Back-Testing Shanghai Comp from 19-06-92 to 31-12-13
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Technidex
Overall Buy Calls for Trading | Sell Calls for Trading Buy Calls for Short Sell Calls for Short Buy Calls for Sell Calls for
Total Days Term Term Investment Investment
No. of days 5,253 2,839 2,414 2,873 2,380 2,926 2,327
Success Rate NEXT day - 74.08% 75.89% 70.45% 72.18% 70.57% 73.36%
Ave % Chng on NEXT day 0.04% 0.15% -0.10% 0.17% -0.12% 0.12% -0.07%
Trading Position: Long @ -7,126 Short Term Position: Long @ -8,645 Investment Position: Long @ -4,232
CMP: 2,116
Profit of Rs: 9,242 Profit of Rs: 10,761 Profit of Rs: 6,348
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Residual Investment Value
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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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