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1. QuantShare

Trading software # Sharing server # Social network
This chapter will guide you through the tutorial parts:
Application:

Using the software
Docking windows
Toolbars
Workspaces
Events

Scripting

Intraday Settings

Charting:
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Templates
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Symbols
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Application Objects

QuantShare Language:

QuantShare Language
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Plug-ins:

Indicators

Custom functions
Custom Drawing Tools
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Watch List

Script Manager
Widget Panel

Sharing Server
Notes

Divers

Downloading Data
ASCII Importer
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Rules Manager
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Advanced Money Management
Screener

Pivot Tables

Portfolio
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TOP

1.1 Introduction
Tr'arft'ri:g mﬁu'm'e + S.i'mr't'ng server ® Soctal networl

QuantShare is an advanced technical/fundamental analysis program.

We have built a flexible trading software whose possibilities are only limited by your imagination. But
because we know that this is not enough, we have created a sharing server to let you exchange items
with other traders in order to feed your imagination, increase your productivity, give you the
opportunity to use advanced traders tools, and help you improve your trading skills.

QuantShare
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1.2 Application
Using the software

1. Starting the program

To start the program, double-click the QuantShare icon on the Windows desktop or select

QuantShare menu item from the Programs menu.

2. Main window

The main application window contains the menu, the toolbars, the docking windows and the chart

windows.
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3. Application settings

To access the application settings (Accounts -> Application Settings)

The different tabs are:

- Visual Settings: Update visual settings such as the application backcolor, application font color...

- Memory Management: Update memory management options

- Databases: Specify the database optimization frequency.

You can instruct the application to start the optimization on the next run by clicking on "Schedule
databases optimization..."

- Workers: Specify different settings for workers and tasks notifications (Download items, analysis...)
- Editor: Specify whether to display the wizard or standard formula editor by default

- ToolStrip: Update Color settings for the different toolbars and menus.

Note: Each account has its own application settings.
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1.2.1 Using the software
Using the software

1. Starting the program

To start the program, double-click the QuantShare icon on the Windows desktop or select

QuantShare menu item from the Programs menu.

2. Main window

The main application window contains the menu, the toolbars, the docking windows and the chart

windows.
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To access the application settings (Accounts -> Application Settings)

The different tabs are:

- Visual Settings: Update visual settings such as the application backcolor, application font color...

- Memory Management: Update memory management options

- Databases: Specify the database optimization frequency.

You can instruct the application to start the optimization on the next run by clicking on "Schedule
databases optimization..."

- Workers: Specify different settings for workers and tasks notifications (Download items, analysis...)
- Editor: Specify whether to display the wizard or standard formula editor by default

- ToolStrip: Update Color settings for the different toolbars and menus.

Note: Each account has its own application settings.
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1.2.2 Docking windows
Docking Windows

A docking window can stick to the main application boundaries or to the other windows boundaries.

1. Move a docking window

In the picture below, we have a chart window and four docking windows.
To move the right panel or window to the left, first click on the caption of the right panel (Where it is
written Composite in this example).
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Move the mouse while keeping the mouse left button pressed; a blue rectangle will appears,
continue moving this rectangle to the left panel.
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An icon with five rectangles appears, select the right rectangle then release the mouse button.
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TOP

1.2.3 Toolbars
Toolbars

This application contains two main toolbars, one located at the top below the menu and the other at
the bottom.

1. Top Toolbar

The top toolbar contains mainly symbol's selection combo boxes and drawing tools buttons, it
contains some other buttons created by the plug-ins and a list of shortcuts.

2. Bottom Toolbar

The bottom toolbar is used to display account name and to manage templates, layouts and
workspaces.

The bottom toolbar has the following items:

e The current account name

e Templates menu

e lLayouts menu

e Workspace menu

e Divers menu, which contains the list of shortcuts
e Symbols working information

e Message and alerts

e Intraday data-feeds

3. Accounts

The application starts the first time with a default account name. You can add, remove and update
accounts later.
Each account has its own items, databases data, quotes...

3.1. Account files

Account files are located in the directory 'Databases’.

Each account has a sub-directory in the 'Databases' directory.

Example if your account name is ‘Trader' then the full path to this account is 'Application
Path\Databases\Trader', and within this directory are located all the objects, databases associated to
this account.
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3.2. Create an account

To create a new account (Accounts -> Add Account)

& Create Account Q@@

Information iWSettingsr‘

Account hame : ] '

Description :

Database folder : %C:\Documents and Settings\dzouz\Mes documentsiWisual Studio 2005 f[ Browse ]

Intraday data source :

Account type : ] Real v L

Database type : 1 Files v l

o | (o]

The database folder is updated automatically after you type the account name.

3.3. Change the current account

To change the current account (Accounts -> Change Account)
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- & Update Accounts Q@@

Accounts l Update account |

Default Current account info
T est iy
Description :
MNumber of opened charts : 1

[ Open ][ Delete ][ Close ]

Select an account then click on 'Open'.

3.4. Update an account
To update an account (Accounts -> Change Account)

Select an account then select the 'Update account' tab.
Click on 'Update and reload' when you finish.

3.5. Remove an account

To remove an account, click on 'Change Account’, select an account then click on 'Delete’.

3.6. Associate an existing database to an account
Select "Accounts -> Change Account”

Select an account then click on the 'Update account' tab.
In the database folder textbox, choose an existing directory that contains the data you want to use
(usually the directory of another account).

QuantShare | http://www.quantshare.com




TOP

1.2.4 Workspaces
Workspaces

1. Workspaces

A workspace contains the location of forms and charts.
You can create as many workspaces as you want.

Example: You can create a workspace that contains only charts, another one that contains the
download forms...
2. Create a workspace

To create a new workspace, click on the button, in the toolbar, as shown in the picture, select 'Save
workspace' and then type a name for your newly created workspace and finally click on save.

Click here

:egory

Remove a workspace »
Load a workspace »

Save workspace

.

Save current workspace

S v [DDivers g

3. Remove a workspace

To remove a workspace, click on the button, in the toolbar, as shown in the picture, select 'Remove a
workspace' and then select the workspace you would like to remove.

plick herg

egor’
Remove a workspace » All
Load a workspace > Script
tes

Save workspace
bewllic dJabka Caii = am el
T— =

Save current workspace 3 Script Editor

e vI-'.:;\Divers v
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4. Load a workspace

To load a workspace, click on the button, in the toolbar, as shown in the picture, select 'Load a
workspace' and then select the workspace you would like to use.

n
Remove a workspace >
financial data from finv
Load a workspace > | All
Save workspace Script
tes
Save current workspace

e | 77

=2 - [(JDivers ~
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1.2.5 Events
Application & Thread events

1. Application events

Main application and plug-ins can throw events to notify the 'Event System' that they have
completed a task or that a user did an action...

Main application and plug-ins can also subscribe to the 'Event System' and receive notification about
a certain event they want to catch.

The plug-in that makes the more use of these events is the 'Task Manager'. Its role is to execute
scripts depending on the application or system events and on your settings.

Example of notification:

User creates a "Task "Event System®

hManager” [tem that executes subscribes Task

the script "' when a new > hlanagerto

template is applied to a chart, "Termplate Changed'
event,

"Event System® receives an
event, It then looks for ohjects
that has subscribed to the
"Template changed" event

User updates
the template
of a chart.

¥

and sends them notification.

i

"Tazk Manager” receives a
notification he then executes
the script "

2. Thread events

Thread events are events sent by plug-ins, the tasks associated with these events are generally time
or CPU consuming tasks.
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Example: (Downloading quotes)

The main application catches these events and adds notifications about whether these events start

or end into a grid (as shown below)

Messages and Alerts

Curert Tasks

] DN272008120540 Downdonder St dowrdoadng downgrades
] © 3012200812052 Applcation  Applcation started

Dowricadet  dowrdoadng downgrade:

00
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1.2.6 Scripting
Scripting

1. Introduction

Scripts in the QuantShare software use the .Net framework and the CSharp (c#) or Jscript.Net
programming languages.

.Net Scripts extend QuantShare capabilities and make the application extremely flexible.
Scripts can be shared between QuantShare users.

There are two kinds of scripts, main script and specialized scripts.

The main script allows the user to:
e Control the application behavior
e  Extract databases data
e Insert, inspect, control and modify database data

e Control the objects (composites, watch lists, list of rules...)

The specialized scripts allow the user to take control over some specific tasks.

The application offers you the possibility to write scripts for the following tasks:

Money management: Contains five events, the first and last events happen once while the other

events could happen many times during the backtesting.

e OnStartSimulation: The simulator executes this script before starting the backtesting
process.

e OnNewTrade: The simulator executes this script before entering a new position.
e OnCloseTrade: The simulator executes this script before exiting a position.

e OnEndPeriod: The simulator executes this script at the end of each period or bar. (In end of
day back-testing, a period is a day)

e OnEndSimulation: The simulator executes this script when the back-testing process ends.
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Example: Create a script that initializes an optimizable variable in the 'OnStartSimulation' event

Create a script, in the 'OnNewTrade' event, that updates the number of shares to buy
depending on the trading system drawdown and the optimizable variable defined in the
'OnStartSimulation' event

Example: Create a time-series metric for your trading system using the 'OnEndPeriod' and the
'OnEndSimulation' events

Note: In money management scripts, you can define global variables that can be shared between
events.

List of rules analyzer metrics: Script that let you create metrics to assess rules

Example: Calculate the average performance of a rule for each month.

Ranking system analyzer metrics: Script that let you create metrics to assess ranking systems

Example: Calculate the standard deviation of the buckets annual return.

Simulation metrics: Script that let you create metrics to assess simulations

Example: Calculate a custom metric that uses Sharpe, Sortino and some others ratios

Prediction model metrics: Script that let you create metrics to assess prediction models

Example: Calculate a custom metric that uses others already calculated metrics.

Pre-Parsing data: Script that let you manipulate text or CSV data
Example: Create a new column that is based on others columns data
Example: Update a column data so it can be parsed by the software

Post-Parsing data: Script that let you manipulate parsed data just before the application stores it

Example: Correct bad quotes

URL-Script: Script that let you dynamically create URLs for the downloader to download. The data is
then passed to the Pre-Parsing and Post-Parsing scripts if they are implemented.
Example: Grab the download URL from a website that dynamically changes the URL path every day.
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Functions: Function scripts let you create QuantShare functions. These functions could be used in
charting, simulation...

Example: Correct a custom indicator that is not available in the QuantShare indicators list

2. Script Control

.Net script shares the same control; the control is an advanced text box control where you
can type in your script.

You can press on CTRL+SPACE at any moment to display the list of functions or variable that
you can use in the current

script.

Each script contains its own functions and classes.

You can click on the right icon to display information about the current script.

if(Portfolio.Drawdowmm < -20 && Variahles.GetVariable("pasza™) == falze)
{
S/ HNo new trades for the next 40 bars
Functionsz.DontlpenPositionsuringThelNextPeriods (40) ;
Variahles.3etWVariable|"pass"™, true);

H

Preszs on Control+5Space to dizplay the @
izt of available variables and functions

3. Global Variables
The Global variable class lets you define global variables.
This class is present in all scripts (main script and specialized scripts).

Its main functions are: GetVariable and SetVariable.

Example:
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.SetVariable("myvar", 20);

The application will now create a global variable "myvar" that has a value of 20.
You can access this variable from any script. This will allow scripts to interact with each
other.

4. Create functions inside a script

You can create inside a script as many functions as you want. You just need to tell the
application where the main code
ends. This is done, by using the following keyword: #functions#

Example:
a=_0;
(int i=0;i<10;i++)
{
a=Sum(a, 1);
}

MessageBox.Show(a.ToString());

#functionst#

{
¥

Sum( a, b)

a+b;

This C# script calls the function "Sum" ten times.

5. Reference External DLLs in a Script

In any script editor (Create Functions, Money Management, Custom Drawing Tools...), click on the
"Menu" button located at the bottom then click on "Add References".

The new form displays all the external references of the current script.

To remove a reference, select it then click on "Remove Reference".
To add a new reference, click on "Add Reference", select the DIl or library you want to include then
click on "Open".

Once a library is added, you can reference it in the script by typing the full namescape or by typing
the "using" keyword.

Example 1: (Full Namescape)
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System.Diagnostics.Debug.WriteLine("Hello");

Example 2: ("Using" Keyword)

System.Diagnostics;
Debug.WriteLine("Hello™);

Note that in the money management script, the menu button appears only in the script editor of the
"Global" event. However, once a dll is added, you will be able to use it in any other event (Example:
OnStartSimulation, OnEndPeriod...)

TOP

1.2.7 Intraday Settings
Intraday Settings

To open the Intraday Settings form:
- Select "Accounts" then "Intraday Settings"

1. Data Settings
- Create Intraday Snapshot from Tick data:

When you import or download tick data, this feature allows you to create intraday data and to store
it in the intraday database.

In the input field, you can select the default time-frame to use when creating the intraday data.
This will allow quick access of data for your base time-frame.

Example:
Type 60 to create and save one-minute bars data from your tick data.

- Intraday data storage

Adding a lot of intraday data can slow your computer. This option allows you to instruct the
application to delete old data by specifying the number of past days to keep in the database. Older
data will be automatically deleted.

Set "0" to disable this option.

- Watchlist/Screener

This option allows you to specify the number of days worth of data to load when using the
screener/watchlist and when working with intraday time-frames.
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A value of 20 is usually enough for one-hour time-frame. You can set a lower value if you work with
lower time-frames.
Set "0" to disable this option. The screener or watchlist will load all the available intraday/tick data.

2. Exchange Settings

Select the "Exchange" tab to open the Exchange settings control.
This control allows you to update exchange settings.

How to create an exchange:

The exchanges displayed in this control correspond to the different markets you can specify in
"Symbol -> Categories".

- Select "Symbol" then "Categories"

- Type the exchange name near the "Market" field then click on "Add".

How to delete an exchange:

- Select "Symbol" then "Categories"
- Select a market then click on "Remove Selected Market".

Exchange Settings:

Name: The exchange name
Abbreviation: A short name for the exchange
Exchange Daylight Savings: Specify the start and end of daylight savings

Sessions Times:

Click on "+" icon to add a session and on the "x" to delete a session.

The "Start" and "End" corresponds to the session start time and end time.

Under "Days of week", click on the days of the week where the exchange is open.

The "Sync" time allows you to synchronize the time with the open time of the intraday bars.
Example: A sync time of 8:15 will cause a 30-minute chart to build bars that start at 8:15, 8:45, 9:15,
9:45...

The "Sync" time is usually the same as the day session opening time.

TOP

1.3 Charting

Charts

1. Introduction
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2. Basic operations

2.1. Open a chart

Select "View" then "New chart".

2.2. Update chart symbol

Select a chart, and then select a symbol from the tool bar; the chart symbol will be automatically
updated.
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2.3. Arrange charts

To arrange charts, click on the button shown below.
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You can also specify how to arrange charts by specifying the number of rows and columns.
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2.4. Create linked chart
A linked chart is a chart that is linked with another one.

You can link charts by symbol or by time-frame.

If chart 'A"is linked by symbol to chart 'B', then if we change the chart 'B' symbol then the symbol of
chart 'A' will be updated as well.

If chart 'A' is linked by time-frame to chart 'B', then if we change the chart 'B' time-frame then the
time-frame of chart 'A’ will be updated as well.

Linked Charts are those that have the same link index

To link two charts by symbol, click on the "S" button (at the bottom of the chart) then select a link
index. Linked charts must have the same link index.

To link two charts by time-frame, click on the "T" button (at the bottom of the chart) then select a
link index. Linked charts must have the same link index.

If you click on a given date on a chart A, that date will be displayed in charts that are linked to chart
A.
If you create or update a drawing item, then linked charts will be automatically updated.

2.5. Shortcuts

To display a list of shortcuts, click on 'Divers' in the bottom tool bar, then click on 'List of Shortcuts'.

Other shortcuts:
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- Open a new chart from "Select a symbol" field (Main Window) by typing the symbol name in this
field, then using ENTER + SHIFT shortcut.

- Use mouse wheel to transalte a chart

- Keep pressing on CONTROL and use your mouse wheel to zoom in and out

- Press on CONTROL then double click on a pane to maximize it

- To quickly change the chart symbol, keep pressing on the UP arrow and type a symbol

- Type CONTROL+S to add a split to the current symbol for the selected data

- Type CONTROL+B to add a dividend/bonus to the current symbol for the selected data

- Type CONTROL+N to add a note to the current symbol for the selected data

2.6. Zooming

To zoom into a chart, click on CTRL then use the mouse wheel to zoom in and zoom out.

2.7. Window Types

There are three types of Chart Windows:
- MDI Window: The chart can only be moved within the application

- Owned Window: The chart is owned by the application but it can be moved outside of it.

- Floating Window: Create a separate floating window.

To update a chart window type, right click on a chart, select "Window Type" then select the type.

You may notice that it is not possible to update the symbol of a floating chart (using "Select a
symbol" field) if you already have more than one chart.

To update a floating chart's symbol, keep pressing on "UP ARROW" key then type the symbol name.
You can also click on the "Tools" icon (Next to time frame menu at the bottom of the chart) then type
the new symbol name.

If selecting the "Type a symbol..." doesn't work, try minimizing the main QuantShare form first.

3. Panes

Each chart is a collection of panes; a chart can contain one or several panes.
Each pane contains a template and one or many formula files.
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Example of chart with three panes:
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To maximize a pane, keep pressing on CONTROL then double click on it. To restore it, perform the
same operation.

4., Select Line

There are three select tools available:

e Line when chart clicked
e Cross lines
e Cross lines outside chart

You can specify some settings like color, line width, Stick to (See Drawing tools)...
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5. Time-Frames

Available historical periods are day, week, month, year, and custom.
Custom historical periods let you select the number of days to use as timeframe.

Available intraday periods are 1 second, 1 minute, 5 minutes, 10 minutes, 15 minutes, 30 minutes, 1
hour, 2 hours, 5 hours, and custom.
Custom intraday periods let you select the number of seconds to use as timeframe.

To switch from Historical to Intraday data, right click on a chart then select "Switch to Intraday" or
"Switch to Historical".

To change a chart timeframe, right click on a chart, select 'Chart Timeframe' in the menu and then
select the timeframe.

You can also update the current timeframe by selecting the option that is located at the bottom-left

corner of the chart.

Custom Periodicties:

You can create a custom periodicity that are not time-based by right clicking on a chart then selecing
"Periodicity" menu. (Extended menu)

To create a new periodicity, right click on a chart, select "Periodicity" then "Periodicity Settings".

QuantShare | http://www.quantshare.com



Different Periodicities are available:

- Ticks per bar: A tick bar is based on a specific number of trades. A new bar is created when the
number of specified ticks is reached.
Example: In a 50-Tick periodicity, each bar represents 50 ticks/trades.

- Volume per bar: A volume bar is bsaed on a specific traded volume value. A new bar is created
when the sum of volume becomes equal or higher to the specified value.

Example: In a 50,000-Volume periodicity, each bar contains trades that represent a volume of 50,000
contracts.

NB: This periodicity is customizable. This means that you can update the default formula: volume

- Change per bar: A change bar is based on a security return. A new bar is created when the sum of
the one-bar rate of return becomes higher or qual to the specified value.

Example: In a 5-Change periodicity, each bar represnts a change of 5% in the price of the security.
NB: This periodicity is customizable. This means that you can update the default formula: perf(close,
1)

- Range per bar: A range bar is based on a specific price range. A new bar is created when the price
range is broken.
Example: In a 3-Range periodicity, each bar measure $3 (Measured from high to low).

If "Multiple of ticks" is specified then a unit represents the tick size of the security.
Example: In a 3-Range periodicity, each bar measures 3 ticks (Measure from high to low).
For Apple stock, a tick size is 0.01 and therefore each measures $0.03.

- Signal change per bar: A signal change bar is based on a signal/rule. A new bar is created when the

signal or rule is TRUE (equal to 1).

Exampel: In a (Close > Open) signal-change periodicity, a new bar is created when the close
price becomes higher than the open price.

NB: This periodicity is customizable. This means that you can update the default formula.

Options:
Do not show in menu: Check this option to disable the periodicity (It will not be visible in the list of
periodicities that is displayed when you right click on a chart)

6. Chart Type

Besides Japenese Candlestick, Line and Bar charts, QuantShare allows you to create other
chart types:

- Point & Figure: More Info
- Kagi: More Info
- Heikin Ashi: More Info
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Chart Type Settings:

You can open the Chart Type Settings form by right clicking on a chart, selecting "Chart Type"
then "Chart Type Settings".

7. Drag & Drop

You can drag and drop formulas from a pane to another one.
If you right click on a curve or a bar, the application will detect which formula this curve or bar
belongs to, you just have then to drag and drop this formula to another pane.

Right click on a study then drag & drop to another pane
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You can also drag and drop a formula to the widget or bookmark panel.

Note that unlike the majority of the other items (Trading systems, watch-lists, composites ...), when
the drag & drop process completes, a copy is saved (not a reference).

This means that if you drag and drop a chart formula to the bookmark panel, then you update the
formula in that panel, the chart formula will not change.

If you want to copy a formula, keep clicking on CONTROL then perform the drag & drop operation.

8. Plot Formulas
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Charts are based on formulas.
You can create charts without writing any line of code, or you can create complex charts using the
QuantShare Language.

You can plot candlesticks, lines, bars, smoothed lines, step lines, symbols, and texts.

There is also a special type of graphs called fixed graphs.

You can plot for example something like "Average daily performance for each day of the week", or
"number of days up and days down for each month"...

Here is the formula syntax:
PLOTFIXED(vectorl, vector2, string vector, calculation function, description, color, ChartStyle, Style);
Let us imagine we want to calculate the average closing performance for each day of week.

Vectorl: (Day of week) (one means Monday, two for Tuesday...)

1 2 3 4 5 1 2 3 4 5

Vector2: (Close price)

10 11 12 10 8 6 9 11 13 12

Intermediate Vectors:

X vector:
1 2 3 4 5
Y vector:
10 11 12 10 8
6 9 11 13 12

Then if we have selected "Sum" as calculation function, we will have:
Y vector

16 20 23 23 20
(10+6)

In our case, we want the average closing price, so Y vector will look like this:
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8 10 11.5 11.5 10

(10+6)/2

At the end, we plot the graph with X vector in X-axis and Y vector in Y-axis.

Example formula:

// Average daily performance per by day of week
// One day price change
performance = ( ,1);

// Day of week

dayofw = 0

// Change day of week numeric values to text format
text = (dayofw ,0,"Sunday");

text = (text,1,"Monday");

text = (text,2,"Tuesday");

text = (text,3,"Wednesday");

text = (text,4,"Thursday™);

text = (text,5,"Friday™);

// Plot fixed chart
PLOTFIXED(dayofw, performance,text , iAvg,"Average daily performance per by day of
week",colorGreen,ChartBar,StyleSymbolDiamond);
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9. Formula Files

Charts don't contain reference to formula files but instead contain formula contents.
This means that even if you remove or update a formula file that a chart was build upon, the chart
won't change.

Right click on a chart, and then click on 'Edit formula' to edit a chart formula.
Only the current chart will be affected if you update the formula or change its name.

You can save the content of this formula to a file and use it later with other charts.

10. Future Bars

Future bars option has no effect on the prices series and studies. This option is used to
display more empty bars on the right.

To update the number of future bars in a chart:
- Right click on a chart
- Select "Tools" then "Set future bars"

QuantShare | http://www.quantshare.com




- Type a number then click on "OK".

Example of usage:
Predict the date (in the future) when one trend-line crosses above another one.

Chart without future bars:

% APPY - Daily - AspenBio Pharma, Inc. Z E'E'
Date : 31/06/2011 Close:0.768 Open:0.75 High:0,77 Low:Q,74
!ﬁl bk .......... ....... ............ L0,80

0,70
+0,60
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Chart with 30 future bars:
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11. Chart Scale
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To change the chart scale from linear to logarithmic:
- Right click on a chart
- Select "Tools" then "Set Log Scale".

12. Manage Charts
Charts Manager tool allows you to save charts and manage them by this plug-in.

Here are the different elements that are saved with the chart:
- Different panes and formulas

- Layout and templates

- Drawing data

- Chart settings

To open the Charts Manager tool, select "Views" in the main menu then "Manage Charts"
(Extended Menu).

To save a chart:

- Select the chart you want to save

- Click on "Save Chart" button in the "Manage Charts" form
- Type the chart name then click on "Save"

To open a stored chart, double click on it

Alternatively, you can right click on an item to open a menu. In this menu, you can
open/delete the chart and manage categories.

13. Additional Chart Settings

The chart formula editor can be opened by right clicking on a chart then selecting "Edit
Formula”.

The "UpdateSettings” formula allows you to update additional chart settings.
Examples:
"Full Pane"

Removes the date, indicator values and icons from the pane and reduces the top and bottom
pane's margins.

"Top-Bottom Chart Margin”
Removes the top and bottom pane's margins.

"Hide Formula in EOD Chart"
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Instructs the chart to hide the formula when EOD time-frame is selected.

1.3.1 Charts
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2. Basic operations

2.1. Open a chart

Select "View" then "New chart".

2.2. Update chart symbol

Select a chart, and then select a symbol from the tool bar; the chart symbol will be automatically

updated.
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2.3. Arrange charts
To arrange charts, click on the button shown below.

v v EArrange charts «EAuto

V7

tholio123

You can also specify how to arrange charts by specifying the number of rows and columns.

viv Bk Arrange charts 2 Auto
) : M

B | / 2 -

| 2
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tes 4

2.4. Create linked chart

A linked chart is a chart that is linked with another one.

You can link charts by symbol or by time-frame.

If chart 'A" is linked by symbol to chart 'B', then if we change the chart 'B' symbol then the symbol of

chart 'A' will be updated as well.
If chart 'A"is linked by time-frame to chart 'B', then if we change the chart 'B' time-frame then the

time-frame of chart 'A’ will be updated as well.

Linked Charts are those that have the same link index

To link two charts by symbol, click on the "S" button (at the bottom of the chart) then select a link
index. Linked charts must have the same link index.
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To link two charts by time-frame, click on the "T" button (at the bottom of the chart) then select a
link index. Linked charts must have the same link index.

If you click on a given date on a chart A, that date will be displayed in charts that are linked to chart
A.
If you create or update a drawing item, then linked charts will be automatically updated.

2.5. Shortcuts

To display a list of shortcuts, click on 'Divers' in the bottom tool bar, then click on 'List of Shortcuts'.

Other shortcuts:

- Open a new chart from "Select a symbol" field (Main Window) by typing the symbol name in this
field, then using ENTER + SHIFT shortcut.

- Use mouse wheel to transalte a chart

- Keep pressing on CONTROL and use your mouse wheel to zoom in and out

- Press on CONTROL then double click on a pane to maximize it

- To quickly change the chart symbol, keep pressing on the UP arrow and type a symbol

- Type CONTROL+S to add a split to the current symbol for the selected data

- Type CONTROL+B to add a dividend/bonus to the current symbol for the selected data

- Type CONTROL+N to add a note to the current symbol for the selected data

2.6. Zooming

To zoom into a chart, click on CTRL then use the mouse wheel to zoom in and zoom out.

2.7. Window Types

There are three types of Chart Windows:
- MDI Window: The chart can only be moved within the application

- Owned Window: The chart is owned by the application but it can be moved outside of it.

- Floating Window: Create a separate floating window.

To update a chart window type, right click on a chart, select "Window Type" then select the type.

You may notice that it is not possible to update the symbol of a floating chart (using "Select a
symbol" field) if you already have more than one chart.

To update a floating chart's symbol, keep pressing on "UP ARROW" key then type the symbol name.
You can also click on the "Tools" icon (Next to time frame menu at the bottom of the chart) then type
the new symbol name.

If selecting the "Type a symbol..." doesn't work, try minimizing the main QuantShare form first.
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3. Panes

Each chart is a collection of panes; a chart can contain one or several panes.
Each pane contains a template and one or many formula files.

Example of chart with three panes:
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To maximize a pane, keep pressing on CONTROL then double click on it. To restore it, perform the
same operation.

4. Select Line

There are three select tools available:
e Line when chart clicked

e Cross lines
e Cross lines outside chart

You can specify some settings like color, line width, Stick to (See Drawing tools)...
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5. Time-Frames

Available historical periods are day, week, month, year, and custom.
Custom historical periods let you select the number of days to use as timeframe.

Available intraday periods are 1 second, 1 minute, 5 minutes, 10 minutes, 15 minutes, 30 minutes, 1
hour, 2 hours, 5 hours, and custom.
Custom intraday periods let you select the number of seconds to use as timeframe.

To switch from Historical to Intraday data, right click on a chart then select "Switch to Intraday" or
"Switch to Historical".

To change a chart timeframe, right click on a chart, select 'Chart Timeframe' in the menu and then
select the timeframe.

You can also update the current timeframe by selecting the option that is located at the bottom-left

corner of the chart.

Custom Periodicties:

You can create a custom periodicity that are not time-based by right clicking on a chart then selecing
"Periodicity" menu. (Extended menu)

To create a new periodicity, right click on a chart, select "Periodicity" then "Periodicity Settings".
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Different Periodicities are available:

- Ticks per bar: A tick bar is based on a specific number of trades. A new bar is created when the
number of specified ticks is reached.
Example: In a 50-Tick periodicity, each bar represents 50 ticks/trades.

- Volume per bar: A volume bar is bsaed on a specific traded volume value. A new bar is created
when the sum of volume becomes equal or higher to the specified value.

Example: In a 50,000-Volume periodicity, each bar contains trades that represent a volume of 50,000
contracts.

NB: This periodicity is customizable. This means that you can update the default formula: volume

- Change per bar: A change bar is based on a security return. A new bar is created when the sum of
the one-bar rate of return becomes higher or qual to the specified value.

Example: In a 5-Change periodicity, each bar represnts a change of 5% in the price of the security.
NB: This periodicity is customizable. This means that you can update the default formula: perf(close,
1)

- Range per bar: A range bar is based on a specific price range. A new bar is created when the price
range is broken.
Example: In a 3-Range periodicity, each bar measure $3 (Measured from high to low).

If "Multiple of ticks" is specified then a unit represents the tick size of the security.
Example: In a 3-Range periodicity, each bar measures 3 ticks (Measure from high to low).
For Apple stock, a tick size is 0.01 and therefore each measures $0.03.

- Signal change per bar: A signal change bar is based on a signal/rule. A new bar is created when the

signal or rule is TRUE (equal to 1).

Exampel: In a (Close > Open) signal-change periodicity, a new bar is created when the close
price becomes higher than the open price.

NB: This periodicity is customizable. This means that you can update the default formula.

Options:
Do not show in menu: Check this option to disable the periodicity (It will not be visible in the list of
periodicities that is displayed when you right click on a chart)

6. Chart Type

Besides Japenese Candlestick, Line and Bar charts, QuantShare allows you to create other
chart types:

- Point & Figure: More Info
- Kagi: More Info
- Heikin Ashi: More Info
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Chart Type Settings:

You can open the Chart Type Settings form by right clicking on a chart, selecting "Chart Type"
then "Chart Type Settings".

7. Drag & Drop

You can drag and drop formulas from a pane to another one.
If you right click on a curve or a bar, the application will detect which formula this curve or bar
belongs to, you just have then to drag and drop this formula to another pane.

Right click on a study then drag & drop to another pane
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You can also drag and drop a formula to the widget or bookmark panel.

Note that unlike the majority of the other items (Trading systems, watch-lists, composites ...), when
the drag & drop process completes, a copy is saved (not a reference).

This means that if you drag and drop a chart formula to the bookmark panel, then you update the
formula in that panel, the chart formula will not change.

If you want to copy a formula, keep clicking on CONTROL then perform the drag & drop operation.

8. Plot Formulas
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Charts are based on formulas.
You can create charts without writing any line of code, or you can create complex charts using the
QuantShare Language.

You can plot candlesticks, lines, bars, smoothed lines, step lines, symbols, and texts.

There is also a special type of graphs called fixed graphs.

You can plot for example something like "Average daily performance for each day of the week", or
"number of days up and days down for each month"...

Here is the formula syntax:
PLOTFIXED(vectorl, vector2, string vector, calculation function, description, color, ChartStyle, Style);
Let us imagine we want to calculate the average closing performance for each day of week.

Vectorl: (Day of week) (one means Monday, two for Tuesday...)

1 2 3 4 5 1 2 3 4 5

Vector2: (Close price)

10 11 12 10 8 6 9 11 13 12

Intermediate Vectors:

X vector:
1 2 3 4 5
Y vector:
10 11 12 10 8
6 9 11 13 12

Then if we have selected "Sum" as calculation function, we will have:
Y vector

16 20 23 23 20
(10+6)

In our case, we want the average closing price, so Y vector will look like this:
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8 10 11.5 11.5 10

(10+6)/2

At the end, we plot the graph with X vector in X-axis and Y vector in Y-axis.

Example formula:

// Average daily performance per by day of week
// One day price change
performance = ( ,1);

// Day of week

dayofw = 0

// Change day of week numeric values to text format
text = (dayofw ,0,"Sunday");

text = (text,1,"Monday");

text = (text,2,"Tuesday");

text = (text,3,"Wednesday");

text = (text,4,"Thursday™);

text = (text,5,"Friday™);

// Plot fixed chart
PLOTFIXED(dayofw, performance,text , iAvg,"Average daily performance per by day of
week",colorGreen,ChartBar,StyleSymbolDiamond);
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9. Formula Files

Charts don't contain reference to formula files but instead contain formula contents.
This means that even if you remove or update a formula file that a chart was build upon, the chart
won't change.

Right click on a chart, and then click on 'Edit formula' to edit a chart formula.
Only the current chart will be affected if you update the formula or change its name.

You can save the content of this formula to a file and use it later with other charts.

10. Future Bars

Future bars option has no effect on the prices series and studies. This option is used to
display more empty bars on the right.

To update the number of future bars in a chart:
- Right click on a chart
- Select "Tools" then "Set future bars"

QuantShare | http://www.quantshare.com




- Type a number then click on "OK".

Example of usage:
Predict the date (in the future) when one trend-line crosses above another one.

Chart without future bars:

% APPY - Daily - AspenBio Pharma, Inc. Z E'E'
Date : 31/06/2011 Close:0.768 Open:0.75 High:0,77 Low:Q,74
!ﬁl bk .......... ....... ............ L0,80

0,70
+0,60

+0,50

oy 10 Jan 11 Feb May

daily |[¥,[5—&|@S—[T—|| B (EELE : ||@'I

Chart with 30 future bars:

¥ APPY - Daily - AspenBio Pharma, Inc. |:||E|[E|

Date ; 31/05/201%  Close 076 - Open:0.75 High:D,77  Laow:0,74
b by b : '

May Juri

n 11 Feb
|mv_|f?d¥u@s“ I')6) fizz1 @)

11. Chart Scale
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To change the chart scale from linear to logarithmic:
- Right click on a chart
- Select "Tools" then "Set Log Scale".

12. Manage Charts
Charts Manager tool allows you to save charts and manage them by this plug-in.

Here are the different elements that are saved with the chart:
- Different panes and formulas

- Layout and templates

- Drawing data

- Chart settings

To open the Charts Manager tool, select "Views" in the main menu then "Manage Charts"
(Extended Menu).

To save a chart:

- Select the chart you want to save

- Click on "Save Chart" button in the "Manage Charts" form
- Type the chart name then click on "Save"

To open a stored chart, double click on it

Alternatively, you can right click on an item to open a menu. In this menu, you can
open/delete the chart and manage categories.

13. Additional Chart Settings

The chart formula editor can be opened by right clicking on a chart then selecting "Edit
Formula”.

The "UpdateSettings” formula allows you to update additional chart settings.
Examples:
"Full Pane"

Removes the date, indicator values and icons from the pane and reduces the top and bottom
pane's margins.

"Top-Bottom Chart Margin”
Removes the top and bottom pane's margins.

"Hide Formula in EOD Chart"
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Instructs the chart to hide the formula when EOD time-frame is selected.

