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Disclosure:

Options involve risk and are not suitable for all investors. For information on the uses and risks of
options, you can obtain a copy of the Options Clearing Corporation risk disclosure document titled
Characteristics and Risks of Standardized Options by visiting ibkr.com/occ. Multiple leg strategies,
including spreads, will incur multiple transaction costs.

Futures are not suitable for all investors. The amount you may lose may be greater than your initial
investment. Before trading futures, please read the CETC Risk Disclosure. For a copy visit
interactivebrokers.com.

There is a substantial risk of loss in foreign exchange trading. The settlement date of foreign exchange
trades can vary due to time zone differences and bank holidays. When trading across foreign exchange
markets, this may necessitate borrowing funds to settle foreign exchange trades. The interest rate on
borrowed funds must be considered when computing the cost of trades across multiple markets.

The Order types available through Interactive Brokers LLC's Trader Workstation are designed to help you
limit your loss and/or lock in a profit. Market conditions and other factors may affect execution. In
general, orders guarantee a fill or guarantee a price, but not both. In extreme market conditions, an order
may either be executed at a different price than anticipated or may not be filled in the marketplace.

There is a substantial risk of loss in trading futures and options. Past performance is not indicative of
future results.

Any stock, options or futures symbols displayed are for illustrative purposes only and are not intended to
portray recommendations.

*IRS Circular 230 Notice: These statements are provided for information purposes only, are not
intended to constitute tax advice which may be relied upon to avoid penalties under any federal,
state, local or other tax statutes or regulations, and do not resolve any tax issues in your favor.

Interactive Brokers LLC is a member of NYSE FINRA SIPC



https://www.interactivebrokers.com/Universal/servlet/Registration.formSampleView?file=registration_1/cftc_risk_disclosure.html
http://www.nyse.com/
http://www.finra.org/
http://www.sipc.org/

Disclaimers:

The following videos/clips/demonstrations are for educational and instructional purposes only. Traddictiv provides these videos
purely for the purpose of demonstrating a method of using the product. Users understand that all the content used in the video is

purely for demonstration purposes only and is not a guide and does not provide any indication or prediction of actual results.
As a User you understand and agree that hypothetical results obtained through the demonstration, do not indicate, in any way, the
results you may receive on using our products.
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Introduction

Traddictiv Pte. Ltd.

>

is a trading technology company that provides intelligent tools for traders,
investors and hedgers. They also offer education for everyone from the
hobbyist to the professional, always along with their patented and easy-to-use
trading technology.

Mystery To Mastery Series

Jose Blasco #1

is a versatile multi-asset trader with expertise in options, equities, futures, and
currencies. As the Principal of Traddictiv PTE. LTD., he develops advanced trading
technology and implements diverse strategies across global markets. With
accolades as an award-winning instructor, published author, and former
engineering professor, Jose regularly appears in in-person and online events,
sharing his knowledge, experience, and passion for trading and technology with
others. His multilingual skills keep him connected to international markets,
providing a global perspective for his trading endeavors.
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Before, During and After

* Before

* Planning

* Executing
* During

* Trade Management
* After

* Logging

* Review

In this session we will focus on Planning & Executing

-
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2 Steps
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Planning trades is a critical aspect of trading, tailored to suit
individual backgrounds and interests. It involves thorough analysis,
risk assessment, and clear entry and exit points. By adopting a well-
structured approach, traders can maintain discipline and make
informed decisions aligned with their financial goals

Executing trades with the right tools is equally crucial. Modern
platforms offer real-time data and advanced analysis, empowering
traders with valuable insights. Seamless order execution and risk
management features ensure precision and capital preservation. By
leveraging these tools, traders can stay competitive, make well-
informed decisions, and achieve their desired outcomes

** Copyright © 2023 traddictiv PTE.LTD All rights reserved. ** The names traddictiv, tradewithufos, AutoUFOs, AutoClimate, ¥Ai818, 22 Z /A2 A and
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Planning

e Suit individual backgrounds and interests:

* Active, Passive, anywhere in between
e Numerous assets with different characteristics
e Use of the timeframes

* Thorough analysis, risk assessment, and clear entry and exit points:

* Several ways on how to trade
* Vast amount of options strategies
* Different schools of thought to define entries and exits

* Well-structured approach:

e Systematic/Mechanical
* Controlling trading emotions

>
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Planning

Interest Assumption:
Being somehow active using leveraged assets and willing to avoid any
PDT* restrictions with a non-directional approach to options trading

Market Selected:

Options on E-mini S&P 500 Futures™*
or Options on Micro E-Mini S&P 500 Stock Price Index Futures

Tools for Planning:
TradingView Charts connected to IBKR

* https://www.interactivebrokers.com/lib/cstools/faq/#/content/377201219
** https://contract.ibkr.info/v3.10/index.php?action=Details&site=GEN&conid=637533641

0 Any trading symbols, entities or investment products displayed are for illustrative purposes only and are not intended to portray recommendations.
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Why Options on ES Futures

Equity Index options offer more choices, more
liquidity than ever

Market participants are increasingly turning to the expanded product choice and liquidity
that CME Group's Equity Index options suite offers with Q2 2023 ADV of 1.24M contracts, up
4% vs. Q2 2022.

e E-mini S&P 500 (ES) options ADV reached 1.14M contracts, up 4% vs. Q2 2022.

e During Asian and European trading hours, CME Group is the leading venue for risk transfer Equity Index Options Average Daily Volume s

for S&P 500 options, with Q2 ADV reaching over 170K contracts. 1,400,000

T . . . . 1,200,000
Participation in ES options blocks continues to grow, allowing participants to execute large
trades with more efficiency. 1,000,000

e Nearly 35M ES options blocks have traded to date, with Q2 ADV at a record 87K contracts. 800,000

e E-mini Nasdag-100 options blocks traded over 39K contracts since their January 2022 600,000
launch.
400,000
200,000 I I I

20m 2012 2013 2074 2015 2016 2017 2018 2019 2020 2021 2022 2023

Contracts

Source: www.cmegroup.com/newsletters/options-newsletter/q3-2023-options-update.html

-» Any trading symbols, entities or investment products displayed are for illustrative purposes only and are not intended to portray recommendations.

N

oY
2] . % ** Copyright © 2023 traddictiv PTE.LTD All rights reserved. ** The names traddictiv, tradewithufos, AutoUFOs, AutoClimate, ¥Ai818, 22 Z /A2 A and
tradd |Ct|V their corresponding associated logos and imageries are trademarks and/or copyrighted material of traddictiv PTE.LTD Singapore. All rights reserved.



http://www.cmegroup.com/newsletters/options-newsletter/q3-2023-options-update.html

Non-Directional Approach

Employing strategies that focus on factors such as volatility, time decay,
or the range within which the underlying asset is expected to move
(instead of betting on whether an asset's price will go up or down).

Typical Options Strategies:

Debit Strategies Credit Strategies

Calendar Spread/Double Diagonal Spread Bull Put Spread/Bear Call Spread

Butterfly Iron Condor/Butterfly
Long Straddle/Strangle Short Straddle/Strangle

(these are popular strategies commonly used by options traders)

In this session we will focus on Iron Condors

>
M
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Charts

We will use TradingView connected to IBKR

1.
Click on the

7 Login | Interactive Brokers

3. InteractiveBrokers
'|-'I;-raadd| Inng\l:flaen\/; Enter your Verify Your Identity
2 Credentials |
an d Veri fy app. Tap the notification to continue.
your Identity

2 Interactive Brokers
) 4.3
Select 2 e Yo K 77 4

Interactive The Trading Panel has

Brokers now changed to

Interactive Brokers Live

>

traddictiv®

Stock Screener ~  Pine Editor Strategy Tester

(¢ Interactive Brokers Live ~ Account: Nienie USD

Trading settings...
s s Balances  Account Summary
Restore confirmations...

Summary row

Export data..

