Symbol
Period
Model
Bars in test

Initial deposit
Total net profit
Profit factor

Absolute
drawdown

Total trades

Strategy Tester Report
PIPSTALKER2

EURUSD (Euro vs US Dollar)
1 Hour (H1) 2006.01.02 00:00 - 2006.12.29 22:00 (2006.01.01 - 2006.12.31)
Every tick (based on all available least timeframes with fractal interpolation of every tick)

8245 Ticks modelled 1656008 Modelling quality 90.00%
10000.00
-6749.60 Gross profit 24558.40 Gross loss -31308.00
0.78 Expected payoff -54.43
. 11830.40 : 83.12%
7596.80 Maximal drawdown (83.12%) Relative drawdown (11830.40)

124 Short positions (won %)

62 (12.90%) Long positions (won %)

62 (17.74%)

Profit trades (% of total) 19 (15.32%) Loss trades (% of total) 105 (84.68%)
Largest profit trade 1343.20 loss trade -357.60
Average profit trade 1292.55 loss trade -298.17

consecutive wins (profit in

Maximum
money)

consecutive profit (count of

consecutive losses (loss in

1(1343.20) o0

consecutive loss (count of

23 (-6837.60)

Maximal wins) 1343.20 (1) losses) -6837.60 (23)
Average consecutive wins 1 consecutive losses 5
14110
11650
9191
6731
4271
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# Time Type  Order Lots Price S/L T/P Profit Balance
1 2006.01.03 16:00 buy 1 1.00 1.1931 1.1901 1.2061
2 2006.01.03 16:00 sell 2 1.00 1.1928 1.1958 1.1798
3 2006.01.03 16:12 s/l 2 1.00 1.1958 1.1958 1.1798 -300.00 9700.00
4 2006.01.04 03:08 t/p 1 1.00 1.2061 1.1901 1.2061 1290.40 10990.40
5 2006.01.06 15:00 buy 3 1.00 1.2167 1.2137 1.2297
6 2006.01.06 15:00 sell 4 1.00 1.2164 1.2194 1.2034
7 2006.01.06 15:41 s/l 3 1.00 1.2137 1.2137 1.2297 -300.00 10690.40
8 2006.01.12 15:28 t/p 4 1.00 1.2034 1.2194 1.2034 1343.20 12033.60
9 2006.01.12 16:00 buy 5 1.00 1.2034 1.2004 1.2164
10 2006.01.12 16:00 sell 6 1.00 1.2031 1.2061 1.1901
11 2006.01.13 07:56 s/l 6 1.00 1.2061 1.2061 1.1901 -292.80 11740.80
12 2006.01.16 00:50 t/p 5 1.00 1.2164 1.2004 1.2164 1280.80 13021.60
13 2006.01.18 17:00 buy 7 1.00 1.2105 1.2075 1.2235
14 2006.01.18 17:00 sell 8 1.00 1.2102 1.2132 1.1972
15 2006.01.18 17:46 s/l 7 100 1.2075 1.2075 1.2235 -300.00 12721.60
16 2006.01.20 19:50 s/l 8 1.00 1.2132 1.2132 1.1972 -271.20 12450.40
17 2006.01.23 02:00 buy 9 1.00 1.2220 1.2190 1.2350
18 2006.01.23 02:00 sell 10 1.00 1.2217 1.2247 1.2087
19 2006.01.23 03:30 s/l 10 1.00 1.2247 1.2247 1.2087 -300.00 12150.40
20 2006.01.27 11:53 s/l 9 1.00 1.2190 1.2190 1.2350 -357.60 11792.80
21 2006.01.27 15:00 buy 11 1.00 1.2225 1.2195 1.2355
22 2006.01.27 15:00 sell 12 1.00 1.2222 1.2252 1.2092
23 2006.01.27 16:05 s/l 11 1.00 1.2195 1.2195 1.2355 -300.00 11492.80
24 2006.01.27 19:31 t/p 12 1.00 1.2092 1.2252 1.2092 1300.00 12792.80
25 2006.01.31 21:00 buy 13 1.00 1.2151 1.2121 1.2281
26 2006.01.31 21:00 sell 14 1.00 1.2148 1.2178 1.2018
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2006.02.01 10:25
2006.02.03 14:54
2006.02.03 15:00
2006.02.03 15:00
2006.02.03 15:17
2006.02.06 00:02
2006.02.10 15:00
2006.02.10 15:00
2006.02.10 16:21
2006.02.13 10:26
2006.02.15 17:00
2006.02.15 17:00
2006.02.1517:51
2006.02.17 16:19
2006.03.16 15:00
2006.03.16 15:00
2006.03.16 16:09
2006.03.21 15:46
2006.03.23 17:00
2006.03.23 17:00
2006.03.24 13:18
2006.03.24 16:07
2006.03.28 22:00
2006.03.28 22:00
2006.03.29 10:00
2006.03.29 18:21
2006.03.30 17:00
2006.03.30 17:00
2006.03.30 17:53
2006.03.30 21:29
2006.04.03 17:00
2006.04.03 17:00
2006.04.03 20:13
2006.04.04 14:29
2006.04.04 15:00
2006.04.04 15:00
2006.04.04 15:45
2006.04.06 16:01
2006.04.07 16:00
2006.04.07 16:00
2006.04.07 16:13
2006.04.17 03:08
2006.04.25 17:00
2006.04.25 17:00
2006.04.25 20:45
2006.04.27 16:31
2006.04.27 17:00
2006.04.27 17:00
2006.04.27 17:53
2006.04.28 10:37
2006.05.01 15:00
2006.05.01 15:00
2006.05.01 16:01
2006.05.04 20:11
2006.05.05 15:00
2006.05.05 15:00
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1.00
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1.2121
1.2018
1.2011
1.2008
1.1981
1.2038
1.2019
1.2016
1.1989
1.1886
1.1903
1.1900
1.1873
1.1930
1.2137
1.2134
1.2164
1.2107
1.1982
1.1979
1.1952
1.2009
1.2011
1.2008
1.1981
1.2038
1.2145
1.2142
1.2115
1.2172
1.2119
1.2116
1.2146
1.2249
1.2237
1.2234
1.2264
1.2207
1.2158
1.2155
1.2128
1.2185
1.2403
1.2400
1.2430
1.2533
1.2542
1.2539
1.2512
1.2569
1.2680
1.2677
1.2650
1.2707
1.2753
1.2750