TOP

1.3.2 Layouts
Layouts

1. Layouts

A layout contains information such as:

How many panes a chart have?
What is the formula on each pane?
What is the template associated with each pane?

2. Create a layout

To create a layout from a chart, right click on that chart and click on 'Save layout as...' type a layout
name then saves.

3. Default layout

The default layout is the layout that will be used when creating a new chart (View -> New chart).
To set a layout as a 'Default layout', right click on a chart that contains the layout you want to use as
a default layout then click on 'Set current layout as default'.

NB: the default layout will be saved as 'Default.lay'. If this file is removed then the program will
create a new default layout.

4. Remove a layout

Click on the button, in the toolbar, as shown in the picture, select 'Remove layout' and then choose
the layout you want to remove.

CI iCk here Download financia
|

Remove layout > Default

Set layout to all charts » Rsi

=. Default v{ o (GDivers ~
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5. Update a chart layout

To update a chart's layout, right click on a chart, select 'Change layout' then selects the layout you

want to use.

¥2 AACC - Daily

Closa:21,14

Opan:20,92 High:21,19

Low:20.76

Date : 15/07/2005

& O

u%
bJM May | Ug
@

Settings

Create new pane

Remaove this pane

Edit formula

Remove Formula
Chart TimeFrame

Change layout
Save layout
Save layout as...

Set current layout as default

Change template
Save template

Save template as...

Delete all studies

Indicators

Multimedia

Double click on a drawing item to edit it

Volume:0

Default
Rsi

EBEX

- 22
= .

- 20
- 18
- 16
- 14

- 12
0]

Jun

6. Set the same layout to all charts

To set a layout to all opened charts, click on the button, in the toolbar, as shown in the picture, select

'Set layout to all charts', and then choose a layout.

Qe he g S B, Sut Narms S Phef uAweA §
CIick here Download financial
tit\
Remove layout » all Securities categ
.
| Set layout to-all charts > Default bl
Bw Default +| 3~ (C)Divers ~ Rsi
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1.3.3 Templates
Templates

1. Templates

Each chart contains one or more panes. A template is a pane visual setting; it defines the pane's back
color, grid line width, the axis colors...

You can easily create new templates, modify them, and associate them to other panes...
A chart can also contain several panes; each pane can have a different template.

Close:10,52 Open:11.68  High:11,76 Low:10,15  Volume:420B0555

- 50

M*WMI\NYMWM \M'\\ il
W,

nn

40

Y W WP

A

Y
v 20
\\_ R 11,33

{425 harsH /(@)

Sep

2. Create a template

On a chart's pane, right click then select 'Settings' in the menu.
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Low:10.15
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40
R 42080
Switch to Intraday
=y Settings
o Create new pane
Q Remove this pane
i] Edit formula
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| @ Chart TimeFrame »
Change layout -
Mar 08 L% Save layout
Q% Save layout as...
Set current layout as default
Change template 3
u% Save template
‘_.% Save template as...
5]
(5] e
Indicators >
Multimedia »

Double click on a drawing item to edit it

In the settings form, you can update any field by clicking on its value.
When you finish, right click again on the chart's pane and click on 'Save template as..."

Type in the template name then click on "Save".
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3. Remove a template

Click on the button in the toolbar as shown in the picture, select 'Remove template', and then choose
the template you want to remove.

Eti k h r_» EFADES RSS
dowy Io

1 Set template to selected chart »

Set template to all charts >

mm Default ~| 3> l.:)Di'.'ers -

4. Update a pane template

On a chart's pane, right click then select 'Change template'; choose a template you want to apply for
the selected pane.

5. Update several panes' template

Click on the button in the toolbar as shown in the picture.
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Click’here

Set template to selected chart »

AINJIVL JD

Set template to all charts >

B Default +| v ()Divers ~

To update the panes' template of the selected chart, select 'Set template to selected chart' then
choose a template.

To update the panes' template of all the charts, select 'Set template to all charts' then choose a
template.
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1.3.4 Drawing tools
Drawing Tools

1. Drawing tools list

List of the available drawing tools:

Line

Extended line

Horizontal line

Vertical line

Automatic support & resistance lines
Regression channel

Triangle

Ellipse (Keep clicking on SHIFT to create a circle)
Trend line

Pitchfork

Rectangle (Keep clicking on SHIFT to create a square)
Cycle line

Arc

Zigzag

Parallel lines

Arrow

Text

Pen

Marker

Gann fan

Gann square

TOP
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e  Fibonacci extension

e  Fibonacci retracement

e  Fibonacci time extension
e  Fibonacci time zones

e  Fibonacci arc

e Fibonacci fan

b o=l 20O LN ATM
e HA- E HILIN & £

2. Usage of the drawing tools

Select a drawing item then click on the chart, point the mouse to a second location then click on the
left mouse button.

Some drawing tools require three points or more.

3. Drawing tools settings

Each drawing tool has its own settings. You can update these settings by clicking on the right mouse
button when the cursor is pointing on the drawing item.

Some settings are common to all the drawing tools, while others are specific.

The common settings are:

Line color

Line width

Line style

Locked or not

Stick to (high, low, close, open, all and no stick)
Stick only near candle
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General |Hegressinn Distances

Calar

Line thick
Stick, only near candle
[ Lock position

[] Dotted line

[ Drafault settings ][Saue zattings ] [ Cloge ]

Examples of specific settings:
Line: In the line tool, a setting named 'X axis distance' and another one named 'Y axis distance' let
you draw distances on a chart.

Closa:35,57 Open:35,16 High:35,6 Low:34 71 Volyma:26
38
)
! 'mHl'JWl l
i '1i+| 27 Mupan- <l
: // GEDE@L_EQ? \ Distances | H and S

X axis distance
Y awxis distance
Show distance in %

Ju‘

[ Default ][ Save settings ][Delete ][ Close ]@

The line can be transformed to a 'Support resistance line'.
On a support resistance line, the letter 'S' means that your line now is a support, while a letter 'R’
means that the line is a resistance.
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Close:20.75 Open:20.53 High:22.38 Low:1872 Volume: 4563600
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|I |‘ “ L 25
‘s
{ '!" | I'" .
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L [Default ][Save s.enings ] [ Delete ] [ Cl?se ] @ Oct Nov
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—
Regression channel:
General | Fegression | Digtances General | Regression | Distances |
Channel type High_Low " * anis distance ]
D ata Claze “ ' awiz distance ¥l
Mb standard o Show digtance in 2
Extend Type Mao_Extend w
|pper line color _ v
Lowver lire color I
Fill areas
|Jpper area color _ "
Lower area color "
Areas transparency I

Default settings ][Sa'u'e settings ] [ Close ] Default settings ][Sa'u'e settings ] [ Close ]

4. Remove a drawing tool

Right click on a drawing tool to open the settings form; click on 'Delete’.
To delete all the drawing tools, right click on the chart then select 'Delete all studies' in the menu.

5. Saving drawing tools Settings

To save a drawing tool settings:
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e Right click on that drawing item

e Update the settings according to your preference

e Click on 'Save Settings' button to save setting for the selected drawing tool type (Example:
Triangle)

e Click on "Default" to get the default settings (As specified in the drawing tool toolbar)

6. Save/Load drawing data

To save drawing data of a specific pane:

- Right click on the pane (chart)

- Select "Tools" then click on "Save Drawing Data"

- Type a file name then click on "Save"

- Click on "Load Drawing Data" to load data from a file

7. Shortcuts

Copy ltem: Select a drawing item then use CONTROL+C shortcut ("Drawing Item Copied" is displayed
on the chart)

Paste Item: Use the CONTROL+V shortcut ("Drawing Item Created" is displayed on the chart)

Disable "Stick To": Use CONTROL to disable temporarily the "Stick To" option

8. Custom Drawing Tools

You can use the custom drawing tools plug-in to create your own drawing items. Please refer to the
Plug-ins folder for more information.

TOP

1.3.5 Auto drawing tools
Auto Drawing Tools

Auto drawing is a feature that automatically draws on a chart whenever a chart symbol changes or a
new chart window opens.

You have to choose which drawing tools you want to use, then specify the number of days to use and
the application will take care of the drawing.

The drawing generated by this feature is locked.

To unlock it, just right click on the drawing then uncheck 'lock position'.
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1.4 Symbols

Symbols

A symbol references a stock, an option, an index, a composite...

1. Add Symbols

To add symbols to your database (Symbol->Add Symbols)
You can add symbols in two ways:

1 — Insert comma separated symbols in the field then click on 'Add'

2 — Specify a file that contains a list of comma separated symbols.

You can also add symbols by downloading a list of symbols from the Sharing Server.

List of symbols are a collection of symbols shared by other users.

After you download a list of symbols. Select "Symbols" in the application main menu, then click on
"Add-Remove from list of symbols". Click on "Select" to select a list, then click on "Add".

2. Remove Symbol

Select (Symbol -> Update Symbols)
Browse through the symbols and click on 'Remove’' on the symbol you want to delete.

NB: Use the bulk symbol updater to remove many symbols at once.
You can also remove symbols that belong to a list of symbols. To do so, select "Symbols" in the

application main menu, then click on "Add-Remove from list of symbols". Click on "Select" to select a
list, then click on "Remove".

3. Update Symbols

Select (Symbol->Update Symbols)
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Lpdate Symbols @

Informations
Syrnbol : | | b arket : |NYSE w |E]
Symbal name 1 : |.-'l'-. | [rdugty : |Electn:|ni|: Measur Ingtr w |E]
Syrbal name 2 : |.-'l'-. | roup |Stn:n:k w |E]
Symbol name 3 |.-'-‘-.:N"|”SE | Index: |[] DJI ~ E]
[] HD¥ B
] RUT
Active Symbol Tradable Syrbol [] S&P500 3
SPX v
Drescription
Whebsaite : | |
Full name : |.-'-‘-.gilent Technologies [nc |
Address | |
Country © |L|S.i'-. | Curency | |
Tick size : |EI,EIEI % | Houndlat gize: |0 £
Futures/0phions r o w s E Y
Paint walue : |EI,EIEI - | Margin deposit : |0 £
tualtiplies - 10,00 s | Gtike: i =
Expiration D ate | |
[ Ilpdate ] [ Remove ] [ Cloze ]

You can update all symbols' information within this form.
After you have done, click on 'Update’.

NB: Use the bulk symbol updater to update many symbols at once.

4. Manage Symbols (Bulk Updated)

The Bulk Updater allows you to edit multiple symbols very quickly. (Symbol -> Manage Symbols)
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Manage Symbols (Bulk Updater)

erp—— Bl (e
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] |IGLD IGLD IGLD IGLO:MA. .. HASDAD | Stock Interned .. | COMP Intemet Gaold-Golden Lines ..
0 |aH &M LaH AMEX Mizc. Fin... Intermet Archibectune HOLD. ..
[J THM [#] THH THH THMAM... AMEX Stock Gold Min... Irtemational Tower Hill Min.._
[ |isca [+ ISCA ISCA ISCAMA.. MASDAD | Stock Racetra.. COMPRUT Irtemational Speadway Cop
O |isH ISH ISH ISHMYSE | MYSE Stock Transpod,., | RUT Intemational Shipholding Corp
1 mF IRF IRF IRF:MYSE | MYSE Stack Elecirori... Irtemational Rectifier Cop
O e IP IF IPNYSE | MYSE Stack PapeiR.. SPH Intemational Paper Co
0O |isr IGT IGT IGT:HYSE | HYSE Stack Gamblin... |SP< Inemational Game Technol...
O IFF | [+ |IFF IFF IFF:NYSE | HYSE Stack Chemcal... SEX Irtemational Flavors & Fragr._.
O o Ico Ico MYSE Coal Irtemational Coal Group, Inc.
] 1es [+ Bk IEM IBM:MTSE | MYSE Stock Compute... DJCIDJISE: Irdemational Business Mach...

- To open the Symbols Manager form, select "Symbol" in the main menu then click on

"Manage Symbols".

- You can filter symbols by updating fields under "Filter" panel.

- Under the "Select" column, you can check one or several rows. You can then remove theses

symbols by click on "Remove Selected Symbols".

- To update one or several fields, select them using your mouse, set a value next to "Update

Selected Cells" then click on "Update" or "Append".

- You can select all columns fields, copy or replace data by right clicking on the symbols grid.

- Once you are done editing symbols data, click on "Save Changes" button.

5. Create a list of symbols (Export)

There are two ways to create a list of symbols:

e Select "Symbols" then click on "Create a list of symbols". Specify the symbols to
include using the "Symbols Selection Control" then click on "Create"
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e Select "Symbols" then click "Create a list of symbols from a file". Type a separator then click
on "Load file" to load a file that contains your symbols. The first row lets you specify the type
of each column. For example: the symbol name should be associated with the keyword
"name". After you finish, click on "Create List".

You can use this list to add symbols in another account, or you can share this list, so other members
can use it. They will thank you.

6. Symbols View

The Symbols View form displays the different symbol lists (Also called Symbols Filters) that you have
created.
You can for example create a list of NASDAQ Stocks, another one for Penny Stocks...

These lists can be referenced in plug-ins such as Watchlist, Screener, Simulator...

To open the Symbols View form:

- Select "Symbol" then "Symbols View" (Extended menu)

To create a new list:

- Right click on the form

- Click on "Create a new Symbols Filter"

- To add a new condition, click on the "Add a condition" link
- When done, click on "OK"

- Click on "+" to display all symbols in your list

You can also directly create new lists from the "Symbols Filter" control, by clicking on the "Save" link.

To edit a list:
- Right click on a list
- Click on "Edit Symbols Filter"

To remove one or several lists:

- Right click on a list

- Click on "Manage Symbols Filter"

- Check one or several lists

- Click on "+" to expand the menu (It not already done)
- Click on "Remove ltems"

To remove a symbol from a list:

- You can update the list and add a new condition
- Or you can right click on a symbol and select "Remove Symbol from List"

In the second solution, a new condition is automatically added to your Symbols Filter.

To download data for all symbols in a list:

- Right click on a list
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- Select "Download Data"
- Click on the appropriate downloader
7. Auto-Manage Symbols

Using this tool, QuantShare will track securities traded on selected exchanges and update
your database automatically a new security is added, removed or updated.

To open this control, select "Symbols" then "Auto-Manage Symbols".

Force the update of symbol information:

This will force the update of symbol information (Names, title, industry, indices...) for all
securities in your database.

Actions:

This allows you to control the action to take when a new security is found, updated or removed:
Add with confirmation: Display a confirmation box before adding new symbols

Add without confirmation: Add new symbols silently

Ignore: Do not add new symbols

Symbol Names:

Select the symbol name to store in the "Name", "Name1l", "Name2" and "Name3" fields.

Example: (Anglo American PLC)
Exchange Symbol: AAUKF

Yahoo Symbol: AAUKF.PK

Google Symbol: AAUKF:PINK
Bloomberg Symbol: AAUKF:PINKSHEETS

Example:
If you want to track U.S. Exchanges:

- Check "American Stock Exchange", "NASDAQ" and "New York Stock Exchange"
- Click on "Save".

TOP

1.4.1 Symbols

Symbols

QuantShare | http://www.quantshare.com



A symbol references a stock, an option, an index, a composite...

1. Add Symbols

To add symbols to your database (Symbol->Add Symbols)
You can add symbols in two ways:

1 — Insert comma separated symbols in the field then click on 'Add'

2 — Specify a file that contains a list of comma separated symbols.

You can also add symbols by downloading a list of symbols from the Sharing Server.

List of symbols are a collection of symbols shared by other users.

After you download a list of symbols. Select "Symbols" in the application main menu, then click on
"Add-Remove from list of symbols". Click on "Select" to select a list, then click on "Add".

2. Remove Symbol

Select (Symbol -> Update Symbols)
Browse through the symbols and click on 'Remove’' on the symbol you want to delete.

NB: Use the bulk symbol updater to remove many symbols at once.
You can also remove symbols that belong to a list of symbols. To do so, select "Symbols" in the

application main menu, then click on "Add-Remove from list of symbols". Click on "Select" to select a
list, then click on "Remove".

3. Update Symbols

Select (Symbol->Update Symbols)
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You can update all symbols' information within this form.
After you have done, click on 'Update’.

NB: Use the bulk symbol updater to update many symbols at once.

4. Manage Symbols (Bulk Updated)

The Bulk Updater allows you to edit multiple symbols very quickly. (Symbol -> Manage Symbols)
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Manage Symbols (Bulk Updater)
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[ |isca [+ ISCA ISCA ISCAMA.. MASDAD | Stock Racetra.. COMPRUT Irtemational Speadway Cop
O |isH ISH ISH ISHMYSE | MYSE Stock Transpod,., | RUT Intemational Shipholding Corp
1 mF IRF IRF IRF:MYSE | MYSE Stack Elecirori... Irtemational Rectifier Cop
O e IP IF IPNYSE | MYSE Stack PapeiR.. SPH Intemational Paper Co
0O |isr IGT IGT IGT:HYSE | HYSE Stack Gamblin... |SP< Inemational Game Technol...
O IFF | [+ |IFF IFF IFF:NYSE | HYSE Stack Chemcal... SEX Irtemational Flavors & Fragr._.
O o Ico Ico MYSE Coal Irtemational Coal Group, Inc.
] 1es [+ Bk IEM IBM:MTSE | MYSE Stock Compute... DJCIDJISE: Irdemational Business Mach...

- To open the Symbols Manager form, select "Symbol" in the main menu then click on

"Manage Symbols".

- You can filter symbols by updating fields under "Filter" panel.

- Under the "Select" column, you can check one or several rows. You can then remove theses

symbols by click on "Remove Selected Symbols".

- To update one or several fields, select them using your mouse, set a value next to "Update

Selected Cells" then click on "Update" or "Append".

- You can select all columns fields, copy or replace data by right clicking on the symbols grid.

- Once you are done editing symbols data, click on "Save Changes" button.

5. Create a list of symbols (Export)

There are two ways to create a list of symbols:

e Select "Symbols" then click on "Create a list of symbols". Specify the symbols to
include using the "Symbols Selection Control" then click on "Create"
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e Select "Symbols" then click "Create a list of symbols from a file". Type a separator then click
on "Load file" to load a file that contains your symbols. The first row lets you specify the type
of each column. For example: the symbol name should be associated with the keyword
"name". After you finish, click on "Create List".

You can use this list to add symbols in another account, or you can share this list, so other members
can use it. They will thank you.

6. Symbols View

The Symbols View form displays the different symbol lists (Also called Symbols Filters) that you have
created.
You can for example create a list of NASDAQ Stocks, another one for Penny Stocks...

These lists can be referenced in plug-ins such as Watchlist, Screener, Simulator...

To open the Symbols View form:

- Select "Symbol" then "Symbols View" (Extended menu)

To create a new list:

- Right click on the form

- Click on "Create a new Symbols Filter"

- To add a new condition, click on the "Add a condition" link
- When done, click on "OK"

- Click on "+" to display all symbols in your list

You can also directly create new lists from the "Symbols Filter" control, by clicking on the "Save" link.

To edit a list:
- Right click on a list
- Click on "Edit Symbols Filter"

To remove one or several lists:

- Right click on a list

- Click on "Manage Symbols Filter"

- Check one or several lists

- Click on "+" to expand the menu (It not already done)
- Click on "Remove Items"

To remove a symbol from a list:

- You can update the list and add a new condition
- Or you can right click on a symbol and select "Remove Symbol from List"

In the second solution, a new condition is automatically added to your Symbols Filter.

To download data for all symbols in a list:

- Right click on a list
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- Select "Download Data"
- Click on the appropriate downloader
7. Auto-Manage Symbols

Using this tool, QuantShare will track securities traded on selected exchanges and update
your database automatically a new security is added, removed or updated.

To open this control, select "Symbols" then "Auto-Manage Symbols".

Force the update of symbol information:

This will force the update of symbol information (Names, title, industry, indices...) for all
securities in your database.

Actions:

This allows you to control the action to take when a new security is found, updated or removed:
Add with confirmation: Display a confirmation box before adding new symbols

Add without confirmation: Add new symbols silently

Ignore: Do not add new symbols

Symbol Names:

Select the symbol name to store in the "Name", "Name1l", "Name2" and "Name3" fields.

Example: (Anglo American PLC)
Exchange Symbol: AAUKF

Yahoo Symbol: AAUKF.PK

Google Symbol: AAUKF:PINK
Bloomberg Symbol: AAUKF:PINKSHEETS

Example:
If you want to track U.S. Exchanges:

- Check "American Stock Exchange", "NASDAQ" and "New York Stock Exchange"
- Click on "Save".

TOP

1.4.2 Symbols Selection
Symbols Selection
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1. Symbols selection control

You will often need to select certain symbols among the list of all available symbols.

Whether it is for creating a composite, a trading system or a watch-list, selecting symbols from the
"Symbols Selection" control is easy.

We have created a unique control that is used by all the plug-ins.

Symbols: Add a condition Add a new condition
IE = Mame Walues Count R
w#  Symbolz Info name 987 5]
Search: a
o Industy Mo items - double click v add items ] 5]

Filter criterion

Number of
Update a filter condition Symbols
Save & )
Load previously saved filters

E Load Save mb Symbols @ 0
Example: click here to select an example

You can select symbols using a single or a combination of filters:

e By group: Select symbols that belongs to specified groups

e By sector: Select symbols that belongs to specified sectors

e By Industry: Select symbols that belongs to specified industries

e By Index: Select symbols that belongs to specified indexes

e By Market: Select symbols that belongs to specified markets

e  Custom symbols (list): Enter manually the symbols you want to include.

e Random Symbols: Type a value from 0 to 100. Zero means select no symbols, and 100
means select all symbols.

e Internal List: Select symbols from a watchlist or portfolio

e Quotes: Select symbols based on pre-calculated data (Example: Date of last quote, Close
price...)
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e Drawing: Select symbols based on pre-calculated data (Example: Distance to support).
Works only when you use the support/resistance drawing tool.

e Symbols Info: Select symbols based on security information

In order for a symbol to be selected, it must pass all the filters.

You can also make the filter act differently (Opposite) by clicking on the icon as shown in the picture
below.

You can also add the "Union" condition between two filters so that symbols of each filter are added
to the final list.

IE Mame Values Cou.. R
o [F cust.. name 1281 @
Sear... a*
¥ = cust.. name 1241 @
% Sear... aa*
\'\
\
\

Reject symbols that meet the filter criterion

® B ) T NbSymbols: 1241

Example:
Total symbols: 8000.
Filterl: Random; 50 percent. Number of symbols that passed the filter: 4000.

Number of symbols selected: 4000 symbols.

Filter2: Symbols whose names begin with 'a'. Number of symbols that passed the filter: 700.

Number of symbols selected: 380 symbols.

QuantShare | http://www.quantshare.com



Because of the way the 'Random’ filter is used in this selection process, if you run these filters again,
you may end up with slightly different number of symbols.

2. Custom Filters (Quotes, Drawing and Symbols Info)

When selecting a custom filter, you can use pre-calculated data to filter symbols.
A Pre-calculated data can be a number, a text, a date or a boolean (true or false).
For each type you have to enter or select one or more values in order to create the filter.

Numeric:

Example: number of drawing objects => Quotes Filter

IE Mame Values Cou... R
o [F cust... number of drawing 0 (15
From 0 To 0

You have to specify the start and the end values. All symbols that have a number of drawing objects
within these values will be selected.

Date:

Example: date of last quote => Quotes Filter

IE Name Values Cou.. R

o7 = cust... date of last quate g (15
From  01/01/2008 To 01/04/2009

You have to specify the start date and the end date.
Boolean:
Example: active symbols (active) => Symbols Info Filter

IE Mame = Values Cou.. R
o = cust.. active 14993 D

Che... True
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You have to choose between TRUE or FALSE.

Text:

Example: symbol name (name) => Symbols Info Filter

IE Mame Values Cou.. R
o/ [F cust.. name 1281 @
Sear... a*

You have to enter one or more values. Values are separated by semicolon.

A value can contain the following characters: (multiply *), (point .)

Examples:

A: select the symbol which name is 'A’.

A*: select symbols whose name start with 'A'.

A.(1 point): select symbols whose names start with 'A' and have only two characters.
A..(2 points): select symbols whose names start with 'A' and have only three characters.
*A*: select symbols whose names contain the character 'A'.

A*;B*: select symbols whose names start with 'A' or 'B'.
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1.4.3 Symbols by Industry/Sector
Symbols by Industry/Sector

1. Display Symbols by Industry/Sector
This view displays the different sectors, industries, indices, markets and groups and shows stocks that
belong to each item.

To open this view, select "Symbol -> Symbols by Industry/Sector"
Make sure your stocks are associated with the different industries, sectors or indices.

You can do that manually (Symbol -> Update Symbol) or automatically using (Symbol -> Auto Manage
Symbols -> Select some exchanges -> Check "Force the update of symbol information" -> Click on
||Savell)

You can also filter symbols by clicking on the "Filter" button. In the new control, you can add one or
several conditions to choose which stocks to display in the "Symbols by Industry/Sector" view.

TOP

1.5 Data
Databases

There are several types of databases:

¢ Quote database

e Intraday database
e Tick database

e Custom database

The quote database contains EOD data

The intraday database contains data from intraday time frames (Example: one-minute, 10-minute, 1-
hour...)

The tick database contains tick data (Date, Price, Volume, Type {Last, Bid or Ask})

The custom database may contain any text or numeric data.

Example: news database, fundamental database

The custom database can be a daily or an intraday database.
A daily database is a database where each row corresponds to a date while in an intraday database
each row corresponds to a date and a time.

1. Create a custom database
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In 'Data' menu; click on 'Edit databases'. (Data->Edit databases)
In the new form, click on the tab' name 'Creator".

Type in the name and the type (Historical or Intraday) of the database then click on 'Add new custom
database'.

Create a new custom database

Database name : [ test

Database type : Historical |

[ Add a new custom database

2. Delete a custom database

In 'Data’ menu; click on 'Edit databases'. (Data->Edit databases)
In the new form, click on the tab' name 'Creator’.

Select a database in the 'Choose database name' combo box, then click on 'Delete’.

Delete a custom database

Choose database name : v

3. View data contained in a custom database

In 'Data' menu; click on 'Edit databases'.

In the new form, select 'Custom' in the 'Choose a database' combo box, then select a database name
in the 'Choose database name' combo box.

Browse symbols by selecting a symbol in the 'Choose a symbol'. The database data, if any, should
appears on the grid.
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# Database Editor

Edtoe | Coontx
Datsbase Date Close Open High Low Vokume -~
Croose quote of Custom databate | Quotes v| | 30/0672008 v A2 A2 A% A% 0
/0372008 v 219 FE] a3 28 0
NNVAW v 219 219 213 2219 0
30/09/2007 v 150 1942 1942 1942 0
070672007 v 177 127 1”7 172 0
31/03/2007 v 1721 122 172 72 0
31N 2206 v 174 174 174 174 0
3020972008 - 17 17 17 17 0
<ot F06/2006 v 1705 1705 1706 17.05 0
- 3202006 v 178 178 17 7R 0
00N § it 5pe ¥ | mnzas v 1785 1755 1755 1755 0
= A0/0U2A05 v 1848 1848 1846 1846 0
- /0672006 ~ 188 188 188 188 0
Nurmbet of fekds 6 /032005 w 1957 1957 1957 1357 0
NN272004 v 207 207 207 207 0
Number of data a F0/09/2004 v 1929 1929 1928 1929 0
020672004 v 2R 2032 202 2R 0
/032004 v 25 255 2165 2156 0
NN2A03 v 28 20 28 28 0
30/09/2003 v 58 s8R S8 B8 0
000672003 v 2821 22 xR 22 0
32032003 v 2797 2487 2797 2797 0
nNNVA0R v 38 N ne .89 0
3020972002 v 214 2714 7.4 2714 0
0/06/2002 v 370 37,02 302 i 0
V200 v 4645 4645 4545 46545 0
NA220m ~ 465 %5 &5 %5 0 ¥
Information :  Double chck 10 edt 3 cell nght chck 1o open a Hoating menu

4. Add a field in your database

- Select a custom database.

- Type the field name in the text box near the button 'Add new field'
- Select the field type in the combo box located above the text box

- Click on 'Add new field'. A new field will appear in the grid.

Descriptive name and snapshot

The Snapshot feature instructs the application to save the last numbers/data of each custom
database field.

If you set the "Save last numbers (snapshot)" option to TRUE for a database field ("Field Info" panel
in "Edit databases" form) then:

- Each time new data is added to this field, the application saves the last value of each symbol in an
internal database.

The database will contain historical data and the internal database will get only the last values.
This allows you to quickly access this data and select symbols (In "Symbols Filter" form) based on
these numbers.

The "Descriptive name" field allows you to specify a descriptive name for a database field.

Example:

- Download fundamental data from (http://www.quantshare.com/item-606-fundamental-valuation-

ratios-for-us-stocks)

- Set the "SnapShot" feature to each field of the database created by the above downloader
- Select "Analysis" then "Quick Screener"
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- Add a new condition (based on the previous fundamental database)
- Select "PEG" ratio
- Select an internal (Max and min values) to find the stocks that meet this criteria

Here is how to add the Snapshot feature to a database field:

- Select "Data" then "Edit databases"

- Select "Custom" then chooses a custom database

- Select a symbol

- In "Field Info" panel, select a field next to "Field Name"

- Check "Save last numbers"

- Type a descriptive name then click on "Save" to enable the Snapshot feature for the selected field

5. Remove a field in your database

Select a custom database.
Click on the 'Remove this field' button, select the field you want to remove, and then click 'OK".

6. Fill a database field

Select a custom database.
Type a value on the text box near the button 'Fill field'.
Click on the 'Fill field' button, select the field you want to fill then click 'OK'.

7. Fill a custom database

Right click on the grid then select 'add line' or 'add multiple lines'.

8. Save and Undo changes

Quotes and custom databases data can be modified manually in the grid.
You have to click on 'Save' to save the new data.
Click on 'Undo changes' button to undo all your previous changes.

9. Export data

The 'Export to CSV' button is used to export the current grid data to CSV.

10. Delete data

m QuantShare | http://www.quantshare.com



Delete data for a single symbol

- Select "Data" then "Edit Databases"

- Select the "Quotes", "Tick", "Intraday" or a "Custom" database

- Select a symbol in "Symbols" panel

- Right click on the grid/table that contains the data and select "Remove all rows"
- Click on "Save"

Delete data from a database for a date range

- Select "Data" then "Edit Databases"

- Select "Manage databases" tab

- In "Delete database data" panel, select a database, a list of symbols, the start and end dates
- Click on "Delete" to remove data

TOP

1.5.1 Databases
Databases

There are several types of databases:

e Quote database

e Intraday database
e Tick database

e Custom database

The quote database contains EOD data

The intraday database contains data from intraday time frames (Example: one-minute, 10-minute, 1-
hour...)

The tick database contains tick data (Date, Price, Volume, Type {Last, Bid or Ask})

The custom database may contain any text or numeric data.

Example: news database, fundamental database

The custom database can be a daily or an intraday database.
A daily database is a database where each row corresponds to a date while in an intraday database
each row corresponds to a date and a time.

1. Create a custom database

In 'Data’ menu; click on 'Edit databases'. (Data->Edit databases)
In the new form, click on the tab' name 'Creator’.
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Type in the name and the type (Historical or Intraday) of the database then click on 'Add new custom
database'.

Create a new custom database

Database name : [ test

Database type : Historical M|

[ Add a new custom database ]

2. Delete a custom database

In 'Data’ menu; click on 'Edit databases'. (Data->Edit databases)
In the new form, click on the tab' name 'Creator’.

Select a database in the 'Choose database name' combo box, then click on 'Delete’.

Delete a custom database

Choose database name : v |

3. View data contained in a custom database

In 'Data' menu; click on 'Edit databases'.

In the new form, select 'Custom' in the 'Choose a database' combo box, then select a database name
in the 'Choose database name' combo box.

Browse symbols by selecting a symbol in the 'Choose a symbol'. The database data, if any, should
appears on the grid.
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# Database Editor

Edtoe | Coontx
Datsbase Date Close Open High Low Vokume -~
Croose quote of Custom databate | Quotes v| | 30/0672008 v A2 A2 A% A% 0
/0372008 v 219 FE] a3 28 0
NNVAW v 219 219 213 2219 0
30/09/2007 v 150 1942 1942 1942 0
070672007 v 177 127 1”7 172 0
31/03/2007 v 1721 122 172 72 0
31N 2206 v 174 174 174 174 0
3020972008 - 17 17 17 17 0
<ot F06/2006 v 1705 1705 1706 17.05 0
- 3202006 v 178 178 17 7R 0
00N § it 5pe ¥ | mnzas v 1785 1755 1755 1755 0
= A0/0U2A05 v 1848 1848 1846 1846 0
- /0672006 ~ 188 188 188 188 0
Nurmbet of fekds 6 /032005 w 1957 1957 1957 1357 0
NN272004 v 207 207 207 207 0
Number of data a F0/09/2004 v 1929 1929 1928 1929 0
020672004 v 2R 2032 202 2R 0
/032004 v 25 255 2165 2156 0
NN2A03 v 28 20 28 28 0
30/09/2003 v 58 s8R S8 B8 0
000672003 v 2821 22 xR 22 0
32032003 v 2797 2487 2797 2797 0
nNNVA0R v 38 N ne .89 0
3020972002 v 214 2714 7.4 2714 0
0/06/2002 v 370 37,02 302 i 0
V200 v 4645 4645 4545 46545 0
NA220m ~ 465 %5 &5 %5 0 ¥
Information :  Double chck 10 edt 3 cell nght chck 1o open a Hoating menu

4. Add a field in your database

- Select a custom database.

- Type the field name in the text box near the button 'Add new field'
- Select the field type in the combo box located above the text box

- Click on 'Add new field'. A new field will appear in the grid.

Descriptive name and snapshot

The Snapshot feature instructs the application to save the last numbers/data of each custom
database field.

If you set the "Save last numbers (snapshot)" option to TRUE for a database field ("Field Info" panel
in "Edit databases" form) then:

- Each time new data is added to this field, the application saves the last value of each symbol in an
internal database.

The database will contain historical data and the internal database will get only the last values.
This allows you to quickly access this data and select symbols (In "Symbols Filter" form) based on
these numbers.

The "Descriptive name" field allows you to specify a descriptive name for a database field.

Example:

- Download fundamental data from (http://www.quantshare.com/item-606-fundamental-valuation-

ratios-for-us-stocks)

- Set the "SnapShot" feature to each field of the database created by the above downloader
- Select "Analysis" then "Quick Screener"
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- Add a new condition (based on the previous fundamental database)
- Select "PEG" ratio
- Select an internal (Max and min values) to find the stocks that meet this criteria

Here is how to add the Snapshot feature to a database field:

- Select "Data" then "Edit databases"

- Select "Custom" then chooses a custom database

- Select a symbol

- In "Field Info" panel, select a field next to "Field Name"

- Check "Save last numbers"

- Type a descriptive name then click on "Save" to enable the Snapshot feature for the selected field

5. Remove a field in your database

Select a custom database.
Click on the 'Remove this field' button, select the field you want to remove, and then click 'OK'.

6. Fill a database field

Select a custom database.
Type a value on the text box near the button 'Fill field'.
Click on the 'Fill field' button, select the field you want to fill then click 'OK'.

7. Fill a custom database

Right click on the grid then select 'add line' or 'add multiple lines'.

8. Save and Undo changes

Quotes and custom databases data can be modified manually in the grid.
You have to click on 'Save' to save the new data.
Click on 'Undo changes' button to undo all your previous changes.

9. Export data

The 'Export to CSV' button is used to export the current grid data to CSV.

10. Delete data
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Delete data for a single symbol

- Select "Data" then "Edit Databases"

- Select the "Quotes", "Tick", "Intraday" or a "Custom" database

- Select a symbol in "Symbols" panel

- Right click on the grid/table that contains the data and select "Remove all rows"
- Click on "Save"

Delete data from a database for a date range

- Select "Data" then "Edit Databases"

- Select "Manage databases" tab

- In "Delete database data" panel, select a database, a list of symbols, the start and end dates
- Click on "Delete" to remove data

TOP

1.5.2 Application Objects
Application Objects

1. Introduction

We use the word 'object’ or 'item' to point out:

e Trading systems

e Watch-list

e Composite indexes
e Listof rules

e List of symbols

e Simulator metrics

All these objects share some common controls.

