HolyGrailAlgo.com

Trade Performance Report

MGC — Micro Gold Futures

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

$3,350.00 70.36% . ($159.00) $460.25

38 tick TP / 47 tick SL

5-Minute Candles No Trailing

$1,823.00 $1,527.00 $37.36 ($44.00)

MGC (Micro Gold) results represent the HGAStrengthBot running on a 5-minute chart with Pivot Entries and Long/Short Call signals enabled. Fixed exits of 38-tick profit
target and 47-tick stop loss with no trailing. With $3,350 net profit and $460/month, MGC is the strongest individual performer in the portfolio — leveraging gold's high volatility
and clear trending behavior across both long and short directions.
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7. Trading Schedule — Active Time Windows

Active time windows extracted from the MGC_5min.xml strategy template. Only TimeWindow type filters are shown — disabled/None filters are excluded. All
times are Eastern Time as configured in NinjaTrader. Note: Wednesday has no active windows (both filters disabled).
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Filter 9 Friday 07:30 AM 08:30 AM

Filter 10 Friday 10:00 AM 02:45 PM
Filter 11 n/a — —
Filter 12 n/a — —

DISABLED (None)

DISABLED (None)

Note: Wednesday has no active trading windows — both Filter 6 (disabled) leaves Wednesday completely inactive. Monday covers morning open and evening sessions.
Tuesday trades mid-session and late afternoon. Thursday has an early morning window and an afternoon window. Friday covers both morning open and a longer mid-day session

through 14:45 — capturing key gold market liquidity around the NY session close.
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1. Summary Statistics

Trade Performance

profit and a 2.02 profit factor.
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Performance All trades Long trades Short trades
Total net profit §3,350.00 §1,823.00 §1,527.00
Gross profit §6,650.00 §3,658.00 §2,992.00
Gross loss (53,300.00) (51,835.00) (5§1,465.00)
Commission $0.00 $0.00 $0.00
Profit factor 2,02 1.99 2,04

Max. drawdown (§159.00) (5165.00) (5220.00)
Sharpe ratio 1.23 1.04 113
Sortino ratio 1.00 63.97 1.00
Ulcer index 0.00 0.00 0.00

Total Fees $0.00 $0.00 $0.00
Probability 0.00% 0.00% 0.02%
Start date 772172025

Start time 12:00 AM

End date 2/27/2026

End time 11:59 PM

Total # of trades 253 138 113
Percent profitable 70.36% 69.57% 71.30%

# of winning trades 178 96 82

# of losing trades 75 42 33

# of even trades 0 0 0

Avg. trade §13.24 §13.21 §13.28
Avg. winning trade §37.36 §38.10 §36.49
Avg. losing trade (544.00) (543.69) (544.39)
Ratio avg. win / avg. loss 0.85 0.87 0.82

Max. consec. winners 14 8 g

Max. consec. losers 3 4 3

Largest winning trade $65.00 $65.00 §38.00
Largest losing trade (5§52.00) (549.00) (§52.00)
Avg. # of trades per day 1.65 0.90 0.76

Avg. time in market 19.67 min 19.61 min 19.73 min
Profit per month 5460.25 §250.46 §213.64
Max, time to recover 11.22 days 28,04 days 32.28 days
Longest flat period 5.63 days 6.92 days 7.40 days
Avg. MAE 52747 §268.00 §26.83
Avg. MFE §33.12 §32.58 §33.77
Avg. ETD §19.28 §19.37 520.49

Full performance overview — key metrics, Sharpe/Sortino ratios, drawdown analysis, and long vs. short breakdown. MGC leads the portfolio with $3,350 net
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2. Daily Performance

Net profit per trading session. The strong green bias reflects consistent daily wins; losing days are limited and shallow relative to winning days.

Trade Performance [T]_[O]x]
Display Y [B o220 v]|[@ 1zwam 3] [B oz v][e 1M 5]

Period [ Daily | Long/Short [ Al ] woL [An ~| Time base [ Entry Time ~]

Period

721720
7r22/20
Tr25/20
7r28/20
7/29/20
73120
8117202
8/7/202
8/8/202
811720
812/20
814/20

