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v Trade Analysiz
-Periodical Analvziz
----- B Settings
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Strategy Analysis

Strategy Performance Summary

Performance Ratios

Dizplavs the performance summary for all
trades, long trades and short trades.

Time Analysis

Dizplavs most important performance
ratios to quickly analvze perfomance of
the trading stratesy.

Equity Curve Detailed

The information in the Time Analysis tab
(tahle) evaluates results strictly from the
ztandpoint of time. You can set the time
frarne for displaying the results using the
Dizplay tab of the Settings dialoz box.

Equity Curve Detailed Long

Thizs graph allows greater insight into
trading performance than a uzual equity
curve graph. It displays net profit ona
bar—by—bar baziz revealing equity
drawdownz and run—ups. Flat or
non-trading periods are alzo shown to
present a detailed overview of eguity
performance.

Equity Curve Detailed Short

Thiz graph dizplays the equity curve for
long positionz only, which allows vou to
clozely analvze the long side of your
ztrategy. Flat or non—trading periodsz are
alzo shown to present a detailed overview
of equity performance. Periods of time
when the strategy is short are shown as
flat periods.

.. B Perfarmance Ratioz
. B Time Analvziz
- b4 Equity Gurve Detailed

- B Strategy Performance Summary

Thiz graph dizplays the equity curve for
zhort positions only, which allows vou to
clozely analvze the short side of your
ztrategy. Flat or non—trading periodsz are
alzo shown to present a detailed overview
of equity performance. Periods of time
when the strategy iz long are shown as
flat periods.

- k4 Equity Gurve Detailed Long

- b Equity Curve Detailed Short

- b Equity Curve Detailed with Draw Do
- k4 Equity Run—up & Drawdown

- b4 Equity Rur—up & Dravedown (%)

- b Equity Gurve Cloze To Close

- b Equity Curve Cloze To Cloze With Dramwdown
- b Buy & Hold Return

- b Walue Added Monthly Thdex

- Trade fnalvsiz

- Periodical Analvziz

.. B Settings
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= St
E Strategy Performance Summary
. s
o B Timx_e Bnalvsis ) (1)
v EEE:K e e Lone Net Profit ¥128,700 ¥128,700 na
4 Equity Gurve Detailed Short (2) Gross Profit ¥229,400 ¥229,400 n/a
- b Equity Curve Detailed with DravwDown Gross Loss (%#105,700) (3105, 700) nia
- bd Equity Run-up & Dramdown Adjusted MNet Profit 57,141 ¥57,141 n'a
v Egﬁ:g Rurcup & Drandonn (4 Adjusted Gross Profit ¥104,M17 ¥104,17 n/a
- bd Equity Curve Glose To Close With Drawdown Adjusted Gross II‘DSS (¥127.276) (¥127.276) n/a
b4 Buy & Hold Return Select Met Profit 79,5300 70,5300 nfa
k4 Value Added Monthly hdex Select Gross Profit 146,300 146,300 ]
- Trade Analysis Selsct Gross Loss (57,0000 (57,0000 na
""g #ft‘a?‘}?;;':e;nal . Account Size Required w42 700 Y42 700 nfa
1 Outliers " Return on Account 2897 2897 nia
B Rur—up/ Drawdown Return on Ihitial Gapital 123.7% 123.7% nfa
- i Trade Series fnalysiz iz Strategy Drawdown (¥54,4001) (¥54,4001) nia
- i padxla_?eues Statistics (3) M= Strategy Drawdown (5) (34 45%) (34 455 nfa
e Voo Trades Max Clase To Glase Drawdown (waz700)  (242.700) n/a
b Losing Trades Max Cloze To Gloze Drawdown (%) (27 2%) (27 2%) nfa
- b Drawdown =r i esbsin Diesoud 227 227 nfa
4 Dravdown P/L (4) | Profit Factor 217 217 nfa
o bd Maximum Adverze Excurzion Teted ot Factor 153 153 na
e gua:f:;‘m Adverss Excursion (%) Select Profit Factar 216 216 nfa
b Run—up PAL Max # Contracts Held 1000 1000 o]
- b Maximum Favorable Excurzion Slippaze Paid ¥0 0 0
- bl Maximum Favaorable Excursion (%) GCommizsion Paid %0 %0 nia
D Ij‘érlsoedtltci::ésﬂnalyms Open Pasition P/L néa nfa nfa
Annual Rate of Return 137.30% 137.30% nfa
Monthly Rate of Return 11.45% 11.45% ]
Buy Hold Return ¥807 ¥B07 rnfa
Avg Wonthly Return ¥12,370
onthly Beturn Stdlew ¥22426
(5) Total # of Trades a9 a9 o]
Percent Profitable G2.32% G2.32% %

