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•Stock data

•Index

•Current time T

Attributes
•Portfolio
•Cash
•Wealth
•Buy rule
•Sell rule
•Other parameters

Operations
•Initialize
•Buy recommendations
•Sell recommendations
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•Sell
•Evaluate
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Buy rule : (M=max(High,T-10:T-1); Close>M & Close(T-1)<M)

Sell rule : (Loss>10 | Profit>30)

Mean profit above index=11.3 %
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