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Ever since meeting the author at an inter-university trading
competition, | have enjoyed discussing novel trade ideas
and market observations during our regular lunch gatherings.
Through our discussions, | became increasingly impressed with
his passion for program trading, and the unique insights that can

only come from a true enthusiast.

While there are numerous trading books on the market, this
one sets itself apart as it offers a refreshing dose of common
sense. The reader will not find excessive hype or unrealistic
promises of winning trading formulae, but practical explanations
about who the market participants are, what drives market
prices, and why certain trading strategies may work. In an era
where common sense is uncommon, reading a book that is well

grounded in the first principles of trading is indeed enlightening.

For the motivated reader, the author offers a systematic
process for program trading. He explains in detail all aspects
of the complete trading process — hypothesis, algorithm, back-
testing, operations, evaluation, enhancement, sizing and risk

management. These processes are what professional traders
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practice every day to stay ahead of the game. He emphasizes
the dangers of relying on human judgment, while highlighting
the importance of applying critical thinking to evaluate trading
algorithms. He also introduces the concept of diversification
across asset class, geography and trading instrument.
Experienced and novice traders alike will find these concepts

invaluable.

The book is a practical guide for the trader who wants to tilt
the odds in one's favor over the long run. It is not a recipe book
for the occasional cook, but a fundamental manual on how to
train oneself to become a master chef — in the world of program

trading.

Frank Ho
Portfolio Manager
CONTRENDIAN
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"People have a strong tendency to go along with the status quo or

default option."
- Richard H. Thaler (2017 S #EBEBEEBR®REBE)
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(1) 3 [E1%3X 5 Delta Trading
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(2) HiZH 3T S Market Neutral Trading
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(3) IREIEAZ S Volatility Trading
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BRAR T Sl HRIBMIER - MAR VIX RETRERZHTET A « il
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(4) HIZHEKI S Market Maker Trading
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RNHE)  ERERHESBRSTANEAEBMETHN  BH
EARZEATEECHIERSD  FH placeOrder() K& A
FRENBEMER - At aPHEEMNRIATEBEZER
ZHET BEAFHREGA -

AR EAEBEABI2ZEHRAMARETREFANAP TBR2ER
EENZ2EH Al BARZELAEBEERRXRBEFAAPIH
8 TRRBITEAXRS -

HEWNRERE FRERSENRGAAFRIT  TEBREIE
BTE flin RERXFERLSERHANESETESSIE
T BERFORBI10ET XRZIERAMEREA 10 KB
HE ARSERMIRENTT FELERBEMIBETR M
EBRNTEEBEXERGM -

REFMNMAMKRE EENEELEETIHNMLT  BRTHK
BEFRRFANEBERET TESIRZXHGANEZEEERE
Be —BFEBYE XHURETK REHMOMARESH L
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ERABHAEOARE  BmEENARSEIZSELD
Eh - BRPTFAuMEXIRSEMER -

T BRIXFREEEME (flgn - SR 10 R THEE
ATSRMIR  BRATEAKEE)  TABATINEXAR
HRHEABEROAEESEIOR - BB RIR (Data Source) %
RARZFHREBRZ—KAG  RWOTHE :

BaRR, . s
{ﬁEE iy e S S e e S e L A S L i s e R S ""“"“'“""""':E g
B | |
BT BEET BEREER U
x5 BEOZB BN RS6S
B — FAEMHF e — 1a) FR 2% pry u—— {7l AR 2%
e HERRHLS wRHE

% 5 E B

ER NRNBESEXZIANBIEER - EEOBRGHER
SEHEHARZMERMRNEN - O TE -
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% 5% MBI

BR RZIMEGNEBHERNKREBLES S  WBRH
OMD Al » AREFMENEBENEREELBBI10E T T
T MREFEAE AURZHFPHESEAFHRENSE  mE
KX EMK :

HE T HEHT
| xm o EESX3 O s@E®  xam
5 B FPEME ... ARSE . @RS

g
O
e,

=l

| WA - Bk RS BUR WMRAS - Bk
[
| J

K
R5HENEN

39




%%T UGB — B TT5 - I8 e A8 R B R AR TR AR B AR

ia 2] B 5% 5h & 2K
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HETE BRAXSEEEENIAIEESIM: X58% .
XEFeudt BBR A LTBEEEAZEISHITA - A% 5
i AZBEHER MASZERTRVEERREXAZTSmE
Ve FRIAAZER—MEBHFPNARELE  USRERNRSEHH
MultiCharts f14> 8 & M API )& 71T Interactive Broker (g
IB) I FRE c ARABENBEE IASRKEMBY RO E LT
% 5 o B MultiCharts M IB B  SEMEBHNEShiER .
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[ %2% ﬁﬂf?ﬂﬁ?“%?h‘tﬁ% # 4

2.2 >
EXESHEE

HARTERRANY T ERR2TSA8E - BRAES K
BB -BEABTHELING  AEXRE j(/?%{ﬁll & H XA « A
T ATEEERETE R TELE  FAAEEEAEE TR
EfzEas 5 -

ATRNRE IBEITRUAREMN AP ZEFAIEK -

¢ InteractiveBrokers ENGUSH @  SEARCH ILOGIN- | {F

HOME - WHY IBYR. PRICING ~ P-RODUCTS = TECHNOLOGY - EDUCATION -

Use the following table to see which APl technology best fits your needs.

Access Technology  Performance Platform

Java Very rébﬁsr aﬁd reliable; higH perfc:-r;rnance. Platform-independent
C++ Very robust and reliable; high performance. Platform-independent
(POSIX-compliant)
Python Very robust and reliable; high performance. Platform~independent
NET (CH#) Very robust and reliable; high performance. Windows only

! C++ (MFC)' Very robust and reliable; high performance, Windows only
ActiveX’ Somewhat robust and reliable (ActiveX can lose events); fairly high performance.  Windows only
DDE Limited; uses obsolete technologies; lower perfomrace. Windows only
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AR LEESIRATAD RRER

£ —% . Java - C++ * Python C#

ERHEREANGES BBLHTORESN - fln - B LR
BExEBINTH Java B © XiEH| IBHIRHF A Trader
Workstation ( T#8 TWS) - SERANBEHEBE —H - BEE
FFERE I RBERXENELATUNESZE  BBE—EW
BOKIERRH o

=% . ActiveX > DDE

EMHTREXES MEXFTETFALOEMBE - AKB
S—EAFAEEENE" Bl ActiveX EHMEBNEY  EVRtL
#R ABE T & Internet Explorer (T IE) B2IERA  EEEAE
BIEREREEHEMBR - T ActiveX UBRRABIBTRFEH -
ZR DDE' EEME Excel HREBHRXBLEM (Dynamic Data
Exchange) R - AP R #ILiE B Excel 4| E iz -

BEAL BT SERAE_BORN BAEREAK %
HEHREBE E—HEIBNELBUBEEENGN - By ESE
EEMNEF —BNEAZRS - UTREERRAEZOHNGE :




(1) C++

EARERRESHE
F ELEFZNEENE
2o FENPEFEBEE
BC++ 10BAEF 7T A& L
B - KA EsEaT
Python o

MR C++ & L
EEREREAEEAE
AT 22 ] 69 J& R 75 2 B R
MEZH - HIFEERITH
BENREHLERS AT
MAZEHBIREENK
FP#HgUCr+EAHEER
RHMEBEE  AMmENK
BRBNEM - B0FH ¥
R—EERNMEES
Python REBEmEB 1 1TTHKE
(Code) * Java ZBE 3 17 -
C++ptEZ 577 pIERE
BITRIBMZERE © &5
Bt AREREAE - C++

o

v
=

Hb
B2
._] nur r.H"‘

nnf

MR AT AL RBOLIER - IAREEHBMEAE

% 2 ﬁ ﬁﬂﬂﬁﬁﬂﬁ¥$ﬁ”t§%

python
print ("hello world")

java

public class HelloWorld

{

public static void main (String [ ] args)

{
System.out.printin("Hello,World");

CH++

#include<iostream>

using namespace std;

int main()

{

cout<<"hello world"<<end!:
return 0;

Assemply:

global _main
extern _printf
section .text

_main:
push message
call _printf
add esp, 4
ret

message:
db 'Hello, World', 10, 0

Dl
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REEMRL  BASBIARBEAMBRONK  BRE(E
RBRXEE ML - — B Cr+ RRBIEN - REELS
BORRTERENRN EARLRE k- BINTEI YR
REHYE -

(2) Java

Java MEEEN C++ B IBAPI HAFIRBIE - BEMY
EEERSHAGBERIN Java B - MEE Java NRERERZ IBEE
B I KR X #& Python + B R B2 L 1E Windows AW F & 8
T-BTJavasdh RFEIT C++ 08B - BERHEDRSIHNERAT -
SEC A THMPRT C++ M C# o

PYPL Popularity of Programming Language

— Java
— Python

=< — Cit
fumammant®™ N — S e o C";C++

2005 2010 2015
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[%2$ wnﬁﬁﬁiﬁﬁx%

IRIX Google BEW MKt BE 201846 5 A - Java—HE
HRRESREIBROEAEENEE BEE 2018 FRAH
Python T iE M - & —EETD‘E*J&TR@@ HERE Rt
FRER  AAMRERESBINRE 7 M ER R (A A
EWART © R Google — T 3k4 %%Tﬂzﬂ]ﬂﬁ o HILAI R + 12
AEERARN Community ERAHLUENETE RIS ELME
NS AR -

(3) Python

Porverfid Object-Oriented ﬂmém'mmmg

BEE RKEIEMATEED
B HE + Python —BE AKX B 2 K1 Programming
REMER  REMBEL - m |85
Facebook * Google * Oracle
% . #H K2 IT{EL Python
ReEriEX - 778 Python ik
BRE TEEITREROEE T
STLVNERARGHNEREE

- Mark Lz

Python ) 5 2 = B /A 8
2 BHAZRENE D EF K
B8 BERABFINREARNGONERE -JLUNFARB  C++
BS5TAETRAIETR  Python LE 11780 » FRABER C++

R E
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RMEREMATICREEEERD  HEBE4ESFHTEAFT | BRF
TARRS  REREURMA T a8 B #6EA Python ©

T3 + Python HBITHRE L C++ K - BHBFPIEAXRSH
Rt ERRARASZ—UHEE- At - RIFBETHMAR
2 GRIZRA Python LT —RBEMNRH - AR TEIRA TR
R °

Python M5 —EE% A ESENRREZEERIEAE -
Blan - 2T A Numpy ~ BRI &8 T A Pandas * RFERITEA
Matplotlib ~ EEARXE 2B T A TensorflowE ' BZ T E ' B &
BE  E—TEHARABEEXNER -

ELTL B2 ALAFER Python ERREKARZH ARTEH
MERERES  #R 1B A 2017 FHABEIMIERTIE Python API
BETHR - ZEZ0HEISEARER Python 8- EREAH
BT SEARREFNPERAEE  BRZBENEEH - 13
HIA - 7{#(8 - Call Put: Long Short' EZSHEHEESE + Al
242 A Python {EREET @ FIARRARERRE -

(4) C#

B C++r+ —H RBCREBEXREN—MHT FIABELELD
BUES - BEESEFMREANE  BACHE—EEERE
KRR - L2 R XH&E Windows !



| #2%: mAMpHEFEIES O

B C# M NET framework
THWEY - R %% Windows /£ % % G _NCE’-SF&
Ao BEARB AT Linux M Mac &4
ERTUCHRENERR  BEFRE
MBS 7718 - S84 - XA Windows 104 - EEBHEHINE

EELL - AHRNEEPENHREF AL - RFEBHASHEE -
Rt FEETEEA CHEABBRARHOESE -
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< 2.3)>
FE=PFEXXIEHET

BBz MRELAERMETRZENSRE - BIFE 2%
2ERERA (KBS LF] B Python - HEERRELSRNI S
EZRG KARPEIFRH—EES MERBAXRSES RS M
Mor B AR T 0 K REESTE API E2— ABkE - HEEET - ¥
Exosm TR EREAEERAPI HBAXNE  TRES
200 NEELAF - TABIEERZTHRBOAE  HEEBRNESS
SERY - ELBERATRZIES

APNRRET AP MEOPEEEAR HET L EARER

ZEMBMESFERARIRHRENE - BEEZTRHERSR
ATHRR

(1) API EEFREEAL
ELHUEBRERABTTLERAFEMNAPIERRTE @ flINR
Port Number ~ IP 3% - HFAIAE SR BEBRRTE - B
oh FTRSHOBBEFRAMTROAPIEATRAMNRE « §
—HHHENRNEREATNRALPERRTENEEHX -




L moE:mAmmEFeElzs O | |

A e D R A e

(2) BBREBEZREL

(3)

ERNABRRERCEASHEEERNNE HARETNER
BIREMARREATASN  FEAMEBSRE - KBRS
ABBNET—ENRSGRAEEERNEEEBBRRS B
HWRABVAREZAXERARBRBENEE  finEgs
R P Tick Data (B—RRXEIE) BAEK 155 OHLC
(Open High Low Close) ' BETHNMEE - EEEED
IF ' S=F8HERIIKE -

HENERES

F-hEMBREEeRE —HEAFPEAGISEXMN M - &
REEAHEBERRTNENZERE  BRRTGHEG
MIEABSHNRENLEDH  BEARE=ZFTETHEHRART
B BIERIE - DAREESRAEGHNEARLIRE - B
FREGFARREXZFRMAMNEN - ELRBALLEER
BEMEBERE BOIF  —EAXBAIRTHNFERIXRSH
KRB E=FFEMNATHBEONBEIIMENTHRARK 1T
BERAERESHES  EBRETIRETEIRMBMIT -

B o E AL 51 2

BAIMEBLERFIER SR LRETNRELRF - ZRE
BMAMERARMEBASRTET B DKHEAER AN
B EDHHAEZERBEORRMEE  WABRKRA
ARRGEAP ERAAEREABSHERAMELL
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HE EoyRaAsa-SHRBERABAAE  VREES
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A MBS AFER - thBTEK -

RME=FEMAREEREMNBR - EAALATEE

(1) BHEERRF
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ERESKAPANEHNER BERF=Z1THHRERE
BInAE - AERMEB LR XKETHFAFHR L ER R
HIMRTE AFPEXER EULMBEEETEREN A
ERAFEARAELERTE JREESEHURH LWEX -

R AR M

BRTHEZIN BFEMABITETAERMEUNFNBE =
HETREARS  ERARF=ZITHXAHZHURE - HEM
ARR BRI RZETEEMIPAMNERE B
EHEACERALZEANEAMIFES  BUABHAE=ZFR
fre Bt BRXZEARANEREXNEZTEAFBEH AP
TEHERARS -
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(3) BATRRME

HBEABREAETRBNER  F= R4 OHTREK
BREMAR  GERANE=ZFGHHREEFLHRN B2
ANBREABIAFPABTENE NREFALARR
ATNEXGES  TELBS—EH2 ZEAALT RS
BRNER - ZFRARREE=FUGCEERTRE LE
TR - MEERERT2RAME : BUHSENAF R -
ERBWTEBNIENR S LEHRELZV ARBAN
RBERZAE - MTAREFBE= &N T -

THLRTHE=ZFRHE

BEEABLLBIRITHE = HHAE MultiCharts ~ Amibroker
MetaTrader * HEEBR TE&LEFTIN - EFRZEMERE - flHAEES
I2 3|8 TradeStation ' AIER AR SEFTBMNMKRERIT » FTUAE
ROBE=ZEH—RRAAERE-

(1) MultiCharts

MultiCharts 7] &t =& & & 12
AXSRPEETRNE=ZFTHK ( '
e FLHFEBNELRFIEG A ﬁ

MultiCharts £ TTHHE R XX & - MULTICHARTS

EESMHE200FEE ERE
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BRBEME = H 2R H B TradeStation + MultiCharts #)
Bl ¥ A %85 TradeStation MMAE ZIhee - BEREE TEERL
TradeStation * AT — B2 A EHF -

MultiCharts @ — A B &4 KRE BB R 1,497 X0 KR
REME =584 - {8 MultiCharts 8 Power Language 12 R 73
& # i@ B TradeStation #9 Easy Language A 818 95% R »
LA MultiCharts # # 7 TradeStation WE XA P& - Lo - B H

FPaEIERRRE - ZF&H LA Google HEIEE - EREIAFLH
BABEE -

ERABTLEBERRBPREREAZ2ENTDEM MultiCharts + &
ARABBEEREZRPRAR (RERFBFRRA MultiCharts 12 -
B A Bl & MultiCharts 9) * MBEHRBMRIRAE[EPAXXNE * 8
BEXMEZED Y BEMENZLONERR/NE - FIUIEE#E
WEE—SHHBA-BIEMSE [FELEFH L] - HFEMEMR
tyeh BAR MultiCharts M BB BZAFRETRS  MXH5HEE K
@RS IUHZSERRENALME ' BRRELENE - &
T BERRSENREE  EXE  BIEHHBEREESR  AHK
HMBERABE -

(2) Amibroker

Z & MultiCharts 8 & X &
-.dml ro er B B R IE Amirboker E B ° &



%25 aunaa;za%?ﬁtxg 0 i

MAE=TRHBEWERLE - A L MultiCharts HH 1D
Bt ' Amibroker # & ' ¥R A walk forward testing ? & B | R

D 2#TE ? X | R Monte Carlos Stimulation ? H R |
REAI XESZ OB ? BRMEAZBIR |

E
l

PIIA - MBEBANLSEEEIEME - 55— 2B - Amibroker
b & 8 H © & F & Standard Edition 2B F 279 (X Tt & &
g Ultimate Pack Pro 7% 8 & 499 % it #H ttrﬁ"/: B E

MultiCharts E2¥— 8 - EEEFEREE24E  FEBERN
E=FH# {32 Amibroker Ultimate Pack Pro - ﬁﬁ?ﬁiﬁ 4,000
B ITIE o

f FE_APH - MultiCharts NELRXZEERNBRPE

| E-MEEE L LB - £47 0 MultiCharts EhBAEMA
EBHREFETTANEENHE BLXETLUPERTHH
ERZE AERBREHEERXAOAP AL 2T * Amibroker AY4L B
B OR 1 /N - B {IEELAER MultiCharts B9 B¥ULE - P RTAEE 1t
E%Bﬁﬂ{ﬂﬁt SRR ER TRTEEAMNSR & [RAEERESR
AIFkE] ME

(3) MetaTrader

ERARNTERREPEED
MultiCharts 1 Amibroker -
MetaTrader £ £ A 7 JMNE A

MetaTrader
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BRXS  BRE-FREBAZE  FAUABIINEXZHHR
REATPIRMHXIE -

MetaTrader A BB — A FI &SR ET B 6L - AILARA FE]
BMEMBPEHXSHY%  EEEB [Copy Trading] I @ B
PREMBALPNRSAENTRS BEMRENELEEN - 1
ENTEKRE: RBESH - AEMAILBRFRAMBERESE - [
EMBAPWRFTHE - TBAREITE  BEFHARE —MARE
A MA Copy Trading EEBBREBESEETHENREMTE
EREE—THRRK -

IWAF + MetaTrader  MT4 F1 MT5 RIE ERIRA o # A MT5
RRFIRAE - BEHEREL MT4 HXBAKX  TPAFNEST MT4
A FTAFERANZIFEHETHEHEM EREZBHORE -
TR 64bit FRAH) MT4 & ZF B KAK -

2 :EE H M - MetaTrader (£ &) MQLS5 fB)AE T C++ -
% E 2 3 M MultiCharts #) Power Language % Amibroker
AFL —ALAMQLS BN ER  ERXTHEBTITHTEA
AU TAIEBZAES  MAEAZE MQLSNERCD EHEE
Python ' A REBBHEZ 2 K -




e

 EoE MAMKEFERRS (L

{ 24>
ZiREXXSZFEES

MIANEEEEEIRERXNEST - ARAROEER Python -
CHEREMBRXI1EN  BAXERACBIURSA  HEBEKRTH
BIEAPI BERGEZIN BANMBEREARSFE - E&Fa
MEBRENGRSERNTERARZEAREET =S8N LHE  H—L
EE—ETRECRHALES  e_2—EATHENER -

BREE ERBEARSIFEARENRATERBHEUE=FR
S8 P\%EEJ}AEJW:FL‘HTTTEm  BEFREHRNERES
0 Python " C# E - k4 BBEmPARBIITIEERSE  2EASH
PAaERS®E SRTMNABRE Bt T2AREANENVEE
HeRBRTAMRALF  mMEBEERMNMEHRE - AT RE
HEHMEHEE HRE  REDBEINIUEEERESFTY
APl EEBMABR S WELAZSEABE -
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(1)

(2)

(3)

(4)

EmEARGFAENFHMTRE -

B E R
BHTEMORBRBRLEFEE—RELEH  ERBHER
A5 T LAK M3 (B AL T 4 B o

24 B EAE
BTREZH BEHbLDHARENRE, — - 52
FEMTABEMMEE - MEENR - B8 - Windows % 4]
Ty SAEECEHTABE - MEAREETHNS
T - Tk T A B ESEE -

B ARHE

SZEMEERF A (40 Quantopian * QuantConnect %)
EREE—KMARF TLRLUNBPRATHZERME

R - EFTMAKAPAARE EF -

a# EERRE
BTREXSGENTE EnTEERHUIFEENELH
B T HBIBERAMNRZZM - Filt - HP A& AKE=

75 B A R A0 AR o
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% 2 E Hﬂﬂﬁ'ﬁ?&é‘%fﬂz XK B

ME—BRE . RRBEMSEIRE -

ERHRNREARSARNT  EEmERFE—ENS - =
ﬁ‘¢@$%@aﬁﬁ%%ﬁ~%%%%ﬁ” BEZTE  BE F
BETBRINARE - ERFANBERBLE—#  AFPRENBHK |
3 - ,*ﬁ%%'ﬁﬁﬁ%ﬁﬁ%ﬁ%%%%%%'%%A%m% ‘
RSEBNBEE RS o

FE a4

(1) Quantopian

GetFunded Research Contest Community. QuantCon Leam Help Loglin |§Q[1 l_Jp}

AlBackests
Enter Contest RIS 10T - B
'Oamrzmi o} 110172011 s 10030:)(1] LsEqu:s' Run Ful Backest

RETURNS ALPHA BETA SHARPE DRAWDCWIN

3.98% 0.16 0.05 3.34 201%
Ao MO Nk BEF)

mfhelptiquantopian_pipeline fil 55 [he i 2 o

ast week will do

2811-089-86 23:98 WARN Dropping expired assets from optimization universe:
Il [ Equity(218@3 [SFN])']

End of logs.

