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Straightforward Method to 
Mechanically Refine Your 
Trading Strategies Using 
Amibroker
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ÅStep By Step Method to Install Amibroker
ÅStep By Step Method to Write Your Strategy
ÅStep By Step Method to BacktestYour Strategy
ÅStep By Step Method to Forward Test Your Strategy

Outline
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ÅBack testing refers to applying a trading system to historical data to 
verify how a system would have performed during the specified time 
period.

ÅForward testing is also known as Walk forward testing is the simulation 
of the real markets data on paper only

ÅWalk forward optimization is a method used in finance for determining 
the best parameters to use in a trading strategy. The trading strategy is 
optimized with in sample data for a time window in a data series. The 
remainder of the data are reserved for out of sample testing.

ÅToday I will demonstrate Back Testing and Walk Forward Optimization 
using Amibroker .

Testing Considerations

3



Amibroker Home Page

Navigate to Amibroker
home page at URL
www.amibroker.com
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Download Tab

Amibroker loads with all
utilities using a single link.

Pick the 32 bit option if 
you are unsure between the
32 and 64 bit options.
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Post Download

The download takes very
little time.
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Wizard Starts

Double-click on the download
file to start the install.
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