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Strategy Tester: Mashup-Recovery

Strategy Tester Report

Mashup-Recovery
Tripleafx-FX-Demo (Build 950)

Symbol EURUSD (Euro vs US Dollar)
Period 5 Minutes (M5) 2015.01.02 08:00 - 2015.09.28 00:00 (2015.01.01 - 2015.09.28)
Model Control points (a very crude method, the results must not be considered)
="General Settings"; Use_ATR=false; ATR1_In=5; ATRMA1_In=7; MinATR=3; MAfast=3; MAslow=7; RSI1_In=14; RSIMA_In=5; MACDfast=11;
MACDslow= 12 MACDsign=2; stoK=7; stoD=3; stoS=2; 2 ="Lot Snzmg" DynaLotMode=true; DynalLot=2.5; FixLot=0.01; MaxLot=24; Lotdigits= 2
Parameters 3 ="Loss Recovery"; MuItlleer—Z ="Broker feed"; freeze=5; maxspread=10; Slippage=3;

5 ="TP & SL & TS"; op_exit=false; ATR2_In=5; ATR3 In=20; ATR3_fx=1.7; tp_factor=1.1; tp_margin=2; MAtake=18; TakeProfit=25;
sl_factor=0.8; sl_margin=1; MAstop=9; StopLoss 25; ts_factor—l 5; ts_margin=1; MAtralI 5; Tra|I|ngStop 0; 6. "Order Ident|f|cat|on
MagicNumber=123456; ShowTableOnTesting=true; colorl=Gold; color2=White;

Barsintest 55681 Ticks modelled 2762935 Modelling quality n/a
Mismatched
charts 28
errors
g;_fgi'sit 5000.00 Spread 2
;‘r’;g't et 7519.41 Gross profit 20880.46 Gross loss -13361.05
Profit factor 1.56 Expected payoff 26.02
Absolute 452.64 Maximal drawdown 1350.24 (11.60%) Relative drawdown 13.19% (1309.36)
drawdown
Total trades 289 Short positions (won %) 152 (51.97%) Long positions (won %) 137 (54.01%)
Profit trades (% of total) 153 (52.94%) Loss trades (% of total) 136 (47.06%)
Largest profit trade 1160.00 loss trade -588.86
Average profit trade 136.47 loss trade -98.24
Maximum consecutive wins (profit in money) 6 (525.00) consecutive losses (loss in money) 4 (-1096.36)
Maximal consecutive profit (count of wins) 1160.00 (1) consecutive loss (count of losses) -1096.36 (4)
Average consecutive wins 2 consecutive losses 2
Balznce / Bquity [ Control points (2 very cude methed based on the neanest less timeframe, the results must not be considened) 12488
10411
8315
6259
4182
Si=
Nl NI Jod . . bl el al sl ||‘ . ||||| ol ol | ..I| .I| A "
0 13 25 i 49 &1 73 85 e 111 133 145 157 189 181 193 205 217 229 241 253 265 A7 289
# Time Type Order Size Price S/L T/P Profit Balance
1 2015.01.02 11:59 sell 1 0.12 1.20484 0.00000 0.00000
2 2015.01.02 11:59 modify 1 0.12 1.20484 1.20734 1.20234
3 2015.01.02 15:35 t/p 1 0.12 1.20234 1.20734 1.20234 30.00 5030.00
4 2015.01.05 06:18 sell 2 0.12 1.19420 0.00000 0.00000
5 2015.01.05 06:18 modify 2 0.12 1.19420 1.19670 1.19170
6 2015.01.05 09:03 s/1 2 0.12 1.19670 1.19670 1.19170 -30.00 5000.00
7 2015.01.06 09:46 sell 3 0.24 1.19258 0.00000 0.00000
8 2015.01.06 09:46 modify 3 0.24 1.19258 1.19508 1.19008
9 2015.01.06 09:55 s/l 3 0.24 1.19508 1.19508 1.19008 -60.00 4940.00
10 2015.01.06 13:13 sell 4 0.48 1.18928 0.00000 0.00000
11 2015.01.06 13:13 modify 4 0.48 1.18928 1.19178 1.18678
12 2015.01.06 16:00 s/l 4 0.48 1.19178 1.19178 1.18678 -120.00 4820.00
13 2015.01.06 20:31 buy 5 0.96 1.19316 0.00000 0.00000
14 2015.01.06 20:31 modify 5 0.96 1.19316 1.19066 1.19566
15 2015.01.06 21:05 s/l 5 0.96 1.19066 1.19066 1.19566 -240.00 4580.00
16 2015.01.07 13:50 sell 6 1.92 1.18410 0.00000 0.00000
17 2015.01.07 13:50 modify 6 1.92 1.18410 1.18660 1.18160
18 2015.01.07 15:07 t/p 6 1.92 1.18160 1.18660 1.18160 480.00 5060.00
19 2015.01.08 15:39 buy 7 0.12 1.17852 0.00000 0.00000
20 2015.01.08 15:39 modify 7 0.12 1.17852 1.17602 1.18102
21 2015.01.08 17:39 t/p 7 0.12 1.18102 1.17602 1.18102 30.00 5090.00
22 2015.01.08 18:20 buy 8 0.12 1.18104 0.00000 0.00000
23 2015.01.08 18:20 modify 8 0.12 1.18104 1.17854 1.18354
24 2015.01.08 20:10 s/l 8 0.12 1.17854 1.17854 1.18354 -30.00 5060.00
25 2015.01.09 10:52 buy 9 0.24 1.18102 0.00000 0.00000
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