Performance Summary

Total Net Profit:
Gross Profit:

Gross Loss:

Profit Factor:
Pessimistic RR:
Open Position P/L
Total Trades:
Winning Trades:
Losing Trades:

Even Trades:

% Profitable:

Avg. Trade Net Profit:
Avg. Winning Trade:
Avg. Losing Trade:
Ratio Ave Win:Ave
Loss:

Largest Win:
Largest Loss:

Max Cons. Winners:
Max Cons. Losers:

Trading Period:

Total Trading Days:
Longest Flat Period:

Max Futures Contracts:

Max Forex Contracts:
Max Shares:

Total Systems:

Total Commission:

$103,557.50
$269,853.00
($166,295.50)
1.623

1.480

$0.00

945

463

482

0

48.99%
$109.58
$582.84
($345.01)

1.689

$3,656.00, 1.35%
($1,806.50), -1.09%
10

12

2279

1/3/2017 - 3/31/2023
703

21 days

3

0

0

3

$6,142.50

Max Drawdown:

As % of Initial Equity:

As % of Total Equity:
Max Drawdown Date:
Max Intraday Drawdown:
As % of Initial Equity:

As % of Total Equity:
Max Intraday Drawdown Date:
Longest Drawdown:
Recovery Factor:
NP/MaxDD

NP/Intraday MaxDD

Avg. Worst 5 DD:

As % of Initial Equity:

Max Runup:

As % of Initial Equity:
As % of Total Equity:
Max Runup Date:
Longest Runup:

Initial Capital:

Margin Requirements:
Return on Initial Capital:
Annual Rate of Return:
Avg. Monthly Return:

Std. Deviation of Monthly Return:

% Profitable Months:

Sharpe Ratio:

( Portfolio Analyst Professional - build_20220714.1 )

($10,042.00)
40.17%
7.81%
2/16/2022
($9,685.50)
38.74%
7.53%
2/16/2022
149 days
10.31
10.31
10.69
($8,838.20)
35.35%

$104,686.50
418.75%
81.43%
3/3/2023
2278 days

$25,000.00

$0.00

414.23%

66.34%
$1,382.13, 5.53%
$2,727.66
70.67%

0.576



Periodical Returns - Annual

Period ‘ Net Profit ‘ Return on IE ‘ Returnon | o rrades | Profit Factor e
TE Profitable
2023 $2,929.50 11.72% 2.33% 32 1.33 34.38%
2022 $18,218.50 72.87% 16.96% 126 1.47 46.03%
2021 $35,567.50 142.27% 49.51% 155 2.47 56.77%
2020 $17,041.00 68.16% 31.10% 161 1.59 48.45%
2019 $15,435.00 61.74% 39.21% 185 1.57 47.03%
2018  $8,082.50 32.33% 25.84% 145 1.33 45.52%

2017  $6,283.50 25.13% 25.13% 141 1.45 53.19%




Period

3/2023
2/2023
1/2023
12/2022
11/2022
10/2022
9/2022
8/2022
7/2022
6/2022
5/2022
4/2022
3/2022
2/2022
1/2022
12/2021
11/2021
10/2021
9/2021
8/2021
7/2021
6/2021
5/2021
4/2021
3/2021
2/2021
1/2021
12/2020
11/2020
10/2020
9/2020
8/2020
7/2020
6/2020
5/2020
4/2020
3/2020
2/2020
1/2020
12/2019
11/2019
10/2019
9/2019
8/2019
7/2019
6/2019
5/2019
4/2019
3/2019
2/2019
1/2019
12/2018
11/2018
10/2018
9/2018
8/2018

Net Profit

$1,508.50
$273.50
$1,147.50
$2,047.50
$3,336.00
$1,541.50
$4,272.00
($2,984.00)
$1,379.00
$2,102.00
$11,622.00
($852.00)
($428.00)
$1,759.50
($5,577.00)
$5,590.00
($1,796.00)
$7,733.50
($2,390.50)
$1,895.50
$8,671.00
($521.00)
$6,440.00
$3,229.00
$3,915.50
$1,634.50
$1,166.00
($603.50)
$6,826.00
$5,109.50
$941.00
($1,635.00)
($3,585.00)
$222.50
$3,928.50
$2,552.00
$3,198.50
($1,597.00)
$1,683.50
($480.00)
$922.00
$2,627.00
($509.00)
$2,021.50
$784.50
$1,259.00
$1,939.00
$1,240.00
$945.00
($1,691.00)
$6,377.00
($570.00)
$1,866.00
($278.00)
($1,352.50)
$1,833.00

Periodical Returns - Monthly

Return on IE

6.03%
1.09%
4.59%
8.19%
13.34%
6.17%
17.09%
(11.94%)
5.52%
8.41%
46.49%
(3.41%)
(1.71%)
7.04%
(22.31%)
22.36%
(7.18%)
30.93%
(9.56%)
7.58%
34.68%
(2.08%)
25.76%
12.92%
15.66%
6.54%
4.66%
(2.41%)
27.30%
20.44%
3.76%
(6.54%)
(14.34%)
0.89%
15.71%
10.21%
12.79%
(6.39%)
6.73%
(1.92%)
3.69%
10.51%
(2.04%)
8.09%
3.14%
5.04%
7.76%
4.96%
3.78%
(6.76%)
25.51%
(2.28%)
7.46%
(1.11%)
(5.41%)
7.33%

Return on
TE

1.19%
0.22%
0.91%
1.66%
2.77%
1.30%
3.73%
(2.54%)
1.19%
1.84%
11.36%
(0.83%)
(0.41%)
1.73%
(5.19%)
5.49%
(1.73%)
8.07%
(2.43%)
1.97%
9.89%
(0.59%)
7.87%
4.11%
5.25%
2.24%
1.62%
(0.83%)
10.40%
8.44%
1.58%
(2.67%)
(5.53%)
0.34%
6.48%
4.39%
5.83%
(2.83%)
3.07%
(0.87%)
1.70%
5.08%
(0.97%)
4.03%
1.59%
2.61%
4.19%
2.76%
2.15%
(3.70%)
16.20%
(1.43%)
4.90%
(0.72%)
(3.41%)
4.84%

# Trades

16

6
10
10

6

9
12
11

9
17
12

8
12
12

8
15

9
16
12
18
16

9
15

9
13
12
11
14
21
12
11
15
15
10
11
17

6
13
16
20
12
17
11
14
12
14
19
15
20
14
17

5
11
12
10
18

Profit Factor

1.45
1.17
1.29
1.72
6.99
1.78
3.43
0.19
1.61
1.31
8.71
0.74
0.90
1.47
0.04
3.31
0.25
7.91
0.36
1.82
5.52
0.57
5.74
4.42
3.51
1.80
1.37
0.70
2.91
5.44
1.29
0.51
0.14
1.12
9.72
1.52
15.61
0.43
2.31
0.78
1.86
2.16
0.73
1.84
1.65
1.59
1.63
1.61
1.26
0.47
3.97
0.71
2.16
0.92
0.36
2.10

%
Profitable

31.25%
33.33%
40.00%
50.00%
50.00%
44.44%
58.33%
18.18%
66.67%
52.94%
75.00%
37.50%
41.67%
33.33%
12.50%
66.67%
22.22%
81.25%
16.67%
44.44%
81.25%
33.33%
66.67%
66.67%
61.54%
50.00%
63.64%
42.86%
52.38%
66.67%
45.45%
26.67%
20.00%
40.00%
81.82%
41.18%
83.33%
38.46%
68.75%
65.00%
50.00%
47.06%
45.45%
42.86%
41.67%
50.00%
52.63%
40.00%
35.00%
28.57%
58.82%
20.00%
45.45%
33.33%
30.00%
66.67%



7/2018
6/2018
5/2018
4/2018
3/2018
2/2018
1/2018
12/2017
11/2017
10/2017
9/2017
8/2017
7/2017
6/2017
5/2017
4/2017
3/2017
2/2017
1/2017

$122.00
$409.00
$739.00
$1,710.00
$610.00
$2,480.00
$514.00
($383.50)
$1,958.00
$1,697.00
($403.00)
$1,771.00
$234.00
($890.00)
$234.00
($446.00)
$1,598.50
$1,003.50
($90.00)

0.49%
1.64%
2.96%
6.84%
2.44%
9.92%
2.06%
(1.53%)
7.83%
6.79%
(1.61%)
7.08%
0.94%
(3.56%)
0.94%
(1.78%)
6.39%
4.01%
(0.36%)

0.32%
1.10%
2.02%
4.90%
1.78%
7.80%
1.64%
(1.21%)
6.59%
6.06%
(1.42%)
6.65%
0.89%
(3.26%)
0.86%
(1.62%)
6.17%
4.03%
(0.36%)

12
14
19
10
10

19

18
12
12
16
14
10
14

11
10

1.07
1.22
1.22
2.86
1.26
5.96
1.18
0.56
2.09
2.39
0.66
2.51
1.19
0.47
1.15
0.55
15.15
2.11
0.93

41.67%
28.57%
47.37%
70.00%
30.00%
60.00%
52.63%
55.56%
50.00%
58.33%
33.33%
68.75%
50.00%
30.00%
50.00%
55.56%
66.67%
72.73%
50.00%



Period

3/26/2023
3/19/2023
3/12/2023
3/5/2023
2/26/2023
2/19/2023
2/12/2023
2/5/2023
1/29/2023
1/22/2023
1/15/2023
1/8/2023
1/1/2023
12/25/2022
12/18/2022
12/11/2022
12/4/2022
11/20/2022
11/6/2022
10/30/2022
10/23/2022
10/16/2022
10/9/2022
10/2/2022
9/25/2022
9/18/2022
9/11/2022
9/4/2022
8/28/2022
8/21/2022
8/14/2022
8/7/2022
7/31/2022
7/24/2022
7/17/2022
7/10/2022
7/3/2022
6/26/2022
6/19/2022
6/12/2022
6/5/2022
5/29/2022
5/22/2022
5/15/2022
5/8/2022
4/24/2022
4/17/2022
4/10/2022
4/3/2022
3/27/2022
3/20/2022
3/13/2022
3/6/2022
2/27/2022
2/20/2022
2/13/2022

Net Profit

$1,548.50
($7.00)
($713.00)
($932.00)
$799.00
$312.00
$1,131.00
($356.50)
$106.00
$1,512.00
($1,988.00)
($1,251.00)
$2,768.50
$762.00
($419.50)
$468.00
$1,237.00
($250.50)
$3,874.50
($288.00)
$3,055.50
($1,257.00)
$43.50
($300.50)
$674.50
$1,443.00
$861.50
$1,787.00
($494.00)
($281.50)
$118.50
($1,414.00)
($1,407.00)
($838.50)
($356.50)
$487.00
$2,087.00
($1,494.50)
$6,136.00
($1,326.00)
($1,213.50)
($338.00)
$6,148.50
$1,393.50
$4,418.00
($838.00)
$680.50
($275.50)
($419.00)
($663.00)
$849.00
($713.00)
$243.50
($144.50)
$4,943.00
($1,732.50)

Periodical Returns - Weekly

Return on IE

6.19%
(0.03%)
(2.85%)
(3.73%)

3.20%

1.25%

4.52%
(1.43%)

0.42%

6.05%
(7.95%)
(5.00%)

11.07%

3.05%
(1.68%)

1.87%

4.95%
(1.00%)

15.50%
(1.15%)
12.22%
(5.03%)

0.17%
(1.20%)

2.70%

5.77%

3.45%

7.15%
(1.98%)
(1.13%)

0.47%
(5.66%)
(5.63%)
(3.35%)
(1.43%)

1.95%

8.35%
(5.98%)

24.54%
(5.30%)
(4.85%)
(1.35%)

24.59%

5.57%

17.67%
(3.35%)

2.72%
(1.10%)
(1.68%)
(2.65%)

3.40%
(2.85%)

0.97%
(0.58%)

19.77%
(6.93%)

Return on
TE

1.51%
(0.01%)
(0.69%)
(0.90%)

0.78%

0.24%

0.94%
(0.34%)

0.08%

1.28%
(1.65%)
(1.20%)

