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Import Strategy

OEC Trader allows C# coded or EasyLanguage ™ strategies. To import a strategy, follow the seven steps

listed below.

1. Go to View > Custom Indicators > Custom Indicator Library:

File  #ccount  Orders

View | Tools  Reports  Help

Account Symbol

E‘ Lok Windows

Avg. Buy F'ric:ei Avg, Sell Pricei Open

API0003323 ESUT
0000-0001 MSFT
API00D329 NQWT Positions
0000-0001 O<PS
API00D333 RLM-

Ascourt

.l

Show Tabs
Y ' 131062 1310.44 0.oot
4 2583 2583 000l
2293.00 2298.75 0.oot
16.72 0.00 100.001
Account Summary
8202 g20.2 0.0ot
Active Orders
Complated Orders
Advanced Order Tickets 3
Quotes * [ Spmbal | Price [T —
Depth of Market 3 Cancal &
Charts 3
¥ Find
Communications 4
Aukay 3
Custom Indicators 3 | Back-Test Results
Deal Manager 4 | Custarn Indicator Library
Financial Mews 4 Indicator Store
Financial News Browser Log
Footprint 4 Strategy Orders
Historical Quotes 4 Strategy Positions
Options Chain 3
Order Enkry 3
Frice Alerts | vl

2. To create a new strategy, select the appropriate strategy type, C# or EasyLanguage:

&) Custom Indicator Library. all:205
/ '.\.i'.' l"' Trust || e |::== .-:D @

( C# Indicator

Rapid Indicator |

=101 x|

Modified |

LI e

T | EasyLanguage (trm) Indicator |

( C# Strategy

(_, EasyLanguage (trm) Skrategy

e

€3 Connected Open E Cry is not a securities brokerfdealer, Securities a12:24:54 PM .

482011 2:00:50 Pk
104262010 11:06:57 AM
T2/6/2010 10:34:14 Abd
1/25/201012:23:31 P
1042242003 3:01:15 P
342942010 2:53:05 PM
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3a. Clear any code that may be present and paste your code or build your code in this editor
window. For assistance in writing TradeStation® EasylLanguage, refer to the following

documents:

e http://www.tradestation.com/~/media/Files/TradeStation/Education/University/School%200f%

20EasylLanguage/Books/EL FunctionsAndReservedWords Ref.ashx
e http://www.tradestation.com/~/media/Files/TradeStation/Education/University/School%200f%

20EasylLanguage/Books/EL Essentials.ashx

Below is an EasyLanguage strategy sample:

A Untitled.elts 10| x|

File  Edit Compile Import  Help

C1 B EL ) showlbrary | [SE =) 34 AR B W o o« CO8 &R E 6

o
1iE Inputs: Window (15) =
Zi Buy ["Hy3ignal'™) zhares next bhar at limit: bz
3 Zell zharez next bar at Average (High, Window) + limit:

4

w
[« :

Col 0 10:43:29 AM

& Connected Open E Cry is not & securities brokerjdealer. Securities are offered by optionskpr Ln 0
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3b. For assistance in writing C# code, click on the icon on far right called “Context Help” or review

the following MSDN links:

e http://msdn2.microsoft.com/en-us/vcsharp/default.aspx
e http://msdn.microsoft.com/en-us/library/default.aspx

Below is a C# sample:

B ntiedcs =10l
File  Edt Compile Help
] B @l CF showLibrary @ Al X o« CORBAE % o (A E @
limusing Svyatem: =
2i| using Zystem.Collections.Generic;
31| using System.ComponentModel;
4;| using COEC.UI;
5i| using CEC.Chart:
i using OEC.Chart.Indicators;
7 using COEC.Chart.Details;
8: using OEC.Chart.BaseSeries:
9i uzingy CEC.EL.Runtime:
10:| using Zystem.Runtime.Interoplervices;
11i| using System.Drawving.Draving2D;
1z
13| using OEC.Chart.Custom.3Tracegy:
14:| using OEC.API;
15i-using OEC.Data;
16: namespace OCEC.Chart.Custow.Sandbox
178 ¢
13
19 [Strategy ("MyStrategy'™)]
20 public sealed class ! QEC.Chart.Custow.Strategy.CustomiStrategy
z1 {
2z [¥ml3erializable, Category("Data™)]
23 public int Step = 4;
z4
25
26 protected override void Process()
27 {
28 TradeEngine.EntevyOrder (Order3ide.Buy, 1, CrderType.Stop, Close.Value + ContractInfo.Tick3ize * 3tep, "scp", SignalFlags.MNone):
29 TradeEngine.ExitOrder (Order3ide.3ell, 1, OrderType.Market, 0, "exit", ZFignalFlags.None, string.Empty, false);
30 }
31
3z i
a3ily
34 =
K | _>|J

