
Strategy Tester Report
THV EA v1.132

FxPro.com-Demo2 (Build 226)

Symbole EURUSD (Euro vs US Dollar)

Periode 1 Minute (M1) 1970.01.01 00:00 - 1970.01.01 00:00 (2009.07.01 - 2009.12.31)

Modele Chaque tick (la méthode la plus précise, basée sur tous les moindres relevés disponibles)

Parametres

Entry_and_exit_conditions="----------------------------------------------------------------------"; PriceCrossCoral="100M30"; MinCrossCoralPips=0; MaxCrossCoralPips=0;
PriceCrossIchimoku="1000"; MinCrossIchimokuPips=3; MaxCrossIchimokuPips=0; iMaxCross="0000"; FastSlowTrixCross="1000"; FastTrixDirection="1000";
SlowTrixDirection="1000"; FastTrixZeroLevel="0000"; TrixOverboughtOversold="1000"; TrixOverboughtLevel=0.00008; TrixOversoldLevel=-0.00008;
MTFTrixDot1="100M5"; MTFTrixDot2="100M5"; MTFTrixDot3="0000"; MTFTrixDot4="0000"; MTFTrixDot5="0000"; MTFTrixDot6="0000"; MTFTrixDot7="0000";
MTFTrixDot8="0000"; MTFIchimokuDot1="100M30"; MTFIchimokuDot2="100H1"; MTFIchimokuDot3="0000"; MTFIchimokuDot4="0000"; ADXLevel=30;
PrevCandleSameDirection=false; EntryCandleMaxATR=0; EntryMinATR=0; SRDistance=0; DailyPivotDistance=0; PsychLevelDistance=0; PriceTouchSRLevel=0;
MidPivots=false; PriceTouchDailyPivot=false; DailyPivotTouchPips=0; PriceTouchPsychLevel=0; MinLevelDistance=0; MinCloseDistance=0; IndicatorsExitPriority=0;
LevelsExitPriority=0; TrailingStopDisablesExits=false; OppositeSignalExit=false; ReverseSignal=false; Filters="----------------------------------------------------------------------";
Damiani_Volatmeter=true; ADX_3=true; Patterns="----------------------------------------------------------------------"; PinBar=0; EngulfingBar=0; DoubleTopBottom=0;
InsideBar=0; TrendlineBreak=0; OutsideBar=0; PreviousBars=3; Order_settings="----------------------------------------------------------------------"; MaxOrders=0;
TradesPerSession=0; MagicNumber=605020; TradeComment="THV"; HighLowSL=false; BarsBack=0; MinimumSLPips=0; StopLoss=54; StopLossType=0; VisibleSL=0;
TakeProfit1=22; TakeProfit1Type=0; TakeProfit2=47; TakeProfit2Type=0; TakeProfit3=83; TakeProfit3Type=0; TakeProfit4=0; TakeProfit4Type=0; VisibleTP=0;
BreakEven=0; BreakEvenType=0; LockProfit=0; LockProfitType=0; TrailingStop=22; TrailingStopType=0; TrailingStart=22; TrailingStartType=0; TrailingStep=2;
TrailingStepType=0; ADXMultiplier=0; Slippage=3; MaxSpread=0; CloseIfProfit=false; Hedge=false; MinOrdersDistance=0; NewHighLow=0; CandleTimeFrame="0";
ScreenShots=false; Alerts=0; AlertSound="alert.wav"; LongColour=MediumSeaGreen; ShortColour=IndianRed;
Trading_hours_settings="----------------------------------------------------------------------"; AutoGMTOffset=true; ManualGMTOffset=1; DSTOffset=true;
TradingSession1="07001530"; TradingSession2="00000000"; TradingSession3="00000000"; MondayOpenHour=""; FridayCloseHour=""; DailyCloseHour="";
DailyCloseTrades=3; NewsFilter=false; MinutesBeforeNews=10; MinutesAfterNews=10;
Money_management_settings="----------------------------------------------------------------------"; Lots=1; PartialClose1=35; PartialClose2=35; PartialClose3=30;
BreakEvenPartialClose=0; StartTrailingPartialClose=0; IndicatorTotalClose=false; MoneyManagement=false; LeveragePercent=0; LotPercent=0; StartProgression=0;
MaxProgression=0; CloseAllProfit=0; CloseAllLoss=0; CloseOneDirection=true; ATR_settings="----------------------------------------------------------------------"; ATRPeriod=14;
ADX_settings="----------------------------------------------------------------------"; ADXPeriod=14; Trix_settings="----------------------------------------------------------------------";
Trix_A_t3_period=20; Trix_B_t3_period_ac=35; Trix_hot=1.2; MTF_TrixHisto_settings="----------------------------------------------------------------------"; MTF_A_t3_period=20;
MTF_B_t3_period_ac=35; MTF_hot=1.2; ePeriod1Type=1; ePeriod2Type=0; ePeriod3Type=1; ePeriod4Type=1; ePeriod5Type=1; ePeriod6Type=1; ePeriod7Type=1;
ePeriod8Type=1; Damiani_settings="----------------------------------------------------------------------"; Vis_atr=13; Vis_std=20; Sed_atr=40; Sed_std=100; Threshold_level=1.3;
DVePeriod=0; ADX_3_Setting="----------------------------------------------------------------------"; ePeriod1=1; ePeriod2=5; ePeriod3=15;
Ichimoku_settings="----------------------------------------------------------------------"; Tenkan_sen=2; Kijun_sen=5;

