SYSTEM SHEET | CURRENT PRODUCTION FRONTIER | FROZEN 26-SEP-2026

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

TOTAL RESEARCH POINTS

+992.7

361 trades | 8.6 years

simple sum of %l/trade

STRICT OOS SQON

2.13

210 post-weight trades
WR 50.5%

MAX DRAWDOWN

31.0 pt

full continuous curve
strict OOS: 25.3 pt

Cumulative research profit - simple percentage points, trade by trade

POINTS / DD

32.0

strict OOS 10.0
OOS return +253.9 pt

PER TRADE

+2.75

median +0.91 | WR 56.2%

best +33.3 | worst -20.2

BIAS

93% L

192 long / 169 short

exits: 66% reversal | 34% TP

+992.7 pt
1000
750
500
250
0 IN-SAMPLE MODEL-WEIGHT OOS
2018 2019 2020 2021 2022 2023 2024 2025 2026 2027
2018 2019 2020 2021 2022 2023 2024 2025 2026*
+150 +206 +135 +134 +163 +31 +83 +39 +50
28 tr | +5.37 30tr| +6.87 32tr| +4.23 341r| +3.95 451tr | +3.6 48 tr | +0.65 58 tr| +1.43 59 tr | +0.66 27 tr| +1.86

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

* 2026 through 3 August | full continuous replay ends +992.65 pt
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OUT-OF-SAMPLE VERDICT | WHY THE CURRENT FRONTIER IS DEPLOYED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

Chronology - isolated research blocks

Metric In-sample Strict model-weight OOS
Period Jan 2018 - Jul 2022 30 Jul 2022 - 12 Aug 2026
Trades 151 210

SQON 5.348 2.129

Simple return +733.7 pt +253.9 pt

Win rate 63.6% 50.5%

Maximum drawdown 31.04 pt 25.34 pt

Profit / drawdown 23.63 10.02

What changed after the signal model was frozen

- The production signal binary is the exact frozen seven-input T1071 XGBoost model. No automatic retraining is used.

- Stop-loss audit: the historical non-interference knee was 7.30 ATR; the deployed catastrophic stop is 7.75 ATR.

- Take profit: 2.40 ATR for SHORT and 2.52 ATR for LONG.

- Execution timing: SL is active from entry; strategy TP is attached only from the start of D1 #2.

- Activating TP on D1 #1 changed only 6 of 210 strict OOS trades and the effect reversed sign across sub-periods, so the
delayed TP was retained.

- Gap-close logic is OFF. When TP and SL are both reachable in the same active bar, the conservative ordering is SL first.

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

Deployment reading

- Strict post-weight OOS contains 210 trades, SQN 2.129, +253.9 simple points and 25.34 pt
maximum drawdown.

- The OOS win rate is 50.5% and the observed rate is about 4.3 trades per month.

- Research returns and drawdowns are reported at 1:1 notional-equivalent exposure.
Maximum live leverage ceiling: 2:1.

- Historical OOS is not a live track record. New evidence is now accumulated through the
public forward record.

- The V111 uninterrupted 2018-2026 replay contains 361 exact trades and ends at +992.65
pt with a 31.04 pt max drawdown.

- The continuous curve preserves position state across the 2022 boundary, so it is not forced
to equal the sum of the two isolated phase replays.

Observed OOS timing

- Median entry-to-exit timestamp: 96 h

- Average entry-to-exit timestamp: 146.7 h

- Allive TP or SL may execute intraday; D1 timestamps do not imply the position remained
open until the bar close.
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DISTRIBUTION AND TRADE STRUCTURE

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

Exits - count and average by type

reverse_| ong n=120 -1.47%ltr closes SHORT on a LONG signal
reverse_short n=118 -1.73%ltr closes LONG on a SHORT signal
tp_atr n=123 +11.17%ltr strategy ATR take profit

Take profit concentrates the gains: TP exits contribute +1373.6 pt. Reversals are 66% of all exits and are negative on average;

the observed edge comes from allowing winners to reach the strategy TP.

By side
LONG n=192 sum +594.0 pt WR 58.3% mean +3.09%
SHORT n=169 sum +398.7 pt WR 53.8% mean +2.36%

Both sides are positive in the full continuous replay. Median holding time is 5 D1 bars; average 6.5; maximum 30.

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

READING NOTES

- Exact V111 full continuous curve: 361 trades from Jan 2018 to 3 Aug 2026.

- On page 1 the dark segment is the in-sample chronology and the red segment is the
post-weight portion of the continuous replay.

- All percentages are simple percentage points per trade, summed without compounding.

- The strict model-weight OOS metrics on page 2 come from the isolated post-weight replay
and are intentionally kept separate from the uninterrupted curve.

- SL is active immediately at 7.75 ATR. TP is not placed on the entry D1; it becomes active
from D1 #2 at 2.40 ATR SHORT / 2.52 ATR LONG.

- Research statistics use 1:1 equivalent exposure. Maximum live leverage ceiling is 2:1.

- * 2026 data in this report ends on 3 August 2026.
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FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

# PERIOD ENTRY (UTC)
1 1Is 04-01-18 22:00
2 IS 27-01-18 22:00
3 IS 31-01-18 22:00
4 IS 17-02-18 22:00
5 IS 20-03-18 22:00
6 IS 11-04-18 21:00
7 1S 15-04-18 21:00
8 IS 17-04-18 21:00
9 IS 19-04-18 21:00

10 IS 02-05-18 21:00
1 1s 08-05-18 21:00
12 IS 19-05-18 21:00
13 IS 22-05-18 21:00
14 1S 31-05-18 21:00
15 IS 12-06-18 21:00
16 IS 05-07-18 21:00
17 1S 12-07-18 21:00
18 IS 16-07-18 21:00
19 IS 19-07-18 21:00
20 IS 25-07-18 21:00
21 IS 31-07-18 21:00
22 IS 22-08-18 21:00
23 IS 26-08-18 21:00
24 IS 26-09-18 21:00
25 IS 08-10-18 21:00
26 IS 10-10-18 21:00
27 IS 14-10-18 21:00
28 IS 15-11-18 22:00
29 IS 19-12-18 22:00
30 IS 07-01-19 22:00
31 IS 14-01-19 22:00
32 IS 29-01-19 22:00

EXIT (UTC)

15-01-18 22:00
31-01-18 22:00
17-02-18 22:00
08-03-18 22:00
29-03-18 21:00
15-04-18 21:00
17-04-18 21:00
19-04-18 21:00
23-04-18 21:00
08-05-18 21:00
15-05-18 21:00
22-05-18 21:00
31-05-18 21:00
10-06-18 21:00
28-06-18 21:00
12-07-18 21:00
16-07-18 21:00
17-07-18 21:00
23-07-18 21:00
31-07-18 21:00
07-08-18 21:00
26-08-18 21:00
26-09-18 21:00
08-10-18 21:00
10-10-18 21:00
14-10-18 21:00
13-11-18 22:00
18-11-18 22:00
07-01-19 22:00
14-01-19 22:00
29-01-19 22:00
10-02-19 22:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

