HolyGrailAlgo.com

Trade Performance Report

MNQ — Micro E-mini Nasdag-100 Futures

Period: July 21, 2025 — February 27, 2026
Strategy: HGAStrengthBot ¢ Pivot Entries + LSC Signals ¢ 10-Minute Chart

$2,953.50 79.10% . ($252.50) $405.77

54 tick TP /120 tick SL

10-Minute Candles No Trailing

$1,526.00 $1,427.50 $27.00 ($60.02)

MNQ (Micro Nasdag-100) results represent the HGAStrengthBot running on a 10-minute chart with Pivot Entries and Long/Short Call signals enabled. Fixed exits of 54-tick
profit target and 120-tick stop loss with no trailing. The wider stop loss relative to target is offset by the high 79.10% win rate, producing $2,953.50 net across 335 trades at
$405.77/month. Long and short performance are well-balanced at $1,526 and $1,427 respectively.
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7. Trading Schedule — Active Time Windows

Active time windows extracted from the MNQ_10min.xml strategy template. Only TimeWindow type filters are shown — disabled/None filters excluded. All times
are Eastern Time as configured in NinjaTrader. Filter 11 applies to both Tuesday and Wednesday (10:00-10:30 AM).
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Filter 9 Friday 02:00 AM 05:30 AM 3.5 hrs ACTIVE

Filter 10 Friday 09:30 AM 10:30 AM 1hr ACTIVE
Filter 11 Tue + Wed 10:00 AM 10:30 AM 30 min ACTIVE
Filter 12 n/a — — — DISABLED (None)

Note: Monday covers pre-market through early morning and then the afternoon session. Tuesday has the longest continuous window (03:00-09:20 AM) plus an afternoon session
and a shared 10:00 AM window with Wednesday via Filter 11. Wednesday has the afternoon session plus the shared 10:00 AM window. Thursday has an early pre-market
window and afternoon session (Filter 6 disabled). Friday captures the pre-market and the NY open hour only.
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1. Summary Statistics

Trade Performance

Sharpe/Sortino ratios.

Complete performance overview — 335 trades, 79.10% win rate, 1.70 profit factor. Long and short trades are nearly equal contributors with balanced

Display | Summary (5) v Y

[= 072172005 v|[@ 1200am 3| [= 02272006 v|[@ 11:59em 3]
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Performance All trades Long trades Short trades
Total net profit §2,953.50 §1,526.00 §1,427.50
Gross profit §7,155.00 §3,807.00 §3,348.00
Gross loss (54,201.50) (52,281.00) (81,920.50)
Commission 50.00 50.00 50.00
Profit factor 1.70 1.67 1.74

Max. drawdown (§252.50) (5213.00) (5237.00)
Sharpe ratio 1.30 113 11
Sortino ratio 1.00 1.00 1.00
Ulcer index 0.00 0.00 0.00

Total Fees $0.00 $0.00 $0.00
Probability 0.00% 0.08% 0.05%
Start date 7/21/2025

Start time 12:00 AM

End date 2/27/2026

Endtime 11:59 PM

Total # of trades 335 179 156
Percent profitable 79.10% 78.77% 79.49%

# of winning trades 265 14 124

# of losing trades 70 38 32

# of even trades 0 0 0

Avg, trade 58.82 58.53 59.15
Avg, winning trade §27.00 §27.00 §27.00
Avg. losing trade (560.02) (560.03) (560.02)
Ratio avg. win / avg. loss 0.43 0.45 0.45

Max, consec. winners 15 " 13

Max. consec. losers 3 2 2

Largest winning trade $27.00 $27.00 $27.00
Largest losing trade (§60.50) (560.50) (560.50)
Avg, # of trades per day 219 1a7 1.03

Avg, time in market 2442 min 22.37 min 26,76 min
Profit per menth $405.77 $210.60 £197.90
Max. time to recover 22,64 days 21.05 days 36.08 days
Longest flat period 4.96 days 6.68 days 7.57 days
Avg. MAE §28.36 §28.50 528.21
Avg. MFE §25.27 §25.26 §25.29
Avg. ETD 516.46 516.74 516.14
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2. Daily Performance

Net profit per trading session. Green days dominate with losses capped by the disciplined stop loss. The 10-minute timeframe reduces noise while preserving
intraday signal quality.

