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All Strategies lllustrated and Performance Results are Historical Simulations

Disclaimers Regarding the Many lllustrations of Strategies and Performance Results in This
Publication:

HYPOTHETICAL PERFORMANCE RESULTS HAVE MANY INHERENT LIMITATIONS, SOME C
DESCRIBED BELOW. NO REPRESENTATION IS BEING MADE THAT ANY ACCOUNT WILL O
ACHIEVE PROFITS OR LOSSES SIMILAR TO THOSE SHOWN. IN FACT, THERE ARE FREQL
DIFFERENCES BETWEEN HYPOTHETICAL PERFORMANCE RESULTS AND THE ACTUAL R
SUBSEQUENTLY ACHIEVED BY ANY PARTICULAR TRADING PROGRAM.

ONE OF THE LIMITATIONS OF HYPOTHETICAL PERFORMANCE RESULTS IS THAT THEY A
PREPARED WITH THE BENEFIT OF HINDSIGHT. IN ADDITION, HYPOTHETICAL TRADING C
INVOLVE FINANCIAL RISK, AND NO HYPOTHETICAL TRADING RECORD CAN COMPLETEL
THE IMPACT OF FINANCIAL RISK IN ACTUAL TRADING. FOR EXAMPLE, THE ABILITY TO W
LOSSES OR TO ADHERE TO A PARTICULAR TRADING PROGRAM IN SPITE OF TRADING L
MATERIAL POINTS WHICH CAN ALSO ADVERSELY AFFECT ACTUAL TRADING RESULTS. -
NUMEROUS OTHER FACTORS RELATED TO THE MARKETS IN GENERAL OR TO THE IMPL
ANY SPECIFIC TRADING PROGRAM WHICH CANNOT BE FULLY ACCOUNTED FOR IN THE
HYPOTHETICAL PERFORMANCE RESULTS AND ALL OF WHICH CAN ADVERSELY AFFECT
RESULTS. THIS COMPOSITE PERFORMANCE RECORD IS HYPOTHETICAL AND THESE TF
HAVE NOT TRADED TOGETHER IN THE MANNER SHOWN IN THE COMPOSITE. HYPOTHE
PERFORMANCE RESULTS HAVE MANY INHERENT LIMITATIONS, SOME OF WHICH ARE DI
BELOW. NO REPRESENTATION IS BEING MADE THAT ADY ORI MANAGED ACCOUNT OR
POOL WILL OR IS LIKELY TO ACHIEVE A COMPOSITE PERFORMANCE RECORD SIMILAR®
IN FACT, THERE ARE FREQUENTLY SHARP DIFFERENCES BETWEEN A HYPOTI—IIEI%ML C
)

PERFORMANCE RECORD AND THE ACTUAL RECORD SUBSEQUENTLY ACHIEV S
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Original Shapes TF Tuned 06/23/2013;
Market Change: 03/21/2016

Equity Curve Line - @TF 5 min. (062013 08:35 - 01:2518 11:30)

400 300 GO0 oo o0 00 1000 1100

Trade Mumber

All Strategies lllustratecand Performance Resultse HistoricalSimulations.
Past Performance does not guarantee similar future results.



E Mini S&P 500

E Mini S&P 400
Mini Russell (ICE)
Emini Nasdaq 100
Mini Russell (CME)

Mini Dow

Current Price

$ 2,845.00

$ 1,990.00

$ 1,602.00

$ 6,961.00

§ 1,602.00

$26,396.00

Current Day trade Margins

Pt Value

$50.00

$100.00

$50.00

$20.00

$50.00

$5.00

Contract Value

§142,250.00

$199,000.00

$ 80,100.00

§139,220.00

$ 80,100.00

$131,980.00

Initial Margin

$5,280.00

$6,600.00

$2,420.00

§5,225.00

§3,245.00

$4,125.00

Day Trade Margin

§ 1,320.00

$ 1,650.00

$ 605.00

§ 1,306.25

§ 81125

$ 1,031.25

Margin as % of Value

1%

1%

1%

1%

1%

1%




Shapes Retunes 01/25/2018

1252018

Shapes

Shapes - Bob
Shapes - Bos

Shapes - WB

Shapes - WS

Shapes - DagoB

Shapes - DagoS

Shapes - AfStep

Shapes - trd

Shapes - ShareOrPosition
Shapes - ProfitTargetAmt
Shapes - StopLossAmt
Shapes - BreakevenFloorAmt

