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& Their Historical Impact
on Assets
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GDP (QoQ) (Q2)

Release Date Forecast Previous
2025-12-07 -0.60 -0.40 0.50
2026-02-15 0.10 0.40 -0.70
2026-03-09 0.30 0.10 -0.60
2026-05-18 0.50 0.40 0.20
2026-06-07 0.50 0.50 0.30
2026-08-16 0.30 0.50 0.50
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10-Year Note Auction

Release Date Forecast Previous
2026-03-11 4,22 NA 418
2026-04-08 4.28 NA 4.22
2026-05-12 4.47 NA 4.28
2026-06-10 4.54 NA 4.47
2026-07-08 4.58 NA 4.54
2026-08-12 4.68 NA 4.58
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C:USDJPY Price Action - 2026-06-10 17:00 GMT
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C:EURUSD Price Action - 2026-05-12 17:00 GMT
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German CPl (MoM) (Aug)

Release Date Forecast Previous
2026-06-12 -0.20 -0.20 0.60
2026-06-30 -0.30 0.00 -0.20
2026-07-10 -0.30 -0.30 -0.20
2026-07-30 0.80 0.70 -0.30
2026-08-12 0.80 0.80 -0.30
2026-08-31 0.20 0.30 0.80
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Deposit Facility Rate (Sep)

Release Date Forecast Previous
2025-12-18 2.00 2.00 2.00
2026-02-05 2.00 2.00 2.00
2026-03-19 2.00 2.00 2.00
2026-04-30 2.00 2.00 2.00
2026-06-11 2.25 2.25 2.00
2026-07-23 2.25 2.25 2.25
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ECB Interest Rate Decision (Sep)

Release Date Forecast Previous
2025-12-18 2.15 2.15 2.15
2026-02-05 2.15 2.15 2.15
2026-03-19 2.15 2.15 2.15
2026-04-30 2.15 2.15 2.15
2026-06-11 2.40 2.40 2.15
2026-07-23 2.40 2.40 2.40
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Release Date Forecast Previous
2026-03-18 0.70 0.30 0.50
2026-04-14 0.50 1.10 0.50
2026-05-13 1.40 0.50 0.70
2026-06-11 1.10 0.70 1.10
2026-07-15 -0.30 0.00 0.60
2026-08-13 0.00 0.20 -0.10
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Initial Jobless Claims

Release Date Actual Forecast Previous
2026-07-30 197 201 188
2026-07-30 197 201 188
2026-08-06 199 203 198
2026-08-06 199 203 198
2026-08-13 209 202 200
2026-08-13 209 202 200
2026-08-20 206 210 212
2026-08-20 206 210 212
2026-08-27 203 208 207
2026-08-27 203 208 207
2026-09-03 206 205 204
2026-09-03 206 205 204
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ECB Press Conference

Release Date Actual Forecast Previous
2026-02-05 NA NA
2026-02-05 NA NA
2026-03-19 NA NA
2026-03-19 NA NA
2026-04-30 NA NA
2026-04-30 NA NA
2026-05-27 NA NA
2026-05-27 NA NA
2026-06-11 NA NA
2026-06-11 NA NA
2026-07-23 NA NA
2026-07-23 NA NA
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Existing Home Sales (Aug)

Release Date Actual Forecast Previous
2026-03-10 4.09 3.89 4.02
2026-03-10 4.09 3.89 4.02
2026-04-13 3.98 4.07 413
2026-04-13 3.98 4.07 4.13
2026-05-11 4.02 4.05 4.01
2026-05-11 4.02 4.05 4,01
2026-06-09 417 4.07 4.04
2026-06-09 4.17 4.07 4.04
2026-07-09 4.09 419 419
2026-07-09 4.09 4.19 4.19
2026-08-11 4.06 4.05 4,13
2026-08-11 4.06 4.05 4,13
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Existing Home Sales (Aug)

