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Strategy Tester Report
Murrey Lab 2.0
Alpari-ECN1 (Build 1170)

Символ AUDUSD (Australian Dollar vs US Dollar)

Период 15 Минут (M15) 2015.01.02 09:00 - 2019.06.28 23:45 (2015.01.01 - 2019.06.30)

Модель Все тики (наиболее точный метод на основе всех наименьших доступных таймфреймов)

Параметры

mn=823; comm="D1_2_10"; CloseManualOrders=false; manual=false; stop=false; B001="################ DATES BLOCK ################";
FRS=false; ECB=false; CAD=false; CHF=false; GBP=false; AUD=false; NZD=false; TradeOnlyAtDates=false; SkipDates=true; DaysBeforeDates=0; DaysAfterDates=0;
NY=false; JH=false; reverse=false; reverseCL=false; invert=false; B002="################ SPREAD & SLIPPAGE BLOCK ################";
MaxWaiting=55; Slip_on=0; Slip=10; CloseDuration=90; Spred_on=0; Spred=26; CheckBUYclose=false; CheckSELLopenNEXT=false; CheckBUYopenNEXT=true;
CommonSpreadSlippageClosing=true; swap=0; B01="################ SL/TP BLOCK ################"; RealTP=false; pointstp=0; NumberTP=0;
pointstp2=0; dollartp=0; percATRtp=0; percequitytp=0; PriceTP=0; PriceSL=0; pointssl=-2400; firstorderSL=0; dollarsl=0; percequitysl=0; pointsslwarn=0;
firstorderSLwarn=0; dollarslwarn=0; BEatrMAX=0; BEpointsMAX=0; BEpointsFIX=0; MurreyBELevel=0; alert_sl=0; breaktrade=true; Klock=2; TPSLlock=true;
SLlock=100; stop_together=true; BE=false; TPlock=100; indiv_var=0; indivtp=5000; TPreal=false; indivsl=0; SLreal=false; indiv_tp_MurrN=0; indiv_Period_tp=13;
indiv_Period_sl=13; indiv_ATR_TF=1440; stop_sl=false; displaysltp=true; B02="################ CLOSE ONLY in PROFIT BLOCK
################"; B021="=================== Small grid conditions ==================="; CloseProfit0=0; CloseProfit_Points0=0;
CP_ATR_perc0=0; B022="=================== Medium grid definition ==================="; CloseProfit_min=1; CloseProfit_max=8;
B023="=================== Medium grid conditions ==================="; CloseProfit=0; CloseProfit_Points=200; CP_ATR_perc=0;
B024="=================== Big grid conditions ==================="; CloseProfit2=0; CloseProfit_Points2=0; CP_ATR_perc2=0;
CP_ATR_Period=0; CP_ATR_TF=60; CP_ATR_ED=0; SecondIndCheck=true; B03="################ LOT SIZE BLOCK ################";
optionLot=0; FixLot=0.02; PercentOfDepo=1; multip1=1; multip2=1; AccFreeMargin=0; B031="=================== Classical section
==================="; T1=0.01; N1=12; T2=0.02; N2=21; T3=0.05; N3=29; T4=0.13; B04="################ EQUITY MANAGEMENT
################"; MaxPercDepo=0; MaxPercFree=100; B05="################ ENTRANCE DELAY BLOCK ################"; wait=0;
ResetWait=false; onlylowerhigher=false; xdist=400; multi_xdist=1; exponent_factor_xdist=1; DMOdist=0; lotDMO=0.01; xcandles=0; xdistONreal=false;
B051="=================== 'GX' Parameters ==================="; GX_on=false; _GX_time_="Время фиксации цены"; GX_hour=10;
GX_minut=0; GX_price_var=2; GX_points=700; GX_points_buy=700; GX_points_sell=700; GX_ATR_perc=10; GX_ATR_Period=1; GX_ATR_TF=5; GX_Price_buy=0;
GX_Price_sell=0; B052="=================== PivotEnvelope Parameters ===================="; PE_op_dm=false; PE_tf_op_dm=1;
PE_i_tf_op_old=1440; PE_i_maPeriod_op_old=2; PE_i_maShift_op_old=0; PE_i_maMethod_op_old=0; PE_i_maPrice_op_old=0; PE_i_indBarsCount_op_old=1000;
PE_i_shift_op_old=1; B053="=================== 2nd PivotEnvelope Parameters ==================="; PE_op_on_jr=false; PE_i_tf_op_jr=240;
PE_i_shift_op_jr=1; GX_Line_STYLE=0; B06="################ INDICATOR SETTINGS BLOCK ################"; DrawInd=false;
B061="################ Quantum settings ################"; tf=5; qde_general=18; qde_oc=1; qdc_general=75;
B0621="################ Main Oscillator settings ################"; RSI_period=0; B0622="=================== Main Oscillator Open
settings ==================="; Stochastic_tf=5; Stochastic_op_on=false; Stochastic_K_op=5; Stochastic_D_op=3; Stochastic_S_op=3;
Stochastic_OS_op=20; B0623="=================== Main Oscillator Close settings ==================="; Stochastic_tf_cl=1;
Stochastic_cl_on=false; Stochastic_K_cl=5; Stochastic_D_cl=3; Stochastic_S_cl=3; Stochastic_OS_cl=30; B0631="################ PFE settings
################"; Pfe_tf=5; B0632="=================== PFE Open settings ==================="; Pfe_op_on=false;
Pfe_Period_op=5;