1.2121
1.2178
1.1981
1.2038
1.1981
1.2038
1.1989
1.2046
1.1989
1.2046
1.1873
1.1930
1.1873
1.1930
1.2107
1.2164
1.2164
1.2107
1.1952
1.2009
1.1952
1.2009
1.1981
1.2038
1.1981
1.2038
1.2115
1.2172
1.2115
1.2172
1.2089
1.2146
1.2146
1.2089
1.2207
1.2264
1.2264
1.2207
1.2128
1.2185
1.2128
1.2185
1.2373
1.2430
1.2430
1.2373
1.2512
1.2569
1.2512
1.2569
1.2650
1.2707
1.2650
1.2707
1.2723
1.2780

1.2281
1.2018
1.2141
1.1878
1.2141
1.1878
1.2149
1.1886
1.2149
1.1886
1.2033
1.1770
1.2033
1.1770
1.2267
1.2004
1.2004
1.2267
1.2112
1.1849
1.2112
1.1849
1.2141
1.1878
1.2141
1.1878
1.2275
1.2012
1.2275
1.2012
1.2249
1.1986
1.1986
1.2249
1.2367
1.2104
1.2104
1.2367
1.2288
1.2025
1.2288
1.2025
1.2533
1.2270
1.2270
1.2533
1.2672
1.2409
1.2672
1.2409
1.2810
1.2547
1.2810
1.2547
1.2883
1.2620

