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Back - testing Scoreboard: NSE & BSE Indexes

NSE Indexes
Data analyzed 

since

Close on Mar 31, 

2014
Profit / Loss Profit / Loss Profit / Loss

CNX NIFTY 3-Nov-95 6,704 Long @ (5,606) 12,310 Long @ (6,118) 12,822 Long @ (8,733) 15,438 

CNX Nifty Junior 04-Nov-96 13,469 Long @ (33,206) 46,675 Long @ (30,873) 44,342 Long @ (36,461) 49,930 

CNX Nifty Midcap 50 25-Sep-07 2,303 Long @ (2,255) 4,558 Long @ (1,419) 3,722 Long @ (2,815) 5,118 

CNX 100 1-Dec-05 6,597 Long @ 23 6,574 Long @ (1,701) 8,298 Long @ (4,864) 11,461 

CNX 500 7-Jun-99 5,225 Long @ (7,121) 12,346 Long @ (7,966) 13,191 Long @ (9,277) 14,502 

BSE Indexes
Data analyzed 

since

Close on Mar 31, 

2014
Profit / Loss Profit / Loss Profit / Loss

S&P BSE Sensex 2-Jan-91 22,386 Long @ (30,982) 53,369 Long @ (17,112) 39,499 Long @ (32,149) 54,535 

S&P BSE Midcap 11-Apr-05 7,083 Long @ (23,346) 30,429 Long @ (19,036) 26,119 Short @ 37,897 30,814 

S&P BSE Smallcap 11-Apr-05 7,072 Long @ (37,271) 44,343 Long @ (32,626) 39,698 Short @ 48,840 41,768 

S&P BSE 100 2-Jan-91 6,707 Long @ (13,324) 20,031 Long @ (11,638) 18,345 Long @ (15,014) 21,722 

S&P BSE 500 9-Aug-99 8,295 Long @ (10,936) 19,231 Long @ (14,281) 22,576 Short @ 32,781 24,486 

NSE & BSE Sector Indexes
Data analyzed 

since

Close on Mar 31, 

2014
Profit / Loss Profit / Loss Profit / Loss

CNX Bank Nifty 26-06-06 12,742 Short @ 32,984 20,242 Long @ (13,199) 25,941 Long @ (16,143) 28,885 

CNX IT Index 31-08-04 9,298 Long @ 2,836 6,462 Short @ 19,440 10,142 Short @ 10,924 1,626 

S&P BSE AUTO 23-Aug-04 13,280 Long @ (5,606) 18,887 Long @ (9,578) 22,859 Long @ (4,110) 17,390 

S&P BSE BANKEX 23-Jun-03 14,572 Short @ 43,630 29,058 Long @ (17,262) 31,835 Short @ 57,459 42,886 

S&P BSE Cap Goods 3-Jan-00 12,011 Short @ 51,548 39,537 Short @ 57,293 45,282 Short @ 62,625 50,614 

S&P BSE Consumer Durable 3-Jan-00 6,526 Long @ (9,662) 16,189 Long @ (8,364) 14,890 Long @ (10,483) 17,010 

S&P BSE Metal 23-Aug-04 10,059 Long @ (22,968) 33,027 Long @ (38,472) 48,531 Long @ (29,119) 39,178 

Miscellaneous Indexes
Data analyzed 

since

Close on Mar 31, 

2014
Profit / Loss Profit / Loss Profit / Loss

India VIX 2-Mar-09 21.62 Short @ 63.14 41.52 Short @ 74.63 53.01 Short @ 60.30 38.67 

CNX DEFTY (till 31-03-2013) 26-Nov-97 3,624 Long @ (7,767) 11,392 Short @ 10,948 7,324 Short @ 15,834 12,209 

S&P BSE DOLLEX 30 22-May-06 3,065 Long @ (4,147) 7,213 Long @ (482) 3,547 Long @ (3,594) 6,659 

S&P BSE IPO 24-Aug-09 1,680 Short @ 4,549 2,869 Short @ 3,942 2,262 Short @ 4,346 2,665 
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