HolyGrailAlgo.com

Trade Performance Report

MYM — Micro E-mini Dow Jones Futures

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

$1,191.00 83.40% . ($62.50) $164.37

20 tick TP / 40 tick SL

10-Minute Candles No Trailing

$574.00 $617.00 $10.00 ($19.72)

MYM (Micro Dow Jones) results represent the HGAStrengthBot running on a 10-minute chart with Pivot Entries and Long/Short Call signals enabled. Fixed exits of 20-tick
profit target and 40-tick stop loss with no trailing. MYM achieves the highest win rate in the portfolio at 83.40% and the lowest max drawdown at just ($62.50) — demonstrating
exceptional capital efficiency and consistency across 235 trades. Long and short contributions are nearly equal at $574 and $617 respectively, with an outstanding 2.55 profit
factor.
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7. Trading Schedule — Active Time Windows

Active time windows extracted from the MYM_10min.xml strategy template. Only TimeWindow type filters are shown — Filter 12 (disabled/None) is excluded.
All times are Eastern Time as configured in NinjaTrader. Monday has the largest single window in the portfolio at 8 hours (11:00 AM — 7:00 PM).

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

Thursday 06:00+08:00
Friday : l

Monday

10:00+12:00

Filter 1 Monday 07:00 AM 08:00 AM ACTIVE
Filter 2 Monday 11:00 AM 07:00 PM 8 hrs ACTIVE
Filter 3 Tuesday 04:30 AM 08:30 AM 4 hrs ACTIVE
Filter 4 Tuesday 02:30 PM 03:30 PM 1hr ACTIVE
Filter 5 Tuesday 07:30 PM 09:30 PM 2 hrs ACTIVE
Filter 6 Wednesday 05:30 AM 06:20 AM 50 min ACTIVE
Filter 7 Wednesday 01:30 PM 03:00 PM 15hrs ACTIVE
Filter 8 Thursday 06:00 AM 08:00 AM 2 hrs ACTIVE
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Filter 9 Thursday 10:00 AM 12:00 PM 2 hrs ACTIVE

Filter 10 Friday 01:30 PM 03:30 PM 2 hrs ACTIVE
Filter 11 Tuesday 09:30 AM 11:00 AM 1.5hrs ACTIVE
Filter 12 n/a — — — DISABLED (None)

Note: Monday has the widest single window in the portfolio — an 8-hour afternoon/evening session (11:00 AM-7:00 PM) plus a 1-hour pre-market window. Tuesday is the most
active day with four windows spanning pre-market through evening including Filter 11 (09:30-11:00 AM). Wednesday has two targeted windows: a brief pre-market slot and an
afternoon session. Thursday covers pre-market open and mid-morning. Friday trades only the afternoon session (1:30-3:30 PM).
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1. Summary Statistics

Trade Performance

instruments, with perfectly balanced long/short contributions.

EHEEE

Display | Summary (§) v Y

|@ 07/21/2025 v| | © 12:00 AM :| | 02/27/2026 v| | © 11:39PM :|
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Performance All trades Long trades Short trades
Total net profit §1,191.00 §574.00 $617.00
Gross profit §1,960.00 £980.00 $930.00
Gross loss ($769.00 (S406.00) (5363.00)
Commission 50.00 30.00 50.00
Profit factor 2,55 241 2,70

Mazx. drawdown (562.50) (584.000 (§51.500
Sharpe ratio 1.20 1.01 1.35
Sortino ratio 40.01 4.5 1.00
Ulcer index 0.00 0.00 0.00

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

Start time 12:00 AM

End date 2/27/2026

End time 11:55 PM

Total # of trades 235 119 118
Percent profitable 83.40% 82.35% 84.48%

# of winning trades 196 98 98

# of losing trades 39 21 18

# of even trades 0 0 0

Avg. trade $5.07 54.82 §5.32
Avg. winning trade §10.00 $10.00 §10.00
Avg. losing trade (§19.72) (519.33) (520.17)
Ratic avg. win / avg. loss 0.51 0.52 0.50

Mazx. consec. winners 21 18 16

Max. consec. losers 3 3 2

Largest winning trade £10.00 £10.00 £10.00
Largest losing trade (521.50) (821.50) (521.00)
Avg. # of trades per day 1.54 0.78 0.76

