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Formula Builder

| QFarmulas | Conditions | A ues | Custom Studies | Trade Systems

cqq. AMASamp Adaptive Moving Average cros. ..

cqg. StochSample Stochastic Crossowver Syskem
SuperTermplate

Tokyol

Adaptive Moving Average cros...

m

Parm

— | | Maote

[.ﬁ.ll Folders v] Search for Trade Spsfem 0
Mame v Description Folder - ’ =] ] Trade Name Use As [ Mew ]
|.°.1 Longl ong
amal Adaptive Moving Average cros. .. Short1 Ort
Bl

ahbreviakion: A1 Toalbar Button

Entry | Exits | Costs

[ Hide Formula when 'Deny Copy' is set in Permissions

Crder Type: Allon:
(@ Market [CIMultiple entries hefore esit (Pyramids)
) Stop [T1Entry on exit
) Limit
s

Signal | price | Size

A1~ .Shortl.Signal

pa(@, 5im, 7)[-1] XBELOW MA(@,Sim, 21)}[-1]

Setup... Offset... Undo Redo
Edit Permissions... Creator: [CQG_Japan
’Toolbox ] [ Preferences. .. Close ] ’ apply
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Farmula Builder

| QFormulas | Conditions | User Yalues | Custarn Studies | Trade Systems

[l

ogg. AMASamp A
cqg. StochSample
SuperTemplate

Tokyol

Adaptive Moving Average cros. ..

Stochastic Crossowver Swstem

Adaptive Moving Average cros. ..

Coa)
(pam)
e

m

Create a MNew Trade System

abbreviation: Al

M7 Mew System Mame:  (Max 27 Chars)

[F\II Folders - l Saarch for Frade Syrkam P
Name v Description Folder 1 hlew ] Trade Name Use As l Mew ]
|.0.1 | Longl Long
amal Adaptive Maving Awverage cros. .. Short1 Shart
Bl

(o)
™

Entty | Exits | Cosks 2 _opy' is set in Permissions
Crder Type: Alla: Cancel

er TR Mew Swskem Ahbrey:

@ Market [IMulkiple entri

) Stop [T Entry an exit (Max 7 Chars)

(0 Lirvi

iE) 3

Signal | price | Size Al .Short1.5ignal

MAa(@, Sim, 7)[-1] XBELOW MA(@,Sim,21)[-1]
Setup. .. Offset,., Undo Redo
Edit Permissions... Creators | CQG_Japan
[ Toolbox l [ Preferences. .. Close ] [ Apply
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Formula Builder

| QFarmulas | Conditions | User Yalues | Custom Studies | Trade Systems

H

’AII Folders - ] Saarch for Trada Systam jol
Name v Description Folder - [ e ] e Name Use As Mew
Al Longl Long
amal Adaptive Moving Average cros. .. Short1 Short
cgg. AMASamp Adaptive Moving Average cros, ., Cff
cqg.StochSample Stochastic Crossover System Lon
SuperTemplate Adaptive Moving Average cros... 1
" "y
Tokyol Create a Mew Trade @
] ]
Bbbreviation: A1 Enter Mame For Mew Trade
Entry E v Copy' is set in Permissions
Order Type: Al QEII'IIIE|
@ Market [rui
) Stop [CEnd
() Limrit
D
Signal | price | Size A1 Long2.Signal
Setup... Offset... Undo Redo
Edit Permissions... Creator: | CQG_Japan
’ Toolbox ] ’ Preferences. .. Close ] [ Apply

1. [New] RARAVZEDYVILET,
#3141 Trade % A B
3. [0K|&Z&Z')wD

4. [Use As)aAS5Lz=V1)vyIL.
[Off, Long, Short] &Y &R,

Off 5% TE FE 3N
Long D

Short
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Entry |Exits | Costs 1. Order Type® EIR,
oOrdeerE= Allaw: 9 Market (F1T), Stop, Limit 3§1E), S/L(RFYT I V)
@) [Market [ Multiple entries before exit (Pyramids) .