-309.60
1336.00

-300.00
-292.80

-300.00
1307.20

-300.00
-271.20

-300.00
-328.80

-309.60
-292.80

-309.60
-292.80

-300.00
-300.00

-300.00
1290.40

-300.00
-338.40

-300.00
-242.40

-300.00
1261.60

-300.00
-292.80

-300.00
-264.00

12483.20
13819.20

13519.20
13226.40

12926.40
14233.60

13933.60
13662.40

13362.40
13033.60

12724.00
12431.20

12121.60
11828.80

11528.80
11228.80

10928.80
12219.20

11919.20
11580.80

11280.80
11038.40

10738.40
12000.00

11700.00
11407.20

11107.20
10843.20
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2006.05.05 16:47
2006.05.08 10:29
2006.05.10 21:00
2006.05.10 21:00
2006.05.10 22:08
2006.05.11 16:47
2006.05.11 17:00
2006.05.11 17:00
2006.05.11 17:38
2006.05.12 11:42
2006.05.12 12:00
2006.05.12 12:00
2006.05.12 14:01
2006.05.15 00:03
2006.05.15 16:00
2006.05.15 16:00
2006.05.15 18:24
2006.05.16 14:37
2006.05.16 15:00
2006.05.16 15:00
2006.05.16 17:14
2006.05.17 05:33
2006.05.17 17:00
2006.05.17 17:00
2006.05.17 17:28
2006.05.18 15:33
2006.05.18 16:00
2006.05.18 16:00
2006.05.18 16:27
2006.05.18 22:40
2006.05.19 10:00
2006.05.19 10:00
2006.05.19 11:47
2006.05.22 16:23
2006.05.24 17:00
2006.05.24 17:00
2006.05.24 17:20
2006.05.24 20:53
2006.05.26 16:00
2006.05.26 16:00
2006.05.26 16:28
2006.05.29 11:10
2006.05.30 16:00
2006.05.30 16:00
2006.05.30 16:04
2006.05.31 02:58
2006.06.01 17:00
2006.06.01 17:00
2006.06.01 21:27
2006.06.02 14:31
2006.06.02 15:00
2006.06.02 15:00
2006.06.02 16:05
2006.06.05 05:34
2006.06.08 15:00
2006.06.08 15:00
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1.00
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1.00
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1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
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1.00
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1.00
1.00
1.00
1.00
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1.2723
1.2780
1.2814
1.2811
1.2784
1.2841
1.2819
1.2816
1.2846
1.2949
1.2928
1.2925
1.2898
1.2955
1.2832
1.2829
1.2802
1.2859
1.2855
1.2852
1.2825
1.2882
1.2789
1.2786
1.2759
1.2816
1.2818
1.2815
1.2788
1.2845
1.2790
1.2787
1.2760
1.2817
1.2765
1.2762
1.2735
1.2792
1.2742
1.2739
1.2712
1.2769
1.2877
1.2874
1.2904
1.2847
1.2822
1.2819
1.2792
1.2849
1.2922
1.2919
1.2892
1.2949
1.2684
1.2681

1.2723
1.2780
1.2784
1.2841
1.2784
1.2841
1.2789
1.2846
1.2846
1.2789
1.2898
1.2955
1.2898
1.2955
1.2802
1.2859
1.2802
1.2859
1.2825
1.2882
1.2825
1.2882
1.2759
1.2816
1.2759
1.2816
1.2788
1.2845
1.2788
1.2845
1.2760
1.2817
1.2760
1.2817
1.2735
1.2792
1.2735
1.2792
1.2712
1.2769
1.2712
1.2769
1.2847
1.2904
1.2904
1.2847
1.2792
1.2849
1.2792
1.2849
1.2892
1.2949
1.2892
1.2949
1.2654
1.2711

1.2883
1.2620
1.2944
1.2681
1.2944
1.2681
1.2949
1.2686
1.2686
1.2949
1.3058
1.2795
1.3058
1.2795
1.2962
1.2699
1.2962
1.2699
1.2985
1.2722
1.2985
1.2722
1.2919
1.2656
1.2919
1.2656
1.2948
1.2685
1.2948
1.2685
1.2920
1.2657
1.2920
1.2657
1.2895
1.2632
1.2895
1.2632
1.2872
1.2609
1.2872
1.2609
1.3007
1.2744
1.2744
1.3007
1.2952
1.2689
1.2952
1.2689
1.3052
1.2789
1.3052
1.2789
1.2814
1.2551