Avg. time in market 18.80 min 19,09 min 18,49 min
Profit per month 5164.37 §79.22 58515
Max, time to recover 31.81 days 63.01 days 21.83 days
Longest flat period 6.16 days 11.26 days 10.62 days
Avg. MAE 5§8.20 58.58 59.01
Avg. MFE 5§9.20 59.43 §10.12
Avg. ETD 54.73 54.66 54.80

Full performance overview — 235 trades, 83.40% win rate, 2.55 profit factor. MYM has the lowest max drawdown ($62.50) and highest win rate of all five
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2. Daily Performance

Net profit per trading session. The tiny tick value ($0.50/tick) of MYM keeps daily losses minimal while the high win rate produces consistent green days
throughout the full period.

amED

Display [ Analysis (5) R 4 [E 021205 v][@ 1z00aM 7] [E 022772056 v|[@ 11:59PM 2]
Period [ Daily | Long/Short [ All v wrL [an v] Time base [ Entry Time v]
Perio « | £ Cum. net pri| Net profit | Gross p | Gross lc | Commi | Cum. | Max dr | %Win | Avg. tre | Avg. wi | Avg. lo: | Lrg. wir | Lrg.los | MTR | Avg. M | Avg. M| Avg. ET | % Trade 5
T/22/20 | 2 $39.50 $20.00 $20.00 | $0.00 $0.00 $0.00 $0.00 100.00% | $10.00 | $10.00 | $0.00 $10.00 | $0.00 125 $10.75 | $10.50 | $0.50 0.85%
3|1 §49.50 $10.00 $1000 | 5000 |S0.00 [S000 |S000 | 100002 |S10.00 |S10.00 |S0.00 | §1000 |S0.0D | 8200 |$1250 [$1050 |S0.5D | 0.43%
7724020 | 3 $48.50 $0.00 520.00 $0.00 $0.00 | 51000 $1000 | (S SI000 5883 |SB.83 | 1.28%
725020 | 1 $59.50 $10.00 $10.00 $0.00 $0.00 $0.00 100.00% | $10.00 | $10.00 | $0.00 $10.00 | $0.00 20.78 $2.50 $10.50 | §0.50 0.43%
7728020 | 1 56950 $10.00 $10.00 50.00 §10.00 [$1000 5000 |51000 |S00D | 5243 |S$1550 |S1000 | S0.00 | 0.43%
729020 | 2 $89.50 520.00 520.00 50.00 §$10.00 [$1000 5000 |51000 |S00D |053  |$425 |S1050 | S0.50 | 0.85%
7731520 | 3 $119.50 $30.00 $30.00 $0.00 $10.00 | $10.00 | $0.00 $10.00 | $0.00 60.03 $8.83 $11.83 | §1.83 1.28%
8/1/202 | 1 $129.50 $10.00 £10.00 $0.00 $10.00 | $10.00 | $0.00 $10.00 | $0.00 218 $12.50 | $10.50 | $0.50 0.43%
8/5/202 | 1 §139.50 §10.00 $10.00 50.00 §10.00 [$1000 5000 |51000 |S00D |572 |S050 |S1150 |S150 | 0.43%
8/6/202 | 1 $149.50 $10.00 $10.00 $0.00 $10.00 | $10.00 | $0.00 $10.00 | $0.00 235 $1.00 $10.50 | $0.50 0.43%
8/7/202 | 3 $179.50 $30.00 $30.00 $0.00 $10.00 | $10.00 | $0.00 $10.00 | $0.00 3.90 $1.67 $10.67 | S0.67 1.28%
8/11/20 | 1 §189.50 $10.00 $10.00 50.00 §10.00 [$1000 [S000 |51000 |S00D |307 |$350 |S1000 | S0.00 | 0.43%
8/12/20 | 2 $209.50 520,00 520.00 $0.00 $10.00 [$1000 [S000 |S1000 |S00D |37.30 |sS875 |S1025 | S025 | 0.85%
8/18/20 | 1 $219.50 $10.00 $10.00 $0.00 $10.00 | $10.00 | $0.00 $10.00 | $0.00 0.47 $0.00 $10.00 | $0.00 0.43%
8/19/20 | 5 520950 $30.00 | (S40.00 | 50.00 (52.00) | $1000 ) (52000 | 63037 | 1330 [$11.10 | §13.10 | 213%
8/21/20| 2 §229.50 52000 | 5000 | 50.00 §10.00 [$1000 5000 |S1000 |S00D |1292 |S400 |S11.25 |§125 | 085%
8/25/2C | 2 $219.50 $10.00 $0.00 (§5.00) | $10.00 (§20.00 | 67.27 $11.75 | $10.00 | §15.00 | 0.85%
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3. Weekly Performance

Week-by-week equity growth from July 2025 through February 2026. Remarkably consistent — only a handful of red weeks across 32 weeks, all shallow. The
equity curve is the smoothest in the portfolio.

