VOLATILY SCALP EXPERT ADVISOR

EA Name =Volatily Scalp

Typical =Sideway, counter trend system
Creator =Chiqgho
Distribution=Donation

Expired=Never both indicator and EA
Source Code=Not Included

Version =VS_EURCHF D_01



Thank You for using My Volatily Scalp EA.

DEFINITION

Although I am using term “Scalp”, but this is not meaning that it’s a “pip” EA. In fact this
system should be named with 20 Period MA Mean Reversion System. But let’s forget
about the name, before using this EA; let’s look how it’s work.
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This is my template. There are several indicators there, Keltner Channels (20,2), Bollinger
Bands (20,2,MedianPrice), Parabolic Sar (0.002,0.2), Average True Range(20), and there
are two CK_Speed(20,50) and (5,20). No matter how much indicators there, there are only
2 period that I use, 5 for short period and 20 for my long period.

Time Frame
This EA work at 15 M Time Frame, it uses 1 M Chart to find entry point, and using Daily
Chart to filter out bad trade. Therefore make sure the EA run on 15 M Chart.



The system :
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This picture show you where the EA, put its entry, and where the EA close it.
Rules:

Main rule to create the system:

As long the last bar (current bar, therefore it may repaint) and previous last bar (should not

repaint) are not green color, then this is our setup to make 20 Ma Mean Reversion System.

This is the only one rule that must we care to create the system. As long this condition

occurred, the probability of price to hit then mean is higher, and our task to make sure from

our entry before hit the mean will make profit.

The others rule that may become a filter.

Time Based Filter:

- Because most of this condition occurs at the closing of American’s Market to Asian’s
Session, this system will include a Time Based Filter.

- Trade time only 22-5 GMT general for all pair. A backtest result show if EURUSD pair
make more then half of it’s profit at 20-1. Just do a backtest, to find a specific time
trading on each pair. On my research, do not miss any trade between 22-1 GMT.

- No trade at fist 2 hours on Monday. Many surprise move here.

- No trade on Friday Trade after 8 GMT.

- No trade on 3 times spread period. It’s mean no trade above 20 December and first
week of Year.



Daily filter:

- No trade if previous Daily close above/below 2 deviation of Bollinger Bands.
You can avoid this rule to set TradeOutSideBand’s value TRUE.

- No trade if current 5 Period of Daily Chart showing above MaxDayAtr.

- No trade if last day range is too low. I define too low if yesterday high — yesterday low
less then current 5 days ATR.
You can avoid this rule to set TradeLowRangeDay value TRUE.

Entry Rules:

1.

Main rule and Time based filter must to be followed.

2. No trade outside Upper and Lower channel. If price penetrate both 2™ deviation of

3.

Keltner Channel and Bollinger Bands then no trade execute here.

Because we Buy below MA, and Sell above MA, used twice of pair spread as a
minimum range between current closing price and MA for the entry. This is to filter
a market that it’s range only between their spread, and also a natural filter if the
spread of the pair go wide.

Compare the maximum value between twice spread and last previous (not current)
20 ATR. Witch one the maximum, this our real filter for entry. Let’s we say this is
our Signal Filter.

If the range between current closing price and MA as much as our Signal Filter,
look 1 M Chart for the last confirmation. We only sell when the price tick up, and
buy when price tick down. Therefore use WPR(20) at 1 M chart, wait for its value
below -80 to go Long, and wait for it’s value above -20 to go Short.

We do Cost Averaging use the same rule above, and use the Signal Filter as
minimum range between two same open positions.



The Target and exit rule:
It is hard to explain the way to exit but this is the common rule:

- The main target of this system is to make profit in pips (it can sum of profit in pips
if we have more than 1 same open position) as much as our Signal Filter (That’s
why we are not scalper). If we get this target before touching 3 place below, then
no same position will be opened.
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If this happen, the EA will not take any Short position again, but still to take Long
position.

- There are 3 places to close our position no matter how much our profit/loss. First
place is the mean or MA, second is the first deviation of Keltner Channels, and the
last the second deviation of Keltner Channels. The decision to close or not in each
place, to be confirm with CK_Speed Indicator.

- Mostly if price hit the MA in trading time, we have make profit there. If it’s not the
situation, then it’s become a difficult decision to make here. To close accepting the
current loss, or to hold the trade to expect the price to penetrate the first deviation
even the second deviation as the final target with no reason anymore. Therefore if
you have any others strategy on exit at this condition, then trade it manual, specially
if trading time has been passed, but keep respect to use stop loss.
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This picture shows such this condition. I have a Long position on red line. Meet this
situation, I close my Long position when price penetrate the first deviation of Keltner
Channel (White Color) and accept a loss.

