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® test_backtestpy M X

test_bac

: mas_c.toggle

mas_c.ma = 50 F[EE : 2026-07-13 R Figs 355 &
f = mas_c.subscribe_bars(params)

Exception as e:
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" _main_ ":
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+ powershell ED @I

EURUSD LONG 2021-07-20
EURUSD LONG 2021-12-07
EURUSD LONG 2022-04-26
EURUSD LONG 2022-09-13
EURUSD LONG 2023-02-01
EURUSD LONG 2023-06-21
EURUSD LONG 2023-11-08

17975 ... 1393. 1496.02 -102.52 -0.068528
12841 ... 1413. 1496.02 -82.74 -0.055307
07116 ... 1121. 1496.02 -374.46 -0.250304
01218 ... 1239. 1496.02  -256. -0.171642 KPI &
08619 ... 1286. 1496.02  -209.49 -0.139971
09147 ... 1243. 1496.02  -252. -0.168527
07006 ... 1417. 1496.02 -78.64 -0.052566
07883 ... 1519. 1519.46 0.00 0.000000
09718 ... 1373. 1519.46  -145.72 -0.095902
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- : {'number_of trades': 13, 'total profit loss': 1373.74},
: {'max_drawdown percent': {'2020': 0.0, '2021': -6.852849560834836, '2022': -
'2023": -16.852715872782404, '2024': -9.590249167467405}}, ‘performance metri
cs': { . 3.74, ‘number_of trades': 3.36, 'profit loss ratio': 13, 'total return_rate
L =60 Lo ratio': {'loss rate': 30.77, 'win rate': 69.23}} O EEESHBER  SERARENE SR -

v Suc(essfull; generated KPI repoFt.
¥ Successfully generated trade report.

PS D:\workplace\mas lib> I
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EURUSD Strategy KPI  2uan, 2020 - 31 Dec, 2024

Generated by MAS (v. 0.0.62)
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Cumulative Returns Key Performance Metrics

Metric Strategy
Risk-Free Rate 0.0%
Time in Market 51.0%

Cumulative Return 121.27%
CAGR% 11.59%

Sharpe 0.61
Prob. Sharpe Ratio 92.17%
Smart Sharpe 0.58

Sortino 0.97
Smart Sortino 0.92

P A ,7.‘\\'1,'1 ,19'1'5 N X Sortino/+2 0.69
Smart Sortino/v2 0.65

O 1.16
Cumulative Returns (Log Scaled) —_—

Max Drawdown
Longest DD Days
Volatility (ann.)
Calmar

Skew

Kurtosis

Expected Daily
Expected Monthly
Expected Yearly
Kelly Criterion
Risk of Ruin
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