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Strategy Tester Report
Quantum London Trading EA v1.6.1 m13­7­00[staxis]

Tickmill­DemoUK (Build 950)

Symbol EURUSD (Euro v s US Dollar)

Period 1 Minute (M1) 2014.01.13 02:00 ­ 2014.12.24 21:59 (2014.01.13 ­ 2014.12.26)

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

Parameters

mn=777888999; comm="EURUSD x24 Conserva 14­15­16"; manual=false; wait=0; only lowerhigher=true; xdist=0; multi_xdist=1.2; exponent_factor_xdist=1; stop=false;
fifo=false; xcandles=0; reverse=false; MaxWaiting=30; Slip=30; Spred=20; ber=false; percbedd=0; pointstp=0; dollartp=0; percequity tp=0; pointssl=0; dollarsl=0;
percequity sl=0; stop_sl=false; indiv tp=0; indiv sl=0; mnn10="######################## БЛОК C lose only  in profit ####################";
C loseProfit_min=1; C loseProfit_max=0; C loseProfit=0; C loseProfit_Points=38; mn01="######################## БЛОК ВЫБОРА  ЛОТА
####################"; F ixLot=0.01; PercentO fDepo=0.004; _multip_="при значениях множит ей лот а > 0, следующий лот  = предыдущий лот  *
множит ель1 * множит ель2"; multip1=1.11; multip2=0; A ccFreeMargin=300; mn02="======================= секция C lassical
====================="; T1=0.02; T2=0.04; T3=0.08; T4=0.1; T5=0.2; T6=0.4; mn03="======================= секция Grid
====================="; grid=false; drawgrid=false; grid1size=0; grid1inc=0; grid1maxtrades=0; grid1lots=0; grid2size=0; grid2inc=0; grid2maxtrades=0;
grid2lots=0; grid3size=0; grid3inc=0; grid3maxtrades=0; grid3lots=0; grid4size=0; grid4inc=0; grid4maxtrades=0; grid4lots=0;
mmn01="######################## БЛОК КОНТРОЛЯ СРЕДСТВ #############"; MaxPercDepo=0; MaxPercFree=100;
mm01="######################## БЛОК НАСТРОЕК от ложенного ордера ##"; V irt_O rder_on=false; V irt_TS_on=false; V irt_O rder_dist_perc=0;
V irt_O rder_Period=14; V irt_O rder_color=Yellow;
lmn0="#####################################################################"; qde=220; qdc=80;
ll50="#####################################################################";
ll51="====================================================================="; Stochastic_op_on=true; Stochastic_K_op=5;
Stochastic_D_op=5; Stochastic_S_op=3; Stochastic_OS_op=40; Stochastic_OB_op=60;
LL52="====================================================================="; Stochastic_cl_on=true; Stochastic_K_cl=5;
Stochastic_D_cl=5; Stochastic_S_cl=3; Stochastic_OS_cl=60; Stochastic_OB_cl=40;
qq2="#####################################################################";
qq3="====================================================================="; MACD_Xtr_on=false; FastMA=12;
SlowMA=26; Source=1; SourcePeriod=5; BackPeriod=444; xVolatility=0.5; Sens=0;
qq4="====================================================================="; MACD_Xtr_cl_on=false; FastMA_cl=12;
SlowMA_cl=26; Source_cl=1; SourcePeriod_cl=5; BackPeriod_cl=444; xVolatility _cl=0.5; Sens_cl=0;
qq5="#####################################################################";
qq6="====================================================================="; Envelopes_on=false; MA_Period=14;
MA_Shift=0; qq61="­1=23.6;­2=38.2;­3=50.0;­4=61.8;­5=78.6;­6=82.87(Gann);­7=88.2"; Dev iation=0.1;
qq7="====================================================================="; Envelopes_cl_on=false; MA_Period_cl=14;
MA_Shift_cl=0; qq71="­1=23.6;­2=38.2;­3=50.0;­4=61.8;­5=78.6;­6=82.87(Gann);­7=88.2"; Dev iation_cl=0.1; env_open_cl=false;
ll9="#####################################################################";
ll10="====================================================================="; ChannelsFIBO_MTF_AD_EA_on=true;
i_extremumDepth=90; i_maPeriod=120; ll12="­1=23.6;­2=38.2;­3=50.0;­4=61.8;­5=78.6;­6=82.87(Gann);­7=88.2;­8=100.0"; i_fiboLevel1=­2; i_indBarsCount=10000;
ll11="====================================================================="; ChannelsFIBO_MTF_AD_EA_cl_on=true;
i_extremumDepth_cl=370; i_maPeriod_cl=100; ll13="­1=23.6;­2=38.2;­3=50.0;­4=61.8;­5=78.6;­6=82.87(Gann);­7=88.2;­8=100.0"; i_fiboLevel1_cl=­2;
i_indBarsCount_cl=10000; i_open_cl=false; ll20="#####################################################################";
ll21="====================================================================="; ChannelsFIBO_v2_MTF_AD_EA_on=true;
i_extremumDepth_v2=78; i_maPeriod_v2=100; ll23="­1=23.6;­2=38.2;­3=50.0;­4=61.8;­5=78.6;­6=82.87(Gann);­7=88.2;­8=100.0"; cy c1=3;

