Symbol

Period

Model

Parameters

Bars in test 50961

Mismatched 0

charts errors

Initial deposit 18000.00

Total net profit  21724.98

Profit factor 2.14

Absolute 1331.46

drawdown

Total trades 282
Largest
Average

Maximum

Maximal
Average

Strategy Tester Report

GBPCHF (Great Britain Pound vs Swiss Franc)

30 Minutes (M30) 2004.06.18 14:30 - 2008.08.06 03:30

(Build 216)

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

PID5 [PID5 User]

ShutDown=false; MM=false; Risk=4.9; Maximum.Capital=0; Progressive.Mode=false; Progressive.Mode.Factor=1; Manual.Lots=0.1; Minimum.Lot.Distance=54;
Take.Profit=0; Secure.Profit=0; Stop.Loss=0; Equity.Protection=0; Equity.Protection.TimeOut=48; Controller.Setting=6.4; Every.Tick=false; Drawdown.Log=false;
Long.Comment="PID5-Buy"; Short.Comment="PID5-Sell"; Magic=99297983;

Ticks modelled

Gross profit

Expected payoff

Maximal drawdown

Short positions (won %)

Profit trades (% of total)

profit trade

profit trade

consecutive wins (profit in money)
consecutive profit (count of wins)

consecutive wins

14090897

40727.84
77.04

9630.85 (26.45%)

141 (65.96%)
197 (69.86%)
758.32
206.74

22 (4320.44)
5624.57 (20)
4

Modelling quality

Gross loss

Relative drawdown

Long positions (won %)

Loss trades (% of total)

loss trade

loss trade

consecutive losses (loss in money)
consecutive loss (count of losses)

consecutive losses

89.82%

-19002.86

28.21% (9214.69)

141 (73.76%)
85 (30.14%)
-729.69
-223.56

6 (-2346.96)
-2346.96 (6)
2

Balance J Equity [ Ewery tick (the most precise method based on all available least timeframes to generate each tick) | #9.829%
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Time
2004.06.18 15:30
2004.06.18 17:30
2004.06.22 14:00
2004.06.23 02:00
2004.06.24 13:30
2004.07.02 17:00
2004.07.13 18:30
2004.07.13 18:30
2004.07.13 18:30
2004.07.13 18:30
2004.07.13 18:30
2004.07.13 18:30
2004.07.13 18:30
2004.07.20 22:00
2004.07.23 17:30
2004.07.26 17:30
2004.07.27 01:00
2004.08.02 19:00
2004.08.12 15:30
2004.08.12 15:30
2004.08.12 15:30
2004.08.12 15:30
2004.08.12 15:30
2004.08.12 15:30
2004.08.12 15:30
2004.08.12 17:30
2004.08.13 17:30
2004.08.17 17:00
2004.08.17 22:30
2004.09.01 15:30
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Type
buy
buy
buy
buy
buy
buy
sell

close

close
close
close
close
close
sell
sell
sell
sell
sell
buy
close
close
close
close
close
close
buy
buy
buy
buy
buy

120

142
Order
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11

12
10
14
15
16
17
18

154 165
Size
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10

177 189 o0 212 zz4
Price S/L
2.2955 0.0000
2.2852 0.0000
2.2795 0.0000
2.2731 0.0000
2.2626 0.0000
2.2529 0.0000
2.2962 0.0000
2.2962 0.0000
2.2962 0.0000
2.2962 0.0000
2.2963 0.0000
2.2963 0.0000
2.2962 0.0000
2.3033 0.0000
2.3158 0.0000
2.3226 0.0000
2.3285 0.0000
2.3347 0.0000
2.3003 0.0000
2.3003 0.0000
2.3003 0.0000
2.3003 0.0000
2.3004 0.0000
2.3004 0.0000
2.3003 0.0000
2.2928 0.0000
2.2854 0.0000
2.2793 0.0000
2.2733 0.0000
2.2649 0.0000

236

T/P
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

247

254

Profit

38.93
166.62
298.77
123.81
367.20
217.41

-99.24

85.33
193.07
-27.75
255.16
142.86

271

282

Balance

18038.93
18205.55
18504.32
18628.13
18995.33
19212.74

19113.50
19198.83
19391.90
19364.15
19619.31
19762.17



