TradeStation Strategy Performance Report NeuralScope V10R2, GBPUSD, 5 min, 12/06/2008 03:30:00 - 29/08/2008 15:10:00

. " . Roll Over Shares/Ctrts Gross P/L o y Run-up . .
# Type Date/Time Signal Price USDI/Lot ProfitiLoss Cum Net Profit % Profit DrawDown Efficiency Total Eff. Comm. Slippage
1 Buy 06/12/08 03:55 Long. $1.95268 $0.00 500000 $135.00 0.01% $380.00 82.61% $0.00000 $0.00000
Sell 06/12/08 03:55 EarlyRev Long. $1.95295 $135.00 $135.00 ($80.00) 46.74% 29.35% $0.00000 $0.00000
2 Sell Short 06/13/08 05:55 Short. $1.94422 $0.00 500000 $230.00 0.02% $600.00 41.24% $0.00000 $0.00000
Buy to Cover 06/13/08 06:45 ReTrace Short. $1.94376 $230.00 $365.00 ($855.00) 74.57% 15.81% $0.00000 $0.00000
3 Sell Short 06/13/08 08:50 Short. $1.94197 $0.00 500000 ($900.00) (0.09%) $175.00 16.28% $0.00000 $0.00000
Buy to Cover 06/13/08 09:00 Stop Loss $1.94377 ($900.00) ($535.00) ($900.00) 0.00% (83.72%) $0.00000 $0.00000
4 Buy 06/16/08 06:15 Long. $1.95776 $0.00 500000 ($85.00) (0.01%) $310.00 51.24% $0.00000 $0.00000
Sell 06/16/08 06:30 EarlyRev Long. $1.95759 ($85.00) ($620.00) ($295.00) 34.71% (14.05%) $0.00000 $0.00000
5 Buy 06/16/08 08:10 Long. $1.96290 $0.00 500000 $360.00 0.04% $520.00 100.00% $0.00000 $0.00000
Sell 06/16/08 08:15 ReTrace Long. $1.96362 $360.00 ($260.00) $0.00 69.23% 69.23% $0.00000 $0.00000
6 Buy 06/17/08 09:30 Long. $1.95051 $0.00 500000 ($900.00) (0.09%) $295.00 24.69% $0.00000 $0.00000
Sell 06/17/08 10:05 Stop Loss $1.94871 ($900.00) ($1,160.00) ($900.00) 0.00% (75.31%) $0.00000 $0.00000
7 Sell Short 06/18/08 05:35 Short. $1.95022 $0.00 500000 $410.00 0.04% $740.00 68.84% $0.00000 $0.00000
Buy to Cover 06/18/08 05:35 ReTrace Short. $1.94940 $410.00 ($750.00) ($335.00) 69.30% 38.14% $0.00000 $0.00000
8 Sell Short 06/18/08 05:50 Short. $1.94887 $0.00 500000 ($900.00) (0.09%) $145.00 13.88% $0.00000 $0.00000
Buy to Cover 06/18/08 06:05 Stop Loss $1.95067 ($900.00) ($1,650.00) ($900.00) 0.00% (86.12%) $0.00000 $0.00000
9 Sell Short 06/19/08 04:10 Short. $1.96244 $0.00 500000 ($900.00) (0.09%) $165.00 15.49% $0.00000 $0.00000
Buy to Cover 06/19/08 04:15 Stop Loss $1.96424 ($900.00) ($2,550.00) ($900.00) 0.00% (84.51%) $0.00000 $0.00000
10 Buy 06/19/08 05:45 Long. $1.96699 $0.00 500000 $525.00 0.05% $600.00 100.00% $0.00000 $0.00000
Sell 06/19/08 06:05 ReTrace Long. $1.96804 $525.00 ($2,025.00) $0.00 87.50% 87.50% $0.00000 $0.00000
