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

# Type Date/Time Signal Price Roll Over
USD/Lot

Shares/Ctrts
Profit/Loss

Gross P/L
Cum Net Profit % Profit Run-up

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



 67  Sell Short  07/31/08 13:35  Short.  $1.98237  $0.00  500000  $535.00  0.05%  $570.00  74.03%   $0.00000  $0.00000
  Buy to Cover  07/31/08 14:20  ReTrace Short.  $1.98130   $535.00  $1,930.00   ($200.00)  95.45%  69.48%  $0.00000  $0.00000

 68  Sell Short  08/01/08 03:35  Short.  $1.97602  $0.00  500000  $185.00  0.02%  $385.00  78.57%   $0.00000  $0.00000
  Buy to Cover  08/01/08 03:40  EarlyRev Short.  $1.97565   $185.00  $2,115.00   ($105.00)  59.18%  37.76%  $0.00000  $0.00000

 69  Sell Short  08/01/08 04:05  Short.  $1.97521  $0.00  500000  $265.00  0.03%  $520.00  99.05%   $0.00000  $0.00000
  Buy to Cover  08/01/08 04:05  ReTrace Short.  $1.97468   $265.00  $2,380.00   ($5.00)  51.43%  50.48%  $0.00000  $0.00000

 70  Sell Short  08/01/08 09:10  Short.  $1.97435  $0.00  500000  $85.00  0.01%  $365.00  65.77%   $0.00000  $0.00000
  Buy to Cover  08/01/08 09:15  EarlyRev Short.  $1.97418   $85.00  $2,465.00   ($190.00)  49.55%  15.32%  $0.00000  $0.00000

 71  Sell Short  08/04/08 04:10  Short.  $1.96928  $0.00  500000  $150.00  0.02%  $405.00  57.45%   $0.00000  $0.00000
  Buy to Cover  08/04/08 04:35  EarlyRev Short.  $1.96898   $150.00  $2,615.00   ($300.00)  63.83%  21.28%  $0.00000  $0.00000

 72  Sell Short  08/04/08 07:30  Short.  $1.96775  $0.00  500000  $160.00  0.02%  $485.00  63.40%   $0.00000  $0.00000
  Buy to Cover  08/04/08 07:40  EarlyRev Short.  $1.96743   $160.00  $2,775.00   ($280.00)  57.52%  20.92%  $0.00000  $0.00000

 73  Sell Short  08/05/08 05:30  Short.  $1.95641  $0.00  500000  $160.00  0.02%  $320.00  28.44%   $0.00000  $0.00000
  Buy to Cover  08/05/08 06:10  EarlyRev Short.  $1.95609   $160.00  $2,935.00   ($805.00)  85.78%  14.22%  $0.00000  $0.00000

 74  Sell Short  08/05/08 11:05  Short.  $1.95486  $0.00  500000  $600.00  0.06%  $605.00  78.06%   $0.00000  $0.00000
  Buy to Cover  08/05/08 11:10  ReTrace Short.  $1.95366   $600.00  $3,535.00   ($170.00)  99.35%  77.42%  $0.00000  $0.00000

 75  Sell Short  08/06/08 08:50  Short.  $1.95210  $0.00  500000  ($10.00)  (0.00%)  $450.00  56.25%   $0.00000  $0.00000
  Buy to Cover  08/06/08 09:10  EarlyRev Short.  $1.95212   ($10.00)  $3,525.00   ($350.00)  42.50%  (1.25%)  $0.00000  $0.00000

 76  Sell Short  08/06/08 09:30  Short.  $1.95060  $0.00  500000  ($10.00)  (0.00%)  $320.00  46.38%   $0.00000  $0.00000
  Buy to Cover  08/06/08 09:40  EarlyRev Short.  $1.95062   ($10.00)  $3,515.00   ($370.00)  52.17%  (1.45%)  $0.00000  $0.00000

 77  Sell Short  08/06/08 10:00  Short.  $1.95057  $0.00  500000  $275.00  0.03%  $650.00  92.86%   $0.00000  $0.00000
  Buy to Cover  08/06/08 10:00  ReTrace Short.  $1.95002   $275.00  $3,790.00   ($50.00)  46.43%  39.29%  $0.00000  $0.00000