Release Date Actual Forecast Previous
2026-03-10 4.09 3.89 4.02
2026-03-10 4.09 3.89 4.02
2026-04-13 3.98 4.07 413
2026-04-13 3.98 4.07 4.13
2026-05-11 4.02 4.05 4.01
2026-05-11 4.02 4.05 4,01
2026-06-09 417 4.07 4.04
2026-06-09 4.17 4.07 4.04
2026-07-09 4.09 419 419
2026-07-09 4.09 4.19 4.19
2026-08-11 4.06 4.05 4,13
2026-08-11 4.06 4.05 4,13
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30-Year Bond Auction

Release Date Actual Forecast Previous
2026-02-12 4.75 NA 4.83
2026-02-12 4.75 NA 4.83
2026-03-12 4.87 NA 4.75
2026-03-12 4.87 NA 4.75
2026-04-09 4.88 NA 4.87
2026-04-09 4.88 NA 4.87
2026-05-13 5.05 NA 4.88
2026-05-13 5.05 NA 4.88
2026-07-09 5.06 NA 5.05
2026-07-09 5.06 NA 5.05
2026-08-13 5.22 NA 5.06
2026-08-13 5.22 NA 5.06
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C:USDJPY Price Action - 2026-02-12 18:00 GMT

# Event Time

——- +1 Volatility Unit
~ - -1 Volatility Unit
»  Max Peak

> Min Peak

ATR: 0.0370
Spread: 0.02400
Pre-ATR Volatility: 0.2000

Wolatility Uni t{ATRlS +spread): 0.0795
Max Movement: 1.79
Min Movement: 133

16:00 16:30 17: 00 17: 30 18: 00 18: 30 19: 00 19: 30 20: OD

n | Actual: 4

Quantwater Tech Investments



Price
[
[¥,]
w
i

159.1 -

159.0 -

158.9 -

C:USDJPY Price Action - 2026-03-12 17:00 GMT

15:00 15:30 16:00

i

iyttt e

------------------------------------------------- i

# Event Time

——- +1 Volatility Unit
—~== -1 Volatility Unit
»  Max Peak

> Min Peak

ATR: 0.0341
Spread: 0.02400
Pre-ATR Volatility: 0.1400

Volatility Unit (ATR*1.5+spread): 0.0751
Max Movemen - 2.82x
Min Movement: 1.34x

16:30 17:00 17:30 18:00 18:30 19:00

| I I |
30-Year Bond Auction | Actual: 4.87 | Forecas' t: NA | Previous: 4.75

Quantwater Tech Investments



C:USDJPY Price Action - 2026-04-09 17:00 GMT

“”:::::_J%ﬁ:::::::ﬁ:::::::::::::::JGE@'ETTEM

Event Time

- +1 Volatility Unit
-1 Volatility Unit

Max Peak
Min Peak

ATR: 0.0288

o | emmmmmmmmeeeeeoe- JMM ----------------------------------------------------- L T sy 01100
ZE ________________________________________________________________________ _+!_|_I'H ____________________ Valatility Unit (ATR*1.54-spread): 0.0672
8- * Min Movement. 127x
N 'W'l“'ﬂ n il |ii1”|"f! A +WM. S
________________________________ I T L
____________________________________ R
158.6 -
15,4 - e S S N W
400
Em_ |||I|I|||I|||||“|||||I|||HI." H||||||||||II|"|||I‘||||||||I|||I|I||I||I||.I|||||I|||u.| .||I_I||||||I.III||II|I e |I|... Eo Dl L |.|||.|...I..|||||||||I||||I.u I|||.||||I..| TR | ||
= R R R A TR E
{1151:00 15;30 16:ICIO 16;30 l'.":IOD l'.":|30 18:ICIO 18:|30 | 19;00

30-Year Bond Auction | Actual: 4.88 | Forecas! t: NA | Previous: 4.87

Quantwater Tech Investments
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C:EURUSD Price Action - 2026-03-12 17:00 GMT
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C:EURUSD Price Action - 2026-05-13 17:00 GMT
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C:EURUSD Price Action - 2026-07-09 17:01 GMT
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C:EURUSD Price Action - 2026-08-13 17:00 GMT
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GDP (MoM) (Jul)

