Backtest Strategy | Rogue 1-day cash equivalent position

© start A Export (P Trade Plan

Multi-Strategy

Name

Rogue 1-day cash equivalent position

Send Notifications U OFF

Strategies

Strategy

c-IWM-S3d
Cash Equivalent

Replace PTSHX positions with CIWM-S3¢ ~ when atleast 0 9%

of the positions are in PTSHX

c-IWM-S3c

Cash Equivalent

Replace PTSHX positions with CIWM-S3e ~ when at least 0 %

of the positions are in PTSHX

Description

Backtest (2)

Compare to benchmark RUT

Initial amount 0

Date from Earliest date possible
25/07/2001

Date to Set manually
11/10/2018 8

In Sample Periods

Number of in sample periods 1

Total in sample ratio 50.0 %

First date period is in sample a

Last date period is in sample a

[
2001 2003 2005 2007 2009 201 2013 2015 2017

c

Cash Equivalent

Replace PTSHX positions with ¢-IWM-L2b ~ when at least 0 9%

of the positions are in PTSHX

c-IWM-L2b

Cash Equivalent

Replace PTSHX positions with ¢-Cash ~ when atleast 0 %

of the positions are in PTSHX

c-Cash

Cash Equivalent

The 'c-Cash’ strategy goes to cash when selling positions, but needs to
use a cash equivalent to be able to use a cash equivalent strategy.

Add Strategy...

-

-

Metrics (?)  Performance (?) [RRIEY RS UE

Hold the following positions:

wM

100.0%

Positions on 11/10/2018

Rank Weight ~ Symbol

Positions covered at the open

1 50.7% wMm

Positions sold at the open

49.3% PTSHX

Instrument @

Description

iShares Russell 2000 ET

PIMCO Short Term Fun

c-IWM-S3d/c-IWM-S3c/c-IWM-S3e/c-IWM-L2b
Cash equivalent placeholder for c-IWM-S3d/c-IWM-S3c/c-IWM-S3e

Current weight: 100.0%

1 100.2% wM

iShares Russell 2000 ET

Gain

5.821%

-0.101%

-1.438%



Backtest Strategy I Rogue 1-day cash equivalent position @ O
© start A Export P Trade Plan
Multi-Strategy Send Notifications () OFF Strategies Add Strategy.

Metrics @ Performance @ Positions Stats @ Chart @ Instrument @

Name Strategy Weight [ ] Trade signals for 10/10/2018 Positions on 10/10/2018
Rogue 1-day cash equivalent position

cIWM-53d 100 % ] Rank Symbol Description Signal Limit Weight Rank Weight ~ Symbol Description Days Gain
Description Cash Equivalent
c-IWM-S3d/c-IWM-S3c . K 5| x
Replace PTSHX positions with CIWM-S3¢ ~ when at least 0 % ¢-IWM-S3d/c-IWM-S3c

Cash equivalent placeholder for c-IWM-S3d Cash equivalent placeholder for c-IWM-S3d

of the positions are in PTSHX

1 IwM iShares Russell 2000 Cover 50.7% Current weight: 100.0%
Backtest @ . ;
c-IWM-S3¢ 0 % i C-IWM-S3d/c-IWM-S3¢/c-IWM-S3e/c-IWM-L2b 1 1000% WM iShares Russell 2000 ET 5 5.368%
Compare to benchmark RUT Cash Equivalent Cash equil for c-IWM-S3d/c-IWM-S3c/c-IWM-S3e
v/| iti ith C-IWM-S3e ~
. @ Replace PTSHX positions with when at least 0_% PTSHX PIMCO Short Term F Sell 49.3%
Initial amount 0 of the positions are in PTSHX c-IWM-S3d/c-IWM-S3¢/c-IWM-S3e/c-IWM-12b
1 WM iShares Russell 2000 Buy 151.23 100.0% Cash equivalent placeholder for c-IWM-S3d/c-IWM-S3c/c-IWM-S3e
Date from Earliest date possible -
[ 0 % I} Current weight: 0.0%
25/07/2001 - e
s 1000%  PTSHX PIMCO Short Term Fun 1 0.000%
Date to Set manually - Replace PTSHX positions with C-IWM-L2b ~ when at least 0 %
10/10/2018 (3 of the positions are in PTSHX
In Sample Periods c-IWM-L2b 0 % 1
Number of in sample periods 1 Cash Equivalent
. . ® Replace PTSHX positions with c-Cash ~ when at least 0 %
Total in sample ratio 50.0 % 8 Repl positions wi - —
i o of the positions are in PTSHX
First date period is in sample a
Last date period is in sample a c-Cash 0 % [ ]
Cash Equivalent

