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About Me B H£&AA-4

« Andrea Unger o ZIEZ| e HAR
e Bornin 1966 o 1996F i &

« Degree in Mechanical Engineering in o 19905 3 F MR TAZF 4%
1990

 From 1992 to 2001 employed in * 1992%|2001 &% H 4 izt
technical-commercial positions in BEARA-BH K4z

multinational companies

e From 2001 Full time trader M2001FF45 2P R
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Some success stories *".‘é‘i‘ﬁ%*ﬁ?

European TopTraderCup 1° place 61%
G154 5 BRFFKHNREX S T HHEAE

FIRST Italian book on money

Andrea Unger 0 ROM

management , recently Trattato ®
. . . di money management

pUbIIShEd n Ch’nese Analisi dei metodi e loro applicazione

EHFE—RELXF R T

GRS EEEELH, HAT
ERAEE ) LA i~ 1

World Cup Championship of Futures & Forex Trading®
1° place 672%, 115%, 240%, 82%

LRAF FRMA WL B REIN AT TE _F
BAEDFH672%, 115%, 240%, 82% =
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How to become a trader 22 f TR A— L X H £ ?

——
i, i - Social or
I = iy - Mirror Trading!
N T - ARSI
e ® B .  (REES)
.§'§“‘,"‘ !‘( )
g - ’ “," ' 1 1 Tp——
a Price Action! - ﬁl
< PHRAT A 'y IJI|rj i ", Technical
Expert Qa? p ,4.,;#,'« i ", Analyses!
Advisors! : VB RSH

& K37

$rE»E

Trading
Forex! Psychology...
shic p @ NF: L
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Expert Advisors & K 7]

Purchased Developed
Wy 3 0 ZERC &5
« Too good to be true? Probably it’ is not « Don’tfall in love with your ideas!
true! AERETHTHRK
IR REANE? TREARKLRZLY « Use a decent live trading simulation
- A Black box is not good ERRFSENETS E 4
BE-TRIFR « Be honest with yourself!
 Most often systems full of overfitting B TRk

X% £ %3 EMA
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FOREX sirens... JFLC& 5% &

¢ it’s a breeze )N ¥ —&%
e small capital big profits s sk A&, KEIif -—

o easy to keep under control 2 % 1= %]
e power of leverage AL 89 /1 &

e Open 24/24 24/ X %

o . iR %
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FOREX facts... s} JC &9 52

e Instability of prices in backtesting -4 % X F 5 A %
o Leverage is dangerous!!!! At R R & a9!111

weknenkerr B (JNE YEAR TARGET 7
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Price Action 4% 474

ﬁ

* it does have some good basis Cherry picked examples

WA RIFHG & aH R0l Ptk b 1)
« the more you use it, the better you * It makes much sense...AFTER
become at it FEHEER
A& %, gk « Gurus are seldom real traders
+ you keep in touch with the markets FIFAEARAELRD
BT 3K EFHEZ * it’s easy to teach, hard to learn

HRRE S, FRRE

wsknassne WG ONE YEAR TARGET g



http://www.oneyeartarget.com/

Price Action 4% 474

_ : 4 - 10/02/2015 (Daily bars) Comex Gold (Hec) Cont Lig & NYMEX — Template: MyDailyView sipld
on, S}rmbolgroupr etc.”} 201304): O=-1673.4 H=-16805 L- 16688 C=1678.1 95MA= 1668.1 20EMA= 1672.9 <20 below 50> 50EMA= 1681.9 TDofM=4 TDofY=26

Pl e e SOEMA (C,50,F) 20 below 50 :20 above50 20EMA (C,20,F) 9SMA (C.9). ‘3!'5}1'2?1.'20.'13 T L G
.En.gu[fmg.Beansh. :: . = . = 16250
Candle Ff] @]‘!E] ....... i .................... i ........... _; 1600.0
............................................................... _: 1575.0
.............................................................. _E 155|:||:|
.................................................... _E 15250
............................................................... _E 1500.0
SSRGS e = 14750