$1104 -—- e -4 -1 -f---1-——f g - -7

Cum. net pr. | Net profit | Gross p | Gross lc | Commi | Cum. n| Max. dr | %Win | Avg.tre| Avg.wi | Avg. lot | Lrg.wir | Lrg. los | MTR | Avg. M | Avg. M | Avg. ET | %Trade 2|
( s0.00 50.00 0.00% 50.00 50.00 54950 | 51950 | 56650 | 0.79%
000 $0.00 0.00% 50.00 50.00 $4200 | 500 | 51400 | 0.40%
§76.00 $0.00 66.67% $38.00 $38.00 $28.00 | $32.00 | $7.00 1.19%
§114.00 $0.00 75.00% | §16.75 | $38.00 $38.00 §21.25 | §34.25 |817.50 | 1.58%
0,00 $0.00 0.00% 0 | 5000 $0.00 $48.00 | S0.00 | 547.00 | 0.40%
$38.00 | $0.00 $0.00 100.00% | §38.00 | $38.00 | $0.00 $38.00 $8.00 $38.00 | $0.00 0.40%
§76.00 | $0.00 $0.00 100.00% | $38.00 | $38.00 | $0.00 $38.00 $3.50 $39.50 | $1.50 0.79%
7600 | 5000 | 50.00 100009 | $38.00 | 3800 | 5000 | §38.00 650 | §30.00 | 5100 | 079%
$76.00 $0.00 86:67% | 5967 | 538,00 $38.00 2667 | S3767 | 52800 | 119%
£114.00 | $0.00 $0.00 100.00% | $38.00 | $38.00 | $0.00 $38.00 §13.33 | $42.00 | 84.00 1.19%
53800 1| s0.00 5000% | $10.00 | 538.00 53800 S2400 | 52300 | 51300 |0.79%
57600 50.00 100009 | 53800 | 53800 | 5000 | 538.00 52250 | 54000 | 5200 |079%
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3. Weekly Performance

Week-by-week equity progression. The majority of weeks are profitable with only a handful of red weeks, demonstrating excellent week-to-week consistency.

g | | -1 11 €ttt
Trade Performance EEEEE

Display [Anabysis®) v T [Evrzs ][0 zuam 2| [E ez v][@seem
Period | Weekly w] Lang/Shart [ AN v] wiL [an | Time base [ Entry Time v]
Perio « | # Cum. net pre| Net profit | Gross p | Gross Ic | Commi | Cum.rm | Max. dr [ % Win | Avg. tra | Avg.wi | Avg. lo | Lrg. wir | Lrg. lose | MTR | Avg. M. | Avg, M1 | Avg, ET | % Trade
72| 6 (52800) | (52800) | $7600 | (S1040(| $0.00 (5457 | 53800 | ( 53800 | (547.00) SIS0 | 52333 | S2800 | 237%
72820 | & §10600 | $13400 | $22800 | (8 $0.00 $1675 | $38.00 §1850 [$3175 | §1500 | 316%
/47202 | 5 21100 | 510500 | $15200 | (8 $0.00 52100 | $38.00 S1860 | 53820 | 51720 | 1.98%
81720 | 10 $450.00 $304.00 | ($65.00 | $0.00 538,00 $1960 | 53440 | 51050 | 395%
EALEE §324.00 $3800 | (516401 | $0.00 538,00 54080 | $1680 | S4200 | 1.98%
8725020 | 7 £505.00 $22800 | (5 $0.00 538,00 $2500 [S35.04 | 8928 | 277%
917202 | 6 $476.00 $114.00 | (514300 5000 | (515201 538.00 53083 | 53300 | 53T | 237%
987202 | 9 $575.00 522800 | (5129.0( | 50.00 538,00 S27.00 | $3456 | $23.56 | 2.56%
915720 | 10 $697.00 §240.00 | (5127.00 | $0.00 | (555.00, 53557 $2570 | $2040 | 91720 | 2.95%
9/22/20 | 10 $652.00 $190.00 | (523500 | $0.00 | (S112.01 538,00 52080 |§27.30 | 53180 | 395%
9/29/20 | 9 730,00 $22800 | (5141.00| $0.00 | (51590 538,00 52033 | 52033 | 51967 | 356%
10/6/20 | 12 5837.00 $287.00 | (513901 | S0.00 | (510301 s35.87 2700 [$3133 | 52307 | A%
w0132 | 7 $1,103.00 $266.00 | $0.00 | $0.00 | (51900, 538.00 $1657 |34 | 8543 | 277%
07202 | 7 §1,340.00 $237.00 | $0.00 | $0.00 53386 52600 | 53829 | 5443 |277%
1wz | 9 §1.427.00 522800 | (5141.00 | $0.00 s38.00 $2378 | 53556 | 52509 | 3.56%
1|9 §1,624.00 $304.00 | (5 $0.00 538,00 52011 [$3833 | so7 | 356%
Nz | & §1,797.00 $207.00 | (59400, | $0.00 53450 $1875 [$3150 | §17.38 | 316%
niz (e 52,054.00 $304.00 | (54700 | $0.00 538,00 s2544 | 3087 | S1101 | 356%
1242 |7 52,149.00 $190.00 | (525.00, | $0.00 538,00 S2700 | 53329 | 1971 | 277%
1220 | 8 5243300 $304.00 | $0.00 | $0.00 538.00 §2137 [S200 | 5400 | 316%
1248720 | 10 52,407.00 $190.00 | (5236.01 | $0.00 538,00 53640 |S27.00 | $3170 | 395%
121152 | 7 52,538.00 $190.00 | (55900, | $0.00 538,00 s2157 | s33.00 | 51429 | 277%
1272212 | 6 52,570.00 $127.00 | (525.00, | $0.00 53175 52567 |$31.00 | S2567 | 237%
12/29/2 | & 52,455.00 §7600 | (5191.0(| $0.00 $38.00 sa783 | S3107 | 85033 | 237%
1/5/202 | 9 5271200 $304.00 | (8 $0.00 538,00 S3067 | S3667 | SAN1 | 2.56%
s S264600 | (S8600) | $7600 | (514200 | S0.00 538.00 $3640 | S2800 | 4120 | 198%
1119/26 | 6 5283400 | $18800 | $190.00 | (52.00) | $6.00 538.00 $2533 | 83650 | 8507 | 237%
w2120 | 9 S300500 | SI71.00 | $266.00 | (535.00 | $0.00 538,00 $27.22 | 33556 | 51656 | 3.56%
2021202 | 6 $305600 | $5300 | $152.00 | (52900 | $0.00 538,00 $3363 [ 53317 | 52433 | 237%
297202 7 5300400 | 53600 | $179.00 | (514300 | 50.00 54475 53957 [53086 | s2571 | 277%
2116720 | 1 $3,04000 | S4600 | $23400 | (518801 | $0.00 53343 $3055 [$2873 | s2455 | a3s%
223720 | 10 5335000 | 521000 | $30400 | (59400 | $0.00 538,00 52040 | 53740 | S1640 | 395%
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4. Monthly Performance

