STRATEGYQUANT X REPORT

XAUUSD_darwinex, H1, 2017.10.02 - 2026.04.02

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING PERCENTAGE
$ 20405 74 2789 3.05 1.56 38.87 52.06 %
DRAWDOWN % DRAWDOWN DAILY AVG PROFIT MONTHLY AVG PROFIT  AVERAGE TRADE
PROFIT IN PIPS 479681.59 TICKS
$525.04 3.38% $6.57 $200.05 $7.32
YEARLY AVG PROFIT  $2267.22
YEARLY AVG % RETURN 22.67 % ANNUAL % / MAX DD % R EXPECTANCY R EXPECTANCY SCORE  STR QUALITY NUMBER SQN SCORE
CAGR 13.15% 3.89 0.27 87.89 1.71 5.58
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Il Forticio ] Steller Gold L3: xAUUSD_darwinexH1 Il Stellar Gold S1: XAUUSD_darwinex/H1
Il steller Nas L2: NDXm_darwinexsH1 [ Stellar Nas S1: NDXm_darwinex/H1 Stellar Ws L3: WS30_darwinex/H1
Stellar Ws 53 WS30_darwinex/H1 . Stellar Gold S2: XAUUSD_darwinex/H1
STATS
Strategy
Wins / Losses Ratio 1.09 Payout Ratio (Avg Win/Loss) 1.44  Average # of Bars in Trade 7.86
AHPR 20.41 Z-Score 0.85 Z-Probability 19.77 %
Expectancy 7.32 Deviation $42.74 Exposure 6.64 %
Stagnation in Days 106 Stagnation in % 3.37%
Trades
# of Wins 1451 # of Losses 1336 # of Cancelled/Expired 1
Gross Profit $56892.43 Gross Loss $ 36486.69 Average Win $39.21 Average Loss $27.31
Largest Win $157.5 Largest Loss $-150.44 Max Consec Wins 12 Max Consec Losses 8
Avg Consec Wins 2.05 Avg Consec Loss 1.89 Avg # of Bars in Wins 8.63  Avg# of Bars in Losses 7.04
MONTHLY PERFORMANCE ($)
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2026 731.44 415.34 346.54 162.63 99.5 0 0 0 0 0 0 0 1755.45
2025 435.44 26.07 73.33 105.49 -140.61 223.62 221.38 160.12 362.17 366.68 142.58 61.01 2037.28
2024 130.57 19.2 352.16 752.22 440.87 245.03 490.35 324.15 63.55 355.68 515.14 425.38 4114.3
2023 151.22 4412 218.97 -27.71 131.08 -3.11 151.3 185.12 186.91 85.43 478.21 318.24 1919.78
2022 100.49 401.01 61.15 136.61 122.17 369.29 284.82 -64.28 198.05 249.59 168.3 311.1 2338.3
2021 325.24 -27.93 -125.63 12.22 -2.06 3224 153.92 65.13 -445.83 448.61 -9.84 496.93 1213.16
2020 510.03 603.37 137.45 81.11 -98.21 172.24 681.55 209.08 208.42 -137.8 188.87 -12.29 2543.82
2019 302.26 362.88 -51.49 228.62 189.22 799.13 72.22 -57.32 -50.24 368.36 -28.1 357.4 2492.94
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2018 164.11 105.03 -73.63 226.06 -120.77 317.07 410.36 158.62
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Long vs Short trades P/L Growth by duration Trades by hour
Long Profit/Loss Short Profit/Loss Trades by duration
TRADES
Time
Ticket Symbol Type Opentime Open Size Clgse Clqse Profit/Loss Balance Sl Close type L= WA in
price time price type ($) %) P
2017.10.09 2017.10.10 id
17 XAUUSD_darwinex Buy 05:14:08 1282.32 0.06 14:59:07 1292.58 57.61 10057.61 IST PT -17.16 61.56 9h
44m
. 2017.10.10 2017.10.10 8h
18 XAUUSD_darwinex Buy 15:00-18 1292.58 0.08 23-56:55 1287.77 -43.75 10013.85 IST SL -38.48  13.36 56m
2017.10.12 2017.10.13 d
47 XAUUSD_darwinex Buy 06:19:35 1294.30 0.08 15:46:36 1302.53 60.57 10030.82 IST PT -36.96 65.84 279,:
. 2017.10.13 2017.10.13
4 XAUUSD_darwinex Sell 152951 1291.33 0.08 15:30-10 1296.71 -43.60  9970.25 IST SL -43.04 1.20 18s
End Of
X 2017.10.13 2017.10.13 . 4h
48 XAUUSD_darwinex Buy 16:30:08 1302.53 0.07 20-40:00 1301.60 -7.00 10023.82 IST Fr_lday -28.77 1.82 om
(Time)
q 2017.10.16 2017.10.16 18h
50 XAUUSD_darwinex Buy 024842 1303.79 0.08 211423 1298.86 -40.00  9983.82 IST SL -39.44  18.32 25m
] 2017.10.16 2017.10.17 11h
5 XAUUSD_darwinex Sell 22:00-08 1293.49 0.07 09:-31.06 1288.43 37.51 10021.33 IST PT -20.51 3542 30m
. 2017.10.19 2017.10.19 - 1h
12 XAUUSD_darwinex Sell 11:04:08 1285.10 0.06 12:54:41 1285.06 -0.18 10021.15 IST TrailingStop -3.36 14.52 50m
End Of
] 2017.10.20 2017.10.20 - 10h
6 XAUUSD_darwinex Sell 10:24:42 1280.90 0.05 20:40:00 1279.51 6.60 10028.80 IST Fr.lday -19.45 11.95 15m
(Time)
. 2017.10.20 2017.10.20 i 2h
13 XAUUSD_darwinex Sell 16:25:55 1280.90 0.05 1910:00 1280.62 1.05 10022.20 IST TrailingStop  -16.40  11.95 24m
] 2017.10.26 2017.10.26 4h
7 XAUUSD_darwinex Sell 145026 1276.65 0.07 19:31:31 1271.53 35.35 10064.15 IST PT -2457 35.84 21m
. 2017.10.31 2017.10.31 s 1h
16 XAUUSD_darwinex Sell 13:40:00 1273.48 0.07 15:18:05 1273.88 -3.29 10060.86 IST  TrailingStop -2.80 8.05 38m
. 2017.10.31 2017.10.31 3h
9 XAUUSD_darwinex Sell 13-40-00 1273.48 0.08 17:04-32 1268.86 36.40 10097.26 IST PT -9.20 36.96 24m
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2020.12.30
21:15:29

