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Strategy Tester: Generic A-TLP v.12.30_RUS

Strategy Tester Report
Generic A-TLP v.12.30_RUS

Alpari-ECN1 (Build 1010)

Swiss Franc)

15 1&i66 (M15) 2016.02.15 07:00 - 2016.10.14 23:45 (2015.02.15 - 2016.10.15)

Aig oede (iae4iead oi+iné idota i ifi
====>"; SetName="EUR_CHF_M15"; every_tick=true; MagicNumber=1202; Slippage=5; Lots=0.1; Auto_Risk=0; MM_Depo=0;
Max_Spread=25; Stop_Loss=22; Take_Profit=100; TP_perc=0; min_TP=10; MaxDailyRange=1000; CheckMDRAfter0=false; Hedging=true; S_2=""
>"s §_21="Iafioaiéée Bollinger Band"; BB_Period=13; BB_Deviation=2; Entry_Break=0; Min_Volatility=7; OnlyBid=true; S_22="1aR0odit

S_1="<==== General settings

SETTINGS ====

148 &Ma0 fadidiliped &ifodillo 0aéiosdéiia)

cci_Period_open=0; cci_level_open=0; S_23="1¢ iaéA.aéeia fad+e = 0 - 40é&."; maxcandle=0; barcount=8; S_24="15¢ iadcd = 0 - 4(ié&."; pause=30; sizeloss=20;

>" S 31=

S_33="{8& MA_period =

Trade Time Filter

="<==== Trailing stop/Breakeven =

"fd& Exit_Minutes = 0 - a0é
0 - atée.";

>" TradeAIIDaysInTheSameTlme false; S_51="<=

", Trail_Start=6; Trail_Size=1; Trail_Step=0.1; rollover_trall_end=true; X=
" EX|t Minutes=200; Time_Profit_Pips=5; S_32="i8& Exit_Distance = 0 - 4(é
; MA_period= 7 Reverse_Profit=6; S_34="{d& CCI: Period = 0 - 40&

=1; S 3=
", Exit_Distance=

"<==== EXIT SETTINGS

5 Exit_ Proft __Pips=-2;
", cci_Period_close=0; ccn level_close=100; S_5="<====

= MONDAY / ALL DAYS ==>"; MONDAY_Enabled=true; MONDAY_Start_Trade_Hour=22;

MONDAY_Start_Trade_Minute=0; MONDAY_End_Trade_Hour=1; MONDAY_End_Trade_Minute=0; S_52:"<:: TUESDAY ==>"; TUESDAY_Enabled=true;

TUESDAY_Start_Trade_Hour=22; TUESDAY_Start_Trade_Minute=0; TUESDAY_End_Trade_Hour=1; TUESDAY_End_Trade_Minute=0; S_53=

"<== WEDNESDAY

==>"; WEDNESDAY_Enabled=true; WEDNESDAY_Start_Trade_Hour=22; WEDNESDAY_Start_Trade_Minute=0; WEDNESDAY_End_Trade_Hour=23;

WEDNESDAY_End_Trade_Minute=59; S_54="<==

THURSDAY_Start_Trade_Minute=0; THURSDAY_End_Trade_Hour=1; THURSDAY_End_Trade_Minute=0; S_55=

o=z

THURSDAY ==>"; THURSDAY_Enabled=true; THURSDAY_Start_Trade_Hour=22;

FRIDAY ==>";

FRIDAY_Enabled=true;

FRIDAY_Start_Trade_Hour=22; FRIDAY_Start_Trade_Minute=0; FRIDAY_End_Trade_Hour=23; FRIDAY_End_Trade_Minute=59; S_6 "<==== Roll Over Filter
====>"; OpenOrdersInRollover=false; CloseOrdersInRollover=false; rollover_start="23:55"; rollover_end="01:00"; S_7="<==== Other Settings ====>";
showinfopanel=false; VisualDebug=false; Col_info=176,162,168; Col_info2=Gray; WriteLogFile=true;

Niiageesiaaii oeeia 19037545 Ea-+aiioal iadeeaiaaiey 24.86%

favuay iseaten

[adieetaaied 0235003

iaefeiagtiay isifaada

Eiaioaea ficaoie (% a08303305)

340808 nadeee (% o afias)

489.98
2.39

38.79 (0.39%)

