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P nigio.  20-561.2016 2.00.00 [100.000
Blowa s —fzZms 7 e ot S i ) S
Portafogio: nid
Curva guadagni e perde: HA 150 progr.(1) /> O @
4 ad o
22-561.2016 13.15.00 Vendita (entry) 142312 Eil 640.181,25000 0,00000(=]
22.56:2016 123000 Acauito (enty) 112366 % 29.246,80000 000000 2000
20.56t2016 12.15.00 Venia (enry) 12308 £ 626.922,00000 000000 8500
22.562016 1200 00 Acquito (enty) 112329 55 61781225000 000000
22620161100 00 Venia (enry) 112363 5 59552125000 000000 8000
e E— | A
20.56201610.00 00 Venia (enry) 112261, » 261677,30000 000000 7258
215612016 220000 Vendia (oxi) 11684 2 223727,00000 000000
215620162100 00 Acquito (enty) w1787 « 47,150,000 000000 %500
21562016 204500 Vendia (enry) 111601, 3 436,025,85000 000000 0000
21562016 2015 00 Acquito (enty) TateH 3 425,008,100 000000
ProBacktest - Posizini: HA 15 progr.(1) O @) 21-561-2016 20.00.00 Vendita (eniry) 1,11617) EC| 424.146,50000 0,00000
21562016 19.45 00 Acquito (enty) 111583 3 412,895,95000 000000
= I sme
21562016 1730 00 Acquito (enty) 11506 3 3%0.272,75000 000000 fo
m s 2015 7,000 Venda i) 04 £ 5787715000 0000
21562016 16.45 00 Acquito (enty) 111472 e 367,659,250, 000000 o
21562016 15,00 00 Venia (enry) 111482 31 345.595.75000 000000
21562016 14.45 00 Acquito (enty) TA1495 30 334.483,50000, 000000
sk A 72,00 € [ [mlproohr o) iznt] - [onan g 21562016 1430 00 Venia (enry) 11488 D 334.465,50000 ogoooo| 1124418112470 1128
21562016 13.45 00 Acquito (enty) 111455 £ 323.310,85000, 0.00000|_| o7
21562016 13.15.00 Venda (enry) R 2 31201660000 000000 ’
21562016 1230 00 Acquito (enty) Ttes1 7 301,024,350 000000 112
21562016 10.45 00 Vendia (enry) 111451 2 269.773,90000 000000 '
21562016 8.45.00 Acauist (eiry) 1.11350 2 278.448,75000, 000000
21.562016 8.15.00 Vendia (entry) 11288 ) 13354500000 000000
ot 2015620162200 00 Acquito exi) 1587 3 3247625000 000000
it fey 20312016 19,450 Venda (eny) 1630 | ca577.70000 000000
I 20562016 193000 Acquito (enty) 1691 s 5584525000 000000 1123
e * | &1t 20504201 1900 Vendta (eniy) et g 4050000 e o
jilleech 20.561:2016 17.65.00 Acausto (entry) RIS 3 33509.55000 000000 -
i *‘ “‘ L 202012016 154500 Vendta (enry) Tiisod 2 22360 50000 000000 iz
l“ l” o 20.561.2016 15.15.00 Acausto entry) 1,11835) 2 2237,10000 000000
o Tt 20562016 1430 00 Venia (enry) 141779 gl 2235570000 000000 112
20 (25088 @050 ndfEA, 121941, 12175[12234] 20562016 1400 00 Acquito (enty) 11668 2 223735000 000000 | paeores]s7@ri2s64]
e ey 20.56:2016 13.45 00 Vendia (enry) 111787 gl 22367,30000 000000 100
20562016 13,15 00 Acquito (enty) Tate14 2 223%2,70000 000000
20-562016 1030 00 Venia (enry) 111696 gl 2257530000 000000 ®
201562016 830,00 Acauisto (eiry) w1757 El 2235150000 000000 )
20.5¢1:20168.15.00 Vendia (entry) 141733 1 11.173,35000 000000 48393
Le sttisiche di ci sopra s ifriscono i dati g passato. | endimenti passatinon sono ndcati i risutaliuri 2
o
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Begar/~ 7

ZH R

iz 20-set-2016 200,00 [100.000 $]
Corrent: 27-sel-2016 1200.00 [57.135 1

=)

Porsogte: g
Curva g« pert: A 150 proge (1) 45 03 ©)

