Calendar Days to Expiry

NAME
BNX 1A
BNX 1B
BNX 2B
@ sBnx2c
8@ Bnxza
FNX 180

FNX LAST

FNX 1RE

B FNX2RE

@ FNX42RE

FNF 1A
FNF 1B
FNF 2
B FNF3A
@ FnF3B
NX 1A
NX 1B
NX 2A
NX 2B
B nxeac
NX 2BC

Enter the duration of your backtest

Results

Filter Days:

Cumulative PnL

7,00,000

6,00,000

5,00,000

4,00,000

3,00,000

2,00,000

1,00,000

0
20 Oct 2022

18 Nov 2022

INDEX 7

BANKNIFTY

BANKNIFTY

BANKNIFTY

BANKNIFTY

BANKNIFTY

FINNIFTY

FINNIFTY

FINNIFTY

FINNIFTY

FINNIFTY

FINNIFTY

FINNIFTY

FINNIFTY

FINNIFTY

FINNIFTY

NIFTY

NIFTY

NIFTY

NIFTY

NIFTY

15 Dec 2022 10 Jan 2023

QTY MULTIPLIER

1w
Vi o
Yiov
Vi
Yiov
Vi
Yiov
Vi
Yiov
Vi
Y1ov
Vi
Y1ov
Vi v
1w
Vi
1w
M1
v
M1
Vi .
07 Feb 2023

Following results are backtested results on historical data. Past performance does not guarantee future results. Ki
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2022 0 0 0 0 0
2023 53,081 72,532 73,760 79,384 31,034

* The returns are annualized for calculation

Curve Fitting Analysis
Monte Carlo Drawdown:

No. Of Simulations: 10

Overall stats:

% m

Aggregate At End of Trading Day @&

Slippage:

. BNX BNX
Statistic Aggregate 1A 1B
Overall Profit
%6,44,158.25 $2796525 ¥ 2614425
No. of
Trades(Periods)
1126(170) 43 43
Average Profit per
Period
¥3,789.17 #650.35 ¥ 608.01
Win %(Periods)
75.29 67.44 69.77
Loss %(Periods)
2471 32.56 30.23
Average Profit on
Winning Periods
% 5,978.54 ¥ 1,643.07 ¥1,434.42
Average Loss on
Losing Periods
¥-2,883.21 ¥-1,405.98 ¥-1,299.12
Max Profit in Single
Period
¥ 28,533.25 ¥ 3,384.75 ¥ 2,687.25
Max Loss in Single
Hesiod ¥ -20,609.25 ¥-1,967.25 ¥-2,021.25
Max Drawdown
¥-20,609.25 ¥-7,519.5 ¥-2,315.25
Days of Max 43 8
Drawdown
1 [10/8/2023 to [20/4/2023 [20/10/2022
10/8/2023] to 1/6/2023] to
27M0/2022]
Return/MaxDD
36.10 4.30 13.04
Reward to Risk
Ratio
2.07 1.17 1.10
Expectancy Ratio
1.31 0.46 0.47
Max Win Streak
(Periods) 20 o 8
Max Losing Streak
(Periods) 4 2 2

Yy Vvw

Yl W

10 Jan 2023 07 Feb 2023 06 Mar 2023 06 Apr 2023 08 May 2023 02 Jun 2023 30 Jun 2023 27 Jul 2023 24 Aug 2023
Jun Jul Aug Sep Oct Nov Dec Total Max Drawdown Days for MDD *R/MDD (Yearly)
1
0 0 0 0 36,370 54,524 59,599 1,50,493 -4,622 165.03
: ’ : T ’ [17M11/2022 to 17/11/2022]
1
44,186 84,504 55,181 0 0 0 0 4,93,664 -20,609 [10/8/2023 o 10/8/2023] 36.12
Include Brokerage Taxes & charges
0 311,182.51
-
BNX BNX BNX FNX FNX FNX FNX 2 FNX FNF FNF ENF 2 F
2B 2c 2A 180 LAST 1RE RE 42RE 1A 1B .
¥ 26,136.75 F22,770 ¥ 25,953 ¥32,294 ¥25,102 ¥ 22,638 F24,714 ¥ 25170 ¥22,418 ¥21,758 #22,610 2
43 43 43 41 41 41 41 M 86 86 86
¥ 607.83 ¥529.53 ¥ 603.56 ¥ 787.66 ¥612.24 ¥ 552.15 ¥ 602.78 #613.9 ¥ 260.67 7253 #262.91 2
65.12 62.79 72.09 73.17 65.85 68.29 80.49 80.49 58.14 63.95 7442 ]
34.88 37.21 27.91 26.83 34.15 31.71 19.51 19.51 41.86 36.05 25.58 Z
¥ 1,484.95 F1,291.19 #1,394.59 71,745.6 F1,263.11 #1,019.5 F921.7 F870.42 F645.96 ¥ 565.67 T 463 7
¥-1,029.45 T -755.77 ¥-1,439.94 ¥-1,824.91 ¥-643 ¥ -454.46 F-71275 F-444.25 F-274.44 ¥-301.74 ¥-319.18 z4,
¥29355 ¥2,909.25 ¥3,447.75 ¥ 5,666 ¥5484 %1,936 1,950 ¥1,786 ¥ 1,878 71,878 71,658 T
¥ -1,964.25 ¥-2,053.5 ¥-1,794.75 ¥-2,568 ¥-1,496 ¥-1,282 ¥-1,850 % -654 ¥-1,088 ¥-1,380 ¥ -840 z-
¥-3,351.7% ¥-3,224.25 ¥-3,138.75 ¥-12,010 ¥-3194 ¥-2,348 ¥-2,774 ¥-1,438 ¥-2,118 ¥ -1,546 ¥-1,472 z-
15 15 = 25 15 L 8 [11/7/2023 15 [4/7/2023 8 [14/7/2023 4 [25/8/2023 4 [25/8/2023
[19/1/2023 [19/1/2023 [ZTftf:OZG [20]6[/02023 [20/12/2022 [1‘”7;/02023 to to to to to 2
to 2/2/2023]  to 2/2/2023] 25/5/2023] 25712023] to 3/1/2023] 25/712023] 18/712023] 18/7/2023] 21/712023] 28/8/2023] 28/8/2023] 107
9.01 8.16 9.55 9.28 11.39 10.52 20.68 12.38 16.46 17.97 6
1.44 1.7 0.97 0.96 1.96 224 1.29 1.96 235 1.87 1.45 a
0.59 0.70 0.42 0.43 0.95 121 0.85 138 0.95 0.84 0.82 a
5 4 9 8 6 11 14 12 6 9 6
3 3 2 B 3 3 2 3 4 3 2
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Showing 1 - 10 trades out of 1126

