TREDE'NAVIGATOR

WINNING STRATEGIES OF THE MASTERS Il LIBRARY

Introduction:

Winning Strategies of the Masters Il is the successor to the Winning Trading Strategies library.
In this collection of strategies the users is introduced to four new highlight bars as well as a new
moving average indicator. These are used to write some of the ten new strategies developed
by the minds of some of the most experienced technical analysis traders in the business. So
these strategies and techniques are not only varied in their technical basis, but they each owe
themselves to the unique individual(s) that developed them over time.

Benefits:

This library contains ten strategies that open the door to the mind of several of the best
technical minds in trading. Since the strategies are pre-built, they can be used either as
designed or they can be incorporated into other strategies of the user’s design. This is a perfect
extension library to Winning Trading Strategies.
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Included in this Library:

Highlight Bars

e FirstBar High FullRetracement
e FirstBar High HalfRetracement
e FirstBar Low FullRetracement

e FirstBar Low HalfRetracement

Indicators
e (I)ndicator (W)eighted (M)oving (A)verage
Strategies

e Fond of Bonds

e Short AMA (Long 50)

e Bonds 25 x 25 (Chuck Lebeau and Terence Tan)

e Two-Bar Breakout (Stock System: Active Trader Mag.)
e Trending Market

e Momentum w/Added Dochian Entries

e RSI Divergence

e Dollar Trader

e Sidewinder (Chuck Lebeau)

e Double Retracement (First Bar High/Low)
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Highlight Bars
FirstBar High FullRetracement

Explanation:
This function will highlight bars once they have crossed above the first bar’s high value,
retraced back down through it, and then crossed above it a second time.

Usage: FirstBar High FullRetracement (Points)

Parameters:
Points — This is an input for the function to determine, once the retracement has
occurred, how much further the price has to move through the value (expressed in
points) for us to consider it to be a complete retracement.

FirstBar High HalfRetracement

Explanation:
This is a retracement that highlights bars after the close has crossed above the first 30 minute
bars high (by a certain number of points), and then retraces back below it.

Usage: FirstBar High HalfRetracement (Points)

Parameters:
Points — This is an input for the function to determine, once the retracement has
occurred, how much further the price has to move through the value (expressed in
points) for us to consider it to be a complete retracement.

FirstBar Low FullRetracement

Explanation:
This function highlights bars once they have crossed below the first bar’s low value, retraced
back up through it, and then crossed below it a second time.

Usage: FirstBar Low FullRetracement (Points)

Parameters:
Points — This is an input for the function to determine, once the retracement has
occurred, how much further the price has to move through the value (expressed in
points) for us to consider it to be a complete retracement
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FirstBar Low HalfRetracement

Explanation:
This is a retracement function that highlights bars after the close has crossed below the first 30
minute bar’s low (by a certain number of points), and then retraces back above it.

Usage: FirstBar Low HalfRetracement (Points)

Parameters:
Points — This is an input for the function to determine, once the retracement has
occurred, how much further the price has to move through the value (expressed in
points) for us to consider it to be a complete retracement

Indicator
(I)ndicator (W)eighted (M)oving (A)verage

Explanation:
This indicator is a simple average that, instead of weighting the prices with volume, weights
them with the value of an indicator.

Usage: IWMA (Price, Indicator, N)

Parameters:
Price — This is the price that you are using in your averages.
Indicator — This is the indicator that you would like to weight the price with.
N — This is the number of bars that you are using in your averages.
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Strategies

BY GENESIS FINANCIAL TECHNOLOGIES

Bonds 25 x 25 (Chuck Lebeau and Terence Tan)

D Bonds 25 X 25 (Chuck LeBeau and Terence Tan) [Performance Reports] - Run 10/17/2011 5:22:01 PM on TQ-067
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Report description

The Summary repart shows a summary of
performance statistics. Calculations are
done bazed on single unit trading [ho
maney management).

