XP1. Introduction

X PertTrader is afull-fledged trading system that integrates a rules composer, a

stock screener and a backtester component seamlessly to provide you a unified
trading platform for creating powerful rulesto identify stocks that could be your
winning buy/sell candidates.

Designed to work for traders, investors, brokers with some level of understanding
of technical indicators, XPertTrader lets you create your own set of rules based
on our pre-set indicators and then conduct simulated back-testing on these rules.

Y ou define your own buy/sell signals, you create your own rules, you define your
own success !

If you have any ideas or comments or feedback on how to improve XPertTrader,
kindly contact us at info@chartnexus.com.

Happy Charting & Learning! :-)

Our Best,
ChartNexus Team (Application & Website)



XP1l.1 System Requirements

As XPertTrader is an advanced module of ChartNexus. Its minimum system

requirements are the same as those for ChartNexus. Please check that your
computer system meets the following requirements:

. (&) Java Runtime Environment (JRE) or (b) Java Development Kit (JDK).
JDK 1.4 or higher.
Y ou will need to have either (a) or (b) installed on your computer if itis
not yet installed. Y ou can download from Sun Microsystem's website
(http://java.com/en/download/).

. Pentium processor speed of at least 450Mhz or equivalent

. Memory of 128 megabytes (MB) RAM (256 MB recommended)

« Super VGA (800 x 600) or higher-resolution video adapter and monitor

. Atleast 50 MB of available hard disk space

. Mouse and keyboard

Additional Requirements:
. Internet connection - Used for downloading/updating stock data. The
connection can be broadband or dial-up

Please ensure that your computer system meets these requirements so that
ChartNexus can perform optimally and properly.


http://java.com/en/download/

XP1.2 Downloading ChartNexus

Once you have ensured that you have fulfilled the system requirements listed in
1.1, you are ready to download ChartNexus.

Please make sure that you have read and understood our software license
agreement (http://www.chartnexus.com/legal/software.php). Y ou can only
proceed to download ChartNexus™ if you agree to the terms and conditions
stated in the software license agreement.

After agreeing, kindly proceed to our download page
(http://www.chartnexus.com/products/index.php).

There are two download package options you can choose from :

(A) Setup Program

Download this package if you only want to download the program and stock data.
This package does not include the Javainstaller which is required by ChartNexus.
This option is encouraged if you already have Javainstalled on your computer.

(B) Setup Program + Java Installer
Download this package if you are not sure if your system has Javainstalled. This
package contains the program, stock data and Java installer



http://www.chartnexus.com/legal/software.php
http://www.chartnexus.com/products/index.php

XP1.3 Installing ChartNexus and
XPertTrader

To use XPertTrader, you must install ChartNexus Standard Edition v1.2 or
greater.

After installing ChartNexus, you need to subscribe to X PertTrader at
www.chartnexus.com to start using this module.



XP1.4 Getting Help

We, at FINEX Solutions are always standing by to help you with any aspects

or problems that you encounter while using ChartNexus and its modules. These
are some of the avenues that you can use to help troubleshoot or resolve the
problem :

Frequently Asked Questions (FAQS):

We have prepared and maintained the FAQs list on the web
(http://www.chartnexus.com/support/fags.php). The page contains questions and
answers that are commonly asked by our users. Answers to these questions are
provided as well.

OnlineForm :
http://www.chartnexus.com/support/contactus.php#cform

Email :
support@chartnexus.com

Telephone:
(65) 65606228 (10:00am to 5:00pm, GMT+8:00, Monday to Friday)

Fax :
(65) 65607228

Mailing Address:

1 North Bridge Road,
High Street Centre #22-07,
Singapore 179094


http://www.chartnexus.com/support/faqs.php
http://www.chartnexus.com/support/contactus.php#cform

XP2.0 Getting to Know
XPertTrader

A skillful master understands his/her tool well. In this section, we will explain

to you on the various graphical user interface (GUI) components and windowsin
the XPertTrader module. X PertTrader comprises of the following three
submodules which will be explained in detail.

« Rules composer (RC)
« Stock Screener (SS)
. Backtester (BT)



XP2.1 Starting XPertTrader

X PertTrader can be launched from ChartNexus by either of the following ways:

. Click on the XPertTrader icon in ChartNexus

Click on this icon to launch XpertTrader

o | B [ 5 Wiy D SRS

S wiis 0 B Dl W e
Fe ‘Wiea Tooh Windos  Advareed Hel

dEnide #d0 aat DeEdox X é

B - Lol wie i i S

als] =

.mmnm ek Skt Link T St
s, e || [EX S BB W (MW A O

Ao
AT WS LTK
Al

]

AP G BOHD ETP
AR

FbbaTa

FoCS

PO R TR 128

#wHNSE BT A B

Fn Achwrin
reelhm
L]
=]
Fchiorsun
Fedarpa
rddwalTach
Fadrosk
]
Fech Mol
L e |
Rdvip

AEl Camp
FEM-EYER
Pl Card el 00y

Ty .
-li I L3 .
i ¥ 1] -] ] ] 12 L] 4 3 + v 4 n 7 - <]

D H Py :l gg T Rap O Mo

(&) Comparry [ 'Wamant Info | () Portfoke| i Charthems Pews

LaneR Paphed data o dated I5 Horeivebes' 200G

. Click XPertTrader under the "Advanced" tab in ChartNexus



Under ‘Advanced’, click and launch XpertTrader
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XP2.2 Navigating Between Rules
Composer, Stock Screener,
Backtester

T he three submodules of XPertTrader namely Rules Composer (RC), Stock Screener
(SS) and Backtester (BT) are accessible on separate windows as illustrated below.

SS tab
RC tab BT tab

X xPerl Irader : Define Your Dwn Su Ccess

Rules Compaoser | Stocks Screener | Backbester

~Available Rules ~Uszet's Composed Rules
all Rules UserRule
[+ izeneral Mo rule

- @ccurmulationDistribukion

[+ Awverage Directional Inde:

- BollingerBand Add s |




XP2.3 Understanding Rules Composer
Window

Rules Composer alows you to create systems of rules for both buy and sell signals. Complex systems

of rules may be created by ssmply selecting the technical trigger on the "Available Rules’ section and
using either the operand "OR" or "AND" with existing triggers.

