Strategy Tester Report
FISHTSS_EA-1

Symbol EURUSDmM (Euro vs US Dollar)

Period Daily (D1) 2007.01.21 00:00 - 2007.06.08 00:00 (2007.01.21 - 2007.06.08)

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

Parameters Lots=1; TakeProfit=70; StopLoss=60; TrailingStop=65; lefttop=12; first=25; bot=18; second=2;
leftbot=26; top=6; secondsel=46; firstsel=28;

Bars in test 2237 Ticks modelled 361364 Modelling quality 90.00%

Initial deposit  1000.00

Total net profit -909.44 Gross profit 74.94 Gross loss -984.38

Profit factor

Absolute
drawdown

Total trades

Maximum

0.08 Expected payoff

909.45 Maximal drawdown

449 Short positions (won %)

-2.03

933.99 (91.16%) Relative drawdown

3 (33.33%) Long positions (won %)

91.16% (933.99)

446 (6.95%)

Profit trades (% of total) 32 (7.13%) Loss trades (% of total) 417 (92.87%)
Largest profit trade 70.54 loss trade -60.00
Average profit trade 2.34 loss trade -2.36

money)

consecutive wins (profit in

consecutive profit (count of

consecutive losses (loss in

8.(040) [ hev)

consecutive loss (count of

180 (-382.00)

Maximal wins) 70.54 (1) losses) -382.00 (180)
Average consecutive wins 2 consecutive losses 21
Balance / Equit 1001
B10
618
427
236
[ 40 L] 77 9 114 133 151 i 188 207 26 245 263 282 3D 319 338 3B 3I7E 384 417 431 450 *
# Time Type  Order Lots Price S/L T/P Profit Balance
1 2007.01.23 07:30 sell 1 1.00 1.2964 1.3024 1.2894
2 2007.01.23 10:21 s/l 1 1.00 1.3024 1.3024 1.2894 -60.00 940.00
3 2007.01.23 10:21 sell 2 1.00 1.3022 1.3082 1.2952
4 2007.01.24 15:26 modify 2 1.00 1.3022 1.3021 1.2952
5 2007.01.24 15:27 modify 2 1.00 1.3022 1.3020 1.2952
6 2007.01.24 16:06 modify 2 1.00 1.3022 1.3019 1.2952
7 2007.01.24 16:07 modify 2 1.00 1.3022 1.3018 1.2952
8 2007.01.24 16:07 t/p 2 1.00 1.2952 1.3018 1.2952 70.54 1010.54
9 2007.01.31 15:43 sell 3 1.00 1.3009 1.3069 1.2939
10 2007.02.01 00:00 close 3 1.00 1.3023 1.3069 1.2939 -12.38 998.16
11 2007.02.01 00:00 buy 4 100 1.3024 1.2964 1.3094
12 2007.02.01 00:00 close 4 1.00 1.3021 1.2964 1.3094 -3.00 995.16
13 2007.02.01 00:00 buy 5 1.00 1.3024 1.2964 1.3094
14 2007.02.01 00:00 close 5 1.00 1.3023 1.2964 1.3094 -1.00 994.16
15 2007.02.01 00:00 buy 6 1.00 1.3026 1.2966 1.3096
16 2007.02.01 00:00 close 6 1.00 1.3023 1.2966 1.3096 -3.00 991.16
17 2007.02.01 00:00 buy 7 1.00 1.3026 1.2966 1.3096
18 2007.02.01 00:01 close 7 1.00 1.3025 1.2966 1.3096 -1.00 990.16
19 2007.02.01 00:02 buy 8 1.00 1.3028 1.2968 1.3098
20 2007.02.01 00:02 close 8 1.00 1.3025 1.2968 1.3098 -3.00 987.16
21 2007.02.01 00:02 buy 9 1.00 1.3029 1.2969 1.3099
22 2007.02.01 00:03 close 9 1.00 1.3028 1.2969 1.3099 -1.00 986.16
23 2007.02.01 00:03 buy 10 1.00 1.3029 1.2969 1.3099
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192 2007.02.01 01:09 close 94 1.00 1.3035 1.2978 1.3108 -3.00 837.16

