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Seguence
D efinition:

ke T (27otzn) |

Timeframe: Dily | [1of2) [ ]
O ptirizatian: 00:01:21 |
Step 53 of B0 02:36:06 ﬁ

—DJ30
Starting Optimization [F02 Permutations]

=] Edit| Mew| Steps| Ski]  Summany

Current TradeStation Location: C:/Frogram Files/T radeStation 3.3 [Buld 1415)

El Sto i |4x14;2ms12:3?:14 License Mar|  Configuration |
P Help |  wiew Log |
&
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# % 5 &;( % ; & " o Bs
9 : % & 2
) B (B (
o & # 42 % R B
% : g - 6 3
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Abort when this Step iz co ete
Cu:untnue —— = & C 9/ HHHI D
1% ) 9% # #
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Abort Sequence D307 I Cancel
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Backtesting Automation Seguence Manager (E ‘” i ﬂ
4% Script D130 has been aborted at:
WY step#4(
Do you want to continue at the aborted Step:
Mo Cancel
K . % #
& , L # ' !
" &% % , % ' B
Mew MName: [YourNewName|
SAVE | Cancel |
& % & & ) ;
Backtesting Automation Sequence Manager (BTSegMagt x|
-' F_q\'l Do you want to copy the new Sequence from current sequence
k. E {DJSU}?
Mo Cancel
C n ) D% 1 # & '
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Syrnbols: Tirmefrarmes: Strateqy Parameter:
Doaily? Years 1/B5ILenagthlsl30]2
Intra/B0E b onthz 2/0verSold[ 3015014
3/ 0werBought|5012014
A/Lozsamt300
B/G aindmt300
A/BT W FE=paortl
add| view| Delete | 4dd| Edt| Delete]  add | Edit | Delete |
Add Symbaol List I &dd Frame List | &dd Parameter from Startegyl
: ; End Date:
S ave Symbol List | Save Frame List | |2.-"1.-"2|:||:|E
Workzpace: RS|Sample
C:AProgram FileshB acktesting Autarmation Sequence kM anager Browse
[ETSeqtarhR SIS ample. bz o
[T Multiple D atastreams Shuwgmdl Edit | Cancel |
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A B e i e i
_1 |Script  IM:/srcpss/Apps/StockData/TS/BTSeqMgr/DJ30. bts
2
_ 3 |SegNbr | Symbol | Optimizatitinterval ~ Duration  EndDate
4 1| AA OptSet  |Daily 2 Years 2/1/2008
5 2 AN OptSet  |Intra/60 |6 Months | 2/1/2008
6 3 AIG OptSet  Daily 2 Years 2/1/2008
T ] 4 AlG OptSet  |Intra/60 | 6 Months | 2/1/2008
8 | 5 AXP OptSet | Daily 2 Years 2/1/2008
9 B AXP OptSet  |Intra/60 |6 Months | 2/1/2008
1 # & & & ) #& #
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& C D# + ' 7) & |
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Start _|C:\F'r0gram Files\TradeStation 8.3 (Build 1419)\MyWork\BTSeqMgriDJ30\SEQ_0036

