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CQG ICIZTH—DOT v FOMEM L T 5551, Trade System N TOT U7 >+ DRREI

RETT, LrLEEOT I FE2ERALTHWLIEAIX. EOT7H vy MEFEHAT L0,
DefaultAccount B CES T 24 E N H Y £,

TEOFITIX System /X7 A —&—{ZE/V ALl Z AL, Account /XT A —F —ZT 1 NEFD
“PSYukiMogi” ##E L F L7z,

A B C D E F G
1 Hi5l1 0
2 |=DefaultAccount(A1,"PSYukiMogi")
3
4| | EE03IR : %
3 DefaultAccount
? Systemn Al = "Em31"
8 Account | "PSYukiMogi'| | = "PSYukiMogi
fO = "PSYukiMogi”
i1 Set default account for a trade system.
12 Account Account name or number.
13
14
15
16 Bl0%R = PSYukiMogi
17| | common7(H) Frt
18

THh L NAETIET v % 51X Orders and Positions 7 4 RO T o R 7 40X — R
0y SE AR TEE T,

FCM: Spreader - Trade System:
Account: = | -all- | | Symbol:
Top -/Number ‘Mame | B
Account Sury | L] g _ _ _ _ I
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v
argin Exces [
. v
argin Value =
urchasing Pt ___
argin Credi Apply Cancel
ccount Balar
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Account /X7 A —#—|Z{X Account Name, Account Number ® &6 5 (T £,
DefaultAccount B3O A2 52 T4 % &, FDE/LiZ Account Name,/Number AERENET,
AN b D555, Bl Z21E System /3T A —& — (2% “A1l” ® L 512 Trade Sytem B D& /1
ZREANNTHMERHY £, TRO LI “Hgl 17 & Trade System 4% AT L7614,
TT—RA v —UNFRENET,

A2 E DefaultAccount("BR511","SIMYukiMogi")

& B C D E F G H I ]
Hyalq 0

1
I 2 IFERROR Delault.ﬂlccount{) failed: "System" parameter should be an Excel reference to cell with TradeSystem() formula.

Fo. BEY P —FRICT, BN —ThHL2 2L 2b o UDiEE TE £7,

SUM - X  fi =DefaultAccount("HR5I1","SIMYukiMogi")
A B C D E F G H I
1 Bv5l1 0
§ “MYUK'MOQ' ) I Function Arguments ? >
4 DefaultAccount
5 System “HE5|1" o = W3
g Account  “SIMYukiMogi'] % = "SIMYukiMogi
8 = "#ERROR Defaultdccount failed: ""System™ ..,
g set default account for a trade system.
10 h‘ Account  Account name or number.
11
12
13 Formula result =
14
16
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Trade System & 70 7 FORENTE T LI=D T, WIL Entry CBrfizE) oSt £ 3, Entry
121X Buy BLU Sell B33 dH 0 £9°, Buy RO v ' — RER< &TIOD/\7%~&~7J§2‘%/%é

nEd,
SUM - X v K =Buy()
A B 5 D E F G H I J
1 HEIR 0
2 PSYukiMogi
3 [=Buy() BBZM3I2 ? w
4 Buy
z Order *
7 When *
8 Name *
9
10 System *
11
12 New long entry rule. Entry rules are used to open new position.
13
14 Order Long order. Use Market(), Limit(), Stop() and StopLimit() formulas.
15
16
= BtoER =
18
19 - OMMOALT(H) A
20

Buy B0/ $T A= —ROANBIFLLFO L BY T,

INT A=Y — A4 BT W k=T
Order Limit(“"EP”,5,2665.25,"Day”) F7-1% AE
A4 (Limit Ba%7e E ozt L)
When B8 (%) = 1LO&ME L) N
Name “S&P EHY 7 ELE DA WA
System Al (Trade System Bt & EtE L) g

Buy B%k® Order /X7 A — % —|Zi%, Entry ®F3C¥ A 71206 T, Market, Limit 72 & O %%
ABLET,

ERO T ¢ ¥ — FANIZIE Order /37 A — % —Z AJJ A7 B R FR STV ET,

Entry THREIECZIET 55615, Order /X7 A — % —|Z Limit %A EEA T 50, b LI
Limit B S A Shice vz SR LU £,

Order /X7 A —X —|ZFRET 5 Limit BIEUZ W TR L £,

L A4 |2 Limit B9%cA A1 L., Buy B%t (2L A5) @ Order /X7 A —4 —|Z Tt/ A4 &L 50
T 584, BV A4 “=Limit(” & AT, b LILShift+F3 Z# F LEAB O ABEmZH <, 7/
G Limit @R L TS 72E 0,
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BA¥M533A(C): CQG Trade System

BIEE(N):

Instrument
IsMarketDataConnected
IsOrderRouterConnected
IsReversalSystem

LineTime
Market

Set up a limit order.

BEZIDIEA ? X
BAsmER(S):
fENLEVIERBBIC AL T, (588 ] #0UyILTUEEL, BRAE(G)

Limit(Symbaol,Size, Price, Duration,BuyOrSell Execlnstr, Account)

w

Limit B0/ T A =2 =K OADBNILL T D LY TT,

«K»

INT A= B — AT VAV 75 eV
Symbol (#i=— ) "EP" ik

Size (Bt¥) 5 N

Price (ffiE%) 2665.25 AEE

Duration (HZhiIFR)

"DAY" or "GTC"

L2

BuyorSell (H\» or &

) | "Buy" or "Sell"

L2

ExecInstr (3¢1)

CancellIfPricelsInvalid %7 & 24 5
BAIIAD LT E W, @i oEEE L7
Z 7 7 (Execution Instructions M),

Account (3%1)

T 740V NN BT D587 T b
g/ T b EAT LT IEEN,

XK1 FROA A —=VIZERRSNTOVER A, ERTDHITEAZ B =" =T FIFTIZEN,

ERANDFANRT A =4 —

TETEHELTHINT LI L TEET, FHOEYITE/L A4 (2 “EP”
EAN L7 BT, Symbol XT7 A—%—3k/L A4 Z5REIEET, UV — FNOSREERIC “EP”
MFERINET, EEmE FICITFHEERD RS NET,

A
1 HEIYAFA
2 51
3 2518
4 EP
5 LimitBIE
6 [=Limit(A4,5,2665.25,"DAY","Bu
7
8
9
10
11
12
13
14
15
16
17
18
19
20
21
22

B C D E F G H I
On/Off FHU>b
0 PSYukiMogi

= "Buy EP 5 @ Lmt 2665.25 DAY"

Set up a limit order.

Symbol CQG symbol, e.g. "EP", "F.EPU17". DefaultSymbol() if not set

BIUORER = Buy EP 5 @ Lmt 2665.25 DAY

ZOBSONLT(H) Frtl

BRI ? *
Limit
Symbol | A4 2| = "ep" )
Size |5 4| =5
Price |2665.25 4 = 266525
Duration | "DAY" 4| = "DaY"
BuyOrSell |“Buy” 4| = "Buy" v
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OKzZZ Vw74 nL, TROLEBY U4 ¥ — FIITHRE LIFREADRF RSN ET,

A B C
W53 AFA Oon/Off FH9UUb
Hegl1 0 PSYukiMogi
20
EP
LimitBaEY
Buy EP 5 @ Lmt 2665.25 DAY I

(S S N L R

=
ERLFITIE, U4 = FICHRIE “2665.25” ZEHZEADLE LIz, ZHhUSMZ, RTD Bfa L2

S CHUEM, ATEKER COKELRET L L TEET,

EEAE LT, RTD DO AN R H Y | 2R LVOEE #Value! =7 — LT #N/A =
T—L o TWERAETH, PIAT—ER2D5 A0 MRRELEBSIIIENIRESNATLENE
T, bLEDRMEOGAEICIIRELZ LD VEEIE., TRO LBV Execlnstr /X7 A —% —|C
CancelIfPricelsInvalid Btz % E L T 7230,

e Bk 7 <
Limit
Size 5 + - 5 "
Price | 20665.25 # = 3865.35
Duration | "DAY" 4 - “pay
BuyOrSell | "Buy” 4| - "By
ExecInstr | CancellfPricelsInvalid() 4| = "seL_xip()" .

= "Buy EP 5 @ Lmt 2665.25 XbadPx DAY

Set up a limit order.

ExecInstr Optional execution instruction formula: Execlnstr(}, AllOrMNothing(),
Funari(), Iceberg(), MarketIfTouch(), OpenCloselnstruction(),
QuantityTriggeredStop(), Trailing()

B 0H® = Buy EP 5 @ Lmt 2665.25 XbadPx DAY

ZOMBONLT(H) i

Order /RT A —%—|Z&/)L A6 #& R &1, When, Name 5 XU System /8T A —% —% FEH|D
LBV AT IILGERTT,

A B C D E F G H I ] K
1 LEPFCIN Oon/Off FhHUXb
2 51 0 PSYukiMogi
3 iR
(L ? X
4 Ep ek
5 LimitBa% Buy
6 |Buy EP 5 @ Lmt 2665.25 DAY p - - -
- Order A6 4| = "Buy EP 5 @ Lmt 2665.25 DAY
7 BuyBi# T o * "
8 [=Buy(A6,B8,"S&PEL",A2) | ] When | B8 =0
9 Name "S&PEL 4| = "spEL"
10
t A2 4| =" "
11 System | HR5I1
12 = "SPHL\ = Buy EP 5 @ Lmt 2665.25 ...
13 New long entry rule. Entry rules are used to open new position
11:2 System Reference to trading system formula: TradeSystem()
16
17
18 BEDRM = SPEL = Buy EP 5 @ Lmt 2665.25 DAY when $B58
19
20 COMBONLI(H) Ftl
21

14



Boolean /A5 A —A& —

% < OES%. TradeSystem. Buy. CancelAll B%%7z £'1% Boolean % 7-1% Binary %/ Efd% b VU H—
ELTHEALET,

%l 21X Trade System Bl >\ Cid, 231/ F VU (Start) X7 A—#—13 0 (FEik) &1 (BE) o
HTT,

L2>L Buy, /Sell BA%&ix b U ' — L 725 When /3T 2 —4% — O/l M2 IR S b A U %5
A=A 0 (k) & 0L () L72 0. Trade System B R U H— L 13T RA D £97,

Buy,/Sell BA%ti3 When /XF A =42 —=3 026 L IZEDL EEXERIELET, TLT10b 212
oD EBMTRCEXZRBELET, 622006 LIZEZDL> THELFRCEXEZRELET, 2
FONRNT A== 0 USNDOEEITED Y el DRV FEE Lkt £9,

ZOMHMAEFRMA LT, A X FRAERII When NTFA—=F =2y 7 vy 7L, BEEZITI AL
7TV 2ERET T, TOBEIC X o THEXDPMIMFRES N TV L 0ERT 5 2 LR TE £,

AR NEERFOEB 2R T 5720121, When "X A—X—%2FEETO0»H 1LITERLET,
L ZEAEDEAEA R FEAED M) H—IiE, FEREEALSBLTNET,

Bz X, IF Bk A A L, 110 BBENEYARTE OKMEL Y bE» -2/ 0 5 1 ICEFT 5
REOEMERBAN ENTvVESRSEE T,
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Exits (HEt07E30)

Exit Bd%%i% Trade Sytem N® Entry B33 TRIE L7 E A0 £, Exit BT EEAMIZ Entry
BIEL L HELL L 728 T A—F —TRER SN T E T, B TOMESNHY £7,

il & LT Market 1:3C4 v 7= Exit B%% /L A10 (2, Limit 3304 V72 Exit B%E A12 I2ZFh
FIERR L ET, Limit 3E3CE AWz Exit o v ¢ % — REEIZLL T O L0 TF,

ESESOETE ? X
Exit
Formula A8 4| = "SPEL\=BuyEP S @ Lmt 2665.25 ...
Order Limit(,,2638.75,"GTC") | = "Limit{t)0 = Exit SPEL) = Unknown...
When 4| -
Name | "Limit{tt]n" 4| = "Limitittn"

= "Limit{tt]]D = Exit SPRL = Sell 0 @...

New exit rule. Exit rules are used to close existing position.

Formula Reference to trading system or entry: TradeSystem(), Buy() or Sell().

