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 Profit Factor Avg Trade

$10,199.50 1,214 79.65% . ($357.00) $8.40
$5,036.00 $5,163.50 $22.03 ($44.96) $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

r e rf na nce

Complete performance overview for all 5 instruments combined — key metrics, drawdown, Sharpe/Sortino ratios, and long vs short breakdown.
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Display [Summary ) v| Y [= omzvaezs v][@ 20am 7] [= o22r206 v]|[@ 11:saem 3]
Performance All trades Long trades Short trades
Total net profit §10,199.50 §5,036.00 §5,163.50
Gross profit §21,305.00 §10,983.00 §10,322.00
Gross loss (§11,105.50) (85,158.50)
Commission 50.00
Profit factor 1.85 200
Max. drawdown (§275.50) (§296.00)
Sharpe ratio 1.36 1.39
Sortino ratio 1.00 1.00
Ulcer index 0.00 0.00
Total Fees 50.00 50.00
Probability 0.00% 0.00% 0.00%
Start date 772172025
Start time 12:00 AM
End date 2/27/2026
End time 11:38 PM
Total # of trades 1214 619 595
Percent profitable 79.65% 78.84% 80.50%

# of winning trades 967 488 479

# of losing trades 247 131 116

# of even trades 0 0 0

Avg. trade §8.40 58.14 58.68
Avg. winning trade §22.03 52251 521.55
Avg. losing trade (544.96) (545.40) (544.47)
Ratio avg. win / avg. loss 0.48 0.50 0.48

Max. consec. winners 29 9 38

Max. consec, losers 5 4 4

Largest winning trade §65.00 565.00 $38.00
Largest losing trade ($60.50) (560.50) (860.50;
Avg. # of trades per day 7.92 4.04 3.8

Avg. time in market 36,46 min 36.81 min 36,10 min
Profit per month §1,401.28 $691.88 §709.40
Max, time to recover £.02 days 12.99 days 21.55 days
Longest flat period 3.66 days 3.87 days 3.93 days
Avg. MAE §21.61 §2217 §21.04
Avg. MFE §21.14 §21.19 §21.08
Avg. ETD §12.74 §13.05 §12.41
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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.
HBEE

