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RPRO backtest examples 

Example of trade - Long is red to blue full size, Short is blue to red full size.  No scaling in and out of positions.  (p1) 

 

Monthly - Long only and Short only (pp 3 – 4 ) -  (taking monthly bars from Bloomberg data into the app and so on through the different timeframes 

below..) 

Weekly - Long only and Short only (pp 5 - 6) 

Daily - Long only and Short only (pp 7 - 8) 

240 minute - Long only and Short only (pp 9 - 10) 

 

Example of trades drill down (p 11) 
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Monthly - Long only 



4  

Monthly - Short only 
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Weekly - Long only 
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Weekly - Short only 
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Daily - Long only 
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Daily - Short only 
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240 minute - Long   

only 
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240 minute - Short 

only 
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Daily - trades drill 

down example 


