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 Weighted Returns on Trades in Portfolio Context
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 and as complimentary info: (unweighted) Returns on Trades PER SE 
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Scenario simulation − how SG1979 might have performed from historical returns point of view

Trading day

re
la

tiv
e 

P
nL

0 200 400 600 800 1000 1200

1.
0

1.
5

2.
0

2.
5


