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AGGESSING THE PLATFORM

SECTION 1: ACCESSING THE PLATFORM

1. On the website’s top bar, click LOGIN to log into the platform using your credentials. If you do not
have an account, then click Register and create an account.

8 fntome wesstaginghis com e B o »8 |

Traders island

& finhome webstaginghub.com/login

Traders Island

Welcome to
Finance App

Use your email and password that we send

vou on emall

E-Mall Aciciry

lermember me Forgot password?

Login
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& login with Googls

Ed Loain with Facebook

'L haves @i acoount? Register

2. You should be directed to the below landing page on the platform (Dashboard).

& C & finhomessbatagnghub cominccout o %t Bo O

% Hoiday

3. To access the platform’s analysis tools, click Calculations on the left-hand side. You will find two
options: “All my calculations” and “Calculation preset.” The former allows you to access previously
saved work. You only need to click the edit button to revisit a case.
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AGCESSING THE PLATFORM

« C & fnhomewebstaginghib.cominccounts el o st o g « Mo »O:

0 FinanceApp

1 Dedbosed
All caleulations

B Cadstioon

« Ay cobsd ety

Cakodetivn pruset

R

“Calculation preset” allows you to create a new calculation. Choose a type of calculation from the
drop-down box. At this moment in time, the platform only offers Moving Average (MA) tools.
Choose MA and you will be automatically directed to the INPUT tab.
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SECTION 2: INPUT TAB

The INPUT tab is the main tab for entering inputs into the platform and sending analysis requests.
After you input the required parameters, you can click one of the buttons at the bottom of the tab
that will automatically build the corresponding analysis tools in separate tabs.

GENERIC PARAMETERS

52  Omhbosd - Y =
MISTORICAL DATA MA STRATEGY CHA- TESTING RACK TESTING

& Calculstiors
roliday
O Al my eslculutiony Dates
Ca it -l

AMID

HsTDrwal data Anatysis Data

MaSpeciic

Q000000

These parameters will be used by different parts of the model.

e Title: name under which this analysis case will be saved.
e Rounding: number of figures after the decimal.
e Current date: today’s date; it can be changed but it only serves as a reference point.
e Ticker: stock symbol as listed on the stock exchange.
e Historical Data:
» Start date: start date of the whole data set.
» End date: end date of the whole data set.
e Analysis Data:
> Analysis start date: start data of the cross-sectional data that you want to analyse. It must fall
after Historical Data “Start date.”
> Analysis end date: end date of the cross-sectional data that you want to analyse. It must fall
before Historical Data “End date.”
e Holiday Dates: There are two ways to set holiday dates.
1. You can click the Holidays menu item on the left, which takes you into a separate page.

B Cakculstions Holidays
Q Settings

=8 Molidays



> To add a new date, enter “User holiday date” and “User holiday title” (description) in the
designated data fields and click the “+” button.

» To delete an existing date, click “x” button.

» The table on this page will be updated as well as the “Holiday Dates” section on the INPUT
tab.

2. You can update the “Holiday Dates” section on the INPUT tab directly.

» To add a new date, click the “+” button and input the date in the designated box.

» To add several dates, click the “+” button and input the series of dates with only one space
between each in the designated box. For example,

Add holidays

2026 0L.01 2026-02.02]

> To delete an existing button, press the delete button on its right.
» The “Holiday Dates” section on the INPUT tab will then be updated accordingly.

e MA-Specific Parameters:
» Lookback period: choose a number that is less than (Analysis Data End date — Analysis Data
Start date).
» Price: choose the type of price you would like to analyse (Open, High, Low, Close, Volume, Adj
Close); default = “Close.”

B cCalculations Choice of Functions

MA Calculation MA Speed Improvement
B Settings
B Holdays v/ v

0000000

e Choice of Functions:
» MA Calculation: methodology of calculating the moving average for the analysis data set. The
user has to choose at least one approach.
v SMA via Formula: calculates SMA using a visible formula.
v" EMA via Formula: calculates EMA using a visible formula.
v" SMA Js Function: calculates SMA using Javascript function (invisible formula).
v" EMA Js Function: calculates EMA using Javascript function (invisible formula).



v SMA Python Function: calculates SMA using Python code (in the back end).
v' EMA Python Function: calculates EMA using Python code (in the back end).