@ Connected (Gpen E Cry is not a securities brokerjdealer, Securities are offered by optionskpress, Inc, Member FIMRA/ SIPC,

Ln 0 Col 0

10:45:05 AM
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4. Go to Compile > Compile:

@ Untitled.el

=10l x|
File  Edt | Compile | Import  Help
S0 EL |/ compile  ChrShift+B A A2 B B
1E| Inputs: Hindow[l
2 Plotl [Averagel[ClD, Mindow), "Walus'™):

8

0 I

&) Connected Open E Cry is not a securitiesLn 1 Caol 13

12:35:43 PM .:

5. When compiling, strategies will go into an import folder, save them in this folder so they will
appear in OEC Trader.

Savein: IE}M_I,I Cuztom Indicators j '..j _? T '

L« |

File harne: I_I ntitled. c3

j Save
I~

Save az lupe: IE# Files Cancel

i

Version 1.0
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6. Once imported successfully, the EasyLanguage strategy will appear with a blue arrow icon
pointing down and to the right:

@ Custom Indicator Library. All:76 O] x|
e b B B X @3 A A Tust | A @ @ | Fiters - _

M armne todified -
CATR Target & Trailing L= Imported Strategy 110 4:40:51 P4 —

@.&TH Target & Trailing 5 Imported Strategy 6/25/2010 4:41:14 P

@ATH Trailirg L Imparted Strateqy GB/25/2010 4:39:27 P

@ATH Trailing S Imported Stratege B/25/2010 4:239:59 P _I

CEETN T - R S . I | [ TR I MU A O L E TN AL h

2 Connected

7. If C# code is correctly compiled, you will see an icon with two brackets with horizontal lines in

between:
) Custom Indicator Library. &l:205 - | Ellil
-l B Bh X @ 3| A A Trust @ @ | Fiters - | _
MName | Kind | Modified | |
@ HighLine Imported Indicator - 3A16/2000 125355 P
iE HighlL owChannelS ample CH code 442007 11:37:32 sk e
= |chirok uk.inkaHpal ndicatar CH code 44271 171:3732 AM
/14 Indizatar 1 with color Imported [ndicator 4/8/2010 35329 PM
m | IS Py I NP | P P | [PPSR NP [ DN | R ANnramHAn A1 mkd j

@ Connected Open E Cry is not a securities brokerfdealer, Securities are of 1:23:27 PM .
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Applying Strategies:

To add the strategy, right click in the Chart and go to Trading > Trading Strategy Manager:

ESUL: 5 min {Basic) : 40 sec

#smn W-Q-ARA D2 E-ET IS ERe k4

High 132125  Lowe 131725
Open 1321.00 Cloze 1318.50 |

S Properties...
W H Period 3 .
= Q = 4 . | ”“
| = Crosshair 3 ‘ ‘ .
E/T E Indicators 3 .
= 307 Templake »
=<3 Data 4
"= Copy Chrl+C “
Paste Chrl+y
Trading » | @&#  Trade Mode
; Area » GQ Trade Mode Preferences
| Series 2 ||_’] Trading Strateqy Manager |
b )
| ! * ' . Flugins v | b Back-Test
- n. A Canfinnee Mk Teadine

Version 1.0
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Drag your strategy from the “Available Strategies” list over to the left column to select your strategy OR
right click on the strategy and select “Insert”:

@ Trading Strategy Manager N m] |
ADE DI 25trateqy
Mame | Statuz | Farameters | Mode | By A0 “Shateq,
Emini Reversion Strategy 3.5 zShateqy
K.eltner Strat Tt
0P test [-{,‘a Insert
zEmini Swinl — -
572 test = Open CFdE—Ed{t':'r
252 w2 test (Insert |
z5ample
N R i
Commar |Back-Test| Synchlunizationl
Execution of generated signals: ISimuIation j Account: I [ j
Puramiding: ISingIe Entry ﬂ ¥ Order Confimations
Trade Size [default]: I 1 3:
| Open Code Editor | Back-Test | ] Cancel
A properties box will appear, adjust any 1ol
settings if needed. Intrabar Order B Data
Generation allows trades to occur within the EC ;-5?5
L-0y]
bar, select one of the available Entry signals. B Intrabar Order Generation
Enabled off =
Same Signal Once — limit entries from same Eniry Signals SameSignalOnce
signal in this strategy and exits from
same signal in this strategy to once
per bar.
All Signal Once — limit entries from all signals
in this strategy and exits from all
signals in this strategy to once per
bar
No Limits — Allow any entry from this Edit Code... |
strategy and any exit from this
A A 0k, Cancel |
strategy to occur multiple times per

bar.