11 Buy 06/19/08 06:20 Long. $1.96752 $0.00 500000 $425.00 0.04% $690.00 84.15% $0.00000 $0.00000
Sell 06/19/08 06:40 ReTrace Long. $1.96837 $425.00 ($1,600.00) ($130.00) 67.68% 51.83% $0.00000 $0.00000
12 Sell Short 06/20/08 03:45 Short. $1.97248 $0.00 500000 ($100.00) (0.01%) $360.00 64.29% $0.00000 $0.00000
Buy to Cover 06/20/08 03:55 EarlyRev Short. $1.97268 ($100.00) ($1,700.00) ($200.00) 17.86% (17.86%) $0.00000 $0.00000
13 Sell Short 06/24/08 05:25 Short. $1.96682 $0.00 500000 $495.00 0.05% $625.00 60.68% $0.00000 $0.00000
Buy to Cover 06/24/08 05:40 ReTrace Short. $1.96583 $495.00 ($1,205.00) ($405.00) 87.38% 48.06% $0.00000 $0.00000
14 Buy 06/25/08 05:30 Long. $1.96913 $0.00 500000 ($220.00) (0.02%) $305.00 46.56% $0.00000 $0.00000
Sell 06/25/08 05:30 EarlyRev Long. $1.96869 ($220.00) ($1,425.00) ($350.00) 19.85% (33.59%) $0.00000 $0.00000
15 Buy 06/25/08 13:55 Long. $1.96777 $0.00 500000 $120.00 0.01% $440.00 95.65% $0.00000 $0.00000
Sell 06/25/08 14:10 EarlyRev Long. $1.96801 $120.00 ($1,305.00) ($20.00) 30.43% 26.09% $0.00000 $0.00000
16 Buy 06/26/08 07:15 Long. $1.98220 $0.00 500000 $55.00 0.01% $305.00 76.25% $0.00000 $0.00000
Sell 06/26/08 07:15 EarlyRev Long. $1.98231 $55.00 ($1,250.00) ($95.00) 37.50% 13.75% $0.00000 $0.00000
17 Sell Short 06/27/08 09:05 Short. $1.98705 $0.00 500000 $185.00 0.02% $335.00 93.06% $0.00000 $0.00000
Buy to Cover 06/27/08 09:05 EarlyRev Short. $1.98668 $185.00 ($1,065.00) ($25.00) 58.33% 51.39% $0.00000 $0.00000
18 Buy 06/27/08 14:00 Long. $1.99470 $0.00 500000 ($900.00) (0.09%) $0.00 0.00% $0.00000 $0.00000
Sell 06/27/08 15:00 Stop Loss $1.99290 ($900.00) ($1,965.00) ($900.00) 0.00% (100.00%) $0.00000 $0.00000
19 Sell Short 06/30/08 03:40 Short. $1.99504 $0.00 500000 $485.00 0.05% $725.00 74.74% $0.00000 $0.00000
Buy to Cover 06/30/08 03:45 ReTrace Short. $1.99407 $485.00 ($1,480.00) ($245.00) 75.26% 50.00% $0.00000 $0.00000
20 Sell Short 06/30/08 04:35 Short. $1.99462 $0.00 500000 $40.00 0.00% $500.00 85.47% $0.00000 $0.00000
Buy to Cover 06/30/08 04:35 EarlyRev Short. $1.99454 $40.00 ($1,440.00) ($85.00) 21.37% 6.84% $0.00000 $0.00000
21 Sell Short 06/30/08 04:50 Short. $1.99528 $0.00 500000 $65.00 0.01% $395.00 65.83% $0.00000 $0.00000
Buy to Cover 06/30/08 04:55 EarlyRev Short. $1.99515 $65.00 ($1,375.00) ($205.00) 45.00% 10.83% $0.00000 $0.00000
22 Sell Short 06/30/08 09:20 Short. $1.99447 $0.00 500000 $190.00 0.02% $390.00 39.39% $0.00000 $0.00000
