QUANT ANALYZER PORTFOLIO REPORT

KISS 1.1 All

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING %

$ 14093.89 7099 0 2.38 77.24 63.82 %

PROFIT IN PIPS 29210343 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT ~ MTHLY AVG PROFIT AVERAGE TRADE

YRLY AVG PROFIT $1331.76 $182.47 0.08 % $6.84 $110.98 $4.86
YRLY AVG % RET 0.63 %

CAGR 0.59 % generated by Quant Analyzer
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— AUDUSDAMIS — AUDUSD-MS — EURAUD-M1S EURAUD-ME EURCADIMS — EURGEFP-M1S EURGEP-M30 EURGEFM5 — EURJPYIMS
— EURUSD-H1 — EURUSDMIS EURUSD-M30 EURUSD-MS — GBPAUDMS GBFCADMS — GBPCHFMS GEFUSDMIS — GBPUSDMS
= Portfalio USDCHFMS XAUUSDMS XAUUSD-ME

STRATEGIES IN PORTFOLIO

# Name Symbol  Timeframe Net Profit ($) Net Profit (pips) # of Trades Sharpe Ratio Profit Factor
S2 AUDUSD-M15 AUDUSD-M15 unknown $440.92 6074.6 pips 281 0.31 2.02
S3  AUDUSD-M5 AUDUSD-M5 unknown $364.9 5269.4 pips 255 0.17 2.03
S4 EURAUD-M15 EURAUD-M15 unknown $826.19 12395.6 pips 256 0.32 3.25
S5 EURAUD-M5 EURAUD-M5 unknown $497.04 8418.1 pips 219 0.23 2.37
S6 EURCAD-M5 EURCAD-M5 unknown $289.15 6131.2 pips 243 0.16 1.79
S7 EURGBP-M15 EURGBP-M15 unknown $393.31 3843.9 pips 206 0.28 2.31
S8 EURGBP-M30 EURGBP-M30 unknown $402.78 4547.4 pips 292 0.15 1.81
S9  EURGBP-M5 EURGBP-M5 unknown $121.35 1809 pips 178 0.13 1.48
S10 EURJPY-M5 EURJPY-M5 unknown $378.84 6155.1 pips 218 0.27 2
S11 EURUSD-H1 EURUSD-H1 unknown $1380.09 14572 pips 537 0.26 3.45
S12 EURUSD-M15 EURUSD-M15 unknown $1479.64 17014.2 pips 1041 0.2 3.05
S13 EURUSD-M30 EURUSD-M30 unknown $1967.28 23577.5 pips 1034 0.33 2.73
S14  EURUSD-M5 EURUSD-M5 unknown $735.74 8266.6 pips 245 0.49 4.2
S15  GBPAUD-M5 GBPAUD-M5 unknown $230.34 4835.7 pips 206 0.14 1.69
S16  GBPCAD-M5 GBPCAD-M5 unknown $463.61 8621.7 pips 251 0.26 2.08
S17  GBPCHF-M5 GBPCHF-M5 unknown $667.4 7018.3 pips 222 0.22 2.69
S18 GBPUSD-M15 GBPUSD-M15 unknown $649.13 8457 pips 256 0.24 2.48
S19  GBPUSD-M5 GBPUSD-M5 unknown $ 569.05 6187.4 pips 202 0.32 2.9
S20  USDCHF-M5 USDCHF-M5 unknown $ 250.41 4048.3 pips 279 0.2 1.72
S21 XAUUSD-M15 XAUUSD-M15 unknown $1136.44 17527000 pips 388 0.24 1.95
S22  XAUUSD-M5 XAUUSD-M5 unknown $ 850.28 11526100 pips 290 0.24 2.06
# Name Return /DD Ratio ~ Winning % Drawdown % Drawdown Yearly avg. profit Monthly avg. profit Daily avg. profit
S2 AUDUSD-M15 7.61 61.21 % $57.95 0.57 % $65.34 $5.44 $1.8
S3  AUDUSD-M5 5.28 65.1 % $69.17 0.69 % $56.84 $4.74 $1.94

S4 EURAUD-M15 16.27 64.06 % $50.77 0.48 % $123.93 $10.33 $3.79
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MONTHLY PERFORMANCE ($)

