Strategy Tester Report

Feb10v80A1

OANDA-GMT-5 Practice (Build 950)

Symbol EURUSD (EUR/USD)
Period 15 Minutes (M15) 2016.02.01 00:00 - 2016.02.23 23:45 (2016.02.01 - 2016.02.24)
Model Every tick (the most precise method based on all available least timeframes)
ENCisACrime=true; UseAutoID=true; User_define_Bot_ID=12346357; UserDefine_SpreadTooHigh=500; init_lot_size=0.1; exponent=1.44; squeeze_factor=0.3; atr_range=24;
Parameters candles_range=12; Calm_candles=8; Calm_range_info="unit in point"; Calm_range=200; D1_atr_range=10; HoldMinutes=60; High_Or_Low_Diff=40; ShutDownPercent=5;
mindistanceRecov=200;
Bars in test 1994 Ticks modelled 619378 Modelling quality 90.00%
Mismatched
charts 0
errors
g“e'gz'gt 1000.00 Spread Current (28)
Totalnet 585,80 Gross profit 593.50 Gross loss -307.70
profit
Profit factor 1.93 Expected payoff 3.71
Absolute 336 5 Maximal drawdown 474.50 (41.70%) Relative drawdown 41.70% (474.50)
drawdown
Total trades 77 Short positions (won %) 28 (60.71%) Long positions (won %) 49 (6.12%)
Profit trades (% of total) 20 (25.97%) Loss trades (% of total) 57 (74.03%)
Largest profit trade 73.90 loss trade -48.10
Average profit trade 29.68 loss trade -5.40
Maximum consecutive wins (profit in money) 3(113.60) consecutive losses (loss in money) 25 (-61.40)
Maximal consecutive profit (count of wins) 113.60 (3) consecutive loss (count of losses) -61.70 (14)
Average consecutive wins 2 consecutive losses 4
Balance [ Equity | Eveny tick (the most precise method based on zll availzble least timeframes to ganerate sach tick] | 90.00% 1306
1226
1145
1065
o85
Size
5 Il | | LI Illal | LI | Iml | |1{:|| | |1|3| I1|6| | Ilgl | IHI | Iyi I |3L| ILI | le | Iqsl | Iﬂl |5|5| ISISI | 61| | u | ISLI Irlll I14| | Iﬁl
# Time Type Order Size Price S/L T/P Profit Balance
1 2016.02.01 00:00 buy 1 0.10 1.08504 0.00000 0.00000
2 2016.02.01 00:00 modify 1 0.10 1.08504 0.00000 1.09078
3 2016.02.01 10:01 t/p 1 0.10 1.09078 0.00000 1.09078 57.40 1057.40
4 2016.02.01 11:01 buy 2 0.10 1.09012 0.00000 0.00000
5 2016.02.01 11:01 modify 2 0.10 1.09012 0.00000 1.09555
6 2016.02.03 08:23 t/p 2 0.10 1.09555 0.00000 1.09555 54.30 1111.70
7 2016.02.03 09:23 buy 3 0.10 1.09773 0.00000 0.00000
8 2016.02.03 09:23 modify 3 0.10 1.09773 0.00000 1.10161
9 2016.02.03 09:45 close 3 0.10 1.09792 0.00000 1.10161 1.90 1113.60
10 2016.02.03 10:45 buy 4 0.10 1.10567 0.00000 0.00000
11 2016.02.03 10:45 modify 4 0.10 1.10567 0.00000 1.10952
12 2016.02.03 10:45 dose 4 0.10 1,10538 0.00000 1.10952 -2.90 1110.70
13 2016.02.03 11:45 buy 5 0.10 1.10596 0.00000 0.00000
14 2016.02.03 11:45 modify 5 0.10 1.10596 0.00000 1.10983
15 2016.02.03 11:45 dose 5 0.10 1.10567 0.00000 1.10983 -2.90 1107.80
16 2016.02.03 12:45 buy 6 0.10 1.10664 0.00000 0.00000
17 2016.02.03 12:45 modify 6 0.10 1.10664 0.00000 1.11184
18 2016.02.03 12:45 close 6 0.10 1.10647 0.00000 1.11184 -1.70 1106.10
19 2016.02.03 13:45 buy 7 0.10 1.11216 0.00000 0.00000
20 2016.02.03 13:45 modify 7 0.10 1.11216 0.00000 1.11715
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2016.02.17 15:48
2016.02.17 20:00
2016.02.17 20:00
2016.02.17 20:00
2016.02.18 01:45
2016.02.18 01:45
2016.02.18 01:45
2016.02.18 02:45
2016.02.18 02:45
2016.02.18 02:45
2016.02.18 03:45
2016.02.18 03:46
2016.02.18 03:46
2016.02.18 06:15
2016.02.18 06:15
2016.02.18 09:23
2016.02.18 10:23
2016.02.18 10:23
2016.02.18 19:45
2016.02.18 19:45
2016.02.18 19:45
2016.02.18 19:45
2016.02.19 04:08
2016.02.19 04:08
2016.02.19 05:08
2016.02.19 05:08
2016.02.19 12:15
2016.02.19 12:15
2016.02.19 12:15
2016.02.19 12:15
2016.02.22 02:31
2016.02.22 02:31
2016.02.22 03:31
2016.02.22 03:31
2016.02.22 06:49
2016.02.22 07:49
2016.02.22 07:49
2016.02.22 22:45
2016.02.22 22:46
2016.02.22 22:47
2016.02.22 22:47
2016.02.23 02:00
2016.02.23 02:00
2016.02.23 03:00
2016.02.23 03:00
2016.02.23 03:00
2016.02.23 04:01
2016.02.23 04:01
2016.02.23 04:01
2016.02.23 05:01
2016.02.23 05:01
2016.02.23 23:59

