Trader101 Back testing Spreadsheet Instructions

This process may appear by it’s length to be confusing and time consuming but once you do
it once you will be able to set up each week of your choosing for back testing the Trader101
system in just 10 minutes

NOTE One more thing be careful not to delete any of the formulas accidentally or the
spreadsheet won’t function properly. If a cell has no formula in it then it is obviously safe to
delete anything in the cell but otherwise be careful. If you mess up the spreadsheet you can
always download it again or save a hardcopy for yourself.

1 — Download the spreadsheet Blueprint and save it in a place you will remember

2- Open the spreadsheet — There are 4 different sheets: Results, Chart, Data, and Import
(small tabs at the bottom of the page) just click them to cycle through the different sheets.

Go to file and click “save as” “Week 15" September (for the example we are using below).
This means you will always have a “blank™ blueprint to test any new weeks you want. So any
time you want to start a new test just open up the original “blueprint and “save as” the week
you are going to back test.

The pairs you see in the Results tabs are the pairs for Interbank Fx users because that’s the
Platform | use.

If you use different pairs just replace them in the FIRST (top) table of the Results sheet. So
all your Sell pairs go in the red cells and all your Buy pairs go in the green cells.

So for example if you one of your SELL pairs is CAD/JPY just click on any of the RED
cells and type CAD/JPY and press enter.... Easy.



E3 Microsoft Excel - Blue Print

{47 Fle Edt ¥ew Insert Format  Tools  Data  Window  Help Type aquestion for help [« (2 & X%
RN - BEWETIE NENE A W RN A1 R AL Y AR o) [ - - -[Blz === 2 f
C3 ~ X A& CADA
- C | e T F T 6 [ H [ 07 [T K[ LIMI[N[Oo][P] a R
7 ]
Z Slot " Time## Open Price  Close P/L Slot
| 3 | 1 0:00 ul il 1
4] 2 0 o 2
5| = i o 3
6| 4 i iy
7| = i ] I
G| & i ]
g 7 o] o] 7
o[ & 0 o &8
] o ] ]
12 | 10 0 0 10
13 11 o u] 11
|14 | 12 ul u] 12
|15 13 ul u] 13
|16 | 14 0 0 14
17| Total 0
18| Avg 0
19 | 1 1:00 0 0 0 1
El [ [ o 2
27| 3 0 0 o 3
2| 4 0 0 [
'z s i i ] I
24| & i i ]
25 7 0 0 0 7
EAE [ 0 o &
7| 9 0 [ o @
| 28 | 10 0 0 0 10
| 29 | 11 0 0 0 1
| 30 | 12 0 0 0 12
| 31 | 13 0 0 0 13
| 32 | 14 o o u] 14
T3l Tatal n s
W 4+ w4 Results / Chart { Data { Impart / B3 >
iDraw~ |- | Autoshapes~ S w [0 <] ol i a] [ Sy e - A-== 2 A i!

Enter

4 start g 90 - = | window 0§ Tradert... & Hedge B Blue Print e #s & 1141 PM

Just do this in the first 14 group of pairs and every other group under it will be automatically
changed. Also the pair names in the “data” sheet and “import” sheet will be automatically
changed. (got to love spreadsheets =)
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(notice Above in the second “group” the CAD/JPY was automatically entered because I
changed it in the first group)

So now our pairs are sorted we want to decide on which week we want to back test.....
3 — Lets say we want to test the week of the 15" September 2008. .. First we need to enter the
weekly open price of all our pairs.

So go to the daily chart of all 14 pairs and manually enter the daily open price of the 15"
September 2008 in the column that says “open price”. do this for each respective pair.
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Like before once you enter it once every group under the first one will automatically fill in this
info.

IMPORTANT Also remember to enter the number as a whole number so in the example
above the EUR/USD open price was 1.4317 so | enter the number in the spreadsheet as: 14317

Do this for each respective pair.

So now we have our weekly open prices entered the next step is to fill in the data we want to
back test. Do to this we need to export the data we need form the History Centre in our
trading platform....



4 — Go into your Mt4 charts press “F2” The history centre should pop up (otherwise just
go to “tools” and click “History Centre”)
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We now need to find each of the 14 pairs we’re using in the left hand column and double
click on it. You can choose what timeframe you want to use but I personally use the 1 hour

data.

So for demonstration purposes we will stick with 1 hour data.