") Skop [T1ERtry on exit *U&*Ro

- Order Type DELN [T

S-ignal Price | Size - Ma rket

: S L DR AR REETIA RO E
- Stop, Limit, S/L
BEELMIEICIECTHEET ST A AT E

) Limit

2. Allow DX TE
- FHRBREZTRFRICERIFDOEES 2 Multiple ~[ZTFxvs
- RCN—THRERZEZITOEE 2 Entry ~IZTF Ty

3. Signal

EDESIREERFIZFTETID ex) MA(@,Sim,7) XABOVE MA(@,5im,21)
BhRDIGE. BEFEN7A 21842 V0XLEBAT-EHS

4. Price
FE (M ex) Close(@) /S—n#1E
5. Size

FIEME ex) 7 78 or 7F )L (FXDIHH) 6



C. Exit GRIFE) DERTE

gﬂtw Exits | Coste Hide Faormula when 'Deny Copy' is set in Permissjons 1 . [N eW] 7 :9 y% 7 U “J7 L/g':'j" o

Metw | Exit Name Use Order type Allow exit on entry Allow == than onc

| Market 7

Reverse
| Copy | ORT Stop

Del | Restrick Exits Tokal Size to Open Position

| 2. iR Exit BZEA S

Signal | Price | Size e Al Longl.Reverse.Signal 3. [Ex|t Type] %E*R
MA(@,5im, 7)[-1] XBELOW MA(@,Sim,21)[ 1]
é ERTERe) S| R p— Signal CExtDA(IV T EBE
= management BEORAMTAR, DEDDEXITHLARLTELWRADERHICAMN T EXEA D
Cancel
. FIEDHFTE S (Floon)ZEEETE,
2 U Break even Money management& R/t Y SEHi 28 AFloorfEZHE X =1 . Entry{li#&(ZStopiE XM A S,
@) Cuskorm
Maoney managerment kLAY T RNy, iR ESH B FRIZEIL TSR IEStoplEIXEDH DN T,

Dollar risk trailing

Break even WHZEIN=EE TR (FL) OB TR FEX,
Dallar risk. krailing :
Percent risk traling tF;Z:ﬁﬁ;t risk %IEF T -HDENLBLERS>THLNDIE, FloorldBreakEven R &35
Prafit Larget Profit target REED A RITHRFE,
Enkry Sk
e Entry stop NR—OEEERALTRF T EERR, ROA—OEE. RIETR T, (BLIILEERED, —)
=7, = . . . =7, =
4, HIEETE 5. Signal, Price, Size DX TE

Use FERDOFA-F7 Exit TypeZCustomBA4M ZLT=1Z & .
Allow exit ~ BIC/ \—THEFRERF BEIMIZERELNSINET,
Allow >~ 12D /N—T—[E L EDRFA



Custom

Money management

Break even

Dollar risk trailing

Percent risk trailing

Profit target

Entry stop

Exit Typei¥#

Signal CExitMARAA S %R E . ESignal DERSE

BEOAMTOR, AN TEERESRE., (VED2DEXIZHLOARLTHELWWEADOMEIZAMN T
EXEAND)

FIZE D HATF TZSE (Floor)ZEXTE o

Money management& R Y M2 H3Floor{EZ B X 1=t . Entry{lit&I=Stop;E XM A B,
BIZ X, EEH1000) E4#EIZ10,000F )L TE 18ZE AN Floord80,000F)LELT-IGEE . TG LRIE
10,800KJLET LEAHY80,000F )L DEEM A H B &, BoT-{EEXD10,000FJLIZCR MY FEX A S,
10,800F JLETEMN EARSLEULERY . AT IEHALY,

kAT RN T B ERHEZERIZEIL TSR (X StoplEIXEDH N T,
HIZEN-EZFTHREE(FIL) DIETRMW T EX,
Pz (X, 10,000F/LTE1HZEANT-IBE. TN ERE11,000F)LETENYERI100{ETH-T-D
T100,000F )LD FEME N H TULNSA, TDERMEEHS T %, DAL THERVEEEE20,000FJLERTELT
L =184, 10800R)LIZRAMY T EX A B,

WL (FT-FEEDENLBLERS>THELDDSE, FloorldBreakEvenERIL &S IZERE
BIZ I, fEFEH1000D$EHEIZ10,000F L TEIBEAN, %%E50%ELFloord80,000FJLELT=IES.
HA L RE11,500F )LFETEAY150,000F )LD FEEIEAH 5& ., FD50%DFEY75,000F LFETARA
HTHLIWNO0,750R JLICR MY TSI A H B, 10,800K LETEN EASLULRY . AT IR H AL,

BREEDOFRMNHRISRE.

