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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.01.04 02:00 - 2006.01.27 22:00 (2006.01.02 - 2006.01.28)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 7030 Ticks modelled 184611 Modelling quality 24.66%

Initial deposit 10000.00

Total net profit -426.59 Gross profit 686.85 Gross loss -1113.44

Profit factor 0.62 Expected payoff -10.66

Absolute 
drawdown

562.59 Maximal drawdown 565.66 (5.65%) Relative drawdown 5.65% (565.66)

Total trades 40 Short positions (won %) 23 (30.43%) Long positions (won %) 17 (17.65%)

Profit trades (% of total) 10 (25.00%) Loss trades (% of total) 30 (75.00%)

Largest profit trade 136.00 loss trade -40.00

Average profit trade 68.69 loss trade -37.11

Maximum consecutive wins (profit in money) 2 (229.73) consecutive losses (loss in money) 10 (-360.83)

Maximal consecutive profit (count of wins) 229.73 (2) consecutive loss (count of losses) -360.83 (10)

Average consecutive wins 1 consecutive losses 3

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.01.05 01:00 buy 1 0.10 1.7571 1.7531 0.0000

2 2006.01.05 09:28 s/l 1 0.10 1.7531 1.7531 0.0000 -40.00 9960.00

3 2006.01.05 09:28 sell 2 0.10 1.7531 1.7571 0.0000

4 2006.01.05 16:38 s/l 2 0.10 1.7571 1.7571 0.0000 -40.00 9920.00

5 2006.01.05 16:38 buy 3 0.10 1.7572 1.7532 0.0000

6 2006.01.06 00:00 close 3 0.10 1.7546 1.7532 0.0000 -26.49 9893.51

7 2006.01.06 01:00 sell 4 0.10 1.7549 1.7589 0.0000

8 2006.01.06 14:18 s/l 4 0.10 1.7589 1.7589 0.0000 -40.00 9853.51

9 2006.01.06 14:18 buy 5 0.10 1.7589 1.7549 0.0000

10 2006.01.09 00:00 close 5 0.10 1.7704 1.7549 0.0000 114.51 9968.02

11 2006.01.09 01:00 sell 6 0.10 1.7687 1.7727 0.0000

12 2006.01.09 05:39 s/l 6 0.10 1.7727 1.7727 0.0000 -40.00 9928.02

13 2006.01.09 05:39 buy 7 0.10 1.7727 1.7687 0.0000

14 2006.01.09 07:39 s/l 7 0.10 1.7687 1.7687 0.0000 -40.00 9888.02

15 2006.01.09 07:39 sell 8 0.10 1.7687 1.7727 0.0000

16 2006.01.10 00:00 close 8 0.10 1.7657 1.7727 0.0000 30.22 9918.24

17 2006.01.10 01:00 sell 9 0.10 1.7653 1.7693 0.0000

18 2006.01.10 11:29 s/l 9 0.10 1.7693 1.7693 0.0000 -40.00 9878.24

19 2006.01.10 11:29 buy 10 0.10 1.7694 1.7654 0.0000

20 2006.01.10 14:27 s/l 10 0.10 1.7654 1.7654 0.0000 -40.00 9838.24

21 2006.01.10 14:27 sell 11 0.10 1.7654 1.7694 0.0000



Strategy Tester: Daily Scalping EA v1.0c

1 of 3 2/17/2007 3:22 AM

Strategy Tester Report
Daily Scalping EA v1.0c

Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.01.30 00:00 - 2006.03.03 23:00 (2006.01.30 - 2006.03.04)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 7030 Ticks modelled 185819 Modelling quality 25.00%

Initial deposit 10000.00

Total net profit -483.80 Gross profit 631.99 Gross loss -1115.79

Profit factor 0.57 Expected payoff -10.52

Absolute 
drawdown

514.31 Maximal drawdown 629.04 (6.22%) Relative drawdown 6.22% (629.04)

Total trades 46 Short positions (won %) 22 (31.82%) Long positions (won %) 24 (25.00%)

Profit trades (% of total) 13 (28.26%) Loss trades (% of total) 33 (71.74%)

Largest profit trade 118.22 loss trade -40.00

Average profit trade 48.61 loss trade -33.81

Maximum consecutive wins (profit in money) 2 (114.73) consecutive losses (loss in money) 8 (-230.54)

Maximal consecutive profit (count of wins) 118.22 (1) consecutive loss (count of losses) -280.00 (7)

Average consecutive wins 1 consecutive losses 3

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.01.30 01:00 sell 1 0.10 1.7693 1.7733 0.0000

