
Strategy Tester Report
EURGBP_King

MetaQuotes-demo (Build 217)

Symbol EURGBP (Euro vs Great Britain Pound )

Period 5 Minutes (M5) 2007.01.08 00:00 - 2008.09.19 22:55 (2007.01.06 - 2008.09.20)

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

Parameters Magic=1010; Lots=0.1; MM=true; LotsPercent=3; MaxLot=50; MinLot=0.1; SL=31; TP=14; Start=20; End=9; RSI_PERIOD=14; RSI_TF=5; RSI_BUY=30;
RSI_SELL=70; RSI_BUY_Zera=40; RSI_SELL_Zera=60; Compra=true; Venda=true;

Bars in test 120941 Ticks modelled 1657969 Modelling quality 90.00%

Mismatched charts
errors 0

Initial deposit 3000.00

Total net profit 2372.98 Gross profit 16396.94 Gross loss -14023.95

Profit factor 1.17 Expected payoff 5.13

Absolute drawdown 113.11 Maximal drawdown 984.89 (21.42%) Relative drawdown 21.42% (984.89)

Total trades 463 Short positions (won %) 257 (67.70%) Long positions (won %) 206 (78.64%)

Profit trades (% of total) 336 (72.57%) Loss trades (% of total) 127 (27.43%)

Largest profit trade 53.49 loss trade -118.97

Average profit trade 48.80 loss trade -110.42

Maximum consecutive wins (profit in money) 10 (508.80) consecutive losses (loss in money) 4 (-457.84)

Maximal consecutive profit (count of wins) 508.80 (10) consecutive loss (count of losses) -457.84 (4)

Average consecutive wins 3 consecutive losses 1

# Time Type Order Size Price S / L T / P Profit Balance

1 2007.01.09 04:01 buy 1 0.10 0.6711 0.6680 0.6725

2 2007.01.11 13:00 s/l 1 0.10 0.6680 0.6680 0.6725 -59.49 2940.51

3 2007.01.11 23:35 sell 2 0.10 0.6633 0.6664 0.6619

4 2007.01.12 11:51 t/p 2 0.10 0.6619 0.6664 0.6619 25.83 2966.34

5 2007.01.17 07:14 buy 3 0.10 0.6585 0.6554 0.6599

6 2007.01.18 09:13 s/l 3 0.10 0.6554 0.6554 0.6599 -58.81 2907.53

7 2007.01.19 03:09 sell 4 0.10 0.6570 0.6601 0.6556

8 2007.01.19 15:46 t/p 4 0.10 0.6556 0.6601 0.6556 25.65 2933.18

9 2007.01.22 23:15 buy 5 0.10 0.6549 0.6518 0.6563

10 2007.01.23 17:30 t/p 5 0.10 0.6563 0.6518 0.6563 24.96 2958.14

11 2007.01.23 21:29 sell 6 0.10 0.6570 0.6601 0.6556

12 2007.01.24 15:00 s/l 6 0.10 0.6601 0.6601 0.6556 -56.60 2901.55

13 2007.01.25 03:40 sell 7 0.10 0.6591 0.6622 0.6577

14 2007.01.26 03:16 t/p 7 0.10 0.6577 0.6622 0.6577 25.82 2927.37

15 2007.01.26 03:16 buy 8 0.10 0.6574 0.6543 0.6588

16 2007.01.26 16:30 t/p 8 0.10 0.6588 0.6543 0.6588 25.64 2953.01

17 2007.01.30 08:13 buy 9 0.10 0.6598 0.6567 0.6612
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18 2007.01.31 08:49 t/p 9 0.10 0.6612 0.6567 0.6612 24.96 2977.97

