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TOTAL PROFIT

$ 25205.18
PROFIT IN PIPS 11533127 TICKS
YEARLY AVG PROFIT 5 1938.85
YEARLY AVG % RETURN 193.88 %
CAGR 28.56 %
STATS

Wins [ Lozses Ratio
AHPR
Expectancy

Stagnation in Days

Gross Profit & 746145

Largest Win 524994

Avg Conszec Wins 258

2026 5 2003 Jlw jl pgrass LuSel Lid latie

# OF TRADES
12430

OPEN DRAWDOWN
$ 862.57
ANNUAL % | MAX DD %
1.57

1.6 Payout Ratio {Avg Win/Lozs)

105.02
203
262

# of Wins
Gross Loss
Largest Loss

Avg Conzec Loss

SHARPE RATIO PROFIT FACTOR RETUURM / OPEM DD RATID WIMNING PERCENTAGE
2.28 1.51 29.22 61.48 %
OPEN % DRAWDOWN DAILY &G PROFIT MONTHLY &G PROFIT AJERAGE TRADE
18.63 % $5.22 $159.53 $2.03
R EXPECTANCY R EXPECTANCY SCORE  STR QUALITY MUMBER SQAMN SCORE
0.2 185.92 1.2 12.92
Strategy
095 Average #of Bars in Trade 1886
Z-Score -11.76 Z-Probability 999 %
Deviation 31695 Exposure 97.12 %
Stagnation in % 312 %
Trades
637 # of Losses 4784 # of Cancelled/Expired 0
549409 32 Average Win 3977 Average Loss 51033
3-172.66 Max Consec Wins 21 Max Consec Losses 14
1.82 Avg # of Bars in Wins 1471 Avg £ of Bars in Loszes 25.51



MONTHLY PERFORMANCE (5)

Year
2026
2025
2024
2023
2022
2021
2020
2019
2013
2017
2016
2015
2014
2013
2012
2011
2010
2009
20038
2007
2006
2005
2004
2003

Jan
12721
305.87

-115.29

42522
-98.07
201.09
26965
96.83
254
-4.42
-30.66
-94.75
-14.22
286.24
15.74
194 52
-11.38

-4.66

Feb
397.63
-101.28
330.04
-26.93
12077
7269
-235.63
163.13
-68.87
123.93
313
20124
6.47
69.29
28.67
Tr.o3
3434
27267
47 &7
a7 .63
a7
G2.86
8065

Mar
3932
-35.49
21164
25382
27044
&3
27933
45.81
-10.8
209 43
13051
5505
1399
3247
9012
-T1.52
4343
7289
164.04
-30.16
=273
17.68
29.7
0

Apr
266.63
1150.99
158
31568
93.89
33.12
111.61
2252
131.9
94.34
72.84
115.09
46.04
026
32.63
2569
11822
108.74
112.07
25272
&8.73
2793
-49.58
0

May
-29.59
309.95
125.19
3813

78.69
23122
22796

13.73
-10.43

1337

166.5
23037
16234
203.69
-43.51

-136.78
131.13
-50.53

92 66

31.44
-24.18
-24.03

50.7
6.47

Jun
0
31937
4767
275313
-20 55
284 45
466.02
39.23
139.05
20256
2622
102 85
129
4087
33.21
58.1

-130.55

19.51
200.64
118.69
-60.2
4.07
-65.01
-16.89

Jul
0
189215
-51.11
22463
15.36
§1.92
42493
116.45
64 57
-65.52
66.81
-99.78
14223
43.14
-17.01
531
211.82
7.83
2878
128.55
31.45
31.62
-41.11

-7.66

Aug
0
&4.03
56937

-146.83

165.85

2368
113.69
126.54
11565
131.33
124.72

-145.96

4323
227.27
91.94
452
19.48
70.56
-31.24
41.51
108.49
-4.44
-20.43
-33.42

Sep
]
53.43
12212
-10.96
-245.08
25.63
742
214.55
167.99
36.82
103.4
4925
105.43
85
105.52
38.57
100.14
-11.28
45.19
215.4
42
-39.54
9213
-26.42

Oct
0
431.89
346.95
-71.63
7481
24299
.52
163.33
-36.4
143.97
107.71
24397
1.32
132.07
112.34
22524
-65.63
-52.38
27425
105.17
8667
.38
59.81

-76.65

Jlw o g olo o slgiil )> Wllolso )16 9 S9um Glie

YTD
T91.3
3305.65
2186.73
1950 64
94599
1867.62
21242
1330.61
180.6
157329
129433
T15.38
976.64
1322 44
7016
433.05
487.53
389.45
1003.83
B07.02
33926
221.42
27241
-118.92
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