
Trend Strategy
By eSignalProgrammer.com

INDICATOR LOGIC

STRATEGY LOGIC

SOME ETF RESULTS

Trend Strategy SPY DBO EUR DBC AVG

Total # of Trades 36            19            35            21            28             

Percent Profitable 42% 42% 57% 48% 47%

This indicator uses the combination of moving averages and price swings, to determine the main trend of the market. Designed to measure daily trends

can be applied to intraday charts.

The strategy buys at the open the next day the buy signal is comfirmed. The strategy closes the long position at the opening of the next day the sell

signal is confirmed. Not considered in the code commission charges, spreads or market volumes. Nor are methods of administering the position size, all

calculations assume standardized batches for a fixed amount of investment. We recommend using this indicator with other technical methods for better

results.
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Percent Profitable 42% 42% 57% 48% 47%

Ratio Avg Win / Avg Loss 2,19         2,34         1,04         1,32         1,72          

Run Up / Drawdown 2,64         3,03         2,00         2,98         2,66          

Z-score -           -1,34        -0,93        0,91         -0,34        

Basket of  SPY, EURUSD, DBO, DBC 

Sample 1997-2013 USD $ 10,000 per trade 

Source: eSignal Backtesting Tool

Source Graph: Microsoft Excel

           

           

IMPORTANT INFORMATION: eSignalprogrammer.com does not perform brokerage services or recommendations. There is significant risk of loss trading Stocks, Futures,

Options, Forex, ETFs ETNs and CFDs. Stocks, Futures, Options, Forex, ETFs ETNs and CFDs trading may not be suitable for everyone and you should carefully consider the

risks in light of your financial condition in deciding whether to trade Stocks, Futures, Options, Forex, ETFs ETNs and CFDs. All funds committed should be purely risk

capital. You may sustain a total loss of the initial margin funds and any additional funds that you deposit in your account to establish or maintain a position in the Stocks,

Futures, Options, Forex, ETFs ETNs and CFDs market. The high degree of leverage that is often obtainable in derivatives trading can work against you as well as for you.

The use of leverage can lead to large losses as well as large profits. No offer or solicitation to buy or sell derivatives products of any kind, or any type of trading or

investment advice, recommendation or strategy, is made, given or in any manner endorsed by eSignalprogrammer.com or any of its affiliates. Past performance,

whether actual or indicated by historical tests of strategies, is no guarantee of future performance or success.
           

           

           

           

Ask for our eSignal custom solutions  at E-mail: Support@eSignalProgrammer.com 
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