2.35%

0.65%
(0.40%)

0.45%

1.07%
(0.22%)

3.85%
(0.22%)

3.13%
(1.27%)

0.03%
(0.30%)

0.68%

1.14%

0.88%

1.86%
(0.39%)
(0.24%)

0.09%
(1.45%)
(1.20%)
(0.85%)
(0.36%)

0.42%

1.82%
(1.49%)

6.53%
(1.39%)
(1.26%)
(0.29%)

6.81%

1.11%

5.15%
(0.72%)

0.80%
(0.24%)
(0.33%)
(0.77%)

1.00%
(0.83%)

0.21%
(0.17%)

4.44%
(1.98%)

# Trades
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Profit Factor

2.28
0.98
0.00
0.00
1.81
1.79
100.00
0.00
100.00
3.91
0.00
0.13
100.00
2.67
0.77
2.31
8.90
0.00
100.00
0.06
9.57
0.00
100.00
0.16
2.89
8.44
2.21
100.00
0.00
0.00
100.00
0.30
0.00
0.47
0.00
2.59
100.00
0.00
5.07
0.47
0.12
0.48
8.12
100.00
100.00
0.54
1.95
0.23
0.00
0.00
1.77
0.00
100.00
0.92
100.00
0.23

%
Profitable

33.33%
66.67%
0.00%
0.00%
25.00%
50.00%
100.00%
0.00%
100.00%
50.00%
0.00%
25.00%
100.00%
50.00%
33.33%
66.67%
50.00%
0.00%
100.00%
50.00%
66.67%
0.00%
100.00%
50.00%
50.00%
66.67%
50.00%
100.00%
0.00%
0.00%
100.00%
16.67%
0.00%
75.00%
0.00%
50.00%
100.00%
0.00%
83.33%
25.00%
75.00%
50.00%
66.67%
100.00%
100.00%
50.00%
33.33%
50.00%
0.00%
0.00%
75.00%
0.00%
100.00%
33.33%
100.00%
20.00%



2/6/2022
1/30/2022
1/23/2022
1/16/2022

1/9/2022

1/2/2022

12/26/2021
12/19/2021
12/12/2021

12/5/2021
11/28/2021
11/21/2021
11/14/2021
10/31/2021
10/24/2021
10/17/2021
10/10/2021

10/3/2021

9/26/2021

9/19/2021

9/5/2021
8/29/2021
8/22/2021
8/15/2021

8/8/2021

8/1/2021
7/25/2021
7/18/2021

7/4/2021
6/27/2021
6/20/2021

6/6/2021
5/30/2021
5/23/2021
5/16/2021

5/9/2021

5/2/2021
4/25/2021
4/11/2021

4/4/2021
3/28/2021
3/21/2021
3/14/2021

3/7/2021
2/28/2021
2/21/2021
2/14/2021

2/7/2021
1/31/2021
1/24/2021
1/17/2021
1/10/2021

1/3/2021

12/27/2020
12/20/2020
12/13/2020
11/29/2020
11/22/2020
11/15/2020

11/8/2020

11/1/2020

($994.50)
($456.50)
($3,313.00)
($575.50)
($1,332.00)
($356.50)
$3,361.50
$286.50
($544.00)
$1,649.00
$837.00
($957.00)
$12.00
($851.00)
($694.50)
$1,880.00
$3,336.50
$3,211.50
($663.00)
$299.00
($1,770.00)
$955.50
$2,155.00
$243.00
($894.50)
($820.00)
($7.00)
$4,811.00
$1,455.50
$2,267.50
($313.50)
($356.50)
$293.00
$1,330.50
$1,980.50
$3,405.50
($276.50)
($944.50)
$449.50
$3,405.50
$793.00
$712.00
($625.50)
$1,542.50
$1,812.00
$331.00
($19.50)
($1,338.50)
$2,661.50
($413.00)
$1,574.00
$162.00
($157.00)
($457.50)
$162.00
($944.50)
$636.50
$2,042.50
($1,000.50)
$1,361.00
$4,423.00

(3.98%)
(1.83%)
(13.25%)
(2.30%)
(5.33%)
(1.43%)
13.45%
1.15%
(2.18%)
6.60%
3.35%
(3.83%)
0.05%
(3.40%)
(2.78%)
7.52%
13.35%
12.85%
(2.65%)
1.20%
(7.08%)
3.82%
8.62%
0.97%
(3.58%)
(3.28%)
(0.03%)
19.24%
5.82%
9.07%
(1.25%)
(1.43%)
1.17%
5.32%
7.92%
13.62%
(1.11%)
(3.78%)
1.80%
13.62%
3.17%
2.85%
(2.50%)
6.17%
7.25%
1.32%
(0.08%)
(5.35%)
10.65%
(1.65%)
6.30%
0.65%
(0.63%)
(1.83%)
0.65%
(3.78%)
2.55%
8.17%
(4.00%)
5.44%
17.69%

(1.12%)
(0.41%)
(2.88%)
(0.45%)
(1.15%)
(0.40%)
3.93%
0.34%
(0.43%)
1.97%
1.01%
(1.14%)
0.01%
(1.01%)
(0.81%)
2.25%
4.17%
4.18%
(0.57%)
0.39%
(2.26%)
1.23%
2.86%
0.21%
(1.18%)
(1.07%)
(0.01%)
6.67%
2.06%
3.31%
(0.46%)
(0.52%)
0.43%
1.97%
3.02%
3.00%
(0.42%)
(1.42%)
0.40%
5.38%
1.27%
0.63%
(0.55%)
2.53%
1.63%
0.26%
(0.03%)
(2.15%)
4.46%
(0.37%)
2.71%
0.15%
(0.14%)
(0.78%)
0.15%
(1.59%)
1.08%
3.60%
(1.73%)
2.41%
8.50%
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0.00
0.00
0.00
0.00
0.15
0.00
5.48
1.70
0.00
3.29
100.00
0.00
1.03
0.21
0.31
100.00
32.33
100.00
0.00
1.29
0.00
4.73
39.14
1.47
0.00
0.04
0.97
4.91
4.37
16.75
0.12
0.00
1.82
8.87
100.00
100.00
0.77
0.00
100.00
100.00
100.00
23.60
0.00
2.71
100.00
100.00
0.95
0.00
8.47
0.77
5.42
100.00
0.84
0.48
100.00
0.00
4.77
3.00
0.00
2.27
10.30

0.00%
0.00%
0.00%
0.00%
33.33%
0.00%
50.00%
75.00%
0.00%
75.00%
100.00%
0.00%
50.00%
25.00%
33.33%
100.00%
75.00%
100.00%
0.00%
50.00%
0.00%
66.67%
80.00%
33.33%
0.00%
20.00%
66.67%
83.33%
66.67%
80.00%
25.00%
0.00%
66.67%
66.67%
100.00%
100.00%
33.33%
0.00%
100.00%
100.00%
100.00%
50.00%
0.00%
60.00%
100.00%
100.00%
66.67%
0.00%
75.00%
50.00%
75.00%
100.00%
33.33%
20.00%
100.00%
0.00%
75.00%
40.00%
0.00%
50.00%
75.00%



10/25/2020
10/11/2020
10/4/2020
9/27/2020
9/20/2020
9/13/2020
9/6/2020
8/30/2020
8/23/2020
8/16/2020
8/9/2020
8/2/2020
7/26/2020
7/19/2020
7/12/2020
7/5/2020
6/28/2020
6/21/2020
6/14/2020
5/31/2020
5/24/2020
5/17/2020
5/10/2020
5/3/2020
4/26/2020
4/19/2020
4/12/2020
4/5/2020
3/22/2020
3/15/2020
3/8/2020
2/23/2020
2/16/2020
2/9/2020
2/2/2020
1/26/2020
1/19/2020
1/12/2020
1/5/2020
12/29/2019
12/22/2019
12/15/2019
12/8/2019
12/1/2019
11/24/2019
11/10/2019
11/3/2019
10/27/2019
10/20/2019
10/13/2019
10/6/2019
9/29/2019
9/22/2019
9/15/2019
9/8/2019
9/1/2019
8/25/2019
8/18/2019
8/11/2019
8/4/2019

$1,424.50
$3,198.50
$486.50
$462.00
$243.50
($326.00)
$918.00
($356.50)
$755.50
($920.00)
($1,569.50)
$99.00
($1,182.00)
($332.00)
($169.50)
($832.00)
($1,326.00)
($307.00)
($713.00)
$1,499.00
$81.00
$255.50
$1,393.50
$805.00
$3,223.50
$12.00
($901.00)
$1,611.00
$1,943.00
($219.00)
$1,474.50
$206.00
($376.00)
($663.00)
($764.00)
$1,024.50
($420.00)
$905.00
$530.50
($338.00)
($176.00)
$617.50
($1,038.50)
$98.50
$480.50
$249.00
($644.50)
$586.50
($425.50)
$1,024.00
$624.00
$1,655.00
($713.00)
$12.00
($257.00)
$449.00
($1,426.00)
($357.00)
$1,793.00
$2,080.50

5.70%
12.79%
1.95%
1.85%
0.97%
(1.30%)
3.67%
(1.43%)
3.02%
(3.68%)
(6.28%)
0.40%
(4.73%)
(1.33%)
(0.68%)
(3.33%)
(5.30%)
(1.23%)
(2.85%)
6.00%
0.32%
1.02%
5.57%
3.22%
12.89%
0.05%
(3.60%)
6.44%
7.77%
(0.88%)
5.90%
0.82%
(1.50%)
(2.65%)
(3.06%)
4.10%
(1.68%)
3.62%
2.12%
(1.35%)
(0.70%)
2.47%
(4.15%)
0.39%
1.92%
1.00%
(2.58%)
2.35%
(1.70%)
4.10%
2.50%
6.62%
(2.85%)
0.05%
(1.03%)
1.80%
(5.70%)
(1.43%)
7.17%
8.32%

1.13%
6.55%
1.01%
0.97%
0.19%
(0.68%)
0.83%
(0.73%)
1.58%
(1.89%)
(3.12%)
0.20%
(1.06%)
(0.66%)
(0.33%)
(1.61%)
(2.51%)
(0.58%)
(1.32%)
2.86%
0.15%
0.49%
1.12%
1.57%
6.71%
0.03%
(1.84%)
3.41%
4.29%
(0.18%)
1.20%
0.17%
(0.82%)
(1.43%)
(1.62%)
0.93%
(0.88%)
1.94%
0.48%
(0.72%)
(0.37%)
1.33%
(2.18%)
0.21%
1.02%
0.53%
(1.36%)
1.25%
(0.90%)
2.22%
1.37%
3.77%
(1.60%)
0.01%
(0.23%)
1.02%
(3.12%)
(0.78%)
4.06%
1.92%
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100.00
5.41
2.14
2.30

100.00
0.58
1.51
0.00
2.63
0.07
0.00
1.34
0.00
0.53
0.52
0.00
0.00
0.39
0.00
5.20

100.00
1.57

100.00

100.00
7.44
1.02
0.03
1.56

100.00
0.00

100.00

100.00
0.59
0.00
0.38

100.00
0.38

17.02
3.73
0.05
0.78

100.00
0.04
1.30
7.96
1.69
0.00
3.34
0.00
2.49

100.00
2.85
0.00
1.38
0.66
2.26
0.00
0.11

100.00
5.11

100.00%
66.67%
50.00%
50.00%

100.00%
25.00%
66.67%

0.00%
33.33%
20.00%

0.00%
50.00%

0.00%
33.33%
66.67%

0.00%

0.00%
33.33%

0.00%
75.00%

100.00%
33.33%

100.00%

100.00%
66.67%
50.00%
25.00%
33.33%

100.00%

0.00%

100.00%

100.00%
50.00%

0.00%
33.33%

100.00%
60.00%
80.00%
66.67%
50.00%
50.00%

100.00%
25.00%
66.67%
66.67%
50.00%

0.00%
50.00%
0.00%
50.00%

100.00%

40.00%
0.00%
50.00%
33.33%
75.00%
0.00%
33.33%

100.00%

66.67%



7/28/2019
7/21/2019
7/7/2019
6/30/2019
6/23/2019
6/16/2019
6/9/2019
6/2/2019
5/26/2019
5/19/2019
5/12/2019
5/5/2019
4/28/2019
4/21/2019
4/14/2019
4/7/2019
3/31/2019
3/24/2019
3/17/2019
3/10/2019
3/3/2019
2/24/2019
2/17/2019
2/10/2019
2/3/2019
1/27/2019
1/20/2019
1/13/2019
1/6/2019
12/30/2018
12/23/2018
12/9/2018
12/2/2018
11/25/2018
11/18/2018
11/11/2018
11/4/2018
10/28/2018
10/21/2018
10/14/2018
10/7/2018
9/30/2018
9/16/2018
9/9/2018
9/2/2018
8/26/2018
8/19/2018
8/12/2018
8/5/2018
7/29/2018
7/22/2018
7/15/2018
7/8/2018
7/1/2018
6/24/2018
6/17/2018
6/10/2018
6/3/2018
5/27/2018
5/20/2018
5/13/2018