These controls are used to manage, save and load these objects.
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™ Manage ltems |X|

T - .mwmmsle Items | Manage Cateqories
Name

[ percent positive st (5}

0] ryse Select a category Add, rename or ®
hhv-liv Search filter remove categories o
Check objects

Remove checked Remove selected
Move objects from object
a category to another
Desctiption : | percent of posilive stocks for the US market
Save the selected object description
[ Save Oewbﬁon(—

Each object is stored in a specific file.

To rename an object, double click on its name, and then type a new name.

An object can either belong to a category or not.

These objects can be shared, you can visit www.quantshare.com for a list of all shared objects.

The majority of the plug-ins have drag & drop features that let you drag objects and drop them on
widget or bookmark panels.

2. Bookmark panel

il ronking rst  J) AccuTrack gl ranking rs| () My objects | Composite:_averagersi  [)| BollingerBands WithAdaptiveZones Zaa [ 2222

This panel hosts folders and objects (generally shortcuts of objects are used)

Right click on the bookmark panel to open a menu. Using this menu, you can create a new folder,
add an object or object shortcut, update a folder name...

You can drag and drop objects within the bookmark panel to change their locations or to move them
from a folder to another.
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IOW objeds' )] Composite:_average_rsi  {)| BollingerBands With AdaptiveZones Zaa [J2aaa ]| BollingerBands

| 22

DynamicWatchList - Number of Symbols : 1281

ao! rsisimple

Trading System ‘rsisimple’was not found
O

DynamicWatchList- Number of Symbols : 20
pd rsisimple

Trading System rsisimple’was not found
B test

WatchList Item test’ was not found

(") Folder1 p ranking rsi
,L]J AccuTrack Optimize Item ‘ranking rsi' was not found
15 lines (33 sdfsdfsdfsf v
ranking rsi _11] __prc2salesincdebt vs indus-__prc2salesincdebt vs indus
Optimize Item 'ranking rsi’ was not found 3 lines
axz

WatchList Item "azz’was notfound

Right click on any object to display a menu. The menu content is specific to each object type.

Example: 'Trading system' object menu.

m

Q
+

o

Delete

Add shortcut...
Add folder...

l Edit Trading System
Simulate Trading System
Optimize Trading System

Default DoubleClick Method »
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1.5.3 Metastock Plug-In
MetaStock Plug-In

1. How to Read MetaStock Data

You can use the Metastock plug-in to read data from Metastock databases instead of QuantShare
databases.

To enable this plug-in:

- Select "Download" then "External Database"

- Check "Metastock Database"

- Click on "Settings"

- Click "Add Folder" then select one or several Metastock folders (QuantShare will read all sub-folders
and add all the available Metastock databases)

- Click "OK"

In the next screen, you have the following options:

Add new symbols to QuantShare: Check this field to add Metastock symbols to your QuantShare
symbols list (If they do not already exist)

Enable EOD data: Check this field to allow QuantShare to read EOD data from the Metastock
database (Otherwise QuantShare EOD database will be used)

Enable Intraday data: Check this field to allow QuantShare to read intraday data from the Metastock
database (Otherwise QuantShare Intraday database will be used)

- Click on "OK" to close the settings control
- Click on "OK" to save settings

Now, each time you read data from the Metastock database, a "Metastock" label appears on the
chart (on the top-right corner). This tells you that the data of this security comes from the Metastock
database.

TOP

1.6 QuantShare Language
QuantShare Language

1. Introduction
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QuantShare language is a simple, complete and fast scripting language.
It is a vector based language and contains more than 200 build-in functions and indicators.

Example of a vector-based language: if you type 'a=1".
The variable 'a' will be represented as an array of N elements (N represent the number of bars for a
specific symbol) where each element of the array has a value of '1".

Other examples:
c = close;

This is the representation of the 'c' variable.

10.5 11 11.2 11 10.8 10.5 10 10 10.3 11.2

The current symbol has 10 quotes (elements).
The first column represents the first bar or bar number '0'.

If we type now: c = close + 2;

The representation of the 'c' variable will be:

12.5 13 13.2 13 12.8 125 12 12 12.3 13.2

We added "2" to each element of the array.
You can see these arrays at any time using the debugger tool. (Right click on the editor).

In the next example, we will use a very common function 'ref', this function let you refer to old or
future quotes.

c = ref (close, 1) makes the array shift by one bar to the right.

NA 10.5 11 11.2 11 10.8 10.5 10 10 10.3

'NA' means that the element of the array contains no data.

2. Basic Concepts

A variable can be a number or a string.
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vl = "test"; (assign the text 'test' to the variable 'v1').
v2 = 2; (assigns the number 2 to the variable v2).

You cannot do math calculation using both numeric and text variables.

v3 =v2 + 2; (Correct)
v3 =v2 +v1; (Not Correct)

To concatenate two string variables or a string and a numeric variables: use "." (Point)
v3 = "test ".v2." test";
There are two types of functions:

e Void function or function that does not return a value
Example: 'Plot' function plots a time-series on a chart.

e Functions that returns a numeric or a string array
Example: 'Rsi' (Relative strength index indicator) returns a numeric array.

3. Edit a formula

Click on 'New Chart' in the 'View' menu to open a new chart.
Right click on the chart and click on 'Edit Formula'; the formula editor will open.

4., Add functions

There are two ways to add a function:

e You can add a function by typing it in the formula editor.
e You can add a function by clicking on the 'Add Method' or 'Add Indicator' buttons; the
'Function selector' form will appear.
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Add a Function @

All Indicators |Datal:uases | Figlds | External Symbal | Operation || Advanced Rules

E Search |

Categary | all

Funckion |Cu:||.ﬁ.l:-andn:-nedl:-ahy |

| Ahbandoned Baby, A rare reversal patkern characterized by a gap Followed By a
Dioji, which is then Followed by another gap in the opposite direction,

abandoned Baby - 1
Abandoned Baby - 5
Absaolute Price Oscillakor - 3
Absolute Price Oscillakor - 4
Absoluke Yaloe - 1

Adaptive Moving Average - 2
Adaptive Trading Indicator ba... penetration 14 v 0
Advance Block - 0
Advance Block - 4
All-time HighsjLows - 2
Apply a Trading Rule - 3
Aroon Down - 1

aroon Down - 3

Aroon Oscillator - 1
Aroan Oscillakar - 3

3] 1<

(£

Murmeric (Click on the + icon ko update a parameter)

izek more indicakors k. ] ’ Cancel

5. Function Selection

Sear cfh f [l:i'.l r . ¢ F ti
ifi unction
Search a Specitie unction descerintion
function category name P
All Indicators | 5] xkernal Symbal | Operation anced Fules
- ¥ 4
B search: Funckion : |Cdl.ﬁ.ban£nedbaby /
. "4 /
= Category : |-':'-" it | Abandoned Baby, 4 rare reversal patkern chara‘erized by a gap followed by a
Abandaned Baby - 1 2 Diaji, which is then Fallowed by anather gap in the opposite direction,
Abandoned Baby - 5 3
Absoluke Price Oscillator - 3
Absaolute Price Oscillakor - 4
Absoluke Yalue - 1
Adaptive Moving Average - 2
Adaptive Trading Indicator ba... penetration 14 W 0
Advance Block - 0
Advance Block - 4
All-time Highs/Lows - 2
apply & Trading Rule - 3
Aroon Down - 1
Aroan Down - 3
ﬁ.run%cillatur -1 A | .
'ﬁ'r':":" scillator - 3 b’ Mumeric \ (Click. on the + icon ko update #uarameter]l
List of Display functions Function Add an
functions that returns arameters indicator a:
numeric values rEd|tabIe} parameter

QuantShare | http://www.quantshare.com



6. Functions to plot time-series

Here is the list of the functions that let you plot data:

e Plot: plots a vector; you can specify the color, the graph type...

e Plotl: plots two vectors, example: higher and lower Bollinger bands.

e PlotCandleStick: plots an OHLC chart

e PlotFixed: plots a fixed chart, example: average performance per day of the week or volatility
for the next ten days per Relative Strength Index values

e PlotSymbol: plots symbols above or below other graphs.

e SetMaxScale: sets the Y-Axis maximum value.

e SetMinScale: sets the Y-Axis minimum value.

e SetScale: sets the Y-Axis maximum and minimum value.

e UpdateColor: updates a graph color, on certain X-Axis values.

7. Update formulas dynamically

Move the mouse over a graph then right click, a small form will appear.
Tabs shown on that form refers to functions available in your formula.

If for example your formula is:
r =rsi (14);
Plot(r, "RSI", colorRed, ChartLine, StyleOwnScale);

Two tabs will be available (Rsi and Plot).
Under Rsi tab there is a cell whose name is 'timePeriod'; this cell has a value of "14".

Click on that value, and update it using the numeric text box or the track bar.
See how the graph updates dynamically while you change this value.

Rsi Plat |
'Fieléﬁve Strength Index

Enabled

timePeriod 14 % »

[ Undo ][ Close ]

Click on the green button to make the form stick.

QuantShare | http://www.quantshare.com



Rsi | Plat
Relative Strength Index

Enabled

timePeriod 14

[ Undo J l Close ] @

8. AutoComplete tool

In the 'Formula Editor', press on CTRL+SPACE, a list of 'Void' functions appears.

Now type something like 'a ="', then press on CTRL+SPACE, another list appears; this list contains all
'Return’' functions.

!

W Abz » |&1ocf 1™ Tepe: Double

@ Ad R eturn for each walue in the aray, itz abzolute value
W od0sc

W A

W Ader

W Apo

W AroonD o
W Aroonl sc
W Aroonlp

W Btan

L

W Ay _
@ foeglf gibleitartDate. AddDays(10) ;

s T o epea s oerorral L. Wi3lbleStarthate) ;

<=

tedCharti):
cha

There is also an 'AutoComplete' button on the 'Formula Editor'; click on that button, then type in
something in the editor, the 'AutoComplete' list now appears each time you type in a letter.

9. Tooltip information

Tooltip shows you information about functions.
There are two kinds of Tooltip; one that appear right after you type in '(', example: 'Plot ('.
The other Tooltip appear when you move the mouse over a function.

4 10of 1™ void Plotf NUMBER array STRING description,COMST color COMST chart twpe COMST style]
Plat a graph on the chart

{

QuantShare | http://www.quantshare.com



10. Debugger

The debugger displays the elements of the variables initialized within the formula.
In the 'Formula Editor', right click on the editor.

You can export debug data by right clicking on the table then selecting "Export Data".
You will be promoted to enter the file name to save the table content in a CSV format.

Summary | Debug mode Summary | ['ebug mode

: ) Bar Cloze Yalume ~

w# There iz no ernors in your formula 24991 119 APEIE0N

| Ticker name : Al 3228 1E 2409300

i 3227 11,51 2106600

Murnber of initilized wars ; 0 1976 1163 51924000

3225 11,68 TETEOON

3224 11.94 2451600

3223 11.81 1E28000

3222 11.83 2460700

322 nEe 2217200

3220 11,56 2829100

3218 11.56 3907000

3218 mnaz 3033300
3217 10.94 1314200 7

11. Formula errors

When typing a formula, an icon located at the top shows you whether your formula syntax is correct
or not, clicking on that icon shows you the formula errors if any.
The icon is red when there is an error otherwise it is blue.

The location of the error is underlined with a dotted line.
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B! Formula : Default

File Edit
: Zupdate graph || @ @ Default 1 Formula(s) | F¥Autocomplete |~ Look-ahead
B Add Method | =% Add Indicator | o
b = [15):

Plotib, "™, colorBlack, Chartline, atylelunicale);

Compilation status:;

B Formula : Default

File Edit
: Supdate graph | | @ & Default 1 Formula(s) | F¥autocomplete |~ Look-ahead

[s.,, Add Method ] [eu &add Indicakor ] X

b = rsia]iiﬁ}l_:
Plotib, "™, colorBlack, Chartline, 3tylelunicale);

Compilation status;

Click on "X" icon next to "Add Indicator" button to display the error message.
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1.6.1 QuantShare Language
QuantShare Language

1. Introduction

QuantShare language is a simple, complete and fast scripting language.
It is a vector based language and contains more than 200 build-in functions and indicators.

Example of a vector-based language: if you type 'a=1".
The variable 'a' will be represented as an array of N elements (N represent the number of bars for a
specific symbol) where each element of the array has a value of '1".

Other examples:
c = close;

This is the representation of the 'c' variable.

10.5 11 11.2 11 10.8 10.5 10 10 10.3 11.2

The current symbol has 10 quotes (elements).
The first column represents the first bar or bar number '0'".

If we type now: c =close +2;

The representation of the 'c' variable will be:

125 13 13.2 13 12.8 125 12 12 12.3 13.2

We added "2" to each element of the array.
You can see these arrays at any time using the debugger tool. (Right click on the editor).

In the next example, we will use a very common function 'ref', this function let you refer to old or
future quotes.

c = ref (close, 1) makes the array shift by one bar to the right.

NA 10.5 11 11.2 11 10.8 10.5 10 10 10.3
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'NA' means that the element of the array contains no data.

2. Basic Concepts

A variable can be a number or a string.

vl = "test"; (assign the text 'test' to the variable 'v1').
v2 = 2; (assigns the number 2 to the variable v2).

You cannot do math calculation using both numeric and text variables.

v3 =v2 + 2; (Correct)
v3 =v2 +v1; (Not Correct)

To concatenate two string variables or a string and a numeric variables: use "." (Point)
v3 = "test ".v2." test";
There are two types of functions:

e Void function or function that does not return a value
Example: 'Plot' function plots a time-series on a chart.

e Functions that returns a numeric or a string array
Example: 'Rsi' (Relative strength index indicator) returns a numeric array.

3. Edit a formula

Click on 'New Chart' in the 'View' menu to open a new chart.
Right click on the chart and click on 'Edit Formula'; the formula editor will open.

4. Add functions

There are two ways to add a function:

e You can add a function by typing it in the formula editor.
e You can add a function by clicking on the 'Add Method' or 'Add Indicator' buttons; the
'Function selector' form will appear.
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Add a Function @

All Indicators |Datal:uases | Figlds | External Symbal | Operation || Advanced Rules

E Search |

Funckion |Cu:||.ﬁ.l:-andn:-nedl:-ahy |

Categary | all

abandoned Baby - 1
Abandoned Baby - 5
Absaolute Price Oscillakor - 3
Absolute Price Oscillakor - 4

3] 1<

| Ahbandoned Baby, A rare reversal patkern characterized by a gap Followed By a
Dioji, which is then Followed by another gap in the opposite direction,

Absoluke Yaloe - 1

Adaptive Moving Average - 2
Adaptive Trading Indicator ba...
Advance Block - 0

Advance Block - 4

All-time HighsjLows - 2

Apply a Trading Rule - 3

Aroan Down - 1

Aroan Down - 3

Aroon Qscillataor - 1

penetration 14

Aroan Oscillakar - 3

(£

Mumeric

(Click on the + icon ko update a parameter)

izek more indicakors k. ] ’ Cancel

5. Function Selection

&ll Indicators | 5] xkernal Symbiol

Operatian

anced Rules

E Search

? Funckion ; |Cdl.ﬁ.ban£nedbaby /

= Categary |.|5.II

Abandoned Baby - 1
Abandoned Baby - 5
Absolute Price Oscillakor - 3
Absaolute Price Oscillakor - 4

15| T

Abandoned Baby, 4 rare reversal patkern chara‘erized by a gap followed by a
Diaji, which is then Fallowed by anather gap in the opposite direction,

Absaluke Yaloe - 1

Adaptive Moving Average - 2
Adaptive Trading Indicator ba...
Advance Block - 0

Advance Block - 4

All-time Highs/Lows - 2

apply & Trading Rule - 3

Aroon Down - 1

Aroan Down - 3

penetration

14 LJETT i )

Aroon Pescillabar - 1
Aroongscillakar - 3 "

F A

Murneric

?lt of isplay functions

) D
ctions that returns
numeric values

Li
fu

\

io Add an
rs indicator a:
) parameter

L [ g
\ (Click. on the + icon ko update #uarameter]l

Funct n
aramete
FEditable
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6. Functions to plot time-series

Here is the list of the functions that let you plot data:

e Plot: plots a vector; you can specify the color, the graph type...

e Plotl: plots two vectors, example: higher and lower Bollinger bands.

e PlotCandleStick: plots an OHLC chart

e PlotFixed: plots a fixed chart, example: average performance per day of the week or volatility
for the next ten days per Relative Strength Index values

e PlotSymbol: plots symbols above or below other graphs.

e SetMaxScale: sets the Y-Axis maximum value.

e SetMinScale: sets the Y-Axis minimum value.

e SetScale: sets the Y-Axis maximum and minimum value.

e UpdateColor: updates a graph color, on certain X-Axis values.

7. Update formulas dynamically

Move the mouse over a graph then right click, a small form will appear.
Tabs shown on that form refers to functions available in your formula.

If for example your formula is:
r =rsi (14);
Plot(r, "RSI", colorRed, ChartLine, StyleOwnScale);

Two tabs will be available (Rsi and Plot).
Under Rsi tab there is a cell whose name is 'timePeriod'; this cell has a value of "14".

Click on that value, and update it using the numeric text box or the track bar.
See how the graph updates dynamically while you change this value.

Rsi Plat |
'Fieléﬁve Strength Index

Enabled

timePeriod 14 % »

[ Undo ][ Close ]

Click on the green button to make the form stick.
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Rsi | Plat
Relative Strength Index

Enabled

timePeriod 14

[ Undo J l Close ] @

8. AutoComplete tool

In the 'Formula Editor', press on CTRL+SPACE, a list of 'Void' functions appears.

Now type something like 'a ="', then press on CTRL+SPACE, another list appears; this list contains all
'Return’' functions.

!

W Abz » |&1ocf 1™ Tepe: Double

@ Ad R eturn for each walue in the aray, itz abzolute value
W od0sc

W A

W Ader

W Apo

W AroonD o
W Aroonl sc
W Aroonlp

W Btan

L

W Ay _
@ foeglf gibleitartDate. AddDays(10) ;

s T o epea s oerorral L. Wi3lbleStarthate) ;

<=

tedCharti):
cha

There is also an 'AutoComplete' button on the 'Formula Editor'; click on that button, then type in
something in the editor, the 'AutoComplete' list now appears each time you type in a letter.

9. Tooltip information

Tooltip shows you information about functions.
There are two kinds of Tooltip; one that appear right after you type in '(', example: 'Plot ('.
The other Tooltip appear when you move the mouse over a function.

4 10of 1™ void Plotf NUMBER array STRING description,COMST color COMST chart twpe COMST style]
Plat a graph on the chart

{
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10. Debugger

The debugger displays the elements of the variables initialized within the formula.
In the 'Formula Editor', right click on the editor.

You can export debug data by right clicking on the table then selecting "Export Data".
You will be promoted to enter the file name to save the table content in a CSV format.

Summary | Debug mode Summary | ['ebug mode

: ) Bar Cloze Yalume ~

w# There iz no ernors in your formula 24991 119 APEIE0N

| Ticker name : Al 3228 1E 2409300

i 3227 11,51 2106600

Murnber of initilized wars ; 0 1976 1163 51924000

3225 11,68 TETEOON

3224 11.94 2451600

3223 11.81 1E28000

3222 11.83 2460700

322 nEe 2217200

3220 11,56 2829100

3218 11.56 3907000

3218 mnaz 3033300
3217 10.94 1314200 7

11. Formula errors

When typing a formula, an icon located at the top shows you whether your formula syntax is correct
or not, clicking on that icon shows you the formula errors if any.
The icon is red when there is an error otherwise it is blue.

The location of the error is underlined with a dotted line.
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B! Formula : Default

File Edit
: Zupdate graph || @ @ Default 1 Formula(s) | F¥Autocomplete |~ Look-ahead
B Add Method | =% Add Indicator | o
b = [15):

Plotib, "™, colorBlack, Chartline, atylelunicale);

Compilation status:;

B Formula : Default

File Edit
: Supdate graph | | @ & Default 1 Formula(s) | F¥autocomplete |~ Look-ahead

[s.,, Add Method ] [eu &add Indicakor ] X

b = rsia]iiﬁ}l_:
Plotib, "™, colorBlack, Chartline, 3tylelunicale);

Compilation status;

Click on "X" icon next to "Add Indicator" button to display the error message.
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1.6.2 Composite Function
Composite Function

1. Introduction

"Comp" is a very powerful function that lets you create indicators and rules based on
aggregate data of several securities (quotes, technical indicators, fundamental data...).
With a single line, you can for example instruct QuantShare to create a trading system that
buys stocks when the difference between their close price and moving average is two times
higher than the standard deviation of the same formula for all US stocks.

For the difference between the composite function and the composite plug-in, please look
at:
http://www.quantshare.com/sa-136-create-a-stock-index-or-a-trading-indicator-using-the-

composite-tools

2. Functions Parameters

The composite function name is "Comp" and it has several parameters:
Array: This is the array or time-series that will be used when calculating the composite
Calculation Method: The calculation method to use. Example: "Avg" computes for each

trading bar the average value of the same bar (date/time) for all symbols included in the
composite calculation.

Group: Performs a separate calculation for each group. Example, by passing "Industry()" to
this parameter, the calculation will be performed independently for each industry.

Filter: Allows you to ignore securities during the calculation. Example: "close > 2" instructs
the composite function to include only stocks that have a price higher than S2.

Symbols Filter: Allows you to define a list of symbols to include in the composite calculation.
By default, all symbols in an analysis are included. For example, if you are backtesting
NASDAQ stocks, then when calling "comp" function, only NASDAQ stocks will be used.

In this field, you can specify a symbols filter name (Symbol -> Symbols View) or a list of
symbols separated by semi-colons (GOOG;MSFT;C;AAPL).

3. Calculation Methods

Count: For each trading bar, calculates the number of securities.
Sum: For each trading bar, calculates the sum of the different values.
Avg: For each trading bar, calculates the average of the different values.
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ax: For each trading bar, gets the maximum value.

Min: For each trading bar, gets the minimum value.

Sdv: For each trading bar, calculates the standard deviation of the different values.

Rank: For each trading bar, returns the rank of each stock.

Percentile: For each trading bar, returns the percentile rank of each stock.

1Rank: For each trading bar, returns the rank of each stock. Securities that have the same
value get the same rank. For more information, please read the following article:
http://www.quantshare.com/sa-179-new-ranking-and-percentile-composite-functions
IPercentile: For each trading bar, returns the percentile rank of each stock. Securities that

have the same value get the same percentile rank.

Examples:

Comp(1, "count")
This creates a market indicator that calculates the number of stocks that have quotes for each bar.

Comp(close > sma(30), "sum")
Here is a market indicator that calculates the number of stocks that closed above their 30-bar simple
moving average.

Comp(rsi(14), "avg")

This trading indicator calculates the average RSl or relative strength index value of all stocks or
securities included in the analysis. You can then compare this composite to the oversold or
overbought threshold levels and determine whether the market is bullish or bearish based on the
relative strength index interpretation.

Comp(GetData("fund", "mkcap") * close, "avg")

Here is how to create a capitalization-weighted market index. Take the time-series that corresponds
to the market capitalization data of your stock and then multiply that value by the close price. By
applying the composite's average method to this formula, you can produce your custom
capitalization-weighted index.

Comp(perf(close, 1), "Max")
A trading indicator that calculates the maximum stock increase from previous close, among all stocks
in your list of symbols.

Comp(perf(close, 1), "Sdv")

This trading indicator calculates the standard deviation of the different one-bar stock's returns that
occurred on the same date. This is a measure of volatility; the market indicator will show you how
the volatility of the one-bar stock's returns evolves over time.

Comp(perf(close, 1), "Rank") <=5
The above trading rule returns the top 5 stocks that have the highest one-bar rate of return.

Comp(volume, "Percentile") >= 90
This volume-based trading rule gets stocks that are in the top 10% of stocks with the highest volume
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value. Unlike the above Rank function which returns only 5 stocks, the current one returns 10% (100
- 90) of stocks included in the analysis. If you have included 5000 stocks in your trading system then
this volume rule will return 500 stocks.

For more information, please read the following articles:
http://www.quantshare.com/sa-140-how-to-create-market-indicators-using-the-composite-function-
part-1
http://www.quantshare.com/sa-144-how-to-create-market-indicators-using-the-composite-function-
part-2
http://www.quantshare.com/sa-160-how-to-create-market-indicators-using-the-composite-function-
part-3
http://www.quantshare.com/sa-175-trading-indicators-using-the-rank-and-percentile-functions

http://www.quantshare.com/sa-179-new-ranking-and-percentile-composite-functions

4. Limitations

The sole problem with the composite function is that it doesn't work with some plug-ins and
tools.
You cannot use the composite function with the following tools:

Charts: You cannot calculate and plot a composite, created with this function, on a chart. For
this, you can use the composite plug-in.

Watchlist: You cannot use the composite function when creating a dynamic watchlist. Use
the Screener tool instead.

TOP

1.6.3 Advanced Rules
Advanced Rules

1. Searchfor

Used to detect any complex pattern
Used to create advanced trading rules

Let you create unrestrictive rules

Syntax:

Searchfor syntax1 then syntax1 for (rule) set (special_rule)
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syntax1: special_rule after period within period all

special_rule: Special rule (Supports QuantShare functions + special functions)
rule: Normal rule (Any rule that could be created using the QuantShare language)

Explanation: this function looks for successive events.
Example: search for a stock that rises 20 percent within 30 bars, then drops by 10 percent for the
next 10 — 20 bars.

After (optional): specify that special_rule will be checked only after the number of bars specified
after the keyword after

Within (optional): specify that special_rule must be TRUE in at least one of the bars starting from
‘current bar’ + ‘after value’ to ‘current bar’ + ‘after value’ + ‘within value’

All (optional): specify that special_rule must be TRUE for all the bars starting from ‘current bar’ +
‘after value’ to ‘current bar’ + ‘after value’ + ‘within value’

For (optional): calculates the pattern only when the rule provided in (for) keyword is TRUE

Set (optional): The Searchfor function returns 1 on bars where the pattern is found, if we specify a
formulain (set) keyword, the Searchfor function will returns the result of this function instead of 1

Special functions (that could be used in special_rule):

_perf (Array): Gets the percent of change from the specified array, from the bar where the
previous condition occurred to the current bar.

o perf(Array, lag, length): Gets the percent of change from the specified array, from "the
current bar minus lag minus length" to "the current bar minus lag".

e _change (Array): Gets the raw change from the specified array, from the bar where the
previous condition occurred to the current bar.

e change (Array, lag, length): Gets the raw change from the specified array, from "the current
bar minus lag minus length" to "the current bar minus lag".

e _avg (Array): Gets the average value of the specified array, from the bar where the previous
condition occurred to the current bar.
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_avg(Array, lag, length): Gets the average value of the specified array, from "the current bar
minus lag minus length" to "the current bar minus lag".

e _min (Array): Gets the minimum value of the specified array, from the bar where the
previous condition occurred to the current bar.

e _min (Array, lag, length): Gets the minimum value of the specified array, from "the current
bar minus lag minus length" to "the current bar minus lag".

e _max (Array): Gets the maximum value of the specified array, from the bar where the
previous condition occurred to the current bar.

e max(Array, lag, length): Gets the maximum value of the specified array, from "the current
bar minus lag minus length" to "the current bar minus lag".

e sd (Array): Gets the standard deviation value of the specified array, from the bar where the
previous condition occurred to the current bar.

e sd (Array, lag, length): Gets the standard deviation value of the specified array, from "the
current bar minus lag minus length" to "the current bar minus lag".

e ref (Array, index_lag): Gets a value from the specified array on the bar where the condition
"last condition index minus the specified index lag" occurred.

Index equals to 0 means get a value from the specified array on the bar where the last
condition occurred.

Index equals to 1 means get a value from the specified array on the bar where the next to
last condition occurred.

FRef (Array): same as the last function but uses zero as "index_lag"

e dis(index_lag): Gets the distance (in bars) between the current bar and the bar where
condition "last condition index minus the specified index_lag" occurred.

Index equals to 0 means get the number of bars between the current bar and the bar where
the last condition occurred.

QuantShare | http://www.quantshare.com



_iff (condition, if true, if _false): Evaluates and returns the result of the if_true formula if the
condition is TRUE, otherwise evaluates and returns the result of theif_false formula.

e slope (Array): Gets the slope of the line that starts at the array value for the bar where the
previous condition occurred to the array value of the current bar.

e slope (Array, lag, length): Gets the slope of the line that starts at the array value for "the
current bar minus lag minus length" to the array value of "the current bar minus lag".

e _aboveline (Arrayl, Array2): Returns TRUE if all the elements of the Array2 between the bar
where the previous condition occurred to the current bar are ABOVE the line that starts at
the Array1 value for the bar where the previous condition occurred to the Array1l value of
the current bar.

e aboveline (Arrayl, Array2, lag, length): Returns TRUE if all the elements of the Array2
between"the current bar minus lag minus length" and "the current bar minus lag" are ABOVE
the line that starts at the Array1 value for "the current bar minus lag minus length" to the
Arrayl value of "the current bar minus lag".

e  belowline (Arrayl, Array2): Returns TRUE if all the elements of the Array2 between the bar
where the previous condition occurred to the current bar are BELOW the line that starts at
the Array1l value for the bar where the previous condition occurred to the Arrayl value of
the current bar.

e belowline (Arrayl, Array2, lag, length): Returns TRUE if all the elements of the Array2
between"the current bar minus lag minus length" and "the current bar minus lag" are
BELOW the line that starts at the Array1 value for "the current bar minus lag minus length"
to the Arrayl value of "the current bar minus lag".

Notes:
Special functions start with "_"

_change(close) is equivalent to _change(close, 0, _dis(0))

Example:

Let us say we want to look for stocks that have the following pattern:
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e Positive performance of at least 20 percent in the last 30 bars

e Then a negative performance of at least -10 percent in a period between 10 and 50 bars,
during this period the stock close price must be lower than the price at which the last

condition occurred

e Then a positive performance of at least 20 percent within the next 30 bars

Here is the formula that describes this pattern:

rule = Searchfor ( , 30) > 20
then
_perf( ) < -10 && max( ) <= ref( )

after 10 within 50
then
_perf( y > 20

within 30;

Explanation:

e Positive performance of at least 20 percent in the last 30 bars. "Perf" is a vector-based
function, while "_perf" is a special function.

( , 30) > 20

e Then a negative performance of at least -10 percent in a period between 10 and 50 bars, the
_perf functions doesn’t need a period parameter as perf do, because it will use the (current
bar - last condition bar) as the period parameter

_perf( )y < =10

during this period, the stock close price must be lower than the price at which the last
condition occurred.

Note the difference between close and _ref(close). Close references the close price for the
current bar, while _ref(close) references the close price of the last condition bar. _ref(close,
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1) references the close price of the next to last condition bar if it exists (otherwise it takes
the last condition bar). Now, we only have one condition (perf(close, 30) > 20), because the
current condition is not evaluated yet.

_max ( ) <= ref( )

e Then a positive performance of at least 20 percent within the next 30 bars.

_perf( ) > 20 within 30
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The first and the second panes contain the same ‘Searchfor’ formula.
They do not look the same because if a ‘Searchfor’ rule is plotted on a pane where a candlestick chart
is available then the signal and conditions will be shown as triangles marks.

2. Output
Used to simulate outputs
References future bars

Could be used to create custom outputs when analyzing trading rules or when creating prediction
models
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Syntax:

Set syntax1 where syntax1 then syntax1 for (rule)

syntax1: special_rule after period within period all

special_rule: Special rule (Supports QuantShare functions + special functions) (look at Searchfor
paragraph)

rule: Normal rule (Any rule that could be created using the QuantShare language)

(then syntax1) is optional.

Special rules are the same as in Searchfor.

Example:
Select ‘Analysis’ in menu, then click on ‘Rules Manager’.

Select or create some rules then click on ‘Analyze’.

Select ‘Outputs’ on the left panel, and then click on ‘Select Outputs’ on the right panel.
On the new ‘Output’ form, select ‘Custom output’ in the list, and then click on ‘Add’.
On the right panel, select the newly created output and then click on ‘Edit’.

Click on “click here to select an example’ and choose ‘... hedging with an option put’

This formula simulate an entry with a simultaneous buy of an option put.

In the Where input, _dis(0) >= 60, means that we evaluate the output with the condition that the
number of bars equals to 60, in other words we exit after 60 bars.

In the Set input, we used a conditional statement to simulator the hedging strategy.

If the instrument return is higher than -20 percent then we want to set the return minus the cost of
the option (2 percent) as output.

If the instrument return is lower than -20 percent then the output will be -20 percent (the maximum
we can lose).

The _perf(close) calculates the performance of the instrument from the current bar to the bar where
the last condition occurred, and in this example the last condition is _dis(0) >= 60, so we get the
return of the next 60 bars.

This example is just a simulation of a hedge strategy and assumes:

The option expires in 60 bars
The option costs is 2 percent of the instrument price
The option strike is at -20 percent of the current instrument price

(If the price is 1008, the strike is at 80S, and the option price is 23)
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3. Controls

Right click on a pane, and then select ‘Edit formula’
Type CONTROL+SPACE, then select ‘SEARCHFOR...THEN’ or ‘SET...WHERE..." to have a form appears.

You can type your rules directly in the inputs provided, or you can check the example provided.
Click on ‘Disabled’ and select an item to enable inputs.
When done, click on ‘OK’, your formula should appear in the formula editor.
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4. Additional keywords

NoJump: This keyword tells the application not to jump after a pattern is discovered.

The default behavior (for speed purposes) is to jump to the bar where a pattern is discoverd,
and to continue the search beginning from that bar.

Example: Starting from bar 5, the "searchfor" function discovered a pattern at bar 50.

The next search will begin at bar 51. However, if "nojump" were specified then the search
would start at bar 6.

What you need to know is that using "nojump" keyword enables the application to discover
more patterns. However, the drawback is that the function will be much slower.

The "NoJump" keyword works only with "Searchfor". The "Set" advanced rule uses the
"nojump" automatically. This is because this function must return a value for each bar.

Example of usage: ( must be placed just after the SEARCHFOR keyword)
varl = SEARCHFOR () THEN ( ) > 20 10
100;

Depth: This function tells the application to perform deep analysis of a particular condition.
This will sometimes lead to the discovery of more patterns. By default, the application
applies a depth of one.

Example:
varl = SEARCHFOR () THEN > ( , 1) 10
100 (5) THEN () (10);

TOP

1.6.4 Profile Graphs
Profile Graphs

1. Introduction

The "PlotProfile" function of the QuantShare programming language allows you to plot profile
graphs.

Here are some examples of what you can plot:

- Volume by price graph

- 1 day volume profiles on weekly chart
- 1 day volume profiles on intraday chart
- RSl by price graph

- 1 minute SMA profiles on daily chart

2. Function Parameters
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Formula: Defines the profile formula
For a profile based on volume, simply type: "volume"

For a profile based on 25-bar simple moving average, type: "sma(25)

New Profile Condition: Specify when to create a new profile

To display only one profile for all bars, type: 0
To display one profile for each trading bar, type: 1

In daily chart, to display one profile per week, type: week() != ref(week(), 1)

Time frame: Specify the time frame used to calculate "Formula"

Number of buckets: The number of buckets for each profile

Back Color: The back color of profiles

Font/Border Color: The font and border color of profiles

Style: Define one or several styles. To define several styles, separate them by '|'

Here are the available styles:

OperationAvg: calculate the average of the "Formula" values the belong to each bucket
OperationMax: calculate the maximum of the "Formula" values the belong to each bucket
OperationMin: calculate the minimum of the "Formula" values the belong to each bucket
OperationRank: calculate the rank of the "Formula" values the belong to each bucket
OperationSum: calculate the sum of the "Formula" values the belong to each bucket
ShowBorder: Display profile borders

ShowValues: Show the value of each profile bar

UseRthOnly: Uses data from regular trading hours only (intraday)

Note: If you have an EOD chart and you want to use intraday data in your profile graph, simply use a
negative value as "Time frame".
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For EOD data, time frame is expressed in days

For Intraday data, time frame is expressed in seconds

3. Implementation

Right click on a chart, select "Edit Formula". After you change the formula, click on "Update Graph"
button to update the chart.

