Indicators: AO_FozzyAll, ATRstops_v1.1 ( set to ATR5 and Kv or ATR multiplier 2.5).

Data: FXDD (GMT 2200)

Time period: 1/9/06 – 30/1/07

Entry: Open next day using daily chart. All FozzyAll (No BB) crosses and all Willf crosses – 50 line hit on signal day, not necessarily broken – 3 days allowed for cross of 50 with FozzyAll cross as day 1.

Stops Exits: Initially 100 pips from entry all pairs unless/until 4 hr ATR trailing stop is active; then 4hr ATR stop is the exit.

General: If in trade and got valid opposite signal did not take it unless ATR stop hit. Did not add positions if another signal in direction of trend given: extra pips available here. Results show win% as typical of a trend following system as this essentially is with frequent small losses and few large wins.  The results do not include spread/slippage etc.

Results: FozzyAll/FozzyWillf - Applying 4Hr ATR as stop/exit
	PAIR
	FOZZY / WILLF
	TRADES
	WIN
	LOST
	%WIN
	PIPS
	LARGEST WIN
	LARGEST LOSS

	AUDNZD
	FOZZ
	22
	4
	18
	18%
	-206
	285
	100

	
	WILLF
	15
	4
	11
	26%
	+185
	285
	100

	AUDCAD
	FOZZ
	16
	10
	6
	62%
	+697
	190
	100

	
	WIILF
	10
	9
	1
	90%
	+862
	190
	63

	AUDJPY
	FOZZ
	26
	9
	15
	34%
	+109
	160
	100

	
	WILLF
	17
	8
	9
	47%
	+315
	160
	100

	AUDUSD
	FOZZ
	20
	9
	11
	45%
	+201
	140
	50

	
	WILLF
	14
	8
	6
	57%
	+332
	140
	50

	CADJPY
	FOZZ
	17
	10
	7
	58%
	+1224
	175
	55

	
	WILLF
	13
	9
	4
	70%
	+579
	175
	55

	CHFJPY
	FOZZ
	21
	6
	15
	28%
	-45
	125
	55

	
	WILLF
	15
	3
	12
	20%
	-128
	125
	55

	EURUSD
	FOZZ
	22
	5
	17
	23%
	+197
	429
	70

	
	WILLF
	14
	4
	10
	28%
	+394
	429
	70

	GBPJPY
	FOZZ
	24
	8
	16
	33%
	+591
	590
	100

	
	WILLF
	19
	7
	12
	37%
	+626
	590
	100

	USDCHF
	FOZZ
	15
	5
	10
	33%
	+348
	216
	65

	
	WILLF
	9
	4
	5
	45%
	+458
	216
	65

	GBPUSD
	FOZZ
	16
	11
	5
	68%
	+1774
	711
	70

	
	WILLF
	9
	7
	2
	77%
	+1460
	711
	70


