TOTAL PROFIT

$8812.34

PROFIT IN PIPS 4082.3 TICKS
YEARLY AVG PROFIT  $400.55
YEARLY AVG % RETURN 4.01 %
CAGR 291 %

|Portfolio

STRATEGYQUANT X REPORT

USDJPY_VtMarkets_UTCPlus2, H1, 2003.05.05 - 2025.08.01
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STATS
Strategy
Wins / Losses Ratio 1.1  Payout Ratio (Avg Win/Loss) 1.58  Average # of Bars in Trade
AHPR 3.83 Z-Score 0.48 Z-Probability
Expectancy 27.11 Deviation $135.24 Exposure
Stagnation in Days 1114 Stagnation in % 13.79%
Trades
# of Wins 170 # of Losses 155 # of Cancelled/Expired
Gross Profit $20782.02 Gross Loss $11969.68 Average Win $122.25 Average Loss
Largest Win $650.27 Largest Loss $-116.73 Max Consec Wins 9 Max Consec Losses
Avg Consec Wins 2.02 Avg Consec Loss 1.87  Avg# of Bars in Wins 12.97  Avg # of Bars in Losses
MONTHLY PERFORMANCE ($)

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
2025 -11427.66 524398 20631.64 -3493.92 17819.62 2205.26 -3606.71 0 0 0 0 0
2024 9646.04 2384.92 -16623.98 21917.6 6681.05 20933.96 -491.65 19941.71 292.23 24806.11 0 -100.2
2023 -1460.89 22757.56 8386.43 1612.61 34550.16 189.52 -740.42 8522.95 -1900.13 -9493.99 1718.64 -2810.32
2022  4064.96  -7759.02 629.94 20225.09 878.88  3377.68 -16124.99 7306.33 -8137.18 -564.09 -4579.85 6876.95
2021 -2692.37 -1421.08 -426.99 1807.25 20271.28 3320.18 -3066.76 -2565.21 -8911.91 19947.21 -306.57 4094.51
2020  2043.53 -15213.06 -341.53 -8526.59 1696.72 -3474.08 -9161.56 -7659.43 -4062.68 -7852.61 -7893.06 5548.19
2019 -5344.89 1046.02  16009.31 0 9224.05 -408.73 29453.07 -10212.28 -4429.97 -6004.74 11237.09 29354.45
2018 -1008.84  -4222.54 5162.08 308.72 0 18461.7 14143.44 12734.17 8308.38 -916.83 -8946.88 -3744.42
2017 7678.01 16429.35 -7009.02 5521.67 -635.24  7509.95 -1696.58 8747.67 424.21 -2301.95 -4989.68 2055.81
2016 -525.33 0 0 49000.2 -5122.71 13135 -6171.51 46507.6 887.33  6364.31 0 34934.95
2015 -6362.7 4390.5 6639.06 3874.48 -3030.85 11229.65 -5360.13  2886.05 377.6 -10309.8 7012.12 2021.93
2014 -199.38 -12048.88 18381.45 -9351.06 -1544.1 -2373.27 -5067.2 1660.72 37011.56 8874.98 126.68 -1023.64
2013 -4671.81 -2835.51 -6761.84 7788.15 38219.31 2126.46 -6367.68 -9076.11 5417.53 11070.67 -13775.3 14621.05
2012 0 -583.03 0 -9307.21 298.43 2009.17 -15286.4 10251.71 -6592.79 -5519.33 28404.21 -9297.2
2011 14027.19 3841.95 4188.89 0 -682.74 0 -8679.21 19224.91 0 -6871.96 -3629.83 -4808.97
2010 10528.34 1704.38  -2439.19 8493.67 519.1 -1012.05 0 -2476.76 156.22 -5181.17 -6541.84 1167.64
2009 3816.29 -1017.38 478.11 -9239.67 11272.56 946.07 19219.95 -3249.48 -5172.36 -986.23 0 6870.33
2008  3290.06 13378.67 2125.35 6094.3 4256.06 -1744.55 -10236.25 5835.23 0 -3663.48 192791 -2334.08
2007  5613.81 0 3049.47 34187.96 -14572.61 266.22 0 4579.2 -6273.23 0 -228.67  4145.99
2006 11.66 -5351.19 -4670.18 0 0 1707.39 4997.71  -9882.29 -1197.17 8101.25 -7542.79 25623.16
2005  7353.98 9143.21 -253.6  -523.73 -4057.9  -136.55 20987.79 -1951.72 10694.67 1598.61 6372.38 36.62
2004 -409.91 0 -6293.8 0 0 4362.18 -1901.42  9840.96 0 -6812.01 -4879.79 9776.33
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TRADES
. o Open q Close Close Sample MAE
Ticket Symbol Type Open time Brice Size time i Profit/Loss  Balance e Close type ®
2003.06.17 2003.06.18 Exit After X