Trade Performance

Display [ Analysis (5) vl Y [2 o220 v][@ 1zo0am 7] [= 020 v][@ 1ms9em 3
Period | Daily | Long/Shert [ Al ~] wiL [2n ] Time base [ Entry Time V]
Period | # Curn. net pri| Net profit | Gross p | Gross Ic | Commi | Cumn. | Max,dr | % Win | Avg.tre | Avg. wi | Avg. ot | Lrg. wir | Lrg.los | MTR | Avg. M. | Avg. M| Avg,ET | %Trad: 3|
721201 $27.00 $27.00 S27.00 | $0.00 | S0.00 |S000 |S0.0D | 100008 | S27.00 | $27.00 |SC.OD | $27.00 |S0.00 | 32092 | 4950 | $2750 | S0.50 | 030%
722020 | 4 $135.00 10800 | S108.00 | S0.00 [ S0.00 |S0.00 |S0.0D | 100003 | S27.00 |$2700 |S0.00 |[S2700 [sooo |1780 |s1s8e |s2938 |s238 | 1.19%
72320 3 $129.00 (56.00) §54.00 | (S60.00 | 50.00 (S60.00; | 66.67% §27.00 $27.00 §28.17 | $2217 [ 52407 | 0.90%
724720 | 2 $183.00 $54.00 954,00 50.00 100.009 | $27.00 | $27.00 $27.00 93875 | 83275 [ 8575 | 0.60%
72872 | 3 S177.00 554,00 50.00 B6.67% | [ $27.00 $27.00 3283 | §19.83 [ 2183 | 0.90%
729720 | 2 5231.00 554,00 50.00 100.009 | 527.00 | $27.00 $27.00 3250 | $27.75 [ 5075 | 0.60%
7130720 | 2 519,00 527.00 50.00 50.00% s27.00 $27.00 §49.25 | 1975 [ $36.25 | 0.60%
731720 | 2 $78.00 50.00 50.00 ( 0.00% $0.00 $0.00 810 | $61.25 |$7.50 | S67.50 |0.60%
814202 | 3 $159.00 581.00 $0.00 | ($153.0| S0.00 | 100003 | S27.00 | S27.00 S27.00 | 5000 |92 [ $1650 | 52817 |$107 | 090%
Graph [ Net Profit v
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3. Weekly Performance

Week-by-week equity growth from July 2025 through February 2026. Only a handful of red weeks across the entire period, with the largest weekly gain topping
$318 in January 2026.

Trade Performance []_|2]x]

