Strategy Tester Report
strSidusRev2
InterbankFX-Demo Accounts (Build 211)
	Symbol
	USDJPY (US Dollar vs Japanese Yen)

	Period
	1 Hour (H1) 2007.09.02 22:00 - 2007.11.20 23:00 (2007.09.01 - 2007.11.21)

	Model
	Every tick (the most precise method based on all available least timeframes)

	Parameters
	RVI_Filter=true; Lots=0.1; TP=0; SL=0; TS=1000; Period_Short=18; Period_Long=28; 

	
	
	
	
	

	Bars in test
	2359
	Ticks modelled
	462012
	Modelling quality
	90.00%

	Mismatched charts errors
	0
	
	
	
	

	

	Initial deposit
	10000.00
	
	
	
	

	Total net profit
	341.23
	Gross profit
	893.32
	Gross loss
	-552.09

	Profit factor
	1.62
	Expected payoff
	11.01
	
	

	Absolute drawdown
	179.08
	Maximal drawdown
	265.37 (2.63%)
	Relative drawdown
	2.63% (265.37)

	

	Total trades
	31
	Short positions (won %)
	15 (20.00%)
	Long positions (won %)
	16 (31.25%)

	
	Profit trades (% of total)
	8 (25.81%)
	Loss trades (% of total)
	23 (74.19%)

	Largest
	profit trade
	320.69
	loss trade
	-66.61

	Average
	profit trade
	111.66
	loss trade
	-24.00

	Maximum
	consecutive wins (profit in money)
	2 (329.06)
	consecutive losses (loss in money)
	7 (-96.32)

	Maximal
	consecutive profit (count of wins)
	329.06 (2)
	consecutive loss (count of losses)
	-129.29 (6)

	Average
	consecutive wins
	1
	consecutive losses
	3
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	#
	Time
	Type
	Order
	Size
	Price
	S / L
	T / P
	Profit
	Balance