 78  Sell Short  08/07/08 10:10  Short.  $1.94232  $0.00  500000  ($900.00)  (0.09%)  $220.00  19.64%   $0.00000  $0.00000
  Buy to Cover  08/07/08 10:40  Stop Loss  $1.94412   ($900.00)  $2,890.00   ($900.00)  0.00%  (80.36%)  $0.00000  $0.00000

 79  Sell Short  08/07/08 13:00  Short.  $1.94341  $0.00  500000  ($900.00)  (0.09%)  $180.00  16.67%   $0.00000  $0.00000
  Buy to Cover  08/07/08 13:05  Stop Loss  $1.94521   ($900.00)  $1,990.00   ($900.00)  0.00%  (83.33%)  $0.00000  $0.00000

 80  Sell Short  08/07/08 13:50  Short.  $1.94294  $0.00  500000  ($145.00)  (0.01%)  $135.00  20.61%   $0.00000  $0.00000
  Buy to Cover  08/07/08 15:10  EOD Short.  $1.94323   ($145.00)  $1,845.00   ($520.00)  57.25%  (22.14%)  $0.00000  $0.00000

 81  Sell Short  08/11/08 05:35  Short.  $1.92359  $0.00  500000  $525.00  0.05%  $605.00  77.56%   $0.00000  $0.00000
  Buy to Cover  08/11/08 05:50  ReTrace Short.  $1.92254   $525.00  $2,370.00   ($175.00)  89.74%  67.31%  $0.00000  $0.00000

 82  Sell Short  08/11/08 06:40  Short.  $1.92118  $0.00  500000  ($15.00)  (0.00%)  $315.00  65.63%   $0.00000  $0.00000
  Buy to Cover  08/11/08 06:50  EarlyRev Short.  $1.92121   ($15.00)  $2,355.00   ($165.00)  31.25%  (3.12%)  $0.00000  $0.00000

 83  Sell Short  08/11/08 08:50  Short.  $1.92101  $0.00  500000  $805.00  0.08%  $805.00  82.14%   $0.00000  $0.00000
  Buy to Cover  08/11/08 08:55  Profit Short Exit.  $1.91940   $805.00  $3,160.00   ($175.00)  100.00%  82.14%  $0.00000  $0.00000

 84  Sell Short  08/11/08 09:10  Short.  $1.91853  $0.00  500000  $105.00  0.01%  $425.00  94.44%   $0.00000  $0.00000
  Buy to Cover  08/11/08 09:10  EarlyRev Short.  $1.91832   $105.00  $3,265.00   ($25.00)  28.89%  23.33%  $0.00000  $0.00000

 85  Sell Short  08/11/08 11:10  Short.  $1.91590  $0.00  500000  $365.00  0.04%  $560.00  55.45%   $0.00000  $0.00000
  Buy to Cover  08/11/08 11:45  ReTrace Short.  $1.91517   $365.00  $3,630.00   ($450.00)  80.69%  36.14%  $0.00000  $0.00000

 86  Sell Short  08/11/08 12:40  Short.  $1.91089  $0.00  500000  ($900.00)  (0.09%)  $0.00  0.00%   $0.00000  $0.00000
  Buy to Cover  08/11/08 12:50  Stop Loss  $1.91269   ($900.00)  $2,730.00   ($900.00)  0.00%  (100.00%)  $0.00000  $0.00000

 87  Sell Short  08/11/08 13:30  Short.  $1.91037  $0.00  500000  $995.00  0.10%  $1,095.00  88.31%   $0.00000  $0.00000
  Buy to Cover  08/11/08 13:35  Profit Short Exit.  $1.90838   $995.00  $3,725.00   ($145.00)  91.94%  80.24%  $0.00000  $0.00000

 88  Sell Short  08/12/08 12:55  Short.  $1.89977  $0.00  500000  $365.00  0.04%  $560.00  94.92%   $0.00000  $0.00000
  Buy to Cover  08/12/08 13:00  ReTrace Short.  $1.89904   $365.00  $4,090.00   ($30.00)  66.95%  61.86%  $0.00000  $0.00000

 89  Sell Short  08/12/08 14:55  Short.  $1.89980  $0.00  500000  $450.00  0.05%  $450.00  77.59%   $0.00000  $0.00000
  Buy to Cover  08/12/08 15:10  EOD Short.  $1.89890   $450.00  $4,540.00   ($130.00)  100.00%  77.59%  $0.00000  $0.00000