Баров в истории 112139 Смоделировано тиков 92901215 Качество моделирования 90.00%

Ошибки
рассогласования
графиков

0

Начальный
депозит

1000.00 Спред 20

Чистая прибыль 508.23 Общая прибыль 967.09 Общий убыток -458.86

Прибыльность 2.11 Матожидание выигрыша 3.53

Абсолютная
просадка

31.32 Максимальная просадка 370.49 (25.85%) Относительная просадка 25.85% (370.49)

Всего сделок 144 Короткие позиции (% выигравших) 10 (70.00%) Длинные позиции (% выигравших) 134 (73.13%)

Прибыльные сделки (% от всех) 105 (72.92%) Убыточные сделки (% от всех) 39 (27.08%)

Самая большая прибыльная сделка 28.84 убыточная сделка -60.56

Средняя прибыльная сделка 9.21 убыточная сделка -11.77

Максимальное количество непрерывных выигрышей (прибыль) 12 (93.02) непрерывных проигрышей (убыток) 8 (-242.39)

Макс. непрерывная прибыль (число выигрышей) 99.87 (8) непрерывный убыток (число проигрышей) -242.39 (8)

Средний непрерывный выигрыш 5 непрерывный проигрыш 2

№ Время Тип Ордер Объем Цена S / L T / P Прибыль Баланс

1 2015.01.29 11:30 buy 1 0.02 0.78142 0.00000 0.83142

2 2015.01.29 17:05 buy 2 0.02 0.77702 0.00000 0.82702

3 2015.01.29 19:45 buy 3 0.02 0.77298 0.00000 0.82298

4 2015.02.02 03:45 close 3 0.02 0.77917 0.00000 0.82298 12.08 1012.08

5 2015.02.02 03:45 close 2 0.02 0.77917 0.00000 0.82702 4.00 1016.08

6 2015.02.02 03:45 close 1 0.02 0.77917 0.00000 0.83142 -4.80 1011.28

7 2015.02.03 05:30 buy 4 0.02 0.77475 0.00000 0.82475

8 2015.02.03 05:35 buy 5 0.02 0.76837 0.00000 0.81837

9 2015.02.03 09:35 buy 6 0.02 0.76397 0.00000 0.81397

10 2015.02.03 19:45 close 6 0.02 0.77496 0.00000 0.81397 21.98 1033.26
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11 2015.02.03 19:45 close 5 0.02 0.77496 0.00000 0.81837 13.18 1046.44