System of rules
created is shown here

L EPert Trader ; Define Yo Ovwn Success S ‘ﬁ l-‘;lll
. I & Carrete e -
List Of s o cosimne =
available | 2 MormPoinée _ o |
i L L
rules [ e—— ||
- FoelsbieeShrangthimdes:
I +- Shochashc I
+  wilaird SeR
I |
U = — =
= By . |
Loading, saving
Fljlhart A= yPertTrader and deleting of file
how signal I_gl_ —— = = —
e [ v
Default parameters of Rules shown in
the rules can be changed mathematical notation

in this window



XP2.4 Understanding Stock Screener

Window

Stock Screener scans the market/sector/watchlist for stocks that satisfy the set of rulesin thefile

that has been created in the Rules Composer module.

Triggers will
he shown from
the period of
time selected

=Creen over

{a) whole market
{(b) sector

{c) watchlist

WFert Trader : Define Your Ovwn Sucoess 101
Rules Composer  Stocks Soreeney | Backtester
Balnct Soreening Rubss Apphy Roabes: To Period Spply Rules To Soope
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saved in
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Composer il (gt |
ke 6 i Screen for either
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| Last Trigeed | # Sograk | Trignered Eules




XP2.5 Understanding Backtester Window

Backtester Isamodule that allows you to simulate the systems of rules created in Rules Composer

over past historical market data.

With this module, the systems of rules created in Rules Composer can be tested for profitability
levels on past data before actually using them to screen for future trades. After the backtesting, if the
return on capital is not satisfactory, the systems of rules can be edited or changed before redoing the
backtest. Thisiteration can be done multiple times until you are satisfied with the profitability level.

Buy and sell rules to be used
for the backtest. Buy and sell

rules may be the same or different
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XP3.0 XPertTrader Configuration

With XPertTrader, complex trading systems can be created, tested and used in

avariety of ways. In this section we will explain in detail each and every setting
that is used to configure X PertTrader.



XP3.1 Settings in Rules Composer

Each rule in the Rules Composer hasits own set of parameters. While we provide

default parameters, each and every one of those parameters can be manually changed by
you according to your own trading system.

The parameters can only be changed after adding the rule to the "User's Composed
Rules' and then clicking on the added rule.

—Signal Diagram

{* Buy el

Bullish crossover of MACD
line with the cernterline

'@Li;; /
e After adding the rule, double-click

on the parameter to edit it.

~Parameters Remember to save the file after
editing the parameters

Paranm Yalue
Shart Period 12

Long Period
Signal Period a




XP3.2 Settings in Stock Screener

T he Stock Screener allows you to screen the system of rules on either the whole market, a

particular sector or a saved watchlist. In addition you may want to specify the screening to start
from either of the following:

. Last trading day
. 1week ago

. 1 month ago

. 3 months ago

. 6 months ago

. lyear ago

After deciding to apply the rule
to buy or sell signal, you can
specify from how many days
afqo you would like to apply

1 week ago j ﬁ the rule to

Mote that if you would like
Stock Screener to return only
% Buy signal € Sel signal stocks triggered in the last
trading day, then set this
field to “Last trading day”™

~fpply Rules To Period

Specify the period to start screening From

~Apply Rules To:




XP3.3 Settings in Backtester

T he configuration settings in the backtester module needs to be carefully set as each of them may
affect significantly the results of the backtest.

From the backtester window, the following are the important fields to configure properly:

. Buy & Sell Rules
. Capital Allocation
. Backtest Period

. Portfolio Strategy
. Brokerage fee

You can specify the period that you would like to
simulate your buy and sell rules. This is important
as for example, you may want to simulate your buy
and sell rules over a period that you are very sure
that the market is in an uptrend.

With the knowledge of how good your buy and sell

rules are in various market conditions, you may want

to Eppl"_lll" different t]l.l"_lll" and sell rules in different For |ﬂng gtrategvr
market conditions backtester will
look for buy
signals to open a
long position. A
sell signal is only
¥ Long used to close the

To 2 x| [pec  w] [2005 = ~ Short wp|ONQg position.
For a short
£ Both strategy,
~Broksrage Fes | backtester will
. Configure look for sell signals
defaulk j Edit | to open a short

l position. A buy

~Select Backkest Period T ~Porkfolio Strategy

From: |2 =] |pec =] |eo004 =

signal is only used
to close the short

As the brokerage fee affects the profitability position

level, it is best to create a brokerage profile
that best matches the actual brokerage charges

you pay



XP3.4 XPertTrader System Settings -
General

By clicking on the "configure" button in either the Stock Screener or Backtester, the
XPertTrader System Settings will be opened.

The XPertTrader System Settings under the "Genera" tab is shown below

XPertTrader System Settings il

Price Constrainkts
Used in Stock Screener to set the allowable minimum and maximum price.

Minirm (3 |.;.,5 Madimum ($) |1|:||:||:||:||:||:|.EI

IUse this in Backkester ko set the allowable minimum and maximum price.

Minirnumm (3§ |n.2 Mairmum ($) |1nnnnnn.n

¥olume Constraints
IUsed in Stock Screener and Backkester to specify the minimum wolume for x number of days

Minirmurn wolume | 10000 averaged over |1III daws

Bid/Lot Size
Specify the minimum allowable bidflot size of shares  1oon ;I

Buy /Sell Price Trigger
Select the method used for calculating the buysell price krigoer

Close price of kriggering day ;I

Default, . Ik Zancel




Default, . Ik Cancel | |

The following describe the various fields in this window

. Price Constraints - Stock Screener and Backtester will only initiate atrade on
those stocks whose prices are within the minimum and maximum range

. Volume Constraints - Stock Screener and Backtester will only initiate a trade on
those stocks whose average volumes over x days are within the minimum and
maximum range

. Bid/Lot Size - This specifies the minimum allowable bid/lot size of shares

. Buy/Sdl Price Trigger
- if set to "Close price of triggering day", the backtester will take the trade price
at the close price
- if set to "Open price of next day", the backtester will take the trade price on
the next day's open price



XP3.5 XPertTrader System Settings -
Market Trend

T he XPertTrader System Settings under the "Market Trend" tab allows usersto
specify the specific types of trend condition to screen or to backtest.

