng&
usefulness in this field, mainly thanks to the sentimentors in general and the Meta
Sentimentor in particular, illustrated. The manual mainly focuses on the backtesting of full
automated strategies.

Backtesting

Backtesting istogether withpaper trading (demq)ne of the most important aspects in the
development of asuccessfulrading systemBacktestingnakes it possible for the trader to check
the profitability of a strategy in a specific time franieresults in(amongst other things) an equity
curve, that shows whether a strategy is subject to strong fluctuations or not. Backtesting alsc
enables the trader to optimise the individual elements of a strategy.

CKFyla G2 bl y2¢Nr R $ddlagy,khy tiaiddr ndakives doidtani Beilindk yr
I Of SI NJ gAadzZ ft Al GAz2y 2F (KS &aArldzZ-GaRy{ &K
0SOFdzasS ff aSdtdiay3aa +FyR LINIYSGSNER FNB O
i SOKYy 2t gsIhatdNanyTsakler systematicadlyaluates all incoming data retane and, in

addition and without the need of a restart, adapts these results as soon as a parameter is che

NanoTradeprovides several tools to evaluate a strategy. Furthermore different components
of a strategy can easily be optimisadd evaluatedvith the help ofa sensitivity analysis.

Sentimentos

Sentimentors are the basis of all trading systems in NanoTrader. A sentimeatouiisling block
that assigns a sentiemt to each period of the charThe sentiments are valued orsaale from O to
100. 0 stands fom short sentiment; 100 for a long sentiment.

As a result of thismtuitive approac S OK a Sy (i A Y § (X @iSnioogsr @ 2uxwé dn
chartthat requires constant supervision by the trader, but a visualisation of the market situatic
it is interpreted by the underlying indicatdf, in a certain periode, theentimentreaches a certain
level, or falls below it, a trading signal is genedate

The nterpretation is based upon the value of an indicator on a range of sentiments. The
combination of the indicator and its interpretation is a sentimentor

= Indicators
Trading 76, 24, 40, 60
Meta Sentimentor 1,1
Crossing

= Tradingsyste:
Trading Apprd
Equity Ch Aggregation ...
Display bz Edit interpretation ...

I Visualization ...

Display the sentimentor as subwindow of the MasterChart window
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This is an example of the interpretation of
Crossing Moving Averages. The chart shows
four specific eventsThe sentiments per event
are visibleunderneath The Slow Crossing MA
is represented by a dotted line, the-salled
trigger line. For each type fobehaviour of the
FastCrossing MA towards the trigger liree
specific value was assigned. The settings in 1
illustration are standard.

In total, there are twomain eventsassigned to
each periodwhich have been givemvalue.

1 1stevent=crossing of the fast MAbove
the trigger (Slow MA)} Value 100 =
Longsentiment

2" event =crossing belovthe trigger=
Value 0= Shortsentiment

The twosecondaryeventsare those in which,
firstly, the Fast MA stays above the trigger an
secondly, stays underneath the trigger. Thos
events are valued 65 and 35 respectively.

Interpretation for a Trigger Line ﬁ

Event:

1. Crossing above Trigger:
2. Staying above Trigger:
3. Crosing below Trigger:

4. Staying below Trigger:

Template

Sentiment Series starting at
event peniod, e.g. 100,30

100;
£S5
0:
35

.

[ Femowve

] ’ Save ]

[ ok

l ’ Cancel ]

Attention: Thevalues of the interpretatiowan be changedowever the modification of the

interpretation is arexpert function

MetaSentimentor

TheMeta Sentimentorevaluates althe inputs generated by the different components of a
specific strategywhich results iran overall sentiment (Meta Sentiment). More specifically, the
Meta Sentimentorcollects the inputs from indicators, trend channels, express sentimentors,
and summarises them in one overall sentiment. This overall sentiment has a value betweel
and 10Q which, consequently, leads to a bugelt or neutral sentiment. Duringdxktesting, the
sentiments are evaluated at the end of each candle. In live trading, however, this can be dc

the basis of each new incoming tick.

Depending on the overadentiment the
thresholds of the MetaSentimentor and
the sentimentof the added filters, the
following actions are possible:

- Opening a long position
- Opening a short position
- Closing a long position

- Closing a short position

- No action

Channels
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Buy and Sellhresholdsof the MetaSentimentor

As soon athe Meta Sentimentois added, a window opens underneath the chart. In addition, ar
extra row for the MetaSentimentor and trading settings is added in the DesignerBar.
UnderrfS I G K & ¢ NI RA Yy 3whkh dgerferdte ihekbhiyBaadrsell Sigt)aee defined

Thegreenand areas in the {1 et S 11 - 05
window of the i i e
MetaSentimentorshow which Si== | I
thresholdsare responsibldor the ! k ! J

Openlng and C|OS|ng of ShOI't and 0112 1827 1845 1903 1920 18:38 18:56. 2014 2031 2049 2107 02.42. 08:20 08:40 05:01
long positions.