Bars en test 1015054 Ticks modelés 20944824 Qualité du modelage 99.00%

Erreurs des
graphiques
désaccordés

0

Dépot initial 10000.00

Profit total
net

938.60 Profit brut 6934.90 Perte brute -5996.30

Facteur de
profit

1.16 Rémunération espérée 12.51

Chute
absolue

40.00 Chute maximal (%) 3312.80 (24.18%) Enfoncement relatif 24.18% (3312.80)

Total des
Trades

75 Positions SHORT (vente) gagnées % 42 (83.33%) Positions LONG (achat) gagnées % 33 (87.88%)

Profits des Trades (% du total) 64 (85.33%) Pertes des Trades (% du total) 11 (14.67%)

Le plus large gains par Trade 255.00 pertes par Trade -560.00

Average (moyenne) gains par Trade 108.36 pertes par Trade -545.12

Maximum gains consecutifs (profit en $) 22 (2770.50) pertes consecutives (perte en $) 5 (-2726.30)

Maximal Gains consecutifs (coups gagnants) 2770.50 (22) Pertes consecutives (coups perdants) -2726.30 (5)

Average (moyenne) gains consecutifs 8 Pertes consecutives 2

# Date exécution Transaction Ordre Volume Prix S/L (Stop/Perte) T/P (Prendre/profit) Profit Balance

1 2009.07.01 12:01 buy 1 1.00 1.40755 0.00000 0.00000

2 2009.07.01 12:14 close 1 0.40 1.40975 0.00000 0.00000 88.00 10088.00

3 2009.07.01 12:14 buy 2 0.60 1.40755 0.00000 0.00000

4 2009.07.01 12:15 close 2 0.60 1.40810 0.00000 0.00000 33.00 10121.00

5 2009.07.01 12:29 buy 3 1.00 1.41095 0.00000 0.00000

6 2009.07.01 12:59 close 3 0.40 1.41315 0.00000 0.00000 88.00 10209.00

7 2009.07.01 12:59 buy 4 0.60 1.41095 0.00000 0.00000

8 2009.07.01 13:25 close 4 0.30 1.41565 0.00000 0.00000 141.00 10350.00

9 2009.07.01 13:25 buy 5 0.30 1.41095 0.00000 0.00000

10 2009.07.01 13:35 close 5 0.30 1.41465 0.00000 0.00000 111.00 10461.00

11 2009.07.02 15:48 sell 6 1.00 1.39915 0.00000 0.00000
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12 2009.07.02 21:24 close 6 0.40 1.39695 0.00000 0.00000 88.00 10549.00