12d
4d
17d
20d
10d
4d
2d
2d
5d
6d
8d
3d
9d
9d
13d
5d
2d
2d
3d
4d
6d
2d
23d
8d
2d
2d
23d
2d
11d
5d
11d
8d

DIR

rnr-onoononConeC oo oD D oo-f 0 nnrr - oo onon oo onon

ENTRY PX

15,180
11,471
10,266
11,074
8,912
6,963
8,362
7,909
8,292
9,244
9,195
8,244
8,006
7,503
6,551
6,480
6,145
6,635
7,397
8,158
7,678
6,306
6,654
6,477
6,624
6,561
6,242
5,454
3,648
3,986
3,646
3,381

EXIT PX

10,105
10,266
11,074
8,621
6,861
8,362
7,909
8,292
9,396
9,195
8,145
8,006
7,503
6,654
5,784
6,145
6,635
7,411
8,286
7,678
6,708
6,654
6,477
6,624
6,561
6,242
5,710
4,911
3,986
3,646
3,381
3,586

PNL%

+33.34
+10.41
+7.78
+22.06
+22.93
-20.18
-5.51
-4.93
+13.22
-0.62
+11.33
+2.80
-6.37
+11.23
+11.61
-5.26
-8.06
+11.61
+11.93
-5.97
+12.54
+5.43
+2.57
+2.18
+0.86
-4.95
+8.43
+9.86
-9.36
-8.62
+7.18
+5.97

CuM

+33
+44
+52
+74
+97
+76
+71
+66
+79
+79
+90
+93
+86
+97
+109
+104
+96
+107
+119
+113
+126
+131
+134
+136
+137
+132
+140
+150
+141
+132
+139
+145

CONF

0.67
0.47
0.41
0.37
0.41
0.44
0.44
0.37
0.50
0.48
0.43
0.43
0.39
0.38
0.48
0.41
0.37
0.49
0.57
0.51
0.45
0.53
0.37
0.43
0.45
0.61
0.50
0.61
0.43
0.45
0.45
0.48

EXIT

™
REV
REV
™
™
REV
REV
REV
™
REV
™
REV
REV
™
TP
REV
REV
TP
™
REV
™
REV
REV
REV
REV
REV
™
™
REV
REV
REV
REV
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FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer

costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

33
34
35
36
37
38
39
40
41
42
43
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64

PERIOD

ENTRY (UTC)

10-02-19 22:00
12-02-19 22:00
19-02-19 22:00
22-04-19 21:00
08-05-19 21:00
14-05-19 21:00
04-06-19 21:00
18-06-19 21:00
25-06-19 21:00
08-07-19 21:00
29-07-19 21:00
06-08-19 21:00
02-09-19 21:00
08-09-19 21:00
16-09-19 21:00
22-09-19 21:00
09-10-19 21:00
20-10-19 21:00
22-10-19 21:00
27-10-19 22:00
29-10-19 22:00
05-11-19 22:00
19-11-19 22:00
08-12-19 22:00
15-12-19 22:00
18-12-19 22:00
23-12-19 22:00
02-01-20 22:00
06-01-20 22:00
09-01-20 22:00
15-01-20 22:00
12-02-20 22:00

EXIT (UTC)

12-02-19 22:00
17-02-19 22:00
01-04-19 21:00
06-05-19 21:00
12-05-19 21:00
26-05-19 21:00
16-06-19 21:00
23-06-19 21:00
26-06-19 21:00
15-07-19 21:00
04-08-19 21:00
14-08-19 21:00
08-09-19 21:00
16-09-19 21:00
22-09-19 21:00
23-09-19 21:00
20-10-19 21:00
22-10-19 21:00
27-10-19 22:00
29-10-19 22:00
05-11-19 22:00
17-11-19 22:00
21-11-19 22:00
15-12-19 22:00
18-12-19 22:00
23-12-19 22:00
02-01-20 22:00
06-01-20 22:00
07-01-20 22:00
13-01-20 22:00
05-02-20 22:00
17-02-20 22:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

2d
4d
30d
11d
3d
9d
9d
4d
2d
6d
5d
7d
4d
6d
4d
2d
7d
2d
3d
2d
5d
od
3d
5d
3d
3d
6d
2d
2d
3d
16d
3d

DIR

rr - OO »nC-DonononeronrC oo o oo o o KKK rro;m

ENTRY PX

3,586
3,561
3,870
5,347
5,880
7,701
7,645
9,106
11,346
12,188
9,495
11,628
10,386
10,343
10,204
9,991
8,576
8,207
8,098
9,603
9,428
9,336
8,091
7,528
7,102
7,126
7,299
6,940
7,560
7,772
8,805
10,374

EXIT PX

3,561
3,866
4,200
5,886
6,472
8,774
9,098
10,414
12,792
9,463
11,715
9,669
10,343
10,204
9,991
8,954
8,207
8,098
9,603
9,428
9,336
8,195
7,179
7,102
7,126
7,299
6,940
7,560
8,401
8,735
9,803
9,630

PNL%

+0.61
+8.48
+8.43
+10.00
+9.98
+13.84
+18.92
+14.28
+12.65
+22.27
+23.29
+16.76
-0.50
+1.25
-2.18
+10.29
-4.39
+1.24
+18.49
+1.73
-1.07
+12.13
+11.18
+5.57
+0.25
-2.52
-5.01
-9.02
+11.04
+12.31
+11.24
-7.26

CuM

+146
+155
+163
+173
+183
+197
+216
+230
+243
+265
+288
+305
+304
+306
+304
+314
+309
+311
+329
+331
+330
+342
+353
+359
+359
+356
+351
+342
+353
+366
+377
+370

CONF

0.41
0.42
0.54
0.40
0.57
0.45
0.48
0.52
0.62
0.51
0.49
0.41
0.45
0.39
0.42
0.44
0.37
0.45
0.51
0.39
0.49
0.41
0.59
0.49
0.46
0.39
0.47
0.37
0.42
0.40
0.44
0.39

EXIT

REV
™
™
™
™
™
™
™
™
™
™
™
REV
REV
REV
TP
REV
REV
REV
REV
REV
™
™
REV
REV
REV
REV
REV
™
™
™
REV
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FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

65
66
67
68
69
70
71
72
73
74
75
76
7
78
79
80
81
82
83
84
85
86
87
88
89
90
91
92
93
94
95
96

PERIOD

ENTRY (UTC)