ZPertTrader System Settings El

General Market Trend | Capital .ﬂllu:u:atin:un| Partfalio Strategﬂ Stu:ups|

These settings are used in Skock Screener and Backkesker

Use these parameters ko define the trends that wou want to deteck, and the values
used to define the trend, Wwe have defined 3 preset values, You can define your own,
short-term=10 days, mid-kerm=21 davs and long-term=00 davs,

{* Preset short-term ;I " User Define |21 days

[+ Downtrend

{* Preset short-term ;I " User Define |21 days

[+ Range-bound

{* Preset short-term ;I " User Define |21 days

Default. .. (8] Cancel




By checking the relevant checkbox, the user may specify to screen or backtest only
stocksin any or all of the following conditions

. Uptrend
. Downtrend
. Range-bound

In addition the user can specify whether the trend is a short-, mid- or long-term



XP3.6 XPertTrader System Settings -
Capital Allocation

e tTrader System Settings under the "Capit ocation” t OWS usersto
T he XPertTrad Sy Setti der the "Capital Allocation” tab all
specify how the capital should be used when multiple stocks are triggered.

XPertTrader System Settings il

General | Market Trend ©Capital Allocation | Portfalio Strategy | Stops |

These settings are used in Backlesker,
These parameters let you define wour capital allocation strategy.

Allocation Method
This option allows wou to specify the method that wou wank to allocate wour capital.

Equal weightage

Profits Allocation

[V Reirvest the profits and use as part of working capital,

Capital Allocated Per Stock

Mazinmuarm:
{* System default i.e. MAXIMIM " User define ISIII
Minirnurn:
{* System default i.e, 50 " User define ISIII

Maximum Mumber Of Shares Purchase Per Stock

{* System default i.e. MAXIMUM " User define IIDDIIIEIIII

Default, .. | (0] 4 Cancel




The Allocation Method can be set to:

. Equal Weightage - the amount of available capital is divided equally among all

the stocks triggered
. Order of appearance - the amount of available capital is used to buy the stocks

that are first triggered and returned

If the checkbox next to Profits Allocation is checked, the profit obtained from earlier
trades will be used as part of the capital for future trades



XP3.7 XPertTrader System Settings -
Portfolio Strategy

T he XPertTrader System Settings under the "Portfolio Strategy” tab allows usersto
specify whether they favour more long or short positions.

ZPertTrader System Settings il

General | Market Trend | Capital Allocation Portfolio Strategy | Staps |

These settings are used in Backtester,
These parameters let wou refine wour portfolio long/shart strakegy.

Position Bias
This setking applies when wou select the "Both" option in position skraktegw (in the
nPertTrader panel) where you want ko execuke both long and short orders.

¥ Favour long " Favour short

Maximum Mumber OfF Simultaneous (Opened) Positions
This option lets you specify the maximum number of positions that you want to hawve
in wour porkFolio ak any given time.

% Sysktem default i.e, MAXIMUM " User define |4DDDD

Default, .. (o] Zancel




XP3.8 XPertTrader System Settings -
Stops

T he XPertTrader System Settings under the " Stops' tab allows you to specify your
exit strategy.

XPertTrader System Settings il

General | Market Trend | Capital Allocation | Partfalio Strategy 5'I'F'5|

These settings are used in Backtester,
These paramekers let wou to indicate when to take profit and when to cut loss,
The setting applies ko both long and short positions.,

Take Profit
Setting this option will trigger the syskem to take profit according to one of these conditions:

i~ Percentage (%) greater than capital IEI- 1

{ Dallars ($) greater than capital |1IIIIIIIII.III

Cut Loss
Setting this option will trigger the swskem to cuk loss according to one of these conditions:

{* Signal kriggered From the composed rules

{ Percentage (%) greater than capital IEI-I

i~ Dollars ($) greater than capital |1IIIIIIIZI.III

Default, .. (o] Zancel




It is very important for you to have an exit strategy. Backtester allows you to specify
how you want to exit from awinning position as well as alosing position.



XP4.0 Understanding The
Technical Rules And Their
Parameters

| n this section, we will explain on the technical rules and their parameters listed
in the Rules Composer.



XP4.1 Technical Rules - General

T he description of the rules and their parameters under "General" are as
follows:

Price Increase

Price hasincreased by at least p% in the past t days
. tisthe number of daysthat the price increaseis calculated
« p isthe minumum percentage value that the price has risen

Price Decrease

Price has decreased by at least p% in the past t days
. tisthe number of days that the price decreaseis calculated
. p isthe minumum percentage value that the price has fallen

Volume Increase

Average volume has jumped by at least v%

. tlisthe past number of dayswhose average volume is compared with the
recent average volume

. t2istherecent number of dayswhose average volume is compared with
the past average volume

« Vistheincreasein volume from period t1 to t2

Volume Decrease

Average volume hasfallen by at least v%

. tlisthe past number of dayswhose average volume is compared with the
recent average volume

. t2istherecent number of dayswhose average volume is compared with
the past average volume

. Visthe decrease in volume from period t1 to t2



XP4.10 Technical Rules - Moving
Average

T he description of the rules and their parameters under "Moving Average” are
asfollows:

MA Dua Crossover

Buy : Shorter MA crossed over longer MA
Sell : Longer MA crossed over shorter MA

. Shorter Period isthe period of the shorter-duration moving average line

. Longer Period isthe period of the longer-duration moving average line

. Exp Factor isthe exponential factor used in the calculation of the moving
average

. Black Window isthe time frame where the MA lines may cross many
times without affecting the triggering of the stock

. tlisthe minimum number of days that the two MA lines did not cross
before the Black Window

. t2isthe minimum number of days that the two MA lines did not cross
after the Black Window

MA Triple Crossover

Buy : Shorter MA crossing over mid MA, the latter crossing long MA
Sell : Longer MA crossing over mid MA, the latter crossing short MA

. Shorter Period isthe period of the shorter-duration moving average line

. Middle Period isthe period of the mid-term moving average line

. Longer Period isthe period of the longer-duration moving average line

. Exp Factor isthe exponential factor used in the calculation of the moving
average

. Black Window isthe time frame where the MA lines may cross many
times without affecting the triggering of the stock

. t1listhe minimum number of days that the two MA lines did not cross
before the Black Window

. t2 isthe minimum number of days that the two MA lines did not cross
after the Black Window

MA Price Crossover



Buy : Price crossed over MA
Sell : MA crossed over price

. Period isthe period of the moving average

. Exp Factor isthe exponential factor used in the calculation of the moving
average

. Black Window isthe time frame where the MA and price may cross

many times without affecting the triggering of the stock

. tlisthe minimum number of days that the two MA lines did not cross
before the Black Window

. t2isthe minimum number of days that the two MA lines did not cross
after the Black Window