73 (71.23%)
101 (71.13%)

Nisaa

fauee canoie

foilieodeiay isiraaea

A&gii(a iiceoee (% alié30aaged)

Ga001+i08 Radeee (% 7o afad)

20

-150.05

0.39% (38.79)

69 (71.01%)
41 (28.87%)

Naiay &letiody ivealslidy fadeea 78.23 o6alol+iay fiadééa -22.25
Nadalyy iveatsliay fadeea 4.85 daliol+iay fadeéa -3.66
1aéReiacing slee&Moat i8id8d0ai06 atiead0pdé (idealsl) 14 (48.95) i8id380ai06 idledaigdé (6aloie) 3 (-5.06)
38R, i%isda0aiay isealsl (~efél a0eas0pdé) 122.16 (4) i8id3d0aité 6adoié (+efiél isieddindé) -22.25 (1)
Nagaieé idisasnainé ateasis 4 i&iddd0ai0é idieaslts 2
Banawc [ (hencres | Boe Twn (Hawdonss TowHsll METOM HE OCHOBS BO0EX HEMMEHEWKG! BOCT yiHss: Taikdpeinoe ans rexepspm kesnoro Tams)] | 24,569 "
103
10272
10200
10127
10055
i 7 13 18 24 30 35 42 48 54 &0 &6 7 GE 85 95 101 107 113 11% 125 130 136 142 e
1 Adsiy O&i JEEEN) faogi 08ia S/L T/P aeaten Aagaii
1 2016.02.15 23:30 buy 1 0.10 1.10116 0.00000 0.00000
2 2016.02.15 23:30 modify 1 0.10 1.10116 1.09896 1.11116
3 2016.02.16 01:07 close 1 0.10 1.10160 1.09896 1.11116 4.20 10004.20
4 2016.02.16 22:45 sell 2 0.10 1.10156 0.00000 0.00000
5 2016.02.16 22:45 modify 2 0.10 1.10156 1.10376 1.09156
6 2016.02.17 01:00 close 2 0.10 1.10129 1.10376 1.09156 2.72 10006.92
7 2016.02.17 22:03 buy 3 0.10 1.10386 0.00000 0.00000
8 2016.02.17 22:03 modify 3 0.10 1.10386 1.10166 1.11386
9 2016.02.17 22:07 modify 3 0.10 1.10386 1.10387 1.11386
10 2016.02.17 22:07 modify 3 0.10 1.10386 1.10436 1.11386
11 2016.02.17 22:07 modify 3 0.10 1.10386 1.10437 1.11386
12 2016.02.17 22:07 modify 3 0.10 1.10386 1.10439 1.11386
13 2016.02.17 22:07 modify 3 0.10 1.10386 1.10440 1.11386
14 2016.02.17 22:08 s/l 3 0.10 1.10440 1.10440 1.11386 5.46 10012.38
15 2016.02.18 22:49 buy 4 0.10 1.10284 0.00000 0.00000
16 2016.02.18 22:49 modify 4 0.10 1.10284 1.10064 1.11284
17 2016.02.19 01:22 close 4 0.10 1.10322 1.10064 1.11284 3.59 10015.96
18 2016.02.19 22:54 sell 5 0.10 1.10209 0.00000 0.00000
19 2016.02.19 22:54 modify 5 0.10 1.10209 1.10429 1.09209
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1.09996
1.09996
1.09996
1.09996
1.09996
1.09996
1.09996
1.09996
1.09996
1.09996
1.09996
1.09996
1.10085
1.10096
1.10096
1.10096
1.10096
1.10096
1.10096
1.10096
1.10096
1.10096
1.10031
1.09598
1.09598
1.09608
1.09724
1.09724
1.09724
1.09724
1.09724
1.09724
1.09664
1.09488
1.09488
1.09463
1.09000
1.09000
1.09000
1.09000
1.09052
1.09085
1.09085
1.09052
1.09017
1.09017
1.09053
1.09073
1.09073
1.09040
1.09086
1.09086
1.09136
1.09134
1.09134
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1.10046
1.10047
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1.10053
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1.10060
1.10061
1.10063
1.10064
1.10066
1.10067
1.10068
1.10070
1.10071
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1.10074
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1.10316
1.10095
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1.10045
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1.10043
1.10042
1.10041
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1.09818
1.09818
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1.09944
1.09722
1.09669
1.09667
1.09664
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0.00000
1.09708
1.09708
0.00000
1.08780
1.09001
1.09052
1.09052
0.00000
1.09305
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1.08797
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0.00000
1.10017
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8.99