Bars in test 353388 Ticks modelled 10003657 Modelling quality 25.00%

Mismatched
charts
errors

0

Initial
deposit

100.00 Spread 5

Total net
profit

90.66 Gross profit 127.13 Gross loss ­36.47

Profit factor 3.49 Expected payoff 0.74

Absolute
drawdown

8.26 Maximal drawdown 69.67 (43.16%) Relativ e drawdown 43.16% (69.67)

Total trades 123 Short positions (won %) 15 (93.33%) Long positions (won %) 108 (89.81%)

Profit trades (% of total) 111 (90.24%) Loss trades (% of total) 12 (9.76%)

Largest profit trade 16.93 loss trade ­10.55

Average profit trade 1.15 loss trade ­3.04

Maximum consecutiv e wins (profit in money ) 50 (46.11) consecutiv e losses (loss in money ) 2 (­21.02)

Maximal consecutiv e profit (count of wins) 46.11 (50) consecutiv e loss (count of losses) ­21.02 (2)

Average consecutiv e wins 9 consecutiv e losses 1

# Time Type O rder Size Price S / L T / P Profit Balance

1 2014.01.20 03:19 buy 1 0.01 1.35190 0.00000 0.00000

2 2014.01.20 04:38 close 1 0.01 1.35235 0.00000 0.00000 0.40 100.40

3 2014.01.22 20:06 buy 2 0.01 1.35432 0.00000 0.00000

4 2014.01.23 05:28 close 2 0.01 1.35481 0.00000 0.00000 0.39 100.79

5 2014.01.23 18:43 sell 3 0.01 1.36799 0.00000 0.00000

6 2014.01.24 11:51 close 3 0.01 1.36754 0.00000 0.00000 0.40 101.19
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7 2014.01.27 14:10 buy 4 0.01 1.36737 0.00000 0.00000

