STRATEGYQUANT X REPORT

[[Russell 1000]], D1, 2006.05.19 - 2026.05.19

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING PERCENTAGE

$ 8097.18 5577 22 17 20.93 72.83 %

DRAWDOWN % DRAWDOWN DAILY AVG PROFIT MONTHLY AVG PROFIT AVERAGE TRADE

PROFIT INPIPS 33543784 TICKS
$386.8 9.9 % $1.11 $33.74 $1.45

YEARLY AVG PROFIT $404.85
YEARLY AVG % RETURN  20.24 % ANNUAL % / MAX DD % R EXPECTANCY R EXPECTANCY SCORE  STR QUALITY NUMBER SQN SCORE

CAGR 8.43% 0.85 0.19 52.71 1.53 5.61
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[l Foriicio ] Svifier Breakout [ Swifter Puliback  [JJJ] Switter Golden

STATS
Strategy
Wins / Losses Ratio 2.68  Payout Ratio (Avg Win/Loss) 0.63  Average # of Bars in Trade 21.65
AHPR 19.28 Z-Score -13.47 Z-Probability 99.9 %
Expectancy 1.45 Deviation $9.47 Exposure 99.47 %
Stagnation in Days 412 Stagnation in % 5.58 %
Trades
# of Wins 4045 # of Losses 1509 # of Cancelled/Expired 0
Gross Profit $19691.37 Gross Loss $11594.19 Average Win $4.87 Average Loss $7.68
Largest Win $ 147.98 Largest Loss $-67.51 Max Consec Wins 62 Max Consec Losses 11
Avg Consec Wins 4.43 Avg Consec Loss 1.67 Avg # of Bars in Wins 18.75 Avg # of Bars in Losses 29.65
MONTHLY PERFORMANCE ($)
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2026 123.4 56.5 11.38 221.39 397.15 298.35 -8.74 -304.88 0 0 0 0 794.55
2025 68.95 52.05 -276.77 18.1 44.87 153.33 102.45 37.29 40.6 132.06 149.48 35.51 557.92
2024 127.6 116.47 170.61 -38.45 98.93 135.07 9.62 -84.69 147.37 66.42 116.14 15.74 880.83
2023 -1.64 -22.04 84.53 162.21 -14.03 56.73 117.1 -35.73 25.41 -31.81 52.9 16.72 410.35
2022 -63.59 154.24 285.19 148.77 -67.49 45.46 -96.74 149.2 -42.78 -24.15 44.51 -31.48 501.14
2021 131.94 239.42 166.47 43.27 -25.32 28.81 -52.56 -18.24 2.32 17.38 41.14 -110.01 464.62

2020 11.66 30.96 -311.51 208.05 84.33 118.32 152.11 St 6.93 138.93 95.21 183.54 776.1
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CRM.D

TIE-2013.D

AKAM.D

TIE-2013.D

CRM.D

SUN-2012.D

SNDK-2016.D

CRM.D

AAPL.D

SNDK-2016.D

PXD.D

HSH-2014.D

NTAP.D

MTB.D

SBUX.D

TDC.D

HAS.D

SBUX.D

NEM.D

SRCL.D

HSP-2015.D

CB.D

AGN-2015.D
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RHT-2019.D

VMED-2013.D

BRCM-2016.D

XLNX-2022.D

PTV-2010.D
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852 TIE-2013.D Buy 00:00:00 19.36 3.62 00:00:00 18.95 -1.48  2705.08 IST Signal -9.34 3.18 Oh

om

2010.08.04 2010.09.01 Exit 2=l

853 PEGD  BUY 000000 1816 386 o000 oo 18.12 015 270135 ST ggna 366 045 Oh
00 00 om

2010.08.04 2010.08.27 Exit 23d

854 DTED By o000 5216 134 poorel 52.92 102 2697.36 ST ggnal 193 212 Oh
00: 00: o

2010.08.04 2010.08.17 Exit g

855 SIMD  Buy  “ 000000 arar 188 ooool 37.41 0.00 2692.85 ST ggna 233 049 Oh
00 00 om

2010.08.09 2010.08.30 Exit 21d

856 GENZ201LD  BUy o000 6746 104 o0l 69.91 255 270150 ST ggna 321 313 On
00: 00: o

2010.08.09 2010.09.01 Exit 2=d

857  TWC2016D  Buy “gooo oo 4900 143 Z 000 4717 275  2698.60 ST g 7L 033 oh
00: 00 om

Exit 288d

120 SsoD  Buy zoég;ggﬁéé 1807 381 Zoééﬁgz:gg 20.85 1052 303247 IST  AfterX -128 1253  Oh
o o Bars om

3d

858 CRMD  Buy Zoégjggﬁég 2441 2386 Zoégﬁgg'_ég 25.63 3.49 269634 IST PT 209 346  Oh
00: 00 om

2010.08.17 2010.09.03 Exit 17d

859 WYNND  Buy pocel 5703 122 D ooes 55.92 135 2703.73 ST ggnal 750 113 On
00: 00: o

2010.08.17 2010.09.03 Exit 7l

860  SUN-2012D  Buy “ooil 2877 243 D 0000 28.92 036 2704.09 ST g 504 044 oh
00: 00: o

The trade list was shortened to 1000 rows (total 5577) to reduce file size.



