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TradeStation Strategy Performance Report - RSI Oscillator NK225. TXT60 min. = .:.'
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Performance Summary: All Trades = 2000000
Total Met Profit 2,400 ,000.00 Open position P/L 0.00
Gross Profit 7.400,000.00 Gross Loss (5,000,000.00) 1000000
Total # of trades 72 Percent profitable 52.78%
Mumber winning trades 35 Murnber losing trades 34 0
Largest winning trade 580,000.00 Largest losing trade (440,000.00)
Awerage winning trade 194 73684 Awerage losing trade (147 058.82)
Ratio avy winfavg loss 1.32 Ay trade (win & loss) 33,333.33 Trade Number
Max consec. Winners 5 Max consec. losers 4
Avg # bars in winners 23 Avg #bars in losers 7
} E quity Peals
Max intraday drawdown (2,070,000.00)
Profit Factor 1.458 Max # contracts held 1
Account size reguired 2,070,000.00 Return on account 115.94%
Summary | Trades | Analysis |_Annual | Monthy | weekly | Dall | win | Loss | Time | Graphs | Settings | SummaryJ Trades‘ Analysis] f-‘-.nnual] Mnnthly] W’eekl}l] DainJ WinlLoﬁJ Time  Graphs | SettingsJ
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TradeStation Strateqy Performance Report - RSI Oscillator NK225. TXT60 min. —

Performance Summary: All Trades

Total Met Profit
Gross Profit

Total # of trades
Mumber winning trades

Largest winning trade
Ayerage winning trade
Ratio avg winfavy loss

Max consec. Winners
Awg # bars in winners

Max intraday drawdown [
Profit Factor
Account size reguired

Surnrmary | Trades] ﬂnal_l,lsis] A

Total # of trades
Number winning trades
Mumber losing trades
Percent profitable
Average winning trade
Average losing trade
Avg trade {(win & loss)
Ratio avg win/avg loss
Max consec. Winners
Max consec. losers
Max intraday drawdown
Profit Factor

2400 000,00 Open position PAL 0.00
7 .400,000.00 Grogs Loss (5,000,000, 00}
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el | Date |Timel Price Contracts " Profit Run-up |Entry Eff.] Total

HE® Type Profit Cum Profit |Drawdown| Exit Eff. |Efficiency
TradeStation Strategy Performance Report - RSI Oscillator NK225. TXT60 min. 14 200504419 12:00 11030.00 1 0.36% 170000.00 100.00%
Buy 200504720 1500 11070.00 40,000.00 280,000.00 00 2353% 23.53%
Performance Summary: A“ Trades 15 2005/04/21 14:00 10900.00 1 1.28% 25000000 96.15%
Buy 200504726 10:00 11040.00 140 000.00 420 000.00 (10000007 57 63% 53.85%
R P 2,400 000,00 g1 TS an 16 2005/04/28 14:00 10970.00 1 091% 24000000 60.00%
Gross Profit 7400 000, C Gross Loss Buy 20050541 10:00 1107000 10000000 52000000 (RODOD.O0)  5333%  33.33%
i 17 200505417 11:00 1102000 1 (1.09%) 0o 0.00%
Total # of trades Percent profitable Buy _ 2005/05/17 14:00 10900.00 (120 000.00)  400,000.00 (120000.00)  0.00% (100.00%)
Mumber winning trades Murnber losing trades 18 200505418 1200 10330.00 1 211%  F2000000  86.43%
Buy 20050524 1400 11110.00 30 000.00 530,000.00  (S0000.007  75.63% 52.16%
Largest winning trade :30,000.00 Largest losing trade {440 000.00) 19 2005/06/10 11:00 11270.00 1 0.98% 190000.00 100.00%
Awverage winning tre 184 73584 Auerage losing trade (147 058.82) Buy 200506416 15:00 11330.00  110000.00  740,000.00 00 5783%  57089%
Ratio avy winfavg 132 Au trade fwin & loss) 33,333.33 20 200506527 1510 1142000 1 158% 26000000 95.30%
Buy 20050706 1500 11600.00 130 000.00 920000.00 (10000007 7037 % G5.67 %
Max consec. W ] Max consec. losers 4 200507772 14:00 11700.00 1 0.09% 8000000  80.00%
Ay # bars in 23 Avg # bars in losers 11:00 11710.00 10.000.00 930,000.00  CAO000.007  30.00% 10.00%
2005/05/04 14:00 11830.00 1 (059%) 4000000 36.36%
Max intraday {2,070,000.00) 2005/058/05 13:00 1181000 (§70 00000 260.000.00  (FOO00 00 0.00%  (53.64%)
Profit Factor 1.43 Masc # contracts held ! 2005/08/08 15:00 1174000 1 426% 65O000D00 96.72%
Account sizeizyuiey 2.070,000.00 Return on account 115.54% Buy 2005M8/15 1400 1224000 0000000 136000000 (2000000) B526%  B1.97%
J— 24 2005/08/29 12:00 1233000 1 2.43% 40000000 86.96%
Surmmar, | Trades .t’-‘malysis] Annual] Monthly] Weekly] D aily WinILossJ Time Graphs] SettingsJ Buy 20050906 1400 12630.00  300000.00 166000000 (GOODD.O0)  78.26% 5. 22 %
25 2005/0%/05 15:00 1255000 1 1.91% 34000000 85.00%
Buy  2005023/714 10:00 12790.00 24000000 1.300000.00  (GO000.00)  75.00% 50.00%
26 200541041 11:00 1323000 1 1.73% 42000000 100.00%
Sy — N Buy 200571012 14:00 13510.00 230000.00 2 130,000.00 00 54.76% o4.76%
é—CO) H/—Hg’DL\'C, Hyglﬁ%:% ('“'/—I‘UZ 27 2005A0A1%5 1510 13150.00 1 0.51%) 12000000 42.86%
—_ — = —_—— Buy 200510721 10:00 13030.00 (120000007 2010000.00 (160000000  14.29% (42 86%)
) Z &[‘*ﬁﬁl—t&'f‘]‘j;&%fgiﬁo H5 Hf}ﬁ%é 28 200510721 1200 13140.00 1 (0.38%) 10000000 B2.50%
= Soe= = Buy  2005/10/24 15:00 13090.00 ($50 000.000  1.960,000.00  (G0000.00) 5.25%  (31.25%
ITHLILIZRTFELTHRIEDNFTZAADEHEF] ! 29 2006/12/08 15:00 16250.00 1 205% BI000.00 B5.14%
Buy 200571214 11:00 15710.00 450 000.00 2 410000.00 (110000007 75.65% B0.51%
30 20051246 12:00 15250.00 1 3.21% 73000000 82.02%
Buy  2005/12/22 1400 15770.00 490 000.00 2 900 000.00 (160000000  73.03% 55.05%
= = N -_— = = 31 2006401719 11:00 155590.00 1 0.19% 290000.00 B80.56%
Hy g |%I:I % ( 's '/_ I\ I) Z I~) " Fﬂ *)b-d_ . Ib‘t’)[/ Buy  2006/01/20 1400 15620.00 3000000 2930000.00 ([FOO00D.00) 27.78% 5.33%
32 2006/01/24 11:00 15540.00 1 0.77% 31000000 9B6.858%

[ZRFL CTIREEE1TOCEMNAIRET T,

Buy 2006/01/25 1500 15660.00  120,000.00 3050,000.00 (10000007 40.63%  37.50%

Surmmary  Trades |Anal}lsis] Annual] Monthly] W’eekly] Daily WinILossJ Tirne GraphsJ SettingsJ
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