Trade Performance == E

Display Y [= w20 v][@ 1z0am 2] [= oz v][@ nsoem 2]
Pesiod | Weekly | Long/Short [ Al ] wiL [An | Time base [ Entry Time v]
Period | % Cum. net prc | Net profit | Gross p | Gross Ic | Commi | Cum. rr | Max. dr | % Win | Avg. tra| Avg. wi | Avg. tos | Lrg. wir | Lrg.lose | MTR | Avg. M. | Avg. M1 | Avg. ET | % Trade
EZZED 550,50 §$5050 | $80.00 | (S20.50; | SD.0D | (520.00 | (S20.00 | B0.00% | $595 | $1000 | (510.25)| S1000 | (S20.00] 130 | S9.65 | 940 |S345 | 4.26%
728120 | 7 §1250  |$7000 | $70.00 [ D00 |S0.00 5000 |S000 | 100.00 | $1000 | $1000 |SDOO | S1000 |S000 |5243 |$900 |S$11.00 [§1.00 |298%
841202 | 5 §179.50 | $5000 | SS0.00 [50.00 |S0.00 5000 |S0.00 |100.00% | $1000 |$1000 |S000 |S1000 |S000 |572 | $130 |S1080 [S080 |213%
81120 | 3 520050 53000 | 53000 [50.00 | 5000 $1000 | $1000 |S0.00 |S1000 |S000 |307 | S7.00 |§1047 |S047 | 128%
81820 | 8 522050 52000 | $60.00 | (340,00 | 50.00 5250 | $10.00 | (520.00) ) 5931 | S11.00 | sS850 | 3.40%
82520 | 7 $269.50  |ss000 | $60.00 5000 §5.71 | $1000 | (520.00)| $10.00 579 | 51064 | 5493 | 298%
911202 | 5 28950 52000 | s40.00 5000 $400 | $10.00 5820 [ 5990|8500 | 213%
o/8/202 | 12 7050|0000 | $110.00 5000 750 | $10.00 5004 |18 |s438 | 51%
91520 | 7 sa19.50 | s4000 | s60.00 5000 571 | $10.00 5085 | 5921 |s3s0 | 298%
92220 |5 s439.50  |s2000 | s4000 5000 400 | $10.00 $830 | 1090 |S690 | 213%
920720 | 8 $489.50  |§5000 | S70.00 | (520,00 | 50.00 (52000, $6.25 | $10.00 ( 694 | 51038 | 5413 | 3.40%
10820 | 9 §540.50 56000 | 580.00 | (520.00! | 50.00 (52000 | 88.89% | $6.67 | $1000 (52000 | 7192 | $8.28 | 51006 [$339 | 3.43%
w0132 | 5 550050 55000 | $s000 |s0.00 | s0.00 5000 | 100.009 | $10.00 | $10.00 S000 |022 |5960 |S11.40 [S140 | 213%
1072012 | 10 63850 |$3900 | 8000 | (s41.00; | $0.00 (52050, | 80.00% | $3.90 | $10.00 (2050 | 181 | $940 |sa70 |sas0 | 426%
1072772 | 9 §72850 50000 | 500.00 [50.00 | 35000 5000 | 100.009 | $10.00 | 1000 S000 |643 | $7.30 | 51044 |S044 | 383%
1| 1 §TT7.50 | 4900 | 590.00 | (541000 | 50.00 ) s4d5 | $10.00 (52050 [ 122 | $914 | 5950|8505 | 46e%
102 | s §797.50  |52000 | sa0o0 | (520,00 | $0.00 $400 | $10.00 (52000) | 24327 | $12.50 | $9.30 [$530 | 213%
1A |s se17.50  |s2000 | s4000 5000 $400 | $10.00 (52000) 5850 |S840 |S44p | 203%
12472 | 4 85750 | s4000 | $40.00 5000 $1000 | $10.00 000 |392 |ses0 |s1038 [so3e | 1.70%
2| e 82700 | (530500 | $s0.00 3000 (53.39) | $10.00 (52050 | 276 | $11.50 | S806 | S11.44 | 3.83%

| r2rar20 | 5 585600 52000 | $s0.00 5000 5483 | $10.00 (2100|198 | 5975 | 1000 [$517 | 255%

