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Spotting algorithmic opportunities in the
energy market

Anthony Cohen

Application Specialist, CQG
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CHNL (15)

TotalNetProfit
ClosedNetProfi
TotalTradeCoun
OpenPosition
PercentlLong
AverageDuration

7090 MaximumWin
7090 AveragelLoss
744 MaximumLoss
0MaxClosedDraw
50 MaxDrawAmount
28MaxDrawDuration

1050 MaxConseclLosses=
-92 CurConsecLosses=
-240ProfitToMaxDraw=
-1200 ProfitLossRatio=
-2700 PercentWinners
5253 RemoveToNeutral
AverageProfit 10MaxConsecWins 8TimePercentage
AverageWin 168 CurConsecWins 0 CurDrawDown

| 7-02:29 | 7-02:29 | 7-02:29 7-02:31 | 7-02:35 [ 7-02:40 [ 7-02:49 | 7-02:55 IEEHE [ 7-03:18 | 7-03:32 [ 7-03:47 | 7-04:25
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Formula - Entries

Formula Builder

QFormulas  Conditions  User Values  Custom Studies  Trade Systems

All Folders ~ | | brea x |

Name 4 Modified Description Trade Name Use As Mew

ot 10/04/2021

Short EShnrt Copy

Del

Mote

Abbreviation: [+ Toolar Button

Entry Exits Costs [JHide Formula when 'Deny Copy' is set in Permissions

Order Type: Allow:
Market [ Multiple entries before exit (Pyramids)

DAY |:| Entry on exit

Signal  Price  Size Breakl~.Long.Signal

High(@) XABOVE CHI{{@,Period)

Undo Redo

QFormulas  Conditions  User Values  Custom Studies

Trade Systems

All Folders ~ | | brea

X|

Mame a. Modified Description

ot 10042021

Trade Name  Use As
Lang Long

Short Shart

Abbreviation: [+ Toolbar Button

Entry Exits Costs

Order Type: Allow:

[]Hide Formula when 'Deny Copy' is set in Permissions

Market [ Multiple entries before exit (Pyramids)

DAY |:| Entry on exit

Signal  Price  Sige

Breakl“~.Short.Signal

Low(@) XBELOW CLO{@,Period)

Undo Redo




S

Formula - Exits

Formula Builder

QFormulas  Conditions  User Values  Custom Studies  Trade Systems

All Folders ~ | | brea 4 |

Hame A Modified Description Trade Name Use As Mew

B out 10/04/2021

Short EShDrt Copy

Del

Mote

Abbreviation: [~ Toolbar Button

Entry Exits  Costs [ Hide Formula when 'Deny Copy' is set in Permissions

MNew Exit Mame ;| Use | Order type | Duration: Allow exit on entry ;| Allow > than once »
ECD Market DAY |
Copy | |feres Stop DAY ]

De Restrict Exits Total Size to Open Position

Signal Price  Sige Breakl~.Long.Stop.Price

ppenPositionAverageEntryPrice (@, ThisTradeOnly) - (TSize(@)*Stop)

Undo Redo

Formula Builder

QFormulas  Conditions  User Values  Custom Studies  Trade Systems

All Folders ~ | | brea 4 |

Trade Name : Use As
Long Leng

Short Shart

Abbreviation: [+ Toolbar Button

Entry Exits  Costs [JHide Formula when 'Deny Copy' is set in Permissions

Mew Duration : Allow exit on entry ;| Allow > than once »
DAY

Copy Stop

Del Restrict Exits Total Size to Open Position

Signal  Price  Size Breakl~.Short.5top.Price

bpenPositionﬁn.rerageEntryPrice(@, ThisTradeOnly) + (T5ize(@)*Stop)

Undo Redo




18 NGE - Matural Gas (Globex), Active Continuation, Sess:Globex Day, Globex : Constant Volume Bar, 25 Contracts

-710 1 CHNL(15),
_835

.663
.6B0
-005

€|

0=
=
=
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+
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7480 Max imumWin
TE&50 Averageloss
738 MaximumLoss
1MaxClosedDraw
50 MaxDrawAmount
28 MaxDrawDuration

1050 MaxConsecLosses= 11

-82 CurConseclLosses= 0
-240ProfitToMaxDraw= 77
-1200ProfitLossRatio= .19
-2700 PercentWinners = .79
5253 RemoveToNeutral 1.36
AverageProfit 10 MaxConsecWins B TimePercentage 99 .87
AverageWin 158 CurConsecWins 2 CurDrawDown -360

| 7-02:55 | 7-02:57 | 7-03:01 | 7-03:04 | 7-03:09 EERE [ 7-03:10 | 7-03:12 [ 7-03:17 | 7-03:19 [ 7-03:21

TotalNetProfit
ClosedNetProfit
TotalTradeCount
OpenPosition
PercentlLong
AverageDuration

© 2021 CQG, Inc. All rights reserved.