- The last rule in exit position, the EA only looking for profit (summing) as much as 1
pips, if trading time has been passed. Therefore try to avoid last hour trade if there
are no more an open position.

What Pair to Trade

Early, I create this system to trade EURUSD pair. But a wide range on EURUSD pair since
August 2008 make this system suffered a huge drawdown. A surprising result comes when
I try to test on other pair. A superior result come on EURCHF pair (using 3 spread and 3.8
spread) and EURGBP(using 3 spread) in back testing using history data from Alpari
(starting 2004 as they have). And also a positive result (as long as profitable) on USDCAD
and GBPCHF with the same period, and without any modification both entry and exit rule.
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VolatilyScalp
AlparillK-Demo (Build 220)
Syribal ELRCHF {Euro vs Siiss Franc)
Perind 15 Minutes (M15) 2004,06.17 15:30 - 2009.02,17 03:45
Mol Every tick {the most precise method based on al avalable least timeframes)

Time:_Info="5ase on Server Time", OpenHour=22; ClaseHaur=5; Mi=trug; Risk=50; Lots=0,1; LotsDigik=2; Sippane=3; Stoploss=45;
Aty Info="Do not trade if 5 period dally atr too high', MaxDayAtr=250; MaxTradePerBar=1; MaxTradePerPosition=+; EAName="Yolatly

Paanetas Sealp", Typical="Sideway, counter trend system”, Creator="Chiqho", Distribution="Free", Version="General F_01",
email_yM="ch1cho@yahoo.com”,

Bars in test 114209 Ticks madelled 9256185 Modeling qualty 89.92%
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Tnitial depost ~ 10000.00

;fot;'t”et 956707 Gros ot 54985.45 Gross oss 4EE958.3
Prafit factor 1.78 Expected paveff 1292.79
QE;;';E:W 567,07 Maximal drawdown £45262,81 (19.58%) Relative drawdown 43,90% (278548.53)
Total trades 2936 Shart positions (won %, 1387 (84.25%) Long postions (won %) 1549 (86,06%)
Prafit trades (% of total) 7503 (85,25%) Loss trades (% of total) 433 (14.75%,)
Largest profit trade #3364, 18 Ioss brade 15752112
fiverage profittrade 457,80 loss trade 1122231
Maximum consecutive wins (prafit in money) 52(122461,42) consecutive losses (oss in money) 4(-75493.39)
Maximal consecutive profit (count of wing) 755640,89 (36) consecutive loss (count of losses) -295426,17 (2)
fiverage consecutive wins 8 consecutive losses 1
Balance | Equity | Every tick (the mast phecise method based on all available least timeframes to qenerate each tick) /89.92% e
2043481
1899661
949830
0
Size ¥
?Ej Dong :e Ity Computer

This is my first release result on EURCHEF. My history still clear here till 30 January 2009.
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Symbal EURCH {Eura vs Siss Franc)
Perind 15 Minutes (}15) 2007.01,06 00:00 - 2009,02,18 2345 (2007,00.07 - 2000.02.19)
Model Every tick (the most precise method based on al avallzble least timeframes)

Time_Info="Base an Server Time", OpenHour=22, CloseHour="5; Mi=trug; Risk=S0; Lote=0 1; LoteDigit=2; Sippage=3; StopLoss=60;
Bitr_Info="Reead my manual befate anply spesific fiber") TradelowR angeDay=trug; TradeOutSideBanc=true; MaxDaydtr=250;

Parneets MaiTradePerBar=1; MaxTradePerPosition=4; EAame="Yolatly Scalp’; Typical="5ideway, counter trend system'; Creator="Chigho",
Distribution="Free"; Version="ceneral F 01", emal_{M="chgho@yahoo.con’
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Profit factar 297 Expected pavaff 187,08
Absolute : , ; 1
126,27 Mavimal drawdown Z2852.22 (10,35%) Relative crawdown 33,14% (A609.58)
drawdonn
Total braes 1515 Short postians {won %) T09{75,46%) Long positions (won %) B06 (74.57%)
Profi tradzs (% of totdl) 1136 (74.98%) Loss trades (% of totd) 379(25,02%)
Largest profit brads 8536.35 loss trade £423.50
Rverage profit trade 375,99 loss trage 3718
M consecutive wins (profit in maney) 31(30978.86) consecutive lnsses (oss inmany) B(-1280.54)
Masimal consecutive profit (counk of wins) 516081 (13) consecutive loss (counk of losses) 10973
Hverage consecutive wins 4 ronsective osses 1
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I make a change on exit rule, and apply a rule to reduce number of trade, and minimized
any huge loss by changing its exit rule (this what You have right now). Almost a half
number of trade I reduce. While at the same time, amount profit/loss in $ almost equal.



