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Performance All trades Long trades Short trades
Total net profit $16,312.80 $9,400.00 $6,912.80
Gross profit $40,034.40 $23.237.60 $16,796.80
Gross loss ($23,72160) ($13,837.60) ($9,884.00)
Commission $331.20 $192.00 $139.20
Profit factor 169 168 170

Max. drawdown ($2,454.40) ($2,356.80) ($2,172.00)
Sharpe ratio 113 074 1.02
Sartino ratio 385 248 100

Ulcer index 0.02 .02 002

R squared [ake]] 0.88 083

Total Fees $0.00 $0.00 $0.00
Probability 0.24% 134% 365%
Start date 7/24/2025

Start time 12:00 AM

End date 7/20/2026

End time 12:00 AM

Total # of trades 138 80 58

Percent profitable 39.13% 38.75% 39.66%

# of winning trades 54 N 23

# of losing trades B4 49 35

# of even trades 0 0 Y]

Total slippage 0 0 o]

Avg. trade $118.21 $117.50 $119.19
Avg. winning trade $741.38 $749.60 $730.30
Avg. losing trade ($282.40) ($282.40) ($282.40)
Ratio avg. win [ avg. loss 263 285 259

Max. consec. winners 5 5 3

Max. consec. losers 8 8 6

Largest winning trade $962.60 $749.60 $962.60
Largest losing trade ($282.40) ($282.40) ($282.40)
Avg. # of trades per day 070 on o072

Avg. time in market 1191.07 min 1133.89 min 1269.93 min
Avg. bars in trade 39.86 3814 4222
Profit per month $1.73359 $1.75890 $1,802.05
Max. time to recaver 56.96 days 3523 days 35.88 days
Longest flat period 8.18 days 7.28 days 6.01 days
Avg. MAE $222.90 $22396 $22143
Avg. MFE $415.86 $399.38 $438.60
Avg. ETD $297.65 $281.88 $319.42




