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TREDE'NAVIGATOR

HIGHLIGHT BAR REPORTER

Introduction:

Mechanical back testing a trading idea is great for doing your own research into the markets.
The Highlight Bar Reporter allows you test ideas quickly using highlight bars you have created
and test them before you use them in your strategy. The Highlight Bar Reporter will also
effectively take the guess work out of when to exit positions.

Benefits:

1. No programming skills are required to use the Highlight Bar Reporter.

The HBR can be used in any timeframe.

3. Trading opportunities can be found, or bad opportunities can be eliminated with the
data reported.

I

We can now get answers to the following questions, quickly and easily.
e What percentage of the time does the market close up the day after our market
pattern is true?
e How many bars after the pattern are bullish?
e Does the market follow our pattern with a big move? Or a small move on
average?
e How much drawdown happens each day following the pattern?
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Accessing the Highlight Bar Reporter

1. Click the ‘ button on the icon bar to open the HBR.

2. The nghllgh.t Bar R(.aporter will Highlight Bar Reporter OE®E
open and a list of Highlight bars on

the chart will be displayed: Select highhght bar from gnd:

' Custom HighlightB ars o
Cancel
Entrp / Exit
')
YWhen condition iz true, enter for: Lo
(" Shart

bax # of bars befor exiting: n

In this particular instance, the Highlight bar being used puts a blue dot above the price bar
when a 32 day Moving Average crosses above a 128 day Moving Average. This is shown on the

screenshot below:
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3. After selecting the Highlight bar from
the Highlight Bar Reporter menu and
setting the Entry/Exit information:

Select highlight bar from grid:

Cuztom HighhghtB ars B

Cancel

Entry £ Exit

YWhen condition iz true, enter for: &
" Shart

bax # of bars befor exiting: n

4. When you click the Run button a report will be displayed based on the # of Bars before
exiting. It will generate a report that looks like the following:

Highlight Bar Report

x Close @ Reports . Settings 4 Print m Export |I| Chart
# Bars/ | WinZ Trades ‘Wing | Losses |Pawout |Ava'win | Retun wglLoss |Large'wfin | Large Lose | Met Profit | Profit Factor | Awg Trade | MaxDr:
I 421 s545 057 -
2 44 14 30 168 §1.263 A8.0% [$200 $8,750 ($6.260)  $6.325 074
3 ez 44 14 30 142 $1.304 -26.2% [$319) $6.500 [$5.175) $9.325 0.66
4 3\EX 44 17 27 .00 $1.021 276X ($1.019) $6.000 [$6.125)  $10775 063
5 Mz 44 15 29 204 $1.868 37% [$915] 313,300 [$5.625) $1.500 1.08
B 31.8% 44 14 20 257 §2691 15.0%  ($1.047)  $18.900 [44.450) 46,275 1.20
7R3 44 12 a2 272 §2815 168%  ($1.034)  $17.650 [$7.200) $700 1.02
4 3% 44 15 29 194 §2302 0.2%  [$1.187] $3.500 [$8.200) $100 1.00
9 341% 44 18 29 23 §2793 161%  [($1.211]  $13500 [$7.060) 46,775 113
100 288% 44 13 il 168 $2.304 24.8%  [$1.371] $6.000 ($9.800) $-12.550 070
o 341x 44 15 23 160 $2410 A38%  [$1.508) $7.675 ($2.300)  $7.575 0.3
12 31.8% 44 14 30 1498 $3.084 £.3% [$1.557] $3.250 [$8.950) $3.525 0.3z
13 326% 43 14 29 170 $2.863 15.3% [$1.685) $7.700 [$9.500) $-8.800 n.gz
14 256% 43 n 32 1498 $3.220 -26.8% [$1.623) 310,050 [$8.350]  $-16,500 n.es
15 27.9% 43 12 il 216 $3523 A32% [$1E27) $13525 ($6.925)  $8175 0.84
16 256% 43 11 32 262 $4.268 H4% (PLE3D $17.275 ($5.,000)  $5225 0.90
17 279% 43 12 il 228 $3579 HE% [$1.573) 48,825 ($7.960) 45800 0.es
18 233% 43 10 a3 3.25  §4.430 A% [$1.378) $8.900 [$5.400) 3675 093
19 26BX% 43 1 32 263 $3568 B7% [51.478) $8,300 ($6.260)  $-2.550 0.8z
200 302% 43 13 30 226 $3.363 4% [51.487) $8.175 [$5.500) 3875 098
21 326% 43 14 29 2m $3.298 -2.4% [$1.643) $3.400 [#5.450) $1.475 0.57
2 279z 43 12 N 227 $3.740 47% [$1.650) $13.050 [$7.350) $6.275 0.8a
23 27.9% 43 12 N 162 $2.917 3.3% [$1.800] $9.850 [$8.900]  $-20,800 062
24 279y 43 12 il 163 §3.021 H18% ($1.856)  $11.750 ($8.900) 421275 0E3
25 233% 43 10 a3 170 $3165 A43.2% ($1863 $11.078 ($9.900) $-29.825 0.51
26 2089% 43 | 34 169 $3206 B0.7% [$1.895) $9.650 [$9.760) $-35575 0.45
27 302% 43 13 a0 1.25  §2685 -6.3% ($2154]  $12.050 [$12.4000  §-29.725 0.54
28 233% 43 10 33 183 $4.005 -4.2% (2117 $11.900 [$10,0500  $-29.800 087
29 279% 43 12 il 162 $3294 -H.8%  ($276E)  $12.000 [$10,0500  §-27.625 0.53
30 233% 43 10 33 1498 $3.865 -39.9% [$1.949) $13.200 ($3.150)  $-25675 0.60
< >
Tatal Tests: 30 Highlight Ear Report Deata From: 12/28/15971 D ata To: 11/04/2011 Syrbok 513-067
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5. The menu at the top of the report window will allow you to run a report based on the
line you have selected in the list. In the example show below, the line that ran on 6 bars
from entry was the one selected when ‘Reports’ was selected from the menu.

