ALL TRADES PROFIT TRADES LOSING TRADES

Gross P/L  $460.00 Total Profit $7,497.50 Total Loss $(7,037.50)
# of Trades 82 # of Winning Trades 18 # of Losing Trades 63
# of Contracts 164 # of Winning Contracts 18 # of Losing Contracts 63
Avg. Trade Time 28min 56sec Largest Winning Trade $1,610.00 Largest Losing Trade $(245.00)
Longest Trade Time 5h 28min 58sec Avg. Winning Trade $416.53 Avg. Losing Trade $(111.71)
% Profitable Trades 21.95% Std. Dev. Winning Trade $366.65 Std. Dev. Losing Trade $30.30
Expectancy $5.61 Avg. Winning Trade Time 1h 5min 16sec Avg. Losing Trade Time 17min 2sec
Trade Fees & Comm. $(355.71) Longest Winning Trade Time 5h 28min 58sec Longest Losing Trade Time 3h 51min 40sec
Total PIL $104.29 Max Run-up $2,948.59 Max Drawdown $(3,293.74)
Max Run-up, from 08/15/2021 20:09:14 Max Drawdown, from 08/16/2021 10:31:17
Max Run-up, to 08/16/2021 10:31:17 Max Drawdown, to 08/16/2021 20:28:00
WINNING VSLOSING TRADES P&L HISTORY
$1,610.00

Winning Trades: 21.95%
Breakeven Trades: 1.22%
Losing Trades: 76.83%

$(245.00)



P&L HISTORY (CUMULATIVE WITHOUT FEES) P&L HISTORY (CUMULATIVE WITH FEES)
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GROSSLOSSBREAKDOWN (LOSS TRADES, TRADE FEES & COMM.)

Trade: 95.19%
Exchange: 2.78%
Commission: 1.78%
Clearing: 0.20%
NFA: 0.05%




Symbol
ESU1
ESU1
NQU1

NQU1
NQU1
ESU1

NQU1

NQU1

NQU1
NQU1
ESU1

NQU1

NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1

Qty Buy Price

1
1
1

4458.50
4458.50
15102.00

15100.75
15111.75
4453.75

15113.50

15113.50

15092.75
15104.00
4455.00

15094.50

15072.75
15083.50
15089.75
15095.25
15102.50
15108.50
15111.75

Buy Time

08/15/2021 18:37:17
08/15/2021 18:37:17
08/15/2021 20:09:14

08/15/2021 20:17:42
08/15/2021 21:11:49
08/16/2021 01:02:02

08/16/2021 01:04:02

08/16/2021 01:04:02

08/16/2021 02:46:31
08/16/2021 03:15:04
08/16/2021 03:20:41

08/16/2021 05:39:37

08/16/2021 08:12:11
08/16/2021 09:10:01
08/16/2021 09:34:20
08/16/2021 09:34:44
08/16/2021 09:35:22
08/16/2021 09:40:18
08/16/2021 09:41:35

Duration
36min 29sec
33min 37sec

1h 28min
25sec

4min 10sec
51min 49sec

5h 28min
58sec

3h 51min
40sec

1h 27min
S4sec

1h 42min 7sec
11min 40sec

2h 15min
10sec

2h 18min
19sec

20min 28sec
28min 49sec
7sec

21sec

37sec

4min 50sec

1min 14sec

TRADES

Sell Time

08/15/2021 18:00:48
08/15/2021 18:03:40
08/15/2021 18:40:48

08/15/2021 20:13:32
08/15/2021 20:19:59
08/15/2021 19:33:03

08/15/2021 21:12:22

08/15/2021 23:36:08

08/16/2021 01:04:23
08/16/2021 03:03:24
08/16/2021 01:05:30

08/16/2021 03:21:17

08/16/2021 07:51:42
08/16/2021 08:41:12
08/16/2021 09:34:13
08/16/2021 09:34:22
08/16/2021 09:34:45
08/16/2021 09:35:27
08/16/2021 09:40:21

Sell Price
4457.00
4455.50

15119.50

15098.25
15104.25
4457.25

15111.25

15105.25

15112.50
15098.50
4454.00

15117.25

15073.25
15078.00
15084.00
15089.50
15096.50
15102.50
15105.75

P& L
$(75.00)
$(150.00)
$350.00

$(50.00)
$(150.00)
$175.00

$(45.00)

$(165.00)

$395.00
$(110.00)
$(50.00)

