
QUANT ANALYZER REPORT
Lt-Reversal Trender 110

Source: MT4Report 

Symbol EURUSD Period M1 : 14.02.2000 - 07.11.2022

Initial deposit 1000.0

Parameters -

TOTAL PROFIT

$ 5067.31
PROFIT IN PIPS 3294.6 PIPS

YRLY AVG PROFIT $ 2533.66

YRLY AVG % RET 253.37 %

CAGR 13.74 %

# OF TRADES

108

SHARPE RATIO

1.52

PROFIT FACTOR

9936.9

RETURN / DD RATIO

9935.9

WINNING %

99.07 %

DRAWDOWN

$ 0.51

% DRAWDOWN

0.01 %

DAILY AVG PROFIT

$ 21.47

MTHLY AVG PROFIT

$ 211.14

AVERAGE TRADE

$ 46.92

ANNUAL% / MAX DD%

1374.39

R EXPECTANCY

92 R

R EXP SCORE

4967.95 R

SQN

33.56

SQN SCORE

8.87

generated by Quant Analyzer

MONTHLY PERFORMANCE ($)

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD

2022 0 46 0 0 0 363.29 0 0 0 0 83.3 0 492.59

2021 0 0 0 322.28 0 0 0 0 0 0 0 0 322.28

2020 0 0 0 0 0 0 0 0 321.98 0 83.82 0 405.8

2018 0 0 0 0 0 0 0 161.44 45.67 0 0 0 207.11

2017 0 0 0 0 0 0 0 0 249.95 101.98 0 0 351.93

2015 0 0 0 335.53 0 0 0 0 0 0 0 0 335.53

2012 0 0 0 0 0 0 0 339.44 0 0 0 0 339.44

2011 0 0 0 0 282.14 0 0 0 0 69.99 0 0 352.13

2007 0 0 0 0 0 0 0 0 0 0 0 309.35 309.35

2005 66.28 0 0 0 0 0 0 0 0 0 0 0 66.28

2003 0 0 594.33 0 0 0 0 0 251.22 0 0 0 845.55

2002 0 0 0 0 0 0 96.32 162.92 0 0 0 0 259.24

2000 0 135.44 0 0 0 555.26 0 0 0 0 89.38 0 780.08

STATS

Strategy

Wins/Losses Ratio 107 Payout Ratio (Avg Win/Loss) 92.87 Average # of Bars in Trade 0

AHPR 1.69 Z-Score -3.57 Z-Probability 99.98 %

Expectancy 46.92 Deviation $ 14.53 Exposure -999999999 %

Stagnation in Days 755 Stagnation in % 9.09 %

Trades

http://www.strategyquant.com/eaanalyzer/
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# of Wins 107 # of Losses 1 # of Cancelled/Expired 0

Gross Profit $ 5067.82 Gross Loss $ -0.51 Average Win $ 47.36 Average Loss $ -0.51

Largest Win $ 83.82 Largest Loss $ -0.51 Max Consec Wins 79 Max Consec Losses 1

Avg Consec Wins 53.5 Avg Consec Loss 1 Avg # of Bars in Wins 0 Avg # of Bars in Losses 0

