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Fig.1 Equity Curve of W2C-Matthew since 2005.1.1 ( Lots =0.1)

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

$ 26597.1 7 5217 0.08 127 10.92 40.27 %
PROFIT IN PIPS  26069.47 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT  MONTHLY AVG AVERAGE TRADE
YEARLY AVG PROFIT  $ 2573.92 $ 2435.81 91% $7.02 PROFg 214.49 $42.74

generated by StrategyQuant EA Analyzer
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Fig.2A Monthly Profit / 1.0 Year extracted from BackTest ( Lots =0.1)
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Fig.2B Monthly Profit / 1.0 Year Worst Case mean + SEM
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Monthly Profit / 0.5 Year extracted from BackTest ( Lots =0.1)
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Fig.3B Monthly Profit / 0.5 Year Worst Case mean + SEM
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Fig.4A Monthly Profit / 0.25 Year extracted from BackTest (Lots = 0.1)
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Fig.4B Monthly Profit / 0.25 Year Worst Case mean + SEM
BackTest Worst vs Forward Worst ( Lots =0.1) $0
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Fig.5 Equity Curve of W2C-Dixie since 2005.1.1 ( Lots = 0.1)

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

$ 27574.22 4978 0.08 127 12.85 44.25 %
PROFIT IN PIPS  26592.97 PIPS DRAWDOWN % DRAWDOWN DAILY AVG PROFIT  MONTHLY AVG AVERAGE TRADE
YEARLY AVG PROFIT & 2668.47 $2145.18 9.57 % $7.28 E ROFg T $ 46.93

generated by StrategyQuant EA Analyzer
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Fig.6A Monthly Profit / 1.0 Year extracted from BackTest ( Lots =0.1)
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Fig.6B Monthly Profit / 1.0 Year Worst Case mean £ SEM
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Fig.7A Monthly Profit / 0.5 Year extracted from BackTest ( Lots =0.1)
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Fig.7B Monthly Profit / 0.5 Year Worst Case mean + SEM
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Monthly Profit / 0.25 Year extracted from BackTest ( Lots =0.1)
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