- Volume by price graph (daily chart)

PlotProfile("volume™, 0, 1, 100, colorRed, colorRed, OperationSum);
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- 1 day volume profiles on weekly chart (weekly chart)

PlotProfile("volume™, 1, 1, 5, colorRed, colorRed, OperationSum);
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- 1 day volume profiles on intraday chart (one-minute chart)

PlotProfile("volume™, day() 1= ref(day(), 1), 60, 20, colorRed, colorRed, OperationSum);
- RSl by price graph (daily chart)

PlotProfile("rsi(14)", 0, 1, 100, colorBlue, colorBlue, OperationAvg);

- 1 minute SMA profiles on daily chart (daily chart)

PlotProfile(sma(25)", 1, -60, 10, colorBlue, colorBlue, OperationAvg);

You can change the opacity of a color by changing for example: colorBlue to colorBlue|200 (Here,
"250" defines the opacity - max value is 255)

TOP

1.6.5 Auto Support/Resistance
Auto Support/Resistance

1. Introduction

QuantShare can detect supports and resistances automatically and programmatically.
In QuantShare programming language, you have access to the "AutoSR" function.

This function returns the support or the resistance/support level based on the last bar (Last bar
mode) or on each trading bar (backtest mode).
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2. Last Bar Mode

Function parameters:

SR: Type "0" for support or "1" for resistance

Lag and Length: Are used to define which trading bars are used to calculate the support or resistance
lines.

Example:
Lag 0 and Lenght: 10 => Calculation based on the last 10 bars
Lag 2 and Length: 15 => Calculation uses bars starting at (current bar - 17) and ending 2 bars ago

Formula Example:

a= 0, 0, 10);

3. Backtest Mode

In backtest mode, the automatic support/resistance calculation is performed on each trading bar
(instead of the last bar only).

To enable backtest mode, you have to update the first parameter. Set "2" to calculate supports and
"3" to calculate resistances.

You can plot the following variables on a chart to see the difference:

a= (0, 0, 10);
b= (2,0, 10);

(a, "Normal”, colorRed, ChartLine, StyleNoScale);
(b, "Backtest Mode", colorGreen);

More information about the "AutoSR" function can be found in the following blog posts:
Detect chart patterns using the auto support/resistance indicator

Backtesting chart patterns using the auto support and resistance indicator

TOP

1.7 Real-Time
Realtime Feature

1. Connect to a data provider
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- Select "Accounts -> Connect"
- Choose your data provider (Example: IQFeed)

In the "Data Provider Settings", you can update settings such as login, password, backfill,
base time frame, maximum symbols...

For more information please check "Update Data Provider Settings" section.

A data provider could be a broker (Interactive Brokers, MBTrading...) or a company that
provides real time data (IQFeed, BarChart, Teletrader...).

2. Disconnect a data provider

- Select "Accounts -> Disconnect"

- Choose your data provider (Example: IQFeed)

3. Update Data Provider Settings

At the bottom of QuantShare main window, are listed the active data feeds.

@ (@ sDataFeed(s) ~ @ 0 News Feed(s) ~

Click on ".. Data Feed(s)" to open a new table.

Here are the different fields of this table:

Status: Green if the data feed is connected, Red if it is not

Data Feed: The data feed name

Enabled: Choose whether to enable or disable a data feed

Connected: Tells you whether the data feed is connected or not

Last Message: The last log message sent by the data provider

Log: Click on this button to display log messages sent by the data provider
Settings: Click on this button to update the data provider settings

4. Open a real-time chart

- Select “View -> New Chart”

- Right click on the chart then select “Switch to Intraday” (if you are using a daily chart)
- Right click on the chart again, select "Data Source" then choose your data source.

- To disable real-time for that chart, select "No Data Source"

5. Backfill

Right click on the chart then select "Backfill"
Note that the "Backfill" appears in the menu only if the data feed provides backfill
capabilities.
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6. Time & Sales

In real time charts, there is an icon (circle) on the bottom/right corner.
The circle is Green when the chart is steaming data.

- Click on that circle

- Select "Trading Tools"

- Select "Time & Sales"

7. Market Depth - Level 2

In real time charts, there is an icon (circle) on the bottom/right corner.
The circle is Green when the chart is steaming data.

- Click on that circle

- Select "Trading Tools"

- Select "Market Depth"

8. Real time Settings
Select "Accounts -> Real-time Settings"

Streaming:
Maximum number of bars to load: Select the maximum number of bars to load when

opening a real-time chart

Charts:
Backfill when a new symbol is selected: When this option is selected, a backfill is
automatically performed each time you select a new security in a chart

Analysis:
Backfill when analyzing securities: Backfill securities before performing analysis (watchlist,

portfolio...)
Save data when closing a real time stream: Save real time data when the analysis ends
(watchlist, portfolio...)

9. Real time Monitor

Select "Accounts" then "Real time Monitor"

To select the default data feed, select a feed next to "Default DataFeed".

The "Data Feeds" tab, displays for each provider, the current active symbols (streaming),
time frames and number of listeners (Example: Chart, Watchlist, Alert...)
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1.7.1 Real-Time Features
Realtime Feature

1. Connect to a data provider

- Select "Accounts -> Connect"
- Choose your data provider (Example: IQFeed)

In the "Data Provider Settings", you can update settings such as login, password, backfill,
base time frame, maximum symbols...

For more information please check "Update Data Provider Settings" section.

A data provider could be a broker (Interactive Brokers, MBTrading...) or a company that
provides real time data (IQFeed, BarChart, Teletrader...).

2. Disconnect a data provider

- Select "Accounts -> Disconnect"

- Choose your data provider (Example: IQFeed)

3. Update Data Provider Settings

At the bottom of QuantShare main window, are listed the active data feeds.

@ (@ 6DataFeed(s) ~ @ 0 News Feed(s) ~

Click on ".. Data Feed(s)" to open a new table.

Here are the different fields of this table:

Status: Green if the data feed is connected, Red if it is not

Data Feed: The data feed name

Enabled: Choose whether to enable or disable a data feed

Connected: Tells you whether the data feed is connected or not

Last Message: The last log message sent by the data provider

Log: Click on this button to display log messages sent by the data provider
Settings: Click on this button to update the data provider settings

4. Open a real-time chart
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- Select “View -> New Chart”

- Right click on the chart then select “Switch to Intraday” (if you are using a daily chart)
- Right click on the chart again, select "Data Source" then choose your data source.

- To disable real-time for that chart, select "No Data Source"

5. Backfill

Right click on the chart then select "Backfill"
Note that the "Backfill" appears in the menu only if the data feed provides backfill
capabilities.

6. Time & Sales

In real time charts, there is an icon (circle) on the bottom/right corner.
The circle is Green when the chart is steaming data.

- Click on that circle

- Select "Trading Tools"

- Select "Time & Sales"

7. Market Depth - Level 2

In real time charts, there is an icon (circle) on the bottom/right corner.
The circle is Green when the chart is steaming data.

- Click on that circle

- Select "Trading Tools"

- Select "Market Depth"

8. Real time Settings
Select "Accounts -> Real-time Settings"

Streaming:
Maximum number of bars to load: Select the maximum number of bars to load when

opening a real-time chart

Charts:
Backfill when a new symbol is selected: When this option is selected, a backfill is
automatically performed each time you select a new security in a chart

Analysis:
Backfill when analyzing securities: Backfill securities before performing analysis (watchlist,

portfolio...)

QuantShare | http://www.quantshare.com



Save data when closing a real time stream: Save real time data when the analysis ends
(watchlist, portfolio...)
9. Real time Monitor

Select "Accounts" then "Real time Monitor"

To select the default data feed, select a feed next to "Default DataFeed".

The "Data Feeds" tab, displays for each provider, the current active symbols (streaming),
time frames and number of listeners (Example: Chart, Watchlist, Alert...)

TOP
1.7.2 DDE Connections

DDE Connections

1. What is DDE?

DDE stands for Dynamic Data Exchange. It is a technology for interprocess communication
under Microsoft Windows or 0S/2.

Several brokers and data providers allow exporting real time data through DDE.
QuantShare can connect to any data provider who supports the DDE technology.

2. Create a New DDE Connection

- Select "Accounts -> Connection -> Add Connection"

- Type a name and short name for your connection. Example: MyBroker and MB

- Get DDE settings from your data provider and fill the "DDE Server" and "DDE Field
Definitions" fields

- Click on "OK" to save your connection

Example settings for the Bloomberg DDE connection:

Name: BLP
Short Name: BLP
DDE Server: BLP

QuantShare | http://www.quantshare.com



Last: M!'{Symbol},[LAST_PRICE]'

Last Size: M!'{Symbol},[SIZE_LAST_PRICE]'
Ask: M!'{Symbol},[ASK]'

Ask Size: M!'{Symbol},[ASK_SIZE]'

Bid: M!'{Symbol},[BID]'

Bid Size: M!'{Symbol},[BID_SIZE]'

Time: M!"{Symbol},[TIME]'

Note: If you have problems with DDE settings, you can always use Excel for debugging.

3. Connect to a data provider using DDE

To open a DDE connection:

- Select "Accounts -> Connect"

- Select one of your DDE connections (You can easily recognize it because its name always
starts with "DDE_")

- Click on "Close"

4. Remove a DDE connection

- Select "Accounts -> Connection -> Remove Connection"
- Select your DDE connection then click on "Remove"

TOP

1.7.3 Real-Time Grids
Real-time Grids

1. Introduction

The real-time grid is a tool that allows you to create excel-like sheets. The main advantage of
this tool is that it makes referencing real-time and historical data very easy and also allows
you to create QuantShare based scripts to manage/update the sheet. Note that this tool is
very powerful and can be used to create any sort of grid/table.

2. How to create a new grid
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- In QuantShare, select “Tools -> Grid -> Grid Editor”

This will automatically create a new grid.

To create another new grid, save current grid and close it, use the “File” menu at the top.

3. How to use the grid tool

As we said, this tool creates grids like Excel sheets. You can select any cell and update its
content by typing a value or a formula.

You can right click on any cell to update its settings or use the toolbar menus at the top to
update selected cell’s settings

4., How to reference a formula in a cell

“u_n

To reference a formula in a cell, start by typing “=". You can display the list of available
functions, click on “Fx” button that is located above sheets.

Examples:
- Reference historical daily data (last close price)

=GetCloseHisto("GOOG", 1)

- Reference one-minute intraday data (close price before the last one)

=GetClose("GOOG", 60)[1]
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If real-time data for GOOG is available then this field will be updated as soon as QuantShare
gets new ticks for it. To define a data feed for one or several cells, right click on the cell(s),
select “DataFeed” then choose your data feed.

If you have two or more data feeds, you can easily show side by side the real-time last price
of a particular security for each data feed.

- Reference current time:

n,n n.n

=Hour+":"+Minutes+":"+Seconds

- Reference current bid price for a security (updated in real time)

=GetBid("GO0G", 0)

- Reference the last custom database field:

=GetDataH("Fund", "Basic Eps - Total", "C")[0]

- Reference market depth data: (second best ask price)

=GetlL2("GO0G", 1, "ask_price")

Of course, every value in the formula can be updated by a cell reference. For example, you
can set “GOOG” in the cell “A1”, and “1” in cell “A2” then type the following formula in cell
IIA3”:

=GetCloseHisto(A1, A2)

Each time, you update the value of cell “A1” or “A2”, the value of “A3” is automatically
updated.
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5. How to copy a cell

You can copy one or several cells (select multiple cells using the mouse or by clicking on cells
while pressing on CONTROL), using the “Edit” menu or by using CONTROL+C shortcut. To
paste cells, use the CONTROL+V shortcut.

Note that if one of your formulas references a cell then the cell value will be updated as well
during the copy/paste.

Example:

Cell Al: =A2 (it references cell A2)

If you copy cell Al to B1 then the new formula of B1 will become B2

Like excel, you can instruct QuantShare to not update cell references by adding “S” sign.

Cell A: = SAS2

When copying Al to B1, the formula of B1 will stay the same: SAS2
The “S” sign can be added to horizontal (1,2,3,4...) or vertical (A,B,C,D...) indices or both.

6. How to create a QuantShare formula

In the toolbar, click on “Formulas” then click on “Add Formula”.
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The cell will display the last value of the time-series associated with the “cell” variable.

Example:
cell = rsi(14);

This will display the 14-bar relative strength index.

To display the RSI, update the formula name (set RSIF as name for example), select
“Historical” next to “Data Used” then click on “Compile”.

Now, click on any cell in the grid then type:

=Formula.RSIF("GOOG", 1)

Each time you create a QuantShare formula, two parameters are automatically added
(Symbol name and time frame)

7. How to create a button

You can replace the default cell by a button, a listbox or a checkbox. To do so, right click on a
cell then select “Cell Type”. Choose “Button” for example then click on “OK”.

You can update the button text by updating the field next to “Fx”.

Right click on the button then select “Button Cell Function”

To create a function that is executed each time the button is clicked, click on “Create
Function”.

Type your script then click on “Compile”.

The script contains several default classes you can use. These classes are the same as the
ones available in the “Global Script”. You can for example, get active charts, update charts,
get watchlists, parse formulas...

There are also two important variables you can use:
cell: This variable allows you to update the value of the current cell (In this case, it is the
button cell)

Example:
cell.Value = “My Button”;
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cells: This variable allows you to update any cell’s value, to get cell’s content, add/remove
cells...

Example: (Get the number of open charts in cell A1)
Cell a1 = cells.GetCell(1, 1);
al.Value = "Open Charts: " + Charts.NbCharts;

Note that scripts are not necessary linked to buttons, listboxes and checkboxes.
You can create a new script by clicking on “Formulas” button (Toolbar) then on “Add Script
Formula”.

You can reference the script on any cell by typing (format):
Script.[Function Name]([Parameters]);

If the script name is “MyScript” then type:
Script.MyScript()

8. Create a form from a grid

- Save your grid (File -> Save)
- In QuantShare, select “Tools -> Grid -> Open Grid”
- Select the grid you want to display then click on “Load Selected Item’

4

Here is how to update the form’s settings:

- In the grid editor, open your grid then select “View -> Show Output”

- Select the backcolor

- Define whether to stretch rows and columns on resizing the form

- Select whether it is permitted to add and remove rows

- You can also define the original number of rows and columns by clicking on “Set Grid Size”
button in the toolbar

Note that in a form not all cells are editable by default. If you want to make a cell editable (A
cell where you can type a symbol name for example), you should right click on the cell, select
“Editable Cell” then “Yes”
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9. How to update cells based on specific conditions

Example of what you can create using this tool:
- Real-time matrix correlation
- Real-time news feed

1.8 Plug-ins
Plug-ins

A Plug-in is a program that interacts with the main program and brings him more functionality.

This is the list of the currently available plug-ins:

e Indicators

e Custom Functions

e Custom Drawing Tools
e Composite

e  Watch List

e Script Manager

e Widget Panel

e Sharing Server

e Notes

e Divers

e Downloader

e ASCIl Importer

e Data Viewer

e Rules Manager

e Ranking System Manager
e Simulator

e Monte Carlo Simulation
e Advanced Money Management
e Screener

e Pivot Tables

e Portfolio

o Optimizer

e Artificial Intelligence

e Portfolio123

TOP
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1.8.1 Indicators
Formulas

1. Introduction

Formulas are created using the QuantShare vector-based language. A formula can contain one or
several indicators, it can also contain functions such as plot, plotsymbol...

More than 100 formulas are available:

e Relative Strength Index
e Aroon Oscillator

e Bollinger Bands

e Average True Range

e Absolute Price Oscillator
e On Balance Volume

Example: Relative Strength Index

indicator = Rsi(14);
(indicator,"Relative Strength Index",colorBlue,chartline,STYLESYMBOLNONE);

The above formula creates a variable 'indicator' and assign it the Relative Strength Index time-series.
The second line plots the 'indicator' variable (which is equal to the relative strength index).
2. Open the formulas/indicator form

Click on 'Formulas/Indicators' in the 'View' menu.

Select a category, and then select an indicator.

Right click on that indicator and a menu will show up.

On that menu, you can edit the indicator files, rename them, create new ones and set the action to
take when you double click on them.

3. Drag & Drop formulas

In the formulas form, click on an formula then drag & drop it to a chart.
You can also drag any pane formula and drop it into another pane.

4. Add a formula to a chart

QuantShare | http://www.quantshare.com



Besides adding indicators by updating the chart formula, you can add indicators using the indicator
form by either double clicking on an indicator or drag & drop the indicator to a chart.
You can also right click on a chart, select 'Indicators' then click on 'Add study'.

5. Create a new formula

Rigth click on the 'Formulas' table then click on 'New Formula'.
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1.8.2 Custom Functions
Custom functions

1. Introduction

This plug-in lets you create custom function that you can use in your formulas.
Functions are created using CSharp or JScript.Net languages.

Let us say you created a function which have two numeric parameters and whose name is
'MyFunction'.

To use this function, open the formula editor (Right click on a chart, then click on 'Edit formula'), type
for example 'a ="', then click on CTRL+SPACE; in the list box you will find your function 'MyFunction'.

2. Create a new function

Open the 'Create functions' form by clicking on 'Create functions' in the 'Tools' menu.

In the 'Create functions' form, click on 'Add’, type a name then save.

Select the function, you have just created, in the 'Functions' panel, then move to the 'Script' panel.

Press on 'CTRL+SPACE' to see the initialized variables.

The application creates a variable for each parameter.

'result’ is the variable that your function will return to the application

'result' is of type 'VectorD' if your function returns a numeric time-series or 'VectorS' if your function
return a string time-series

Example: to create a function that returns an array containing the value '2'.
Type this code in your script panel:

(int i=0;i<result.Length;i++)

result.SetValue(i, 2);

You can add parameters to your function, by clicking on 'Add a parameter"'.
You can update the parameters name, type, default value and description.
After adding a parameter, press on CTRL+SPACE to see the new variable in the list.

Example: to create a function that adds one to the provided parameter (varl) and returns the new
array.
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val = 0;
( i=0;i<result.Length; i++)
{

val = varl.GetValue(i);
result.SetValue (i, val + 1);

When done, click on Save.

3. Update a function

Clicking on 'Save' button will compile the function and updates it.

4., Remove a function

Select a function, click on 'Remove' then confirm.

5. Functions

The 'cFunctions' class contains the symbol name, close, open, high, low, volume, open interest and
date vectors of the symbol that is used when executing a formula.
Example: To get the close vector, type:

close = cFunctions.Close;

Create an empty vector
To create an empty numeric vector, type:
vectorNumeric = cFunctions.CreateNumericVector();

To create an empty text vector, type:
vectorText = cFunctions.CreateTextVector();

This class also contains three important functions:

CompileFormula: This function compiles a QuantShare formula and returns a QSFormula class. This
class can be used to extract vectors.

Example: cFunctions.CompileFormula("a = rsi(14);").GetVectorDouble("a");

GetCustomDatabaseData: This function loads custom database data for the current symbol or
another one and returns a VectorCustom class.

The vectorCustom class is like the other vector classes with the difference that it can contain more
than one element in a bar period.
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If you execute a function on a daily timeframe and you reference an intraday database (news for
example), then for a specific bar (date), you may have more than one news item.

SetForwardAndBackwardBars: This function let you define how many backward and forward bars
your formula use.

Forward and Backward bars are used to optimize the execution of formulas.

As an example, the RSl or relative strength index function (rsi(14)), uses 14 backward bars and 0
forward bars. Because for each bar, it needs the previous 14 bars to perform its calculation and it
does not require any future bar.

6. Vector Operations

Within the script/indicator editor, you can add, subtract, multiply, divide and compare vectors
(VectorD class).

Example:

close = cFunctions.Close;
copen = cFunctions.Open;
sum = close + open;

The above formula creates the "sum" vector. Each element of the "sum" vector is constructed by
adding the close price to the open price. The element of the vector "sum" at index 0 is equal to the
close + open prices at the same index.

Example of other operations:

vect = cFunctions.Close - cFunctions.Open;
vect = cFunctions.Close / cFunctions.Open;
vect = cFunctions.Close * cFunctions.Open;
vect = cFunctions.Close > cFunctions.Open;
vect = cFunctions.Close < cFunctions.Open;
vect = cFunctions.Close >= cFunctions.Open;

Note: The "VectorS" class supports the operator (+). It can be used to concatenate strings.

7. Technical Analysis Object

"TA" object allows you to use the indicators that are available in the QuantShare vector-based
language.

After you type "TA.", use CONTROL+SPACE to display the list of available functions.
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The list contains several hundred indicators.
Example 1: (CH)
vect = TA.Rsi(cFunctions.Close, 14);

This will create the RSl indicator and assigns the time-series to the "vect" variable.
The equivalent of this line in QuantShare language:

vect = rsi( , 14);
Example 2: (C#)
vect = cFunctions.Close - TA.Sma(20);

This will return the difference between the close price and its 20-bar simple moving average.
The equivalent of this line in QuantShare language:

vect = - (20);

8. Charts Object

"Charts" object allows you to plot lines, bars and objects on a chart.

After you type "Chart.", use CONTROL+SPACE to display the list of available functions.
Example 1:

Chart.Plot(cFunctions.Close, "Close Price", .Red, .ChartLine,
.StyleSymbolNone);

Plots the close price on the chart.
Example 2:

a = TA.Rsi(14);
Chart.Plot(a, "RSI");

Plots the 14-bar Relative Strength Index on the chart.

9. Parse a formula in a different time frame

You can parse a formula based on QuantShare language in a different time frame.
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Let us say that you are executing the following function in a daily trading system. Here is how to
calculate the number of times the price crosses above its moving average using one-minute period
(You must have of course one-minute data in your database)

a = cFunctions.CompileFormula("a = cross(close, sma(10));", 60,

false).GetVectorDouble("a");
for(int i=0;i < a.Length;i++)

{
for(int j=0;j < a[i].Length;j++)
{
if(alillj] > 0)
{
result[i]l++;
}
}
}

result = a.ToVectorD("sum");
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10. Auto Support/Resistance

For an introduction to the "AutoSR" function, please go here.

By creating a C# custom indicator (Tools -> Create Functions) and using the "TA.AutoSR" function,
you can build advanced indicators based on the auto support and resistance feature.

The "TA.AutoSR" function returns a "VectorCustomDouble" variable.
For each trading bar, you will have an array that contains three values.

Index 0: Support or resistance level (The value returned by "AutoSR" function of the QuantShare
programming language)

Index 1: Returns the "slope" of the support or resistance line

Index 2: Returns the "intercept" of the support or resistance line

Note: The equivalent "AutoSR" function in QuantShare programming language provides only the
resistance/support level.

Example:

d = TA.AutoSR(2, 0, 20);
(int i=0;i<result.Length;i++)

result[i] = d[i][1];

// Calculates for each trading bar, the slope of the support line

The "TA.AutoSR" function can also be used to calculate support and resistance lines of other time
series.
Note that by default (in case no time-series defined), the high/low price series are used.

Example:
d = TA.AutoSR(2, 0, 20, TA.Rsi(14));
(int i=0;i<result.Length;i++)
{

result[i] = d[i][0];
}

// Calculates for each trading bar, the support level (based on the previous 20 bars) of the 14-bar
relative strength indicator
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11. Protect Your Code Source

Here is how to protect a function with a password:

- Click on "Manage" button at the top

- Check your function

- In the new control, click on "Tools" (Expand the top menu if necessary - Click on "+" button)
- Select "Encrypt Checked Items"

- Click "Yes"

- Enter your password then click "OK"

Your function is now protected. If you select it in the "Create Functions" form, a dialog box will
prompt you to enter a password. If you do not enter the correct password then the function code will
not be displayed.

Note that you can still use protected indicators in your charts, trading systems...

TOP
1.8.3 Custom Drawing Tools

Custom Drawing Tools

This plug-in lets you create your own drawing tool. A drawing tool allows you to display
objects, lines, texts in a chart (Example: Trend lines, Gann Square...)

1. Presentation

To open the custom drawing tool plug-in, select "Tools" in the main menu then click on "Custom
Drawing Tools" (Extended menu)

In the main form, you have:

- Top Panel: Menu where you can add, remove and manage items

- Top-Left Panel: List of available drawing items

- Bottom-Left Panel: Description of the selected drawing item

- Top-Right: Code control. Here you should type the script (CSharp or JScript.Net) that is executed
each time the mouse cursor moves within the bounds of the chart.

- Bottom-Right: Here you can manage the drawing item settings. You can for example add a color
setting and then access this setting in your code so you can plot a line with the user specified color.

2. Create a Custom Drawing Tool
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- Click on "Add"
- Type the custom drawing tool item name
- Click on "Save Item"

3. Remove a Custom Drawing Tool

- Select a custom drawing tool
- Click on "Remove"
- Click on "Yes"

4. Add a Custom Drawing Tool to the Bookmark Panel
You should add a custom drawing tool to the bookmark panel so you can select it and use it.

- Right click on the Bookmark Panel (Blue bar under the main menu - Just above Charts)

- Select "Add Shortcut"

- Select "Drawing Tool" and make sure "Create a shortcut for an existing item" is checked
- Click on "OK"

- Select a custom drawing tool then click on "Load Selected Item"

- In the bookmark panel, double click on the newly added item to activate it then move the
mouse pointer to the chart.

5. Custom Drawing Tool Script

For more information please refer to the "QuantShare CSharp" topic or click on "Help" under
the script control in the custom drawing tool form.

The script is executed when the custom drawing tool is selected and the mouse cursor moves within
the bounds of the chart.

You can detect the current state of the drawing tool by checking the following variables:
- Functions.IsMoving: Specify whether the user is currently moving the item or not.
- Functions.CursorPosition: The current mouse position on the chart (X, Y and Date)
- Functions.ClickPositions: Array that contains positions of the clicked points (When user clicks
on a chart and the item is selected)
Example 1:
- Displays the price above the mouse cursor (http://www.quantshare.com/item-449-close-
price-above-cursor)

pos = Functions.CursorPosition;
[] close = Functions. .GetTimeSeries("close");
barindex = (int)pos.X + Functions. StartIndex - 1;

closePrice = close[barindex];
textl = Functions. .DrawText("", "Close: " + closePrice + "\n\n", pos.X,
p0s.Y);
textl.FontSpec.Border.IsVisible = ;
textl.FontSpec.FontColor = Color.Blue;
textl.FontSpec.Fill.Color = Color.Transparent;
(Functions.ClickPositions.Length > 0)

{
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Functions.FinishDrawing();

ks

Example 2:
- Displays a trend line with the sum of volume (http://www.quantshare.com/item-989-volume-

accumulation-trend-line)

if(Functions.ClickPositions.Length == 0)
{

¥

return;

pointl = Functions.ClickPositions[0];
point2 = Functions.CursorPosition;
if(Functions.ClickPositions.Length > 1)

{
point2 = Functions.ClickPositions[1];
Functions.FinishDrawing();
}
line = Functions. .DrawLine("Linel", pointl.X, pointl.Y, point2.X,
point2.Y);

if(pointl.Y > point2.Y)

line.Line.Color = Color.Red;

}
else
{
line.Line.Color = Color.Green;
}
string text ="";
if((bool)Functions.GetSettings("Show Distance"))
{
text = Math.Abs(point2.X - point1.X) + " bar(s)";
}
If((hool)Functions.GetSettings("Show Sum of VVolume™))
{
double[] volumel = Functions. .GetTimeSeries("'volume");
double volume = 0;
int start = Functions. .GetBarIndex(pointl);
int end = Functions. .GetBarIndex(point2);
if(end > start)
{

for(int i=start;i<=end;i++) volume += volumel[i];

¥
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(int i=end;i<=start;i++) volume += volumel[i];
(text =="")

text = text + "Ac. Volume: " + volume;

text = text + Environment.NewLine + "Ac. VVolume: " + volume;

L N T L S R Sy

(text 1="")

{
textl = Functions. .DrawText("Text1", Environment.NewLine +
Environment.NewLine + text, point2.X, point2.Y);
textl.FontSpec.Border.IsVisible = ;
textl.FontSpec.Fill.Color = Color.Transparent;

ks

TOP

1.8.4 Composite
Composite

1. Introduction
Create any kind of composite using this plug-in.

Examples of composites:
e Percentage of stocks trading above their 50-day moving average
e Number of advancing stocks within a sector

e Price to book ratio of the entire US stock market
e Percentage of stocks that have an overbought RSI

The composite plug-in automatically detect if there are new quotes and recalculate the composites if
necessary.

2. Create a composite

Tools -> Composite

Click on 'Add' to open a new form.
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¢~ Create Composite

Filters (Step 1)
Choose tickers that will be used for the calculation of your composite /"ﬂ\

Filters

1E Mame Values Cou... R

& =k wd T Totaltickers: 11545

(Separate tickers by ;")
Use theses tickers : l [] 1nclude compaosite tickers

&  Back @ Next] [@ CanceIJ

Select the symbols you want to include in the composite calculation.
'Include composite tickers' check box is used to specify whether to include composite symbols or not.

N.B: If there are two composites which have this box checked, a calculation error will appears in the
case where composite 'A' symbols include composite 'B' and composite 'B' symbols include

composite A.

Type then the composite formula, choose the calculation function, the start and end periods, then
the composite name, full name and description.
The new composite will be added to the 'Composite' form's grid and the calculation will start.

Composites o x
Composites ESettings‘
Items Info
hh-llv 8%
nyse 0%
percent positive stocks 0%
B~ sma
sma 36%
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3. Update a composite

In the 'Composite form', select a composite item and then click on 'Update’ button.

4. Remove a composite

In the 'Composite form', select a composite item and then click on 'Remove' button.

5. Re-Calculate a composite

In the 'Composite form', select a composite item and then click on 'Recalculate’ button.
To recalculate all the composites, click on 'Recalculate all' button.

6. Composite Plug-in Settings

In the 'Composite’ form, select the 'Settings' tab.
You can select whether the composite should be recalculated automatically on new data or not.

7. Composite Function
Difference between the composite function and the composite plug-in:

http://www.quantshare.com/sa-136-create-a-stock-index-or-a-trading-indicator-using-the-
composite-tools
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8. How to use "Composite" class in the script editor

The "composite" class allows you to re-calculate a composite programmatically from the

script editor.
This is very useful for example if you want to create a real time composites.

Example:
(true)
{
.Calculate("MyComposite");
.Sleep(1000)
}

TOP

1.8.5 Watch List
Watch List

1. Introduction
This plug-in displays symbols that meet your criteria.
To open the watch list plug-in:

e  Click on menu 'Tools'

e Click on item 'Watch List'
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[)] RSI Watchlist

Create - Update - Seleck Wskchlist - Manage

Symbol rsi Litle Close price ~

65, 1466 Australia Acq...

AACE F0,7956 29,99

AAME 60,5945 Atlantic Amer... 1,99

AaF 66,9355 Advance Aut,,, 70,23

BATI 79,9493 advanced An... 5,75

BATE 71,179 0,99

ABD 71,9265 ACCO Brands... 9,97

AEG 66,8359  Asbury Auto.., 20,99

BEGE 76,6353 22,5

AEMC 52,8966 Arerican BIO... 0,15

ABMD 59,4393 ABIOMED Inc 21,11

AES 65,1057 29,67 3
228 Symbals Browse
Updated ‘alue: Close price

2. Create a simple watch list

A simple watch list is a watch list where you can specify simple criteria based on symbol information,
example: symbol names, symbol industry...

To create a simple watch list:
e  C(Click on 'Create' link in the 'Watch-list' form
e C(Click on 'Create a basic watchlist' then enter your conditions

e C(Click on'OK'

3. Create a static watch list

A static watch list is a watch list that contains a list of symbols.
To create a static watch list:

e Click on 'Create’ link in the 'Watch-list' form
e C(Click on 'Create a static watchlist' then type one symbol per line
e Clickon'OK'

If you want to create a static watch list from the active watch list, click on 'Create' link then
'Create from the current watchlist symbols'.
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You can add a symbol to a static watchlist by dragging it from a chart then dropping it to the
watchlist window. Drag and drop operation is performed using the right mouse button.

When the operation is completed, a menu will appear. You can then select to which static
watchlist you want to add the dragged symbol (Chart symbol).

To remove a symbol from a static watchlist, perform the latter drag & drop operation while
pressing on the [CONTROL] key.

4. Create a dynamic watch list

A dynamic watch list is a watch list where you can specify advanced criteria.
Dynamic watch-lists update its list of symbols dynamically on new data.

To create a dynamic watch list:

e Click on 'Create' link in the 'Watch-list' form

e Click on 'Create a dynamic watchlist'

e Inthe new form, set the symbol filters

e Click on 'Next'

e Type your formula and make sure it is correct by clicking on 'Compile’
e Click on 'Finish'
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_Formula ~
Rules
(‘¢ AddMethod ] (% AddIndicator | v | o) (o switchtowizard |
varl = r=i(14) > 60;
filter = warl;
a = r3i(2);
AddColunn (“Name"™, Tfullnane()):

AddColumn ("RSI™, rsi(l4));

Example: click here to select an example

Add columns: vj (1)

Settings
Display symbols that pass the rules Hide some settings
(For the last vt 2] ®sals) O pavis)

Period

[ Select a time frame: Daily
Real-time - Data Source:

Analyze on each incoming tick

[@ Back] [@ Finish] [@ Cancel]

Note: If you want to create a real-time watchlist, make sure you select an intraday time frame next to
"Select a time frame".

After that, check "Real-time - Data Source" and select a real-time data provider.

Check "Analyze on each incoming tick" if you want the watchlist formula to be analyzed on each tick
(instead of each minute if for example you select a one minute time frame).

After clicking on "Finish", the watch list plug-in will display all the symbols and start the calculation
process.
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Sort by : price chagae™tor one day prior

Updating.] Remain 11527 tickers |

When the calculation process is done, symbols that fail to pass the criteria are removed.
The dynamic watch list will calculate the variable 'filter' for each symbol and if this variable is false or
equal to zero then it will reject the symbol.

Example: Select overbought symbols (Relative strength index superior to 70)
filter = rsi(14) > 70;

More Settings:

Click on 'Show more settings' to display additional settings.

The 'Display symbols that pass the rules' option allows you to specify whether to account for the last
bar/date only or for a specific number of past bars/days.

Example of a real-time watchlist:

filter = ask == bid;
AddColumn("Bid", bid);
AddColumn("BidSize", bidsize);
AddColumn("AskSize", asksize);
AddColumn("Ask", ask);

Show assets that have a bid price equal to the ask price. (Make sure you check "Analyze on each
incoming tick")

5. Add columns to a dynamic watch list

You can add column to a dynamic watch list, the watch list grid will shows you these columns with
their values for each symbol.
To add a column, use the function 'AddColumn’ or select an already created columns set.

Example:
filter = rsi(14) > 70;
AddColumn("RSI", rsi(14));

QuantShare | http://www.quantshare.com



This will create a column named 'RSI' that will contain the value returned by the formula rsi
(14).

6. Update a watch list

Click on 'Select Watchlist', select the watch list you want to update then click on the button 'Update’.

7. Watch lists grid colors
The grid line color is white when data for the corresponding symbol is up to date. (The last quote

date corresponds to the current date). The line color changes depending on the date difference
between the last quote date and the current date.

8. Watch lists Settings
To update settings:
Rigth click on the watch list grid then select 'Settings'.

You can specify whether the watch list performs update automatically or not.

9. Switch between watch lists

To change the current watch list, click on 'Select Watchlist' link then double click on a watch list.

10. Value Column

The last grid's column contains Pre-Calculated values.
Right click on the grid then select 'Value'; choose the item you want to use for this column.