Pipeline

re nta,:lan pi rull a.bulltin import
EquityPricing
om quantoplian.pipeline.factors import Returns

57



||
i
§
i
:

58

FAE®IE S HEat  RELMHHRE Quantopian ° EF
2011 Folsy - AHREmREALH FANRNE  £2015 Ft
A2AEEWRIEP  Quantopian R AR [ERIREBEETPHNE
REBBIFTZ— ] BI¥ A John Fawcett 1 Jean Bredeche FHj
REBREHPESMBEMHHAFIHE - Bt Quantopian R4
NETFHBIHEERNINEE - BT EERTREROLE -

Quantopian § 3 XB# - BERANAFE A7 REH
B AREHRHME A QuanCon WERAX ST EHLE=
w0 AR ERLAES Quantopian HE BB - BZEATIUE
BRIER S EENFIBESMBLEESK - FIAERS TR2ERARD
EFBRSE - RELZORNPIFR—BEBMNO 21 mA=B4
Spencer Singleton * % T Quantopian # 10 BE T4 1% -

BE—ERRTELEESEE -

ME—AfER2 - B 2017 £ - Quantopian 2 &1 |F T &
BEIRS r BPTIEE Quantopian EEE LT AP - 28
A& Quantopian FEMBZKRE - HABEHF S EHRSEReTE
MEBRS BT D AHBEES QuanCon B AHE - FILEE
Quantopian RENERWABLENRPLNER  BaHXSZNERE
TR BRMEE -

—

= & Python

JIE$E —18 * Quantopian Fi{E 2K :E



CH2E MABREFERAZS

(2) QuantConnect

QUANTEONNECT ) BootCamp Apha Upgrade Communily BooiCamp Lsb Reseach Docs - &

| Courses

() Pruthn
Set Starling Cash 1- class BootCampTask(QCAlgorithm):
def Initialize(self):
Buy and Hold / Sel Starting Cash self.addEquity("5PY", Resolution.Daily)

def OnData(self, data):
pass

o bW

Initializing Algorithms

At the very slart of your algorith we call the def
Initialize: method to setup your slrategy. It is
important 1o setup the state of your algorith hera
s0 it can be restarted easily.

Initializing Cash

The self.5etCash() method sets the starting

| capital for your stralegy. In backtesting we use the
value you sel to initialize your capital; in live trading
we get this value from your brokerage account. By c
default we use a starling cash of $100,000 in
backiesling and paper trading.

Welcome, to QuantConnect Algoritha Development Terminal.

Task Objeclives L e 2B10SECTI449958 - FFEEC3TSEbCABN 002 CBAS2 15357302 Lean Version: 2.4.
{ 5 end 90,4998 :
| 1. Set starting cash for the algorith to
|
| £25,000
‘ @ Show Hint

¥ 2 115 89 2 QuantConnect © Lt A2 Quantopian * © &) & RE /)
BEREHMEARSFAN - A L QuantConnect &}
A Quantopian 811 8 - & AT A #:& QuantConnect J8 B £
% QuanCon Btk & 7 i@ ' QuantConnect & 3 T # & Alpha
Streams WEKRZ 5 AFAIUERRRXBCHRE  #ERY
BESReHAEMERESR  BHERERBOHBPLOKFIE -
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Design and submit your alpha QuantConnect reviews and Funds license your alpha signals
hosts your signals

5 * QuantConnect % £ #912 & 38 = & Quantopian % -
REA Python ~ C# -~ F# %+ % .net framework B2 = 8 £
A RMA - ERXEHES7T > BIF IB- FXCM » Oanda *
GDAX & - B¢ Quantopian ZItXEBHX 5% FLBE L8
€2 QuantConnect * FHEAREEF—FHER  RAEBIEEX
ZHFEMRMREL— -
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AR FENRTRARSNERBHE LR BRATH
B E=HRARSUANEREARHTA - HEMKALLE
B2 AR B BEOBREERE - API AR - UREXNACE -

HELESHRBSREANFEEMS - TUEBMESBEN APIX
ff BEZXMNBEERTAS  XIABEAARBEENERR
EfE BREBEARSHNERMEE  BRAERERRERNRHE
R HEERERTAIERPE -

EREERBRABRNEE  SERNBEBVEERF =12
RZSEHHRBE - FERBAZABREEMLARSEANHEE
OREEREREAETNBLARRNE - KT BR2EFE=7H
HUMRERESE  V2FHATABRYUGRREANERND - ¥
RALBAEERANRE - FIAS =78 E—ERE 75 EHR
HeHIF=FBHBHEABEMNESEXNRBAAE - TXR
BERRENAESHRE -

EETRNESE - £EEILA MultiCharts AIFRE » BE
PHRZSBLTARR—EAFAZA  AHBNESE ] AEMIEN
BT E= AEEERR -
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{ 3.1

% R&Z N Code  BBREARSHZA WEEHRHE
RAMRE - TRIAERESS—F4 Code HmEEEEREAR
SEENES -

UTREAXTSNEELE

(1) B2 (2) = (3) WhBES (4) (5) EfR
X5 FrE MEA Forward Run 1T RYTER

(1) BRX KK

BEXSEROFTRAAERS  BHERETH B8] —F
Gl BRBERBENEL  TRRBKREERZEOEE - XK
BREORESYE  BTEENRRE - TPASHUE—ENEN
MRAEERIRBERESr R &E - LEFMH—IR °
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w W .'\ N j\_,"\._.,,'-'

{ 3.1 >
2 IEELH

%RESETAS Code r BERARGZH  ¥AXHRHA
BALRE - THEEIRESS —FIF Code - MEEREEREAXR
SEIENERS -

UTREARSNEELSRE

(1) 82 o) @E (3) WHBES 4) (5) =M
X5 R HMEE Forward Run 1T BHOTER
ﬁ;mel%E%

EExoEEnARAERS  BHBHETH [BR] —F
pim . EABRBENSL  TRRBKEERZENBE XK
BB EE - RIFEIENRASE  TOAGAUE —ENEN
AREERSERIRESRPHRY  BERIN K




g Ty i Ty | ey S ey 2

SN e T T W) e e S e S U e

ER BEIERAFERNR  BRNREBRASHOBERAEFET
PREYE  AASABNESEEGANERRREN  FLAER
SEHAIAAHRX - W0 Momentum - Price Action & + #a] &£ 58
ARHBR - W RHITEREEHRER o

MRRSEBHMOW I AR - AJLBRIESHME - LM
SHREABEANE - IEERMFEM Excel TA » A UFK

HELEE  BHEHERORE  PIRERE EERZF -

amEz  BEXHIERERABETELNAENRS
%o EARETT (2) BRAMEBLZA  EAXBHESEE  E2
BELQAMBLLITTR FHAEFEE AREE  EFEXK
BEE BEELAYN EARSHBREESROREIER - mE
SERNHBEENREREFEZRBESHERIRZER  BREHE
ABBRAN - I1BYE - SEPBAETE - MERIVIAT-—ERRE
BoZemmE AERBHN—SHANRRE—F MERNE
B - B - TS HERIR Hard Knowledge * REN LB HIRAE
R AXHHEFORERSTEREN  AABLERZEN

(2) ELAFIE1E

A — AT S F% - EEETTEA (Backtest) '
m- SRS EREMERLEBERE  fBMERSI 2E—

L O e T T R S e e S e B S

| #3m:EsnxssE - :
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fE15F 165 48 B 40 A 300642 + R IR T BAIK BT RSI BK SR 30 MBS
R UHEIZKTBRBOREA S A - R1% LB BB )R F
BEL  UREABEMBAAS S 0RTE Y FE AN T &
B (RO THNTER)  EHEMEREA P RAITH -

WEHRE X BREAE > &KEE X

BBOA - RERRGHERTREERRELNSHRAE -
RERBOBPERS - BRRAEENOBIBAT LSS A 80HR
AR RERBEHPENENUAES  BRREANTS - Gk
IEREMBEBEBOA A BEHEIR - B KWLM TS EEY
EUALAEATH 4 AEE - FrUALBAD L 8 8Y 55 5% 7] LA L 55 2 BR
AU 2 o

— @R ITAHRBE T —EARIMNMLEARIE - BERBEERE L
ERENAENE  HBEEEFBNRBUAVENR BREXHEXR
5 OAZRANBEREEESSE  AIAS—THRMEROER - f§
m: BAMNERIEERENRSIBKFI0ORHERE  MAMER
B2 RSIKF 30 EBAMEN FERMALBIBRIA - 3ok 5
HERZIE RSIBRIEE (Trend Following) BN - &b
Z—ETEREIR -

T L T PR TR T A T N e R e T e T T R T T




o e

E3E: RELXSSB Q&

Z{t (Optimization) RIEAFHNLX N B AT R HEBE
ZREA - MERE [ZR] JieEmEEER AF28E40%
B BEZSBASHBALRBSRCE  EURKERIRKITFNHE
ZAHE - WAIA RSI A - RSIMBESEE B 0 3 100 # 7] M &
@A - M RSIFAERNBIERBTER A 14+ IRAIAH 10 E 50 BIE
AE - BEEEMNE LM ERMNNE EEREZ RSN I &
2 L BB % A E B 2 @%%%ﬁﬁ‘ﬂusﬁi@@{t&ﬂ AT BB AL 4
RERTREIBINERIIN - BEA] LURBEITRAIAINER ©

ERAMELBHEREAZSPHNEEZERE  LEREBLLTH
Curve Fitting fR8 - EAMEEE - KB EETRORBEFHBEMRE

(3) WINE& & Forward Run

EXSEFHEAZRZIER  MEBENERXESTKEAK
iBeklE - KRB TERNEZE Al-n - BRERAX S HMAE
AEFSEEEFLANERDSE  HP—KHE [ RAKKRA]

(Unknown Unknowns) ©

[REEKH | 2A1TEEBBRABHFBIBE 2002 F [
RREREABHEE - 56 BaREEREZLFANRBAESX
RENRBOBE  ZOHEIHRT  EERE  El2F0SE
HEE - R TEMEEHIR  t FAAENADA41E - DHIE
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[ERMBEM] - [hmwEsm)  [Bamim] f[RaHRD]
AIMBHAEBE [BM)  MEmENEERS [F50] - ©RR
BEMAERE  BRONELTEEN R (R N
1P 0 25 BR B 3 2 14 TR

known unknown
kn
K own known

knowns unknowns

unknown
unknown

unknown knowns
unknowns

[EXMMRA] RE-LENGEELONAE - BEKAZESTH
BlF EREXZA  BPENBESHENSORBMER S
HRBEMBEZEFANEGBESZY  BAVNUGBHAEBORE -
femRFIEHEEAE  BUER [EHaKRM] -

ER TRMOARM] RE-LEFAELBINREZ  #%
=RABEETOINRARISHESRMAR - B2 - HMHESE
BIARM] CREEHTME  BEZHEEIXSMAE  BEREA
BFH  FEEVERAXRSERBE  —TRABAR KD
BIFE - LARATANERMN DayTrade X5 + SHEIEE S EEE
AMERETEABIERFERTAFA  RMLAMZEE &




—

R ——

A S TR TR ERRRABRRREAEDD - o
BREZXS  ERBATTRSD

WREBEZESNANMAER RARERINEESFER
8 HABRABBARCRAMBAZHESR AR —BX
BB LEEE - BRETIEGE A BSEASEMETEF
7K o

(4) & (5) HITREHNRIBHITER

RATRIIH MNBEXEHIEFBERT BETRRZIE
AARETE  HREABREZMOMTER | Atk - 21BN
BREFBINKTER DB AEHRBRBATER  LHAREXRSHRK
BRERERNELMRR (Assumption) 2k BB TEEPHEE
HYRR ©

BEIG - ABOPBARZNBEEREENIEZRMFE (Swing
Trading) 2t  IERAFEHEREEEERXEER  EH
B THhegENRERR2ZE IL—BELEBRETBRY @ 12
APWRBAKE—FTXL - JENR  ERXNFETE - B
kMR HELEENEE (Drawdown) » sk 2B LM - &
BEHEBRREILE R - ﬁif“ﬁiﬁ%%’#@ﬁ?%kﬁ'ﬁzﬁﬁ o Hiit -
ROV EARBE TERETE  EREERBRENE ETEER
BREVAR IR (FEb 7 - E— RS HERREERNREREFMRE -
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ESBMENRE  ERANBREEP  FESEIRZED
AR REBINER  EREANELTRMEEMERN - At - &K
PMUBEERREORER  ARKEEERE - FHERET
TBENBE HBRELATHRBRETEAERARLA  EERR
T AEBRANEIEBRRR S B LBERHARKRRFR

BIEREERGEESE TEREFLEZFRHE MK
PNEERGMBERD  MEARFEREAR/ZHEENBRER - LA
BFRENSBRGE -BUEATR  ERABRARHEFNEZETE
R EERFEPNFTRAMENE  EARZERGEHE —{EY
= o




| E3E RGLRBLE Q &=

3.2 >
[B] ;i Bl 5

B3 8l 5 (Backtesting * FIFEA) - KEASKEEAR

EEBEBEXBRBRAEAREERESZNRE - AFRAARE
AEERBOHSHEGH  REFZEAANCRERNSHLE - B
Fi 0 BE A T P91 8 & TA R B A0 [0 ¥R 0 B -

(1)

(2)

FEEITERE  RPETEAT 3%

EHEEBNES

EHTERBEERACHBE - RERIMEFZM Price Action
MERBHTEEBREE - T YTRARZEUTEHEERN
HEE EFRELUCARER -l R DHEENSE
ZAABHAINARBRBBN IS BURRANMT -

(=] R B B 5 %

MBERGEASE  FAEAERRZARE B0 RKBB
EMENEE  ERBMEZMERMERFD - BHAENRK
BAARRER  BETRERZEBMERRAE AL -
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T2

BERMMENEMEEF T — B BEZSRNOT 5
RERFIBE 30 FmiE A SR ERE  EPRENERSE
SRR ERRAEEEE  EAEE0FH  MHERH -
RAZEMBYK  BEROBREEEZETARIE MABLE
BERMAE - Al BROBHBSER—EHRERENER
[ KESARBIEHE -

HEERMNEEM

AREANARLEACRESNELRE  EBRE2AEN
BIEES  MOMBE T TABIER T [HRK] HBIE
BEERETNES - 0IN FHEERNEXRH B BRE
ERTE_RHEHE XSEEREA [AXBTESR
AXETEEEA] EHSOERATITAREE  BER
Beh o RMEAATRBAGNRTE  ERESEANEUE
. EEERAKDERE  NELEFHAAERNALL
FEEER -

(=1 38 81 & 651 F

BEEMRGF - £HM Power Language i s 7 — A E &

MACD % #E + A LT E#AM12-26-92%  WRE T 100 Ehitah -
750 B LA - RFEASAT




L BB RGELRSSE

4t

' input: FastLen(12),SLowLen(26),MACDLen(9),5L(100), SPT(750);
i var: macd_var(0),macd_xaverage (0),diff (0);

‘macd_var = MACD( Close, Fastlen, SlowLen ) ;
! macd_xaverage = XAverage ( macd var, MACDLen ) ;
 diff = macd var - macd xaverage ;

O =1 & & W

‘conditionl = diff cross over 0;

o

10 if conditionl then

11 | buy next bar at market;

12 .

