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STATS
Strategy
Wins / Losses Ratio 113  Payout Ratio (Avg Win/Loss) 1.19
AHPR 48.95 Z-Score 1.81
Expectancy 140.57 Deviation $1491.19
Stagnation in Days 1110 Stagnation in % 13.78 %
Trades
# of Wins 425 # of Losses
Gross Profit $438799.44 Gross Loss $326204.84 Average Win
Largest Win $24418.61 Largest Loss $-4543.29 Max Consec Wins
Avg Consec Wins 2 Avg Consec Loss 1.77 Avg # of Bars in Wins
MONTHLY PERFORMANCE ($)

Year Jan Feb Mar Apr May Jun Jul Aug
2025 -157032.51  -8999.35 33666.24 27765.49 273905.55 169947.12 211143.84 -155590.4
2024 47527.07 -923.75 118604.98 66955.4 91566.95 121263.61 -198180.35 -246352.95
2023 191891.77 -58258.11 141562.17 56138.05 124885.1 234228.82 44009.57 120819.85
2022 -59707.45 -40134.22 169791.96 62811.16 -17239.54 376756.01 -148944.88 145169.17
2021 -54349.18 70493.65 2755.47  -2172.06 -71720.8 -8051.31 38872.64 -86665.18
2020 48433.08  -81040.3 -57607.48 -217335.8 274020.58 72715.62 110287.01 38229.45
2019 8997591 38899.17 107315.38 28148.99 -82638.96 10411.88 -18889.95 -64752
2018 234230.33 -11373.36 27330.48 34564.68 49965.88 -24700.65 32863.58 238612.9
2017 1297115 -14899.78 -103377.53 -114465.03 47116.96 100217.52 -55873.25 -19666.45
2016 -164478.79 -67913.07 249344.96 61506.83 -187458.3 43264.66 216930.17 38904.09
2015 1389226.01 -262405.38 -181988.35 -205653.63 69717.75 -101440.87 -14244.74 8189.49
2014 -119621.28 94460.3 -112987.9 34349.21 -101643.15 55139.36 9166.74  14795.79
2013 406267.63 17698.81 148841.69 156485.74 -60110.18 85660.03 -149542.9 152283.46
2012 135916.29 143529.46 -55195.46 -76028.58 -128641.83 -70025.54 6489.83  78369.51
2011 5482.45 12264554 17610.59 -2659.19 -54377.24 -79844.5 124562.52 221557.68
2010 -267519.8 18624.38 168459.24 148244.06 -138380.61 174300.01 105769.47 12257.06
2009 -109406.02 187243.74 268321.11 90699.32 -23512.3 77072.67 190295.12 -179080
2008 7134.2 5512278 64925.25 11191.15 78168.4 -52356.42 547.78 -51202.4
2007 41554.67 -25588.31 29252.24 90282.21 3010.31 115396.23 -29886.18 -53854.85
2006 -54519.24 5389.73 179707.44 -67059.08 10791.68 42049.04 -45153.23 61823
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2005.06.10
16:00:00

2005.06.29
20:00:00

2005.07.06
12:00:00

2005.07.14
20:00:00

2005.07.19
20:00:00

2005.07.28
12:00:00

2005.08.03
12:00:00

2005.08.12
08:00:00

2005.08.18
08:00:00

2005.08.31
12:00:00
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08:00:00
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2006.04.19
20:00:00

2006.04.26
08:00:00

2006.05.11
04:00:00

2006.05.30
04:00:00

2006.06.05
04:00:00

2006.06.13
08:00:00

2006.06.16
16:00:00

2006.06.30
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16:00:00

2006.07.26
20:00:00
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16:00:00
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08:00:00
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12:00:00
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92.78900
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94.33300
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2007.03.14
20:00:00

