
Strategy Tester Report 
SignalTrendFollower3e by CEO 

NorthFinance-Demo (Build 210) 
 

Symbol AUDUSD (Australian vs US Dollar)

Period 5 Minutes (M5) 2007.09.24 00:30 - 2007.09.28 00:00 (2007.09.24 - 2007.09.28)

Model Control points (a very crude method, the results must not be considered)

Parameters

AlertOn=true; EmailOn=false; TradeOn=true; TM="Trade and Account managment"; AccountIsMicro=false; MM=false; Risk=2; Lots=1;
TakeProfit=60; StopLoss=30; OnlyTrailAfterProfit=false; TrailingStop=15; BreakEven=15; PipsToLock=1; Time_Parameters=" EA Active
StartHour1=10; EndHour1=11; StartHour2=14; EndHour2=18; IS="Indicator Settings"; SDL="Slope Direction Line settings"; UseSlope=false; SDLPeriod=80; 
MA="Moving average cross settings"; FastMaPeriod=4; FastMaMode=1; SlowMaPeriod=8; SlowMaMode=1; MACD="MACD settings"; FEmaPeriod=5; SEmaPeriod=35; 
SignalPeriod=5; Laguerre="Laguerre settings"; Gamma=0.66; LevelCrossUp=0.15; LevelCrossDown=0.75; IT="Investor trend, True=normal,False=All just Long"; 
RMaMode=1; UseInvestorTrend=true; 

Bars in test 6100 Ticks modelled 14271 Modelling quality

Mismatched 
charts errors 1

Initial deposit 10000.00

Total net 
profit

12.70 Gross profit 342.70 Gross loss

Profit factor 1.04 Expected payoff 2.12

Absolute 
drawdown 380.00 Maximal drawdown 500.00 (4.94%) Relative drawdown

Total trades 6 Short positions (won %) 2 (0.00%) Long positions (won %)

Profit trades (% of total) 2 (33.33%) Loss trades (% of total)

Largest profit trade 320.00 loss trade

Average profit trade 171.35 loss trade

Maximum consecutive wins (profit in money) 2 (342.70) consecutive losses (loss in money)

Maximal consecutive profit (count of wins) 342.70 (2) consecutive loss (count of losses)

Average consecutive wins 2 consecutive losses

# Time Type Order Size Price S / L T / P

1 2007.09.24 02:45 buy 1 1.00 0.8675 0.8645 0.8735

2 2007.09.24 02:45 modify 1 1.00 0.8675 0.8657 0.8735

3 2007.09.24 02:58 modify 1 1.00 0.8675 0.8658 0.8735

4 2007.09.24 02:59 modify 1 1.00 0.8675 0.8659 0.8735

5 2007.09.24 03:00 modify 1 1.00 0.8675 0.8660 0.8735

6 2007.09.24 03:40 modify 1 1.00 0.8675 0.8661 0.8735

7 2007.09.24 03:42 modify 1 1.00 0.8675 0.8662 0.8735

8 2007.09.24 03:43 modify 1 1.00 0.8675 0.8664 0.8735

9 2007.09.24 04:11 modify 1 1.00 0.8675 0.8666 0.8735

10 2007.09.24 04:14 modify 1 1.00 0.8675 0.8668 0.8735

11 2007.09.24 04:15 modify 1 1.00 0.8675 0.8669 0.8735

12 2007.09.24 04:15 modify 1 1.00 0.8675 0.8670 0.8735

13 2007.09.24 04:30 modify 1 1.00 0.8675 0.8671 0.8735
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14 2007.09.24 04:30 modify 1 1.00 0.8675 0.8672 0.8735

