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Bl TradeStation Strateey Performance Report

ERH850

Total Met Profit 3,580 ,000.00
Gross Profit 84510,000.00
Total # of trades 30
Mumber winning trades 8
Largest winning trade 2,160 ,000.00
Average winning trade 1063 780.00
Ratio avyg winfavy loss 475
Max consec. Winners 2
Avy #bars in winners 40
hlasx intraday drawdown (2550 ,000.00)
Profit Factor 1.73
Account size reguired 2 A50,000.00

Performance Summary: All Trades

Open position P/L
Gross Loss

Percent profitable
Mumber losing trades

Largest losing trade
Average losing trade
Ayg trade (win & loss)

Max consec. losers

Avg #bars in losers

hlax # contracts held
Return on account

TradeStation Strategy Performance Report - moving NK225. TXT-Daily {2005/01/04-2006/12,/29)
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TradeStation Strategy Performance Report - moving NK225. TXT-Daily (2005/01/04-2006/12/29) -

Performance Summary: All Trades

Taotal Met Profit 3,580,000.00 Open position FAL S50 000.00
Grogs Profit 8.510,000.00 Gross Logs (4,930 ,000.00
Total # of trades 3I:I F"en:ent prl:uftal:ule 26.67 %
Mumber winning trades — -
Total Net Profit HHAZEOD S5HE ?
P et s Total # of trades kL —F Dl#ki ] o] 2
Awerage winning trade . . _
Ratio awy winfavy loss Mumber wWIinning trades EsS5 L —F @ [ol#FEl2 ioo] ?
| Number losing trades BITF L —F ®DOl#ElL o] [o] ?
Max consec. Winners .
Avg # bars in winners Percent profitable B53E1E o] % ?
o intraday drawcionn Average winning trade 104D FIYBESEL —F FIT0hS 7
e |Average losing trade 10ISYOFREITEL —F ZlEbh{s5?
Account size required Avg trade (win & loss) 101254 FHIEFEITI (S ?
sy | Tades] Arabei | | R8I0 @vg win/avg loss HELADAEINT?
Max consec. Winners I A0 ¥ Bs ol # 12 {e[[0] ?
Max consec. losers I A0 ¥ B O] F 1 {o[[O] 2
Max intraday drawdown EABPFO—42 0O xFhT?
Profit Factor O 4wk 2722 -0 AESE?
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TradeStation Strategy Performance Report - moving NK225. TXT-Daily (2005/01/04-2006/12/29) =

Performance Summary: All Trades

Total Met Profit
Gross Profit

3 AB80.000.00 pren position P/L

Gross Loss

Total # of trades
Mumber winning trades

Percent profitable
Mumber losing trades

Largest winning trade, Largest losing trade (700,000.00)
Average winning trg Average loging trade (224 050.91)
Ratio avy winfavy Ay trade fwin & loss) 119,333.33

Max consec. losers 5
Avg # bars in losers 5

Mz intraday {2 550,000.00)

Prafit Factor 1.73 Wax # contracts held 1
Account size required 2 56000000 Return on account 140.39%
— .

nalysis] Annual] Monthl_l,l] Weekl_l,l] Draily WinlLossI Time Graphsl Settings]
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HERdES® v

;&dvd:lv# Date Price Contracts % Profit Run-up |Entry Eff.| Total -
[I'avpl:. Profit Cum Profit |Drawdown| Exit Eff. | Efficiency

Sell  2005/10/31 13620.00 ( 310,000.00y 1 160,000.00 (320000.00) 3.13%  (965.858%)

13 20051031 13620.00 1 15.79% 2870000.00 100.00%

Buy 20060147 15770.00 2150000.00 3310 000.00 00 7491% 7491%

14 Z00BATAT 15770.00 1 (4.44%) 7EO000.00  52.05%
Sell  2006/01/27 16470.00 { 700 000.00y 2 510,000.00 (FO0000.00) 0.00% (47 .95%)

15 2006/01/27 16470.00 1 (3.16%) 310000.00 34.83%

Buy 2006/02413 15950.00 ( 520 000.00y 2090 ,000.00 (550000.00) B.74% (58.43%)
1

16 2008/02/13 15950.00 (1.63%) &70000.00 B0.00%
Sell  20068/02/28 16210.00 [ 260000.007 1,830 000.00 (350000007 1263% (27 37%)
17 2008/02/28 16210.00 1 (1.73%) .00 0.00%

Buy 2006/03/01 15930.00 ( 280 000.00y 1,550,000.00 (310000.00) 9.68%  (90.32%)

18 2008/03/01 15930.00 1 (2.32%) 37000000 48.68%
Sell 20060313 16300.00 ( 570,000.000 1,180 000.00 (35000000 263% (48 68%)

2006/0313 16300.00 1 3.37% 1280000.00 79.01%
2006/04/24 16850.00 550,000.00  1,730000.00 (340000.007  54.94%  33.95%
SNOR4/24 16350.00 1 (1.78%)  40000.00 10.81%

17150.00 [ 300000.00) 1,430 000.00 (330000.007 3.11%  (31.08%)
za06/04/27 17150.00 1 (0.99%) .0a 0.00%

57.50% (42.50%)
21.15%
17.31% (B1.54%) —

2006/04/28 16980.00 { 170 000.007 1,260 000.00 (400000.00)
2006/04/28 16950.00 1 (1.88%) 110000.00
Sell 20060508 17300.00 ( 320,000.00% 940 000.00 (410000.00

ETOR—FIZDNT, B 5I$EE (FL—FY X
B ZEITRIEZFITOCEETEET . B5IEER%E
IOEILIZRFLTHERIENITASDHEF !

23 2008/05/08 17300.00 1 (0.64%) .0a 0.00%
Buy 2006/05/M03 17190.00  110,000.00) 830,000.00 (120000.00) B8.33% (91.67%)
24 2008/05/09 17190.00 1 11.98% 3150000.00 57.83%
Sell  Z005A6/29 15130.00 2 060000.00 25890000.00 (7O000.00) B5.15%  6B3.93%
25 2006/08/22 15130.00 1 (0.46%) 580000.00 57.565%
Buy 20060773 15060.00  ( 70000.00y 2520 000.00  (50000.00) 1.52%  (10.61%)

26 2006/07A13 15060.00 1 (0.580%) B50000.00 78.31%

Sell 2006/07/27 15180.00 ( 120000.000 2700 000.00 (15000000 723%  (14.46%)
27 2006/07/27 15180.00 1 3.82% 124000000 S55.41%

WEIfER (FL—RURRM IZEDHST . T
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Buy  2006/09/11 15760.00 550,000.00  3.260000.00 (20000.000 47 B2%  46.03%
28  2008/09/11 15760.00 1 (1.14%) 300000.00 50.85%
Sell  H005A02/27 15940.00 ( 180000.000  3,100,000.00 (220000.00)  18.64%  (30.51%)
29 20060827 15940.00 1 263% S50000.00 95.99%
Buy  2006/10/31 16360.00 420 000.00  3520000.00 (0000.007  43.43%  42.42%
30 2006410431 16360.00 1 0.37% 740000.00 79.57%
Sell  2006/11/30 16300.00 B0,000.00 3550 000.00 (190000.007  25.88% B.45%
3 200811430 16300.00 1-- 1020000.00 -

Buy Cpen -- --

(120000.00; e
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