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Trades Report - DJNEW Test 1
Bromberg Index With Pattern Recognition

---- -------------- -------------- ---------------
TYPE ENTRY DATE CLOSE DATE PROFIT/LOSS
---- -------------- -------------- ---------------
OUT 02/17/89 to 03/17/89 39.73
SHRT 03/17/89 to 03/21/89 228.59
LONG 03/21/89 to 04/13/89 269.14
SHRT 04/13/89 to 04/18/89 -738.61
OUT 04/18/89 to 04/26/89 10.74
SHRT 04/26/89 to 05/09/89 147.27
LONG 05/09/89 to 05/16/89 689.38
SHRT 05/16/89 to 06/02/89 -544.70
OUT 06/02/89 to 06/05/89 4.15
SHRT 06/05/89 to 06/22/89 -12.21
LONG 06/22/89 to 06/28/89 182.99
SHRT 06/28/89 to 07/03/89 434.81
LONG 07/03/89 to 07/18/89 803.52
SHRT 07/18/89 to 07/21/89 -552.82
OUT 07/21/89 to 08/02/89 18.02
SHRT 08/02/89 to 08/10/89 -446.95
OUT 08/10/89 to 08/14/89 5.77
SHRT 08/14/89 to 08/23/89 -1.65
LONG 08/23/89 to 08/28/89 513.78
SHRT 08/28/89 to 09/18/89 459.64
LONG 09/18/89 to 10/09/89 889.92
SHRT 10/09/89 to 10/30/89 1789.84
LONG 10/30/89 to 11/20/89 310.68
SHRT 11/20/89 to 11/27/89 -677.97
OUT 11/27/89 to 11/29/89 3.79
SHRT 11/29/89 to 12/01/89 -591.80
OUT 12/01/89 to 12/06/89 9.07
SHRT 12/06/89 to 12/20/89 481.99
LONG 12/20/89 to 01/04/90 1105.18
SHRT 01/04/90 to 01/17/90 1528.25
LONG 01/17/90 to 01/22/90 -722.40
OUT 01/22/90 to 01/25/90 6.43
LONG 01/25/90 to 02/09/90 1065.17
SHRT 02/09/90 to 02/22/90 952.50
LONG 02/22/90 to 03/12/90 1534.96
SHRT 03/12/90 to 03/19/90 -960.09
OUT 03/19/90 to 03/21/90 5.00
SHRT 03/21/90 to 04/25/90 841.46
LONG 04/25/90 to 05/15/90 2232.89
SHRT 05/15/90 to 06/01/90 -1155.19
OUT 06/01/90 to 06/06/90 13.81
SHRT 06/06/90 to 06/28/90 461.27
LONG 06/28/90 to 07/18/90 1476.67
SHRT 07/18/90 to 08/08/90 3990.82
LONG 08/08/90 to 08/17/90 -1719.71
OUT 08/17/90 to 08/20/90 10.02
LONG 08/20/90 to 08/22/90 -1768.42
OUT 08/22/90 to 08/24/90 6.20
LONG 08/24/90 to 09/11/90 2354.95
SHRT 09/11/90 to 09/19/90 1078.81



LONG 09/19/90 to 09/24/90 -2127.86
OUT 09/24/90 to 10/01/90 22.95
LONG 10/01/90 to 10/09/90 -1339.02
OUT 10/09/90 to 10/12/90 9.30
LONG 10/12/90 to 10/22/90 2229.02
SHRT 10/22/90 to 12/04/90 -1225.56
OUT 12/04/90 to 12/07/90 9.71
SHRT 12/07/90 to 01/10/91 1727.73
LONG 01/10/91 to 01/21/91 2647.76
SHRT 01/21/91 to 01/30/91 -1733.11
OUT 01/30/91 to 02/08/91 32.41
SHRT 02/08/91 to 02/11/91 -1296.77
OUT 02/11/91 to 02/13/91 6.86
SHRT 02/13/91 to 03/05/91 -1066.13
OUT 03/05/91 to 03/07/91 6.56
SHRT 03/07/91 to 03/25/91 1632.42
LONG 03/25/91 to 04/18/91 2385.18
SHRT 04/18/91 to 05/01/91 1320.13
LONG 05/01/91 to 05/15/91 -1296.19
OUT 05/15/91 to 05/16/91 3.84
LONG 05/16/91 to 06/04/91 2592.10
SHRT 06/04/91 to 06/21/91 1285.71
LONG 06/21/91 to 07/17/91 283.90
SHRT 07/17/91 to 08/20/91 1438.00
LONG 08/20/91 to 08/26/91 2900.26
SHRT 08/26/91 to 09/12/91 767.00
LONG 09/12/91 to 09/26/91 232.78
SHRT 09/26/91 to 10/08/91 1351.55
LONG 10/08/91 to 10/17/91 2339.42
SHRT 10/17/91 to 11/20/91 3381.04
LONG 11/20/91 to 12/06/91 -2372.88
OUT 12/06/91 to 12/09/91 17.35
LONG 12/09/91 to 01/02/92 8852.37
SHRT 01/02/92 to 01/14/92 -2315.41
OUT 01/14/92 to 01/16/92 13.36
SHRT 01/16/92 to 03/10/92 560.71
LONG 03/10/92 to 03/23/92 1256.82
SHRT 03/23/92 to 04/09/92 1480.46
LONG 04/09/92 to 04/20/92 3596.62
SHRT 04/20/92 to 06/01/92 -2508.41
OUT 06/01/92 to 06/03/92 14.57
SHRT 06/03/92 to 06/12/92 1632.49
LONG 06/12/92 to 06/17/92 -2209.93
OUT 06/17/92 to 06/19/92 14.41
LONG 06/19/92 to 07/06/92 1725.24
SHRT 07/06/92 to 07/24/92 1769.71
LONG 07/24/92 to 08/03/92 3746.54
SHRT 08/03/92 to 08/26/92 5478.93
LONG 08/26/92 to 09/15/92 3240.36
SHRT 09/15/92 to 09/24/92 1645.72
LONG 09/24/92 to 10/02/92 -3727.52
OUT 10/02/92 to 10/06/92 36.44
LONG 10/06/92 to 10/28/92 3065.22
SHRT 10/28/92 to 11/19/92 1815.90
LONG 11/19/92 to 12/01/92 3799.10
SHRT 12/01/92 to 01/11/93 1482.24
LONG 01/11/93 to 02/09/93 7176.08
SHRT 02/09/93 to 02/19/93 4706.38
OPEN 02/19/93 to 02/19/93 0.00


