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Data : SOYBEANS
Calc Dates : 04/29/75 - 01/01/87

Num, Conv, P. Value Comm Slippage

17 -1 § €6.250 § 50 s 0

LITAEEELLEAERELELIf77/ff/f RLL TRADES

$40,075.
$126,212.

Total net profit
Gross profit

Total # of trades
Number winning trades

Largest winning trade
Average winning trade
Ratio avg win/avg loss

Max consecutive winners
Avg # bars in winners

Max closed-out drawdown
Profit factor
Account size required

153
54

$13,000.
$2,337.
2.68

2
35

$-13,625.
1.
$16,687.

D 4 G7G E

00
50

oo}
27

00
50

(M

* (E

67/99

3,000

= Test 1 OARERLVANARERVV RV

| *

+(

/

(6

Margin Format Drive:\Path\FileName

CsI1 C:\GD\BACK67\F051.DTA

Gross loss

Percent profitable
Number losing trades

Largest losing trade
Average losing trade

Avg

Max
Avg

Max
Max

trade (win & loss)

consecutive losers
# bars in losers

intraday drawdown

# of contracts held

Return on account

<

$-86,137.50

35%

99
$-2,362.50
$ -870.08
$261.93

8
10

$-13,687.50

1
240%

~



Data : SOYBEANS 67/99
Calc Dates : 01/01/87 - 04/23/98

Num. Conv. P. Value Comm Slippage Margin Format Drive:\Path\FileName

17 -1 § 6.250 $50 § 0O $ 3,000 CSI C:\GD\BACK67\F051,DTA
LI A0707441777747777 BLL TRADES - Test 1 AARALLLLLALLALLLARLLAARAAANAAY

Total net profit $—9,100.00

Gross profit $81,612.50 Gross loss $—90,712.50
Total # of trades 163 Percent profitable 31%
Number winning trades 52 Number losing trades 111
Largest winning trade $10,062.50 Largest losing trade $—2,950.00
Average winning trade $1,569.47 Average losing trade $ —817.23
Ratio avg win/avg loss 1.92 Avg trade (win & loss) $ —55.83
Max consecutive winners 5 Max consecutive losers 9
Avg # bars in winners 30 Avg # bars in losers 11
Max closed-out drawdown $—28,612.50 Max intraday drawdown $—29,412.50
Profit factor 0.89 Max # of contracts held i,
Account size required $32,412.50 Return on account —-28%
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Data : SOYBEANS 67/99
Calc Dates : 01/01/87 - 04/23/98

Num. Conv. P. Value Comm Slippage Margin Format Drive:\Path\FileName

17 -1 § 6.250 5 50 $ 0 $ 3,000 cCsI C:\GD\BACK67\F051.DTA

IIALELELILPEEEr /17777 ALL TRADES - Test 32 VANALALLHALLAAALRLLLNANEA NN

Total net profit $34,900.00

Gross profit $101,262.50 Gross loss $ —66,362.50
Total # of trades 149 Percent profitable 59%
Number winning trades 89 Number losing trades 60
Largest winning trade $3,812.50 Largest losing trade $—7,237.50
Average winning trade $1,137.78 Average losing trade $ —1,106.04
Ratio avg win/avg loss 1.02 Avg trade (win & loss) $234.23
Max consecutive winners 8 Max consecutive losers 4
Avg # bars in winners 14 Avg # bars in losers 25

Max closed-out drawdown $ —13,962,50 Max intraday drawdown $—20,525.00
Profit factor 1.52 Max # of contracts held 1
Account size required $23,525.00 Return on account 148%
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Data : SOYBEANS 67/99
Calc Dates : 04/29/75 - 01/01/87

Num. Conv. P. Value Comm Slippage Margin Format Drive:\Path\FileName

6.250 §$ 50 $ 0 § 3,000 cCsI C:\GD\BACK&67\F051.DTA
FAIELEEILEEITE 77474777/ BLL TRADES - Test 1 ANLARLLAEIALARRLAA RN RN
Total net profit §—-28,725.00
Gross profit $96,750.00 Gross loss —125,475.00
Total # of trades 138 Percent profitable 56%
Number winning trades 78 Number losing trades 60
Largest winning trade $4,600.00 Largest losing trade $ —12,750.00
Average winning trade $1,240.38 Average losing trade $ —2,091.25
Ratio avg win/avg loss 0.59 Avg trade (win & loss) $ —208.15
Max consecutive winners 8 Max consecutive losers 4
Avg # bars in winners 14 Avg # bars in losers 30
Max closed-out drawdown $—43, ?75.00 Max intraday drawdown $ —46,150.00
Profit factor 0.77 Max # of contracts held 1
Account size required $49,150.00 Return on account —58%
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Data : BRITISH POUND 67/99
Calc Dates : 01/01/87 - 01/01/98

Num. Conv. P. Value Comm Slippage Margin Format Drive:\Path\FileName

26 4 $ 6.250 $ 50 $ 0 $ 3,000 CsI C:\GD\BACK67\F003.DTA
LILEELAETEEELI A7/ f/17/// ALL TRADES - Test 1 ARHALALALLLLLLRLALLALA AR
Total net profit $45,287.50
Gross profit $134,175.00 Gross loss $ —88,887.50
Total # of trades 104 Percent profitable 31%
Number winning trades 33 Number losing trades 71
Largest winning trade $17,262.50 Largest losing trade $ —4,575.00
Average winning trade $4,065,91 Average losing trade $—1,251.94
Ratio avg win/avg loss 3.24 Avg trade (win & loss) $435.46
Max consecutive winners 3 Max consecutive losers 12
Avg # bars in winners 54 Avg # bars in losers 13
Max closed-out drawdown $-—29,100.00 Max intraday drawdown $ —29,450.00
Profit factor 1.50 Max # of contracts held 1
Account size required $32,450.00 Return on account 139%

D 4 G7T ~ 5 > M
5 4:F 5 7



* * | *
+/ / "
# * | *
# * o (
) 1xr
#1 * ! S 9 (
9 / + 3 * +/
- - 4 , ,
" | 4 i 4
+" +"
I (9 I
- , #
! ! "
: (
6 , -
- +/ 1 3%4
* W' # * 3?70@AA =@iwB
3D4 Ix * * 3Qs

hA<?B? ,Y>:Yi =@iwB?4~ 3G4 *
S3hA<?B? <ZZ<?Y>B <ZBiYiw?
2 # #

- * * +

* ( 7 * +






>
+Il
I + "
, *
o (
* +
w4 ]
2 4 4 \
2>\ W4 4 4
\' 2 vy 1
S1 2 ;
M * P
"#
(E *
(
9 *

% H






il nf* |
f“[ Wllwunj ]hi‘m i praptt ,J}i
Hf[ H}lh

It
M MovingAvg (High - Low , vara)
M N :/\\/\ /"\/\\

y I{l I{H.

Expem large ranges \/
=0

WW‘

3

(R

il

Expect large ranges
s s

(B)

5
L

WM%W%W

Mﬂw o

A Expect large ranges
\M/\ /\ f\/\j\fw\A fj\w

D 4 G7V P < I A A

id

i



/



-1+
%VVU
I!I /?I !# +



T ZaM0T = 3073 115

1 g I
T 11' I. L -+ 0
hﬂt"bJ mhm“h%#fp g |

~ 330

|
l‘h 'll'lhl'llh {325 =
T

].“ *1._ 4

|' - 308

}
H T t = 300
l |||11:|

-1 385

1 i L i i i | Il i i i i 1
BASMF  QiZRF  HAN9T WIS IMTLST MR AT VHI49T  WEer 20amer

D 4 G7W P 9 9 : >
< bc3de7

* C D(V x4
I - 1) K&& *
"1 %VV% l %VVD ( *1



8 ! R = R I <4
"
+/
- 3C D(%&4
*
+/ (9
| * "o
" 1 R <4
, L
" ' ! * I 11}
* | |
* / + *
H = * y
|( R "
* ) 1) ) T



DDDDDDDDDDDDD




]hf| ’
L
LPa
Q < R7
6 , ! " I/ !
! C D(%% D(%]I
- S+
9 d 1
fYrrBY 3
#

P<, k<iB? mi[z?>=Y@A @yB=@wB
E / " !



+ # + |/

- -+ - 1) K&& 3
C D(%G D(%H D(%K4( ] C
1+ * ! K
" ’ ( 7: ,
R # + g "
C D(%H * I * G&
(9 - *
n 1 _ , 1] *
# I
! * ( C D (%K
I #
- ( 6 , #
o R R Y
I * # (L I I
| *
!
*
9 / + )
! 1 *
+ ! (M :

1 C D(%N( F



TO/24M97 - £950

fe

Lage

g 1
" ; ", My J"'w iy | .

h II“'I: l!}» JP{ 1 _

“fmlri tI |

1 | 1 | | | | | 1 | 1 | | | | | 1 | 1 |
EeT aNET  TN4RT O TRAST  RAVST  RISeT O WRGT  REDOT 100897 TORART

D 4 G7rT@@ P 9 9:
Q < RY

:

orr
ors
0TS
0rd

0rs B






10cbar Mg, dvg. (dashas)

O8/7B/85 T&15 = 18345

D 4

G7@J P
'fg SYY QS



D 4 G7T@O P
'fg SYY QJY

R7



D 4 G7@SP
'fg SYY QTY

4

< R7






JI plt
|
ﬁ*'hluj Jigt H;J“HJ 1*}1{*“1 i

i
}1 T l - {
l“ l l I *Hm ol d

MovingAvg (High - Low , vara)

/\/\io/v\nigo\vg(ﬂlgh Low , varb).vara i/\\/\ r}\/\,\ s
-

Expecf \arge ranges

i Nwwm Al

Expéct large ranges

(B)
% sy
Lrijpdy {hf‘u;"ﬂ s

iyl T !

