Methodology:

Al Trading Tools: Backtest Results

e Stock Selection: Arandom selection of 100 stocks with daily volumes greater than or equal
to 1 million.

o Testing Period: The strategy was applied to all selected stocks from 2016 through 2024.

e Equal Weights: Each stock is weighted equally in the analysis.

e Capital Gains: No tax deductions were applied to the accumulated capital gains.

Performance Analysis:

Year Average Cumulative
Gain (%) Gain (%)

2016 22.07 22.07
2017 26.83 54.82
2018 21.85 88.64
2019 28.96 143.28
2020 70.72 315.32
2021 30.30 441.15
2022 22.61 563.50
2023 26.31 738.05
2024 32.08 1006.91
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Top 10 Best and Worst Performers by Average Yearly Gains:

Symbol Best Performers Symbol Worst Performers
AVG Yearly Gain (%) AVG Yearly Gain (%)

ENPH 95.02 WERN 4.84

JKS 87.91 REG 8.58
MSTR 84.70 FRA 9.38
WTI 74.82 MSM 10.48
KOPN 73.99 AMGN 10.57
PACB 71.00 GILD 10.76
AEHR 69.18 CME 12.20
ESPR 62.27 STAG 13.48
PLAY 58.39 DG 15.03
MRNS 56.21 ARCC 15.24




Stocks Used in
Backtest:

e PTEN
e GPRK
e AMZN
e FSK

e SSNC
e BLMN
e ABBV
e YPF

e MPWR
e VSAT
e VCYT
e KOPN
o WTI

e PDI

e CPRT
e ESPR
e BIDU
e AEHR
e DOCU
e LRCX
e MRNS
e DKS
e PACB
e JD

e FANG
e ATEN
e STNG
e ODFL
e NCZ
e CSIQ
e FLEX
e AVGO
e RCL
e ENPH
e 1QV

e MSM
e JKS

e UPS
e AMGN

ENTG
CSGP
WNC
STAG
GPRO
TCOM
AMRC
URBN
DG
BLDR
WERN
HOLX
TGl
BAH
HOUS
MPW
HUN
NOK
KGC
MSFT
LVS
EXAS
MA
NBIS
REG
WES
TROW
KSS
DLTR
BTI
ACAD
RVNC
DXCM
BRX
ARDX
DECK
XYL
CLM
CME
CHGG
PAA
DRH

LULU
DHT
ORCL
KRC
AOD
FRA
CMG
MSTR
NG
GMED
GILD
SAGE
INTU
PLAY
FOLD
AXTA
OHI
ARCC
IMUX



