PortfolioStream 6

Currency Conversion

Currency conversion is a way to use FOREX Currency Pair data in your portfolio. It
can be applied to a regular portfolio study in PortfolioStream 6 after it has completed
compiling the data from a regular run.

Create currency conversion file in TradeStation

After the portfolio is created in PortfolioStream 6, the currency conversion
information needs to be obtained from TradeStation. To do this, a currency
conversion file must be created.

1. In TradeStation, type the FOREX currency pair = :
desired. Equities | Currency Pair

Options USDJPY |

By
B:120.63

2. Next, in the chart, right mouse-click, then select
Format Symbol.

Format Symbal. .

Format Analysis Technigues. ..
Farmat Strategies,..

Farmat Account Orders & Positions. ..
Format window, .,

Enable/Disable Analvsis Techniques
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3. Under the Format Symbol settings, check that the Intervals are the same as the
desired result in PortfolioStream data. For example, if seeking daily data, the

Daily Interval must be selected in the Settings.

Settings | Style I Scalingl Prnpertiesl

Symbaol:

L Lookup... |

Select Interval:

Intenal Settings:

Tick

olume o zettings: avaiable

Irtra-da

WwWeekly

Monthly

Faitit & Figure Fange:
Lazt D ate: |D4.-"1 8/2007 vI
10 |2 IYears Back j
" Bars Back a00
" First Date |12.:"‘| 4/ 2006 vl
V¥ &pply time-based Range seting to al

data series
Dizplay:
Time Zone:; IL-:u::aI vl
[ Set as Default

X

QK I Cancel | Help

Click OK when the correct formatting changes are set.
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M Fil= Edit | view Imsert Format Drawing  ‘Window Help

H [ & @ v OrderBar crbshift+o =
v Position Graph Bar Chrl+-Shift+P
w Shorkcut Bar Chrl+Shife+5
*|( Equities v Status Bar Chrl4-Shifk+-U ]
| Totiores EasyLanguage Output Bar Chrl+-Shift+E —
Futures Launch Quick Quote Ctrl-shift+Q
LLaunch Fips Calculator ChrH-ShifE R 5
Launch Message Cenker Chrl+Shift -+ It
—————  Launch Ticker Bar Crl+5hift+T —
:’:II $INDU 1223¢ Launch Download Scheduler |
= Launch Events Log

Strategy Performance Report  Alt+Shift+P
Strateqy Optinization Feport  Alt+SHift+

Chrl+Shife+0

Format \indow, ..

Shiowe all daka
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Apply Currency Conversion file to Portfolio

1. Go to the File menu, and select Custom Portfolio Viewer.
Apply StrategyCptimization

Qpen

Close

Prink
Expork
Impark Risk,

Irnpork
Import Single Market

TS5 Cptiomization Repork

Cuskom Symbal Lisk Manager
Partfalio Explarer

Cuskom Parkfalio Yiewer

Maonte-Carlo Simulator
ok of Sample Seleckion

2. Click twice to select the Portfolio in which the currency conversion should be applied. The
details of the portfolio will appear in the right pane.

3. Next, click the Currency Conversion button. This will prompt for

information on the conversion file created earlier. Currency

CONMErSi0T

Complete the New Currency field.

Select the Conversion File to be used, then check the Fields Order, Fields Delimiter, and
Date Format sections that match the format of the TXT file that was created in the Data
Format window in TradeStation.

~." et Conversion File =10l ]

Mew Currency IUSE' [~ Use Conversion File in Reverse

Carrversion File IE:'\F’mgram Filez"RIMNA Spatemz\CommonsDaT ﬁ’rl

Fields Order Fields Delirniter Date Format
Date-Close TAR a MDD
SEMICOLON (] =]
Example

"Date" " Time","Close"
12/07/01 10:08.1205

(]9 I Cancel |

Click OK when settings are complete.
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4. Choose the Portfolio in which the Currency Conversion should be applied.

=101 %]
nidividual Systenns Market Conversion File
= End of Day USDUPY(0.02 0.2 0.02 0.2Y; 4118,2005-2/26/2007 | C:\Pragram Files\RINA Syst
-1 Converted
] lUnassigned
Portfolios
'k Farabolic LE, Parabolic SE(0.0
Cuztorn Portfolios
71 Converted Parabalic LE, Parabolic SE(0.02C

4 | i
Clear Selection I [~ Conwvert PHL only Convvert I Cancel I

5. Convert PNL only checkbox— PNL value shows the full value of the Profit/Loss of a
future traded. Select this if the Portfolio contains Futures market; leave unchecked in the
portfolio contains stocks.

6. Click Convert button at the bottom of the window. A confirmation screen will appear.

x

Selected markets will be converted wsing conversion file
Z:\Program Files\RIMNA Systems! CommontDATAIRIMNAEesE, Fxk

Ik I Cancel |

7. The new changes will be applied to the Portfolio under the Custom Portfolios heading in
the Portfolio Viewer. Either double-click on the new file, or single-click, and then press
Show Report button. The converted portfolio will be displayed.

Individual Systems
&3 End of Day

Eilc_“l Corverted

#-21 Unaszigned
=1 Custom Portfolios
ECI Converted:Parabolic LE, Parabalic SE[0.02.0.2,0.02,0.2)
-3 Converted:Parabolic LE. Parabolic SE[0.02,0.2.0.02,0.2)
R " onverted:Parabolic LE, Parabolic SE|

Mew/Update Optiores | ci‘:\z::‘;gn | Shiow Heportl E it
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