HolyGrailAlgo.com

Trade Performance Report

MES — Micro E-mini S&P 500 Futures

Period: July 21, 2025 — February 27, 2026
Strategy: HGAStrengthBot ¢ Pivot Entries + LSC Signals ¢ 15-Minute Chart

$1,210.00 80.20% . ($230.00) $166.24

16 tick TP /40 tick SL

15-Minute Candles No Trailing

$170.00 $1,040.00 $20.00 ($50.00)

MES (Micro E-mini S&P 500) results represent the HGAStrengthBot running on a 15-minute chart with Pivot Entries and Long/Short Call signals enabled. Fixed exits of
16-tick profit target and 40-tick stop loss with no trailing. Short trades lead with a 2.30 profit factor and 85.19% win rate, contributing $1,040 of the total net profit.
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7. Trading Schedule — Active Time Windows

Active time windows extracted from the MES_15min.xml strategy template. Only TimeWindow type filters are shown — disabled/None filters are excluded. All
times are Eastern Time as configured in NinjaTrader.

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

Wednesday

Filter 1 Monday 05:30 AM 10:30 AM 5hrs ACTIVE
Filter 2 Monday 05:00 PM 09:00 PM 4 hrs ACTIVE
Filter 3 Tuesday 09:00 AM 01:30 PM 4.5 hrs ACTIVE
Filter 4 Wednesday 05:00 AM 06:00 AM 1hr ACTIVE
Filter 5 Wednesday 02:30 PM 03:30 PM 1hr ACTIVE
Filter 7 Thursday 06:30 AM 10:30 AM 4 hrs ACTIVE
Filter 8 Thursday 07:30 PM 09:00 PM 1.5 hrs ACTIVE
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Filter 9 Friday 01:30 AM 05:00 AM 3.5 hrs ACTIVE

Filter 10 Friday 07:30 AM 11:45 AM 4.25 hrs ACTIVE
Filter 11 n/a — — — DISABLED (None)
Filter 12 n/a — — — DISABLED (None)

Note: Monday has two windows covering pre-market through mid-session and then evening. Tuesday runs through the full morning session. Wednesday has two short windows.
Thursday morning and evening are active (Filter 6 is disabled). Friday covers both an overnight window and the morning session through mid-day.

HolyGrailAlgo.com | MES — Micro E-mini S&P 500 | 15-Minute Chart | Confidential Page 3



1. Summary Statistics

Full performance breakdown — key metrics, Sharpe/Sortino ratios, drawdown, and long vs. short trade comparison.

E = =l E

Display | Summary (S) vi Y

|= 07212005 v|[@ 1200aM I] [= 0272772026 v ][ @ 11:59PM 3]

Performance All trades Long trades Short trades
Total net profit $1,210.00 §170.00 §1,040.00
Gross profit §3,160.00 $1,320.00 $1,340.00
Gross loss (§1,950.00) (81, ] (S800.00)
Comrmission $0.00 $0.00 $0.00
Profit factor 1.62 115 2.30

Max. drawdown (5230.00) (5160.00] (5160.00]
Sharpe ratic 131 0.36 1.21
Sortino ratio 1.00 0.80 1.00
Ulcer index 0.00 0.00 0.00

Total Fees $0.00 $0.00 $0.00
Probability 0.10% 27.66% 0.00%
Start date 72172025

Start time 12:00 AM

End date 2/27/2026

End time 11:59 PM

Total # of trades 197 29 108
Percent profitable 80.20% 74.16% 85.19%

# of winning trades 158 66 92

# of losing trades 39 23 16

# of even trades 0 0 0

Avg, trade $6.14 §1.91 $9.63
Avg. winning trade §20.00 §20.00 §20.00
Avg. losing trade (550, (§50.00) (§50.00)
Ratio avg. win / avg. loss 0.40 0.40 0.40

Max. consec. winners 21 9 20

Max. consec, losers 3 2 3

Largest winning trade §20.00 §20.00 §20.00
Largest losing trade (§50.00) (§50.00) (§50.00)
Avg. # of trades per day 1.28 0.59 0.70

Avg. time in market 42,31 min 50,47 min 35.58 min
Profit per month §166.24 §23.68 §142.88
Max. time to recover 27.97 days 51.81 days 48,05 days
Longest flat period 5.87 days 10.94 days 10.82 days
Avg. MAE §22.87 §25.98 §20.31
Avg. MFE §18.15 §18.22 §19.92
Avg, ETD §13.01 §16.31 §10.29
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2. Daily Performance

Net profit per trading session. The tight loss bars reflect the fixed 40-tick stop keeping drawdowns controlled.
rade Performance ‘ T |3]_]o]x]