8 2014.01.27 19:04 close 4 0.01 1.36780 0.00000 0.00000 0.38 101.57

9 2014.01.29 15:17 buy 5 0.01 1.36558 0.00000 0.00000

10 2014.01.29 17:15 close 5 0.01 1.36603 0.00000 0.00000 0.40 101.97

11 2014.02.05 09:07 buy 6 0.01 1.35111 0.00000 0.00000

12 2014.02.05 10:47 close 6 0.01 1.35154 0.00000 0.00000 0.38 102.35

13 2014.02.06 15:41 buy 7 0.01 1.35121 0.00000 0.00000

14 2014.02.06 16:48 close 7 0.01 1.35820 0.00000 0.00000 6.94 109.29

15 2014.02.10 11:39 sell 8 0.01 1.36462 0.00000 0.00000

16 2014.02.10 12:31 close 8 0.01 1.36360 0.00000 0.00000 0.97 110.26

17 2014.02.10 19:05 sell 9 0.01 1.36461 0.00000 0.00000

18 2014.02.10 23:05 close 9 0.01 1.36353 0.00000 0.00000 1.03 111.29

19 2014.02.18 03:45 buy 10 0.01 1.36974 0.00000 0.00000

20 2014.02.18 05:01 close 10 0.01 1.37028 0.00000 0.00000 0.49 111.78

21 2014.02.19 12:50 buy 11 0.01 1.37518 0.00000 0.00000

22 2014.02.19 17:27 close 11 0.01 1.37568 0.00000 0.00000 0.44 112.22

23 2014.02.20 11:24 buy 12 0.01 1.37038 0.00000 0.00000

24 2014.02.20 18:01 close 12 0.01 1.37222 0.00000 0.00000 1.79 114.01

25 2014.03.05 06:15 buy 13 0.01 1.37316 0.00000 0.00000

26 2014.03.05 06:25 buy 14 0.01 1.37311 0.00000 0.00000

27 2014.03.05 11:09 close 14 0.01 1.37382 0.00000 0.00000 0.66 114.67

28 2014.03.05 11:09 close 13 0.01 1.37382 0.00000 0.00000 0.61 115.28

29 2014.03.05 12:02 sell 15 0.01 1.37401 0.00000 0.00000

30 2014.03.05 12:29 close 15 0.01 1.37259 0.00000 0.00000 1.37 116.65

31 2014.03.10 18:18 buy 16 0.01 1.38702 0.00000 0.00000

32 2014.03.10 19:00 close 16 0.01 1.38789 0.00000 0.00000 0.81 117.46

33 2014.03.11 08:12 buy 17 0.01 1.38647 0.00000 0.00000

34 2014.03.11 08:32 buy 18 0.01 1.38643 0.00000 0.00000

35 2014.03.11 09:54 close 18 0.01 1.38689 0.00000 0.00000 0.40 117.86

36 2014.03.11 09:54 close 17 0.01 1.38689 0.00000 0.00000 0.36 118.22

37 2014.03.21 10:33 buy 19 0.01 1.37766 0.00000 0.00000

38 2014.03.21 11:02 buy 20 0.01 1.37696 0.00000 0.00000

39 2014.03.21 11:36 close 20 0.01 1.37848 0.00000 0.00000 1.46 119.68

40 2014.03.21 11:36 close 19 0.01 1.37848 0.00000 0.00000 0.76 120.44

41 2014.03.26 08:42 buy 21 0.01 1.38083 0.00000 0.00000