Disploy [Analysis9) _ v] Y [E 021205 v][© zo0am 2| [E 027272026 v|[© n5epm 3]
Period | Weekly | Long/Short [ All ] weL [An | Time base [ Entry Time v]
Period | # Cum. net pr | Net profit | Gross p | Gross Ic | Commi | Cum. rr | Max.dr | %Win [ Avg. tra | Avg. wi | Avg. los| Lrg. wir | Lrg.tose | MTR | Avg. M. | Avg. M| avg. ET | 5 Trade
7721720 [ 10 $183.00 5243.00 5000 (S60.00; | 90.00% | $18.30 | $27.00 (S6000) | 107398 | $27.50 | $27.70 | 5940 | 2.09%
2820 | 12 $150.00 521600 | (52400 | 50.00 ($180.0¢ | 66.67% | (52.00) | S27.00 §3617 | S2107 | 5237 | 350%
/47202 | 12 $135.00 $216.00 | (524001 [ S0.00 | ($108.0( | (590.00; | 66.67% | (s2.00) | $27.00 §35.29 |$23.96 | $25.96 |3.58%
81120 | 14 §165.00 5270.00 000 | (522201 | (599.00) | T1.43% | S214 | $27.00 53089 |$2446 | $2232 |418%
818720 | 13 5255.00 5270.00 000 | (S186.01 | (512001 | 76.92% | $692 | $27.00 2265 |$23.42 | S1650 | 3.88%
2/25/20 | 16 $426.00 $351.00 5000 (81200t | 81.25% | s10.60 | $27.00 $3431 | $2544 | $1475 | 470%
9/ | 7 $528.00 $162.00 | (560,00 | 50.00 ($60.00; $1457 | $27.00 2679 | S27.04 | $1257 | 200%
9/8/202 | 8 $570.00 $162.00 | (31201 | 30.00 $525 | $27.00 2560 |$25.38 | $2013 | 2.30%
915720 | 10 $666.00 $216.00 | (512001 | 50.00 960 | $27.00 52480 |$2480 | 1520 | 2.00%
9/22/20 | 12 5816.00 $270.00 | (5120 | 50.00 $12.50 | $27.00 2758 | $26.50 | $1400 | 3.58%
2/29/20 | 15 $1,047.00 $351.00 | (51201 | 50.00 $1540 | $27.00 ) 52240 |$25.80 | $1040 | 440%
10/6/20 | 10 $1,143.00 5216.00 | (512001 | 50.00 5060 | $27.00 | (S60.00] | 527.00 52785 |$2475 | $1515 | 2.00%
100132 | 9 $1,299.00 $216.00 | (360,00, | 50.00 §17.33 | $27.00 | (360.00) 52189 |$27.72 | $1039 | 2.60%
1072012 | 12 $1,536.00 5297.00 5000 $1975 | $27.00 s2746 | S27.88 | sa13 | 3se%
1072772 | 7 $1,551.00 $135.00 5000 214 | $2700 §33.04 | $2220 | 52004 | 200%
173720 | 8 $1,680.00 $180.00 5000 §16.13 | $27.00 S17.56 | S26.56 | $10.44 | 230%
171072 | 9 $1,749.00 $189.00 5000 §767 | $27.00 $31.78 | $25.22 | $1756 | 2.60%
12| 1 $1.61050 §162.00 5000 ( ($12.59) | $27.00 $4232 |$2077 | 3336 |3.28%
1242 |7 $1.712.50 $162.00 5000 (560,00, | 85.71% | 51457 | s2700 52021 |$20.00 | 51443 | 2.00%
1271720 | 11 $1,835.50 $243.00 | (5120 | 50.00 (560,00, | 81.82% [ s11.18 | s2700 $2468 | $25.32 | $1414 | 320%
127820 | 11 $.78450 | (651000 | $189.00 | (52403 | 50.00 (S186.0¢ (s464) | 52700 §$33.50 |$23.86 | S2850 |3.28%
121152 | 14 $1.90150 | $117.00 | $207.00 | ($120.1 | 30.00 ($66.00; | 78.57% [ 836 | s27.00 §$31.80 | $25.06 | $17.61 | 418%
1202212 | 6 §1.97650 | $7500 | $135.00 ) $1250 | $27.00 3042 | 82417 | $1167 | 179%
1272072 | 10 §1,08550 | 59.00 $180.00 5090 | $27.00 $22.55 | 82285 | 52195 | 2.00%
157202 | 15 5230350 | $31800 | $37B.00 2120 | $27.00 SIT90 | $2660 | $5.40 | 440%
112720 | 10 5231250 | 5000 $189.00 5030 | 527.00 53045 | 52335 | S20.45 | 2.00%
1419720 | 13 257650 | 526400 | $324.00 52031 | $27.00 $2319 |$26.88 | S6.5e | 3.88%
126020 | 7 $250450 | (57200 | $108.00 (51029) | $27.00 $35.71 | $2450 | 53479 | 2.00%
2/2/202 | 10 5260050 | $9600 | 521600 060 | $27.00 §3055 |$26.50 | $16.90 |2.00%
29202 | 11 272300 |$12250 | $243.00 | (1205 | 50.00 s11.14 | $27.00 2832 (82555 | S1441 | 320%
2/16/20 | 10 281850 59550 | $216.00 | ($120.51 | 50.00 5055 | $27.00 | (360.25)| S27.00 | (560.50) 116 | $33.55 | $2690 | $17.35 | 2.00%
223720 | 5 $295350 | $13500 | $135.00 | $0.00 | 30.00 $2700 | $2700 | $0.00 |S2700 |S000 | 1045 |s$1610 |$2870 | 170 | 1.40%
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4. Monthly Performance

All eight months profitable. October 2025 was the peak month at $579. Every month showed positive net profit with no losing months across the full test period.

