QUANT ANALYZER PORTFOLIO REPORT

TOTAL PROFIT # OF TRADES
$ 83370.87 2088

PROFIT IN PIPS 882479 PIPS DRAWDOWN

YRLY AVG PROFIT $ 8699.64 $1525.07

YRLY AVG % RET 6.21 %

CAGR 478 %
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SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING %
0 2.1 54.67 59.53 %
% DRAWDOWN DAILY AVG PROFIT  MTHLY AVG PROFIT AVERAGE TRADE
0.69 % $34.72 $ 724.96 $8.07
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STRATEGIES IN PORTFOLIO

# Name Symbol  Timeframe Net Profit ($) Net Profit (pips) # of Trades Sharpe Ratio Profit Factor
S1 AUDJPY-M15 AUDJPY-M15 unknown $2966.78 21782.8 pips 923 0.13 1.86
S2  AUDUSD-M5 AUDUSD-M5 unknown $4730.13 58457.3 pips 2588 0.2 212
S3  EURAUD-M5 EURAUD-M5 unknown $ 6589.42 79715.3 pips 2022 0.25 2.95
S4 EURCAD-M5 EURCAD-M5 unknown $ 4600.31 75721.9 pips 2233 0.2 2.03
S5 EURGBP-M15 EURGBP-M15 unknown $ 3508.64 30868.3 pips 1866 0.13 1.57
S6 EURJPY-M5 EURJPY-M5 unknown $ 4566.54 67547.3 pips 2034 0.14 1.74
S7 EURUSD-M15 EURUSD-M15 unknown $14413.25 118389.4 pips 3604 0.12 2.19
S8 EURUSD-M30 EURUSD-M30 unknown $8671.12 56514 pips 1845 0.12 1.99
S9  EURUSD-M5 EURUSD-M5 unknown $15119.6 154914.4 pips 4451 0.2 2.66
S10 GBPUSD-M15 GBPUSD-M15 unknown $ 2235.85 12057 pips 342 0.2 2.98
S11  GBPUSD-M5 GBPUSD-M5 unknown $7784.92 111784.4 pips 3370 0.17 1.88
S12  USDCAD-M5 USDCAD-M5 unknown $ 1255 16088.4 pips 423 0.21 241
S13  USDCHF-M5 USDCHF-M5 unknown $ 4245.45 48137 pips 1862 0.18 2.29
S14 USDJPY-M5 USDJPY-M5 unknown $ 2683.86 30501.5 pips 1503 0.14 1.73
# Name Return /DD Ratio  Winning % Drawdown % Drawdown Yearly avg. profit Monthly avg. profit Daily avg. profit
S1 AUDJPY-M15 7.96 47.13 % $372.66 3.25% $391.11 $32.6 $9.79
S2  AUDUSD-M5 16.42 61.59 % $288.15 2.61% $ 545.68 $45.48 $9.63
S3  EURAUD-M5 15.03 67.66 % $438.52 2.63% $798.55 $ 66.56 $18.83
S4  EURCAD-M5 7.87 65.38 % $584.2 4.47 % $525.83 $43.81 $11.39
S5 EURGBP-M15 9.72 53.91 % $360.93 2.94 % $382.68 $31.9 $5.01
S6 EURJPY-M5 5.13 58.26 % $890.54 8.48 % $512.15 $42.68 $10.15
S7 EURUSD-M15 33.36 55.69 % $432.11 3.23% $1516.99 $126.43 $13.4
S8 EURUSD-M30 31.36 49.59 % $276.51 217 % $928.87 $77.42 $8.36
S9  EURUSD-M5 44.13 64.64 % $342.63 227 % $ 1605.65 $133.8 $17.66
S10 GBPUSD-M15 11.55 53.22 % $193.64 1.7% $559.35 $46.58 $20.51
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MONTHLY PERFORMANCE ($)

Year Jan
2017 -206.92
2016 454.59
2015 266.3
2014 302.3
2013  1614.88
2012 976.67
2011 675.82
2010 885.11
2009  4680.66
2008 380.06

STATS

Wins/Losses Ratio
AHPR
Expectancy

Stagnation in Days

Gross Profit
Largest Win

Avg Consec Wins
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-82.34 419.22
676.05  2484.96
968.35 2985.05
829.04 1601.15
1646.55 100.71
369.61 911.47
1165.88 948.35
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$ 158998.81
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Trades Hour

Trades by hour

Trades 1 Weskday

Trades by weekday

Avg Consec Loss

58.64 % $503.85 421 %
70.21 % $142.78 1.36 %
64.88 % $259.76 2.16 %
52.76 % $591.37 5.25 %
Apr May Jun Jul Aug
-411.25 -184 174.23  1006.57 0
129.17 1069.37 1071.42 -234.49 27.74
-100.44  2083.16 453.31 212.76 1262.92
-8.97 806.11 75.83 39.26 142.68
2574.04 418.82  1636.88  1235.61 -362.14
702.01 865.7 760.38  2812.73 822.15
158.11 1579.88 163.89 224.19 24.85
1200.44 -292.42 1194.06 594.35 -24.48
-452.16 -78.63 1020.17 490.94 -311.36
207.26 273.26  1897.37 -72.28  1159.35
Strategy
Payout Ratio (Avg Win/Loss) 1.43
Z-Score -112.51
Deviation $19.33
Stagnation in % 4.66 %
Trades
# of Wins 17303 # of Losses
Gross Loss $-75627.94 Average Win
Largest Loss $-165.76 Max Consec Wins

4.94

Avg # of Bars in Wins

$826.63
$295.15
$480.73

$312.63

Sep
0
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-230.55
989
1916.2
527.11

1246.29
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Oct Nov Dec

0 0 0
-449.57 126.66 1585.89
920.93 47.93 1231.75
1751.68 1298.15 -263.6
758.06 -285.11 282.43
-11.43 708.13 -183.93
138.5 -249.9 1618.47
-12.79 418.25 -234.24
2605.58 -407.72 744.79
1750.8 306.56  2921.64

Average # of Bars in Trade

11763
$9.19
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0

Z-Probability

Exposure

# of Cancelled/Expired
Average Loss
Max Consec Losses

Avg # of Bars in Losses

$11
$12.81
$12.56

$8.69

YTD
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Wins/Losses by hour
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Wins/Losses by weekday
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Wins/Losses by weekday
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Wins/Losses Profit by month
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