15 2007.09.24 05:30 s/l 1 1.00 0.8672 0.8672 0.8735

16 2007.09.25 05:45 sell 2 1.00 0.8653 0.8683 0.8593

17 2007.09.25 05:45 modify 2 1.00 0.8653 0.8671 0.8593

18 2007.09.25 05:49 modify 2 1.00 0.8653 0.8670 0.8593

19 2007.09.25 06:04 modify 2 1.00 0.8653 0.8669 0.8593

20 2007.09.25 06:05 modify 2 1.00 0.8653 0.8667 0.8593

21 2007.09.25 06:07 modify 2 1.00 0.8653 0.8666 0.8593

22 2007.09.25 06:08 modify 2 1.00 0.8653 0.8665 0.8593

23 2007.09.25 06:09 modify 2 1.00 0.8653 0.8663 0.8593

24 2007.09.25 06:09 modify 2 1.00 0.8653 0.8662 0.8593

25 2007.09.25 06:09 modify 2 1.00 0.8653 0.8661 0.8593

26 2007.09.25 06:20 s/l 2 1.00 0.8661 0.8661 0.8593

27 2007.09.25 09:10 sell 3 1.00 0.8647 0.8677 0.8587

28 2007.09.25 09:10 modify 3 1.00 0.8647 0.8665 0.8587

29 2007.09.25 09:10 modify 3 1.00 0.8647 0.8663 0.8587

30 2007.09.25 09:11 modify 3 1.00 0.8647 0.8662 0.8587

31 2007.09.25 09:21 modify 3 1.00 0.8647 0.8661 0.8587

32 2007.09.25 09:21 modify 3 1.00 0.8647 0.8660 0.8587

33 2007.09.25 09:23 modify 3 1.00 0.8647 0.8658 0.8587

34 2007.09.25 09:53 s/l 3 1.00 0.8658 0.8658 0.8587

35 2007.09.26 19:25 buy 4 1.00 0.8754 0.8724 0.8814

36 2007.09.26 19:25 modify 4 1.00 0.8754 0.8736 0.8814

37 2007.09.26 19:29 modify 4 1.00 0.8754 0.8737 0.8814

38 2007.09.26 21:59 modify 4 1.00 0.8754 0.8738 0.8814

39 2007.09.26 22:01 modify 4 1.00 0.8754 0.8741 0.8814

40 2007.09.26 22:20 modify 4 1.00 0.8754 0.8743 0.8814

41 2007.09.26 22:24 modify 4 1.00 0.8754 0.8744 0.8814

42 2007.09.26 22:24 modify 4 1.00 0.8754 0.8745 0.8814

43 2007.09.26 22:26 modify 4 1.00 0.8754 0.8746 0.8814

44 2007.09.26 22:26 modify 4 1.00 0.8754 0.8747 0.8814

45 2007.09.26 22:27 modify 4 1.00 0.8754 0.8749 0.8814

46 2007.09.26 22:27 modify 4 1.00 0.8754 0.8750 0.8814

47 2007.09.26 22:45 modify 4 1.00 0.8754 0.8751 0.8814

48 2007.09.26 22:46 modify 4 1.00 0.8754 0.8753 0.8814

49 2007.09.27 00:44 modify 4 1.00 0.8754 0.8755 0.8814

50 2007.09.27 00:44 modify 4 1.00 0.8754 0.8756 0.8814

51 2007.09.27 01:40 s/l 4 1.00 0.8756 0.8756 0.8814

52 2007.09.27 03:45 buy 5 1.00 0.8766 0.8736 0.8826

53 2007.09.27 03:45 modify 5 1.00 0.8766 0.8748 0.8826

54 2007.09.27 06:07 modify 5 1.00 0.8766 0.8749 0.8826

55 2007.09.27 06:09 modify 5 1.00 0.8766 0.8750 0.8826

56 2007.09.27 06:09 modify 5 1.00 0.8766 0.8752 0.8826

57 2007.09.27 06:42 modify 5 1.00 0.8766 0.8753 0.8826

58 2007.09.27 06:42 modify 5 1.00 0.8766 0.8754 0.8826

59 2007.09.27 06:43 modify 5 1.00 0.8766 0.8756 0.8826

