Zen Trading System
vl./e

Zen Trading, System v1
File Edit Help

Signal >>> Sell Order (Shor)

DAX,01/16/09,4434 22 4451 32 4295 76 4336 73 ~
DA, 01/14/09,4661.64,4670.64,4379.86,4422 35
D2, 01413/09,4704 51,4704 51,4596 49 463694
[DAX,01412/09,4765 35,4791 96,4708 50.4719.62

Trading signals

v
Data farmat [please checkl) Piice chart with 215 indicator | 340,856 )

| Format 01: Ticker DateOpen High Low Clase v|  optional vola stop: [ = 44113
| i Help

Status.

[®]Zen Trading System v1.7e - System test
Test data file: ‘E \eerRealvtest bt Select
Data format Format 01: Ticker,Date,0HLC v| Datarecordsiday [

" nostop floss] " absolute stop € relative stop () " Vola stop

I \ | \

Slippage/spreads/iees each half tun [points): O
Curiency value each point or leverage (§, €, etc | ,17

Humber of contracts [or shares) o T Pyanidng
Evaluation period, date (mm/dd/yyyy). fromta: [z [emae
Trading apital {curency} [oooa
e oo | OYStem tester

Number of winning trades: GG e Mumber of losing hades 997 (9027

Average profit/rade: DT oo ostats T =
Profit [paints): 23090950 . Ma Ioss/wade: ’w
Proft [curencyl: g Meon e =
Prafitéyesr (currency) ’—m Maz consecutive lasses: ’7;

Frafit/month feurencyl: EE  MAR Ratio 27
Performance/year — T2z Profitabilly K3

Fanesl | Protosal fle ‘ Help ‘

Dax Index Trading System
with very high performance!




Trading Signal Screen:

™| zen Trading System v1.7e
File Edit Help

Signal >>> Sell Order (Shor)

Dae 0/165/03.4434. 22 445132, 429676 4336.73 ~

DA,01./14/09,4661.54 4670.84,4373.85, 442225 i =a -

DA, 01./13/09,4704.51 4704 51 4536 43,4636.94 |:|

Dae 01/12/03,4766.38,4731.96,4708.50, 4719.62

DA,01/09/09,4831.58, 4332 66,4743 97, 4783.89 O

DA, 01/08/09,4337 16,4917 62,4520.08,4379.91 [:l = =

Dae 0N/07/03,5008.62, 5010.97,4314.22 4337 47 !
DA,01/06/09,4932.67 5111.02,4360.21 ,5026.31

DA, 01/05,/09,5010.18,5034.85,4343.36,4333.99

DA 0N/02/03.4856.85,4974. 73,4835 43.4573.07 -

[rata format [pleaze checkl): Frice chart with ZT5 indicator [ -340.8856 )

Farmat 01: Ticker,Date, Open High Low, Close LI optional vola stop: 4 => 4411.13

DK‘ Cancel Load data | HB||3

Statusz...

Windows program with a comfortable graphical user
interface and minimum time required for the daily price
data update, which can be done directly in the
application or using an external data file.

An additional Windows Standard DLL (Developer
Edition) makes possible the integration of the Zen
Trading System into existing programs or platforms
(e.g. for automated trading).



System Test Screen:

™ zen Trading System v1.7e - System test

Test data file: II::"-.zenFi eal\test bst Celact |

L ata format: IFDrmat 01: Ticker Date O HLC j L ata records/day: |-|

& no stop [loss] " absolute stop ™ relative stop [%] ™ Wola stop

I Trailing stop IEH |'I I*’i

Slippage/spreads/fees each half turn [pointz]: ||:|

Currency value each point or leverage [$. £, etc.]; |1

Mumber of contracts [or shares): |-||:| [ Pyramiding

Evaluation period, date [mm/dd ], fromto: ||:|1 A0 42000 I1 2071 A2008

Trading capital [currency]: IEIJEIEIEI

Mumber of price bars: I ooon Wolatility: I 2 0EE

Hurber af winning trades:
Average profit/trade;
Frofit [pointz]:

Frofit [currency]:
Frofit/year [curencyl:
Frofit/month [currency];

Ferformance/year;

+132%

Cancel |

Mumber of lozing trades:
Average lozsltrade:;
Max lossdtrade:

bax DD [curency]:

Max conzecutive losses:
MAR Ratic:

Profitability:

Pratocol file

| Help

I 276

| 1.76




The results of the system test are shown also as
a chart...

™ zen Trading System v1.7e - System test equity curve

E quity curve

Puoints: 23890, 9600
Currency: 233909.60
Coarrelation [r2]: .97

E quity curve af the selected system test 01 ,/01/2000 - 12431 /2008

...and are written in a protocol file:

I zentsie.rpt - Editor

Datei Bearbeiten Format  Ansicht 7

Fen Trading System vl.7e Report...0Ll /16,2009, 17:54
Date Time Price(C) Exit Entry Trade Equity (Ll Equity2)

01/03/00, 0000, 06750.7600, ... , Long , +0000,0000, +000000,0000, +0000000.00
OL/05/00, G000, Q6502.0700, Close, short, -0248.6900, -000248.6000, -0002486. 90
01/07/00, 0000, 06780.9600, Close, Long , -0278.8900, -000527.5800, -0005275.80
Ol/24 /00, 0000, 0&03L1.0000, Close, short, +0151.0300, -000376.5500, -0003765.50
01/25/00, 0000, 06809.6400, Close, Long , +0122.3500, -000254.2000, -0002542.00
OL/27/00, 0000, 07126.1300, Close, short, +0316.4900, +000062.2900, +0000622.50
02/01/00, 0000, 07050.4600, Close, Lohg , +0075.6700, +000137.9600, +0001379, 60
02,/02 /00, 0000, O07L7l.9500, Close, short, +0121.4900, +00025%.4500, +0002594.50
02/04,/00, 0000, 07444,6100, Close, Long , -0272.6600, -Q00C13.2100, -0000132.10

P T A e T S —-"




The system has the following back test result
trading the german DAX Index from 01/01/2000
to 12/31/2008:

more than 23,000 Dax points!

Roundturn (Points) Result (Points)
0 23,890
1 22,893
2 21,896
3 20,899

* Conditions:

- trading always at the Dax Index close price of the day
- no stop activated
- results dependent on transaction costs, view table...

(Hint: with additional risk management and money
management it is possible to achieve even better results
depending on the trading partner)



System prerequisites:

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

Free \
. I |

Single User License:
Zen Trading System vl1.7e

Developer Edition (EXE & DLL) € 750
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




