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STRATEGY DEVELOPMENT FOR
HEDGE FUNDS AND CTA’S

Algo trading developments is particularly suited to strategy development for hedge funds and CTA’s due
to its cost effectiveness and flexibility. We provide turnkey solutions, semi-automated and fully
automated trading solutions for financial institutions.

The performance of algo trading

Data  bullet trading v Direction: Both sides v Period: All v
TOTAL PROFIT # OF TRADES SHARPE RAT PROFIT FACTOR RETURN / DD RATIC G PERCENTAGE
1972.77 % 130 0.95 102.56 1152.2 91.54 %
DRAWDOWN DRAWDO DAILY AVG PROFIT ONTHLY AVG PROFIT AVERAGE TRADE
VERECAVGEROET 1.02% 1.02% 2.04%
EARLY AVG % RETURN 1521.56 % ANNUAL % / Max DD ¢ R EXPECTANC) MBER  SQN SCORE
1494.87 38.81R 2.51
STATS
Strategy
Wins / Losses Ratio 10.82 Payout Ratio (Avg Win/Loss) 9.48 Average # of Bars in Trade 0
AHPR 2 Z-Score -5 Z-Probability 100 %
Expectancy 9.02 Deviation 2.1% Exposure 0%
Stagnation in Days 0 Stagnation in % 0% Maximal drawdown
Trades
#of Wins 119 #of Losses 11
Gross Profit 10526.4 % Gross Loss -227.5% Average Win 2.2% Average Loss -0.23%
Largest Win 175.4% Largest Loss 90 % Max Consec Wins 65 Max Consec Losses 4
Avg Consec Wins 17 Avg Consec Loss 1.83| Avg# of Bars in Wins 0| Avg#ofBarsin Losses 0
MONTHLY PERFORMANCE (%)
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2017 0 0 0 0 2768 106.96 43.16 73.68 0 0 0 0 251.48
2016 20.62 77.99 38.11 0 0 154.16 82.55 0.58 85.77 93.19 0 0 552.97
2015 4483 60.95 0 0 0 0 0 41.22 101.18 21.33 56.51 423 368.33

