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Release notes

Nearly a year has passed since the last major release. This time has been used to implement
several hundreds of customer requests, improve the usability of the software and extend the
underlying technical foundation.

The most eye-catching change is the redesigned user interface. The explorer has been replaced by
a toolbar as the main application, which consumes less space and offers quick access to all major
functions. At the same time it has been integrated into the chart to allow switching symbols quickly
without opening additional windows. Many functions should be more accessible and better grouped
as before.

A majority of the new functions concerns the chart windows as well as the charting technology and
trading signals. Many often requested details have been integrated. These are for example the
display of the last update time, individual colors for Fibonacci levels, individual decimal places,
improved export, extended possibilities for strategy development and analysis as well as an
increase in overall performance.

In addition there have been improvements to nearly all modules. The chart gallery and list are
more powerful, CRB/Pro files can be read, the use of bis. data has been greatly improved and a
speed assistant helps to prevent problems and many more.

We hope this new version will help you even better to be a successful trader. We are looking
forward to your feedback and suggestions.

Your team from www.Fibotrader.com



Introduction

Fibotrader assists you with all your questions concerning securities. Many powerful tools offer both
beginners and professional investors various opportunities for chart and portfolio analysis. Build,
test and optimize your custom trading strategies including stops and profit targets. You can even
create your own indices and have them update periodically.

Benefit from the wide range of supported Data Providers or from free quotes over the internet and
teletext. View automatic updates through Realtime push data streams in all modules including
charts.

The assistant as well as the extensive and substantial help will answer most of your questions. If
you encounter problems which cannot be solved, you get quick and professional help via E-Mail!

The development of Fibotrader is a ongoing process. The AutoUpdate Function allows you to update
Fibotrader automatically.

Installation

Notice: All data in the chosen folder will be deleted during the installation. Please save your data
from previous versions if you want to continue using it! In order to backup your data, it is enough
to copy the complete data directory to a new destination outside the program directory. After
installation, copy it back into the new directory to continue using your old data. It might be
necessary to start with the /reinit command line parameter to convert the database to the new
version in case you experience strange behaviour.

If you own the CD version of Fibotrader, the installation will start automatically after inserting the
CD into the drive. Otherwise start Setup.exe in your Windows Explorer.

We use the newest and most modern installation- and deinstallation technology available in order
to ensure that you have no problems with the software. In addition, our own pre-installation
program ensures a smooth procedure during the installation and deinstallation.

1. The Installation is being prepared
Just wait for the next screen.
2. Welcome

Choose Continue to go on.
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14 Fibotrader - InstallShield Wizard &3

Welcome to the InstaliShield Wizard for

Fihotrader

The InskaltShigld{R) Wizard wil instal Fibokr ader an your
camguber, To continue, clid Mest,

WSRMING: This program is protected by copyright lave and
International treatkes,

3. License

Accept the license terms and press Continue.

14 Fibotrader - InstaliShield Wizard

License Agresment
Please read the Follneing license agreement carefuly.

END-T3ER LICEM3SE AGREENENT FOR FISCHER FINANCE (]
CONSTLTING AG -Softuwars

INPORTANT: READ CRREFULLY: This FISCHER FINAMCE

CONSULTING A5 End-User License kgreewment (“"EULL™) iz &
legrnl agreement hetween you (either an individual orc a
single snptity] and FISCHER FINAMCE CONIULTING AG
Corporation for the FISCHER FINANCE CONSULTING AC

software product identifised above, which includes

computer software and may include associaced media, (|

kel s med A lm A Heaml SvmAal Aar al At rmane e

1 accegt the tarms in the bcense agresment
do nok accepk the berms in the license agreement

Isriels =

e Cancel

4. Destination Folder

Choose a folder or just leave it to the default folder. Data in this folder will be deleted.
Acknowledge with Continue.
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14 Fibotrader - InstaliShield Wizard

Destination Folder 1
Click Meek bo Instal bo this Folder, o clok Change to nstall to 2 different Folder.

i j Trestall Fibotrades to:
K Z:\ProgrammeFibotradsr, hange...

[ <Back || M:xt%_][ Cancel ].

5. Ready to Install

If you click Install, the program will be installed on your computer. If the install wizard completed
click 'Finish'. You can start the program right now by having 'Launch the program' checked or by
clicking the icon on your desktop or in the Start -> Programs menu.

)

1 Fibotrader - InstallShield Wizard 1=

InstallShield Wizard Completed

The InstalShisld Wizerd has successfully installed Fibotrader,
Chck Finish bo esdk the wizard,

Launch b program

Trading basics

The following chapters are small introductions to the stock market. They should be read in order,
beginning with the general topics and followed by the more detailed introductions to the analysis of
stocks.

What is the Stock Market

Companies need large financial resources to achieve their goals. The Stock or Securities Market
gives them the opportunity to obtain these resources. The Investor has the chance to acquire
shares of a company.
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In return the investor can benefit from the future development of the company. If the company is
successful, the investment can gain in value and be of higher value from what the investor
invested. Additionally the investor participates in a profit of the company, which is distributed
annually. This distributed profit is called a dividend. Dividends do not have to be distributed
though.

Many people became rich by trading stocks, but also many people lost everything. Therefore, bear
in mind that companies are not always successful and that you could loose the money invested.

Who trades at the stock market

For many people trading stocks has become a way to earn a living. There are many different
groups of investors. Private investors have only a small influence on the chart-development of the
stock, while bigger institutional investors like fonds have several billion dollars to their disposal
with which stock prices can be altered easily.

How is a quote generated

The quote is the price for a certain stock, which defines for how much money one stock can be

bought or sold. Volatile stocks change their price all the time while small-caps sometimes don't
change at all. The price is the result of the law of supply and demand. If more investors want to
buy a stock than people who want to sell it, the price increases and vice versa.

The quote or price is not to be mistaken as the real value of a company. There have been times at
which for example some internet companies had a higher value as traditional brands such as car
manufacturers. The quote or price is the value which investors assign to the company.

There are different kinds of quotes, which refer to different points in time. The first quote of the
day is called opening price. During the day there are Intraday quotes and the last quote of the day
is the closing price. Furthermore, there is the lowest and the highest price.

Security types

Worldwide there are hundreds of thousands of securities traded at over 100 stock exchanges in
different currencies with different characteristics. They have different levels of risk. The most
common ones include:

Stocks/Shares - Part of a company

A form of security representing a portion of the nominal capital of a company. It entitles the owner
to a proportion of distributed profits (dividend) and to vote at General Meetings. The purchase of
stocks is a way to invest money by hoping that it can be sold at a later date at a higher price. For
long term investors the dividend can also be a source of benefit.

Investment Funds - Professional Stock Management

Funds are being managed by professional traders who make the decisions which securities to
choose. The assets are managed by the fund's management for the account of the investors.
Depending on the type of investment fund, the assets may be invested in securities, money market
instruments or in real estate. It is either a one time investment or can be paid monthly. Funds are
good for unexperienced long term investors.

Bond issue - Fixed Interest

Medium- to long-term securities issued by different institutions during a specified period as a
means of raising capital. Bond issues are being sold at a exercise price with a fixed-interest. At
final maturity the exercise price is being paid back plus the fixed-interest. Bond issues contain a
certain risk such that some bonds (usually with unusual high interest) are not being paid back.

Warrants - Option Trading

Type of security, usually issued together with a bond or preferred stock, entitling the holder to buy
a proportionate amount of common stock at a specified price for a period of years. Warrants are
being issued by different companies (Emittents) equipped with individual characteristics. Originally,
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this type of security was developed to secure prices for contractors. Nowadays it is used to bet on
the development of a stock price.

Investment options

You don't necessarily have to become active yourself to earn money at the stock market. The
easiest way is to invest money in a fond. A fond is being managed by professional stock traders,
who decide which stock to buy or sell. Another advantage is that you can start with a low amount
of money. A disadvantage is that you cannot use your own ideas, if you see a chance to make
money.

If you have the time and knowledge, you should get involved in stock trading.
How to start

At first you have to choose a bank over which you can trade at the stock market. A depot at a
arbitrary bank is a requirement for trading stocks. If you have experience and don't need advice,
Internet based banks are best. They do not over any kind of advisory service but offer usually
lower fees.

Pay attention to the different fees. There is not only the annual depot fee but also transaction fees
for every trade you make. The transaction fees are the main cost factor if you trade often and
should be as low as possible.

If all the paper work is done, get the necessary information how to trade. Even though telephone
or fax trading is possible, it is highly recommended to use the internet to order stocks. If you now
buy stocks, you are a shareholder of the company.

What is an Index

The share index is the average price of different shares. In Germany the most commonly used
equity price index is the DAX, in the US it is the DOW. The DAX contains 30 of the biggest German
companies and indicates the trend of the stock market.

There are many different indices for certain branches or services.
Golden Rules for Successful Trading

For successful trading the following rules should be considered.

1. Your depot should be composed of 5 to 10 different stocks

To limit the risk, your money should be spread into different investments. Choose stocks from
different companies in different branches and countries. With this diversified portfolio, your
investment will depend less on a certain economic development and you will have the chance to
compensate for possible a loss.

2. Don't use leverage

Only invest money that is your own! In case of a heavy decline in prices you could get easily get a
shortage in liquidity if you trade on a loan. This might cause problems with your bank. When
people go broke, it's almost always because they were operating with borrowed money. If you
handle all your business and investment affairs on a cash basis, there's practically no chance you
could lose everything no matter what might happen in the world.

3. Your stocks should come from different branches and if possible from different
countries
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This rule belongs to the diversification rule, as described under 1. If you have chosen 5 to 10
different securities to invest in, make sure that they belong to different branches and if possible
that they are traded in different countries. This diversification limits the risk if one branch under
performs. Also you are protected from political developments in one country, if you own securities
in more than one country.

4. Cut your losses and let your profits ride

This is one of the most important rules and the essence of good investing. Never let your losses
run. The basic failing of most speculators is that they put a limit on their profits and no limit on
their losses. A man hates to admit he's wrong. Therefore, an individual will often let his loss ride,
becoming larger and larger in hopes that eventually the market will turn around and prove him
correct. Then after a while, he begins hoping for a small loss and gives up hoping for a profit.
Human nature also dictates that an individual wants to take his profit right away and thus prove
himself correct. There is an old saying, "You never go broke taking a small profit." But you'll
certainly never get rich that way. Being satisfied with small profits is the wrong mental approach
for making money in speculation. If you are correct when entering a speculative situation, you will
know it almost immediately and will show a profit quickly. However, if you are wrong, you will
show a loss and you should remove yourself from the situation quickly. Taking a small loss does
not necessarily mean you were wrong in your thinking. It simply means that your timing was
perhaps incorrect and that you should wait for the correct timing and situation to allow you to
reenter the market. Remember, in any speculative situation, the market is the final judge. An
individual must let the market tell him when he is wrong and when he is right. If you show a profit,
ride it until the market turns around and tells you that you are no longer right, and, at that time,
you should get out...but not before! The easiest way to limit a loss and to ensure a profit is to set
up a stop-loss-limit, which will automatically sell, if the limit is reached.

5. Adjust your strategy to the market situation

This rule follows the rule about setting up stops. As soon as a limit is reached, have a look at the
market situation and reinvest if there is a consolidation in prices. Adjust your strategy to the
psychology of the market as explained in 7.

6. Invest long-term

The only way to seriously earn money by trading stocks is to invest long term. This is one of the
rules of Andre Kostolany, the well known stock market guru, who was very successful obeying this
rule.

7. Don't follow the crowd

Buy when people are selling and vice versa. Each person is unique, so is their trading style.
Remember when people are selling in panic, it is someone else’s buying opportunity. For example,
during a bear market (falling prices), many investors panic and sell their stocks, while during bull
markets (rising prices) everybody is crazy about stocks and the important fundamentals are
forgotten. Psychology is very important in stock trading. Trade anti-cyclical, buy at the end of bear
markets and sell before a bull market ends. To find the right timing is the key. People who buy too
early often find that they have large losses. Those who have a little patience, and know the safest
time to buy, can build large positions at comparatively low prices with a very high degree of safety.

8. Buy stocks from growing branches, which have a good market position

Invest only in top companies, who are leaders in their branches and performed well over the last
years. Try to invest in branches which promise to grow in the future. Biotechnology and the
pharmaceutical industry are for example interesting branches.

9. Invest only a small amount of your fortune into risky investments

If you want to maximize your gains, you also have to limit your losses. This is not only done by
setting up stops, but also buy only investing a small amount of money into very risky investments
like warrants. Also many stocks from new branches such as the internet or biotechnology carry a
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high risk. Many investors have lost huge sums by putting too much money in those sectors. The
trader who wants to make money seriously should do everything to limit his risk of losing money!

How to use stops

Before buying a stock, assess how much money you are willing to risk. If the price falls below your
limit, sell! It is a common mistake to hope on better prices or buying even more stocks, because
now they are "cheaper". Greed and hope are the biggest enemies to the trader.

The following table is supposed to clarify how much a price has to rise to compensate for a loss.

Loss in % | Necessary gains in %
10 11,1

20 25,0

30 42,9

40 66,7

50 100,0

60 150,0

70 233,3

80 400,0

90 900,6




Help & Quickstart

A lot of questions our support team has to answer are basically the same. In this section you find a
list of the frequently asked questions and their answers. If your questions is not listed here, please
contact our technical support.

Quickstart

Fibotrader assists you with all your questions concerning securities. Many powerful tools offer both
beginners and professional investors various opportunities for chart and portfolio analysis. Build,
test and optimize your custom trading strategies including stops and profit targets. You can even
create your own indices and have them update periodically.

Benefit from the wide range of supported Data Providers or from free quotes over the internet.
View automatic updates through Realtime push data streams in all modules including charts.

The extensive and substantial help will answer most of your questions. If you encounter problems
which cannot be solved, you get quick and professional help via E-Mail!

The development of Fibotrader is a ongoing process. The AutoUpdate Function allows you to update
Fibotrader automatically.

Introduction

With Fibotrader you have a trading program which will help you in almost all parts of security
management.

o s
fibotyader.com,

This introduction will give you an overview of the basic functions of the involved programs and
inform you about the approach and different solutions for your tasks and fields of interest.

Data administration

Fibotrader offers a wide selection of data sources which is continuously enlarged.
You reach it via Toolbar / icon Data management / Data sources.

'K Fibotrader e
B v GRAF aea 0|

Daka sources..,

Duabe fimit.... [:3
Duata links, ..

Offline avalsbdity. ..
Update data

Deactivabe data updates
OFfline mode

Srabus <Inbermet delayed (free)>: Mot activated yek
Status <Talan Realtime: Fatal error

Srabus <Inkeracthve Brokers Server>: Mot actvated yat
Status <Inberactive Brobers Twes>: Mot activabed yet

Within the data source overview the desired source can be selected.
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[ Lenz + Patriee data subscs, [ Poat 18247

[ Masket Makertwico Borse

[ Metasinck (%) Connect via QuoteSpesd

[ My Track

O Seript
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] TaPan Reatime
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The Toolbar

The Toolbar contains the important core functions of this program. Here you can organize symbols
and portfolios, as well as call the different modules and functions by clicking the icons.

(K Fibotrader BE X
R o@D viklQp@|Mm

You can configure the available icons by right-clicking the Toolbar and opening the Toolbar
administration.

% Toolbar Administration 1 <
Separator
Pslfcho manager [ Show list
":,:_ Open Exploner Dpen schasods
#: Seapl devalogencel =]
=

{ ok || Concel

The functions from left to the right:
1. Close program

2. View mode: Here you can dock the Toolbar to the upper screen border or minimize or hide it
temporarily. Additionally you can hide all open windows except the Toolbar to quickly access the
desktop. This function is also available by right-clicking the eye.
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3. Help

4. Preferences

5. Tools / Program modules

6. Data administration

7. Windows

8. Search

9. Chart

10. Start search or open search window
11. Folders (managed by yourself)

12. Catalogs (provided by the data vendor)
13. List module

14. Advisor

Securities management

The Symbol folders module in the Fibotrader explorer already contains the example folders DAX 30
and Dow Jones with EOD Data. You can create an unlimited number of folders and sub-folders.
These can then contain your symbols.

Right click the module 'Symbol folders' within the explorer and choose 'New folder...' Enter a name
and confirm. The folder is added.

4, 3 | Compound | 3
Explorer B

{l‘

W Filters
Portlolio manager
w, | Spreads/indices/Compounds
] Symbaol catalogs
 [Symbol foldere.
+ [ DAX 30 [Beispieldatent]
+ | Dow Jones [Beispieldatent)
") Folder
) Mein Portioho
« O Tickers
!J Walchlists Alarms

LIS s Sl s

*

You can add symbols to this folder by right clicking it. The options menu opens. Now select 'Add
symbol', the search mask will be opened.
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A, Search
Seach | Lastused | Catslogs| Special] Local dalabase vl
Seatch phiasel falec ﬂ Tvpe: T —

Fied A v

Local symixod Exchanps = Expiration
SUTELECOM  Stocks 516790 nia nia nia
ACT Tedeconters... Stocks 24498 0] ] nia
ADC Telscommuni,. Stocks B74TE4 nia nia nia
Amcom Tedacomm... Stocks e i i nia
Asia Satelite Tela . Stocks amnara na na na
Azia Sabelite Teka,,. Stocks an3es na g na
Aspect Telecomm,,, Stocks BTa42 nia L] nis =
£ ¥
Results: 39
| ok || coce |

Enter a search word, start the search and select a hit. Click the button OK. The selected symbol is
now copied to the new folder.

You also can copy symbols from other folders using two ways:
Choose the desired symbol and drag it into the new folder using the mouse. When you release the
left mouse button a copy will be created in the folder.

Or right click the desired symbol and choose 'Copy to clipboard' (Alternative: Press F11). The
clipboard window opens and shows the current content. You can copy more symbols or even
folders to the clipboard the same way.

5 Ctipboard =

-

Amencan Express Co

Amedican Infemational Gioup Inc

Boeing Co

Catespllar Inc

Citigroup Iz b

Securiies m clipboard: 30

| Ciescigboud | [ Cose |

Now finish the process by right clicking the new folder and selecting 'Insert from
clipboard'(Alternative: Press F12). All values from the clipboard are now copied to this folder.

Chart window structure

The chart window consists of three main components. In the middle is the big charting area, on the
left the explorer and on the right the object tree where all the configuration can be done. There are
vertical dividing buttons between the explorer, the object tree and the actual chart, which allows to
show and hide the individual parts.
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If you select an object in the object tree the configuration options of this object will be shown
below. Here you can find e.g. the 'Appearance’' options with the available chart types.

L
= Signal conditions
[ Buy Condiion
Eniry e [Right click 1o add]
Stop spstern [Right click to add)

Adding an indicator
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Indicators can be added by right clicking an object in the object tree or by pushing the Add
indicator button from the chart toolbar. A window opens showing all available indicators.

£ )

‘Indicators and stop systems
Seatch phease EJ Average Directional Mov. Index

+ (0 _Last used 2 Average Direchional Index [A05] waz
S fjoon developad by J. Wedss Wikder Jr. and azits
 [iverage Duechonsl Mov. indes name impkes altempts o measure the stiengh
+ ] Candlesticks of the diecton the sacimily i moving in
% Commaodity Chanre Indes
4 Cogrent rend®
> Elder Ray
S Ervelopes
= Equily”
S Gap markes
43 Hishogram
M K

| Mehipves rgem irdearied... Diebste |

Lok J[ coca |

After selection of the desired indicator it will be calculated and shown in the chart.

Chart drawings

The chart module offers a wide variety of tools which allow to draw directly in the chart. These
tools can also create signals in a lot of cases. From the draw tools menu you can choose the tool
you want. In the chart window, press and hold the left mouse button, to start drawing. Release it,
when done.

I Chart: Exuon Mobil Corp (XON). 1 Day, GD + nachgezogener Stopp A =1
Chait manager Templates Draw Took Signaks ¢

A QlimntbiCor WO OB AQAFERAS | /loOAZ 2 [~ mim
OILE: BE,54 | BE 58 | 84,08 | 84,50 Agai Today [7] [Eompas] Obiect tree
Swgrial conditions Right cick 1o add]
Erdiy el [Right chek bo add)
W Stop system [Right click 1o add)

I
' | [ Escoor Mok Cop [Right chck fos indaton

o220
I \ e

“ |"' M e
(LN

@ P00 vanaid Fidotiasdal cam
‘ il
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Drawings will be highlighted when moving the mouse above them. A couple of little circles will
appear, which allow to modify, e.g. move, the drawing. Pressing the right mouse button on a
highlighted drawing brings up a menu which shows additional options. To delete drawings either
use this menu or press the delete key.

Drawings like the Phi-Ellipse have different adjustment options. These can be edited by right
clicking the drawing or within the left configuration area by selecting the drawing in the object tree.

