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=  Setup Markets
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Tools of the Trade

(1) Chartpatterns
(2) Indicators

(3) Market Structure
(4) Sentiment

(5) Mean Reversion

(6) Trendfollowing

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

- high today - low today
- expressed in Pips or Pct
- averaging possible

- modification: true range

OC-Range

- AbsValue (Open — Close)
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Blow Off
Blow Off (red)
AL -
| j .{ H { } 1 - Range
H”MHHJI 1“1 lhi JHH T% - OC-Range
H}H“JH” - Calculation:

» OC-Range/Range * 100

/\ MM 2 - Short term volatility concept
Voo

= - Value < 20 good trading setups!
23333
L4

0412/2013 May-13 Jun-13

- Blow Off expected!
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Blow Off Days in EURUSD

& $EUR-USD: 01/08/1971 - 08/02/2013 [Weekly bars] Euro/US Dollar -- Template: LW Daily Look

Fii 12/0242011: 0=1.3234 H=1.3548 L=1.3234 C=1.3391 Twofr=48

BlowOff  12/21/2012 = 1.3186 (+0.0024)
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Blow Off Weeks in EURUSD
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Markets Setup to Blow Off

Daily Timeframe Weekly Timeframe

— Flag | 4 Symbal Drescription
Flag| / Symbol | _Description ] $4UDNZD | Australian Dollar/NZ Dollar
im Out (hotkey: 'Esc’) pstralian Dollar/Can Dollar [ $CHF-HKD | Swiss Franc/Hong Kong Doll:
W CELRPT B oo v [] $EUR-CHF | Ewo/Swiss Franc
[] $GEP-CZE Er!t!sh Pound/Czech P.(n:nruna. [] $EUR-CNY | Euro/Chinese Yuan
[] $GEP-HUF Er!t!sh Pound/Hungarian Forie (] $EUR-DKE |Euns/Darish Krome
[] $GEP-PLM |Britizh P-I:Iur'llja"PCI'ar'ld Zlgt_l,l [] $EUR-HKD |Euo/Hong Kang Dallar
[] $MOK-SEK N.n:nrweglan Krone!Swedizh Kr J (] $EUR-FLM |Euro/Poland Zloty .
[ $5GD-JPY | Singapore Dn:nllar_;"JapaneseY (] $EUR-USD | EwodUS Dalar
W UEDEER | S Dellpleer s Feund [ $GBPHUF | British Pound/Hungarian Forir
L1 |$USD-HKD | US Dallar/Hong Kong Dollar [] $GBPJPY |British Pound/Japanese Yen
L1 |$USDALS JUS Dollartsracl Shekel [] $GBP-NOK |British Pound/Narwegian Kror
L] $USD-NOK | LIS Dalar/Norwegian Krone [ $GBP-THB |British Pound/Thai Bakt
[] $USD-SEK |US Dallar/Swedish Krona [] §IPY-NOK |Japanese Yen/Morwegian Kit
_ [ $5GD-JPY | Singapore Dollar) apanese 'y
[ $USD-CHF |US Dallar/Swizs Franc
[ $USD-CZK |US Dallar/Czech Kaoruna
[ 3USD-DEE [US Dallar/D arish Krone
[1 $USD-HED | US DallarHomg Kong Dallar
[ $USD-Mx=M [ US DallarMexican Peso
|
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EURJPY Blow Off Strategy

Owerall

Total Met Prafit; $13.043 F'ru.:ufit.Factcur [$wfinz/flozzes]: 1.86 - BlOWOff

Total Trades: G258 Winning Percentage: RE4% .

fverage Trade: 321 Pavout Fatio [Gegwindéwgloss)  1.32 - Close > Movi ngAvg (5)

b aw Cloged-out Drawdown: -51,483 CPC Index [PF « 'Win% » PRI 1.43 _ .

bl & Intraday Drawdomn: -$1.585 Ewpectancy [Awvglradedbvgloss)  35.54% B Uy H Ig h STO P

Aocount Size Required: $1.585 R eturn Pt B823.2%

Open Equity: 352 K.elly Pot [&vgT radesteegiwing: 26.94%

Percent in the Market: 10.6% Optirnal F: 0.as EXIT LONG

Ayvg ¥ of Bars in Trade: 1.48 £-5care /L Predictabilit]: 0.6

Ayg ¥ of Trades pervear 18.8 Current Streak: 1 winz .
Stop-Loss: 100 Pips

Monthly Profit Analyszis S

Ayerage Monthly Profit; $32 tanthly Sharpe Fatio: 0.2z RSI (2) 50

Std Dew of kMonthly Profitz; $131 Annualized Sharpe Fatio; 076

Calmar R atio: 025

www.bernsteinbank.com 10
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EURJPY Blow Off Strategy

Equity Curve (by Date)
[a] ]
~__Max Drawdown: -$1,483.46 on 08/10/1995 Longest Flat: 2,137 days ending 09/10/1998
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EURGBP Blow Off / RSI Strategy

Summary - All Trades

Overall

Total Met Profit;

Total Trades:

Average Trade;

Max Clozed-out Drawdow;
b & Intraday Drawdown:
Aocount Size Aequired:
Open Equity:

Percent in the Market;
Ay of Bars in Trade:
Ay of Trades per Year:

M onthly Profit Analysis
Average Monthly Prafit:
Std Dev of bMonthly Profits:

$5.863
548
$16
$1.228
41,427
$1.427
0
16.6%
2.65
16.5

$22
114

Prafit Factor [$wins/$Loszes):
Winning Percentage:

Payout B atio [Avghwinddegloss]:
CPC Index [PF » 'Win% « PR]:

Espectancy [AvaT radesdvgloss):

Return Pt

K.elly Pot [&vgT radedeegiwing:
Optirnal f:

£-5core [w'/L Predictability]:
Current Streak:

tanthly Sharpe R atio:
Annualized Sharpe Fatio:
Calmar Ratio:

1.80
E5.7E
0a4
111
27.29%
621.1%
291M%
0.en

0e

1 Loszes

016
057
013

EnterLong:

Blow Off And

RSI (3) < RSI (3).1 <RSI (3).2 And
Close > MovingAvg (Close , 20)

ExitLong:
RSI (2) > 50

StoplLoss:
100 Pips

www.bernsteinbank.com
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EURGBP Blow Off / RSI Strategy

Equity Curve (by Date)

[a] [v]
Max Drawdown:-$1,227.50 on 05/26/2009 Longest Flat: 1,669 days ending 07/25/2013
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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 14
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MaximilianstraBe 13
80539 Miinchen Phone +49 (0)89 2154 310-0

Germany Fax +49 (0)89 2154 310-99

www.bernstein-bank.com info@bernstein-bank.com