All eight months profitable. October and November 2025 were the standout months. July 2025 (partial month) was the only near-breakeven period.

Trade Performance ) T T EEEE
Display [Analysis5) v | ¥ [E 0772172055 ][ @ 1z00AM 3| [E 022772026 v|[© 11:59PM :|

Period | Monthly v| Long/short [ All ~] wiL [an | Time base [ Entry Time v]

Period |2 Cum. net pre | Net profit | Gross p | Gross Ic [ Commi | Cum. v | Max dr | %6 Win | Avg. tra | Avg.wi
77202 | 12 53000 53000 $228.00 50.00 5000% | 5250 | s38.00
/17202 | 29 $505.00 47300 | 579800 50.00 7241% | $1638 | $38.00
9717202 | 40 $757.00 $252.00 $933.00 0i | $0.00 62.50% | $6.30 $37.32
10/1/20 | 39 $1,427.00 $670.00 §1,004.0 X | $0.00 76.92% | $17.18 | $36.47 $38.00
1720 | 33 214300 | §72200 | §1,005( 50.00 21.82% | 2188 | s3maz | ¢ 53800
120720 | 34 251200 | 36300 | 5840.00 t | so00 67.65% | S1068 | 53691 | (54412 | s38.00
1717202 $3,005.00 $493.00 $874.00 | ($381.01 | $0.00 71.88% | §15.41 $38.00 | (542.33)| $38.00
2117202 $3,350.00 | 934500 | 5863.00 | (9524 | 50.00 67.65% | $10.15 | $37.78 | (547.64) | 565.00

G|

72000 e T T e
$700.00 o m mmm e e e e - EEEn
$680.00
$660.00
$640.00
$620.00
$600.00
$580.00
$560.00
$540.00
$520.00
$500.00
$480.00
$460.00
$440.00
LY —— . - - — - - - ———— . e e
$400.00
$380.00
$360.00
$340.00
$320.00
$300.00
$280.00
$260.00
$240.00
$220.00
$200.00
$180.00
$160.00
$140.00
$120.00
$100.00
$80.00
$60.00
$40.00
$20.00

$0.00
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Ava, M| Avg MI| Avg,ET | % Trade
S3050 | 82625 | 92375 | AT4%
s23.28 [s3255 | 91647 | 146%
$28.90 | $31.28 | §2498 |1581%
$25.15 | 83479 | §17.62 | 15.42%
$25.15 [ 83597 | 91408 |13.04%
2797 |s3297 | s2229 |13.a4%
830.34 | §34.34 | §18.94 | 12.65%
$30.00 | 83250 | 92235 |13.M4%

R
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5. Hourly Performance

Net profit by entry hour. The 4:00 AM window leads with $599 — capturing the London open overlap. The 8:00 PM hour is the only negative period, validating its
removal from the schedule.