Saving chart templates

The current chart configuration can be stored for later use by using chart templates. Within a
template all indicators, parameters and preferences are saved.

| Chart: Calerpillar Inc (CAT), 1 Day, Template {58 (=] )
Chart reanagse  Templutes | Duaw Took Sinals 7 )
3, 3 o | Curenk keerplote | m‘& =l A o0 A = g WY
OiLersomn | _ T THTHAE o s Ager Tadm 1 DObicct biee
430805 Lvechart_] vz iae £ nal corichtiorne [Fiigh: cAck toad]
Skanda - Dalabe * £ Entiy nde (Fight chok b ardd)
;.ard-rdi:lr.-Eﬁ.ﬂﬂ.nq Expoar:.. et ,fm S10p yHEm (Fight cick: to'ade]
3l S i = e i
HACD + 2rie Prefie ™ | E i
MeansVrelace Les s 3 E S
Herwaiitum richise T Llesor * Bae
RS1Dtrengenz . = E‘U’lﬂ!tz
Signalbedngurg iBeaspel -t = O abwmallar I
= - I. Standurc B B Rcdabye shonghh (el
L : = Shgmheslb, sl SCmear
| Templite ST
4 | Uberkieurung pekender Durchechnilbe I
Untzrstilzungrinior. 1 Wil stinde: =N M
-+E0,00 epoarancs Panates | sigasls |
s h i o = : F
AW .-“ Parameter Vigkoo
N/-/v \/\ ./ \‘/r" I\;—‘- b PIT-D:I‘S 14
O war o aght: )
b p— »
e | o —
200,100 I duradication i
Jes0 Save symibeol desendent ]
Mizgaz03 ©s[vizeros] mMiszoo i 25200 s 20, 3.0 o 5.4.00
3008 s Fibclradar com Update
L) |

A template can be easily loaded with a single mouse click.

Trading signals

Many indicators can create trading signals. These represent buy and sell moments which are shown
by green and red markings. If the mouse cursor is moved over a signal a dialog showing detail

information appears.
IT a0, 7e
‘J | ‘Bm
f

Cowersignal (Trall
Date: 20,02 2008
Position: 22 3 47 53
Prafit: 7050

Cowar ataap 4484
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The signal presentation can be configured for each indicator. Select the indicator in the object tree
and change to the 'Signals' tab sheet. Here all signals can be (de-)activated. All signals from sub
windows are always shown in the main chart and there combined.

Bppemance | Pacameters S'uldsl

In the lower right corner of the chart the result achieved with the current strategy is shown. This
contains profit / loss as well as the number of trades. Details of the calculation can be configured in
backtesting sets in the Signals / Backtesting / Manage menu. Here the calculation of short signals
is controlled as well as the preferences for position sizes and transaction costs.

There are different stop systems available. These are automatically processed after the indicator
calculation. There for it is often useful to deactivate the indicators signals.

By right clicking at 'Stop system' you can add stop systems and profit targets.

| Chart: Caterpillar Inc [CAT), 1 Day, Ternplate ';]@ﬁ
Chart reanagsr  Templates Dusw Took Sknsls 7
< {3 | Caterplla Inc ﬂﬂ DA FFH4+Aloda = &~ Wi 3
Aavi Taday [0 Dbiect. tree
Trra: | Signal cordions [Righ: clek toadd)
'ty Pt | s s
; | FFeaen] | = BEChet1
= Bl Caermilst ne
o] = EEH‘-‘ﬁ-Jpl"T
oo + Hede
= [# Chast 2
e & [ atwmillar ine
Loy E_—'.'.l & aberstd faridan)
TRLTF
Lo 2
[ i N ol He preferzraes avatable bor the selosted
- e I'l.,. II.-' _--'..\:..__._:___..-__. _'.___4.'\_—;._1';?_ 1 andiy i the obicd tres sboye:
. _.-’_J \ ; .H_{r‘l 58,00 Ghop psbamn [Flight chek 1¢ add)
308
31)00
20,08
B0
WiZEAZOT Do R0 MiE 200 i 2200 s 20, 3.0 164,00
O swimasr Fib elradar com
Ll2 L |

Stops generate cover signals which are marked yellow within the chart.
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.| Chart: Bayer {575200], 1 Day.GD - nachgezogener Stapp

=]

Chart manager  Templstes [oaw Took Signals 7
A O [ramr

DHLG; §3.08 | 3368 133,82 | 3239

f
el g
%HIMHT

[ Ened)

Aga: Taday

YO OBAATED+| 0O AZ 7|~ WM

L a1
v oo al 32,6 M'f?. s | Pm_ Ewl
Postion;
| i Colo I SHOOTFO0FF L
Up-Coker [ tHo000o000L
E DrowmrCiok; [ SHO00000FF 2
1225 Value onpice ndr [of
7 00m Thicknes 1
Sile Lire
(NI ”hlilllnlllnl.lmn M Ll dra Cuize = :
MoZ100  Frzo1.00 D@20 i 1300 wi Wl 24,00 ﬂ_.,
@ 00 enva Fibelrsdar esm Sigral paenbe 174 48 s M bareadbinne
ER L]

Dbiect tree
Signal condiione [Figh: ek bo add)
ity s [Fight ok, be addl
= Siop weem
A Trading stoo
= BB Chat
- EEye
B Mg average
= [# Chat 2
- Enm
ElMekane

Additionally to the short summary of the strategy results you can request a detailed evaluation.

This can be done in the meno Signals / Results.

F

E Signal results Chart: Caterpillar Inc (CAT), 1 Day, MACD + Price Profile

BE |

Window Export 7
[ Reports | signalist | Graphical anaiysis |

Repot | Al Trades [Absciute)

]

Backtesting period:
Source:

Start capital
Tatal Met Profit

Total # of trades
MWumber winning trades

Largest winning trade

Date of largest winning trade
Average winning trade

Ratio avg pfl

Max. consec. winners
Awg & bars in winners
Minimum # contracts held

50.000,00
255,43

14
7

131,82
03.03.2006
58,20
-0,6146

2
26,14
10

Performance Summary: All Trades

07.09.2004 - 24.03.2006
Catarpillar Ine

Open pfl
Max. dravidovin

Percent profitable
Mumber loosing trades

Largest loosing trade

Date of largest loosing trade
Average loosing trade

Avg trade p/fl

Max. consec. loosers
Avg # bars in loosers
Maximum & contracts held

-10,95
500,54

50,00
7

408,36
14.07.2005
54,69
-18,25

3
3,7143
18

The evaluation is divided into three parts: Reports show the important facts in compressed form,
the signal list shows all signals of the current strategy with detailed information and the graphical
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analysis offers a fast overview over the evolution of the equity chart and the profit / loss relation.

Optimization

The optimization tries to change the parameters of all indicators in the chart that way historical the

maximized profit would have been reached.

The optimization is started in the menu Signals / Optimize.

“ | Chart: Caterpillar Inc (CAT), 1 Day, MACD + Price Profile

Jog

Chart reanagss  Teplotes Duaw Took  Shnals | 7
<A E5 | Canvapdlar Ing et
S e Portioio smukaton, .

W 3@&& sgrals

Dieaectivate al cigriaks

Tenporar iy bde o sgnels
v Recaolate ndicabors astomatically on updates

i alcidation-TFems: 1

| €3

! R il‘;“i”ill:::l:======“:H::HIIIH“::IHHI=======EHI

o

J'#

’A__br%i:‘_%“ 23780 &

/ N
s,/f \L_j?”""

P T]

Wi 18.1.00 mr.’z,| Do 10.2.00 p‘:.n Fr AT 3.00 04,00 oiz600
B IT0F sk Pk Ar s si fem Sigral resalts 255 A% in 4 tarsackions
i |

Obiect tee
Signal condions [Figh: dlck to.add]
E rdryy b [Righdt Gl bo andd]
S0op syee (Faght cick to add]
= [ Cheat1
B Colepallai I
= B Cha 2
= [ aembal ke
= PMALCD

Heo pecferznze: arvaloble lor the selested
ardry i tha object brea shove:

Eace

Fibotrader automatically offers limits within which an optimization makes sense. These limits can
be adjusted in the 'Optimization parameters' tab sheet. All indicators and their parameters
contained in the current template are listed here. For each parameter a start value, step width and
end value can be set. In the lower part of this window the complete step count is shown. By

clicking Start optimization the process is activated.

After the optimization is finished the evaluation shows each tested parameter combination with
reached profit, number of trades and drawdown. This view is already filtered.
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Resbsfof | Caterpillar Inc El
Resut  Resul et |
Proft  Drawdown  Transact.p.. Transactions Drawdowns.. Testperiod Proftper .. &
-348 4414 592 457 10 20 -1 T00306 o 528 3633
-348 4414 542 457 10 20 A FO006 0 =526, 3633
346,918 5754125 105 2 4 B5aTa4 0 520, 2852
346,918 STS.8125 10,5 i | <1 GEaT94 ] =520,2852
MEZIE 5755125 105 2 559794 0 5202852
-J4E e 5758125 105 ey | -1 BSST94 0 -5 ra52
3089023 5338218 105 | 4728448 0 452 2695
G0BA023  5334ME 105 | A728448 0 452 2695
B08TE1T 5540565 10 20 <1,794454 0 =436 6797
-308 TEAT 554 NSEE 10 20 -1,794454 0 -486 5797
-0 TENT 551 0625 10 20 -1 B 0 -483 5a3E |
(e

l___Showbestiesuh | | Duplayinchat |

I Hew optimization i[ Close I

The filter preferences can be configured by selecting Optimization / Preferences. Here the minimum
number of trades per year and other limits can be defined.

The best result is automatically marked green and loaded into the chart.

Using lists

Lists are a useful tool giving a fast overview. Quotes and also the state of trading systems and

their current signals can be watched.

=0

List manager Templates Preferences 7

QXD gH QEEed

s Local syl

A new list column can be added by right clicking the head row. The selection of available columns

appears.
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List manager Templstes Preferences 7
CU*@ _I*n Hﬂ@ﬁi’:

Create a portfolio

Fibotrader allows to handle virtual papertrade portfolios. Right click on 'Portfolio management' in
the Explorers object tree and choose 'New papertrade portfolio...' You can use an unlimited nhumber
of portfolios.

|'iam—:|;n§ﬁ
proises Drow Tooks Sonsls 7
“li T MO OBAATEER+|AloDAZ 2N M

Mo synbol has been chocan bo aew pal.

[ Selectuwenbol. |

A g (3
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An input dialog opens, requiring to enter a name. Enter a name, optionally you can add other data
like owner and bank. Finish by clicking OK.

o

Portfolio: Papertrade Portfolio

BE=]

Transaction Tools 7

3 Armnourd

= Break-Even * Prce

Balance: 54.520.48 EUR

[ Postiolio vale: 58 330,68 EL | Open P/L: -1.567.55 EUR

el ol 6@

A

The portfolio is now created and you can book transactions. An initial transaction has been made to
have some money available in the virtual portfolio.

Portfolio management

A detailed view of the portfolio with different evaluations offers the portfolio manager. Right click a
portfolio and choose 'Portfolio manager'.

" ICharl: 3 Co (MMM), 1 Day, _Standard =&
Chart manager  Tenplstes  Drow Tools  Sonale 7 )
QBmee @ OBAAERRF AloQA=Z 2 ~NM
it Age: 1 tays [] [Eampadt]
% 4 Filters
= Pomfclio manage
v [Papeficas Pk
+ o] Spreads/ | Portfolo manager... A7
4 23 Spmbal oa PogtFoko
% ) Symbol fol  Equty churt...
= TR Fickari KR Tz
& Watchlists Treerences
| Delste
Ta.7a
Lisk. ..
Copy to Cipboard 1‘ "\H I 7584
Ewport... 4 \ *.*1 {
Trgort,.. \ l 74,40
2 ' |
DR 1 Ml
I 17338
l* L 1 = * |
, 2t |z
Ara
[Erier your niotes for M Cohere] i“ ¥ J71om
rad
FIZ0100 T30 Bz 200 B ra e i 22300 ol A
0 D0 wasn Fib otiad e con Signal resalts: 2350 83 in 20 Fansacions
A4 ¥

Here you can find the possibility to book different transactions. The order is not relevant because
entries are automatically sorted by date.
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Portfolio: Papertrade Partfolio BE =]
Transaction  Tools 7

Curent | Transactions | Results | Graphics |

OF-] - () pendng () cancelled
Trangaction
Cioze posiion M Co Long 2303 2006 193,00 T7A8
Opeen position addaz-Saloenon Long 2303 2006 50,00 181,77
Open postion ™ Co Leng 01 03 2006 193,00 7407
Remitance order i 2302 2006 ra na
Open position SAP AG St Long 051 2 2005 B5)00 170,83
Open position addas-Salomon Long 02 08 2005 Q0,00 166,41
b
£ *

Balance: 5452048 EUR | Fortfolio value: %3/ 330,68 EL | Open P/L 156755 EUR | Transact. [open} B [2]

Buying securities

There are different possibilities to buy securities. To buy and sell securities you need a portfolio. If
you haven't created a portfolio yet, proceed with creating a portfolio.

Right click on your portfolio in the Fibotrader Explorer

Select Portfolio manager

Click on Transaction, then New, and select Buy/sell stock
Select the security and enter the amount you want to buy/sell
Acknowledge with OK

Another way to buy a security is to select and drag & drop it into your portfolio. Or just right click
on the security and select Buy.

Get current quotes

After the first start of QuoteMan you should start a data update. This can be done in Fibotrader by
selecting Update data from the Data menu. The pre-selected data vendor is most often the free
(delayed) internet service. You will be asked to select the catalogs to download.

After you chose these the download is started. You can open task manager from the 'Tools' Menu
to watch the current state of the download. There are three progress bars in the QuoteMan main
window. When the Intraday download is finished the missing historical data will be loaded. This
process can be followed in the history assistant which can also be found in the 'Tools' menu.

The automatic download of Intraday data can be configured in the 'Data' menu by selecting 'Update
automatically...' Here the interval can be chosen or deactivated.

Ell];uuleﬂan E ||
Program Data Tools Help

Safus Update data

Diate don L | indate autarmaticaly..,
Dataimp  Uedate historical quates.. !%

Historpd  Imzort r
Expart k

Betificial quote oreatian. .

ELEL R AT eT

Manage user defined menu commands. ...
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In QuoteMan select Program / Preferences / Internet download. A list of available indices opens
which can be selected by setting the checkboxes. Select only the indices you're interested in. The
next update will simply ignore the not selected data.

%} Preferences for internet download E

Cataags | Individual symbolz |

[ BF#: Briizzel |~ Selectes: 2

2R :

[ BSE Senses = Selectal
ETSFI

O

[J CAC40 Paiiz

D CHA MIDCAR 200

[ Chis< ity Jr Midoap

Zhah

3 0 St 50 flndes] o =

R Dove Jores ) Deete

<] i =

Frefeances

Bytomaticalk updale missing historical data
[ tusteealculate spits ol recommendsd]

Claze

Securities administration

The securities administration can be found in the 'Tools' menu. Here you can change quotes
manually, alter fundamental data, perform splits and much more.

%] Securities administration: MICROSOFT CO okl
Symbol management  Additional  Cwoke mansgerent  #

Quete kst | Fundamentals | Estended hundamenials|

Diata suurcc:iErdcn‘ day E; Mumber of quoles; 1260

Dsts  Open  Hoh  [low Volume  Exchangs |~
13032000 l97 620 100,250 a7 500 5 30919200, infa !
14.03.2000 29,250 05,120 i 136,747 200,...

150132000 B el e

16013 2000 a6 590 3240

17113 2000 a8 500 24 5000

20,035,200 g 29,750 95,500

Al e ik R

22.03.2000 310, Q05820 A0

2303 2000 i 112,870 108 520

[ Mewentp., | [ Delte | [ Deletesll

ASCII File Import

You can import price data easily from ASCII files with the import assistant of QuoteMan. This can
be done in the menu Data / Import. Here select the file which contains the quotes and the target
symbol. The data format is most often automatically recognized.
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ASCIl import
Import manager  Templabes 7
Prelsmnml ﬁcI.:hI

Filefs) 1o impeait
File: EAMSFT oav [ Croose.. | [ Show |
%) Erndl of dap i Inlraday

Frefesences

[+ Quctes with ne symbal wil kave the following sembel

MICROSOFT C0 (Chogse.,

[ 5ave in falder: | DA 30 |
[(] Detete esisting quotes [How]

[ Stant !::._] t Cloze ]

In most cases the recognition works flawless, beside that always check the result in the 'Fields' tab
sheet to exclude mistakes.

ASCIl import
Tmport menager  Templskes 7

Dala femnal
Separator between fields: ; s | Detect automaicaly
Skip Inez: 1

Drate: foimnat (e.g. mm.cd el d-Fbdbd -y

Timne foimat [e.g. hheancss):

Clhck an the column headers bo set bhe column bpe.
[ Lo

Professionals: Creating signal conditions

You can combine multiple indicators to one signal condition. Buy, sell, cover and signal filter
conditions can be created.
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E Strategy-Assistant ]
Sigrial bo rebum
Signal 1o be created s [y, sional |
sl

Hew condition
L= S — -:-"-!

Chat 1: Erwvelopes [Line 1] i: Ciosses

Price L-I
Completed condibons
Antoematically generated scopl-coda

{ 0K || cCoce |

Create a new signal condition by right clicking at 'Signal conditions'. The Strategy assistant allows
to define the desired combination of indicator values, signals and quote data. Afterwards the new
condition can be edited In the tab sheet Parameters, based on the integrated script language.

Professionals: Creating custom indicators

In Fibotrader you can create you own indicators by right-clicking the symbol in the object tree and
choosing 'Create new indicator...". This way you can first enter a name for this new indicator.
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R

Object ree
= Signal conditions
A By Condition
Enilry ude [Right click 1o add)
Stop system (Fight clck to add)

After confirmation of the dialog the script assistant opens. Here the new script code can be added.

f F Script development: Kairi_fsci

8]

Script management  Took Execute Reload 7
HSEH E 3R Y b Smsok

Serpt code | Userimaface |

dim HRI as datarow
dis base as nusber

public function GethAdsptivePericd{) as long
Raturn{CatFPlotParas ( “Days*®, 1)}

and function

if base=) then

alse

and if

Plot (ERI}
SetSiqnalsinlrossover (KRI, O, 0)

ERT s {iCloseBar = CacheDatwa(®fbar®, 1)} /CacheDataf® fbar®, 1) * 100

ERI = {#CloseBar - Cachelata{"tbar", 1)}/ iCloseBar * 100

Fie Kanfeci e 178 .r_"““_nn_Ndﬁiism..

25

By using the integrated script language you can use all implemented functions and add you own.
The most indicators are available as source code and give a helping hand at first questions.

How To

... add securities, which are not in the catalog
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If you do not use a professional data subscription like Lenz + Partner which includes almost
100.000 securities, you can manage any number of your own securities.

e Start QuoteMan
Select Manual stock administration in the Tools menu
Press the New button in the Stock management menu, and add the name of the new
security

e The security has now been added and you can insert the securities data

... deinstall the program?

To deinstall the software go to the windows control panel and select software. In the list which
appears there will be an entry for Fibotrader. Select change and then remove in the installation
assistant.

Tip: If you choose remove instead of change some elements will not be deleted.
... optimize signal systems based on an Intraday basis

e The procedure to optimize signal systems based on a Intraday basis is almost the same as
the optimization on a daily basis

The difference lies within the signal system

Select a resolution in the chart and activate the option Save resolution.

Save the signal system.

From now on it will be optimizes in the chosen resolution.

... send the log-files to the technical support?

Log-files are created when an error occurred. At the next start after the error a message will
appear stating that logs have been activated. You can also activate them manually via command
line or through the Help/maintenance menu.

The log-files will be saved in the program directory with the extension .log. They contain
information about the activities which led to the problems. The technical support can simulate
problems this way and solve issues faster.

With the log files activated try to recreate the error. Only then the support team will be able to see
the cause of the problem. There will be three files with the extension .log in the Fibotrader
directory. Please send these files via E-Mail to us.

... start programs with a parameter?

If you want to supply a parameter to the program you cannot just double-click on it or start it from
the program menu:

Choose Start and then "Run..."

Click on "Browse..."

Navigate to the program directory (e.g. C:\Program files\FFC\WinPhiTech)
Double-click on the program file (.exe extension)

Add a space behind the text in the run screen

Add the parameter (/help shows a list of possible values) and start it
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Ausfiihren

- Geben Sie den Mamen eines Programms, Ordners,
E Dokuments oder einer Internetressource an,

oLl —

Offren: E_C-;-'I;Et-*ugramme.'l-,b.ﬁ.RD.ﬁ.N'l,Finx.exe ,I'l:.l-l.abug |

[ ] 4 l [ Abbrechen ] [Durchsuchen...

Access Paths

Below many help page topics you can see an access path, which explains where to find the module
/ function.

Example:
Located at: Fibotrader > Toolbar > icon Data management > Date sources
The first entry shows which program contains the function (Fibotrader / QuoteMan)

For Fibotrader the second entry names the window, within which the function can be found
(Toolbar / Chart window / Explorer as part of the chart window or standalone window).

Afterwards follows a detailed path of menus and tab sheets to find the function.

28



Registration/Community benefits

Located at: Fibotrader > Toolbar > icon Preferences > License management

This software is completely free as long as just the ASCII import is needed. Registering this
software allows you to update data from many other sources and to use the online services. The
license key can be obtained online through our web site at www.fibotrader.com.

The Registration is done by selecting Help/Registration assistant from the help menu. Entering
the user data and clicking Download license will install the obtained licenses. Included is the
Fibotrader software, support and the unrestricted access to the weekly market letters of Robert
Fischer. Visit our web page to find out about additional modules like advisors.

iff—'h License management |
Lﬂa‘-""‘m"_ Irs eae pou do not own & Boense vel you can it get one ondne. 0n cus
[ Scrpt boenses wiebcsiter pou find all the infomation regarding our product az wel az the

|| By Beenze different subscripions

vl

Cloze

Unregistered users will only be able to use the manual ASCII import.
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Located at: Fibotrader > Toolbar > icon Data management > Date sources

There are several ways to obtain data. You can download free quotes from the internet, use
professional data from well known data vendors or import existing data via ASCII import or
interfaces to other software packages. For some data sources another program, QuoteMan, is
started which will perform all operations in the background.