Version 1.0
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Select Simulation to test first, or select Server for live trading, then select the appropriate account
number (if you have more than one) and uncheck order confirmations if you want the trades to execute
without user confirmation.

Carmaon | Back-TestI Synchrunizatiunl

Execution of generated zignals: |Simulation j Account; |<...> j
Pyrariding: ISi"'QIE Entry j ¥ | Order Confimations

Trade Size [default]: I 1 3:

= | Open Code E ditar | Back-Test | OF Cancel

Pyramiding explained:

Single Entry — Opening a new position cannot occur until the position has been closed.

Ll

' 1327.00
ml,#‘

+ l 1325.00

°” + 132400

ork
Shart

hort _.
L Short hort 1323.00

ort
1322.00

Bu_l,I .'
" Buy Bu}. 122100
* 132000
‘I I 1219.00
* 11 | | nnnnnn

Version 1.0
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One Entry for Each Signal — Adding to current position may occur if from different signal. So, if BUY1
was a signal and BUY2 was another signal, both would execute. If BUY1 was sent again, but was not
closed out, it will be ignored.

1327.00

+ TEE Uy
J[! 12750
' 132650
1326.00
I! I 132550
1325.00
l 122450
132400
' i 132350
hort Shor 132300
ok *‘Nﬁr 1322 50
ot i * 132200
tu i uy 132150
e o e b
* l gﬁ; Buy 132050
]

I
‘ 151555
| I 131950
I I 1313.00
* 118 50

Multiple Entries - Multiple entries can occur, in and out as much without limits, every signal will be
executed.

Auto Trade Settings:
The number of days used, initial cash balance, commission per side, and slippage can be set for the back-
test.

Cormmot | Spnchronization I

Min Period of Back-Test: | 3-4 [Day  »|  Initial Cash: | 100,000 =
Irtrabar Back-Testl
Resolution: (¥ I 13: mirtes € Ticks

¥ | Realistic Lirnit/Step Execution

Comm.: * Standad 00— %side

Slippage: o=+ %/zide

= | [ pen Code Editar | Back-Test 0k | Cancel

Version 1.0
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In the Synchronization tab, Auto Trading can be halted unless certain conditions are true. If Back-Test
position is long one contract but real-time position is short one contract, then Auto Trading will be
postponed until the position agrees. Auto Trading can also be halted if other orders are placed in same
account that are not related to auto execution or is there is not sufficient amount of data, as defined by

Back-Testing tab. Monitoring these conditions will continually watch if these conditions apply.

Cammat I Back-Test
Do nat start AUTO trading, if:
¥ Back-Test Position iz nat equal Real-Time position

[ There are non-ztrategy working orders

™ There are nat enaugh data [see Min. Periad of Back-Test) ¥ aritaring these conditians

- | Open Code Editar | Back-Test I kK | Cancel |

Once strategy has been enabled, you will see AUTO on the bottom right of the chart.

Flsmn = o - Q- Q[A]2 |

High 108025  Low 1072.00

Open 1078.75 Close 108025

2 -:.
é CEEN B

\l
i
'“*L”" \ ‘~ ‘Q“" l ‘

-

kA Ee |k EE+ - g

ﬁm

=10| ]

[
1034.00
1033.00
1092.00
1091.00
1030.00
1029.00
1022.00
108700
1026.00
1025.00
1024.00
108300

1020.00

\‘ 1079.00

Y 1081.00

1078.00
1077.00
1076.00
1075.00
1074.00
1073.00

@2010 Open E Cry, LLC

0133 0243 0333
4]

04:25 0313 0E:05 0E:33 07.43 02:33 03:23 10:15 11:05

gl

AUTD

[+

2} Connected

12:40:32 PM
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Back-Testing Strategies:

To view back test results, either click on Back Test button in Trading Strategy Manager or right click in

chart and go to Trading > Back Test

The first tab will display statistics:

@ Back-Test Results - ESU1: 5 min {Basic)