Trade Performance HEEER
Display A [E 21205 v][© 1z00am 2] [= ers v [@ nsoem 2]

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

Peried [ # Cum. net pre | Net profit | Gross p | Gross Ic | Commi | Cum. v | Max. dr | %Win | Avg. tra [ Avg. wi
T:D0PN | 15 nfa §230.00 5§418.00 | (3188 $0.00 nfa n/a 73.33% | §15.33 | 838.00
00PN | 11 nfa §76.00 §266.00 $0.00 n/a n/a 63.64% | 56.91 $38.00
400 PN | 17 n'a §154.00 $277.00 $0.00 nfa n/a 64.71% | 59.06 §25.18
100 A | 34 nfa $351.00 $874.00 $0.00 nfa n/a 67.65% | $10.32 | 533.00
1:00 PN | 17 nfa £244.00 $456.00 $0.00 n/a n/a 70.59% | $14.35 | $38.00
2:00PN | 13 nfa §212.00 §342.00 $0.00 nfa n/a 69.23% | §16.31 | $38.00
B:D0PN | 14 nfa (865.00] 5266.00 $0.00 nfa n/a 50.00% 4) | $38.00
12:00P1f 29 nfa $250.00 §722.00 $0.00 n/a n/a 65.52% $38.00
400 Al | 18 n'a $399.00 §646.00 $0.00 nfa n/a 94.44% | 533.28 | 538.00
8:00 AN | 14 nfa $191.00 $380.00 $0.00 nfa n/a T1.43% | $13.64 | 838.00
%00 AN [ 17 nfa $247.00 §483.00 $0.00 n/a nfa 70.59% | $14.53 | 840.25
6:00 PN [ 15 nfa $316.00 $436.00 $0.00 nfa n/a 80.00% | $21.07 | $38.00
100 Al | 20 nfa §334.00 §570.00 $0.00 nfa n/a 75.00% | §16.70 | $38.00 $28.90 | 53245 | 81575 |791%
T:00 AN | 14 nfa §106.00 §342.00 [ (3236.0¢ | $0.00 n/a n/a 64.29% | §7.57 $3800 | (¢ ) §3529 | §32.29 | 82471 |553%
10:00P1( 2 n'a 576.00 §76.00 [ S0.00 $0.00 nfa n/a 100.00% | $38.00 | $38.00 | 30.00 $38.00 | S0.00 328 $36.00 | 53850 | 5050 |0.79%
3:00 AN | 3 nfa $29.00 §76.00 nfa n/a 66.67% | $9.67 $38.00 ) $37.33 | 83533 | 825.67 | 1.19%
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Lrg. wir | Lrg. lose | MTR Bvg. M. | Avg. MI | Avg, ET | % Trade
§29.13 | 534.00 | 818.67 | 593%
§3373 | 53345 | 82655 |4.35%
§2441 | 82718 | 51812 | 6.72%
$28.50 | §32.18 | 821.85 | 13.44%
$2506 | 83253 | 81818 |6.72%
$30.15 | §34.23 | 817.92 |5.74%
§30.21 | 530.71 | 83536 | 553%
$2403 | 530,52 | 821.90 | 11.46%
§1839 | 53828 | 5500 |TM%
$30.21 | $36.93 | $23.29 |5.53%
$27.29 | §3541 | 520.88 | 6.72%
$23.07 | $36.00 | 81493 |593%

Net profit (§)
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ourly
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6. Day of Week Performance

Trade Performance

Monday leads with $1,085 net and 68.82% win rate across 93 trades. Wednesday is absent (no active windows). All active days are profitable.

Display [ Analysis (3) vl Y [E o0 v][@1z00aM 2] [B erams v][@ nseem 2]
Period [ Day of week v| Long/Short [ All | wi [l | Time base [ Entry Time v]
Period | # Cum. net prc| Net profit | Gross p Max. dr | %Win | Avg.tra [ Avg. wi | Avg. los | Lrg. wir | Lrg. losc | MTR | Avg. M. | Avg. MI | Avg. ET | % Trade
Meonda [ 93 n/a §1,08500 | 52,459 n/a | 68.82% | S1167 | s3e42 565.00 2856 | 3386 | 92219 | 3676%
Tuesda: | 41 nfa $3400 | 588500 nfa | 6585% |59.37 |[sawT8 $38.00 $671 | 52956 | 52020 |16.21%
Friday |24 nfa $976.00 $2,166.0 n/a 67.86% | $11.62 | 538.00 $38.00 $28.76 | $32.57 | %2095 |33.20%
Thursdi | 35 nfa $905.00 §1,140.0 n/a 85.71% | $25.86 | $38.00 $38.00 $2237 | §36.63 | $10.77 | 13.83%
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