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Chance evaluation
and risk analysis of
trading systems
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Effective, efficient and low-priced!




System simulation allows the evaluation of
chances and a risk analysis of the system...

B Zen Monte Carlo Simulator v5.1e - System simulation

File Edit Help

Mame of the system:
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...and the distribution of Monte Carlo Simulation runs
can be seen also diagrammed.

B Zen Monte Carlo Simulator v5.1e - MCS Chart (expanded)

Profitz [green].  Drawdowns [red]

Digtribution af the results concerning the zsimulation runs. .




Data simulation allows the generation of
synthetic data (,data scrambling®) for
alternative system tests and supports the
validation of the trading system.
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The files can be generated using 16 different
methods and additional parameters...

Method Random Random Manipulat.  Manipulat. Manipulat.
temporal temporal of up/down ofvolatility of patterns
distribution distribution price bars

with

adjustment
M1l ¥
M2 ¥ ¥
M3 X ¥
Ml X ¥
M5 X ¥ ¥
MG X ¥ ¥
W17 ¥ ¥ ¥
Wit ¥ ¥ ¥ ¥
M9 ¥
M0 X X
M1 1 ¥ ¥
M2 ¥ ¥
M3 ¥ ¥ ¥
14 ¥ ¥ ¥
W15 ¥ ¥ ¥
M 16 ¥ ¥ ¥ ¥

...and optionally the charts can be compared.

= Zen Monte Carlo Simulator v5.1e - File comparison

Original data [black).  simulated data [red)

Chart of original data and & selected simulated file. .




System prerequisites:

Win32 software (Windows XP, Vista, 7 etc.),
very low hardware requirements

Free \
demo version!

Prices:

Single User License:

Zen Monte Carlo Simulator v5.1

Developer Edition (EXE & DLL) € 250
Multi User Licenses etc. Prices on inquires
Contact:

Dipl.-Ing. Volker Butzlaff P. 0039-3275404329
Buchstr. 11 info@zentrader.de
D-74321 Bietigheim-Bissingen www.zentrader.de
Germany




