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A shortcommentat thebeginning: This documentationis rathershortdueto my sparetime
. . . thereforeI wouldbegladaboutany contribution to thisdocumentation.

Also if you �nd abug or if youhave ideasfor new features:Justwrite meamail:

1 Disc laimer

This programis free software; you canredistribute it and/ormodify it underthe termsof the
GNU GeneralPublicLicenseaspublishedby theFreeSoftwareFoundation;eitherversion2 of
theLicense,or any laterversion.

This programis distributed in the hopethat it will be useful,but WITHOUT ANY WAR-
RANTY; without even the implied warrantyof MERCHANTABILITY or FITNESSFOR A
PARTICULAR PURPOSE.SeetheGNU GeneralPublicLicensefor moredetails.

Tradingof stocks,futurescontracts,optionson futurescontractsandotherderivative instru-
mentsis speculative andinvolvessubstantialrisk of loss. Derivativespricesarehighly volatile
andderivativestradingmaybeilliquid. With regardto all performanceinformationcontainedin
this report,usersshouldnotethefollowing: pastresultsarenot necessarilyindicative of future
results.

Theinformationprovidedin thismanualandby thesoftwareis provided“as is” withoutwar-
rantyof any kind. Theauthordisclaimsall warranties,eitherexpressor implied, includingthe
warrantiesof merchantabilityand�tness for aparticularpurpose.In noeventshallheor its af�l-
iatesbeliable for any damageswhatsoever includingdirect,indirect,incidental,consequential,
lossof businesspro�ts or specialdamages,even if heor its af�liates have beenadvisedof the
possibilityof suchdamages.Somestatesdonotallow theexclusionor limitation of liability for
consequentialor incidentaldamagessotheforegoinglimitation maynotapply.

The dataandsoftwareprovided arefurnishedfor informationalpurposesonly. Any useof
the provided dataandsoftware, including, without limitation, usein connectionwith stocks,
derivatives,or other�nancial instruments,is provided“as is” withoutwarrantyof any kind.
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In short:
Checkthesource,checktheresults,proofreadthemanual.It all might bewrongandI give

youno warranty!

2 Installation

For runningthe programyou needperl andsomemodulesfrom the cpan. If you arerunning
linux, perl is containedin yourdistribution. A Windows-versionis availableat http://www.
activestate.com .

If thesoftwareis installed,youhavetogetthefollowing modulesfromCPAN (www.cpan.org):

• Tk

• Tk::TableMatrix

• Tk::ToolBar

• XML::Simple

• Tk::PNG

UnderLinux youcaninstall themusingthecpan-shell:

> perl -MCPAN -eshell
cpan> install Tk
cpan> install Tk::TableMatri x
cpan> install Tk::ToolBar
cpan> install XML::Simple
cpan> install Tk::PNG

UnderWindows youhave to usethefollowing commands:
PleasenotethatTk-TableMatrixis not runningwith ActivePerlVersion810. If you have this

versioninstalledandtheprogramis not runningpleaseinstall version809andtry it again.

> ppm
ppm> install Win32-API
ppm> install Tk
ppm> install Tk-TableMatrix
ppm> install Tk-ToolBar
ppm> rep add http://theoryx5 .uw in ni peg. ca/ ppms/
ppm> install XML-Simple
ppm> install Storable

I was not able to install the moduleTk::PNG underWindows; so you'll have to usee.g.
gif-graphics.

Now youshouldbeableto starttheprogramby thecommand

> perl otj.pl
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3 Basic operations on your por tfolio

In thismanualwe'll gostepby stepthroughthepossibilitiesof thisprogram.It mightbeagood
ideaif you just follow theinstructionsanddo thedescribedoperationson yourown computer.

By default theProgramstartswith thetradesin in the�le data.xml.You might wantto open
your own portfolio sojust choosePortfolio, New from themenue.Go to a directoryfor which
youhave write permissionsandnamethenew portfolio test.xml .

Now your portfolio is empty.
If you want to openthis portfolio later on you can either usethe menuePortfolio, Open,

Toolbaror youstarttheprogramwith the�lename asparameter:

> perl otj.pl test.xml

The�rst thingwewanttodois tosynchronizethenew portfoliowith thethe�le example.csv
that is containedin theotj-distribution. You canusetheToolbaror themenue:Portfolio, Syn-
chronize, CSV-File

Pleasenotethatthetradescontainedin this�le arenotimportedbut synchronized.Thismeans
if you addsomemoretradesto this �le andimport it again,thentheold �les arenot imported
again.This is usefulif you updatethecsv-�le periodicallyanduseotj only for theanalysisof
your trades.

If you want to createyour own csv �le pleasetake a look at the commentscontainedin
example.csv .