D\sp\ay 4 [E 02205 v]|[@ zw0am 2] [ e v] [@ seem 3]
Period | Daily v| Long/shart [ All ] wyL [Au | Time base [ Entry Time v]
Peried |# Curn. ne | Net prof| Gross pi | Gross lo | Commi: | Cum. m | Max dri| %Win | Avg.tra | Avg. wit | Avg. los | Lrg. win | Lrg.los¢| MTR | Ava. My | Avg. MF| Avg. ETI| % Trade 7|
7721720 | B (513,50 | 513.50) | s81.00 | ¢ 50,00 62.50% | (51.69) 51620 S27.00 | ( 52613 | 51591 | S17.59 | 0.66%
7722720 | B $119.50 | $133.00 | $142.00 50,00 87.50% | S1662 | 520.29 $27.00 SI688 | 51994 | 5331 | 0.66%
7723720 | 6 $151.50 | $32.00 | 592.00 S0.00 | (560.00) 83.33% |$533 | 51840 | (S60.00) | S27.00 52283 | S17.83 | 51250 | 0.49%
724720 | 9 $267.50 | $116.00 | $136.00 | (520.00) | S0.00 | (320.00) | (520.00) | 88.89% | $12.89 | $17.00 | (520.00) | $27.00 S2164 | SIT67 | 5478 | 074%
725020 | 7 412,50 | $145.00 | $146.00 S000 | (51.00) |(51.00) |8571% |S20.71 [$2433 | (s1.00) | $38.00 S1861 | 52414 | 5343 | 0.58%
7728720 11 $537.50 | $125.00 | 523200 50,00 S60.00) | 8182% | $11.36 | 52578 | (553.50) | $38.00 S21.00 | S2377 | 51241 |091%
7729720 | 7 $604.50 | $67.00 | 511400 50,00 85.71% | 5957 | 519.00 $27.00 52450 | §1736 | 5779 | 0.58%
7730720 | 7 $577.50 | (527.00) | $83.00 50,00 00 | ($110.0¢ | 71.43% | (53.86) | $16.60 $27.00 52504 | 51568 | 51934 | 0.58%
731720 [ 11 $537.50 | (340.00) | 5130.00 50,00 ($120.0 | 7273% | (53.64) 51625 538.00 52380 | $1527 | 51891 |091%
g1/202 | 9 $764.50 | $227.00 | 5227.00 $0.00 S0.00 | 100.00% | 52522 |$25.22 $38.00 S1267 | 52683 | 5161 | 074%
84202 [ 7 $813.50 | $49.00 | $109.00 50,00 (560.00) | B5.71% | 57.00 | $1817 $27.00 SIT71 | S1750 | $10.50 | 0.58%
/5202 | 6 $781.50 | (532.00) | $78.00 50,00 66.67% | (55.33) [$19.50 $27.00 S2775 | 1913 | 52446 | 0.49%
8/6/202 | 6 $750.50 | (531.00) | 578.00 50,00 66.67% | (35.17) |513.50 $27.00 $30.33 | 51633 | 52150 | 0.49%
o720z 10 $958.50 | $208.00 | $208.00 50,00 100.00% | 52080 | §20.80 $38.00 S1152 | 52150 | 5070 | 0.82%
8/8/202 | 9 $1,0285 | S70.00 | $177.00 50,00 TI.78% |S778 | 52529 538.00 2147 | 2700 | 51922 | 074%
211720 | 12 $1,066.5 | $32.00 | 5219.00 | (5121.00 | $0.00 66.67% | 5317 [s27.38 $38.00 $2558 | 52431 | 52115 |0.89%
8712720 | 10 $1,0915 | $25.00 | $153.00 | (512800 | 50.00 | (569.00) T000% |$250 | 52186 | (54267 | $38.00 $27.40 | 52020 | S17.70 | 0.82%
8/13/20 | 3 §1,1465 | $55.00 | $55.00 50.00 100.00% | 51833 [ 51833 |s000 | s27.00 S300 | 51967 | 5133 |025%
814720 | 6 $1,2335 | $87.00 | $137.00 (§50.00) 83.33% |§1450 |527.40 | (§50.00) | $38.00 52550 | 52525 | 51075 | 0.49%
815720 | 9 $1,2405 | §7.00 | $164.00 (583.00) 6667% | S0.78 [ 82733 | ($52.33) | $38.00 $2000 | 52281 | 52203 |074%
2/18/20 | 9 $1,111.5 | (5129.0( | 585.00 (52040 55.56% | (514.33) [ $17.00 | (853.50) | 527.00 53158 | $1489 | 52022 | 074%
2719720 | 10 $1,1505 | $42.00 | $132.00 | (580.00) [ S0.00 | ($163.00 | (S60.00) | 70.00% | S4.80 | $19.71 | (530.00) | $27.00 S13.90 | $1840 | 51360 | 0.82%
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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.

Trade Performance o EEEER
Display Y [E 120 v][eznam 3| [E e v][e 1159w 3]

