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1. Ny 7T R MR

(1) BEI—7

Balance [ Ewery tick (the rost precise method based on all available |2ast timeframes te generate each tick) [ 76.79%

18677

16774

14879

12980

11081

182

(2) o7 T A MM
O1w> bk 1100,000] (10 ) #@E. lLong & Short]

21|

Testing |;<5>{-9—@))\7] | Ontimizatian |

Initial deposit: Im ~| |UsD -

Positions: ILUng & Short ;I

Optimization

Optimized parameter: |Balance j

Genetic aleorithm [~

T 2

@USDJPY, 57474, Every Tick &7 /b, #IX 2012.01. 10~2012. 04. 27

Expert Advisor: |Bollin_E4 08 = Expert properties
JEE AT [USDIPYFXF, US Dollar vs Japarese Yen =l HERS: 115 =|| EEAFOIODNT-
T IEvery tick (the most precise method based on all available least timeframes to generate each tick]LI Optimization (]
Bffrsaasim: & Bl [or2aTio -] #7e [nseE |
Wisual mode [ ————— [[1] Skip fo e

] ARt
Tl | 828 | araph | LA—F | EPEEE |

(3) LAR—F
O TvR—1F] XTOAR

Biars in test 23074 Ticks modelled 462976 Modelling quality 678N«

smetohed s erors B |

Initial de posit 1000000

Total net profit 881867 Gross profit 1263300 Gross loss -381934

Profit factar 231 Evpected payoff 20997

Absolute drawdown 63265 Maimal drawdown 124644 G57H)  Feelative drawdown 943K (982 29)

Total trades 42 Short positions (won %) 16 (31 258) Lone pasitions (wan %) 26 (65 38K)
Profit trades (5 of total) 20 (71 43K) Loss trades (5 of total) 12 (22 57K)

Largest __profit trade 96043 loss trade -soror |

o4 | Optimization Results | Optimization Graph | §38 | araph | L= | S=PEERE |
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Strategy Tester Report
Bollin_EA 08

FOREX.comJapan—Demao(l) (Build 419)

T UEDJPYFXF (US Daller v Japanese Yen)

Ll SAFRIMS] 2012.01.10 00:00 - 2012.04.25 23:53 (2012.01.10 - 2012.04.27]

=5 Ewary tick (the mast peaciz= mathad based an al awalaba l2ast imafranas)
Late=1; mas_pasition=1; prafit=0.5; lase=0.7; prafit 22005, lass 2=0.5; periad ballin=4@; KA=0.4; 127 DU=0.2; shartPeriad buy=30;

1A= madumParad buy=120; shart_buy=-0.0044; lang buy=-0.0003; shartFariad_==l1=33; madumF ariad_s==1=130; shart_s=l=0.0044; |ang_s=lI=0.0003;
tendPerad=300; up=-0.00024; dawn=0.00024; dv_=0.04;

Bersin test 23074 Ticks madell=d 452875 Madelling quaity ¥5.73R

Mismatshed 0

shats arars

hitid d=pasit 10000.00

Tatd n=t prafit 877258 DCrass prafit 1323502 DGrass lass —-4453.34
Prafit factar 247 Bwpacted pasaff 204.02
Abzalute . .
wn §32.55 Madima drawdawn 124544 15.93%) Relative deawdawm 0.40% (232.29])
Tatd tredes 43 Shart pasitians {wan %] 17 (75.47K] Lang pasitians {wan K 25 (55.39%)
Prafit trades (% of tatd] 30 (59.7TR] Lass trades (K aof tatd) 13 (30.23%)
Largzst prafit trade T74.32 lass tade —§44.00
Anerage prafit trade 441.20 lass trade -343.33
Madmum cansecutive wins (prafitin maney] T (2753.89) sans=cutive lass=s (lass in maneyl 2 (-925.45)
Madma cans=sutive prafit (caunt af wins) 275380 (7] cansecutive lass (saunt af lasses] -925.435 (2]
Anerage cansscutive wins 3 cansecutive loss=s 1
Balance [ Every tick (the mott precise methed based on all avallable leant timeframes to generate each tick) J 76.78% werT
1772
14875
12980
11081
9182
] 2 4 & T 3 11 1z 15 16 1% 20 2z 23 5 7 3 31 3z 34 3k E-) i) 41 4=
- nemn Tmaitmo mma wm - PR T ™) i T I e -

