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Prizecl ecle ze: sredni a

Raf Average FW20KONT. C-Dai |y 01/ 16/ 1998 - 04/ 21/ 2006
Performance Summary: All Trades

Total net profit $ 18530.00 Open position P/L $ 3220.00
G oss profit $ 74040.00 G oss | oss $ -55510. 00

Total # of trades 230 Percent profitable 34%
Nunmber wi nning trades 79 Nunber |osing trades 151

Largest wi nning trade $ 5610.00 Largest |osing trade $ -3150.00
Average W nni ng trade $ 937. 22 Average | osing trade $ -367.62
Rati o avg w n/avg | oss 2.55 Avg trade(win & | oss) $ 80. 57

Max consec. w nners Max consec. | osers 11
Avg # bars in w nners Avg # bars in | osers 4

Max i ntraday drawdown $ -7810.00
Profit factor 1.33 Max # contracts held
Account size required $ 7810.00 Return on account
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System: ,, zohwia”

Wynik netto

Parametr systemu transakcyjnego
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System: ,, zohwia”

Raf Turtl e FW2OKONT.C-Daily  01/16/1998 - 04/21/ 2006
Performance Summary: All Trades

Total net profit $ 31830.00 Open position P/L $ 3070.00
G oss profit $ 67460.00 G oss | oss $ -35630. 00

Total # of trades 121 Percent profitable 42%
Nunmber wi nning trades 51 Nunber |osing trades 70

Largest wi nning trade $ 5920.00 Largest |osing trade
Average W nni ng trade $ 1322. 75 Average | osing trade
Rati o avg wi n/avg | oss 2.60 Avg trade(win & | oss)

Max consec. w nners Max consec. | osers 7
Avg # bars in w nners Avg # bars in | osers 9

Max i ntraday drawdown $ -6720.00

Profit factor 1.89 Max # contracts held
Account size required $ 6720.00 Return on account

24 kwietnia 2006 roku

$
$
$

-1750. 00
-509. 00
263. 06




WVRICIE Ze ZMmIENNo: SEl

T.C-Daily 044212006 C=3 ) g

FW20KCONT C-Daily  04421/2006 C=3161.00: +25.00 O=312600: H=3184.00 L=3031:00 v=37114 ‘Rafvolatiity 3172.00 3080.00

24 kwietnia 2006 roku



SCI

.

1€NNO

Parametr systemu transakcyjnego

-
N
<«
N
O

IC

onau YIUAM

W/

24 kwietnia 2006 roku




WVRICIE Ze ZMmIENNo: SEl

'ﬂfﬁ‘%wé’dbc‘b@,
’1/6\/'1/ 4 fbéofb\’ v& v&@&@ MRS
FFFTFLSITSLFS S
S0 S S S S S SIS

Krzyw a kapitatu Futures WIG20
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WVRICIE Ze ZMmIENNo: SEl

Raf Vol atility FW2OKONT. C Daily 01/ 16/ 1998 - 04/ 21/ 2006
Performance Summary: All Trades

Total net profit $ 39160.00 Open position P/L $ 1780.00
G oss profit $ 114920. 00 G oss | oss $ -75760. 00

Total # of trades 403 Percent profitable 43%
Nunmber wi nning trades 173 Nunber | osing trades 230

Largest wi nning trade $ 6070.00 Largest |osing trade $ -2110.00
Average W nni ng trade $ 664. 28 Average | osing trade $ -329.39
Rati o avg wi n/avg | oss 2.02 Avg trade(win & | oss) $ 97. 17

Max consec. w nners 6 Mux consec. |osers
Avg # bars in w nners 7 Avg # bars in |osers

8
3

Max i ntraday drawdown $ -6030.00
Profit factor 1.52 Max # contracts held
Account size required $ 6030.00 Return on account
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