2 2006.01.31 00:00 close 1 0.10 1.7688 1.7733 0.0000 5.22 10005.22

3 2006.01.31 01:00 buy 2 0.10 1.7670 1.7630 0.0000

4 2006.02.01 00:00 close 2 0.10 1.7780 1.7630 0.0000 109.51 10114.73

5 2006.02.01 01:00 buy 3 0.10 1.7787 1.7747 0.0000

6 2006.02.01 14:30 s/l 3 0.10 1.7747 1.7747 0.0000 -40.00 10074.73

7 2006.02.01 14:30 sell 4 0.10 1.7747 1.7787 0.0000

8 2006.02.01 16:26 s/l 4 0.10 1.7787 1.7787 0.0000 -40.00 10034.73

9 2006.02.01 16:26 buy 5 0.10 1.7787 1.7747 0.0000

10 2006.02.01 20:28 s/l 5 0.10 1.7747 1.7747 0.0000 -40.00 9994.73

11 2006.02.02 01:00 sell 6 0.10 1.7745 1.7785 0.0000

12 2006.02.02 14:12 s/l 6 0.10 1.7785 1.7785 0.0000 -40.00 9954.73

13 2006.02.02 14:12 buy 7 0.10 1.7785 1.7745 0.0000

14 2006.02.02 14:38 s/l 7 0.10 1.7745 1.7745 0.0000 -40.00 9914.73

15 2006.02.02 14:38 sell 8 0.10 1.7745 1.7785 0.0000

16 2006.02.02 16:28 s/l 8 0.10 1.7785 1.7785 0.0000 -40.00 9874.73

17 2006.02.03 01:00 buy 9 0.10 1.7785 1.7745 0.0000

18 2006.02.03 14:26 s/l 9 0.10 1.7745 1.7745 0.0000 -40.00 9834.73

19 2006.02.03 14:26 sell 10 0.10 1.7745 1.7785 0.0000

20 2006.02.06 00:00 close 10 0.10 1.7627 1.7785 0.0000 118.22 9952.95

21 2006.02.06 01:00 buy 11 0.10 1.7629 1.7589 0.0000
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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.03.06 00:00 - 2006.03.31 22:00 (2006.03.06 - 2006.04.01)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 6907 Ticks modelled 152453 Modelling quality 23.65%

Initial deposit 10000.00

Total net profit 395.84 Gross profit 963.23 Gross loss -567.39

Profit factor 1.70 Expected payoff 12.00

Absolute 
drawdown

40.00 Maximal drawdown 195.83 (1.93%) Relative drawdown 1.93% (195.83)

Total trades 33 Short positions (won %) 18 (50.00%) Long positions (won %) 15 (46.67%)

Profit trades (% of total) 16 (48.48%) Loss trades (% of total) 17 (51.52%)

Largest profit trade 140.22 loss trade -40.00

Average profit trade 60.20 loss trade -33.38

Maximum consecutive wins (profit in money) 5 (268.12) consecutive losses (loss in money) 6 (-195.83)

Maximal consecutive profit (count of wins) 268.12 (5) consecutive loss (count of losses) -195.83 (6)

Average consecutive wins 2 consecutive losses 2

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.03.06 01:00 buy 1 0.10 1.7596 1.7556 0.0000

2 2006.03.06 11:28 s/l 1 0.10 1.7556 1.7556 0.0000 -40.00 9960.00

3 2006.03.06 11:28 sell 2 0.10 1.7556 1.7596 0.0000

4 2006.03.07 00:00 close 2 0.10 1.7486 1.7596 0.0000 70.22 10030.22

5 2006.03.07 01:00 sell 3 0.10 1.7495 1.7535 0.0000

6 2006.03.08 00:00 close 3 0.10 1.7355 1.7535 0.0000 140.22 10170.44

7 2006.03.08 01:00 sell 4 0.10 1.7357 1.7397 0.0000

8 2006.03.08 08:28 s/l 4 0.10 1.7397 1.7397 0.0000 -40.00 10130.44

9 2006.03.08 08:28 buy 5 0.10 1.7397 1.7357 0.0000

10 2006.03.08 14:36 s/l 5 0.10 1.7357 1.7357 0.0000 -40.00 10090.44

11 2006.03.08 14:36 sell 6 0.10 1.7357 1.7397 0.0000

12 2006.03.09 00:00 close 6 0.10 1.7384 1.7397 0.0000 -26.34 10064.10

13 2006.03.09 01:00 buy 7 0.10 1.7368 1.7328 0.0000

14 2006.03.10 00:00 close 7 0.10 1.7359 1.7328 0.0000 -9.49 10054.61

15 2006.03.10 01:00 sell 8 0.10 1.7353 1.7393 0.0000

16 2006.03.10 09:38 s/l 8 0.10 1.7393 1.7393 0.0000 -40.00 10014.61

17 2006.03.10 09:38 buy 9 0.10 1.7394 1.7354 0.0000

18 2006.03.10 14:18 s/l 9 0.10 1.7354 1.7354 0.0000 -40.00 9974.61

19 2006.03.10 14:18 sell 10 0.10 1.7354 1.7394 0.0000

20 2006.03.13 00:00 close 10 0.10 1.7263 1.7394 0.0000 91.22 10065.83

21 2006.03.13 01:00 sell 11 0.10 1.7273 1.7313 0.0000
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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.04.03 00:00 - 2006.04.28 22:00 (2006.04.03 - 2006.04.29)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 6430 Ticks modelled 151547 Modelling quality 17.82%