(4) L TRR) 285

QFF. MROLFN/NSWDT, FHamlC BB 72T 2 [T 2~ TROWHLET,

Bars in test 23074

Ticks modelled 462976
Modelling quality 76. 78%
Mismatched charts errors 0
Initial deposit 10000. 00

Total net profit 8772.68

Gross profit 13236. 02

Gross loss -4463. 34
Profit factor 2. 97

Expected payoff 204.02

Absolute drawdown 632. 65
Maximal drawdown 1246. 44 (6. 88%)
Relative drawdown 9.49% (982.29)
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Total trades 43
Short positions (won %) 17 (76.47%)
Long positions (won %) 26 (65.38%)

Profit trades (% of total) 30 (69.77%)

Loss trades (% of total) 13 (30.23%)

Largest

profit trade 774. 32

loss trade —-644. 00

Average

profit trade 441. 20

loss trade —-343. 33

Maximum

consecutive wins (profit in money) 7 (2763.89)
consecutive losses (loss in money) 2 (-926. 46)
Maximal

consecutive profit (count of wins) 2763.89 (7)
consecutive loss (count of losses) -926.46 (2)
Average

consecutive wins 3

consecutive losses 1

@&
ZM 1 ; Modelling quality 76.78%] - Tf7=2 « « BRIKIZRH-7=

K2, EREZIFEEL TRV DOTTN, Ny 77 A MNEKROFEEZRL,
5458 TIX 0. 5~0. 9] O#FHE L5 L H TT,

ZD2  HIHEIIE D o7 ?
Total trades 43
Profit trades (% of total) 30 (69.77%)

Loss trades (% of total) 13 (30.23%)

A MmN, Tprofit=0. 6, profit 2=0.7. loss=0.6. loss 2=0.5] & L7~ T,
KMEAIZ Tprofit=0.65, loss=0.55] & L CEMET S &,

HFHME=0.65X0.70+ (—0.55X0.30) =0.29

KEARICE S & T1HO ML —RFTEBHO. 29 (K 29ips) FlEE) AT,
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2. EXRESOBHA (FA DD L)

(1) EAz— FORE i
int start()
{
//  NewBar »F = > 7
if (IsNewBar () && (Bars>barsTotal))
{
@ TOpen fi] AL CHREICINL, £/2ZOUTT 5,

} else

{
/) [543)0E) WTHZHABIHIET DA TLH TS
[/ N 7T AN TR DN N EE 22 4y
@ T 4 v 7l ZHBL T, BERL0UTDORT 5,
}

return(0) ;

MEAZ LB LD &I LZBH T, BHRRIICE 2D &
[Every Tick ®— F] TRy TR T 5L &,
Ry 7T AN OFfFRE TEEO FL— K] OGN, —FR ENHELE ML TT,

R, Ny T A RNHOE A NY AL - F—2Z1E, [Tick data] "8 Y 8 A,
CTDOZ L, 5GRBEDEBYITNNy 7T A MR T &I, BRI £,

o T, 1DRREZRETANYy 7T AN AL Z(TIE, Modelling quality 23
KTF+56%95 T, (FE, T2 LEHEAN)

(2) brodblLle/vuny

NMEDEAZ—RTE, RBLZELST57DIZ,
FEEA) (- - - P TiER<,

bool 4iI=5:M ;
if (%0 {- - -} ELTWET,

A ORRIZ SRR EHE RGBT, RO 2R L E7,
( if( ) OHFIZEZ I LORL, ARRATEHG R ETXH ! )
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3. HHEAD=— K« - FElZMESUE, RIEIAIZIARAITVO E

//A ,
//1 Bollin_EA_08.ma4 |
//1 2012.05. 25 amenbo |
//4 '

#tdefine Magic_ID 1930

extern double Lots=1;

extern int max_position=1;//BXKEERI a3
// 1BEEETE

// TOQ) [FRBEILDEMERTDREME

extern double profit=0.60;

extern double loss=0.70;

extern double profit_2=0.60;

extern double loss_2=0.50;

