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[^]²W£~-h|]'WZ��RXUZt×gcØ?`d]���9YTPQRXWZbc`�]_P/k)h-k)PQ`��Ñt\Wcbc`d]_Plk�s'WÃj+`�PQg
U g+]_PQRa]_�VWZYaYTh��·Wc}c`oWZ]V~ªOL` Ù `dj�WcYT�'WZPQ`�PQs'`dRaO�~-`�UdRakQRagc]'k�W+k7PQg
Ú s9RXUlsÛgcPQs9`�OoWZb+`d]_PLk�PQs9`�hÛkQs9gc�'Ya~ÛRT]_PL`dOlWcU¨P Ú RTPQs1�ÝÜ:s9`uk)`
Ra]+PL`dOlWcU PQRagc]'kr��Rabcs_P�Ra]'U Ya�'~-`¼PQs9`�f'�9h|RT]9bÞWZ]'~¿kQ`dYaYTRa]9bJgcp
bcg|g-~9k�tÁ]'`dbcgcPQRXW�PLRTg+]Ûg�j+`dOoW8k)`dP�gZp�PLW+k)}-k�PLgßØV`�O)p�g+OQ��twgcO
U g|g+ØV`�OLWZPQRagc]àPQg�WcUls9Ra`dj+`áW3âng+RT]_PÛb+g+WcYÓ�ãNäbcOL`�WZPÛ~-`uWZY
gZp�OL`�kQ`�WZOlUlsáRa]åf?gZPQs¿b_WZ��`8PQs9`�gcOLháWZ]V~æWcO)PLRmS?U RXWZY�Ra]_PQ`dYTÙ
YaRTb+`d]'Ud`ct/Udg|gcØ?`dOlW�PQRajc`ªb+Wc��`²PQs9`�gcOLhFç¬q�W+knÙ)èÁgcYa`dYaY¥t�éÝs9Ra]-Ù
k)PQgc]Mt?êìë�OL`d`�]ßy�ící_îcï:Wc]'~�U g_WZYaRmPLRTg+]�p�gcOL�·W�PQRagc]�ç¥ð|s9`�s9gcOLh
êòñ7OlWZ�'k�yuící+x+ï¨t?WZ�'U PQRagc]rPLs9`dg+OQh8ç�é#`dYaYa��Wc]Ûódô%õ�öT÷�øczcz9yÃï¨t
WZ]V~7PQ`uWZ�æp�gcOL�·W�PQRagc]oçÓÜÂWc��f?`%yuící_ùcï?s'WckMp�g-U �'kQ`�~�gc]�s9g Ú W
bcOLgc�'ØogZpÂWcbc`�]+PlkÁU�WZ]o�·Wc}c`/PQs9`uk)`7k)g+O)Plk�gcpÂ~-`uU RXk)Ragc]'k���Ü Ú g
Ø9OLgcf9Ya`d�·k�Pnh|Ø9RXUdWcYTYah¼WZOLRXk)`�Ra]ÛPLs9`�kQ`�kQgcOQPLk�gZp�WZØ'Ø9OQg_WcUls9`ukdú
kLUdWZYaRa]9b�PQg�~-g+�·WZRa]'k Ú RTPQs�YXWZOLbc`�]|�9��f?`dOlk�gcp�Wcbc`�]+PlkdtAWZ]'~
~-`uWZYaRT]9b Ú RmPLs�PLs9`/p¬WcU¨PwPQsVW�PwPQs9`�U g+��ØVg_k)RTPQRagc]ogcp1PQs'`�Wcbc`d]_P
Ø?gcØ9�9YXW�PLRTg+]£RXk�]9gcP:Pnh_Ø'RaU�WZYaYTh£}_]'g Ú ]oPQgoWc]|h�k)Ra]9b+YT`�WZb+`d]_P��

û �9OOL`�kQ`�WcOLUls�W+~9~-OL`�kLk)`uk�PLs9`ÑØ9OQg+f9Ya`d�ügZp/s9g Ú W²YXWZOLbc`
Ø?gcØ9�9YXW�PLRTg+]ßgZp%Wcbc`d]_Plk�UdWc]1t�RT]�Wªk)`�YmpÐÙ gcOLb+Wc]9RaýdRa]9bÑp¬WckQs9RTg+]1t
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Wck1Wc�'U¨PLRTg+]'k\gcOAU g_WZYaRmPLRTg+]'k1UdWc]7fV`Á�'k)`u~ Ú RmPLs9Ra]�`�W+Uls7Udgc]9b+OQ`dÙ
b+W�PLRTg+]7PQg7~-`�UdRa~9` Ú s9RXUls�Wcbc`d]_PlkÂkQs9gc�'Ya~�Ø?`dOQp�gcOL�¿Ø'WZOQPQRXU �'YaWcO
