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B 2005-2015

fEFEA
W2C-Matthew , W2C-Beverley , W2C-Zelinsky , W2C-Socute
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Jan-2008 Jan-2007 Jan-2002 Jan-2000 Jan-2010 Jan-2011 Jan-2012 Jan-2012 Jan-2014 Jan-2015

— Portfolio — StrategyTester_beverley07_20050101-20151231_0.01 — StrategyTester_matthew1.11_20050101-20151231_001 — StategyTester_socute202_Nor_AUDJPY_20050101-20151231_0.01
StrategyTester_socute202_Nor_EURAUD_20050101-20151231_001 — StiategyTester_socute202_Nor_EURGBP_20050101-20151231_0.01  StrategyTester_socute202_Nor_EURJPY1_20050101-20151231_0.01
StrategyTester_socute202_Nor_EURJPY2_20050101-20151231_0.01 — StrategyTester_socute202_Nor_EURUSD2_20050101-20151231_0.01 — StrategyTester_socute202_Noi_GBPJPY1_20050101-20151231_0.01

— StrategyTester_socute202_Nor_GBPJPYZ_20050101-20151231_0.01 — StrategyTester_socute202_Nor_GBPUSD1-1_20050101-20151231_0.01 — StrategyTester_socute202_Nor_NZDJPY1_20050101-20151231_0.01

~— StrategyTester_socute202_Nor_USDJPY1_20050101-20151231_0.01 ~— StrategyTester_socute202_Nor_USDJPY2_20050101-20161231_0.01 = StiategyTester_zelinsy102_Nor_AUDJPY_20050101-20151231_0.01

— StrategyTester_zelinsky102_Nor_AUDNZD_20050101-20151231_001 — StrategyTester_zelinsky102_Nor_CADJFY_20050101-20151231_0.01 — StrategyTester_zelinsky102_Nor_EURAUD_20050101-20151231_0.01
StrategyTester_zelinsky102_Noi_EURJPY_20050101-20151231_0.01 —— StrategyTester_zelinsky102_Nor_EURUSD_20050101-20151231_001  StrategyTester_zelinsky102_Nor_GBPJPY1_20050101-20151231_0.01
StrategyTester_zelinsky102_Noi_6BPJFY2_20050101-20151231_0.01 — StrategyTester_zelinsky102_Nor_6BPUSD_20050101-20151231_0.01 — StrategyTester_zelinsky102_Nor_USDJFY_20050101-20151231_0.01

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURM ! DD RATIO  WINNING %%
$ 30472 g 1 29104 0 1.29 28.24 37.91%
L]
PROFIT IN PIPS 313550.8 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT  MTHLY AVG PROFIT  AVERAGE TRADE
YRLY AVG PROFIT §2770.2 $1078.94 0.45 % $7.59 $230.86 $8.22
YRLY AVG % RET 1.15 %
CAGR 1.09 %

generated by Quant Analyzer
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# Name Retum /DD Ratio Winning %  Drawdown % Drawdown Yarly avg. profit Monthly avg. profit
st StrategyTester_matthewt 11_20050101-20151231_0.01 926 4373%  $242.21 218% §204.01 517
s2 StrategyTester_beverley07_20050101-20151231_001 246 4174%  $44499 443% $99.43 5829
S3  StrategyTester_zelinsky102_Nor_AUDJFY_20050101-20151231_0.01 402 2949%  $223.49 219% $82.21 §6.85
54 StrategyTester_zalinsky102_Nor_AUDNZD_20050101-20151231_0.01 561 2545% 9765 0.95% $64.53 §537
S5  StrategyTostor_zelinsky102_Nor CADJFY_20050101-20151231_0.01 46 3499%  $23351 212% §126.25 § 10,52
6 StrategyTester_zelinsky102_Nor_EURAUD_20050101-20151231_0.01 280 24.87%  $3306 319 % $88.85 §7.4
7 StrategyTestor_zelinsky102_Nor EURJFY_20050101-20151231_0.01 TET  343%  $24346 224% §17229 §14.37
S8 StrategyTester_zelinsky102_Nor_EURUSD_20050101-20151231_0.01 585 27.12%  $285.44 250% § 146,51 $1221
9 StratogyTester_zelinsky102_Nor_GBPJPY1_20050101-20151231_0.01 1872 40.66% §99.21 0.98 % §176.58 §14.88
$10 StratogyTestor_zalinsky102_Nor_GBPJPY2_20050101-20151231_001 142 72%  $23801 237 % §307.28 5256
$11  StrategyTester_zelineky102_Nor_GBPUSD_20050101-20151231_0.01 T 2103%  $21484 19% §180.77 § 1256
$12  StrategyTester_zelinsky102_Nor USDJPY_20050101-20161231_001 550 3598% 16585 158 % $84.23 §7.02
$13  StrategyTaster_socute202_Nor AUDJPY_20050101-20161231_001 549 1203%  $160.63 1.48% §835 §6.95
$14  StrategyTester_socute202 Nor_EURAUD_20050101-20161231_001 383 869%  §14672 137 % $5245 5437
§15  StrategyTester_socute202 Nor_EURGBP_20050101-20161231_0.01 181 4519%  $17015 17% $24.87 §207
S16  StrategyTester_socute202_Nor_EURJPY1_20050101-20161231_001 938 39.88%  §$18552 181% §166.22 $13.19
S17  StrategyTester_socute202_Nor_EURJPY2_20050101-20151231_0.01 119 A% 51451 141% §147.65 5123
S18  StrategyTestar_socute202_Nor_EURUSDZ2_20050101-20151231_0.01 33 5%  $22047 215% 5669 5558
519 StrategyTester_socute202_Nor_GBPJPY1_20050101-20151231_0.01 755  91.33%  $22536 207% §155.83 51299
520 StrategyTester_socule202_Nor_GBPJPY2_20050101-20151231_001 TET  4604%  $204.06 180 % §142.19 51185
521 StrategyTester_socute202_Nor_GBPUSD1-1_20050101-20151231_0.01 327 5082%  $224.25 207 % $66.65 $556
522 StrategyTester_socute202_Nor_NZDJPY1_20050101-20151231_001 418 2303%  $15489 148% §79.35 5661
523 StrategyTester_socule202_Nor_USDJPY1_20050101-20151231_001 399 4606%  $227.33 216 % $825 $6.88
524 StrategyTester_socule202_Nor_USDJPY2_20050101-20151231_001 571 374B%  $16659 157 % $86.49 §72
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Feb-2007 Mar-2007 Apr-2007

May-2007

Jun-2007

Jul-2007

Aug-2007

Sep-2007

0ct-2007

Now-2007

— Portfolio

StrategyT ester_socute202_Nor_EURGBP_2007_0.01

~— StrategyTester_zelinsy102_Nor_GADJPY_2007_D.01
StrategyT ester_zelinsy102_Nor_GBPJPY1_2007_0.01

StrategyTester_beverley07_2007_0.01 — StrategyTester_matthew1.11_2007_0.01
Strate gy Tester_socute202_Nor_EURJPY1_2007_0.01
—— StiategyT ester_socute202_Nor_GBP.IPY1_2007_0.01 — StrategyTester_socute202_Nor_GBPJPY2_2007_0.01
— StrategyTester_socute202_Nor_USDJPY1_2007_0.01 — StrategyTester_socute202_Nor_USDJPY2_2007_0.01 — StrategyT ester_zelinsiy102_Nor_AUDJPY_2007_0.01 — StrategyTester_zelinsy102_Nor_AUDNZD_2007_0.01
StrategyTester_zelinsy102_Nor_EURAUD_2007_0.01

