Strategy Tester Report
LFH_Trading_Simulator_3
Varengold-Demo Server (Build 229)
	Symbol
	EURUSD (Euro vs US Dollar)

	Period
	4 Hours (H4) 2010.12.01 00:00 - 2011.01.28 04:00 (2010.12.01 - 2011.02.01)

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

	Parameters
	BufferSpeed=2; 

	
	
	
	
	

	Bars in test
	1247
	Ticks modelled
	1066752
	Modelling quality
	71.77%

	Mismatched charts errors
	5
	
	
	
	

	

	Initial deposit
	10000.00
	
	
	
	

	Total net profit
	2489.10
	Gross profit
	3239.10
	Gross loss
	-750.00

	Profit factor
	4.32
	Expected payoff
	177.79
	
	

	Absolute drawdown
	50.00
	Maximal drawdown
	1455.70 (11.34%)
	Relative drawdown
	11.34% (1455.70)

	

	Total trades
	14
	Short positions (won %)
	7 (85.71%)
	Long positions (won %)
	7 (100.00%)

	
	Profit trades (% of total)
	13 (92.86%)
	Loss trades (% of total)
	1 (7.14%)

	Largest
	profit trade
	250.00
	loss trade
	-750.00

	Average
	profit trade
	249.16
	loss trade
	-750.00

	Maximum
	consecutive wins (profit in money)
	11 (2744.80)
	consecutive losses (loss in money)
	1 (-750.00)

	Maximal
	consecutive profit (count of wins)
	2744.80 (11)
	consecutive loss (count of losses)
	-750.00 (1)

	Average
	consecutive wins
	7
	consecutive losses
	1
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	#
	Time
	Type
	Order
	Size
	Price
	S / L
	T / P
	Profit
	Balance

	1
	2010.12.01 17:50
	buy
	1
	1.00
	1.3137
	1.3062
	1.3162
	

	2
	2010.12.01 18:28
	t/p
	1
	1.00
	1.3162
	1.3062
	1.3162
	250.00
	10250.00

	3
	2010.12.08 01:49
	sell
	2
	1.00
	1.3252
	1.3327
	1.3227
	

	4
	2010.12.08 02:35
	t/p
	2
	1.00
	1.3227
	1.3327
	1.3227
	250.00
	10500.00

	5
	2010.12.13 14:32
	buy
	3
	1.00
	1.3320
	1.3245
	1.3345
	

	6
	2010.12.13 17:08
	t/p
	3
	1.00
	1.3345
	1.3245
	1.3345
	250.00
	10750.00

	7
	2010.12.14 09:13
	buy
	4
	1.00
	1.3436
	1.3361
	1.3461
	

	8
	2010.12.14 09:52
	t/p
	4
	1.00
	1.3461
	1.3361
	1.3461
	250.00
	11000.00

	9
	2010.12.15 18:24
	sell
	5
	1.00
	1.3283
	1.3358
	1.3258
	

	10
	2010.12.15 18:29
	t/p
	5
	1.00
	1.3258
	1.3358
	1.3258
	250.00
	11250.00

	11
	2010.12.17 10:11
	buy
	6
	1.00
	1.3330
	1.3255
	1.3355
	

	12
	2010.12.17 11:01
	t/p
	6
	1.00
	1.3355
	1.3255
	1.3355
	250.00
	11500.00

	13
	2010.12.27 07:30
	buy
	7
	1.00
	1.3145
	1.3070
	1.3170
	

	14
	2010.12.27 08:02
	t/p
	7
	1.00
	1.3170
	1.3070
	1.3170
	250.00
	11750.00

	15
	2010.12.27 22:34
	buy
	8
	1.00
	1.3171
	1.3096
	1.3196
	

	16
	2010.12.28 01:16
	t/p
	8
	1.00
	1.3196
	1.3096
	1.3196
	247.40
	11997.40

	17
	2011.01.05 09:48
	sell
	9
	1.00
	1.3261
	1.3336
	1.3236
	

	18
	2011.01.05 10:33
	t/p
	9
	1.00
	1.3236
	1.3336
	1.3236
	250.00
	12247.40

	19
	2011.01.11 18:31
	buy
	10
	1.00
	1.2994
	1.2919
	1.3019
	

	20
	2011.01.12 08:07
	t/p
	10
	1.00
	1.3019
	1.2919
	1.3019
	247.40
	12494.80

	21
	2011.01.17 02:28
	sell
	11
	1.00
	1.3343
	1.3418
	1.3318
	

	22
	2011.01.17 05:53
	t/p
	11
	1.00
	1.3318
	1.3418
	1.3318
	250.00
	12744.80

	23
	2011.01.20 08:11
	sell
	12
	1.00
	1.3429
	1.3504
	1.3404
	

	24
	2011.01.20 10:27
	s/l
	12
	1.00
	1.3504
	1.3504
	1.3404
	-750.00
	11994.80

	25
	2011.01.24 20:38
	sell
	13
	1.00
	1.3628
	1.3703
	1.3603
	

	26
	2011.01.25 10:45
	t/p
	13
	1.00
	1.3603
	1.3703
	1.3603
	244.30
	12239.10

	27
	2011.01.27 08:43
	sell
	14
	1.00
	1.3688
	1.3763
	1.3663
	

	28
	2011.01.27 08:55
	t/p
	14
	1.00
	1.3663
	1.3763
	1.3663
	250.00
	12489.10