Shapes - DollarTrailingAmt
Shapes - PctTrailingFloorAmt
Shapes - PctTrailingPct
Shapes - ExitOnClose

Shapes - Tim

Custom Session

MNO Longer in Use

Mew Time Bar 6212013

s Original #1

ESh18 5 Min YMh18 5 Min EMDh18 60 Min NQh18 5 Min TFh18 5 Min RTYh18 5 Min
0.1 0.1 14 5.7 11 7
2.2 7.8 B.6 10.5 3.1 14
48 6 5 30 11 15

3 12 5 13 55 13
2 1 5 7 4 1
1 2 5 3 4 3
0.0037 0.0001 0.0136 0.0105 0.0071 0.003
1 1 1 1 1 1
1 1 1 1 2 1
o o o o o o
212.5 280 260 1s0 420 310
o o o o o o
o o o o o o
212.5 380 280 150 200 360
70 10 10 S0 85 60
TRUE TRUE TRUE TRUE TRUE TRUE
1245 545 1430 1005 1345 1025
830259 830259 830259 830259 830259 830259
0 0 0 o [NNNNNGENNN 0

2 contracts as contract cut in half




Razor Retune@1/25/2018

1252018 BTN old Real Model x New Real Model

Indexes Razor ESh18 1 Min YMh185 Min EMDhA18 1 Min | '[e] 888 (1] RTYh18 5 Min
JoeKrut's Razor - Length 4 49 1.2 5.6 1.6
JoeKrut's Razor - Timl 842 850 833 955 925
JoeKrut's Razor - Tim2 846 910 846 1008 955
JoeKrut's Razor - Trd 1 1 1 1

JoeKrut's Razor - Timx 1203 1145 1149 1308

JoeKrut's Razor - ShareOrPosition
JoeKrut's Razor - Ptarg
JoeKrut's Razor - StopLossAmt

JoeKrut's Razor - BreakevenFloorAmt
JoeKrut's Razor - DollarTrailingAmt
JoeKrut's Razor - PctTrailingFloorAmt
JoeKrut's Razor - PctTrailingPct

JoeKrut's Razor - ExitOnClose TRUE TRUE TRUE TRUE TRUE

Custom Session 830355 830259 830259 830259 830255
0 0 0 0




Razor with Ribbons Retunes

01/25/2018

1252018 ESh185Min YMh181Min EMDh181Min NQh185Min RTYh185 Min
JoeKrut's Razor with Ribbons - LengthR 2.5 7.3 3.7 2 3.7
JoeKrut's Razor with Ribbons - Tim1 1225 855 923 955 1100
JoeKrut's Razor with Ribbons - Tim2 1330 929 1015 1125 1315
JoeKrut's Razor with Ribbons - Trd 1 1 1 1 1
JoeKrut's Razor with Ribbons - Timx 1445 1202 1130 1130 1420
JoeKrut's Razor with Ribbons - Price close close close close close
JoeKrut's Razor with Ribbons - Baselength 0.1 3.2 2.3 0.7 0.8 [
JoeKrut's Razor with Ribbons - ArithOrGeom_lor2 1 1 1 1 1
JoeKrut's Razor with Ribbons - IncrementOrMultiplier 1.2 1.7 4.7 2.1 0.1
JoeKrut's Razor with Ribbons - FastColor Yellow Yellow Yellow Yellow Yellow
JoeKrut's Razor with Ribbons - SlowColor Red Red Red Red Red
JoeKrut's Razor with Ribbons - ShareOrPosition 1 1 1 1 1
JoeKrut's Razor with Ribbons - ProfitTargetAmt 0 0 0 0 0
JoeKrut's Razor with Ribbons - StopLossAmt 200 90 250 160 95
JoeKrut's Razor with Ribbons - BreakevenFloorAmt 0 0 0 0 0
JoeKrut's Razor with Ribbons - DollarTrailingAmt 0 0 0 0 0
JoeKrut's Razor with Ribbons - PctTrailingFloorAmt 225 360 360 920 80
JoeKrut's Razor with Ribbons - PctTrailingPct 60 40 70 60 90
JoeKrut's Razor with Ribbons - ExitOnClose TRUE TRUE TRUE TRUE TRUE
Custom Session 830259 830259 830259 830259 830255
0 0 0 0 0