» MA Speed Improvement: holds only for Python functions. Speed improvement can be based on
C order, F order or Cython calculation in Python (back-end code). The user must choose at least
one function.

v' SMA Python Function (C order): calculates SMA using Python — C order.
v' SMA Python Function (F order): calculates SMA using Python — F order.
v" SMA Python Function (Cython): calculates SMA using Python — Cython.
v" EMA Python Function (C order): calculates EMA using Python — C order.
v" EMA Python Function (F order): calculates EMA using Python — F order.
v" EMA Python Function (Cython): calculates EMA using Python — Cython.

Strategy Input Parameters

1 All -

MovingAverage v SMA -
Jtho speed Improvement (s) Ootimization Switch utput to Excel
none L Yes -
No -
i ) for | e} | mn r | I
No hg PnL -

SPECIFIC PARAMETERS

e Strategy Input Parameters:

> iStrategy: read-only. It specifies the type of trading strategy under analysis.

» Model Choice (modelName): choose the broad model that you would like to analyse. Currently,
only the Moving Average (MovingAverage) is implemented.

> Specific Model Choice (iMethod): narrow down your model choice, e.g. if modelName is
MovingAverage, iMethod can be SMA or EMA.

» Sample Choice (sampleChoice): choose the data sample from the whole set on which to carry
out the analysis (In-Sample, Out-of-Sample, All-Set).

> Python Speed Improvement (s): choose whether you would like to improve speed (different
compiler) in Python (None, C Order, F Order, Cython).

> Optimisation Switch (optSwitch): this parameter is set to “No” in order to directly calculate the
strategy outcome given the current parameters, as opposed to optimising. This parameter
cannot be changed.

> Output to Excel? (outputExcel): this parameter is set to “Yes” in order to allow writing the
details of the interim calculation to Excel. This parameter cannot be changed.

» Use Model Sheet for Manual Calc? (useModelSheet): This parameter is set to “No” since the
strategy is to be calculated using internal calculation, rather than the model “MA” tab results.
This parameter cannot be changed.

» Optimise Returns or P&L? (iOpt): Returns/P&L, default = P&L;“Build Strategy” outputs both P&L
and Returns given input parameters and the current strategy implementation, so it does not
matter which choice you opt for. The code is anyway hard coded to revert to Returns.



INPUT TAB

. FinanceApp

m
B Calculations
1+ 1

Setungs

Strotegy BackTesting
Ingnst Pararmetary

Parsmeter

58 Holidays

Threshold Date

Optimization Switch
[OptSwitch)

Qutput 1o Excel?

{outputExcel)

Optimize Heturms or Pnl?

e Strategy BackTesting Input Parameters:

Testing Range

Min Manx Increment
7 ) \
2019-03-08
Yes -
Yes -

Pl -

» n:choose a range for the lookback period over which the model will loop; you need a minimum
value, a maximum value and the increment which will be added at every step (Min, Max and
Increment); Min < Max, Increment <= (Max — Min), Max <= (Analysis Data End Date — Analysis

Data Start Date).

» Threshold Date: date; < Analysis Data Start Date and > Analysis Data End Date; (threshold —
Analysis Data Start Date) > lookback period n. This date splits the analysis data set.
> Optimisation Switch (OptSwitch): this parameter is set to “Yes” to allow backtesting. This

parameter cannot be changed.

> Output to Excel? (outputExcel): this parameter is set to “Yes” in order to allow writing the
details of the interim calculation to Excel. This parameter cannot be changed.
> Optimise Returns or PnL? (iOpt): this parameter allows you to choose whether to optimise

“P&L" or “Returns”; default = “P&L".

Q Explore Motenalize

FinanceApp

Calculations

m
(™
]

Settings

Optimization Switeh

(OptSwitch)

H

Holiclays
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<LOAD PRICES>: Loads Historical Prices, retrieved from Yahoo! Finance, into the HISTORICAL
DATA tab.

<UPDATE "MA" TABS>: creates the MA TAB with SMA/EMA calculation, based on MA-Specific
Parameters.

<GENERATE CHARTS>: generates model/price charts and outputs them into the CHARTS tab.
<RUN BACKTESTING>: runs Strategy Back-Testing to get optimal parameters by optimising
“Returns” or P&L,” based on Strategy BackTesting Input Parameters.

<BUILD STRATEGY>: shows the detailed, step-by-step strategy calculation using each approach:
visible Formulae, Js functions and Python functions, based on Strategy Input Parameters.
<SAVE CALCULATION>: allows you to save the current calculation run.



