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 PAGE 3 1.0  RotationPro system back test 
Although RotationPro™ was not designed as a stand alone black box system, we figured it needed 

to actually test well for users to have confidence in it as a market visualisation tool.  To that end, a 

Long only back test was conducted on daily price data in December 2016.   

A universe of 40 large cap stocks drawn from four separate indices (FTSE 100, S&P 500, Euro Stoxx 

50 and Topix 500) were tested separately. 

The results excerpt on the right shows average performance over the entire test from 22 October 

2010 to 9 December 2016 (roughly 2,400 daily bars of data for each security or 96,000 daily bars in 

all).   

The test period was deemed long enough and the stock selection sufficiently geographically spread 

to capture multiple market regimes and therefore be representative.   

Overall (average) CAGR 19.1% with the system only in the market 50.7% of the time. Buy Hold 

strategy outperformed by 134.9%.  Average trade duration 17.9 days, average win 5.9%, average 

loss –2.7%  (2.2 : 1).  Percentage of winning trades 58%.   

Full results in excel form are to be found on our website:  www.rotationPro.com. 

Overall backtest results 

showing average values over 

the entire dataset. 
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Backtest abstract, ORANGE 

SA (ORA FP Equity) system 

trades. 
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Backtest abstract, 
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 PAGE 11 5.1  Mitsui & Co backtest trades - example 
                  

Backtest abstract, MITSUI & 

CO. (8031 JT Equity) system 

trades. 
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