Unfortunately the number of win percentage decrease, this is because there are a lot of cut
loss taken, and also reduce the total profit during back testing period. Just be careful, this
back test result uses a high risk, 50% risk from capital each time.

EURUSD
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VolatilyScalp
AlparillK-Derno (Build 218)
Sumbol ELRUISD (Euro ws LS Dollar)
Period 15 Minutes (M15) 207,010 00:00 - 2009,01,30 22,45 (20070106 - 2009.00.31)
Model Ewery tick (the most precise method based on all avalable least tmeframes)
Time:_Info="Base on Server Time"; CpenHour=20; ChoseHour=5; Mh=trug; Risk=50; Lots=0,1; LotsCigh=2; Slppage=3; Soploss=45;
P— Atr_Info="Do not trade if 5 periad dally atr too high", MaxDayitr=200; MaxTradePerBar=1; MaxTradePerPosition=4; EAName="Volaty
5calp'; Typical="%idzway, counter trend svstem”; Creatar="Chlgho'; Distribution="Free", Yersion="General F_01",
emall_YM="chigho@yahoa.cam",
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;f;;‘t”et 00718,28 Grass profit 40742164 o oss A3
Prafit factor 1,33 Expected payaff 4838
Absolute ’ o : I
207187 Maimal dramdown 48063,75 (37.69%) Relative drandawn £0,84% [14395.46)
drawdown
Tatal trades 2082 Short positions (won %) 1099 {82.59%) Long positions (won %) B33 54.13%)
Prafit trades (% of tota) 1738 (B3.48%) Loss tradss (% of totd) 34 16,52%)
Largest profit trade 4526,67 loss trade 716398
fwerage profit trade 234,42 loss trade -91.58
Maximum consecutive wins (profit in money) 53118397.39) consecutive losses (Joss in money) B (-343.43)
Maximal consecutive profit (count of wins) 2315441 (333 consecutive loss {count of losses) 2030358 (3)
Average consective wins B consecutive losses 2
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This my first work at EURUSD, I use 200 MaxDayATR and 45 SL. A huge drawdown
here. Seem dangerous to leave it alone.



If we use this EURCHF version to EURUSD:
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Symbal EURLISD (Eura ws LIS Dallar)
Period 15 Minutes (M15) 2007,01.08 00:00 - 2009,02.24 23:45 (2007,01.07 - 2009.02,25)
Model Ewery tick (the most precise method based on all available least Hmeframes)

Time_Info="Base on Server Time"; OpenHour=22; CloseHour=5; MM=true; Risk=50; Lots=0.1; LatsDigit=2; Slippage=3; StopLoss=60;
Atr_Info="Read my manual before apply spesific Fiter"; TradeLowRangeDay=False; TradeCutSideBand=False; MaxDayatr=250;

Parameters EquityInfo="It is better ko et amount target ($) when running on multiple pair'; EquityTarget=0; SecurelyEquity Target=False;
MaxTradePerBar=1; MaxTradePerPasition=4; EAName="Volatily Scalp"; Typical="Sideway, counter trend system'; Creator="Chigho";
Distribution="Donation"; Yersion="YS_EURCHF D_01"; emai_YM="ch1gho@yahoo.com";
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;f;;‘t”‘at 7096509 Gross profit TR Gross loss 25615265
Profit factor 1,28 Expected payoff 50,26
Q:’:ﬂd“;an 122621 Madmal drawdonn 36076.01 (S0.20%) Relative chawdown 50.20% (36076.01)
Tatal trades 1412 short positions (won %) 725(76,76%) Long positions (wan %) EE7 (79.77%)
Prafit trades (% of tatal) 1119(79.25%) Loss trades (% of totaly 293 {20, 75%)
Largest profit trade 2527.80 loss trade -6743.18
Average profit brade 292,33 loss trade -674.24
Maximum consecutive wins {profit in maney ) 35 (10859.67) consecutive losses {loss in money) 6 (-6062.53)
Mazximal consecutive profit (count of wins) 13498.13{11) consecutive loss (count of losses) -19079.69 (3)
Average consecubive wing 5 consecutive losses 1
Balance [ Equity [ Every tick (the most precise method based on all available least timeframes to generate each tick) [ nfa es]
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A lot mismatched bar error here. Several filter apply here.I turn the TradeLowRangeDay to
FALSE, and TradeOutSideBand to FALSE