The thresholds follow the settings of the parameter
underneathdTrading in the DesigerBar.

= Indicators
=l Trading 76, 24,40, 60
Threshold Long 76
Threshold Short 24
Close Long 40
Close Short G0

Theseare thedefault settingsgn NanoTrader: a long
position is opened when the MetaSentimentuas a
value abover6,and a $fiort position when the
MetaSentimentor hagvalue below 24Shortpositions
are closed at a threshold of 60 atwhg positions are
closed at a threshold of 40.

Attention: ThesettingsunderneathdTrading can be changedHowever the modification of these
parameters is aexpert function.

The example on the right showasstrategy
based on one single indicator, the Crossin
MA. The Meta Sentimentor will therefore
base its sentiment 100% upon the sentime
of this indicator. As a result of this, a signa
will be generated as soon as a crossing ta
place.

If there weremore indicators the
MetaSentimentor would derive an overall
sentimentout of the sentimentrows of
thesedifferent indicators This is thaunique
strengthof the MetaSentimentor.

Each modification of a setting in the trading system and every incominig tickomatically
evaluated by the MetaSentimentor. The MetaSentimentor is thereforessential component of
instant backtestingn NanoTrader
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2. Create an example strategy

This manual explains the essenBigpectf backtestindgoy means oin example strategy.
It is not necessarfor the trader to completely programme the strategy himself. Simply
modifying a fewparameterssuffices As a rule, a strategy can be built sipnpy choosing
and combining a few building blockg means of the Drag & Drdpnction. This manual explains
how. For the user to be able to follow this explanation, the platform needs to be configisreuch:

Contrac¢

EuroStoxx 50Future

Possiblepositions

Onecontrad

Tradedirection

Longpositions, no turning of positionpossible

Chart 10 minutescandle chart
Signaing Crossing of two moving averages. _
The averaggare calculated over &r 30 periodsespectively
_ No trades betweeri2:00- 13:00 pm
Filters No overnight positions
Closing of positions &1:00pm
Stop Trailing Stop
Duration 100days
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Buildingthe strategy

- Open the EuroStoxx 50 the
WorkspaceBar

- Usea10-minutescandle chart

- If necessarymake the followingchangesn

the DesignerBar \1|JM|WW|"M"M\\”

If you see indicators, filters and/or stopsthe
DesigrrBar, please remove thenThe study
should notbe preconfigured.

]
”l ﬂl'|||_|I

PR RE B

- Ly GKS 5SaA3ySNAddNJ fx”maﬂ»ﬁlﬁ
. , . = Traman -
anIndicatok , choosehe Crossing MA as . [ Add an Indicator
sentimentor to the masterchart. O pye oo Stap Taross Fterer
Au e T
. . = Indicat
- Configure the parameters of the Crossing B ossing A ‘20
MA as follows: P1=5 and P2=30. FastWA-Span &
Slow MA-Span 30
-/ fAO1 3AIFAY 2yintéel R B‘“j:;’i’nz TN
DESig'erBar' NOW add the Meta Sentimentor 1,11 o
MetaSentimentor in a Sulvindow. Crossing MA 5,30

- Make sure that theevaluator settings are
& S i Opernexbaré.

|8~ s FE [  WED
Savethe study undera newnameby 2 Evaluator Einstellungen
clicking on thdloppy-discsymbol. Serakumsetang

Semmungs-Enstiegssonale: [Open nachste Perode -
Stmmungs-Ausstiegssignale; | Open nachate Perode A
Stopp-Sgnale: | Sofot -

Als 'Stub’ speichern ...

S 1 0GADE S KBlideisinasn | HE : (A B Bl | 3 | e
the charsd This is used to visuadientries mh

and exits vidrianglesin the chart.

IZ Show/Hide signals in the charts, ‘

Note: If you are not familiar with these instructions, please read anoTradeManualfor

Beginners:

http://www.whselfinvest.de/docs/NanoTraderFull_Starter Manual EN.pdf
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ChartAnalysis

Thechart with the implemented strategig shown belowRelevant elements are numbered ant
explainedunderneath

S NA0Min) FESXDEC 7 F.US.DSXZ7 Plain_10_lMin

[ 5oy e

— Crossing MA (5, 30)
3252

3250

3248

3246

3245i

3244

3242

3240

3238

3236

3235i
19.42.09:00 10:00  11:00 12:00 13:00 1400 1500 16:00 17:00 1800 19:00 20:00 21:00 20.12.08:40
< |
— [10 Min.] Meta Sentimentor (1, 1 =
[ 1 (1,1) 1 b 4 100.0
close short ((Meta-Sentimentor))
6 Long at open next period 7

