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Perfonnance summary 

All trades Long trades Short trades 

Total Net Profit 57125S -4455 5 61530 S 

Gross Profit 321430 $ 2525 S 318905 S 

Gross Loss 264305 S 6930 S 25c'325 S 

Profit Factor 122 0 36 124 

Total Number of trades 953 21 932 

Percent Profitable 51 21 % 33 33 % 51 61 % 

\Vinning Trades 438 431 

Losing Trades 465 14 451 

Avg Trade Net Profit 337 28 S 120 24 S 3-42 17 S 

Avg Winning Trade 653 67 $ 360 71 S 663 S 

Pa-,,out Ratio (Avg ·,Vin/Loss) 1 16 0 "2 1 16 

Avg Losing Trade 563 4 $ 493 57 S 570 57 S 

Avg Profit b)' Day 42 47 S -165 5 46 65 S 

Avg Profit by Month 396 7 $ -234 47 S 427 64 S 

Avg Profit b)' Year 4760 42 S -556 37 S 5131 67 S 

Largest \.V11ning Trade 3395 $ 815 S 3395 S 

Largest Losing Trade 

Avg Consecutive \.V111ning Trades 1 99 17 1 98 

Avg Consecutive Losing Trades 1 89 2 185 

Max Consecutive \Vinning Trades 10 2 10 

Ma:.:: Consecutive Losing Trades 7 3 

Avg Bars in Total Trades 10 75 7 43 1083 

Avg Bars 1n \'Vinnin-g Trades 11 18 7 14 11 24 

Avg Bars in Losl"'lg Trades 10 31 7 64 1039 

Drawdown 19060 S 4455 5 19375 S 

% Drawdown 49 05 % 44 55 % 4295% 

SQN CL 3.12.153 performance results using 15 min testing 



















TradeStation TradeManager Performance 
Report

CL 4.22.152, @CL, 15 min., 1/1/2015 6:15:00 PM - 12/29/2017 5:00:00 
PM

TradeStation Performance Summary

All Trades Long Trades Short Trades
Total Net Profit $10,345.00 ($535.00) $10,880.00
Gross Profit $58,770.00 $480.00 $58,290.00
Gross Loss ($48,425.00) ($1,015.00) ($47,410.00)
Profit Factor 1.21 0.47 1.23

Roll Over Credit $0.00 $0.00 $0.00
Open Position P/L $0.00 $0.00 $0.00

Select Total Net Profit $7,085.00 ($535.00) $7,620.00
Select Gross Profit $55,510.00 $480.00 $55,030.00
Select Gross Loss ($48,425.00) ($1,015.00) ($47,410.00)
Select Profit Factor 1.15 0.47 1.16

Adjusted Total Net Profit $789.86 ($1,460.42) $1,364.69
Adjusted Gross Profit $53,730.51 $140.59 $53,254.51
Adjusted Gross Loss ($52,940.65) ($1,601.01) ($51,889.82)
Adjusted Profit Factor 1.01 0.09 1.03

Total Number of Trades 251 5 246
Percent Profitable 54.18% 40.00% 54.47%
Winning Trades 136 2 134
Losing Trades 115 3 112
Even Trades 0 0 0

Avg. Trade Net Profit $41.22 ($107.00) $44.23
Avg. Winning Trade $432.13 $240.00 $435.00
Avg. Losing Trade ($421.09) ($338.33) ($423.30)
Ratio Avg. Win:Avg. Loss 1.03 0.71 1.03
Largest Winning Trade $1,665.00 $335.00 $1,665.00
Largest Losing Trade ($1,475.00) ($495.00) ($1,475.00)
Largest Winner as % of Gross Profit 2.83% 69.79% 2.86%
Largest Loser as % of Gross Loss 3.05% 48.77% 3.11%

Net Profit as % of Largest Loss 701.36% -108.08% 737.63%
Select Net Profit as % of Largest Loss 480.34% -108.08% 516.61%
Adjusted Net Profit as % of Largest Loss 53.55% -295.03% 92.52%

Max. Consecutive Winning Trades 6 1 6
Max. Consecutive Losing Trades 6 2 6
Avg. Bars in Total Trades 13.39 10.00 13.46
Avg. Bars in Winning Trades 13.52 10.00 13.57
Avg. Bars in Losing Trades 13.23 10.00 13.31
Avg. Bars in Even Trades 0.00 0.00 0.00

Max. Shares/Contracts Held 1 1 1
Total Shares/Contracts Held 251 5 246
Account Size Required $3,745.00 $870.00 $3,745.00
Total Slippage $5,020.00 $100.00 $4,920.00
Total Commission $1,255.00 $25.00 $1,230.00

Return on Initial Capital 10.35%
Annual Rate of Return 3.30%
Buy & Hold Return -19.03%
Return on Account 276.23%
Avg. Monthly Return $287.36
Std. Deviation of Monthly Return $1,049.77

Return Retracement Ratio 3.77
RINA Index 580.53
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SQN CL 3.12.153 tradestation code
15 minute timeframe with 1 minute precision 

(look inside bar)



Sharpe Ratio 0.11
K-Ratio n/a

Trading Period 2 Years, 11 Months, 23 days, 2 hours
Percent of Time in the Market 2.97%
Time in the Market 1 Month, 1 day, 9 hours, 15 Minutes
Longest Flat Period 18 days, 15 Minutes

Max. Equity Run-up $12,810.00
Date of Max. Equity Run-up 12/6/2017 12:15
Max. Equity Run-up as % of Initial Capital 12.81%

Max. Drawdown (Intra-day Peak to Valley)
Value ($4,770.00) ($1,760.00) ($4,770.00)
Date 5/1/2015 08:15
as % of Initial Capital 4.77% 1.76% 4.77%
Net Profit as % of Drawdown 216.88% -30.40% 228.09%
Select Net Profit as % of Drawdown 148.53% -30.40% 159.75%
Adjusted Net Profit as % of Drawdown 16.56% -82.98% 28.61%

Max. Drawdown (Trade Close to Trade Close)
Value ($3,745.00) ($870.00) ($3,745.00)
Date 01/25/17 12:00
as % of Initial Capital 3.75% 0.87% 3.75%
Net Profit as % of Drawdown 276.23% -61.49% 290.52%
Select Net Profit as % of Drawdown 189.19% -61.49% 203.47%
Adjusted Net Profit as % of Drawdown 21.09% -167.86% 36.44%

Max. Trade Drawdown ($1,450.00) ($640.00) ($1,450.00)
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