Initial deposit 10000.00

Total net profit -17.10 Gross profit 1127.96 Gross loss -1145.06

Profit factor 0.99 Expected payoff -0.39

Absolute 
drawdown

380.61 Maximal drawdown 444.56 (4.42%) Relative drawdown 4.42% (444.56)

Total trades 44 Short positions (won %) 22 (18.18%) Long positions (won %) 22 (31.82%)

Profit trades (% of total) 11 (25.00%) Loss trades (% of total) 33 (75.00%)

Largest profit trade 239.00 loss trade -40.00

Average profit trade 102.54 loss trade -34.70

Maximum consecutive wins (profit in money) 2 (363.51) consecutive losses (loss in money) 7 (-252.78)

Maximal consecutive profit (count of wins) 363.51 (2) consecutive loss (count of losses) -252.78 (7)

Average consecutive wins 2 consecutive losses 5

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.04.03 01:00 buy 1 0.10 1.7379 1.7339 0.0000

2 2006.04.03 03:12 s/l 1 0.10 1.7339 1.7339 0.0000 -40.00 9960.00

3 2006.04.03 03:12 sell 2 0.10 1.7339 1.7379 0.0000

4 2006.04.03 16:40 s/l 2 0.10 1.7379 1.7379 0.0000 -40.00 9920.00

5 2006.04.03 16:40 buy 3 0.10 1.7379 1.7339 0.0000

6 2006.04.03 16:54 s/l 3 0.10 1.7339 1.7339 0.0000 -40.00 9880.00

7 2006.04.04 01:00 buy 4 0.10 1.7401 1.7361 0.0000

8 2006.04.05 00:00 close 4 0.10 1.7549 1.7361 0.0000 147.51 10027.51

9 2006.04.05 01:00 buy 5 0.10 1.7555 1.7515 0.0000

10 2006.04.05 11:37 s/l 5 0.10 1.7515 1.7515 0.0000 -40.00 9987.51

11 2006.04.05 11:37 sell 6 0.10 1.7515 1.7555 0.0000

12 2006.04.05 20:37 s/l 6 0.10 1.7555 1.7555 0.0000 -40.00 9947.51

13 2006.04.05 20:37 buy 7 0.10 1.7555 1.7515 0.0000

14 2006.04.06 00:00 close 7 0.10 1.7539 1.7515 0.0000 -17.47 9930.04

15 2006.04.06 01:00 sell 8 0.10 1.7524 1.7564 0.0000

16 2006.04.06 10:26 s/l 8 0.10 1.7564 1.7564 0.0000 -40.00 9890.04

17 2006.04.06 10:26 buy 9 0.10 1.7564 1.7524 0.0000

18 2006.04.06 14:38 s/l 9 0.10 1.7524 1.7524 0.0000 -40.00 9850.04

19 2006.04.06 14:38 sell 10 0.10 1.7524 1.7564 0.0000

20 2006.04.07 00:00 close 10 0.10 1.7515 1.7564 0.0000 9.22 9859.26

21 2006.04.07 01:00 sell 11 0.10 1.7514 1.7554 0.0000
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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.05.01 00:00 - 2006.06.02 22:00 (2006.05.01 - 2006.06.03)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 5954 Ticks modelled 311372 Modelling quality 10.88%

Initial deposit 10000.00

Total net profit -223.48 Gross profit 1401.01 Gross loss -1624.49

Profit factor 0.86 Expected payoff -3.92

Absolute 
drawdown

583.60 Maximal drawdown 583.60 (5.84%) Relative drawdown 5.84% (583.60)

Total trades 57 Short positions (won %) 29 (24.14%) Long positions (won %) 28 (32.14%)

Profit trades (% of total) 16 (28.07%) Loss trades (% of total) 41 (71.93%)

Largest profit trade 234.51 loss trade -40.00

Average profit trade 87.56 loss trade -39.62

Maximum consecutive wins (profit in money) 3 (381.24) consecutive losses (loss in money) 7 (-280.00)

Maximal consecutive profit (count of wins) 381.24 (3) consecutive loss (count of losses) -280.00 (7)

Average consecutive wins 1 consecutive losses 3

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.05.01 01:00 buy 1 0.10 1.8245 1.8205 0.0000

