STRATEGYQUANT X REPORT

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

TOTAL PROEIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING PERCENTAGE
$ 7997 49 965 1.7 2.44 22.84 52.64 %
DRAWDOWN % DRAWDOWN DAILY AVG PROFIT MONTHLY AVG PROFIT AVERAGE TRADE
PROFIT IN PIPS 349963 TICKS
$350.08 8.79 % $1.09 $33.32 $8.29
YEARLY AVG PROFIT $399.85
YEARLY AVG % RETURN 19.99 % ANNUAL % / MAX DD % R EXPECTANCY R EXPECTANCY SCORE STR QUALITY NUMBER SQN SCORE
CAGR 8.38 % 0.95 0.68 32.8 2.98 1.39
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. Portfolio . Swifter Breakout . Swifter Golden

STATS
Strategy
Wins / Losses Ratio 1.11 Payout Ratio (Avg Win/Loss) 2.19 Average # of Bars in Trade 133.93
AHPR 19.04 Z-Score -4.76 Z-Probability 100 %
Expectancy 8.29 Deviation $27.82 Exposure 98.89 %
Stagnation in Days 706 Stagnation in % 9.69 %
Trades
# of Wins 508 # of Losses 457 # of Cancelled/Expired 0
Gross Profit $ 13566.26 Gross Loss $5568.77 Average Win $26.71 Average Loss $12.19
Largest Win $255.73 Largest Loss $-54 Max Consec Wins 12 Max Consec Losses 15
Avg Consec Wins 2.49 Avg Consec Loss 2.24 Avg # of Bars in Wins 194.28 Avg # of Bars in Losses 66.85
MONTHLY PERFORMANCE ($)
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
2026 137.44 85.57 42.09 104.06 510.29 0 0 0 0 0 0 0  879.45
2025 -48.3 199.4 -66.75 28.76 41.14 214.24 30.14 13.97 62.14 145.8 45.04 195.92 861.5
2024 0 65.42 189.16 135.37 87.83 255.73 89.92 19.51 199.33 -12.43 -49.43 0.42 980.83
2023 56.96 -14 67.13 113.87 -29.6 34.56 14.69 26.02 -77.68 -144.52 90.81 59.34 197.58

2022 77.3 141.55 221.25 98.02 -20.26 -34.51 14.81 195.46 -27.14 -30.71 -41.57 =Al3} ) 580.61
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O Cl Cl
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price time price
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Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

2015.12.02
00:00:00

2015.12.02
00:00:00

2015.12.17
00:00:00

2015.12.17
00:00:00

2015.12.23
00:00:00

2016.02.29
00:00:00

2016.02.29
00:00:00

2016.02.29
00:00:00

2016.02.29
00:00:00

2016.03.02
00:00:00

2016.03.09
00:00:00

2016.03.14
00:00:00

2016.03.23
00:00:00

2016.03.23
00:00:00

2016.03.23
00:00:00

2016.03.23
00:00:00

2016.03.28
00:00:00

2016.04.05
00:00:00

2016.04.06
00:00:00

2016.04.06
00:00:00

2016.04.07
00:00:00

2016.04.08
00:00:00

2016.04.08
00:00:00

2016.04.27
00:00:00

2016.05.04
00:00:00

2016.05.05
00:00:00

2016.05.05
00:00:00

2016.05.05
00:00:00

2016.05.23
00:00:00

2016.06.07
00:00:00

2016.06.24
00:00:00

2016.07.01
00:00:00

2016.07.07
00:00:00

2016.07.27
00:00:00

2016.07.27
00:00:00

2016.09.23
00:00:00

19.01

13.76

30.34

28.53

12.61

91.94

140.92

O516

6.53

24.98

32.79

18.78

70.3

22.83

43.12

48.19

42.52

25.94

35.01

35.99

18.2

428

31.65

65.06

72.73

6.91

21.26

8.09

124.58

107.11

11.21

33.93

41.44

75.0

13.74

29.14

4.0

5.0

5.0

5.0

6.0

1.0

1.0

1.0

24.0

6.0

4.0

4.0

1.0

3.0

1.0

1.0

1.0

3.0

2.0

2.0

8.0

1.0

2.0

1.0

1.0

22.0

7.0

10.0

1.0

1.0

14.0

4.0

3.0

2.0

11.0

2.0

2016.01.15
00:00:00

2016.11.11
00:00:00

2016.10.04
00:00:00

2016.10.04
00:00:00

2016.01.05
00:00:00

2016.03.02
00:00:00

2016.05.20
00:00:00

2016.03.09
00:00:00

2016.06.24
00:00:00

2016.12.14
00:00:00

2016.05.05
00:00:00

2016.12.08
00:00:00

2016.11.16
00:00:00

2017.07.05
00:00:00

2017.03.10
00:00:00

2017.01.11
00:00:00

2016.05.05
00:00:00

2017.04.19
00:00:00

2017.04.27
00:00:00

2018.07.12
00:00:00

2016.06.27
00:00:00

2018.06.01
00:00:00

2017.02.22
00:00:00

2016.05.04
00:00:00

2016.10.18
00:00:00

2017.02.21
00:00:00

2016.07.07
00:00:00

2018.12.27
00:00:00

2017.02.21
00:00:00

2017.03.23
00:00:00

2016.07.27
00:00:00

2017.04.19
00:00:00

2016.11.11
00:00:00

2017.05.12
00:00:00

2016.10.24
00:00:00

2016.11.01
00:00:00

16.16

15.73

28.64

25.26

11.6

91.67
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29.72

27.87
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24.28
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55.58

