HolyGrailAlgo.com

Trade Performance Report

MCL — Micro Crude Oil Futures

Period: July 21, 2025 — February 27, 2026
Strategy: HGAStrengthBot ¢ Pivot Entries + LSC Signals ¢ 5-Minute Chart

$1,495.00 87.63% . ($92.00) $205.39

14 tick TP /50 tick SL

No Trailing $943.00 $552.00 $14.00 ($36.88) 27

MCL (Micro Crude Oil) results represent the HGAStrengthBot running on a 5-minute chart with Pivot Entries and Long/Short Call signals enabled. The strategy uses a fixed
14-tick profit target and 50-tick stop loss with no trailing — parameters refined through hundreds of hours of replay and live market testing.
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7. Trading Schedule — Active Time Windows

Active time windows extracted from the MCL_5min.xml strategy template. Only TimeWindow type filters are shown (disabled/None filters are excluded). All
times are as configured in NinjaTrader (Eastern Time).

00:00 02:00 04:00 06:00 08:00 10:00 12:00 14:00 16:00 18:00 20:00 22:00

Monday

Tuesday

Wednesday 02:0010

Thursday 5—09:1 l.

Filter 1 Monday 08:30 AM 09:20 AM 50 min ACTIVE
Filter 2 Monday 10:30 AM 01:00 PM 2.5 hrs ACTIVE
Filter 4 Tuesday 06:30 PM 07:30 PM 1hr ACTIVE
Filter 5 Wednesday 02:00 AM 04:00 AM 2 hrs ACTIVE
Filter 6 Wednesday 08:30 PM 09:30 PM 1hr ACTIVE
Filter 7 Thursday 07:15 AM 09:15 AM 2 hrs ACTIVE
Filter 8 Thursday 11:30 AM 01:00 PM 1.5 hrs ACTIVE
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Filter 9 Friday 07:00 AM 07:45 AM 45 min DISABLED (None)

Filter 10 Friday 11:30 AM 01:00 PM 1.5 hrs ACTIVE
Filter 11 n/a — — — DISABLED (None)
Filter 12 n/a — — — DISABLED (None)

Note: Tuesday has no morning window (Filter 3 is disabled). Wednesday trades overnight/evening sessions. Thursday and Friday cover key oil market sessions around the EIA
Petroleum Status Report (Wednesdays) and OPEC-related volatility windows.
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1. Summary Statistics

Complete performance overview — key metrics, drawdown analysis, Sharpe/Sortino ratios, and long vs. short trade breakdown.

Trade Performance

Display | Summary (5) v|Y

[= 072172025 ][ @ 1200am J| [= 02027206 v |[@ 11:59PM §]
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Performance All trades Long trades Short trades
Total net profit §1,495.00 §943.00 §552.00
Gross profit $2,380.00 §1,212.00 §1,162.00
Gross loss (5885.00) (5275.00) (5610.00)
Commission $0.00 $0.00 $0.00
Profit factor 2.69 443 1.90

Max. drawdown (592.00) (§50.00) (586.00)
Sharpe ratio 1.23 1.23 1.08
Sortino ratio 26,04 9.10 78.90
Ulcer index 0.00 0.00 0.01

Total Fees $0.00 $0.00 $0.00
Probability 0.00% 0.00% 0.35%
Start date 742172025

Start time 12:00 AM

End date 2/27/2026

End time 11:58 PM

Total # of trades 184 94 100
Percent profitable 87.63% 92.55% 83.00%

# of winning trades 170 a7 a3

# of losing trades 24 7 17

# of even trades 0 0 0

Avg. trade an §10.03 §5.52
Avg. winning trade §14.00 §14.00 §14.00
Avg. losing trade (536.88) (539.29) (535.88)
Ratic avg. win / avg. loss 0.38 0.36 0.39

Max. consec. winners 27 26 18

Mazx. consec, losers 2 1 2

Largest winning trade §14.00 §14.00 §14.00
Largest losing trade (§50.00) (550.00) (550.00)
Avg. # of trades per day 1.27 0.61 0.66

