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***SMA(10m)200
*EMA(10m)200
*EMA(10m)20
*ADV(D)10



3% 5 BBy EEEGMT

O PARTNER

%7 Tm=-2m-3m-4m-5m-6m-10m-12m-15m-20m-30m
J B TH-2H-3H-4H-6H-8H-12H

H:D

W

H:'M

%:Q

£ Y



“MER” X7 KM (MT4) EE;&M;E

1104,

~ XAUUSD,ME 1137.42 113742 136,52 1338,
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BR/USD 1 hin Bid (1.5730)
’

15830

15825

15820

15815

15810

1.5805

1.5800

15795

157490

15785

15780

19:00 20:00 21:00 2200 2300 0000 01:00 0200 0300 04:00 0:5:00 0600
10 des



B TR EEEGMT

“SMA - BIEERBE) T 9%
SEMA - EERE BB F9%
SWMA - I EI NS
“*DMA - BB E)F1H%
“VMA - BRBEFHZ




aGMT

O PARTNER

“HEXRES

15:00

—————



“FETERNES EEEGMT

0 PARTNER

m“"‘w‘)""l

Ty

$
gﬁﬂ I‘al

|

|

'W

Aua 24 Aua 25 ﬂcéé



Edr
s
Tl
Ji
oon
ooon

aGMT

O PARTNER

111.55






oo GMT

O PARTNER

uuuuuu

w |
il Fig

ﬂfﬂﬁﬂ i B
Lqu¢a+iﬁ' ?'|¢|!
’ |

!
lﬁk.iuuléLnﬂl

Uﬂi |

15:00



EFHias 2eEGMT

OO0 PARTNER

%rm*ﬂnéi

Sep 15 .




TR 2eEGMT

OO0 PARTNER

1.0930

1.0915

1.0910

1.0905

nnnnnn




X5 &M - MAREE EEEGMT

O PARTNER

‘\ i a‘humI‘\ilu.i.‘:..:‘lull‘“m|!\ | | i'
A b

‘ .

|

N N h | ‘ -
| W'!f 1448




3 5 K {2 EEEGMT

O PARTNER

TR
AN



FEES:

B2 L3kt
XSS N
X3 MVAGE S S
SBT3k

aGMT

O PARTNER



% & (S&P 500) EE“GMT

O PARTNER

Data <=
| Data Vi E5, M5 2080.50 2080.50 2076.75 077,25 190450
[Tles M5
Date 214.10.20 150370
Time 16:25
Open 1874.00 1s02.50
High 1875.50
190130
Low 1874.00
Close 1875.00 1500.10
Velume 55
Flmagn) 1878.15 1898.90
(| Ma(a00) 1878.26 P
#maga00) 1877.75 '
189650
189530
18410
1852.50
189170
189050
1885.30
188810
1886.90
188570
188450
188330
1882.10
1880.90
187570
187850
1877.30
187610
187450
187370
187250
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0o = |+ xauusn.ms 126858 128,56 1267.98 1288.11 1
"7 xauusp,M5
113455
Date 2015.09.29
Time 20:40 13438
Open 113174
High 13177 3375
Low 1130.91
113315
Close 1130.98
Volume 72 13255
7] MA(400) 1131.85
#1MA00) 113264 135
7 (SMA=EMA)/2 11314144
13135
#J upLine 1131.4144
] DnLine 1131.4144 113078
1130.15
112955
1128.95
112835
127.75
12715
1126.55
112555
12535
12475
12415
1123.55
12255
112235
mLrs
112115
112055
111855
, 111835
: 18.75

111
252015 25 SepUSi35 29 Sep06iS5 29 Sep 065 29 Sep 0335 29 Sep 10T 29 Sep 125 29 Sep 1335 29 Sep 1455 29 Sep 1615 29 Sep 17:35 29 Sep 18] 355ep2035 25 5ep2255 30 Sep00i5 305ep02:30 30 Sep 050 30 Sep 0510 30 Sep06:30 30Sep 0750 30Sep03:0 30Sep 10:30 30 Sep 1150 30 Sep 1310 30 Sep 14030 30 Sep 15:50
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=1 E

