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Strategy Tester Report
b3rf2.1.2

FXChoice-Pro Live (Build 1170)
 

Symbol CADJPY (Canadian dollar vs Japanese yen)

Period 1 Hour (H1) 2018.12.03 00:00 - 2019.01.18 23:00 (2018.12.01 - 2019.01.20)

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

Parameters

BaseVersion_3_9_6="EA Settings:"; LatestVersion="b3rf2.1.2"; TradeComment="b3rf2.1.2 cadjpy 12.1.2018-1.20.2019 h1 CL"; notes=""; EANumber=20190100;
EmergencyCloseAll=false; LabelAcc="Account Trading Settings:"; ShutDown=false; StopTradePercent=10; NanoAccount=true; PortionPC=100; PortionChange=1;
MaxDDPercent=50; MaxSpread=5; UseHolidayShutdown=false; Holidays="18/12-01/01"; PlaySounds=false; AlertSound="Alert.wav"; EnableOncePerBar=true;
TradeCommentLabel="Trade Comment: "; MagicLabel="Magic: "; LabelIES="Indicator / Entry Settings:"; B3Traditional=false; ForceMarketCond=3; UseAnyEntry=false;
MAEntry=0; CCIEntry=1; BollingerEntry=0; StochEntry=0; MACDEntry=2; LabelLS="Lot Size Settings:"; UseMM=true; LAF=4.7; Lot=0.01; Multiplier=0.3; LabelGS="Grid
Settings:"; AutoCal=true; LabelATRTFr="0:Chart, 1:M1, 2:M5, 3:M15, 4:M30, 5:H1, 6:H4, 7:D1, 8:W1, 9:MN1"; ATRTF=0; ATRPeriods=8; GAF=0.1; EntryDelay=2400;
EntryOffset=5; UseSmartGrid=true; LabelTS="Trading Settings:"; MaxTrades=4; BreakEvenTrade=5; BEPlusPips=2; UseCloseOldest=true; CloseTradesLevel=5;
ForceCloseOldest=true; MaxCloseTrades=3; CloseTPPips=10; ForceTPPips=0; MinTPPips=0; LabelHS="Hedge Settings:"; HedgeSymbol=""; CorrPeriod=30;
UseHedge=false; DDorLevel="DD"; HedgeStart=20; hLotMult=0.8; hMaxLossPips=30; hFixedSL=false; hTakeProfit=30; hReEntryPC=5; StopTrailAtBE=true;
ReduceTrailStop=true; LabelES="Exit Settings:"; MaximizeProfit=true; ProfitSet=54; MoveTP=50; TotalMoves=1; UseStopLoss=false; SLPips=47; TSLPips=26;
TSLPipsMin=3; UsePowerOutSL=false; POSLPips=600; UseFIFO=false; LabelEE="Early Exit Settings:"; UseEarlyExit=false; EEStartHours=3; EEFirstTrade=true;
EEHoursPC=0.5; EEStartLevel=5; EELevelPC=10; EEAllowLoss=false; LabelAdv="Advanced Settings Change sparingly"; LabelGrid="Grid Size Settings:";
SetCountArray="4,4"; GridSetArray="25,50,100"; TP_SetArray="50,100,200"; LabelMA="MA Entry Settings:"; MAPeriod=100; MADistance=10; LabelCCI="CCI Entry
Settings:"; CCIPeriod=28; LabelBBS="Bollinger Bands Entry Settings:"; BollPeriod=19; BollDistance=10; BollDeviation=1; LabelSto="Stochastic Entry Settings:";
BuySellStochZone=90; KPeriod=3; DPeriod=2; Slowing=2; LabelMACD="MACD Entry Settings:"; LabelMACDTF="0:Chart, 1:M1, 2:M5, 3:M15, 4:M30, 5:H1, 6:H4, 7:D1,
8:W1, 9:MN1"; MACD_TF=0; FastPeriod=8; SlowPeriod=25; SignalPeriod=9; MACDPrice=0; LabelSG="Smart Grid Settings:"; LabelSGTF="0:Chart, 1:M1, 2:M5, 3:M15,
4:M30, 5:H1, 6:H4, 7:D1, 8:W1, 9:MN1"; RSI_TF=6; RSI_Period=11; RSI_Price=0; RSI_MA_Period=27; RSI_MA_Method=1; LabelOS="Other Settings:";
RecoupClosedLoss=true; Level=7; slip=99; SaveStats=false; StatsPeriod=3600; StatsInitialise=true; LabelUE="Email Settings:"; UseEmail=false; LabelEDD="At what DD%
would you like Email warnings (Max: 49, Disable: 0)?"; EmailDD1=20; EmailDD2=30; EmailDD3=40; LabelEH="Number of hours before DD timer resets"; EmailHours=24;
LabelDisplay="Used to Adjust Overlay"; displayOverlay=true; displayLogo=true; displayCCI=true; displayLines=true; displayXcord=10; displayYcord=22;
displayCCIxCord=10; displayFont="Arial Bold"; displayFontSize=9; displaySpacing=14; displayRatio=1.3; displayColor=DeepSkyBlue; displayColorProfit=Green;
displayColorLoss=Red; displayColorFGnd=Black; Debug=false; LabelOpt="These values can only be used while optimizing"; UseGridOpt=false; SetArray1=4;
SetArray2=4; SetArray3=0; SetArray4=0; GridArray1=25; GridArray2=50; GridArray3=100; GridArray4=0; GridArray5=0; TPArray1=50; TPArray2=100; TPArray3=200;
TPArray4=0; TPArray5=0;