17-02-20 22:00
05-03-20 22:00
31-03-20 21:00
16-04-20 21:00
30-04-20 21:00
14-05-20 21:00
27-05-20 21:00
24-06-20 21:00
28-06-20 21:00
01-07-20 21:00
05-07-20 21:00
07-07-20 21:00
28-07-20 21:00
17-08-20 21:00
25-08-20 21:00
31-08-20 21:00
02-09-20 21:00
14-09-20 21:00
24-09-20 21:00
14-10-20 21:00
22-10-20 21:00
05-11-20 22:00
17-11-20 22:00
22-11-20 22:00
24-11-20 22:00
17-12-20 22:00
29-12-20 22:00
05-01-21 22:00
10-01-21 22:00
10-02-21 22:00
22-02-21 22:00
08-03-21 22:00

EXIT (UTC)

26-02-20 22:00
08-03-20 22:00
16-04-20 21:00
28-04-20 21:00
14-05-20 21:00
24-05-20 21:00
24-06-20 21:00
28-06-20 21:00
01-07-20 21:00
05-07-20 21:00
07-07-20 21:00
26-07-20 21:00
05-08-20 21:00
25-08-20 21:00
31-08-20 21:00
02-09-20 21:00
03-09-20 21:00
24-09-20 21:00
12-10-20 21:00
20-10-20 21:00
03-11-20 22:00
15-11-20 22:00
22-11-20 22:00
24-11-20 22:00
15-12-20 22:00
27-12-20 22:00
03-01-21 22:00
06-01-21 22:00
08-02-21 22:00
18-02-21 22:00
08-03-21 22:00
10-03-21 22:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

8d
2d
12d
9d
10d
7d
20d
2d
3d
2d
2d
14d
7d
6d
4d
2d
2d
8d
13d
5d
od
7d
3d
2d
16d
6d
3d
2d
22d
7d
10d
2d

DIR

{721 ) e el e e e N ¢ B s e N o 7 BV B e 7 B N o ¢ B v B e ¢ B ) I e N 0 I 7 B @)}

ENTRY PX

9,630
9,091
6,466
7,029
8,807
9,640
9,147
9,273
9,089
9,222
8,992
9,239
10,960
12,302
11,247
11,659
11,350
10,677
10,610
11,377
13,112
15,219
17,614
18,550
18,924
22,782
26,879
33,866
37,929
44,902
54,730
51,850

EXIT PX

8,605
8,044
7,029
8,314
9,640
8,124
9,273
9,089
9,222
8,992
9,239
9,979
11,890
11,247
11,659
11,350
10,247
10,610
11,704
12,249
14,217
16,815
18,550
18,924
21,141
25,888
30,694
39,410
45,012
53,937
51,850
56,896

PNL%

+10.55
+11.42
-8.80
+18.19
+9.37
+15.64
-1.47
-2.07
-1.55
-2.58
-2.84
+7.92
+8.39
-8.67
-3.75
-2.74
+9.63
+0.54
+10.22
+7.57
+8.34
+10.40
+5.22
-2.11
+11.63
+13.55
+14.10
+16.28
+18.58
+20.03
-5.35
-9.82

CuM

+380
+392
+383
+401
+410
+426
+425
+423
+421
+418
+416
+423
+432
+423
+419
+417
+426
+427
+437
+445
+453
+463
+469
+467
+478
+492
+506
+522
+541
+561
+555
+546

CONF

0.39
0.51
0.44
0.49
0.45
0.41
0.42
0.41
0.41
0.40
0.48
0.45
0.54
0.45
0.69
0.41
0.58
0.54
0.46
0.58
0.67
0.67
0.60
0.47
0.48
0.61
0.54
0.61
0.52
0.47
0.47
0.42

EXIT

™
™
REV
™
REV
™
REV
REV
REV
REV
REV
™
™
REV
REV
REV
TP
REV
™
™
™
™
REV
REV
™
™
™
™
™
™
REV
REV

BTCUSD D1 | Frontier Model - p. 6 /
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FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

# PERIOD

97 IS
98 IS
99 IS
100 1S
1011s
1021s
103 1S
104 1S
105 1S
106 IS
107 1s
108 1S
109 1S
1101s
11118
11218
1131s
11418
1151
116 1S
1171s
1181s
1191
1201s
12118
1221s
123 1S
1241s
1251
126 1S
1271s
1281S

ENTRY (UTC)

10-03-21 22:00
16-03-21 22:00
18-03-21 22:00
22-03-21 22:00
29-03-21 21:00
04-04-21 21:00
06-04-21 21:00
19-04-21 21:00
03-05-21 21:00
09-06-21 21:00
11-07-21 21:00
25-07-21 21:00
27-07-21 21:00
11-08-21 21:00
24-08-21 21:00
31-08-21 21:00
14-09-21 21:00
22-09-21 21:00
01-10-21 21:00
07-10-21 21:00
16-10-21 21:00
26-10-21 21:00
29-10-21 21:00
31-10-21 22:00
02-11-21 22:00
12-11-21 22:00
14-11-21 22:00
16-11-21 22:00
16-12-21 22:00
11-01-22 22:00
28-01-22 22:00
02-02-22 22:00

EXIT (UTC)

16-03-21 22:00
18-03-21 22:00
22-03-21 22:00
29-03-21 21:00
04-04-21 21:00
06-04-21 21:00
19-04-21 21:00
22-04-21 21:00
12-05-21 21:00
11-07-21 21:00
25-07-21 21:00
27-07-21 21:00
08-08-21 21:00
24-08-21 21:00
31-08-21 21:00
06-09-21 21:00
20-09-21 21:00
01-10-21 21:00
05-10-21 21:00
14-10-21 21:00
26-10-21 21:00
29-10-21 21:00
31-10-21 22:00
02-11-21 22:00
12-11-21 22:00
14-11-21 22:00
16-11-21 22:00
02-12-21 22:00
06-01-22 22:00
20-01-22 22:00
02-02-22 22:00
05-02-22 22:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

4d
2d
2d
5d
4d
2d
9d
4d
8d
22d
10d
2d
9d
11d
7d
7d
7d
9d
5d
8d
10d
3d
2d
2d
10d
2d
2d
17d
22d
10d
5d
4d

DIR

rnnonuon-nrCo oo oo Do oD oD oo onrsr oo onorroon -

ENTRY PX

56,896
56,370
57,463
54,529
57,210
58,043
58,228
56,195
56,790
36,392
33,820
34,467
38,033
46,324
48,344
47,030
46,820
43,430
48,138
54,224
60,848
62,138
62,394
60,954
63,226
64,095
64,310
60,491
48,108
42,664
37,821
36,932

EXIT PX

56,370
57,463
54,529
57,210
58,043
58,228
56,195
47,874
47,945
33,820
34,467
38,033
44,422
48,344
47,030
52,696
40,474
48,138
55,214
61,390
62,138
62,394
60,954
63,226
64,095
64,310
60,491
53,195
40,662
37,436
36,932
42,133