() NOEFONRIZ ZHITLET,
(1) VAR=RMIEPL—F, BUY, Ya— MRS SNERSNET,
« All Trades : 2WGEHFOETO b L— KOk
+ Long Trades : =7 (HW) ORAE
+ Short Trades : a2 —F (80 ) DOR%AE
% X Short Trades DA 4T n/a & 72> CTWET 728, n/a &1E. not/analysis (MRFEAR
) EVWIHERTHY, Ya— DO RL— R -ELRVEAEELTVET,
(2) MEJEERRLTVET,
- Net Profit : #8482 (Gross Profit (#8U#%) — Gross Loss (¥HK)) TiHE I ET,
(B Fr—=FUrofiizRrL TVET,
+ Max Strategy Drawdown : HHOE A ETEMK LIZRK e —&2 0 (GHEK)
ZRLET,
4) TmT74y 77— ERRLTVET,
« Profit Factor : (2)?® Gross Profit = Gross Loss TalH S 41, #FRIZE SR DTfE12
2o TNDL M ERTIETT,
(BG) FL—REEEBELRRLTNVET,
- Total # of Trades : kL — R[a/%k
+ Percent Profitable : P53 (%)
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- b Performance Ratios

k4 Equity Curve Detailed

w b Equity Curve Detailed Short

kd Equity Curve Detailed with DrawDown
- b Equity Fun-up & Dramwdown 200,000 |
- k4 Equity Run-up & Drawdown (%)

k4 Equity Curve Close To Close
- b Equity Gurve Gloge To Gloze With Drawdown
- b4 Buy & Hold Return

L Walue Added Monthly Indes 175,000 |
- Trade Analvsiz
- b4 List of Trades

B Total Trade Analysis
- b Outliers
- b Run-up/Drawdonn

B Trade Series Analysis
- b Trade Series Statistics
- b4 Total Trades

L Winning Trades
- bd Lozing Trades 195 000
- b Drawdown ’ 7

14 Drawdown P/L
- b Maximum Adverse Excursion
- b Maximum Adverse Excursion (%)

&4 Run-up 100,000

Equity (%)

W\|oooo 4o

= Strategy Analysis R g
i Strategy Performance Summary Equity Curve Detailed

b4 Run-up PAL

- b Maximum Favorable Excursion !

LA Maximum Favorable Excursion (%) 2015/05/08 15:30:00
- Period\c_:al Analvziz Date
- B Settings

T
2019,/09,/08 15:3000

—Equity High (¥) —Egquity Low (¥)

~NWVFF ¥ — hTIiL, Equity Curve (=7 47 4 « I—7 : GREWFR LAY LET)
X, WS ONDORRFERARSY £7, ToFns, I<HHATIILOEZ TR TIMALE

‘j_o

= Strategy Analyziz

- B Strategy Performance Summary
- i Performance Ratioz
. B Time fnalvziz
- b Equity Gurve Detailed
- b Equity Curve Detailed Long 1)
Ak Equity Curve Detailed Short
- bl Equity Curve Detailed with Draw Doy
- bl Equity Run—up & Drawdown

- bl Equity Bun—up & Drawdowr (%)
A b4 Equity Curve Cloze To Cloze| (2)
- bl Equity Curve Gloge To Cloge With Drawdown

- bl Buw & Hold Return
- b Walue ddded Monthly Index

(1) e IR O#RB 2R L, BZA 2R L TWET,

+ Equity Curve Detailed : 7 > 7 & ¥ a— s DOEHEOE PE R
+ Equity Curve Detailed Long : & > 7 D Z D& pE gl

+ Equity Curve Detailed Short : ¥ = — kDA D& PEHIHR

(2) eI OB AR L, BT F L — FOBEBER L ET,
+ Equity Curve Close To Close : —[ElfgE D Z A5 = L ICRHE L,

uy FLzb D,



- bt Performance Ratios
B Time Analysis
- b Equity Curve Detailed
k4 Equity Curve Detailed Long
- b Equity Gurve Detailed Short
- b Equity Curve Detailed with DrawDown