,J’ﬂ W wﬁﬁ‘ i
Naal T N
f/\ Expect large ranges i
i, / pr Mo, /‘J\ ;
X .

(C)

D 4 G7@T



b

\

14

(C

D(%Q
-1+
%VQ&

% V



$2,500
v
" +
$2,000 }— % ! +
f" + -
% W+ 4 s s s b+ &
$1,500 *'é‘ P 1; 3 - 5 S
et e g R i +.
= $1,000 § Faals = S _ o .
g 5 AR A ], o3 S o
= +
9 ss00 sﬁa“ﬁ tg o Frpods X s
s L ¢ WA e ¢:1' . 4" ot
o H + - ]
2w * b, R g L
! > 8 R
3
3 Bl % A
?,a ol B EXN e ik T e {8+ ;
= & + R **'* e ¥ :*}f‘; g o
4 (31,000 4 E BRI 2,
+ AP -
N %
(51,500) T
& ¥
($2,000) . i
(52,500)

0% 10% 20% 30% 40% 50% 60% 70% 80% 90% 100%
[Open-Low]/Range(1)}—%

D 4 G7r@V D 5

\Y/
N
\l






&$
& &
leA)!#

1# K&&S$(

*

K&&$ o



D( E *

G( 6 !
#
* *(
H( E *
#
6 |
’+ *
*
+" n
I+
(0
* +/
+
+



100.0
——-....,\Pr\.;baliliry that [flose-Oped] > $0.00
w00

:rn‘bahili'y that [Tigse-Open] (- 5500\

/
/

P

e
Probabiliy Hat \ \
20.0 ICI‘:osaJ.p-mp L1 1l
\\“ I —]

10.0 "“‘}L‘r___ ]
"‘"—-._________

o 10 20 £ 40 50 &0 70 80 0 g
[Dpen-Low]Range(1)}—5%

Q 4 > R 5
Q 4 4R 5

| 5 > 9 : >

et [y

IImHHliH {{h

1 Bonds 2011:
Large range days
have same open/close {
relationship

= Teaii - a1

TR R



= %



( 8



rrrrrr




T 4 4 T 0 4 \ 4 | 4 T
W4 T> O \ 2 S < T 4 4
4 T T O 4 \
6 , + *
\' SU4
(6 , o
( F 0) 3C
PB5@=024 4 I 4 TS 4\ \ 4
T 3> 4 | 4 TS > T 1
W d (
) , I " + #
: () ¥
- % V N K
1 +"
*
, " (c +
* *
* (
2 # [

- Sft 3Si T@A@ihB t<AzqB4
0, ) 3k<B 5YAAB=4 0 9



<z> @=[4 " N10 g (

[/ + # - ,
|
) , +/
* /
(
2 I
+ 0, )+
(8 ! ! , (8
* #
( )+ # *
%VDV
AlO& $n i@ | % & &
I T) "
)+ * +/
+ + ! AlO &
I @ I +/ "oox !
: " ©)
| # : !
DG T
E *x n *
+" ! /
* # (0,



1

1 2 ]
T
4b vy
\ ID

]

SU4 4 ]

2B *
> 4
;> 0 4

T1IW43 T >

- 3C

D(D%4

! +

(7 -

)

-l>.|>;\')



el -

15-Minute Bars

0517196 11:45 = 10560

High

~107.0
1065
—106.0

=
F105.5 &
~105.0
1045

~104.0

D 4
9 Q@S

G7G@ P

4

<

R7



C

D(DD
% V'V D









4 G7GO P
'fg SYY QTY










High Ciose

\
ey ,Hﬂ{rﬁ

A i rfl{ HTII}II o

= 108550

D

LawEIme ; . . ,
!991! 1905 1004 1957y 1998 1909
4 G7GV P 9 9 :
'fg SYY Q < R7

saaly



| *l

D

Close on high for tops I{Tt?ni
m{i{{mjiww I{“I HT[ 1

;ﬂ{”m‘*H

[l

HlH‘HH\ Close on lows for bottoms
4 G/7GW P 9 9 :
5 >
| +
I #
H# +









| | *
!
n !# *
*
* K&
# *
*
!
* 4
M -
+ n !#
( 6
n ! |
(
9 *
*
K
n W n
: (9
!
! I #



*












* !
n (L
*
n *
* )
+/
* |
! mn
* |
( 9, + * |
* o
| + * . (M #1
*
) ] | +
!
n | (
3%4
* | | ~



% ()

D( O









* | "
I # * ! !
1] | *
1 ( F
b 4 4 2 <4
T 2 b 41 4 40 2
: (
+ * #
* [+ +
G(% G(N +
I # n
k1 (F/



High Cose
\ A
it
LawEIme ; . . ,
1994! 1905 1004 any 1998 1909
D 4 J7@ P 9 9 :
I Q < R7






12-bar Mug. Aug. D7/06/04 = 4301

NP4 AT 32004 4MDd4 4804 5204 BNEDd 53104 81304 62704

D 4 J7J P 9 9 :
Q < R7



18-bar Mg, Aug.

Y] 98 BMAOE 62088 A
J70 P
< R7




DER4DE = 2025

32308 4id0d 4720%0 408 SMEOE G108 61508 42908 THMILE  TI2708

D 4
C

4

J7S P
<

9 9 :

bc3de Q

=325

315
310

2
| 205 &



k1 I| | J ll[|I{|
[|||1uJ

U
WIHJ \ul Hl l)

|
3'9 EIQG ﬁ.mﬂ“.l &'24»‘96 i'l'&fElﬁ ?"22|1?6 a‘.'..":a."Eﬁ E-1Q"!E|ﬂ 9.’3-'96

D 4 J7T P 9 9 :
< > Q
< R7
+/
+/
# #
!

( #







U< >
G(Q G(V + +/ *
R =2 -1+
1) K&& +
(2 "
I , !
* * ( M
I
(c + | * | *
/ :
| # o * (
G(Q : "
1 *x !
* ! K&&$ * I
* + G &é
! -
K&&$ R (A !
KV ! U %



Daca ;o 5&P 500 IND-5367 GES9a
Cale Dates + A3f02782 - DEfRa/9E

Hum. Conv. 2. value Cesm SlJppage Margin Format Drives\PathiPileName

sz 5 2.500 580 % b 5 3,000 “Cherve C:\GD\BACKET\F3E.OAT
SOGEEREA R ALL TRADES - Test 1 OAARR ORI

Toral nat profit 5-8,180.00
Grose profic 584,875 .40 Gropa lods 4-93,025,.00
Total # of trades ige Percent profitable 59%
Humber winning tradea 2312 Numher losing Erades 157
Largest winning trade 5450.00 Largest losing trade 5-3.0%0.00
hverage winning trade 365, 84 Average losing crade §-592.52
Ratic avg winfavg loas n.&a1 Avg crade {win & loas) H-20.095
Max consecutive winners 19 Max consecutive losers

Avg # bars in winners o Avg R bars im lcasera &
Max closed-cur drawdown 5-12,.837.50 Max intraday drawdown 8-12.837.50
Profit Eucr_.:-;r B.91 Max # of contracras held 1
Aocount size regquired £15,.83T7. .80 Retiurn on actount 61%
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Data : S&P 500 IND-9967 06/98
Cale Dates : 07/02/82 - 08/24/98
Num. Conv. P. Value Comm Slippage Margin Format Drive:\Path\FileName

149 2 3 2.500 § 50 $ 0 § 3,000 CServe C:\GD\BACK67\F58.DAT

HEOPHEREELPPEEfE0 7071177777 ALL TRADES - Test 2 ARLATAALALLLRAVVAL Y

Total net profit $13,737.50

Grogs profit $115,537.50 Gross loss $-101,800.00
Total # of trades 389 Percent profitable 55%
Number winning trades 217 Number losing trades 172
Largest winning trade $5850.00 Largest losing trade $-3,050.00
Average winning trade $532.43 Average losing trade $-591.86
Ratic avg win/avg loss 0.89 Avg trade (win & loss) §35.31
Max congsecutive winners 9 Max consecutive losers 7
Avg # bars in winners 0 Avg # bars in losers 0
Max closed-out drawdown $-8,887.50 Max intraday drawdown $-8,887.5¢0
Profit factor 1.13 Max # of contracts held 1
Account size required §11,887.50 Return on account 115%
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Data : S&P 500 IND-99%67 06/98
Cale Dates : 07/02/82 - 08/24/98

Num. Conv. P. Value Comm Slippage Margin Format Drive:\Path\FileName
149 2 5 2.500 § 50 $ 0 $ 3,000 CServe C:\GD\BACK&67\F58.DAT

FELILELET2L2 877470 ALL TRADES - Test 1 ANV RARY

Total net profit $39,075.00

Gross profit $145,937.50 Groes loss 5-106,862.50
Total ¥ of trades 389 Percent profitable 53%
Number winning trades 210 Number losing trades s L]
Largest winning trade $6,575.00 Largest losing trade $§-3,050.C0
Average winning trade $654.94 Average losing trade $-597.00
Ratio avg win/avg loss 1.16 Avg trade (win & loss) $100.45
Max consecutive winners 9 Max consecutive losers 7
Avg # bars in winners 0 Avg # bars in losers o]
Max closed-out drawdown $-6,550.00 Max intraday drawdown $-6,550.00
Profit factor 1.36 Max # of contracts held 1
Account size required 59,550.00 Return on account 409%
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Data : S&P 500 IND-9967 06/98
Calc Dates : 07/02/82 - 08/24/98

