ToproBble cCUCTeMbl Ha
Easy Language
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IBONKLUMSA MPOOONHBIX CUCTEM OT
«yepenaluek» Ao COBPEMEHHbIX aniropuTMoB
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AutoTrade Pro

I [TnaH BebuHapos

Mbl nnaHnpyem ceputo nnaTtHbIX Be6I/IHapOB, NoCBALLEHHbIX CO34aHUIO
SCbeeKTI/IBHbIX BHYTPUOHEBHbIX TOProBblX CUCTEM.

TemaTuka 0yayLmx sebuHapos:

» BHyTpugHeBHble HEA(PFEKTMBHOCTU Ha pbiHKE FORTS

» ToproBble CUCTEMbI HA OCHOBE BPEMEHHbIX U KarieH4apHbIX LUKITOB

» Co3gaHue 1 TeCTMpoBaHMe NaTTePHOBLIX cucteM. Cuctema Ha cnamkax.

* lcnonb3oBaHne ob6bema 1 HanpaBrneHnsa TUKOB B CUCTEMAX.

» TexHonornsa napHoro TpenauHra u ctatncTuyeckoro apbutpaxa. OCHOBbI U
NHCTPYMEHTHI.

= Bawa tema ©

Kakyto cTOoMMOCTb nnaTtHOro BebmHapa Bbl cuMTaeTe onpaBaaHHON?
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AutoTrade Pro

I CoaepxaHne BebnHapa

= [loHATMe NpobonHON CUCTEMBI
= Cucrtema «4yepenax»
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AutoTrade Pro

I [ToHATME NPoOONHON CUCTEMDI

[TpoBonHbIE CUCTEMBI OCHOBAHbLI Ha NPoboe LIeHOBbLIX YPOBHEMN.

LleHOBbIM ypOBHEM MOXET CIYXWUTb:
JTokanbHbIN MAaKCUMYM\MUHUMYM (dopaKkTarbl)
YpoBHW NoagepKknu 1 ConpoTMUBEHNSA
[paHuLbl KNnaccn4Yecknx KaHanos TpeHaa
LleHoBbIe kaHanbl, Hanpumep KaHasn oH4ynaHHa.
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Uepenaxu

AutoTrade Pro

1.

2.

ToproBas cuctema yepenax:

Bxoa B pbIHOK npu npoboe LeHoBOro kaHana (Makcmmyma 3a N 6apos),
nocTtpoeHHoro no 20 (55) gHam. 3T1o npumepHo 1 mecsu.

Beixog ¢ npubbinbio npu npobdoe LeHoBOro kaHarna, noctpoeHHoro no 10

OHAM.

3. Hobop no3muum yepes 1*ATR.
4.

CTton-nocc Ha ypoBHe 2*ATR.

BapuaHT 1.

BUY at Highest(H,n) at STOP;
Tf MarketPosition = 1 then
ExitLong at Lowest(L,nTrail) STOP;
SELL at Lowest(L,n) at STOP;
Tf MarketPosition = -1 then
ExitsShort at Highest (H,nTrail) STOP;

1f BarsSinceEntry >= nExit then begin
ExitLong at C;
ExitShort at C;

end;
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AutoTrade Pro

I PesynbTaT BapuaHTa 1

% | TradeStation Straies C=ren x|
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TradeStation Strategy Performance Report - _Turtles RI-Daily (24.01.201108.11.2013) -

Performance Summary: All Trades

Total Met Profit $91 &15.00 Cpen position PAL $1 510.00
isrogs Profit $164 925.00 5ross Loss (573 410.00
Total # of trades 33 Fercent profitable b3.64%
Mumber winning trades 21 Mumber losing trades 12
Largest winning trade $31 BBO.00 Largest losing trade ($S 70000
Ayerage winning trade ¥ 853.57 Awerage losing trade (b5 117.50)
Ratio avy winfavy loss 1.28 Ay trade fwin & loss) 5277318
Wax consec. Yinners 5 EVE 100000 : : : I
Ay # bars in winners 15 Aoy # : :
Wax intraday drawdown (525 415.00) ~ 1= ]
Profit Factor 2.25 ha 7 6‘5’ 150000
Account size required 28 415.00 Retur g
| ke
Summary | Trades] .ﬁ.nal_l,lsis] .-’-'-.nnual] MDnthI_l,lJ Weekl_l,l] D aily ]_‘ 100000
S0000
10 20 30
Trade Number
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AutoTrade Pro

I|\/|b| HaLuM rpaans!

B oenctBnTenbHOCTU Takyo cTpaTermio ToproeaTb 6yaeT He pearbHO U3-3a
BbICOKMX pUcKOB (20% npocagka TOSbKO MO 3aKpbITbIM COESNKaM).