76.0

Long 65.0
FESX DEC7 ml

|

3 Short 50.0

FESXDEC7 400
w
[ 240
4 Short at open next period T
FESX DEC7 0.0

19.12. 09:00  10:00 11:00 1200 1300 1400 15:00 16:00 17:00 18:00 19:00 20:00 21:00 20.12.08:40

1. MetaSentimentomwindow.
2. TheFast MAIflue) starts after 5 periodsTheSlow MA (jink) only startsafter the 3@h
candle.This is due to the defined parameters 5 and 30.
3. AslongasheO2 Y RAGA2Y A Meta/Seriimeatdf §as th&valiliel@ which mean:s
neutral. Afterwards the values 0, 35, 65 and 1@@e shown
4. The MetaSentimentor is Qhere is a shodentiment (red triangle).
5. Depending orthe settings, the position ispenedat the start
of the newperiod. The shortposition is shown in the chart.

100.0

The FasMA has sunk underneatthe Slow MAred arrow). =
6. The MetaSentimentor shows the value 10Beshort position b

40.0
35.0}

is closed and a longneis openedgreenandred triangle). .
Thechartshows how, at that moment, the Fast MA climbed
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over theSlow MA ¢reenarrow).
7. Longpositions are opened between 76 and 100the greenarea
8. Shortpositions are opened between 24 andi®thered area

Interpretation of the signals

The interpretation of the most important trensignas can be read as follows:

Close a
I' Buy at the short
open of Open a Close a position &
the next - long = long ¥ open a
period position position long
position
Open a
Sell at the short
open of Open a Close a position &
the next e A short Y short \Z\ close a
T period position position long
position
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3. Required modificationgo the study
Some changes to th&tudyare still required, becausedioes not yet reflecthe describedstrategy.

1 Short positionsare still being openedalthoughwe only want to open long positions.
1 Positionscanstill be turned, although it is not desired.
1 Overnight positions are still possible.

Prevening the opening othort positions anthe turning of positions

The following settings have to be changedhie DesignerBar undest ¢ NI RAy 3ae& i Sy
- Untickthefieldda SG I { Sy G A YSy = Tradingsystem Settings
LJ2 & A Csdaﬁty)‘ére’x/enthe Trading Approach Future Trading

. . - [7] Equity Chart
MetaSentimentorfrom turningpositions. Dispiay backisst Coniois

] ) ElrdetaSentimentnrcan close positions
- Untickthe option a Dghorta 20as to prevent Go Long

the MetaSentimentofrom openingshort [T Go short
positions. More Settings

The result looksike this

— [5 Min.] Meta Sentimentor (1, 1)
| | 100.0
| I.1&tﬂSentilT|entur CANNOT close positions. |

L 40.0

0.0

29,08 17:05 30.08. 06:05 11:55 1720 31.08. 0&:05 11:55 1720 01.09. 0&:55 12:35

The red area (4) is not available anymoreo short positionsare opened Furthermore no
indicator can close a positiofPositionscanonly be closed by the Trailing Stop EoP orftatilter.

Note : only one position is opened, even if the MetaSentimemgacheghe green areaeveral
times. After a position has been openedéd MetaSentimentor does not open any new ones.
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Configuring the Flat Filter

Th|§ configuration is done by a}vtlArﬁE.E'er. C|I('.':k - Timed Exits & Filters
ona ! 'RAR 'y dng,dxA O3 NJ2NB& Y - [Fet
CA f ihedd&ibith the flat filter and the block . |L-Block
filter. . -Safety Net
i ieIntraday
Configue the flat filter to 21:0023:59, to avoid ~  Peiecutons —
overnightpositions. Fiat 2100-23.59 e
= Indicators From:  21:00 =
Trading 76,24, 40,60 Until: 2359 ll
Ieta Sentimentor 1,1
Crossing MA 20, 100
= Tradingsystem Settings — _
Loene auttons Interval . =5 Configue the BlockFilterto 12:00-13:00.
[¥] Flat 12:00-13:00 [ — i —
= Indicators o 1200 & '
Trading 76, 24, 40, 60 Untl: 1300 |5
Meta Sentimentor 1,1
Crossing liA 20,100
= Tradingsystem Settings - —

The Maste Chartnow shows zones in
bright and dark violet. The bright zone
(block filter) are the ones during whick
no new trades in this study can be dor
(open positions cannot be closed). Th
dark zones (flat filter) are the ones
during which the positions will be
closed by means of market orders.
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Configuration of th&dop

We choose the Trailing Stop E@ich =l Igmq
=]

follows the market. Trailing Stop EoP 30,30
Stop Long: Ticks | 30
- Open the DesigerBar. Stop Short: Ticks | 30
- Click on the Buttogi ! R ﬁndibay@m’x Einheit fir Brackets etc.  Ticks
- ! y ﬁ S NJ ' ﬂ]({)Oéeﬁ EJNJ A f A } e |-3228
I9 2t a )|1|1'|H’g}
- Click oroStopx -

HE S
H,.,“"{"W.a.ﬂ' '

This chart shows the movement of the JJ m 1 |
Pyl
[t}

Trailing Stop.