BROBRE = Limititt)D = Exit SPEL = Sell 0 @ Lmt 2638.75 GTC

INT A—=H— | NS AV 7 eV
Formula A5 AL
Order Limit(,,2638.75,"GTC") ANEL
When Market B%a T 255 X AT ZH, LS T
AN L THRW, ANT 25813 ALZRTRT
AN AP
Name “Limit {8107 72 AEE D4 A LA

Exit BA%IZIANIIZ Formula /X7 A — % —|ZC Entry B%% L2835 D T, Entry BQ%@WD%D
BWORIZ BB L ET, ZD7md Order /X7 A —%—~0 Sell /Buy O AJJITEWEAHE

7

7272 L Formula /X7 A —% —T Trade System BA%iz /LML T\ 585451L, Sell/Buy A7)
DA ETR D T,
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A B C
1 WEIZATA on/Off FHUVH
2 Be511 0  PSYukiMogi
3 E22 1]
4 EP
5 LimitBI& FiTME
6 |Buy EP 5 @ Lmt 2665.25 DAY 2665.25
7 BuyBa# B
8 |S&PEL\ = Buy EP 5 @ Lmt 2665.25 DAY when $B$8 0
9 ExitBifl@Market iy
10 |Market{ttlh = Exit SRPEL! = Sell 0 @ Mkt DAY when $B$10 0
11 ExitBiH@Limit
12 |Limit{tt]]) = Exit S&PEL = Sell 0 @ Lmt 2638.75 GTC |
1%

ML 70 £90, Exit BA%i3 Entry B CRE T E 28 5728, Formula /XJ A —% —|Z
TZMT 51X Entry 3% Trade System B8 & 72 0 £ 9, R Tidt&/1 A8 @ Entry BI%(“S&P

B\ 22 LT ET,

Exit BA%(® Order /X7 A —% — BT H A/, K, 72 5T Entry B35 CoORENE & Rk & 72
x4, L7=23-> T Exit Fa'é%iM) Order /X7 A —% —|ZC, 0B, AWIRUAMIIRAIA N ARZE L 720

ij‘o

Entry B2 LAY Exit BIICERV IAE N TWAD Z &1k, EX Y ¢ ¥ — RN, Formula /35 A —

Z =DM REN TS “= S&P Hi = Buy EP 5

@Lmt 2665.25 DAY When...

»

AR Y it

WCXET, 20D, =Lz Order /85 A—&— 2 TR (Size) # ANEP, 74— RNOHK
ROFERIZOBERSNTNTH, BABR LTS Entry B (S&P B\Y) 23589, Exit B

e DFESHEN MBS B E SVET

Exit BI%%12 T Limit, Stop 72 &, Market USNDIECH A 72 H LTV 585481E,. When /37 2 —

H—DATNIRETT, 7272 L, RANOLGEITFEIZ True IR L TWAH Z &

DRIERIE DI EXit OFEE XA EIESNE T,

I 5728, Entry 3

Exit B FlEWZ BRI E LTV DA EXit O EIZ “B6 (Entry 113X 0HE{E) + X. XX(O 25)”

ERETHIEHTEET, Lof] &L A12 Tik, b L Entry E3C 2638.5 THIE L7 %

FIEHE<IZ 263875 ICEXIt LELMNAD A T TV —E 7o TWVWET,

—J. B A10 O Exit BB L i~ —4 v MEXEMEH L TOWAEAIE. N T—L A5 %
When /X5 A — & —|ZRET HMEENH VO F4, 01 213 L BEIEH#E-S Volatility Spike 72 £ @ RTD

B & - 72 551 0% B10 IZALE L. When /XT XA — & —

WCTCTEABBRLET,

/L A10 IZRE S 7z Exit B o z@E 2 i T 25 &, &L AB @ Entry BICAR Y a b o5

H&7T, HoE/LB10A 1 (True) &7-7-5, Exit B%k

Exit BA%UTHIC Entry FEXXOREZEMR L, EENHIUL

72356, W EXit EXXBSKELRY a0
vranEd,

X Market JE XA REL £7,

U EREL, R RoTebFy ok
NTHHAIE 7o TWET, LA - T, —DOD Entry M6 LEEO Exit I CARIESA T

(2725 L F Do Exit XX EBIIC T v v
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F v UEIIVEXEK

CancelAll B3%&i% Trade System X° Entry B35V —F% o 7 iE A F v B/ LET,

ESEOETE= ? X
CancelAll
Formula A8 4| = "SPEL\=BuyEP 5 @ Lmt 2665.25 ...
Cancel B14 4l =0

= "CancelAll(SPEL\;False)"

Cancel all working orders.

Formula Reference to trading system, entry or exit formula: TradeSystem(),
Buy(), Sell() or Exit().

B0BR = CancelAll(SPHL;False)

- DRSO T(H) o3l

CancelAll XF A —H — A4
Formula A8 (Entry %)
Cancel B14 (M AT Sz 25 0)

CancelAll B8%t® Formula /X7 A —% —|%, Exit B%t® Formula /X7 A —% — L [AERIZ, 5L 7
% Entry B%<° Trade System # & L £,

ZDSTA—E—ITEABIO AN YA E 2D | FEROANERF L 720 £5, ZOBOH T,
/L A8 1 Entry BB AT ST 5T (Entry BI%EC - =Buy(A6,B8,"S&P H\",A2)),

Cancel /NT A —H —~FIFHERXREZ AT HILERD Y £9, S0 1 (=True) 12725 L,
Entry B3O RIESN LN ETHF v oL ENET,

F7-. CancelAll %A+ & &, Entry B TH ST (Size) 2B LSRR THREL TWHI5E
. ZRLTWAHELOEMEL 0 IZEETHIE, 2TOEINF Y o ELENET,

A B C
1 EBIZAFA on/Ooff FhUXb
2 51 0 PSYukiMogi
3 21 0]
4 EP
5 LimitB5%% RiTME
& |Buy EP 5 @ Lmt 2665.25 DAY 2665.25
7 BuyES#t iT
8 |S&PEL) = Buy EP 5 @ Lmt 2665.25 DAY when $B%$8 0
9 ExitPiZi@Market iT
10 |Market{tt]]D = Exit S&PEL = Sell 0 @ Mkt DAY when $B$10 0
11 ExitBEdE@Limit
12 |Limitftt0) = Exit S&PEL = Sell 0 @ Lmt 2638.75 GTC
13 CancelAlIB3Z BiT
14 |Cancelall(S&PEL; False) 0

[ &/ Al4:CancelAll(Longl;False)® &350 CancellAll ot L—F2—13 T ] L7220 F
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2 Entry BIBOEXXE —fEX v 2 LW EIE, Formula X7 A —2—D® LK% Trade

System BT E L TS 7230y,

TEOFITIEE/L CL6 IZHEE STV 5 Volatility 723 0.25 ## 2 7234 . Trade System T4

XnFx oI nNET,

ESE{OB]E

CancelAll

=

Formula A2

1=

Cancel B16

Cancel all working orders.

Buy(), Sell() or Exit().

BROBR = CancelAll(Er511;False)

AR ¥4 T

]

‘H511 "
0

"CancelAll(ER511;False)"”

Formula Reference to trading system, entry or exit formula: TradeSystem(),

16 |CanceIAII(HR%|l;False}

17

B16 % || =C16>0.25
A B C
1 52T A Oon/Off F7HUZb
2 Hsl1 0 PSYukiMogi
3 2R
4 EP
5 LimitBaZ} RITME
& [Buy EP 5 @ Lmt 2665.25 DAY 2665.25
7 BuyRa% T
8 |S&PEL = Buy EP 5 @ Lmt 2665.25 DAY when $B5%8 0
] ExitEAZl@Market BT
10 |Market{tt]n = Exit S&PEL = Sell 0 @ Mkt DAY when $B$10 0
11 ExitBAZl@Limit
12 |LimitfttIh = Exit S&PEL\ = Sell 0 @ Lmt 2638.75 GTC
13 CancelAlIESZ BT
14 |CancelAll(S&PELY; False) 0
15 CancelAlIEAZ

| FALSE I 0.1247 I
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OCO MH/E

Exit DA 7 —L LT, OCO FEXDIEE G A HE T, AW OFEE & . Y owifs{EL, Trade
Sytem T OEEFHENSF L £,

OCO HEXRDT, —HDOEXMPKHELTEZHE ) —HFOFEXIEHNICxT Yy LI NLET, OCO *E
SCOREE H1EAZ TRelZinfH L £,

A B C D
1 SATL%E on/Off BITEE Fhusb&
2 OCOEX - Running 1 DAY SIMYukiMogi
3 $8iW FA9IHAX EiEEE RiTE
4 EPH21 0.25 3687.00 5
5 BE WETISE
6 0 0
7 #ARIenyd T
8 0OJIvH)— = Buy EPH21 5 @ Lmt 3687 DAY when $B$8 0
g FEL S=FybTavd | F-4y Mg
10 FI&L) = Exit 02 T MN)— = Sell EPH21 0 @ Lmt 0 DAY 10 0.00
11 $EID AMIOAF wI| AT OAMEE
12 {8Y) = Exit 0> I>H)— = Sell 0 @ Stp 0 DAY 10 0.00

-
J

FT. 74— FEWNOMEBENMLET, EROEEY L AL IZIZT ARV E, Z L TELB4 21T
F 4o YA REEMUET, T4 v 7 H A ROBFHIT T RTD A V7,

=RTD("cqg.rtd", ,"ContractData",$A$4, "TickSize",, "T")

Z—7y Miiks & X by a2l BHREME +/— Ty 78 x T4y 7 A X7 ThE
B 570D, T4y I AXDT7 4 — )V RIRKELRY ET,
F72, B CA TS RETF ¥ — FOETKIEL RTD B THVIAATEY . ZDOfED Entry 11X 0
L7220 E3, bLBIEMEARE Y TAZA LA THEHFINHIMEEEZSHRTH L, HEDLENITIELT
THEEINET, B/ C4~DRTD BEEAITLLTDO LB T,

=RTD(chg,rtd"”"StudyData",$A$4,"Bar","","C|Ose","1","—1","a”"”,"Fa|Se","T")
MR LRV ETH, TR INDFV L u—RT5T 78077 A VAN, RTD B TEETE5F ¥

— "NEA T RET o BB SN TOET,
http://news.cqg.com/workspaces/main/2012/11/cqg-to-rtd-excel.html

Mz T, RTD BAEA DM FHIZES L. Excel RTD Throttle OFF# 2 HSE LU F4, SMITI TR U > 2 3

N=VHZHERLTIESN,
https://jp.cqg.com/sites/default/files/files/TroubleShooting_ RTD.pdf
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CQOG

o, =7 BV EEINICHEHEZEZTTOREL R TV DR L T ES,

e A=A BA A-DLTOR #Heh T4 £E1  EF  BE XS Trader CQG RTD TOOLKIT CQG STATEMENT REPORTS ~LT CQG XL Toolkit L B=

9 A = 7 P ry 5 g aemis B &mammpe— i sstoss

¢ Xy =] ? A C G zaines n SETOM X v ST L:| -
']E\ z ] @ <?E fasmEntL-2 b 15— F1yn - | 09
EEO  A-b BEGok HE RE T B/ S5 5%/=8 0o 2 e e 3 TAF
BA SUM~ BEE- -~ - @BfE~ - v BE- | OEE BaREEssfR | Pih-2smosi - @ smows I FY

BES1T3Y EEEEE P vl
B16 - F | =C16>0.25 F—8 F-TLLISHEEN(E)
A B c D E F G oo TEW K

1 a7k Ous [ OVEE Fhrervk

Target 35 L U Stop {E XD K I & Fifs 3 572912, OpenPosition Bzt /L B6 IZi% T L £,
OpenPosition B3%ti3 Trade System T OREEKEZ K L £, FHOFNZ TRIHKIEIX, B/ A8 D
Entry (Buy) BI%UZ THIE LB WEOKE T,

OpenPastion

Formula | $A%2 | = "OCOEN "
Side |"Long' M| = ‘“Long'

Symbol | $A54 B = Ep

Account | SD$2 M| = “SIMYuliMogi®

= 0
= U

Open posttion for a particular entry or trading system.

