TREDE'NAVIGATOR

ADVANCED TRADERS LIBRARY

Introduction:

The Advanced Traders Library | is a powerful compilation of strategies that will give you more
than just a starting point for strategy development. These strategies are designed to give
increased insight into proven techniques - all formatted to fit seamlessly within your Trade
Navigator.

Benefits:

Their uniqueness does not stop at their names, the 10 strategies have been developed to
maximize market efficiency and minimize risk.

Gain efficiency using dependable techniques and reliable strategies that will perform time after
time! NO guesswork, NO speculation, just organized performance with minimal effort on your
part — we’ve done all of the programming for you!

Included in this Library:

Strategies
e ATS-ATen
e ATS - Intermarket Analysis
e ATS- Oil Well

e ATS - Once Minute Charts

e ATS - One Night Stay

e ATS - Price Gaps on Opening

e ATS - Quarter Pounder

e ATS - Rate of 10 Above/Below 0
e ATS-S&P Banker

e ATS-Two Step
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Strategies

ATS-A Ten

- “ ”
) ATS - A Ten [Performance Reports] - Run 10/14/2011 12:53:41 PM on SP-067 .Jokg| The “ATen
E Brink Equity Filker X Cancel Strategy |S an
Analysis | Money Mot | Take the next trade: No equity filter applied intraday S&P
| Summary - &l Trades ) [ ] j Lhart ] H
| Summary - Long Traces [ trad|ng Strategy
_Trades ! - - . K
Morthly History | [overan trading signal
Bry Year ElW Total Met Profit: $54.910 Profit Factor ($wins/$Lozses): 113 .
| By Morth || | Total Trades: 943 Winning Percentage: 33.0% around the idea
| By ek | | Average Trade: $58 Payout Fatio [Avgwinddvgloss) 241 .
- a: e ||| ManClossdout Drawdown: 621,430 CPC Indew [PF # Wint x PR 0.94 that the first hour
| | Max Intraday Dravdown: -$21.685 E=pectancy [AvgTradesdwgloss])  12.45%
| |
:5 Igg‘fh:‘l :Account Size Required: $52.935 Rieturn Pct: 103.7% a nd d ha If Of
| | Open Equity: $0 Kelly Pot [AvgTrade/dwgiwing: BIT% . .
-:Y \I\?O:D ;F'ercent in the Market: B.4% Optirnal f: no4 trad | ng In the S&P
oy R Y | | wvg # of Bars in Trade: 14.50 Z-Seore [w/L Predictability] 36 fe i
; el
| By Enry Signal M swa#of Trades per'ear, 477 Current Streak: 5 Losses IS sign ifica ntly more
Walue |A H
Surnmary - Al T... .' | | Monthly Profit Analysis Vo I ati | € tha n th €
| &l trades | Average Monthly Profit: 2N Manthly Sharpe Fatio: 0.04
| m/06/1992 I | Std Dew of Monthly Profitz:— $2.157 Annualized Sharpe R atio: 015 reSt Of th e day'
ooz = g Therefore this
| Date | |'Winning Trades Losing Trades . .
lgnovsiades <= | 99933909 | | | Totsl Winners: 711 Total Losers: 532 strategy waits until
|lgnore trades »= | 999,939,939 | | Grogs Prafit: $350 545 Gross Loss: -$295,635
[lgnore big winz | 0 | © | Average Win: $1.127 Awerage Loss: -$458 afte r 10:30 AM CST
|1gnore big losses |0 | Largest Win: $15,370 Largest Loss: 4620 .
IF'ro_f|t|s e |noo \V,I Largest Drawdown in'win: - -$480 Largest Peak in Loss: $4120 befO re |t ta keS da ny
m— | Ag Dravedaown inwin: 4195 Awg Peak in Loss: $381
Report description | R 3 : .
The Surnmary repart shows a summary of _ivg :un ED n me $;1'3;8 i\-’g :un gp £ L.DSLS' $$348;3 trad es It on Iy ta kes
performance statistics. Calculations are | Avg R Lo I n: - wQ Fun Lown in Loss: -
done bazed on zingle unit trading [no Mozt Conzec ‘Wins: 10 Most Consec Logszes: 28 one t ra d e pe r d a yl
money management). | Avwg # of Conzec Wins: 1.63 Awg # of Conzec Losszes: 342 H
| Avg # of Bars in Wins: 2579 Awg i of Bars in Lozzes: 8.94 at the ngheSt CIose
of the past 3

intraday bars. For
exits, “A Ten” uses a standard $500 stop loss, and an end of day exit.
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ATS - Intermarket Analysis