1 USDJPY_ViMarkets_UTCPlus2 Buy 14:00:00 117.863 0.41 03:00:00 118.076 53.64 10053.64 IST Bars -11.90
2003.07.17 2003.07.18 Exit After X
2 USDJPY_ViMarkets_UTCPlus2 Buy 11:00:00 118.319 0.37 00-00:00 118.756 104.35 10158.00 IST Bers 49.20
2003.08.13 2003.08.14 Exit After X
3 USDJPY_VtMarkets_UTCPlus2 Buy 16:00:00 119.342 0.34 05-00-00 119.200 -43.48 10114.52 IST Bars -76.19
2003.09.12 2003.09.15 Exit After X
4 USDJPY_VtMarkets_UTCPlus2 Buy 17:00:00 117.325 0.38 06:00:00 117.280 -16.46 10098.06 IST B =39176
2003.12.10 2003.12.10
5 USDJPY_ViMarkets_UTCPlus2 Buy 10:00:00 108.452 0.33 14:00:00 108.013 -98.91  9999.15 IST SL  -97.79
2003.12.18 2003.12.18
6 USDJPY_VtMarkets_UTCPlus2 Buy 17:00:00 107.902 0.38 22:00:00 107.520 99.28  9899.88 IST SL 97.98
2003.12.19 2003.12.22
7 USDJPY_ViMarkets_UTCPlus2 Buy 18:00:00 107.972 0.38 06:00-00 107.591 -102.64  9797.23 IST SL -97.73
2004.03.30 2004.03.30
8 USDJPY_VtMarkets_UTCPIlus2 Buy 13:00:00 106.112 0.32 1600:00 105.655 -99.80  9697.43 IST SL  -98.71
2004.06.03 2004.06.03 Exit After X
9 USDJPY_ViMarkets_UTCPlus2 Buy 08:00:00 110.672 0.26 2100-00 110.880 35.62 9733.05 IST Bars -35.45
2004.06.28 2004.06.29 Exit After X
10 USDJPY_VitMarkets_UTCPlus2 Buy 2000:00 108.132 0.31 09-00:00 108.420 56.25  9789.30 IST Bers 82.03
2004.07.13 2004.07.14 .
11 USDJPY_VtMarkets_UTCPlus2 Buy 16:00:00 108.682 0.32 01:00-00 108.480 -47.77  9741.53 IST TrailingStop ~ -43.63
2004.08.13 2004.08.13
12 USDJPY_VtMarkets_UTCPlus2 Buy 03:00:00 111.532 0.33 15:00:00 111.096 -98.24  9643.29 IST SL | -97.12
2004.10.04 2004.10.05 Exit After X
13 USDJPY_VtMarkets_UTCPlus2 Buy 14:00:00 110.982 0.39 03:00:00 110.910 -24.00  9619.29 IST Bars -53.18
2004.10.05 2004.10.06 Exit After X
14 USDJPY_ViMarkets_UTCPlus2 Buy 18:00:00 111122 04 07:00:00 111.100 11.12  9608.17 IST s 43.74
2004.12.29 2004.12.30 Exit After X
15 USDJPY_VtMarkets_UTCPlus2 Buy 16:00:00 103.972 0.41 05-00-00 103.840 -49.66  9558.51 IST Bars -75.28
2005.01.04 2005.01.05 Exit After X
16 USDJPY_VtMarkets_UTCPlus2 Buy 12:00:00 103.652 0.29 01-00-00 104.450 152.46  9710.97 IST Bars -70.86
2005.01.20 2005.01.21 Exit After X
17 USDJPY_VtMarkets_UTCPlus2 Buy 11:00:00 103.032 0.34 00-00-00 103.390 77.76  9788.73 IST Bars -80.78
2005.01.28 2005.01.31 Exit After X
18 USDJPY_VtMarkets_UTCPlus2 Buy 18:00:00 103.552 0.33 07:00-00 103.510 -13.63 9775.11 IST EEiS -67.27
2005.02.07 2005.02.08 Exit After X
19 USDJPY_VtMarkets_UTCPlus2 Buy 16:00:00 104.472  0.35 05-00-00 104.950 108.40  9883.50 IST Bars -33.55
2005.02.16 2005.02.17 Exit After X
20 USDJPY_VtMarkets_UTCPlus2 Buy 18:00:00 105.452 0.36 07-00-00 105.250 -60.61  9822.89 IST Bars -66.10
2005.02.24 2005.02.25 Exit After X
21 USDJPY_ViMarkets_UTCPlus2 Buy 12:00:00 104.972 0.36 01:00-00 105.380 94.49  9917.38 IST Bars -66.10
2005.03.17 2005.03.18 Exit After X
22 USDJPY_ViMarkets_UTCPlus2 Buy 16:00:00 104.732  0.43 05-00-00 104.560 -55.49  9861.89 IST Bars -78.95
2005.05.31 2005.05.31
23 USDJPY_VitMarkets_UTCPlus2 Buy 14:00:00 108.192 0.43 17:00:00 107.852 -100.15  9761.74 IST SL  -98.68
2005.06.27 2005.06.27 Exit After X
24 USDJPY_VtMarkets_UTCPlus2 Buy 01.00:00 109.232 0.39 14:00:00 109.260 6.04 9767.79 IST Bars -26.85
2005.07.14 2005.07.15 Exit After X
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