-300.00
-292.80

-300.00
-278.40

-300.00
1290.40

-300.00
-292.80

-300.00
-292.80

-300.00
-292.80

-300.00
-278.40

-300.00
-300.00

-300.00
-292.80

-300.00
-300.00

-300.00
-292.80

-300.00
-309.60

-300.00
-292.80

-300.00
-292.80

10543.20
10250.40

9950.40
9672.00

9372.00
10662.40

10362.40
10069.60

9769.60
9476.80

9176.80
8884.00

8584.00
8305.60

8005.60
7705.60

7405.60
7112.80

6812.80
6512.80

6212.80
5920.00

5620.00
5310.40

5010.40
4717.60

4417.60
4124.80
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2006.06.08 15:33
2006.06.13 14:34
2006.06.13 17:00
2006.06.13 17:00
2006.06.13 19:18
2006.06.14 09:40
2006.06.14 16:00
2006.06.14 16:00
2006.06.14 20:43
2006.06.15 15:01
2006.06.26 10:00
2006.06.26 10:00
2006.06.26 11:54
2006.06.26 19:25
2006.06.29 21:00
2006.06.29 21:00
2006.06.30 03:09
2006.06.30 23:49
2006.07.05 09:00
2006.07.05 09:00
2006.07.05 09:45
2006.07.07 14:30
2006.07.07 15:00
2006.07.07 15:00
2006.07.10 04:23
2006.07.12 16:08
2006.07.17 11:00
2006.07.17 11:00
2006.07.17 11:35
2006.07.19 18:55
2006.07.25 18:00
2006.07.25 18:00
2006.07.26 15:25
2006.07.26 22:22
2006.07.28 15:00
2006.07.28 15:00
2006.07.28 15:17
2006.08.04 14:32
2006.08.04 15:00
2006.08.04 15:00
2006.08.04 15:58
2006.08.07 11:40
2006.08.08 21:00
2006.08.08 21:00
2006.08.08 23:29
2006.08.09 12:34
2006.08.10 10:00
2006.08.10 10:00
2006.08.10 14:39
2006.08.11 14:34
2006.08.11 15:00
2006.08.11 15:00
2006.08.11 15:47
2006.08.15 03:51
2006.08.15 15:00
2006.08.15 15:00
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1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

1.2654
1.2551
1.2566
1.2563
1.2536
1.2593
1.2626
1.2623
1.2596
1.2653
1.2571
1.2568
1.2541
1.2598
1.2668
1.2665
1.2695
1.2798
1.2786
1.2783
1.2756
1.2813
1.2815
1.2812
1.2785
1.2682
1.2562
1.2559
1.2532
1.2589
1.2582
1.2579
1.2609
1.2712
1.2729
1.2726
1.2756
1.2859
1.2884
1.2881
1.2911
1.2854
1.2858
1.2855
1.2828
1.2885
1.2857
1.2854
1.2827
1.2724
1.2732
1.2729
1.2759
1.2702
1.2777
1.2774

1.2654
1.2711
1.2536
1.2593
1.2536
1.2593
1.2596
1.2653
1.2596
1.2653
1.2541
1.2598
1.2541
1.2598
1.2638
1.2695
1.2695
1.2638
1.2756
1.2813
1.2756
1.2813
1.2785
1.2842
1.2785
1.2842
1.2532
1.2589
1.2532
1.2589
1.2552
1.2609
1.2609
1.2552
1.2699
1.2756
1.2756
1.2699
1.2854
1.2911
1.2911
1.2854
1.2828
1.2885
1.2828
1.2885
1.2827
1.2884
1.2827
1.2884
1.2702
1.2759
1.2759
1.2702
1.2747
1.2804

1.2814
1.2551
1.2696
1.2433
1.2696
1.2433
1.2756
1.2493
1.2756
1.2493
1.2701
1.2438
1.2701
1.2438
1.2798
1.2535
1.2535
1.2798
1.2916
1.2653
1.2916
1.2653
1.2945
1.2682
1.2945
1.2682
1.2692
1.2429
1.2692
1.2429
1.2712
1.2449
1.2449
1.2712
1.2859
1.2596
1.2596
1.2859
1.3014
1.2751
1.2751
1.3014
1.2988
1.2725
1.2988
1.2725
1.2987
1.2724
1.2987
1.2724
1.2862
1.2599
1.2599
1.2862
1.2907
1.2644

-300.00
1321.60

-300.00
-292.80

-300.00
-278.40

-300.00
-300.00

-292.80
1290.40

-300.00
-271.20

-309.60
1321.60

-300.00
-285.60

-292.80
1290.40

-300.00
1232.80

-300.00
-309.60

-300.00
-292.80

-300.00
1307.20

-300.00
-319.20

3824.80
5146.40

4846.40
4553.60

4253.60
3975.20

3675.20
3375.20

3082.40
4372.80

4072.80
3801.60

3492.00
4813.60

4513.60
4228.00

3935.20
5225.60

4925.60
6158.40

5858.40
5548.80

5248.80
4956.00

4656.00
5963.20

5663.20
5344.00
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203
204
205
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207
208
209
210
211
212
213
214
215
216
217
218
219
220
221
222
223
224
225
226
227
228
229
230
231
232
233
234
235
236
237
238
239
240
241
242
243
244
245
246
247
248

