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Charakteristikos

Realaus laiko, uzlaikyti ar istoriniai

Laiko periodas (diena, minute, valanda)
Sudarymo budas

Atvaizdavimo budai

Duomeny vieneto komponentai (OHLCV)



Laiko periodas

Meénesiniai, savaitiniai, dieniniai, valandiniai,
minutiniai, tikiniai

Paremti laiko periodu kurj jie dengia
Agreguoti duomenys sudaryti is:

atidarymo, auksciausia, zemiausia, uzdarymo
kaina, bei turio

Tikiniai duomenys atspindi sandorj ir yra tik
kaina bei kiekis kontrakty/akcijy
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Bl TradeStation Chart Analysis - SPY Daily [ARCX] S&P Dep Receipts N ===
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#¥ TradeStation Chart Analysis - SPY(D) Monthly [ARCX] S&P Dep Receipts s -li'T - <
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Ml TradeStation Chart Analysis - SPY 1 min [ARCX] S&P Dep Receipts N ===
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] TradeStation Data Window - GCZ11(D) Daily [COMEX] Gold Dec 2{:-11* ESNEE
‘e

Time Open High Low Close Vol al Volume »
07/29/2011 17:15 1619.50 1637.50 1613.00 1631.20 153054 373680 153054
08/01/2011 17:15 1631.20 163450 1606.20 1621.70 156244 379272 156244
08/02/2011 17:15 1622 60 1664 .50 1616.80 1644 50 173572 385002 173572
08/03/2011 17:15 1662.50 1675.90 1654.40 1666.30 204437 383241 204437
08/04/2011 17:15 1662.90 1664.90 1642 20 1659.00 310247 378571 310247
08/05/2011 17:15 1649.70 1673.00 1644 20 1651.80 218360 373525 218360
08/08/2011 17:15 1681.70 1723.40 1681.70 1713.20 278274 370091 278274
08/09/2011 17:15 1719.90 1782.50 1717.70 1743.00 398589 361579 398589
08/10/2011 17:15 1747.40 1601.00 1740.20 1784.30 296968 369957 296965
08/11/2011 17:15 1796.00 1817.60 1734 .50 1751.50 347101 366701 347101
081272011 17:15 1767.50 1770.90 172580 1742 60 210578 363293 210578
08/M15/2011 17:15 1747.10 1769.30 1730.80 1756.00 127711 360671 127711
08/M16/2011 17:15 1766.50 1790.00 1763.60 1785.00 168060 362736 168060
081772011 17:15 1786.50 1797 .60 1781.60 1793.80 137235 363524 137235
08/M18/2011 1715 1792.20 1632.00 1786.80 1822.00 223989 366836 223989
08/19/2011 17:15 1827.10 1861.40 1824 .50 1852.20 281310 366758 281310
08/22/2011 17:15 1862.90 1504.00 1856.00 1891.90 253907 3659460 253907
08/23/2011 17:15 1900.20 1917.90 1626.00 1861.30 3666939 364026 366699
08/24/2011 1715 1831.50 1856.80 1751.60 1757.30 440826 356424 440826
08/25/2011 17:15 1753.00 1777.50 1705.40 1763.20 384694 340628 3646594
08/26/2011 17:15 1776.40 1832.50 1759.50 1797.30 265243 335693 265243
08/29/2011 17:15 1840.00 1841.50 1776.10 1791.60 166016 332638 186016
08/30/2011 17:15 1791.30 1845.10 1786.20 1829.80 164591 340477 184591
08/31/2011 17:15 1837.60 1842.70 1813.60 1831.70 165623 335783 165623
09/01/2011 17:15 1831.70 1833.60 1815.50 1829.10 138082 336575 138082
09/02/2011 17:15 1827.90 1867.40 1626.90 1876.90 160277 345902 180277
09/05/2011 17:15

09/06/2011 17:15 1906.00 1923.70 1861.80 1673.30 414591 352851 414591
09/07/2011 17:15 1876.00 1663.20 1793.80 1817.60 316257 345479 316257
09/08/2011 17:15 1819.50 1673.30 1616.20 1857.50 218499 342426 218499
09/09/2011 17:15 1671.90 1869.10 1825.50 1859.50 273998 346032 273996
0912/2011 17:15 1862.20 1865.20 1604.00 1813.30 226772 344222 EEE??ED
091372011 17:15 1816.80 1847 .50 1794 .80 1830.10 166087 338916 186087