SECTION 3: HISTORICAL DATA TAB

The platform allows retrieving data directly from Yahoo! Finance through the INPUT tab or by
uploading an xlsx or csv file directly onto the HISTORICAL DATA tab. Note that to be able to upload

data onto the HISTORICAL DATA tab from a file, the file

has to conform to certain specifications, as

shown in “Download Template” at the top right of the HISTORICAL DATA tab. Please ensure your file

follows the same order of columns as the template.

1. To Load data from Yahoo! Finance:

Input through the “INPUT” tab

1. Define Ticker and Historical data “Start date” and “End date.”

€ C AN 14 207 ) 245

Q  Explore Motesiohize

* v s @B e O

Cakculations
Bac i HISTORICAL D.. MA

el
O Settngs

Holicay

18 Houdas Dates

Historical data

MA-Specific

Q0000 O

2. Click <LOAD PRICES> at the bottom of the page.

STRATEGY CH. TESTING BACK TESTING

Analysis Dats

You will get the following message.



HISTORICAL DATA TAB

Py X+ — o x

« C A Notyrcure | JE03 A0S/ scconmiimy-(utiibtior # s a@me O

Warning

ved OaTH Of O

C“-"h‘“l,:():’ ) _

3. Click “Download new” and the platform will take you to the HISTORICAL DATA tab. You may
need to wait a bit depending on the size of your data set.

Output on the “HISTORICAL DATA” tab

Data is sorted in chronological order.
First few records:

Frwrce x + - o x

€« C A Nersure | 320340245 0 countimy- talcilion * &« s @B®» O

[ FinanceApp
& Coleulations INPUT MA STRATEGY CH.. TESTING BACK TESTING
8 Settings
8 Hoidays
Date Open High Low Close Adj Close Volume
5 358 375 357 374 174 16872800
o300 in 358 360 360 13784800
35L 367 i58 360 160 36ES500
Y Y] agy 151 166 166 21529600
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HISTORICAL DATA TAB

Last few records:

x +

- C A Notsecure | 3420340265

m FinanceApp Explore Matedodze

@ Caleulstions

2369 2413

& Settings

[ -1 lidavs

- Holidays 2334 2358
2347 2353
123 2241
2135 2208

30

2301

240

2104

2241

2208

2201

2337

2350

2241

2208

2201

45147700

35452600

60473400

E2087400

45967700

2. To upload data from an xIsx or csv file:

i. Click “CLEAR DATA” on the HISTORICAL DATA tab.

ii. Click “IMPORT XLSX OR CSV FILE” on the HISTORICAL DATA tab.

iii. Choose your file. For example, assume we have a file called “TWTR.xIsx”:

The data in “TWTR.xIsx” (07-Nov-2013 until 13-May-2019) has been downloaded from Yahoo!
Finance. It can be found on the same path referred to above. After clicking the data-upload button
(“IMPORT XLSX OR CSV FILE”) on the HISTORICAL DATA tab, there may be a bit of a waiting time
depending on the length of the data set after which one should be able to view data records on

this tab.
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HISTORICAL DATA TAB

First few records on the HISTORICAL DATA tab:

< +

.- S A Notssuer | M4I0N1IADZ450 a" FISTN A

M FinanceApp
)

Calcufations
INPUT

§ Sestings

53 Holioays
Date Opan

4050

Last few records:

High

2008

4594

FinanceApp are Mateniallze

4400

4065

3940

4182

STRATEGY

4165

4190

CH. TESTING

BACK TESTING

INMPONT XLEX OR C3V FILE CLEAR DATA

Adj Close

Volume

117701600

27925300

16113800

6316700

o
B Calculations
&
H

3993
Cettings
Holldays 36.45
38.11
3868
3750

4015

39.15

[
=
=
~

39.16

3812

3833

637

3862

3gse

13283100

3168400

100£0700

16795100
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HISTORICAL DATA TAB

Comparing the data on the HISTORICAL DATA tab to “TWTR.xlsx”, we can see that the data
matches. For example, the first few records in “TWTR.xIsx” are:

Fie Home raen Mrow Fage Lryoun Formudas Qi e e Ve Desciopat
—
X —
—l A A == » B Wep Tt ‘>
&
e 81U o-A T [VegeiiCoiw - m-% 9 ¢
Pa— - Lmer werm
A

