TOTAL PROFIT

$211122.44

PROFIT IN PIPS  156455.86 TICKS

YEARLY AVG PROFIT

CAGR

# OF TRADES

STRATEGYQUANT X REPORT

GBPJPY_M1_M1_UTCPlus02, H1, 2003.08.04 - 2025.08.25
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$20174.22
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114

RAWDOWN

44.43 %
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0.14

PROFIT FACTOR RETURN / DD RATIO WINNING PERCENTAGE
1.31 10.46 56.1 %
DAILY AVG PROFIT MONTHLY AVG PROFIT AVERAGE TRADE
$26.2 $799.7 $71.57
R EXPECTANCY SCORE STR QUALITY NUMBER SQN SCORE
18.4 1 1.47
r

-400,000
-1,004,660

|. porifolio [ Strateay 4.23.21(1) - Improved 5.1.15 |

Strategy
Wins / Losses Ratio 1.28  Payout Ratio (Avg Win/Loss) 1.03  Average # of Bars in Trade 4.4
AHPR 91.79 Z-Score 1.89 Z-Probability 294 %
Expectancy 71.57 Deviation $715.36 Exposure 0.42 %
Stagnation in Days 903 Stagnation in % 11.22 %
Trades
# of Wins 1655 # of Losses 1295 # of Cancelled/Expired 0
Gross Profit $ 886062.25 Gross Loss $ 674939.81 Average Win $535.39 Average Loss $521.19
Largest Win $4059.4 Largest Loss $-4472.57 Max Consec Wins 14 Max Consec Losses 8
Avg Consec Wins 22 Avg Consec Loss 1.72 Avg # of Bars in Wins 4.27  Avg# of Bars in Losses 4.57
MONTHLY PERFORMANCE ($)

