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Strategy Tester: BIM_LRSF_18s6

Strategy Tester Report
BiM_LRSF_18s6

FXCM-AUDDemo01 (Build 1090)

Symbol EURUSD (Euro vs US Dollar)
Period 1 Hour (H1) 2018.03.01 00:00 - 2018.08.31 23:00 (2018.03.01 - 2018.09.01)
Model Every tick (the most precise method based on all available least timeframes)
Entry_Options="---------=-=m="--- "', MinLots=0.02; UseMAConfirm=false; MAConfirmFast=20; MAConfirmSlow=>50; UseTrendFilter2=true; MM_Options="
Parameters UseBreakEvenMA=true; UseBreakEvenSL true; BreakEvenTrigger=30; BreakEvenPips=5; UseTrailingSL=true; TrailingPips=30; UseProfProt=true; TriggerProtPips= 40
MaxProtPips=100; MaxProtPerc=0.75; Exit_Options="------------------- "', UsePartClose=true; PartialClosePips=30; MEME_Options="--------——---—-—---' "', UseMEME=true;
MaxMEME=6; Trade_Options="------------——--- "; UserAlias=""; MagicNumber=20170623; SpreadLimit=10; Slippage=>50; SRLineColor=Brown;
Bars in test 4168 Ticks modelled 9955510 Modelling quality 57.53%
Mismatched
charts 0
errors
L’!gsgn 10000.00 Spread Current (4)
Totalnet 144 1> Gross profit 139.04 Gross loss -283.16
profit
Profit factor 0.49 Expected payoff -2.83
ngsv?/ggan 150.77 Maximal drawdown 229.38 (2.28%) Relative drawdown 2.28% (229.38)
Total trades 51 Short positions (won %) 32 (68.75%) Long positions (won %) 19 (78.95%)
Profit trades (% of total) 37 (72.55%) Loss trades (% of total) 14 (27.45%)
Largest profit trade 13.60 loss trade -59.00
Average profit trade 3.76 loss trade -20.23
Maximum consecutive wins (profit in money) 19 (46.10) consecutive losses (loss in money) 6 (-226.80)
Maximal consecutive profit (count of wins) 46.10 (19) consecutive loss (count of losses) -226.80 (6)
Average consecutive wins 6 consecutive losses 2
Balance | Equity | Eveny tick (the most precse method based on all availzble least timeframes to generate sach tick] | 57.53% 10075
10018
R
SEET
5658
5839
Se
L e L [ ANTERAHRER
1] 2 4 7 9 11 13 |15| 17 | 1'9| ll | Z|4 | 26 | |2,B | |3’D 32 34| | 36! | 35 40 43 45 47 4% 51
# Time Type Order Size Price S/L T/P Profit Balance
1 2018.03.08 15:09 buy 1 0.02 1.24181 0.00000 0.00000
2 2018.03.08 15:09 modify 1 0.02 1.24181 1.23351 1.25841
3 2018.03.08 15:44 buy limit 2 0.02 1.23761 0.00000 0.00000
4 2018.03.08 16:34 buy 2 0.02 1.23761 0.00000 0.00000
5 2018.03.08 16:34 buy limit 3 0.02 1.23341 0.00000 0.00000
6 2018.03.08 16:34 modify 1 0.02 1.24181 1.22931 1.24021
7 2018.03.08 16:34 modify 2 0.02 1.23761 1.22931 1.24021
8 2018.03.08 17:44 buy 3 0.02 1.23341 0.00000 0.00000
9 2018.03.08 17:44 buy limit 4 0.02 1.22921 0.00000 0.00000