13;setstoploss{SL*bigpointvalue);

14 | setprofittarget (SPT*bigpointvalue);

e T e G o )

k
XD
%;I_'I:
i

AR ERIEXGHERE - A1 TFE
g PERNRETHEMACDH AR REBRREFTAE
ABIEHAE T E » ARIEBRIEERAIRRE o

— A SRR VARTLILERIEM? RS ERRXERE
REHNHZT REGHBEREEZERTEENARE  BRAAEEX
A MEMBTHEISINAR - BERSERFHE - 2F 1L
BELah ZRMEE—RARBFANKE - s LMY MACD R
B NRRARTEIEHIEAR  EE —FEELRRER  REXKERHAE
T3 » #pX Buy and Hold T »

/3
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B 2008 6 AE 2018 £ 6 AWK - BSHMBARDAT

__ Equity.Cuwe Detailed with DrawDown

Equity (HK$)

(MDD) N "
e |

2012/8/3 2016/10/27

e ﬁ?"@?ﬁ

Drawdown (%)  Drawdown (HK$)

Date

~ Equity High (HKS) =—— Equity Low (HKS) Bl Equity Drawdown (HKS) [l Drawdown (%)

EREREAXSFERFTEREINEALER EEBTE 3 BEIRES
S FHFHBEXRZ2ERHR (Equity Curve) * R ARIH & &k
TR R FRRRBEBERE  ATARE SR
BoLBMYBMBREERENELSER $250,000 0 fRAJRfE g
CHEZEITRCRETHNEE -

PREMT A& RAEKRERNER (Drawdown) » H 810
RAPEEBA ARBEENL - M FHEHIRIABD LB « @




mxpmeie . 2 [BERMEE CEHRBANERBERR
S EEERSKTAEE]  flm EEMEREER 2008 F
6 BE 2018 % 6 A BEMA (X#) E2009F 58 @ #mHH
@al 7T EEME A $330,000 (AE) REFMBBKMT @ B2
2012 11 AABAIFS (CE) o Et - 12009 % 5 A% 2012
£11 8 BIEHE A 2009 £ 5 A SAIEHE - A $330,000 © £
BlE » 2010 7 B (B &) » BErM#EEKTFER $262,000 * AT
B ($) FMER (%) 952 $68,000 A 20% °

SERRMGRATS  DRNFESESSHE  flo - B
CHEDEMEGE BIHBEACHMEINSNE  MKEDHKMA
o BB EI D BMERTE - EL - B R HEE R 5
LAFE MANEHAES L ASRRBRNEHSE - fla0 -
LREX MG SR $330,000 B 10% FIRENEZERZ
$33.000 MER S HESZE $660,000 ' RFHE 5% E A/ KK EE
£%H) $33,000 - HAEHNNESEHEOBEI L RSB ERE
2 FREENEBRETREFNFETE-

EEMENENLRTRRMARSERTREENMAET
% : ARMNEAR - ARAHERBRAER  HEWER LN - KK
ERAOMBENDS  MAKAHDMARE  BERDRKELE
AR B R g AR e

25 @@m@ﬁﬂﬂ@ PARE St BURRHH - BRI KRR
BREHHO MR - E—BIEFER M B 5B o b AR A0 2 50T

%3@ ?ﬁwﬁ%iﬁ Q
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AR REBER - B - 255 %H T 3 HRAD TRE B R
| FERNTA  SEREMEOMEERAMRR - BEERBBR
i T AR ELBI 80 B AR R R BEAIA -
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{ 3.3 >
21t

BlRERTRANLSEMAAETLZREA » 7] LA 2= A #52
fEIR ° BIARZMES K - R EM I E For Loop ME ° B
AATRNBEHAE  BATUNSABALLT UL EBAKEN
=~ -

B ALAl

Equity (HK$)

Drawdown (%)  Drawdown (HK$)

2012/8/3 2016/10/27

Date
—— Equity High (HK$) — Equity Low (HK$) [l Equity Drawdown (HK$) Ml Drawdown (%)

r




Bl

= 1 = =t et
- o =S

| s - o

= "\"'Ne Detalled w:th DrawDown

750,000 - reeeoenns T _ Ty e
=y :
¥ :
I ;
2 500,000 - S L T—————
= :
o ¥
i i
¢ L
= : _
- H
= :
o :
O i .
c (i i R
: |

2012/8/2 2016/10/26

Date

—— Equity High (HK$) == Equity Low (HK$) [l Equity Drawdown (HKS$) [ Drawdown (%)

LASERATEY 10 FIEIEHIE MACD R A nRRBNEELS
B 12-26-9 28 10 FRMANERE 45% ' HEUAEF R ESHSE -
FHEFERLBEH 4% BHRRRIAB—K - MEEE - ¥ MACD
MM B A B EER RS - RIAT A B —EAX B T8
A SRBHEBAERS

ELAEUME  R2AALRANREREABABRLEEE—
BIE - BEEEREMA L ARIMDABUATIHETE -




(1)

(2)

 E3EEALRSSE Q

iBEEL

BETRBGENR  RMAESEARZENBEREH - 12
ARSERARBLELENKBIARHAMANETLOIR * &
MRER i ABE#{ (Overfitting / Curve Fitting) °* EER
RRBRUZYERSBBEPHAMBRIZELENES
RIEE B FTAERIRBS Y AREIR KBNS
e MERBELTIEHMENEE  EBOHEMANSHEE
AER—TEHBRIERAOER SN  SRERZSHME A
RREBERAEE ©

BACH P& K
VNELREFLLAELHEBENAERLE URSHRBER
7 - BRATESHRAARRNBEELERE LI KXIE
BINELENER - RARBEEZSENBELN - TS
) 80 [B] th & IR K o

Set Optimizable Inputs

4 | Signal Name | Input Name | Current Value | Strat Value | End Value | Step | Step Count
& maca_expamle FastLen i 1" 20 1 10
A maca_expamle SLowlen 26 21 30 1 10
I maca_expamle MACDLen 9 11 20 1 10

# of combinations: 1,000
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Set Optimizable Inputs

£ | Signal Name | Input Name | Current Value | Strat Value | End Value | Step | Step Count
M maca_expamle FastLen 12 11 30 1 20
M maca_expamle SLowLen 26 21 40 1 20
maca_expamle  MACDLen 9 11 30 1 20

# of combinations: 8,000

AEEMEBEARD BEXFEELHZ2HEEIME 84
MACDHFHIRERE - BHEEEMNMACD BREE  REH
11 E 20 24 H 2155 30 MACD# & 11 & % 20
BEREHFEH 10X BHESBEHRE 1,000 (=10x10
X10) - AR BB ELEHEE LN 10 FEBHFEEH 20
R HAEBEREREZE 8,000 (=20x20%20) * B HY
FRIBRFREISE M7 E - NRE( 1,000 BAEEZE 1 /6
8,000 [E#EAME 8 /i - ARBBESHENFHE U ER I
HARBER  SREFZETERE -

MAFFERBECEITVERIBEEBNNAET BRI EZ2H/ /(L
HARHEE i AU RROR2EEBILEEREELR
HEF Pl EREHB1T1HAT 0K —ROEERZHI
1 BI2E 11121320 30 & —%:5  tnRIpE
g A2 IRFAHNNBEFEE 111315 17
29 HRLHBHEENEERMD —F » BB I L KIG




(3) BILERNER

BREAUABELNERROBASAT - ERZERTABE
BlEOEEN L2 TRABRNEZ MY - RREBLLLERN
SeBED  AEMNEIHRE 50%  BAMNERARE 40% -
ERAEFOR ABNBREER - TB  HREHEMNA
EZH -AHEOBROZAEDHAE 30% MBAMEHARA
10% @ BBR\ELBABE - Bt R BHRIAZEBLELER
B—8B5 BRMNEZEZEHEMCERE fli - X5HEX - B
MIZEZZ  ZMeEMENBRERRISETRBEE -
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i >

ABRRENFRARGNFESE  EPOENPREENE
AMEBLL - BERZEE  BXARXZFE—ELSBHRBREM
R—TAH - NBEAFRTREAAMEBLHZHMESH - TFEH
BRABARZEAXLRREBMNESE -

EETRNBEE  RMPEFRINARBELANEBLLOER B
REMARFTAGBRL kS RAEANENRES BT EME
e EROBETATURRTREBNERRRMDE - BHR
HREENEEMEE  EhNRRSMNBEH UG -

P e e e e I T~ T e e e T S M

[g
i
|
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MultiCharts B4

® FaftE
® %ﬁ%#ﬁ
® ﬁf%k(ﬁi%%)

O ﬁ%%k(%m%ﬁ)

O @ﬂﬁm

© E@Jx%ﬁﬁﬂi
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4.1 >
EelE

MultiCharts (TT# MC) EAZHEZR/ARIEMNE=TERX
XSEMH  UFHERRAXR G FHRERLSH - MCHIERR
EE BRTISENEAXRIRE (MEERXS  EHXRS - HEX
SEHEM) I BERLEBRBHAMMENRHTTAEAIAER MC
EIT e

B4 AREHANR MCRNAREIE=7THHF—% ' B2
(B Bar-based System ' EN2RER MEELEERN Bar - MK h
SR ER2REE (Candle Stick) « BEE —RHOMEE 4
N RBAIATES — X Bar KRKMHE > M558 1 /6.
1B 1 2% o R TLE MC FRE Bar A0 - B2 R
ZEMMERS - RIFILEA [Resolution]  Fltn» —@5 54
Resolution BRI KRB Bar 2 5 ni& °

|
|
:
i
i
,E

S ——



- %8 4 & MultiCharts & #L

Bar-based system

P

29,720

29,700

29,680

29,660

i | 0= 29,640

”u-ﬂ By - 620
i (#) s

A 'I]I MacdLE 26,600

1 26,580

26,560

: 26,540

o 26,520

Hal

I[L i i-lnfl .{"*: 5 26,500
0 5 laeg—— I'® 26,480
I"Bn' L () 26,460

26,440
26,420
26,400
26,380
26,360
26,340

J MacdLE
1

19100 1200 ¢ 135010 % 1440 1535 . 27 10:10

AMCHERSERFERBNEANEEASR BLFEREARLE - BT
B 204 H A o

B BREMCERESEZEN R - ERMHMOBIXIEEDN
BERS AT EABEALRHARIRBERERNBER L E45
ERBEXSFRBNEEBSFTEHAREAMMAE LY - WLEKMA
B UEFEDANER  UAREBRITIEERA 898 {E -
mEBPAR - A EMEATEEEZND B RAEEZE AT H &
Bar: MRHATEEEBRHFNER - WA THRIESEBRZA
3B N E 4 ¥R Bar - LA 1 9§ Resolution BRAD - B X&) &
AEEB19EEA L Fbar MBRELHFH Bar HERBRIE
B ZHS - RAEEDRTERHER Y AR LKA T&
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B Bar fEHIET - AEBERERNT FRARNADRS
SESE

£ @ MC & & ﬁﬁ%%‘iﬂl%ﬁ%ﬁéﬁﬁ%%ﬁﬁ“ - g
IA Bar-based System ) B iET MUK LBEFBELERTE
Resolution * & MC ﬂlﬁ/{,’l’iﬁlﬁhﬂﬂ BLFEBRS - WRETE
T # 3R K Resolution * MC A S #HTT  BRRAEEFBHHEER
R RAilt ERBERF ABRIRNBTEHFFERM °

Format Instrument

A LR T —

7O o . | [nsiument] Setings [Ste Scafig NohmeProfle ] - |

AEegNlRBEARE MK | T ctee

B LA 9N B9 FiT B 2R 2 EEE N e |
BE#E MREGMLT | i

Resoluti
& £ Format Instrument ° esolution

EALRMERBEER | .. = DataRange

. : Quote Field: llrade :}
Instrument 1 Settings M | e )
@ Tab ° | voe R

Hl O Dbwo | [CEEEEEENE Fom 20181228
| ® Fom w2 Vo D@z V] =

;2 Data Range °

| _ =
Settings 12 M A M & & | T SIS
| osanumber
BEMRTE BEEMAM | swom 5
12 2| 4y Resolution * S9N ! S

—




| #®4F: MuliCharts R# Q

Resolution : aRFE® X Bar HBFfE / K/

Data Range @ REBXRAIEEE - Days Back 15 i€ & E #)
BT EEEEEA o

E% » Data Range 2 — A FEEMNRTE RERZFBEXRNH
REE - RBMGEBEMNEERBE  MEAMNELOERTRR
RERKHEHE - BETEAMNEE  NRXTHBELE AR
FEENBEAYL  ERERZAXN  BENERTEBAR ' ¥
BASESMZARNIEYHRRBREMBATNEM - Bt -
Data Range ¥BZE— A4 EMNEE -

RECBLEE -—BXREH —RASEETLEFHIYUE
ERHE MEBENBEEESRIZFIENTHUE 882K
= o fltn B 2003 FHMK AKEAMEFERINES LT UK
THEAERBKOKRABRE  FIA 2003 F_2—BEEEMHKE - it
oh - BBBRABM 2014 FEE BERTPH  RAILKEEFH
BMSEBRRS  BREIEAERIINGE o« ERFIEMLERF
A BER—EREINGIELHERFTE AT R X5E
ERXSASETHZEEAAANRE  FASREZIEETEHLAY
Data Range °
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Insert Study

BREBETRY B [mwesw |
gﬁ ﬁ § % % EH% E]}‘] i‘m jj_ o IE i Indlcator‘: Signals !Ar:ld-Ohs % : 5

;Zﬂ @‘J Z_ Fﬁ Ejf ! ﬁ ﬁ“j % 5% H% : Name - Ready Status

X R =, A= , | | EntryBar Pnt Stop LX Yes
e % gﬁ iﬂn & E B{\ ie ‘t ] EntryBar Pnt Stop SX Yes
= ; 9 free_lesson_example Yes

ARTEREABEANE | | corpomse Yes |

oo R i | | GapUplLE Yes ’

8 )\ %u ;E & ﬁ_i. gﬁ E"] Hj iﬁ H% Inzﬁje garLE Yes :

. { | Inside Bar SE Yes }
& - Tﬁé m 1= Ilj:l‘ B A &R - | | Keltner Channel LE Yes
| | Keltner Channel SE Yes

| Key Reversal LE Yes '

l Key Reversal LX Yes I

| | KeyReversal SE Yes i

Insert StUdy A 3 & | | Key Reversal SX Yes |

MACDLE ..
MACD SE

tab * 9 Bl & Indicator
macd_example Yes
Momentum LE Yes

Signals 1 Add-Ons * & |

i | Momentum SE Yes
EF‘ EE‘E f—-irj g E}‘j % Sigﬂa|8 ¢ il: MOVA’Vg Cross LE_“_ --—._.___-_.___Yigc_s_
HAEMCHEREREAN
Signal & & 3 2% 5 %8 - 24 Signal #8556 7R 8 50 77
BRAMEERS  FALES EXSZRERERER] REH
Signal REBIRFRA °

MC NETALER BT RSl MACD EX1iiEE - BHR
SN MERREZE - T8 MCRAENRBBUTETHER
A EAABLsmAnErnERE  RETENLERLE  FHER
sl E MBLBIINBORBTEETHES - At - EXHEE
GRESKEEN  hEZETRIFRE AARAERROHER
& Copy and Paste ZECHIRIEF - RRBMEEKID o




i
I
L
|
I
|
|

AN+ KRB E B & Insert Study 4 il 88 /R #) Ready Status °
REE "Yes" RRZFEMO K TREZ  TNEEWRIT - BORRKE
%A "No" & "undefined" ' BIRRZFEMNRXBELFEFIHFEKRE
THE XAROCEFEEHEEHADABF - B2 L2 "Yes"
ASNEY AR REER I BE(E A -

Power Language Editor

iﬁnmw@'rmw-wm

RE-GEB|CCPERS -Bmmammm ok e :

o -3 Studies

i 1| input: FastLen(20),SLowLen(50) ,MACDLen (40) ,SL (800) , SPT (1300) ; 'i’""“'“""‘
| 2| var: macd_var (0),macd xaverage (0),diff (0); b
1 31 i
4, macd_var = MACD( Close, Fastlen, Slowlen ); %
5! macd_ |_xaverage = XAverage( macd var, MACDLen ); bt
4 6' diff = macd var - macd_xaverage ; i
§ | 7i H
: } B8, conditionl = diff eross over 0; i
f 9;
10! if conditionl then buy next bar at market; il
11 et
12! setstoploss (SL*50); i'
13| setprofittarget (SPT*50); ks

29,12.18 00:32:16
————— Build started: —-----

Study: "macd example" (Signal)
Please wait ....
29.12.18 00:32:21

------ Compiled successfully ------

MC A & B Power Language Editor ('N# PLE) BRH =
X SEMMRKTE - 7 LIR AR AR TR 58 6 FT (8 B 4 IDE
(Integrated Development Environment) « B XS EKIEAS
REAEERANREXFHEM  WHRLBBEBAMNER -
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I ——

PLEEXZEnD A 3K H

(1) #m¥E2%
WERANY  MEREAGRENMRIBEHENREN
8 o

(2) Netvigator

EHHBEMME Tab © D B2 Studies # Dictionary ° & &8
EEENN LARAFEAPEWEERZA °

Z A Studies © ¥ ™ & 3 f@ Folders * » 5l & Functions -
Indicators 0 Signals » B 40 _E3XFr & - Signal K& 5t 2 %
B EER SR RERES Signals ' FILEZERERAR SN
T o Functions P X R KE ' BiIEHERAINRER
Eoftn XSEETABFERSINERAGRE—# %
Signal EZ 5% RSI B + RAR A Function MA@ A =K

e

Indicator 22 B AMIERZ - fltn X5 EAI AL IEB & F 15
% & R Bl & L o Indicator & Signal B & A% Bl = AT & R 8
AEEE THEHEAXSZET MEZERTUER FiE
e Bt - Indicator HEREET%




| %4 % : MultiCharts &% oN

E3fE Folders B MEZANER FMEPLERSH
BT HENRE 3@ Folders 2/ + Ff LA TE 35 48 7] LA E BR
WFREIBR R o

(3) Output Bar

Output Bar B 3 @ Tab * % Al & Build * Output 1 Help °
HAZBuld EEBERNEREABREINGEE  WEHHER
MR RFES  RREABLAMRAHE: MORERS
BHiis  Build MEBETRIERES  XSETRMIEBLE -

Output TB RN ZEMBFE Print MEENEENET - X5
ZEREBEAR  NRFERBE —ASYEE —ERH
MEE SLEER Print EEBEF -

Z R Help * Google AR LLEA M + MR 55 A #E
EH e

REEISHNRBHM Compile BIREE - ¥x 5 EERR
mERT/ERIEE - WEIKR Compile 7T LAFE A © FTLA » AKX

? BRRITBE SEEBFEREE T Compile 2 - mRRER
& BAH  HEEE Output Bar AMIRR{ES °
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4.2 )
R ESFIT

ETREFHNEBRIZHFITHRE - AFF U Interactive
Broker (T8 IB) #eAR& - EAMCELRNE TFFZ IBHHKTE -
XS ERBEEENRSENAEE - 1t IBHNFEIEFTR
* + T & Trader Workstation (T~ TWS) TR F K API 45 Ff
ERE MAASKRBLTFRIMEESRTT  FIRBREBDETE
AXSHE P HI IBETRS °

Broker Profiles " X |
Name State | New »
[ Interactive Brokers Disconnected
. Di
OTAN[?A bsconnected Beacivas
Rithmic 01 Disconnected
Remove
Edit...
Rename
|
| Close
|




| B 4% : MultiCharts B4 ;

e e e T —

Interactive Brokers Properties A T3 x|
|| Settings | Financial Advisor Settings | i
1 e
|| General Settings i;
i |
| I
i Server: [127.0.01 | Port:[747 ] ClientiD: D I
; i
i [ILaunch Trader Workstation at start !f:
; Default Order Settings '
! _ T All or None Execution— | il
{| Timein Force: |DAY' A v| i
: S W RS (] Entry Orders i
l f_
|| Settling Firm: I —I (] Exit Orders ;
! |'
% Clearing Account: I I Default Account: L ,'
fl Use Outside RTH tag for orders
1
Hr OCO Group ——ee = Unrealized Profit Calculation Mode i
1 ; ‘ li
3 Use Native OCO Group | (® By Best Bid & Best Ask ! E
§ [JReduce Size OCO | O By Last Trade I
| : il
< ih
(] Overfill Protection O Get from IB TWS/Gateway(for single account logins only) ||
i
Connection Settings |
Disconnect the broker profile (stop auto trading) in seconds after IB TWs is logged off

MC & ®E &) Broker Profile RE T 3 AR FITEERTE  £—
{BFL 2 IB o #£H Properties F * EAE IB TWS FTH#) Server |P
A Port number e K EAFERABARNRE @ BAEESR - T -
BPIIEE R TWS AR ERHRTE & TWS M IB ME B HE
BAPI BHER  ERBENEBEXHIET
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TWS iR &

Trader Workstation Configuration

!L—‘nté!r .ﬁi{er tﬁxl h(-‘rem API

Configuration «|Ap]
0 eSignal I:L} Settings - A
O General | O Precautions - B
2 BExport Trade Report - 0 News Configuration
- 0 Hotkeys
- 11 Lock and Exit
0 Messages
0 Sound Manager
0 Volatility and Analytic :
0 Display
& Trading Tools
@ Information Tools
= Charts
== Orders
‘& Presets
i+ Account Window
[w] %2 Festures

«Someoptionsare hidde.... © Configure API Settings

£ Trader Worksatation Configuration #
7 * & & Settings A Precaution °

' AB AR E M b

|
!
i
!
|
|_
{

lnd—\ i e . g Ko s i b it e N il i sl



- % 48 MultiCharts & #

Trader Workstation Configuration A
,'lcmer fitertexthere | API - Settings
. Configuration ~_General = -]
-5 eSignal [ Enable ActiveX and Socket Clients | (1)
D General (] Enable DDE clients
D Export Trade Report | ) Read-Only APR | (2)
P g E;cltefd . & Download open orders on connection
S ppeean? ' ¥ Include virual FX posiions when sending portfoio @
-2 Sound Manager i M Prepare DailyPnL when downloading positions (3)

2 Volatility and Anaryuc i Send status updates for EFP and Volatility orders with "Continuous Update” flag
& AP )| Socket port[7497
D' Seltings © &/ Use negative numbers to bind atormalic orders @
O Precautions :
. [ Create APl message log file

