STRATEGYQUANT X REPORT

GBPUSD_M1, H1, 01.05.2017 - 05.03.2020

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING PERCENTAGE
$ 22038 161 1.43 1.93 10.14 50.31 %
DRAWDOWN % DRAWDOWN DAILY AVG PROFIT MONTHLY AVG PROFIT  AVERAGE TRADE
PROFIT IN PIPS 2203.8 TICKS
$2173 25.73 % $21.19 $648.18 $136.88
YEARLY AVG PROFIT $ 11019
YEARLY AVG % RETURN ANNUAL % /MAX DD % R EXPECTANCY R EXPECTANCY SCORE  STR QUALITY NUMBER  SQN SCORE
220.38 %
’ 5.15 0.46 26.16 3.2 0.59
CAGR 132.54 %
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STATS
Strategy
Wins / Losses Ratio 1.01  Payout Ratio (Avg Win/Loss) 1.91  Average # of Bars in Trade 10.79
AHPR 110.19 Z-Score 0 Z-Probability 50 %
Expectancy 136.88 Deviation $427.13 Exposure 12.22 %
Stagnation in Days 123 Stagnation in % 11.85 %
Trades
# of Wins 81 # of Losses 80 # of Cancelled/Expired 2
Gross Profit $ 45729 Gross Loss $ 23691 Average Win $564.56 Average Loss $296.14
Largest Win $ 1950 Largest Loss $-1738 Max Consec Wins 6 Max Consec Losses 4
Avg Consec Wins 1.11 Avg Consec Loss 1.05 Avg # of Bars in Wins 26.79 Avg # of Bars in Losses 16.59
MONTHLY PERFORMANCE ($)
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2020 677 2464 0 0 0 0 0 0 0 0 0 0 3141
2019 1856 -511 3279 506 -417 388 1092 -256 2672 1412 76 148 10245
2018 -730 2587 285 957 -678 1732 1404 -1134 -435 1953 393 -650 5684
2017 0 0 0 -752 -117 889 -341 2672 798 -973 792 2968
CHARTS

Click on the chart to see bigger image
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Long vs Short trades P/L Growth by duration
Long Profit/Loss Short Profit/Loss
. Open . Close Close .
Symbol Type Open time price Size P price Profit/Loss
2017.05.03 2017.05.03
GBPUSD_M1 Buy 00:00:00 1.29439 1.00000 00-00-00 1.29439 0.00
2017.05.03 2017.05.03
GBPUSD_M1 Buy 00:00:00 1.29439 1.00000 06+00-00 1.28994 -445.00
2017.05.03 2017.05.03
GBPUSD_M1 Buy 00:07-00 1.29439  1.00000 00-07:00 1.29439 0.00
2017.05.03 2017.05.03
GBPUSD_M1 Buy 00:07:00 1.29439 1.00000 06:02:00 1.28994 -445.00
2017.05.04 2017.05.04
EURUSD_M1 Buy 10:00:00 1.09381 1.00000 10:00:00 1.09381 0.00
2017.05.04 2017.05.07
EURUSD_M1 Buy 10:00:00 1.09381 1.00000 21:00:00 1.10178 797.00
2017.05.18 2017.05.18
GBPUSD_M1 Sell 17:00:00 1.29183 1.00000 17:00:00 1.29183 0.00
2017.05.18 2017.05.21
GBPUSD_M1 Sell 17:00:00 1.29183 1.00000 21:00:00 1.29941 -758.00
2017.05.18 2017.05.18
GBPUSD_M1 Sell 17:34:00 1.29183 1.00000 17-34:00 1.29183 0.00
2017.05.18 2017.05.19
GBPUSD_M1 Sell 17:34:00 1.29183 1.00000 20:40:00 1.30369 -1186.00
2017.05.30 2017.05.30
GBPUSD_M1 Buy 07:00:00 1.28524  1.00000 07-00:00 1.28524 0.00
2017.05.30 2017.05.30
GBPUSD_M1 Buy 07:00:00 1.28524 1.00000 21.00:00 1.28178 -346.00
2017.05.30 2017.05.30
GBPUSD_M1 Buy 07:56:00 1.28524  1.00000 0756:00 1.28524 0.00
2017.05.30 2017.05.30
GBPUSD_M1 Buy 07+56:00 1.28524 1.00000 21:30:00 1.28178 -346.00
2017.05.30 2017.05.30
EURUSD_M1 Buy 11-00:00 1.11882 1.00000 11-00-00 1.11882 0.00
2017.05.30 2017.06.01
EURUSD_M1 Buy 11:00:00 1.11882 1.00000 01:00:00 1.12334 452.00
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