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A2Algo Bund Program 

Strictly Confidential 

November 2011 

 

A2ML has put together a series of individual models in the Bund to make up a program (the “Program”) which may be offered on an exclusive basis subject 

to a minimum size of AUM.  

The A2Algo Bund Program is made up as follows: 

Model  No.   Lot Size 
3 mins   1  1 
4 mins   1  1 
5 mins   2  1 
7 mins   1  1 
8 mins   5  1 

 Total  10  1 (max 10) 
 

¶ The Program has achieved a gross return of approx 60 big pointsϞ in the Bund over the past 20 trading days.  This is €60,000 on 1 lot per model. 

¶ Total Margin required for trading the Program is €21,200  (Daylight) 

¶ The average daily turnover/volume in the Bund is circa 1,000,000 lots – thus we should have no difficulties with scale. 

¶ We would recommend that we trade 20 lots per Program for €1m of AUM  

¶ Total Margin exposure could be 42.4% (however, historical max exposure has been 25.44%) 

¶ Ave hypothetical monthly return (based upon one month’s data and assuming only 20 trading days per month) has been +60% (Net of Profit share, excl. 
dealing charges and other fees) (Please see Important Risk Warning on Page 2) 

 
Terms and Conditions apply 
 
The following pages show the individual Bund models on pages 3 to 12 and the ‘merged’ A2Algo Bund Program on pages 13, 14 & 15 
 
όϞ  tƭŜŀǎŜ ƴƻǘŜ ǘƘƛǎ Řŀǘŀ ƛǎ ǳǇ ǘƻ ǘƘŜ ǘƛƳŜ ƻŦ ǘƘŜ ǎŎǊŜŜƴ ŎŀǇǘǳǊŜ ŀǘ ŎƛǊŎŀ луΦпрƘǊǎ ƻƴ мрth Oct.) 
 



2 
 

 

 

 

 

IMPORTANT RISK WARNING AND NOTICE RELATING TO THE USE OF HISTORIC PERFORMANCE STATISTICS, HYPOTHETICAL PERFORMANCE STATISTICS AND FOREIGN EXCHANGE TRANSACTIONS 

 

Past performance is not indicative of future results 

Hypothetical performance results have many inherent limitations. No representation is being made that any account will or is likely to achieve profits or losses similar to those shown and simulated past performance 

is not a reliable indicator of future performance. In fact, there are frequently sharp differences between hypothetical performance results and the actual results subsequently achieved by any particularly trading 

program. One of the limitations of hypothetical performance results is that they are generally prepared with the benefit of hindsight. In addition, hypothetical trading does not involve financial risk. Variables such as 

the ability to adhere to a particular trading program in spite of trading losses as well as maintaining adequate liquidity are material points which can adversely affect actual real trading results. 

Trading foreign exchange on margin carries a high level of risk, and may not be suitable for all investors. The high degree of leverage can work against you as well as for you. Before deciding to invest in foreign 

exchange you should carefully consider your investment objectives, level of experience, and risk appetite. The possibility exists that you could sustain a loss of some or all of your initial investment and therefore you 

should not invest money that you cannot afford to lose. You should be aware of all the risks associated with foreign exchange trading, and seek advice from an independent financial advisor if you have any doubts. 

Alternative Asset Management Limited is authorised and regulated by the Financial Services Authority. This e-mail and any files transmitted with it are confidential, may be legally privileged, and are for the sole use 

of the intended recipient. Copyright in this e-mail and any accompanying document created by us is owned by us. If you are not the intended recipient of this e-mail or any part of it please telephone our number as 

shown above or by e-mail at admin@altasset.com. You should not use or disclose to any other person the contents of this e-mail or its attachments (if any), nor take copies. This e-mail is not a representation or 

warranty and is not intended nor should it be taken to create any legal relations, contractual or otherwise. Company No.05058918 Business & Registered address: Leap House, Frog Lane, Tunbridge Wells, Kent TN1 

1YT, United Kingdom.  

Investors should expect a degree of volatility of daily returns.  None of our models will show consistent gains every trading day.  Our programs are designed and ‘blended’ to offer a smoother path to consistent 

returns over time.  Investors are encouraged NOT to measure daily performance as our programs are designed to be measured and assessed on a monthly basis.  
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1. 3 Mins Model 
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2. 4 Mins Model 
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3. 5 Mins Model (I) 
 

 
 
 
 
 



6 
 

 
4. 5 Mins Model (II) 
 

 
 
 
 
 



7 
 

 
5. 7 Mins Model 
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6. 8 Mins Model (I) 
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7. 8 Mins Model (II) 
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8. 8 Mins Model (III) 
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9. 8 Mins Model (IV) 
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10. 8 Mins Model (V) 
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A2Algo Bund Program (Merge of all 10 models)  Tick chart Note: All models started as from 19th Oct-11 ς i.e. 20 trading days 
 
Smoother path to profits 
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A2Algo Bund Program (Merge of all 10 models)  Daily chart Note: All models started as from 19th Oct-11 ς i.e. 20 trading days 
 
Smoother path to profits 
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A2Algo Bund Program (Merge of all 10 models)  Daily Bar chart Note: All models started as from 19th Oct-11 ς i.e. 20 trading days 
 
Smoother path to profits 
 
 

 

Note:  We run scans over data at 50/- data points per model.  The 

shorter term models trade more frequently than the longer term 

and thus, the data for some models goes back beyond 19th Oct 

2011.  The start date for all models in the program was 19th Oct and 

thus we take the points total from this date. 

          +60 big points 
                  6,000 ticks 


