Fast Momentum Formula CL, PT=1.3, BE=.8,
2018-01-01 18:01:00 - 2018-12-31 00:00:00
Cummulative pnl final: 11516.64

Nr of profit trades: 26

Nr of loss trades: 98

Risk reward ratio: 5.8221

Winning long: 9 / 56

Winning short: 17 / 68

Start cash: 100000

Gross profit : 32662.36

Gross loss : -21145.72

Profit factor: 1.54

Avg. trade net profit per trade: 92.88

Avg. winning trade: 1256.24

Avg. losing trade: -215.77

Largest winning trade: 1265.86

Largest losing trade: -234.14

Percent profitable [%]: 20.97

Shapiro P value : 4.211040427296699e-18



Max drawdown strategy [%]: -4.26 index: 2018-08-06 08:41:00
Max drawdown underlying [%]: -29.37 index: 2018-12-24 13:42:00
Annual return strategy [%]: 11.86 annualization: 362880

Annual return underlying [%]: -13.22 annualization: 362880
Calmar ratio: 2.78 annualization: 362880

Sharpe ratio: 3.37

Sortino ratio: 2.57

Excess sharpe: 3.00

Beta: -0.058833362062097515

skew: 96.63

kurtosis: 10995.15
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YTD underlyings
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Sample Quantiles

Normal Q-Q plot
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