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support|window JExit = § 7|
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Formula

uilder

Formula Builder

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

[.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 rk
Bl -
cqq. AMASamp Adaptive Moving Average cros. ..
£gg. StochSarmple Stochastic Crossover Syskem
SuperTermplate Adaptive Moving Average cros...
— | | Maote
o
ahbreviakion: A1 Toalbar Button
Entry | Exits | Costs [ Hide Formula when 'Deny Copy' is set in Permissions
Crder Type: Allon:
@ Market [CIMulkiple entries before exit (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
’ Toolbosx ] [ Preferences. .. Close ] ’ apply

Formula Builder

A. Trade System

B.
or




A. Trade system

Farmula Builder

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

[l

Create a MNew Trade System

Entry | Exiks | Costs |

[F\II Folders - l Saarch for Frade Syrkam Db
Name v Description Folder 1 hlew ] Trade Name Use As l Mew ]

|.0.1 | Longl Long

amal Adaptive Maving Awverage cros. .. Short1 Shart
Bl L

ogg. AMASamp A Adaptive Moving Average cros. ..

cqg.StochSample Stochastic Crossover System
SuperTemplate Adaptive Moving Average cros. ..

T Moke
B

gbbreviation: A1 M7 Mew System Mame:  (Max 27 Chars)

ok 4

_opy' is set in Permissions

Crder Type: Alla:
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.Signal
MA@, 5im, 7)[-1] XBELOW MA(@,Sim, 21)[-1]
Setup. .. Offset,., Undo Redo
Edit Permissions... Creators | CQG_Japan

[ Toolbo:x: l [ Preferences. ..

Close ] [ Apply

[New]

[OK]



Formula Builder

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

H

’AII Folders - ] Saarch for Trada Systam o
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 1
" "y
T°'|“’°1 Create a Mew Trade @
] ]
fibbrevistion: &1 Enter Mame For Mew Trade ’ ==
Entry E v Copy' is set in Permissions
Order Type: Al Cancel
@ Market [rui
) Stop [CEnd
() Limrit
D
Signal | price | Size A1 Long2.Signal
Setup... Offset... Undo Redo
Edit Permissions... Creator: | COG_Japan
’ Toolbox ] ’ Preferences. .. Close ] [ Apply

1. [New]
2. Trade
3. [OK]

4. [Use As]
[Off, Long, Short]

Off
Long

Short



C. Entry

Signal | price

Entry | Exits | Costs 9 1. Order Type
wrder ot Market , Stop, Limit ,S/L
@) Market [ Multiple entries before exit (Pyramids)
i) stop [C|Entry on exit
1 Limit
o Order Type
- Market

2. Allow

3. Signal

4. Price

5. Size

- Stop, Limit, S/L

A Multiple ~
A Entry~

ex) MA(@,Sim,7) XABOVE MA(@,Sim,21)

ex) Close(@)

ex)7 7 or7 FX



C. Exit

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

1. [New]

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

Reverse Market O

DRT [ istop W ]
Restrict Exits Taotal Size ko Open Position

2. Exit

Al Longl.Reverse.Signal 3 . [ EX|t Tpr]

MA (@, Sim, 7)[-1] XBELOW MA(@,Sim, 21)[-1]

éeate a Mew Exit @ Custom Signal Exit
= oK Money

management
_ Floor)
Exit T
xit Type Bz Moneymanagement Floor Entry Stop

(@) Custom

() Money managemenk Stop

- Dollar risk trailing
() Break even

(7 Dollar risk krailing BEreE el

~ Percent risk. trailing trailing Floor BreakEven

() Profit target Profit target
(7 Entry Stop
Entry stop

4, 5. Signal, Price, Size
Use Exit Type Custom
Allow exit ~

Allow >~



Exit Type

Money management

Floor)
Moneymanagement Floor
Break even 100 10,000
10,800 80,000
10,800

Dollar risk trailing 10,000
100,000
10,800

100 10,000
11,500 150,000
10,750

Percent risk trailing

Profit target

Entry stop

10,800

Entry
Floor 80,000

Stop

10,000

Stop

11,000

Floor BreakEven
Floor 80,000

50

50

100
20,000

75,000



Transaction costs:

Cornmission (41 0.00

o per conkrack

& Trade System

1.
[fixed]
[per contract]

2.