XP4.11 Technical Rules - On-
Balance VVolume

T he description of the rules and their parameters under " On-Balance Volume"
are asfollows:

OBV Divergence With Price

Buy : OBV isincreasing with price still moving down
Sell : OBV isdecreasing with price still moving up

. Max Divergence Days s the maximum number of days during which the
divergence occurs

. Min Divergence Days is the minimum number of days during which the
divergence occurs

« Min Overlap Length isthe minimum number of overlapping days during
which price and OBV diverge

. Price Slope isthe minimum slope of the moving average of the price

. OBV Slopeisthe minimum slope of the moving average of OBV

. Price MA Period isthe number of days used for the period of the moving
average of the price

. OBV MA Period isthe number of days used for the period of the moving
average of the OBV

. If OBV On Right isset to '1', only divergences with OBV slope on the
right side of price slope are triggered

OBV Convergence With Price

Buy : OBV isincreasing with price moving up
Sell : OBV isdecreasing with price moving down

. Max Divergence Days is the maximum number of days during which the
convergence occurs

. Min Divergence Daysis the minimum number of days during which the
convergence occurs

« Min Overlap Length isthe minimum number of overlapping days during
which price and OBV converge

. Price Slope isthe minimum slope of the moving average of the price

. OBV Sopeisthe minimum slope of the moving average of OBV

. Price MA Period isthe number of days used for the period of the moving
average of the price



. OBV MA Period isthe number of days used for the period of the moving
average of the OBV

. If OBV On Right isset to '1', only convergences with OBV slope on the
right side of price slope are triggered

OBV Trend

Buy : OBV istrending upwards

Sl : OBV istrending downwards
. tisthe number of daysthat OBV has been trending
. Slopeisthe dope of the OBV when it is trending



XP4.12 Technical Rules - Relative
Strength Index

T he description of the rules and their parameters under "Bollinger Bands' are
asfollows:

RSl Touched And Rebounded/Retreated From Limit

Buy : RSl rebounding from lower limit to XX
Sell : RSl retreating from upper limit to XX

. Period (Period of RSl )

. Lower Limit (Lower limit of RSI )

. Upper Limit (Upper limit of RSl )

. Limit Margin (‘Limit Margin' = 1 means RS| touched and
rebounded/retreated from limit +/- 1)

« X (xisthe amount that RSl rebounded/retreated from limit)

. X Margin ('x Margin' = 3 means RSI rebounded/retreated within x +/- 3)

. t(tisthe maximum number of days for the rebound/retreat to happen)

RSI Crossing Limit

Buy : RSl just enters oversold region
Sell : RSl just enters overbought region

. Period (Period of RSI)
. Lower Limit (Lower limit of RSI)
. Upper Limit (Upper limit of RSI)

RSI Limit Exceeded

Buy : RSl at XX isin oversold region
Sell : RSl at XX isin overbought region

. Period (Period of RSI)
. Lower Limit (Lower limit of RSI)



. Upper Limit (Upper limit of RSI)

RSI Rebounding/Retreating In Oversold/Overbought Region

Buy : RSl rebounds from low in oversold region
Sell : RS retreats from high in overbought region

. Period (Period of RSI)

. Lower Limit (Lower limit of RSI)

. Upper Limit (Upper limit of RSI)

« X (X isthe amount that RSl rebounded/retreated from limit)

. t(tisthe maximum number of days for the rebound/retreat to happen)

RSI Rebounded/Retreated In Oversold/Overbought Region And
Touching/Crossing Limit

Buy : RSI crosses back lower limit from oversold region
Sell : RSI crosses back upper limit from overbought region

. Period (Period of RSI)

. Lower Limit (Lower limit of RSI)

« Upper Limit (Upper limit of RSI)

« X (x isthe amount that RSl rebounded/retreated from limit)

« X Margin ('x Margin' = 3 means RSI rebounded/retreated within x +/- 3)
. t(tisthe maximum number of days for the rebound/retreat to happen)

RSl at XX isin range (min, max)

. Period (Period of RSI)
« Min (Min value of the range)
. Max (Max value of the range)

RS Crossed 50% level

Buy : RSI crossed up 50% level
Sdll : RSI crossed down 50% level

. Period (Period of RSI)
. CrossVaue (‘'Cross Value isthe level RSI must cross)



RSI Failure Swing

Buy : RSI bottom failure swing
Sell : RSl top failure swing

. Period (Period of RSI)

. Lower Limit (Lower limit of RSI)

. Upper Limit (Upper limit of RSI)

« X1 (x1isthe minimun amount below/above the recent peak/trough)

« X2 (x2 isthe minimum amount RSl has moved above/below the recent
peak/trough)

RSl Divergence With Price

Buy : RSI isincreasing with price still moving down
Sell : RSI is decreasing with price still moving up

. Max Divergence Days (‘Max Divergence Days is the maximum number
of days during which the divergence occurs)

. Min Divergence Days (‘Min Divergence Days' is the minimum number of
days during which the divergence occurs)

« Min Overlap Length (‘Min Overlap Length' is the minimum number of
overlapping days during which price and RSI diverge)

. Price Slope (‘Price Slope' is the minimum slope of the moving average of
the price)

. RSI Slope ('RSI Slope' is the minimum slope of the moving average of
RSI)

. Price MA Period ('Price MA Period' isthe number of days used for the
period of the moving average of the price)

. RSI MA Period ('RSI MA Period' isthe number of days used for the
period of the moving average of the RSI)

. RSI On Right (If RSI On Right' is set to 'YES, only divergences with RS
slope on the right side of price slope are triggered)

RSI Convergence With Price

Buy : RSl isincreasing with price moving up
Sdll : RSl is decreasing with price moving down

. Max Convergence Days (‘Max Convergence Days is the maximum



number of days during which the convergence occurs)

. Min Convergence Days ('Min Convergence Days' is the minimum number
of days during which the convergence occurs)

. Min Overlap Length ('Min Overlap Length' is the minimum number of
overlapping days during which price and RSI converge)

. Price Slope ('Price Slope' is the minimum slope of the moving average of
the price)

. RSl Slope ('RSI Slope' is the minimum slope of the moving average of
RSI)

. Price MA Period ('Price MA Period' is the number of days used for the
period of the moving average of the price)

. RSl MA Period ('RSI MA Period' is the number of days used for the
period of the moving average of the RSl)

. RSl OnRight (If 'RSI On Right' is set to 'Y ES, only convergences with
RSI slope on the right side of price slope are triggered)

