Strategy Tester Report

FISHTSS_EAlacs

Symbol EURUSDmM (Euro vs US Dollar)
Period Daily (D1) 2007.01.07 00:00 - 2007.06.08 00:00 (2007.01.07 - 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 1086.83 Gross profit 1656.09 Gross loss -569.26
Profit factor 2.91 Expected payoff 25.28
Absolute 73.38 Maximal drawdown 192.63 (14.40%) Relative drawdown 14.40% (192.63)
drawdown
Total trades 43 Short positions (won %) 10 (70.00%) Long positions (won %) 33 (57.58%)
Profit trades (% of total) 26 (60.47%) Loss trades (% of total) 17 (39.53%)
Largest profit trade 72.70 loss trade -64.23
Average profit trade 63.70 loss trade -33.49
Maximum c:;):r?g;;tive wins (profit in 6 (406.09) (rf(;\r?ee;;tive losses (loss in 4 (-15.38)
Maximal S\;)i?ét)acutive profit (count of 406.09 (6) Icgsr;sezc):utive loss (count of 1124.24 (2)
Average consecutive wins 3 consecutive losses 2
Balance | E 2075
1837
1558
1360
1122
P ™™ 53
[i] 2 7 9 11 13 15 15 18 20 2 23 25 7 i 31 32 34 35 k=] £ 41 43
# Time Type  Order Lots Price S/L T/P Profit Balance
1 2007.01.18 00:00 sell 1 1.00 1.2940 1.3000 1.2870
2 2007.01.19 04:04 s/l 1 1.00 1.3000 1.3000 1.2870 -59.46 940.54
3 2007.01.19 04:04 sell 2 100 1.2998 1.3058 1.2928
4 2007.01.19 15:00 modify 2 100 1.2998 1.2994 1.2928
5 2007.01.19 15:01 t/p 2 100 1.2928 1.2994 1.2928 70.00 1010.54
6 2007.01.19 16:43 sell 3 1.00 1.2964 1.3024 1.2894
7 2007.01.23 10:21 s/l 3 1.00 1.3024 1.3024 1.2894 -58.92 951.62
8 2007.01.23 10:21 sell 4 1.00 1.3022 1.3082 1.2952
9 2007.01.24 15:26 modify 4 1.00 1.3022 1.3021 1.2952
10 2007.01.24 15:27 modify 4 1.00 1.3022 1.3020 1.2952
11 2007.01.24 16:06 modify 4 1.00 1.3022 1.3019 1.2952
12 2007.01.24 16:07 modify 4 1.00 1.3022 1.3018 1.2952
13 2007.01.24 16:07 t/p 4 1.00 1.2952 1.3018 1.2952 70.54 1022.16
14 2007.01.31 15:43 sell 5 1.00 1.3009 1.3069 1.2939
15 2007.02.01 00:00 close 5 1.00 1.3023 1.3069 1.2939 -12.38 1009.78
16 2007.02.02 16:51 buy 6 1.00 1.2959 1.2899 1.3029
17 2007.02.02 16:51 close 6 1.00 1.2958 1.2899 1.3029 -1.00 1008.78
18 2007.02.02 16:51 buy 7 1.00 1.2959 1.2899 1.3029
19 2007.02.02 16:52 close 7 100 1.2958 1.2899 1.3029 -1.00 1007.78
20 2007.02.02 16:52 buy 8 1.00 1.2959 1.2899 1.3029
21 2007.02.02 16:52 close 8 1.00 1.2958 1.2899 1.3029 -1.00 1006.78
22 2007.02.02 16:57 buy 9 1.00 1.2958 1.2898 1.3028
23 2007.02.02 16:59 close 9 1.00 1.2958 1.2898 1.3028 0.00 1006.78
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