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Disclaimer

Any information presented or discussed
Is only opinion, and is NOT ADVICE, and
it should not be acted upon.

The particular financial needs of any
Individual have not been taken into
consideration.

One should always seek professional advice
before entering into financial or other
arrangements.
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AGENDA

 TradeSim — what is it?
 How does it work?
* Overview of the process

* TradeSim scan —
the special type of BullCharts scan
« How do we do it?
— Create or modify a TradeSim scan
—Set Trade Parameters
—Run a Simulation
—View the results
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TradeSim — What is it?

» Software package
* A "plug-in” for BullCharts (& MetaStock)

* For back-testing,
to test your own trading strategy
on a particular group of stocks
within a specific time period.
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How does it work?

 |n BullCharts, create a special
“TradeSim” scan.
Note the symbol in Scan Manager:

@Funda-mch TEST
Funda-Tech-20090101 DOME

» Specify:
—Your trading strategy criteria (entry, exit)
— Testing time period (“from” and “to” dates)
— A watchlist of stocks to scan through

(c) Copyright 2018, Robert B Brain



How does it work?

« Run the BullCharts scan
to identify the possible buy and
sell transactions

« Check the results in TradeSim

» Specify “Trade Parameters”
(eg. starting capital, position size, etc.)

« Run a TradeSim “Simulation”

(c) Copyright 2018, Robert B Brain
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il Process overview
“TradeSim scan”

in BullCharts

2. Run the
TradeSim scan

'

Watch BullCharts
and wait for scan
to complete




Process overview

TradeSim <4y

TradeSim program < Trade

will start (if not running) (Es?sti?sasii
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Trade Database Report Log
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3. Review Database Report Log
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4. “Open Trade Database”
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5. Review the Message Log, and
Trade Database Manager
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Trade Parameters

8. Review +
simulation - 7. “Start Simulation” <———
results
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1. BullCharts TradeSim Scan

The familiar BullScan dialogue,

except for:

M BullScan Prannr-tine . § Funda-Tech TEST

1. Gendgal 2. Trade Spstems l 3, ecurities] 4. .-'-‘-.dvann:ed]

- BX]

D ata perod type:

STEFP 2: Sele cr critenia for your zcan. To start, click on Mew'.

Scan ag at: Current Snapzhot TimeStamp

¢ Latest dataupdate | Use Snapshot oo Time: ||3,-'|:|5,.-'2|:|11 44900 PM
~

Lacal Time: |6/05/2011 4:50:00 FM

TradeSim Trade Systems:

|Weekl_l,l j

| Include incomplete period
| Usze roling periods

Description | Fosition

vl Trade System

Long

Apply and Bun ‘

] Cancel
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2. Run the TradeSim scan

* |n BullCharts run the “TradeSim” scan

* The scan output is a
TradeSim “Trade Database”
with a list of hypothetical trades.

CAUTION:

The scan will create a Trade Database file
of the same name as the scan (.trb),

and it will automatically over-write any
existing Trade Database file.

(c) Copyright 2018, Robert B Brain 13



3. Review Message Log

 \Watch BullCharts
and wait for the
scan to complete

(Status Bar at bottom of window)

[ Message Log

H

Save Log

Clear Log

3%{ Found 67 Fram 67.

(otherwise it might appear that
nothing is happening)

« Watch TradeSim
Status Bar

BUSY | [Totalr
* Review the
M essag gpyrllﬁﬁtg()g Robert B Brain

@ Loading 'C:\TradeSimDatayTradeSim MA cross over.trb’
@ 10:40:59 AM: Starting Trade Database Report.
@Ehetking for duplicate trades.
Ir\_fl)ﬁu:nrtim_:l Trades by entry date-first, symbol-second.
Ir\_f;'MllJn duplicate trades found.
Tragde Database Report Summary.
otal Murmber of Trades found in Database: 1680
otal Mumber of Open Trades found in Database: 73
# Total Mumber of Walid Trades Accepted from the Database: 1607
# Tatal Mumber of Invalid Trades Rejected from the Database: 0
# Total Mumber of Trades with Price Wiolations: 0
# Total Mumber of Trades with Warnings: 0
» Total Murmber of Trades with Confirmed Entries: 16380
# Total Mumber of Trades allowed through the SBF: 1680
# Mumber of Duplicate Trades found in Database; 0
Initial Stop Data Available: ves
#= Yalatility Data Available: Mo
» Extra Price Data Available: ves
=

kg

Volume Data Available: ves

# Maximum Loss Extended Data Available: ves
Point Yalue Extended Data Available: ves
Initial Margin Extended Data Available: ves

# Transaction Cost Extended Data available: ves

¥ Trade High/Low Data Available: ves

# Bars In Chart Data Available: ves
@1[]:4[]:59 AM: Ending Trade Database Report.
i‘\ Cannot use Yolatility based Position Size models because some or all tra
@Lﬂading Trade Database Manager with: 'TradeSim MA cross over'

ke

ke

+ Trade Database Manager successfully loaded.




