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RobustnessEssential ~ <

Monte Carlo Degradation InSample
-~

Dispersion 15.6%
Plateau BL.4%
Retention 93.9%
Worst drop 74.0%

Monte Carlo Robustness InSample
a

DD expansion
Pralil drop
Ratio drop

Notice

il Analvsi TestMyEdge
Robustness Dashboard - Detail Analysis (ssential edition . SIMyEdOR
y ( ) Validate, Quantify, Trade with confidence
Comprehensive robustness evaluation based on trade list analysis
Net Profit Max Drawdown Trades Profit / Trade (Mean) % Winning Trades SGN Profit % / Year Profit / DD ratio Currency
| sa2m || sam || 21K | 258k | | 495% | | 10689 | [ 53% 069 | [ v
Equity Curve Iﬂﬂl Statistics Rolling  InSample Yearly Performance
% Winning Trad. 49.5% 48.9%
—in Sample —MC 10% — MC 50% (Mean) —MC 90% — Max Exp DD —Mean Exp DD —Out of Sample —Live il S 127  @InSample PL @Out of Sample PL @ Sum of Live PL
100M WinLoss Ratio 122 122
005/15 Avg Trade Ratio 129%
Profit / Trade (Mean) 258K 253K
10M
Investment Statistics  Rolling InSample
a
_ Avg InvestTrade &67.5M 61.5M
o o TR I 1. _«1 1 (-
Avg Periode in Trade 183 166 M - = ==
Max Time Trade (min} 16K 16K -
% Time in Trade 26.1% 27.4% 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2014 2017 2018 2019 2020 2021 2022 2023 2024 2025 2024
Max inactivity (days) 186 186 AB% 1156 129% 4% 12% S54% A3% 49% 75% 99% 31T 14% -001% 256 S4% S57% 13a% 177% 34% 0% 24%
o : DrawDown Statistics  Rellng  InSample  Monte Carlo Distribution
a
Stnd Dev Month 1.0M 1.0M
Confidence Level [JEEKNEN DrawDown KD MonteCarlo DD [EEE] System Quality [[EIEED DD Recovery (Year) 145 1.48
Max Loss Week -1 LI e
Max Loss Month -3.0M -3.0M
DrawDown Max Drawdown -5.2M -5.2M
e Sind Dev Week 516.0K 516.2K
- Max Loss Trade -4107K 610K . .
DD/Avg Trade % IT% -B5% o - e ——l | [
Risk Return Statistics  Rolling insample  Monte Carlo Statistics
PL /DD ratio 0.69 0.68 Metric Relling InSample Median (50%) 0% 10%
~ Sharp Ratie 1.07 095 it
-5M g'é:‘{‘lr glﬂne . 10{‘]-:% 9323: Return 54.239.896 53192498 52.692.502 44,930,835 33.133.405
S rone : Drawdown -5.194.244 -5.194.244 -7.075.156 -8.378.445 -10979.162
Bias Long P Short Entry Rolling InSample Exit Statistics Rolling InSample Edge Statistics Rolling InSample
a - a a
Profit % 66% 57% 36% 43%  Entry eff Mean 1.53 154 Exit EHf Mean 110 110 Loss lo Edge Ralio 21 21 Return% 80.4% 86.6% 85.7% 73.1% 53.9%
Trades 11K 11K 1.0K 1.0K  Entry efl Median 1.39 147 Exit elf Median 091 0.92 Worst case impact 20.8% 20.8% Drawdown% -77% -8.5% -98% -7.6% -15.6%
ProfiuTr 321K 287K 191K 220K Capped impact 0.0% 0.0% % Accept. Exit Year 762% 75.0% Posilive Entry Edge 100.0% 100.0%
Entry Eff 150 1.48 155 161 Entryeffslope  -0.16% -0.33% Max Cons Bad Yrs & & Max Neg Yrs streak ] 0 o
Entry eff Var 119%  107%  EntryExitRatio 139 141 % Winning Months 604% 604w  SON 30683 LU RERL 90862 5% EZLS
‘ Robustness Summary - Key Persistence / MonteCarlo Checks Robustness Assessment
‘Equity Stability  Rolling Delta Emwl:lm Robustness  Rolling Delta I:l.us‘tribuﬁan (Trade)  Rolling Delta Elstrlbuﬂan (Week)  Rolling Delta lradc Quality Rolling Delta Persistence Robustness Notice
R2 (Equity vs Time)  938% « -02% Profit / DrawDown Ratio 049 P 1.9% Tail contribution (Trade)  27.7% 4 1.9% Tail contribution (Week)  232% < -1.1% Prolit Factor 122 4+ 03%
Equity Slope % 101.3% 1 B.0% Avg Drawdown/Avg Trade % -1.2% A -92% Tail dependency 14.9% & -21% Tail dependency 31E% ¥ -39% Praolit Ratio 124 4 -20%
Stability Slope % 0.6% -20% Drawdown Recovery (Year) 14 4 18% Skew 07 Skew 01 Expectancy Stability 1185% ¥ -16.4% Stable equity persistence and drawdown
DrawDown Consistancy 89.2% 4 5.6% Kurlosis 19 Kurtosis 13 Consecutive Loser Risk 3% 4+ 407% behavior delecled, although moderale trade
concentration and weakening trade quality
g g 7 i L
T [ P Notce Netice Notice

MonteCarlo Robustness Notice
211.4%
623%

29.5% Stable structural robustness detected overall

although moderate simulation instability and
elevated averfitling sensitivily is present.

DISCLAIMER For Infermatianal and educational purposes only. This report does nat esnstitute investment or trading adviee or a recommendation 1o trade financial Instruments. intended for persanal use only. Trading Invalves substantial financial risk © TestMyEdge. All rights reserved.

A

s1214

TME_Robustness_Rep... | Data updated 5/22/26

S+ 3%

=



