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Met Profit  GrossProfit  Grossloss  Totsl Trades  %Profitable  Winning Trades  Losing Trades  AvgTrade  AvgWinning Trade  Avglosing Trade  Win Loss Ratio &

1 -15,093.40 379 14
2 194160 17,308.00 -15,366.40 687 4338 % 298 386 283 58.08 -39.81 14
E 66250 1685670 1619420 683 s87% 26 304 0s7 5804 4110 14
4 116460 16,626.10 -15,461.50 665 4211 % 280 382 175 59.38 -4048 1.
5 623.00 1686510 1624210 660 4061 % %3 390 034 6203 4165 1
6 380.20 16,242.80 -15,862.70 652 40.64 % 265 385 0.58 61.29 -41.20 14
7 133740 1631990 1498250 627 0% 257 368 213 6350 4071 1=
8 89630 1610810 1521130 65 s63% 25 357 146 6202 4261 14
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1
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7 213 1.09 16
g 146 1.06 17
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12 3.29 113 21
13 322 113 22 j

12



Copyright (C) West Village Investment Co.,Ltd. / Pan Rolling Inc. All rights reserved.

(FNE 4) ZNTIE, EORT A —Z PN EREENE R CAHAET,
BN Avg Trade 27 UV v 7 LET, 75 &, BOIA, BWIEIZIENEZ N TE ET,
Avg Trade 75 RN Rp/NnT A—=51350 £72 0 £ LT,

MultiGharts64 — Optimization Report — JP2251 - 5 Minute — Saxo Group - |EI|5|
REHFAE=A2AT Strategy Info @
Spreadshest 2D Graph

Avg Trade - Profit Factor Length (Beollinger Test

8.65 1.29
8.08 1.27
785 1.26 53

O TR T =

Wiz, Profit Factor D FHEIC K H I L TAHAET,
BB, NRARNRNTA—=FITH0ITD FE LT,

MultiGharts64 — Optimization Report — JP2251 — 5 Minute — Saxo Group =1Ol x|
BEEEe=2 T Strategy Info @
Spreadsheet 2D Graph

HAovg Trade Profit Factor - Length (Bollinger Test) -
1
2 g.65 1.29 i1
3 8.08 1.27 52
4 785 1.26 53

ARl DOMFERSE R CTlX, Length OfElX [50) Nx@EETHDL Z ENGNnD £ LT,
INEANITV—ICYTUIDTHEL X 9,
KNFGRA—=FDOERIZ, R P¥ =NV REL1EIZD LD 10 X—=V DA TA7—83%F
w—hEATAAE(FIES) 22 LTTFIN, FELLERE FiliornLET,

;

Ihputs | Entries I Exitz I Caonnecting Line I Froperties I

Inputs:
MName | Value
BallingerPrice close
Length H
MumbUevslin pd

B, OKE27 ) v /7452 BRI

N7 g—< A (BEMHKR) 1TREDO LEBY TY,

13



Copyright (C) West Village Investment Co.,Ltd. / Pan Rolling Inc. All rights reserved.

JP2251 : Bollinger Test Back-Testing Strategy Performance Report _ ol x|
c.v..vQ@@;.E.;_l_@ ‘;:f;

- B Strategy Performance Summary
- i Performance Fatios

[=l- Strategy Analysis |

- B Time Analysis i i | | | | F
- bd Equity Curve Detailed 103,000 T T T T T T
- b4 Equity Curve Detailed Long
.. A Equity Curve Detailed Short

b Equity Curve Detailed with DrawDown
.. A Equity Run-up & Drawdown

- Periodical Analyziz

. I Settings 101,000

SRR ke 102000 | S
- bl Equity loze To Cloge With Drawdown 1) | | ,
.. ed Buy & Hold Return : 1 V |
b Value Added Monthly Indes £ WU\/‘N }
- Trade fAnalysis L% \,f | 1

100,000

50 100 150 200 250 300
Trade MNumhber
—Met Profit Peaks

ZLT, Fy—hMNIFHDEEY,
KT ¥ — MIERINTEARY Vv — N NidA T 4 —4 % Length % 50 IZZEHT 5
ZEEBENRL!

09:00 10:00 11:00

i bic L > T, ERO LSRN T —< 2 A2k ET 52 LR A[FETT,
Lo, W FIZE - TiE, NEEEREE ] (2720 . ZAURRERIITHEEE L2V 2T Al
o TCWAHAREME G H Y 9, Loy L L., mE{bOBREZFIH L T 7ZE0,

14



Copyright (C) West Village Investment Co.,Ltd. / Pan Rolling Inc. All rights reserved.