Buy to Cover 06/30/08 09:35 EarlyRev Short. $1.99409 $190.00 ($1,185.00) ($600.00) 79.80% 19.19% $0.00000 $0.00000
23 Buy 06/30/08 12:20 Long. $1.99047 $0.00 500000 $135.00 0.01% $305.00 40.13% $0.00000 $0.00000
Sell 06/30/08 12:55 EarlyRev Long. $1.99074 $135.00 ($1,050.00) ($455.00) 77.63% 17.76% $0.00000 $0.00000
24 Sell Short 06/30/08 14:00 Short. $1.99299 $0.00 500000 $190.00 0.02% $365.00 70.87% $0.00000 $0.00000
Buy to Cover 06/30/08 14:05 EarlyRev Short. $1.99261 $190.00 ($860.00) ($150.00) 66.02% 36.89% $0.00000 $0.00000
25 Buy 07/02/08 12:35 Long. $1.99340 $0.00 500000 $140.00 0.01% $315.00 26.58% $0.00000 $0.00000
Sell 07/02/08 15:10 EarlyRev Long. $1.99368 $140.00 ($720.00) ($870.00) 85.23% 11.81% $0.00000 $0.00000
26 Sell Short 07/03/08 04:40 Short. $1.98648 $0.00 500000 ($105.00) (0.01%) $405.00 46.02% $0.00000 $0.00000
Buy to Cover 07/03/08 04:45 EarlyRev Short. $1.98669 ($105.00) ($825.00) ($475.00) 42.05% (11.93%) $0.00000 $0.00000
27 Sell Short 07/04/08 04:50 Short. $1.98227 $0.00 500000 $995.00 0.10% $995.00 98.03% $0.00000 $0.00000
Buy to Cover 07/04/08 05:00  Profit Short Exit. $1.98028 $995.00 $170.00 ($20.00) 100.00% 98.03% $0.00000 $0.00000
28 Sell Short 07/04/08 07:00 Short. $1.98166 $0.00 500000 $420.00 0.04% $730.00 58.17% $0.00000 $0.00000
Buy to Cover 07/04/08 07:25 ReTrace Short. $1.98082 $420.00 $590.00 ($525.00) 75.30% 33.47% $0.00000 $0.00000
29 Sell Short 07/04/08 09:10 Short. $1.98259 $0.00 500000 $545.00 0.05% $615.00 68.33% $0.00000 $0.00000
Buy to Cover 07/04/08 09:45 ReTrace Short. $1.98150 $545.00 $1,135.00 ($285.00) 92.22% 60.56% $0.00000 $0.00000
30 Buy 07/07/08 13:05 Long. $1.97544 $0.00 500000 $925.00 0.09% $1,320.00 93.95% $0.00000 $0.00000
Sell 07/07/08 13:05 Profit Long Exit. $1.97729 $925.00 $2,060.00 ($85.00) 71.89% 65.84% $0.00000 $0.00000
31 Sell Short 07/08/08 09:35 Short. $1.97123 $0.00 500000 $185.00 0.02% $370.00 60.66% $0.00000 $0.00000
Buy to Cover 07/08/08 09:45 EarlyRev Short. $1.97086 $185.00 $2,245.00 ($240.00) 69.67% 30.33% $0.00000 $0.00000
32 Sell Short 07/08/08 10:15 Short. $1.96933 $0.00 500000 ($900.00) (0.09%) $0.00 0.00% $0.00000 $0.00000
Buy to Cover 07/08/08 10:45 Stop Loss $1.97113 ($900.00) $1,345.00 ($900.00) 0.00% (100.00%) $0.00000 $0.00000
33 Buy 07/09/08 13:35 Long. $1.98076 $0.00 500000 $170.00 0.02% $495.00 84.62% $0.00000 $0.00000
Sell 07/09/08 13:40 EarlyRev Long. $1.98110 $170.00 $1,515.00 ($90.00) 44.44% 29.06% $0.00000 $0.00000