PNL%

-1.01
-2.03
-5.20
-5.01
+1.37
-0.41
-3.58
+14.72
+15.49
+6.98
+1.82
-10.44
+16.71
+4.27
+2.63
+11.96
+13.47
-10.93
+14.61
+13.12
+2.03
-0.50
-2.40
-3.82
+1.28
-0.43
-6.03
+11.97
+15.39
+12.16
+2.26
+13.99

CuM

+545
+542
+537
+532
+534
+533
+530
+544
+560
+567
+569
+558
+575
+579
+582
+594
+607
+596
+611
+624
+626
+626
+623
+619
+621
+620
+614
+626
+642
+654
+656
+670

CONF

0.59
0.41
0.39
0.45
0.41
0.41
0.46
0.53
0.48
0.45
0.46
0.40
0.54
0.46
0.40
0.54
0.61
0.51
0.46
0.64
0.38
0.39
0.39
0.41
0.49
0.46
0.39
0.48
0.39
0.47
0.48
0.40

EXIT

REV
REV
REV
REV
REV
REV
REV
™
™
REV
REV
REV
™
REV
REV
TP
TP
REV
™
™
REV
REV
REV
REV
REV
REV
REV
™
™
™
REV
™

BTCUSD D1 | Frontier Model - p. 7/
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FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

# PERIOD

1291s
1301S
1311
1321s
133 1S
1341S
1351
136 1S
1371
1381S
1391
14018
14118
14218
1431s
14418
1451S
146 1S
1471s
148 1S
1491s
150 1S
1511
152 1S
153 00s
154 O0S
155 00s
156 O0S
157 O0S
158 O0S
159 O0Ss
160 O0S

ENTRY (UTC)

07-02-22 22:00
10-02-22 22:00
23-02-22 22:00
02-03-22 22:00
15-03-22 22:00
17-03-22 22:00
28-03-22 21:00
02-04-22 21:00
18-04-22 21:00
04-05-22 21:00
06-05-22 21:00
22-05-22 21:00
24-05-22 21:00
30-05-22 21:00
06-06-22 21:00
08-06-22 21:00
14-06-22 21:00
02-07-22 21:00
05-07-22 21:00
08-07-22 21:00
11-07-22 21:00
15-07-22 21:00
22-07-22 21:00
27-07-22 21:00
17-08-22 21:00
27-08-22 21:00
02-09-22 21:00
13-09-22 21:00
26-09-22 21:00
03-10-22 21:00
07-10-22 21:00
11-10-22 21:00

EXIT (UTC)

10-02-22 22:00
19-02-22 22:00
28-02-22 22:00
15-03-22 22:00
17-03-22 22:00
26-03-22 22:00
02-04-22 21:00
10-04-22 21:00
04-05-22 21:00
06-05-22 21:00
08-05-22 21:00
24-05-22 21:00
30-05-22 21:00
06-06-22 21:00
08-06-22 21:00
12-06-22 21:00
02-07-22 21:00
05-07-22 21:00
08-07-22 21:00
11-07-22 21:00
15-07-22 21:00
19-07-22 21:00
27-07-22 21:00
17-08-22 21:00
19-08-22 21:00
02-09-22 21:00
11-09-22 21:00
26-09-22 21:00
03-10-22 21:00
07-10-22 21:00
11-10-22 21:00
13-10-22 21:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

3d
10d
6d
13d
2d
10d
5d
9d
16d
2d
3d
2d
6d
7d
2d
5d
18d
3d
3d
3d
4d
5d
5d
21d
3d
6d
10d
13d
7d
4d
4d
2d

DIR

nwrronrD oo o o oo oo oo oo D e Dn -

ENTRY PX

44,104
43,758
37,528
44,084
39,460
40,711
47,960
46,194
40,670
39,816
36,066
29,892
29,430
31,239
31,442
30,174
21,934
19,234
20,438
21,840
20,406
20,920
22,598
22,784
23,392
19,996
19,956
20,232
19,108
19,590
19,546
19,014

EXIT PX

43,758
38,506
42,512
39,460
40,711
46,021
46,194
41,856
39,816
36,066
31,630
29,430
31,239
31,442
30,174
26,425
19,234
20,438
21,840
20,406
20,920
23,853
22,784
23,392
20,875
19,956
22,129
19,108
19,590
19,546
19,014
19,380

PNL%

-0.87
+11.91
+13.19
-10.58
-3.26
+12.95
-3.77
+9.30
+2.01
-9.51
+12.21
+1.46
+6.05
-0.74
-4.13
+12.33
+12.22
+6.18
-6.95
-6.66
-2.61
+13.93
-0.91
+2.58
+10.67
+0.11
+10.80
+5.46
+2.44
+0.13
-2.82
-2.02

CuM

+669
+681
+694
+684
+680
+693
+690
+699
+701
+691
+704
+705
+711
+710
+706
+719
+731
+737
+730
+723
+721
+735
+734
+736
+747
+747
+758
+763
+766
+766
+763
+761

CONF

0.57
0.42
0.42
0.45
0.38
0.52
0.46
0.37
0.62
0.48
0.57
0.48
0.38
0.51
0.54
0.40
0.49
0.41
0.44
0.40
0.42
0.40
0.37
0.49
0.39
0.46
0.46
0.56
0.39
0.45
0.40
0.48

EXIT

REV
™

™

REV
REV
™

REV
™

REV
REV
™

REV
REV
REV
REV
TP

REV
REV
REV
REV
REV
™

REV
REV
™

REV
™

REV
REV
REV
REV
REV

BTCUSD D1 | Frontier Model - p. 8 /
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FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

# PERIOD ENTRY (UTC) EXIT (UTC)

161 O0S 13-10-22 21:00 03-11-22 22:00
162 O0S 05-11-22 22:00 08-11-22 22:00
163 O0S 08-11-22 22:00 09-11-22 22:00
164 OOS 11-11-22 22:00 21-11-22 22:00
165 O0S 21-11-22 22:00 30-11-22 22:00
166 OOS 30-11-22 22:00 03-12-22 22:00
167 OOS 03-12-22 22:00 13-12-22 22:00
168 OOS 15-12-22 22:00 17-12-22 22:00
169 OOS 17-12-22 22:00 27-12-22 22:00
170 OOS 27-12-22 22:00 06-01-23 22:00
171 00S 06-01-23 22:00 09-01-23 22:00
172 O0S 09-01-23 22:00 11-01-23 22:00
173 O0S 13-01-23 22:00 14-01-23 22:00
174 O0S 16-01-23 22:00 20-01-23 22:00
175 00S 22-01-23 22:00 08-02-23 22:00
176 O0S 08-02-23 22:00 15-02-23 22:00
177 O0S 15-02-23 22:00 24-02-23 22:00
178 O0S 24-02-23 22:00 26-02-23 22:00
179 O0S 26-02-23 22:00 28-02-23 22:00
180 O0OS 28-02-23 22:00 08-03-23 22:00
181 00S 12-03-23 22:00 14-03-23 22:00
182 O0S 14-03-23 22:00 18-03-23 22:00
183 O0S 20-03-23 22:00 31-03-23 21:00
184 O0OS 31-03-23 21:00 03-04-23 21:00
185 O0S 03-04-23 21:00 10-04-23 21:00
186 OOS 12-04-23 21:00 20-04-23 21:00
187 OOS 20-04-23 21:00 27-04-23 21:00
188 OOS 27-04-23 21:00 01-05-23 21:00
189 OOS 01-05-23 21:00 03-05-23 21:00
190 OOS 03-05-23 21:00 05-05-23 21:00
191 O0S 05-05-23 21:00 07-05-23 21:00
192 O0S 07-05-23 21:00 09-05-23 21:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