R —— . ’ o EEEE
Display Y [Eoz1/2055 v][@ 1z00AM 3| [ 022772026 v|[@ 11:59PM 3]

Period | Monthly v| Long/Short [ All ] woL [Aln | Time base [ Entry Time v]
Period | £ Cum. net pre | Net profit | Gross p | Gross Ic | Commi | Cum. i | Max. dr | % Win | Avg.tra | Avg. wi | Avg.los| Lrg. wir | Lrg. lose [ MTR | Avg. M, | Avg, MI| Avg. ET | % Trade
7/1/202 | 19 §78.00 §78.00 $378.00 $0.00 73.68% | $4.11 §27.00 | ( $27.00 | (S 110 $34.71 | $23.50 | 81939 | 5.67%
8/1/202 | 58 §426.00 534800 | §1,188¢ 50.00 75.86% | 5600 [ $27.00 §27.00 134 [s306 | S50 | 51859 | 1731%
9/1/202 | 46 $972.00 $54500 | §1,0261 50.00 8261% | 51187 | S27.00 §27.00 S2436 | 52592 | §1405 |13.73%
10/1/20 | 44 $1,551.00 $579.00 $999.00 $0.00 24.09% | $13.16 | $27.00 $27.00 $27.83 | 82593 | 81277 | 13.13%
1/1/20 | 35 §1,712.50 §161.50 $702.00 $0.00 74.29% | $4.61 §27.00 $27.00 §31.33 | $24.89 | S20.27 | 1045%
12/1/20 | 49 5199150 | sa7800 | 568000 50.00 7551% | 5569 | 527.00 §27.00 S2071 | S2467 | 31898 | 14.63%
1417202 | 48 $250450 | 8513.00 | 81,0534 50.00 81.25% | 51069 | 527.00 §27.00 52525 | 2547 | §1478 | 1433%
2/1/202 | 36 $2,953.50 $445.00 $810.00 $0.00 i 83.33% | $12.47 | 527.00 $27.00 645 $28.69 | $2663 | 81415 | 10.75%
$560.00 - = === e e e~ — =
§54000 [
$520,00 - === —mmmm e e m e
$500.00 SRR S——— e
5480.00
$a6000 8 -~ o - - CEEEEEEEE Eeeee ] e e L EEEEEEEEE
SH000 1 S ——————- ¢
42000 8 |k RN . e b RN
$ap0p0 B - o - - EEEEEEE e N .oy umssiguiwn M
§380.00 Hrm e | e | |
20000 8 R — e RUNDE . . e e
340,00 fimmmm e
$30.00 B e ek [ Se——— . ...§ N
3
= 530000 - e I
2
e T T
£ s.
z
$260.00 t——-—--——-——--————-HE B S e 0000 4 g 4
§240.00 1 mm i T 1
5220.00
20000 1l S R
180,00 1 =m—mmmmmm T e
$160.00 - - - I | | . | || (A
$140.00 1 I L e
$12000 1 R L L EEEEE—— | | EE——
$100.00 - N | 1| |
FLo R IN—— . oy e |
$60.00 N | EEEEEE— oo SRS
4000 HP————————————— L L ey ek 8
§20.00 e L e
5000
07/2025 0872025 09/2025 1072025 1172025 1272025 01/2026 02/2026
Month

Report +

HolyGrailAlgo.com | MNQ — Micro Nasdag-100 | 10-Minute Chart | Confidential Page 7



5. Hourly Performance

Net profit by entry hour. The 5:00 AM window leads at $507, with strong contributions from 7:00 AM, 10:00 AM, and afternoon sessions. The 6:00 AM and 1:00
AM hours show minor losses.

