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A shortcommentat the beginning: This documentations rathershortdueto my sparetime
. thereford would be gladaboutary contrikution to this documentation.
Alsoif you nd abug orif you have ideasfor new features:Justwrite meamail:

olf@olfsworld.de

1 Disclaimer

This programis free software; you canredistrilute it and/ormodify it underthe termsof the
GNU GeneraPublicLicenseaspublishedoy the FreeSoftware Foundationgeitherversion2 of
theLicenseor ary laterversion.

This programis distributed in the hopethatit will be useful, but WITHOUT ANY WAR-
RANTY; without even the implied warrantyof MERCHANTABILITY or FITNESSFOR A
PARTICULAR PURPOSESeethe GNU GeneraPublicLicensefor moredetails.

Tradingof stocks,futurescontractspptionson futurescontractsandotherderivative instru-
mentsis speculatie andinvolves substantiatisk of loss. Derivativespricesarehighly volatile
andderivativestradingmaybeilliquid. With regardto all performancénformationcontainedn
this report,usersshouldnotethe following: pastresultsarenot necessarilyndicative of future
results.

Theinformationprovidedin this manualandby the softwareis provided“as is” withoutwar
ranty of ary kind. The authordisclaimsall warrantiesgitherexpressor implied, includingthe
warrantieof merchantabilityand tnessfor aparticularpurposeln noeventshallheor its af I-
iatesbeliable for ary damagesvhatsoger includingdirect,indirect,incidental,consequential,
lossof businesspro ts or specialdamagesevenif heor its af liates have beenadvisedof the
possibilityof suchdamagesSomestatesdo not allow the exclusionor limitation of liability for
consequentiadr incidentaldamagesothe foregoinglimitation maynotapply

The dataand software provided are furnishedfor informationalpurposeonly. Any useof
the provided dataand software, including, without limitation, usein connectionwith stocks,
derivatives,or other nancial instrumentsis provided“asis” without warrantyof ary kind.



In short:
Checkthe source checkthe results,proofreadthe manual. It all might be wrongand| give
you no warranty!

2 Installation

For runningthe programyou needperl and somemodulesfrom the cpan. If you arerunning
linux, perlis containedn your distribution. A Windows-versionis availableat http://www.
activestate.com

If thesoftwareisinstalled youhaveto getthefollowing modulesrom CPAN (www.cpan.og):

* Tk
Tk::TableMatrix

Tk::ToolBar

XML::Simple
* Tk::PNG
UnderLinux you caninstallthemusingthe cpan-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 you have to usethefollowing commands:
Pleasenotethat Tk-TableMatrixis not runningwith ActivePerlVersion810. If you have this
versioninstalledandthe programis notrunningpleasdnstall version809andtry it again.

> ppm

ppm> install Win32-API
ppm> install Tk

ppm> install Tk-TableMatrix

ppm> install Tk-ToolBar

ppm> rep add http://theoryx5 .uwin ni peg. ca/ ppm¢
ppm> install XML-Simple

ppm> install Storable

| was not ableto install the module Tk::PNG underWindows; so you'll have to usee.g.
gif-graphics.
Now you shouldbeableto startthe programby thecommand

> perl ofj.pl



3 Basic operations on your por tfolio

In this manualwe'll go stepby stepthroughthe possibilitiesof this program.It mightbeagood
ideaif youjustfollow theinstructionsanddo the describedperationsn your own computer

By default the Programstartswith thetradesin in the le data.xml.You mightwantto open
your own portfolio sojust choosePortfolio New from the menue.Go to a directoryfor which
you have write permissionandnamethe new portfolio test.xml

Now your portfolio is empty

If you wantto openthis portfolio later on you can either usethe menuePortfolio, Open
Toolbaror you startthe programwith the lename asparameter:

> perl otj.pl test.xml

The rst thingwewantto dois to synchronizeéhenew portfoliowith thethe le example.csv
thatis containedn the otj-distribution. You canusethe Toolbaror the menue:Portfolio Syn-
chronize CS\tFile

Pleasenotethatthetradescontainedn this le arenotimportedbut synchronizedThismeans
if youaddsomemoretradesto this le andimportit again,thentheold les arenotimported
again. Thisis usefulif you updatethe csv- le periodicallyanduseotj only for the analysisof
yourtrades.