You choose a data source by going to the Program/Data source menu. QuoteMan can be started
manually through the Program/Linked programs.

We put a lot of effort in making you independent from a single data vendor. Through this you
have an alternative should your main provider be down. In this case, you can switch to another
vendor and continue your analysis. Should your internet connection terminate, you can still use
teletext or even enter data manually.

We distinguish between two types of data: Intraday data, which is collected during the day and
End of Day data, which contains the opening, high, low and close of one single day. You can
choose a different provider for each data type. This makes sense when you have a data provider
for EOD quotes which offers very long historical data but no or insufficient Intraday data.

Some data vendors offer a catalog function. This is a very helpful tool. If available, there will be a

new entry in the Fibotrader Explorer named Symbol catalogs. It is a much easier way to find and
organize data. This way you do not have to hassle with data management and can concentrate on
analysis.

Currently supported data sources:

ASCII file import

bis./Premium Trader

CsI

Custom Script import (e.g. Sentix, Aktienscout24, c't Geld Spezial MxM quotes...)
DP file import

Enter data manually

eSignal

Interactive Brokers

Internet (delayed, free)

Lenz + Partner data subscription
Market Maker

MetaStock

Sino

TaiPan/Database Engine interface
TaiPan Realtime interface
Teletext

Tenfore

Example: Selecting a data source

e You can reach the data source selection via the context menu of the Data management
icon in the Fibotrader Toolbar.
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__ ST X

R 0GR BP

PEETI=I=E

Data sources...

Dhabe it ... k
Offlie avaistdity, ..
Update data

Deactivabe data updates
Offlire mode

Stabus <Inbermeet delayed (free)z: Mot ackivated yet
Skatus <TaPan Realtime>: Fatal error

Skabug <Inberacthve Brokers Server>: Nob activated yet
Status <Inberactive Brokars Twes>: Not activabed yet

Data handling & Data vendors

e Within the data source overview the desired source can be selected.

¥ Select data source &
Our recommendation: Prefleiences
\ o e
O 4 Elﬁﬁilklh..hﬁ () Connect duectly to Tenlone server
LU sername:
Ocsi [ Passwid:
O =Signal .
[ Initemet delayed firee) Serves IP. 2171101155
[ Lenz + Paitrer data subsca, Poat 18047
[ Maskes Makeriwico Borse
L] Mekasiock (&) Connect via QuoteSpesd
] My Track
O Seipt
Osie
[ TaFan Reakime
[ T 5P an/D8-Engine
3 Tebetest [Gaimany)
.';:-_

J |

l_EFﬂK

Data sources

ASCII

ASCII data

The ASCII format is a special text file format, where price data is easily accessible line by line.
There are several formats, which differ in the amount of data, date formats and separators

between individual columns.

Example:

12/03/1990,83.17,83.17,83.17,83.17
12/04/1990,83.13,83.15,82.67,82.73

31



Fibotrader Handbook

In this case, there are five columns separated by comma stating date, open, high, low and close.

This software supports two easy ways to read from ASCII data, either by importing it into the
local database, or by reading it directly, without the need to import first.

ASCII file import
Located at: QuoteMan > menu Data > Import > ASCII File

The ASCII file import assistant helps to read text files into the local database. The format will be
detected automatically in most cases. The only prerequisite is that the data is contained line by
line.

kel import
Frelerences | Fisds |
‘Which file do pou want o impor?
Fia: chaese., |
‘which mrokiion du the guotes have?
(=} End of day 3 Intraday
‘which ipmbol should the quole: be azogned 107
[ Musctes by oyl wall havee the foleirg sunbat G :
n'a [ Choose. |
Ditkze

|| Saven foder |

The data needs to be linked to a symbol from the local database. If the data does not contain a
symbol column, it can be set manually in the preferences tab. If this is not done, a symbol with the
name of the file will be created and the data will be saved there.

It is possible to use wildcards in the file text box to import multiple files at once. Example:
c:\temp\*.txt will import all files from the directory, assuming they all have the same format.

Example: Importing a CSV-file containing EOD-Data
e Choose the menu data / import / ASCII file.

%] QuoteMan [:J = @
Program Data  Tools Help
S .I-_I;:\-.:Iate.;:iglza. z
Datadot o, Lpdate automaticaly. ..
Dataimp  Update historical quotes. .. |
Histare d  Imgort #| ASEILFile(TAT, £5%)..
Expoart M oDe fi

Betifacial quote creation.

Manags ussr defined menu commands, ..

e The diaiog for selecting of the CSV—fiIe”and the security data appears. You can add the ticks
to an existing security or create a new security in a folder. In this case the file name is
used as name.
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ASCH import
Import manager  Templates 7
Praisranm] ﬁckhl

Filefsl 1o impant

File: E:NMSFT . cav [ Chooze.. | [ Show |
%) Ervd of dap " Intraday

Frefeiences
[+] Diuictes with re symbal wil bave the following snbel

MICROSDFT CO (Choose.,

[J=ave in folder: D 30 3-|
[ Dekte exting quotes [show]

I Stat h_J [ Cloze

e After selecting the file the automatic detection recognizes line breaks, column delimiters
and can also interpret the file header as well as date and time formats. Furthermore it is
capable of finding out, how many lines to skip at the beginning.

Check the correct detection in the 'Fields' tab sheet.

ASCIlimport
Trpart menangs  Templates 7
Frefeences JF'Bﬂ?h]

Drata Fanmal

Sepaiabor betwesn fields ; || Detect automaticaly |
Skip nes: 1

[rabe formas (.. . e bl -uy

Time boimat [ecg. hbcarcss]:

Click ar the column headars bo st the column e,

Dt Open [Low [ Close [ ollime [ 2tz ”
! i Hin4ss4gs 2614 i
e ™
s

ierse04 ioe J:tzi I

Stat ] [ Cloze

e The fields tab allows to assign fields to columns, which were not or incorrectly recognized.
Clicking on the column name opens a list with all available fields.
e After the configuration is done the import process is started by clicking the Start-button.

ASCII data directory
Located at: Fibotrader > Explorer > menu Program > Preferences > Data sources

The traditional way to read ASCII data is to import it into the local database. This has some
disadvantages though. It is time consuming, can be slow and has to be repeated each time the
ASCII file is updated. It is possible to skip this step completely.

In order to do this, there is a data vendor called ASCII. It allows to select directories, which contain
ASCII files. Any format template from the ASCII import assistant can be used to adapt to custom
file formats. The directories will be displayed as catalogs. In addition, as soon as a file is changed,
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the system recognizes this and updates the data automatically. This way, ASCII data can be
streamed into the Fibotrader software from another program exporting ASCII.

| Add Ascii directory

Drectong Choose |
Fermat
(%) Dafaul foemal (=) End of day ) Intsadey
vl

Chosen format
Diate [ren/delsssp]: Dpen; High; Low: Close; Yolame

ok || caca |

bis./Premium Trader

Located at: Fibotrader > Toolbar > icon Data management > Date sources

Connects to an installed bis. or Premium Trader system through WBServer, TickServer and
BTRDaten. EOD and ID data is supported as well as realtime push-news.

Attention: The slot for realtime data needs to be unlocked through the b.i.s. AG hotline. It can be
configured through the data source preferences.

Link: www.bis.de
CSI
ocated at: Fibotrader > Toolbar > icon Data management > Date sources

Connects to an installed CSI software and loads data from CSI. CSI is one of the biggest end of day
data vendors with a huge database and in-depth future support.

Link: www.csidata.com
eSignal
ocated at: Fibotrader > Toolbar > icon Data management > Date sources

Connects to an installed eSignal software and loads data from eSignal, which is one of the biggest
data vendors and offers a big selection of stock market information.

Link: www.esignal.com

Interactive Brokers

Located at: Fibotrader > Toolbar > icon Data management > Date sources

Fibotrader is able to collect realtime updates from the Trader Work Station. For some symbols even
historical data will be added automatically. For a list of supported historical symbols please see our
website.

Link: www.interactivebrokers.com

How to configure your Interactive Brokers Trader Workstation to work with Fibotrader
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1) Login to your Trader Workstation with your username and password. You can use either the
standalone or browser based TWS.

£ New Login [Z]@ val

User Hame

|edem|:| |

Passwaord

— |

Settings Dir
CIFROGRA-IWTS  |Browse..|

Login | [ Use SSL

2) In the ‘Configure’ Menu, choose the ‘API’ submenu and activate ‘Enable ActiveX and Socket
Clients’ checkbox.

| IB Universal Account U2 - Interactive Brokers Trader Workstation EIE,EI
| Fibs Page Ticker Owdar mmlns Viaw | Configure | Hels
RN Y Y
Oekr .hw.u Tnude:s My Ovidar r[ Chas Mewts o | Togde Ho
Wiew 3
LS Slocks [ European Slocks pm-q | £ :
mm, | ap1 :l :M;HPM- .
— Misc ] At and Socket Cllents ot
j [y | HotKeyE.. | DOE Chens | B
,:.“r —— ¥ Denioaid Opan Ovdars on Coneection s m
o — _thlﬂlﬂmmmm’:w | i
wndetying Description Pasilion |~ anze Earerice || Ask Price

AskSize | La#iPrice | Change |Las|Eine

Tinen Fo.|  Amon | cuantiy M AL Frite T8 Tranamil)  Canced Slatus Dhecsl

LEE
[OD LSE Stock WOL

SAP 1515 Stock SAR
WAN IBIS
EAY IBIS

Stock RAN
Stock BAY

-0.010

Demao 5ystem-Quotes are delayed by 15 minutes

3) Only in case you changed the ‘Socket Port’ setting in your Trader Workstation, follow these
additional steps:

1) Start Fibotrader
2) In the ‘Program’ menu, choose ‘Preferences’ and ‘Data sources’
3) Left-click on the Interactive Brokers Logo

4) In the appearing window, you can adjust the Fibotrader settings to your needs

5) Restart Fibotrader
Internet (delayed, free)

Located at: Fibotrader > Toolbar > icon Data management > Date sources
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QuoteMan can download free quotes from the internet, which contain most of the major indices
(DAX, MDax, SDax, Nemax, Dow Jones, Nasdaq...) free of charge. Historical data is available and
will automatically be kept up to date. Catalogs are also supported.

This is the recommended method for free quote updates. It can be used all over the world since
QuoteMan supports international settings and time zones.

You can choose which data to load by opening QuoteMan (double-clicking on the QuoteMan Icon in
the systray). There in the Program/Preferences/Internet download dialog check the entries to
download. With the next update the catalogs will be created and historical data will be downloaded
by the history assistant.

Lenz + Partner
Lenz + Partner data subscription
ocated at: Fibotrader > Toolbar > icon Data management > Date sources

The German Lenz + Partner AG offers a variety of data subscriptions. QuoteMan can handle and
update the EOD data. To perform an update, QuoteMan and the custom LP Online Manager is
needed. Catalogs are supported. Before running this process the first time, the history CD should
be imported.

Link: www.lp-software.de
Lenz + Partner daily updates

When updating Lenz + Partner data, a connection is established to their server and data is
downloaded. Should several days be missing, they will be downloaded too so that gaps are closed
automatically. During the day you can get 15 minute delayed data (Intraday Neartime).

You can watch the progress of the import by selecting Tools menu/Quote update.

The download of the quotes is done by an additional software from LP called the (Online Manager),
which QuoteMan uses. As soon as the download is done, the update starts. The time needed
depends on the size of your data subscription.

The update is done in these steps:

1. Preparation

Fortschritt der Kursaktualisierung

Der Datenabruf wird jetzt durchgefuhit. Bitte warten.

| ntermetverbindung wird hergestellt

[raten werden abgerufen

Beendigung des Onlinemanagers wird abgewartet
[raten werden vorbereitet

Draten werden eingelesen

1T R ] A

Daten abrufen Auzhlenden

2. Download
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F. Lmnz + Partner - (nikoe-Manager §indo et -V chind usg 118, Hisdrigs Prisris ]
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Fortschritt der Kursaktualisierung

Aktuele Dratei; CATemphDARDANADED=D0.EXE
Aktueler Block: Komrektur

Zellen pro Sekunde: Y236

Zelen gelezern: 12631

Faortzchrtt aesamt;
Fortzchritt aktuell;

Pricritat:

Marmal -

[1aten-abruter Auzhlenden

Lenz + Partner History CD Import

Located at: QuoteMan > menu Data > Import > Lenz + Partner > History CD

After signing up with Lenz + Partner you receive a CD with historical quotes. The import of this CD
is done by this assistant. Consider that importing these quotes takes a long time. On a Pentium
450 the import of all modules takes about five hours.

We recommend doing this import over night. We estimate 2.7 Gb of needed hard disk space for the
complete import (Premium Plus subscription). The assistant deletes all portfolios and other
references to symbols. We recommend to do this the first time you install the CD.

Lenz & Pariner Historien Assisient

Dre: O s woenden jeizt eingelesen

Fostscheif gezamt: | % ]
Farscron et [ |
Akiasde Kaldog 157 Auslandsankshen (289 Einlrage|
‘Weilpaper Siidafriks 36,06 12 505

Arzahl e 7

ca Fonses po Test 558
Kurse pro Sekurde 26242

Abbrechen
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Lenz + Partner TPW Import

Located at: QuoteMan > menu Data > Import > Lenz + Partner > TPW File

The TPW format is a special backup format of Lenz + Partner. It is used from time to time when
new modules are released and have to be installed. The process is the same as for the History CD.

Background information to the Lenz + Partner Import
During the import process the following actions are performed:

Downloading current quote data if necessary
Copying the data from the CD to the local hard disk
Expanding the data

Importing the data in the main database

Creating meta information about the data
Importing current quote data

Optimizing the database

The Lenz + Partner data format is totally different to our format. This conversion will take the
longest time.

Requirements for Lenz + Partner subscription

QuoteMan supports the full Lenz + Partner data format. If you should be using TaiPan we
recommend using the TaiPan link though. This way you do not need to import the History CD
again. The following tips only apply to the import process without TaiPan.

The import of the History CD consumes a lot of time. On a modern computer this can take up to
seven hours for a premium plus subscription. The basic subscription needs approximately two
hours.

The update process for the last day takes around 20-30 minutes, for a blue chip subscription
around 2 minutes. If you do not need all data you save time by not importing all catalogs.
Updating Intraday data is very fast and only needs around 2 minutes.

The data needs approximately three Gigabytes on your hard drive for the Premium Plus
subscription and one Gigabytes for the base subscription. You should also have one Gigabyte
available for temporary operations.

Market Maker/Wiso Borse
ocated at: Fibotrader > Toolbar > icon Data management > Date sources

Connects to an installed Market Maker or Wiso Borse software and loads EOD data. Data
management is completely done by the German Market Maker company. This way no separate
database is needed. Simple catalogs are supported.

Link: www.marketmaker.de

Link: www.buhl.de

MetaStock

Located at: Fibotrader > Toolbar > icon Data management > Date sources

MetaStock is a commonly used format for technical analysis. The directories will be shown as
catalogs. There is an easy automatic search for MetaStock directories on your hard drive. You can
access it in the Symbol catalogs where the entry Add directory is available. Double-click on the
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entry to open the assistant. There you can either select a single directory or perform a search
across all hard drives.

Sino

Located at: Fibotrader > Toolbar > icon Data management > Date sources

Connects to an installed X-Trader Pro client to receive historical and Realtime push data.
Link: www.sino.de

TaiPan Realtime interface

ocated at: Fibotrader > Toolbar > icon Data management > Date sources

Users of the excellent German software and data package TaiPan Realtime can use TaiPan Realtime
data. Catalogs are supported and long EOD history can be ordered.

Link: www.Ip-software.de
TaiPan/Database Engine interface
ocated at: Fibotrader > Toolbar > icon Data management > Date sources

Users of the German software package TaiPan can use TaiPan data. This also applies to the TaiPan
Database Engine which is available separately. Catalogs are supported.

Link: www.|p-software.de

Teletext (German only)

Teletext import

Attention: The following pages are only available in German at this point of time!

Sie haben die Mdéglichkeit, Kurse aus dem Videotext mittels der Schnittstelle zu VTPlus zu
importieren, welches mit WinTV Karten zusammenarbeitet. Der Pfad zu VTPIus sollte im
Einstellungsdialog eingetragen sein (und wird auch automatisch ermittelt).

Ist VTPIus noch nicht gestartet, kann dies QuoteMan fir Sie (ibernehmen und auch wieder
beenden. Hinweis: VTPlus hat manchmal einen Fehler in der Initialisierung, wenn vorher noch kein
TV Programm gestartet wurde und zeigt dann keinen Videotext an. Starten Sie in diesem Fall
zuerst kurz Ihr TV Programm.

Die Funktionsweise des Imports ist wie folgt:

Videotextseite aufrufen

Maske erstellen

Beschreibung flir einen Bereich erstellen (z.B. DAX 30)

Testlauf (eventuell Namen in Aliasliste speichern)

Eventuell nicht gefundene Namen in der Aliasliste Wertpapieren zuordnen

Fast allen Seiten im Videotext liegt ein Schema zugrunde, welches die Anordnung der Daten
bestimmt. Das macht sich QuoteMan zunutze und stellt Ihnen Masken zur Verfiigung. Diese
Masken geben die Position und den Inhalt der Felder im Videotext an. Sie erstellen eine Maske
einmal und kénnen Sie dann aufgrund der Ahnlichkeit der Seiten auf einer Vielzahl von anderen
Videotextseiten weiterverwenden.
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Wenn Sie eine Maske erstellt haben, ordnen Sie diese einem ganzen Bereich von Seiten zu,
beispielsweise den Seiten 214-218 mit den unterseiten 1 und 2. AuBerdem geben Sie an, wie die
Maske verschoben werden soll.

Die einzelnen Bereiche kénnen Sie zu Sets zusammenfassen, um spater nur die Daten zu
aktualisieren, welche Sie auch wirklich interessieren.

Seiten, welche die WKN des Wertpapieres mit angeben, werden nach der Definition der Masken und
Bereiche vollig automatisch eingelesen. Fehlt die WKN, so ist es zuerst noch notwendig, in der
Aliasliste dem Namen, der im Videotext erscheint, eine WKN zuzuordnen. Im Testlauf werden
Wertpapiere ohne WKN automatisch der Aliasliste hinzugefligt. Sie brauchen dann nur noch die
leeren Eintrage in der Liste zuzuordnen.

Durch diese allgemeine Definition ist es vollig unproblematisch, auf welcher Seite oder Unterseite
sich ein Wertpapier tatsachlich befindet. Sie geben nur den Bereich ein, in welchem es auftauchen
kann, und QuoteMan erledigt den Rest fir Sie.

Achtung: Da im Videotext ab und zu Ubertragungsfehler auftreten, sind die Daten nicht als
zuverldssig anzusehen. Sorgen Sie fiir sehr gute Empfangsqualitat Ihrer Fernsehanlage, um
akzeptable Ergebnisse zu erhalten.

Videolexl Manaper

1. Masicernesmaltung. | _ 2 Maskerzucidung.. |
ASaMamer. | A sl
Kamat :q_“.- w| Se= 1y f]|_='

Zl4 n-ty tast Di.0E.10. 15:EEB:ET
14
Paz-Herte, Parkect

Dmz £597 .70 -&5_63
_ Biidas Kilianc Alkana
NN 00440 _ mdmann TRRHARN
stand 16:45 LE: 43 LE:4E
mktiial]l &4, 50 an, oo g, 70
Diffarans -0, 50 *1, D0 +0,40
-0,.2% L, 5% +1, 0%
Hrdftoumy L] 0, 50 a8, 35
Tags=hoch
Tagesbiml & 3o TE_50 37,80
Haszsa
Tro 1umer 465D FTZEL 4=74
et TFE b 1h- 45 1k- 4%
werusll TR &8 0% 38
Talumer 29351 L6187BA 196648

weicar ZEE 33
Heu sufgenopmene Aktien im n~tw tewc

Tafsal 393

Schbellen

Teletext Maskenverwaltung
Located at: QuoteMan > Menu Data > Teletext Manager

Masken kdénnen Sie sich wie Schablonen vorstellen, welche Sie beliebig tber die Videotextseite
bewegen kénnen. Es werden alle Bereiche abgedeckt und nur bestimmte Felder freigelassen. Dort
finden Sich dann wichtige Daten wie Kurs oder Volumen. Mit diesen Masken teilen Sie QuoteMan
mit, wie er eine Videotextseite, welche fiir die Software ja nur aus einer Folge von Buchstaben
besteht, korrekt einlesen soll.

Es gibt eine Reihe von Feldern, welche Sie zuweisen kdnnen. Es gibt dabei einige Schlisselfelder.
Nicht alle Felder miissen angegeben werden. Mindestanforderung ist aber entweder die WKN oder
der Name. Wenn die WKN auf der Seite enthalten ist, sollten Sie dieser immer den Vorzug geben,
da QuoteMan den Wert dann automatisch korrekt zuordnen kann. Wenn nur ein Name angegeben
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wird, ist das nicht so einfach mdglich. Dazu missen Sie den Namen einmal in die Aliasliste
aufnehmen.