RSI Trend

Buy : RSl istrending upwards
Sl : RSl istrending downwards

. t(tisthe number of daysthat RSl has been trending)
. Slope (Slopeisthe slope of the RSI when it is trending)



XP4.13 Technical Rules -
Stochastic

T he description of the rules and their parameters under " Stochastic” are as
follows:

Stochastic Crossover

Buy : %D crosses over smoothed %D
Sell : Smoothed %D crosses over %D
. Lower Limit islower limit of Stochastic
. Upper Limit isupper limit of Stochastic
. %K Period isthe period of %K
« %D Period isthe period of %D
. Smoothed %D Period isthe period of Smoothed %D Period
. X isthe minimum distance between the %D line and Smoothed %D line
. tisthe maximum number of daysthat x occurs

Stochastic Divergence With Price

Buy : Stochastic isincreasing with price still moving down
Sell : Stochastic is decreasing with price still moving up

. Max Divergence Days is the maximum number of days during which the
divergence occurs

. Min Divergence Daysis the minimum number of days during which the
divergence occurs

« Min Overlap Length isthe minimum number of overlapping days during
which price and Stochastic diverge

. Price Slope isthe minimum slope of the moving average of the price

. Stochastic Slope is the minimum slope of the moving average of
Stochastic

. Price MA Period isthe number of days used for the period of the moving
average of the price

. Stochastic MA Period isthe number of days used for the period of the
moving average of the Stochastic

. |If Stochastic On Right isset to '1', only divergences with Stochastic slope
on the right side of price slope are triggered



Stochastic Convergence With Price

Buy : Stochastic is increasing with price moving up
Sell : Stochastic is decreasing with price moving down

. Max Divergence Daysis the maximum number of days during which the
convergence occurs

. Min Divergence Days is the minimum number of days during which the
convergence occurs

« Min Overlap Length isthe minimum number of overlapping days during
which price and Stochastic converge

. Price Slope is the minimum slope of the moving average of the price

. Stochastic Slope is the minimum slope of the moving average of
Stochastic

. Price MA Period isthe number of days used for the period of the moving
average of the price

. Stochastic MA Period isthe number of days used for the period of the
moving average of the Stochastic

. |If Stochastic On Right is set to '1', only convergences with Stochastic
slope on the right side of price slope are triggered



XP4.14 Technical Rules - Williams
O0oR

T he description of the rules and their parameters under "Williams %R" are as
follows:

Williams %R Touched And Rebounded/Retreated From Limit

Buy : Williams %R rebounding from lower limit to XX
Sl : Williams %R retreating from upper limit to XX

. Period (Period of Williams %R)

. Lower Limit (Lower limit of Williams %R)

. Upper Limit (Upper limit of Williams %R)

. Limit Margin (‘Limit Margin' = 1 means Williams %R touched and
rebounded/retreated from limit +/- 1)

« X (x isthe amount that Williams %R rebounded/retreated from limit)

. X Margin ('x Margin' = 3 means Williams %R rebounded/retreated within
X +/- 3)

. t(tisthe maximum number of days for the rebound/retreat to happen)

Williams %R Crossing Limit

Buy : Williams %R just enters oversold region
Sl : Williams %R just enters overbought region

. Period (Period of Williams %R)
. Lower Limit (Lower limit of Williams %R)
. Upper Limit (Upper limit of Williams %R)

Williams %R Limit Exceeded

Buy : Williams %R at XX isin oversold region
Sl : Williams %R at XX isin overbought region

. Period (Period of Williams %R)
. Lower Limit (Lower limit of Williams %R)



. Upper Limit (Upper limit of Williams %R)

Williams %R Rebounding/Retreating In Oversold/Overbought Region

Buy : Williams %R rebounds from low in oversold region
Sell : Williams %R retreats from high in overbought region

. Period (Period of Williams %R)

. Lower Limit (Lower limit of Williams %R)

« Upper Limit (Upper limit of Williams %R)

« X (xisthe amount that RSl rebounded/retreated from limit)

. t(tisthe maximum number of days for the rebound/retreat to happen)

Williams %R Rebounded/Retreated In Oversold/Overbought Region And
Touching/Crossing Limit

Buy : Price rebounds from lower band
Sell : Price retreats from upper band

. Period (Period of Williams %R)

. Lower Limit (Lower limit of Williams %R)

« Upper Limit (Upper limit of Williams %R)

« X (x isthe amount that Williams %R rebounded/retreated from limit)

. X Margin ('x Margin' = 3 means Williams %R rebounded/retreated within
X +/- 3)

. t(tisthe maximum number of days for the rebound/retreat to happen)

Williams %R In Specified Range

Williams %R at XX isin range (min, max)
. Period (Period of Williams %R)
« Min (Min value of the range)
. Max (Max value of the range)

Williams %R Crossed 50% level

Buy : Williams %R crossed up 50% level
Sdl : Williams %R crossed down 50% level

. Period (Period of Williams %R)
. CrossValue ('Cross Value' isthe level Williams %R must cross)



Williams %R Failure Swing

Buy : Williams %R bottom failure swing
Sl : Williams %R top failure swing

. Period (Period of Williams %R)

. Lower Limit (Lower limit of Williams %R)

. Upper Limit (Upper limit of Williams %R)

. X1 (x1 isthe minimun amount below/above the recent peak/trough)

« X2 (X2 isthe minimum amount Williams %R has moved above/below the
recent peak/trough)

Williams %R Divergence With Price

Buy : Williams %R isincreasing with price still moving down
Sell : Williams %R is decreasing with price still moving up

. Max Divergence Days (‘Max Divergence Days is the maximum number
of days during which the divergence occurs)

. Min Divergence Days (‘Min Divergence Days' is the minimum number of
days during which the divergence occurs)

. Min Overlap Length (‘Min Overlap Length' is the minimum number of
overlapping days during which price and Williams %R diverge)

. Price Slope (‘Price Slope' is the minimum slope of the moving average of
the price)

. Williams %R Slope (‘Williams %R Slope' is the minimum slope of the
moving average of Williams %R)

. Price MA Period ('"Price MA Period' isthe number of days used for the
period of the moving average of the price)

. Williams %R MA Period ('Williams %R MA Period' isthe number of
days used for the period of the moving average of the Williams %R)

. Williams %R On Right (If Williams %R On Right' isset to 'YES, only
divergences with Williams %R slope on the right side of price slope are
triggered)

