9/3/2018 Strategy Tester: BiM_LRSF_19

Strategy Tester Report
BiM_LRSF 19

ICMarkets-Live03 (Build 1090)

Symbol USDJPY (US Dollar vs Japanese Yen)
Period 1 Hour (H1) 2018.01.04 00:00 - 2018.08.24 23:00 (2018.01.01 - 2018.08.26)
Model Every tick (the most precise method based on all available least timeframes)
Entry_Options="-------------------" "'; 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="------------------- "s UserAlias=""; MagicNumber:20170623; SpreadLimit=10; Slippage=100; SRLineColor=Brown;
Bars in test 4108 Ticks modelled 25013220 Modelling quality n/a
Mismatched
charts 2699
errors
gggglsit 1000.00 Spread Current (3)
Totalnet 31468 Gross profit 151.79 Gross loss -466.47
profit
Profit factor 0.33 Expected payoff -4.43
Absolute 326.67 Maximal drawdown 373.13 (35.66%) Relative drawdown 35.66% (373.13)
drawdown
;‘;?;s 71 Short positions (won %) 48 (58.33%) Long positions (won %) 23 (73.91%)
Profit trades (% of total) 45 (63.38%) Loss trades (% of total) 26 (36.62%)
Largest profit trade 14.89 loss trade -51.87
Average profit trade 3.37 loss trade -17.94
Maximum consecutive wins (profit in money) 8 (18.48) consecutive losses (loss in money) 7 (-203.70)
Maximal consecutive profit (count of wins) 23.01 (3) consecutive loss (count of losses) -203.70 (7)
Average consecutive wins 3 consecutive losses 2
Balance [/ Equity | Every tick (the mast precise method based on all available least timeframes 1o generate each tick] / n/z 1042
— l
47
— T 852
757
L LT o b LT |Hm
[3 9 12 15 | 18 1 24 Z?| | | | | | | | |
# Time Type Order Size Price S/L T/P Profit Balance
1 2018.01.09 04:03 sell 1 0.02 112.556 0.000 0.000
2 2018.01.09 04:03 modify 1 0.02 112.556 113.339 110.996
3 2018.01.09 04:13 sell limit 2 0.02 112.949 0.000 0.000
4 2018.01.09 10:40 sell 2 0.02 112.949 0.000 0.000
5 2018.01.09 10:40 sell limit 3 0.02 113.342 0.000 0.000
6 2018.01.09 10:40 modify 1 0.02 112.556 113.729 112.710
7 2018.01.09 10:40 modify 2 0.02 112.949 113.729 112.710
8 2018.01.09 13:33 t/p 1 0.02 112.710 113.729 112.710 -2.87 997.13
9 2018.01.09 13:33 t/p 2 0.02 112.710 113.729 112.710 4.10 1001.23
10 2018.01.09 13:33 delete 3 0.02 113.342 0.000 0.000
11 2018.01.11 12:00 sell 4 0.02 111.622 0.000 0.000
12 2018.01.11 12:00 modify 4 0.02 111.622 112.405 110.062
13 2018.01.11 13:15 sell limit 5 0.02 112.015 0.000 0.000
14 2018.01.11 20:01 modify 4 0.02 111.622 111.572 110.062
15 2018.01.11 20:01 modify 4 0.02 111.622 111.562 110.062
16 2018.01.11 20:01 close 4 0.01 111.321 111.562 110.062 2.63 1003.86
17 2018.01.11 20:01 sell 6 0.01 111.622 111.562 110.062
18 2018.01.11 20:01 delete 5 0.02 112.015 0.000 0.000
19 2018.01.11 20:01 modify 6 0.01 111.622 111.533 110.062
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263 2018.06.13 22:00 buy 64 0.02 110.545 0.000 0.000
264 2018.06.13 22:00 modify 64 0.02 110.545 109.765 112.105
265 2018.06.13 22:02 buy limit 65 0.02 110.155 0.000 0.000
266 2018.06.14 01:19 buy 65 0.02 110.155 0.000 0.000
267 2018.06.14 01:19 buy limit 66 0.02 109.765 0.000 0.000
268 2018.06.14 01:19 modify 64 0.02 110.545 109.375 110.390
269 2018.06.14 01:19 modify 65 0.02 110.155 109.375 110.390
270 2018.06.14 17:07 t/p 64 0.02 110.390 109.375 110.390 -2.66 862.13
271 2018.06.14 17:07 t/p 65 0.02 110.390 109.375 110.390 4.12 866.25
272 2018.06.14 17:07 delete 66 0.02 109.765 0.000 0.000
273 2018.06.19 03:03 sell 67 0.02 110.058 0.000 0.000
274 2018.06.19 03:03 modify 67 0.02 110.058 110.841 108.498