Period | Weekly | Long/Short [ All ] w [an | Time base [ Entry Time v]
Period | # Curn. e | Net pra| Grose pr | Gross lo | Commic | Cum. m | Max. dri| % Win | Awg. tra | Avg. wir | Avg. los | Lrg. win | Lrg.lose| MTR | Avg. M| Avg. MF | Avg. ET | % Trade 3|
9/1/202 | 27 51,895.5 | 5163.00 | 5450.00 $0.00 (5198.0(| 74.07% | 5604 | 522,50 | (541.00) [ 538.00 2556 | s22.13 | 51608 | 2.22%
9/8/202 | 38 52,177.5 | 528200 | $622.00 50.00 (565.00) | 7895% | 5742 | 52073 | (54 538.00 §18.36 | 52101 | 51338 | 3.13%
9/15/20 | 41 52,431.5 | 525400 | $695.00 $0.00 (S159.00 | 75.61% | $620 | $22.42 | (544.10) | $38.00 s2243 | 91832 | 81313 | 3.38%
9/22/20 | 41 $2,553.5 | $122.00 | $670.00 $0.00 (512800 | 70.73% | 5298 | 92310 | (345.67) | $38.00 2434 | S20.86 |$17.88 | 2.38%
9/29/20 | 45 $3,157.5 | 560400 | $885.00 50,00 (560.00) | B6,67% | §13.42 | 522.69 | (346.23) | $38.00 §19.96 | S21.77 [$834 | 371%
10/6/20 | 45 $3,597.5 | 544000 | 5819.00 50.00 (510700 | B2.22% | 5978 | 52214 | (547.37) | 538.00 S21.06 | 52145 | S1167 | 371%
10/13/2 | 33 94,0575 | 546000 | $662.00 | (S202.00 | $0.00 | (S110.0C | (S110.00 | 8485% | 31394 | 82364 | (54040) | $38.00 §1942 | 2372|8978 | 2.72%
10/20/2 | 43 $4,732.5 | $675.00 | $826.00 | (51 $0.00 | (520.50) 90.70% | $1570 | 52118 532.00 91953 | $21.34 | 5564 | 2.54%
10/27/2 | 36 $4,968.5 | $236.00 | $597.00 | ($361.00 | S0.00 [ (S110.0C 2056% | 5656 | 52059 $32.00 $23.51 | S2035 | $13.80 | 2.97%
11/3/20 | 42 $5,443.5 | $475.00 | ST73.00 | (5298.01 | 50.00 | (570.50) 8333% | 51131 | 52208 538.00 1845 | 52069 | 5938 | 3.46%
1171072 | 29 $5,621.5 | 517800 | $512.00 (521.00) 7586% | 5614 | 52327 538.00 §22.25 | 52192 |S1578 | 2.39%
141772 | 33 55,8000 | 5262.50 | $636.00 .00 | (51205 7279% | 5214 | 52446 532.00 92518 | %2326 | 81502 | 272%
11/24/2 | 30 $6,240.0 | $359.00 | $564.00 50,00 | (S158.0 8667% | 51197 | 52169 $32.00 $22.67 | $2265 | S10.68 | 2.47%
121720 | 40 $6,678.5 | 542950 | 5765.00 50.00 | (510500 T750% | 51074 | 52468 538.00 s2062 | 52209 [S11.36 |3.29%
12/8/20 | 38 $6,730.5 | $52.00 | §599.00 50.00 T105% | 5137 | sa219 538.00 §23.97 | 52097 | 51960 | 3.13%
12/15/2 | 32 $6,380.0 | 5258.50 | $659.00 $0.00 I 7368% | 5680 | s2354 538.00 2278 | s2174 | §1492 | 213%
12/22/2 | 31 $7,330.0 | 534100 | $516.00 $0.00 | (595.00) 87.10% | $1100 | $19.11 $32.00 91689 | $1858 | 5858 | 2.55%
1272972 | 29 $7,222.0 | (5108.0( | $401.00 | (S509.0¢ | S0.00 [ (S203.0 65.52% s21.11 $38.00 2416 | S2046 | S24.18 | 2.39%
1/5/202 | 51 $7,834.0 | $612.00 | S970.00 | ($358.0¢ | $0.00 8039% §23.66 538.00 §19.99 | 52143 | 5943 | 4.20%
1/12/20.| 37 S7,667.0 | ($167.00 | $435.00 | (S602.00 | 30.00 62.16% §18.91 538.00 2546 | 1651 | 82102 | 3.05%
1419/20 | 33 $8,273.0 | $606.00 | $718.00 | ($112.0¢ | $0.00 9091% $2393 | (337.33) | $38.00 S2190 | $2433 [ 8596 | 272%
1/26/20 | 37 $8,612.5 | $339.50 | $656.00 | (S316.5 | S.00 81.08% $21.87 | (345.21) | $38.00 | ($60.00) | 326 | S21.08 |$21.86 |s$1269 | 3.05%
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4. Monthly Performance