StrategyT ester_socute202_Nor_AUDJFY_2007_0.01

Strate gy Tester_socute202_Nor_EURAUD_2007_0.01
Strate gy Tester_socute202_Nor_EURJPY2_2007_0.01 — StrategyTester_socute202_Nor_EURUSD2_2007_0.01
Strate gy Tester_sacute202_Nor_GBPUSD1-1_2007_0.01

StrategyT ester_zelinsky102_Nor_EURJPY_2007_0.01

StrategyT ester_socute202_Nor_NZDJPY1_2007_0.01

StrategyTester_zelinsky102_Nor_EURUSD_2007_0.01
StrategyTester_zelinshy102_Nor_GEPJPY2_2007_0.01 — StrategyTester_zelinsky102_Nor_GBPUSD_2007_0.01 — StiategyT ester_zelinsky102_Nor_USDJPY_2007_D.01

pRiREF

TOTAL PROFIT # OF TRADES
$ 2512.36 e
-
PROFIT IN PIPS 25898.8 PIPS DRAWDOWN
YRLY AVG PROFIT §2512.32 $ 795.62
YRLY AVG % RET 1.05 %
CAGR 1.05 %
e
ZEARE
# Name
52 StrategyTester_beverley07_2007_0.01
53 StrategyTester_matthewl.11_2007_0.01

54 StrategyTester_socuteZ02_Nor_AUDJPY_2007_0.01

55  StrategyTesler_sccute202_Nor_EURAUD_2007_0.01

56 StrategyTester_socuteZ02_Nor_EURGBP_2007_0.01

57  StrategyTester_socute202_Nor_EURJPY1_2007_0.01

SB  StrategyTester_socute202_Nor_EURJPYZ_2007_0.01

59 StrategyTester_socute202_Nor_EURUSDZ_2007_0.01
510 StrategyTester_socule202_Nor_GBPJPY1_2007_0.01
s11 StrategyTester_socute202_Nor_GBPJPYZ_2007_0.01
$12 StralegyTester_socule202_Nor GBPUSD1-1_2007_0.01
513  StrategyTester_socute202_Nor_NZDJPY1_2007_0.01
$14  StrategyTester_socute202_Nor_USDJPY1_2007_0.01
515  StrategyTesler_socule202_Mor_USDJPYZ_2007_0.01
516  StrategyTester_zelinsky102_Nor_AUDJPY_2007_0.01
517  StrategyTester_zelinsky102_MNor_AUDNZD_2007_0.01
518  StrategyTester_zelinsky102_Nor_CADJPY_2007_0.01
518 StrategyTester_zelinsky102_Nor_EURAUD_2007_0.01
520 StrategyTester_zelinsky102_Nor_EURJPY_2007_0.01
521 StrategyTester_zelinsky102_Nor_EURUSD_2007_0.01
S22 StrategyTester_zelinsky102_Nor_GBPJPY1_2007_0.01
5231 StrategyTester_zelinsky102_Mor_GBPJPYZ_2007_0.01
524 StrategyTester_zelinsky102_Nor_GEPUSD_2007_0.01

525 StrategyTester_zelinsky102_Nor_USDJPY_2007_0.01

URL: http://ear.trgy.co.jp  E-mail : inffo@trgy.co.jp

SHARPE RATIO
0

% DRAWDOWN
0.33 %

Return / DD Ratio

39.25 %

$8.42

generated by Quant Analyzer

Monthly avg. profit

5 46.24
5856
$18.45
5349
5-7.47
5517
$12.33
5878
$28.92
546
$ 15,58
5-2.78
5-07
5574
5196
$-3.48
§ 1184
5485
$-8.11
5441
5191
5389

5727

PROFIT FACTOR RETURN / DD RATIO  WINNING %
1.24 3.16
DAILY AVG PROFIT MTHLY AVG PROFIT  AVERAGE TRADE
$6.9 $209.36
ing % o % D 1 Yearly avg. profit

4.0 46.38 % $ 13851 134 % § 554,86
142 47.52 % §7233 0.72 % $102.72
509 20 % $36.99 0.37 % §221.39
047 344 % 589.45 0.89 % 54187
0.7 27.96 % $125.63 1.26 % 5-88.7
033 44.44 % 51855 181 % $61.99
1.15 38.78 % $12895 1.26 % § 14787
1.98 28.26 % $53.1 053 % §105.21
348 47.06 % $59.58 0.98 % § 346.84
-0.34 4767 % $ 16277 162 % $-55.16
242 52.21 % $773 077 % § 187.07
025 18.87 % $12262 122 % $-33.38
-0.08 46.61 % $ 106.87 1.06 % $-8.45
1.01 38.25 % 567.94 0.68 % 5689
33 ITT4 % §71.22 071 % §235.37
0.3z 14.52 % $129.89 1.3 % §-418
124 N9 % $ 10526 1.05 % 51421
083 3116 % 560.14 06 % §55.82
077 30.56 % $127.19 127 % §-87.45
0.69 16.30 % 576.92 077 % $52.83
021 375 % 599.22 0.99 % 523
344 32.32% $13574 133 % § 466.94
0.65 19.72 % 51338 1.34 % $87.25
048 3333 % $ 110.61 1.1% §-5272

Copyright (C) 2016 Trilogy Inc.
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Feb-2008 Mar-2003 Ap-2008 May-2008 Jun-2008 Jul-2008 Aug-2008 Sep-2008 Dct-2008 Nov-2008 Dec-2008

= Paorffolio — StrategyTester_beverley0d7_2008_0.01 — StrategyTester_matthew1.11_2008_0.01 Strategy T ester_socute202_Nor_AUDJPY_2008_0.01 StrategyTester_socute202_Nor_EURAUD_2008_0.01
StrategyTester_socute202_Nor_EURGBP_2008_0.01  StrategyTester_socute202_Nor_EURJPY1_2008_0.01  StategyTester_socute202_Nor_EURJPY2_2008_0.01
StrategyTester_socute202_Nor_EURUSD2_2008_0.01 — StrategyTester_socute202_Ner_GBPJPY1_2008_0.01 — StrategyTester_socute202_Nor_GEPJPY2_2008_0.01

— StrategyTester_socute202_Nar_GBPUSD1-1_2008_0.01 StrategyTester_socute202_Nar_NZDJPY1_2008_001 — StrategyTester_socute202_Nor_USDJPY1_2008_0.01
StrategyTester_socute202_Nor_USDJPY2_2008_0.01 = StrategyTester_zelinsky102_Nor_AUDJPY_2008_0.01 StrategyTester_zelinsky102_Nor_AUDNZD_2008_0.01

— StrategyTester_zelinsky102_Ner_CADJPY_2008_0.01 — StrategyTester_zelinsky102_MNor_EURAUD_2008_0.01  StategyTester_zelinsky102_Nor_EURJPY_2008_0.01
StrategyTester_zelinsky102_Nor_EURUSD_2008_0.01  StrategyTester_zelinsky102_Nor_GBPJPY1_2008_001  StategyTester_zelinsky102_Nar_GBPIPY2_2008_0.01

