Oggi ha operato, ma segnalato anche un inghippo.
Ricostruiamo:

Ha piazzato questa

‘¢ DUT74498 Trades (Simulated Trading) Fil= Edit Trades View Settings Help DU74435

SIMULATED TRADING SIMULATED TRADING SIMULATED TRADING
Showtrades [ Sun [ Mon O] Tue ® Wwed O Thu [ Fri [ Sat [ Al

Trades Summary Enter symbal filter | mMore options @ |
+i- Action Guantity Underlying Comb. Description Frice Currency Exch. Tirne & Qrdr R, Comm Px .. v
BOT 1 SPx O APR 18 '13 1575 call Option 19.00 UsD CBOE 20:50:05 1.51

Price Difference {Descending) + Time (Ascending)

Ora portfolio & cosi

*% Account File Podfolio rencies Configure Help DUT4438
SIMULATED TRADING SIMULATED TRADING SIMULATED TRADING
© Balances Z/ ]
Parameter Total Securities  Commodities
Met Liquidation Yalue 10,399 USD 10,399 USD o uso
Equity With Loan Yalue 2,579 UsD 2,579 UsDhD o usp
Cash 2,579 Ush 8,579 Ush 0 usD
© Margin Requirements g o
Parameter Total Securities  Commodities
Current Initial Margin 0 uUsD 0 usD 0 usD
Current Maintenance Margin 0 ushD 0 uso 0 uUshD
© Availahle for Trading g
Parameter Total Securities  Commodities
Current Available Funds 2,579 UsSD 8,579 USD 0 usD
Current Excess Liquidity 8,579 USD 8,579 UsSD o ush

Special Memorandum Account 104,145 USD 104,145 USD
Buying Power 34,315 USD

& Market Value - Real FX Balance @ g 5p

Currency  Total Cash Stock Options Futures FOPs ME Lgdtn Wl Unrled P2L Realized P...
LIsD 8,579 ] 1,820 u} ] 10,399 -g82 ]
@ FX Portfolio - Virtual FX Position & @

Cntrect Dscrptn Pos  Market“a... Market Price &verage PricelUnrealized P... Realized P&L Liguidate Last
@ Portfolio N A ]
Filter Enter text | Mare options € |
Chtrect Dscrptn Pos  Lnbl ... Crrocy Mkt Yal Market Pr.., &wrg Py Unrlzd PEL Realized PELLIguidate L...
SPx  APRZ20132... 1 LsD 1,820 183,20 19.,01508 -8z ] Mo

Last updated at 22:20

Dice che avrebbe piazzato anche la parte SELL ma ... vediamo i log:

2013-04-10 20.50.05 - [ INFO] - TdmTWS::PlaceOrder - POOrderlID: 93319533785 - linkID: 950563483 - prezzo: 19 -
quantita: 1

2013-04-10 20.50.05 - [ INFO] - TdmTWS::PlaceOrder - Contract:
0|SPX|OPT|20130418|1575|C|100|SMART|CBOE|USD| |O]| ]|

2013-04-10 20.50.05 - [ INFO] - TdmTWS::PlaceOrder - POOrderID: 93319533785 - TWS ID: 10

2013-04-10 20.50.05 - [ INFO] - TdmTWS::PlaceOrder - POOrderID: 93319533785 - Function completed, waiting for
events

2013-04-10 20.50.05 - [ INFO] - TdmTWS::IBOnNextValidld - orderld: 11

2013-04-10 20.50.05 - [ INFO] - TdmTWS::PlaceOrder - POOrderID: 93319612734 - linkID: 949667434 - prezzo: 21.1 -
quantita: -1



2013-04-10 20.50.06 - [ INFO] - TdmTWS::PlaceOrder - Contract:
0|SPX|OPT|20130418|1570|C|100|SMART|CBOE|USD||0] ||

2013-04-10 20.50.06 - [ INFO] - TdmTWS::PlaceOrder - POOrderID: 93319612734 - TWS ID: 11

2013-04-10 20.50.06 - [ INFO] - TdmTWS::PlaceOrder - POOrderID: 93319612734 - Function completed, waiting for
events

2013-04-10 20.50.06 - [ INFO] - TdmTWS::IBOnNextValidld - orderld: 12

2013-04-10 20.50.07 - [ INFO] - TdmTWS::IBOnOrderStatus - orderld: 11 - status: Inactive - filled: 0 - remaining: 1 -
avgFillPrice: 0 - permld: 541765396 - parentld: O - lastFillPrice: O - clientld: O - whyHeld:

2013-04-10 20.50.07 - [ INFO] - TdmTWS::IBOnOrderStatus - TWS ID: 11 - POOrderID: 93319612734 - Status: Inactive
(1) - ExecQty: O - ExecPrice: 0

2013-04-10 20.50.07 - [ INFO] - TdmTWS::IBError - ID=11 - ErrorCode=201 - ErrorString=Order rejected - reason:Your
order is not accepted because your Equity with Loan Value of [12588.92 USD] is insufficient to cover the Initial
Margin requirement of [25991.64 USD]

2013-04-10 20.50.07 - [ INFO] - TdmTWS::IBError - Errore sull'ordine con ID 93319612734 - Notifico Cancellazione
Ordine

2013-04-10 20.50.07 - [ INFO] - TdmTWS::IBOnOrderStatus - orderld: 11 - status: Inactive - filled: 0 - remaining: 1 -
avgFillPrice: 0 - permld: 541765396 - parentld: O - lastFillPrice: O - clientld: 0 - whyHeld:

2013-04-10 20.50.08 - [ INFO] - TdmTWS::IBOnOrderStatus - TWS ID: 11 - POOrderlID: 93319612734 - Status: Inactive
(1) - ExecQty: O - ExecPrice: 0

2013-04-10 20.50.08 - [ INFO] - TdmTWS::IBOnOrderStatus - orderld: 10 - status: Submitted - filled: 0 - remaining: 1 -
avgFillPrice: 0 - permld: 541765395 - parentld: O - lastFillPrice: O - clientld: 0 - whyHeld:

2013-04-10 20.50.08 - [ INFO] - TdmTWS::IBOnOrderStatus - TWS ID: 10 - POOrderlID: 93319533785 - Status:
Submitted (1) - ExecQty: O - ExecPrice: 0

2013-04-10 20.50.08 - [ INFO] - TdmTWS::IBOnOrderStatus - orderld: 10 - status: Filled - filled: 1 - remaining: 0 -
avgFillPrice: 19 - permld: 541765395 - parentld: O - lastFillPrice: 19 - clientld: O - whyHeld:

2013-04-10 20.50.08 - [ INFO] - TdmTWS::IBOnOrderStatus - TWS ID: 10 - POOrderID: 93319533785 - Status: Filled (3) -
ExecQty: 1 - ExecPrice: 19

2013-04-10 20.50.08 - [ INFO] - TdmTWS::IBOnOrderStatus - orderld: 10 - status: Filled - filled: 1 - remaining: O -
avgFillPrice: 19 - permld: 541765395 - parentld: O - lastFillPrice: 19 - clientld: O - whyHeld:

2013-04-10 20.50.09 - [ INFO] - TdmTWS::IBOnOrderStatus - TWS ID: 10 - POOrderID: 93319533785 - Status: Filled (3) -
ExecQty: 1 - ExecPrice: 19

2013-04-10 20.50.09 - [ INFO] - TdmTWS::NotifyTimer - Notifica stato ordine - TWS ID: 11 - POOrderID: 93319612734 -
Status: 1 - ExecQty: O - ExecPrice: 0

2013-04-10 20.50.09 - [ INFO] - TPORTServer::0OnOrderStatusNotify - Status Updated - Status: RTOS_INBOOK

2013-04-10 20.50.09 - [ INFO] - TdmTWS::NotifyTimer - Notifica stato ordine - TWS ID: 11 - POOrderID: 93319612734 -
Status: 1 - ExecQty: O - ExecPrice: 0

2013-04-10 20.50.09 - [ INFO] - TPORTServer::OnOrderStatusNotify - Status Updated - Status: RTOS_INBOOK

2013-04-10 20.50.09 - [ INFO] - TdmTWS::NotifyTimer - Notifica stato ordine - TWS ID: 10 - POOrderID: 93319533785 -
Status: 1 - ExecQty: O - ExecPrice: 0



2013-04-10 20.50.09 - [ INFO] - TPORTServer::0OnOrderStatusNotify - Status Updated - Status: RTOS_INBOOK

2013-04-10 20.50.09 - [ INFO] - TdmTWS::NotifyTimer - Notifica stato ordine - TWS ID: 10 - POOrderID: 93319533785 -
Status: 3 - ExecQty: 1 - ExecPrice: 19

2013-04-10 20.50.10 - [ INFO] - TPORTServer::0OnOrderStatusNotify - Status Updated - Status: RTOS_COMPLETED