TRADES

Ticket Type Open time Open price Size Close time Close price Profit/Loss Comment

1 Buy 14.02.2000 07:00:00 0.98749 0.16 14.02.2000 08:58:00 0.9875 $ 0.16

2 Buy 14.02.2000 12:00:00 0.99039 0.16 17.02.2000 11:06:00 0.9939 $ 51.86

3 Buy 17.02.2000 20:00:00 0.98869 0.16 22.02.2000 01:29:00 0.9922 $ 48.99

4 Buy 18.02.2000 03:00:00 0.98969 0.16 22.02.2000 01:29:00 0.9922 $ 34.43

5 Buy 05.06.2000 07:00:00 0.94529 0.16 05.06.2000 17:48:00 0.9488 $ 56.16

6 Buy 06.06.2000 07:01:00 0.94629 0.16 06.06.2000 10:02:00 0.9498 $ 56.16

7 Buy 06.06.2000 10:00:00 0.94849 0.16 06.06.2000 10:02:00 0.9498 $ 20.96

8 Buy 06.06.2000 14:00:00 0.94739 0.16 06.06.2000 14:38:00 0.9509 $ 56.16

9 Buy 07.06.2000 01:00:00 0.95499 0.16 07.06.2000 09:28:00 0.9585 $ 56.16

10 Buy 07.06.2000 16:00:00 0.95879 0.16 07.06.2000 18:18:00 0.9623 $ 56.16

11 Buy 08.06.2000 07:00:00 0.95919 0.16 08.06.2000 13:46:00 0.9627 $ 56.16

12 Buy 08.06.2000 11:00:00 0.95989 0.16 08.06.2000 13:46:00 0.9627 $ 44.96

13 Buy 08.06.2000 14:00:00 0.96589 0.16 08.06.2000 14:07:00 0.9694 $ 56.16

14 Buy 08.06.2000 21:00:00 0.95639 0.16 13.06.2000 09:22:00 0.9599 $ 48.99

15 Buy 09.06.2000 09:00:00 0.95659 0.16 13.06.2000 09:22:00 0.9599 $ 47.23

16 Buy 13.11.2000 01:01:00 0.86259 0.16 13.11.2000 08:32:00 0.8661 $ 56.16

CHARTS

Trades by hour P/L by weekday Wins/Losses by month

Trades by weekday P/L by year Wins/Losses Profit by hour

Trades by year Wins/Losses by hour Wins/Losses by weekday

P/L by hour Wins/Losses by weekday Wins/Losses Profit by month

Click on the chart to see bigger image
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17 Buy 13.11.2000 19:00:00 0.86169 0.16 29.11.2000 14:14:00 0.8652 $ 33.22

