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¥ colset VALUES= product
REAL*REAL*REAL*REAL*REAL*REAL™
REAL*REAL*REAL*REAL*REAL*REAL*
REAL™*REAL*REAL*REAL*REAL*REAL*
STRING™*INT*REAL;
¥ var stock,y,z: VALUES;
¥var status: STRING;
¥ fun delta(x:VALUES)=
let
val y= ((#2 x)-(#1 x),(#4 x)-(#3 x),
(#6 x)-(#5 x),(#8 x)-(#7 x),
(#10 x)-(#9 x),(#12 x)-(#11 %),
(#14 x)-(#13 x),(#16 x)-(#15 x),
(#18 x)-(#17 %),0.00,0.00,0.00,
0.00,0.00,0.00,0.00,0.00,0.00,
#19 x, #20 x,#21 x)
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if (#1 y)>0.00 andalso (#2 y)<0.00 andalso (#3 y)>0.00 andalso (#4 y)>0.00 andalso (#5 y)>0.00 andalso (#6 y)>0.00 andalso
(#7 y)>0.00 andalso (#8 y)<0.00 andalso (#9 y)>0.00)
orelse ((#1 y)>0.00 andalso (#2 y)>0.00 andalso (#3 y)>0.00 andalso (#4 y)>0.00 andalso (#5 y)>0.00 andalso (#6 y)>0.00 andalso
(#7 y)>0.00 andalso (#8 y)>0.00 andalso (#9 y)<0.00.
arelse ((#1 y)>0.00 andalso (#2 y)>0.00 andalso (#3 y)>0.00 andalso (#4 y)>0.00 andalso (#5 y)>0.00 andalso (#& y)>0.00 andalso
(#7 y)<0.00 andalso (#8 y)>0.00 andalso (#9 y)>0.00)
(#1 y)>0.00 andalso (#2 y)<0.00 andalso (#3 y)>0.00 andalso (#4 y)>0.00 andalso (#5 y)>0.00 andalso (#6 y)>0.00 andalso
(#7 y)<0.00 andalso (#8 y)>0.00 andalso (#9 y)>0.00)
(
(
(
(
(
(
(

orelse ((#1 y)<0.00 andalso (#2 y)<0.00 andalso (#3 y)>0.00 andalso (#4 y)>0.00 andalso (#5 y)>0.00 andalso (#6& y)>0.00 andalso
#7 y)>0.00 andalso (#8 y)>0.00 andalso (#9 y)<0.00)
orelse ((#

#

)>0.00 andalso (#2 y)<0.00 andalso (#3 y)>0.00 andalso (#4 y)>0.00 andalso (#5 y)<0.00 andalso (#6 y)>0.00 andalso
)<0.00 andalso (#8 y)>0.00 andalso (#9 y)<0.00)
)>0.00 andalso (#2 y)>0.00 andalso (#3 y)>0.00 andalso (#4 y)>0.00 andalso (#5 y)>0.00 andalso (#6 y)>0.00 andalso
)>0.00 andalso (#8 y)<0.00 andalso (#9 y)<0.00)
00.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.0

(
(
(
orelse (|
(
(
(

1y
7y
orelse ((#1y
#7y
10

then 1°
else 1’y

.00, 0.00, 0.00, 0.0, 0.00, 0.00, 0.00, 0.00, 0.00)
1°(2000.0,0.0,0.0,0.0,0.0,0.0,0.0,0.0, |
- 5),0,040,0,0,040,0,0,0,0,0.0,0,0,040,0,0 55050 000

if (#1 z = 1000.00) then
1 ("BUY") else

if (#1 z= ~1000.00) then

1°("SELL") else empty

(1.00,2.00,1.00,2.00,1.00,2.00,1.00,2.00,1,00,2.00,1.00,2.00,
1.00,2.00,1.00,2.00,2.00,1.00

z
1° (~1000.0,0.0,0.0,0.0,0.0,0.0,0.0,0.
|°5°‘°'°'°'°‘°'°'°'°'°'°'°'°'°'°‘°'°'°'°‘
o

1’ (~1000.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.04, 9,00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00)
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