[fixed] or [per contract]

[Commission]

Formula Builder

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

= 3, BAC

cqqd. AMASamp Adaptive Maving Average cros...

£qq. StochSample Stochastic Crossover System
SuperTemplate

Tokyol

Adaptive Moving Average cros...

m

Parm

Abbreviation: A1 Toolbar Button

Entry |Exits | costs |

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

[AII Folders v] Search for Trade Spsfem 0
Mame v Description Folder - [ Mew ] Trade Name Use As [ Mew ]
|'°'1 | Longl Long
amal Adaptive Moving Average cros,.. Short1 Short
E1

4. Toolbar Button
Trade System

[Apply] A [Close]

Order Type: Alla:

(@) Market [T Mulkiple entries before exit (Pyramids)
) Stop [TEntry on exit
() Limit

()1
Signal

Price | Size

o Add AL stu:ly]

MA(@, 5im, 7)[-1] KXBELOW MA(@,Sim,21)[-1]

Setup... Offset, .,

Undo

Redo

Edit Permissions...

Analog

[Toolbox ] [ Preferences. ..

Creatar: CQG_JG

[

Close

I

Apply

Long

Short



24 IMK - Mikkei 225 {Osaka), Daily Continuatian

Trade System

==

0= 19670
A= 10870
[- {9620
[- 19830
5= 4230
_I ﬂ”:

i”HH'“ ; 20000

4 19500

21 Apr 15

0= 19670

H= 189870

L= 18620 : : :

C= 19830 20158 ‘Feb Mar A0 T

[}8 I [os T3 T1e [26 Joz 02 [16 [23 o2 0@ [16 (|23 lor o 13 [20

28 MK - Mikkei 225 (Osaka), Daily Continuation

] 1.

TTFlow

Trend BEUEYES ﬂudy]

Analog

Trade System

0= 19670
H= 12870
= 19620
= 18830
= +230

: 18500
: 18000
: 17500
: 17000
: 164500
: 16000

34720000
24370000,
a0

1

a2

28
694400

TotalMetProfit
ClosedMetProfit
TotalTradeCount
OpenPositian
PercentlLong
erageburation
eragefProfit

Qi imumiin
veragelLoss
aximumLloss
axClosedDraw
axDrawAmoun t
axDrawburation
axConsecWins

22650000MaxConseclosses=
-11888%|Curconseclosses=
-950000FrofitToMaxsDraw=
-1510000ProfitLossRatio=
-12930000FercentWinners =
a7 ERemoveTaMeut ral =
2[TimeFercentage =

4.
100.




1646 . 50|
H= 1660 .75
= 1644 .00
= 1653. 75
Longl ExitStoap = 1540 2500
Shorti1 ExilStop = ;
MAx 1= 1652 4286
Mix?= 1644 . 2024...

To!alNEtFrufii = 7457 axDrawﬁmunt = ;

ClosedRetProfifi= Sa9E0MaxDrawiurat | on=

TalalTradeCauni= Sd4pMazConseciing = ]
OpenFosition = CurConsecWins =

PercentlLong - S0MaxConseclLosses= mft i L B e

|Bveragelurat ion= 20ICurfonseclosses= 1 geab

weragefrofit = #as8ProfitToMazDraw= 0.87]... el 3
Averagawin = A244ProfTilLossRatio= 1.22