22d
3d
2d
10d
9d
3d
11d
2d
10d
10d
3d
3d
2d
5d
17d
7d
9d
2d
2d
od
2d
5d
11d
3d
8d
8d
7d
4d
2d
2d
2d
2d

DIR

L 7 B e @ I > N e N ¢ B s N ¢ BV B e ¥ B N 7 B o e o ¢ B ) B o ) B e ) B I e

ENTRY PX

19,380
21,348
18,689
16,744
15,622
17,098
16,942
17,392
16,712
16,684
16,921
17,174
19,808
21,126
22,590
22,953
24,170
23,088
23,559
23,143
21,497
24,624
28,072
28,396
27,589
29,961
28,200
29,632
27,670
28,524
29,516
28,948

EXIT PX

21,099
18,689
16,561
15,622
17,098
16,942
18,291
16,712
16,684
16,921
17,174
17,819
21,013
22,643
22,953
24,170
23,088
23,559
23,143
21,014
24,624
27,849
28,396
27,589
30,572
28,200
29,632
27,670
28,524
29,516
28,948
27,654

PNL%

+8.78
-12.54
+11.30
+6.61
+9.36
+0.82
+7.88
-4.00
+0.08
+1.33
-1.59
+3.67
+6.00
+7.09
+1.52
-5.39
-4.57
-2.13
-1.86
+9.11
-14.64
+13.01
+1.07
+2.75
+10.72
-5.97
-5.17
-6.71
-3.18
+3.39
+1.83
-4.56

CuM

+770
+757
+769
+775
+785
+785
+793
+789
+789
+791
+789
+793
+799
+806
+807
+802
+797
+795
+793
+803
+788
+801
+802
+805
+815
+809
+804
+798
+794
+798
+800
+795

CONF

0.44
0.44
0.63
0.46
0.42
0.37
0.57
0.44
0.58
0.45
0.42
0.61
0.56
0.39
0.46
0.50
0.63
0.44
0.49
0.64
0.58
0.53
0.60
0.38
0.40
0.55
0.59
0.45
0.50
0.42
0.40
0.43

EXIT

™
REV
™

REV
REV
REV
™

REV
REV
REV
REV
™

™

™

REV
REV
REV
REV
REV
™

REV
™

REV
REV
™

REV
REV
REV
REV
REV
REV
REV

BTCUSD D1 | Frontier Model - p. 9/ 15



FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

# PERIOD

193 O0S
194 O0S
195 00s
196 O0S
197 O0S
198 O0OS
199 O0S
200 O0s
201 00s
202 O0s
203 O0s
204 O0s
205 00s
206 O0S
207 O0S
208 O0S
209 00Ss
210 00s
211 00Ss
212 00Ss
213 00s
214 00S
215 00s
216 O0S
217 O0S
218 O0S
219 00Ss
220 00Ss
221 00Ss
222 00S
223 00S
224 O0S

ENTRY (UTC)

09-05-23 21:00
20-05-23 21:00
22-05-23 21:00
25-05-23 21:00
27-05-23 21:00
01-06-23 21:00
05-06-23 21:00
16-06-23 21:00
22-06-23 21:00
14-07-23 21:00
27-07-23 21:00
29-07-23 21:00
02-08-23 21:00
15-08-23 21:00
18-08-23 21:00
29-08-23 21:00
31-08-23 21:00
12-09-23 21:00
25-09-23 21:00
28-09-23 21:00
11-10-23 21:00
15-10-23 21:00
19-10-23 21:00
24-10-23 21:00
10-11-23 22:00
05-12-23 22:00
03-01-24 22:00
05-01-24 22:00
12-01-24 22:00
29-01-24 22:00
31-01-24 22:00
02-02-24 22:00

EXIT (UTC)

20-05-23 21:00
22-05-23 21:00
25-05-23 21:00
27-05-23 21:00
01-06-23 21:00
05-06-23 21:00
16-06-23 21:00
20-06-23 21:00
14-07-23 21:00
27-07-23 21:00
29-07-23 21:00
02-08-23 21:00
15-08-23 21:00
16-08-23 21:00
29-08-23 21:00
31-08-23 21:00
12-09-23 21:00
25-09-23 21:00
28-09-23 21:00
11-10-23 21:00
15-10-23 21:00
17-10-23 21:00
22-10-23 21:00
08-11-23 22:00
03-12-23 22:00
03-01-24 22:00
05-01-24 22:00
10-01-24 22:00
29-01-24 22:00
31-01-24 22:00
02-02-24 22:00
04-02-24 22:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

11d
2d
3d
2d
5d
4d
11d
5d
22d
13d
2d
4d
13d
2d
11d
2d
12d
13d
3d
13d
4d
3d
4d
16d
24d
28d
2d
6d
17d
2d
2d
2d

DIR

L @ N ¥ I et ¢ S N N N et Y ¢ J mnt @ N ¢ N et ¢ JN @2 JNN Y @ N N ¢ I et et @2 NN w7 N N ¢ A N 07

ENTRY PX

27,654
27,018
26,892
26,486
26,756
26,870
25,634
26,386
30,154
30,193
29,132
29,346
29,112
29,163
26,063
27,574
25,998
26,067
26,269
27,079
26,702
27,201
28,729
33,629
37,278
43,890
42,923
43,953
43,415
43,172
42,458
42,967

EXIT PX

27,018
26,892
26,486
26,756
26,870
25,634
26,386
28,681
30,193
29,132
29,346
29,112
29,163
27,983
27,574
25,998
26,067
26,269
27,079
26,702
27,201
28,645
30,814
36,928
40,264
42,923
43,953
48,940
43,172
42,458
42,967
42,750

PNL%

+2.21
-0.56
+1.42
+0.93
-0.52
-4.69
-3.02
+8.61
+0.04
+3.42
+0.65
+0.71
+0.09
+3.96
-5.89
-5.80
-0.35
+0.69
-3.17
-1.48
-1.96
+5.22
+7.17
+9.72
+7.92
-2.29
-2.49
+11.25
+0.47
-1.74
-1.29
-0.59