19 2007.01.31 08:53 sell 10 0.10 0.6615 0.6646 0.6601

20 2007.02.02 15:27 t/p 10 0.10 0.6601 0.6646 0.6601 26.38 3004.35

21 2007.02.06 23:15 sell 11 0.10 0.6588 0.6619 0.6574

22 2007.02.08 13:19 s/l 11 0.10 0.6619 0.6619 0.6574 -56.05 2948.31

23 2007.02.09 08:32 sell 12 0.10 0.6663 0.6694 0.6649

24 2007.02.12 13:33 t/p 12 0.10 0.6649 0.6694 0.6649 25.82 2974.13

25 2007.02.13 08:11 sell 13 0.10 0.6659 0.6690 0.6645

26 2007.02.13 10:44 s/l 13 0.10 0.6690 0.6690 0.6645 -56.78 2917.35

27 2007.02.14 08:41 sell 14 0.10 0.6703 0.6734 0.6689

28 2007.02.14 12:56 t/p 14 0.10 0.6689 0.6734 0.6689 25.65 2943.00

29 2007.02.15 22:28 sell 15 0.10 0.6731 0.6762 0.6717

30 2007.02.20 16:55 t/p 15 0.10 0.6717 0.6762 0.6717 26.20 2969.20

31 2007.02.21 04:45 sell 16 0.10 0.6724 0.6755 0.6710

32 2007.02.22 10:35 t/p 16 0.10 0.6710 0.6755 0.6710 26.19 2995.39

33 2007.02.23 08:27 buy 17 0.10 0.6702 0.6671 0.6716

34 2007.02.23 16:06 t/p 17 0.10 0.6716 0.6671 0.6716 25.64 3021.03

35 2007.02.26 03:40 sell 18 0.10 0.6715 0.6746 0.6701

36 2007.02.26 09:35 t/p 18 0.10 0.6701 0.6746 0.6701 25.65 3046.68

37 2007.02.27 21:08 sell 19 0.10 0.6748 0.6779 0.6734

38 2007.02.28 02:22 t/p 19 0.10 0.6734 0.6779 0.6734 25.83 3072.51

39 2007.02.28 02:25 buy 20 0.10 0.6733 0.6702 0.6747

40 2007.02.28 08:18 t/p 20 0.10 0.6747 0.6702 0.6747 25.64 3098.15

41 2007.02.28 08:18 sell 21 0.10 0.6747 0.6778 0.6733

42 2007.02.28 14:53 t/p 21 0.10 0.6733 0.6778 0.6733 25.64 3123.79

43 2007.03.01 07:52 sell 22 0.10 0.6743 0.6774 0.6729

44 2007.03.01 12:24 t/p 22 0.10 0.6729 0.6774 0.6729 25.65 3149.44

45 2007.03.05 00:00 sell 23 0.10 0.6790 0.6821 0.6776

46 2007.03.05 01:03 s/l 23 0.10 0.6821 0.6821 0.6776 -56.79 3092.65

47 2007.03.05 08:33 sell 24 0.10 0.6837 0.6868 0.6823

48 2007.03.05 10:08 t/p 24 0.10 0.6823 0.6868 0.6823 25.65 3118.30

49 2007.03.06 03:10 buy 25 0.10 0.6801 0.6770 0.6815

50 2007.03.07 20:44 t/p 25 0.10 0.6815 0.6770 0.6815 24.96 3143.26

51 2007.03.07 23:22 sell 26 0.10 0.6822 0.6853 0.6808

52 2007.03.08 09:33 t/p 26 0.10 0.6808 0.6853 0.6808 26.20 3169.46

53 2007.03.09 03:40 sell 27 0.10 0.6811 0.6842 0.6797

54 2007.03.09 14:37 t/p 27 0.10 0.6797 0.6842 0.6797 25.65 3195.11

55 2007.03.12 00:00 buy 28 0.10 0.6779 0.6748 0.6793

56 2007.03.12 12:41 t/p 28 0.10 0.6793 0.6748 0.6793 25.64 3220.75

57 2007.03.13 06:51 sell 29 0.10 0.6829 0.6860 0.6815

58 2007.03.14 07:49 s/l 29 0.10 0.6860 0.6860 0.6815 -56.61 3164.15

59 2007.03.14 07:49 sell 30 0.10 0.6858 0.6889 0.6844

60 2007.03.14 14:38 t/p 30 0.10 0.6844 0.6889 0.6844 25.64 3189.79

61 2007.03.15 00:39 buy 31 0.10 0.6823 0.6792 0.6837

62 2007.03.15 06:04 t/p 31 0.10 0.6837 0.6792 0.6837 25.65 3215.44

63 2007.03.15 06:14 sell 32 0.10 0.6838 0.6869 0.6824

64 2007.03.15 11:41 t/p 32 0.10 0.6824 0.6869 0.6824 25.65 3241.09

65 2007.03.16 00:19 sell 33 0.10 0.6839 0.6870 0.6825

66 2007.03.20 09:13 t/p 33 0.10 0.6825 0.6870 0.6825 26.01 3267.09

67 2007.03.21 07:39 buy 34 0.10 0.6785 0.6754 0.6799

68 2007.03.21 10:37 t/p 34 0.10 0.6799 0.6754 0.6799 25.64 3292.73

69 2007.03.21 23:16 sell 35 0.10 0.6804 0.6835 0.6790

70 2007.03.22 09:57 t/p 35 0.10 0.6790 0.6835 0.6790 26.20 3318.93

71 2007.03.26 02:22 buy 36 0.10 0.6767 0.6736 0.6781

72 2007.03.27 10:16 t/p 36 0.10 0.6781 0.6736 0.6781 24.96 3343.89
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