Statistics | Trade ListI Drdersl Ehartsl Descriptionl

=10l x|

| Back-Test Statistics | D aily | Fieturn Rates | Log Return Rates | Trades | Fieturn Rates | Log Return R at
Initial Met Lig $100.000.00 -
Met Lig 4 100.687.50 195.8333 0.0015 0.0015 10,5764 0.0001 0.0001
Total Met Profit 4 BE7.50 46.0223 0.0005 0.0005 421895 0.0004 0.0004
Gross Profit 41.587.50 Sharpe 4.2552 3.3656 33679 0.2507 0.2087 0.2064
Gross Loss -§ 900.00 Linear Regression
Total Commission $0.00 Mean 100175.0000  0.0015 0.0015 100420.9615  0.0001 0.0001
Total Slippage $0.00 Slope 193.7500 0.0003 0.0003 7.4781 0.0000 0.0000
Adjusted Net Profit 4 BE7.50 Sqr. Emmor 2B.5165 0.0004 0.0004 77.9445 0.0004 0.0004
Adjusted Gross Profit 41.587.50 Correlation 0.9862 0.5434 0.5496 0.8742 01043 01043
Adjusted Gross Loss -§ 900.00
Prafit Factar 1.7629
tax Equity $ 100,687 50
Max. Contracts Held 1
Tatal Mumber of Trades BE
Winning Trades iz}
Loging Trades 23
Avg. Trade Met Profit $10.42
Avg, Winning Trade $45.36
Avg. Lozing Trade 43913
Largest Winning Trade $50.00
Largest Losing Trade -§ R0.00
Max. Winning Sequence $ 300,00
Max. Lozing Sequence -§ 200.00
Max. Consecutive Winning Trades 6
Max. Consecutive Losing Trades 4
Avg. Bars in Total Trades 239
Avg. Bars inWinning Trades 220
Avwg. Bars in Lozing Trades 1.9
Feturn On Initial Capital [.688%
Annual Rate of Return 83.646%
with Capitalization 130.158%
# bars 838
From D ate 741842011 1:30:00 P
Trading Period 3.00:00.00
Max. Drawdown -$50.00
Date 7418/20171 10:46:40 PM
% of Capital 0.080%

Timestamp | Text| Sender Ehart|

@ Connected Open E Cry is not a securities broker/dealer. Securities are offered by optionskpress, Inc., Member FINRA| SIPC,

173454 PM .
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The second tab will display a list of trades, each line will display what time in and when out of position,

the amount of gain or loss from trade, and other details. Canceled orders would not appear in list.

@ Back-Test Results - ESU1: 5 min {(Basic)

