The Pequod Back Test ($10,000)
1Year (7/16-7/17)

5 Year (7/12-7/17)

H1
Gross Profit
Gross Loss
Net
% Gain/Loss
Win % Long
Win % Short
Max DD

H4
Gross Profit
Gross Loss
Net
% Gain/Loss
Win % Long
Win % Short
Max DD

D
Gross Profit
Gross Loss
Net
% Gain/Loss
Win % Long
Win % Short
Max DD
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1H1 1H1 1H1 1H1 1H1 1H1 1H1 1H1 1H1 1H1 1H1 1H1 1H1 1H1
$ 67361 S 563.99 $ 78227 $ 786.56 $ 79474 S 84370 $ 700.87 | $ 3,389.94 $ 357848 $ 441811 $ 445194 $ 282039 $ 468287 $ 3,683.12
$  (827.40) $  (839.45) $  (741.16) $  (900.30) $  (678.53) $ (1,176.80) $ (1,043.19)] $ (4,24835) $ (3,71037) $ (4,176.76) $ (4,933.63) $ (4,075.24) $ (4,962.87) $ (4,591.25)
$  (153.79) §  (275.46) $ 4111 $ (113.74) ¢ 11621 $  (333.10) $  (342.32)) $  (858.41) $  (131.89) $ 24135 $  (481.69) $ (1,254.85) $  (280.00) $  (908.13)
-1.54% -2.75% 0.41% -1.14% 1.16% -3.33% -3.42%| -8.58% -1.32% 2.41% -4.82% -12.55% -2.80% -9.08%
78.41% 80.88% 75.95% 78.26% 84.55% 78.72% 80.46%| 64.42% 68.03% 64.98% 62.04% 63.48% 65.88% 69.74%
77.78% 65.79% 85.45% 79.17% 83.00% 75.21% 72.45%) 60.15% 65.15% 68.42% 64.71% 65.53% 61.76% 63.97%
4.17% 3.25% 6.21% 2.14% 141% 4.55% 5.62% 12.07% 5.27% 7.95% 10.83% 14.46% 10.90% 14.91%
1H4 1H4 1H4 1H4 1H4 1H4 1H4 1H4 1H4 1H4 1H4 1H4 1H4 1H4
$ 34538 $ 11021 $ 208.44 S 179.81 $ 30044 S 23230 $ 460.65 | $ 144331 $ 93242 980.20 $ 91821 § 860.36 $ 949.77 $  1,850.23
$  (18210) $  (314.22) $  (344.84) $  (214.80) $  (165.40) $  (123.90) $  (123.99)| $ (1,331.70) $  (999.84) $ (1,105.81) $ (1,557.72) $ (1,016.59) $ (1,538.80) $ (1,189.98)
$ 16328 $  (204.01) $  (136.40) $ (34.99) $ 13504 $ 10840 $  33666[$ 11161 $ (67.42) $  (12561) $  (63951) $  (156.23) $  (589.03) $  660.25
1.63% -2.04% -1.36% -0.35% 1.35% 1.08% 3.37%| 1.12% -0.67% -1.26% -6.40% -1.56% -5.89% 6.60%|
87.50% 69.23% 70.00% 68.18% 94.74% 78.57% 89.29%| 81.45% 82.95% 84.62% 69.49% 81.60% 81.32% 77.32%
89.47% 76.92% 70.00% 95.24% 91.07% 96.88% 94.74%) 79.63% 82.46% 78.13% 82.41% 88.99% 77.17% 88.33%
1.01% 2.80% 2.04% 1.14% 127% 1.06% 0.92% 2.36% 2.91% 2.42% 8.02% 3.65% 6.08% 6.43%)
1D1 1D1 1D1 1D1 1D1 1D1 1D1 1D1 1D1 1D1 1D1 1D1 1D1 1D1
$ 14733 $ 103.00 $ 2270 $ - $ 49.80 $ 17043 $ 2267 S 40422 $ 469.64 S 42889 $ 212.85 $ 160.55 $ 44673 S 282.34
$ (0.20) $ (71.25) $ (26.76) $  (139.20) $ (43.16) $  (207.50) $ - s (22690) $  (28L15) § (26.75) $  (471.10) $  (586.22) $  (639.10) $  (255.26)
$ 14713 $ 3175 $ (4.06) $  (139.20) $ 664 $ (37.07) $ 2267|$ 17732 $ 18849 $ 40214 $  (258.25) $  (42567) $  (19237) $ 27.08
1.47% 0.32% -0.04% -1.39% 0.07% -0.37% 0.23%| 1.77% 1.88% 4.02% -2.58% -4.26% -1.92% 0.27%)|
85.71% 100.00% 80.00% 85.71% 66.67% 76.92% 90.00% 96.30% 68.18% 80.77% 75.68% 100.00%
100.00% 83.33% 100.00% 66.67% 100.00% 81.25% 83.33% 100.00% 83.33% 75.00% 86.67% 81.82%
0.99% 1.18% 0.73% 1.47% 0.81% 1.70% 0.36%) 2.13% 2.76% 1.31% 3.63% 5.21% 3.96% 2.54%
1 Year Totals 1 Year Average 5 Year Totals 5 Year Average
H1 H1 H1 H1
Net $  (1,061.09) Net $  (151.58) Net $ (3,673.62) Net S (524.80)
% Gain/Loss -10.61% % Gain/Loss -1.52% % Gain/Loss -36.74% % Gain/Loss -5.25%
Win % Long 79.60% Win % Long 65.51%
Win % Short 76.98% Win % Short 64.24%
Max DD 3.91% Max DD 10.91%
H4 H4 H4 H4
Net $  367.98 Net $ 52.57 Net $  (805.94) Net $  (115.13)
% Gain/Loss 3.68% % Gain/Loss 0.53% % Gain/Loss -8.06% % Gain/Loss -1.15%
Win % Long 79.64% Win % Long 79.82%
Win % Short 87.76% Win % Short 82.45%
Max DD 1.46% Max DD 4.55%
D D D D
Net 27.86 Net $ 3.98 Net $ (81.26) Net $ (11.61)
% Gain/Loss 0.28% % Gain/Loss 0.04% % Gain/Loss -0.81% % Gain/Loss -0.12%
Win % Long 83.62% Win % Long 83.98%
Win % Short 90.00% Win % Short 84.49%
Max DD 1.03% Max DD 3.08%
Total Total Total Total
Net $ (665.25) Net $ (31.68) net $ (4,560.82) Net S (217.18)
% Gain/Loss -6.65% % Gain/Loss -0.32% %gain -45.61% % Gain/Loss -2.17%
Win % Long 80.96% Win % Long 76.44%
Win % Short 84.91% Win % Short 77.06%
Max DD 2.13% Max DD 6.18%



