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Chapter 1. CONFIDENTIAL

Introduction

The AlgoTrader Quick Start Guide is based on the AlgoTrader 30-day trial provided via Amazon AWS! which
can be requested here?.

The AlgoTrader 30-day trial version includes a fully functional AlgoTrader installation as well as the following
example strategies:

Box Strategy3

Break Out Strategy4
« Exponential Moving Average Strategy5

IPO Strategy6

Pairs Trading Strategy7

 Random Strategy8

The AlgoTrader 30-day trial version contains the following pre-installed components:

Java JDK

» AlgoTrader Server

» AlgoTrader Eclipse IDE

e MySql Database

¢ InfluxDB Database

» Toad for MySql Freeware

* InteractiveBrokers Gateway
* TortoiseGit

* Git for Windows

* Notepad++

! https://aws.amazon.com/

2 http://www.algotrader.com/product/trial-version/

3 http://doc.algotrader.ch/html/Box_Strategy.html

4 http://doc.algotrader.ch/html/BreakOut_Strategy.html

5 http://doc.algotrader.ch/html/EMA_Strategy.html

6 http://doc.algotrader.ch/html/IPO_Strategy.html

7 http://doc.algotrader.ch/html/PairsTrading_Strategy.html
8 http://doc.algotrader.ch/html/Random_Strategy.html
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» Google Chrome

» MS Excel (not activated)

Warning

Amazon AWS usage cost will apply based on the instance type select. For further details, please
visit: https://aws.amazon.com/ec2/pricing/

Warning

Itis prohibited to reverse engineer, decompile, disassemble, or copy any parts of the AlgoTrader
30-day trial
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Installation

The following steps will guide through the installation of a Windows AWS Instance containing the AlgoTrader
30-day trial version

1. Open the Amazon AWS console:
https://console.aws.amazon.com/
and Login using the Amazon user narme and passwor d.

2. In the upper right-hand corner of the screen make sure the N. Vi r gi ni a Region is selected:

M. Virginia ¥ | Support -

3. Select EC2

AWS services

~ Recently visited services

ff; EC2 E&g CodeDeploy ﬁ’,"i CodePipeline
€f CodeStar f:-f\ CodeBuild
» Al senvices

4. Click Launch 1 nst ance in the middle of the screen

Create Instance

To start using Amazon EC2 you will want to launch a virtual server, known as an Amazon EC2 instance.

Launch Instance

Mote: Your instances will launch in the U3 East (M. Virginia) region

5. In the menu on the left-hand side select My AM s and check Shared with nme
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Qluick Start

My AMIs

AWS Marketplace

Community AMIs

¥ Ownership

L] owned by me
Shared with me

6. Select the Al goTrader - x. x. x- Tri al - W N- XXXX. XX. XX

AlgoTrader- Trial-WIN-

L
.'.l‘,'”

Root device type: ebs Virtualiz ation type: hvm Owner: 766278209738

@ Note
The Al goTr ader - x. x. x- Tri al - W N- xxxx. xx. xx image is only available inthe N. Vi r gi ni a
Region but not in any other Regions. It is thus necessary that the N. Vi r gi ni a Region is
selected in the top-right corner of the screen

7. On the next screen select the I nst ance Type. We recommend at least instance type t 2. medi um ideally

instance type mt. | ar ge

Type = vCPUs (i) = Memory (GiB) -
rd large 2 15.25
m4._large 2 8

Warning

Amazon AWS usage cost depends on the instance type selected. For further details, please
visit: https://aws.amazon.com/ec2/pricing/
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8. Click Revi ew and Launch on the bottom right of the screen
Cancel | Previous Review and Launch Mext: Configure Instance Details

9. Click Launch on the bottom right of the screen

Cancel Previous

100n the Dialog that shows select Proceed wi t hout a key pair, selectl acknow edge. .. and click Launch
I nstance

MNote: The selected key pair will be added to the set of keys authorized for this instance. Learn more
about removing existing key pairs from a public AMI .

| Proceed without a key pair ~
11 acknowledge that | will not be able to connect to this instance unless | already know the
password built into this AMI.