===

Statistics Orders I Chartz I Drescription I
# | Entry | Entiy # | Ertry Time | Exit Time I E it | E it # | Diuration | # of Bars | Entry Frice | Exit Price | Pl | Cum, PEL | % PEL | Dirawdown | Comm. | Traded Oty | -
1 Bu 1 7A82011 1:30:00PM  FAS2011 1:33:20 PM Profit 2 000320 1 1295.00  1296.00 #5000  $5000 0050%  -31250 $000 2
2 Bu 4 FA820M11:3500PM  FAS/2011 1:38:20 PM Profit 5 00:03:20 1 129650 129780 $60.00  $100.00 0050%  -$3750 $000 2
3 Bu 7OTA82011 24500PM  FAS/2011 258:20PM Profit 8 00:13:20 3129775 129875 $5000  $15000 0080% 53750 $000 2
4 Buy 10 7A8/2011 64500 P 7A18/2017 B:50:00 PM - Sell 13 00:05:00 2 130050 130025 -$1250  $137.50 -002% -$1250  $000 2
5 Buy 14 FAB2011 TAm00PM  7A18/2011 7:48:20 PM  Profit 15 00:3320 700130125 130225 $5000  $18750 0080% 52500 $000 2
E Buy 17 FA8/2011 9400 P 7/18/2011 3:50:00 PM - Sell 200 00:05:00 2 130275 130300 $1260  $20000 0012% 31250 $000 2
7 Bu 21 FA8201 10100 P FA8/2011 10:30:00 PM Sell 24 00:15:00 4 130325 130325 $000 $20000 0000% 52500 $000 2
8 Bu 28 FA82011 10300 P 7A18/2011 10:46:40 PM - Stop Loss 27 00:11:40 3130350 130250 -$5000  $150.00 -0.080% 55000 $000 2
3  Buw 28 782011 114500 PM 7A8/2011 115500 PM Sell 3 00:10:00 3 1304.00 130375 -F1250  $137.50 -02x B 2500 $000 2
10 Buy 32 FA9/2011 10300 A 71942011 1:40:00 80 Sell 35 00:05:00 2130425 130425 $000  $13750  0.000% $0.00 $000 2
11 Buy 36 TA92011 220000 AM  FA9/2011 228:20 M Profit 37 00:08:20 2 130325 130425 $60.00  $18750 0.080% 2500 $000 2
12 Buy 33 FA9/2011 2300 AW 71942011 226320 4M  Profit 40 001820 4 130450 130650 $5000 $23750 0060% 52500 $000 2
13 Buy 42 FA9/2011 B10:00 4K FA9/2011 B:18:20 8M  Profit 43 00:08:20 2130850 131050 $5000  $28750 0060% 52500 $000 2
14 Buy 45 7A9/2001 F0000 AN FA9/20010 0320 AM Profit 46 00:03:20 1 1309.00 131000 $50.00  $337.50  0.050% $000 %000 2
15 Buy 48 FA9/2011 73000 AW FA9/2011 723320 4M  Stop Loss 50 000320 1 130950 130850 -$60.00  $28750 -0080%  -350.00  $000 2
16 Buy 51 7A9/2011 74500 AN FA9/2011 75000 AM Sel 54 00:05:00 2 130850 130850  $000 428750 0.000% 2500 $000 2
17 Buy 55 FA19/2011 8:0m004M  7A19/2011 8:08:20 4M  Profit 56 00:03:20 1 130575 130675 $50.00  $33750 0.080% $0.00 $000 2
18 Buy 58 FA9/2011 B1%004M  FA9/2011 B:18:20 M Profit 59 000320 1 130750 130850 $60.00 $38750 0080%  -$1250 $000 2
13 Buy Bl 7192001 8:30:00 A 7A9/20017 83320 AM Profit B2 00:03:20 1 1308.00 130300 $5000  $43750 0.050% $000 %000 2
20 Buy B4 FA19/2011 8:40:00 80 7A19/2011 8:48:204M  Profit E5  00:08:20 2131000 1311.00 $50.00  $48750 0060% 53750 $000 2
21 Buy B7  7A9/2011 93000 4K FA9/2011 93320 AM  Profit BS  00:03:20 1 120850 130950 $6000  $53750 0.080% 1250 ¢000 2
22 Buy 70 FA9/2011 S:40:00 80 FA9/2011 34320 4M  Profit 71000320 1 13325 131425 $50.00  $587.50  0.060% $0.00 $000 2
23 Buy 73 OFA92011 110300 A TAS/2011 11:38:20 8M  Stop Loss 75 000320 1 131325 17225 -$6E0.00  $53750 -0080%  -350.00 $000 2
24 Buy FE 732071 124000 P 74192011 1224320 PM Stop Loss 78 00:03:20 1 131350 131250 -F5000  $437.50 -0.050% -£a0.00  $000 2
25 Buy 79 FA9/2011 1:00:00 P 71942011 1:03:20PM Stop Loss g1 000320 1 13350 131280 -$6E0.00  $43750 -0080%  -350.00 $000 2
26 Buy 82 7A9/2011 12000 PR FA19/2011 1:23:20 PM Stop Loss 84 00:03:20 1 121450 1313560 46000 438750 -0.080% S E0.00 $000 2
27 Buy 85 FA9/2011 B1m00PM  7A19/2011 B10:00 PM Sell 88 00:55:00 6 132250 132250  $000 $38750 0000% 52500 $000 2
28 Buy 83 FAS/2011 BA1mO00PM  7A19/2011 72500 PM Sell 92 01:10:00 18 132275 132275 $000 $38750 0000%  -$3750 $000 2
23 Buy 93 7A1952011 F3000 P FA9/20171 8:01:40 PM Profit 94 00:31:40 7 132325 132425 5000 $43750  0.050% -£1250 %000 2
30 Buy 96 FA9/2011 9200 P 7A19/2011 3:30:00 PM Sell 93 00:05:00 2 132850 132575 $1250  $45000 O0012% 1250 $000 2
# Buy 100 7942011 10:40:00 PM - 7A19/2011 10:45:00 P Sell 103 00:05:00 2 132400 132375 41250 $43750 -02% 2500 $000 2
32 Buy 104 719/2011 11:80:00 PM - 7A159/2011 11:53:20PM StopLloss 106 00:03:20 1 132375 132275 46000 $38750 -0080%  -350.00 $000 2
33 Buy 107 7/20/2011 123500 A0 7/20/2011 12:45:00 80 Sell 110 00:10:00 3132375 132375 $000 $38750 0000% 1250 $000 2
34 Buy 111 72002011 100080 772042011 1:10:00 80 Sell 114 00:05:00 2132400 132325 $3750  $35000 -0037% 53750 $000 2
35 Buy 18 F/20/2011 1:30:00 80 772042011 1:35:00 AW Sell 118 00:05:00 2132375 132325 $2500  $32500 -0028% 53750 $000 2
36 Buy 119 7/20/20011 20500 A6 7/20/2011 218:20 AWM Profit 1200 001320 3 132378 132475 $6000  $375.00 0.080% $000  $000 2
37 Buy 122 F/20/2011 330040 772042011 3:40:00 80 Sell 128 00:05:00 2132375 132350 -$1250  $36250 00M2% 52500 $000 2
38 Buy 126 7/20/2011 3850040 7/20/2011 4:03:204M  Profit 127 00:08:20 2132500 132600 $5000 $41250 0060% 51250 $000 2
38 Buy 129 F/20/2011 5250040 772042011 B:28:20 4M  Profit 130 000320 1 132400 132500 $580.00 $46250 0080%  -31250 $000 2
40 Buy 132 F/20/2011 5300 AW 772042011 B:43:204M  Profit 133 000820 2 132875 132675 $5000  $51250 0060% 52500 $000 2
41 Buy 135 F/20/20171 8:30:00 AWM  7/20/2011 8:38:20 AM  Profit 136 00:08:20 2 132778 132875 $6000  $5E250 0.080% $000  $000 2
42 Buy 138 F/20/2011 S10:00 80 772042011 318:204M  Stoploss 140 00:08:20 2 132775 132675 $5000  $51250 -0.060% 55000 $000 2
43 Buy 141 72002011 101500 A 7/20/2011 10:18:20 M Stoploss 143 00:03:20 1 132200 132100 6000 $46250 -0080%  -350.00  $000 2
44 Buy 144 7/20/2011 10:3500 AW 7/20/2011 10:43:20 8M  Profit 145 00:08:20 2132350 132450 $5000  $51250 0060% 53750 $000 2
45 Rim 147 02002001 AN-RO-NN Ak 742002011 10-RR-ON AR Sell 160 An-0R-nn el 199275 1392R0 12RO RRONAN. 001723 SEAF RNk nnn el LI
Timestamp | Text| Sender| Chart |
@ Connected Open E Cry is not a securities broker/dealer, Securities are offered by optionskpress, Inc, Member FINRA] SIPC, 1:35:23PM 2
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The third tab will display a list of orders, whether filled or canceled.

