LeChiffre XAUUSD signals: timeframe comparison

All PnL figures are as quoted in the daily Telegram summary reports, on a 0.1 lot (XAUUSD; currency assumed USD).
Timeframes compared: 3m, 5m, 15m, 30m and 4H. Data: 144 daily reports from 31/07/2026 to 29/09/2026. The best value in each column is highlighted in yellow (higher is better, except losses, losing
days, max drawdown and rank).

A. Full range (all reports for each timeframe)

Total Avg PnL Avg PnL Profit. | Losing Best Worst Max Profit

12/08/2026 29/09/2026 63.3% $6,628.55 $189.39 $10.99 77.1% $1,017.70 -$458.90 $458.90
5m 20  02/09/2026 29/09/2026 193 132 61 68.4%  $4,217.30 $210.87 $21.85 17 3 85.0%  $515.63 -$94.77 $94.77 21.13
15m 40 31/07/2026 29/09/2026 142 94 48 66.2%  $4,731.53 $118.29 $33.32 30 10 75.0% $486.00 -$201.34 $293.54 6.62
30m 39 31/07/2026 28/09/2026 75 43 32 57.3%  $2,094.67 $53.71 $27.93 24 15 61.5% $509.34 -$253.40  $1,205.20 1.86
4H 10 03/08/2026 29/09/2026 10 7 3 70.0%  $1,843.13 $184.31 $184.31 7 3 70.0% $757.40 -$687.57 = $1,138.57 2.37 5

B. Common date range 02/09/2026 - 28/09/2026 (fair comparison)

Range = overlap of every timeframe’s first-to-last report dates: 5m only starts on 02/09/2026 and 30m’s last report is 28/09/2026.

e e dED | s Win Total Avg PnL Avg PnL Profit. | Losing roflt Best Worst Max Profit
y rate net PnL / day / trade . EVH] days pdays day day drawdown factor

02/09/2026 28/09/2026 62.4%  $3,549.93 $186.84 $10.60 78.9%  $869.57 -$255.92 $311.48
5m 19 02/09/2026 28/09/2026 187 129 58 69.0% $4,135.78 $217.67 $22.12 16 3 84.2%  $515.63 -$94.77 $94.77 20.74 1
15m 17  02/09/2026 28/09/2026 64 42 22 65.6%  $1,792.26 $105.43 $28.00 12 5 70.6% $403.12 -$201.34 $293.54 4.93 3
30m 18 02/09/2026 28/09/2026 30 20 10 66.7%  $1,394.27 $77.46 $46.48 12 6 66.7% $509.34 -$200.80 $341.58 2.65 4
4H 3 03/09/2026 25/09/2026 3 2 1 66.7% $213.53 $71.18 $71.18 2 1 66.7% $510.60 -$687.57 $687.57 1.31 5

Definitions. A “day” is a date with a daily report for that timeframe; dates without a report are not counted as zero-PnL days. Avg PnL / day = total net PnL + days reported. Profit factor = sum of
positive daily PnL + |[sum of negative daily PnL|. Max drawdown = largest drop of the cumulative daily PnL curve from its running peak (curve starts at 0). 4H has few reports (10 overall, 3 in the common
range), so its statistics rest on a small sample.
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Charts

Cumulative net PnL by timeframe
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Lines start at each timeframe’s first report. The shaded band marks the common date range.
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Appendix: daily net PnL matrix

Net PnL per report date and timeframe (blank = no report). Cumulative columns carry the running total forward from each timeframe’s first report.