34 Buy 07/09/08 14:00 Long. $1.98140 $0.00 500000 ($110.00) (0.01%) $285.00 71.25% $0.00000 $0.00000
Sell 07/09/08 15:10 EOD Long. $1.98118 ($110.00) $1,405.00 ($115.00) 1.25% (27.50%) $0.00000 $0.00000
35 Sell Short 07/10/08 07:25 Short. $1.97448 $0.00 500000 $425.00 0.04% $545.00 63.37% $0.00000 $0.00000
Buy to Cover 07/10/08 07:40 ReTrace Short. $1.97363 $425.00 $1,830.00 ($315.00) 86.05% 49.42% $0.00000 $0.00000
36 Sell Short 07/10/08 08:15 Short. $1.97460 $0.00 500000 $180.00 0.02% $380.00 93.83% $0.00000 $0.00000
Buy to Cover 07/10/08 08:20 EarlyRev Short. $1.97424 $180.00 $2,010.00 ($25.00) 50.62% 44.44% $0.00000 $0.00000
37 Buy 07/11/08 10:45 Long. $1.99223 $0.00 500000 ($900.00) (0.09%) $95.00 9.55% $0.00000 $0.00000
Sell 07/11/08 10:55 Stop Loss $1.99043 ($900.00) $1,110.00 ($900.00) 0.00% (90.45%) $0.00000 $0.00000
38 Sell Short 07/14/08 04:15 Short. $1.98605 $0.00 500000 $1,045.00 0.11% $1,090.00 99.54% $0.00000 $0.00000
Buy to Cover 07/14/08 04:15  Profit Short Exit. $1.98396 $1,045.00 $2,155.00 ($5.00) 95.89% 95.43% $0.00000 $0.00000
39 Sell Short 07/14/08 05:05 Short. $1.98284 $0.00 500000 ($900.00) (0.09%) $0.00 0.00% $0.00000 $0.00000
Buy to Cover 07/14/08 05:05 Stop Loss $1.98464 ($900.00) $1,255.00 ($900.00) 0.00% (100.00%) $0.00000 $0.00000
40 Sell Short 07/14/08 05:35 Short. $1.98386 $0.00 500000 $180.00 0.02% $305.00 81.33% $0.00000 $0.00000
Buy to Cover 07/14/08 05:35 EarlyRev Short. $1.98350 $180.00 $1,435.00 ($70.00) 66.67% 48.00% $0.00000 $0.00000
41 Buy 07/15/08 11:30 Long. $2.00271 $0.00 500000 $1,215.00 0.12% $1,380.00 60.79% $0.00000 $0.00000
Sell 07/15/08 11:40 Profit Long Exit. $2.00514 $1,215.00 $2,650.00 ($890.00) 92.73% 53.52% $0.00000 $0.00000
42 Sell Short 07/15/08 12:40 Short. $2.00194 $0.00 500000 ($900.00) (0.09%) $220.00 19.64% $0.00000 $0.00000
Buy to Cover 07/15/08 12:55 Stop Loss $2.00374 ($900.00) $1,750.00 ($900.00) 0.00% (80.36%) $0.00000 $0.00000
43 Sell Short 07/16/08 06:55 Short. $2.00356 $0.00 500000 ($205.00) (0.02%) $380.00 64.96% $0.00000 $0.00000
Buy to Cover 07/16/08 07:00 EarlyRev Short. $2.00397 ($205.00) $1,545.00 ($205.00) 0.00% (35.04%) $0.00000 $0.00000
44 Sell Short 07/16/08 10:55 Short. $1.99811 $0.00 500000 $1,000.00 0.10% $1,000.00 76.05% $0.00000 $0.00000
Buy to Cover 07/16/08 11:00  Profit Short Exit. $1.99611 $1,000.00 $2,545.00 ($315.00) 100.00% 76.05% $0.00000 $0.00000
