Presto Opportunistic Target Completion (OTC) Strategy Write Up Ver 2.1

Overview:

PrestoOTC is an accumulation strategy which has been designed to trade on bulk quantities. User will have

to choose specific symbols and number of quantities to be traded and system will automatically execute the
orders.

This strategy has been designed to work on FO and CM segments.

Strategy input:
Strategy will receive the following specific inputs:

1. Total Qty -Total Order (TO) qty to be traded

2. SliceQty- Slice order (SO) qty

3. Time Out i Time after which order will get cancelled and then strategy will look for fresh

opportunity in the market.

Price Upper and Lower Limit- Price range between which order is to be placed.
5. Client Account

Following is the strategy Monitoring view:
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Strategy Flow:
Strategy order placement view will be invoked from Market Watch window as mentioned below:
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Sell Order: Sell order from strategy wil | be placed
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Position details for strategy orders can be viewed
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Market Depth: Select a symbol from market watch and hit on F6 key to see Market depth
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Use Transaction Details view to see status for all the orders placed by strategy

Use OAlIt+F26 for replacing orders