DATS -1 ket Analysis [Per Reports] - Run 10/14/2011 12:56:29 PM on SP-067 =Jo&d This lntraday
| & Frint Fields [ Export Enuity Fiter 3¢ Cancel Strate trad es th e
Analysis | Money Mat | Take the next trade: No equity filter applied gy
| Summary - &1l Trades [#/| Report | Chart |
ST | S&P based on the
[ N — - : N . _ average trend of
|Monthiy History Litis Jeic) 3 e v 50 v o e ] e Al
[ =|| | 139 0772372009 E L 9127 5PO7 50 $5270 47680 95370 - Crossing of Bonds LEnty H
By ear |
(5 v 140 07/24/2003 XL SMO0SPOST 5270 $5270 $52%50 45370 -455 Profitable Long Exit (Geneiic) interest rates (Or
ST | 141 1201172008 E L 10668 SPO7 50 §1720 §52350  $2095 41330 MA Crossing of Bonds LEnty ds) i he |
| 142 12/14/2003 %L 10738 SPOST  M7A $1720 $S4ETD %2095 41,330 Fuofitable Long Exit (Generic) )
::y ?;;W' | | 143 01/21/200 E 5 10306 SP-067 0 $8520  §54 670 $3.645 -$55 M4 Crossing of Bonds SEnty BO n S I n t e a St
s 144 01/22/2010 X 5 ISE3ISPOS7 850 $3520 963190 39645 955 Frofilable ShortExl IGeneicl .
> | 145 02119/2M0 E L 10720 SP0E7 0 $145  $63190  $1.020 3830 MA Crossing of Bonds LEnty 24 hOU rs. It uti IIZES
_:5‘ ;VDO:D 146 02/22/2010 X L 10728 SPO0E7 $s $145 96333 $1020 830 Profiable Long Ext (Generic]
|B Week Day | 147 032972010 EL 11395 SPO7 50 4105 9633 $920 41330 MA Crossing of Bonds LEnty H
By Eriry Signal [/ 148 oara0sz0n0 % L M93SPOS7 S0 4105 $83230 4920 -$1.330 Profitabls Long Exi (Generic) moving average
| | 143 097472010 E L 10979 SPAG7 50 $20 $63230  $820 52458 MA Crossing of Bonds LEnty t
E 7| 150 0a1s/2m0 % L 1DASPOST 420 $420 $63EE0  $920 52488 Profitable Long Exit (Geneic] r ver
rensacton ||| 151 037302010 E 5 11148 SPO7 50 $11005 $63850  $2120 11530 MA Crossing of Bonds SEnty Crossovers to
Fios fomal Tioks 152 10/21/2010 %5 MSABSPOST 11005 $11005 $52645 %2120 11530 MA Crossing of Bonds LEnty .
s } | 153 1022172000 E L 1156 SPasT 50 $245 52545 $1535 41055 MA Crossing of Bonds LEny determine the
From date wngs ||| 194 ez %X L 118 SPOST  $5 245 $52830  $1535 1055 Profitsble Long Exit [Generic)
(Todate orzsot || 155 DlAs/anm E & 12707 SPORT B0 $2545 452830 34670 -$55 M Crossing of Bonds SEnliy tre n d Of th e bo n d
lgnoe ades <= |-33999558 | 186 01/20/2011 K5 12603 SPOET  f2545  §2545 95543 $4670 955 Profitable Short Exit [Generic)
Nlorora liades 3= | 93,986,399 I 157 mzzeem EL 1221 sPasr 50 9155 $9543  $320 52880 MA Crossing of Bonds LEnty .
s 158 01/25/2011 XL 12717 SPOST  §155 4155 $55.280 $320  -$2.880 Frofiable Long Exit (Generic) market for entries
ot e [v] | 159 Oa0s20M E L 13214 SPOGY 50 4955 $5E280  $745 1508 MA Crossing of Bonds LEnty
— | 180 04/06/2017 KL 1378SPUS7  S955 4355 $S4325 4745 -$1.505 Profiteble Long Exi (Generic) .
e
Beport d‘::;’g'p';}:“ﬁ:m e by ade | | 161 02572011 E 5 13179 5P067 50 $945 §54325  §3145  -§9555 MA Crossing of Bonds SEnty d nd exits.
istom. Caleuiations are dong based an ||| 162 05717/2011 X S 13143 SP0S7 3848 $845 SBE170 $3145  $9558 Profitable Short Ext (Beneric] ‘ |
single it rarkrn s ey | 163 o7 /20 E L 13118 SPAEY 50 $4745 SSET70 $4820 956 MACrossig of BondsLEnty | _ Identifving when
managemen(] 164 07/05/2011 %L 1330SPOST  B7AS  $4745 §S9315  $4820 455 Profisble Long Exit (Geneic) | ying
| 185 071872011 E 5 12973 SPae7 50 $3535 453915 $5.345 10180 MA Crossing of Bonds SEnty ‘ . .
165 07/29/2011 %5 12827 SPOS7 3595 $3595 $63510 $5945  -H10.180 Profiisble Short Exit [Generic] [y there is a prof|ta ble
ATS - Oil Well
ATS - Oil Well 9141 0T:00 = 1212.50 {-0.75) | Th IS pla N a nd
— 122400