12 2015.02.03 19:45 close 4 0.02 0.77496 0.00000 0.82475 0.42 1046.86

13 2015.02.04 17:00 buy 7 0.02 0.77576 0.00000 0.82576

14 2015.02.05 11:50 close 7 0.02 0.78121 0.00000 0.82576 10.45 1057.31

15 2015.02.06 18:30 buy 8 0.02 0.78017 0.00000 0.83017

16 2015.02.09 02:00 buy 9 0.02 0.77616 0.00000 0.82616

17 2015.02.09 12:15 close 9 0.02 0.78059 0.00000 0.82616 8.86 1066.17

18 2015.02.09 12:15 close 8 0.02 0.78059 0.00000 0.83017 0.69 1066.86

19 2015.02.10 11:15 buy 10 0.02 0.77963 0.00000 0.82963

20 2015.02.10 17:30 buy 11 0.02 0.77546 0.00000 0.82546

21 2015.02.11 17:00 buy 12 0.02 0.77089 0.00000 0.82089

22 2015.02.12 02:35 buy 13 0.02 0.76586 0.00000 0.81586

23 2015.02.12 18:39 close 13 0.02 0.77498 0.00000 0.81586 18.24 1085.10

24 2015.02.12 18:39 close 12 0.02 0.77498 0.00000 0.82089 7.73 1092.83

25 2015.02.12 18:39 close 11 0.02 0.77498 0.00000 0.82546 -1.56 1091.27

26 2015.02.12 18:39 close 10 0.02 0.77498 0.00000 0.82963 -9.90 1081.37

27 2015.02.16 20:30 buy 14 0.02 0.77543 0.00000 0.82543

28 2015.02.17 04:47 close 14 0.02 0.77988 0.00000 0.82543 8.75 1090.12

29 2015.02.18 12:15 buy 15 0.02 0.78025 0.00000 0.83025

30 2015.02.19 04:15 close 15 0.02 0.78260 0.00000 0.83025 4.25 1094.37

31 2015.02.19 07:25 buy 16 0.02 0.77956 0.00000 0.82956

32 2015.02.20 09:31 close 16 0.02 0.78156 0.00000 0.82956 3.85 1098.22

33 2015.02.23 09:30 buy 17 0.02 0.78123 0.00000 0.83123

34 2015.02.24 05:40 buy 18 0.02 0.77668 0.00000 0.82668

35 2015.02.24 17:35 close 18 0.02 0.78096 0.00000 0.82668 8.56 1106.78

36 2015.02.24 17:35 close 17 0.02 0.78096 0.00000 0.83123 -0.69 1106.09

37 2015.02.26 19:15 buy 19 0.02 0.78131 0.00000 0.83131

38 2015.03.02 05:00 buy 20 0.02 0.77707 0.00000 0.82707

39 2015.03.03 05:36 close 20 0.02 0.78133 0.00000 0.82707 8.37 1114.46

40 2015.03.03 05:36 close 19 0.02 0.78133 0.00000 0.83131 -0.41 1114.05

41 2015.03.05 12:45 buy 21 0.02 0.78043 0.00000 0.83043

42 2015.03.05 19:00 buy 22 0.02 0.77641 0.00000 0.82641

43 2015.03.06 13:20 close 22 0.02 0.78123 0.00000 0.82641 9.49 1123.54

44 2015.03.06 13:20 close 21 0.02 0.78123 0.00000 0.83043 1.45 1124.99

45 2015.03.06 15:45 buy 23 0.02 0.77628 0.00000 0.82628

46 2015.03.06 17:00 buy 24 0.02 0.77189 0.00000 0.82189

47 2015.03.10 02:35 buy 25 0.02 0.76772 0.00000 0.81772

48 2015.03.10 05:30 buy 26 0.02 0.76338 0.00000 0.81338

49 2015.03.11 06:15 buy 27 0.02 0.75915 0.00000 0.80915

50 2015.03.12 14:35 close 27 0.02 0.77247 0.00000 0.80915 26.19 1151.18

51 2015.03.12 14:35 close 26 0.02 0.77247 0.00000 0.81338 17.58 1168.76

52 2015.03.12 14:35 close 25 0.02 0.77247 0.00000 0.81772 8.90 1177.66

53 2015.03.12 14:35 close 24 0.02 0.77247 0.00000 0.82189 0.26 1177.92

54 2015.03.12 14:35 close 23 0.02 0.77247 0.00000 0.82628 -8.52 1169.40

55 2015.03.13 11:40 buy 28 0.02 0.76662 0.00000 0.81662

56 2015.03.13 17:25 buy 29 0.02 0.76156 0.00000 0.81156

57 2015.03.16 15:30 close 29 0.02 0.76656 0.00000 0.81156 9.85 1179.25

58 2015.03.16 15:30 close 28 0.02 0.76656 0.00000 0.81662 -0.27 1178.98

59 2015.03.17 05:30 buy 30 0.02 0.76239 0.00000 0.81239

60 2015.03.18 17:15 close 30 0.02 0.76439 0.00000 0.81239 3.85 1182.83

61 2015.03.19 14:15 buy 31 0.02 0.76582 0.00000 0.81582

62 2015.03.19 18:20 buy 32 0.02 0.76155 0.00000 0.81155

63 2015.03.20 08:17 close 32 0.02 0.76901 0.00000 0.81155 14.77 1197.60

64 2015.03.20 08:17 close 31 0.02 0.76901 0.00000 0.81582 6.23 1203.83

65 2015.03.26 03:45 buy 33 0.02 0.78120 0.00000 0.83120

66 2015.03.26 10:20 close 33 0.02 0.78655 0.00000 0.83120 10.70 1214.53

67 2015.03.26 19:40 buy 34 0.02 0.78143 0.00000 0.83143

68 2015.03.27 17:15 buy 35 0.02 0.77682 0.00000 0.82682

69 2015.03.30 03:10 buy 36 0.02 0.77255 0.00000 0.82255

70 2015.03.30 13:10 buy 37 0.02 0.76840 0.00000 0.81840

71 2015.03.30 17:50 buy 38 0.02 0.76428 0.00000 0.81428

72 2015.03.31 10:50 buy 39 0.02 0.76024 0.00000 0.81024

73 2015.04.02 12:15 buy 40 0.02 0.75615 0.00000 0.80615

74 2015.04.08 12:25 close 40 0.02 0.77087 0.00000 0.80615 28.84 1243.37

75 2015.04.08 12:25 close 39 0.02 0.77087 0.00000 0.81024 20.06 1263.43

76 2015.04.08 12:25 close 38 0.02 0.77087 0.00000 0.81428 11.83 1275.26

77 2015.04.08 12:25 close 37 0.02 0.77087 0.00000 0.81840 3.59 1278.85
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78 2015.04.08 12:25 close 36 0.02 0.77087 0.00000 0.82255 -4.71 1274.14