Williams %R Convergence With Price

Buy : Williams %R isincreasing with price moving up
Sl : Williams %R is decreasing with price moving down

. Max Convergence Days (‘Max Convergence Days is the maximum
number of days during which the convergence occurs)

. Min Convergence Days (‘Min Convergence Days' is the minimum number
of days during which the convergence occurs)



. Min Overlap Length ('Min Overlap Length' is the minimum number of
overlapping days during which price and Williams %R converge)

. Price Slope ('Price Slope' is the minimum slope of the moving average of
the price)

. Williams %R Slope (‘'Williams %R Slope' is the minimum slope of the
moving average of Williams %R)

. Price MA Period ('Price MA Period' is the number of days used for the
period of the moving average of the price)

. Williams %R MA Period ('Williams %R MA Period' is the number of
days used for the period of the moving average of the Williams %R)

. Williams %R On Right (If 'Williams %R On Right' isset to 'YES, only
convergences with Williams %R slope on the right side of price Slope are
triggered)

Williams %R Trend

Buy : Williams %R is trending upwards
Sl : Williams %R is trending downwards

. t(tisthe number of daysthat Williams %R has been trending)
. Slope (Slopeis the lope of the Williams %R when it is trending)



XP4.2 Technical Rules -
Accumulation/Distribution

T he description of the rules and their parameters under
"Accumulation/Distribution” are as follows:

Acc/Dis Divergence With Price

Buy : Acc/Disisincreasing with price still moving do
Sell : Acc/Disis decreasing with price still moving up

. Max Divergence Days s the maximum number of days during which the
divergence occurs

. Min Divergence Days is the minimum number of days during which the
divergence occurs

« Min Overlap Length isthe minimum number of overlapping days during
which price and Acc/Dis diverge

. Price Slope isthe minimum slope of the moving average of the price

. Acc/Dis Slope isthe minimum slope of the moving average of Acc/Dis

. Price MA Period isthe number of days used for the period of the moving
average of the price

. Acc/DisMA Period isthe number of days used for the period of the
moving average of the Acc/Dis

. If Acc/DisOn Right isset to '1', only divergences with Acc/Dis slope on
the right side of price slope are triggered

Acc/Dis Convergence With Price

Buy : Acc/Disisincreasing with price moving up
Sell : Acc/Disis decreasing with price moving down

. Max Convergence Days is the maximum number of days during which
the convergence occurs

. Min Convergence Daysis the minimum number of days during which the
convergence oc

« Min Overlap Length isthe minimum number of overlapping days during
which price and Acc/Dis converge

. Price Slope isthe minimum slope of the moving average of the price

. Acc/Dis Slope is the minimum slope of the moving average of Acc/Dis

. Price MA isthe number of days used for the period of the moving average
of the price



. Acc/DisMA Period isthe number of days used for the period of the
moving average of the Acc/Dis

. If Acc/DisOn Right isset to '1', only convergences with Acc/Dis slope on
the right side of price slope are triggered

Acc/Dis Trend

Buy : Acc/Disis trending upwards

Sdl : Acc/Disis trending downwards
. tisthe number of daysthat Acc/Dis has been trending
. Slopeisthe dope of the Acc/Diswhen it istrending



XP4.3 Technical Rules - Average
Directional Index

T he description of the rules and their parameters under " Average Directional
Index" are asfollows:

ADX Below 20-Level

ADX lineis below 20-level
. Period isthe number of days used to calculate ADX

ADX Above 40-Level

ADX lineis above 40-level
. Period isthe number of days used to calculate ADX

ADX In Specified Range

ADX at XX isin range of (min, max)
. Period isthe number of days used to calculate ADX
« Minismin value of the range
. Max ismax value of the range

ADX Crosses Up 20-Level

. Period isthe number of days used to calculate ADX

ADX Crosses Down 20-Leve

. Period isthe number of days used to calculate ADX

ADX Crosses Up 40-Level

. Period isthe number of days used to calculate ADX



ADX Crosses Down 40-Level

« Period isthe number of days used to calculate ADX

ADX (+DlI/-DI) Crossover

Buy : +DlI crosses over -DI
Sl : -DI crosses over +DI
. Period isthe number of days used to calculate ADX
. X isthe minimum value +DI and -DI after the crossover
. tisthe maximum number of days within which x is reached



XP4.4 Technical Rules - Bollinger
Bands

T he description of the rules and their parameters under "Bollinger Bands' are
asfollows:

Bollinger Bands - Price Below/Above The Lower/Upper Band

Buy : Priceis below lower band
Sell : Priceis above upper band

. Period is period of moving average

. Lower and upper bands will be distanced at the value of the Std Deviation
from the MA line

Bollinger Bands - Price Just Touching/Crossing Band

Buy : Price just touches or crosses lower band
Sell : Price just touches or crosses upper band

. Period is period of moving average

. Lower and upper bands will be distanced at the value of the Std Deviation
from the MA line

Bollinger Bands - Price Touched Band And Rebounded/Retreated From Band

Buy : Price rebounds from lower band
Sell : Price retreats from upper band

. Period isperiod of moving average

. Lower and upper bands will be distanced at the value of the Std Deviation
from the MA line

« X isthe amount that price rebounds/retreats from band

. X Margin =1 means price rebounded/retreated from band within x +/- 1

. tisthe maximum number of days that price rebounded/retreated



XP4.5 Technical Rules - Chaikin
Money Flow

T he description of the rules and their parameters under " Chaikin Money Flow
are asfollows:

CMF Crossing Zero

Buy : CMF crosses above centerline
Sell : CMF crosses below centerline
. Period isperiod used for calculation of CMF
. X isthe distance that price travelled above/below zero

CMF Sustained Pressure

Buy : CMF above centerline for along time
Sell : CMF below centerline for along time
. Period isperiod used for calculation of CMF
. X isthe distance that price travelled above/below zero
« tisthe minimum number of daysfor CMF to stay above/below zero

CMF Divergence With Price

Buy : CMF isincreasing with price still moving down
Sell : CMF is decreasing with price still moving up

. Max Divergence Days is the maximum number of days during which the
divergence occurs

. Min Divergence Days is the minimum number of days during which the
divergence occurs

. Min Overlap Length isthe minimum number of overlapping days during
which price and CMF diverge

. Price Slope is the minimum slope of the moving average of the price

. CMF Sopeisthe minimum slope of the moving average of CMF

. Price MA Period isthe number of days used for the period of the moving
average of the price