09/14/2011 17:15 1837.30 1848.20 1811.50 182650 1726438 339452 172648 -
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¢ TradeStation Chart Analysis - IBM 1 Tick Bar [NYSE] Intl Business Machines Corp Bl o= =
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i N
] TradeStation Data Window - GCZ11(D) 1 Tick Bar [COMEX] Gold Dec 2011 . - T
CElE
Time Open High Low Close Up Down Volume -
09/15/2011 2-54 181500 181500 181500 181500 O 1 1.00
09/15/2011 2-54 181500 181500 181500 181500 O 1 1.00
09/15/2011 2-54 181500 181500 181500 181500 O 1 1.00
09/15/2011 2-54 181510 181510 181510 181510 2 0 2.00
09/15/2011 2-54 181500 181500 181500 181500 O 2 2.00
09/15/2011 2-54 181520 181520 181520 181520 1 0 1.00
09/15/2011 2-54 181500 181500 181500 181500 0O 1 1.00
09/15/2011 2-54 181500 181500 181500 181500 O 1 1.00
09/15/2011 2-54 181500 181500 181500 181500 O 2 2.00
09/15/2011 2-54 181500 181500 181500 181500 O 1 1.00 |
09/15/2011 2-54 181480  1814.80 181480 181480 0 1 1.00
09/15/2011 2-54 1814.80  1814.80 181480 181480 0 1 1.00
09/15/2011 2-54 181470 181470 181470 181470 0 2 2.00
09/15/2011 2-54 181470 181470 181470 181470 0 1 1.00 I
09/15/2011 2-54 181460 181460 181460 181460 0 1 1.00
09/15/2011 2-54 181470 181470 181470 181470 1 0 1.00
09/15/2011 2-54 181470 181470 181470 181470 1 0 1.00
09/15/2011 2-54 181470 181470 181470 181470 1 0 1.00
09/15/2011 2-54 181460 181460 181460 181460 0 1 1.00
09/15/2011 2-54 181460 181460 181460 181460 0 1 1.00
09/15/2011 2-54 1814.90  1814.90 181490 181490 1 0 1.00
09/15/2011 2-54 181470 181470 181470 181470 0 1 1.00
09/15/2011 2-54 181470 181470 181470 181470 0 1 1.00
09/15/2011 2-54 181470 181470 181470 181470 0 1 1.00
09/15/2011 2-54 181450 181450 181450 181450 0 1 1.00
09/15/2011 2-54 181450 181450 181450 181450 O 1 1.00
09/15/2011 2-54 181450 181450 181450 181450 0 1 1.00
09/15/2011 2-54 181460 181460 181460 181460 1 0 1.00
09/15/2011 2-54 1815.00  1815.00 181500  1815.00 1 0 1.00
09/15/2011 2-54 1815.00  1815.00 181500  1815.00 1 0 1.00
09/15/2011 2-54 1815.00 181500 181500 181500 1 0 1.00
09/15/2011 2-54 181500 181500 181500 181500 1 0 1.00 il
09/15/2011 2-54 181500 181500 181500 181500 1 0 1.00 L
09/15/2011_2-54 181500  1815.00 181500 181500 1 0 1.00 -
4 [l




Agregavimas pagal apyvarta

* Dazniausiai barai sudaromi pagal laika
— 1 min, 60 min, 1 dienos
— Barai gali turéti skirtingg apyvarta
e Galima agreguoti ir pagal apyvarta
— 1000 akcijy baras
— Tuomet skiriasi kiekvieno baro laikas
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ff] TradeStation Data Window - IBM 1000 Tick Bar [NYSE] Intl Business Machines Corp _ o e
-l
Time Open High Low Close Up Down Volume -
09/14/201112:55 16510 165 49 165.09 16547 76780 64162 140942 00
09/14/2011 13:06 165.49 165.85 165.45 165.84 70295 67555 137850.00
09/14/201113:11 16577 166.21 165.74 166.11 79402 61666 141068.00
09/14/201113:28 16612 166.24 165.70 165.71 54624 80768 135392.00
09/14/201113:40 16571 166.41 165.70 166.36 67531 73212 140743.00
09/14/201113:53  166.40 166.65 166.23 166 45 66637 72567 139204.00
09/14/2011 14:04 166.42 166.70 166.00 166.67 67058 71393 138449.00
09/14/2011 14:13 166.69 166.88 166.47 166.53 63381 77955 147336.00
09/14/201114:22 16650 167.18 166.43 167.01 70099 73021 143120.00
09/14/2011 14:31 16702 167.05 166.76 166.76 56113 82435 138548.00
09/14/2011 14:41 16676 166.95 166.66 166.90 61753 57038 118791.00
09/14/2011 14:51  166.90 167.15 166.81 16713 62803 68747 131550.00
09/14/2011 14:59 167.14 167.62 167.08 167.60 93599 48537 142136.00
09/14/2011 15:04 167 .63 168.00 167.50 167.98 82548 58980 141525.00
09/14/2011 1510 167.95 168 46 167.93 168.39 72545 60317 132862.00
09/14/201115:16  168.38 168 65 168.25 168 61 60057 72827 132884.00
09/14/201115:20 16861 168.98 168 59 168.91 77867 61135 139002.00
09/14/201115:26  168.90 169 02 168.77 168.97 66375 67695 134070.00
09/14/2011 15:29 166.97 169.43 168.87 169.39 85942 65103 151045.00
09/14/2011 1533 16939 169 49 169 12 169 40 65287 70709 135996 00
09/14/201115:36  169.41 169 50 169.33 169 46 69259 61965 131224.00 |
09/14/2011 1539 169.46 169 66 169 41 169.51 65166 81873 147039.00
09/14/201115:42 169 51 169 55 168.94 168.97 62659 71559 134218.00 |
09/14/2011 15:45  168.97 168 98 168 63 168.76 64935 70366 135301.00
09/14/2011 15:48 168.76 168.79 168.17 166.18 63605 64554 128159.00
09/14/2011 1550 168 17 168 21 167 85 168 20 62863 59859 122722 00
09/14/201115:53  168.17 168 28 167.96 168.11 48928 70305 119233.00
09/14/2011 15:56  168.13 168.13 167 45 167 48 51163 75968 127131.00
09/14/2011 15:57  167.49 167.78 167 42 167.71 68499 66015 134514.00 3
09/14/2011 15:59 167.72 167.72 167.46 167.49 67131 67621 154752.00

91452011 15-79 167 49 1RT AR 167 13 167 19 R9104 137033 206137 00 b .




