These are some of the profit tests that I have run over the period
From 06/08/90 To 05/29/92 for tickers beginning at A thru AGE

R e S S Ih b b b b S dh SR db Ib b b b i S 2 2h 2b Sb b b b b b i S 2 dh db Ib b b b b b S b 2h db db b b b b b b i S 2 b S db b b b b b 2 2h 2R Sh 2b b b 3

Securities over $10 only

18 days

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2;

STOP LONG WHEN DYS_CNT = 15; { This is number of days article said }

STOP short WHEN DYS_CNT = 15; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit
Long 100 60 30 88 4 2 60% 30% 375 -198 0 2828
Short 189 87 84 175 3 3 46% 44% 309 -439 0 -1698
Closed 289 147 114 263 4 3 51% 39% 375 -439 0 1131
Open 13 8 2 0 1 1 62% 15% 535 -162 0 671
Total 302 155 116 263 4 3 51% 38% 535 -439 0 1802

[)
°

Gain
3%
-2%
1%
1%
2%

R e S S Ih b b b b S dh dh db Sb b b b i S b 2h 2b Sb b b b b b i S S 2 SR db Ib b b b b b S b 2h dh db Ib b b b b b i S 2 b S db b b b b b b b 2 2h 2R dh 2b b b 3

Securities over $10 only

18 days

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2 and vol <= vo02;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol <= vo02;

STOP LONG WHEN DYS_CNT = 15; { This is number of days article said }

STOP short WHEN DYS_CNT = 15; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit
Long 81 49 24 75 4 2 60% 30% 412 -198 0 2152
Short 155 69 71 144 4 3 45% 46% 272 -399 0 -1688
Closed 236 118 95 219 4 3 50% 40% 412 -399 0 464
Open 9 3 2 0 1 1 33% 22% 535 -162 0 358
Total 245 121 97 219 4 3 49% 40% 535 -399 0 822

[
°

Gain
2%
-2%
0%
0%
1%

R S S Ih b b b b S dh dh db Sb b b b i S 2 2h 2h Sb b b b b b S S 2 dh db Ib b b b b b S dh dh db b b b b b e 2 b S db b b b b b b 2 2h 2R dh Sb b b 3

Securities over $10 only
18 days
BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or
sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)
and mal < ma2 and vol >= vo2;
sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or
sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)
and mal > ma2 and vol >= vo2;
STOP LONG WHEN DYS_CNT = 15; { This is number of days article said }
STOP short WHEN DYS_CNT = 15; { before you close out position }
Summary for ALL SYMBOLS
|——Trades ————— | |—Runs— Percent |———Maximum——| Total
Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit

[
°

Gain



Long 38 22 10 33 2 2 58% 26% 354 -144 0 1770
Short 79 32 41 76 3 2 41% 52% 309 -428 0 -2148
Closed 117 54 51 109 3 2 46% 44% 354 -428 0 -378
Open 5 5 0 0 1 0 100% 0% 191 0 0 312
Total 122 59 51 109 3 2 48% 42% 354 -428 0 -65

3%
-3%
-1%

0%

-0%

L e S S Ih b b b b S 2 dh SR dh Sb b b b i S b dh 2b Sb b b b b b i S 2 dh db Ib b b b b b S b 2h dh db Ib b b b b 2 2 S db b b b b b b 2 2h 2R dh Sb b b 3

Securities over $10 only
18 days

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)
and mal < ma2 and vol <= vo02;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol >= vo2;

STOP LONG WHEN DYS_CNT = 15; { This is number of days article said }
STOP short WHEN DYS_CNT = 15; { before you close out position }
Summary for ALL SYMBOLS

|——Trades ————— | |—Runs—{ Percent |———Maximum——| Total

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit
Long 79 48 22 77 3 2 61% 28% 300 -198 0 1943
Short 79 31 42 78 3 2 39% 53% 309 -428 0 -2246
Closed 158 79 64 155 3 2 50% 41% 309 -428 0 -302
Open 6 3 1 0 1 1 50% 17% 191 -162 0 46
Total 164 82 65 155 3 2 50% 40% 309 -428 0 -257

[)
°

Gain
3%
-3%
-0%
0%

-0%

R e S S b b b b b S 2 dh dh db Sb b b b b i S 2 2h 2h Sb b b b b b i i S 2 dh db Ib b b b b b S 2 dh dh db b b b b b S 2 b S db b b b b b 2 Sh 2R dh 2b b b 3

Securities over $10 only
18 days

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)
and mal < ma2 and vol >= vo2;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol <= vo02;