— StrategyTester_zelinsky102_Nor_GBPUSD_2008_0.01 — StrategyTester_zelinsky102_Mor_USDJPY_2008_0.01

pRiREF

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIC  WINNING %
$ 601 3 89 2782 0 1.44 9.69 42,73 %
| ]
PROFIT IN PIPS 60593.9 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT  MTHLY AVG PROFIT  AVERAGE TRADE
YRLY AVG PROFIT 5 6013.8 % 620.64 0.26 % % 16.48 $501.16 $11.88
YRLY AVG % RET 2.51 %
CAGR 2.51 %

generated by Quant Analyzer

BEARGE

# Name Return /DD Ratio Winning % Drawdown % Drawdown Yearly avg. profit Monthly avg. profit
52 StrategyTester_beverley07_2008_0.01 18 40.75 % $ 202,62 192 % $ 364.04 33034
53 StrategyTester_matthew1.11_2008_0.01 43 4414 % 55476 0.95 % § 40782 $3399
S4  StrategyTester_socule202_Nor AUDJPY_2008_0.01 8.85 3571 % $ 50,61 05% $ 489,65 $40.73
55 StategyTester_sccute202_Nor EURAUD_2008_0.01 0.34 51.32% 578,56 0.78 % $26.82 §223
SB StrategyTester_socute202_Nor_EURGEP_2008_0.01 146 48.91 % 554.83 0.55 % $80.17 56.68
57  StrategyTester_socule202_Mor EURJPY1_2008_0.01 23 519 % 58412 0.92 % $216.06 $18.01
S8 StrategyTester_socute202_Nor EURJFYZ_2008_0.01 4.08 50 % $68.72 0.68 % $ 280.47 $23.36
58 StrategyTester_sccute202_Nor EURUSDZ_2008_0.01 3.09 3077 % $61.8 061 % § 20864 F17.41
510 StrategyTester_socute202_Nor_GBPJPY1_2008_0.01 054 43.84 % $22358 223% §-119.83 §-9.99
511 StrategyTester_socule202_Nor_GBPJPYZ_2008_0.01 o.8& 56.52 % $ 13251 13 % 5116.96 58.75
512 StrategyTester_socutaZ02_Ner_GBPUSD1-1_2008_0.01 1.39 57.41% 51224 121 % $170.6 $1422
513  StrategyTester_sccute202_Nor_NZDJPY1_2008_0.01 .04 275 % $117.83 11T % 5-5.14 5-043
S14  StrategyTester_socute202_Nor_USDJPY1_2008_0.01 o1 53.57 % $B575 0.85 % $9.57 $08
515  StrategyTester_socule202_Nor_USDJPYZ_2008_0.01 -0.55 42.06 % $ 136.57 1.36 % §-T4.81 5-6.23
S16  StralegyTester_zelinsky102_Nor_AUDJPY_2008_0.01 073 3281 % $235.96 2.36% $172.02 $14.33
S17  StrategyTester_zelinsky102_Nor_AUDNZD_2008_0.01 003 17.07 % $89.02 0.89 % 5-269 $-022
S18  StralegyTester_zelinsky102_Nor_CADJPY_2008_0.01 012 30.38 % $306.48 306 % §35.47 $296
519 StrategyTester_zelinsky102_Nor_EURAUD_2008_0.01 oTe 2795 % $210.18 21% $ 164.86 $1374
S20  StralegyTester_zelinsky102_Nor EURJPY_2008_0.01 385 44.25 % $108.72 1.06 % $418.54 $34.86
S21  StrategyTester_zelinsky102_Nor_EURUSD_2008_0.01 7.33 39.73 % $108.94 1.03% $ 797.86 $ 66.52
S22 StrategyTester_zelinsky102_Nor_GBPJPY1_2008_0.01 33 54.84 % $70 068 % $277.27 52311
523 StrategyTester_zelinsky102_Nor_GBPJPYZ_2008_0.01 13.55 42.02 % 587.22 0.86 % $1181.24 39847
S24  StrategyTester_zelinsky102_Nor_GBPUSD_2008_0.01 6.65 3731 % $125.9 122% $836.3 $69.73
S25  StralegyTester_zelinsky102_Ner USDJPY_2008_0.01 118 45.45 % $547 0.55% $65.28 $544
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— Porffolio — StiategyTester_beverleyd7_2009_0.01 — StrategyTester_matthew!.11_2008_001 — StratepyTester_socute202_Nor_AUDJPY_2009_001  StrategyTester_socute202_Nor_EURAUD_2009_0.01
StrategyT ester_socute202_Nor EURGBP_2009_001  StiategyTester_socute202_Ner_EURJPY1_2008_001  StratepyTester_socute202_Nor_EURJPY2_2008_0D.01 — ShategyTester_socute202_Nor_EURUSD2_2008_0 01
—— StrategyT ester_socute202_Ner_GBPJPY1_2009_0.01 — StrategyTester_socute202_Nor_GBPJPY2_2008_001 — StrategyTester_socute202_Nor_GBPUSD1-1_2008_0.01 — StrategyTester_socute202_Nor_NZDJPY1_2008_0.01
— StrategyTester_sacute202_Nor_USDJPY1_2008_0.01 — StrategyTester_socute202_Nar_USDJPY2_2008_001 — StrategyTester_zelinsky102_Nor_AUDJPY_2009_0.01 — StrategyT ester_zelinsky102_Nor_AUDNZD_2008_0 01
—— StrategyTester_zelinsky102_Nor_CADJPY_2008_0071 — StrategyT ester_zelinsky102_Nor_EURAUD_2008_001  StrategyTester_zelinsky102_Nor_EURJPY_2008_0.01 — StrategyTester_zelinsky102_Nor_EURUSD_2008_0.01
StrategyT ester_zelinsky102_Nor_GBPJPY1_2009_0.01 — StiategyTester_zelinsky102_Nor_GBPJPY2_2008_0.01 — StrategyTester_zelinsky102_Noi_GEPUSD_2008_0.01 — StrategyTester_zelinsky102_Nor_USDJFY_2008_0.01

pRiREF

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN { DD RATIO  WINNING %
$ 3619.42 2652 0 1.3 4.97 43.63 %
L]
PROFIT IN FIFS 34354 PIRS DRAWDOWN 4, DRAWDOWN DAILY AVG PROFIT  MTHLY AVG PROFIT  AVERAGE TRADE
YRLY AVG PROFIT $ 3619.42 $727.78 0.3% $9.92 $ 301.62 $10.45
YRLY AVG % RET 1.51 %
CAGR 1.51 %

