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Strategy Parameters

Parameter Default Start Stop Step Edit Selected Parameter
Number Of Bars 3 1 5 1 Name: Oversold Level
Lookback Period 3 1 5 1 Default:
StochK Period 4 2 12 1
Oversold Level 30 20 50 5 Start:
S
Apply Changes to Code
Add MNew Parameter Remove Selected Parameter Rollback Changes
Optimization Method Optimize
Select an Opﬂmizatinn Methad: Select Scorecard: MS123 Scorecard &7
Exhaustive v Estimate 38 min 7 sec
Brute force optimization that executes the Strateqgy in Ontirmiizati Cancel Optimizat
using every possibly combination of Parameter Begin Optimization ancel Optimization
values.
Runs Required: 57750 Settings .. Bapsed: 12 min 41 sec Remaining: 0 min 0 sec

3) Results in descending net profit order



Symbol Number O... Lookback ... StechKP.. Oversold ... Net Profit APR %  Profit P... Trades Winning... AvgPro... Payoffr.. AvgBar.. Lon”
(Dow 30) 3 3 2 35 3.651.684,12 22,33 209,13 2495 56,19 0,77 1,27 7.00
3 3 4 3.407 426,29
(Dow30) 3 3 4 50 3.297.658,89 21,65 180,81 2,606 56,98 0,72 1,19 7.00
(Dow30) 3 3 3 35 3.081.979,33 21,21 173,24 2.542 56,69 0,73 1,20 7.00
(Dow30) 3 3 2 50 2.958.814,74 20,94 163,24 2.590 56,56 0,70 1,19 7,00
(Dow 30) 3 3 2 40 2.862.803,14 20,73 162,07 2.524 56,26 0,71 121 7,00
(Dow 30) 3 3 4 35 2.749.319,72 20,47 154,00 2.551 56,68 0,70 1,18 7,00
(Dow 30) 3 3 2 30 2.673.748,17 20,29 156,97 2434 57,19 0,73 1,18 7.00
(Dow 30) 3 3 6 35 2.652.803,84 20,24 152,11 2492 57,10 0,71 1,17 7,00
(Dow 30) 3 3 4 40 2.620.177,88 20,16 145,62 257 56,79 0,69 1,17 7,00
(Dow 30) 3 3 3 45 2.516.020,01 19,90 138,54 2.595 56,61 0,67 1,16 7,00
(Dow 30) 3 3 5 45 2.469.527.21 19,78 137,46 2.567 56,33 0,68 1,18 7.00
(Dow 30) 3 3 2 45 2.417.647,52 19,64 134,79 2.563 56,89 0,67 1,15 7.00
(Dow 30) 3 3 5 20 2.224.542,05 19,11 135,21 2.351 57,08 0,72 1,16 7.00
(Dow 30) 3 3 9 35 2.203.179,23 19,05 131,94 2.386 56,41 0,71 1,19 7.00
(Dow 30) 3 3 6 30 2.201.626,53 19,05 128,72 2444 56,63 0,69 117 7.00
(Dow 30) 3 3 5 40 2.188.111,65 19,01 122,90 2.544 56,56 0,66 1,16 7.00
(Dow 30) 3 3 5 30 2.165.160,22 18,94 125,00 2475 56,61 0,67 1,17 7,00
(Dow30) 3 3 k] 40 2.160.407,55 18,93 12741 2423 57,37 0,69 1,13 7.00
(Dow 30) 3 3 5 35 2.109.113,16 18,78 119,64 2519 55,74 0,66 1,19 7,00 .
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According to the graph 2 bars delivers the highest net profit. This, however, does not fit with
the results overview (s. 3)). According to the results overview, the highest net profit is
delivered with 3 bars at USD 3.651.684,12 . Interesting enough, the net profit figure for
column 2 amounting to USD 775.065,7 can also be found in the results overview, however, at
much lower rank.



Symbol Number O... Lookback.. StochKP.. Oversold ...
(Dow 30) 4 5 4 45
(Dow 30) 3 4 12 40
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(Dow 30) 1 1 8 25
(Dow 30) 2 2 9 30
(Dow 30) 2 2 4 50
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It is also interesting that there are numerous combinations with 2 bars that generate
significant higher profit than the one shown in the 1 parameter graph.This highest net profit
amounts to USD 1.846.308,7.
Symbol Number O... Lookback .. StochKP.. Oversold ... Net Profit APR % ProfitP... Trades Winning... AvgPro.. Payoffr.. AvgBar.. Lon"
(Dow30) 3 3 4 40 2.620.177.88 20,16 145,62 257 56,79 0,69 1,17 7,00
(Dow30) 3 3 3 45 2.516.020,01 19,90 138,54 2.595 56,61 0,67 1,16 7,00
(Dow 30) 3 3 5 45 2.469.527.21 19,78 137,46 2.567 56,33 0,68 1,18 7,00
(Dow30) 3 3 2 45 241764752 19,64 134,79 2563 56,89 0,67 1,15 7,00
(Dew 30) 3 3 5 20 2.224.542,05 19,11 13521 2.351 57,08 0,72 1,16 7,00
(Dow30) 3 3 9 35 2.203.179,23 19,05 131,94 2.386 56,41 0,71 1,19 7,00
(Dow 30) 3 3 6 30 2.201.626,53 19,05 128,72 2.444 56,63 0,69 1,17 7,00
(Dow30) 3 3 5 40 2.188.111,65 19,01 122,90 2.544 56,56 0,66 1,16 7,00
(Dow 30) 3 3 5 30 2.165.160,22 18,94 125,00 2.475 56,61 067 117 7,00
(Dow30) 3 3 9 40 2.160.407,55 18,93 127 41 2423 57,37 0,69 1,13 7,00
(Dow 30) 3 3 5 35 2.109.113,16 18,78 119,64 2519 55,74 0,66 1,19 7,00
(Dow30) 3 3 2 25 2.065.221,33 18,64 124,78 2.365 56,62 0,70 1,18 7,00
(Dow30) 3 3 3 30 2.055.217.47 18,61 117,14 2.507 56,76 0,65 1,15 7,00
(Dow30) 3 3 6 50 2.014.663,54 18,49 112,54 2.558 55,90 0,64 1,18 7,00
(Dow30) 3 3 5 25 1.959.552,04 18,31 115,08 2433 56,80 0,67 1,14 7,00
(Dow30) 3 3 3 20 1.944.300,20 18,27 17,77 2.359 57,14 0,68 1,14 7,00
(Dow30) 3 3 3 25 1.925.904,78 18,21 112,78 2.440 55,82 0,66 1,19 7,00
2 2 3 1.846.308.47
(Dow 30) 3 4 6 25 1.835.445,43 17.91 95,69 2741 55,89 0,59 1,13 7,00
(Dew 30) 3 3 6 45 1.823.689,64 17,87 102,59 2.540 56,14 0,63 1,15 7,00
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