Statistical data and performance
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Type Open time Open price Size Close time Close price Time in trade P/L in money Cummulative money PL  PiLin % Cummulative % PIL
LONG 15.07.2016 16:00:00 1.08817 0.8 26.08.2016 18:24:00 1.09422 42d2h24m $448.01 $66507.86 446% 665.08 %
LONG 17.07.2016 22:00:00 1.08568 128 26.08.2016 18:24:00 1.09422 39d20h24m $1046.65 $67554.51 10.47 % 675.55 %
LONG 22.07.2016 19:00:00 1.08357 205 26.08.2016 18:24:00 1.09422 34d23h24m $2153.79 $69708.3 2154% 697.08 %
LONG 29.07.2016 16:00:00 1.08071 328 26.08.2016 1. :00 1.09422 28d2h24m $4467.16 $74175.45 4467 % 74176 %
LONG 26.08.2016 19:00:00 1.09507 0.5 04.10.2016 16:54:00 1.09681 38d21hS4m $58.01 $74233.46 058 % 74234 %
LONG 05.09.2016 09:00:00 1.09308 0.5 04.10.2016 16:54:00 1.09681 29d7hS4m $170.66 $74404.12 1711 % 74404 %
LONG 07.09.2016 02:00:00 1.09103 0.8 04.10.2016 16:54:00 1.09681 27d14hS4m $44479 $7484891 445% 74849 %
LONG 21.09.2016 13:00:00 1.08803 128  04.10.2016 16:54:00 1.09681 13d3hS4m $114479 $75993.7 11.45% 759.94 %
LONG 29.09.2016 17:00:00 1.08593 205 04.10.2016 16:54:00 1.09681 4d23hS4m $2319.77 $78313.47 232% 78314 %
LONG 29.09.2016 19:00:00 1.08364 328 04.10.2016 16:54:00 1.09681 4d21hS4m $ 449654 $82810.01 4497 % 8281%
LONG 04.10.2016 17:00:00 1.09675 0.5 09.05.2017 17:53:00 1.0966 217d0hS3m $-2008 $82609.21 -2.01% 826.09 %
LONG 05.10.2016 16:00:00 1.09458 0.5  09.05.2017 17:53:00 1.0966 21641hS3m $-86.54 $ 8252267 -0.87 % 82523 %
LONG 05.10.2016 20:00:00 1.09247 08 09.0520171 :00 1.0966 215d21hS3m $37.91 $82560.58 0.38% 82561 %
LONG 12.10.2016 11:00:00 1.09046 128 09.05.2017 17:53:00 1.0968 209d6hS3m $34542 $ 82906 345% 829.06 %
LONG 13.10.2016 10:00:00 1.08832 205 09.05.2017 17:53:00 1.0966 20847hS3m $1022.54 $83928.54 10.23% 83929 %
LONG 19.10.2016 13:00:00 1.08548 328 09.05.2017 17:53:00 1.0966 202d4hS3m $26327 $86561.24 2633% 86561 %
LONG 21.10.2016 09:00:00 1.08306 524 09.05.2017 17:53:00 1.0966 200d8hS3m $5568.16 $92129.41 5568 % 92129 %
LONG 09.05.2017 18:00:00 1.09778 0.5 06.07.2017 11:42:00 1.09708 S7d17hd2m $-89.92 $92039.48 09% 9204 %
LONG 0.05.2017 21:00:00 1.09529 0.5 06.07.2017 11:42:00 1.09708 S7d14hd42m $40.16 $92079.64 04% 9208 %
LONG 16.05.2017 20:00:00 1.09314 0.8 06.07.2017 11:42:00 1.09708 S0d15h42m $253.94 $92333.58 254% 92334 %
LONG 17.05.2017 15:00:00 1.09018 128 06.07.2017 11:42:00 1.09708 49d20hd2m $804.45 $93138.03 8.04% 931.38%
LONG 18.05.2017 14:00:00 1.08803 205 06.07.2017 11:42:00 1.08708 48d21h42m $1759.83 $94897.86 176% 948.98 %
LONG 05.06.2017 02:00:00 1,086 328 06.07.2017 11:42:00 1.09708 3Nd3he2m $3604.77 $9850263 36.05% 985.03 %
LONG 22.06.2017 21:00:00 1.08389 524 06.07.2017 11:42:00 1.09708 13d14hd2m $7091.13 $105893.77 7091 % 1055.94 %
LONG 06.07.2017 12:00:00 1.09747 0.5 20.07.2017 15:30:00 1.10747 14d3h30m $509.97 $106103.73 51% 1061.04 %
LONG 20.07.2017 16:00:00 1.10718 0.5 26.07.2017 10:57:00 111413 Sd18hSTm $359.53 $106463.27 36% 1064.63 %
LONG 21.07.2017 14:00:00 1.10447 0.5 26.07.2017 10:57:00 1.11413 4d20hS7Tm $501.99 $ 106965.26 5.02% 1069.65 %
LONG 24.07.2017 09:00:00 1.10201 0.8 26.07.2017 10:57:.00 111413 2d1hSTm $1010.24 $107975.5 10.1% 1079.76 %
LONG 26.07.2017 11:00:00 1.11388 0.5 27.07.2017 10:38:00 1.12385 23h38m $519.76 $108495.26 52% 1084.95 %
LONG 27.07.2017 11:00:00 1.12438 0.5 28.07.2017 01:58:00 113438 14hS8m $52153 $109016.79 52% 1090.17 %
LONG 28.07.2017 02:00:00 1.13459 05 31072017 00 1.14459 3d18hSTm $521.54 $109538.33 522% 1095.38 %
LONG 31.07.2017 21:00:00 1.14501 05 020820171 .00 1.15218 1d21h13m $371.24 $109909.57 3AN% 1099.1 %
LONG 01.08.2017 02:00:00 1143 05 02.08.2017 18:13:00 1.15215 1d16h13m $477.14 $110386.71 477 % 1103.87 %
LONG 01.08.2017 11:00:00 1.13983 0.8 02.08.2017 18:13:00 115218 147h13m $1028.41 $111415.12 10.28 % 111415 %
LONG 02.08.2017 19:00:00 1.15229 0.5 30.08.2017 07:22:00 1.14329 27d12h22m $-495.09 $110920.02 -495% 11092 %
LONG 03.08.2017 02:00:00 1.1494 0.5 30.08.2017 07:22:00 114329 27d5h2m $-341.43 $110578.59 -3.41% 1105.79 %
LONG 03.08.2017 09:00:00 1.14668 0.8 30.08.2017 07:22:00 1.14329 26d22h22m $-31894 $110259.66 -319% 11026 %
LONG 04.08.2017 16:00:00 1.14345 128 30.08.2017 07:22:00 1.14329 25d15h22m $-76.03 $110183.62 -0.76 % 1101.84 %
LONG 09.08.2017 03:00:00 1.14067 205 30.08.2017 07:22:00 1.14329 21d4h22m $48464 $110668.27 485% 1106.68 %
LONG 05.08.2017 04:00:00 1.13851 328 30.08.2017 07:22:00 1.14329 21d3h2m $151568 $112183.95 1516 % 1121.84 %
LONG 09.08.2017 05:00:00 1.13363 524 30.08.2017 07:22:00 114329 21d2h22m $5093.24 $117277.19 5093 % MN277 %