Sie verwalten die Masken Uber die Liste am oberen Bildschirmrand. Hier kdnnen Sie auch neue
Masken erstellen. Danach erhalten Sie eine leere Liste. Wenn Sie Felder zuweisen mdéchten,
markieren Sie diese mit der Maus im Videotextmanager. Es wird automatisch die Anzeige der
aktuellen Maske aktualisiert. Wenn Sie die Markierung abgeschlossen haben, klicken Sie auf den
Setzen Knopf des jeweiligen Feldes und die Zuweisung ist abgeschlossen. Setzen Sie auBerdem
das Hackchen am Anfang der Zeile, wenn der Wert in Zukunft eingelesen werden soll.

Teletext Maskenzuordnung

Located at: QuoteMan > Menu Data > Teletext Manager

Wenn Sie eine Maske erstellt haben, kdnnen Sie diese hier einem Bereich von Seiten zuordnen,
welcher damit eingelesen werden kann. AuBerdem kénnen Sie festlegen, wie die Maske verschoben
werden soll, um alle vorhandenen Daten zu erfassen.

Seiten festlegen

In diesem Feld kénnen Sie festlegen, welche Seiten und Unterseiten eingelesen werden sollen.
Dabei ist das Schema "Seite/Unterseite;Seite/Unterseite", also zuerst die Hauptseite, danach ein
Schragstrich (/) und darauf folgend die Unterseite.

Beispiel:

214/1
214/1;214/2;215/1;215/2

Sie kénnen die Angaben auch zusammenfassen und damit verkilrzen. Bei den Hauptseiten kdnnen
Sie ein Minus (-) verwenden, um einen ganzen Bereich von Seiten anzugeben, beispielsweise 214-
218. Damit werden alle Seiten (214, 215, 216, 217, 218) eingelesen. Bei Unterseiten kénnen Sie
diese Schreibweise auch verwenden, beispielsweise 214/1-2, und zusatzlich auch das Komma. Die
Angaben 214-218/1-2 sind daher identisch mit 214-218/1,2. Mit dem Komma kdnnen Sie aber
daflir bestimmte Unterseiten ausschlieBen, beispielsweise 214/1,2,5-8,10.

Maske verschieben

Auf einer Videotextseite sind meist mehrere Wertpapiere untergebracht und entweder in Zeilen
oder in Spalten angeordnet. Sie kdnnen angeben, wieviele Zeilen oder Spalten eingelesen werden
sollen und wie groB3 die Abstédnde dazwischen sind. Im Videotext Manager sehen Sie immer sofort
eine grafische Riickmeldung und kénnen das Ergebnis so schon im Vornherein kontrollieren.

Teletext Set Manager
Located at: QuoteMan > Menu Data > Teletext Manager

Wenn Sie die Bereiche im Videotext definiert haben, kdnnen Sie diese zu Gruppen (Sets)
zusammenfassen. Dadurch haben Sie die Mdglichkeit, nur ausgewdahlte Bereiche zu aktualisieren
und damit Zeit zu sparen. Sie kénnen im QuoteMan Meni
Kursquellen/Einstellungen/Videotext festlegen, welches Set verwendet werden soll.

Teletext Aliasliste
Located at: QuoteMan > Menu Data > Teletext Manager

Wertpapiere werden in der Datenbank mit der WKN identifiziert. Im Videotext ist diese WKN aber
nicht immer angegeben, sondern nur der Name oder Teile des Namens. In diesem Fall kann
QuoteMan diese Zuordnung nicht automatisch vornehmen. Der entsprechende Name wird aber
automatisch in der Aliasliste gespeichert. Hier kdnnen Sie dann selbst bestimmen, unter welchem
Wertpapier die Daten abgelegt werden sollen. Dies muss nur einmal geschehen.

41



Fibotrader Handbook

Teletext Hinweise

Die Zuordnung der Wertpapiere erfolgt im Gegensatz zu allen anderen Teilen des Programms
mittels der Wertpapierkennummer, damit die Definitionen nicht verloren gehen, wenn Sie einmal
die Datenbank erneuern.

Tenfore

Located at: Fibotrader > Toolbar > icon Data management > Date sources

If you have a subscription to a Tenfore datafeed this datafeed can be used. There are two
possibilities to connect depending on your Tenfore license:

e through QuoteSpeed (ClientAPI)
e directly with Tenfore server (ServerAPI)

Both versions offer the same functionality.

Link: www.tenfore.de

Data export
ASCII export
Located at: QuoteMan > menu Data > Export > ASCII Format

The ASCII export assistant supports you in selecting the desired format and data resolution as well
as the count and order of the data fields.

Ascii Export
Generl | Fomat |
Thiz rrodube allows you bo export data bo an azch fomat (b, _cov. ) Thiz
famnat can be read by nealy every othes software on the markat
Symbol Symbok Advanced Micio Devices| | [_Chogse |
Filename:
Timre seblings
Rezaluton: (%) End of day () Inbraday
Clstetdate  [asz0z =)
[ End date: T
[] Campeessiore 15 Seconds o
| ok ||  Cose

Example: Exporting a security to a CSV-file
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e Select the menu Data / Export / ASCII Format.

@'Quﬂteﬂan [; ] ﬁ
Pragram | Daka Teals Help

Statuz Update data

Date o, | icdate aukomaticaly. .

Dataimy  Wedate historical quotes...

Historpd  Imoart
Export

|| -

|| ASCIi Formet... |
QuoteMan Foemat. .. [:E

Aetificial quote creation. ..

EOLEEl Mandder

Manage user defined menu commands, ...

e Within the appearing dialog the desired security and the target file can be defined. Also the
date range and the compression can be chosen.

-

ASCII Export
General I Froimat I

Thiz madule allows wou ko esport data to an ASCH formal (e, cav. ] Ths
tomnat can be read by nealp eveny otfwr sofbwane an the market.

Symbel: | Spmbot MICROSOFT 0 Choass
Filename: IE ol Y|
Time setlings
Fasohiion: (=) End of day Vintraday

[ Stk date: 18032004 hd

(] End dats: 116,03 2005 =l
[ Compressan: 15 || Tieke E|

[ DKEJ[ Chose |

e In the tab sheet "Format" the data fields can be (de-)selected and the date format, time
format and the separator can be configured.

ASCII Export '
General Fomat ]
Sepaiatar: ' :}
Fighds: D ]
[ Time: [
L Symbal ! = ! =]
B |
CEe Ll =
| " sl
High
Ly
[ Clege el
] Imzert cohmnn names in first fne
[Tl append ta esisting file
Drate foamat: nddd
Tirne Foumat: [r—
[ oK | [ Closs ]

e Clicking the OK-button starts the export process.

QuoteMan export
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Located at: QuoteMan > menu Data > Export > QuoteMan Format

QuoteMan Export

This madule expoits dsts in the Quobeman foimat. These fes se
automatically mported when put into the Quctemnan drectory at starup,

Symibal
Filersane:

[#] Intraday [“1End of day

[COstandate:  [14.04 2004 v
[JEnd date 14.05.2004 .

[ s o e symiksol

Securities administration

Located at: QuoteMan > Menu Tools > Security administration

All information for a specific security can be managed here. You can change fundamental data as
well as price data.

Attention: In case you are using a Data vendor which supports catalogs, all changes are made
automatically. It is not recommended to change anything here in this case.

%] Securities administration: MICROSOFT CO okl
ayfbol management  Additicnal  Quoke mansgerent 7
Quete kst | Fundamentals | Estended hundamensals |

Diata sounce: Erd of dap EE Hurmber of quotes: 1260

Date  Cpen  Hgh  [Low |Eschange |~
13032000 la7 620 100,250 a7 500 ! o
14,03 2000 29,750 25,120

-;50321:0} 93-53'3 samu
1603 2000 36 590 3240
et e e
e B
21032000 103020 fssson

Li1osg20 o 01120
112870 H0RE

debs.au
23,03 2000

TR TR PR 8 T U 1 B0 8 A S B B R B
A A e AAF AR PR

[ Hew enti.. | Delete | [ Delete ali

Entering quotes

Located at: QuoteMan > Menu Tools > Security administration

It is easy to enter quotes manually. In the Custom stock administration, click on New to open the
custom data dialog. Navigate with the tabulator or the return key through the individual text fields.
The content will be selected to allow easy overwriting.

Pressing return in the volume field, the data will be saved and the date will be set to the next
trading day, or, if in Intraday mode, to the next 15 minute time interval. This allows you to
immediately continue with the next quote.
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Unnamed symbols

Located at: QuoteMan > Menu Tools > Security administration > Menu Symbol management > List of unnamed
symbols

If QuoteMan, while updating from the internet or teletext, encounters symbols which are not yet
contained in the database, it will add them and mark them as new. The name and the symbol will
be the same in this case. Use the list of unnamed symbols from the Custom stock administration to
easily load and rename them manually.

Linbenannte Wertpapiere

|
MDA
"D
MO
5Dl
Anzeigen... Auz Lizte entfernen
Schliefen

Artificial quote creation

Located at: QuoteMan > menu Data > Artificial quote creation

This module was created for internal use in the beginning. Over time, we realized that it makes a
lot of sense to release it to all users. It allows you to simulate a steady flow of quotes for one or
more symbols. This can help you to greatly enhance the test process for your strategies. You can
freely experiment with this function, since all artificial quotes can easily be deleted by clicking the
Delete all artificial quotes button.

This function is especially useful for testing trading strategies and their reaction to random
scenarios. The charts created look extremely similar to real charts.

%] Artificial quote croation [X]

Synibiols foe simulaton
i B = Freterence:
|rtereal i millreconds

Iresmrbiors: N

Tone 0 ms

Slait date 29032004 180218
Cuimenl date 29,03, 2004 120243

| Stop I

Data links

If you want to combine data from several data sources you create data links. They can also be
used as a backup to store quote data from an external data vendor in he local database to use it
when the main data vendor should not be available.
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It is also possible to direct incoming price data to the local database. This will result in a significant
speed up. Historical data will not be requested via internet but loaded directly from the local
database. Intraday data will be added automatically.

This process can only in parts be done automatically. The reason for this are the different symbols
the data vendors choose for the same stock. Microsoft from one vendor can have a totally different
ID from another vendor and is therefore a different symbol for Fibotrader. Creating a data link
solves this problem by linking both values which tells the system that MSFT is the same as
MSFT.US for example. Right-click on a symbol and select Data link from the context menu to open
the assistant.

Folders and catalogs also offer a data link option in the context menu. This allows you to link a
whole list of symbols at once. Here you find the option to automatically scan for the link to a
symbol. Internally a search is conducted and only if more than one possibility to link exists you get
prompted to select one.

The typical steps for backing up an external data vendor in the local database are as follows:

Right-click on the folder or catalog you want to save and choose Data link

Let the automatic scan perform a search and ignore all symbols which were not found
After the search, let all symbols which were not found be created automatically

All symbols will have a link now

Switch to QuoteMan and open the Data/Save external data dialog

Select the folder or catalog you just linked and download the historical data, either EOD or
Intraday or both, this may take a while

If you want to save Realtime updates, activate the module to collect and save all ticks

e Your local database will now contain the same data

Attention: This module is currently under construction to simplify this process and will be available
in an improved way in future versions.

Realtime data

All modules displaying quotes can do this in Realtime. This is available for:

e Charts

e Portfolios

e Lists

e Symbol details
e Explorer

e Ticker

e Watch lists

e Custom indices

The updates are done automatically. Currently, the TaiPan Realtime, Sino, Interactive Brokers,
Tenfore and eSignal support the push method, which sends data to the application as soon as it is
available. All other vendors use the pull method, which requires Fibotrader to actively request, if
there is new data available. QuoteMan is not needed for push data, since all management is done
by Fibotrader.

As soon as you select a symbol or create a list, the data is registered for the Realtime push data
stream. You can view the list of currently registered symbols in the Realtime monitor, which you
find in the Tools/Monitors menu.

Loading charts sometimes takes a little while, since the interface to the data vendor cannot
be influenced by us. Once loaded, data will be show in Realtime. The data is buffered internally and
will be available instantly for any consecutive calls.
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Attention: In TaiPan RT mode, the message "Server busy" can appear when loading big blocks of
data. Click on retry in this case.
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Charts show the historical development of a security. Fibotrader supports the analysis process with
a wide variety of tools. A chart can be opened by either double-clicking on the name of the security
in the Fibotrader explorer or by dragging it into the chart window. The chart will be updated
automatically, as soon as price updates are available.

This software makes it very easy to develop custom trading strategy which can also be tested and
optimized on historical data. You design your strategy in the chart window. This way, you get
instant visual feedback on how the system performs in certain situations. The most simple system
is probably a single moving average. You can, on the other hand, create far more complex
systems, which consider a wide variety of key issues and generate exactly those signals you want.

Chart window

The chart window consists of three main components. On the right side the object tree is situated,
which shows all objects contained in the chart. There all preferences can be adjusted.

There is a vertical dividing button between the object tree and the actual chart, which allows to
resize, hide or show the whole object tree.
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The middle area contains the chart, indicators and drawings. On the left side you can find the
Explorer. He can be resized, shown or hidden with the dividing button.
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The object tree

The object tree contains all elements which are shown in the chart window. Depending on the entry
chosen, different preferences will be available. The hierarchy (except for drawings) is as follows:

e Signal conditions
Buy condition 1
Buy condition N
Sell condition N
Cover condition N
Entry rules

e Entryrulel

e Entry rule N
Stop systems

e Stop system 1
e Stop system N

e Chart1il
e Base
0 Indicator 1
0 Indicator N
= Sub indicator 1
=  Sub indicator N
e Chart2
e Base

When adding new entries, they inherit the basic properties of the last object created. When
selecting an entry in the object tree, the parameters can be changes in the parameters box below.
All changes will be shown automatically except for indicators, which need to be recalculated, by
either pressing the recalculate button or the return key after having made the changes.
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Chart resolutions

You can set the count and detail of the displayed data by selecting the appropriate entry from the
drop down list using the icon Chart Resolution. Two values are important: The resolution, within
which the data is loaded as well as in which interval backwards the data is loaded. Examples are 5
minutes for 1 week, 1 day for 5 years...
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You can store multiple resolutions which are available later by one mouse click. The charts title bar
always thows the current resolution.

You can set resolutions through direct input in the command line. The topic 'command line'
contains more information about this.

days/weeks/months/years

The day resolution is the standard value. For this presentation the end of day data is uses and
completed with the last intraday quote.

hours/minutes/seconds/ticks
This mode presents quote changes within one day if these data is available.

The data processing works as follows:

If only one data point exists in the chosen interval, it is shown normally.
If multiple data points exist within one resolution point. (e.g. multiple data points within
one minute), the highest and lowest values are searched and used as high / low value of
the final data point. The first and the last data point are the open and close values. The

volume is added up within one data point.

Example: Adding a new chart resolution
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e Within the chart click on the chart resolutions symbol and select 'Manage resolutions...".
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e The new resolution is shown in the list. Finish the creation by clicking Close.
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e You can now select and use your new chart resolution.
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Chart properties

Additional chart windows can be created by using the Chart management menu and selecting
Create new chart window. There is no limit to sub chart windows. Each chart window will
contain the base symbol, which cannot be deleted (e.g. Microsoft). The size of the sub window can
be changed by moving the horizontal separator between the chart windows. Each sub window has
its own set of preferences. They can be accessed by selecting the appropriate chart entry in the
object tree (e.g. Chart 1). The preferences section below the object tree will show the current
settings.

Axis

In the Axis tab sheet you can adjust the axis presentation. Additional modules can be activated,
like price volume chart, if provided by the data vendor also market depth, and the chart legend.
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Background preferences

The background can be set to any color, gradient, color alternation or even to a picture. Pictures
will be resized to fit the chart window. It should be considered that gradients take a little, pictures
a lot of time to draw. For presentations this can be a nice feature though.

Color alternation shows different colors for odd and even periods. On an Intraday chart, hours will
be marked for better navigation. On End of Day charts, weeks or months will be painted differently.
In Point & Figure mode you can easily see the time period for each bar this way.

Avis Background | Scalng]

Backgound tppec  Colos cycle
Colee 1: ] sHODE DEDE 08
Ciolos 2: [CJsHOOCFCFCFL

Scaling preferences

Linear and logarithmic scaling is supported. With logarithmic scaling, the distance between small
values is bigger than between big values.

An important function here is the fixed axis ratio. If you often use round draw tools like the Phi
ellipse you know that the intersection point with the quotes depend on the window size. This can
be eliminated by using a fixed axis ratio. If you click the button within the edit field 'Ratio' the
current view is fixed.

Object properties
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Depending on the entry selected in the object tree, different preferences will be available. They can
be accessed in the lower left corner of the chart.

Appearance

This pane contains all settings which modify the visible component of the entry, like the color. Also,
the style can be set here to e.g. Candlestick or Point & Figure.

Appeaiance | Paameters| Signals |

Color; I - H O0000000%
Up-Color [ & HO000C000%
O owr-Color Bt HOOGO0CFF L
Valse onpace aax [

Thickness 1

Shyba: Candestick

Parameters

Many indicators have parameters, which modify their behavior. The changes are made after
clicking Update or pressing the Return key.

In addition, many drawings have parameters like fixed ratios, which can be modified here, too.
Clicking on ratios with the right mouse button will bring up a menu to create custom ratios.

Signals

This view manages the signals which should be shown. Inverting signals switches buy and sell
signals. This might result in interesting possibilities in down trends. Consider, that the graph needs
to be recalculated, in order for the changes to take affect.

Most of the indicators generate buy and sell, but no cover signals. In a strategy, where you trade
short signals, this can cause negative effects. If you actually want to cover a position instead of
going short for this indicator, activate the option Sell->Cover. All sell signals will be changed to
cover signals.
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Navigating in the chart

The chart window is very dynamic and there are several ways to navigate in it. It can be moved,
expanded, shrunken and zoomed. In addition, there is instant feedback about the current mouse
position on the different axis.

Scaling

Charts in Fibotrader do have traditional scroll bars at the bottom of the chart. In addition, since
charts are calculated in Realtime, the navigation offers more possibilities.

Moving the mouse over the axis (either time or price) causes the cursor to change. Holding down
the left moue button and moving it changes the current chart window size. The arrow in both
directions allows to pan the chart without changing the width or height.

@ LeE=>T 1
Information about the chart

Right above the chart the open/high/low/close of the current bar will be displayed. Holding down
the Shift key will create a popup window, which shows additional information. If there are
indicators, information to those will also be shown. Holding down the CTRL key in addition will
display even more information, including the volume and the current position of drawings. The
control key will also extend the daily dividers on Intraday charts all the way to the bottom of the
chart. This way you can easily differentiate between days.

Moving the mouse over a signal will show information about it, including profit/loss. If an R is
displayed behind the signal date, the signal is redundant and does not have impact on the overall
signal result.

Reference point of signals

To see which signal and price is used when calculating profits, you can move the mouse over the
signal and press the CTRL key. A line will be drawn and connected to the signal it references. Also,
if an entry rule has been applied, the original position of the signal can be shown this way.
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Show current mouse position in all chart sub windows

Pressing the CTRL key will draw a vertical line through all chart sub windows at the current mouse
position.

Zooming

You can zoom into areas of the chart by holding the right mouse button and drawing a rectangle
around the area. Releasing the right mouse button zooms in, pressing it one time afterwards
zooms out again. The zoom out function can be used several times to undo all zoom operations.

Additional possibilities

o Double-clicking on any axis will fit the graph into the chart window.
e Using the scroll wheel of your mouse you can contract and expand the time axis.

Browse several symbols

You can browse through a list of symbols easily by dragging folders or even portfolios into the
chart window. All symbols will be shown in a list in the top left corner. You can switch between
them by using the drop down menu.
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Chart time span

Located at: Fibotrader > chart window > icon Time spans

Time spans are a helpful tool for quickly selecting certain areas in the chart. Custom time spans
can easily be defined. Selecting a time span from the Time spans menu will cause the time axis to
change to the specified period. They have nothing to do with the actual data loaded though (this is

set in the chart preferences).

Example: Creating a custom time span

e In the chart window click the arrow next to the calendar symbol an select 'Manage time

spans'.
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Within the appearing dialog you can select another time span or create a new one by
clicking 'New entry'.

The new time span can now be configured, there can be defined spans of chart data or
time periods. The entry bars is independent of the current data resolution. This way it is
possible to define time periods, which work on Intraday as well as on End of Day charts.

w

By dafining & custom bme span & is postble 1o quickly zoom to it
laber Lizing the menu
]

o J[ coxs ]

Back in the administration dialog the new time span is shown in the list. Select it and click
'Close’' to activate it now.

Range: 1
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Fixed axis ratio

A problem of many analysis with round draw tools like the Phi ellipse is the point that the
intersection points differ by the scaling of the chart window. In Fibotrader the possibility of fixing
the current scaling and deactivate automatic scaling is implemented. This way analysis always stay
consistent. This can be done by setting the fixed axis ratio in the chart scaling options.
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Example: Setting a fixed axis ration in the current chart window

e Choose the chart to fix from the object tree and select the tab sheet 'scaling'.
e Here a custom ratio can be specified and be activated by clicking the checkbox 'Fixed axis
ratio'. Or you can click on 'Current' to have the current ratio selected.

e The chart will be scaled within the new ratio, deselecting the checkbox activates free
scaling again.
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Drawing in the chart

Drawing in the chart is done by holding the left mouse button and moving mouse. The drawing is
only visible in the sub chartwindow it was drawn in.

