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5/5 selected All Indices v Qty Multiplier Days to Expiry
SEN: Monday (1DTE) SENSEX > ~ 1DTE v @ strategy o
SEN: Tuesday (ODTE) SENSEX M ~ 0DTE v @ Sstrategy o
SEN: Wednesday 4 DTE SENSEX ™ ~ 4 DTE v @ strategy o
NIFTY : Thursday Odte NIFTY ~1 ~ 0DTE & @ strategy o
SEN : Friday 2dte (tetrafintrade.com) SENSEX ~ ~ 2 DTE ~ @ strategy o
Enter the duration of your backtest Start Date 2023-05-01 End Date 2025-02-21
Results Following results are backtested results on historical data. These historical simulations do not represent actual trading and have not been executed in the live market. Know more
@D Include data from previous regime [ @ snap a Screenshot
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Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Total Max Drawdown Days for MDD *R/MLC
22
2023 0 0 0 0 3,191 9,882 11,064 15438 26,160 16,838 17,171 30,168 1,29,916 -7,581 [5/19/2023 to 26.05
6/9/2023]
1
2024 11,546 6,929 24,341 20425 22,133 43,613 15277 34,617 175 20,531 38,774 5,867 2,44,233 -9,026 [1/18/2024 to 27.05
1/18/2024]
5
2025 24,608 22234 0 0 0 0 0 0 0 0 0 0 46,832 -8,686 [1/17/2025 to 37.84
1/21/2025]
4 »

1 Include Brokerage ) Taxes & charges
* The returns are annualized for calculation
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curve Fiting Analysis: Monte Carlo Drawdown (©  Run 10000 Simulations Overall stats:
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Statistic

Overall Profit

No. of Trades(Periods)

Average Profit per Period

Win %(Periods)

Loss %(Periods)

Average Profit on Winning
Periods

Average Loss on Losing
Periods

Max Profit in Single Period

Max Loss in Single Period

Max Drawdown

Duration of Max Drawdown

Return/MaxDD

Reward to Risk Ratio

Expectancy Ratio

Max Win Streak (Periods)

Max Losing Streak (Periods)

Max days in any
drawdown(Periods)

Download Trades

Show Correlation Matrix

Aggregate

¥ 4,20,982.25

¥1,182.53

¥ 2,373.07

¥-2,284.4

¥13,690.45

¥ -9,026.85

¥ -9,026.85

SEN: Monday
(1DTE)

¥ 86,556.55

Z930.72

€1,662.31

¥ -1,430.33

¥0,768.8

T-4,721.8

¥ -5,945.1

Download

SEN: Tuesday
(ODTE)

¥1,08,264.8

¥1,164.14

¥2,091.82

¥-2,983.14

¥ 6,948.05

% -7,016.25

¥ -9,998.15

Download

SEN: Wednesday 4
DTE

¥ 46,201

¥ 669.58

1,513.52

¥ -1,551.3

¥ 13,690.45

T -4,799.6

7 -9,457

Download

NIFTY : Thursday

¥1,13,979.8

Z1,199.79

¥ 2,456.32

¥-3,228.01

77,781.05
7-6,183.4

% -16,720.35

Download

SEN : Friday
2dte...

¥ 65,980.05

T 709.46

¥1,868.83

¥ -1,500.57

26,779.65

% -5,250.8

¥ -8,979.3

Download
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