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Symbol
Period
Model

Parameters

Bars in test

GBPUSD (Great Britain Pound vs US Dollar)

Strategy Tester: Normal New start GBPUSD M15 10002

Strategy Tester Report

Normal New start GBPUSD M15 10002

InstaForex-Singapore.com (Build 1260)

15 Minutes (M15) 2013.08.27 00:00 - 2018.08.26 23:59 (2017.01.01 - 2018.12.31)

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

MagicNumber=10002; Lots=1; StopLoss=82; TakeProfit=95; TrailingStop=0; Slippage=3; CloseAllPosition=0.9;

124557 Ticks modelled

Mismatched charts errors 0

Initial deposit
Total net profit
Profit factor

10000.00

964.00 Gross profit

1.51 Expected payoff

Absolute drawdown 290.00 Maximal drawdown

Total trades

53 Short positions (won %)
Profit trades (% of total)

122196709

2850.00
18.19
558.00 (5.43%)

28 (46.43%)
30 (56.60%)

Modelling quality

Spread
Gross loss
Relative drawdown

Long positions (won %)

Loss trades (% of total)

n/a

2
-1886.00
5.43% (558.00)

25 (68.00%)
23 (43.40%)

Largest profit trade 95.00 loss trade -82.00
Average profit trade 95.00 loss trade -82.00
Maximum consecutive wins (profit in money) 8 (760.00) consecutive losses (loss in money) 6 (-492.00)
Maximal consecutive profit (count of wins) 760.00 (8) consecutive loss (count of losses) -492.00 (6)
Average consecutive wins 3 consecutive losses 2
Balznce / Equity / Every tick (the most precise method based on zll availzble least timeframes to generate each tick) 11056
10716
10377
10038
] 3 6 9 11 14 17 20 25 28 1 34 36 39 42 45 48 30 33 F689
# Time Type Order Size Price S/L T/P Profit Balance
1 2017.01.15 22:15 sell 1 1.00 1.2038 0.0000 0.0000
2 2017.01.15 22:15 modify 1 1.00 1.2038 1.2120 1.1943
3 2017.01.17 06:03 s/l 1 1.00 1.2120 1.2120 1.1943 -82.00 9918.00
4 2017.01.17 13:00 buy 2 1.00 1.2320 0.0000 0.0000
5 2017.01.17 13:00 modify 2 1.00 1.2320 1.2238 1.2415
6 2017.01.17 19:08 t/p 2 1.00 1.2415 1.2238 1.2415 95.00 10013.00
7 2017.02.07 08:45 sell 3 1.00 1.2371 0.0000 0.0000
8 2017.02.07 08:45 modify 3 1.00 1.2371 1.2453 1.2276
9 2017.02.07 16:17 s/l 3 1.00 1.2453 1.2453 1.2276 -82.00 9931.00
10 2017.02.17 11:15 sell 4 1.00 1.2405 0.0000 0.0000
11 2017.02.17 11:15 modify 4 1.00 1.2405 1.2487 1.2310
12 2017.02.21 23:06 s/l 4 1.00 1.2487 1.2487 1.2310 -82.00 9849.00
13 2017.03.01 12:15 sell 5 1.00 1.2303 0.0000 0.0000
14 2017.03.01 12:15 modify 5 1.00 1.2303 1.2385 1.2208
15 2017.03.07 08:29 t/p 5 1.00 1.2208 1.2385 1.2208 95.00 9944.00
16 2017.03.14 07:15 sell 6 1.00 1.2144 0.0000 0.0000
17 2017.03.14 07:15 modify 6 1.00 1.2144 1.2226 1.2049
18 2017.03.15 06:11 s/l 6 1.00 1.2226 1.2226 1.2049 -82.00 9862.00
19 2017.03.15 06:15 buy 7 1.00 1.2229 0.0000 0.0000
20 2017.03.15 06:15 modify 7 1.00 1.2229 1.2147 1.2324
21 2017.03.16 12:03 t/p 7 1.00 1.2324 1.2147 1.2324 95.00 9957.00
22 2017.03.16 12:30 buy 8 1.00 1.2357 0.0000 0.0000
23 2017.03.16 12:30 modify 8 1.00 1.2357 1.2275 1.2452
24 2017.03.21 09:32 t/p 8 1.00 1.2452 1.2275 1.2452 95.00 10052.00
25 2017.03.21 10:45 buy 9 1.00 1.2476 0.0000 0.0000
26 2017.03.21 10:45 modify 9 1.00 1.2476 1.2394 1.2571
27 2017.03.27 07:24 t/p 9 1.00 1.2571 1.2394 1.2571 95.00 10147.00
28 2017.04.04 05:30 sell 10 1.00 1.2433 0.0000 0.0000
29 2017.04.04 05:30 modify 10 1.00 1.2433 1.2515 1.2338
30 2017.04.12 08:30 s/l 10 1.00 1.2515 1.2515 1.2338 -82.00 10065.00
31 2017.04.17 14:30 buy 11 1.00 1.2582 0.0000 0.0000
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