11/17/2018 Strategy Tester: trendFollowing

Strategy Tester Report

trendFollowing
MetaQuotes-Demo (Build 1146)

Symbol EURUSD (Euro vs US Dollar)
Period 1 Hour (H1) 2018.01.02 09:00 - 2018.11.15 23:00 (2018.01.01 - 2018.11.16)
Model Every tick (the most precise method based on all available least timeframes)
Parameters stopLossPips=400; TakeProfitPips=600; MovingAverage1=9; MovingAverage2=>50;
Bars in test 6465 Ticks modelled 14766362 Modelling quality 57.81%
Mismatched charts errors 0
Initial deposit 2000.00 Spread Current (30)
Total net profit 850.66 Gross profit 2180.22 Gross loss -1329.56
Profit factor 1.64 Expected payoff 6.65
Absolute drawdown 396.63 Maximal drawdown 918.38 (36.42%) Relative drawdown 36.42% (918.38)
Total trades 128 Short positions (won %) 65 (49.23%) Long positions (won %) 63 (36.51%)
Profit trades (% of total) 55 (42.97%) Loss trades (% of total) 73 (57.03%)
Largest profit trade 764.01 loss trade -275.20
Average profit trade 39.64 loss trade -18.21
Maximum consecutive wins (profit in money) 5 (53.95) consecutive losses (loss in money) 5(-73.17)
Maximal consecutive profit (count of wins) 764.01 (1) consecutive loss (count of losses) -425.67 (4)
Average consecutive wins 2 consecutive losses 2
Balzmos [ Equity | Every tick (the most precise method based on all available least timeframes to generate each tick] / 57.81% 2845
2608
2370
2133
1856
Size
. . | . . . . P | | .
] & 11 17 2 7 13 I8 43 48 E4 59 &4 70 75 B0 86 91 B 102 107 112 118 123 128
# Time Type Order Size Price S/L T/P Profit Balance
1 2018.01.03 17:00 sell 1 0.01 1.20152 1.20582 1.19552
2 2018.01.04 13:39 s/l 1 0.01 1.20582 1.20582 1.19552 -4.33 1995.67
3 2018.01.04 14:00 buy 2 0.01 1.20643 1.20213 1.21243
4 2018.01.05 17:49 s/l 2 0.01 1.20213 1.20213 1.21243 -4.30 1991.37
5 2018.01.05 18:00 sell 3 0.02 1.20233 1.20663 1.19633
6 2018.01.08 17:18 t/p 3 0.02 1.19633 1.20663 1.19633 11.98 2003.35
7 2018.01.10 14:00 buy 4 0.02 1.20072 1.19642 1.20672
8 2018.01.10 18:49 s/l 4 0.02 1.19642 1.19642 1.20672 -8.60 1994.75
9 2018.01.11 12:00 sell 5 0.01 1.19444 1.19874 1.18844
10 2018.01.11 14:39 s/l 5 0.01 1.19874 1.19874 1.18844 -4.30 1990.45
11 2018.01.11 14:39 buy 6 0.04 1.19898 1.19468 1.20498
12 2018.01.11 17:39 t/p 6 0.04 1.20498 1.19468 1.20498 24.00 2014.45
13 2018.01.16 17:00 sell 7 0.02 1.22062 1.22492 1.21462
14 2018.01.16 19:19 s/l 7 0.02 1.22492 1.22492 1.21462 -8.60 2005.85
15 2018.01.16 22:00 buy 8 0.01 1.22729 1.22299 1.23329
16 2018.01.17 08:44 s/l 8 0.01 1.22299 1.22299 1.23329 -4.30 2001.55
17 2018.01.17 11:00 sell 9 0.04 1.22240 1.22670 1.21640
18 2018.01.17 20:38 s/l 9 0.04 1.22670 1.22670 1.21640 -17.20 1984.35
19 2018.01.18 17:00 buy 10 0.02 1.22612 1.22182 1.23212
20 2018.01.19 18:19 s/l 10 0.02 1.22182 1.22182 1.23212 -8.59 1975.76
21 2018.01.22 05:18 sell 11 0.08 1.22266 1.22696 1.21666
22 2018.01.22 16:00 buy 12 0.04 1.22530 1.22100 1.23130
23 2018.01.23 02:43 s/l 11 0.08 1.22696 1.22696 1.21666 -34.48 1941.28
24 2018.01.24 01:49 t/p 12 0.04 1.23130 1.22100 1.23130 24.03 1965.30
25 2018.01.29 00:00 sell 13 0.16 1.24268 1.24698 1.23668
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