[
°

Gain
2%
-2%
-1%
1%
0%

STOP LONG WHEN DYS_CNT = 15; { This is number of days article said }
STOP short WHEN DYS_CNT = 15; { before you close out position }
Summary for ALL SYMBOLS
|——Trades ————— | |—Runs—{ Percent |———Maximum——| Total
Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit
Long 37 21 11 34 2 1 57% 30% 586 -144 0 1631
Short 153 62 77 153 3 3 41% 50% 272 -399 0 -2111
Closed 190 83 88 187 3 3 44% 46% 586 -399 0 -480
Open 9 6 1 0 1 1 67% 11% 535 -26 0 629
Total 199 89 89 187 3 3 45% 45% 586 -399 0 149
L b b b b b b b b b b b b b b b b b b b b b b b b b b b b b b b i b b b b b i b b i b b b i b b b b b b b i b b b b i b b i i i i i g
18 days
BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or
sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)
and mal < ma2;
sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or
sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2;
STOP LONG WHEN DYS_CNT =
STOP short WHEN DYS_CNT =

15; { This is number of days article said }
15; { before you close out position }
Summary for ALL SYMBOLS



|——Trades ————— | |—Runs—| Percent |———Maximum——| Total

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit
Long 225 110 83 204 4 4 49% 37% 500 -553 0 1726
Short 294 138 123 265 3 4 47% 42% 424 -1133 0 -1947
Closed 519 248 206 469 4 4 48% 40% 500 -1133 0 =221
Open 13 7 2 0 1 1 54% 15% 166 =77 0 197
Total 532 255 208 469 4 4 48% 39% 500 -1133 0 -24

%
Gain
1%
-1%
-0%
0%
-0%

L e S S Ih b b b b S dh dh dh Sb b b b i b b 2h 2b Sb b b b b b i d S 2 dh db Ib b b b b b S b dh dh db b b b b b b i 2 2h S dh b b b b b b 2 2h SR dh 2b b b 3

18 days

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2 and vol <= vo02;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol <= vo02;

STOP LONG WHEN DYS_CNT = 15; { This is number of days article said }

STOP short WHEN DYS_CNT = 15; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit
Long 192 91 77 178 4 4 47% 40% 500 -553 0 1121
Short 251 115 103 227 4 3 46% 41% 357 -1133 0 -1400
Closed 443 206 180 405 4 4 47% 41% 500 -1133 0 -279
Open 10 3 2 0 1 1 30% 20% 166 =77 0 76
Total 453 209 182 405 4 4 46% 40% 500 -1133 0 -203

[)
°

Gain
1%
-1%
-0%
0%
-0%

R e S S Ih b b b b S 2 dh dh db Ib b b b i S b 2h 2h Sb b b b b b i i S 2h dh  db Ib b b b b b S b 2h dh db b b b b b 2 2 2 db b b b b b 2 2h 2R dh 2b b b 3

18 days

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2 and vol >= vo2;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol >= vo2;

STOP LONG WHEN DYS_CNT = 15; { This is number of days article said }

STOP short WHEN DYS_CNT = 15; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit
Long 89 44 29 83 2 2 49% 33% 666 -416 0 2016
Short 105 48 50 100 3 3 46% 48% 309 -538 0 -1886
Closed 194 92 79 183 3 3 47% 41% 666 -538 0 130
Open 5 4 0 0 1 0 80% 0% 60 0 0 121
Total 199 96 79 183 3 3 48% 40% 666 -538 0 251

[
°

Gain
2%
-2%
0%
0%
0%

L I d S Ih b b b b S dh dh db Sb b b b i 2 2h dh Sb b b b b b i i S 2 SR db Ib b b b b b S 2h dh db b b b b b b i S 2 2 S db b b b b b 2 Sh 2R dh 2b b b 3

18 days

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2 and vol <= vo02;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol >= vo2;

STOP LONG WHEN DYS_CNT = 15; { This is number of days article said }

STOP short WHEN DYS_CNT = 15; { before you close out position }
Summary for ALL SYMBOLS



|——Trades ————— | |—Runs—| Percent |———Maximum——| Total %

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit Gain
Long 188 88 74 183 3 4 47% 39% 394 -583 0 -382 -0%
Short 105 47 51 103 3 3 45% 49% 309 -538 0 -1979 -2%
Closed 293 135 125 286 3 4 46% 43% 394 -583 0 -2360 -2%
Open 7 3 0 0 1 0 43% 0% 166 0 0 183 0%
Total 300 138 125 286 3 4 46% 42% 394 -583 0 -2177 -2%
Rkt A b b b I b b b g 2 b b dh i b b S 2 b b b b b b 2 b b b 2 b b b b b I 2 b b Sh 2 b b b b b b b b b b dh b b b b b b b i 2 b b b b b b b b b g 4