Release Date Actual Forecast Previous
2026-03-13 0.00 0.20 0.10
2026-03-13 0.00 0.20 0.10
2026-04-16 0.50 0.10 0.10
2026-04-16 0.50 0.10 0.10
2026-05-14 0.30 -0.10 0.40
2026-05-14 0.30 -0.10 0.40
2026-06-12 -0.10 -0.10 0.30
2026-06-12 -0.10 -0.10 0.30
2026-07-16 0.10 0.00 -0.10
2026-07-16 0.10 0.00 -0.10
2026-08-13 0.30 0.00 0.00
2026-08-13 0.30 0.00 0.00
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C:GBPJPY Price Action - 2026-03-13 07:00 GMT
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C:GBPUSD Price Action - 2026-07-16 06:00 GMT
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CPI (MoM) (Aug)

Release Date Actual Forecast Previous
2026-03-11 0.30 0.30 0.20
2026-03-11 0.30 0.30 0.20
2026-04-10 0.90 1.00 0.30
2026-04-10 0.90 1.00 0.30
2026-05-12 0.60 0.60 0.90
2026-05-12 0.60 0.60 0.90
2026-06-10 0.50 0.50 0.60
2026-06-10 0.50 0.50 0.60
2026-07-14 -0.40 -0.10 0.50
2026-07-14 -0.40 -0.10 0.50
2026-08-12 0.10 0.10 -0.40
2026-08-12 0.10 0.10 -0.40
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C:USDJPY Price Action - 2026-03-11 12:30 GMT

# Event Time
___________________________________________________________________________________________________ —-=- 41 Volatility Unit

—~=- -1 Volatility Unit
___________________________________________________________________________________________________ Max Peak

»  Min Peak

TV —— :
i "
: Tl TE. bl
______________________________ T W_‘tﬁﬁr“-_-_ M +H|'_Jul____.!l‘_ Wy .
" ”‘ %' 'TJ ” Spreadzo.(i‘lﬁt_lli_)[)_
_ﬁ 1584_I"*H|1.H .lll"“ "i' 'm Pre—AjI'-R\r'ua-.tl ity: (:0950 |
RN vy
------- T
< Nl il

CPI (MoM) (Aug) | Actual: 0.30 | Forecast: 0.30 | Previous: 0.20

Quantwater Tech Investments



C:USDJPY Price Action - 2026-04-10 12:30 GMT
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CPI (YoY) (Aug)

Release Date Actual Forecast Previous
2026-03-11 2.40 2.40 2.40
2026-03-11 2.40 2.40 2.40
2026-04-10 3.30 3.40 2.40
2026-04-10 3.30 3.40 2.40
2026-05-12 3.80 3.70 3.30
2026-05-12 3.80 3.70 3.30
2026-06-10 4.20 4.20 3.80
2026-06-10 4.20 4.20 3.80
2026-07-14 3.50 3.80 4.20
2026-07-14 3.50 3.80 4.20
2026-08-12 3.40 3.40 3.50
2026-08-12 3.40 3.40 3.50

Quantwater Tech Investments




CPI (YoY) (Aug)

C:USDJPY



C:USDJPY Price Action - 2026-03-11 12:30 GMT

# Event Time
—-—- +1 Volatility Unit
—~=- -1 Volatility Unit
Max Peak
»  Min Peak

1586 el LT R __|,_H _________ i
ﬁﬂ‘ J[ Hwt* Ly ‘Mﬂ"-mﬂ 'M
------------------------------ W.‘..wwﬁw&uw'\‘!-"!«*MT P
'M T ' m* ?Irjerf‘r% 3@?33?& 0.0950

Volatility Unit (ATR*1.5+spread): 0.1006
Max Movemen t: 2.73x

' Min Movement: 0.73x
------- et A

10:30 11:00 11:30 12:00 12:30 13:00 13:30 14:00 14:30
CPI (YoY) (Aug) | Actual: 2.40 | Forecast: 2.40 | Previous: 2.40