I'j | : =
a chetitivhy p DRI PR, M e R s S e S A o s e T L R s 145|:||:|

1425.0

1400.0

....................................................................................... —Z 11750

8 GanesisFT £ W : o
Apr-13 May—13 Jun 13 Jul-13

s Sl e P L S A T o it : S e e i P A e 0 ‘
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Social or Mirror Trading 2 X R B X H (FRE)

* Reduced activity
X5 Ry
e Use of other’s skills
1 B AL B 5T
* Flexibility in choice of the leader and in
changing the program

STAR &0 B, R R

E

Normally expensive
BE R, RERFF

Normally very risky (aggressive)
Rk (i)

Past performance often “too good”
BERHILTEIFE “RAR”

Hard to understand what the situation looks like

X VATLAR L AT 69 B &

2015 KRBT LAY
24/10 L% 25/10:% 3
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Technical Analysis & K5 #7

I'm in the scientific committee of Italian Technical Analysis Society and...

KEMAERABARGH D2 OBRARERESER -
e | think it is good to study market behavior & K 75 % Tr % 7% £ 7 43 49

e | think it is good to “feel” the markets KK ) B T TG B9 BRFF LR F 55 6

o | think it is nearly useless to trade with ~ KX CE LRI B FILFEH
e | strongly believe there are very few TA specialist using it for a living directly on the

markets KBRS FBAPHT6)F KA F LT EGEFRANT89FE 7679 4

wexwunisce B ONE YEAR TARGET 1
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Technical Analysis ¥ K 5#7
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Trading Psychology X % O 5

We discussed about it

back in 2013, we need to We don’t have to
work on it to become exagerate anyway as
successful! we risk to overrate it!
£AME20135F ik, iE %ﬂ‘v’r\%’%ﬁ%m&ﬁ
R XS E S SR ¥ 25 R

R |
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Algo X5

Ideas, observation
HA, MK

|

Code to test
% B AL VA AT ) 4R,

Code to trade
B EALFF VAT D

Live trading
A EFIERS

le thie danaderaiie 2 /7~ e, 2

weiwenre~r B3 ONE YEAR TARGET 14
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Algo R F

It ic if 4o E A2 X AE
£ N\

ldeas, observation
A, MK

[ ~~—x

Code to test
9 B AZ Fp VASEAT MK,

L —

Code to trade Code contains mistakes #2 /5 ¥ % &, 244512
9 BAE P VAT B

i —

Live trading Software has no submission protection #: #+% A 42 k4 #56
AEFIERHN

worweartes  HG8 ONE YEAR TARGET 15
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Algo RIS

BELLDH R RZGRASH

* Algo Trading is not only High Frequency Trading

« Algo Trading is not leaving your money in the hands of a RPN IR ERZIHIEA
robot &5 Lk
« Algo Trading is a way to automate human routines - BREFAURHESNANZEAEW AL

* Algo Trading is a way to increase the number of tasks

AZFWRK G T AEEFHEREKE

e Algo Trading is a way to take advantage of calculation
speed of a machine

o BEURSASA R CRE BRI H
4

b &4 ONE YEAR TARGET 16
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Trading Ideas X 5 #E &

Let’'s develop an idea and let’s see how it behaves on popular markets

We use the close of monthly bars as a trend «support/resistance» and we work on
daily bars

If the high of yesterday is below our monthly close then that level will be our short
entry level during today’s bar, if the low of yesterday is above our monthly close that
will be the level to enter lond today

We use parametric stoploss and take profit;
Take profit is 5 times the range of last bar
Stop loss is equal to the range of last bar (ratio 1:5)

L BEMAETF R —FHRXHEL, REZEHINIT2WNTHLE, HTFERNLfT:
BAVE AKRENGARBERN ZHERER AL, REALBEE

4o R AEH s AR T A SN, IPA BN S RBEBFHHET ;