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

Trade Performance

Display [ Analysis (5) v| Y [E 22005 v][@ 1z00am 3] [ 0227206 v]|[@ 1userm 3]
Period [ Monthly | Long/Short [ All v] wi [an | Time base [ Entry Time v]
Period | # Curn, net prc | Net profit | Gross p | Gross lc| Commi | Cum.r | Max. dr | %Win | Avg.tra | Avg. wi | Avg. los| Lrg. wir | Lrg.losc | MTR | Avg. M. | Avg. MI| Avg. ET | % Trade
717202 | 74 $537.50 $53750 | 1,156 5000 726 | 51959 | (341.23) | 538.00 $2224 | 51868 | S1142 | 610%
8/1/202 | 161 | 173250 | §1,195.00 | 52,8560 .| sooo s742 | 52285 | (s45.14) | $30.00 2273 | $2149 | §1405 | 13.26% |
91202 | 189 | $292850 | $1,19600 | 52,918 5000 7.08 | 52245 ) | s38.00 §2165 | $2113 | $1406 | 1392%
10/1/20 [ 180 | 496850 | $2,040.00 | $3,307( 5000 §11.33 | $2176 ) | s38.00 $21.21 | 52139 | $1005 | 1483%
11/1/20 [ 134 | $6243.00 | §1,28050 | S2.485( 5000 956 | 52280 ) | s38.00 $2188 | $2203 | $1247 | 11.04%
12/1/20 [ 165 | $7329.00 | $1,080.00 | $2,804( .| sooo 655 | 522.25 ) | s38.00 §2117 | 52108 | $1453 | 13.50%
1717202 [ 169 | $861250 | $1,283.50 | 52,9150 | (51631, | 5000 759 | 52242 )| s38.00 §2247 | 52097 | $1338 | 1392%
2717202162 | 1019950 | §1,567.00 | 52,8630 | (51,276, | 5000 5080 | 52105 ) | s65.00 $19.06 | $21.13 | §1134 | 1334%
p—
52,000 s e . b = o
$1,900. T e s . = e R
$1,80000 — - | S— . [
$1,70000 SN S S SSSSSS—— = N S —
$1,60000 = SN 4 /S = e
$1,5004 e 1= e
$1,40000 e o —— - - | —
$1,30000 SRS S NN, C——— - - | SC———
$1,20000 e e e
_; $110000 e e
£ 5100000 ] L e
i
z
$500.00
$800.00 |
$700.00 ime o - | o R el Sl
$600.00 - I BRI IR |
$50000 il | ||| — UU—— . SE— .|
140000 e | |
$300.00 |EESSEEEE . | e
520000 1 e S e
|
$10000 P mmmmmmmmm e e ] |
|
$0.00 i
07/2025 08/2025 08/2025 1072025 1172025 12/2025 01/2026 02/2026
Month
Report +

HolyGrailAlgo.com | Confidential — For Internal Use Only

Page 5



5. Hourly Performance

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

ladel‘for x ’ T ﬁ!Em
Display Y [Eor21/2055 v][@ 1z00AM 3| [ 02272026 v|[@ 1159PM 3]

