Ill Appendix B
Dalily trading strategy — example 1

241112009 08:10  (CET | GMT+2) Technical Strategies

MARKET | Last || Strategy1 | Entryt | Targett | Stop1 | Action | Strateqy2 | Entry2 | Target2 | Stop2 | | €Factor | |curr RIR| EntyRR
Currency - Majors 2. I
EURIUSD 14534 LONG  {J1.4307X 4 52?4)@ A800) | AND @sm@( 4800) |(1.4738) Qﬁuu) 1000 | | 0923 | 07025
USDIPY 58.64 SHORT | o i77{-8404 | 8958 | AND | Golong> | 9958 | 9033 | ssi4 1493 | [ 1007 | 0513
GEPIUSD 16525 | | SHORT A8387 [~4.6850 | AND | Golong> |/16650 | 16773 | 16469 | | 0304 | | 0809
USDICHF 1.0120 | | GoLlong> | 1.0225 | 1.0276 | 1.0084 | AnE | Go Shorty/| 1.0070 | 05919 [ 1.01%6\ | | 1493 | | 0.515
AUDIUSD 09178 | | GoLong> | 09305/ 09426 | 09178 | AND | GoShpft<| 03080 | 0/gs70 | 05185\ | 1627 1.31
USDICAD 1.0620 | | Golong> | 1.0740 | 1.0851 | 1.0592\| AND | GoBhort<| 1.0535- 1.0289 | 1.0881 |\| 1483 | | 19723

We have two strategies:
1) The LONG target is (1.5274) and the stop 1 Orders are OCO.
2)The stop at 1.4800 is also a reverse strategy indicated by AND, i.e. we sell the double\amount of

original long position and go short below|1.4800|with a target of (1.4736/and a stop at(1.5005
Orders are OCO.

And vice versa if strategy 1 was an original SHORT strategy.

USD/JPY: We have a SHORT position from the previous day sold at 89.12. Today we want to
change the target price (Target 1) to 88.04 and (maybe) the Stop Loss (Stop 1) to 89.58 those two
are OCO. We keep the position.



Ill Appendix B
Daily trading strategy — example 2

241112009 08:10  (CET | GMT+2) Technical Strategies

MARKET | Last || Strategy1 | Entryt | Targett | Stop1 | Action | Strateqy2 | Entry2 | Target2 | Stop2 | | €Factor | |curr RIR| EntyRR
Currency - Majors
EURIUSD 14534 LONG [ [1.4207) [ 15274 | 1.4800 | AND [ GoShort<] 14800 | 14736 [ 1.5005 | [ 1.000 | | 0823 [ 0725
USDIPY 88.64 SHORT | [29.12] | #8.04 | 8958 | AND | Golong> | 89.58 | 9093 | 88.44 1493 | [ 1407 | 0512
GBPIUSD 16525 | | SHORT 16287 | 16650 | AND | Golong= | 16850 | 16773 | 16489 | | 0304 | | 0803
USDICHF 1.0120 | | GoLong> | 1.0225 | 1.0276 | 1.0084 | AND | GoShort< | 1.0070 | 0.9949 | 1.0436 | [ 1483 | | 0515
AUDIUSD 09178 | (Gt aLangsi\’n 9305 X u.su)( 3176 ) AND |Go Short<)C0.9080 Y Co.8970)|(0.5185)| | 1627 131
USDICAD 1.0620 | | GoLonge | 10740 | 1.085+] 1% Go Short< | 1.0535 | 1.0299 | 1.0881 1493 | | 14023

2) AUD/USD breaks below(0.9060}we Go Short}wi
1) and 2) are not connected. So no OCO between those two.
AND means that if either strategy comes into effect the other strategy is still valid.

If investing the same nominal € amount in each cross the factor is calculated in the € Factor
column..

Yellow background colour indicates the value in the field has been changed since the previous
publication.




