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Quantum London Trading EA v1.6.1 m13-9-40.12gm|TestTMA+Kio]Eng-1

Symbol

Period

Model

Bars in test 252759
Mismatched charts errors 0
Initial deposit 2000.00
Total net profit 10982.77

Profit factor

Absolute drawdown

23.34
40.80

Strategy Tester: Quantum London Trading EA v1.6.1 m13-9-40.12gm[TestTMA+Kio]Eng-1

Strategy Tester Report

EURUSD.s (Euro vs US Dollar )
5 Minutes (M5) 2015.01.01 22:00 - 2018.05.18 20:59 (2015.01.10 - 2018.05.20)

Every tick (the most precise method based on all available least timeframes)

Ticks modelled 55210258 Modelling quality
Spread
Gross profit 11474.46 Gross loss

177.14
1178.51 (30.68%) Relative drawdown

Expected payoff
Maximal drawdown

99.90%

1
-491.69

30.68% (1178.51)

Total trades 62 Short positions (won %) 30 (80.00%) Long positions (won %) 32 (87.50%)
Profit trades (% of total) 52 (83.87%) Loss trades (% of total) 10 (16.13%)
Largest profit trade 836.87 loss trade -101.85
Average profit trade 220.66 loss trade -49.17
Maximum consecutive wins (profit in money) 20 (5547.30) consecutive losses (loss in money) 2 (-112.40)
Maximal consecutive profit (count of wins) 5547.30 (20) consecutive loss (count of losses) -112.40 (2)
Average consecutive wins 7 consecutive losses 2
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# Time Type Order Size Price S/L T/P Profit Balance
1 2015.02.24 14:30 buy 1 0.10 1.13291 0.00000 0.00000
2 2015.02.26 05:45 close 1 0.10 1.13649 0.00000 0.00000 35.28 2035.28
3 2015.02.26 06:20 sell 2 0.10 1.13630 0.00000 0.00000
4 2015.02.26 08:25 sell 3 0.10 1.13685 0.00000 0.00000
5 2015.04.09 13:40 close 3 0.10 1.07546 0.00000 0.00000 615.66 2650.94
6 2015.04.09 13:40 close 2 0.10 1.07546 0.00000 0.00000 610.16 3261.11
7 2015.04.23 11:20 buy 4 0.10 1.07132 0.00000 0.00000
8 2015.04.30 23:05 close 4 0.10 1.12232 0.00000 0.00000 509.09 3770.20
9 2015.05.01 15:45 sell 5 0.10 1.12525 0.00000 0.00000
10 2015.05.05 12:55 close 5 0.10 1.11193 0.00000 0.00000 133.28 3903.48
11 2015.05.29 17:55 sell 6 0.10 1.09721 0.00000 0.00000
12 2015.05.29 19:40 sell 7 0.10 1.09772 0.00000 0.00000
13 2015.07.03 14:05 sell 8 0.10 1.11020 0.00000 0.00000
14 2015.07.16 16:30 close 8 0.10 1.08769 0.00000 0.00000 225.65 4129.13
15 2015.07.16 16:30 close 7 0.10 1.08769 0.00000 0.00000 102.32 4231.44
16 2015.07.16 16:30 close 6 0.10 1.08769 0.00000 0.00000 97.22 4328.66
17 2015.07.16 16:40 buy 9 0.10 1.08984 0.00000 0.00000
18 2015.07.23 22:25 close 9 0.10 1.09985 0.00000 0.00000 99.19 4427.85
19 2015.08.04 05:10 buy 10 0.10 1.09455 0.00000 0.00000
20 2015.10.05 13:50 close 10 0.10 1.12454 0.00000 0.00000 291.84 4719.69
21 2015.10.14 06:20 sell 11 0.10 1.13869 0.00000 0.00000
22 2015.10.14 16:50 sell 12 0.10 1.14129 0.00000 0.00000
23 2015.11.30 15:05 close 12 0.10 1.05780 0.00000 0.00000 836.87 5556.56
24 2015.11.30 15:05 close 11 0.10 1.05780 0.00000 0.00000 810.87 6367.44
25 2015.11.30 15:25 buy 13 0.10 1.05752 0.00000 0.00000
26 2015.11.30 22:05 buy 14 0.10 1.05700 0.00000 0.00000
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