modify
dose
buy
modify
dose
buy
modify
dose
buy
modify
dose
buy
modify
dose
sell
modify
t/p

sell
modify
sell
modify
modify
modify
t/p

t/p

sell
modify
sell
modify
modify
modify
t/p

t/p

sell
modify
t/p

sell
modify
sell
modify
modify
modify
t/p

t/p
buy
modify
dose
buy
modify
dose
sell
modify

close at stop

62
62
63
63
63
64
64
64
65
65
65
66
66
66
67
67
67
68
68
69
69
68
69
68
69
70
70
71
71
70
71
70
71
72
72
72
73
73
74
74
73
74
73
74
75
75
75
76
76
76
77
77
77

0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10

1.11385
1.11350
1.11353
1.11353
1.11332
1.11491
1.11491
1.11455
1.11395
1.11395
1.11370
1.11383
1.11383
1.11352
1.11210
1.11210
1.10743
1.10836
1.10836
1.11160
1.11160
1.10836
1.11160
1.10968
1.10968
1.10850
1.10850
1.11283
1.11283
1.10850
1.11283
1,11037
1.11037
1.10837
1.10837
1.10385
1.10290
1.10290
1.10439
1.10439
1,10290
1.10439
1.10335
1.10335
1.10431
1.10431
1.10400
1.10326
1.10326
1,10295
1.10023
1.10023
1.10183

0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000

1.11917
1.11917
0.00000
1.11892
1.11892
0.00000
1.12001
1.12001
0.00000
1.11914
1.11914
0.00000
1.11899
1.11899
0.00000
1.10743
1.10743
0.00000
1.10319
0.00000
1.10645
1.10968
1.10968
1.10968
1.10968
0.00000
1.10365
0.00000
1.10749
1.11037
1.11037
1.11037
1.11037
0.00000
1.10385
1.10385
0.00000
1.09840
0.00000
1.09960
1.10335
1.10335
1.10335
1.10335
0.00000
1.10893
1.10893
0.00000
1.10788
1.10788
0.00000
1.09568
1.09568

-3.50

-2.10

-3.60

-2.50

-3.10

46.70

-13.20
19.20

-18.70
24.60

45.20

-4.50
10.40

-3.10

-3.10

-16.00

1209.60

1207.50

1203.90

1201.40

1198.30

1245.00

1231.80
1251.00

1232.30
1256.90

1302.10

1297.60
1308.00

1304.90

1301.80

1285.80



