
Strategy Tester Report
EURGBP_King

MetaQuotes-demo (Build 217)

Symbol EURGBP (Euro vs Great Britain Pound )

Period 5 Minutes (M5) 1999.09.20 00:25 - 2008.09.19 22:55 (1999.09.18 - 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 664403 Ticks modelled 12994908 Modelling quality 90.00%

Mismatched charts
errors

0

Initial deposit 3000.00

Total net profit 5291942.02 Gross profit 12659144.14 Gross loss -7367202.12

Profit factor 1.72 Expected payoff 2080.98

Absolute
drawdown

29.31 Maximal drawdown 246226.56 (4.83%) Relative drawdown 9.52% (3725.84)

Total trades 2543 Short positions (won %) 1335 (79.33%) Long positions (won %) 1208 (84.85%)

Profit trades (% of total) 2084 (81.95%) Loss trades (% of total) 459 (18.05%)

Largest profit trade 13371.90 loss trade -30081.92

Average profit trade 6074.45 loss trade -16050.55

Maximum consecutive wins (profit in money) 39 (1712.17) consecutive losses (loss in money) 4 (-114459.49)

Maximal consecutive profit (count of wins) 345686.43 (27) consecutive loss (count of losses) -114459.49 (4)

Average consecutive wins 6 consecutive losses 1
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