Performance Report "SBreaker 15min" (SUMMARY)

(16.08.2005 - 30.09.2005) All Trades Long Trades Short Trades
Total Net Profit 16.287,50 € 9.275,00 € 7.012,50 €
Gross Profit 19.887,50 € 11.325,00 € 8.562,50 €
Gross Loss 3.600,00 € 2.050,00 € 1.550,00 €
Profit Factor 5,52 5,52 5,52
Open Position P/L 0,00 € 0,00 € 0,00 €
Total Number of Trades 38 21 17
Percent Profitable 68,42% 71,43% 64,71%
Winning Trades 26 15 11
Losing Trades 12 6 6
Even Trades 0 0 0
Average Trade Net Profit 428,62 € 441,67 € 412,50 €
Average Winning Trade 764,90 € 755,00 € 778,41 €
Average Losing Trade 300,00 € 341,67 € 258,33 €
Ratio Avg. Win / Avg. Loss 2,55 2,21 3,01
Largest Winning Trade 2.875,00 € 2.875,00 € 1.925,00 €
Largest Losing Trade 550,00 € 437,50 € 550,00 €
Largest Winner as % of Gross Profit 14,46% 25,39% 22,48%
Largest Loser as % of Gross Loss 15,28% 21,34% 35,48%
Max. Consecutive Winning Trades 7 4 4
Max. Consecutive Losing Trades 3

Max. Contracts Held 1 1 1
Initial Capital 30.000,00 €

Total Slippage (incl.) 2.223,00 € 1.228,50 € 994,50 €
Total Commission (incl.) 152,00 € 84,00 € 68,00 €
Max. Drawdown (Trade Close to Trade Close)

Value 1.300,00 € 837,50 € 1.075,00 €
Date 09.09.2005 21.09.2005 08.09.2005
as % of Initial Capital 4,33% 2,79% 3,58%
Total Net Profit as % of Drawdown 1252,88% 1107,46% 652,33%
Return on Initial Capital 54,29%

Max. Equity Run-up 16.287,50 €

Date of max. Equity Run-up 30.09.2005




Performance Report "SBreaker 15min" (LHB / SLB)

(16.08.2005 - 30.09.2005) All Trades LHB1 - LHB3 SLB1-SLB3
Total Net Profit 9.862,50 € 6.275,00 € 3.587,50 €
Gross Profit 11.050,00 € 7.175,00 € 3.875,00 €
Gross Loss 1.187,50 € 900,00 € 287,50 €
Profit Factor 9,31 7,97 13,48
Open Position P/L 0,00 € 0,00 € 0,00 €
Total Number of Trades 14 8 6
Percent Profitable 57,14% 62,50% 50,00%
Winning Trades 8 5 3
Losing Trades 6 3 3
Even Trades 0 0 0
Average Trade Net Profit 704,46 € 784,38 € 597,92 €
Average Winning Trade 1.381,25 € 1.435,00 € 1.291,67 €
Average Losing Trade 197,92 € 300,00 € 95,83 €
Ratio Avg. Win / Avg. Loss 6,98 4,78 13,48
Performance Report "SBreaker 15min" (LRE / SRE)

(16.08.2005 - 30.09.2005) All Trades LRE1 + LRE2 SRE1 + SRE2
Total Net Profit 725,00 € 525,00 € 200,00 €
Gross Profit 725,00 € 525,00 € 200,00 €
Gross Loss 0,00 € 0,00 € 0,00 €
Profit Factor #DIV/O! #DIV/O! #DIV/0!
Open Position P/L 0,00 € 0,00 € 0,00 €
Total Number of Trades 2 1 1
Percent Profitable 100,00% 100,00% 100,00%
Winning Trades 2 1 1
Losing Trades 0 0 0
Even Trades 0 0 0
Average Trade Net Profit 362,50 € 525,00 € 200,00 €
Average Winning Trade 362,50 € 525,00 € 200,00 €
Average Losing Trade #DIV/0! #DIV/0! #DIV/O!
Ratio Avg. Win / Avg. Loss #DIV/0! #DIV/0! #DIV/0!




Performance Report "SBreaker 15min" (LOP / SOP)

(16.08.2005 - 30.09.2005) All Trades LOP1-LOP4 SOP1 - SOP4
Total Net Profit 362,50 € 862,50 € 1.225,00 €
Gross Profit 1.775,00 € 0,00 € 1.775,00 €
Gross Loss 1.412,50 € 862,50 € 550,00 €
Profit Factor 1,26 0,00 3,23
Open Position P/L 0,00 € 0,00 € 0,00 €
Total Number of Trades 6 2 4
Percent Profitable 50,00% 0,00% 75,00%
Winning Trades 3 0 3
Losing Trades 3 2 1
Even Trades 0 0 0
Average Trade Net Profit 60,42 € 431,25 € 306,25 €
Average Winning Trade 591,67 € #DIV/O! 591,67 €
Average Losing Trade 470,83 € 431,25 € 550,00 €
Ratio Avg. Win / Avg. Loss 1,26 #DIV/O! 1,08
Performance Report "SBreaker 15min" (LLR / SHR)

(16.08.2005 - 30.09.2005) All Trades LLR1-LLR3 SHR1 - SHR3
Total Net Profit 3.650,00 € 1.187,50 € 2.462,50 €
Gross Profit 3.650,00 € 1.187,50 € 2.462,50 €
Gross Loss 0,00 € 0,00 € 0,00 €
Profit Factor #DIV/O! #DIV/O! #DIV/0!
Open Position P/L 0,00 € 0,00 € 0,00 €
Total Number of Trades 9 6 3
Percent Profitable 100,00% 100,00% 100,00%
Winning Trades 9 6 3
Losing Trades 0 0 0
Even Trades 0 0 0
Average Trade Net Profit 405,56 € 197,92 € 820,83 €
Average Winning Trade 405,56 € 197,92 € 820,83 €
Average Losing Trade #DIV/0! #DIV/0! #DIV/O!
Ratio Avg. Win / Avg. Loss #DIV/0! #DIV/0! #DIV/0!




Performance Report "SBreaker 15min" (LORB / SORB)

(16.08.2005 - 30.09.2005) All Trades LORB1 + LORB2 SORB1 + SORB2
Total Net Profit 1.687,50 € 2.150,00 € 462,50 €
Gross Profit 2.687,50 € 2.437,50 € 250,00 €
Gross Loss 1.000,00 € 287,50 € 712,50 €
Profit Factor 2,69 8,48 0,35
Open Position P/L 0,00 € 0,00 € 0,00 €
Total Number of Trades 7 4 3
Percent Profitable 57,14% 75,00% 33,33%
Winning Trades 4 3 1
Losing Trades 3 1 2
Even Trades 0 0 0
Average Trade Net Profit 241,07 € 537,50 € 154,17 €
Average Winning Trade 671,88 € 812,50 € 250,00 €
Average Losing Trade 333,33 € 287,50 € 356,25 €
Ratio Avg. Win / Avg. Loss 2,02 2,83 0,70