N—DEZERAL TR TEZRTE . RD/NN—DEE. RIETRMT, (HLLTERHED/\—)



Transaction costs:
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0.00
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C. CostsDEXTE & Trade SystemiiE FH
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Formula Builder

| GQFarmulas | Conditions | User Yalues | Custom Studies | Trade Systems
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[AII Folders v] Search for Trade Spsfem 0
Mame Description Folder - [ Mew ] Trade Name Use As [ Mew ]
|P.1 Longl Long
amal Adaptive Moving Average cros,.. Copy Short1 Short
E1 4 .

cqqd. AMASamp
£qq. StochSample
SuperTemplate
Tokyol

Adaptive Maving Average cros...
Stochastic Crossover System

Adaptive Moving Average cros...

m

Abbreviation: A1

Toolbar Bukkon

Entry |Exits | costs |

[T Hide Formula when 'Deny Copy' is set in Permis

Parm

Mate

Order Type:
(@) Market
() stop
() Limit

(S8

Signal | price | Size:

Allow:

[T Mulkiple entries before exit (Pyramids)
D Entry on exit

A1-.5hort1.Sig

Line

B>C Z#EYiRL . LongD X ILShort®d
=1 =

axX fE o

Toolbar Button|ZF v (*Y—JL/\—|CZ
Trade SystemMDRAV MK IR)

[Apply] = [Close]

o Add AL

stu :Iy]

Setup...

MA(@, 5im, 7)[-1] HBELOW

Offset, .,

MA(@, Sim, 21)[ -1]

Undo

Redo

Edit Permissions...

Creatar:

Analog

[Toolbox ] [ Preferences. ..

CQG_JG

[

Close

] [ Apply
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+230

. ii‘?4*1'*' ; 20000

4 19500
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Ds I [os T3 T1e [26 Joz 02 [16 [23 o2 0@ [16 (|23 lor o 13 [20
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TTFlow

Trend BEUEYES ﬂudy]

Analog

: 1. W—I)LN—&YEMLT=
Trade SystemZ71)w%

0= 19670 :
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1
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o L e e ........................................................... .................... .................................................................................................................................. ..' ............................ O T b e 1
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TolalTradeCount= SdMaxConsecing = O Rt S P e ; E
OpenFosition = SlCurConseckins = o \ i

PercentlLong - S0MaxConseclLosses= i It et L T 4 |
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TotalTradeCount
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AverageDuration
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MaxDrawDuration
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MaxConseclLosses
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ProfitLossRatio

PercentWinners

RemoveToNewtral
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CurDrawDown
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BL\D/N\—tUb, EEZEYRT DTEEILS0/\—E2k
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Farmula Builder
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IP.II Folders

-l Saareh Fow Teadla SlepFan

Name

Formula Toolbox

a1

a11

amal

Bl

B123

cgg. AMASamp

cqg.StochSample
L) 11i]

[mm| |G.3inguF. | [rarete) \ when ]

I HEelow I IGDingDn] ITurn:Dn] [ Iff . .0 I

Abbreviation: EB123

Order Type: Allo
@) Market [
7 Stop ]
_ ) Limnit
JEi
Signal
MA (@, Sim, 7)[ 1] ¥

Setup.., Offsel

@) Bar Yalue
1 Shudy

I Bunction () User Yalue

icondition () Trade System
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- Bat External Cata
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- ZWE Exterral Data
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- Sub-Minute Bar

m

Edit Permissions...

1 1O P Oy O g O O o Oy g O O O g O o O g Y

- TRl
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5
Al Piake

p )
[ Toolbox ] ! Preferences. ..

Setup.., | [C|Offset -1 = | Insert

O

Undo Apply
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Pararn

Tu:u:ultips Title bar Scalable buttans

L

FAANY

E Use As

Long

P’ is set in Permissions

B123~.long.Signal

Undo Redo

a_Japan

e )
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XABOVERAY
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XBELOW R A
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GOINGDNARAY
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TURNSUPR AL
EAFOEREERDN—IZHRTEGSTWNS