Times & sales

Atspidni rinkos elges;j
Rodo kada kur jvyko koks sandoris
Paprastai atspindi rinkos elges;j

nformacija néra agreguota



P TradeStation Chart Analysis - @W(D) 1 TickBar[.. [ BB [ = || ® |[ 58 | | ll TradeStation Time & Sales- @WD) [.. R [l -=-|=] |
@W(D) - 1 Tick Bar CBOT L=699 2/8 -5 2/8 -0.75% B=699 4/8 A=T00 0=705 Hi .| oo 4in | Symbol |Bid Tick| Last |NetChg| Bid |Ask| High | Low |
@wp) ff es9s 525 6994/8 700 TOS6/E 693 4/8

Fr

Time | Type | Price | Size| Exch | Condition i
600 35 11:55:38 AM Trade 7002/8 1 CBOT AtBid
11:55:38 AM Trade 7002/8 CBOT At Bid
11:55:38 AM Trade 7002/8 CBOT AtBid
11:55:38 AM Trade 7002/8 CBOT At Bid
11:54:34 AN Trade 7002/8 CBOT AtBid
11:54:34 AM Trade CBOT AtBid
11:54:31 AM Trade 70048 CBOT AtBid
699 1/8 11:54:31 AN Trade [EUDELS CBOT AtBid
11:53:45 AN Trade RISES CBOT At Ask
11:52:01 AN Trade EUDEEER CBOT At Ask
CBOT Filttered from chart , Btwi
CBOT AtBid
CBOT At Bid |
CBOT At Bid

CBOT Below Bid
CBOT Below Bid
CBOT Below Bid
CBOT Below Bid
CBOT Below Bid
CBOT Below Bid
CBOT Below Bd
CBOT Below Bid

11:43:51 AW Trade
11:43:51 AM Trade
11:43:51 AWM Trades

11:459:35 AN Trade
&89 11:49:12 AM Trade
11:459:12 AM Trade
11:45:45 AN Trade
11:43:51 AM Trade
gee TiE 11:43:51 AW Trade
11:43:51 AM Trade
11:43:51 AW Trade
FE08 613 11:43:51 AM Trade

o e T P Lo, T S Y A Y

r698 58 11:43:51 AM Trade CBOT At Bid
11:41:30 AW Trade CBOT AtBid
11:41:30 AM Trade CBOT At Ask
_ 114130 AN T CBOT At Ask
Wolume () 1.00 I b T CBOT At A=k
L CBOT At Ask
11 CBOT At Ask
i 11:37:35 AM CBOT AtBid A
:5 11:36:47 AN CBOT AtBid
T I 8 S : 11:36:47 AN 701 448+ CBOT Atbid E
4:34 438 4:35 4:43 11:31:14 AM 01 218+ CBOT BtwnB&A
4 |:| b 11:31:03 AW 701+ CBOT Atbid s

15



Egzotiski atvaizdavimai

Kagi
Kase

ine Break
Momentum
Point and Figure
Range

Renko
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Komponental

OHLC arba OHLCV - Open, High, Low, Close,
Volume

Dar buna Open Interest — tik ateities
sandoriuose

Kiekis/apyvarta (Volume) neegzistuoja forexe
(valiuty prekyboje)

— Kai kurie brokeriai siuncia simuliuotg apyvarta
Atspindi visg agreguotg laiko perioda

Tikiniai duomenys atspindi sandorj



M TradeStation Chart Analysis - TYU11(D) Daily [CBOT] 10 ¥r U.S. Treasury Motes Sep 2011
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Min kainos pasikeitimas

Akcijos — centas (priklauso nuo kainos)
Ateities sandoriai — tikas (kiekvienam
skirtingas)

Forex — pipsai, arba blna % ar 1/10 pipso
pipso verte apie 10 USD

Verta zinoti

— Minimalus kainos pasikeitimas gali keistis
— Anksciau buvo kitos



Pavyzdziai

Format Symbol - @TY{D) 144nmin [CBOT] 10 ¥r U.5.Treasury Notes C... [E4 I Format Symbol - @GC(D) 1440 min [COMEX] Gold Continuous Contrac...
Settings | Stle | Scaing Fropetties | [Format symbol- @T(D) 1440 min [CEOT] Seftings | Style | Sealing  Froperties
Symbal: I@TY Symbal: I@GE
Categony: IFuture Cateqgarny: IFutulE
Country: ILInited States Counkry: IUnitEd States
Cuency: IUSD Cumency: IUSD
S ession IFlegular Seszion _I Session; IHEgular Session _l
Time Zone: IExchange Time Zone: IEHchange
Price Scale: [1/32 and % of 32nd Price Soals: 17100
Mir Morve: |1 000000 Min Mave: |1 0.000000
Big Point Value: [1000.000000] Big Paint Value: [100.000000
Expiration D' ate: I E wpiration D ate: I
Motice Date: I Motice D ate: I
Delivery Morth: | Delivery Month: |
Delivery Year: I Delivery ear: I
ITI Cancel Help ’TI Cancel Help




