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Model Time Total Win Payoff Profit MDD Cum
trades ratio ratio factor (%) profit (%)

5 45 058 082 1.12 16.51 20.00
20 13 046 1.34 1.15 24.93 16.90
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120 7 0.57 0.72 0.96 30.25 6.61
5 168 0.56 0.74 094 31.75 -13.54
) 20 146 057 0.87 1.15 37.58 31.88
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120 127 057 089 1.17 29.36 25.78
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