Extract of trades for a period of 2015 - 2017
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Exceptional growth of profit
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Automated / Robo trading

We worked hard to develop our fully automated and semi-automated trading robot, the team of
programmers, traders, asset managers developed the strategies since end of 2003 and through the
years we modified many algorithms of the system trading, we received reports of thousand accounts,
and we have reached the goal - ready made products for institutional clients, hedge funds and CTAs.

The technologies developed, implemented and hosted in the ultra modern data centers with high speed
channels in Japan, and our main service center located in Tokyo, Japan. The products for our clients
developed by international team across all countries of the world, the software and robots have been
tested on various capital markets of different platforms of banks and brokers from Hong Kong,

Singapore, London and Switzerland, finally we have got an excellent results and performance of this
exceptional, technological solution as trading robot. The algorithmic trading is not a future anymore but
our reality today.
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We invite asset managers, financial institution’s representatives, CTAs, traders and money managers to

discuss further to automate your trades, or include our algorithmic robo trading inside of your portfolio

trading, the technologies and capabilities or robo trading will help to your daily work, in a day trading on
the capital markets.

The performance of live trading:

Info Stats General Chart Growth Balance Profit Drawdown More Export
Gain: +714.98% 15K
Abs, Gain: +714.98%

0.21% 1K%
8.49%
500%
Balance: £203744.87
Equity: (99.55%0) $2025835.78
Highest: 4] $203744.87
Profit: $178744.87 o
Interest: -$12446.63
Deposits: $25000.00 _500%
Withdrawals: $0.00 Jan 07,15 Jun 12,15 Mov 18, '15 Apr 15,16 Sep 09,°16 Sep 29,17
Updated: 53 Minutes ago Equity Growth — Crowth
Tracking 101
Trading Periods Goals Browser
@ Gain (Difference) Profit (Diffarencs) Pips (Differance) Win % (Differancs) Trades (Differencs) Lots (Differance)
Toeday +0.0% ( - £0.00 ( - 0.00( - 0% ( - ) 0(- 0.00
This Week +0.52% (+0.33% $1054.96 (+§674.42 -571,00 (-646.0 40% (-20% 15 (-20 4.72 (+3.03
This Month +0.52% (-0.77% $1054.96 (-$1537.19 -571,00 (-921.0) 40% (-24%) 15 (-128 4.72 (-6.46)
This Year +4.49% (-114.84% $8762.82 (-$97320.15 178.00 (+4367.4 66% (-1% 644 (-3983 69.41 (-376.41

