Owner: Demo Owner Report Period - (Full History)

Consolidated Statistics - Demo Owner

Trade Based Statistics System Based Statistics

Gross Closed Profit: $87,383.03 Total Trades: 60
Gross Closed Loss: -$13,451.81 Trades with NO Stop: 15
Net Closed Profit $: $73,931.22 Trades with Stop: 45
Net Closed Profit %: 33.82% AVG Risk $: $425.57
Profit Factor: 6.50
. Date FROM: 05 Mar 2000
AVG Profit / Trade: $1,232.19 Date TO- 16 Mar 2005
AVG Win $: $2,184.58 Days since 1st Trade: 1,837
AVG Loss $: -$672.59 Bars since 1st Trade: 1,313
AVG Win$ /Loss $: 3.25 $ return per Day: $40.25
AVG Win %: 196.52% $ return per Bar: $56.31
AVG Loss %: -88.51% Maximum Equity $: $73,931.22
Total Trades: 60 Maximum Equity Date: CURRENT
# Winning Trades: 40 Minimum Equity $: $0.00
# Losing Trades: 20 Minimum Equity Date: START
1 H 0/ - 0,
WLIZZ:ES Rzgz 0;: ggg;’z Annual Compound Return (CAGR): 5.959%
# Max Consecutive Win: 7 Sharpe Ratio: -1.54
# Max Consecutive Loss: 5 Sterling Ratio (Period): -1.7277
AVG Days in Winning Trades: 226.93 Calmar Ratio (Period): 0.3694
AVG Days in Losing Trades: 373.25 Recovery Factor: 10.8179
AVG Days in all Trades: 275.70 Pessimistic RoR: 4.80
Largest Winning Trade $: $19,956.30 AVG Profit/Loss %: 101.51%
Largest Win Trade as % Profit: 22.84% Range Profit/Loss %: -590.00% to
Largest Losing Trade $: -$3,844.61 Standard Deviation Profit/Loss %: 321.51%
Variance Profit/Loss %: 1,033.71%
Total Trade Costs $: $1,291.82
Total Costs / Trade: $21.53 AVG Reward / Risk ratio: 3.54
System Expectancy: $1,232.19
AVG Position §: $3,643.70 System Expectancy per $ risked: $2.90
Largest Position $: $29,823.80 Normalised Expectancy: $0.34
Smallest Position $: $20.00 Kelly %: 56.4146%
Total Capital Investment: $218,621 a7 Maximum $ Drawdown (DD)Z $6,834.18
System Turnover: $482,089.75 Max $ DD FROM Date: 10 Nov 2004
Income Based Statistics $ PIZI:; _%25;&}2?};; ;8 Dec 2004
Total Capital Investment: $218,621.77 $ Peak - Valley (Bars): 22
$ Flat Time (Days): 54
Net Closed Profit $: $73,931.22
Net Closed Profit %: 33.82% Maximum % Drawdown (DD): 16.133%
Dividends Received $: $484.00 Max % DD FROM Date: 10 Nov 2004
Dividends Received %: 0.22% Max % DD TO Date: 10 Dec 2004
Trust Distributions $:  $520.00 % Peak - Valley (Days): 30
Trust Distributions %: 0.24% % Peak - Valley (Bars): 22
% Flat Time (Days): 54
Total Portfolio Income $: $74,935.22
Total Portfolio Income %: 34.28% Maximum Flat Time (Days): 65
AVG % Drawdown (DD): 6.551%
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