11/23/2015 Strategy Tester: Humble with a little test

Strategy Tester Report

Humble with a little test
OANDA-GMT-5 Practice (Build 910)

Symbol EURUSD (EUR/USD)
Period Daily (D1) 2008.10.26 00:00 - 2015.09.08 00:00 (2008.10.25 - 2015.09.09)
Model Every tick (the most precise method based on all available least timeframes)
Bars in test 3144 Ticks modelled 2369684 Modelling quality n/a
Mismatched charts errors 1770
Initial deposit 10000.00 Spread Current (16)
Total net profit 7945.21 Gross profit 16667.52 Gross loss -8722.31
Profit factor 1.91 Expected payoff 31.04
Absolute drawdown 69.02 Maximal drawdown 826.48 (6.72%) Relative drawdown 6.72% (826.48)
Total trades 256 Short positions (won %) 124 (39.52%) Long positions (won %) 132 (47.73%)
Profit trades (% of total) 112 (43.75%) Loss trades (% of total) 144 (56.25%)
Largest profit trade 548.46 loss trade -265.92
Average profit trade 148.82 loss trade -60.57
Maximum consecutive wins (profit in money) 4 (218.60) consecutive losses (loss in money) 9 (-511.94)
Maximal consecutive profit (count of wins) 779.12 (2) consecutive loss (count of losses) -511.94 (9)
Average consecutive wins 2 consecutive losses 2
Ealancs /[ Every tick (the most precise method based on zll availzble least timeframes to generate sach tick] / n/a 17897
15824
13750
11676
9603
O A
{.!l”””ll 23 3 44 B4 [+ 7a 86 £ 106 118 125 139 150 161 171 182 193 203 214 224 235 46 256
# Time Type Order Size Price S/L T/P Profit Balance
1 2008.10.26 22:34 sell 1 0.17 1.25799 0.00000 0.00000
2 2008.10.27 07:49 close 1 0.17 1.24516 0.00000 0.00000 218.11 10218.11
3 2008.10.28 00:02 sell 2 0.17 1.24675 0.00000 0.00000
4 2008.10.28 06:30 close 2 0.17 1.25386 0.00000 0.00000 -120.87 10097.24
5 2008.12.11 00:00 buy 3 0.17 1.30416 0.00000 0.00000
6 2008.12.11 17:35 close 3 0.17 1.33470 0.00000 0.00000 519.18 10616.42
7 2008.12.12 00:00 buy 4 0.18 1.33291 0.00000 0.00000
8 2008.12.12 08:30 close 4 0.18 1.32835 0.00000 0.00000 -82.08 10534.34
9 2008.12.15 00:00 buy 5 0.18 1.34421 0.00000 0.00000
10 2008.12.16 00:00 close 5 0.18 1.37260 0.00000 0.00000 511.02 11045.36
11 2008.12.16 00:00 buy 6 0.18 1.36956 0.00000 0.00000
12 2008.12.16 11:00 close 6 0.18 1.36410 0.00000 0.00000 -98.28 10947.08
13 2008.12.17 00:00 buy 7 0.18 1.40616 0.00000 0.00000
14 2008.12.17 15:04 close 7 0.18 1.43663 0.00000 0.00000 548.46 11495.54
15 2009.01.20 00:00 sell 8 0.19 1.30300 0.00000 0.00000
16 2009.01.20 14:45 close 8 0.19 1.29086 0.00000 0.00000 230.66 11726.20
17 2009.02.05 00:00 sell 9 0.20 1.28545 0.00000 0.00000
18 2009.02.05 00:00 close 9 0.20 1.28561 0.00000 0.00000 -3.20 11723.00
19 2009.03.04 00:00 sell 10 0.20 1.25320 0.00000 0.00000
20 2009.03.04 13:30 close 10 0.20 1.25541 0.00000 0.00000 -44.20 11678.80
21 2009.03.17 01:30 buy 1 0.20 1.30076 0.00000 0.00000
22 2009.03.17 10:00 close 11 0.20 1.30045 0.00000 0.00000 -6.20 11672.60
23 2009.03.19 00:27 buy 12 0.20 1.34501 0.00000 0.00000
24 2009.03.20 00:00 close 12 0.20 1.36580 0.00000 0.00000 415.80 12088.40
25 2009.03.23 00:00 buy 13 0.20 1.36276 0.00000 0.00000
26 2009.03.23 12:30 close 13 0.20 1.35805 0.00000 0.00000 -94.20 11994.20
27 2009.04.21 03:28 sell 14 0.20 1.29400 0.00000 0.00000