Change the trade time give another perspective. I use trade time to 20-1, make this EA no
trade on Monday market opening..I give much attention to EURUSD pair, since this where
the EA start however.
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VolatilyScalp
AlparilTK-Demo (Build 220)
Symbol EURLISD (Euro s 15 Dollr)
Perind 15 Hinukes (M15) 2007.01,08 00:00 - 2009.02.24 23:45 (2007.01.07 - 2009,02.25)
Madel Every tick (the most precise method based on al avalable least timeframes)

Distribution="Danation' Version="43_EURCHF D_01"; emal_="ch1gho@yahoa.com”,

Time_Info="Base: on Server Time", OpenHour=20; ClaseHour=1; Mit=true; Risk=30; Lots=0,1; LotsDigit=2, Slinpage=3; Stoplass=t0;

Bt Info="Read my manual befare apphy spesfic fiter™, TradelowRangeDay=False; TradeOutSideRand=False; MaxDayhtr=250;
Parameters EaquibyInfio="Tt is better to set amaunt targek (4] when running on multiple pair"; EquityTarget=0; SecureMyEquiyTarget=F dse;

WaxTradePerBar=1; MaxTradePerPositian=4; EAblame="Valatly Scalp"; Tvpical="%ideway, counter trend system”; Creator="Chlgha';

Barsintest 53247 Ticks modelled 7819780 Modeling qualty nfa
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Intial depasit 1000000
;f;;‘t”et SHI5.27 Gros prof 17556508 Grss s A23540
Profit Factor 143 Experted payoff 59,35
thsolute ) . . "
674,99 Maximal drawdawn 3016652 (45.53%) Relative chawdown 48.53% (30166.52)
drawdonn
Total trades 883 Short pasitions (wan %) 452 (76,33%) Long pasiians (wan %) 431 (78.89%)
Profi trades (% of total) 85 (77,55%) Loss trades (% of toka) 198 (22.42%,)
Latgest profit trade 226736 loss trade 4590,00
fiverage profit trade 256,30 loss trade f22.02
Maximum consecutive wins (profit in money) 18 {3217.41) consecutive losses {Joss in money) £ (-1044.41)
Mamal consecutive profit (count of wins) 11982.20(15) consecutive loss (count of losses) -12670,00(3)
fverage consecutive wins 5 consecutive losses 1
Balance | Equity | Every tick the most precise method based on all avalable least tmefames to generate sach tck) [ nja 5
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Use Open hour 20 and close hour 1 GMT.
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VolatilyScalp
AlpariUK-Demo (Build 218)
Surihol ELIRGRR {Eurn vs Greak Britain Pound )
Period 15 Minutes (M15) 207,010 00:00 - 2009.00,30 2245 (20070106 - 2009.00.31)
Made! Ewery tick (the mast precise method hased on all avalable least bmeframes)

Time_Info="Biase on Server Time"; OpenHour=20; CloseHour="5; MM=trug; Risk=50; Lats=0.1; LatsDigit=2; Sippaqe=3; StopLess=45;
Aty Info="To nat trade f 5 period daly atr oo high'; MaxDaudtr=200; MaxTradePerBar=1; MaxTradePerPostion=4; EAName="Yalatll

Paraneters Sealp"; Typical="Sideway, counter trend system"; Creatar="Chlgha'; Distrbution="Free"; Yersion="General F_01";
email_YM="chigho@yahoo.com’,

Bars in test 51198 Ticks modelled 4137295 Modeling qualty nfa

Wismatched 401
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Inidal depost:  10000,00

;f;;‘t”Bt TR02271 Gross prof T4 Gross s AT
Prafit factor 2,86 Expected payoff prakis
Pl 582,35 Mavind drandonn 4291 33 (45.75%) Relative drawdonn 45,759 (42551.53)
dramdown
Total trades 1064 Shart postions {wan %) 521 (B2,15%) Long pasitions (won %) 43 (57.20%)
Prafit trades (% of tota) 902 [84.77%) Loss trades (% of botal) 162 {15.23%)
Largest profit trade 1423860 loss trade 732375
fwerage profit trade 402,64 Ioss trade -T44.96
Maximum consecutive wins (orofit in maney) 43{115777.43) consecutive lnsses (Joss in money) 5(-531.84)
Maximal consecutive profit (count of wins) 115777 43 (43) consecutive hoss (count of losses) -24115,99 (4)
dverage consecutive wins B consective lnsses 1
Balance [ Equity | Every tick (the most pracise method based on all avalable least tineframes to generate aach tick) [ nia o
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This first release result using Spread 3 on backtest.
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VolatilyScalp
AlpariUK-Demo (Build 220)
Symbol EURGER {Euro vs Great Britain Pound )
Period 15 Minutes (M15) 2007.01 .08 00:00 - 2008.02.18 23:45 (2007.01.07 - 2008.02.19)
Model Every tick {the most precise method based on all avalable least timeframes)