36.83

33.41

39.39
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14.01
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16.79
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1.42
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-1.56
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-1.66

-1.75

-0.84
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239

210

211
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240

213

214

215

241
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216

217

218

219
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221

222

244

223

245

246

224

247

225

248

226

227

249

228

229

250

230
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252
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CAB-2017.D

STT.D

AME.D

APTV.D

LYB.D

RAX-2016.D

XL-2018.D

PSX.D

ALK.D

CEp)

STLD.D

DISCK-2022.D

HSY.D

D.D

XOM.D

AD.D

MO.D

PNW.D

SEE.D

NRG.D

ES.D

PM.D

CXW.D

ABBV.D

HD.D

IRM.D

AMT.D

AWK.D

NL.D

ALGN.D

EL.D

DOC.D

MCD.D

DOC.D

ANSS.D

BAX.D

PAYX.D

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

2016.10.05
00:00:00

2016.10.05
00:00:00

2016.10.05
00:00:00

2016.10.14
00:00:00

2016.10.20
00:00:00

2016.10.25
00:00:00

2016.10.31
00:00:00

2016.11.01
00:00:00

2016.11.07
00:00:00

2016.11.11
00:00:00

2016.11.11
00:00:00

2016.11.30
00:00:00

2016.12.09
00:00:00

2016.12.13
00:00:00

2016.12.14
00:00:00

2016.12.15
00:00:00

2016.12.16
00:00:00

2016.12.19
00:00:00

2017.01.11
00:00:00

2017.02.06
00:00:00

2017.02.14
00:00:00

2017.02.21
00:00:00

2017.02.22
00:00:00

2017.02.22
00:00:00

2017.03.03
00:00:00

2017.03.14
00:00:00

2017.03.24
00:00:00

2017.03.30
00:00:00

2017.04.11
00:00:00

2017.04.20
00:00:00

2017.04.21
00:00:00

2017.04.27
00:00:00

2017.05.15
00:00:00

2017.05.17
00:00:00
2017.05.31
00:00:00

2017.06.02
00:00:00

2017.06.14
00:00:00

63.38

g2

45.11

53.24

46.75

Sie

33.49

55.53

67.93

64.7

26.6

26.44

79.86

50.2

59.71

19.69

34.23

52.32

41.08

13.69

40.14

65.78

26.13

41.79

116.49

20.58

93.45

64.23

17.59

118.87

75.4

15.29

117.61

15.4

126.33

51.65

45.56

2.0

2.0

1.0

1.0

1.0

5.0

2.0

1.0

1.0

2.0

6.0

3.0

1.0

1.0

1.0

8.0

2.0

1.0

2.0

12.0

2.0

2.0

6.0

2.0

1.0

4.0

1.0

1.0

4.0

1.0

1.0

5.0

1.0

5.0

1.0

3.0

1.0

2017.02.06
00:00:00

2017.06.29
00:00:00

2016.10.28
00:00:00

2016.11.15
00:00:00

2017.06.06
00:00:00

2016.11.02
00:00:00

2017.10.16
00:00:00

2017.03.30
00:00:00

2017.08.18
00:00:00

2017.06.19
00:00:00

2017.08.30
00:00:00

2017.06.16
00:00:00

2017.09.01
00:00:00

2018.02.20
00:00:00

2017.02.14
00:00:00

2017.03.03
00:00:00

2017.08.30
00:00:00

2018.01.26
00:00:00

2017.04.07
00:00:00

2017.07.12
00:00:00

2018.02.21
00:00:00

2017.12.05
00:00:00

2017.05.31
00:00:00

2018.07.16
00:00:00

2017.11.30
00:00:00

2018.02.14
00:00:00

2017.08.31
00:00:00

2018.03.07
00:00:00

2018.01.30
00:00:00

2017.06.02
00:00:00

2018.08.31
00:00:00

2017.05.09
00:00:00

2018.03.01
00:00:00

2017.09.22
00:00:00
2018.01.18
00:00:00

2018.03.20
00:00:00

2017.07.20
00:00:00

53.87

70.39

41.37

541

46.75

31.99

41.06

55.23

74.48

80.88

29.07

25.6

85.55

51.31

55.09

16.73

33.54

56.69

36.6

774

42.44

68.18

22.21

69.15

145.61

21.05

116.82

68.25

18.4

148.59

126.26

14.68

128.28

13.95

157.91

58.3

43.37

-19.15

30.27

-3.79

0.81

-0.05

0.29

15.07

-0.36

6.48

32.23

14.66

-2.60

5.61

-4.68

-23.84

-1.45

4.32

-9.04

40.88

4.52

4.67

-23.68

54.64

29.00

1.80

23.28

3.96

3.17

29.60