] simple reversal
y Y strategy was
] designed to trade
1220.00 . .

daily NY Light Crude
—1zea0  Oil. “Oil Well” will
e BIVEANY beglnnlng

strategy writer a

—121400  base to start writing
B their own reversal
1 strategy using
121000 TradeSense.

LPH L

—{ 1208.00

—{ 1208.00

— 1204 .00

— 120200

1200.00
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ATS — One Minute Charts

LIBRARIES

ZIATS - One Minute Charts [Performance Reports] - Run 10/14/2011 1:02:09 PM on SP-067

B

|Egnnt = Eiel:

Equity Fiter X Cancel

Analysis | HoreyMat | Take the next trade: No equity filter applied

Summary - Al Trages [nl| Bepot [{Eha]

Summary - Lang Trades -

Summary - Short Trades Equity Carve

Trades

Manthly History Max Drawdown: -$12,240.00 on 0441 1/2003 Longest Flat: 30 days ending 074 6/2003 :_\45000

By Year E =

By Month 40000
By Week =

By Day ——35000
By TOCVY =

By TOOM 273DDDD
EviILg s 25000
By Week Day =]

By Ertry Signal = 3 o000
[ e [Yale ] =

St I—15000
All nades =

Fiom date 0143072003 I~ 1aodo
Todate 0THE/200E = =8

Chart By Date 5000
lonoetades <= | 839833393 | N T i
lgnore ades = | 999,999,399

Ignere big wing 1] 3 so0mn
Ignore biglosses | 0 I | E

Profitis »= 0.00 E2) 10000

[Report description
The: Summary teport shows & surmeny of
nemnce statisics. Calulstions ste

done based on single unit hading [no vigand

|
@

roney e tageen) ‘ [m] Urfitered Equity W] Exuity Maving Average [m] Fitered Equity  [m] Max Intradsy Drawdown

This one minute
S&P trading system
uses the widely
renowned
Stochastics
Oscillator along
with some time
constraints to trade
once per day. Buy
signals are taken
once both
Stochastic %K and
%D are above 80
percent and it is
within the first two
hours of trading.

Sell signals are taken once both oscillators are below the 20 percent line, and it is within the
first two hours of trading. Only one signal is taken per day, and either trailing stops can be
chosen or plain and simple “...at the end of the day” exits can be chosen.

ATS - One Night Stay

¢ZIATS - One Night Stay [Performance Reports] - Run 10/14/2011 1:03:19 PM on CL-067

[B9][= X |

| & print = Fields  Equity Fiter 3 Cancel

Analysis | Moneybgt | Take the next trade: No equity filter applied

Summary - Al Trades (]| Beport | Chart |

Summary - Long Trades .
By Entry Signal
Trades by Profit
Maornihly Histary Profit
By Year 3 S,OIOO B,SIOO 7‘0‘00 I:SIOO S,OIOO 8,500
By honth T T F T I EEEEETTT I T3 T FTFFLEEREEES
By Week

By Day

By TDOW n

By TDOM

By TDOY

By Week Day i Lang Stay

By Enry Signal ]
|ftem Vo  [a
BB By Entiy Signal

Statistic to chart Profit

Fosition selection | All tades

From date 07011983

To date 10/03/2011 7

Ignore rades <= | -993,933.999

lgnore ades = | 999,999,999

IF ins |0

[Ignore big lasses | 0 |

Profitis >= 0.00 (i)