3. Review Database Report Log

* Review the long list of log messages

[ TradeSim{DLL) Plugin - Trade Database Report Log for [C:\TradeSimData... |:|@@
File Help

Heport Log

Svrmbol Position | Description

First date scanned from security data [27-Mow-2014] - Las
Availlable Records/Taotal Records: (47 7/499)
Total Mumber of Long Trades written to the trade d
Security Mame: [WESTERMN AREAS LIMITED]

First date scanned from security data [27-Mow-2014] - La:
fAvaillable Records/Total Records: (477/499)

[

READY  |[Toktal Murmber of Errors: O] [Taokal Murmber of Warnings: 2] [Tokal Mumber of Queries: 200]




Review Report Log messages

[ TradeSim(DLL) Plugin - Trade Database Report Log for [C:\ ReVi eW a n y e rro rS

File Help

Repaort Log l

| # |S\_.rml:u:|I Position

and warnings

Report Created on: Wednesday, May 25, 2011 14:16:06

TradeSim.DLL Yersion 8.4.2.239 - Copyright© 2Z000-2009 by Compuvision Australia Pty Ltd
Trade Database File: [C:\TradeSimData\%.Funda-Tech TEST.trh]

OLL Path: [C:vProgram Files'\BullSystemsiBullChartshExternal Function DLLsYTradeSinn.dll]

Haost Application Path: [C:Program FileshBullSystems\BullCharts\BullCharts . exe]

1}: Jump ta next errar

@) 1 aac Long
M1 AAC Long
@) 2z AAD Long
@) 3 nax Long
%

Opening trade database file and Writing Trade Database Header for [C:\TradeSimDatay$.Funda-Tech TEST.trh]
Trade Database Yersion 11

WARMNIMG! - Price Filter Enabled

WARNIMG! - Prices will automatically be modified if they fall outside the daily range

Total Number of Long Trades written to the trade database for [AAC] is 0, (which includes 0 open trades) (0 trades w
Security Mame: [AUSTRALIAN AGRICULTURAL COMPARNY LIMITED,]

First date scanned from security data [09-Feh-2009] - Last date scanned from security data [16-May-2011]

Available Records/Total Records: {118/499)

WARNIMG! - Mo trades written to the trade database for [AAC].

Total Mumber of Long Trades written to the trade database for [AAD] is 1, (which includes 0 open trades) (0 trades w
Security Mame: [ARDEMNT LEISURE GROUP STAPLED SECLURITIES]

First date scanned from security data [09-Feb-2009] - Last date scanned from security data [16-May-2011]

Available Records/Total Recards: (118/412)

Total Number of Long Trades written to the trade database for [AAX] is 1, (which includes 0 open trades) (0 trades w
Security Mame: [AUSENCO LIMITED]

Civmd A-dbm mmmrmm A Frrm . mieides A=k TN C-k 2nnn I b Abm mmmmmm A Frrmrm mm ik A=k T4 2 BA-. 204471

(4w Open Trade Database: E? Clear Log [ Auto Scrolltwindow Contentz v &uto Fopup Window

READY  [Tokal Mumber of Errors: 20] [Total Number of Warnings: 59] [Total Mumber of Queries: 550] 559 Position [Long] Symbaol [Z%L1]




4. Open Trade Database

* Open Trade Database

@ TradeSim{DLL) Plugin - Trade D.tabase Report Log for [C:\TradeSimData... |:|@@
File Help
FHeport Log l

# Symbol FPosition | Descriptipn

First date Ycanned from security data [27-Mow-2014] - Las
acords/Total Records: (477,499

@ 199 WSA Total NumbeYy of Long Trades written to the trade d
Security Mame: CWESTERN AREAS LIMITED]
First date scanne® from security data [27-Mow-2014] - Las
fAvallable Recordsg@iBtal Records: (477/499)

READY  [Tokal Mumber of Errors: O] [Tokal Murmber of Warnings:




5. Review Trade Parameters

- B)X]

B Trade Parameters

| Trade Parameters Preferences More Features._ ..

