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Measure 2018 2019 2020 Total

P/L 1.52% -0.93% -0.77% 0.12%

Profitable trades 18 7 5 30

Total # of trades 27 25 13 65

Hit Ratio 66.67% 28.00% 38.46% 46.15%

Average days held 68 53 26 49

Standard Deviation 2.64% 2.46% 2.04% 2.70%
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Thank you!


