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)
15 Minutes (M15) 2006.01.02 00:00 - 2006.12.29 22:45 (2006.01.01 - 2006.12.31)
Every tick (based on all available least timeframes with fractal interpolation of every tick)

29957 Ticks modelled 1670310 Modelling quality 90.00%
10000.00
1651.20 Gross profit 15592.80 Gross loss -13941.60
1.12 Expected payoff 28.47
: 3376.80 : 23.28%
300.00 Maximal drawdown (23.28%) Relative drawdown (3376.80)

58 Short positions (won %)
Profit trades (% of total)
Largest profit trade
Average profit trade

consecutive wins (profit in

Maximum
money)

consecutive profit (count of

29 (24.14%) Long positions (won %)
12 (20.69%) Loss trades (% of total)
1350.40 loss trade
1299.40 loss trade

consecutive losses (loss in

1(135040) o0

consecutive loss (count of

29 (17.24%)
46 (79.31%)
-348.00
-303.08

11 (-3376.80)

Maximal wins) 1350.40 (1) losses) -3376.80 (11)
Average consecutive wins 1 consecutive losses 4
Balance { Equit 14456
13457
12458
. 11458
10459
L] 3 5 ] 10 12 15 17 20 24 27 29 M £ 39 41 48 51 53 ] ] 0
# Time Type  Order Lots Price S/L T/P Profit Balance
1 2006.01.06 15:00 buy 1 1.00 1.2167 1.2137 1.2297
2 2006.01.06 15:00 sell 2 1.00 1.2164 1.2194 1.2034
3 2006.01.06 15:41 s/l 1 1.00 1.2137 1.2137 1.2297 -300.00 9700.00
4 2006.01.12 15:28 t/p 2 1.00 1.2034 1.2194 1.2034 1343.20 11043.20
5 2006.01.23 01:45 buy 3 1.00 1.2236 1.2206 1.2366
6 2006.01.23 01:45 sell 4 1.00 1.2233 1.2263 1.2103
7 2006.01.23 04:56 s/l 4 1.00 1.2263 1.2263 1.2103 -300.00 10743.20
8 2006.01.26 19:14 s/l 3 1.00 1.2206 1.2206 1.2366 -348.00 10395.20
9 2006.01.27 14:45 buy 5 1.00 1.2234 1.2204 1.2364
10 2006.01.27 14:45 sell 6 1.00 1.2231 1.2261 1.2101
11 2006.01.27 16:03 s/l 5 1.00 1.2204 1.2204 1.2364 -300.00 10095.20
12 2006.01.27 19:30 t/p 6 1.00 1.2101 1.2261 1.2101 1300.00 11395.20
13 2006.02.03 14:45 buy 7 1.00 1.2036 1.2006 1.2166
14 2006.02.03 14:45 sell 8 1.00 1.2033 1.2063 1.1903
15 2006.02.03 14:58 s/l 7 100 1.2006 1.2006 1.2166 -300.00 11095.20
16 2006.02.10 16:55 t/p 8 1.00 1.1903 1.2063 1.1903 1350.40 12445.60
17 2006.03.16 14:45 buy 9 1.00 1.2128 1.2098 1.2258
18 2006.03.16 14:45 sell 10 1.00 1.2125 1.2155 1.1995
19 2006.03.16 16:06 s/l 10 1.00 1.2155 1.2155 1.1995 -300.00 12145.60
20 2006.03.21 16:12 s/l 9 1.00 1.2098 1.2098 1.2258 -328.80 11816.80
21 2006.03.28 21:30 buy 11 1.00 1.2022 1.1992 1.2152
22 2006.03.28 21:30 sell 12 1.00 1.2019 1.2049 1.1889
23 2006.03.29 02:51 s/l 11 1.00 1.1992 1.1992 1.2152 -309.60 11507.20
24 2006.03.29 20:00 s/l 12 1.00 1.2049 1.2049 1.1889 -292.80 11214.40
25 2006.04.06 15:00 buy 13 1.00 1.2247 1.2217 1.2377
26 2006.04.06 15:00 sell 14 1.00 1.2244 1.2274 1.2114
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2006.04.06 15:32
2006.04.07 17:00
2006.04.27 16:15
2006.04.27 16:15
2006.04.27 16:30
2006.04.28 17:09
2006.05.05 14:45
2006.05.05 14:45
2006.05.05 15:11
2006.05.08 16:00
2006.05.10 20:30
2006.05.10 20:30
2006.05.10 20:34
2006.05.11 03:07
2006.05.12 11:45
2006.05.12 11:45
2006.05.12 12:04
2006.05.15 00:53
2006.05.17 14:45
2006.05.17 14:45
2006.05.17 14:50
2006.05.17 16:32
2006.06.02 14:45
2006.06.02 14:45
2006.06.02 16:04
2006.06.05 08:12
2006.06.09 14:45
2006.06.09 14:45
2006.06.09 15:22
2006.06.12 13:26
2006.06.14 15:30
2006.06.14 15:30
2006.06.14 16:27
2006.06.16 10:10
2006.06.29 20:30
2006.06.29 20:30
2006.06.29 20:36
2006.06.30 14:34
2006.07.07 14:45
2006.07.07 14:45
2006.07.07 14:59
2006.07.11 08:12
2006.07.19 16:15
2006.07.19 16:15
2006.07.19 18:56
2006.07.21 20:03
2006.07.28 14:45
2006.07.28 14:45
2006.07.28 16:23
2006.08.04 14:32
2006.08.04 14:45
2006.08.04 14:45
2006.08.04 15:57
2006.08.07 14:03
2006.08.08 20:30
2006.08.08 20:30
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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
1.00
1.00
1.00
1.00
1.00
1.00

