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Heiko Seibel

Master in Economics

Worked as a market maker in Europe and Asia

Founder and portfoliomanager of a brokerage house

Founder and partner of Oktavest, an asset management company

Hedgefunds managment in 2008 for international institutional investors (AUM > 200 Mio. USD)

Initiator of two investment funds (AUM > 100 Mio. USD)

Development of trading and investment strategies for more than a decade

Coach for professional traders in prop trading houses or am companies.

Blog: www.trading-stories.de
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Agenda

= Basics Seasonality
= Concepts of Seasonlity in Trading
= Seasonal Strategies

www.bernsteinbank.com



1D Bernstein

CJ1[O Bank

Tools of the Trade

(1) Chartpatterns
(2) Indicators

(3) Market Structure
(4) Sentiment

(5) Mean Reversion

(6) Trendfollowing

(7) Seasonal
(8) Cycles
(9) Arcane

www.bernsteinbank.com
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Seasonals

= patural phenomenon: day&night, seasons, phases of
the moon, ...

= seasonality = sun cycle
= component of a time series
= influences price fluctuations

= recurring phenomenon at reasonably regular intervals
within a calendar year

= guideline: use seasonals as a trading-setup
= exception: pure seasonal strategies

www.bernsteinbank.com
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Yearly Seasonal Pattern EURUSD
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,Month of the Year” Seaonality

By Month
by Profit
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»Week of Month in July “Seasonality EURGBP
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,Day of Month” Seasonality AUDUSD

TDOM ($AUD-USD)
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,Day of Week" Seasonality USDGPB

TDOW ($GBP-USD)
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,Day of Month” Seasonality EURUSD
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Seasonal Strategy: EURUSD
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Enter Long:
TWOM =3 and
DoW =1

ExitLong
SL: 100 Pips

TimeEXxit:
1 to 5 days
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Seasonal Strategy: AUDUSD
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Enter Long:
TWOM =3 and
DoWw =1

ExitLong
SL: 100 Pips

TimekExit:
1 to 5 days
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Best Pairs for ,,1st Trading Day of August”

Testl | Symbal | Period | FromD ate | Talate | Custon Inputs |'W'in§'é | Trades |'W'ins | Loszes | Papout |.t'1'wg win | Returnz |.t'1'wg Loss | Large *in | Large Loss | Met Profit | Profit Factars |
17[$EUR-PLM Dy 01/0341980  End of Data B3.6% 11 7 4 117 $535 68.5% [$507] $1.056 [$1.095) $2.136 205

20( $EUR-Z4R  Daily 01/0341980  End of Data 50.0% 14 7 7 1.89 $1.014 90.3% [$570] $2.209 [$1.449) $3.534 1.93
8[3CAD-UFY Daily 01/0341980  End of Data 40.0% 10 4 5 282 $34 113.0% [$35] $217 [$108] $183 1.88
28[$USD-IFY Daily 01/0341980  End of Data 51.5% 33 17 16 1.68 $107 149.0% [$64] $551 [$199] $a800 1.79
S(3aU0-JFY  Daily 01/0341980  End of Data 57.7% 26 15 11 1.31 $66 153.7% [#51] $214 [$136] $435 1.78

27| JUSD-CHY Daily 01/03/1380 End of Data 421% 19 g 11 2.44 36 70.6% (%3] $33 [$12] $23 1.78

Daiy |01/03/1880 |EndoiDais | | $11.079] (§11.028)] $1Eaz] 14|

Enter Long:
Last Trading Day in July at Close

ExitLong
SL: 100 Pips

TimeExit:

1 days at close

www.bernsteinbank.com 15



Symbol Penod | FromDate

Return®  [Awg Loss

Large "in

Large Loss

et Prafit

Prafit Factar™

$EUR-MNZD | Daily : End of Data 8.6
$AUDNAD Daly 0140341930 Endof Data 1.4%
$GEP-MNZD Daly 0140341980 Endof Data 80.0%
$EUR-SEK Daly 0140341980 Endof Data h0.0%
$EUR-PLN - Daly 0140341980  Endof Data B3E%
$EUR-AUD  Daly 0140341980  End of Data B7R%

Enter Long:
Last Trading Day in August at Close

ExitLong
SL: 100 Pips

TimeExit:
1 days at close

Tradez |‘Wine |Losses |Payout | Awg'Win
14 10 4 1.61 $510
15 12 3 063 $1.909
14 7 7 186 $950
ik 7 4 nar $929
33 19 14 128  $1506

www.bernsteinbank.com

N95%
170.8%
122.5%

80.6%
138.6%

[$1,248)
(317
[$3.032)
($510]
[$956)
[$1.202)

$1.432
$3.704
$2.140
$n.777
$7114

[$1.447)

($700)
($4.280)
($1.042)
[$2.002)
[$6.607)

$11.991
$3.828
$13.8M
$3.080
2677
11,784

16

402
252
1.88
1.70
1.70
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DISCLAIMER

This document has been prepared by Bernstein Bank GmbH, exclusively for the purposes of an informational presentation by
Bernstein Bank GmbH. The presentation must not be modified or disclosed to third parties without the explicit permission of
Bernstein Bank GmbH. Any persons who may come into possession of this information and these documents must inform
themselves of the relevant legal provisions applicable to the receipt and disclosure of such information, and must comply with
such provisions. This presentation may not be distributed in or into any jurisdiction where such distribution would be restricted by
law. This presentation is provided for general information purposes only. It does not constitute an offer to enter into a contract on
the provision of advisory services or an offer to buy or sell financial instruments. As far as this presentation contains information
not provided by Bernstein Bank GmbH nor established on its behalf, this information has merely been compiled from reliable
sources without specific verification. Therefore, Bernstein Bank GmbH does not give any warranty, and makes no representation
as to the completeness or correctness of any information or opinion contained herein. Bernstein Bank GmbH accepts no
responsibility or liability whatsoever for any expense, loss or damages arising out of, or in any way connected with, the use of all
or any part of this presentation. This presentation may contain forward-looking statements of future expectations and other
forward-looking statements or trend information that are based on current plans, views and/or assumptions and subject to
known and unknown risks and uncertainties, most of them being difficult to predict and generally beyond Bernstein Bank GmbH’s
control. This could lead to material differences between the actual future results, performance and/or events and those expressed
or implied by such statements. Bernstein Bank GmbH assumes no obligation to update any forward-looking statement or any
other information contained herein.

www.bernsteinbank.com 17
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