Min kiekis

Kartais yra ribojamas minimalus kiekis

Akcijos prekiaujamos lotais (po 100 akcijy)
nors galima ir maziau (kai kuriose birzose)

Valiutos prekiaujamos lotais (po 100K USD)
galima ir mini-lotais (po 10K USD)

Ateities sandoriai skiriasi vienas nuo kito

— Stengiamasi kad buty apie 100K USD nominalios
vertes

— BUna mini arba micro kontraktai (EC, E7, M6E)

https://www.tradestation.com/pricing/futures-margin-requirements



Nominali verte

Instrumento vieneto verteé valiuta
Skiriasi nuo pinigy reikalingy atlikti sandorj
Atspindi svertg (leverage)

Pvz.: draudimas namo vertés 1 000 000 LT
— Kainuoja 1000 lity

Valiuty rinkoje, 100 000 EURUSD kontraktui prekiauti
tereikia 2000 USD

Ateities sandoris Mini S&P500 vertas ~130 000 USD
— reikia ~6000 USD prekybai (svertas ~1:21)



Duomeny naujumas

* Realaus laiko

— Ateina tiesiai is birzos arba keliy birzy

— Kainuoja (pvz. CME 75USD per mén.)
e Uzdelsti

— Uzdelsta dazniausiai buna 15 minuciy

— Daznai nieko nekainuoja arba simboliskai 1 USD
* [storiniai

— Senesni duomenys

— Nuo 15 min iki 100 mety senumo

— Brokeriai duoda nemokamai arba reikia pirkti



Rinkos duomeny sesija

* Tai laikas kurio metu agreguojama informacija

* Pagrindiniai 2 tipai |

— PIT sesija (nuo 9 iki 16 val. )
(Open outcry)

— Pilna sesija (visg para)
arba 24h sesija

— Pit ir pilnos sesijos skiriasi skirtingiem
Instrumentam

25



Pilna ir Dieniné sesija

= n(s) @ U
[Euxt-:-rn zezgions not available when using Daily, Weekly ar Monthly intervalz) [Custom zessions not available when using Daily, ‘Weekly ar Monthly intervals)
Template Hame: | $aistis Template Mame: | $aistis
LCreate .. Modify .. Delete ... Create .. odify .. Celete ...

Sezsion Preview: Regular Sezsion

Sezsion Preview: Regular Sezsion

.?.3.4.5.6.?.8. I‘JI'H:II'HI
Sun
L : = wg\\\\\\‘:\
k\\\\\\\\\\\\\\ Th %Q@\\\\%
L Fri B
Sat
Regular Session Outside Regular Session Fegular Session Outside Regular Session
Start Start End End - Start Start End End &
H Name Day Time Day Time | SEOCI™ # Name Day Time Day Time | °EOC
1 Session 1 Sun 330 P Fon 315 PM v 1 Session 1 baon 8:30 AM Mon 315 PH v
2  Session 2 tan 330 P Tue 159 PM v 2 Session 2 Tue 8:30 AM Tue 3159 P v
3 Session 3 Tue 330 P Wed 159 PM v 3 Session 3 Wed 8:30 AM Wed 215 Pk
4 Session 4 wed 230 P Thu 15 PM v ;I 4 Session 4 Thu 8:30 Ak Thu 315 PM v LI

Moate: Session times are based on exchange time. M ote: Session times are based on exchange time.

I ] 8 ” Cancel ][ Help ] [ 0K ” Cancel ” Help l

26



P TradeStation Chart Analysis - @ES(D) 5 min [CME] E-mini S&P 500 Continuous Cont... [l Likd | = || @ | & |
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¢ TradeStation Chart Analysis - @ES.D(D) 5 min [CME] E-mini S&P 500 Continuous Co.. |1 [ [ = | ® |5

@ES.DD) -5 min CME L=1181.75 -0.50 -0.04% B=1181.00 A=11382.00 O=1172.00 Hi=1196.25 Le=1155.25 V=3 552,0 ...
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2 skirtingy inst. sesijos

Sessions

Sezzion Settings

]|

" Use custom session(s):
[Cusztom zeszions not available when uzing Daily, Weekly or Monthly intervals)

Template M anme: |$aistis j

Create . ity

Delete |

Seszion Preview: IH egular Seszion

M T T T

T T T TR
T T T Y

Fri

\\\\\\\\\\\ﬁ%@@%k@@j§§£f
Dot e

Sat

Regular Session

Outzide Regular Sezsion

Start Start End End
# Name Clay Tire Ciay Tirne SEOC
1 Sezzion 1 Sun 330 P bd or F15PM e
2 Seszzion 2 bdon 330 P Tue F15PM e
3 Seszion 3 Tue 330 P Wwied F15PM o
4 Session 4 Wed 330 PM Thu F15PM v
5 Session 5 Thu 330 P Fri F15PM v
Maote: Sezsion times are bazed on exchange time.
0k, I Cancel Help