generated by Quant Analyzer

BEARGE

# Name Return / DD Ratio  Winning % Drawdown % Drawdown Yearly avg. profit Monthly avg. profit
52 StrategyTester_beverley07_2009_0.01 0.63 TT2% $127.91 128 % $80.09 5667
53 StrategyTester_matthew1.11_2009_0.01 14.35 50,62 % 55292 0.5% §758.22 $63.26
54 StrategyTester_socute202_Nor_AUDJPY_200%_0.01 045 17.65 % 56943 0.69 % 54204 §-35
55 StrategyTester_sccute202_Nor_EURAUD_2009_0.01 0.14 48.23 % 5108.9 1.08 % $16.34 51.36
SB StrategyTester_socute202_Nor_EURGBP_2003_0.01 249 B1.11 % 54591 045 % 511448 5954
57  GEtrategyTester_socute202_Nor_EURJPY1_2009_0.01 0.47 53.01 % $124.87 124 % $58.17 5485
SB  StralegyTester_socute202_Nor_EURJFYZ_2009_0.01 016  5135% $120.42 1.2% 518.94 $158
58 StrategyTester_socute202_Nor EURUSDZ_2003_0.01 .65 23.08 % $137.41 1.37 % §-87.29 5-8.1
510  StrategyTester_socule202_Nor_GBPJPY1_2009_0.01 1.3 39.73 % $12876 1.26 % 51689 $14.08
511 StrategyTester_socute202_Nor_GBPJPYZ2_2008_0.01 1.08 50 % $132.19 13% $143.09 $11.83
512 StrategyTester_socute202_Nor_ GBPUSD1-1_2009_0.01 226 6211 % 59851 0.97 % § 22237 $ 18,52
513  StrategyTester_socute202_Ner NZDJPY1_2009_0.01 728 4167 % $19.4 019 % § 169.38 $14.12
514  StrategyTester_socule202_Nor_USDJPY1_2009_0.01 5.04 51.3% 56239 0.61% $314.31 $26.18
515 StrategyTester_socule202_Nor_USDJPYZ_2008_0.01 141 46.43 % $133.18 1.3 % §187.57 $15.63
S16  StrategyTester_zelinsky102_Nor_AUDJPY_2009_0.01 147 4333% $868.4 0.88 % $ 129.98 $10.83
S17  StrategyTester_zelinsky102_Nor_AUDNZD_2009_0.01 184 2973% § 3347 033% $67.12 $56
S18  StrategyTester_zelinsky102_Nor_CADJPY_2009_0.01 305  4189% $80.89 0.9% $ 27765 $23.14
519 StrategyTesler_zelinsky102_Nor_EURAUD_2009_0.01 -0.99 24.38 % $315.14 315% 5-310.45 $-2587
S20  StrategyTester_zelinsky102_Ner_EURJPY_2009_0.01 1.33 40 % $ 10264 101 % $ 137.01 $11.42
S21  ShralegyTester_zelinsky102_Ner EURUSD_2009_0.01 068 283 % $238.52 239% §$-162.84 $-13.56
S22 StrategyTester_zelinsky102_Nor_GBPJPY1_2009_0.01 5.31 57.14 % $718 071 % $381.14 $31.76
$23  StrategyTester_zelinsky102_Nor_GBPJPY2_2009_0.01 498 41.18% $ 115,65 115% $575.4 $47.85
S24  ShralegyTester_zelinsky102_Ner_GBPUSD_2009_0.01 071 25.84 % $193.14 1.89 % $ 138 5115
S25  StrategyTester_zelinsky102_Ner_USDJPY_2009_0.01 498 4375% $58.11 0.58 % $ 289,34 $2411
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— Portfolic — StrategyTester_beverleyD7_2010_0.01 — StrategyTester_matthew! 11_2010_0.01 — StrategyTester_socute202_Nor_AUDJPY_2010_0.01  StrategyTester_socute202_Neor_EURAUD_2010_0 .01
StategyTester_socute202_Nor_EURGBP_2010_0.01  StrategyTester_socute202_Nor_EURJPY1_2010_0.01  StrategyTester_socute202_Mor_EURJPY2_2010_0.01
StategyTester_socute202_Nor_EURUSD2_2010_0.01 — StrategyTester_socute202_Nor_GBPJPY1_2010_0.01 — StrategyTester_socute202_Nor_GBPJPY2_2010_0.01

— StrategyTester_socute202_Nor_GBPUSD1-1_2010_0.01 — StrategyTester_socute202_Nor_NZDJPY1_2010_001 — StrategyTester_socute202_Nor_USDJPY1_2010_0.01
StategyTester_socute202_Nor_USDJPY2_2010_0.01 — StrategyTester_zelinsky102_Nor_AUDJPY_2010_0.01 — StrategyTester_zelinsky102_Nor_AUDNZD_2010_0.01

— StiategyTester_zelinsy102_Nor_CADJPY_2010_0.01 Strategy T ester_zelinsgey102_Nor_EURAUD_2010_0 01 Strate gy T ester_zelinsgey102_Nor_EURJPY_2010_0.01
StrategyTester_zelinsky102_Nar_EURUSD_2010_0.01 StrategyTester_zslinsky102_Nar_GBPJPY1_2010_0.01 StrategyTester_zelinsky102_Nor_GBPJPYZ_2010_0 01

— StrategyTester_zelinsky102_Nor_GBPUSD_2010_0.01 — StrategyTester_zelinsky102_Nor_USDJPY_2010_0.01

pRiREF

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO  WINNING %
$ 1 968 95 2832 0 1.18 1.85 37.42 %
L ]
PROFIT IN PIPS 21087.4 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT  MTHLY AVG PROFIT  AVERAGE TRADE
YRLY AVG PROFIT 4 1968.95 $ 1065.72 0.44 % $539 $ 164.08 $8.48
YRLY AVG % RET 0.82 %
CAGR 082 %

generated by Quant Anabyzer

BEARGE

# Name Return / DD Ratio  Winning % Drawdiown % Drawdown Yearly avg. profit Monthly avg. profit
52 StrategyTester_beverley07_2010_0.01 08z 39.26 % §$239.32 238 % 5-22091 §-1841
53 StrategyTester_matthew1.11_2010_0.01 arz2 4565 % 58405 0.83 % $31229 $ 26.02
54 StrategyTester_socute202_Nor_AUDJPY_2010_0.01 0.38 1429 % §57.81 0.57 % $23.96 52
55 StrategyTester_sccute202_MNor_EURAUD_2010_0.01 074 40 % 58837 0.87 % 56499 5542
SB StrategyTester_socute202_Nor_EURGBP_2010_0.01 [iK: 3 53.26 % 54629 0.46 % $4265 $355
57  StrategyTester_socute202_Nor_EURJPY1_2010_0.01 1.34 36.17 % $ 14098 1.37 % 5 188.29 $ 1569
S8  StrategyTester_socute202_Nor_EURJPYZ_2010_0.01 155 3295 % $ 12087 1.18 % 5 187.06 $ 1558
58 StrategyTester_socute202 Ner EURUSDZ_2010_0.01 073 2857 % 5 B6.06 0.86 % §63.27 5527
510 StrategyTester_socule202_Mor_GBPJPY1_2010_0.01 0.64 26.58 % $22531 218 % 5 14316 51194
511 StrategyTester_socute202_Nor_GBPJPYZ_2010_0.01 1.01 47.89 % $204.01 1.98 % $2052 $17.09
512 StrategyTester_sccute202_Nor_GBPUSD1-1_2010_0.01 017 53.78 % $108.93 1.08 3% §-18.88 5157
513 StrategyTester_socute202_Nor_NZDJFY1_2010_0.01 028 17.5 % 3648 0.65 % $-18.05 5-15
514  StrategyTester_socule202_Mor_USDJPY1_2010_0.01 -0.5 38.66 % $227.33 225% $-112.98 5-541
515  StrategyTester_socule202_Mor_USDJPYZ2_2010_0.01 0.34 32 % $ 148.69 148 % $50.49 5421
S16  StrategyTester_zelinsky102_Ner_AUDJPY_2010_0.01 038  2B5T% $157.34 154 % $60.47 $504
S17  StrategyTester_zelinsky102_Nor_AUDNZD_2010_0.01 088 2619 % §5271 053 % $515 5429
S18  StrategyTester_zelinsky102_Ner_CADJPY_2010_0.01 01 303 % $107.92 1.08 % $-10.67 $-089
$19  ShalegyTester_zelinsky102_Ner EURALUD_2010_0.01 386 3214 % $ 66.68 067 % 5§ 257.07 $ 2142
520 StrategyTester_zelinsky102_Nor_EURJPY_2010_0.01 147 34.69 % $13025 127 % $ 153.08 $1275
S21  ShategyTester_zelinsky102_Ner EURUSD_2010_0.01 018 2542% $156.15 154 % $-28.85 §-24
S22 StrategyTester_zelinsky102_Nor_GBPJPY1_2010_0.01 23 4444% $ 6495 064 % 51731 $1483
523 StrategyTester_zelinsky102_Mor_GBPJPYZ2_2010_0.01 352 29.91 % $ 11875 1.14 % $417.73 $ 3482
524 StrategyTester_zelinsky102_Nor_GEPUSD_2010_0.01 0.58 17.39 % $ 186.01 182 % §107.37 5895
S25  StrategyTester_zelinsky102_Ner_USDJPY_2010_0.01 067 M4 % $ 14437 144 % $-96.49 $-8.04
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— Portfolic — StrategyTester_beverley07_2011_001 — StrategyTestar_matthew1 11_2011_0.01 Strate gy T ester_socute202_Nor_AUDJPY_2011_0.01 Strate gy T ester_socute202_Nar_EURAUD_2011_0.01
StrategyTester_socute202_Nor_EURGBP_2011_0.01  StrategyTester_socute202_Nor_EURJPY1_2011_001  StiategyTester_socute202_MNor_EURJPY2_2011_0.01
StrategyTester_socute202_Nor_EURUSDZ_2011_0.01 — StrategyTester_socute202_Nor_GBPJPY1_2011_0.01 — StrategyTester_socute202_Nor_GBPJPYZ_2011_0.01