Cance Launch Instances

11Click Vi ew | nst ances on the bottom right of the screen

View Instances

120n the next screen, one can see the Instance starting up. Wait until it is running and note the Public IP
address.

Q Filter by tags and attributes or search by keyword

Name -~ |InstancelD -~ |Instance Type -~ Availability 7one ~ Instance State -~ Status Checks - Alarm Status Public DNS ~  Public IP
[ ] - t2 large us-east-1a & 2/2checks ... None Yo e W T e m

13Use Microsoft Remote Desktop to connect to the instance by typing in the Public IP address that was noted
in the previous step
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&} Remote Desktop Connection — O X

Remote Desktop
Connection

Computer | [ % v

Username:  Mone specified

You will be asked for credentials when you connect.

(= Show Options Comnect | | Help |

Windows , Mac

14 Specify User

nanme and Passwor d that was provided in the Email after signing up for the AlgoTrader free
30-day trial.

Enter your credentials
These credentials will be used to connectte =

[ lser name ]
[ Pazzword ]
Domain:

[] Remember my credentials

oKk | Cancel

150n the next dialog select Don' t ask. .. and click Yes

! http://windows.microsoft.com/en-us/windows7/products/features/remote-desktop-connection
2 https://itunes.apple.com/en/app/microsoft-remote-desktop/id715768417
3 http://www.rdesktop.org/
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B> Remote Desktop Connection >

’ The identity of the remote computer cannot be verified. Do
2/ you want to connect anyway?

The remote computer could not be authenticated due to problems with its
securty cerificate. t may be unsafe to proceed.

Certificate name

=] Name in the certificate from the remote computer:

- a |, " .

Certificate emors

The following emors were encountered while validating the remote
computer's certificate:

/N The cerificate is not from a trusted certifying autharity .

Do you want to connect despite these cerfficate emors?

Dont ask me again for connections to this computer

View cerificate... Yes Mo

16You are now connected to the Amazon AWS Instance containing AlgoTrader. Now copy the
al gotrader. license file that was attached to the Email (that was received when signing up for the
AlgoTrader free 30-day trial) to C: \ User s\ Admi ni st rat or on the Amazon Instance:

LA A Search Tools Administrator - |0 -
Home Share View Search v 0

:(-:. * 1 | ;v ThisPC » Local Disk (C:) » Users » Administrator ] C.;| | Search Ad... @ |
0 Favorites . .m2 =|Pictures
B Desktop ) .oracle_jre_usage i Saved Games
& Downloads 7 Contacts S 5earches
=l Recent places g Desktop g Videos
| Documents || -gitcenfig
M| Thiz PC & Downloads I || algotraderlicense I
[ Favorites
ﬁh Metwork # Links
o Music
15 itermns == =

17Microsoft Excel is pre-installed on the machine to view the AlgoTrader Excel based Back Test Report.
However due to licensing restrictions Microsoft Excel has not been activated yet. If a Microsoft Office license
is available, please active Microsoft Excel using the license key. Alternatively, one can request a free 60-
day trial through:

https://lwww.microsoft.com/en-us/evalcenter/evaluate-office-professional-plus-2013
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18The Amazon Instance including AlgoTrader is now ready for usage!

o
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Starting a Trading Strategy

This section gives a quick introduction on how to start a trading strategy by discussing the Box example
strategyl.

To start any of the other strategies please consult the relevant parts in the documentation:

Break Out Strategy2

« Exponential Moving Average Strategy3

IPO Strategy4

Pairs Trading Strategy5
e Random Strategy6

First one needs to start the AlgoTrader Eclipse IDE (Integrated Development Environment) using the Eclipse
icon in the task bar.

AlgoTrader

SR IR

3.1. Starting a Back Test

Launch the Si mul ati onSt art er - si nul at e- box by first clicking the downward facing arrow next to the green
start icon.

& Java - Eclipse
File Edit Source Refactor Mavigate Search Project Run Window
Hmi i wH-Ofeu-we-dc v

1 Simulation&tarter-simulate-box

2 EmbeddedStrategyStarter-box

[ Package Explorer 53 -
&1

=
B 3] 3 AlgoTraderClient-box

Debug As »
Debug Cenfigurations...