Num. Conv. P. Value Comm Slippage Margin Format Drive:\Path\FileName

149 2 8 2.500 § 50 $ 0 $ 3,000 CServe C:\GD\BACK67\F58.DAT

PILTELARIIEELEEL A0 7777 ALL TRADES - Test 1 AAALALAALAAHEALLLA LA RN

Total net profit $68,312.50

Gross profit $224,450.00 Gross loss $-156,137.50
Total # of trades 397 Percent profitable 55%
Number winning trades 222 Number losing trades 175
Largest winning trade §7,025.00 Largest losing trade $-3,500.00
Average winning trade $1,011.04 Average losing trade $-892.21
Ratic avg win/avg loss 1.13 Avg trade (win & loss) 5172.07
Max consecutive winners 10 Max consecutive losers 5
Avg # bars in winners 0 Avg # bars in losers 0
Max closed-out drawdown $-11,000.00 Max intraday drawdown $-11,000.00
Profit factor 1.43 Max # of contracts held 1
Account size required $14,000.00 Return on account 487%
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Data : S&P 500 IND-9967 06/98

Calc Dates : 07/02/82 - 08/24/98

Num. Conv. P. Value Comm Slippage Margin Format Drive:\Path\FileName

149 2§ 2.500 $ S0 $ 0 $ 3,000 CServe C:\GD\BACKE67\F58.DAT

IELIEEEEEI747707777777777/ ALL TRADES - Test 2 LLALRLALULLLLALAALALRL ALY

Total net profit $71,600.00

Gross profit $298,400.00 Gross loss $-226.800.00
Total # of trades 285 Percent profitable 52%
Number winning trades 151 Number losing trades 134
Largest winning trade $10,750.00 Largest losing trade $-4,175.00
Average winning trade 51,976.16 Average losing trade $-1,692.54
Ratio avg win/avg loss 1.16 Avg trade (win & loss) $251.23
Max consecutive winners 7 Max consecutive losers 3
Avg # bars in winners 5 Avg # bars in losers 4
Max closed-out drawdown $-19,725.00 Max intraday drawdown $-19,725.00
Profit factor 1.31 Max # of contracts held o
Account size required $22,725.00 Return on account 315%
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: DAY T-BOWDS 657/499
+ B1/D1S90 - 08 2558

Data
Calc Dates

Hum Comm  Slippage  Margin

144 o a0 3 3,000 OST
FEEEEEERERET SR P d 0} AL TRADES - Test 1
Tobal net profit £73,468.75
Grosa profic §213,186.25 Grosa loss
Total # of trades A51 fercent proficable
Humber winning trades 523 Husher lositg trades
Largest ning trade $3,963.75 Largeat. losing trada
Average winning trade 407,56 Average losing trade
Rabio avg winfavg lossa .37 Avg trade (win & losa)
Max congecutive winners 20 Max consecutive losers
Arg # bars in winnezs 1 Avg # bars in losears

Max closed-out drawdownm §-10,031.2%

Max intraday drawdown

Format Driwve:)\Path)Filsams
CHAGDYVRACKET\FI61 . DTA

ARSI

5-139,687.58

a0y
128

&-10,031_25

Eroflc factor 1,52 Max # of contracts held 1
hoveunt gize reguired $13,031.25 Return on account LER
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SO B R TRADES

Total net profit
Grosd pralit

Toral d of crades
Bunber winning trades

Larsest winning trads
Russsge Winning trade
Racio sva winfewvg lass

Max consecutive Winners
hvg ¥ bars in winnars

Max. closed -out Srawdown
Feofit fastor
hoooint gize peguirod

SRR S E A ) SEORT TRADEE

Total nec profic
Oroaa profit

Total § of trados

mmser Winping Cradas
Largest winniog trads
Average winning trads
Fabio awg winfavg loss

My consstubive Winners
Ao b bara in winnors

Max closed-put drawdown
Protit factor
hooount size requised

D 4
7

(E !

# (

g%, 500,00
$22,960,TH

™
&7

§1,437.50
5342.82
0.d5

15
i

§-2, 843,78
14

e B |
S8, 96878

5$5,218.7%
F11,6%56,.2%

37
33
H1,437.50

FRR4 26
o, 28

(SR

53,406,258
R |

56,406,325

O7T E

! %%D |

6. ! P>
%VVE&

Monday

Groas )oss & 13,468.75
Parcant profitable B7E
Mumber loaing Crades Lo
Largest losing trode F-1,500,00
Avarage loging toada $-1,346_87
Avg brade |win & Ioas) 4123.38
Max consecubtlve lomerm 1
Avg 8 bara in loamers 4
Max intraday deasdoun S=2,960.75
Max f of comtracte hald 1
fobuen on aCoount 159%

Grogs loag S5, 43750
Fercent profitable [
wupb=r loping trades 1
Largeat lasing =rade 8-1,500.00
Rverage losing trade §-1,287.50
hvg trade (win & loss) 5141.0%
Max consecubive loaars z
hva B bare in losers =
Max incraday drawdown B3, 405,25
Max § of contracts held 1
Return oo agcounk Lk

N 5

- meet 5 U ARV RR AR

« Tewk 5 AUV AR AL AN Y

0% \



+ OPX

C

FEREEEERE AR AT LG TRADES

Toral net profit F21,T1E.75
Grcam profit SM0, 062 . B0
Total & of trades 108
Humbsr wirming trades 57
Largaal. wWinning trade $1,687.50
Avapass Winping trads 5392 .40
Ratio avg winfawy loaa o248
Max congecutive winners [
Avg # bars in winners L

SELFERRE ARSI SHORT TRADES

Total met profit 8=6,375.00
Grogs profie F21, 635,00
Toral A of trades 5
Funbar winning trades EQ
Largest winning prade 1,437,590
Average winning trade E360, 43
Rakbio avg winfavg loss ¢.24
Max congecutbive winnare 14
Avg § Baga in winoess 1
Max closed-out drawdown  §-11,156.25
Frofrt factor .77
hosount mige reguicad 514,593, 78

D 4 O7V E

H (N

H(%&

*

= Tasr
Tuesday

Froes loas

Paroent proficabla
¥upber losing trades

Largest losing crade
Aversge losing trade
Avg trade (win & loss)

Max conpecutive losera
hvg § barg in losers

30=@[B P@I| <... XBBr

$-16,343.78

5-1, 500,00

r(c > -

[+

E5h
11

51,485, 80
201,10

2

w

EOANRAABRA AR RN A,

Taat LW AR AR A0

Grors losE

Parcant profltable
Nunbar losing trades

largast lewing trade
hentege leaing Ceade
Bwg trade [win & losa)

Nax consecutive lossrs
hrg F Bara ln loasrca

Hax intraday drawdows
Max # of contracts hsld
Return. en acoount

g -8, 000,00

THE
1%

H-1.887.50
-1,473.40

-840

3
1

]

£-01,583.95
1

N

-41%



FEEREETREREA RS E ) g

Total nmt profit §5,218.
Grose profit 523,343,
Total # of trades n
Mucher winnirky trades BS
Largeal winning trade S1,.406
Average winning Srade £359.
Ratic avg windavg loas [ %
Max consecutive winners 17
kvg H bacp in winoers 1

CEEFEEER RN EEEE LA § A BRORT

Total n=t p\miit 412,284,
Oromae profitc 827,500,
Total ¥ of crades &8
Bumber winnirg trades 58
Largeat winning trade F1,562,
Average winning trade 5474
Ratic awg win/mavs loes o.
Maz comsscubive winoers 14
Avy ¥ bars in winners 1
Mace clopad-out deawdonm $-1,.4900,
Profit facrtor 1
Aocount aloe requiced S6, 000

D 4 O7W E

TEADES = Test 200U ARG ALY

o Wednesday

15 Groae laso §-LB,;125.00
Percent profitabls 5%
¥unber loming boades iz

25 Largest losing trade £-1,623.00

13 Byverage Iosing trade 5-1, 510,42

23 hvg ktrade (win & logs) 557,18
Max consecutive losers kS
Avg R Bare in loaers 2

TRADES = Tadt 2 V%0000 OO

el

o Sross losm 515, 250,00
Parcent praoficablo 254
Bunb=r losing trades ip

3] Largeat los:img trade g-1,71B8.75

14 Average losing trade g-1,5258, 00

31 Avg trade {win & losal S180.1415
Max consecutive losers 2
Avg ¥ bars in lopers 2

fa]a] HMax antraday drawdown 5-3,000.00

80 Max # of contracts held 1

Q0 Return on . account 20i%

N



SEEERNREEE R e vowe TRACES

Total net profic 815, 875,00
Brose profit £33 ,5682.50
Total # of trades az
Funber winning trades 7
Largest winnios trads £1,687.50
Rverage winning trade S422.89
Ratis avg winfavg lose 0,27
Max consesutive winners 17

3

vy # bars in winners

SAAEEEREEEE AR SEORT TRADES

Total pet profic 515, 5%317.50
Croma profic 533,537,500
Total § of brades a1
Rumbar winhing trades B9
Largeat Winnihg brads F2,406.25
Average winning trade 5451.85
REatin avg winfavs loss 0.32
HMax conaecutive winners 13
Arg f ara in winners 1
Max oloesd-out drawdown  §-3,343.75
Frofit fastor 1,88
hocount gize pequlced 6,937, 50

D 4 O7X E

= Test 3O AR OB

Thursday
@rooe loan §-l6,687,50
Parcent profitable AT%
Furber losing crades LT
Largest loping trade £-1,687.50
Average losing trade $-1,517.:08
Avyg trade {win & loas) S180.40

1
1

Max oocasecutive losers
hvg # bars in loa=re

= Tesk 3OO U,

Oroas loas 818,060,400
Percent profitable BEY
Wumter losing trades 11
Largest loping trade 81, 540.00
Averags losing trade 8 =1, 500,00
Avg trade {win & loaa) EiSE, T8
Max coosecutive losoro 1
Avg # bars in loasra 3
Max incraday drawdownn 3-3,937.50
Max H ol contracts held 1
Eeturn on acoount 229%