See the brokers list__.
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Defining the Intraday Range

We will define the trading range by
using 5 Bollinger Bands® combinedina [¢ oo =
specific manner creating 9 regions we 55552555525% -
will use to define the intraday range 5?-3533;:3\/

Inner Bollinger
Bands® Settings

Region 1

Region 2
Region 3

Region 4

BB

Outer Bollinger Region 5

Bands® Settings:

Inputs Style Visibility

PP TS

* 2SDev .
Region 6
* 3 SDev
e 4 SDev Region 7
* 5SDev | :
Region 8
i a @ Region 9
0 Any trading symbols, entities or investment products displayed are for illustrative purposes only and are not intended to portray recommendations.
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Steps to Define the Range

1. Identify the region in which the E-mini S&P 500 Futures is trading at

2. Pick 2 lines above and 2 lines below to define the expected intraday
range for that day

3. Optionally, use Support or Resistance levels above and below such lines

@ ES1! - S&P 500 E-mini Futures-15-CME K ®  04621.25 H4621.50 L4620.25 C4621.00 ~0.25 (~0.0 1 | v X T Ush “I 2 Lines
w1 \ —— Above
pen 3 0 [
- poorcs \ . 52025
- \ \ ) Current
@ .
\ | 7[ - Region
_\ . ! ' \ ’[M VJJ ) 4610.00
‘.“ UII"J‘ o 4600.00 2 Lines
J ! ) w””“f% ’ : ~ Below
4 +4—r- | ‘ hl | 4590.75 ||
L CATLA 7 WL
ﬁr MM ‘m Lf M HJV Ill m_/ NJW Wﬂ}ﬂwwn‘.j I Iﬁmﬁ 4580.00
1 v : I 457500
L P .-
0 Any trading symbols, entities or investment products displayed are for illustrative purposes only and are not intended to portray recommendations.
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Open Interest & Volatility

cvoL™

Dashboard

Open Interest Heat Map

 se501rooucr | - [T

End-of-Day STIRs Metals

Tsy (Price)

Aggregates

E-mini S&P 500 (ES|ES) Open Interest Matrix

Heat By Strikes: reek:

Tsy (Yield)

