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.ﬂ' Detailed report - ProBacktest ‘ MySystem(2) - Daily ‘ US Tech 100 Cash (€1)

& _oOx

Dashboard v
Predefined settings v

jelel=

ZL—E All trades v

My System(2) @9

Start: 2 Jan 2022 [€10,000.00]
End: 9 Aug 2024 [€16,915.50]

Gain | #
% of winning trades :l

‘ 62.86% '

Trade distribution |:

Total: 35
Winning: 22
Neutral: 0
Losing: 13

Max drawdown : |

-€1,837.00

Time in the market :l

45.59%

Avg orders exec/day |ﬁ|

€6,915.50

Gain/Loss Ratio n

2.24

Ganseny

€12,490.40

Lossssany [

-€5574.90

€7,063.10

Avg gain | & -
€197.59 per trade

Gain of best trade: €£855.20

Average
€567.75

Average
-€428 84

Loss of worst trade: -€644 .80

|

Gross performance |#|Quarterly v

Gains:€|

--500




ﬂ Detailed report - ProBacktest ‘ PRT Bans NAS med stoch fardig - Daily ‘ US Tech 100 Cash ($20)

& _OX

Dashboard =
Predefined settings

@

PRT Bans NAS med stoch ferdig |2
[AII trades

v]

Start: 2 Jan 2023 [$922,337,204.00]
End: 11 Aug 2024 [$922,498,002.00]

% of winning trades n

70.97%

Trade distribution n

Total: 31
Winning: 22
Neutral: 0
Losing: 9

e drandown [+

-$22,912.00

Time in the market n

‘ 66.43%

Avg orders exec/day |ﬁ|

$160,798.00

Gain/Loss Ratio n

2.93

$244,234 .00

Lossesony [

-$83,436.00

Maxrunu n

$163,702.00

Gross performance ﬁlQuarterIy v

$5,187.03 per trade |

Gain of best trade: $17,180.00

Average
$11,101.55

Average
-$9,270 67

Loss of waorst trade: -$12,708.00

Gains:Sl

<]

50,000
45,000
40,000
135,784
30,000
25,000
20,000
15,000

~10,000

-5,000

1)

The statistics above relate to past data. Past performance is not indicative of future results.



‘H Detailed report - ProBacktest | MySystem(2) - Daily | US Tech 100 Cash (€1)

& _0OX

Orders list ¥/

25 Jul 2024, 01:
21 Jul 2024, 01:
17 Jul 2024, 01:
7Jul 2024, 01:
5 Jul 2024, 01:
13 Jun 2024, 01:
12 Jun 2024, 01:
16 May 2024, 01:
15 May 2024, 01:
5 May 2024, 01:
3 May 2024, 01:
1 May 2024, 01:
1 May 2024, 01:
30 Apr 2024, 01:
11 Apr 2024, 01:
5 Apr 2024, 01:
5 Apr 2024, 01:
3 Mar 2024, 01:
23 Feb 2024, 01:
25 Jan 2024, 01:
24 Jan 2024, 01:
19 Jan 2024, 01:
3 Jan 2024, 01:
20 Dec 2023, 01:
19 Dec 2023, 01:
12 Dec 2023, 01:
22 Mov 2023, 01:
12 Mov 2023, 01:
10 Mov 2023, 01:
3 Nov 2023, 01:
23 Oct 2023, 01:
15 Oct 2023, 01:
15 Oct 2023, 01:
8 Oct 2023, 01:
21 Sept 2023, 01:
17 Sept 2023, 01:
17 Sept 2023, 01:
30 Aug 2023, 01:
29 Aug 2023, 01:
25 Aug 2023, 01:

MySystem(2) ?

00:00 Buy (profit)
00:00 Sell (entry)
00:00 Sell (loss)

00:00 Buy (entry)
00:00 Sell (profit)
00:00 Buy (entry)
00:00 Sell (profit)
00:00 Buy (entry)
00:00 Sell (profit)
00:00 Buy (entry)
00:00 Buy (loss)

00:00 Sell (entry)
00:00 Sell (ext)

00:00 Buy (entry)
00:00 Buy (loss)

00:00 Sell (entry)
00:00 Sell (ext)

00:00 Buy (entry)
00:00 Sell (profit)
00:00 Buy (entry)
00:00 Sell (profit)
00:00 Buy (entry)
00:00 Sell (loss)

00:00 Buy (entry)
00:00 Sell (profit)
00:00 Buy (entry)
00:00 Sell (profit)
00:00 Buy (entry)
00:00 Sell (profit)
00:00 Buy (entry)
00:00 Buy (profit)
00:00 Sell (entry)
00:00 Sell (exit)

00:00 Buy (entry)
00:00 Buy (profit)
00:00 Sell (entry)
00:00 Sell (exit)

00:00 Buy (entry)
00:00 Buy (loss)

00:00 Sell (entry)

Start: 2 Jan 2022 [€10,000.00]

End:

9 Aug 2024 [€16,915.50]

18,868.1
19,5643
19,8225
20,3525
202756
19,5625
19,226 4
18,605.3
18,4496
17,9385
17.813.7
17,3754
17,3754
17,7879
18,3183
17,9016
17,9016
18,3103
18,0933
17.496.0
17,6257
17,0234
16.423.0
16,8199
16,719 4
16,2302
16,070.0
1565305
154701
14,8682
145374
15,0008
15,0008
14,8818
14,754 .2
15,1953
151953
15,3987
16,337.8
14,8273