60 2007.09.27 07:20 modify 5 1.00 0.8766 0.8757 0.8826

61 2007.09.27 07:25 modify 5 1.00 0.8766 0.8758 0.8826

62 2007.09.27 07:27 modify 5 1.00 0.8766 0.8761 0.8826

63 2007.09.27 07:27 modify 5 1.00 0.8766 0.8764 0.8826

64 2007.09.27 07:28 modify 5 1.00 0.8766 0.8765 0.8826

65 2007.09.27 07:28 modify 5 1.00 0.8766 0.8767 0.8826

66 2007.09.27 07:41 modify 5 1.00 0.8766 0.8769 0.8826
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67 2007.09.27 08:17 modify 5 1.00 0.8766 0.8770 0.8826

68 2007.09.27 09:05 modify 5 1.00 0.8766 0.8771 0.8826

69 2007.09.27 09:07 modify 5 1.00 0.8766 0.8772 0.8826

70 2007.09.27 09:10 modify 5 1.00 0.8766 0.8773 0.8826

71 2007.09.27 09:10 modify 5 1.00 0.8766 0.8774 0.8826

72 2007.09.27 09:12 modify 5 1.00 0.8766 0.8775 0.8826

73 2007.09.27 09:12 modify 5 1.00 0.8766 0.8776 0.8826

74 2007.09.27 09:13 modify 5 1.00 0.8766 0.8777 0.8826

75 2007.09.27 09:14 modify 5 1.00 0.8766 0.8778 0.8826

76 2007.09.27 09:14 modify 5 1.00 0.8766 0.8779 0.8826

77 2007.09.27 09:14 modify 5 1.00 0.8766 0.8780 0.8826

78 2007.09.27 09:15 modify 5 1.00 0.8766 0.8781 0.8826

79 2007.09.27 09:16 modify 5 1.00 0.8766 0.8782 0.8826

80 2007.09.27 09:22 modify 5 1.00 0.8766 0.8783 0.8826

81 2007.09.27 09:29 modify 5 1.00 0.8766 0.8784 0.8826

82 2007.09.27 09:44 modify 5 1.00 0.8766 0.8785 0.8826

83 2007.09.27 09:45 modify 5 1.00 0.8766 0.8786 0.8826

84 2007.09.27 09:50 modify 5 1.00 0.8766 0.8787 0.8826

85 2007.09.27 09:50 modify 5 1.00 0.8766 0.8788 0.8826

86 2007.09.27 10:15 modify 5 1.00 0.8766 0.8789 0.8826

87 2007.09.27 10:15 modify 5 1.00 0.8766 0.8790 0.8826

88 2007.09.27 10:16 modify 5 1.00 0.8766 0.8792 0.8826

89 2007.09.27 10:17 modify 5 1.00 0.8766 0.8793 0.8826

90 2007.09.27 10:17 modify 5 1.00 0.8766 0.8794 0.8826

91 2007.09.27 10:18 modify 5 1.00 0.8766 0.8795 0.8826

92 2007.09.27 10:19 modify 5 1.00 0.8766 0.8796 0.8826

93 2007.09.27 10:19 modify 5 1.00 0.8766 0.8797 0.8826

94 2007.09.27 10:19 modify 5 1.00 0.8766 0.8798 0.8826

95 2007.09.27 10:43 s/l 5 1.00 0.8798 0.8798 0.8826

96 2007.09.27 17:00 buy 6 1.00 0.8819 0.8789 0.8879

97 2007.09.27 17:00 modify 6 1.00 0.8819 0.8801 0.8879

98 2007.09.27 17:00 modify 6 1.00 0.8819 0.8802 0.8879

99 2007.09.27 17:00 modify 6 1.00 0.8819 0.8805 0.8879

100 2007.09.27 17:00 modify 6 1.00 0.8819 0.8808 0.8879

101 2007.09.27 17:26 s/l 6 1.00 0.8808 0.8808 0.8879
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