($82.00)
$1,130.50
($744.50)

$411.50

$387.00
($1,038.50)
($913.50)
$2,824.00
($1,414.00)
$124.00
$1,567.50
$562.00
$855.00
$1,568.00
($356.50)
($657.00)
$930.00
($1,307.00)
($1,126.00)
$3,648.00
$443.00
($1,388.50)
$43.00
($183.00)
($875.50)
$1,487.00
$973.50
$742.50
($194.00)
$3,368.00
$524.50
($356.50)
($738.00)
($350.50)
($394.00)
$212.00
$3,111.50
($620.00)
($2,063.00)
$2,755.50
($319.00)
($744.50)
$355.50
($1,069.50)
($638.50)
$530.00
$599.00
$592.50
$162.00

($50.50)
($844.50)
($288.00)

$855.00

$399.50
$1,243.00
($475.50)
($201.00)
($857.00)
$3,011.00
($919.50)

$174.00

(0.33%)
4.52%
(2.98%)
1.65%
1.55%
(4.15%)
(3.65%)
11.30%
(5.66%)
0.50%
6.27%
2.25%
3.42%
6.27%
(1.43%)
(2.63%)
3.72%
(5.23%)
(4.50%)
14.59%
1.77%
(5.55%)
0.17%
(0.73%)
(3.50%)
5.95%
3.89%
2.97%
(0.78%)
13.47%
2.10%
(1.43%)
(2.95%)
(1.40%)
(1.58%)
0.85%
12.45%
(2.48%)
(8.25%)
11.02%
(1.28%)
(2.98%)
1.42%
(4.28%)
(2.55%)
2.12%
2.40%
2.37%
0.65%
(0.20%)
(3.38%)
(1.15%)
3.42%
1.60%
4.97%
(1.90%)
(0.80%)
(3.43%)
12.04%
(3.68%)
0.70%

(0.07%)
2.62%
(1.70%)
0.95%
0.36%
(2.34%)
(2.01%)
6.64%
(3.22%)
0.28%
3.71%
0.46%
2.07%
3.94%
(0.89%)
(1.61%)
2.33%
(3.17%)
(2.66%)
9.43%
1.16%
(3.50%)
0.04%
(0.46%)
(2.15%)
3.79%
2.55%
1.98%
(0.16%)
9.87%
0.49%
(1.03%)
(2.09%)
(0.99%)
(0.32%)
0.17%
9.58%
(1.87%)
(1.66%)
2.64%
(0.30%)
(2.20%)
1.06%
(3.10%)
(1.81%)
1.53%
1.76%
1.77%
0.49%
(0.05%)
(2.47%)
(0.23%)
2.57%
1.21%
1.20%
(1.43%)
(0.60%)
(2.49%)
9.59%
(2.84%)
0.54%
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0.00
100.00
0.00
1.91
4.63
0.03
0.05
100.00
0.11
1.27
9.08
1.68
4.50
4.63
0.00
0.00
3.61
0.00
0.00
58.90
2.11
0.00
1.18
0.87
0.00
100.00
2.29
2.04
0.00
7.99
1.60
0.00
0.00
0.02
0.00
100.00
21.67
0.42
0.00
17.30
0.00
0.00
2.00
0.00
0.06
2.01
3.66
1.87
100.00
0.78
0.00
0.00
6.06
2.12
4.75
0.00
0.00
0.00
100.00
0.00
1.34

0.00%
100.00%
0.00%
50.00%
50.00%
25.00%
25.00%
100.00%
16.67%
50.00%
80.00%
50.00%
40.00%
66.67%
0.00%
0.00%
80.00%
0.00%
0.00%
75.00%
33.33%
0.00%
33.33%
42.86%
0.00%
100.00%
50.00%
60.00%
0.00%
66.67%
50.00%
0.00%
0.00%
50.00%
0.00%
100.00%
50.00%
40.00%
0.00%
66.67%
0.00%
0.00%
66.67%
0.00%
25.00%
60.00%
50.00%
80.00%
100.00%
50.00%
0.00%
0.00%
80.00%
50.00%
66.67%
0.00%
0.00%
0.00%
100.00%
0.00%
50.00%



5/6/2018
4/29/2018
4/22/2018
4/15/2018

4/8/2018

4/1/2018
3/18/2018
3/11/2018

3/4/2018
2/25/2018
2/18/2018
2/11/2018

2/4/2018
1/28/2018
1/21/2018
1/14/2018

1/7/2018

12/31/2017
12/24/2017
12/17/2017
12/10/2017
12/3/2017
11/26/2017
11/19/2017
11/12/2017
11/5/2017
10/29/2017
10/22/2017
10/15/2017
10/8/2017
10/1/2017
9/24/2017
9/17/2017
9/10/2017

9/3/2017
8/27/2017
8/20/2017
8/13/2017

8/6/2017
7/30/2017
7/23/2017
7/16/2017

7/9/2017

7/2/2017
6/25/2017
6/18/2017
6/11/2017

6/4/2017
5/28/2017
5/21/2017
5/14/2017

5/7/2017
4/30/2017
4/23/2017
4/16/2017

4/9/2017

4/2/2017
3/12/2017

3/5/2017
2/26/2017

($133.00)
($1,407.00)
$287.00
$518.00
$224.50
$1,393.50
($863.00)
($1,382.50)
$2,924.50
$124.50
($144.00)
($356.50)
$1,393.50
$1,393.50
($720.00)
($588.50)
$1,030.00
$792.50
($356.50)
($106.50)
$243.00
($163.50)
$2,057.75
$239.75
$905.50
($713.00)
($532.00)
$911.50
$74.50
($713.00)
$1,424.00
($544.50)
($457.00)
$736.50
($81.50)
$730.00
$842.50
$343.00
$512.00
($713.00)
($132.00)
$743.00
$336.00
($713.00)
($1,370.00)
$637.00
($13.00)
($144.00)
($356.50)
$5.50
$1,230.00
($713.50)
$68.50
$436.50
($181.50)
($450.50)
($250.50)
$730.50
($106.50)
$974.50

(0.53%)
(5.63%)
1.15%
2.07%
0.90%
5.57%
(3.45%)
(5.53%)
11.70%
0.50%
(0.58%)
(1.43%)
5.57%
5.57%
(2.88%)
(2.35%)
4.12%
3.17%
(1.43%)
(0.43%)
0.97%
(0.65%)
8.23%
0.96%
3.62%
(2.85%)
(2.13%)
3.65%
0.30%
(2.85%)
5.70%
(2.18%)
(1.83%)
2.95%
(0.33%)
2.92%
3.37%
1.37%
2.05%
(2.85%)
(0.53%)
2.97%
1.34%
(2.85%)
(5.48%)
2.55%
(0.05%)
(0.58%)
(1.43%)
0.02%
4.92%
(2.85%)
0.27%
1.75%
(0.73%)
(1.80%)
(1.00%)
2.92%
(0.43%)
3.90%

(0.41%)
(4.18%)
0.28%
1.56%
0.22%
1.13%
(0.83%)
(4.00%)
9.24%
0.12%
(0.12%)
(1.11%)
1.14%
1.15%
(2.20%)
(1.77%)
3.19%
2.52%
(1.12%)
(0.33%)
0.23%
(0.51%)
6.85%
0.80%
3.13%
(2.41%)
(1.76%)
3.12%
0.26%
(2.39%)
5.00%
(1.88%)
(1.55%)
2.56%
(0.07%)
2.61%
3.10%
1.28%
0.50%
(2.59%)
(0.48%)
2.76%
1.26%
(2.61%)
(4.78%)
2.27%
(0.05%)
(0.14%)
(1.26%)
0.02%
4.53%
(2.56%)
0.25%
1.60%
(0.18%)
(0.43%)
(0.91%)
2.72%
(0.09%)
3.76%
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0.89
0.00
100.00
3.51
100.00
100.00
0.00
0.03
100.00
2.80
0.00
0.00
100.00
100.00
0.59
0.04
5.57
4.84
0.00
0.00
100.00
0.59
5.70
8.61
12.11
0.00
0.00
3.91
1.38
0.00
100.00
0.07
0.00
114.31
0.00
13.92
3.40
4.22
100.00
0.00
0.04
100.00
1.83
0.00
0.00
100.00
0.92
0.00
0.00
1.03
5.01
0.00
100.00
100.00
0.00
0.00
0.30
113.38
0.00
100.00

42.86%
0.00%
100.00%
66.67%
100.00%
100.00%
0.00%
20.00%
100.00%
50.00%
0.00%
0.00%
100.00%
100.00%
20.00%
50.00%
60.00%
80.00%
0.00%
0.00%
100.00%
50.00%
71.43%
75.00%
66.67%
0.00%
0.00%
50.00%
50.00%
0.00%
100.00%
33.33%
0.00%
75.00%
0.00%
80.00%
60.00%
66.67%
100.00%
0.00%
33.33%
100.00%
50.00%
0.00%
0.00%
100.00%
50.00%
0.00%
0.00%
66.67%
80.00%
0.00%
100.00%
100.00%
0.00%
0.00%
50.00%
66.67%
0.00%
100.00%



2/19/2017
2/12/2017
2/5/2017
1/29/2017
1/22/2017
1/15/2017
1/8/2017
1/1/2017

$81.00
$512.00
$180.00
$230.50
$855.50
($69.00)
($163.00)
($713.50)

0.32%
2.05%
0.72%
0.92%
3.42%
(0.28%)
(0.65%)
(2.85%)

0.08%
2.02%
0.71%
0.92%
3.55%
(0.07%)
(0.67%)
(2.85%)
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100.00
100.00
1.33
1.65
100.00
0.00
0.00
0.30

100.00%
100.00%
60.00%
66.67%
100.00%
0.00%
0.00%
50.00%



Periodical Returns - Daily

Period Net Profit Return on IE Re_lt_uErn on # Trades | Profit Factor ProﬁtZ?)Ie
3/31/2023 $2,762.00 11.05% 3.00% 2 100.00 100.00%
3/30/2023 ($500.50) (2.00%) (0.54%) 2 0.00 0.00%
3/29/2023 ($356.50) (1.43%) (0.38%) 1 0.00 0.00%
3/27/2023 ($356.50) (1.43%) (0.38%) 1 0.00 0.00%
3/24/2023 $93.50 0.37% 0.07% 1 100.00 100.00%
3/21/2023 ($356.50) (1.43%) (0.38%) 1 0.00 0.00%
3/20/2023 $256.00 1.02% 0.23% 1 100.00 100.00%
3/14/2023 ($713.00) (2.85%) (0.76%) 2 0.00 0.00%

3/9/2023 ($713.00) (2.85%) (0.75%) 2 0.00 0.00%

3/6/2023 ($219.00) (0.88%) (0.20%) 1 0.00 0.00%

3/3/2023 $1,781.00 7.12% 1.61% 1 100.00 100.00%

3/2/2023 ($169.00) (0.68%) (0.13%) 1 0.00 0.00%
2/27/2023 ($813.00) (3.25%) (0.85%) 2 0.00 0.00%
2/24/2023 ($394.00) (1.58%) (0.31%) 1 0.00 0.00%
2/22/2023 ($153.25) (0.61%) (0.12%) 1 0.00 0.00%
2/21/2023 $859.25 3.44% 0.67% 1 100.00 100.00%
2/13/2023 $1,131.00 4.52% 1.03% 1 100.00 100.00%