CuM

+797
+797
+798
+799
+799
+794
+791
+799
+800
+803
+804
+804
+804
+808
+802
+797
+796
+797
+794
+792
+790
+796
+803
+812
+820
+818
+816
+827
+827
+826
+824
+824

CONF

0.65
0.43
0.41
0.46
0.49
0.47
0.60
0.43
0.63
0.50
0.43
0.44
0.50
0.44
0.50
0.40
0.56
0.56
0.47
0.53
0.54
0.52
0.43
0.54
0.46
0.61
0.41
0.51
0.49
0.40
0.39
0.39

EXIT

REV
REV
REV
REV
REV
REV
REV
™

REV
REV
REV
REV
REV
™

REV
REV
REV
REV
REV
REV
REV
™

™

™

™

REV
REV
™

REV
REV
REV
REV

BTCUSD D1 | Frontier Model - p. 10/ 15



FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

# PERIOD

225 00s
226 O0S
227 00S
228 O0S
229 00S
230 00S
231 00Ss
232 00Ss
233 00S
234 00S
235 00s
236 O0S
237 00Ss
238 00S
239 00s
240 00S
241 00Ss
242 00S
243 00S
244 O0S
245 00Ss
246 O0S
247 O0S
248 O0S
249 00S
250 00s
251 00s
252 00S
253 00S
254 O0S
255 00Ss
256 O0S

ENTRY (UTC)

04-02-24 22:00
06-02-24 22:00
10-02-24 22:00
15-02-24 22:00
28-02-24 22:00
07-03-24 22:00
16-03-24 22:00
20-03-24 22:00
23-03-24 22:00
25-03-24 22:00
02-04-24 21:00
04-04-24 21:00
12-04-24 21:00
26-04-24 21:00
28-04-24 21:00
03-05-24 21:00
06-05-24 21:00
10-05-24 21:00
12-05-24 21:00
14-05-24 21:00
16-05-24 21:00
22-05-24 21:00
30-05-24 21:00
01-06-24 21:00
03-06-24 21:00
05-06-24 21:00
11-06-24 21:00
25-06-24 21:00
06-07-24 21:00
14-07-24 21:00
18-07-24 21:00
31-07-24 21:00

EXIT (UTC)

06-02-24 22:00
08-02-24 22:00
13-02-24 22:00
26-02-24 22:00
03-03-24 22:00
16-03-24 22:00
20-03-24 22:00
23-03-24 22:00
25-03-24 22:00
02-04-24 21:00
04-04-24 21:00
12-04-24 21:00
26-04-24 21:00
28-04-24 21:00
30-04-24 21:00
06-05-24 21:00
10-05-24 21:00
12-05-24 21:00
14-05-24 21:00
16-05-24 21:00
20-05-24 21:00
30-05-24 21:00
01-06-24 21:00
03-06-24 21:00
05-06-24 21:00
11-06-24 21:00
23-06-24 21:00
04-07-24 21:00
14-07-24 21:00
16-07-24 21:00
28-07-24 21:00
03-08-24 21:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

2d
3d
4d
12d
5d
9d
4d
3d
2d
8d
2d
8d
14d
2d
3d
3d
4d
2d
2d
2d
5d
8d
2d
2d
2d
6d
13d
10d
8d
3d
11d
4d

DIR

nwr-rT—Tomoonoonr»nConer oD oo oo oo o o - rrm

ENTRY PX

42,750
43,144
47,936
51,359
60,556
67,333
67,040
67,017
64,924
70,849
65,648
67,937
67,102
63,933
63,650
62,915
63,293
60,503
61,248
61,578
65,274
69,373
68,480
67,734
69,063
71,206
67,269
61,880
57,969
60,100
63,789
64,554

EXIT PX

43,144
46,302
51,622
55,632
66,544
67,040
67,017
64,924
70,849
65,648
67,937
67,102
63,933
63,650
57,032
63,293
60,503
61,248
61,578
65,274
71,931
68,480
67,734
69,063
71,206
67,269
62,432
56,638
60,100
66,014
69,948
58,486

PNL%

-1.01
+7.23
+7.60
+8.23
+9.80
-0.53
-0.06
-3.21
-9.22
-7.43
-3.58
-1.32
+4.63
-0.53
+10.31
-0.69
-4.50
-1.32
+0.45
-6.09
+10.11
-1.38
+1.00
+1.87
-3.19
-5.62
+7.10
+8.38
-3.77
+9.75
+9.56
+9.31

CuM

+823
+830
+838
+846
+856
+855
+855
+852
+843
+835
+832
+830
+835
+834
+845
+844
+839
+838
+839
+832
+843
+841
+842
+844
+841
+835
+842
+851
+847
+857
+866
+876

CONF

0.42
0.52
0.51
0.62
0.60
0.41
0.37
0.41
0.38
0.45
0.47
0.41
0.43
0.46
0.45
0.41
0.38
0.46
0.46
0.40
0.49
0.45
0.41
0.41
0.38
0.42
0.51
0.57
0.51
0.39
0.52
0.61

EXIT

REV
™
™
™
™
REV
REV
REV
REV
REV
REV
REV
REV
REV
TP
REV
REV
REV
REV
REV
™
REV
REV
REV
REV
REV
™
™
REV
™
™
™

BTCUSD D1 | Frontier Model - p. 11 /15



FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

# PERIOD

257 00S
258 O0S
259 00Ss
260 O0S
261 00S
262 O0S
263 O0S
264 O0S
265 00S
266 O0S
267 O0S
268 O0OS
269 0O0S
270 00S
271 00Ss
272 00S
273 00S
274 00S
275 00S
276 O0S
277 O0S
278 O0S
279 O0S
280 O0S
281 00S
282 00S
283 00S
284 O0S
285 00S
286 O0S
287 O0S
288 O0S

ENTRY (UTC)

13-08-24 21:00
23-08-24 21:00
28-08-24 21:00
09-09-24 21:00
11-09-24 21:00
20-09-24 21:00
30-09-24 21:00
04-10-24 21:00
09-10-24 21:00
11-10-24 21:00
19-10-24 21:00
30-10-24 22:00
04-11-24 22:00
06-11-24 22:00
12-11-24 22:00
22-11-24 22:00
07-12-24 22:00
09-12-24 22:00
18-12-24 22:00
20-12-24 22:00
02-01-25 22:00
07-01-25 22:00
14-01-25 22:00
18-01-25 22:00
27-01-25 22:00
30-01-25 22:00
02-02-25 22:00
13-02-25 22:00
24-02-25 22:00
02-03-25 22:00
05-03-25 22:00
14-03-25 22:00

EXIT (UTC)

