
QUANT ANALYZER PORTFOLIO REPORT
Momentum Classic v2.3

TOTAL PROFIT

$ 168774.06
PROFIT IN PIPS 490791.2 PIPS

YRLY AVG PROFIT $ 17458.66

YRLY AVG % RET 174.59 %

CAGR 33.42 %

# OF TRADES

8676

SHARPE RATIO

0.18

PROFIT FACTOR

2.47

RETURN / DD RATIO

43.98

WINNING %

66.6 %

DRAWDOWN

$ 3837.94

% DRAWDOWN

9.13 %

DAILY AVG PROFIT

$ 130.13

MTHLY AVG PROFIT

$ 1454.95

AVERAGE TRADE

$ 45.92

ANNUAL% / MAX DD%

3.66

R EXPECTANCY

0.49 R

R EXP SCORE

440.65 R

SQN

29.63

SQN SCORE

33.28

generated by Quant Analyzer

STRATEGIES IN PORTFOLIO

# Name Symbol Timeframe Net Profit ($) Net Profit (pips) # of Trades Sharpe Ratio Profit Factor

S2 AUDUSD_H1 AUDUSD_H1 unknown $ 2273.45 2389.1 pips 179 0.28 1.95

S3 AUDUSD_M15 AUDUSD_M15 unknown $ 4856.61 5031.7 pips 375 0.46 3.51

S4 AUDUSD_M30 AUDUSD_M30 unknown $ 4003.38 4131.7 pips 244 0.48 2.96

S5 EURAUD_H1 EURAUD_H1 unknown $ 5416.54 8498.7 pips 305 0.26 1.94

S6 EURAUD_M15 EURAUD_M15 unknown $ 4328.54 6837.9 pips 387 0.33 2.39

S7 EURAUD_M30 EURAUD_M30 unknown $ 5231.72 8081.3 pips 278 0.42 2.78

S8 EURGBP_H1 EURGBP_H1 unknown $ 1773.33 1602.9 pips 160 0.23 1.84

S9 EURGBP_M15 EURGBP_M15 unknown $ 3283.46 2935.6 pips 341 0.35 2.5

S10 EURGBP_M30 EURGBP_M30 unknown $ 2881.6 2537.1 pips 195 0.4 2.67

S11 EURJPY_H1 EURJPY_H1 unknown $ 6565.51 7316 pips 303 0.25 2.01

S12 EURJPY_M15 EURJPY_M15 unknown $ 4156.41 4604.4 pips 256 0.34 2.26

S13 EURJPY_M30 EURJPY_M30 unknown $ 5400.15 5909.2 pips 214 0.42 2.65

S14 EURUSD_H1 EURUSD_H1 unknown $ 6390.53 6608.6 pips 353 0.34 2.34

S15 EURUSD_M15 EURUSD_M15 unknown $ 5060.7 5220.6 pips 263 0.4 2.78

S16 EURUSD_M30 EURUSD_M30 unknown $ 5558.89 5709 pips 242 0.47 3.14

S17 GBPJPY_H1 GBPJPY_H1 unknown $ 8461.18 9402.2 pips 369 0.26 2.01

S18 GBPJPY_M15 GBPJPY_M15 unknown $ 4878.94 5389.8 pips 297 0.3 2.16

S19 GBPJPY_M30 GBPJPY_M30 unknown $ 5548.33 6079 pips 191 0.33 2.87

S20 GBPUSD_H1 GBPUSD_H1 unknown $ 3842.58 4072.1 pips 304 0.16 1.55

S21 GBPUSD_M15 GBPUSD_M15 unknown $ 4512 4719.2 pips 279 0.28 2.37

S22 GBPUSD_M30 GBPUSD_M30 unknown $ 5718.48 5899 pips 240 0.46 3.23

S23 NZDUSD_H1 NZDUSD_H1 unknown $ 1748.85 1864.3 pips 152 0.23 1.76

S24 NZDUSD_M15 NZDUSD_M15 unknown $ 3101.37 3196.4 pips 176 0.47 3.25

S25 NZDUSD_M30 NZDUSD_M30 unknown $ 3301.76 3403.2 pips 204 0.44 3.09
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S26 USDCHF_H1 USDCHF_H1 unknown $ 7085.37 6908.2 pips 509 0.22 1.87