Avg. time in market 44,60 min 99,04 min 90.43 min
Profit per month §205.39 §129.56 §76.88
Max. time to recover 23.99 days 22,14 days 43,03 days
Longest flat period 5.32 days 14.94 days 13.82 days
Avg. MAE §16.56 §15.13 §17.91
Awvg. MFE §14.12 51434 §13.82
Avg. ETD 56.42 54.31 58.40
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2. Daily Performance

Net profit per trading day, showing session-level consistency across the full 7-month test period.
BEED

Display [Analysis (5) vl ¥ [B ozvz02s v][@ 1200am 2] [ 2 0es27/2026 v][@ 1:59PM :|
Period [ Daily v| Long/Short [ All v w [An v] Time base [Entry Time v]
Period | # Curn. net pri| Net profit | Grass p | Grosslc | Commi | Cum. i | Max. dr | %Win | Aug.tre| Avg.wi | Avg.lo:| Lrg. wir | Lrg. los | MTR | Avg. M. | Avg. M![ Avg, ET | % Trade 5
TR £14.00 $14.00 $14.00 | $0.00 $0.00 $0.00 $0.00 100.00% | $14.00 | $14.00 | $0.00 §14.00 | $0.00 94.55 $28.00 | $14.00 | 50.00 0.52%
2220\ 1 $28.00 $14.00 §14.00 | S0.00 50.00 50.00 $0.00 100.00% | $14.00 | 514.00 | 50.00 §14.00 | S0.00 11263 | $8.00 §16.00 | 52.00 0.52%
7232 | 2 $56.00 $28.00 52800 5000 | 5000 |S0.00 |S0.00 | 10000%|S$1400 | §1400 |$0.00 |S1400 [S000 | 11558 | 52000 | §1500 |§1.00 | 1.03%
724020 | 3 598.00 4200 S4200 | S000 | SDOD [ SC.00 | S0.00 | 100009 |S1400 | S1400 |S0.00 | S1400 [S00D | 3828 | 52533 |§1567 |S167 | 155%
72820 | 1 £112.00 $14.00 $14.00 | $0.00 $0.00 $0.00 $0.00 100.00% | $14.00 | $14.00 | $0.00 §14.00 | $0.00 757 $7.00 $15.00 | $1.00 0.52%
7/30/20 | 4 $168.00 $56.00 §56.00 | $0.00 50.00 50.00 $0.00 100.00% | $14.00 | 514.00 | 50.00 §14.00 | S0.00 1647 $5.75 §1475 | 50.75 2.06%
3| 3 21000 | 4200 $4200 [ S000 | 5000 |S0.00 |S0.00 | 100009 |S1400 | 1400 |$0.00 |S1400 [S000 | 3527 |S7.00 | §1567 |S167 | 155%
8/a/202 | 3 25200 | 4200 S4200 | S000 | S000 | SC.00 | S0.00 | 100009 |S1400 | S1400 |S0.00 |S1400 [S00D | 1723 | 5933 | §1500 |S100 [ 155%
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3. Weekly Performance

Aggregate results grouped by calendar week. Note the tight equity growth and minimal losing weeks.

Trade Performance [z]_[o]x]