@ Back-Test Results - ESU1: 5 min (Basic) = | Ellll
Statistics I Trade List Charts I Description I
Ordertt | Diescription | State | Awg.FPrice | Generated | Sent Time | Cormnplete Tirmne I Order Mame | Entry | aco | Strategy -
1 Buy 1 ESUT MKT Completed  1295.00 Jul/1813:2500.000 Jul/1813:30.00.000  Jul/1813:30.00.000 Buy Keltner Strat
2 Sell 1 ESUT LMT 1296.00 Completed  1296.00 Jul/1813:30.00.000 JulA1813:30.00.000 JulA1813:33.20.000  Profit Buy #1 Stop Loss #3  Stops and Targets
3 Sell1ESUT 5TP 1294.00  Cancelled Jul#1813:3000.000  JulA18 13:30.00.000 Stop Loss Buy #1 Profit #2  Stops and T argets
4 Buy 1 ESUT MKT Completed  1296.50 Jul/1813:30.00.000 Jul/1813:35.00.000 Jul/1813:35.00.000 Buy Keltner Strat
5 Sell 1ESUT LMT 129750 Completed 129750 Jul/1813:35.00.000 Jul/1813:35.00.000 JulA1813:38.20.000 Profit Buy #4 Stop Loss #6  Stops and Targets
E Sell1ESU1 5TP 129550 Cancelled JulA18 133500000 Jul/18 13:35.00.000 Stop Loss Buy #4 Profit #5  Stops and T argets
7 Buy 1 ESUT MKT Completed 129775 Jul/1814:4000.000 Jul/1814:45.00.000 Jul/1814:45.00.000 Buy Keltner Strat
g Sell 1 ESU1 LMT 1298.75 Completed 129875 Jul/1814:4500.000 Jul/1814:45.00.000 Jul/1814:58.20.000 Profit Buy #7 Stop Loss #9  Stops and Targets
9 Sell1ESU1 5TP 129675  Cancelled Jul1814:45.00.000  Jul/18 14:45.00.000 Stop Loss Buy #7 Profit #8  Stops and T argets —
10 Buy 1 ESUT MKT Completed 1300050 Jul/1818:40.00.000 Jul/1818:45.00.000 Jul/1818:45.00.000 Buy Keltner Strat
1 Sell 1 ESUT LMT 1301.50 Cancelled Jul18 18:45.00.000  Jul/18 18:45.00.000 Profit Buy #10  Stop Loss $12  Stops and T argets
12 Sell1ESU1 5TP 1293950 Cancelled Jul18 18:45.00.000  Jul/18 18:45.00.000 Stop Loss Buy #10 Profit #11  Stops and Targets
13 Sell 1 ESU1 MKT Completed  1300.25  Jul/1818:45.00.000 Jul/1818:50.00.000 Jul/1818:50.00.000 Sell Buy #10 Keltner Strat
14 Buy 1 ESUT MKT Completed  1301.25  Jul/1815:10.00.000 Jul/1819:15.00.000 Jul/1819:15.00.000 Buy Keltner Strat
15 Sell 1ESUT LMT 130225 Completed 130225 Jul/1819:15.00.000 Jul/1819:15.00.000 Jul/1819:48.20.000  Profit Buy #14  Stop Loss #16 Stops and Targets
16 Sell1ESU1 S5TP1300.25 Cancelled JulA1819:15.00.000  Jul/18 19:15.00.000 Stop Loss Buy #14 Profit #15  Stops and Targets
17 Buy 1 ESUT MKT Completed 130275 Jul/18 21:40.00.000 Jul/18 21:45.00.000 Jul/18 21:45.00.000 Buy Keltner Strat
18 Sell 1 ESUT LMT 1303.75 Cancelled Jul#18 21:4500.000  Jul/18 21:45.00.000 Profit Buy #17  Stop Loss #19  Stops and Targets
19 Sell1ESU1 S5TP1301.75  Cancelled Jul18 21:45.00.000  Jul/18 21:45.00.000 Stop Loss Buy #17 Profit #18  Stops and Targets
20 Sell 1 ESUT MKT Completed  1303.00 Jul/18 21:45.00.000 Jul/18 21:50.00.000 JulA18 21:50.00.000 Sel Buy #17 Keltner Strat
21 Buy 1 ESUT MKT Completed  1303.25 Jul/18 221000000 JulA18 221500000 Jul/18 22:15.00.000 Buy Keltner Strat
22 Sell 1 ESUT LMT 1304.25 Cancelled JulA18 221500000 Jul/A18 22:15.00.000 Profit Buy #21  Stop Loss #23  Stops and T argets