Time_Info="Eiase on Server Time"; OpenHour=22; ClaseHour=5; MM=trug; Risk=50; Lots=0,1; LotsDigit=2; Jippage=3; Stoploss=60;
Atr_Info="Read my manual before apply spesific fiker"; TradelowRangeDay=true; TradeOutSideBand=true; MaxDayatr=250;

Perameters MaxTradePerBar=1; MaxTradePerPosttion=4; EAName="valatily Scalp"; Typical="Sidewary, counter trend system'”; Creator="Chigha';
Cistribution="Free"; Version="General F_D1"; emai_¥M="chigho@yahoo.com';

Biars in test 52439 Ticks modelled 4832037 Modeling qualicy nfa

Mismatched

charts errars 1588

Intial deposic ~ 10000.00

;f;;‘t”et 31161.84 Gross proft 25066620 Grossloss A2
Profit Factor 2,03 Expected payaff 160,34
Absote 137450 Maima crandonn 29315.38 (25.15%) Relative chandown 45.05% (21464.82)
drawdowin
Total brades 16 Short positions (won %) 398 {76.13%) Long positions (won %) 420 {75.35%,)
Profit trades (% of tatal) £32 (77.26%) Loss trades (% of botal) 186 (22.74%)
Largest profit trade 4302.14 loss trade -15990.82
dwerage profit trade 409,60 loss trade 656,58
Maximum consecutive wins {profit in money) 31 {25192.75) consecutive losses (loss in money) 4(-13296.57)
Maximal consecutive profit {count of wins) 2519275 (31} consecutive loss {count of losses) 20707 45(2)
Average consecutive wins 5 consecutive losses 1
Balance [ Equity | Every tick (the most precize methad based on all avalable laast timeframes to generate sach tick) [ nfa 1453
109550
7768
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Use EURCHF version. Again a lot of Bars error here. It seems a lot wrong cut loss action
here.
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‘A Stratepy Tester: YolatilyScalp - Microsoft Internet Explorer - [Working Offline]
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VolatilyScalp
AlpariUK-Dema (Build 220)
Symbol LUSDCAD (U5 Dollar vs Canadian Dollar)
Period 15 Minutes (M15) 2004.06.16 15:00 - 2003,02,13 22:45 (1970.00,01 - 1870,00.01)
Madel Ewery tick (the most precise method based on all avalable least tmeframes)

Time_Info="Ease on Server Time'"; OpenHour=2Z; CloseHour=5; Mii=trug; Risk=50; Lots=0,1; LotsDigit=2; Slippage=3; Stoploss=45;
Atr_Info="Do not trade if 5 period daily atr toa high"; MaxDayatr=200; MaxTradePerBar=1; MaxTradePerPosition=4; EAName="Volatiy

Parameters Scalp'; Typical="Sideway, counter trend system"; Creatar="Chigha"; Distibution="Free"; ¥ersion="General F_01";
emal_YM="chigho@yahoo,com";

Biars in test 113867 Ticks modelled 6117009 Modeling qualicy 9.92%

Mismatched
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charts errars

Inial deposic ~ 10000.00
Totdl net

profit 296317.97 Gross profit 180517467 dross loss -1508356.70
Prafit factor 1,20 Expected payoff %32
Absalte 54344 Maxinal drawdonn 202172.27 (70,25%) Relative drawdown 70,25% (202172.27)
drawdown
Tatal trades 3019 Short pasitions (wan %) 1539 (81,11%) Long pasitions {wan %) 1420 (81.13%)
Prafit trades (% of total) 2449 (81.12%) Loss trades (% of tatal) 570 (18.65%)
Largest profit trade 067,59 loss trade -20526.99
hwerage profit trade 73711 loss trade -2646.24
Madimurn cansecutive wins (profit in maney) 55(19089.26) consecutive losses (loss in money) 9(-74954.85)
Maximal consecutive profit (count of wins) 59247.33 (36) consecutive loss (count of losses) -74954,85(3)
Average consecutive wins 7 consecutive lnsses 2
Balance [ Equity | Every tick (the most precize methad based on all available least timeframes to generate each tick) [ §3.92% 10405
2495655
197102
3552
]
Size ¥
€§| Done :J My Computer

First release, on USDCAD, huge drawdown.



