‘T".\-q — B iy, =S i : L
Investment Planning Department(SEX|7|25)

2. AIAE EY0|Y(System Trading)

ANAE EFolge HHOl 8 WEORA BN JAZE BES & = X4l of
D REOl 0 HE 420 LH=X, 40 IBOl Ot HEOIX S2 B FIHE SohM
SH5H0 THotE 2, AX BHOHOI HE3Hs 2OICH

AMECZ AHEH MA 2 X HWHUHAM OlZ20 S22z =2 AIBS W=otJl A
HEel =23 ANE=S=S EJ0t8HA ASHUE 0lsED E0l 88 = I 0S5 £ F
A DHOHOI Ol=8t 20l AIZOICH Sol &N 238 AXg d=0le IHEa30l d4H UH
A U JtXIDF Bl 82 &5 B2E82Z2 A CH2e AIAE OHOH 201 AF=ZEDI AIEE
FIRH ZLXoZ AAHE EdOIY OHOHIOt E-3HE AJACH

MY SAY 28300 Tetsd AIAE Ed

g
H == ol =
2

z20= £nelEd Edold (Algorithm Trading)0lgt 02l AIAE Ee0lY 2ol 0l
AP T QUCH Lels EYoIdolgt s =2 AIAZE0Ig 20i2t ZiHalpha) =YUE
=S I8t XU e OHOHS 2I0IE WES HHEEZAM, U =82 Us2=2, SA =
22 NS2E, 22 =22 NsS22 dFot= eIt ¥0l ASEC. =2 J12 SRt
20l AFSot) A0 AIAE DHOHS s 282 & & UL

“The Barclay Group” OIA M35l SHE EH, 0/=22 CTA(Commodity trading
advisor 1 82 X4 222AH) = 2/3 B AMAE EYOIES ot 2122 ZAENH U

CH(ANZRH RESI Ol =&
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I =M =5H2

OHOHots =S At

long term trend following) &S AIZ6IH, CH2 AFEOIAM SAIO

0':0 —
o
O

OF FRM OHOY I ALY JIES AHSots CTA o £ AAS HID

< H 1-1> 0HOH &0l GE "2 =<
g=us Z= 2= OH DK ANAE OHOH | F=2A OHOH+H AMAY OHOHSH

1987 56.45 63.03 56.45 63.03
1988 39.83 12.21 96.28 75.24
1989 33.68 1.17 129.96 76.41
1990 21.41 34.59 1561.37 m

1991 4.42 13.35 165.79 124.35
1992 -0.41 3.25 155.38 127.6
1993 9.54 8.19 164.92 135.79
1994 1.9 -3.2 166.82 132.59
1995 4.2 15.28 171.02 147.87
1996 1.45 11.6 172.47 169.47
1997 2.62 12.76 175.09 172.23
1998 6.2 8.12 168.89 180.35
1999 3.23 -3.71 172.12 176.64
2000 2.14 9.89 174.26 186.53
2001 -0.11 2.99 174.15 189.52
2002 11.08 12.09 185.23 201.61
2003 5.15 8.71 190.38 210.32
2004 8.69 0.54 199.07 210.86
2005 7.55 0.95 206.62 211.81
2006 7.62 2.1 214.24 213.91
2007 6.23 8.72 220.47 222.63
2008 5.98 8.25 226.45 230.88

FoH HHOZ DH0HE. 2008E JI= 137 M
AMAE OHOHZ & 2008E JI&E 434 el Wt =2AE

M

Z2X OHOH : 65% Ol 4t
AIAE OHOH : 95% Ol &t
(ZX: Barclay CTA Index )
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<Ag1-5> S8 M AIOIE

Guppytraders.com

-

BUILDING EXPLORATIONS LOOK BACK EXPLORATIONS SUBMIT YOUR INDICATOR | SUBMIT YOUR EXPLORER

Indicators Index

Click to view indicator. To modify a formula click the Change button.

BIC|IDIEIEIG|IHIIII|KILIM|N|O|RIQ|RISITIU|V|W|X|Y|Z

% close based on start date

Explorers Index 123 Ross Hook

3 Minute Bar Breakout
Adaptive Moving Average
ADX Raw

ADX with Stochastic Signals

Indicators Index

Other Formula Sources

Contact Us aiav
Barnes' Moving Average
BDPL Trend Filter

VNNV

Z) http://www.brave.net.au/ms/list_indicators.php

< 1 1-6> OHOH &= e dE2 X

EESSTOCKS & . .
COMMODITIES
FXLSUIHH Unb Learn how to trade FOREX!

Rates as Swin Futures News Tsunami- Gold, Silv ium|
wirsios S [ [PRS] e [ ] |1 007 g

Welcome to the online site of Fechaical Aralysis 0 STOCKS & COMMODITIES magazine.

B STOCKS &
FdenChors 70 COMMODITIES

LIy MAY 2008 ISSUE

INTERVIEW

Trading Options With Anthony Saliba

by Jayvanthl Gopalakrishnan and Bruce Faber

Anthony J. Saliba began his career trading equity options as an independent market maker at the Chicago
Board Options Exchange (CBOE). Over the next decades, he emerged as a dominant and respected
prasence, and quickly acquired a reputation as one of the top traders. We talked to him.