Poszition S5ize Model Trade Parameters [Stocks)
f+ Equal Dollar Units [ritial Trading Capital Tranzaction Cost [2ach way]
" Equal Percent Dollar Units |$5|]|]|]|]_|]|] |$|]_|]|]|] [ Usze Transaction Cost from Trade Databaze
~
~ Fortfalio Lirmit b argin Requirement
- 100.00% 100.00% [ Use Margin Req from Trade Database
~

Total Mawimum Dpen Pozitions

| Magnify Position Size(and Rizk)
according to Margin B equirement

100
| Puyramid Profits

| Puyramid Trades

k axirum allowable daily orders . .
v b argin Reguirement Interest A ate

|2I] Long Tradesz [Dehit]
Simulation Type Parameters - Equal Dollar Units |I]_I]I]l]I]K
{« Portfalio Simulation Capital per Trade Short Trades [Credit)
" Partfolio Sirulation [|gnore Dates] |$5I]I]I]_I]l] 0. 00004

{ " Basket test
| Specifp Dally Interest B ate

(c) Copyright 2018, Robert B Brain 18



6. Start Simulation

« NOw run a
TradeSim “simulation”.

 The result is a number of screens:

— Trade Database Manager view

— Trade Simulation report

— Trade Statistics Table and graphs
—Various Equity Charts...

(c) Copyright 2018, Robert B Brain
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Trade Database

2 Trade Database Manager

S[(=]/ed

Trade Sz |0 Fos Syrnbal Ferodicity | CE | SBFTE Entm D ate-Time Euit Dake-Tim
1 a Long  ADU Weekly  Ye:r  Yes 20342009 206,201
2 a Long  ALD Weekly  Ye:r  Yes 2032009 4,/08/2009
3 a Long Ak Weekly  Ye:  Yes 2032009 27042011
4 a Long  BOW Weekly  Ye:  Yes 2032009 /024200
al a Long  CCW Weekly  Ye:  Yes 20342009 E/04/2000
= a Long  CHM Weekly  Wes  Yes 20342009 1802010
7 a Long  CUS Weekly  Yes  Yes 20342009 /0242010
a a Long  DMG Weekly  Yes  Yes 20342009 1307 /2002
q a Long DO Weekly  Yes  Yes 20342009 1307 /2002
10 a Long  DRA Weekly  Ye:  Yes 20342009 a/0242010
11 a Long  ERA Weekly  Yes:  Yes 20342009 10242010
12 a Long  ESG Weekly  Yes:  Yes 20342009 304112002
13 a Long  EXT Weekly  Yes:  Yes 20342009 2341,/200%
14 a Long  FeL Weekly  Ye:  Yes 20342009 10/05/2010
15 a Long AL Weekly  Yes  Yes 20342003 2311/200%
16 a Long  ICH Weekly  Yes  Yes 20342003 21,2003
17 a Long  KCM Weekly  Ye:r  Yes 20342009 1112010
18 a Long  MML Weekly  Ye:r  Yes 20342009 10242070
19 a Long  MMS Weekly  Ye:  Yes 2032009 10242010
an n | e bADT Vil b Mo N IO Inna 2O 0 N

£ >
Start Entry D ate 20352009 - Stop Entry Date | 261072003 AB1 trades selected from a tatal of BS

20



& Trade Simulation Report

Trade Simulation Reportz | Trade Statiztics ]

Trade Simulation Report

Trade Parameters and Preferences

Trade Database Filename

C:hZTradefimbata' 7. Funda-Techh TEST._trhb

Trade Parametears

Initial Capital:

Portfolio Limit:

Maximum mamber of open positions:

Maximaum allowahle daily orders:

Automatically Use Position Size Model from database:
Default Position Size Model:

Capital per Trade (§ walue):

Pyramid profits:

Transaction cost (Trade Entry):

Transaction cost (Trade Exit):

Automatically use Margin Pegquirement frowm database:
Margin Requirement:

Magnify Position Sizme (s RBisk) according £o Margin Reg:

Automatically select Position Size Model from database:

Enable Prowvisional Trades:

