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bRt OIS (optimization criterion) w AT D%
Balance BPE

Profit Factor BRI TEMAR K
Expected Payoff ¥ (Rl 85)
Maximul Drawdown MK Ra—27
Drawdown Percent Rp—Xg =k b
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(optimization criterion) O | AR E

Balance max HPE ; BEEX AL T D
Balance + max Profit Factor EPE+ RN [EWFAR, IESAE K]
Balance + max Expected Payoff | E7E+ ik [F¥ (FlIig %) ]
Balance + min Drawdown &PE+ /) [(100%—Drawdown) X & pE]
Balance + max Recovery Factor | &+ K [Flig ek Re—& 17 ]
Balance + max Sharp Ratio BREE+IK [1HGIH7=0 0 CEERIEE FltE O R £) ]
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double OnTester()
{

return(A);
}
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3. LR DOFHEIEIE (Custom Criterion) % (LT 2ER - FIH

MMT 4 TORBEETFIEZHEREL TWAHRHET, BEROLZ IR L ET,
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(1) =— FELEHS]

int OnInit()

{
return(0);
}
void Deinit()
{
}
void OnTick()
}
Tick A H T S L5 DIFE S B AR (BA DA
{
double OnTester()
{
return GHMFEE);
}
(2) =— Ff
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FIi& /K Re—27 )
« 71— ]\“
double OnTester()
{
double profit =TesterStatistics(STAT PROFIT);
double max_dd = TesterStatistics(STAT BALANCE_DD);
if(max_dd>0)
{
double rec_factor =profit/max_dd;
return(rec_factor);
} else return(0.0);
¥
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(3) OnTester() Ti%. [Testing Statistics] CEBINIEELFATAZ N TE S
» Testing Statistics fEiZ lOnDeinit ()] PN T {#E AT HE,
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ID WAt (T A—%)
STAT_PROFIT T A M EOIEE DR
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[ {E X ROFHEFERE ] & L TC—F FiZdH D [Custom max| ZERT 5,

Expert: lE:ampIes\Sample.exE v] EURLSD -

Date: lCustom period v] 20000101 [E= 20110427 [E~

Execution: lNorrnal v] ['I minute OHLC V]
Deposit: 10000  UsD 1:100 - Wisualization

Optimization: ’Fast genetic based algorthm v] iBaIaﬂce +max Profit Factor v]
Forward: 2011.03.0 Balance + max Profit Factor

Balance + max Exqpected Payoff
Balance + min Drawdown

Balance + max Recoveny Factor
) — Balance = may Sharpe Ratio
Settings | Inputs | Agents | Journal | Custom ma

/

Optimization progress: |

Strategy Tester

(5) MERM - - FERTERLIZNETT

EURSUD H1 2009.06.01~2011.06.03

MAT1Period : 100~2000 & 2t I 7=5E

OnTester() ® OnTesterQ)H . B L EIT D /8T A—H |
Return Tik7" STAT ***** TR L TS a1 AFETrL MA1Period T
R D—ENRERRIND 1~2000 & &L & H7z

\ \ \

Strategy Tester ,\ L \ \ @

Pazs Result Profit Total trades Drawdown % MalPeriod |+

40 263.54 1165.77 153 0.83 1110 ‘
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4. ZEHEET
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MA1Pericd

Custom max

100 138 2% 3% 452 550 &8E  TEE &34 @2

- MEERAY TCustom max) fE. FA#hIE TMA1Period ; BEIEEIOJEH |
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