2 2006.05.01 21:39 s/l 1 0.10 1.8205 1.8205 0.0000 -40.00 9960.00

3 2006.05.01 21:39 sell 2 0.10 1.8205 1.8245 0.0000

4 2006.05.01 21:59 s/l 2 0.10 1.8245 1.8245 0.0000 -40.00 9920.00

5 2006.05.01 21:59 buy 3 0.10 1.8267 1.8227 0.0000

6 2006.05.02 00:00 close 3 0.10 1.8243 1.8227 0.0000 -24.49 9895.51

7 2006.05.02 01:00 sell 4 0.10 1.8248 1.8288 0.0000

8 2006.05.02 09:38 s/l 4 0.10 1.8288 1.8288 0.0000 -40.00 9855.51

9 2006.05.02 09:38 buy 5 0.10 1.8288 1.8248 0.0000

10 2006.05.03 00:00 close 5 0.10 1.8393 1.8248 0.0000 104.51 9960.02

11 2006.05.03 01:00 sell 6 0.10 1.8386 1.8426 0.0000

12 2006.05.03 04:27 s/l 6 0.10 1.8426 1.8426 0.0000 -40.00 9920.02

13 2006.05.03 04:27 buy 7 0.10 1.8426 1.8386 0.0000

14 2006.05.03 09:38 s/l 7 0.10 1.8386 1.8386 0.0000 -40.00 9880.02

15 2006.05.03 09:38 sell 8 0.10 1.8386 1.8426 0.0000

16 2006.05.03 17:18 s/l 8 0.10 1.8426 1.8426 0.0000 -40.00 9840.02

17 2006.05.04 01:00 sell 9 0.10 1.8391 1.8431 0.0000

18 2006.05.04 12:37 s/l 9 0.10 1.8431 1.8431 0.0000 -40.00 9800.02

19 2006.05.04 12:37 buy 10 0.10 1.8431 1.8391 0.0000

20 2006.05.05 00:00 close 10 0.10 1.8528 1.8391 0.0000 96.51 9896.53

21 2006.05.05 01:00 sell 11 0.10 1.8516 1.8556 0.0000
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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.06.05 00:00 - 2006.06.30 22:00 (2006.06.05 - 2006.07.01)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 5359 Ticks modelled 254530 Modelling quality 33.29%

Initial deposit 10000.00

Total net profit 26.76 Gross profit 1013.74 Gross loss -986.98

Profit factor 1.03 Expected payoff 0.67

Absolute 
drawdown

229.75 Maximal drawdown 280.07 (2.79%) Relative drawdown 2.79% (280.07)

Total trades 40 Short positions (won %) 19 (42.11%) Long positions (won %) 21 (33.33%)

Profit trades (% of total) 15 (37.50%) Loss trades (% of total) 25 (62.50%)

Largest profit trade 198.00 loss trade -40.00

Average profit trade 67.58 loss trade -39.48

Maximum consecutive wins (profit in money) 3 (97.55) consecutive losses (loss in money) 6 (-230.49)

Maximal consecutive profit (count of wins) 256.51 (2) consecutive loss (count of losses) -230.49 (6)

Average consecutive wins 1 consecutive losses 2

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.06.05 01:00 buy 1 0.10 1.8836 1.8796 0.0000

2 2006.06.05 14:37 s/l 1 0.10 1.8796 1.8796 0.0000 -40.00 9960.00

3 2006.06.05 14:37 sell 2 0.10 1.8796 1.8836 0.0000

4 2006.06.06 00:00 close 2 0.10 1.8727 1.8836 0.0000 69.22 10029.22

5 2006.06.06 01:00 sell 3 0.10 1.8706 1.8746 0.0000

6 2006.06.06 08:19 s/l 3 0.10 1.8746 1.8746 0.0000 -40.00 9989.22

7 2006.06.06 08:19 buy 4 0.10 1.8746 1.8706 0.0000

8 2006.06.06 12:27 s/l 4 0.10 1.8706 1.8706 0.0000 -40.00 9949.22

9 2006.06.06 12:27 sell 5 0.10 1.8706 1.8746 0.0000

10 2006.06.07 00:00 close 5 0.10 1.8610 1.8746 0.0000 96.22 10045.44

11 2006.06.07 01:00 sell 6 0.10 1.8605 1.8645 0.0000

12 2006.06.07 12:38 s/l 6 0.10 1.8645 1.8645 0.0000 -40.00 10005.44

13 2006.06.07 12:38 buy 7 0.10 1.8645 1.8605 0.0000

14 2006.06.07 13:28 s/l 7 0.10 1.8605 1.8605 0.0000 -40.00 9965.44

15 2006.06.07 13:28 sell 8 0.10 1.8605 1.8645 0.0000

16 2006.06.08 00:00 close 8 0.10 1.8575 1.8645 0.0000 30.66 9996.10

17 2006.06.08 01:00 buy 9 0.10 1.8574 1.8534 0.0000

18 2006.06.08 08:29 s/l 9 0.10 1.8534 1.8534 0.0000 -40.00 9956.10

19 2006.06.08 08:29 sell 10 0.10 1.8534 1.8574 0.0000

20 2006.06.09 00:00 close 10 0.10 1.8440 1.8574 0.0000 94.22 10050.32

21 2006.06.09 01:00 buy 11 0.10 1.8432 1.8392 0.0000
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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.07.03 00:00 - 2006.07.28 22:00 (2006.07.03 - 2006.07.29)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 4883 Ticks modelled 236701 Modelling quality 25.20%