Display [ Analysis (S) v| Y [2 o220 v][@ 1z00am 3] [= 0zama0 v][@ 11:59pPMm :|
Period | Weekly v| Long/Shert [ Al v ] wiL [l ] Time base [ Entry Time V]
Period | = Cum. net pr. | Net profit | Gross p | Gross Ic | Commi | Cum.n | Max. dr | % Win | Avg. tre | Avg.wi | Avg. lo: | Lrg. wir | Lrg. Tos | MTR | Avg. M. | Avg. M| Avg. ET | % Tradc %
212 | 7 598.00 $32.00 9800 | 50.00 | S0.00 S0.00 | 100.003 | $14.00 | $14.00 S1400 [S000 | 9455 |S2071 | 81529 | $129 | 361%
728/20 | 8 5210.00 s11200 | S11200 50.00 S0.00 | 100,003 | 51400 | $1400 $1400 [s000 | 757 |9637 | 51503 | 9143 |402%
8/4f20 | 9 $273.00 $63.00 11200 50.00 88.89% | S7.00 | §14.00 $14.00 $1478 | §1356 | 8656 | 484%
g2 | 8 $296.00 $23.00 $84.00 50.00 75.00% | §2.88 | $14.00 $14.00 $1900 | $1313 | $1025 | 212%
81872 | 5 $326.00 $30.00 556,00 S0.00 20.00% | $6.00 | $14.00 $14.00 2140 | §1440 | 840 | 258%
8/25/20 | 3 §35200 52600 52800 50.00 6667% | 5867 | $1400 514.00 S21.00 | S1467 | 600 | 1.55%
917202 | 2 $35200 $1400 50.00 50.00% | S000 | 1400 514.00 52200 | 1200 | $1200 | 1.03%
9/8/202 | 5 $323.00 4200 50.00 60.00% | ($5.20) | $14.00 $14.00 2140 | $12.40 | $12.20 | 258%
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4. Monthly Performance

Month-by-month net profit. September 2025 was the only down month; all others were profitable.

Trade Perfor

EHEEE

Display [ Analysis (5) vl Y [E 072172055 v|[@ 1z00aM 3] [ 02272026 v|[@ 158 PM :|
Period | Manthly v | Long/Short [ Al v ] w [an | Time base [ Entry Time v]
Period |2 Cum. net pre | Net profit | Grossp | Grosslc | Commi | Curn. | Max. dr. | %Win | Avg. tra | Avg.wi | Avg. los| Lrg.wir | Lrg. lose | MTR | Avg. M, | Avg. MI | Avg,ET | % Trade
7417202 | 15 $210.00 $210.00 $210.00 £0.00 $0.00 $0.00 100.00% | $14.00 | $14.00 | $0.00 $14.00 | $0.00 94.55 $13.53 | §15.20 | §1.20 773%
8/1/202 | 25 §352.00 $280.00 50.00 ) §5.68 §14.00 $14.00 §18.20 | §13.72 | S8.04 12.89%
/17202 | 22 $330.00 $21000 5000 [ §14.00 2100 [ $1241 | 91341 | 11.34%
1001720 | 28 $652.00 36400 000 $1150 | $14.00 $1625 [ 51454 | 9304 [ 1443%
1171720 | 25 $810.00 $308.00 $0.00 $6.32 §14.00 $15.24 | §13.52 | §7.20 12.89%
1271720 | 21 $991.00 K $266.00 $0.00 $8.62 §14.00 §13.24 | §1405 | $5.43 10.82%
1417202 | 30 §1,23100 | 524000 | 837800 5000 800 | s1400 2037 | §1547 | 707 | 15.46%
217202 | 28 149500 | 526400 | 36400 000 943 | s1400 S1304 [ 51432 | 480 [ 1443%
e
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5. Hourly Performance

Net profit by entry hour. The 11:00 AM window dominates — aligning with peak crude oil futures liquidity.

Trde Perfor e EHEEEE
Display Y [= 072172055 v|[@ 1z00am 3] [ 02272026 v][@ 1159PM 3]

Period | Hour of day v| Long/Short [ Al ] w [an v| Time base [ Entry Time v]

