History Quality 9% | |
Bars 59024 Ticks 490296090  Symbols 1
Initial Deposit 10000.00
Total Net Profit 1448602 Balance Drawdown Absolute 2093 Equity Drawdown Absolute 28341
Gross Profit 5454036  Balance Drawdown Maximal 1456.01(9.62%  Equity Drawdown Maximal 155146 (10.22%)
Gross Loss -4005434  Balance Drawdown Relative 9.62%(1456.01)  Equity Drawdown Relative 10.22% (1 551.46)
Profit Factor 136 Expected Payoff 1378 Margin Level 1607.22%
Recovery Factor 934 Sharpe Ratio 52 Z-Score 1.2 (T1.75%)
AHPR 10009 (0.09%) LR Correlation 097 OnTester result 0
GHPR 10009 (0.09%) LR Standard Error 859.59
Total Trades 1051 Short Trades (won %) 0(0.00%  Long Trades (won %) 1051 (54.14%)
Total Deals 2102 Profit Trades (% of total) 569 (54.14%)  Loss Trades (% of total) 482 (45.86%)
Largest  profit trade 75573 losstrade -179.00
Average  profittrade 9585 losstrade -83.10
Maximum  consecutive wins (5) 16(178496)  consecutive losses (5) 8(-808.31)
Maximal  consecutive profit (count) 178496(16)  consecutive loss (count) -808.31(8)
Average  consecutive wins 2 consecutive losses 2
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X Correlation (Profits, MFE) 0.88 Correlation (Profits, MAE) 0.65 Correlation (MFE,MAE) 0.4457
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Minimal position holding time 0:00:12  Maximal position holding time 30:10:37  Average position holding time 1:40:41
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