Rl Oute Open Hgh W Close Ad Close  Volume

L XFNET] 450 5 A0 S0 4400 NTTONEN
3 2131156 4583 484 4083 4185 4165 27925M0
4 2131101 W50 4300 By 20 4280 1811330
5 131112 4368 4373 4183 4150 4190 86700

And the last few records in “TWTR.xIsx” are:

D Team ExcePython o Sewh

B B
Londizmd furret s Cod
Forrvattng = Tdile = Mhim -

et Neew fzmae

D= 2

Fe Fam Irasn Do Page Layout Formradas Data  Revew View Oeveloper
—_—
l;.‘ A NG o A A = =g 1) Wep Tont e
"
B F)
Pat - - oy = "
e B U < > A EEE B Dvaget (e m-%9
Chznt Fou s —

Ad b 07712033
4 A ] 4 ) E F G " |

1363 2015-0507 3990 4015 B2 BWE2 3302 15233100

1384 20150508 W45 018 WX M BN Lsead

1365 2019-0509 @1 oW N AN 3370 WO

1385 2015.05.10 3862 1818 W M\ 3845 12235000

1367 2190513 3750 T4 ¥37 Wi FI0 W00

PRes

Tean EsceiPymhon M Semch V) Comenants
I e e [t
&l o ([t} C
mrultzned fematan Col vout Dolete Farmal St h besdS ke
Fomateng © Table s Soie e - & - Sotwet +
Uy Co [T i
K L M N 2 P

iv. To upload another file, click “CLEAR DATA” on the HISTORICAL DATA tab first and then upload

the file as above.
v. Use the same approach to upload a “.csv” file.

STRESS TESTING

Model Limitation: as the below stress testing show, the platform does not have the capability yet of
automatically loading data from Yahoo! Finance when the data set is extremely large but it is possible

to upload the data through a file (as described above).

This section shows an example of how the platform responds to requests of very large data sets
(spanning over 30 years). Citigroup (C) has been chosen and the corresponding data set spans 03-Jan-

1977 until 29-May-2019.
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HISTORICAL DATA TAB

1. Load data from Yahoo! Finance:

Input through the INPUT tab: the platform fails this test. It returns an error.

\ > C AnNo re | 3820380288 T ! # ~ »@Beo O
M FinanceApp
W Calcutations HISTORICAL D.. “a STRATEGY CH.. TESTING BACK TESTING
B Ssettings
Holiday c R
B Moligeys Dat
- e o 20190530
o Mistorical data Anaiysis Data
POt Ll I ANV ST Jdats
o 0808 201-01%0
Frud (Sape AN B A
o 20190530 2019-03-08
o MaASpecific

Clase -

o

Click “LOAD PRICES” on the INPUT tab. The following error message is returned:

C A N " 314 202 402452 1 . ) & = @ o e

B FinanceApp Q  Gplor- SR £ o ‘*2

- INPUT CH TING
W akulstions . n
O sengs

Date Open reigh Low Close Adj Close volurme

22  Moldays

2. Click “CLEAR DATA” on the HISTORICAL DATA tab.
3. Click “IMPORT XLSX OR CSV FILE”: Choose “C.xlsx”:

This file can be found on this path “..\Yahoo Data\C.xIsx”. The data in “C.xIsx” (03-Jan-1977 until
29-May-2019) has been downloaded from Yahoo! Finance. It can be found on the same path
referred to above. After clicking the data-upload button (“IMPORT XLSX OR CSV FILE”) on the
HISTORICAL DATA tab, there may be a bit of a waiting time depending on the length of the data set
after which one should be able to view data records on this tab.
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HISTORICAL DATA TAB

First few records on the HISTORICAL DATA tab:

: FinanceApp Explore Motenalize

B Cakulations L
INPUT HISTORICAL D.., MA STRATECY CN.. TESTING BACK THSTING
Q@ Settings
5 Holdays
Date Open High Low Close Ad| Close Volume
£ 16.43 16.24 1613 1624 1% 47900
1624 1629 1618 16.29 1157 34200
1629 16.29 1613 1618 1143 15300
1613 1613 1583 16,08 1142 39000
Last few records:
- o

FinanceApp cpshore Mateoalios

W <aculstions
B584 532 6154 BL68 L 65 12564500

& Setvngs

5 Helidays 6182 6394 6308 6390 6380 15042200
6420 64 6408 (YT Ga3s 9715200
209 0445 3% ] 6379 6379 14727400
6115 B 8372 s 631 LN 1000