	1
	2007.09.03 06:00
	buy
	1
	0.10
	116.12
	0.00
	0.00
	

	2
	2007.09.03 07:00
	close
	1
	0.10
	115.85
	0.00
	0.00
	-23.31
	9976.69

	3
	2007.09.03 08:00
	buy
	2
	0.10
	116.02
	0.00
	0.00
	

	4
	2007.09.03 13:00
	close
	2
	0.10
	115.73
	0.00
	0.00
	-25.06
	9951.63

	5
	2007.09.03 13:00
	sell
	3
	0.10
	115.73
	0.00
	0.00
	

	6
	2007.09.04 17:00
	close
	3
	0.10
	116.15
	0.00
	0.00
	-37.53
	9914.10

	7
	2007.09.04 17:00
	buy
	4
	0.10
	116.15
	0.00
	0.00
	

	8
	2007.09.05 11:00
	close
	4
	0.10
	115.66
	0.00
	0.00
	-41.18
	9872.92

	9
	2007.09.11 14:00
	buy
	5
	0.10
	113.86
	0.00
	0.00
	

	10
	2007.09.17 16:00
	close
	5
	0.10
	114.93
	0.00
	0.00
	100.24
	9973.16

	11
	2007.09.17 17:00
	buy
	6
	0.10
	115.16
	0.00
	0.00
	

	12
	2007.09.18 02:00
	close
	6
	0.10
	114.92
	0.00
	0.00
	-19.69
	9953.47

	13
	2007.09.18 02:00
	sell
	7
	0.10
	114.92
	0.00
	0.00
	

	14
	2007.09.18 12:00
	close
	7
	0.10
	115.23
	0.00
	0.00
	-26.90
	9926.57

	15
	2007.09.18 12:00
	buy
	8
	0.10
	115.23
	0.00
	0.00
	

	16
	2007.09.20 09:00
	close
	8
	0.10
	115.50
	0.00
	0.00
	28.14
	9954.71

	17
	2007.09.20 09:00
	sell
	9
	0.10
	115.50
	0.00
	0.00
	

	18
	2007.09.21 13:00
	close
	9
	0.10
	115.82
	0.00
	0.00
	-29.00
	9925.71

	19
	2007.09.21 13:00
	buy
	10
	0.10
	115.82
	0.00
	0.00
	

	20
	2007.09.24 05:01
	close
	10
	0.10
	115.04
	0.00
	0.00
	-66.61
	9859.10

	21
	2007.09.26 04:00
	buy
	11
	0.10
	114.97
	0.00
	0.00
	

	22
	2007.09.28 04:00
	close
	11
	0.10
	115.24
	0.00
	0.00
	28.19
	9887.29

	23
	2007.09.28 04:00
	sell
	12
	0.10
	115.24
	0.00
	0.00
	

	24
	2007.10.01 10:00
	close
	12
	0.10
	115.63
	0.00
	0.00
	-35.10
	9852.19

	25
	2007.10.01 10:00
	buy
	13
	0.10
	115.63
	0.00
	0.00
	

	26
	2007.10.09 15:00
	close
	13
	0.10
	116.96
	0.00
	0.00
	123.23
	9975.42

	27
	2007.10.09 15:00
	sell
	14
	0.10
	116.96
	0.00
	0.00
	

	28
	2007.10.10 06:01
	close
	14
	0.10
	117.30
	0.00
	0.00
	-30.36
	9945.06

	29
	2007.10.10 06:01
	buy
	15
	0.10
	117.30
	0.00
	0.00
	

	30
	2007.10.11 00:00
	close
	15
	0.10
	117.12
	0.00
	0.00
	-11.80
	9933.26

	31
	2007.10.11 00:00
	sell
	16
	0.10
	117.12
	0.00
	0.00
	

	32
	2007.10.11 05:00
	close
	16
	0.10
	117.39
	0.00
	0.00
	-23.00
	9910.26

	33
	2007.10.11 05:00
	buy
	17
	0.10
	117.39
	0.00
	0.00
	

	34
	2007.10.12 06:00
	close
	17
	0.10
	117.19
	0.00
	0.00
	-15.88
	9894.38

	35
	2007.10.12 06:00
	sell
	18
	0.10
	117.19
	0.00
	0.00
	

	36
	2007.10.12 11:00
	close
	18
	0.10
	117.48
	0.00
	0.00
	-24.69
	9869.69

	37
	2007.10.12 11:00
	buy
	19
	0.10
	117.48
	0.00
	0.00
	

	38
	2007.10.15 19:00
	close
	19
	0.10
	117.19
	0.00
	0.00
	-23.56
	9846.13

	39
	2007.10.15 19:00
	sell
	20
	0.10
	117.19
	0.00
	0.00
	

	40
	2007.10.23 10:00
	close
	20
	0.10
	114.44
	0.00
	0.00
	229.34
	10075.47

	41
	2007.10.23 10:00
	buy
	21
	0.10
	114.44
	0.00
	0.00
	

	42
	2007.10.24 09:00
	close
	21
	0.10
	114.36
	0.00
	0.00
	-5.81
	10069.66

	43
	2007.10.24 09:00
	sell
	22
	0.10
	114.36
	0.00
	0.00
	

	44
	2007.10.26 06:00
	close
	22
	0.10
	114.30
	0.00
	0.00
	-0.23
	10069.43

	45
	2007.10.26 06:00
	buy
	23
	0.10
	114.30
	0.00
	0.00
	

	46
	2007.10.29 01:00
	close
	23
	0.10
	114.13
	0.00
	0.00
	-13.71
	10055.72

	47
	2007.10.29 01:00
	sell
	24
	0.10
	114.13
	0.00
	0.00
	

	48
	2007.10.29 11:00
	close
	24
	0.10
	114.52
	0.00
	0.00
	-34.06
	10021.66

	49
	2007.11.01 18:00
	sell
	25
	0.10
	114.78
	0.00
	0.00
	

	50
	2007.11.06 09:00
	close
	25
	0.10
	114.76
	0.00
	0.00
	-2.37
	10019.29

	51
	2007.11.06 09:00
	buy
	26
	0.10
	114.76
	0.00
	0.00
	

	52
	2007.11.06 18:00
	close
	26
	0.10
	114.51
	0.00
	0.00
	-21.83
	9997.46

	53
	2007.11.06 18:00
	sell
	27
	0.10
	114.51
	0.00
	0.00
	

	54
	2007.11.06 21:00
	close
	27
	0.10
	114.72
	0.00
	0.00
	-18.31
	9979.15

	55
	2007.11.07 04:00
	sell
	28
	0.10
	114.31
	0.00
	0.00
	

	56
	2007.11.13 20:00
	close
	28
	0.10
	110.67
	0.00
	0.00
	320.69
	10299.84

	57
	2007.11.13 20:00
	buy
	29
	0.10
	110.67
	0.00
	0.00
	

	58
	2007.11.15 12:00
	close
	29
	0.10
	110.71
	0.00
	0.00
	8.37
	10308.21

	59
	2007.11.15 12:00
	sell
	30
	0.10
	110.71
	0.00
	0.00
	

	60
	2007.11.16 21:00
	close
	30
	0.10
	110.94
	0.00
	0.00
	-22.10
	10286.11

	61
	2007.11.19 10:00
	sell
	31
	0.10
	110.38
	0.00
	0.00
	

	62
	2007.11.20 23:59
	close at stop
	31
	0.10
	109.76
	0.00
	0.00
	55.12
	10341.23


