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Portfolio

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING %
$ 2 19 144 23 61929 0 1.85 89.71 67.33%
PROFEIT IN PIPS175312360.3 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT  MTHLY AVG PROFIT AVERAGE TRADE
YRLY AVG PROFIT $23906.6 $2442.72 0.37 % $68.98 $1992.22 $11.83
YRLY AVG % RET 4.19 %
CAGR 3.31% generated by Quant Analyzer
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STRATEGIES IN PORTFOLIO
# Name Symbol  Timeframe Net Profit ($) Net Profit (pips) # of Trades Sharpe Ratio Profit Factor
S2  AUDCAD-M5 AUDCAD-M5 unknown $725.42 4599.9 pips 394 0.26 2.15
S3 AUDJPY-H1 AUDJPY-H1 unknown $ 658.53 3600 pips 94 0.3 2.16
S4  AUDJPY-M15 AUDJPY-M15 unknown $1048.91 7334.1 pips 410 0.14 1.6
S5 AUDJPY-M30 AUDJPY-M30 unknown $1777.25 10474.3 pips 432 0.23 1.84
S6 AUDJPY-M5 AUDJPY-M5 unknown $1967.13 14217.8 pips 993 0.17 1.56
S7 AUDUSD-H1 AUDUSD-H1 unknown $1861.55 8804.7 pips 537 0.2 1.82
S8 AUDUSD-M15 AUDUSD-M15 unknown $ 3728.06 18637 pips 1472 0.17 1.95
S9 AUDUSD-M30 AUDUSD-M30 unknown $2738.75 14550.7 pips 984 0.14 1.72
S10  AUDUSD-M5 AUDUSD-M5 unknown $ 3550.6 17944.5 pips 1528 0.18 1.85
S11 EURAUD-H1 EURAUD-H1 unknown $1672.08 8744.1 pips 468 0.17 2.61
S12 EURAUD-M15 EURAUD-M15 unknown $5108.06 36991.6 pips 2387 0.18 1.83
S13 EURAUD-M30 EURAUD-M30 unknown $6187.79 38800.2 pips 1756 0.24 2.23
S14 EURAUD-M5 EURAUD-M5 unknown $5063.44 32370.5 pips 1938 0.17 2.11
S15 EURCAD-H1 EURCAD-H1 unknown $458.18 4051.6 pips 188 0.1 1.4
S16 EURCAD-M15 EURCAD-M15 unknown $881.75 9023.3 pips 445 0.11 1.35
S17 EURCAD-M30 EURCAD-M30 unknown $ 1539.05 11974.7 pips 509 0.17 1.55
S18 EURCAD-M5 EURCAD-M5 unknown $ 3307.54 23889 pips 1126 0.24 1.72
S19 EURGBP-H1 EURGBP-H1 unknown $1789.46 6325.8 pips 389 0.24 2.13
S20 EURGBP-M15 EURGBP-M15 unknown $1511.76 6349.4 pips 481 0.21 1.79
S21 EURGBP-M30 EURGBP-M30 unknown $ 3095.93 13818.7 pips 1180 0.14 1.65
S22 EURGBP-M5 EURGBP-M5 unknown $ 3306.92 12982.1 pips 1291 0.19 1.86
S23 EURJPY-H1 EURJPY-H1 unknown $1802.82 7919 pips 210 0.33 2.92
S24  EURJPY-M15 EURJPY-M15 unknown $ 3588.58 21683.9 pips 1063 0.18 1.78
S25 EURJPY-M30 EURJPY-M30 unknown $ 2850.39 15437.6 pips 632 0.18 1.88
S26 EURJPY-M5 EURJPY-M5 unknown $2748.56 17021.2 pips 784 0.17 1.67
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$7628.84
Drawdown
$ 152.57
$299.87
$210.71
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Monthly avg. profit
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$56.25
$46.45
$6.74
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MONTHLY PERFORMANCE ($)

Year Jan Feb
2017 655.44 527.25
2016 782.98  1494.28
2015 1855.1  1937.32
2014 3598.11  2011.87
2013 943.87  2849.31
2012  2165.42  2772.81
2011 1517.27  1300.45
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$565.35
$398.14
$619.45
$380.57
$ 486.98
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$ 380.69
$297.13
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2010 522.69 2866.12 3731.25 2047.48 326.26 1993.83 2359.57 2070.38
2009  1403.28  1400.76  4765.78 924.89 159.23 2453.5 959.69  1357.91
2008  2551.35  2832.24 1039.7  2041.41 1699.34 2131.06 1796.58  3262.32
STATS
Strategy
Wins/Losses Ratio 2.06 Payout Ratio (Avg Win/Loss) 0.9
AHPR 0 Z-Score -88.89
Expectancy 3.54 Deviation $21.79
Stagnation in Days 93 Stagnation in % 2.78 %
Trades
# of Wins 31776 # of Losses
Gross Profit $475919.35 Gross Loss $-256775.12 Average Win
Largest Win $346.72 Largest Loss $-324.96 Max Consec Wins
Avg Consec Wins 3.61 Avg Consec Loss 3.43  Avg# of Bars in Wins

CHARTS

3221.74  2126.91 967.53 890.65 23124.41
3333.28  2940.22 617.07  3023.81 23339.42
1861.95 -72.24 2186.6  3999.05 25329.36

Average # of Bars in Trade 0
Z-Probability 99.9 %

Exposure -999999999 %

15417 # of Cancelled/Expired 14736
$14.98 Average Loss $-16.66

75 Max Consec Losses 40

0 Avg # of Bars in Losses 0
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