1.2217
1.2114
1.2496
1.2493
1.2523
1.2626
1.2738
1.2735
1.2765
1.2708
1.2765
1.2762
1.2792
1.2735
1.2944
1.2941
1.2914
1.2971
1.2918
1.2915
1.2888
1.2785
1.2929
1.2926
1.2899
1.2956
1.2621
1.2618
1.2648
1.2591
1.2646
1.2643
1.2616
1.2673
1.2617
1.2614
1.2644
1.2747
1.2851
1.2848
1.2821
1.2718
1.2563
1.2560
1.2590
1.2693
1.2737
1.2734
1.2764
1.2867
1.2879
1.2876
1.2906
1.2849
1.2833
1.2830

1.2217
1.2274
1.2466
1.2523
1.2523
1.2466
1.2708
1.2765
1.2765
1.2708
1.2735
1.2792
1.2792
1.2735
1.2914
1.2971
1.2914
1.2971
1.2888
1.2945
1.2888
1.2945
1.2899
1.2956
1.2899
1.2956
1.2591
1.2648
1.2648
1.2591
1.2616
1.2673
1.2616
1.2673
1.2587
1.2644
1.2644
1.2587
1.2821
1.2878
1.2821
1.2878
1.2533
1.2590
1.2590
1.2533
1.2707
1.2764
1.2764
1.2707
1.2849
1.2906
1.2906
1.2849
1.2803
1.2860

1.2377
1.2114
1.2626
1.2363
1.2363
1.2626
1.2868
1.2605
1.2605
1.2868
1.2895
1.2632
1.2632
1.2895
1.3074
1.2811
1.3074
1.2811
1.3048
1.2785
1.3048
1.2785
1.3059
1.2796
1.3059
1.2796
1.2751
1.2488
1.2488
1.2751
1.2776
1.2513
1.2776
1.2513
1.2747
1.2484
1.2484
1.2747
1.2981
1.2718
1.2981
1.2718
1.2693
1.2430
1.2430
1.2693
1.2867
1.2604
1.2604
1.2867
1.3009
1.2746
1.2746
1.3009
1.2963
1.2700

-300.00
1307.20

-300.00
1290.40

-300.00
-309.60

-300.00
-328.80

-300.00
-292.80

-300.00
1300.00

-300.00
-292.80

-300.00
-309.60

-300.00
-271.20

-300.00
1290.40

-300.00
1314.40

-300.00
1261.60

-300.00
1232.80

-300.00
-309.60

10914.40
12221.60

11921.60
13212.00

12912.00
12602.40

12302.40
11973.60

11673.60
11380.80

11080.80
12380.80

12080.80
11788.00

11488.00
11178.40

10878.40
10607.20

10307.20
11597.60

11297.60
12612.00

12312.00
13573.60

13273.60
14506.40

14206.40
13896.80
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110
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112
113
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2006.08.08 20:34
2006.08.09 00:49
2006.08.11 14:45
2006.08.11 14:45
2006.08.11 15:47
2006.08.15 03:51
2006.08.16 14:45
2006.08.16 14:45
2006.08.16 15:19
2006.08.18 13:18
2006.09.01 14:45
2006.09.01 14:45
2006.09.01 15:09
2006.09.01 17:37
2006.10.06 14:45
2006.10.06 14:45
2006.10.06 14:55
2006.10.11 20:31
2006.11.24 09:45
2006.11.24 09:45
2006.11.24 11:30
2006.11.28 19:37
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
2006.12.13 14:45
2006.12.13 14:45
2006.12.13 15:36
2006.12.14 09:06
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45
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47
48
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49
50
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51
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54
54
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55
56
55
56
57
58
57
58

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

1.2860
1.2803
1.2735
1.2732
1.2762
1.2705
1.2841
1.2838
1.2868
1.2811
1.2790
1.2787
1.2760
1.2817
1.2642
1.2639
1.2612
1.2509
1.3068
1.3065
1.3095
1.3198
1.3337
1.3334
1.3364
1.3307
1.3217
1.3214
1.3187
1.3244
1.3227
1.3224
1.3197
1.3254

1.2860
1.2803
1.2705
1.2762
1.2762
1.2705
1.2811
1.2868
1.2868
1.2811
1.2760
1.2817
1.2760
1.2817
1.2612
1.2669
1.2612
1.2669
1.3038
1.3095
1.3095
1.3038
1.3307
1.3364
1.3364
1.3307
1.3187
1.3244
1.3187
1.3244
1.3197
1.3254
1.3197
1.3254

1.2700
1.2963
1.2865
1.2602
1.2602
1.2865
1.2971
1.2708
1.2708
1.2971
1.2920
1.2657
1.2920
1.2657
1.2772
1.2509
1.2772
1.2509
1.3198
1.2935
1.2935
1.3198
1.3467
1.3204
1.3204
1.3467
1.3347
1.3084
1.3347
1.3084
1.3357
1.3094
1.3357
1.3094

-300.00
-309.60

-300.00
-319.20

-300.00
-338.40

-300.00
-300.00

-300.00
1321.60

-300.00
1280.80

-300.00
-300.00

-309.60
-292.80

-300.00
-278.40

13596.80
13287.20

12987.20
12668.00

12368.00
12029.60

11729.60
11429.60

11129.60
12451.20

12151.20
13432.00

13132.00
12832.00

12522.40
12229.60

11929.60
11651.20