400

1}]
E
S 200
S

Quantwater Tech Investments



C:USDJPY Price Action - 2026-04-10 12:30 GMT

CPI (YoY) (Aug) | Actual: 3.30 | Forecast: 3.40 | Previous: 2.40

# Event Time
——- +1 Volatility Unit
—~== -1 Volatility Unit

___________________________________________________________________________________________________ »  Max Peak
> Min Peak
159.4 -
'hTHHH el Ly
159.2 -~ == F M= = L s S R 14'1“‘ """""""""""""""""""""""""""""""""""""""""""""""" _
LG g, i e lli\w?m‘ﬂ et 0:02400
8 i*TH‘“T “ “'++ FHH' m' .J “l+ i' *l" m I" iﬁ .Hi M I++ } Pre-ATR Volatility: 0.0650
& ‘“' ‘ | F H‘“?’H" Volatility Unit (ATR*1.5+spread): 0.0853
ot
150, - N I N N IR IR
ISB8-
300 -
)
E 200- i
o o R R il
(1)0?30 11:00 11:30 12:00 12:30 13:00 13:30 14:00 14:30

Quantwater Tech Investments



C:USDJPY Price Action - 2026-05-12 12:30 GMT

# Event Time

157.9 -

157.8 -

—-—- +1 Volatility Unit
—== -1 Volatility Unit
» Max Peak
»  Min Peak

157.7 -

157.6 -

Price

157.5 -

Ih*
A '

" ']i’ﬁl'rﬁ'u "HM 'T]“ 'ml "'me'l J!H'l Wv hi i

.mwm *L

“" 'lr 4""'“ 2;2:&?3.3;2400

Pre-ATR Volatility: 0.0790

Volatility Unit (ATR*1.5+spread): 0.0741
Max Movement: 1. 43x
Min Movement: 1.13x

157.4 -

157.3 -

157.2 -

300 -

Volume
—

10:30

11:00

11:30

| I
12:00 12:30 13:00

CPI {YoY) (Aug) | Actual: 3.80 | Forecast: 3.70 | Previous: 3.30

13:30

14:00

14:30

Quantwater Tech Investments



C:USDJPY Price Action - 2026-06-10 12:30 GMT

H;*m

i T i WP7

ig-ﬂ;q;.::mn;;rmgnm'i”**ﬁw* N %r"ﬂi‘““hmﬁ@,-"- e e I —
#

1
160.4 - 4'*‘1“”" " H,,q'mh,ﬁ“"Hrl"n“lﬂimll'mH'
_______________________________________________________ iumw

Price

i
**"T“ 141y hHﬂhrmi*H“'
| i

]

£ 200 - !

E ‘

o ”"m |||||| Hl ‘| ‘H “ ‘ ‘ H “ ‘ ‘ ‘ ‘ ‘ m ‘H ‘" “l H ‘
Dj ||||I | I I | | | i

# Event Time
—-—- +1 Volatility Unit
—== -1 Volatility Unit
» Max Peak
»  Min Peak

ATR: 0.0301
Spread: 0.02400
Pre-ATR Volatility: 0.0590

Volatility Unit (ATR*1.5+spread): 0.0692
Max Movement: 1.13x
Min Movement: 1.36x

10:30 11:00 11:30 12:00 12:30 13:00 13:30 14:00 14:30

CPI (YoY) (Aug) | Actual: 4.20 | Forecast: 4.20 | Previous: 3.80

Quantwater Tech Investments



C:USDJPY Price Action - 2026-07-14 12:30 GMT

# Event Time
—-—- +1 Volatility Unit
—== -1 Volatility Unit

1626 e  imn P P D N F F P P VT  F m " e, Y, e e m "\in"n’1€pepn nVvVG6 UUin g6 IO LI - X Max Peak
»  Min Peak

e !'.‘hll m,._o."diluhf __________________________________________________________________________
s _I'ullii,r.,i'ff“"?r:ﬂ**ﬁﬂ Ly ﬁmm‘h"*"T“““”*‘*ﬂ-}quf-fp' ’T’Hlﬂ'miiw.m'iﬁ ATR; 00615
pread: 0.
' Pre-ATR Volatility: 0.0630

Price

Volatility Unit (ATR*1.5+spread): 0.1162
Max Movement: 0.16x
Min Movement: 4.53x

i
T R, s T
""""""""'"""'""""""""""'""'""""‘HM‘M#'W‘,&H;r.W """" “'T"ﬂmnﬂ*r.“!‘“'l"