 90  Buy  08/14/08 03:50  Long.  $1.86889  $0.00  500000  $650.00  0.07%  $650.00  80.25%   $0.00000  $0.00000
  Sell  08/14/08 03:50  ReTrace Long.  $1.87019   $650.00  $5,190.00   ($160.00)  100.00%  80.25%  $0.00000  $0.00000

 91  Buy  08/14/08 05:10  Long.  $1.87256  $0.00  500000  ($900.00)  (0.10%)  $0.00  0.00%   $0.00000  $0.00000
  Sell  08/14/08 05:15  Stop Loss  $1.87076   ($900.00)  $4,290.00   ($900.00)  0.00%  (100.00%)  $0.00000  $0.00000

 92  Buy  08/14/08 05:40  Long.  $1.86939  $0.00  500000  $385.00  0.04%  $620.00  89.86%   $0.00000  $0.00000
  Sell  08/14/08 05:40  ReTrace Long.  $1.87016   $385.00  $4,675.00   ($70.00)  65.94%  55.80%  $0.00000  $0.00000

 93  Sell Short  08/14/08 07:55  Short.  $1.87383  $0.00  500000  ($900.00)  (0.10%)  $720.00  44.44%   $0.00000  $0.00000
  Buy to Cover  08/14/08 08:35  Stop Loss  $1.87563   ($900.00)  $3,775.00   ($900.00)  0.00%  (55.56%)  $0.00000  $0.00000

 94  Sell Short  08/14/08 11:20  Short.  $1.87255  $0.00  500000  $690.00  0.07%  $785.00  57.51%   $0.00000  $0.00000
  Buy to Cover  08/14/08 12:00  ReTrace Short.  $1.87117   $690.00  $4,465.00   ($580.00)  93.04%  50.55%  $0.00000  $0.00000

 95  Sell Short  08/14/08 13:20  Short.  $1.86748  $0.00  500000  ($205.00)  (0.02%)  $330.00  61.68%   $0.00000  $0.00000
  Buy to Cover  08/14/08 13:20  EarlyRev Short.  $1.86789   ($205.00)  $4,260.00   ($205.00)  0.00%  (38.32%)  $0.00000  $0.00000

 96  Sell Short  08/15/08 09:05  Short.  $1.86638  $0.00  500000  $335.00  0.04%  $540.00  46.35%   $0.00000  $0.00000
  Buy to Cover  08/15/08 09:10  ReTrace Short.  $1.86571   $335.00  $4,595.00   ($625.00)  82.40%  28.76%  $0.00000  $0.00000

 97  Sell Short  08/15/08 09:30  Short.  $1.86570  $0.00  500000  $1,045.00  0.11%  $1,330.00  78.70%   $0.00000  $0.00000
  Buy to Cover  08/15/08 09:40  Profit Short Exit.  $1.86361   $1,045.00  $5,640.00   ($360.00)  83.14%  61.83%  $0.00000  $0.00000

 98  Buy  08/15/08 10:35  Long.  $1.86593  $0.00  500000  ($900.00)  (0.10%)  $0.00  0.00%   $0.00000  $0.00000
  Sell  08/15/08 10:35  Stop Loss  $1.86413   ($900.00)  $4,740.00   ($900.00)  0.00%  (100.00%)  $0.00000  $0.00000

 99  Buy  08/15/08 11:15  Long.  $1.86307  $0.00  500000  $730.00  0.08%  $885.00  56.91%   $0.00000  $0.00000
  Sell  08/15/08 11:45  ReTrace Long.  $1.86453   $730.00  $5,470.00   ($670.00)  90.03%  46.95%  $0.00000  $0.00000

 100  Buy  08/15/08 12:25  Long.  $1.86585  $0.00  500000  ($900.00)  (0.10%)  $0.00  0.00%   $0.00000  $0.00000
  Sell  08/15/08 12:40  Stop Loss  $1.86405   ($900.00)  $4,570.00   ($900.00)  0.00%  (100.00%)  $0.00000  $0.00000

 101  Sell Short  08/18/08 06:30  Short.  $1.86771  $0.00  500000  $110.00  0.01%  $325.00  76.47%   $0.00000  $0.00000
  Buy to Cover  08/18/08 06:45  EarlyRev Short.  $1.86749   $110.00  $4,680.00   ($100.00)  49.41%  25.88%  $0.00000  $0.00000

