Dynamic ARMS EX

s EWLhb i cETn

2009 7 10




"Dynamic ARMS”




)
L
oz
L]
I
ot
@
O

il ol 00 SH LD ©OF - O




Dynamic ARMS EX




Dynamic ARMS EX




Dynamic ARMS
A Dynamic
A ARM  Auto Regressive Model

A S Statistical Edge

«420m 80

Dynamic
Tower in
Dubal







A TradeStation 2003 4 2007 3
(2007 4 2009 5 )

. 2003 4 2009 5
6 2
5-8points




1. GBP/IPY

( l)




GBP/JPY 2003 4

¥2,000,000.00

¥1,800,000.00

¥1,600,000.00

¥1,400,000.00

¥1,200,000.00

¥1,000,000.00
= Trade Station

—tradesignal

¥800,000.00

¥600,000.00 -
¥400,000.00
¥200,000.00 -

¥0.00 | : ; i : :
2003/04/29 2004/04/29 2005/04/29 2006/04/29 2007/04/29 2008/04/29 2009/04/29

-¥200,000.00




GBP/JPY
(2003.4.24-2009.5.31)

768
1.45
¥1,631,420
¥5,260,610
¥-3,629,190
39.7
¥2,124.2
305
¥209,600
¥17,171
463
¥-71,710
¥-7,838
¥-360,560

i
A
A
A
A
A
A
3
2
A
2
3
2
A




2. EUR/IPY

( l)




EUR/JPY 2003 4 2009 S

¥800,000.00 -

¥700,000.00

¥600,000.00

¥500,000.00

¥300,000.00

¥400,000.00 k IA
—Trade Station
— tradesignal
Aw

¥200,000.00

¥100,000.00

¥0.00 \ T T T T T T
v
2003/04/28 2004/04/28 2005/04/28 2006/04/28 2007/04/28 2008/04/28 2009/04/28

-¥100,000.00 -~




EUR/IPY.
(2003.4.24-2009.5.31)

573
1.33
¥732,485
¥2,919,495
¥-2,187,010

41.7
¥1278

239
¥69,990
¥12,216

334
¥-67,130
¥-6,548
¥-133,260

i
A
A
A
A
A
A
3
2
A
2
3
2
A




3. GBP/USD




GBP/USD: 2003 4

$9,000.00

$8,000.00 -

$7,000.00

$6,000.00

$5,000.00

Trade Station

$4,000.00 — tradesignal

$3,000.00 M

$1,000.00

50.00 T T T -
2003/05/13 2004/05/13 2005/05/13 2006/05/13 2007/05/13 2008/05/13 2009/05/13




GBP/USD
(2003.4.24-2009.5.31)

543
1.27
$7,729.85
$36,704
$28,974
41.8
$14.24
227
$1,524
$161.69
316
$-621
$-91.69
$-3,690.8

i
A
A
A
A
A
A
3
2
A
2
3
2
A