EEEED

Display [Analysis ) v| Y [E o220 v][0 zwam 2| [ weran v|[o nEeev 2
Period | Hour of day v | Long/Short [ All ] i [An | Time base [ Entry Time v]
Period | # Cum. net pre | Net profit | Gross p | Gross Ic | Cornmi | Cum. | Max. dr | % Win | Avg.tra | Avg. wi | Avg. los | Lrg. wir | Lrg. los | MTR | Avg. M, | Avg. MI| Avg. ET | % Trade
200N | 21 n/a $131.50 | $43200 | (33005 | S0.00 |n/a | nfa | 76.19% [S626 |sS27.00 $27.00 | 52452 | 51826 | 6.27%
400 AM | 46 n/a 11100 | se91.00 S000 |nfa  |ma | T0T% |s241 | $27.00 $3208 | 52330 | 52080 |1373%
T:00AM | 16 n/a 25800 | $378.00 S000 |nfa |ma | E7.50% | $1613 | $27.00 $1666 | 52659 | $1047 | 478%
10:004 | 36 n/a §18850 | $720.00 5000 |nfa |ma | 75.00% |$524 | $27.00 $3200 | 2514 | $19.80 | 10.75%
100 PN | 32 nfa 542000 | $720.00 5000 |nfa | ma | 8438% | $1341 | $27.00 §25.77 | s2658 | 1319 | 9.55%
300PN | 23 n/a $36000 | $540.00 5000 |nfa | n/a | B696% | 1565 | $27.00 2352 | 52557 | 5091 |6.87%
300 AN | 4 n/a 523050 | se91.00 S000 |nfa  |ma | 75.00% |$524 | $27.00 $2002 | 52456 | $1932 | 13.3%
S0 AN | 22 n/a $567.00 5000 |nfa | ma | 9545% | 52305 | S27.00 2150 | s2741 | 436 | 657%
6:00 AN | 16 n/a 5270.00 5000 |nfa | ma | 6250% | (5563) | $27.00 §3603 | 52256 | 52819 | 478%
11:00A |3 n/a $54.00 5000 |nfa | nja | 666T% $27.00 4233 | $2617 | 2817 | 0.90%
1200P1| 25 n/a $540.00 5000 |nfa  |wa  |8000% $27.00 §27.32 | 52630 | 51670 | 7.46%
00 AM | 15 n/a $351.00 S000 |nfa  |ma | e6ET% $27.00 $2687 | 52710 | 1170 | 448%
200Pl | 17 n/a $432.00 S000 |nfa  |ma | 9412% $27.00 $25.53 | s2047 |52 | 5.07%
200 AM | 13 n/a 5243.00 S000 |nfa |ma | 6923% 527.00 §3000 | $23.27 | 52304 | 3.88%
100 AM | 6 n/a $108.00 5000 |nfa | nja | 6667% $27.00 §33.08 | 52283 | 52483 | 170%
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6. Day of Week Performance

All five days profitable. Tuesday leads with $740.50 across 108 trades (76.85% win rate). Wednesday is second at $609. Friday is the weakest day but still
positive at $146.

' o NI ——

Display | Analysis (5) vl T

[E 0217205 v]

1200AM 7| [ 0z/27/202

5 v|

S 1 e

Period | Day of week v

Long/Short | All

] wiL [All | Time base |

Entry Time v]

Period

"

Cum. netpri | Net profit | G

ross p | Gross lc | Commi | Cum.mr | Max dr. | % Win | Avg.tra | Avg. wi | Avg los | Lrg. wir | Lrg. lost | MTR

Avg. M, | Avg. Ml | Avg.ET | % Trade

Monda | 66 nfa §738.00 §

Tuesda | 108 nfa §740.50 82,2410
Wedne: | 58 n/a $609.00 §1,269.0
Thursdi | 46 nfa £720.00 $1,080.(
Friday | 57 n/a §146.00 $1,107.0

1,438

$0.00 nfa nfa 81.82% | §11.18 | $27.00
$0.00 n/a n/a 76.85% | $6.86 $27.00
50,00 n/a n/a 81.03% | $10.50 | $27.00
$0.00 nfa nfa 86.96% | §15.65 | $27.00
$0.00 nfa nfa 71.93% | S2.56 $27.00

$27.00
$27.00
$27.00
$27.00
$27.00

$26.77 | 82593 | §1475 | 19.70%
$28.82 | §25.06 | §18.21 | 32.24%
§20.22 | 52387 |§1337 | 1731%
$26.18 | $26.57 | §10.91 | 13.73%
$30.23 | $23.26 | $20.70 | 17.01%
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