Yo FOE B AR & T A &ALEN, ABAKMASAREZHKS

FAVE R LR AL, FRTEA T &
BB KB L —ARH Ko %kﬂiﬁif%#%%ﬁﬂf RAT &
MK AP L —AR B R14E SN R AN 2480, b4 (BB®R1: 5)

weiwenre~r B3 ONE YEAR TARGET 17
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Trading Ideas X 5 ®E &

93:3-{]5: 1273171974 - 10/02/2015 (Daily bars) Comex Gold (Hec) Cont Lig & NYMEX — Template: Clean sipid

Wed 10/16/2013 (GC3-201312): 0=12814 H=12892 1=12686 C=12818 Custom Indicator= 1328.0 TDofM=12 TDofY=205
, ) : , OldRecent Custom Indicator 03/21/2014 = 1334.5 (+4.0)

— 1375.0

— 1300.0

—12¥5.0

1250.0

— 1225.0

— 1200.0

P

Feh-14 Mar-14 "

P

1n/1R/20131 Mirw—13
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Trading Ideas X 5 #E &

 This is algo trading as well
XLRAEFNE S

« we have a defined rule and we test it using a computer
B LT AN, LR BT T R

« we can place orders manually or through a dedicated software
ALTFTESIEHRA D TEET

* thereis no human decision left

B TAARZE RO R

b &4 ONE YEAR TARGET 19
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4

Trading Ideas X 5 ®# A

Equity Curve (by Date)

I & Drawdown: -559,850.00 on 04272003 Longest Flat: 3,267 days ending 10/05/1983 G (9] | d
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SEUEEEE 'SR B REN
EEEET Tt o I S I I T I I IR Y WA [ I

"""""""""""" | 13-30K

A O O O O | AL i

T T T A = LV

—4 4 4 4 4 -4 % -4 -4 -4 -4 -4 -4 % -4 4 4% -4 -4 -4 -4 -4 -4 4

I

Markets are changing!! What worked in past may not work today and viceversa
THATAR! SEFRANRS FTERLSILELIFRA, RZTFA

wexwunisce B ONE YEAR TARGET 20
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Trading Ideas X 5 #E &

Equity Curve (by Date)

W ez Drawwdown: -$49 000,00 on 02191980

Longest Flat: 2,765 day s ending 05151987

i1 200K

(i 11 180K

: E§ §—4ﬂﬂK

;b 80K

Silver
B 4%

Markets are changing!! What worked in past may not work today and viceversa
THATAR! SEFRANRS FTERLSILELIFRA, RZTFA

mernsniec B4 ONE YEAR TARGET
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Trading Ideas X 5 #E &

Equity Curve (by Date) Crude Oil
I ¢ Drawdiowr: -$48.'13IEI.EIEII on I.TIE:'EIEIIJ'EEI']EI . . . . . . L:l:ungelst Fllat: 2.'1??. dayls enln:ﬁngl |:|'1.I'|_T|9d'2|:l|'15 . . . }'?‘ .I"b

et 22
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Trading Ideas X 5 #E &

Equity Curve (by Date)

M ax Dravwdown: -323 550,00 on 061472011 Longest Flat: 4 337 days ending 011772001

Soybeans
If —200K ki

- i175K
L 150K
125K
1 100K
1 75K
+—50K
25K

—0

So do we have the holy grail here? Does this make money everywhere?

ARABMREH — M EDE T RO T E?

wexwunisce B ONE YEAR TARGET 23
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Trading Ideas X 5 ®E &

Equity Curve (by Date)

W ax Drawdown: -5120,690.00 on 09117720135 Longest Flat: 4,449 day = ending 10/0272015

1 75K

i 150K

| 25K

 e—-25K

Not really... this is on Natural Gas

R, TRRAR M &E

wsknassne WG ONE YEAR TARGET 24
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Trading Ideas X 5 &

A

A

"

Max Drawdown; -556, 764,36 on 08/31/2013

Equity Curve (by Date)