A Stratepy Tester: VolatilyScalp - icrosoft Internet Explorer - [Working Offline]

Fle Edt Yew Favortes Tooks Help f
2| P -
) 3| ) <2 Favr . v
€ ) M @ iy Seatch V_\{Favur\tes {‘3 = ﬁ‘ _I
Address |@ C!\Documents and Settingstownersiiy DocumentstvolativscalpiusdeadiStrategy Tester him A ‘ G Liks ”
A
Strategy Tester Report e
VolatilyScalp
AlpariUK-Dermo (Build 220)
Symbol 1USDCAD (U5 Dollar vs Canadian Dallar)
Period 15 Minutes (M15) 2007.01,08 00:00 - 2009,02.26 23:45 [2007,01,07 - 2009.02.27)
Model Every tick (the most precise method based on al avalable least timeframes)

Time_Info="Base on Server Time"; OpenHour=22; CloseHour=5; MM=trug; Risk=50; Lats=0.1; LotsDigt=2; Sippage=3; Stoploss=60;
Atr_Info="Read my manual before apply spesific fiker"; TradelowRangeDay=False; TradeOutSideBand=False; MaxDaydtr=250;

Parameters Equitylnfo="Tt is better ko set amount target when running on multiple pair’; EquityTarget=0; SecureMyEquityTarget=False;
IaxTradePerBar=1; MaxTradePerPosition=4; EAName="¥olatly Scalp'; Typical="5ideway, conker trend systen’; Creator="Chigho";
Distribution="Danation"; Versian="vS_EURCHF D_D1"; emal_¥M="ch1 gho@yahao.com";

Biars in test 53109 Ticks modslled 3601397 Modeling qualy nja
Wismatched 661
charts errors

Initial deposic 10000,00

Total net

i 7293.93 Gross profit 92510,79 Gross loss -85210.87
Profit factor 1.09 Expected payaff 6.97
Absalite e 2 Wavinal drawdonn 22779.97 (63.75%) Relative drawdonn £3.75% (22773.97)
drawdown
Total trades 1047 Short positions (wan %) 513(72,32%) Long positions {won %) 534 (89.48%)
Profit trades (% of total) 742 (70,87%) Loss trades (% of total) 305 (29,13%)
Largest prafit trade 696,27 Inss brade -2557.63
dverage prafit trade 124,68 loss trade 279,38
Maximum consecutive wins (profit in money) 23(4744.68) consecutive losses (Joss in money) 21-5419.47)
Mazimal consecutive profit (count of wins) 474,68 (23) consecutive loss (count of losses) 423003 (4)
Bverage consecutive wins 4 consecutive losses 2
Balance [ Equity | Every tick (the most precise methed based on all available least timeframes to generate each tick) [ nfa x4
20074
20667
13259
ga51 v
€§| Daong :J My Computer

Using EURCHEF version, seem bad. Backtest use only 2 years data.



GBPCHF or GBPUSD

2 Strateay Tester: VolatilyScalp - Microsoft Internet Explorer, - [Working Offline]

File Edt Wiew Favortes Tools  Help ,"
1 = i in!
) N O = 4 (2. i W] -
€, 2 \ﬂ @ 0|/ Seatch . Favortes {} e /_)‘] _‘
fiddress |® C:\Documents and Settingsiowners|My Documents\volatilyscalpibacktestigbpehfspreadsfinaltest htm V| Go | liks
A
Strategy Tester Report =
VolatilyScalp
AlpariUK-Demo (Build 220)
Symbol GBPCHF [Great Bricain Pound vs Swiss Franc)
Perind 15 Minutes {M15) 20040617 13:30 - 2009,02,13 22:45
Model Every tick (the mast: precise method based on all avalable least timeframes)

Time_Info="iase on Server Time"; OpenHaur=22; CloseHour=S; MM=trug; Risk=50; Lats=0,1; LotsDigit=2; Slippage=3; StopLoss=45;
Atr_Info="Da not trade if 5 period dally atr koo high'; MaxDayAtr=210; MaxTradePerBar=1; MaxTradePerPoskion=4; EAblame="Yolatlly

Parameters Scalp'; Typical="Sideway, counker trend system”; Creator="Chigho", Distribution="Free"; Version="General F_01";
emal_M="ch1gho@yahoo.com’;