79 2015.04.08 12:25 close 35 0.02 0.77087 0.00000 0.82682 -13.40 1260.74

80 2015.04.08 12:25 close 34 0.02 0.77087 0.00000 0.83143 -22.77 1237.97

81 2015.04.09 03:30 buy 41 0.02 0.76690 0.00000 0.81690

82 2015.04.09 13:15 close 41 0.02 0.77151 0.00000 0.81690 9.22 1247.19

83 2015.04.10 09:15 buy 42 0.02 0.76874 0.00000 0.81874

84 2015.04.10 15:05 buy 43 0.02 0.76392 0.00000 0.81392

85 2015.04.13 05:30 buy 44 0.02 0.75989 0.00000 0.80989

86 2015.04.14 11:40 buy 45 0.02 0.75576 0.00000 0.80576

87 2015.04.14 17:42 close 45 0.02 0.76452 0.00000 0.80576 17.52 1264.71

88 2015.04.14 17:42 close 44 0.02 0.76452 0.00000 0.80989 9.11 1273.82

89 2015.04.14 17:42 close 43 0.02 0.76452 0.00000 0.81392 0.90 1274.72

90 2015.04.14 17:42 close 42 0.02 0.76452 0.00000 0.81874 -8.74 1265.98

91 2015.04.15 07:00 buy 46 0.02 0.75891 0.00000 0.80891

92 2015.04.15 20:10 close 46 0.02 0.76415 0.00000 0.80891 10.48 1276.46

93 2015.04.17 16:00 buy 47 0.02 0.77830 0.00000 0.82830

94 2015.04.20 09:25 close 47 0.02 0.78237 0.00000 0.82830 7.99 1284.45

95 2015.04.20 12:30 buy 48 0.02 0.77821 0.00000 0.82821

96 2015.04.20 17:05 buy 49 0.02 0.77355 0.00000 0.82355

97 2015.04.21 04:45 buy 50 0.02 0.76886 0.00000 0.81886

98 2015.04.22 04:45 close 50 0.02 0.77634 0.00000 0.81886 14.81 1299.26

99 2015.04.22 04:45 close 49 0.02 0.77634 0.00000 0.82355 5.28 1304.54

100 2015.04.22 04:45 close 48 0.02 0.77634 0.00000 0.82821 -4.04 1300.50

101 2015.04.23 03:05 buy 51 0.02 0.77429 0.00000 0.82429

102 2015.04.23 17:45 close 51 0.02 0.77644 0.00000 0.82429 4.30 1304.80

103 2015.05.01 18:25 buy 52 0.02 0.78144 0.00000 0.83144

104 2015.05.05 15:35 close 52 0.02 0.78991 0.00000 0.83144 16.64 1321.44

105 2015.05.22 21:05 buy 53 0.02 0.78125 0.00000 0.83125

106 2015.05.26 15:50 buy 54 0.02 0.77631 0.00000 0.82631

107 2015.05.27 13:20 buy 55 0.02 0.77220 0.00000 0.82220

108 2015.05.28 05:50 buy 56 0.02 0.76819 0.00000 0.81819

109 2015.05.28 14:25 buy 57 0.02 0.76375 0.00000 0.81375

110 2015.06.02 16:16 close 57 0.02 0.77435 0.00000 0.81375 20.75 1342.19

111 2015.06.02 16:16 close 56 0.02 0.77435 0.00000 0.81819 11.87 1354.06

112 2015.06.02 16:16 close 55 0.02 0.77435 0.00000 0.82220 3.40 1357.46

113 2015.06.02 16:16 close 54 0.02 0.77435 0.00000 0.82631 -4.97 1352.49

114 2015.06.02 16:16 close 53 0.02 0.77435 0.00000 0.83125 -15.15 1337.34

115 2015.06.04 03:15 buy 58 0.02 0.77687 0.00000 0.82687

116 2015.06.04 04:45 buy 59 0.02 0.77148 0.00000 0.82148

117 2015.06.04 17:40 buy 60 0.02 0.76738 0.00000 0.81738

118 2015.06.05 15:55 buy 61 0.02 0.76333 0.00000 0.81333

119 2015.06.10 08:51 close 61 0.02 0.77177 0.00000 0.81333 16.43 1353.77

120 2015.06.10 08:51 close 60 0.02 0.77177 0.00000 0.81738 8.18 1361.95

121 2015.06.10 08:51 close 59 0.02 0.77177 0.00000 0.82148 -0.02 1361.93

122 2015.06.10 08:51 close 58 0.02 0.77177 0.00000 0.82687 -10.80 1351.13

123 2015.06.11 12:15 buy 62 0.02 0.77343 0.00000 0.82343

124 2015.06.11 22:45 close 62 0.02 0.77629 0.00000 0.82343 5.72 1356.85

125 2015.06.12 09:15 buy 63 0.02 0.77250 0.00000 0.82250

126 2015.06.12 11:55 buy 64 0.02 0.76833 0.00000 0.81833

127 2015.06.12 18:15 close 64 0.02 0.77480 0.00000 0.81833 12.94 1369.79

128 2015.06.12 18:15 close 63 0.02 0.77480 0.00000 0.82250 4.60 1374.39

129 2015.06.16 11:00 buy 65 0.02 0.77386 0.00000 0.82386

130 2015.06.17 11:10 buy 66 0.02 0.76946 0.00000 0.81946

131 2015.06.18 09:20 close 66 0.02 0.77456 0.00000 0.81946 9.75 1384.14

132 2015.06.18 09:20 close 65 0.02 0.77456 0.00000 0.82386 0.80 1384.94

133 2015.06.19 08:25 buy 67 0.02 0.77622 0.00000 0.82622

134 2015.06.22 04:15 close 67 0.02 0.77858 0.00000 0.82622 4.57 1389.51

135 2015.06.22 18:15 buy 68 0.02 0.77439 0.00000 0.82439

136 2015.06.23 05:50 buy 69 0.02 0.77003 0.00000 0.82003

137 2015.06.23 18:30 close 69 0.02 0.77434 0.00000 0.82003 8.62 1398.13

138 2015.06.23 18:30 close 68 0.02 0.77434 0.00000 0.82439 -0.25 1397.88

139 2015.06.24 16:25 buy 70 0.02 0.77095 0.00000 0.82095

140 2015.06.25 06:15 close 70 0.02 0.77395 0.00000 0.82095 5.55 1403.43

141 2015.06.26 04:20 buy 71 0.02 0.77187 0.00000 0.82187

142 2015.06.26 14:40 buy 72 0.02 0.76768 0.00000 0.81768

143 2015.06.26 16:20 buy 73 0.02 0.76325 0.00000 0.81325

144 2015.06.29 01:05 buy 74 0.02 0.75908 0.00000 0.80908
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145 2015.06.29 18:55 close 74 0.02 0.76748 0.00000 0.80908 16.80 1420.23

