. @ misUszgudllduawao1udvgs=AuUINadNY1

FEDERATION z d — —
asoil oo/ Un1sdnun loebe

mM33asy@NEnnveanaans Break High Strategy deiune1is Quantitative Trading
Methods Iag1¢ie1151053 Amibroker
Measuring the effectiveness of Break High Strategy using Quantitative Trading Methods by
Amibroker

] d
fadms atinlnde’ , auws Julaw’ vaz sqanu gadad’

o

= a a a a 4 a o
DindAnSyanIn avirianssumsidu augInemaasuazma Tulad uminerdovnensa lng
silapakaneragon@hotmail.co.th
2

1l 4 a a a a o a @ .
ABemans1m3d arnInianssumsiiy aazInemansiazmalu e uiIne1dorensnl 1ne, sompom punpocha@yahoo.com

o a a 4 o Y . .
’ 919158 @I ININTTUMIEY AngInernaasuazmalulad un1Inederensa Ing, thitapon_ous@utce.ac.th

UNAALD

miﬁﬂmﬁﬁmqﬂizﬁaﬁgﬁawﬂﬁauﬂiz?m%mwmmmiammmu Break High Strategy 1a# 1%
Yuneuds Quantitative Trading m‘imﬁzﬁﬂizaw%mwiﬂa“l%'ﬂﬁzmumsmﬁam%umwhm 1% Market
Classification ( MKC ), Monkey Test 481 Walk-Forward Analysis ﬂiﬁﬁﬂEW%@Qai1ﬂ1ﬁunﬂﬁ’ﬂu SET100
veanaanannindurialszmalng szozna1mMINARBIAIR 1 UATIAY A 2005 BI5UR 31 FuAN A.A.

@

3| 4 o
2015 15ua1 101 Taglddoyasrotulunmsnaaen oS sufeunagnsnisasnuiuy Buy and Hold 1ag

U

1]
~

misveyaiiiu 2 yafe yatoyalungudiod1a (In Sample) daud i 1 unsaw .. 2005 S95u 31 Funau
A.f. 2010 HAZYATOYAUDNNGNAIOY (Out of Sample ) HaUATUT 1 unTIAN A4 2011 BaFuA 31 Funan
f.¢/1. 2015 Tasldan Net Profit %, Maximum Drawdown% ,CAR/MaxDD, Profit Factor, Sharpe Ratio Lfﬂummcﬁ
Tumsiadse@nEnnuod Trading System

namsanegatoyalunguAl91a nunagnn1saanuIUY Break High Strategy 191 Net Profit %
D 122.96% uaiinthnagns 15 lugaveyauenngudiedrandurh et Net Profit % i 23.85% waz
fif1 CAR/MDD ol 0.62 iilerfisusunanaaeuyadoyalunguaaesis f CAR/MDD ogit 0.22 F4'ldnadns
fuanaaiuaeusannludInveas1 Maximum Drawdown% WU INAENSMIAINUULY Break High Strategy
nnyadoyalunguires191%A1 Maximum Drawdown% ogii -12.64% tazdmumadnivesygadoyauenngu
§06190847 -10.33% Fasaruliinmin anmsnaaeuamnsaagilIfnagnin1sasu Break High Strategy
wﬁ'&m%’ayauaﬂﬂfjuﬁmfhﬂuﬁ'umamhm &uiﬁ'waﬁwﬁﬁﬁm’jwwﬂ%’aya“luﬂicjuﬁaasimmzmﬂﬁwm
ii3euisusunagngn1saenuILY Buy and Hold 95 WL181 Net Profit % ogii 98.87% davh Id@nTinagnims
A9NUIY Break High Strategy AiTA1 Net Profit % 04 23.85% diniugadoyauonnguaao6is udnin

15eufeunUA1 Maximum Drawdown% ,CAR/MaxDD, Profit Factor, Sharpe Ratio nagn f 13839 U Break

. g Y as 1 =3 7 4 . 9 o ?1’1 (P2
High Strategy Hu1#a 118071 15793e1500U00 1831nagNnTN150991 Break High Strategy ¥09§3901i1 1]