2020.12.31
16:56:44

2020.12.31
20:19:20

2020.12.31
19:02:26

2021.01.04
03:50:59

2021.01.04
15:33:29

2021.01.04
16:40:15

2021.01.04
17:18:36

2021.01.04
18:00:25

2021.01.05
16:35:40

2021.01.06
13:26:47

2021.01.06
15:07:21

2021.01.06
14:44:37

2021.01.14
06:09:55

2021.01.15
17:50:21

2021.01.15
16:01.08

2021.01.15
17:33:46

2021.01.20
16:35:50

2021.01.20
18:12:09
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09:28:31

2021.01.26
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2021.01.27
12:50:53
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-2.43
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-2.94

-5.84

-35.16

-12.40

-5.28

-45.57

-1.50

-40.10

-0.84

-3.06

-13.50

-45.51

-4.27

-41.28

-36.76

-46.34

-39.88

-5.40

-13.40

-3.20

-42.40

-37.17

-7.59

-30.69

-34.23

-3.60

-3.60

-19.42

-29.96

-4.06

-40.25

-6.54

-38.44

-10.65

LS

-19.00

35.16

80.28

1.90

1.94

62.12

52.40

41.96

82.80

12.81

0.92

6.40

105.28

11.16

19.98

8.14

47.46

11.19

3.94

1.54

0.68

17.10

72.24

82.56

31.20

6.78

72.38

2457

20.16

35.12

32.64

28.54

31.72

16.46

8.96

82.80

29.28

14.01

13.44

42.60
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2021.01.26
16:25:36

2021.01.27
16:32:21

2021.01.29
07:12:15

2021.01.29
09:14:19
2021.01.29
16:00:55

2021.02.02
13:59:19

2021.02.02
16:38:16

2021.02.04
05:24:53
2021.02.05
03:46:56

2021.02.05
19:43:35

2021.02.10
17:23:44

2021.02.11
17:00:15

2021.02.11
17:31:30

2021.02.11
20:14:39

2021.02.16
04:06:17

2021.02.24
05:10:35

2021.03.03
12:23:35

2021.03.03
16:43:02

2021.03.08
22:59:40

2021.03.09
19:32:01

2021.03.09
23:.01:57

2021.03.12
08:05:54

2021.03.15
04:09:02

2021.03.15
17:03:31

2021.03.15
21:01:08

2021.03.16
18:48:04

2021.03.16
18:48:04

2021.03.18
06:02:49

2021.03.18
10:44:36

2021.03.18
11:16:55

2021.03.18
14:33:45

2021.03.19
03:53:13

2021.03.22
04:11:03

2021.03.22
09:02:05

2021.03.24
22:59:56

2021.03.25
15:11:18

2021.03.25
20:01:58

1854.69

13314.8

30268

1844.05

1873.97

1842.30

13409.7

30711

31071

31182

13605.2

13701.2

1838.44

13701.1

1824.20

1809.67

1724.38

12952.0

12310.8

12799.9
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1715.61

12997.9

12997.8

12997.8

1726.83

1726.83
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1726.64
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0.1
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0.06
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2021.01.26
18:10:56

