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ALGOQUANTICS

Dear customer!

We would like to thank you for your purchase of the ConditionFilter. You bought a high-
quality product, which has the power to improve your everyday-trading significantly
and raise it to the next level.

The ConditionFilter is easy to handle, while it has much more to offer than at first
glance, if you have some user-knowledge on how it can be best used.
By creating screening-conditions you can get the most out of this professional tool
and any desired workflow — from automatized market-preparation up to multistage
scans and subsequent fully-automatized trade-creation.

If you have some questions, suggestions or wishes for this or any other product from
AlgoQuantics, feel free to drop us a message by simply using our contact-form on our
website.

You can watch the product-video for the ConditionFilter here: LINK

We wish you joy and success with the AlgoQuantics ConditionFilter!
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ALGOQUANTICS

1. INSTALLATION

a)

b)

d)

After your purchase vyou will receive your download-link for the
AlgoQuanticsConditionFilter.atpack file by mail as well as in the user area of the
TradersYard Shop.

In case you are using the Internet-Explorer or Microsoft-Edge, it can happen that the
downloaded .atpack file is automatically renamed into a .zip file. If this happens, you
need to rename the AlgoQuanticsConditionFilter.zip  file  back to
AlgoQuanticsConditionFilter.atpack.

Save the .atpack file on your PC.

Now you need to enter your license key for the package in AgenaTrader. Open the
“License” menu in AgenaTrader and choose "Enter activation key". Navigate to the
AQConditionFilter entry, paste the license key and press “Activate”. There should
appear a message, that the license activation was successful, after which you can
close this window.

Open Tools -> Packages -> Import Package, read the backup-notice and in case you
have already backed up your files press "OK". In the next window navigate to the place
where you saved the AlgoQuanticsConditionFilter.atpack file, click on it and press
“Open". Confirm the subsequent restart-request from AgenaTrader with "OK".

After the restart establish the connection to your datafeed.

When the data-connection is active, you are ready to use the ConditionFilter.

A detailed documentation with screenshots for the package import in AgenaTrader can also be
found in the online-help by following this LINK.
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ALGOQUANTICS

2. CONTENT AND FEATURES

The AlgoQuantics ConditionFilter can be used to make your trading-workflow in AgenaTrader
as efficient as possible. You can use the ConditionFilter to automatize the sorting of any signal
to any InstrumentList — you do not have to sort interesting instruments by hand anymore!

Choose the desired Condition or ScriptedCondition for filtering, set a value which the condition
needs to return and if the condition eventually follows all your specifications, the instrument will
be sent to your chosen InstrumentList automatically.

This sorting algorithm can be used e.g. for computer-based market-preparation. All you have
to do is to analyze the instruments, which got through the pre-screening with the
ConditionFilter. Additionally, the ConditionFilter enables you in the easiest possible way to set
up a multi-level trading-strategy.

To achieve this, the ConditionFilter can be used for creating pre-screened InstrumentLists as
previously. Now, only on this pre-screened list you start your AT++ strategies, which can be set
to create fully- or semi-automatic trades.

In combination with the DynamicScanner (=AddIn for the AgenaTrader, you can buy it HERE),
the multi-level trading approach can be optimized one step further, as the DynamicScanner in
only shows instruments, where a Trading-signal inside the pre-screened list (with the
ConditionFilter) is active.

Each signal which occurs in the DynamicScanner was therefore able to survive the pre-
screening with the ConditionFilter plus now an actual trading-signal based on your rules is
occurring on one of the pre-screened instruments.
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3. SETTINGS

The following settings are available for the ConditionFilter:

e (ConditionValue:

Set any value, which will be used for running the filter-query together with the
ConditionOperator.

e (ConditionName:

By pressing the small arrow at the end of the line, a list appears which holds all
your Conditions and ScriptedConditions. Simply choose one entry of the list
which should be used as the filter-condition.