2/9/2023 ($356.50) (1.43%) (0.37%) 1 0.00 0.00%
1/30/2023 $106.00 0.42% 0.08% 1 100.00 100.00%
1/24/2023 ($519.00) (2.08%) (0.40%) 1 0.00 0.00%
1/23/2023 $2,031.00 8.12% 1.89% 1 100.00 100.00%
1/19/2023 ($181.50) (0.73%) (0.14%) 1 0.00 0.00%
1/18/2023 ($1,806.50) (7.23%) (1.66%) 1 0.00 0.00%
1/13/2023 ($731.50) (2.93%) (0.56%) 1 0.00 0.00%
1/11/2023 ($713.00) (2.85%) (0.74%) 2 0.00 0.00%

1/9/2023 $193.50 0.77% 0.18% 1 100.00 100.00%

1/6/2023 $2,768.50 11.07% 2.61% 1 100.00 100.00%

12/29/2022 $1,218.50 4.87% 1.16% 1 100.00 100.00%
12/28/2022 ($456.50) (1.83%) (0.43%) 1 0.00 0.00%
12/22/2022 ($1,506.50) (6.03%) (1.15%) 1 0.00 0.00%
12/21/2022 $1,087.00 4.35% 1.13% 2 4.05 50.00%
12/15/2022 $293.50 1.17% 0.22% 1 100.00 100.00%
12/14/2022 $531.00 2.12% 0.51% 1 100.00 100.00%
12/13/2022 ($356.50) (1.43%) (0.37%) 1 0.00 0.00%
12/8/2022 ($156.50) (0.63%) (0.15%) 1 0.00 0.00%
12/5/2022 $1,393.50 5.57% 1.08% 1 100.00 100.00%
11/24/2022 ($56.50) (0.23%) (0.05%) 1 0.00 0.00%
11/23/2022 ($194.00) (0.78%) (0.18%) 1 0.00 0.00%
11/10/2022 $3,874.50 15.50% 4.19% 2 100.00 100.00%
11/3/2022 $18.50 0.07% 0.01% 1 100.00 100.00%
11/2/2022 ($306.50) (1.23%) (0.24%) 1 0.00 0.00%
10/28/2022 $2,781.00 11.12% 2.71% 1 100.00 100.00%
10/25/2022 $631.00 2.52% 0.62% 1 100.00 100.00%
10/24/2022 ($356.50) (1.43%) (0.38%) 1 0.00 0.00%
10/18/2022 ($356.50) (1.43%) (0.38%) 1 0.00 0.00%
10/17/2022 ($900.50) (3.60%) (0.96%) 2 0.00 0.00%
10/13/2022 $43.50 0.17% 0.03% 1 100.00 100.00%
10/4/2022 ($300.50) (1.20%) (0.32%) 2 0.16 50.00%
9/29/2022 $1,031.00 4.12% 0.80% 1 100.00 100.00%
9/27/2022 ($356.50) (1.43%) (0.38%) 1 0.00 0.00%
9/23/2022 $1,393.50 5.57% 1.09% 1 100.00 100.00%
9/22/2022 $243.50 0.97% 0.19% 1 100.00 100.00%
9/20/2022 ($194.00) (0.78%) (0.15%) 1 0.00 0.00%
9/16/2022 $181.00 0.72% 0.14% 1 100.00 100.00%
9/13/2022 $1,393.50 5.57% 1.11% 1 100.00 100.00%
9/12/2022 ($713.00) (2.85%) (0.75%) 2 0.00 0.00%



9/9/2022

9/1/2022
8/25/2022
8/19/2022
8/11/2022
8/10/2022

8/9/2022

8/8/2022

8/5/2022

8/3/2022

8/2/2022
7/29/2022
7/27/2022
7/26/2022
7/18/2022
7/15/2022
7/14/2022

7/7/2022

7/5/2022
6/30/2022
6/28/2022
6/24/2022
6/22/2022
6/21/2022
6/20/2022
6/17/2022
6/16/2022
6/15/2022
6/13/2022
6/10/2022

6/7/2022

6/6/2022
5/31/2022
5/30/2022
5/27/2022
5/26/2022
5/24/2022
5/23/2022
5/18/2022
5/13/2022

5/9/2022
4/27/2022
4/25/2022
4/22/2022
4/21/2022
4/12/2022
4/11/2022

4/6/2022
3/31/2022
3/29/2022
3/25/2022
3/23/2022
3/22/2022
3/16/2022

3/9/2022

3/4/2022

3/2/2022
2/25/2022
2/24/2022
2/21/2022
2/17/2022

$1,787.00
($494.00)
($281.50)
$118.50
($938.00)
($356.50)
$593.50
($713.00)
($719.00)
($256.50)
($431.50)
$518.50
($1,503.75)
$146.75
($356.50)
$793.50
($306.50)
$693.50
$1,393.50
($706.50)
($788.00)
$5,874.50
($1,506.50)
$1,262.00
$506.00
($1,806.50)
$1,181.00
($356.50)
($344.00)
$18.50
$93.50
($1,325.50)
($644.00)
$306.00
$3,449.50
$2,006.00
($506.50)
$1,199.50
$1,393.50
$3,024.50
$1,393.50
($1,806.50)
$968.50
$1,393.50
($713.00)
($356.50)
$81.00
($419.00)
($306.50)
($356.50)
($1,106.50)
$281.00
$1,674.50
($713.00)
$243.50
($1,506.50)
$1,362.00
$3,106.00
$443.50
$1,393.50
$531.00

7.15%
(1.98%)
(1.13%)

0.47%
(3.75%)
(1.43%)

2.37%
(2.85%)
(2.88%)
(1.03%)
(1.73%)

2.07%
(6.02%)

0.59%
(1.43%)

3.17%
(1.23%)

2.77%

5.57%
(2.83%)
(3.15%)

23.50%
(6.03%)

5.05%

2.02%
(7.23%)

4.72%
(1.43%)
(1.38%)

0.07%

0.37%
(5.30%)
(2.58%)

1.22%

13.80%

8.02%
(2.03%)

4.80%

5.57%

12.10%

5.57%
(7.23%)

3.87%

5.57%
(2.85%)
(1.43%)

0.32%
(1.68%)
(1.23%)
(1.43%)
(4.43%)

1.12%

6.70%
(2.85%)

0.97%
(6.03%)

5.45%

12.42%

1.77%

5.57%

2.12%

1.91%
(0.39%)
(0.28%)

0.09%
(0.99%)
(0.38%)

0.47%
(0.75%)
(0.57%)
(0.25%)
(0.34%)

0.51%
(1.55%)

0.12%
(0.37%)

0.79%
(0.24%)

0.69%

1.11%
(0.56%)
(0.80%)

6.36%
(1.18%)

1.39%

0.51%
(1.78%)

0.93%
(0.39%)
(0.27%)

0.01%

0.07%
(1.43%)
(0.51%)

0.30%

3.86%

2.02%
(0.40%)

1.36%

1.10%

3.55%

1.11%
(1.79%)

0.78%

1.14%
(0.83%)
(0.35%)

0.07%
(0.34%)
(0.25%)
(0.41%)
(1.08%)

0.23%

1.98%
(0.84%)

0.24%
(1.21%)

1.62%

3.13%

0.36%

1.14%

0.43%

H R 2 N R R NNRRBRBRRRRNRRRRERNRNRRNERERNRRRRBRRBRRNRNNRRRRRRRWR B B B NRRNRRRBN

100.00
0.00
0.00

100.00
0.00
0.00

100.00
0.00
0.00
0.00
0.00

100.00
0.13

100.00
0.00

100.00
0.00

100.00

100.00
0.00
0.00

100.00
0.00

100.00

100.00
0.00

100.00
0.00
0.00

100.00

100.00
0.04
0.00

100.00

100.00

100.00
0.00
4.36

100.00

100.00

100.00
0.00

100.00

100.00
0.00
0.00

100.00
0.00
0.00
0.00
0.00

100.00

100.00
0.00

100.00
0.00
4.82

100.00

100.00

100.00

100.00

100.00%
0.00%
0.00%

100.00%
0.00%
0.00%

100.00%
0.00%
0.00%
0.00%
0.00%

100.00%

66.67%

100.00%
0.00%

100.00%
0.00%

100.00%

100.00%
0.00%
0.00%

100.00%
0.00%

100.00%

100.00%
0.00%

100.00%
0.00%
0.00%

100.00%

100.00%

50.00%
0.00%

100.00%

100.00%

100.00%
0.00%

50.00%

100.00%

100.00%

100.00%
0.00%

100.00%

100.00%
0.00%
0.00%

100.00%
0.00%
0.00%
0.00%
0.00%

100.00%

100.00%
0.00%

100.00%
0.00%

50.00%

100.00%

100.00%

100.00%

100.00%



2/16/2022
2/15/2022
2/14/2022
2/10/2022
2/9/2022
2/2/2022
1/26/2022
1/24/2022
1/21/2022
1/18/2022
1/14/2022
1/12/2022
1/10/2022
1/4/2022
12/30/2021
12/28/2021
12/27/2021
12/23/2021
12/22/2021
12/20/2021
12/17/2021
12/10/2021
12/7/2021
12/6/2021
12/1/2021
11/25/2021
11/22/2021
11/16/2021
11/5/2021
11/4/2021
11/2/2021
10/28/2021
10/26/2021
10/21/2021
10/20/2021
10/19/2021
10/15/2021
10/14/2021
10/7/2021
10/5/2021
9/29/2021
9/28/2021
9/23/2021
9/21/2021
9/9/2021
9/7/2021
9/6/2021
9/2/2021
8/30/2021
8/27/2021
8/26/2021
8/24/2021
8/23/2021
8/20/2021
8/19/2021
8/16/2021
8/11/2021
8/10/2021
8/9/2021
8/6/2021

($1,506.50)
($550.50)
($206.50)
($281.50)
($713.00)
($456.50)

($1,806.50)

($1,506.50)
($519.00)

($56.50)
$243.50

($1,144.00)
($431.50)
($356.50)
($456.50)
($294.00)
$4,112.00

$574.50
$118.50
($406.50)
($544.00)
($719.00)
$987.00
$1,381.00
$837.00
($244.00)
($713.00)
$12.00
($713.00)
($369.00)
$231.00
$318.50

($1,013.00)

$6.00
$637.00
$1,237.00
$524.50
$2,812.00
$187.00
$3,024.50
($344.00)
($319.00)
$1,324.50

($1,025.50)
($713.00)

($1,009.75)

($47.25)
($256.50)
$1,212.00

$68.50
$543.50

($56.50)
$1,599.50

$756.00
($281.50)
($231.50)
($356.50)
($419.00)
($119.00)
$24.50

(6.03%)
(2.20%)
(0.83%)
(1.13%)
(2.85%)
(1.83%)
(7.23%)
(6.03%)
(2.08%)
(0.23%)
0.97%
(4.58%)
(1.73%)
(1.43%)
(1.83%)
(1.18%)
16.45%
2.30%
0.47%
(1.63%)
(2.18%)
(2.88%)
3.95%
5.52%
3.35%
(0.98%)
(2.85%)
0.05%
(2.85%)
(1.48%)
0.92%
1.27%
(4.05%)
0.02%
2.55%
4.95%
2.10%
11.25%
0.75%
12.10%
(1.38%)
(1.28%)
5.30%
(4.10%)
(2.85%)
(4.04%)
(0.19%)
(1.03%)
4.85%
0.27%
2.17%
(0.23%)
6.40%
3.02%
(1.13%)
(0.93%)
(1.43%)
(1.68%)
(0.48%)
0.10%

