Final 12 month back test results

(All tests used 1% Risk or £1 stake

1l Detailed report | ProBacktest | DOW 1hr Long AT | Wall Street (DFB)

DOW 1hr Long AT Start:

Wall Street (DFB) 1 Modify ProBacktest

Statistics of closed trades | Orders list | Closed positions list

Avg gain: £121.96 / trade
Gain of best trade

Gain: £5,000.45 (+50%)

% of Gain/Loss
winning Ratio . $370.50
vg gain o
trades wnnmggg trades

£222.027
::ge[:ss of losing
.—-£93.55
Loss of worst trade

Nbr trades: 41 M Total gain: -£97.50
B Winning: 28 £6,216.60
M Even: 0 M Total loss:
M Losing: 13 £1,216.15
| Max drawdown: 1 Max runup:
/ [ | £317.98 \ £5,318.43
/| Max consecutive losses: 2 \ V| Max consecutive wins: 4
Time in the Gross performance Monthly ¥
market
v
5.37%
Avg
executed
orders:
‘ 0.32
per day
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‘The statistics above relate to past data. Past performance is not indicative of future resuts.

02Jun-2020 23:00:00 [£10,000.00] -,
hour Current: 02-Jun-2021 19:00:00 [£15,000.45] =~

1,000

1l Detailed report | ProBacktest ' DOW 1hr Long ST V1.0 | Wall Street (DFB)
Wall Street (DFB) DOW, ""| ';";':: STVA0  \odity ProBacktest
Statistics of closed trades | Orders list | Closed positions list
Gain: £3,708.00 (+37.08%) Avg gain: £63.93 / frade
% of Gain/Loss Gain of best trade
winning Ratio £296.00
trades Avg gain of
winning trades _|
£160.12
Avg e of e
60.34%) Aoy
—-£82.44
) Loss of worst trade
Nbr trades: 58 M Total gain: -£97.00
M Winning: 35 £5,604.20 :
M Even: 0 M Total loss:
M Losing: 23 -£1,896.20
»! Max drawdown: | Max runup:
/ [ | £448.00 £3,877.10
/ | Max consecutive losses: 4 V| Max consecutive wins: 8
Time in the Gross performance Monthly v
market
L 4 800 |
7.48% 600
400
Avg 200
executed
orders: 0
¥ 0.45 0
per day
= Jun  Ju Aug  Sep Oct Nov Dec 2021 Feb Mar Apr May Jun =
The statistics above relate to past data. Past performance is not indicative of future results.

‘il Detailed report | ProBacktest | DOW 1hr Short DRP | Wall Street (DFB)

Start:  02-Jun-2020 10:00:00 [£10,000.00] -

DOW 1hr Short DRP
1 hour odly BroBacktest Current: 02-Jun-2021 19:00:00 [£13,095.60] 2%

Wall Street (DFB)

Statistics of closed trades | Orders list | Closed positions list

Avg gain: £65.86 / trade
Gain of best trade

Gain: £3,095.60 (+30.96%)
% of Gain/Loss

winning Ratio £324.00
trades vimiog races
£190.94~
trades
. -£88.99
Nbr trades: 47 M Total gain o
B B -£94.00
B Winning: 26 £4,964.40
M Even: 0 M Total loss:
M Losing: 21 -£1,868.80
/ ' Max drawdown: Max runup:
/ [ | £0.00 £0.00
| | Max consecutive losses: 4 | Max consecutive wins: 6
Time in the Gross performance Monthly ¥
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The statistics above relate to past data. Past performance is not indicative of future results.

Final 12 month back test results

(All tests used 1% Risk or £1 stake