TURNSDNRZY [ENZDERIEERD/N\—IZHRTELLELTNVS

NOTRAZY
NOTDERIZHKREZEBET HEEF

WHENARZ>
rERfEE

IF(,,) RE>
REDEMHZEERK

13



—

A
5
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| QFormulas | Conditions | User Yalues | Custom Studies | Trade Systems | B
[P.II Falders V] Sgarch for Trade System jol E]
Name v Descript =~ [ Mew ] Trade Name Use As [ Tew ] ’){Aboue ] ’GoingUp] ’T"'mSUp] ’ tirhen ] I
a1 long Long ¥Below | [GoingDn | | TurnsDn | | IR ., ) o
(on o) o] 1.2
(@) Bar Walue () Function () User Value
amal Adaptive Moving Ay () Study () Condition () Trade Systern |
Bl p— e ”
pr m [#]- Recently Use "
| ) | | [ 2
cqg. AMASamp Adaptive Movi [#]- Bar External Data
ote :
g, SkochSample Stochastic Crossowve = " E:;séa':t “"°|I"'E';“et Bar
———— [+]- aternal ata
Sl Ul I b -- Equalize Sessions

Abbreviation: Bl

Entry | Exits

i Type
Crder Type: [Integer v]
a Market Inkeger
() Stop
() Limit
s

[ Toclbae Butbon

[&)- Fill Gap

Parameters far Trade System: B123

Note

<Default>> : <<Default>=

i Default ¥alue JCol Header ERDW Headeré
7
21 e=Default=» | <<Defaul>

- jj—/

INDA—RZERTET HEITKY,
BUEZXEEETIXHCERIC
THRENTEET,

1. [Parm]Z&9')v%

2. [New]ZzPUv%
LEFEHREA N

OK&EJ')vy

SignalZ/\1 54k

[OKI&E2') w7

ERITHEBZEYZ VD

ry

Setup Stucy Parameters [== ]
Info | Tvpe Price |
P MA x> Simple 7 Mose
Ma #2:M48 Simple 21 |ifose
[ oK ] [ Zancel ] l Print ] [ Set as Defaults ] [Restnre Defaults ]
rat Select Parameter to Use @
Signal | Price | Size Parameter bype: Yalue

A OK 8

1

YERRLT= /8NS5 A—A%EIRL e

[ Setup. .. H Offset, .. ]

Cancel

MA
ane
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‘E 1. A3 T 45

L=zw=rrra
L=2093. 75
A= +2.75

A TT4A Y —

BJJ =H7') ‘J7L[Opt|m|ze...]€ EEJER

ETL

.......... T
EntrySignal{2000 bars back from current}l x

Remove 411%
Madify ALL™...

Add Study Alert on Trade...

Xt hts T D1

2 System Optimizer - unknown4

=R

3. Specifyz2')v9

22 Apr 15
0= 20%92.00 .
H= 2003 .75 il 1]
L= 2091.75 . —
0= 2093.75 . Dp‘llmEE... |
-19125pMax i murdin = 1i Autotrade
-19125kverageloss = -« !
18Max imumLoss = - 1
OpaxClosedDraw = -2 ]
S0paxDrawAmount = ! .
10MaxDrawDurat ion= Add ta Manitar v g
D -1062MaxConsecins = ¢|| |mer—'ercemage = g, 2u
Setup 44 Trade System Optimizer - unknown4
Symbal: [F.US HGEH4, &C Trade Syster: OpenlZ3
Specify .
15000 bars back 234002241 Mawimizing: | TotalMetProfit
m
Step Oof 1 [0%] .
Stop Thresholds:
Clear Rows Shown: 0 tethod: E shaustive

F Flote [StartOpenFange | Minutes2EndOfpen | TradesFerTimeRan

‘F US.MGEH4, 5C Trade System: Openl123 Farame ter Start | Er .
StartOpe n Han £e EEE I
[raumrBars back  23:4002-24-1. Mawimizing:  |TotalNetProfit Hin e =3 En di i pen ig k=
2 TradesFerTimerange &
ot= UL I D) Thresholds: Targe i Ticks it
Rows Shover: O Method: E=haustive Pl ——T 3
Table | Graph o
+ | Settings — | Parameters
+ tartDpenPanee | Minutes9EnddOpen | TradesPerTimeRanee | Tares#Ticks | StopTicks | ManPositic
imizerhi2
2. Optimizer
« T r
TSO Setup
Furis Ruri Info
Tame Trade System Symbal Interval | Status | . Creator:  COG JARPAN
unknowni g AFAAS amp XOS T (i} i Started at: nome
unknownd cqe ARAS amp WS D [x] i1 ——————
unknown Cipeni i3 F L& MEEHS [{u] iR Copy... M
unknown 4 Openi®3 2
J Delete...
| Clear Results
2 |
4. TSO SetupH 2 Ef
T TaUE IYEEI Eaiainses Chart type
Tt - Candlestick - Sefup...
Uze Dth:r;;ie Par:;n:eter Start Value End Walue Step I I
Chart parameters
StartOpenk a0 , N
T T 15 E Interval: & bin -
TradezPerTi [
TargetTicks 100 X —
ThopTicks 70 Al Sessions Setup...
Taf@esiﬁion ‘nD - Standard Continuation

