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Installation
Read Strategy Tuner Installation Guide.

Starting the Program
To run Strategy Tuner:

1. Start Strategy Tuner Server. Go to Start->Programs->StrategyTuner2 and click
Tuner Server. After Tuner Server started you can minimize its window. We don t
refer the server any more in this document.

2. Start Strategy Tuner Console. Go to Start->Programs->StrategyTuner2 and click
Tuner Console.

3. Enter your login and password to Tuner Console, which were supplied in the
confirmation e-mail you have received.

The Main Window

After you start the program and enter your login and password the main window opens,
displaying project of your portfolio (see Figure 2-1 on page 4). The window is divided
into the following areas:

Table 2-1: The Main Window Explained

No Area Purpose

1 Menu bar Includes menu for managing
the product s main functions

2 Toolbar Includes icons for quick

activation of the product s
most frequently used

functions.
3 Contracts table Lists of current contracts in
your portfolio and their details
4 Strategies table List of strategies for the

selected contract and their
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details

5 Chart tab Displays contract performance
chart

6 Orders Statistic table Displays statistic data for
performance strategy

7 Additional Information Tabs Includes messages and online
information
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Figure 2-1: The Main Window

The Menu Bar
The Menu Bar includes menus for managing the product s main functions. Using menus
you can:

e Save and print your portfolio;

e Manage contract and strategies;

e Set system and chart options;

e Construct data for Strategy Analysis.

The Toolbar

The toolbar comprises icons for quick activation of the product s functions that are most
often open. These include:
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* deleting strategies;

. IDE“’E” /2002 :I' initial date for considering strategy;

o "™ duration one day earlier;

.. -
. running strategy;

« "™ duration one day later;

(0170472004 =] final e for strategy analysis;

Strategy Analysis table (data base for Optimization of strategy) running;

starting Strategy Analysis;

W viewing strategy details;

A
@

e getting help;

Connected . .
connection with the server;

setting system options;

updating transactions;

=

viewing messages.

The Contracts Table

The Contracts table displays all the contacts in your portfolio, and trading information for
each contract.

The Strategies Table

The Strategies table displays all the strategies associated with the selected contract, and
information about each strategy.

The Chart Tab

The Chart tab, on the bottom half of the Main Window displays historical data about
transactions for selected contract. This includes a graphical display of the contract and
your strategy, and Orders Statistic Table. There are three modes of Strategy tuner: for
multi-day trading, intraday trading and for analysis data base. For multi-day trading you
see cumulative profit and loss of the strategy during the period between initial and final
date of the strategy (see Figure 2-1 on page 4). Chart Tab for intraday trading mode is
described chapter 7 Intraday Trading . Chart Tab for analysis data base is used for
current statistics and described in Chapter 8: Analysis and Optimization of Strategies .
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Charts

The chart display area is on the left hand site of the Chart tab.

There are three working modes of Strategy Tuner: multi-day trading, intra-day trading
and filling analysis database, which are described below in this document. For each of
these modes, the chart display represents different window:

The Chart for back-testing of strategy is described in the Chapter 7 Running Strateqy
for Intraday Trading .

The Chart part which is used for preparing analysis database is described in the chapter 9
Preparing data for strategy optimization .

Orders Statistic Table

Orders Statistic table is in the right hand side of the Chart tab. This area shows the
statistics of trading for chosen contract (see Figure 2-2 below).

Crders Statistic
Id |Da';.-'5 Zounk |Canceled |Fi||eu:| |Transactiu:-ns | Limits | Markﬂts| S0 Limit| S0 Markets |
1 23 156 135 135 120 15 51 ]

Figure 2-2: The Orders Statistic Table

The following table describes the data displayed in each column of the Orders Statistic
table:

Table 2-2: The Orders Statistic Table Explained

Column Heading Explanation

Id Strategy id (given by system)

Days count Duration of acting the strategy

Cancelled Number of cancelled orders

Filled Number of filled orders

Transactions Number of transactions

Limits Number of contacts closed by
limit orders

Markets Number of contacts closed by
market orders

SO Limits Number of contacts closed by
smart limit orders

SO Markets Number of contacts closed by
smart market orders

Additional Information Tab

The additional information tabs are alongside the Chart tab. They include the Messages
and Online tabs.
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When you activate Strategy Tuner, it displays your portfolio, which includes your
contacts and their respective strategies, where they have been added. The Contract table
displays the active contracts (see Figure 3-1 below). If you wish, you can customize the
table view by removing and adding columns. You can also resize columns as required
and sort the table according the desired column.

Except for deleting and adding contracts, you cannot modify the data in this table.