Example of use: Select the item 'Distance from support' to see the distance between the last symbol
guote and the support you have drawn for this symbol (if any).

QuantShare | http://www.quantshare.com



W atchlisk
E] RSI Watchlist

Create - Update - Seleck Wyakchlisk - Manage

Symbal rsi kitle Close price ~
Refresh

||f prininln]

i Bl walue b || Mothing

{ &~ | Open Chart Stock Picks CAPS

A  static watchlist » |Fundamental Data

.tE] Dynamic Wakchlict ~ Income Statement Yearly

[ Income Statement Maonthly

i Download Data for selected symbal(s) * |Balance Sheet Yearly

£ Download Data far all symbals ¢ | Cash Flow Quarterly

G Cash Flow Yearl

p Copy symbals to the clipboard 4

Balance Sheet Quarterly

fi Copy all symbols to the clipboard T =
N Add selected Symbols to 5. Watchlist 3 —_— e
g Browse

L Remove Selected Symbols from 5. Watchlisi »
! Settings Wi

11. Associate a Layout to a Watchlist

By associating a layout to a watchlist, every time you select a security in this watchlist, the selected
layout will be automatically applied to the active chart.

- Select your watchlist
- Right click on the watchlist table
- Select "Settings" then set the layout name in the "Chart layout to use when selecting a symbol" field

You can check available layouts by right clicking on a chart then selecting "Layout".

12. Open several watchlists at the same time

- Open the Watchlist manager (Tools -> Watchlist)
- Select a watchlist

- Right click on the watchlist table

- Click on "Create a new Watchlist Window"

Repeat the same process to open as many watchlists as you want.

TOP
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1.8.6 Alerts Tool
Alerts Tool

The alerts tool allows you to create alerts based on specific conditions. Each time these conditions
are met for a specific symbol, the alert is triggered and you will be notified by message, sound,
email...

1. Create daily, weekly, intraday and real-time alerts
Select “Tools” then “Alerts Manager” to display the alerts control.

This control displays all your alerts.
Click on “Show” to select whether to display working alerts, triggered alerts, alerts with error and
disabled alerts.

Working Alerts: Alerts that are currently active.

Triggered Alerts: Alerts that are triggered (not active anymore)

Alerts with Errors: Alerts that have errors (probably errors in the condition’s formula)
Disabled Alerts: Alerts that are currently disabled.

To create a new alert:

- Click on “New Alert”

- Type one or several symbols for which you want to apply the alert (symbols must be separated by a
semi-colon)

If you want to apply the alert for several symbols, you can click on “Add Symbols” then specify one or
several conditions for symbols selection.

- Next to “Select a time frame”, specify the period you want to use for this alert (Daily, Weekly,
Hourly...)

You can define a real-time alert (Alert that will check real-time data for the specified symbols) by
checking the “Real time - data source” option. After that, you can select the data provider to use.

- Check “Analyze on each incoming tick” to verify the alert each time a new tick is detected.
Otherwise, the alert will be verified on each new bar (Example: Once a minute for a 1-minute time
frame).

- In “Conditions” panel, click on “Add” to add a new condition and on “Remove” to remove the
selected condition.

- Next to this control, specify the rule for the selected condition.

Example: Close > Open

or: (Value) rsi(14) > 90

Set “Value” if you want to define a custom indicator/formula.

- In the bottom panel, select “Notifications” then define how you want to be notified each time an
alert is triggered.

Popup Message: Displays a popup message informing you that an alert was triggered.
Color: Font color of the message
Back color: Back color of the popup control
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Duration: The number of seconds to keep the popup active

Custom Message: Define a custom message to display

Example: [SYMBOL] closes above $10

[SYMBOL] is a keyword that is replaced the symbol name of the security that is triggered.

Chart Message: Displays a message on the active chart

Color: Font color of the message

Duration: The number of seconds to keep the popup active

Custom Message: Define a custom message to display

Example: [SYMBOL] closes above $10

[SYMBOL] is a keyword that is replaced the symbol name of the security that is triggered.

Play Sound: Plays a sound each time an alert is triggered
File Path: Specify the location of the sound file to play

Speech: Text to speech

Volume: Defines a volume from 0 to 100

Custom Message: Define a custom message to speech

Example: [SYMBOL] closes above $10

[SYMBOL] is a keyword that is replaced the symbol name of the security that is triggered.

Send Email: Sends an email to a particular email address each time an alert is triggered
Profile: Specify a profile number to save your current email settings

SMTP Server: smtp.gmail.com (Gmail Example)

Port: 25 (Gmail Example)

Secure Connection: TRUE (Gmail Example)

Email: username@gmail.com (Gmail Example)

Username: username@gmail.com (Gmail Example)

Password: Specify your email password (Password is hidden and encrypted)

Custom Message: Define a custom message to speech

Example: [SYMBOL] closes above $10

[SYMBOL] is a keyword that is replaced the symbol name of the security that is triggered.

Execute Script: Executes a QuantShare script (Tools -> Script Editor) each time an alert is triggered
Script Path: Define the file location of the script to execute

At the bottom of this control, you can check “Disable” to disable the current alert.
Click on “Add Alert” or “Update Alert” to save settings.

2. Alerts Settings

Create a new alert or update an existing one by selecting it then clicking on “Update” in the “Alerts
Manager” form.

Select “Settings” tab at the bottom panel.
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Auto Reset: When checked, this field instructs QuantShare to reset the alert (Set it to working state
again) in case it is in “Triggered” state and the conditions of the alert are no longer met.

3. Alerts Log

Create a new alert or update an existing one by selecting it then clicking on “Update” in the “Alerts
Manager” form.

Select “Alert Log” tab at the bottom panel.
Specify the log message and color.

The log messages are displayed each time an alert is triggered. If the Auto Reset option is set then
the alert messages can be displayed multiple times.

Example:
You can define the following alert message (Stock Overbought) with the following condition: rsi(14) >

80

“Stock Overbought” message will be displayed each time the RSl of a tracked security crosses the 80
threshold.

To open the log control, click on “Log” button in the “Alerts Manager” form.

At the bottom of the form, you have 2 settings:

Alert Menu: Specifies for which alerts to display the log messages

Color: Specifies the back color of the log messages.

NB:
- If an alert condition is met for two securities then 2 log messages will be displayed (one for each

security)
- You can dock log control by moving them while pressing on ALT key.

TOP

1.8.7 Script Manager
Script Manager

1. Introduction

The script manager is a tool that let you write, update and manage your scripts.
Scripts are used to perform tasks and to control application behavior.
Scripts use CSharp or JScript.Net as programming languages.

2. Create a new Script
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In 'Tools' menu, click on 'Script Editor'. Click then on 'File', then 'New'. Type a file name, and then
click on 'OK".
CTRL+SPACE shortcut shows you the available functions and variables.

Script Example:

chart = .GetSelectedChart();
(int i=0;i<1000;i++)

chart.ScrollBarindex = i;
.Sleep(30); // Sleep 30 milliseconds

3. Open an existing script

To open an existing script in the 'Script Manager', click on 'File', then click on 'Open' and then select a
file; a new tab will appears.

4. Execute a script

To compile and execute a script within the 'Script Manager', select the script you want to execute
then click on 'Execute' in the menu bar

TOP

1.8.8 Widget Panel
Widget Panel

1. Introduction

The widget panel is a container where you can add application object shortcuts or widgets. You can
drag and drop objects like a pane formula, a trading system, a composite... to a widget panel.
You can also add widgets or .Net controls to the 'Widget Panel'.

2. Manage panels

You can create a docked widget panel or dashboard by selecting Tools -> Dashboard -> Docked
Dashboard
You can create a floating dashboard by selecting Tools -> Dashboard -> New Dashboard

In the 'Widget Panel' form, click on 'Menu' then click on 'Add panel' to create a new panel.
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‘\Widget Panel o X

Menu U v e

Remove Panel

Create ShortCut
Add Widget

To rename a panel, double click on its name as shown below, then type a new name.

Widget Panel o X
B Menu . T e e

Double click here

. Type aname: |NoName |

[ Cancel ][ Ok ]

ed(s) -

3. Create a shortcut

Click on 'Menu' then select 'Create Shortcut'

Select an item type

Check the check box if you want to get a shortcut for an existing item, otherwise you will create a
shortcut for a new item

Follow the instructions, then click on 'Finish'

A shortcut will appears on your panel
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4. Add a widget

You can add a widget or .Net control.

Click on 'Menu' then select 'Add Widget'.
Select the control you would like to add then click on 'Finish'.

Add Widget X
Select a Widget
Select the widget you would like to add 7 ‘J_,\

Select a widget :

Analog Clock
Test Widget
Processor
Digital Clock
Clock

@  Back [@ Finish | |@ cancel |
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5. Drag & Drop

You can create a shortcut directly in your widget panel by dragging and dropping objects.

Example:
Create a chart then click on a time-series line or bar within that chart, drag & drop it to a widget
panel, a shortcut will appears inside this panel.

6. Panel Menu

Right click on the panel to make the panel menu appears.
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Widget Panel

T 3%

Create a new panel for the selected items
Add Shortcut
Add Widget

New name for selected items

Arrange all

Arrange selected items

Remaove everything

Remove selected items

Select all
Select shortcuts

Select widgets

This menu contains the following options:
e  Create new panel for the selected items
e Add shortcut
e Add widget
e Assign a new name for the selected items
e Arrange all the items
e Arrange the selected items
e Remove all the items
e Remove the selected items
e  Select everything
e  Select only shortcuts

e Select only widgets

7. Shortcut and Controls Menu
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Click on the Red Cross to remove this item.

Click on the arrow icon to drag this object, you can drag it to another panel or to a chart pane if the
shortcut you are selecting is a formula.

Edit a shortcut name by clicking on its name.

Resize a shortcut by clicking on the blue line.

Right click on shortcut to make a menu appears.

Example: the menu of a trading system shortcut

X%’%}a

Default DoubleClick Method -

Edit Trading System
Simulate Trading System

Optimize Trading System

b | Display items that can used for Drag&Drop

Create Copy
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1.8.9 Sharing Server
Sharing Server

1. Introduction

All the data used in the application except the databases, can be shared.

You can share and upload trading systems, list of rules, watch lists... and download others users
items.

The sharing server is the place where you can search, comment, rate other users items.

The website we have developed is a combination of a sharing server and a social network.

You can communicate with others users, create and join groups, discuss about your favorite
subjects, monitor which objects or items others users are downloading or uploading, download your
favorite items, search for the most rated items...

2. Sharing Website
Sharing website benefits:

e See what others users are uploading and downloading

e Search for specific objects

e Create alerts and be informed when new objects that meet your criteria are uploaded
e Review, rate and report shared objects

e Send messages to others members

e Create and join groups

e Discuss with other users about your favorite topics.

3. Share an object

e Open the 'Share Items' form (Tools -> sharing server)

e Click on the 'Share' button at the top

e Select the item type

e Select an item, then click on the 'Share selected item' button, which is located on the right
e Read the guidelines

e Update the description if necessary

e Click on 'Share'

It is important that you follow the guidelines, because any shared object that does not meet the
guidelines will be deleted.

4. Download an object

e Open the 'Share Items' form (Tools -> sharing server)
e Click on the 'Download' button at the top
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e Select the item type

e Select the item that you want to download, then click on the 'Download' button, which is
located on the right

e The 'Status' column shows updates about the downloading process

e Once the object is downloaded, the 'Save an item' dialog will appear

e Select a name and a category (not necessary) for this object, then click on 'Save'

Now, you can use this object in your application

5. Bookmarks

In the download panel and in the panel "My Lists", click on "Bookmarks" to see all the objects that
you have bookmarked.

6. Sharing Server Website

QuantShare
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1.8.10 Notes
Notes Tool

1. Introduction

The Notes tool allows you to write custom notes.
Each note is associated with a security and a date.

Notes are stored in a custom intraday database, which name is "_notes". This database is
automatically created (The name of automatically created databases are preceded with "_").

2. Create a new note

- In a chart, move your mouse over a specific date/bar then type CONTROL+N
- In the "Notes" form, type something then click on "Add Note"

You can update the date of the note by updating the "Date" field.
You can see the number of notes and the current symbol next to "Info" field (bottom)
You can display a note, by selecting an item next to "Select Note" field.

You can instruct QuantShare to change automatically the active symbol by checking "Auto"
field

3. Remove a note
In "Notes" form:

- Select a note
- Delete the note text (Blank note)

4. Update a note
In "Notes" form:

- Select a note
- Update the note text (Changes are automatically saved)
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5. Display notes

To display all notes for one or several symbol:

- Use the "Database Viewer" tool
- Select "Tools" then "Database Data"
- Select " _notes" database

6. Use notes in other plug-ins

As with any custom database, you can reference notes data within the QuantShare
programming language.

The functions you can use includes: GetData, GetDataCount, GetDataCountlinside,
GetDataExtern...

To display the number of notes of a specific security in a chart, type the following formula:

a= (" _notes", "note™);
plot(a, ™);

TOP

1.8.11 Divers
Excel

1. Excel

You can open an excel form within your application. To do so, click on 'Divers' menu then on 'Excel'.

Excel 2 X
@ =z | H-HU-B N YBE D
EEEeT 4
122 —1
\Feuller ~ / < >v
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2. Internet explorer

You can open an internet explorer form within your application. To do so, click on 'Divers' menu then

on 'lExplorer'.
IExplorer o X
’http:ﬁwww.google.com}' J | QK |
i
8 Frangais
" Recherche avancée
Préférences

Recherche Google J'ai de la chance Qutils ligulistigues

& Reachercher sur le Weh © Rechercher les nanes en franrais ]

3. Output

Output form is a small form that displays text in a text-box.
You can add text to this form using the .Net function 'App.AddToOutput’, or the QuantShare
function: 'Output’.

4. Output list

Output form is a small form that displays text in a grid.
You can add text to this form using the .Net function 'App.AddToOutputList’, or the QuantShare
function: 'OutputList’.
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1.8.12 Replay Tool
Replay Tool

1. Introduction

The replay tool is a QuantShare feature that allows you to replay historical and intraday bars.
You simply select a time frame, a start date and an end date and the replay tool will make
bars appear one by one.

This tool is ideal for practicing and learning.

Please note that the replay or playback is simulated on the chart, which means that the tool
reads data from your internal database but it does not update or modify it.

2. Open the Replay Tool

Select "Tools" then "Replay Tool"

3. Replay Tool Settings

Dates: Select when to start and stop the simulation.
Click on "Default" to use the start and end date of the active chart symbol's data.

Period: Select the time frame to use during the replay of the trading bars.

If you select "Daily" period then each update will increase the replay date by one day.
If you select "One-minute" period then each update will increase the replay date by one
minute.

Note that weekends are skipped and that the playback will occur only during the intraday
session.

To visualize or update the open and close time of the intraday session of a security, click on
the circle located at the right-bottom corner of the chart then select "Exchange Settings".

Use selected chart time frame: Check this field if you want to use the period that is currently
used by the active chart.

Select "Settings" tab to get more options:

Replay all charts: Check this to replay all active charts. Otherwise, only the selected chart is
replayed.

Reset Settings: Initialize replay settings with default data.

QuantShare | http://www.quantshare.com



Load Settings: Load settings from a file

Save Settings: Save settings to a file

4. Start the Replay Tool

To start replaying chart(s), click on "Start" button at the bottom. The active date is available
next to "Current Date".

You can "Pause" the replay by clicking on "Pause" button.

You can "Stop" the replay by clicking on "Stop" button.

Forward/Backward:

Click on "Forward" to move the chart forward.
Click on "Backward" to move the chart backward.

The number of bars to move is determined by the "bars" field.
If set this field to 10, replay daily data then click on "Forward", the chart will move forward
by 10 days.

Speed: This field allows you to define the speed of the replay. The higher the value the
quicker the replay tool will playback bars.

5. Simulated Trading with the Replay Tool

When the replay tool starts, you will see two buttons on each working chart (Chart used by
the replay tool).

The "Buy" button allows to enter long the current security.

The "Short" button allows you to enter short long the current security.

After clicking on "Buy" (Short), you can exit the position by clicking on the "Sell" (Cover)
button.

You can see trade entry arrows on chart. You can also see trade details after selecting the
"Trades" tab of the "Replay Tool" form.

To create an advanced report (Like the simulator report) from trades generated by the
replay tool, select "Trades" tab, click on "Menu" item at the bottom then click on "Show
Advanced Report".

In "Settings -> Trades" tab of the replay tool, you define how to enter buy, sell, short and
cover orders.
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Next bar open: Trade will be executed on the open of the next bar
Current bar close: Trade will be executed on the close of the current bar
Limit: Trade will be executed when it reaches the % limit defined by you

TOP

1.8.13 Data
ASCII Importer

1. Introduction

The ASCII Importer is used to parse text or CSV files and include the parsed content into the
application's databases.

The ASCII imported has many settings that let you import any kind of data into quotes or custom
databases.

N.B. the downloader plug-in use the ASCII Importer engine to parse the downloaded data.

2. Import Text or CSV data

To import data into the application's databases, click on 'Data’ in the menu, then select 'ASCII
Import'.

Once the import form opens, select one or many files by clicking on 'Pick files'.

If there are no reference to symbols in your files then you have to associate each file with a symbol
name. To do so, just select a file in the list box, then type in a symbol name in the text box nearby the
button 'Update symbol name’, click on that button to associate a symbol to the file.

Note that you do not have to do that if there are references to symbols in your files content.

Click on 'Next' to go to the next screen. This screen let you define how to parse the content of your
files, extract dates, symbols, execute script before or after parsing, associate symbols to groups,
markets...

Let us take an example; we are going to show you how to parse the current lines:
A;01/12/08;12.2;13.3;11.5;12.1;1200
A;01/13/08;12.2;13.3;11.5;12.1;1200
A;01/14/08;12.2;13.3;11.5;12.1;1200

First, we have to define the separator, in this case its ';'.
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We do not need to escape any lines.

We have to choose '/' as a separator for dates.

Since the date format is Month/Day/Year, we then choose MDY as 'Date type'.

Now we are going to create columns by clicking on the button 'Add Column'; we need to create
seven columns.

For each column, we select 'Quotes' as database.

The first column field will be 'Symbol’, the second one 'Date’, the third 'Open’, the forth 'High', the
fifth 'Low’, the seventh 'Close’, the eighth 'Volume'.

§ ASCIl Import @

Associate columns to database fields
Associate a database Field for each collmn on your files data, On the Settings group box you can specfy how to spit your files data on multiple
columne and some others settings le how to parss 'Date’ e, S \\
Columns Dvvers

Cohurnn Database Feld Def s R ~ [wcm][hesau J[ 905150“ J
Column 1 Quotes Ticker 9

Column 2 Quotes Date 9 Associste new symbols to |,

Column 3 Quotes Opean o Group : v
Column 4 Quotes Hgh W] Market : v
Column S Quotes Low D Industry v
Column 6 Quotes Close ) - index : "

b - P b o v -

Settings

Separator : Semicolon (; W Date type : MOY W Augcenaticaly add new symbols

Skipfestnines: 0 - Tens saparator : |- v [7] Disablle ‘Associate new symbols to ..."

Date separator : v Tire type : HMS W Replace data f same date

[7] Remove old data from database if exits
Mukiply volume by : |1 ~
[¥] Continue parsing even # there is errors
(@  eack|[@ next||@ cCoel|
I_;j, Load seitings J [_.;‘, Save seltings ] @

Click on 'Next' to go to the 'Input & Output' panel. You will get a sample of your files content as well
as a sample of the parsed content.

You have to click on 'Database->Field' items to see what the output will look like.

Click again on 'Next', so that the application can parse your files. After parsing the data, you will get
the number of errors if any, the number of symbols that will be added... If during the parsing the
engine finds errors, go back to the previous panel and correct the errors; if there are no errors then
click on 'Next' to start the importing process.

3. Columns

The columns are used to parse the content of the files. Look at the 'Import Text or CSV data'
paragraph for an example.
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Columns

Column Database Field Default R N
Column 1 Quotes Ticker (154
Column 2 Quotes Date @
Column 3 Quotes Open (1]
Column 4 Quotes High @
Column 5 Quotes Law (15%]
Column 6 Quotes Close @
P T P P M

Click on the Red Cross to remove a column.

You can associate a column to a quote or a custom database; double click on the cells that belong to
the 'Database' column to see the available databases.

You can set 'Skip' as a field to skip the current column.

4. Import Settings

o Automatically add new symbols: Add the new symbols the parser finds.

e "Disable 'Associate new symbols to ..."": Make sure symbols will not be associated with any
market, industry, group or index.

o "Replace data if same date": Override the existing data if data of the same date is found

e "Remove old data from database if exists": Before parsing, remove all the available content
for the symbols that are going to be used in the import process.

e "Continue parsing even if there are errors": Continue the parsing process even if there are
errors.

o "Text Qualifiers": Text between text qualifiers is treated as a single element.
Example: (comma as separator and double quotes as text qualifiers)
12,"12,5" -> element 1: (12) and element 2: (12,5).
If we haven't specified text qualifiers, we would have: elementl : (12), element 2: ("12) and
element 3: (5")

5. Advanced Date Format

In the 'ASCII Import' form, set 'Data type' to custom.

Date type iCqstorr v | YJMIYO] [h]:[m]:[s]:00 .

Time separator ; |: v Exclude

Time type : HMS | Replace

The date format is defined as: [Y]/[M]/[D] [h]:[m]:[s]:]i]

[Y]: year with four digits, example: 2008.
{Y}: year with two digits, example: 08.
[M]: month

[D]: date
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[h]: hour

[m]: minute
[s]: second

[i]: milliseconds

If the date you want to parse if for example: 12 01 2002 20:10, then set the date format to [D] [M] [Y]
[h]:[m].

Exclude button:

Exclude keywords from a date.
Example: If your date is "Monday 12/01/2004", before parsing this date, you should get rid of the
word 'Monday'. To do so, click on 'Exclude button' and insert the word 'Monday'.

Replace button:

Replace a keyword with another one.

Example: If your date is "2001M1" and M1 means January. You should click on replace button, and
then click on 'Add row'. In that row, you have to type 'M1' under the 'old' column and type '/01/01"
under the 'new column'. The date value will be "2001/01/01".

Replace

Replace a keyword in the date format by another one.

Keyword is case sensitive.

Example : for & date format like this : 2001M1 where M means month.
We need to replace M1 by /0101 [January), M2 by D2/01 ...

We will get something like this 2001 /01/07 for 200181,

Old New Re..
M1 0/01° @

| ok || cancel |

6. Pre-Parsing Script

Pre-Parsing Script is used to modify content before parsing begins.
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Example:

Your content looks like this:

A;01/01/2008;A was upgraded by JP Morgan
B;01/01/2008;B was upgraded by JP Morgan
C;02/01/2008;C was downgraded by JP Morgan
D;01/01/2008;D was upgraded by JP Morgan

You want to create a column that contains data indicating whether the stock was downgraded or
upgraded.

First, we should create four columns; set the databases and fields.

Now click on "Pre-Script" button.
At any moment you can press on 'CTRL+SPACE' to see the available variables.
In the Pre-Parsing script, we have one variable: "content".

"Content" is of type "PreScript"
"Content" contains the content of each row or line. It also contains two functions:

AddRow: Add a new row or line. You must pass the elements to be added as parameters. The
number of elements must be equal to the number of elements in the orginal content. There are
three elements in our example.

Example of how to use "AddRow":
Content.AddRow ("GOOG","01/01/2008", "GOOG was upgraded then downgraded");

GetURLORFileName: Gets the URL of file name of the content we are going to parse.

Each row contains two variables: 'Data' and 'IslgnoreLine'

"Data" is an array of string: Contains the parsed line data. In our example: (for line number 1) Data[0]
contains 'A', Data[1] contains '01/01/2008"...
"Islgnoreline" is a Boolean: Specify whether to accept or ignore the current line or row.

The Pre-Script is executed for each file or document.

In our example, we want to check if the column number three (referenced by Data[2] -arrays start
with the index zero-) contains the word 'Upgraded’.

Here is the script:

( i:int = 0;i<Content.Rows.Length;i++)

(Content.Rows[i].Data[2].Contains ("Upgraded"))

{
Content.Rows[1] .Data[3] = "1";

}

{
Content.Rows[1] .Data[3] = "0";
}
}
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The fourth column value is '1' if the stock is upgraded, otherwise its value is '0".
You can remove the 'else’ statement in the script and set a default value of '0' in the fourth column.

7. Post-Parsing Script

Post-Parsing Script is used to modify parsed content.
Example of usage: Look at the parsed symbol quotes and correct bad ticks.

The Post-Parsing Script contains one variable: "pata"

"Data" is of type "PostScript"
"Data" contains the parsed content for each date.

Each row contains two variables:

Date: A date

Data: An array of objects (could be numeric 'double’ or 'text') for the date referenced by the variable
'Date’

Islgnoreline: Specify whether to ignore the current row or not.

The Post-Script is executed for each symbol.

If your columns are defined like this:
Column 1: Symbol

Column 2: Date

Column 4: Open

Column 5: High

Column 6: Low

Column 7: Close

Column 8: Volume

In addition, your file content is:

A;13/12/2008;11;11;11;11;100
A;12/12/2008;12;12;12;12;200

Then variable 'Data’ (of type PostScript) will contain two rows.
In the first row, the variable 'Date' will have '13/12/2008' as value and the variable 'Data' will be an

array.
Data[0] =11
Data[1] =11
Data[2] =11
Data[3] =11

Data[4] = 100
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1.8.13.1 Downloading Data

Downloading Data

1. Downloader

The downloader plug-in is a powerful tool that allows you to automatically download data
from the Internet, parse it then add it to your quotes or custom databases.

A download item is an object created using the downloader plug-in. It contains the URLs,
scripts and the logic that lets you get your favorite data automatically.

There are hundreds of download items freely available on QuantShare Sharing server.

If you want to create your own download item, please go to the "Downloader" section of
this documentation.

2. Download data wizard

The download data wizard is a tool that allows you to download automatically a list of
symbols and one or several downloaders for the selected exchange/market.

The list of symbols and downloaders are available in the sharing server.
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To open the download data wizard:

- Select "Download" then "Download Data Wizard".

- After the form is opened, the list of items is downloaded from our servers.

- You can use the "Search" field to find a specific exchange/market.

- Select an exchange to display the list of items that will be downloaded from the sharing
server.

Once you click on the "Download" button, the following steps are performed:

- A new account is created
- The objects are downloaded from the sharing server
- The objects are installed and executed

If you want to add the symbols in the current account, check the "Install the package in the
same account" field.

Example of available markets: (+40 Markets/Exchanges are available)
US Stock Market

US Delisted Stocks

US Options

Forex Market

Exchange-Traded Funds

Futures Market

Russian Stock Market

Amsterdam Stock Exchange

Note that not all markets are available. In this case, you should visit the sharing server to
find a specific data downloader for your market.

3. Auto-Download quotes
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"Auto-Download" is a feature that automatically downloads EOD and Intraday data when
you open a new chart or select another symbol for an active chart.

QuantShare automatically detects the downloader that was previously used to get data for
the current symbol and then use it to get new data.

To enable "Auto-Download" feature, select "Download" then "Auto-Download Quotes".

Perform the same action to disable this feature.

4. Download from watchlist

- Select one or several securities in your watchlist
- Right click on the grid/table

- Select "Download data for selected symbols"

- Select the appropriate downloader

There are two categories of downloaders (Name in grey)

- Historical/Intraday: Downloaders that save data in historical/intraday/tick databases
- Custom: Downloaders that save data in custom databases

You can download data for all securities in a watchlist by selecting "Download data for all
symbols" (In the context menu after you right click on the watchlist grid/table)

5. Download from chart

To download data for a security directly from a chart:
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- Click on the circle icon located at the bottom-right corner of the chart
- Select "Download Data for..."
- Select the appropriate downloader

The chart is automatically updated when the downloading process is completed

TOP

1.8.13.2 ASCII Importer

ASCII Importer

1. Introduction

The ASCII Importer is used to parse text or CSV files and include the parsed content into the
application's databases.

The ASCII imported has many settings that let you import any kind of data into quotes or custom
databases.

N.B. the downloader plug-in use the ASCIl Importer engine to parse the downloaded data.

2. Import Text or CSV data

To import data into the application's databases, click on 'Data’ in the menu, then select 'ASCII
Import'.

Once the import form opens, select one or many files by clicking on 'Pick files'.

If there are no reference to symbols in your files then you have to associate each file with a symbol
name. To do so, just select a file in the list box, then type in a symbol name in the text box nearby the
button 'Update symbol name', click on that button to associate a symbol to the file.

Note that you do not have to do that if there are references to symbols in your files content.

Click on 'Next' to go to the next screen. This screen let you define how to parse the content of your
files, extract dates, symbols, execute script before or after parsing, associate symbols to groups,
markets...

Let us take an example; we are going to show you how to parse the current lines:
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A;01/12/08;12.2;13.3;11.5;12.1;1200
A;01/13/08;12.2;13.3;11.5;12.1;1200
A;01/14/08;12.2;13.3;11.5;12.1;1200

First, we have to define the separator, in this case its ;'.

We do not need to escape any lines.

We have to choose '/' as a separator for dates.

Since the date format is Month/Day/Year, we then choose MDY as 'Date type'.

Now we are going to create columns by clicking on the button 'Add Column'; we need to create
seven columns.

For each column, we select 'Quotes' as database.

The first column field will be 'Symbol', the second one 'Date’, the third 'Open’, the forth 'High', the
fifth 'Low’, the seventh 'Close’, the eighth 'Volume'.

§ ASCIl import 3

Associate columns to database fields
Associate a database field for each column on your files data. On the Settings group box you can specfy how to spit your files data on mutiple
columnne and some others settings lke how to parsa 'Date’ ine, = foe \\
Columns Divers

Cobsen Database Fosid Def sk R & [addcoum | [ presoipt | [ postsergr |
Column 1 Quotes Ticker [ ]

Column 2 Quotes Date 9 Associste new symbols to |,

Column 3 Quotes Open ] Group : v
Column 4 Quotes Hgh (W] Market :

Column S Quotes Low ] Industry :

Column 6 Quotes Close L Index s 3

b -y P L - v =

Settings

Separator : Semicolon (; v Date type ! MY W Aukoenatically add new symbols
Skpfestnines: 0 - Time separator : | v [7] Disable ‘Associate new symbols to ..."

Date separator : | f v Tiewe type : HMS W Replace data f same date

[7] Remove old data from database if exits
Mutiply volume by : |1 ~
[¥] Continue parsing even £ there is errors
[@J Bad] [_,9 mﬂ I@ Cm:ol]
[ Loadsemngs | [ Save setting: | @

Click on 'Next' to go to the 'Input & Output' panel. You will get a sample of your files content as well
as a sample of the parsed content.

You have to click on 'Database->Field' items to see what the output will look like.

Click again on 'Next', so that the application can parse your files. After parsing the data, you will get
the number of errors if any, the number of symbols that will be added... If during the parsing the
engine finds errors, go back to the previous panel and correct the errors; if there are no errors then
click on 'Next' to start the importing process.

3. Columns

The columns are used to parse the content of the files. Look at the 'Import Text or CSV data'
paragraph for an example.
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Columns

Column Database Field Default R N
Column 1 Quotes Ticker (154
Column 2 Quotes Date @
Column 3 Quotes Open (1]
Column 4 Quotes High @
Column 5 Quotes Law (15%]
Column 6 Quotes Close @
P T P P M

Click on the Red Cross to remove a column.

You can associate a column to a quote or a custom database; double click on the cells that belong to
the 'Database' column to see the available databases.

You can set 'Skip' as a field to skip the current column.

4. Import Settings

o Automatically add new symbols: Add the new symbols the parser finds.

e "Disable 'Associate new symbols to ..."": Make sure symbols will not be associated with any
market, industry, group or index.

o "Replace data if same date": Override the existing data if data of the same date is found

e "Remove old data from database if exists": Before parsing, remove all the available content
for the symbols that are going to be used in the import process.

e "Continue parsing even if there are errors": Continue the parsing process even if there are
errors.

o "Text Qualifiers": Text between text qualifiers is treated as a single element.
Example: (comma as separator and double quotes as text qualifiers)
12,"12,5" -> element 1: (12) and element 2: (12,5).
If we haven't specified text qualifiers, we would have: elementl : (12), element 2: ("12) and
element 3: (5")

5. Advanced Date Format

In the 'ASCII Import' form, set 'Data type' to custom.

Date type iCqstorr v | YJMIYO] [h]:[m]:[s]:00 .

Time separator ; |: v Exclude

Time type : HMS | Replace

The date format is defined as: [Y]/[M]/[D] [h]:[m]:[s]:]i]

[Y]: year with four digits, example: 2008.
{Y}: year with two digits, example: 08.
[M]: month

[D]: date
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[h]: hour

[m]: minute
[s]: second

[i]: milliseconds

If the date you want to parse if for example: 12 01 2002 20:10, then set the date format to [D] [M] [Y]
[h]:[m].

Exclude button:

Exclude keywords from a date.
Example: If your date is "Monday 12/01/2004", before parsing this date, you should get rid of the
word 'Monday'. To do so, click on 'Exclude button' and insert the word 'Monday'.

Replace button:

Replace a keyword with another one.

Example: If your date is "2001M1" and M1 means January. You should click on replace button, and
then click on 'Add row'. In that row, you have to type 'M1' under the 'old' column and type '/01/01'
under the 'new column'. The date value will be "2001/01/01".

Replace

Replace a keyword in the date format by another one.

Keyword is case sensitive.

Example : for & date format like this : 2001M1 where M means month.
We need to replace M1 by /0101 [January), M2 by D2/01 ...

We will get something like this 2001 /01/07 for 200181,

Old New Re..
M1 0/01° @

| ok || cancel |

6. Pre-Parsing Script

Pre-Parsing Script is used to modify content before parsing begins.
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Example:

Your content looks like this:

A;01/01/2008;A was upgraded by JP Morgan
B;01/01/2008;B was upgraded by JP Morgan
C;02/01/2008;C was downgraded by JP Morgan
D;01/01/2008;D was upgraded by JP Morgan

You want to create a column that contains data indicating whether the stock was downgraded or
upgraded.

First, we should create four columns; set the databases and fields.

Now click on "Pre-Script" button.
At any moment you can press on 'CTRL+SPACE' to see the available variables.
In the Pre-Parsing script, we have one variable: "content".

"Content" is of type "PreScript"
"Content" contains the content of each row or line. It also contains two functions:

AddRow: Add a new row or line. You must pass the elements to be added as parameters. The
number of elements must be equal to the number of elements in the orginal content. There are
three elements in our example.

Example of how to use "AddRow":
Content.AddRow ("GOOG","01/01/2008", "GOOG was upgraded then downgraded") ;

GetURLORFileName: Gets the URL of file name of the content we are going to parse.

Each row contains two variables: 'Data' and 'IslgnoreLine'

"Data" is an array of string: Contains the parsed line data. In our example: (for line number 1) Data[0]
contains 'A', Data[1] contains '01/01/2008"...
"Islgnoreline" is a Boolean: Specify whether to accept or ignore the current line or row.

The Pre-Script is executed for each file or document.

In our example, we want to check if the column number three (referenced by Data[2] -arrays start
with the index zero-) contains the word 'Upgraded’.

Here is the script:

( i:int = 0;i<Content.Rows.Length;i++)

(Content.Rows[i].Data[2].Contains ("Upgraded"))

{
Content.Rows[1] .Data[3] = "1";

}

{
Content.Rows[1] .Data[3] = "0";
}
}
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The fourth column value is '1' if the stock is upgraded, otherwise its value is '0".
You can remove the 'else’ statement in the script and set a default value of '0' in the fourth column.

7. Post-Parsing Script

Post-Parsing Script is used to modify parsed content.
Example of usage: Look at the parsed symbol quotes and correct bad ticks.

The Post-Parsing Script contains one variable: "pata"

"Data" is of type "PostScript"
"Data" contains the parsed content for each date.