42 2014.03.26 10:05 close 21 0.01 1.38128 0.00000 0.00000 0.39 120.83

43 2014.04.01 10:27 sell 22 0.01 1.37894 0.00000 0.00000

44 2014.04.01 14:28 close 22 0.01 1.37850 0.00000 0.00000 0.38 121.21

45 2014.04.09 21:25 sell 23 0.01 1.38437 0.00000 0.00000

46 2014.04.10 09:25 close 23 0.01 1.38392 0.00000 0.00000 0.39 121.60

47 2014.04.11 14:40 buy 24 0.01 1.38747 0.00000 0.00000

48 2014.04.11 16:36 close 24 0.01 1.38824 0.00000 0.00000 0.71 122.31

49 2014.04.15 12:01 buy 25 0.01 1.37979 0.00000 0.00000

50 2014.04.15 13:03 close 25 0.01 1.38083 0.00000 0.00000 0.98 123.29

51 2014.04.16 18:10 buy 26 0.01 1.38077 0.00000 0.00000

52 2014.04.16 19:13 close 26 0.01 1.38245 0.00000 0.00000 1.62 124.91

53 2014.04.21 01:00 buy 27 0.01 1.38169 0.00000 0.00000

54 2014.04.21 09:48 close 27 0.01 1.38222 0.00000 0.00000 0.47 125.38

55 2014.04.21 18:46 buy 28 0.01 1.37894 0.00000 0.00000

56 2014.04.22 04:52 close 28 0.01 1.37942 0.00000 0.00000 0.40 125.78

57 2014.04.29 18:56 buy 29 0.01 1.38078 0.00000 0.00000

58 2014.04.30 02:06 close 29 0.01 1.38127 0.00000 0.00000 0.41 126.20

59 2014.05.02 04:40 buy 30 0.01 1.38598 0.00000 0.00000

60 2014.05.02 11:36 close 30 0.01 1.38642 0.00000 0.00000 0.38 126.58

61 2014.05.07 09:03 buy 31 0.01 1.39189 0.00000 0.00000

62 2014.05.07 10:10 close 31 0.01 1.39234 0.00000 0.00000 0.39 126.97

63 2014.05.16 13:27 buy 32 0.01 1.36960 0.00000 0.00000

64 2014.05.16 13:49 buy 33 0.01 1.36888 0.00000 0.00000

65 2014.05.16 14:29 close 33 0.01 1.37056 0.00000 0.00000 1.63 128.60

66 2014.05.16 14:29 close 32 0.01 1.37056 0.00000 0.00000 0.91 129.51

67 2014.05.19 01:00 buy 34 0.01 1.36983 0.00000 0.00000

68 2014.05.19 03:02 close 34 0.01 1.37026 0.00000 0.00000 0.38 129.89

69 2014.05.21 15:55 buy 35 0.01 1.36619 0.00000 0.00000

70 2014.05.21 16:29 buy 36 0.01 1.36581 0.00000 0.00000

71 2014.05.21 19:11 close 36 0.01 1.36726 0.00000 0.00000 1.40 131.29

72 2014.05.21 19:11 close 35 0.01 1.36726 0.00000 0.00000 1.02 132.31

73 2014.05.22 07:48 buy 37 0.01 1.36711 0.00000 0.00000
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74 2014.05.22 09:49 close 37 0.01 1.36754 0.00000 0.00000 0.38 132.69