(1.22%)
(0.65%)
(0.17%)
(0.23%)
(0.84%)
(0.46%)
(1.78%)
(1.20%)
(0.41%)
(0.04%)
0.19%
(1.11%)
(0.34%)
(0.42%)
(0.44%)
(0.28%)
5.06%
0.71%
0.11%
(0.32%)
(0.43%)
(0.69%)
1.24%
1.35%
1.06%
(0.24%)
(0.90%)
0.02%
(0.89%)
(0.36%)
0.22%
0.31%
(1.24%)
0.00%
0.79%
1.56%
0.66%
3.69%
0.25%
4.15%
(0.33%)
(0.25%)
1.85%
(1.41%)
(0.97%)
(1.36%)
(0.06%)
(0.25%)
1.66%
0.07%
0.43%
(0.05%)
2.23%
0.74%
(0.22%)
(0.18%)
(0.50%)
(0.41%)
(0.09%)
0.03%

N B R B B B = N FRRKFRHNRNNNNNRRNNNNNNRNRERERRERNNNRERDNRENRERRRPBERNNRRREKBERRRERFBRBRKRBRBRNRRBRNR

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
100.00
0.00
0.00
0.00
0.00
0.00
100.00
100.00
100.00
0.00
0.00
0.00
100.00
100.00
100.00
0.00
0.00
1.03
0.00
0.00
100.00
100.00
0.00
100.00
100.00
100.00
5.92
100.00
100.00
100.00
0.00
0.00
100.00
0.00
0.00
0.00
0.00
0.00
100.00
100.00
100.00
0.00
100.00
100.00
0.00
0.00
0.00
0.00
0.00
4.77

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
0.00%
0.00%
100.00%
100.00%
100.00%
0.00%
0.00%
0.00%
100.00%
100.00%
100.00%
0.00%
0.00%
50.00%
0.00%
0.00%
100.00%
100.00%
0.00%
100.00%
100.00%
100.00%
50.00%
100.00%
100.00%
100.00%
0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
0.00%
0.00%
100.00%
100.00%
100.00%
0.00%
100.00%
100.00%
0.00%
0.00%
0.00%
0.00%
0.00%
50.00%



8/5/2021
8/2/2021
7/30/2021
7/29/2021
7/27/2021
7/23/2021
7/21/2021
7/20/2021
7/19/2021
7/9/2021
7/6/2021
7/2/2021
7/1/2021
6/29/2021
6/25/2021
6/24/2021
6/23/2021
6/10/2021
6/4/2021
6/1/2021
5/27/2021
5/24/2021
5/20/2021
5/17/2021
5/14/2021
5/13/2021
5/12/2021
5/7/2021
5/5/2021
5/4/2021
5/3/2021
4/29/2021
4/28/2021
4/26/2021
4/15/2021
4/14/2021
4/9/2021
4/5/2021
4/1/2021
3/31/2021
3/26/2021
3/22/2021
3/19/2021
3/16/2021
3/11/2021
3/10/2021
3/9/2021
3/8/2021
3/3/2021
3/1/2021
2/22/2021
2/17/2021
2/16/2021
2/15/2021
2/11/2021
2/10/2021
2/8/2021
2/5/2021
2/4/2021
2/2/2021
1/29/2021

($131.50)
($713.00)
$168.50
$81.00
($256.50)
$1,181.00
$1,049.50
$3,483.75
($903.25)
$1,887.00
($431.50)
$1,799.50
$612.00
($144.00)
($19.00)
($113.00)
($181.50)
($356.50)
$649.50
($356.50)
($169.00)
$1,499.50
$1,637.00
$343.50
$1,243.50
$768.50
$1,393.50
$912.00
($356.50)
($119.00)
($713.00)
($356.50)
($381.50)
($206.50)
$431.00
$18.50
$1,293.50
$2,112.00
$318.50
$474.50
($31.50)
$743.50
($394.00)
($231.50)
$1,324.50
($419.00)
$1,118.50
($481.50)
$231.00
$1,581.00
$331.00
$293.50
($403.25)
$90.25
($294.00)
($356.50)
($688.00)
($356.50)
$1,231.00
$1,787.00
$1,393.50

(0.53%)
(2.85%)
0.67%
0.32%
(1.03%)
4.72%
4.20%
13.94%
(3.61%)
7.55%
(1.73%)
7.20%
2.45%
(0.58%)
(0.08%)
(0.45%)
(0.73%)
(1.43%)
2.60%
(1.43%)
(0.68%)
6.00%
6.55%
1.37%
4.97%
3.07%
5.57%
3.65%
(1.43%)
(0.48%)
(2.85%)
(1.43%)
(1.53%)
(0.83%)
1.72%
0.07%
5.17%
8.45%
1.27%
1.90%
(0.13%)
2.97%
(1.58%)
(0.93%)
5.30%
(1.68%)
4.47%
(1.93%)
0.92%
6.32%
1.32%
1.17%
(1.61%)
0.36%
(1.18%)
(1.43%)
(2.75%)
(1.43%)
4.92%
7.15%
5.57%

(0.13%)
(0.98%)
0.13%
0.08%
(0.20%)
1.65%
1.49%
5.20%
(0.70%)
2.90%
(0.33%)
2.85%
0.98%
(0.14%)
(0.02%)
(0.18%)
(0.18%)
(0.56%)
1.04%
(0.57%)
(0.16%)
2.45%
2.74%
0.27%
1.22%
0.76%
1.09%
1.55%
(0.60%)
(0.09%)
(1.19%)
(0.59%)
(0.37%)
(0.20%)
0.42%
0.02%
1.29%
3.64%
0.32%
0.82%
(0.03%)
0.75%
(0.31%)
(0.23%)
2.35%
(0.42%)
1.13%
(0.48%)
0.18%
1.62%
0.26%
0.23%
(0.71%)
0.16%
(0.30%)
(0.63%)
(1.19%)
(0.61%)
1.27%
3.18%
1.11%

= N R B N R B NKRRRFBRRBRRERRRBRRNRRERRERENRNRRERRRBERERERNRRN RERRERERNNRERRNRERRNERNNERERNRWNRRRBRRNR

0.00
0.00
100.00
100.00
0.00
100.00
100.00
11.61
0.00
100.00
0.00
100.00
100.00
0.00
0.00
0.28
0.00
0.00
100.00
0.00
0.00
100.00
100.00
100.00
100.00
100.00
100.00
100.00
0.00
0.00
0.00
0.00
0.00
0.00
100.00
100.00
100.00
100.00
100.00
100.00
0.00
100.00
0.00
0.00
100.00
0.00
100.00
0.00
100.00
100.00
100.00
100.00
0.00
100.00
0.00
0.00
0.00
0.00
100.00
100.00
100.00

0.00%
0.00%
100.00%
100.00%
0.00%
100.00%
100.00%
66.67%
0.00%
100.00%
0.00%
100.00%
100.00%
0.00%
0.00%
50.00%
0.00%
0.00%
100.00%
0.00%
0.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
0.00%
100.00%
0.00%
0.00%
100.00%
0.00%
100.00%
0.00%
100.00%
100.00%
100.00%
100.00%
0.00%
100.00%
0.00%
0.00%
0.00%
0.00%
100.00%
100.00%
100.00%



1/25/2021
1/22/2021
1/20/2021
1/19/2021
1/15/2021
1/13/2021
1/8/2021
1/7/2021
1/5/2021
12/31/2020
12/30/2020
12/29/2020
12/28/2020
12/23/2020
12/21/2020
12/18/2020
12/14/2020
12/4/2020
12/3/2020
12/1/2020
11/26/2020
11/25/2020
11/24/2020
11/23/2020
11/17/2020
11/16/2020
11/13/2020
11/12/2020
11/11/2020
11/10/2020
11/9/2020
11/5/2020
11/4/2020
11/3/2020
11/2/2020
10/30/2020
10/28/2020
10/16/2020
10/15/2020
10/14/2020
10/12/2020
10/9/2020
10/7/2020
10/5/2020
9/30/2020
9/28/2020
9/21/2020
9/15/2020
9/14/2020
9/10/2020
9/9/2020
9/8/2020
9/2/2020
8/26/2020
8/25/2020
8/24/2020
8/20/2020
8/19/2020
8/18/2020
8/17/2020

($1,806.50)
$6.00
$1,924.50
($356.50)
$68.50
$93.50
($594.00)
$818.50
($381.50)
($19.00)
($500.50)
($356.50)
$418.50
$131.00
$31.00
($231.50)
($713.00)
$368.50
($169.00)
$437.00
($69.00)
($131.50)
$3,062.00
($819.00)
($644.00)
($356.50)
$662.00
$18.50
($356.50)
$1,393.50
($356.50)
($313.00)
$3,812.00
$987.00
($63.00)
$31.00
$1,393.50
$24.50
$418.50
($719.00)
$3,474.50
$362.00
($69.00)
$193.50
$818.50
($356.50)
$243.50
($425.50)
$99.50
($1,806.50)
$2,043.50
$681.00
($356.50)
$1,218.50
($106.50)
($356.50)
($231.50)
$68.50
($713.00)
($44.00)

(7.23%)
0.02%
7.70%

(1.43%)
0.27%
0.37%

(2.38%)
3.27%

(1.53%)

(0.08%)

(2.00%)

(1.43%)
1.67%
0.52%
0.12%

(0.93%)

(2.85%)
1.47%

(0.68%)
1.75%

(0.28%)

(0.53%)

12.25%

(3.28%)

(2.58%)

(1.43%)
2.65%
0.07%

(1.43%)
5.57%

(1.43%)

(1.25%)

15.25%
3.95%

(0.25%)
0.12%
5.57%
0.10%
1.67%

(2.88%)

13.90%
1.45%

(0.28%)
0.77%
3.27%

(1.43%)
0.97%

(1.70%)
0.40%

(7.23%)
8.17%
2.72%

(1.43%)
4.87%

(0.43%)

(1.43%)

(0.93%)
0.27%

(2.85%)

(0.18%)

(1.83%)
0.00%
3.55%

(0.65%)
0.05%
0.09%

(0.60%)
0.83%

(0.39%)

(0.02%)

(0.91%)

(0.64%)
0.76%
0.13%
0.02%

(0.18%)

(1.28%)
0.38%

(0.17%)
0.79%

(0.07%)

(0.10%)
5.86%

(0.83%)

(0.51%)

(0.68%)
1.27%
0.01%

(0.68%)
1.11%

(0.68%)

(0.59%)
7.75%
2.05%

(0.13%)
0.02%
1.13%
0.05%
0.34%

(0.72%)
7.76%
0.82%

(0.07%)
0.19%
0.83%

(0.80%)
0.20%

(0.94%)
0.22%

(1.79%)
2.07%
0.56%

(0.78%)
1.25%

(0.11%)

(0.78%)

(0.19%)
0.07%

(1.53%)

(0.05%)

H N B B B R B B B R 2 NNRFRBRRERRRNNRERRNERDNNNNRRRRNRRERERENRRNRRNRRRERERRNRRRBRRBRRRNR &

0.00
100.00
100.00

0.00
100.00
100.00

0.00
100.00

0.00

0.00

0.00

0.00
100.00
100.00
100.00

0.00

0.00
100.00

0.00
100.00

0.00

0.00
100.00

0.00

0.00

0.00

2.86
100.00

0.00
100.00

0.00

0.12
100.00
100.00

0.47
100.00
100.00

4.77
100.00

0.00
100.00

2.02

0.00
100.00
100.00

0.00
100.00

0.00

1.28

0.00
100.00
100.00

0.00
100.00

0.00

0.00

0.00
100.00

0.00

0.00

0.00%
100.00%
100.00%

0.00%
100.00%
100.00%

0.00%
100.00%

0.00%

0.00%

0.00%

0.00%
100.00%
100.00%
100.00%

0.00%

0.00%
100.00%

0.00%
100.00%

0.00%

0.00%
100.00%

0.00%

0.00%

0.00%

50.00%
100.00%

0.00%
100.00%

0.00%

50.00%
100.00%
100.00%

50.00%
100.00%
100.00%

50.00%
100.00%

0.00%
100.00%

50.00%

0.00%
100.00%
100.00%

0.00%
100.00%

0.00%

50.00%

0.00%
100.00%
100.00%

0.00%
100.00%

0.00%

0.00%

0.00%
100.00%

0.00%

0.00%



8/11/2020
8/10/2020
8/5/2020
8/4/2020
8/3/2020
7/31/2020
7/30/2020
7/27/2020
7/24/2020
7/21/2020
7/15/2020
7/13/2020
7/10/2020
7/6/2020
7/2/2020
7/1/2020
6/30/2020
6/25/2020
6/24/2020
6/23/2020
6/19/2020
6/16/2020
6/5/2020
6/3/2020
5/26/2020
5/25/2020
5/20/2020
5/18/2020
5/13/2020
5/8/2020
5/7/2020
5/5/2020
5/4/2020
5/1/2020
4/30/2020
4/29/2020
4/28/2020
4/27/2020
4/23/2020
4/22/2020
4/17/2020
4/15/2020
4/14/2020
4/9/2020
4/7/2020
4/6/2020
3/27/2020
3/24/2020
3/18/2020
3/12/2020
3/9/2020
2/27/2020
2/19/2020
2/18/2020
2/17/2020
2/11/2020
2/7/2020
2/5/2020
2/4/2020
2/3/2020
1/28/2020