So simply double click on each pair and then double click on “1 hour” — This will bring up
all the Hourly Open High Low and Close data of the respective pair for the past few years.

We want to Export this into a folder so click the “Export” tab and when it asks where you
want to save it create a new folder called “Export” and save each pairs 1 hour data in there.
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5 We should now have a folder called “Export” with 14 different files (one for each pair) of 1
hour data.
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What we want to do now is grab the data we want and put it into our back testing
spreadsheet. So go ahead and open up the “EUR/USD” exported file.

Scroll down the page and find the date we are interested in which is the 15" of September
2008 to the 19™ September 2008.

The only info we want is the hourly “close” this is in the second column from the right.
So click on the hourly close info for the 15" of September 2008 from 00:00 and drag it down

to the 19™ September 2008 23:00 (or whatever the last time is for the 19™) Copy and Paste
this data into the EUR/USD column of the IMPORT sheet of the back testing spreadsheet.
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Very important:

Don’t confuse the Data sheet with the Import Sheet.
The data sheet we don’t need to touch it’s simply there
to convert all the decimal numbers into whole numbers
which it will then automatically feed into the results
table. Paste the data from the history centre into the
“IMPORT” sheet
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You will notice now in the results column all the groups have been filled in with the info we
need. (Magic!)
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7- The last thing we need to do is to sort our pairs in a descending order — this is where we can
see the pairs jumping around for the strategy hour by hour and can then refer to our charts and
see the reaction of the currencies at the times we are interested in..

So to do this we need to disable the spreadsheet formulas...

Click on the letter “A” at the top of the first column. This should select all the column.
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ED[awvl.g\AgtuShapEs'\\DOH@?}@I{Q'&'%'A'Egﬁa\j!

Ready Sum=12075

r'.' start g [« . -] " G winda... 0§ Trade... =par... 5 Blue P... S EURL, 0 =8

Now hold down the “Shift” key and click the letter “H” — Now every thing should be selected....
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@l_] File Edt “ew Insert Farmat Tools

NSHROSR TE|SaB S0 o8 22 hee Bive

Data

Window  Help

Type a question for help
-0 - B I UO|=

Al - A

1
Z Slot " Times# Open Price  Close PJ/L Slot Data
=N 1 0:00 175980 18002 22
L4 2 19124 19145 21 2
5] 3 8723 5742 19 g
6] 4 BE7T 5E94 17 4
7] =8 11183 11208 15 5
8] & 9498 9455 13 3
9 7 14317 14312 & 7
o] 8 10635 10634 1 g
A 18227 18222 43 &
2] 1o 7959 7949 -10) 10
13 11 16026 16042 -14 1
|14 ] 12 7101 7118 -17 12
15 13 8202 8220 -18 13
6] 14 20130 20178 48| 14
17| Total 1
(16| Avg 0
EN . 1:00 17980 18023 43 1
|20 2 19124 10619 16 2
21 3 8723 19139 14 3
|22 4 6677 16017 11 4
23] & 11183 BESE & 5
(24| & 9498 7098 3 3
25 7 14317 18227 i 7
26 | 8 10635 8723 0 g
|27] ¢ 18227 20132 2 &
28] 10 7959 7954 5| 10
28] N 16026 9504 B 1
3o] 12 7101 6214 12| 12
|31 13 5202 14336 -21 13
|32 14 20130 11169 24 14
Tl Tatal 27

W 4 v ks Results / Chart { Impart £ Data / B3 >
iDraw - Ly | agtoshapes- N W O M A @ W[ d-Z-A-S=2 4 i!

Ready

Sum=39606501.27

Now go to edit and select “copy” and go to edit again and select “paste special”
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1] File | Edt | ¥ew Insert Format  Tools  Data  Window  Help Type & question Far help
PG | weoreee iz [y - fl0 o le E o2l 4 li[Ele B -0 -|B ZU|=
—A‘] 4 pedoZoom  Chrl+y

;g;,m ctrbex I [JTRTECTM[NT[TO[TP] @RS
Z g = ey cr+C air Open Price  Close PJ/L Slot Data