Comparing the data on the HISTORICAL DATA tab to “C.xIsx”, we can see that the data matches.
For example, the first few records in “C.xlsx” are:
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HISTORICAL DATA TAB

Fie Bome  ax Duaw Page Lagoun Foomads  Dau Fevew Vew Deveicpe
D A " A" A =g % ot e ’

ey

oyt 07 Ue L+ O A S5 EF Bwmdcom - =% 9 4
At (== g S

AE £ 1001/ 3077

K A B C 0 £ F G | 1

1

4 19710100 16303100 16. 20688 16,3330 16.23688 1153107 4RO

1 19770104 1601636 1628875 16185 16.26875 1L.56M) W00

A 197740105 1626875 1626875 1653350 16135 11402) 15300

§ LT0106 1613310 16.0031) 1597560 1408105 110055 1000

And the last few records in “C.xlsx” are:
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e
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Irwnt Do famae

1 Share

Comments

Fie Homa Insxy Deaw Page Lapow Foomuban Do Sevew View Oersope
A . Ny Ex=ge 1oy e
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N ) ———
e BlUs QA EEE S Bwemdcewm s =% 9 4
s > g rte
ASUEN) A 12005029
§ A L C 0 £ ¥ [*) H ! J
IUUHI W019-05-22 N s .61 LN £4.66 1256000
10682 0100523 SLR) M $3.08 639 639 1504000
10683 101005 “n “471 8405 41 4.3 9715400
10604 10200574 A 4.4 LTS éam 31 1472400
8383 6.7, &6 €371 13831000

10605 201005-9 315

g

Tean EecelPythan

.l | | [ ="
e B

" w
Carndicrel Farmatar Ol
Fomprrg -

ok~ Tpm v

Sapen

) 2 ]

Poiert Distang fremaat

o

4. Click “CLEAR DATA” on the HISTORICAL DATA tab: this will take a while.

5. Click “IMPORT XLSX OR CSV FILE”: Choose “C.csv”:

Cotments

4

dan

e

This file can be found on this path “..\Yahoo Data\C.csv”. The data in “C.csv” (03-Jan-1977 until 29-
May-2019) has been downloaded from Yahoo! Finance. It can be found on the same path referred
to above. After clicking the data-upload button (“IMPORT XLSX OR CSV FILE”) on the HISTORICAL

DATA tab, there may be a bit of a waiting time depending on the length of the data set after which

one should be able to view data records on this tab.

First few records on the HISTORICAL DATA tab:

332 203 4D 245

Expioen Masencsire

FinanceApp Q

& Calculations )
ey HISTOSICAL O Ma STRAYEDY oH TESTING BACK TESTING
0 Senings
28 Hokday
Datw Coen togh Low Cloes At Crosm Voturne

16 16.24 a1 16.24 115 47800

1624 1629 11l 1629 1ns 14200

1079 1620 613 161 1149 )

1413 s S5 1000 14 YO0

© TRADERSISLAND 2014-2022



HISTORICAL DATA TAB

Last few records:

& C' & Notwoore | M2034024% scoountimy : ¢ & ~HBHo ©

FinanceApp Q  Exphore Moteralae

i
B Calculstions
L]

6584 €592 6464 6466 5465 12564900
Sauings
88 Holicas % it .
- : 6382 6394 6308 6390 5330 15042200
£4.29 6471 64.06 6433 6439 8715400
6409 6445 6376 6379 6379 14727400
6315 £383 6272 6371 837 13831800

Comparing the data on the HISTORICAL DATA tab to “C.csv”, we can see that the data matches. For
example, the first few records in “C.csv” are:

Fe Horm insen Dram Page Layout Forrrades Doa Rexwow View Developer Hep Team ExosPyhon W Semch + Camenenta
—
§ . pore | pemm e

HA wt A A L 1) Whep Taet o [gj B I_ g = g
.\.vl;} a2 B 7L oA ET T Begencon s m-% 9 %20 Coreltand 'ung;v‘u g" ot Coledy Forvead l.— haar

» : = — - — — — e “ann A - Paraateny - ldde - & Al - - - ¢
Chtmert s tayres tarte Py O rhm
AL L Date .
d . B C C £ 4 G H ' ) K | M L] 0 ’ Q . 5 .
U|Date  ~_ [Open Hgh Low Clse Adj Close Voklume