75 2014.05.23 14:00 buy 38 0.01 1.36182 0.00000 0.00000

76 2014.05.23 15:00 close 38 0.01 1.36340 0.00000 0.00000 1.53 134.22

77 2014.05.26 17:00 sell 39 0.01 1.36421 0.00000 0.00000

78 2014.05.27 15:06 close 39 0.01 1.36371 0.00000 0.00000 0.45 134.67

79 2014.06.04 20:20 buy 40 0.01 1.36033 0.00000 0.00000

80 2014.06.05 09:07 close 40 0.01 1.36093 0.00000 0.00000 0.50 135.17

81 2014.06.10 08:01 buy 41 0.01 1.35877 0.00000 0.00000

82 2014.06.10 09:11 close 41 0.01 1.35924 0.00000 0.00000 0.42 135.59

83 2014.06.11 03:05 buy 42 0.01 1.35400 0.00000 0.00000

84 2014.06.11 08:59 close 42 0.01 1.35443 0.00000 0.00000 0.38 135.97

85 2014.06.12 11:11 buy 43 0.01 1.35275 0.00000 0.00000

86 2014.06.12 15:59 close 43 0.01 1.35401 0.00000 0.00000 1.21 137.18

87 2014.06.19 22:16 buy 44 0.01 1.36048 0.00000 0.00000

88 2014.06.20 03:52 close 44 0.01 1.36119 0.00000 0.00000 0.64 137.82

89 2014.06.20 12:58 buy 45 0.01 1.36061 0.00000 0.00000

90 2014.06.23 08:22 close 45 0.01 1.36121 0.00000 0.00000 0.53 138.36

91 2014.06.25 12:44 buy 46 0.01 1.36035 0.00000 0.00000

92 2014.06.25 14:30 close 46 0.01 1.36078 0.00000 0.00000 0.38 138.74

93 2014.07.02 15:33 buy 47 0.01 1.36467 0.00000 0.00000

94 2014.07.02 17:01 close 47 0.01 1.36572 0.00000 0.00000 1.00 139.74

95 2014.07.03 13:44 buy 48 0.01 1.36502 0.00000 0.00000

96 2014.07.07 03:47 buy 49 0.01 1.35840 0.00000 0.00000

97 2014.07.07 04:00 buy 50 0.01 1.35830 0.00000 0.00000

98 2014.07.07 04:24 buy 51 0.01 1.35819 0.00000 0.00000

99 2014.07.07 18:28 close 51 0.01 1.36047 0.00000 0.00000 2.23 141.97

100 2014.07.07 18:28 close 50 0.01 1.36047 0.00000 0.00000 2.12 144.09

101 2014.07.07 18:28 close 49 0.01 1.36047 0.00000 0.00000 2.02 146.11

102 2014.07.07 18:28 close 48 0.01 1.36047 0.00000 0.00000 ­4.63 141.47

103 2014.07.08 09:41 buy 52 0.01 1.35965 0.00000 0.00000

104 2014.07.08 11:31 close 52 0.01 1.36008 0.00000 0.00000 0.38 141.85

105 2014.07.08 17:58 sell 53 0.01 1.36140 0.00000 0.00000

106 2014.07.09 14:12 close 53 0.01 1.36079 0.00000 0.00000 0.56 142.41

107 2014.07.11 16:08 buy 54 0.01 1.35956 0.00000 0.00000

108 2014.07.11 16:33 close 54 0.01 1.36064 0.00000 0.00000 1.03 143.44

109 2014.07.15 11:49 buy 55 0.01 1.36042 0.00000 0.00000

110 2014.07.15 14:07 close 55 0.01 1.36086 0.00000 0.00000 0.39 143.83

111 2014.07.16 12:58 buy 56 0.01 1.35360 0.00000 0.00000

112 2014.07.16 22:10 buy 57 0.01 1.35220 0.00000 0.00000

113 2014.07.17 10:20 close 57 0.01 1.35340 0.00000 0.00000 1.10 144.93

114 2014.07.17 10:20 close 56 0.01 1.35340 0.00000 0.00000 ­0.30 144.64

115 2014.07.18 02:29 buy 58 0.01 1.35164 0.00000 0.00000

116 2014.07.18 03:36 close 58 0.01 1.35207 0.00000 0.00000 0.38 145.02

117 2014.07.21 14:53 buy 59 0.01 1.35154 0.00000 0.00000

118 2014.07.21 15:59 close 59 0.01 1.35248 0.00000 0.00000 0.89 145.91

119 2014.07.29 07:47 buy 60 0.01 1.34317 0.00000 0.00000

120 2014.07.29 10:40 close 60 0.01 1.34360 0.00000 0.00000 0.38 146.29

121 2014.07.29 19:20 buy 61 0.01 1.34056 0.00000 0.00000

122 2014.07.30 00:48 close 61 0.01 1.34104 0.00000 0.00000 0.41 146.70

123 2014.08.05 09:50 buy 62 0.01 1.34181 0.00000 0.00000

124 2014.08.07 11:13 buy 63 0.01 1.33676 0.00000 0.00000

125 2014.08.08 09:46 close 63 0.01 1.34033 0.00000 0.00000 3.50 150.20

126 2014.08.08 09:46 close 62 0.01 1.34033 0.00000 0.00000 ­1.61 148.59

127 2014.08.12 09:38 buy 64 0.01 1.33626 0.00000 0.00000

128 2014.08.12 10:32 close 64 0.01 1.33686 0.00000 0.00000 0.55 149.14

129 2014.08.15 01:33 buy 65 0.01 1.33606 0.00000 0.00000

130 2014.08.15 07:04 close 65 0.01 1.33651 0.00000 0.00000 0.40 149.54

131 2014.08.21 03:39 buy 66 0.01 1.32572 0.00000 0.00000

132 2014.08.21 09:30 close 66 0.01 1.32616 0.00000 0.00000 0.39 149.93

133 2014.08.26 02:28 buy 67 0.01 1.31847 0.00000 0.00000

134 2014.08.26 03:51 close 67 0.01 1.31892 0.00000 0.00000 0.40 150.33

135 2014.08.26 20:45 buy 68 0.01 1.31664 0.00000 0.00000

136 2014.08.27 09:06 close 68 0.01 1.31709 0.00000 0.00000 0.38 150.72

137 2014.08.28 13:47 buy 69 0.01 1.31737 0.00000 0.00000

138 2014.08.28 18:50 close 69 0.01 1.31831 0.00000 0.00000 0.89 151.61

139 2014.08.29 18:32 buy 70 0.01 1.31478 0.00000 0.00000

140 2014.09.01 04:58 buy 71 0.01 1.31254 0.00000 0.00000
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141 2014.09.01 05:28 buy 72 0.01 1.31219 0.00000 0.00000