234 MGE - Matural Gas (Globex), Active Continuation, Sess:Globex Day, Globex : Constant Volume Bar, 25 Contracts

CHNL({15),

B I o
1 (T T 1 |}
3 Cnnonen|

+

1050 MaxConseclosses=
-92 CurConseclLosses=
-240ProfitToMaxDraw=
-1200ProfitLossRatio=
-2700 PercentWinners =
5253 RemoveToNeutral
AverageProfit 10 MaxConsecWins 8 TimePercentage
AverageWin 188 CurConsecWins 2 CurDrawDown
| 7-02:55 | 7-02:57 | 7-03:01 | 7-03:04 | 7-03:09 | 7-03:09 | 7-03:10 | 7-03:12 | 7-03:17 | 7-03:19 [ 7-03:21

T480 Max imumWin
7650 Averageloss
738 Max imumLoss
1MaxClosedDraw
50 MaxDrawAmount
28MaxDrawDurat ion

TotalNetProfit
ClosedMNetProfit
TotalTradeCount
OpenPosition
PercentlLong
AverageDuration

© 2021 CQG, Inc. All rights reserved.
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£ NGE - Matural Gas (Globex), Active Continuation, Sess:Globex Day,Globex : Constant Volurme Bar, 25 Contracts

CHNL{15) .

TotalMNetProfit
ClosedNetProfit
TotalTradeCount
OpenPosition
PercentLong
AverageDuration

T480Max imumWin
TE50 Averageloss
738MaximumLoss
1 MaxClosedDraw
50 MaxDrawAmount
28MaxDrawDurat ion

1060 MaxConseclLosses= 11

-92 CurConseclLosses= 0
-240ProfitToMaxDraw= 2.77
-1200 ProfitLossRatio= 1.19
-2700 PercentWinners = 40.79
5253 RemoveToNeutral 1.36
AverageProfit 10 MaxConsecWins 8TimePercentage 99_497
AverageWin 1589 CurConsecWins 2 CurDrawDown -360

| 7-02:55 | 7-02:57 | 7-03:01 | 7-03:04 | 7-03:09 | 7-03:09 [ 7-03:10 | 7-03:12 | 7-03:17 | 7-03:19 [ 7-03:21

© 2021 CQG, Inc. All rights reserved.




214 NGE - Natural Gas (Globex], Active Continuation, Sess:Globex Day, Globex : Constant Volume Bar, 25 Contracts
CHNL{15) .

B~ I o)
nwnnunin
3 £n Ch on on)

+

1050 MaxConseclosses=
-92 CurConseclLosses=
-240ProfitToMaxDraw=
-1200ProfitLossRatio=
-2700 PercentWinners =
5253 RemoveToNeutral
B TimePercentage
2 CurDrawDown

TotalNetProfit = 7480 Max imumWin
ClosedNetProfit= 7650 Averageloss
TotalTradeCount= 738 MaximumLoss
OpenPosition 1 MaxClosedDraw
PercentlLong 50 MaxDrawAmount
AverageDuration 28MaxDrawDuration
AverageProfit 10 MaxConsecWins
AverageWin 188 CurConsecWins

T 02 59 i T-UC . o7 i T-Uo. 0 1 ovo. o7 i T o0 7-03:10 7-03:12 7-03:17

© 2021 CQG, Inc. All rights reserved.
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Total Trade Count

Total number of buys and sells indicated by the system.

Open Position

Number of contracts long or short.

Percent Long

Percentage of the total trades that were long trades.

Average Duration

Average number of bars a trade is held.

Average Profit

Average gain for all trades.

Average Win

Average gain for all winning trades.

Average Loss

Average loss for all losing trades.

Maximum Win

Biggest winning trade.

Maximum Loss

Biggest losing trade.

Max Closed Draw

Biggest amount lost for any string of losing trades.

Max Draw Amount

Largest loss in equity during any time, i.e., the amount needed to trade the system.

Max Draw Duration

Largest number of bars form a peak to a trough

Max Consec Wins

Largest number of consecutive winning trades.

Cur Consec Wins

Current number of consecutive winning trades.

Max Consec Losses

Largest number of consecutive losing trades.

Cur Consec Losses

Current number of consecutive losing trades.

Profit to Max Draw

(Total Net Profit) / (Maximum Draw Amount).

Profit Loss Ratio

(Total gain for open and closed trades)/(Total loss for open and closed trades).

Percent Winners

Percentage of profitable trades.