($713.00)
($856.50)
$387.00
($219.00)
($69.00)
($706.50)
($81.50)
($394.00)
$381.00
($713.00)
($356.50)
$187.00
($219.00)
($613.00)
($713.00)
($356.50)
($256.50)
($144.00)
$193.50
($356.50)
($356.50)
($356.50)
$137.00
$1,362.00
($228.25)
$309.25
($94.00)
$349.50
$1,393.50
$93.50
$156.00
$374.50
$181.00
$1,393.50
($144.00)
$1,799.50
($356.50)
$531.00
($619.00)
$631.00
($356.50)
($219.00)
($325.50)
($713.00)
($2,163.00)
$4,487.00
$231.00
$1,712.00
($219.00)
$868.50
$606.00
$206.00
$549.50
($978.25)
$52.75
($663.00)
($156.50)
($356.50)
$462.00
($713.00)
$918.50

(2.85%)
(3.43%)
1.55%
(0.88%)
(0.28%)
(2.83%)
(0.33%)
(1.58%)
1.52%
(2.85%)
(1.43%)
0.75%
(0.88%)
(2.45%)
(2.85%)
(1.43%)
(1.03%)
(0.58%)
0.77%
(1.43%)
(1.43%)
(1.43%)
0.55%
5.45%
(0.91%)
1.24%
(0.38%)
1.40%
5.57%
0.37%
0.62%
1.50%
0.72%
5.57%
(0.58%)
7.20%
(1.43%)
2.12%
(2.48%)
2.52%
(1.43%)
(0.88%)
(1.30%)
(2.85%)
(8.65%)
17.95%
0.92%
6.85%
(0.88%)
3.47%
2.42%
0.82%
2.20%
(3.91%)
0.21%
(2.65%)
(0.63%)
(1.43%)
1.85%
(2.85%)
3.67%

(1.51%)
(0.87%)
0.83%
(0.18%)
(0.07%)
(0.71%)
(0.07%)
(0.40%)
0.31%
(1.50%)
(0.74%)
0.39%
(0.22%)
(1.27%)
(1.45%)
(0.36%)
(0.26%)
(0.12%)
0.16%
(0.72%)
(0.72%)
(0.71%)
0.27%
2.80%
(0.47%)
0.64%
(0.09%)
0.73%
1.15%
0.09%
0.16%
0.78%
0.15%
1.17%
(0.12%)
3.91%
(0.77%)
0.53%
(0.62%)
1.38%
(0.77%)
(0.18%)
(0.70%)
(1.51%)
(4.39%)
10.01%
0.19%
3.97%
(0.18%)
0.73%
0.51%
0.17%
1.29%
(2.25%)
0.12%
(1.50%)
(0.13%)
(0.80%)
1.05%
(1.59%)
0.92%

= N N B NN FHRNRKFRRBRRNRERNNNNRRBRRRBRERERNERKRERRARNRRERRN RERRENNERKRERBRRRERRRNNRNRERNRRRBRRERDNREN

0.00
0.00
100.00
0.00
0.00
0.00
0.00
0.00
100.00
0.00
0.00
100.00
0.00
0.00
0.00
0.00
0.00
0.00
100.00
0.00
0.00
0.00
1.38
100.00
0.00
100.00
0.00
1.98
100.00
100.00
100.00
100.00
100.00
100.00
0.00
100.00
0.00
100.00
0.00
100.00
0.00
0.00
0.09
0.00
0.00
100.00
100.00
100.00
0.00
100.00
100.00
100.00
100.00
0.00
3.78
0.00
0.00
0.00
100.00
0.00
100.00

0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
0.00%
0.00%
100.00%
0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
50.00%
100.00%
0.00%
100.00%
0.00%
50.00%
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%
0.00%
100.00%
0.00%
100.00%
0.00%
100.00%
0.00%
0.00%
50.00%
0.00%
0.00%
100.00%
100.00%
100.00%
0.00%
100.00%
100.00%
100.00%
100.00%
0.00%
50.00%
0.00%
0.00%
0.00%
100.00%
0.00%
100.00%



1/27/2020
1/23/2020
1/22/2020
1/21/2020
1/20/2020
1/17/2020
1/16/2020
1/15/2020
1/10/2020
1/8/2020
1/6/2020
1/2/2020
12/30/2019
12/27/2019
12/26/2019
12/24/2019
12/20/2019
12/19/2019
12/16/2019
12/12/2019
12/11/2019
12/10/2019
12/6/2019
12/4/2019
12/3/2019
12/2/2019
11/27/2019
11/25/2019
11/15/2019
11/12/2019
11/11/2019
11/7/2019
11/4/2019
11/1/2019
10/28/2019
10/22/2019
10/17/2019
10/15/2019
10/11/2019
10/10/2019
10/9/2019
10/4/2019
10/2/2019
10/1/2019
9/24/2019
9/19/2019
9/16/2019
9/12/2019
9/11/2019
9/10/2019
9/5/2019
9/4/2019
9/3/2019
9/2/2019
8/30/2019
8/29/2019
8/27/2019
8/23/2019
8/20/2019
8/19/2019

$106.00
$43.50
($675.50)
$181.00
$31.00
$274.50
$687.00
($56.50)
$43.50
$681.00
($194.00)
($356.50)
$18.50
($356.50)
$283.75
($103.25)
$312.00
$43.50
$262.00
($538.00)
($281.50)
($219.00)
$274.50
$37.00
($269.00)
$56.00
($69.00)
$549.50
$556.00
($300.50)
($6.50)
($488.00)
($156.50)
$837.00
($250.50)
($425.50)
($688.00)
$1,712.00
$112.00
$506.00
$6.00
$2,549.50
($181.50)
($713.00)
($713.00)
($31.50)
$43.50
($519.00)
$493.50
($231.50)
$349.50
($356.50)
($440.75)
$896.75
($356.50)
($713.00)
($356.50)
($131.50)
($269.00)
$43.50

0.42%
0.17%
(2.70%)
0.72%
0.12%
1.10%
2.75%
(0.23%)
0.17%
2.72%
(0.78%)
(1.43%)
0.07%
(1.43%)
1.14%
(0.41%)
1.25%
0.17%
1.05%
(2.15%)
(1.13%)
(0.88%)
1.10%
0.15%
(1.08%)
0.22%
(0.28%)
2.20%
2.22%
(1.20%)
(0.03%)
(1.95%)
(0.63%)
3.35%
(1.00%)
(1.70%)
(2.75%)
6.85%
0.45%
2.02%
0.02%
10.20%
(0.73%)
(2.85%)
(2.85%)
(0.13%)
0.17%
(2.08%)
1.97%
(0.93%)
1.40%
(1.43%)
(1.76%)
3.59%
(1.43%)
(2.85%)
(1.43%)
(0.53%)
(1.08%)
0.17%

0.09%
0.04%
(1.49%)
0.15%
0.03%
0.61%
1.54%
(0.06%)
0.04%
0.69%
(0.16%)
(0.80%)
0.02%
(0.79%)
0.63%
(0.09%)
0.70%
0.04%
0.59%
(1.20%)
(0.28%)
(0.18%)
0.62%
0.08%
(0.23%)
0.05%
(0.07%)
1.25%
1.28%
(0.69%)
(0.01%)
(1.10%)
(0.35%)
1.92%
(0.57%)
(0.96%)
(1.53%)
3.96%
0.26%
0.51%
0.01%
6.29%
(0.15%)
(1.73%)
(1.70%)
(0.03%)
0.04%
(0.52%)
0.50%
(0.19%)
0.84%
(0.85%)
(0.37%)
0.76%
(0.84%)
(1.66%)
(0.82%)
(0.11%)
(0.23%)
0.10%

H B R B N R R B B NFHRFBRRRBRRBRNNRERNRERERERNNNNNNENRERENRENRERRNNRRERENNRERNRWRERBRRRRRBRRERENNRRERNR &

100.00
100.00
0.00
100.00
100.00
100.00
100.00
0.00
100.00
100.00
0.00
0.00
100.00
0.00
1.86
0.00
100.00
100.00
100.00
0.07
0.00
0.00
100.00
1.65
0.00
100.00
0.00
100.00
100.00
0.16
0.00
0.00
0.00
100.00
0.00
0.00
0.00
100.00
100.00
100.00
100.00
100.00
0.00
0.00
0.00
0.00
100.00
0.00
100.00
0.00
100.00
0.00
0.00
100.00
0.00
0.00
0.00
0.00
0.00
100.00

100.00%
100.00%
0.00%
100.00%
100.00%
100.00%
100.00%
0.00%
100.00%
100.00%
0.00%
0.00%
100.00%
0.00%
66.67%
0.00%
100.00%
100.00%
100.00%
50.00%
0.00%
0.00%
100.00%
50.00%
0.00%
100.00%
0.00%
100.00%
100.00%
50.00%
0.00%
0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
100.00%
100.00%
100.00%
100.00%
100.00%
0.00%
0.00%
0.00%
0.00%
100.00%
0.00%
100.00%
0.00%
100.00%
0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
0.00%
0.00%
100.00%



8/16/2019
8/13/2019
8/8/2019
8/7/2019
8/5/2019
8/2/2019
7/30/2019
7/29/2019
7/26/2019
7/23/2019
7/10/2019
7/8/2019
7/5/2019
7/4/2019
7/3/2019
7/1/2019
6/27/2019
6/26/2019
6/25/2019
6/20/2019
6/18/2019
6/17/2019
6/13/2019
6/10/2019
6/7/2019
6/4/2019
5/31/2019
5/30/2019
5/29/2019
5/28/2019
5/24/2019
5/21/2019
5/20/2019
5/16/2019
5/15/2019
5/14/2019
5/13/2019
5/9/2019
5/7/2019
5/3/2019
4/30/2019
4/29/2019
4/25/2019
4/23/2019
4/16/2019
4/12/2019
4/9/2019
4/8/2019
4/5/2019
4/3/2019
4/1/2019
3/28/2019
3/26/2019
3/20/2019
3/19/2019
3/18/2019
3/15/2019
3/14/2019
3/13/2019
3/12/2019
3/11/2019

$1,462.00
$331.00
$1,193.50
($506.50)
$1,393.50
($69.00)
($6.50)
($6.50)
$612.00
$518.50
($713.00)
($31.50)
($922.25)
$62.50
$1,627.75
($356.50)
($106.50)
($465.75)
$959.25
($356.50)
($713.00)
$31.00
($713.00)
($200.50)
$887.00
$1,937.00
($156.50)
($713.00)
$168.50
($713.00)
($356.50)
$587.00
($106.50)
$949.50
$31.00
$781.00
($194.00)
($831.50)
$1,393.50
$1,099.50
($119.00)
($125.50)
($431.50)
$1,999.50
($356.50)
($356.50)
($156.50)
($144.00)
$287.00
($356.50)
$999.50
($594.00)
($713.00)
($231.50)
($625.50)
($269.00)
$712.00
($44.00)
$568.50
$12.00
$2,399.50

