STRATEGYQUANT X REPORT

XAUUSD_VtMarkets_UTCPlus2, H1, 2003.05.05 - 2025.08.01

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING PERCENTAGE
$ 12699.1 949 0.93 1.44 13.87 52.79 %
: DRAWDOWN % DRAWDOWN DAILY AVG PROFIT MONTHLY AVG PROFIT AVERAGE TRADE
PROFIT IN PIPS 10588.1 TICKS
$915.85 4.97 % $1.56 $ 47.56 $13.38
YEARLY AVG PROFIT $577.23
YEARLY AVG % RETURN 5.77 % ANNUAL % / MAX DD % R EXPECTANCY R EXPECTANCY SCORE STR QUALITY NUMBER SQN SCORE
cAGR 38% 0.76 0.21 8.76 1.47 0.6
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STATS

Wins / Losses Ratio
AHPR
Expectancy

Stagnation in Days

Gross Profit $41863..

Largest Win $199

Avg Consec Wins

MONTHLY PERFORMANCE ($)

Year Jan Feb
2025 -10864.56 1971.54
2024 -12359.04 -16105.92
2023 3160.33 -4528.15
2022 13165.18 12366.8
2021 -339.36  -11279.74
2020 632.57 19463.91
2019 21943.97 2647.44
2018 -5612.76 11287.02
2017 -4542.63 -3945.03
2016 -8260.54 4959.9
2015 17436.39 1945.83
2014 11469.63 -8951.18
2013 -395.91 -1945.88
2012 33422.89 -4816.37
2011 16680.69 -684.98
2010 31922.92 24343.99
2009 20443.7 26295.28
2008 21642.21 7562.41
2007 6593.08 13610.39
2006 14128.91 5116.94
2005 0 0
2004 -1355.61 12463.74
2003 0 0

