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ABSTRACT

The objective of this study is to evaluate and analyze the efficiency and profitability of Cash Flow
generated from EMA, MACD, and RSI Trading System on Grid Trading System, which is one of the most popular
money management strategy in trading nowadays. The simulation method is operated on Strategy Tester function
on MetaTrader4 by using secondary data of close prices of the foreign exchange rates, AUD/USD, EUR/USD,
GBP/USD, NZD/USD, USD/CAD and USD/CHF, on 1 hour chart from 1 January 2018 to 28 December 2018.

The results show that the MACD method generates higher returns from Cash Flow in Grid Trading
System than EMA method and RSI method, and EMA method cannot generates higher returns from Cash Flow in
Grid Trading System than RSI method.

Keywords: Cash Flow, Grid Trading System, Foreign Exchange Rate
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4.1 HANIVNBDITZULINGA

AT 4.1 OATINAADVUNUYDINTSUARUAADINNTINADITZULINTA EMA U Grid Trading System

fanay ﬁuamuﬁuﬁu (Ct-1) Ruaanu o Tugae (Co AT IHANDVLNU (In(Ct/Ct-1))
AUD/USD 10000 10929.26 8.8859%

EUR/USD 10000 11141.76 10.8115%

GBP/USD 10000 11529.19 14.2297%

NzZD/USD 10000 10993.85 9.4751%

USD/CAD 10000 12003.5 18.2613%

USD/CHF 10000 12015.64 18.3624%

NNA3199 4.1 tEAIsas IR ULNUA 1da1ANIT 180952 UUINTA EMA U Grid Trading System 1a®

A5 1% Strategy Tester 11015 Backtest 114 11/511n53 MetaTrader4 WU31 52UUINTA EMA enunsoasananils

nnnszudRuan 1@
qaiigqa 18.3624% lumamsaluganaiiy USD/CHF
30909170 18.2613% lumamsaluganaiiu USD/CAD
14.2297% Tumsmsalugeanaiiu GBP/USD
10.8115% Jumamsaluganaiiy EUR/USD
9.4751% Tumamsaluganaldu NZD/USD
wazmiiga 8.8559% lumamsaluganaiu AUD/USD
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AT 4.2 FATIHAADUUNUYDINTZUARUTADINNTINA0ITZVUNTA MACD U Grid Trading System

fanay ﬁuamuﬁuﬁu (Ct-1) Ruaanu o Tugaie (Co AT IHANDVUNU (In(Ct/Ct-1))
AUD/USD 10000 11280.62 12.0501%
EUR/USD 10000 11282.87 12.0701%
GBP/USD 10000 11662.57 15.3799%
NzZD/USD 10000 11092.32 10.3668%
USD/CAD 10000 12107.14 19.1210%
USD/CHF 10000 12340.33 21.0288%

1N 4.2 nrassasnaneuun i 189103 $1a095zUBMIA MACD 11 Grid Trading System
Taun5 19 Strategy Tester 111013 Backtest 114 11/51A54 MetaTrader4 W31 52UUNTA MACD e13150@3 190
i lsnnnszuetuaale
qaiigqa 21.0288% lumsmsaluganaiiu USD/CHF
3940911AD 19.1210% lumsmsaluganaiiu USD/CAD
15.3799% Tumamsaluganaiiu GBP/USD
12.0701% lumsmsalugenaidu EUR/USD
12.0501% lTumsmsalugenaiiu AUD/USD

uagmnga 10.3668% Tumamsaluganaiiu NZD/USD

q

A15199 4.3 OATIHAADUUNUYBINTZUARIUTANINNTVIA0I5ZVUNTA RST 14 Grid Trading System

fanau FuaanuiEuAY (Ce1) Ruamu o ugano (Co BATIHAADVUNY (In(CY/Ct-1))
AUD/USD 10000 11300.86 12.2294%

EUR/USD 10000 10830.96 7.9824%

GBP/USD 10000 10864.59 8.2924%

NZD/USD 10000 10698.42 6.7511%

USD/CAD 10000 11856.29 17.0273%

USD/CHF 10000 11719.61 15.8678%

NAMNT NN 4.3 uFABATIHAABULNURA IAIAMTT1a8952ULNIA RST 14 Grid Trading System 1ag

ms 1 Strategy Tester M3 Backtest 114 11/511n53 MetaTrader4 WU 21UMTA RSIEINTaas1awam 1591

nszuaiRuanla
qafiqa 17.0273% lumsmsaluganaiiu USD/CAD
599091170 15.8678% lTumsmsalugenaidu USD/CHF
12.2294% Tumsmsaluganaiiu AUD/USD
8.2924% lumamsaluganaiiy GBP/USD
7.9824% lumamsaluganaiiy EUR/USD
iazaniiga 6.7511% lumamsaluganaiiu NZD/USD
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4.2 manageuilszansMuveszuLINIA
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4.2.1 nfspunevilszansmumsadenszuailuaaveszuumsa MACD taz EMA
AUVATIUNAN

