SEFC GoldSuper Cycle System

Author:

System developed by: Evaluator @ Forex Factory

System enhanced by: RealJumper @Forex Factory

BackTest and Documentation by: johnjwong @ Forex Factory

Feel free to send me a private message at FF if there are any questions or comments relating to my research.

BackTest Information: 

Backtest EA: LFH_Trading_Simulator_3
BackTest Period: 2011.9.26 to 2011.10.7
BackTest Session: 24/5

BackTest Pair: Eu
BackTest Timeframe: 5M

BackTest Broker: Pepperstone
BackTest limitation: No News filtering, no weekly/daily close

BackTest begin balance: $10,000 USD, lot size at 1.0 standard lot

BackTest Rules:

Entry:

(This is my interpretation of RealJumper’s modification of the original SEFC)
First entry:

Must be in exact order from 1-5, otherwise wait

1) Extreme spike
2) Stoch

3) Goldminer

4) Bull-Bear

5) Arrow

Reentry: Not taking any reentry at this time
Exit:

(This is my interpretation of RealJumper’s modification of the original SEFC except the +30 pip rule)
From Entry to +30 pips: SL at previous swing high/low, exit anytime when extreme spike occur at close of 5M bar

From +30 pips onwards: Move SL to BE (may be +/- up to 3 pips), exit anytime when extreme spike occur at close of 5M bar
BackTest Results:

Entry 1) Enter Short
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Entry 1)close at 29 pips due to break previous swing high
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Entry 2)Enter short
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Entry 2) +30 pips, move sl to BE
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Entry 2)Close at 27 pips due to extreme spike
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Entry 3) Enter long
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Entry 3)closed at -29 pips due to breaking of previous low
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Entry 4)Enter long

[image: image8.png]EURUSD,MS 1.34116 134145 1.34113 134145
golimioer 13

13
13
1

1

1

1

T TS K
FFECIPALATE s el Uodsaahinafam o | Lot: 1.00 | Pips: -20 | $-293.00 | Stp: -1000 | Tget: 1000 i 1" Monday 26th Sep 2011 - 09:45

6 Sep 2011 36 Sep 01150 26 Sep 02:30 26 Sep 03:10 26 Sep 03:50 26 Sep 04:30 26 Sep 05110 26 Sep 05:50 26 Sep 06:30 26 Sep 07:10 26 Sep 07:50 26 Sep 08:30 26 Sep 09110,




Entry 4)close at -29 pips due to breaking of previous swing low
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Entry 5) Enter short: Sept 25, 2011
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Entry 5) Close at 0 pips due to extreme spike, extreme spike at same bar as entry..

[image: image11.png]EURUSD,MS 1.34973 1.34991 1.34514 1.34989.
golimioer 135

135

138

134

l, RO liu X "*

u, .
?Ed&%ﬂ'%z@#ﬂ?[ysmﬁﬁf‘sma!& com\ (Ux 1.00 | Piffs: 0 | $-18.90 | Stp: 1000 | Tget: 1000 Monday 26th Sep 2011 - 16:20

56 Sop 2011 26 Sep 08:25 26 Sep 09:05 56 Sep 09:45 26 Sep 10:25 36 Sep 11:05 96 Sep 11:45 96 Sep 12:25 96 Sep 13:05 26 Sep 13:45 26 Sep 1425 26 Sep 15:05 6 Sep 15:45.




Entry 6)Enter long: Sept 26, 2011
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Entry 6)Close at -25 pips due to breaking of prior low
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Entry 7)Enter short: Sept 26, 2011
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Entry 7)30 pip met, move sl to BE
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Entry 7)closed at +30 pips due to extreme spike at closed of previous bar
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Entry 8) Enter long, Sept 27, 2011
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Entry 8)Closed at +23 pips profit due to extreme spike at closed of previous bar
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Entry 9) Enter short, Sept 27, 2011
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Entry 9)closed at +18 pips due to extreme spike
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Entry 10)Enter long
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Entry 10) +30 pip met, move sl to BE
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Entry 10)closed at +25 pips due to extreme spike at closed of previous bar
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Entry 11)Enter short: 9-27
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Entry 11)met +30 pip, move sl to BE
[image: image25.png]'EURUSD,MS 135303 135333 134883 1.34983.
golimioer