When holding the Shift key while drawing, the endpoint of the drawing will be connected to the
nearest closing price. Pressing the Shift key before drawing it is also possible to over existing

drawings (instead of manipulating it).

Draw tools can be selected in the Draw tools menu. In order to stop drawing at all, there is also a

deactivate drawing option.

Signals

Some tools can generate signals. Most of the times, a buy signal is created when the close crosses
the line from below and a sell signal when it crosses from above. Some tools like text do not

generate signals, others obey additional rules

like trend channels.

It should be considered that the signals depend on the scale mode of the chart. Linear scales
generate different signals than logarithmic charts.

Normally the drawing will be placed under the base value (e.g. Microsoft) and signals will be
generated depending on the quotes. If you want to calculate intersection points with
indicators, deactivate the option "Put drawings under main graph" in the chart preferences. If
done so, drawings will be put under the currently selected entry in the object tree.
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Draw tools

Located at: Fibotrader > chart window > menu Draw Tools

The chart module offers a wide variety of tools which allow to draw directly in the chart. These
tools can also create signals in a lot of cases. From the draw tools menu you can choose the tool
you want. In the chart window, press and hold the left mouse button, to start drawing. Release it,
when done.

Drawings will be highlighted, when moving the mouse above them. A couple of little circles will
appear, which allow to modify, e.g. move, the drawing. Pressing the right mouse button on a
highlighted drawing brings up a menu which shows additional options. To delete drawings either
use this menu or press the delete key. The available draw tools include:

Line

Trend channel
Regression
Text

and many more

Fibonacci Tools
Some of the tools are based on the numbers and ratios of Fibonacci, a mathematician.

Fibonacci Arcs

Fibonacci Fanlines
Fibonacci Retracements
Fibonacci Time Relations
Fibonacci Time Zones
Phi Ellipse

Phi Channel

The Fibonacci numbers

The 1170 born mathematician Leonardo da Pisa - known as Fibonacci - discovered a sequence of
numbers which repeats in many different areas of life.

The formula
Zy=Zy 1424
results in the sequence:

0,1,1,2,3,5,8, 13, 21, 34, 55, 89, 144, 233...
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The ratios of two consecutive numbers approaches Phi with 0.618. Using Phi, we get the following
sequence:

Z,=2Z,.1/Phi

0.618, 1, 1.618, 2.618, 4.237, 6.656, 11.093...
Line

Located at: Fibotrader > chart window > menu Draw Tools

Lines connect two points. There are two special forms, the horizontal line to identify resistance and
support areas and the vertical line.

Buy signal: Price crosses from below
Sell signal: Price crosses from above

Phi Ellipse
Located at: Fibotrader > chart window > menu Draw Tools

The Phi-Ellipse is very different to the normal ellipse. It can be rotated freely and it has a fixed Phi-
Ratio.

There are no signals generated.

For detailed and in-depth information about the Phi-Tools please refer to the books of Robert
Fischer!

Phi Channel
Located at: Fibotrader > chart window > menu Draw Tools

Phi channels are drawn like normal trend channels. In addition on either side there are parallel
lines in Phi-Ratios. The Phi ratios can be selected by either right clicking on the channel or through
the object tree.

There are no signals generated.

For detailed and in-depth information about the Phi-Tools please refer to the books of Robert
Fischer!
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Fibonacci Arcs

Located at: Fibotrader > chart window > menu Draw Tools

Fibonacci arcs are drawn at fixed ratios on the base line. Through the parameters it is possible to
also create a full circle instead of an arc.

There are no signals generated. The Fibonacci ratios can be selected by either right clicking on the
Arcs or through the object tree.

Fibonacci Fanlines

Located at: Fibotrader > chart window > menu Draw Tools
Fibonacci Fanlines are similar to Speedlines. Fibonacci ratios are used to draw the lines.

There are no signals generated. The Fibonacci ratios can be selected by either right clicking on the
Fanlines or through the object tree.
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Fibonacci Retracements

Located at: Fibotrader > chart window > menu Draw Tools

Fibonacci Retracements show possible turning points in up or down trends. Following the Fibonacci

philosophy, important points are the 38.2%, 50% and the 61.8% levels.

There are no signals generated. The Fibonacci ratios can be selected by either right clicking on the

retracements or through the object tree.
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Fibonacci Time Relations
Located at: Fibotrader > chart window > menu Draw Tools

Fibonacci Time Relations show possible turning points. The initial distance is multiplied with Phi
ratios to determine future points.

There are no signals generated. The Fibonacci ratios can be selected by either right clicking on the

drawing or through the object tree.
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Fibonacci Time Zones

Located at: Fibotrader > chart window > menu Draw Tools

Fibonacci Time Zones show possible turning points. The sequence of the Fibonacci numbers is
plotted into the future.

There are no signals generated.

Trend channel

Located at: Fibotrader > chart window > menu Draw Tools

The trend channel consists of a base line and a second parallel line. You can change the distance of
the second line by using the little modifier at the end of it.

Buy signal: Price crosses upper line from below
Sell signal: Price crosses lower line from above
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Linear Regression

Located at: Fibotrader > chart window > menu Draw Tools

The regression tries to draw a line in a chart in a way that it fits best in it (method of ordinary least
squares). This shows the theoretical trend as the computer would recognize it.

The regression channel creates two additional lines, which form the channel. There are two modes:
in normal mode, the system chooses a width which would touch the farthest point from the middle
line and doubles it with the same distance below. Alternatively the standard deviation can be used.
To set the number of standard deviations use the object tree preferences.

The signals of regression lines are created the same way as for normal lines. Regression channels
obey the same rules like normal trend channels.

Text

Located at: Fibotrader > chart window > menu Draw Tools

Text allows you to annotate certain movements in the chart. You draw it the same way as the line.
To change the text, select it in the object tree and go to preferences. There is a limit of 255
characters.

There are no signals generated.
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Tap

Fetrace

Indicators

Indicators can help in the process of making a buy or sell decision. There are a lot of different
indicators with fixed interpretation. It is also possible to easily create custom indicators.

Indicators can either be drawn directly into the chart or they move around a center line, so called
oscillators. Right-clicking on the base value in the object tree you can add indicators by selecting
Add indicator. There is no limit to the number of indicators used in a single chart. Indicators can
even be attached to indicators by right-clicking on an indicator and choosing Add indicator there.

The indicator window lists all available indicators. Entries marked with a star (*) are internal
indicators and execute faster. In addition it is also possible to download indicators from the
internet.

Indicators and stop systems

Seach pheage: EJ Average Directional Moy, Index

© 20 _Last used | Average Divechional Index [ADX] waz
S Agoon developed by, Wedas Wilder Ji. and a5 its
 [Average Diectionsl Mov. Index niame imphes attempls lo measis the shength
%1 ] Candlesticks of the drechon the secunly is moving in
& Commodity Chanrel Irndes
4 Cugrent trend”
% Elder Ray
% Envelopes
= Ecuily”
S Gap marked
4 Hesbogram
L W

| Mehwres irgon indesried... Dbt |

Lok J[ coca |

The preferences of the indicator are shown in the preferences section below the object tree. You
can apply the changes you made by clicking on Update or pressing the return key.
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Adding overlays

Overlays show how the base value performs compared to another symbol. The starting point is
always the left border of the chart window. Indicators cannot be used on overlays.

Indicator types

There are different types of indicators. A first division can be made for internal and external
indicators. The moving average is an example for an internal indicator. The reason for this is
speed. Although scripts are extremely fast, it makes sense to implement indicators, which are used
very often, directly in the main program. External indicators are scripts, which are called each time
the calculation is made.

Furthermore indicators can be distinguished by the graph they reference:

Using the graph right above (e.g. moving average)

Using several foundation indicators to create a new one (e.g. Crossover)
Creating only signals (e.g. Stop systems)

Changing signals (e.g. Entry rules)

Signal conditions

Indicators can return a variety of results:

Draw new graphs
Generate signals
Draw objects (e.g. Trend lines)
Change the format (e.g. colors)

If an indicator references other indicators, they will be shown under the Base entry in the object
tree. They themselves refer to the entry above. The behaviour of the base depends on the
indicator. Some indicators need a fixed amount of base graphs, which are created automatically
and cannot be deleted. Others can use any number.

List of available indicators
_Testbedingung
Acc./Distr. Line

All Candlestick pattern
Recognizes important Candlestick patterns and generates the necessary signals.

All Point & Figure pattern
Recognizes important Point & Figure patterns and generates the necessary signals.

Aroon

The Aroon was developed by Tushar Chande, the oscillator will be high when the Aroon Up is high
and the Aroon Down is low, indicating a strong upward trend. The Aroon Oscillator will be low when
the Aroon Down is high and the Aroon Up is low, indicating a strong downward trend.

Ascending Triple Top
Recognizes Ascending Triple Top (3 ascending tops, 2 ascending bottoms) and sets buy signal.
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Average Directional Mov. Index
Average Directional Index (ADX) was developed by J. Welles Wilder Jr. and as its name implies
attempts to measure the strength of the direction the security is moving in.

Average True Range
The real bandwidth between High and Low und consideration of gaps. 0-no smoothing (TR), 1-X
smoothing with X days (ATR).

Barros Swing

By Ramon Barros: The Barros Swing is a swing chart and like all swing charts identifies the trend of
a specific timeframe. We all know that an uptrend is a series higher, highs and higher lows, a
downtrend is a series of lower lows and lower highs, and a sideways trend is a series of about
equal highs and equal lows. The trick is to differentiate the quarterly highs and lows from the
monthly highs and lows and the monthly highs and lows from the weekly highs and lows etc. The
Barros Swing is constructed using an algorithm that encompasses time and price. The yearly trend
is seen using the 12-monthly swings, the quarterly trend is seen in the 13-week swings, the
monthly trend distinguished by the 18-day swings and the weekly by the 5-day swings. The first
setting, of any timeframe, need not be displayed e.g. for daily charts this is 3, for weekly charts
this 4 and for monthly charts this is 3. The middle and final setting represent the trend of
timeframe you want to display. For a full description read the Nature of Trends by Ray Barros,
www.tradingsuccess.com

Bearish Belt-Hold
Recognizes important Candlestick patterns and generates the necessary signals.

Bearish Catapuit
Recognizes Bearish Catapult (Triple Bottom + following Double Bottom) and sets sell signal.

Bearish Engulfing
Recognizes important Candlestick patterns and generates the necessary signals.

Bearish Signal
Recognizes Bearish Signal (2 descending bottoms + 3 descending Tops) and sets sell signal.

Bullish Belt Hold
Recognizes important Candlestick patterns and generates the necessary signals.

Bullish Catapult
Recognizes Bullish Catapult (Triple Top + following Double Top) and sets buy signal.

Bullish Engulfing
Recognizes important Candlestick patterns and generates the necessary signals.

Bullish Signal
Recognizes Bullish Signal (2 ascending Tops + 3 ascending Bottoms) and sets buy signal.

Buy Condition
Generates a buy signal as soon as the condition is true.

BoOrsengang

CCI Fibo Peak
Generates the Fibonacci Peak (CCI(8)+CCI(13)+CCI(21))/3 and the Peak Exploration with cross
lines at +100 and -100.

Chaikin Oszillator

Chaikin Volatility
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Chande Momentum Oscillator

The CMO is closely related to, yet unique from, other momentum oriented indicators such as
Relative Strength Index, Stochastic, Rate-of-Change, etc. It uses data for both up days and down
days in the numerator, thereby directly measuring momentum. The calculations are applied on
unsmoothed data. Therefore, short-term extreme movements in price are not hidden.

Commodity Channel Index

The Commodity Channel Index (CCI), developed by Donald Lambert, was designed to identify
cyclical turns in commodities. Lambert recommended using 1/3 of a complete cycle (low to low or
high to high) as a time frame for the CCI.

Coppock

Cover at end of day
Covers open positions at the end of the day when used in Intraday charts. This way traders do not
have positions over night.

Cover Condition
Generates a cover signal as soon as the condition is true.

Current trend
Draws the current trend into the chart. In an uptrend a buy signal is generated, in a downtrend a
sell signal.

Dark Cloud Cover
Recognizes important Candlestick patterns and generates the necessary signals.

Demark's Range Expansion Index

DeMark's Range Expansion Index is a market-timing oscillator. The oscillator is arithmetically
calculated and is designed to overcome problems with exponentially calculated oscillators, like
MACD. The TD REI oscillator typically produces values of -100 to +100 with 40 or higher indicating
overbought conditions and -40 or lower indicating oversold.

Descending Triple Bottom
Recognizes Descending Triple Bottom (3 descending Bottoms + 2 descending Tops) and sets sell
signal.

Dienstag

Directional Movement Index (DMI)
DMI is an indicator which determines the rate of price change, if an instrument is moving in a
trend.

Double Bottom
Recognizes Double Bottom (2 descending Bottoms) and sets sell signal.

Double Bottom with Resistance
Recognizes Double Bottom with Resistance (2 descending bottoms + 2 tops at same level) and sets
sell signal.

Double Smoothed Stoch. (Blau)
Der Stochastic wurde von William Blau durch zwei exponentiell geglattete, gleitende Durchschnitte
weiter entwickelt.

Double Smoothed Stoch. (Bressert)
Developed by Walter Bressert, Double Smoothed Stochastics is a variation on Slow Stochastics.

Double Top
Recognizes Double Top (2 ascending Tops) and sets buy signal.
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Double Top with Support
Recognizes Double Top with Support (2 ascending Tops + 2 Bottoms at same level) and sets buy
signal.

Elder Ray

Envelopes

Creates envelopes around the underlying graph. If the graph reaches the upper line, the market is
taken as oversold and a sell signal is generated and vice versa. Hint: Bollinger Bands only work on
a moving average

Equity
Plots the equity curve in the chart, resulting from the transactions created by the current signals.

Evening Doji-Star
Recognizes important Candlestick patterns and generates the necessary signals.

Evening Star
Recognizes important Candlestick patterns and generates the necessary signals.

Expol
Expo5

FiboCounterTrend
Retracement after swing creates counter trend signal

FiTestSuperK1i3
FiTestSuperk4

Fixed stop (%)
Creates a cover signal if the quote reaches a certain limit compared to the last buy signal.

Force Index

Gap marker
Marks gaps in the chart. These appear when the low of the previous day is above the high of
current day and vice versa.

haDiffCO & Mov
haDiffCO indicator, plots haClose - haOpen, apply to Heikin-Ashi chart only! Moving average
creates Mov-HaDiffCO indicator, signals are set on crossover.

Hammer
Recognizes important Candlestick patterns and generates the necessary signals.

Hanging Man
Recognizes important Candlestick patterns and generates the necessary signals.

Harami
Recognizes important Candlestick patterns and generates the necessary signals.

Harami Cross
Recognizes important Candlestick patterns and generates the necessary signals.

HeikinAshi
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High Pole
Recognizes High Pole (long bar up with following correction down of at least 50%) and sets
downtrend.

High/Low Break
Creates an entry signal if the quote break through the last high or low in a given period of time.

Histogram
Plots the difference between two graphs.

Horizontal lines
Draws horizontal lines at user defined levels.

Ichimoku Kinko Hyo

Ichomoku Kinko Hyo is a Japanese charting technique which shows where a market is headed and
provides entry and exit points. Ichimoku analysis is similar to Moving Average analysis. Buy and
sell signals are given by cross-overs. A bullish signal is issued when the Tenkan Sen crosses Kijun
Sen from below. Conversely, a bearish signal is given when Tenkan Sen crosses Kijun Sen from
above.

IKH Chikou Span
n/a

IKH Kijun-Sen
n/a

IKH Senkou Span A+B
n/a

IKH Tenkan-Sen
n/a

In-Neck Pattern
Recognizes important Candlestick patterns and generates the necessary signals.

Inverted Hammer
Recognizes important Candlestick patterns and generates the necessary signals.

Kairi
The Kairi shows the percentage difference between price and moving average.

Kaufman's Adaptive MA
Developed by Perry Kaufman, this indicator is an EMA using an Efficiency Ratio to modify the
smoothing constant, which ranges from a minimum of Fast Length to a maximum of Slow Length.

Keltner Channels
The Keltner Channel indicator is used to identify overbought / oversold conditions as well as the
trend strength of a market.

kvgd (Custom)

Last Peak/Valley Break
Creates an entry signal if the quote breaks through the last existing peak or valley.

Livermore Market Key
This representation of J. Livermores Market Key shows the different states a security is in. Use it on
line charts! For more details please read the provided HTML file.

Logarithmic Returns
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Long Tail down
Recognizes Long Tail Down (O-Bar with at least 20 boxes and following reversal) and sets buy
signal.

Low Pole
Recognizes Low Pole (long bar down with following correction up of at least 50%) and sets uptrend.

MACD
The Moving Average Convergence/Divergence study creates signales from the smoothed difference
of two moving averages.

MACD Histogram
The Moving Average Convergence/Divergence study creates signales from the smoothed difference
of two moving averages. This is the histogram of the study.

Majority Rule (MJR)
The Majority Rule calculates, which percentage of days within the period the price increased.

Midas

Midos
Implementation of the Midos system of Dennis McNicholl in his book Taming complexity in Trading.

Modified Moving Average

Modified Moving Average (Joe Sharp)
MA modified by Joe Sharp, described in '"More Responsive Moving Averages'

Momentum
Measures the speed of a quote movement. Values above 0 generate a buy signal and vice versa.

Money Flow

Morning Doji-Star
Recognizes important Candlestick patterns and generates the necessary signals.

Morning Star
Recognizes important Candlestick patterns and generates the necessary signals.

Moving average
Smoothes a graph over a given period of time.

Negative Volume Index

Net Trend Divergence (NTD)

Positive indicator values represent an uptrend, negative values a downtrend. This way the NTD can
show the trend speed: Values leaving the zero-line represent an accelerating trend, values moving
towards zero represent the slow-down of a trend.

Notis %V
On Balance Volume

On-Neck Pattern
Recognizes important Candlestick patterns and generates the necessary signals.

P&F horizontal count
Calculates the theoretical quote goal using the hoizontal count method.
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P&F vertical count
Calculates the theoretical quote goal using the vertical count method.

Parabolic SAR (Meyers)
Modification of the Parabolic SAR by Dennis Meyers. A position change only occurs if the price
exceeds / fells of the stop level by a given value, not only if the price crosses the stop level.

Parabolic Stop & Reverse

The Parabolic SAR is based on the Stop And Reverse (SAR) method. It is calculated using both time
and price, the result is a series of trailing stops on a curved line (like a parabola approaching the
chart). Reaching the chart line means a trend change.

PeaksNValleys
Peaks and Valleys.

Piercing Pattern
Recognizes important Candlestick patterns and generates the necessary signals.

Pivot channel

Pivot lines
Colors: Blue=Pivot, Positive=Pivot High/Low, Negative=Support/Resistance, Border=Additional
Support/Resistance

Point of Balance Oscillator
n/a

Polarized Fractal Efficiency

Use the PFE indicator to measure how trendy or congested the price action is. PFE readings above
zero indicate that the trend is up and the higher the reading the trendier and more efficient the
upward movement. PFE readings below zero mean that the trend is down. The lower the reading
the trendier and more efficient the downward movement. Readings near zero indicate choppy, less
efficient movement and a balance between supply and demand.

Positive Volume Index
Price and Volume Trend
Pring's KST

Profit target
Creates a cover signal if the profit reaches a predefined limit.

Psychological Line (PSL)
A psychological line is based on the nhumber of time intervals the market was up during the
preceding period.

PVC2

Quick formula
Allows the user to enter a custom scripting formula to plot without the need to create a new
indicator file first. This is perfect for quickly testing different easy strategies or typical One-Liners.

Random graph
Create a random graph. This way it is possible to test random walk theories.

Random quote development

Creates a random quote development at the end of the graph. This interesting for testing the
reaction of trading systems as well as random walk tests. The original graph will be copied in order
to allow other indicators to calculate signals.
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Random signals
Generates random trading signals.

Range Action Verification Index

The Range Action Verification Index (RAVI) indicator, developed by Tushar Chande can be used to
identify whether the market is trending. It attempts to improve on the Average Directional Index
(ADX) and is claimed by the author to respond more predictably to price fluctuations than the ADX.

Rate of Change
Measures the rate of change of a quote movement. Values above 100 generate a buy signal and
vice versa.

Relative Momentum Index

The Relative Momentum Index function determines the internal momentum of a field using the
number of upward and downward price changes across a given humber of bars over a given period
of time.

Relative strength (Levy)

Relative strength (Wilder)
The market is supposed to be oversold when reaching the lower limit and vice versa.

Relative strength (Wilder) neu
The market is supposed to be oversold when reaching the lower limit and vice versa.

Relative Strength 3M3 (Bressert)
The RSI3M3 is a 3-bar RSI smoothed with a 3-bar moving average.

Relative strength Classic
The market is supposed to be oversold when reaching the lower limit and vice versa.

Relative Vigor Index

This indicator was developed based the January 2002 Stocks and Commodities article entitled
Relative Vigor Index. This indicator is an oscillator built on the basic equation (CL - OP) / (HI - LO).
The oscillator is basically in phase with the cyclic component of the market prices.

RenkoLimits

Sell Condition
Generates a sell signal as soon as the condition is true.

Shooting Star
Recognizes important Candlestick patterns and generates the necessary signals.

Show portfolio transactions
Sets signals corresponding to the transactions in the current depot.