Each row contains two variables:

Date: A date

Data: An array of objects (could be numeric 'double’ or 'text') for the date referenced by the variable
'Date’

Islgnoreline: Specify whether to ignore the current row or not.

The Post-Script is executed for each symbol.

If your columns are defined like this:
Column 1: Symbol

Column 2: Date

Column 4: Open

Column 5: High

Column 6: Low

Column 7: Close

Column 8: Volume

In addition, your file content is:

A;13/12/2008;11;11;11;11;100
A;12/12/2008;12;12;12;12;200

Then variable 'Data’ (of type PostScript) will contain two rows.
In the first row, the variable 'Date' will have '13/12/2008' as value and the variable 'Data' will be an

array.
Data[0] =11
Data[1] =11
Data[2] =11
Data[3] =11

Data[4] = 100
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1.8.13.3 Downloader

Downloader

The downloader plug-in downloads CSV, text, excel, compressed (ZIP), or RSS data from any website,
parses it, transforms it, and then imports it to your databases.

N.B. the downloader plug-in uses the ASCIl Importer engine to parse the downloaded data.

1. Introduction

Each download item is associated with one or sereral URLs, and each URL can contain any number of
fields.

If for example you want to import stock quotes for the server 'www.example.com', and the complete
URL to get stock quotes for the symbol "goog" is "www.example.com/quotes.php?id=goog".

In addition, you have to login using the following URL
"http://www.example.com/login.php?user=xx&pass=yy" before being able to download any quotes.

Given this example, your download item, should contains two URL:

1 - "http://www.example.com/login.php"
2 — "http://www.example.com/quotes.php"

The first URL should contain two fields, one for the login and another one for the password.

The second URL should contain a field named 'id', you have to set this field's type to 'Symbol'.

2. Create a download item

Open the download manager by clicking on 'Download' in the menu bar, then 'Download Manager'.
Click on 'Add', in the download manager.

2.1. Download Steps

'Download Steps' are the URLs that the downloader must visit in order to download your content.
Click on 'Add URL' to add a new download step.
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Download Steps Add url
Select  URAL Fleide Cortert Type Seting: Ticket Up Cogy  Re. |Ad
& (0Feldn | Nothng < 3
Descnphor
[ tew || _Detect | [ DowrioadSeting: | | ox Carcel

2.2. Fields

You can associate one or more fields to each 'Download Step' or URL.
First, add a new URL, and then click on the button 'Fields' under the 'Fields' column. Fields are used

as parameters.

Post Data Add Field Remove Selected Field Close
Field Value Type
s GOOG Symbol O

To add new fields, click on 'Add Field'.

To remove a field, select one, and then click on 'Remove Selected Field'.

To close the fields form, click on 'Close'.

When adding a field, you should specify four things:

e Field name: The name that will be used in the URL

e  Field value: The value that will be used in testing and in static fields like the login and
password fields; the value of a dynamic field is automatically updated in the downloading

process.

e  Field Type: The type associated with the field.

e  Field visibility: Indicate whether to display the field as a URL parameter or not. Check the
box to hide the field. You still can use the fields data (please refer to how to use brackets).
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Example:

URL: "www.example.com/test.php?a=2"
Field Name: b

Field Value: test

Field Type: Custom

In the testing process, the software will use this URL: www.example.com/test.php?a=2&b=test.

In the downloading process, if you put the following values (EX1 and EX2) in the text box inside the
tab associated with the field "b":

The downloader will use theses URLs to download your content:
"www.example.com/test.php?a=2&b=EX1"
"www.example.com/test.php?a=2&b=EX2"

How to use brackets:

In order to use a field inside a URL you should insert the field name inside brackets.

Let us take the last example: "www.example.com".

You can display the value "2" that corresponds to the field "a", using the following text: [a]
Example: "www.example.com/test_[a].php".

Keywords:
[DATE]: displays the date

[SYMBOL]: displays the symbol
[field_name]: displays any field value

2.3. Ordering URLs

Open the 'Update Download Item' form.
Click on the icon within the 'Up' column.

2.4. CSV, Excel, RSS, ZIP

After you have added the URL, specified the fields, and depending on the content you are parsing,
click on the cell within the 'Parser' column and select the appropriate content type.

Click on 'Parser' to open the 'Parser' form.

This form will upload some content to help you fill in the appropriate parsing settings.

Look at the 'ASCIl Import' plug-in for more information.

Excel: Download excel file and parse the content of every sheet.
RSS: Download RSS feed then transform it to CSV.
Zip: Download a compressed archive and parse every file included inside the archive.
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http://www.example.com/test.php?a=2&b=test

2.5. Settings

Click on the "Settings" cell to open the settings form.

Within this form you can specify:

Whether to submit the fields data with a POST or GET method.

Whether to execute the URL-Script once or for each combination of fields.
For more information on the URL-Script, please visit the appropriate section.

The URL-Script is executed before downloading any data. This script lets you define dynamic URLs. It
is executed for each combination of fields, which means that if for example you are using 10 symbols
and a custom field with 2 custom data, this script will be executed 20 times, once for each "Symbol -
Custom data" combination. If you check the above element (execute the URL-Script once), then the
script will be executed only one time. You will have to define the URLs inside this script.

2.6 Test

In the 'Update Download Item' form, there is a button named 'Test'.
Click on this button to see how the application will browse your URLs to import your content.
This tool is designed to help you find and correct possible problems.

2.7. Detect

In the 'Update Download Item' form, there is a button named 'Detect'.

Click on this button to open a browser page. Visit your content pages URLs to look for all the form
fields names.

This tool is designed to help you create your download item.

3. Download Settings
3.3. Settings

e  Maximum number of download threads to allow: specify how many concurrent threads to
use during the downloading process.

e This item should download data every: You specify here a number of days for your download
item, and the application will alert you each time a download item needs to be run. A column
named 'Need a run', in the 'Download Manager' form, tells you if the download item needs a
run or not.

e Number of seconds to wait between requests

e Database to use for the 'last symbol date': Use this option to download only missing quotes
or data. Select a database so the downloader can grab the last date from the symbol data in
the specified database.

3.4. Proxies

Specify a list of proxy URLs to use when downloading data.
Each line represents a proxy URL.
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3.5. Symbol translation table

Translate symbols before downloading data.
Change the symbol name in the URL that will be used to download data.

Each line represents the source and destination symbol pair.
3.6. Offset dates

The "offset dates" button let you offset dates components.
If for example yahoo wants the month component to vary from 0 to 11, 0 means January and 11
means December, then in the 'Offset Dates', set the 'Offset Month' numeric box to one.

B Offset Dates @

DffsetDay: [0 3 1
Offset Month : [1 %
Dffset Year : U [

[ oK ][ Cancel ]

4. Using the downloader

To open the downloader form, select "Download -> Download Manager".

Select a download item then click on "Open".

Click on the button "Start" to begin the downloading process.

The progress column shows you the download progression and each time a download is complete,
the corresponding row is unchecked.

In the "download items" grid, the "Last" column indicates the number of days since the last
execution of the corresponding item.
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B Download Manager

Add  Update Manager | Category: all i | @ Close
Download tems Information
Items Last Info || Downloader: Valuation ratios for US stocks
vahoo eod quotes 25 day(s) e
vahoo news 18 dayis) Description:
Quotemedia Historical Quotes 11 day(s) This item downloads valuation fundamental data for US stocks. It downlc
CBOE Yolume and Put_Call Ratios open stores them into a custom historical database whose name is "'fund_valu:
StockTwits 12 dayi(s) tun once per week in order to add additional ratios data and construct ar
Option Chains 1 day(s) database. To get more companies fundamental data, download this item:
Index of consumer sentiment 1 day(s)
test excel 1 day(s) In order to reduce the size of the database (in the future, as more and mc
created a script inside this downloader; its role is to update the fundamen
g dates always occurs in Monday. The most recent Monday is chosen.
;:l:l:i';;erstrz‘lapding data éé g::g:g Hereis a lis.t of the fundamental ratios:
Insider Transactions 13 day(s) MarkeFCap. Mgrket capita I]zatlon. N ;
PE: Price earnings ratio; it is the stock price divided by the earnings per s
test 13 day(s) 2 - p P . .
e F-PE: Forward price earnings ratio; it is the stock price divided by the fore
Earnings database the next fiscal vear.
Earnings databa'sel PEG: It is the price eamings ratio divided by the annual earnings per shar
nasdagomxnordic 1 day(s) P-S: Itis the stock price divided by the total revenues per share.
McClellan_Oscillator P-B: Itis the stock price divided by the latest quarter's book value per sh.
Bl new P-C: Price/Cash; it is the stock price divided by the cash per share.
Monthly individual put-call 1 day(s) P-FCF: Price/Free Cash Flow; it is the stock price divided by the free cas
Economic data 1 day(s) EPS: EPS growth this year; EPS, or eaming per share, is the company's |
Economic Calendar 12 dayis) ~ | |of outstanding shares.
I5SE sentiment index 1 day(s) Egg‘ge“:%\gpgpgsmmh Rﬁ“t -Vle;'- (5
; -Pastsy: arowth for the past 5 years.
P OTCHD sort Ierest Ldav(s) W = EPS-Next5Y: EPS growth for the nest 5 years.
=

4.1. Symbols

If you have specified a symbol field in the 'Update Download Item' form, then a 'Symbols' tab will

appear.

Select the symbols you would like to download.

Download Steps Add url |

Select  UAL Freids Cortert Type Seting: Ticket Up Copy Re [
& Nothing < @
Descnphion
[ tex || Detect || DownkoadSetngs | [ Corcel |
4.2. Dates

If you have specified a Date field in the 'Update Download Item' form, then the 'Dates’ tab will

appears.
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Dates Description |

Start Date End Date :
@ Custom |02/01/2008 + | @ Custom |o2/01/2009 + |
() End Date (-) (O Today Minus

() Last Downloaded Date

Dates :

e 20080102

Format : |[¥][M2][D2] 20080103
[ 20080104

Interval : Day ¥ | | 20080105
4 20080106

[[] skip week-end 20080107
[ 200801038

Save ]

In this tab, select the start date, the end date, the format, the interval, then click on 'Save'.
The 'Dates’ text box, will show you the dates that are going to be used in the downloading.
Format text box:

[Y]: year, example: 2008

[Y2]: year, example: 08

[M]: month, example: 01 or 10

[M2]: month, example: 1 (without the 0) or 10
[D]: day, example: 01 or 22

[D2]: day, example: 1 (without the 0) or 22

In 'Update Download Item' form, you can also specify dates component within the URL.

Example for yahoo:
http://ichart.finance.yahoo.com/table.csv?a=[2M2]&b=[2D2]&c=[2Y]&d=[M2]&e=|D2]&f=[Y]&g=d&i

gnore=.csv

Dates format are a little bit different here:
[Y], [Y2], [M], [M2], [D], [D2] refers to first date (FROM), while [2Y], [2Y2], [2M], [2M2], [2D], [2D2]
refers to second date (TO).

4.3. Start and end dates

If you have specified date components within URLs, a 'Start & End Dates' tab will appears in the
'Download Data' form.

Select 'Last symbol data' to download only missing quotes or data.
The database that will be used to get the last downloaded date for a particular symbol can be set in
the 'Download Settings' form.
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http://ichart.finance.yahoo.com/table.csv?a=%5b2M2%5d&b=%5b2D2%5d&c=%5b2Y%5d&d=%5bM2%5d&e=%5bD2%5d&f=%5bY%5d&g=d&ignore=.csv
http://ichart.finance.yahoo.com/table.csv?a=%5b2M2%5d&b=%5b2D2%5d&c=%5b2Y%5d&d=%5bM2%5d&e=%5bD2%5d&f=%5bY%5d&g=d&ignore=.csv

Start & End Dates Symbols | Description

Today
To:

[] Last download date [] Last symbol date
From : 01/01/2008 v

MNumber of days: 472

Quotes database will be used to get the last symbol date
if 'last symbol date' is checked

4.4, Custom fields

If you have specified a custom field in the 'Update Download Item' form, then a tab containing a text
box will appear.
Each line inside this text box corresponds to a value.

4.5. Description

In this control, the description of the download item is displayed.

To update the description:

- Select the download item

- Click on "Update"

- Type the description under "Description" panel
- Click on "OK"

4.6. Settings
There are two settings you can update here:

- Send updates every (n) minutes: If this option is disabled then the downloader waits until the

downloading process is completed before informing plug-ins of new data. Otherwise it informs plug-
ins (Composites, Watchlists...) of new data every (N) minutes.

- Refresh charts after download: If this option is enabled then charts are automatically refreshed

when the downloading process is completed.
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5. Downloader Scripts

5.1. URL-Script

If you need to dynamically specify the URL to download then you have to use the URL-Script to
programmatically specify what URLs or URLs paths to use.

A URL path is a sequence of URLs. It is used if for example before loading a URL, the website requires
that you load some other pages, login...

A URL is added using the following function:

Functions.AddURL

A URL path is added using the following functions:
Functions.CreateURLPath: creates an URL path.
AddURL: adds an URL to an URL path.
Functions.AddURLPath: adds an URL path.

The (Functions.Net) class contains different methods to download, extract and parse HTML
documents.

5.2. Summary

The engine will look for URLs specified in the URL-Script; it downloads them and split the content
using the parser settings. It then passes the split content to the Pre-Script. This script allows you to
modify the provided data. Finally the content is parsed and before added to the quotes or custom
databases, it is passed to the Post-Script.

URL-Script
°\\ P e POST-Script
- v A
PRE-Script
Q /.,’
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1.8.13.4 Data Viewer

Data Viewer

1. Introduction

The data viewer lets you display database data inside a table.

TOP

2. Show database data

Data Settings

Database yahoonews 2 QA Search Symbol ~
Symbol Date v tithe description

A 24/11/2008 16:00:00 TRADE NEWS: Aglert Technologies Anncunces USE 3,0 SuperSpeed Physical Layer Compliance Test Applcat... | SANTA CLARA Calf,—-Agie
A 24/11/2008 04:24:56 [$3] Copper Is Yulnerable to Fallng Further (at The Wall Street Journal Orine) |Copper may have to shde fur
A 211172008 16:00:00 TRADE NEWS: Aglert Technologies Electronic System-Level EDA Platform Earms eg3,coms Editors Choice Aw...  SANTA CLARA Calf,—Agle
A ‘21/11/2008 01:53:59 [$§] T, BofA, Goldmen, Lincoln National Fall (2t The Wall Street Journal Online)

A 20{11/2008 16: wm PowerRatings Best of the Requests: A AAPL PYX (TradingMarkets, com)

A aomtmo: 16:15 [”]m Alcos Lead Punge Inko Free Fall (3 The Wal Street Journal Oniine) |

A |9Iumoexsm TRADE NEWS: Aglert Technologies Announces Industrys First Licensing Model Dedicated to Advanced Verfi... SANTA CLARA Calf,—Agle
A 19/11/2008 07:49:49 Key Quates from Aglent on WIMAK, Sami-conductors and China (at Sesking Alpha)

A 18/11/2008 22:20:02 AGILENT TECHNOLOGIES INC Fies SEC form 8-K, Entry into a Material Defintive Agreement, Financial State...

A 18/11/2008 01:45:31 Aglert Technologies shares fal o downrrade (AP) Shares of the scentfic instr,
< >
n«;:dwm@u oA Show data on chart

To open the 'database data' form; select the 'Tools' menu then click on 'Databases Data'.

To display database data, you need to select a database by selecting one in the 'Database' combo
box, then click on the icon next to Filters and select for which symbols you want to display data. If
you select 'Selected chart', then the grid content will be automatically updated each time the select

chart symbol changes.

Selected chart
[] All charts

a
A
A
a
A DAl
A
A
<

Filters :

2 script

21{1 1!2008 16:00; 00 TRADE NEWS Agilent Technologles Electromc System

A, Goldman, Lincoln Natlonal Fall (at The
Best of the Requests A ABPL PKX (Tran
p, Alcoa Lead Plunge Into 'Free Fall {at T
3 Agllent Technalogies Announces Indus!
ﬁ;ém A, Serm-conductors
iles SEC form B-K % Entl
nologles shares fall on downgrade (AP)
\

w data on chart

ad Manager I Cptimizer

8 us & ok
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Click on the watch icon, depending on the period of time you select, the plug-in will only display data

that meets the time constraint.

a 21/11/2008 01: 53:59 [$$] Citi, BofA Goldman, Lincoln National Fall (at Tl
& 20/ 1 1!2008 16: o he Requests: & AAPL PKX ('I
20{11/2008 01| Show 9l for ”"e."i‘?', ad Plunge Into Free Fall (a

Acl kl“ gp 16 f EUMSI:&ZZdS Technologies Announces Inc

IC g 4 60 Minutes nt on WIMAX, Seml-conductt
: 2 Hours [ES INC Files SEC form 8K, E

A i g 4HH° ELS[S hares Fall on downgrade (AP

< 2Days

Filters : @ Selected chart Q ggD[?gi.s chart

_}j Script Editor |[Z] Database $eh;?nlhs er a Optimizer

3 Us |- B pefautt - || N

3. Filter database lines

You can filter database data, by typing a keyword in the 'Search' text box and by selecting a database
field.

4. Data Viewer Settings

Each grid line has a different color depending on the age of the data. You can choose the colors by
selecting the 'Settings' tab in the 'Data Viewer' form.

Datsbases Dats

Data | Settings
Grid nes colors Chart

60 Secords G Data on graph ! Line v
5 Minutes o Cokor border ; | K
60 Mirvtes o Color il : v
2 Hours I — Selection color border : [ NNEGN
S Mours o Selection color fll ; =
24 Hours &
2 Days 3
7 Days 3
30 Days 3

) : ) Databases Data | %) = -

5. Plot data on the chart

To plot data on a chart, click on 'Show data on chart' in the 'Data Viewer' form.
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Click on the chart rectangle or circle to display information.
You can control how to display data on the chart in the 'Settings' tab panel.

& AAC - Daily
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L 0,2
; - 0.1
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- E . - 0,10
get information 5
: o 13780
5 0] Bl
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3 i 342 bars H 1O
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6. Action on row double click

By right clicking on the data table, you can select the default action to take when a row is
double clicked.

Nothing: No action is taken

Change the selected chart: Associates the selected symbol to the current active chart and
displays the bar where the data entry occurred.

Open a new chart: This will open a new chart for the selected symbol

TOP

1.8.14 Analysis
Rules Manager

1. Introduction
The Rules manager allows you to manage and create easily and quickly as many rules as you want.

A rule is a formula that can be used in charting, simulation...
A list of rules is a list that contains one or many rules.
A rule can have one or several iterations.

You can create undefined variables within a rules and specify the start, the end and the increment
value of these variables.
This process makes it easy to create hundreds of rules.

List of rules can be used in many situations.

Examples:
You can back-test rules to see how each rule performs.
You can use the optimizer, and run a genetic algorithm process on a list of rules to see which

combination of rules performs best.

When creating a trading system, you can define already created rules as buy, sell, and short or cover
entries.

2. Create a rule

Open the rule manager (Analysis -> Rules Manager)
Click on 'Add' to create a list of rules
Select the list of rules you have just created.
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Here is how to create a rule.
If you rule is something like x >y or x =y, you just have to type the first component in the first input
box, and the second one in the second input box.

Example: rsi (14) > 50

Rule Definition
Name : rsi

(®) Create rule
(14) o

50 _1 .}

A red flag means that there is an error in the formula, if everything is ok then the red drag will turn
into a green one.

In the combo box you can select NA, and then type directly the formula in the first input

Rule Definition

Name : |rsi

(%) Create rule

(14) > 50 o 3

When you click on the icon next to the red flag, a small form will appear.
This form contains all functions definitions and parameters, use it to select the function you would
like to include in your formula then click on OK.
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Rule Definition

Name : ’I'SI CI iCk hﬂe re

(&) Create ule

(14) > 50 o [

Search: | | Function: |[GetData |

Category : %AII v |Get an array from a database field

L Database Field ~
L Database Field Count

L' Database Field Index A
L Database Field Index In... :
1
1
1

Database Field Index Ti... databa.. "downgrades”
Database Field Index Co... field n.  “title"

Is Database Field Exists
PreCalculated Value type LastData

1
e [
i ”E:jiilculated\/alue & Numeric Undo | | Cancel | | Ok |

W

l'I_l’l_l‘l_
e
P e

v

The grid below the inputs boxes is used to transform one rule into several ones.

Example: instead of specifying "rsi (14) > 50", you can type "rsi (14) > a", a line in the grid will appear.

Rule Definition

Name : E_rsi ‘

(®) Create rule

(14) o 2
¢> v

a | A

Variable Min Max Step

a 40 70 |10 |

Type in the minimum, the maximum and the step value
In this example, we set a min of 50, a max of 90 and a step of 10, and this rule became a five
iterations rule.
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3. Rules Manager

Open the rule manager (Analysis -> Rules Manager)

® Rules Manoger r-—lrﬁ. Fgl

(JCrese ) Remove Massrues Anslyze  Mansger T Articdes | Close | Searche &z Category: Al -

List of Lt of Aludes List of Rules Rule Defirntion
ol (Itatabions : 10)
Close (Iterabons : 25) Name
151 fitecations : 12)
vohume? (Reratons : 20) @ Creste nie
e Blerabions - 16)
v (Iterations : 16}

o

(opame ) (262 (emove ) ((Rrbms e siovers |

e Add: Create a list of rules, a dialog box will show up, you just have to enter a name and click
on OK

e Remove: Select a list of rules from the list of rules List then click on "Remove" to delete this
list

e Analyze: Analyze a list of rules (See below)

e Mass Rules: Create mass rules (See below)

e Close: Close the 'Rules Manager' form

4. Drag and drop

You can drag and drop rules or list of rules by selecting a rule or a list of rules and dragging it to the
clipboard.
From the clipboard, you can drag the posted rules by clicking on 'copy'.
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Clipboard

5. Mass Rules

'Mass rules' is a tool that will help you create many rules very quickly using masks.

Click on 'Mass Rules' button; a dialog box will appears.
Now you have two ways to add functions:

e Add button
e Add from time-series button

The added functions will appear on the left list.
In our example, we added two functions: Inside() and Outside()

® Mass Rules E]

Time Senes Masks
( Add | C e
| Add from TimeSeries Builder | [ save |[ Load |[ Create |
Inside{) ’ Mask U-
QOutside()
Information
Number of rules: 0 Help
Ex:mask> 10
mask will be replaced by all values you inserted in the left panel.
[ Close ] [ Create Rules ] Ex:mask> a
You can specify the min, max and increment value of variable 'a'
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You can now create your masks and specify variables within masks if needed.

Type for example: mask > ref(mask, a) then click on Create, and make variable "a" vary from one to
10 with one as a step. We are about now to create 20 rules (2 rules and ten iterations for each rule)

After clicking on "Create Rules", two rules will be created (with 10 iterations for each rule)

0 > ( 0, a)
0 > ( O, a

6. Analyze rules

Analyze rules is a tool that will let you back-test your rules one by one before using them in ranking
systems, simulation, neural networks...

The rules analyzer is not limited to analyzing the performance of trading rules, it can also be used to
analyze any market behavior that occur after the trading rule signal become valid.

If you are trading options, you can for example analyze which rules or combination of rules lead to a
security higher volatility.

Select a list of rules then click on Analyze, the settings dialog box will appear.

6.1. Symbols & Periods

Specify the symbols and the simulation period.

6.2. Filter

Specify upper and lower limits for a position output; every position with an output value outside
these limits will be rejected.

You can also specify limits by selecting a maximum number of standard deviation for position
outputs.

6.3. Outputs

Outputs are formulas that the back-tester calculates when he enters a new position. Example:
Performance for the next 10 bars which corresponds to the formula "perf(open, -10)"

The outputs form appears once you click on the "Select Outputs" button.
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Defined outputs:

Performance, use a trailing stop: Enter a position then exit when drawdown reach —X Percent
(Trailing stop)

Performance, use N-Bars stop: Enter a position then exit after X bars (N-Bars stop)

Performance, custom rule for exit + trailing stop: Enter a position then exit when drawdown reach —X
Percent or when the specified rule is TRUE.

Performance, exit when rule is false: Enter a position then exit when the rule is no longer TRUE or
valid.

The "Custom Output" lets you add your own advanced formula.
See (HELP: Advanced Rules; Output) for an example

6.4. Fixed Rule

You can specify a fixed rule that will be added to the rules to be analyzed.
Fixed rule can contain iterations.
Example:

Let us say we want to analyze theses rules:

e RSI(14)>10
e Perf(close, 10) > a, where "a" varies from two to four, with a step of two

As a fixed rule, we have:
"close > cl", where "cl" varies from 10 to 20 with a step of 10.

You will end up with a total of "1 + (1 * 2)" rules multiplied by 2 (fixed rules) for a total number of six
rules.
Here is the list of all the rules that will be analyzed:

close > 10 && Rsi(14) > 10
close > 10 && Perf(close, 10) > 2
close > 10 && Perf(close, 10) > 4
close >20 && Rsi(14) > 10
close > 20 && Perf(close, 10) > 2

close > 20 && Perf(close, 10) > 4

6.5. Metrics
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CSharp or JScript.Net languages are used to create metrics.

Example of metric formula:

Fitness = OutputPerBar * (NbPositions > 100);

Set the output to zero if the number of position generated by the rules is lower than one

hundred.

For each "metric formula", you can add additional metrics using the following function:
Functions.AddMetric

6.6. Results

When analyzing rules completes, a grid containing the results appears.
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Each line represents a rule or iteration.

Columns abbreviations:

Out PB: Average position outputs per bar

.
e Output: Average position outputs

e Bars held: Average number of bars per position
e  Positions: Number of positions

e PP: Percentage of positive position output

e  Best: Best position output
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e Work: Worst position output
e  SDV: Standard deviation of position outputs

You can easily create new list of rules from the analyzed rules.

On the "Rules" column click on the right mouse button to make a menu appears.

Search:

Search for rules that contain a specific keyword, found rules will be checked.
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Graph per Output:

Displays a chart that plots the analyzer results per output. The average of all rule outputs for each
output type will be calculated.

{rsi(7))>(70)&k close * volume > 1000 * 60 &t close > 2
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Group results per variable:

Displays a chart that plots the analyzer results per variable value. The average of all rule outputs for
each variable value will be calculated.

GroupBy: b @
Graph
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TOP

1.8.14.1 Rules Manager

Rules Manager

1. Introduction

The Rules manager allows you to manage and create easily and quickly as many rules as you want.

A rule is a formula that can be used in charting, simulation...
A list of rules is a list that contains one or many rules.
A rule can have one or several iterations.

You can create undefined variables within a rules and specify the start, the end and the increment
value of these variables.
This process makes it easy to create hundreds of rules.

List of rules can be used in many situations.

Examples:

You can back-test rules to see how each rule performs.

You can use the optimizer, and run a genetic algorithm process on a list of rules to see which
combination of rules performs best.

When creating a trading system, you can define already created rules as buy, sell, and short or cover
entries.

2. Create a rule

Open the rule manager (Analysis -> Rules Manager)
Click on 'Add' to create a list of rules
Select the list of rules you have just created.

Here is how to create a rule.
If you rule is something like x >y or x =y, you just have to type the first component in the first input
box, and the second one in the second input box.

Example: rsi (14) > 50
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Rule Definition
Name : ISI

(&) Create rule

(14) o G

50 o 3

A red flag means that there is an error in the formula, if everything is ok then the red drag will turn
into a green one.

In the combo box you can select NA, and then type directly the formula in the first input

Rule Definition

Name: | rsi

(3 Create rule

{14) > 50 o 3

When you click on the icon next to the red flag, a small form will appear.
This form contains all functions definitions and parameters, use it to select the function you would
like to include in your formula then click on OK.
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Rule Definition

Name : ’I'SI CI iCk hﬂe re

(&) Create ule

(14) > 50 o [

Search: | | Function: |[GetData |

Category : %AII v |Get an array from a database field

L Database Field ~
L Database Field Count

L' Database Field Index A
L Database Field Index In... :
1
1
1

Database Field Index Ti... databa.. "downgrades”
Database Field Index Co... field n.  “title"

Is Database Field Exists
PreCalculated Value type LastData

1
e [
i ”E:jiilculated\/alue & Numeric Undo | | Cancel | | Ok |

W

l'I_l’l_l‘l_
e
P e

v

The grid below the inputs boxes is used to transform one rule into several ones.

Example: instead of specifying "rsi (14) > 50", you can type "rsi (14) > a", a line in the grid will appear.

Rule Definition

Name : E_rsi ‘

(®) Create rule

(14) o 2
¢> v

a | A

Variable Min Max Step

a 40 70 |10 |

Type in the minimum, the maximum and the step value
In this example, we set a min of 50, a max of 90 and a step of 10, and this rule became a five
iterations rule.
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3. Rules Manager

Open the rule manager (Analysis -> Rules Manager)

® Rules Manoger r-—lrﬁ. Fgl

(JCrese ) Remove Massrues Anslyze  Mansger T Articdes | Close | Searche &z Category: Al -

List of Lt of Aludes List of Rules Rule Defirntion
ol (Itatabions : 10)
Close (Iterabons : 25) Name
151 fitecations : 12)
vohume? (Reratons : 20) @ Creste nie
e Blerabions - 16)
v (Iterations : 16}

o

(opame ) (262 (emove ) ((Rrbms e siovers |

e Add: Create a list of rules, a dialog box will show up, you just have to enter a name and click
on OK

e Remove: Select a list of rules from the list of rules List then click on "Remove" to delete this
list

e Analyze: Analyze a list of rules (See below)

e Mass Rules: Create mass rules (See below)

e Close: Close the 'Rules Manager' form

4. Drag and drop

You can drag and drop rules or list of rules by selecting a rule or a list of rules and dragging it to the
clipboard.
From the clipboard, you can drag the posted rules by clicking on 'copy'.
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Clipboard

5. Mass Rules

'Mass rules' is a tool that will help you create many rules very quickly using masks.

Click on 'Mass Rules' button; a dialog box will appears.
Now you have two ways to add functions:

e Add button
e Add from time-series button

The added functions will appear on the left list.
In our example, we added two functions: Inside() and Outside()

® Mass Rules E]

Time Senes Masks
( Add | C e
| Add from TimeSeries Builder | [ save |[ Load |[ Create |
Inside{) ’ Mask U-
QOutside()
Information
Number of rules: 0 Help
Ex:mask> 10
mask will be replaced by all values you inserted in the left panel.
[ Close ] [ Create Rules ] Ex:mask> a
You can specify the min, max and increment value of variable 'a'
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You can now create your masks and specify variables within masks if needed.

Type for example: mask > ref(mask, a) then click on Create, and make variable "a" vary from one to
10 with one as a step. We are about now to create 20 rules (2 rules and ten iterations for each rule)

After clicking on "Create Rules", two rules will be created (with 10 iterations for each rule)

0 > ( 0, a)
0 > ( O, a

6. Analyze rules

Analyze rules is a tool that will let you back-test your rules one by one before using them in ranking
systems, simulation, neural networks...

The rules analyzer is not limited to analyzing the performance of trading rules, it can also be used to
analyze any market behavior that occur after the trading rule signal become valid.

If you are trading options, you can for example analyze which rules or combination of rules lead to a
security higher volatility.

Select a list of rules then click on Analyze, the settings dialog box will appear.

6.1. Symbols & Periods

Specify the symbols and the simulation period.

6.2. Filter

Specify upper and lower limits for a position output; every position with an output value outside
these limits will be rejected.

You can also specify limits by selecting a maximum number of standard deviation for position
outputs.

6.3. Outputs

Outputs are formulas that the back-tester calculates when he enters a new position. Example:
Performance for the next 10 bars which corresponds to the formula "perf(open, -10)"

The outputs form appears once you click on the "Select Outputs" button.
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Defined outputs:

Performance, use a trailing stop: Enter a position then exit when drawdown reach —X Percent
(Trailing stop)

Performance, use N-Bars stop: Enter a position then exit after X bars (N-Bars stop)

Performance, custom rule for exit + trailing stop: Enter a position then exit when drawdown reach —X
Percent or when the specified rule is TRUE.

Performance, exit when rule is false: Enter a position then exit when the rule is no longer TRUE or
valid.

The "Custom Output" lets you add your own advanced formula.
See (HELP: Advanced Rules; Output) for an example

6.4. Fixed Rule

You can specify a fixed rule that will be added to the rules to be analyzed.
Fixed rule can contain iterations.
Example:

Let us say we want to analyze theses rules:

e RSI(14)>10
e Perf(close, 10) > a, where "a" varies from two to four, with a step of two

As a fixed rule, we have:
"close > cl", where "cl" varies from 10 to 20 with a step of 10.

You will end up with a total of "1 + (1 * 2)" rules multiplied by 2 (fixed rules) for a total number of six
rules.
Here is the list of all the rules that will be analyzed:

close > 10 && Rsi(14) > 10
close > 10 && Perf(close, 10) > 2
close > 10 && Perf(close, 10) > 4
close >20 && Rsi(14) > 10
close > 20 && Perf(close, 10) > 2

close > 20 && Perf(close, 10) > 4

6.5. Metrics
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CSharp or JScript.Net languages are used to create metrics.

Example of metric formula:

Fitness = OutputPerBar * (NbPositions > 100);

Set the output to zero if the number of position generated by the rules is lower than one

hundred.

For each "metric formula", you can add additional metrics using the following function:
Functions.AddMetric

6.6. Results

When analyzing rules completes, a grid containing the results appears.
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Each line represents a rule or iteration.

Columns abbreviations:

Out PB: Average position outputs per bar

.
e Output: Average position outputs

e Bars held: Average number of bars per position
e  Positions: Number of positions

e PP: Percentage of positive position output

e  Best: Best position output
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e Work: Worst position output
e  SDV: Standard deviation of position outputs

You can easily create new list of rules from the analyzed rules.

On the "Rules" column click on the right mouse button to make a menu appears.

Search:

Search for rules that contain a specific keyword, found rules will be checked.
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Graph per Output:

Displays a chart that plots the analyzer results per output. The average of all rule outputs for each
output type will be calculated.

{rsi(7))>(70)&k close * volume > 1000 * 60 &t close > 2

Graph

(rsi(7))>(70)&& close * volume > 1000 * 60 &8 close > 2
0,074 . y

0072 § ]
0070 § :
0068 } J
0,066 $ :

Output

0,064 + ]
0062 + 3

0,058 i

.

Ry

s e 405
e

Buy

Outputs

Info : XA reletences the outputs you used

Selecta vaisbe . | IR T A
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Group results per variable:

Displays a chart that plots the analyzer results per variable value. The average of all rule outputs for
each variable value will be calculated.

GroupBy: b @
Graph

0.15 - e e

0,10 + ~

005 1 :

0,00

Output

005 3 3
010 4 :

015 3 ]

020 1— : — ' ey g o e oy o
30 40 50 60 70 80 a0 100

Select an output : \ Buy then sell after 20 bars v 1

Select a variable : [ Dutput Per Bar M j
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Group By : vol
Graph

Group By : vol
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Select an output : i Buy then sell after 20 bars
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1.8.14.2 Ranking System Manager

Ranking System Manager

1. Introduction

A Ranking System takes a list of symbols and assigns a value to each symbol within this list.
Generally, a symbol value ranges from zero to 100.

2. Create a ranking system

To create a ranking system, open the ranking system manager, Analysis->Ranking System Manager,
click on the 'Add' button and then type a name.
Now select the ranking system you have just created and start adding formulas and nodes.

Add parent node: Add a top node
Add node: Add a node within the selected node
Add formula: Add a formula within the selected node

Nodes and formula have in common: the name and the weight properties.
Right click on a node or formula to open a menu.

You can assign a different weight to each node or formula to give them more or less importance.
Formulas have some others properties:

e Formula: a rule or formula you want to use. The red flag nears the formula input box and the
circle in the tree view indicates whether the formula is correct (green) or incorrect (red).

e  Factor: multiply the formula result by the provided value

e Description: the description of the formula

e Maximum and minimum levels: The maximum and minimum value the formula can have, if
a formula return 110 while the maximum level is set to 100, then the application will use a
value of 100.

