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Symbol
Period

Model

Parameters

Bars in test

Mismatched
charts errors

Initial deposit
Total net profit
Profit factor
Absolute

drawdown

Total trades

14732

10000.00
10443.32
1.43

1070.00

116

GBPUSD (Great Britain Dollar vs. United States Dollar)
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Strategy Tester Report

Momentum Ea

FXDD-MT4 Demo Server (Build 216)

5 Minutes (M5) 2008.04.21 00:00 - 2008.06.26 23:55 (2008.04.20 - 2008.06.27)

Every tick (the most precise method based on all available least timeframes)

Remark1="== Main Settings =="; MagicNumber=0; SignalMail=false; EachTickMode=true; DistanceMoved=20; Lots=1; Slippage=5; UseStopLoss=true; StopLoss=30;
UseTakeProfit=true; TakeProfit=100; UseTraiingStop=false; TraiingStop=30; MoveStopOnce=false; MoveStopW henPrice=50; MoveStopTo=1;

Ticks modelled

Gross profit
Expected payoff

Maximal drawdown

Short positions (won %)

Profit trades (% of total)

405686

34679.26
90.03

2537.41 (17.00%)

52 (34.62%)
35 (30.17%)

Modeling quality

Gross loss

Relative drawdown

Long positions (won %)

Loss trades (% of total)

90.00%

-24235.95

17.00% (2537.41)

64 (26.56%)
81 (69.83%)

Largest profit trade 1044.56 loss trade -317.41
Average profit trade 990.84 loss trade -299.21
Maximum consecutive wins (profit in money) 2 (2014.85) consecutive losses (loss in money) 7 (-2117.41)
Maximal consecutive profit (count of wins) 2014.85 (2) consecutive loss (count of losses) -2117.41 (7)
Average consecutive wins 1 consecutive losses 3
Balance | Equity | Every tick (the most precise method based on 2l available least timeframes to generate each tick] / 90.00% 20324
17545
15565
13186
10807
B428
L] LY 10 15 20 25 28 4 ki) 48 t4 63 &8 73 7B 52 57 92 o7 12 o7 111 116
# Time Type Order Size Price S/L T/P Profit Balance
1 2008.04.21 04:40 buy 1 1.00 2.0027 1.9997 2.0127
2 2008.04.21 06:20 s/l 1 1.00 1.9997 1.9997 2.0127 -300.00 9700.00
3 2008.04.21 09:18 buy 2 1.00 1.9981 1.9951 2.0081
4 2008.04.21 09:55 s/l 2 1.00 1.9951 1.9951 2.0081 -300.00 9400.00
5 2008.04.21 10:43 sell 3 1.00 1.9915 1.9945 1.9815
6 2008.04.21 11:02 s/l 3 1.00 1.9945 1.9945 1.9815 -300.00 9100.00
7 2008.04.21 11:08 sell 4 1.00 1.9905 1.9935 1.9805
8 2008.04.21 17:58 t/p 4 1.00 1.9805 1.9935 1.9805 1000.00 10100.00
9 2008.04.21 20:12 sell 5 1.00 1.9787 1.9817 1.9687
10 2008.04.21 22:29 s/l 5 1.00 1.9817 1.9817 1.9687 -300.00 9800.00
11 2008.04.22 09:19 sell 6 1.00 1.9784 1.9814 1.9684
12 2008.04.22 11:17 s/l 6 1.00 1.9814 1.9814 1.9684 -300.00 9500.00
13 2008.04.22 11:17 buy 7 1.00 1.9822 1.9792 1.9922
14 2008.04.22 15:15 t/p 7 1.00 1.9922 1.9792 1.9922 1000.00 10500.00
15 2008.04.22 15:16 buy 8 1.00 1.9936 1.9906 2.0036
16 2008.04.22 16:04 s/l 8 1.00 1.9906 1.9906 2.0036 -300.00 10200.00
17 2008.04.22 18:58 buy 9 1.00 1.9994 1.9964 2.0094
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2008.04.22 19:32
2008.04.22 19:39
2008.04.22 20:18
2008.04.23 09:09
2008.04.23 11:31
2008.04.23 11:31
2008.04.23 11:55
2008.04.23 13:13
2008.04.23 15:40
2008.04.24 09:23
2008.04.24 10:42
2008.04.24 10:58
2008.04.24 16:28
2008.04.24 16:34
2008.04.24 17:50
2008.04.24 17:59
2008.04.24 18:29
2008.04.24 18:33
2008.04.24 20:08
2008.04.25 09:54
2008.04.25 10:39
2008.04.25 11:43
2008.04.25 12:51
2008.04.25 12:51
2008.04.25 14:07
2008.04.25 17:18
2008.04.25 18:45
2008.04.28 10:02
2008.04.28 12:02
2008.04.28 12:02
2008.04.28 17:48
2008.04.28 17:48
2008.04.28 18:44
2008.04.28 18:44
2008.04.29 11:25
2008.04.29 11:58
2008.04.29 20:07
2008.04.30 09:02
2008.04.30 10:03
2008.04.30 10:04
2008.04.30 10:58
2008.04.30 11:17
2008.04.30 17:14
2008.04.30 17:14
2008.04.30 21:27
2008.04.30 21:27
2008.05.01 10:24
2008.05.01 10:24
2008.05.01 10:39
2008.05.01 10:39
2008.05.01 13:58
2008.05.01 15:35
2008.05.01 17:17
2008.05.01 17:59
2008.05.01 21:04