The 'c-Cash’ strategy goes to cash when selling positions, but needs to
2001 2003 2005 2007 2009 2011 2013 2015 2017 use a cash equivalent to be able to use a cash equivalent strategy.




Backtest Strategy | Rogue 1-day cash equivalent position

© start A Export P Trade Plan

Multi-Strategy

Name

Rogue 1-day cash equivalent position

Send Notifications () OFF

Description

Backtest ®

Compare to benchmark RUT

Initial amount 0

Date from Earliest date possible
25/07/2001

Date to Set manually

9/10/2018 (3

In Sample Periods

Number of in sample periods 1
Total in sample ratio 50.0 %
First date period is in sample
Last date period is in sample a
[
2001 2003 2005 2007 2009 201 2013 2015 2017

Strategies
Strategy

c-IWM-S3d
Cash Equivalent
Replace PTSHX positions with C-IWM-S3¢ ~ when at least 0 %

of the positions are in PTSHX

c-IWM-S3c
Cash Equivalent
Replace PTSHX positions with C-'WM-S3e ~ when atleast 0 %

of the positions are in PTSHX

c-IWM-S3e
Cash Equivalent
Replace PTSHX positions with C-IWM-L2b ~ when at least 0 %

of the positions are in PTSHX

c-IWM-L2b
Cash Equivalent
Replace PTSHX positions with ¢-Cash ~ when at least 0 %

of the positions are in PTSHX

c-Cash
Cash Equivalent

The 'c-Cash’ strategy goes to cash when selling positions, but needs to
use a cash equivalent to be able to use a cash equivalent strategy.

Add Strategy...

Weight
100 %
o %
o %
0o %
0 %

-

-

-

Metrics @ Performance @

Hold the following positions:

WM

100.0%

Instrument @

Positions on 9/10/2018

Rank Weight ~ Symbol Description Days
c-IWM-S3d/c-IWM-S3c
Cash equivalent placeholder for c-IWM-S3d
Current weight: 100.0%
1 100.0% wMm iShares Russell 2000 ET 4

Gain

2.569%



Backtest Strategy | Rogue 1-day cash equivalent position ® O

© start A Export (P Trade Plan

Multi-Strategy Send Notifications U OFF Strategies Add Strategy... Metrics @ Performance @ Stats @ Chart @ Instrument @

Strat Weight [} q
Name rategy eig| | ] Hold the following positions: Positions on 12/03/2018
Rogue 1-day cash equivalent position

cIWM-s3d 100 % ] WM 1000% | | gank Weight  Symbol Description Days Gain
Description Cash Equivalent -
Replace PTSHX positions with C-IWM-S3¢ ~ when atleast 0 % ¢-IWM-S3d/c-IWM-S3c/c-IWM-S3e
_— — Cash equivalent placeholder for c-IWM-S3d/c-IWM-S3c
of the positions are in PTSHX
Current weight: 100.0%
Backtest .
=) CIWM-S3c 0 & U 1 1001% WM ishares Russell 2000 ET 1 0031%
Compare to benchmark RUT R
Replace PTSHX positions with CIWM-S3e ~ when at least 0 %
i — - Positions sold at the open
Initial amount 0 of the positions are in PTSHX ’
o e bl 49.6% PTSHX PIMCO Short Term Fun 1 -0.101%
Date from arliest date possible -
25/07/2001 ¢ 0 % § 1 504% WM iShares Russell 2000 ET 22 6.443%
Cash Equivalent
Date to Set manually S Replace PTSHX positions with C-IWM-L2b ~ when at least 0 %
12/03/2018 (3 of the positions are in PTSHX
In Sample Periods c-IWM-L2b 0 % ]
Number of in sample periods 1 CEnEShACR
. Replace PTSHX positions with c-Cash ~ when atleast 0 %
Total in sample ratio P —
of the positions are in PTSHX
First date period is in sample
Last date period is in sample a c-Cash 0 % [ ]

