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SEN: Monday 1DTE B_tetrafintrade.com SENSEX R 1DTE v © strategy o
SEN : Tuesday ODTE B._tetrafintrade com SENSEX ~ ~ 0DTE 4 © Sstrategy o
NIFTY - Wed 1DTE 1st NIFTY R 1DTE v © strategy o
NIFTY : Wed 1DTE 2nd NIFTY ] ~ 1DTE v © strategy o
NIFTY : Thursday (ODTE) B_tetrafintra... NIFTY R 0DTE v © strategy o
SEN - Friday 2DTE B_fetrafintrade com SENSEX ™ ~ 2DTE ~ @® strategy o

Enter the duration of your backtest Start Date 2023-01-01 End Date 2025-02-23
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/MDD (Yearly)

7
[11/30/2023 to 12/6/2023]

9
[9/18/2024 to 9/26/2024]
13

2025 16,688 33325 0 ] 0 0 0 0 0 0 0 0 50,013 -8,316 [1/17/2025 to 1/29/2025] 42.21

2023 404 25842 11292 8335 6771 10244 17573 6234 16420 11620 6193 12,208 1,110,142 6570 16.99

2024 14,697 20219 28053 13409 27,762 36430 15828 32,181 -1437 30,867 35380 23,287 285681 -9997 28.97

O Include Brokerage (B Taxes & charges
* The returns are annualized for calculation

0 % 11,195.03

Curve Fitting Analysis: Monte Carlo Drawdown (@ Run 10000 Simulations Overall stats:
Slippage Select VIX Range
05 % From 0 To 150

Aggregate At End of Trading Day (O

- SEN: Monday SEN : Tuesday NIFTY : Wed NIFTY : Wed 1DTE NIFTY : SEN : Friday
SEtstc Aggregate 1DTE ... 0DT.. 1DTE 1st 2nd Thursday ... 2DTE...
Overall Profit
¥ 4,45,837.75 ¥ 80,604.15 ¥1,29,187.35 ¥ 27,357.5 ¥ 45,156.7 ¥97,651.95 ¥ 65,980.05

No. of Trades(Periods)
615(331) 93 )3 i 112 12 93



Average Profit per Period

€1,346.94 € 866.71 #1,389.11 ¥244.26 €403.19 #8711 #709.46
Win %(Periods)
73.72 69.89 74.19 60.71 71.43 7232 65.59
Loss %(Periods)
26.28 30.11 25.81 39.20 28.57 27.68 34.41
Average Profit on Winning
Periods %2,533.01 %1,654.52 % 2,604.27 £737.86 % 846.77 £1,958.67 %1,868.83
Average Loss on Losing
Periods
#-1,979.51 #-962.13 £-2,104.47 .518.57 €.705.78 €.1,970.98 -1,500.57
Max Profit in Single Period
% 20,059.85 €9,160.1 ¥15,298.45 €8,679.8 4,600.35 €7,150.05 %6,779.65
Max Loss in Single Period
7-8,262.85 % 4,090.15 764776 7-2,204.15 %.2,579.05 7-5,800.15 7-5,260.8
Max Drawdown
#.9,007.65 .4,090.15 .7,969.55 7.3,576.9 #.2,579.05 7.7,512.75 78,9793

Duration of Max Drawdown

9 [9/18/2024 to 8[12/13/2024 to 9 [12/18/2024 to 2 [7/18/2024 to 2 [12/4/2024 to

1 [1/18/2024 to 1/18/2024] 1 [2/28/2024 to 2/28/2024]

9/26/2024] 12/20/2024] 1/15/2025] 8/8/2024] 1/24/2025]
Return/MaxDD
20.87 11.20 9.22 3.59 8.21 6.09 4.15
Reward to Risk Ratio
1.28 1.72 1.24 1.42 1.20 0.99 1.25
Expectancy Ratio
0.68 0.90 0.66 0.47 0.57 0.44 0.47
Max Win Streak (Periods)
20 7 15 8 1 12 7
Max Losing Streak (Periods)
3 3 3 3 4 3 3
Max days in any
drawdown(Periods) 14 5 7 " " " 17
Download Trades - Download Download Download Download Download Download
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