s/l
sell
s/l
sell
s/l
buy
s/l
sell
t/p
sell
s/l
sell
t/p
buy
s/l
buy
s/l
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s/l
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s/l
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s/l
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s/l
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s/l
buy
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s/l
sell
t/p
sell
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sell
s/l
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s/l
buy
t/p
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t/p
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s/l
sell
s/l
buy
s/l
sell
t/p
buy
s/l
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1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
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1.00
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1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

1.9964
1.9943
1.9973
1.9921
1.9951
1.9951
1.9921
1.9930
1.9830
1.9760
1.9790
1.9791
1.9691
1.9723
1.9693
1.9728
1.9698
1.9717
1.9687
1.9695
1.9725
1.9754
1.9854
1.9859
1.9829
1.9860
1.9830
1.9812
1.9842
1.9845
1.9945
1.9949
1.9919
1.9914
1.9814
1.9803
1.9703
1.9631
1.9661
1.9669
1.9639
1.9671
1.9771
1.9775
1.9875
1.9880
1.9850
1.9850
1.9880
1.9880
1.9850
1.9829
1.9729
1.9749
1.9719

1.9964
1.9973
1.9973
1.9951
1.9951
1.9921
1.9921
1.9960
1.9960
1.9790
1.9790
1.9821
1.9821
1.9693
1.9693
1.9698
1.9698
1.9687
1.9687
1.9725
1.9725
1.9724
1.9724
1.9829
1.9829
1.9830
1.9830
1.9842
1.9842
1.9815
1.9815
1.9919
1.9919
1.9944
1.9944
1.9833
1.9833
1.9661
1.9661
1.9639
1.9639
1.9641
1.9641
1.9745
1.9745
1.9850
1.9850
1.9880
1.9880
1.9850
1.9850
1.9859
1.9859
1.9719
1.9719

2.0094
1.9843
1.9843
1.9821
1.9821
2.0051
2.0051
1.9830
1.9830
1.9660
1.9660
1.9691
1.9691
1.9823
1.9823
1.9828
1.9828
1.9817
1.9817
1.9595
1.9595
1.9854
1.9854
1.9959
1.9959
1.9960
1.9960
1.9712
1.9712
1.9945
1.9945
2.0049
2.0049
1.9814
1.9814
1.9703
1.9703
1.9531
1.9531
1.9769
1.9769
1.9771
1.9771
1.9875
1.9875
1.9980
1.9980
1.9750
1.9750
1.9980
1.9980
1.9729
1.9729
1.9849
1.9849

