Setting up the Forex Data files to work with CSl is similar to the Futures and Stock setup process.

To create a new Forex Data folder in CSI UA, use the Portfolio/Download Portfolio/TradingBloxForex
menu item:
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In Trading Blox Preferences, set the Forex Data Folder to the "C:\UA\Files\Forex" data folder.
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If you want to be able to compute the carry cost of forex trades, then copy all the Rates files from the
default Trading Blox Forex Data Folder (C:\Trading Blox\Data\Forex) to the new UA Forex data folder
(C:\UAVFiles\Forex). Note that these files need to be updated manually as required.

Date modified

Mame Type Size

|| AD40000S. TXT 6/13/2011 2:43 PM Text Documnent 201 KB
| AD60000S. TXT 6/13/2011 2:43 PM  Text Document 201 KB
|| AD700005.TXT 6/13/2011 2:43 PM  Text Document 201 KB
| DR™0000S.TXT 6/13/2011 243 PM  Text Document 201 KB
|| DR30000S. TXT 6/13/2011 2:43 PM Text Documnent 201 KB
| EU10000S.TXT 6/13/2011 2:43 PM  Text Document 201 KB
|| EU200005.TXT 6/13/2011 2:43 PM  Text Document 201 KB
|| EUS00005.TXT 6/13/2011 243 PM  Text Document 201 KB
|| EUB0000S.TXT 6/13/2011 2:43 PM Text Documnent 201 KB
| EU70000S.TXT 6/13/2011 2:43 PM  Text Document 201 KB
|| EU900005.TXT 6/13/2011 2:43 PM  Text Document 201 KB
|| QE}0000S.TXT 6/13/2011 243 PM  Text Document 201 KB
|| QE200008.TXT 6/13/2011 2:43 PM Text Documnent 201 KB
| QE900008.TXT 6/13/2011 2:43 PM  Text Document 201 KB
|| QF400005.TXT 6/13/2011 2:43 PM  Text Document 201 KB

= 4/6/2011 6:18 PM Text Document 2KB
= 4/6/2011 6:18 PM Text Document 1KB
AG_Rates.t 4/6/2011 6:17 PM Text Document 1KB
USD_Rates.td 4/6/2011 617 PM Text Document 11 KB
TWD_Rates.t 4/6/2011 6:16 PM Text Document 1KB
TRY_Rates.bt 4/6/2011 6:16 PM Text Document 1KB
THB_Rates.td 4/6/2011 6:15 PM Text Document 1KB
SGD_Rates.bet 4/6/2011 6:15 PM Text Document 1KB
SEK_Rates.tt 4/6/2011 6:14 PM Text Document 2KB

| SAR_Rates.txt 4/6/2011 6:14 PM Text Document 1KB
| PLM_Rates.bet 4/6/2011 613 PM Text Document 1KB
| NZD_Rates.tut 4/6,/2011 613 PM Text Document 2KB
| NOK_Rates.txt 4/6/2011 612 PM Text Document 2KB
| MXN_Rates.txt 4/6/2011 6:12 PM Text Document 1KB
| JIPY_Rates.tdt 4/6,/2011 611 PM Text Document 10 KB
| INF_Rates.tut 4/6,2011 6:10 PM Text Document 1KB
| HUF_Rates.tdt 4/6/2011 6:10 PM Text Document 1KB
HED_Rates.tut 4/6/2011 6:09 PM Text Document 1KB
GBP_Rates.b 4/6/2011 6:08 PM Text Document S KB
EUR_Rates.txt 4/6/2011 6:07 PM Text Document S KB
4/6/2011 6:07 PM Text Document 1KB

4/6/2011 6:06 PM Text Document 1KB

4/6,/2011 6:05 PM Text Document 1KB

4/6,2011 6:05 PM Text Document 12 KB

4/6/2011 6:04 PM Text Document 8 KB

4/6/2011 6:02 PM Text Document 5KB




To add a new Forex market to Trading Blox, first add the market to the CSI Forex Portfolio Using Unfair
Advantage.