PLWckQ}-kwgcO�`��9Uls'Wc]9bc`�bcg|g-~9k��

èÁg+]9bcOL`db_W�PQRagc]Vk1WZOL`ÁW%�'k)`dp��9Y9kQ`dYTpÐÙ¥g+OQb_WZ]9RaýdRa]9b���`�UlsVWZ]9RXk)�
p�gcOrk)`�jc`�OLWcY/OL`�W+k)g+]'kd���ARaOLk)P�t/PQs'`dháWcYTYag Ú PQs'`8kQh-knPL`d� PLg
kQU�WZYa`cúog+]'U `�WZ] WZbc`�]_P�s'W+k/ângcRa]9`�~ÛWªUdgc]9b+OQ`�b+W�PLRTg+]1t
~-`�UdRmÙ
k)Ragc]'k�Wck/PLg Ú s'gc� RTP�k)s9g+�9YX~�Ra]+PL`dOlWcU P Ú RTPQs8UdWc] çÓW�P7YT`uWck)P
RT]9RTPQRXWZYaYah-ïU g+]'kQRa~-`�Og+]9Yah8PQs9`�gZPLs9`dO���`d�fV`�OLk�gZp/RmPlk·U gc]9Ù
bcOL`db+WZPQRagc]1� N%k£YTg+]9bÛW+k·PQs'`#Udgc]9b+OQ`�b+W�PLRTg+]Ýk)Raýd`ªOQ`���WcRT]Vk
OQ`�YaWZPQRajc`dYah¼Udgc]'k)PLWc]+Put:PQs9`²ØVg+Ø9�9YXW�PQRagc]JU�WZ]Ýb+OQg Ú�Ú RmPLs9gc�9P
RT��Ø'W+U¨PQRa]9b�WZ]#WZbc`�]_P�� k/~-`uU RXk)Ragc]ªØ9OLg|Ud`�kLkd��ð|`uU g+]'~\t\RTP7Ø'OQgcÙ
j_RX~-`uk�PQs9`okQh-knPL`d� Ú RTPQsßW£Pnh|ØV`·gcpÁRa]'knPLRmPL�-PQRagc]VWZY���`d��g+OQh+�
Ü:s9`·U gc]'bcOL`db+WZPQRagc]²U�WZ]#fV`·Udgc]'kQRa~9`dOL`�~²W+k�WZ]#`d]_PQRTPnh��9]_PLg
RmPlk)`�Ympnt���'Uls�Ra]�PLs9` Ú WÃh/PQs'WZP Ú `ÁU�WZ]�PlWZYa}�WZf?gc�-P
WZ]�Wc]_PQs9RaYTY
gcO:W�p�g|gZPLf'WZYaY?PQ`�Wc�òfVgcPQsÑRT]�PQ`�OQ�·kwgZpMRTPLkw��`d�fV`�OLk:Wc]'~�W+k
W�k)Ra]9bcYa`�gcf9ân`�U¨Pu�AÜ:s'`�`��9WcU P�ØVg+Ø9�9YXW�PLRTg+]·gZp\W�U g+]9bcOL`db_W�PQRagc]
��WÃh�UlsVWZ]9b+`wW+k�Ø'WZOQPQRXU �9YXWZO
Wcbc`d]_PlkÂYa`�WÃj+`Ág+O�WZOLOQRajc`+t�WZ]'~hc`dP
PQs9`£bcOLgc�9Ø�W+k�W Ú s'gcYa`oRak�WZf'YT`�PQg²�·WcRT]_PLWcRT]ÛWrYTg+]9bZÙ¥PQ`�OQ�
`��-Rak)PQ`�]'U `+�ÁÜ:s9RaOl~\t'RTP/UdWc]rk)`�OQj+`7W+k�W Ú WÃhogZp
U g|g+OL~-Ra]'WZPQRa]9b
WZbc`�]_PLk��?~-`uU RXk)Ragc]Vk�Wck/PQg Ú s9RXUlsªb+OQg+�9ØMçÓkLï�PQg�ângcRa]1���wh�~-` Ù
kQUdOQRaf9Ra]9b�WÑU gc]'bcOL`db+WZPQRagc]�Ra]ªWo��`uWZ]9Ra]9bZp��'Y Ú WÃhct×W�kQh-knPL`d�
~-`�kQRTb+]9`dO�U�WZ]�s9g+ØV`7PLg�W�PQPQOlWcU¨P�Wcbc`d]_Plk�gZp�Ø'WZOQPQRXU �'YaWcO:Pnh_Ø?`�k
gcO:RT]_PL`dOL`�k)PLk��

èÁg+]9bcOL`db_W�PQRa]9boU�WZ]�f?`�kQ`d`�]²Wck�W·p�g+OQ�Hgcp�� Udg|gcØ?`dOlW�PQRajc`��
YT`uWZOL]9RT]'b't'g+O%b+OQg+�9Ø-Ù YT`�jc`dYMYT`uWZOL]9RT]'b't'`�jc`�]�PQs9g+�9bcsrPLs9`�ØVWZOQÙ
