TradeStation Strategy Performance Report NeuralScope V10R2, YMU08.D, 1 min, 12/06/2008 08:31:00 - 29/08/2008 15:14:00
Roll Over Shares/Ctrts Gross P/L 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 10:04 Long. $12,260 $0.00 5 ($750.00) (0.24%) $400.00 34.78% $0 $0
Sell 06/12/08 11:48 Stop Loss $12,230 ($750.00) ($750.00) ($750.00) 0.00% (65.22%) $0 $0

2 Buy 06/13/08 10:20 Long. $12,268 $0.00 5 $525.00 0.17% $525.00 77.78% $0 $0
Sell 06/13/08 10:26 ReTrace Long. $12,289 $525.00 ($225.00) ($150.00) 100.00% 77.78% $0 $0

3 Buy 06/13/08 10:30 Long. $12,285 $0.00 5 ($750.00) (0.24%) $100.00 11.76% $0 $0
Sell 06/13/08 10:51 Stop Loss $12,255 ($750.00) ($975.00) ($750.00) 0.00% (88.24%) $0 $0

4 Sell Short 06/17/08 14:05 Short. $12,193 $0.00 5 $675.00 0.22% $700.00 82.35% $0 $0
Buy to Cover 06/17/08 14:20 ReTrace Short. $12,166 $675.00 ($300.00) ($150.00) 97.06% 79.41% $0 $0

5 Buy 06/18/08 11:58 Long. $12,050 $0.00 5 ($750.00) (0.25%) $250.00 25.00% $0 $0
Sell 06/18/08 12:15 Stop Loss $12,020 ($750.00) ($1,050.00) ($750.00) 0.00% (75.00%) $0 $0

6 Buy 06/18/08 12:19 Long. $12,022 $0.00 5 $475.00 0.16% $525.00 75.00% $0 $0
Sell 06/18/08 12:35 ReTrace Long. $12,041 $475.00 ($575.00) ($175.00) 92.86% 67.86% $0 $0

7 Sell Short 06/19/08 08:43 Short. $12,044 $0.00 5 $550.00 0.18% $600.00 96.00% $0 $0
Buy to Cover 06/19/08 08:44 ReTrace Short. $12,022 $550.00 ($25.00) ($25.00) 92.00% 88.00% $0 $0

8 Buy 06/19/08 10:01 Long. $12,048 $0.00 5 $400.00 0.13% $500.00 95.24% $0 $0
Sell 06/19/08 10:03 EarlyRev Long. $12,064 $400.00 $375.00 ($25.00) 80.95% 76.19% $0 $0

9 Sell Short 06/26/08 09:04 Short. $11,678 $0.00 5 $625.00 0.21% $625.00 100.00% $0 $0
Buy to Cover 06/26/08 09:05 ReTrace Short. $11,653 $625.00 $1,000.00 $0.00 100.00% 100.00% $0 $0

10 Sell Short 06/26/08 10:13 Short. $11,591 $0.00 5 $500.00 0.17% $625.00 78.13% $0 $0
Buy to Cover 06/26/08 10:22 ReTrace Short. $11,571 $500.00 $1,500.00 ($175.00) 84.38% 62.50% $0 $0

11 Buy 06/27/08 10:59 Long. $11,388 $0.00 5 $350.00 0.12% $500.00 95.24% $0 $0
Sell 06/27/08 11:04 EarlyRev Long. $11,402 $350.00 $1,850.00 ($25.00) 71.43% 66.67% $0 $0

12 Buy 06/27/08 12:28 Long. $11,327 $0.00 5 ($750.00) (0.26%) $125.00 14.29% $0 $0
Sell 06/27/08 12:41 Stop Loss $11,297 ($750.00) $1,100.00 ($750.00) 0.00% (85.71%) $0 $0

13 Buy 07/01/08 11:04 Long. $11,258 $0.00 5 ($750.00) (0.27%) $150.00 16.67% $0 $0
Sell 07/01/08 11:13 Stop Loss $11,228 ($750.00) $350.00 ($750.00) 0.00% (83.33%) $0 $0

14 Buy 07/01/08 14:57 Long. $11,361 $0.00 5 $475.00 0.17% $550.00 66.67% $0 $0
Sell 07/01/08 15:14 ReTrace Long. $11,380 $475.00 $825.00 ($275.00) 90.91% 57.58% $0 $0