Year Jan
2018 -19.35
2017 151.13
2016 -7.11
2015 320.75
2014 201.34
2013 90.41
2012 112.48
2011 38.48
2010 -35.31
2009 393.43
2008 120.17

STATS

Wins/Losses Ratio

AHPR

Expectancy

Stagnation in Days

Gross Profit

Largest Win

Avg Consec Wins

CHARTS

Strategy

Trades

4.77 63.01 % $104.26
4.1 66.26 % $70.45
8.12 69.9 % $48.45
55 62.67 % $73.19
1.28 55.06 % $94.5
4.37 64.22 % $86.78
25.38 72.84 % $54.37
40.47 66.72 % $ 36.56
30.92 68.15 % $63.63
31.97 69.8 % $23.01
3.11 57.28 % $74.06
5.99 62.15 % $77.42
5.37 66.22 % $124.18
11.9 60.94 % $54.56
15.48 56.44 % $36.75
4.06 60.22 % $61.68
6.21 60.31 % $182.98
45 52.76 % $188.76
Feb Mar Apr May Jun
95.46 -13.92 40.36 11.03 163.62
19.71 109.35 197.45 -18.4 -19.02
113.76 364.74 100.24 191.68 135.09
314.11 298.13 12.81 90.23 -33.9
192.24 185.21 -22.95 220.57 -28.58
86.8 -43.93 191.49 3.77 188.16
3.83 45.86 79.28 102.63 337.22
-11.79 4.78 5.83 82.81 -33.96
187.4 31.67 196.1 =253 137.3
-19.45 360.43 72.4 -50.32 219.15
162.96 257.59 -14.17 49.19 183.88
1.76  Payout Ratio (Avg Win/Loss)
0 Z-Score
1.99 Deviation
112 Stagnation in %
# of Wins 3957
$24308.31 Gross Loss $-10214.42
$114.74 Largest Loss $-79
341 Avg Consec Loss 2.7

0.99 %
0.7 %
0.48 %
0.7 %
0.93 %
0.85 %
0.52 %
0.36 %
0.57 %
0.23%
0.74 %
0.77 %
1.24 %
0.53 %
0.35%
0.62 %
1.64 %
1.86 %
Jul Aug
-8.66 0
222.48 107.83
-19.41 149.48
-80.27 71.59
-3.2 23.21
135.9 235.67
158.62 154.45
132 16.63
42.01 74
31.85 135.3
71.99 231.88
1.35
-30.55
$8.65
291 %
# of Losses
Average Win

Max Consec Wins

Avg # of Bars in Wins

$82.79
$41.84
$61.4
$51.98
$22.09
$62.35
$141.56
$142.08
$192.01
$110.27
$41.86
$68.71
$116.16
$98.59
$101.75
$36.19
$ 142

$119.98

Sep
0
163.32
-26.33
40.43
65.86
199.24
131.74
294.14
110.93
294.29

72.79

Average # of Bars in Trade

2243
$6.14
30

0

$6.9 $2.99
$3.48 $1.33
$5.11 $16
$4.33 $1.21
$1.84 $0.85
$5.19 $2.77
$11.8 $2.06
$11.84 $1.67
$15.99 $1.95
$9.2 $3.85
$3.49 $1.63
$5.72 $2.62
$9.67 $4
$8.22 $2.62
$8.49 $3.74
$3.02 $1.11
$11.84 $3.39
$10 $3.71
Oct Nov Dec YTD
0 0 0 26854
-50.5 -26.74 88.64 945.25
31.47 441.98 422.16 1897.75
283.28 -49.77 143.61 1411
238.14 189.4 -23.55 1237.69
94.99 -36.26 -4.83 1133.87
-42.38 45.42 72.14 1201.29
292.56 -1.72 289.51 1109.27
94.56 124.85 19.49 957.27
306.16 2.82 186.27 1932.33
254.82 267.62 340.91 1999.63
0
Z-Probability 99.9 %
Exposure -999999999 %
# of Cancelled/Expired 899
Average Loss $-4.55
Max Consec Losses 25
Avg # of Bars in Losses 0
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