Formula Reference to trading system or entry: TradeSystem(), Buyi) or Sell).

n

Formula result = 0

Target & Stop {EXDOMEEZWETH-OICHELHMENLETT, 20z, &L C6 I
AverageEntryPrice B% A& L £7, V4 V—RIZTFKDOEEBY T,

Function Arguments ? >

AverageEntryPrice

Formula | 5453 % = "OCOEXN"
Side |"Long' M| = ‘“Long'

Symbol | $AS4 M| = “EP'

Account | SD$2 M| = “SIMYuliMogi®

Average entry price for a particular entry or trading system.

Formula Reference to trading system or entry: TradeSystem(), Buyi) or Sell).

n

Formula result = 0
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CQOG

AverageEntryPrice BI¥k CHEH T % /37 A —% —|%, OpenPosition Bt £<F LTI, Z DY
fElX Target 3 L O Stop fEE AR T 5 5 2 TOREREEE & L TEbvE T,
T/ Cl10 ICERET 24 —7 >y MO HERXLTRO LBV TT,

=C6+(B4*B10)
=FE + (T4 v I BXT 4 v 7 FARX)

Fio, B CIL2 IZEET DA by e Al OFHERIZI TR0 LB Y T,

=C6-(B4*B12)
=FE — (T A4 v I BXT 4 v 7 FAX)

Target ffif & Stop IEDRLEASE T LT RSN O EXit Bz £ /0 ALO I A LE T,
Order /35 A —Z —NOANEIZE LSRR TIZA L . Limit BEAEBEAH S TWESTR, Z2oho
symbol ($A$4) . size ($B$6) . price($C$10) . duration($C$2) IFEAZHE o> TWET,
F7-. When "5 A —X%— 3757 T9,

Function Arguments 7 *
Ext
Formula |48 % = "0»JIvkY= = Buy EPH21 5 @ Lmt 3698 DAY
Order | Limit{SAS4,$B§6,5CS10, 5052 "Sell") % = "HIED=pat O IVRY~= = Sell EPH210 ...
When l_.",_: -
Mame |“H|E Ly = -HELY"

= “HIRL = Bt O I 00 Y- = Sell EPH21 0 ..

MNew exit rule. Exit rules are used to close existing position,

Order Exit order. Use Market(), Limit(), Stop{) and StopLimit() formulas

Formula result = H|B () = Exit 0227 Ik U= = Sell EPH21 0 @ Lmt 0 DAY
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t L A12 1213 Stop HESCH O Exit BsA A L £,
Target 3¢ & [AfRIZ, Stop #3X D Order /X7 A —% — /LB Z{#>3 Stop B¥kA AT LT
F9, 7272 L Stop B#EICidE A EaflioTnET, £/2. When "T A —X—ZT7 77 L7720

i‘g—‘o

Function Arguments

Exit

Formula

Crder

When

Mame

AS

Stop(SAS4 5B%6,5C512,5C52 "5ell”)

Y

Mew exit rule. Exit rules are used to close existing position.

? X
B = "OYIVFY=— =Buy EPH21 5 @ Lmt 3688 DAY
B = U0 = Exit DIV - = Sel EPH21 0 @ S
'-‘_ -
B = G
= {0 = exit QDD IV~ = Sell EPH210@ S

Order Exit order. Use Market(), Limit(), Stop( and StopLimit() formulas

Formula result = #8010 = Exit QT T2k Y= = Sell EPH21 0 @ Stp O DAY

EOFITIX Stop 1EXLZME > TWET A, Stop Limit X FRIO &Y FHARETT,
StopLimit B9%i%, LimitPrice /X7 A —% —IZ F U T—%DOBMEH AN T HLERH Y £,

StoplLimit
Symbol
Size
StopPrice
LimitPrice

Duration

Function Arguments

Help on this function

EP|

5
3116
3115.75

"Day’

Set up a stop limit order.

#
"

#
"

Symbol CQG symbol, e.g. 'EP

Formula result = Sell EP -5 @ Stp 3116 Lmt 3115.75 DAY

? X
EP” A
5
3116
3115.75
‘Day” v

“Sell EP -5 @ Stp 3116 Lmt 3115.75...

", "F.EPU17", DefaultSymbol() if not set.
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TROBITIX, BAEDOT=HOIZ Entry Bk (n 7= sV —) @ When /X7 X —4%—TH 5t /L B8
WFET1IEZ N2 EIZED, FX:BuyEP5 @ 3687.75 "EL., BEWELZ SHEMARALTWD
7o, EXit i EXTh 5 Target 1 13L& Stop {EAFIES L TVET,

ek T O EIE, FEMD 10 7 ¢ v 7 E(FIRVE) E 107 ¢ v 7 FHEUEFE) & 700 77,

A B C D
1 YAFThE On/Off BiTEH Fhorb&
2 OCO3F - Running 1 DAY SIMYukiMogi
3 E0] FIVIHAX BEifEE REiER
4 EP 0.25 3687.75 5
5 22X EXTE
6 5 3687.75
7 FmsEEeOyY R
8 OMJIxkH)— =Buy EP5 @ Lmt 3687.75 DAY when $BS8 1
9 FEL H—FybF4yd | S-Fyblitg
10 |Fl&EW = Exit OX4 Iy HJ)— = Sell -5 @ Lmt 3690.25 DAY 10 3690.25
11 3E4D AMITOAFTAYY| ADVIOAMIE
12 |80 = Exit 029 IV H)— = Sell -5 @ Stp 3685.25 DAY 10 3685.25

KEMEPEE L o722 LIk 0 KB FEHERIFOME O AL ZE 0 A, B IR 72 B Tid7e <
7ol A, Cl0 O X —77y Miiks & C12 DA kv 7' o Al IZITHE FE L 0 G Sz s IR
AEENFOEEFRRENE T, LoL Trade System IZHERIC X —47 v FBL A kv 7o 21f
¥ 2 B5 | PTRE 7R E B ICFREE L £ 9,

IBINTC, BATESC D Exit Bz /v Al4 ITRHEE L £7,

A B C D
1 SAT L% On/Off RTRA Phoobs
2 OCO’EX - Running 1 DAY SIMYukiMogi
3 &I FyI94X B E xR
4 EP 0.25 3704.75 5
5 BE HEFIFE
6 0 0
7 |#AmEEenys ®ix
8 [0>J1I K- =Buy EP 5 @ Lmt 3704.75 DAY when $B$8 0
9 (MR S-5ybFvI | -5y Mg
10 [FI&L = Exit 02 I N)— = Sell 0 @ Lmt 0 DAY 10 0.00
11 [#A81D AbYTOAFYY | AMYTOAM@E
12 [181)D = Exit 0>JI>MN— = Sell 0 @ Stp 0 DAY 10 0.00
13
14 11D = Exit 0> 1>MN— = Sell EP 0 @ Mkt DAY when $B$14 0 I

X TIZ.When R XA =2 =Rt L2 L TC\WAE/LB14 IZHAEOZ KL TWET, b LT/ Bl4g
N1 AHIR LT BRRATIE A BESNEEZATY 97,

HEEFESCOREICL Y, /v B6 (OpenPosition B4 28012725 &, FIEWEEEIY F30TF v
vrENET,

Function Arguments ? had

Exit

Formula | A2 B = "O2JIVbY= =BuyEPS @ Lmt 3700.25 DAY w
Order | Market(A4,86,"sell") [] = H9 = et DUYIVRY- = sellEP 0 @ M.
when |B14| B =0
Mame |“fEgly" | = o

= {40 = Exit QLU IUMY~ = Sell EP 0 @ Mk...

Mew exit rule. Exit rules are used to close existing position.

When Optional exit signal. A numeric value. Signal is triggered every time the value changes from 0 to
non-0 or from one non-0 value to another, e.g.. 0->1->2.

Formula result = {E41Y) = Exit 02T Y - = Sell EP 0 @ MKt DAY when $B514
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XLS TRADER TH5|

XLS TRADER X YV I ESNTAREFEL CQGIC RicFrENET, LrLED, 2%V CQGIC
K0 IS NI A EESCE XLS TRADER IR S L EH A

CQG IC L W HBIESINZAETEIL A XLS TRADER (ZEBINT 5554 72 £ XLS TRADER THg| LT
7RVRITE 22BN 5 121X AddFill Ba%a i L £,

THRDOEEY, £9 Formula /N7 A—2—IZHW /520 | BROHHEL BHERET D720, xt5L
725 Entry £7203 Exit BISc a2 v VSR F7,

w2, Size (GEY IFR%K, HAWIEH) BEL O Price 8T A =4 =&AL ET,

Add RT A= —DELZHIECIO L0 2L TW\WAH=H, “Pending fill for long: 1 @ 3073."
L. KIEBNMEFET 2RO vy E—UNRRRINTVET,

Function Arguments ? X
addfill
Formula |Long| £®%:| = °"Long = BuyEPS5 @ Lmt 3073.25 DAY
Size 1 Rl = 1
Price |3073.00 PR = 3073
Add | C9 =0

Formula “Pending fill for Long: 1 @ 3073"
Add new (not necessarily real) fill to an existing entry or exit.

Formula Reference to Buy(), Sell() or Exit() formula.

Formula result = Pending fill for Long: 1 @ 3073

Help on this function Cancel

B CIIZ 1 HZATIT DL, FRERIRIEDERR SN EN BN S E T, B/LICiT Added at 13:58:55
fill for Long: 1 @ 3073." & #RrSF9, ZHUZ XY OpenPosition B8%<° Trade System 73 Z 0
uuui;}cb AN /%ﬁ”{&%bi—g‘

Function Arguments ? X
AddFill
Formula Long| £®%:| = “Long = BuyEP5 @ Lmt 3073 DAY ...
Size |1 o= 1
Price | 3073 FR:| = 3073
Add C9 e o= 1

= "Added at 13:58:55 fill for Long: 1 ...
Add new (not necessarily real) fill to an existing entry or exit.

Formula Reference to Buy(), Sell( or Exit() formula.

Formula result = Added at 13:58:55 fill for Long: 1 @ 3073

Help on this function Cancel
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RO a rERGT 720X, Formula /8T A —% — |2 Exit xS L £,

Function Arguments ? X
AddFill
Formula Eg| £®%: = “Exit Long at Mkt = Exit Long = Sell Ef
Size |1 o= 1
Price | 3076 P = 3076
Add | C9 M =0

“Pending fill for Exit Long at Mkt: 1 @
Add new (not necessarily real) fill to an existing entry or exit.

Formula Reference to Buy(), Sell( or Exit) formula.

Formula result = Pending fill for Exit Long at Mkt: 1 @ 3076

Help on this function Cancel
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Execution Instructions (R Y¥— rF+—4—% 14 )

Limit. Stop. Market BA% A 5B L 7= BRi2fihin 7=, ExecInstr /XT A —% — /BAEUZ DWW TREL <t
B L ¥£9, Limit B#&7z & @ Execlnstr /XT A —% —|ZFid#UT4 A 247> a o TAbdZ &N
TXFT, 27, 20O DOELZ A THRBBIFNC CHA SN TWAEEDI, FREFREL 720 4,

e=AllOrNothing()
e=CancellIfPricelsInvalid()

e=ExeclInstr()
e=Funari()
e=Iceberg()

e=MarketIfTouch()
e=0penCloselnstruction()
e=QuantityTriggeredStop()

e=Trailing()

EReBEIX. Execlnstr /XT A — X —(ZEHEATITH, BASRLET,

All or Nothing R8#

=AllOrNothing()

EENPEICREINIBEN~Y—7y MR TR, @By rBLrEnEd, Zodr4 A4~
ZIFA[9 5 CME OFESIZOWTIE TR 7 2R L T 72 &,

https://www.cmegroup.com/clearing/trading-practices/all-or-none.html

X v f

=Buy(Limit(C10,C11,C13,C14,C15,AllOrNothing()).C20,"BUY1",B4)

B

AllOrNothing()),C3

Function Arguments
Limit
Price
Duration
BuyOrSell
Execinstr

Account

Place a limit order.

c13l
Cc14
C15
AllOrNothing()

Price Order limit price.