-300.00

-300.00

-300.00

-300.00

1000.00

-300.00

1000.00

-300.00

-300.00

-300.00

-300.00

1000.00

-300.00

-300.00

-300.00

1000.00

-300.00

982.59

1000.00

-300.00

-300.00

1000.00

1000.00

-255.44

-300.00

-300.00

1000.00

-300.00

9900.00

9600.00

9300.00

9000.00

10000.00

9700.00

10700.00

10400.00

10100.00

9800.00

9500.00

10500.00

10200.00

9900.00

9600.00

10600.00

10300.00

11282.59

12282.59

11982.59

11682.59

12682.59

13682.59

13427.15

13127.15

12827.15

13827.15

13527.15
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94
95
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98
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104
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107
108
109
110
111
112
113
114
115
116
117
118
119
120
121
122
123
124
125
126
127

2008.05.02 09:34
2008.05.02 09:55
2008.05.02 10:00
2008.05.02 10:11
2008.05.02 10:21
2008.05.02 13:34
2008.05.02 13:34
2008.05.02 14:00
2008.05.02 15:14
2008.05.02 16:28
2008.05.02 16:32
2008.05.02 16:46
2008.05.02 17:24
2008.05.02 17:46
2008.05.05 11:33
2008.05.06 16:41
2008.05.07 09:29
2008.05.07 11:30
2008.05.07 11:30
2008.05.07 11:35
2008.05.08 11:14
2008.05.08 15:35
2008.05.08 15:58
2008.05.08 17:15
2008.05.08 19:10
2008.05.08 19:11
2008.05.09 09:07
2008.05.12 11:44
2008.05.12 11:46
2008.05.12 15:17
2008.05.12 18:09
2008.05.12 19:26
2008.05.12 20:24
2008.05.13 12:06
2008.05.13 15:30
2008.05.14 12:35
2008.05.14 15:35
2008.05.14 16:14
2008.05.14 17:37
2008.05.14 18:10
2008.05.15 10:23
2008.05.15 13:11
2008.05.15 18:23
2008.05.15 18:30
2008.05.16 10:04
2008.05.16 11:12
2008.05.16 15:39
2008.05.16 16:55
2008.05.16 16:56
2008.05.16 18:35
2008.05.19 01:14
2008.05.19 02:05
2008.05.19 11:12
2008.05.19 12:59
2008.05.20 10:04

buy
s/l
sell
s/l
buy
t/p
buy
s/l
sell
t/p
sell
s/l
sell
s/l
sell
s/l
sell
t/p
sell
s/l
buy
s/l
buy
s/l
buy
s/l
sell
s/l
buy
s/l
buy
s/l
sell
t/p
sell
t/p
buy
s/l
sell
s/l
buy
s/l
buy
s/l
buy
s/l
sell
s/l
buy
t/p
sell
s/l
buy
s/l
buy
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37
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39
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41
4
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43
44
44
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45
46
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47
48
48
49
49
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50
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54
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55
56
56
57
57
58
58
59
59
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60
61
61
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1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

1.9788
1.9758
1.9737
1.9767
1.9790
1.9890
1.9894
1.9864
1.9841
1.9741
1.9716
1.9746
1.9707
1.9737
1.9729
1.9759
1.9662
1.9562
1.9553
1.9583
1.9562
1.9532
1.9589
1.9559
1.9578
1.9548
1.9537
1.9567
1.9584
1.9554
1.9631
1.9601
1.9572
1.9472
1.9474
1.9374
1.9464
1.9434
1.9406
1.9436
1.9470
1.9440
1.9499
1.9469
1.9500
1.9470
1.9459
1.9489
1.9496
1.9596
1.9550
1.9580
1.9594
1.9564
1.9561