15 Buy 07/02/08 08:33 Long. $11,381 $0.00 5 $500.00 0.18% $675.00 58.70% $0 $0
Sell 07/02/08 09:01 ReTrace Long. $11,401 $500.00 $1,325.00 ($475.00) 84.78% 43.48% $0 $0

16 Buy 07/02/08 09:10 Long. $11,406 $0.00 5 ($750.00) (0.26%) $175.00 18.92% $0 $0
Sell 07/02/08 09:27 Stop Loss $11,376 ($750.00) $575.00 ($750.00) 0.00% (81.08%) $0 $0

17 Sell Short 07/07/08 12:44 Short. $11,143 $0.00 5 $700.00 0.25% $975.00 66.10% $0 $0
Buy to Cover 07/07/08 13:08 ReTrace Short. $11,115 $700.00 $1,275.00 ($500.00) 81.36% 47.46% $0 $0

18 Buy 07/08/08 09:24 Long. $11,230 $0.00 5 ($750.00) (0.27%) $400.00 34.78% $0 $0
Sell 07/08/08 09:38 Stop Loss $11,200 ($750.00) $525.00 ($750.00) 0.00% (65.22%) $0 $0

19 Buy 07/08/08 15:03 Long. $11,375 $0.00 5 $50.00 0.02% $200.00 50.00% $0 $0
Sell 07/08/08 15:14 EOD Long. $11,377 $50.00 $575.00 ($200.00) 62.50% 12.50% $0 $0

20 Buy 07/09/08 08:32 Long. $11,392 $0.00 5 ($750.00) (0.26%) $450.00 37.50% $0 $0
Sell 07/09/08 08:43 Stop Loss $11,362 ($750.00) ($175.00) ($750.00) 0.00% (62.50%) $0 $0

21 Sell Short 07/09/08 15:14 Short. $11,143 $0.00 5 ($25.00) (0.01%) $0.00 0.00% $0 $0
Buy to Cover 07/09/08 15:14 EOD Short. $11,144 ($25.00) ($200.00) ($50.00) 50.00% (50.00%) $0 $0

22 Sell Short 07/10/08 12:14 Short. $11,199 $0.00 5 ($750.00) (0.27%) $225.00 23.08% $0 $0
Buy to Cover 07/10/08 12:33 Stop Loss $11,229 ($750.00) ($950.00) ($750.00) 0.00% (76.92%) $0 $0

23 Buy 07/10/08 14:16 Long. $11,170 $0.00 5 $450.00 0.16% $525.00 50.00% $0 $0
Sell 07/10/08 14:26 ReTrace Long. $11,188 $450.00 ($500.00) ($525.00) 92.86% 42.86% $0 $0

24 Buy 07/10/08 14:50 Long. $11,170 $0.00 5 $475.00 0.17% $650.00 92.86% $0 $0
Sell 07/10/08 14:55 ReTrace Long. $11,189 $475.00 ($25.00) ($50.00) 75.00% 67.86% $0 $0

25 Buy 07/11/08 14:37 Long. $11,068 $0.00 5 $575.00 0.21% $700.00 62.22% $0 $0
Sell 07/11/08 14:46 ReTrace Long. $11,091 $575.00 $550.00 ($425.00) 88.89% 51.11% $0 $0

26 Buy 07/11/08 14:53 Long. $11,105 $0.00 5 $500.00 0.18% $575.00 100.00% $0 $0
Sell 07/11/08 14:53 ReTrace Long. $11,125 $500.00 $1,050.00 $0.00 86.96% 86.96% $0 $0

27 Buy 07/14/08 09:21 Long. $11,144 $0.00 5 ($750.00) (0.27%) $200.00 21.05% $0 $0
Sell 07/14/08 09:23 Stop Loss $11,114 ($750.00) $300.00 ($750.00) 0.00% (78.95%) $0 $0

28 Buy 07/15/08 10:09 Long. $11,019 $0.00 5 ($750.00) (0.27%) $150.00 16.67% $0 $0
Sell 07/15/08 10:10 Stop Loss $10,989 ($750.00) ($450.00) ($750.00) 0.00% (83.33%) $0 $0

29 Buy 07/15/08 12:56 Long. $11,059 $0.00 5 ($750.00) (0.27%) $125.00 14.29% $0 $0
Sell 07/15/08 13:04 Stop Loss $11,029 ($750.00) ($1,200.00) ($750.00) 0.00% (85.71%) $0 $0