Survivorship Eias Filer:

Margin Requirement Daily Interest Bate (Long Trades):
Margin Requirement YTearly Interest RBate (Long Trades):
Margin Requirement Daily Interest Pate (Short Trades):

Margin PRequirement YTearly Interest Rate (Short Trades):

Trade Preferences
Trading Instrument:
Break Ewven Trades:
Trade Position Type:
Entry Order Type:

Exit Order Type:
Minimum Trade Size:
Aocept Partial Trades:
VWolume Filter:

Pyramid Trades:

50,000, 00
lo0.00%
1an

z0

No

Equal Dollar Units
$L,.000.00
Nao

s0.00
0,00

Nao

l00.00%

_0oo0%
_oooo%
-0000%
-0000%

Stocks

Process separately
Process all trades
Default Order

Default Order

0,00

Mo

Tgnore Volume Information

{ Trade Parameters i| Detaled Report | Combined Repart

21



Trade Statistics Table

<4 Trade Simulation Report

Trade Simulation Reports  Trade Statistics l

! Trade Statistics T able ] Security Profit Digtribution ] Trade Prafit Distribution l
Sym. A | Total Profit | MinProfit[$] | AwgProfit($] | MaxProfit (£] | MinProfit (2] | AwaProfit:2) | MasProfit() | Number of Trades | ‘Winning Trades | -Pe
A0 3007 .42 F3.507.42 3007 .42 3007 .42 FO15% 0155 F015% 1 1 100
alh -51.470.50 -$1.470.50 -$1.470.50 -51.470.50 2941 E 2941 % 2941 % 1 1] 1]
$136,009.36  $136,009.36 $136.009.36 $136,009.36 2720.00% 2r20.00% 2720.00% 1 1 100
BOO $245.06 $245.06 F$245.06 $245.06 4.91% 491% 491% 1 1 100
$2.030 41 F2.080.41 $2.080.41 $2.030 41 BT 4 B1% 41 B1% 1 1 100
$3.984.37 $3.984.37 $3.904.37 $3.984.37 s W s i 79.69% 1 1 100
CHH $15.715.38 $15.715.38 $15.715.33 $15.715.38 34.30% 34305 34.30% 1 1 100
$3.432.73 $2.482.73 $3.432.73 $3.432.73 B3.63% B3.68% 59.63% 1 1 100
WG -£1.249.93 -$1.249.93 -$1.249.93 -£1.249.93 2R 00% =25 005 -25.00% 1 1] 1]
100k -$330.00 -$380.00 -$3=80.00 -$330.00 -19.60% -19.60% -19.60% 1 1] 1]
1R, $1.833.26 $1.833.26 $1.833.26 $1.833.26 IBETE JEETE JB.EVE 1 1 100
JEL -$375.00 4375.00 -4375.00 -$375.00 -7 B0 -7 B0 -FE0E 1 1] 1]

>

(c) Copyright 2018, Robert B Brain 22
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Trade Statistics l

Trade Sirmulation Feportz

Trade Statistice Table  Securty Prafit Distribution ] Trade Prafit Distribution l

- nog

Net Profit versus Security ($)

Woa

ayd

L T T L T T e s L T T

3 600
2,400 4|
2,000 4|

o 2 = = o
= m = = =
53 L T
] —_ = -
(%) Woid 12N

@ Q@ S

Security

| [ ] Minimum (363 Met Profit v [0 Average (%) Met Profit [ [ Maximum (3% ket Profit