50.78

-3.13

10.55

-7.33

31.45

19.80

-2.24

4441.75

4590.79

4400.51

4398.68

4530.47

4394.21

4689.85

4488.68

4640.19

4560.10

4654.85

4527.87

4682.29

4870.64

4437.07

4463.68

4653.40

4873.42

4479.64

4635.94

4875.16

4749.21

4500.91

5036.87

4707.25

4869.58

4676.68

4861.75

4876.59

4530.51

5139.87

4508.96

4857.80

4674.96

4835.55

4853.93

4633.71
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IST
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IST

IST

IST
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IST
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3.77

9.77
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27.66

28.38

39.01

8.22

13.93
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13.01

12.45
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27.96

16.89
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245

246

247

264

248

249

250

265

251

266
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GAP.D

AON.D

BMY.D

PKG.D

LKQ.D

AVY.D

UPS.D

LYB.D

PPC.D

TSS-2019.D

JWN.D

OKE.D

REG.D

NTRS.D

AES.D

VRSK.D

ADM.D

DFS.D

CAA-2018.D

DHI.D

CPRI.D

DINO.D

VLO.D

JNPR.D

DG.D

T.D

K.D

CsCo.D

DISCK-2022.D

UAL.D

FLS.D

NOW.D

CAH.D

AD.D

HLF.D

NAVI.D

CSRA-2018.D

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

Buy

2017.06.16
00:00:00

2017.06.19
00:00:00

2017.06.21
00:00:00

2017.06.29
00:00:00

2017.07.06
00:00:00

2017.07.12
00:00:00

2017.07.25
00:00:00

2017.08.28
00:00:00

2017.08.31
00:00:00

2017.08.31
00:00:00

2017.08.31
00:00:00

2017.09.05
00:00:00

2017.09.22
00:00:00

2017.09.29
00:00:00

2017.10.16
00:00:00

2017.10.20
00:00:00

2017.10.25
00:00:00

2017.11.09
00:00:00

2017.11.30
00:00:00

2017.11.30
00:00:00

2017.12.06
00:00:00

2017.12.12
00:00:00

2018.01.18
00:00:00

2018.01.23
00:00:00

2018.01.24
00:00:00

2018.01.26
00:00:00

2018.01.30
00:00:00

2018.02.16
00:00:00

2018.02.16
00:00:00

2018.02.21
00:00:00

2018.02.27
00:00:00

2018.02.28
00:00:00

2018.02.28
00:00:00

2018.03.02
00:00:00

2018.03.09
00:00:00

2018.03.09
00:00:00

2018.03.22
00:00:00

16.8

126.08

40.7

85.79

27.58

79.29

78.99

53.35

24.95

67.37

35.3

31.85

43.67

71.79

8.14

80.67

33.54

55.35

56.0

46.42

59.85

35.99

66.92

22.72

G5

17.33

45.34

34.79

22.65

67.0

37.16

32.2

54.35

18.22

49.76

9.3

41.34

5.0

1.0

2.0

1.0

3.0

2.0

1.0

1.0

6.0

2.0

2.0

2.0

2.0

1.0

10.0

1.0

2.0

1.0

3.0

3.0

3.0

5.0

2.0
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5.0
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5.0
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1.0

2.0

5.0
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9.0

3.0
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2017.06.19
00:00:00

2018.04.05
00:00:00

2018.05.04
00:00:00

2018.04.17
00:00:00

2018.05.03
00:00:00

2017.12.12
00:00:00

2018.03.26
00:00:00

2018.10.10
00:00:00

2017.11.30
00:00:00

2018.01.24
00:00:00

2017.10.24
00:00:00

2018.12.11
00:00:00

2017.09.29
00:00:00

2018.10.19
00:00:00

2017.10.20
00:00:00

2019.12.24
00:00:00

2017.11.08
00:00:00

2018.08.02
00:00:00

2018.02.12
00:00:00

2018.02.28
00:00:00

2018.08.20
00:00:00

2018.04.18
00:00:00

2018.05.17
00:00:00

2018.02.22
00:00:00

2018.03.08
00:00:00

2018.04.17
00:00:00

2018.05.01
00:00:00

2018.12.03
00:00:00

2018.03.28
00:00:00

2019.04.15
00:00:00

2018.07.06
00:00:00

2018.09.11
00:00:00

2018.05.03
00:00:00

2018.05.01
00:00:00

2018.12.24
00:00:00
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