Rl B

P

3086.75
“DAY"

()
*SEI_AON("

"BUY1 = Buy EP 5 @ Lmt 3086.75 AON

Formula result = BUY1 = Buy EP 5 @ Lmt 3086.75 AON DAY when SCS20

Help on this function

Cancel
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CQOG

Cancel If Price Is Invalid B§%k

= CancellfPricelsInvalid()

ZOBBAEIBENT S L, BERICESEREZSIRT 58N T T 7 R0#N/A 72 . B 7T
W7o 2B ELEF vy oL LET,

Function Arguments ? X
Limit
Price B3| 5% = 31155 A
Duration | E4 F%:| = "DAY
BuyOrSell el =
Execinstr | CancellfPricelsinvalid() F% = “SEILXIP)
Account | = v

“Long = Buy EP 1 @ Lmt 3115.5 XbadF
Set up a limit order.

Price Limit price.

Formula result =

Help on this function Cancel

Execution Instructions B8#{

=Execlnstr()

= OIS D Execlnstr B A R E LI WA LET. ST A—Z—IC FRO LB
BEEBEANT L0, b LT ASRE FHETT,

Function Arguments ? X
Execinstr
Instr1  Trailing(S)| £%:| = "SEI_TRAIL(S;trade)" A
Instr2 | CancellfPricelsinvalid() FR:| = "SEIXIP(
Instr3 e =
Instr4 el =
InstrS | = v

Combine execution instructions: AllOrNothing(), Funari(), Iceberg(), MarketifTouch(), OpenCloselnstruction(),
QuantityTriggeredStop(), Trailing().

Instr1 Instruction 1, any of AllOrNothing(), Funari(), Iceberg(), MarketifTouch(),
OpenCloselnstruction(), QuantityTriggeredStop(), Trailing().

Formula result =

Help on this function Cancel
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Funari (FA%) BA#

=Funari()

Ty a VR TERNIEXHRNOE, EITEHDKELE > T25Ha1c, 5% Market {ECTHREFEL
EERRNSEET, ZOBITHA TRHFASNTWDLEBIFTROREMIT I —#ER0 3, 20
HATH A 72314 5121%. CQG IC ® Smart Order Preferences T Funari #F#hic LT 72
W,

X & Jr =Funari()

Function Arguments ? X
Funari

I G| =

"SEI_FUN("
Execution Instruction for Funari.

Formula result = SEI_FUN()

Help on this function Cancel

Iceberg B
=Iceberg(10)

BRMBEICET 2 £ /NIRRT ORE LMV IRSELS A 7T, DAHEHEZ TRO LEBY

RETDOVENRHY £, ZOFITH A 7 &31ET 5121, CQG IC ® Smart Order Preferences
T Iceberg AN LT EEW,

X Jr =lceberg(10)

Function Arguments ? X
Iceberg
VisibleSize 10| el = 10

= "SELICE(10)"

Execution Instruction for Iceberg Limit, Stop or StopLimit order.

VisibleSize Visible size for Limit, Stop or StopLimit order.

Formula result = SEI_ICE(10)

Help on this function Cancel
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Market if Touched B§%k

=MarketIfTouch()

FRIEESCE LTU—27 LETA, KERBINIZE LB T Market 1E30 & 720 £, BIEZ OVEX
AT ZFTFALTOLREIFNESH Y £ A,

X & Jr =Marketiffouch()

Function Arguments ? X
MarketifTouch
| | =

“SEI_MITQ"

Execution Instruction for Market If Touch.

Formula result = SEI_MIT()

Help on this function OK Cancel

Open Close Instruction Bi#

=0penCloselnstruction("Open")

HEOEGIFT~OEST HHR B 2R ERFICES T 20 ERH Y £, Z OB Open, Close
Today or Close Yesterday #i% &35 Z LN TEET,

>X « Jr =OpenCloselnstruction("Open")

Function Arguments ? X

OpenCloselnstruction

Instruction | “Open] 2 "Open’

“SEI_OC(Open)’
Open/Close instruction.

Instruction "Open’, "Close” or "ClosePrevDay".

Formula result = SEI_OC(Open)

Help on this function Cancel

30



CQOG

Quantity Triggered Stop Bi%X

=QuantityTriggeredStop(25)

FOR (BE D 33072 HEWKEL BVER HIE D KBL) OBEDRER LY TEI->ZHEIZA
Y TR FITESNE T, KL ROITEMEE TRO LBV RETLHLERDY £+, ZOPIT
XA T EFREFETHIZIE, CQG IC ® Smart Order Preferences ¢ Quantity Triggered Stop %
AL T IEEN,

X « Jr =QuantityTriggeredstop(25)

Function Arguments ? X
QuantityTriggeredStop
TriggerQuantity |25 | = 25

= "SEI_QTS(25)"
Execution Instruction for quantity triggered Stop or StopLimit order.

TriggerQuantity Trigger Quantity for Stop or StopLimit order.

Formula result = SEI_QTS(25)

Help on this function Cancel

Trailing BE§%K

=Trailing(5,"BestBid")

N2 MEy RT A7 E7TEEEZ BERIBH T 5 1EL 2 A 7T,

Trailing offset /X7 A —% —IZi% 07T ¢ v ZBENVTEBIINT 2 07 £ OREME 2 AT % MBI
HYET,

Trailing Peg /X7 A —% —([IX_XA Mty R/ T A7 EFITEEBEO VTN EATILET, T 74
U MIETENHRESNTWET, ZOBITH A 72 ET HII2iE. CQG IC @ Smart Order
Preferences T Trailing # G0 L T 72 &0,

X & Jr  =Trailing(5, BestBid")

Function Arguments ? X
Trailing
TrailingOffset 5 % =5
TrailingPeg | “BestBid" £%: = BestBid"

“SEI_TRAIL(5;bestbid)”
Execution Instruction for trailing Limit, Stop or StopLimit order.

TrailingOffset Trailing offset in ticks, e.g. 5 means 5 ticks off the last trade.

Formula result = SEI_TRAIL(S;bestbid)

Help on this function Cancel

31



CQOG

Trade System BHEDRIHL

Z T, Tt Trade System BEEDRIRIZ SV THIHL £,
7235, DefautAccout BI¥ICOWTIET # U v FORGEIC TR T\ A 720, 22 TIHEIE L
EE

<Trade System B D EI%% >
e=DefaultAccount()
e=DefaultDuration()
e=DefaultSymbol()
e=DisableNewEntries()
e=]sReversalSystem()
e=MaxPosition()
e=MaxPyramid()
e=TradeSystem()

Default Duration B#t (T 274U FOEHRIBE Z&E)

Trade System TO2A—X —BHIC R ESIND, T 74V FOFGIPREHETCEES, =
DO ZHEHR LARWES, 77 40 hOFADHRIL Day L7220 £9°,

=DefaultDuration(TargetStopSys,"GTC")

Function Arguments ? p 4

DefaultDuration

System | TargetStopSys £%: = ‘TargetStopTest"
Duration | "GTC] F%:| = DAY
= "DAY

Set default order duration.

Duration Duration: "Day’, "GTC", "GTD YYYY-MM-DD", "FOK", "FAK".

Formula result = GTC

Help on this function OK Cancel
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Default Symbol B3 (T4 FDLVRILERTE)

Trade System FOEEIC —FEREIND,. T 7 ANV DV VRNV ERETEET, ZORTHE.
%2 OBEIZEB W T Symbol T RA—X—%TZ 72T 5L TN NDOYURIVNERA S
ET,

=DefaultSymbol(TargetStopSys,"F.US.EP")

Function Arguments ? ) 4

DefaultSymbol

i |

#
"

System | TargetStopSys ‘TargetStopTest - Running”

Symbol | “F.US.EP

2

%
"

"F.US.EP

“F.US.EP”

Set default trading system instrument.

Symbol CQG symbol.

Formula result = F.US.EP

Help on this function OK Cancel
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Disable New Entries Bi%t (HiiR#E%#E1L)

Trading System OFHHTEE A IED 72 WEA 1T Z OR%A M L £,

TFITix, DisableLongs /X7 A —% —(Z& /L H5 73, DisableShorts /X7 X —%4% —|Z& /L 15 3%
NENEAZHREINTHNET, TLTHEMBRETOZELTHAZENLLN EFTN, EHb
DEMZEH 0 BANTSHTNET,

/L H5Z1 # AT 25 &, Trade Sytem FOETOHH Buy BN LR IESN TV AEINF
Yok En, FEBENSIEED 3,

MU IS5 1 # AT 5L, Trade Sytem FOETOHI Sell BIE S RIES N TV D ELH
¥y, BT L RO E T,

Rule name /"7 A =& —HMEE D4 I Z#%E L £ 7, Rule name 277 o 7 ITEE LI2GAITIE
HENICARINAER S VE T,

=DisableNewEntries(TargetStopSys,H5,15,"StopEntries")

=DisableNewEntries(TargetStopSys,HS,15,"StopEntries”) |
0 0

Function Arguments ? X

DisableNewEntries

System | TargetStopSys| F%;| = ‘TargetStopTest"
DisableLongs | HS R =0
DisableShorts |15 G| = 0

RuleName  “StopEntries’ £®%:| = "StopEntries’

‘DisableNew(Longs=0, Shorts=0,...
Disable new long & short entries.

System Trading system.

Formula result = DisableNew(Longs=0, Shorts=0, TargetStopTest)

Help on this function Cancel
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Is Reversal System Bi%{ (K7 VEE)

RV arEfglso LRI KT LIEWEAIC, ZOBBEFERLET, 2B, ZOBBIITE
D L3V Trade System 7% Entry B3t D A CTHERL S LTV GG ITRERE L £ 97, Exit BIEIC T &
Y- TH R LERA,

Name Oon/Off
Reversal 0
BUY1 = Buy EPZ20 1 @ Mkt GTC when $B$6 0
Selll = Sell EPZ20 -1 @ Mkt GTC when $B$9 0

TRIDOD ¢ ¥— K TIL System /X7 A —%—(Z1% B6 NEASBEINTEY ., Trade System 4
“BasicSystem” KL TW\WE T,

IsReversal /X7 A —4% —|ZIZ E7 BREAZHRINTEY, 1 ZKLTWET, ZOIRET Reversal
DA TWBTZD, ROV a 2925 L HEIRIC KT LET,

N7 % IDDT-OIILE7 2 0I2TH0ERH Y £, /2. ZOBEBKDRTA—F —% LT+
57T —E Trade Sytem % 1L T/NT A—F —%EHT L, B Trade Sytem Z B S 54
FRNdH D 7,

=IsReversalSystem(B6,E7)

Function Arguments ? X

IsReversalSystem

System | Bé| . 5 “BasicSystem
IsReversal E7 %l o= 1

“Reversal’

Sets trading system reversal option.

System Trading system.

Formula result = Reversal

Help on this function Cancel
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Maximum Position Bi% (R XEBEWBDETE)

Trade System %, L < 1% Entry BRI 351 2 F R ERCE & 7% ﬁf%?i?‘
T Tix. Trade System “BasicSystem” (23T, BRI 10 #ICiE L2 A T, Tl
DOFFRFENTIEE D £,

=MaxPosition(10,B6)

X « Jr =MaxPosition(10,84)

Function Arguments ? X
B MaxPosition
MaxPos |10 e o= 10
Formula B £®%:| = “BasicSystem "

“MaxPosition(10, BasicSystem)”
Skips new entries if entry open position exceeds given maximum,

Formula Reference to trading system or entry: Buy(), Sell() or TradeSystem{().

Formula result = MaxPosition(10, BasicSystem)

Help on this function Cancel

Maximum Pyramid B8¥ (E35 3 v FEXODLERERE)

7 Iy NEXOKE LRERETHIENTEET,
T TlE. Trade System “BasicSystem” IZB W T, BF 2 v R (BE+ U —3F o 7 ES0)
25 10 B2 LR T, ER LI OFTHHESOIIEE » £,

=MaxPyramid(5,B6)

X &« Jr =MaxPyramid(5,Bé)

Function Arguments ? X
B MaxPyramid
MaxPyramid |5 Rl =5
Formula B6 £®%:| = "BasicSystem - Running’

= "MaxPyramid(S, BasicSystem)”
Skips new entries if the number of open and working entries exceeds given maximum.

Formula Reference to trading system or entry: Buy(), Sell() or TradeSystem().