ELRUSD Symbaol: |EI_.IRUSD, Euro ws US Dollar ﬂ

113035 Volume: | 0.1 ﬂ
113032 Stop Loss: | 1.13300 5 Take Profit: 1.12300 5
Comment: |

1.13028

Type: |Pending COrder ﬂ
1.13024

Pending Crder

113020 Type: |Sell Stop | EURUSD 0.10
113018 at price: | 1.12800 ==
1.13012 .

Bxpiry: ([ 2015.09.1700:28 v |
1.1300E

Open price you set must differ from market price by at least 30 pips.
¥

1.13000
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TE ADV RE X EE
EURUSD 0.0100 0.0002 50
USDJPY 1.07 0.0002 50
GBPUSD 0.0108 0.0002 50
EURJPY 1.24 0.04 30
GBPJPY 1.70 0.05 40
XAUUSD 20.50 0.5 40

BRENT 2.30 0.05 50
S&P500(ES) 25.00 0.5 50
DJI(YM) 200 5 40




3 5 EE: M43 EEEGMT

O PARTNER

THRE
AN



WEEREREE

SMA(10m)200

IERITH

4 v

33%ADV

Ay 1

15%ADV+ B E

v

EMA(10m)20

EMA(10m)200

b %25 10%ADV

IERiTE
R /
33%ADV
zay 1
15%ADV+ &
—
EMA(10m)20
SMA(10m)200 & 10%ADV
EMA(10m)200
20%ADV
1HRITE

E1EHEMR

20%ADV

ooaGMT
OO0 PARTNER
IERITE

v

33%ADV

v
IERITER

E2EH/MR

A 4
15%ADV+ &
SMA(10m)200
B£ 10%ADV
EMA(10m)200
\"'-_ e
EMA(10m)20

20%ADV

v

LIEIRITER

E3FRAR



€3 iy

IEIRTEE

20%ADV
EMA(10m)200

2% 10%ADV
SMA(10m)200
e
EMA{10m)20
15%ADV+ EE
SEH
33%ADV

*

IERITE

FIEHEMR

IERITE

*

20%ADV

EMA(10m)200
e E22Z10%ADV
EMA(10m)20
SMA(10m)200
15%ADV+ ==
S A
33%ADV
v 4
1T

E2EHEMR

ooaGMT
OO0 PARTNER
LEIRITER

20%ADV
i
EMA{10m)20
EMA(10m)200
BZ 10%ADV
SMA(10m)200
15%ADV+ =S E
iy o
33%ADV

IFRiTER

FE3FENR



(ERS

1HRITEE
20%ADV
e ¢
EMA{10m)20
EMA(10m)200 A
1 $AADV
SMA(10m)200
15%ADV+ BRE
33%ADV
1IE=iTE

oo GMT

O PARTNER

=T
33%ADV
A 4
15%ADV+ EE
SMA(10m)200
10%ADV

EMA(10m)200 \ 4
EMA(10m)20 | T

20%ADV

1HRITER
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LSRR

- PRC OPR ADV BUF TIP LOT RWD M/TGT M/RWD SPR

BUY 7751 7746 5 7769 7725 2.00 87.50 7746 42.00 7781 114.8
AUD 0.72 105 11 20

SELL 7849 7840 9 7824 7872 200 955 7849  46.00 7814 118.8

BUY 13185 13180 5 13204 13157 152 70.53 13180 3424 13217 92.79
CAD 1.32 B 11 20

SELL 13015 13010 5 12993 13040 152 70.53 13015 37.27 12978 89.76

BUY 9480 9474 6 9499 9451 2.06 100.21 9474 47.84 9515 131.30
CHF 0.97 116 12 20

SELL 9242 9236 6 9219 9267 2.06 100.21 9242 51.96 9201 127.18

BUY 11267 11257 10 11289 11240 2.00 98.50 11257 34.00 11302 153.60
bR | 142 135 14 20

SELL 11067 11060 7 11040 11096 2.00 112.50 11067 58.00 11022 143.60

BUY 15376 15369 7 15399 15342 2.00 113.90 15360 54.80 15417 149.52
e | 154 137 14 20

SELL 15714 15703 11 15682 15743 2.00 121.90 15714 58.80 15669 153.52

BUY 12000 11990 10 12019 11967 1.67 85.917 11990 37.67 12030 114.17
120 113 11 20

SELL 11950 11940 10 11923 11975 1.67 85.917 11950 41.00 11910 110.83

BUY 6670 6660 10 6688 6639 2.00 97.50 6660 42.00 6695 124.80
Nz | 0.63 105 11 20

SELL 6661 6656 5 6640 6684 2.00 87.50 6661 46.00 6624 115.00
- PRC OPR ADV BUF TIP LOT RWD M/TGT M/RWD SPR
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BSLk BRIZ5
25 [30 [35 |40 |45 |50 |55 |60 |65 |70