e ConditionOperator:

equal: Condition must match exactly the [ConditionValue]

notEqual: Condition must not match exactly the [ConditionValue]

greater: Condition must be greater than the [ConditionValue]

greaterOrEqual: Condition must be equal or greater than the [ConditionValue]
smaller: Condition must be smaller than the [ConditionValue]

smallerOrEqual: Condition must be equal or smaller than the [ConditionValue]

0O O O O O O

e InstrumentList:

By pressing the small arrow at the end of this line, a list appears which holds all
your InstrumentLists which you have in AgenaTrader. You can choose one entry
of this list — to this instrument list all instruments will be sent if they match the
specified condition-settings.
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4. HOW TO USE
4.1.SET UP THE CONDITION FILTER FOR A WATCHLIST / LCG

GOAL:

Each TurtleShort signal should be sorted to the “_NewList" instrumentlist.

“ AgenaTrader Galaxy - AlgoQuantics2018
i Main Tools Strategy Handling Flaten Support - Licensing | B [ W- P P- E 5 2 | ETHTEW- = & 2T~

EfForextaiors Bl _Newtist
IS -l

AAPL | Consumer...
Financial
Industrial
Industrial TurtleShort
. | Technoloay
Basic Mat..
Services
Industrial
(sl =Iilr= (M TurtleShort

each TurtleShaort signal should be
sorted into my "_NewList"

Technoloay JRITI[EEST,0ss
Technoloay
Healthcare  [RVy (=100
Financial
Consumer...
Services
Industrial
Healthcare
Technoloav
Consumer...
Healthcare RV USs]g0
Consurmer.

(sl =Nl (M TurtleShort
Healthcare

Industrial ...

Financial TurlleShort
Technoloay
Senices
Basic Mat..
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1. Add the ConditionFilter as a new column by right-clicking into the list -> edit columns.

ﬁ\- APL/1 Day) - Standerd
BA Open Linked Chart
CAT Open Linked ChartGroup
CS.. Show Fundzmentaks fram Yzheo
Dis Start Stretegy
gs Edit Instrument n Instruments Escart
Add Instruments

1BM
:‘M.lm Remove Al Instruments
JPM Copy To nstrument List »
KO >
MCD
M. Move to next expir
MRK Aasion >
M5 »
NKE_
BrE Sot Intenval
PG Enable Sound Alerts
TRV Export to MS Excel
UNH +
UTX Edit Columns
v Scanner Templates -
[ T Reload
XM Reload ‘Analyzer 103y

i Edit ‘Anlyzer TDa

&3 Set Refresh Rate

& Markitem
A Reset Marked ltem

2. Choose the ConditionFilter.

Columns
~ Selected Columns

Condition Types

En T
s Stop
Is Targ

Information
Indicators

Premium Indicators
Scipted Indicators
Condtions

| Scripted Condtions

| AlgoQuartics Peirt8Figure

| MgoQuartics Starterlit

| AgoQuartics StrategyPack Entries
1] MgoGuartics StrategyPack Stops
Analyzer Escort
Quick Chart

Is Fixed to Entry
Display

olor

Inone)
umn widtt 1

Date Reload Interval
General
ConditionName
Load bars



http://www.algoquantics.com
http://www.algoquantics.com/

ALGOQUANTICS

3. Set the correct parameters.

Columns

Information

Indicators

Premium Indicators

Scrpted Indicators

Condions

Serpted Condtions

1| AlgoQuantics CondiionFiter
| 1) ConditionFiter

1] AlgoQuantics DivergenceDetector
-4 | AgoQuantics PontsFigure

£.) MigoQuantics Starterkit

AgoQuartics StrategyPack Ertries

1] MlgoQuantics StrategyPack Stops

] Angiyzer Escort

~ Selected Columns

Symbol

Relative column widtt 1
Date Reload Interval

Cale. on finished Bars Tue

Caption ConditionFiter 1Day
It & Outrust

Time-Frame 1 Day

Serie or Qutput Value <Default>

Misc

Configure the ConditionFilter
1. Time-Frame = 1Day

o] Quick Chat

Instrument List _NewlLst
1 Pause

ConditionName ~ TutleShott
Condition Value 1
ConditionOperator  equal
Parametess (AT+)

Override Previous Sk False

2. InstrumentList = _NewList
3. ConditionName = TurtleShort
4 ConditionValue = 1
5. ConditionOperator = equal

Caption
Sort Instruments automatically 1o any list

4. Run the calculation.

Consumer Gt
Financial
Industrial Goo.