Formula result = MaxPyramid(5, BasicSystem)

Help on this function Cancel
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Order B8k

T5E4% XLS TRADER T4 /38— LT\ % Order Bi% 2 /L — 7T,

e=AddFill()
*=Buy()
e=CancelAll()
o=EXit()
e=Limit()
e=Market()
e=Sell()
e=Stop()
e=StopLimit()

FEBIMA D T RT A —2 —%LH3 5 7-H121%, Trade System # 1L HLERH Y F7,
Trade System OBETICAE LTH, HBEI%E TS LEY A,

eSymbol
eAccount
eDuration
eBuyOrSell
eExeclnstr

—J5. Fis87 A —%—(% Trade System 2B T Th > THLEEN MRS E T,
e Size

e Limit 35 L U* StopLimit 8%t Limit price /X7 X2 — % —
e Stop ¥ & U StopLimit B%to Stop price /X7 A —% —
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ESCGERER, FRERG| & X UEREITREREI &

U —F U THELERIEELEF T D Order Colletion B/ v —7 %M LET, = %%@B‘éiﬁtf“
X, MEEHOELEZRRTINERETHIENTEET, BRTHELEZRINT 57201213 Offset
NI A== HNET, ZONRTA—=F =137 T 7 OEGAIXEIL @Eim%%ﬁﬁbiT
THLAS Offset /37 X — & —DfEERIC 72 0 £,

e1,2,3, ERETHE, HWIES 1, 2, 3FHOEXEZRGL £,
e 0 %7 ”/Eﬁ‘éc‘: ELDOELZBAFL £,
-1,-2,-3, ... ERETDHE, HIELY 1, 2, 3ERTOELEZBIGL £,

t L Offset /8T A —& —NEGHRSE . b LIXFDOA 7y MEICESID R WIESIE, Time &
Price B2 DWW TCTIX#N/A ik L, Size B9z DWW TIX 0 iR L F7,
Offset /XF A —Z —|ZITEABREHFEHTX 4,

HERRREREEITIL—T

RETEREBUST 2L 3EEH Y £, 2 Z THI3 % FillPrice. FillSize. FillTime B9%&iZ
TREO Exit B (20 B20 (12HlE) ORIEHERIGEZEE Lm0 £4, £/, T
HHIE B BN T H561% Offset /NT A —X —1ZHEEZ AT LET,

LongStop = Exit Long = Sell EP -5 @ Stp 3084.75 DAY

FillPrice BA% (¥EERIE)

=FillPrice(B20)

Function Arguments ? X
FillPrice

Formula ' B20| £%:| = “LongStop = Exit Long = SellEP -5 ...

Offset el =
Fill price for a particular entry or exit.
Formula Reference to Buy(), Sell() or Exit() formula.

Formula result =
Help on this function Cancel
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FillSize A%t (H0EMIEE)

=FillSize(B20)

ERED & 91C Offset 37 7 > 7 OEEIFEITAER @z L £9, FillSize(B20,-1) D5&
XD 5 —oHl%, FillSize(B20,-2) XS 6126 9 —DHTOKEALZIE L £,

Function Arguments ? ¥
FillSize
Formula ' B2¢| f%: = ‘LongStop = Exit Long = Sell EPO...
Offset Gl =

Fill size for a particular entry or exit. Formula

Formula Reference to Buy(), Sell() or Exit() formula.

Formula result =

Help on this function Cancel

H—DEPEEDOKIEIC T I T DIEEIE, SMORNENDREKIEDHEFS L £, Filid
TRUKEDHZE T —F LOKELL TS L £, Offset INTA=H—=TEIRTHRIEZEIRL T
WHEEIZZDORY TIEH Y XA,

11/5/2019 12:46:51 PM 3 @ 3075.25
11/5/2019 12:46:51 PM 1 @ 3075.25
11/5/2019 12:46:51 PM 1 @ 3075.25

D X 91T Fill Price, Fill Size #5% DO 7 A THIT T, T2z Offset A%t/
ZHRIEH L, LOMBHICREZIELZENTEET,

=FillSize (Long,|14)

F H
Fill Price Fill Size
#N/A
#N/A

allellelelle]

#N/A [=Filsize (Long,116) |
#N/A

#N/A
#N/A

o O O O O
' ' ' ' ' | ' ' '
O 0 0~ O’-’U'l_-h- W N - O
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FillTime B8%t (#9%ERFRE)

=FillTime(B20)

ZOBBITHNEFMEZEE L E T, ELSFRENLWVESIT. BLroEXREIC CTEREAN
BRZNCERE SN TV ANER L TL &y,

Function Arguments ? X
FillTime
Formula B20| £®%:| = ‘“LongStop = Exit Long = Sell EPO...
Offset | =

Fill time for a particular entry or exit.

Formula Reference to Buy(), Sell() or Exit) formula.

Formula result =

Help on this function Cancel

HRNE, 7—FT73FX. GEOEXHE

FHOE, V—F 0 7L, FiE UV —F 0 V7 EEOF MR ETSGT 5 = >OBEBE/FI L E
9, FRod Entry BEG (20 B20 (12ELE) 2 BT, EXERoOBS HiEEZH L E T,
BUY1 = Buy EP 5 @ Lmt 3087.25 DAY when $C$20

NumberOfOpenEntries BI% (FriR#9E &)

=NumberOfOpenEntries(B20)

Function Arguments ? X
NumberOfOpenEntries
Entry B20 F%:| = "BUY1=BuyEPS5 @ Lmt 3092 DA...
= 1
Number of open entry fills. An entry fill is open until its size is not associated with an

exit fill.

Entry Reference to entry formula: Buy() or Sell(.

Formula result = 1

Help on this function 0K Cancel
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NumberOfOrders BA#l (FiRHNES L UT—F 07T XHH)

=NumberOfOrders(B20)
Function Arguments ? X
NumberOfOrders
Formula B2 F%:| = "BUY1=BuyEPS5 @ Lmt 3091.25...

= 1
Number of orders in the list of all orders.

Formula Reference to Buy(), Sell() or Exit() formula.

Formula result = 1

Help on this function 0K Cancel

NumberOfWorking B# (T7—3F > JEXH#)
=NumberOfWorking(B20)

NumberOfWorking

Formula g2g| F®%: = "BUY1=BuyEPS @ Lmt 3088.75 ...

= 1
Number of orders in the list of working orders.

Formula Reference to Buy(), Sell( or Exit() formula.

Formula result = 1

Help on this function QK Cancel

Function Arguments ? X
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TR EERREEB T I —T
TRL 3 DO TIRAERH (IEB. Hk, W) PEFGCTE £9, £7- Offset X7 XA —F—
ICHMEZRET D LR, RARTDHDHHNEGRETIRT 5 LN TEET,
THRLO Entry BA%A /L B20 ITELE SN TWD E WO BED T, N ERHROIUSG HIEEZ
HLET,
Long = Buy EP 5 @ Lmt 3094.75 DAY when $B$6

OpenEntryPrice Bi% (¥R EEER)

=0penEntryPrice()

Function Arguments ? X

OpenEntryPrice
Entry | B20| £®:| = "BUY1=BuyEPS5 @ Lmt 3094.75 DA...

Offset 0 sl = 0

-

= 3094.75
Fill price of an open entry order. An entry fill is open until its size is not associated with an exit fill.

Entry Reference to entry formula: Buy() or Sellf).

Formula result = 3094.75

Help on this function Cancel

OpenEntrySize B# (FRFEHRE)

=0penEntrySize()

Function Arguments ? X
OpenEntrySize
Entry  B20| £%:| = "BUY1=BuyEPS5 @ Lmt 3095 DAY ...
Offset 0 % = 0

= 2
Fill size of an open entry order. An entry fill is open until its size is not associated with an exit fill.

Entry Reference to entry formula: Buy() or Sell(.

Formula result = 2

Help on this function Cancel
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OpenEntryTime BA# (FriR#95ErE)

=0penEntryTime()

Function Arguments ? pre

OpenEntryTime
Entry B20 F%:| = "BUY1 = Buy EPS5 @ Lmt 3094.25 DA...
Offset 0 %l =0

= 43782.49309
Fill time of an open entry order. An entry fill is open until its size is not associated with an exit fill.

Entry Reference to entry formula: Buy() or Sell(.

Formula result = 11:50:03 AM

EXEEMIEREE T IL—T

TREOBEEBIIECOFEMERE L £, 250X Entry (Buy., Sell) 3 X O Exit B
TG L TWA =D, EHELDBHRb BB T £9,

Order Average Filled Price Bi#{ ($3%EE19{E)

Order Average Filled Price B9 357E L 7= Entry,/Exit BI85 @l 2 Bus L £,

=0rderAverageFilledPrice()

Function Arguments ? X

OrderAverageFillPrice
Formula B20

"BUY1 = Buy EP 5 @ Lmt 3079.25 DA...

LR
&

Offset 0 s =0

3079
Order average fill price by offset in the list of all orders.

Formula Reference to Buy(), Sell() or Exit() formula.

Formula result = 3079

Help on this function Cancel
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Order Filled Size B8%t (F9%E#H %)
Order Filled Size B%LI KM A Bf: L %5,

=0rderFilledSize()

Function Arguments ? X

OrderFilledSize

Formula | B20| F%:;| = "BUY1 = BuyEPS @ Lmt 3080.75 DA...
Offset ' H12 G = 2
=5

Order filled size by offset in the list of all orders.

Formula Reference to Buy(), Sell() or Exit() formula.

Formularesult= 5

Help on this function Cancel

Order Limit Price B%t (GEXNDIG{HE)

Order Limit Price BAZuIHEZBE L £9°,

=0rderLimitPrice()

Function Arguments ? X

OrderLimitPrice

Formula B20| £®:| = "BUY1=BuyEPS5 @ Lmt 3084.75 DA...
Offset | H11 R = 0
= 3084.75

Order limit price by offset in the list of all orders.

Formula Reference to Buy(), Sell() or Exit() formula.

Formula result = 3084.75

Help on this function Cancel
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Order Place Time B9%t (S&;:8:M)
Order Place Time B£8R 2 B L £7,

=0rderPlaceTime()

Function Arguments ? X

OrderPlaceTime

#
[}

Formula B20| "BUY1 = Buy EP 5 @ Lmt 3088.25 DA...

]

Offset H12 el o= -1

43802.52047

Order place time by offset in the list of all orders.

Formula Reference to Buy(), Sell() or Exit() formula.

Formula result = 12:29:29

Help on this function Cancel

Order Size B§% (GE3XHE0
Order Size BTS2 BUfS L £,

=OrderSize()
Function Arguments ? X
OrderSize
Trade B20 £%:| = "BUY1 = BuyEPS5 @ Lmt 3093.25 DAY
Offset |qf %l = 0

= 5
Order size by offset in the list of all orders.

Offset Order offset: 1=first, 2=second, ... O=last, -1=second to last.

Formularesult= 5

Help on this function OK Cancel
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Order Status B# GEXDRXT—F R)

Order Status IZIFE XD AT —Z ZZHE L £7°,

=0rderStatus()
Function Arguments ? X
OrderStatus
Formula Long| £®: = ‘Long = BuyEPS5 @ Lmt 3120.5 Xba...
Offset Rl =

“Working®
Order status by offset in the list of all orders.

Formula Reference to Buy(), Sell) or Exit() formula.

Formula result = Working

Help on this function Cancel

RSB AR AT — 4 A— K TT,

New: EXZAMRLE LEBRIEISNTOETA, ZHUET— BT = A = —HEREO X7 —
HATHDHI=H, XLS Trader LTI EAEFREINER A,

Working: F30IEGIFTICELREL, BB HIRY EXE2ZH L TW5D, EFRIRETT,

PendingPlace: F CIHGIFTIZEDAVE L2y, BEIFTALORY 036 0 £H A,

PendingPlaceAtSessionStart: 55 |BRIEIRIRTO -0, 37— b7 = A —_—NI K

FUET. BEIBRBRICEEIFTNCELNET

PendingReplace: {5 FHEFHRRZED LR, BEIFNLIEY R"HD T8 A,

PendingCancel: v v /L iRzt £ L2, BRSO LIEY RH Y T A,

Failed: /=3013V V=27 b, A LT b, £RFEBIENE LT

Canceled: F = —¥— LIIEGIFTICL > THRr L SivE L,

Filled: ©=&/ELE LT,
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Order Stop Price B#l (X b v TEXDERZEINE)
A by TEXOMEB ARG L ET,

=0rderStopPrice()

Function Arguments ? X

OrderStopPrice

Trade | B21 F®:| = "SELL2 = Sell EP -5 @ Stp 3092.75 DAY
Offset 0 Rl = 0
= 3092.75

Order stop price by offset in the list of all orders.

