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RSI Based System
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RSI Based System

RSI < T

NC

NC
RSI
Test

**(****)

** Comp – but in 

Slide 4

NCTest

Static/Ex Ante
CPA Test

Comp ******

**
Fail

Pass

RSI > T

Comp – but in 
some hours 
actually NC 
(“false +”)



Dynamic RSI Based System
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Dynamic RSI Based System: Effects
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