146 2015.06.29 18:55 close 73 0.02 0.76748 0.00000 0.81325 8.31 1428.54

147 2015.06.29 18:55 close 72 0.02 0.76748 0.00000 0.81768 -0.55 1427.99

148 2015.06.29 18:55 close 71 0.02 0.76748 0.00000 0.82187 -8.93 1419.06

149 2015.07.01 14:50 buy 75 0.02 0.76848 0.00000 0.81848

150 2015.07.01 21:30 buy 76 0.02 0.76414 0.00000 0.81414

151 2015.07.02 13:35 buy 77 0.02 0.76006 0.00000 0.81006

152 2015.07.03 10:55 buy 78 0.02 0.75578 0.00000 0.80578

153 2015.07.03 13:40 buy 79 0.02 0.75135 0.00000 0.80135

154 2015.07.06 01:00 buy 80 0.02 0.74707 0.00000 0.79707

155 2015.07.07 13:15 buy 81 0.02 0.74306 0.00000 0.79306

156 2015.07.08 09:20 buy 82 0.02 0.73903 0.00000 0.78903

157 2015.07.20 06:00 buy 83 0.02 0.73401 0.00000 0.78401

158 2015.07.21 17:00 close 83 0.02 0.73970 0.00000 0.78401 11.23 1430.29

159 2015.07.21 17:00 close 82 0.02 0.73970 0.00000 0.78903 -0.61 1429.68

160 2015.07.21 17:00 close 81 0.02 0.73970 0.00000 0.79306 -8.82 1420.86

161 2015.07.21 17:00 close 80 0.02 0.73970 0.00000 0.79707 -16.99 1403.87

162 2015.07.21 17:00 close 79 0.02 0.73970 0.00000 0.80135 -25.70 1378.17

163 2015.07.21 17:00 close 78 0.02 0.73970 0.00000 0.80578 -34.56 1343.61

164 2015.07.21 17:00 close 77 0.02 0.73970 0.00000 0.81006 -43.27 1300.34

165 2015.07.21 17:00 close 76 0.02 0.73970 0.00000 0.81414 -51.88 1248.46

166 2015.07.21 17:00 close 75 0.02 0.73970 0.00000 0.81848 -60.56 1187.90

167 2015.07.22 15:00 buy 84 0.02 0.73898 0.00000 0.78898

168 2015.07.23 11:15 close 84 0.02 0.74111 0.00000 0.78898 3.81 1191.71

169 2015.07.23 16:15 buy 85 0.02 0.73677 0.00000 0.78677

170 2015.07.24 04:50 buy 86 0.02 0.73105 0.00000 0.78105

171 2015.07.24 14:40 buy 87 0.02 0.72667 0.00000 0.77667

172 2015.07.28 19:20 close 87 0.02 0.73368 0.00000 0.77667 13.72 1205.43

173 2015.07.28 19:20 close 86 0.02 0.73368 0.00000 0.78105 4.96 1210.39

174 2015.07.28 19:20 close 85 0.02 0.73368 0.00000 0.78677 -6.63 1203.76

175 2015.07.29 10:30 buy 88 0.02 0.73033 0.00000 0.78033

176 2015.07.31 12:35 buy 89 0.02 0.72502 0.00000 0.77502

177 2015.07.31 15:45 close 89 0.02 0.73148 0.00000 0.77502 12.92 1216.68

178 2015.07.31 15:45 close 88 0.02 0.73148 0.00000 0.78033 1.70 1218.38

179 2015.08.03 13:45 buy 90 0.02 0.72794 0.00000 0.77794