Trade Reference to Buy(), Sell() or Exit() formula.

Formula result = 3092.75

Help on this function Cancel
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Working ;¥ X B I IL—T

T4 SORKIC T, U—F 2 7 HORMEERPBSE TE £,
TFED Entry B%0 L BIS ICEHIE SN TWA L WHMED T, U—3F o ZECHRO S
LEBHLET,

SELL1 = Sell EP -5 @ Lmt 3086.75 DAY when $C$18

WorkingLimitPrice B§#}

U= TEX DR L £,

=WorkingLimitPrice(B18,0)

Function Arguments ? X
WorkingLimitPrice

Formula |B1§ 2.5 "SELL1 = Sell EP -5 @ Lmt 3086.75 D...
Offset |0 %l =0

3086.75
Order limit price by offset in the list of working orders.

Formula Reference to Buy(), Sell() or Exit) formula.

Formula result = 3086.75

Help on this function Cancel

WorkingPlaceTime B§#}

U — 3% 2 RSO FETER R 2 LS L £77,

=WorkingPlaceTime(B18,0)

Function Arguments ? X

WorkingPlaceTime

Formula B1d £®:| = °SELL1 = Sell EP -5 @ Lmt 3086.75 D...
Offset 0 Rl =0
= 43780.52046

Order place time by offset in the list of working orders.

Formula Reference to Buy(), Sell() or Exit() formula.

Formula result = 12:29:28 PM

Help on this function Cancel
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WorkingSize BI#

U= JIEXORE 2 BT L ET,

=WorkingSize(B18,0)

Function Arguments ? X

WorkingSize

Formula  B1g| F%:| = °SELL1 = Sell EP-5 @ Lmt 3086.75 D...
Offset |0 Rl =0
= .5

Order size by offset in the list of working orders.

Formula Reference to Buy(), Sell) or Exit() formula.

Formula result = -5

Help on this function Cancel

WorkingStopPrice BE#{

ZOBRKIIV—F U THDOA by FELOMEE A TS LET,
/L B20 IZHE 41T 5 | Exit B3% (LongStop = Exit Long = Sell EP -5 @ Stp 3085.75
DAY) O kv FEXEFREBIGT 256D, U 4 P— ROEREIL TR L B0 TT,

=WorkingStopPrice

Function Arguments ? X

WorkingStopPrice

Formula B20 2,5 “LongStop = Exit Long = SellEP-5 @
Offset o =0

3085.75
Order stop price by offset in the list of working orders.

Offset Order offset: 1=first, 2=second, ... 0=last, -1=second to last.

Formula result = 3085.75

Help on this function Cancel
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B &R I —T

ZITIE, BRREDERERGT 57200 3 SORBRKERTLET,
W OBR L . Formula /85 2 — % —|21% Exit Bia e LE3, £7-. Offset O EIZ L
V. BT HELRINEZIEIRT HZ & HARE T,

Trade Profit 9%k

&% (Money). fiiEt (Price) b L<IZ7 4 v 7 AZHHFLET, 77 4/L MHEIX Money &
Y ET,

=TradeProfit(B26,0,"Money")

Function Arguments ? X
TradeProfit
Formula BZGI £®;| = “Exit BUY1 at Market = Exit BUY1 = ...
Offset |0 =0
Units | “Money’ F%| = "Money’
= 625

Trade profit. A trade is a matched pair of entry + exit fills. Returns P&&L in money (default), price or tick units.

Formula Reference to Buy(), Sell() or Exit() formula.

Formula result = 62.5

Help on this function Cancel

Trade Size B§#

Formula /XT X —#% — T & L7- Exit BAicB i 5., FEKEEZEEL £7,

=TradeSize(B20)

Function Arguments ? prd
TradeSize

Formula B20| £®%:| = “LongStop = Exit Long = SellEP-1...
Offset =

Trade size. A trade is a matched pair of entry + exit fills.

Formula Reference to Buy(), Sell{) or Exit() formula.

Formula result = 1

Help on this function Cancel
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Trade Time B8k

Formula /X7 A — 2 — T & L7z Exit BT BT 5, FIERMZ G L £,

=TradeTime(B26,0)

Function Arguments ? X
TradeTime
Formula Bzel E®:| = “Exit BUY1 at Market = Exit BUY1 = ...
Offset 0 | =0
= 4378244987

Trade time. A trade is a matched pair of entry - exit fills.

Formula Reference to Buy(), Sell() or Exit() formula.

Formula result = 10:47:49 AM

Help on this function Cancel
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EXFHERTET SR

HESCGEM R T DIV —T % U TFTDO LBV LET,
7¢%5 AverageEntryPrice %k & OpenPosition B%kix OCO D% & CTREICHRIT LD T, Z 2 TiEHl
ZFLET,

e=AverageEntryPrice()
e=0penTradeEquity
e=ClosedNetProfit()
e=CsvVFills()
e=CsvTrades()
e=0penPosition()

Open Trade Equity Bi%k

Open Trade Equity B3%%i% Entry B8%t L < 13 Trading System. Side, Symbol 3 X U Account
ZERE L, XROEHEWIEFRE Y BT N TEET,
MarketPrice /X7 A — % —|3 RTD B¥ A CEITEAAE L Wb LE2SR L £,

=0penTradeEquity(E10,B6,"Total",C10,B8,"Money")]

Function Arguments ? x

OpenTradeEquity

MarketPrice | E10| FRz| = 30905 ~
Formula |B& F®z| = ‘BasicSystem - Running’
Side | Total FRz = ‘Total
symbol | C10 | = CEF
Account | B3 FRz = "PSspread300 w
= 1875

Open trade equity for a particular entry or trading system. Returns P&L in money [default), price or tick

MarketPrice Reference market price.

Formula result = 518750

Help on this function Cancel
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Closed Net Profit B3k

Closed Net Profit B9%%i% TradeSystem Bd%%. Entry B84k, Exit B IS 1T 2 B D84 % B
LEJ, BUGvReRBAL3es, R, KOT 1 v 7 A&7 0 £,

= ClosedNetProfit(B6,C10,C8)

Function Arguments ? X

ClosedNetProfit

Formula | Bél £%: = “BasicSystem - Running’
Symbol | C10 i = CEP
Account C8 F%: = "PSspread300°
Units  “Money’ F%:| = "Money’
= 187.5
Closed net profit for a particular entry, exit, or trading system. Returns P&&L in money (default), price or

tick units.

Formula Reference to trading system, entry or exit formula: TradeSystem(),
Buy(), Sell() or Exit(.

Formula result = $187.50

Help on this function Cancel
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CSV Fills BEA%
CsvFiles B & {#i~> T, HEFREZ csvIEXTIEA Z L T&E £,

System /N7 A —% — |35 D Trade System /L ZH L £,
OnOSf /XT A —%&— 3 0 %, 1 N T T,
DirPath (Directory Path) /XT A —% —|ZIZ CSV 7 7 A VDIRGFHFTI#HRELET, 77 71T
THEERFO7 7 A NVNICT—27 v —bEAKLET,
Separator /X7 A —HF —[ IV EIL L THRELTLEEW, KUIWAEICHE SR e 22852 L
MTEET, 7740 ME"tab"(KXF, /NLFA) 7 L—ra URHFRESNTEY, Tidids
ICEFEFEETT,

U e

R ==

o'\ RAT XTI H—
ImportDestination /X7 A — % — IV —27 > — DL R EZRTE L ET,
LT EREF & 720 £7,

=CsVFills(TargetStopSys,1,"C: ¥Users¥Public¥Documents¥CQGNet¥Log",",","Fills")

Function Arguments ? X
CsvFills
System | TargetStopSys| £%: = ‘TargetStopTest - Running’
OnOff |1 e =1
DirPath | “C:\Users\Public\Documents\CC £% = ~“C:\Users\Public\Documents\CQGN...
Separator Rzl =
ImportDestination | “Fills* £%:| = CFills”

= “Import fills to Fills!SAS1 from C\Us...
Save fills to csv file.

System Trading system.

Formula result = Import fills to Fills!SAS1 from C:\Users\Public\Documents\CQGNet\Log\TargetStopTest_fills.csv

Help on this function Cancel
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TRP EREETHN LIZRERDO S T TY,

A B C D E F G H
] Time Trade Size Price Orderld Symbol Account StartTime
2 10:31:19 Long ] 3114.75 1049062976 F.US.EPZ19 PSspread300 8:30:27
3 10:31:20 Long ] 3114.75 1049062976 F.US.EPZ19 PSspread300 8:30:27
4 10:31:50 Long ] 3114.75 1049062976 F.US.EPZ19 PSspread300 8:30:27
5 10:31:54 Long ] 3114.75 1049062976 F.US.EPZ19 PSspread300 8:30:27
6 10:31:54 Long ] 3114.75 1049062976 F.US.EPZ19 PSspread300 8:30:27
7 10:44:42 LongStop -1 3113.5 1049052928 F.US.EPZ19 PSspread300 8:30:27
8 10:44:42 LongStop ] 3113.5 1049052928 F.US.EPZ19 PSspread300 8:30:27
9 10:44:42 LongStop -2 3113.5 1049052928 F.US.EPZ19 PSspread300 8:30:27
10 10:44:42 LongStop 1 3113.5 1049052928 F.US.EPZ19 PSspread300 8:30:27
11 10:44:42 LongTarget ] 3113.5 1049042842 F.US.EPZ19 PSspread300 8:30:27
12 11:00:54 Long 1 1686.3 1049033724 F.US.PAEZ19 PSspread300 8:52:34
13 11:03:15 Long ] 1685.7 1049063503 F.US.PAEZ19 PSspread300 8:52:34

CsvTrades Bi#k

CsvTrades BT TOHFH AUV KIELZ = 7L csv 77 A IVTIREDT 4 L7 b UITIRATF

B EBTEET,

=CsvTrades(TargetStopSys,1,"C: ¥Users¥Public¥Documents¥CQGNet¥Log")

Function Arguments ? X
CsvTrades
System | TargetStopSys F%:| = ‘TargetStopTest"
onOff |1 | = 1
DirPath 'C:‘\Users\Puink‘\.Documents"-.CC £®: = "C\Users\Public\Documents\CQGN...
Separator Rl =

“Save trades to C:\Users\Public\Doc...
Save matched entry = exit trades to csvfile,

DirPath Full path to existing folder for csv file (in quotes).

Formula result = Save trades to C:\Users\Public\Documents\CQGNet\Log\TargetStopTest_trades.csv

Help on this function oK Cancel

55



CQOG

TR CSV 7 7 A VT TE LA T,
eEntryTime
eEXitTime
eSize
eEntryPrice
eEXitPrice
eEntryType
oEXxitType
eProfit
eOpenPosition
eExitOrderld
eSymbol
eAccount
eStartTime

P TND CSV 7 ANMFLLTFDOLEED TT,

H - @- - TargetStopTest trades.csv [Read-Only] - Excel ? B - 0O X
HOME  INSERT ~ PAGELAYOUT  FORMULAS  DATA  REVIEW  VIEW  DEVELOPER  XLSTrader CQGRIDTOOLKIT  CQGSTATEMENT REPORTS  CQGMLToolkit  Thom Ha.. =

5 09:28:32.