28 2009.04.21 06:00 close 14 0.20 1.29471 0.00000 0.00000 -14.20 11980.00
29 2009.05.03 21:00 buy 15 0.20 1.32732 0.00000 0.00000
30 2009.05.04 00:00 close 15 0.20 1.33215 0.00000 0.00000 96.60 12076.60
31 2009.05.04 00:00 buy 16 0.20 1.32891 0.00000 0.00000
32 2009.05.04 10:00 close 16 0.20 1.32645 0.00000 0.00000 -49.20 12027.40
33 2009.05.05 04:02 buy 17 0.20 1.33666 0.00000 0.00000
34 2009.05.05 07:00 close 17 0.20 1.33405 0.00000 0.00000 -52.20 11975.20
35 2009.05.10 21:00 buy 18 0.20 1.36472 0.00000 0.00000
36 2009.05.11 00:00 close 18 0.20 1.36555 0.00000 0.00000 16.60 11991.80
37 2009.05.13 00:00 buy 19 0.20 1.36831 0.00000 0.00000
38 2009.05.13 11:30 close 19 0.20 1.36440 0.00000 0.00000 -78.20 11913.60
39 2009.05.21 00:00 buy 20 0.20 1.37831 0.00000 0.00000
40 2009.05.21 13:00 close 20 0.20 1.37350 0.00000 0.00000 -96.20 11817.40
41 2009.05.31 21:47 buy 21 0.20 1.41267 0.00000 0.00000
42 2009.06.01 00:00 close 21 0.20 1.41435 0.00000 0.00000 33.60 11851.00
43 2009.06.03 00:00 buy 22 0.20 1.42901 0.00000 0.00000
44 2009.06.03 09:00 close 22 0.20 1.42220 0.00000 0.00000 -136.20 11714.80
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2011.09.26 11:30
2011.10.04 01:04
2011.10.04 15:00
2011.10.27 01:45
2011.10.28 00:00
2011.10.28 03:34
2011.10.28 13:30
2011.11.10 01:32
2011.11.10 11:01
2011.11.15 00:00
2011.11.15 16:32
2011.11.18 02:19
2011.11.18 04:00
2011.11.24 02:20
2011.11.24 07:30
2011.12.13 03:42
2011.12.13 12:00
2011.12.14 00:14
2011.12.15 00:00
2012.01.06 00:00
2012.01.08 22:00
2012.01.15 22:01
2012.01.15 22:01
2012.01.29 22:22
2012.01.30 07:00
2012.02.08 15:41
2012.02.08 23:00
2012.02.24 05:58
2012.02.26 22:00
2012.02.29 00:00
2012.02.29 11:00
2012.03.14 00:00
2012.03.15 00:00
2012.03.27 04:14
2012.03.27 14:00
2012.04.06 05:48
2012.04.06 13:00
2012.04.09 00:30
2012.04.09 10:30
2012.04.29 21:00
2012.04.30 00:00
2012.05.09 00:00
2012.05.10 00:00
2012.05.16 00:00
2012.05.16 14:00
2012.05.18 00:00
2012.05.18 11:30
2012.05.23 01:38
2012.05.23 16:28
2012.05.30 00:00
2012.05.31 00:00
2012.05.31 00:00
2012.05.31 07:30
2012.06.26 00:04
2012.06.26 00:30
2012.07.06 00:00
2012.07.06 16:02
2012.07.10 03:00
2012.07.10 09:30
2012.07.11 00:00
2012.07.11 07:31
2012.07.25 03:33
2012.07.25 07:30
2012.08.16 00:00
2012.08.16 13:00
2012.08.17 04:32
2012.08.17 14:00
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Strategy Tester: Humble with a little test
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1.45137
1.45103
1.44967
1.40723
1.41768
1.39157
1.37930
1.35860
1.35842
1.35720
1.34342
1.34242
1.35350
1.32004
1.32691
1.39638
1.41670
1.41628
1.41427
1.35421
1.35787
1.36189
1.34996
1.34833
1.34936
1.33709
1.33855
1.32032
1.32106
1.30367
1.29894
1.27937
1.26939
1.26440
1.26456
1.32114
1.31508
1.32398
1.32505
1.33656
1.34595
1.34795
1.34417
1.30792
1.30364
1.33488
1.33382
1.30718
1.31026
1.30634
1.30769
1.32366
1.32462
1.29938
1.29426
1.27341
1.27567
1.26940
1.27136
1.26732
1.25504
1.24778
1.23718
1.23729
1.24081
1.25109
1.25160
1.23935
1.22701
1.22910
1.23197
1.22556
1.22757
1.20768
1.21097
1.22880
1.23263
1.23430
1.23238
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57.50