0 News Configuration ! —
O Display : [ Include market data in API log file
& Trading Tools ! ¥/ Expose entire trading schedule to API @
® Information Tools  : [ SpitInsured Deposit from Cash Balance @
b2 Chants . Logging Level [Error ]
™ Orders : ; :
% Broseis ¢ Master APiclientiID[_____ @
4 Account Window | Tmeouto send buk datato API 50 Jseconds
[® % Festures - ComponentExch. Separator [ ]
: [J Round Account values to nearest whole number @
: Reset APl order ID sequence
{84 Allow connections from localhostonly @ | (4)
: Trusted IPS &
1 127.0.0.1

i Appiy Cance

Y% B/ & Settings A D  EFH4IBEREE

(1) Enable ActiveX and Socket Clients

ViEE (V] BABEFAZAEIEFH Socket
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(2) Read Only API :

EHRE (V] BNRRMBELAPI TERXRSET  EEL

R °

(3) Socket Port :

% oh g [7497] & Bl # 7£ MC Broker Profile A & Port
Number @ AR & IB F 0 # A % B & Port Number ' TWS
Paper Trade £ A i@ & & [7496] * Live Account 8] 2
(7497 - tNE{RAB T 1B Gateway #&& + Port Number 8l
fEZ 2 [4000) 3% [4001) - @AAEEE MC Al - EHEBF
Configuration f8&— T °

(4) Allow Connection From local host only -
ERAZHEERT IBRAMCHEER —HBEMRELEE - ph
MEEMNEE (V] BRKRTWS TEXABIUSNY EE -
QAR Ek Port FEE ©

Z A Precautions K& B A [Bypass Order Precaution
for APl Orders) WITARRZER - BEMRRAHRBBAPI TERS
co  EBRENER (V] RUSEFHNRSIERIEB AP
Tig - 3@ ERERN Message Box > BBARTERARS
MIEFEEA °




Trader Workstation Configuration

S VL

s VY T
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£ 4.3 >
HIBFEN (BRHIE)

EAMCHEITEAE - BIEI(EA - VAEXBELEE  -ME
AZIBEH T ERE B MC AR/ QuoteManager (T QM) #1T -

I~ MuliCharls64 QuoleManager S
File View Edit Tools Instument Help
R-ReE X R-R | EoORMEAE
Filler ~  Description Extangels. Category DataSource |
-All Symbols (293) Euro Futures - Globex CvE Futures eSignal |
=2 R (56) Japanese Futures - Globex CME Futures eSigal |
| L FX (56) Swiss Franc Futures - Globex CME Futures eSignal i
| - Fukres (52) AUSTRALLAN DOLLAR CME Futres IQFeed |
i g:?;:g? BRITISH POUND CME Futures QF eed |
_CEC ) CANADIAN DOLLAR CME Futures kQFeed |
- CME (22) EURCDOLLAR CME Futures IQFeed |
COMEX (2) E-MINI S&P 500 CME Futures IQFeed |
|_ comx (1) EURO FX CME Futures IQFeed |
|- HKFE (1) JAPANESE YEN CME Futures IQFeed
-ICE(2) E-MINI NASDAQ 100 CME Fiiise Cinca
- NYME (4) S&P 500 INDEX CME Fikwes ac
- NYMEX (2) Russell 2000 E-mini Fulures - Globex CME Futures eSigral
L NvMi (1) S&P 500 E-mini Futures - Globex CME Futures eSignal |
- Indexes (28) Feeder Cattle Futures CME Fulwes eSignal 1
I r CBOE (6) Japanese Yen Fulures CME Fuses eSiral
_CBOT (1) L 1cobac Exturas CME o e ]
Event Log II.
| Dale Time [Dale Source | Event {

EXEMNE QM EENTREELEE  NEeElfg
o — kS RLBENGESHEER MEENZ2HE 25
AREBMEL ITBENEBERTERRE  REREEXHE
B A RMBIBAE RS ARBEAIA -

L




= 4 | . MultiCharts & &t

BANERHE

YAHOOIsts | z2asm . we=asy - BED

HEEA J[NREES BERTA HAYELE TE 2R YohooHEA ®A 0 EY #BE BE G

B s tagE TR 300 ES

BEUNLE 990 | s 249390 f ey 301085 7829 Bl
425318 (+010%) 1160 (400153 “ 081 (+044%) +2015(+067%) At 00008 (001%) i
P EH1T (3988.HK)

HKSE - HKSE BIE5 4% = WM B HKD »

3.340 +0.010 (+0.30%)

Whil : 12A28 8 4:08PM HKT

REHE AR WE GRS F- -

HydE &R SF MR BRA TSR

B 01BERBXA-DBFELA v ER:BEEN - BE: G v
%A HKD & FERE
am m BE B e SEBRHN Rl
20185128288 3.360 3.380 3320 3.340 3.340 170,609,663
2018128278 3.380 3.380 2,330 3.330 3.330 119,085,769

| 218F12A248H 3.290 3.380 3.280 3.330 3.330 321,548,129
STE1

FELHIENERBLREE  BA2EH csv 3 txt {ERIER
HBIE o IR % Yahoo! Finance THMN R BRBHIF « ZER
ER csviBR - BHIK - KRNI EZRUE THPERT (03988)
MEXIREHIE (E£&S Resolution RE S HH Open * High
Low » Close) ' MFATSMIEZE & 3988.HK.csv °

R R R oI
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W‘_ g .-":5‘-;&'-\
|
i

SER 2

- ) MultiCharts64 QuoteManager
File View Edit Tools [Instrument| Helps

S o s RS ] @3 |
B T R e —

Filter _i Add. Cust.on'! FLrtErels : Qtrlﬂns i. From Data S?urce > |
@- All Symbols (293) | Delete Instrument io Fisiines - Clobexk
! 3-Forex (56) E = -
| T OLEX (56) 6J #F Jap:anese Futures - Globex
| &-Futures (52) 6S #F Swiss Franc Futures - Globex
T [csoT @) @ADHC AUSTRALIAN DOLLAR
| LcaT (10 @BPHC BRITISH POUND

#% QM MEEEL Instrument — Add Symbol — Manually °

- Add Symbol
Data Source: | ASCII Mapping vl
Symbol: @8 ]
Category: | Stocks < l
Exchange: SEHK vl

OK Cancel

A2 csv 8k txt ##E%E + Data Source #P23E 12 "ASCII Mapping" °
Symbol HEBEEMAT * IABITRE « ER Category fl
Exchange ' R Z&EARERBEMNBERNRSGM BIEEEED
i BREZBHN "SEHK" - AR AIEBR "HKFE" -
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% 4 ¥ : MultiCharts & &t {

3988 - Edit Symbol ? X

| Stocks [Seltings | Sesdlonslel oy i SRS |
| ?
. Common Information |
Data Source: {ASCIl Mapping SN H

!

Symbol Name: 3988

el Symbol Root: 3988

Description:

Additional Information

CUSIP:

9K 1% & B Edit Symbol — B * 5188 3 f& tab ' % 5l = Stocks »
Settings 0 Sessions ° &7 | + Settings R 2R E&F M Session §l
REZBOMBATAMEGERE  ARRABEEXSHMA "SEHK" » fi
LA Sessions BT B2 - AI{EATER(E - MeR TR A Settings BF £
R
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3988 - Edit Symbol ? X

IStocks| Settings Sessions.

Setting Source

(O Use Exchange & ECN's Settings | SEHK v 5
@ Use Custom Seftings &
‘| '

| Setting Details

i Price Scale: ]1:’1 00 v1 | |

Min. Movement: P I

Big Point Value: | 1000

Currency: |HKD 7 v I

Settings MFEREREMRHMNEE  BERTINERY -
EHalEtR—EAXSH ETHNERTURETRNGEE .« @i
s FARMERE —RAEEMBCH Custom Settings -

(1) Price Scale :

EEMEELESZ  HRREMYPE  EAMNRTEA 100 -
10~ as is~ 1/10~1/100 ~ 1/1000 % - H 4 M 2 B B R &
% o Price Scale RIEERNMAR  HRELR=@RERE .
2 /\# Tick 2/ 8% M B - %0 0.005 ' Price Scale &
2 1/1000 c ER—LERERANER * MT A Tick 2 25




(2)

(3)

(4)

| ¥4 ¥ MultiCharts &

Price Scale M€= 10 AR F& - dERLITH Tick 2
0.01 * BTLA Price Scale & 1/100 °

Min Movement .

ERMTick BETR - a0 - ZHBEARA Tick £ 0.005 -
Price Scale & 1/1000 * Min Movement t & & 5 & i -
Min Movement 8t & 7 2 5+ & Tick Bk LA Price Scale » #
P RETHHFP - B R Tick & 0.01 # Price Scale &
1/100 * Min Movement iBAZ 1 °

Big Point Value

THREEMBROHBEA AN - Big Point Value B & B & 1
MEME - flan XABRNKRER $0.45 &A% 2,000 F
Big Point Value A & & 2,000 Xl ERHEFH
$50 * Big Point Value i€ 2 $50 - BR P ERTHEFR
2R 1,000 % - THRERL%Z D H Big Point Value # 2
1,000 =

Currency

FAOZGHREBEZRN—BABEE - ABRMBH - BRT N
BEHBIZN TEUAREAEBENRE IARZEH
Custom Settings REEBE NV EH -

P L e
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: DataSource  Colect RT Data

== ——————|

A Ih #7138 Symbol % + SEBE A csv ERABEIK - B A ¥4
HRESHBELASAHENEENIZMERA - ERIRE{E
o & E A — Import Data — ASClI e

o

 ASCII Data Import
| Selecta il forimporting ASCIl data from: i
- [ ClUsers\Deskiop'3988 HK.csv
| = v+ 8- |
| 7 desktop document 2018/5/9 F 4 02:29 :I!
| Limy_data 2018/12/18 L4 05:49 1
|| [ python_example 201811219 L 01:27 ,'
| |
| Content of the selected fle: = |
: Date,Open,High,Low,Close.Adj Close,Volume i ‘
i 2013-1230.3.500000.3,610000.3.540@0.3,550000.2562120;154926513 A
{ 2013-12-31,3.550000,3 600000,3.550000,3 570000,2.677118,116982191 |
| |2014-01-02,3.590000,3.610000,3.510000,3.550000,2.662120.203201074 !
. Speoiy seftings for the sekocted fl: o |
| Resolution: Fieid: Time Zone:  StartatRow: Price Mulplier. Volume Mufier: Strat Date: End Date: |
i 1 = v|[Tode][Echarge ][2 | B v v]Ro1312530 @ | poten2rs @- | [Deiens | |
! i
; Make sure al the fieids of the selected fle have been properit detected ol redefine them according o their content [
i + High » Low v Close + Undefine + Volume |
SR - — i |
_|
vl
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REYK ARCEIEZEREENER WA ERES
# Yahoo! Finance TH & csviER: A& THANMLES LR
Date * Open - High - Low - Close * Volume F&1& ' 5% QM
E%%E‘J%%WW%%%BE& ; B8R BB undefined B35 + BIK
RTe#R - EE EDate IR  QMEES R TH AL M
HE§ - Pﬁ%%ﬁ??ﬁﬁ Date {Ei —H HERMBE - MEXINHR -
7€ B | Start Date #1 End Date F R EHMFAMAMBERBH -

24 - 40 @ FF B, Yahoo! Finance 80 & 8 & T Adjusted
Close ' EEHIERE QM T H2e  EARETEXEEMEK
B FTLABARE -

QM BB A BB R 5 A LA I8 Tick Data " TXEERMN 15
55 - 1 HE BB - N8 Resolution & Tick Data 2 $ER - HEF
5% —18 Time WAXR » —A&RH Excel B EBATLAE QM B - T
B P ERBIES Tick Data —RRBBKER - BR - BHEFHE
BIESTHPUAE  BERBNARAIABBRABUHEE T -

BRI E A # ASCIIDaIaImpon e T
_ o | ConvertngFlle:  C:lUsersiDesidop\3988.HK| i
B-edRE@EA | i _ |
E%%ﬁ . | R P i ASCIl Import x i
o The data imported successfully 1'
[ was Im |
| Estimaled time: |
5_
i
i
i
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HER4

€ MulliCharts64 - Untitled Desktop
_F__‘!*f‘____‘i"%??___ Help

CENIDRERRD ZER P O X O s
b 6 % [i8)- BRI v I %o t*aam ERIEEI LTS

Scanner Window Ctrl + Shift + Insert
Order and Pasition Tracker Window
Time & Sales Window

Fores Board Window

DOM Window Ctrl + Alt + Insert

QuoteManager Window
PowerlLanguage Editor
Portfolio Window

Workspace

Kibil

- @/,«,g,@] mwl[/ 88 TOO \:measmm
Comtencrwneor ” S SR

%@*ﬁﬁ%@ﬂi%ﬁ'E?EmﬂﬁEEﬁﬁﬁcmn
Windows @ %% @ H 8 Format Instrument &
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% 4 F : MultiCharts &t

Format Instrument

Instrument  Settings Style  Scaling = Volume Profile

Data Source: LASCI] Mapping V,J

Alllnstruments  Futures = Stocks  |ndexes | Cash | Forex = Crytocumencies | Custom Futures

Instrument Description Exchange

2 ASCII Map@ng'_FEﬁﬁTabi%§52éh§

9o E A R BRITRUE - R A
R 8 E 3 Settings £ 12 [F # &) Resolution # Data Range * &

ERAAUEBRBEETER [ °

€, MulliChartséd - Untitled Desktop - 1 -{3988 - 1 Day - ASCIl Mapping]

‘_Fle View Inset Formal Window Help
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BEEES Bk DmHEns ARAHE

< 4.4 >
SIREN (BPHEHR)

Rl 2 E A

QuoteManager (QM) * E 4 FE &4+ 2 A EIE MC 1B
AP| B @B 4T o

= |
- All Symbols (293) i
& Forex (56)

| LFxse)

&-Futures (52)

~CBOT (4)

+-CBT {10)

- CEC(3)

- CME (22)

- COMEX (2)

— COMX (1)

~HKFE (1)

—ICE (2)

—NYME (4)

~NYMEX (2)

L NYML (1)

B Indexes (28)
CBOE (8)
CBOT (1)
HKFE (1)
NASDAQ (1)
NYSE (1)

- UNDEF (18)

£-Stocks (154)

izmsota

NASDAQ (48)
NYSE (100)

Dale Time _ | Date Source

Rithmic 01...

Trading Technologies...

Cul+AR+R
Cis AT
Ci+Alsy
Cut+ansy |
CtisAlsW
ClisAltsX, °
CtrivAl+Y
Cti+Alsz |




e

T

- WuisCharts 2 8

&% - B %] QM 132 2 Instruments — Add Symbol — From
Data Source — Interactive Broker : Z % & HE—EZEEEY
#% - £9 % Stock - index - Future S Z2 3% Tab- ZHE
Stock M)B B & ) FEBTHRT 3988 - FUFEYTER -

v SapBrdR Wi Pl - \ber g Brokery

Syrs

Cararge H Erctexeys

| Mew i selerfen) Sioan W e bedosir,

e HED &t E3K) SEHK
72Tl JP Bherk 53 (TEE)) SMART
T JPY Gl BFA (TEES) e
et IPY Bl BB (TEES) TSEJ

YWHmly 7 LBk BRATID - A H A 4 5% B B 2 3988 BV AR
Z o HEe R R BT 0 MAEERS EHERE - Bt
A AW o TR SEHK MPIE XS R2EBSHDEE
I Iy SEHK + 5 B BE M G 1 B A 27 PR CA M B EE - TEARAR
# i (1A A 0 3 BAE SEHK 23 JFR tH 3R AP B IR 1T A9 AR SR -
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ORI D 3

Symbol  » Description Exchange Lis... Category Data Source Collect RT Data wio Plolting
3988 SEHK Stocks ASCH Mapping ~ Off
3938 HKD Stock 3988 (SEHK) SEHK Stocks Interactive Brokers  Off

RKAAEFERM A AL 3088 BN & 1% - LA K2 ATEAM
3988 IF L # IR + M & @9 H Bl £ M Data Source © — &l 2 ASCI|
Mapping ' = — 18R Interactive Broker o & Bl 2 A 89 FF £ 8
% > R TE#E T Import Data * £ £ Z @ Chart Window &
Format Instrument &) B & + 3% #2 Interactive Broker fE & Data
Source ' BLE AL ] LAFE Stock Tab B %) 3988 * tA FEFiR o

Format Instrument ? x

Instrument Settings = Style  Scaling | Volume Profile

Data Source: Interactive Brokers V|
v Instrument: | 3988 e Add Symbol...| v |

Instrument Description Exchange
3988 HKD Stock 3988 (SEHK) SEHK
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| % 4 B : MultiCharts R #

MREANEREHE  EHSEEE R —E@HSI #9i&
He RERBRPESANMEECHER flwm . £2019F 1
A BAMNERHERKAHSIFO MMCEBAYEELBER
i A8EAE—20 AHRESA (Al AOMNBEEEN -
FRBGAZENEL—BEANELER A EEZA HILIERD
AEH EERESELASBELAOBE IS ERERTHEROK
WBIEETE o At - IBRTE @HSIEABEAYN  EEREEAY
MEED  BENRBASRERRINEGL

Insert Symbols Into Portfolio - Interactive Brokers

| Stock | Index | Future | Option Cash  Commodity | Combinations | CFD |

Root: |Hs| | [ Lookup |

Exchange:  [All Exchanges |

[ Include Expired Contracts

Make your selection from the list below:

|| Symbol " Description
CaHs! HKD JAN 19 HSI Futures @HS! (HSI) MULT:50

| HSTF17 HKD JAN 17 HSI Futures HSIF17 MULT:50
|| |HsIF8 HKD JAN 18 HS! Futures HSIF8 MULT:50
| HSIF9 HKD JAN 19 HSI Futures HSIF9 MULT:50
| HSIG17 HKD JAN 17 HSI Futures HSIG17 MULT:50
' | HsIG8 HKD JAN 18 HSI Futures HSIG8 MULT:50
| |HSIG9 HKD JAN 19 HSI Futures HSIG9 MULT:50

. | HSIH17 HKD JAN 17 HSI Futures HSIH17 MULT:50
| | HsIH8 HKD JAN 18 HS!I Futures HSIH8 MULT:50
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O BERER FEQVER IBEANBIKREET IR
MHE  hLBIE—THBHFESLBE - 2 Z% Format Instrument
REMBBREE - RATLER 1B IR M £ Bk ERE B -
M 3% 38 £ & 1B P15 B 49 135 82 ASCII Mapping ZiE 8 & KX 2 5l
= AEEARLEARRMCERIB EXIBBRARE T EEA
RIBE  TEESLEN Bar WRIBERLETEEH - EXH
BERETER  MARLEBHSRETTEN  EAELHEIED
BIFB(LH PR - B3E A ASCIl Mapping B BEAER °
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' { % 4 % : MultiCharts Z#t

< 4.5 >
[5] ;8 58 5E

MCHIEAIZEXTZEMAEEREZ  HHRASKEBMNEE
(Slippage) * RIFRZ RN FIERBE - ZAERERRY
REFABEEBANTEE - EMNEEARARARSPEREEN
BE e

XA . i + BE

FEREREMERREBRARINE  A2BARKAEAN
—BH MABHEHLANAEAKE - EEERNAEENHEEST
B MBEEBRNAETSN  MEAMZRAEL  AEMHOEKRTR -

BERRERTER IRMAETREBRNRIES  BEELER
SEHMEERERRRNERTESE e HBEE - 24
o XEBUBESHERS  BEAF 0,000 AXMEEA: M
BB 5)&E 30,000 & 65 - I AY Bid Ask R {E A] £ 2 30,000 2
130,002 % MRAMEREA  FHOEERRASLLBRIEED
30,000 iR 28 ME2MALBE - HMATNIRMRE 2 R
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RPIEEMNETISHEIINRA - BRMNES A AL + Eit
FESRBEENBERBARAIIHA -

AR IE 3¢ 2 R A

(pMuil1Char1364 Untitled Desktop - HSI -[HSIF - 5 Minutes - ASCIl Mapping]
. Fnle Vrew Insert Format Wmdow Help

SR — e SO, C—— B ey KT Do S e B —

o 6 v [l +w| _?%r [ EEXIEEN R
- = ;._:1@... m(_‘ £t

26,307
Settings: Interactive Brokers...
Symbol Mapping...