EntrylimeExitTimeSize EntryPriceExitPriceEntryTypeExifTypeProfitOpenPositionEntryOrderldExitOrderldSymbolAccountStartTime
2 [20] 9-11-05 09:24:23.419000201%-11-05 09:28:32.90200013072.75307 1.5LongLongStop-1.254 10467 5599410467241 57F.US.EPZ 1 9P5spread3002019-11-05 07:26:14.951288 ]
3 12019-11-05 09:26:23.420000201%-11-05 09:28:32.90300013072.75307 1 .5LongLongStop-1.2531046755994 104467261 57F.US.EPT 19PSspread3002019-11-05 07:24:14.951288
4 2019-11-05 09:24:23.4210002019-11-05 09:28:32.90300013072.75307 1 .SLongLongStop-1.25310467 5599410467261 57F.US.EPZ 1 9PSspread3002019-11-05 07:26:14.951288
5 2019-11-05 09:24:23.4220002019-11-05 09:28:32.90300013072.75307 1 .5LonglLongStop-1.253104475599410467261 57F.US EPT19PSspread3002019-11-05 07:26:14.951288
& 2019-11-05 09:26:23.4220002019-11-05 09:28:32.90300013072.75307 1.5LonglongStop-1.25310467 5599410447261 57F.US.EPZ 1 9PSspread3002019-11-05 07:24:14.951288
7 12019-11-05 09:45:29.4690002019-11-05 09:50:45.652000-53070.75307 28hortShortStop-6.2501 0446707 17510446707 1 76F.US.EPZ 19PSspread3002019-11-05 07:45:17.015790
8 2019-11-05 10:01:22.8200002019-11-05 10:07:17.488000-53073307 4.255hortShortstop-6.2501 046707 64310447 27 1 88F. US.EPZ 1 9PSspread3002019-11-05 08:01:14.514580
9

TargetStopTest_trades + ‘ »

READY 83 =] K -———+ 10m%

ImportDestination /X7 A — 4% —|Z TRE LT LFINLIT — 7 > — FOAFTE 720 £77,
B 21X, TREBAEIC TAR EN D U — 2 > — FO4RTIT Trades.” T7, &2 TOEEIRFWIZZ DY —
73— MIEFESNET,

=CsvTrades(TargetStopSys,1,"C: ¥Users¥Public¥Documents¥CQGNet¥Log",",","Trades")

g H S ) = TaigetStog s adsx - Excel

HOME INSERT PAGE LAYOUT FORMULAS DATA REVIEW VIEW DEVELOPER XLS Teader €06 RTD TOOLKIT COG STATEMENT REPORTS XL Toalkit
AZ - fo || Vs A

A B = D E F G H ]| K L M N o] P

EntryTime  ExitTime Size EntryPrice ExitPrice EntryType ExitType Profit OpenPosition EntryOrderid ExitOrderld Symbol Account StartTime

2 26:234] 28329 1 307275 3071.5 Long LongStop -1.25 4 10446755994 1046726157 FUSEFI19 Pispread30o 26150
3 26234 28325 | 3071.5 Long LongStop -1.25 3 1046755994 10446726157 F.US.EPII? PSspread300  26:150
4 26234 28329 1 3071.5 Long LongStop -1.25 3 1044755994 10446726157 FUSEPI19 Pispread300 26150
5 26:23.4 28329 1 3071.5 Long LongStop -1.25 3 1046755994 10446726157 FUS.EPI19 Pispread300 26150
é 26234 28:329 1 3071.5 Long LongStop -1.25 3 1048755994 1044726157 FUS.EPI19 PSspread300  26:150

45:29.5 500457 -5 3072 Short Shortstop -6.25 0 1045707175 1046707176 F.US.EPIN® PSspread300 45:17.0
&8 01:298 07175 -5 3074.25 Short ShortStop -6.23 0 10446707643 10446727188 F.US.EPZ19 PSspread30o 01:16.5
9 46:51.4 56545 1 3076.5 Lang LongTarget 1.25 4 1046710218 10446720106 F.US.EPI19 PSspread300 45000
10 44:51.4  56:54.5 1 3074.5 Long LongTarget 1.25 3 1045710218 1046720106 F.US.EPII? PSspread300 45:000

46:51.4 56:545 1 3076.5 Long LongTarget 1.25 2 1044710218 10446720106 FUS.EPI19 PSspread! 45000
I L4514 Erese 20706 1o T 2 Y- L 1044710018 104gan10g CuiccRTig o LY AT .V.Y.
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A—45—05 B

&Iz, Trade System OEGGIFEMO 7 7 2O T, Tt 4 DOBEEIC OV TR L 97,

e=AllOrdersLog()
e=FilledOrdersLog()
e=WorkingOrdersLog()
e=FailedOrdersLog()

AllOrdersLog BA#ZETHOY —F 7 FE, F¥ LB IRN) V=2 MEXEERLET,
FilledOrdersLog BE%3KEE LD A, WorkingOrdersLog BtV —F > /7 FE L DI %E, LT
FailedOrderLog F%%i3V ¥ =7 F &=L EFRLET,

Order Log Bz >W\WT, 2 50RA > MaEdiLET, —2HIZ, ZNH60EIE=7 B /LNOR
L LTAA LT E R on &, ZoRIE, ZoBBIIT—# 2 RELARVENS Z LT
4+, Trade System Z{EILL7-6, Lo VFHIZA My F L, Rica /A v LIS Tr s
TV Yy hEnvEd, £, FIETLUAIOR 72 H OO T Z LT TE A,

Wole ZIETA~TAEHSNLDT, THRANR—RALHRT DBENDHY £7,

Z OR%ClX, Formula /X7 #—#% —(Z Trade System %2 v V2T 20BN HY £4, 22T
X, B C2ICEIE &N TV 5 Trade System B2 2R+ 2 2 L 2T L £9,

AllOrdersLog %> A1, *t5:dt1iZ=All0OrdersLog($C$2) & AJJ L. Shift+Ctrl+Enter %
HTFLTO 4P —=FREHAWNTIEEN,

7 4 P— FNOFERE L L T{=AllOrdersLog($C$2)} L Fr&sNn £ 7, {3 1ZZDF—ZNE S
ThHI EERLTWET,

D%, FENRENDE T, BV EICIZ#N/A error RERENET, BENRSNBHET, T
MO XD IERMNFREINET, KOHLWERD EOBLICERRIN, HVERITT~T~FEY T
W& EJ, FRIOFITIEE/L B30 IZ Long XD ERZ], Bk OMEEE S, /v B29 [ZBH#d~ 5 7%
SCREMA R R SIVET,

B Z DT Market 13U THEBI B, 0 BAF B2, B, B 72 & ORIEREMA 1 71
FRINTWET, F7o, Target KXV Stop XN F ¥ LI TND ZENZHNY £T,
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B29

22
23
24

26

27

28

29

30

31

. fc | {=AllOrdersLog($C$2)}

B

All Orders Logs
4 orders:

LongStop - Cancelled - Sell F.US.EPM19 -1 @ Stp 2888.5 DAY
(account="SIMThom Spreader (PSspread300)";
gw_id=986416328(986416328) guid=3497944e-bal1b-430d-8d06-
eeel8%abcef? (id=X1_E2_1))

LongTarget - Cancelled - Sell F.US.EPM19 -1 @ Lmt 2893.5 DAY
(account="SIMThom Spreader (PSspread300)";
ogw_id=986416329(986416329) guid=d2100dd5-e3c1-4fee-8233-
ebdfb71b21c0 (id=X2_E2_1))

Exit Long at Mkt - Filled - Sell F.US.EPMI19 -1[-1] @ Mk1[2890.5] DAY
(account="SIMThom Spreader (PSspread300)";
ogw_id=986436311(986436311) guid=620baf20-7b0d-4c39-2179-
b986e1aé18al (id=X3_E2_1))

5/8/2019 1:52:12 PM -1 @ 2890.5

Long - Filled - Buy F.US.EPMI19 1[1] @ Lmt 2891[2891] DAY
(account="SIMThom Spreader (PSspread300)";
gw_id=986396893(986396893) guid=6b6253f4-0f69-4e7c-af5c-
d06377¢a9370 (id=E2_1))

5/8/2019 1:44:53 PM 1 @ 2891

#N/A
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2% 1 : Order Logs BA¥UIRIEGEMA R R T 2D T, FUITIERASAERFEROEENLTWVDEE L
NEHE A,

TREDOBEEEUE Model UV —727 2 — D&V B25 22 L TWET, £ L THEGEMN O, Hflo “ (7
EAOTFHL, ZORDOT = 22 THRRIILES, TR/ TN ERY ET,

Z b 51T XLS TRADER M B DR TIEAWew, T 258X Tiddat—L s 77 A
JAAZHE D ATIT TS 72 &0y,

=IFERROR(LEFT(Model!B25,FIND("~",SUBSTITUTE(Model!B25,"(","~",1))-1),Model!B25)

4

4 orders:

LongStop - Cancelled - Sell F.US.EPMI9 -1 @ Stp 2888.5 DAY
Longlarget - Cancelled - Sell F.US.EPMI9 -1 @ Lmt 2893.5 DAY
Exit Long at Mkt - Filled - Sell F.US.EPMI19 -1[-1] @ Mkt[2890.5] DAY

5/8/2019 1:52:12 PM -1 @ 28%0.5
Long - Filled - Buy F.US.EPMI19 1[1] @ Lmt 2891[2891] DAY
5/8/2019 1:44:53 PM 1 @ 2891
#N/A
#N/A

| 4

r

-

FilledOrdersLog. WorkingOrdersLog % O FailedOrdersLog /%, AllOrdersLogs & [FlkkD KR
XlZ72 0 £7,
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ZE 2 BN E TR TAEWMEIIEER R, EANLROELTLEY) 22N BV £,

5l 2 1%, TradeSystem B Tix, v A7 A0BM@T 25 & “ —Running” MBS L, FRINE/L B6
DEBYLENELNPLROIHLTLENET,

B6 v fr 1
A B C D E
1
2
3
4 |Labels
5 |System XL1 - Running EPtest buy
6 |Start/stop | 1 0
7 |Account SIMJoshsim
Entry B2 U Tld, ZOFEEN IV BEEICENE T,

=B

uy(Limit("EP",B89,B10,"Day",,1),F6,"buy1”,D5)

E F G H I J K L

: buyl = BU\_I EP 0/-1 @ Lmt 2813.25 ICEBERG:-1 DAY when SFS6
0

2L, FUDRIMAZAFIPBAT SN TOSEEE, RO LIEEIREFRIIRAICENET,

Ing

f (other content)

C D E F G H

EPtest buyl = Buy (other con}ent)

0 0
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L LATOXFHIEFRSELVEAE, “o0RIERSH Y £+, S BIFEADEEZETS, b
5 —=DIEF % A AR L DIRMICILE 5 £ 5 ICHi 0 7285, 20 5T,

. fe | =Buy(Limit{"EP",B9,B10,"Day", 1),F6,"buy1",D5)
buy(Limit("EP",B9,B10,"Day",,1),F6,"buy1",D5)
E F G H I

E F 1
1

buyl =
Buy EP 0/-
1@ Lmt
buyl = Buy EP 0/-1 @ Lmt 2813.25 ICEBERG:-1 DAY when $F$6 | 2812.25
0 ICEBERG:-
1 DAY
when

SFS6

PO HBREEXZANIT DO, ETHEOEALEZLE7 U v 7 L, BAOERGKE L EIRT D
LRREBAINFRINDDOT, BES 7T 2@IRL TS, £ LTHTHO “Prv ik L TaEEE2FR
T NI F =y 7 ANLTLIEE Y,

TILDETSEE ? X

FrkEd BB T TR BOO5L g

XFORE 73
B (H): .
L . .
HTE(V): 0 : - .
RSz . ?? 32%i§"“‘f

*

b4

Yl

[S]) 4t

tFMEL T2 HERTIB(W)

O] eIl essaTa(M)
BhaiE
SCEDFIE(T):

BADFEICHTT
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XLS Trader O 4 Ei%k

XlsTrader & 7Bz — 7 Eicu 7 2R R LE T, 20w ZIEZOMOIE R 7 & TR RNAE DR
0 ET,

ZOBRBITESIEE L TANENET, FrsE7owle 7 A% i®IRL, =XIsTraderLog Ba% %
BIML T ZEN,

Function Arguments ? X

XlsTraderLog

MinType |‘Debug’| £%: = "Debug’
Substring | TSysName F®%: = ‘TargetStopTest’
Reverse 1 Gl = 1

{"C\Users\Public\Documents\CQGN...

\
‘ Display given number of last log records from trade system log file.
‘ Select vertical array of cells, type in the formula and press Ctrl=Shift-Enter.

