Absolute drawdown

348.35

Maximal drawdown

2695.34 (80.53%)

Relative drawdown

7/26/2017 Strategy Tester: W001-SHA
FBS-Real-8 (Build 1080)
Symbol USDCHF (US Dollar vs Swiss Franc)
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)
Bars in test 1126 Ticks modelled 6388799 Modelling quality n/a
Mismatched charts errors 1295
Initial deposit 1000.00 Spread Current (19)
Total net profit 6613.43 Gross profit 6613.43 Gross loss -0.00
Profit factor Expected payoff 601.22

80.53% (2695.34)

Total trades 11 Short positions (won %) 5(100.00%) Long positions (won %) 6 (100.00%)
Profit trades (% of total) 11 (100.00%) Loss trades (% of total) 0 (0.00%)
Largest profit trade 2538.27 loss trade -0.00
Average profit trade 601.22 loss trade -0.00
Maximum consecutive wins (profit in money) 11 (6613.43) consecutive losses (loss in money) 0 (-0.00)
Maximal consecutive profit (count of wins) 6613.43 (11) consecutive loss (count of losses) -0.00 (0)
Average consecutive wins 11 consecutive losses 0
Ealancs [/ Equity | Every tick (the maost precise method based on all available least timeframes to generate each tick] / n/z o
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# Time Type Order Size Price S/L T/P Profit Balance
1 2017.02.13 00:00 buy 1 0.50 1.00332 0.00000 0.00000
2 2017.02.14 00:00 buy 2 0.50 1.00565 0.00000 0.00000
3 2017.02.15 02:39 buy 3 0.50 1.00715 0.00000 0.00000
4 2017.02.15 10:31 close 3 0.50 1.00873 0.00000 0.00000 78.32 1078.32
5 2017.02.15 10:31 close 2 0.50 1.00873 0.00000 0.00000 153.34 1231.66
6 2017.02.15 10:31 close 1 0.50 1.00873 0.00000 0.00000 269.50 1501.16
7 2017.04.03 00:00 buy 4 0.75 1.00239 0.00000 0.00000
8 2017.04.04 13:48 buy 5 0.75 1.00389 0.00000 0.00000
9 2017.04.05 18:45 buy 6 0.75 1.00539 0.00000 0.00000
10 2017.04.05 21:03 close 6 0.75 1.00724 0.00000 0.00000 137.75 1638.91
11 2017.04.05 21:03 close 5 0.75 1.00724 0.00000 0.00000 250.45 1889.36
12 2017.04.05 21:03 close 4 0.75 1.00724 0.00000 0.00000 363.15 2252.52
13 2017.04.19 00:00 sell 7 1.13 0.99615 0.00000 0.00000
14 2017.04.20 11:38 sell 8 1.13 0.99464 0.00000 0.00000
15 2017.04.24 00:00 sell 9 1.13 0.99028 0.00000 0.00000
16 2017.04.28 12:08 close 9 1.13 0.98982 0.00000 0.00000 4.78 2257.30
17 2017.04.28 12:08 close 8 1.13 0.98982 0.00000 0.00000 486.62 2743.92
18 2017.04.28 12:08 close 7 1.13 0.98982 0.00000 0.00000 635.15 3379.07
19 2017.06.27 00:00 sell 10 1.69 0.97219 0.00000 0.00000
20 2017.06.27 18:56 close 10 1.69 0.96253 0.00000 0.00000 1696.09 5075.16
21 2017.07.18 00:00 sell 11 2.54 0.96217 0.00000 0.00000
22 2017.07.18 17:08 close 11 2.54 0.95265 0.00000 0.00000 2538.27 7613.43
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