180 2015.08.04 07:45 close 90 0.02 0.73322 0.00000 0.77794 10.41 1228.79

181 2015.08.05 08:00 buy 91 0.02 0.73543 0.00000 0.78543

182 2015.08.07 10:10 close 91 0.02 0.73760 0.00000 0.78543 3.74 1232.53

183 2015.08.10 11:05 buy 92 0.02 0.73758 0.00000 0.78758

184 2015.08.10 19:15 close 92 0.02 0.74113 0.00000 0.78758 7.10 1239.63

185 2015.08.11 04:30 buy 93 0.02 0.73705 0.00000 0.78705

186 2015.08.11 05:45 buy 94 0.02 0.73222 0.00000 0.78222

187 2015.08.12 04:30 buy 95 0.02 0.72389 0.00000 0.77389

188 2015.08.12 13:33 close 95 0.02 0.73306 0.00000 0.77389 18.34 1257.97

189 2015.08.12 13:33 close 94 0.02 0.73306 0.00000 0.78222 1.53 1259.50

190 2015.08.12 13:33 close 93 0.02 0.73306 0.00000 0.78705 -8.13 1251.37

191 2015.08.13 11:05 buy 96 0.02 0.73454 0.00000 0.78454

192 2015.08.14 09:55 close 96 0.02 0.73867 0.00000 0.78454 8.11 1259.48

193 2015.08.17 10:45 buy 97 0.02 0.73623 0.00000 0.78623

194 2015.08.19 18:50 buy 98 0.02 0.73144 0.00000 0.78144

195 2015.08.19 21:15 close 98 0.02 0.73684 0.00000 0.78144 10.80 1270.28

196 2015.08.19 21:15 close 97 0.02 0.73684 0.00000 0.78623 0.92 1271.20

197 2015.08.20 09:15 buy 99 0.02 0.73208 0.00000 0.78208

198 2015.08.20 18:25 close 99 0.02 0.73551 0.00000 0.78208 6.86 1278.06

199 2015.09.01 03:00 buy 100 0.02 0.71111 0.00000 0.76111

200 2015.09.01 14:55 buy 101 0.02 0.70607 0.00000 0.75607

201 2015.09.01 23:45 buy 102 0.02 0.70175 0.00000 0.75175

202 2015.09.04 05:30 buy 103 0.02 0.69739 0.00000 0.74739

203 2015.09.04 18:00 buy 104 0.02 0.69328 0.00000 0.74328

204 2015.09.09 03:47 close 104 0.02 0.70432 0.00000 0.74328 21.63 1299.69

205 2015.09.09 03:47 close 103 0.02 0.70432 0.00000 0.74739 13.41 1313.10

206 2015.09.09 03:47 close 102 0.02 0.70432 0.00000 0.75175 3.94 1317.04

207 2015.09.09 03:47 close 101 0.02 0.70432 0.00000 0.75607 -4.70 1312.34

208 2015.09.09 03:47 close 100 0.02 0.70432 0.00000 0.76111 -14.78 1297.56

209 2015.09.09 21:00 buy 105 0.02 0.70195 0.00000 0.75195

210 2015.09.10 00:55 buy 106 0.02 0.69779 0.00000 0.74779

211 2015.09.10 10:15 close 106 0.02 0.70320 0.00000 0.74779 10.82 1308.38
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212 2015.09.10 10:15 close 105 0.02 0.70320 0.00000 0.75195 2.05 1310.43