[do6asum k cncteme cton-nocc B 2 ATR Kak B opurnHarne n yboepem Bbixo[,
Nno Tanmayry.
Performance Summary: All Trades

Total ket Profit $43 BOO.0O Cpen position PYyL $0.00
Gross Profit $1289 250.00 iSross Loss ($55 BA0.0O)
Total # of trades 27 Fercent profitable 48.15%
Mumber winning trades 13 Mumber losing trades 14
Largest winning trade $31 41000 Largest losing trade (59 150.00)
Awerage winning trade 59 94231 Awerage losing trade (b5 117.86)
Ratio avy winfavy loss 1.63 Awg trade fwin & loss) 51 B514.51
Max consec. Winners ] Max consec. losers 3
Awg # bars in winners 25 Awy #bars in losers 9
Max intraday drawdown (540 740.00)

Frofit Factor 1.51 blax # contracts held 1
Account size required B40 740.00 Feturn on account 107.02%

[1py orpaHNYeHnsx Ha puck cuctema yxyglimnacs!
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I IToroBbin Kog «4yepenax»

AutoTrade Pro

inputs: n{20), nTrail(l0), nExit(10), SL(2000)

BUY at Highest(H,n) at STOP;
If MarketPosition = 1 then
ExitlLong at LowestT(L,nTrail) STOP;
SELL at Lowest(L,n) at STOP;
If MarketPosition = -1 then
ExitShort at Highest (H,nTrail) STOP;
1f BarsSinceEntry >= nExit then begin
ExitLong at C;
Exitshort at C;
end;
vars: ATR{0) ;
ATR = AvgTrueRange (n) ;
1f MarketPosition = 1 then
ExitLong at EntryPrice - Z2*ATR STOP;
1f MarketPosition = -1 then

ExitsShort at EntryPrice + 2*ATR STOP;

SetStopContract;
SetStoplLoss (SL) ;7
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AutoTrade Pro

I PesynbTaT Ha 4Yacax Rl

Ha gHsx TpeHgoB 6onblue!

Equty Cwrve
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AutoTrade Pro

I Moaundukaunsa cuctembl

Mbl 6y,1:|,eM NnoKynaTtb cepegunHy KaHalJia 1 LWWOPTUTb HN3 KaHarla.

[Mpn 3TOM NOTPedyem MMMNyNbCHOro ABMXEHUSI OT OAHOM rPaHuLbl KaHana
00 OPYron, To eCTb He Byaem NOBTOPHO BXOAMTb B 3TOM Xe HarnpaBfeHuu,
noka He 6yaeT curHana B obpaTtHoM.
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AutoTrade Pro

I Kog moandpunuympoBaHHON CUCTEMDI

input: n{ld), SL{Z000),nExit{l);
var: hhi{0), 11{(0), 150(0),z(0), vi{0);

hh=Highest(h,n) [2];
1l1=TLowest{(l,ni[2];:
150=hh- {hh-11)*0.5;

if MarketPozition=0 and c[l]»11 and z=0 then
SELL at 11 stop:

if L cross under 11 then z=1:

if H cross over 150 then z=0:

1f MarketPosition=0 and yv=0 and C< 150 then
BUY at 150 =top:

1f H cross over 150 then y=1;

1f L cross under 11 then y=0;

if BarsSinceEntry >= nExit then begin
ExitLong at C;
Exitshort at C:

end;

setstoplossisl)

setexitonclose;

www.yurikon.net Cnawupg Ne 11
e-mail: yurikon03@yandex.ru




AutoTrade Pro

I3KBVITI/I Ha Rl ¢ 2011 no 2013 r.

Equity Curve
_TwtlelIod
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AutoTrade Pro

I PeaynbTtaTtbl HA Rl ¢ 2011 no 2013 .

| TradeStation Strate
SRR,

TradeStation Strateqy Performance Report - _TurtleMod Rl-Daily (25.01.201108.11.2013)

Performance Summary: All Trades

Total Met Profit 43 815.00 Open position F/L $0.00
izrogs Profit $o4 575.00 iGross Loss (511 050.00)

Tatal # of trades 34 Percent profitable B4.71%
Mumber winning trades 2 Mumber losing trades 12

Largest winning trade $5 540.00 Largest losing trade ($2 005.00
Awerage winning trade $2 494,32 Average losing trade (F921.67)
Ratio avy winfavy loss 2.7 Ay trade fwin & loss) 51 258.65

Max consec. Winners 7 bMax consec. losers
Awg # bars inwinners 0 Ay # bars in losers

blax intraday drawdown (F4 025000
Frofit Factor 4.95 Max # contracts held
Account size reguired F4 025,00 Feturn an account 108857 %

< |

Surnmary | Trades] .ﬁ.nal_l,lsis] .-’-'-.nnual] MDnthI_l,lJ Weekl_l,l] Dail_l,ll WinILDss] Time] Graphs] Settings]

[ns peanbHOW TOpProere napamMmeTpbl An4 NoHra 1 wopTa noabupatoTcs
oTtaenbHo!
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AutoTrade Pro

IAutoTrade - TEXHONOMMM poboTOProBNU

NcnonHeHune: QUIK, Plaza2, CQG.

NcTouHuk curHanos: Omega Research, MultiCharts.

MHCprMeHTbIZ oTAaeJibHble NHCTPYMEHTHI, Crnpenbl, KOP3UHLI.

BbloeneHHble cepBepa C npenycraHoBJ1I€EHHbIM CO(*)TOM.

Omega Research

¥ TradeStation Chart - ($GAZP) Blue chip LAST-25 min  [E[=]
1000672011 ©=149.310

178.000
177.000

1745.000

Omega API

QUIKAPI
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AutoTrade Pro

I KOHTaKTbI

KonapateHko KOpun

coT. +7-908-204-28-99
skype: yurikon03

e-mail: support@vyurikon.net
www.yurikon.net

[podormkeHue credyem...©
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