Signal filter
Shows only signals which are conform with a given condition.

Signal range
Triggers a buy signal when the graph crosses the upper boundary and a sell signal, when it crosses
the lower boundary.

Single Doji
Recognizes important Candlestick patterns and generates the necessary signals.

Smoothed Rate of Change
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Som

Standard Deviation
Calculates the Standard Deviation of the Close values.

Stochastic

The Stochastic indicator is one of todays most widely known and used oscillators. It represents the
relation of the difference of todays close and the used periods all time low calculated against its
trading range. The Stochastic indicator always moves in the range 0% to 100%.

Support lines
Finds important support and resistance lines. The number next to the line indicates how many
points this line crosses and can be used as a measure of importance.

Swingchart
Retracement after swing creates trend signal

Swingchart Breakout
Swingchart Retracements
SwingDoubleTop-Bottom

T3 Average
By Bob Fulks, modified by Alex Matulich 4/2003.

TD Sequence

Recognizes the several phases of the DeMark sequence and generates the necessary signals.
Countdown is cancelled if True High of Buy Setup is exceeded or True Low of Sell Setup is
exceeded, or if new Setup starts. No Intersection used

TD-Trendlines
Detects major trend lines in a given time period.

Three Crows
Recognizes important Candlestick patterns and generates the necessary signals.

Three White Soldiers
Recognizes important Candlestick patterns and generates the necessary signals.

Thrusting Pattern
Recognizes important Candlestick patterns and generates the necessary signals.

Tick Stop
Sets a fixed stop when the loss is greater than the tick size times the number of ticks. These
settings can be set individually.

Time Range Break
Enters a trade when the price exceeds the trading range of the beginning of the day. The range is
calculated from the first X bars.

Time Series Forecast
Calculates a linear regression over a given time period. The end point of this line is the new value
of the indicator.

Time stop
Generates a stop signal after a given period of time.

TimeUntilNextBar
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Trading range
Shows the trading range as well as the mean value for a given period of time. A buy signal is
generated when the quote is above the middle and vice versa.

Trailing stop
Simulates a trailing stop which moves up at rising quotes. A sell signal is generated at a drawdown
of X percent.

Trend confirmation

Trend Continuation Factor (TCF)

The Trend Continuation Factor (TCF) was introduced by M. H. Pee. It was created to help identify
the trend, and it's direction. Positive values of either the Positive Trend Continuation Factor (TCF+)
and the Negative Trend Continuation Factor (TCF-) indicate the presence of a strong trend. Positive
values of TCF+ indicator a strong uptrend, while positive values of TCF- indicate a strong
downtrend. TCF+ and TCF- cannot both be positive at the same time, since both an uptrend and a
downtrend cannot occur simultaneously. Both can be negative. If both are negative, this signifies
consolidation, or the absence of a trend. It recommended to enter long positions when the TCF+
value is positive, and enter short positions when the TCF- value is positive.

Trend Intensity Index (TII)

Trend Intensity Index (TII) is based on an article by M. H. Pee that will be available in the June
2002 issue of Stocks and Commodities Magazine. TII is used to indicate the strength of the current
trend in the market. The stronger the current trend, the more likely the market will continue
moving in the current direction. It is recommended to enter the market during a strong trend and
ride it until TII shows signs of a reversal, at which time you should abandon your position and
prepare to enter in the opposite direction.

Tri Star
Recognizes important Candlestick patterns and generates the necessary signals.

TriggerChannel
Creates signals when the trigger line is crossed.

TriggerLine
Creates signals when the trigger line is crossed.

Triple Bottom Breakout
Recognizes Triple Bottom (2 descending Bottoms or at same level + 1 following descending
bottom) and sets sell signal.

Triple Top Breakout
Recognizes Triple Top (2 ascending Tops or at same level + 1 following ascending Top) and sets
buy signal.

TRIX

Two Crows
Recognizes important Candlestick patterns and generates the necessary signals.

Up/Down Visualizer
Creates a positive bar if the parent plot rises and a negative one if it falls.

Value Chart
Value Chart

Vertical Horizontal Filter

Volatility
Calculates the volatility.
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Volatility Index Dynamic Average
The VIDYA, developed by Chande, is a moving average derived from linear regression.

Volume
Plots the volume graph for the symbol.

Volume Oscillator

Wilder's Volatility

Williams %R

Williams Variable Acc./Distr.

X-CrossOver
Generates signals of overlapping moving averages. Buy signals are generated when the shortest
MA is above the second shortest MA and so on and vice versa.

Zig Zag

Chart analysis

Chart analysts try to predict future price movements by examining historical charts and patterns.
They use a big toolset to draw trend lines, calculate indicators or optimize signals. All these
features are available in Fibotrader.

Chart types

There are a lot of different chart types, which differ in the amount of information and the alignment
over time.

Line

The line chart is the type most commonly used. All close quotes are simple connected with each
other. Although this simplicity is nice in the beginning, you do not see high/low quotes which is a
serious drawback.

Bar

To get additional information in the chart, bar and candlestick charts were developed. Bar charts
show the opening quote left and the close quote on the right of a vertical var, which represents the
trading range.
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Candlestick

For candlesticks open and close quote are connected through a rectangle. This is called the body.
This body is either white or black and shows is which direction the quotes moved.

Cpen
\‘ I — High
44— Profit Loss =
| ‘\ChIISE
Low M

In candlestick charts it is possible to identify formations which show trends, risks and generate
signals. Fibotrader can find them for you automatically through the Candlestick indicators.

Equivolume

Equivolume charts draw a body just like candlesticks. In addition, the width is modified in respect
to the trading volume. This way you can see directly where the high volatility bars are.

Consider that as with Point & Figure the X-Axis is not linear. Sub chart windows can differ.

Candle Power

The candle power chart is an improvement of the Equivolume chart. In addition to the volume
adjusted body also the high and low is shown as a vertical line. You can see the differences by
switching between the two chart types.

80



Charts, signals and optimization

Point & Figure

Point & Figure charts were developed in Japan and are very different to traditional line, bar and
candlestick charts. Now, the time axis is not linear anymore which means that the difference
between two datapoints are not same but can be days or months. Also, the quotes will be drawn in
columns of X and O, with X and O never being in the same column.

Construction

Starting with the first quote, an X is drawn when the price went up or an O when it went down. In
this example we start with an X. We have one single X in the first column now. There is a setting
called box size which determines how often new boxes are drawn. In the chart you can see many
boxes of the specified size. Each X and O will be drawn in its own box

The chart module supports two methods of calculating Point & Figure charts.

1. Original method of Dorsey

Using this method he box size is not fixed but depends on the price. It is described in Thomas
Dorsey's book "Sicher anlegen mit Point & Figure". It is not implemented for prices above 200 since
it will create too many boxes then.

The box size is defined as follows, depending on the price:

0-5:1/4
5-20:1/2
20-100: 1
>100: 2

This means, between 3 and 4 are exactly 4 boxes (4*1/4), between 19 and 21 there are 3
(2*1/2+1%*1).

2. Fixed size
With this traditional method all boxes have the same size (e.g. 2 dollars).

If the price rises above the current box a new X will be drawn above. But what happens when
prices go down? The second important parameter next to the box size is the reversal. A reversal
of 3 means for example that if in an X column (uptrend) the price moves 3 boxes down, a new
column begins which would be an O column.

This way it is easy to see that a column could span over days, but even months given that the
prices do not move too much or the reversal condition is not reached. This way the many small
movements in charts are eliminated.
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K
XOX
X?X

Point & Figure charts can generate buy and sell signals. These are based on certain formations.
There is also a way to calculate price goals. Many of these formations and the price goals can be
calculated automatically through the P&F indicators

Renko

This chart type is very similar to the Point & Figure chart. Although it looks different the underlying
concept is the same. So called bricks are drawn when a predefined limit is reached. Only one brick
is allowed per column. This results in the typical Renko steps.

-

Steps

This chart type is very similar to the line chart. The difference lies in the way the close quotes are
connected. Instead of directly connecting them, two lines are used. One shows the vertical change
and the other one connects horizontally.

Symetrics

Symetrics Charts are especially qualified for analysis with Fibonacci, Gann and Phi Tools. The chart
is created by drawing the price differences weighted on the time line. This way the chart is always
constant and contained drawings always produce the same intersections.
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Candlestick formations

Charts, signals and optimization

Candlestick formations can consist of several candles. The more candles are needed, the more
important a formation is. Formations marked with a star (*) are detected automatically through the
candlestick indicators (plus some additional formations not listed here).

Attention: Explanations are only available in German at this time!

Formations consisting of one candle

White Block or Realbody
Black Block or Realbody
Doji*

Hammer*

Hanging Man*

Inverted Hammer*
Shooting Star*

Formations consisting of two candles

Dark Cloud Cover*

Piercing Pattern*

Negatives In-Neck Pattern*
Positives In-Neck Pattern*
Bullish Engulfing*

Bearish Engulfing*

Positive Harami*

Negative Harami*

Negative Thrusting Pattern*
Tweezer

Formations consisting of three candles

Two Crows

Stalled Pattern
Advanced Block
Morning Star*
Evening Star*
Abandoned Baby

Tri Star

Rising Three Methods
Falling Three Methods
Three White Soldiers*
Three Crows*

Abandoned Baby

Das "verlassene Kind" ist eine Spezialform von Morning Star oder Evening Star.

Einziger Unterschied zum Morning Star (Evening Star) ist, daB zwischen 1. und 2. Tag sowie 2. und
3. Tag jeweils ein Fenster (=Gap/Kursliicke) auftritt. Die einzelnen Schatten beriihren den Star

somit nicht.

Das Kauf/Verkaufsignal wird hierdurch deutlich verstarkt !
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ahandoned baby -

+Fenster

5" I*

Advanced Block (Vormarsch Block)

Voraussetzung
Hier treten bei den letzten beiden Kerzen groBere Dochte auf. AuBerdem ist der Anstieg vom 2. auf
den 3. Tag deutlich geringer als beim 1. auf den 2. Tag.

Interpretation
Nach starken Gewinnen vom ersten auf den 2. Tag laBt nun die Dynamik etwas nach. Der dritte
Tag verlduft zwar noch positiv, dennoch hat der Optimismus nachgelassen.

Prognosekraft

Der Advanced Block ist schwacher als die Three White Soldiers. Dennoch billigt auch er weiteres
Aufwartspotential zu. Die Hausse ist intakt, obwohl eine Verlangsamung des Aufwartstrends zu
erwarten ist.

positv advanced block

]

"

Vergleich/Pendant
Three White Soldiers (starker), Stalled Pattern (schwacher)

Bearish Engulfing

Voraussetzung

Die Formation besteht aus einer weiBen und einer schwarzen Kerze. Hierbei hiillt letztere die weile
Kerze ein - d.h., dass der schwarze Kerzenkérper die komplette weile Kerze "umschlieBt". Das
negative engulfing pattern kommt am Ende einer Aufwartsbewegung vor.

Interpretation

Nach anhaltend steigenden Kursen eréffnet der Markt am zweiten Tag noch héher. Im Tagesverlauf
schwindet dann das Kaufinteresse. Verkaufsdruck kommt auf und drickt die Kurse unter das
Vortagesniveau. Die Stimmung hat merklich gedreht.

Prognosekraft
Trendwende moglich! Verkaufssignal.
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bearish engulfing pattern I:::l

5" I*

Gegenteil
Bullish engulfing pattern

Sind die Kerzen "umgekehrt" angeordnet, so handelt es sich um ein negatives Harami
Bullish Engulfing

Voraussetzung

Die Formation besteht aus einer schwarzen und einer weien Kerze. Hierbei hillt letztere die
schwarze Kerze ein - d.h., dass der weiBe Kerzenkdrper die komplette schwarze Kerze
"umschlieBt". Das positive engulfing pattern kommt am Ende einer Abwartsbewegung vor.

Interpretation

Nach anhaltend fallenden Kursen ertffnet der Markt am zweiten Tag noch schwéacher. Im
Tagesverlauf schwindet das Verkaufinteresse und Kaufer heben die Kurse an. Der Verkaufsdruck ist
vorerst passe.

Prognosekraft
Trendwende moglich! Leichtes Kaufsignal.

bullish engulfing pattern

.
I‘D

Gegenteil
Bearish engulfing pattern

Sind die Kerzen "umgekehrt" angeordnet, so handelt es sich um ein positives Harami
Dark Cloud Cover

Voraussetzung
Beide Kerzen haben kurze Lunten/Dochte. Der Schlusskurs der weissen Kerze ist klar ber dem
Schlusskurs der schwarzen Kerze. Es kommt am Ende eines Aufwartstrends vor!
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Interpretation
Nach dem freundlichen Anstieg des Vortages (fast ein Block) kommt es am zweiten Tag zur
Erntchterung.

Prognosekraft
Trendwende moglich! Leichtes Verkaufssignal.

dark cloud cower |:| .

Eﬁﬁj "

Vergleich/Pendant
Starker als Negative in Neck Pattern und starker als das Negative Thrusting Pattern

Doji

Voraussetzung
Der Doji besteht aus einer Kerze. Der Kerzenkdrper ist minimal oder gar nicht ausgepragt, der
Schlusskurs liegt also sehr nahe am Eroéffnungskurs.

Interpretation
Der Markt ist unentschlossen.

Prognosekraft

Der Markt kdnnte drehen. Der Doji allein gesehen kann allerdings noch nicht als Signal verstanden
werden. Beim Auftreten des Doji sollten Sie extrem "wachsam" sein! In Verbindung mit anderen
Formation (z.B. Morning Star) ist der Doji als Verstarkung des anderen Signals zu sehen!

E+
.

Evening Star (Abendstern)

Voraussetzung

Der Evening Star ist eine Formation, welche aus drei Kerzen besteht. Sie kommt am Ende einer
Aufwartsbewegung vor. Die erste Kerze ist weis, hat meist nur einen kurzen Docht/Lunte. Die 2.
Kerze liegt deutlich Gber der Ersten. Abgeschlossen wird der Abendstern durch die 3. Kerze: Sie
erdffnet (deutlich) unterhalb des Vortagesschlusskurses. Tagslber fallen die Kurse weiter
(=schwarze Kerze).
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Interpretation

Der Optimismus des ersten Tages halt am zweiten Tag noch an, weshalb der Markt héher eréffnet.
Im Handelsverlauf fehlt dann allerdings die Kraft weiter zuzulegen. (Dies stellt noch kein
Verkaufssignal dar!). Am dritten Tag liegt die Eréffnung deutlich tiefer, was eine Zurlickhaltung der
Investoren gleichkommt. Die Gewinnmitnahmen im Tagesverlauf zeigen anschlieBend, daB der
Optimismus nun dem Pessimismus klar gewichen ist.

Prognosekraft
Am Ende einer Aufwartsbewegung stellt der Evening Star ein klares und nicht zu ignorierendes
Verkaufssignal dar. Durch einen Doji am zweiten Tag kann das Signal noch verstarkt werden!

*
"
5 I*

Vergleich/Pendant
Spezialformen sind der Tri Star und das Abandoned Baby

eveaning star

Gegenteil
Morning Star

Durch einen Doji am zweiten Tag kann das Signal noch verstarkt werden!

evening daji star + *
i
ST

Falling Three Methods

Voraussetzung

Die Formation besteht aus drei weiBen Kerzen, welche jeweils ansteigen. (3. Kerze liegt Uber der
2., welche wiederum Uber der ersten liegt). Diese weiBen Kerzen werden durch zwei schwarze
Kerzen umrahmt. Hierbei muB die zweite schwarze Kerze unterhalb der Er6ffnung der ersten
weiBen Kerze und unterhalb dem Schlusskurs der anderen schwarzen Kerze liegen.

Interpretation

Nach starken Kursverlusten kommt es drei Tage in Folge zu einer Erholung. Durch die erneuten
Verluste am flnften Tag - der Markt geht extrem in die Knie - wird der Versuch einer Trendwende
zunichte gemacht.
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Prognosekraft
Die Falling Three Methods ist eine Bestatigung des Abwartstrends. Fir antizyklische Kaufe ist es
noch viel zu frih, da die Abwartsdynamik sich hochmals beschleunigen durfte.

"

"

falling three methods

Iaﬁﬂl*

Gegenteil
Rising Three Methods

Hammer (Sonnenschirm)

Voraussetzung

Eine Hammer besteht aus einem sehr kurzem Kérper mit langer Lunte. Dabei sollte die Lunte
mindestens die doppelte Lange des Kerzenkérpers besitzen. Die Farbe des Korpers ist hierbei fast
egal. (Ein weisser Korper ist etwas positiver zu werten als ein schwarzer.) Er kommt am Ende eines
Abwartstrendes vor!

Interpretation
Der Wert konnte sich von seinen Tiefkursen bis zum Handelsende wieder deutlich erholen. Eine
gewisse Unentschlossenheit ist im Markt.

Prognosekraft
Der Hammer gilt als leichtes Kaufsignal.

U
[;!

Vergleich/Pendant
Das Gegenteil stellt der Hanging Man (Kerze sieht genauso aus) dar, welcher eine mdgliche
Umkehr im Aufwadrtstrend signalisiert.

Vergleiche
Inverted Hammer

Hanging Man
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Voraussetzung

Eine Hanging Man besteht aus einem sehr kurzem Kdrper mit langer Lunte. Dabei sollte die Lunte
mindestens die doppelte Lange des Kerzenkérpers besitzen. Die Farbe des Koérpers ist hierbei fast
egal. (Ein weisser Kdrper ist etwas positiver zu werten als ein schwarzer.) Er kommt am Ende eines
Aufwartstrendes vor!

Interpretation
Der Wert konnte sich von seinen Tiefkursen bis zum Handelsende wieder deutlich erholen. Eine
gewisse Unentschlossenheit ist im Markt.

Prognosekraft
Der Hanging Man gilt als mdgliche Trendumkehr.

[hmEJTI_

hanging man

Vergleich/Pendant
Das Gegenteil stellt der Hammer (Kerze sieht genauso aus) dar, welcher am Ende eines
Abwartstrends vorkommen kann.

Inverted Hammer

Voraussetzung

Ein Hammer besteht aus einem sehr kurzem Koérper mit langem Docht. Dabei sollte die Docht
mindestens die doppelte Lange des Kerzenkoérpers besitzen. Die Farbe des Korpers ist hierbei fast
egal. (Ein weisser Korper ist etwas positiver zu werten als ein schwarzer.) Er kommt am Ende eines
Abwartstrendes vor!

Interpretation
Der Wert versuchte im Tagesverlauf den Abwartstrend zu brechen. Die Kraft liess gegen Ende
allerdings nach.

Prognosekraft
Selten. Deutet eine mégliche Trendumkehr an

inverted hammer
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Vergleich/Pendant
Hammer

Morning Star (Morgenstern)

Voraussetzung

Der Morning Star ist eine Formation, welche aus drei Kerzen besteht. Sie kommt am Ende einer
Abwartsbewegung vor. Die erste Kerze ist schwarz, hat meist nur einen kurzen Docht/Lunte. Die 2.
Kerze, massgeblich ist der Kerzenkdrper, liegt deutlich unter dem Kerzenkdrper der Ersten.
Abgeschlossen wird der Morgenstern durch die 3. Kerze: Sie eréffnet (deutlich) oberhalb des
Vortagesschlusskurses. Tagsliber steigen die Kurse weiter (=weil3e Kerze).

Interpretation

Der Pessimismus des ersten Tages halt am zweiten Tag noch an, weshalb der Markt tiefer ertffnet.
Im Handelsverlauf fehlt dann allerdings der Verkaufsdruck. (Dies stellt noch kein Kaufssignal dar!).
Am dritten Tag liegt die Er6ffnung deutlich héher, woran Sie das Kaufinteresse erkennen. Die
weiter steigenden Kurse zeigen im Tagesverlauf, daB der Pessimismus nun dem Optimismus klar
gewichen ist.

Prognosekraft
Am Ende einer Abwartsbewegung stellt der Morning Star ein klares und nicht zu ignorierendes
Kaufssignal dar. Durch einen Doji am zweiten Tag kann das Signal noch verstarkt werden!

marning star

n
Ih

Vergleich/Pendant
Spezialformen sind der Tri Star und das Abandoned Baby

Gegenteil
Evening Star

Durch einen Doji am zweiten Tag kann das Signal noch verstarkt werden!

marning doji star

:
1,
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Negatives Harami

Voraussetzung
Die Formation besteht aus einer weiBen und einer schwarzen Kerze. Hierbei liegt die zweite Kerze
"im" Kerzenkoérper der Ersten. Das Negative Harami kommt am Ende einer Aufwartsbewegung vor.

Interpretation
Nach anhaltend steigenden Kursen eréffnet der Markt am zweiten Tag etwas "lustlos". Auch im
Tagesverlauf geht es tendenziell nach unten.

Prognosekraft
Trendwende moglich! Leichtes Verkaufssignal.

D
. **

Gegenteil
Positives Harami

Sind die Kerzen "umgekehrt" angeordnet, so handelt es sich um ein Bearish Engulfing Pattern
Negatives In-Neck Pattern

Voraussetzung
Beide Kerzen haben kurze Lunten/Dochte. Der Schlusskurs der weissen Kerze ist in etwa der
Schlusskurs der schwarzen Kerze. Es kommt am Ende eines Aufwartstrends vor!

Interpretation
Nach dem freundlichen Anstieg des Vortages (fast ein Block) kommt es am zweiten Tag zur
Erntchterung.