13 2009.07.02 21:24 sell 7 0.60 1.39915 0.00000 0.00000

14 2009.07.02 21:25 close 7 0.30 1.39435 0.00000 0.00000 144.00 10693.00

15 2009.07.02 21:25 sell 8 0.30 1.39915 0.00000 0.00000

16 2009.07.02 21:40 close 8 0.30 1.39560 0.00000 0.00000 106.50 10799.50

17 2009.07.28 11:50 sell 9 1.00 1.42380 0.00000 0.00000

18 2009.07.28 13:15 close 9 0.40 1.42160 0.00000 0.00000 88.00 10887.50

19 2009.07.28 13:15 sell 10 0.60 1.42380 0.00000 0.00000

20 2009.07.28 13:24 close 10 0.30 1.41910 0.00000 0.00000 141.00 11028.50

21 2009.07.28 13:24 sell 11 0.30 1.42380 0.00000 0.00000

22 2009.07.28 13:55 close 11 0.30 1.42080 0.00000 0.00000 90.00 11118.50

23 2009.08.18 15:32 buy 12 1.00 1.41360 0.00000 0.00000

24 2009.08.18 23:53 close 12 0.40 1.41580 0.00000 0.00000 88.00 11206.50

25 2009.08.18 23:53 buy 13 0.60 1.41360 0.00000 0.00000

26 2009.08.19 00:28 close 13 0.60 1.41495 0.00000 0.00000 80.40 11286.90

27 2009.08.20 11:14 sell 14 1.00 1.42120 0.00000 0.00000

28 2009.08.20 18:16 close 14 1.00 1.42665 0.00000 0.00000 -545.00 10741.90

29 2009.08.27 15:56 buy 15 1.00 1.42730 0.00000 0.00000

30 2009.08.27 18:12 close 15 0.40 1.42950 0.00000 0.00000 88.00 10829.90

31 2009.08.27 18:12 buy 16 0.60 1.42730 0.00000 0.00000

32 2009.08.27 18:15 close 16 0.30 1.43200 0.00000 0.00000 141.00 10970.90

33 2009.08.27 18:15 buy 17 0.30 1.42730 0.00000 0.00000

34 2009.08.27 18:16 close 17 0.30 1.43560 0.00000 0.00000 249.00 11219.90

35 2009.09.08 16:45 buy 18 1.00 1.45305 0.00000 0.00000

36 2009.09.08 20:59 close 18 1.00 1.44765 0.00000 0.00000 -540.00 10679.90

37 2009.09.09 09:11 buy 19 1.00 1.45110 0.00000 0.00000

38 2009.09.09 12:20 close 19 0.40 1.45330 0.00000 0.00000 88.00 10767.90

39 2009.09.09 12:20 buy 20 0.60 1.45110 0.00000 0.00000

40 2009.09.09 12:30 close 20 0.30 1.45580 0.00000 0.00000 141.00 10908.90

41 2009.09.09 12:30 buy 21 0.30 1.45110 0.00000 0.00000

42 2009.09.09 13:33 close 21 0.30 1.45615 0.00000 0.00000 151.50 11060.40

43 2009.09.17 11:19 sell 22 1.00 1.47130 0.00000 0.00000

44 2009.09.17 11:32 sell 23 1.00 1.47130 0.00000 0.00000

45 2009.09.17 13:15 close 23 0.40 1.46910 0.00000 0.00000 88.00 11148.40

46 2009.09.17 13:15 sell 24 0.60 1.47130 0.00000 0.00000

47 2009.09.17 13:15 close 22 0.40 1.46910 0.00000 0.00000 88.00 11236.40

48 2009.09.17 13:15 sell 25 0.60 1.47130 0.00000 0.00000

49 2009.09.17 13:35 close 25 0.60 1.47130 0.00000 0.00000 0.00 11236.40

50 2009.09.17 13:35 close 24 0.60 1.47130 0.00000 0.00000 0.00 11236.40

51 2009.09.22 10:05 buy 26 1.00 1.48165 0.00000 0.00000

52 2009.09.22 23:24 close 26 0.40 1.48385 0.00000 0.00000 88.00 11324.40

53 2009.09.22 23:24 buy 27 0.60 1.48165 0.00000 0.00000

54 2009.09.22 23:37 close 27 0.60 1.48180 0.00000 0.00000 9.00 11333.40

55 2009.09.25 12:19 sell 28 1.00 1.46610 0.00000 0.00000

56 2009.09.25 12:31 close 28 0.40 1.46390 0.00000 0.00000 88.00 11421.40

57 2009.09.25 12:31 sell 29 0.60 1.46610 0.00000 0.00000

58 2009.09.25 12:32 sell 30 1.00 1.46430 0.00000 0.00000

59 2009.09.25 12:49 close 29 0.60 1.46480 0.00000 0.00000 78.00 11499.40

60 2009.09.25 14:03 close 30 1.00 1.46970 0.00000 0.00000 -540.00 10959.40

61 2009.10.12 13:57 buy 31 1.00 1.48015 0.00000 0.00000

62 2009.10.13 10:17 close 31 0.40 1.48235 0.00000 0.00000 87.60 11047.00

63 2009.10.13 10:17 buy 32 0.60 1.48015 0.00000 0.00000

64 2009.10.13 11:02 close 32 0.30 1.48485 0.00000 0.00000 140.70 11187.70

65 2009.10.13 11:02 buy 33 0.30 1.48015 0.00000 0.00000

66 2009.10.13 11:26 close 33 0.30 1.48500 0.00000 0.00000 145.20 11332.90

67 2009.10.20 09:44 buy 34 1.00 1.49830 0.00000 0.00000

68 2009.10.20 14:17 close 34 1.00 1.49290 0.00000 0.00000 -540.00 10792.90

69 2009.10.27 12:27 sell 35 1.00 1.48590 0.00000 0.00000

70 2009.10.27 14:00 close 35 0.40 1.48360 0.00000 0.00000 92.00 10884.90

71 2009.10.27 14:00 sell 36 0.60 1.48590 0.00000 0.00000

72 2009.10.27 14:02 close 36 0.30 1.48120 0.00000 0.00000 141.00 11025.90

73 2009.10.27 14:02 sell 37 0.30 1.48590 0.00000 0.00000

74 2009.10.27 14:12 close 37 0.30 1.48120 0.00000 0.00000 141.00 11166.90

75 2009.10.27 16:29 sell 38 1.00 1.47950 0.00000 0.00000

76 2009.10.27 17:34 close 38 0.40 1.47730 0.00000 0.00000 88.00 11254.90

77 2009.10.27 17:34 sell 39 0.60 1.47950 0.00000 0.00000
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78 2009.10.27 18:13 close 39 0.60 1.47950 0.00000 0.00000 0.00 11254.90