Longest Flat: 12,255 days ending 100022015

S VAN

] ] ] 1 1 1 1 1 1 ] ] ] 1 1 1 1 1 ] ] ] 1 1 1 1 1
- i i Ry M i M B e I e e e e e e e e e e e e e e e
' ' ' ' ' ' ' ' ' ' ' ' ' ' ' ' ' ' ' '

-
S e e L L LR e e
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4

B e e U
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BO0T— - e

BO0Z—F - mme

. ] g SRR

T O

i —

2015k B EB LAY
24/10 L& 25/10%F 3
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Trading Ideas X 5 ®E &

Equity Curve (by Date)

M ax Drawdown: -558,505.00 on 07252008 Longest Flat: 16,313 days ending 10/02/2015

kL o o b s s s s s s s s s o a0 p3—5h000

PR g—-10000

PRy bbb b e Lg—-15000

NG R b o
' | Ik F—-25000
—-30000

—-35000
—-40000

—-45000

—-50000

—-55000
—-50000
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Trading Ideas X %

Equity Curve (by Date)

[¥]

Longest Flat: 13,608 days ending 1007022015

M e Drawdown: -5371,324.78 on 09132009

—2015
—2014
—2013
—2012
—2011

¥ -~ 12010
-=-1-2009

—2008
—2007
— 2006
—2005
—2004
—2003
—2002
—2001
—2000
—1999
—1995
—1997
—1996
—1995
—1994
—1993
—1992
—19491
—1990
—1939
—1988
—1987
—1986
—1985
—1984
—1983
—1982
—1981
—1980
—14979
—1975
[—1977

GBP/IPY

K H T
E&S ONE YEAR TARGET
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Trading Ideas X 5 #E &

We get following information from the tests:

« Markets change their behavior year after year, what worked in the past might no longer
be valid today, what lost money years ago may now be a good edge to trade with

« Markets are not all the same, there is no strategy that makes money on every market and
every time frame, somebody claims this to be a must for a «robust» strategy, it simply
does not exist!

* We need a diversified approach in terms of systems and in terms of markets, we don’t
know when something stops to work, we need to have something else at work hoping it
will last a bit longer...

mng BV B2 T 12 &
TR —BAE, SRR T ERLSENREK, LEHT &
%x%ﬁi%ﬁéi%mﬁﬁﬁﬁaiﬁﬁﬂ

s WHIRRFHEN, ZAEMEREEENTY, EFFHAZN. AA
m#&’«%}%robustﬁ R R — I AR A, ARAR AT A !

°&mﬁ%ﬁ%%5ﬁ%gﬁiiym% FAV A Fmi8 At 4 BHAER 3L 77 K

RRKHAIT AT, PTUARAR 28 Eed 7 Xae B, RERFZHG Tk

Ak R IF AR 3K

wesesseene B ONE YEAR TARGET 28
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Trading Ideas X 5 #E &

We get following information from the tests:

« The approach we have shown rides trending markets (we go with the trend staying above
or below monthly close)

* Yet it works best when there are sudden and short retracements (the tight stop loss would
close the trade in case of longer retracement)

« GBPJPY is normally very good for trending approaches but here it was one of the worst,
this is due to the differences in its short term moves, let’'s see another trend following
approach on GBPJPY then!

MXZ G, BRMNNFD e TAEE:

o RIME T8y 7 kER TAHRRTE (KNBRENES T AT A X B FEr)

e BHMRAXEYHIEN, AERSTF CGeR THARBFS, LM E4-F
£)

o SE4F U H LB E RUAE AR D 0 T AR R, 12X A AR T,
JRE A EM . AN KA ZE L H T 5 — AP RIZ T ik

wexwunisce B ONE YEAR TARGET 29
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Trading Ideas X 5 #E &

Channel breakout on GBPJPY
R85 5L B T A& R A LG

We use daily bars

Long entry is at breakout of Highest High of last 7
days

Short entry is at breakout of Lowest Low of last 7 days
No entries are taken on Fridays