275 2018.06.19 03:07 sell limit 68 0.02 110.451 0.000 0.000
276 2018.06.19 07:03 modify 67 0.02 110.058 110.008 108.498
277 2018.06.19 07:03 modify 67 0.02 110.058 109.927 108.498
278 2018.06.19 07:03 close 67 0.01 109.758 109.927 108.498 2.66 868.91
279 2018.06.19 07:03 sell 69 0.01 110.058 109.927 108.498
280 2018.06.19 07:03 delete 68 0.02 110.451 0.000 0.000
281 2018.06.19 07:03 modify 69 0.01 110.058 109.919 108.498
282 2018.06.19 08:00 modify 69 0.01 110.058 109.793 108.498
283 2018.06.19 09:00 modify 69 0.01 110.058 109.734 108.498
284 2018.06.19 09:51 s/l 69 0.01 109.734 109.734 108.498 2.88 871.79
285 2018.06.21 05:00 buy 70 0.02 110.609 0.000 0.000
286 2018.06.21 05:00 modify 70 0.02 110.609 109.829 112.169
287 2018.06.21 05:03 buy limit 71 0.02 110.219 0.000 0.000
288 2018.06.21 15:48 buy 71 0.02 110.219 0.000 0.000
289 2018.06.21 15:48 buy limit 72 0.02 109.829 0.000 0.000
290 2018.06.21 15:48 modify 70 0.02 110.609 109.439 110.454
291 2018.06.21 15:48 modify 71 0.02 110.219 109.439 110.454
292 2018.06.22 17:48 buy 72 0.02 109.829 0.000 0.000
293 2018.06.22 17:48 buy limit 73 0.02 109.439 0.000 0.000
294 2018.06.22 17:48 modify 70 0.02 110.609 109.049 110.259
295 2018.06.22 17:48 modify 71 0.02 110.219 109.049 110.259
296 2018.06.22 17:48 modify 72 0.02 109.829 109.049 110.259
297 2018.06.25 08:12 buy 73 0.02 109.439 0.000 0.000
298 2018.06.25 08:12 buy limit 74 0.02 109.049 0.000 0.000
299 2018.06.25 08:12 modify 70 0.02 110.609 108.659 110.064
300 2018.06.25 08:12 modify 71 0.02 110.219 108.659 110.064
301 2018.06.25 08:12 modify 72 0.02 109.829 108.659 110.064
302 2018.06.25 08:12 modify 73 0.02 109.439 108.659 110.064
303 2018.06.26 20:12 t/p 70 0.02 110.064 108.659 110.064 -9.75 862.04
304 2018.06.26 20:12 t/p 71 0.02 110.064 108.659 110.064 -2.67 859.37
305 2018.06.26 20:12 t/p 72 0.02 110.064 108.659 110.064 4.32 863.69
306 2018.06.26 20:12 t/p 73 0.02 110.064 108.659 110.064 11.32 875.01
307 2018.06.26 20:12 delete 74 0.02 109.049 0.000 0.000
308 2018.06.29 06:00 buy 75 0.02 110.719 0.000 0.000
309 2018.06.29 06:00 modify 75 0.02 110.719 109.939 112.279
310 2018.06.29 06:53 buy limit 76 0.02 110.329 0.000 0.000
311 2018.06.29 18:52 close 75 0.02 110.748 109.939 112.279 0.38 875.39
312 2018.06.29 18:52 delete 76 0.02 110.329 0.000 0.000
313 2018.07.02 21:00 buy 77 0.02 110.887 0.000 0.000
314 2018.07.02 21:00 modify 77 0.02 110.887 110.107 112.447
315 2018.07.02 22:03 buy limit 78 0.02 110.497 0.000 0.000
316 2018.07.03 04:38 close 77 0.02 110.916 110.107 112.447 0.48 875.87
317 2018.07.03 04:38 delete 78 0.02 110.497 0.000 0.000
318 2018.07.05 05:00 sell 79 0.02 110.415 0.000 0.000
319 2018.07.05 05:00 modify 79 0.02 110.415 111.198 108.855
320 2018.07.05 05:39 sell limit 80 0.02 110.808 0.000 0.000
321 2018.07.09 18:59 sell 80 0.02 110.808 0.000 0.000
322 2018.07.09 18:59 sell limit 81 0.02 111.201 0.000 0.000
323 2018.07.09 18:59 modify 79 0.02 110.415 111.588 110.569
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324 2018.07.09 18:59 modify 80 0.02 110.808 111.588 110.569
325 2018.07.10 08:11 sell 81 0.02 111.201 0.000 0.000
326 2018.07.10 08:11 sell limit 82 0.02 111.5%4 0.000 0.000
327 2018.07.10 08:11 modify 79 0.02 110.415 111.981 110.765
328 2018.07.10 08:11 modify 80 0.02 110.808 111.981 110.765
329 2018.07.10 08:11 modify 81 0.02 111.201 111.981 110.765
330 2018.07.11 18:21 sell 82 0.02 111.5%4 0.000 0.000
331 2018.07.11 18:21 sell limit 83 0.02 111.987 0.000 0.000
