Advanced

FX Trading System

RAWDT Y /O — L EBORVWEFIREEERL XAy a— 3212
BRELET, ZORATLIX. BnizUs—zRHEL. YRIEHR/RIZHIZ.
2405 F P ERODBEBIG | ARMETILIITHITINTLET,

Aladdin Project Team
February. 2025




Key Highlights

1 EHEomW)HS—>

ZEL ZFBFT100% 5 £
INEEEIRT BT LA

3 ®wNMERIRT—I

ZEM., BARIBKR13.8%(FE(Z
Xt L T)

2 B L SharpeRatio

Sharpe ratio + 1.55L L@/
74— R, BNV RY
ABRYY—ERLTVETD,

4 BEEs[LRTLA

24B5EBEEEIS T FILESRT
LIzZE D, ABBLGT5&BEER



FX Thig o #T

5 B

- BHOES|E- $7.5Trillion USD

o [LE, FRv2o- $0.15Trillion USD
« EERRMBOP THRARE

« NN —Twh

BT DT 5 B 0]

o ZITJYXLEEIDEEE
- SZEERSI(HFT)DHK
o APIERS|IZ7 Sy b 74— LEHE

FilsEE

« USD : ZEH&5IN88WNMEESL TLWET
 Euro (EUR) 32%

« Japanese Yen (JPY) 17%

« British Pound (GBP) 13%
« Australian Dollar (AUD) 7%
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« URA : $347,941USD

- EmA¥ER: $48,358USD

Correlation of major currencies

AUDCAD AUDUSD EURAUD EURGBP EURJPY EURUSD GBPAUD GBPCAD GBPJPY GBPUSD USDCAD USDJPY
AUDCAD 1
AUDUSD 0.82 1
EURAUD -0.64 -0.69 1
EURGBP -0.17 -0.22 0.39 1
EURJPY -0.03 0.08 0.22 0.20 1
EURUSD 0.49 0.68 0.05 0.10 0.32 1
GBPAUD 0.00 -0.04 0.04 0.00 0.03 -0.01 1
GBPCAD 0.29 0.17 0.05 -0.35 0.05 0.29 0.04 1
GBPJPY 0.07 0.19 -0.01 -0.34 0.85 0.25 0.02 0.24 1
GBPUSD 0.52 0.71 -0.20 -0.52 0.16 0.79 0.00 047 043 1
USDCAD =029 -0.78 047 0.18 -0.16 -0.60 0.06 0.04 -0.25 -0.63 1
USDJPY -0.39 -0.43 0.16 0.11 0.71 -0.44 0.02 -0.17 0.62 -0.43 0.29 1
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