If you wantto createyour own csv le pleasetake a look at the commentscontainedin
example.csv

The elds of the le haveto be:

* Id: A uniqueid for every trade

» Code:ThelSIN, WKN, symbolor nameof the stock
» Nb: The numberof sharedoughtor sold

» Type:'short' for ashorttrade,'long' for alongtrade
» OpendateThedateyou openedheposition

* Opervalue: The pricewhenthepositionwasopened
» ClosedateThedateyou closedthe position

» Closevalue: The pricewhenthe positionwasclosed

» Fee:Thefeesyou payed

» Text: A commenftfor your personalse.

Thedatesshouldbespeci edasYYYY-MM-DD_hh:mm:ss.
You nd alsothe le report_otj.ashn the distribution. Using this le you cangeneratea
csv- le with GeniustraderThis le canthenbeimportedin otj.



After addingthe csv- le the portfolio containsalot of trades.If youwantto go justtheother
way aroundanexportthetradeso Excelor anotherprogramthatis notableto readXML- les,
you canusePortfolio Export CS\EFile from themenue.

With the button at the right you can syncyou portfolio with the programDepotXML — an
onlinetrainingdepot—thatcanbefoundat my homepagéhttp://www.olfs world .d e).

4 Working with the portfolio

After having importedall this stuff we wantto have alook atthetradesandcreatea nev Trade.
Firstselectonetradeandclick onthe Notebook-rgister Details

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

Hereyou seethe dataandsomecommentsaboutthis trade. As a little exerciselet's createa
new trade.For this click onthe nen-iconin thetoolbar

All elds attheleft areemptyandwe can Il in somereasonablealues.After having lled
the elds you have to pressthe Sare-Buttonin thetoolbarto save your changes.
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In the text- eld at the bottomyou canwrite commentson thattrade. Thesearerenderedn
theupperwindow if you usethe“Render”-tutton.
At themomentthereareonly threetags,thatyou canuse:

=headl Great Trade
makesa strongheading.
=head2 Comments
makesa notthatstrongheading.
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includesanimagein your text.

After having addedsometext for our new tradeyou save the changesand usethe Render
Text-Buttonin thetoolbarto updatethe upperview.

A specialthing is thelast eld atthe left sidebesideghe button ADD. If you Il in “Good
Trade”andpressthebutton,this tradeis markedas“Good Trade”.

Note: Dueto a bugit mightbethatyouhaveto change to thetableandthengobadk to Details
to seethemark.

If younow chooseanothertradeandgo thethe Details-pagehe catayory GoodTradecanbe
marked. We will introducea secondcateyory “Bad Trade” andmark sometradesasgoodand
someothersasbad.

5 Analysis of the trades

O.k. thethirs screerisn't thatusefulatthe moment.:-)

Themainproblemis thatfor mostof thework to bedonehereneedsot only thepriceatthe
openandtheclosebut alsoat every datebetween. .. maybel' | addsupportfor this by de ning
aninterfaceto Geniustrader
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Figure3: Third ScreenTradeAnalysis i

6 Portfolio Analysis

After having worked a bit with the tradeswe move to the lastscreen.This is maybethe most
interestingscreen.You seedifferentFactorsthathelpyou evaluatingyour portfolio.

Whenyouimportedthesampledatayou'll seethatthisis notagoodsystem.ThePro tFactor
is far too low, the WinLossRatiois belav 30%. It seemghatit is not a goodideato tradethis
simpletrendfollavings system. .

We cannow have a moredetailedview on thetradesby usingthe implementedlters. First
we selectin the Toolbarthe Iter Long Trades only. You'll noticethatthelong tradesarenot
thatbadastheshortones.