30 Buy 07/16/08 09:24 Long. $10,949 $0.00 5 $525.00 0.19% $600.00 92.31% $0 $0
Sell 07/16/08 09:27 ReTrace Long. $10,970 $525.00 ($675.00) ($50.00) 88.46% 80.77% $0 $0

31 Buy 07/16/08 09:38 Long. $11,021 $0.00 5 $775.00 0.28% $800.00 96.97% $0 $0
Sell 07/16/08 09:40 Profit Long Exit. $11,052 $775.00 $100.00 ($25.00) 96.97% 93.94% $0 $0

32 Buy 07/16/08 13:15 Long. $11,116 $0.00 5 $650.00 0.23% $825.00 76.74% $0 $0
Sell 07/16/08 13:17 ReTrace Long. $11,142 $650.00 $750.00 ($250.00) 83.72% 60.47% $0 $0

33 Buy 07/16/08 13:20 Long. $11,146 $0.00 5 $400.00 0.14% $500.00 54.05% $0 $0
Sell 07/16/08 13:59 KeyRev Long. $11,162 $400.00 $1,150.00 ($425.00) 89.19% 43.24% $0 $0

34 Buy 07/22/08 11:11 Long. $11,508 $0.00 5 ($750.00) (0.26%) $200.00 21.05% $0 $0
Sell 07/22/08 11:28 Stop Loss $11,478 ($750.00) $400.00 ($750.00) 0.00% (78.95%) $0 $0

35 Buy 07/23/08 09:07 Long. $11,579 $0.00 5 $575.00 0.20% $600.00 66.67% $0 $0
Sell 07/23/08 09:19 ReTrace Long. $11,602 $575.00 $975.00 ($300.00) 97.22% 63.89% $0 $0

36 Sell Short 07/25/08 09:57 Short. $11,383 $0.00 5 ($750.00) (0.26%) $25.00 3.23% $0 $0
Buy to Cover 07/25/08 10:00 Stop Loss $11,413 ($750.00) $225.00 ($750.00) 0.00% (96.77%) $0 $0

37 Buy 07/29/08 10:46 Long. $11,269 $0.00 5 $525.00 0.19% $575.00 88.46% $0 $0
Sell 07/29/08 11:04 ReTrace Long. $11,290 $525.00 $750.00 ($75.00) 92.31% 80.77% $0 $0

38 Buy 07/30/08 10:15 Long. $11,509 $0.00 5 ($750.00) (0.26%) $75.00 9.09% $0 $0
Sell 07/30/08 10:21 Stop Loss $11,479 ($750.00) $0.00 ($750.00) 0.00% (90.91%) $0 $0

39 Sell Short 07/31/08 08:56 Short. $11,514 $0.00 5 $475.00 0.17% $525.00 100.00% $0 $0
Buy to Cover 07/31/08 08:59 ReTrace Short. $11,495 $475.00 $475.00 $0.00 90.48% 90.48% $0 $0

40 Buy 07/31/08 12:25 Long. $11,468 $0.00 5 $450.00 0.16% $500.00 41.67% $0 $0
Sell 07/31/08 13:19 ReTrace Long. $11,486 $450.00 $925.00 ($700.00) 95.83% 37.50% $0 $0

41 Sell Short 08/01/08 13:17 Short. $11,276 $0.00 5 ($750.00) (0.27%) $0.00 0.00% $0 $0
Buy to Cover 08/01/08 13:19 Stop Loss $11,306 ($750.00) $175.00 ($750.00) 0.00% (100.00%) $0 $0

42 Buy 08/04/08 10:40 Long. $11,276 $0.00 5 $800.00 0.28% $825.00 86.84% $0 $0
Sell 08/04/08 10:42 Profit Long Exit. $11,308 $800.00 $975.00 ($125.00) 97.37% 84.21% $0 $0

43 Buy 08/05/08 09:59 Long. $11,440 $0.00 5 $475.00 0.17% $500.00 95.24% $0 $0
Sell 08/05/08 10:02 ReTrace Long. $11,459 $475.00 $1,450.00 ($25.00) 95.24% 90.48% $0 $0