N



PECTREFRERFREFAE AR i i3 LoNG TRADEE - Temt 4 WO U ALY

Total net profit &7, 250,00 Frldﬂ}'

Groge profic $39,218.75 Grogas loss 531,568,795
Total R of trades 117 Percent profitable Bk
Hurber winning brades BE Humber loBing trades 21
Largest winning trade 51,656.25 Largest loaing trade B£=2, 000,00
Aorerage winning trade EA0B .53 Rverage losing trade g=1,523,32
Fatio avg winfavg loss 024 Rvg trade {win & logsl 561,37
Max congecutive winnera 11 Max consecutive lopera 2
Avg # bare in winnexs 2 Reg § bars in losers 2

MELEELEREPR T AEFG AP 447 BHORT TRADEE - Tast & %AAALLUA LAY ARR AL AL AR LAY

Tetal net profic 512, 468,75

Gross profit %35, 804, 25 Groge loss 523,437,550
Toktal & of Crades 55 Parcent profitable 52%
Humber winning tradeas 18 Bumber losing trades 17
Largest winning trads §3,5968.75 Largest losing crade §-1,531.25
Average winning trade 5460,34 iveng- loaing trade 51,178 58
Ratle avyg winfavg loss .33 Avg Erade (win & losa) 5i31.28
Max consecutive winners 1z Hax conpecutive loscrs |
fvy # bare in winners I Avg 4 bara in losers 3
Max closed-our drawdawn 5-4,081_75 Wax intraday drawdown §-4.053.75
Profit Eac_.'t,ar . 1.53 MWax f# of contracss held 1
Aocount gize required 27,093,798 Raturn on account 175%

D 4 O7@Y E N 5



Caka i DAY T-BONDS 5799
Calc Dates : D1/01/90 - DAS25/9E
Kum. Conv. P. Walue Comm Sliwaga 'Ha:rg:m '.Fbrmnt Drive:\Fath'¥ilelame

144 =3 § 31.250 & a4 a l; 3 3,a00 l“_sx CahBR\BACKSTVWFOEL _BTR
FEEEEEEEEREER A EFEREREEREAT 7 ALL TRADBE = Test L ARV A Y

Tetal nat profit 556, 437.50

Groes prafic §122,375.00 Greas loms §-6%, 937,50
Tatal & of trades 328 Parcent profitable Bak
Humber winning trades 277 Mumbexr losing trades 43
Largest winning trade 53,406 .25 Largest losing trade 4-1,718.95
hverage winning trade 5441, 7% hverage losing trade 51,345 €8
Hatlo avg wingavg loss 0.32 Avg trade (win B losa) 173,12
Max conascutive Wwinners 22 Max commecutive losers 2
Avg # bars in winners 1 hvg # bars in losers 2
Max cloacd-out drawdown 5-3,580.00 Max intraday drawdown £—1,500.00
vofit factor 3.85 Max § af contracts hald

Account size required £5,500.,00 Reburn on acoount BESE

LOAESREEAER AR R LGRS A LORG TRADES - Teat 1 WA AANAANY,

Total net profit B30, 406,25

Gross profit 564,408, 25 Groea losg $-34,000.00
Taral B of trades 1B6 Percent proficable 6%
Pumber winning trades 168 Humber loaing Lrades 25
Largeat winning trade §1,687.50 Largest lesing trade $-1,687.50
Average winning crade £400.04 Rverage leaing crads 5-1,380.00
Racis avg win/avg loea 0,33 Avg crade (win & loash $163.47
Max coneegutive winners 16 Max cocngecutive losars 1
&vg & bare in winners i Avg § bars in losers 1

FEENREEREEF AL EFRE PP Y BHORT TRABES - Test 1 W%V AL A Y

Total net profic 526,031.25

trass profit 557,568.75 Groas loas §-31, 537,50
Total # of trades 144 Peroant profitable BZ%
Humber winning trades 118 Mumbar losing trades 24
Liargest winning trade 532,408, 2% Largest loging trade 5-1,718.75
."r\.e_—ngm: wir le:ng trade 2499.73 Avverage losing trade 5-1,330,73
Ratio awvg winfavg losa 0.37 Avg trade (win & loas) 514584
Max consecutive winnera 15 Hax consecutive loesers i
Ay # bars ip winners 1 Avg # bare in losera 3
Max cloged-cut drawdown  §-1,812.50 Max intraday drawdeowe $-3,812 .50
Profit factor 1.41 Max # of contracts held 1
Rooount size Teguired 56,812.50 Return on acsount agz%

D 4 O7T@@ U A
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Bata 1 BER BOO IND-B9ST 01780
Cals Datea o NN ORIER - GRSASSSR Mondays

Bum. Conv. F. Value Comm Siippage Margin Format Deive: \.‘u?h‘\.PﬂnHam

% 3§ 2.%00 § @ 0§ 0 F 23,008 CT/PC l:'l'-.ED'l.ElﬂE‘!T'S".F!-‘? AT
SOAARRERR RS RS RLL TRADRS - Tast 5 OO AU UCOOROAAA 0N

Total net profit 875, 712,50
Gross profit S157, 200,00 Grops loas 8=31, 487 .50
Teral # of cradea F47 Parcant profitable 5%
wunbar winniog Lradea 2en Hunbar losing tradea ag
Largeat winning trade 5497500 Largeat loging trade 84, 40000
hverage winning trade §581.07 Average ioeing trade §~1,867.08
fatio avg win/awg loss 0.3¢ hvg trade (win & loss) 5F18.149
Mad COnABOULLVEe WiNnss an Max conaecutive loaars ¥
Avg ¥ bars in winners 1 Awg # bars in losers 3
Max closed-out drswdown §-9,150.00 Max incraday drawiown F-5,750.00
Frofat factor 1.B3 Max & of concracts held 1
AeseanE miks regquared S12, 75060 Beburn o account 503%

D 4 O7@G E 5 5

Data 1 5&F 530 IHD-S9e7 Q180
Cale Datis : nAfBases - ouan 98 Tuesdays
fun. Corv. B Valua  Comn Slippage. rd.'l!gin mm.;' DEive PaLh\ il eMang

P i T I I T T

145 2k 500 § 0 g 0 . E- g4 IEI{IIJ- l'.'I'.I'Pl: C: YWODYBACKS 045", F53 . DAT
FEAEFREEI SIS PEG S E RSP BLL TRADES - Teat 1 WOV

Toral oet profit 953,075.00

Bro=s profit £150, 725,00 Grosa loas S-87,650.00
Total ol Lrades %4 Farcent  pral icakle 3%
Hurhar winning trades 240 Munbar loging trades 50
Largest winning trade 58,512.50  Largest Losing crads §-3, 96250
Average winning trade BSRI.TO fverage Losiog trade §-1,B25.04
Ratia avg windary loco .33 Avg trade (win & logs) 2214.54
Max CorEesutIve winnesy a4 Max conoooutive losers i
Avg B bare in winnere 1 Ag ¥ Bara Lo losers E
Max closed-out drawdowsm  §-10,800.00 Max intraday drawdown E-10,B00.00
Frofit Eactor 1.71 Max & of contracta held 1
Aoieunt @ize coqulred S1%, 80000 Beturn on account 457%

D 4 O7@J E 5 7



Data 1 BEP 500 IND-5367 oL/en
Calc Daten v nTfoa/eE - nR/25f98 Wﬂdﬂﬂﬁdaﬁ

Mum. Comv, P Valod Comr Slizpage Mavgin Fermat Driva:iPachhFils¥ams

143 1 8 2.500 & 0 & 0 £ 3,000 CT/PC C:'\E:I".MEKETH.‘;":.FEB.'D!T
SEELERAEREEREERR R AT ALl TRADES - Test 3 WO UV

Tacal nat profic 973,297,350

Croga profit B163,3T3. 5 Grons lace £-80,075.00
Total H of b-adesa k1 Parcant profitabls a2y
Mumber winning trades 278 Munter lopips tredes au
Largast winning trade 54,462.50  Largest leaing trade 5-3,912.50
SAvEEdge winniog trade GEET, 5T hverage losing trade §—1,876.55
Fatio awy winfavg loss B.31 Aeg trade |win i loss| G2E4.04
Max . oofi@esuE ive Winners au Hix ssfmgcaeive loages i
HAwg § hars in winoers 1 Awg k bara in losers 3

May cloped-cut drawdown 5-8, 7Te2, 50 Max intraday drawdown SF=7,187.50
Frofit. factor 1,81 Hax & of contrasts held 1
Aaoount size requlsed %16, 157,50 RBEturn on account T19%

D 4 O7T@0O E 5 7

Daca : G&P 500 IND-9367 v1/8e
ralc Dates © 070482 - 0B/25/98 Thursdays

Wum. Qome. B, Valu= Comm Slippage Margin Pormat  Drive:\Pachh\FPileHase

145 -] 2500 5 0 £ a £ 3,000 CT/EC £ GO\ BRACKE TME | Fa 5 _DAT

FAOEEEOSEAERER AP A EAOE S F REL TRABES = Test 3 W00V

Total met profit $56,400,00

Groes proflt 5152,175.00 Grose losg £=85,775.040
Taral # of trades 307 Percent profitabls GER
Kumber winning trades 280 Mumber losing trades 47
Largest winning trade 6, 887,50 Largest losing Lrade 5-5,575 (G
Average winming Lrade 545, 23 Rhverage losing trade 5-2,037.%7
Ratle avg win/avg leoss 0. z8 Avg trade (win & loaa) 53183.71
Max consecutive winners 30 Max consecutive losers 3
foog # bars in winners z Evg # bare in losers i

Max cloged-cut drawdown 5-9,700.00 Max intraday drawdown $-13,537.50
Profit factor 1.%8 Max # of contractes held L
Account  fize required E1E_EXIT.EQ Return an account 163%