Repart description

The By Eniry Signal report shows

perfomance summaries by enlry signal

name. Calculstions are done based on

single unit tracing na maney

management]

This system was
designed to be an
example of a
buy/sell and hold
overnight strategy.
It was only designed
for example
purposes and does
not really produce
any significant
results. For a
strategy writer, it
may be a useful
learning tool.
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ce Gaps on opening

SP-067: S&P 500 Index (Pit) Cadj Lig (60 minute bars)

wwaw. TradeMavigator. com @ 1999-2011 All nights reserved

LIBRARIES

This intraday
strategy can be

ATS - Price Gaps on Opening  10412/11 08:30 = 1206.5 {+16.9
B { -}I' Jﬁu traded on any
1108 market that the
{1emn  user wishes, as it
i Jima  Shows how to
I : ., referencea “market
i ! opening” gap. It
T1_ -” 41159 trades once per
-I"I-_I' H{uso day, entering long
1w atacertain number
'[ E i of ticks above the
1" gap open. It also
'I. 11128 enters the market
oo short at a certain
1ume a@mount of ticks
] below the gap
-I_ 1% open. The amount
—10:0 of ticks
TradeMavigator.com :1|3,r1 o ] - above/below the

gap open can be

optimized for each of the entry rules. Included in this strategy are simple Dollar limit exits to
capture profitable trades and also standard stop loss exits to limit losses.

ATS — Quarter Pounder

) ATS - Quarter Pounder [Performance Reports] - Run 10/14/2011 1:06:39 PM on BP-067 L@ This intraday
B print = Equity Filter 3¢ Cancel
Analysis | MoneyMgt | Take the next rade: No equity filter applied Strategy placeS
Summary - &l Trades (o] Bepot |Chart|
S e T ; trades based on the
Equity Curve
Summary - Short Trades q . .
;Ar::t:‘sy History Mas Drawdovun: -$8,716.00 on 12021983 Longest Flat: 724 days ending 114031977 I m m ed Iate
| T v ¥ ¥ § U [ S R E 1 150K
By Vear : H . .
S g i up/down direction
By Vesk H H .
0wy ; i 1< || of moving markets.
by : 7
By TDOM E H ] . . .
;  1iox | Meaning thatif in
By Week Day 5 3
e i ; ] the last 2-3 bars of
ltem Value ~| ; H S LS .
Fis Tl e AT | ; : i ]
Posiion selection | Allrades ; 1 : il data the market is
ot 05/ A7 : : ; F-50k i .
To date 06/301 353 ; ; H ] rlSlng (CloseS h|gher
ChattBy Date ; ; ) B
Ignore trades <= | -999, 999339 ' 1 i . 1
lonore trades = | 999,999,399 H ! ! 2k tha n It Openedr and
lgnore bigwins |0 : : : i it cl high
Igrore big losses |0 | ; i i B
Profitis >= 0.00 v g ! It closes Ig er
[Report descripti T 1 1 T H
S tmcs po e i : & % ® B B ¥ 8 m B o= B B @ o than the previous
performance statistics. Calculations are El 3 = @ 2 2 15 b £ il ] 5 & & £
don based on singe uni trading (no — ) : H
i ] [H] Unfitered Equity [W] Equity Moving Average [] Fitered Equity M) Max Intiaday Drswdonn CIOS e It Wi I I ta ke a
long position at the

most recent high on
a stop. A short position is taken when the reverse of the above is true. The strategy also
includes Trailing stops, Dollar profit targets, and Breakeven stops for exits.
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ATS Rate of 10 Above/Below 0

G6J-067: Japanese Yen (Elec) CAdj Lig (Daily bars) A currency strategy
e Roke of 10 Above Below 0 11302010 - 11987 (40070 by design, this

: strategy trades
daily bars using
Rate Of Change
comparisons. Long
positions are
entered when the
ROC indicator
crosses above 0,
and stays there for
at least one bar.
Short positions are
taken when the
ROC indicator
crosses below the 0
and remains steady
for at least one bar.
This is a great

JL;]T A
Tradeavigatorcom L B ; PR i 1 example of how the
Apr-10 May-10 Jun-10 Jul-10 Aug-10 Sep-10 Oct-10 Mav-10 -
ROC (Rate Of

Change) indicator can play a role in every strategy. Trailing stops, breakeven stops, and profit
targets are all included for convenience but by default are not being used. Only the Long Entry
and Short Entry rules are used making this a true reversal strategy.

