
Statistics

All trades Long trades Short trades Buy&Hold (BITSTAMP:BTCUSD)

Initial capital 10000.00 10000.00 10000.00 10000.00

Ending capital 52992.00 52992.00 10000.00 466475.42

Net Profit 42992.00 42992.00 0.00 456475.42

Net Profit % 429.92% 429.92% 0.00% 4564.75%

Exposure % 12.35% 12.35% 0.00% 100.00%

Net Risk Adjusted Return % 3481.91% 3481.91% N/A 4564.75%

Annual Return % 18.49% 18.49% 0.00% 47.83%

Risk Adjusted Return % 149.73% 149.73% N/A 47.83%

Total transaction costs 0.00 0.00 0.00 0.00

All trades 72 72 (100.00 %) 0 (0.00 %) 1

Avg. Profit/Loss 597.11 597.11 N/A 456475.42

Avg. Profit/Loss % 13.99% 13.99% N/A 4564.75%

Avg. Bars Held 24.22 24.22 N/A 3587.00

Winners 34 (47.22 %) 34 (47.22 %) 0 (0.00 %) 1 (100.00 %)

Total Profit 52412.48 52412.48 0.00 456475.42

Avg. Profit 1541.54 1541.54 N/A 456475.42

Avg. Profit % 34.60% 34.60% N/A 4564.75%

Avg. Bars Held 44.85 44.85 N/A 3587.00

Max. Consecutive 5 5 0 1

Largest win 20927.06 20927.06 0.00 456475.42

# bars in largest win 185 185 0 3587

Losers 38 (52.78 %) 38 (52.78 %) 0 (0.00 %) 0 (0.00 %)

Total Loss -9420.49 -9420.49 0.00 0.00

Avg. Loss -247.91 -247.91 N/A N/A

Avg. Loss % -4.45% -4.45% N/A N/A

Avg. Bars Held 5.76 5.76 N/A N/A

Max. Consecutive 6 6 0 0

Largest loss -1234.63 -1234.63 0.00 0.00

# bars in largest loss 4 4 0 0

Max. trade drawdown -5784.00 -5784.00 0.00 -707554.66

Max. trade% drawdown -34.42 -34.42 0.00 -83.43

Max. system drawdown -6027.09 -6027.09 0.00 -707554.66

Max. system % drawdown -22.86% -22.86% 0.00% -83.43%

Recovery Factor 7.13 7.13 N/A 0.65

CAR/MaxDD 0.81 0.81 N/A 0.57

RAR/MaxDD 6.55 6.55 N/A 0.57

Profit Factor 5.56 5.56 N/A N/A

Payoff Ratio 6.22 6.22 N/A N/A

Standard Error 4967.27 4967.27 0.00 141324.24

Risk-Reward Ratio 1.02 1.02 N/A 0.41

Ulcer Index 9.72 9.72 0.00 51.75

Ulcer Performance Index 1.35 1.35 N/A 0.82

Sharpe Ratio of trades 0.95 0.95 0.00 N/A

K-Ratio 0.05 0.05 N/A 0.02
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Profit distribution

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Yr%

2014 0.4% 0.1% 0.0% 0.0% 5.1% -0.8% 0.7% 0.0% 0.0% 0.0% -1.2% -0.3% 3.9%

2015 0.0% 0.0% -2.5% -0.4% 0.0% 0.5% 2.5% -2.0% 0.0% 6.8% 3.3% 4.0% 12.4%

2016 -4.7% -0.7% 0.2% 1.5% 2.7% 4.6% 0.9% 0.0% 0.2% 3.1% 1.1% 7.3% 16.8%

2017 -5.1% 6.0% -3.9% 2.1% 13.4% 4.6% -5.1% 11.9% -9.5% 9.3% 16.2% 10.6% 58.2%

2018 1.3% 0.0% 0.0% 0.0% -3.0% 0.0% 2.2% -4.1% -0.9% -0.3% 0.0% 0.0% -4.9%

2019 0.0% -0.9% 2.1% 5.6% 15.7% 15.5% -10.5% 0.9% -0.7% 0.0% 0.0% 0.0% 28.1%

2020 2.8% -1.7% 0.0% 0.0% 2.5% -1.7% 2.3% 1.2% -3.1% 3.9% 7.8% 16.8% 33.6%

2021 7.3% 14.8% 13.8% -3.9% -0.1% 0.0% 1.4% 2.4% -2.7% 5.7% -2.3% 0.0% 40.4%

2022 0.0% 0.0% 1.0% -2.3% 0.0% 0.0% 0.0% -2.1% 0.0% 0.5% -2.7% 0.0% -5.5%

2023 7.1% 0.7% 1.9% 1.0% -1.2% 0.3% -0.8% -0.4% 0.0% 4.7% N/A N/A 13.8%

Avg 0.9% 1.8% 1.3% 0.4% 3.5% 2.3% -0.6% 0.8% -1.7% 3.4% 2.5% 4.3%
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3. Profit Table