213 2015.09.11 10:30 buy 107 0.02 0.70455 0.00000 0.75455

214 2015.09.11 19:31 close 107 0.02 0.70842 0.00000 0.75455 7.74 1318.17

215 2015.09.15 09:25 buy 108 0.02 0.71093 0.00000 0.76093

216 2015.09.15 22:30 close 108 0.02 0.71462 0.00000 0.76093 7.38 1325.55

217 2015.09.17 11:30 buy 109 0.02 0.71653 0.00000 0.76653

218 2015.09.17 21:15 close 109 0.02 0.72200 0.00000 0.76653 10.94 1336.49

219 2015.09.18 22:15 buy 110 0.02 0.71952 0.00000 0.76952

220 2015.09.21 16:05 buy 111 0.02 0.71548 0.00000 0.76548

221 2015.09.22 12:05 buy 112 0.02 0.71123 0.00000 0.76123

222 2015.09.22 17:10 buy 113 0.02 0.70649 0.00000 0.75649

223 2015.09.23 06:25 buy 114 0.02 0.70220 0.00000 0.75220

224 2015.09.24 10:05 buy 115 0.02 0.69778 0.00000 0.74778

225 2015.10.05 12:47 close 115 0.02 0.71079 0.00000 0.74778 24.67 1361.16

226 2015.10.05 12:47 close 114 0.02 0.71079 0.00000 0.75220 15.38 1376.54

227 2015.10.05 12:47 close 113 0.02 0.71079 0.00000 0.75649 6.65 1383.19

228 2015.10.05 12:47 close 112 0.02 0.71079 0.00000 0.76123 -2.83 1380.36

229 2015.10.05 12:47 close 111 0.02 0.71079 0.00000 0.76548 -11.48 1368.88

230 2015.10.05 12:47 close 110 0.02 0.71079 0.00000 0.76952 -19.71 1349.17

231 2015.10.08 06:35 buy 116 0.02 0.71774 0.00000 0.76774

232 2015.10.08 18:30 close 116 0.02 0.72117 0.00000 0.76774 6.86 1356.03

233 2015.10.13 03:30 buy 117 0.02 0.73365 0.00000 0.78365

234 2015.10.13 11:35 buy 118 0.02 0.72943 0.00000 0.77943

235 2015.10.13 23:15 buy 119 0.02 0.72523 0.00000 0.77523

236 2015.10.14 01:00 buy 120 0.02 0.72108 0.00000 0.77108

237 2015.10.14 22:10 close 120 0.02 0.72971 0.00000 0.77108 17.26 1373.29

238 2015.10.14 22:10 close 119 0.02 0.72971 0.00000 0.77523 8.81 1382.10

239 2015.10.14 22:10 close 118 0.02 0.72971 0.00000 0.77943 0.41 1382.51

240 2015.10.14 22:10 close 117 0.02 0.72971 0.00000 0.78365 -8.03 1374.48

241 2015.10.15 15:45 buy 121 0.02 0.72697 0.00000 0.77697

242 2015.10.15 21:45 close 121 0.02 0.73451 0.00000 0.77697 15.08 1389.56

243 2015.10.16 04:15 buy 122 0.02 0.72984 0.00000 0.77984

244 2015.10.16 15:15 buy 123 0.02 0.72582 0.00000 0.77582

245 2015.10.19 11:05 close 123 0.02 0.73007 0.00000 0.77582 8.35 1397.91

246 2015.10.19 11:05 close 122 0.02 0.73007 0.00000 0.77984 0.31 1398.22

247 2015.10.19 16:45 buy 124 0.02 0.72554 0.00000 0.77554

248 2015.10.20 10:37 close 124 0.02 0.72887 0.00000 0.77554 6.51 1404.73

249 2015.10.21 09:00 buy 125 0.02 0.72526 0.00000 0.77526

250 2015.10.21 10:20 buy 126 0.02 0.72119 0.00000 0.77119

251 2015.10.23 09:00 close 126 0.02 0.72557 0.00000 0.77119 8.16 1412.89