142 2014.09.01 11:04 close 72 0.01 1.31362 0.00000 0.00000 1.38 152.99

143 2014.09.01 11:04 close 71 0.01 1.31362 0.00000 0.00000 1.03 154.02

144 2014.09.01 11:04 close 70 0.01 1.31362 0.00000 0.00000 ­1.23 152.79

145 2014.09.02 04:25 buy 73 0.01 1.31233 0.00000 0.00000

146 2014.09.02 10:03 close 73 0.01 1.31276 0.00000 0.00000 0.38 153.17

147 2014.09.04 10:04 buy 74 0.01 1.31405 0.00000 0.00000

148 2014.09.04 11:15 close 74 0.01 1.31448 0.00000 0.00000 0.38 153.55

149 2014.09.09 22:53 sell 75 0.01 1.29518 0.00000 0.00000

150 2014.09.10 05:17 close 75 0.01 1.29367 0.00000 0.00000 1.46 155.01

151 2014.09.12 09:37 sell 76 0.01 1.29304 0.00000 0.00000

152 2014.09.12 10:04 close 76 0.01 1.29184 0.00000 0.00000 1.15 156.16

153 2014.09.15 14:23 buy 77 0.01 1.29177 0.00000 0.00000

154 2014.09.15 16:16 close 77 0.01 1.29246 0.00000 0.00000 0.64 156.80

155 2014.09.16 09:04 buy 78 0.01 1.29375 0.00000 0.00000

156 2014.09.16 09:12 buy 79 0.01 1.29356 0.00000 0.00000

157 2014.09.16 10:42 close 79 0.01 1.29409 0.00000 0.00000 0.48 157.28

158 2014.09.16 10:42 close 78 0.01 1.29409 0.00000 0.00000 0.29 157.57

159 2014.09.17 08:43 buy 80 0.01 1.29499 0.00000 0.00000

160 2014.09.17 09:32 close 80 0.01 1.29545 0.00000 0.00000 0.41 157.98

161 2014.09.19 09:34 buy 81 0.01 1.29031 0.00000 0.00000

162 2014.09.19 13:51 buy 82 0.01 1.28665 0.00000 0.00000

163 2014.09.19 13:59 buy 83 0.01 1.28643 0.00000 0.00000

164 2014.09.19 14:34 buy 84 0.01 1.28585 0.00000 0.00000

165 2014.09.19 15:51 close 84 0.01 1.28774 0.00000 0.00000 1.84 159.82

166 2014.09.19 15:51 close 83 0.01 1.28774 0.00000 0.00000 1.26 161.08

167 2014.09.19 15:51 close 82 0.01 1.28774 0.00000 0.00000 1.04 162.12

168 2014.09.19 15:51 close 81 0.01 1.28774 0.00000 0.00000 ­2.62 159.50

169 2014.09.22 17:32 buy 85 0.01 1.28275 0.00000 0.00000

170 2014.09.22 19:43 close 85 0.01 1.28365 0.00000 0.00000 0.85 160.35

171 2014.09.24 21:44 buy 86 0.01 1.27808 0.00000 0.00000

172 2014.09.24 21:51 buy 87 0.01 1.27800 0.00000 0.00000

173 2014.10.01 04:37 buy 88 0.01 1.26137 0.00000 0.00000

174 2014.10.03 17:28 buy 89 0.01 1.25078 0.00000 0.00000

175 2014.10.07 22:20 close 89 0.01 1.26779 0.00000 0.00000 16.93 177.28