Prognosekraft
Warnsignal im Aufwartstrend. Leichtes Verkaufssignal.

negativ in neck pattern I:I] -

Ehﬁ] "

91



Fibotrader Handbook

Vergleich/Pendant

Schwacher als das Negative thrusting pattern, welches wiederum schwacher als das Dark-Cloud-
Cover ist.

Negatives Thrusting Pattern

Voraussetzung
Beide Kerzen haben kurze Lunten/Dochte. Der Schlusskurs der weissen Kerze ist leicht Uber dem
Schlusskurs der schwarzen Kerze. Es kommt am Ende eines Aufwartstrendes vor !

Interpretation
Nach dem freundlichen Anstieg des Vortages (fast ein Block) kommt es am zweiten Tag zur
Ernldchterung.

Prognosekraft
Kurzfristige Trendwende maoglich. Leichtes Verkaufssignal.

D-

[hﬁl "

neqgatiy thrusting pattern

Vergleich/Pendant
Starker als Negatives In-Neck Pattern, schwacher als das Dark-Cloud-Cover

Piercing Pattern

Voraussetzung

Besteht aus zwei Kerzen und kommt am Ende einer Abwartsbewegung vor. Die erste Kerze ist
schwarz. Die Zweite erdffnet tiefer, schlieBt aber tiber der Durchbruchslinie (Mitte des 1.
Kerzenkorpers) der schwarzen Kerze.

Interpretation
Nach starken Verlusten ist der erste Tag schwach. Am 2. Tag herrscht anfangs noch Pessimismus
vor, welcher sich im Tagesverlauf jedoch eindeutig verzieht. Die Stimmung hat also gedreht.

Prognosekraft
Das Piercing Pattern stellt ein Kaufsignal dar, mit einer Trendwende nach oben ist zu rechnen.
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piercing pattern

Vergleich/Pendant

Starker als positives in neck pattern

Gegenteil:
Dark Cloud Cover (in Aufwartsbewegungen)

Positives Harami

Voraussetzung
Die Formation besteht aus einer schwarzen und einer weiBen Kerze. Hierbei liegt die zweite Kerze
"im" Kerzenkorper der Ersten. Das Positive Harami kommt am Ende einer Abwartsbewegung vor.

Interpretation
Nach anhaltend fallenden Kursen ertffnet der Markt am zweiten Tag etwas freundlicher. Im
Tagesverlauf steigt der Markt dann leicht an. Die Stimmung hat etwas gedreht.

Prognosekraft
Trendwende moglich! Leichtes Kaufsignal.

positiver harami

" o

Gegenteil
Negatives Harami

Sind die Kerzen "umgekehrt" angeordnet, so handelt es sich um ein Bullish Engulfing Pattern
Positives In-Neck Pattern

Voraussetzung
Beide Kerzen haben kurze Lunten/Dochte. Der Schlusskurs der schwarzen Kerze ist in etwa der
Schlusskurs der weiBen Kerze. Es kommt am Ende eines Abwartstrends vor!

Prognosekraft
Leichtes Kaufsignal.
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positiy in neck pattern

" .

Gegenteil

Negatives In-Neck pattern

Rising Three Methods

Voraussetzung

Die Formation besteht aus drei schwarzen Kerzen, welche jeweils abfallen. (3. Kerze liegt unter der
2., welche wiederum unter der ersten liegt). Diese schwarzen Kerzen werden durch zwei weiBe
Kerzen umrahmt. Hierbei muB die zweite weiBe Kerze oberhalb der Eréffnung der ersten schwarzen
Kerze und oberhalb dem Schlusskurs der anderen weiBen Kerze liegen.

Interpretation

Nach starken Kursgewinnen kommt es drei Tage in Folge zu einer Konsolidierung. Durch die
erneuten Gewinne am flinften Tag - der Markt steigt extrem an - wird der "Ausbruch" nach oben
geschafft.

Prognosekraft
Die Rising Three Methods ist eine Bestatigung des Aufwartstrends. Fir antizyklische Verkaufe ist es
noch viel zu frih, da die Aufwartsdynamik sich nochmals beschleunigen dirfte.

el

rizing three methods

Gegenteil
Falling Three Methods

Schwarzer Block oder Realbody

Voraussetzung
Ein Block entsteht, wenn der Eréffnungskurs gleich dem Tagestiefstkurs, sowie der Schlusskurs
auch das Tageshoch darstellt. Es entsteht also weder Docht noch Lunte.

Interpretation
Der Markt ist pessimistisch. Die gute "Stimmung" zu Handelsbeginn verschlechtert sich bis
Handelsende kontinuierlich.
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Prognosekraft

Ist haufig in Abwartsbewegungen zu finden, und stellt ein Indiz fir weiter fallende Kurse dar. Ohne
weitere Signale jedoch von geringerer Bedeutung. Insgesamt ist zu bemerken, daB je grésser die
Handelsspanne ist (je langer der Kerzenkoérper), desto grosser auch die Aussagekraft.

"
")

schwarzer Block oder Realbody

Gegenteil
WeiBer Block/Real Body

Shooting Star

Voraussetzung
Ein Shooting Star besteht aus einem sehr kurzem Koérper mit langer Lunte. Dabei sollte die Lunte
mindestens die doppelte Lange des Kerzenkérpers besitzen. Die Farbe des Koérpers ist hierbei fast

egal. (Ein weisser Korper ist etwas positiver zu werten als ein schwarzer.) Er kommt am Ende eines
Aufwartstrends vor!

Interpretation
Der Wert versuchte im Tagesverlauf weiter zuzulegen. Die Kraft liess allerdings gegen Ende nach.

Prognosekraft
Deutet eine mdgliche Trendumkehr an. -> schwaches Verkaufssignal

&
-
5" I*

shooting star

Vergleich/Pendant
Inverted Hammer

Stalled Pattern

Voraussetzung

Die erste weiBe Kerze ist relativ klein. Es folgt eine groBe weiBe Kerze in Form eines
Block/Realbody (kaum oder keine Lunte/Docht). Die dritte, kleine weiBe Kerze schlieBt in etwa auf
VortagesschluBkurs.
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Interpretation

Nach starken Kurssteigerungen am ersten und zweiten Tag, baut sich am dritten Tag die Dynamik
ab. Der Tagesverlauf ist zwar noch positiv, der Markt kommt aber nicht (oder nur kaum) Uber das
Vortagesniveau hinaus.

Prognosekraft
Das Stalled Pattern ist kein Verkaufssignal. Es zeigt lediglich, daB die Dynamik nachlaBt.

stalled pattern

il

]

"

Vergleich/Pendant
Three White Soldiers und Advanced Block (beide starker)

Gegenteil
Block/Realbody

Three Crows (Drei Krahen)

Voraussetzung

Die Formation besteht aus drei schwarzen Kerzen. Jede einzelne Kerze stellt einen Block/Realbody
(keinen oder minimalen Docht oder Lunte) dar. Bei den Three Crows schlieBt die 1. Kerze deutlich
unter dem Vortagesschluss. Gleiches gilt fiir die 2. und 3. Kerze.

Interpretation
Der Markt zeigt mehrfach Schwache, und bréckelt kontinuierlich ab.

Prognosekraft
Die Formation ist haufig in einer Baisse zu finden. Sie deutet auf weiteres Abwartspotential hin.

n

three crows

Gegenteil
Three White Soldiers (in einer Aufwartsbewegung)

Three White Soldiers (Drei weisse Soldaten)
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Voraussetzung

Die Formation besteht aus drei weiBen Kerzen. Jede einzelne Kerze stellt einen Block/Realbody
(keinen oder minimalen Docht oder Lunte) dar. Bei den Three White Soldiers schlieBt die 1. Kerze
deutlich Gber dem Vortagesschluss. Gleiches gilt fur die 2. und 3. Kerze.

Interpretation
Der Markt zeigt mehrfach seine Kraft durch kontinuierlich anziehende Notierungen.

Prognosekraft
Die Formation ist haufig in einer Hausse zu finden. Sie deutet auf weiteres Aufwartspotential hin.

3 white soldiers

i

]

"

Vergleich/Pendant
Advanced Block (schwacheres Signal), Stalled Pattern (noch schwéacheres Signal), Realbody/Block

Gegenteil
Three Crows (in einer Abwdrtsbewegung)

Tri Star

Der "Dreistern"” ist eine selten vorkommende Form von Morning/Evening Star. Hierbei bestehen die
drei Kerzenkdrper aus Dojis. Analog zum Doji, welcher ja eine gewisse Unentschlossenheit im
Markt anzeigt und somit als Verstarkung anderer Signale gilt, wertet auch der Tri Star die
Aussagekraft des Morning/Evening Star auf.

tristar
Tweezer
Voraussetzung

Ein Tweezer entsteht durch die besondere Lage zweier benachbarter Kerzen. Hierbei ist der
Tageshodchst.- bzw. Tagestiefstkurs identisch. Der Markt konnte also zweimal in Folge eine
bestimmte Marke nicht nehmen.
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Interpretation

Ein Widerstand (Unterstlitzung) hat sich gebildet. Kurzfristig bestehen nur geringe Chancen diese
Marke herauszunehmen.

Prognosekraft

Eine Trendwende kénnte unmittelbar bevorstehen. Oft verstarkt ein Tweezer ein anderes Signal,
was naturlich dessen Aussagekraft erheblich steigert.

tweezers

Two Crows (Zwei Krdhen)

Voraussetzung

Die Formation besteht aus drei Kerzen, wobei die 1.Kerze einen langen weiBen Kérper hat. Docht
und Lunte sind schwach oder gar nicht ausgepragt. (entspricht einem Block/Realbody) Darauf
folgen zwei, in der Regel kiirzere schwarze Kerzen. Die erste schwarze Kerze schlieBt mit einem
Fenster (Gap/Kursliicke) Uber der weiBen Kerze. Die 2. schwarze Kerze hillt dann die
vorangegangene schwarze Kerze ein.

Interpretation

Der erste Tag ist sehr freundlich zu werten. Der zweite Tag beginnt optimistisch, wobei im
Tagesverlauf Gewinnmitnahmen erfolgen. Auch am dritten Tag sind Anleger zu Beginn bereit weiter
zu Kaufen. Bis Handelsende dreht sich das Blatt, wobei die Kurse sogar unter Vortagesschluss
schlieBen. Der Pessimismus ist also nicht zu Ubersehen.

Prognosekraft
Die Formation ist ein selten vorkommendes aber klares Verkaufssignal. Es ist in seiner Kraft etwa
mit einem Evening Star vergleichbar.

.

o Crows

[hﬁl

WeiBer Block oder Realbody

Voraussetzung
Ein Block entsteht, wenn der Eréffnungskurs gleich dem Tagestiefstkurs, sowie der Schlusskurs
auch das Tageshoch darstellt. Es entsteht also weder Docht noch Lunte.
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Interpretation
Der Markt ist optimistisch. Die schlechte "Stimmung" zu Handelsbeginn verbessert sich bis
Handelsende kontinuierlich.

Prognosekraft

Ist haufig in Aufwartsbewegungen zu finden, und stellt ein Indiz fir weiter steigende Kurse dar.
Ohne weitere Signale jedoch von geringerer Bedeutung. Insgesamt ist zu bemerken, daB je grosser
die Handelsspanne ist (je langer der Kerzenkdrper), desto grésser auch die Aussagekraft.

weiler Block oder Realbody

ED
N

Schwarzer Block/Real Body

Point & Figure formations
All formations marked with a star (*) are detected automatically through the P&F indicators:
Buy signals

Double top*

Bullish signal*

Double top with support*
Triple top*

Ascending triple top*
Bullish catapult*

Long Tail Down*

Sell signals

Double bottom*

Bearish signal*

Double bottom with resistance*
Triple bottom*

Descending triple top*

Bearish catapult*

Up-trend
Low Pole*
Down-trend
High Pole*

Point & Figure price goal estimation

99



Fibotrader Handbook

There are two main methods of estimating a price on a P&F chart. They both result in a rough
estimate which does not necessarily present the beginning or end of a new movement. Both
methods can be calculated automatically in the chart module.

Vertical Count

In this example we assume we are in an uptrend. After a buy signal and an upwards movement a
pullback is made. Now we can calculate the price goal for the next rise by multiplying the number
of boxes in the X-column with the reversal value and adding it to the bottom of the X-column.

Horizontal Count

The horizontal count calculates the price goal depending on the number of columns.
Analysis methods

To earn money by trading stocks, it can be vital to buy and sell the right stocks at the right time.
Therefore, the following steps should be obeyed:

e Establishing criteria to reduce the amount of stocks
e Analysis of the specific stocks
e Determination of the time when to buy and sell

To determine criteria to reduce the stocks, it can be useful to know how the stocks will be
analyzed. There are also more general criteria, which are independent of the used method.

Criteria for trading candidates

It is possible to trade securities all over the world. But in the majority of cases an account in the
particular country is necessary. Because this is mostly not the case, the trading should be limited
to the country where your depot is managed.

Because the main market (with the highest transaction volume in the world) for trading securities
is the US, it should be considered to open an account there.

The daily transaction volume should be another filter for the long list of possible stocks. If the
transaction volume is too small, it might be hard to sell a stock after being bought. A high daily
transaction value allows the trader to react to news and buying or selling signals immediately and
ensures that securities can be bought and sold any time during trading hours.

Analysis of individual stocks

There are two main ways to analyze and interpret given data and to derive a decision whether to
buy or sell a certain stock. These two ways of analyzing data are nearly exclusive and are widely
used.

Fundamental Analysis Technical Analysis
Decisions based on the company's Analyzing of price development, usually done in the
balance, news, profit development, form of a chart, drawing trendlines, usage of indicators

economic situation, monetary policy, etc. and automatic trading signals
Advantages and Disadvantages

e cannot be handled automatically

by a computer, therefore the e needs only closing price data (and optional
analysis of the stocks is very time opening price, high, low, turnover)
consuming e almost completely automatic

e complete data is necessary, this is e expensive software necessary

either expensive or has to be e fast analysis of thousands of stocks
collected by oneself
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e doesn't need software for the e automatic signals
analysis

For both methods a high knowledge of the method is vital. That is probably the reason why many
specialize in either fundamental or technical analysis.

Philosophy

Fundamental data is already included in the current
price, because the price mirrors all this information in a
number. Therefore, a analysis of fundamental data is
unnecessary.

Price development is random and
therefore not predictable by technical
methods.

There are tools for both methods. Because of the necessary computer assistance, the tools for
technical analysis are much more extensive.

Introduction to Technical Analysis

The biggest part in technical analysis is done by computer programs. Only in rare cases the
available tools are mutually exclusive. On account of this, they should be used in combination to
decrease the number of false signals.

Fields of application:

e Trend Analysis - Drawing trend lines
Indicator Analysis - Calculating additional information
Formation analysis - Recognition of typical price developments, which usually show the
same pattern

e Alternative illustration of prices - Candlestick, Point & Figure, Equivolume
Cycle analysis - Detection of periodic patterns
Neural networks - Simulation of a brain in a computer and searching for a logic behind
chart developments

e Elliott waves - Observation and identification of a repetitive pattern of waves in the
movement of the stock market
Moon cycles

Each of these methods use independent approaches but can be used in combination most of the
time.

Trend Analysis

A trend represents a consistent change in prices and is often measured and identified by trend
lines. A trend line is a line that is drawn between two or more prominent points on a chart. There
are three main trend categories:

e short term
¢ medium term
e long term

It is reasonable to start the analysis with long term forecasts and then to go to shorter time
intervals. Rising trends are defined by a trendline that is drawn between two or more valleys (low
points) to identify price support. Falling trends are defined by trendlines that are drawn between
two or more peaks (high points) to identify price resistance.

A principle of technical analysis is that once a trend has been formed (two or more peaks/valleys
have touched the trend line and reversed direction) it will remain intact until broken. If the trend is
broken, this signals a trend reversal or, especially when using short term trends, that the trend has
to be adjusted, because it hasn't been significant enough.
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A trend reversal in a long term trend is much more significant compared to a short term trend.

In case of a lower trend line with an appropriate parallel upper trend line, we speak of a trend
channel.

Indicator Analysis

An indicator is a mathematical calculation that can be applied to a security's price and/or volume
fields. The result is a value that is used to anticipate future changes in prices. The most famous
indicators are the Moving Average, the Moving Average Convergence Divergence (MACD) and the
Relative Strength. There is an unmanageable number of indicators. It is therefore advised to pick
only a few and to get as much knowledge and information as possible about them.

Indicators do not always work properly. Many indicators are very useful as long as there is a trend.
Others were developed for times of stagnation. In principle, indicators can be divided into three
main groups:

e Moving averages
e Oscillators
e Others

Oscillators swing either around an average value or within a fixed interval. Moving averages
smooth the price development and therefore eliminate many of the smaller movements, which are
uninteresting concerning the main trend direction.

Chart signals

Indicators and many drawings can generate trading signals. These are buy, sell and cover as well
as up-trend, down-trend and trend change signals. They can be chosen in the signal settings, when
selecting an indicator or drawing in the object tree.

Covering a position means closing it (selling all positions, which are in the portfolio at this point of
time). In markets, where you can only buy (only long side), this is equivalent to a sell signal,
otherwise the rules for short signals apply.

Signals from sub chart windows will automatically be shown in the main chart window and merged
with the rest.

Moving the mouse over a signal will display details for it. Also, the profit/loss will be shown.
Holding down the CTRL key will draw a line to the signal it references.

In the lower right corner of the chart there is the summary of the current strategy. It states the
profit/loss and the number of trades. You can choose between percentage and absolute values in
the signal preferences dialog.

| J 48,50
+1

— ik . a7 93
Cowarsignal (Trall5tep)
Dot 2002 2006

Positien: 22 @ 47 53
| LLL
Tw s

Cowaer at dar 9484

Signal conditions
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Through the scripting language it is possible to easily connect different indicators to form signal
conditions.

Example

A condition could be:

'Todays low should be the lowest low since nine periods and the MACD Histogram should rise.'
Translated to dScript this is

'$LowBar=Min($LowBar, 9) and $Hist > Lag($Hist)'

where 'Hist' is the identification of the MACD Histogram chosen.

Explanation

Signal conditions are created the same way as custom indicators. After right clicking on an entry in
the object tree "New indicator/condition" can be chosen. The script will be saved in the "User"
directory and the script environment will be opened. To not create a new script every time a
condition is tested, there is an option Signal conditions in the object tree, where formulas can be
entered directly in the parameters tab.

There are three possible conditions: BuyCondition, SellCondition and CoverCondition. These are
responsible for generating signals. A condition, which returns a signal, when the Rate of Change
(ROC) is greater than 5 could be realized with BuyCondition(ROC($CloseBar)>5). Here a default
ROC is used.

It is possible to use existing indicators from the chart. This is done with IDs. An ID can be specified
in the parameters tab of the indicator. After this, a Variable with the name of the ID will be
available in the script. Assuming a ROC in the chart has the ID "ROC1", the above condition can be
changed into BuyCondition($ROC1>5). This also has the big advantage of being able to optimize
the condition since data is used dynamically from the ID and not through a rigid function like
ROC($CloseBar).

The variable $ROC1 contains the close prices. Other data types are available too. They can be
accessed via $ROC1_Low for example, which returns a datarow of lows (the ROC has no lows
though). Possible extensions to the ID are _Close, _High, _Low, _Volume and _Signals. _Signals
returns all signals in a datarow.

Assume, a condition should return a buy signal, when the ROC is greater than 5 and a moving
average (MA) has a buy signal. The MA has the ID MA1 in this sample. The condition would be
BuySignal($ROC1 > 5 and HasBuySignal($MA1_Signals)). HasBuySignal(), HasSellSignal() and
HasSignal() return datarows, which only contain true/false values with true for every datapoint,
where the signal is set.

If a condition depends on the signals of two indicators it can be very unlikely that their signals
appear at exactly the same time. a condition like BuySignal(HasBuySignal($ROC1_Signals) and
HasBuySignal($MA1_Signals)) would return only few signals. For this case there is another function
called InSignal(). It returns true starting from the datapoint where a signal was set and not only
for this specific datapoint. Using this the condition can be changed to
BuySignal(InBuySignal($ROC1_Signals) and InBuySignal($MA1_Signals)) to work as wanted.

With these simple functions nearly all imaginable conditions can be created and tested very easily.

There is an easy way to create conditions by using the predefined Signal conditions entry in the
chart object tree. This way you will not have to create new indicators every time you try out a new
condition.

Example: Creating signal conditions within the chart
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e After adding all necessary indicators to the chart you can deactivate all indicator signals for
better overview within each indicators signal options.
ﬁmml Faeameters Si;nalsl
e Through right-clicking signal conditions in the object window new conditions can be added.
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Within the appearing dialog you can choose between the available condition types. Choose
'Buy signal' and combine your desired conditions, then click OK.
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Charts, signals and optimization

e The new buy condition is added, you can now adjust it by using the script language in the

Paramters tab sheet.

To create the condition you can use the indicators values by using the (unique)
identification string which can be found and modified in the indicators 'Parameters' tab
sheet. So in this example refer to the Relative Strength Index values by '$rsi'.

Appescance  Pasameters | Signals |

By clicking Update the signals generated by the new signal condition will be shown in the

chart.
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e Create a sell condition at the same way.