Organize Favorites...

The system will now perform a back test based on historical data

Once the back test has finished, the Excel based back test report will open automatically.

! http://doc.algotrader.ch/html/Box_Strategy.html

2 http://doc.algotrader.ch/html/BreakOut_Strategy.html

3 http://doc.algotrader.ch/html/EMA_Strategy.html

4 http://doc.algotrader.ch/html/IPO_Strategy.html

5 http://doc.algotrader.ch/html/PairsTrading_Strategy.html
6 http://doc.algotrader.ch/html/Random_Strategy.html
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2\ ALGO Refresh AlgoTrader Backtest Report
Master Data Perfarmance Monthly / Yearly Return
Date 04.01.2016 Monthly Average Return 0.78% Positive Months 10
Time 13:00:05 Monthly Standard Deviation 0.93% Megative Months 4
Execution Time (min) 04063 Annual Average Return 9.77% Positive Years 2
Data Set eurusd Annual Standard Deviation 3.23% Megative Years 1
Met Liquid Value 2229714 Sharpe Ratio 3.02
Colmar Ratio 414
Draw Down Trades Winning Losing All
Worst Monthly Draw Down 1.03% Count 428 365 793
Best Monthly Performance 2.02% % 54% 45% 100%
‘Worst Draw Down (%) 2.36% Total Profit 1277201.43 -1'047487 229714.09
Worst Draw Down (days) 46 Average Profit 298412 -2'869.83 289.00
Average Profit (%) 0.23% -0.26% 15.00%
%% Jan Feb Mar Apr May Jun Jul Aug Sep Oct Mo Dec Year
201 0.29 0.29
2012 202 1.36 -0.10 1.45 -1.03 127 1.70 0.35 -0.31 1.96 1.25 078 11.20
2013 -0.03 -0.03
Performance
18'000°000 40°000
16'000°000
300000
14'000'000
12°000°000 20000
10000000 10000
2'000'000 —netliqyalue
£'000°000 0 —marketValue
4'000'000 _1ropg —redizedPL
2000000 cashBalance
0 20000 realizedPL
-Z000°000 -30°000
Z 2 2 2 2 Z Z
& a & a & & &
z g g g g g g
& 5 8 = 2 5 &

For further information regarding back testing, visit the following chapters in the documentation:

» Strategy Backtesting7

 Starting a Strategy in Simulation Mode®

3.2. Starting Live Trading

Before starting the strategy in live trading mode, the I nteractive Brokers Gateway needs to be started
using the API icon in the task bar.

7 http://doc.algotrader.ch/html/Strategy Backtesting.html
8 http://doc.algotrader.ch/html/Starting_AlgoTrader.html#Simulation_Mode

10
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Then select | B API, enter the Interactive Brokers user name and passwor d and select Paper Tr adi ng:

IB Gateway
SIMULATED TRADING

Paper Trading

classic

Browse. ..

-

SIMULATED TRADIMNG

Warning

Do not use a live account until absolutely sure that the trading strategy works as expected. Until
then use an IB paper trading account.

E] Note

If no Interactive Brokers account is available yet, one can use the following demo account which
is available to everybody. This account however provides faux market data and does not provide
historical data.

e Username: edeno
e Password: denouser
Once the Interactive Broker Gateway has started, go to Confi gure / Settings, thenselect APl / Settings,

make sure that Read- Onl y API is disabled and Socket port is set to 4001.

DU15160 Trader Workstation Configuration (Demo System)

. Configuration ' API - Settings
[] Messages e
ﬂﬁ”quls ti ' Erahla MOE clisnte
ettings )
[ Precautions [J Read-Only API &
‘& Presets ¥ Download open orders on connection

L] Smart Routing M Include F¥ positions when sending portfolio

DECI I

M Send status updates for EFP and Volatility orders with "Continuous Update™ flag
Socket port 4001
. o Use negative numbers to bind automatic orders @

11
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Now launch the EmbeddedStrat egyStarter-box by first clicking the downward facing arrow next to the
green start icon. This will start the AlgoTrader server as well as the Box strategy and will connect to the
InteractiveBrokers Gateway.

