7/26/2017 Strategy Tester: W001-SHA

Strategy Tester Report
WO001-SHA

FBS-Real-8 (Build 1080)

Symbol EURUSD (Euro vs US Dollar)
Period Daily (D1) 2017.02.01 00:00 - 2017.07.25 00:00 (2017.02.01 - 2017.07.26)
Model Every tick (the most precise method based on all available least timeframes)
Parameters Info_XShift=1000; Lot_Factor=10; Close_At_Profit_percentage=true; Profit_percentage=50; CF=120;
Bars in test 1126 Ticks modelled 7026792 Modelling quality n/a
Mismatched charts errors 1955
Initial deposit 1000.00 Spread Current (10)
Total net profit 11192.01 Gross profit 11213.11 Gross loss -21.10
Profit factor 531.43 Expected payoff 1017.46
Absolute drawdown 434.35 Maximal drawdown 1906.30 (52.61%) Relative drawdown 56.74% (1044.00)
Total trades 11 Short positions (won %) 4 (75.00%) Long positions (won %) 7 (85.71%)
Profit trades (% of total) 9 (81.82%) Loss trades (% of total) 2 (18.18%)
Largest profit trade 4068.12 loss trade -13.60
Average profit trade 1245.90 loss trade -10.55
Maximum consecutive wins (profit in money) 3(9479.46) consecutive losses (loss in money) 1 (-13.60)
Maximal consecutive profit (count of wins) 9479.46 (3) consecutive loss (count of losses) -13.60 (1)
Average consecutive wins 3 consecutive losses 1
Balzmos [ Equity | Every tick (the most precise method based on all available least timeframes to generate each tick] / n/a RS
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# Time Type Order Size Price S/L T/P Profit Balance
1 2017.03.13 00:00 buy 1 0.50 1.06853 0.00000 0.00000
2 2017.03.15 20:46 buy 2 0.50 1.07003 0.00000 0.00000
3 2017.03.16 00:00 buy 3 0.50 1.07370 0.00000 0.00000
4 2017.03.16 02:37 close 3 0.50 1.07427 0.00000 0.00000 28.50 1028.50
5 2017.03.16 02:37 close 2 0.50 1.07427 0.00000 0.00000 201.97 1230.46
6 2017.03.16 02:37 close 1 0.50 1.07427 0.00000 0.00000 270.27 1500.74
7 2017.04.03 00:00 sell 4 0.75 1.06587 0.00000 0.00000
8 2017.04.04 10:43 sell 5 0.75 1.06437 0.00000 0.00000
9 2017.04.06 10:18 sell 6 0.75 1.06287 0.00000 0.00000
10 2017.04.07 04:19 sell 7 0.75 1.05880 0.00000 0.00000
11 2017.04.07 04:19 close 7 0.75 1.05890 0.00000 0.00000 -7.50 1493.24
12 2017.04.07 04:19 close 6 0.75 1.05890 0.00000 0.00000 297.93 1791.17
13 2017.04.07 04:19 close 5 0.75 1.05890 0.00000 0.00000 411.15 2202.32
14 2017.04.07 04:19 close 4 0.75 1.05890 0.00000 0.00000 523.83 2726.15
15 2017.04.20 00:00 buy 8 1.36 1.07112 0.00000 0.00000
16 2017.04.21 09:52 buy 9 1.36 1.07263 0.00000 0.00000
17 2017.04.24 00:00 buy 10 1.36 1.09197 0.00000 0.00000
18 2017.04.24 00:00 close 10 1.36 1.09187 0.00000 0.00000 -13.60 2712.55
19 2017.04.24 00:00 close 9 1.36 1.09187 0.00000 0.00000 2607.54 5320.09
20 2017.04.24 00:00 close 8 1.36 1.09187 0.00000 0.00000 2803.80 8123.89
21 2017.05.16 00:00 buy 11 4.06 1.09769 0.00000 0.00000
22 2017.05.16 15:48 close 11 4.06 1.10771 0.00000 0.00000 4068.12 12192.01
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