Dlsp\ay Y [ 0zva0zs v][@ 12zo0am 2] [= ovarmz v][@ nssem :\
Pesiod | Daily v| Long/Short [ All ~] wL [An v] Time base [ Entry Time V]
Period | # Cum. et pri| Net profit | Gross p | Grosslc | Commi | Cum. | Max. dr | %Win | Avg.tra| Avg.wi | Avg.lo: | Lrg.wir | Lrg. los | MTR | Avg.M | Avg. M| Avg. ET| % Trade 2|
721201 520,00 2000 | 52000 | 5000 | 5000 | 000 |S0.00 | 10000 |$2000 |S2000 | S00D |S2000 | S000 | 1118 |S250 |sS2125 |§125 | 051%
7724620 | 1 $40.00 52000 [s2000 [ 5000 |s000 |sooo |$0.00 | 100007 |$2000 |s2000 |S000 |s2000 |s000 |8s63 [s1125 |s2000 |snoo | o051%
772520 | 3 10000 | S6000 [ $60.00 5000 |S0.00 |$000 |S0.00 | 1000052000 |$2000 |S000 |S2000 |S000 |2022 |[si4se |s083 |soe3 | 1.52%
772800 | 2 $14000 | 54000  [540.00 5000 |S000 | 5000 |S0.00 | 10000252000 |S2000 | 5000 |S2000 |s000 | 7183 [s1250 |s2000 |snoo | 1.02%
7729620 | 2 $12000 | $4000  [$40.00 5000 |S000 |s000 |$0.00 | 10000 |S2000 |S2000 |S000 |s2000 |sooo | 1203 [s2500 |s2250 [szs0 | 1.02%
7730/20 | 1 $13000 | ($5000) [$0.00 | (55000 | 50.00 | (550.00 (S50.00) | 0.00% | (S50.00]| S0.00 | (S50.00 | S0.00 | (S50.00 | 1928 [$53.75 |§11.25 | 86125 | 0.51%
7312 | 2 $10000 | (s30.00) [ s20.00 000 | (S80.00 | (S50.00! | 50.00% | (51500 | S20.00 | (S50.00 | $20.00 | (850.00 | 21723 | $41.88 | $1625 | $3125 | 1.02%
8/1/202 | 3 16000 | S6000 [ $60.00 5000 | (56000, | $0.00 | 10000 | $20.00 | S20.00 | 0. 52000 | $0.00 | 2883 |$15.00 |$22.50 |$250 | 1.52%
8747202 | 2 20000 | s4000 [ s4000 5000 |S0.00 [$0.00 |10000% |s2000 | S2000 |S0.00 |s2000 |S000 [ 1467 |s1250 [s2000 | spoo | 1.02%
8/5/202 | 1 $15000 | (550.00) | $0.00 | (55000 | 5000 | (550.000| (550.00) | 0.00% | (550.00| S0.00 | ($5000| 5000 | (550.00 | 3082 55000 |§1625 | S6625 |051%
8/7/202 | 1 $17000 | S2000  [s20.00 | 5000 |50.00 | (530.00S0.00 | 100007 | 52000 |S2000 |S000 |S2000 |S000 |4927 [s1875 |s2000 |s000 | 051%
8/3/202 | 3 23000 [s6000  [se000 [s000 | soo0 | (s10.00)$0.00 | 100002 | s2000 | s2000 | 5000 |s2000 |sooo | 1187 [sw0.42 |s083 |snes | 150%
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3. Weekly Performance

Week-by-week equity progression from July 2025 through February 2026. Most weeks positive with manageable pullbacks.
reerfor e . T E!Em