 102  Buy  08/19/08 06:45  Long.  $1.86092  $0.00  500000  $1,400.00  0.15%  $1,430.00  87.46%   $0.00000  $0.00000
  Sell  08/19/08 06:50  Profit Long Exit.  $1.86372   $1,400.00  $6,080.00   ($205.00)  98.17%  85.63%  $0.00000  $0.00000

 103  Buy  08/19/08 07:50  Long.  $1.86200  $0.00  500000  ($900.00)  (0.10%)  $140.00  13.46%   $0.00000  $0.00000
  Sell  08/19/08 08:35  Stop Loss  $1.86020   ($900.00)  $5,180.00   ($900.00)  0.00%  (86.54%)  $0.00000  $0.00000

 104  Sell Short  08/19/08 08:55  Short.  $1.85903  $0.00  500000  $480.00  0.05%  $600.00  63.16%   $0.00000  $0.00000
  Buy to Cover  08/19/08 09:00  ReTrace Short.  $1.85807   $480.00  $5,660.00   ($350.00)  87.37%  50.53%  $0.00000  $0.00000

 105  Buy  08/19/08 10:45  Long.  $1.86134  $0.00  500000  $620.00  0.07%  $660.00  69.47%   $0.00000  $0.00000
  Sell  08/19/08 10:55  ReTrace Long.  $1.86258   $620.00  $6,280.00   ($290.00)  95.79%  65.26%  $0.00000  $0.00000

 106  Buy  08/19/08 11:15  Long.  $1.86374  $0.00  500000  $330.00  0.04%  $585.00  83.57%   $0.00000  $0.00000
  Sell  08/19/08 11:15  ReTrace Long.  $1.86440   $330.00  $6,610.00   ($115.00)  63.57%  47.14%  $0.00000  $0.00000

 107  Sell Short  08/20/08 03:35  Short.  $1.86122  $0.00  500000  $315.00  0.03%  $535.00  82.31%   $0.00000  $0.00000
  Buy to Cover  08/20/08 03:35  ReTrace Short.  $1.86059   $315.00  $6,925.00   ($115.00)  66.15%  48.46%  $0.00000  $0.00000

 108  Sell Short  08/20/08 04:25  Short.  $1.85934  $0.00  500000  ($900.00)  (0.10%)  $105.00  10.45%   $0.00000  $0.00000
  Buy to Cover  08/20/08 04:30  Stop Loss  $1.86114   ($900.00)  $6,025.00   ($900.00)  0.00%  (89.55%)  $0.00000  $0.00000

 109  Sell Short  08/20/08 05:05  Short.  $1.85908  $0.00  500000  $955.00  0.10%  $955.00  69.96%   $0.00000  $0.00000
  Buy to Cover  08/20/08 05:25  Profit Short Exit.  $1.85717   $955.00  $6,980.00   ($410.00)  100.00%  69.96%  $0.00000  $0.00000

 110  Sell Short  08/20/08 05:40  Short.  $1.85755  $0.00  500000  $200.00  0.02%  $340.00  73.12%   $0.00000  $0.00000
  Buy to Cover  08/20/08 05:40  EarlyRev Short.  $1.85715   $200.00  $7,180.00   ($125.00)  69.89%  43.01%  $0.00000  $0.00000

 111  Sell Short  08/20/08 12:45  Short.  $1.85833  $0.00  500000  ($900.00)  (0.10%)  $260.00  22.41%   $0.00000  $0.00000
  Buy to Cover  08/20/08 13:55  Stop Loss  $1.86013   ($900.00)  $6,280.00   ($900.00)  0.00%  (77.59%)  $0.00000  $0.00000

 112  Sell Short  08/21/08 04:30  Short.  $1.86461  $0.00  500000  ($900.00)  (0.10%)  $0.00  0.00%   $0.00000  $0.00000
  Buy to Cover  08/21/08 04:35  Stop Loss  $1.86641   ($900.00)  $5,380.00   ($900.00)  0.00%  (100.00%)  $0.00000  $0.00000

 113  Buy  08/21/08 07:55  Long.  $1.86550  $0.00  500000  $590.00  0.06%  $840.00  70.29%   $0.00000  $0.00000
  Sell  08/21/08 08:15  ReTrace Long.  $1.86668   $590.00  $5,970.00   ($355.00)  79.08%  49.37%  $0.00000  $0.00000

