Strategy Tester Report

JFD-Live02 (Build 1090)

Symbol EURUSD (Euro vs US Dollar)
Period 15 Minutes (M15) 2017.12.06 11:30 - 2017.12.22 21:45 (2017.10.01 - 2017.12.31)
Model Every tick (the most precise method based on all available least timeframes)
Overrides="=== Speed settings ==="; SpeedFactor=0; SpeedFactorTickCount=1; PauseOptions="=== Pause on close ===";
Parameters OtherTimeframes="=== Create offline charts ==="; offline_M1=false; offline_M5=false; offline_M15=true; offline_M30=false;
offline_H1=false; offline_H4=false; offline_D1=false; offline_W1=false; offline_MN1=false; OfflineUpdateMilliseconds=500;
Scaling="=== Scaling for large screens ==="; AutoScaling=true;
Bars in test 1294 Ticks modelled 1085397 Modelling quality 38.18%
Mismatched
5
charts errors
Initial deposit 10000.00 Spread 20
;fgg't net 1330.88 Gross profit 3263.74 Gross loss -1932.86
Profit factor 1.69 Expected payoff 66.54
Absolute ] .
1761.48 Maximal drawdown 2344.28 (22.15%) Relative drawdown 22.15% (2344.28)
drawdown
Total trades 20 Short positions (won %) 10 (50.00%) Long positions (won %) 10 (80.00%)
Profit trades (% of total) 13 (65.00%) Loss trades (% of total) 7 (35.00%)
Largest profit trade 612.00 loss trade -481.76
Average profit trade 251.06 loss trade -276.12
Maximum consecutive wins (profit in money) 6 (1451.02) consecutive losses (loss in money) 4 (-1222.28)
Maximal consecutive profit (count of wins) 1451.02 (6) consecutive loss (count of losses) -1222.28 (4)
Average consecutive wins 3 consecutive losses 2

Balance [ Equity / BEwvery tick (the most precise method based on all available least timeframes to generate each tick) / 38.18%

] 2 4 3 7 9 10 12 14 15 17 19 20 22 24 25 27 29

# Time Type Order Size Price S/L T/P Profit Balance
1 2017.12.06 19:33 buy 1 1.00 1.17926 0.00000 0.00000

2 2017.12.08 04:48 buy 2 1.00 1.17703 0.00000 0.00000

3 2017.12.08 11:47 buy 3 1.00 1.17408 0.00000 0.00000

4 2017.12.11 03:38 close 3 1.00 1.17818 0.00000 0.00000 394.08 10394.08
5 2017.12.11 03:38 close 2 1.00 1.17819 0.00000 0.00000 100.08 10494.16
6 2017.12.11 03:38 close 1 1.00 1.17818 0.00000 0.00000 -167.60 10326.56
7 2017.12.11 04:58 sell 4 1.00 1.17786 0.00000 0.00000

8 2017.12.11 21:48 close 4 1.00 1.17698 0.00000 0.00000 83.00 10409.56
9 2017.12.11 23:41 buy 5 1.00 1.17778 0.00000 0.00000

10 2017.12.12 17:49 buy 6 1.00 1.17293 0.00000 0.00000

11 2017.12.13 03:54 close 6 1.00 1.17573 0.00000 0.00000 264.08 10673.64
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