5.85%
1.32%
4.77%
(2.03%)
5.57%
(0.28%)
(0.03%)
(0.03%)
2.45%
2.07%
(2.85%)
(0.13%)
(3.69%)
0.25%
6.51%
(1.43%)
(0.43%)
(1.86%)
3.84%
(1.43%)
(2.85%)
0.12%
(2.85%)
(0.80%)
3.55%
7.75%
(0.63%)
(2.85%)
0.67%
(2.85%)
(1.43%)
2.35%
(0.43%)
3.80%
0.12%
3.12%
(0.78%)
(3.33%)
5.57%
4.40%
(0.48%)
(0.50%)
(1.73%)
8.00%
(1.43%)
(1.43%)
(0.63%)
(0.58%)
1.15%
(1.43%)
4.00%
(2.38%)
(2.85%)
(0.93%)
(2.50%)
(1.08%)
2.85%
(0.18%)
2.27%
0.05%
9.60%

3.49%
0.34%
1.23%
(0.42%)
1.18%
(0.06%)
(0.01%)
(0.01%)
1.48%
1.27%
(1.72%)
(0.03%)
(2.17%)
0.15%
4.00%
(0.87%)
(0.11%)
(0.39%)
0.81%
(0.86%)
(1.69%)
0.03%
(1.66%)
(0.47%)
2.10%
4.82%
(0.13%)
(1.74%)
0.14%
(1.71%)
(0.85%)
1.42%
(0.09%)
2.35%
0.03%
0.81%
(0.16%)
(0.70%)
1.19%
2.79%
(0.10%)
(0.32%)
(0.37%)
5.33%
(0.94%)
(0.93%)
(0.13%)
(0.12%)
0.76%
(0.93%)
2.68%
(0.61%)
(1.88%)
(0.20%)
(1.62%)
(0.28%)
1.88%
(0.04%)
0.59%
0.03%
6.76%

N N R B N R NRFRNRNRARNKRE®RRRNRNRERENRRERRRERENRNRERNRNERERDNNNNRERNRRRERRRERNERERNERENRNRERRRRBRRRN

100.00
100.00
100.00
0.00
100.00
0.00
0.00
0.00
100.00
100.00
0.00
0.00
0.00
100.00
100.00
0.00
0.00
0.00
100.00
0.00
0.00
100.00
0.00
0.18
100.00
100.00
0.00
0.00
100.00
0.00
0.00
100.00
0.00
100.00
100.00
100.00
0.00
0.00
100.00
100.00
0.00
0.00
0.00
100.00
0.00
0.00
0.00
0.00
100.00
0.00
100.00
0.00
0.00
0.00
0.00
0.00
100.00
0.00
100.00
1.63
100.00

100.00%
100.00%
100.00%
0.00%
100.00%
0.00%
0.00%
0.00%
100.00%
100.00%
0.00%
0.00%
0.00%
100.00%
100.00%
0.00%
0.00%
0.00%
100.00%
0.00%
0.00%
100.00%
0.00%
50.00%
100.00%
100.00%
0.00%
0.00%
100.00%
0.00%
0.00%
100.00%
0.00%
100.00%
100.00%
100.00%
0.00%
0.00%
100.00%
100.00%
0.00%
0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
0.00%
100.00%
0.00%
100.00%
0.00%
0.00%
0.00%
0.00%
0.00%
100.00%
0.00%
100.00%
50.00%
100.00%



3/7/2019
3/6/2019
3/4/2019
3/1/2019
2/25/2019
2/22/2019
2/21/2019
2/18/2019
2/15/2019
2/14/2019
2/13/2019
2/12/2019
2/5/2019
1/30/2019
1/28/2019
1/25/2019
1/23/2019
1/22/2019
1/21/2019
1/18/2019
1/16/2019
1/15/2019
1/10/2019
1/4/2019
1/2/2019
12/28/2018
12/24/2018
12/11/2018
12/6/2018
12/3/2018
11/26/2018
11/20/2018
11/15/2018
11/12/2018
11/9/2018
11/7/2018
11/6/2018
11/2/2018
10/31/2018
10/29/2018
10/26/2018
10/23/2018
10/19/2018
10/18/2018
10/16/2018
10/12/2018
10/3/2018
10/1/2018
9/21/2018
9/20/2018
9/13/2018
9/10/2018
9/7/2018
9/4/2018
9/3/2018
8/31/2018
8/29/2018
8/28/2018
8/27/2018
8/24/2018

$227.75
$571.75
($356.50)
($713.00)
($675.50)
$281.00
($231.50)
($6.50)
($713.00)
$131.00
($713.00)
$1,112.00
($875.50)
$1,256.00
$231.00
$337.00
($713.00)
$1,393.50
($44.00)
$868.50
($713.00)
$587.00
($194.00)
$3,849.50
($481.50)
($869.00)
$1,393.50
($356.50)
($381.50)
($356.50)
($350.50)
($394.00)
$6.00
$206.00
($6.50)
$3,262.00
($144.00)
($713.00)
$24.50
$68.50
($1,506.50)
($556.50)
($169.00)
$1,393.50
$1,531.00
($319.00)
($206.50)
($538.00)
($356.50)
$712.00
($713.00)
($356.50)
($119.00)
($559.75)
$40.25
($169.00)
$518.50
($356.50)
$537.00
$824.50

0.91%
2.29%
(1.43%)
(2.85%)
(2.70%)
1.12%
(0.93%)
(0.03%)
(2.85%)
0.52%
(2.85%)
4.45%
(3.50%)
5.02%
0.92%
1.35%
(2.85%)
5.57%
(0.18%)
3.47%
(2.85%)
2.35%
(0.78%)
15.40%
(1.93%)
(3.48%)
5.57%
(1.43%)
(1.53%)
(1.43%)
(1.40%)
(1.58%)
0.02%
0.82%
(0.03%)
13.05%
(0.58%)
(2.85%)
0.10%
0.27%
(6.03%)
(2.23%)
(0.68%)
5.57%
6.12%
(1.28%)
(0.83%)
(2.15%)
(1.43%)
2.85%
(2.85%)
(1.43%)
(0.48%)
(2.24%)
0.16%
(0.68%)
2.07%
(1.43%)
2.15%
3.30%

0.19%
0.49%
(0.99%)
(1.95%)
(1.81%)
0.29%
(0.20%)
(0.01%)
(1.88%)
0.11%
(1.84%)
2.96%
(2.28%)
3.38%
0.20%
0.91%
(1.90%)
1.20%
(0.04%)
2.37%
(1.91%)
1.59%
(0.17%)
11.68%
(0.41%)
(0.89%)
1.21%
(1.07%)
(0.33%)
(1.06%)
(1.03%)
(0.34%)
0.01%
0.18%
(0.01%)
10.60%
(0.15%)
(2.27%)
0.08%
0.07%
(1.28%)
(0.47%)
(0.17%)
1.19%
1.59%
(0.33%)
(0.21%)
(1.68%)
(1.10%)
2.25%
(2.20%)
(1.09%)
(0.10%)
(1.68%)
0.12%
(0.14%)
0.54%
(1.06%)
1.63%
2.56%

N N R B B NNFHRNNH&RNKR®RBRRRRERBERRRERRENNRERNRERBRRERRBRNRERRRERRERERRNRERNDNNRERRRERENNRRENNNRERNRRRNNRRN

6.18
100.00
0.00
0.00
0.00
100.00
0.00
0.00
0.00
100.00
0.00
100.00
0.00
100.00
100.00
100.00
0.00
100.00
0.00
100.00
0.00
100.00
0.00
100.00
0.00
0.00
100.00
0.00
0.00
0.00
0.02
0.00
100.00
100.00
0.00
100.00
0.00
0.00
1.07
100.00
0.00
0.00
0.00
100.00
100.00
0.00
0.00
0.00
0.00
100.00
0.00
0.00
0.00
0.00
13.38
0.00
100.00
0.00
100.00
100.00

50.00%
100.00%
0.00%
0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
100.00%
0.00%
100.00%
0.00%
100.00%
100.00%
100.00%
0.00%
100.00%
0.00%
100.00%
0.00%
100.00%
0.00%
100.00%
0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
50.00%
0.00%
100.00%
100.00%
0.00%
100.00%
0.00%
0.00%
50.00%
100.00%
0.00%
0.00%
0.00%
100.00%
100.00%
0.00%
0.00%
0.00%
0.00%
100.00%
0.00%
0.00%
0.00%
0.00%
50.00%
0.00%
100.00%
0.00%
100.00%
100.00%



8/21/2018
8/16/2018
8/15/2018
8/14/2018
8/13/2018

8/7/2018

8/3/2018

8/2/2018
7/25/2018
7/24/2018
7/19/2018
7/17/2018
7/12/2018
7/10/2018

7/9/2018

7/6/2018

7/5/2018
6/29/2018
6/27/2018
6/25/2018
6/21/2018
6/20/2018
6/15/2018
6/13/2018
6/11/2018

6/5/2018

6/4/2018

6/1/2018
5/31/2018
5/30/2018
5/29/2018
5/22/2018
5/21/2018
5/16/2018
5/15/2018
5/14/2018
5/11/2018
5/10/2018

5/9/2018

5/7/2018

5/3/2018
4/30/2018
4/26/2018
4/25/2018
4/19/2018
4/17/2018
4/12/2018
4/11/2018

4/2/2018
3/20/2018
3/19/2018
3/16/2018
3/13/2018
3/12/2018

3/9/2018

3/2/2018
2/26/2018
2/19/2018
2/15/2018

2/8/2018

2/2/2018

($225.50)
$812.00
$168.50
$293.50

($681.50)
$162.00
$181.00

($231.50)

($156.50)

($688.00)

($131.50)

($156.50)
$106.00

$49.50
$699.50
$756.00

($356.50)
$181.00

($331.50)

$1,393.50

($119.00)

($356.50)
($81.50)
($19.00)

($100.50)

($144.00)

($713.00)
$699.50
$443.50

$1,687.00
$181.00

($206.50)

($713.00)
$368.50
$318.50

($513.00)

($156.50)

$1,024.50

($650.50)

($350.50)

($694.00)

($713.00)
$193.50

$93.50

($206.50)
$724.50

$81.00
$143.50
$1,393.50

($534.75)

($328.25)

$43.50

($713.00)

($713.00)

$2,924.50
($69.00)
$193.50

($144.00)

($356.50)

$1,393.50

$1,393.50

(0.90%)
3.25%
0.67%
1.17%

(2.73%)
0.65%
0.72%

(0.93%)

(0.63%)

(2.75%)

(0.53%)

(0.63%)
0.42%
0.20%
2.80%
3.02%

(1.43%)
0.72%

(1.33%)
5.57%

(0.48%)

(1.43%)

(0.33%)

(0.08%)

(0.40%)

(0.58%)

(2.85%)
2.80%
1.77%
6.75%
0.72%

(0.83%)

(2.85%)
1.47%
1.27%

(2.05%)

(0.63%)
4.10%

(2.60%)

(1.40%)

(2.78%)

(2.85%)
0.77%
0.37%

(0.83%)
2.90%
0.32%
0.57%
5.57%

(2.14%)

(1.31%)
0.17%

(2.85%)

(2.85%)

11.70%

(0.28%)
0.77%

(0.58%)

(1.43%)
5.57%
5.57%

(0.70%)
2.57%
0.14%
0.31%

(0.71%)
0.51%
0.19%

(0.20%)

(0.16%)

(2.14%)

(0.11%)

(0.13%)
0.11%
0.15%
2.23%
0.79%

(1.12%)
0.19%

(0.35%)
1.20%

(0.10%)

(1.11%)

(0.07%)

(0.02%)

(0.31%)

(0.15%)

(2.16%)
2.17%
0.38%
5.52%
0.16%

(0.21%)

(2.28%)
0.38%
0.28%

(1.61%)

(0.16%)
3.33%

(2.07%)

(1.10%)

(0.60%)

(2.20%)
0.20%
0.08%

(0.18%)
2.28%
0.08%
0.12%
1.22%

(0.56%)

(0.29%)
0.05%

(2.20%)

(2.15%)
9.67%

(0.06%)
0.20%

(0.13%)

(1.17%)
1.22%
1.24%
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0.00
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100.00
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0.00
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100.00

0.00
100.00

0.00
100.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
100.00
100.00
100.00
100.00