Industrial Goo... ISl
Technology
Basic Materials
Senices ConditionFilter detects where the
Industrial Goo. TurtleShort-Signal occured and sends
Financial TurtleShort

"CAT"

Technaloay TurtleShort "GS"

Technoloay | o | "IBM”

[JNJ | TurtleShort N

Financial "PFE'

Consumer Go TRV"
Senices eV

Industrial Goo.

sitiin to the "_NewList"
Technaloay

Consumer Go

TurtleShort

Financial TurtleShort

Industrial Goo..
Financial TurtleShort
Technology
Senvices

Basic Materials
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5. Check the "_NewList".

~ AgenaTrader Galaxy - AlgoQuantics2018
i Main Tools Strategy Handling Flatten Support - Licensing | » | ﬂ_ .v ﬂ ﬂ_:v |. A |E 'a I_'lﬂ E Mv | < ‘ ] E] [}

.ﬂForexMa_]crs IﬂDcmcnes.ﬂu
RIPES s - | HE
| MainSector
Financial
Technology
Healthcare
Industrial Goods

Healthcare

Financial .
Financial here | opened the "_NewList"

Instrumentlist, and you can see that it
contains exactly the 7 instruments in
which a TurtleShort signal was found.
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4.2.SCREEN FOR MULTIPLE CONDITIONS — CREATE ,OR"- CONNECTIONS
WITH ALL REQUIRED CONDITIONS

ATTENTION! If you load more than one ConditionFilter next to each other in a List, an
instrument will only be sent to the specified InstrumentList, if EACH ConditionFilter returns
“1". To be able to use the ConditionFilter for a combination of Conditions/
ScriptedConditions, you have to create a new condition, which combines the desired signals.
This new condition can subsequently be used in the ConditionFilter. Here is a step-by-step
tutorial for this scenario:

GOAL:

Each instrument in which the a) TurtleShort OR b) BollingerShredder signal occurs, should be
sent into the “_NewList” InstrumentList.

Info: the BollingerShredder Signal is part of the AlgoQuantics StarterKit, which
is available FOR FREE for you here: FREE DOWNLOAD

~ AgenaTrader Galaxy - AlgoQuantics2018
i Main Tools Stategy Hondiing Flatien Support + Licensing | ® [ W-PE P- EE € ETHE - (= @2+ 42 | &t=2 B

S 1 Dowlenes3o |- HIEIESS

(e aelvv= 3l BollingerShredder
Financial
Industrial Goods

Industrial Goods  EVIgi[SS]1[el;8
Technoloay
CVX Basic Materials

DIS Senices

GES Industrial Goods ;

G8 Financial TurtleShort each instrument where
HD Seniices

IBM Technoloay TurtleShort 1, TurtesShort GR

2. BollingerShredder

INTC Technoloay
INJ Healthcare TurtleShort Signal occurs, should be sorted to the "_NewList"
JPM Financial

KO Gonsumer Goods  JEMIMESTE (4
Semices
MMM | Industrial Goods
MRK Healthcare
MSFT | Technoloay

NKE Consumer Goods
PFE Healthcare TurtleShort

PG Gonsumer Goods EMINBESIIE g
TRV Financial TurtleShort

UNH Healthcare BollingerShredder
UTX Industrial Goods  J=NIIIIMEEHIEES
i Financial TurtleShort

VZ Technoloay BollingerShredder
WMT | Semvices

Basic Materials
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1. Create a condition, which combines the required sub-conditions with an OR-
Connection.