Once the market is added to the forex portfolio in CSI UA and the data file has been created, add the
market to the Trading Blox Forex Dictionary.

Create or update the Rates files for each currency as necessary.

Now the market will be available to add to a Trading Blox Portfolio and use for testing.



Now use the Factsheet to determine the symbol of the market you want to add. If you are adding the
South African Rand, for instance, the symbol would be "QE_".



6’) Factsheet about Markets

File Columns

Find. _ Limit To Market Type
1U S. Dollal /2' Comrnadities Stocks Other [ Show Last Pricing Information v Show Inactive Marke

SearchrBy— "l Futures Narth American Futures /{Foreign Futures 4 Domestic Stock Index Futures

S::g: S | Ertheire | Eall] | " London Forward Metals 4FORE - Cumencies(,FOREX - Crossrates AFubures ‘with Options /

|CSINum j "\ Single Stock Futures N arrow Based Index Future i Evehange-Tiaded Fund Future Electronic /

CSIM g Symbol |Exchar Futures Category (M ame Start Date |Metastock Short kPrice Follnits Contract SPoi «
Ma2164  ADE  CASH FOREX 3 per 1 Australiand-#171(419360919 USDAAUD-Csh 4 uso AUDA :‘
#2250 GQED  CASH FOREX Australian Dollars per 1 19710104 AUDAUSD-Csh 4 AUD uso 1
Ma2251  QE'  CASH FOREX Belgiurn Francs per 1 [IN419340905 BEF/USDLCsh 2 BEF uso 1
Ma2252  QE2  CASH FOREX Canadian Dollars per 1 H#19710104  CADAUSD-Csh 4 CAD uso 1
Ma2253  QE3  CASH FOREX Greek Drachma per 1 (In:19340905 GROD/USD-Csh 2 GRD uso 1
Mi2254 GE4 CASH FOREX D anish Krones per 1 -HEI19710104  DRKAISD-Csh 4 DEK uso 1
Ma2285  QE'  CASH FOREX German Marks per 1 [INA(19940305 DEMAUSD-Csh 4 DEM uso 1
Ma2256  QE'  CASH FOREX French Francs per 1 [INAC19340905 FRFAUSDCsh 3 FRF uso 1
Wa2257  QE7  CASH FOREX Hong Kang Dallars per 1 -13810102 HED/USD-Csh 4 HED uso 1
Ma2258  QE'  CASH FOREX Italian Lira per 1 [INACTI 13340905 ITLAUSD-Csh 1 ITL uso 1
My22589  QES  CASH FOREX Japanese Yen per 1 #39019710104  JPYAUSD-Csh 2 JFY uso 1
Ma2260  QE!  CASH FOREX Malaysian Ringits per 1 H19710104  MYR/USD-Csh 4 MR uso 1
Ma2261  QE'  CASH FOREX Metherlands Gilders per 1 19340905 WLG/USD-Csh 4 NLG uso 1
Mi2262  OEH# CASH FOREX Morwegian Kroners per 1 -19710104  MOKAJSD-Csh o 3 NOK uso 1
Mi2263 QE'  CASH FOREX Finriish barks per 1 [INAC 19340305 FIMAJSD-Csh 4 Fltd uso 1
Mi2264 QE%  CASH FOREX Mew Zealand Dollars per 1 197104 NZDAUSD-Csh 4 NZD uso 1
My 2265 GE{ CASH FOREX Singapore Dollars per 1 H#1900102 SGDAUSD-Csh 4 SGD uso 1
My 2266 GE}  CASH FOREX Swiss Francs per 1 -#390(15710104 CHFAUSD-Csh - 4 CHF uso 1
Wi 2267 QE%  CASH FOREX Sparish Pesetas per 1 (Ir19340905 ESPAUSDCsh 2 ESP uso 1
Ma2268  OF4  CASH FOREX s per 1 LK. Sterling-#390 19710104  USD/GBP-Csh 4 uso GBP 1
My 2269 GFE  CASH FOREX Mexican Pesos per 1 3519931108 MxPAUSD-Csh 3 N uso 1
Wha 2270 .CQE_ :. CASH  FOREX South African Rands per 1 197104 Z28R/USDCsh 4 Z&R uso 1
Ma 2271 BFTT CASH FOREX Swedizh Kronas per 1 319710104 SEKAUSD-Csh 3 SEK uso 1
