
                                                               Golden SX Electronic Summary Reports 

 
Mindfire Systems Report                                                              Golden SX Electronic System                                                               Date:12/8/2010 
                                                                                                Small 4 Commodity Portfolio 

 

Today's 
Date 12/8/2010 

    
Commodity Name 

 
Symbol 

Start 
Date 

 
End Date 

Yrs of  
data 

 
Net Profit 

 
Max DD 

Avg yr pl/ 
Max dd 

% wins # 
Trades 

Sharpe  
Ratio 

Palladium ZA 4/1/88 12/8/10 22.7 142,540 25,480 0.247 48.9 47 0.350 

T Notes 5y FB 4//1/89 12/8/10 21.7 67,931 6,952 0.451 60.3 58 0.637 

US $ Index DX 4/1/88 12/8/10 22.7 77,675 13,095 0.262 57.4 54 0.475 

Euro FX FN 4/1/99 12/8/10 11.6 108,928 17,072 0.548 57.1 21 0.627 

TOTAL  4/1/88 12/8/10 22.7 397,074 27,836 0.629 56.1 180  
 

           Data: Pinnacle Data Continuous Contracts                                                          Test Software: TradersStudio Pro 

Note: The Equity Curves may show higher or lower profit than reported in the tables. Here’s why. The equity curves are mark to market account 

value. So if there are any open trades they will be included in the equity numbers. For example, Golden SX Electronic small portfolio had $397,074 

of closed trade profits. But there were $20,250 of open trade profits on 12/8/2010. So the equity curve shows $397,074 + $20,250 = $417,324 net 

profit.  

 



Mindfire Systems Report    Golden SX Electronic System    Date: 12/8/2010 

      Medium 7 Commodity Portfolio 

 
Commodity Name 

 
Symbol 

Start  
Date 

End  
Date 

Yrs of 
data 

Net  
Profit 

Max  
DD 

Avg yr pl/ 
Max DD 

% 
Wins 

# 
Trades 

Sharpe 
Ratio 

Palladium ZA 4/15/1988 12/8/2010 22.7 142,540 25,480 0.247 48.9 47 0.350 

T Notes 5 yr FB 4/17/1989 12/8/2010 21.7 67,931 6,952 0.451 60.3 58 0.350 

US $ Index DX 4/15/1988 12/8/2010 22.7 77,675 13,095 0.262 57.4 54 0.475 

Euro FX FN 4/19/1999 12/8/2010 22.7 108,928 17,072 0.548 57.1 21 0.627 

T Bonds US 4/15/1988 12/8/2010 22.7 90,034 19,598 0.203 48.4 91 0.381 

Euro $ EC 4/15/1988 12/8/2010 22.7 25,381 4,572 0.245 38.8 85 0.364 

Cotton CT 4/15/1988 12/8/2010 22.7 54,870 16,735 0.145 38.2 55 0.264 

TOTAL  4/15/1988 12/8/2010 22.7 567,359 39,651 0.631 56.1 411  

Data: Pinnacle Data Continuous Contracts                                                                      Test Software: TradersStudio Pro 

 



Mindfire Systems Report    Golden SX Electronic System    Date: 12/8/2010 

      Large 13  Commodity Portfolio 

 
Commodity Name 

 
Symbol 

Start  
Date 

End  
Date 

Yrs of 
data 

Net  
Profit 

Max  
DD 

Avg yr pl/ 
Max DD 

% 
Wins 

# 
Trades 

Sharpe 
Ratio 

Palladium ZA 4/15/1988 12/8/2010 22.7 142,540 25,480 0.247 48.9 47 0.350 

T Notes 5 yr FB 4/17/1989 12/8/2010 21.7 67,931 6,952 0.451 60.3 58 0.350 

US $ Index DX 4/15/1988 12/8/2010 22.7 77,675 13,095 0.262 57.4 54 0.475 

Euro FX FN 4/19/1999 12/8/2010 22.7 108,928 17,072 0.548 57.1 21 0.627 

T Bonds US 4/15/1988 12/8/2010 22.7 90,034 19,598 0.203 48.4 91 0.381 

Euro $ EC 4/15/1988 12/8/2010 22.7 25,381 4,572 0.245 38.8 85 0.364 

Cotton CT 4/15/1988 12/8/2010 22.7 54,870 16,735 0.145 38.2 55 0.264 

T Notes 10 yr TY 4/15/1988 12/8/2010 22.7 63,561 9,573 0.293 49.3 67 0.472 

Fed Funds FF 1/16/1989 12/8/2010 21.9 23,894 5,251 0.208 33.8 71 0.324 

T Notes 2 yr TU 1/3/1991 12/8/2010 19.9 52,481 8,665 0.304 58.2 55 0.592 

Swiss Franc SN 4/15/1988 12/8/2010 22.7 74,927 25,183 0.131 51.5 66 0.374 

Corn E ZC 4/15/1988 12/8/2010 22.7 34,012 10,672 0.141 38.6 70 0.288 

Sugar # 11 SB 4/15/1988 12/8/2010 22.7 24,524 14,703 0.074 40,3 67 0.212 

TOTAL  4/15/1988 12/8/2010 22.7 840,753 53,375 0.695 46.6 807  

Data: Pinnacle Data Continuous Contracts                                                                      Test Software: TradersStudio Pro 

 

 