18 days

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2 and vol >= vo2;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol <= vo02;

STOP LONG WHEN DYS_CNT = 15; { This is number of days article said }

STOP short WHEN DYS_CNT = 15; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total %

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit Gain
Long 88 44 29 85 2 2 50% 33% 666 -416 0 2188 2%
Short 247 107 113 244 3 3 43% 46% 397 -1133 0 -1913 -1%
Closed 335 151 142 329 3 3 45% 42% 666 -1133 0 275 0%
Open 9 5 2 0 1 1 56% 22% 60 =77 0 18 0%
Total 344 156 144 329 3 3 45% 42% 666 -1133 0 293 0%
Rkt A b b b db b b b g 2 b b a2 b b b 2 b b b b b b 2 b b b 2 b b b b b b b b Sh 2 b b b b b b b b b b a2 b b b b b i 2 b b b 2 b b b b b b g 4

10 days

Securities over $10 only

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2;

STOP LONG WHEN DYS_CNT = 10; { This is number of days article said }

STOP short WHEN DYS_CNT = 10; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total %

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit Gain
Long 101 59 26 89 3 2 58% 26% 361 -136 0 2132 2%
Short 191 89 86 177 4 3 47% 45% 286 -337 0 -593 -1%
Closed 292 148 112 266 4 3 51% 38% 361 -337 0 1538 2%
Open 10 5 2 0 1 1 50% 20% 60 -162 0 -58 -0%
Total 302 153 114 266 4 3 51% 38% 361 -337 0 1480 2%
Rkt A b b b I b b b g 2 b b db b b b 2 b b b b b b 2 b b b 2 b b b b b b 2 b b Sh 2 b b b b b b b b b b dh b b S b b b 2 b b b 2 b b b b b b g 4

10 days

Securities over $10 only

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)
and mal < ma2 and vol <= vo02;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)
and mal > ma2 and vol <= vo02;

STOP LONG WHEN DYS_CNT = 10; { This is number of days article said }



STOP short WHEN DYS_CNT = 10; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total %

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit Gain
Long 81 51 21 75 3 2 63% 26% 206 -128 0 1422 2%
Short 156 67 74 145 4 3 43% 47% 286 -287 0 -1251 -1%
Closed 237 118 95 220 4 3 50% 40% 286 -287 0 171 0%
Open 8 2 2 0 1 1 25% 25% 8 -162 0 -176 -0%
Total 245 120 97 220 4 3 49% 40% 286 -287 0 -6 -0%
Rkt A b b b b b b b g 2 b b dh i b b S 2 b b b b b 2 b b b 2 b b b b b b 2 b b S 2 b b b b b b b b b b dh b b b S b b i 2 b b b 2 b b b b b b g 4

10 days

Securities over $10 only

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2 and vol >= vo2;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol >= vo2;

STOP LONG WHEN DYS_CNT = 10; { This is number of days article said }

STOP short WHEN DYS_CNT = 10; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total %

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit Gain
Long 39 24 6 34 2 1 62% 15% 332 -136 0 1365 2%
Short 80 34 41 77 3 2 42% 51% 283 -222 0 -1067 -2%
Closed 119 58 47 111 3 2 49% 39% 332 -222 0 298 %
Open 3 3 0 0 1 0 100% 0% 60 0 0 118 0%
Total 122 61 47 111 3 2 50% 39% 332 -222 0 416 1%

R S S Ih b b b b b S 2 dh dh db Sb b b b i S 2 2h 2b Sb b b b b b i i S 2 SR db Ib b b b b b S b 2h dh db b b b b b i 2 2 S dh b b b b b b 2 2h 2R dh Ib b b 3

10 days

Securities over $10 only

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2 and vol <= vo02;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol >= vo2;

STOP LONG WHEN DYS_CNT = 10; { This is number of days article said }

STOP short WHEN DYS_CNT = 10; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total %

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit Gain
Long 79 48 21 77 3 2 6l% 27% 160 -184 0 1006 1%
Short 80 34 41 79 3 2 42% 51% 283 -222 0 -1175 -2%
Closed 159 82 62 156 3 2 52% 39% 283 -222 0 -169 -0%
Open 5 2 1 0 1 1 40% 20% 9 -162 0 -146 -0%
Total 164 84 63 156 3 2 51% 38% 283 -222 0 -314 -0%