// @Bollin Mg

extern int period_bollin=40;

extern double IKA=0.4;

extern double IZYOU=0. 2;

/] @742 —%FE

extern int shortPeriod_buy=50;

extern int mediumPeriod_buy=120;

extern double short_buy=-0.0044;

extern double long_buy=-0.0006;

// - -sell A

extern int shortPeriod_sell=35;

extern int mediumPeriod_sel 1=180;

extern double short_sel|=0.0044;

extern double long_sel=0.0006;

//
/] @ kL R

extern int trendPeriod=300;//70
extern double _up=—0.00024;//-0.0004
extern double _down=0.00024;

extern double div_=0.04;

//
static datetime lastbar;
datetime in_time, out_time;

int barsTotal;

//FRE VT FIVHIERDESIT—4
double EMA_[10];

double Bol_hi[10];

double Bol_lo[10];

double Price_01[10000];

double Trend_[10000];
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[1171777717771117171171717

int init(

{
//
lastbar=Time[1];
barsTotal = Bars;
in_time=Time[20];
//
return(0) ;

}

int deinit()

{
return(0) ;

}

[11771777777777777777777777711771777777
int start()

{

if (Bars<100 || IsTradeAl lowed()==false) return;
// NewBar ™WFxv¥H

if (IsNewBar () && (Bars>barsTotal))

{

barsTotal=Bars;

[/I<KROL 3 UDBEDIGEDNED>
if(OrdersTotal () >=1)
{
for (int i=0;i<O0rdersTotal () ;i++)
{
if (OrderSelect (i, SELECT_BY_POS, MODE_TRADES) ==false) break;
i f (OrderMagicNumber () 1=Magic_ID || OrderSymbol () '=Symbol ()) continue;

i f (OrderMagicNumber () ==Magic_ID && OrderSymbol () ==Symbol ())
{
bool ikisugi=(Time[0]-in_time)>=(300%Period () *60) ;

i f (OrderType () ==0P_BUY)
{
double kachi_buy_price=0rderOpenPrice () +profit;
double make_buy_price=0rderOpenPrice()-loss;
//
bool kachi_buy=(Bid>=kachi_buy_price);
bool make_buy=(Bid<=make_buy_price) ;
//
if (kachi_buy || make_buy || ikisugi)
{
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OrderClose (OrderTicket (), Lots, Bid, 0,Blue) ;
continue;

i f (OrderType () ==0P_SELL)
{
double kachi_sell_price=0rderOpenPrice () —profit;
double make_sel|_price=0rderOpenPrice()+loss;
//
bool kachi_sell=(Ask<=kachi_sell_price);
bool make_sel |=(Ask>=make_sel|_price);
//
if(kachi_sell || make_sell || ikisugi)
{
OrderClose (OrderTicket (), Lots, Ask, 0,Blue) ;
continue;

]
}//end_of_if (OrdersTotal () >=1)

[/<EFBRROLavDRELEHH>

/79T kL2 RTIE=buyINDOAER (IBEY)
//89 v LY RTlE=sel | INOAHER (IBEY)
// L2 ORETIE =buy & sell (GFIREY ?2—
//if (OrdersTotal () <=max_position)
if(OrdersTotal ()==0)

{

/ /¥ FA DER I % #E fi

ArraySetAsSeries (Bol_hi, true);

ArraySetAsSeries (Bol_lo, true);

//

for (int j=0; j<=6; j++)

{
Bol_hi[j]=iBands (NULL, 0, period_bol lin, 2, 0, PRICE_OPEN, MODE_UPPER, j); //2_o
Bol_lo[j]=iBands (NULL, 0, period_bol |in, 2, 0, PRICE_OPEN, MODE_LOWER, j); //2_o

//HIBT D EIEIE % iR
bool Subtract=((1ZYOU< (Bol_hi[0]-Bol_lo[0]1)) && ((Bol_hi[0]-Bol_lo[0])<IKA));
bool hanareta=((Time[0]-in_time) >=(19%Period () *60)) ;
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bool TREND_UP=((slope_kaiki (0, trendPeriod))<=(up)) &&
(call_hensa(0, trendPeriod)<=div_) ;

bool TREND_DOWN=((slope_kaiki (0, trendPeriod))>=(_down)) &&
(call_hensa(0, trendPeriod)<=div_) ;

