Check list for the test of ,Blackbox" Systems with Zen
Monte Carlo Simulator v5

The following input data (system test or ,back test” results) must
be present or has to be delivered from the system supplier:

the number of “winning” trades

* the number of “losing” trades

» the average profit of a ,winning“ trade

» the average loss of a ,losing” trade

» (optional: the max. loss of a single trade)

» the number of test price bars or OHLC bars, which are used in the
system test (,back test)

» the number of price bars / time unit, thus the kind of data
concerning the system tests (weekly data, daily data, hourly data,
minute-by-minute data etc. ?)

These few input data on the part of the system supplier are
sufficient, in order to accomplish a system simulation with the
Zen Monte Carlo Simulator and to make first statements con-
cerning the chance evaluation and the risk analysis of the
system!

(Hint: if the historical test data of the system supplier is
available, it is possible to do a professional analysis or
validation of the system using the data simulation feature of the
software.)
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Example:
System simulation with Zen Monte Carlo Simulator v5.0e

B= Zen Monte Carlo Simulator v5.0e - System simulation

File Edit Help
Mame of the 5 : ISystem best [Blackbox systemn)
Murnber of winning trades: 300 TH: 0.55  Murnber of losing trades: 2R0
Axerage profit of a trade: |5-| FR: 1.46 Average losz of a trade:

Murnber of test price bars: 7RG Fe 1.75  Murnber of price bars & time unit: 2R
m Statizti ekl : 95 N -

1

1l

Murnber of trades / simulation R Murnber of simulation runs: |1 0ooo

[ Show Monte Carla Sirulation Chart [~ Expand Chart

Priofit # tirne unit, mir.: I £.343 Account dravwdown, min.: -
Frafit £ tirme unit, max.: I 100,757 Account drawdown, max.: -
Frofit / time unit, average: I 54 674 Account diawdown, average: -
Ayverage caze ratio [ACR]: 0.0z Worzt caze ratio PwCR) -
Estimated profit A time unit, %aR: 20,322 Estimated dravwdown, ¥ah: -

i

] I Cancel | Data zimulation | Help

Calculation finizhed!
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