2 03/01/1977 1513313 1623688 1613313 16713688 1153107 47500
1 04/01/1977 1623638 1628875  16.125 1628875 1156721 34200
4 05/01/1977 1628875 1628875 1603313 16185 1148423 15300
S /011577 16,1333 1633313 1550565 1606129 1140055 3900

And the last few records in “C.csv” are:

Fie Home Irsen Dram Page Layout Formrades Dua  Rewow en Deveioper Moy Tean EsosPyon M Semch ? Share O Camenenty
—_— :

BE o ww SRS N o B @y S Iiv0 §

BT Gk BT DT k| %9 0 | St GO | bt | ot el | e

Thzmat Fon lagres ‘arbw D= TR Lewy rhas -

ADG5T I -
L < o t f G " | ) « L M N 0 L Q " e

584 50 BaAd 6456 6456 11564520
10652, 23J05/2019 a8 (=L 5308 619 63.9 15042200
10623 24/05/2019 .29 “un 805 BH439 6439 9715320
0634 28/05/2019 E ) Bas 8% 6172 79 1400780
W0EAS 29/05/2019 815 633 nn BN 63.71 13831300
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SECTION 4: MA TAB

The platform (like the spreadsheet) fully automates the calculation of a stock’s moving average
(Simple Moving Average SMA and Exponential Moving Average EMA) using different implementation
methods, ensuring the correctness of results as well as allowing the exploration of the most efficient
method. The user enters input data in the INPUT tab (similarly to the Input worksheet) and clicks the
corresponding button to automatically launch the MA tab (the equivalent of the MA worksheet).

INPUT

Exploce Mateniolize

td ons “ HISTORICAL D... A STRATEGY CH.. TESTING BACK TESTING

Holiday

25 Holidoys Dates
Historical data Analysis Data

1 dat A\na tart dat

WOA-O8-07 19%94-10-1%

20190596 2013-0570

MA-Specific

Q00000

1. Enter the stock symbol in the box underneath “Ticker” as well as Historical data “Start date” and
“End date” in the corresponding boxes. Load Historical Data.

2. Enter “Analysis start date” and “Analysis end date.”

Enter MA-Specific parameters: lookback period “Lookback n” and price type “Price.”

4. Choose the desired functions or implementation tools to calculate the moving average.

w



L C A Nutsecure | 3420040 245

FinanceApp
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Settings
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0000000
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MA Speed Impravement
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** For more on the definitions of the input parameters, refer to section 2 above.

5. Click the corresponding button to launch the MA tab.

OUTPUT

First few records:
& 4+ A Nutseoure | 3420330244

FinanceApp

m
B cakulations
e

Sattings

15 Holdays

INPUT

Dato

HISTORICAL D.., n STRATEGY
[Eom [t

Price {

SMA via
Formula

EMA via

Formula |

SMA Js
Function

CH.. TESTING BACK TESTING

SMA EMA
Python Python
Function Function

EMA 35
Function ~
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Last few records:

« C A Nul secur A 2013 40 245 | 1 o « = B o

** To upload another file or change symbol or historical dates, click “CLEAR DATA” on the HISTORICAL
DATA tab first.

STRESS TESTING

Model Limitation: as mentioned earlier, the platform does not have the capability yet of automatically
loading data from Yahoo! Finance when the data set is extremely large but it is possible to upload the
data through a file (as described above).

The above platform screenshots show an example of a stress test. The platform is able to perform MA
calculation for all approaches/functions/implementation methods correctly for this example correctly.

VERY LARGE DATA SET

As mentioned earlier, it is not possible so far to load a large data set spanning more than 25 years
directly from Yahoo!finance. But it is possible to load an external xlIsx or csv file with a data set that
spans more than 25 years directly by clicking the “LOAD XLSX OR CSV FILE” button on the HISTORICAL
DATA TAB. Update Analysis start and end dates on the “INPUT” tab (make sure you change historical



data start and end dates so that they are within error check bounds). It is also not possible to copy the
results in the MA TAB (by clicking the “COPY” button) in the presence of such a large data set.

OUTPUT

The output can be seen in the MA tab. It can be copied and/or download as an Excel file or csv file. To
do so, click “COPY”, “EXCEL” or “CSV” buttons respectively on the top left corner of the MA tab. For
downloaded file, view the file icon in the bottom left corner of the sheet.