10 2018.03.08 17:44 modify 1 0.02 1.24181 1.22511 1.23801
11 2018.03.08 17:44 modify 2 0.02 1.23761 1.22511 1.23801
12 2018.03.08 17:44 modify 3 0.02 1.23341 1.22511 1.23801
13 2018.03.09 13:02 buy 4 0.02 1.22921 0.00000 0.00000
14 2018.03.09 13:02 buy limit 5 0.02 1.22501 0.00000 0.00000
15 2018.03.09 13:02 modify 1 0.02 1.24181 1.22091 1.23591
16 2018.03.09 13:02 modify 2 0.02 1.23761 1.22091 1.23591
17 2018.03.09 13:02 modify 3 0.02 1.23341 1.22091 1.23591
18 2018.03.09 13:02 modify 4 0.02 1.22921 1.22091 1.23591
19 2018.03.13 15:43 t/p 1 0.02 1.23591 1.22091 1.23591 -11.80 9988.20
20 2018.03.13 15:43 t/p 2 0.02 1.23591 1.22091 1.23591 -3.40 9984.80
21 2018.03.13 15:43 t/p 3 0.02 1.23591 1.22091 1.23591 5.00 9989.80
22 2018.03.13 15:43 t/p 4 0.02 1.23591 1.22091 1.23591 13.40 10003.20
23 2018.03.13 15:43 delete 5 0.02 1.22501 0.00000 0.00000
24 2018.03.21 19:36 sell 6 0.02 1.22577 0.00000 0.00000
25 2018.03.21 19:36 modify 6 0.02 1.22577 1.23411 1.20917
26 2018.03.21 19:44 sell limit 7 0.02 1.23001 0.00000 0.00000
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160 2018.07.11 20:53 modify 45 0.02 1.16684 1.15854 1.17144
161 2018.07.13 10:43 buy 46 0.02 1.16264 0.00000 0.00000
162 2018.07.13 10:43 buy limit 47 0.02 1.15844 0.00000 0.00000
163 2018.07.13 10:43 modify 43 0.02 1.17524 1.15434 1.16934
164 2018.07.13 10:43 modify 44 0.02 1.17104 1.15434 1.16934
165 2018.07.13 10:43 modify 45 0.02 1.16684 1.15434 1.16934
166 2018.07.13 10:43 modify 46 0.02 1.16264 1.15434 1.16934
167 2018.07.16 08:12 t/p 43 0.02 1.16934 1.15434 1.16934 -11.80 10038.46
168 2018.07.16 08:12 t/p 44 0.02 1.16934 1.15434 1.16934 -3.40 10035.06
169 2018.07.16 08:12 t/p 45 0.02 1.16934 1.15434 1.16934 5.00 10040.06
170 2018.07.16 08:12 t/p 46 0.02 1.16934 1.15434 1.16934 13.40 10053.46
171 2018.07.16 08:12 delete 47 0.02 1.15844 0.00000 0.00000
172 2018.07.19 09:05 sell 48 0.02 1.16396 0.00000 0.00000
173 2018.07.19 09:05 modify 48 0.02 1.16396 1.17230 1.14736
174 2018.07.19 10:18 modify 48 0.02 1.16396 1.16346 1.14736
175 2018.07.19 10:18 close 48 0.01 1.16096 1.16346 1.14736 3.00 10056.46
176 2018.07.19 10:18 sell 49 0.01 1.16396 1.16346 1.14736
177 2018.07.19 11:00 modify 49 0.01 1.16396 1.16272 1.14736
178 2018.07.19 12:00 modify 49 0.01 1.16396 1.16184 1.14736
179 2018.07.19 13:00 modify 49 0.01 1.16396 1.16156 1.14736
180 2018.07.19 14:00 modify 49 0.01 1.16396 1.16140 1.14736
181 2018.07.19 15:00 modify 49 0.01 1.16396 1.16007 1.14736
182 2018.07.19 15:00 s/l 49 0.01 1.16007 1.16007 1.14736 3.89 10060.35
183 2018.07.25 10:00 buy 50 0.02 1.16986 0.00000 0.00000
184 2018.07.25 10:00 modify 50 0.02 1.16986 1.16156 1.18646