Initial deposit 10000.00

Total net profit 37.17 Gross profit 1059.66 Gross loss -1022.49

Profit factor 1.04 Expected payoff 0.93

Absolute 
drawdown

554.59 Maximal drawdown 554.59 (5.55%) Relative drawdown 5.55% (554.59)

Total trades 40 Short positions (won %) 18 (27.78%) Long positions (won %) 22 (40.91%)

Profit trades (% of total) 14 (35.00%) Loss trades (% of total) 26 (65.00%)

Largest profit trade 162.53 loss trade -40.00

Average profit trade 75.69 loss trade -39.33

Maximum consecutive wins (profit in money) 3 (240.55) consecutive losses (loss in money) 12 (-480.00)

Maximal consecutive profit (count of wins) 240.55 (3) consecutive loss (count of losses) -480.00 (12)

Average consecutive wins 2 consecutive losses 3

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.07.03 01:00 buy 1 0.10 1.8475 1.8435 0.0000

2 2006.07.03 09:38 s/l 1 0.10 1.8435 1.8435 0.0000 -40.00 9960.00

3 2006.07.03 09:38 sell 2 0.10 1.8435 1.8475 0.0000

4 2006.07.03 16:39 s/l 2 0.10 1.8475 1.8475 0.0000 -40.00 9920.00

5 2006.07.03 16:39 buy 3 0.10 1.8475 1.8435 0.0000

6 2006.07.03 17:06 s/l 3 0.10 1.8435 1.8435 0.0000 -40.00 9880.00

7 2006.07.04 01:00 sell 4 0.10 1.8421 1.8461 0.0000

8 2006.07.04 08:37 s/l 4 0.10 1.8461 1.8461 0.0000 -40.00 9840.00

9 2006.07.04 08:37 buy 5 0.10 1.8462 1.8422 0.0000

10 2006.07.04 09:39 s/l 5 0.10 1.8422 1.8422 0.0000 -40.00 9800.00

11 2006.07.04 09:39 sell 6 0.10 1.8422 1.8462 0.0000

12 2006.07.04 10:28 s/l 6 0.10 1.8462 1.8462 0.0000 -40.00 9760.00

13 2006.07.05 01:00 buy 7 0.10 1.8449 1.8409 0.0000

14 2006.07.05 09:37 s/l 7 0.10 1.8409 1.8409 0.0000 -40.00 9720.00

15 2006.07.05 09:37 sell 8 0.10 1.8409 1.8449 0.0000

16 2006.07.05 12:18 s/l 8 0.10 1.8449 1.8449 0.0000 -40.00 9680.00

17 2006.07.05 12:18 buy 9 0.10 1.8449 1.8409 0.0000

18 2006.07.05 14:28 s/l 9 0.10 1.8409 1.8409 0.0000 -40.00 9640.00

19 2006.07.06 01:00 sell 10 0.10 1.8357 1.8397 0.0000

20 2006.07.06 14:37 s/l 10 0.10 1.8397 1.8397 0.0000 -40.00 9600.00

21 2006.07.06 14:37 buy 11 0.10 1.8397 1.8357 0.0000
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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.08.01 17:00 - 2006.09.01 22:00 (2006.07.31 - 2006.09.02)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 3466 Ticks modelled 272549 Modelling quality 48.57%

Initial deposit 10000.00

Total net profit -554.33 Gross profit 785.50 Gross loss -1339.83

Profit factor 0.59 Expected payoff -10.87

Absolute 
drawdown

554.33 Maximal drawdown 595.01 (5.93%) Relative drawdown 5.93% (595.01)

Total trades 51 Short positions (won %) 26 (23.08%) Long positions (won %) 25 (40.00%)

Profit trades (% of total) 16 (31.37%) Loss trades (% of total) 35 (68.63%)

Largest profit trade 163.51 loss trade -40.00

Average profit trade 49.09 loss trade -38.28

Maximum consecutive wins (profit in money) 2 (77.73) consecutive losses (loss in money) 7 (-280.00)

Maximal consecutive profit (count of wins) 163.51 (1) consecutive loss (count of losses) -280.00 (7)

Average consecutive wins 1 consecutive losses 3

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.08.02 01:00 sell 1 0.10 1.8754 1.8794 0.0000

