Trading Strategy Specification
Template (fill in the placeholders)

	Client / Project
	[Client name] - [Project name]

	Version
	v0.1

	Date
	2026-02-24

	Author
	[Your name]

	Reviewer(s)
	[Trader name(s)]

	Status
	Draft / In Review / Approved

	Confidentiality
	Confidential - do not distribute



1. Executive summary
One paragraph describing the strategy idea, market, timeframe, and what 'success' means for the trader.

2. Instruments and environment
Instrument(s): [e.g., EURUSD, BTCUSDT, ES]
Venue / broker / exchange: [name]
Timeframe(s): [e.g., M5, H1, tick]
Session rules: [e.g., London, NY, avoid rollover]
Execution type: Market / Limit / Stop / OCO / Hybrid
Platform target: MT5 (MQL5) / TradingView (Pine Script) / Python / C++ / Other

3. Definitions
Define every term so it can be coded without interpretation (e.g., 'break of structure', 'liquidity sweep', 'delta', 'fair value gap').

4. Inputs and parameters
List all configurable parameters, allowed ranges, and default values.
	Parameter
	Default
	Range
	Notes

	[param]
	[value]
	[min..max]
	[what it does]

	[param]
	[value]
	[min..max]
	[what it does]

	[param]
	[value]
	[min..max]
	[what it does]

	[param]
	[value]
	[min..max]
	[what it does]

	[param]
	[value]
	[min..max]
	[what it does]



5. Data requirements
Data source: [broker ticks / exchange trades / premium feed]
Bid/Ask required? Yes / No
Spread modelling: Fixed / Historical / Broker-provided
Commission model: [details]
Slippage model: [details]
Corporate actions (if equities): splits/dividends handling

6. Trade lifecycle rules
6.1 Entry conditions
Write the entry logic as explicit boolean rules. Use numbered rules so each trade can be audited.
E1: [condition]
E2: [condition]
E3: [condition]

6.2 Order placement
Order type: [market/limit/stop]
Entry price definition: [e.g., close of signal candle, next bar open, mid price, ask/bid]
Stop loss placement: [rule]
Take profit placement: [rule]
Time-in-force: [GTC / day / IOC]
Max orders per day/session: [number]

6.3 Position sizing
Sizing model: Fixed lots / % risk / volatility targeting / Kelly / other
Max risk per trade: [e.g., 0.5%]
Max concurrent exposure: [e.g., 2 trades / 1% total]
Leverage limits: [details]

6.4 Trade management
Breakeven rule: [when to move SL to BE]
Trailing stop rule: [definition and trigger]
Partial take-profits: [levels and fractions]
Time-based exit: [e.g., close after N bars or at session end]
News filter: [which news / how to detect / blackout window]

6.5 Exit conditions
X1: Stop loss hit
X2: Take profit hit
X3: [discretionary or rule-based exit]

7. Risk controls and safety
Max daily loss: [value]
Max drawdown kill-switch: [value]
Spread / volatility guardrails: [rules]
Trade duplication prevention: [rules]
Error handling: [e.g., requotes, partial fills]
Trading halt conditions: [rules]

8. ML/AI components (optional)
Only include if the strategy uses ML. Keep it testable and avoid look-ahead bias.
Prediction target: [e.g., next N bars direction, probability of breakout]
Features: [list]
Training window / refresh cadence: [weekly/monthly/on-demand]
Validation: Walk-forward / time-series CV
Decision rule: [how model output triggers trades]
Fallback behavior if model unavailable

9. Backtest settings
Backtest period: [start - end]
Warm-up period: [e.g., 500 bars]
Execution model: bid/ask, slippage, latency
Out-of-sample test: [period or split]
Robustness tests: parameter sweep, Monte Carlo, regime tests

10. Acceptance criteria
Define what 'done' means. Examples: exact rule parity with manual strategy, trade-by-trade match on reference dataset, pass/fail tests.
Trade-by-trade audit: each trade must record which rules triggered (E1..En, X1..Xn)
Reference backtest reproduction: [tolerance]
Performance constraints: [max DD, min PF] (if applicable)
Code deliverables: source code + compiled binaries (if applicable)
Documentation: installation guide + parameter guide

11. Test cases
List concrete examples the developer can use to validate behavior.
	Case ID
	Market snapshot / timestamp
	Expected behavior
	Notes

	T1
	[YYYY-MM-DD HH:MM]
	[enter/exit/no-trade]
	[reason]

	T2
	[YYYY-MM-DD HH:MM]
	[enter/exit/no-trade]
	[reason]

	T3
	[YYYY-MM-DD HH:MM]
	[enter/exit/no-trade]
	[reason]

	T4
	[YYYY-MM-DD HH:MM]
	[enter/exit/no-trade]
	[reason]

	T5
	[YYYY-MM-DD HH:MM]
	[enter/exit/no-trade]
	[reason]



12. Change log
	Version
	Date
	Author
	Summary of change

	[vX.Y]
	[date]
	[name]
	[what changed]

	[vX.Y]
	[date]
	[name]
	[what changed]

	[vX.Y]
	[date]
	[name]
	[what changed]



Appendix A. Screenshot references
Paste annotated screenshots here or reference a shared folder. Each screenshot should have an ID (S1, S2, ...) and a short caption.