011 2:08:26 PM on S13-067

&2 TNHBR Long Entry, (Tested on

67) [Performance Reports] - Run 11

& print Equity Fiter % Cancel
Analysis | Money Mot | Take the next trade: No equity filter applied
Repoit | Chat |
Summary - Long Trades
Trades
Manthly History Overall
By ear Total Net Profit: $6.275 Profit Factor [$wins/§Losses] 1.20
By Morth Total Trades: 44 Winring Percentage: 3.8%
By viesk Average Trade: $143 Payout Ratio [avgwinttvaloss) 257
By Doy Max Closed-out Drawdowr: -$17.750 CPC Index [FF x Win% x PR 038
Max Intraday Drawdown:  -520.275  Expectancy (AvgTiadesévglossk 13632
By TDOWY N N -
By ToOM Account Size Requied Retun Fct: 15.0%
a9 100V Dpen Equity: Kelly Pet [AvaTrads/Aegwin] 5302
Percent in the Market . Optimal f, 0.7
By Wissk Day v # of Bars in Trads: 500 Z-Score (w/L Predictabilty]: 05
By Entry Signal Avg 8 of Trades per'Year 1.2 Current Streak: 2Losses
By Extt Signal
By Entry/Exit Signal | Monthly Profit Analysis
Consecutive Trades Study Average Monthly Profit: $15 Morthly Sharpe Ratio -010
Do Sire Analusic — | 51dDev of Monthly Profits:  $1.073 Annualized Sharpe Ratio: -0.33
ltem Yalue
Summary - Al Trades  Winning Trades Losing Trades
Position selection | Allrades Total Winners: 14 Total Losers: a
From date 1141471974 fGiross Frofic $37E75  Gross Loss -$31.400
Todate 04/23/2010 Aaverane Win: 12591 Average Loss 31,047
Chart By Date Largest Win $13900  Largest Loss: -$4.450
lgnore trades <= 939,333,333 Largest Diawdown inWin:  -53500  Largest Peak in Loss: $2.800
|gnore rades >= | 939,999,993 Aovg Drawadown in'Win -$357 g Peak inLoss: 514
lgnore big wins |0 g Run Up in win: $3093 g Run Up in Loss 514
Igrire biglosses |0 g Run Down in'Win 4857 fg Run Down in Loss: 41,578
Profitis 3= 0.00 Muost Consec Wi 3 Most Consec Lossss: 7
Shaw cents Mo g # of Consec Wins: 1.40 fwg # of Consec Losses 273
Show Maz Inia__ No v # of Bars in Wins: E.00 g W of Bars in Losses ]
Report description
The Summary report shows a summary of
performance statistics. Calculations are
done based on single unit trading [no
money management].

The performance report window will allow you to see the results of the trades in detail and also
allow for much deeper analysis of the data. More information on the Performance report and

its features are available in the Help Topics on the platform.
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