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Long position 16 Short position 16
% of won long position 37.50% % of won short position 50.00% 1
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N Time Type Order Volume Price  Stop Loss  Take Profit Profit Balance
1 01.04.2008 04:00:00 Open Buy 1 1.00 21556999
2 01.09.2008 20:00:00 Close Buy 1 1.00 21539000 -18.00000 -18.00000
3 01.09.2008 20:00:00  Open Sell 2 1.00 215.3%000
4 01.11.2008 16:00:00 Close Sell 2 1.00 213.2399% 215.00000 197.00000
5 01.11.2008 16:00:00 Open Buy 3 1.00 213.2399%
6 01.14.2008 20:00:00 Close Buy 3 1.00 211.13000 -211.00000 -14.00000
7 01.14.2008 20:00:00  Open Sell 4 1.00  211.13000
8  01.17.2008 04:00:00 Close Sell 4 1.00 21223000 -110.00000  -124.00000
9 01.17.2008 04:00:00 Open Buy 5 1.00  212.23000
10 01.20.2008 20:00:00 Close Buy 2 1.00 20873000 -350.00000  -474.00000
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N PRI AL
Profit P/L (45
Total Trades hL— R DGR
Profit Factor (BUFEREREVERR )
Expected Payoff — (BL{EREREVERK HT)
Drawdown (BATESREERR )
Drawdown% (BRAEREREVERK H)
ATy NENTNRT A= (CTL a7
Inputs

YT DT F—3 2T EN)
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HIEE TIEFRED 1 0 07272 » TWET A, FTRREfT LV RreLH 452 LN TEET,

Seftings | Result | Optimization Resut |

[ 2 I (lar) I Trading S'5'3“3""|Mcwin_cj fverage Cross System

_v_l Testing in one pass { Optimization (¢

Testing in one pass |

Name Value Start Step |Stop DOptimization |
Short M& Price  fcloze v {close v |1 close v

Short MA Periods |1 13 1 121 v

Short M& Type Exponential > Simple Bl 1 jSimpIe ﬁ

Long M& Price glpse hat close el 1 'close I

Long M& Periods |34 34 " 55 v

Long MA Type Eﬁcponenﬁal _vJ Simple :J1 'S'imple _v_F-

Show Top |a 3‘ results

o

[ Use date period
Period of calculation

$oert I;j[ll:l? 1831 16:00:00

o IE[II'JE: 06.26 00:00:00

[T Cacluletetothe future

Calculation time: 00:00:10.532
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