0.00

0.00
100.00
100.00

0.00

0.00
100.00

0.00

0.02
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0.00
100.00
100.00

0.00
100.00
100.00
100.00
100.00

0.00

0.00
100.00

0.00

0.00
100.00

0.00
100.00

0.00

0.00
100.00
100.00

0.00%
100.00%
100.00%
100.00%

0.00%
100.00%
100.00%

0.00%

0.00%

0.00%

0.00%

0.00%
100.00%

50.00%
100.00%
100.00%

0.00%
100.00%

0.00%
100.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%

0.00%
100.00%
100.00%
100.00%
100.00%

0.00%

0.00%
100.00%
100.00%

0.00%

0.00%
100.00%

0.00%

50.00%

0.00%

0.00%
100.00%
100.00%

0.00%
100.00%
100.00%
100.00%
100.00%

0.00%

0.00%
100.00%

0.00%

0.00%
100.00%

0.00%
100.00%

0.00%

0.00%
100.00%
100.00%



1/26/2018
1/24/2018
1/23/2018
1/19/2018
1/16/2018
1/15/2018
1/12/2018
1/11/2018
1/9/2018
1/5/2018
1/4/2018
1/3/2018
12/29/2017
12/18/2017
12/15/2017
12/12/2017
12/11/2017
12/8/2017
12/7/2017
12/4/2017
11/30/2017
11/29/2017
11/28/2017
11/27/2017
11/24/2017
11/21/2017
11/16/2017
11/13/2017
11/7/2017
11/2/2017
11/1/2017
10/27/2017
10/25/2017
10/23/2017
10/20/2017
10/16/2017
10/10/2017
10/5/2017
10/2/2017
9/29/2017
9/26/2017
9/21/2017
9/18/2017
9/12/2017
9/11/2017
9/4/2017
9/1/2017
8/31/2017
8/30/2017
8/29/2017
8/25/2017
8/23/2017
8/22/2017
8/16/2017
8/14/2017
8/10/2017
8/7/2017
8/4/2017
7/25/2017
7/24/2017

$1,056.00
($1,063.00)
($713.00)
($256.50)
($372.25)
$40.25
$1,024.50
$231.00
($225.50)
$68.50
($125.50)
$849.50
($356.50)
($106.50)
$18.50
$218.50
$6.00
$187.00
$6.00
($356.50)
$537.00
($194.00)
$1,949.50
($234.75)
$27.75
$212.00
$987.00
($81.50)
($713.00)
($6.50)
($525.50)
$1,224.50
($256.50)
($56.50)
$268.50
($194.00)
($713.00)
$937.00
$487.00
$43.50
($588.00)
($56.50)
($400.50)
$87.00
$649.50
($81.50)
($56.50)
$249.50
$468.50
$68.50
($350.50)
$143.50
$1,049.50
($106.50)
$449.50
$356.00
$156.00
($713.00)
($75.50)
($56.50)

4.22%
(4.25%)
(2.85%)
(1.03%)
(1.49%)

0.16%

4.10%

0.92%
(0.90%)

0.27%
(0.50%)

3.40%
(1.43%)
(0.43%)

0.07%

0.87%

0.02%

0.75%

0.02%
(1.43%)

2.15%
(0.78%)

7.80%
(0.94%)

0.11%

0.85%

3.95%
(0.33%)
(2.85%)
(0.03%)
(2.10%)

4.90%
(1.03%)
(0.23%)

1.07%
(0.78%)
(2.85%)

3.75%

1.95%

0.17%
(2.35%)
(0.23%)
(1.60%)

0.35%

2.60%
(0.33%)
(0.23%)

1.00%

1.87%

0.27%
(1.40%)

0.57%

4.20%
(0.43%)

1.80%

1.42%

0.62%
(2.85%)
(0.30%)
(0.23%)

1.11%
(3.36%)
(2.20%)
(0.27%)
(1.14%)

0.12%

3.23%

0.24%
(0.71%)

0.07%
(0.39%)

2.72%
(1.13%)
(0.34%)

0.02%

0.23%

0.01%

0.59%

0.01%
(1.12%)

1.72%
(0.20%)

6.65%
(0.79%)

0.09%

0.72%

3.48%
(0.07%)
(2.45%)
(0.01%)
(1.78%)

4.32%
(0.23%)
(0.06%)

0.96%
(0.20%)
(2.48%)

3.36%

1.78%

0.05%
(2.10%)
(0.05%)
(1.41%)

0.31%

2.35%
(0.07%)
(0.06%)

0.91%

0.50%

0.06%
(1.26%)

0.13%

3.93%
(0.11%)

1.71%

0.32%

0.17%
(2.65%)
(0.28%)
(0.05%)
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100.00
0.00
0.00
0.00
0.00

100.00

100.00

100.00
0.00

100.00
0.39

100.00
0.00
0.00

100.00

100.00

100.00
5.25

100.00
0.00

100.00
0.00

100.00
0.04
1.88

100.00

100.00
0.00
0.00
0.00
0.00

100.00
0.00
0.00

100.00
0.00
0.00

100.00

100.00

100.00
0.00
0.00
0.00

14.38

100.00
0.00
0.00

100.00

100.00

100.00
0.00

100.00

100.00
0.00

100.00

100.00

100.00
0.00
0.07
0.00

100.00%
0.00%
0.00%
0.00%
0.00%

100.00%

100.00%

100.00%
0.00%

100.00%

50.00%

100.00%
0.00%
0.00%

100.00%

100.00%

100.00%

50.00%

100.00%
0.00%

100.00%
0.00%

100.00%

50.00%
50.00%

100.00%

100.00%
0.00%
0.00%
0.00%
0.00%

100.00%
0.00%
0.00%

100.00%
0.00%
0.00%

100.00%

100.00%

100.00%
0.00%
0.00%
0.00%

50.00%

100.00%
0.00%
0.00%

100.00%

100.00%

100.00%
0.00%

100.00%

100.00%
0.00%

100.00%

100.00%

100.00%
0.00%

50.00%
0.00%



7/21/2017
7/19/2017
7/14/2017
7/13/2017
7/12/2017
7/11/2017

7/3/2017
6/30/2017
6/29/2017
6/27/2017
6/26/2017
6/19/2017
6/13/2017

6/9/2017
5/30/2017
5/29/2017
5/25/2017
5/22/2017
5/19/2017
5/18/2017
5/17/2017
5/16/2017
5/15/2017
5/11/2017
5/10/2017

5/9/2017

5/1/2017
4/26/2017
4/25/2017
4/24/2017
4/19/2017
4/11/2017
4/10/2017

4/5/2017
3/15/2017
3/14/2017

3/6/2017

3/1/2017
2/21/2017
2/13/2017
2/10/2017

2/9/2017

2/7/2017

2/3/2017

2/1/2017
1/25/2017
1/24/2017
1/20/2017
1/13/2017

1/4/2017

1/3/2017

$106.00
$637.00
$687.00
($219.00)
$12.00
($144.00)
($713.00)
($294.00)
($181.50)
($181.50)
($713.00)
$637.00
($13.00)
($144.00)
($253.25)
($103.25)
$199.50
($194.00)
$256.00
$84.25
$934.25
($306.50)
$262.00
($144.00)
($131.50)
($438.00)
$68.50
$231.00
$174.50
$31.00
($181.50)
($106.50)
($344.00)
($250.50)
$737.00
($6.50)
($106.50)
$974.50
$81.00
$512.00
$299.50
$431.00
($550.50)
$587.00
($356.50)
$462.00
$393.50
($69.00)
($163.00)
$312.00
($1,025.50)

0.42%
2.55%
2.75%
(0.88%)
0.05%
(0.58%)
(2.85%)
(1.18%)
(0.73%)
(0.73%)
(2.85%)
2.55%
(0.05%)
(0.58%)
(1.01%)
(0.41%)
0.80%
(0.78%)
1.02%
0.34%
3.74%
(1.23%)
1.05%
(0.58%)
(0.53%)
(1.75%)
0.27%
0.92%
0.70%
0.12%
(0.73%)
(0.43%)
(1.38%)
(1.00%)
2.95%
(0.03%)
(0.43%)
3.90%
0.32%
2.05%
1.20%
1.72%
(2.20%)
2.35%
(1.43%)
1.85%
1.57%
(0.28%)
(0.65%)
1.25%
(4.10%)

0.09%
2.42%
2.67%
(0.23%)
0.05%
(0.13%)
(2.70%)
(0.31%)
(0.16%)
(0.16%)
(2.63%)
2.41%
(0.05%)
(0.15%)
(0.95%)
(0.38%)
0.75%
(0.20%)
0.27%
0.07%
0.84%
(0.32%)
0.99%
(0.13%)
(0.12%)
(1.63%)
0.26%
0.24%
0.66%
0.12%
(0.19%)
(0.09%)
(0.36%)
(0.94%)
2.83%
(0.01%)
(0.09%)
3.89%
0.08%
2.08%
1.23%
0.45%
(2.22%)
2.42%
(1.45%)
1.92%
0.42%
(0.07%)
(0.67%)
1.30%
(4.10%)
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100.00
100.00
100.00
0.00
1.27
0.00
0.00
0.00
0.00
0.00
0.00
100.00
0.92
0.00
0.00
0.00
100.00
0.00
100.00
100.00
100.00
0.00
100.00
0.00
0.00
0.00
100.00
100.00
100.00
100.00
0.00
0.00
0.00
0.30
100.00
0.00
0.00
100.00
100.00
100.00
100.00
100.00
0.00
100.00
0.00
100.00
100.00
0.00
0.00
100.00
0.00

100.00%
100.00%
100.00%
0.00%
50.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
100.00%
50.00%
0.00%
0.00%
0.00%
100.00%
0.00%
100.00%
100.00%
100.00%
0.00%
100.00%
0.00%
0.00%
0.00%
100.00%
100.00%
100.00%
100.00%
0.00%
0.00%
0.00%
50.00%
100.00%
0.00%
0.00%
100.00%
100.00%
100.00%
100.00%
100.00%
0.00%
100.00%
0.00%
100.00%
100.00%
0.00%
0.00%
100.00%
0.00%
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Net Profit

Monthly Net Profit
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Net Profit

Net Profit per Month of Year
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Net Profit
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Margin To Equity Ratio (%)
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Margin To Initial Capital Ratio (%)
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Daily Margin
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# of Drawdowns

Drawdown Depth Distribution
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Closed Trade Drawdown of Each System
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* Total draw down may be less than largest system draw down due to positive offset of equity run ups of other systems at the
same time.

Intraday Trade Drawdown of Each System
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* Total draw down may be less than largest system draw down due to positive offset of equity run ups of other systems at the
same time.




Contribution of Each System to Max Drawdowns
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Contribution of Each System to Average 5 Worst Drawdowns
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Market Performance

Market Strategy Net Profit % Return | Closed MaxDD | Open MaxDD Faf:;?)?t # Trades | % Profitable
@ESM23 DTL_v2a $32,802.50 131.21%  ($4,641.50)  ($4,197.00) 1.58 315 47.94%
@ESM23 E?Lera'd HOLE $57,456.50  229.83% ($4,957.50)  ($6,077.00) 1.81 424 51.89%
@ESM23  EmeraldS $13,298.50  53.19%  ($7,674.00)  ($8,099.00) 1.35 206 44.66%




Correlation of Monthly Returns - Markets

@ESM23
DTL_v2a

@ESM23
Emerald LONG DTL

@ESM23
EmeraldS

@ESM23
@ESM23 Emerald LONG @ESM23
DTL_v2a EmeraldS
DTL
1
0.47 1
0.03 1



Correlation of Daily Returns - Strategies
Emerald LONG

DTL_v2a DTL EmeraldS
| DTL v2a | 1
|Emera|d LONG DTL| 0.46 1
| EmeraldS | 1

Correlation of Weekly Returns - Strategies
Emerald LONG

‘ DTL_v2a DTL EmeraldS
| DTLwvaa | 1
lEmeraId LONG DTL| 0.47 1
l EmeraldS | 1

Correlation of Monthly Returns - Strategies
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| DTL v2a | 1
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