=N [ paste Chrl+y 17980 18002 22

L4 1 18124 18145 21

=N 8723 8742 19

5| 4 A D BE7Y EES4 17

L7 4 Delete 11193 11208 15

g 94595 9455 13

(9] o | Deleteshee 14317 14312 5

10 Replace... Qb 10635 10634 1

11 ] 2 18227 16222 4

12 10 7959 7949 -10 10

13 11 16028 16042 -14 11

|14 ] 12 2101 7118 -7 12

15 13 G202 8220 -18 13

|16 | 14 20130 20178 -45 14

17| Total 1

18| Avg 0

19| 1 1:00 17980 18023 43

|20 2 19124 10619 16

21 3 8723 18139 15

|22 4 BE77 16017 11

|23 | i 11193 G656 9

|24 | G 94595 70598 3

2% 7 14317 16227 0

26 | 5] 10635 8723 u]

| 27 | 9 18227 20132 -2

| 25 | 10 7959 7954 -5 10

129 | 1 16025 9504 -6 "

| 30| 12 7101 8214 12 12

|31 13 8202 14338 -21 13

|32 14 20130 11169 24 14

e Tatal T

W 4 v ks Results / Chart { Impart £ Data / B3 >
iDraw - Ly | agtoshapes- N W O M A @ W[ d-Z-A-S=2 4 i!

Ready

Sum=39606501.27




Click the tab that says “Values” and then click “OK”

E_.Microsuft Excel - Week September 15 = [ 'X|
El_] File Edit ‘“ew Insert Format Tools Dats  Window Help Type aquestionforhelp = 2 & X
NEHBROSRIPEI s B F9 o8 42 mele [ -w - BZU|SE== 0. F
Al - £
L [ b k[ L TwmInw]lolPrP[ alRrR=

1 2
2| Slot " Times Pasiz Jpscl Slot | Data
|3 | 1 0:00 Paste 1
41 2 Oal O validation 2
|5 | 3 () Formulas ) all except borders 3
% ;1 @gg_l_gg_gj O column widths g
a1 s ) Formats O Formulas and number Formats 6
T 7 ) Comments () Walues and number Formats 7

10 a8 Operation a8
X0 ! @ Morne O Mukiphy g
1z| 10 O add O bivide 10
13 ] 11 () subtract 11
E - 12

15 13 } 13
E 1 [ skip blanks [ Transpose 11
) 7t
19 1 1:00 17980 18023 43 1
20| 2 19124 10619 16 2
21 3 8723 19139 15 5
| 22 | 4 6677 16017 1 4
|23 | 5 11193 BEBE 9 5
| 24 | 5] 9458 7098 3 B

25 7 14317 15227 u] 7
| 26 | g 10635 8723 0 g
|27 ) g 15227 20132 2 g
| 28 | 10 7958 7954 -5 10
|29 11 16028 9504 -B 11
3] 12 7101 5214 -12 12
3] 13 5202 14336 -21 13
32 14 20130 11169 -24 14

2| Tatal 97 ]
H 4 » H}Results / Chart  Import / Data / < S|
iDraw~ li | Autoshapes~ N W O A Al &% gl @ |- Z-A-==2 A j!

Ready Sum=39606501,27

B BlueP... | EjEURU..

Now all formulas are disabled and we are free to sort the groups from highest to lowest numbers
and track the currencies movement of the week of the 15" September.

So lastly all we do is go through each group one by one and select columns “C” to “G”

Then go to the menu at the top and click on “Data” then “Sort”
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@I_] File Edit ‘iew Insert Format  Tools Window  Help Type & guestic
NG HRAGRTEIE DR -8 - e B 10 -|[B]Z U |:
C3 - He USDAPY
A | B | & | E | fF | & | H | 1 [ 0]kl L ImMm| nN]| o]

1
2| Slot " Time/# Pair Open Price Close P/L Slot Data
3 | 1 0:00 10635 10634 1 1
EN 2 11193 11208 15 2
5 | 3 BE77 G504 17 3
B | 4 7101 7118 -17 4
|7 ] 17980 18002 22 ]
8 | ] 19124 19145 21 )

e 7 20130 20173 -45 7
10| ] 14317 14312 5 g
11 9 15227 15222 -5 |
12 10 7959 7949 -10 10
13 11 18025 16042 -14 11
4] 12 9493 9485 13 12
18] 13 8202 8220 -18 13

1B | 14 8723 742 14 14

17| Total 1

18|  Awvg 0

| 19 | 1 1:00 10635 18023 43 1

| 20 | 2 11193 10619 16 2

21 | 3 BE7 7 19139 18 3

| 22 | 4 710 16017 1 4

=l 5 17980 GEE6 e 5

24 B 19124 7055 3 =)

25 7 20130 15227 a 7

| 25 | g 14317 8723 a g

| 27 | 9 19227 20132 -2 a

28| 10 7959 7954 A 10

=1 16028 9504 B 11

30| 12 2433 g214 -12 12

3| 13 8202 14338 -21 13

32| 14 8723 11169 -24 14

22| Tatal 27

4 4 ¢ M[\Results Chart £ Import £ Data / | <
ED[aw*ngﬂgtoShapes'\\DD@&?:?@@|&'£'&'E%EG|3!

