STRATEGYQUANT X REPORT

EURUSD_Darwinex_TICK_ESTPIus07, H4, 2017.10.02 - 2025.02.28

TOTAL PROFIT #0F TRADES SuARPE RATIO RETURN /0D RATIO WINNING PERCENTAGE
$ 3003 74 77 0.74 1.96 4.6 58.44 %
oRAWDOWN % DRAWDOWN DALY AVG PROFIT MONTHLY AVG PROFIT AVERAGE TRADE
PROFIT IN PIPS 1483.5 TICKS
$652.98 0.65 % $1.11 $34.13 $39.01
YEARLY AVG PROFIT $429
YEARLY AVG % RETURN 0.43% ANNUAL % / MAX DD % R EXPECTANCY R EXPECTANCY SCORE STR QUALITY NUMBER SQN SCORE
cAGR 0.42% 0.65 0.4 4.19 2.41 0.2
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STATS
Strategy
Wins / Losses Ratio 141 Payout Ratio (Avg Win/Loss) 1.39 Average # of Bars in Trade 14.83
AHPR 0.33 Z-Score 191 Z-Probability 281%
Expectancy 39.01 Deviation $142.06 Exposure 7.83%
Stagnation in Days 1035 Stagnation in % 39.37 %
Trades
# of Wins 45 # of Losses 32 # of Cancelled/Expired 0
Gross Profit $6148.63 Gross Loss $3144.89 Average Win $136.64 Average Loss $98.28
Largest Win $289.34 Largest Loss $-329.28 Max Consec Wins 6 Max Consec Losses 4
Avg Consec Wins 1.96 Avg Consec Loss 1.39 Avg # of Bars in Wins. 14.62 Avg # of Bars in Losses 15.13
MONTHLY PERFORMANCE ($)
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2025 0 288.12 0 0 0 0 0 0 0 0 0 0 288.12
2024 33.15 0 55.08 0 284.7 54.12 -142.8 547.7 250.73 0 0 0 1082.68
2023 0 -57.92 0 187.39 -35.96 0 183.78 27.09 0 0 204.06 108.24 616.68
2022 165.83 0 0 0 0 9.62 0 -23248 0 22152 -118.52 12,96 58.93
2021 0 0 0 0 -84.77 0 0 0 135 0 0 -63.36 -134.63
2020 -173.57 0 61.98 0 -563.01 125.95 0 -109 -116.7 0 -329.28 523.07 -70.56
2019 133.15 0 0 0 0 399.7 -54.12 0 0 0 -421.1 658.85 716.48
2018 58.9 66.96 0 0 0 0 52.06 0 344.25 0 0 0 52217
2017 0 0 0 0 0 0 0 0 0 0 0 -76.13 -76.13
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