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0U0S/10 00710 shot 172 217

1117110 112310 long 73 75
11810 1123710 shot 281 174
12101110 10 ong 61 71

1210620 1 or
12114110 12117110 shot 313 350

1 shot 100 113
12028110 12130110 short 97 143

MDR-FWLT
CVX-XOM
FDX-UPS
IYT-UPS

CENX-AA
QCOM-BRCM
VTR-NHP.

(©061)

058

5145
($130)
s114

closed just ahead of arget

o reaction from oversold levels
closed on bounce towards mean
it target on second day.
stopped out

closed close to target on same day
closed ahead of stop on poor action
stopped out
early entry after tightening of range.
closed close to ble on weakness.
stopped out as pair begain to trend
stopped out
hit target
it target and moved to opposite extreme
spread loss but pal flat
spread gain but p&l down (sizing)
began to trend, breakdown below sup.
early exit, moved to target soon after

it target
it target day after entry
it target day after entry
stopped out
it target on opposite side of 10ma.
it target, no exit, fell back to ble
scratched break-even on time stop

retraced early strength, chose 10 exit
time stop, failed to perform

closed above 10ma at target

closed after early strength wore off

nice gain in 2 days

hit target on opposite side of 10ma.
erraic action

closed at target on drop back to mean
closed past mean for large gain

closed at target

ext firstlayer for smallerloss on bounce.
second layer taken off for smallloss
nice one day move for daytrade.

didn't ke action, took off at oss.

it target

hit target
sold close to target, just over mean
hit target
scaled out half position at near target
sold second half on weakness.

sold on small bounce to decrease loss
poor entry, too high

time stop, failed to perform

judgement call, spread looked weak
it target, p&I not very responsive
closed same day, earnings coming.
closed near target for large gain

time stop, failed to perform

it irst half for loss.

it second half of trade at break-even
solid spread but not overly profitable
Sold on move to other side of me

sold ahead of mean for good gain

loss on spread, positive pal (1st layer)

Exi
Exi

loss on spread but positive p&l
volatle pair, covered quickly for gain
shorted early, better entry possible:

‘came in close to mean and rallied away
shorted second layer of above spread

hit target for strong gain

covered ahead of target, not responding
stopped out

it target in less than 2 hours.

closed at target

not acting right for such high correlation
Took Profis into the mean

Exited the trade at our stop

Took profit near the mean

Stopped out

Bear Flag Directional Trade to our arget
Trade to the Mean but stopped out

Bear Flag Directional Trade / Stopped Out
Outside Boll Band - Hi Target at the Mean
Exited Trade at Target

Bullflag stopped out

Outside Boll Band - Hit Target at the Mean
Trade to the Mean but stopped out
Outside Boll Band - Hi Target at the Mean

notes:

Account based on $30,000 starting balance as per Pairs Trader User's Guide.
$30,000 is unmargined. $5,000 per leg is place in each pair which is $10,000 total per trade. Total buying power reduction per trade is only $5,000
350 profit on $10,000 is half of one percent with an average hold time of two days.

Only trades sent out via real-time email alert are tracked in the Pairs Portfolio

(Trades listed in Pair of the Day section of STP Pairs Trader are not actively managed or tracked)

Totals:

** Look at the share sizes traded. Your size is proportionally as large or small as your account! Profits are commensurate with share size in this strategy