1.9758
1.9758
1.9767
1.9767
1.9760
1.9760
1.9864
1.9864
1.9871
1.9871
1.9746
1.9746
1.9737
1.9737
1.9759
1.9759
1.9692
1.9692
1.9583
1.9583
1.9532
1.9532
1.9559
1.9559
1.9548
1.9548
1.9567
1.9567
1.9554
1.9554
1.9601
1.9601
1.9602
1.9602
1.9504
1.9504
1.9434
1.9434
1.9436
1.9436
1.9440
1.9440
1.9469
1.9469
1.9470
1.9470
1.9489
1.9489
1.9466
1.9466
1.9580
1.9580
1.9564
1.9564
1.9531

1.9888
1.9888
1.9637
1.9637
1.9890
1.9890
1.9994
1.9994
1.9741
1.9741
1.9616
1.9616
1.9607
1.9607
1.9629
1.9629
1.9562
1.9562
1.9453
1.9453
1.9662
1.9662
1.9689
1.9689
1.9678
1.9678
1.9437
1.9437
1.9684
1.9684
1.9731
1.9731
1.9472
1.9472
1.9374
1.9374
1.9564
1.9564
1.9306
1.9306
1.9570
1.9570
1.9599
1.9599
1.9600
1.9600
1.9359
1.9359
1.9596
1.9596
1.9450
1.9450
1.9694
1.9694
1.9661

-300.00

-300.00

1000.00

-300.00

1000.00

-300.00

-300.00

-317.41

1000.00

-300.00

-300.00

-300.00

-300.00

-317.41

-300.00

-300.00

982.59

982.59

-300.00

-300.00

-300.00

-300.00

-300.00

-300.00

1000.00

-300.00

-300.00

13227.15

12927.15

13927.15

13627.15

14627.15

14327.15

14027.15

13709.74

14709.74

14409.74

14109.74

13809.74

13509.74

13192.33

12892.33

12592.33

13574.92

14557.51

14257.51

13957.51

13657.51

13357.51

13057.51

12757.51

13757.51

13457.51

13157.51
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128
129
130
131
132
133
134
135
136
137
138
139
140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157
158
159
160
161
162
163
164
165
166
167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182

2008.05.20 13:17
2008.05.20 13:18
2008.05.20 13:54
2008.05.21 11:00
2008.05.21 16:06
2008.05.21 17:30
2008.05.22 09:58
2008.05.22 09:58
2008.05.22 10:58
2008.05.22 11:31
2008.05.22 14:48
2008.05.22 14:48
2008.05.22 15:55
2008.05.23 09:53
2008.05.23 11:28
2008.05.23 11:59
2008.05.23 12:37
2008.05.23 16:02
2008.05.23 16:39
2008.05.26 11:04
2008.05.26 16:57
2008.05.27 09:06
2008.05.28 15:34
2008.05.28 15:34
2008.05.28 15:53
2008.05.29 09:51
2008.05.29 10:01
2008.05.29 10:33
2008.05.29 11:13
2008.05.29 11:24
2008.05.30 16:01
2008.05.30 17:38
2008.06.02 00:01
2008.06.02 10:15
2008.06.03 15:05
2008.06.03 16:00
2008.06.03 17:00
2008.06.03 17:02
2008.06.03 17:25
2008.06.04 09:06
2008.06.05 11:41
2008.06.05 16:12
2008.06.06 15:30
2008.06.06 15:30
2008.06.06 16:03
2008.06.06 16:53
2008.06.09 11:30
2008.06.09 11:30
2008.06.09 12:14
2008.06.09 16:31
2008.06.10 10:02
2008.06.10 10:04
2008.06.10 16:16
2008.06.10 17:03
2008.06.10 17:17

t/p
buy
s/l
buy
s/l
buy
t/p
buy
s/l
buy
t/p
buy
s/l
sell
s/l
sell
s/l
buy
s/l
sell
s/l
sell
t/p
sell
s/l
sell
s/l
buy
s/l
buy
s/l
buy
s/l
sell
s/l
sell
t/p
sell
s/l
sell
t/p
buy
t/p
buy
s/l
buy
t/p
buy
s/l
sell
t/p
sell
t/p
buy
s/l
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1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

