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274 Trades Tested JAN. 1,1983 thru FEB. 26,1993 Total Equity 394504
Equity shown after 75% Commission/S|ippage
Max Dr-awDownd 13055 on  6/704/91 Lorngest Flat 299 daus
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235 Traodes Tested JAM. 1,1923 thru FEB. 26,1993 Total Equity 24730%

Equity shown after 75§ Commission/S|ippoge
Max Drawlownd 2030 on  FS0SSEE Longest Flat 1132 daus
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EQUITY CURVE for US Bonds
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Tested JAN. 11,1983 thru FEB. 26,1993
Equity shown after 75§ Commission/S|ippage
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Total Equity 461704

Longest Flat 903 days



+++ #dd MULTIFLE COMMODITY COMPOSITE REPORT ek +++

+++ +++
+++ A9-Special using Oaily Bar Data Tested Jan. 1, 1933 thru Feb. 28, 1993 +++
+++ Frogram 555 1EN_1-2-2 Lombined Margin used G it 4 +++
+++ All figures are shown after deducting 73% for Commiszions and Slippage. +++
+++ +++
Total Awg Mo in Last 1Z2mn  Trds B BGain
$FL  F#FLAYr DrowDn $FL  DrawDn /M BHins TIM W:L /Me+DD
Us Bonds 45170 4541 21120 2610 S700 20 25.5 a2 1.5 1.6 U=
Trea=ry Hote 29450 2000 12060 S400 2030 27 247 90 1.6 25.9 TV
T.Blll= TE23 Tro 1’3330 R g 1423 8 32,4 100 1.4 4.7 TEB
Eura F 24750 2434 2050 3425 1975 25 324.3 99 21 27.6 ED
Hat Mraw # nf ® Aug Hrgn ®hnin Bhnin fhain
$FL Or-awbn Oate Trades TIN Feqd w/Time /M-~+00 20800
Last & Months= 5705 2225 on 021202 51 100 4225 102, 2 102 .2
Lu=L 1Z Horilli= 14090 10000 ory 20009 99 100 35270 99,1 99 .1
Huerage [ Year 1100 12494 Hweg. Hi 1l = 10U qi=0 bu 1 b L

Full Run TOTAL 113193 34303 on 370326 1031 100 4207 29.6 29.6 6.7