Mz i mumid i n = §87|PercentWinners = 34 52

IAverageloss - -8 155|RemoveToNeut ral 1.20 | |’ C | nseuNel Profit=

(= i mumLoss - -O\z imgParcentage = 82 53 L
jascloseabran = -309 cu FOrawbomn - “s3e7 || lltEIHIIIIIIIIIIIIIIu.FIPdIIIIIIIIIIIIIIIII oo [T see g
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TotalNetProfit
ClosedNetProfit
TotalTradeCount
OpenPosition
PercentLong
AverageDuration
AverageProfit
AverageWin
MaximumWin
AveragelLoss
MaximumLoss
MaxClosedDraw
MaxDrawAmount
MaxDrawDuration
MaxConsecWin
CurConsecWins
MaxConsecLosses
CurConsecLosses
ProfitToMaxDraw
ProfitLossRatio
PercentWinners

RemoveToNewtral

TimePercentage
CurDrawDown

50

20
272

Ratio

50
Daily 20 1
272
Ratio
200

20

25

RemoveNeutral



Toolbox

Farmula Builder

| QFormulas | Conditions | User Values | Custam Studies | Trade Svstems |

X5

’P.II Folders

-] Saareh Fow Teadla SlepFan

Name

Formula Toolbox @

a1

a11

amal

Bl

B123

cgg. AMASamp

cqg.StochSample
4 | 1

=) b e 0
Bln

(saboea) [Sangte) [frte] (L]

[ HEelow l ’GDingDn] ’Tl.lrn:-Dn] [ Iff . .0 ]

Abbreviation: EB123

Signal |price | Size

Order Type: Allo
@) Market =
() Stop ]
() Limit
[S)-1[8

A (8, Sim, 7)[ 1]

o

(@) Bar Yalue () Eunction () User Yalue

(igudy () Condition () Trade System

-Fecently Used -
-Bar

-Bar External Cata

- Zaonstant Yolume Bar
- ZWE Esterral Data
-Egualize Seszions
-Fill Gap

Heikin-&shi

- Mo Gap

- Percent Bar

-Point % Figure
-R.ange Bar

-Rerko

-Spread Bar
-Sub-Minute Bar

m

Edit Permissions...

- TRl

TElmis ki o] Picbe

»

I Toolbox ] m Preferences. ..

Setup.., | [C|Offset -1 Inzert

4

Undo Apply

Inzert
Pararn

Tu:u:ultips Title bar Scalable buttans

E éUseAs [New ]

P’ is set in Permissions

B123~.long.Signal

Undo Redo

a_Japan

e ) o]

Signal Toolbox
Bar Study

XABOVE
XBELOW
GOINGUP
GOINGDN
TURNSUP
TURNSDN

NOT
NOT

WHEN

IF(,,)

https://sites.google.com/site/cqgjapan/online-help/toolbox
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Formula Builder @ Formula Toolbox

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

[P.II Falders V] Search for Trade System P
Name - Descript » [ Mew ] Trade Name : Use As [ Mew ] ’){Aboue ] ’GOi”gUF‘] ’T'-'"”SUF‘] ’ Wihen ] _
Al long Long #Below | |GoingDn | | TurnsDn | | I, , ) o
n | = [odon ] [oingon) [Tunson) (1K, |
= (@) Bar Yalue () Function () User Value .
amal Adaptive Moving Ay - - = 1 P
(15hd () Condition () Trade Systern
31 | Dl | [oe ]| | 5wy Oo ©) Trade 5y 1| . arm
| Bl
—
cqg. AMASamp Adaptive Movi - Bar External Cata
Mote
g, SkochSample Stochastic Crossowve = - E:;séa':t “"°|I"'E';“et Bar
aternal ata
J Ul b Equalize Sessions 2 . [ N eW]
Fill G
Abbreviation: Bl [ Tanlbar Buitton il aap L

Parameters far Trade System: B123

Entry | Exits

Type Default ¥alue PCol Header | Row Header Note 3
<Default>» | <<Default>> .