Ma2272  OF  CASH FOREX Austrian Shilings per 1 [IN 19340905 ATS/AUSD-Csh 2 ATS uso 1
WMi2273  OF3  CASH FOREX Kaorean Won per 1 330019810413 KRWUSD-Csh 1 KR uso 1
Ma2303 CR'  CASH FOREX s per 1 D-mark(INACTVE 19960305 USD/DEM Csh 4 uso DEM 1
My2333 DRS CASH FOREX LLE. Sterling per 1 -#590(£19980605 GBP/USD-Csh 4 GEP uso 1
Mi2343  EUS  CASH FOREX sper 1 Eurc-#591(60) 19390104 USD/EUR-Csh 4 uso EUR 1
My3300  US3  CASH FOREX LLA.E. Dithams per 1 HES 20020124 AEDAUSD-Csh 4 AED uso 1
Ma3301 US4 CASH FOREX Bahrairi Dollars per 1 -HES 20020124 BHDAUSD-Csh 4 EHD uso 1
Ma3302  USS  CASH FOREX Brazilian Real per 1 -HE90 20020124 BRLAJSD-Csh 4 BRL uso 1
Ma3303  USE  CASH FOREX Chinese Yuan per 1 -HEIC19810M102 CNY/USD-Csh 4 CHY uso 1
Ma3304  US7  CASH FOREX Czech Kounas per 1 HES20020124 CZKAUSD-Csh 3 2k uso 1
My3305  USC  CASH FOREX Euros per 1 HES0(42) 20020124 EURAUSD-Csh 4 EUR uso 1
My 3306 USS  CASH FOREX Hungarian Forints per 1 20020124 HUFAUSD-Csh 3 HUF uso 1
Wi 3307 USD CASH FOREX Indonesian Rupiahs per 1 20020124 IDRASDCsh 0 IDR uso 1
Wi 3308 USA  CASH FOREX Indian Rupess per 1 -#E19730102  INRAUSDCsh - 2 INR uso 1
Ma3303 USE  CASH FOREX Fuwaiti Dinars per 1 -HEIC20020124  KWDAUSD-Csh 4 KD uso 1
Ma330  US' CASH FOREX Portuguese Escudos per 1 1973002 PTEAUSD-Csh 2 PTE uso 1
Ma3311 USD  CASH FOREX Palish Zlatys per 1 FHESO[: 20020124 PLWAUSD-Csh 4 PLM uso 1
Ma332 USE  CASH FOREX Russian Rubles per 1 -HE 20020124 RUBAUSD-Csh 3 RUB uso 1
Ma333  USF CASH FOREX SaudiRiyal per 1 -HES0(5( 20020204 SARAUSD-Csh 4 SAR uso 1
Ma3314  USG  CASH FOREX Slovakian Korunas per 1 - 20020124 SKKAUSD-Csh 4 SkK uso 1
Ma3315 USH CASH FOREX Thai Baht per 1 -HEIOE2) 19810102 THBAUSD-Csh 3 THB uso 1
Ma336  USI  CASH FOREX Taiwan Dallars per 1 -HE3 19831003 TWD/USD-Csh 3 TwD uso 1
Me3317  US)  CASH FOREX enezuelan Bolivars per 1 20020124 WEBAUSD-Csh 3 VEB UsD1
Ma3318  USK  CASH FOREX Isreali Shekels per 1 -HEI(20020124 ILS/USD-Csh 4 ILS uso 1
Ma339 US'  CASH FOREX Argentine Pesos per 1 HE 20020124 ARSAUSD-Csh 4 ARS uso 1
Mi3320  USM  CASH FOREX Pakistan Rupees per 1 2002024 PERAUSD-Csh o 3 PKR uso 1
Ma3321 US' CASH FOREX Peru Nuevo Sol per 1 FHE' 20020124 PENAUSD-Csh 3 PEN uso 1
Ma3322  USO  CASH FOREX Latvian Lats per 1 -HESOE 20040420 LATAUSDCsh 2 LAT uso 1
Wi 3545 USD1 CASH FOREX Turkish Lira per 1 -H985(3 20051214 TRY/USD-Csh 4 TRY uso 1
Wi 3546 USD2 CASH FOREX Chilzan Pesos per 1 -#98E 20051214 CLPAUSDCsh 2 CLF uso 1
Wy 3547 USD3 CASH FOREX Fhilipine Pesos per 1 -H9820051214 PHP/AUSD-Csh - 3 PHF uso 1
Wi 3548 USD4 CASH FOREX Columbian Pesos per 1 20051214 COPAUSD-Csh 2 Cop uso 1
Mi3549  USDE CASH FOREX Lithuanian Litas per 1 H9E20051214  LTLAUSDCsh 4 LTL uso 1
My 3550 USDE CASH FOREX Slovenian Tolars per 1 HE20051214 SITAUSD-Csh 2 SIT uso 1
Wi 3851 USD7 CASH FOREX Estonian Kroons per 1 -#920051214 EEKAUSD-Csh 4 EEK uso 1
KN ;H
| ‘Footnotes appear here. -
Kepwaord Search | Wizard | Exchange Coverage Cloze