D 4 O7@S E 5 7



: B&EF 50D IND-2367
o7/o2/e2 -

pata
Calc Dates

Wum. Comv, P, Value Comm Slippage Margin Format

2.800 § © £ 0 g

s 2 %

AELIIEEREE SR EE AR ALL TRADRE

BED, 162,50
FL48,387.50

Tetal mat prefit
Gross profit

Total ¥ of trades 297
Mumber winning trades 256
Largest winning trade 44,387 80
Average winning trade A595 84
Ratio avg winfavg loes o.38
Max consecutive winners 21
fvg # bars in winnersa 1
Max ologsd-out drawdews $-13,125.00
rafit Factar l.68
Account sirzs required L1g, 128,00

D 4 O7@T E

SOAPEELP LRSS f 7 BHORT TRADES

5—4,012.80
S13E E2L_00

Tokal net profie
Gross profik

Total & of trades 277
Numbar winning trades 203
Largeat winning trade $16,712.50
Awverage winning trade EEET .81
Ratio avg winfavg loss §.35
Max congecutive winners a7
Ava b bars in winners 2

Maxn closed-out drawdown
Prafit factar
Atoount size regquired

£-26,235.00
a.98

S#5, 300,00

D 4 O7@V E

N 5

a6/ 25/98

oisan

Fridays

Drive:\Pach\Filelams

3,000 CT/FC C.'\GD".HAEKG;’HS\FSE.JAl

Gross loss 5-68,225.00
Percent proficahle il ]
r losing trades 41
Largest losing brade -8, 80000
hverage lasing trade -2 181 A2
Avg trade [win & less) 3202.57
Max conpecutive losers 4
fvg # bars in losers 3
Max intraday drawdown §$-13,125.90
Max E of contracca held 1

Reburn on account 373%

5 5 7

Monday
Grogs loss £-140,337. 50
Percent profitable TiI%
mumbar loring crades T4
Largest losing trads 55,875,090
Average losing crade H-L,B8E.45
Arg trade [win & losa) §-17.37
Max congecutive losers =
Avg # bara in losers 4

Max intraday drawdown
Max # of contracts he=ld
Reburn on account

§-26,%00.00
1

-16%k

5
7

= Teat 4 VARV,

= Teat & VAV AN



LOPESITLFL LTS ELEAE 3} BHORT TRADES
Tatal net profit 5231 ,.440.00
Gross profic 3142, BR5.00
Toctal # of crades ize
Humber winning trades 246
Largeat winning trade 5%, 947 RO
Average wirming trade SETE &3
Ratio avg winfavg leose .28
Max conEecutive winners 15
Ave W bare in winnera 2
Max olosed-out drawdown 5-37,2TE 40
Profic fagror b.88
Rooount size required 440, 875.40

D 4 O7T@W

N 7

MR EEER TR E A F0 Y Y SHORT
Total net profit 815,987,
Groge profie 514l,.512,
Takal # of brades a1z
Humtat winning trades 232
Largest winning trade 54,827
Average winning trade S8035,
Hatio avg winfawvg loas

Max conpacutive winnexa a2
Bvg | bars in winners 2
Max elosed-our drawdown $-—24,737.
Profit fackor [}

Rocount aizée reguired

D 4 O7@X

N 7

a.

528,475,

E

E

= Tese 1OARARARR AR AR AN

Tuesday
Gross loss Z-184, 235 .00
Fexcent profitable TER
Mumber losing trades 81
Largest losing Lrade 9-14,125.00
Average lasing krade 5-2,027.47
Avg trade (win & loss) E-85 08
Max consecutive losers 4
Avg Il bare in losers 3
Max intraday drawdewn £-37,975.00
Max § of contracts held L
Baturn on acoount -52%

5

TRADES - Test 2 HA%RAAALRARVAAAAANANAY
50 Wednesday
g0 Groes logs =157, 500,
Fercent profitakble 4%
Rumbar losing crades BD
.50 Largest losing trade 84,973,
ar Average loging trade 5-1,%e48,
3 Arg trade (win & loas} E=51,
Max congecutive losera 3
Avg f bare in losers 3
54 Max intraday dreawdown 5-25,475.
Bg Mex # of concracts held i
Ga Return am account -LE%

5

LRRARRY

an

ac
1L
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5

AR RGEE A FES Y BHORT TRADES - Test 3 WA AN

Total nec profit §36,250,00 Thursday

Groas prafit 4183,775.00 Grass loasa §=147,525.00
Total & of trades 31g Percent profitable TEH
Number winning trades 261 Mumber losing trades 7
Largear winning trade &8,73T. B0 Largest loaing trade §—4,212 .50
Average wWwinmire trade L752.55 Aversge loaing trade 5-1,915.91
Ratie avg windavy lass r.3% Awg erade (win & losa) 5§113.99
Max ccnaecutlve winners 19 Max cengecutive losera g
Avg # bars in winners 1 Awg # bara in losers 3

Max cloged-out drawdown 8-12,5859.00 Max intraday drawdown §=13,187,50
Profic factox 1.24 Max # of contracts held 1
Account size Trequired S1l&,187.54 Reburn on acoount 223%

D 4 O7GY E 5
N 7

AOREEEEEETEARE S AT BHORT TRADES ~ Tesb 4 AWM

Total net profit $6,350.00 Fﬂda}"

Gross prafit £162,400.00 Gross loss 4-154,050.00
Total f of trades 347 Fercent profitable TER
Humber winning trades 287 Fmber losing trades a0
Largeat winning trade £9,262 .50 Largest losing trade F—4, 250,00
Aversge winning trads 558315 Average losing trade £-1,950._82
Ratio awg winfavg loas a.1% Avg trade {win & loa=) 57834
Max congecutive winners a2 Max consecutive lomers 4
Avg i bars in winners 1 Ava |l baxa in losers 2
Max clomed-cut drawdown £-32,812.50 Max incraday drawdown 8=32,512.50
Prefic facter 1.16 Max # of contracta held 1
Recount size required 535,812.50 Return on account TN

D 4 O7G@ E 5
N 5 7
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Daca - S&PF 500 TND-2967 a1fan
Cale Datea : D7S02/83 08/25 98

Fum, Comw, F. Value Comm Slippage Margin Pormat DOrive:)PFath\FileNape

48 2 0§ 2.8000 5 0 0§ 0 0§ 3,000 CT/RC  C:%\GD\BACKETM3\FS5.DAT
FACREER ARG EL AR R FAEESFE Y AL TRADES - Teat 1 OANAWAARUOAAR ALY

Total net profic £227,822.50

Sroes profit F642,447.50 Groas loas §-414 625,00
Tetal f of tradea 1,333 Percent profitable Ta%
Hurbher winning trades 833 Bugber losing trades 340
Largeat winning trade 58,7317 54 Largenst losing trade S—4.400.00
Averags winning trade SE46, 90 Avarage losing trade E-1,210-4F
Ratlo avg winfavg losa 9,53 Avg Crade (win & loasl L7021
HMax censecutive winners 4 Max consecutive losers 4
Awg N bara in winners 1 Arg # bara in logerm 1
Max cloped-pot drawdowm  5=-13,7317 .80 Max intradey drawdouwn £-13%,737 .50
Profit fackor 1.54 Max # of contracts held al
Account size reguired 516, F317.50 Eeturn on adcount 1,361%
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Data i B&P 500 IND-53&7 tifee
Calc Dates 1 B7f02/82 - 0B/25/98

Y FPat b4y FileBams

Driwe

Value Cemm 1
5 0
SORORELAARESEP R ER AR ALL TRADBE - Teat 68 VU0,

ppage  Margin Formae

145 2 GO BACKE TMS Y P55 . DAT

Tagal net profic 5213,550,00

Groms prafic 473, 110.00 Gross loss $-359,550.00
Tocal # of crades BS0D Percent prefitable B3%
turber winning trades 709 Wumber loeing trades 141
Largest winnoing trade E10, 25000 Largest losing trade 5-8,B50.00
Average winning trade Se67.29 Average loaing trads &-1,B40.78
Ratio avyg win/avg loga 4.36 Avg trade [win & lasa) 5251.25
Hax consecutive winners 40 Max consecutive lossrs 1
Avg Il bare Ln winners 1 Avg ¥ bars in losers 2
Max =leesd-out drawdown &-3,712.50 Max intraday drawdown $-10,087.50
Profit factar 1.82 Max ¥ of contracta held L
Account size reguired 513,087 50 Betburm on account 1,631%
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Data i SEF 500 IRD-9367 [HEE L]
Calc Dabes v 07/02 82 - 0BS25/98
Mum. Comv. F. Value Coom Slippage Margin Format  Drive:\Path\FileHams

CEETMSFE3.DAT

143 2 8 2.500 % @ 3 0 § 3,000 CT/PC =YWL R

SORGAEAEREEEL L ESEFE SR ) RLL TRADES - Tt 4 3000 OO

Tatal net profit H13%, 837,50

Gross profit 5164,937.50 Grosg lomm §-14Z,100.00
Total M of trades 536 Percent profitable a4
Humber winning trades 454 Humber losing trades B4
largest winning trade 10,675, 00 Largest losing brade -8, 150,00
Aversge winning trade 25831.56 Average losing trade §=1,691.67
Ratia avg winfavg less 0.4 Mg trade (winm & loes) Saz8.32
Max congecutive winnercs k] Max consecutive Losers 3
Avrg # bars in winners 1 Avg # bars in leoasrs 2

Max closed-cut drawdown §-13,025.00 Max intraday drawdown §-13,112.50
Profit factor 1.86 Max i of contracts held 1
Account size reguired 514,112 .80 Return on acccunt TE2E
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Data : 8&F 500 IND-B3E7 o1fan
Cale Dates 07f02fa2 - 0BfAS/9B

