STRATEGYQUANT X REPORT

CHFJPY_VtMarkets, H4, 2003.08.04 - 2025.09.25
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Y H1 AV MAGIC 4.23 21: GBPJPY_M1_M1_UTCPlus02/H1
CNH SELL H1 MAGIC 2.6.14: USDCNH_ViMarkets/H1
¥ H1 AV MAGIC 4.76.18: USDJPY_ViMarkets_UTCPlus2/H1

. CHFJPY BUY H4 A V. MAGIC 4.4.1%: CHFJPY_ViMarkets/H4
. CrossCheck_HigherPrecision(2)

CrossCheck_HigherPrecision(3)
. CrossCheck_HigherPrecision(4)

. XAUUSD BUY H1 A V. MAGIC 1.8.21: XAUUSD_ViMarkets_UTCPlus2/H1 . CrossCheck_HigherPrecision(5)
STATS
Strategy
Wins / Losses Ratio 112 Payout Ratio (Avg Win/Loss) 1.22 Average # of Bars in Trade 6.41
AHPR 19.84 Z-Score 1.62 Z-Probability 5.26 %
Expectancy 920 Deviation $7943.48 Exposure 27.04 %
Stagnation in Days 484 Stagnation in % 5.92 %
Trades
# of Wins 2619 # of Losses 2340 # of Cancelled/Expired 1
Gross Profit $ 17016100 Gross Loss $ 12453842 Average Win $6497.17 Average Loss $5322.15
Largest Win $122093.06 Largest Loss $-13456.38 Max Consec Wins 11 Max Consec Losses 9
Avg Consec Wins 2.07 Avg Consec Loss 1.85 Avg # of Bars in Wins 7.07 Avg # of Bars in Losses 5.67
MONTHLY PERFORMANCE ($)