Up Vol
i Dn Vol
| Total Vol
| BarNumber

EXEmEA AT U E Strategy Properties © & 48 2 12 4
ERTERBEHHS  BEIZEE - AE - BEFEE - KL
THR—TEARXSIKANRKTE  ERAZTEHESHEEHE -
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| %4 % : MultiCharts R#: Q §

Strategy Properties ? X

Properties Auto Trading  Backtesting  Alerts

Costs/Capitalization :
l = m
i Commission Rule: 1$ per Trade AR (_iﬂ?_n_a_gg Rules... ) A

r Trade
Slippage: CHKg | 100 -
(® per Share/Contract

Init Capital: HK$ {250000 Interest Rate: |2 %

Maximum number of bars study will  [300
| reference
1
f el
I Base Currency. E‘l_}_(En V]

Pasition limits

CJ Allow up to 210 entry orders in the same

direction as the curmrently held position:

"_'when the order is generated by a different entry order
' regardless of the entry that generated the order
Maximum shares/contracts per position | 65000

| Trade size (if not specified by signal)
: (®) Fixed Shares/Confracts 1
O Cash per Trade M (10000

Round dow to nearest i1 _h_i shares/contracts :

AN P e

Minimum number shares/contracts: U

[[] Use as Default

ARBIEEERMEMNRTE  THRRER RHEATREBR
ERMEHA - BPPARERA [1$ pertrade] SAEZRAK BT
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Tiered Commission Rule

Rule Name

Volume in

Calculate Commission | in real-time v

1§ per Trade

V| ResetVolume Counter Eﬁéf’é\rw&w&&wv

Commision ? Min Value } Max Value
20 Cash per Tr... N/A

116
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Commission Rules Manager

Rule Name Description

0.01% per Contract Fixed 0.01HK$ per Contract
0.01% of Trade Value Fixed 0.01% of Trade Value

1$ per Trade Fixed 20HKS$ per Trade Clone...

Tiered per Month Tiered by Contracts per Month 0-0.01%;10K-...

Fixed Commission Rul

Volume > 0
PN
Commission Value {| 20 ) %}

CashperTrade

E..,.l:] Commission Eipits st e

e i . e P . R, b i Ty T} |

| & 5 = () per Contract
| [ ] Min Va[ue ' '~ Cash (®) per Trade
% : Lot 5 5
! 0 S '.,:,I per Contract

| [ ]MaxValue |[¥ =] (@ per Trade

| Note:TrademeansaFiledOrder. )

= oK " Cancel

117




118

tn@ AR IR T BA%K — HKEdt 2 # A Fixed
Commission Rule ' i€ ¢EMR TR SEBNLE  EBEETA
WREBEMEBER  RASRSHIEENERIRTAERSE - Mo
BRTRGEBHTHRSN RFEEEINBESHE  -RIHME
A BREFNERSTRNKE  maRELKBEBEEEEN 7
NERBAHTHNMEE —RBHE - £EH T - BMNREEEHED
BRASWEARS20 ERSI0ORBRAER 5589 2 1B H
Ae BEERNWEHRIESMBRMAWE -

BENREREBCARN - EMCHEB RLGEHR  MC BLAE
BREMNE—BIHEAMABENERSE  BRTRMER (Limit
Order) 4 » MR (Market) Fi-&b#8 (Stop) EEELEEE -
FETNENSESSNRLEEEESHE  ARABRETRER
& I EECHEREMMERIE : [per Tradel # [per
Share/Contract] i ARR—EBRERE  EREBEENE  HEX
SERBEE10FK  BBEEKXKAZS$100 FHERMRAFT 107
B RPBEETRERD -

ZRBESHENRTE X2 BARKEM - EETERME
MCERXRTE—BHFRMARBNER  AMEERXZH - F
AOmAEEETANEE  fln ERHENEE-—RRE1E
2% BEMAZSLBNNKRE - BEUNRESLUHNTF  §T9
BEHSERLS - B XZNRBNEFERE  BEREBMSN
AEER  BRE-MERORHEHSEHTK - Best Bid M



| % 4 & MultiCharts Z &

Best Ask 7 2 $MEKT - AT BLPE T — (8F0 T T 1@ HE 0% B 42 o == b
9 SHABOSELA -

Rl REAREBNBEEHT KSR ABR TSRS o — A3k
MR PREBE0RAT  BERTA 2SI ELE -
AACHTRETRNERRT  —E3HNSEER—ERKERLS
(Round Trade) Bi:2 6 BHBEKRAN - AILAI B, - BEYXHE
ENZEREAN —ARBRSAIEL6HNBE 10 AXS
FEE0MEE  IREZRSKRE 10 AXS K AERD 60 %
FEERR Al EHRINARRFIPREBENAE  BXE
ZETHR o

BARABENREERR BRI BERBERIETEZ - &HE
HEERERDEATER  LHRRAEMNESY  BEEUARER
k&% EANERARMOBRERREKNR  HERTEEEFNE
B RERXHERT—EREN - T8 FERRREKBRE
BT EAANREREILME  EXZEATK AREBETE
K BRUAZEN MPOREREIUERE  BERRXTLAES
EFRL - Bt - FPARSERRATERRE  URR/NXK-
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4.6 >
BHE 3 5

E

ﬁlg

KRR -EZRABORTE W TP HINBD €ERY
EERXIHNERR MXSGEEUTEETBARAE - EBEE
2 BENREMTRANZELTREQANTEE  X5E0RY
RELEBE » ZIFKU Forward Run IERHTT  BBR—T%
THRBBEERXE  AA/ATHBENKRBAURTSERSTRNR
ERE—ERXRTARARABRBR

 Strategy Properties ' T X

"Properties | Auto Trading | Backtesting | Alerts |

Automate Order Execution Settings
[[] Require order confirmation
| Show order execution status

) ded Optimize Order Flow
@, ancel market orders as obsolete if not filled with 30 I seconds

|| Audio Alert
1(2) _File: .| » [ Repeat

(1

H $top auto-trading if final status of an order is not received
Stop auto-trading after 100 < rejected orders

!

~ Price Orders Emulation:

; Stop Orders: Use native v|
| Stop Limit Orders: | Use native v ]




| %4 8 MultiCharts & #;

Strategy Properties 7 %
et | Ao T [aaciising | Ao |

5 Stop Limit Orders: | Use native v| )
| Limit Orders: | Use native ﬂ (3)

| (‘U?lﬁlled Strategy Order Replacement ﬁ'\‘ ;
. [j Convert unexpected limit/stop entry orders to market orders after 0 2 seconds |
: ] Convert unexpected limit/stop exit orders to market orders after 0 3 seconds

} Partially Filled Orders Replacement
; Convert partially filled limit/stop entry orders to market orders after 30
| k Convert partially filled limit/stop exit orders to market orders after 30

|| Recalculate on Broker Events
| [#] Market Position Change
Order Filled

[[] Order Rejected |

seconds

secory

Get Real-Time Data |
| @® Broker |
i O Chart (4)
ode Selection
@ Entries/Exits are based on the execution confirmation by the broker (Sync)
(O Entries/Exits are independent of the execution status at the broker (Async)

e

ign the Initial Market Position at the Broker Settings N
@ Show the Assign the Initial Market Position at the Broker dialogue
[J Show always
O Do not show the Assign the Initial Market Position at the Broker dialogue (5)

@ Assume the initial market position at the broker FLAT
@ Assume the initial market position at the broker the SAME AS on the CHART

@ Use the actual position at the broker

=
o I
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ZTRRE  HP—IHEE  MITABHT S EL Y 5 88 GE 0T o

BB LA TR AR 0 RR T R SR F BRI - B 8 A 1 UL AR 3 0 35 5
a3

(1)

(2)

[@] ¥ Strategy Properties * # 1% Auto Trading 1 & H 5 4%

ATERRE -

Cancel market order as obsolete if not filled in seconds

MERBERERITHG ?EREETEN TR28E45E
METHNTIERE  EEEEAMN Bid Ask BT
FITPAZE Market Order B NEEANER ° TNid - ER —REP + 38
FEBROEERK  RMERBFHTEHENKESZ —2 . &
F17R AR 88 B AR € BB Market Order THERN R @ RIGAE B &
REDHRHIEL KB RAZTURENRER -

Stop auto trading if final status of an order is not received

EREMTBEEHSR  THEMNMER - KZEHEFEHITH AP
REEE FHIE 78 Order Status © AR A P &£ 8 W 3| AP
) Order Status ' HZRMEE+OKT - RRBER » ER
S FEILEEERS °

53:

Order Replacement

EREBZER | BLREAKMRIBENZEE ? 1R
REHARBERANFVEEEAKR  MERSERNFLERER
PRESRE HEENMERRAAEARESDATE

B THBREBIEKRBUALEREITRRS - FTAMC 50

i e e e A T AR 2 A MR W TN
e o

FRPE, SN TR e

N e



(4)

| %4 T MultiCharts % #:

s Order Replacement MG8IE © iR B & Al LAfE 2 F I
RN RAERRARE AR / DA MR TS A o

HRTHARENZNBERDBA4TE  DRRRR2AERD
f) [Unfilled Strategy] * Bf 5 RAERK X [Partially Filled
Strategy]) ' AR BMH BMAEM [Entry Order] REAEH
[Exit Order] « NRAKRBETEMNBERENHY  REE# 1T
Order Replacement #) ¥ A & Partially Filled Exit Order -
HIR & Unfilled Exit Order * X1 & Partially Filled Entry

Order & Unfilled Entry Order - 8 E AR BBk (EERE A
X SERS - EERTERNERES -

Mode Selection

MC B &R SR 5 A SA (Sync) A AA (Async) MfERR
A AIEREMCERBHEBESFTHNRERE KXERF
FIAEZENME LR LBESBEUNERNR 5 EIE
ek ENEE  RRBEBATERBRAMRERNOKRE @ Wik
ERRTHEF EREARERNILE  ZGEMBAXAD
R BEAIEABERRBFRLA -

AABREBEUTAEER 9B ERNEH - B SARAAE —
B 1E - B2HAMC ZFRYRKARBIREZALEN -
ST TS BB MC % SABRXTHMC XA
SHHBEZSEE BT AABROME - BEHBET
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SHRENAABY - RAAARXZR2RERGERNSE
PRRBT  BMEEHBAR MC » ZFEDAT AR H 2 AT R
BNAN  BERTRHERE

SABRABEAARRZFRFZMCAFPNRAFZYE © W
EHEEEBREYE -SE5RE VEERFLEHEAAARI
RERREEARNINER - flwn - AT EEME D Order
Replacement £ 88 - RS BAREAEREUEL
ZHEHH®E -

(5) Initial Market position at Broker Setting

bt R

Assign the Initial Market Position at the Broker

Market Position on chart |HSIF - 5 Minutes - ASCII Mapping | i

for the strategy MACD LE;MACD SE Z2H

Select the Initial MarketPostion Value

(@ From Broker: Contracts:: Avg Entry Price: | &
T ey 4

Al active orders, pyramiding slate, build-in orders slate will be forwarded to the
aulo trading engine.

(O Custom Value: _ Contracts:| 0 | Avg Entry Price: t i ZI

(OFlat

e — e p— y —



% 4 % : MultiCharts %% CL

REEERVKRELNRTE - EERTRTRFEERBER
ZAHMCREERNEMME - » Bl 2 From Broker »
From Chart » Custom Value M Flat- £ & 2 # M & Al &
ﬂﬁ%%%%@'@ﬁ%%%ﬁT'T%ﬁ TAKRZGBEK
ERE MZBERERARSER EXEFTEETEER
& o B E 1 Strategy Properties AR 2R EHRME IR H
A58 1 &5 (B8 & M JEFE Strategy Properties R EE &R E
Initial Market Position °

TR — Y RE X

|

§ RAURDEHRS - T

i MM AERREL

| ER—SBEMEBAT P —

| IB TWS + I B & & MC =

; *ﬂ IB {i Fﬁ *E ﬁ H}‘J Port Interactiv r

s Number ° M C j‘j_ E ' Ej[ By clicking "Yes" you are agreeing to the following I:

i - x;;:?ns:f;r:de plmm and execution may be |

| R = | or fail due to volatiity and volume, '

1 WEAPERERPIAT | lmar o

? E J: ﬁ Q}‘J AA Ek‘. SA" & taking those risks, and that MultiCharts, LLC cannot br
held responsible by you if they occur, regardless of the

‘ HIEMCEBHLESF reason. !

? B REREEERITH e ]

: B HRABXEEL
' Bl A 322 Initial Market Position &R ERE ' TRKREASAF
: MIRE#R S °
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BEEMCEABHK T S b
st spEmow— | @ 0 o |07 f#
EEN RS NS EIM [AAT-] (VP) HSIF [~] [i~] 5Minute
AA B SA - BB & & E R4 e
EHET - BIZIeEH
fIBRT - FIAER —EREZERAMNIER -

MEBEREPIRS  IUBE-TEEKEBD FTH AA K
SA- EREEENBAT BEDXRSHEHEERFL  BEERFLE
BA HEBRBRERNFLEZERE (AAER)  MCHE®E
H—EATAEE BHRACRERFLELUTRE -EXERZTER
# remember my decision ' AAEAARK T  INEEHA A
BxizaR VAR MRLEHE MCER [FA] ERER
BRAR -

~ Auto Trading Warning

f An open position exists. Do you want to close the position?

~ Reason: Yout strategy has either been recaluculated or is no longer running.

S{rategy Order D : l Close Position I
Buy 1 HSIF @ Market =

| DoNotClose Posion | -

[CJRemember my decision
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e000 00
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Power Language & &5 %

REEAR—FIBARANER  MEBESAE—EFERR
ANBE - ARHHNENEFTERE THRRENEANZ - MRK
XAZE—THREKES  RINFEEMEARERENSAXESR
HEARE - ZHFEIE  FAERAMARBEFETHBZAE 81
REAEEEEMEM -

7N E g5 € 4% 88 LA MultiCharts (MC) fERE » FAIRA MR
2= 5 power Language ° IR —LEXRKE - TRATEMNER
BHEEEHAR/NE  HEZEBERAREANZZE  ZEIES
X SER  UREERS  BEEHRS  HERXSE  KRAF
EFABHRMNERES °

T ARG R

MC NBTH%%EME - 2 # MR Netvigator # Signal (31
ge) BRikA - BULEMC ZHA  RENAROERLLEN -
TE RGBS AA LR  BUEHEFLR  BEELIERE
2= o flma T B MACD LEFS + KB EAJ LS A 3 B[R -




"Q MuliChartsé4 PowerLanguage Editor- MACDLE
~ File Edit View Compile TooTs Window Help
E}, - AR Baladl < {'.Eﬂ]i&[}mmmm -

[ MACDLE | ap x|

inputs: FastLength( 12 ), Slowiéngzhi Zﬁli}
variables: wvar0( 0 ), varl( 0 ), var2( 0 ) ;

var(0 = MACD( Close, FastLength, Slowlength );
varl = XAverage( var0, MACDLength ); A
var2z = var0 - varl ; k|

conditionl = CurrentBar > 2 and var2 crosses over 0 ;
if conditionl then

Buy ( "MacdLE" ) next bar at market ;

O WD =] U b

(1) EEE

inputs: FastLength( 12 ), SlowLength( 26 ),
MACDLength( 9 ) ;
variables: var0(0), var1(0), var2(0);

TERPHINPUURERLEBNEBMBE  £EHF
d . MACD #) 2 #{ % % & FastLength SlowLength
MACDLength * M EEB % R 12-26-9°- EELHNER R
EHERAZAEGARE  RERAL2HEN  ERMNSNEZ
LIERAENEE: FEENRREE nput EHBN2 YT i
MC #E7TEB(L » FTART A BETRIENLSBIMRIE input FESE o
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ZR variable ' EEMHAHE input 1B - EEEEHNEEB
B2 0° &2 H K variable 8 A @ B input N A * variable 2 %
et ERRPAERANEN - EAREERETR cEBEND
EREY MEEAONEARRERZEHNER - TREHM
BA BT EEN - FRAES boolean (True / False) X F
(String) ©

ESBRER BEEESTANATEHEENLES?R () - &
Power Language * #50ABMKREERZE R A full stop —# -
RROFHER - TEFFHLCERLCEARMNEDSSE » MERR
HLRABTERENERLRA -

(2) SHEE :

var0 = MACD( Close, FastLength, SlowLength ) ;
var1 = XAverage( var0, MACDLength ) ;

var2 = var0 - var1 ;

HeEEerAIESERPA input f variable ° Variable &
ZEEWMENS RS MERAEN2HNBMEMOTELRY -
ENFHE—mF » Close BB MACD M —E2% « IB&H
— Y Bar PHISERRE EESRBENIOME - B varo R
AF B F MACD B GHEH RN BE : TE D& var1t g2 L
varO 1 4 2% XAverage it B H R HE + HHE —OF » var0 i
var1 AR &8 L var2 HEE -




e, R

T T

FpvE

SR EARRAGRA Q|

BERST ¥ Bar #8F Open * High * Low * Close ' 4 @A
MERNBRYT BERERFTEEMAPEREET  ETFHNHFR
REBEZAIK Bar EE - flan High[1] R R ZATHE 1 & Bar (&
={8 - M Open[10] AR K2 AT 10 X Bar T E : HERIEE
FIESRAERE  HBERXEBREH —X bar EE - MELRHFF
# Close MEFERZF— bar REBEHRE -

RO EEFE R BB HE - 28 8 & Power Language
Editor (PLE) B#&#® Function BRI kA - kBHER HNES
BB RESHRENEE  BEERANMAGERENZ2E - &
EZR— A2 BLLERSHA -

(3) HTE -

condition1 = CurrentBar > 2 and var2 cross over 0 ;
if condition1 then
Buy ( "MacdLE" ) next bar at market ;

—BAHTEOREN T BEFEEFAENKHE
condition1 * LA R % 7F condition1 B2 BB ITRIEN{E - B & if
.—-then statement @ o & % ' condition1t WEBAHEMR - &
th 4 ¥E R IE /&1 © CurrentBar > 2 # var2 cross over 0 ' W& [d
B % 32 4 & 5 2 condition1 + I AT AELTT then £ M #E< » Bl Buy
( "MacdLE" ) next bar at market °

E—— — — R R T TSR =,
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E@RAZHEBERT » CurrentBar>2 82 p 3 &)+ BT LA 1
A] 1% B8 B BN 7E var2 crosses over 0 ° BIAEFEFTHE R ' var2 2
KB —FRNAEMBSRN  MEFEBRES - KEMACDEE
TH&FENEClose EXHRHHRA ' Close WHEESTEEE -
B var0 vart Mvar2 WBELEEE  EEZH —Zvar2 #¢
BEEEKIER - var2 crosses over O MIEHEEKY WM<
condition1 pX3Z » B » AREB B andWACREEMEEMYT -
B and H3R - FMEIRBEBEH A T 8{E condition B © TRZ
B = — & condition REEZ R —EEMH - FIAEERATAE LR —
BEZE=Z%Eand °

HE&E R if---then statement F - B ZE then B SHE - 0
Buy( "MacdLE" ) next bar at market - Buy Bl @ 2 17 & ) &
B BT Buy 24 BEIBAXRSHEEMNBRT

Buy : B4R
Sellshort : M AE
Sell : FiFAE
BuytoCover @ FRE

ARBERBEELMBFERER LD 5 - Buy # Sellshort
HEARBRE MHEERRKFLEERNENM  PIMAKAEXFE LS
FE  BREHIT Sellshort» AEEERFEKA o M Sell 7
BuytoCover #2RANFE + TERENEMANL  FIAERF 38
BHRYENEMN  REATERRAF -




it i il | el

M e ——
w

| gsm:BrxgRiRE O

ERZEM("MacdLE” ) FIlEREIE@MBALRINARA
B RMIMTEMR ERTSAEEE  BROMKBEAEE A
[Buyl °

5% 2 next bar at market * B35 £ T —X Bar Bl h IR
AHERS | FAEMT—XBar@HE  HESHIBRE Bar [l
=4k . ) resolution B 1 DEMNBXRER - EVEFE 0V -
5 2 this bar BI5E4 1 next bar MIMBOKZ - EXSEILRH
7 Buy next bar at market KB {F - H I — AR & A this bar
BITERAEHXS - AL ERE next bar T ETR S

