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© G6B-057 01/09/2010° - 21/01/2011 (60 minute bars) British Pound (Elec) Cont Liq — Template: James 16
Fn 10/12/10 00:00 (G6B-201103) 0~15762 H=~15767 L=1.5756 C-15762
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SAUD-USD@PFG (10min) /  SAUD-USD@PFG (12tick breakouf) ; SAUD-USD@PFG(Smin) / GBA-057(12tickbreakout) ; GBA057(12tickbreakou) / G6B-057 (60 min);

G6B-057: ~21/01/2011 (60 minute bars) British Pound (Elec) Cont Liq — Template: James 16
Thu 09/12/10 14:00 (G6B-201103) 0-15755 H-15792 L-15738 C-15788 MovingAvgX- 15776 <Above 34 MAX> Hull Moving Average- 1.5743 Hull Moving Average~ 1.5770
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SAUD-USD@PFG(10min) /  SAUD-USD@PFG (12tickbreakou) / SAUDUSD@PFG(Smin) / G6ADS7(12tickbreakou) / GA057(12tickbreakou) / G6B-057 (60 min)/

Below is the backtest of the pinbar reversal trades with a stop at the opposite end of the pin and a
target of 140 pips
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W a pinbar G6B 60 min play [Strategy]

@ Run £ Orders | Bl Notes . Print |

G6B-057: 02/09/2010° - 21/01/2011 (60 minute bars) British Pound (Elec) Cont Liq — Template: James 16
Fri 10/12/10 19:00 (G6B-201103) O=15785 H~15795 L=15780 C~15785 MovingAvgX~ 15794 <Above 34 MAX> Hull Moving Average~= 1.5781 Hull Moving Average= 1.5808

Rules | lnputs | Data | Setings |

[~ Setall Inputa with tho same name o tia same values

[Rule Name 5 lnpu\ Vale Optimze
@ exit short profit target 2 TS 140

a exitlong profittarget 2 T2 140

a ext short at High of bar prev o entry(static) numbars 1

@ exit short at High of bar prev to entry(static) numticks 1

3 exitlong st low of bar prev 1o entry (static)  numbars 1

a exitlong atlow of bar prev 1o entry (static)  numticks 1

a entry long Pinbar Rev buy
a antry long Pinbar Rev buy
a antry long Pinbar Rev buy
a entry long Pinbar Rev buy
3 entry long Pinbar Rev buy
8 eniry short pinbar rev sell

a entry short pinbar rev sell

sip|a]
15940

1.56920
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o Save As BB Repame | X Wizard 2 Toolbox

numbarsHmal 9
numbarsHma2 25
numbarsAtr 21
numAtmultply 075
numstokes 20
numbarsHmal 9
numbarsHma2 25

T Ll L2 IFe a entry short pinbar rev sell numbarsAtr 21
—_ | |aentry shonpinbar rev sell sumAtrmultply 075
SAUD-USOD@PFG (10min) / SAUD-USD@PFG (12 tick breakout) /  SAUD- @ entry shornt plﬂbalilﬁv sall mm!:loko: 3‘!

From date 08/10/2010, To date 07/01/2011,

Overall

Total NetProfit: $4,144 ProfitFactor($Wins/$Losses): 4.75
Total Trades: 12 Winning Percentage: 50.0%
Average Trade: $345 PayoutRatio (Avg Win/Loss):  4.75
Avg #ofBarsinTrade: 15.83 Z-Score (W/L Predictability):  -0.9
Avg #ofTradesperYear: 47.6 Percentinthe Market: 2.4%
Max Closed-outDrawdown: -$700 Max Intraday Drawdown: -$913
AccountSize Required: $3,006 Return Pct: 137.9%
OpenEquity: $0 Kelly Ratio: 0.3946
CurrentStreak: 3Wins Optimal f: 0.45
Winning Trades Losing Trades

Total Winners: 6 Total Losers: 6
Gross Profit: $5,250 Gross Loss: -$1,106
Average Win: $875 AverageLoss: -$184
LargestWin: $875 LargestLoss: -$213
LargestDrawdowninWin:  -$125 LargestPeakinLoss: $756
Avg Drawdownin Win: -$74 Avg PeakinlLoss: $370
Avg RunUp inWin: $875 AvgRunUpinLoss: $370
Avg RunDowninWin: -$74 Avg RunDowninLoss: -$184
MostConsec Wins: 3 MostConsec Losses: 4

Avg #ofConsec Wins: 2.00 Avg #ofConsec Losses: 3.00
Avg #ofBars inWins: 16.83 Avg #ofBarsinLosses: 14.83

Below is the backtest of the pinbar reversal trades with a stop at the opposite end of the pin and a
target of 140 pips and target beyond which there is a trailing stop of the low of three previous bars