193 2007.02.01 01:10 buy 95 1.00 1.3038 1.2978 1.3108
194 2007.02.01 01:10 close 95 1.00 1.3035 1.2978 1.3108 -3.00 834.16
195 2007.02.01 01:10 buy 9 1.00 1.3038 1.2978 1.3108
196 2007.02.01 01:11 close 9% 1.00 1.3035 1.2978 1.3108 -3.00 831.16
197 2007.02.01 01:11 buy 97 1.00 1.3038 1.2978 1.3108
198 2007.02.01 01:11 close 97 1.00 1.3035 1.2978 1.3108 -3.00 828.16
199 2007.02.01 01:11 buy 98 1.00 1.3038 1.2978 1.3108
200 2007.02.01 01:13 close 98 1.00 1.3035 1.2978 1.3108 -3.00 825.16
201 2007.02.01 01:13 buy 99 1.00 1.3036 1.2976 1.3106
202 2007.02.01 01:13 close 99 1.00 1.3035 1.2976 1.3106 -1.00 824.16
203 2007.02.01 01:13 buy 100 1.00 1.3038 1.2978 1.3108
204 2007.02.01 01:13 close 100 1.00 1.3035 1.2978 1.3108 -3.00 821.16
205 2007.02.01 01:14 buy 101  1.00 1.3038 1.2978 1.3108
206 2007.02.01 01:15 close 101  1.00 1.3037 1.2978 1.3108 -1.00 820.16
207 2007.02.01 01:15 buy 102 1.00 1.3038 1.2978 1.3108
208 2007.02.01 01:15 close 102  1.00 1.3037 1.2978 1.3108 -1.00 819.16
209 2007.02.01 01:16 buy 103  1.00 1.3038 1.2978 1.3108
210 2007.02.01 01:16 close 103  1.00 1.3037 1.2978 1.3108 -1.00 818.16
211 2007.02.01 01:17 buy 104 1.00 1.3038 1.2978 1.3108
212 2007.02.01 01:17 close 104 1.00 1.3037 1.2978 1.3108 -1.00 817.16
213 2007.02.01 01:17 buy 105 1.00 1.3038 1.2978 1.3108
214 2007.02.01 01:17 close 105 1.00 1.3037 1.2978 1.3108 -1.00 816.16
215 2007.02.01 01:18 buy 106  1.00 1.3038 1.2978 1.3108
216 2007.02.01 01:18 close 106  1.00 1.3034 1.2978 1.3108 -4.00 812.16
217 2007.02.01 01:18 buy 107  1.00 1.3037 1.2977 1.3107
218 2007.02.01 01:19 close 107 1.00 1.3034 1.2977 1.3107 -3.00 809.16
219 2007.02.01 01:19 buy 108  1.00 1.3035 1.2975 1.3105
220 2007.02.01 01:19 close 108  1.00 1.3034 1.2975 1.3105 -1.00 808.16
221 2007.02.01 01:19 buy 109 1.00 1.3037 1.2977 1.3107
222 2007.02.01 01:20 close 109 1.00 1.3034 1.2977 1.3107 -3.00 805.16
223 2007.02.01 01:20 buy 110 1.00 1.3037 1.2977 1.3107
224 2007.02.01 01:20 close 110 1.00 1.3034 1.2977 1.3107 -3.00 802.16
225 2007.02.01 01:21 buy 111 1.00 1.3035 1.2975 1.3105
226 2007.02.01 01:21 close 111 1.00 1.3034 1.2975 1.3105 -1.00 801.16
227 2007.02.01 01:22 buy 112 1.00 1.3035 1.2975 1.3105
228 2007.02.01 01:22 close 112 1.00 1.3034 1.2975 1.3105 -1.00 800.16
229 2007.02.01 01:23 buy 113 1.00 1.3035 1.2975 1.3105
230 2007.02.01 01:23 close 113 1.00 1.3034 1.2975 1.3105 -1.00 799.16
231 2007.02.01 01:24 buy 114 1.00 1.3037 1.2977 1.3107
232 2007.02.01 01:24 close 114  1.00 1.3034 1.2977 1.3107 -3.00 796.16
233 2007.02.01 01:25 buy 115 1.00 1.3037 1.2977 1.3107
234 2007.02.01 01:25 close 115 1.00 1.3034 1.2977 1.3107 -3.00 793.16
235 2007.02.01 01:28 buy 116  1.00 1.3035 1.2975 1.3105
236 2007.02.01 01:28 close 116  1.00 1.3032 1.2975 1.3105 -3.00 790.16
237 2007.02.01 01:28 buy 117 1.00 1.3035 1.2975 1.3105
238 2007.02.01 01:28 close 117 1.00 1.3034 1.2975 1.3105 -1.00 789.16
239 2007.02.01 01:28 buy 118 1.00 1.3034 1.2974 1.3104
240 2007.02.01 01:29 close 118 1.00 1.3033 1.2974 1.3104 -1.00 788.16

Next 10 pages deleted. The same thing happened until the account ran out of money.
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