RERFOAMNEERIIE —BHBR -

B TIRTERETR M market 290 REETEBARR
B limit KR AR stop - EMAMHIFHT

Sellshort next bar at 27000 limit;
Sellshort next bar at 27000 stop;

{
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F—ONEBERRL 27,000 BEAHHRER  METESH
KRN 27,000 B RARSHITEEEIE: ME_ONERR2—
BTM{ERKEE 27,000 8 - SheMITE LB - BB WENHR
2R EREESHTEURENBERLEY  MesEaEs
PR REEAE c ARRERSHNERRR2 TR XSETUE
RECHER BE2M—EES -fin ERAEHFERNRRE
FE» SLIEZIE A Z 2 market 8 : MM limit BB ATEE R BB
XA o

134



f%sﬁ:gmﬁg@ﬁﬁﬁ O

{ 5.2 >
Ak B B g1 gt

(o]

E—RRE - REH MACE LE S A LM IERNORTE
BHE BER—EAMEMTENRIAR  SEBELEZBESLE
BAMILE  AAEENRIEBAAIASR AR TEERE @ &
BEERXHHAR

Zs
fos =

MCERZAEMILRIEEES  MRBHAOHBEAT 3 E

setprofittarget
setstoploss

setpercenttailing

A — ) MACD LE SRS 51 3R MIRA 55874 kML
WY R - AR MT AR RIS BEMA LR ORI - 5D &
BRHERERE -



R TR ==

inputs: FastLength( 12), SlowLength( 26 ), MACDLength( 9 ) ;
variables: var0(0), var1(0), var2(0);

var0 = MACD( Close, FastLength, SlowLength ) ;
var1 = XAverage( var0, MACDLength ) :
var2 = var0 - var1 ;

condition1 = CurrentBar > 2 and var2 cross over O ;
if condition1 then

Buy next bar at market ;

setprofittarget(5000);
setstoploss(2500);

SEBAEOMTEABHNERR  BXRT N $5,000 # 1 8
1 $2,500 fELL&% - #EPIF AR - setprofittarget # setstoploss
WEREIZEZUARBEREN - BRWIER A 5000 F 2000 -
LR EREAEMEAFELRES  RERAREL2H KR
VEZ L - B  BERAFLUARABE n% ELEBEIEE - B LU 2 1L
TRXB -
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5 BEARSEAME (Q

inputs: FastLength( 12 ), SlowLength( 26 ), MACDLength( 9 ),
Sl 0.01 ), SPT( 0.01 )3
variables: var0(0), var1(0), var2( 0) ,start_price( 0 );

var0 = MACD( Close, FastlLength, SlowLength ) ;
var1 = XAverage( var0, MACDLength ) ;

var2 = var0 - var1 ;

condition1 = CurrentBar > 2 and var2 cross over 0 ;
if condition1 then begin

buy next bar at market ;

start_price = close;

end;

setprofittarget(start_price*SPT*50);
setstoploss(start_price*SL*50);

EEsEEP BRPMHE T — @S K start_price * I & if -
then--begin-end ¥ HIEH LM AR WM E ° begin--end
MEEEERIR If -then BIERMEM o £ Z A 12 & /Y if---then
statement F + Z#H R ®FE Condition ACZIF T — (@8 {E + FE 0
It begin-end 1% + ZHEAIITZEEF ©
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DRk close BRNBEEETTH close XEEEHE
MEEEMEMmMRE - BEH1T start_price = close EEBER €%
condition1 XM —Z (BIRZKZ) 7 8ET bREBHLH
start_price B buy next bar at market EMIBEES R ST -
start_price * ASLHERNTE - TMEASHEE - MAELEER

TERUE -

BEE TR EHIE start_price*SPT*50 #1 start_price*SL*50 o
g ® o start_price &2 8 ) 2 B & {8 * SPT # SL % input &
EE5A001 IRER1% MSOBREHMENER . BB
start_price & 30,000 & * &R NS H 8 & {E 5t = $15,000
(=30000%0.01*50) * FAKRHEE 1% (B 300 Zh¥fi) BHRE o

It 7] R+ setprofittarget M setstoploss B ARE S H2H 2
ARSI EN - BB BRLRSEMAE - X input R E % SL M SPT
MEAB DL BB - 2 setprofittarget F setstoploss
AIAFMRERNE D LRE R IEE o fhod - AR SLFISPT 2%
input AEE * KKREMEE DL IRAIAE MC #7781k -

bt Sh o LE BR AN LE B M B R b R R setprofittarget
setstoploss ' AILASE R LA if--then BB XL -




wsE BARSEREE )

inputs: FastLength( 12 ), SlowLength( 26 ), MACDLength( 9 ),
$1.(0.01), SPT(0.01) ;

variables: var0( 0 ), var1( 0 ), var2( 0) ,start_price( 0 );

var0 = MACD( Close, FastLength, SlowLength ) ;
var1 = XAverage( var0, MACDLength ) ;
var2 = var0 - var1 ;

condition1 = CurrentBar > 2 and var2 cross over 0 ;
if condition1 then begin

buy next bar at market ;

start_price = close;

end;

if close - start_price > start_price*SPT then

sell next bar at market;

if start_price — close > start_price*SL then

sell next bar at market;

ERrmeEXd  HMAA AR B - close-start_price
> start_price*SPT B f & Lk Mt &9 (& £+ - 1 start_price-close >
start_price*SL Rl 2 1F &b i & + B 7 close LR M & dw ¥ iy h
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B AEEXRUNGE TELSASRFAME  MREZMIZANE
ERFR™E AT iR a e ESE

setprofittartget * setstoploss #1 setpercentrailing # & &
= R-EARBESSR—EREAN  IERA AR LB
BRER R AR — M BUBSE R - FRIARRFIA 2R if--then B F K ET
LEBRAN L6

ZE R % Bl 1R B &) setpercentrailing * #8 B B % & 9 &
RER-—ARENHAERDBERYE —HILBHHE T8
setpercentrailing Lt setprofittarget E i@ A RN B 2 F K B A
setpercentrailing H & L EREVIFHE » AT BIFAIA T RBEFH -

i

: L ]
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j%sﬁ:gmﬁ%&ﬂﬁg_

inputs: FastLength( 12 ), SlowLength( 26 ), MACDLength( 9 ),
SL(0.01 ), SPT1(0.071 ), 8PT2( 20 ) ;
variables: var0( 0), var1(0), var2( 0) ,start_price( 0 );

var0 = MACD( Close, FastLength, SlowLength ) ;
var1 = XAverage( var0, MACDLength ) ;
var2 = var0 - var1 ;

condition1 = CurrentBar > 2 and var2 cross over O ;
if condition1 then begin

buy next bar at market ;

start_price = close,

end;

setpercenttrailing(start_price*SPT1*50,SPT2);
setstoploss(start_price*SL*50);

ERFAIFE input BRTE T SPT1 M SPT2 MAHIEBE2 %+ SPT1
BEBEREEEDLONEE 1% MSPT2 IR %X 20% - m
setpercentrailing FTREMNZ © & WIEE T start_price*SPT1*50
MEHEE EREREBED 20%  RERTUER: bitss - m
RER—HAFRLEBEY  ARIBEZE-—E 21 20% @ (86T
XA BT HEE - BB AR O ORI R 20% A1k o fhur Al
R setpercenttrailing & —EBB KM P IEEH B A 18555 -
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ILRRIEE R 5 R h — B AR R - EEMTREE
ARBOIFROBET L HEhOBRETH TR2E  THE
CRATERN MRS L SEBWEMERTOTETRRAA
ROl FHRME -




gs® AixsRER O

{ 5.3 >
w 3R

MCEIFZRENEHE  XHERIFBEBITRIEE - X
FERNEHBELTIHAR - ARBEEFPNAB—LFANELE - B
BELBANCES  RMETHRUBNEERE  BAZHMH
BT ARENAEZIN  HEA LA A S BEE A R E
B F—ERBERNAA -

AverageFC

TLEMEEHEHESETAH - W ROMBE
WP RRR20REHEFHR - #AMCE ARNE T Average X
B BBRKEISHNANEIEIZEE A AverageFC X5+ 8 F 13
2 + i 3 Average ° & & B 7 AverageFC 1 #) FC & #5 Fast
Calculation ' EHFE B 73kt Average EHME » FTAAMEE
S 15 BB #B & {35 F3 AverageFC ©

-
a
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input: len1( 20 );
var: avg( 0);

avg = AverageFC( Close, len1);
condition1 = close cross over avg;

if condition1 then

buy next bar at market;

EfF & AverageFC M ERE - &£l 7+ - MEZ2E D5
/& Close # len1 - Close BFE ZIEEHE - M len1 QIIERE - Z7
B8 input - ¥ - AverageFC TRRFTEERAFY - ERIH
BE#E AT LAFI B AverageFCEEHEEFHE - KM EFEROH F
BER ©

24k KR A BB B B X condition1 IR B IEH 2 cross
over B F—& MACD LEFrARI&—% - HE » & cross over
¥ 4 fE 8938 A cross under ' & B2 Power Language &% &
) Operator * EBAKFEEDN [>] (KR) M <] (PR) —#
BE] AR IEERTE PRIRE [>] WAZERE [AF] WES -
B s @G F2EA 1D resolution B B X * cross over 2
¥ [ F—9tEM close NR avg * E— DM close AW avg] -
EA2HED R crossover NEEER - R MC ZSigRIEB %
resolution #E /B H bar-based ) refresh rate " ZREA [>]




JE cross over MC 8 & 1 DR E — K close E& m M avg
SR HEE condition1 L&A © AREE 1 HE#HTT—IX buy next
bar at market ' BERPABTIER S EMRE - Al ' cross
over M cross under ;M {E B ' L & AverageFC = & % [ &
HIRH o

StandardDev

2— (A% B M ke fEZ 2 StandardDev T ° i& & &R [E )
BEREEE  SRERMEENRIHEEONE  SLANEB
RIRNMBET - BREETEARNMBE - BETTRRNM
REMEELEEARMBNESN  +oEABREEOME

input: len1(20 ), n( 2);
var; avg( 0 ),sd( 0 );

avg = AverageFC( Close, len1 ),
sd = StandardDev( close, len1, 1 );

condition1 = close cross under avg - n*( sd );
if condition1 then

buy next bar at market;
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EEMFP - BRMOEinput MAT n: XEZEMA sd - 18
# & StandardDev [k 8 F7 15 #Y) 1Z % 2= $( (& - StandardDev & #
B3BE2E BTEHK Close MEE len1 9h ZEMN 12 HEK
Fi® BY datatype 28 1 REXRTEEEZNEBERERFT L2 H
Population * 0 BIXXRFE A EIERE Sample - HERGH * EHP P
K st 2822 » Population €tk Sample % — {& Degree of
Freedom « —RM=E @ HMISREMFEAHEIRZ Sample » Al
StandardDev 8 & & — AR HAEREAHO -

EPFOERTHHEE  RENRANBURFFHERREEE
ENFE - RRATEANEBE - BER len1 SRS avg M sd &
SAAEREHR - BERE lent1 ETEBL  BLELERSREEAR avg
Msd WrEHR - MEBBETZRHE - WMAIAE input BS
S—EZAlen2 HRH > ¥ avg Msd TANEESESH - &
B FHENMZEZAERESFEAR  —REEAHERNEEHE -
FIALEE RNMEZREMERKER len1 EARENZE -

OpenD » HighD » LowD * CloseD

EA4EHBETSBERANEBERRE  AATL MC BREBLLL
S 8B ) resolution #E 1T 5 » MR TEE resolution T E 5
Bl 7 1 B F#) Open High Low Close * BB E L | 4 (B - &
BRI — BB ENRBEREEDNF -




moE: BARSRAGE O o

condition1 = close cross over HighD(1);
if condition1 then

buy next bar at market;

ERERMEGERE input M variable #8317~ F Z - HighD(1) Fi
RENBHERNEAL  BHRAN 1 FRBEREHNISERNEE - &
AEKANBETS—FEL 1 WKREK 10 [ B HighD(10) 1+ R4
RBREFE10RAMAEM  AFEEELERAREH I ERHK -

BERGECUERNERERESARETRA —LBEXK
B MENERAZFTEAL EEBRBERRKT - AR SR
o LABE & HighD(1) A LowD(1) £ A » AERM SEKIEEAS R
Btz — -

input: len1( 20 ), vol( 500 );
var: avg( 0 ),prev_day_vol( 0);

avg = AverageFC( Close, len1 );
prev_day_vol = HighD( 1) - LowD( 1);

condition1 = prev_day_vol > vol and close cross over avg;
if condition1 then
buy next bar at market;
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BEABAABRF—BEL2K  MNBEERET/ N LELE
n X bar & open[n] * high[n] * low[n] * close[n] & B 1% 12 R 15
BR - RABEAPERNSAE R T EEREN resolution Ff
FE Pl highME1 5 EEXR LRRZAT 1 DEOSM  ME
1TIBERLE ERERRZAN1/NENSH  RENBESHEE
resolution B2 Bl MR - 18 HighD(1) FrfE &2 /N E5 - kit
EEER—EHE  RESS bar WEMTEZRN—X  MEBEIE
BT TR resolution + IREIMNEHHARRERNZSLLBEE o

87— - BR T LA LS8 4 25 - 578 H 4 M 4R 0L & s 8 -

REIE n EHFIEIRE
OpenW * HighW * LowW * CloseW

RE%En ARIESL
OpenM * HighM » LowM -~ CloseM

REISE n FRIEBA
OpenY * HighY » LowY ~ CloseY




E5E BARSERES o

BTELERREZIN - MCEAE TFFZE RNBHEKXMER
M8 - RS- MACD % - EREEKRS » BUGEME 8 8
SEFDEBUTHTF - HRPRBZHALAAEEHEESM

input: len1( 14 ), len2( 20 ),
var: RSI_value( 0 ), RSI_avg( 0);

RSI_value = RSI( Close, len1);
RSI_avg = AverageFC( RSI_value,len2 );

condition1 = RSI_value cross over RSI_avg;
| if condition1 then

5 buy next bar at market;

ER T ? AverageFC TRENRTE BRI FHE - hrl A
AERSIMTEHE - ETREREMOTARE  HRBETERN
REGNFF AINEZAGFREE—T EEHENRERKRZHN
AR BEEMBPRALEARE - BETERERERO SN
T °
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{ 5.4 >
B {i §% i)

BAEHAUTRERERS  IRIEMFRESEE  IAFS
NBEBREGPWALES  BEHEE  MRRRAECES - K
SFEEBRENMBE - HF R ARELLAERS VR & I
BRETHREN - B RATERBEXRZNESHITREIERE
HKE  RERINESRITERNMEENRE - itk HMAES
PR SREESEAEAELD input " EERAIAES KRBT ZE M
SEE o

% SR

© MultiCharts64 - Untitled Desktop - HSI - [HSIF - 5 Minutes - ASCII Mapping]
[} File View Insert Format Window Help

{n g L__J ;#I ‘LJ '; 'Q_ ,/‘ '..I W I %o ;‘. ‘ B b, *

vaQ}II{]IIIJDIE - _”b(d

2018/10/16
10:05
26,307

25,648

25,680 .
25,632 Symbol Mapping...
25,677

0

0

Total Val 5144
BarNumber 228,440




TTTEREe Femr s

ms5E:BEAXSERAGR (O

% 81 3% 19 1€ Strategy Properties ¥ E 5 51 832 5 B AN #) 2%
- BERFIME R Strategy Properties ' B2 XETHHNRR S
REHERTE °

Strategy Properties - - 7 X

Properties | Auto Trading ~ Backtesting | Alerts

Costs/Capitalization ' '

}

Commission Rule: 1% per Trade ~ | [ Manage Rules... '

er Trade !

Slippage: HK$[100 Op {

( 1 ) @ per Share/Contract ;
Init Capital: HK$|250000 Interest Rate: |2 %

Maximum number of bars study will |300
reference

Base Cumency: | HKD

Position limits ( 2 )
CJAllowupto |10 entry orders in the same

direction as the currently held position:
(3) " when the order is generated by a different entry order
(4 ) (@ regardiess of the entry that generated the order

Maximum shares/contracts per position | 656000

Trade size (if not specified bt signal)

@ Fixed Shares/Contracts ( 5 ) 1
O Cash per Trade HKS | 10000 ;
Round down to neares i? - | shares/contracts

-d
p— -
Minimum number shares/contracts: | 0 ]

[] Use as Default ﬂ
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(1)

(2)

(3)

(4)

BR5RBBEHRT

Int Capital :

i
I
Jelo
P

AEBRENEBRES  FARABNESRESEH -
RERABTITEERNES  REARARE

Position Limit :

ERAURERARENEE  REFE (FAINKR) EFH
g8 MEBARSER HBIreEEMA

when the order is generated by a different entry order

=B R —EMNFER B ZR—@Iif-then- R FiE
S MBLERHESHIME RN - MRBEZEE
EHAM if--then BT EBLRATEELRZNFAE

regardless of the entry that generate the order .

EeEan F—EEERAHK - BERMRE—E if--then
LRSS ERER  FRBHBNFHR - RAENGFR
_EErEMAFTHREANES  ERMETEEFIR
% E i RBEEEARETERAR  EAKREES
position limit A1k ° Ry F—ERELSEM— KA #
%Eﬁﬁﬂﬂﬁ$ﬂﬁﬁﬁﬁﬁ




|
i
l
|
I

. gsE EaxsEREs O

(5) Trade size (if not specified by signal), fixed shares/contracts

EEMNPFH BMHBREEERENKRE - FIAERA
HERBEMRBEEENRE  BBEUORERABIEEH
RHENG  AETNHENENMREBEARRE °

REMBUATHREREN T - RE-THEEAARINE
B

input: len1( 20 );

var: avg( 0 );
avg = AverageFC( Close, len1 ),

| condition1 = close cross over avg;
condition2 = close cross under avg;
if condition1 then

buy 2 share next bar at market;

if condition2 then

sell next bar at market;

=

Bk BRXBAMAT [2 share]  RRFAMKS )+ BRI
SR BIREMRFIRZE o share & B T B contract 1y & &
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MRAZERE B EEBYEM share BAFHEEL - ERAER
FRE sell #52  BARABIHEREK - B Power Language
R MR F RIS sell M buytocover BEHEERHE * KRS
FEREFER -

IREAREEEER (2 sharel| SESER - EZBAEE [2]
K — @ variable - BB ANRFSERAZABT ? AR Z
BFERAETHRTIRER gRETRNREAMENL - A E - H
EHNREAMNEASE L EREMBBEAN  BEMMERKD
% BHITERFBRARG—RYPEC | EREEHZE  EREE
MR SEE  FIARBREARERER -

ERERAAREKBENBEE MM AA L InitialCapital
netprofit EME ¥ + PRI REBULESTFN o HMES
& intPortion (KE ' EARBHEFTHOREINIS @ BEH /BT o




| E5E:EAXSERGEE O

ey
T TV S SR

input: len1( 20 ),min_buying_power( 150000 );
var:avg(0),n(0);

avg = AverageFC( Close, len1 );

if ( InitialCapital + netprofit )/min_buying_power > 1 then
n = IntPortion(( InitialCapital + netprofit )/min_buying_power )
else

n="1,

condition1 = close cross over avg;
condition2 = close cross under avg;
if condition1 then

buy n share next bar at market;

if condition2 then
sell next bar at market;

# 15 7€ input F A1 A 7 min_buying_power * 8 & & & 2
150000 ' MR 15 B L - EEETRBREZM 15 BN —K
B EMEMN  MEAPRMAT if--then—else- AR KRE
nHEE - MRBBESIFAERIA 15 EHBERE - RARS U
BB EAN flin LABEELAE158  FMNE208 (158
+208) /158 = 2.33  BEHIRE 2 XHINKBEHRERE 2 -
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MAMRFMBEE - HEHMIT else T—77Hn =1 FIUABENE e
TRME  BERBHD 1 FENZS -

EEREFEE MM RS RURTERLEN  MRXKE —ER
2 A-HERRGRUEAHN  BARSHABTOEERED LR
HAIREWBEEMS - ABR - EESE2008K - 10 BLHiE
BIRERMLS%  EHRRZIRURB K ERXEFESH LR
RAREIVBES EERERSSEIZL -

BRUEZ SN + BP9 IR AT LA BB B R (R A A6k 1 - £ [R) — {RIEH 5 P 38 B
TEEYGREN




- EIRIFTIITEY I e

4 S Y e ]
Bt s st

input: len1(14);
Var: RSI_value(0),start_price1(0),start_price2(0),MP(0);

MP = marketposition*currentcontracts;

RSI_value = RSI(Close,len1);

|
|
!

condition1 = RSI_value cross under 30;
condition2 = RS|_value cross under 20;

if condition1 and MP = 0 then begin
buy ("R1")'1 share next bar at market;
start_price1 = close;

end;

if condition2 and MP = 1 then begin
buy ("R2") 2 share next bar at market;

start_price2 = close;

end;

if close - start_price1 > 100 or start_price1 - close > 100 then
sell from entry ("R1") next bar at market;

if close - start_price2 > 200 or start_price2 - close > 200 then
sell from entry ("R2") next bar at market;
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EEKM IR T AN RS BE30HRE KF20 8
RS - LR B AR AR DTSR B R F— BRI F— 4k - #BR LA if--then
-begin--end--Fl & start_price i2 8k B R ER - B if--then
CHAEFE - BEMFABKHERAT lor] ERRREBLERNK
IERAOER—IBEHERY  RERENTTFR - BE-FHTF
Rl IR condition1 KIMAESEMNU [R1] FREH - MR
condition2 WA A LAIEI [R2] EREW  BMARRTE
FERANUNZBESES - &% EF¥AK  BARFTS L [from
entry] » W EHESMER  RAUEEENELFE  MAEFE
Hih mm—HeBarL

SINB BB MIA T marketposition # currentcontracts
WMEABET AERERE1-0 -1 25RRFE - BEAA
KB MEBNERRTFEIAE  BREREEUMIERESE
TARSHRA - At MEARRTASLABELEEZEOEAH T -
Blan A 10 ERE  MEMBEERESF/E 10 ERREMESE
B MP B8 - MEZREESD  BHAATUMA MP 5 G4 &) — 28
S 5l s MP = 0 0 BRI ARSI B BEAR A RN -




 BOEE BAXSRAMR |

< &>

MRS - RARBAS L — @A RN SR - LR

EE—ABIARREE  ABSEBAR T RBEAMEENLY
ARBNHRT  RESEABNAD JUBEAHERESD S
5% -

ANLEARELRNELE SENLEEIFEREL BFER
BTRESNRE  RUMEREE 5 HECHBRHINKB O
B TRBRELCFRE - I - B Power Language £ %
FRELZBTTPAP  RREGERBIME  SREORR
HEREER Google' EEB BB BB TE Google = -
AMAZHERELEF - ilF  BERERLRBEEHN - M !
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TP

o Do Ry s W PP W T

6.1 )
3], P B i 18 B [

"Risk comes from not knowing what you're doing."

