Strategy Tester Report
ThreeMACTross

FXCM-USDReal08 (Build 1031)

Symbol UsQil (US Oil)

Period 4 Hours (H4) 2016.01.04 01:00 - 2016.12.30 20:00 (2016.01.01 - 2016.12.31)

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

Comment0="- Three MA indicators settings -"; MA_Period1=5; MA_Period2=20; MA_Period3=>50; two_ma_diff=5; Comment1="- Automatic Risk Management -";

Parameters Auto_Risk_Percent=2; Auto_Max_Risk_in_TotaI_Orders=}O; Manual_Lots=0.01; ManuaI_Maximum_Lots=5_;_ Comment2="- Tra_lde settings , slip=3; IsAutoStopLoss=true;
MaxBarsToCheckStop=3; TPTimesStopLoss=15; TakeProfit=50000; PROFIT=5000; Stoploss=5000; UseTrailingStop=false; TrailStart=10; TrailStop=10; MaxTrades=1;
Wait_Mins_For_Next_Trade=0;

Bars in test 2469 Ticks modelled 4502495 Modelling quality n/a

Mismatched

charts 559

errors

(Ijrggg'sw 100000.00 Spread Current (50)

'[I)'ch(t)?iltnet 2685.84 Gross profit 6147.44 Gross loss -3461.60

Profit factor 1.78 Expected payoff 134.29

Absolute 20.00 Maximal drawdown 3446.87 (3.29%) Relative drawdown 3.29% (3446.87)

drawdown

Total trades 20 Short positions (won %) 7 (42.86%) Long positions (won %) 13 (61.54%)
Profit trades (% of total) 11 (55.00%) Loss trades (% of total) 9 (45.00%)

Largest profit trade 2701.60 loss trade -623.20
Average profit trade 558.86 loss trade -384.62
Maximum consecutive wins (profit in money) 5(2410.59) consecutive losses (loss in money) 4 (-1747.80)
Maximal consecutive profit (count of wins) 2701.60 (1) consecutive loss (count of losses) -1747.80 (4)
Average consecutive wins 2 consecutive losses 2
Bzlzncs [ Equity | Every tick (the most precise method based on zll availzble least timeframes to generate each tick] / n/a 103344
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# Time Type Order Size Price S/L T/P Profit Balance
1 2016.01.05 14:46 sell 1 40.00 36.634 0.000 0.000
2 2016.01.05 14:46 modify 1 40.00 36.634 37.334 26.134
3 2016.01.07 13:00 modify 1 40.00 36.634 36.513 26.134
4 2016.01.22 01:00 close 1 40.00 29.880 36.513 26.134 2701.60 102701.60
5 2016.01.22 21:00 buy 2 41.00 31.980 0.000 0.000
6 2016.01.22 21:00 modify 2 41.00 31.980 30.460 54.780
7 2016.01.25 19:36 s/l 2 41.00 30.460 30.460 54.780 -623.20 102078.40
8 2016.02.02 21:00 sell 3 41.00 29.940 0.000 0.000
9 2016.02.02 21:00 modify 3 41.00 29.940 31.300 9.540
10 2016.02.03 18:58 s/l 3 41.00 31.300 31.300 9.540 -557.60 101520.80
11 2016.02.04 13:00 buy 4 41.00 32.570 0.000 0.000
12 2016.02.04 13:00 modify 4 41.00 32.570 31.870 43.070
13 2016.02.04 13:18 s/l 4 41.00 31.870 31.870 43.070 -287.00 101233.80
14 2016.02.04 13:38 buy 5 40.00 32.041 0.000 0.000
15 2016.02.04 13:38 modify 5 40.00 32.041 31.341 42.541
16 2016.02.05 15:27 s/l 5 40.00 31.341 31.341 42.541 -280.00 100953.80
17 2016.02.17 13:00 buy 6 40.00 29.760 0.000 0.000
18 2016.02.17 13:00 modify 6 40.00 29.760 28.660 46.260
19 2016.02.19 21:00 close 6 40.00 29.860 28.660 46.260 40.00 100993.80
20 2016.03.17 01:00 buy 7 40.00 38.615 0.000 0.000
21 2016.03.17 01:00 modify 7 40.00 38.615 36.710 67.190
22 2016.03.22 05:00 modify 7 40.00 38.615 38.736 67.190
23 2016.03.23 21:00 close 7 40.00 40.094 38.736 67.190 591.60 101585.40
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