“. AgenaTrader Galaxy - AlgeQuantics2018

Tools  Strategy Handling ' Flatten Support ~ Llcens\ngl ” 5 o : - ¥* | SimAccount | 12:50
B Scrip

Tweek -~

Shredder

General Condition: ition FilterCombination Llong '~ Description: Retums 1, one of the following conditions occurs

Industrial Goods  [RITT{=ETo0d

Technoloay i : - Entry Category: onFittering Calculat: on Bar Close
CVX Basic Materials . i Exit .
- Targets Si N
DIs Senices vl

GES Industrial Goods Order Rounding
GS Financial TurtleShort Risk Manag de: Arrow:
Senices _ Setup Escort and Analyzer . —
Technoloay TurtleShort Condition Escort

Technoloay ] riods

JNJ Healthcare TurtleShort )
Financial v BollingerRS|

KO Consumer Goods  al[I0ESHIE S

Guantics ConditionFilter
ConditionFiltering ConditionFi

MCD Seniices — —

MMM Industrial Goods v L ConditienFilterCombination AlgoQuantics Di

MRK Healthcare EMA34 AlgoQuantics Point&Fig
MSET | Technology AlgoQuantics Starterkit

NKE Consumer Goods M/ RlgoQuantics Strats 4
BEE Healthcare TurtleShort ivots MgoQuantics StrategyPack Stops
PG Consumer Goods  EERIGERTIE 8

TRV Financial TurtleShort

UNH Healthcare BollingerShredder = = )

UTx Industrial Goods  EMIIGETERIEN S ) Short[0] - Inherited Time Frame
v Financial TurtleShort BollingerShred 5,15, 1
VZ Technoloay BollingerShredder Volume

Senices
Basic Materials

Show Row Numbers Remove

Verify Simply

Cancel

This condition returns “1", if one of the contained conditions occurs and can therefore be
perfectly used as a filter-condition.
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2. Add the ConditionFilter as a new column by right-clicking into the list -> edit columns.

AgenaTrader Galaxy - AlgoQuantics2018
i Man Tools StategyHanding Flatten Support ~ Licensing | 3 (A M- B P- (@ & € | = ¢ < | 2 Py | SmAccount

Day (AAPL/1 Day) - Standard
| Open Linked Chart
Open Linked ChartGroup

Shaw from Yahoo

Start Strategy
Edit Instrument in Instruments Escort

Add Instruments.
Remove Instrument

Remove All Instruments.

Copy To Instrument List

Move to nert expiry
Assign AnalyzerSession
Signal Direction

Sort Interval
Enable Sound Alerts
Export to MS Excel

* Edit Colummns.
Scanner Templates

Reload
Reload "Anclyzer 1Day
Edit ‘Analyzer 1Day
Set Refresh Rate

P
Mark Item
Reset Marked ltem

Columns

+ ' Selecled Columns: 3 |

Condifion Types
le Entry
Is Stop

Infarmation
Indicators
Premium Indicators
Scripted Indicators
Condittions
Scripted Conditions
o AlgoQuantics Condtion Filter, . rFiter
A Concronrie ]
T2 AgoQuantics DivergenceDetector
MgoQuantics Poirt&Figurs "apt ionFitter 1Min
AgoQuantics Starterkit Input & Ouiput
AgoQuantics StrateqyPack Entries
2| MgoQuantics StrategyPack Stops
Analyzer Escort
Quick Chart
Fause

Time-Frame 1 Min
Serie or Output \
Misc

Instrument List
ConditionNam

Condition Val
ConditionQ),
Parameters (AT++)
QOverride Previous St Fal

Remave

Cancel
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4. Set the correct parameters.

« Columns

~ Selected Columns:

Symbol

Information

Indicators

Premium Indicators

Scripted Indicators

12| Condtions

=-kZ)| Scripted Condtions
AlgoQuantics CondttionFitter

{none)
Relative column width 1
General
ConditionName
Calc. on finished Bars Tru

=] CondtionFiter Required bars count 200
} igsga:z:z: g;;;gramncaDmamnr Caption ConditionFitter 1Day
| MlgoQuantics StrategyPack Entries ;-::;l:;:w
;JahN,zg:,.QEﬁr::s StrategyPack Stops ‘E‘E i or Output Val
Quick Chart

Fause

Instrument List
CenditionName

Condition Value 1
ConditionOperator  egual
Parameters (AT++)
Qverride Previous Stc False

‘Condition Value
Value of the Condition to check. If the condition returns

Remove this value.