PQRXU RaØ'WZ]_PLk
WcOQ`:WZYaY9U g+��Ø9YT`dPQ`�YTh�k)`�YmpÐÙ RT]_PL`dOL`�k)PQ`�~1�ÂÜ:s9`�Ø?gcØ9�'YaWZÙ
PQRagc]�W+k�W Ú s'gcYa`�Rak�PQOLh|RT]'b�PQgYT`uWZOL]·s9g Ú PQggcOLb+WZ]'RTý�`�RmPlk)`�Ympn�
[^]���g+k)P���'YmPLRaWcbc`d]_P�k)h-k)PQ`d�·k�t�PQs9`�WZb+`d]_PLkWZOL`oØ9YXWÃh|RT]9bªW
bc`d]'`dOlWZYTÙ kQ�9�Fb_WZ��`ct+RT] Ú s'RaUls�PLs9`dOL`%WZOL`�Ø'WcO)PLRaUd�9YaWcO�U g+]-S'bcÙ
�9OLWZPQRagc]'kAgcp?U g+]9bcOL`db_W�PLRTg+]'k1PLs'W�P Ú RaYaY-YT`uWc~PQg7s9Rabcs9`�O
�-PQRaYaRmPnh
p�gcO�W�YaWcOQb+`%p�OlWcU PQRagc]ÑgZpMPLs9`�WZb+`d]_P�ØVg+Ø9�9YXW�PLRTg+]1�
Ü:s9`dOL` p�g+OQ`+t
~-RakLU g�j+`dOLhªgcp�PQs'`�kQ`�Udgc]9b+OQ`�b+WZPQRagc]'kUdWZ]ÛfV`�j|Ra` Ú `�~¼W+kWc]
Wc~9WcØ-PQRajc`�~-RXk)PQOLRTf9�9PQ`�~�k)`uWZOlUls/PLs9OLgc�9b+s7PQs9`�kQØ'W+U `�gcp-WcYTY_Ø?g+k)Ù
k)Raf9Ya`oU gc]'bcOL`db+WZPQRagc]'k�t1Ra] Ú s9RXUlsß`�WcUlsßWcbc`d]_P�s'W+k�W�Ø'WcO)PLRaWcY
RT]! V�9`d]'Ud`7gc]ÑPQs9`�`��-Ø9YTg+OLWZPQRagc]£Ø9OQg-Ud`�kLkd�

[^]ªPQs9`·OL`�k)P�gZpÁPQs9RXk�Ø'WcØV`�O�t Ú ` Ú RTYaY�~-RXkLU �'kLk�PQs9`·OLgcYa`�gZp
U gc]'bcOL`db+WZPQRagc]'k%RT]8WZ]ªRT]9p�gcOL��WZPQRagc]ª`�U g+]9gc�hct1~-`dS']9`���gcOL`
Ø9OQ`uU RXk)`�YTh Ú s'W�P Ú `���`�Wc]�f|h�W�U g+]9bcOL`db_W�PQRagc]�WZ]'~�~-`ukQUdOQRaf?`
RmPMRa]�PL`dOL��kMgZp9W�kQRT��Ø9Ya`���g-~-`�YcgZp9Wc]�RT]9p�gcOL��WZPQRagc]7`�Udgc]9g+��h+�
éª` Ú RTYaY�PQs9`�]ÞkQs9g Ú `��-ØV`�OQRa��`d]_PLWcY/OL`�kQ�9YTPLk�PQs'WZPÑkQ�9bcb+`�k)P
PQs'WZP�Udgc]9b+OQ`�b+W�PLRTg+]'koU�WZ]JRa��Ø9OQg�j+`�PLs9`ªg�j+`dOlWZYaY%�-PLRTYaRTPnhÝgZp
PQs9`�WZb+`d]_PLkRT]3W���9YTPQRXWZbc`�]_P�kQh-knPL`d���ßéª` Ú RaYTY�Udgc]'UdYT�'~9`
Ú RmPLsßp��-PQ�'OQ`�~9RTOL`�U PQRagc]'k�p�gcOk)PQ�V~-h|RT]9b²PQs9`�p�gcOL�·W�PQRagc]ßWc]'~
~-h|]'WZ��RXUdk:gZp�U g+]9bcOL`db_W�PQRagc]Vkd�
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û �9O·Ø'W+knPoOL`�kQ`�WcOLUlsæç�`+� bV�%ç �wOLg_g+}-k�ódô�õZöT÷ y�í+ící�� �wOLg_g+}-kdt
� �9O)p�`�`ct'ê � W+k�øZz+zcz+ïQï�sVWckÁp�g-U �'kQ`�~Ñgc]Ñs9g Ú Ø'OQg-~-�'Ud`dOlkwRT]
