
Strategy Tester Report
LFH_Trading_Simulator_3

Gold-Demo (Build 988)

Symbol EURUSD (Euro vs US Dollar)

Period 1 Hour (H1) 2016.02.18 11:00 - 2016.09.02 23:00 (2016.01.01 - 2016.09.03)

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

Bars in test 3497 Ticks modelled 7668171 Modelling quality n/a

Mismatched charts errors 988

Initial deposit 10000.00 Spread Current (55)

Total net profit 96631.81 Gross profit 114491.56 Gross loss -17859.75

Profit factor 6.41 Expected payoff 1894.74

Absolute drawdown 125.00 Maximal drawdown 12843.67 (17.33%) Relative drawdown 17.33% (12843.67)

Total trades 51 Short positions (won %) 26 (73.08%) Long positions (won %) 25 (64.00%)

Profit trades (% of total) 35 (68.63%) Loss trades (% of total) 16 (31.37%)

Largest profit trade 22235.37 loss trade -1523.20

Average profit trade 3271.19 loss trade -1116.23

Maximum consecutive wins (profit in money) 9 (6163.26) consecutive losses (loss in money) 5 (-7500.00)

Maximal consecutive profit (count of wins) 46594.69 (7) consecutive loss (count of losses) -7500.00 (5)

Average consecutive wins 3 consecutive losses 2

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

1 2016.02.18 12:50 sell 1 1.00 1.11243 1.12243 0.91243

2 2016.02.18 16:33 close 1 1.00 1.10993 1.12243 0.91243 250.00 10250.00

3 2016.02.19 15:21 sell 2 1.00 1.10837 1.11137 0.90837

4 2016.02.19 16:04 s/l 2 1.00 1.11137 1.11137 0.90837 -300.00 9950.00

5 2016.02.22 10:39 sell 3 1.00 1.10920 1.11220 0.90920

6 2016.03.03 06:54 close 3 1.00 1.08650 1.11220 0.90920 2214.32 12164.32

7 2016.03.03 07:39 buy 4 1.00 1.08593 1.08293 1.28593

8 2016.03.09 06:44 close 4 1.00 1.09744 1.08293 1.28593 1144.81 13309.13

9 2016.03.10 15:05 buy 5 1.00 1.08426 1.08126 1.28426

10 2016.03.14 14:06 close 5 1.00 1.11095 1.08126 1.28426 2665.91 15975.04

11 2016.03.16 20:39 buy 6 1.00 1.12090 1.11790 1.32090

12 2016.03.16 20:52 s/l 6 1.00 1.11790 1.11790 1.32090 -300.00 15675.04

13 2016.03.16 21:27 buy 7 1.00 1.12250 1.11950 1.32250
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14 2016.03.18 20:29 close 7 1.00 1.12706 1.11950 1.32250 449.81 16124.85