750:1000 | 100 | 100 | 100 | 100 | 100 |98 |77 |15 |1 0
1000:1000 | 100 | 100 | 100 |99 |92 |50 |7 1 0 0
1500:1000 | 100 |99 |90 |50 |12 |2 0 |0 0 0
2000:1000 | 97 |79 |35 |9 2 1 0 |0 0 0
2500:1000 | 79 |38 |12 |4 1 0 0 |0 0 0
3000:1000 | 50 | 19 |6 2 1 0 0 |0 0 0
3500:1000 | 31 | 12 |5 2 1 0 0 |0 0 0
4000:1000 | 21 | 9 4 2 1 0 0 |0 0 0
R 5 REEE PR & $12k b REM $25k 32 5 KR ThARER $50k
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1.825Xr 2. BRI 5%
KIF LR 5 KIF LT 5
2:1 or 3:1 30-50%
HERT 7 WL 5
%321 BY, ¥Ya 1 60-70%

3. X G TR B



BSEE (RFH) oo GMT

OO0 PARTNER

HIEE K P R B, M=$3000
» WEAESPRFELTHARE -3

« BEIRHNKRE , R=2%

« FEXH NS, R=53000%0.02=560

« PR /NMS/L), L=%~ % ADV, L= %*0.0100 = 0.005(50 /)

» L=FFEMHE — LB (2 3K) 5L =13 % - FF a4t (Z2K)
» A2 58U, Q=R/L=60/0.005=12000

ﬂﬁ L.

12000 52 i B4 / $3000 = 4 (4:1, TR & 1 4 3Lk~

3*12000 #¢ T B0 / $3000 = 12 (12:1, TR &S 3 4~3L~T)
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R R
Bl - 1:1, B5HER — 50:50

1. M EER $10

R ->SiR ($10)

2. WEEEEN $20

R SR ($20, S&F0 = -10-20=-$30)

3. WX EE $40

R >Sia (340, B&Fi = -10-20-40=-$70)

4. W& L5 $80

LR SR ($80, B&Fi = -10-20-40-80=-$150)
5. I&F£E0 $160

$ER FE ($160, SEE# = 160-150=3$10)
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“WEHR” 325 K&
BNt He- 33:45, B THER — 60:40

1.5¥ = $100*100=10000=0.1F

A (33 57$1= $33)

2.F¥ = $100*100=10000=0.1F

SR (45m*$1=545)

3.F % = $200*100=20000=0.2F

FE (3355*$2=$66, M & =66-45= $21)
4.F¥ = $100*100=10000=0.1F

FiE (33 *$1=$33)
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“XEM” 3T 5 R
BNt He- 33:45, B THER — 60:40

1.5% = $100*100=10000=0.1F

A (3357$1= $33)

2.F¥ = $100*100=10000=0.1F

SR (45m*$1=545)

3.F ¥ = $200*100=20000=0.2F

SR (45m*$2=$90, B &5 =-45-90=-$135)
4.F¥ = $100*100=10000

FIVE (33/*$1=$33)
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%)J!zﬁﬂlﬁ)*' A5, M=$3000

» BMERHASFIFELTHRE -3
« BERX 5 NKIREN, R=2% or 4%
» BEXRX G AKEH, R=53000*0.02=5$60 EY, $3000%0.04=5120
+ RABEK/MS/L), L=%"~ % ADV, L= %*0.0100 = 0.005(50 /)

L =FF s - (LT (2 3K) 3L =1L - FF ek (k)
» A ZBUHI, Q=$60/0.005=12000 &Y, $120/0.005=24000

Z‘EEHH

12000 5% i EAfL / $3000 = 4 B, 24000 / $3000 = 8 (4:1 BY, 8:1, L 1 4 k~F)
(2*12000 5% AL + 1¥24000 £ i E#A4H7)/ $3000 = 16 (16:1, WIZR 3 4> 3k~F, 2+1)
(1*12000 f& T BAAL + 2*%24000 F5 I BAAT)/ $3000 = 20 (20:1, IR 3 P 3L~F, 1+2)
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o &R AE GROSS PROFIT

o KT GROSS LOSS

o #FiE NET PROFIT

o FBKEFIAL S MAX PROFIT

o EWmAKTHA S MAX LOSS

o ~“F¥F|7E AVERAGE PROFIT

o “F¥J 5% AVERAGE LOSS

o EETHZHHEKKE MAX NUMBER PROFIT TRADES IN A ROW
o EEERFAL SR AKE MAX NUMBER LOSS TRADES IN A ROW
o HAZERTHTH MIDD-MAX INTRADAY DRAWDAWN

o FJEEF PROFIT FACTOR

o SEFRF)#EE T ACTUAL PROFIT FACTOR

o KEFEF RECOVERY FACTOR
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Searching for the Holy Grail in the market
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[1+(W/L)]*P-1