Id/ |C0ntract |P0int Price |C0missiun Price |T\ck |0pen Time |Close Time
1 CMEMINI MSDCrDECO3 20,00 4.00 0,50 08:30:00 15:00:00
4 CBOTAMED DCNWDECOS 5,00 6.00 1.00  00:00i00 235999
&) CMEMINI S8FDECOS 50,00 4.00 0,25 0&:30:00 151500

Figure 3-1: The Contracts Table

The following table describes the data displayed in each column:
Table 3-1: The Contracts Table Explained

Id Contract id number
Contract Contract name

Point Price Price per point
Commission Price Commission per transaction
Tick Minimal change of price
Open Time Time of opening trading
Close Time Time of closing trading

Adding Contracts

Available contracts are predefined on the Strategy Tuner server. You can add contracts
from the predefined list to your portfolio as desired.

To add a new contract:

1. From the Contract menu, click Add Contract. The list of contracts appears is in the
directory:

C:\Program Files\StrategyTuner2\metadata\contracts\ and looks like that:
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Figure 3-2: The List of Contracts

Check the desired contract and click Open. The selected contract now appears in the
Contracts table.

WARNING: If you want the new contract to be included in your portfolio in the future, you
must save the portfolio.

To save your portfolio:
In the Portfolio menu, click Save,
OR

From the toolbar, click the Save Portfolio button d )

Deleting Contracts

Just as you may add contract to your portfolio, you may also delete contract from your
portfolio as desired.

To delete a contract:
1. If the contract has associated strategies, delete all strategies for the contract first, as
explained in Deleting Strategies.

2. Select the contracts you wish to delete. (To select consecutive contracts, click and drag
the mouse). The selected contracts are highlighted.

3. From the Contract menu, click Delete Contract. The deleted contracts no longer appear
in the Contracts table.
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WARNING: If you want the deleted contracts to be excluded from your portfolio in the
future, you must save the portfolio.

To save your portfolio:
From the Portfolio menu, click Save,
OR

From the toolbar, click the Save Portfolio button d .
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When you select a contract in the Contracts table, the Strategies table (located below the
Contracts table) displays a list of the strategies associated with the selected contract. Each
line displays the relevant data for a particular strategy (see Figure 4-1 below). You can
modify some of the fields in this window.

Id  Name Lots | Direction Start Time |EndT|n'ao Enter Endﬁtatu: |#W|n- #Loss #0rdi Pos | Points ‘P&L |P&L% |Rsset% Commissions |
4 SgMal 1 ay S50 0400 104000 feeed |78 0 0 1W B0 A7 0BEE
3 Trend Fox_Long 2 1 any 09:30:00 13:50:00  15:00:00 *Stttlped 0 ] 0 0 0.00 0.00 0.00 0.00 0,00

b

Figure 4-1: The Strategies Table

Table 4-1 below explains the meaning and use of each column:
Table 4-1: The Strategies Table Explained

Explanation

Id strategy id NO

Name name of strategy NO

Lots number of contracts traded YES (see Lots)

Direction market direction YES (see Market
(bullish/bearish/any) Direction)

Start Time time strategy starts running NO

End Time time strategy stops running and NO
exits all positions

Enter End time strategy stops entering new NO
orders

Status current status of this Strategy. YES (see Running
Status can be standby ., Strategies and Stopping
running %, stopped # or error 2. | Strategies)

# Wins current number of wins for this NO
strategy

# Losses current number of losses for this NO
strategy

# Orders current number of working orders | NO

10
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Wait afterEntrance Duration of wait
following opening
position, before
placing next order

afterLoss Duration of wait
before re-starting after
loss
afterwWin Duration of wait
before re-starting after
win
Strategy Name Strategy name
openPosition | Epsilon Threshold for buy or
sell signal (as % of
price)
startPoint changeAfterLoss change start point to
the price value after Loss
changeAfterLossWait change start point to

the price value after
Loss after specified

Wait
changeAfterWin change start point to

the price value after

Win
changeAfterWinWait change start point to

the price value after
Win after specified
Wait

There is additional part in the dialog box Strategy Description. It is called Analysis
Description. This part is considered in the Chapter 8: Analysis and Optimization of
Strategy.

When you are done viewing the Strategy details, click Close.

Editing Strategy Definitions

If you have your own proprietary strategy installed on the Strategy Tuner server, you may
change its definitions.

To edit strategy details:
1. From the Strategy menu, click Strategy Details,
OR

From the toolbar, click the Strategy Details button " :

OR

In the Strategy table, double-click the desired Strategy.

The Strategy Details dialog box opens (see Figure 4-5 above).
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