Bars in test 114668 Ticks modelled 22458434 Madsling quality 9.92%

Mismatched i

tharts errors

Initial deposit  10000,00

;fotfi'tmt [791859.70 Gross proft 626090, Gross loss SO
Prafit Factor 1.36 Expected payoff 78,36
Absalute 154780 Madmal drawdown 95619498 {41,51%) Relative drandown 41.51% (S56194,95)
drawdown
Total trades 2040 Short positians {won %) 956 (85,49%) Long positions (won %) 1082 (67.80%)
Profit trades (% of total) 1768 (86,72%) Loss trades (% of total) 271 (13.28%)
Largest profit trade 33910.57 loss trade -B6A57.95
dverage profit trade 3858.73 loss trade -18576.50
Maximum consecdtive wins {profit in money) 50 (35032.73) consecutive lnsses (Joss in money) £ (-37766.89)
Maximal consecutive profit (count of wins) 428208,80(31) consecutive loss {counk of lsses) -243466,15 (4)
Average consecutive wins 9 Consecutive losses !
Balance | Equity [ Every tick ithe most precise method based an all available least timeframes to generate each tick] [ 89.92% 1800488
1351123
00743
40374
I}
Size V
{Ej Dang j iy Computer

This is my first release result on GBPCHF. Interesting result, on high spread pair.



A Stratepy Tester: VolatilyScalp - icrosoft Internet Explorer - [Working Offline]

Fle Edit Yew Favortes Tooks Help

v v ﬂ @ .l\l

~ ‘J.\L N ]
P ) Searth U Faseries ‘3 T g ﬁ‘ v _I

Address |® C:\Dacuments and Settingstowniersiiy Dacumentstvolatilyscalp\gbpchf\Strategy Tester htm

|
Strategy Tester Report
VolatilyScalp
AlparilK-Demo (Build 220)
Symbol GBPCHF {Great Britain Pound vs Swiss Franc)
Period 15 Minutes (M15) 2004,06.17 13,30 - 2009.02.23 11215
Modg! Every tick (the most precise method based on all available least tineframes)
Time_Info="8ase on Server Time"; OpenHour=22; CloseHour=5; MM=true; Risk=S0; Lats=0,1; LotsDigh=2; Slppage=3; StopLoss=60;
fitr_Info="Read my manual before apply spesific filcer”; TradeLowRangeDay=true; TradeOutSideBands=true; MaxDayhtr=250;
Parameters Equitylnfo="Tt is better to set amount target when running on multiple pair'; EquityTarget=D; SecureMyEquityTarget=False;
MaxTradePerBiar=1; MazTradePerPostion=4; EAName="volatily Scalp"; Typical="Sideway, counter trend system’; Creator="Chigha';
Distribution="Donatin'; Yersion="v5_ELURCHF D_01"; emai_YM="ch1gho@yahoo.com",
Bars in test 115190 Ticks modelled 22901323 Modeling qualicy nja
Mismatched 567
charts errors
Initial deposic ~ 10000.00
;f;;‘tnet A6 Gross proft MY Gross oss 17518063,39
Profit Factor 1.27 Expected payoff 1592.86
Q:Jasﬂg'ot:m 93244 Maximal drawdowin 364363154 (55.91%) Relative drawdown 85.91% (3643631,64)
Total trades 2967 Shart posttions (won %) 1437 (75,64% Long pasitions (won %) 1530 {78.17%)
Profit trades (% of total) 2283 (76.95%) Lass trades (% of total) 84 (23.05%)
Largest profit trade 17227120 loss trade -297617.08
fiverage prafit trade 974419 loss trade -25613.99
Maximum  cansecutive wins (profit in money) 43{255077.37) consecutive losses (Joss in money) 7(-374913.78)
Maximal consecutive profit (count of wins) 983115.02 (11} consecutive loss {count of losses) -762238.96 (4)
fverage consecutive wins 5 consecutive losses 2
Balance | Exquity | Every tick (the most precise method based on al available least timeframes to generate each tick) [ nja P
6298
L4199
1182099
0

(Ej Dong

;J My Computer

This using EURCHF version. No Comment. ©



GBPUSD

I don’t have much historical data on this pair. I try several time to download from Alpari
give me a broken link. But on my personal judgment, compare the result between
EURUSD, EURCHF, and USDCHF the result from USDCHF is the worst. A positive
result from GBPCHF makes me to conclude that it should be worked on GBPUSD. But
however need a real data tick to do back test before take any conclusion.

What I see from all back test show another interesting one. Mostly the drawdown period
between mayor pair and cross pair come in different time. For example a huge drawdown
suffered on EURCHF from January 2007 till March, while the same period EURUSD and
USDCAD enjoy a good result. Compare to period from August till now, show a different
situation. Mostly mayor pair suffered a huge drawdown here, while cross pair make a ton of

pips.