R S S Ih b b b b S dh dh dh Sb b b b i S 2 2 db Sb b b b b b i S S 2 SR dh Ib b b b b b S 2h dh db b b b b b e 2 b S dh b b b b b 2 2h 2R db Sb b b 3

10 days

Securities over $10 only

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or
sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)
and mal < ma2 and vol >= vo2;



sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol <= vo02;

STOP LONG WHEN DYS_CNT = 10; { This is number of days article said }

STOP short WHEN DYS_CNT = 10; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total %

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit Gain
Long 38 24 7 35 2 1 63% 18% 406 -136 0 1359 2%
Short 154 59 79 154 3 3 38% 51% 286 -287 0 -1751 -2%
Closed 192 83 86 189 3 3 43% 45% 406 -287 0 -392 -0%
Open 7 4 1 0 1 1 57% 14% 60 -26 0 91 0%
Total 199 87 87 189 3 3 44% 44% 406 -287 0 -300 -0%

R e S S Ih b b b b S Sh 2R db Sb b b b i S 2 2h 2b Sb b b b b b i i S 2 dh db Ib b b b b b S b 2h dh db b b b b b b i S 2 2h dh db b b b b b b 2 2h 2R dh 2b b b 3

10 days

Securities over $10 only

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum _smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2;

STOP LONG WHEN DYS_CNT = 10; { This is number of days article said }

STOP short WHEN DYS_CNT = 10; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total %

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit Gain
Long 227 107 76 206 3 3 47% 33% 500 -484 0 1081 1%
Short 294 135 118 265 4 4 46% 40% 325 -538 0 181 0%
Closed 521 242 194 471 4 4 46% 37% 500 -538 0 1261 %
Open 11 5 2 0 1 1 45% 18% 60 =77 0 27 0%
Total 532 247 196 471 4 4 46% 37% 500 -538 0 1288 1%

L S S S Ih b b b b b S dh 2R db Ib b b b i b b dh 2b Sb b b b b b i i S 2 SR db Ib b b b b b S b 2h dh db b b b b b b S 2 2h 2h db b b b b b b b 2 2h 2R dh 2b b b 3

10 days

Securities over $10 only

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum _smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal < ma2 and vol <= vo02;

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or

sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum _smooth[-4] >= 27 or

sum_smooth[-5] >= 27 or sum_smooth[-6] >= 27 or sum_smooth[-7] >= 27)

and mal > ma2 and vol <= vo02;

STOP LONG WHEN DYS_CNT = 10; { This is number of days article said }

STOP short WHEN DYS_CNT = 10; { before you close out position }
Summar{ for ALL SYMBOLS

|——Trades ————— | |—Runs— Percent |———Maximum——| Total %

Tot Win Los Stp Win Los Win Los Profit Loss Commn Profit Gain
Long 193 87 72 179 3 3 45% 37% 500 -484 0 -599 -0%
Short 251 110 104 227 4 3 44% 41% 388 -378 0 -297 -0%
Closed 444 197 176 406 4 3 44% 40% 500 -484 0 -896 -1%
Open 9 2 2 0 1 1 22% 22% 8 =77 0 -90 -0%
Total 453 199 178 406 4 3 44% 39% 500 -484 0 -987 -1%

R S A Ih b b b b b S dh dh db Sb b b b b i b 2h db Sb b b b b b i S 2 dh dh Ib b b b b b S b 2h dh db b b b b b b e 2 2 S db b b b b b b 2 2h 2R dh Sb b b 3



10 days

Securities over $10 only

BUY WHEN sum_smooth < 26.5 and
sum_smooth[-2] >= 27 or sum_smooth[-3]
sum_smooth[-5] >= 27 or sum_smooth[-6]
and mal < ma2 and vol >= vo2;
sell WHEN sum_smooth < 26.5 and
sum_smooth[-2] >= 27 or sum_smooth[-3]
sum_smooth[-5] >= 27 or sum_smooth[-6]
and mal > ma2 and vol >= vo2;

>= 277 or
sum_smooth[-4]
sum_smooth[-7]

(sum_smooth[-1]
>= 277 or
>= 277 or

>= 277 or
sum_smooth[-4]
sum_smooth[-7]

