	Symbol
	USDCHFm (US Dollar vs Swiss Franc)

	Period
	1 Hour (H1) 2005.10.24 16:00 - 2005.11.29 00:00

	Model
	Every tick (based on all available least timeframes with fractal interpolation of every tick)

	Parameters
	

	
	
	
	
	

	Bars in test
	712
	Ticks modelled
	68622
	Modelling quality
	80.97%

	

	Initial deposit
	10000.00
	
	
	
	

	Total net profit
	4433.89
	Gross profit
	5527.85
	Gross loss
	-1093.96

	Profit factor
	5.05
	Expected payoff
	201.54
	
	

	Absolute drawdown
	0.00
	Maximal drawdown (%)
	305.18 (2.4%)
	
	

	

	Total trades
	22
	Short positions (won %)
	11 (72.73%)
	Long positions (won %)
	11 (90.91%)

	
	Profit trades (% of total)
	18 (81.82%)
	Loss trades (% of total)
	4 (18.18%)

	Largest
	profit trade
	313.77
	loss trade
	-305.18

	Average
	profit trade
	307.10
	loss trade
	-273.49

	Maximum
	consecutive wins (profit in money)
	8 (2490.13)
	consecutive losses (loss in money)
	1 (-305.18)

	Maximal
	consecutive profit (count of wins)
	2490.13 (8)
	consecutive loss (count of losses)
	-305.18 (1)

	Average
	consecutive wins
	4
	consecutive losses
	1
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	#
	Time
	Type
	Order
	Lots
	Price
	S / L
	T / P
	Profit
	Balance