Cancel

5. Run the calculation.

AgenaTrader Galaxy - AlgoQuantics2018

cersing | B M-S P- @5 ¢ SRR a0
Symbol | MainSector

M TurlleShort
ConditionFilter detects where one of the
specified signals retuns "1" and sorts

_ AAPL
TurlleShort CAT
L GS
TurlleShort IBM
JNJ

TurtleShort KO
PFE

BollingerShre. ] PG
TRV
UNH
UTX

\i
vz

to the "_NewList" Instrumentlist
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6. Check the "_NewdList".

“ AgenaTrader Galaxy - AlgoQuantics2018

i Main Tools StrategyHandiing Flaten Support ~ Licensing | ¥ | M- B P.- |8 & & | = T B By | smacoount | 1
Hiree
HREGs - HE 4

| MainSector

Consumer Goods

Industrial Goods
GS Financial
IBM Technoloay
JNJ Healthcare
0] Consumer Goods when we check the "_NewList"
PFE Healthcare Instrumentiist, all instruments are
PG Consumer Goods automatically sorted to the list - as
UNH Healthcare expected
v Financial 7
UTx Industrial Goods
TRV Financial

Technoloay
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4.3.USE SCRIPTED CONDITIONS WITH CUSTOM PARAMETERS

If you want to use the ConditionFilter together with a ScriptedCondition without its standard-
parameters, you need to create again a new filter-condition, which contains the required
ScriptedCondition with the wanted settings. This new filter-condition can subsequently be used
as the input-condition for the ConditionFilter. Here is a step-by-step guide how to do this:

GOAL:

Use a ScriptedCondtion with custom parameters for the filtering.

For this example | want to use the ConditionFilter together with the ScriptedCondition
“ClassicMAX" with special settings, which is part of the AlgoQuantics StarterKit (free download
HERE). As MovingAverageType "SMA" should be used with a period of "20". Those settings are
not the default settings of this ScriptedCondition, which is why | need to create a Condition first,
that returns “1", if the “ClassixMAX" occurs with the above-mentioned parameters.

~  Selected Indicators and Conditions:
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1. Create a Condition, in which the "ClassicMAXx"-ScriptedCondition is added with the specific
parameters.

~ AgenaTrader Galaxy - Default
andling | Flatten Support -~ Licensing | @ [l M- B P @ & ¢ |H TS < (@M & $ LB v | Smiccomt | 2328 _

pti [ —

Condition onFite . ong Description
Entries =—

Entry
Exit

Stops BT Premium ndi

« None General
B Input Price Type:
Arrow Time-Frame
Input
Instrument
# ConditionFiltering m Q St Input Parameters
AtrMultiplier
Bar. EMA Period
Moving Average Type
Series
Text: E
Maseries

# Setup Anal, = a
= Condition Escort AlgoQ L I

B A
Scanner  General

|

Show Row Numbers

Verify Advanced

If the “ClassixMAX" with the desired settings returns 1", also the new created filter-condition
will return "1" and therefore it can be used as input for the ConditionFilter. In the ConditionFilter
all you need to do is to set the name of the new created filter-condition as “ConditionName", all
other settings are much the same as in the previous two examples. When you let the
ConditionFilter-Calculation run, again all instruments where the filter-condition returns “1" will
be sorted into the "_NewList".

GRAB THE NEW ALGOQUANTICS STARTERKIT WITH LOTS OF NEW FEATURES FOR YOUR
OPTIMAL WORKFLOW IN AGENATRADER FOR FREE(!).
START THE FREE DOWNLOAD HERE:
https://www.algoguantics.com/free-addon/
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