18,868.10
19,564 .30
1982250
20,352.50
20,275 .60
19,562.50
19.226.40
18,605.30
18.449.60
17,938.50
17,813.70
17,375.40
1737540
17,787 90
18,318.30
17,901.60
17.901.60
18,310.30
18,093.30
17,496.00
17,625.70
17,023.40
16.423.00
16,819.90
16,719.40
16,230.20
16,070.00
1553050
1547010
14,868.20
1453740
16,000.80
15,000.80
14,881.80
14,754 20
1519530
15,195 30
15,398.70
16,337.80
14,827 .30



ﬂ Detailed report - ProBacktest | PRT Bans MAS med stoch ferdig - Daily | US Tech 100 Cash (520)

€ _oOx

Orders list ¥ | PRT Bans NAS med stoch ferdig ? Start: 2 Jan 2023 [$922,337,204.00]
End: 11 Aug 2024 [$922,498,002.00]

25 Jul 2024, 06:00:00 Buy (profit)

21 Jul 2024, 06:00:00 Sell (entry)

11 Jul 2024, 06:00:00 Sell (profit)

4 Jul2024, 06:00:00 Buy (entry)

3 Jul2024, 06:00:00 Sell (profit)
13 Jun 2024, 06:00:00 Buy (entry)
12 Jun 2024, 06:00:00 Sell (profit)
16 May 2024, 06:00:00 Buy (entry)
15 May 2024, 06:00:00 Sell (profit)

5 May 2024, 06:00:00 Buy (entry)

3 May 2024, 06:00:00 Buy (loss)

1 May 2024, 06:00:00 Sell (entry)

1 May 2024, 06:00:00 Sell (exit)
30 Apr 2024, 06:00:00 Buy (entry)
19 Apr 2024, 06:00:00 Buy (profit)
16 Apr 2024, 06:00:00 Sell (entry)
16 Apr 2024, 06:00:00 Sell (ext)

3 Mar 2024, 06:00:00 Buy (entry)
23 Feb 2024, 06:00:00 Sell {profit)
25 Jan 2024, 06:00:00 Buy (entry)
24 Jan 2024, 06:00:00 Sell {profit)
19 Jan 2024, 06:00:00 Buy (entry)

3 Jan 2024, 06:00:00 Sell (loss)
20 Dec 2023, 06:00:00 Buy (entry)
19 Dec 2023, 06:00:00 Sell (profit)
12 Dec 2023, 06:00:00 Buy (entry)
22 Mov 2023, 06:00:00 Sell (profit)

12 Nov 2023, 06:00:00 Buy (entry)
10 Nov 2023, 06:00:00 Sell (profit)

3 Nov 2023, 05:00:00 Buy (entry)
23 Oct 2023, 06:00:00 Buy (profit)
15 Oct 2023, 06:00:00 Sell (entry)
15 Oct 2023, 06:00:00 Sell (ext)

8 Oct 2023, 06:00:00 Buy (entry)
21 Sept 2023, 06:00:00 Buy (profit)
17 Sept 2023, 06:00:00 Sell (entry)
17 Sept 2023, 06:00:00 Sell (ext)
30 Aug 2023, 06:00:00 Buy (entry)
29 Aug 2023, 06:00:00 Buy (loss)

18.880.9
19,564 3
20,721.0
20,1691
20,1633
19,6094
e
18,6352
18,4706
17,9385
17.860.5
17,4079
17.407.9
17,7903
17.007.7
17.661.5
17.681.5
18,3103
18,094 4
17,4937
17,6429
17,0439
16,4081
16.833.3
16,766.7
16,2449
16,0821
15,5305
15,4929
14,882.0
14,531.8
15,0008
15,0008
14,881.8
14,7512
15,1953
15,1953
154187
15,316.5

377.618.00
391,286.00
414.,420.00
403.382.00
403.266.00
392,188.00
385,104.00
372,704.00
369,412.00
358,770.00
357.210.00
348,158.00
348,158.00
355.806.00
340.154.00
353,630.00
353.630.00
366,206.00
361,888.00
349,874.00
352.858.00
340,878.00
328,162.00
336.666.00
335,334.00
324,898.00
321.642.00
310,610.00
309.,858.00
297.640.00
290.636.00
300,016.00
300,016.00
297.636.00
295,024.00
303,906.00
303.906.00
308,374.00
306,330.00

Tha ctatictire ahnwe ralata tn nact data Paect narfarmanca ic nat indirativa nf futira racnlte




// Definition of code parameters

DEFPARAM CumulateOrders = False // Cumulating positions deactivated

// Conditions to enter long positions
indicator1 = PRTBANDSUP

c1 = (close > indicator1) AND STOCHASTIC[21,7] > 27 AND STOCHASTIC[21,7] > STOCHASTIC[21,7](1)

IFc1 THEN

BUY 1 CONTRACT AT MARKET
atr = averagetruerange[5](close)
set target profit atr*3

set stop loss atr*3

ENDIF

// Conditions to exit long positions
indicator2 = PRTBANDSDOWN

c3 = (close <indicator2)

IFc3THEN

SELL 1 CONTRACT AT MARKET



ENDIF

// Conditions to enter short positions
indicator3 = PRTBANDSDOWN

c4 = (close <indicator3)

IF c4 THEN

SELLSHORT 1 CONTRACT AT MARKET
atr = averagetruerange[4](close)

set target profit atr*2

set stop loss atr*1.5

ENDIF

// Conditions to exit short positions
indicator4 = PRTBANDSUP

c6 = (close > indicator4)

IF c6 THEN
EXITSHORT AT MARKET

ENDIF