Period | Hour of day v| Long/Short [ All v] wrL [Al | Time base [ Entry Time v]
Period | # Cumn. ne| Net prot| Gross pi | Gross lo | Cammis| Cumn.m | Max. dre| % Win | Avg.tra | Avg, wir| Avg. los | Lrg. win | Lrg. lose | MTR | Avg. M; | Avg. MF | Avg. ETI| % Trade 3
200 AN [ 24 nfa §157.50 | §708.00 000 | nfa n/a 77.27% | $3.58 | 52082 | (s55.09) [$27.00 | (S60.50) | 12596 | S2462 [$1919 [s1561 |3.62%
800 AN | 67 n/a §540.00 | §1,189.0 5000 | n/a n/a B060% |SBO6 | 52202 | (549.92) | s38.00 0) 14303 | S2287 [S2200 |51384 |552%
11:00 Al | 106 nfa $790.00 | $1,566.0 5000 | n/a n/a 8019% |§745 | §1842 | (53695 93800 | (S60.00) | 59.03 | $19.04 [$17.87 |S1042 | 873%
12:00 PP | 94 nfa ST70.00 | $1,728.0 $000 | n/a nfa 7660% | $8.19 | $24.00 | (543.55) [ $38.00 s21.41 [$2233 | S48 | 7%
300PM | 35 nfa $510.00 | $690.00 000 | n/a nfa 9143% | S1457 | 52156 | (S60.00) | $27.00 §19.01 [$2132 |$675 | 288%
£00PM | 21 n/a §152.00 | 529700 5000 | n/a n/a 61.90% | §7.24 | 52285 | (518.13) [ $38.00 s2131 [ 82331 | 51607 | 173%
T00PM | 35 nfa $462.00 | §700.00 5000 | n/a n/a 85.71% | $13.20 | 52333 | (547.60) | $38.00 S2201 [S23.89 | 51069 |288%
900PM | 21 nfa $212.00 | $402.00 nfa n/a 8095% | 51010 | 523565 ) | $38.00 $2008 [$2460 | 51450 | 173%
200 AV | 87 n/a $590.00 | §1,757.0 n/a n/a 7471% |S678 | s27.03 | (553.05) | $38.00 2662 [52358 | 51680 |TA7%
700 A [ 79 n/a 570650 | §1,204.0 n/a n/a 8228% |SB94 | 51991 | (54196 | s38.00 §19.32 [ 51934 | 51040 | 651%
10:00 A1 | 173 nfa §1,0000 | $2.717.0 n/a n/a 752% | S578 | 52074 | (540.89) | $38.00 2053 (81932 [$1354 | 14.25%
S00AN | 49 nfa $756.00 | $907.00 nfa n/a 91.84% | 51543 | 52016 75) | $27.00 1617 [$19.98 | 5456 | 404%
100PM | 61 n/a 773,00 | §1,335.0 n/a n/a 8197% | S1267 | 52670 | (551.09) | $38.00 $2377 [ 52590 | 51323 | 5.02%
B00PM [ 33 n/a 596,00 | §526.00 n/a n/a 7273% |s291 | 52192 | (s47.79) | s38.00 §2317 [s2161 | 51870 | 272%
300 AN | 62 nfa 549350 | §1,201.0 n/a n/a 8065% |S796 | 52402 | (558.96) [ $38.00 $2616 [$2311 | 51575 | 501%
%00 AN [ 91 nfa §722.00 | $1,588.0 nfa nfa 7912% |$793 | 52206 | (545.59) | $65.00 2138 [$2096 |$13.02 | 7.50%
200PM [ 54 n/a $663.50 | §1,0140 n/a n/a 8148% | 51229 | 52305 | (535.05) | §38.00 52199 [ 52269 | 51040 | 445%
GO0 AN | 49 n/a 525950 | 564000 n/a n/a 85.71% | 5530 | 51524 | (55436 | 527.00 §17.30 [§1573 | 51043 | 404%
600 PM | 36 nfa $384.00 | §714.00 n/a n/a 77.78% | S1067 | $2550 | (541.25) | $38.00 $2266 [S2358 | 51291 |297%
100 AN | 15 nfa $86.00 | $256.00 n/a nfa 8000% |$573 | 52133 | (s56.67) | $27.00 9171 |$2508 |$2030 |S1457 | 1.24%
1| [ooopr | 2 n/a 7600 | §76.00 n/a n/a 100.00% | $38.00 | 538.00 | $0.00 | $38.00 3128 | §36.00 [$3850 | 5050 | 0.16%
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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.

Trade Performance | T]_|o]x]
Display Y [E 07212055 v|[@1200aM 3] [ 02272026 v|[@ 1tseem 3]

Period | Day of week | Long/Short [ Al ~] wiL [Al | Time base [ Entry Time v]

Period | & Cum. ne | Net prot | Gross pi [ Gross lo | Commit| Cum. m [ Max. drz | %2 Win | Avg.tra | Avg. wil [ Avg. los | Lrg, win [ Lrg. lose | MTR Avg. ME| Avg. MF | Avg. ETI | 3 Trade
Manday | 302 nfa §2,895.5 | §5,665.0 | (52,769. | $0.00 nfa nfa 7881% | 89.59 §23.80
Tuesday | 238 n/a §1,922.0 | 54,746.0 | (5: . | $0.00 nfa nfa 78.26% | 5643 520.28
Wednes | 151 n/a §1,172.0 | 52,383.0 | (51,211, [ S0.00 n/a n/a 8344% | §7.76 51891
Thursdz | 228 n/a $2,748.0 | §3,970.0 | (51,222, | 50.00 nfa nfa 86.84% | 81205 | 52005
Friday | 234 nfa §1,462.0 | 545410 | (& $0.00 nfa nfa 73.08% | 96.25 $26.56

$65.00 | (S 3449 §21.68 | 52282 | §13.23 | 24.88%
1401 52101 | 51951 | 513.08 [ 24.63%
8383 §2133 | 51835 | 51059 [ 1244%
2803 §1813 | 52002 | 5797 18.78%

4883 §25.88 | 82393 | §17.68 | 19.28%
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