Strategy Tester Report

Blessing
InterbankFX-Demo Accounts (Build 218)

Symbol EURCHF (Euro vs Swiss Franc)
Period Daily (D1) 2007.01.01 00:00 - 2008.09.18 00:00 (2007.01.01 - 2008.09.19)
Model Every tick (the most precise method based on all available least timeframes)
parameters Us_eMM=true; Risk=3.2; Iot=0.2_; Micro=true; MC=2; MCbyMA=true; MA_Period=8; Multiplier=1.43; LotInc=0; TimeGrid=2400; GridSet1=25; TP_Set1=50;
GridSet2=50; TP_Set2=100; GridSet3=100; TP_Set3=200; d=5; SetlCount=4; Set2Count=4; MaxLevel=99; BELevel=99;
Bars in test 1536 Ticks modelled 3156128 Modelling quality 90.00%
Mismatched charts 0
errors
Initial deposit 5000.00
Total net profit 8524.57 Gross profit 16890.76 Gross loss -8366.20
Profit factor 2.02 Expected payoff 15.64
Absolute 1558.70 Maximal drawdown 6381.09 (61.34%) Relative drawdown 61.34% (6381.09)
drawdown
Total trades 545 Short positions (won %) 374 (62.30%) Long positions (won %) 171 (73.10%)
Profit trades (% of total) 358 (65.69%) Loss trades (% of total) 187 (34.31%)
Largest profit trade 1918.73 loss trade -445.66
Average profit trade 47.18 loss trade -44.74
Maximum consecutive wins (profit in money) 12 (190.04) consecutive losses (loss in money) 9 (-2449.98)
Maximal consecutive profit (count of wins) 2484.67 (3) consecutive loss (count of losses) -2449.98 (9)
Average consecutive wins 4 consecutive losses 2
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# Time Type Order Size Price S/L T/P Profit Balance
1 2007.01.01 23:00 buy stop 1 0.02 1.6109 0.0000 1.6159
2 2007.01.01 23:00 buy limit 2 0.02 1.6074 0.0000 1.6124
3 2007.01.02 09:08 buy 1 0.02 1.6109 0.0000 1.6159
4 2007.01.02 09:08 delete 2 0.02 1.6074 0.0000 1.6124
5 2007.01.02 09:48 buy limit 3 0.03 1.6084 0.0000 1.6134