Auto update factor: If this item is checked, the application will decide which factor to apply to the
formula. The chosen value is not always accurate, so it is better to update the 'factor' field manually.
Generally if the formula return values between 0 and 100, for example an indicator like the relative
strength index (rsi), then a factor of one should be used; if the formula return either zero or one (Ex :
close > 20), then a factor of 100 should be used.

Calculation example:
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= i 100 Nodel
= 1 100 nNodel -1
@ 10 rsi(l 4)
@ 70 rsi(7)
=M@ 50  Node2
i 100 rsi(21)

Let us make some calculation using this above ranking system as an example.
As you can see, this ranking system contains two nodes.

The first node contains one node which contains two formulas.

The second node contains one formula.

The calculation begins with the formulas.

Formula: rsi (14)

Bars 1 2 3 4 5

Values 45 46 50 52 54

Formula: rsi (7)

Bars 1 2 3 4 5

Values 20 23 29 20 19

Formula: rsi (21)

Bars 1 2 3 4 5

Values 60 61 60 50 45

The values equals the rsi value multiplied by the factor value of the formula, we took here a factor
value of one.

Now the software will calculate the parent node of theses formulas.

For each bar, the software takes the value of each node's children (formula or node), multiply it by
the formula or node's weight, add all the values, and then divide the result by the sum of the
children's weights.

For the bar number one and for the node 'Nodel - 1'
S = sum of children's weights: 10 + 10 = 20

rsi(14) value =45 * 10 = 450

rsi(7) value =20 * 10 =200

rsi(14) value + rsi(7) value = 450 + 200 = 650
'Node 1 —1'value =650/ 20 =32.5.
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Node: Nodel -1

Bars

Values

32.5

34.5

39.5

36

36.5

We make the same calculation for the 'Node2'.

Because the 'Node2' has only one child, it will get the same values as its child.

Node: Node2

Bars 1 2 3 4 5
Values 60 61 60 50 45
Node: Nodel (same as Nodel — 1)

Bars 1 2 3 4 5
Values 325 34.5 39.5 36 36.5

Now, the software will calculate the 'Top Node' (Ranking system values) which has two children
(Nodel and Node2).

The same calculation as described above applies.

Top Node = ((Nodel * Nodel_weight) + (Node2 * Node2_weight)) / (Nodel_weight +
Node2_weight).

Therefore, for the first bar it will be:

Top Node barl = ((32.5 * 100) + (60 * 50)) / (100 + 50)

Top Node: (Ranking system values)

Bars 1 2 3 4 5
Values 41.67 43.33 46.33 40.67 39.33
NB:

If you want to ignore a node or formula you can uncheck it, only checked nodes are evaluated.

3. Create a ranking system from a list of rules
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Select a node, right click on it and then click on 'Add rules from list of rules'.
You just have to select a list of rules then your ranking system will be populated with these rules.

4. Analyze Ranking System

To analyze or back-test a ranking system, click on 'Analyze Ranking System'.
The 'Analyze Ranking System Settings' form will appears, update settings then click on 'Analyze'.

The ranking system analyzer settings are the same as in the 'Analyze List of Rules Settings'.
However, there are two more fields:

e Number of buckets: Let you specify the number of buckets you want to create
Let us say, our ranking system returns values from zero to 100, if we specify 10 as the
number of buckets, then the application will back-test or analyze ten systems.
The first system will be the one that have values between 0 and 10, the next one with values
between ten and 20... (If you choose Normal Ranking as a Ranking Calculation)

e Ranking calculation:

Same number of positions in each bucket: The boundary between states are choosen so that
each state is assigned the same number of positions.

Normal Ranking: The boundary between states are choosen so all the states have the same
size.

Example: number of buckets = 10; bucket 1 will contains all the positions that have a rank
between zero and ten, bucket 2 will contains all the positions that have a rank between ten
and twenty and so on.

Ranking on each rebalance date: For each rebalance period, calculate the values, sort
symbols by their value and assign a rank to each symbol (distance between the ranks will be
equal).

Example: For a specific date, we have four symbols with the following ranks: 11, 10, 20, and
90; we first sort these symbols then assign a new rank to each one, we will end up with the
following new ranks: 0, 25, 50, and 100, where symbol number one have a rank of 25, symbol
number two have a rank of 0 and so on.

(The trading system back-tester uses this type of ranking)

e Rebalance every: The analyzer starts at the start date and advance by a number of days as
specified in this field. For each period, a rebalance is done (old positions are closed and new
ones are taken).

Unlike the 'Rules Analyzer', which rebalance or taking a new position occur only after the old
position is closed, the 'Ranking System Analyzer' takes new positions after a specific number
of days; this position is then assigned to a bucket depending on the value of the ranking
system at this date.
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5. Analyze Ranking System Report

The 'Analyze Ranking System Report' contains all the back-testing results related to your ranking
system.

Node Formula : GetData(" _wvalroettm™, " _wvalroettm®, LastData)
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Node Formula : GetData(" _valroettm”, ™

valroettm”, LastData)
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6. Analyze Nodes

Instead of analyzing a ranking system, you can also analyze each node of a ranking system separately;
this will let you know which nodes perform well.

To analyze ranking system nodes, select a ranking system then click on 'Analyze Nodes'.

7. Analyze Nodes Report

The 'Analyze Nodes Report' contains all the back-testing results related to your ranking system
nodes.

Each line represents a node, as you can see in the picture below.

Analyze Nodes D@@

| Stopped | I 415!
Buy then sell after 15 bars [Last Bucket) &
Node Formula

Annual Re.. Nb Tra. Empty Buckets
[[] GetData["_peexclzorttm", *'_peexclxorttm", LastD ata) 16,0078 160 0 u o £ S
[] GetData["_peg"."_peg", LastData) 3,993 159 0 iu e -
[] GetData["_pr2bookq", " _pr2bookq", LastData) 20,9159 160 0 I“ e = -
[[]  GetData["_pr2cashflg”, "_pr2cashflg”, LastData) 23,0279 159 0 Rl ]
[] GetData["_pr2salesq”, " _pr2salesq”, LastData) 25724 160 0 u W
[] GetData["_pr2tanbkg","'_pr2tanbkq", LastData) 16,1191 162 0 o= O
[[] GetData"_prc2salesincdebt”, " pre2salesincdebt”, Last.  -21,0064 159 n “—----—-ﬂ-rﬂ--
[] GetData["_surpriseq1", " _surprise%ql", LastData) 40,4414 159 1] f.u— a
[] GetData["_swift","_swift", LastData) 21,5037 159 ] n—n—-‘n"‘"‘
[] GetData["_th-new2", " ti-new2", LastData) 17,9683 159 n | .

.- ]

M Rathastal uladenawarnsth!' " oladenamarmth' | 200 18 248 = n |L,—v‘-.n-ﬂ—-’1=l M

Click on the charts to display additional back-testing information.

8. Ranking System & Formulas
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You can access a ranking system from the QuantShare language by using this function:

("ranking system category", "ranking system name") ;

This function will return the ranking system value of the current symbol. You can use it to create
rules and then apply them to the rules analyzer, ranking system analyzer (Ranking system based on
another ranking system), trading systems and prediction models...
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1.8.14.3 Simulator

Simulator

1. Introduction

The Simulator lets you test strategies or trading systems under historical market conditions to
determine whether certain scenarios would have worked well in the past. The idea is that if a trading
strategy would have performed well previously, it may be worth considering today.
A trading system includes:

e Buyrules

e Sellrules

e Shortrules

e Coverrules

e Capital settings

e Stops

¢ Money management rules
e Long and short ranking systems

2. Create a Trading System
Open the 'Simulator' (Analysis->Simulator)
e  C(Click on 'New'
e Setentries and exits
e  Set the capital settings
e  Set stops
e Set money management rules
e Set symbols that are going to be used in this trading system

e  Set aranking system

Finally, click on 'Create trading system'.

3. Entries, Exits and Stops
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(S'g,rstem Type: Long Mumber of positions: &

'y ~
Buy using limit order at tomorow Sell at open of tomorow + 1
at the price of: close * 1.01 )
O (rsi{14])) = (40)
O (rsif{14)) = (700 o add rule
gk add rule
' AN
e ~
' AN
P
ﬁ Stop loss (Percent) at 20 % , re-enter after 10 bars
.

System Type: specify whether to create a long, a short or a long/short trading system

Number of positions: Specify the maximum number of positions in the portfolio. You can use the
advanced money management script to dynamically change the number of positions in your
portfolio.

Entries and exits settings: If a label is underlined when the mouse is over it, click on the mouse left
button to display a small menu. You can also update values directly using the mouse wheel.

Order Types: This is where you specify the default order type to use when entering a buy, sell,
short or cover position. Click on the label next to "Buy", "Sell"... to open a menu. Select the
order type then specify additional fields (for certain order types).

Available orders:
Market at open: Execute the order at bar open

Market at close: Execute the order at bar close

Limit Order: A Stop Limit order instructs the application to submit a buy or sell limit order
when the user-specified stop trigger price is hit.

Stop Order: A Stop order is an instruction to submit a buy or sell market order when the
user-specified stop trigger price is attained or penetrated.
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Stop Limit Order: A Stop Limit order instructs the application to submit a buy or sell limit

order when the user-specified stop trigger price is hit. The order has two settings: the stop
price and the limit price. When a security reaches the stop price, the order is transformed to
a limit order and it is submitted at the limit price.

p
Buy at close of today

) at open
¥ 3d at close
@ using limit order
3 using stop order
) using stop limit order

Entries and exits rules: Click on a rule or on "add rule" to update, add, remove and manage rules.
Specify the stops to apply to the trading system by clicking on the appropriate icon:

e  Maximum loss stop: Exit a position if the symbol's performance (points or percent) falls
below this level

e Profit target stop: Exit a position if the symbol's performance reaches this level

e  Trailing stop: Exit a position if the symbol's drawdown falls below this level

e N-bar stop: Exit a position after a specific number of bars

4. Capital Settings
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The Capital settings include:

e Initial equity

e Periodicity: rebalance period

e Reference symbol: generally an index like the SP500

e Risk free rate

e Percent of capital to invest: Specify the percentage of capital to invest

e Activate stop immediately: If activated then when exiting a trade because of a stop, uses the
stop value as the trade exit price, otherwise exit as defined in the sell or cover price and
delay settings)

e Reverse entry forces exit: When checked, the back-tester will close a long position if he
encounter a short signal for the same symbol and close a short position if he encounters a
long signal for the same symbol.

e Volume filter: tell the back-tester to enter position only if there is enough liquidity.

e Order are valid for: The number of bars to keep limit orders. After this period, entry orders
are canceled and exit orders are transformed into market orders.

e Pending Orders: Specify which order types are used in the calculation of available cash and
positions in the portfolio.

e Margin: a factor to specify the margin you want to allow for this trading system (A value of 2
means that the amount of money you are allowed to use within this trading system is twice
your current equity value)

e Minimum shares: This is the minimum number of shares you can buy or short. (The position
will not take place if the number of shares to buy or short is less that this value)

e  Minimum position value: The same as 'Minimum shares', but we use here the position value
or volume.

e Commissions: Brokerage commissions
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e Slippage: specify the average slippage associated with each trade. (Difference between the
simulated entry price and the real entry price)
o Allow penny stocks: Reject a trade or a position if the stock price is lower than 2. Use this

field only if you are trading stocks.

5. Futures Settings
To open the futures settings control, select "Settings" tab then click on "Futures Settings" button.

There you can define the default value for the following fields:
Tick Size: The minimum price move of a given security

Random Lot Size: A normal unit of trading or multiple units of trading of a security

Point Value: The amount of profit generated by one contract for one point increase in price

Margin Deposit: The amount of money required to open a single contract position

Instead of specifying a fixed margin deposit amount, you can specify a variable amount that depends
on the contract price.

To do this, type a negative value in the margin depost field.

For example:

Type "-20" to tell QuantShare that margin deposit should be equal to 20% of the contract price.

Disable Futures Mode: Check this field to ignore "Point Value" and "Margin Deposit" options during

the backtesting process

Note that you can define a different value for each symbol. For that, select "Symbol -> Update
Symbol" in the main menu then update the corresponding fields.

By default, the backtester will search for values that are specific to each symbol. If one of these fields
is set to "0" then it will search for the corresponding global value defined in this control.

6. Money Management

See Advanced Money Management topic

7. Optimize a trading system

You can optimize a trading system using the optimizer plug-in or using the simulator optimizer.
The optimizer plug-in uses complex algorithms to find the best trading system, while the integrated

simulator optimizer use bulk optimization (that is, the simulator will back-test all the possibilities)
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Optimize trading system settings:

- Create or update a trading system

- Select "Optimize" icon

- Click on "Optimization"

- Click on "Add Item"

- Select a variable. For example: Number of symbols.
- Specify the min, max and step values

If you select "Number of symbols", 1 as Min, 10 as Max and 4 as Step then the optimization
will create three trading systems:

Trading System 1: Maximum number of symbols is equal to 1.

Trading System 2: Maximum number of symbols is equal to 5.

Trading System 3: Maximum number of symbols is equal to 9.

Optimize trading system formula:

To optimize a trading system formula, use the "Optimize" function.

Example:

("level", 60, 80, 10);
buy = rsi(14) > level;

The first instruction will create an optimizable variable whose name is "level".
The second line instructs the trading system to buy a security if its relative strength index
value is higher than "level" variable.

This will create three trading systems:

Trading System 1: buy = rsi(14) > 60;
Trading System 2: buy =rsi(14) > 70;
Trading System 3: buy = rsi(14) > 80;

8. Run or optimize a simulation

To run a simulation, first select a trading system, and then click on "Simulation".

To optimize a simulation, first select a trading system, and then click on "Optimize".
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. Optimize Simulation

9. Create a portfolio from a trading system

A portfolio that uses a trading system allows you to generated trading signals (buy, sell, short and
cover orders)based on this trading system, money management logic and latest data.

You can create a portfolio using the Portfolio plug-in (Portfolio -> Portfolio), or you can directly
created a trading system-based portfolio from the simulator form.

- Select a trading system

- Click on "Create Portfolio" (at the bottom)

- Update portfolio settings

- Click on "Update Portfolio"

- Type portfolio name then click on "Save item".

10. Trading System Report

10.1 Introduction

The "Trading System Report" analyzes all the signals generated by the simulation and gives you a
detailed report.

The report of each simulation is saved and you can review it at any time by clicking on the
"Optimization Report" button.

10.2 Grid

The grid control shows you the simulation basic statistics.
When using optimization, this grid shows all generated simulations, a column for each variable shows
you what value were used for each simulation.

Rogart

.
lndosmaion : Variable columns
Select  Nome A Retuen  Drawdown  Sharpe P.Winness  Repon Stop loss opl (Var) opl Vae)
Ml test 502% 1.05% 0.00 4285% -3 Disatind 0 0
[J  test 131% 4061% 048 40% 3 | Petcent 50 20
[ test 357% 333% 455 857% } Disatled 0 0
[ tast 216% A716% 080 0% ) Peccert &0 0
[ test 8.09% 4568% 082 125% 3 Disatied 0 0
] test 11.98% 5772 1.09 909% ) Percent 70 0
(7 test 6.24% 57 8% 045 17.24% ; Disabled 50 0
[ test 1059% £3.08% 050 15.15% 3 Percant 50 fh]
b= ’

test 10.23% 588% 0.7 2232% ] Disabied (1) &0

P o are P T 1 . Dasannt o

Double click on the 'Report' column icon to open the report of the selected simulation.
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10.3 Chart

Plot equity, drawdown and others time-series graphs.

Right click on the chart to open a menu.
You can create new panes, remove panes, and remove a graph from a pane...

Surnmnay | Statisicr  Tiades  Detads  DWMY | Symbols - Fommeda | Piofit dstibuton - MAE/MFE - Rard.  Graght - SIM| | Releserce symbol | Exat sdes | Report settings

[7] Plot Entries & Exits on chart Select e seoes 1o Gag and Gop n the chat v ' Duag
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~ ik

Date - 01272008 Fouty 1277408

- 11
w06 Jun Sep Dec Mar 07 Jun Sep Dec Mar 03 Jun Sep Dec
Do Ao | feciiicean : [ 100
e i -
et | - 90
] 1000 bars ¢

To add a graph to a pane, select a time-series from the combo box as shown below then click on
'Drag' icon then drag the time-series and drop it into a chart's pane.

Select time series to drag and drop in the chart : ] v
Equity

Drawdown

Number of Positions
Equity Long Positions
Equity Short Positions
Drawdown Long Positions
Drawdown Short Positions

A, T

By default, each time series uses its own scale.

(10

To have time series use the same scale, right click on a time series, select "Selected Graph -> Use
default scale".
Repeat this process for each time series you want to associate with the default scale.

To plot entry and exit signals in a symbol chart, check 'Plot Entries & Exits on chart' then select a
symbol that was used in the simulation.
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Summary ‘ Statistics | Trades | Details |

Plot Entries & Exits on chart

The symbol chart will look like the picture below. Click on the arrows to display the position details.
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10.4 Statistics

Capital:

Initial Capital — The size of your account before the simulation started

End Capital — The size of your account after the simulation ended

Net Profit — The profit generated by the trading system

Net Profit in Percentage — The profit generated by the trading system in percentage
Exposure — The percentage of your account that was invested for all bars

Net Risk Adjusted Return — Net profit % divided by Exposure %

Annual Return — Compounded annual return %

Risk Adjusted Return - Annual return % divided by Exposure %

Average Profit/Loss - (Profit of winners + Loss of losers)/(number of trades)
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Average Profit/Loss in Percentage - (% Profit of winners + % Loss of losers)/(number of trades)

Average Bars Held - sum of bars in trades / number of trades

Winners:

Total Profit — Total profit generated by winning trades

Number of Winners — The number of winning trades

Average Profit - Average profit of the winning trades

Average Profit in Percentage — Average profit of the winning trades in percentage
Average Bars Held For Winners

Max Consecutive Winner

Largest Winner

Number of Bars in Largest Winner

Losers:

Total Loss — Total loss generated by loosing trades

Number of Losers — The number of loosing trades

Average Loss - Average loss of the loosing trades

Average Loss in Percentage — Average loss of the loosing trades in percentage
Average Bars Held For Losers

Max Consecutive Loser

Largest Loser

Number of Bars in Largest Loser

Drawdown:
Maximum Trade Drawdown - The largest peak to valley decline experienced in any single trade

Maximum Trade Drawdown In percentage - The largest peak to valley decline in percentage
experienced in any single trade

Maximum system drawdown in dollar - The largest peak to valley decline experienced in portfolio
equity
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Maximum system drawdown in percentage - The largest peak to valley decline in percentage
experienced in portfolio equity

Recovery factor - Net profit divided by Maximum system drawdown

CAR/MaxDD - Compound Annual percentage return divided by Maximum system percentage
drawdown

RAR/MaxDD - Risk Adjusted Return divided by Maximum system percentage drawdown

Misc:
Number of trades — The total number of trades generated by the simulation
Percent of winners — The percentage of trade's winners

Annual turnover — Example: a value of 100% means that the average holding period of a trade is one
year; a value of 200% means that the average holding period of a trade is six months

Total trading costs — The sum of all the trading costs generated by the simulation
Volume activity — The sum of all the positions size generated by the simulation
Percent trading cost of volume - Total trading costs / Volume activity

Percent positive days — The percentage of positive days in the simulation equity
Percent positive months - The percentage of positive months in the simulation equity
Percent positive years — The percentage of positive years in the simulation equity
Average daily return

Average weekly return

Average monthly return

Stats:
Ulcer index - Square root of sum of squared drawdown divided by number of bars
Ulcer performance index — This indicator is used to measure the riskiness of an investment

K Ratio - A ratio that is used in the performance evaluation of an equity relative to its risk. The ratio
examines the consistency of equity's return over time. Higher is better

Standard deviation - A measure of the dispersion of a set of data from its mean. The more spread
apart the data, the higher the deviation. Standard deviation is calculated as the square root of
variance.
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Downside standard deviation - The downside standard deviation from the ordinary standard
deviation insofar as the sum is restricted to those returns that are less than the mean

Sharpe ratio - The Sharpe ratio tells us whether a portfolio's returns are due to smart investment
decisions or a result of excess risk, the higher the better

Sortino ratio - The Sortino ratio is similar to the Sharpe ratio, except it uses downside deviation for
the denominator instead of standard deviation, the higher the better

Profit factor - Profit of winners divided by loss of losers

Payoff ratio — Ratio of average wins / average loss

Performance Vs Benchmark:

Beta - A measure of the volatility, or systematic risk, of a security or a portfolio in comparison to the
market as a whole; if a stock's beta is 1.2, it is theoretically 20% more volatile than the market.

Alpha - A measure of performance on a risk-adjusted basis, a positive alpha of 1.0 means the fund
has outperformed its benchmark index by 1%. Correspondingly, a similar negative alpha would
indicate an underperformance of 1%.

R Squared — The percentage, of a fund or security's movements, that can be explained by
movements in a benchmark index. R-squared values range from zero to 100. An R-squared of 100
means that all movements of a security are completely explained by movements in the index

Correlation - a statistical measure of how the security and the benchmark move in relation to each
other

10.5 Trades

Realized trades: This window shows you the list of all realized trades.

Trades flow: This window shows you the list of all the trade's entries.

Realzed tadet  Tiades fow
Tickes Trade Entiy Exit Perl Profit Shaes Pos. vahue Nbbas Pedi/Ba MAE MFE Ext type
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Reskoad tiades  Trades fow

Tickes Type Date Price Shares Postion value Fees Exit type
L Buy 147 2435288 0o

e Buy 04 412008 o8

W W m WD

10.6 Detailed trades

This control shows you a snapshot of your portfolio for any date. It displays, for each date, the
portfolio statistics, the current positions, the opened positions and the closed positions.

It also shows you the orders that were created for each date, and the orders that were rejected along
with the reason of the rejection.

Select 3 date 1172005 Curert posticen AACE
021172005 -~ 23 17 Ad 0
0311172005 Equity 10923% GY Open poce 151
041172005 Pedomance 923% AABC Cunent poce 25
051172005 RPN 5% AAL .
0671172005 e o EE— -
071172005 Cash 802 Numbes of thares 133
m : ;% Pescert rvetted F993% Opennd portons E Quty positon X975
101172008 Numbes of positions 5 Type Long
111/20085
172 Mavarnum & awdown -2859%
1371172005 Commissiorn pad 2
141172005 .
151172006 - Retun n percentage 6364%
Closed postions Retun 128092
Log MAE 7.35%
MFE 104.24%

10.7 Performance Per

This window shows you the performance of the trading system per day, week, month and year.
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Perloamance per day

Perdormance per month

LR

| .l-l,l,.rl||]|]]rlln._l,..nm._..l.-.u.,....,...,.,,].

10.8 Symbols

The Symbols tab contains the list of the symbols that were used by the simulation.

10.9 Formula

The formula tab contains the formula that was used to create the trading system.

10.10 Profit distribution

Display a graph that shows you the profit distribution.

Profit distribution

350

Profit distribution

30,0
250
200 +
15,0

Trades

99 89 79 69 59 49 -39 -29
-98 88 -78 68 .58 48 -38 .28

10,0
0 0 3 3 4 3.1 89

Profit/Loss % (Interval : 1 %)

10.11 MAE/MFE
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Display two graphs, one for maximum adverse exclusion and the other for the maximum favorable
exclusion.

You can also display the MAE/MFE data in a scatter plot.
To do this, click on the listbox available next to "Chart Type" then select "Scatter".

More info about scatter plot:
http://en.wikipedia.org/wiki/Scatter plot

Max. Adverse Excursion distribution

Max. Adverse Excursion distribution
35.0 . -
30.0
250
U4 A >
¢ 200
]
8 150
[
10.0
0.0 2 1. .3 + 423 a..n 238,33l n,.].ln.nﬂ,u ]] | _I] 4
-99 -93 -87 -81 -75 -69 -63 -57 -51 -45 -39 -33 -27 -21 16 -9 -3
-98 -92 -86 -80 74 -68 62 -56 -50 -44 -38 -32 -26 -20 -14 8 2
Maximum Adverse Excursion % (Interval : 1 %)

Max Favorable Excursion distnbution

Max. Favorable Excursion distribution
60.0 - . -

50.0

400 &

Trades

11—

00 ul :
0 3 6 12 156 18 21 24 27 30 33 36 39 42 45 48 51 54 57 60 63 66
1 4 7 10 13 16 19 22 25 28 31 34 37 40 43 46 49 52 55 58 61 64

Maximum Favorable Excursion % (Interval : 1 %)

10.12 Custom graphs

Create custom graphs, could be Trade/MAE or Drawdown/MFE...

10.13 S.I.M.I

Shows you the position symbols distribution over markets, industries, sectors and indexes.
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Number of symbol per market Numbet of symbol per index
Number of symbol per market ‘ Number of symbol per index

10.14 Reference symbol

The symbol used as reference, usually an index such as "AGSPC".

10.15 Exit rules

Shows you the exit rules distribution and the average trade's performance for each exit rule.

Exit types Avetage petlormance pes for each exil type
Number of trades per exit type T >

o
[=]
2

-10.0%

-20,0% +

-30,0%

Average performance

-40,0% + -
NBars Formula

Exit type

10.16 Monte Carlo Simulation

For more information please visit: Monte Carlo Simulation

10.17 Report settings

The Report settings tab allows you to define the default graph interval values.
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10.18 Errors Tab

This tab displays the errors, if any, that occurred during the execution of the money management

scripts.
The tab name will change to "No errors" if no error occurs during the money management scripts
execution or if no money management rules are defined.
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11. Trading System Templates

A trading system template is a basic trading system used as a start point to create new
trading systems.
For example, you can create a template that contains your broker commissions settings.

To create a new template:

- Create a new trading system
- Click on "Save As Template" button
- Type the template name then click on "Save Item"

To create a new trading system based on a template:

- In "Simulator Manager", click on the arrow next to "New"
- Select "New From Template"
- Select a template name then click on "Load Selected Item"

12. Load trading system report from file

In the "Simulator Manager", click on "Tools -> Trading System Report -> Show report from
file" (Click on "+" icon to expand top menu if necessary)

You can save any trading system report to a file, by backtesting your trading system,
selecting "Report Settings" tab in the simulator report then clicking on "Save Report".

13. Walk-Forward Testing

Walk-Forward testing is a tool that helps you create robust trading systems.
This technique requires a trading system with optimizable variables.

Here is how it works:

- Your strategy is optimized with the in-sample period

- The strategy that has the best return (or any custom measure) is selected

- The previously selected strategy is backtested with the out-of-sample period
- The in-sample period is moved by X days

- The process is repeated

QuantShare | http://www.quantshare.com



Walk-forward testing shows us how a trading system performs under various market
conditions. It helps us detect whether the performance of a trading system is due to curve
fitting or not.

We can consider that the strategy result is realistic if it performs well on out-of-sample data.

Perform a walk-forward testing

- Open the simulator manager by selecting "Analysis -> Simulator"
- Select a trading system
- Click on "Optimize" (top-right corner) then select "Walk-Forward Testing"

Walk-Forward Settings

Follow previous instructions to bring the Walk-Forward settings control.

In-Sample/Out-of-sample Tests:

Start Period: The start date of the first in-sample or out-of-sample period

Anchored: Makes the start date of each sample constant

End Period: The end date of the first in-sample or out-of-sample period

Last Date: The start date of each sample should not be higher than the last date

Use Today: Sets today as last date

Step Period: On each iteration moves the in-sample or out-of-sample period by the step
period

Step Interval: Defines the interval of each step

Note that when you update one of these fields, the in-sample or out-of-sample periods are
automatically displayed on the corresponding tables.

Metric: Select the metric that will be used to select the best trading system among the
different in-sample optimizations. The default metric is the Annual Return.

To start walk-forward testing, click on "OK" button.

Walk-Forward Testing Report

During the execution of the walk-forward testing, the result of each sample is added to the
simulation report table.
When testing is completed, the walk-forward report is displayed.
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The report displays the result of each iteration (In-Sample + Out-of-sample).
It also displays the best, worst, average, annual return and efficiency of each iteration.

The walk-forward efficiency measure is calculated by comparing annualized returns of in-
sample and out-of-sample tests.

This measure can help you quickly detect the robustness of a trading system. As a rule of
thumb, a walk-forward efficiency above 60% indicates that you have a robust trading
system.

14. Combine Trading Systems Tool

This tool allows you to combine several trading systems and see which combination
performs best.

- In the simulator manager, select "Tools" then "Combine Trading Systems".
- Click on "Add Trading Systems"

- Check several trading systems then click on "Load Checked Items”

- Click on "Analyze" to start the analysis.

If you select 3 trading systems (S1, S2 and S3) then this tool will backtest the following
combinations:

S1

S2

S3

S1+8S2
S1+S3
S2+8S3
S1+S2+S3

For example for the last trading system, the tool will allocate $10, 000 to each strategy and
perform the backtesting. The result will be displayed on the report table. You can display the
advanced report of each combination by clicking on the "Report" button.

TOP

1.8.14.4 Monte Carlo Simulation
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Monte Carlo Simulation

1. Introduction to Monte Carlo

Monte Carlo simulation is a computerized mathematical technique that allows traders and
investors to account for risk in quantitative analysis and decision-making.
The main function of a Monte Carlo Simulation is to determine the robustness of a system.

Monte Carlo simulation creates equity curves that use the same data than the original equity
curve but they are calculated in random ways. It creates thousands of equity curves and lets
you examine the values and distribution of the returns, annual returns, drawdowns and
Sharpe ratios.

To run a Monte Carlo simulation, backtest a trading system, select "Monte Carlo" tab in the
"Report" form then click on "Start Simulation".

2. Simulation Types

Reordering:

The equity curve is split into several blocks where each block contains a fixed amount of bars
(Specified by user).

In each simulation, blocks are randomly re-arranged and a new equity curve is computed.

Because blocks are only re-arranged, each equity curve has the same return than the original
equity curve (The equity curve that results from the backtest of your trading system).

Reordering creates equity curves with different maximum drawdowns.

Replacement:

The equity curve is split in several blocks (N), where each block contains a fixed amount of
bars (Specified by user).

In each simulation, N blocks are taking randomly (with replacement) and these blocks are
used to compute the new equity curve.

This means that a block can be used twice or more and this creates equity curves that have
different returns and maximum drawdowns.

3. Simulation Settings
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Number of simulations: This is the total number of simulations that must be created by the
Monte Carlo plug-in.

Maximum number of graphs to display: This is the maximum number of graphs to display in

the "Monte Carlo Simulation" graph. Keep this value low to use less computer resources.

Bars per sample: This is the number of bars that makes up a block. See "Simulation Types"

for more information.

Seed value: This is the random seed value. Set to zero to generate a random seed otherwise
set a fixed value to get repeatable results.

Example:

By specifying 150 in the seed value input, you will always get the same results, for a specific
equity curve, when running a Monte Carlo Simulation.

4. Monte Carlo Graphs

Monte Carlo Simulation:

This chart displays the different equity curves that were generated by the Monte Carlo
Simulation

Distributions:

This chart displays the distribution of several measures: Return, Annual Return, Maximum
Drawdown and Sharpe Ratio.

Use the slider (right) to increase or decrease the distribution interval.

Confidence Level:

To display confidence level values, select the "Confidence Level" tab.

Example:

If you set the confidence level to 95% then the Monte Carlo plug-in will tell you the
following:

95% of the simulation's tests have an equity curve with an annual return higher than X%. The
higher the value of X, the more robust the trading system.

You will also get information for following measures: Return, Maximum drawdown and
Sharpe ratio.
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1.8.14.5 Advanced Money Management

Advanced Money Management

1. Introduction

The Money management plug-in let you take deep control over which instruments to buy, sell, short
or cover, at which price and for which amount.
It will also let you you create advanced metrics to assess and evaluate any trading system.

Unlike many other products, QuantShare's money management tool is not applied after the
simulation process. The different events are executed during the simulation; this allows you to use
different portfolio metrics, such as the current equity or drawdown, and to control/manage new
orders, existing positions, stops, number of positions, exposure...

You can also create variables within your advanced money management script and use the simulator
optimizer to optimize these variables.

2. Create money management rules

In the 'Update trading system' or 'Create trading system' form, click on '‘Advanced money
management'; these money management rules you are about to create will be associated with the
current trading system.

| Money management

[ Capital ] [ Stops ] [ Advanced Money Management ]

You can also create money management rules by selecting (Analysis -> Advanced Money
Management)

3. Money management events

There are six money management events:

e OnNewPosition: Called before the application opens a position

e OnClosePosition: Called before the application exits a position
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e OnEndPeriod: Called at the end of a period (On historical back testing a period is a day, a
week or a month, depending on the time frame)

e OnStartSimulation: Called just before the simulator starts
e OnEndSimulation: Called just after the simulator ends

e Global: This part is used to initialize variables and functions to be used in other events. You
should only declare variables and functions there.

Each event has also its own variables and functions; you can create a script for each event.

Example (OnEndPeriod Event):

We are going to create a script that will order the simulator not to take new positions for the next 30
bars if the portfolio drawdown is below -20 percent.

The Script:

if(Portfolio.Drawdown < -20)

{
// If portfolio drawdown is less than 20 percent, then we order the simulator
// not to take new positions for the next 30 bars
Functions.SkipPeriods (30) ;

}
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2 Advanced Money Management

g ™y if(Portfolio.Drawvdown < -20)
Event: OnStartSimulation i
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/4 not to take new positions for the next 30 bars
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bt b Save & Load Block Control Help
. Create advanced money management rules.
[ Ll el ] [ — ] [ el ] [ EEnT=1 S Click on the event pou want to catch, then tepe pour mot
[ Ehareveuﬂhng] [ Save ] [ Cancel ]
Examples:

Reject an signal if the RSI value is lower than 50:

You can create directly this rule as a sell rule or you use the OnNewPosition event of the money
management script.

TimeSeries t = Data.ParseFormula ("a =
rsi(14);").GetTimeSeries (NewPosition.Symbol ,"a");
1if(t[0] < 50)

{

Functions.RejectPosition () ;

}

Pair trading: In OnEndPeriod event

if(Your rule)
{
pos = Portfolio.GetPosition (symbol 1);
if(pos != null && !pos.IsLong)
{
// Exit positions
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Functions.CloseAllPositions (0);
}
// Buy symbol 1 & Short symbol 2
Functions.AddLongPosition (symbol 1, 0, Orders.OpenMarketOrder()):;
Functions.AddShortPosition(symbol 2, 0, Orders.OpenMarketOrder());

-~ (D
=
(0]

pos = Portfolio.GetPosition (symbol 1);
if(pos != null && pos.IsLong)

// Exit positions
Functions.CloseAllPositions (0) ;

}
// Buy symbol 2 & Short symbol 1

Functions.AddLongPosition (symbol 2, 0, Orders.OpenMarketOrder()):;
Functions.AddShortPosition(symbol 1, 0, Orders.OpenMarketOrder());

Using the Global Event:

Let us say that you want to calculate the number of times the "OnNewPosition" event was called.
To do this, simply create a variable in the "Global" event:

intct=0;
And increment that variable in the "OnNewPosition" event:
ct=ct+1;

// No need to initialize the "ct" variable in the "OnNewPosition" event, because this variable was
already initialized in the "Global" event.

4. Money management Categories
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There are two default categories in QuantShare's money management tool: Long and Short
categories.

The "Long" category deals with long trades while the "Short" category deals with short
trades.

Each category has two main properties:
- Percentage to invest: The percentage of capital associated with a specific category
- Number of positions: The maximum number of positions to buy/short in a specific category

If you want to buy a stock based on the available cash and positions (You do not specify a
number of shares to buy). The money management tool will calculate the number of shares
to buy based on the number of positions and cash available in the "Long" category.
Example: (OnEndPeriod event)

Functions.AddLongPosition("GOOG", Orders.OpenMarketOrder());

5. Custom Categories

You can create a custom category by calling the "Portfolio.UpdateCategorySettings"
function.

Example:

Create a longl category. This allows us to create two strategies within the same trading
system.