-32.64

-240.35

282.21

4.32

330.72

-265.92

-164.88

467.36

-48.24

-87.84

286.32

-24.72

-35.04

-17.76

113.52

239.52

-4.00

-151.50

26.75

234.75

-94.50

107.00

-26.50

-77.00

-33.75

24.00

128.00

-56.50

-49.00

307.00

265.00

-88.00

-13.26

320.84

-74.62

-52.26

-85.54

-99.58

-49.92

13947.27

13914.63

13674.28

13956.49

13960.81

14291.53

14025.61

13860.73

14328.09

14279.85

14192.01

14478.33

14453.61

14418.57

14400.81

14514.33

14753.85

14749.85

14598.35

14625.10

14859.85

14765.35

14872.35

14845.85

14768.85

14735.10

14759.10

14887.10

14830.60

14781.60

15088.60

15353.60

15265.60

15252.34

15573.18

15498.56

15446.30
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15261.18

15211.26
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2012.08.22 06:05
2012.08.22 11:30
2012.09.04 00:00
2012.09.04 11:31
2012.09.06 00:00
2012.09.06 14:00
2012.09.09 22:39
2012.09.10 12:30
2012.09.12 00:00
2012.09.13 00:00
2012.09.14 00:00
2012.09.16 21:00
2012.09.16 21:00
2012.09.17 00:00
2012.11.04 22:06
2012.11.06 00:00
2012.11.06 00:00
2012.11.06 12:00
2012.11.08 00:00
2012.11.09 03:00
2012.11.11 22:47
2012.11.12 03:30
2012.11.27 00:04
2012.11.27 10:00
2012.12.05 00:00
2012.12.05 11:30
2012.12.16 22:00
2012.12.19 00:00
2012.12.19 00:00
2012.12.19 19:01
2013.01.18 00:00
2013.01.18 10:00
2013.01.27 22:06
2013.01.28 00:00
2013.01.30 06:13
2013.01.31 00:00
2013.01.31 01:42
2013.01.31 10:30
2013.02.21 00:00
2013.02.22 00:00
2013.02.26 00:00
2013.02.27 00:00
2013.03.20 01:04
2013.03.20 08:00
2013.03.28 02:14
2013.03.28 06:30
2013.04.01 00:00
2013.04.01 09:00
2013.04.12 00:11
2013.04.12 07:30
2013.04.17 06:08
2013.04.17 11:00
2013.05.09 00:34
2013.05.09 10:00
2013.05.15 00:19
2013.05.16 00:00
2013.05.19 21:49
2013.05.20 00:00
2013.06.04 06:36
2013.06.05 00:00
2013.06.07 00:00
2013.06.07 13:30
2013.06.11 00:00
2013.06.12 00:00
2013.06.13 00:00
2013.06.13 10:30
2013.07.05 00:34
2013.07.07 21:00
2013.07.10 00:04
2013.07.10 08:30
2013.07.23 00:00
2013.07.23 10:00
2013.07.26 00:00
2013.07.26 13:00
2013.08.08 01:48
2013.08.09 00:00
2013.08.09 00:31
2013.08.09 11:31
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Strategy Tester: Humble with a little test
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1.24567
1.24461
1.25891
1.25875
1.26015
1.25791
1.28033
1.27802
1.28531
1.29221
1.30196
1.31239
1.31196
1.31258
1.28223
1.27864
1.28020
1.28077
1.27556
1.27704
1.27179
1.27263
1.29829
1.29579
1.31004
1.30923
1.31770
1.32486
1.32307
1.32422
1.33760
1.33541
1.34568
1.34588
1.34850
1.35680
1.35654
1.35601
1.32729
1.32138
1.30677
1.30654
1.28725
1.29058
1.27869
1.27913
1.28055
1.28119
1.31086
1.30677
1.31676
1.31353
1.31608
1.31411
1.29388
1.28709
1.28474
1.28440
1.30536
1.30894
1.32426
1.32113
1.32544
1.33113
1.33475
1.33319
1.29013
1.28220
1.27813
1.28157
1.31908
1.31756
1.32746
1.32608
1.33334
1.33804
1.33775
1.33763
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-27.56

4.16

-58.24

-60.06

172.50

271.18

16.12

93.34

-14.82

-38.48

-21.84

-65.00

-21.06

186.16

29.90

-56.94

5.20

215.80

-14.31

159.57

6.21

-89.91

-11.88

-17.28

-110.43

-87.21

-51.22

176.54

9.18

96.66

-84.51

153.63

-42.12

214.11

-92.88

-41.04

-37.26

126.90

-3.24

15183.70

15179.54

15121.30

15061.24

15233.74

15504.92

15521.04

15614.38

15599.56

15561.08

15539.24

15474.24

15453.18

15639.34

15669.24

15612.30

15617.50

15833.30

15818.99

15978.56

15984.77

15894.86

15882.98

15865.70

15755.27

15668.06

15616.84

15793.38

15802.56

15899.22

15814.71

15968.34

15926.22

16140.33

16047.45

16006.41

15969.15

16096.05

16092.81

5/7



11/23/2015
359
360
361
362
363
364
365
366
367
368
369
370
371
372
373
374
375
376
377
378
379
380
381
382
383
384
385
386
387
388
389
390
391
392
393
394
395
396
397
398
399
400
401
402
403
404
405
406
407
408
409
410
411
412
413
414
415
416
417
418
419
420
421
422
423
424
425
426
427
428
429
430
431
432
433
434
435
436
437