- BEH

FEAREERZRE  BHRRKRZFEBERZREN - B2ZH - &
ME—BREBE—T  DEPREENRSEARREEERE -

BAXSZELCBEFN [BEE] BE

sRm  EEB EEEE Bk

[EE] RRAXZANME  BREFHNERLS - T2
ANERRXGHBELBZENE—TX - ARMNE BE [2
El ERAARRERENER  AEESKHBAERA =92
M) REHA ERRAMABETHER BEREBPANRKER
BETRENEY -
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6T RIERIR A

REEMESTRH  BARSEMBRMBER TS B BE -
XEFERRMNBEDR  MEBEFHRBET G EE S NMHE D
(RIRAME) o 35 4 BIGHD - FIBRFAAE ABEL - BEMU
BHTH SRAMENRERHAFBREE  MEHFNELEE
Bl—EMRR - NEMBEREGHRANE : A - BRAZ 4 BEHF
ZHRRARRN ARETRNEEHEACERSE - HE - AR
TEASHE BB RRNER - ABLRAXS2BERHE
REEMBNABMNBELRE  TERREREBIE=SMA A
18 o

EAER  ZMeERMEARMODKHNERE BREENE
Al - BRI BN REE42 4344 EBHRITRE
AR R RE o

MDD AENRKE

el 2 £ (3.2 @Al b BMRIEEHE (Equity
Curve) FfiE@# (Drawdown) M#E& » H—EAKRMEREAR
SHEM LA AR AEE (Maximum Drawdown » & f MDD) o
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_Eq_uity Curve Detailed with DrawDown
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11}1

@A MDD EAEFARKERNERRA/FIN - T R
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LoE: KMRAAM

ifsF A - ERMAMIEL KM (Trend Following) + EMHEZE
BRAEHESBY  RARBENMERBEARAZREN  Afmin T
RAXEREH Trend BT —REME  BETBHR - EEHE
BREMITENTE 1 PERAFBZRI0OBREANRERS
Wik EE (B8 —-H2 8212 WAPBEREBENAR
—HETHEE  RARFAHNRETEEME

BMEE AR AERERET  ZIRDRBEOESHRAL ST
- RAATBERETHR (A2 —H% ] WARPTERE &
RRXHENERFEEEZ R[] mANKEHT KB Lila))E
LEREE  ERMERAREE (%) KRANMEEXKR - M MDD
FRRNEREBARETEREENRIKEFTEENEREE
Btk tHRREZROABRAKBEENEYNRXER -

B b A —ERBHREESENEBRR - FTA MDD 272
ARHEREGL2ENARIIE  BRTAINER S EMBELER
ERERLNRAERRBE  UMERAEEHNRARBRENSRE
KFE-HBAL—B HEBEE -RERFRISHAEEBRE —
B AREARERYBEZEMNERE MUBHRIRMEEEY
AEEHEIE-

S—EREOBOEY  WTRIFERRN [ &8
RIS - BB EEMEABEFEROBLRANES  HonEs
MEREEERENKEQNEAT  ERUEAGES A (| .
X o % TS IR A0 B R R RAR AT - B AR S o 2
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EREREGRD o fltn - ERKEBBA BB (388.HK)
BERSUCEERAEER  YERAHELHBENELNR [EHF
] - EREHOHFT  FEBOBRARKER - BRE - &
TREMVERSET2NE  TZXEENHTR/AM - REEHE
BETHER  WRXFETEMEREO VAR HDLRE B
FRNEARRZSEER  ZRBBRIGEREE - 1IN X5E
ETNEBREMEER2RE THAZER - BT A sEKEIER
MARERE  BAF @ (KRB BESERE - MiE(E
[ 187 | WRE - R A MDD ER— A2 -

R IERURMRFEN MDD BERSEERE —EESE
B BAERAMEREEMNASARER MDD MEMR - flan - @
BBEBRERBAOMDD B15% REZBTEAR 5% » BB IEaRfy
FRERERES 20% WKF REETENEES - BIFERRE
HIBE B ARBAE MDD B » A —ERRZ KRB 2L RN
FRAPHERE TIREEBIRESHKRLFANOFE - BT
MDD MMEEHEMKERNR [EFEBITBEE L8 - BREOX
SReETREtE] ERBRRECHAIRRLLARETE o

AWl IARABESRM MEFEREKEGE AETEW
AERMABEBERE  flin ERBEEDREYR  BEBE
BRI 47 AR MDD MR (E @ M35 & 1 %48 L0k - S H AR
FHEERE - BEKTENBEREARLERN  IAEREER
TIEEE - S L A B oK EE R R B B IE R A SR - AR R
EREAEMELIEARER c ARTHER - 8 hoof e H % m—R

_.“LI-




. mem:mMERMN Q

ERTHRTOILM 1 AEEHSERILRERE (TSR
EF - ALATR - ILRNBEREEY & HRA/A—MEER
RS- EeXRAGHEERS -

Bt BHEETRLAN  EERELERUBT - EZER
MDD il fn + 3 % B% [B38 #) MDD =2 15% + & 1% 1E b 7 4 R €
10% M EBRER - EABRIOBE G  BERIERRIER
BEgt MDD 4 5% - ETRREHE THEEE

HLETR MDD WEBRMABRTIURRERNBEYE B
EENEALEERENSE -z ESNARESR (NRE
£2) RRURBREBROBTN  TRIER/EBRENZSERER B
THAFHANUSRERE LA -
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JE| B %0 [B1 25

"The biggest risk is not taking any risk... In a world that changing
really quickly, the only strategy that is guaranteed to fail is not taking

risks."
- Mack Zuckerberg (Facebook £l ## A )

ARANEBEXFEROMBEZESRE  BIARMAES TH
ETERBAIEZEMDD BETRENBRAKRMOFHREZE - &
B 3E R E B HRE R L A FE1E ROM 0 Profit Factor °

EE5M - FARBEBFLFNBRBAL  TRER g
ERBNTE BOBAMEMOLARESORR S EEEAA
g - ERIREER - EEH R ERAR SR AER - L 6%
AR AR - BRI AV EEE A R B R
FALY - RMEEEEERABIERIESE -

= e e o e




rssae gy

---------

ROM (Return on MDD)

Net Profit

ROM =
MDD

Net Profit 2 5 B&1E BRI B R N AL S BRER A F R - B A1
BRNEEALN SN VMDDMEALEER  ARERXRENE
BRAZAMERSBIMTER  ZEBETREBEET - HM
T ATTHROME  AZHEAVBEEETENRR BT
BWEXESLH MDD RMFEZEMAUSTRERNET D LAYF
B EMAE ROM HELRES -

HYAR  ROMR—EARBRAFHNIER  BERE® MDD
ANEL - AEFHNBEESAF ERL EETRBHIENE
B fRensld F EEEEMNNERE  TBRETHEMN ROM -

BX :
CAG 30% 10%
MDD 20% 5%
ROM 1.5 5

o g A R T e R R S e s
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BREMOIF R BLEWAEY  EAEKBMNROM &K
e BARKEBMER (10%) EREEA (30%) « B2 K
BIEMRMAE 415 - 2 MDD & 5% B/, 20% - MEEBKE
B 10% B 40% ' SREIE A NELR -

AFEM MDD HE(LERASH - X EANB B RLKE
SAREHE EFHiEs @ R=EF MDD + AN T2 & ROM o
BHF - RRBOLIZES R $200,000 + F£EHF MDD £ 5 5H
5l & $60,000 F $40,000 ' FILAME M E D L3 9 B2 30% 0
20% ' M ROM BIR 1.5 - ERICEKESBEE $400,000 © W
RRERFTE  TMAFLQKMMOD EEHLETE  BEEMHANE
DHBIEEZE 15% F 10% * T ROM KRR 1.5 o

HEAR ROM TREESERORE - BAAE ROM R
= MEAREEEAAMDD AEMB - LAANHNERSSERA
Bl - MDD A ABEZEHEE H EERR 1% BB FRR A
3% MDD A 1% ' ROMHERE3 - BER ' ZERNFRIWEI S
3% EELER10FERALER  RERTRNRE  BRIELEE
T (WBEE2RBEFEBREUENBARR) TS EHE
2B INZEBR SRR AEINE R o

i@ PR REFNMLOPT BB IRRNASE K
IAE SRS A S o BTE LAZE I 0061 F oh A0 A B4 S  A01E
SHRS - ARG E BB AU -




ST EEUES

(CE.
| mmA | %5 B

RIRE® $1,000,000 $1,000,000
o $400,000 $400,000
ReHERES 40% 40%
£ [0l 3R 30% 10%
MDD 20% 5%
ROM 1.5 2

FAEEEKANERE ERRAENERESNFAERIK -
HERIBIRHEIRS AN TR $100,000 * Fih 4 ROREH =
$400,000 * MIESERBESHLLHIR 40%  H AR A &V EE -
S HBRESHFAHERFARF IRk MDD » #E &R H

A8 e

Gl ERIEBEMBHNERBMAZL4R  SHEAEHER 4R
B mE 16 REE BRARTITEAN RARSERS S
i $1,600,000 (=$400,000x4) * KiEmREIBRE S - & E M
FEPEEBAER [EE] RAEME  EE£ 2L HEE $800,000

(=$400,000x2) MDD TR 2 % 5% & 10% * Bl & $100,000
(=$1,000,000%X10%) M BB FET $100,000 fEEE I 42 &
MAKERE  KEBMFERSIZAZE $20% @ HRIE SN H
A BAERSH ROM » BREASEET  TEBESESRS o
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e i

BHUATR - RPRSERBeEBEFHNERREZLAEFHN
MDD MK - HMEAF LA HE B A MDD HEERE A
WKFE  URAENERZISEAMBS ERELSRBBHNKES
BRHIEERIAEMAETHE - BROBERABRREA - SR
TRIBLERSGEGRAKKER  REHM AN MDD EERH
BZA - BIfE ROM BIE - #PE R IFE1THEE A FIKHE B - BUER
RARE R o




%68 SRM R MM

EHERNOBEXFERKEENMEARE  ZEAZOM
PARBEUT -FRBASE  ERBENXZREAAERZS
ERL  TEHARRNESMABEHFOTRS

BETUHEHAPALHEE RAAFPHNESBERHRITAMER
OPM (Others People Money) ' & ES — & - EE PRI LAKER
BHELD EESER—RIEELE  UREEENRIIE
BAENRIBEBLEYFETTEN  EREBLOBRINRTE - EHE
MELRBTHZEO®R  ZRSHERIGNEE - ERHS © BE
MERRAT AR PIBERRIPOHTIREE - LEMAERLHEX T
ZE U E—HtbREEERM -

ESRttRe BEBEMANTRTEZEFEQORNFTES
(Standard Deviation) * BREBEERBENW ALK 5% SEABTZ
Ao BIRFB 5% (EREEERE  EAERERRE) AR
AOBEETE  ZEZAAR 0 E&e=TE EOREF T o
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TR RERREERERENES  PEEH 0 X HER

RIRTHEEN  RARATER  XERESERERES BED
OMIREZ  BERBEUHMNRBRIIFFTEMNLEHRE - —&RH -
AERREMGENERRIRE  HORAE TR - At
REMYHRBHOZERFEN -

BEUEMBEBURTERBRZERE A UIREBRIN &

ANERRRBEHMAR ZFANEINBRE

BEEMANAREMEIRAHES BEERL WERRELZE

B BHEEERMEAR (KRERETF—EMEL) -

(12

(2)

EmEEEAMS  RMATERBATEBERE -

B B3R B KB #Y downside

UL SERS  BRASEENER  WREEXBERITHE
H—EXTERE RREAHFEEN - BOEH  WREBEY
cEAELEM  HEABBENKEEZIE - RE5 downside
WIETE MM TEBARR - Ik SEBEBEREA0ONBRT
FEEBMBEMTEEBAOME Rk T

QEEBRETRE  RUARFEEDRFER M

Gltn  EEBRBEAKERZT BAEBRENT0.15% =
025% 2 RSBETHEETEAEZLFE - MEKx




FRGERES - REFR  BHRLARBTRALRFATS
o RHEE M E A T ABE M - BB - R AT
o R FR R SR U 35

(3) BRBMNAREREEFHTRE

—ENUR RMFMENBELERIHEE - HE - RO
THRE E€CARONIHEERE  flw ARER
MDD WAl EE#HERE - RAREHHFTBEMERS - HR
RHEMH (Tail Eventr BIgEHEMF) MEETEEN S
BARREEBENDHEEAN - FARBRE AR

MALE38 BUEFEIN KEMNFTZEAMBRES X
KRB R B AT E 1 2 R R ©

=ik A% (Monte Carlo Method)

SRR ZREEAAEERMEBMELENGR » UK
HREKEMNEBEHRE REEEREATSL  SHBBIETRORE
Bl BEFERRER-ARBRNSREE  EFF 28
BERFEMNRESR - MARAFTERNERERED - UKD
RBRFEHERTFHONMBERE  BRRENEARASEARNTH
T2 BF4AYE - RENB - ATEERESESIAEREBIEN
# s -

. s E: EMARAN
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BTESEZRLABNEEBBE LY IFHEE 5 REE
E@$ﬁﬁ°§@ﬁ%%ﬁ%ﬁl%'ﬁﬁﬁﬁiﬁ%ﬁ%ia
BEE @ KIS —E#E25HE 0 MRB—E MDD MEHRFE
= TEHHEHE MDD %ﬂ%ﬁ%ZFﬁﬁ’ﬂEﬁ{? °

ZREMHEME ZMHRIE  RMMUEFKREN MDD MIZE
Z8E - MBSEBBVATHMBEIMEG T2 HERABIL T RE
e MEKBNACHREERTHRBGH X - BIXIERIEEM
BREMEENRET  EAETRN [EF—BE] B1E- RE
REEEBAT K BRRE0AELERE  EPEHREZE
BAER  BEMREE N KB 20 X AJESHREESER
TER EEZE10ERBTIRAT At ERRUEBLEBHH
4ERER MDD RRIAZZ BEH I HE -

HRRPMHEZELSHK MDD MEREEZNEEK - K H D
EMEXRODEEZHBLACEE B BLENREEBBRRE - 5F
PREBELART  BENKBRUEIAEARZEETRNBHREE
E - AEETRAMN MDD MEHREEE - REHEMS - WEQs
FAXE MDD MO RFEZBIRA T UHEMRE 2 ROBIE -




600

| 400 ==
300 e s e e S e e i S i By

100

0 — RESORSS e e A e A e e £ S e

A BEOBGEBEESR  MEREA T ED

BEERMAZIT —EAXZIRBEORLTEMNS -

mr

(1) Brashx: 50% (BEE)

(2) BREFIBE © 8% 16% * 26%
(3) BREERE  LEMNEED 6%
(4) AR : 120 &k

(5) EHRIRE © 100 %

\
/

fole

&

s

BRGHRETAS0%  »H 34 E AR ek 0E T
BlA [Be% + 4h2%] - B 16% + &1 10% ] ~ [#R26% + &
20% ] AN ESENEFIEEALEBIER X 6% REMNHEE
BMEATY - SASAEEET 100 XEHE - 8 XREEE 120

frit

AN

T
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ERBPNXS  BAHABMEEM  AJUE2120@A (A& 10
F) JRAILAR 120 /i - DR KM 20 @AHBRRZRZH - HEE - &
HRRTERSERTHN  aEfFPEMBRREAHSA -

EiB 100 RIEHRIE - BHMGEROT -

Accuracy 50%
Upside (%) Downside (%)
8 7
Avg monthly return 4%
Avg annual return 51%
Avg of monthly return SD 0.03%
Avg of all MDD 12%
Max MDD 23%
MDD SD 3%
Sharpe Ratio 128
Accuracy 50%
Upside (%) Downside (%)
16 10
Avg monthly return 3%
Avg annual return 35%
Avg of monthly return SD 0.05%
Avg of all MDD 58%
Max MDD 89%
MDD SD 12%
Sharpe Ratio 53

A st N e i ' < .



oo B R R UMM m:?m

Accuracy 50%
Upside (%) Downside (%)
26 20

Avg monthly return 0%
Avg annual return 5%
Avg of monthly return SD 0.15%
Avg of all MDD 90%
Max MDD 100%
MDD SD 8%
Sharpe Ratio 1

25t EA
(1) Avg monthly return : SE BT E LN Z M F5 A B =®
(Geometric Average Return) B HE - SNAARER

AEBBIAERIRE (100 R)

(2) Avg of monthly return SD @ & {EEREF AR 15 A 8]
HEFREE

(3) Avg of all MDD : SEBEMNRARMNFHE  FRHAA
B1EH) MDD MR AE#H IR

(4) Max MDD : BT ¥ 8 &9 & A B & K1{E
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(6) MDD SD : Ffif B& 1T #h £ ok [B] 13 ) 428 o4 2=

(6) Sharpe Ratio : # % % Avg monthly return K& B Avg of
monthly return SD

A EE® A » Avg of all MDD #1 Avg of monthly return SD
ERMNEFEE  fiERRMDD ' BEFARROBZEE - R
HMEL MDDASHMAEZEZE  ERANTEAERBEEYEE
BLHEESENOKINEE  FFUABRMEFTEARERELTEZRL
MDD ) F#HE - k2 ARBMANBEEZEERS T AL TR KT
BAKEI -