Equity Filter x Cancel

Take the next trade: No equity filter applied
] Chart ]

[Dverall

| Total Met Profit: $53.438 Profit Factor [$w/ins/$Losses]: 1.75

Total Trades: Fi) Winning Percentage: B4.0%

| Awerage Trade: $713 Payout A atio [vaglwinddvglose): 098

| Max Closed-out Drawdown:  -521.063 CPC Index [PF »'WinZ = PR 110

| Max Intraday Drawdawr: -$22.813 Expectancy (bvgTradeddvgloss]  27.03%

| Account Size Required $26513 Fieturn Pot: 209.5%
Open Equity: $0 kelly Pct [4vaTrade/Avgiaing: 27.45%

| Percent in the Market: 29.1% Optimal f: 0.54

Awg 8 of Barz in Trade: 2356 Z-5core MWL Predictabiliby): 07

| Awg B of Trades pervear. 3.2 Current Streak, 1 'Wwing

' Monthly Profit Analysis

| Awerage Monthly Profit #1191 anthly Sharpe R atio 008
Std Dev of Monthly Profits: — $1,540 Annualized Sharpe Ratio: 0za
Winning Trades Losing Trades

| Total Winners: 48 Tatal Losers: 27
Gross Profit: $124 609 Gross Loss: 471172

| Bwerage Win: $2.596 Average Loss: -$2 636

| Largest win $7.219 Largest Loss: -$6.922

| Largest Drawdown inwine 53,063 Largest Peak in Loss: $6.963

| Awg Drawdown in bfin: -$932 Avg Peak in Loss: $1.837

| Ava Run Up in Win: 34,248 Avg Run Upin Loss: $1.837

| Aveg Run Down in Yin: -$932 Avg Run Down in Lass 42,736

| Maost Consec 'Wins: 10
| Awg B of Consec Wing: 253
| Awg B of Bars in'Wins: 27.83

Most Consec Losses: 4
Avg H of Congec Losses: 1.42
Avg B of Bars in Logzes: 15.96

Dollar Trender

-

B Dollar Trender [Performance Reports] - Run 10/17/2011 5:23:10 PM on DX-067
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LIBRARIES

Developed by Chuck
Lebeau and Terence
Tan, this trend following
strategy trades only
markets in which a
strong trend has been
established. By
combining the ADX and
RSl indicators to
establish the trend, this
bond system is an
excellent example of a
trend following system.

The Dollar Trender
strategy is a simple US
Dollar daily strategy
that enters a long
position based on the
18/50 moving average
crossover, and short on
the 50/18 moving
average crossover.
What makes this
strategy a little different
are the exits. We used a
volatility stop to exit
our long positions, a
momentum crossover
to exit our short
positions, and some of
the old standards for
users to enable as they
see fit.
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Double Retracement (First Bar High/Low)

MEx This intraday S&P
strategy is one of the
most complex strategies
in the entire library
collection. For long

'8 Double Retracement (First Bar High/Low) [Stratesy]
| @Rgn Qgrders | E Motes . Prink i Ll Seve i Save s Rename ‘ L Wizard x Taolbox x Clase

i Inputs l Data | Settings |

| ® AllRules ¢ LongEnties ( LongEsts ¢ ShortEnties ¢ Short Exits |

MNew Rule | L.
Use At Thotion [Linked | | pOISItlonS the current
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v ot Entry ¢ . .
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[m] [[]  ExitLong Breakeven Stop Long Exit ]
[ EwitLong: Profit Risk Percent Stap Long Exit (] fenoeaiitle | va l ue, retraced baCk
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[ ExitLong Stop Loss Long Exit | Quick Stops .
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[ Exit Short At End of Day Shirt E it O Fesk | :
] [ Ewit Short: Breakeven Stop Short Exit [1] S Second time. For Short
[]  Exit Short: Profit Risk Percent Stop Short Exit im] Eoramidiria positions the current
] []  Exit Shart: Profit Target Short Exit O i
[]  Exit Short Stop Loss Short Exit im] price must haVe crossed
[] [[]  Exit Shart Trailing Stop Short Exit ]

above the first 30 minute
bars high (by a certain
number of points), and
then retraced back below
[IF FirstBar High FulRetracement (PointsFarFull] &nd Position = 0 it. There are numerous
THEN BUY NewtBar at Closs STOP exits available within this
strategy to choose from.
They include dollar stops,
end of day exits,

breakeven stops, profit/risk percentage stops, and trailing stops.

