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Strategy Tester Report
Forex_Trend_Catcher_Verlf

InterbankFX-MT4 Demo Accounts 2 (Build 223)

EURGBP (Euro vs Great Britain Pound )

1 Hour (H1) 2009.03.01 23:00 - 2009.04.17 20:00 (2009.03.01 - 2009.04.18)

Every tick (the most precise method based on all available least timeframes)
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GMTOffset=0; TakeProfit=50; StopLoss=100; TrailingStopRequired=true; InitialStopFactor=3; TrailingStop=40; StopLossIncrement=10; EndWeekCloseAll=true;
TradeNewYorkOpen=false; TradeLondonOpen=false; Lots=0.1; UseMoneyManagement=false; Risk=10; Slippage=3; SpreadLimit=5; MaxOpenOrder=10;

ProfitCutOffTime=3; LicenseNumber=0;

Ticks modelled

Gross profit

Expected payoff

Maximal drawdown

Short positions (won %)

Profit trades (% of total)

769394

233.02
-1.63

283.28 (2.83%)

12 (83.33%)
18 (78.26%)

Modelling quality

Gross loss

Relative drawdown

Long positions (won %)

Loss trades (% of total)

90.00%

-270.46

2.83% (283.28)

11 (72.73%)
5 (21.74%)

Largest profit trade 73.13 loss trade -146.59
Average profit trade 12.95 loss trade -54.09
Maximum consecutive wins (profit in money) 6 (74.61) consecutive losses (loss in money) 1 (-146.59)
Maximal consecutive profit (count of wins) 75.41 (4) consecutive loss (count of losses) -146.59 (1)
Average consecutive wins 4 consecutive losses 1
Balance J Equity J Every tick (the most pracise method based on all available least tireframes to generate each tick) § 900009 -
9974
9942
9909
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945
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# Time Type Order Size Price S/L T/P Profit Balance
1 2009.03.01 23:00 sell 1 0.10 0.8838 0.8938 0.8788
2 2009.03.02 02:02 close 1 0.10 0.8838 0.8938 0.8788 -0.37 9999.63
3 2009.03.02 15:48 buy 2 0.10 0.8992 0.8892 0.9042
4 2009.03.02 16:34 modify 2 0.10 0.8992 0.8998 0.9042
5 2009.03.02 16:39 s/l 2 0.10 0.8998 0.8998 0.9042 8.77 10008.40
6 2009.03.02 16:39 buy 3 0.10 0.9001 0.8901 0.9051
7 2009.03.04 01:53 s/l 3 0.10 0.8901 0.8901 0.9051 -146.59 9861.81
8 2009.03.09 15:49 buy 4 0.10 0.9186 0.9086 0.9236
9 2009.03.10 04:53 close 4 0.10 0.9187 0.9086 0.9236 1.30 9863.11
10 2009.03.11 15:09 buy 5 0.10 0.9293 0.9193 0.9343
11 2009.03.12 09:03 close 5 0.10 0.9294 0.9193 0.9343 0.98 9864.09
12 2009.03.16 04:00 sell 6 0.10 0.9190 0.9290 0.9140
13 2009.03.16 07:03 close 6 0.10 0.9190 0.9290 0.9140 0.00 9864.09
14 2009.03.18 10:49 buy 7 0.10 0.9411 0.9311 0.9461
15 2009.03.18 18:18 t/p 7 0.10 0.9461 0.9311 0.9461 73.13 9937.22
16 2009.03.20 06:10 buy 8 0.10 0.9453 0.9353 0.9503
17 2009.03.20 19:30 close 8 0.10 0.9395 0.9353 0.9503 -84.83 9852.39
18 2009.03.24 00:23 sell 9 0.10 0.9338 0.9438 0.9288
19 2009.03.24 00:46 modify 9 0.10 0.9338 0.9332 0.9288
20 2009.03.24 03:23 close 9 0.10 0.9312 0.9332 0.9288 38.04 9890.43
21 2009.03.24 05:54 sell 10 0.10 0.9287 0.9387 0.9237
22 2009.03.24 08:10 close 10 0.10 0.9286 0.9387 0.9237 1.46 9891.89
23 2009.03.24 10:08 sell 11 0.10 0.9204 0.9304 0.9154
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24 2009.03.24 11:24 modify 11 0.10 0.9204 0.9198 0.9154
25 2009.03.24 11:47 s/l 11 0.10 0.9198 0.9198 0.9154 8.78 9900.67
26 2009.03.25 10:01 buy 12 0.10 0.9231 0.9131 0.9281
27 2009.03.25 10:17 modify 12 0.10 0.9231 0.9237 0.9281
28 2009.03.25 10:23 s/l 12 0.10 0.9237 0.9237 0.9281 8.78 9909.45
29 2009.03.25 10:23 buy 13 0.10 0.9240 0.9140 0.9290
30 2009.03.25 10:55 modify 13 0.10 0.9240 0.9246 0.9290
31 2009.03.25 13:00 s/l 13 0.10 0.9246 0.9246 0.9290 8.77 9918.22
32 2009.03.25 18:04 buy 14 0.10 0.9352 0.9252 0.9402
33 2009.03.25 18:11 modify 14 0.10 0.9352 0.9358 0.9402
B4 2009.03.25 18:28 s/l 14 0.10 0.9358 0.9358 0.9402 8.78 9927.00
35 2009.03.25 18:28 buy 15 0.10 0.9361 0.9261 0.9411
36 2009.03.26 14:41 close 15 0.10 0.9361 0.9261 0.9411 -0.48 9926.52
37 2009.03.27 06:01 buy 16 0.10 0.9377 0.9277 0.9427
38 2009.03.27 06:26 modify 16 0.10 0.9377 0.9383 0.9427
39 2009.03.27 07:07 s/l 16 0.10 0.9383 0.9383 0.9427 8.77 9935.29
40 2009.03.31 22:21 sell 17 0.10 0.9237 0.9337 0.9187
41 2009.04.01 01:21 close 17 0.10 0.9231 0.9337 0.9187 8.40 9943.69
42 2009.04.09 19:13 sell 18 0.10 0.8964 0.9064 0.8914
43 2009.04.09 23:25 close 18 0.10 0.8963 0.9064 0.8914 1.46 9945.15
44 2009.04.10 00:37 sell 19 0.10 0.8955 0.9055 0.8905
45 2009.04.10 19:30 close 19 0.10 0.89811 0.9055 0.8905 -38.19 9906.96
46 2009.04.14 10:08 sell 20 0.10 0.8921 0.9021 0.8871
47 2009.04.14 10:21 modify 20 0.10 0.8921 0.8915 0.8871
48 2009.04.14 10:30 s/l 20 0.10 0.8915 0.8915 0.8871 8.78 9915.74
49 2009.04.14 10:30 sell 21 0.10 0.8912 0.9012 0.8862
50 2009.04.14 11:49 modify 21 0.10 0.8912 0.8906 0.8862
51 2009.04.14 11:58 s/l 21 0.10 0.8906 0.8906 0.8862 8.78 9924.52
52 2009.04.14 11:58 sell 22 0.10 0.8903 0.9003 0.8853
53 2009.04.14 14:59 close 22 0.10 0.8902 0.9003 0.8853 1.46 9925.98
54 2009.04.15 10:24 sell 23 0.10 0.8848 0.8948 0.8798
55 2009.04.15 11:24 modify 23 0.10 0.8848 0.8842 0.8798
56 2009.04.15 13:19 modify 23 0.10 0.8848 0.8832 0.8798
57 2009.04.15 13:42 close 23 0.10 0.8823 0.8832 0.8798 36.58 9962.56
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