2021.01.27
16:50:31

2021.01.29
20:40:00

2021.01.29
12:58:10
2021.01.29
16:42:02

2021.02.04
03:52:28

2021.02.03
17:19:24

2021.02.04
16:57:16
2021.02.05
17:14:31

2021.02.05
20:40:00

2021.02.10
17:28:01

2021.02.11
19:46:17

2021.02.11
19:00:25

2021.02.12
20:40:00

2021.02.16
05:04:00

2021.02.24
07:05:04

2021.03.03
15:19:03

2021.03.03
17:00:04

2021.03.08
23:00:03

2021.03.09
22:50:02

2021.03.10
Hi¥7E25=201

2021.03.12
11:19:36

2021.03.15
10:15:27

2021.03.15
18:38:24

2021.03.16
16:57:44

2021.03.17
21:01:05

2021.03.17
07:33:54

2021.03.18
10:26:17

2021.03.18
12:00:32

2021.03.18
14:37:13

2021.03.19
20:40:00

2021.03.19
04:01:13

2021.03.24
04:03:26

2021.03.22
10:15:31

2021.03.25
11:17:26

2021.03.25
16:22:06

2021.03.26
06:20:59

1854.04

13204.1

30021

1859.96

1859.99

1824.53

13453.4

30906

31107

31153

13645.8

13638.6

1831.05

13745.1

1824.75

1809.85

1708.35

12913.9

12310.0

12799.7

12799.7

1702.30

12879.5

12889.3

13240.0

1739.01

1737.51

1744.64

13036.7
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1742.55

1731.76

1724.43

1731.44

12873.8

1735.47

1724.89

1.16

66.25

24.50
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-42.15
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19.69

-41.37

14.96

-13.95

-40.88

-44.17

21.96

19.84

-1.86

-0.50

31.92

18.91

0.50

-0.14

-0.14

39.72

-35.67

-43.62

71.33

-35.64

-41.52

-42.00

10.09

-41.55

-32.07

-0.56

37.70

14.28

-39.57

-43.75

6.15

17293.07

17402.34

17352.73

17370.38

17328.23
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17372.42
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17327.16

17325.30
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17375.85
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17407.61
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17366.09
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17199.16
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-2.02
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-18.07

-0.42
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-0.75
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-0.52

-20.70
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-14.43
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2021.03.29 2021.03.29 1h