& lava - Eclipse
File Edit Source Refactor Mavigate Search Project Run  Window
I E‘QE#*GH%*E%’@*EBB@”'

1 SimulationStarter-simulate-box
| 2 EmbeddedStrategyStarter-box |
----------------- 3 AlgoTraderClient-box

[ Package Explorer &3

Debug As b
Debug Configurations...

Organize Favorites...

Once the system is started up it will automatically open the HTMLS5 frontend (within the Chrome browser).

Strategy
==
($47.95)| O - 0 |$99,952.05| $99,952.05
Real P&L Unreal P&L Market Value Positions Met Liquidity Cash Balance
Market Data [ subscribe | # | Box Strategy
lastD... | descri... | symb... | last velBid... | bid ask volAs.. | val Name Value
1:00:0... EURUSD 1,000,... 1.14492  1.14495  1,000,..
o State CREATED
Units 1
Upper Target 1.14639
Fosition n Upper Buffer 1.1455
strate... | descri... | symb... | quant.. | mark.. | mark.. | cost unrea... | realiz...
Top 1.145
Bottom 1.144861
Lower Buffer 1.14411
Transaction mn Lower Target 1.14322
dateTime symbol type quantity strategyNa... price
11:20:51 AM EURUSD SELL BOX 1.1437 TERMINATE TRADE
11:20:46 AM EURUSD SELL BOX 1.14407
11:20:16 AM EURUSD BUY 40,000 BOX 1.14513

For further information on live trading, please visit Starting a Strategy in Live Trading Mode®

o http://doc.algotrader.ch/html/Starting_AlgoTrader.html#Live_Trading_Mode

12
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For further information on the AlgoTrader Web Frontend please visit the AlgoTrader documentation regarding
the HTMLS5 client™®

10 http://doc.algotrader.ch/html/Client.htmi#HTML5_Client

13
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Creating a Trading Strategy

This section will give a quick introduction on how to create a trading strategy by discussion the EMA
(Exponential Moving Average) Strategy

4.1. AlgoTrader Strategy Wizard

The AlgoTrader Strategy Wizard provides an easy way to automatically create all artifacts necessary for an
AlgoTrader based trading strategy. The Wizard can be started viathe File / New / O her which will bring
up the following screen where the Maven Project wizard can be selected:

B New - O X
Select a wizard <
Create a Mawven Project ’
il
Wizards:

L0 Check out Maven Projects from SCM ~

@ (k[ Neo> |[TEmsh T | conca |

On the next screen please click Next .

14
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New Maven project

Select project nare and location

[] Create a simple project (skip archetype selection)

[+ Use default Workspace location

Location: |

[ Add project(s) to working set

Wiforking set: |

Finish

On the next screen please select the Catalog Al goTr ader select al got r ader - ar chet ype- si npl e and click
Next .

New Maven project
Select an Archetype

Catalug:l | AlgoTrader Ly | | Configure... |
Filter: | %

Group ld  Artifact |d Version
algotrader algotrader-archetype-esper

algotrader algotrader-archetype-simple

On the next screen, the following items have to be entered:

Group Id
The maven group id (e.g. al got r ader), all lower-case, can contain periods

Artifact Id
The maven artifact id (e.g. al got r ader - ema), all lower-case, can contain dashes

Version
The maven version (e.g. 1. 0. 0- SNAPSHOT), x. y. z, plus optionally - SNAPSHOT

15
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Package
The java package name (ch. al got r ader . str at egy), all lower-case, can contain periods.

name
The name of the strategy (e.g. ens), all lower-case, no periods, no dashes

serviceName
The name of the strategy service (e.g. EM), first letter upper-case or all upper-case, do not include Service
at the end (e.g. do not specify EMASer vi ce)

New Maven project

Specify Archetype parameters

Group I | ]
Artifact |d: | algotrader-ema v|
Version: | 0.0.1-SNAPSHOT v

Package: | ch.algotrader.strategy v|

Properties available from archetype:

Mame Yalue Add...

name ema
. Remove
serviceMame EMA

When clicking Fi ni sh the Strategy Wizard will create a new Eclipse project called al got r ader - ena.