Sezsion Settings

sessons

™ Usze custom sessions):
[Custom sessions not available when using Daily, Weekly ar Manthly intervals)

Template Hame: I Faiztiz j

[Lreate .. fdmdify . | Delete . |

Sezzion Preview: IHeguIar Sezzion

'Ll'll'ed

5 6 7 & 31011

Regular Seszion

Outzide Reqular Session

Stark Stark End End
L Name Day Time Day Time SEOC
1 Seszion 1 Sun 530 P Man 4:00 P v
2 Sessioh 2 Mo 520 P Tue 4:00 P v
3 Session 3 Tue 530 P4 Wed 4:00 P4 v
4 Seszzion 4 Wed 530 P Thu 4:00 P4 e
5 Sesszion 5 Thu 5:30 P4 Fri 4:00 P4 e
Mate: Sezzion times are bazed on exchange time.
Ok I Cancel | Help |

28




T ~ |

Sezzion Settings

" Use custom session(s];
[Custom sezsions not avallable when using Daily, Weekly or Monthly intervalz)

Pre / Post Market

Template Mame: I Faiztiz

[

Lreate ... Fodif,.. DEelete... |
Sesszion Preview: IHeguIar Sezsion
3 ?3458?391:31'191|2|3|¢||'56T891D'11
Sun
53R Gk SRa MRoR aRR el
Mon §QQ@Q§@
Tue %Q\‘:t{\\\
s i
s
Th §Q@\\\\
Fri P Y
Sat
m Regular Session N Outzide Regular Session
Start Start End End
i Name Day Time Day Time SEOC
1 Sezsion 1 kan 9:30 AM kan 4:.00 P v
2 Seszion 2 Tue 9:30 AM Tue 4:00 P v
3 Seszion 3 Wwed 9:30 AM Wwed 4.00 P v
4 Seszion 4 Thu 9:30 AM Thu 4.00 Pt o
5 Seszion 5 Fri 9:30 AM Fri 4:00 Pt v
Mate: Seszsion times are bazed on exchange time.
ak I Cancel | Help

Sessions

Session Settings
" Usze reqular session(s)

¢ sz custom session|z);

[Custom sessions not available when uzing Daily, Weekly or Manthly intervals)

Template Mame: IUS Stock with Pre & Post karket

=~

LCreate ... Fadify .. | Delete ... |
Sezzion Preview: ILIS Stock with Pre & Post Market
21239887689 WHp 123456788101
Sun
o " mEEEEE
T mEEs
- | jEEgEeR
Fii Qﬁ&@&\\ L
Sat

Regular Session

D utzide Regular Session

E= o

Mame

1 Pre-market Maon 800 A6 Mon 9. 30 A
2 Primam market kan .30 AM kon 4:00 P
3 Post-market kan 4:00 PM kon .00 P v
4 Pre-market Tue 2:00 A Tue .30 Ak
5 Primam market Tue .30 AM Tue 4:00 P ) ;I
Mate: Sesszion times are bazed on exchange time.
OF. I Cancel | Help |

Start Start End End
Day Time [ray Time SEOC
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Valiutos — EURUSD Egzotika

H e |

Sezsion Settings

Seszzion Settings

= Usze custom sessions)

r Llse custom sesszion[s];
[Custam zezsions not available when using Daily, Weekly or Monthly intervalz)

[Custom sessions not available when uzing Daily, Weekly or Monthly intervalz)
Tenmplate M ame; |$aistis j Template Hame: |$aistis j
Lreate ... fdadify... | Delete ... | Create.... tmdifyy. . | Delete. |

Sezsion Preview: IFleguIal Session

Session Preview: IH egular Sezsion

Z
2

v

]
.

1N

Regular Session Outside Regular Session Regular Session m Outside B

egular Sezsion

Start Start End End
! ! Start Start End End -

# Mame Day Time Day Timne SEOC # Mame D:;' Tiri[e Dr;}, Ti;e SEOC

1 Session 1 Sun - oOOFM - Mon o 453 PM v 1 Session 1 Sun GOOPM  Mon  7154M

2 Session 2 Mo S00PM - Tue  &53PM v 2 Session 2 Mon  9304M  Mon  T15PM e

3 Session 3 Tue  SO00PM  Wed  453PM 3 Session 3 Mon  EOOPM  Tue 715 AM

4 Session 4 Wed  QO0PM  Thu  455PM v 4 Session 4 Tue  9304M  Tue  T15PM e

5 Gession 5 Thu  SO0PM P 453PM & 5 Session § Tue  GOOPM  ‘wed  7154M =
Mote: Session times are bazed on exchange time. :

Mate: Sezzion timez are based on exchange time.