6.55

-1.02

6.06

5.25

3.32

3.64

4.80

10048.63

10055.18

10054.16

10060.22

10062.75

10068.00

10071.32

10074.96

10078.28

10083.07

411



17.10.2016

221
222
223
224
225
226
227
228
229
230
231
232
233
234
235
236
237
238
239
240
241
242
243
244
245
246
247
248
249
250
251
252
253
254
255
256
257
258
259
260
261
262
263
264
265
266
267
268
269
270
271
272
273
274
275
276
277
278
279
280
281
282
283
284
285
286
287

2016.03.30 03:07
2016.03.30 22:00
2016.03.30 22:00
2016.03.31 09:18
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2016.04.06 02:06
2016.04.06 22:09
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2016.04.07 02:54
2016.04.08 22:00
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2016.04.11 01:09
2016.04.11 23:52
2016.04.11 23:52
2016.04.12 03:22
2016.04.12 23:21
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2016.04.13 02:00
2016.04.13 22:00
2016.04.13 22:00
2016.04.13 22:15
2016.04.13 22:15
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2016.04.13 22:15
2016.04.13 22:16
2016.04.13 22:16
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2016.04.13 22:18
2016.04.13 22:19
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2016.04.13 23:31
2016.04.14 01:37
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2016.04.14 22:39
2016.04.14 23:52
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2016.04.15 22:09
2016.04.18 01:00
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1.09162
1.09162
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1.09162
1.09224
1.08862
1.08862
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1.08989
1.08989
1.08969
1.08718
1.08718
1.08725
1.08879
1.08879
1.08895
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1.08657
1.08657
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1.09443
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0.00000
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0.00000
1.08261
1.08261
0.00000
1.08372
1.08372
0.00000
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1.08242
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1.08242
1.08242
1.08242
1.08242
1.08242
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1.08242
1.08242
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1.09862
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1.08097
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1.09988
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1.08223
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2016.04.25 01:21
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2016.04.28 01:07
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2016.05.03 22:09
2016.05.03 22:21
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2016.05.03 22:52
2016.05.03 23:54
2016.05.03 23:54
2016.05.03 23:54
2016.05.04 03:54
2016.05.05 22:37
2016.05.05 22:37
2016.05.06 04:36
2016.05.06 22:04
2016.05.06 22:04
2016.05.09 01:48
2016.05.10 22:48
2016.05.10 22:48
2016.05.10 23:30
2016.05.10 23:39
2016.05.10 23:39
2016.05.11 01:00
2016.05.12 22:00
2016.05.12 22:00
2016.05.13 01:37
2016.05.13 22:48
2016.05.13 22:48
2016.05.13 23:09
2016.05.13 23:48
2016.05.13 23:48
2016.05.16 01:09
2016.05.17 22:04
2016.05.17 22:04
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2016.05.19 22:24
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1.09258
1.09236
1.09857
1.09857
1.09816
1.09841
1.09841
1.09885
1.10003
1.10003
1.09985
1.09961
1.09961
1.10006
1.09735
1.09735
1.09734
1.09858
1.09858
1.09858
1.09858
1.09858
1.09858
1.09796
1.10083
1.10083
1.10072
1.09751
1.09751
1.09780
1.09809
1.09809
1.09766
1.09746
1.09746
1.09741
1.10423
1.10423
1.10403
1.10787
1.10787
1.10807
1.10929
1.10929
1.10971
1.10989
1.10989
1.10968
1.10414
1.10414
1.10410
1.10312
1.10312
1.10274
1.10299
1.10299
1.10257
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1.10903
1.10909
1.10839
1.10839
1.10859
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1.10948
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1.10029
1.10029
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0.00000
1.10709
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1.10841
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1.09003
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0.00000
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1.08735
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1.08858
1.08858
1.08858
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1.08858
1.08858
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1.09083
1.09083
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1.10751
1.10751
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1.08809
1.08809
0.00000
1.10746
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1.09787
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1.09839
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1.08710
1.08676
1.08999
1.08999
1.08989
1.08542
1.08542
1.08495
1.08342
1.08342
1.08342
1.08342
1.08342
1.08342
1.08342
1.08342
1.08342
1.08342
1.08342
1.08342
1.08342
1.08342
1.08342
1.08406
1.08681
1.08681
1.08723
1.09442
1.09442
1.09436
1.09643
1.09643
1.09606

