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Bars in test 5086 Ticks modelled 2998271 Modelling quality 90.00%
Mismatched
charts 0
errors
Imtlal_ 5000.00
deposit
;:’;?i't”e‘ 228.62 Gross profit 550.24 Gross loss -330.62
Profit factor 1.69 Expected payoff 3.01
Absolute . .
53.81 Maximal drawdown 108.99 (2.13%) Relative drawdown 2.13% (108.99)
drawdown
Total trades 76 Short positions (won %) 37 (56.76%) Long positions (won %) 39 (56.41%)
Profit trades (% of total) 43 (56.58%) Loss trades (% of total) 33 (43.42%)
Largest profit trade 90.37 loss trade -41.96
Average profit trade 13.01 loss trade -10.02
Maximum consecutive wins (profit in money) 4 (37.85) consecutive losses (loss in money) 3(-59.84)
Maximal consecutive profit (count of wins) 96.72 (3) consecutive loss (count of losses) -59.84 (3)
Average consecutive wins 2 consecutive losses 2
By 5237
SOiE
+228,62
4343
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# Time Type Order Size Price S/L T/P Profit Balance
1 2009.04.01 15:35 buy 1 0.01 141.433 141.030 141.730
2 2009.04.01 15:35 sell stop 2 0.03 141.028 141.431 140.730
3 2009.04.01 16:00 t/p 1 0.01 141.730 141.030 141.730 3.34 5003.34
4 2009.04.01 16:00 delete 2 0.03 141.028 141.431 140.730
5 2009.04.03 09:55 buy 3 0.01 146.531 146.115 146.815
6 2009.04.03 09:55 sell stop 4 0.03 146.113 146.529 145.815
7 2009.04.03 10:03 t/p 3 0.01 146.815 146.115 146.815 3.19 5006.53
8 2009.04.03 10:03 delete 4 0.03 146.113 146.529 145.815
9 2009.04.06 10:00 buy 5 0.01 150.758 150.351 151.051
10 2009.04.06 10:00 sell stop 6 0.03 150.349 150.756 150.051
11 2009.04.06 10:07 t/p 5 0.01 151.051 150.351 151.051 3.29 5009.82
12 2009.04.06 10:07 delete 6 0.03 150.349 150.756 150.051
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