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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Rotation Pro HGBPUSD BGN Curncy| Rl

Performance Window

Long Short  Annual Daily MACRO OUTLOOK Absolute

Ticker Pair Avg Days AvgWin Avgloss MaxWin Max Loss Trades Win/Lose Expectancy
v

Start End Start Price End Price

13 Aug 2024 | 28 Aug 2024 [1.2836  [1.3261 | .042500

Start End Avg Days AvgWin AvgLoss Max Win Max Loss Trades Win/Lose Expectancy

08 Aug 2019] 28 Aug 2024 : 5.9%

Daily GBPUSD CURNCY Absolute
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Monthly - Long only
Long Short Monthly MACRO OUTLOOK Absolute

Ticker Pair Avg Days AvgWin Avg Loss Max Win Max Loss Trades Win/Lose Expectancy
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Start End Avg Days AvgWin Avg Loss Max Win Max Loss Trades Win/Lose Expectancy
30 Sep 2019 | 28 Aug 2024 | 4586 | 19.9% [-3.6% | 136.0% e 11.34%
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Short Monthly MACRO OUTLOOK Absolute

Ticker Pair Awg Days AwvgWin AvglLoss MaxWin Max Loss Trades

WinfLose Expectancy

&
)
&
&
v
o
&
&
)
&
&
v
o
&
v
v
)
v

End Avg Days uw; WH AV L-:: 5 MaxWin Max Loss Trades Win/Lose Expectancy

30 w&p'?lilw 28 Aug 2024/ 311.7 18.4%

Monthly - Short only




Weekly - Long only
Weekly MACRO OUTLOOK Absolute

Pair Avg Days AvgWin Avg Loss MaxWin Max Loss Trades WinfLose Expectancy

@
v
)
v
v
v
v
v
v
v
v
)
v
)
v
)
]
v
v

End Avg Days J-'--.";| 'm’l uw; L-::- Max Win Max Loss Trades Win/Lose Expectancy

m 3. - 29.9%




Weekly - Short only
Long  Short N Weekly MACRO OUTLOOK Absolute

Ticker Pair AvgDays AvgWin Avgloss MaxWin Max Loss Trades Win/Lose Expectancy
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End J-'--.";I Days J-'--.-';I WH J—'-v-;l Lt:- I"f‘ax'..*."l Max Loss Trades Win/Lose Expectancy




Daily - Long only
Long et e Daily MACRO OUTLOOK Absolute

Ticker Pair Avg Days AvgWin AvgLloss MaxWin Max Loss Trades Win/Lose Expectancy
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End Avg Days J-'-'\.-';l Win J-'-'\.-';l Loss MaxWin Max Loss Trades Winflose Expectancy

49.9% _|-16.1%




Daily - Short only
Long  Short N Daily MACRO OUTLOOK Absolute

Ticker Fair Avg Days AvgWin Avgloss MaxWin Max Loss Trades Win/Lose Expectancy
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End Avg Days AvgWin Avg Loss Max Win Max Loss Trades Win/Lose Expectancy

08 Aug 'Jm 28 Aug 2024|194 [ 36% |-3.1% | 581% |-26.0% 37.3%  |-0.64%




240 minute - Long
Long Short 240 Min MACRO OUTLOOK Absolute only

Ticker Fair Avg Days AvgWin AvglLoss Max Win Max Loss Trades Win/Lose Expectancy
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o Short 240 Min MACRO OUTLOOK Absolute

Ticker Pair AvgDays AvgWin Avgloss MaxWin Max Loss Trades WinfLose Expectancy

End Avg Days AwgWin Avg Loss Max Win Max Loss Trades WinfLose Ekpe:'.”cw

—mm - 0.05°

240 minute - Short
only
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Daily - trades drill
Daily MACRO OUTLOOK Absolute down example

Ticker Pair AvgDays AvgWin Awvgloss MaxWin Max Loss Trades Win/Lose Expectancy
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