Explanation for short signal calculation

This example shows how short signals are handled in the calculation. The following table is in
chronological order with the explanation next to it:

1. Buy
. Cover
. Buy
. Sell
. Cover
. Sell

. Buy

0N oo lu |~ W N

. Cover

Buy is executed, Long

Position is sold, Flat

Buy is executed, Long

Position is sold, buy on the short side is executed, Short
Position is sold, Flat

Buy is executed on the short side, Short

Position is sold, buy is executed, Long

Position is sold, Flat

It is very important to understand the difference between sell and cover. After covering, you
are without a position. Selling will always result in a short position (and a long position to be sold if

applicable).

Backtesting

Located at: Fibotrader > chart window > menu Signals > Backtesting

Calculating chart signal results on a historical basis and assigning a profit/loss to each of them as
well as to the whole strategy is called backtesting. The method of how this task is performed by
the program can be defined in backtesting sets. For each chart template a different backtesting set
can be used.

Example: Creating a new backtesting set
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e In the chart window choose "Manage backtesting methods" in the signals menu.
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e With the creation of the new set all important parameters like starting capital, basic
strategy and costs can be adjusted.

Genersl | Posiion size calculaion | Caste |
- Diesctiption -

| M ame: Lwtm.l’hﬂ
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[ Banic shategy

(& BuSe
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%
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e Finish the backtesting method creation b

M

L_Newentw. |

——'1 - _E'.:_
e The new method is available immediately. If the new set is the first one it's now activated
as default. Other sets are not automatically activated!

y leaving the acktest administration dialog.
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Signal results

Located at: Fibotrader > Chart window > Menu Signals > Results

Choosing Signal results from the signals menu will open the signal results browser. Here, detailed
information about every signal and also an overview of the strategy will be displayed.

There are several views to choose from, including reports, which offer general information about
the strategy, a list of a signals and graphical representations of the equity as well as individual
signal profit plots.

The menu Window contains the option 'Unlink from chart window'. By activating this the windows
content is no longer automatically updated if new signals occur in the chart. This way you can
compare multiple results, because the next signal report is opened in a new window.
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E Signal results Chart: Caterpillar Inc (CAT), 1 Day, MACD + Price Profile mEx|
Wirddow Exgort T '
[ Reports)] Signalbet | Graphical analysis |
Repodt: Al Trades [Abschite) 1'
Performance Summary: All Trades
Backtesting period: 07.09.2004 - 24.03.2006
Source: Caterpillar Ine
Start capital S50.000,00 Open pfl -10,95
Total Net Profit -255,43 Max. dravidovin 500,54
Total # of trades 14  Percent profitable 50,00
Mumber winning trades 7 MNumber loosing trades 7
Largest winning trade 131,82 Largest loosing trade -408 38
Date of largest winning trade  03.03.2006  Date of largest loosing trade  14.07.2005
Average winning trade 58,20 Average loosing trade 94,69
Ratio avg pfl -0,61456 Avyg trade pjl -18,25
Max. consec. winners 2 Max. consec. loosers 2
Awg & bars in winners 26,14  Avg # bars in loosers 3,7143
Minimum # contracts held 10 Maximum # contracts held 18

Creating custom reports

The reports for the signal result browser are generated from HTML templates. This way it is
possible to adapt them to fit your needs.

All files are saved in the Reports/Signals directory and are shown in a drop down list. These files
contain predefined tags, which are replaced by the actual value at the time the template is shown.
Available tags are:

days

t radedays

fl atdays
startcapital

total netprofit

t radecount
tradesprofitabl e%
wi nni ngt r adecount
| oosi ngt radecount

The following ones can also be used with the % suffix (e.g. averagetrade%%o) for
percentage reports

| ar gest wi nni ngt r ade
| ar gest | oosi ngtr ade
aver agewi nni ngtrade
aver agel oosi ngtrade
averagew nl ossratio
aver aget r ade
maxconsecw nners
maxconsecl oosers
avgwi nner bars
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avgl ooserbars
maxdr awdown

Training Mode

Located at: Fibotrader > chart window > menu Chart manager > Start training mode

The training mode is an useful tool to learn technical analysis and to test trading systems. In this
mode all bar from a specified date aren't show. These then can be revealed gradually. That way
own decisions can be trained without the knowing look into the future. Trading systems can be
checked if signals are set after the event, signals shift unnaturally or other changes occur, which
wouldn't have under real conditions.

Example: Start training mode

e In the Chart Window select 'Start training mode' from the Chart Manager menu.
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e Below the chart the training mode options are shown. Click the dropdown field to select a
new start date for training.
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The chart presentation is now limited to the selected date. Using the forward / backward
buttons you can change the date to reveal more data step by step. Clicking 'Stop training
mode' leaves the training mode and shows all available data again.
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Chart gallery
Located at: Fibotrader > Toolbar > icon Tools > Chart gallery

The chart gallery can be found in the context menu of portfolios and folders. Charts for all symbols
will be shown here for the last three months. Clicking on any chart will open the chart window to
allow further analysis. If there is no data available for a chart, the spot will be left blank.

I Chart gatlery =%}
2014 |» |2 |4 | fDonotuse tsmplate- | =

|l'3m Ca Alooa lne Albis Greup Ine.

Il e

e

| Amenican Express Co American Intemational Group lne  Boeing Ca

Citigroup Inn CooaCola Ca
b

|| Caterpillar Ino

Optimization
Located at: Fibotrader > chart window > menu Signals > Optimize

Chart templates can be optimized on historical data as well as on Intraday data. As a result, the
combination of parameters will be returned, which would have generated the most profit in the
past.

The optimization assistant will offer a default setup, which in many cases is efficient for an
optimization or at least a good start. It will automatically suggest restrictions and parameters. You
can optimize individual symbols as well as folders and catalogs (portfolio optimization). It is also
possible to add a test period, which provides some insight in how the strategy would have
performed after it has been optimized.

As soon as the optimization is started, the progress as well as the best intermediate result will be
shown. When finished, all calculated optimization steps will be listed. If an entry is marked red, it
does not fulfill the restrictions. By default, the red entries are invisible unless Show all results is
checked.

It is recommended to keep an eye on the optimization steps. Many steps (above 100.000) can,
depending on the computer, take a long time to calculate. If you want to do an extensive search
for parameters, it might be a good idea to let this run over night.

When the optimization is finished, the assistant will select the best step automatically, mark it
green in the list and load it in the chart window. If you want to view different results, double-click
on the entry in the result list.

Example: Running an optimization of the actual indicator

e Add the indicators you want to optimize to the chart and click 'Optimize..." in the Signals
menu.

112



Charts, signals and optimization
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current settings are taken.

Within this dialog other securities and chart templates can be selected, as standard the

‘Optimization assistant .
Optimization 7
Genesl I Optrrezation patanmsbers I
Oiptimizing indcaston: finds those selings, which would have generated the maximium peolit in the past.
Basic data
Symbol(s) Symbot Catespillar Inc
Chart template: MACD + Price Profile
Time pamods
Dptimization pesiod (%) Like in chart template
O
[ Test pesiod: ! %
| Statoptmzabon ||  Ciose |
o

In the 'Optimization parameters' tab sheet all parameters of all active indicators can be set
in ranges and stepping. The status bar shows the count of optimization steps needed, the

more steps, the longer the calculation will take.
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‘Optimization assistant '
Optimization 7
Genesal Optimizaion parametess |
MACD bl
Moving average —
Type: Exponential a il | Exponertial | aer | BvETY
Periods: 6 unti |50 every 2
xswt g il evey
Moving average -
Tspe: E xponentssl E| urild | Exponential | »e [SVED 1
Pedods: 6 ull |50 every| 2
H:Shit 0 uell | p every| |
Moving average ) i
Tipe Exponenial || Uil | Exponertial o] ever 1
g 6 il (50 ez | [Coeb ] [y
|_Suggestion | | Load template values
Indicatees; 4 Dptinizabon steps: 12167
| Statoptimzaton ||  Ciose |

e After clicking 'Start optimization' all Parameter combinations will be checked for their
result.

'Optimization assistant
Optimization 7

P 5263
r Signal tesults: 225 63 in 18 bansadions
q 10 000 E
+.1,5124
D 7809 Fr28.1.05 M 228,05 Fr11.11.05 Do 34008
Fi Leam Signal resulls -231.88 in 15 tansadiong
Curent progiass: |E ] 3Min 21 Sec (56 per sec)
Cuirent: 1/1: Catespallar e
Tempaorary resuk: 31633
Tranzactions: T

|  Cancel optimization |

e When the calculation is finished the optimization report shows the count of profitable
configurations and the best parameters. The list of generated results can be displayed in
the 'Result list' tab sheet.
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Optimization assistant
Oplimization 7
Restbeloc | Calerdar Inc ¥
Resut | Resut ixt]
Ay
Optimization results
Total number of profitable optimizations: 363812167 (20,90%)
MNumber of optimizations fulfilling restrictions: 48 (edit)
Calculated best parameters
Mowing average
Type Exponential
Periads [
w-Shift 1]
Maovwing average
Type Exponential
Periods 26
W _Chifk n M
| Mewoptimzaton ||  Cise |

Market Scan/Quickly checking chart template results

Through the list module it is easy to get a quick overview of the most recent trading signals of a
chart template. Simply add a new column of the type "Chart template...". You can choose of either
the last signal to be returned or the number of bars since this signal occurred.

This way no chart windows need to be open and you can see the results for many securities at
once.
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The portfolio contains all orders and money transfers made so far. This way you can manage your
trading or simulate, how your decisions would have performed in reality.

There is no limit to the number of portfolios. You can create as many as you need, e.g. a paper
trade portfolio, which only contains hypothetical trades and a live portfolio, which contains the
actual transactions.

Portfolio preferences

Located at: Fibotrader > Explorer > Portfolio manager > right-click Portfolio

The portfolio will be managed using the selected currency and commission model. These settings
can be changed at any point in the future.

| Portfolio preferences !

General

Basic data

e Fapertrade Postholio

Postioho ramber

Frederences

Cugrency EUR [Ewa) b @

Coenmission model | Coriect (Fa) V (_Manage... ]

References

Owiner F. Fibctrades w| [(Mansge.. |

Bank: Spaikasse v M—ﬂgg |
' | [T | [  coa |

Portfolio manager

Located at: Fibotrader > Explorer > Portfolio manager > right-click Portfolio > Portfolio manager

The portfolio manager lists all transactions and shows summaries and statistics of the current
situation. Normally you will begin with a money transfer and then enter buy and sell orders,
dividends and interests.

When buying, the integrated money management will make suggestions on how many stocks to
buy. After you bought, you can assign stops and profit targets to the position.

One portfolio needs to be defined as the default portfolio. This is accomplished through the
Preferences menu. This portfolio will be used, when executing orders through the context menu or
executing transactions in scripts.

The lists in the portfolio manager can be customized by right-clicking on any column header. A
menu will open, which allows to add and remove columns or to change the way they are displayed.
Every list has its own set of possible columns, some of which cannot be deleted.

View: Current portfolio

Located at: Fibotrader > Explorer > Portfolio manager > right-click Portfolio > Portfolio manager > tab sheet Current
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This view is probably the most important view of the portfolio manager. It lists all open positions
and the respective profit/loss as well as the break-/even quote. Stops and profit targets can also be
managed in this view. They can either be entered directly or, in the case the chart window is open,
by dragging the green (profit) and red (stop) boxes to the desired points on the price axis.

Only confirmed open positions are shown in the current portfolio view. Pending or canceled orders

will not appear here.

Portfolio: Papertrade Portfolio

Transsction Tools 7

* Break-Even

- P

Balance: 54.520.48 EUR

[ Fostfolio value: 9833068 EL | Open P/L: -1.567.55 EUR

Tiansact. [open] 6 2]

View: Transactions

Located at: Fibotrader > Explorer > Portfolio manager > right-click Portfolio > Portfolio manager > tab sheet

Transactions

The transaction view lists all orders, money movements, dividends and interests. It is important to
use correct date values, since they are calculated in chronological order. Transactions can be
filtered by transaction state by selecting either all, pending, canceled or confirmed orders.

Portfolio: Papertrade Portfolio

BEx)

Transaction Took 7

O] il O pendng O cancelled
Transaction Carection
Clgze postion 3MCo Long 23 /03,2006 193,00 7718
Opan position addas-Saloenon Long 2303 2006 S0, 00 18177
Open position 3 Co Long 03 2006 153 )00 74107
Remitance order e 2302 2005 i s
Cren position SAP AG St Long 0642 2005 £5,00 170,83
Open posion addaz-Salomon  Long 02 05,2005 0,00 166 41
W
€| ¥
Balance: 54.52048 EUR [ Porlfolio value: 38.930.68 EL | Open P/L 156755 EUR | Transack. [opent: 6 (2]

View: Results

Located at: Fibotrader > Explorer > Portfolio manager > right-click Portfolio > Portfolio manager > tab sheet Results

This view contains is responsible for evaluating closed positions. After a position is closed, the
profit or loss will be listed here. Dividends will be included in the calculation. Also, there are several

statistical values like the overall profit or overall costs available.
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Portfolio: Papertrade Portfolio =|E =)
Transaction Took 7

& PL ) Stakistic

= Profk
M Co 23,03 2006 193,00 14 654 74 518,23

| Balance: 5452048 EUR | Portfolio value: 58.930,68 EL | Open P/L -1587.55EUR [ Transact. [open: 6 (2)

View: Graphical analysis

Located at: Fibotrader > Explorer > Portfolio manager > right-click Portfolio > Portfolio manager > tab sheet Graphics

The graphical analysis shows a graphical representation of the portfolio including by components,
value or quantity.

Portfolio: Papertrade Partfolio =|E==
Transaction  Tools 7

Vahoe v/

adidas-Salomon
SAP AL St

__Eta'lum 5452048 EUR _'Pum'nm 9393058 E’._UM‘I‘;:F’H.: -1.587 55 EUR [ Transact lopent B2

Buy/Sell stocks

Located at: Fibotrader > Explorer > Portfolio manager > right-click Portfolio > Portfolio manager > Menu Transaction >
New Transaction

This module does everything nearly automatic. All you have to do is to select the symbol. Quotes
and the amount as well as the costs will be entered for you. It is important to have selected the
right commission scheme. The number of stocks depends on the money management settings.

You can book multiple transactions after each other without closing the window. Choose OK/Next
instead of OK/Close to do this.

Status

When entering limit orders the executing is not guaranteed. You can set the state to pending to
show that the trade was not executed yet. It will appear in the transaction list but not in the
current portfolio view.

Documentation
118



Portfolio management

We recommend to take some notes on why you bought and sold certain stocks. This way you can
learn from mistakes and see if your expectations were correct.

Clearing date

The clearing date is the date when the bank has actually processed the transaction. For sell orders
this is the point of time the money is received.

I. Buy or sell stock
Emdl E:-amchd] E'Il:-l:m-ertatm!

Action: (%) Open Type: (& Long
() Close ) Short
Symbol:  grw (Choose |
Amount: 337 Diate: |zz032008 =
Quote: 45,25 Tirme: 151312 -
Sum 1479675
Comemission: | 41 00 Courlage:. 000
Owvesall: 482775 caratec 3
l | okmes || okmiose ||  canes |

Dividends
Located at: Fibotrader > Explorer > Portfolio manager > right-click Portfolio > Portfolio manager > right-click symbol

Dividends are linked to stocks in your portfolio. Select the appropriate stock and enter the dividend
value. It will be accounted as a profit in the result view.

| Dividend |
([ General]] Remaks |
Sum: 0,00 Date: 2307 2006 -
Symbol:  ppw

Amount: 330 00

oK | [ camcel

Money Management

Located at: Fibotrader > Explorer > Portfolio manager > right-click Portfolio > Portfolio manager > menu Tools >
Money management

One of the key figures to successful investing is money management and the correct position size.
Investing too much into one stock might result in too much risk. You also need to consider the
transaction costs. Sometimes it is also possible to buy in fixed packages (e.g. of 100 stocks) which
can result in smaller costs.

It is useful to have a money reserve in the account. Also take a look at the diversification for
different businesses and that symbols in your portfolio do not correlate too much, meaning that
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they do not always move in the same direction. If this is the case, you do not have two small
positions but actually one big one.

If you can use a credit at your bank you can enter it in the field minimum money reserve with a
negative sign.

When trading with the buy/sell dialog an automatic suggestion will be made. If no position would
be possible, 0 will appear in the quantity field.

Sample calculation

Assume there are different stocks in your portfolio and 14.000 (neglecting the currency) left in the
account. The portfolio equity (sum of account and stocks) is 100.000. The stock to buy is at 10.
The following calculations will be made:

Position should be 15%, results in 15.000

Only 14.000 are available, correcting to 14.000

Maximum position size is 10.000, correcting again to 10.000

For 10.000 you get 1000 stocks

Only 500 stocks are allowed, correcting to 500

Only packages to 100 are allowed. 500 can be divided by 100 with no remainder, so this is
ok. Would only packages of 11 be valid, 500 would not be allowed. In this case only 45
packages with a total of 495 stocks would have been bought.

Now the other restrictions will be checked:

e 500*10 is 5000, minimum size is 500 and ok. If the lower boundary would have been
reached, the position would have been declared invalid.
e 14.000 - 5000 is 9000 and the minimum money reserve is still available (0 in this case).

Result: The position is valid for the rules above and will be suggested.

s "

Money management. ..
Here pou can defing on which basiz & sze for 8 position wil be
recommand wian buying stocks.
Size of on position: 15.00 % of botal porthobo valkes
Misimurn size: SO0.00
Mawimum size 1000000 | (0 for urdmited]
Buy packages of 100,00 pisces.
M anrum pieces: 500,00 10 fior unlimibad)
Money reserve: 800 % of latel poitfoka wahe
Minimum zize: om
Manrrn size: E00.00
Min. poitfolio value: oo
ok || cancal

Commission models

Located at: Fibotrader > Toolbar > icon Preferences > Preferences > Commission models

It is possible to automate the task of calculating transaction costs by creating a commission model.
There are several models already provided with the software. They can be extended and new
custom models can be created.
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In many cases graduated prices are used. These prices can be calculated depending on the
transaction volume or on the number of shares.

There is also a courtage for the broker. If you want to compare different schemes, switch to the
Test view, enter a value and scroll through the list of available models. The costs will be updated
automatically.

Base price

This price is always added to the final costs.

Minimum price

This is the minimum price you have to pay, even if the calculated costs should be smaller.
Maximum price

This is the maximum price you have to pay, even if the calculated costs are greater (enter 0 if no
maximum price applies).

Minimum courtage

This is the minimum courtage you have to pay even if the calculated courtage should be smaller.

& Commission models ]
| Comirission management 7 —m
[Conbrect Fas] Genesad | Gradusted pices| Test|

ComDirect [Iremet)

ComDirect T elefon) Base for calculation

Conzoes [Inbemet] ;

I Consers (Teleton) () Transaction value () Mumbes of shocks
| DAB factive, onfine] Condiions

DAE [cdassic, onlne] ; i

DA [efite, ondines) Basspice:  pop Min. courtage: 0,00

E ritrun [Irderiet] Mi _ M
{{ Entraurn [T edefion] 000 i 0.0g
[|Fimatex lneesnet) Fremarks:

Fimsabes [Telefon)

Example: Adding a new commission model

e In the Fibotrader Toolbar choose the 'Commission models' from the context menu of the
Preferences Icon.

! E Fibotrader BE ]
Re o@ERNT Madoe|e]
Preferances ¥ Gensral...
Lser 3 Commission models....
Linked progran: * Syranl*pell-rq%
Update, .. E-Mail database. ..
License managament. .. FTF datatease...

Maintenance functions  #
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e The Commission management appears. Choose 'Save as...' in the menu.

Genesal | Gracusted prices | Test]

1
%“ b - Base for caiculation ~

Dedete () Tranesclion value (%) Mumbes of shocks

Export... | T

mport.. 3] | e ]
Close : ::lm s :n m L=
Enirium [T elefon)] (i loo |keconr oo |
Fimatex [Inteeret] Fremarks:

Fimatex [Telefor] |

e Enter a name for the new model an click OK.

The new commission model is shown in the list. Select it and make the necessary

adjustments in the 'General' tab sheet. After this change to the 'Graduated prices' tab
sheet. By clicking the

-button a new graduated price is added to the list.

ComDrect [Fan) General  Gradusted prices | Test|
ComDirect Irisinel]
ComDirect [T ekefon] From /| To

(Gracuated p... Courtage % | Fhced price

ComDirect [Fan) Genesal  Graduated prices | Test|

ComDiect [Irteiret)

ComDiract [T elsfon] From 2 |Ta Graguated p...| Courage % | Fioed price
Corizoes (Inbemest] 1m
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e Use the tab sheet 'Test' to check the values and compare the models.

Entering graduated prices

Located at: Fibotrader > Toolbar > icon Preferences > Preferences > Commission models > tab sheet Graduated prices
The graduated prices view allows you to enter graduated prices and the relevant costs.
Fixed price

Use this field if you want to define a fixed price which is not depended on a percentage value.

o)

% Commission models [ %]
Comrission management 7

Genessl Gradusted prices | Test|
ComDirect [Irtemel)
ComDirect [T elafon) From £To Grmd:ednmm % | Fioed price
Consoes (Intemet) il =000 [} [1] 14
Congors [Telefon)

000 10000 o L] 23
DHAR [acthes, cnfing) s m.ﬂi
DAB felassic. orine] AL : “ i
Enilraum (Irtesned]
Ertrium [T edefion]
Firmabe (Inbesret]
Fimatese [Telefon]

News enbnp... E Delete
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