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start.
000. Shape's ratio:
. Shape’s ratio:
. Shape’s ratio:
. Shape's ratio:
. Shape’s ratio:

Initial sharp’s ratio is -0.0135567256889.

0.0343913902529. Elapsed time:

0.0554093411079. Elapsed time:

0.0802483956105. Elapsed time:

0.0877652697595. Elapsed time: 34.0906251603699 sec.

0.0945170186951. Elapsed time: 42.61578039843582 sec

100341750966. Elapsed time: 51.120992805164676 sec
. Shape’ 103995472625. Elapsed time: 59.622671685603144 sec
. Shape’ 107883856707. Elapsed time: 68. 0991273311369 sec

© 90 00. Shape's ratio: 119396233819. Elapsed time: 76.5913230901869 sec

: 1000/1000. Shape's ratio: 0.125147993821. Elapsed time: 85.0612402623395 sec

: 1000/1000. Shape's ratio: 0.125147993821. Elapsed time: 85.06134135952622 sec

loop end. Optimized sharp’s ratio is 0.125147993821
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8.659747667580133 sec.
17.141242776939578 sec.
25.586863010746068 sec.
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. Shape’s ratio:
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s
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0.
ratio: 0.
ratio: 0.
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C:¥Users¥yokoi¥pythonfx>python main. py
start. Initial sharp’s ratio is -0.013556725688883837
000. Shape's ratio
Shape’ s
Shape’
. Shape
. Shape’

Epoch
Epoch
Epoch

0.034391390252947684. Elapsed time: 3.198693177736039 sec.
0.055409341107896776. Elapsed time 6 3583284580882875 sec
0.08024839561049887. Elapsed time: 9.125404388746908 sec
0.087765269759463. Elapsed time: 11.780773829684597 sec
0.09451701869510959. Elapsed time: 14.561869938726867 sec.
10034175096641978. Elapsed time:

ratio
ratio
ratio
ratio
ratio 17.962085989058924 sec
20. 350628906610833 sec.
3827113547023 sec

Shape’ 0
. Shape’s ratio: 0.10399547262483205. Elapsed time
. Shape’s ratio: 0.10788385670680771. Elapsed time: 23
© 90! 00. Shape’s ratio: 0.11939623381899182. Elapsed time: 27.293033788014082 sec
© 1000/1000. Shape’s ratio: 0.12514799382071431. Elapsed time: 30.69300787223779 sec.
1000/1000. Shape’s ratio: 0.12514799382071431. Elapsed time: 30.69316131416079 sec.
Optimized sharp’s ratio is 0.12514799382071431
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| oop_end

@ 2018.07.18 12:12:31.262
@ 2018.07.18 12:12:27.997
@ 2018.07.18 12:12:24.771
@ 2018.07.18 12:12:21.686
@ 2018.07.18 12:12:18.392
@ 2018.07.18 12:12:15.150
@ 2018.07.18 12:12:12.124
@ 2018.07.18 12:12:09.133
@ 2018.07.18 12:12:05.940
@ 2018.07.18 12:12:02.878
@ 2018.07.18 12:11:59.816

tradingrrl USDJPY,M1: Epoch: 1000 / 10000. Shape's ratio: 0.04144331. Elapsed time: 31.4530 sec.
tradingrrl USDJPY,M1: Epoch: 900 / 10000. Shape's ratio: 0.04143779. Elapsed time: 28.1870 sec.
tradingrrl USDJPY,M1: Epoch: 800 / 10000. Shape's ratio: 0.04143091. Elapsed time: 24.9530 sec.
tradingrrl USDJPY,M1: Epoch: 700 / 10000. Shape's ratio: 0.04142210. Elapsed time: 21.8750 sec.
tradingrrl USDJPY,M1: Epoch: 600 / 10000. Shape’s ratio: 0.04141042. Elapsed time: 18.5780 sec.
tradingrrl USDJPY,M1: Epoch: 500 / 10000. Shape's ratio: 0.04139422. Elapsed time: 15.3430 sec.
tradingrrl USDJPY,M1: Epoch: 400 / 10000. Shape’s ratio: 0.04137026. Elapsed time: 12.3120 sec.
tradingrrl USDJPY,M1: Epoch: 300 / 10000. Shape's ratio: 0.04133132. Elapsed time: 9.3280 sec.
tradingrrl USDJPY,M1: Epoch: 200 / 10000. Shape's ratio: 0.04125679. Elapsed time: 6.1250 sec.
tradingrrl USDJPY,M1: Epoch: 100 / 10000. Shape's ratio: 0.04105675. Elapsed time: 3.0620 sec.
tradingrrl USDJPY,M1: Epoch loop start. Initial sharp's ratio is 0.03876058.
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C:¥Users¥yokoi¥C++>tradingrr |
Epoch loop start Initial sharp's
Epoch: . Shape's ratio:
Epoch: . Shape’s ratio:
Epoch: . Shape’s ratio:
Epoch: . Shape's ratio:
Epoch: . Shape’s ratio:

s

s

s

s

ratio is -0.0135567
0.0343914. Elapsed time:
.0554093. Elapsed time:
.0802484. Elapsed time:
0877653. Elapsed time:
094517. Elapsed time:
100342. Elapsed time:
103995. Elapsed time:
1 Elapsed time:
119396. Elapsed time:
0.125148. Elapsed time:
0.125148. Elapsed time:
ratio is 0.125148
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. Shape’

. Shape’

. Shape’

Shape’

000. Shape’ s ratio:

000. Shape’s ratio:

loop end. Optimized sharp’s

Epoch: ratio:
Epoch: ratio:
Epoch: ratio:
Epoch: ratio:
Epoch:
Epoch:
Epoch
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[1] http://www.algo-fx-blog.com/fx-python-random-simple-trade-
system/

[2] UGS RERFIPHET IV EEALZAR— 74 VX ETILO
W R FIR” 2015.



