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102 Trades Tested JAM. 1,1983 thru FEB. 26,1993 Total Equity 400504
Equity shown after 75§ Commission/S|ippoge
Max OrawDownd 12020 on  S/20.27 Longest Flat 737 dous
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EQUITY CURVE for Euro %
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22 Trades
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1,1987 thru FEB. 26,1993
73§ Commiszsion/S|ippage

-§ —3000

-4 —E000

% —4uug

- —1Z000

$ —15000
'aF

9FMAMJ I ASDHD
Total Equi

Lonqest

ty  11025%

Flat 272 days



-

2000

TREHDER EQUITY CURVE for T.Bills
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22 Trodes Tested OCT. 11,1987 thru FEB. 26,1993 Total Equity 1850%
Equity shown after 75% Commission/S|ippage
Max OrawDawnd 10625 on  S/02/90 Longest Flat 1276 daus
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+++ #kk MULTIFLE COMMODITY COMPOSITE REPORT ek +++
+++ +++
++4+ AQU-Spaczial usitg Daily Bar Data Tastad Jan. 1, 1922 therua Fab., 22, 1002 +4+4+
+++ Program TREMOER Combined Margin used 4225% +++
(N Ml figuea= are shown after daducting 756 for Commi=sicns and Slippage. (N
+++ +++
Total Awg Il Ih Last 1zmn Trds ] Foaln
$PL  FPL/Yr DrowDn $PL DrawlDn /Y &Wins TIM W:L /Mr+00
UsS Bonds —189:30 - 1862 45550 4000 2a7a 17 29.1 10 1.0 -3.8 U5
Treasry Mote 400350 3939 13020 15930 2760 o 300 oo 1.7 2.3 TV
T.Bill=s 1850 182 10625 3573 1775 2 59.1 100 1.3 1.6 TB
Euro % 11025 1024 22300 26T 2600 2 B3.6 100 2.4 11.9 ED
Met Mo ¥ ot ¥ Hwg.Mrgn  dbain dbEain dbain
$FL Or-awbn Oate Trades TIM Fegqd w/Tim= /HM-~+00 /20800
Last & Months 20100 4195 on 9211320 12 100 4525 4457 4457
Last 12 Months 27185 4510 on 920325 23 100 4225 288 .1 288 .1
Auverage / ‘Year 2244 12060 Awg. Hild 21 100 4121 12.7 12.7

Full Run TOTAL 33993 26233 on 290330 2Z0 0 100 4131 2.3 2.3 1.2