Ok I Cancel | Help | 0K I Cancel |

Help |
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Duomenys keiciasi

Duomenys keiciasi
Nes kompanijos susijungia, nuperka viena kita

Duomenys baigiasi nes kompanijos
bankrutuoja

Atsiranda nauji, nes atsiranda naujos
kompanijos

Pakeiciamas min pasikeitimas (tikas)
Nukrinta akcijos kaina zemiau 0,5 USD vertés



# TradeStation Chart Analysis - VATE(D,HB) 1 Tick Bar [OTC] Elev8 Br... 's-)T - || ||

00% B=0.0000 A=0.0000 E'=E.|3333 Hi=0.0000 Lo=( ... 0.0320

0.0297

14:25:43 14:46:49 15:19:04 15:34:53 15:47:40 15:56:02

-




Realaus laiko duomenys

Tikai (kaina ir dydis)
Lygio 1 duomenys (Level 1)

— Sandoriais, ir jy dydziai, geriausia/blogiausia kaina
ir pasiulos/paklausos dydis

Lygio 2 duomenys (Level 2)

— Rinkos gylis

— Kainuoja papildomai

Lygio 3 duomenys (Level 3 )

— Duoda dar koki papildyma (NASDAQ TotalView)



http://www.tradestation.com/en/pricing/software-and-data-pricing/equity-options-data

i~

| =] TradeStation Market Depth - SO [NVSE] - Southern Company.. | [ = | & |=5]

symbol |Bid Tick| Last Met Chg | Position Cpen PIL Cluantity Account No.
=0 1‘ 36.64 0.00 54 0.54 # 00 ¥ SIMSS5063M -
|| ||
Price | Depth | Size | Spread
36.83 * 36.85 1*1 2100 = 32000 0.02
0.01 * 2000.00 1*1 100 =100 1999.99
o | Bd | Size| Time D | Ask | Size|  Time
N SE 36.83 2100 0902 11:30 PM WNY'SE 36.85 32000 0902 11:30 PM

Position 36.83

MSCO 0.01 100 02:30:02 PM MSCO 2000.00 100 02:30:02 PM

I{ Queued> SIMULATED ACCT: Sell 15 G5 @ 145.5400 Lirmit - Intelligent #1-6031-4413

- - E]IJELEEHHW . E]Limit Frice : Stop F'rin:e:

- = Ak
# Bidz |Eann::e| -"E'-||||:": |:'|Ef3| Order Type Houte Durahion Account Mo,
| Reverse || Close | Lirnit » Inteligent + Day+ + SIM595063M -
[F] Attach 050 | Exit - Brk - 1015 = || |Place OCO Ordler |[Enty -B/F Buy =[]
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10 pozicijy duoda

B TradeStation Market Depth - ESU10 [CME] - E-mini S&P 500 Sep 2010

Swmbol  (Bid Tick | Last Met Chy | Position Open PIL Cantity Acocount Mo,
EsSIM0 1‘ 10073 11.25 -3 -1687 .30 1 ¥ 21035297 -
Price | Depith | Size | Spread |
110073 *1101.00 1*1 113 * 797 0.23
1099.73 *1102.00 1*1 1037 * 13689 2235
1099.50 * 1102.235 1*1 1232 #1110 2.73
1039.25 *1102.50 1% 1073 * 1186 325
1099.00 * 110273 1*1 1323 %1188 373
109373 *1103.00 1*1 860 * 1335 4.23
109550 * 1103.23 1*1 1346 * 1135 4.73
I Bid | Size | Time IC Ask | Size | Tirme

iZME 1100.73 113 07:40:49 Ak ChE 1101.00 77 0740045 Ahd
iZME 1099.73 1037 0740045 Ak ChE 1102.00 1369 0740045 Ak
iZhE 1099.50 1232 0740045 Ak CHE 1102.235 1110 0740047 Ahkd
ChE 109925 1073 O07:40:45 Ahkd ChiE 1102.50 1186 074047 Ahkd
iZME 1033.00 1323 0740045 Ak ChE 110273 1169 0740045 Ahd
iZME 1093.73 860 07:40:45 A ChE 1103.00 1335 0740049 Ak
iZME 10393.50 1346 0740045 Ahkd ChE 1103.23 1133 0740047 Ak
2-3633-05 10584 25 2 09702 04:14 P
<Received> Sel 176 FNFG @ 11,7000 Limit - Inteligent #2-3619-2529

x| Huantit Lirnit Price Stap Price
3 | — L =

# Bids | Cancel ""‘""| # Dirs Order Tope Cluration  Account Mao.
Reverze Cloze ILiI'I'Iit j IDa_I.J jIE'I 035297 j

[ atach 050 [Ea -6k 115 | | Place 000 Order[[Eruy - B/F By ~] ..




w

E TradeStation Market Depth - IBM [NYSE] - Intl Business Mac...