WALEERTR MDD MEIRMIZEEZNEIHLFERYN - &
RENBTRETEBLLBEER  BEERBARNR —HM -

BN A EBB A — A8 AR AIERIEENZEE
T 6% BEERBIBENRA  TEES MDD MERTAEE X
i EF b EFEALRMEZLLE (Sharpe Ratio) T @ &
BIESEMNBERE  HEBEHENRER  EESERn% R ESE
SRERMBOENBERE Mm% BlmBARKR N MEEE n% &g
Mm% -n% HNEFEFEER - ERBRAFRKBHOKR -
o B BEabmESE R EER 0 BIXESEIEE RIS Y@ RiEak
FAMITE  BRALQRRD H MEELLROHKEBEE X -




%sﬁ ﬁﬁ%ﬁﬂﬁ fx:”f

Bk - IR ABR = - %E&%%Em@tﬁ@ﬁﬂﬂMa
FEEBRE EERLERSIRABASHMEBARYHY
i RHEBEERNBEABZERBRENERNBERYE  AKZEN
FARMER  YARSRPMAE - FUIRS EROEE M MEE
MDD REERFEEBENEEBMSRRXFIERKIEL FF - Mtk A
B REFNER—AFEHEZIHINENIHE  BEXNSEMLEREN
MXZERNERE  ERBHEHSARKERBEME

B REWRBHAZNLERTR  ORFEZNEAKT
EERMBFE MDD LA - HESL MDD REMIRTEZE EF
BMEMDDMBEME TR HERXZMEAEN  BRARAEE—
BB - FRLATI AE R MDD {22 = A 61A MDD A EE - AA
B HR—EATESEHRE  EMDDRERIE - - BEdggRE
HEEENER -

Rt EREAZERLFRSWLRFBREZNKELN MDD -
AREZAREY  H MDD MAEEITEAFT - MEANRRKA
DER LEZBERANETE  EABLIMAUESRE - WA
RKRMDD AZEERK  RETHAMEREE ERXERFNIEK
B R E R -
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0}

ELXFIHEETR  RFRIAT 4 EZERBATE DAl
R EER  SScHAERAE r Ef0ER  ER - BEH
BESENEEFE flin AMDDEREEE - LEHREEES
F%iﬁ'MROM%FEﬁ@@%ﬁﬂg'ﬁﬁﬁﬁkﬁﬁﬁ—
ESENEE  ERRARKEANBREESECAEERREEY
BATE °

EERRRAEREESER ? 820K - uEX
EHE ERLIZXBRTERARNERBEN - oS

SEENEAEEEEENEE  FIMSEEEE REESS -
B ROERROGREEENEHNEEEES 5258
B MR- AER - BXHE - ESiFBmERNEENY 8

ARELEBREENRIFACLBRZTERE -




e ®: EHERAN Q|

REBRETEZEBHRAE? REAINFRE :

(1) E—BENEBRRERR

AREBEEXSGEMALN—ERE  MEZESEE K50
EIBERRAA  BENBREEZHTHET  BBUBEK
B - MBEBRERR S BMNEMERESNEES £ 2
A] LA B scale up BIR R

(2) REASER

MEBEEMNREEETENEME  AMMEEBHREH LM
SR mERMAREK  BROZLCHEAREH BREHS
Bl ERRADREASRR o

mps . RRBTEERNERKNR  EBRBEMREER
= AHEGERESPHNESEBACHERSEHRBLRZY @ A
SFEE Time Lag e BBREFILRAREBHEHEN 1000 EED
KRG rEEEAERNEENEENERREITE - MRZREK
S EBREMBRE  ETEMTime Lag T AIBEEEWIT
BIEAMR -
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ELERE Lt E

LEEGRAREBRBERAMMNMARRE - B 1 AKREBTHEER
TERT B 2 NKRBITEEL - EREE - ALK LERE - 2
TERRK  r MERADAKREE : B 328 2MmERER - B
BITRL > IAERLETERRE -

EE 1 BTNEENAKBENSMHBLST2RLA - B
REREMREZTVNERSBRLE MENFTRERE  mMAHE
ENEENRRETT2AL - bR 2FH - WRZEERELREN
MDD - EREE S 100% HERETRER  HHEFIRNER
ZiTHESE - BEASH MDD HTEeAME -

BREBASEBEEA % ER 1HZERLBRT 2
THEHENEEEENTR N% EMERBRESE 50% BT
Big RN EEBEEREHNZ %

ZRE 2 BTHEBEEERREMN  ZEBARETENA
TEEN - BARNERIBEE: MEBRERA % - ERBA &
e BT NERESERES50% EEABSEKEBRES
N/2% ' METAESERNEERER 0%  IABREANES
REZ N/2% °

3 EE 2 ME AL - AR|ARTIERFR - BEES
HEEIEERBE n/2% °
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g | HILAE  BRSERSBATAEES L EMELERS
F#8 - 4 MDD TR 6 FALE BEREHEMR - MWRHE
BENESESHABRTRAS - EMEMRME MDD @ME -
TRES—MEANEENS L - SESRENR  BREMNABE
BURAESEORBYE  SXSERTRBERES LRGER -
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 EeE  EMERIBHE o

e D>

E—ENARLERA  LHRRABRNIHH  REEERNS
EHRAEABAERE  AURNEEFTS—FRBKREBERTEE X
PREROBAZREMIMN - Rl - ARFAVUEERAFRE KA
B ERNERE  Z-LBREASANES  KMBEIEAR
SZEEERRBOHBREFAODUE -

EHRBHNE HRIVARARTEN RSZEAELE M
TRAASETENEKREE @ TR AFEEEE 30% & MDD
BEANE  FHHAETY 10% & MDD BEL M FZEX - FHUILE
BERNEREETRERAY  MEHECHTE  RARXDT
BECHAAAEBEFEAACHRR AR  BXRXZHAK
EERETHTS  MANEARKAGE—FEZ LEBEX - Ee -
e ABEANEEY — RTBELERZRNRBAFLAEFHT
S RME °

f i R T Lo SRR o < e e e
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7.1
B EFNREFARIFIBIE?

BFETF (Profit Factor) R—BERRE=ZTEARZRH
BB RREABRLFIEE  AREERBGTE—REBENAE BEAR
BEMNEATERLEESZS  EEERETREBRQRERLAE
EHKEE ARETHREERENAFERAUEE T o

EFHETFREAEANNBEREBROER  TEMNB (Net
Profit) BI2@EHMAFEBARNER  MERAREL Q8T
s ERHEY  BFREOEENTRAR - Gl - £ RS
ER R AE RS - HEFE T RRGAR o i RBIERESH
R EE e ERENENET  BRARRBEEESIERNEE
MREEE  BABETFTREBER ARAESHEZESE .
FF 1 L JE A 7R 20 ROM o

‘ REE C 1 HRED
RIGE $1,000,000 $1,000,000
FER (%) 30% 30% E
ERIHR ($) $300,000 $300,000
- Z Sk | 2 3




BE7TE _ZZ%

i

8 C %R D NFFBER 3300000 TEAELHES
ZHIEE - EFRCHBFBEFREYERD- BEE - FECZ
@@ﬁﬁwmw$?w BERBEMAE) FHESHET  TE5

RIEARY —4 -

ANEE 4 4

25 R 100 20

EFRT 2 3

BFIRE 50 15

SREA NEFIEE 60 | 150

273 $600,000 $450,000

BERE 50 5

BREBEHNEEEX 30 150

ZEE $300,000 $150,000

E B ($) $300,000 $300,000

Kit—st 8B - MAREEHESNARG  RBC g=—=

ZS5T100R BAREZES0R BFESERo0R 5=
& 60 30 B FTLAZF|E B $600,000 (= 50X x 4 38 x 60 &5 X

50 7C) + MK BB R $300,000 (= 508 x 4 3% x 30 & x 50
JT) - MEMREAFEFEA $300,000 ¢

191



192

EREMD  BE—FXHT 20K BEAXEDFIZ 15KF5
R FENEFRE SR 150 B - 518 260 150 2 - 258 A $450,000
(=15/R X435k X150 B x50 7v) * MABEE S $150,000 (= 5% x4
5k X150 % x50 7t) - M & A8 R &9 F )8 /& $300,000 - EE# C
R o

REE C B XBAUBE  BASGPEAS  BnPEOMNES
BREABRENES: ERRE D BATRBHENSHEBLD - BE
HumemhE  MERMREIE - AR - ERERERSEE
£ BEARETEANRZES -

WE REBEXRESREBR EREETNE - RAZE
POEREER TRANRZEGETRAMNZRY - fl0 - KPXEE
FIEEEMERATHEBLRB DNERE  HARBDRXFHRE
By BEUNAEESNRE  BERABEIHRBONIAER
AR o WO BRAFMEBEESEAKXN  MBREFTRNUEL  BHH
HBE (Slippage) R @ KEE C B REFR FER B
FIABEBHEERKN  BENMRAP —RHEATIRRA -




fREEBEEF 6 B - ©HBE C MM D MFIBEB TR -

" mwc | mwo
anEE 4 4
R IRH 100 20
EANRAF 2 3
EFIRE 50 15
BRABEHNEBRHE 80— 55 150 — 145
BR|B $550,000 $435,000
BB 50 5
BRABEHNEERERY 30— 35 150 — 155
BEE $350,000 $155,000
FEH ($) $200,000 $280,000

MARBEERBLSABROMEREM  BEPHRBHE D
FIEMEBELSESATE - ERKE D ERXFEMNEEH LR
BERIELARN MEERGHERERZ  IAXEETZEY
RELRES/) fln KEDMNFERIBEZERN  AMKT
$20,000 * BREE C M @ W ALE ML 7 $100,000 @ A] 2R #
C 2B Slippage-sensitive K g
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BERRAT-EZENRE B2 ERANEARS
EREKAMBLENTEYN  RARHREBS  KARARBHT
BN ERIE  TEERAR - BRABEENEIRBIEEN
AR MEFEXHRUBEZAT  RERFBERZRBBL D
7 - AIRBIETHEMNBETIRALSEGAETRNERY - Ha
BIAMAR—EBELR -

RLTR - BEREHERNRETHENIRELS - KKREE
BAETERBENERAY  EREAMNMAZEARZEHNTK
AEENRAET -

SEEZERENRFRGBREFARLLAIER - ERERN
EFEFOARRUNEBEHNE  BABBRRERERTH [F
BEM] BE - FTEROM BRUAZRAEH (MDD) {ERFHEREE
MRRFHEGT  AHEERREMNAFNEAED K ROM » AKX
NgEE=rRARFIAHERENEA TR Al TARAZHER
HHEZRBIRZ £ -




{ 7.2 )
ERIE#EEF0 MDD B EiZE

EEMONBERRMENG BEUHERRE —HBEEEY
MITRE  BAUMIEZDESHMS  BESLRAER - ERIMBT
BAEENIST  RAMEORESEZAEROEESEDARED
MDD ' ZEMEAHE2REBER  ET2HUAH - A/ MDD
Ay thAEEEE  FURMATESEIEHZEEL - 8 MDD /M
BB Blan 2 AT M E SR RS o

| FmE
;' All Trades
Net Profit HK$324,920.00
' Max Strategy Drawdown (%) (17.19%) 5
- Monthlt Return StdDev HK$24,776.09
_ < KB F
i All Trades
Net Profit HK$370,330.00 |
- Max Strategy Drawdown (%) (12.17%)
- Monthlt Return StdDev HK$28,676.01
1
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ARREEN R e BERELEE  RE—KEE  TERR
RBAE—HBEESZEMDD - At - BLBBAREEBH T
REMI4F = MDD e B/ ROBRTE - IR T EEFEE + E MDD
MERASEREETH -

PIEE 2R PR MG MDD KEEE « 7R M T RBIT AN
BIFes  RMERTHUEELETN  AEAENERZHHE
o H SR MRS TR E RN - R BE
BT & — ERMERE  ABRIEEER T AERENEE
- RSO RS EEARIE - BB BRI - Byt
R IBSIERS I SR A B B B -

HE EEMGTF - R FHOLOREEEZRS 0 KRR MDD 2%
ZNe8s ERAABRMURMRENZNBLRELEEASS
EH MDD IZEZAS bR BHEM F A MDD RTIBE » A5
ERE HRKEE®HAMDD BRA - BERFEZE /| » ATH#E
% B E ) MDD MIREZTRRIKRED - FTAMDD RARBE A5
ENES e

R MDDHBTEMR —HMEMS  MIELYEHS %2
SR E M MDD LL RS FAOMDD BBE » BRMTAMBEZET -
HATMEN MDD IZEEZHMEIIT R HILATR - MDD &
MesSHEZEERERN-




*;a;$7ﬁiﬁswﬁ$ -

HRRZEN MDD BREMENFER  HIERKBHEARRBRE
CMZEZEVNOER  MELLEMNKEEMKBEFH £2EFF
BRERME - LLWREMRF HAKKEMHE R/ K% MDD 8K -
BHEROEEETE  MAMDD FERENTESGER: E5
ERFEEIE N MDD BT HE S » 7] bAHEE K REBIER D
IR MDD B AC SR MM & IREE o FR L AT R+ 20 R [B1 8 45 R a9 [ ) AT
MDD #BHATEHMEE  MEZEFRAE  BMFTULREE
EREEREE -

REBOTUR  BAXSHECEEESIBEOME - KR
BBHERER MEETENERE - HRXELEFERFOHR
B BERRESER  ABELIE  MERRKEESEABRAR
WESBM  BME—ERBOBEREURGT  BRABRAK - AIR 58
NBESEE THRIERTZH - AAR  RREBEBETH
REZRE -
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7.3 >

19 i o 32 5 | B I

EEFEEREXEEEI (B PO RES X &
6.3 ZHMEAERTM B AR R L EHRIZEZ R MDD &
MDD IREZMBE - BEG Fh - RMRER T ERME BB
E-BRANEwTE - Qilt AMERFN T EGHHETER
50% * M= HRm ARG N - BRERREAEELE -

B BMEFAL P XNSEERKEISEBIEANE
e FMEGIFHOTF HRABRERE ¥ BEXERLES
BRK ZFEBMESZRERERVABERER  EH2EE A
EAE(H (Expected Value) ° RItRER » Kiv P RER AT 44 13
SO MELCBRBIAIEERSNGHIR  FHEREBALLE
FEHEE BRLB2ESERD -

ARl - LBRDARKNEBHRPPRATROBE  LARE
hEHER -

RTEERZRRIBRET L ARATAEEST - — @6
TiE O RRMEEE  MBAERAKE N - RRELDBA 2% + M

TR v Y T )




$a

RIEBRI% - E10EREH @ IREH 9 RER - LEF S 18%
(= 9%2%) » TR TE 1 REBRIEK 9% KAEE - FIA 10 &
BENBLERZE 9% (=18% - 9%) °
A - 10EAEABIE1 ARREREE  RIKETHNEER
BREOBEEREHSNESM - BPIFH - RATRRERRE  BLWOT
KOBESMH BI10ERAELBLE2AEE S8 AEMRX
REAENBEKETRE10%  ME20% REFLTRS i B
RERAZBFZWIN0EALS  FEERE 11 2F 20 A EH
EF - BE20BESEE18RENM2RERE BHEMNER—
@( o
F1E4 | F1Ea R
F2E4E R F 1204 &R
£3@5 R £13@4 REH|
F404 JEF F 1404 HEF|
E5EE 518 F 1584 REF|
£6M@4 KR #£16 M4 EF
F7M@4E R £17 @4 J&FI|
£8ma R 18 A EF
£9m@A A £19EA e F|
Z10EE 518 %2004 I
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i EHHTERRRBOME  F—EXESH P RNKEER
RRELBRBE  Z#MNESTRENTTE? MRTEFL - BHAXE
MEERRBBRERARERME  BRERERNE DL LE?

BRTELEEN  I—EAMEREBBRSHNSMENRE 8§
BHERBRENEELOEERE - URIA o X P XRAOKBHH) -
BRTEI1I0AEETAEHIR 2 XEE - 2004 H3E 3 XEE -
MESHIEERFHLEERNINT  BESHRESKFEXNEKXE
71 WELSKRBEEAEAXKNRBIH -

F1EE EZ F11EE 5Fi
F2@4 zi )l £12EE &R
F3@E &R £13E@4E TER
£40@4 #wF | B14EE A
£584 TR F1584 A
£6E4A R £16 @4 R
EFE7HE R £17 @& FER
EgEA R £18 @A HEFI
g£oM@E 58 £19@& i Z N
F10EE 518 %20 E& &R

TFERAANEEEE RO MERNRAIATE - AR
GERNMEREN B HERRARS - BEE RS 5N
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L ETE XSNEE

short 2R EE » KB AR ILA/ NSRRI ERENR  BE
BROSRBETSRELAMBEMY (Autocorrelation) » f2a
EEBRBEFMHLR B REEBTRE RHERARERALR -
BIEE R E S n{a BREE - MWRENRT -

Kot REREXDRESHEBHERAUNKE - ER-F
SHHBABHBL 2R EORNBRELEAR  BEATEN/IE
EEERRERNTEHECERES - ARBEMNTHNEEELFE
ARMEFLRENEN  EERBEERANIHTEAZ - U
—EmPERAE 1K (MRBE#EEI0%) NRERN  %E
HPERAGIHSCHEELRREL  EF 10 ALABENEE
Z5 90%710 = 35% ' EE 15 AEERENEXRBLEAE 90% 15 =
20% @ EWTIRIFEHOEE  ERZERAFAE—HESBEL
RERRBEEBCHNERTER?

RBHH » R ELS50% MRBEHMLEKXKNF 2 M E
BoBANBANIOR  EEREBS ANEEFEIMAE T/
WA 3% KR - B EHANEHEEMGF RS 50% KR
B BREAMBUASRERER  AIAREBED —RIASK
Ko E—BAI ARSI RBTENBRRIELR -
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wa =

Avg monthly return E}.Q*;z%,
Avg annual return 12%
Avg of monthly return SD 0.32%
Avg of all MDD 16.1%
Max MDD 39.8%
MDD SD 5.8%
ha Ratio 2.94

. §p_a_rgg_ Ratio

Avg monthly return
Avg annual return
Avg of monthly return SD
Avg of all MDD

Max MDD

MDD SD

Avg monthly return

Avg annual return

Avg of monthly return SD
Avg of all MDD

Max MDD
MDD SD
Sharpe Ratio

PAF3EEROMEEHRKE 0O 1 BRI MER
Il &+ MDD « S A MDD 1 MDD 2 8 Z M B & X » Ek Lt




BE7TE XHHUR |

RER | BE% - A ZEWAER  FEBBFEFELD
KBS ERRARLHIRLEEELR

it STAREMEIEE

BB 20% x 8.5+ 80% x (-1) = 0.9 ;
TEE 1l : 50% x 2.8 + 50% x (-1) = 0.9 :
FRE 110 90% x 2 + 10% x (-9) = 0.9 ’

FELAERKRE % of Losere E%ﬁ% | FOEERE 11l - EARB /N
BAOMBAGEREAGREEN - AXEEE 120 EARE 882

| B 100K - HARESRBBEHTE LD B REAFEZEHEEDN
B RAEKEHE - EE L ARER | MK I & Equity I

SD &K - BME&E 120 @& - MBDASRATRAL -

| ML AR - DERPLEERR - EHH D RERLRERALY
| AR MEARMERERTERE—¥—% BEENEREAS

REBERER - E&WMTHT —HEE  BAXIERNS PR F—
i RS R o
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(1) futures.io
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futures

forums Register Downloads / Indicators Trading Webinars. Today's Posts  Artides  Upgrade to Elite

Futures Trading Edge

Futures Trading, News, Charts and Platforms

Irading Beyiews and Yendors (37 viewing)
Discuss and review vendors of commerasl trading products, trading rooms and services, trading Indicators or third-party paid add-ens
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(2) Elite Trader

ELTE] Resources Brokers  Software  Members

@9 Recent Posts

Forums Technical Tapics

Programming

The zone for programmer's building trading strategies and apps using languages such as C

Title

Best programming language for trading?»
Started by heavenskrow lun 5, 2018

MQL -> C# converter ¥
Started by InvBox Dec 19, 2018

Best way to learn very basic programming to apply in real retail trading»
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