79 2009.11.03 08:43 sell 40 1.00 1.47440 0.00000 0.00000

80 2009.11.03 09:30 close 40 0.40 1.47220 0.00000 0.00000 88.00 11342.90

81 2009.11.03 09:30 sell 41 0.60 1.47440 0.00000 0.00000

82 2009.11.03 09:53 sell 42 1.00 1.46990 0.00000 0.00000

83 2009.11.03 09:56 close 41 0.30 1.46960 0.00000 0.00000 144.00 11486.90

84 2009.11.03 09:56 sell 43 0.30 1.47440 0.00000 0.00000

85 2009.11.03 10:02 close 42 0.40 1.46770 0.00000 0.00000 88.00 11574.90

86 2009.11.03 10:02 sell 44 0.60 1.46990 0.00000 0.00000

87 2009.11.03 10:02 close 43 0.30 1.46610 0.00000 0.00000 249.00 11823.90

88 2009.11.03 10:07 close 44 0.30 1.46520 0.00000 0.00000 141.00 11964.90

89 2009.11.03 10:07 sell 45 0.30 1.46990 0.00000 0.00000

90 2009.11.03 12:06 close 45 0.30 1.46505 0.00000 0.00000 145.50 12110.40

91 2009.11.04 08:49 buy 46 1.00 1.47710 0.00000 0.00000

92 2009.11.04 12:09 buy 47 1.00 1.47760 0.00000 0.00000

93 2009.11.04 13:26 close 46 0.40 1.47930 0.00000 0.00000 88.00 12198.40

94 2009.11.04 13:26 buy 48 0.60 1.47710 0.00000 0.00000

95 2009.11.04 14:11 close 47 0.40 1.47980 0.00000 0.00000 88.00 12286.40

96 2009.11.04 14:11 buy 49 0.60 1.47760 0.00000 0.00000

97 2009.11.04 14:56 close 48 0.30 1.48180 0.00000 0.00000 141.00 12427.40

98 2009.11.04 14:56 buy 50 0.30 1.47710 0.00000 0.00000

99 2009.11.04 15:03 close 49 0.30 1.48230 0.00000 0.00000 141.00 12568.40

100 2009.11.04 15:03 buy 51 0.30 1.47760 0.00000 0.00000

101 2009.11.04 19:09 close 50 0.30 1.48540 0.00000 0.00000 249.00 12817.40

102 2009.11.04 19:09 close 51 0.30 1.48590 0.00000 0.00000 249.00 13066.40

103 2009.11.05 09:38 buy 52 1.00 1.48545 0.00000 0.00000

104 2009.11.05 12:38 close 52 0.40 1.48765 0.00000 0.00000 88.00 13154.40

105 2009.11.05 12:38 buy 53 0.60 1.48545 0.00000 0.00000

106 2009.11.05 13:43 close 53 0.30 1.49015 0.00000 0.00000 141.00 13295.40

107 2009.11.05 13:43 buy 54 0.30 1.48545 0.00000 0.00000

108 2009.11.05 13:51 close 54 0.30 1.48945 0.00000 0.00000 120.00 13415.40

109 2009.11.12 11:42 sell 55 1.00 1.49365 0.00000 0.00000

110 2009.11.12 12:31 close 55 0.40 1.49130 0.00000 0.00000 94.00 13509.40

111 2009.11.12 12:31 sell 56 0.60 1.49365 0.00000 0.00000

112 2009.11.12 13:10 close 56 0.60 1.49275 0.00000 0.00000 54.00 13563.40

113 2009.11.16 15:13 buy 57 1.00 1.49890 0.00000 0.00000

114 2009.11.16 17:15 close 57 1.00 1.49345 0.00000 0.00000 -545.00 13018.40

115 2009.11.18 09:32 buy 58 1.00 1.49370 0.00000 0.00000