—q wtth Drawdown
k4 Buy & Hald Return

= Trade Analysis
- B Ligt of Trades
- B Tatal Trade Analysiz
- B Qutliers
- B Run-up/ Dravedown

B Trade Series Analysis
- B Trade Series Statistics
- k4 Total Trades
- b Winning Trades

Equity ()

- b Dravedown
- b Drawdaown PAL

ke Maximum Adverse Excursion
b Maximum Adverse Excursion (%)

- b Run-up PAL

- b Maximum Favorable Excursion
-k Maximum Favorable Excursion (%)
- Periodical Analysis

1 Settings

- b4 Equity Run—up & Drawdown 200,000 |
b Value Added Monthly Thdex 175,000 |
130,000

b Lozing Trades 125,000 |

-k Fun-up 100,000

= Strategy Analysis )
- B Strategy Performance Summary Equity Curve Close To Close

10 20 30 40 a0 60
Trade Number
—Met Profit  * Peaks

@EMDH Z 5D —FHIZH D [Trade Analysis] @ + 227 U v 7 LTFEW,

qemmteadem fimaban

- i Total Trade Analvsiz
- HE Ciutliers

- B Run—up,/ Dravwedawn

. i Trade Series fnalvsiz
. i Trade Series Statistics

- bl Total Trades

- bl Winning Trades

o b Loging Trades

- b Dravudowvn

- b Drawdown AL

o bl Maximum Adverse Excursion

- b Run-up

- b Run—up PAL

- b Maximum Favorable Excursion
o bd Maximum Favorable Excurzion

o bd Maximum fdverse Excursion (%)

(%)

ZDOFN 51X, List of Trades, 3 X8, Total Trade Analysis # % Z#0 L 7,
« List of Trades : —[BIZ& D FL— ROFEMAEZF R L TWVET,

Trade # Order # Type Signal

GContract Profit

Date/Time Price s

¥ 8

1 EntryvLong By

2 ExitLong Zell

2019/01/08 92500 108703 1000
¥5,000 0.05%
2018/01/08 95500 108753 1000
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*Trade# : (fEIHD kL — R0 EFRLET,

*Type : =2 b U— (Entry) =27 b (Exit) (00 TERENET,

«Signal : A N T T V=DV T FNALNERINET,

 Date/Time : => hU—, BLO, =7 ¥y FOHM, FKEPERRINET,

+Price: =2 NY =LYy FOMERERSNET (HSETH, Fv— b Eoflitk
L, BEREO= ) =22 7Yy MiitgLiZ, ALPAELTWDHAEERH Y £77),
- Contracts : = hU—, BIW, =7y hOBENPRERRINET,

* Profit : & kL — FEBEDERINET,

KIZ, Total Trade Analysis #FK /R L CAEL X 9,

T
T — Total ¥ of Trades 60 60 o
. 2 Trade Series Analysie Total # of Open Trades 0 0 0
EH Trade Series Statistics Murnber Winning Trades (1 ) 43 a3 0
- bd Total Trades Murrber Loging Trades 24 24 4]
o ‘i\ggmgﬂggzs Percent Profitable 62,304 62,324 oK
- 1A Drawdamn vg Trade (win loss ¥1,793 ¥1,793 nfa
.. kd Drawdomn PAL Average Winning Trade (2) ¥5,335 ¥E,355 nda
kd Maximum Adverse Excursion Averaze Losing Trade (34,404) (34,404) nfa
- b Maximum Adverse Excursion (%) Ratio Aug Win / Aug Loss 121 121 n/a
S mzﬁg " [ Careest e e 16,000 ¥16,000 réa
. bl Maximum Favorable Excursion Largest Losing Trads (¥12,500) (¥13.500) nfa
.. b Maximum Favorable Excursion (%) Awe # Bars in Trades 7 7 nia
[ Periodical Analysis Ave ¥ Bars in Winning Trades 7 7 néa
- il Settings Ave # Bars in Losing Trades T 7 nfa
Avg ¥ Bars Between Trades 7 7 nia
Avg ¥ Bars Between Winning Trades 15835 15839 nia
Avg ¥ Bars Between Losing Trades 2843.4 28434 nia