Y Woodies CCI Navigator PLATINUM v5.6 -~ Chart Page: Trading AUD-USD
[ue Edit View Reports Charts Drawing Trading Help tat

‘G6B-057- 02/09/2010* - 21/01/2011 (60 minute bars) British Pound (Elec) Cont Lig ~ Template: James 16
Thu 09/12/10 17:00 (G6B-201103) 0=15716 H=15732 L=15700 C=15722 MovingAvgX= 15788 Hull Moving Average= 1 5746 Hull Moving Average= 1.5750
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Y Woodies CCI Navigator PLATINUM v5.6 - Chart Page: Trading AUD-USD

Eile Edit View Reports Charts Drawing Tradmg Help

D GEB-057- ~21/01/2011 (60 minute bars) British Pound (Elec) Cont Liq ~ Template: James 16
Thu 09/12/10 17:00 (G6B-201103) 0=15716 H=15732 L=15700 C=15722 MovingAvgX= 15788 Hull Moving Averago= 15746 Hull Moving Average= 15750

@ 2 pinbar G68 60 min play [Strategy)

@ Run £ 0rders ENotes o Print | [ Save @l Save As B Rename X

Rules | Jnputs | Data | Semngs |

[ Setall Inputs with the same name 1o the same values

[Rule Name

a ext short profit target 2

a ext long profittarget 2

a extlong after T hitand when pulls back

a extlong sfter T hit and when pulls back

a extlong after T hit and when pulls back

3 ext shon after T hitand when pulls back
a exit shont after T hit and when pulls back
@ ext short after T hitand when pulls back
a exit short at High of bar prev to entry(static)
a ext short at High of bar prev 1o entry(stasc)
a exitlong at low of bar prev to enry (static)
a awtlong at low of bar prev to entry (static)
a entry long Pinbar Rev buy

a entry long Pinbar Rev buy

a entry long Pibar Rev buy

a entry long Pinbar Rev buy

a enlry long Pmbar Rev buy

a entry short pinbar rev sell

a entry shot pinbar rev sell

Input Value
Tis 140
T2 140
TATstop B
exit bars 3
numticks 0
TATstop 65
exit bars 3
numbicks 0
numbars 1
numticks 1
numbars 1
numticks 1
numbarsHmal 9
numbarsHma2 25
numbarsAlr 21
numAtrmultiply 075
numstokes 20

numbarsHmal 9
numbarsHma2 25
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Al e S Lt o 0&@@_1_7_00 a entry short pinbar rev sell numbarsAlr 21
| ;AUDUSD@PFGUOM) /  $AUD-USD@PFG (12 tck breakout) $AUD-USD@FPFG (5 min) / ::::Yy i:ﬁ:}:ﬁ: ;:: iZ: — ::x.:l:r o ?um
Position selection All trades, From date 08/10/2010, To date 07/01/2011,
Overall
Total NetProfit: $5,231 ProfitFactor ($Wins/$Losses): 7.70
Total Trades: 12 Winning Percentage: 66.7%
Average Trade: $436 PayoutRatio (Avg Win/Loss):  3.85
Avg #ofBarsinTrade: 14.67 Z-Score (W/L Predictability):  -0.6
Avg#ofTradesperYear: 476 Percentinthe Market: 2.2%
Max Closed-outDrawdown: -$406 MaxIntraday Drawdown: -$588
AccountSize Required: $2,681 ReturnPct: 195.2%
OpenEquity: $0 Kelly Ratio: 0.5800
CurrentStreak: 3Wins Optimalf: 0.62
Winning Trades Losing Trades
Total Winners: 8 Total Losers: 4
Gross Profit: $6,013 Gross Loss: -$781
Average Win: $752 AverageLoss: -$195
LargestWin: $875 LargestLoss: -$213
LargestDrawdowninWin:  -$125 LargestPeakinLoss: $650
Avg Drawdownin Win: -$69 Avg PeakinLoss: $241
Avg RunUp inWin: $812 AvgRunUpinLoss: $241
Avg RunDowninWin: -$69 Avg RunDowninLoss: -$195
MostConsec Wins: 3 MostConsec Losses: 2
Avg #ofConsec Wins: 267 Avg #ofConsec Losses: 2.00
Avg #ofBarsinWins: 16.00 Avg #ofBarsinLosses: 12.00
Profit Pcr Trade
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Profit Per Trade
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Below is the test with identical parameters back tested over 16 months

From date 13/08/2009, To date 07/01/2011, Chart By Date, Ignore trades <= -999,999,999, Ignore
trades >= 999,999,999, Ignore big wins 0, Ignore big losses 0, Profit is >=0.00, Show cents No, Show Max

