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Strategy Tester: Mashup-Recovery

Strategy Tester Report
Mashup-Recovery

Tripleafx-FX-Demo (Build 940)

Symbol EURUSD (Euro vs US Dollar)
Period 15 Minutes (M15) 2015.01.02 08:00 - 2015.12.11 21:45 (2015.01.01 - 2015.12.12)
Model Control points (a very crude method, the results must not be considered)
__ 1 ="General Settings"; MAfast=7; RSI1_In=7; RSIMA_In=4; MACDfast=8; MACDslow=10; MACDsign=2; ___2___="Lot Sizing"; Lots=0.01; Lotdigits=2; 3___="Loss
Parameters Recovery"; Martingale=true; Multiplier=1.8; __4___ ="TP & SL"; StopLoss=44; TakeProfit=44; TrailingStop=0; Slippage=3; 5___="Order Identification";
MagicNumber=123456; ShowTableOnTesting=true;
Bars in test 24516 Ticks modelled 833645 Modelling quality n/a
Mismatched
charts 55
errors
gggg'gt 1000.00 Spread Current (4)
Totalnet 504 66 Gross profit 378.47 Gross loss -173.81
profit
Profit factor 2.18 Expected payoff 2.69
gb5°'“te 22.39 Maximal drawdown 33.54 (3.32%) Relative drawdown 3.32% (33.54)
rawdown
Total trades 76 Short positions (won %) 59 (57.63%) Long positions (won %) 17 (70.59%)
Profit trades (% of total) 46 (60.53%) Loss trades (% of total) 30 (39.47%)
Largest profit trade 30.80 loss trade -17.60
Average profit trade 8.23 loss trade -5.79
Maximum consecutive wins (profit in money) 8(39.42) consecutive losses (loss in money) 3(-24.24)
Maximal consecutive profit (count of wins) 39.42 (8) consecutive loss (count of losses) -24.24 (3)
Average consecutive wins 2 consecutive losses 1
Balznce J Equity [ Control points (3 very cude method based on the nearest less Smeframe, the results must not be considered) 1204
1146
1088
1030
973
Se
.I..Il..I....I.I...Il..ll.l...l..I.I.I.I..I........I.I...Il.ll.l..l....
1] 4 7 10 13 18 15 22 26 i) 32 35 k] 41 45 48 L3 | 54 57 &0 &3 &7 70 73 78
# Time Type Order Size Price S/L T/P Profit Balance
1 2015.01.14 18:16 buy 1 0.01 1.18059 0.00000 0.00000
2 2015.01.14 18:16 modify 1 0.01 1.18059 1.17619 1.18499
3 2015.01.15 07:13 s/l 1 0.01 1.17619 1.17619 1.18499 -4.52 995.48
4 2015.01.15 20:17 sell 2 0.02 1.16131 0.00000 0.00000
5 2015.01.15 20:17 modify 2 0.02 1.16131 1.16571 1.15691
6 2015.01.16 15:08 t/p 2 0.02 1.15691 1.16571 1.15691 8.82 1004.31
7 2015.01.19 00:28 buy 3 0.01 1.15642 0.00000 0.00000
8 2015.01.19 00:28 modify 3 0.01 1.15642 1.15202 1.16082
9 2015.01.19 10:26 t/p 3 0.01 1.16082 1.15202 1.16082 4.40 1008.71
10 2015.01.29 02:32 sell 4 0.01 1.12860 0.00000 0.00000
11 2015.01.29 02:32 modify 4 0.01 1.12860 1.13300 1.12420
12 2015.01.29 15:00 s/l 4 0.01 1.13300 1.13300 1.12420 -4.40 1004.31
13 2015.02.02 19:38 buy 5 0.02 1.13402 0.00000 0.00000
14 2015.02.02 19:38 modify 5 0.02 1.13402 1.12962 1.13842
15 2015.02.03 10:17 close 5 0.02 1.13294 1.12962 1.13842 -2.24 1002.07
16 2015.02.03 10:19 sell 6 0.04 1.13294 0.00000 0.00000
17 2015.02.03 10:19 modify 6 0.04 1.13294 1.13734 1.12854
18 2015.02.03 14:12 s/l 6 0.04 1.13734 1.13734 1.12854 -17.60 984.47
19 2015.02.05 15:32 buy 7 0.07 1.14275 0.00000 0.00000
20 2015.02.05 15:32 modify 7 0.07 1.14275 1.13835 1.14715
21 2015.02.05 19:03 t/p 7 0.07 1.14715 1.13835 1.14715 30.80 1015.27
22 2015.02.11 11:36 sell 8 0.01 1.13130 0.00000 0.00000
23 2015.02.11 11:36 modify 8 0.01 1.13130 1.13570 1.12690
24 2015.02.12 14:36 s/l 8 0.01 1.13570 1.13570 1.12690 -4.36 1010.91
25 2015.02.16 00:07 sell 9 0.02 1.13959 0.00000 0.00000
26 2015.02.16 00:07 modify 9 0.02 1.13959 1.14399 1.13519
27 2015.02.16 18:33 t/p 9 0.02 1.13519 1.14399 1.13519 8.80 1019.71
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18/12/2015 Strategy Tester: Mashup-Recovery
227 2015.12.04 22:21 modify 76 0.01 1.08715 1.09155 1.08275
228 2015.12.07 09:38 t/p 76 0.01 1.08275 1.09155 1.08275 4.41 1204.66
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