Each strategy could have its own buy and sell rules and we can easily modify the capital
associated with each category using the "Portfolio.UpdateCategorySettings" function.

Example:

Portfolio.UpdateCategorySettings("long", 50, 10, null); // 50% and 10 maximum positions to
"long" category

Portfolio.UpdateCategorySettings("longl1", 50, 5, null); // 50% and 5 maximum positions to
"longl" category

Article:
http://www.quantshare.com/sa-308-how-to-combine-long-short-and-custom-portfolio-
strategies-within-a-trading-system

Trading Object:
http://www.quantshare.com/item-529-rebalance-combine-backtest-two-trading-strategies

TOP

1.8.14.6 Screener

Screener
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1. Introduction
The screener plug-ins let you scan symbols quotes using defined criteria.

To open the screener tool, select "Analysis" then "Screener".

The "Screens" list displays all the available screens. You can download click on a screen to run it.

2. Create a Screen
Click on "Create a new screen".

1- Select whether to screen by date or bar. When bar (0) is set then the screener will check the
criteria against the last bar of each asset.

2- Click on "Select Symbols" to select the symbols to include in this screen

3- Select a time frame (Daily, monthly, one-hour, one-minute...)

4- In the Formula Filter, type your formula (criteria) then click on "Start" to run the screen.
Example:

Close > 10

3. Edit a Screen

In "Screens" list, select a screen then click on "Edit Screen". Changes are automatically saved.

4. Stats

Stats grid takes each column and calculate the maximum, minimum and average values.

Stats close open perf 1d Isi
430000 430000 430000 | 49,0000
| Avg 3440224 | 3444145 15798 43,9964

Min 404700 392500 127445 | 0,0000

To display the "Stats" grid, click on "Show Stats" (at the bottom of the screener)

5. Columns

QuantShare | http://www.quantshare.com



You can add columns to your screen by clicking on the "Add Column" link (Wizard view) or by
using the " " function.

Example: the following formula will add a column whose name is 'Perf 1D' and will show "the
performance of the security for one day" on the screener report.

("Perf 1D", ( ,1));

Another option would be to create a column set and reference it from the "Add Columns"
tab.

(Analysis -> Columns Set)
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1.8.14.7 Pivot Tables

Pivot tables

1. Introduction

A pivot table is a data summarization tool that counts, sums and averages data from one or
several symbols and dates..

This tool allows you to create simple tables and pivot tables from your databases using
quotes and/or technical/fundamental indicators data.

To create a pivot table, you must open a dashboard first.

- Select "Tools", "Dashboard" then "New Dashboard"

- Type the dashboard name then click on "Save Item"

- Right click on the dashboard then select "Create Pivot Table" (A black rectangle is added)

- Right click on that rectangle then select "Update Rows/Columns/Values"

For more information about dashboards or widget panels, please look at the "Widget Panel"
topic.

2. Pivot Table Example
In this pivot table, we will display the RSI values of two stocks for the last 5 trading days.
- Click on "+" next to rows then select "Dates" tab

- Click on "+" next to columns then select "Symbols" tab. Click on "Add Symbols" then add
two symbols (Example: GOOG;MSFT).

- Select the existing "Values" item then set the following formula: rsi(14). Type "RSI" under
"Name" panel

- Under "Select Dates" panel, select "Last 5 Days" then click on OK

- Right click on the Pivot table then select "Perform Calculation"
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You must have the latest EOD data in order to see Google and Microsoft RSI values for the
last 5 trading days.

Additional Information:
http://www.quantshare.com/sa-141-pivot-tables-in-quantshare-trading-software

TOP

1.8.14.8 Portfolio

Portfolio

This tool allows you to create portfolios and manage your positions.
You can enter trades manually or automatically based on a trading system.

1. Portfolio View

To open the portfolio view: Click on "Portfolio" in the menu, then "Portfolio".
The Portfolio manager contains all your portfolios. When you select a portfolio, the right
panel displays several metrics as well as current positions info and pending orders.

2. Create a portfolio

There are two types of portfolios: Simple portfolios and strategy-based portfolios.

The former allows you to enter manual orders and positions. The latter automatically create
orders based on the trading strategy you have associated with it. You can also manually
enter orders in a strategy-based portfolio.

To create a portfolio, click on "New" in the Portfolio View.
Click on "Click here to associate it with a strategy" to link the portfolio to a trading system.

Here is a description of the different portfolio settings:

Capital: The initial capital allocated to the portfolio.

Number of positions: The maximum number of positions in the portfolio (Applicable when a
trading strategy is defined).

Past Days: Specify the number of past days to look for signals (Applicable when a trading
strategy is defined). Default value is 0, which means that the portfolio will look for signals
that occur on the rebalance day.

Example:

Rebalance date is today and past days is set to 0.

Stock "A" buy signal occurred yesterday. When you execute "Get Signals", you will get no
signals.
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If you set "Past days" to one, the portfolio will also look for yesterday' signals and you will
then get one order to buy Stock "A".

3. Get Trading Signals

The rebalance day is the day that is used to check for new buy/sell/short/cover signals.
Usually in End-of-day trading, the rebalance day is the last trading day.

In the "Pending Orders" tab, specify a date near the "Get Signals" button and then click on
that button.

By default, the rebalance date is set to the last quote's date.

4. Pending Orders

Orders created manually or automatically after a rebalance are added to the "Pending
Orders" View. It displays the Orders that should be executed.

To execute an order, simply on "Buy", "Sell", "Short" or "Cover", select the execution price,
number of shares and commissions amount then click on "Confirm".

5. Add an order manually

- In "Pending Orders", click on "Add Order Manually".

- Select the symbol, number of shares, action and order type.

- Click on "Add Order"

6. Rejected Orders

The "Rejected Orders" tab contains the orders that were rejected from the "Pending Orders"
grid (An order is rejected when you click on delete -X- icon).

You can then click on "Get Signals" again to get new orders or to replace the rejected orders.

To delete a rejected order, select the "Rejected Orders" tab then click on the "+" icon (Cells
under the last column).

Once you delete the rejected order, you can get orders for the underlying symbol on the
next rebalance.

7. Add Bulk Positions
There are two ways to add several positions from a file.

Solution 1: Add several positions to your portfolio
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- Click on "Add Positions" at the bottom
- Select "Add Several Positions" tab

Solution 2: Create several historical trades/transactions then automatically execute them
- Select your portfolio
- Click on "Tools" then "Import Trades"

Choose the second solution if you want to import historical positions/trades.

8. Portfolio's positions

The "Positions" tab displays the current portfolio's positions.
Click on the (i) icon, to display more information regarding the position.
Click on the (x) icon to remove or close the position.

9. Update portfolio's categories

Categories are used to separate different strategies within a trading system. In a long/short
trading system, positions that are entered long are associated with the "long" category,
while positions that are entered short are associated with the "short" category.

Using the money management script, you can create as many categories as you want.

Click on "Categories" tab to display the available categories for the portfolio, as well as the
remaining cash and positions for each one of them.

The "Adjust Cash" button automatically adjusts the available cash based on the current
portfolio equity and the percent of equity to invest for the category.

You can change the amount of cash, the percent of capital to invest and the maximum
number of positions for each category by updating the corresponding fields and then clicking
on the "Update" button.

10. Update a portfolio

Select a portfolio then click on "Update".

11. Delete a portfolio

To remove a portfolio, click on "Remove" in the Portfolio View.

12. Deposit and Withdraw Money

To deposit or withdraw cash from a Portfolio, click on "Add//Withdraw Cash" button and
then select the amount.
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Here is how to update cash transactions:

- Select "Cash Activity" tab

- Double click on a cell under "Date™ or "Amount"
- Type a new value

13. Stats

13.1 Portfolio History

This tab displays historical equity positions. For each day, you will see the portfolio equity,
available cash, percent invest and the number of positions in the portfolio.

13.2 Summary

This tab displays some statistics: Portfolio value, cash, return, total gain, total loss, current
drawdown, maximum drawdown, percent winning trades...

13.3 Advanced Report

To create an advanced report from a portfolio:

- Select your portfolio
- Select "Summary" tab
- Click on "Create Advanced Report"

14. Advanced Report

By right clicking on a portfolio then selecting "Create Advanced Report", you can create a
report from your portfolio trades (as the one created after a simulation or backtest)

15. Combined Portfolios

The portfolio combination tool lets you create combinations from a number of portfolios and
shows you how each combination performs.

Example:

Let us say you have three portfolios and you want to see the combined results.

- In the "Portfolio" manager, select "Tools" then "Report for combined portfolios".
- Click on "Add Portfolio" and add three portfolios

- Click on "Analyze" to create advanced reports for each combination
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The tool will display the result of the following portfolios:

Portfolio 1

Portfolio 2

Portfolio 3

Portfolio 1 + Portfolio 2

Portfolio 1 + Portfolio 3

Portfolio 2 + Portfolio 3

Portfolio 1 + Portfolio 2 + Portfolio 3

For each combination, you can display the advanced report by clicking on the "Report"
button.

16. Import Trades

It is possible to add several trades in a portfolio from different sources:

Another Portfolio:

- Right click on a portfolio

- Select "Import trades from another portfolio"
- Select a portfolio

- Click on "Load Selected Item"

File:

- Right click on a portfolio

- Select "Import trades from a file"

- Click on "Add File" then select the file that contains the list of trades
- Select the appropriate Symbol Field (default is Name)

- Click on "Import"

Sample File:

10/11/2011 12:52;EURUSD;Buy;1.43;1000;1
10/11/2011 13:52;EURUSD;Buy;1.45;1000;1
10/11/2011 14:52;EURUSD;Sell;1.41;500;1
10/11/2011 15:52;EURUSD;Sell;1.4;1000;1
10/11/2011 16:52;EURUSD;Sell;1.42;1000;1
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Notel:

Symbol field is used when the file contains ticker symbol names that are different from the
current symbol names in your database.

Example:

The file references the following symbol: A.P

You have the following symbol in your database: A (Both symbols references the same stock)
To successfully import trades from this symbol, youhave to set "Name1l" field to "A.P" and
then use "Namel" as Symbol field in the "Import Trades" form.

Simulation Report:

- Open a simulation report

- Select "Trades tab

- Select "Realized trades" or "Orders flow" tabs

- Select one or several trades (use CONTROL to select multiple trades)

- Right click(Keep pressing on CONTROL if you have selected many trades)

- Click on "Add all trades to a portfolio" or "Add selected trades to a portfolio"
- Select a portfolio then click on "Load Selected Item"

TOP

1.8.15 Artificial Intelligence
Optimizer

1. Introduction

The optimizer is a plug-in that uses artificial intelligence algorithms to optimize rules, ranking
systems, trading systems and prediction items.

2. Optimizer algorithms
The plug-in provides two algorithms:

e Genetic algorithm

e Population-based incremental learning
Example:
Take a list of rules with 1000 rules.

For these rules, we have more than billions of combination which will take years to back-test.
Optimization algorithms are used to find good solutions among all the combinations in a short
period.
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2.1. Genetic algorithm

These are the genetic algorithm parameters:

e Number of generation

e Population size

e Selection method: Elite, Rank or Roulette
e Crossover rate

e Mutation rate

e Random selection portion

http://en.wikipedia.org/wiki/Genetic algorithm

2.2. PBIL algorithm

These are the PBIL algorithm parameters:

e Number of generation

e Population size

e Learning rate

e Number of best solutions to use in learning

e Enable multithreading: Check this field to enable multithreading during the optimization

(This will allow QuantShare to use all available CPUs instead of a single one)

http://en.wikipedia.org/wiki/Population-based incremental learning

3. Optimize items

3.1. Optimize list of rules

Search for the best combination of rules among a list of rules.

e Inthe 'Optimizer' form, click on 'Create'

e Select the optimization algorithm and 'List of Rules' in the 'What do you want to optimize?"
list box

e Click on 'Next'

e Update the algorithm settings

e Click on 'Next'

e Select the number of rules

e Select a list of rules, by clicking on 'Select rules'.

e Forlist of rules, select whether to always include the current rule or not by checking or un-
checking 'Always visible' checkbox

e Select the output

e Define a fitness formula

e Click on 'Next'

e Select the number of items to keep in the report

e Select the symbols the optimizer will use

e Click on 'Next'
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e The optimizer item will now appears in the optimize manager.

Example:
List of rules contains 100 rules, from rulel to rule100.

The optimizer will try to find good combination of rules.
The result will look like this:

Formula Fitness
Rule87 && rule3 0.9
Rule12 && rule2 0.76
Rule33 0.66
Rule67 && Rule32 && Rule2 0.5

Fitness could be the return of the symbol or something else; it depends on the 'Fitness' formula.

3.2. Optimize ranking system

Try to find which combination of nodes and nodes' weight gives the best fitness score for the ranking
system.

e Inthe 'Optimizer' form, click on 'Create'

e Select the optimization algorithm and 'Ranking System' in the 'What do you want to
optimize?" list box

e Click on 'Next'

e Update the algorithm settings

e Click on 'Next'

e Select a ranking system by clicking on 'Select a ranking system'

e Select the number of buckets and the rebalance period

e Choose whether to optimize nodes' weight by checking or un-checking 'Optimize node
weights' checkbox

e Type afixed rule if you want to use a fixed rule in the ranking system evaluation

e Select the output

e Define a fitness formula

e Click on 'Next'

e Select the number of items to keep in the report

e Select the symbols the optimizer will use

e Click on 'Next'

e The optimizer item will now appears in the optimize manager.

3.3. Optimize trading system

When optimizing a trading system, you can either optimize list of rules and then include
these rules as buy, sell, short and cover rules or you can update directly a trading system
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formula.

Next to "How to optimize trading system?", choose:

Using optimize variables in a formula: To specify a trading system with optimizable variables
(formula, settings and money management). This looks like the exhaustive optimization but
instead of trying every combination, the optimizer will use the PBIL or Genetic Algorith to
speed up the optimization process

Using buy & sell list of rules: To enter several list of rules and then having the optimizer try
different combinations of rules and choosing the ones that maximum the fitness function.

e Inthe 'Optimizer' form, click on 'Create'

e Select the optimization algorithm and 'Trading System' in the 'What do you want to
optimize?" list box

e Click on 'Next'

e Update the algorithm settings

e Click on 'Next'

e Select the number of buy and sell rules

e For each buy and sell rule, select a list of rules by clicking on 'Select rules'

e For each buy and sell rule, select whether to always include this rule or not by checking or
un-checking 'Always visible' checkbox

e Define afitness formula

e Onthe 'Settings' tab, type a fixed buy rule and a fixed sell rule if you want to include fixed
rules in your trading system

e Select 'Optimization’, to include capital and stops optimizable variables

e Click on 'Next'

e Select the number of items to keep in the report

e Select the symbols the optimizer will use

e Click on 'Next'

e The optimizer item will now appears in the optimize manager.

3.4. Optimize prediction item

Try to find which prediction item leads to a better prediction accuracy given a list of inputs.

e Inthe 'Optimizer' form, click on 'Create'

e Select the optimization algorithm and 'Prediction Model' in the 'What do you want to
optimize?" list box

e Click on 'Next'

e Update the algorithm settings

e Click on 'Next'

e Select a prediction item then click on 'Load Inputs'

e Update the prediction item if necessary by clicking on 'Update Item'

e Select the input that will always be used in iterations by checking them (Fixed inputs)

e Define a fitness formula

e Click on 'Next'
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e Select the number of items to keep in the report

e Select the symbols the optimizer will use

e Click on 'Next'

e The optimizer item will now appears in the optimize manager.

3.5. Notifications

On the last screen, click on "Define Notifications" to bring the notifications control.

There you can specify how you want to be notified when the Al optimizer completes its work.

Popup Message: Displays a popup message

Chart Message: Displays a message on the active chart
Play Sound: Plays a specific sound file

Speech: Translates text into spoken works

Send Email: Sends an email to a specific address

Execute Script: Executes a specific script

For more information about the different options, please check the "Alerts Tool" topic.

4. Optimize manager

The 'Optimize manager' list all optimize items (Al -> Optimizer)

s  JCreste g Ssvehs Manage | Update U Delete ) Report

3 X
SR @R, |

Cptmcer

o Sesrch: test Category: Al »  ANgorkhon * Optenie;
Kare Tun Current Gen Algorkhen Type AvgFtness BestFtness Feress Info
test | ! 0 GA List of Rubes 0 0 (o)
tost ! 8 A Lt of Rudes 011648 0,11643 9

To create an optimize item, click on 'Create’.
To remove an optimize item, click on 'Delete’.
To update an optimize item, click on 'Update’.

To load the optimizer report, click on 'Report'.
To start an optimize item, click either on 'Run' or on 'Run..."

Running an optimize item indefinitely, using 'Run...', means that when the optimizer reach the

[7] Best sobtices

[7) woest sohtices

maximum number of generation or the fitness value converge, the software re-run the optimize item

and increase the value of 'Turn' by one.
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5. Turn

If you run an optimize item multiple times, you may end up each time with different results.

This is because the optimizer algorithms do not look for all combinations but instead try to find good
solutions in a short period.

This is why we introduced the concept of 'Turn'.

The optimizer report includes the best items for all the turns (not only the last turn)..

QuantShare | http://www.quantshare.com



6. In/Out of Sample Testing

In the right panel of the Al optimizer report, you can perform out-of-sample testing (If we consider
that the analyzed period is the in-sample period).

- Click on "Settings"

- Select the securities to analyze in the out-of-sample testing
- Select the out-of-sample period

- Click on "Start" to begin the analysis

This will create three additional columns in the report table.

In-Sample Fitness: The original fitness value (measure) of each chromosome

Out-of-Sample Fitness: The new fitness value calculated based on the out-of-sample period and
symbols

Gain: The difference between the in-sample and out-of-sample fitness values

TOP

1.8.15.1 Optimizer

Optimizer

1. Introduction

The optimizer is a plug-in that uses artificial intelligence algorithms to optimize rules, ranking
systems, trading systems and prediction items.

2. Optimizer algorithms
The plug-in provides two algorithms:

e Genetic algorithm

e Population-based incremental learning
Example:
Take a list of rules with 1000 rules.

For these rules, we have more than billions of combination which will take years to back-test.
Optimization algorithms are used to find good solutions among all the combinations in a short
period.

2.1. Genetic algorithm

These are the genetic algorithm parameters:

e Number of generation

Population size

Selection method: Elite, Rank or Roulette
Crossover rate
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e Mutation rate
¢ Random selection portion

http://en.wikipedia.org/wiki/Genetic algorithm

2.2. PBIL algorithm

These are the PBIL algorithm parameters:

e Number of generation

e Population size

e Learning rate

¢ Number of best solutions to use in learning

e Enable multithreading: Check this field to enable multithreading during the optimization

(This will allow QuantShare to use all available CPUs instead of a single one)

http://en.wikipedia.org/wiki/Population-based incremental learning

3. Optimize items

3.1. Optimize list of rules

Search for the best combination of rules among a list of rules.

e Inthe 'Optimizer' form, click on 'Create'

e Select the optimization algorithm and 'List of Rules' in the 'What do you want to optimize?"
list box

e Click on 'Next'

e Update the algorithm settings

e Click on 'Next'

e Select the number of rules

e Select a list of rules, by clicking on 'Select rules'.

e For list of rules, select whether to always include the current rule or not by checking or un-
checking 'Always visible' checkbox

e Select the output

e Define a fitness formula

e Click on 'Next'

e Select the number of items to keep in the report

e Select the symbols the optimizer will use

e Click on 'Next'

e The optimizer item will now appears in the optimize manager.

Example:
List of rules contains 100 rules, from rulel to rule100.

The optimizer will try to find good combination of rules.
The result will look like this:

QuantShare | http://www.quantshare.com


http://en.wikipedia.org/wiki/Genetic_algorithm
http://en.wikipedia.org/wiki/Population-based_incremental_learning

Formula Fitness
Rule87 && rule3 0.9
Rule12 && rule2 0.76
Rule33 0.66
Rule67 && Rule32 && Rule2 0.5

Fitness could be the return of the symbol or something else; it depends on the 'Fitness' formula.

3.2. Optimize ranking system

Try to find which combination of nodes and nodes' weight gives the best fitness score for the ranking
system.

¢ Inthe 'Optimizer' form, click on 'Create'

e Select the optimization algorithm and 'Ranking System' in the 'What do you want to
optimize?" list box

e Click on 'Next'

e Update the algorithm settings

e Click on 'Next'

e Select a ranking system by clicking on 'Select a ranking system'

e Select the number of buckets and the rebalance period

e Choose whether to optimize nodes' weight by checking or un-checking 'Optimize node
weights' checkbox

e Type afixed rule if you want to use a fixed rule in the ranking system evaluation

e Select the output

e Define a fitness formula

e Click on 'Next'

e Select the number of items to keep in the report

e Select the symbols the optimizer will use

e Click on 'Next'

e The optimizer item will now appears in the optimize manager.

3.3. Optimize trading system

When optimizing a trading system, you can either optimize list of rules and then include
these rules as buy, sell, short and cover rules or you can update directly a trading system
formula.

Next to "How to optimize trading system?", choose:

Using optimize variables in a formula: To specify a trading system with optimizable variables
(formula, settings and money management). This looks like the exhaustive optimization but
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instead of trying every combination, the optimizer will use the PBIL or Genetic Algorith to
speed up the optimization process

Using buy & sell list of rules: To enter several list of rules and then having the optimizer try
different combinations of rules and choosing the ones that maximum the fitness function.

e Inthe 'Optimizer' form, click on 'Create'

e Select the optimization algorithm and 'Trading System' in the 'What do you want to
optimize?" list box

e Click on 'Next'

e Update the algorithm settings

e Click on 'Next'

e Select the number of buy and sell rules

e For each buy and sell rule, select a list of rules by clicking on 'Select rules'

e For each buy and sell rule, select whether to always include this rule or not by checking or
un-checking 'Always visible' checkbox

e Define afitness formula

e On the 'Settings' tab, type a fixed buy rule and a fixed sell rule if you want to include fixed
rules in your trading system

e Select 'Optimization’, to include capital and stops optimizable variables

e Click on 'Next'

e Select the number of items to keep in the report

e Select the symbols the optimizer will use

e Click on 'Next'

e The optimizer item will now appears in the optimize manager.

3.4. Optimize prediction item

Try to find which prediction item leads to a better prediction accuracy given a list of inputs.

e Inthe 'Optimizer' form, click on 'Create’

e Select the optimization algorithm and 'Prediction Model' in the 'What do you want to
optimize?" list box

e Click on 'Next'

e Update the algorithm settings

e Click on 'Next'

e Select a prediction item then click on 'Load Inputs'

e Update the prediction item if necessary by clicking on 'Update Item'

e Select the input that will always be used in iterations by checking them (Fixed inputs)

e Define a fitness formula

e Click on 'Next'

e Select the number of items to keep in the report

e Select the symbols the optimizer will use

e Click on 'Next'

e The optimizer item will now appears in the optimize manager.

3.5. Notifications
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On the last screen, click on "Define Notifications" to bring the notifications control.

There you can specify how you want to be notified when the Al optimizer completes its work.
Popup Message: Displays a popup message

Chart Message: Displays a message on the active chart

Play Sound: Plays a specific sound file

Speech: Translates text into spoken works

Send Email: Sends an email to a specific address

Execute Script: Executes a specific script

For more information about the different options, please check the "Alerts Tool" topic.

4. Optimize manager

The 'Optimize manager' list all optimize items (Al -> Optimizer)

Cptimcer 8 X
o Search: test Category: Al * Aoorkhoo = Optenie; - o) Creste g Save As  Manage Update J Delete ) Report S Run B Run,, |

Name Tun Current Gen Algorkhen Type AvgFRness BestFitness Ftress Info [7] Best sobtices [T woest sohtices

test | 1 0 GA Lt of Rujes 0 0 (9] ,

st ! 8 GA Lt of Rudes 0, 11648 0,11645 [

To create an optimize item, click on 'Create’.
To remove an optimize item, click on 'Delete’.
To update an optimize item, click on 'Update’.

To load the optimizer report, click on 'Report'.
To start an optimize item, click either on 'Run’ or on 'Run..."

Running an optimize item indefinitely, using 'Run...', means that when the optimizer reach the
maximum number of generation or the fitness value converge, the software re-run the optimize item
and increase the value of 'Turn' by one.

5. Turn

If you run an optimize item multiple times, you may end up each time with different results.
This is because the optimizer algorithms do not look for all combinations but instead try to find good
solutions in a short period.
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This is why we introduced the concept of 'Turn'.
The optimizer report includes the best items for all the turns (not only the last turn)..

QuantShare | http://www.quantshare.com



6. In/Out of Sample Testing

In the right panel of the Al optimizer report, you can perform out-of-sample testing (If we consider
that the analyzed period is the in-sample period).

- Click on "Settings"

- Select the securities to analyze in the out-of-sample testing
- Select the out-of-sample period

- Click on "Start" to begin the analysis

This will create three additional columns in the report table.

In-Sample Fitness: The original fitness value (measure) of each chromosome

Out-of-Sample Fitness: The new fitness value calculated based on the out-of-sample period and
symbols

Gain: The difference between the in-sample and out-of-sample fitness values

TOP

1.8.15.2 Artificial Intelligence

Artificial Intelligence

Artificial intelligence is a plug-in that let you build prediction model using neural network and SVM
(Support vector machine) systems.

1. Neural Networks

http://en.wikipedia.org/wiki/Neural network

2. Create a prediction model

To create a prediction model, open the 'prediction model' form (Click on 'Al' then 'Prediction'), in the
new form, click on 'Add'".
The prediction model has many settings; those settings will help you fine-tune your model.

SAS JUpdate g Save As  Relnbakoe Model  Manager | Category . SPredt «  JRe-Tran =

" 1771002005 16:53 1702007 16:51 I 0

aa 1771002006 1651 17002007 16:51 I 0

3. Learning, validation and testing periods
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Each prediction model must have three periods.

The first period or the learning period is used to train the model.

The second period or the validation period is used to choose the best model among all the generated
models.

The third period or the testing period is used to test the model with new data. (Data on which the
model was not trained)

Note that the model is trained only with data from the learning period.

§3% (460 bars) 23% (168 bars) 14% (102 bars)

A A

To change the learning, validation and testing periods, click on the triangles and move them.

4. Learning and validation samples

There are two options:

Normal: The first bars (depending on the learning period) will be associated to the learning samples,
and then the next bars will be associated with the validation samples.

Random: The learning and validation periods will be merged and the learning and validation samples
will be chosen randomly.

5. Periodicity

This option let you choose the period that the prediction item will use.

6. Inputs

Inputs are time-series that will be used to train the prediction item.
This is probably the most important step in the creation of the prediction item.

Add a new input by clicking on 'Add".
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Inputs

S Type Input WS Lag PreProcessing R
E Forreada -S;tll—" 1 0 E‘J
L_add |
Columns:

e Select: The select checkbox indicate whether to enable or disable the current input
e Input Type: Select the input type you would like to use.

e Input: Display information about the input time-series.

e  Settings: Define settings related to the input you have selected

e WS: Let you create multiple inputs from this input.
Example: if you create 'close’ as input and set WS to two, the system will create two time-
series. The first one is 'close' and the second one is 'close one bar ago' or 'ref (close, 1)".
e Lag: Let you specify the lag to include for the input.
Example: if you create 'close’ as input and set Lag to 3, the system will create the following
input 'close three bar ago' or 'ref(close, 3)'.
Preprocessing: Let you select the pre-processing calculation that will be applied to the input.

e R:This button is used to remove the selected input.

Input Types:

e Symbol Field: You can choose between open, high, low, close or volume times-series.

e Symbol Return: This creates a formula that returns the performance of one of these time-
series: open, high, low, close, volume.

e Formula: This lets you build your own time-series using the formula editor.

e Extern Symbol: This lets you create a time-series based on an external symbol data.

e Database Field: This lets you create a time-series from a field database.

7. Output

The output is the time-series that will be predicted.
You can predict a symbol price, a symbol returns or any other time-series.

The output has the same settings as inputs.

The 'WS' column doesn't exists in the output settings.
You can create only one output.
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8. Neural network model settings

A neural network model has different settings that can dramatically improve or reduce the

performance of the prediction model.

@ Update Prediction Model ; a

Model Settings
Model sattings

X]

Network Input Layer
Annealng Epoch : 300 - Transfer Function :  Linear v Number of neurons :
Mter Epoch @ 0 -
Learning Rate Increass Factor : 11,00 - Learning rate : 0,20 s
Learning Rate Decrease Factor : 1,00 - Momentum : 0,010 -

Max Jtter : 0,003 -

Weight Decay : 0,00 s Set as Default
(© _8xk] (@ next][@ concel]
9. Network

A neural network model is composed of one input layer, one output layer and zero, one or many

hidden layers.

Click on the circles to select a layer.

Network settings:

e Annealing Epoch: The epoch at which the learning rate increase or decrease is performed
e litter Epoch: The epoch at which the lJitter is performed. Jitter is the process of adding small
random noise to weights of all synapses at regular intervals in order to get the network out

of a potential local minimum

e Learning Rate Increase Factor: Let the network learn faster in order to improve the global
error, value should lies between 1.00 and 1.03
e Learning Rate Decrease Factor: Let the network learn slower in order to improve the global
error, value should lies between 0.97 and 1.00
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Input layer:
The input layer is the first layer of the neural network model.

The number of inputs determines the number of nodes for this layer.

Hidden layers:
Hidden layers are layers that are always between the input and the output layer.

Output layer:
The output layer is the last layer of the neural network model.

There is only one node in the output layer.
The value that leaves this layer is the predicted value.

Layer settings:

e Transfer function: Activation or transfer function in a back propagation network defines the
way to obtain output of a neuron given the collective input from source synapses.

e Learning rate: Learning rate is one of the parameters that govern how fast a neural network
learns and how effective the training is.

e Momentum: Momentum term associated with each synapse represents its tendency to
retain its previous weight change. This factor varies from zero to one.

e Max litter: The maximum limit to the random noise added to weights while Jitter, Jitter is the
process of adding small random noise to weights of all synapses at regular intervals in order
to get the network out of a potential local minimum.

e Weight Decay: Each time the neural network is trained, the weights of synapses are
multiplied by this 'Weight Decay'. Weight decay value is usually between 0.9 and 1.

10. Filter

The filter lets you create a formula that will be used to reject certain bars from the learning process.
Example: If you want to reject bars where the volume was insignificant then type something like this:
'volume < 100"

11. Symbols

Select the symbols that will be used in the learning process.

12. Stop training settings

Specify when to stop the training, there are three options:

e By error value: Stop when the error value reaches a certain level.

e By error change: Stop when the error change goes below a certain value for a determined
number of iterations.

e By iterations: Stop after a specific number of iterations.
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Stop training conditions

[] By error value

Training Yalidation

[] By error change

Training Yalidation
By Iterations

Iterations : 10000

[ €

13. Selecting the best model

Select the model that will be used in prediction among all the models created during the training.
Type: Select the model based on one of these values:
Network Error:

e MSE (Root mean square error)
e POCID (Directional accuracy)

e POCD (Prediction sign accuracy)
e UTHEIL (Coefficient U de Theil)

Track on set: Choose whether to select the best model among the training models or the validation

models.

How to select the best model
Type:  |MSE v

Track on set () Training (® validation

14. Train a model

In the 'Prediction' form, select an item then click on 'Train’, the 'Prediction Progress' form appears.
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i prediction Progress
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The blue line refers to the iteration that produced the best prediction model depending on your
settings.

15. Prediction

In the 'Prediction' form, select an item then click on the small arrow next to 'Predict'.
You have the choice to choose between 'Predict' and 'Predict a value'.

15.1. Predict

This option gives you the ability to predict values for a range of dates.

15.2. Predict a value

This option gives you the ability to predict a value for a specific date.

16. Re-Training

You have the possibility to re-train a prediction model on new data. To do so, click on 'Re-Train'
button in the 'Prediction' form.

16.1. Re-Training Settings

Re-Training Settings lets you choose the range of dates and the learning and validation samples that
will be used for the re-training.

17. Update a model

In the 'Prediction' form, select an item then click on 'Update’.
You will lose the data of the prediction model if you update the latter.
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18. Re-initialize a model

Click on 'Reinitialize Model' in the 'Prediction' form to delete the date of the model.

19. Access a model from a formula

Two functions let you access a model data from a formula:

("category name", "model name")

Returns a time-series that contains the prediction values.

("category name", "model name")

Returns '1' if the prediction model was trained using the current symbol, otherwise returns '0'.
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1.8.16 External
Portfoliol23

1. Introduction

Portfolio123 is a service that lets you create ranking system models based on fundamental and
technical items.

Porfolio123 database contains more than 4000 fundamental ratios for all US companies. For more
info, visit their website on www.portfolio123.com.

This plug-in lets Portfolio123 subscribers import factors, formulas and ranking system data.

2. Import a ranking system

e Open the Portfolio123 plug-in (Extern->Portfolio123)

e Select 'Settings' tab, make sure you have inserted your portfolio123 login and password.
e Select 'RS' tab

e Click on 'Load' if no ranking systems appear

e Select a ranking system

e Typeinaname in the 'Name' text box

e Click on 'Create Item'

e Switch to 'P123' tab, your newly created item appears there.
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3. Create a factor

e Open the Portfolio123 plug-in (Extern->Portfolio123)

e Select 'F&F' tab

e Check the radio box 'Factor’

e Select a factor (select a category then a factor)

e Set the factor settings (lower or higher, rank vs.)

e Click on 'Create Item'

e Switch to 'P123' tab, your newly create item appears there.

4. Create a function

e Open the Portfolio123 plug-in (Extern->Portfolio123)

e Select 'F&F' tab

e Check the radio box 'Formula’

e Type aformula then type the formula name

e Set the formula settings (lower or higher, rank vs.)

e Click on 'Create Item'

e Switch to 'P123' tab, your newly create item appears there.
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Portfoliol

P23 |[iF ‘RS | Settings
Factors and Formulas
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5. Download Portfoliol23 data

e Open the Portfolio123 plug-in (Extern->Portfolio123)
e Select 'P123'tab

e Check the items you want to download

e Select the start date and the end date

e Click on 'Start download'

If you want to start the download from the last update date, click on 'Download Missing Dates'
instead of 'Start download'.
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Portfoliol123
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1.8.16.1 Portfolio123

Portfoliol23

1. Introduction

Portfolio123 is a service that lets you create ranking system models based on fundamental and
technical items.

Porfolio123 database contains more than 4000 fundamental ratios for all US companies. For more
info, visit their website on www.portfolio123.com.

This plug-in lets Portfolio123 subscribers import factors, formulas and ranking system data.

2. Import a ranking system

e Open the Portfolio123 plug-in (Extern->Portfolio123)

e Select 'Settings' tab, make sure you have inserted your portfolio123 login and password.
e Select 'RS' tab

e Click on 'Load' if no ranking systems appear

e Select a ranking system

e Typeinaname in the 'Name' text box

e Click on 'Create Item'

e Switch to 'P123' tab, your newly created item appears there.
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3. Create a factor

e Open the Portfolio123 plug-in (Extern->Portfolio123)

e Select 'F&F' tab

e Check the radio box 'Factor’

e Select a factor (select a category then a factor)

e Set the factor settings (lower or higher, rank vs.)

e Click on 'Create Item'

e Switch to 'P123' tab, your newly create item appears there.

4., Create a function

e Open the Portfolio123 plug-in (Extern->Portfolio123)

o Select 'F&F' tab

e Check the radio box 'Formula’

e Type aformula then type the formula name

e Set the formula settings (lower or higher, rank vs.)

e Click on 'Create Item'

e Switch to 'P123' tab, your newly create item appears there.
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P23 |[iF ‘RS | Settings
Factors and Formulas
() Factor (®) Formula
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5. Download Portfoliol23 data

e Open the Portfolio123 plug-in (Extern->Portfolio123)
e Select 'P123'tab

e Check the items you want to download

e Select the start date and the end date

e Click on 'Start download'

If you want to start the download from the last update date, click on 'Download Missing Dates'
instead of 'Start download'.
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