W 27-561.2016 11.15.00] Acauisto (entry) 1,1248¢) 137] 1.540.745,95000) 000000[ o500
205612016 10.15.00 Vendta (eiry) 112670 138 1518338 25000 000000 90,000
273612016 8.45.00 Acauist (niry) 112641 124 1.506.716,10000) 000000 N
27-56£20168.30.00 Vendia (entry) 12441 4 1506702.70000 000000
213612016 800,00 Acauist (eriry) 12660 G 753,476 65000 000000 000
FeTmmEmE S = G sl
26 012016 214500 Acqusto enty) 112565 it 1.339.529,45000 00000 oz
26 612016 210000 Vendta (eiry) 112555 fiii 1.316.899,35000 000000
26 612016 20.45.00 Acqusto enty) 12569 118 1.306.026,60000 000000 500
26 362016 20.30.00 Vendta (eiry) n.12562 18 1.305.945,40000 000000
26 3612016 19.45.00 Acqusto enty) 12565 s 1.204.753,25000 0.00000[~ 9000
ProBacktest - Posizint HA 15 progr.(1) (3 @) 26-5¢1-2016 18,1500 Vendia (eniry) 1,12614) 114 128380530000 000000
26 3612016 16.45.00 Acqusto enty) 12545 3 1.271.786,75000, 000000 =
T 25 st 201 11500 enda (i) Ts70 i E 20000
26 3612016 11.45.00 Acqusto enty) 112640 i 1.246.078,45000 000000 Lo
26 3612016 11.15.00 Vendta (enry) 12384 109 1.225.100,05000 000000
26 3612016 10.15.00 Acqusto enty) 12363 108 1213.731,00000, 000000
263612016 10.00.00 Venda (eiry) 112316 108 1213018.20000 000000 50
26 3612016 9.15.00 Acauist (eniry) 112340 107 1.202.043,35000 000000
Hekin.psti /200,03 [P RPropt, s 211 (@12 26-set-2016 8.45.00 Vendta (eniry) 112234 105 1178 46225000 0,000/ [1.1244121,12470 1128
26 3612016 8.30.00 Acauist (eniry) 12267 104 1.167.179,60000 000000
26 3612016 8.15.00 Vendia (entry) 12267 el 583,785,000 000000 izt
253612016 22,0000 Vendta (ext) 112268 s 505.203,75000 000000 e
253612016 21.30.00 Acquito enty) 112355 ) 999,794 85000 0.00000) i
233612016 20.15.00 Venta (eiry) 112343 C] 986,622,00000 000000
253612016 17.15.00 Acqusto enty) 712234 & 97643145000 0.00000)
& 233612016 16.45.00 Vena (eiry) w2111 o 964.150,20000 000000
Jilitty 23 s 2016 16,0000 Acuito (i) Ti2rs & ssa 51725000 000000
'ii 23.501.2016 15.15.00 Vendia (ontry) 1,12098) El 941.602,20000 000000,
1o 0 Pw 2520 2016 14300 Acausto (o) 12194 s 12143500 P .
it (i S8 1330 00verts () s ° sssaz00m0 oo :
ii H‘ 2 25 et 2016 111500 Acaust () Ta0s0 o s070085000) P o
31 g e 2556 20164500 Vendt eny) 201 ™ 055127 3500 00000 i
i ol 23562016 830.00 Acauisto (i) 12037 ] 873,892,500, 0.00000) 112
Yo AT 25 3612016 8.15.00 Vendia (entry) (RIES E) 436.743,45000 ooonr| [N
b 75w L o 0 B o 2 s | Dz
e 23612016 214500 Acqusto enty) 12085 & 726,360,150 000000
22.56£2016 170000 Venda (eriry) 12384 & 706,085,35000 000000 &
2.3612016 16.45.00 Acqusto enty) 112465 & 697.266,10000, 0.0000)
22.561201616.30.00 Venda (eiry) 112645 61 685935 85000 o00000(
Le tatstiche di cui soprasiferscono a et de passalo.rendmerti passat non sono ndicah dirutat ftu
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defparam cumulateorders = true

defparam flatbefore = 080000

defparam flatafter = 220000

ONCE OrderSize = 1

ONCE ExitIndex = -2

xClose = (Open+High+Low+Close)/4

if(barindex>2) then

xOpen = (xOpen[1] + xClose[1])/2

endif

c1 = xClose>xOpen AND xClose[1]<xOpen[1]

c2 = xClose<xOpen AND xClose[1]>xOpen[1]

if c1 then

BUY ordersize contracts AT MARKET

endif

if c2 then

SELLSHORT ordersize contracts AT MARKET

ExitIndex=BarIndex

endif

IF Barindex=ExitIndex+1 THEN

ExitIndex=0

if strategyprofit<0 then

ordersize=ordersize+1

if strategyprofit>0 then

OrderSize = 1

ExitIndex=BarIndex

eNDIF

ENDIF

endif