116 2009.11.18 09:59 close 58 0.40 1.49590 0.00000 0.00000 88.00 13106.40

117 2009.11.18 09:59 buy 59 0.60 1.49370 0.00000 0.00000

118 2009.11.18 10:25 close 59 0.60 1.49370 0.00000 0.00000 0.00 13106.40

119 2009.11.19 12:19 sell 60 1.00 1.48450 0.00000 0.00000

120 2009.11.19 16:56 close 60 1.00 1.49010 0.00000 0.00000 -560.00 12546.40

121 2009.11.20 10:02 sell 61 1.00 1.48660 0.00000 0.00000

122 2009.11.20 12:05 close 61 0.40 1.48435 0.00000 0.00000 90.00 12636.40

123 2009.11.20 12:05 sell 62 0.60 1.48660 0.00000 0.00000

124 2009.11.20 12:08 close 62 0.30 1.48190 0.00000 0.00000 141.00 12777.40

125 2009.11.20 12:08 sell 63 0.30 1.48660 0.00000 0.00000

126 2009.11.20 12:55 close 63 0.30 1.48260 0.00000 0.00000 120.00 12897.40

127 2009.11.26 12:14 sell 64 1.00 1.50565 0.00000 0.00000

128 2009.11.26 14:45 close 64 0.40 1.50340 0.00000 0.00000 90.00 12987.40

129 2009.11.26 14:45 sell 65 0.60 1.50565 0.00000 0.00000

130 2009.11.26 15:47 close 65 0.30 1.50090 0.00000 0.00000 142.50 13129.90

131 2009.11.26 15:47 sell 66 0.30 1.50565 0.00000 0.00000

132 2009.11.26 16:15 close 66 0.30 1.49715 0.00000 0.00000 255.00 13384.90

133 2009.12.08 11:21 sell 67 1.00 1.48125 0.00000 0.00000

134 2009.12.08 12:02 close 67 0.40 1.47905 0.00000 0.00000 88.00 13472.90

135 2009.12.08 12:02 sell 68 0.60 1.48125 0.00000 0.00000

136 2009.12.08 12:16 close 68 0.60 1.48010 0.00000 0.00000 69.00 13541.90

137 2009.12.09 12:51 sell 69 1.00 1.47220 0.00000 0.00000

138 2009.12.09 13:14 close 69 1.00 1.47760 0.00000 0.00000 -540.00 13001.90

139 2009.12.10 08:02 sell 70 1.00 1.46930 0.00000 0.00000

140 2009.12.10 11:01 close 70 1.00 1.47475 0.00000 0.00000 -545.00 12456.90

141 2009.12.11 09:39 buy 71 1.00 1.47700 0.00000 0.00000

142 2009.12.11 13:57 close 71 1.00 1.47160 0.00000 0.00000 -540.00 11916.90

143 2009.12.15 16:29 sell 72 1.00 1.45225 0.00000 0.00000
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144 2009.12.16 12:02 close 72 1.00 1.45775 0.00000 0.00000 -551.30 11365.60

145 2009.12.16 13:40 sell 73 1.00 1.45380 0.00000 0.00000

146 2009.12.16 15:05 close 73 1.00 1.45930 0.00000 0.00000 -550.00 10815.60

147 2009.12.17 10:41 sell 74 1.00 1.43360 0.00000 0.00000

148 2009.12.17 17:06 close 74 0.40 1.43135 0.00000 0.00000 90.00 10905.60

149 2009.12.17 17:06 sell 75 0.60 1.43360 0.00000 0.00000

150 2009.12.17 17:59 close 75 0.60 1.43305 0.00000 0.00000 33.00 10938.60
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