MinType Diplay only records of this type and higher: "Debug’, “Info”, "Warning’,
“Error’, “Critical’. By default “Info".

|| Formula result = C\Users\Public\Documents\CQGNet\Log/_XLSTrader__20191104T192750.log

|| Help on this function Cancel

MinType [ZIXH T u 72 A4 7 E2iE LET K% DL a— K& A 7 Trade system H & OEE,
H L <IEHENIEBT DM OO A X b ESXDEEIFTIC X - CRikiE7e &) ZiEficiiat L
9, 774/ MEInfo L7 9,

eDebug: 77 =WV EFHREZEEHLET, 20 IV 7 N =7 OF T (REAEE) 1213
ODTCHEERTZD, Zonr XA 7% “Debug” EMATWET,
eInfo: “Hikb L<ffibhbdu /T3, Zor /it Trade System DEWERLHERA X R & #E
HLET,
eWarning: Warning (#%5) L I3RFHIETIEIH 208, REATIEAWERE ESHLET,
Warning IZREEREDEITL 7T A THLHAREEL H Y 30, MRAEEIZITE
LRV LH D £,
oError: Trade System O REGFE, EXY V=7 M Kl
oCritical: 7= & 21X, v A7 A0ME1E L@ L7-2%, Order routing 23K STV iziga, 7oL
BE LoMEEZEEHLET, ZonZidzoon J@REREL D EHL TRREINET,
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Substring " T A —Z —IT AT LA Ko T T T 4V E —H T ET,
Reverse /N7 A —2 —(3nu 7O OMEDFNE & BN (F5R51)) Z28E LE T,
Z OBESNEEIE LT a1E, FHT 572012 Shift+Ctri+Enter 2 T2 LB 8 H Y £7,

@ -
HOME  INSERT  PAGELAYOUT  FORMULAS  DATA  REVIEW  VIEW  DEVELOPER  XLS Trader
v X « Jr =XslraderLog('Debug", ,]]‘
L M
l
2 |=XIsTraderLog("Debug",TSysName,1) |
3 111:33:07.907 CRITICAL TargetStopTest: Started.
4 11:33:07.907 INFO TargetStopTest: Starting...

11:33:06.236 CRITICAL TargetStopTest: Stopped.
11:33:06.236 INFO TargetStopTest: Cancel all working orders.
11:33:06.236 INFO TargetStopTest: Stopping...

~ O~ U

o
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A—T 14 )T 1B

NSO IV — T I

e=ApiTimeout()
e=Instrument()

N—=V gy, BEAREDa2—T 4 VT 4 EREFRLET,

e=IsMarketDataConnected()
e=]sOrderRouterConnected()

e=LineTime()
e=NAPlaceholder()

e=0rderTransactionPerSecondLimit()

e=Xl|sTraderVersion()

ApiTimeout 8%

A~y 7 DR PC 0%~ MEEDNEV 2 > 2 — % — (%, Order Routing H— /S —~DHEHENIC
MEL LOREMZET L2 03B £9, ZOBKITY A 27U FORFMZFEST L2 LR TEET,

=ApiTimeout()

Home Insert Page Layout Formulas Data Review View Developer XLS Trader

H3 v e =ApiTimeout (15)
F G H

] IsReversal Version
2 Not reversal 0.28.0.12_2019-11-27_x64
3 Market Data Order Routing  |Time-out is 15 seconds _|
4 1 1
5
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Instrument B8k

H5|fr o Market Data [B & HESED 22 W84 2 XLS TRADER THS| L7204, Z @ Instrument
B CTH RO EZBML, AXT—XE L TEEHTILICLY, ZTOFMNEERGIFHREIZT D Z
EMTEET, FRlZEP (E-mini S&P500) ZHE54 X< BT 58D EATT,

=Instrument("F.US.EP?","EP",0.25,12.5,"USD")

Function Arguments ? X
Instrument
FullSymbol | *F.US.EP7] fR%:| = "F.US.EPT
ShortSymbol  “EP | = CEP
TickSize | 0.25 fRs| = 0.25
TickValue 12,5 fRa| = 125
Currency | "USD" R = "USD"
= EP

Defines tradable instrument - full symbol and optional metadata.
Use this formula if you don’'t have market data enablements
and automatic symbol resolution fails.

FullSymbol Full symbol required to place orders, e.g. "F.US.EPU18". Required.

Formula result = EP

Help on this function Cancel

Connectivity 74 3>

Order Routing & Market Data ~DO#i a4 2% EMM LET, =7 LU RAD XLS
Trader 27V v 7325 &., “Connectivity” 74 ar»RnbHvEd, b L True, % v BEGIHEST
S CTWiLiE, IsMarketDataConnected B%4ds & U IsOrderrouterConnected Ba%u3dtic 1 %1
LET,

L7z - C I'=@IsMarketDataConnected()+@IsOrderRouterConnected() ] 7% True, 2%V =
DOENOMEDN 2 ODEEIL, TRIO LY “Connected” #FR/RSiL, FklCNA T4 FEnE T,

Home Insert Page Layout Formulas Data Review View Developer XLS Trader CcC

H4 v f =IsMarketDataConnected()+IsOrderRouterConnected|)
F G H |

1 IsReversal Version

2 Not reversal 0.28.0.12_2019-11-27_x64

S Market Data Order Routing Time-out is 15 seconds

4 1 ! [ Connected ||

5
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LineTime B8k

TAEA L, WD DLT AV TR RERO R &2 BG5BT,
=LineTime()

Home Insert Page Layout Formulas Data Review View Developer XLS Trader [
12 v S =LineTime()
F G H |
] IsReversal Version Line Time
2 Not reversal 0.28.0.12_2019-11-27_x64 | 4:09:28 P
3] Market Data Order Routing Time-outis 15 seconds
4 1 !

NAPlaceholder B8k

AverageEntryPrice BI%7e E13. T — # AMi b 72 WA IR #EN/A 2R L E308, =7 B Licid, #N/A
TT—DROVIZT T I EERRTHEEDRH Y £T,

%l 21X, =IFERROR(AverageEntryPrice(Long),"" 1T HufSG L 7= EEHEN =T — L TH - 7=
BEX7T 707 2R LET,

XLS TRADER (ZIZ#N/A =7 —(ZxHET 2M B OZHEE R H . Znidv—7 v — FHOETO
A EGRE L, RBEZRRVARETT, ZAUFEF TiEe< String TRET HMENH D £,

=NAPlaceholder()
TIZE/L D1 IZ=NAPlaceholder("...")3EdiE S TH Y, /L D2 [Z=AverageEntryPrice(A2)

DEE SN TWET, BV A2 IITBEWEETE IR E SN TOWETR, FE0TILTH Y FHA, L
72D o TRIEESEIZIN/A =T —L 720 . D2 IZIEN." MUz ForENnE T,

Home Insert Page Layout Formulas Data Review View Developer XLS Trader
13 v e =NAPlaceholder("...")
F G H |
] IsReversal Version Line Time
2 Not reversal 0.28.0.12_2019-11-27_xé4 4:17:17 PM
3 Market Data Order Routing Time-outis 15seconds |Show #N/A as"..."
4 ] ]

66



CQOG

Order Transaction Per Second Limit B§%k

Order Transaction Per Second Limit B8%%i% Order RoutingAPI ([ZiE 6 (2245 ATRE 72 RO D e K
EEHHAERELET, 2OV Iy NEBRTE NI VAT 7 v a ATBIELE T, 7 7 4V MEX 10
ICRRE STV ET,

—7J7. CQG Gateway I THLRM D N7 X7 7 v a U MEHITERE S TWET, ERRBEEROBEIT
PIES 57217 T A, Gateway HIOSHEIT, REMEBR T N7 AT 7 a A3 v=7 Fah
£,

=0rderTransactionPerSecondLimit()

Function Arguments ? X

OrderTransactionPerSecondLimit

TransactionPerSecondLimit | R

= "10°
Set order transaction per second rate limit.

TransactionPerSecondLimit Order transaction per second limit, defaults to 10.

Formula result = 10

Help on this function OK Cancel

XLS Trader Version B§#%

ZOBBITBAEHA L TCWAR—=Ya VEIRLET, ZONN=T g UERITM OO REENIEEL
725A12,. CQGICTIHET 5 9 A TCOHEERIFER T,

=XlsTraderVersion()

Home Insert Page Layout Formulas Data Review View Developer XLS Trader

G2 v k& =XIsTraderVersion()

F G H I
1 IsReversal Version Line Time
2 Not reversal 0.28.0.12_2019-11-27_x64 _| 4:25:32 PM
3 Market Data Order Routing  Time-out is 15 seconds
4 1 1
L
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XLS Trader A< F/x\— RE >

XLSTRADER # A A h—/L 95 L, a~ RAA—|Z XLS Trader # 703 F &N E9,  7HNICIE
Connectivity & Feed Back 7 A =2 23% 0 £,

Home Insert Page Layout Formulas Data Review View Developer XLS Trader

HHIEE O L EZER L “Connectivity” 2 27 V v 7 T 25 &L, %0k LiC
=IsMarketDataConnected()+IsOrderRouterConnected() @ B %% 2V il & & U £ 4, Market
Data, Order Routing ILIZHHGEDHESL SIL TV DEEITREDONA T4 b, EBLOEN—TFOHH LLIE
ELHIZHHERPRINTOWRWERIIRONA T4 b TEABRGMTINET, THLDOREFTS
AT TRy 7 ANSERARETT,

Connectivity Monitor X

v| Market Data Connection

v| Order Router Connection
Text color Back color

Connected state [Connected ‘ | | -
Disconnected state [Disconneded ‘ | | -

I OK Cancel

Feedback 74 2 V3R EA%Z CQG ICHETA720D LD TY, ZiUIVHAR— ML —=0 7%
KEHT 272000 TEHY A, VAR— IO ML —=07O§HEHIZ CQG Product Specialist (2
HAE LTI,
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Feedback 74 2o %27 ) v 7356 L, TROXA T RRRrSET, “Your Message”
JAAREBEEORAREANTIL, v 77wV 7 A L2k T 255513 “Attach CQG IC logs”™ &
L <% “Attach active Excel Workbook” ®W 3t LL XM HIZT = v 7 2 AL, 7 7 A V&
fFLTL7ZEEW, £72, AttachFile "% L0277 A4 (A7 YV —2 a3y R l) Ot
MARETT, CQGIEZhLDFRE 22— —EFD DL L, it LdFT2ZL1TH Y THA,

3% Contact CQG Customer Support X

Your message

Select Files to Report

Your CQG IC Serial Number: 181330

We appreciate your taking time to send us your files. Please send us as much as
you can. The more information we have, the better we're able to troubleshoot.

[] Attach €CQG IC logs

Limit logs to the last |j 3 days (3 min).
[C] Attach active Excel Worksheet

Attach File

Submit Cancel

NS
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XLS TRADER Z#F L 3D E

t, L Trade System 2A&E L. HOU—F% 2 7HEINH HIREET XLS TRADER ZFH U7=46. H# X
FFxyrerand, KET L. b LIIHIRUIIN TR ERDETY —F U VTIREOEEED £
7

XLS TRADER #FA U D BEIC Y —F > ZHESLDOFEICKS K 720, BN T 77— FRRENDHXTEE
BEOLET,

TEIZE/L C6 @ Trade System 75 0 LISNA DS B/VIFHRNA T4 FIvE T, toRMEX%E
2 B8UC S . XLS Trader P U 5 HIIZ 0 IAAOEYE S AT) SV TWRWIDEFR T 2721, RIET 7

— FOBESHH T
A B C
I
2
XLS Trade System Demo

3
4
5 Trading System Name On (1) / Off (0)
& \BasicSystem - Running n
7 Trq Conditional Formatting Rules Manager 7 X Lnt
8 :,S Show formatting rules for: (u"!msﬂ!mon """"""""" v dBDG
; ; (2] Mew Rule... L4 EditRule.. X< Delete Rule it

[~ | | Rule (applied in order shown}  Format Applies to Stop If True b
L, |5 Formula: =$C56<3>0 m =5C56 -3 O
11 Siz
12 Se 50
13 E 50
14 E 1
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