Year Jan Feb Mar Apr May Jun Jul Aug Sep oct Nov Dec YTD
2025 -8425 134435 64423.15 28132.94 4692.66 21809.09 -7292.1 24087.9 14693.17 0 0 0 155565.31
2024 -1789.73 37097.44 33670.81 56706.9 5400.96 1856.7 46613.64 34478.22 17550.04 12372.47 -5643.96 -2837.24  235476.25
2023 37159.45 45127.16 77491.09 48598.02 45390.32 78243.99  -17689.79 -6510.84  -44381.62 32532.32 7728314 44808.19  418051.43
2022 -10240.17 17426.34  -40209.34 42560.01 2049.72 52764.63  -34591.24 41337.53 25042.29 1136.88 16038.82 20576.28  133891.75
2021 -732.31 8446.23 9563.18 1800.71  121703.81 -30378.63 15364.82 -41275.38  -28165.05 70998.87  -11692.41 61126.42  176760.26
2020  79145.61 -1606.79 15486.05  -20150.01 25071.1 19427.13  101798.97 -719.57  39356.01 3342043  -46228.71 62483.68 307483.9
2019  34169.51 19753.16  106248.64  -26839.36 2761.74 46011.69 296.43  -43509.01 27856.69 2326.83 -129.21 44153.91  213101.02
2018 712639 977624  -1950.75  -1943.76  -33290.54  39286.66 406337 6243218 -34231.08 3192941  -33121.8  60389.57 21117373
2017  46306.41 28072.02 -19966.4 7176.39 43531.3 49930.76 -9696.07 46950.13  -32080.66 4171411 -31642.73 79476.45 24977172
2016 -2864.19 27053.49 40114.02 59135.83  -24344.94  119547.95 -1176.1  110863.15  -11763.99 -2088.22  -13011.82 54323.72  355788.89
2015 87041.2 -20939.28 -36116.61 50278.57  -30664.43 3065.47  -25844.33 71334.23 40175.31  -32443.61 -5653.98  -13201.38 87031.16
2014 -3140.12  -45357.76 36226.72  -51588.59 2227.21 81010.97 17666.91 -28277.62 52509.89 30383.32 87463.69 12458.59  191583.21
2013  96557.65 -10266.34 26940.47 79408.23 44569.35 -8899.7 -2296.12 48748.32 36684.87 -12307.84  -28090.23 20184.37  291233.03
2012 89689.18 32905.22 55833.8 31278.75  -20261.65 32347.67 -45451.05 77408.97 76905.76 36899.75 93111.38  -26878.74  433789.05
2011 104769  43951.12 548347  16794.33 171388  -26538.79  24856.57 81481.1  48797.57 362347  -6798.18 -34168.49  217709.1
2010 4625171 -12657.46  34818.06  94171.62 -2974859  60488.25  27333.68 -4035.87  46005.17 161429  -7717.04  -2856.33  253667.49
2009 27383.54 16944.49 29782.27 -2852.31 42848.93 17288.97 49096.89 -23999.2  -32772.78 24288.94 8612.52 23188.55 179810.81
2008  24784.82 29854.41 23016.56 21204.38 29109.86 22122.65  -13246.36 3865.31 -2509.19 16837.84 3226.75 26663.05  184930.08
2007 -5617.72  -11475.24 -6796.99 67731.64  -24355.43 16973.46 17103.25 -3317.4  37553.48 14239.36 -5126.72 36033.78  132945.47
2006 3719.53 9414.33 28717.75 -9772.48 952.27 19166.57  -28280.37 13765.41  -11476.55 27616.05 487217 24835.28 83529.96
2005 122433 4494452 3503.27 -15066.84 -11656.17 -5879.05 6301.51 -9378.82 4406.49 25499.71 4092.33 -8598.71 50411.54
2004 6010.16 442729  -16659.69 7879.83 -2137.84 600.63  -10256.76 32120.87  -14531.96 4551.87 15866.03 239.1 28109.53
2003 0 0 0 0 10291.34 -4684.19 9603.45 614473 -2948.65 231559 -31112.92  -40006.08  -29556.42
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TRADES
Ticket symbol  Type
72 XAUUSD_ViMarkets_UTCPlus2 Buy
72 XAUUSD_ViMarkets_UTCPlus2 Buy
84  XAUUSD_VtMarkets_UTCPIlus2 Buy
89  XAUUSD_VtMarkets_UTCPlus2 Buy
128  XAUUSD_VtMarkets_UTCPlus2 Buy
133 XAUUSD_ViMarkets_UTCPIlus2 Buy
136 XAUUSD_VtMarkets_UTCPIlus2 Buy
141 XAUUSD_VtMarkets_UTCPlus2 Buy
159  XAUUSD_VtMarkets_UTCPlus2 Buy