10:30 11:00 11:30 12:00 12:30 13:00 13:30 14:00 14:30
CPI (YoY) (Aug) | Actual: 3.50 | Forecast: 3.80 | Previous: 4.20

3

Volume

00 -
200 -
100 -

0

Quantwater Tech Investments



C:USDJPY Price Action - 2026-08-12 12:30 GMT

# Event Time
""""""""""""""""""""""""""""""""""""""""""""""""""""""""""""""""" -—- +1 Volatility Unit
—== -1 Volatility Unit
___________________________________________________________________________________________________ » Max Peak
159.4 - % Min Peak

ATR: 0.0694
Spread: 0.02400
Pre-ATR Volatility: 0.1030

Volatility Unit (ATR*1.5+spread): 0.1281
Max Movement: 2.11x
Min Movement: 2 01x

Price

Event Summary:

Avg Volatility Unit: 0.0891
Avg Max Movement: 1.32x
Avg Min Movement: 2.09x
Avg Pre-ATR Volatility: 0.0722

400 -

1}]
E
3 200
S

10:30 11:00 11:30 12:00 12:30 13:00 13:30 14:00 14:30
CPI (YoY) (Aug) | Actual: 3.40 | Forecast: 3.40 | Previous: 3.50

Quantwater Tech Investments



CPI (YoY) (Aug)

C:EURUSD



C:EURUSD Price Action - 2026-03-11 12:30 GMT

11111 % ent
""""""""""""""""""""""""""""""""""""""""""""""""""""""""" -—- +1 Vol
~== -1Vola
————————————————————————————————————————————————————————————————————————————————————————————————————————— X Max Pe
> Min Peak

111111

Iy, i
‘.‘11HH"MHHHF’hW %w ”J.H ___________________________

111111

I I | I | I i
1:00 11:30 12:00 12:30 13:00 13:30 14:00
CPI (YoY) (Aug) | al: 2.40 | F ast: 2.40 | Previous: 2.40

30 1
Actu orec re

400 -
u
E
= 200 -
0-
10:

1
3:



C:EURUSD Price Action - 2026-04-10 12:30 GMT

% Time
"""""""""""""""""""""""""""""""""""""""""""""""""""" -—- +1 Volatility

~ - -1 Volatility U
___________________________________________________________________________________________________ x ak

> in Peak

r---lwﬂm" |

M._a): Movement: 3. 49x
111111
———————————————————————————————————————————————————————————————————————————————————————————————————————

111111111111111111111111

Quantwater Tech Investments



C:EURUSD Price Action - 2026-05-12 12:30 GMT

111111

—————————————————————————————————————————————————————————————————————————————————————————————————————————

111111

Y 200 -
£
=
D 7 | | I i | I I |
10:30 11:00 11:30 12:00 12:30 13:00 13:30
CPI {YoY) (Aug) | Actual: 3.80 | Forecast: 3.70 | Previous: 3.30




C:EURUSD Price Action - 2026-06-10 12:30 GMT
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Core CPI (MoM) (Aug)

Release Date Actual Forecast Previous
2026-03-11 0.20 0.20 0.30
2026-03-11 0.20 0.20 0.30
2026-04-10 0.20 0.30 0.20
2026-04-10 0.20 0.30 0.20
2026-05-12 0.40 0.30 0.20
2026-05-12 0.40 0.30 0.20
2026-06-10 0.20 0.30 0.40
2026-06-10 0.20 0.30 0.40
2026-07-14 0.00 0.20 0.20
2026-07-14 0.00 0.20 0.20
2026-08-12 0.20 0.20 0.00
2026-08-12 0.20 0.20 0.00
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C:USDJPY Price Action - 2026-05-12 12:30 GMT
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C:USDJPY Price Action - 2026-06-10 12:30 GMT
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C:USDJPY Price Action - 2026-07-14 12:30 GMT
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C:USDJPY Price Action - 2026-08-12 12:30 GMT
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C:EURUSD Price Action - 2026-03-11 12:30 GMT
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C:EURUSD Price Action - 2026-04-10 12:30 GMT
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C:EURUSD Price Action - 2026-05-12 12:30 GMT
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C:EURUSD Price Action - 2026-06-10 12:30 GMT
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C:EURUSD Price Action - 2026-07-14 12:30 GMT
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C:EURUSD Price Action - 2026-08-12 12:30 GMT
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Appendix



Important Information

Quantwater Tech Investments
Data Release Deck - 0éth September 2026

This document is for informational purposes only and does not constitute investment advice, an offer, or a solicitation
to buy or sell any securities or financial instruments.