	1
	2005.10.25 05:00
	buy
	1
	10.00
	1.2893
	1.2853
	1.2933
	

	2
	2005.10.25 07:08
	t/p
	1
	10.00
	1.2933
	1.2853
	1.2933
	309.21
	10309.21

	3
	2005.10.25 10:00
	sell
	2
	10.00
	1.2835
	1.2875
	1.2795
	

	4
	2005.10.25 13:09
	t/p
	2
	10.00
	1.2795
	1.2875
	1.2795
	312.65
	10621.86

	5
	2005.10.26 09:00
	buy
	3
	10.00
	1.2805
	1.2765
	1.2845
	

	6
	2005.10.26 23:35
	t/p
	3
	10.00
	1.2845
	1.2765
	1.2845
	311.41
	10933.27

	7
	2005.10.27 02:00
	sell
	4
	10.00
	1.2788
	1.2828
	1.2748
	

	8
	2005.10.27 04:44
	t/p
	4
	10.00
	1.2748
	1.2828
	1.2748
	313.77
	11247.04

	9
	2005.10.28 12:00
	buy
	5
	10.00
	1.2736
	1.2696
	1.2776
	

	10
	2005.10.28 12:53
	t/p
	5
	10.00
	1.2776
	1.2696
	1.2776
	313.04
	11560.08

	11
	2005.11.02 04:00
	sell
	6
	10.00
	1.2852
	1.2892
	1.2812
	

	12
	2005.11.02 14:46
	t/p
	6
	10.00
	1.2812
	1.2892
	1.2812
	312.23
	11872.31

	13
	2005.11.03 10:00
	buy
	7
	10.00
	1.2810
	1.2770
	1.2850
	

	14
	2005.11.03 13:45
	t/p
	7
	10.00
	1.2850
	1.2770
	1.2850
	311.28
	12183.59

	15
	2005.11.09 20:00
	sell
	8
	10.00
	1.3093
	1.3133
	1.3053
	

	16
	2005.11.10 13:30
	t/p
	8
	10.00
	1.3053
	1.3133
	1.3053
	306.54
	12490.13

	17
	2005.11.10 20:00
	buy
	9
	10.00
	1.3157
	1.3117
	1.3197
	

	18
	2005.11.13 22:05
	s/l
	9
	10.00
	1.3117
	1.3117
	1.3197
	-305.18
	12184.95

	19
	2005.11.13 23:05
	sell
	10
	10.00
	1.3123
	1.3163
	1.3083
	

	20
	2005.11.14 04:06
	t/p
	10
	10.00
	1.3083
	1.3163
	1.3083
	305.74
	12490.69

	21
	2005.11.14 13:00
	buy
	11
	10.00
	1.3148
	1.3108
	1.3188
	

	22
	2005.11.14 16:36
	t/p
	11
	10.00
	1.3188
	1.3108
	1.3188
	303.31
	12794.00

	23
	2005.11.15 21:00
	sell
	12
	10.00
	1.3161
	1.3201
	1.3121
	

	24
	2005.11.16 10:00
	buy
	13
	10.00
	1.3185
	1.3145
	1.3225
	

	25
	2005.11.16 10:00
	close
	12
	10.00
	1.3185
	1.3201
	1.3121
	-182.03
	12611.97

	26
	2005.11.16 10:46
	t/p
	13
	10.00
	1.3225
	1.3145
	1.3225
	302.41
	12914.38

	27
	2005.11.17 15:00
	sell
	14
	10.00
	1.3207
	1.3247
	1.3167
	

	28
	2005.11.17 18:35
	t/p
	14
	10.00
	1.3167
	1.3247
	1.3167
	303.81
	13218.19

	29
	2005.11.18 06:00
	buy
	15
	10.00
	1.3203
	1.3163
	1.3243
	

	30
	2005.11.18 08:26
	t/p
	15
	10.00
	1.3243
	1.3163
	1.3243
	301.98
	13520.17

	31
	2005.11.18 15:00
	sell
	16
	10.00
	1.3150
	1.3190
	1.3110
	

	32
	2005.11.18 15:10
	s/l
	16
	10.00
	1.3190
	1.3190
	1.3110
	-303.26
	13216.91

	33
	2005.11.21 16:00
	buy
	17
	10.00
	1.3181
	1.3141
	1.3221
	

	34
	2005.11.22 09:19
	t/p
	17
	10.00
	1.3221
	1.3141
	1.3221
	302.55
	13519.46

	35
	2005.11.22 20:00
	sell
	18
	10.00
	1.3108
	1.3148
	1.3068
	

	36
	2005.11.23 06:14
	t/p
	18
	10.00
	1.3068
	1.3148
	1.3068
	306.11
	13825.57

	37
	2005.11.23 10:00
	buy
	19
	10.00
	1.3138
	1.3098
	1.3178
	

	38
	2005.11.25 02:06
	t/p
	19
	10.00
	1.3178
	1.3098
	1.3178
	303.51
	14129.08

	39
	2005.11.25 14:00
	sell
	20
	10.00
	1.3139
	1.3179
	1.3099
	

	40
	2005.11.25 15:09
	s/l
	20
	10.00
	1.3179
	1.3179
	1.3099
	-303.49
	13825.59

	41
	2005.11.25 16:00
	buy
	21
	10.00
	1.3192
	1.3152
	1.3232
	

	42
	2005.11.28 08:03
	t/p
	21
	10.00
	1.3232
	1.3152
	1.3232
	302.30
	14127.89

	43
	2005.11.28 16:00
	sell
	22
	10.00
	1.3114
	1.3154
	1.3074
	

	44
	2005.11.28 18:19
	t/p
	22
	10.00
	1.3074
	1.3154
	1.3074
	306.00
	14433.89


	Symbol
	GBPUSDm (Great Britain Pound vs US Dollar)

	Period
	1 Hour (H1) 2005.10.02 22:00 - 2005.11.22 00:00

	Model
	Every tick (based on all available least timeframes with fractal interpolation of every tick)

	Parameters
	

	
	
	
	
	

	Bars in test
	1246
	Ticks modelled
	197815
	Modelling quality
	64.73%

	