//// 1T (TREND_UP)
Y
//USDJPY @ EFHEEH (A%X)
[/BWEHIEES-h
bool cross_up_1=((High[11>Bol_hi[1]) && (0Open[0]>Bol_hi[0])):;
bool cross_up_2=((0pen[3]1<Bol_hi[3]) && (Open[2]<Bol_hi[2]));
bool cross_up_3=((0pen[4]1<Bol_hi[4]) && (Open[3]1<Bol_hi[3]));
bool cross_up_4=((0pen[5]<Bol_hi[5]) && (Open[4]1<Bol_hi[4]));
bool cross_up_5=((0pen[6]<Bol_hi[6]) && (Open[5]<Bol_hi[5]));
bool cross_up=(cross_up_1 && (cross_up_2 || cross_up_3 || cross_up_4 ||
cross_up_b5));
//&HDFR
bool cross_up_rapid=((High[2]>Bol_hi[2]) && High[11>Bol_hi[1]) &&
(Open[01>Bol_hi[01));
//Filter ; KHIZE LD
double slope_s_buy=slope_kaiki (0, shortPeriod_buy) ;
double slope_m_buy=slope_kaiki (0, mediumPeriod_buy) ;
bool SLOPE_BUY=((slope_s_buy<=short_buy) && (slope_m_buy<=long_buy));
//
if(((cross_up || cross_up_rapid) && SLOPE_BUY) && Subtract && hanareta)
{
OrderSend (Symbo! (), OP_BUY, Lots, Ask, 0, 0, 0, “my_Buy_order”, Magic_ID, Green) ;
in_time=Time[0];

////} else if (TREND_DOWN)
al
///+
//USDJPY O T #4815 (A=)
//5EY) TS -,
bool cross_down_1=((Low[1]<Bol_lo[1]) && (Open[0]<Bol_lo[0]));
bool cross_down_2=((0pen[3]>Bol_lo[3]) && (Open[2]>Bol_lo[2]));
bool cross_down_3=((0pen[4]>Bol_lo[4]) && (Open[3]1>Bol_lo[3]));
bool cross_down_4=((0pen[5]>Bol_lo[5]) && (Open[4]1>Bol_lo[4]));
bool cross_down_5=((0pen[6]>Bol_lo[6]) && (Open[5]>Bol_lo[5]));
bool cross_down=(cross_down_1 && (cross_down_2 || cross_down_3 || cross_down_4
|| cross_down_5));
// &R
bool cross_down_rapid=((Low[2]<Bol_lo[2]) && (Low[1]<Bol_lo[1]) &&
(Open[0]<Bol_lo[01));
//Filter ; KHIZFEY H
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double slope_s_sell=slope_kaiki (0, shortPeriod_sell);
double slope_m_sell=slope_kaiki (0, mediumPeriod_sell);
bool SLOPE_SELL=(slope_s_sel|>=short_sell) && (slope_m_sell>=long_sell);
//
if(((cross_down || cross_down_rapid) && SLOPE_SELL) && Subtract && hanareta)
{
OrderSend (Symbo! (), OP_SELL, Lots, Bid, 0,0, 0, “my_Sel |_order”, Magic_ID, Red) ;
in_time=Time[0];
}
//*/
////} else if (TREND_UP==false && TREND_DOWN==false)
al
//L 2t
//RBIEEEHRTY
////}

}//end_of_if (OrdersTotal () {=max_position)