Now close the factsheet.

Select the Forex Portfolio in CSI UA:
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Use the Add File to Portfolio button to add the symbol QE_ to the Forex portfolio. When it asks to build
the files, say yes.
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In Trading Blox, use the Forex Dictionary to add this new market.

Press the New Market button to create a blank market.



Enter the Symbol of USDZAR.

Press the File Name button and select the QE_0000S.TXT file using the windows explorer browser.

Press OK to save your changes.

Forex Dictionary Editor

Symbol Dezcription Farmat | FilesS ymbol Fip Size Spn =
ALDUSD Australian Dollar # U5, Dollar ASCI ADBO000E. THT 0.000700
Capush 1.5, Dollar / Canadian Dollar ASCI QEZ0000$. T=T 0.000700
EURAUD Euro Currency ¢/ Austrailian Dollar ASCI EL0000%. TT 0.000100
EURCAD Euro Currency # Canadian Dollar ASCH EUZ0000%. T=T 0.000700
EURCHF Euro Currency / Swigz Franc ASCH EUB0000%. TT 0.000700
ELURGEP Ewro Currency / British Pound ASCI EUTO0000$. T=T 0.000700
EURJPY Euro Currency / Japaneze en ASCI EUS0000%. THT 0.010000
ELRUSD Ewra # LS. Dallar ASCI EURUSD-15 cav 0.000100 =
GEPCHF Britizh Pound / Swizs Franc ASCI DR 0000%. T-T 0.000100
GERIFY Britizh Pound / Japanese en ASCI DR90000%. T=T 0.010000
GEPUSD 1.5, Dallar / Britizh Pound ASCI ELT0000$. T=T 0.000100
USDCHF 1.5, Dallar / Swizs Franc ASCI QEMN000%. TAT 0.000100
USDJPY 115, Dollar / Japanesze Yen ASCH GE0000$. T=T 0.010000
USDMYR 115 Dallar / Malaysian Ringgit ASCH GIEN000E. TT 0.000700
UsDZaR 15 Dallar # South African Rand ASCI GE_0000$. T=T 0.000700 -
F] T 3
Symbol <l—'_5D_ZfE P) Pip Size 0.000100 oK
Broker Symbol USDEAR Spread in Pips W Cancel
Description |L|S Drallar # South African Rand —
_ Mew Market il
Format ™ ASCH TestFormat ¢ MetaStock Format ]
Global Forex Option Dielete Market
. [ Reverse conversion
(_ File Name 2| |QE_0000.Te=T Examine Find 5 pmbol
Folder =
Examine Baze Rate: ‘ Examine Quote Aates |