16
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[ Package Explorer 52
A_Ef‘:’f algotrader-ema (0.0.1-SMAPSHOT
4 B sro/main/java

4 4 ch.algotrader.strategy

b 4J] EMAServicejava

[ src/main/resources
[ = JRE Systemn Library [JavaSE-1.2]
[ = Maven Dependencies
I = files
I = launch
[

[= target

[M pormsml

4.2. Adding Strategy Logic

The Strategy Wizard also generated some boiler plate code that needs to be replace with the actual logic of
the EMA strategy.

AlgoTrader strategies are regular Java programs. Due to this any type of java library or add-ons can be used.
The EMA strategy is based on the A4S library which contains a collection of over 100 technical indicators.

As a first step the library needs to be configured in order to be available to the trading strategy by adding the
dependency to the pom xni file. Double click the pom xn file to open it, go to the Dependenci es Tab and
click Add:

[m] algotrader-ema/pom.sml &3 = B8
Dependencies Filter: | % B H
Dependencies 12 %: oo Dependency Management 4 1
& algotrader-core : 4.0.0 Add... Add...
Remove Remove
Properties... Properties...

To manage your transitive dependency exclusions, please use the Dependency Hierarchy page.
GvewimIDependenciesI Dependency Hierarchy | Effective POM‘ pnm.xml|

Then add the following items:

! https://github.com/mdeverdelhan/ta4j

17
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Group Id: E| |eu.verdelhan

Artifact Id:  +| tadj

Yerzion: 0.8
Classifier:

Type: | jar v |

Scope: | compile W |

System Path: |

®

* Group Id: eu. ver del han

 Artifact Id: t a4j

* Version: 0. 8

Then click OK and save the file.

Now, double click the EMASer vi ce. j ava file which contains the main logic of the EMA strategy.

The header of the EMASer vi ce. j ava is already generated and no further changes are necessary. It contains
the java class name (EMASer vi ce) as well as the name of the interface it is derived from (St r at egy Ser vi ce).
Also, it contains an @onponent annotation which marks the Java class as a Spring bean and automatically
gets references to necessary service like the Or der Ser vi ce and the LookupSer vi ce.

@Conponent
public class EMAServi ce extends StrategyService {

The next part of the EMAService.java contains settings the strategy will use. Three of them are already
generated by the Wizard but a few more need to be added.

private final long accountld = 1;

18
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private final long securityld = 25;
private final long orderQantity = 10000;
private final int emaPeriodShort = 10;
private final int emaPeriodLong = 20;

private TineSeries series;
private Differencel ndi cator emaDifference;

» The account | d defines the id of the account the strategy will use for trading.

e The securi tyl d will define the id of the instrument the strategy will trade.

The or der Quant i ty is the number of contracts the strategy will trade.
e The emaPeri odSort is the look back period of the shorter EMA indicator.
e The emaPeri odLong is the look back period of the longer EMA indicator.

In addition, the following two fields need to be defined:

» The Ti meSeri es object used by the exponential moving average indicators
e The Di f f er encel ndi cat or which will contain the different between the short and the long EMA

Next, the Java Constructor for the EMASer vi ce class needs to be created:

publ ic EMAService() {
set St rat egyName("EMA") ;

this.series = new TimeSeries(Period. mnutes(1));
thi s.series.set Maxi munrli ckCount (t hi s. emaPeri odLong) ;

Cl osePri cel ndi cator cl osePricelndicator = new Cl osePricelndicator(this.series);
EMAI ndi cat or enaShort = new EMAI ndi cat or (cl osePri cel ndi cator, this.emaPeriodShort);
EMAI ndi cat or enaLong = new EMAI ndi cat or (cl osePri cel ndicator, this.enmaPeriodLong);
this.emaDi fference = new Differencel ndi cat or (emaShort, emalLong);

First the EMASer vi ce constructor sets the name of the Strategy used during the back test.

* Next the Ti neSeri es object is initialized to a length of one Bar. In addition, the number of bars the Time
Series is set (in this case 20 Bars).

* Nexta d osePricel ndi cat or is created which causes the system to look at closing prices of Bar events.

19
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e Then both the short and the long EMA indicator need to be created by associating them with the
Cl osePri cel ndi cat or and setting the | ookback peri od (in this case 10 and 20).