2013.08.21 00:02
2013.08.21 07:30
2013.09.03 04:34
2013.09.04 00:00
2013.09.04 00:00
2013.09.04 09:30
2013.09.06 03:04
2013.09.06 14:00
2013.09.19 00:00
2013.09.20 00:00
2013.10.03 00:00
2013.10.04 00:00
2013.10.23 00:00
2013.10.23 08:30
2013.10.25 00:00
2013.10.25 00:30
2013.11.08 00:43
2013.11.08 11:30
2013.11.29 00:00
2013.11.29 15:00
2013.12.06 05:11
2013.12.08 22:00
2013.12.10 00:00
2013.12.11 00:00
2013.12.12 00:00
2013.12.12 10:01
2013.12.31 02:49
2013.12.31 07:00
2014.01.09 03:11
2014.01.09 07:00
2014.01.19 22:00
2014.01.20 00:00
2014.02.14 00:03
2014.02.16 22:00
2014.02.19 03:57
2014.02.19 10:00
2014.03.02 22:00
2014.03.03 00:00
2014.03.07 13:59
2014.03.09 21:00
2014.03.13 00:00
2014.03.13 17:00
2014.04.04 00:00
2014.04.06 21:00
2014.04.29 00:00
2014.04.29 12:30
2014.05.01 00:06
2014.05.01 15:00
2014.05.07 05:56
2014.05.07 06:00
2014.05.13 00:41
2014.05.13 07:00
2014.05.14 04:04
2014.05.14 05:00
2014.05.29 03:18
2014.05.29 04:02
2014.06.15 21:00
2014.06.16 05:00
2014.07.01 05:44
2014.07.01 15:00
2014.07.11 03:30
2014.07.11 03:30
2014.07.16 00:00
2014.07.17 00:00
2014.07.23 00:02
2014.07.23 12:00
2014.07.27 23:00
2014.07.28 00:00
2014.08.06 00:00
2014.08.06 00:00
2014.08.08 00:00
2014.08.08 06:30
2014.08.21 00:00
2014.08.21 10:00
2014.08.24 21:00
2014.08.26 03:32
2014.08.27 00:00
2014.08.27 08:00
2014.08.31 21:09
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Strategy Tester: Humble with a little test
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1.35382
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-70.74

69.93

-6.21

-102.60

84.51

-57.51

-31.05

-33.48

-7.29

133.65

46.98

-46.17

-18.90

-32.40

25.11

61.56

-32.94

18.09

57.51

-32.94

50.76

-110.70

-3.78

-7.29

-1.08

-0.27

-0.81

-11.34

-7.56

107.73

-13.77

7.02

-37.53

-19.44

-23.76

-47.79

16022.07

16092.00

16085.79

15983.19

16028.01

16112.52

16055.01

16023.96
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15983.19

16116.84

16163.82

16117.65

16098.75

16066.35
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16153.02

16120.08

16138.17
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2014.09.08 00:00
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2015.08.05 00:00
2015.08.05 13:30
2015.08.13 01:59
2015.08.13 03:30
2015.08.21 00:00
2015.08.23 21:00
2015.08.25 01:57
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Strategy Tester: Humble with a little test
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29.97

-114.21

-4.59

-66.69

28.35

-71.82

32.13

69.39

-159.03

-19.44

154.17

-54.27

146.88

352.62

-66.64

306.04

142.24

-187.60

333.20

360.76

-259.55

203.29

-3.48

435.00

291.30

-192.60

-70.20

-115.50

17.70

37.50

-140.10

-1.50

129.60

33.30

-58.20

-17.40

393.60

16.50

16064.46

15950.25

15945.66

15878.97

15907.32

15835.50

15867.63

15937.02

15777.99

15758.55

15912.72

15858.45

16005.33

16357.95

16291.31

16597.35

16739.59

16551.99

16885.19

17245.95

16986.40

17189.69

17186.21

17621.21

17912.51

17719.91

17649.71

17534.21

17551.91

17589.41

17449.31

17447.81

17577.41

17610.71

17552.51

17535.11

17928.71

17945.21
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