Cash Equivalent

[ ] N .
The 'c-Cash’ strategy goes to cash when selling positions, but needs to
2001 2003 2005 2007 2009 201 2013 2015 2017 use a cash equivalent to be able to use a cash equivalent strategy.




Backtest Strategy | Rogue 1-day cash equivalent position

© start A Export P Trade Plan

Multi-Strategy

Name

Rogue 1-day cash equivalent position

Send Notifications U OFF

Description

Backtest (2)

Compare to benchmark

RUT :

Strategies
Strategy

c-IWM-S3d
Cash Equivalent
Replace PTSHX positions with C-IWM-S3¢ ~ when atleast 0 %

of the positions are in PTSHX

c-IWM-S3c
Cash Equivalent
Replace PTSHX positions with CIWM-S3e ~ when at least 0 %

of the positions are in PTSHX

Initial amount 0

Date from Earliest date possible
25/07/2001

Date to Set manually
9/03/2018 (3

In Sample Periods

Number of in sample periods 1

Total in sample ratio 50.0 %

First date period is in sample

Last date period is in sample a

[
2001 2003 2005 2007 2009 201 2013 2015 2017

C
Cash Equivalent
Replace PTSHX positions with ¢-IWM-L2b ~ when at least 0 %

of the positions are in PTSHX

c-IWM-L2b
Cash Equivalent
Replace PTSHX positions with ¢-Cash ~ when atleast 0 %

of the positions are in PTSHX

c-Cash
(Cash Equivalent

The 'c-Cash'’ strategy goes to cash when selling positions, but needs to
use a cash equivalent to be able to use a cash equivalent strategy.

Add Strategy...
Weight [}
100 % []
0 % ]
0 % [ ]
0 % [ ]
0 % [ ]

Metrics (?)  Performance (?) [ERIEYCRSUEIRE]

Trade signals for 9/03/2018

Rank Symbol Description Signal

c-IWM-S3d/c-IWM-S3c/c-IWM-S3e
Cash equivalent placeholder for c-IWM-S3d/c-IWM-S3c

1 IwMm iShares Russell 2000 Short

c-IWM-S3d/c-IWM-S3¢c/c-IWM-S3e/c-IWM-L2b
Cash equivalent placeholder for c-IWM-S3d/c-IWM-S3c/c-IWM-S3e

PTSHX PIMCO Short Term F Sell

1 WM iShares Russell 2000 Sell

Limit Weight
15205 100.0%
49.6%
50.4%

Stats @ Chart @ Instrument @

Positions on 9/03/2018

Rank Weight ~ Symbol Description Days

c-IWM-S3d/c-IWM-S3¢c/c-IWM-S3e/c-IWM-L2b
Cash equivalent placeholder for c-IWM-S3d/c-IWM-S3c/c-IWM-S3e
Current weight: 100.0%