$455.00

$10.00
$(110.00)
$(115.00)
$(115.00)
$(120.00)
$(120.00)
$(120.00)



Symbol
NQU1
ESU1
ESU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
ESU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1
NQU1

Qty Buy Price

1
1

15022.75
4440.75
4442.00

14986.75

14975.25

14975.75

14954.00

14957.50

14958.00

14964.25

14969.00
4435.75

14949.75

14958.75

14967.00

14954.25

14948.00

14944.00

14948.75

14953.50

14949.50

14945.75

14945.25

14932.50

14936.00

Buy Time

08/16/2021 09:55:11
08/16/2021 10:03:30
08/16/2021 10:07:56
08/16/2021 10:13:29
08/16/2021 10:17:02
08/16/2021 10:17:04
08/16/2021 10:18:56
08/16/2021 10:19:57
08/16/2021 10:20:26
08/16/2021 10:21:40
08/16/2021 10:23:52
08/16/2021 10:30:28
08/16/2021 10:31:17
08/16/2021 10:32:37
08/16/2021 10:35:26
08/16/2021 10:40:25
08/16/2021 10:41:06
08/16/2021 10:41:39
08/16/2021 10:48:18
08/16/2021 10:48:52
08/16/2021 10:50:53
08/16/2021 10:51:28
08/16/2021 10:52:05
08/16/2021 10:54:21
08/16/2021 10:54:38

Duration
13min 24sec
13min 3sec
Imin 35sec
14min 11sec
46sec

18sec

1min 48sec
8sec

23sec

Imin 15sec
1min 46sec
22min 16sec
6min 55sec
56sec

2min 11sec
4min 51sec
35sec

5min

1min 34sec
14sec

22sec

15sec

28sec

19sec

11sec

Sell Time

08/16/2021 09:41:46
08/16/2021 09:50:26
08/16/2021 10:06:20
08/16/2021 09:59:17
08/16/2021 10:16:16
08/16/2021 10:16:45
08/16/2021 10:17:08
08/16/2021 10:19:48
08/16/2021 10:20:03
08/16/2021 10:20:25
08/16/2021 10:22:06
08/16/2021 10:08:12
08/16/2021 10:24:21
08/16/2021 10:31:41
08/16/2021 10:33:15
08/16/2021 10:35:34
08/16/2021 10:41:42
08/16/2021 10:46:40
08/16/2021 10:46:44
08/16/2021 10:48:37
08/16/2021 10:51:15
08/16/2021 10:51:44
08/16/2021 10:52:34
08/16/2021 10:54:01
08/16/2021 10:54:26

Sell Price
15103.25
4438.50
4440.00
15037.25
14970.25
14969.75
14977.25
14951.75
14952.50
14957.00
14963.50
4443.00
14970.75
14953.00
14959.25
14963.75
14942.25
14939.75
14943.25
14947.75
14943.75
14940.25
14939.75
14927.00
14930.50

P& L
$1,610.00
$(112.50)
$(100.00)
$1,010.00
$(100.00)
$(120.00)
$465.00
$(115.00)
$(110.00)
$(145.00)
$(110.00)
$362.50
$420.00
$(115.00)
$(155.00)
$190.00
$(115.00)
$(85.00)
$(110.00)
$(115.00)
$(115.00)
$(110.00)
$(110.00)
$(110.00)
$(110.00)



Symbol
NQU1
NQU1
NQU1
NQU1
NQU1
ESU1
NQU1
ESU1
NQU1
NQU1
ESU1
NQU1
NQU1
NQU1
NQU1
ESU1
NQU1
NQU1
RTYU1
ESU1
NQU1
NQU1
NQU1
ESU1
NQU1

Qty Buy Price

1
1

14942.00
14942.50
14935.50
14941.25
14953.00

4440.25
14958.50

444275
14967.75
14969.25

4446.25
14973.00
14970.75
15004.00
15002.75

4448.75
15011.75
15018.00

2203.70

4452.00
15023.50
15025.00
15032.25

4454.50
15041.50

Buy Time

08/16/2021 10:56:12
08/16/2021 11:00:10
08/16/2021 11:07:16
08/16/2021 11:07:41
08/16/2021 11:14:57
08/16/2021 11:15:26
08/16/2021 11:15:27
08/16/2021 11:31:47
08/16/2021 11:33:10
08/16/2021 11:33:44
08/16/2021 11:35:45
08/16/2021 11:34:17
08/16/2021 11:34:20
08/16/2021 11:45:11
08/16/2021 12:04:50
08/16/2021 12:05:30
08/16/2021 12:11:18
08/16/2021 12:18:03
08/16/2021 12:33:05
08/16/2021 12:51:31
08/16/2021 12:54:21
08/16/2021 12:54:42
08/16/2021 13:23:04
08/16/2021 13:26:42
08/16/2021 13:27:37

