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HolyGrailAlgo.com

Trade Performance Report
All Instruments: MNQ • MES • MYM • MGC • MCL

Period: July 21, 2025 – February 27, 2026

Strategy: Long/Short Call Signals + Pivots from HGAStrength Indicator

Total Net Profit Total Trades Win Rate Profit Factor Max Drawdown Avg Trade

$10,199.50 1,214 79.65% 1.92 ($357.00) $8.40

Long Trades Net Short Trades Net Avg Win Avg Loss Max Consec. Winners Profit/Month

$5,036.00 $5,163.50 $22.03 ($44.96) 29 $1,401.28

This report demonstrates the combined signal performance of the HGAStrength Indicator using Long/Short Call signals and Pivot entries across five futures micro
contracts. All results are based on backtesting from 7/21/2025 through 2/27/2026.
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1. Summary Statistics

Complete performance overview for all 5 instruments combined — key metrics, drawdown, Sharpe/Sortino ratios, and long vs short breakdown.
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2. Daily Performance

Net profit broken down by trading day. Each bar represents one trading session, showing consistency and outlier days across the full period.
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3. Weekly Performance

Aggregate results grouped by calendar week. Useful for identifying multi-day momentum patterns and week-over-week equity growth.



HolyGrailAlgo.com  |  Confidential — For Internal Use Only Page 5

4. Monthly Performance

Month-by-month net profit from July 2025 through February 2026. All eight months were profitable, demonstrating robust signal consistency.
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5. Hourly Performance

Net profit by hour of entry (Eastern Time). Highlights the most productive trading windows and helps inform future time-filter optimization.
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6. Day of Week Performance

Cumulative net profit segmented by day of the week. All five trading days show positive results, with Monday and Thursday leading.


