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Performance Summary: All Trades =
= 400000
Total Met Profit 432,000.00 Open position P/L (120,000.00)
Grogs Profit 1,636 500.00 Gross Loss {1,154 500.00)
=
Tatal # of trades 121 Percant profitable B9.42% 200000
Mumber winning trades a4 Murber losing trades 37
Largest winning trade £4,000.00 Largest losing trade {191,000.00) 0
A\rerage Winning trade 19,482.14 A\rerage Iosing trade (31 ,202.?0) 10 20 30 40 20 60 70 S0 9aq€0 100 110 120
Ratio avy winfavy loss B2 Ay trade (win & loss) 398347
Trade Number
Max consec. Winners 9 Max consec. losers 3
Avg # bars in winners 7 Avg #bars in losers 33
Max intraday drawdawn (465 ,000.00) Equity Peaks
Profit Factor 1.42 Max # contracts held 1
Account size reguired 458 ,000.00 Return on account 102.99%
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- - ; ] Type Profit Cum Profit | Drawdown| Exit Eff. | Efficiency
Performance Summary: All Trades 38 2000/03/15 54580.00 1 9.12% 5000000 86.21%
Buy 200040347 5880.00 5000000 7700000 (3000.00) 100.00%  85.21%
Tatal Met Profit 482,000.00 o 39 200040321 5780.00 1 052% 1500000 15.00%
Gross Prafit 1,636 500.00 Pross Loss Sell  2000/04/06 5750.00 3000.00  80,000.00 (35000.00)  88.00%  3.00%
40 2000/04/07 5850.00 1 §38%  S0000.00 100.00%
Total # of trades Percent profitable Buy 2000/04/10 £340.00  495,000.00 129,000.00 .00 98.00%  98.00%
Murnber winning trades Murnber losing trades 41 2000/04/11 B240.00 1 10.26% 9900000 90.00%
Sell  2000/04/17 560000 BA00000 19300000 (11000.00) KS.18%  S3.18%
S LA 7000, Largest losing trade (1541,000.00) 42 2000/04/18 5700.00 1 (1.05%) 2300000 21.10%
Average winning trag 13,432.14 Average losing trade (31.202.70) Buy 20000607 5640.00 (500000 167,000.00 (SEO00.00) 73.39%  (5.60%) |
Ratio avy wmfavg B2 A\l'g trade (Wln & |USS) 3,983‘1? A3 200006412 5110.00 1 B.07% 3300000 54 10%
" " 9 " | 3 2000/06/27 542000 31000.00 21800000 (J8000.00)  96.72%  50.92%
Aa"#cgnsec i Aa"#cgnse.c- I°59r5 = 5500.00 1 527% 4200000 91.30%
vgEharsn g Vg Fars in fosers 521000 29000.00 247 000.00  (4000.00) 7174%  B63.04%
Max intraday (466,000.00) 2000/0706 5430.00 1 295%  21000.00 53.85:;6 )
Profit Factor 14 Max # contracts held 1 2000/07412 5270.00  16,000.00 253,000.000 (18000.00) 8?.18:{: 11.03%
Account size required 468 ,000.00 Return on account 102.99% 4B 200007118 58E0.00 1 751% 5400000 8571%
- Sell  2000/08/01 5420000 4400000 30700000  (S000.00)  54.13%  G2.84%
—— 47 2000/08/04 4520.00 1 772% 3900000 58.21%
Surnmar I nal_l,lsisJ Annual] Monthl_l,l] Weekly IM Win | Lozs ]M Graphs] Settings] Buy  2000/08/28 5300.00 3800000 34500000 (28000.00) 98.51% 56.77%
48 2000/08/31 5380.00 1 409% 2400000  96.00%
Sell 200040904 5160.00 2200000 36700000  (1000.00)  92.00%  83.00%
N = -+ » 49 20000220 4880.00 1 0.20%) 600000  B.57%
é_co) '“'/ I\ "OL\—Cs Hyg Hf‘l:l% ('“'/ I‘ UZ Buy 2000/10/23 4870.00  (1,000.00) 366,000.00 (F4000.00) 90.00%  (1.43%)
— —_ = g— = — ~ + 80 2000/10/24 4800.00 1 313% 1500000 57.69%
") — &lv*ﬁﬁl—ti‘ﬁ');&%fﬁi?o Hﬂ?lf'ftu %é Sell  2000/10/27 4650.00  15000.00 38100000 (11000.00) 100.00%  57.69%
— = So— = &1 2000/11/402 4460.00 1 7.85% 3500000 100.00%
Ig't’)[/'~1%ﬁ L,_C*ﬁﬁ]_—tb\'fTZé@%"E*” ! Buy 2000411406 4810.00  35000.00  416,000.00 .00 100.00%  100.00%
£2  2000/11/07 4780.00 1 £30% 4100000 80.39%
Sell  2000/11/13 446000 3000000 44600000 (10000.00)  75.43%  S3.82%
H_ §| :I:% ( |~|/ P'}ZI\) ' Fﬁ - s b‘tl [/ 53 2000/11/14 4440.00 1 563% 27000.00 B4.38%
f'f} —_ 1/) -d_ T Buy 2000/11/15 4690.00 2500000 47100000  (SO00.00)  93.75%  78.13%
g = - Y —— “35 A:D > ) 54 2000/11/21 4790.00 1 3.13% 2000000 31.25%
[CIRTFELTCHREEZ1TOCEMN T EETT, Sell 200041218 484000 1500000 48500000 (4400000} 9219%  25.44% .
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