Past performance is not indicative of future results. Investments involve inherent risks, including the possible loss of
principal. No representation or warranty, express or implied, is made regarding the accuracy, completeness, or
reliability of the information contained herein.

The information in this presentation is derived from publicly available sources and internal analysis as of the date
indicated and is subject to change without notice. Quantwater Tech Investments and its affiliates do not undertake
any obligation to update or revise this material.

Neither Quantwater Tech Investments nor any of its affiliates, officers, or employees shall be liable for any direct or
indirect losses arising from the use of this information. Any misrepresentation is strictly prohibited.
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Key Economic & Analytical Concepts

Forecast Vs. Actual: Comparing predicted values with released data
Previous Reading: Last reported value
Market Impact: How releases affect financial markets

Definition: A fechnical indicator that measures market volatility

Calculations:
* Calculate True Range (TR) for each period:
* TR =max [(high - low), abs(high — previous close), abs(low — previous close)]
* ATR = Simple moving average of TR over N periods (typically 14)
Interpretation:
* Higher ATR = Higher Volatility
* Lower ATR = Lower Volatility

Usage in Our Analysis:
* Helps standardize price movements across different market conditions
*  Forms the basis of our Volatility Unit Calculations

Formula: (ATR * mulfiple) + Spread (mulfiple is typically 1.5)
Purpose: Standardizes price movements

Max Movement: Largest upward price move affter event
Min Movement: Largest downward price move after event
Both measured in Volatility Units

Analyzing volatility across different economic releases helps identify patterns in market reactions.

This approach allows for evaluating the significance of economic indicators based on their market impact.

Adhering fo standard trading guidelines, the risk amount should not exceed 5% of the trading balance, typically. A risk-reward ratio of 1:1.5x or
greater, guided by the win ratio and historical data from this presentation or other estimates, can be used to determine the appropriate risk level,
take-profit point, and position size.

Trade automation on the MT5/MT4 platform can be implemented using the expert advisor linked below, which takes the specified parameters as
input.

An MT5/MT4 account can be accessed through a brokerage/securities dealer firm or by using a proprietary (prop) trading account.*

Example:
. Volatility analysis of economic releases, such as the CPI event, helps identify patterns in market reactions. For instance, if the CPI event

typically results in a minimum movement of 0.5x and a maximum movement of 3x, a stop-loss of 1x and a take-profit of 3x can be

strategically applied.

o Following prudent risk management, the risk per trade should not exceed 5% of the trading balance, typically. For a $100,000 trading
account (max loss amount post which trading is halted), this translates to a $5,000 stop-loss and a $15,000 take-profit.

o The guiding principle is that a win ratio of at least 50% combined with a risk-reward ratio of over 1.5 ensures positive expected cash flow.
By limiting risk to 5% of the account balance, potential drawdowns from consecutive losses are minimized, preserving capital and
maintaining positive cash flow expectations.

If you need further assistance, please don't hesitate to contact us.

*Disclaimer: The links are provided for informational purposes only and connect fo third-party websites. We are not affiiated with, nor do we endorse,
any of these external sites. Trading carries a significant risk of financial loss. Your risk is your own responsibility, and you should carefully consider your
Investment objectives and risk tolerance before frading.

https://github.com/pawan-pro/gquantwater-tech-investments/blob/main/QuantPulse
https://quantwatertech.netlify.app/research
https://quantwater.tech/blog
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https://portal.my-equiti.com/sc/register/?clickid=1154892&affid=C02232911
https://www.investing.com/brokers/firms-prop-trading/
https://github.com/pawan-pro/quantwater-tech-investments/blob/main/QuantPulse
https://quantwatertech.netlify.app/research
https://quantwatertech.netlify.app/blog

Thank You!

Pawan Jatale
pawan@quantwater.tech

Co-Founder
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