Strategy Tester: Daily Scalping EA v1.0b

Strategy Tester Report
Daily Scalping EA v1.0b

Symbol GBPUSD (Great Britain Pound vs US Dollar)
Period 1 Hour (H1) 2007.01.02 00:00 - 2007.02.02 22:00 (2007.01.02 - 2007.02.03)
Model Every tick (based on all available least timeframes with fractal interpolation of every tick)
P GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
arameters ] .
Risk=2; Slippage=3;
Bars in test 1810 Ticks modelled 152513 Modelling quality 89.75%
Initial deposit 10000.00
Total net profit 31.48 Gross profit 1188.58 Gross loss -1157.10
Profit factor 1.03 Expected payoff 0.61
Absolute ; ;
40.00 Maximal drawdown 383.34 (3.68%) Relative drawdown 3.68% (383.34)
drawdown
Total trades 52 Short positions (won %) 25 (32.00%) Long positions (won %) 27 (44.44%)
Profit trades (% of total) 20 (38.46%) Loss trades (% of total) 32 (61.54%)
Largest profit trade 184.66 loss trade -40.00
Average profit trade 59.43 loss trade -36.16
Maximum consecutive wins (profit in money) 3 (380.10) consecutive losses (loss in money) 6 (-240.00)
Maximal consecutive profit (count of wins) 380.10 (3) consecutive loss (count of losses) -240.00 (6)
Average consecutive wins 2 consecutive losses 2
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Strategy Tester: Daily Scalping EA v1.0b

Strategy Tester Report
Daily Scalping EA v1.0b

Symbol GBPUSD (Great Britain Pound vs US Dollar)
Period 1 Hour (H1) 2007.02.05 00:00 - 2007.02.16 22:00 (2007.02.05 - 2007.02.17)
Model Every tick (based on all available least timeframes with fractal interpolation of every tick)
P GMT_Shift=1; TakeProfit=0; StopLoss=40; HourToCloseOrders=23; SundayCandleExists=true; Lots=0.1; UseMoneyManagement=false;
arameters ] .
Risk=2; Slippage=3;
Bars in test 1238 Ticks modelled 48447 Modelling quality 90.00%
Initial deposit 10000.00
Total net profit 458.18 Gross profit 642.14 Gross loss -183.96
Profit factor 3.49 Expected payoff 32.73
Absolute . .
0.00 Maximal drawdown 94.49 (0.92%) Relative drawdown 0.92% (94.49)
drawdown
Total trades 14 Short positions (won %) 8 (75.00%) Long positions (won %) 6 (33.33%)
Profit trades (% of total) 8 (57.14%) Loss trades (% of total) 6 (42.86%)
Largest profit trade 171.53 loss trade -40.00
Average profit trade 80.27 loss trade -30.66
Maximum consecutive wins (profit in money) 3 (255.66) consecutive losses (loss in money) 3 (-94.49)
Maximal consecutive profit (count of wins) 255.66 (3) consecutive loss (count of losses) -94.49 (3)
Average consecutive wins 2 consecutive losses 2
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