How to use

COT indicator

for MT4

Get free COT indicator and weekly update at:

Risk Disclaimer - Trading foreign exchange on margin carries a high level of risk, and may not be suitable for all investors. Past performance is not indicative of future results.
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.


forexcot.wix.com/cot-report#!indicator/c199t

Special thanks 1 - MT4 terminal

Before anything else thank you for trying out our Open a weekly chart (i.e. EURUSD TF W1) and
free indicator and let us know any suggestion from upper menu CHARTS --> TEMPLATE -->
you may have in order to improve it. select COT.
To contact us go to: COT indicator can be attached to 7 different pairs,
forexcot.wix.com/cot-teportH!contact-us/ch4z gold, silver and US S&P500 stock index.
Pairs are:
- CADUSD
Preliminary operations - USDCHF
Once you have downloaded the file (actual is: - GBPUSD
COTindicator_1.8.doc) change file extension - USDJPY
from .doc to .zip. - EURUSD
File name will became: COTindicator_1.8.zip. - AUDUSD
Unzip it using a tool like WINRAR, - NZDUSD
ZIPGENIUS or anything else you are used to. If everything works fine you should see a window
Inside you find 2 files: like picture below.
- cot.tpl
- COTindicator.ex4
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S metseditorexe s The window is divided into 2 sections:
%) terminal.exe Projects .
T — i - upper side (number 1) filled by COT data as
co— g~ released by CME (Chicago mercantile exchange - a7
8 Uninsiallere | templates I least the main entries).
In the upper left corner there are 2 buttons
- Copy the first one into your folder: [Prv page] and [Next page]. Click on them
MetaTrader\templates\ in order to scroll up and down all report numbers.
- Copy the second one into your folder: Shown records can be from 15 to 60 per page.
MetaTrader\MQL4\Indicators - lower side (number 2) shows lines-chart for each
COT category from July 20006 till nowadays.
Now download COTreport.ppt and copy it into:
MetaTrader\MQL4\files

Restart your M'T4 terminal.

Get free COT indicator and weekly update at:

Risk Disclaimer - Trading foreign exchange on margin carries a high level of risk, and may not be suitable for all investors. Past performance is not indicative of future results.
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.
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[ EURUSD, Weekly
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EUR vs USD Total ope DEALER ASSET MANAGER LEV FUND OTHER RPT TOT OTHER RPT NON RPT 158110
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Al 451 20150127 sdg72s | 242417 40251 95725 27853 166533 77189 52595 414749 355231 34977 94495 15134
2015-01-20 450262 | 247118 33809 96364 32373  A76BD7 73062 43984 411706 356239 38556 94023
Last update page 2150113 | 622425 38780 91675 | 30839 167542 71213 39162 389903 332529 37523 89897 i
2045-01-27 9% 50450106 406624 39927 89350 | | 26680 162045 69874 33990 375399 319844 31225 86780
1 20141230 336295 10911 87320/ 24362 455817 69641 28509 355843 306338 30452 79957
20141223 376849 39758 84944 23487 . 151153 69807 28851 | 346381 206737 30468 80112 137810
2014-12-18 388171 34885  BR132 37772 |, 140458 70002 28648 | 333868 287055 34303 81116
20141200 477851 12400 | | 8goBE 52200 | 140894 43008 25078 444013 388572  33ad@ 89280 G
2014-12-02 462058 42491 | 84206 54669 174780 43960 | 24485 427812 372205 34246 89853
20141125 455339 43132 87159 52550 180788 | 44578 24540 433619 376664 31720 88675
20141118 465168 42077 86497 52016 86132 | 43710 22176 433200 377866 31968 87302 RS
20141111 463976 42241 83935 54932 134026 43108 23803 432889 373834 31087 90142
2014-11-04 465332 42083 84597 55669 194303 42615 30485 434341 376089 30991  G9263 L7110
#s0s77010 el 0.0 2014-10-28 441369 30489 B4B12 54852  1B60B6 41757 26034 410006 363328 31363 78041
2014-10-21 439863 40591 87660 58283 182016 41603 23177 408144 359474 31719 80389 i
c1 le — Waw shon LT 154000 Wa NET posttion EUR 233378 — Max EURUSD 1.59370 281463
c aler intermediary (commercials) __MinShot EUR 8007 Mir NET position EUR -134635 — Min EURUSD 1.11429 I
® fon ort

__ 13348

200000
... 229069

fAa g L

Custom Indicator - COTindicator

| About [,Commen | Inputs | Colors [ Levels | Visualization| 100000

Variable Value &

(a8 Show Datairfo 1De 2AM 3LM 40R 5T0 6NR 7-ALL NET |_\

[sd] showData 1 i‘ Af

1] ShowRecords 15

|8 ShowOpen nterest falss ll

jab | FileName COT_report ppt .00
] Prefix

jab] Suffic

abgold Gold - < EURUSD 1.13189

)

100000

2 - Indicator inputs
COTindicator's use it’s easy.
There are only 3 main entries:
ShowData: input from 1 to 7
ShowRecord: input from 15 to 60
ShowOpenlnterest: true/false (i works only if
ShowData=7)

from big movements in forex market.
They usually are on the wrong side of the market.

Looking at Dealers chart:
- GREEN LINE represents the total LONG
futures contracts opened at the CHICAGO

MERCANTILE EXCHANGE.
The line is plotted by positive numbers > 0

Only ShowData input needs further explanations:
input 1: Dealer (opened long and short futures
contracts). Numbers under Dealer are red colored,
this means the chart's lines are plotted by these
numbers. In the upper side of section 2 there are:

MAX and MIN opened LONG POSITIONS
(historical data are from 2006 till nowadays,
numbers will be only positive), MAX and MIN
opened SHORT POSITIONS (numbers will

be only positive), MAX and MIN opened NET
POSITIONS (numbers can be positive or negative)
MAX and MIN weekly price closure.

b

Dealers are large company who trade “futures
contracts” in order to protect their products/goods

(it is always above the zero line).

