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STRATEGYQUANT X REPORT

XAUUSD_M1_UTCPIlus01, M15, 05.05.2003 - 15.04.2021

# OF TRADES

946

DRAWDOWN

$1

81.48

ANNUAL % / MAX DD %

0.51
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1.5
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0.24

PROFIT FACTOR

1.62

DAILY AVG PROFIT

$0.45
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12.67

RETURN / DD RATIO

16.33

MONTHLY AVG PROFIT

$13.78

STR QUALITY NUMBER

2.09

WINNING PERCENTAGE

61.84 %

AVERAGE TRADE

$3.13
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-4.83

35.29

22.96

-0.28

-63.72

20.1

-20.11

88.56

0.03

0.61

15.89

Strategy
1.62 Payout Ratio (Avg Win/Loss) 1
15.59 Z-Score 0.07
B3] Deviation $14.98
1050 Stagnation in % 16.07 %
Trades
# of Wins 585 # of Losses
$7708.52 Gross Loss $ 4745.57 Average Win
$68.06 Largest Loss $-31.05 Max Consec Wins
2.61 Avg Consec Loss 1.61 Avg # of Bars in Wins
Feb Mar Apr May Jun Jul Aug
-14.07 1.86 -14.9 0 0 0 0
9.97 -45.07 11.44 28.89 -35.73 29.03 35.89
0.92 56.81 40.2 -7.87 57.89 -66.68 -3.89
-39.28 19.33 9.74 1.96 76.5 19.89 1.46
47.24 -30.07 20.56 8.33 -16.2 54.78 -21.55
-3.66 19.95 20.97 38.45 23.25 52.86 -0.54
38.5 61.37 13.01 37.95 -2.08 19.33 21.14
1.01 36.63 74.73 20.02 -35.03 74.53 21.48
-8.74 5.33 35.43 4.25 -8.88 20.8 53.74
11.03 14.82 53.62 -17.09 13.1 33.42 52.4
33.47 61.44 35.08 -2.91 58.69 33.83 31.52

2012 2013 2014 2015 2016 2017 2018 2019 2020 2021

|. portiolic [ Main: xAuUSD_M1_UTCPIUsD1ma15 |

Average # of Bars in Trade 1.4
Z-Probability 4721 %
Exposure 0.78 %
361 # of Cancelled/Expired 2
$13.18 Average Loss $13.15
16 Max Consec Losses 6
9.99 Avg # of Bars in Losses 13.74
Sep Oct Nov Dec YTD
0 0 0 0 -31.94
18.93 -31.44 14.74 18.73 90.67
-18.17 20.51 -42.08 57.22 117.82
-23.59 -2.12 43.73 30 137.34
0.06 -4.7 17.68 16.08 38.49
21.72 40.27 -12.11 -19.14 202.12
40.28 3.1 51.62 1.91 266.03
-3.5 112.45 39.19 47.17 477.24
-16.4 50.65 -56.72 39.22 119.71
53.81 28.12 32.34 21.32 2975
13.3 -20.12 -29.69 10.2 240.7