ATS — S&P Banker

(Z)ATS - S&P Banker [Performance Reports] - Run 10/14/2011 1:35:15 PM on SP-067 2B With a little over

| | &t == Equity Fiter 3¢ Cancel

. | o . .

Analysis ] Money Mat ] Take the next trade: No equity filter applied 55 A) WI n n I ng

|Summary - All Trades [»|| {Report’| Chan | .
et Long s percentage, this

| Trades !

| Morthly History | || Overall S& P Ba n ke r

By viear <[ Total Met Profi $17.283  Poofit Factor (§wins/flosses) 155 .

| By Mortn T otal Trades: 101 \Winving Percentage 574% st rategy IS p e r‘fe ct
(5 veeet | Average Trade: $17 Pyt Rstio (Avgwindtvaloss) 115

[ Maw Closedbout Drawdown:. 96755 CFC Inces (PF wwin% s FRE 103

ig" S;éw | | MasIniraday Drandown: 47585 Expectancy [AvaTrade/dvolossk  2363% fO rt h e st rategy

'B: — | | Acoount Size Requied:  $38835  Fretum Pot 445%

Open Equity: 5 Kelly Pot (bvaTradetbvgwi,  2050% H

| el She | Percent inthe Market, 83%  Optimalf 042 writer t h at h as a

|By Week Day | Ava %ot Barsin Trare 17.26 Z-Score [W/L Predictability] 04 .

| By Entry Signal M| B ¥ of Trades per Year 1011 Current Streak: 1 Wins gOOd u ndersta nd | ng

o [talus. ua.

5 AIT..| | | Monthlp Profit Analysis , )

T v oty Pt $1440 ety Shape . of what’s happening
Gomee | on/02¢1992 St Dew of Morthly Profits: §3,008 Annualized Shaps Ratio 113

To i [zmnse |-

c;autasey |Date | Winning Trades Losing Trades | n t h e m a rketS at
lgnore rades ¢= |-999,999.999 | Total winners 58 Total Losers 43 . .

Iaore lades 5= | 339 999 993 Giress i $8423 Gross Loss 31140 given time. Th e

e bR 0 I mverage win 4835 Average Loss: 4724
Igrars big lo | Largest Wi 95570 Lagest Loss: 52,008
:.5’.2;:1 ii — looo [w] | Lengest Drawdown inwin:  $1280  Largest Peak inLoss $1.070 Strategy uses Set
[Repor domsioton ] fraDiewdomn nWie 4373 AvaPeskinloss 414

| v R U in'Wwin $1262  AwgRunUpinLoss $414

TheSirmay et o o | FnDmmiis. 5970 A Fon Dowm mLass S days of the week and
done based on single unit tading (o | Most Cansec Wins: 6 Most Consec Losses: 4 . f h

money management) b of Conssc Wins 223 Avg # of Consec Losses 165

Lot ofBasinwing  17E3 Mgt of Bas inLosses 1681 times ot those
particular days to

trigger its trades. It is strictly a reversal strategy so it contains no other exits, except for the
opposite entry.
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ATS — Two Step

DATS - Two Step [Performance Reports] - Run 10/14/2011 1:38:29 PM on BP-067

| B print [= Fields  EqutyFiter % Cancel

~|| Bepot | chart |

Summary - Al Trades
Summary - Long Trades
Summary - Short Trades
Trades

Analysis | MoreyMat | Take the next trade: No equity filter applied

By Day

by Profit

Wonthly History

By vear

By Morth

By Waek 7500+

By Day

By TDOWY =

By TDOM

By TDOY 5,000+

By Week Day I
By Entry Signal =

2,500+

Statistic to chart |
Pasition selection | A1l tades
From date | 050141380
Todate | 062741381
Ignore trades <= | 333,939,333
Ignore hades >= | 993,999,339

Ignare big wins |0 & -2.5007
| Ignore biglosses |0 H
| Prafitis »= |00 22
[Report description 50004

The By Day report shows performance

lL.,,.,ul,ll,,l

summaties of enity signals by calendar T
day of the manth.  Caleulations are done [P
based on single uri rading [na maney
management)

I
| A |
vo8 8 101

-
:,
-
o

I
| IS P |
214 15 18

ISR R ESRN N SR
20 21 22 23 24 25 26 2

LIBRARIES

This 180 minute
British Pound
strategy buys when
the 14 bar RSI
crosses above its
simple moving
average of 3 bars.
Short entry signals
are given when the
14 bar RSI crosses
below its simple
moving average.