18 Sell 29.07.2002 03:00:00 0.9869 0.16 29.07.2002 11:51:00 0.98339 $ 56.16

19 Sell 29.07.2002 11:00:00 0.9859 0.16 29.07.2002 11:51:00 0.98339 $ 40.16

20 Sell 29.07.2002 17:00:00 0.9772 0.16 01.08.2002 10:07:00 0.97369 $ 58.18

21 Sell 01.08.2002 03:00:00 0.9766 0.16 01.08.2002 10:07:00 0.97369 $ 46.56

22 Sell 02.08.2002 01:00:00 0.9841 0.16 05.08.2002 22:38:00 0.98059 $ 58.18

23 Sell 17.03.2003 11:00:00 1.0803 0.16 17.03.2003 16:17:00 1.07679 $ 56.16

24 Sell 17.03.2003 17:00:00 1.0688 0.16 17.03.2003 17:06:00 1.06529 $ 56.16

25 Sell 17.03.2003 23:00:00 1.0623 0.16 18.03.2003 11:22:00 1.05879 $ 56.83

26 Sell 18.03.2003 11:00:00 1.061 0.16 18.03.2003 11:22:00 1.05879 $ 35.36

27 Sell 18.03.2003 19:00:00 1.0632 0.16 19.03.2003 13:03:00 1.05969 $ 56.83

28 Sell 19.03.2003 02:00:00 1.0628 0.16 19.03.2003 13:03:00 1.05969 $ 49.76

29 Sell 19.03.2003 13:00:00 1.0619 0.16 19.03.2003 13:03:00 1.05969 $ 35.36

30 Sell 20.03.2003 02:00:00 1.0569 0.16 20.03.2003 03:52:00 1.05339 $ 56.16

31 Sell 20.03.2003 11:00:00 1.061 0.16 21.03.2003 12:52:00 1.05749 $ 56.83

32 Sell 21.03.2003 01:00:00 1.0606 0.16 21.03.2003 12:52:00 1.05749 $ 49.76

33 Sell 21.03.2003 06:00:00 1.0603 0.16 21.03.2003 12:52:00 1.05749 $ 44.96

34 Sell 21.03.2003 10:00:00 1.06 0.16 21.03.2003 12:52:00 1.05749 $ 40.16

35 Buy 15.09.2003 00:01:00 1.12639 0.16 15.09.2003 15:23:00 1.1299 $ 56.16

36 Buy 15.09.2003 03:00:00 1.12749 0.16 15.09.2003 15:23:00 1.1299 $ 38.56

37 Buy 15.09.2003 10:00:00 1.12869 0.16 15.09.2003 15:23:00 1.1299 $ 19.36

38 Buy 16.09.2003 03:00:00 1.12909 0.16 18.09.2003 15:20:00 1.1326 $ 53.29

39 Buy 16.09.2003 08:00:00 1.13069 0.16 18.09.2003 15:20:00 1.1326 $ 27.69

40 Buy 19.09.2003 00:01:00 1.12499 0.16 19.09.2003 10:08:00 1.1285 $ 56.16

41 Sell 20.12.2004 02:00:00 1.3305 0.16 04.01.2005 20:43:00 1.32699 $ 66.28

42 Sell 03.12.2007 10:00:00 1.4643 0.16 05.12.2007 20:18:00 1.46079 $ 57.51

43 Sell 05.12.2007 21:00:00 1.4615 0.16 06.12.2007 03:23:00 1.45799 $ 56.83

44 Sell 06.12.2007 04:00:00 1.4594 0.16 06.12.2007 09:08:00 1.45589 $ 56.16

45 Sell 06.12.2007 08:00:00 1.4591 0.16 06.12.2007 09:08:00 1.45589 $ 51.36

46 Sell 06.12.2007 21:00:00 1.4631 0.16 13.12.2007 16:38:00 1.45959 $ 60.88

47 Sell 07.12.2007 10:00:00 1.461 0.16 13.12.2007 16:38:00 1.45959 $ 26.61

48 Sell 09.05.2011 00:00:00 1.43656 0.16 09.05.2011 14:49:00 1.43305 $ 56.16

49 Sell 10.05.2011 03:00:00 1.43305 0.16 10.05.2011 07:25:00 1.42954 $ 56.16

50 Sell 10.05.2011 16:00:00 1.43444 0.16 11.05.2011 15:29:00 1.43093 $ 56.83

51 Sell 12.05.2011 08:00:00 1.41962 0.16 12.05.2011 11:46:00 1.41611 $ 56.16

52 Sell 12.05.2011 12:00:00 1.41519 0.16 13.05.2011 18:07:00 1.41168 $ 56.83

53 Buy 17.10.2011 00:00:00 1.38801 0.16 24.10.2011 07:57:00 1.39152 $ 46.13

54 Buy 21.10.2011 22:00:00 1.38976 0.16 24.10.2011 07:57:00 1.39152 $ 23.86

55 Buy 13.08.2012 04:00:00 1.22887 0.16 13.08.2012 12:16:00 1.23238 $ 56.16

56 Buy 13.08.2012 11:00:00 1.22965 0.16 13.08.2012 12:16:00 1.23238 $ 43.68

57 Buy 14.08.2012 03:00:00 1.23429 0.16 14.08.2012 09:25:00 1.2378 $ 56.16

58 Buy 15.08.2012 02:00:00 1.23259 0.16 16.08.2012 16:40:00 1.2361 $ 54.73

59 Buy 15.08.2012 08:00:00 1.23291 0.16 16.08.2012 16:40:00 1.2361 $ 49.61

60 Buy 17.08.2012 02:00:00 1.23581 0.16 21.08.2012 09:26:00 1.23932 $ 50.43

61 Buy 17.08.2012 09:00:00 1.23717 0.16 21.08.2012 09:26:00 1.23932 $ 28.67

62 Buy 13.04.2015 02:00:00 1.06143 0.16 14.04.2015 16:00:00 1.06494 $ 54.73

63 Buy 15.04.2015 09:00:00 1.06343 0.16 15.04.2015 16:33:00 1.06694 $ 56.16

