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| | Performance Summary: All Trades
... Total net profi $ 653 Open position P/L $  0.00
. Gross profit $ 36.03 Gross loss $ -29.50
Total # of trades 29 Percent profitable 45%
. Number winning trades 13 Number losing trades 16
. Largest winning trade $ 8.38 Largest losing trade $ -6.72
. Average winning trade $ 277 Average losing trade $ -1.84
. Ratio avg winfavg loss 1.50 Avg trade(win & loss) $ 023
Max consec. winners 4 Max consec. losers 3
. Avg # bars in winners g2 Avg #bars in losers 63
...... Max intraday drawdown $ -14.22
: . Profit factor 1.22 Max # contracts held 1
. Account size required $ 1422 Return on account 46%
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jsConsecCloseRev Caterpillar Inc-Daily 10/26/89 - 04/01/98

Performance Summary: All Trades

Total net profit $ 653 QOpen position PAL $ 0.00
Gross profit $ 36.03 Gross loss $ -29.50
: : Total # of trades 29 Percent profitable 45%
""" ;oo Number winning trades 13 Number losing trades 16
Largest winning trade $ 8.8 Largest losing trade $ -6.72
: : Average winning trade $ 277 Average losing trade $ -1.84
------ o Ratio avg winfavg loss 1.50 Avg trade(win & loss) $ 023
Max consec. winners 4 Max consec. losers 3
Avg # bars in winners g2 Avg # bars in losers 63
................................. Mex Infraday drawdown S -14.22
Profit factor 1.22 Max # contracts held 1
: : Account size required $ 1422 Return on account 46%
______ B e i
zl}'n;"z

MBD JQU JQD AQU SQD OQD NQU DQD 91 F91 M91 A91 I"-J'|91

=] o |



Caterptllar Inc- IIliauIyr

) Consecutwe Close Wlth Reverse Cond & L|q Rl

. _1 ............ .......... | I ..................... 1 — ey — e e — T— esemssd o :













Caterplllar Inc- Deulyr

| Consecutwe Close Wlth Reverse Cond & L|q Rule

bk H ...................................... T— T R— S— S— I— S— S— S— R— -
S]ten Reprt Perf-rll:ll:e Slll'l:r]r | | | | | | Em
s\ Fle@a [ [ I 101 ] | :
________________________ jsConsecCloseRevwligq Caterpillar Inc-Daily 10/26/89 - 04/01/98
Performance Summary: All Trades
: Total net profit $ -3.97 Qpen position PAL $ 0.00
""""""""""""" Gross profit $ 4575 Gross loss $ -49.72
: rl|l Total # of trades 50 Percent profitable 30%
[lr’ﬂl Number winning trades 15 Number losing trades 35
e |1 ?l
Largest winning trade $ 10.00 Largest losing trade $ -531
Average winning trade $ 3.05 Average losing trade $ -142
Ratio avg winfavg loss 2.15 Avg trade(win & loss) $ -0.08
......................... Max consec. winners 4 Max consec. losers 10
Avg # bars in winners 54 Avg #bars in losers 18
_________________________ Max intraday drawdown $ -22.15
Profit factor 0.92 Max # contracts held 1
Account size required $ 2215 Return on account -18%
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