Display Y [Eoz1/2055 v][@ 1z00AM 3| [ 022772026 v|[@ 11:59PM 3]
Period | Weekly v| Long/Short [ All ] woL [Aln | Time base [ Entry Time v]
Period | # Curn, net pre | Net profit | Gross p | Gross lc | Commi | Cum. r | Max dr | %Win | Avg.tra | Avg.wi | Avg.los | Lrg. wir | Lrg. lose [ MTR | Avg. M. | Avg. MI| Avg.ET | % Trade
Ti/20 | 5 $100.00 £100.00 $100.00 | $0.00 $0.00 100.002 | $20.00 | $20.00 | $0.00 $2000 | $0.00 118 $11.50 | 82075 | 80.75 2.54%
7/28/20 | 10 16000 | S6000 | $160.00 50,00 80.00% | $600 | $20.00 00 | ¢ 285 |$2575 | $1963 |§1363 | 5.08%
Ba/202 | 7 23000 | S7T000 | $120.00 $0.00 (550,00, | 85.711% [ $10.00 | 52000 | ( 00 | ¢ 324 |S17.86 | $19.82 |s9.82 | 355%
8/11/20 | 5 $120.00 ($110.00) $40.00 $0.00 ($110.01 | 40.00% | ($22.00] | $20.00 | 4.6 $40.50 | $17.50 | 839.50 | 2.54%
8/18/20 | 6 $170.00 £50.00 $100.00 $0.00 ($50.00] | 83.33% | $8.33 $20.00 .00) L 0) | 3.32 $18.13 | 2146 | 81313 | 3.05%
8/25/20 | 4 12000 | S1000 [ s60.00 50,00 00; | 75.00% | s250 | 2000 117145 | $36.25 | $16.56 | §1406 | 203%
91202 | 7 25000 | S7T000 | $120.00 $0.00 (S50,00; | 85.71% | $10.00 | 52000 | (S50.00) | S20.00 | (S50.00) [ 1.85 | $25.54 | 52000 | $10.00 |3.55%
9/8/202 | 4 $330.00 £80.00 $80.00 $0.00 $0.00 100.00% | $20.00 | 520.00 25692 | S8.44 $20.00 | $0.00 2.03%
9/15/20 | 7 §330.00 50.00 $100.00 50.00 (S$100.00 | 71.43% | $0.00 $20.00 12035 | $27.50 | §15.54 | 81554 | 3.55%
o2 |7 $33000 | 5000 $100.00 50,00 (510001 | 71.43% [ 5000 | s2000 | ( 00 | ¢ 289 |S$2446 | $1625 |§1625 | 355%
92920 | 9 51000 | 18000 | $180.00 50.00 5000 | 100009 | 520.00 | 520,00 10295 |$17.50 | 52083 |S0.83 | 457%
10/6/20 | 10 $640.00 $130.00 $180.00 $0.00 90.00% | $13.00 | $20.00 L 0) | 292 $22.75 | $19.13 | 86.13 5.08%
1013/2 | 5 $600.00 (540.00) $60.00 60.00% | (58.00) | 520.00 ) + 263 $31.75 | 81525 | 82325 |2.54%
10/202 | 6 $65000 | S5000 | $100.00 B3.33% | 5833 | $2000 $2271 | $1833 | $1000 | 3.05%
10/27/2 | 5 $610.00 ($40.00) $60.00 60.00% | ($8.00) | 520.00 84475 | 81475 | 82275 | 2.54%
11/3/20 | 6 $730.00 $120.00 $120.00 100.00% | $20.00 | 520.00 §7.08 $20.83 | $0.83 3.05%
171022 | 3 $65000 | (58000) [ $20.00 | (510001 | 50.00 3333% | (52667) | 520.00 $3792 | $1708 | 4375 | 1.52%
1wz |3 §71000 | s6000 [ s60.00 100009 | 52000 | 520.00 2167 | $2167 | S167 | 152%
1172442 | 4 §720.00 £10.00 $60.00 75.00% | 52.50 $20.00 §40.94 | 82000 | 817.50 | 2.03%
12/1/20 | 8 $810.00 $140.00 $11.25 | 520,00 §19.22 | 1922 | §7.97 4.06%
12/8/20 | 6 $860.00 $100.00 $833 | $20.00 $1479 | 52104 | $1271 | 3.05%
121152 | & $840.00 $80.00 (52.33) | 52000 2500 | $2000 | $23.33 |3.05%
12/22/2 | 5 $940.00 $100.00 $20.00 | 520.00 $14.50 | §23.00 | $3.00 2.54%
12/29/2 | 4 $880.00 $40.00 ($15.00] | $20.00 $36.25 | §17.19 | 83219 | 2.03%
1757202 | 9 5920.00 $140.00 444 | $20.00 2056 | $1806 | $1361 |457%
111220 | 4 70000 | (513000) | $20.00 (532.50) | $20.00 4125 | 1469 | S47.19 | 203%
1/19/20 | 6 $840.00 $50.00 $100.00 | (S 0, | $0.00 $8.33 $20.00 (850.00) | 429.62 | $16.46 | $17.71 $9.38 3.05%
1/26/20 | 6 $960.00 $120.00 $120.00 | $0.00 $0.00 $20.00 | 520.00 $0.00 39.05 $1875 | $21.25 |$1.25 3.05%
227202 | 9 §1,14000 | 518000 [ $180.00 | 50.00 | 30,00 52000 | $20.00 000 1630 |§15.42 | 2222|222 |457%
2197202 | & §1,19000 | 55000 | $100.00 | (550.00; | 50.00 5833 | $20.00 ($50.00)| 199 | $18.33 | 52000 |S1167 |3.05%
2/16/20 | 9 $1,230.00 $40.00 $140.00 | ($100.0¢ | $0.00 S4.44 $20.00 ($50.00) | 1.86 $23.06 | 82014 | 81560 | 4.57%
2/23/20 | 6 $1,.21000 (820.00) $80.00 | (S100.0¢ | $0.00 ($3.33) | 520,00 (s 3.03 §19.58 | §1813 | 82146 | 3.05%
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4. Monthly Performance

All eight months profitable. February 2026 led with $250 net; consistent growth across the full test period.