2010 16.66 -0.75 41.24 18.36 36.12 2273 32.27 37 43.79 67.22 -30.95 1.63 285.32

2009 3.28 16.48 55.59 -27.81 17.48 -7.29 12.64 -24.83 11.48 59.17 -17.55 3.84 102.48
2008 58.2 37.12 16.02 55.24 39.38 36.62 32.78 17.8 52.79 -1.81 20.7 16.66 381.5
2007 -0.78 -7.14 -1.33 18.12 15.09 -44.37 21.79 -21.76 32.95 13.05 25.25 1.1 51.98
2006 9.04 -0.95 0.13 -21.44 38.42 -0.57 16.99 35.11 0.03 3.52 -8.6 51.9 123.58
2005 -1.26 -18.16 0.73 9.68 12.65 4.68 241 1.1 37.79 -17.68 45.5 16.79 103.92
2004 20.87 -34.9 14.08 37.67 16.22 -43.44 -17.64 15.54 11.35 -34.77 -46.12 15.84 -45.3
2003 0 0 0 0 234 68.06 -6.48 37.31 -52.78 16.61 -29.97 -31.3 3.79
CHARTS Click on the chart to see bigger image
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TRADES
Ticket Symbol T o i Open si Close Close ProfitiL Bal Sample cl & MAE
icke ymbol ype pen time e ize e o~ rofit/Loss alance e ose type )
2003.05.27 2003.05.27 e
1 XAUUSD_M1_UTCPlus01 Buy 11:47:00 372.00 0.06000 15:45:00 372.39 2.34 1002.34 IST Exit Signal -6.56
2003.06.09 2003.06.13
10 XAUUSD_M1_UTCPIus01 Sell 19:52:00 360.36 0.09000 02:01:00 352.80 68.06 1070.40 IST PT -13.16
2003.07.21 2003.07.23 e
28  XAUUSD_M1_UTCPlus01 Buy 19:29:00 351.47  0.08000 06:31-00 350.66 -6.48  1063.92 IST Exit Signal -15.94
2003.08.11 2003.08.11
42  XAUUSD_M1_UTCPIus01 B 357.20 0.07000 359.86 18.62 1082.54 IST PT -5.15
- Y 42:50:00 14:51:00
72 XAUUSD_M1_UTCPIlus01 Buy 2003.08.27 366.30 0.07000 2003.08.27 368.97 18.69 1101.23 IST PT -0.83
14:33:00 14:37:00
75 XAUUSD_M1_UTCPIlus01 Buy AL 376.70 0.07000 AR 376.23 -3.29 1097.94 IST Exit Signal -9.03
10:06:00 12:15:00
77  XAUUSD_M1_UTCPIlus01 Buy 2003.00.01 376.70 0.08000 2003.09.01 376.19 -4.08 1093.86 IST Exit Signal -7.61
15:20:00 16:00:00
86 XAUUSD_M1_UTCPIlus01 B AR 376.70 0.07000 2030508 375.68 7.14 1086.72 IST Exit Signal 13.67
s us uy 18:44:00 g ’ 07:45:00 ’ i - EUEEE | S
2003.09.09 2003.09.09
1 XAl D_M1_UTCPIlus01 B 78.71 . 75. -18.12 1 . IST L -18.12
9 UUSD_M1_UTCPIus0 uy 06:20:00 378.70  0.06000 06:35:00 375.68 8 068.60 ) S 8
2003.09.09 2003.09.09
94  XAUUSD_M1_UTCPlus01 Buy B 378.70  0.07000 Py 381.36 18.62 1087.22 IST PT -3.37
2003.09.15 2003.09.15
XAl D_M1_UTCPI 1 I 72.51 .07 75.1 -18.1 1 X IST L -18.
99 UUSD_M1_UTCPIus0 Sel 15:32:00 3725 0.07000 17:20:00 375.18 8.69 068.53 S S 8.69
2003.09.19 2003.09.19
118 XAUUSD_M1_UTCPIlusO1 B 382.95  0.08000 380.44 -20.08  1048.45 IST SL  -20.08
LIRS Y e54:00 18:44:00
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Einstiegs- und Ausstiegssignale

LongEntrySignal = (((HighWeekly(Main chart)[1] >= BollingerBands(Main
chart,BollingerBandsPeriod, 1.9, PRICE_LOW).Upper[1])

and (Bar closes above Exponential Moving Average(Main
chart,MABarClosesPeriod, PRICE_CLOSE)[1]))

and (Bar opens above Exponential Moving Average(Main
chart, MABarOpensAftOpnPrd, PRICE_HIGH)[1] after opened below));

ShortEntrySignal = (((LowWeekly(Main chart)[1] <= BollingerBands(Main
chart,BollingerBandsPeriod, 1.9, PRICE_HIGH).Lower[1])

and (Bar closes below Exponential Moving Average(Main
chart,MABarClosesPeriod, PRICE_CLOSE)[1]))

and (Bar opens below Exponential Moving Average(Main
chart, MABarOpensAftOpnPrd, PRICE_HIGH)[1] after opened above));

LongExitSignal = (((Bar opens above Exponential Moving Average(Main

chart, MABarOpensAftOpnPrd, PRICE_MEDIAN)[1] after opened below)
and (Bar opens above LinearWeighted Moving Average(Main

chart, MABarOpensAftOpnPrd2, PRICE_TYPICAL)[1] after opened below))
and (Bar closes above Exponential Moving Average(Main

chart,MABarClosesPeriod2, PRICE_TYPICAL)[1]));

ShortExitSignal = (((Bar opens below Exponential Moving Average(Main

chart, MABarOpensAftOpnPrd, PRICE_MEDIAN)[1] after opened above)
and (Bar opens below LinearWeighted Moving Average(Main

chart, MABarOpensAftOpnPrd2, PRICE_TYPICAL)[1] after opened above))
and (Bar closes below Exponential Moving Average(Main

chart,MABarClosesPeriod2, PRICE_TYPICAL)[1]));