BarNone Retunes

01/25/2018

1252018 ESh185Min YMh185Min EMDh185 Min NQh185Min RTYh185 Min

BarNone -B1 5 4 4 5 4
BarNone - S1 3 3 2 1 3
BarNone - B2 4 1 =] 4 5
BarNone - S2 0 2 3 3 0
BarNone - Walk 32 13 38 80 36
BarNone - VarA 8 10 11 15 7
BarNone - VarB 11 7 8 9 6
_Stops & Targets - ShareOrPosition 1 1 1 1 1
_Stops & Targets - ProfitTargetAmt 0 0 0 0 0

Stops & Targets - StopLossAmt 162.5 110 200 150 100

Stops & Targets - BreakevenFloorAmt 0 0 0 0 0
_Stops & Targets - DollarTrailingAmt 0 0 0 0 0
_Stops & Targets - PctTrailingFloorAmt 275 260 220 190 295
_Stops & Targets - PctTrailingPct 70 40 80 90 70
_Stops & Targets - ExitOnClose TRUE TRUE TRUE TRUE TRUE
Timer Exit - Tim 1135 1055 1145 1515 NONE
Custom Session 830355 830355 830355 830355 830255

0 0 0 0 0




eshls
emdhilg

nghlsd

rtyh18

ymhi8

eshls
emdhl1s

nghld
rtyh18
ymhil8d

Razor w Ribbons

12/28/2017- 01/25/2018
Blind Walk Forward

Period
Total

12/28/2017 -
12/28/2017 -
12/28/2017 -
12/28/2017 -

12/28/2017 -

01/25,/2018
01/25/2018
01/25/2018
01/25/2018

01/25/2018

Period

Total

12/28/2017 -
12/28/2017 -
12/28/2017 -
12/28/2017 -
12/28/2017 -

01/25,/2018
01/25,/2018
01/25,/2018
01/25,/2018
01/25,/2018

Period

Total

12/28/2017 -
12/28/2017 -
12/28/2017 -
12/28/2017 -
12/28/2017 -

01/25,/2018
01/25,/2018
01/25,/2018
01/25,/2018
01/25/2018

Met Profit

Profit Factor

# Trades

% Profitable

($1,770.00)

Met Profit

0.97
0.45

3.4
0.46

0.48

Profit Factor

102
20

18
20
25

19

# Trades

55.00%
44 44%
75.00%
&0.00%

47.37%

% Profitable

($3,227.50)

5125.00

(51,150.00)

Met Profit

Profit Factor

88

# Trades

18.18%
78.95%
38.89%
40.00%
25.00%

% Profitable

($573.50)

['-.".E'.‘E )]

e

3567.50
50.00
317400

e
(57

=)

34

All Strategies lllustratecand Performance Resulre HistoricalSimulations.

Past Performance does not guarantee similar future results.