45 Sell Short 07/16/08 11:15 Short. $1.99654 $0.00 500000 ($900.00) (0.09%) $120.00 11.76% $0.00000 $0.00000
Buy to Cover 07/16/08 11:50 Stop Loss $1.99834 ($900.00) $1,645.00 ($900.00) 0.00% (88.24%) $0.00000 $0.00000
46 Sell Short 07/16/08 14:35 Short. $1.99846 $0.00 500000 $300.00 0.03% $580.00 89.92% $0.00000 $0.00000
Buy to Cover 07/16/08 14:45 ReTrace Short. $1.99786 $300.00 $1,945.00 ($65.00) 56.59% 46.51% $0.00000 $0.00000
47 Sell Short 07/17/08 11:30 Short. $2.00558 $0.00 500000 $1,025.00 0.10% $1,025.00 78.54% $0.00000 $0.00000
Buy to Cover 07/17/08 11:30  Profit Short Exit. $2.00353 $1,025.00 $2,970.00 ($280.00) 100.00% 78.54% $0.00000 $0.00000
48 Sell Short 07/17/08 13:50 Short. $1.99908 $0.00 500000 $315.00 0.03% $505.00 55.19% $0.00000 $0.00000
Buy to Cover 07/17/08 13:50 ReTrace Short. $1.99845 $315.00 $3,285.00 ($410.00) 79.23% 34.43% $0.00000 $0.00000
49 Sell Short 07/17/08 14:20 Short. $1.99618 $0.00 500000 $635.00 0.06% $655.00 42.26% $0.00000 $0.00000
Buy to Cover 07/17/08 14:30 ReTrace Short. $1.99491 $635.00 $3,920.00 ($895.00) 98.71% 40.97% $0.00000 $0.00000
50 Buy 07/18/08 08:00 Long. $1.99539 $0.00 500000 ($900.00) (0.09%) $10.00 1.10% $0.00000 $0.00000
Sell 07/18/08 08:00 Stop Loss $1.99359 ($900.00) $3,020.00 ($900.00) 0.00% (98.90%) $0.00000 $0.00000
51 Buy 07/18/08 08:30 Long. $1.99470 $0.00 500000 $95.00 0.01% $355.00 69.61% $0.00000 $0.00000
Sell 07/18/08 08:30 EarlyRev Long. $1.99489 $95.00 $3,115.00 ($155.00) 49.02% 18.63% $0.00000 $0.00000
52 Sell Short 07/22/08 04:55 Short. $2.00388 $0.00 500000 $70.00 0.01% $345.00 92.00% $0.00000 $0.00000
Buy to Cover 07/22/08 04:55 EarlyRev Short. $2.00374 $70.00 $3,185.00 ($30.00) 26.67% 18.67% $0.00000 $0.00000
53 Sell Short 07/22/08 05:50 Short. $2.00539 $0.00 500000 $615.00 0.06% $640.00 81.01% $0.00000 $0.00000
Buy to Cover 07/22/08 06:10 ReTrace Short. $2.00416 $615.00 $3,800.00 ($150.00) 96.84% 77.85% $0.00000 $0.00000
54 Buy 07/23/08 04:00 Long. $1.99212 $0.00 500000 $295.00 0.03% $1,140.00 61.79% $0.00000 $0.00000
Sell 07/23/08 04:35 ReTrace Long. $1.99271 $295.00 $4,095.00 ($705.00) 54.20% 15.99% $0.00000 $0.00000
55 Sell Short 07/23/08 12:45 Short. $2.00153 $0.00 500000 $420.00 0.04% $545.00 89.34% $0.00000 $0.00000
Buy to Cover 07/23/08 12:50 ReTrace Short. $2.00069 $420.00 $4,515.00 ($65.00) 79.51% 68.85% $0.00000 $0.00000
