10/50 EMA Cross

Enter 10 EMA >(<) 50 EMS / Exit 10 EMA <(>) 50 EMA

Start Date 19840103
End Date 20090818
Trade Days 6450
Trade Years 25.60
Long Short Total
Trades 1461 1462 2923
Wins 420 421 841
Winning % 29% 29% 29%
N's Won 3082 2151 5233
N's Lost -2036 -2016 -4052
Total N 1046 135 1181
Average Win 7.34 511 6.22
Average Loss -1.96 -1.94 -1.95
Month Year
Winning 170 18
Losing 137 8
Best 41.2% 115.2%
Worst -20.5% -15.7%
CAGR 14.90%
Max DD 20050630 -47.71%
MAR 0.31
Lake Ratio 21.44%
R-Squared 0.82
Sharpe Ratio 0.66
Total Return 3500%
Starting Equity 1,000,000
Ending Equity 36,003,739




Equity Curve
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