1.9661
1.9670
1.9640
1.9667
1.9637
1.9644
1.9744
1.9748
1.9718
1.9737
1.9837
1.9845
1.9815
1.9772
1.9802
1.9766
1.9796
1.9848
1.9818
1.9770
1.9800
1.9810
1.9710
1.9706
1.9736
1.9677
1.9707
1.9734
1.9704
1.9718
1.9688
1.9762
1.9732
1.9676
1.9706
1.9718
1.9618
1.9606
1.9636
1.9589
1.9489
1.9518
1.9618
1.9623
1.9593
1.9647
1.9747
1.9758
1.9728
1.9750
1.9650
1.9639
1.9539
1.9578
1.9548

1.9531
1.9640
1.9640
1.9637
1.9637
1.9614
1.9614
1.9718
1.9718
1.9707
1.9707
1.9815
1.9815
1.9802
1.9802
1.9796
1.9796
1.9818
1.9818
1.9800
1.9800
1.9840
1.9840
1.9736
1.9736
1.9707
1.9707
1.9704
1.9704
1.9688
1.9688
1.9732
1.9732
1.9706
1.9706
1.9748
1.9748
1.9636
1.9636
1.9619
1.9619
1.9488
1.9488
1.9593
1.9593
1.9617
1.9617
1.9728
1.9728
1.9780
1.9780
1.9669
1.9669
1.9548
1.9548

1.9661
1.9770
1.9770
1.9767
1.9767
1.9744
1.9744
1.9848
1.9848
1.9837
1.9837
1.9945
1.9945
1.9672
1.9672
1.9666
1.9666
1.9948
1.9948
1.9670
1.9670
1.9710
1.9710
1.9606
1.9606
1.9577
1.9577
1.9834
1.9834
1.9818
1.9818
1.9862
1.9862
1.9576
1.9576
1.9618
1.9618
1.9506
1.9506
1.9489
1.9489
1.9618
1.9618
1.9723
1.9723
1.9747
1.9747
1.9858
1.9858
1.9650
1.9650
1.9539
1.9539
1.9678
1.9678

1000.00

-300.00

-300.00

1044.56

-300.00

1000.00

-300.00

-300.00

-300.00

-300.00

-300.00

982.59

-300.00

-300.00

-300.00

-285.15

-285.15

-317.41

1000.00

-300.00

947.77

1014.85

-300.00

1014.85

-300.00

982.59

1000.00

-300.00

14157.51

13857.51

13557.51

14602.08

14302.08

15302.08

15002.08

14702.08

14402.08

14102.08

13802.08

14784.67

14484.67

14184.67

13884.67

13599.52

13314.38

12996.97

13996.97

13696.97

14644.73

15659.59

15359.59

16374.44

16074.44

17057.03

18057.03

17757.03
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50f5

183
184
185
186
187
188
189
190
191
192
193
194
195
196
197
198
199
200
201
202
203
204
205
206
207
208
209
210
211
212
213
214
215
216
217
218
219
220
221
222
223
224
225
226
227
228
229
230
231
232