CHARTS

Strategy
112 PayoutRatio (Avg Win/Loss) 128  Average # of Bars in Trade 474
5.52 Z-Score -0.56 Z-Probability 71.23%
13.38 Deviation $91.3 Exposure 0.48 %
723 Stagnation in % 8.91%
Trades
# of Wins 501 # of Losses 448 # of Cancelled/Expired 1
25 Gross Loss $29164.15 Average Win $83.56 Average Loss $65.1
.63 Largest Loss $-128.73 Max Consec Wins 8 Max Consec Losses 7
215 Avg Consec Loss 1.93 Avg # of Bars in Wins 5.25 Avg # of Bars in Losses 416
Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
-3478.26 8458.69 -549.33 -9425.15 1150.34 0 0 0 0 0 -12736.73
8905.74 2262.72 -4974.95 10937.65 4458.53 4535.29 603.69 -1710.41 -2709.02 -4086.85  -10242.57
12915.37 -5764.06  12866.43 5492.93 772435  -12571.48 -4256.07 21001.6 119223 18088.03  50602.88
-7162.27 463.43 -4880.45 1888.28 -5707.74 136.49 -9244.03 -8644.96 12703.57 18825.21 23909.51
2182.59 3440.81 1163.97 571.43 -6063.42 -7967.65 16821.01 -3352.48 -6020.62 -2018.52  -12861.98
4448.22 -4844.77 2789.2 1411.65 2751.09 7226.04 1597.42 0 261.31 6096.37 41833.01
-3917.88 -9553.64  15935.52 -1404.85  18105.62 42055.3  -10155.89 -4185.87 <1453 1852241  88539.13
-24293.96 10084.96 -25091.71 -6035.89 3741.73 11398.44 27.15 24811.63 12716.62 3429.94 16463.17
12356.46 23688.14 -4782.98 22696.49 5654.63 -9837.48 -10586.01 6384.2 471269  -17788.48 24010
12897.06 -4332.07 -3771.57 21492.53 -13844.98 3984.05 8775.64  -13220.13 9293.52 9543.7 27517.11
-11385.02 29018.56 -8017.88 -3693.78 -4634.23 -865.15 2969.95 -49.53  -6480.48 -7729.09 851557
-4765.41 8968.99 12858.15 19710.57 -16208.23 14898.5 -8311.33 -3500.22 11511.32 -10369.77 27311.02
3620.73 19082.15 1015.82 3347.96 -1516.3 -9511.14 23394.96 -16013.44 51529  -19690.56 1903.68
-1943.18 4845.31 -2831.31 884238  -14673.76 5097.02 20708.84 12534.41 11210.98 -16284.74 56112.47
-5455.28 411178 -1040.55  -11291.58 -4607.96 32541.2 2072.45 51.31  -11932.1 -8099.73  12345.25
-2885.58 16110.35 -5198.06 -657.08 11729.4 18665.87 142711 2375.91 13014.91 19242.78  142936.51
5890.49 14335.06 6830.61 -212.01 807.24 1335.03 12151.6 4860.5 -763.25 7379.55 99353.8
4023.03 820.1 14366.56 13731.94 -15755.49 7144.29 6529.44 6438.98 19314.81 8336.33 94154.61
-5480.24 -5904.29 8999.61 -9389  -3310.26 7369.47 379785 1417015 2529221 2436155 12274127
-618.16 20897.31 10436.29 -6115.37 -1804.9 -4914.66 -354.32 15022.01 5207.02 -10778.25 46222.82
3972.63  -10345.29 0 -3372.7 -6480.46 -705.14 -5514.27 6615.53 -9621.79 1223.94  -24227.55
10753.19 5646.43 -892.23 0 0 -405.37 -5411.77 4530.03 0 -188.6 25139.81
0 547805 2119.35 0 -928.14 507.54 626256  -12812.91 0 626.45
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PIL Growth by duration Trades by hour
Short ProfitlLoss Trades by duration
open Close  Close Sample MAE
size ProfitLoss  Balance Close type
price time price type ®
35181 04 20030514 352.93 5213 10052.13 igr  ExitAferX -6.10
23:00:00 Bars
3670 047 20030519 357.70 4540  10097.53 jsT  ExtAterX -5.26
11:00:00 Bars
36323 045 20030520 366.00 10233 10199.86 g7 ExitAfter X 1017
04:00:00 Bars
36857 037 20030523 369.65 3870 10238.56 js7  ExitAfterx -16.98
18:00:00 Bars
36701 035 20030530 366.00 3339 10205.17 g7 ExitAfterX -37.45
09:00:00 Bars
36443 04 20030609 361.98 9936 1010581 IsT SL -98.00
18:00:00
35649 041 20030616 360.08 14375 10249.56 jgT  ExitAfterx 7.01
10:00:00 Bars
37499 032 20030829 373.98 3341 1021615 Sl Al -37.25
21:00:00 Bars
3gs0a 03z 20080922 386.61 4915 10265.30 igT  ExitAferX 1757
09:00:00 Bars
365 034 20031024 388.13 4916 1031447 i EXtAfterX -25.00
21:00:00 Bars
agse1 034 2003102 386.16 17.54 1033201 igT  EritAferX -63.82
22:00:00 Bars
g1 o3 20031L0S 38152 4272 10289.29 i EdtAterX -65.67
12:00:00 Bars
glos o3 2003LO7 382.40 3258 10321.87 igT  ExitAfter -43.26
23:00:00 Bars
39676 02 20031118 396.87 213 10324.00 js7  ExitAfterx 7174
23:00:00 Bars
39625 028 20031120 30425 56,95  10267.05 igT ExitAfterX -89.96
17:00:00 Bars
39588 029 2003421 39246 10017  10166.88 IsT SL -99.18
18:00:00
9688 o031 200327 395.73 7967 10087.21 jgr  ExitAlterX -44.08
01:00:00 Bars
39781 034 20031128 397.70 490 1008231 jg7  EXtAfterX 4216
17:00:00 Bars
41721 a7 2004010 416.31 4390  10038.42 igr  ExitAferX -68.06
08:00:00 Bars
42209 o031 20040108 42330 3646 1007487 i EXtAfterX 7043
21:00:00 Bars
0864 03 2004012 409.25 17.28 1009215 igT  ExitAferX 0.00
23:00:00 Bars
30949 031 20040200 402.69 9815  10190.30 iy | B 0.00
210000 Bars
a0063 o3 20040212 41057 1440 10175.90 igT  ExitAfterX 3078
00:00:00 Bars
307 032 20040217 41373 2003 10195.93 jsT  ExitAfterx 5091
13:00:00 Bars
9626 03 20040308 400.80 13518 1033111 igT  ExitAfter X 0.00
21:00:00 Bars
42066 032 20040326 42114 1427 10345.38 [ A 4557
21:00:00 Bars
382.86 0.26 2004.04.29 385.93 78.94 10424.32 IST Exit After X 0.00
21:00:00 Bars
38174 028 20040512 38251 2061 1044493 jg7  EXtAfterX -61.99
17:00:00 Bars
2004.05.21 Exit After X
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price level
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The trade list was shortened to 1000 rows (total 59531) to reduce file size.



