Back-Testing DAX from 16-12-91 to 30-12-13
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Buy Calls for Short Sell Calls for Short Buy Calls f Sell Calls f
Overall Buy Calls for Trading | Sell Calls for Trading uyLa's for shor elifars for Shor uy Lafis for et Lafls for
Total Days Term Term Investment Investment
No. of days 5,582 3,063 2,519 3,019 2,563 2,980 2,602
Success Rate NEXT day - 75.94% 74.32% 74.13% 71.44% 74.83% 71.45%
Ave % Chng on NEXT day 0.04% 0.06% 0.03% 0.06% 0.03% 0.06% 0.02%
Trading Position: Long @ 8,411 Short Term Position: Long @ 5,334 Investment Position: Long @ 4,935
CMP: 9,552
Profit of Rs: 1,141 Profit of Rs: 4,218 Profit of Rs: 4,617
15,000
13,500
12,000
10,500
)
E
G
> 9,000
L
=
o
E
g 7,500
>
=
E
g 6,000
3
&
4,500
3,000
1,500
0 e e N s e s e e L s e e e e L s e e e e L e e e e e L e e e e e L e e e e e NS
- N N n M F F T 1N 1N O OV VOISO DO O HFH AN NN M T T TN N O O O DN 0O O A H H NN MmoMm
T2 T2 T2 rr2re99922°e 99 9eLLeeeeeeeAgA AT T T A
O > P & WS = > 2 Qa5 9 5 g 5 o g > 5 a9 5 9 548 5 g g > 2 a5 Qo s 4g 5 g S > 2 a5 9 55§35 = o
2ES 2222582 FaSS 3822238288822 8222328288¢2282223283282¢% 2
SR R R R I AR T R R - B
Series1 Series2 Series3 Series4

Residual Investment Value* of Trading, Short Term & Investment Positions
Series 1: Actual Price Series 2: Trading Position Series 3: Short Term Position Series 4: Investment Position
* Residual Investment Value = Holding Price after factoring in Profit / Loss of each trade
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