16K Model Portfolio
Select Futures Mega-Trades

Sep Canadian Dollar (full contract)
Dec Gold (mini-contract 32.2 0z)

Dec Lt. Crude (mini-contract 1/2 size)
Dec Natural Gas (e-mini 1/4 size)

Well-Capitalized Long Term Investing

Gold shading= Mega-Trade in
brogress 3k+ open trade profit
Profit factor= ave winner/ave loser x
% of winners/ % of losers

Trade Equity 16k account

Market Original CTGFills | TnT Software | (commissions are minimal-but not deducted) Initial Margin Aggregated
Trend or Roll-over Trade Last Market Open Home Run Trades (As of 11/25/2019) Closed
(Long/Short) __ Entry Date | Entry Price Price Mega-Trade P&L from Barchart.com Contracts
7124120 74,500 76.375 1,875.00 132000 | 11,553.00
8/12/20 1932.30 1974.90 (1,420.00) 1,650.00 | 39,604.00
7122120 4182 4362 900.00 2,200.00 | 40,850.00
/29120 2.822 3.208 965.00 1,347.50 | 16,330.00
6517.50 =margin
PaL 19,552.50 =3X margin
Open Trades
GOpen Trades S 2.320.00
markets ) P&l
losers 1 Closed Trades
winners 3
ave winner= $ 124667 PaL
ave loser= $  (1,420.00) Open + Closed Trades
% winners= 75.00%
9% losers: 25.00%
Profit factor=__2.63 Return on 3x Margin
565.9%]
Maximum Drawdown %
[ AcctValue  Equity Change Weekly Acct 14.80%]
| (P + margin) Plus/Minus Gain/DD %
4/5/19 §  90.854.17
412119 $  91,20250 $ 348.33 0.38%
411919 $ 9298750 $  1,785.00 1.96%
412619 $ 9246083 S (526.67) -0.57%
5/3/19 §  91670.83 $ (790.00) -0.85%
510119 $ 91,8750 §$ (383.33) -0.42%
517/19 $ 9121250 $ (75.00) -0.08%
524/19 $  95857.50 $  4,645.00 5.09%
53119 $  97,737.50 $  1,880.00 1.96%
6/7/19 $  96,297.50 $ (1,440.00) -1.47%
6/14/19 $ 9580917 $ (488.33) -0.51%
6/21/19 $  98877.50 $  3,068.33 3.20%
6/28/19 $  99,87083 $ 993.33 1.00%
7/5/19 $ 9839250 $  (1,478.33) -1.48%
712119 $ 10090083 $  2,508.33 2.55%
71919 $ 10457917 $  3,67834 3.65%
726119 $ 10377417 $ (805.00) 0.77%
82/19 $ 103,647.50 $ (126.67) 0.12%
8/9/19 § 106267.50 $  2,620.00 2.53%
8/16/19 $ 10610083 $ (166.67) -0.16%
8/23/19 $ 10687250 $ 77167 0.73%
8/30/19 $ 10672417 § (148.33) -0.14%
9/6/19 $ 105,050.83 $  (1,673.34) -1.57%
9/13/19 $ 10352250 $  (1,528.33) -1.45%
920119 $ 10521250 $  1,690.00 1.63%
9/27/19 $ 10605250 $ 840.00 0.80%
1014119 $ 10851250 $  2,460.00 2.32%
101119 $  107,84917 § (663.33) -0.61%
101819 $ 107,61917 $ (230.00) -0.21%
10/25/19 $ 10649083 $  (1,128.34) -1.05%
1119 $ 10574750 $ (743.33) -0.70%
11/8/19 $ 10403417 $  (1,71333) -1.62%
11/5/19 $  103,267.50 $ (766.67) -0.74%
11/22/19 $ 103,99083 $ 72333 0.70%
1129019 $ 10432251 $ 331.68 0.32%
12/6/19 $ 10509084 $ 768.33 0.74%
121319 $ 10554918 $ 458.34 0.44%
1220119 $ 10595918 $ 41000 0.39%
12/27/19 $ 10801251 $  2,053.33 1.94%
1320 $ 11052584 $ 251333 2.33%
110120 $ 11067751 $ 151.67 0.14%
117/20 $ 11177084 $  1,09333 0.99%
124120 $ 11427084 $  2,500.00 2.24%
13120 $ 11657418 $  2,30334 2.02%
27120 $  116970.84 $ 396.66 0.34%
2/14/20 $ 11647418 $ (496.66) 0.42%
2/21/20 $ 11810418 $  1,630.00 1.40%
2/28/20 $ 11730751 $ (796.67) 0.67%
3/6/20 $ 11820051 $ 893.00 0.76%
31320 $ 12374918 $  5548.67 469%  cere o
320120 $ 13080084 $  7,05L66 5.70% sl rding, A ades have ot
3/27/20 $  120,647.84 $  (10,153.00) T.76% iy, Aypothedcal or simulted racing rograms In ganeralare also subjoct f the. ec tht they are cesigned wih he banefit of
4/3/20 $ 115917.84 $  (4,730.00) 3.92%  hindsight
411020 $ 12155784 $  5640.00 4.87% THERE S RISK OF LOSS IN FUTURES TRADNG
4117/20 $  118,237.84 $  (3,320.00) 2.73%
4/24/20 $ 11453298 $ (3,704.86) 3.13% 16k Equity
5/1/20 $ 11299631 $  (1,536.67) 1.34%
5/8/20 § 111,499.64 $  (1,496.67) 1.32%  $135,00000
5/15/20 § 111,367.98 $ (131.66) 0.12% o0
522120 § 111,977.64 $ 609,66 0.55%
520020 $ 114277.64 $  2,300.00 205% 512500000
6/5/20 § 11590564 $ 162800 142% (oo
6/12/20 $ 116,20063 $ 294.99 0.25%
6/19/20 $ 11869897 $ 249834 215% 511500000
6/26/20 § 11874397 $ 45.00 004% 000
7/3/20 $  119,012.30 $ 268.33 0.23%
710120 $  117,663.97 $  (1,348.33) 113% 510500000
71720 §  117,44897 § (215.00) 0.18%  ¢0000000
724120 $ 12072330 $  3,27433 2.79%
73120 $ 12290163 $  2,178.33 180%  $9500000
87120 $ 126,039.97 $ 313834 255%  <o000000
8/14/20 $§ 12377997 $  (2,260.00) 1.79% T usns esns wsns osie msns asmo a0 w50
8/21/20 § 124,48830 $ 708.33 057%
8/28/20 $ 12458330 $ 95.00 0.08%