176 2014.10.07 22:20 close 88 0.01 1.26779 0.00000 0.00000 6.27 183.55

177 2014.10.07 22:20 close 87 0.01 1.26779 0.00000 0.00000 ­10.47 173.08

178 2014.10.07 22:20 close 86 0.01 1.26779 0.00000 0.00000 ­10.55 162.54

179 2014.10.10 10:53 buy 90 0.01 1.26696 0.00000 0.00000

180 2014.10.10 12:39 close 90 0.01 1.26758 0.00000 0.00000 0.57 163.11

181 2014.10.10 15:38 buy 91 0.01 1.26298 0.00000 0.00000

182 2014.10.10 18:54 close 91 0.01 1.26372 0.00000 0.00000 0.69 163.80

183 2014.10.13 04:40 sell 92 0.01 1.26746 0.00000 0.00000

184 2014.10.13 09:52 close 92 0.01 1.26620 0.00000 0.00000 1.21 165.01

185 2014.10.15 04:33 buy 93 0.01 1.26279 0.00000 0.00000

186 2014.10.15 05:55 close 93 0.01 1.26402 0.00000 0.00000 1.18 166.19

187 2014.10.22 15:56 buy 94 0.01 1.26693 0.00000 0.00000

188 2014.10.23 13:46 close 94 0.01 1.26742 0.00000 0.00000 0.39 166.58

189 2014.10.24 10:02 buy 95 0.01 1.26484 0.00000 0.00000

190 2014.10.24 10:31 buy 96 0.01 1.26417 0.00000 0.00000

191 2014.10.24 11:32 close 96 0.01 1.26532 0.00000 0.00000 1.10 167.68

192 2014.10.24 11:32 close 95 0.01 1.26532 0.00000 0.00000 0.43 168.11

193 2014.10.28 12:19 buy 97 0.01 1.26914 0.00000 0.00000

194 2014.10.28 14:18 close 97 0.01 1.27038 0.00000 0.00000 1.19 169.30

195 2014.10.29 11:51 buy 98 0.01 1.27267 0.00000 0.00000

196 2014.10.29 13:25 close 98 0.01 1.27333 0.00000 0.00000 0.61 169.91

197 2014.10.30 03:45 buy 99 0.01 1.26230 0.00000 0.00000

198 2014.10.30 19:18 close 99 0.01 1.26281 0.00000 0.00000 0.46 170.37

199 2014.10.31 07:58 buy 100 0.01 1.25865 0.00000 0.00000

200 2014.10.31 09:04 buy 101 0.01 1.25643 0.00000 0.00000

201 2014.10.31 10:46 close 101 0.01 1.25798 0.00000 0.00000 1.50 171.87

202 2014.10.31 10:46 close 100 0.01 1.25798 0.00000 0.00000 ­0.72 171.15

203 2014.10.31 16:25 buy 102 0.01 1.25169 0.00000 0.00000

204 2014.10.31 19:09 close 102 0.01 1.25379 0.00000 0.00000 2.05 173.20

205 2014.11.06 23:58 buy 103 0.01 1.23757 0.00000 0.00000

206 2014.11.07 03:08 close 103 0.01 1.23839 0.00000 0.00000 0.75 173.95

207 2014.11.11 10:52 buy 104 0.01 1.24095 0.00000 0.00000
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208 2014.11.11 14:07 close 104 0.01 1.24167 0.00000 0.00000 0.67 174.62