23 Sell1ESUT 5TP 130225 Cancelled JulA18 22:15.00.000  JulA18 22:15.00.000 Stop Loss Buy #21 Profit #22  Stops and Targets
24 Sell 1 ESUT MKT Completed  1303.25  Jul/18 22:25.00.000 Jul/18 22:30.00.000 JulA18 22:30.00.000  Sel Buy #21 Keltner Strat
25 Buy 1 ESUT MET Completed 130350 Jul/18 22:30.00.000 Jul/18 22:35.00.000 Jul/18 22:35.00.000 Buw Keltner Strat
26 Sell 1 ESUT LMT 130450 Cancelled JulA18 22:35.00.000  Jul/18 22:35.00.000 Profit Buy #25  Stop Loss #27  Stops and T argets
27 Sell 1ESUT S5TP 130250 Completed 130250 Jul/18 22:35.00.000 Jul/18 22:35.00.000 JulA18 22:46.40.000 StoplLoss  Buy #25 Frofit #26  Stops and T argets
28 Buy 1 ESUT MKT Completed  1304.00 Jul/18 23:40.00.000 Jul/18 23:45.00.000 Jul/18 23:45.00.000 Buy Keltner Strat
29 Sell 1 ESUT LMT 1305.00 Cancelled Jul18 234500000 Jul/A18 23:45.00.000 Profit Buy #28  Stop Loss #30 Stops and T argets
30 Sell 1ESUT STP1303.00  Cancelled JulA18 234500000 Jul/18 23:45.00.000 Stop Loss Buy #28 Profit #29  Stops and Targets
3 Sell 1 ESUT MKT Completed 130375 Jul/18 23:50.00.000  JulA18 23:55.00.000 JulA18 23:55.00.000 Sel Buy #28 Keltner Strat
32 Buy 1 ESUT MKT Completed  1304.25  Jul/19 01:30.00.000  Jul/19 01:35.00.000  Jul/1901:35.00.000 Buy Keltner Strat
33 Sell1 ESUT LMT 1305.25 Cancelled Jul#19 01:35.00.000  Jul/13 01:35.00.000 Profit Buy #32 Stop Loss #34  Stops and T argets
3 Sell1ESU1 5TP1303.25 Cancelled Jul19 01:35.00.000  Jul/19 01:35.00.000 Stop Loss Buy #32 Profit #33  Stops and Targets
35 Sell 1 ESU1 MKT Completed  1304.25 Jul/18 01:35.00.000 Jul#1901:40.00.000 Jul/19 01:40.00.000 Sel Buy #32 Keltner Strat
36 Buy 1 ESUT MKT Completed  1303.25 Jul/19 021500000 Jul/19 02:20.00.000  Jul/19 02:20.00.000 Buy Keltner Strat
I Sell 1ESUT LMT 1304.25 Completed  1304.25  Jul/19 02:20.00.000  JulA19 02:20.00.000 JulA19 02:28.20.000  Profit Buy #36  Stop Loss #38  Stops and Targets
38 Sell1ESUT 5TP 130225 Cancelled Jul#19 02:2000.000  Jul/19 02:20.00.000 Stop Loss Buy #36 Profit #37  Stops and Targets
3 Buy 1 ESUT MKT Completed 130450 Jul/19 02:30.00.000  Jul/19 02:35.00.000 Jul/19 02:35.00.000 Buy Keltner Strat
40 Sell 1 ESU1 LMT 130550 Completed 130550 Jul/15 02:35.00.000 Jul#1902:35.00.000 Jul/19 02:53.20.000 Profit Buy #33 Stop Loss #41  Stops and Targets
4 Sell1ESU1 S5TP 130350 Cancelled Jul19 02:35.00.000  Jul/19 02:35.00.000 Stop Loss Buy #39 Profit #40  Stops and Targets
42 Buy 1 ESUT MKT Completed  1309.50  Jul/19 06:05.00.000  Jul/19 06:10.00.000  Jul/19 06:10.00.000  Buy Keltner Strat
43 Sell 1 ESUT LMT 131050 Completed 1310050 Jul/19 06:10.00.000  Jul/19 06:10.00.000 Jul/19 06:18.20.000  Profit Buy #42 Stop Loss #44  Stops and Targets
44 Sell1ESU1 S5TP 130850 Cancelled Jul19 06:10.00.000  Jul/19 06:10.00.000 Stop Loss Buy #42 Profit #43  Stops and Targets
4R Fim 1 FSLIT MET Coranletad 130900 LMY NR-FERON OO0 . LlAS 0F-0000 000 .1olA9 07-00 00000 P K elbmer Strat LI
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The fourth tab will display a chart plotting gain/loss, each dot shows the cumulated PnL at that moment