—— StrategyTester_socute202_Nor_GBPUSD1-1_2011_0.01 StrategyTester_socute202_Nor_NZDJPY1_2011_0.01 — StrategyTester_socute202_Nor_USDJPY1_2011_0.01
StrategyTester_socute202_Nor_USDJPY2_2011_0.01 — StiategyTester_zelinsky102_Nor_AUDJPY_2011_0.01 — StrategyT ester_zelinsky102_Nor_AUDNZD_2011_0.01

— StrategyTester_zelinsky102_Nor_CADJPY_2011_0.01 — StrategyTester_zelinsy102_Nor_EURAUD_2011_0.01  StrategyTester_zelinsey102_Nor_EURJPY_2011_0.01
StrategyTester_zelinsky102_Nor_EURUSD_2011_0.01 StrategyTester_zelinsky102Z_Nor_GBPJPY1_2011_0.01 Strate gy Tester_zelinsky102_Nor_GBPJPYZ_2011_0.01

— StrategyTestar_zelinsky102_Nor_GBPUSD_2011_0.01 — StrategyTestar_zelinsky102_Noi_USDJPY_2011_0.01

pRiREF

TOTAL PROFIT # OF TRADES SHARPE RATID PROFIT FACTOR RETURN /DD RATIO  'WINNING %
$ 2243 1 2761 0 1.24 278 35.96 %
L]
PROFIT IN PIFS 23838.6 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT  MTHLY AVG PROFIT  AVERAGE TRADE
YRLY AVG PROFIT $2243.07 $ B06.12 0.33 % $6.18 $186.93 $7.5
YRLY AVG % RET 0.93%
CAGR 0,93 %

generated by Quant Analyzer

BEARGE

# Nama Return / DD Ratio  Winning % Drawdown % Drawdown Yearly avg. profit Monthly avg. profit
52 StrategyTester_beverley07_2011_0.01 0.68 4525 % 5 164.94 161 % $ 11218 $9.35
53 StrategyTester_matthew1.11_2011_0.01 0.56 3835 % 5126.43 1.25 % $71.15 $583
54 StrategyTester_socute202_Nor_AUDJPY_2011_0.01 3.46 12.9 % $25.71 0.25 % $ 89.07 $742
55 StrategyTester_socute202_Nor EURAUD_2011_0.01 404 3871 % 54048 0.4 % 51636 51364
SB StrategyTester_socute202_Nor_EURGBP_2011_0.01 1.49 51.79 % $39.37 0.39 % § 58.53 $4.88
57  StrategyTester_socute202_Ner_EURJPY1_2011_0.01 1.19 T 14 % s118.81 1.18 % §14237 51186
S8  StrategyTester_socute202 Nor_EURJPYZ_2011_0.01 1.64 3542 % 511488 112 % $188.74 §1572
S9  StrategyTester_socute202_Nor EURUSDZ_2011_0.01 -0.23 2564 % $ 7463 0.74 % $-17.1 §-142
510  StrategyTester_socute202 Mor_GBPJPY1_2011_0.01 1.74 24 B9 % $96.37 10.96 % 3 167.56 $1397
511 StrategyTester_socule202_Nor_GBPJPYZ2_2011_0.01 1.83 42.53 % $116.72 1.15 % 521408 517.83
512 StrategyTester_sccute202_Nor_GBPUSD1-1_2011_0.01 06 459 % 522283 221% $-13268 $-11.05
513  StrategyTester_socuteZ0Z_Ner_NZDJPY1_2011_0.01 23 3N25% $31.27 0.31 % 57197 56
514  StrategyTester_socute202 Mor_USDJPY1_2011_0.01 0.25 35.64 % $137 1.35 % §3472 $289
515  StrategyTester_socute202_ Mor_USDJPYZ2_2011_0.01 0.05 2529% 515786 1.55 % $8.38 507
S16  StratagyTester_zelinsky102_Nor AUDJPY_2011_0.01 2.06 30.16 % $8284 0.81% $170.95 $14.25
S17  StrategyTester_zelinsky102_Nor_AUDNZD_2011_0.01 2.36 2571 % $37.86 0.38 % 5895 $7.45
S18  StrategyTester_zelinsky102_Nor CADJPY_2011_0.01 05 32.08 % $ 14501 1.45 % $-7264 $ 605
$19  ShalegyTester_zelinsky102_Ner_EURAUD_2011_0.01 1.18 24.03 % $1003 1% $117.98 $9.83
S20  StategyTester_zelinsky102_Nor_EURJPY_2011_0.01 01 27.78 % §12167 122 % § 1255 $1.05
S21  ShategyTester_zelinsky102_Ner EURUSD_2011_0.01 177 4032% §74.4 0.74 % $131.85 $10.99
522 StrategyTester_zelinsky102_Nor_GBPJFY1_2011_0.01 5.04 3704 % $46.88 0.46 % $258 52146
S23  StrategyTester_zelinsky102_Nor_GBPJPYZ_2011_0.01 3.06 24.76 % $ B6.67 0.86 % $ 2656 $2213
524 StrategyTester_zelinsky102_Nor_GBPUSD_2011_0.01 1.85 25 % $80.35 08% 514829 §1237
S25  StralegyTester_zelinsky102_Ner USDJPY_2011_0.01 -0.23 28.98 % $128.56 127 % $-29.8 §-2.48

URL: http://ear.trgy.co.jp  E-mail : inffo@trgy.co.jp Copyright (C) 2016 Trilogy Inc. All Rights Reserved.


http://ear.trgy.co.jp/download/StrategyTester_matthew1.11_20050101-20151231_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_beverley07_20050101-20151231_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_matthew1.11_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_beverley07_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_AUDJPY_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_EURAUD_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_EURGBP_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_EURJPY1_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_EURJPY2_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_EURUSD2_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_GBPJPY1_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_GBPJPY2_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_GBPUSD1-1_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_NZDJPY1_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_USDJPY1_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_socute202_Nor_USDJPY2_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_AUDJPY_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_AUDNZD_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_CADJPY_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_EURAUD_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_EURJPY_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_EURUSD_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_GBPJPY1_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_GBPJPY2_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_GBPUSD_2011_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_USDJPY_2011_0.01.htm
http://ear.trgy.co.jp/download/EAPortfolio1357_2011_0.01.html
http://ear.trgy.co.jp/download/EAPortfolio1357_2011_0.01.html

W2C-EAportfolio
Setup and Users Guide 10/13

B 2012

IRaREBHR

3,000
2,500
2,000

1,500

Equity (5)

1,000

500

-500

Feh-2012 Mar2012 Apr2012 May-2012 Jun-2012 Jul-2012 Aug-2012 Sep-2012 Oet2012 Mow-2012 Dec-2012

— Portfolioc — StrategyTester_beverley07_2012_0.01 — StrategyTester_matthew!.11_2012_0.01 — StrategyTester_socute202_Nor_AUDJPY_2012_0.01  ShategyTester_socute202_Nor_EURAUD_2012_0.01
StrategyTester_socute202_Nor_EURGEP_2012_0.01  StrategyTester_socute202_Mor_EURJPY1_2012_0.01  StrategyTester_socute202_Nor_EURJPY2_2012_0.01
StrategyTester_socute202_Nor_EURUSD2_2012_0.01 — StrategyTester_socute202_Nor_GBPJPY1_2012_0.01 — StrategyTester_socute202_MNor_GBPJPY2_2012_0.01

