Full Resuft HMloc, % CAG RAR, % Max Avg 5 Long TMS MAR HV Win, % Win,/L. Trades  Avg Trade HAvg Avg L. Max AvgT.. AvgT.. AugC End Balance Rc

Combined Suite 110.0. 16.85%  16.02% 120 11.23% 1514 143 140 1017 5835% 11z 42132 94 655% 5B8I% 7538 18011 F2T 12.88% 8501250302 123
Full Resuft Mloc, % CAG.. RAR.% Max. Avg5. Llong. TMS. MAR HV.. Win % Win/L. Trades  Awvg Trade Avg... Awgl. Max.. AvgT.. AvgT.. AvgC.. EndBalance R<..
LTTF LongRussell3000 FI... 1250% 16.82% 545% 272, 2425% 2262 022 062 1905 4641% 427 464 159.0 4345%  1047% 1001 3918 147 280%  §1.019.958.27 015
LTTF LongLktities FINAL 1250% 2019% 523% 357 3044% 3467 017 057 2258 57.14% 382 137 1464 23564%  775% 310 554 056 520% 8172959138 0.0%
LTTF LongHeafthcare FINAL  12.50% 17.77%  6.08%  479.. 28.64% 2895 021 037 1955 4349% 231 1766 319 2112%  914%  10(1. 2433 286 7.18%  $1,185309.66 011

LTTF LongNDX best test 1250%  2004% 711%  398.. 29.28% 3448 024 050 2188 34.86% 6.46 862 920 4348% 673% 1001 1188 304 18.50% $1.687.541.98 014
MRLong All Stocks 4.1 Final ~ 9.50%  1675% 466% 197 1584% 2357 029 085 1363 54.06% 1.6 11854 20 417%  360% 100 1251 1.0 8774 876589283 0.26
MRLong HC 2.0 Final 9.50%  15.20% 466% 352.. 2147% 1252 022 043 1528 60.29% 091 6718 73 6.08% 671% 10(1. 3081 144 5.82%  $597.665.15 025

Performance Curve - Log Scale Combined Systems
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Yearly Perfformance Summary
Year Days End Total Equity Total Equity Gain/loss & Trades Annual Gain % Benchmark % Comparison ~ Max DD Yealy ~ Benchm. MDD MAR Yearly ~ Benchm. MAR
2007 251 8615,261.93 511526153 2336 23.05% 3.65% 19.40% 776% 10.08% 0.00 0.36
2008 253 $610,750.21 (54,511.72) 1239 -0.73% -38.49% 37.75% 537% 48.07% 0.4 -0.80
2009 252 8726.054.07 $115.303.36 1662 18.88% 23.45% -4.58% 3.60% 2762 524 0.85
2010 252 $889,173.65 $163,119.58 2126 22.47% 12.78% 9.68% 6.29% 15.99% 357 0.80
201 252 §931.512.16 §42.338.51 2015 4.76% 0.00% 4.76% 11.49% 19.39% 041 0.00
2012 250 $1,025,108.33 §597,596.17 1534 10.48% 13.41% -2.93% 5.81% 5.54% 1.80 135
2013 252 51.351.743.27 532263494 261 31.35% 29.60% 1.75% 5.00% 576% 6.27 514
2014 252 51,556,281.08 5$204537.81 2360 15.13% 11.39% 3.74% 752% 740% 181 154
2015 252 $1,716,962.04 $160,680.96 2255 10.32% -0.73% 11.05% 587% 12.35% 176 -0.06
2016 252 51,864,744.97 §147782.54 2057 8.61% 9.54% -0.93% 4275 9.30% 202 1.02
2017 251 $2.426,345.83 $561,604.86 3024 30.12% 19.42% 10.70% 453% 2.80% 664 694
2018 251 $2.796.753.35 £370.403.52 2619 15.27% -6.247% 21.50% 10.53% 19.78% 145 032
2019 252 $3,219,510.59 $422757.24 nnm 15.12% 28.88% -13.76% 3.59% 6.84% 42 422
2020 253 $5,117.668.98 §1,898.158.39 2611 58.96% 16.26% 42 70% 6.73% 33.92% 8.76 048
2021 252 55,504,367.82 $786,698.84 3033 15.37% 26.89% -11.52% 10.05% 521% 152 518
2022 251 55,518.553.69 (§385.814.13) 1478 -6.53% -19.44% 12.91% 11.24% 25.43% .58 0.76
2023 250 $6,001,385.66 $482 83157 272 8.75% 24.23% -15.48% 10.04% 10.28% 0.87 236
2024 252 $8,571,668.51 $2,570,282.85 2507 42 83% 2331% 19.52% 6.43% B45% 6.66 275
2025 134 $5,012,503.03 $441234 52 1182 5.15% 7.07% -1.92% 12.04% 18.90% 043 0.37