2 2006.08.02 16:45 s/l 1 0.10 1.8794 1.8794 0.0000 -40.00 9960.00

3 2006.08.02 16:45 buy 2 0.10 1.8794 1.8754 0.0000

4 2006.08.02 17:09 s/l 2 0.10 1.8754 1.8754 0.0000 -40.00 9920.00

5 2006.08.02 17:09 sell 3 0.10 1.8754 1.8794 0.0000

6 2006.08.03 00:00 close 3 0.10 1.8776 1.8794 0.0000 -21.34 9898.66

7 2006.08.03 01:00 sell 4 0.10 1.8779 1.8819 0.0000

8 2006.08.03 13:06 s/l 4 0.10 1.8819 1.8819 0.0000 -40.00 9858.66

9 2006.08.03 13:06 buy 5 0.10 1.8819 1.8779 0.0000

10 2006.08.04 00:00 close 5 0.10 1.8878 1.8779 0.0000 58.51 9917.17

11 2006.08.04 01:00 sell 6 0.10 1.8869 1.8909 0.0000

12 2006.08.04 10:09 s/l 6 0.10 1.8909 1.8909 0.0000 -40.00 9877.17

13 2006.08.04 10:09 buy 7 0.10 1.8909 1.8869 0.0000

14 2006.08.07 00:00 close 7 0.10 1.9073 1.8869 0.0000 163.51 10040.68

15 2006.08.07 01:00 sell 8 0.10 1.9072 1.9112 0.0000

16 2006.08.07 15:48 s/l 8 0.10 1.9112 1.9112 0.0000 -40.00 10000.68

17 2006.08.07 15:48 buy 9 0.10 1.9112 1.9072 0.0000

18 2006.08.07 19:21 s/l 9 0.10 1.9072 1.9072 0.0000 -40.00 9960.68

19 2006.08.07 19:21 sell 10 0.10 1.9072 1.9112 0.0000

20 2006.08.08 00:00 close 10 0.10 1.9044 1.9112 0.0000 28.22 9988.90

21 2006.08.08 01:00 sell 11 0.10 1.9045 1.9085 0.0000
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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.09.04 00:00 - 2006.09.29 22:00 (2006.09.04 - 2006.09.30)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 3466 Ticks modelled 226193 Modelling quality 50.00%

Initial deposit 10000.00

Total net profit 138.13 Gross profit 913.89 Gross loss -775.76

Profit factor 1.18 Expected payoff 3.63

Absolute 
drawdown

34.78 Maximal drawdown 233.91 (2.27%) Relative drawdown 2.27% (233.91)

Total trades 38 Short positions (won %) 20 (60.00%) Long positions (won %) 18 (27.78%)

Profit trades (% of total) 17 (44.74%) Loss trades (% of total) 21 (55.26%)

Largest profit trade 111.51 loss trade -40.00

Average profit trade 53.76 loss trade -36.94

Maximum consecutive wins (profit in money) 3 (261.10) consecutive losses (loss in money) 6 (-198.27)

Maximal consecutive profit (count of wins) 261.10 (3) consecutive loss (count of losses) -198.27 (6)

Average consecutive wins 1 consecutive losses 2

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.09.04 01:00 sell 1 0.10 1.9065 1.9105 0.0000

2 2006.09.05 00:00 close 1 0.10 1.9060 1.9105 0.0000 5.22 10005.22

3 2006.09.05 01:00 buy 2 0.10 1.9055 1.9015 0.0000

4 2006.09.05 08:51 s/l 2 0.10 1.9015 1.9015 0.0000 -40.00 9965.22

5 2006.09.05 08:51 sell 3 0.10 1.9015 1.9055 0.0000

6 2006.09.06 00:00 close 3 0.10 1.8940 1.9055 0.0000 75.22 10040.44

7 2006.09.06 01:00 sell 4 0.10 1.8945 1.8985 0.0000

8 2006.09.07 00:00 close 4 0.10 1.8856 1.8985 0.0000 89.66 10130.10

9 2006.09.07 01:00 sell 5 0.10 1.8860 1.8900 0.0000

10 2006.09.08 00:00 close 5 0.10 1.8764 1.8900 0.0000 96.22 10226.32

11 2006.09.08 01:00 buy 6 0.10 1.8755 1.8715 0.0000

12 2006.09.08 09:24 s/l 6 0.10 1.8715 1.8715 0.0000 -40.00 10186.32

13 2006.09.08 09:24 sell 7 0.10 1.8715 1.8755 0.0000

14 2006.09.11 00:00 close 7 0.10 1.8656 1.8755 0.0000 59.22 10245.54

15 2006.09.11 01:00 buy 8 0.10 1.8661 1.8621 0.0000

16 2006.09.11 16:07 s/l 8 0.10 1.8621 1.8621 0.0000 -40.00 10205.54

17 2006.09.11 16:07 sell 9 0.10 1.8621 1.8661 0.0000

18 2006.09.11 23:01 s/l 9 0.10 1.8661 1.8661 0.0000 -40.00 10165.54

19 2006.09.11 23:01 buy 10 0.10 1.8662 1.8622 0.0000

20 2006.09.12 00:00 close 10 0.10 1.8645 1.8622 0.0000 -17.49 10148.05

21 2006.09.12 01:00 buy 11 0.10 1.8660 1.8620 0.0000
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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.10.02 00:00 - 2006.11.03 22:00 (2006.10.02 - 2006.11.04)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 2542 Ticks modelled 188067 Modelling quality 50.00%