<Default> | <«<Default>>

Inkteger = 7

Integer 21

Signal | pr
oK
e /| Setup Stucy Parameters @
Cancel
Info | Tvpe i Price |

. P MA x> Simple 7 Mose

5. Slgnal M #2:M4 Simple: 21 qlose
[ oK ] [ Zancel ] l Print ] [ Set as Defaults ] [Restnre Defaults]
6 . rat Select Parameter to Use
Signal | Price | Size Parameter bype: Yalue
- TSN | —
’ Ma

8, [OK] [ Setup.., H Offsek. .. ]

14



{ 1.

L=zw=rrra

SWemeptl mizer - unknown4

ooh LJu AYA I S,FAGEQ,EC

L=2093. 75"
A= +2.75 EntrySignal{2000 bars back from current) X
Lo ]
............... Remave Al1" ]
Madify ALL™...
]
“ .‘ Add Study Alert on Trade...
Ll - - 1
22 Apr 15
0= 20%92.00 .
H= 2003 758 - L | oo 1]
L= 2091.74 : —
0= 2093.75 . Dp‘llmEE... I
-19125pMax i murdin = 1i Autotrade
-19125kverageloss = -« !
18Max imumLoss = - 1
OpMaxClosedDraw = -2 ]
S0paxDrawAmount = ! .
10MaxDrawDurat ion= Add ta Manitar v g
D -1062MaxConsecins = ¢|| |mer—'ercemage = g, 2u

ETL

Table | Graph

Trade System: [Openl23

[TSUDUBars back 2340 02-24-1. Masimizing: | TotalNetProfit
Step Oof 1 (0%) Thresholds:
Rows Showe: 0 Method: E=haustive

Farame tar ETart 2%
TTartOpen FanEe CEL = |
WAin e S ER U pan =
TradesPerfimabianes &
TargaiTicis TEET
< | T = 3

+ Settlnzs — | Parameters

4 | 1

2. Optimizer

E tartﬂeenﬂanse E MlnutesQEndeDeen E TradesPerTimeRanes E TargetTicks | StopTicks | MaxF'osltlo

i Trade System Optimizer - unknown4

Symbal: [F.US HGEH4, &C Trade Syster: OpenlZ3

3. Specify

15000 bars bacl: 2340 02-24-1. Mawimizing: | TotalMetProfit
Stop ISlep Oof1 (0%) : Threshalds:
Clear Rows Shown: 0 tethod: E shaustive

F Flote

[StartOpenFange | Minutes2EndOfpen | TradesFerTimeRan

TSO Setup
Furis
Mame Trade System Symbal Intarval | Status | o
unknownl e AMAS amp XUz Dl C Ok
unknownd cqe ARAS amp WS D [x] i1
unknown Cipeni i3 F L& MEEHS [{s] iR
unknownd Openl 23

4. TSO Setup

1

PIaUE IS T aanisens
Uze Dth:r;;ie Par:;n:eter Start Value End Walue Step

StartOpenk a0

Ffinute s2En [ £
TradezPerTi 5

TargetTicks 100

StopTicks 70 B
MaxPosition 10 .

Dizable RetumBetrace and LinearRegress calculation

Ruri Info
Creator:  COG JAPAN
Started at: none

Clear Results
Chart type
Candlestick v] [ Sefup...
Chart parameters
Interval: 5 Min -

All Sessions -m

Standard Continuation

Bar Range

Mumber of steps: 1

Statistics calculation:

O ptirnize: on:
[ TataletPrafi 7] | Aloertm

2 = Exhausti Setup...
@) Maximizing () Minimizing eI

From: {15000 bars back

Tor 2340022414

Mot to exceed: | 200000 bars
Threshaolds




1. [New]

Run [OK]

2. [Trade System] [Symbol]

3.