The�elds of the�le have to be:

• Id: A uniqueid for every trade

• Code:TheISIN, WKN, symbolor nameof thestock

• Nb: Thenumberof sharesboughtor sold

• Type: 'short' for ashorttrade,' long' for a long trade

• Opendate:Thedateyou openedtheposition

• Openvalue:Thepricewhenthepositionwasopened

• Closedate:Thedateyouclosedtheposition

• Closevalue:Thepricewhenthepositionwasclosed

• Fee:Thefeesyoupayed

• Text: A commentfor yourpersonaluse.

Thedatesshouldbespeci�edasYYYY-MM-DD_hh:mm:ss.
You �nd also the �le report_otj.ashin the distribution. Using this �le you cangeneratea

csv-�le with Geniustrader. This �le canthenbeimportedin otj.
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After addingthecsv-�le theportfolio containsa lot of trades.If youwantto go just theother
wayaroundanexport thetradesto Excelor anotherprogramthatis notableto readXML-�les,
youcanusePortfolio, Export, CSV-File from themenue.

With the button at the right you cansyncyou portfolio with the programDepotXML – an
onlinetrainingdepot– thatcanbefoundatmy homepage(http://www.olfs wor ld .d e).

4 Working with the por tfolio

After having importedall thisstuff wewantto have a look at thetradesandcreateanew Trade.
First selectonetradeandclick on theNotebook-registerDetails.

You �nd a �le calledshares in themaindirectoryof thedistribution. This �le de�nes the
namesof the symbolsused. If you addyour own shareshere,the programwill displaytheir
names.

Hereyou seethedataandsomecommentsaboutthis trade.As a little exerciselet's createa
new trade.For thisclick on thenew-icon in thetoolbar.

All �elds at the left areemptyandwe can�ll in somereasonablevalues.After having �lled
the�elds youhave to presstheSave-Buttonin thetoolbarto save yourchanges.

Figure1: FirstScreen:Overview Figure2: SecondScreen:Details

In the text-�eld at thebottomyou canwrite commentson that trade. Thesearerenderedin
theupperwindow if youusethe“Render”-button.

At themomentthereareonly threetags,thatyoucanuse:

=head1 Great Trade

makesastrongheading.

=head2 Comments

makesanot thatstrongheading.

=img chart-2004-02- 09- 716460.p ng
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includesanimagein your text.
After having addedsometext for our new tradeyou save the changesandusethe Render

Text-Buttonin thetoolbarto updatetheupperview.
A specialthing is the last �eld at the left sidebesidesthebutton ADD. If you �ll in “Good

Trade”andpressthebutton,this tradeis markedas“GoodTrade”.
Note:Dueto a bugit mightbethatyouhaveto changeto thetableandthengoback to Details

to seethemark.
If younow chooseanothertradeandgo thetheDetails-pagethecategory GoodTradecanbe

marked. We will introducea secondcategory “Bad Trade”andmarksometradesasgoodand
someothersasbad.

5 Anal ysis of the trades

O.k. thethirsscreenisn't thatusefulat themoment.:-) .
Themainproblemis thatfor mostof thework to bedonehereneedsnot only thepriceat the

openandtheclosebut alsoateverydatebetween.. . .maybeI' ll addsupportfor thisby de�ning
aninterfaceto Geniustrader.

Figure3: Third Screen:TradeAnalysis Figure4: Fourth Screen:Portfolio Analy-
sis

6 Por tfolio Anal ysis

After having worked a bit with the tradeswe move to the last screen.This is maybethemost
interestingscreen.YouseedifferentFactorsthathelpyouevaluatingyourportfolio.

Whenyouimportedthesampledatayou'll seethatthis is notagoodsystem.ThePro�tFactor
is far too low, theWinLossRatiois below 30%. It seemsthat it is not a goodideato tradethis
simpletrendfollowingssystem.. .

We cannow have a moredetailedview on thetradesby usingthe implemented�lters. First
we selectin theToolbarthe�lter Long Trades only. You'll noticethat thelong tradesarenot
thatbadastheshortones.
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You canalsoselectthosetradesyou've marked asgoodor bad. Notice that this �lter might
beusefulto distinguishdifferentmethodsyouareusingfor trading.

7 Con�guration

After having playedaroundabit with theprogramyoumightwantto changesomethings.If you
area commandline-unix-hacker-geek youcancontinuewith thesectionaboutthecon�guration
�le; otherwisereadsomelinesabouttheoptionsyou �nd in themenueCon�guration.

In thegeneralcon�gurationyoucanchangesomebasicoptions.Germanusersmightwantto
selectotj.lang.de aslanguage�le so that the interfaceis german.Otheroptionsare: The
Base-directory, this is wheretheprogramis looking for thedata.xml-�le; theshares-�lewhich
de�ned thesymbolsandthecorrespondingnamesandthe�lter -�le de�ning the�lters.