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2025 202879.76 136708.02 368577.05 355926.21 -229520.86 17346.86 23499.93 107763.02 0 0 0 0 983179.98
2024 209673.1 81228.8  -7783.68 43051.89  -3995.44 -198804.08 133931.56 335320.58 88020.51 -417504.19 -51256.18 82708.48 294591.35
2023 38914.77 27000.43 330996.09 80695.98 -46997.19 215592.45 123603.7 114353.01 -3626.79 -92199.05 153282.05 -80482.82 861132.62
2022 96415.64 61774.99 -177433.38 197004.34 -118874.42 137343.82 12168.27 82608.27 97829.16 136214.38 68112.17 188620.52 781783.76
2021 50365.89 48539 -15378.12 -44046.32 65777.93 -23171.83 114254.05 -38448.2 -12168.23 53709.1 -88717.66 175582.2 238244.19
2020 39512.06 131446.19 247531.65 27896.32 -13470.62 12585.54 133758.42 -65910.09 140368.15 4418.82 -35626.58 244308.55 866818.41
2019 -46019.33 -840.73 -92718.53 60414.29 12140.81 106631.3 -132110.05 -74069.39 -56354.96 -67222.92 53911.21 98429.48 -137808.82
2018 -103795.45 38047.63 -28148.73 -61780.83 -13021.77 61870.19 201842.26 -46901.65 -42875.58 71526.91 -76128.44 101659.18 102293.71
2017 9987.95 -17760.06 -62734.18 28448.42 102958.12 110845.03 16138.31 75159.15 -155202.12 -57301.3 145608.16 -79962.1 116185.36
2016 -142531.93 152249.84 -75754.73  10272.53 239897.91 527242.87 99811.88 184674.72 -11694.94 -35688.31 55786.03 409891.35 1414157.21
2015 60974.88 118260.18 -52252.68 143146.86 106853.72 -53046.51 -7352.18  13185.64 123748.92 201.95 -14278.94 123071.53 562513.36
2014 -120847.46 -192576.7 -50587.21 -174721.21  34985.84 111312.73 4427.04 13479.95 15512458 66531.81 -51538.13 -122249.44 -326658.21
2013 129344.66 -150454.44  245903.8 -107619.73  69141.21 -44758.88 40339.01 219902.24 26139291 -21893.04 49746.92 -160699.44 530345.22
2012 91528.84 10758.83 253205.68 240796.61 -90856.88 106413.28 -137896.83 25728.81 98118.39 137533.92 170755.06 -21364.49 884721.22
2011 -30207.93 1055.41 178558.74 -71503.13 253444.16 -33199.17 -79486.03 134418.83 281405.75 232778.76 38726.44 3373.89 909365.71
2010 166597.49 -53781.57 62274.21 154158.86 13410.19 311315.47 142079.93 -139820.69 28285.08 -18543.43 -25492.16 10632.74 651116.11
2009 146664.87 50696.19 124238.34 146867.55  -1103.35 39139.26 72667.45 -3612.16 5016.24 -130669.59 -9944.85 119787.76  559747.7
2008 -24414.97 352716.16 -538273.66 679345.89 274267.2 215370.44 249259.64 104021.2 -138032.1 -414434.11 170366.35 -36502.65 893689.38
2007 334314.97 238893.58 -54758.29 103986.29 45340.6 350561.74 -168439.18 -68663.9 82803.78 441929.93 -365862.01  178358.7 1118466.22
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Short Profit/Loss
Open time Opell Size Clpse Cloes Profit/Loss Balance
price time price
2003.08.08 2003.08.08
18:00:00 191.566 0.01 22:00:00 190.570 -1344.62 8655.38
2003.08.11 2003.08.11
18:00:00 189.796 0.01 20:00:00 190.597 1081.30 9736.68
2003.08.13 2003.08.13
08:00-00 190.433 0.01 13:00-00 190.559 170.08 9906.76
2003.08.14 2003.08.14
08:00-00 191.803 0.01 13:00-00 191.830 36.43 9943.19
2003.08.18 2003.08.18
18:00:00 190.023 0.01 23:00:00 189.971 -70.23 9872.96
2003.08.19 2003.08.19
18:00:00 189.217 0.01 20:00:00 188.244 -1313.57 8559.39
2003.08.21 2003.08.22
18:00-00 186.250 0.01 14-00-00 185.659 -797.78 7761.61
2003.08.26 2003.08.26
18:00:00 184.454 0.01 23:00:00 184.062 -529.23 7232.38
2003.08.29 2003.08.29
08:00-00 184.542 0.01 13:00-00 185.087 735.72 7968.09
2003.09.01 2003.09.01
18:00-00 183.000 0.01 23:00-00 182.969 -41.90 7926.19
2003.09.03 2003.09.03
18:00:00 182.117 0.01 23:00:00 182.101 -21.65 7904.55
2003.09.05 2003.09.05
08:00:00 185.124 0.01 13:00:00 184.933 -257.87 7646.68
2003.09.08 2003.09.08
08:00:00 186.243 0.01 13:00:00 185.553 -931.53 6715.14
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2009.12.31
08:00:00

2010.01.01
08:00:00

2010.01.05
18:00:00

2010.01.07
08:00:00

2010.01.08
08:00:00

2010.01.12
18:00:00

2010.01.14
08:00:00

2010.01.15
18:00:00

2010.01.19
08:00:00

2010.01.20
08:00:00
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08:00:00
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08:00:00
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18:00:00
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18:00:00
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146.737

147.277

148.697

147.197

149.492

147.667

148.377

148.582

145.472
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144.347

142,552

139.797

139.562

140.477

140.162
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13:00:00
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23:00:00
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08:00:00
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23:00:00
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13:00:00

2010.02.11
23:00:00
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146.625

148.076
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147.050

149.710

147.655

148.780

147.855

146.462

147.079

144.680

141.454

138.490

139.280

140.570

140.825

141.125

142.695

142.540

138.920
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133515

133.340
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1372.92
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-380.73
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368.53
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131.31500

131.33501

130.90700

129.75999

128.32300

129.06300

129.49899

128.37300

127.38900

126.84200

125.98300

129.90100

130.73801

130.58200

128.86800

130.31900

129.42300

134.03600

134.28799

133.32201

133.00200

134.23000

134.03200

132.81900

132.78200

132.30200

131.14500

129.71500

130.35500

130.75999

129.64200

128.74400

128.19800

127.31300

The trade list was shortened to 1000 rows (total 188681) to reduce file size.



