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i 3 = & i = a = # Average Selection | For Call| For Put
THUFy Y EREEXCELT ISV S TEBHHY — LT, s |
Geomainc Average Price 19.5835| 4.57061
Avarage Close-
OPTl ON S : form Calcutalion Average Strike 28.7037| 3.89966
——— Set Parameters ,
MANU Asian Opsan Geomtric Avarage Pree | 18.6602 | 4.97616
Black Scholes (European Option) Inputs Asian Option Parameters e A e
. = Stock Price (S): ap Arthmetic Average Price | 21.7235] 4.39367
As!an Opt!on Monte Qarfq Exercise Price (K): 86 { onial Arimatic Avarage Stike | 20.606 | 6.86003
Asian Option Approximation Vedasii foi- o ;
Volatility (c): 30.000% Armetic bl | s
Cash-or-nothing Risk-free interest rate: 8.000% K s
Asset-or-nothing Time to Expiration (T} 6 Variate Mefod Average Strike | 25.4208| 4.59305
Forward Start Optmﬂ Dividend Yield (5): 0.000% —_—
, Prices in Average (m): 30
Chooser Option No. of Simuiation (N) 1000

l Make Graph

Stock Random Move Craph

Options On Options
Spread Option
Floating Strike Lookback Option

Random Stock Price

400

Fixed Strike Lookback Option : 3 9

Partial-time Floating Strike Lookback Opllon | i3 Ueoliz,, 3 3o 7=

Partial-time Fixed Strike Lookback Option S = Sws %€ Y 220 e

Gap Option £ 200 -—- ,.i/\ /7{':&

Two Asset Cash Or Nothing ¥ 130 == _

Swaption 3 ' o :

Vasicek B S T W S P

Binomial Tree t 3 5 7T 9 11131517 19 21 23 25 27 29 31
E1 : Monte CarloZFIFH LizAsian Option®D TS5 4 >0 54
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All In One View - Jpml Browser

| 4 Platform Language
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A y © Scripting Language
Component assembly
|_ S ITL | Language
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g R o= oy Software Factories
Html Parser | e facebook
Jpmi '] I
Rendsrer ]

s Read Content =-—
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Multi-Generational Neurons

@ QOQ

Neural Network
FreeForward

Back Propagation
Bayesian Optimization

Correlation

/

1

‘ Expert Learning Layer ‘
Trading Strategy
Error Modification

l Supervised Learning I

Economy, Finance

Correlation Analysis

e

Input Layer

Market Info
Factor Selection

(fi\cm

Expertise Storage Neurons

Output Layer

Algo Model
Trading Strategy

J
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dbMagix Correlation Analysis Model - FZIHI|-+

orrelation is the statistical measure of the relationship between two
instruments. Movement of the one implies the relative change of the other.

The Correlation Table of AUD/USD and AUD/NZD

AUD/USD Jan Feb Mar Apr May Jun July Aug

Correlation 0.87 0.88 0.78 0.93 0.56 0.89 0.91 0.84

The Chart of Correlation Movements

1.5 -
1 s
0.5
0
A 18 2A 3A 48 5A 6 A 7R
Predication:

In Sep. when the AUD/USD rallies, the AUD/NZD has also rallied 84% of the time.
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TAM: Trading Algo Model
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hirose—fxcomfcatezory Sfinance e e todawy s { el | | Oy, %3
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= IO PXERER - P FEEFERBIER T. O>-JE=45Ady

© 2016/12/07 W FXEREE, < 0 OFXERES AUD, AUD/USD, AUDCAD, AUDIPY, & OT=FXERESE,
=L

= HILLOIER TREISOES C. R3EMScDPESEaTE

A

TED. AeRAE 0.5 ..

SO PXEERE - AUD/NZDELWEHHGAZ. PR T L-—273=IBS
© 2016/12,/01 W FXEREE, < O OFXEREE AUD/MNZD, FXEEES, |- 3018

Technical Single Date: 12/01 - T2/12 -— ...

= HAmEREE (20161111) : Buy AUD/SJUSD
@ 2016/11/11 W S HOPFXKELEE, £S5 AUD., AUD/USD, FXELEE USD
Date:11/11 12310 ———————————

EAL AT gt S HOEREE (20161108) : Buy AUD/NZD
= @ 20161108 W = HOPXEREE AUD, AUD/NZD, enecoin, MZD
—J* Date: 11/08 - 12/08 - oo
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(1) ERhAE 5 Bk B
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Spread, Spread Distribution Ratio, Swap Change Ratio,
Commission, Order Execution, Trading Avalability,

System Stability, Rate Performance, Trading UI, etc.
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AT BB AZ 7 [F) R ] 3R 13 15 [l
=T HARS =E s h— 1 1'% (M) @/ £
UFEHD FX (1) |2016/02/19 - 2016/09/21| 215 500,000 23 192,101 64.33%
OFEDD FX  (2) |2016/11/09 - 2017/02/01| 84 500,000 14 334,133 286.400%
SBI Trade 2017/1/19 - 2017/2/13 | 25 700,000 17 135,000 277.71%
Prime By GMO  |2017/01/27 - 2017/2/7 11 200,000 18 3,510 57.44%
Gaitame Online |2016/4/22 - 2016/09/26| 157 500,000 96 140,791 64.57%
GMOFX LD |2016/09/07 - 2016/11/23| 77 500,000 21 101,167 94.60%
GMO FX  MX |2016/09/20  2016/11/15| 56 500,000 30 115,406 148.38%
JFX DB |2016/11/22 - 2016/12/2 | 10 500,000 17 4,473 32.21%
JFX MX |2016/6/02 - 2016/10/17| 137 | 3,000,000 800 553,398 48.47%
YIFX LD |2016/09/02 - 2017/02/10| 161 500,000 142 390,562 174.66%
Forex.com LD |2016/12/08 - 2017/1/26 | 49 300,000 11 71,902 176.09%
Ducscopy LD |2017/2/2 - 2017/2/8 6 00,000 O 14 38,416 768.32%
DMM LD |2016/11/02 - 2016/11/19| 17 00,00 20l 188,3 797.68%
Oanda LD |2017/1/25 - 2017/2/13 | 19 00,000 13 % 500.67%
Gaitame.corLD |2016/6/10 - 2016/12/10| 183 | 1,000,000 145 103,126 20.29%
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FB\: Innovative in Sports

v'Team in Tokyo
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v'Team in Singapore (Soon)
i FIBlockchain L = i BH 4% & 1

v'Team in US and Canada
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v'Team in China (Soon)
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