40.00%
BG6.67 %
75.00%
30.7 7%
18.18%




12/28/2017- 01/25/2018
Blind Walk Forward

Period Met Profit % Gain  Profit Factor #Trades % Profitable

Total ($4,512.50) 72
esh1s 12/28/2017 - 01/25/2018 (51,105.00)  -15.35% 16.67%
emdhig  12/28/2017 - 01/25/2018 -21.24% 38.89%
ngh18  12/28/2017 - 01/25/2018 | | -3.92% 50.00%
loes Best rtyh18  12/28/2017 - 01/25/2018 . 57.14%
ymh18  12/28/2017 - 01/25/2018 (5740.00) 9.72% 18.18%

TF Original 06212 6/21/2013 - 01/25/2018 530,300.00 : . 51.60%

Period Met Profit Profit Factor #Trades % Profitable

Total ($1,902.50) 73
esh1s 12/28/2017 - 01/25/2018 (51,110.00)  -15.80% 25.00%
emdh18  12/28/2017 - 01/25/2018 (5115.00) -0.83% 47.06%
nghig  12/28/2017 - 01/25/2018 5 | 4.76% 26.67%
rtyh18  12/28/2017 - 01/25/2018 15327.50) -3.61% _ 45.15%
BarNone ymh18  12/28/2017 - 01/25/2018 5255.00 . 37.50%

All Strategies lllustratecand Performance Resultsre HistoricalSimulations. q
Past Performance does not guarantee similar future results.




12/28/2017- 01/25/2018
Blind Walk Forward by Symbol

Total (53,780.00) ($3,967.50) $1,490.00 (52,188.50) (5$3,540.00) Total (511,986.00)

esh18 emdh18 ngh18 rtyh18 ymh18
Shapes (562.50) (51,972.50) $2,220.00 (5990.00) (5965.00) Shapes (51,770.00)

Razor (5927.50) $85.00 $125.00 (51,160.00) (51,350.00) Razor (§3,227.50)
Ribbons  ($575.00)  $567.50 $0.00 $174.00  (5740.00) Ribbons (573.50)

Joe'sBest ($1,105.00) (52,532.50) ($250.00) $115.00 (5740.00) Joe'sBest  (54,512.50)
BarNone (51,110.00) ($115.00) (5605.00) (5327.50) $255.00 BarNone  (51,902.50)

All Strategies lllustratecand Performance Resulere HistoricalSimulations.
Past Performance does not guarantee similar future results.
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Real Time Disclaimer

DISCLAIMER REGARDING the REAL TIME ACCOUNT:

Trading is risky. Traders can and do lose moneyDisclaimer Regarding the Many
lllustrations of Systems and Performance Results in This Publication: THERE
IS A SIGNIFICANT RISK OF LOSS IN FUTURES TRADING. THE USE OF STOP
ORDERS DOES NOT GUARANTEE LIMITED LOSS . NO REPRESENTATION IS
BEING MADE THAT ANY ACCOUNT WILL OR IS LIKELY TO ACHIEVE PROFITS
OR LOSSES SIMILAR TO THOSE SHOWN.The performance summaries
provided above are provided to inform persons considering this strategy.The
performance assumes one contract of the futures traded and real-time round
turn for brokerage commission and actual slippage.Mr. Krutsinger does not
manage accounts for clients and never has had power of attorney over
accounts trading these systems. Mr. Krutsinger is not advising or soliciting
anyone to trade or use any system illustrated in this article.These are
educational examples of the art of system writing and development that he
wants to share with you. This information is not to be construed as an offer to
buy or sell futures. This information does not purport to be a complete
statement of all material facts relating to futures. We gratefully acknowledge
TradeStation Securities, Inc. for permitting reproduction of the above results
produced by TradeStation software. TradeStation Securities, Inc. is in no way ﬂg

associated with or responsible for these results. S

)



Historical Reaff NJ

Monthl Re ots 04/01/2017- 10/31/2017

RAY3IY | a

radeStation Performance Summary Expand ¥
All Trades

Total Net Profit $1,900.00
Gross Profit $8,162.40

Total Mumber of Trades 100
Winning Trades 49
Even Trades ]

Avg. Trade Net Profit £19.00
Avg. Winning Trade $166.58
Largest Winning Trade $837.60
Max. Consecutive Winning Trades 4
Avg. Bars in Winning Trades 1.61
Avg. Bars in Total Trades 1.57

Max. Shares/Contracts Held nfa
Return on Initial Capital 38.00%
Return Retracement Ratio 7.60
& Months, 16

Trading Period days, 7 hours,
1 Minute

Max. Equity Run-up $3,510.00

Max. Dravwdown (Intra-day Peakto\faley)
Value
Met Profit as % of Drawdown

Max. Trade Drawdown ($580.00)

Past Performance does not guarantee similar future results.