332 2018.07.11 18:21 modify 79 0.02 110.415 112.374 110.962
333 2018.07.11 18:21 modify 80 0.02 110.808 112.374 110.962
334 2018.07.11 18:21 modify 81 0.02 111.201 112.374 110.962
335 2018.07.11 18:21 modify 82 0.02 111.594 112.374 110.962
336 2018.07.11 20:17 sell 83 0.02 111.987 0.000 0.000
337 2018.07.11 20:17 sell limit 84 0.02 112.380 0.000 0.000
338 2018.07.11 20:17 modify 79 0.02 110.415 112.767 111,158
339 2018.07.11 20:17 modify 80 0.02 110.808 112.767 111.158
340 2018.07.11 20:17 modify 81 0.02 111.201 112.767 111.158
341 2018.07.11 20:17 modify 82 0.02 111.594 112.767 111.158
342 2018.07.11 20:17 modify 83 0.02 111.987 112.767 111.158
343 2018.07.12 06:16 sell 84 0.02 112.380 0.000 0.000
344 2018.07.12 06:16 modify 79 0.02 110.415 113.160 111.325
345 2018.07.12 06:16 modify 80 0.02 110.808 113.160 111.325
346 2018.07.12 06:16 modify 81 0.02 111.201 113.160 111.325
347 2018.07.12 06:16 modify 82 0.02 111.594 113.160 111.325
348 2018.07.12 06:16 modify 83 0.02 111.987 113.160 111.325
349 2018.07.12 06:16 modify 84 0.02 112.380 113.160 111.325
350 2018.07.19 15:31 s/l 79 0.02 113.160 113.160 111.325 -50.34 825.52
351 2018.07.19 15:31 s/l 80 0.02 113.160 113.160 111.325 -43.15 782.37
352 2018.07.19 15:31 s/l 81 0.02 113.160 113.160 111.325 -36.08 746.29
353 2018.07.19 15:31 s/l 82 0.02 113.160 113.160 111.325 -29.02 717.27
354 2018.07.19 15:31 s/l 83 0.02 113.160 113.160 111.325 -22.07 695.20
355 2018.07.19 15:31 s/l 84 0.02 113.160 113.160 111.325 -14.77 680.43
356 2018.07.25 09:54 sell 85 0.02 111.151 0.000 0.000
357 2018.07.25 09:54 modify 85 0.02 111.151 111.934 109.591
358 2018.07.25 10:07 sell limit 86 0.02 111.544 0.000 0.000
359 2018.07.25 17:42 modify 85 0.02 111.151 111.101 109.591
360 2018.07.25 17:42 modify 85 0.02 111.151 111.098 109.591
361 2018.07.25 17:42 close 85 0.01 110.849 111.098 109.591 2.65 683.08
362 2018.07.25 17:42 sell 87 0.01 111.151 111.098 109.591
363 2018.07.25 17:42 delete 86 0.02 111.544 0.000 0.000
364 2018.07.25 17:42 modify 87 0.01 111.151 111.092 109.591
365 2018.07.25 17:44 s/l 87 0.01 111.092 111.092 109.591 0.46 683.54
366 2018.08.10 04:00 sell 88 0.02 110.863 0.000 0.000
367 2018.08.10 04:00 modify 88 0.02 110.863 111.646 109.303
368 2018.08.10 04:08 sell limit 89 0.02 111.256 0.000 0.000
369 2018.08.10 08:09 close 88 0.02 110.834 111.646 109.303 0.38 683.92
370 2018.08.10 08:09 delete 89 0.02 111.256 0.000 0.000
371 2018.08.16 16:00 sell 90 0.02 110.646 0.000 0.000
372 2018.08.16 16:00 modify 90 0.02 110.646 111.429 109.086
373 2018.08.16 17:04 sell limit 91 0.02 111.039 0.000 0.000
374 2018.08.16 19:08 sell 91 0.02 111.039 0.000 0.000
375 2018.08.16 19:08 sell limit 92 0.02 111.432 0.000 0.000
376 2018.08.16 19:08 modify 90 0.02 110.646 111.819 110.800
377 2018.08.16 19:08 modify 91 0.02 111.039 111.819 110.800
378 2018.08.17 00:05 t/p 90 0.02 110.800 111.819 110.800 -3.04 680.88
379 2018.08.17 00:05 t/p 91 0.02 110.800 111.819 110.800 4.05 684.93
380 2018.08.17 00:05 delete 92 0.02 111.432 0.000 0.000
381 2018.08.20 15:54 sell 93 0.02 110.432 0.000 0.000
382 2018.08.20 15:54 modify 93 0.02 110.432 111.215 108.872
383 2018.08.20 16:12 sell limit 94 0.02 110.825 0.000 0.000
384 2018.08.20 18:55 close 93 0.02 110.403 111.215 108.872 0.39 685.32
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385 2018.08.20 18:55 delete 94 0.02 110.825 0.000 0.000

file:///C:/Users/Hanh%20Pham%20Van/Desktop/backtesting/Strategy Tester.htm 8/8



