Monte Carlo Metrics
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Interpretation

Forward Equety Distribution: Actual forward-period
edquity i still within the central or Stronger par of the

Simulated Forward Equity Distribution
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Simulated Worst Drawdown Distribution

Simulated Worst Drawdown Distribution
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TS-SystemChecker Demo Algorithms and Workspace

» Euclid-Orig - @ES and @NQ - 22 years of daily bar data
» Turing-Orig - @ES - 22 years of daily bar data
» Mandelbrot - @RTY -22 years of daily bar data

Systems were developed in 2018 or perhaps 2017. Set Start Date to 2018-02 in TS-SystemChecker.
TS-SystemChecker will provide a default date about 75% into the test. Itis up to you to fill in the right
date.

Files

» MeanReversionSystems.eld

= MathX.tws

Get the data into TS-SystemChecker



= |mport .eld
= Open .tsw
» View TradeStation Strategy Performance Report
» Click on Diskette Icon in top left corner of report

= Select .xml format and save to a convenient location