» Last the Di ff er encel ndi cat or needs to be created which contains the difference between the sort EMA
and the long EMA indicator.

Next, the onSt art (an AlgoTrader Live Cycle Method) method needs to be created which will be called once
the strategy starts up.

@verride
public void onStart(final LifecycleEventVO event) {
get Subscri pti onServi ce(). subscri beMar ket Dat aEvent (get Strat egyNane(), this.securityld);

For further details please visit the AlgoTrader documentation regarding Life Cycle Events?.

The onStart methods calls subscri beMar ket Dat aEvent of the Subscri ptionService by passing the
strategyName and the securityl d of the instrument the strategy wants to receive market data for. The
Subscri pti onServi ce is automatically made available to the strategy through Spring Auto Wiring.

Next, the onBar method needs to be created which will be invoked on every incoming Bar:

@verride
public void onBar(Bar VO bar) {

addBar (bar);

int i = this.series.getEnd();

Deci mal currentValue = this.emaDifference. getVal ue(i);

Deci mal previousValue = this.emaD fference.getValue(i - 1);

if (currentVal ue.isPositive() && previousVal ue.isNegativeO Zero()) {
sendOr der ( Si de. BUY) ;

} else if (currentValue.isNegative() && previousVal ue.isPositiveO Zero()) {
sendOr der (Si de. SELL) ;

The method first calls the addBar method which will add the incoming Bar to the Time Series defined above

Next, the index i of the last element of the Time Series is retrieved

Then the value of the | ast and the second- | ast element of the Di f f er encel ndi cat or is retrieved

Then the actual trading rules need to be defined:

2 http://doc.algotrader.ch/html/Strategy_Life_Cycle_Events.html

20
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« If the current value of the Di f f er encel ndi cat or is positive and the previous value was negative or zero a
BUY order is sent. In other words, if the short EMA crossed above the long EMA a BUY order is sent.

« If the current value of the Di f f er encel ndi cat or is negative and the previous value was positive or zero a
SELL order is sent. In other words, if the short EMA crossed below the long EMA a SELL order is sent.

The trading logic is depicted in the following chart also.

66

Price —20-day SMA —10-day SMA

The addBar method simply converts AlgoTrader Bar VO events into TA4j objects and adds them to the Time

Series

private void addBar (BarVO bar) {

Tick tick =
bar .
bar .
bar .
bar .
bar .

this.series.

new Ti ck(new Dat eTi me(bar. get DateTi ne().getTine()),
get Open() . doubl eVval ue(),

get Hi gh() . doubl eVal ue(),

get Low() . doubl eVal ue(),

get C ose() . doubl eVal ue(),

get Vol () . doubl eVal ue());

addTi ck(tick);

As the last item, the sendOr der method needs to be created which will take care of constructing an order object
and handing it over to the Or der Ser vi ce:

private void sendOrder(Side side) {
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CONFIDENTIAL Adding Strategy Logic

Mar ket Or der VO or der = Mar ket Or der VOBuUI | der. creat e()
.setStrategyld(getStrategy().getld())
. set Account I d(t hi s.account|d)
.setSecurityld(this.securityld)
.setQuantity(new Bi gDeci mal (this.orderQuantity))
. set Si de(si de)
.build();

get Order Servi ce().sendOrder (order);

The sendOrder method creates a Market Order by using the Mar ket Or der VOBuUi | der and assigns the
strategyl d, the account | d, the securityld, the order Quantity, the order side (BUY or SELL) and finally
calls build to create the Mar ket Or der object. The order object is then handed over to the Or der Ser vi ce which
will execute the order. The O der Ser vi ce is automatically made available to the strategy through Spring Auto
Wiring.

For further details on how order are please visit the AlgoTrader documentation regarding Order l\/Ianagement3

The implementation of the trading strategy is now finished a first back test can be started according to Chapter 3,
Starting a Trading Strategy.