Programming Section:
Because I do not include any source code than here my explanations about all indicators:
- CK Speed
This indicator has 3 buffers.
1* buffer is the Green color, its value 3 if Green, others 0.
2" buffer is the Red color, its value 2 if Red, others 0.
3" buffer is the Yellow color, its value 3 if Green, others 0.
double speed1=1Custom (Symbol (),0,"CK_Speed",20,50,0,0);
double speed2=iCustom (Symbol (),0,"CK_Speed",20,50,1,0);
double speed3=iCustom (Symbol (),0,"CK_Speed",20,50,2,0);
- Keltner Channels
#property indicator_buffers 5
#property indicator _colorl White—> 1* Up Deviation
#property indicator _color2 White—> Middle
#property indicator color3 White—> 1 Low Deviation
#property indicator color4 Red—> 2™ Up Deviation
#property indicator color5 Yellow—> 2™ Low Devifation

Disclaimer

Any losses on your trade by using this EA or any material on this book become your own
responsibility. You can use this EA as long as you want no matter with or without donation.
Any change on this version will



INSTALLATION INSTRUCTION
Make sure your platform is the latest version, or you have to upgrade it to latest version
before doing installation. Using older version, may hang your terminal.
The zip/rar files should include these files:
1. VS EURCHF D 01.doc, this you are reading.
2. VS EURCHF D 01.EX4, this is the EA.
This file must be located at: C:\Program Files\Your MetaTrader \experts
3. CK_Speed.ex4, this is indicator
This file must be located at: C:\Program Files\Your MetaTrader \experts\ indicators
4. Keltner Channels.ex4 another indicator
This file must be located at: C:\Program Files\Your MetaTrader \experts\ indicators
5. vs_eurchfd 01.tpl a template file
This file must be located at: C:\Program Files\Your MetaTrader \templates
6. volscapmayor.set, this is the configuration for mayor pair
This file must be located at: C:\Program Files\Your MetaTrader \ experts \presets
7. volscapcross.set, this is the setting for cross pair
This file must be located at: C:\Program Files\Your MetaTrader \ experts \presets

Now, load the template :
6234320: MetaTrader - Alpari LUK - [GBPUSD M15]

File View Inset Chats Tools  ‘Window Help
B B | & @ Gy O B @ [@expertadvisors |- 1L (10 x| @ QD k| G- O B-
g - M1 ME [MIS M0 Hi Hd D1 Wil MM Eﬁ Save Template...

Load Template... WS_EURCHF D_o1 )
grrnil

Remove Templata ~ *

A0

BollingerB ands
Dinapoli

Layers

Momentum

Popular

WYolatilscalp
“olatipscalp_crosspair

Wolume

% 2115

6 Feb 154E 26 Feb 17

Load template to




You should see the template, select my template
Open

Loak jn; | =2 templates vl 0 T M-

Al kpl wolatilyscalp . tpl

BollingerBands. kpl wolatilyscalp_crosspair. kpl

Dinapoli.kpl volume. tpl

Layers,tpl ws_eurchlf d_01,kpl

Momenturn, bpl Williarns. tpl

Popular, tpl

File name: | vs_eurchf d_01 | [ oOpen |
Files of type: | Template Files [*tpl] v| [ canca |

Well done. My template will appear on your current pair.
Let’s configure the EA. On Your current pair press F7. This box will appear. Then click
Load:

V5_FEURCHF D_O1

| Commoan | Inputs |
W ariable Walue S
oo b true
ed] Risk 50
i Lats 0.1
jied| LatsDigi 2 W
[1;__33 Slippage 3
[1533 Stoploss (=]
ab | Atr_|nfo Read my manual before apply spesific filker [ Load ]
L‘E'j TradelLowRangeD ay true
|8 Tradal aSidal snd briae 4 [ save ]
] ] [ Canicel ] [ Reset I




Then this box will appear:

Laak jr: | ) presets vl 0 2 -

m volscap

m wolscapcross
m volscapmawar

T

File name: | ¢ zel

Files of tupe: |E:-:pert5&t [F.zet] v| [ Cancel ]

If your pair a cross pair, then you should select volscapcross, otherwise you select
volscapmayor. Click open, the previous box will appear, click ok. Done here, you don’t
need to read next page.



ADVERTISE

To Keep Economic Grows

If you have any idea about any system and don’t know about program than you can

contact me, I will make it for you on price that we can negotiate later.

If you want to create, or modify this system then:

- You can start from scratch, all system logic I have explained, and you can use
my indicator without any limitation.

- If you can not program, you can buy my source code on 250$ and hire another
programmer, to keep your idea clean from me, as I could be mistake to release
to public.