2007.03.26
20:00:00

2007.03.29
20:00:00

2007.04.04
16:00:00

2007.04.10
12:00:00

2007.04.12
20:00:00

2007.04.19
20:00:00

2007.04.24
16:00:00

2007.05.02
20:00:00

2007.05.10
04:00:00

2007.05.22
20:00:00

2007.05.25
16:00:00

2007.06.07
12:00:00

2007.06.13
08:00:00

2007.06.20
16:00:00

2007.07.05
12:00:00

2007.07.10
16:00:00

2007.07.17
12:00:00

2007.07.30
12:00:00

2007.08.08
16:00:00

2007.08.17
16:00:00
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20:00:00

2007.09.11
12:00:00

2007.09.18
16:00:00
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2007.11.09
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2007.11.13
20:00:00
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97.66700

97.71700
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99.94700

101.11700

101.28700

101.52700

98.62700

100.06700

94.62700

96.20700

95.65700

97.42700

98.23700

98.70700

100.15200

97.98200

99.23200
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0.01
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2007.03.19
04:00:00

2007.03.28
16:00:00

2007.04.03
00:00:00

2007.04.06
20:00:00

2007.04.12
16:00:00

2007.04.17
00:00:00

2007.04.24
00:00:00

2007.04.26
20:00:00

2007.05.07
04:00:00

2007.05.14
08:00:00

2007.05.25
00:00:00

2007.05.29
20:00:00

2007.06.07
16:00:00

2007.06.15
12:00:00

2007.06.22
20:00:00

2007.07.09
16:00:00

2007.07.12
20:00:00

2007.07.19
16:00:00

2007.08.01
16:00:00

2007.08.09
12:00:00

2007.08.21
20:00:00

2007.09.03
04:00:00

2007.09.13
16:00:00

2007.09.20
20:00:00
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00:00:00

2007.10.03
08:00:00
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12:00:00
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96.26114
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98.56000
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99.15000

98.74000
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99.48000

98.81740
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100.73500
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95.84500

97.00000
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98.90638
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163.57

334.77
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1053.56

-221.42

616.01

215.97

278.62

-71.54

491.12

-774.53

1028.52

984.77

378.62

641.02

266.01

41.12

-1337.59

228.62

-452.78

1678.52

303.51

328.47

-183.89

-1557.06
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21097.59
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21842.69
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-533.75

-774.50
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-608.75

-533.75
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-858.75

-1337.40

-533.75

-796.25

-33.75

-196.25

-208.75

-496.25

-1557.02

-46.25

-1365.00

1580.00

442.50

413.75

547.50

428.75

1366.25

553.75

628.75

453.75

503.75

341.25

678.75

0.00
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541.25
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378.75

685.00

228.75

1347.50
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1991.25
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Buy
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Buy
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2007.11.23
08:00:00

2007.12.04
20:00:00

2007.12.12
20:00:00

2007.12.25
20:00:00

2008.01.02
12:00:00

2008.01.07
04:00:00

2008.01.18
16:00:00

2008.01.22
16:00:00

2008.02.07
16:00:00

2008.02.20
04:00:00

2008.03.04
16:00:00

2008.03.07
20:00:00

2008.03.14
16:00:00

2008.03.24
20:00:00

2008.03.31
20:00:00

2008.04.08
04:00:00

2008.04.15
08:00:00

2008.04.28
08:00:00

2008.05.12
12:00:00

2008.05.20
16:00:00

2008.05.28
12:00:00

2008.05.30
20:00:00

2008.07.11
16:00:00

2008.07.17
12:00:00

2008.07.25
16:00:00

2008.08.04
12:00:00

2008.09.25
20:00:00

2008.10.03
20:00:00

2008.10.17
04:00:00

2008.10.27
20:00:00

98.66700

98.31700

98.67200

98.60200

98.85200

98.26700

97.46700

96.36200

96.38700

98.55700

99.63700

100.24700

99.67200

98.69700

100.66200

101.49700

101.22700

101.10700

99.04700

99.78200

101.08200

101.07700

104.03700

103.62700

103.92700

103.08700

97.70700

93.65700

89.54700

81.34700
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0.01
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2007.11.27
12:00:00