* BAZHHER, B (P)

* T GBR

* BRI G PR, EB (W)
* TR HFEIKRA, &B (L)
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< BARZGMER, Ao (/37 8 2.7%)
< TMZGHHER

BRI G FIRA, &80 ($35)
TG FIHIRA, &8 ($1)

[1+(35/1)]*1/37-1=-0.027
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o BAXHEE, HH (65%)
> SHR SR

o BRI S TR, S5 ($33)
o SHEHTHHAA, L5 ($45)

[1+(33/45)]*0.65-1=0.127
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63.8% of data

95.5% of datq "=

99.7% of data

-3SD -2SD -1SD MEAN +1SD +2SD +3SD
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EHAZ 5 %
K2R/ 2R R AE
30-50%
LR ERAE
60-70%—>65-75%
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TECPAR STATUS BAL SENTIMENT

RES | 14670 | MAIN
SUP 1.4340

STOP

TARGET

OVERALL SENTIMENT

66.7

100

INTRADAY SENTIMENT

SPREAD
RATIO
%
HIGH
EXTR
LOW
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LTS - EFKERX 5 R “AEsk”

MTS - EB &3 5 K ZATE SRS (MTFS)”

STS - EREEXZ KR “NER”
SCP-EFBREEZXZ KB FRIR”
ETC-ERITEHEREAMSH

BAL- ik E RIEATHIHS 5EHETLE

< SENTIMENT - ZEiEE =R ATIgS 5EH=EFH
> EHE-WEMT AN IIEE/FERXZEHE

<+ BB -WEMT ANEIKES/ 2Lt

< 068 -YWEMT BMNERRIELE /2Lt

R/ R/ @, @, R/ \J
4 0’0 0’0 0’0 0’0 0’0 0’0
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. FXMAJORS (ALLVS USD)

SYMBOL

w
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2
[11]
[m]
[72]
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NEUTRALS

NON USD BEARS
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LTS - <532 5 KRG
MTS — &3Z 5 R HK
STS — Fa&e3 7 K
HE - thir g
FE - BikiEs
& - BkIRLA
HFHE - WEETEMNISEEHE
ALL- Y T E B IELE

WE&L - &xis/ax5 TE




ST (1S T BSR4 ) Qo GMT

OO0 PARTNER
FOREX - EERHXJ (USD/EUR/JPY/GBP/CHF/AUD/CAD/NZD)

FOREX - 3ZZ X &5 H¥J (USD/EUR/JPY/GBP/CHF/AUD/CAD/NZD)

BEIR ™% (R{CHF Rl /WTIR i /R AS /HREEH /75 5H)
ESER(ES/BR/AE/B)

X ERERH BIRET, RAEE 500, PIHTAR, £32000)

FOREX — KB ERMEM (CNY, BRL, INR, RUB, KRW, MXN, TRY, PLN,
ZAR)

ZEE{& (30YB,10YB, 5YN, 2YN)
TR (5, £5, 8. #%. 6, )
BEB(KE, Mg, EX, KX, #X)
HE (B4 RESF, RAK)
XEBRR




1273 5 MM E(2) qaaGMT

BT XL
K& LBRAE
2:1 5L 3:1
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DISCLAIMER: This presentation and the information provided here should not be
relied upon as a substitute for extensive independent research before making your

investment decisions. GMT Partner Ltd is merely providing this presentation for your
general information. This presentation and its information does not take into account
any particular individual's investment objectives, financial situation, or needs. All
investors should obtain advice based on their unique situation before making any
investment decision based upon this forum or any information contained within. In
addition, any projections or views of the market provided by the author may not
prove to be accurate. GMT Partner Ltd and Anatoly Bulanov will not be responsible
for any losses incurred on investments made by readers and clients as a result of any
information contained in this column. GMT Partner Ltd and Anatoly Bulanov do not
render investment, legal, accounting, tax or other professional advice. If such advice
is sought, or other expert assistance is required, the services of a competent
professional should be sought.
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