Profit Factor 1.30
Gross Loss (%6,262.40)

Percent Profitable 49.00%
Losing Trades 51

Ratio Avg. Win:Avg. Loss 1.36
Avg. Losing Trade ($122.79)
Largest Losing Trade ($177.40)
Max. Consecutive Losing Trades 7
Avg. Bars in Losing Trades 1.53

Account Size Required n/a
Annual Rate of Return 59.03%
RINA Index n/a

Percent of Time in the Market 3.46%

Max. Dravwdown (Trade Close to Trade Close)
Value (%$1,353.00)
Net Profit as % of Drawdown 140.43%

W2 SYN

215



Historical Reat N RA Yy 3Y bv W2SYN

Monthly Re opts:11/01/2017- 01/25/2018

7 Tradestation TradeManager Analysis - Generated: 1/25/2018 at 8:55:36 AM

Display: |Table View

radeStation Performance Summary Expand ¥
All Trades

Total Met Profit
Gross Profit

Total Number of Trades
Winning Trades
Even Trades

Avg. Trade Net Profit

Avg. Winning Trade

Largest Winning Trade

Max. Consecutive Winning Trades
Awvg. Bars in Winning Trades

Avg. Bars in Total Trades

Max. Shares/Contracts Held
Return on Initial Capital
Return Retracement Ratio

Trading Period

Max. Equity Run-up

$1,179.20
$4,346.80

1.00
1.00

nfa

23.58%

nfa

2 Months, 24
days, 6 hours,
44 Minutes
$1,865.60

Max. Dvawdown (Intra-day Peak to Valley)

Value
MNet Profit as % of Drawdown

Max. Trade Drawdown

{$331 80)

($1,070.00)

Profit Factor
Gross Loss

Percent Profitable
Losing Trades

Ratio Awg. Win:Avg. Loss

Avg. Losing Trade

Largest Losing Trade

Max. Consecutive Losing Trades
Avg. Bars in Losing Trades

Account Size Required
Annual Rate of Return
RINA Index

Percent of Time in the Market

1.37

($3,167.60)

42.86%
24

1.83
($131.98)
($177.40)
7

1.00

n/a
90.509%
nfa

1.61%

Max. Dravwwdown (Trade Close to Trade Close)

Value
Met Profit as % of Drawdown

|$uu .D}
133.73%

290>

Past Performance does not guarantee similar future results.



Shapes EBmin Bars830355Sessior®/26/2017- 01/25/2018 exit on close

Performance All Trades Long Trades Short Trades

Total Net Profit $898.00
Gross Profit $1299.00
Gross Loss $-401.00
Commission $0.00
Profit Factor 3.24

Cumulative Profit $898.00

Max. Drawdown $-229.00

Sharpe Ratio 1.35

Start Date 9/26/2017

]
]
End Date 252018 ||
I —

Total # of Trades
Percent Profitable 62.37%
# of Winning Trades
# of Losing Trades
P
Average Trade $69.24 $23.63
Average Winning Trade $165.18 $44 79
Average Losing Trade $-89.73 $-44 56
Ratio avg. Win / avg. Loss

]
Max. conseq. Winners W
Max_ conseq. Losers 4 r 5 3
Largest Winning Trade $950.00 $250.00
Largest Losing Trade $-187.50 $-187.50

]
# of Trades per Da 0.78 0.3

Avg. Time in Market 71.7 min 113.3 min 11.4 min

Avg. Bars in Trade 10.2 161 | z
Profit per Month $1636.73 $1420.33 $230.16
Max. Time to Recover 28.00 days 28.00 days 27.02 days

H

©

= N[ ol

I O :

IS

Average MAE $84 .17 $68.80

Average MFE $151.95 $221.13 $51.83
Average ETD $82.71 $120.37 $28.20

— W ©
w 1o w

All Strategies lllustratecand Performance Resulere HistoricalSimulations.