WZ]7Ra]-p�gcOL�·W�PLRTg+]�`uU g+]9gc�h%UdWc]�Yag-UdWZPQ`�U g+]'kQ�9��`dO1]9RXUls9`uk1WZ]'~
`
	oUdRT`�]+PLYThßYa`�WcOQ]�PQs9`ÑØ9OL` p�`dOL`d]VU `�k�gZp/Udgc]'kQ�9��`dOlkRT]¼PQs9`uk)`
]9RXUls9`�k���[ PwRXkÁPQs9RXkwS'OlknPwØ9OLgcf9Ya`d��t_PQs'WZP�gZpMYag-UdW�PLRT]'bW]9RaUls'`ct
PQsVW�P�RXk:��g_knP�OL`dYa`dj�Wc]+P:PLg�Udgc]9b+OQ`�b+WZPQRa]9b'�Â[^]£PLs9RXk�Ø9OLgcf9Ya`d��t
P Ú gÑg+O���gcOL`�Ø'OQg-~-�'Ud`dOlk7WZOL`�`uWcUls8k)`�Ø'WZOlW�PL`dYah�k)`�YT`uU¨PLRT]9brW
kQ` P7gZp�b+g_g-~9k/PLgÑkQ`dYaY
WZ]'~ªW�Ø9OLRXU Ra]9b���`�UlsVWZ]9RXk)�Hp�g+O�PQs9`uk)`
bcg|g-~9k��Á[^]�~9gcRa]9b�PQs9RXk�t'PLs9`dh�k)`�Ø'WZOlW�PL`�PQs9`�U gc]Vk)�9��`�O�ØVg+Ø-Ù
�9YXW�PLRTg+]#Ra]_PQgrg+]9`�gcO���gcOL`��·WZOL}c` PlkdtM`�WcUls8gcp Ú s9RXUls8f9�9h-k
p�OLgc� g+]9`Ø'OQg-~-�'Ud`dOut1Ø9Ya�'k�PQs'`��·WcOQ}+` P�U gc]Vk)RXknPLRT]'b£gcpwU g+]-Ù
kQ�9��`dOlk Ú s9g7Uls9g|g+kQ`�]'gZPAPQg�f9�9h7p�OLgc�FWZ]|h7Ø9OLg-~-�'U `�O�����W+Uls
Ø9OLg-~-�'U `�O�� kÁØ9OQg+f9Ya`d�òRXk�PLs9`d]�PQgS']'~ÑW�Ø'OQgcS9PLWcf9YT`/YTg-U�W�PQRagc]
Ra]²Ø9OLRaUd`��Ø9OQg-~-�VU¨P�kQØ'W+U `ct\kQ�9f-ân`uU¨P�PQg£PQs9`�~-`�UdRakQRagc]'k/gZp�PLs9`
gZPLs9`dO�Ø'OQg-~-�'Ud`dOlkd�

[^]£PLs9RXk�Ø'WZØ?`dOut Ú `/PlWZ}+`/PLs9`�Ø9OLgcf9Ya`d� gZp���WcOQ}+` P:p�gcOL�·W�Ù
PQRagc]Ñgc]'`7k)PQ`�Ø�p��'O)PLs9`dOut9WZ]'~Ñ~-OlW Ú ~-RaOQ`uU¨PLYThog+]�PLs9`�U g+]9bcOL` Ù
b+WZPQRa]9b���`dPLWcØ9s9gcO:PLg�`��9WZ��Ra]9`�PQs9`�Ø9OLg-U `ukQkwgZpA�·WZOL}c` Pwp�gcOQÙ
�·W�PLRTg+]�Ra]£W���9YTPQRXWZbc`�]_P:kQh-knPL`d�ìU g+]_PLWZRa]9Ra]9bW�YaWcOQb+`%]|�9��Ù
f?`dO�gcpAØ9OLg-~-�'Ud`dOlkwWc]'~�U g+]'k)�'��`�OLk�����YXkQ` Ú s9`�OQ`�ç �wOLg_g+}-k�ê
� �9O)p�`�`�øczcz+ø+ï¨t Ú `�Ø9OL`�kQ`d]_P/Wobc`d]'`dOlWZY1��g-~-`dYAgZp�Udgc]9b+OQ`�b+W�Ù
PQRagc]Vkdtcp�g|Ud�'kQRT]9b�g+]�PQs9`%W�	·]9RmPnhbcOLgc�9Ø·~-g+�·WZRa]1�AÜ:s'Rak Ú gcOL}
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Average Profit per Iteration as Threshold is Varied
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