(sum_smooth[-1]
>= 277 or
>= 277 or

STOP LONG WHEN DYS_CNT = 10; { This is number of days articl
STOP short WHEN DYS_CNT = 10; { before you close out position
Summary for ALL SYMBOLS

|——Trades ————— | |—Runs—{ Percent |———Maximum——|

Tot Win Los Stp Win Los Win Los Profit Loss Commn
Long 90 50 21 84 2 2 56% 23% 1000 -416 0
Short 105 51 45 100 3 3 49% 43% 283 -286 0
Closed 195 101 66 184 3 3 52% 34% 1000 -416 0
Open 4 3 0 0 1 0 75% 0% 60 0 0
Total 199 104 66 184 3 3 52% 33% 1000 -416 0

>= 27 or
>= 27)

>= 27 or
>= 27)

e said }

}

Total

Profit

2741

144

2885

118

3003

R e S S b b b b b S dh dh db Sb b b b S 2 2h 2b Sb b b b b b S S 2 SR dh Ib b b b b b S b 2h dh db b b b b b b e 2 2h S dh b b b b b b 2 2h 2R dh Sb b b 3

10 days

Securities over $10 only

BUY WHEN sum_smooth < 26.5 and (sum_smooth[-1] >= 27 or
sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum_smooth[-4]
sum_smooth[-5] >= 27 or sum_smooth[-6] >= 27 or sum_smooth[-7]

and mal < ma2 and vol <= vo02;
sell WHEN sum_smooth < 26.5 and
sum_smooth[-2] >= 27 or sum_smooth[-3]
sum_smooth[-5] >= 27 or sum_smooth[-6]
and mal > ma2 and vol >= vo2;

>= 277 or
sum_smooth[-4]
sum_smooth[-7]

(sum_smooth[-1]
>= 277 or
>= 277 or

STOP LONG WHEN DYS_CNT = 10; { This is number of days articl
STOP short WHEN DYS_CNT = 10; { before you close out position
Summary for ALL SYMBOLS

|——Trades ————— | |—Runs—{ Percent |———Maximum——|

Tot Win Los Stp Win Los Win Los Profit Loss Commn
Long 189 82 72 184 3 3 43% 38% 291 -484 0
Short 105 51 45 103 3 3 49% 43% 283 -286 0
Closed 294 133 117 287 3 3 45% 40% 291 -484 0
Open 6 2 0 0 1 0 33% 0% 9 0 0
Total 300 135 117 287 3 3 45% 39% 291 -484 0

>= 27 or
>= 27)
>= 27 or
>= 27)

e said }

}

Total
Profit
-1556
58
-1497
17
-1481

[
°

Gain
-1%
0%
-1%
0%

-1%

R d S Ih b b b b S dh dh db Sb b b b i 2 dh db Sb b b b b b i i S 2 dh db Ib b b b b b S b 2h dh db b b b b b i S 2 b 2 db b b b b b b b 2 2h 2R dh Sb S b 3

10 days

Securities over $10 only

BUY WHEN sum_smooth < 26.5 and
sum_smooth[-2] >= 27 or sum_smooth[-3]
sum_smooth[-5] >= 27 or sum_smooth[-6]
and mal < ma2 and vol >= vo2;

>= 277 or
sum_smooth[-4]
sum_smooth[-7]

(sum_smooth[-1]
>= 277 or
>= 277 or

sell WHEN sum smooth < 26.5 and (sum_smooth[-1] >= 27 or
sum_smooth[-2] >= 27 or sum_smooth[-3] >= 27 or sum_smooth[-4]
sum_smooth[-5] >= 27 or sum_smooth[-6] >= 27 or sum_smooth[-7]
and mal > ma2 and vol <= vo02;

STOP LONG WHEN DYS_CNT = 10; { This is number of days articl

STOP short WHEN DYS_CNT = 10; { before you close out position
Summary for ALL SYMBOLS
|——Trades ————— | |—Runs— Percent |———Maximum——|
Tot Win Los Stp Win Los Win Los Profit Loss Commn
Long 89 50 21 86 2 2 56% 24% 1000 -416 0

>= 27 or
>= 27)
>= 27 or
>= 27)

e said }

}

Total
Profit
2768

[
°

Gain
2%



Short 247 102 114 244 3 3 41% 46% 397 -378 0 -1050 -1%
Closed 336 152 135 330 3 3 45% 40% 1000 -416 0 1717 1%
Open 8 4 2 0 1 1 50% 25% 60 =77 0 14 0%
Total 344 156 137 330 3 3 45% 40% 1000 -416 0 1732 1%

L e S S Ih b b b b S 2 dh SR dh Sb b b b i S b dh 2b Sb b b b b b i S 2 dh db Ib b b b b b S b 2h dh db Ib b b b b 2 2 S db b b b b b b 2 2h 2R dh Sb b b 3