Initial deposit 10000.00

Total net profit 170.11 Gross profit 1062.36 Gross loss -892.25

Profit factor 1.19 Expected payoff 3.78

Absolute 
drawdown

0.00 Maximal drawdown 296.60 (2.85%) Relative drawdown 2.85% (296.60)

Total trades 45 Short positions (won %) 21 (42.86%) Long positions (won %) 24 (50.00%)

Profit trades (% of total) 21 (46.67%) Loss trades (% of total) 24 (53.33%)

Largest profit trade 149.51 loss trade -40.00

Average profit trade 50.59 loss trade -37.18

Maximum consecutive wins (profit in money) 4 (190.06) consecutive losses (loss in money) 8 (-291.78)

Maximal consecutive profit (count of wins) 190.06 (4) consecutive loss (count of losses) -291.78 (8)

Average consecutive wins 2 consecutive losses 2

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.10.02 01:00 buy 1 0.10 1.8715 1.8675 0.0000

2 2006.10.03 00:00 close 1 0.10 1.8865 1.8675 0.0000 149.51 10149.51

3 2006.10.03 01:00 buy 2 0.10 1.8869 1.8829 0.0000

4 2006.10.04 00:00 close 2 0.10 1.8875 1.8829 0.0000 5.51 10155.02

5 2006.10.04 01:00 buy 3 0.10 1.8862 1.8822 0.0000

6 2006.10.04 10:52 s/l 3 0.10 1.8822 1.8822 0.0000 -40.00 10115.02

7 2006.10.04 10:52 sell 4 0.10 1.8822 1.8862 0.0000

8 2006.10.04 20:55 s/l 4 0.10 1.8862 1.8862 0.0000 -40.00 10075.02

9 2006.10.04 20:55 buy 5 0.10 1.8863 1.8823 0.0000

10 2006.10.05 00:00 close 5 0.10 1.8864 1.8823 0.0000 -0.47 10074.55

11 2006.10.05 01:00 sell 6 0.10 1.8860 1.8900 0.0000

12 2006.10.06 00:00 close 6 0.10 1.8790 1.8900 0.0000 70.22 10144.77

13 2006.10.06 01:00 sell 7 0.10 1.8782 1.8822 0.0000

14 2006.10.06 14:09 s/l 7 0.10 1.8822 1.8822 0.0000 -40.00 10104.77

15 2006.10.06 14:09 buy 8 0.10 1.8823 1.8783 0.0000

16 2006.10.06 14:49 s/l 8 0.10 1.8783 1.8783 0.0000 -40.00 10064.77

17 2006.10.06 14:49 sell 9 0.10 1.8783 1.8823 0.0000

18 2006.10.09 00:00 close 9 0.10 1.8692 1.8823 0.0000 91.22 10155.99

19 2006.10.09 01:00 sell 10 0.10 1.8697 1.8737 0.0000

20 2006.10.10 00:00 close 10 0.10 1.8670 1.8737 0.0000 27.22 10183.21

21 2006.10.10 01:00 buy 11 0.10 1.8675 1.8635 0.0000
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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.11.06 00:00 - 2006.12.01 22:00 (2006.11.06 - 2006.12.02)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 2102 Ticks modelled 135512 Modelling quality 50.00%

Initial deposit 10000.00

Total net profit 489.63 Gross profit 1202.15 Gross loss -712.52

Profit factor 1.69 Expected payoff 13.99

Absolute 
drawdown

96.52 Maximal drawdown 202.25 (2.00%) Relative drawdown 2.00% (202.25)

Total trades 35 Short positions (won %) 16 (31.25%) Long positions (won %) 19 (52.63%)

Profit trades (% of total) 15 (42.86%) Loss trades (% of total) 20 (57.14%)

Largest profit trade 194.51 loss trade -40.00

Average profit trade 80.14 loss trade -35.63

Maximum consecutive wins (profit in money) 3 (209.10) consecutive losses (loss in money) 6 (-202.25)

Maximal consecutive profit (count of wins) 299.51 (2) consecutive loss (count of losses) -202.25 (6)

Average consecutive wins 2 consecutive losses 3

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.11.06 01:00 sell 1 0.10 1.9014 1.9054 0.0000