S27 USDCHF_M15 USDCHF_M15 unknown $ 4511.19 4404.7 pips 288 0.45 2.97

S28 USDCHF_M30 USDCHF_M30 unknown $ 5653.08 5625 pips 381 0.42 2.87

S29 USDJPY_H1 USDJPY_H1 unknown $ 3493.4 3457.1 pips 118 0.4 2.68

S30 USDJPY_M15 USDJPY_M15 unknown $ 3373.41 3242.3 pips 184 0.47 3.41

S31 USDJPY_M30 USDJPY_M30 unknown $ 3102.5 3159.9 pips 213 0.31 2.14

S32 XAUUSD_H1 XAUUSD_H1 unknown $ 7882.78 81673 pips 191 0.36 2.63

S33 XAUUSD_M15 XAUUSD_M15 unknown $ 14146.2 145078 pips 288 0.46 4.26

S34 XAUUSD_M30 XAUUSD_M30 unknown $ 11231.82 115804 pips 197 0.47 3.31

# Name Return / DD Ratio Winning % Drawdown % Drawdown Yearly avg. profit Monthly avg. profit Daily avg. profit

S2 AUDUSD_H1 4.52 62.57 % $ 502.84 4.62 % $ 737.66 $ 61.44 $ 21.65

S3 AUDUSD_M15 8.49 70.93 % $ 572.36 4.12 % $ 870.3 $ 72.49 $ 34.94

S4 AUDUSD_M30 11.97 68.03 % $ 334.32 2.58 % $ 1201.01 $ 100.08 $ 42.59

S5 EURAUD_H1 7.75 59.02 % $ 698.64 5.3 % $ 1101.78 $ 91.81 $ 32.05

S6 EURAUD_M15 9.34 67.96 % $ 463.48 4.29 % $ 763.7 $ 63.66 $ 28.48

S7 EURAUD_M30 10.59 70.86 % $ 493.93 3.47 % $ 1120.12 $ 93.42 $ 48.89

S8 EURGBP_H1 2.63 60 % $ 673.15 6.23 % $ 686.28 $ 57.2 $ 18.28

S9 EURGBP_M15 11.77 66.57 % $ 279.04 2.61 % $ 773.01 $ 64.38 $ 27.36

S10 EURGBP_M30 4.57 70.77 % $ 630.6 5.62 % $ 909.7 $ 75.83 $ 35.58

S11 EURJPY_H1 8.21 60.73 % $ 799.32 5.61 % $ 1487.32 $ 123.88 $ 34.02

S12 EURJPY_M15 8.71 66.02 % $ 477.38 4.5 % $ 1108.59 $ 92.36 $ 44.69

S13 EURJPY_M30 10.42 70.56 % $ 518.19 3.64 % $ 1441.39 $ 120 $ 78.26

S14 EURUSD_H1 6.62 62.61 % $ 965.1 6.6 % $ 1323 $ 110.18 $ 33.99

S15 EURUSD_M15 8.92 68.06 % $ 567.62 4.42 % $ 1145.3 $ 95.48 $ 48.2

S16 EURUSD_M30 13.23 66.53 % $ 420.16 2.72 % $ 1482.98 $ 123.53 $ 55.59

S17 GBPJPY_H1 5.16 57.99 % $ 1638.97 14.88 % $ 1562.91 $ 130.17 $ 47.53

S18 GBPJPY_M15 6.37 65.66 % $ 766.18 4.93 % $ 1084.21 $ 90.35 $ 59.5

S19 GBPJPY_M30 5.68 62.83 % $ 977.29 9.02 % $ 1624.41 $ 135.33 $ 56.62

S20 GBPUSD_H1 1.96 59.21 % $ 1963.32 19.11 % $ 769.02 $ 64.04 $ 24.48

S21 GBPUSD_M15 5.4 68.46 % $ 835.8 8.36 % $ 1020.78 $ 85.13 $ 37.92

S22 GBPUSD_M30 9.11 72.5 % $ 627.84 4.75 % $ 1523.97 $ 127.08 $ 64.25

S23 NZDUSD_H1 2.2 65.79 % $ 795.5 7.4 % $ 582.64 $ 48.58 $ 16.5

S24 NZDUSD_M15 11.72 77.27 % $ 264.64 2.56 % $ 907.15 $ 75.64 $ 35.24

S25 NZDUSD_M30 8.87 74.51 % $ 372.04 3.47 % $ 990.53 $ 82.54 $ 34.39

S26 USDCHF_H1 6.24 64.24 % $ 1134.95 10 % $ 1119.18 $ 93.23 $ 26.54

S27 USDCHF_M15 10.5 70.83 % $ 429.8 3.45 % $ 1082.69 $ 90.22 $ 39.23

S28 USDCHF_M30 11.41 64.3 % $ 495.49 3.99 % $ 1112.81 $ 92.67 $ 37.44

S29 USDJPY_H1 5.4 59.32 % $ 646.47 5.16 % $ 1747.88 $ 145.56 $ 57.27

S30 USDJPY_M15 5.37 69.57 % $ 627.71 4.98 % $ 1093.42 $ 91.17 $ 46.21

S31 USDJPY_M30 4.73 67.14 % $ 655.88 5.11 % $ 809.27 $ 67.45 $ 44.96

S32 XAUUSD_H1 4.85 65.45 % $ 1625.54 11.09 % $ 2253.4 $ 187.69 $ 75.8

S33 XAUUSD_M15 17.38 73.26 % $ 813.78 6.49 % $ 3141.64 $ 261.97 $ 134.73

S34 XAUUSD_M30 8.34 77.66 % $ 1347.44 8.77 % $ 3065.09 $ 255.27 $ 91.32

MONTHLY PERFORMANCE ($)

