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[®]Zen Trading System v
File Edit

Help

Signal >3> Buy Order (Long)

D4, 10/29/10,6585 57,6630 98,6569 25.6801.37
D4, 10/28710 6600, 28,6544 51,6582 62,6595 28
DA, 10/27/10,6531.24,6629.13,6553.25,6568.00
D4, 10/26/10,6634. 24 6645 70,6580 28,6613 80
DX, 10/25/10,6645 45 5668 36,6625 83 5639 21
D4, 10/22710,6534.90,6623 34,6586 40,6805 84
DA, 10/21/10,6514.99,6621.84,6504 66.6611.01
D4, 10/20/10,6470.30,6527. 85,6451 48,6524 55
D4X,10/19/10,6508 36,6544 79,6472 18643069
DX, 10/18/10,6485 83,6533 83 6462 53 6516.63

Trading signals

v
Di,10/23/10 6585 97,6630 98, 6569.25 6601.37 J_l
Dts format (plsass ohecki} 16 Indater: 1048633
Format 01: Ticker Date Open High Low Close |  ectionalstops; absolute B - =0
relafive (%) 100 = 6535363
Vola ffactar) = 65451924
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Cancel Load data Help

Status.
[®]Zen Trading System v2.0e - System test
Test datafile: ‘E- \zenhentwicklunghts 200 e styDad ndes: ket Selact
Data format

[ Format 01: Ticker,Date,0pen,High,Low,Close

o stop (loss]
" absolte stop
" relative stop [%)
 Vala stop [factor)
Miriroum stop abs.)

Marimum stop abs.)

[V Trailing stop

Tranzaction costs each half tumn (e.g. points):

Currency value sach point o leverage fourency amoun

Nurmber of coniracts [or shares}
Evaluation period Date
Date

Trading capital (currency amount)

I~ Pyramiding

[MM/TTAAYY) from:

MM/TTAAY) to

12/30/1933

11/03/2010

Number of price bars

Al T

Cancel

System test completed!

Number of winning hiades:

786 (53.8%)

Nurmber of losing hiades:

Wolatily: 208% Profititrade: ’w Loss/trade:

Performance ear w50 Profit[points) [ Maslossiade

Profitabilty 163 Profitfcurency) ,W Max.DD (currencyl

MAR Ratio: 283 Profitdpesr (cunency) ,W Maw.consecutive losses: ’—7

Protscolfie |

11T IREENNARS

E7E [46.2%)

Hel

°O

Dax Index Tradin
with very high performance!

System tester

g System



Trading Signal Screen:

®|zen Trading System v2.0e g|i| EJ

File Edit Help

Signal »>>>

Buy Order (Long)

D ata format [please check!):

D&, 10/29/10,6585.97 6630.98 B569.25 6601.37
D040 10/28,10, 6500223 6644.61 BEB2. 02 BR35.28
DA% 1072710, 659124 662313 6553 25 6568.00
DA% 10726,/ 10 6634, 24 BE45 70 6530 23 6613.80
D04 1042510 6645 45 BERR 38 BE25 83 6633 .21
DA 10/22/10 653490 6523 34 B536 40 6E05. 04
DA 10/21,/10 6514.93 6621.84 B504.66 6611.00
DA% 10/20,/10 647030 6527 85 6467 43 6524 .55
DA% 101310, 6508, 36 6544.79 647213 643063
[0, 10/18,/10 546583, 6533 83 6462 59 BR16.63

e DK

Format 01: Ticker Date Open,High Low, Cloze

Cancel

Status...
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DAe,10/23,/10,6585.97 663038 6569, 25 BEO1. 37
ZT5 Indicator: +104.5633

optional stops: abzolute 1]
relative: (%] 1.00

ola [factor) a
Load data |

D¢+T*¢m

<

=» B551.3700
=» B535.3563

=» B545.1924

Help

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 makes possible
the integration of the Zen Trading System into existing
programs or platforms (e.g. for automated trading).



System Test Screen:

m Zen Trading System v2.0e - System test

Test data file: |E:‘\zen\entwicklung\tsm\test\Da:-tlnde:-t.t:-:t Select
Data format: |Fu:|rmat 01: Ticker Date, Open,High Low Close j
" no stop [loss) Tranzaction costs each half tum [e.g. points]: 0.50

" absolute stop Cumrency value each point or leverage [currency amaount]: oo

" relative stop [%) Humber of contracts [or shares]:

{* “ola stop [factar] Ewaluation period............. Date [MMATT A Fromm: 12/20/1999

Minimum stop [abs.] Date [MMATTANYYY] to: 110372010

M awiriunn stop [absz.] Trading capital [currency amount):

||
111 IERAN

v Tralling stop [ Pwramiding

Mumber of price bars: Murnber of winning trades: _ Murnber of loging trades: E7E [46.2%]
" olatility: = Profit/trade: _ Lozs/trade: B3 3062
Perfarmance/year: % Profit [paints): _ Max lossdtrade: 3R 6330
Profitability: 163  Prafit [cumency]: _ Maw. DD [currency): -4 99
MAR Ratio: 293  Profitépear [cunency]: _ Maw.conzecutive losses:

Cancel | Frotocol file ‘ Help

Systemn test completed]

The system tester allows tests with different risk and
money management models.



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

™ zen Trading System v2.0e - System test equity curve

E quity curve

Points: 271073896
Currency: 135536.95

Correlation [r]: 093

E quity curve of the selected system test 30121999 - 29102010

...and are written in a protocol file:

Fen Trading System v2.0e Report...11/04/2010, 19:38
Date Time Pricef(c) Exit Entry Trade Equity(l)

12,/30/99, 0000, 06958.1400, ... , Long , +0000.0000, +000000.0000,
01/03/00, 0000, 06750.7600, Stop , Long ., -0099.6458, -000095.6408,
01/05/00, 0000, 06502.0700, Stop , short, -0361.6330, -000461.2828,
01/07/00, 0000, 06780.9600, Stop , Long , -0L01.3570, -000562.6308,
01,/18,/00, 0000, 07072.1200, Stop , Long . +0307.7885, -000254.8513,
01/21/00, 0000, 06992,7500, Stop , Long ., -0095.6477, —-000350.4990,
01,2400, 0000, 065931.90900, Close, short, -0061.7600, -000412.2590,
01/25/00, 0000, 06809.6400, Close, Long ., +0121.3500, -000290.5090,
01,27 /00, 0000, O07126.1300, Close, short, +0315.4900, +000024. 5810,

P S T Y, o L

Equity(2]

+0000000, 00
0000498, 25
-0002306.41
0002813, 20
0001274, 26
-0001752. 50
0002061, 30
0001454, 55
+0000122. 90



System prerequisites:

Win32 software (Windows XP, Vista, 7 incl. 64bit etc.),
very low hardware requirements

Free \
Prices: w

Zen Trading System v2.0e

Single User License: € 990
Multi User Licenses etc. Prices on inquires
Contact:

Dipl.-Ing. Volker Butzlaff

Buchstr. 11 info@zentrader.de
D-74321 Bietigheim-Bissingen www.zentrader.de
Germany