Fond of Bonds

€2 Fond of Bonds [Performance Reports] - Run 10/17/2011 5:08:24 PM on TQ-067 [=J[@Ed| This daily bond strategy
| B prine | Equity Fiter 3¢ Cancel enters the market long
Analysis | boney gt | Take the next trade: No equity filter applied when the market closes
—— [l B | ichar| . no higher than 15 ticks
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The Summary repart shows asummarg of [0 = 2 = 2 = 2 2 & 2 2 2 =2 & 22 2 2 22 o 2 2 ) MO R R
performance statistics. Calculations are § E E § § 8\.
done bazed on single unit trading [ho
money management]. [ Legend
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RSI Divergence

EDRSI Divergence [Performance Reports] - Run 10/17/2011 5:33:38 PM on SP-067 =JoEd This lntraday S&P
| E Prink Fields [ Expart Equity Filter x Cancel Strategy waits for the
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e e el | | I okt standard dollar stop
{View By | Tranzaction I Ibsamer s Loty bl ] loss.
| Price foimat Ticks | Al
'_Fo_s!t\on selection | All trades | L
| From date REE T
[Todate [EETZEYZSr N 1 e S Rl R R
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Report description :
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Short AMA (Long 50)
=} ES-067: E-Mini S&P 500 Cadj Lig (3 minute bars) Short AMA (Long 50) is
SEe v, TradeMavigator. com @ 1999-2011 All rights reserved
Short AMA (Long 50) 100411 13118 = 107400 (-12.25) | qgagon = Q short only Strategy,
l t 1 Meaning that there are
' “II dimmn  NO long positions taken.
‘ ‘“ ” Juam  The strategy will sell
I ‘ l L Short when the current
' ‘l ’l ’ - close crosses under the
}I H ‘| JH | ’ Adaptive Moving
— 8600 .
| | .” ’I Il ll Average (AMA), using
—| 1084 00 .
] decreasing momentum

— 108200

’ values for confirmation.

I '[ ll ' l “ 1% Exits include a “length
|\ L‘ I || “ TR imit” exit (limits the
‘ 170 |ength of the trade),
Hlm and a standard dollar

~wrzo0  profit target.
— 1070.00
Tradetavigator.com — 1068.00
-
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Sidewinder (Chuck Lebeau)

TQ-067: T-Bonds 30Yr CBT Pit Cadj Lig (Daily bars)

5 wonrw TradeNavigator.com © 1993-2011 All nights reserved : AnOther ChUCk Lebeau
i ’ : Sidewinder (Chuck Lehieau) 101472011 = 138 13:(-1 04) _— Creation, thiS da”y
i {1 J} strategy looks to enter
i ] At 7% |ong at the current high
i i 42w when thereisa
i .o decreasing ADX and an
EE, RSI dipping below 45.
PapE— - The sidewinder takes
E ' ] short positions when
| +1#m  there is a decreasing
| w=o ADXand an RSl rising at
§ the current low price.
H — 130700
i — 128700
i — 12600
: Hinh
I rlty I ﬂ'l .

I"r: 1]'1-4- ]' Flll ! ] 5 124°00
E - “‘ E — 122700

Tr@Naviga{ur.uum ].:1 ! ®I | i
Jun-11 Auk11 Aug-171 Sep-11 Oct-11 Maow-11 _

Trending Market

with a confirming RSl signal.