Z 22X, BN ZEEBH L7z [Strategy Performance Summary] & B> 72 H Ao T
WET,

(1) FL—PREEEBELRRLTNET,

- Total # of Trades : b~ L — R[E%k

+ Number Winning Trades : B35 ~ L — FD[al%k

+ Number Losing Trades : &1F F L'— RO [al#k

+ Percent Profitable : 53
(2) BREOVHHEEZZR R L TWET,

+ Ave Trade(win loss) : —[EI M7=V OYEHHEE AR L, I THI L7z Strategy
Performance Summary M@ Net Profit <+ Total # of Trades ( L — Rlal¥) THE I
EJ RS

- Average Winning Trade : —[F[¥47= 0 DD b L— FOYEEFIEEZ R L, BRI THRIT L
7= Strategy Performance Summary W@ Gross Profit ~ Number Winning Trades (55

L— FEE) CEHRISNET,

- Average Losing Trade : —[A]%47=0 OAT N L— ROPEHELER L, RN THRIT L

=l



7= Strategy Performance Summary PN Gross Loss + Number Losing Trades (&1}
L— RNEH) CRHREINET,

- RatioAve Win/Ave Loss : U A7 -UU— R« LI A% MO I3HEA T,

—[a]2 7= ) ORGSR AR L, Average Winning Trade — Average Losing Trade Tt
HEnET, 7n7 4y T 70 2= PEBETTN, Y070y M Ty 7 X =0
BIICKI L THESNA O THHDIZK L, —[IM7- 0 OFHHERGICR L CRHAE S E
R

OEMDO N Z7 LD =FBIZH D [Periodical Analysis] @ + 227 U v 7 LTFIWY,

[+ Strategy Analyzis
- Trau:le F'.nal sis

- ttﬂ Dally F‘ern:u:l Bhalysis

- i Daily Rolling Period Analvsis
- B Monthly Analvziz

@ onthly Period Analvzis
- B Monthly Folling Period Bnalvsis
- B Annual Period Analyziz

- B Annual Folling Period Analvsis
b Monthly Returns & Drawdowns

o bd Manthly Returns & Drawdowns (%)
o b Monthly Sccumulative Met Profit
-« b Bverage Profit By Manth

- k4 Annual Returns & Drawdowns

- bd finnual Returns & Dravedowns (%)
- kd Annual Aoccumulative Met Profit
tual Settines

Periodical Analysis| TiZ, HZ &, AZ &, IR T L &N THOIL T E T,
Z OH ) 513 Monthly Period Analysis i 2 Z#/r L £,

Monthly Period Analysis #27 V v 7 LE3 &, FTRINRR-INET,

- Strategy Analysiz . g

--Trade ,i'nah,si’; Monthly Period Analysis

[} Perindical Analyzis Profit
-t Daily Period Analysis _ Period roi Gross Profit Gross Loss # Trades % Profitable
-t Daily Rolling Period Analysis ¥ %
-t Monthly Aralysis 1042019 ¥10000 468% ¥15,000 {%5,000) & 66.67%
- mommy Ezfl:_ﬂd P';na!Vj'SA b 03/2010 ¥5,100  2.44% ¥11,500 [36,400) 5 G6.67%
-~ @l Monthly Fiolling Period Anslyzis 08/2010  ¥43700  265% ¥48,400 (24,700) 8 62 5%
. 1 Bnmual Period Analysis
4 Al Ralling Period Analysis 0772019 ¥18200  12.41% 23,200 {%5,000) ! 77.75%
- kd Monthly Peturns & Drawdowns 05/2019  (¥2,100)  (1.41%) ¥10,100 (312,200) 5 A40%
- b Monthly Retums & Drawdowns (%) 05,2015 | ¥32,400 27 84% 37,400 (35,000) 7 25 71%
""S ’;"32::2; *gfgﬂtm;';m’;nmﬂ Profit 0472019 | (¥33.200) (22.19%) ¥2500 (35,700 7 14.20%
i Areisl Bt & Dradowns 03/2019  ¥29700  24.77% ¥40000  (%19,300) 5 77.75%
1 Azl Returrs & Drawdowes (8 02/2019  (¥5,100)  (4.08%) ¥7,900  (¥12400) 7 2857%
o bd Bnrwal Bccumulative Met Profit 0152019 395,000 LY S R Q00 0 Y 100%

+ Monthly Period Analysis : % H (Period) Z & ®fH3§ (Profit, Gross Profit & Loss) .
kL — RE% # Trades). B3R (% Profitable) MNFE RN FE T,