100.0% PTSHX PIMCO Short Term Fun: 1

1 100.0% WM iShares Russell 2000 ET 22

Gain

0.000%

6.223%




Backtest Strategy ’ Rogue 1-day cash equivalent position

© start A Export (P Trade Plan

Multi-Strategy

Name

Rogue 1-day cash equivalent position

Send Notifications U OFF

Description

Backtest @

Compare to benchmark
Initial amount

Date from

Date to

In Sample Periods

Earliest date possible

25/07/2001

Set manually

8/03/2018 (3

Number of in sample periods
Total in sample ratio
First date period is in sample

Last date period is in sample

2001 2003 2005

2007

2009

201

2013

2015

2017

Strategies
Strategy

c-IWM-S3d
Cash Equivalent
Replace PTSHX positions with CIWM-S3¢ ~ when atleast 0 %

of the positions are in PTSHX

c-IWM-S3c
Cash Equivalent
Replace PTSHX positions with CIWM-S3e ~ when at least 0 %

of the positions are in PTSHX

c-IWM-S3e
Cash Equivalent
Replace PTSHX positions with C-IWM-L2b ~ when at least 0 %

of the positions are in PTSHX

c-IWM-L2b
Cash Equivalent
Replace PTSHX positions with ¢-Cash ~ when at least 0 %

of the positions are in PTSHX

c-Cash
Cash Equivalent

The 'c-Cash'’ strategy goes to cash when selling positions, but needs to
use a cash equivalent to be able to use a cash equivalent strategy.

Add Strategy...

Weight
ﬂ%
0_%
o %
o %
0 %

-

Metrics @

Hold the following positions:
WM

Performance @

Trade Si

100.0%

Stats @ Chart @ Instrument @

Positions on 8/03/2018

Rank Weight ~ Symbol Description Days

c-IWM-S3d/c-IWM-S3c/c-IWM-S3e/c-IWM-L2b
Cash equivalent placeholder for c-IWM-S3d/c-IWM-S3c/c-IWM-S3e
Current weight: 100.0%

1 100.0% wMm iShares Russell 2000 ET 21

Gain

4.552%




Backtest Strategy ‘ Rogue 1-day cash equivalent position @ O

© stat A Export (P Trade Plan

Multi-Strategy Send Notifications () OFF Strategies Add Strategy... Metrics (?)  Performance (?) [RRIEY RS UE stats (?)  Chart (?)  Instrument (2)

Name Strat Weight [} iti
o ? U Hold the following positions: Positions on 22/09/2005
Rogue 1-day cash equivalent position 100.0%
WM = WM .
c-IWM-S3d 100 % (]

Rank Weight  Symbol Description Days Gain
Description Cash Equivalent

Replace PTSHX positions with CIWM-S3¢ ~ when at least 0 % cIWM-S3d
- - Current weight: 100.0%

of the positions are in PTSHX

1 99.9% wMm iShares Russell 2000 ET 1 -0.402%
Backtest @ -
c-IWM-S3c 0 % (]
Comparsiobencimati AT et Positions covered at the open
Replace PTSHX positions with CIWM-S3e ~ when at least 0 % P
Initial amount 0 of the positions are in PTSHX - 49.6% PTSHX PIMCO Short Term Fun 1 0.000%
- Earliest date possible . 1 504% WM ishares Russell 2000 ET 8 4.093%
c-IWM-S3e 0 % ]
25/07/2001 Cash Equivalent T
Date to Set manually © Replace PTSHX positions with C-WM-L2b ~ when at least 0 %
22/00/2005 (3 of the positions are in PTSHX
In Sample Periods c-IWM-L2b 0 % I}
Number of in sample periods 1 Cash Equivalent
e 500 % Replace PTSHX positions with ¢-Cash ~ when at least 0 %
i . of the positions are in PTSHX
First date period is in sample
Last date period is in sample [m] c-Cash 0o % [ ]

Cash Equivalent

[ ]
The 'c-Cash’ strategy goes to cash when selling positions, but needs to
2001 2001 2002 2002 2003 2003 2003 2004 2004 2005 2005 use a cash equivalent to be able to use a cash equivalent strategy.



Backtest Strategy | Rogue 1-day cash equivalent position

© start A Export (P Trade Plan

Multi-Strategy

Name

Rogue 1-day cash equivalent position

Send Notifications () OFF

Description

Backtest (?)