Trade Performance BHEEE
Display Y [ 072172005 v][@ 1200aM 3| [ 02277206 v ][O 11:59PM 3]

Period | Monthly w| Long/Short [ Al v] w [an v| Time base [ Entry Time v]

"

Period Cum. net pre | Net profit | Gross p | GrossIc | Commi | Cum. v | Max. dr | % Win | Avg. tra | Avg.wi | Avg. los| Lrg. wir | Lrg. los | MTR | Avg. M, | Avg. MI | Avg. ET | % Trade

717202 | 12 §100.00 $100.00 5200.00 5833 §20.00 §20.00 $2250 | 51938 | §11.04 | 6.09%

8/1/202 | 25 $180.00 $80.00 $380.00 $3.20 $20.00 $20.00 $25.05 | §19.55 | §16.35 | 12.69%
9/1/202 | 28 $390.00 §210.00 5460.00 §7.50 §20.00 §20.00 §22.54 | 51804 | 51054 | 14.21%
10/1/20 | 32 $610.00 §220.00 $520.00 $6.88 $20.00 $20.00 §26.52 | 51801 | §11.13 | 16.24%
11/1/20 | 16 §720.00 $110.00 $260.00 $6.88 $20.00 $24.06 | $20.08 | §13.20 | 8.12%

1211720 | 27 §910.00 §190.00 §440.00 57.04 §20.00 §19.68 | 52032 |§13.29 | 13.71%
1717202 | 27 §960.00 $50.00 5§400.00 51.85 §20.00 §23.70 | 51815 [§1630 |1371%
2/1/202 | 30 $1,21000 $250.00 $500.00 $8.33 $20.00 $19.13 | $20.33 | $12.00 | 15.23%

23000 e (BECESERSRERE = e = e =2 B

$22000 4 4 . —————— _— _— [

Eea(i7 || SN . ——

$20000 0 oo o b e e e BE——

$190.00 41— - R R ————

$18000 (S o B |
7000 (. R
$160.00 1 {EEEEEEEEE - F A 0 A 0

$150.00 - -

$14000 (R e S

$130.00 - -—-—----——-—--—-q———————————————— g L ., B, ————————— ———— e

$120.00

Net profit (§)

$110.00 B coc - (SR . e T

$100.00 4 -

$90.00 3+

AR e

$70.00 [ L

AL S L. | R R

$50.00 Himm e ] e |

000 e

$30.00

G 2000 e e e e - N B — o

F10000 s — o m o e R B SESUSSE——— ]

§

07/2025 0872025 09/2025 1072025 1172025 12/2025 01/2026 02/2026

Month
Report +

HolyGrailAlgo.com | MES — Micro E-mini S&P 500 | 15-Minute Chart | Confidential Page 7



5. Hourly Performance

Net profit by entry hour. The 11:00 AM window is strongest; the 4:00 AM window shows the only meaningful loss hour.

Trade Performance —[0]x]