B oo =

m TradeStation Matrix - IBM [NYSE] - Intl Business Machines Corp

= || &2

s - =

Symbol |Bid Tick| Last MNet Chg | Position Open PIL Quantity Account No. Symbol |Bid Tick| Last MNet Chg | Position Open PIL Quantity
IBM ', 129.23 1.24 0 0.00 # 500 * SIMSSS083M IBM l. 129.23 1.24 0 0.00 # 500
Price Depth Size Spread | * - - PIL (USD} | Orders | Bid ... Price Ask Size | Vol ... ol -
129.21 * 129.23 5*1 2900 * 100 0.02
125.20 * 129.24 3*3 800 * 534 0.04
1} Bid Size Time 0] Ask Size Time i
BATS 128.21 100 08:02:52 PM BATS 129.23 100 08:02:40 PM
EDGA 128.21 500 08:02:57 PM nsdg#(2) 12924 234 08:01:53 PM
NASDO  128.21 200 08:03:00 PM NASDQ 12924 200 08:02:57 PM
nsdgu(4) 129.21 200 08:03:00 PM ARCX# 12924 200 08:03:00 PM
NY'SE 128.21 700 08:03:06 PM
EDGX 125.20 100 08:02:08 PM
TMBR 1259.20 200 08:03:02 PM
ARCX#  129.20 500 08:03:04 PM nsdg#(10) 129.27 1900 08:03:00 PM
nsdg#(7) 129.29 700 08:02:58 PM
nsdg#(6) 129.30 700 08:02:58 PM
CIMN# 129.30 700 08:03:03 PM
nedgE 12917 200 08:02:57 PM EDGX 129.31 100 08:02:57 PM
nsdgw#(6) 129.16 700 08:02:57 PM nsdg#(5) 129.31 900 08:02:57 PM
nsdgw#id) 129.15 400 08:02:58 PM nsdg#(2) 129.32 300 08:01:51 PN
nsdgeE(11) 129.14 1300 08:03:05PM nsdg#(2) 129.33 400 08:02:12 PM
nsdge(3) 129.13 300 08:01:51 PM nsdg#(3) 129.34 1300 08:02:57 PM E
nsdge(3) 129.12 1700 08:02:53 PM CBOE 129.35 100 08:02:49 PM
nsdg#(3) 129.11 300 08:01:50 PM nsdg#(3) 129.35 500 08:03:02 PM
nsdge(S) 129.10 500 08:02:55PM nsdg#(4) 129.35 400 08:02:58 PM
nsdg#(2) 129.09 200 08:01:52 PM nsdg#(5) 129.37 700 08:01:51 PM
nsdg#(4) 129.08 400 08:02:57 PM nsdg#(4) 129.38 500 08:02:56 PM
nsdg#(3) 129.07 300 08:01:25PM nsdg#(4) 129.39 400 08:02:57 PM
nsdg# 125.06 100 08:01:35 PM nedg#(d) 129.40 600 08:02:57 PM
nsdge(2) 129.05 300 08:00:59 PM nsdg#(3) 129.41 500 08:01:51 PM
nsdg#(3) 129.04 500 08:02:53 PM nsdag# 129.42 100 08:01:51 PM
nsdge(5) 129.03 600 08:00:59 PM nsdg#(d) 129.44 400 08:03:04 PM
nsdag# 1258.02 100 08:01:51 PM nsdag# 129.45 18 08:02:18 PM
nsdgwd) 129.01 400 08:02:09 PM AUTO 130.00 100 06:33:35 PM |
CBOE 128.97 100 08:02:49 PM EDGA 130,08 100 08:02:35 PM i
<Filled> SIMULATED ACCT: Sold 83 NVLS @ 24.2500 Limit - Filled @ 24.2500 - Intelligent #1-629C
’I‘ m m _ Quantity ) Limit Price N Stop PliCB.
— —— |# 500 =[F > | utol Ao
Order Type Route Duration  Account Mo,
Lirnit w Inteligent - Day » SIMBI50E3M

Attach 050 | Exit - Brk - 1LA1S Flace OCO Drder” Entry - B/F Buy

-

<Filled> SIMULATED ACCT: Seld 83 NVLS @ 24.2500 Limit - Filled @ 24.

Account No.
* SIMSSS083M -

Order Settings
Order Type

Auta [LMT/STR) -

Account Mo,
SIM595063k -

Quantity
(4] 500 =1 [P

Duration

Day -
Route

Inteligent -

Attach 050
Exit - Bik - 1L/15
Flace Order
| BugMkt || ShotMkt |
| Buy Trl Stp || Short T Stp |

|Pts_ = | amt 0.05

|  PlaceOCOOder |

=

M anage Order(z)/Position

| Entry - B/F Buy




% BookTrader - ¥YM SEP'11 Futures File BookTrader Orders Configure

Help

4 cancel &l [ Clear Log & Re-center % Configure WL Hotkey Details

Default Size 1%
@ Quote Panel

DERO

DEMO SY'S

Contract _ Last Change

[YM sep'11 @eceOT ] 11041
& Buttons

Ask Position
11039 11040
O Armed & @ X

Close Position Reverse Position | View Account |

Orders Log Trades Portfolio

Action Quantity Type

Bid Size

Price

11059
11058
11057
11056
11055
11054
11053
11052
11051
11050
11049
11048
11047
11046
11045
11044
11043
11042
1@ 11041
11040
1 11039
11038
11037
11036
11035
11034

Ask Size

Aux. Price Status

Status PaL Histogram

)

[ e
4




Korekcijos

| abai daznai pasitaiko akcijy rinkoje
Korekcija — pataisymas kainos, kiekio ar laiko
strynimas — iSémimas neteisingo tiko

Jterpimas — jterpimas praleisto tiko

Trade5Station Chart Analysis - MSFT 5 min

h Lrata Carrechions Pending
MSFT: 1
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Atostogos