Remove To Neutral

Starting with the biggest winning trade, the percentage of all the trades that can be
removed before breaking even.

© 2021 CQG, Inc. All rights reserved.
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Statistics - Remove 1 {0} éutral

Profit and Loss distribution

51,400

51,200

51,000

5800

5600

5400

5200

A83ERBEE




ts vs Drawdowns

Total Net Profit - based on 1 lot of Henry Hub

Statistics — Pro
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Profit Per Trade

$200.0
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Statistics — Average Profi
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Copy...

Chart type

. Congtant Wolume Bz~ Setup...
Parameter Start Value | End Value - _ St YEE
Name Chart parameters

[nterval: 1 Min

Setup...

ble ReturnRetrace and LinearF e alculation
000 bars back  Ta: (011610

Mumber of steps: 12 Statiztics calculation: | per trade

Optirmize o

TotalM etPrafit




Spmbol: F.US.NGEX21, CVE, 10 Trade Spstem: |Breakout Parameter : Start End : Step
20000 bars back 0116 10407-2  Maximizing. | T otalNetPrafit Reriod 10 30 2
. Stop 10 30 2
Step Dof 121 [0%) Threzholds:
Rows Shown: 0 M ethod: Eshaustive
Table  Graph =
+| Settings - | Parameters - | Statistics
Note: E Period E Stop ETutaINetPruﬂt‘-,EClnsedNetPruﬂtETutal‘rradeCnuntE OpenPnsitiunE PercentLong EAverageDuratiunEAveragePruﬂt AverageViin E I aximumiiin EAverageLussE r.'IaximumLussf Max[lll:lsedDrawErﬂaxDrawAmnuntE r.'IaxDrawDuratiunEr.'IaxCunseu:LnssesE PrnﬂtTl:lMaxDrawE Pr




m: Breakout .| § Parameter : Start End

Maximizing: | TotalNetProfit Period 10
Stop
Thresholds: T

Table Graph

- | Settings

Period

AverageProfit

eriod
b}

© 2021 CQG, Inc. All rights reserved.




234 NGE - Matural Gas (Globex), Active Continuation, Sess:Globex Day,Globex : Constant Volume Bar, 25 Contracts
CHNL (15)

= T Qg
| [ I
&3 Ch Ch oh |

L
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TotalNetProfit
ClosedNetProfit
TotalTradeCount
OpenPosition
PercentlLong
AverageDuration

7090 Max imumWin

7090 AveragelLoss

744 Max imumLoss
0OMaxClosedDraw
50 MaxDrawAmoun t
28MaxDrawDuration

1050 MaxConsecLosses=
-92 CurConseclLosses=
-240ProfitToMaxDraw=
-1200 ProfitLossRatio=
-2700 PercentWinners
5253 RemoveToNeutral
AverageProfit 10 MaxConsecWins B TimePercentage
AverageWin 158 CurConsecWins 0 CurDrawDown

[ 7-02:29 [ 7-02:29 [ 7-02:29 7-02:31 [ 7-02:35 [ 7-02:40 [ 7-02:49 [ 7-02:55 [ 7-03:00 IEEERE [ 7-03:32 [ 7-03:47 [ 7-04:25

© 2021 CQG, Inc. All rights reserved.




CHNL ({15},

TotalNetProfit
ClosedNetProfit
TotalTradeCount
OpenPosition
PercentLong
AverageDuration
AverageProfit
AverageWwin

11460 Max imumWin
11460 AveragelLoss

359 MaximumLoss

0MaxClosedDraw
50 MaxDrawAmoun t
57 MaxDrawDuration
32 MaxConsecWins
191 CurConsecWins

1300 MaxConsecLosses=
-95 CurConseclLosses=
-2B0ProfitToMaxDraw= 6.
-1190ProfitLossRatio= 1.
-1830 PercentWinners =
7100 RemoveToMeutral= 5.
7 TimePercentage 99.
2 CurDrawDown -120

| IEEERE

[ 7-03:32

© 2021 CQG, Inc. All rights reserved.

[ 7-03:51

[ 7-04:

27 [ 7-06:26 [ 7-07:21 [ 7-08:07 [ 7-08:47 [ 7-10:04

[ 7-10:55

[7-11:32

[7-12:32

[ 7-13.49
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Disclaimer

Trading and investment carry a high level of risk, and CQG, Inc. does not make any recommendations for buying or selling any financial instruments. We offer
educational information on ways to use our sophisticated CQG trading tools, but it is up to our customers and other readers to make their own trading and investment
decisions or to consult with a registered investment advisor.

CQG®, DOMTrader®, SnapTrader®, TFlow®, TFOBV®, TFOBVO®, TFVOL®, and Data Factory™ are trademarks of CQG, Inc.
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