 114  Sell Short  08/21/08 08:40  Short.  $1.86452  $0.00  500000  $180.00  0.02%  $485.00  70.29%   $0.00000  $0.00000
  Buy to Cover  08/21/08 08:40  EarlyRev Short.  $1.86416   $180.00  $6,150.00   ($205.00)  55.80%  26.09%  $0.00000  $0.00000

 115  Sell Short  08/22/08 03:55  Short.  $1.86845  $0.00  500000  $615.00  0.07%  $1,105.00  82.77%   $0.00000  $0.00000
  Buy to Cover  08/22/08 04:05  ReTrace Short.  $1.86722   $615.00  $6,765.00   ($230.00)  63.30%  46.07%  $0.00000  $0.00000

 116  Buy  08/22/08 06:55  Long.  $1.85883  $0.00  500000  $550.00  0.06%  $560.00  91.06%   $0.00000  $0.00000
  Sell  08/22/08 07:05  ReTrace Long.  $1.85993   $550.00  $7,315.00   ($55.00)  98.37%  89.43%  $0.00000  $0.00000

 117  Buy  08/22/08 07:20  Long.  $1.86034  $0.00  500000  $340.00  0.04%  $595.00  82.07%   $0.00000  $0.00000
  Sell  08/22/08 07:20  ReTrace Long.  $1.86102   $340.00  $7,655.00   ($130.00)  64.83%  46.90%  $0.00000  $0.00000

 118  Sell Short  08/25/08 12:20  Short.  $1.85754  $0.00  500000  $685.00  0.07%  $770.00  73.33%   $0.00000  $0.00000
  Buy to Cover  08/25/08 12:40  ReTrace Short.  $1.85617   $685.00  $8,340.00   ($280.00)  91.90%  65.24%  $0.00000  $0.00000

 119  Sell Short  08/25/08 13:25  Short.  $1.85422  $0.00  500000  $390.00  0.04%  $600.00  100.00%   $0.00000  $0.00000
  Buy to Cover  08/25/08 13:30  ReTrace Short.  $1.85344   $390.00  $8,730.00   $0.00  65.00%  65.00%  $0.00000  $0.00000

 120  Sell Short  08/25/08 14:35  Short.  $1.85253  $0.00  500000  $140.00  0.02%  $300.00  75.00%   $0.00000  $0.00000
  Buy to Cover  08/25/08 14:40  EarlyRev Short.  $1.85225   $140.00  $8,870.00   ($100.00)  60.00%  35.00%  $0.00000  $0.00000

 121  Sell Short  08/25/08 15:00  Short.  $1.85192  $0.00  500000  $230.00  0.02%  $235.00  47.96%   $0.00000  $0.00000
  Buy to Cover  08/25/08 15:10  EOD Short.  $1.85146   $230.00  $9,100.00   ($255.00)  98.98%  46.94%  $0.00000  $0.00000

 122  Sell Short  08/26/08 04:10  Short.  $1.84184  $0.00  500000  $2,335.00  0.25%  $2,605.00  89.98%   $0.00000  $0.00000
  Buy to Cover  08/26/08 04:10  Profit Short Exit.  $1.83717   $2,335.00  $11,435.00   ($290.00)  90.67%  80.66%  $0.00000  $0.00000

 123  Sell Short  08/26/08 10:10  Short.  $1.83919  $0.00  500000  ($285.00)  (0.03%)  $380.00  47.50%   $0.00000  $0.00000
  Buy to Cover  08/26/08 10:10  EarlyRev Short.  $1.83976   ($285.00)  $11,150.00   ($420.00)  16.87%  (35.62%)  $0.00000  $0.00000

 124  Sell Short  08/26/08 11:10  Short.  $1.83920  $0.00  500000  $490.00  0.05%  $850.00  58.82%   $0.00000  $0.00000
  Buy to Cover  08/26/08 11:50  ReTrace Short.  $1.83822   $490.00  $11,640.00   ($595.00)  75.09%  33.91%  $0.00000  $0.00000

 125  Sell Short  08/27/08 04:30  Short.  $1.84393  $0.00  500000  ($900.00)  (0.10%)  $295.00  24.69%   $0.00000  $0.00000
  Buy to Cover  08/27/08 05:00  Stop Loss  $1.84573   ($900.00)  $10,740.00   ($900.00)  0.00%  (75.31%)  $0.00000  $0.00000