121152 | & seas0 | (61150 | $s0.00 5000 (s1.44) | $10.00 §1213 |sa44  |soss | 3.40%
127222 | 8 0450 | §5000 | $70.00 | (520.00; | 50.00 625 | $10.00 681 |59.93 |s288 | 3.40%
1272972 | 4 50450 54000 | 34000 |S0.00 | 5000 $1000 | $10.00 $325 | $1075 |S075 | 1.70%
1/5/202 | 10 s883.50 | (651.00) | $50.00 | ($10101 | $0.00 (s5.10) | $10.00 ( $1300 | §7.75 | s1285 | 426%
112020 | 12 88350 | 5000 $80.00 | (580.00; | 50.00 5000 | $10.00 (2000|239 |$1213 | 813 [s813 | sn%
/19720 | 2 500350 52000 | 52000 [ 5000 | 5000 $1000 | $10.00 5000|1713 | $1175 | $13.00 [$3.00 | 0.85%
w220 | 7 591200 | 5850 $50.00 | ($41.50; | 50.00 $1.21 | 51000 (2150|275 | 5893 |s929 |sso7 | 298%
2/2/202 | 10 508200 |s7000 | 9000 | (s20.00; | $0.00 §7.00 | $10.00 (52000} §530 | $9.85 |S285 | 4.26%
2/9r202 | 10 §108200 510000 | $100.00 | $0.00 | $0.00 $1000 | $10.00 5000|3163 |$575 |S1070 |S070 | 4.26%
216020 | 5 110100 | $1900 | 54000 | (521.00; | 50.00 5380 | 31000 (2100|122 | 5920 |$9.30 |[s550 |213%
2|9 5119100 |59000 | s90.00 |s0.00 | s0.00 $1000 | $10.00 5000|005 |se17 |si078 |so7e | 3e3%
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4. Monthly Performance

Seven of eight months profitable. January 2026 was the only losing month at ($12.50). October 2025 led at $249. The recovery from the January dip was swift,
with February rebounding to $279.

S BEED
Display Y (B 072v2025 v|[@ 1z00aM 3] [ 2 02272026 v][@ 11:59PM 3]

Period | Monthly | Long/Short [ All ~] wiL [An v| Time base [ Entry Time V]

Period | Cum. net pre | 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
7717202 [ 16 $119.50 $119.50 £140.00 (!
8/1/202 | 24 $260.50 15000 | 521000
9/1/202 | 33 479,50 521000 | 5200.00
10/1/20 | 37 $728.50 $249.00 £330.00
11/1/20 | 25 $857.50 $129.00 $210,00
1261720 | 34 502450 $67.00 5250.00
1017202 | 32 591200 (§1250) | 521000
2/1/202 | 34 $1,191.00 $279.00 $320.00

$27000 1o

$0.00
50.00
50.00
$0.00
$0.00
50.00
50.00
), | $0.00

747 £10.00
$6.25 §10.00
$6.36 $10.00
$6.73 $10.00
£5.16 £10.00
§10.00
$10.00
$10.00

51000 | (s : 5919 [51003 [S256 | 6.81%
510,00
51000
510,00
51000
510,00
)| s10.00
) | s10.00

$6.46 §10.73 [ 8448 10.21%
s8.77 51081 [ 54.24 14.04%
$8.35 £9.96 $3.23 15.74%
£9.58 £9.38 8422 10.64%
§9.56 $8.96 $6.99 14.47%
§11.34 [ 5867 $9.06 13.62%
§7.03 $10.26 | 52.06 14.47%
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5. Hourly Performance

Net profit by entry hour. The 6:00 AM window dominates at $249.50 with a 96.43% win rate. The 7:00 AM hour is the strongest by volume (59 trades). The 6:00
PM hour is the only meaningful loss period, validating its exclusion from the schedule.