%



You canalsoselectthosetradesyou've marked asgoodor bad. Notice thatthis Iter might
be usefulto distinguishdifferentmethodsyou areusingfor trading.

7 Con guration

After having playedarounda bit with theprogramyoumightwantto changesomethings.If you
areacommandline-unix-haek-geek you cancontinuewith the sectionaboutthe con guration
le; otherwisereadsomelinesaboutthe optionsyou nd in themenueCon guration

In thegenerakon gurationyou canchangesomebasicoptions.Germaruseranightwantto
selectotj.lang.de aslanguagele sothattheinterfaceis german.Otheroptionsare: The
Base-directorythis is wherethe programis looking for the data.xml- le; the shares- lewhich
de nedthe symbolsandthe correspondingpamesandthe lter - le de ning the lters.

Presssave to save thecon gurationandCancetto discardtheresults.

Thenext pointis thecon guration of the lters. Thisinterfaceis still in developmentsothat
you canonly usetheadwancedoption. But this is alsoquitesimple.

Justselecte.g.theitem Tradeshefore1998-06-01ontheleft sideandthe AdvancedNotetab
attheright. Now changethe nameof this lter in the upperpartto Tradesbefore2002-01-01
andpressthe New-Button.

If younow selectthenew lter andtheold oneyou'll seethatthey areidentical. This makes
no senseandthereforewe will changehedatein thetext-window alsoto 2002-01-01 Thenwe
pressSetand Save and Closethis window. You cannow selectthenew Iter andhave alook at
theresults.

Lastthingyou cancon gure is theanalysisof theportfolio. If you selectthis menuethereare
threedifferenttabs:

In the Colorstabyou cande ne namedor colorsyou wantto use. Justselecta color atthe
left, pressSetattheright save your resultthe colorin the porfolio-analysiswill change.

Youcanalsode ne new colors,deletesomeof them,etc.

The Gradingtab offersyou the possibilityto changehe gradingfor the differentmodules.If
youselecte.g.the WinRatioin theleft andthecolor verygoodin themiddleyou cande ne that
all tradeswith a WinRationfrom 60 to 100%arevery good. PressSetto save the new settings
in memoryand Sa/e to save themto the le. If you now changehe settingsfor goodsothatit
reachegrom 60to 60 all tradeswith a WinRatioabove 60%will beconsideredvery good”.

Lastbut not leastyou canusethe third tabto changethe orderof the displayedmodulesand
you candeterminevhich modulesshouldbe displayed.

7.1 The con guration le

This screencan completelybe con guratedby usinga 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 autoeec.bat;defultis C:) underWindows.

Thekey andthevaluehave to be separatetby a space Below you canseethedefault

# Language is not defined by default
LANG /home/user/.otj/otj.lang.de



Data::Basedir .
SharesFile Ishares

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

PFAnalysis::Color::good #dcffc8

PFAnalysis::Color::verygood #6dffle

PFAnalysis::Color::bad #ffdcc8

PFAnalysis::Color::verybad #ffédle

PFAnalysis::Display ProfitFactor|PRR|WinRatio|NbGains|NbLo sses| AvgGai n|

AvglLoss|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 optionssetthe location of the data- les andthe le containingsymbolsand
namesf theshares.

The next block de nes the colorsfor the differentattributes. You canchangethemif you
dont like thesettings.

Thenext line de nesthefactorsdisplayedandtheirorder If youwouldlike e.g.only view the
sumof lossesthe sumof gainsandthe pro tf actorwrite thefollowing line in yourcon g- le:

PFAnalysis::Dis pl ay SumGain|SumLoss| Prof it Facto r

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

PFAnalysis::Win Rati o:: Coo ri ng verybad:0~20;b  ad: 20~30; neutr al :3 0~40;

good:40~75;ver ygood:7 5~100

\



8 Famous last words
* Happy trading!
* Have fun!

* Give mesomefeedback!