Note: The Trailing Stop isstop which automatically followghe market pricelf the market
moves in the desired direction, the staptomaticallyfollowsat a, by the trader, predefined
distance.If the market moves against the position, the stop remains on the last |@Ved.trader
can set the distance according to pieference.

Note: The Tailing Stop EoP is a modifiedrgion of thecommonTrailing Stop. The difference is
that the Trailing Stop EoP traitsly at the end of thebar, which makes it suitable for backtesting
A position is als@losedduringa period.

ThecommonTrailing Stops not suitable dr backtestingEachEoRvariety of a stop however, can
be used fobacktesting (e.g. the BreakEven Stop EoP)
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Loadng Historical &ta for thePrevious 100 &y/s

To testand optimisethe strategyin the best _$| Q0 B EBE | |
possible conditions, eepresentative numbeof 2 Star of Price Data s =) &5 =
days should be loaded. Le —

In the Tool B lickn 6 [ ohi ué ical g Load Price Data for today and the precesding
- n the 100l bar, Cli a Istarical m —

5101 &® 100 : CalendarDa_l,lsl
B Enter 100 dayS. = Aggregation requested from Server:

. . ; || Mote: The aggregation uzed for the

- Set 5 minutes as aggregation. charting is sat in the DesignerB ar,
- ClickOK. i

Configuration of the MetaSentimentor (weight)

Forthe sake otompletenessit should be mentioned thathe configuration and the weighg of
the MetaSentimentorcan be changed so &s influence the results of the trading system.
Attention: A modification of these values is arpert function

) ndcators o Plisth@ Y22 GVK Ay3 b NSA LI /{8y 2 ZFGVKiyK@dr'.éq
O MetaSentimentor 1,11, 1 ! gSAIKSR I SNIF IS Aa OFftOdA I 4SS
Sow Stomre 11 Gyl 1SRé @l tdzSd ¢KS ydzyoSNI 2F 6
Crossing MAwei... 1 OF t Odzt ISR A& RSGSNXYAYSR Ay at

Parabolic SAR w... 1

P2 till Pn show the individual weight each sentimenmtipresents in
the overall sentiment.

3indicators andheir weight 3indicators andheir weight

1 Crossing MA P24 1 Crossing MA P23

1 Moving Average P3-1 1 MovingAverage; P30

1 Parabolic SARP44 1 Parabolic SARP45

At candle x the values of thesentimentorsare: At candle xthe values of thesentimentorsare:
1 Crossing MA100 T Crossing MA100

1 Moving Averagel00 1 Moving Averagel00

1 Parabolic SARO 1 Parabolic SARBO

This is how theverallsentiment is calculated  This is how the@verallsentiment is calculated:
(1x100 + 1x100 + 1x50) / (1+1+1) =83. (3x100 + 0x100 + 5x50) / (3+0+5)= 68.75.

In this example, eackentimentorhasthe same In this example, not alentiments have the
weight and akes 33,33% of theverall same weight, which is why treverallsentiment
sentiment isonly calculated on the basis of twinsteadof

three indicatorsTheMoving Averagevas
weighed 01t therefore only serves as a visual
support in the chart.
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4. Saving the study

After configuratingthe strategy it is advisable to permanentlave the settingslhis can »
be done in several ways

Saving asstudy

_ FDAX SEP 7 [1 Min.] Plain_10_Min X
|- -1 2
Save Study |
Save Study As ..

1 A studyis only available for the contract fol
which itwassaved.

Save As Template Study ...
Save As ‘Stub’ ..,

Saving as Template Study
FDAX SEP 7 [1 Min.] Plain_10 Min X

1 Ada G S Y Lsiudyeis Gvailable for every HI= = Y -
contract.
Save Study E
Save Study As ..

Save As Template Study .. |
Save As 'Stub’ ..

e
[
1|
=

Saving aa Page

1 After having giverthe study a nameif can, .| A
together with other studiesbe savedas a PageManager i
paget YR (Kdza 06S OK24a‘¢ | savePage As ..
LI 38¢s F2NJ SEF YL Sd Empty Page

Define Start Page ...
Delete Page ...
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5. Analyshgtools andAnalysis of theBacktest

Thestrategy is now set uffhe possible profits or losses for the loaded period can be shown.
Furthermore, the parameteyof the strategy can be optirsed so as to make it more stable and
more profitable.

Evaluation Briod

- Tobe able to prformabacktest G KS FA Sf | = Tradingsystem Settings
ol c')‘l G§Sai O2 y 0 NB t aTKis wall &F@I‘de Trading Approach Future Trad...