The EMA strategy is an example strategy based on Java code only. For details on how to build a trading
strategy using Esper please visit the AlgoTrader documentation regarding Strategy Development4

3 http://doc.algotrader.ch/html/OrderManagement.html
4 http://doc.algotrader.ch/html/Strategy_Development.html
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Chapter 5. CONFIDENTIAL

Managing data

During live trading, all relevant information like orders, positions and transactions are stored in the MySq|l
database.

To view database data please open TOAD for M/Sql .

On the left-hand side of the application double click on r oot @ ocal host (al got rader).

Connection Manager

| root@localhost (algotrader) - |

tg e o e | S E

You now see all AlgoTrader tables listed below
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CONFIDENTIAL Reference Data

Tables | Views | Indexes | Procedures L4

& . e
Mame
bar
broker_parameters
cash_balance
companent
easy_to_borrow
exchange
generic_tick
holiday
measurement
order
order_preference
order_property
order_status
portfolio_value
position
property
schema_version
security
security_family
security_reference
strateqgy
subscription
tick
trading_hours
transaction

To view the contents of a table, double-click its name and go to the Dat a tab

E7 viewer Table algotrader.strategy =

iQ0-0- 5% iR-B-B-B-%- <

Cnlumn4 Data | fnformation | Indexes | Constraints | Triggers | Seript |
—

K
% ID* |MAME * ALTO_ACTIVATE * | WERSIOM *
S T T R
10 BOX

20 BREAKOUT
30 PAIRSTRADIMG
40 IPO

[

[= T

]
]
]
]

5.1. Reference Data

Reference Data like instrument definitions, strategies etc. are also stored in Mysqgl (withing the tables like
security,security famly, strategy, etc.)
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CONFIDENTIAL Historical Data

Before an AlgoTrader based trading strategy can trade a particular instrument in needs to be defined in the
database.

For further details visit the AlgoTrader documentation regarding Reference Data’.

5.2. Historical Data

For Back Testing AlgoTrader can use historical data provided by . csv files. For the EMA strategy the
AlgoTrader Strategy Wizard created a sample historical bar data file / al got r ader - ema/ fi | es/ bar dat a/ f x/
EURUSD. csv. The file name (EURUSD) needs to match the synbol column in the database table security of
the instrument the strategy is going to trade.

For further details on naming conventions and the location of historical data . csv files see the AlgoTrader
documentation regarding Market Data File Format?.

As a more sophisticated alternative to providing historical data through . csv files, the Time Series database
InfluxDB® can be used for storage and retrieval of historical data. For further details on downloading, storing
and using InfluxDB data for back testing please visit the AlgoTrader documentation on Historical Data®.

! http://doc.algotrader.ch/html/Reference_Data.html

2 http://doc.algotrader.ch/html/Market_Data.html#Market_Data_File_Format
8 https://www.influxdata.com/time-series-platform/influxdb/

4 http://doc.algotrader.ch/html/Historical_Data.html

25


http://doc.algotrader.ch/html/Reference_Data.html
http://doc.algotrader.ch/html/Market_Data.html#Market_Data_File_Format
https://www.influxdata.com/time-series-platform/influxdb/
http://doc.algotrader.ch/html/Historical_Data.html
http://doc.algotrader.ch/html/Reference_Data.html
http://doc.algotrader.ch/html/Market_Data.html#Market_Data_File_Format
https://www.influxdata.com/time-series-platform/influxdb/
http://doc.algotrader.ch/html/Historical_Data.html

Chapter 6. CONFIDENTIAL

Cryptocurrency Trading

The AlgoTrader 30-day trial version can also be used to trade Bitcoin and other Cryptocurrencies via Coinigyl

To setup a connection to Coinigy the following steps have to be taken:

* Sign-up for a Coinigy account on Coinigy Sign up2

Enable two factor authentication (2FA) on the account following the 2FA Instructions®

In the APl accounts settings add the API keys from all of the exchanges where an account is setup according
to these Instructions”

 In the account preferences generate a new Coinigy API key and Secret Key and use it in the settings below

« In the account preferences click the button 'Click to reveal my Private Channel ID (Websocket API)' and use
it in the settings below

First the Coinigy API key, Secret Key and Private Channel ID noted above needs to be added by clicking the
downward facing arrow next to the green start icon and then selecting Run Confi gurati ons.

olla-we-® v~ -5~
[T | 1EmbeddedStrategyStarter-crypto

2 ReferenceDataStarter

3 EmbeddedStrategyStarter-box

9d M HE

4 Simulation5tarter-simulate- box

Run As k

Run Cenfigurations...

