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Strategy Tester: SSSR_v3_EA

Strategy Tester Report
SSSR v3 EA

HFMarkets-Demo Server (Build 765)

Symbol GBPUSD (Great Britain Pound vs US Dollar)
Period 1 Hour (H1) 2015.02.10 00:00 - 2015.02.10 19:00 (2015.02.10 - 2015.02.11)
Model Control points (a very crude method, the results must not be considered)
AutoLot=7; StaticLots=0.01; MaxLot=10; SleepMinutes=135; MaxTrades=10; TakeProfit=0; StopLoss=0; TrailingStopTrigger=0; TrailingStopPips=0; SSSR_TF=60;
Parameters SlowHMAperiod=23; SlowHMAmethod=3; SlowHMAprice=0; FastHMAperiod=23; FastHMAmethod=3; FastHMAprice=0; TimezoneStartHour=4; TimezoneStartMinute=0;
TimezoneEndHour=8; TimezoneEndMinute=0; MagicNumber=12344;
Bars in test 1020 Ticks modelled 1495 Modelling quality n/a
Mismatched
charts 1
errors
Initial
deposit 1000.00 Spread 10
Total net 73.92 Gross profit 73.92 Gross loss -0.00
profit
Profit factor Expected payoff 18.48
Absolute 65.66 Maximal drawdown 111.09 (10.63%) Relative drawdown 10.63% (111.09)
drawdown
Total trades 4 Short positions (won %) 0 (0.00%) Long positions (won %) 4 (100.00%)
Profit trades (% of total) 4 (100.00%) Loss trades (% of total) 0 (0.00%)
Largest profit trade 32.27 loss trade -0.00
Average profit trade 18.48 loss trade -0.00
Maximum consecutive wins (profit in money) 4 (73.92) consecutive losses (loss in money) 0 (-0.00)
Maximal consecutive profit (count of wins) 73.92 (4) consecutive loss (count of losses) -0.00 (0)
Average consecutive wins 4 consecutive losses 0
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# Time Type Order Size Price S/L T/P Profit Balance
1 2015.02.10 02:17 buy 1 0.07 1.52188 0.00000 0.00000
2 2015.02.10 04:35 buy 2 0.07 1.52296 0.00000 0.00000
3 2015.02.10 09:32 buy 3 0.07 1.52325 0.00000 0.00000
4 2015.02.10 11:50 buy 4 0.07 1.51967 0.00000 0.00000
5 2015.02.10 17:45 close 1 0.07 1.52468 0.00000 0.00000 19.60 1019.60
6 2015.02.10 17:47 close 2 0.07 1.52428 0.00000 0.00000 9.24 1028.84
7 2015.02.10 17:52 close 3 0.07 1.52508 0.00000 0.00000 12.81 1041.65
8 2015.02.10 17:57 close 4 0.07 1.52428 0.00000 0.00000 32.27 1073.92
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