252 2015.10.23 09:00 close 125 0.02 0.72557 0.00000 0.77526 0.02 1412.91

253 2015.10.23 16:20 buy 127 0.02 0.72143 0.00000 0.77143

254 2015.10.26 05:15 close 127 0.02 0.72549 0.00000 0.77143 7.97 1420.88

255 2016.04.19 17:00 sell 128 0.02 0.78133 0.00000 0.73133

256 2016.04.20 08:11 close 128 0.02 0.77780 0.00000 0.73133 7.08 1427.96

257 2016.04.20 11:45 sell 129 0.02 0.78164 0.00000 0.73164

258 2016.04.21 16:50 close 129 0.02 0.77725 0.00000 0.73164 8.85 1436.81

259 2017.07.14 16:00 sell 130 0.02 0.78192 0.00000 0.73192

260 2017.07.17 21:20 close 130 0.02 0.77992 0.00000 0.73192 4.02 1440.83

261 2017.07.18 04:45 sell 131 0.02 0.78369 0.00000 0.73369

262 2017.07.18 05:45 sell 132 0.02 0.78876 0.00000 0.73876

263 2017.07.18 12:25 sell 133 0.02 0.79313 0.00000 0.74313

264 2017.07.20 04:35 sell 134 0.02 0.79786 0.00000 0.74786

265 2017.07.21 05:46 close 134 0.02 0.78886 0.00000 0.74786 18.02 1458.85

266 2017.07.21 05:46 close 133 0.02 0.78886 0.00000 0.74313 8.65 1467.50

267 2017.07.21 05:46 close 132 0.02 0.78886 0.00000 0.73876 -0.09 1467.41

268 2017.07.21 05:46 close 131 0.02 0.78886 0.00000 0.73369 -10.23 1457.18

269 2017.07.24 10:30 sell 135 0.02 0.79549 0.00000 0.74549

270 2017.07.26 22:10 sell 136 0.02 0.80097 0.00000 0.75097

271 2017.07.27 06:35 sell 137 0.02 0.80601 0.00000 0.75601

272 2017.07.27 17:45 close 137 0.02 0.79780 0.00000 0.75601 16.42 1473.60

273 2017.07.27 17:45 close 136 0.02 0.79780 0.00000 0.75097 6.41 1480.01

274 2017.07.27 17:45 close 135 0.02 0.79780 0.00000 0.74549 -4.51 1475.50

275 2018.07.02 18:10 buy 138 0.02 0.73246 0.00000 0.78246

276 2018.07.03 09:00 close 138 0.02 0.73578 0.00000 0.78246 6.49 1481.99

277 2018.08.10 09:15 buy 139 0.02 0.73164 0.00000 0.78164

278 2018.08.13 00:00 buy 140 0.02 0.72744 0.00000 0.77744
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279 2018.08.14 19:50 buy 141 0.02 0.72339 0.00000 0.77339

280 2018.08.17 21:15 close 141 0.02 0.72973 0.00000 0.77339 11.93 1493.92

281 2018.08.17 21:15 close 140 0.02 0.72973 0.00000 0.77744 3.68 1497.60

282 2018.08.17 21:15 close 139 0.02 0.72973 0.00000 0.78164 -4.87 1492.73

283 2018.09.03 01:55 buy 142 0.02 0.71849 0.00000 0.76849

284 2018.09.03 15:40 close 142 0.02 0.72172 0.00000 0.76849 6.46 1499.19

285 2018.09.04 10:45 buy 143 0.02 0.71878 0.00000 0.76878

286 2018.09.06 05:50 close 143 0.02 0.72093 0.00000 0.76878 3.70 1502.89

287 2019.06.18 06:45 buy 144 0.02 0.68376 0.00000 0.73376

288 2019.06.18 17:00 close 144 0.02 0.68643 0.00000 0.73376 5.34 1508.23


