
PalEA1032
CollectiveFX-DEMO1 (Build 402)

Symbol GBPUSD_fx (Great Britain Pound vs US Dollar)

Period 1 Minute (M1) 2010.01.04 00:00 - 2010.02.11 23:59 (2010.01.04 - 2010.02.12)

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

Parameters

__Goertzel="Goertzel settings"; TimeFrame="Current time frame"; Price=0; BarToCalculate=1; StartAtCycle=1; UseTopCycles=10; UseCosineForWaves=true;
UseAdditionForSteps=false; UseSquaredAmp=true; MaxPer=64; SampleSize=0; WindowSizePast=100; WindowSizeFuture=100; FutureLineColor=PaleVioletRed;
FutureLineStyle=2; FutureLineDisplace=0; UseCycleList=false; Cycle1=1; Cycle2=1; Cycle3=1; Cycle4=1; Cycle5=1; Offset=0; SubtractNoise=false;
ListOfCyclesVisible=false; ListOfCyclesID="GortzelBrowser"; ListOfCyclesCorner=1; ListOfCyclesTextColor=DimGray; ListOfCyclesValueColor=PaleVioletRed;
Interpolate=true; pTimeFrame="Current time frame"; pPrice=0; pBarToCalculate=1; pStartAtCycle=1; pUseTopCycles=2; pUseCosineForWaves=true;
pUseAdditionForSteps=false; pUseSquaredAmp=true; pMaxPer=120; pSampleSize=0; pWindowSizePast=100; pWindowSizeFuture=100; pFutureLineColor=PaleVioletRed;
pFutureLineStyle=2; pFutureLineDisplace=0; pUseCycleList=false; pCycle1=1; pCycle2=1; pCycle3=1; pCycle4=1; pCycle5=1; pOffset=0; pSubtractNoise=false;
pListOfCyclesVisible=false; pListOfCyclesID="pal"; pListOfCyclesCorner=1; pListOfCyclesTextColor=DimGray; pListOfCyclesValueColor=PaleVioletRed; pInterpolate=true;
PALTimeFrame="Current time frame"; PALShowValue=5; PALType=0; PALemaPeriod=2; PALAreaBars=8; PALSmoothLength=1; PALSmoothPhase=0;
PALSmoothDouble=false; PALInterpolate=true; PALShowTrigger=false; cDepth=3; cPrice=6; cBarsToCount=1000; cSmooth=4; cSmoothResultPeriod=3;
cSmoothCoeff=3; cSmoothAdaptive=true; cfbtradeleveltop=8; cfbtradelevelbot=1; cfbTrendStart=0.5; cfbTrendStop=0.1; cfbRangeStart=-0.5; cfbRangeStop=-0.1;
NMA.Period=20; NMA.Price=0; TEMA.Period=1; fNMA.Period=20; fNMA.Price=0; fTEMA.Period=1; __General="General settings"; TradeHourStart=0; TradeHourStop=6;
Lookahead=10; Threshold=8; BuyLo=-0.01; SellHi=0.01; maTF=30; DoBuys=true; DoSells=true; CreateScreenshots=true; MagicNumber=1980; SignalMail=false;
EachTickMode=false; Lots=0.1; Slippage=3; UseStopLoss=true; StopLoss=800; UseTakeProfit=true; TakeProfit=100; UseTrailingStop=false; TrailingStop=300;

Bars in test 43266 Ticks modelled 3254710 Modelling quality 25.00%

Mismatched
charts
errors

0

Initial
deposit

10000.00

Total net
profit

120.00 Gross profit 120.00 Gross loss 0.00

Profit factor Expected payoff 10.00

Absolute
drawdown

29.80 Maximal drawdown 78.00 (0.77%) Relative drawdown 0.77% (78.00)

Total trades 12 Short positions (won %) 8 (100.00%) Long positions (won %) 4 (100.00%)

Profit trades (% of total) 12 (100.00%) Loss trades (% of total) 0 (0.00%)

Largest profit trade 10.00 loss trade 0.00

Average profit trade 10.00 loss trade 0.00

Maximum consecutive wins (profit in money) 12 (120.00) consecutive losses (loss in money) 0 (0.00)

Maximal consecutive profit (count of wins) 120.00 (12) consecutive loss (count of losses) 0.00 (0)

Average consecutive wins 12 consecutive losses 0

# Time Type Order Size Price S / L T / P Profit Balance

1 2010.01.04 03:25 buy 1 0.10 1.61678 1.60878 1.61778

2 2010.01.04 04:47 t/p 1 0.10 1.61778 1.60878 1.61778 10.00 10010.00

3 2010.01.04 04:48 buy 2 0.10 1.61808 1.61008 1.61908

4 2010.01.04 05:22 t/p 2 0.10 1.61908 1.61008 1.61908 10.00 10020.00

5 2010.01.04 07:47 sell 3 0.10 1.61220 1.62020 1.61120

6 2010.01.04 07:49 t/p 3 0.10 1.61120 1.62020 1.61120 10.00 10030.00

7 2010.01.04 07:50 sell 4 0.10 1.61070 1.61870 1.60970

8 2010.01.04 10:01 t/p 4 0.10 1.60970 1.61870 1.60970 10.00 10040.00

9 2010.01.06 07:52 buy 5 0.10 1.60178 1.59378 1.60278

10 2010.01.06 12:05 t/p 5 0.10 1.60278 1.59378 1.60278 10.00 10050.00

11 2010.01.06 12:06 buy 6 0.10 1.60288 1.59488 1.60388

12 2010.01.06 15:14 t/p 6 0.10 1.60388 1.59488 1.60388 10.00 10060.00
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