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S/N REGIME SIDE ORDERS STRATEGY ALLOCATION TIMEFRAME COMMISSION APPROACH TICKERSLIPPAGE

1

Bull

Market
Long

1 Day Algorithmic

Market
Order

EOD

Double Momentum Strategy (DMS) 40%

0.005 * Share

Max: 1
0.001 * FillPrice

NDX
Universe

2 Range Breakout Strategy (RBS) 40%

3
Bull & Bear 

 
Market

Short Market Volatility Strategy (MVS) 20% UVXY
