N

Yok X
4 )

?FEGQ’%WQ}ZG#%}#@QP*}Q@M@V«@%W Lot: 1.00 | Afps: 32 | §308.00 | Stp: -1000 | Tget: 1000 Tuesday 27th Sep 2011 - 11:45

S T :

‘SEFCBukBexr 0.096%5 Cyde

[ETEEyrE=———

o 57




Entry 11)close at +33 pip due to spike
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Entry 12)Enter long
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Entry 12)a risky trade… closed at +11 pips due to extreme spike
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Entry 13) short
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Entry 13)close at +23 pips due to spike
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Entry 14) short
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Entry 14)close at +15 pips due to spike
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Entry 15) long, 9-28-11
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Entry 15) first lost for a long time, -15 pips close at break out of prior low
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Entry 16) long
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Entry 16) exit at -20 pips of breaking low
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Entry 17) long
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Entry 17) +30 pips met, moved sl to BE
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Entry 17) close due to spike at +27 pips
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Entry 18) short 9-28-11
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Entry 18) close at 14 pips due to spike
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Entry 19)long
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Entry 19)close at -28 pips
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Entry 20)long
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Entry 20)closed at -33 pips
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Entry 21)long again …
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Entry 21) close at -30 pips
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Entry 22)long again…
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Entry 22) closed at another lost
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Entry 23)

Yet another long but this one im confident
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Entry 23)+30 pip met moving sl to Be
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Entry 23) closed at 28 pip profit no more explanation from now on too much ..
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Entry 24)enter short
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Entry 24)close at -33 pips 
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Entry 25) short
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25) closed +13 pips at spike
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Entry 26)long
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Entry 26) closed at -40 pips, but really should be just -4 pips as the circled spike was actually an extreme spike at the close of the bar but I just messed up and didn’t close it because I thought I was at a short entry.
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Entry 27) short
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Entry 27) met +30 pip, moving sl to BE

[image: image60.png]



Entry 27)close at +33 pips
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Entry 28) enter long
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Entry 28) exit at +17 pips due to spike
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Entry 29) enter short
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Entry 29) closed at -16 pips
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Entry 30) entered short
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Entry 30) 
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Entry 30) close at +31 pips :)

[image: image68.png]'EURUSD,MS 135465 135469 135456 135456
golimioer

PRI S P D DFRafe o | Lot: 1.00 | Pigls: 31 J§300.00 | Stp: 1000 | Tget: 1000

Friday 30th Sep 2011 - 06:50

=Bear

[watins 3 217280 2670

e 01l MSwnm B

T05ep 0135




Entry 31) entered long
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Entry 31) closed at -22 pips

[image: image70.png]EURUSD,MS 135431 135433 L3510 L5170

R .
U"M“A“T]u?nvngﬂ iuﬂ|n T!I N





Entry 32) long
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Entry 32) exited at +12 pips
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Entry 33) long
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Entry 33) close at -19
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OK not making any more charts, but will continue to backtest and post results in separate .html file

Trades Worth mentioning:
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This would have been a very good long trade, which happened at sept 26, 2011 EU 5M, I did not take it because the arrow was formed a bar or 2 prior to goldminer and Bull-bear.  The order in which they appeared at the time of trade had been numbered.  However, should I take it, it would have been very profitable.

----------------------------
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This may have been a very good reentry as the goldminer changed color to red then again to blue with stoch, arrow as confirmation, but again I am not taking any reentry for the purpose of this backtest as I solely want to see how the initial entry works.
-------------------------
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It seems like whenever I meet 30 pips, there will always be a spike on each closed bar afterwards and I will close it from the rules.  I have missed several potential profit trades because of this.  The exit rule must be refined maybe to similar rules as Evaluator of using change of color of trend, in this case, arrow or change of color for goldminer/bull-bear with his 2 step close half rule.