of time. The blue lines are a smoothed average of the dots.

@ Back-Test Results - ESU1: 5 min {(Basic)
Statisticsl Trade ListI Orders  Charts | Descnptionl
Filter:  all ~ Data: Adjusted CumPrl = | Show Date/Times
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The last tab is a description of the chart, strategies applied to chart, and applicable settings as defined
by user.

@ Back-Test Results - ESUL: 5 min (Basic) O] =|

Statisticsl Trade Listl Elrdersl Chartz Description |

Chart -
ESUT: 5 min [Bazic]

Strategies

K.elner Strat: Fo: 1.75, Len: 25

Stopz and Targets: ExitOnCloze: Falze, PotTrailingPot: O, PotT ralingFloordmt: O,
DrallarTrailingdmt: 0, BreakevenFloordmt: 0, StopLogsdmt; 50, ProfitT argetamt: 50,
Share0rPozition: 1

Common Settings

ultiple Signalz [pyramiding): Single
Default Trade Size: 1

Contract Size: $50.00

Commizzion Rate: OEC Setup
Slippage: 0.00 $/contract

Back-Test Settings

Timeframe: 5 min

Fequired Period: 3 Dap

Start Date: : 741852017 1:30:00 P

End Date: ; 7427120071 1:30:00 P —
Trading Penod: ; 2.00:00:00
Intrabar Simulation: no LI

Timestamp | Test | Sender | Chart
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For additional information on Custom Indicators/Strategies, review
our Custom Indicator Manual at:

http://www.openecry.com/includes/pdf/softinstall instructions/Customindicators.pdf
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