Presssave to save thecon�gurationandCancelto discardtheresults.
Thenext point is thecon�gurationof the�lters. This interfaceis still in developmentsothat

youcanonly usetheadvancedoption.But this is alsoquitesimple.
Justselecte.g.theitemTradesbefore1998-06-01on theleft sideandtheAdvanced-Notetab

at the right. Now changethenameof this �lter in theupperpart to Tradesbefore2002-01-01
andpresstheNew-Button.

If you now selectthenew �lter andtheold oneyou'll seethatthey areidentical.This makes
nosenseandthereforewewill changethedatein thetext-window alsoto 2002-01-01.Thenwe
pressSetandSave andClosethiswindow. Youcannow selectthenew �lter andhave a look at
theresults.

Lastthingyoucancon�gure is theanalysisof theportfolio. If youselectthismenuethereare
threedifferenttabs:

In theColors-tabyou cande�ne namesfor colorsyou want to use.Justselecta color at the
left, pressSetat theright save your resultthecolor in theporfolio-analysiswill change.

Youcanalsode�ne new colors,deletesomeof them,etc.
TheGrading-taboffersyou thepossibilityto changethegradingfor thedifferentmodules.If

youselecte.g.theWinRatio in theleft andthecolorverygoodin themiddleyoucande�ne that
all tradeswith a WinRationfrom 60 to 100%arevery good.PressSet to save thenew settings
in memoryandSave to save themto the�le. If you now changethesettingsfor good sothat it
reachesfrom 60 to 60 all tradeswith aWinRatioabove 60%will beconsidered“verygood”.

Lastbut not leastyou canusethethird tabto changetheorderof thedisplayedmodulesand
youcandeterminewhichmodulesshouldbedisplayed.

7.1 The con�guration �le

This screencan completelybe con�guratedby using a con�guation �le. The con�guration-
�le is ~/.otj/config underlinux or a �le namedcon�g in a subdirectory.otj in your
HOME-directory(setit in autoexec.bat;defult is C:) underWindows.

Thekey andthevaluehave to beseparatedby aspace.Below youcanseethedefault

# Language is not defined by default
LANG /home/user/.otj/otj.lang.de
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Data::Basedir .
SharesFile ./shares

# Background color if not set
#PFAnalysis::Color::neutral

PFAnalysis::Color::good #dcffc8
PFAnalysis::Color::verygood #6dff1e
PFAnalysis::Color::bad #ffdcc8
PFAnalysis::Color::verybad #ff6d1e

PFAnalysis::Display ProfitFactor|PRR|WinRatio|NbGains|NbLo sses| AvgGai n| \
AvgLoss|SumGain|SumLoss|CumGain|CumLos s

PFAnalysis::NbLosses::Coloring verygood:0~1
PFAnalysis::AvgLoss::Coloring verygood:-1~0;good:-~-1;neutral:-8~-4; \

bad:-15~-8;verygood:-99999~-15
PFAnalysis::AvgGain::Coloring verybad:0~0.5;bad:0.5~1;neutral:1~5; \

good:5~10;verygood:10~99999
PFAnalysis::CumLoss::Coloring verygood:0~1
PFAnalysis::CumGain::Coloring verybad:0~1
PFAnalysis::ProfitFactor::Coloring verybad:0~0.5;bad:0.5~1;neutral:1~2; \

good:2~3;verygood:3~99999
PFAnalysis::PRR::Coloring verybad:0~0.5;bad:0.5~1;neutral:1~2; \

good:2~3;verygood:3~99999
PFAnalysis::NbGains::Coloring verybad:0~1
PFAnalysis::WinRatio::Coloring verybad:0~25;bad:25~40;neutral:40~60; \

good:60~75;verygood:75~100

Thelinesendingwith \ have to beoneline in theoriginal �le!
The�rst optioncanbeusedto de�ne anew language-�lefor localization.
The next two optionsset the locationof the data-�les andthe �le containingsymbolsand

namesof theshares.
The next block de�nes the colors for the differentattributes. You canchangethemif you

don't like thesettings.
Thenext line de�nesthefactorsdisplayedandtheirorder. If youwouldlikee.g.only view the

sumof losses,thesumof gainsandthepro�tf actorwrite thefollowing line in yourcon�g-�le:

PFAnalysis::Dis pl ay SumGain|SumLoss| Pr of it Fac to r

Therestof thesettingsde�nesthevaluesthataregoodor badfor thefactors.If youe.g.think
thata WinRatioof 40%is still goodfor your systemyou might addthe following line to your
�le:

PFAnalysis::Win Rati o:: Colo ri ng verybad:0~20;b ad: 20~30; neutr al :3 0~40; \
good:40~75;ver ygo od:7 5~100

7



8 Famous last words

• Happy trading!

• Have fun!

• Givemesomefeedback!
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