Savaitgalis

— 24val rinkos atsidaro sekmadieni 17:00
US akcijy rinka tiesiog nedirba

EU akcijy rinka tiesiog nedirba
EUREX - nedirba

Ateities sandoriy rinkos uzsidaro anksciau
pries ir nedirba per atostogas

FOREX — 1 min pertrauka




& CME Group

A CRALJC hicagn Board of Trade! NYMILK Compary

CME Globex® Martin Luther King Holiday Schedule

Friday, Jan 15
1515 CT — Regular CME Globex close for trade date Friday, Jan 15

Sunday, Jan 17
1700 CT — Regular CME Globex open for trade date Tuesday, Jan 19

Note: Day/Session orders entered on Sunday are for trade date Tuesday, Jan 19
and will continue working until Tuesday’s close at 1515 CT

Monday, Jan 18
1030 CT - Trading halt
e Order entry, modification and cancellation allowed

1700 CT - Halted products resume trading

Tuesday, Jan 19
1515 CT - Regular CME Globex close for trade date Tuesday, Jan 19
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Friday, Jan 15
1515 CT — Early CME Globex close for all CME interest rate and CBOT financial
products for trade date Friday, Jan 15

Sunday, Jan 17
1700 CT — Regular CME Globex open for CME interest rate products for trade date
Tuesday, Jan 19

1730 CT — Regular CME Globex open for CBOT financial products for trade date
Tuesday, Jan 19

Note: Day/Session orders entered on Sunday are for trade date Tuesday, Jan 19,
and will continue working until Tuesday’s close at 1600 CT

Monday, Jan 18
1200 CT — CME interest rate and CBOT financial products trading halt

e Order entry, modification and cancellation allowed

1700 CT — Halted CME interest rate products resume trading
1730 CT — Halted CBOT financial products resume trading

Tuesday, Jan 19
1600 CT — Regular CME Globex close for trade date Tuesday, Jan 19
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Istoriniai duomeny formatai

Dieniniali

Minutiniai

Sadoriai (tick data)

Geriausia pasitlos/paklausos kaina ir kiekis

Geriausia pasitlos/paklausos kaina ir kiekis su
5-10 gyliu j abi puses



Date

Time Trade Data

Price

Volume

Exchange Code

Sales Condition

Correction Indicator

Sequence Number

Trade Stop Indicator

Source of Trade

MDS 127 / TRF (Trade Reporting Facility) (*)

Exclude Record Flag

Filtered Price 01/11/2010,10:00:00.753,210.86,200,D,,00,155373,,N,Q,,
01/11/2010,10:00:00.757,210.86,100,D,,00,155374,,N,Q,,
01/11/2010,10:00:00.930,210.81,100,Q,@F,00,155401,,N,,,
01/11/2010,10:00:01.360,210.845,500,D,,00,155472,,N,Q,,
01/11/2010,10:00:01.490,210.85,100,Q,,00,155492,,N,,,
01/11/2010,10:00:01.707,210.81,400,D,,00,155535,,N,Q,,
01/11/2010,10:00:01.810,210.81,120,Q,@F,00,155543,,N,,,
01/11/2010,10:00:01.810,210.81,100,Z,,00,155544,,N,,,
01/11/2010,10:00:01.810,210.81,100,Z,@F,00,155545,,N,,,
01/11/2010,10:00:01.823,210.81,800,!,@F,00,155546,,N,,,



01/11/2010,10:00:00.007,P,210.8,210.86,6,2,R,,2486662,P,P,,0,,N,,,,,

1[')iar:1ee 01/11/2010,10:00:00.577,W,210.51,211.61,1,1,R,,2487172,W\W,,0,N,,,,,
Exchange 01/11/2010,10:00:00.627,T,210.81,210.87,1,2,R,,2487206,TT,,0, N, ,,,,
8id Price 01/11/2010,10:00:00.630,Z,210.81,210.88,1,1,R,,2487208,2,Z,,0,N,,,,,
Ask Price 01/11/2010,10:00:00.653,2,210.81,210.88,1,2,R,,2487215,2,Z,,0,N,,,,,
Bid Size (*) 01/11/2010,10:00:00.740,P,210.8,210.86,6,1,R,,2487260,P,P,,2,N,,,,,
Ask Size (¥) 01/11/2010,10:00:00.743,P,210.8,210.87,6,1,R,,2487277,PP,,2,N,,,,,

Quote Condition (**)

Market Maker ID

Sequence Number

Bid Exchange (begins 01/01/2004)

Ask Exchange (begins 01/01/2004)

National BBO Indicator (begins 01/01/2004) (***)

NASDAQ BBO Indicator (begins 01/01/2004) (***)

Quote Cancel/Correction (begins 01/01/2004)

Quote Source

Retail Interest Indicator (RPI) (****)

Short Sale Restriction Indicator (begins 02/04/2013)
Limit-Up/Limit-Down BBO Indicator (CQS) (begins 02/04/2013)
Limit-Up/Limit-Down BBO Indicator (UTP) (begins 02/04/2013)
FINRA ADF MPID Indicator (begins 02/04/2013) Quote data



Pabaiga