Intra No
Overall
Total NetProfit: $7,856
Total Trades: 38
Average Trade: $207
Avg #ofBarsinTrade: 8.82
Avg#ofTradesperYear:  27.1
MaxClosed-outDrawdown: -$3,025
AccountSize Required: $5,118
OpenEquity: $0
CurrentStreak: 3Wins
Winning Trades
Total Winners: 17
Gross Profit: $12,594
Average Win: $741
LargestWin: $875
LargestDrawdowninWin:  -$406
Avg Drawdown in Win: -$111
Avg RunUp inWin: $811
Avg RunDowninWin: -$111
MostConsec Wins: 4
Avg #ofConsec Wins: 2383
Avg #ofBarsinWins: 15.06
Profit Per Trade
¥ ¥ N
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ProfitFactor ($Wins/$Losses): 2.66
Winning Percentage: 44.7%
PayoutRatio (Avg Win/Loss): 3.28
Z-Score (W/L Predictability):  -2.8
Percentinthe Market: 3.9%
Max Intraday Drawdown: -$3,025
ReturnPct: 153.5%
Kelly Ratio: 0.2791
Optimalf: 041
Losing Trades
Total Losers: 21
Gross Loss: -$4,738
AverageLoss: -$226
LargestLoss: -$350
LargestPeakinLoss: $425
Avg PeakinLoss: $126
AvgRunUpinLoss: $126
Avg RunDowninLoss: -$234
MostConsec Losses: 14
Avg #ofConsec Losses: 4.20
Avg #ofBarsinLosses: 3.76
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Profit P_cr Trade

' W P .
Leng Trades Short Trades g Trage = $306T4 qulﬁ}: Curve
| T.
Mo Do 1105 0 on OG0 Longes it 35 o enig B 1200

$ui Do, 750 -4
~T0

500 i
000

250 Iy

_EaRE- 8 __ . _

I III III I II | | \ i

250 — = — -
1 i L = L o000

10 n k] . 1
=-1000

As a benchmark comparison below is chart and table showing all pinbar trades are taken with no filters

o

e 020972000"  menute - q — ate ; S
Thu DG/01/11 1400 (G68-201103) O=15484 H-15509 L=15480 C~15506 MovingAvgX~ 15526 Hull Moving Average= 15476 Hull Moving Average~- 1 5492

@ 5 pinbar G6B 60 min play [Strategy)
@ Run £ Orders Bl Notes s Print el ol Save As D Regame
Bules | faputs | Data | Setings |

[ Set il Inputs with the sama name 1 the same values

Fude Nome Inpet Vake
3 ext shot proft target 2 s 140
o extlong prof target 2 e 140

aextiong ater T htandwhenpuls back  T4Tstop 35

sextlong ster Theandwhenpuls back  exitbars 3
B exklong ter Theand whenpuls back  numbicks 0

@ ext short aler T it and whes pulls back  T4Tstop €5
& ext shot et Thtand when pulls back  emtbars 3
@ st short afer T htand when pulls back  numbicks 0
8 ext short at High of baw prev 1o entry(sssnc) numbaes 1
1210 030V [TTIGH s 050111 120 | OTOWIY @ 2ot Short 3t High of bav prev 10 selry(stanc) numicks |
“ 3 ext long 3t low of bar prev 10 erlry (statc)  numbars 1
- 8 et long 3t low of baw prev 1o eetry (statc) _ numbicks 1

" SAUD-USD@PFG (10 min) SAUD-USD@PFG (12 bck breakout) SAUD-USD@PFG (5 men) GEA057 (128ct

From date 01/10/2010, To date 21/01/2011,

Overall

Total NetProfit: -$125 ProfitFactor ($Wins/$Losses): 0.99
Total Trades: 113 Winning Percentage: 18.6%
Average Trade: -$1 PayoutRatio (Avg Win/Loss): 4.34
Avg #ofBarsinTrade: 5.46 Z-Score (W/L Predictability):  -0.5
Avg #ofTrades perYear: 365.3 Percentinthe Market: 7.7%
MaxClosed-out -$4,131 Max Intraday Drawdown: -$4,200
Drawdown:

AccountSize Required: $6,293 Return Pct: -2.0%
OpenEquity: $38 Kelly Ratio: -0.0019
CurrentStreak: 9Losses Optimalf: 0.00
Winning Trades Losing Trades

Total Winners: 21 Total Losers: 92
Gross Profit: $12,525 Gross Loss: -$12,650
Average Win: $596 AverageLoss: -$138

LargestWin: $875 LargestLoss: -$469
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LargestDrawdownin Win:

Avg Drawdown in Win:
Avg RunUp inWin:
Avg RunDowninWin:
MostConsec Wins:
Avg #ofConsec Wins:
Avg #ofBars inWins:

Profit Per Trade
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