Donchian Channel 40/20

Enter at 40 Day Channel Break / Exit at 20 Day Channel Break

Start Date 19840103
End Date 20090818
Trade Days 6450
Trade Years 25.60
Long Short Total
Trades 1471 1415 2886
Wins 475 453 928
Winning % 32% 32% 32%
N's Won 2757 1971 4728
N's Lost -1941 -1763 -3704
Total N 816 208 1024
Average Win 5.80 4.35 5.09
Average Loss -1.95 -1.83 -1.89
Month Year
Winning 167 17
Losing 140 9
Best 43.1% 121.5%
Worst -18.5% -20.8%
CAGR 12.03%
Max DD 20050913 -45.61%
MAR 0.26
Lake Ratio 25.15%
R-Squared 0.79
Sharpe Ratio 0.55
Total Return 1775%
Starting Equity $ 1,000,000
Ending Equity $ 18,750,928




Equity Curve
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