— StrategyTester_socute202_Nor_GBPUSD1-1_2012_001 — StrategyTester_socute202_Nor_NZDJPY1_2012_0.01 — StategyTester_socute202_Nor_USDJPY1_2012_0.01
StrategyTester_socute202_Nor_USDJPY2_2012_0.01 — StiategyTester_zelinsky102_MNor_AUDJPY_2012_0.01 — StrategyTester_zelinsky102_Nor_AUDNZD_2012_0.01

— StrategyTestar_zelinsiky102_Nor_CADJPY_2012_0.01 StrategyTester_zalinsey102_Nar_EURAUD_2012_001 StrategyTester_zalinsey102_Nor_EURJPY_2012_0.01
Strate gy Tester_zelinsiy102_Nor_EURUSD_2012_0.01 StrategyTester_zelinsky102_Nar_GBPJPY1_2012_0.01 StrategyTester_zslingey102_Nar_GBPJPYZ_2012_001

— StrategyTester_zelinsky102_Nor_GBPUSD_2012_0.01 — StrategyTester_zelinsky102_Nor_USDJPY_2012_0.01

pRiREF

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURMN / DD RATIO  WINNING %
$ 3044 39 2545 0 1.43 kg 33.74 %
L ]
PROFIT IN PIPS 30609.1 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT  MTHLY AVG PROFIT  AVERAGE TRADE
YRLY AVG PROFIT $ 3044.34 $821.05 0.34 % $8.34 $253.7 $6.78
YRLY AVG % RET 1.27 %
CAGR 1.27 %

generated by Quant Anabyzar

BEARGE

# Name Return / DD Ratio  Winning % Drawdown % Drawdown Yearly avg. profit Monthly avg. profit [
52 StrategyTester_beverley07T_2012_0.01 133 4254 % §96.51 0.98 % §132.28 §11.02
53 StrategyTester_matthew1.11_2012_0.01 0.85 41.47 % $135.46 132 % 511537 5961
S4  StrategyTester_socute202_Nor AUDJPY_2012_0.01 007 4% $77.39 077 % $-568 $-047
55 StrategyTester_sccute202_MNor_EURAUD_2012_0.01 1.39 3243 % 58452 0.85 % 5117.88 58.82
56  StrategyTester_socute202_Nor_EURGBF_201Z_0.01 0.49 4227 % 56175 0.62 % $3045 5254
57  StrategyTester_socute202_Nor EURJPY1_2012_0.01 41 35 % 587.62 0.85 % § 358.78 $29.91
S8  StrategyTester_socute202_MNor EURJPYZ_2012_0.01 294 28.58 % 58177 0.8 % $240.29 $2003
59  StrategyTester_socule202_Nor EURUSDZ_2012_0.01 318 A% 54524 0.45% §144.15 $12
510  StrategyTester_socute202_Mor_GBPJPY1_2012_0.01 028 1B.46 % $ 107.26 1.06 % $30.08 §251
511 StrategyTester_socute202_Nor_GBPJPYZ_2012_0.01 1.04 41.27 % $142.38 1.39 % § 148,07 $12.33
512 StrategyTester_socute202_Nor GBPUSD1-1_2012_0.01 218 46.3 % $65.03 0.65 % § 142,08 § 1184
513  StrategyTester_sccute20Z_Mor_NZDJPY1_2012_0.01 063 10.81 % STTET 0.78 % 54817 5-409
514  StrategyTester_socute202_Mor_USDJPY1_2012_0.01 307 ITITH 549,65 0.49 % §152.24 $ 1269
515  StrategyTester_socute202_Mor_USDJPYZ2_2012_0.01 157 2564 % $81.2 0.81% §$127.15 51086
S16  StralegyTester_zelinsky102_Nor AUDJPY_2012_0.01 073 2459% $54.92 0.95% $69.51 $579
S17  StrategyTester_zelinsky102_Nor_AUDNZD_2012_0.01 018 2766% $ 46.45 0.46 % 5-8.35 $-053
S18  StralegyTester_zelinsky102_Nor CADJPY_2012_0.01 0.4 1887 % $126.64 126% $50.26 $419
$19  StrategyTester_zelinsky102_Nor_EURAUD_2012_0.01 1 2034 % $12204 122% $ 121,59 $10.14
S20  StralegyTester_zelinsky102_Nor EURJPY_2012_0.01 69  4516% §55.42 054 % $417.4 $3477
S21  StrategyTester_zelinsky102_Nor_EURUSD_2012_0.01 045  2414% $111.83 112% $50.41 $4.2
S22 StrategyTester_zelinsky102_Nor_GBPJPY1_2012_0.01 924  3462% $31.45 03 % $ 28047 $24.22
$23  StrategyTester_zelinsky102_Nor_GBPJPYZ_2012_0.01 241 19.59 % $ B7.69 0.67 % §211.28 $ 1761
S24  StrategyTester_zelinsky102_Nor_GBPUSD_2012_0.01 0.94 19.61 % $105.81 1.05% $99.32 $8.28
S25  StralegyTester_zelinsky102_Ner USDJPY_2012_0.01 075  27ET% $12377 123% 59264 $7.72
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— Portfolioc — StrategyTester_beverley07_2013_0.01 — StrategyTester_matthew!.11_2013_0.01 — StrategyTester_socute202_Nor_AUDJPY_2013_0.01  ShategyTester_socute202_Nor_EURAUD_2013_0.01
StrategyTester_socute202_Nor_EURGEP_2013_0.01  StrategyTester_socute202_Mor_EURJPY1_2013_0.01  StrategyTester_socute202_Nor_EURJPY2_2013_0.01
StrategyTester_socute202_Nor_EURUSD2_2013_0.01 — StrategyTester_socute202_Nor_GBPJPY1_2013_0.01 — StrategyTester_socute202_Nor_GBPJPY2_2013_001

—— StrategyTester_socute202_Nor GBPUSD1-1_2013_0.01 StrategyTester_socute202_Nor NZDJPY1_2013_001 — StrategyTester socute202_Mor USDJPY1_2013_0.01
StrategyTestel_socute202_Nor_USDJPY2_2013_0.01 — StategyTester_zelinsky102_Nor_AUDJPY_2013_0.01 — StrategyTester_zelinsky102_Noi_AUDNZD_2013_0.01

— StrategyTester_zelinsky102_Nor_CADJPY_2013_0.01 — StrategyTester_zelinsky102_Nor_EURAUD_2013_0.01  StiategyTester_zelinsky102_Nor_EURJPY_2013_0.01
StrategyTester_zelinsky102_Nor_EURUSD_2013_001  StrategyTester_zelinsky102_Nor_GBPJPY1_2013_0.01  StrategyTester_zelinsky102_Nor_GBPJPY2_2013_0.01