. CMF MA Period isthe number of days used for the period of the moving
average of the CMF

. If CMF On Right isset to'1', only divergences with CMF slope on the



right side of price slope are triggered

CMF Convergence With Price

Buy : CMF isincreasing with price moving up
Sell : CMF is decreasing with price moving down

. Max Convergence Days is the maximum number of days during which
the convergence occurs

« Min Convergence Days is the minimum number of days during which the
convergence occurs

« Min Overlap Length isthe minimum number of overlapping days during
which price and CMF converge

. Price Slope is the minimum slope of the moving average of the price

. CMF Sopeisthe minimum slope of the moving average of CMF

. Price MA Period isthe number of days used for the period of the moving
average of the price

« CMF MA Period isthe number of days used for the period of the moving
average of the CMF

. If CMF On Right isset to '1', only convergences with CMF slope on the
right side of price slope are triggered

CMF Trend

Buy : CMF istrending upwards

Sell : CMF istrending downwards
. tisthe number of daysthat CMF has been trending
. Slopeisthe slope of the CMF when it istrending



XP4.6 Technical Rules -
Commodity Channel Index

T he description of the rules and their parameters under "Commodity Channel
Index" are asfollows:

CCl lies above/below +100/-100

Buy : CClI liesbelow -100
Sell : CCl lies above +100

« Period isthe number of days used in the calculation of CCl

. X isthe minimum amount CCI hasto lie above +100 or below -100

. tisthe maximum number of daysfor CCI to rise x above +100 or fall x
below -100

CCI Centerline Crossover

Buy : CCI crosses over centerline
Sell : CCI crosses below centerline

. Period isthe number of days used in the calculation of CCl

« X isthe minimum amount CCl has to move above or below the centerline
after abullish or bearish crossover respectively

. tisthe maximum number of daysfor CCI to rise x above or below the
centerline after the bullish or bearish crossover respectively

CCI rebounding/retreating in the regions bel ow/above -100/+100

Buy : CCI rebounds from low in region below -100
Sell : CClI retreats from high in region above +100

. Period isthe number of days used in the calculation of CCl

« X isthe amount that CCI hasto rebound/retreat from its low/high in the
regions below/above -100/+1

« tisthe maximum number of daysfor CCI for x to develop

CCI Rebounded/Retreated Regions below/above -100/+100 And
Touching/Crossing -100/+100



Buy : CCI crosses back -100 from low in the region below -100
Sl : CCI crosses back +100 from high in the region above +100

« Period isthe number of days used in the calculation of CCl

. X isthe minimum amount between the low and the -100 level or between
the high and the +100 level

. tisthe maximum number of daysfor x to develop



XP4.7 Technical Rules - Guppy
MMAS

T he description of the rules and their parameters under "Guppy MMAS" are as
follows:

GMMA Crossover

Buy : Bullish crossover of the EMA lines
Sell : Bearish crossover of the EMA lines
. Black Window the time frame where the EMA lines may cross many

times without affecting the triggering of the stock
. tlisthe minimum number of days that the EMA lines must not cross

before the Black Window
. t2isthe minimum number of days that the EMA lines must not cross after

the Black Window

GMMA Trend Outlook

Buy : GMMA shows trend is bullish with short- over mid- over long-term

EMAs
Sell : GMMA shows trend is bearish with long- over mid- over short-term

EMAS
. d isthe minimum number of days that the short-, mid- and long-term

EMA lines must not cross



XP4.8 Technical Rules - Moving
Average
Convergence/Divergence

T he description of the rules and their parameters under "Moving Average
Convergence/Divergence" are as follows:

MACD Centerline Crossover

Buy : MACD crosses over centerline
Sell : MACD crosses below centerline

. Short Period isthe number of days used for the period of the short-term
moving average in the MACD calculation

. Long Period isthe number of days used for the period of the long-term
moving average in the MACD calculation

. Signal Period isthe number of days used for the period of the signal line

MACD Crossing Signal Line

Buy : MACD crosses over signal line
Sell : MACD crosses below signal line
. Short Period isthe number of days used for the period of the short-term
moving average in the MACD calculation
. Long Period isthe number of days used for the period of the long-term
moving average in the MACD calculation
. Signal Period isthe number of days used for the period of the signal line
« X isthe minimum distance between the MACD line and the signal line
. tisthe maximum number of daysthat x occurs

MACD Divergence with Price

Buy : MACD isincreasing with price still moving down
Sell : MACD is decreasing with price still moving up

. Max Divergence Days is the maximum number of days during which the
divergence occurs

. Min Divergence Days is the minimum number of days during which the
divergence occurs



« Min Overlap Length isthe minimum number of overlapping days during
which price and MACD diverge

. Price Slope isthe minimum slope of the moving average of the price

. MACD Slopeisthe minimum slope of the moving average of MACD

. Price MA Period isthe number of days used for the period of the moving
average of the price

. MACD MA Period isthe number of days used for the period of the
moving average of the MACD

. IfMACD On Right isset to '1', only divergences with MACD slope on
the right side of price slope are triggered

MACD Convergence With Price

Buy : MACD isincreasing with price moving up
Sell : MACD is decreasing with price moving down

. Max Divergence Days is the maximum number of days during which the
convergence occurs

. Min Divergence Days is the minimum number of days during which the
convergence occurs

« Min Overlap Length isthe minimum number of overlapping days during
which price and MACD converge

. Price Slope isthe minimum slope of the moving average of the price

. MACD Slope isthe minimum slope of the moving average of MACD

. Price MA Period isthe number of days used for the period of the moving
average of the price

. MACD MA Period isthe number of days used for the period of the
moving average of the MACD

. IfMACD On Right isset to'1', only convergences with MACD slope on
the right side of price slope are triggered

MACD Trend

Buy : MACD istrending upwards

Sell : MACD istrending downwards
. tisthe number of daysthat CMF has been trending
. Slopeisthe slope of the CMF when it istrending



XP4.9 Technical Rules - Money
Flow Index

T he description of the rules and their parameters under "Money Flow Index"
are asfollows:

MFI Touched And Rebounded/Retreated From Limit

Buy : MFI rebounding from lower limit to XX
Sell : MFI retreating from upper limit to XX