Period | 2 Cum. net pre | Net profit | Gross p | Gross Ic | Commi | Cum.rr | Max. dr | % Win | Avg.tra | Avg.wi | Avg. los| Lrg.wir | Lrg.lose| MTR | Avg. M. | Avg. MI | Avg,ET | % Trade
1200P1 | 36 n/a 22000 | S406.00 | (518501 | S000 | nfa | nfa | B0.56% | 56,11 | 51400 $14.00 1586 | 51367 | 5756 | 18.56%
00PN | 9 nfa 56200 §11200 | (55000 | $000 | nfa | nfa | 88.89% |5689 | 51400 $1400 $1933 | 51511 | 5822 | 464%
2:00 AN | 17 n/a $46.00 $196.00 | ($150.0( | $0.00 nfa n/a 8235% | 8271 §14.00 £14.00 $18.82 | $13.35 | §10.65 | 8.76%
00PN | 12 nfa §41.00 $140.00 | (599.00] | $0.00 nfa nfa 83.33% | §3.42 §14.00 §20.25 | $13.08 | §9.67 6.19%
T00AN | 11 n/a S15400 [ $15400 | S0.00 | $000 |nfa  [n/a | 100009 | $1400 | 1400 $I273 | §1473 | 073 | 567%
00 AN | 12 n/a 5400 15400 | (51000 | S000 | nfa | nfa | B462% | 5415 | 51400 §1538 | S1362 | 946 | 670%
1000 A | 12 n/a §104.00 $154.00 | (§50.00] | $0.00 nfa n/a 9.67% | $8.67 §14.00 §18.42 | §14.08 | 8542 6.19%
300AN | 11 n/a S15400 [ $15400 | S0.00 | S000 |nfa  [nfe | 10000% | 51400 | 51400 1464 | 51500 | 5100 | 5.67%
00PN | 9 n/a $12600 [ $12600 | S0.00 | S000 |nfa  [n/a | 100009 | $1400 | 1400 §700 | 1522 |S122 | 464%
11:00 A | 39 nfa $312.00 $462.00 | ($150.0( | $0.00 nfa n/a 84.62% | 58.00 §14.00 §17.23 | §14.49 | $6.49 20.10%
B:00ANM | 15 n/a §146.00 $196.00 | ($50.00] | $0.00 nfa nfa 093.33% | §9.73 §14.00 $16.00 | $14.67 | $4.93 173%
00PN | 8 n/a s48.00 598,00 000 |nfa | nfa | 8750% [ 5600 | 51400 1088 | 1288 | 5688 | 412%
100 AN | 2 n/a 2800 s28.00 000 |nfa | n/a | 100002 | $1400 | 51400 52450 | §1500 | 5100 | 1.03%
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6. Day of Week Performance

All five trading days are profitable. Thursday leads with $574 cumulative net, supported by two active windows.

Trade Performance
Display | Analysis (5) vl v

Period [ Day of week

HEEE

S e 2 Ko

] Time base [ Entry Time v]

(= or212025 v

1200aM 3| [E o2szr/2036 v

v| Long/Short [ Al v] w [an

Period | # Cum. net pro | Net profit | Grossp | Grosslc | Commi | Cum. i | Max. dr | % Win | Avg. tra| Avg.wi | Avg. los | Lrg. wir | Lrg. los¢ | MTR Avg. M. | Avg. MI| Avg. ET | % Trade
Monda | 51 n/a $356.00 $388.00 | ($232.0¢ | 50.00 n/a n/a 82.35% | 56.98 §14.00 §14.00 | (8! §1641 | 51353 | 8635 26.29%
Tuesda | 17 n/a $110.00 $210.00 i | $0.00 n/a nia 88.24% | S6.47 $14.00 $14.00 $19.59 | §14.06 | §7.59 8.76%

Wedne: | 51 nfa $395.00 £644.00 ¥ | $0.00 nfa n/a 90.20% | §7.75 §14.00 $14.00 §16.39 | §14.04 | $6.29 26.29%
Thursdi | 53 n/a $574.00 §700.00 50.00 n/a n/a 94.34% | §10.83 | 514,00 $14.00 §1579 | 515.06 | §4.23 27.32%
Friday | 22 n/a $60.00 £238.00 i | $0.00 n/a nia T1.27% | 8273 §14.00 §14.00 $16.82 | §13.50 | $10.77 | 11.34%
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