165 XAUUSD_ViMarkets_UTCPlus2 Buy
284 XAUUSD_VtMarkets_UTCPlus2 Buy
290 XAUUSD_VtMarkets_UTCPlus2 Buy
420  XAUUSD_VtMarkets_UTCPlus2 Buy
426 XAUUSD_VtMarkets_UTCPIus2 Buy
1 USDJPY_VtMarkets_UTCPlus2 Buy
1 USDJPY_VtMarkets_UTCPlus2 Buy
2 USDJPY_ViMarkets_UTCPlus2 Buy
2 USDJPY_VtMarkets_UTCPIlus2 Buy
1142 XAUUSD_VtMarkets_UTCPlus2 Buy
1148  XAUUSD_VtMarkets_UTCPlus2 Buy
3 USDJPY_ViMarkets_UTCPlus2 Buy
3 USDJPY_VtMarkets_UTCPlus2 Buy
1609  XAUUSD_ViMarkets_UTCPlus2 Buy
1615  XAUUSD_VtMarkets_UTCPlus2 Buy
1645  XAUUSD_VtMarkets_UTCPIlus2 Buy
1651  XAUUSD_VtMarkets_UTCPlus2 Buy
1 CHFJIPY_ViMarkets Buy
1 CHFJIPY_VtMarkets Buy
1749 XAUUSD_ViMarkets_UTCPIus2 Buy
1754  XAUUSD_ViMarkets_UTCPlus2 Buy
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price time
2003.05.14 186 4608 20030514
17:00:00 23:00:00
2003.05.14 35208 apos 20030514
17:02:00 17:29:00
2003.05.15 2003.05.15
13:00:00 3352 4608 18:00:00
2003.05.15 2003.05.15
. 46,
13:00:00 e 18:16:00
2003.05.19 36326  agay 20030520
21:00:00 04:00:00
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1
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2003.06.09 36507 3006 2003.06.09
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16:59:00 b 18:00:00
2003.06.17 117863 aLgs 20030618
14:00:00 03:00:00
2003.06.17 117886 arel 20030618
14:00:00 03:00:00
2003.07.17 L8319 3743 20030718
11:00:00 00:00:00
2003.07.17 2003.07.18
11:00:00 SR S 00:00:00
2003.07.28 36410 4255 2003.07.28
16:00:00 20:00:00
2003.07.28 364.27 4255 2003.07.28
16:33:00 20:02:00
2003.08.13 19342 aass 20030814
16:00:00 05:00:00
2003.08.13 2003.08.14
16:00:00 R 05:00:00
2003.08.27 6808 3378 20030827
15:00:00 18:00:00
2003.08.27 36825 aa7s 20030827
15:36:00 18:15:00
2003.08.29 2003.08.29
15:00:00 a7s6z 3125 19:00:00
2003.08.29 2003.08.29
.7 d
15:39:00 e | e 19:08:00
2003.09.04 277400 o00p 20030909
20:00:00 . : 04:00:00
2003.09.04 . 005 20030909
20:00:00 : : 04:00:00
2003.09.05 37653 a0p1 20030005
16:00:00 22:00:00
2003.09.05 2003.09.05
16:41:00 S 17:28:00
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sample
Profit/Loss Balance Close type
type
477389 1004773.88 jsT  ExitAfterx
Bars
1015603 989843.04 1sT sL
-2644.99  1002128.88 IST  TrailingStop
-342835 98641563 IST  TrailingStop
975467  1011883.56 jsT  ExitAfterx
Bars
901568 99543131 jgT  ExitAfterX
Bars
-10140.16  1001743.44 IsT sL
-10140.16 98529113 IST sL
1413065 101587406 jg7  ExitAfterx
Bars
1350114 998792.25 jgT  ExitAferX
Bars
-5682.72 1010291.31 IST  TrailingStop
615307 99263919 IST  TrailingStop
41013216 1000159.19 1sT sL
-10132.16  982507.06 IsT sL
5447.97  1005607.13 oos1 ~ EXftAferx
Bars
4798.05  1004798.06 Cosll IELAEES
Bars
1055657  1016163.69 oosy  ExtAferx
Bars
9970.14  1014768.19 oosy ~ ExtAferx
Bars
-953.12 1015210.56 IST  TrailingStop
-1676.47 98083056 IST  TrailingStop
441791 101079269 oosp ~ EtAferx
Bars
495143 100981675 oos1 ~ ExitAferx
Bars
15356.39  1026149.06 IsT PT
15356.39  996186.94 1sT PT
479375 1021355.31 IST  TrailingStop
-5325.00 99086194 IST  TrailingStop
Exit After X
690639  1027887.13  0OS1
Bars
Exit After X
7107.00 100710700  OOSL
Bars
-374.60  1020980.69 jgT  ExitAferx
Bars
-1010222 98075075 IsT sL
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Stop Loss
price level