Request Information
DAl o FEATURE ARTICLES

Options: The Missing Link
by Marlha Sfokes, CMT

What's the link between an option and a stock? Whutls
. . .
The Quest For Reliable Crossovers technical unﬂlySIS
by Svivain Vervaart
Moving average crozsovers should be reliable and they need 1o have minimal lag. Here's a technique to all a OU"?
achieve it,
I, L3 .
Parallel Listings And True Price Value Whu' sin I'
&y Dant Guopy and Chen Ang 'or vo“,
In the second part of thiz series, we continue to lock at the differences in traders’ perceptions by '
analyzing stocks listed in the Shanghai market and their counterpart listing in the Hong Kong market. CHCK “E“
Al
Beware The Greeks ———————
by Ron ianieri
Confused about option greeks? Find out what each means and how they affect price mowvement. m

Explore Your Options - May 2008
by Tom Genlils

Online Resources

Z ) http://www.traders.com/S&C_homepg.html

22F X2 O OHOH & 2 FE S MAIE.

XM, HIZMH &= B0 AIAEE2 =SFE A0

K

, =201 & 20ICH

BISOH &&= TOHot= AOIEDJE 2A=0ILE =WHUHIM S &Il 20 AIAEES 3« U
=2 HSHE FXC=Z ot=ll SR dcle sl €0, 24 == He ALAE2 0K
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All Trading Systems Combined Portfolio

Equity Chart $1,909,400.00 Net Profit 2,000,000

All Trading Systems Combined
1/1/89 to 9/2/99

1,500,000
Included Systems

Eall
First Sword
Katsu
Strategic
Crossbow
Prudent
Remarkable
Piranha

Mack

25x25
Big Dipper
Little Dipper
Serendipity
Sidewinder
Phoe nix

Wildeat
Roughneck

1,000,000

500,000

Z ) http://www.traderclub.com : A|IAE & 2508 HE &

OtXICH CHREEZ2 THf AIAEE2 F2Y 2RIt . 0= AMIEMAME HE #8100 =2 &
O AIAEN0l S H0F JFA &0t Atet&ICh Olss= otUCh ANEZ =201 246K

21 M=0ICH.

Jack d. schwager = 8240 € Xl= ZHH AIAES SEXHES TS 20| XEGHACH

e Ii AIAEE U & Y= AlEES 20E0

e It 2 JHN LHE RES Y2 BFHE

e S FAIGHAHLL OOl 22| &S0l QICH

e I XHZE SolAH IE E2 ZWUE AMESHT

e HIS(Sdl AZIIX)S 2ot €2 ZWE BEHED

FIet 20l AIAE EOoILil tet 2= QoE SoiM et AlAE Ed0IEel 202
C|

metof 2pACH OIMISFEH AIAE Ec0IEe FHE0 oA ZO0t2II1=2 GHAL.
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(2) =2(Profit)t A& (Risk)= H 24 (Quantitative analysis)& %= UL

OH ==
S&E (A 12.688.58
S0 (HE D 246,171 .02 143, 922,12 102,245,490
&= (EED —-152.055.29 —-62.497 .96 —-89.560.33
Oraar == (H &) 2.229.82 2.,229.82 0.o0
AE == 1.118.49 M My
== =alol Al 4,477 .50 M My
EHIESH(EED 950.63 1.661.72 253.77
EHIDOI (S 5.7=24.91 E.257.45 5.112.45
EaES(EED -2.715.33 —2.403, 77 —2.935.34
Z[(CHOI= (= &) 26.505.40 26,503 .40 13.096,.93
E|CHE & (E=H &) —-5.454 .13 =5.406 .47 —5.454 .13
= 0OHOH == a9 49 50
= 0O|=! OHOH= 43 23 20
= =& OHOH== 56 26 30
EIHHE = OI={0HOH == =} 4 4
=|CHHA = =& 0H0H == 7 4 =]
= BiE) 43,43 46,94 40,00
=={Hl 1.62 2.30 1.14
== ==idl 2.11 2.60 1.71
Z=|LHAFE 2T (=& ) —21.433.79 —-11.913.38 —33.8584.10
HoHI = 4.39 5.33 o.37
ZE|H=Z &= 21T (E= &) —-19.933.739 M My
B =S —10.44 -5.81 —-14.97
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S PPN UOR K 20 OISHZHO ALY & & AS 2O ObLI2, Foto
o2 s OISERH0 2 £& UL

M, Random Event = O|&E £ QICH.

0l=29 £ o1 0l(black Monday), 9.11 HId &3 S22 0W=0| 2Jts8 Random Event
A8 EYOIZLeZE MOEX 28ttt =0l =20 & &2 0l 1 UsY 0f
Z A A M K= MEZ ZME Open Gap(AlJJF 8L EOIEC SHGIH 45

t
FIS0ICt. Olcdet MO = gl fIg= UlotJl oA G0l

ol

9 = JINE O AlAE Eolgel TR0t SChs, OHOHOI CHEt S=asolet & +
UCH MetM SRBCLHE ZFOl O RSoHHl X8ots 2HUZ ALY Ed0Ze R8s
DHOH &2 gefolatn Bote & At

D248 OIMIRE AlIAE EY0IZS o)l SIgt FHIZSS 20t2X

4. NIAEI E0IY EHIE

ANAE E0ILZ 5101 ASHAE 1) HQl PC 2) AZE 9J0f 3) BH HIOIEI BEXO
2 TRSCH 018 FHIS0l M2 THIED & 5 i M2 RUe & AN S0

28 PCY =& 2 M5 H2te SE2 2oL YT M2N OIME PCE ZEMIL &
z s

(2) AZE 90i(Software)
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