USDCAD - BACKTEST RESULTS FOR MARCH 30, 2025 - MAY 9, 2025
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Ticks 3372746 Symbols 1
Initial Deposit
Total Net Profit Balance Drawdown Absolute 0.00 Equity Drawdown Absolute 160.15
Gross Profit Balance Drawdown Maximal 4.41 (042%) Equity Drawdown Maximal 187.74 (18.27%)
Gross Loss Balance Drawdown Relative 0.42% (4.41) Equity Drawdown Relative 18.27% (187.74)
Profit Factor Expected Payoff 116 Margin Level 11051%
Recovery Factor ¥ Sharpe Ratio 620 Z-Score -1.10 (72.87%)
AHPR 1.0010 (0.10%) LR Correlation 100 OnTester result 0
GHPR 1.0010 (0.10%) LR Standard Error 979
Total Trades 292 Short Trades (won %) 172 (81.40%) Long Trades (won %) 120 (74.17%)
Total Deals 584 Profit Trades (% of total) 229 (7842%) Loss Trades (% of total) 63 (21.58%)
Largest profit trade 1260 loss trade 282
Average profit trade 170 loss trade -0.77
Maximum consecutive wins () 11 (22.65) consecutive losses (%) 3 (441
Maximal consecutive profit (count) 24,69 (10) consecutive loss (count) -441(3)
Average consecutive wins 5 consecutive losses 1
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Carrelation (Profits MFE) 085 Correlation (Profits MAE) 003 Correlation (MFEMAE) -0.0538
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