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Strategy Tester Report
Marks_NonLag_vl

SIG-Demo.com (Build 226)

Symbol EURUSD (Euro vs US Dollar)

Period 30 Minutes (M30) 2010.06.01 00:00 - 2010.06.23 23:30 (2010.06.01 - 2010.06.24)

Model Every tick (the most precise method based on all available least timeframes)

MakeTrades=true; DisplayAlert=false; DisplayArrow=false; UpArrowColor=Blue; DownArrowColor=Red; SessionInfo="Section on Session Information.";
UseSessionTrading=false; SessionTimePeriods="Chart times to Open positions"; StartTradingHour=7; StartTradingMinute=0; StopTradingHour=18; StopTradingMinute=0;
MoneyManagementSection="Section on MoneyManagement"; MMSection1=" Lots will be used unless UseMoneyManagement"; MMSection2="is true. If true, Risk percent
of account balance"; MMSection3="i.e. 10% risk on @10k balance = 1 lot"; Lots=0.1; AutoMoneyManagement=true; PercentToRisk=10; AllowedSlippage=3;

Parameters StopSection:"Sectiqn on Stops";‘EmergencyStOpLoss=5‘OO; UseFixedStopFoss:tn{e; FixedSFop:GO; TakgProﬁtSection:j‘Section on TakeProfit Levels";
EmergencyTakeProfit=500; UseFixedTakeProfit=true; FixedTP=170; TrackingSection="Section on Tracking Trades"; UniqueEaNumber=19600602;
OrderDescription="NonLagMa_v1"; DisplayComments=true; CommentsColor=Black; fontsize=10; font="Arial"; CommentSpacing=20; SectionOnSignalss="Section on
Signals"; NonLagMa_Price=0; NonLagMa_Length=21; NonLagMa_Displace=0; NonLagMa_PctFilter=0; NonLagMa_Color=1; NonLagMa_ColorBarBack=1;
NonLagMa_Deviation=0; NonLagMa_SoundAlertMode=0; SectionOnRequirements="Section on Requirements"; SectionOnRequirements1="Need the following Indicators
named exactly"; SectionOnRequirements2=" NonLagMA"; SectionOnRequirements3=""; SectionOnRequirements4="";

Bars in test 1804 Ticks modelled 504442 Modelling quality 90.00%

Mismatched 67

charts errors

éligiit 10000.00

;fotg't riet 1472.84 Gross profit 21876.64 Gross loss -20403.80

Profit factor 1.07 Expected payoff 19.64

ﬁbs""‘te 252.00 Maximal drawdown 9525.23 (47.77%) Relative drawdown 47.77% (9525.23)

rawdown

Total trades 75 Short positions (won %) 38 (36.84%) Long positions (won %) 37 (43.24%)
Profit trades (% of total) 30 (40.00%) Loss trades (% of total) 45 (60.00%)
Largest profit trade 3128.00 loss trade -1287.00
Average profit trade 729.22 loss trade -453.42
Maximum consecutive wins (profit in money) 4 (4704.18) consecutive losses (loss in money) 7 (-2261.90)
Maximal consecutive profit (count of wins) 4704.18 (4) consecutive loss (count of losses) -3272.80 (3)
Average consecutive wins 2 consecutive losses 3

Balance § Every tick (the most precise method based on all available least timeframes to generate each tick) f 90,009 19065
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# Time Type Order Size Price S/L T/P Profit Balance

1 2010.06.01 02:00 sell 1 1.67 1.2287 1.2349 1.2117

2 2010.06.01 05:00 close 1 1.67 1.2259 1.2349 1.2117 467.60 10467.60

3 2010.06.01 08:00 buy 2 1.74 1.2268 1.2206 1.2438

4 2010.06.01 10:00 close 2 1.74 1.2242 1.2206 1.2438 -452.40 10015.20

5 2010.06.01 10:30 sell 3 1.67 1.2192 1.2254 1.2022

6 2010.06.01 13:30 close 3 1.67 1.2131 1.2254 1.2022 1018.70 11033.90

7 2010.06.01 16:00 buy 4 1.84 1.2180 1.2118 1.2350

8 2010.06.01 17:32 t/p 4 1.84 1.2350 1.2118 1.2350 3128.00 14161.90

9 2010.06.01 22:30 sell 5 2.36 1.2249 1.2311 1.2079

10 2010.06.02 02:00 close 5 2.36 1.2235 1.2311 1.2079 316.48 14478.38

11 2010.06.02 04:30 buy 6 2.41 1.2235 1.2173 1.2405

12 2010.06.02 06:00 close 6 2.41 1.2245 1.2173 1.2405 241.00 14719.38

13 2010.06.02 07:30 sell 7 2.45 1.2190 1.2252 1.2020

14 2010.06.02 09:30 close 7 2.45 1.2212 1.2252 1.2020 -539.00 14180.38

15 2010.06.02 11:00 buy 8 2.36 1.2231 1.2169 1.2401

16 2010.06.02 11:30 close 8 2.36 1.2223 1.2169 1.2401 -188.80 13991.58

17 2010.06.02 14:30 sell 9 2.33 1.2226 1.2288 1.2056

18 2010.06.02 17:00 close 9 2.33 1.219 1.2288 1.2056 699.00 14690.58
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2010.06.02 20:00
2010.06.02 21:30
2010.06.03 02:01
2010.06.03 03:30
2010.06.03 11:00
2010.06.03 12:00
2010.06.04 02:00
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2010.06.08 23:00
2010.06.09 00:30
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