. . . | Equity Chart
the window for the evaluation period. | e e

MetaSentimentor can cl...

Parameter:
actual: min: max: Reset
: — N

- -

In that window, the evaluation period for which the T i i
A0N)Y GS38Qa NBAEdzZ (detodbd 2 dzf  FravsionTimeRangs

from: 6 9 &00 - tor 11 91103 -

entered This carbe done by using the following icons: AH bA 4B 17 Freezel

This buttondefinesthe actual zoom ranges thetime H.H
rangeto be evaluated:

After the evaluation period has been defined, the cha %
can zoom in on that period by means of this icon:

By wsing this button, the evaluation time range is set t @
the whole of the loaded data.

- ¢KS 26 A8 ¢ Ot Yo adalyse tmias Bitof I Rest
the current(or defined)period short-term. After the
analysis was completed, this tick will automatically
disappear.

- L¥ @&2dz Of AMdphewRigksith i@ Hds& oS ¢ Live Ticks dre buffered f‘
the analysis. Incoming ticks will then be blocked or

12500
buffered. Frosss

Note:¢ KS ¥ A S{ R daremadt teldlanyHeri@Thdsdwill be explained in the chapter
GhLIIAYAAlFGA2YE D
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- To display the results of the strategy, the }
InfoBarhas to be openeds follows: | &y 20 [ | [ 2 @@

B [1 Min] FESX DEC 6 F.US.DSXZ6 TradeGuard
| Buy

The InfoBar will be displayexh the right side othe screen.Three tabs are displayed below:
Data Sentis Ewal

If the mouse points at a candle, This window shows the value a The result of the strategy witt
the specificinformation forthat  each sentiment and its weight all its statistics is shown here:

candleis shown. in the MetaSentimentor for the the numberof winning and
candleat which the mouse losing trades ad the
points. percentage rate.

Below are the resultsf the last 100 trading days for the strategy:

infoBar L T
Itern Optimization P... Control Per. 1| Avg# bars in losers: o 4176 n/a n
Total et profit: 550.00 0.00 o| Max consecutive winne... 6 0

Total £ of trades: 138 0 Max consecutive losers: b 0

Winning trades: 74 i} Std.Dev. all trades: 171.54 0.00 0.
Losing trades: 64 0 Std.Dev. winning trades: 12041 0.00 0.
Percent profitable: 3362% n/a r| Std.Dev. losing trades: 10563 0.00 0.
Profit factor: 1.06 n/a | Max# shares/contracts: 1 0

Avg win/avg loss: 092 n/a | Max drawdown: 2910.00 0.00 0.
Avg trade (win & los: 399 n/a | Commission paid: 0.00 0.00 0.
Percent in the market: 56.33% 0.00% 0.00

RegCoeffr100/StdDev E... 0.0000 0.0000 0.¢| Expectancy: 0.0304 n/a n
Gross profit: 9110.00 0.00 g| Expectancy Score: 0.0004 nfa n
Gross loss: 8560.00 000 | Happiness Factor: 016 n/a n
Largest winning trade: 570.00 n/a r| Performance/Drawdow... 0.20 0.00 0.
Avg winning trade: 12311 nfa r| Expectation: 413 0.00 0.
wami\ 5%.24 - Et ’“i Data 5Sentis Ewval |

The strategy hagenerated a net profit of 550 th the definedperiod, there were 74 winning trades
and 64losing trades, which leads a profit/lossratio of 53.626.Thetrade with thelargestprofit
generated &70.0@-profit. The aveage of all winning trades is 1216@he sum of all losses is
ypcndnne | yYRIIDOBk b b kadSmFdit@aitor f3.06(sum of all profits/sum
of all losses).

Theother parameters give more detailed information about theli NI §t&tistida@ialysis.

More information as well ag more detailed explanation dfie single itemss to be found irthe
manualb I V2 ¢ N} RSNJ al ydz"f o¢NIRAYy3I {eaidSvya
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Equitywindow (EquityChar)

Theequity window(Equity Chart) showthie development of youcashbalance starting »
from the first signalThe more irregular the curve, the less stable the strategy. At best,

the curve climbs constantly and regularly. When the image remains unchanged over a
NELINSaSyllrdA@S ydzyoSNI 2F RIEFGF X SiEkdS a0 NI G €

To open the Buity Chart open the DesigaerBar and | = Tradingsystem Settings

. 7 A . . Trading Approach Future Trading
ticki KS 2 EQuuﬂy ghﬁﬂ. € [&]eauity chart

Display backtest controls

[T MetaSentimentor can close positions

Go Long

[] Goshort

More Settings

This is what thequity window of the strategy look: oo
like. It shows the account balan@eda S @2 f dz 5 = \
strategy had run, based upon the cumulated net J N w
profit the strategy has generated, as well as the ;

total net profit (which are shown in the upper left

hand corner of the chart).