Charts 1caa 1403 || E2803 || E2CC3 || E2003 | EWRQ3 £3803 PRODUCT FUTURE" — SYMBOL CVOL  CHG
ol scaz Q2 a2 || escas | =
sca2 £4aQz || ESBQ2 || ESCQE | = O 123.005 Silver SIvL 24.66
Ol Chnge] ESu3 Esu3 ESu3 Esu3 ESu3 ESu3 EsU3 Esu3 ESu3 Esu3 | Esus | Esuz | Esus
s 6035 w05 w05 woss | asoss s 55 055 siss | 40ss | 60ss 0vr 110.2875 Metals MVL
Reports
£1803 E1ca3 E1DQ3 | EW1G3 | E1AQ3 | E2BQ3 | E2CQ3 | E2DQ3 | EW203 | E2AQ3 | E38Q3 | E3CQ3 | E30Q3
0 DTE 10TE 20TE 30TE €DTE | 7DTE s0TE sDTE W0DTE | 13DTE | wDTE | 1SDTE | 16DTE sYr 106.1763 Gold
c|[Pp|[c[ep|c[ep[c[p|c[P|c[p|[c[Pp|[c[p|[c[Pp|c[plc[p|cl[r[c]r & Treasury Copper
142| 283| 101 430| 40 126| 146[1308| 48| 166| 1 73| 24| 80 22[M2 206 726 31 30 6| 13 4 BE
Heatmap 15| 375| 173 &78| 16 108 451 010|158 382 136 110 43| 103 67 122 285 28 105 7| 74 114 14)1 2Yr 101.165 o
64 (1407 120 [1443 101 623 a28 110 64 61 43 1480 73 052 132 24| 20 148 71 142 2 100 B
o | g [T = o o| =l o= ° Ty (rice) B sBoL  cvoL oo
ol Chars] 25(1057| 105 386| 67 133| 454 2186 75| 315 149 135 52| 03| 30 33| 134 817| 65 90 101 13| 19| 66 32| 1
53| 408| 228 264|214 341| 433|1.160 25| 281156 50| 43| 463 20 50| 224) 00| 153 2| 22| 21| e8| 2| 14]1 PRODUCT SYMBOL CVOL GHG  FUTURE CHG cLvL 29.79
ke P 2 170 67 62 57 2 17 2
74| 800 o1 42| 43| 364| 564 (1053 170 678 10[200] 80| 5 26 48| 363 570 50 108 122 23| 1 63| 1 = enem — o
History s2| 884| 100 81| 24| 201| 520| oe2| 8| 404| 5/158| 13| 210| 33| 4| 315 201| 10120 74| 80133| 2| 3|3
i 02(1017| 20 888l =0| 105| 524 1521 133| 305| 7| 42| 178| 18| 4| 5| 351 285| 20| 34| 4| 3| 1| 13| n 2, 110.2875 Heating Oil
227 1304 1318 012 122 [SBB] oe1 2438 206 350 38162 157 20e| sa O8] 205 eco [EEENEE| 22| 70 40 34| 1| 203 B
202|1010| 100| 388| 62| 221| 602 1.072| 48| 374| 21| 1| o5 15| 75480 230 es8| 78 60| 3| 1|108 53 652
1251187 418 507 125 237| 444(1.300 104| 124| 37 03| 121 o1 17 M2 178 3s1| oo 68 20 [BEE) s+ 47| 21 o1 106.1763 & NatGas
258 | 1,100 [BIBR2) 1004 | 107 161| 083 1671 150 219| 30| 77| 135 130| o[M88] a57| 255|112 25| 10 116| 58 30| 15 & 4 101.165 Ags
1971801 361 962 160 408| 7661306 676 401 91 84| 36| 186 2 87| 414 190142 60| 20 103 55 8104 120 2
20 BB 670 680|122 453| 740 1.088|150| 280 161 142 145 412 68 481 355 227 MEOHEH| 21| 40 1411 2| o5 3|1 PRODUCT SYMBOL CVOL CHG  FUTURE
385 1528 1270 217 383 2376 1005 348 455 180 23| 287 | 101 855 401 143 87 107 o4 181 97| 78 45 5
=] ! = = . PRODUCT SYMBOL CVOL GCHG  FUTURE [EY 14.79 181.838
53| 756 304| 385|107 60|1.011 663350 287|204 74| 278 271| 48| 56| 240| 418| €2 32| 20| 28| 40 147 145 2|2,
016 321| 425 200(440 55| a54| 240|321| 108| 88 69| 211| 137| 30| 17| on 208| 14 [EH 18| 20107 5o [ 1|2 & 3msorr SRVL 103.29 94.6225 Lean Hogs 30.54 85.663
740| 1101402 130 |3 35|1578| 168|163 135|125 47| 211| 48| 52| 31| as2 221[418 43| 20| 44| 81 18| 13 3 crEE | SR s TS ) e TP
77| 144| 62| 126(288| 53|1.107| 466 |174| 13 180| 38| 347 247 108 38 |1.207 248 |48O) 51| 3| 1| 70 27 1202
708| 125| 608| 141|462 3[1323) 40|ses 10478 o 288 26| 15 411105 151 83 12 10 o |§EE 21| % 2 & sr31vmMc SIVL 173.10 95.8275 Soybeans 25.28 1386.63
007 o3 |BBB8 17|ss8| s53|1.700 52|270 1,005 [BBEl 12| 41| 32| 90| o|1351| 288[138 11| 58| 2| 25| 1| 04| 34 = Ag Producs 28.85
1006 14| 83 2388 1001 36233 2208 23| 7/m0 4| e51 25 M8 e8| 27 148 141 3 1
s2| 12| 253 s|1s| 1| 728 13228] 60| @8 165 4 1107 35 [§80) 16| 21 107 u| 27| |1 PRODUCT SYMBOL CVOL CHG  FUTURE Class I Milk Ze
273 2| a0 5|24 1108 4|38 251) 80 o4 58 760 4 120 £ 14 & = il
EUR/USD EUVL 1.09968 Soybean Oil 37.00
628 25| 443 3 |3m 2085 5183 1] 80 188 7 | 13| &4 45 71 51 3 1
2450 5| 280 148 760 20147 1 |20F 167 o 208 7 1 8| 30| &7 2 B csx FXVL Comn 33.72
2808 2 1828 3 301 3112 2|30 197 Bl o o B : s 27 58| 2| 18 s D s SRW Wheat 44.06
280 3 s 7 s 2187 1330 100 a3 28| 242 0 o = | 1| o 1
248 3| 25| 485 2500 1/315| 1470 260 4 419 1,15 2 64 1 AUD/USD WEZE
Ed 53| 2|20 1| 725 360 61 E 2 41 1| 3 2 27 Ol | B cao/uso 0.75293
12¢ 200 121 2| e8| 1180 13| 1 153 73 EIE] a7 102 2 1
| JPY/USD 0.0070258
uikStrike' You -
@ c Future prices are based on the highest open interest contract for the product