Fri 31/07/2026 $61.60 $181.00 $61.60 $181.00

Mon 03/08/2026 $159.40 -$207.40 $322.30 $221.00 -$26.40 $322.30
Tue 04/08/2026 $100.10 -$178.90 -$209.20 $321.10 -$205.30 $113.10
Wed 05/08/2026 $34.30 -$178.10 $355.40 -$383.40 $113.10
Thu 06/08/2026 $386.20 -$133.70 $741.60 -$517.10 $113.10
Fri 07/08/2026 $76.00 -$124.60 $817.60 -$641.70 $113.10
Tue 11/08/2026 $23.10 -$204.80 $840.70 -$846.50 $113.10
Wed 12/08/2026 -$63.80 -$92.20 $170.90 $333.10 -$63.80 $748.50 -$675.60 $446.20
Thu 13/08/2026 $64.00 -$157.00 $69.50 $0.20 $591.50 -$606.10 $446.20
Fri 14/08/2026 -$458.90 $146.40 $38.70 $372.00 -$458.70 $737.90 -$567.40 $818.20
Mon 17/08/2026 $217.30 $122.20 -$253.40 -$241.40 $860.10 -$820.80 $818.20
Tue 18/08/2026 -$150.20 $272.30 -$203.40 -$391.60 $1,132.40 -$1,024.20 $818.20
Wed 19/08/2026 $37.50 $52.00 $322.70 -$354.10 $1,184.40 -$701.50 $818.20
Thu 20/08/2026 $81.30 $486.00 $472.80 $757.40 -$272.80 $1,670.40 -$228.70 $1,575.60
Fri 21/08/2026 $1,017.70 -$40.80 $200.00 $744.90 $1,629.60 -$28.70 $1,575.60
Mon 24/08/2026 $210.50 $451.70 $93.00 $955.40 $2,081.30 $64.30 $1,575.60
Tue 25/08/2026 -$42.00 -$54.40 $23.70 $913.40 $2,026.90 $88.00 $1,575.60
Wed 26/08/2026 $137.00 $97.00 $1,050.40 $2,123.90 $88.00 $1,575.60
Thu 27/08/2026 $445.80 $367.30 $468.40 $1,496.20 $2,491.20 $556.40 $1,575.60
Fri 28/08/2026 $229.00 -$41.80 -$91.70 $1,725.20 $2,449.40 $464.70 $1,575.60
Mon 31/08/2026 $553.50 $330.20 $23.40 $505.00 $2,278.70 $2,779.60 $488.10 $2,080.60
Tue 01/09/2026 $452.40 $14.30 $212.30 $2,731.10 $2,793.90 $700.40 $2,080.60
Wed 02/09/2026 $154.20 $308.20 $123.20 $173.50 $2,885.30 $308.20 $2,917.10 $873.90 $2,080.60
Thu 03/09/2026 $383.00 $353.80 $235.90 $146.60 $390.50 $3,268.30 $662.00 $3,153.00 $1,020.50 $2,471.10
Fri 04/09/2026 $111.60 $147.10 $11.70 $73.80 $3,379.90 $809.10 $3,164.70 $1,094.30 $2,471.10
Mon 07/09/2026 $1.30 $391.70 -$43.50 $99.80 $3,381.20 $1,200.80 $3,121.20 $1,194.10 $2,471.10
Tue 08/09/2026 $179.30 $10.40 $218.30 $105.10 $3,560.50 $1,211.20 $3,339.50 $1,299.20 $2,471.10
Wed 09/09/2026 $406.30 $37.50 -$92.20 -$200.80 $510.60 $3,966.80 $1,248.70 $3,247.30 $1,098.40 $2,981.70
Thu 10/09/2026 -$85.60 $173.30 -$130.80 $3,881.20 $1,422.00 $3,247.30 $967.60 $2,981.70
Fri 11/09/2026 -$37.63 -$94.77 -$201.34 $248.06 $3,843.57 $1,327.23 $3,045.96 $1,215.66 $2,981.70
Mon 14/09/2026 $869.57 $63.82 $369.76 $340.16 $4,713.14 $1,391.05 $3,415.72 $1,555.82 $2,981.70
Tue 15/09/2026 $171.83 $433.24 $509.34 $4,884.97 $1,824.29 $3,415.72 $2,065.16 $2,981.70
Wed 16/09/2026 $26.85 $515.63 $258.68 $139.16 $4,911.82 $2,339.92 $3,674.40 $2,204.32 $2,981.70
Thu 17/09/2026 $645.68 $461.11 -$117.25 -$200.05 $5,557.50 $2,801.03 8855 7/0ikD $2,004.27 $2,981.70
Fri 18/09/2026 $63.02 -$37.06 $131.04 $121.73 $5,620.52 $2,763.97 $3,688.19 $2,126.00 $2,981.70
Mon 21/09/2026 -$255.92 $143.03 $403.12 -$179.62 $5,364.60 $2,907.00 $4,091.31 $1,946.38 $2,981.70
Tue 22/09/2026 -$55.56 $414.09 -$1.26 -$83.64 $5,309.04 $3,321.09 $4,090.05 $1,862.74 $2,981.70
Wed 23/09/2026 $165.40 $258.81 $58.60 $5,474.44 $3,579.90 $4,148.65 $1,862.74 $2,981.70
Thu 24/09/2026 $278.67 -$77.70 $271.94 $68.06 $5,753.11 $3,502.20 $4,420.59 $1,930.80 $2,981.70
Fri 25/09/2026 $492.13 $481.94 $18.00 $215.04 -$687.57 $6,245.24 $3,984.14 $4,438.59 $2,145.84 $2,294.13
Mon 28/09/2026 $35.79 $151.64 $147.57 -$51.17 $6,281.03 $4,135.78 $4,586.16 $2,094.67 $2,294.13
Tue 29/09/2026 $347.52 $81.52 $145.37 -$451.00 $6,628.55 $4,217.30 $4,731.53 $2,094.67 $1,843.13
Total $6,628.55 $4,217.30 $4,731.53 $2,094.67 $1,843.13
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