VT

{725.09. 04.10. 10.10. 14.10. 20.10. 26.10. 112

Detailed Report

The NanoTrademakes it possible to draw a detailed report of all signals generated "

during backtesting. @5

Open theDesigrerBar.In the tool bar, click » ) E =
on the following icon: Report

Shows an action report for the
activated sentimentor in your browser.
Activate the MetaSentimentor first to
display a report for the complete
system.

The cetailed report will be shown in the internebrowser. It consists of three parts.

Note:. ST2NB Of A O1 Ay 3 2Zhéckif keMetaSenvndeatdris tiokedI e NI & :
DesignerBar. Only then will a report be made on the basis of the complete strategy.
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Date and time othe All trades with date and time of All information which is also
report, name of the study, execution Furthermorethe reason included in theLJt | ( F 2
sentimentor for which the for closing the position is showas o L y T Aslistetitd@re
report is showntrading well as the corresponding profit anc
approach and rating. loss.Thelast colunn shows the

cumulated profit and loss.

Date Action Size|Quote|Comm.| Trade Profit Account|
10.03.17 0.00
10.03.17 Fri 21:40 Long 1 |3417 |jo.00
13.03.17 Mon 21:10 close Long (Flat) 1 |3423 Jjo.o0 ]j60.00 [60.00
[14.03.17 Tue 14:30 |Long |1 3406 Jo.oo | |
[14.03.17 Tue 21:10 |close Long (Flat) |1 3403 Jo.oo |-30.00 |30.00
15.03.17 Wed 14:50 Long 1 3409 ][0.00
15.03.17 Wed 21:10 close Long (Flat) 1 |3423 |j0.00 ]140.00 [170.00 ]
16.03.17 Thu 17:50 Long 1 |[3442 ]j0.00
A= e ST e T T Ipaia g GG

Performance Histogram

The losses and profits of the chosen period can be shown as a histogado.so,click y'
on the following symbol in the Desigr3ar: m

The histogram can also be exported t
Excel.

Trades

400 400

300 300

200 200

Differentunits are visibletrade, day, . .
week etc. 1 &

-100 -100

D& AR AT K100

Of 1218 11:12:00
0812 AR 20600

07121 2700:00
0912 16 CE25:00
09,1216 T 00
0912 A6 17 43:00
0912 AE 13- 53:00
121218 1140:00

Evaluatorsettings

- Inthe DesigerBar underiTrading a C dzii dzZNB =ThégenRratgtsignals y’
Approaclt >~ a0SXdai@iaNS ¢ M form a series of buy /sell transactiorhe

- Tradingsystem Setings transaction costs :fmd slipjp?g&ectthe )

at;:a;pg;:im rue o =l performance! U NJ RSQ& LINRFTAU

Display backtest controls multiplying the difference between the entry and

exit price with the point value of the future. The

MetaSentimentor can close positions ———r————
number of traded contracts is fixed.
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Each trading approach liskedto a so Alternatively the evaluator settingsan be opened
calleddBvaluato The relevant by doubleOf A O1 Ay 3 2V indhe 2 NB
parametes, e.g. when a signal has to be DesigrerBar.

turned into an order; what slippage the
backtest should take into account, etc. , o5 4 [uy] E
Oy oS asSi Ay GKS ¢
GAYR26 a9 @I f dzl G2NJ 3
are displayedFuture trading, Trading

=, Evaluator Settings
Edit the Evaluator settings.

constraintsand Control periodTo adjust L=y s s u

the settings, click onis icon in the Ga Short

DesignerBar: LI L E]
The parameters in this window refe [z == |n addition, the trader can
to the backtests. The following e determine when the entry,
parameters can be set: e exit and stop signals should
1 Value per point I be turned into ordersThe
f  Commission per contract U example on the left shows a
1 Slippage o few examples.
1 Margin S

Note: Since, during backtestindifferent scenarios and situations should be taken into account
the NanoTradeplatform will always choose the most pessimistic scenario. When, e.g. the
historical data indicate that both the limit and the stop loss could have been hit, NanoTrader \
always choose the scenario in which the stop loss was reached.
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This tabis meant toconfigure the [ Evaluator Settings
valuation method of the strategy. : :
. | Future Trading | Trading Constraints ICorrtroI Period
Several valuation methodsan be o
o . A ~ . COptimization Goal:
OK 2 a S yidal ferfoanencd(total |[To,[a| Parfommance -]
profit/total loss), percentage of
winning trades, average profit, 0 <= otalnumberoftrades <= 10000
Frohlich factor and so on. n o ._ lemgest winningtrade * 100% ,_ Jnnnnn %

When the valuation method is chosen, NanoTradérautomatically select the best parameters.
By choosing ¥otal Performancg = S&®3d (KS LI N} YSGSNBE 6KAOFK
performance are chosen.