2007.12.07
00:00:00

2007.12.17
04:00:00

2007.12.28
00:00:00

2008.01.03
00:00:00

2008.01.09
08:00:00

2008.01.21
08:00:00

2008.01.24
20:00:00

2008.02.11
20:00:00

2008.02.22
08:00:00

2008.03.06
20:00:00

2008.03.11
20:00:00

2008.03.17
08:00:00

2008.03.27
00:00:00

2008.04.03
00:00:00

2008.04.10
08:00:00

2008.04.17
12:00:00

2008.04.29
12:00:00

2008.05.14
16:00:00

2008.05.22
20:00:00

2008.05.30
08:00:00

2008.06.04
00:00:00

2008.07.15
20:00:00

2008.07.21
16:00:00

2008.07.29
20:00:00

2008.08.05
12:00:00

2008.09.29
08:00:00

2008.10.06
04:00:00

2008.10.21
08:00:00

2008.10.30
00:00:00

98.26500

98.50000

98.15000

99.83000

97.79720

98.36500

96.11614

98.13000

96.88000

98.49000

100.31000

99.99000

98.50010

100.08000

101.46000

101.17000

102.02500

100.08574

99.61500

100.78000

100.26128

100.80000

103.90000

104.68000

103.34000

102.29935

95.92266

91.76822

88.30000

86.30500

-502.63

228.47

-652.78

1534.72

-1318.68

122.37

-1688.66

2209.77

616.11

-83.98

841.01

-321.39

-1464.96

1728.47

997.21

-408.99

997.27

-1276.66

709.87

1247.27

-1026.14

-346.43

-171.38

1316.12

-733.89

-984.65

-2230.56

-2361.06

-1558.88

6197.22

23203.93

23432.40

22779.62

24314.35

22995.67

23118.04

21429.38

23639.14

24255.25

24171.27

25012.29

24690.90

23225.94

24954.41

25951.63

25542.64

26539.92

25263.25

25973.12

27220.39

26194.25

25847.82

25676.44

26992.55
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-783.75

-646.25
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-771.25
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-1276.58

-315.00

-421.25
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-1008.75

-358.75

-233.75

-758.75

-984.56

-2230.43
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-1940.00

378.75

616.25

472.50

1853.75

610.00

178.75

35.00

2366.25

1505.00

172.50

1066.25

616.25

316.25

2103.75
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410.00

1253.75

303.75
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97.26899

96.98761

97.52124

97.69833

97.79720

97.02431

96.11614

94.82101

95.19004

97.66706

98.48225

99.14409

98.50010

97.24451

99.19874

100.27747

100.11572

100.08574

98.02796

98.78534

100.26128

100.22611

103.25345

102.74378

103.07868

102.29935

95.92266
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86.56454
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Buy

2008.11.04
20:00:00

2008.11.10
04:00:00

2008.12.02
20:00:00

2008.12.15
04:00:00

2008.12.23
20:00:00

2009.01.02
12:00:00

2009.01.07
12:00:00

2009.01.14
12:00:00

2009.02.02
20:00:00

2009.02.20
20:00:00

2009.03.03
12:00:00

2009.03.16
04:00:00

2009.03.20
08:00:00

2009.03.26
04:00:00

2009.03.31
08:00:00

86.24200

84.42200

77.56200

77.41700

83.53200

85.54700

84.50700

79.86200

77.49700

80.79200

83.29200
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87.24700
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00:00:00
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00:00:00
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16:00:00
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08:00:00

2009.03.27
12:00:00

2009.04.02
12:00:00
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82.34500

77.13500

79.47500

83.76500

83.76947

82.83000

81.10000

77.19000

83.28500

84.16000

83.49500

87.57500

85.63840

86.49500
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-2596.38

-534.02

2572.37
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26697.44
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The trade list was shortened to 1000 rows (total 52158) to reduce file size.