	Initial deposit
	10000.00
	
	
	
	

	Total net profit
	10990.00
	Gross profit
	12560.00
	Gross loss
	-1570.00

	Profit factor
	8.00
	Expected payoff
	999.09
	
	

	Absolute drawdown
	0.00
	Maximal drawdown (%)
	700.00 (3.4%)
	
	

	

	Total trades
	11
	Short positions (won %)
	5 (100.00%)
	Long positions (won %)
	6 (50.00%)

	
	Profit trades (% of total)
	8 (72.73%)
	Loss trades (% of total)
	3 (27.27%)

	Largest
	profit trade
	2500.00
	loss trade
	-700.00

	Average
	profit trade
	1570.00
	loss trade
	-523.33

	Maximum
	consecutive wins (profit in money)
	6 (8670.00)
	consecutive losses (loss in money)
	1 (-700.00)

	Maximal
	consecutive profit (count of wins)
	8670.00 (6)
	consecutive loss (count of losses)
	-700.00 (1)

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

	1
	2005.10.04 04:00
	buy
	1
	10.00
	1.7567
	1.7483
	1.7817
	

	2
	2005.10.07 11:00
	sell
	2
	10.00
	1.7671
	1.7755
	1.7421
	

	3
	2005.10.07 11:00
	close
	1
	10.00
	1.7671
	1.7483
	1.7817
	1040.00
	11040.00

	4
	2005.10.12 00:57
	t/p
	2
	10.00
	1.7421
	1.7755
	1.7421
	2500.00
	13540.00

	5
	2005.10.12 10:00
	buy
	3
	10.00
	1.7468
	1.7384
	1.7718
	

	6
	2005.10.17 00:46
	t/p
	3
	10.00
	1.7718
	1.7384
	1.7718
	2500.00
	16040.00

	7
	2005.10.18 01:00
	sell
	4
	10.00
	1.7506
	1.7590
	1.7256
	

	8
	2005.10.19 09:00
	buy
	5
	10.00
	1.7505
	1.7421
	1.7755
	

	9
	2005.10.19 09:00
	close
	4
	10.00
	1.7505
	1.7590
	1.7256
	10.00
	16050.00

	10
	2005.10.20 23:50
	t/p
	5
	10.00
	1.7755
	1.7421
	1.7755
	2500.00
	18550.00

	11
	2005.10.31 17:00
	sell
	6
	10.00
	1.7687
	1.7771
	1.7437
	

	12
	2005.11.02 06:00
	buy
	7
	10.00
	1.7675
	1.7591
	1.7925
	

	13
	2005.11.02 06:00
	close
	6
	10.00
	1.7675
	1.7771
	1.7437
	120.00
	18670.00

	14
	2005.11.04 13:00
	sell
	8
	10.00
	1.7639
	1.7723
	1.7389
	

	15
	2005.11.04 13:00
	close
	7
	10.00
	1.7639
	1.7591
	1.7925
	-360.00
	18310.00

	16
	2005.11.08 01:15
	t/p
	8
	10.00
	1.7389
	1.7723
	1.7389
	2500.00
	20810.00

	17
	2005.11.08 17:00
	buy
	9
	10.00
	1.7416
	1.7332
	1.7666
	

	18
	2005.11.14 17:00
	sell
	10
	10.00
	1.7346
	1.7430
	1.7096
	

	19
	2005.11.14 17:00
	close
	9
	10.00
	1.7346
	1.7332
	1.7666
	-700.00
	20110.00

	20
	2005.11.18 15:00
	buy
	11
	10.00
	1.7207
	1.7123
	1.7457
	

	21
	2005.11.18 15:00
	close
	10
	10.00
	1.7207
	1.7430
	1.7096
	1390.00
	21500.00

	22
	2005.11.21 23:59
	close at stop
	11
	10.00
	1.7156
	1.7123
	1.7457
	-510.00
	20990.00