Mum. Conv. P, Value Comm Slippage Margin Format DOriwve:i\Path\FileHame

149 2§ 2.500 § 0§ 0§ 3,000 CT/PC O \GD\BACKETME)\F5Z.DAY
SERLRERERCRRS R AEAEA A8 ALL TRADES . - Test 7 %O A,

Total net profit L83, 947, 50

Grose protit 5146,350,00 Sross loss §=65,362.50
Toral § of tradea 235 percent profitable 37%
Number winning trades 258 Humber loging tradea 37
Largest winning trade 210,675, 00 Largest losing trads 5=2,075.00
Average winning trade SETE DO Averace losing trade F-1, 788 _EL
Ratlo avg winfavg lose 0.32 Avg trade [(win & loss] §281.31
Hax consecutive Winners 5% Max consecutive losars 3
Bvg # bara in winners n} Mhrg # bars in losers 3
Max cloged-out drawdown 5-5,250.00 Max intraday drawdown §5-5,3
Profic factor a.26 Max # of contracte held

Account size reguired 54,250 .00 Recurr: on account
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Data : S&P 500 IND-9967 01/80
: 07/02/82 - 08/25/98

Calc Dates

Format Drive:\Path\FileName

Num. Conv. P

149 2 & 2.500 % 0 5 0 $ 3,000 CT/BC C:\GD\BACKE7MS\F59.DAT

A A BLL TRADES - Test 1 ARV LR AR LY

Total net profit $76,400.00

Gross profit $104,787.50 Gross loss $-28,387.50
Total # of trades 172 Percent profitable 20%
Number winning trades 156 Number losing trades 16
Largest winning trade $10,675.00 Largest losing trade $-2,075.00
Average winning trade $671.71 Average losing trade $-1,774.22
Ratio avg win/avg loss Xk Avg trade (win & loss) 5444.19
Max consecutive winners 34 Max consecutive losers 2
Avg # bars in winners 1 Avg # bars in losers 4
Max closed-out drawdown $-5,912.50 Max intraday drawdown $-5,912.50
Profit factor 3.69 Max # of contracts held 1
Account size required $8,912.50 Return on account B57%
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Data : S&P 500 IND-9967 01/80
Calc Dates : 07/02/82 - 08/26/98

Num. Conv. P, Value Comm Slippage Margin Format Drive:\Path\FileName

149 2§ 2.500 § 0 s 0 § 3,000 CT/PC C:\GD\BACK67MS\F59.DAT

IHIIIILAEEEAE 1777777717 BLL TRADES - Test 6 ZAAAAAAVLLLLVLLLELL LR ALY

Total net profit $95,150.00

Gross profit $286,037.50 Gross loss $—190,887.50
Total # of trades 758 Percent profitable 57%
Number winning trades 435 Number losing trades 323
Largest winning trade $6,950.00 Largest losing trade $—3,000.00
Average winning trade $657.56 Average losing trade £ —590.98
Ratio avg win/avyg loss 114 Avg trade (win & loss) $125.53
Max consecutive winners 11 Max consecutive losers 7
Avg # bars in winners 0 Avg # bars in losers 0
Max closed-out drawdown $—16,337.50 Max intraday drawdown $—16,337.50
Profit factor 1.49 Max # of contracts held 1
Account size required $19,337.50 Return on account 492%
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Data : DAY T-BONDS 67/99
Calc Dates 1 12/02/77 - 08/26/98

Num. Conv. P. Value Comm Slippage Margin Format Drive:\Path\FileName

144 -3 8§ 31.250 § O $ 0 $ 3,000 cCsI C:\GD\BACK&7\F061.DTA
LHAAAAAAAAAEAEA 7777 ALL TRADES - Test B8 WV R R RV
Total net profit $28,812,50
Gross profit $66,781.25 Gross loss $-37,968.75
Total # of trades 334 Percent profitable 53%
Number winning trades 180 Number losing trades 154
Largest winning trade $1,625.00 Largest losing trade $—1,750.00
Average winning trade $371.01 Average losing trade §—246.55
Ratio avg win/avg loss 1450 Avg trade (win & loss) SBE.26
Max consecutive winners 10 Max consecutive losers g
Avg # bars in winners 1] Avg # bars in losers 0
Max closed-out drawdown $-3,718.75 Max intraday drawdown $§-3,718.75
Profit factor 1.75 Max # of contracts held 1
Account size required $6,718.75 Return on account 428%
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o CpegHas
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Data i GhRP 500 ING-9%567 o1/80
Calc Dates 1 OTS02/82 - OBS2T/ 98
Hum. Conv. B, Value Comm Slippage Macgin Format  Drive:‘\Path\Filedame

145 i 8§ 2,500 5 0 5 0 5 3,0ap CT/EC OG0 BACKE VS, FES L DAT

SELERLEERR R E S PR BLL: TRADES Taet 1 VOO RO

Total net profik $52,062 .50

droms profik S84, 082 .50 Gross loms §—32,000.00
Total # of trades 1489 Percent profitable EEg
Number winning trades 23 Hymber losing trades 18
Largess winning trade 54,837,590 Larcest loging trade §-2,000.00
Average wimming trade 5903.,90 Average losing trade g=2,000.400
Batioc awg winfavg loss 0.45 Mg crade [win & losa) 5477.64
Max consecutive winnera 44 Max consecutive losers

Avg # bars in winners 2 Avg § bara in losers 1
Max closed-out drawdown §—8,000.00 Max intraday drawdown §—8,000.00
Eratict factor 2.62 Max # of canrcraccs held 1
Account gize reguired $11,000.00 Retirn on acsounlt 473%
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Data ¢ S&P 500 IND-3967 oLfen
Cale Dates v D70z a2 - pafav/es

Hur. Conv. P. Walus Comm Slippage Margin Format “l’riw:\l’ith\F‘iIe‘\lamn

145z 5 2.500 5 © § @& § 3,000 CI/PC  C:\GD\BACKE7TMS\F53,DAT
SOOCRERRA AR O] AL TRADEE . - Test 1ADDM DAAR

Total pek prafit 550,437.50

dross prafit 574,1B7.50 Gross loss % =324,150.40
Tocal # of ctrades =0} Fercent profitable BaE
Humber wlnning trades T8 Kumber loeing trades 12
Largeat winning trade £4,887,.50 Larces. losing Lrade 4 —2,150.00
Average winning trade $851 .12 Average losing Crade 4 —2,012.50
Ratio avg winfavg loss 0.47 Avg trade (win & loss) $555.97
Max cocnaccutive winners 32 Max consecutive loasrs 3
Avg # bars in winmers & Avg # bars in losers 1
Max cloged-out drawdewn 5 —6,000,00 Max lntraday drawdown 4 —6,000,00
Profic factor 3.07 Max # of contracte held 1
Account gize reguired 59,000.00 Refurn on. Acasunt ER5E

D 4 vrd 5 > 5
5 5 < 7

Daca : DAY BOHDS 67/%9
Calc Cates 1 051"‘1]4'9‘0 - 0B/27/38

Mum. Conv. P. Value Comm Sllgpagu Margin Formak Drive:\Path'\FileHame

144 -3 & 3J1.250 5 55 5 0 § 3.pa0 CEI - WO BACKET Y FOEL _ OTA
CAEREEEE RS A 08T AL TRRDEE - Teaz 1 %W VA ARAAAAY
Total net profit 512,115 .00
Groaa profit 537,685, 00 Gross loss £—15,550.00
Total # of trades 57 Percent proficable 828
tlumber winning trades %7 Humber loeing Crades 10
Largess winning crads §2,10L.35 Larcest losing trade $—1,88%5.00
Rverage winning trade 588,62 Avarags losing trade & —1,885.40
Batio avg ui_m"avq ioaa 0.37 Avg trade (win & lomRa) 5212 .54
Max consecutive winners i1 Max consecurive lossrs 3
fvg # bars in winners 2 fovg # bars in loaers 1
Max closed-out drawdown $-—35,416.25 Max intraday drawdown §-8,510.0¢
prrofit fascor 1.77 Max # of contracts held 1
heeount elze regulred £8,510.00 ReLutn of acoounkt 1423
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Cata + DAY T-BONDE &§7/9%

Calc Dabes 1 DES10f30 - DEFZT 98

Hum. Conv. F. Valwe Comm Elippage Hargin Format Drive:\Peth\FileHame

144 -3 & 3L.25C¢ & 55 $-0 % 3,400 C&I &1 A\AChERCKET\FOEL .OTR

FEFERRAEAOERAEEEE RS A FE Y ALL TRADEE - Temt 1WAV VUV OO,

Total net profit 817,345 .04

dross profit B33 485,00 Gross loss S —8,230.00
Total # of trades L1 Percent profitakbls S0%
Kupber wimning trades kW) Humiser lo#ing trades 4
Largest winning trads F2,101.2% Largest losing trade & —1,585 00
Average winning tradas S534.19 Average loaing trade 8 —1,555.00
Ratic avg winfavg loss b.a0 Mg trade (win & loss) S420,. 61
Max consecpbive winners 11 Max comsecutive losers 1
Bvgy § bara In winmers 2 Awg H-bars in loaara 1

May cloged-out drawdown 3 —1,.555.00 Max inLradey drawdown §—1,555. 06
Prallt Lastox 3,77 Max # of contragta held 1
Acoount aize required 54,555, 00 ReLurn on Sooount a3y
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Data ¢ S&P 500 IND-S567 nl/ao
Calc Dates i D7F02/62 - OBSETSEE