15 2016.03.21 03:34 sell 8 1.00 1.12780 1.13080 0.92780

16 2016.03.28 17:09 close 8 1.00 1.12065 1.13080 0.92780 682.52 16807.37

17 2016.03.28 17:20 buy 9 1.00 1.12129 1.11829 1.32129

18 2016.03.29 08:39 s/l 9 1.00 1.11829 1.11829 1.32129 -301.55 16505.82

19 2016.03.29 12:20 buy 10 1.00 1.11957 1.11657 1.31957

20 2016.04.04 08:02 close 10 1.00 1.13834 1.11657 1.31957 1867.72 18373.54

21 2016.04.05 07:07 sell 11 1.00 1.13943 1.14243 0.93943

22 2016.04.06 18:09 close 11 1.00 1.13848 1.14243 0.93943 90.36 18463.90

23 2016.04.07 12:05 sell 12 1.00 1.13772 1.14072 0.93772

24 2016.04.07 12:38 s/l 12 1.00 1.14072 1.14072 0.93772 -300.00 18163.90

25 2016.04.07 14:09 sell 13 1.00 1.13975 1.14275 0.93975

26 2016.04.08 09:04 close 13 1.00 1.13800 1.14275 0.93975 170.36 18334.26

27 2016.04.11 13:01 buy 14 1.00 1.13862 1.13562 1.33862

28 2016.04.11 17:05 close 14 1.00 1.14331 1.13562 1.33862 469.00 18803.26

29 2016.04.11 18:23 sell 15 1.00 1.14338 1.14638 0.94338

30 2016.04.12 08:11 close 15 1.00 1.14132 1.14638 0.94338 201.36 19004.62

31 2016.04.12 11:16 sell 16 1.00 1.14491 1.14791 0.94491

32 2016.04.15 15:02 close 16 1.00 1.12873 1.14791 0.94491 1594.80 20599.42

33 2016.04.15 15:30 buy 17 1.00 1.12904 1.12604 1.32904

34 2016.04.20 16:20 close 17 1.00 1.13505 1.12604 1.32904 596.36 21195.78

35 2016.04.20 17:16 sell 18 1.00 1.13308 1.13608 0.93308

36 2016.04.21 13:36 close 18 1.00 1.13062 1.13608 0.93308 232.08 21427.86

37 2016.04.21 15:45 sell 19 2.50 1.13761 1.14061 0.93761

38 2016.04.25 07:43 close 19 1.00 1.12476 1.14061 0.93761 1275.72 22703.58

39 2016.04.25 07:43 sell 20 1.50 1.13761 1.14061 0.93761

40 2016.04.25 15:15 close 20 1.00 1.12649 1.14061 0.93761 1102.72 23806.30

41 2016.04.25 15:15 sell 21 0.50 1.13761 1.14061 0.93761

42 2016.04.25 17:19 close 21 0.50 1.12710 1.14061 0.93761 520.86 24327.16

43 2016.04.25 17:34 buy 22 2.50 1.12644 1.12344 1.32644

44 2016.04.25 17:34 close 22 2.50 1.12590 1.12344 1.32644 -135.00 24192.16

45 2016.04.25 18:17 buy 23 2.50 1.12796 1.12496 1.32796

46 2016.05.03 10:39 close 23 1.00 1.15827 1.12496 1.32796 3018.63 27210.78

47 2016.05.03 10:39 buy 24 1.50 1.12796 1.12496 1.32796

48 2016.05.03 10:52 close 24 1.00 1.15936 1.12496 1.32796 3127.63 30338.41

49 2016.05.03 10:52 buy 25 0.50 1.12796 1.12496 1.32796

50 2016.05.03 11:09 close 25 0.50 1.15984 1.12496 1.32796 1587.81 31926.22

51 2016.05.03 11:31 sell 26 5.00 1.16007 1.16307 0.96007

52 2016.05.18 18:25 modify 26 5.00 1.16007 0.00000 0.96007

53 2016.05.18 18:25 modify 26 5.00 1.16007 0.00000 0.00000

54 2016.05.31 21:35 close 26 5.00 1.11430 0.00000 0.00000 22235.37 54161.59

55 2016.06.01 11:30 buy 27 5.00 1.11579 1.11279 1.31579

56 2016.06.09 14:42 close 27 5.00 1.13412 1.11279 1.31579 9087.66 63249.26

57 2016.06.09 16:20 sell 28 5.00 1.13188 1.13488 1.12888

58 2016.06.10 12:54 t/p 28 5.00 1.12888 1.13488 1.12888 1476.80 64726.06

59 2016.06.10 17:39 sell 29 5.00 1.12913 1.13213 0.92913

60 2016.06.16 19:13 close 29 5.00 1.11673 1.13213 0.92913 6060.79 70786.85
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61 2016.06.17 03:54 buy 30 5.00 1.12708 1.12408 1.32708