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

2019 2579.84 793.3 -1604.58 269.42 923.16 1617.46 -752.45 2085.06 0 0 0 0 5911.21

2018 834.31 164.8 588.46 -463.58 2312.51 3245.65 862.63 476.76 875.5 268.03 10.82 882.63 10058.52

2017 1381.35 -358.1 1849.52 1693.95 14 3124.64 4121.03 930.15 3378.53 2070.03 2185.25 442.14 20832.49

2016 -505.39 881.35 9623.25 2473.31 742.56 3474.33 -682.57 418.01 1381.31 1238.43 3392.09 4897.9 27334.58

2015 4449.88 -1010.33 -287.28 961.86 2709.94 2641.5 964.98 -145.66 -57.27 1281.71 -312.91 -428.54 10767.88



2014 1284.68 3092.71 2217.05 1584.95 2324.96 2017.9 738.62 1714.29 5751.68 3601.76 742.56 660.19 25731.35

2013 3041.24 724.7 2110.62 6264.33 1913.78 7363.98 3377.07 1545.09 3113.51 470.77 -923.27 2446.41 31448.23

2012 2102.55 2234.95 3575.86 -351.37 1193.66 613.31 1704.12 639.72 3483.07 599.3 1049.57 432.65 17277.39

2011 -268.33 1693.93 235.83 1920.22 942.2 1245.74 518.8 225.39 1525.88 -1245.45 69.11 2374.64 9237.96

2010 1081.26 70.53 -731.18 916.59 5632.23 -197.06 153.6 -728.33 1912.78 1365.31 1550.17 -851.45 10174.45

STATS

Strategy

Wins/Losses Ratio 1.99 Payout Ratio (Avg Win/Loss) 1.24 Average # of Bars in Trade 0

AHPR 0.03 Z-Score -71.95 Z-Probability 99.9 %

Expectancy 19.45 Deviation $ 66.63 Exposure -999999999 %

Stagnation in Days 125 Stagnation in % 3.56 %

Trades

# of Wins 5778 # of Losses 2898 # of Cancelled/Expired 0

Gross Profit $ 283602.61 Gross Loss $ -114828.55 Average Win $ 49.08 Average Loss $ -39.62

Largest Win $ 492.99 Largest Loss $ -336.91 Max Consec Wins 152 Max Consec Losses 59

Avg Consec Wins 13.13 Avg Consec Loss 6.59 Avg # of Bars in Wins 0 Avg # of Bars in Losses 0

Report generated by Quant Analyzer

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

http://www.strategyquant.com/eaanalyzer/
Momentum Classic v2.3_TradesByHourChart.jpg
Momentum Classic v2.3_TradesByHourChart.jpg
Momentum Classic v2.3_PLbyWeekdayChart.jpg
Momentum Classic v2.3_PLbyWeekdayChart.jpg
Momentum Classic v2.3_WinLossCountByMonthChart.jpg
Momentum Classic v2.3_WinLossCountByMonthChart.jpg
Momentum Classic v2.3_TradesByWeekdayChart.jpg
Momentum Classic v2.3_TradesByWeekdayChart.jpg
Momentum Classic v2.3_PLbyYearChart.jpg
Momentum Classic v2.3_PLbyYearChart.jpg
Momentum Classic v2.3_WinLossPLByHourChart.jpg
Momentum Classic v2.3_WinLossPLByHourChart.jpg
Momentum Classic v2.3_TradesByYearChart.jpg
Momentum Classic v2.3_TradesByYearChart.jpg
Momentum Classic v2.3_WinLossCountByHourChart.jpg
Momentum Classic v2.3_WinLossCountByHourChart.jpg
Momentum Classic v2.3_WinLossCountByWeekdayChart.jpg
Momentum Classic v2.3_WinLossCountByWeekdayChart.jpg
Momentum Classic v2.3_PLbyHourChart.jpg
Momentum Classic v2.3_PLbyHourChart.jpg
Momentum Classic v2.3_WinLossCountByWeekdayChart.jpg
Momentum Classic v2.3_WinLossCountByWeekdayChart.jpg
Momentum Classic v2.3_WinLossPLByMonthChart.jpg
Momentum Classic v2.3_WinLossPLByMonthChart.jpg