Display [Analysis3)  w] ¥ [E o225 v][0 zwav 2| [ werz v][0 sem 2
Period | Hour of day v| Long/Short [ Al v] e [An v] Time base [ Entry Time v]
Period | # Cum. net pr.| Net profit | Gross p | Gross Ic | Commi | Cum. | Max.dr | %Win | Avg. trs| Avg. wi Lrg.wir | Lrg.los | MTR | Avg. M1 | Avg. M| Avg. ET| % Trade 2|
200 AN | 19 na 17000 | $32000 | (S1500] S000 |n/a | m/a | 8421% | $895 | $2000 $2000 | ($50.00 | 3795 | S2158 | $19.80 | 1086 | 9.64%
00PN [ 5 n/a 10000 | 510000 | S0.00 | S000 |nfa | ma | 100.003 | S20.00 | 2000 2000 | S00D | 8863 |S1550 |S21.25 |§125 | 254%
300 AN | 4 nfa $5000 | S20.00 |S0.00 |S000 |nfa | n/a | 100.003 | S20.00 | $20.00 52000 |S000 | 2022 |s213 | s2031 [$031 | 208%
200 AN | 13 s (5160.00) | §140.00 | (S300.0¢| 5000 |nfa | m/a | 53.85% | ($12.31;| $20.00 $2000 | ($50.00 | 189.00 | 2052 | $14.23 |$2654 | 6.60%
11:00A | 18 n/a 1000 | 526000 | (S250.0¢( 000 |nfa | n/a | 7222% | S056 | 52000 52000 | (S50.00 | 11199 | 52458 | $18.82 | 51826 | 9.14%
700 AN | 14 n/a S7000 | 522000 S000 |n/a  |ma | 7857% | $500 | 52000 $20.00 6307 | 2057 | S1857 | §1357 | 7.11%
600 PN | 9 n/a S4000 | 14000 000 |2 |na | 7778% | S444 | 52000 52000 9799 | 52681 |S1903 | S1458 |457%
10:004 | 32 nfa $22000 | $52000 | (S300.0( 000 |nfa | m/a | 8125% | $688 | 52000 520,00 5501 | $1859 | S1088 | $1301 | 1624%
12:00P1| 2 nia $4000 [ $4000 |$000 |S00D |nfa | ma | 100.00% | $20.00 | $20.00 520,00 6205 | 52563 |s21.88 |§1.88 | 1.02%
200PW |7 n/a 5000 S100.00 | (S1000| S000 |nfa | na | 7143% $20.00 52000 11902 | $3071 | S1821 | 1821 | 3.55%
2008M [ 6 wa (520000 | S80.00 000 |n/a | na | 6667% $20.00 $20.00 10498 | $3271 | S17.08 | S2042 | 3.05%
200 AN | 31 nfa 513000 | $480.00 W00 |na |nis | TA2% 520,00 520,00 12502 | 52423 | 1863 | S1444 | 1574%
5:00 AN | 11 nfa $15000 | 520000 000 |na |nim | 9091% 520,00 520,00 02 | $1659 | 52034 | S670 | 5.58%
6:00 AN | 5 nfa 510000 | $100.00 S000 |n/a | ma | 100003 | S20.00 | $20.00 52000 4927 | 52050 |s2125 | $125 | 2.54%
1:00 AN | 7 n/a $7000 | $12000 S000 |n/a  |ma | 8571% | $10.00 | 52000 $20.00 18202 | §1839 | S1084 |S964 | 3.55%
1:00PN | 5 n/a $3000 | S80.00 000 |n/a  |ma | 8000% | S600 | S2000 52000 52850 | $1950 | $13.50 | 254%
7.00PN | 6 nfa $12000 | $120.00 S000 |nfa  |ma | 100009 | $20.00 | $20.00 520,00 1854 | 52202 5292 | 305%
00PN | 3 nfa 56000 | 56000 5000 |na  |wa | 100009 | 52000 | 52000 52000 | 5000 | 3045 |§1417 52125 |s125 | 1.52%
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6. Day of Week Performance

Monday dominates with $460 net and 86.36% win rate. All five days are profitable with no losing day of week.

BEEs
Display Y [E o v][@1znam %] [E e v][Q s 1)

Period [ Day of week v| Long/Shart [ Al v] wL [An | Time base [ Entry Time v]
Pericd | # Cumn. net pro | Net profit | Gross p | Gross Ic | Commi | Cum. | Max. dr [ % Win | Avg. tra | Avg. wi | Avg. los| Lrg. wir | Lrg. lose | MTR | Avg. M | Avg. MI | Avg. ET | % Trade
Monda | 44 nfa $460.00 $760.00 $0.00 n/a nfa 86.36% | $10.45 | 82000 | (° $2000 | (8 ) | 49.47 $19.89 | $19.86 | $9.40 22.34%
Thursdi | 33 n/a $240.00 $§540.00 50.00 n/a nfa 81.82% | §7.27 §20.00 | (¢ $20.00 §24.77 | 519.51 [ 81223 | 16.75%
Friday | 62 n/a 519000 | 5840.00 S000 |n/e |n/e | 7581% [$306 | 52000 | 52000 52415 | 51849 | 51542 | 3147%
Tuesda | 40 nfa 5240.00 $640.00 $0.00 n/a nfa 80.00% | $6.00 §20.00 | (¢ $20.00 $22.00 |519.53 | 81353 | 2030%
Wedne: | 18 nfa $80.00 $280.00 s0.00 n/a nfa T7.78% | $4.44 $20.00 | (¢ $20.00 §24.24 | 51819 | 81375 | 9.14%
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