Past Performance does not guarantee similar future results.



Shapes ES 7 min Bars 830355 Session 9/26/2017- 01/25/2018 exit on close

ltem |

Value

Look Inside Bar Backiesting

Resolutioninterval

1

ResolutionPeriod

Minute

Summary | Chart | Graphs | Executions | Trades ‘ Periods | Orders | Settings

Graph:

iCumulative Profit Vf Long/Short: \Nl v [ Winning/Losing:

Usel ookinsideBarBackie

True

Parameters

AfStep

0.02

Bob

2.6 (1:10:0.1)

Bos

7.6 (1:10:0.1)

DagoB

1(1:3:1)

DagoS

2 (1:3:1)

Tim

1170 (830;1555;5)

TradeSize

1

Trd

1

wB

26 (1:30:1)

WS

1 (1,30;1)

Position Management

BreakevenFloorAmt

0

DollarTrailingAmt

0

PciTrailingFloorAmt

187.5 (100,350;12.5)

PciTrailingPct

130 (0:130;10)

ProfitTargetAmt

0

StoplLossAmt

187.5 (100;350;12.5)

UsePositionBasis

False

Data series

Price based on

Last

Type

Minuie

Value

7 (1,120:1)

Time frame

From

9/26/2017

To

1/25/2018

Session template

830355

General

Include commission

False

Label

1kShapes2ES

Maximum bars look back

TwoHundredFiftySix

Min. bars required

20

Historical Fill Processing

Fill type

Default

Slippage

0

Optlimize

GO: # of Generations

5

ProftiLoss ($)

X

et TN

f
J

T
11112017

T T T T
1171872017 121572017 12/23/2017  1/6/2018

Date

T
1011472017

All Strategies lllustratecand Performance Resultre
HistoricalSimulations.

Past Performance does not guarantee similar fut@
results.




ShapedNQ23 min Bars330355Sessior®/26/2017- 01/25/2018 exiton close

Performance All Trades Long Trades Short Trades

Total Net Profit
Gross Profit
Gross Loss
Commission
Profit Factor

Cumulative Profit
Max. Drawdown
Sharpe Ratio
- ]

Start Date | 9eeo017 | 000000000 [ 000000
End Date 25018 | 0 ||
[

L

Total # of Trades
Percent Profitable
# of Winning Trades
# of Losing Trades
. ]
Average Trade
Average Winning Trade
Average Losing Trade
Ratio avg. Win / avg. Loss

O]

Max. conseq. Winners
Max. conseq. Losers

Largest Winning Trade $1 390 00 $945 00 $1 390 00
Largest Losing Trade $-280.00 $-280.00 $-280.00

I N

# of Trades per Da

Avg. Time in Market 1856 min 183.1 min o o
Avg.Barsinfrade [ 80 [ 79 [ 81 | Q

[ )
Profit per Month $1957.45 $1382.80 $654 .82 D
Max. Time to Recover 14.83 days 53.00 days 52.00 days Q
]

I I
Average MAE $176 08
Average MFE
Average ETD
All Strategies lllustratedand Performance Resulere HistoricalSimulations.

Past Performance does not guarantee similar future results.