TN E—FEANTRN—RZEGELTHES !

ARNTTO—DONRT =< AEWEIEDDIC, BIL— (7 4 VH— LT
DLET) ZRFTLTAEL XD,

BIIV— IR I EZ D LN TEETN, SREIETROL IR LEBXTHET,
Bollinger Test A k77 Y —i%, LAV KN (+2 7 ~) % Lk bnmnr 7 FAHA
YR (2 vUR) BETFIKRITESYa— FEWIIEIET, WhWwAHIRY Yy — R RO
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B = Average (flif%. HIR)

KAV T =N ROFETTTHLBEN LM [HMBEELR 20T, ZZE

15



Copyright (C) West Village Investment Co.,Ltd. / Pan Rolling Inc. All rights reserved.

DT, 74 NMF—TCHHAT2BE LR TEMBENER) I LE L,
Flo, RY Vv =2 ROFRE TR, R L72fi#lE Close #fiVE L7z (FX),

Format Signal: Bollinger Test I

Ihputs | Entries I Exitz I Caonnecting Line I Froperties I

Inputs:
Name Walue
BallingerPrice close
TestPricelBand close
Lenath il
MumDevsDn 2

Lo T, BEIRESKH Y Close 2 » TEHHE L CTHET,
BEN L #E =Average (Close, Hiff)

Wol-h, ZZETOELOEITOTHET,

- T w7 s v R=HEYBEITEM > RMBEITAHR (3T A —21%50)

=Average (Close, i[f]) >Average (Close, 50)

s XU b Ly R=FBEI TR < REIBEITEHH (3T A—#1350)

=Average (Close i[]) <Average (Close, 50)

MR E o TRV OIE, EHIBEITEEHRO T A —42T ZiudEEIc LV RELET

N TIE, AT THEL X D,

TRED url 75 NBollinger 2.sef] Z#% v>m— RLTLZE0,
http://www.panrolling.com/seminar/multicharts/study/member/archives/bb2.zip

Hyoa—RLEYCTNVA NI TV —%F v — MIBRVIALTAHEL X D,
ADTT VOB ALHEITANT T ¥ — bPREY=aT VOB 8 & A FFTTI—0

AVR—=F, TORR=FDAEFETSEBLFEILN,
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TNTIE, EHBENEMRO T A =X eI LV IRELTAHAEL L D !
BRI TFIEIL, WA= ZHBEIELTHESI ! @ (FIAE 1) 75 (FIE 3) 25 L TL
EESWv, (FIE4) »6FETd T,

Set Optimizable Inputs
W Signal Name Tnput Name Current Valie Start Value End Vale Step
L Bollnger Test Leneth 20 50 50 i
v  Bollinger Test Length2 1m0 10 10 0
| Bollnger Test NumDevsDn 2 2 2 0

Optimize by | Maximal « ‘ | Met Profit w [ [ Use Limitation 1nann

FIB BRI D /37 A — %1% Length2 T L7z, LROIRBAE S O Filt D & %17 &
T, BT, Length 1X 50 (272> TWA Z & ZFHMRLTHFIV,

e A b DR E RS I

- —&/IL, Length2 DA F = v 7 ~w—7 N A>TWNWDZ &R,

- Start Value I%, #3412 (3 02BIGD THAET),

« End Value i%, E#BE#FHHRO 50 L0 HE LET (40 & LTHET),

«Step I, 1 ¥ 2&LET,

ULOREEZKZDE, THOL S22 7,

W Sienal Mame Thput Name GCurrent Vale Start Valse End Vale Step Step Gount

Lenath i} 2l i} ]
W Bollnger Test Lengthd ] 3 40 1 3*
| Bollnger Test HumDevsDn 2 2 2 U 1

T, mELZHEDOEL X 9,
4 T ® Optimize 31 Combinations %7 Y v 7 L ¥ 7,

< Previous I Optimize 31 Combinat ions I Cancel I

(i &)

MultiCharts64 - Optimization Report — JP2351 - 5 Minute — Saxo Group =10] x|
==k, FEE e i) Strategy Info @
Spreadsheet 2D Graph

Avg Trade Profit Factor - Length2 (Bollinger Test =
1
2 . K
3 10.60 139 8
4 9.85 136 19
5 1007 136 5
] 977 136 16
7 9.74 135 9
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