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

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

e the number of “losing” trades

e the average profit of a ,winning“ trade
e the average loss of a ,losing” trade

e the number of test price bars or OHLC bars, which are used in the
system test (,back test®) => evaluation period

e the number of price bars / time unit, thus the kind of data
concerning the system tests (weekly, daily, hourly, 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 an additional 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

-

= Zen Monte Carlo Simulator v6.0e - System simulation

ghow Monte Carlo Simulation chart

optional documentation mode

File Edit Help
Mame of the : System test zample \
T Mumber of winning trades: 510 TR: 051 Mumber of loging trades: 490 T
Average profit of a trade: B0 PR:1.33  Average loss of a trade: 45
Murnber of test price bars: 1260 Fi: 1.3 MWumber of price bars # time unit: 52
Currency value ot a g Statiztical reliabiliy (oo =5
Murnber of trades / simulation run: 1000 Murnber of sirmulation mins: 1000

[T] Expart [.cav) activated
[ strong PRMG random numbers [Diehard/ENT]

?. Profit / time unit, mirn.: - Drawdown, min.: -1 575
Frafit # time unit, max.: _ Drawdown, mas.: 8325
Frofit # time unit, average: - Drawdown, average: 3438
Average Case Ratio [ACR): _ Wworst Caze Ratio [WCR): 248
Esitameted profit, VaR: - Estimated drawdown, WaF: 5313

0k ] [ Cancel ] [ D ata sirmulation ] [ Diefault ] [ Help ]

Calculation completed! [Simulated trades: 1,000,000, time: 0.06 secondsz]
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