) Trending Market [Performance Reports] - Run 10/17/2011 5:27:09 PM on SP-067 M[==) This trend following
| E Print “ Fields Equity Filter x Cancel |0ng‘0n|y Strategy ta keS
Analysis | Morep Mat | Take the next trade: No equity filter applied advantage Of a great
'zummarv'-"i\'" s [a]| Bepot || Chatt TradeSense function
ummary - Long Trades o
Summary - Short Trades Bbyy y}:??l Ca”ed Keltner Custom
Trac .
Mr:mi?y Histary o N Bands, which can
Byl F - “band” any indicator,
By Manth = l .
By Wk o price or mathematical
By D 12 500 . .
S 1 - function. This strategy
By T0eH c takes long positions
By TDOY 10p00-L
By Week Day L when the AMA crosses
By Entry Signal [ = .
'-”-_]‘ srsrel up through its Keltner
& B "F I .
: ] 2 C Custom Band. Being
tati Profit C
Position selection | &l trades 5000 able to expand on the
LT S B 5,112 - popular Keltner Channel
| D4/26/2011 3 -
BT s Bands can be pretty
o E handy at times as this
lgnore big losses |0 . h
Prcttis o= 0.00 - ot unique strategy shows.
Report description i EXitS Wlthln thls
The By s 1 sh fi = A [N A A [ [ S S I A I | .
i o o by v« LA L L L L L L A L S USSR strategy include an RSI
Caleulations are done based on single Sl i i s o dileailie DL R T bl Bss A . )
unit trading (Mo money management]. NMOEDes oo NODEG JDOD RO EIe Do o — dlrectlon Change eXIt,
highest high exit, and a
simple profitable exit
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Two-Bar Breakout (Stock System: Active Trader)

€2 Two-Bar Breakout (Stock System:Active Trader Mag) [Performance Reports] - Run 10/17/2011 5:31:41 PMon ZF-067 |- |CJEJ| This is a daily stock
| B print Eauity Fiter % Cancel strategy that trades
Analysis | boney gt | Take the next trade: No equity filter applied based on the two bar
|Summary - &l Trades Ten P
| |
[ L breakout conditions
Summary - Short Traces outlined in Active
Trades . .
Morthy Histary | || [overan Trader Magazine. It will
By Year =|| | Total Met Profit: $89.641 Profit Factor [$w/ins/$Losses): 2.04 ey
| By Marth Total Trades: 264 Winning Percentage: BE.1% ta ke a |0ng pOS|t|0n at
| Average Trade: $340 Payout A atio [vaglwinddvalose]:  1.60 H B
By Week |
By Day Max Closed-out Drawdown:  -510,484 CPC Index [PF »'WinZ = PR 1.83 the h Igh pIUS a deSIred
| | Max Intraday Drawdown: -$13,078 Expectancy (bvgTradeddvgloss]  45.85% b f H
By TDOWY | number of ticks once a
BY TDOM | | Account Size Required $14.023 Fieturn Pot: 639.2%
B" = | Open Equi: 797 Kelly Pt [AvgTrade/twdwinl  28.63% down bar occurs. A
b Percent in the Market: 98.6% Optimal £: 073 .. ..
Eipiech I:Tay | &g H of Bars in Trade: 22.08 Z-5core MWL Predictabiliby): 04 Short p05|t|0n IS JUSt the
Fhy s St |Avg H of Trades pervear  11.4 Cunent Streak. 1 Losses . .
opposite. The trailing
- ' Monthly Profit Analysis 2 H
SCEICHEIY ooty Gl Average Monthiy Profi: $324 Monlhly Sharpe Fiatic 021 stop with a variable
osition selection | Al rades | : : g .
- I B | Std Dev of Monthly Profits: $1,397 Annualized Sharpe Riatio: 0.7 dollar amount is
il ;05:1634‘2011 =| | Winning Trades Losing Trades included Wlth thls
il 99 999,999 | Total Winners: 148 Tatal Losers: 116
Rl Gross Proft: $175547  Gross Loss 485,907 strategy.
| 0 e | Awerage Win: $1.186 Average Loss: 741
il = | Largest /i 46,454 Lagest Loss 44,484
= - | 00 ] | Largest Drawdown in'win:— -$2.719 Largest Peak in Loss: $2.922
St es - [ | &g Drawdown in i 450 Avg Peak in Loss: $453
Report description Ava Run Up in Wwin: $1.880 Avg Run Upin Loss: $453
The Surnmary report shows a summary of || Ava Bun Down in WWin -$450 Avg Run Down in Lass $1.017
performance statislics. C_a\cu\alions are | Most Conses Wins: g Most Consec Losses: B
fnoomzbﬁ::aozni'zﬂf unit trading (ho | g H of Consec Wing: 2241 Avg H of Congec Losses: 1.73
4 g g | Avg H of Bars in'Wins: 26.45 Avg B of Bars in Logzes: 16.46
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