62 2016.06.17 09:24 s/l 30 5.00 1.12408 1.12408 1.32708 -1500.00 69286.85

63 2016.06.17 20:22 buy 31 5.00 1.12857 1.12557 1.32857

64 2016.06.21 15:05 close 31 5.00 1.13142 1.12557 1.32857 1409.53 70696.38

65 2016.06.21 16:51 sell 32 5.00 1.12518 1.12818 0.92518

66 2016.06.21 17:39 s/l 32 5.00 1.12818 1.12818 0.92518 -1500.00 69196.38

67 2016.06.22 16:16 buy 33 5.00 1.13195 1.12895 1.33195

68 2016.06.22 17:52 s/l 33 5.00 1.12895 1.12895 1.33195 -1500.00 67696.38

69 2016.06.23 20:48 sell 34 5.00 1.13522 1.13822 0.93522

70 2016.06.23 22:51 s/l 34 5.00 1.13822 1.13822 0.93522 -1500.00 66196.38

71 2016.06.24 02:27 sell 35 5.00 1.12859 1.13159 0.92859

72 2016.06.24 02:28 s/l 35 5.00 1.13159 1.13159 0.92859 -1500.00 64696.38

73 2016.06.28 14:33 buy 36 5.00 1.10884 1.10584 1.30884

74 2016.06.28 16:24 s/l 36 5.00 1.10584 1.10584 1.30884 -1500.00 63196.38

75 2016.06.28 23:54 buy 37 5.00 1.10713 1.10413 1.30713

76 2016.06.30 10:22 close 37 5.00 1.10987 1.10413 1.30713 1339.07 64535.45

77 2016.07.01 05:48 buy 38 5.00 1.11058 1.10758 1.31058

78 2016.07.01 09:03 s/l 38 5.00 1.10758 1.10758 1.31058 -1500.00 63035.45

79 2016.07.05 04:21 sell 39 5.00 1.11310 1.11610 0.91310

80 2016.07.05 10:19 s/l 39 5.00 1.11610 1.11610 0.91310 -1500.00 61535.45

81 2016.07.05 18:33 sell 40 5.00 1.10985 1.11285 0.90985

82 2016.07.06 17:42 close 40 5.00 1.10581 1.11285 0.90985 1996.80 63532.25

83 2016.07.08 16:12 sell 41 5.00 1.11036 1.11336 0.91036

84 2016.07.11 10:35 close 41 5.00 1.10269 1.11336 0.91036 3811.80 67344.05

85 2016.07.11 15:21 buy 42 5.00 1.10579 1.10279 1.30579

86 2016.07.15 15:30 close 42 5.00 1.11335 1.10279 1.30579 3733.60 71077.64

87 2016.07.15 23:39 sell 43 5.00 1.10375 1.10675 0.90375

88 2016.07.18 03:09 s/l 43 5.00 1.10675 1.10675 0.90375 -1523.20 69554.44

89 2016.07.19 10:12 sell 44 5.00 1.10714 1.11014 0.90714

90 2016.07.20 08:45 close 44 5.00 1.10225 1.11014 0.90714 2421.80 71976.24

91 2016.07.21 17:03 buy 45 5.00 1.10206 1.09906 1.30206

92 2016.07.21 17:37 s/l 45 5.00 1.09906 1.09906 1.30206 -1500.00 70476.24

93 2016.07.22 03:37 buy 46 5.00 1.10356 1.10056 1.30356

94 2016.07.22 17:47 s/l 46 5.00 1.10056 1.10056 1.30356 -1500.00 68976.24

95 2016.07.25 02:54 buy 47 5.00 1.09748 1.09448 1.29748

96 2016.08.03 05:34 close 47 5.00 1.12117 1.09448 1.29748 11775.40 80751.64

97 2016.08.03 09:28 sell 48 5.00 1.12061 1.12361 0.92061

98 2016.08.09 11:41 close 48 5.00 1.10999 1.12361 0.92061 5170.79 85922.43

99 2016.08.09 16:19 buy 49 5.00 1.10972 1.10672 1.30972

100 2016.08.19 02:02 close 49 1.00 1.13473 1.10672 1.30972 2482.44 88404.87

101 2016.08.19 02:02 buy 50 4.00 1.10972 1.10672 1.30972

102 2016.08.19 03:46 close 50 4.00 1.13401 1.10672 1.30972 9641.76 98046.63

103 2016.08.19 09:32 sell 51 5.00 1.13375 1.13675 0.93375

104 2016.09.02 23:59 close at stop 51 5.00 1.11593 1.13675 0.93375 8585.19 106631.81
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