0.00000
1.09012
1.09012
0.00000
1.08818
1.08818
0.00000
1.08902
1.08902
0.00000
1.08923
1.08923
0.00000
1.08629
1.08629
0.00000
1.08796
1.08796
0.00000
1.08897
1.08897
0.00000
1.08529
1.08529
0.00000
1.08361
1.08361
0.00000
1.07867
1.07867
0.00000
1.08142
1.08142
0.00000
1.08930
1.08930
0.00000
1.08779
1.08779
0.00000
1.08762
1.08762
0.00000
1.08122
1.08343
1.08392
1.08393
1.08395
1.08396
1.08397
1.08399
1.08400
1.08402
1.08403
1.08404
1.08405
1.08406
1.08406
0.00000
1.08461
1.08461
0.00000
1.09662
1.09662
0.00000
1.09863
1.09863

0.00000
1.07792
1.07792
0.00000
1.07598
1.07598
0.00000
1.07682
1.07682
0.00000
1.07703
1.07703
0.00000
1.07409
1.07409
0.00000
1.10016
1.10016
0.00000
1.10117
1.10117
0.00000
1.07309
1.07309
0.00000
1.07141
1.07141
0.00000
1.09087
1.09087
0.00000
1.09362
1.09362
0.00000
1.07710
1.07710
0.00000
1.09999
1.09999
0.00000
1.07542
1.07542
0.00000
1.09342
1.09342
1.09342
1.09342
1.09342
1.09342
1.09342
1.09342
1.09342
1.09342
1.09342
1.09342
1.09342
1.09342
1.09342
0.00000
1.09681
1.09681
0.00000
1.08442
1.08442
0.00000
1.08643
1.08643

-0.01

-0.72

-2.05

2.82

1.61

1.21

-2.78

2.62

2.93

1.97

2.02

3.42

-1.77

4.74

6.47

4.24

0.59

3.73

10295.57

10294.85

10292.80

10295.62

10297.23

10298.44

10295.66

10298.28

10301.21

10303.18

10305.20

10308.62

10306.85

10311.59

10318.06

10322.30

10322.89

10326.62
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622
623
624
625
626
627
628
629
630
631
632
633
634
635
636
637
638
639
640
641
642
643
644
645
646
647
648
649
650
651
652
653
654
655
656
657
658
659
660
661
662
663
664
665
666
667
668
669
670
671
672
673
674
675
676
677
678
679
680
681
682
683
684
685
686
687
688

2016.08.31 22:00
2016.08.31 22:00
2016.09.01 01:03
2016.09.02 23:15
2016.09.02 23:15
2016.09.05 01:39
2016.09.06 22:04
2016.09.06 22:04
2016.09.07 02:31
2016.09.07 22:45
2016.09.07 22:45
2016.09.07 23:52
2016.09.07 23:54
2016.09.07 23:54
2016.09.08 02:46
2016.09.08 22:09
2016.09.08 22:09
2016.09.08 23:33
2016.09.12 23:52
2016.09.12 23:52
2016.09.13 01:37
2016.09.13 22:54
2016.09.13 22:54
2016.09.14 01:00
2016.09.14 22:54
2016.09.14 22:54
2016.09.14 23:15
2016.09.16 23:54
2016.09.16 23:54
2016.09.19 05:09
2016.09.20 22:04
2016.09.20 22:04
2016.09.21 09:09
2016.09.23 22:45
2016.09.23 22:45
2016.09.26 01:00
2016.09.30 22:37
2016.09.30 22:37
2016.10.03 01:00
2016.10.03 01:00
2016.10.03 22:00
2016.10.03 22:00
2016.10.04 01:00
2016.10.04 23:54
2016.10.04 23:54
2016.10.05 02:27
2016.10.05 23:45
2016.10.05 23:45
2016.10.06 01:33
2016.10.07 22:04
2016.10.07 22:04
2016.10.10 01:00
2016.10.10 23:33
2016.10.10 23:33
2016.10.10 23:39
2016.10.10 23:54
2016.10.10 23:54
2016.10.11 01:09
2016.10.12 23:24
2016.10.12 23:24
2016.10.13 01:39
2016.10.13 22:07
2016.10.13 22:07
2016.10.14 01:00
2016.10.14 22:00
2016.10.14 22:00
2016.10.14 23:58

