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TradeStation Strategy Performance Report - Momentum NK225.TXT-30 min. {2005/01/04-2006/12/29)

Performance Summary: All Trades

Total Met Profit ¥E6,340,000.00 Open position P/L (¥10,000.00)
Gross Profit ¥28,270,000.00 Grogs Loss {¥21,930,000.00)
Total # of trades 589 Percent profitable 38.03%
Murnber winning trades 224 MNumber losing trades 365
Largest winning trade ¥920,000.00 Largest losing trade {¥410,000.00)
Average winning trade ¥126,205.36 Average losing trade (¥60,082.19)
Ratio avy winfavy loss 210 Ay trade (win & loss) ¥10,764.01
MWax consec. Yyinners g Wax consec. losers 9
Avg # bars in winners 15 Avg # bars in losers 5

Max intraday drawdown {¥1,970,000.00)
Profit Factor 1.29 Max # contracts held 1
Account size reguired ¥1,970,000.00 Return on account 321.83%
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Awerage winning trade 126
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Awry # bars in winners

Max intraday drawdown (15970
Frofit Factor
Account size required 1970
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Performance Summary: All Trades

TradeStation Strateqy Performance Report - Momentum NK225.TXT-30 min. (2005/01/04-2006/12/29) o

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

Total Met Profit £ ,340,000.00 Cpen position PAL (10,000,007
Gross Profit 28 ,270,000.00 Gross Loss (21,830,000.00
Total # of trades 589 FPercent profitable 358.03%
Mumber winning trades 224 Mumber losing trades 365
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radetation Strateey Terfor mance Report |—|@g| [ERE et US| (e Profit Cum Profit |Drawdown| Exit Eff. | Efficiency
EE® Type
TradeStation Strategy Performance Report - Momentum NK225.TXT-30 min. (2005/01/04.2006/12/29) 2l 2l ) el el L . .
) ) - T : : : Buy 200541206 1300 1552000 53000000 239000000 (10000007 91.53% 59.83%
261 200511206 1300 1552000 1 [0.19%) 9000000 75.00%
Performance Summary: All Trades Sell 20052407 09:30 1555000 ( 30,000.00) 2 35000000 (30000.00)  0.00%  (25.00%)
SR R =i 262 2005A12407 09:30 15550.00 1 (0.19%) oo 0.00%
ota =) rotr R | . == B , a,
Gross Praiit ¥28.270.000.00 P e Locs Buy 20051207 1D:DD 16620.00 ( 30000007 233000000 (0000007 4000% (G0.00%)
263 200511207 10:00 1552000 1 0.00% 5000000 83.33%
Total # of rades Percent profitable Sell  2005/2/07 13:30 15520.00 000 233000000 (000000} 1667%  0.00%
Number winning trades Nurnber losing trades 264 2005/12/07 1330 15520.00 1 (013%) 4000000 40.00%
Buy 2005/12/07 1510 15500.00 ( 20000.00) 231000000 (B000000)  40.00%  (20.00%)
Largest winning trade Largest losing trade {¥410,000.00) 265 200512407 15:10 15500.00 1 1.87% 35000000 94.59%
Awerage winning trade . Awerage losing trade (¥B0,032.15) Sell 20054209 11:30 15210.00 290.000.00 250000000 (20000007 83.78% 78.38%
Ratio avg winfavg log 210 Awvg trade (win & loss) ¥10,764.01 VAR 20054209 11:30 15210.00 1 3.29%  570000.00 100.00%
20051213 10:30 15710.00 500,000,003 100,000.00 00 B7.72% 57.72%
Max consec. Wyiny B Max consec. losers d 2005/12413 10:30 15710.00 1 006% 5000000 100.00%
lbarslingin e auilabatslinlioe=ts < P13 11:30 15700.00  10,000.00 3.110,000.00 00 20.00%  20.00%
Poi2A3 11:30 16700.00 1 0.13% 3000000 &0.00%
Max intraday dr ¥1,970,000.00) ’
Profit Factor 19 Max # contracts held 1 20051213 14:30 15720.00 20,000.00 3,130,000.000 (30000003 83.33;}’0 33.33%
Account size rd ¥1,970,000.00 Return on account 321.83% 2005712713 14:30 1572000 1 {0.51%) 1000000 11.11%
2005123 1510 15800.00 ( 80000007 305000000 (S0000.00) 0.00% (B8.89%)
- ; - - - 2005/12M3 1510 15800.00 1 ([0.82%) 9000000  40.91%
Trad by al A || Monthly [ Weekly | Daily | “Wwin | L T Graphs | 5
Surmen]| Trades] probsie | amuat] Morthy | weeky | Daiy ] WinlLoss . Time | Graphe ] Setings Buy _ 2005/12¢14 11:00 15670.00 ( 130000.00) 2,520,000.00 (130000.00)  0.00%  (59.09%
271 200511214 1100 15670.00 1 2.23% 580000.00 100.00%
Sell 200541246 13:.00 1532000 35000000 3270.000.00 00 B0.34% G0.34%
272 2005AM12A16 13:00 15320.00 1 (0.45%) .00 0.00%
N = = “I Buy  2005A12A16 13:30 15250.00 [ 70000007 320000000 (110000001  36.36%  (B3.64%)
é—co) 's '/ I\ "O L \—C . Hy g | %l:l % ( 's '/ I\ )Z 273 2005M12M16 1330 1525000 1 026% 13000000 81.25%
—_— —_ = O = -+ Sell 20051249 03:30 15210.00 4000000 324000000 (30000007 43.75% 25.00%
") (. &L*ﬁafl:%_‘—ﬁ');&%fdéi d o Hyg Hﬁn %E 274 2005/12A9 0830 15210.00 1 0.07%) 2000000 50.00%
= S p— - Buy 200511219 10:00 1520000 (10000000 323000000 (20000001 25.00% (25 00%)
— = P
Ib‘t’)[xk{%:f% L’C*ﬁﬁfbb“ﬁ'ié@%"ﬁ*lj ! 275 2005/12/19 10.00 15200.00 1 (066%) 2000000 14.29%
Sell 200541249 1300 15300.00 ( 100000007 313000000 (120000007  14.29% (71.43%)
276 2005/12A19 1300 15300.00 1 3.73% 71000000 9467%
+ . Buy 2005112522 10:30 15870.00 57000000 370000000 (4000000 81.33% 76.00%
A\ ~ -
— | - Fﬂb 'd— P70 200512422 10:30 15570.00 1 0.44%) 15000000 B3.18%
Hyg |%n% ( 's'/ I\ )ZI\) " ; b > Igt)b Sell 2006412422 1510 1694000 ( 70000007 363000000 (FOO00.00) 0.00%  (31.82%)
— = L= N B 278 2005112622 1510 15940.00 1 0.31% 150000.00 100.00%
? = \ nl > g | <o
"1% % LT@F&EE{TO — b ﬁb—c ° Summary  Trades |Anal}lsis] Annual] Monthly] Weekl_l,l] Draily WinILoss] Tirng: Graphs] Settings]
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