SECTION 5: CHARTS TAB

The platform (like the spreadsheet) generates charts of a stock’s price as well as its moving average
(Simple Moving Average SMA and Exponential Moving Average EMA) without the need to update the
MA tab beforehand. It plots stock prices using candlesticks and moving averages using lines. However,
depending on the screen resolution, only MA line may show due to the minuscule difference between
SMA and EMA values. It displays stock price data, SMA and EMA for every point at which the mouse
hoovers. You should enter input data in the INPUT tab, and click the “LOAD PRICES” button followed
by “GENERATE CHARTS” to automatically launch the CHARTS tab (the equivalent of the “Charts”
worksheet).

INPUT

A Mt ' 34203 A0 245/ s - B o

I FinanceApp QO Explore Motendlize £y o”

o Celculations

HISTOSNCAL D, MA STRATECY o TESTING BACK TESTING

Hollday
28 Houdeys Ootes

MA-Zpecifc

k2]
O
O
O

6. Clear the cache on the browser.

7. Enter the stock symbol in the box underneath “Ticker” as well as Historical data “Start date” and
“End date” in the corresponding boxes. Load Historical Data as per “User Guide_HISTORICAL
DATA TAB.docx.”

8. Enter “Analysis start date” and “Analysis end date.”

9. Enter “MA-Specific” parameters: lookback period “Lookback n” and price type “Price.”

10. Click <LOAD PRICES> to load historical data.

LOAD
PRICES

11. Click <UPDATE “MA” TAB>

GENERATE
CHARTS

Note that, by construction, you do not need to update the MA tab first as SMA and EMA
calculations will be done internally, after which they would be sent out to the CHARTS tab.



CHARTS TAB

OUTPUT
CHARTS tab:
¢ T A Wetseawe | 34203 402450 UMy cacedatio a ~ B o
m FinancaApp Q Explore Maoterialize
B Colculations INPUT HISTORICAL D... MA STRATEGY “ TESTING BACK TESTING
9  settings
EMA & SMA chart
2 Holctays 36
34
2 ' " ")’\
o i
v A\
8 " ¥ B
o \ -11 ¥ ] N
7 ' i N I of ./\k*[
. B N P ' /"’/ -
2 b ) MWy o
,: ' "/"’/ ' 1\*"’ _* ";‘\.T";j-b{
¥ | I . i

05-08-2018 76-08-2018 18-09-1018 07-10-2008 28-10-2018 28.11-3018 09.12-2018 30-12- 2018 20-0%-2019 10-07-2019 03-03-201%

B Price =—SMA  ~— EMA

STRESS TESTING

The candlesticks will naturally not show as clearly for a very large data set as they would for a smaller
one. Also, depending on the screen resolution, only one moving average line will show (instead of
both SMA and EMA lines showing). However, the date, stock price HLOC, SMA and EMA values will
show at every point the mouse hovers on.
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SECTION 6: STRATEGY TAB

The platform (like the spreadsheet) fully automates the calculation of a stock’s strategy results using
different implementation methodologies for the moving average/Python performance optimisation
(Simple Moving Average SMA and Exponential Moving Average EMA), ensuring the correctness as
well as transparency of results. You should enter input data in the INPUT tab (similarly to the “Input”
worksheet) and click the corresponding button <BUILD STRATEGY> to automatically launch the
STRATEGY tab (the equivalent of the “Strategy” worksheet).

INPUT

‘ > @ Notsecure | 34203402450 Honsteit/e4 a &« ~ @B o

2 FinanceApp Q  Exploce Matericize 0o

8 Calicuatiors
W calcusatio “ VISTORICAL DATA A STRATEGY cxa.. resTING BACK TESTING
0. Al my calculstionn

Hollday
Calculation preset Dates ° Set 9 Marsusd §84
0 Settings o
y J AMOD
2 Hoildays
o Histarical data Analysis Data
! 07
MA-Spectic
1. Enter the stock symbol in the box underneath “Ticker” as well as Historical data “Start date” and

“End date” in the corresponding boxes. Load Historical Data by clicking

LOAD
PRICES

Enter “Analysis start date” and “Analysis end date.”
Enter MA-Specific parameters: lookback period “Lookback n” and price type “Price.”
Enter “Strategy Input Parameters”.