209 2014.11.21 10:21 buy 105 0.01 1.25401 0.00000 0.00000

210 2014.11.21 11:04 close 105 0.01 1.25476 0.00000 0.00000 0.70 175.32

211 2014.11.21 14:48 buy 106 0.01 1.24205 0.00000 0.00000

212 2014.11.21 20:21 buy 107 0.01 1.23846 0.00000 0.00000

213 2014.11.24 13:15 close 107 0.01 1.24071 0.00000 0.00000 2.18 177.51

214 2014.11.24 13:15 close 106 0.01 1.24071 0.00000 0.00000 ­1.41 176.10

215 2014.11.27 11:21 sell 108 0.01 1.25178 0.00000 0.00000

216 2014.11.27 12:01 close 108 0.01 1.25068 0.00000 0.00000 1.05 177.15

217 2014.11.28 02:43 buy 109 0.01 1.24659 0.00000 0.00000

218 2014.11.28 07:57 buy 110 0.01 1.24487 0.00000 0.00000

219 2014.11.28 11:11 close 110 0.01 1.24616 0.00000 0.00000 1.24 178.39

220 2014.11.28 11:11 close 109 0.01 1.24616 0.00000 0.00000 ­0.48 177.91

221 2014.11.28 15:53 sell 111 0.01 1.24733 0.00000 0.00000

222 2014.11.28 18:50 close 111 0.01 1.24690 0.00000 0.00000 0.38 178.29

223 2014.11.28 20:32 buy 112 0.01 1.24377 0.00000 0.00000

224 2014.12.01 02:01 close 112 0.01 1.24601 0.00000 0.00000 2.17 180.46

225 2014.12.02 14:07 buy 113 0.01 1.24340 0.00000 0.00000

226 2014.12.02 15:09 close 113 0.01 1.24427 0.00000 0.00000 0.82 181.28

227 2014.12.03 11:42 buy 114 0.01 1.23671 0.00000 0.00000

228 2014.12.03 18:49 buy 115 0.01 1.23112 0.00000 0.00000

229 2014.12.04 17:41 close 115 0.01 1.23516 0.00000 0.00000 3.94 185.23

230 2014.12.04 17:41 close 114 0.01 1.23516 0.00000 0.00000 ­1.65 183.58

231 2014.12.05 15:39 buy 116 0.01 1.23536 0.00000 0.00000

232 2014.12.05 16:43 close 116 0.01 1.23594 0.00000 0.00000 0.53 184.11

233 2014.12.08 15:03 buy 117 0.01 1.22495 0.00000 0.00000

234 2014.12.08 15:24 close 117 0.01 1.22648 0.00000 0.00000 1.48 185.59

235 2014.12.10 19:13 sell 118 0.01 1.24193 0.00000 0.00000

236 2014.12.11 02:00 sell 119 0.01 1.24435 0.00000 0.00000

237 2014.12.11 13:17 close 119 0.01 1.24269 0.00000 0.00000 1.61 187.20

238 2014.12.11 13:17 close 118 0.01 1.24269 0.00000 0.00000 ­0.81 186.39

239 2014.12.11 13:43 buy 120 0.01 1.24236 0.00000 0.00000

240 2014.12.11 14:37 close 120 0.01 1.24444 0.00000 0.00000 2.03 188.42

241 2014.12.12 11:23 buy 121 0.01 1.23867 0.00000 0.00000

242 2014.12.12 11:52 close 121 0.01 1.23997 0.00000 0.00000 1.25 189.67

243 2014.12.18 17:35 buy 122 0.01 1.22838 0.00000 0.00000

244 2014.12.18 20:49 close 122 0.01 1.22904 0.00000 0.00000 0.61 190.28

245 2014.12.19 20:50 buy 123 0.01 1.22280 0.00000 0.00000

246 2014.12.22 05:16 close 123 0.01 1.22325 0.00000 0.00000 0.38 190.66