349.69000

349.85999

351.35001

351.51999

360.95999

361.13000

366.87000
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Profit Target
price level
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356.87000
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366.82001
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97.817

97.840

745.88

746.05

744.94

745.11

765.06

765.23

95.787

95.810

821.74

8.4

8.4

14.78

17.96

17.95

8.06

2008.10.24
19:00:00

2008.10.24
19:19:00

2008.10.30
04:00:00

2008.10.30
04:00:00

2008.11.04
23:00:00
2008.11.04
23:00:00

2008.11.07
00:00:00

2008.11.07
00:38:00

2008.11.06
17:00:00

2008.11.06
17:42:00

2008.11.10
08:00:00

2008.11.10
08:00:00

2008.11.12
12:00:00

2008.11.12
12:00:00

2008.11.10
17:00:00
2008.11.10
16:59:00
2008.11.13
18:00:00
2008.11.13
18:08:00
2008.11.13
21:00:00
2008.11.13
21:47:00

2008.11.14
0:00:00

2008.11.14
04:14:00

2008.11.14
17:00:00

2008.11.14
17:39:00

2008.11.19
17:00:00

2008.11.19
17:00:00

2008.11.21
17:00:00

2008.11.21
17:37:00
2008.11.25
04:00:00
2008.11.25
04:00:00

2008.11.25
16:00:00

736.39

736.56

87.45000

87.45000

766.00

766.00

82.60759

82.58084

747.74

747.74

746.93

746.93

82.04500

82.04500

751.19

751.36

713.53

713.70

73157

731.74

96.816

96.839

739.39

739.39

760.94

761.11

781.45

781.62

96.585

96.585

820.38

15428.70

15428.70

15256.93

15323.80

7336.14

7214.42

-9086.58

-9086.58

-5737.21

-5862.67

-2264.86

-2393.89

-5942.76

-5875.89

-10018.09

-10018.09

-10025.53

-10025.53

15419.04

15419.04

-10177.73

-10191.50

-5408.40

-5549.33

15407.19

15407.19

15407.35

15407.35

9441.75

9157.82

-1123.56

1405223.50

1090595.25

1420480.38

1145806.25

1427816.50

1097809.63

1412992.75

1136719.63

1422079.38

1091947.00

1410727.88

1089553.13

1394767.00

1130843.75

1400709.75

1079535.00

1384741.50

1069509.50

1400160.50

1084928.50

1389982.75

1063506.75

1384574.38

1079379.25

1399981.63

1094786.38

1415389.00

1110193.75

1424830.75

1072664.63

1423707.13

IST

IST

00s1

00s1

IST

IST

00s1

00s1

IST

IST

IST

IST

00s1

00s1

IST

IST

IST

IST

IST

IST

00s1

00s1

IST

IST

IST

IST

IST

IST

00s1

00s1

IST

PT
PT

Exit After X
Bars

Exit After X
Bars

Exit After X
Bars

Exit After X
Bars

SL

SL

TrailingStop

TrailingStop

Exit After X
Bars

Exit After X
Bars

Exit After X
Bars

Exit After X
Bars

SL
sL
sL
sL
PT
PT
SL
sL
TrailingStop
TrailingStop
PT
PT
PT

PT

Exit After X

Bars

Exit After X
Bars

TrailingStop

-6473.56

-6578.45

-3880.00

-3813.12

-1192.86

-1314.58

-9086.02

-9086.02

-5712.12

-5837.58

-4642.80

-4771.83

-6930.00

-6863.13

-9990.96

-9990.96

-9995.85

-9995.85

-1932.84

-2230.20

-9986.48

-9999.99

-5380.21

-5521.14

-1834.46

0.00

-1590.10

-1660.85

-1938.60

-1096.16

15449.68

15449.68

16682.50

16749.38

8216.10

8094.38

257.50

324.38

3386.68

3261.22

1776.06

1647.03

1157.50

1224.38

2398.79

2263.13

184.20

35.79

15447.60

15447.60

2573.94

2347.65

3098.80

2957.87

15440.00

15440.00

15439.38

15439.38

19796.86

19507.16

5707.29

4h
om

3h

2d
8h
om

2d
8h
om

6h
om

5h

2d
an
om
2d
an

2h
om

1h

6h
om

5h

2d
8h
om

2d
8h
om

2h
om

2h
2m

1h
om

43m
Os

2h
om

2h
m

13h
om

13h
om

1h
om

695.15002

695.32001

77.79546

77.76871

741.77002

741.94000

82.60759

82.58084

741.94000

742.10999

736.71997

736.89001

81.34377

81.31702

751.19000

751.35999

713.53003

713.70001

701.28003

701.45001

96.81600

96.83900

733.83002

734.00000

734.58002

734.75000

754.45001

754.62000

94.96200

94.98500

809.34003

736.39001

736.56000

-100000000.00000

-100000000.00000

777.28003

777.45001

-100000000.00000

-100000000.00000

776.40002

776.57001

770.21997

770.39001

-100000000.00000

-100000000.00000

783.04999

783.21997

742.67999

742.84998

73157001

731.73999

-100000000.00000

-100000000.00000

764.51001

764.67999

760.94000

761.10999

781.45001

781.62000

-100000000.00000

-100000000.00000

840.90997

The trade list was shortened to 1000 rows (total 9932) to reduce file size.