Source:
* www.cmegroup.com/tools-information/quikstrike/ .
open-interest-heatmap.html

Source:

www.cmegroup.com/education/articles-and-reports/introduction-to-the-cme-
group-volatility-index-cvol.html & www.cmegroup.com/market-data/cme-
group-benchmark-administration/cme-group-volatility-indexes.html

-» Any trading symbols, entities or investment products displayed are for illustrative purposes only and are not intended to portray recommendations.

2] e ** Copyright © 2023 traddictiv PTE.LTD All rights reserved. ** The names traddictiv, tradewithufos, AutoUFOs, AutoClimate, ¥Ai818, 22 Z /A2 A and
tradd |Ct|V their corresponding associated logos and imageries are trademarks and/or copyrighted material of traddictiv PTE.LTD Singapore. All rights reserved.




Defining the Options Play

* Anlron Condor is made of
Selling a Bear Call Spread and

+4660c

. v X T usD -4650c
Selling a Bull Put Spread as a . N
combination / 4640.00
* The application implies: jé (=] |
. I
e Selling the Bear Call Spread b
above 4646.00 J e
e Selling the Bull Put Spread —]/ . s
below 4590.75 |
e Using Short-Dated Options that | -4575p
expire on the same day oo +4565p Today’s
/ @ expiration
0 Any trading symbols, entities or investment products displayed are for illustrative purposes only and are not intended to portray recommendations.
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Executing

* Order execution and risk management features:

e IBKR TWS Platform

* TWS Strategy Builder built-in the Options Chain
* Assess risk and margin before Transmitting Orders

-

* Entry and Exit Orders residing in IBKR servers
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Order Placement
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Buy 1JUL 27 '23 4660 : -0.576 0.55x0.60 139x1

Sell 1JUL 27 '23 4650 - -1.416 1.35x1.50 274x252

Sell 1JUL 27 '23 4590 Put : -1.223 1.20x1.30 93x98
fu] Buy 1JUL 27 '23 4580 -0.581 0.60x0.65 45x254

Jul27 4580/4590 4650/4660 Iron Condor 1.481 -1.65x-1.30 45x1
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Order Filled

ACTIVITY  Live

Ky Action Type Details TIF Quantity Aux. Px Fill Px

Iron Credit
Condor Collected

(- sign)

Quantity Filled @

6 Any trading symbols, entities or investment products displayed are for illustrative purposes only and are not intended to portray recommendations.
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Live

* Let’s go over the process with real-time data

* Let’s see what the market has ready for us today

* Let’s plan and execute an Iron Condor using Options on
E-mini S&P 500 Futures

* Prepare your questions and ask while building the trade
* Additional Q&A will be after

0 Any trading symbols, entities or investment products displayed are for illustrative purposes only and are not intended to portray recommendations.
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Your turn
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Any questions?

& www.tradewithufos.com/questions
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