Advanced Statistics Trades Summary Hourly Daily Risk OF Ruin Duration MAE/MFE

Trades: 8429 Longs Won: 2760/4128) 66% Profit Factor: 3.69
Profitability: Shorts Won: 2/4301) 67% $183.79
Pips: -6506.4 Best Trade(s): Jun 20) 3240.00 0.08
Average Win: 26.14 pips [ $43.21 Worst Trade(s): [Apr 18) -883.61 -49.37 (99.99%:)
Average Loss: -56.14 pips [ -$24.07 Best Trade (Pips): Mar 24) 1035.0 -0.8 Pips | $21.21
Lots: 809.66 Worst Trade (Pips): Mar 18) -670.0 0.02%
Commissions: $0.00  Avg. Trade Length: 1d 0.02%
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Winners Vs. Losers
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Monthly Analytics 2015 2016 2017
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Chart Growth Balance Profit Dravwdown Export
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BROKER AND MARKET DATA ADAPTERS

With Algo trading there is a wide range of broker and market data adapters available. Additional
adapters can be added with ease.

INTERMEDIARIES

Intermediaries provide connections to a large number of brokers and exchanges:
EzeSoft — connects to over 350 brokers and exchanges

Trading Technologies — connects to over 60 brokers and exchanges

Currenex — connects to around 14 prime brokers and 30 white label partners
Coinigy — connects to 45+ cryptocurrency exchanges

BROKER ADAPTERS
For the following brokers direct connections are available:

Interactive Brokers — leading online brokerage firm (Fix and Java native connectivity)

JP Morgan — one of the largest banking institutions in the US

UBS — Investment banking company based in Switzerland (available upon request)

FXCM — an online FX broker based in the US

LMAX —a London based FCA-regulated multilateral trading facility (MTF) for FX trading.
DukasCopy — a Swiss online bank with focus on FX trading connected to over 20 ECN’s
Nexus Prime — A MetaTrader MT4 Server — FIX interface provided by IS Risk Analytics
Fortex — a multi-asset trading platform

MARKET DATA ADAPTERS

Bloomberg
QuantHouse

InteractiveBrokers
Trading Technologies
Currenex

Coinigy

FXCM

LMAX

DukasCopy

Nexus Prime

Fortex

Swiss Fintech, Hong Kong, Tokyo, Singapore, Fintech Business, B2B solutions for asset managers, hedge
funds, CTAs, family offices. Automated / Algo trading technologies is our digital reality today.


http://www.capitalbillion.com/
mailto:info@capitalbillion.com
https://www.ezesoft.com/
http://www.capitalbillion.com/uploads/5/5/3/3/5533125/brokers_banks-list.pdf
https://www.tradingtechnologies.com/
http://www.currenex.com/
https://www.coinigy.com/
https://www.coinigy.com/bitcoin-exchanges/
https://www.interactivebrokers.com/
https://www.jpmorgan.com/
http://www.ubs.com/
http://www.fxcm.com/
http://www.lmax.com/
https://www.dukascopy.com/
http://www.isriskanalytics.com/products/prime
http://www.fortex.com/
http://www.bloomberglabs.com/api/
https://www.quanthouse.com/
https://www.interactivebrokers.com/
https://www.tradingtechnologies.com/
http://www.currenex.com/
https://www.coinigy.com/
http://www.fxcm.com/
http://www.lmax.com/
https://www.dukascopy.com/
http://www.isriskanalytics.com/products/prime
http://www.fortex.com/
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Algo trading supports multiple parallel market data feeds — allowing price comparison between
different feeds. And it is possible to capture and store live market data.

HISTORICAL DATA ADAPTERS

o Bloomberg
o InteractiveBrokers
e Quandl

e Google Finance

REFERENCE DATA ADAPTERS

Download instrument data (e.g. list of stocks, FX pairs or future and option chains) via

o Bloomberg
o InteractiveBrokers
[ ]

Trading Technologies
Coinigy

CONTACT US

For more information on market data adapters, broker adapters or any other part of the Algo trading
system, contact us for more information. We offer consulting services as well full product training
either on your premises or remotely!
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