	

	Attention! When presenting the results of this strategy commission and slippage were considered zero. Please note this is not realistic and in real life those values can bias the results noticeably. The proper values of commission and slippage may be selected in the Properties dialog box. 
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	Strategy Performance Summary
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All Trades
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Long Trades
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Short Trades
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Net Profit 
$204.00

$165.00

$39.00

Gross Profit 
$714.50

$366.50

$348.00

Gross Loss 
($510.50)
($201.50)
($309.00)
Adjusted Net Profit 
$102.63

$100.09

$25.89

Adjusted Gross Profit 
$668.18

$333.45

$380.45

Adjusted Gross Loss 
($565.54)
($233.35)
($354.55)
Select Net Profit 
$641.00

$332.00

$303.00

Select Gross Profit 
$708.50

$366.50

$342.00

Select Gross Loss 
($67.50)
($34.50)
($39.00)
Max Strategy Drawdown 
($41.00)
($31.00)
($45.50)
Max Strategy Drawdown (%) 
(0.04%)
(0.03%)
(0.04%)
Account Size Required 
$41.00

$31.00

$45.50

Return on Account 
497.56%

532.25%

85.71%

Return on Initial Capital 
0.20%

0.16%

0.03%

Return on Max Str Drawdown 
497.56%

532.25%

85.71%

Profit Factor 
1.39

1.81

1.12

Adjusted Profit Factor 
1.18

1.42

1.07

Max # Contracts Held 
1

1

1

Commission Paid 
$0.00

$0.00

$0.00

OpenPosition P/L 
$0.00

$0.00

$0.00

Annual Rate of Return 
100.20%

N/A

N/A

Monthly Rate of Return 
(99.99%)
N/A

N/A

Buy/Hold Return 
4.63%

N/A

N/A