Mindfire Systems Report   Golden SX Electronic System     Date: 12/8/2010 

   New International Commodities Traded by Golden SX Electronic System 

                  Results in US$ * 

Commodity Name Sym Start Date End Date Yrs of 
Data 

Net Profit Max DD Avg yr pl/ 
Max DD 

% 
Wins 

# 
Trades 

Sharpe 
Ratio 

Euro Bobl UB 4/19/1999 12/31/2010 11.7 30,036 (5,436) 0.472 48.6 35 0.530 

Euro Schatz UZ 4/19/1999 12/31/2010 11.7 13,989 (2,879) 0.415 46.9 32 0.460 

Hang Seng HS 2/11/1998 12/31/2010 12.9 181,007 (43,183) 0.325 56.8 44 0.589 

CAC40 Index CA 4/14/1999 12/31/2010 11.7 45,183 (17,188) 0.224 51.9 27 0.444 

German DAX Index AX 4/16/1999 12/31/2010 11.7 154,186 (73,452) 0.179 52.0 25 0.393 

Nikkei Index NK 4/16/1991 12/31/2010 19.7 95,200 (27,425) 0.176 40.4 47 0.306 

EuroBond(Bund) DT 4/19/1999 12/31/2010 11.7 29,985 (16,023) 0.160 36.4 33 0.292 

DJ Stoxx50 XX 9/12/2002 12/31/2010 8.3 9,247 (13,648) 0.082 43.5 23 0.164 

Canadian10yrBond CB 9/14/1994 12/31/2010 16.3 6,504 (13,940) 0.029 33.3 63 0.029 

Sterling,Short SS 1/13/1992 12/31/2010 19.0 (140) (13,688) (0.001) 36.4 77 (0.126) 

Gilt,LongBond GS 4/16/1991 12/31/2010 19.7 (16,954) (65,839) (0.013) 34.5 58 (0.233) 

FTSE100 Index LX 4/16/1991 12.31.2010 19.7 (64,143) (98,475) (0.033) 31.3 83 (0.478) 

Data: Pinnacle Data Continuous Contracts                                                                     Test Software: TradersStudio Pro 

* Note: These International commodities trade in their native currency. So for example the German DAX trades in euros, the Hang Seng trades in 
HK$. And the actual TradeStation and TradersStudio code properly gives all orders in their native currency. But most of us relate to US$. To give the 
ǊŜǎǳƭǘǎ ƛƴ ¦{Ϸ ȅƻǳ ŎŀƴΩǘ Ƨǳǎǘ ŎƻƴǾŜǊǘ ǳǎƛƴƎ ǘƘŜ 12/31/2010  currencies exchange rate as that exchange rate fluctuates on a day to day basis. The 
right way to show results in US$ is to have a Řŀƛƭȅ ŜȄŎƘŀƴƎŜ ǊŀǘŜ ŦƛƭŜ ŦƻǊ ǘƘŜ ŜƴǘƛǊŜ ǘŜǎǘ ǘƛƳŜ ǇŜǊƛƻŘΦ ¢Ƙŀǘ ǿŀȅ ŜŀŎƘ ŘŀȅΩǎ ǇŜǊŦƻǊƳŀƴŎŜ ƛǎ ŎƘŀƴƎŜŘ 
into US$ at the real exchange rate in effect on that day. So this is exactly what we did to get the performance in US$.    

 
HYPOTHETICAL PERFORMANCE RESULTS HAVE MANY INHERENT LIMITATIONS, SOME OF WHICH ARE DESCRIBED BELOW. NO REPRESENTATION IS BEING MADE THAT 

ANY ACCOUNT WILL OR IS LIKELY TO ACHIEVE PROFITS OR LOSSES SIMILAR TO THOSE SHOWN. IN FACT, THERE ARE FREQUENTLY SHARP DIFFERENCES BETWEEN 

HYPOTHETICAL PERFORMANCE RESULTS AND THE ACTUAL RESULTS SUBSEQUENTLY ACHIEVED BY ANY PARTICULAR TRADING PROGRAM.ONE OF THE LIMITATIONS 

OF HYPOTHETICAL PERFORMANCE RESULTS IS THAT THEY ARE GENERALLY PREPARED WITH THE BENEFIT OF HINDSIGHT. IN ADDITION, HYPOTHETICAL TRADING 

DOES NOT INVOLVE FINANCIAL RISK, AND NO HYPOTHETICAL TRADING RECORD CAN COMPLETELY ACCOUNT FOR THE IMPACT OF FINANCIAL RISK IN ACTUAL 

TRADING. FOR EXAMPLE, THE ABILITY TO WITHSTAND LOSSES OR TO ADHERE TO A PARTICULAR TRADING PROGRAM IN SPITE OF TRADING LOSSES ARE MATERIAL 

POINTS WHICH CAN ALSO ADVERSELY AFFECT ACTUAL TRADING RESULTS. THERE ARE NUMEROUS OTHER FACTORS RELATED TO THE MARKETS IN GENERAL OR TO 

THE IMPLEMENTATION OF ANY SPECIFIC TRADING PROGRAM WHICH CANNOT BE FULLY ACCOUNTED FOR IN THE PREPARATION OF HYPOTHETICAL PERFORMANCE 

RESULTS AND ALL OF WHICH CAN ADVERSELY AFFECT ACTUAL TRADING RESULTS. 

 
 

 