} else

{
// [B7R] ATRIDBZEIIHNET HUNEBEZELEHT S
/] N9 TR ETIIERHARE L E

if (OrdersTotal () >=1)
{
for (int ii=0;ii<0rdersTotal ();ii++)
{
if (OrderSelect (i, SELECT_BY_POS, MODE_TRADES)==false) break;
i f (OrderMagicNumber () '=Magic_ID || OrderSymbol () 1=Symbol ()) continue;

i f (OrderMagicNumber () ==Magic_ID && OrderSymbol () ==Symbol ())
{

i f (OrderType () ==0P_BUY)
{
double i_kachi_buy_price=0rderOpenPrice()+profit_2;
double i_make_buy_price=0rderOpenPrice ()—loss_2;
//
bool i_kachi_buy=(Bid>=i_kachi_buy_price);
bool i_make_buy=(Bid<=i_make_buy price);
//
if(i_kachi_buy || i_make_buy)
{
OrderClose (OrderTicket (), Lots, Bid, 0,Blue) ;
continue;
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}

i f (OrderType () ==0P_SELL)
{
double i_kachi_sell_price=0rderOpenPrice()-profit_2;
double i_make_sell_price=0rderOpenPrice()+loss_2;
//
bool i_kachi_sell=(Ask<=i_kachi_sell_price);
bool i_make_sel|l=(Ask>=i_make_sell_price);
//
if(i_kachi_sell || i_make_sell)
{
OrderClose (OrderTicket (), Lots, Ask, 0,Blue) ;
continue;

]
]
}//end_of _if (OrdersTotal () >=1)

}

return(0) ;
}
[I17777777777777777777777 CARIGERS%ER ///////7/77/77777771711177717717111117/
bool IsNewBar ()
{
datetime curbar = Time[0]; // Open time of current bar
if (lastbar!=curbar)
{
|astbar=curbar;
return (true);
}
return(false);
}
//
double slope_kaiki (int start_s, int period_s)

{

ArraySetAsSeries (Price_01, true) ;
Price_01[0]=0pen([0];
for (int j_=(start_s+1);j _<=((start_s+1)+(2%period_s));j_++)
{
Price_01[j_1=(1.0/4.0)*(Open[j_I+High[j_l+Low[j_]+Close[]_1);
}
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double slope=kaiki_sen(Price_01, start_s, period_s,0) ;
//
return(slope);
}
//
double call_hensa(int start_h, int period_h)
{
double koubai_M=kaiki_sen(Price_01, start_h, period_h, 0);
double seppen_M=kaiki_sen(Price_01, start_h, period_h,1);
//
double ooM=0;
double sigma=0;
for (int pM=start_h;pM<=(start_h+period_h) ; pM++)
{
Trend_[pM]=koubai_M+*ooM+seppen_M;
ooM=o0oM+1;
//
double div_=(Price_01[pM]-Trend_[pM])* (Price_01[pM]-Trend_[pM]) ;
sigma=sigma+div_;
}
double div=sigma/100;//100 B &H7=Y DIE
//Print A&, log 77 A ILICHEBEINDIDT, Ny I TR MFICEREBTOMEIZL S
// Print("AEEIE= ”, koubai_M);
// Print CEIREMNSDIRE= ", div);
// Comment ("&HEIX= ", koubai M, ":EIREMNSDFEE= ", div);
/)~
return(div) ;
}
//
//BRERDOEE. L% RY
double kaiki_sen(double& price_[], int start_, int period_, int what_)
{
double X_av=0.0, X_i=0.0;
double Y_av=0.0,Y_i=0.0;
double i_D;
//
ArraySetAsSeries(price_, true);
//ET. FHEEZKRD D
for (int i=start_;i<=(start_+period ) ;i++)
{

i_D=i*1.0;
X_i=X_i+i_D;
Y_i=Y_i+price_[i];

X_av=(X_i/(period_+1));
//X_av=(start_+(start_+period_))/period_;
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Y_av=(Y_i/(period_+1));

//I&

double bunshi=0.0, bunbo=0.0;

double koubai_=0.0, seppen_=0.0;

double j_D;

//

for (int j=start_; j<=(start_+period ) ; j++)

{
Jj_D=j*1.0;
bunshi=bunshi+(j_D-X_av)*(price_[j]-Y_av);
bunbo=bunbo+ (j_D-X_av)*(j_D-X_av) ;

koubai_=bunshi/bunbo;
//////seppen_=Y_av-(koubai_xX_av) ;//BUMEAYH 7E LY
seppen_=price_[start_];

//

i f (what_==0) return(koubai_) ;

i f (what_==1) return(seppen_);

//
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