 126  Sell Short  08/27/08 06:10  Short.  $1.84380  $0.00  500000  ($900.00)  (0.10%)  $0.00  0.00%   $0.00000  $0.00000
  Buy to Cover  08/27/08 06:20  Stop Loss  $1.84560   ($900.00)  $9,840.00   ($900.00)  0.00%  (100.00%)  $0.00000  $0.00000

 127  Sell Short  08/27/08 07:25  Short.  $1.84545  $0.00  500000  $40.00  0.00%  $350.00  60.87%   $0.00000  $0.00000
  Buy to Cover  08/27/08 07:30  EarlyRev Short.  $1.84537   $40.00  $9,880.00   ($225.00)  46.09%  6.96%  $0.00000  $0.00000

 128  Sell Short  08/27/08 10:35  Short.  $1.83830  $0.00  500000  ($105.00)  (0.01%)  $340.00  70.10%   $0.00000  $0.00000
  Buy to Cover  08/27/08 10:35  EarlyRev Short.  $1.83851   ($105.00)  $9,775.00   ($145.00)  8.25%  (21.65%)  $0.00000  $0.00000

 129  Sell Short  08/27/08 11:20  Short.  $1.83597  $0.00  500000  $705.00  0.08%  $900.00  97.30%   $0.00000  $0.00000
  Buy to Cover  08/27/08 11:20  ReTrace Short.  $1.83456   $705.00  $10,480.00   ($25.00)  78.92%  76.22%  $0.00000  $0.00000

 130  Buy  08/27/08 14:20  Long.  $1.83268  $0.00  500000  $420.00  0.05%  $635.00  96.95%   $0.00000  $0.00000
  Sell  08/27/08 14:20  ReTrace Long.  $1.83352   $420.00  $10,900.00   ($20.00)  67.18%  64.12%  $0.00000  $0.00000

 131  Sell Short  08/28/08 04:55  Short.  $1.83671  $0.00  500000  $80.00  0.01%  $450.00  43.69%   $0.00000  $0.00000
  Buy to Cover  08/28/08 05:10  EarlyRev Short.  $1.83655   $80.00  $10,980.00   ($580.00)  64.08%  7.77%  $0.00000  $0.00000

 132  Sell Short  08/28/08 07:15  Short.  $1.83544  $0.00  500000  ($900.00)  (0.10%)  $0.00  0.00%   $0.00000  $0.00000
  Buy to Cover  08/28/08 07:45  Stop Loss  $1.83724   ($900.00)  $10,080.00   ($900.00)  0.00%  (100.00%)  $0.00000  $0.00000

 133  Sell Short  08/28/08 09:45  Short.  $1.83629  $0.00  500000  $160.00  0.02%  $350.00  44.03%   $0.00000  $0.00000
  Buy to Cover  08/28/08 09:50  EarlyRev Short.  $1.83597   $160.00  $10,240.00   ($445.00)  76.10%  20.13%  $0.00000  $0.00000

 134  Sell Short  08/28/08 10:30  Short.  $1.83175  $0.00  500000  $25.00  0.00%  $515.00  47.25%   $0.00000  $0.00000



 

  Buy to Cover  08/28/08 10:40  EarlyRev Short.  $1.83170   $25.00  $10,265.00   ($575.00)  55.05%  2.29%  $0.00000  $0.00000
 135  Sell Short  08/28/08 11:05  Short.  $1.82920  $0.00  500000  ($900.00)  (0.10%)  $0.00  0.00%   $0.00000  $0.00000

  Buy to Cover  08/28/08 11:05  Stop Loss  $1.83100   ($900.00)  $9,365.00   ($900.00)  0.00%  (100.00%)  $0.00000  $0.00000
 136  Buy  08/29/08 09:20  Long.  $1.83035  $0.00  500000  ($900.00)  (0.10%)  $0.00  0.00%   $0.00000  $0.00000

  Sell  08/29/08 09:45  Stop Loss  $1.82855   ($900.00)  $8,465.00   ($900.00)  0.00%  (100.00%)  $0.00000  $0.00000
 137  Sell Short  08/29/08 10:00  Short.  $1.82496  $0.00  500000  $210.00  0.02%  $755.00  61.89%   $0.00000  $0.00000

  Buy to Cover  08/29/08 10:15  ReTrace Short.  $1.82454   $210.00  $8,675.00   ($465.00)  55.33%  17.21%  $0.00000  $0.00000
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