sell
modify
close
buy
modify
close
buy
modify
close
sell
modify
close
buy
modify
close
sell
modify
close
buy
modify
close
buy
modify
close
sell
modify
close
buy
modify
close
buy
modify
close
buy
modify
close
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modify
modify
close
buy
modify
close
buy
modify
close
buy
modify
close
sell
modify
close
buy
modify
close
buy
modify
close
buy
modify
close
sell
modify
close
buy
modify

close at stop
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121
121
121
122
122
122
123
123
123
124
124
124
125
125
125
126
126
126
127
127
127
128
128
128
129
129
129
130
130
130
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131
131
132
132
132
133
133
133
133
134
134
134
135
135
135
136
136
136
137
137
137
138
138
138
139
139
139
140
140
140
141
141
141
142
142
142

0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
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1.09710
1.09710
1.09730
1.09364
1.09364
1.09363
1.09190
1.09190
1.09170
1.09033
1.09033
1.09003
1.08983
1.08983
1.08997
1.09522
1.09522
1.09497
1.09197
1.09197
1.09204
1.09578
1.09578
1.09591
1.09531
1.09531
1.09499
1.09363
1.09363
1.09343
1.09254
1.09254
1.09234
1.08895
1.08895
1.08922
1.09134
1.09134
1.09134
1.09070
1.09131
1.09131
1.09143
1.09695
1.09695
1.09678
1.09166
1.09166
1.09177
1.09444
1.09444
1.09386
1.09430
1.09430
1.09465
1.09430
1.09430
1.09450
1.09047
1.09047
1.09049
1.09034
1.09034
1.09034
1.08703
1.08703
1.08631

0.00000
1.09930
1.09930
0.00000
1.09144
1.09144
0.00000
1.08970
1.08970
0.00000
1.09253
1.09253
0.00000
1.08763
1.08763
0.00000
1.09742
1.09742
0.00000
1.08977
1.08977
0.00000
1.09358
1.09358
0.00000
1.09751
1.09751
0.00000
1.09143
1.09143
0.00000
1.09034
1.09034
0.00000
1.08675
1.08675
0.00000
1.09354
1.09130
1.09130
0.00000
1.08911
1.08911
0.00000
1.09475
1.09475
0.00000
1.08946
1.08946
0.00000
1.09664
1.09664
0.00000
1.09210
1.09210
0.00000
1.09210
1.09210
0.00000
1.08827
1.08827
0.00000
1.09254
1.09254
0.00000
1.08483
1.08483

0.00000
1.08710
1.08710
0.00000
1.10364
1.10364
0.00000
1.10190
1.10190
0.00000
1.08033
1.08033
0.00000
1.09983
1.09983
0.00000
1.08522
1.08522
0.00000
1.10197
1.10197
0.00000
1.10578
1.10578
0.00000
1.08531
1.08531
0.00000
1.10363
1.10363
0.00000
1.10254
1.10254
0.00000
1.09895
1.09895
0.00000
1.08134
1.08134
1.08134
0.00000
1.10131
1.10131
0.00000
1.10695
1.10695
0.00000
1.10166
1.10166
0.00000
1.08444
1.08444
0.00000
1.10430
1.10430
0.00000
1.10430
1.10430
0.00000
1.10047
1.10047
0.00000
1.08034
1.08034
0.00000
1.09703
1.09703

-2.05

-0.35

-2.27

3.03

0.65

0.46

1.07

3.23

-2.27

-2.27

2.47

6.45

-1.97

0.35

5.84

3.54

-0.56

-0.01

-7.27

10324.57

10324.22

10321.95

10324.98

10325.63

10328.15

10328.61

10329.67

10332.90

10330.63

10328.36

10330.83

10337.28

10338.24

10336.27

10336.62

10342.46

10346.00

10347.77

10347.21

10347.20

10339.93
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