Bum. Cornw. P. Yalue Comn Slippage Margin Format  Drive:\FPath\FileNams

149 2 & 2,500 5§ @ £ o 4 2,000 CF/EC CeNGDABACKETMEYFES . DRT

SRR LA E RS EAFESE AL BLL TRADES - TeBt 20 VARV ATV AR AN

Total net profic S2L,487.50

Groas profic 833,487.5¢0 Grogs loss 5 =12,000.00
Toral i of trades 25 Fercent profitable TE%
Humber winning trades 149 Huniber losing tradea ks
Lergest winning trade 34,850.00 warcest losing trade §—2a,008.00
Avarage winning trade 51, 752,50 Avarage losing rrade & =2, 000.00
Eatie avg winfavg losa 0.88 Avg trada [win & loas) ga5%.50
Max conSecubive winners 4 Max cemgesubive losers 2
Avg # bars in winners - Avg & bars in lossrs 5
Max closed-out drawdown & -—4,000,00 Max imtraday drawdown 5—4,775.00
Profit factor 2.7% Max # of comcraccs held 1
Aooount gize J:‘!quireﬂ ST, TTE_OD Rebursn of account 275%

D 4 VW B < 9 4 4

Daca = DAY T-BONDS B/ 55
Calc Dates 1 D1SEE/BS - 0BSETSRE

Mum. Come. Fo Walue Comm Slippage Margin Pormat  Dolwes\Peth'\FileHam=

194 =3 & A1.250 5 55 3 C g 3,040 C8I C: YWAOWEACKETAFDEL . OTL

SEAAOEEE AR RS BLL TRAEES . - Teebo4 WOOOOAOOOOR R UVUNAY,

Total net profit $L3, 303,735

Crogs profit B18,000 .00 Oroas looa £ —4,E95.25
Total ¥ of crades 28 PFarcent p'r.oh".an'.‘oa BESY
Kumber winning trades 25 Humber losing trades 3
Lavgeat winning trade £%,413.75 Largest losing crade £ —1.5B6.25
Avcrage winning brade ST20.00 fverage loaing trade & —1,885. 42
Batia avy winfavea loss 1,48 Rvg trade (win & losal S475.1%
Max consecutive winners 5 Max consecutive losers 1
Avs A bars Lo winoora k] Avg # bara in loaera &
Max Cclogad-out deawdown §—1,588,.28 Max intraday Jdrawdoen 5 —2,64R.75
reofit factoxr 3.EZ Max # of contracts held 1
Aoocount aige required S5, 548,78 Eetursn an- assosunt 2358%
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TOata
Calc Dates

Hum, Canwv.

lds 2 &

A.E00 5

SELEERLFRE LR P80 ALL TRADES

Tatal net protic
Sross profit

Total § of trades
Number winning crades

Largealb winning trade
Avorago winning trado
Ratic ave winfavg losa

Max conpecutive winners
Avg # bara in winoers

Max closed-out drawdown

Profic factor
Aocount eize required

D 4

% % 4

(

o § 0

$432,6B7 .50
376,687 .50

L]
L

3,950,
H9LG,
0.

23
1

£ =5,000.

a
5%, 000

-1+

%U&&S$

85F 500 IND-9957
D3/15/87 - 0Af2E/98

af
T
47

{1l1]

.25
o0

£ 3,000 CIJEC

as/f8a

Value Comm Slippase Margin Formab Drive:\Pack\FileNams

©:hGhh BRCHKE YME Y FES . OAT

= TaBt 1 VUV U OV

Groea loss

Fercent profitable
Humber losing bradses

Largest losing trade
Average loping crade
Avgy trade |(win & lo=a)

consecutive losers
# bars in loeers

Max
hAarg

Max intraday drawdown
Max # of conbracts held
Return on atesunt

VIGW s 8,9> <

* C

=34, 000.00

B2%

17
§—2,000.00
§—2, 000,00
$4315_5%

e

1
§—€,000.00
1

474%

7
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Data i DAY T-BONDS-9567 n1/ac
Calc Dates o 0170190 - OBSIASAR

Hum. Conw. PF. Yalue Comn Slippage Margin Format Drive:\Path\FileName
44 5 B 4a1.250-8 & ‘54 % 3,000 CT/PC C:\GD\BACK&TME\FE2 .DAT
SOSNREEEEEEEER A AL TRARES. - Test 3O3R AR

Total net profitc 527,875, 08

oz profit £60,B12.54 Groge loes $ —32,937,50
Tocal # of crades 136 Percent prafitable HER
Humber winning Lrades 120 Mumber loaing trades 18
Largest winning trade 52,031.325 Largest losing Lrade §—2,125.00
Rverage winning trade §506.77 Rverage losing trade §—1,8258. 86
Ratio avg winfavg lo=s 0.27 Rvg trade (win & loas} Sa01.99
Max consscutive winners 24 Max gonsecutive lasers 3
avg # bars in winners e avg # bare in logerg 3
Max closed-out drawdown § =5;812.50 Max intraday drawdowrn §—5,812.50
Profit tactor 1.84 Max § of contrasts held 1
Aooount alze reguired 50,812 80 R=turn an accaunt 515%

D 4 VIGX 5 > 9 48 ,9
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DAY T-BONLG-3967 Q1780
01701790 ~ 08/26/98

Gata
Caly Dates

Hum, Conv. P. Value Comm Slippage Margin Format Drive:)\PFath)

44 -5 § 31.3%0 4 0 3 0 & 3000 CI/RC c;“lsr.“;smxs;-'#'sirsa.mr
FELEAPELERES LA A F AR ALL TRADES . - Tamt LA U A Oy

Taral nac BEGfLt 5%, 875 40

Gross profit 534,031.25 dross lose 5 —24,156.25
Total ¥ of tradee 55 Percent profitable Bak
Kumber winning rrades 31 Number losing tradss 24
Largest winaing trade §2,687.50 Largest losing trade §—=1,093.75
Average winning trade E1,997,78 Average losing trade  §—1,006.51
Raklo avg winfavg losa 1.0%9 Avg crade iwin & loea) £5179.558
Max consecutive winoners 5 Max consecutive losers 3,
Avg § bars in winners 4 Avg ¥ bars in loascrs 3
Max closed-cut drawdown § —4,437.50 Max intraday drawdown 5 —4,437,50
Profic facter 1,40 Max ¥ of contracts held 1
Account eize reguired 47,437 .80 Feburs on dccount L22%

D 4 V7JY D >4 A8 ,9



Data 1 B&P 500 IRD-5967 19,/80
Calc Dates 1 09/15/a7 - oafae/on

149 a2 8 2,500 F 4 o § 3,000 CT/PC C \OOVBACHETMENFSS, OAT
SEGAREE R AR A RLL TRADEE. - Teat 1OV
Tetal met profit $14,200.00 .

Groge profic £40,300, 00 Gross loss £ =2&,.000.90
Toeral 0 ol cradea 41} Percent proficable TE%
Humber winning crades 7 Humber loping tradea i3
Largest winning trade 54,612 %0 Largest losing trade §—2,000.00
Averadge winning trade SH5E 33 hverage losing trade §=2,00d4.00
Eatio avg winfavg lose 9.42 Avg trade (win & loss) £336.87
Max consecutive winners 14 Max consecutive loaers 2
Rvg # bars in winners a Avg # bars in losere 2
Max cloged-out drawdown & —g,735.00 Max intraday drawdown 8 =7,012,59
Profit factor 1:5% Max # of contracts hald 1
Rooount elze reguired §10,012.50 Return on acegunt 141%

D 4 V7J@ aF 5 5 >
A 8 ,9

Cacs : DAY T-BONDS-8587 01/80
Cale Dates v b1f0L/90 - oEf2RS0E

Bum. Tenv. P. Value Comm Slippage Margin Format .Jr:.ve"\l-‘a::h'\?;lr!:ann

42 -5 4 31.25¢ 5 0 5 0 4 3,000 CT/PC c\an\nncxsws\.
FOCEREROAOAENG A F AT AL TRADES - — Test 3 WAV VAR A A

Total net profic L34, 625 .00

Gross profic 546, 75000 Eross lo=s £ —23,125.40
Total f| of crades EE Fercoent profitable B1l¥
Number winning trades 4 NHumber losing Crades 12
Largeat winning trade BE,625.00 Largesi Loging trade 5 —2,125.00
Average winning trade SBES, 74 Average loging trade 5§ =1,843. 78
Ratio avg winfave losa 0.a5 Aorg trade {win & loss) 537311
Max congecutive winnsrs 20 Max consecutive losers 2
hvg § bare in winnera El Avg # baga in loeBars [
Max clobed-out drawdown § =5, 500.00 Max lntraday drawdoWwn §—=5,.500.00
Prafit facter 2.11 Max # =f contracts held L
ACooount alze regulred S8,500.00 Return on acoounk 2a9%

D 4 V7JG 6 45 5 >
8 ,95 < C 7



Data : DY T-BOHDS-5367 ol/a0
Cale Lakbes 1 Q1/01/%0 - 08/28/98

PathyFilaNama

Com Slippags Mzrgin Formab

5 0 3 3,000 CT/EC O B0\ BACKETMENE

Hum. Comw, P

44 5 8

2. DRT

SEAEAEEEETE A A AL TRADES. - Test 0 AN UV AR A0

Total net profit 513,406,325
Groea profit 525,281 .25 Grosa loas §—-11,875.00
Toral ¥ of btrades 34 Percent profitable Ta%
Humber winping trades 2T Mumber losing trades 7
Largest Winning trada §3,375.00 Ldrgeat loeing trade §-1.812.50
Bverage winning crade 5036 ,34 Average loging trads $—1,6%6,43
Batlo avg winfavg loss .55 Ave brade Jwin & lces) 5394, 30
Max consecutive winners B Max consecutive losers 1
Avg # bars in winners q Avg # bars in losers B
Max closed-out drawdocwn §—2,7681.25 Max ilntradsy drawdown §—3,312.50
elfit facbor a.12 Max # of contraects hald L
oeount Bize reguired 5&,312 .80 Retfurffi an Aesgunk F13%
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Caca : SRP 500 IRD-9857 o%/a0
Talc Dates 1 09/15/87 = DESZESIE