- RED LINE represents the total SHORT

futures contracts opened at the CHICAGO
MERCANTILE EXCHANGE.

The line is plotted by positive numbers > 0

(it is always above the zero line).

- GRAY DOTTED LINE is the difference between
LONG and SHORT futures contracts. The line can
go ABOVE or BELOW zero line and sometimes
can represent the "market sentiment".

- the bigger BLACK LINE is the weekly price
closure for the pair (i.e. EurUsd in the picture
above)

Get free COT indicator and weekly update at:

Risk Disclaimer - Trading foreign exchange on margin carries a high level of risk, and may not be suitable for all investors. Past performance is not indicative of future results.
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.
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EUR vs USD Total open DEALER ASSET MANAGER LEV FUND OTHER RPT TOT OTHER RPT NON RPT 157730

Record Date interest Long Short Long Short ong Short ong Short Long Short ong Short
L. 451 2015-01-27 449726 242417 13348 40261 95725 || 27esa 166533 | 77189 52506 444749 385231 34977 04495 L

X 0

2015-0120 450262 247118 13740 33300 06364 73082 43984 411705 356230 33555 94023
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2015-01-27 Y€ 5045.01-06 | 406624 218154 13895 39927 | | 89380 69374 33990 375308 319844 31225 86780 441
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20141223 378849 | 190861 14119 39756 84944 69307 | 26851 345381 206737 30468 80712

20141215 388171, | 180095 0503 34835 88132 70002 | 26648 333868 287055 34303 81115

2014-12-09 477861 | 240842 69037 | 42489 88986 43085 25078 444013 388572 33848 89289

2014-12-02 462088 240872 51023 42491 84205 43080 24485 427812 372205 24246 89853

2014-11-25 485338 280302 51029 43132 57159 44578 24540 433619 378684 31720  Be&75
2014-11-18 465168 261648 49513 42277 86497 43710 22176 433200 377866 31968 87302 123530

2014-11-11 463076 260884 50344 42241 83035 43106 23303 432883 373834 31087 90142
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- input 2 and 3: ASSET MANAGER and
LEVERAGED FUND (opened long and short
futures contracts). Numbers under ASSET MNG or
LEV FUND are red colored, this means the lines
chart are plotted by these numbers.

In the upper side of section 2 there are:

MAX and MIN opened LONG positions (historical
data are from 2006 till nowadays, numbers are

only positive), MAX and MIN opened SHORT
POSITIONS (numbers are only positive),

MAX and MIN opened NET POSITIONS
(reported numbers can be positive or negative),
MAX and MIN weekly price closure.

ASSET MANAGER and LEVERAGED FUND
are “big boys”, the “Market Makers” who move
prices investing huge amount of money.

Traders should take care where they are, when and at
what price levels they had bought or sold.

It can’t be predicted what they will do next week,
but if they are full of BUY contracts from long time,
perhaps it’s time to build a selling pyramide.

Vice versa if they are full of SELL contracts, it may
be considered to start buying using a grid strategy.

- input 4 e 5: are not too much relevant, but they are
in COT report.

- input 6: NON REPORTABLE. These are retailer
traders/small speculators. Many times the majority
of them is on the wrong side of the market.

- input 7: the last but not least important: this

entry shows the 3 most important NET POSITION
category at a glance (see next page picture).

You can see DEALER/COMMERCIALS (GREEN
LINE) - wrong side of the market - ASSET MNG
+ LEV FUND (RED LINE) - big speculators,
banks, leveraged funds, central banks - they are
almost always on the right side of the market.

Try to stay with them or predict their behavior
analizing past data - NON RPT (GRAY DOTTED
LINE) - retailers/small speculators. They usually are
late or wrong trying to follow “Market Makers”.
Black line is weekly price closure.

Get free COT indicator and weekly update at:

Risk Disclaimer - Trading foreign exchange on margin carries a high level of risk, and may not be suitable for all investors. Past performance is not indicative of future results.
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.
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w EURUSD, Weekhy
EUR vs USD Total open]  DEALER ASSET MANAGER  LEV FUND OTHERERPT ~ TOT OTHER RPT NON RPT s
Record Date interest Long Short Long Short Long Short Long Sho Long Short Long Short
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X
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opposite red line.

Gold, silver and SP500 index
Because brokers can use different name and suffix
for gold, silver and SP500 index, you should change
input value accordingly.

Weekly update

Every week you can get here:
forexcot.wix.com/cot-report#!about/c240r
the new COT file released by CTFC. It must
replace the old one in your MT4 folder:
Metatrader/MQIL4/Files/

Name are case sensitive.

In the above picture, broker uses GOLD/SILVER
(all in capital letters) to identify metals.

Please check out what your broker uses.

Get free COT indicator and weekly update at:

Risk Disclaimer - Trading foreign exchange on margin carries a high level of risk, and may not be suitable for all investors. Past performance is not indicative of future results.
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.
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Some COT trading applications
A picture is worth a thousand words.

Below a break-out strategy on down trend

based on red line movements (big speculators).
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Black line (EurUsd prices) and red line (big investors) moving down, looking for support.

Get free COT indicator and weekly update at: forexcot.wix.com/cot-report#lindicator/c199t

Risk Disclaimer - Trading foreign exchange on margin carries a high level of risk, and may not be suitable for all investors. Past performance is not indicative of future results.
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.
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