— StrategyTester_zelinsky102_Nor_GBPUSD_2013_0.01 — StrategyTester_zelinsky102_Nor_USDJPY_2013_0.01

pRiREF

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO  WINNING %
$ 2 582 56 2654 0 1.28 3.16 38.87 %
]
PROFIT IM PIPS 264681 PIPS DRAWDOYN % DRAWDOWN DAILY AVG PROFIT MTHLY AWG PROFIT AVERAGE TRADE
YRLY AVG PROFIT § 25H2.6 % B17.67 0.34 % $7.09 §215.21 $7.91
YRLY AVG % RET 1.08 %
CAGR 1.08 %

generated by Quant Anafyzer

BEARGE

# Name Return / DD Ratio Winning % Drawdown % Drawdown Yearly avg. profit Monthly avg. profit |
s2 StrategyTester_beverlay07_2013_0.01 om 44.53 % $ 19267 1.9% $-164 $-0.14
53 StrategyTester_matthew1.11_2013_0.01 T.88 48.23 % 567.34 0.65 % $5309 $44.25
54 StrategyTester_socute202_Nor_AUDJPY_2013_0.01 0.14 10.26 % 58335 0.83 % 5-11.69 $-087
55 StrategyTester_socute202_MNor_EURAUD_2013_0.01 021 2895 % 58585 0.86 % §-18.42 $-153
56 StrategyTester_socute202_Nor_EURGBP_2013_0.01 093 48.51 % $33.8 04% $ar: $3an
57  GtrategyTester_socute202_Nor_EURJPY1_2013_0.01 146 43 % $126.02 124 % $183.95 $15.34
S8  GtrategyTester_socute202 Nor_EURJPYZ_2013_0.01 0T 37.78 % $121.33 12% $9367 5781
59 StrategyTester_socute202_Neor EURUSDZ_2013_0.01 0.51 239 % 58045 0.8 % Sa41.22 5344
510 StrategyTester_socule202 Mor_GBPJPY1_2013_0.01 415 31.08 % 57354 0.73 % §305.21 $25.43
51 StrategyTester_socute202_Nor_GBPJPYZ_2013_0.01 099 46.58 % $164.76 163 % $ 163.05 $13.59
512 StrategyTester_sccute202_Nor GBPUSD1-1_2013_0.01 018 41.8 % 5126.3 1.26 % §-2291 $-19
513 StrategyTester_sccute202_Nor NZDJFY1_2013_0.01 018 19.51 % §1215 127 % §-23.46 $-185
514  StrategyTester_socule202 Mor_USDJPY1_2013_0.01 205 52.50 % 576.79 0.75 % §157.15 $131
515 StrategyTester_socute202_Nor_USDJPFYZ_2013_0.01 21z 4667 % 58543 0.84 % 3 180.87 $15.07
S16  StrategyTester_zelinsky102_Ner_AUDJPY_2013_0.01 033 3019% $ 144.24 143 % $-48 $4
817 StrategyTester_zalinsky102_Nor_AUDNZD_2013_0.01 032 1731 % 571 0.71% $-23.08 §-192
S18  StrategyTester_zelinsky102_Nor_CADJPY_2013_0.01 035 30 % $159.38 158 % $-55.48 §-4.62
S19  ShalegyTester_zelinsky102_Ner EURALUD_2013_0.01 247 2187T% $ 11374 113 % $ 280.54 $23.38
S20  StrategyTester_zelinsky102_Ner EURJPY_2013_0.01 232 3514% $103.32 102 % $239.63 $19.99
S21  ShalegyTester_zelinsky102_Ner EURUSD_2013_0.01 425 2941 % $5578 055% § 236.92 $19.74
S22 StrategyTester_zelinsky102_Nor_GBPJPY1_2013_0.01 16  4091% $ 4094 041 % $78.6 $6.55
$23  StralegyTester_zelinsky102_Nor_GBPJPYZ_2013_0.01 035  2232% $238.12 2.36% $-83.63 $-6.87
S24  ShalegyTester_zelinsky102_Ner GEPUSD_2013_0.01 134 20 % $ B5.08 0.85% $113.73 $9.48
S25  StrategyTester_zelinsky102_Ner_USDJPY_2013_0.01 6.1 4181% $ 3947 0.38% $240.72 $20.06
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http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_GBPUSD_2013_0.01.htm
http://ear.trgy.co.jp/download/StrategyTester_zelinsky102_Nor_USDJPY_2013_0.01.htm
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— Portfolioc — StrategyTester_beverleyD7_2014_0.01 — StrategyTester_matthew!.11_2014_0.01 — StrategyTester_socute202_Nor_AUDJPY_2014_0.01  ShategyTester_socute202_Nor_EURAUD_2014_0.01
StrategyTester_socute202_Nor_EURGEP_2014 001  StrategyTester_socute202_Mor_EURJPY1_2014_ 001  StrategyTester_socute202_Nor_EURJPY2_2014_0.01
StrategyTester_socute202_Nor_EURUSD2_2014_0.01 — StrategyTester_socute202_Nor_GBPJPY1_2014_0.01 — StrategyTester_socute202_Nor_GBPJPY2_2014_0.01

— StrategyTester_socute202_Nor_GBPUSD1-1_2014_001 — StrategyTester_socute202_Nor_NZDJPY1_2014_001 — StategyTester_socute202_Nor_USDJPY1_2014_0.01
Strate gyTester_socute202_Nor_USDJPY2_2014_001 — StrategyTester_zelinsky102_Nor_AUDJPY_2014_0.01 — StrategyTester_zelingky102_Nor_CADJPY_2014_0 01

— StrategyTester_zelinsky102_Nor_EURAUD_2014_0.01 StrategyTester_zelinsky102_Nor_EURJPY_2014_0.01 StrategyTester_zelinsky102_Nor_EURUSD_2014_0.01
StrategyTester_zelinsky102_Nor_GBPJPY1_2014_0.01 StrategyTester_zelinsky102_Nor_GBPJPY2_2014_0.01 StrategyTester_zelinsky102_Nor_GBPUSD_2014_0.01

— StrategyTester_zelinsky102_Nor_USDJPY_2014_0.01

pRiREF

TOTAL PROFIT # OF TRADES SHARPE RATIO FROFIT FACTOR RETURN ./ DD RATIO  WINNING %
$ 2651 25 2565 0 1.38 3.07 3521 %
L ]
PROFIT IM PIPS 27205.4 PIPS DRAWDOWWN % DRAWDOWN DAILY AVE PROFIT MTHLY 8VG PEOFIT AVERAGE TRADE
YRLY AVG PROFIT % 2651.25 $ 863.04 0.38 % $7.28 §220.94 $ 6.42
YRLY AVG % RET 1.15 %
CAGR 1.15 %