Stop Loss 50 pips, or 100 or 150

1¢ B H & K
THRTEFTREE0, NFHH%
AT 2T R AR, NFHME
B AR S

WF #5250, 1002%.150,%,

wexwunisce B ONE YEAR TARGET 30
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Trading Ideas X 5 ®E &

B SGBP-JPY: 08/04/1976 - 10/05/2015 (Daily bars) British Pound/Japanese Yen & FOREX — Template: Clean S|P

Wed 10/15/2014: O=170.390 H=171.150 L=168.010 C=169.696 Highest High= 175438 Lowest Low= 169921 TDofM=11 TDofY=206
' ' GBPJPYChannel LowestLow (7)1 HighestHigh (7)1 Custon jhlig

ars 060312015 = 190.522 (+0.166)

tl| —1 180.000

.- — 186.000
— 184.000
—{ 182.000

— 180.000

— 17&.000

—{ 176.000

— 174.000

— 172.000

—{ 170.000

— 168.000
Ner_1d ah 15 15 Mav_15 IunciE -
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Trading Ideas X 5 #E &

E quity Curve (by Date)

M ax Drawdown: -531,288.50 on 10:08:2011 Longest Flat: 2,283 days ending 03/04/2015

This strategy has been working for many years

EAREAR RS FT

wexwunisce B ONE YEAR TARGET 32
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Trading Ideas X 5 #E &

Equity Curve (by Date)

M ax Drawdown: -$31,288.50 on 10:408/2011 Longest Flat: 8,723 days ending 03/28/15995
5 150K
] 125K
: : : — 100K
e e e 75K
e e e 50K
j | : ; —26K
; ; ' : —0
—+t 1 + + t + t t + 1+ t+ t t t t+ t+ 1 1
— — — — =] ] ] =] ] ] ] ] ] ] ] =] ] ] =] =]
o w w o (=] ] = = [ ] = = [ ] (=] (=1 =] [=] (=] (=]
o o o ] (=1 =] =] =] (=] o =] (=1 =] o = = = = = =
@ =1 [ [l =1 = (=1 @ = & @ = @ @ o - 2 w = w0

Also recent behavior is not bad!
 @UR:IE SR

2015k & B K LAY H ONE YEAR TARGET 33
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Stay in Trading... £FR % P -+

Always think how much you can lose!
BRI B TmFeS )

Don’t place a trade thinking about the gain you can make, think about the worst
case scenario

TERIRNEEEMRAEBRS Y, MAFERFWFIL

Always place exit orders, if possible together with entry orders
HZEEFGL, wRA TR ERAGITE —LILE

Don’t risk too much, 2% pro trade is already aggressive, consider unexpected
events could happen (9/11, flash crash, ...)

REH KRR, 2% Kg&#%aﬁ FIEEA I FS (4911,
=)

Don’t overtrade, when you are winning keep quiet, losers are on their way to
you..
T% TERY, SHRAFARREEAE, THROSHH EAERAALLKL

weiwenre~r B3 ONE YEAR TARGET 34
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Stay in Trading... £FR % P -+

Always think how much you can lose!
BRI B TmFeS )

If possible avoid entries prior to major news if you are trading sensible markets
(Currencies Bonds and sometimes Index)

AR GHBRAT RS ML, fafe Ligdl) | R TrE, BELAE
ﬁ k*ﬁ eI

Trade following your plan, don’t trade your feelings
Z Rt R AR RS

You might use Stop Limit orders to entry but do always use Stop orders to exit!
NG BT AT, A2 —BfR R —F &5

Dont’ cancel stop loss orders when prices get close to the level...
MAE AV AR A IR, REBUH 2.

Always stay humble!

RARGES AL YA

weknenkerr B (JNE YEAR TARGET 35
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B

&8 ONE YEAR TARGET

www.oneyeartarget.com

andrea.unger@oneyeartarget.com
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Thank You! 4!

BEa& IS4 Co-Organized by
AFLER. AW OHR

7 DZH €@ 4otz
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allle
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A FRERERR
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5 £ ¥ Supported by
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