Duration
Imin 34sec
3min 37sec

13sec

23sec

5min 34sec
25min 57sec
8sec

3min 35sec
16min 25sec
15min 47sec
2min 23sec
5min 19sec
6min 20sec
Imin 39sec
19min 13sec
22min 29sec
5min 22sec
6min 23sec
26min 12sec
29min 50sec
35min 13sec
7min 40sec
26min 4sec
28min 47sec

3min 40sec

Sell Time

08/16/2021 10:54:38
08/16/2021 10:56:33
08/16/2021 11:07:02
08/16/2021 11:07:17
08/16/2021 11:09:23
08/16/2021 10:49:29
08/16/2021 11:15:18
08/16/2021 11:28:11
08/16/2021 11:16:44
08/16/2021 11:17:57
08/16/2021 11:33:21
08/16/2021 11:39:37
08/16/2021 11:40:40
08/16/2021 11:43:32
08/16/2021 11:45:37
08/16/2021 11:43:00
08/16/2021 12:05:55
08/16/2021 12:11:40
08/16/2021 12:06:53
08/16/2021 12:21:40
08/16/2021 12:19:07
08/16/2021 12:47:02
08/16/2021 12:57:00
08/16/2021 12:57:54
08/16/2021 13:23:56

Sell Price
14936.25
14944.25
14929.75
14935.75
14947.50

4438.00
14953.00
4440.50
14961.25
14963.75
4444.00
14991.75
15001.25
14997.75
15004.25
4446.50
15007.75
15012.00
2209.80
4450.00
15019.50
15012.75
15024.75
4452.25
15035.75

P& L
$(115.00)

$35.00
$(115.00)
$(110.00)
$(110.00)
$(112.50)
$(110.00)
$(112.50)
$(130.00)
$(110.00)
$(112.50)
$375.00
$610.00
$(125.00)

$30.00
$(112.50)
$(80.00)
$(120.00)
$305.00
$(100.00)
$(80.00)
$(245.00)
$(150.00)
$(112.50)
$(115.00)



Symbol
NQU1
ESU1
RTYU1
NQU1
NQU1
NQU1
NQU1
NQU1
ESU1
ESU1

NQU1

RTYU1
ESU1

Qty Buy Price

1
1
1

N =

1

15045.50
4457.50
2211.60

15056.75

15061.75

15062.00

15071.25

15076.75
4459.50
4472.25

15114.50

2195.00
4463.50

Buy Time

08/16/2021 13:33:25
08/16/2021 13:34:26
08/16/2021 13:35:11
08/16/2021 13:36:24
08/16/2021 13:40:36
08/16/2021 13:40:36
08/16/2021 13:48:28
08/16/2021 13:50:36
08/16/2021 13:50:36
08/16/2021 19:53:27

08/16/2021 20:28:00

08/16/2021 22:49:46
08/16/2021 23:46:16

Duration
5min 34sec
4min 45sec

30min 42sec
Imin 57sec
3min 50sec
3min 50sec

4min 50sec

14min 15sec

1h 44min
24sec

2h 25min
42sec

2h 4min 49sec

3h 46min
40sec

Sell Time

08/16/2021 13:27:50
08/16/2021 13:29:40
08/16/2021 13:04:29
08/16/2021 13:34:27
08/16/2021 13:36:46
08/16/2021 13:36:46
08/16/2021 13:43:37
08/16/2021 13:50:35
08/16/2021 13:36:20
08/16/2021 18:09:02

08/16/2021 18:02:17

08/16/2021 20:44:56
08/16/2021 19:59:35

Sell Price
15039.50
4455.25
2209.10
15051.25
15056.50
15056.25
15065.75
15076.50
4457.75
4470.00

15130.75

2195.00
4471.00

P& L
$(120.00)
$(112.50)
$(125.00)
$(110.00)
$(105.00)
$(115.00)
$(110.00)
$(5.00)
$(87.50)
$(112.50)

$325.00

$0.00
$375.00