2008.06.10 17:39
2008.06.11 10:01
2008.06.11 11:23
2008.06.11 11:30
2008.06.11 11:30
2008.06.11 12:23
2008.06.11 13:59
2008.06.11 14:45
2008.06.11 14:54
2008.06.11 15:46
2008.06.11 16:55
2008.06.12 04:24
2008.06.12 04:59
2008.06.12 12:53
2008.06.12 15:30
2008.06.12 15:48
2008.06.13 10:03
2008.06.13 15:39
2008.06.13 15:39
2008.06.13 17:41
2008.06.13 17:44
2008.06.16 11:47
2008.06.16 11:47
2008.06.16 15:43
2008.06.17 10:01
2008.06.17 11:30
2008.06.17 11:30
2008.06.17 11:32
2008.06.17 11:39
2008.06.17 12:44
2008.06.17 12:44
2008.06.17 19:05
2008.06.18 10:07
2008.06.18 11:10
2008.06.19 11:30
2008.06.20 13:19
2008.06.20 17:42
2008.06.20 20:48
2008.06.23 10:09
2008.06.23 18:08
2008.06.24 17:03
2008.06.25 09:07
2008.06.25 12:39
2008.06.25 17:57
2008.06.25 21:13
2008.06.25 21:17
2008.06.25 21:20
2008.06.26 12:52
2008.06.26 12:52
2008.06.26 23:59

sell
s/l
buy
s/l
sell
s/l
sell
s/l
buy
s/l
buy
s/l
sell
t/p
sell
s/l
buy
s/l
sell
s/l
buy
t/p
buy
t/p
sell
s/l
buy
s/l
sell
t/p
sell
s/l
buy
s/l
buy
t/p
sell
s/l
sell
t/p
buy
s/l
buy
s/l
buy
s/l
buy
t/p
buy

close at stop

92
92
93
93
94
94
95
95
9%
9%
97
97
98
98
99
99

100

100

101

101

102

102

103

103

104

104

105

105

106

106

107

107

108

108

109

109

110

110

111

111

112

112

113

113

114

114

115

115

116

116
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1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

1.9540
1.9570
1.9560
1.9530
1.9519
1.9549
1.9560
1.9590
1.9614
1.9584
1.9636
1.9606
1.9574
1.9474
1.9445
1.9475
1.9456
1.9426
1.9425
1.9455
1.9471
1.9571
1.9575
1.9675
1.9665
1.9695
1.9696
1.9666
1.9652
1.9552
1.9536
1.9566
1.9546
1.9516
1.9666
1.9766
1.9740
1.9770
1.9692
1.9592
1.9713
1.9683
1.9716
1.9686
1.9699
1.9669
1.9704
1.9804
1.9821
1.9888

1.9570
1.9570
1.9530
1.9530
1.9549
1.9549
1.9590
1.9590
1.9584
1.9584
1.9606
1.9606
1.9604
1.9604
1.9475
1.9475
1.9426
1.9426
1.9455
1.9455
1.9441
1.9441
1.9545
1.9545
1.9695
1.9695
1.9666
1.9666
1.9682
1.9682
1.9566
1.9566
1.9516
1.9516
1.9636
1.9636
1.9770
1.9770
1.9722
1.9722
1.9683
1.9683
1.9686
1.9686
1.9669
1.9669
1.9674
1.9674
1.9791
1.9791

1.9440
1.9440
1.9660
1.9660
1.9419
1.9419
1.9460
1.9460
1.9714
1.9714
1.9736
1.9736
1.9474
1.9474
1.9345
1.9345
1.9556
1.9556
1.9325
1.9325
1.9571
1.9571
1.9675
1.9675
1.9565
1.9565
1.9796
1.9796
1.9552
1.9552
1.9436
1.9436
1.9646
1.9646
1.9766
1.9766
1.9640
1.9640
1.9592
1.9592
1.9813
1.9813
1.9816
1.9816
1.9799
1.9799
1.9804
1.9804
1.9921
1.9921

-317.41

-300.00

-300.00

-300.00

-300.00

-255.44

1000.00

-300.00

-300.00

-300.00

1014.85

1000.00

-300.00

-300.00

1000.00

-300.00

-300.00

1014.85

-300.00

1000.00

-285.15

-300.00

-300.00

1044.56

670.00

17439.62

17139.62

16839.62

16539.62

16239.62

15984.19

16984.19

16684.19

16384.19

16084.19

17099.04

18099.04

17799.04

17499.04

18499.04

18199.04

17899.04

18913.90

18613.90

19613.90

19328.75

19028.75

18728.75

19773.32

20443.32
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