44 Buy 08/05/08 10:09 Long. $11,448 $0.00 5 $475.00 0.17% $500.00 100.00% $0 $0
Sell 08/05/08 10:24 ReTrace Long. $11,467 $475.00 $1,925.00 $0.00 95.00% 95.00% $0 $0

45 Buy 08/05/08 10:30 Long. $11,459 $0.00 5 $400.00 0.14% $525.00 77.78% $0 $0
Sell 08/05/08 10:49 EarlyRev Long. $11,475 $400.00 $2,325.00 ($150.00) 81.48% 59.26% $0 $0

46 Buy 08/05/08 10:55 Long. $11,478 $0.00 5 $450.00 0.16% $550.00 50.00% $0 $0
Sell 08/05/08 12:44 ReTrace Long. $11,496 $450.00 $2,775.00 ($550.00) 90.91% 40.91% $0 $0

47 Buy 08/08/08 10:14 Long. $11,609 $0.00 5 $475.00 0.16% $525.00 75.00% $0 $0
Sell 08/08/08 10:33 ReTrace Long. $11,628 $475.00 $3,250.00 ($175.00) 92.86% 67.86% $0 $0

48 Buy 08/08/08 10:58 Long. $11,620 $0.00 5 $550.00 0.19% $575.00 58.97% $0 $0
Sell 08/08/08 11:19 ReTrace Long. $11,642 $550.00 $3,800.00 ($400.00) 97.44% 56.41% $0 $0

49 Buy 08/08/08 13:32 Long. $11,732 $0.00 5 ($750.00) (0.26%) $300.00 28.57% $0 $0
Sell 08/08/08 14:17 Stop Loss $11,702 ($750.00) $3,050.00 ($750.00) 0.00% (71.43%) $0 $0

50 Buy 08/11/08 12:18 Long. $11,806 $0.00 5 $400.00 0.14% $500.00 86.96% $0 $0
Sell 08/11/08 12:26 EarlyRev Long. $11,822 $400.00 $3,450.00 ($75.00) 82.61% 69.57% $0 $0

51 Buy 08/11/08 12:32 Long. $11,833 $0.00 5 $350.00 0.12% $500.00 100.00% $0 $0
Sell 08/11/08 12:39 EarlyRev Long. $11,847 $350.00 $3,800.00 $0.00 70.00% 70.00% $0 $0

52 Buy 08/14/08 09:28 Long. $11,525 $0.00 5 $675.00 0.23% $700.00 87.50% $0 $0
Sell 08/14/08 09:30 ReTrace Long. $11,552 $675.00 $4,475.00 ($100.00) 96.88% 84.38% $0 $0

53 Buy 08/14/08 11:14 Long. $11,641 $0.00 5 $1,025.00 0.35% $1,175.00 77.05% $0 $0
Sell 08/14/08 11:43 Profit Long Exit. $11,682 $1,025.00 $5,500.00 ($350.00) 90.16% 67.21% $0 $0

54 Sell Short 08/21/08 10:40 Short. $11,353 $0.00 5 ($750.00) (0.26%) $50.00 6.25% $0 $0
Buy to Cover 08/21/08 10:44 Stop Loss $11,383 ($750.00) $4,750.00 ($750.00) 0.00% (93.75%) $0 $0

55 Buy 08/27/08 11:17 Long. $11,491 $0.00 5 $550.00 0.19% $550.00 73.33% $0 $0
Sell 08/27/08 11:23 ReTrace Long. $11,513 $550.00 $5,300.00 ($200.00) 100.00% 73.33% $0 $0

56 Buy 08/28/08 10:28 Long. $11,644 $0.00 5 $425.00 0.15% $600.00 55.81% $0 $0
Sell 08/28/08 10:52 ReTrace Long. $11,661 $425.00 $5,725.00 ($475.00) 83.72% 39.53% $0 $0

57 Buy 08/28/08 10:55 Long. $11,671 $0.00 5 $625.00 0.21% $625.00 96.15% $0 $0
Sell 08/28/08 10:56 ReTrace Long. $11,696 $625.00 $6,350.00 ($25.00) 100.00% 96.15% $0 $0

58 Buy 08/28/08 11:33 Long. $11,694 $0.00 5 ($750.00) (0.26%) $0.00 0.00% $0 $0
Sell 08/28/08 11:51 Stop Loss $11,664 ($750.00) $5,600.00 ($750.00) 0.00% (100.00%) $0 $0
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