2 2006.11.07 00:00 close 1 0.10 1.8993 1.9054 0.0000 21.22 10021.22

3 2006.11.07 01:00 buy 2 0.10 1.8985 1.8945 0.0000

4 2006.11.08 00:00 close 2 0.10 1.9070 1.8945 0.0000 84.51 10105.73

5 2006.11.08 01:00 buy 3 0.10 1.9057 1.9017 0.0000

6 2006.11.08 15:16 s/l 3 0.10 1.9017 1.9017 0.0000 -40.00 10065.73

7 2006.11.08 15:16 sell 4 0.10 1.9017 1.9057 0.0000

8 2006.11.08 17:10 s/l 4 0.10 1.9057 1.9057 0.0000 -40.00 10025.73

9 2006.11.08 17:10 buy 5 0.10 1.9057 1.9017 0.0000

10 2006.11.09 00:00 close 5 0.10 1.9043 1.9017 0.0000 -15.47 10010.26

11 2006.11.09 01:00 sell 6 0.10 1.9044 1.9084 0.0000

12 2006.11.09 17:39 s/l 6 0.10 1.9084 1.9084 0.0000 -40.00 9970.26

13 2006.11.09 17:39 buy 7 0.10 1.9085 1.9045 0.0000

14 2006.11.09 22:24 s/l 7 0.10 1.9045 1.9045 0.0000 -40.00 9930.26

15 2006.11.09 22:24 sell 8 0.10 1.9045 1.9085 0.0000

16 2006.11.10 00:00 close 8 0.10 1.9072 1.9085 0.0000 -26.78 9903.48

17 2006.11.10 01:00 buy 9 0.10 1.9070 1.9030 0.0000

18 2006.11.13 00:00 close 9 0.10 1.9119 1.9030 0.0000 48.51 9951.99

19 2006.11.13 01:00 buy 10 0.10 1.9120 1.9080 0.0000

20 2006.11.13 10:39 s/l 10 0.10 1.9080 1.9080 0.0000 -40.00 9911.99

21 2006.11.13 10:39 sell 11 0.10 1.9080 1.9120 0.0000
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Symbol GBPUSD (Great Britain Pound vs US Dollar)

Period 1 Hour (H1) 2006.12.04 00:00 - 2006.12.29 22:00 (2006.12.04 - 2006.12.30)

Model Every tick (based on all available least timeframes with fractal interpolation of every tick)

Parameters GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
Risk=2; Slippage=3; MaxLossesTradesPerDay=3; 

Bars in test 2102 Ticks modelled 124527 Modelling quality 50.00%

Initial deposit 10000.00

Total net profit -222.13 Gross profit 819.14 Gross loss -1041.27

Profit factor 0.79 Expected payoff -5.42

Absolute 
drawdown

356.66 Maximal drawdown 413.05 (4.11%) Relative drawdown 4.11% (413.05)

Total trades 41 Short positions (won %) 20 (45.00%) Long positions (won %) 21 (19.05%)

Profit trades (% of total) 13 (31.71%) Loss trades (% of total) 28 (68.29%)

Largest profit trade 212.51 loss trade -40.00

Average profit trade 63.01 loss trade -37.19

Maximum consecutive wins (profit in money) 3 (87.26) consecutive losses (loss in money) 8 (-295.78)

Maximal consecutive profit (count of wins) 256.73 (2) consecutive loss (count of losses) -295.78 (8)

Average consecutive wins 1 consecutive losses 3

# Time Type Order Lots Price S / L T / P Profit Balance

1 2006.12.04 01:00 buy 1 0.10 1.9822 1.9782 0.0000

2 2006.12.04 04:02 s/l 1 0.10 1.9782 1.9782 0.0000 -40.00 9960.00

3 2006.12.04 04:02 sell 2 0.10 1.9782 1.9822 0.0000

4 2006.12.04 23:33 s/l 2 0.10 1.9822 1.9822 0.0000 -40.00 9920.00

5 2006.12.04 23:33 buy 3 0.10 1.9822 1.9782 0.0000

6 2006.12.05 00:00 close 3 0.10 1.9807 1.9782 0.0000 -15.49 9904.51

7 2006.12.05 01:00 sell 4 0.10 1.9805 1.9845 0.0000

8 2006.12.06 00:00 close 4 0.10 1.9731 1.9845 0.0000 74.22 9978.73

9 2006.12.06 01:00 sell 5 0.10 1.9730 1.9770 0.0000

10 2006.12.07 00:00 close 5 0.10 1.9653 1.9770 0.0000 77.66 10056.39

11 2006.12.07 01:00 buy 6 0.10 1.9662 1.9622 0.0000

12 2006.12.07 17:13 s/l 6 0.10 1.9622 1.9622 0.0000 -40.00 10016.39

13 2006.12.07 17:13 sell 7 0.10 1.9622 1.9662 0.0000

14 2006.12.08 00:00 close 7 0.10 1.9638 1.9662 0.0000 -15.78 10000.61

15 2006.12.08 01:00 buy 8 0.10 1.9630 1.9590 0.0000

16 2006.12.08 11:08 s/l 8 0.10 1.9590 1.9590 0.0000 -40.00 9960.61

17 2006.12.08 11:08 sell 9 0.10 1.9590 1.9630 0.0000

18 2006.12.08 14:48 s/l 9 0.10 1.9630 1.9630 0.0000 -40.00 9920.61

19 2006.12.08 14:48 buy 10 0.10 1.9631 1.9591 0.0000

20 2006.12.08 17:48 s/l 10 0.10 1.9591 1.9591 0.0000 -40.00 9880.61

21 2006.12.11 01:00 buy 11 0.10 1.9542 1.9502 0.0000
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