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Backtest Gold Run - Marketplace
Source: MT5Report

Symbol XAUUSDfeb2023.tick ~ Period
Initial deposit 10000.0
Parameters
TOTAL PROFIT # OF TRADES SHARPE RATIO
433.04% =
PROFIT INMONEY  $43304.43 DRAWDOWN % DRAWDOWN
YRLY AVG PROFIT 273.63 % 4122.5 % 10.75 %
YRLY AVG % RET 273.63 %
CAGR 20.43 % ANNUAL% / MAX DD% R EXPECTANCY
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unknown : 07.12.2015 - 04.01.2023

PROFIT FACTOR RETURN /DD RATIO WINNING %

5.56 40.28 64.84 %
DAILY AVG PROFIT  MTHLY AVG PROFIT AVERAGE TRADE
1.13% 22.79 % 338.32 %
R EXP SCORE SON SON SCORE
129.68 R 6.38 2.49

generated by Quant Analyzer

a.n
Jan-2016  Jul2016  Jan-2017  Jul-2017  Jap-2018 Jul-2012  Jan-2019  Jul-2018  Jan-2020 Jul-2020 Jan-2021 Jul-2021  Jan-2022  Jul-2022  Jan-20

MONTHLY PERFORMANCE (%)

Year Jan
2023 19.59
2022 -10.34
2021 14.93
2020 31.59
2019 -2.04

2018 20.09

2017 -3.52

2016 -3.34

2015 0
STATS

Wins/Losses Ratio
AHPR
Expectancy

Stagnation in Days

Gross Profit
Largest Win

Avg Consec Wins

Feb Mar Apr May J
0 0 0 0
29.91 0 0 0
0 0 0 0
0 0 0 0
-2.05 32.22 0 0
0 0 0 0
20.25 0 0 0
37.98 0 0 0
0 0 0 0
1.84  Payout Ratio (Avg Win/Loss)
1.34 Z-Score
3.38 Deviation
438 Stagnation in %
# of Wins 83
528.03 % Gross Loss -94.99 %
21.81 % Largest Loss -4.72 %
10.38 Avg Consec Loss 5.63

un Jul Aug Sep Oct Nov Dec YTD
0 0 0 0 0 0 0 19.59
0 0 0 0 0 0 -4.46 15.12
0 0 0 0 0 0 -0.98 13.95
0 0 0 0 0 0 -2.52 29.07
0 0 0 0 0 0 -0.98 27.15
0 0 0 0 0 0 0 20.09
0 0 0 0 0 0 0 16.72
0 0 0 0 0 0 0 34.65
0 0 0 0 0 0 -5.14 -5.14
Strategy
3.01 Average # of Bars in Trade 0
-8.54 Z-Probability 0%
334.99 % Exposure -999999999 %
16.94 %
Trades
# of Losses 45 # of Cancelled/Expired 0
Average Win 6.36 % Average Loss 211 %
Max Consec Wins 19 Max Consec Losses 14

Avg # of Bars in Wins 0 Avg # of Bars in Losses 0
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TRADES

Ticket Type Open time (3?::2 Size Close time Cpl:)iiz Profit/Loss Balance Drawdown % Drawdown
2 Buy 07'1152_'22995 1080.31 0.03 11'1122_;12493‘51 106406  -0.49%  0.0% 4875 -0.4875

3 Buy 072122-6239;i 1072.24 0.09 11'1122_;124932 106406  -0.98%  0.00% -146.3099999999995  -1.463099999999995

4 Buy 09'1172_;126933 10749 0.09 14'2132,'5209‘113 1059.61  -115%  0.0% -259.97999999999956  -2.5997999999999957

9  Buy 23'1102_'528912 1072.23  0.09 30'1152_528912 1061.33  -1.01%  0.0% -358.0799999999999  -3.580799999999999

10 Buy 24'1122_;120912 1072.08 0.09 30'111,’2,52139‘112 1061.33 10%  00% -454.8299999999999  -4.548299999999999

8  Buy 22'1152_'320912 1076.82 0.03 30'1162_'221932 1060.68  -051%  0.0% -503.25 -5.0325

16  Buy 11'1071_'225932 1097.49  0.09 12'1‘11,;123922 10863  -1.06%  0.0% -603.9599999999991  -6.039599999999991

18 Buy 146%1-620%‘15 1090.99 0.09 14'1%1_'224938 10783  -122%  0.0% -718.1699999999983  -7.181699999999982

14 Buy 05'2%1_6%9;2 1077.13  0.03 14'2%1,'1289‘113 107648  -053%  0.0% -767.1899999999987  -7.671899999999987

15 Buy 07'1%1_'2250_12 1092.82 0.03 14'2%1_'223932 10739  -053%  0.0% -816.3899999999994  -8.163899999999995

19  Buy 146%1-'128912 1090.3 0.03 08'1%2;2239;2 1185.99 105%  0.0% -719.6399999999994  -7.196399999999994

23 Buy 18.01.2016 1450095 (.03 08.02.2016 g5 o9 197%  0.0% -536.5499999999993  -5.365499999999993

10:19:37 16:23:58
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