2006.08.15 15:44
2006.08.21 10:10
2006.08.23 17:00
2006.08.23 17:00
2006.08.24 03:03
2006.08.24 10:17
2006.08.24 11:00
2006.08.24 11:00
2006.08.24 16:32
2006.08.31 09:25
2006.09.01 15:00
2006.09.01 15:00
2006.09.01 16:49
2006.09.07 13:07
2006.09.21 19:00
2006.09.21 19:00
2006.09.22 09:03
2006.09.25 16:01
2006.10.06 15:00
2006.10.06 15:00
2006.10.10 10:22
2006.10.19 19:47
2006.10.31 17:00
2006.10.31 17:00
2006.11.01 16:03
2006.11.02 02:17
2006.11.03 15:00
2006.11.03 15:00
2006.11.03 19:32
2006.11.09 17:25
2006.11.24 10:00
2006.11.24 10:00
2006.11.24 11:31
2006.11.28 19:37
2006.12.01 17:00
2006.12.01 17:00
2006.12.01 17:38
2006.12.04 00:00
2006.12.08 15:00
2006.12.08 15:00
2006.12.08 16:02
2006.12.08 16:34
2006.12.08 18:00
2006.12.08 18:00
2006.12.11 00:00
2006.12.11 18:03
2006.12.12 21:00
2006.12.12 21:00
2006.12.13 14:30
2006.12.14 19:40
2006.12.15 11:00
2006.12.15 11:00
2006.12.15 14:26
2006.12.15 16:08

s/l
t/p
buy
sell
s/l
s/l
buy
sell
s/l
s/l
buy
sell
s/l
s/l
buy
sell
s/l
s/l
buy
sell
s/l
s/l
buy
sell
s/l
s/l
buy
sell
s/l
t/p
buy
sell
s/l
t/p
buy
sell
s/l
s/l
buy
sell
s/l
s/l
buy
sell
s/l
s/l
buy
sell
s/l
t/p
buy
sell
s/l
s/l

98

97

99
100

99
100
101
102
101
102
103
104
104
103
105
106
106
105
107
108
107
108
109
110
110
109
111
112
112
111
113
114
114
113
115
116
115
116
117
118
118
117
119
120
119
120
121
122
121
122
123
124
124
123

1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00
1.00

1.2804
1.2907
1.2801
1.2798
1.2771
1.2828
1.2835
1.2832
1.2805
1.2862
1.2777
1.2774
1.2804
1.2747
1.2778
1.2775
1.2805
1.2748
1.2603
1.2600
1.2573
1.2630
1.2766
1.2763
1.2793
1.2736
1.2688
1.2685
1.2715
1.2818
1.3070
1.3067
1.3097
1.3200
1.3337
1.3334
1.3307
1.3364
1.3337
1.3334
1.3364
1.3307
1.3217
1.3214
1.3187
1.3244
1.3277
1.3274
1.3247
1.3144
1.3106
1.3103
1.3133
1.3076

1.2804
1.2747
1.2771
1.2828
1.2771
1.2828
1.2805
1.2862
1.2805
1.2862
1.2747
1.2804
1.2804
1.2747
1.2748
1.2805
1.2805
1.2748
1.2573
1.2630
1.2573
1.2630
1.2736
1.2793
1.2793
1.2736
1.2658
1.2715
1.2715
1.2658
1.3040
1.3097
1.3097
1.3040
1.3307
1.3364
1.3307
1.3364
1.3307
1.3364
1.3364
1.3307
1.3187
1.3244
1.3187
1.3244
1.3247
1.3304
1.3247
1.3304
1.3076
13133
1.3133
1.3076

1.2644
1.2907
1.2931
1.2668
1.2931
1.2668
1.2965
1.2702
1.2965
1.2702
1.2907
1.2644
1.2644
1.2907
1.2908
1.2645
1.2645
1.2908
1.2733
1.2470
1.2733
1.2470
1.2896
1.2633
1.2633
1.2896
1.2818
1.2555
1.2555
1.2818
1.3200
1.2937
1.2937
1.3200
1.3467
1.3204
1.3467
1.3204
1.3467
1.3204
1.3204
1.3467
1.3347
1.3084
1.3347
1.3084
1.3407
1.3144
1.3407
1.3144
1.3236
1.2973
1.2973
1.3236

-300.00
1242.40

-328.80
-278.40

-300.00
-249.60

-300.00
-357.60

-292.80
-319.20

-319.20
-206.40

-292.80
-338.40

-300.00
1242.40

-300.00
1280.80

-300.00
-292.80

-300.00
-300.00

-309.60
-292.80

-309.60
1328.80

-300.00
-300.00

5044.00
6286.40

5957.60
5679.20

5379.20
5129.60

4829.60
4472.00

4179.20
3860.00

3540.80
3334.40

3041.60
2703.20

2403.20
3645.60

3345.60
4626.40

4326.40
4033.60

3733.60
3433.60

3124.00
2831.20

2521.60
3850.40

3550.40
3250.40