Index Entry Date Entry Time Exit Date Exit Time Type Strike B/S Qty Entry Price Exit Price PIL
1 2022-10-20 9:16:00 am 2022-10-20 3:29:00 pm 3467.50
11 2022-10-20 9:17:00 am 2022-10-20 9:20:00 am CE 17400 Sell 50 53.40 64.10 -535.00
1.2 2022-10-20 9:19:00 am 2022-10-20 3:29:00 pm PE 17500 Sell 50 88.15 0.05 4405.00
1.3 2022-10-20 9:43:00 am 2022-10-20 9:50:00 am CE 17400 Sell 50 53.40 61.45 -402.50
2 2022-10-20 9:19:00 am 2022-10-20 3:29:00 pm -888.00
21 2022-10-20 9:20:00 am 2022-10-20 3:29:00 pm CE 40000 Sell 15 191.05 101.80 1338.75
22 2022-10-20 9:22:00 am 2022-10-20 9:33:00 am BE 40200 Sell 15 197.95 23755 -594.00
23 2022-10-20 10:21:00 am 2022-10-20 10:26:00 am BE 40200 Sell 15 197.85 237.40 —509325
24 2022-10-20 12:52:00 pm 2022-10-20 12:53:00 pm PE 40200 Sell 15 197.95 23755 -594. 00
25 2022-10-20 2:16:00 pm 2022-10-20 2:27:00 pm BE 40200 Sell 15 197.95 22765 -445.50
3 2022-10-20 9:19:00 am 2022-10-20 3:29:00 pm 3110.00
31 2022-10-20 9:43:00 am 2022-10-20 9:50:00 am CE 17400 Sell 50 53.80 61.85 -402.50
3.2 2022-10-20 9:20:00 am 2022-10-20 9:46:00 am PE 17500 Sell 50 82.70 95.10 -620.00
33 2022-10-20 9:50:00 am 2022-10-20 3:29:00 pm BE 17500 Sell 50 82.70 0.05 4132.50
4 2022-10-20 9:46:00 am 2022-10-20 11:59:00 am -767.25
4.1 2022-10-20 9:47:00 am 2022-10-20 11:59:00 am CE 39800 Sell 15 211.45 211.45 0.00
42 2022-10-20 9:49:00 am 2022-10-20 11:15:00 am BE 40000 Sell 15 170.20 22135 -767.25
D 2022-10-20 9:46:00 am 2022-10-20 12:31:00 pm -1514.25
51 2022-10-20 9:47:00 am 2022-10-20 12:31:00 pm CE 39800 Sell 15 211.45 24765 -543.00
52 2022-10-20 9:49:00 am 2022-10-20 11:15:00 am BE 40000 Sell 15 170.20 23495 -971.25
6 2022-10-20 9:46:00 am 2022-10-20 2:36:00 pm -1397.25
6.1 2022-10-20 9:47:00 am 2022-10-20 2:36:00 pm CE 39800 Sell 15 211.45 267.05 -834.00
6.2 2022-10-20 9:49:00 am 2022-10-20 11:15:00 am BE 40000 Sell 15 170.20 207.75 -563.25
7 2022-10-20 9:46:00 am 2022-10-20 3:29:00 pm 4247.50
71 2022-10-20 9:50:00 am 2022-10-20 3:29:00 pm PE 17500 Sell 50 85.00 0.05 4247.50
8 2022-10-20 9:46:00 am 2022-10-20 3:29:00 pm 4247 .50
8.1 2022-10-20 9:50:00 am 2022-10-20 3:29:00 pm BE 17500 Sell 50 85.00 0.05 4247.50
9 2022-10-20 9:46:00 am 2022-10-20 3:29:00 pm 4247.50
Gl 2022-10-20 9:50:00 am 2022-10-20 3:29:00 pm PE 17500 Sell 50 85.00 0.05 4247 .50
10 2022-10-20 9:46:00 am 2022-10-20 3:29:00 pm 424750
101 2022-10-20 9:50:00 am 2022-10-20 3:29:00 pm BE 17500 Sell 50 85.00 0.05 424750
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