THE MACHINE DESIGN
OF
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YOUR PRESENTER:
MIKE BARNA

A Founder and President, Trading System Lab

A Sr.VP Regency Stocks and Commodities Fund, LP,LLC, QEP, CPO, CTA

A BS Mathematics, Arizona State University

A MS Astronautical and Aeronautical Engineering, Stanford University

A Systems Authored or Co-Authored: TSL MACHINE GENERATED
SYSTEMS, R-MESA, BIGBLUE, MESA BONDS, MESA NOTES, SIERRA
HOTEL

A Former Defense Industry Rocket-Ramijet, Laser and Guidance Engineer

A Star Wars Research and Development Management Engineer

A Series 3, Series 30

A 12 FAA pilot certificates or ratings

Contact: www.tradingsystemlab.com mike@tradingsystemlab.com

5/6/2015

‘G‘ Trading System Lab


http://www.tradingsystemlab.com/
mailto:mike@tradingsystemlab.com

OUR TEAM

A Mike Barna: Trading System Lab-Silicon Valley Based trading research
and development company with a team of international and domestic
programmers, third party developers and testers. Developed the First
Commercially available Machine Designed Trading Systems Platform
that requires no programming from the user.

www.tradingsystemlab.com

A Frank Francone: Register Machine Learning, Inc.-US Based company
with a team of international and domestic machine learning scientists,
IP attorneys, statisticians and programmers. Involved in government
contracts. Produces the LAIMGP licensed exclusively to TSL. Authored
the leading University Textbook on GP. 1600 citations.

www.rmltech.com

5/6/2015

\ ¥/ Trading System Lab


http://www.tradingsystemlab.com/
http://www.rmltech.com/

WHAT IS TSL?

TSL is a platform for the Machine Design of Trading Strategies

Linear Automatic Induction of Machine Code with Genetic
Programming (LAIMGP) (algorithms are nonlinear)

Code is exported in different languages

Strategies are tested OOS nNnduring
Patented and Trademarked

Single Market Systems: HFT, MFT, LFT

Daytrading

Pairs

Portfolios

Options

Do To Do To o Do Io Do Do I»

5/6/2015 q I_}.‘ Trading System Lab



To To Do To Io Do Ix

5/6/2015

OUR PRODUCT:
The TSL Platform

Unlimited orthogonal return streams

Use any data: No Programming Required

Any time frame

Very fast

Code is exported in different languages

Anti-curve fittedandpre-t e st ed OOS Aduri ngo
Any trading tactic: Pairs, Portfolios, Options, Daytrading, HFT
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TSL CLIENTS AND TRADERS

TSL's JGB IS TO PROVSIE TS TG CLOENT TRADERS © | =0

A Major Wall Street Investment Bank >$100M
ASmall and Mid s$1a08 CTAO :
A Proprietary Trading Firms: $5M-$50M

A Individual Traders < $5M

A International Traders and Funds

A Strategy Development Engineers

A Beginner to PhD

\ ¥/ Trading System Lab

5/6/2015



REQUIRED DISCLAIMER

HYPOTHETICAL PERFORMANCE RESULTS HAVE MANY INHERENT LIMITATIONS, SOME OF WHICH ARE
DESCRIBED BELOW. NO REPRESENTATION IS BEING MADE THAT ANY ACCOUNT WILL OR IS LIKELY TO
ACHIEVE PROFITS OR LOSSES SIMILAR TO THOSE SHOWN.

IN FACT, THERE ARE FREQUENTLY SHARP DIFFERENCES BETWEEN HYPOTHETICAL PERFORMANCE RESULTS
AND THE ACTUAL RESULTS ACHIEVED BY ANY PARTICULAR TRADING PROGRAM. ONE OF THE LIMITATIONS OF
HYPOTHETICAL PERFORMANCE RESULTS IS THAT THEY ARE GENERALLY PREPARED WITH THE BENEFIT OF
HINDSIGHT. IN ADDITION, HYPOTHETICAL TRADING DOES NOT INVOLVE FINANCIAL RISK, AND NO
HYPOTHETICAL TRADING RECORD CAN COMPLETELY ACCOUNT FOR THE IMPACT OF FINANCIAL RISK IN
ACTUAL TRADING. FOR EXAMPLE, THE ABILITY TO WITHSTAND LOSSES OR TO ADHERE TO A PARTICULAR
TRADING PROGRAM IN SPITE OF TRADING LOSSES ARE MATERIAL POINTS WHICH CAN ALSO ADVERSELY
AFFECT ACTUAL TRADING RESULTS.

THERE ARE NUMEROUS OTHER FACTORS RELATED TO THE MARKETS IN GENERAL OR TO THE
IMPLEMENTATION OF ANY SPECIFIC TRADING PROGRAM WHICH CANNOT BE FULLY ACCOUNTED FOR IN THE
PREPARATION OF HYPOTHETICAL PERFORMANCE RESULTS AND ALL OF WHICH CAN ADVERSELY AFFECT
ACTUAL TRADING RESULTS.
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MACHINE LEARNING

NEWS
Ballmer says machine learning will be the next
era of computer science

Former Microsoft CEO Steve Ballmer. Credit: Reuters/2013 file photo

Former Microsoft CEO makes donation to expand Harvard's
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MACHI NES NnCRUS
HUMAN RIVALS

NetNet

Hedge fund robots crushed
human rivals in 2014

Lawrence Delevingne | @ldelevingne

Monday, 5 Jan 2015 | 10:43 AM ET

S cnBC

Adam Jeffery | CNBC

David Winton Harding, founder and president of Winton Capital Management
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WHAT IS A TRADING SYSTEM
EQUITY CURVE?

74 TradeStation Chart Analysis - ®SP.P Daily [CME] S&P 500 Continuous Contract [Junl3] Pit
g i B=0.00 A=0.00 Hi=1558.30 Lo=1546.00 V=3,238 Strategy ()

MNumber

5/6/2015




SAMPLE COUNTERTRENDING
TRADING SYSTEM

4}’ T5L_SampleSystem : Strategy

EH inputs: Lengthl (10), thresholdl (0.2), thresholdZ(0.2):
E wars:
atr = &
if mark it n buy nex yar at low -hrest ‘atr limit;

if marketpositio hen = next bar at higlk hrest atr limit;

Weak Equity Curve
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