= U A A a ° I v a A Il < v
ﬂ'ﬂlllﬁﬂEﬁENﬂulWUQWﬂLlﬁ%ﬂ’mlﬂﬂﬂﬂJW'Wi'lﬂu']ﬂaqﬂﬁvlﬂglﬁﬁaﬁﬂuiuﬁ?nﬂﬂﬁﬁ Luﬂﬂﬂ’]ﬂllnﬁ'llﬂiﬂnucl%hlﬂlaﬂ

o ~

UNTT 00 AIHINY WA lo& & Wil 295 anlae tmainInerde wnInerdaonensn Ing



‘ 7 % MsUszgudNduawaouIvgs=AUUIANTNY1
1N NS S — asof oo/ Unisidnu bade

~\\\\\l///4

' @ o o Yo Aa Y o ' [

’ﬂiglﬁJWﬁﬂi]38\1ﬂ\1ﬁ1111501/11ﬂ11151uﬂu1ﬂ@ulﬂﬂ\?!,ﬂllll"lﬂuﬂﬂﬁﬂuﬂ"l‘ﬂu INIITHAIINNIINT Walk Forward
. 3’; Y A 9 1 @ ] o

Analysis U hlﬂﬂWVlﬂﬂusUNﬁNﬂuﬂEl"l\i"])’ﬂmu

°o_o

AAIAY: Break High Strategy, Quantitative Trading, Amibroker

ABSTRACT

This study aims to test the efficiency of Break High Strategy investment by using Quantitative Trading
algorithm to analyze performance using various testing procedures such as Market Classification (MKC), Monkey
Test and Walk-Forward Analysis. Case studies. Price information of all stocks in the SET100 of the Stock Exchange
of Thailand The experimental period from January 1, 2005 to December 31, 2015 was 10 years, using daily data for
testing. To compare Buy and Hold investment strategies, the data is divided into 2 sets: In Sample, a data set in the
sample from January 1, 2005 to December 31, 2015, and Out of Sample, a data set outside the sample group from
January 1, 2010. Until December 31, 2015, using Net Profit %, Maximum Drawdown% ,CAR/MaxDD, Profit Factor,
Sharpe Ratio as criteria to measure the performance of Trading System.

The results of the study in In Sample data showed that the investment strategy of Break High Strategy gave
Net Profit % equal to 122.96%, but if the strategy was applied in the Out of sample data set, Net Profit % was 23.85%
and CAR/ MDD is 0.62 compared to the test results of the In Sample data, the CAR/MDD value is 0.22, which results
in quite a big difference in the maximum drawdown%. It is found that the Break High Strategy from the In Sample
data set provides The Maximum Drawdown% is -12.64% and for the Out of sample data set it is -10.33%, which is
not a big difference. From the test it can be concluded that the Break High Strategy investment strategy after testing
the Out of sample Period data set in different steps Compared to the Buy and Hold strategy, the Net Profit % is
98.87%, which is better than the Break High Strategy with the Net Profit % at 23.85. % for Out of Sample. But if
comparing with Maximum Drawdown% ,CAR/MaxDD, Profit Factor, Sharpe Ratio, Break High Strategy investment
strategy has a better value. We can therefore say that the researcher's Break High Strategy investment strategy There
is not enough stability and it is dangerous to actually implement the strategy for investment. Because you cannot be
sure that the trading system will still be able to make a profit in the future as before. Because the results from doing
the Walk Forward Analysis are clearly different values.

Keywords: Break High Strategy, Quantitative Trading, Amibroker
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Average of CAR/MDD Stop Loss
Stop Profit / Trailing 10 15 20 Grand Total
35 1.30 1.31 1.29 1.30
20 131
25 1.29
40 1.13 1.13 1.12 1.12
20 1.13 1.12 112 112
25 113 1.13 112 113
45 1.14 1.37 1.16 1.15
20 1.15 137 1.16 1.16
25 1.14 1.16 11515 1.15
Grand Total 1.19 1.20 1.19 1.19

gﬂ‘ﬁ 4.3 MNINATOU Monte Carlo Simulation 114“11@‘17@33@1 In Sample Period (IS ) 2005 — 2011 ionaaoL Stop

Loss, Trailing Profit, Trailing Stop ﬂlﬂﬂﬂﬁq‘ﬂ‘ﬁmi a9NU Break High Strategy

%Net Profit CAR MSDD CAR/MDD
Basic -12.55
Monkey Entry -9.57
Monkey Exit |
MONKEY TEST
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Y
317 4.4 Monkey Entry ttaz Monkey Exit ( §un5191301az4181 1428115 Random ) 91nN15%1 Monte Carlo