64 Buy 16.04.2015 04:00:00 1.07306 0.16 16.04.2015 15:30:00 1.07657 $ 56.16

65 Buy 16.04.2015 20:00:00 1.0732 0.16 16.04.2015 20:45:00 1.07671 $ 56.16

66 Buy 17.04.2015 03:00:00 1.07595 0.16 17.04.2015 10:22:00 1.07946 $ 56.16

67 Buy 17.04.2015 19:00:00 1.07817 0.16 17.04.2015 22:27:00 1.08168 $ 56.16

68 Sell 25.09.2017 01:00:00 1.1915 0.16 25.09.2017 13:52:00 1.18799 $ 56.16

69 Sell 25.09.2017 19:00:00 1.1851 0.16 26.09.2017 10:49:00 1.18159 $ 56.83

70 Sell 27.09.2017 00:00:00 1.17925 0.16 27.09.2017 10:01:00 1.17574 $ 56.16

71 Sell 27.09.2017 07:00:00 1.17909 0.16 27.09.2017 10:01:00 1.17574 $ 53.6

72 Sell 27.09.2017 09:00:00 1.17744 0.16 27.09.2017 10:01:00 1.17574 $ 27.2

73 Sell 27.09.2017 23:00:00 1.17496 0.16 03.10.2017 04:00:00 1.17145 $ 60.21

74 Sell 28.09.2017 05:00:00 1.17385 0.16 03.10.2017 04:00:00 1.17145 $ 41.77

75 Buy 27.08.2018 02:00:00 1.16296 0.16 27.08.2018 17:52:00 1.16647 $ 56.16

76 Buy 28.08.2018 03:00:00 1.16856 0.16 28.08.2018 15:01:00 1.17207 $ 56.16



77 Buy 28.08.2018 10:00:00 1.169 0.16 28.08.2018 15:01:00 1.17207 $ 49.12

78 Buy 29.08.2018 04:00:00 1.16876 0.16 18.09.2018 16:02:00 1.17227 $ 27.49

79 Buy 29.08.2018 06:00:00 1.16931 0.16 18.09.2018 16:02:00 1.17227 $ 18.69

80 Buy 29.08.2018 23:00:00 1.17051 0.16 18.09.2018 16:02:00 1.17227 $ -0.51

81 Sell 21.09.2020 00:05:00 1.18455 0.16 21.09.2020 11:30:00 1.18104 $ 56.16

82 Sell 22.09.2020 03:00:00 1.17626 0.16 22.09.2020 10:32:00 1.17275 $ 56.16

83 Sell 22.09.2020 09:00:00 1.17523 0.16 22.09.2020 10:32:00 1.17275 $ 39.68

84 Sell 22.09.2020 16:00:00 1.17504 0.16 22.09.2020 17:42:00 1.17153 $ 56.16

85 Sell 23.09.2020 04:00:00 1.16802 0.16 24.09.2020 12:31:00 1.16451 $ 56.83

86 Sell 23.09.2020 22:00:00 1.16574 0.16 24.09.2020 12:31:00 1.16451 $ 20.35

87 Sell 24.09.2020 03:00:00 1.16571 0.16 24.09.2020 12:31:00 1.16451 $ 19.2

88 Sell 24.09.2020 07:00:00 1.1656 0.16 24.09.2020 12:31:00 1.16451 $ 17.44

89 Sell 24.09.2020 13:00:00 1.16416 0.16 04.11.2020 04:43:00 1.16065 $ 83.82

90 Buy 19.04.2021 08:00:00 1.19601 0.16 19.04.2021 10:48:00 1.19952 $ 56.16

91 Buy 19.04.2021 20:00:00 1.204 0.16 20.04.2021 10:42:00 1.20751 $ 54.73

92 Buy 20.04.2021 02:00:00 1.20402 0.16 20.04.2021 10:42:00 1.20751 $ 55.84

93 Buy 20.04.2021 18:00:00 1.20506 0.16 23.04.2021 20:59:00 1.20857 $ 51.86

94 Buy 22.04.2021 14:00:00 1.20525 0.16 23.04.2021 20:59:00 1.20857 $ 51.69

95 Buy 23.04.2021 15:00:00 1.20603 0.16 23.04.2021 20:59:00 1.20857 $ 40.64

96 Buy 23.04.2021 20:00:00 1.20786 0.16 23.04.2021 20:59:00 1.20857 $ 11.36

97 Buy 17.01.2022 05:00:00 1.14177 0.16 04.02.2022 03:07:00 1.14528 $ 30.36

98 Buy 17.01.2022 10:00:00 1.14269 0.16 04.02.2022 03:07:00 1.14528 $ 15.64

99 Buy 20.06.2022 00:02:00 1.04766 0.16 20.06.2022 05:39:00 1.05117 $ 56.16

100 Buy 20.06.2022 03:00:00 1.04917 0.16 20.06.2022 05:39:00 1.05117 $ 32.0

101 Buy 20.06.2022 13:00:00 1.05349 0.16 21.06.2022 11:36:00 1.057 $ 54.73

102 Buy 20.06.2022 18:00:00 1.05367 0.16 21.06.2022 11:36:00 1.057 $ 51.85

103 Buy 21.06.2022 11:00:00 1.05585 0.16 21.06.2022 11:36:00 1.057 $ 18.4

104 Buy 21.06.2022 18:00:00 1.05673 0.16 22.06.2022 17:51:00 1.06024 $ 54.73

105 Buy 23.06.2022 04:00:00 1.05762 0.16 27.06.2022 18:16:00 1.06113 $ 50.43

106 Buy 23.06.2022 10:00:00 1.05796 0.16 27.06.2022 18:16:00 1.06113 $ 44.99

107 Buy 31.10.2022 03:00:00 0.99611 0.16 07.11.2022 11:03:00 0.99962 $ 46.13

108 Buy 31.10.2022 06:00:00 0.99667 0.16 07.11.2022 11:03:00 0.99962 $ 37.17
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