23-08-24 21:00
28-08-24 21:00
05-09-24 21:00
11-09-24 21:00
18-09-24 21:00
30-09-24 21:00
04-10-24 21:00
09-10-24 21:00
11-10-24 21:00
17-10-24 21:00
28-10-24 22:00
04-11-24 22:00
06-11-24 22:00
10-11-24 22:00
20-11-24 22:00
07-12-24 22:00
09-12-24 22:00
16-12-24 22:00
20-12-24 22:00
02-01-25 22:00
07-01-25 22:00
14-01-25 22:00
16-01-25 22:00
27-01-25 22:00
30-01-25 22:00
02-02-25 22:00
13-02-25 22:00
24-02-25 22:00
25-02-25 22:00
03-03-25 22:00
09-03-25 22:00
20-03-25 22:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

10d
5d
9d
2d
8d
10d
4d
5d
2d
7d
10d
5d
2d
5d
9d
15d
2d
8d
2d
11d
5d
7d
3d
9d
3d
3d
11d
11d
2d
2d
5d
6d

DIR

nw no no nr noronrD oo o DD oD oK oKD ononr-Kon

ENTRY PX

60,573
63,672
59,301
57,019
57,481
62,811
63,784
62,394
60,356
62,980
68,279
72,820
67,056
75,970
88,318
99,430
99,963
96,953
100,982
96,539
97,117
96,461
96,414
103,800
101,117
105,035
96,999
96,499
93,928
94,262
90,349
84,140

EXIT PX

63,672
59,301
53,062
57,481
63,472
63,784
62,394
60,356
62,980
68,467
73,400
67,056
75,970
83,307
97,249
99,963
96,953
108,014
96,539
97,117
96,461
96,414
105,961
101,117
105,035
96,999
96,499
93,928
87,002
83,154
77,618
84,486

PNL%

-5.21
-6.96
+10.43
-0.90
+10.33
+1.46
+2.09
-3.36
-4.44
+8.62
+7.41
-8.00
-13.38
+9.57
+10.02
+0.45
+2.92
+11.32
-4.49
-0.69
-0.77
-0.04
+9.81
-2.67
-3.96
-7.74
+0.43
-2.75
+7.28
+11.69
+14.00
-0.50

CuM

+870
+863
+874
+873
+883
+885
+887
+883
+879
+888
+895
+887
+874
+883
+893
+894
+897
+908
+903
+903
+902
+902
+912
+909
+905
+897
+898
+895
+902
+914
+928
+928

CONF

0.50
0.43
0.43
0.48
0.45
0.53
0.40
0.46
0.61
0.50
0.61
0.46
0.41
0.55
0.52
0.49
0.37
0.41
0.44
0.45
0.43
0.42
0.40
0.60
0.42
0.41
0.62
0.41
0.42
0.39
0.55
0.42

EXIT

REV
REV
™
REV
™
REV
REV
REV
REV
™
™
REV
REV
™
TP
REV
REV
TP
REV
REV
REV
REV
™
REV
REV
REV
REV
REV
™
™
™
REV

BTCUSD D1 | Frontier Model - p. 12 /15



FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

# PERIOD

289 O0S
290 O0Ss
291 00Ss
292 O0S
293 O0S
294 O0S
295 00S
296 O0S
297 O0S
298 O0S
299 O0S
300 O0S
301 00S
302 O0S
303 O0S
304 OOS
305 00S
306 OOS
307 O0S
308 OOS
309 OOS
310 00S
311 00s
312 00s
313 00s
314 00S
31500s
316 O0S
317 00S
318 O0S
319 O0S
320 O0S

ENTRY (UTC)

20-03-25 22:00
26-03-25 22:00
28-03-25 22:00
30-03-25 21:00
01-04-25 21:00
03-04-25 21:00
05-04-25 21:00
07-04-25 21:00
09-04-25 21:00
24-04-25 21:00
09-05-25 21:00
26-05-25 21:00
01-06-25 21:00
03-06-25 21:00
05-06-25 21:00
07-06-25 21:00
13-06-25 21:00
15-06-25 21:00
19-06-25 21:00
24-06-25 21:00
12-07-25 21:00
25-07-25 21:00
27-07-25 21:00
31-07-25 21:00
03-08-25 21:00
12-08-25 21:00
14-08-25 21:00
26-08-25 21:00
28-08-25 21:00
30-08-25 21:00
03-09-25 21:00
22-09-25 21:00

EXIT (UTC)

26-03-25 22:00
28-03-25 22:00
30-03-25 21:00
01-04-25 21:00
03-04-25 21:00
05-04-25 21:00
07-04-25 21:00
09-04-25 21:00
22-04-25 21:00
07-05-25 21:00
21-05-25 21:00
01-06-25 21:00
03-06-25 21:00
05-06-25 21:00
07-06-25 21:00
13-06-25 21:00
15-06-25 21:00
19-06-25 21:00
24-06-25 21:00
10-07-25 21:00
25-07-25 21:00
27-07-25 21:00
31-07-25 21:00
03-08-25 21:00
10-08-25 21:00
14-08-25 21:00
24-08-25 21:00
28-08-25 21:00
30-08-25 21:00
03-09-25 21:00
22-09-25 21:00
24-09-25 21:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

6d
2d
2d
2d
2d
2d
2d
2d
14d
14d
13d
6d
2d
2d
2d
6d
2d
4d
5d
17d
13d
2d
4d
3d
8d
2d
11d
2d
2d
4d
19d
2d

DIR

mwrrnr-rononeCoCoonD oD oK oo o s CrrC o nrr onrroon -

ENTRY PX

84,486
87,295
83,751
82,498
85,218
82,341
83,032
78,886
83,147
93,457
103,196
109,620
105,006
105,799
100,484
105,890
105,411
104,730
104,251
106,075
117,065
117,028
118,787
116,501
114,402
120,169
117,854
111,309
111,890
108,635
112,262
112,764

EXIT PX

87,295

83,751

82,498

85,218

82,341

83,032

78,886

83,147

93,981

101,402
110,112
105,006
105,799
100,484
105,890
105,411
104,730
104,251
106,075
114,291
117,028
118,787
116,501
114,402
121,413
117,854
110,000
111,890
108,635
112,262
112,764
113,548

PNL%

+3.23
+3.97
-1.59
-3.39
-3.47
-0.93
-5.08
-5.49
+12.94
+8.41
+6.61
-4.30
-0.85
-5.11
-5.47
-0.54
+0.56
-0.55
-1.84
+7.66
-0.12
-1.59
-2.01
+1.71
+6.04
-2.02
+6.57
-0.61
-3.00
-3.43
+0.36
-0.79

CuM

+931
+935
+933
+930
+926
+925
+920
+915
+928
+936
+943
+938
+938
+933
+927
+927
+927
+927
+925
+932
+932
+931
+929
+930
+936
+934
+941
+940
+937
+934
+934
+933