Simulation ﬁ}’\]ﬂ‘]gﬂ‘ﬁ}ml"a In Sample Period
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COMPARISON OF WFA

w Net Profit % w MSDD

IN SAM P aa— OUT OF SANHpis

-12.64%
-10.33%

3 /11 4.6 Walk Forward Analysis Equity Comparison

Compare Performance of the Trading system
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Break High Strategy Buy and Hold
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5. unagiuazderauonuz
1INMIANYIDOAUUY Trading System tilonsnadoulsz@nTAINY0INAYNT N15AINY Break High
v '
Strategy 19815 11n0 U Quantitative Trading 1Wo1/FoUIRoUNAYNTN15AINULDY Buy and Hold AAnH1UD
o Y a ?o A
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=] y 2 o A A a L4 a Y . 2 .
msane1luaseiiidumsiuaieslionsizimunaiauies 19 Trading System 1814 Moving
Average Convergence Divergence ( MACD ), 51711/ Break High 200 1 , s1a1taunand 2 Sudeuniiuag
Tindaresndi 10 Suneunil enaaeulszansmmwanuudwnINTzuUNANNTUAWaz It U Te 1
4 ) ' s
ienfFouisuiunagntn15aanuIUY Buy and Hold 910A15ANYINUIINAYNT Break High Strategy
lnanauunuanasesaatiealuszniamsnagouradld Stock Split 11ag Transaction Cost LLAYNATOY Stop
Loss, Trailing Profit, Trailing Stop NaIN1 Monte Carlo Simulation Lﬁmﬂﬂﬁuqﬂ%}agauﬂﬂﬂéuﬁaadwa (Out of
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g o A s { A
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" o . o Vo
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4
dmisud illuﬂluimﬂﬁ“?i 2U1YUDING q‘ﬂ"g 1ae  Average Directional Index ( ADX ), McGinley Dynamic Indicator (
MDI ), Average true range ( ATR ), Positive Directional Indicator ( PDI ), Moving Average Convergence Divergence
1] Kl
(MACD ) dmfudayana Market Filter Hominansosaniug lauSosunnaaialumsddenazvie ins
v 9 2’, 1Ay v 9 I 1 v v A 9 J 1Y [
Wﬂﬁaunumay’amum ‘IJ f.¢/1. 2005-2015 Tﬂmmwayaeamﬂu 2 ﬁ'J“Llﬂ'Jﬂﬂu‘ﬂ@"gﬂ‘l]i’)ﬂ;l,ﬁ‘luﬂqwﬁﬁ’t‘)ﬂN (In
= 9 J 1Y [} | Y
Sample ) U A4, 2005 — 2010 HazyATDYAUBNNGUAIBYI (Out of Sample ) T A.A. 2011 — 2015 waz 1% Net%
Profit, CAR/MDD , Sharpe Ratio, Profit Factor, Max. system % drawdown (HJua111n153ad52@nsam Fanui
v v
NAYNTNITa9NU Break High Strategy Haanaaouyatoyalunguaioe1s (In Sample ) Tuduasudraniuly

v Ao a & o ¢ Y (&
MmN NHanmsnadouluefa wmmmma;ﬂwaawmmmmmaﬂwgﬂw 5.1

Signal Sensitivity Analysis MKC MC MK Entry MK Exit
Net%Profit  168%  |NS32:37%0 200.69% 55.63% -9.57% 32.79%
CAR/MDD 0.86 1.23 0.89 0.62 0.17 0.24
MSDD -12.98% -19.01% -12.95% -12.55%
Sharpe Ratio 0.92 1.03 0.95 0.48 0.15 0.19

Signal : Standard Break High Strategy

Sensitivity Analysis : Optimization for Strategy Condition

MKC : Market Classification or Market Filter

MC : Monte Carlo Simulation for Test Stop Loss, Trailing Profit, Trailing Stop
MK Entry : Monkey Entry for Random Buy Stock

MK Exit : Monkey Exit for Random Sell Stock

COMPARE RESULTS FROM DATASET IN SAMPLE PERIOD
(2005 - 2011)
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Signal Sensitivity Analysis MKC «MC ®mMKEntry . MKExit
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Walk Forward Analysis Equity Comparison
30.00%
25.00%
20.00%
15.00%
10.00%
5.00%
0.00%
-5.00% 2005 20067507/2008 2009 2010 2011 2012 2013 2014 2015

-10.00%

3 Qut of Sample In Sample

51U 5.2 uaAIwadws Equity Curve 1INN5gado3anaua 1 2005 — 2015
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Building Winning Algorithmic Trading Systems, + Website: A Trader’s Journey from Data Mining to Monte Carlo
Simulation to Live Trading (2014) - By Kevin J. Davey

Quantitative Trading : How to Build Your Own Algorithmic Trading Business (2021) - By Dr. ERNEST P. CHAN
Trading Systems A new approach to system development and portfolio optimization (2009) — By Emilio
Tomasini & Urban Jaekle

Quantitative trading systems practical methods for design testing and validation (2007) — By Dr. Howard B. bandy

Introduction to AmiBroker Advanced Technical Analysis Software for Charting and Trading System Development

(2008) — By Howard B. Bandy
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