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But also sacrlflces Ioss recovery after trend reversal










F“OME}{ Gold Dallf

qumdatlon ruEe avmds \:lrtually entlre Ioss durmg ‘| qu Wik | f ‘%
this phase of sustained downtrend ~ — MR Y




COMEX Gold-Daily

| Hw COLinter trendW|th125 day hlgh/Iow Ilqmdatlon ruleé

oo\ &SOdayfllterscreené




cggME_;g__Ggm,gaigy________,g____.____,g ___________ S S S U S NS SOOI SO S SO SN SO S

ARASEIRNARNRRNARIA

Fllterellmlnatesnewsell “ I~







COMEX Gold-Daily :




: Systerm Report: Perfermance Sammary

i

-Profit factor
Account size required

e e

1. Total net profit
$ 95:Gross profit

Total # of trades
Number winning trades

Largest winning trade
Average winning trade
Ratio avg winfavg loss

Max consec. winners

.......... ........ Ayg # bars |n Wlnners

..... Max intraday drawdown

~Profit factor
‘J”|9 Account size required

$ 2410.00
$ 18310.00
37
22
$ 2470.00
$ 83227
0.79
6
13
$ -8920.00
1.15
$ 8920.00
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(jsmaband3 COMEX Gold-Daily 01/02/90-03/20/8 Lo
Performance Summary: All Trades i

ETotaI het profit $ 8660.00 Open position PAL $ 000 [.. ...........
: Gross profit $ 23720.00 Gross loss $-15060.00 : :
ETataI # of trades 29 Percent profitable 2%

{Number winning trades 18 Number losing trades

éLargest winning trade $ 3060.00 Largest losing trade $ -7530.00

:Average winning trade $ 1317.78 Average losing trade $ -2151.43

:Ratio avg win/avg loss 0.61 Avg trade(win & loss) $ 34640

Max consec. winners 6 jsmaband3A COMEX Gold-Daily 01/02/90 - 03/20/98
"'|Avg # bars in winners 50

Performance Summary: All Trades
Max intraday drawdown $ -95.

Open position P/L
(Gross loss

Percent profitable
Number losing trades

Largest losing trade
Average losing trade
Avg trade(win & loss)

Max consec. losers

Avg # bars in losers

Max # contracts held
Return on account
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.jsmaband3 COMEX Gold-Daily 01/02/90 - 03/20/38

ETotaI net profit
: Gross profit

ETataI # of trades
:Number winning trades

éLargest winning trade
:Average winning trade
:Ratio avg win/avg loss
1'

Max consec. winners

"|Avg # bars in winners

Max intraday drawdown
-Profit factor
Account size required

e e

90 Apra0 Julgg

Performance Summary: All Trades i
$ 8660.00 Open position P/L $ 000 ..
$ 23720.00 Gross loss $-15060.00
25 Percent profitable 72%
18 Number losing trades 7
$ 3060.00 Largest losing trade $ -7530.00
$ 1317.78 Average losing trade $ -2151.43
0.61 Avg trade(win & loss) $ 34640 : :
III.IIIIiIIII
6 |jsmaband COMEX Gold-Daily 01/02/90 - 03/20/98
50
Performance Summary: All Trades
$ -953
1.5 Total net profit $ 12900.00 QOpen position P/L
$ 953Gross profit $ 27540.00 Gross loss
Total # of trades 37 Percent profitable
__________________ Number winning trades 19 Number losing trades
Largest winning trade $ 3060.00 Largest losing trade
fiAverage winning trade $ 144947 Average losing trade
Ratio avg winfavg loss 1.78 Avg trade(win & loss)
Max consec. winners 6 Max consec. losers
-------------------- Avg # bars in winners 42 Avg #bars in losers
-------------------- Max intraday drawdown $ -8620.00
Profit factor 1.88 Max # contracts held
Account size required $ 8620.00 Return on account




: Systerm Report: Perfermance Sammary

SiNe|F=@@| [ ] 1F ] 1

.jsmaband3 COMEX Gold-Daily 01/02/90 - 03/20/38

ETotaI net profit
: Gross profit

ETataI # of trades
:Number winning trades

éLargest winning trade
:Average winning trade
:Ratio avg win/avg loss
1'

Max consec. winners

"|Avg # bars in winners

Max intraday drawdown

-Profit factor
Account size required

e e

90 Apra0 Julag

Performance Summary: All Trades i
$ 8660.00 Open position PAL $ 000 |.. T
$ 23720.00 Gross loss $-15060.00 : :
25 Percent profitable 72%
18 Number losing trades
$ 3060.00 Largest losing trade $ -7530.00
$ 1317.78 Average losing trade $ -2151.43
0.61 Avg trade(win & loss) $ 34640
6 [(jsmaband2B COMEX Gold-Daily 01/02/90 - 03/20/98 | |
50
Performance Summary: All Trades
$ -953I
1.5/ Total net profit $ 21380.00 Open position P/L
$ 953(Gross profit $ 27680.00 Gross loss
{Total # of trades 23 Percent profitable
. |Number winning trades 15 MNumber losing trades
?Largest winning trade $ 3990.00 Largest losing trade
lAverage winning trade $ 184533 Average losing trade
|Ratio avg win/avg loss 2.34 Avg trade(win & loss)
EMax consec. winners 6 Max consec. losers
---------------------- |Avg # bars in winners 43 Avg # bars in losers
...................... Max intraday drawdown $ -5230.00
Profit factor 4.39 Max # contracts held
Account size required $ 5230.00 Return on account
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jsmaband3 Aluminum Co Amer-Daily 10/26/89 - 04/01/98

Performance Summary: All Trades

Total net profit $ 3787 Open position P/L
Gross profit $ 6656 Gross loss
Total # of trades 27 Percent profitable
Number winning trades 17 Number losing trades
........................................................................ Largest winning trade $ 10863 Largest losing trade
Average winning trade $ 392 Average losing trade
Ratio avg winfavg loss 1.36 Avg trade(win & loss)
: ; : : : : - Max consec. winners 7 Max consec. losers
............ .......... ........... .......... ............ .......... ...... A vg # bars in winners 81 Ayg # bars in losers
Max intraday drawdown $ -16.69

Profit factor 2.32 Max # contracts held

| T | SRS SN SN S—— — Account size required 16.69 Return on account
90 Aprab Jul
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jsmaband2B Aluminum Co Amer-Daily 10/26/89 - 04/01/98

Performance Summary: All Trades

Total net profit $ 1.3 Open position P/L
Gross profit $ 5338 (Gross loss
Total # of trades 25 Percent profitable
Number winning trades 10 Number losing trades
.......... .......... ...... Largest winning trade $ 1063 Largest losing trade
: : : : : . Average winning trade $ 534 Average losing trade
Ratio avg winfavg loss 1.54 Avg trade(win & loss)
: : : : : . Max consec. winners 4 Max consec. losers
............ Avg#bars in Winners 35 Ayg#bars in |OSEI'S
Max intraday drawdown $ -34.69
: : : : : : Profit factor 1.03 Max # contracts held
e Account size required $ 3469 Return on account
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-/ Even during this trending phase, stops don't
" provide much benefit because choppiness of tre
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