772 XAUUSD_darwinex  Sell 29200329 175632 004 20210529 475625 000 17199.16 IST TrailngStop  -12.16 484 "
3390  NDXm_darwinex  Buy 2°§é;2§;§§ 130038 0.06 20551)22222411 13180.8 103.60 17302.76 IST PT  -1.95 106.20 107mh
10647 XAUUSD_dawinex  Buy 203{1}2%282 173672 0.06 zoiézg‘;zgg 1728.92 4722 1725554 IST SL -46.80 1182 371r:
10652 XAUUSD_darwinex  Buy Zoi;g‘ézgi 173871 0.05 20(2)‘11':(3’3;(2’; 1738.67 349 17252.04 IST MoveSL2BE -22.75  33.90 5152mh
10679 XAUUSD darwinex  Buy zogé%;gi 174550  0.06 20322‘;32 1757.65 72.48 1732453 IST PT -2376 72.90 318r:
352 XAUUSD_darwinex  Sell zoiéﬁ‘;gz 1737.56  0.05 zoi;%ﬂi 1745.93 4220 17282.33 IST SL -41.85 3130 12mh
777 XAUUSD_darwinex  Sell zoi;gié‘; 173264  0.03 203;.:(3)1&1_’2 1744.97 3388 17212.23 IST SL -36.99  0.00 1106;‘
353 XAUUSD_darwinex  Sell 20322‘;;;‘; 1732.64 0.04 zogg;%ég 174273 3621 1724611 IST SL -40.36 000 Zf’mh
10788 XAUUSD darwinex  Buy zoi;;ggjz 175872 0.05 202}%;}@ 1763.44 2031 17232.54 IST TraiingStop ~ 0.00  54.80 426r:
3309 NDXm_darwinex  Buy zoi;‘:g‘(‘);ii 14008.8 0.08 zoié‘:g‘;;ig 14008.7 052 17297.67 IST MoveSL2BE  -8.44 49.36 413mh
10800 XAUUSD_darwinex  Buy zoi;fs"ié‘; 1769.94  0.05 Zoiéﬁgég 1783.14 65.65 17298.19 IST PT 290  66.00 232r:
3400 NOxm_damnex  Buy ZZLOS ygopq gop P04 o oo piggigs ST Frdey d0s a3
(Time)
10808 XAUUSD_darwinex  Buy 203;':(5";13 178379  0.05 zogi;g‘;ég 1775.13 4365 1726131 IST SL 4330  0.00 4502”15
3405  NDXm darwinex  Buy 203;.:22;;2 140428 0.06 zoiéﬁg;(l)g 13972.8 4233 17218.28 IST SL -42.03 1239 499mh
10814 XAUUSD_darwinex  Buy zoiéﬁgéi 178385 0.05 Zoiizg‘;zég 1783.78 070 17260.61 IST MoveSL2BE  -255  31.00 433r:
333 NDXm_dawinex  Sell zoi;g‘;jg 13800.7 0.09 Zoiézgg;ig 13784.9 1393 1723221 IST TraiingStop  -32.09  62.51 71mh
10862 XAUUSD_darwinex  Buy 20%:%%% 1790.09  0.05 Zoi;gg;ié 1789.99 085 17231.36 IST MoveSL2BE  -1.45  37.65 51mh
10872 XAUUSD_darwinex  Buy 20341{:%:22 1797.62  0.05 205{1;.21(2; 1788.77 -44.60 17186.76 IST SL -4425 125 294mh
355 XAUUSD_darwinex  Sell zoi;‘:g‘;éé 1778.69 0.04 205}122‘;23 1788.79 39.20 1714755 IST SL -4040 452 399;:
3436 NDXm_darwinex  Buy 2032%.@ 130451 0.06 20%%2(2)3 13971.6 1560 17163.15 IST EF%?J 789 17.46 Solmh
(Time)

2021.04.26 2021.04.27 1d
337 NDXm_dawinex  Buy < gooa 139384 006 “U3c0nfl 130815 2328 17186.43 IST  TrailingStop  -36.80  73.30 1145an1
784 XAUUSD_darwinex  Sell zoﬁ‘:(l’;':gz 177655 0.04 205223‘;2 1776.47 152 17187.95 IST TrailingStop  -36.64  4.24 2135mh
3446 NDXm_dawinex  Buy zoﬁﬁg‘z‘éi 140485  0.07 Zoié':gi':gi 13989.1 4193 1718166 IST SL -4158 1848 515nr1]
356 XAUUSD_darwinex  Sell zoﬁzg‘i;gg 177648  0.04 Zoiéﬁ‘éﬁ 1767.50 35.64 17223.59 IST PT -2012 3592 454mh
335  NDXm_dawinex  Sell zoi;‘:gg;gg 139239  0.07 zoi;‘:g‘éég 13881.2 2970 17211.35 IST TrailingStop  -22.01  66.39 ﬁ:
1506 WS30_darwinex  Sell zoi;gg;gg 34042 028 zoiéﬂgfﬁ 34188 4144 1716991 IST SL -4088 14.84 194mh
11034 XAUUSD_darwinex  Buy zoiézgg;gz 1790.02  0.05 zogizggzg‘é 1790.00 339 17166.52 IST MoveSL2BE -14.75  39.50 3181:1‘
286 WS30 _darwinex  Buy zogizgg;g‘; 34128 045 Zoﬁﬁi}gg 34026 4680 17119.72 IST SL -45.90 1260 4113:]
288 WS30_darwinex  Buy zoié':gigg 34056 0.48 Zoiézggég‘; 33961 4656 17073.16 IST SL -45.60  14.40 ffgg
1517  WS30_dawinex  Sell zoiéﬁz;gg 33049 0.5 zoi;ﬂg;gg 33950 075 17029.01 IST MoveSL2BE 275 4400 42mh
11047 XAUUSD_darwinex  Buy zoi;‘:gi;gg 1797.95  0.05 zoi:}ﬁigg 1789.34 -43.40 17029.76 IST SL -4305 565 7lmh
200  WS30_darwinex  Buy zoi;;gg':g‘; 33885 0.37 205%;33}2? 34108 11222 1714123 IST PT -4181 11581 469mh

The trade list was shortened to 1000 rows (total 2790) to reduce file size.