Dizable RetumBetrace and LinearRegress calculation

Mumber of steps: 1

Statistics calculation: | per rade -

O ptimize on:
[ TataletPrafi -
@) Maximizing ~) Minimnizing

Algorithm

Exhaustive -

Setup...

Bar Range
From: {15000 bars back

Mot to exceed: | 200000 bars

Threshaolds

Tor 2340022414

Edit...
Setup...
Lloze




ATT4RA Y —xtIi £D2

TS0 Setup
1 . [ N eW] 0) TR 9 > é 7 IJ ‘y 7 L/ S ¥ﬁ iﬁ' B Mame Trade System | Symbal Interval | Status l_NEW CUG_Japan
L d ak none
RU n @ % HIJ % A jJ L/ ~ [O K] 57 IJ ‘y :aMaATEd i\c:g.AMASamp :{LTSSE:‘IZ 1D5 g: E Create a Mew Run
unknonen2 A1 FUS MK 30 0% o — e
7 [e} T —— TIE— o 0% |7 \% |
r Golden Cross  {B123 F.US.JH P= 0% o [ Cancel ‘
2. [Trade System]&[Symbol]ZiE R, )

ﬁa System Parameters \ hart type
Optimize | Parameter . Candlestick. 'J I Setup...

3. INGA—ARFELEERDET, || et 2=
_Use E&;-EO)T/ j_j ¥ |z MAz 7 a0 1
-Start Value(SV) BEA#g D EE O || e O [sew.. |
-End Value(EV) BbHYDEE DisableF!etumF!etraceandL|nearHegresscalcu|atlnn ERli
-Step SVINSEVETDIE S D{E ;:t:nbi:;:tepsz 280 ;r::D LZ::::M&;;DD bTa:S 02:1504;211-5
51) SVAI7D E=Steph 2Ed BE. FEIL TataMNetFrofi <|  Mgorthm Tz
7, )9, 11,13, 15...&2%“01%260 Q““’iz“’g ey ) | (sae) J
Number of Steps: /N\TA—2M DA EHEH }_—C'ﬂ%/
i) SV [EV _ [Step |BRZEHMOK U/

TR I — L Fr—HE

Baram3 3 9 1 7 -Chart type F¥—rDFEFFDER
7%8%7=39238Y N -Interval Fy— F@E%FH?E

-All Sessions YL a3 /IN—KTE

Statistics calculation: 5t & A &% per trade(1HX5| -Barrange /\—D#ELLIIEFRHERE

£8)h per contract or share(—# &) HhiEIR -Thresholds Z D tFREERTE
Optimize on: R K F/NDEZHT 71T LiER
Algorithm: Exhaustive(Se2) or Genetic(f ) 5. [Close]Z41) w4, 16

GeneticlXSetting|Z TEEHIZR E 7]




AT TA4RA T =%t £ D3

1.%Y—J)L/N—DStartrR3 %)y 5 2. FERMNERTR

Setup i34 Trade Systern Optimizer - A Cross
= Syrbal = US.DUIL D Trade Spstern: B123 Parameater Start End Ster
]
Specify 1000 bars back  20:2304-2115  Masimizing: | TotalNetProfi M1 20 e D]
a2 40 50
Step 1271 of 121 [100%)
Start Threzhaldz:
Stop Rows Sh Method: E shaustive Ll L1} »
[lear Table G
|
(- Settings - | Parameters - | Statistics
Sart By I Hote WAl WAz | TotaiMetPr. . =F ClosedietProfitf TotalTradeCount f Openfliosit
O m— $ . | 2 42 575752 130872 15 |
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