
# 
In-Sample Data Interval Out-of-Sample Data Interval Net Profit Gross Profit Gross Loss Total Trades % Profitable Winning Trades Losing Trades Max Intraday Drawdown Custom Fitness Value ST-RSI 14 

Begin End Begin End IS OOS IS OOS IS OOS IS OOS IS OOS IS OOS IS OOS IS OOS IS OOS Length OverSold OverBought 

0 2016-08-03 11:00:00 2016-08-19 16:00:00 2016-08-22 10:00:00 2016-08-26 11:00:00 55967,51 5744,30 59157,47 5758,87 -3189,96 -14,57 429,00 40,00 91,14 95,00 391,00 38,00 37,00 1,00 -35313,37 -28249,51 0,00 0,00 9 40 73 

1 2016-08-03 11:00:00 2016-08-26 11:00:00 2016-08-26 12:00:00 2016-09-01 13:00:00 67958,31 5152,13 75488,46 5152,13 -7530,15 0,00 577,00 38,00 87,52 100,00 505,00 38,00 71,00 0,00 -36440,30 -43116,31 0,00 0,00 9 40 73 

2 2016-08-03 11:00:00 2016-09-01 13:00:00 2016-09-01 14:00:00 2016-09-08 15:00:00 75650,51 10680,22 81459,91 10680,22 -5809,40 0,00 450,00 51,00 89,11 100,00 401,00 51,00 47,00 0,00 -69424,74 -18114,36 0,00 0,00 9 40 77 
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