generated by Quant Analyzer

BEARGE

# Hame Return / DD Ratio inning % D % D Yearly avg. profit Monthly avg. profit |
52 StrategyTester_beverley07_2014_0.01 235 4297 % $ 144.51 143 % $3255 $2712
53 StrategyTester_matthew1.11_2014_0.01 102 4313 % 557.57 0.57 % $:58.99 5492
S4  StategyTester_socute202_Nor AUDJPY_2014_0.01 0.26 12% $53.76 0.54 % $14.16 $1.18
S5  StralegyTesler_socute202_Mor_EURAUD_2014_0.01 044 A7.04 % 579.28 0.79 % §-34.54 5-288
S6  StrategyTester_socute202 Nor EURGBP_2014_0.01 0.81 44.78 % $36.1 10.36 % $29.35 5244
57 StrategyTester_socule202_Nor_EURJPY1_2014_0.01 08 3511 % $102.88 1.02 % $9271 5773
SB  StrategyTester_socute202_Nor EURJPYZ_2014_0.01 0.78 337 % $93.33 093 % $725 $6.04
S8 StrategyTester_socule202_Nor EURUSD2_2014_0.01 0.67 11 % $818 0.82 % $545 5455
510 StrategyTester_socute202_Nor_GBEPJPY1_2014_0.01 26 2637 % 58537 0.83 % §22228 $ 1851
511 StrategyTester_socule202_Nor_GBPJPYZ_2014_0.01 1.7 3733 % $ 156.88 1.55 % § 265.82 $2216
512 StrategyTester_socute202 Nor GBPUSD1-1_2014_0.01 0.51 43,60 % § 96.57 0.95 % $49.15 $41
813 StrategyTester_socute202_Nor NZDUPY1_2014_0.01 0.2 18.37 % 5106.1 1.06 % 5-209 5-1.74
514 StrategyTester_socute202_Nor_USDUPY1_2014_0.01 273 44 % 545.59 0.45% 512431 $10.36
515 StrategyTesler_socute202_Nor_USDJPYZ_2014_0.01 1.9 3415 % §95.28 0.85% § 180.56 $15.05
$16  StrategyTester_zelinsky102_Nor_AUDJPY_2014_0.01 547 283 % § 35,69 0.36 % § 194.95 $16.26
817 StrategyTester_zelinsky102_Nor_CADJPY_2014_0.01 141 36.11 % $114.89 115 % § 162.45 51354
518  StrategyTester_zelinsky102_Nor EURAUD_2014_0.01 -0.53 23.02 % $163.42 1.63 % 5 -87.13 §-7.26
519 StrategyTester_zelinsky102_Nor_EURJPY_2014_0.01 237 2553 % 587.53 0.87 % § 207.38 5173
$20  StrategyTester_zelinsky102_Nor_EURUSD_2014_0.01 051 15.64 % $ 119.91 12% §60.85 $507
821 StralegyTester_zelinsky102_Mor_GEPJPY1_2014_0.01 275 3226 % §55.55 0.55% § 152.86 $12.74
522 StrategyTester_zelinsky102_Nor_GEPJPYZ_2014_0.01 18 2178 % 5 76.54 0.76 % §29117 $24.26
523  StrategyTester_zelinsky102_Nor_GBPUSD_2014_0.01 0.2z 0% $155.14 1.54 % $34.15 5285
$24  StrategyTester_zelinsky102_Nor_USDJPY_2014_0.01 277 36 % §71.97 0.72% § 199.52 $16.63
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— Portfolic — StrategyTester_beverleyd7_2015_0.01 — StrategyTester_matthew1.11_2015_0.01 — StrategyTester_socute202_Nor_AUDJPY_2015_0.01  StrategyTester_socute202_Nor_EURAUD_2015_0.01
StrategyTester_socute202_Ner_EURGEP_2015_0.01  StategyTester_socute202_Nor_EURJPY1_2015_0.01  StrategyTester_socute202_Nor_EURJPY2_2015_0.01
StrategyTester_socute202_Ner_EURUSD2_2015_0.01 — StrategyTester_socute202_Noi_GBPJPY1_2015_0.01 — StrategyTester_socute202_Ner_GBPJPY2_2015_0.01

— StrategyTester_socute202_Nor_GBPUSD1-1_2015_001 — StrategyTester_socute202_Nor_NZDJPY1_2015_0.01 — ShategyTester_socute202_Nor_USDJPY1_2015_0.01
StrategyTester_sacute202_Nor_USDJPY2_2015_0.01 — StrategyTester_zelinsy102_Nor_AUDJPY_2015_0.01 — StrategyTester_zelinsky102_Nor_AUDNZD_2015_0.01

— StrategyTester_zelinsky102_Nor_CADRJPY_2015_0.01 StrategyTester_zelinsky102_Nor_EURAUD_2015_0.01 StrategyT ester_zelinsky102_Nor_EURJPY_2015_0.01
StrategyTester_zelingy102_Nor_EURUSD_2015_0.01 StrategyTester_zelinsky102_Nor_GBPJPY1_2015_0.01 StrategyTester_zelinsky102_Nor_GBPJPY2_2015_0.01

— StrategyTester_zelinsky102_Nor_GBPUSD_2015_0.01 — StrategyTester_zelinsky102_Nor_USDJPY_2015_0.01

pRiREF

TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURM / DD RATIO  WINNING %
$ 131 8 81 2749 0 1.13 1.58 36.09 %
L

PROFIT IN PIPS 13388.5 PIPS DRAWDCWN % DRAWDOWN DAILY AVG PROFIT MTHLY AVG PROFIT AVERAGE TRADE
YRLY AVIG PROFIT $1318.79 $ 832.26 0.34 % $ 362 $109.9 $ 7.66

YRLY AMG % RET 0.55 %

ey LEch, generated by Quant Analyzer

BEARE
[}

# Name Return / DD Ratio Winning % Drawdown % Drawdown Yearly avg. profit Monthly avg. profit
52 StrategyTester_bevarley07_2015_0.01 034 41.32% $131.94 131 % § 4447 $-371
53 StrategyTester_matthew1.11_2015_0.01 078 39.47 % $240.28 239% §-182.44 §-152
54  StrategyTester_socute202_Nor AUDJPY_2015_0.01 144 10.26 % § 58.69 0.58 % $92.03 5767
55  StrategyTester_socute202_Nor_EURAUD_2015_0.01 023 4375 % 5 90.97 0.99 % $-22.86 $-19
56  StrategyTester_socute202_Ner EURGBP_2015_0.01 028 4537 % 54397 0.44 % $-12.47 $-1.04
ST  StralegyTester_socute202_Nor_EURJPY1_2015_0.01 248 42.27 % $120.06 128% $320.01 $26.67
S8  StrategyTester_socute202_Nor EURJPYZ2_2015_0.01 3.58 41.1 % §98.28 0.98 % $ 351.86 $29.32
59 StrategyTester_sccute202_Nor_EURUSDZ_2015_0.01 6.75 37.93% §30.22 0.3% §204.22 317
$10  StrategyTester_socute202_Nor_GBPJPY1_2015_0.01 023 24.18 % $108.77 11% $24.82 5207
S11  StrategyTester_socute202_Nor_GBPJPY2_2015_0.01 0.55 47.13% $118.79 118 % $65.58 5546
512 StrategyTester_socute202_Noer_GBPUSD1-1_2015_0.01 074 4464 % $135.26 1.35% 5-10042 §-8.37
$13  StrategyTester_socute202_Nor_NZDJPY1_2015_0.01 329 2564 % $61.6 061 % §202.42 $16.88
$14  StrategyTester_socute202_Nor_USDJPY1_2015_0.01 1.84 49.08 % § B2.86 0.83 % $152.7 $1272
$15  StrategyTester_socute202_Nor_USDJFYZ2_2015_0.01 035 34.65 % $128.18 129% 5458 5382
516  StrategyTester_zelinsky10Z_Nor_AUDJPY_2015_0.01 -0.88 30.65 % $ 13674 137 % 5-134.41 $-11.2
$17  StrategyTester_zelinsky102_Nor_AUDNZD_2015_0.01 0.1 2222 % 562.99 0.63 % $6.43 5054
$18  StrategyTester_zelinsky102_Nor_CADJPY_2015_0.01 0.07 22.45 % $177.98 177 % $12.31 $1.03
$19  StrategyTester_zelinsky102_Nor_EURAUD_2015_0.01 026 24.66 % $257.84 2.56 % $-675 §-562
520 StategyTester_zelinsky102_Ner EURJPY_2015_0.01 235 4043% $96.71 0.95% $231.4 $19.27
$21 StrategyTester_zelinsky102_Nor_EURUSD_2015_0.01 23 28.3 % 58432 0.83 % $ 245.45 $2047
S22 StrategyTester_zelinsky102_Nor_GBPJPY1_2015_0.01 019 3333 % 55874 0.59 % $11.35 5085
$23 StrategyTesler_zelinsky102_Nor_GBPJFYZ2_2015_0.01 034 20.56 % $188.77 1.98 % $ -67.34 $-561
$24 StrategyTester_zelinsky102_Nor_GBPUSD_2015_0.01 -0.3 16.46 % $ 167.31 1.67 % $ 49,85 $-416
$25  StrategyTester_zelinsky102_Nor_USDJPY_2015_0.01 0.44 34.42 % 59597 0.95% $42.11 51351
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