MaHF'erit[:-i]l Mumber of Trades | Winning Trades | -» P

fag Profit($)] | MaxProfit($)] |  MinProfit[z) | Awg Profit[z) |

Min Proit [£] |

| Total Profit & |

Symbal




Trade Log

Hill Trade Log

In... & | Trade | SyzID Symbial Status FPos | Periodi.. Trans Date-Time FLewel | FCou.. | Fe-entry Type Days ol atility Inikial Ste
a 1 1] A0u Enter Lang wheekly 20302009 0 0 Basze - - F0.18!
1 2 1] ALD Enter Liang Wheekly 200312009 1] 1] Baze - - 025!
2 3 1] AT Enter Liang wheskly 210312009 ] ] Base - - #0.05
3 4 1] BOwW Enter Lang wheekly 20302009 0 0 Basze - - F0.23
4 G 1] CCW Enter Liang Wheekly 200312009 1] 1] Baze - - 0241
b E 1] CHM Enter Liang wheskly 210312009 ] ] Base - - 002
g fi 1] CUs Enter Lang wheekly 20302009 0 0 Basze - - #1.10
i g 1] (0] [ Enter Liang Wheekly 200312009 1] 1] Baze - - F0.11:
g | 1] O Enter Long weekly 200342009 0 0 Base - - $3.92!
| 10 1] OR A Enter Lang wheekly 20302009 0 0 Basze - - 033
10 2 0 ALDH Exit Lang  wWeekly HN5I2003 i i - 62 . 0,251
1 ] 0 OkA Exit Lang  ‘wWeekly 130742003 ] ] 133 - $3.92!
12 8 0 O Exit Long  Weekly 130742003 i i - 133 - $0.11:

13 292 o EO@ Enter  Long  ‘weekly S0TIZ009 i i Eaze : : 7.8 Tatal Capital
393 1] MREL Enter Lang wheekly 2000742009 1] ] Baze - = $0.02

“mwmw T O O Y Y |

3930 Exit  Long ekl 1212009 0 0 : 147 : $0.02 #50,000.00

q y

1? B 0 I:Hr\.l Esit  Long  ‘Weekly 10010 0 0 322 . $0.02 l INIADL

8 0 0 DRt Exit  Long  ‘Weekly BI0242010 0 0 343 . #0370 <A1 0L 0D

19 7 0 Cus Esit  Long  ‘Weskly BH0Z¢2010 0 0 343 . 110 i LN

20 4 0 Bl Exit | Long  ‘Weekly £I0242010 0 0 343 . $0.23 LT

P ; 0 Coy Exit  Long  ‘Weekly BA042010 0 0 4001 . $0.241 <A1 0L 0D

22 3 0 P Esit  Long  ‘Weskly ZTI04H2011 0 0 786 . $0.05 zggggggg

. , 000,

23 1 0 a0 Exit Long  ‘wWeekly eIt ] ] 741 - #0158 - +50.000.00

294 % $45.529.50

4805 £47 54950

TA $45,299.52

¢ » - $45,299 52

- £46,299.52

£o45.05 £245.05 F545 -5.31% 55

- LOSS 437500 37500 -7 BI000 % -7 B000 % $3,330 42 THE $45,169.58

- Gial #15,715.35 $15.715.38 343134 343134 $11,334.95 23T ™ £E1,564.95

- Al #1532.26 $1533.26 SREEET 7 S6EEET $#13715.22 FTA4 $Ra 7822

- Galk 4248279 4548279 RAETET % RAETET % $17,20000 34405 $67,201.00

- Gial 2 03041 $2.030.41 15107 = $1G107 3 $13,28142 3656 % £69,20142

- Al £2,954.37 £2,984.37 TAEETE = TAEETE = $25,265.79 4653 £73.265.79

- Galk $136,009.35 $136,009.35 2TR0224T % ITHNZ24T v $159,275.15 31555 % $209,275.15

- SaAlN F2.007.42 F3.007.42 FOLIE3S FLUR LI FlE2 782587 32087 = F212,782.57




Equity Chart — Dollars $

Closed Trade Equity ($)

TR R

FBOLO00 - - - - - o o lellillliillll.Tooo 310,000
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1 e (R 190,000
125 B
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A 10,000 § - - - - il 170,000
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00,000 § - - - il 150,000 E',
E 1117 e S U SO (N A 140000 =
2 i T
B 11 e A O 130,000 S
{1 Y M 120,000 E
ORTE 711111 A 110000 =
- BOLO00 4 - i 100,000
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B S R $23 26579 | 3
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* Your stock universe can make a big
difference to the results

* The exit strategy can make a big
difference

» Survivorship bias is not addressed

(c) Copyright 2018, Robert B Brain
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More information?

 Tutorial guides (pdf), videos, etc.

« Robert's web site:
www.robertbrain.com/bullcharts/

» The official web site:
WWW.compuyvision.com.au

 Pricing”® (time unlimited versions):
Standard edition — $198
Professional edition — $484
Enterprise edition — $1,520

* pricing as at 2016

(c) Copyright 2018, Robert B Brain
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http://www.robertbrain.com/bullcharts/
http://www.compuvision.com.au/

Questions / Discussions?

(c) Copyright 2018, Robert B Brain
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The End

(c) Copyright 2018, Robert B Brain
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