56 Sell Short 07/23/08 13:10 Short. $2.00052 $0.00 500000 $140.00 0.01% $310.00 79.49% $0.00000 $0.00000
Buy to Cover 07/23/08 13:15 EarlyRev Short. $2.00024 $140.00 $4,655.00 ($80.00) 56.41% 35.90% $0.00000 $0.00000
57 Sell Short 07/23/08 14:50 Short. $1.99653 $0.00 500000 ($900.00) (0.09%) $195.00 17.81% $0.00000 $0.00000
Buy to Cover 07/23/08 15:10 Stop Loss $1.99833 ($900.00) $3,755.00 ($900.00) 0.00% (82.19%) $0.00000 $0.00000
58 Sell Short 07/25/08 05:50 Short. $1.99406 $0.00 500000 ($80.00) (0.01%) $420.00 36.36% $0.00000 $0.00000
Buy to Cover 07/25/08 06:15 EarlyRev Short. $1.99422 ($80.00) $3,675.00 ($735.00) 56.71% (6.93%) $0.00000 $0.00000
59 Sell Short 07/25/08 06:30 Short. $1.99411 $0.00 500000 ($900.00) (0.09%) $25.00 2.70% $0.00000 $0.00000
Buy to Cover 07/25/08 06:30 Stop Loss $1.99591 ($900.00) $2,775.00 ($900.00) 0.00% (97.30%) $0.00000 $0.00000
60 Sell Short 07/25/08 09:35 Short. $1.99185 $0.00 500000 ($900.00) (0.09%) $225.00 20.00% $0.00000 $0.00000
Buy to Cover 07/25/08 09:50 Stop Loss $1.99365 ($900.00) $1,875.00 ($900.00) 0.00% (80.00%) $0.00000 $0.00000
61 Sell Short 07/25/08 10:55 Short. $1.98891 $0.00 500000 $820.00 0.08% $880.00 95.65% $0.00000 $0.00000
Buy to Cover 07/25/08 11:00  Profit Short Exit. $1.98727 $820.00 $2,695.00 ($40.00) 93.48% 89.13% $0.00000 $0.00000
62 Buy 07/25/08 12:10 Long. $1.98922 $0.00 500000 $655.00 0.07% $740.00 91.93% $0.00000 $0.00000
Sell 07/25/08 12:15 ReTrace Long. $1.99053 $655.00 $3,350.00 ($65.00) 89.44% 81.37% $0.00000 $0.00000
63 Sell Short 07/29/08 06:30 Short. $1.98860 $0.00 500000 ($900.00) (0.09%) $215.00 19.28% $0.00000 $0.00000
Buy to Cover 07/29/08 06:40 Stop Loss $1.99040 ($900.00) $2,450.00 ($900.00) 0.00% (80.72%) $0.00000 $0.00000
64 Sell Short 07/30/08 06:40 Short. $1.97836 $0.00 500000 ($900.00) (0.09%) $110.00 10.89% $0.00000 $0.00000
Buy to Cover 07/30/08 07:50 Stop Loss $1.98016 ($900.00) $1,550.00 ($900.00) 0.00% (89.11%) $0.00000 $0.00000
65 Sell Short 07/30/08 08:30 Short. $1.97888 $0.00 500000 ($70.00) (0.01%) $450.00 65.22% $0.00000 $0.00000
Buy to Cover 07/30/08 08:35 EarlyRev Short. $1.97902 ($70.00) $1,480.00 ($240.00) 24.64% (10.14%) $0.00000 $0.00000
66 Sell Short 07/31/08 06:00 Short. $1.98171 $0.00 500000 ($85.00) (0.01%) $360.00 70.59% $0.00000 $0.00000

Buy to Cover 07/31/08 06:15 EarlyRev Short. $1.98188 ($85.00) $1,395.00 ($150.00) 12.75% (16.67%) $0.00000 $0.00000
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