Ready

u. Winda...

O Trade...

Sum=345746

5 EURLL..

5 Elue P...
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Type aquestionforhelp = o @ X

@J File Edt “ew Insert Format Tools | Data | Window Help
BT IR RN A -0 -[Blz v EE]= - E
C3 - A USDAPY Eilter 4
A_| B | g Sutotals... H [ 1 ] K] | m | nJolrlalRZF
1— - Validation,.. =
| 2| Slot Time/# 2 Slot Data
3 1 0:00 Text to Columns. .. 1
L z PivotTable and PivotChart Report... 2
5 3 3
B | 4 Import External Data » F]
7 5 Refresh Data 5
8 | B y g
9 7 oo oo il 7
10| g 14317 14312 5 g
AN 9 18227 15222 3] 9
12| 10 7558 7548 -10 10
13 11 16025 16042 -14 1
|14 12 9493 9485 13 12
15 13 G202 8220 -18 13
16 | 14 5723 5742 19 14
17| Total 1
18| Avg 0
19 | 1 1:00 10635 18023 43 1
|20 2 11193 10619 16 2
| 21| 3 6677 19139 15 3
| 22 | 4 7101 16017 11 4
| 23 | [} 175980 6656 9 5
| 24 | B 19124 7095 3 g
25 7 20130 15227 0 7
|26 | 5] 14317 8723 1] 8
| 27 | 9 18227 20132 -2 9
| 28 | 10 75958 75954 5 10
| 29 | 11 16026 9504 £ 1
| 30 | 12 9495 5214 12 12
| 31| 13 g202 14335 -21 13
| 32 14 G723 11169 24 14
T3] Tatal 27 s
W 4 v s Results / Chart { Impart £ Data / Ik >
iDraw~ s | Autoshapes~ N W [ O ] Al &5 8] (& [ 8- - A-=2= 2 @ i!
Ready Sum=345746




In the “Sort by box select “Column G” — Check the box that says “No header row” and make
sure “Descending is Selected
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I%J File Edit Wiew Insert Format  Tools Data  Window  Help

NEEHRSIAVE SR S0 0o 8 x4 3 Ble @i

3 - B USDAPY
A | B | C | E | F | & | H | 1 | J | K|
1
2 | Slot * Times# PETT 21| Slot  Data
i 1 0:00 — 1 1
4 2 Sork by 5 2
5 3 ST | O éscending 7l 3
5 4 {(#) Descending 7 4
7 5 Then by 2| 5
a = | T | {(*) Ascending u =
3 I () Descending 5| 7
10 g Then by 5 g
11 e | v | () Ascending 5 4
12 10 () Descending 0] 10
13 1 Iy daka range has i 1
14 12 3 12
15 13 () Header row (*) Mo header row B 13
16 14 9 14
17| Total [ options... | [ ok [ cancel | [a]
15 Avg 0
19 1 1:00 10835 18023 43 1
20 2 11193 10519 16 2
21 3 BEFT 19139 15 3
22 4 2101 16017 11 4
23 ] 17980 BGEE g g
24 B 19124 7098 3 G
25 7 20130 15227 ] 7
25 a 14317 a723 ] a
27| 9 15227 | 20132 Sl
28 10 7055 7954 -5 10
29 11 16028 8504 5 11
a0 12 9495 214 -12 12
a1 13 202 14338 -2 13
32 14 ar23 11169 -2 14
33 Tantal 27
M4 4 » M Results  Chart ¢ Import 4 Data / |¢

: Draw ~ ki | futoShapes = S DD@&E:? @@lﬂ*ﬁ'&*zzﬁi li!