Shapes NQ3 min Bars 830355 Sessifr6/2017-01/25/2018 exiton close

Item Value
Look Inside Bar Backtesting

Summary | Chart | Graphs | Executions | Trades | Perods | Orders | Settings

Graph: Cumulative Profit * | Long/Short: Al * | Winning/Losing:

Resolutioninterval

1

ResolutionPerniod

Minute

Usel ookinsideBarBacktesting

True

Parameters

AfStep

0.02

Bob

2.1 (1;10,0.1)

Bos

8.8 (1;10;0.1)

DagoB

3 (1;3:1)

DagoS

2 (1:3;1)

Tim

1420 (830;1555;5)

TradeSize

1

Trd

1

WB

22 (1;30:1)

WS

26 (1;30;1)

Position Management

BreakevenFloorAmt

DollarTrailingAmt

PciTrailingFloorAmt

PciTrailingPct

ProfitTargetAmt

[StoplLossAmt

280 (100:300:10)

UsePositionBasis

False

Data series

Price based on

Last

Type

Minute

Value

23 (1;120;1)

Time frame

From

9/26/2017

To

1/25/2018

Session template

830355

General

Include commission

False

Label

jkShapes2NQ

Maximum bars look back

TwoHundredFiftySix

Min. bars required

20

Historical Fill Processing

Fill type

Default

Shippage

0

Optimize

GO: # of Generations

5

ProftlLoss ()

All Strategies Illustratechnd Performance
Results ardHistoricalSimulations.

Past Performance does not guarantee S|m;lar

T T
10/15/2017 112017

future results.

T
11182017
Diate

T
121502017




ShapesyM47 min Bars830355Sessiord/26/2017- 01/25/2018 exiton close

Performance All Trades Long Trades Short Trades

Total Net Profit
Gross Profit
Gross Loss
Commission
Profit Factor

Cumulative Profit
Max_Drawdown
Sharpe Ratio
]

Start Date 9/26/2017 | 00000 | 000000000
End Date w018 | 0 | 0]

|

Total # of Trades
Percent Profitable
# of Winning Trades
# of Losing Trades

I R

Average Trade
Average Winning Trade
Average Losing Trade
Raioavg. Win/avg. losy 116 [ 097 [ 127 |
- r

Max. conseq. Winners
Max. conseq. Losers
Largest Winning Trade
Largest Losing Trade
-

fiofTradesperDay [ 069 [ 027 [ 044 |
Avg. Time in Market
Avg. Bars in Trade
Profit per Month
Max. Time to Recover
-

Average MAE
Average MFE
Average ETD

All Strategies lllustratedand Performance Resulere HistoricalSimulations.
Past Performance does not guarantee similar future results.
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Shapes YM7 min Bars 830355 Sessi826/2017- 01/25/2018 exit on close

Item

Value

Look Inside Bar Backtesting

Resolutioninterval

1

Summary | Chart

Graph:

Graphs | Executions | Trades | Periods

Cumulative Profit | Long/Shaort:

Crders | Settings

Al

¥ | ‘winning/Losing:

ResolutionPeriod

Minute

Usel ookinsideBarBacktesting

True

Parameters

AfStep

0.02

Bob

25 (1,10,0.1)

Bos

5 (1;10;0.1)

DagoB

3 (1:3.1)

DagoS

3 (1:3,1)

Tim

1415 (830;1555;5)

TradeSize

1

Trd

1

WB

24 (1:30;1)

WS

5 (1;30;1)

Position Management

BreakevenFloorAmt

0

DollarTrailingAmt

0

PctTrailingFloorAmt

200 (100;300;10)

PctTrailingPct

80 (0;130;10)

ProfitTargetAmt

0

StopLossAmt

270 (100;300;10)

UsePositionBasis

False

Data senes

Price based on

Last

Type

Minute

Value

47 (1;120;1)

Time frame

From

9/26/2017

To

1/25/2018

Session template

830355

General

Include commission

False

Label

jkShapes2YM

Maximum bars look back

TwoHundredFiftySix

Min. bars required

20

Historical Fill Processing

Fill type

Default

Slippage

0

Optimize

GO: # of Generations

5

ProftiLoss ()

T T
10M&20M7 112017

T
TM2017
Date

T
12082017

T
12023207

T
1/6/2018

All Strategies Illustratecand Performance
Resultsare HistoricalSimulations. Past
Performance does not guarantee similar
future results.




My Main Products: Ideas, Service anc
Support, when YOU need It!