Compare to benchmark RUT

Initial amount 0

Date from Earliest date possible
25/07/2001

Date to Set manually

21/09/2005 (3

In Sample Periods

Number of in sample periods

Total in sample ratio 50.0 %
First date period is in sample
Last date period is in sample (]

2001 2001 2002 2002 2003 2003 2003 2004 2004 2005

Strategies
Strategy

c-IWM-S3d
Cash Equivalent
Replace PTSHX positions with ¢-IWM-S3¢ v when at least 0 %

of the positions are in PTSHX

c-IWM-S3c
Cash Equivalent
Replace PTSHX positions with CIWM-S3e v when at least 0 %

of the positions are in PTSHX

c-IWM-S3e
Cash Equivalent
Replace PTSHX positions with ¢-IWM-L2b ~ when at least 0 %

of the positions are in PTSHX

c-IWM-L2b
Cash Equivalent
Replace PTSHX positions with ¢-Cash ~ when at least 0 %

of the positions are in PTSHX

c-Cash
Cash Equivalent

The ‘'c-Cash’ strategy goes to cash when selling positions, but needs to
use a cash equivalent to be able to use a cash equivalent strategy.

Add Strategy...

Weight
100 %
0_96
o %
o %
0o %

-

Metrics (2)  Performance (7) [ERICUIRSEERE]

Trade signals for 21/09/2005

Rank Symbol Description Signal Limit

c-IWM-S3d
Execute the following trades on the open Thursday 22/09/2005.

1 WM iShares Russell 2000 Short 51.76

c-IWM-S3d/c-IWM-S3c
Cash equivalent placeholder for c-IWM-S3d

PTSHX PIMCO Short Term F Sell

1 IWm iShares Russell 2000 Cover

Weight

100.0%

49.6%

50.4%

Stats @ Chart @ Instrument @

Positions on 21/09/2005

Rank Weight ~ Symbol Description Days
¢-IWM-S3d/c-IWM-S3c
Cash equivalent placeholder for c-IWM-S3d
Current weight: 100.0%
100.0% PTSHX PIMCO Short Term Fun 1
1 100.0% wMm iShares Russell 2000 ET 8

Gain

0.000%

4.197%



Backtest Strategy ‘ Rogue 1-day cash equivalent position

° start A Export {p Trade Plan

Multi-Strategy

Name

Rogue 1-day cash equivalent position

Send Notifications (_) OFF

Description

Backtest ®

Compare to benchmark
Initial amount

Date from

Date to

In Sample Periods

Earliest date possible

25/07/2001

Set manually

20/09/2005 (3

Number of in sample periods
Total in sample ratio
First date period is in sample

Last date period is in sample

2001 2001 2002 2002 2003

2003 2003 2004

Strategies
Strategy

c-IWM-S3d
Cash Equivalent
Replace PTSHX positions with CIWM-S3¢ ~ \when atleast 0 %

of the positions are in PTSHX

c-IWM-S3c
Cash Equivalent
Replace PTSHX positions with CIWM-S3e ~ when at least 0 %

of the positions are in PTSHX

c-IWM-S3e
Cash Equivalent
Replace PTSHX positions with ¢-'WM-L2b ~ when at least 0 %

of the positions are in PTSHX

c-IWM-L2b
Cash Equivalent
Replace PTSHX positions with ¢-Cash ~ when at least 0 %

of the positions are in PTSHX

c-Cash
Cash Equivalent

The 'c-Cash'’ strategy goes to cash when selling positions, but needs to
use a cash equivalent to be able to use a cash equivalent strategy.

Add Strategy...

Weight
E%
0_ %
o %
o %
0 %

Metrics @ Performance @ Trade Signals

Hold the following positions:

WM

100.0%

Stats @ Chart @ Instrument @

Positions on 20/09/2005

Rank Weight ~ Symbol Description Days
c-IWM-S3d/c-IWM-S3c

Cash equivalent placeholder for c-IWM-S3d

Current weight: 100.0%

1 100.0% WM iShares Russell 2000 ET 7

Gain

2.625%