185 2018.07.25 10:03 buy limit 51 0.02 1.16566 0.00000 0.00000
186 2018.07.25 22:47 modify 50 0.02 1.16986 1.17036 1.18646
187 2018.07.25 22:47 close 50 0.01 1.17287 1.17036 1.18646 3.01 10063.36
188 2018.07.25 22:47 buy 52 0.01 1.16986 1.17036 1.18646
189 2018.07.25 22:47 delete 51 0.02 1.16566 0.00000 0.00000
190 2018.07.26 08:00 close 52 0.01 1.17315 1.17036 1.18646 3.29 10066.65
191 2018.08.06 14:00 sell 53 0.02 1.15375 0.00000 0.00000
192 2018.08.06 14:00 modify 53 0.02 1.15375 1.16209 1.13715
193 2018.08.06 14:58 sell limit 54 0.02 1.15799 0.00000 0.00000
194 2018.08.07 09:54 sell 54 0.02 1.15799 0.00000 0.00000
195 2018.08.07 09:54 sell limit 55 0.02 1.16223 0.00000 0.00000
196 2018.08.07 09:54 modify 53 0.02 1.15375 1.16629 1.15533
197 2018.08.07 09:54 modify 54 0.02 1.15799 1.16629 1.15533
198 2018.08.08 07:12 sell 55 0.02 1.16223 0.00000 0.00000
199 2018.08.08 07:12 sell limit 56 0.02 1.16647 0.00000 0.00000
200 2018.08.08 07:12 modify 53 0.02 1.15375 1.17053 1.15755
201 2018.08.08 07:12 modify 54 0.02 1.15799 1.17053 1.15755
202 2018.08.08 07:12 modify 55 0.02 1.16223 1.17053 1.15755
203 2018.08.08 15:44 t/p 53 0.02 1.15755 1.17053 1.15755 -7.60 10059.05
204 2018.08.08 15:44 t/p 54 0.02 1.15755 1.17053 1.15755 0.88 10059.93
205 2018.08.08 15:44 t/p 55 0.02 1.15755 1.17053 1.15755 9.36 10069.29
206 2018.08.08 15:44 delete 56 0.02 1.16647 0.00000 0.00000
207 2018.08.13 20:00 sell 57 0.02 1.13938 0.00000 0.00000
208 2018.08.13 20:00 modify 57 0.02 1.13938 1.14772 1.12278
209 2018.08.13 20:27 sell limit 58 0.02 1.14362 0.00000 0.00000
210 2018.08.14 18:16 modify 57 0.02 1.13938 1.13888 1.12278
211 2018.08.14 18:16 modify 57 0.02 1.13938 1.13879 1.12278
212 2018.08.14 18:16 close 57 0.01 1.13638 1.13879 1.12278 3.00 10072.29
213 2018.08.14 18:16 sell 59 0.01 1.13938 1.13879 1.12278
214 2018.08.14 18:16 delete 58 0.02 1.14362 0.00000 0.00000
215 2018.08.14 19:00 modify 59 0.01 1.13938 1.13745 1.12278
216 2018.08.14 20:00 modify 59 0.01 1.13938 1.13524 1.12278
217 2018.08.14 21:00 modify 59 0.01 1.13938 1.13485 1.12278
218 2018.08.14 22:00 modify 59 0.01 1.13938 1.13466 1.12278
219 2018.08.14 22:58 s/l 59 0.01 1.13466 1.13466 1.12278 4.72 10077.01
220 2018.08.16 20:53 sell 60 0.02 1.13495 0.00000 0.00000
221 2018.08.16 20:53 modify 60 0.02 1.13495 1.14329 1.11835
222 2018.08.16 20:55 sell limit 61 0.02 1.13919 0.00000 0.00000
223 2018.08.17 09:34 sell 61 0.02 1.13919 0.00000 0.00000
224 2018.08.17 09:34 sell limit 62 0.02 1.14343 0.00000 0.00000
225 2018.08.17 09:34 modify 60 0.02 1.13495 1.14749 1.13653
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