It is also possible to set restrictionsd O 2 y & dioNde hagkiest Ehé trader carchoose not to
accept more than-aumber of trades in total, or can decide that the consecutive number of los
trades should not be higher than Y.

l'd GKS &l YS G AcoSthaintd KS 2LIJGA2Y ay?2
can also be chosen, simply by clicking on the
a y@nstraints- button.

100000 <= Net profit
max. Parameter Scatter: <= 10000

ava. Parameter Scatter: <= 10000
using 10  Steps

Control Periods 0 % of Evaluation Period

No Constrairts

[ ok || cance |

With this tab, the length of the control period " evaluator Settings
can be determined. The value to be chosen is
percentage of the total evaluation period. If, e.
the evaluation period is 100 days of which 25¢
was indicated as the control period, two result N

| Future Trading | Trading Constraints | Control Period

‘ . : o] <= total number of trades <= 10000
will be obtaned: one for the first 75 days and
. 0 % en largest winning trade = 100% __ 100000 %
one for the 25 days of the control period. Total Net Proft
o <= gvg. number of bars in winners <= 10000
Constraintsare also possible and correspond bolte mesdmal doowdown <- (1000000

largely to the ones underneaffirading
constraints
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6. Optimising a strategy

When all the building blocks of a strategy héesn configured, it could be interesting to & i
check if they can be optimised. Since the numbguaxfsible parameter combinatiorns
innumerable, it would be impossible to find the most profitabttingmanually.

NanoTrader can do this automatically, tharto its unique optimisation technology. One of its
FSIFGdzNBa Aa GKS Y2aiG STFAOASYyG |yR FtSEA0GES Ay
makes it possible for the trader to adjust and improve the strategy in a simple but highly effective
way, even if the optimisation is complex and very detail8thbility and reliabilitghould always be
GKS GNIRSNRA YIAYy F20dzao

Basidnformation

Optimising a strategis done: fiuen Jign| T Corsioins | o G

Optimization Goal:
Total Peformance -

Total Performance
avg winning trade |
nercant nrofitahle

1 based upon the optimation goal (e.g. total
performance).

1 within the bounds of the minmax. settings of

Parameter

the individualparameters in the DesignerBar 3Dtnul . n;";ﬂ R
(e.g. 0 to 10dor a long stop; ticks for a trailing e ————
stop)
Evaluation Time Range
b d h | . . from: 30, 8 000 « te28 8.1312
1 basedupon the evaluation time range (e.qg. T FAHE 1o sl

30.8-28.8. for 10doadedhistorical days).

(Furtherrestrictions and other infienceswill not be taken into account here.)

¢CKS 2LJGAYAAlI GA2Yy 32 thatwaschoskndnzhe &I Wirg expl8natbris/ O
201 f LIS NiFiaNdtheystnBard setting in the NanoTraderaluatorsettinga €
window.

NanoTrader allowan optimisation on 3 levels:

1 Parameter (e.gstop long within thetrailing stops)

9 Sentimentor (e.gtrailingstop)

1 The trading systeras a whole

There are no restrictiongn the number oparametersa tradingsystemcan include

Due tothe largeamount ofpossiblecombinatiors on each level, NanoTrader offers different
options during theoptimisation.
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Parameter
An individual parametecanbe optimised by
selectingdExhaustive search f@arameteid

Sentimentor.
¢CKS LI FOGF2NY OFy | f
LI NI A Odzf  NJ AaSyGAYSY

a2
a2 N

equallychoose the secalled Tabu Search: based or

a highly performing algoritm, the platformill
choosethe best settings.

Completetrading system:

The optimisation is done by means of a Tabu Sea
on the MetaSentimentor. However, this can only b
done on parameters that have not been set in the

Designer Bar!

Click Stop
Unit for Brackets
ATR Span
Multiple Targets
Multiple Stops
Information
HotKey

Tactic Buttons
Indicators
ADX_Directio

Visualization ...

Aggregation ...

Edit interpretation ...
Remove Active Sentimentor
Reset Active Sentimentor

Save current sentimentor settings as default
Sensitivity of the Sentimentor ...

Tabu Search for active Sentimentor ...

JC_1234_Jef

Tradingsystem $_

Exhaustive search for active Sentimentor ...

Trading Approac]
[T Equity Chart
Display backd
MetaSentime

Fix active Sentimentor

Export Active Sentimentor ...

