10/50 SMA Cross

Enter 10 SMA >(<) 50 SMA / Exit 10 SMA <(>) 50 SMA

Start Date 19840103
End Date 20090818
Trade Days 6449
Trade Years 25.59
Long Short Total
Trades 1463 1468 2931
Wins 508 503 1011
Winning % 35% 34% 34%
N's Won 3173 2355 5528
N's Lost -2105 -2231 -4336
Total N 1068 124 1192
Average Win 6.25 4.68 5.47
Average Loss -2.20 -2.31 -2.26
Month Year
Winning 167 18
Losing 140 8
Best 42.1% 130.5%
Worst -20.4% -27.4%
CAGR 14.27%
Max DD 20020222 -63.86%
MAR 0.22
Lake Ratio 43.39%
R-Squared 0.61
Sharpe Ratio 0.61
Total Return 3024%
Starting Equity 1,000,000
Ending Equity 31,239,488




Equity Curve
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Monthly Returns
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