. Period is period of MFI

. Lower Limit islower limit of MFI

. Upper Limit isupper limit of MFI

. Limit Margin =1 means RSI touched and rebounded/retreated from limit
+/-1

. X isthe amount that MFI rebounded/retreated from limit

. X Margin =3 means MFI rebounded/retreated within x +/- 3

. tisthe maximum number of daysfor the rebound/retreat to happen

MFI Crossing Limit

Buy : MFI at XX isin oversold region
Sell : MFI at XX isin overbought region
. Period is period of MFI
. Lower Limit islower limit of MFI
. Upper Limit isupper limit of MFI

MFI Limit Exceeded

Buy : MFI at XX isin oversold region
Sell : MFI at XX isin overbought region
. Period isperiod of MFI
. Lower Limit islower limit of MFI
. Upper Limit isupper limit of MFI

MFI Rebounding/Retreating In Oversold/Overbought Region



Buy : MFI rebounds from low in oversold region
Sell : MFI retreats from high in overbought region
. Period is period of MFI
. Lower Limit islower limit of MFI
. Upper Limit isupper limit of MFI
. X isthe amount that MFI rebounded/retreated from limit
. tisthe maximum number of daysfor the rebound/retreat to happen

MFI Rebounded/Retreated In Oversold/Overbought Region And
Touching/Crossing Limit

Buy : MFI crosses back lower [imit from oversold region
Sell : MFI crosses back upper limit from overbought region
. Period is period of MFI
. Lower Limit islower limit of MFI
. Upper Limit isupper limit of MFI
. X isthe amount that MFI rebounded/retreated from limit
. X Margin = 3 means MFI rebounded/retreated within x +/- 3
. tisthe maximum number of days for the rebound/retreat to happen

MFI In Specified Range

MFI at XX isin range (min, max)
. Period isperiod of MFI
« Min isminimum value of the range
. Max is maximum value of the range

MFI Crossed 50% level

Buy : MFI crossed up 50% level
Sell : MFI crossed down 50% level
. Period is period of MFI
. CrossValueisthelevel MFI must cross

MFI Failure Swing

Buy : MFI bottom failure swing
Sell : MFI top failure swing
. Period is period of MFI
. Lower Limit islower limit of MFI
. Upper Limit isupper limit of MFI
« Xx1isthe minimun amount below/above the recent peak/trough



« X2 isthe minimum amount MFI has moved above/below the recent
peak/trough

MFI Divergence With Price

Buy : MFI isincreasing with price still moving down
Sell : MFI is decreasing with price still moving up

. Max Divergence Days is the maximum number of days during which the
divergence occurs

. Min Divergence Days is the minimum number of days during which the
divergence occurs

. Min Overlap Length isthe minimum number of overlapping days during
which price and MFI diverge

. Price Slope is the minimum slope of the moving average of the price

. MFI Slope isthe minimum slope of the moving average of MFI

. Price MA Period isthe number of days used for the period of the moving
average of the price

« MFI MA Period isthe number of days used for the period of the moving
average of the MFI

. If MFI On Right isset to '1', only divergences with MFI slope on the
right side of price slope are triggered

MFI Convergence With Price

Buy : MFI isincreasing with price moving up
Sell : MFI is decreasing with price moving down

. Max Divergence Daysis the maximum number of days during which the
convergence occurs

. Min Divergence Days is the minimum number of days during which the
convergence occurs

« Min Overlap Length isthe minimum number of overlapping days during
which price and MFI converge

. Price Slope isthe minimum slope of the moving average of the price

. MFI Slope isthe minimum slope of the moving average of MFI

. Price MA Period isthe number of days used for the period of the moving
average of the price

. MFI MA Period isthe number of days used for the period of the moving
average of the MFI

. If MFI On Right isset to '1', only convergences with MFI slope on the
right side of price slope are triggered

MFI Trend



Buy : MFI istrending upwards

Sell : MFI istrending downwards

. tisthe number of daysthat MFI has been trending
. Slopeisthe slope of the MFI when it is trending



XP5.0 Backtester Statistic
Terminology

AII the terms used in Backtester Statistic are as follows:

Initial capital

The amount of money that you start-off with

Cash on hand

The amount of money that you have on hand

Final capital (all positions closed)

The amount of money that you have now after closing all the positions
(i.e. sell all the stocks that are long (bought) and/or buy all the stocks that
are short (sold))

Capital available (assume profit not-reinvest)

The amount of money that you have on hand assuming that you do not
want to reinvest your profits

Note: Cash on hand and Capital available (assume profit not-reinvest) will
be similar if either users do not untick the checkbox of Profits Allocation
in Configure -> Capital Allocation or there is no profitable trade

Return on trades

The percentage gain/loss of all the trades done

Total number of trades

The amount of trades that have been done



Total net profit/loss

The amount of profit/loss of all the trades done

Percentage profits (%)

The percentage of profitable trades of all the trades done

Highest portfolio value

The highest transaction fee among all trades done

Open positions

number of long/short positions that are still not sold/bought

Open positions profit/loss

Profit/loss of the open positions as of the end of the Backtest Period

Total commission paid

The amount of commission paid for the trades made

Profit of winners

The amount of money gained for al profitable trades

Average profit

The average amount of money gained for all profitable trades

Largest profit

The largest amount of money gained in a profitable trade



Smallest profit

The smallest amount of money gained in a profitable trade

Largest winner commission

The commission paid for a particular profitable trade that contribute to the
largest profit

Commission paid for winners

Total commission paid for al profitable trades

Average commission paid for winners

The average commission paid for all profitable trades

Loss of lossers

The amount of money lost for all unprofitable trades

Average loss

The average amount of money lost for all unprofitable trades

Largest loss

The largest amount of money lost in an unprofitable trade

Smallest profit

The smallest amount of money lost in an unprofitable trade

Largest losser commission

The commission paid for a particular unprofitable trade that contribute to



the largest lost

Commission paid for lossers

Total commission paid for al unprofitable trades

Average commission paid for lossers

The average commission paid for all unprofitable trades

Total profitable trades

Total profitable trades within the Backtest Period

Profitable long trades

Total profitable long trades (i.e. buy, then sell) within the Backtest Period

Profitable short trades

Total profitable short trades (i.e. sell, then buy) within the Backtest Period

Total unprofitable trades

unprofitable trades within the Backtest Period

Unprofitable long trades
Total unprofitable long trades (i.e. buy, then sell) within the Backtest
Period

Unprofitable short trades

Total unprofitable short trades (i.e. sell, then buy) within the Backtest
Period
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