Organize Favorites..,

Then update both the EnbeddedSt r at egy St art er - cr ypt o and the Ref er enceDat aSt art er by selecting them
on the left-hand side and going to the Ar gument s Tab

! https://www.coinigy.com/

2 https://www.coinigy.com/auth/signup

3 https://coinigy.freshdesk.com/support/solutions/articles/1000085817-how-do-i-enable-two-factor-authentication-2fa-on-my-account-
4 https://coinigy.freshdesk.com/support/solutions/articles/1000087506-how-do-i-add-an-api-key-to-coinigy-
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CONFIDENTIAL

Create. manage. and run configurations
Run a Java application @

OB x| T Mame: | ReferenceDataStarter |

|t:"|‘je filter text | @ Main Il”‘-'l= Arguments\l\l‘k JRE] Ly Classpath] Ee Source} i
£ Eclipse Application o~ Program arguments:
0 Java Applet
4 [3] Java Application

[T1 EmbeddedStrategyStarter-box
[T EmbeddedStrategyStarter-breakOut v

I 3] EmbeddedStrategyStarter-crypto | .
31 EmbeddedStrategyStarter-ema

71 EmbeddedStrategyStarter-ipo
71 EmbeddedStrategyStarter-pairtrading

all ~

VM arguments:

-DengawssPrivateChannel=3567101C-ABD2-4316-98BF-05C31570ADDY ~
EmbeddedStrategyStarter-rand 9
[ EmbeddedStrategyStarter-random _ -Deng.apiKey=4d9f260b8dBdda5adDabc59d0feceda
| |5 ReferenceDataStarter| | = -Deng.apiSecret=08ce7a02e8e] dc597e48a7e4038h 1 cbs
37 SimulationStarter-simulate-box v

7] SimulationStarter-simulate-breakOut

] SimulationStarter-simulate-ema
[T StrategyStarter-box

31 StrategyStarter-breakOut
3] StrategyStarter-ema ® Default: | Hworkspace_loc:crypto} |
3] StrategyStarter-random-forex ) Qther: | |
37 StrategyStarter-random-futures

Working directory:

37 StrategyStarter-random-stocks L | | Workspace... || File System... || Variables... |
Ju JUnit
Ju JUnit Plug-in Test —
—t KAl anemem DhailA | Re\tert | | App'y |

Filter matched 24 of 24 items

@ | Run

Close |

Here the Coinigy API key, Secret Key and Private Channel ID noted above needs to be added. Then click
Appl y.

In order to populate the database with Coinigy Accounts, Exchanges, Security Families and Securities select
the Ref erenceDat aSt art er and click Run.

Now the strategy can be started by selecting the EnbeddedSt r at egySt art er - cr ypt o and click Run.

This will start the strategy and subscribe to the BTC.USD pairs on the following three exchanges:

* BITFINEX
« BTC-E
* POLONIEX

Other than that the strategy has no further logic and it is left up to the user to add trading rules according to
Chapter 4, Creating a Trading Strategy.
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Chapter 7. CONFIDENTIAL

Shutting down the System

You can shut down the system by clicking on the Start Menu in the lower left-hand corner of the Windows
Desktop and then select Power Opti ons in the upper right-hand corner:

Administrator

Alternatively, the system can be shutdown via the Amazon AWS Console https://console.aws.amazon.com/
by first selecting the Amazon Instance and the under Acti ons select I nst ance State and then either St op

or Term nate

Launch Instance Connect Actions ~

Connect

Get Windows

[ ] Name Instance ID = Instance State

: ) running
ettings

Image Reboot

MNetworking Terminate

CloudWatch Monitoring

E] Note

» If Stop is clicked the instance can be restarted at a later point in time. In the stopped
state the Amazon Instance will still incur disc space using costs as mentioned in:

» |f Ter mi nat e is clicked the instance cannot be restarted. In the terminated state, no further
Amazon instance costs apply
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