= o~

Stop n 1
\rackets efc. Visualization ...
n Aggregation ...
rargets Edit interpretation ...
Stops Remove Active Sentimentor
on Reset Active Sentimentor
Save current sentimentor settings as default
Ittons
s Sensitivity of the Sentimentor ...
Directional_In.
234_leff_Coa... Tabu Search for active Sentimentor ...
ystem Settings Exhaustive search for active Sentimentor ...
\pproach Fix active Sentimentor
y Chart - P—
ay backtest co port Active Sentimentor ...
Sentimentor ca.. Reset All Sentimentors
oy [Rrp - 1
| Meta Sentimentor 1A
| ADX_Directional_n Visualization....
| JC_1234_Jeff_Coo Display the sentimentor in MasterChart
-adingsystem Settings Aggregation ...
‘ading Approach Edit interpretation .
| Equity Chart System Sensitivity ...
| Display backtast co
T MetaSentmentor ca Optimize only weights of the MetaSentimentor
| GoLong Remove Active Sentimentor
] Go Short Reset Active Sentimentor
ore Settings Save current sentimentor settings as default
Sensitivity of the Sentimentor ...
| Tabu search for active Sentimentor .. |
Exhaustive search for active Sentimentor ..

2
i
i
n
k
;
7
H
H
H
H
i

Optimising a Parameter

The optmisation of a single parameter will lexplainedbased on theitrailing stog. The trailing
S & f 2K/ ANIA vikRh 8ahJibtly bR opiirkised

stop includes two para® i SNE >~ (i K
separately.

¢2 2LINAYAAS (ické thé pasayieiedand] :
a02LJ Ay G KBevalUgsicaraherSdgd I NJ

overwritten or changed by using the arrow

keys.

= Brackets
= Trailing Stop EoP 30,30

Stop Long: Ticks |30

Stop Short: Ticks | 30

Stop Long: Ticks

Subsequentlyright click orthe LJ- NI YA Y HI & G 2 L soporornee o

Aggregation ...

OK 2 2BExtustive search forach @S LI NI Y S G S 5o™™ | cinasmesion.

An optimistion window will openThe headershows
for whichparameterthe optimisation will be
performed It consists of the following essential aree

i Start/Stop

Animation
Progress control

1
1
1
1 Optimisation history

Conditions for aborting the optimisation

Seite22von 33

ultiple Targets Remove Active Sentimentor
ultiple Stops Reset Active Sentimentor
formation
otkey Sensitivity of the Sentimentor ..
actic Buttons Sensitivity of the Parameter ...
L Tabu Search for active Sentimentor ...
| Trading
Exhaustive search for active Parameter ...
| Meta Sentimentor
| ADX Directional In Exhaustive search for active Sentimentor ...

| JC_1234_Jefi_Coo Fix active Sentimentor

[ Optimization of Fixed Stop |

Frogess Curent Best Rating
Tres: | Item Vale  Contr Tai
[ |
T
Last improverment at ty

Arimation Stop after
Show Al Tiies max. Tries: 10000 B
Show Parameters

Beep atimprovement max. Time: 00:01:00 1=

= Ve

Ranki_.  Optimization Peri.. Control Period Tail Period




NanoTrader Fu Manual Backtesting

Start / Stop:

Thesebuttonsare used tcstart and stop/cancéthe optimisation process Theheader of the
optimisation windowshowsthe garting point while the optimiation is runningWhen it ends, the
runningtime is shown.

Abortion criteria:

To stop the optimisatiorseveral criteria are possible: stop after a maximum number of attempt
after a specific timgor a combination of both. These criteria can be chosen by ticking the
corresponding box. If no boxes were ticked, the process will be stopped as soon asibléposs
O2YoAyliA2ya KI@S 0SSy GSaGSR 2NJ FFGSNI (K

Animation:
The animation window offers 3 options, which can be combined:

oShow All Tries: the curve will constantly be redrawn during optimisation.

o6Show Parametees all changes to the parameters will be shown in the DesignerBar.
oBeep at improvemerit: when tis tick box is activated, theaNoTrader platform will make a
sound as soon as an improvement was found.

The animation settings can be changed even while the ogdion is running
However, they use dte some computecapacity To avoid this, all three check boxes should be
unticked.

Progress control:

¢tKS tSTU A4ARS 2F G(KS gAyRIETAEKRRAGGNISS®E O
attempts that have been made since the starhe bar and percentage display show the time/eff
already consumedrhe fielddraproveg showsthe total number ofimprovements since the initial

situation ThedlLastimprovement at trg-field shows at which attempt the NanoTrader found the
latest improvement.

Optimisation history:

The lower part of theptimisationdialog shows a history of
allimprovements, starting with the best performing one.
Theillustrationon the rightshows one

improvement on 101 tries, resulting in a net

LINEFAG 2F HcHneX | & 2

By clicking on a row, the settiadpecome visible
and, consequently, the parameteastive. This
means that they appear in the DesignerRad
are updated accordinglRightclickngon a row
opens a menu that allowthe traderto save the
corresponding settingias a study

The new, optimied parameter settings for the - Brackets

long stop will be shown in the Designerbar. = Trailing Stop EoP | 26, 30
Stop Long: Ticks 26

Stop Short: Ticks 30
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