Trade Performance 0]

Display [Anaysis§)  v] Y [Eo21205 v][@ 1200aM 3| [E 02272006 v][@ 11:59PM
Period | Hour of day | Long/Short [ All ] weL [An | Time base [ Entry Time v]
Period | # Cumn. net prc | Net profit | Gross p | Gross lc [ Commi | Cum. i | Max. dr | %Win | Avg. tra | Avg. wi | Avg.los | Lrg. wir | Lrg. lose | MTR | fvg. M. | Avg. MI | Avg. ET | % Trade
11:00A | 26 nfa §14000 | 522000 000 |nfa w2 | BAG2% [S538 | §10.00 | (520.00) | $1000 | (S §763 | S1013 [$475 | 11.06%
00PN | 9 nfa 590.00 590.00 000 w2 |na | 100009 | 51000 | S10.00 1000 |S0.00 |695 |S9.41 51050 [s0s0 |3.83%
00PN | 4 nfa 520.00 000 |nfa | nja | 50.00% $10.00 $10.00 | ($21 s813 | sese |s738 [170%
1000 A | 59 nfa $440.00 000 |na  |ra | 7ass% |s23:1 |00 $10.00 | (521 s988 | 5901 [s680 [25m1%
00PN | 5 nfa $50.00 000 |nfa |na | 100009 | 51000 | S10.00 1000 | 5000 |2513 |$9.60 51050 [s0s0 |213%
S00AN | 16 nfa $140.00 000 |na |z | 8750% |S619 | $1000 51000 | (521 856 |5953 |s334 |e81%
T:00 Al | 24 nfa 5200.00 000 |nfa  |n/a | 2333% |s4s4 | s1000 $10.00 s5.42 | s952 [sase [ 1021%
200N | 17 nfa $140.00 000 |na  |na | 2235% |sase | si000 $10.00 s862 | 5991 |ss2a |723%
G00AN | 15 nfa $120.00 000 |nfa  |n/a | B0.00% |S400 | S10.00 510,00 5847 | S960 |S560 |638%
400 Al | 10 nfa 580.00 000 |na  |na | B000% |S400 | S1000 §10.00 5845 | 51055 |$635 |426%
600 AN | 28 nfa $270.00 000 | s  |ra | 9643% |s891 | s10.00 $10.00 5602 | s1084 [$193 [1131%
B00AN | 6 nfa $50.00 000 |nfa  |na | 2333% |S500 | S1000 $10.00 §1150 | 5975 |sa75 | 255%
1200P1| 2 nfa 52000 |5000 [$000 |nfa |nfa | 100.0% | $1000 | S10.00 $10.00 $525 | 51050 |s050 |085%
00BN | 7 nfa $70.00 000 |na  |na | 100009 | 510,00 | $10.00 §10.00 se14 | szl |s121 | 298%
S00P | 1 na $10.00 000 |2 |maz | 100.009 | 510,00 | $10.00 $10.00 $650 | S1150 |s150 |043%
00PN | 2 nfa $20.00 000 |nfa  |na | 100009 | $10.00 | S10.00 $10.00 1050 | $10.00 | 5000 |085%
GO0PN | 4 nfa 520,00 000 |na |nia | 50.00% 10,00 | ( $10.00 1738 | 5863 | s13.63 |1.70%
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6. Day of Week Performance

All five days profitable. Tuesday leads with $447.50 across 93 trades (82.80% win rate). Thursday is second at $309. Friday trades only 9 sessions but posts a
perfect 100% win rate.

HEEE
Display | Analysis (§) b4 B 07/21/2025 v || @ 12:00AM o B 02/27/2026 v || O 11:59em 5| REE GRS
¥

Pesiod [ Day of week | Long/Short [ All ] w [an ] Time base [ Entry Time v]

Period | # Cum. net prc | 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
Monda | 48 nfa $256.50 $400.00 | (5143.5 | $0.00 n/a nfa 83.33% | $5.34 $10.00
Tuesda | 93 n'a $447.30 §770.00 | ($322.5/ | $0.00 nfa n/a 82.80% | 54.81 §10.00
Wedne: | 24 n'a $68.00 $190.00 | (S102.0¢ | $0.00 nfa n/a 79.17% | $3.67 $10.00
Thursdi | 61 nfa $309.00 $510.00 $0.00 nfa n/a 83.61% | $5.07 $10.00
Friday |9 n/a $90.00 $90.00 30.00 nfa n/a 100.00% [ $10.00 | $10.00

| $10.00 | (821.!
)| 51000 | (521.00)

£8.59 $9.72 §4.38 20.43%
59.26 59.62 54.81 39.57%
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