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Example 1 of AbleTrend Strategies For A Stock Portfolio (5 Years) 
 

Back Testing 05/2010 to 05/2015 

 
Portfolio: PEK,XLK,TLT,M,REGN,XLV 
Initial Account Size: $35,000 
Net Profit: $39,101 

• 6 stock portfolio, long only 

• $5,000 initial for each stock  

• $30 deducted as cost per trade  

• Entry at bar close results (100% mechanical) 
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Summary: this strategy focus on low max. draw down 

Combined 

Profits 

Combined 

MDD R / R 

Minimum 

Account 

Size Portfolio 

Return 

on  

Mini. 

Acct. 

39,101  2,131  18.35 32,131  {PEK,XLK,TLT,M,REGN,XLV} 121.69% 



©AbleSys Corporation 2015 page 2 of 3 

Month by Month Report 

Month 
Net  

Profits 
Account  
Balance 

Yearly  
Return APR 

Return to 
Min. 
Acct. 

10-May 0 35,000       

10-Jun 0 35,000       

10-Jul 0 35,000       

10-Aug 0 35,000       

10-Sep 10 35,010       

10-Oct 1,146 36,155       

10-Nov (260) 35,895       

10-Dec 263 36,158       

2010 1,158 36,158 3.31% 5.00% 3.60% 

            

11-Jan 36 35,036       

11-Feb 231 35,267       

11-Mar 264 35,531       

11-Apr 504 36,035       

11-May 654 36,688       

11-Jun 115 36,803       

11-Jul (1,205) 35,598       

11-Aug 1,142 36,741       

11-Sep 889 37,630       

11-Oct 523 38,153       

11-Nov 412 38,565       

11-Dec 13 38,578       

2011 3,578 38,578 10.22% 8.10% 11.13% 

            

12-Jan 1,944 36,944       

12-Feb 1,090 38,034       

12-Mar 410 38,444       

12-Apr 794 39,238       

12-May (463) 38,776       

12-Jun (455) 38,321       

12-Jul 1,535 39,856       

12-Aug 1,152 41,008       

12-Sep (414) 40,594       

12-Oct (747) 39,847       

12-Nov 114 39,961       

12-Dec 37 39,999       

2012 4,999 39,999 14.28% 10.38% 15.56% 

            

13-Jan 503 35,503       

13-Feb 291 35,793       

13-Mar 1,040 36,833       

13-Apr 2,742 39,575       
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13-May 115 39,690       

13-Jun (104) 39,587       

13-Jul 1,563 41,149       

13-Aug (2,131) 39,018       

13-Sep 1,749 40,767       

13-Oct 576 41,343       

13-Nov 2,201 43,544       

13-Dec (254) 43,290       

2013 8,290 43,290 23.69% 13.86% 25.80% 

            

14-Jan 324 35,324       

14-Feb 2,744 38,068       

14-Mar (900) 37,167       

14-Apr 159 37,326       

14-May 1,610 38,936       

14-Jun 402 39,338       

14-Jul 9 39,346       

14-Aug 2,505 41,852       

14-Sep (260) 41,592       

14-Oct 1,364 42,956       

14-Nov 4,195 47,151       

14-Dec 1,415 48,566       

2014 13,566 48,566 38.76% 18.79% 42.22% 

            

15-Jan (55) 34,946       

15-Feb 916 35,861       

15-Mar 2,489 38,350       

15-Apr 1,665 40,015       

15-May 2,496 42,510       

2015 7,510 42,510 21.46% 21.69% 23.37% 

 

IMPORTANT DISCLAIMER: 

FUTURES, OPTIONS AND SECURITIES TRADING HAS RISK OF LOSS AND MAY NOT BE 

SUITABLE FOR ALL PERSONS. NO SYSTEM CAN GUARANTEE PROFITS OR FREEDOM FROM 

LOSS. PAST RESULTS ARE NOT NECESSARILY INDICATIVE OF FUTURE RESULTS. 

HYPOTHETICAL OR SIMULATED PERFORMANCE RESULTS HAVE CERTAIN INHERENT 

LIMITATIONS. UNLIKE AN ACTUAL PERFORMANCE RECORD, SIMULATED RESULTS DO NOT 

REPRESENT ACTUAL TRADING. ALSO SINCE THE TRADES HAVE NOT ACTUALLY BEEN 

EXECUTED, THE RESULTS MAY HAVE UNDER- OR OVER-COMPENSATED FOR THE IMPACT, IF 

ANY, OF CERTAIN MARKET FACTORS SUCH AS LACK OF LIQUIDITY. SIMULATED TRADING 

PROGRAMS IN GENERAL ARE ALSO SUBJECT TO THE FACT THAT THEY ARE DESIGNED WITH 

THE BENEFIT OF HINDSIGHT. NO REPRESENTATION IS BEING MADE THAT ANY ACCOUNT 

WILL OR IS LIKELY TO ACHIEVE PROFITS OR LOSSES SIMILAR TO THOSE SHOWN.  

 