2013-04-10 20.50.10 - [ INFO] - TdmTWS::NotifyTimer - Notifica stato ordine - TWS ID: 10 - POOrderID: 93319533785 -
Status: 3 - ExecQty: 1 - ExecPrice: 19

2013-04-10 20.50.10 - [ INFO] - TPORTServer::OnOrderStatusNotify - Status Updated - Status: RTOS_COMPLETED

2013-04-10 20.50.10 - [ INFO] - TdmTWS::NotifyTimer - Notifica stato ordine - TWS ID: 11 - POOrderID: 93319612734 -
Status: 4 - ExecQty: O - ExecPrice: 0

2013-04-10 20.50.10 - [ INFO] - TPORTServer::OnOrderStatusNotify - Status Updated - Status: RTOS_CANCELLED

2013-04-10 20.50.52 - [ INFO] - PORTService - Started Connections: 19

Dal Logmi pare di evincere che per lui non era ancora a portafoglio la protezione, guardo nelle email per
capire a che ora sono arrivati i comandi e in che sequenza:

Sequenza temporale:

Data:

10/04/2013 14:00 Il seguente workflow e\' stato eseguito: BeCaSp.Cond1
10/04/2013 16:59 Il seguente workflow e\' stato eseguito: BeCaSp.Cond1A
10/04/2013 16:59 Il seguente workflow e\' stato eseguito: BeCaSp.Cond3
10/04/2013 16:59 Il seguente workflow e\' stato eseguito: BeCaSp.Cond1B
10/04/2013 20:49 Il seguente workflow e\' stato eseguito: BeCaSp.Cond4
10/04/2013 20:49 Il seguente workflow e\' stato eseguito: BeCaSp.Cond2
10/04/2013 21:59 Il seguente workflow e\' stato eseguito: BeCaSp.Cond1
10/04/2013 22:16 Il seguente workflow e\' stato eseguito: OLD BearCallSpreadCond5

Ma vediamo i grafici di oggi:
Grafico Hourly



M4 SP 500 - Stock / Index - TimeFrame 1 ora - ISIN

1586.97 Close(-1) 1587.52 Cursore - Open 1567.08 Cursore - Data 2013-04-09
1587.52 Var, %o -0.03 Cursore - High 1572.34 Cursore - Ora 19.00
158752 Yolume a Cursore - Low 1567.08 Cursore - Yolume 1

1586.97 Yolatilita' Storica 3.48 Cursore - Close 1571.15 Tirne: Frame 1ora
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Indicatari Edit Azzera Template Madifica Grafico

Direi da manualisssimo!!! Se I'avessi beccato sto trend mannaggia .....
Ma ppassiamo al 5 min
A inizio seduta:

M4 SP 500 - Stock / Index - TimeFrame 5 min. - ISIN *GSPC

1586.97 Close(-1) 1587.52 Cursore - Open 1572.45 Cursore - Data 2013-04-09
1557.52 Var, %o -0,03 Cursore - High 1572.57 Cursore - Ora 20,359
1557.52 Vaolume 1054 Cursare - Low 157221 Cursore - Volume: 1

1586.97 Yolatilita' Storica 0.33 Cursore - Close 1572.21 Tirne: Frame 5 mir.
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Indicatari Edit Azzera Template Madifica Grafico

A fine seduta:



M4 SP 500 - Stock / Index - TimeFrame 5 min. - ISIN *GSPC

1586.97 Close(-1) 1587.52 Cursore - Open 1587.07
1587.52 Var, %o -0.03 Cursore - High 1587.92
1587.52 Yolume 1054 Cursore - Low 1587.07
1586.97 Yolatilita' Storica 0.33 Cursore - Close 1557.92
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A questo punto mi chiedo
e Come ha fatto a verificare Condizione 1 alle 14:00 ?
e FElacondizione3allel17?

lo per la condizione3 presumo che (guardando il dettaglio) ci sia stato un istantaneo momento di discesa,

poi ritracciato nella barra delle 17:

M SP 500 - Stock / Index - TimeFrame 1 ora - ISIN *GSPC

1586.47 Close(-1}) 1587.52 Cursore - Open 1563.07
1587.52 Var, % -0.07 Cursore - High 1565.67
1587.52 Yolurme 1] Cursore - Low 1561.3

1536.47 Yolatilita' Storica .59 Cursore - Close 1565.55
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Comunque direi che & meglio che mi riguardi le condizioni che ho scritto e che aggiunga degli OR, ad
esempio che verifichino che siano gia state comprate le opzioni a protezione (Buy) prima di mandare a
mercato le opzioni vendute.