CONF

0.43
0.39
0.51
0.53
0.54
0.58
0.39
0.63
0.40
0.55
0.54
0.43
0.51
0.44
0.58
0.41
0.40
0.39
0.57
0.41
0.52
0.50
0.39
0.50
0.48
0.58
0.40
0.67
0.38
0.57
0.50
0.44

EXIT

REV
REV
REV
REV
REV
REV
REV
REV
™

™

™

REV
REV
REV
REV
REV
REV
REV
REV
™

REV
REV
REV
REV
™

REV
™

REV
REV
REV
REV
REV
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FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

# PERIOD

321 00s
322 00s
323 00Ss
324 00S
325 00s
326 O0S
327 00S
328 O0S
329 O0S
330 00S
33100S
332 00S
333 00S
334 00S
335 00S
336 O0S
337 00S
338 O0S
339 O0S
340 O0S
341 00Ss
342 00S
343 O0S
344 00S
345 00s
346 O0S
347 00S
348 O0S
349 O0S
350 O0Ss
351 00S
352 00S

ENTRY (UTC)

24-09-25 21:00
26-09-25 21:00
30-09-25 21:00
03-10-25 21:00
10-10-25 21:00
20-10-25 21:00
24-10-25 21:00
26-10-25 22:00
29-10-25 22:00
31-10-25 22:00
05-11-25 22:00
26-11-25 22:00
08-12-25 22:00
15-12-25 22:00
21-12-25 22:00
15-01-26 22:00
20-01-26 22:00
30-01-26 22:00
13-02-26 22:00
16-02-26 22:00
25-02-26 22:00
27-02-26 22:00
05-03-26 22:00
08-03-26 22:00
10-03-26 22:00
21-03-26 22:00
23-03-26 22:00
26-03-26 22:00
31-03-26 21:00
02-04-26 21:00
05-04-26 21:00
11-04-26 21:00

EXIT (UTC)

26-09-25 21:00
30-09-25 21:00
01-10-25 21:00
10-10-25 21:00
16-10-25 21:00
24-10-25 21:00
26-10-25 22:00
29-10-25 22:00
31-10-25 22:00
03-11-25 22:00
16-11-25 22:00
08-12-25 22:00
15-12-25 22:00
21-12-25 22:00
13-01-26 22:00
20-01-26 22:00
28-01-26 22:00
31-01-26 22:00
16-02-26 22:00
25-02-26 22:00
27-02-26 22:00
03-03-26 22:00
08-03-26 22:00
10-03-26 22:00
21-03-26 22:00
23-03-26 22:00
26-03-26 22:00
31-03-26 21:00
02-04-26 21:00
05-04-26 21:00
09-04-26 21:00
21-04-26 21:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

2d
4d
2d
7d
7d
4d
2d
3d
2d
4d
12d
12d
7d
6d
22d
5d
9d
2d
3d
od
2d
5d
3d
2d
11d
2d
3d
5d
2d
3d
5d
11d

DIR

L N 7 T el ¢ B e @ T N ¢ B s N ¢ B e 7 T ¥ BV K e s ¢ B e 7 B @ B ¢ B e @ I N ) B 7 B i N 7 I

ENTRY PX

113,548
109,342
114,614
122,546
114,309
111,060
110,881
113,322
111,421
109,312
103,660
90,178
91,304
86,207
88,119
95,533
89,254
84,232
68,890
68,832
68,907
65,515
71,129
67,216
70,221
70,450
70,903
68,946
68,253
66,928
67,632
73,278

EXIT PX

109,342
114,614
120,675
114,309
104,972
110,881
113,322
111,421
109,312
99,539
93,198
91,304
86,207
88,119
96,491
89,254
83,407
77,386
68,832
68,907
65,515
73,632
67,216
70,221
70,450
70,903
68,946
68,253
66,928
67,632
73,123
78,889

PNL%

-3.79
-4.91
+5.20
-6.81
+8.08
+0.07
+2.11
+1.59
-1.98
+8.85
+10.00
-1.34
-5.67
-2.31
+9.41
-6.66
+6.46
+8.04
-0.01
+0.02
+4.83
+12.30
-5.59
-4.56
+0.24
-0.73
-2.85
+0.91
-2.03
-1.14
+8.03
+7.57

CuM

+930
+925
+930
+923
+931
+931
+933
+935
+933
+942
+952
+951
+945
+943
+952
+945
+952
+960
+960
+960
+965
+977
+971
+967
+967
+966
+963
+964
+962
+961
+969
+977

CONF

0.45
0.61
0.44
0.58
0.53
0.48
0.45
0.46
0.46
0.50
0.55
0.47
0.48
0.60
0.47
0.40
0.69
0.55
0.45
0.38
0.41
0.43
0.54
0.39
0.50
0.39
0.46
0.49
0.44
0.43
0.41
0.52

EXIT

REV
REV
™
REV
™
REV
REV
REV
REV
™
™
REV
REV
REV
TP
REV
TP
TP
REV
REV
REV
™
REV
REV
REV
REV
REV
REV
REV
REV
™
™
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FULL TRADE LOG | 361 TRADES IN V111 CONTINUOUS REPLAY | 0.090% RT COMMISSION INCLUDED

BTCUSD D1 | Frontier Model

signal: frozen T1071 XGBoost binary | audited exit layer
costs: HL commission 0.045%/side | swap O | no funding
track: Jan 2018 - Aug 2026 | 361 exact trades | Eightcap data

# PERIOD

353 00s
354 00S
35500s
356 O0S
357 00S
358 O0S
359 00S
360 O0S
361 00S

ENTRY (UTC)

23-04-26 21:00
09-05-26 21:00
11-05-26 21:00
15-05-26 21:00
29-05-26 21:00
14-06-26 21:00
26-06-26 21:00
03-07-26 21:00
29-07-26 21:00

EXIT (UTC)

09-05-26 21:00
11-05-26 21:00
15-05-26 21:00
27-05-26 21:00
01-06-26 21:00
24-06-26 21:00
03-07-26 21:00
29-07-26 21:00
03-08-26 21:00

generated 27-Sep-2026 | V111 full continuous replay | research leverage 1:1 equivalent

DUR

16d
2d
4d
13d
4d
11d
7d
26d
5d

DIR

nw - nonononr-onr-

ENTRY PX

77,874
80,793
81,809
79,111
73,566
63,966
59,699
62,764
63,455

EXIT PX

80,793
81,809
79,111
73,851
68,720
58,381
62,764
63,455
63,731

PNL%

+3.66
-1.35
-3.39
+6.56
+6.50
+8.64
-5.22
+1.01
-0.52

CuM

+980
+979
+976
+982
+989
+997
+992
+993
+993

CONF

0.42
0.38
0.48
0.46
0.49
0.45
0.46
0.44
0.46

EXIT

REV
REV
REV
™
™
™
REV
REV
REV

BTCUSD D1 | Frontier Model - p. 15/ 15