-Use

-Start Value(SV)
-End Value(EV)

-Step SV EV
)Sv 7 Step 2
TZ HZ MM M0ZXZ wMpX
Number of Steps:
SV |EV Step

Param 1 7 1 7

Param?2 1 8 1 8

Param3 3 9 1 7
7*8*7=392
Statistics calculation per trade(1

) per contract or share(
Optimize on
Algorithm: Exhaustive(
Genetic Setting

) or Genetic(

TS0 Setup

Runs Wizl
Mame Trade System Symbol Interval Statuz I o Mew ] i COG_Japan
aaa iy ¥ U= Ol 3 i 885 e
AMATest cog AMASamp | F.US EPT 15 0% g Create a Mew Run (==l
unknown2 A1 F.US Nk a0 0% |2 e
rW!. ' FI— ] [ |
Golden Cross  (B123 F.US.JH P 0% [ ]
[ ] Cla Cancel
ﬁa System Parameters hart type
Optimize | Parameter Candlestick v] l Sefup...
Use Start Wal End “alue Stey
Crder Matne At valle # Chart parameters
7 | 1=t Mad 7 2 1 Interval D aily -
[+ |2nd a2 21 40 1
O All Sezsions O
Dizable RetunB etrace and LinearR egress calculation Bar Range
From: 1000 bars back To 0215041315

Mumber of steps: 280
Optimize o
[ TotaetFroii -

Waﬂimizing () Minimizing

Algaorithm

Setup,,

2000 bars

LCloze

Mot to exceed:
Thresholds

4,
-Chart type
-Interval

-All Sessions

-Bar range
-Thresholds

5. [Close]

O

16




1. Start

Setup

Specify
Start
Stop

Clear

MA1

B.
-Sort By
-Max Best Results
-Display Chart with
No update
Best value
Best for Refresh

26 MA2 42

C.3D

2.

34 Trade Systern Optirmizer - M2 Cross

Syrbal = US.DUIL D

Step 121 of 121 [100%)

1000 bars back.  20:23 04-21-15

Rows Sh
Table |G

(- Settings

Sart By
| TotalNetProfit

@ Dezcending
Azcending

tax Best

Results: 100

Dizplay Chart with
Mo Update

5

Trade Spstern; B123 Farameter Start End Ster
Mawimizing: [T otalketProfit M 20 a0 ]
a2 40 50
Threzhaldz:
Method: E shaustive Ll L1} »
- | Parameters - | Statistics
| WAl WAz | TotaiMetPr. . =F ClosedietProfitf TotalTradeCount f Openfliosit
| 26 42 575752 130872 15 |
| 25 43 575736 130856 15 |
™ - 4 Lt 13 PR LT EW] v 4
29 46 571920 153836 15
20 47 SE5S516 124580 14
20 45 263128 122192 13




A=

1 1.

k
L=zwerro
L=2093. 75"

22 Apr 15 | .
0= 2092.00

H= 2093.75
L= 2091.75
C= 2093.75 -

[Autotrade]

Auto Trade

Rernowve B12347
Maodify B1234..,

Add Study &lert on Trade..,

OEtimize...

Autotrade

[]

-19125
-19125
18
0
a0
10
- 1062

crenl

QX imumdin
wverageloss
aximumLoss

axClosedDraw
axDrawAmount
axbrawburation
axiConsecWing

E TR PN TR RPN

—41 Add to Monitar

SHpE LY LS UL —
2|TimePercentage =
e

S RPN PRV -

Autotrade

8.20
cense

]

On

Total Position
Name

Account
Trading

Issue
Preference
Action
Remember History
External Trade
Rej Stop to Mkt

Trade System

External Trade

24 Ayto Trade View (=1 | I >
On|Total Position Name Account Trading lssue Freferences| Actions |External |[Re|] Stop | =
1 v
2 v
3 |+ 0|Trader3 SIMkentarosp ([B123(20, |F.US. JHEMA D, EOB + 3 |0Off No v
4
[~

18



