Final 12 month back test results

(All tests used 2% Risk set against £10K bank)

(15, 30 and 60 minute BOTSs)

il Detailed report | ProBacktest ' US500-15 Trender longs_v2.0 | US 500 (DFB)

US 500 (OFB)
Statistics of closed trades | Orders list | Closed positions list

Gain: £4,030.26 (+40.3%)

% of Gain/Loss Gain of best trade
winning Ratio £255.94
trades
Avg gain of
winning trades _|
£115.61
88.24%)
Avg loss of losing
Nbrtrades: 51 Total gain: e
i : . -£195.37

B Winning: 45 £5,202.48 Loss of worst «mfe 93

M Even: 0 M Total loss: -£204.10

M Losing: 6 £1,172.22

/ | Max drawdown: T Max runup:

/ [ | £810.34 \ £4,040.01
/ . Max consecutive losses: 2 \ v Max consecutive wins: 19
Time in the Gross performance Monthly v
market
77.15%)
Avg
executed

orders:

‘ 0.40
f per day

The statistics above relate to past data. Past performance is not indicative of future results.
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Avg gain: £79.02 / trade

US500-15 Trender longs_v2.0 Start:  25-Aug-2020 23:00:00 [£10,000.00] -
15 minutes Moty BreBackiset Current: 26-Aug-2021 11:45:00 [£14,030.26] =

1,000

‘ol Dotailed report | ProBacktest | US500-30 KEY LONG_V1.0| US 500 (OFB)
US500-30 KEY LONG_V1.0 Start:  25-Aug-2020 23:00:00 [£10,000.00]
US 800 (DFB) 30 minutes oty BroBackiest Current: mgztm 12:00:00 [£14,024.63]
Statistics of closed trades | Orders list | Closed positions st
Gain: £4,024.63 (+40.25%) Avg gain: £87.49 / trade
% of Gain/Loss Gain of best trade
winning Ratio £244.04
Avg gain of
trades mnnnagglmdes —
£186.16
57%
Avg loss of losing
trades
Nbr trades: 46 M Total gain: —-£138.04
M Winning: 32 £5,957.18 e
M Even: 0 H Total loss: -£204.25
M Losing: 14 £1,932.55
| Max drawdown: || Maxrunup:
/ [ £1,049.10 \ £4,215.75
| | Max consecutive losses: 5 v | Max consecutive wins: 7
Time in the Gross performance Monthly ¥
market
700
78.66%) 0
500
400
Avg 300
executed
orders: 200
o -
0.37
per day
c Aug  Sep Oct Nov Dec 2021 Feb Mar Apr May Jn Ju  Aug
The statistics above relate to past data. Past performance is not indicative of future results.

‘i Detailed report | ProBacktest | US500-60 KEY LONG_V1.0 ' US 500 (DFB)

US500-60 KEY LONG_V1.0 Start:  25-Aug-2020 23:00:00 [£10,000.00]
1 hour Moy SroBackdest Current: 26-Aug-2021 11:00:00 [£13,055.55] ==

US 500 (OFB)
Statistics of closed trades | Orders list | Closed positions list

Gain: £3,055.55 (+30.56%) Avg gain: £24.64 / trade

% of Gain/Loss Gain of best trade
winning Ratio £218.10
trades
Avg gain of
o winning trades __|
ey £29.19 e oo
" -£51.31

Nbr trades: 124 M Total gain:

M Winning: 117 £3,414.71
M Even: 0 M Total loss: EDERETHTTD
M Losing: 7 £359.16 -£207.40
/ | Max drawdown: \ Max runup:
/ [ £419.05 \ £3,077.78
/ , Max consecutive losses: 2 \ Max consecutive wins: 39
Time in the Gross performance Monthly v
market
700
600
43.31%,
500
400
Avg 300
executed
orders: 20
4 -
0.97
per day
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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

(Downside risk approx. £200 per trade)