Ready

3 Forex... E.‘i Week ... € windo... @ Trade. .. & Expor... EE‘ Blu

Click “Ok” and finally we are ready to roll.....
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@J File Edt ‘“iew Insert Format Tools Data  Window Help

NSHRSESR FE| BB S0 o8 -2 ee Bive

Type aquestion forhelp [« 2 &

x
-0 -B]z u | =EE= &- B

C3 - A GBPUSD

- C | E | F | @& H I [ g kK[ LI [N[JTolP[ a RS
7 k]
Z Slot " Time## Open Price  Close PJIL Slot Data
| 3 | 1 0:00 179680 18002 22 1
L4 2 19124 19145 21 2
15 | 3 8723 8742 19 3
B | 4 BB77 BE94 17 4
7 g 11193 11208 15 5
8 | 5] 9498 9485 13 g
9 7 14317 14312 5 7
10 g 10635 10634 1 3
11 9 15227 15222 -5 9
12] 10 7959 7949 -10 10
13 11 16025 16042 -14 1
|14 12 2101 7118 -17 12
15 13 G202 8220 -18 13
16 14 20130 20178 -43 14
17| Total 1
18| Avg 0
19 1 1:00 17980 18023 43 1
|20 2 19124 10619 16 2
| 21| 3 8723 19139 15 3
| 22 | 4 6677 16017 11 4
|23 4 11193 6686 9 5
|24 5] 9498 7098 3 g
25 7 14317 15227 0 7
|26 | 5] 10635 8723 1] 8
|27 | 9 15227 20132 -2 9
28| 10 7959 7954 -5 10
28 1 16028 9504 R 1
30 12 7101 6214 12 12
| 31| 13 g202 14335 -21 13
| 32 14 20130 11169 24 14
T3] Tatal 27 s
W 4 v W Results / Chart { Impart £ Data / B3 >
iDraw~ s | Autoshapes~ N W [ O ] Al &5 8] (& [ 8- - A-=2= 2 @ i!

Ready

Sum=345746

The Pairs will be sorted from highest to lowest pi value like in the picture above...



To repeat this process just select the each group of 14 individually and you can just press
“Ctr + y” to repeat the sort!. (Or go to the edit menu and select “Repeat Sort™)
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E_] File | Edit | Wiew Insert Format Tools Dats  Window Help Type & question For help
PG5 [ ot oz B ¥ Ca B e S oo o8 x A2 fEe -n -[B]z v SEE & F
W| U Bepeatsot Qb S0
Al o by E [ F G H [+ [oTw[ L Twm[n[o[rP] alRrRZ
10 10635 10634 1 g E
N i cuhe 16227 | 16222 ) 1
12 | 1|\ Paste Chrl+y 7959 7548 -10 10
13 1| | paste spedal.. 16028 16042 a4 N
14 1 101 7118 -7 12
5| 1| | A 8202 8220 8| 13
|16 | 1 Delets, ., 20130 20178 -45 14
i To Delete Shest 1
15| A 0
119 | Replace...  Chrl+H 17980 18023 43 1
20| p ¥ 19124 10619 16 2
21 3 8723 18139 15 3
22| 4 | EURICHE BE77 16017 K] -
| 23 | [} 11193 6656 9 5
|24 | B 9435 7095 3 g
25 7 14317 15227 0 7
| 26 | g 10635 8723 0 g
| 27 | 9 18227 20132 2 9
|25 | 10 75958 75954 -5 10
29 | 11 16026 9504 B 1
| 30 | 12 7101 5214 -12 12
|31 13 8202 14338 -21 13
|32 14 20130 11169 -24 14
| 33| Total 27
34| Avg 2
| 35 | 1 2:00 175980 18066 g6 1
| 36 | 2 19124 10562 73 2
I3 . 8723 7074 2.3
| 35 | 4 BETT 20103 27 4
| 39 5 11193 6695 22 5
| 40 | B 9498 9439 9 B
41 7 14317 7565 9 7
AT o ANE2E AEO7E 2 Q :
H 4 » W]\Results { Chart / Import # Data / < S|
iDraw- i | sutoshepes N W DO A it Gl @l | - 2-A-=S=F 4 j!

Ready Sum=34566%

G winda... | Oy Trade.. | @@ Expor.. | ZBer.. Deoru..

So that’s it. I also included a chart page which is interesting and shows the collective pairs on
one chart what you do with that is up to you and if you find anything interesting | would love
to hear about it.

You can email me at showes@ozemail.com.au

You can obviously change the way this has been shown here like for example maybe using
the Daily open price and then 5 or 15 minute data but that of course is up to you.

| hope this all made sense | tried to be as thorough as possible and WOW wasn’t expecting

this to be 21 pages long. Anyway hope this serves you well

Good Trading
CindyXXXX
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