HwnN



STRATEGY TAB

- C O Not ssciire | 3420040245/ editd a s « @ o

M FinanceApp Explore Materialize
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Sumegy Input Parameters
@ Allmy calculations ey
Calkulation preset
B Settings

Movingiwrsge - SMA -

" -
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nons - No A4 Yes -

No » Pl A

** For more on the definitions of the input parameters, refer to section 2 above.
** Keep “Optimization Switch (optSwitch)” set to “No” and “Output to Excel? (outputExcel)” to
IIYeS.II

5. Enter “Threshold Date.” (under “Strategy BackTesting” parameters)

.- C O Not Lre A 203 A0 A5 oo ot v stiowr et
Q Explore Materialize

(=] Calculations

Strategy RackTesting Input

m iy
Calculation presert Paramoter N

= ettings

o
-+ Holidays

2000.32-03
Threshold Date test test

6. Click the <BUILD STRATEGY> button to launch the STRATEGY tab.

BUILD

STRATEGY

OUTPUT

The output can be seen in the STRATEGY tab. It can be copied and/or download as an Excel file by
clicking “EXPORT ALL” at the top right side of the STRATEGY tab. For the downloaded file, view the file
icon in the bottom left corner of the sheet. Please note that, depending on the speed of your internet
and the size of the file, it can take one hour or so to download the file.

You should see three tables (Excel Strategy, IS Strategy and Python Strategy)

First few records (Excel Strategy):
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STRATEGY TAB
- - . - - e

Tuoml oty
e [ [oenow]
e e =5 - sapaaid st i e

Last record and summary table (Excel Strategy):

Ercet strateqy
o
e

. - SRR A A i A

First few records (IS Strategy):

5 strateqy
feom [ evm [ ]
e

e . b DA Bt WA Streny Do

..............

Last record and summary table (JS Strategy):
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STRATEGY TAB

15 srateqy
=] ee[cn]
e

D

v

First few records (Python Strategy):

Dython strategy

oo
lee L] e DA Reaas

e ey

o D

Last record and summary tables (Python Strategy):

Python strategy

B -

T

** To upload another file or change symbol or historical dates, click “CLEAR DATA” on the HISTORICAL

DATA tab first.
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STRESS TESTING

Model Limitation: as mentioned earlier, the platform does not have the capability yet of automatically
loading data from Yahoo! Finance when the data set is extremely large but it is possible to upload the
data through a file (as described in the above document).

VERY LARGE DATA SET

As mentioned earlier, it is not possible so far to load a large data set spanning more than 25 years
directly from Yahoo!finance. But it is possible to load an external xlsx or csv file with a data set that
spans more than 25 years directly by clicking the “LOAD XLSX OR CSV FILE” button on the HISTORICAL
DATA tab. Update Analysis start and end dates on the INPUT tab (make sure you change historical
data start and end dates so that they are within error check bounds).



SECTION 7: BACKTESTING TAB

In this tab, you will see the results of strategy back-testing fro iStrategy = 1. As with our tabs, you will
enter relevant data in the INPUT tab and then click the corresponding button <RUN BACKTESTING> at
the bottom of the INPUT tab.

81  Dsshbosrd o
0. ] AMD
W Cakulstions
o Historlcal data Analysis Data
G AEmy calculations 4
Calculation pragst o o7 i8¢
2§ Holkdays
o 0-G7-01 Ne-0
o MA-Specific
o 0 =

1. Enter the stock symbol in the box underneath “Ticker” as well as Historical data “Start date” and
“End date” in the corresponding boxes. Load Historical Data by clicking

LOAD
PRICES

. Enter “Analysis start date” and “Analysis end date.”
Enter MA-Specific parameters: lookback period “Lookback n” and price type “Price.”
. Enter “Strategy BackTesting Input Parameters”.

~wn

Strategy BackTesting Input o
Testing Range
Paramotors

Parametor Min Max Iincrement

2018-01-18
Threshold Date

: z 2 2 2 Yeos -
Optimization Switch (optSwitch)

Output to Excel? (outputlixcel)

Optimize Returns or PnL? (iOpt)

** For more on the definitions of the input parameters, refer to section 2 above.



BAGKTESTING TAB

5. Click on the <RUN BACKTESTING> button at the bottom of the page to launch the BACKTESTING

tab.

OUTPUT

BACKTESTING

RUN

The results are displayed in the BACKTESTING tab. You should get the results for the optimised PnL or
Returns for each individual sample set and each individual function. You can also download Excel©

files for interim calculation. For example,
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