V4 §FZ5MEIIE — 2025.01 ~ 2026.02 (SR XS 514K
AE)

Vincent Wang / EF#k - 2026-02 - wangzigiu.com

—. 00s 2%: RBEF, EFSEIEEI

1,581 1,094
i 42.1% 35.7% 38.4%
SPnL +5546K -$53K +$72Kv
F $345 -$49 +$116
FEEF 1.68 0.87 1.28
B KEHE -$110K -S90K -$72K
Sharpe 2.25 -0.82 1.26

O00SZ&F+3$72K, Sharpe 1.26, FiIEF1.28, RIBTEFRLRREBUE LIEIEEH.

—. BEMmihsk

2025-01: -$1.5K  cum: -$1.5K v FRES

2025-02: +$5.3K  cum: +%$3.8K A

2025-03: +$31.0K cum: +$34.8K AAA JEK

2025-04: +$86.7K cum: +%$121.5K  AaAAA IE{EXIE (68%fEZR 1)
2025-05: +$2.3K cum: +$123.8K A ®EA$128K

2025-06: +%$3.4K cum: +$127.3K A

2025-07: -$12.6K cum: +$114.7K v [ElFEFIA

2025-08: -$7.5K cum: +$107.2K v

2025-09: -$15.7K  cum: +$91.5K Vv HIREA

2025-10: -$11.2K  cum: +$80.3K v
2025-11: -$6.8K  cum: +$73.5K v [OEasE
2025-12: -$4.7K  cum: +$68.8K v
2026-01: +$5.2K  cum: +$74.0K A FEEF
2026-02: -$1.7K cum: +$72.3K — B

L (1-68)BRIS127K, THE(T-128)EH-$59K, $RIS68.8K, 2025545 2F+586.7K (68%0:
), BHHEEEIOUR,



=. Regime ¥ E: OOSHIREMISIE

S S R S LR

Favorable 163 (26%) 54.6% +$146,892 +$901
Neutral 459 (74%) 32.7% -$74,574 -$162
Unfavorable 0 (BkiZ40XK) — S0 —

XBBIMRLEREEMIIE: - FavorableX: 54.6%MER, $90119F] — BBErERTEA—2X - NeutralX: 12E
EAEE — BRI I0.6x, SIRMIEH - IR IR ZfavorableX: 163%, +$147K (FE~$125K)

M. %055 00S I8 — =HA—3it

--

15m=>10+SHORT+PM $827 $250 $806

15m=10+PM $615 $98 $629 N4
15m>10+SHORT $628 $85 $574 VY
15m=>10+FAV $996 $78 $2,097 VY

% S{ES 15m=10+SHORT+T4: -00S: 71%, 59.2%M=E, $80639F, +$57,250 - TRAIN: $82735F!)
— 00S: $80639%] — L FTE2—

REES 15m=>10+SHORT+FH+FAV: - 00S:20%, 85.0%R4E, $2,68219F, +$53,645 - 74/ |MBR
IR i

H. hizts 00S 18Ik

structure_stop 84% 35.8% +$213 v —B(HE37.7%)
trailing_stop 10% 80.0% +$680 vV RF (£ 66%)
hard_stop 6% 0% -$2,377 vV —H(R2K)

IBERIEITEOOSH80%MEE ([H5£66%) ——FIRIEIE, EiEB# T Fil,

HONHHERE—H: - 1-8min (BLLIR): 0%H=E, -$2,873-9-12min: 37%REZE, +$60 - 13-20min: 42%6
E, +$351 « HEX]a
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V2 — V3 — V4 5EEERIZLARIE

(2020-24): -$251K « jf2fq , trend exhausti3t—1)
(2020-24): +3$417K « fifxtrend exhaust , 12min{&H A
(2020-24): +%$493K « +VIX regime, [E|#150%

00SHAE (2025-26): +$72K v
- 28%m: Sharpe 1.26, FjERF 1.28

- FMES (15m=10+SHORT+PM) : 59%HK, $80634F
- Regime FAVX: 54.6%R, $9014%|

- BERIEF: 8O%EER



. RESHEIN

XERE (ET=WRIE)

A%
depth 15m = 10 (#Z%{NT4E)
11:00/5 A% (T4&A)
{LHESHORT A (59% WR)
LONG{X#E depth 15m = 20 HBf=Ep&

Bl
FAVORABLEH: IE¥tfu
NEUTRALH: 50%fz (2 R3ZZSHORT+PM)
UNFAVORABLEH: A~%5

Hiz:
1257549 RBRELEH (30%) ATIR S
125y5dfa: L5 LEHT (SmITAEIHK )
BF120%: EENEERLEH (EH#i40%L15)
BRAFE: 4504

TER (FTF00S):
EFS: ~120% (15m=10+PM)
PER: 40-45%
#F]: $400-600
£4kPnL: +$50K-75K / $100KK
RAEH: -$50K-70K
Sharpe: 1.0-1.5