Symbol  Interval  Profit/Loss ProfitFactc Trades FileName
AL Daily 4320 3.28 26 C:/Program Files/TradeStation 8.3 (Build 1419)/MyWork/BTSeqMgr/DJ30/SEQ_0036/AA_Daily.csv
Al Intraday&0 3352 323 21 C:/Program Files/TradeStation 8.3 (Build 1419)/MyWork/BTSeqMgr/DJ30/SEQ_0036/A4_Intraday60.csv
AlG Daily 3857 11.93 15 C:/Program Files/TradeStation 8.3 (Build 1419)MyWork/BTSegqMgr/DJI0/SEQ_0036/AIG_Daily.csv
AlG Intraday&0 3969 3.65 23 C:/Program Files/TradeStation 8.3 (Build 1419)/MyWork/BTSeqMgr/DJ30/SEQ_0036/AIG_IntradayG0_csv
AXP Daily 3133 6.22 14 C:/Program Files/TradeStation 8.3 (Build 1419)/MyWork/BTSeqMgr/DJ30/SEQ_0036/AXP_Daily.csv
AXP Intraday60 2190 246 17 C:/Program Files/TradeStation 8.3 (Build 1419)/MyWork/BTSeqMgr/DJ30/SEQ_0036/AXP_Intraday60.csv
BA Daily 2902 5.84 13 C:/Program Files/TradeStation 8.3 (Build 1419)/MyWork/BTSeqMgr/DJ30/SEQ_0036/BA_Daily.csv
BA Intraday&0 2172 245 17 C:/Program Files/TradeStation 8.3 (Build 1419)/MyWork/BTSeqMgr/DJ30/SEQ_0036/BA_Intraday60.csv
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4™ Toimporta Symbol List:
Y 3) Open Radarsaeen
b} Right didk on Symbal Column and select "Insert Symbaol List™
c) Find your Symbal List and did on "View Symbals™
(Example: TradeStation Symbal Lists/Index Components/S&F
Indexes/SP100)
Retry?
Yes
& 9S % B
Backtesting Automation Seguence Him.agﬂ' BT5e El
'0] Imported 100 Symbols to $NDX_X.lst
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Wor kspace=C: \ Program Fi | es\ Backt esti ng Autonati on Sequence Manager
(BTSegMgr )\ RSI Sanpl e. t sw
Synbol s=Li st: DJ30,
EndDat e=2/ 1/ 2008
Mul ti Dat a=NO

Tenpl at e=
Daily| 2 Years
Intra/ 60| 6 Mont hs

Opt Set =

1/ RSl Lengt h| 6] 30| 2
2/ Over Sol d| 30| 50| 4
3/ Over Bought | 50| 80| 4
5/ LossAnt | 300

6/ Gai nAnt | 300

8/ BTWFEXxport| 0

; Aborted at 4/14/2008 14:10:54
Abort =3=Al @ Opt Set | Dai |l y| 2 Years]| 2/ 1/ 2008|
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Synbol s=MSFT/ Tenpl at e2/ Opt Set 2, | NTC/ Tenpl at e2/ Opt Set, YHOO Tenpl at e/ Opt Set 2, EBAY
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&' & 5 % 3&B
; ===== SAMPLE RSI BACKTESTI NG AUTOVATI ON SEQUENCE FI LE ======
; Showing multi TinmeFrame Tenpl ates (Tenpl ate, Tenpl ate2) and
; Showing multi Cpm zation Paraneter sets (OptSet, Opt Set 2)
; (Coment lines start with semni col on)
W)r kspace=C: \ Program Fi | es\ Backt esti ng Automati on Sequence Manager
(BTSegMgr )\ RSI Sanpl e. t sw
Synbol s=MSFT/ Tenpl at e2/ Opt Set 2, | NTC/ Tenpl at e2/ Opt Set, YHOO Tenpl at e/ Opt Set 2, EBAY
EndDat e=2/ 1/ 2008

Tenpl at e=

Dai | y| 2Year s
Intra/ 5| 5000 Bars
I ntra/ 15| 200Days

I ntra/ 30| 400

Ti ck/ 50| 1000 Bars
Ti ck/ 100] 20

Tenpl at e2=
Intra/ 10
Ti ck/ 200] 2 Mont h| 12/ 31/ 2007

Opt Set 2=

1/ RSl Lengt h| 14| 20| 1
2/ Over Sol d| 30| 50| 4
3/ Over Bought | 50| 80| 4
5/ LossAnt | 100| 300| 50
6/ Gai nAnt | 100| 300| 50

Opt Set =

1/ RSl Lengt h| 6] 30| 2
2/ Over Sol d| 30| 50| 4
3/ Over Bought | 50| 80| 4
5/ LossAnt | 200

6/ Gai nAnt | 200
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