Kum. Ceony:. PB. Value Comm  Slippage Margin

2 5 Z.500 50 - S § 3,000 CTSPC C: G0 RACKS TMaY AT

SOLCEEAEROIEEGO AT A8 LD TRADES. - Tesb 1WA DAY

Total net profic 422,383 .50

Gross profit B40,600.040 Gro=m loss 4 —18,237.50
Total # of trades 49 Fercent profitable R1¥
Mumber winning trades 40 umber losing trades 3
Largest winning crade %7,B75.00 Largest losing trade g —2,237 B0
Average winnirng trade 51,015,090 Averagpe losing trade 5 —2,038. 3%
Ratio avy winfawy loass 0.8a hvg trade lwin & losc) S4me. 23
Max consesutive winners 24 Max conascutive lossrs z
Avg § bars in winners 1 Avg § barg in loaers o
Max closed-cut drawdown § —£,%35.00 Max intraday drawdown #—4,525_00
Protit factor 2.22 Max # of contracts held 1
Account elze neu;ulreﬂ 57,525._00 Return an account 2E2%
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Dara 1 B&P 500 IND-99E87
talo Daten v D9F18/87T - 0B 28/58
Mum. - B. Walue fomm  Elippaoe
11y 2 B 2.500. § 0 5 0
FALLERER AR LR p A R AL TRADES
Total net profic §148,59E62.50
Gross profitc 538,582 .50
Total ¥ of trades 39
Humber winning tradea ag
Largest winning trade 53,175.00
Average winning trade 5770, 36
REatio avg winfavg loss 0.38
Max consecutive winnars 26
Avg ¥ bars in winners i
Max closed-out drawdown £ =4,000.00
Profit factor 3.37
Acocount 8ize reguired ST, 000,00

Vi7J
7

D 4

3,000 CT/EC

S

Margin

/a0

Briwve:\PabthYFileName=

Formai:

0 GO BACKS THEVFS5 5. DAT

- Teat 2 MAATVAAR AR A AN

Gross loss & =E, DOG. 00

Percent proficable ang
Fumber lesing tradea 4
Largest lasing trade §—2,000.00
Avarage losing trade =32, 000.00
Avg trade (win & loss) GUB6.22
Max consecutive losers 2
Avg § bars in lasers 2
Hax intraday drawdown % —4,000.00
Max # of contracts held 1
Return oo accounc 270%
8 ,95 @V
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[mea + DAY T-BOKDS-9967 1fal
Calc Dates £ D1/01/90 - OBSzZaSs8

Mun. Conw. P. Value Comm Slippage Margin Fornst  Brive:\PathyFilablams

44 <5 § 31.350 § D =R ] § 3,000 CT/PC C: \OD\BACKETHS P62 . IAT

SOEAEERAERERERE SN EEES AT RLL TRADES = Teat 1AW AU OO VAN

Tatal net praflt g52,812 .58

Gross profit E105, 000,00 Gross lose §=52,187 50
Tokal # of Erades 161 Pergent prallvable 754
Humber winnlrg Crades 122 mumbar 108ira Lrades Ex
Largest winning trade §3,437,50 Largeas losing trade 9=1,718.,75
hversge winning trades 5860 . €6 Average loming tradse 1, 238.34
Bavia swg winfawg lose .44 Bve brade (win & loss| 2328.03
Max Cconpeculive winners 13 Max conaecutive lomsre 3
hvg # bars in winners 4 Avg § bars in lomers 3
Max closed-out drawdown S=E,343 . 7E Max intraday drawdown -6, TEL . 2%
Froflt [actor 2,01 Max # of contracrg held

hocount gize required §%,781.25 RE=turn on acoounk B15%

SEPPRLAAEEEFE R AEIF 8PS LB TRADES - Teat 1 U0 AU VLAY

Total net profic 548,187.50

Graee profic F6B8,.281,.25 Cross loas B—40, 091 .75
Total B of trades 1z2 Fercent proficable 774
Humber winning Lrades a4 Humber losing brades iE
Largest winning trade §3,437.50 Largest losing trade S=1, FRT .0
Avarase wWinning trade 5935 .15 Bwvarage losing trade $—1,431.52
Hatio awg winfavey loas £.65 Awg trade |win & loas} 5304 .80
Mmx consarublve winners 13 Max consecutive losers 2
Bz F Bars in winneras 4 Avc § bars in losers q
SRRSO TELGE A EAAS ] BHORT TRAGES - Fmat 1 W00 LA A L,
Total me=t profit 84, 625,00

Groas prarit 516,718.75 Groas loss 8-12;093.75
Tetal I of crades iz Percent profitacie 718
Humzer winning trades 1 Humber loging tradss 11
Largeat winning trade §1.593,75 Larges: loming trade =1, TIE.7
Auerage winning trade §557.10 Averags '_-usiﬁg Erade g_;,'.}:;gjdi
Hatio avy winfavg loss 4,54 hvyg trade [win & Leag) 911R, 549
Max conmectebive winners & Max congesubive logera 2
Awg a bara in winnece 2 Avg # bars in loders Z
Max cloged-out drawdewn  §-3,300.00 Mt Entraday drswdown $—2,500.00
Frofit factor 1.38 Max A of sontracte held ! j-
Aooount size regquired 55, 500.00 Return on aceoount a4y
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Data i B&F 500 IND-9967 09/B0
Calc Dates + 0af18/87 - oBf28/98

Hum. Canwv. P. VWalwe Comm Slippage Margin Format Drive:\Path\FileNam=

148 L R | z.500 3. 0 £ 0 § 3,000 CT/PC C\GD‘\BR.L‘IZE'JHS"FE‘B DRT

FELERERELEEREE AP EEFE A EFE BLL TRADES - TRdt 4 VOO OO RN A,

Total net profie S105, 67500

drosg profit BZT7.250.400 Sross losa E=171, 5740
Total # of tradea 247 Pearoent proficable ETW
thmber winning trades 16T Humber lesaing trades B0
Largeat winnhing crade FL0,5E2.50 Largest losing trade &—3,587.50
AVETAGE WLONING [rade F1,660.10 hverage loeing trada §-2,144.63
Eatic avg winfawg looo C.77 Avg trade (win & loma) §Q37F. .83
Max conspecutive winners 1o Max comsecutive losers =
Avg € bars in winners q Avg # bars in lossre !
Max clossd-put drawdown 5-12,5306_04 Max intraday drawmdown 513,452 .54
Profit factor 1.61 Hax H# af contracts held 1
Account size regquired 518,452 50 ReETurn on account E41E

JEAFRELREEE A EREAEE RS Lona TRADES = Teat 4 VOB AAAAAG

Tobal neb profic £51, 578,04

Groga. profit £148,437.50 Gross losa £—5E, BEZ. 20
Toral | of trades 123 Percent profitable BS54
Hunrber winning trades BL Humber loaing trades az
Largest winnimy peade 810, 5EZ.50 Largest loging trade §=3,567.54
Aversge winning trade 51,B32 .56 Average losing trade G=2, 006,25
Patio awg winfmeg loss 0.75 Avg trade (wih & leaa) §4139.31

Max consecutive winnera 8 Max consecunive loacrs a
Awg # bare ln winnars 4 Avg % bars in losera 3

SEGEROEEAEERE RSO EES - BEORT TRADEE - - Teat 4 SO AV OO Y,

Total et profic 554,100,040

droms profit 5128, 812_54 Grose loas H=T4, TLE. 50
Total # of trades 124 Fercent profitabis (3=
Hunmzar winning crades 114 Kumber loming cracdes A6
Largaat 'NI.I'IIH..!'I'? Lrade £, 125,00 L»R:‘sl.‘ﬂb lbﬂir..g Erads 5=3,100,00
Aversge winning trade EL,457 .62 hverage losing crade 5-1,0958. 1%
Rarks ave winfavyg Ioas a.7e hvg trade (win & loss) 3156, 39
May conmesutive winners 5 Max consecutlve Losers &
Avz B bare ln Winners & hvg # bare in losers &
Max cloged-aut drawdown $-16,575.00 Max intraday drawdown 2=16, 662,50
Profit factor 1.72 Max # of contraste held 1
Acoount 8ize required 19,882,080 R=turn on account TSR

D 4 W7J [ < <
4 Y7TWY 9 : 9
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Oata ;. BRP 500 TRD-3357 A% ED
Cale Dates 1 0518787 - DBSIASGE

Mur. Conv. P. Valu= Comm Slippage Margin PFormat DOrive)Path\Filelame

145 B -1 2.500 5 © 5 0 & 3,000 CIfPC 0 \EOYBACES TME\ F59 . OAT

AEFERESEEFE R F ST L TRADEE = Teat 1A AR OO AR ALY,

Tatal net profit £57,087.50

Grosa profitc FL17.5BT.50 Gross loas 5—E0,500.00
Total # of trades 151 Fercent proficable 254
Mumber winning trades 13% Humber Icsing tradea 22
Largest winning trade 57,4828.00 Largest losing trade S=0, 70040
Averago wirming trade GH4E .05 Avaraca J.Nll'lg TEade ¢—3,750.400
Habio avg wlofavg loss o.20 Avg trade (win & loas) 2354 .58
Max congecutive winners 28 Ma¥ conaecutive losera 2
Avg # bars in winners ! Avg # barm in losera 2
Max cloped-cvt drawdowsn S—E5 500,00 Max intraday drawdown g5, mo0.00
Brefit factor 1,54 Max # of centracta held 1
Aococunt alze r¢q'|-|-1f¢d 38,500,.00 Feburn on asoount GTL%
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