QUANT ANALYZER REPORT

Symbol
Initial deposit

Parameters

TOTAL PROFIT

$ 1193.96 >

# OF TRADES

Lt-Reversal Trender 110
Source: MT4Report

EURUSD Period

5000.0

H1:29.07.2002 - 05.08.2002

SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO  WINNING %
5.84 0 0 100 %

PROFIT IN PIPS 196.2 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT  MTHLY AVG PROFIT AVERAGE TRADE
YRLY AVG PROFIT  $ 14327.52 $0 0% $132.66 $1193.96 $198.99
YRLY AVG % RET 286.56 %
CAGR 23.88 % ANNUAL% / MAX DD% R EXPECTANCY R EXP SCORE SON SON SCORE
0 OR OR 14.96 0.65
generated by Quant Analyzer
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MONTHLY PERFORMANCE ($)
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2002 0 0 0 0 0 552.6 641.36 0 0 0 0 1193.96
STATS
Strategy
Wins/Losses Ratio 0 Payout Ratio (Avg Win/Loss) 0 Average # of Bars in Trade 0
AHPR 3.64 Z-Score 100000 Z-Probability 0%
Expectancy 198.99 Deviation $32.58 Exposure -999999999 %
Stagnation in Days 0 Stagnation in % 0%
Trades
# of Wins 6 # of Losses 0 # of Cancelled/Expired 0
Gross Profit $1193.96 Gross Loss $0 Average Win $198.99 Average Loss $0
Largest Win $228.58 Largest Loss $0 Max Consec Wins 6 Max Consec Losses 0
Avg Consec Wins 6 Avg Consec Loss 0 Avg # of Bars in Wins 0  Avg # of Bars in Losses 0

CHARTS

PILIWeskday WinsiLosses (Norih


http://www.strategyquant.com/eaanalyzer/
Lt-Reversal Trender 110_equityChart.jpg
Lt-Reversal Trender 110_TradesByHourChart.jpg
Lt-Reversal Trender 110_PLbyWeekdayChart.jpg
Lt-Reversal Trender 110_WinLossCountByMonthChart.jpg

Trades by hour

Trades 1 Weskday

Trades by weekday

Tradas I Year

Trades by year

P/L by hour
TRADES
Ticket Type Open time
1 Sell 29.07.2002 00:01:00
2 Sell 29.07.2002 03:00:00
3 Sell 29.07.2002 11:00:00
4 Sell 29.07.2002 17:00:00
5 Sell 01.08.2002 03:00:00
6 Sell 02.08.2002 01:00:00

PIL1Hour

Open price
0.9873
0.9869
0.9859
0.9772
0.9766
0.9841

P/L by weekday

P/L by year

WinsiLosses / Hour

Wins/Losses by hour

WinsiLosses {Waskday

Wins/Losses by weekday

Size
0.6
0.6
0.6
0.6
0.6
0.6

Close time
29.07.2002 11:50:00
29.07.2002 11:50:00
29.07.2002 11:50:00
01.08.2002 10:07:00
01.08.2002 10:07:00
05.08.2002 22:41:00

Report generated by Quant Analyzer

Wins/Losses by month

WinsiLosses Proft/ Hour

Wins/Losses Profit by hour

WinsiLosses /Waskiay

Wins/Losses by weekday

- -

WinsiLossas Proft Month

Wins/Losses Profit by month

Close price Profit/Loss
0.98363 $220.2
0.98363 $196.2
0.98363 $136.2
0.97353 $228.58
0.97353 $184.2
0.98043 $228.58
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