Hy:p, =0

iienadeuiinislfszuunsa MACD ligmsoadesasmaneuumuainnszuaiuaaldunni

52130 EMA Tuaa1a FOREX 318 1 93139 7811432 0umMsa Grid Trading System
AUNATIUNIADN
Hy:u;, =0
ionadeudimsldszuumsa MACD aunsaadusasmane uumunnnszuaiuaal@uinnda

52UUMNIA EMA Tuaaia FOREX 519 1 %2139 mMeluseuuimsa Grid Trading System

A15197 4.4 wanana 1WSeuNeuITLHINTZUU MACD t1ag MA

D-Stat for MACD and MA
AUD/USD 3.1643%
EUR/USD 1.2585%
GBP/USD 1.1502%
NZD/USD 0.8917%
USD/CAD 0.8597%
USD/CHF 2.6664%
Mean 1.6651%
Standard Deviation 0.9062%
t-Stat 4.50092587
Degree of Freedom 5

v o w

1INAI3 19N 4.4 Aanan e 4.50092587 TAWINAIIAINGA 3.336493 Nszauiadnny a.=0.01 uag

LA Py 1Y) v o W [ g’/ = a a [ A 2
WINNIIAINGA 2.015048 NIzAUad ATy ou=0.05 Auiudlfasauuagiunan Hy wiomunsoaglldn
M3 ¥z UmIA MACD sansaaiweasinaneuunuannszuaiduaa lduinninszuumsa EMA luaaia

wowd

FOREX 318 1 2734 710 u52u0IN3A Grid Trading System 1§ niiioddyfiseauiodiny o=0.01 uaz
0L.=0.05
4.2.2 Whauesvlsanimmmsaianszualuanvesszuumsa MACD nag RSI
AUVATIUNAN
HI}: Hd E 0
enaaeudnslFszuumsa MACD liaunsaadedaswaneuunuannszuaIvaa lauinna
szuumsa RSI luaaia FOREX 516 1 %2119 meluseuuinsa Grid Trading System
AuNAgIUMIden
Hyi:pu, >0
MenaTaUIIN 152 VUIMTA MACD @ 13N5ad5190nTINane unUIINnsEuaiduaa lauinni

szuumsa RSI luaaia FOREX 519 1 %2139 meluszuuimsa Grid Trading System
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A15197 4.5 wan1aad 1SeuNeUsE1I1952 VU MACD tag RSI

D-Stat for MACD and R
AUD/USD -0.1793%
EUR/USD 4.0877%
GBP/USD 7.0876%
NzD/USD 3.6157%
USD/CAD 2.0937%
USD/CHF 5.1609%
Mean 3.6444%
Standard Deviation 2.2868%
t-Stat 3.903594565
Degree of Freedom 5

Qad'mly v o o

NI 4.5 MADAN 19 3.903594565 HAWINNANINGA 3.336493 NIzaLedIAY oL =0.01 UAY

A = v o o w o ¥ = a a o A Xl
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FOREX 510 1 %2113 210 1uszuumnsa Grid Trading System 1@ogniiiodvnyiszaiodinn o=0.01 1oy
0L=0.05
4.2.3 Whsuevlszansmmmsadenszuaivaavesszuumsa EMA tag RSI

AUUATIUNAD

Hyp:p, =0

enaaaunmsl¥szuumsa EMA liannsoadedasmanouunuannszuatuaalduinnii
s2UUMNsA RSI 1uaa1a FOREX 519 1 %2109 218 1us20umsa Grid Trading System

AuNATIUNIEADN

Hy:u;, =0
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m5@ RST luaa1a FOREX 510 1 $2 104 1o lus2uuinsa Grid Trading System

A15197 4.6 wanana 1WSeuMeusLHI19520D EMA 1ag RSI

D-Stat for MA and RSI
AUD/USD -3.3435%
EUR/USD 2.8292%
GBP/USD 5.9373%
NzD/USD 2.7240%
USD/CAD 1.2340%
USD/CHF 2.4946%
Mean 1.9792%
Standard Deviation 2.7718%
t-Stat 1.749116244
Degree of Freedom 5
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