Bars in test 1793 Ticks modelled 2813346 Modelling quality 90.00%

Mismatched
charts
errors

0

Initial
deposit 250.00 Spread 30

Total net
profit 50103.79 Gross profit 50110.97 Gross loss -7.18

Profit factor 6979.24 Expected payoff 1565.74

Absolute
drawdown 51.50 Maximal drawdown 23804.43 (60.99%) Relative drawdown 60.99% (23804.43)

Total trades 32 Short positions (won %) 18 (94.44%) Long positions (won %) 14 (100.00%)

Profit trades (% of total) 31 (96.88%) Loss trades (% of total) 1 (3.13%)

Largest profit trade 5530.38 loss trade -7.18

Average profit trade 1616.48 loss trade -7.18

Maximum consecutive wins (profit in money) 24 (49624.05) consecutive losses (loss in money) 1 (-7.18)

Maximal consecutive profit (count of wins) 49624.05 (24) consecutive loss (count of losses) -7.18 (1)

Average consecutive wins 16 consecutive losses 1

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

1 2018.12.12 11:00 buy 1 0.14 84.850 0.000 0.000

2 2018.12.12 14:00 buy 2 0.14 84.803 0.000 0.000

3 2018.12.12 23:00 buy 3 0.14 84.761 0.000 0.000

4 2018.12.13 21:00 close 3 0.14 85.070 0.000 0.000 39.56 289.56

5 2018.12.13 21:00 close 2 0.14 85.070 0.000 0.000 34.20 323.77

6 2018.12.13 21:00 close 1 0.14 85.070 0.000 0.000 28.19 351.96

7 2018.12.14 18:00 sell 4 0.20 84.816 0.000 0.000

8 2018.12.17 20:00 close 4 0.20 84.200 0.000 0.000 110.24 462.20

9 2018.12.18 05:00 sell 5 0.27 84.009 0.000 0.000

10 2018.12.18 09:00 sell 6 0.27 84.032 0.000 0.000

11 2018.12.18 21:00 close 6 0.27 83.472 0.000 0.000 136.50 598.70
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12 2018.12.18 21:00 close 5 0.27 83.472 0.000 0.000 130.84 729.54

13 2018.12.19 06:00 sell 7 0.42 83.466 0.000 0.000

14 2018.12.19 09:00 sell 8 0.42 83.504 0.000 0.000

15 2018.12.19 13:00 close 8 0.42 83.479 0.000 0.000 7.38 736.92

16 2018.12.19 13:00 close 7 0.42 83.479 0.000 0.000 -7.18 729.74

17 2018.12.19 16:00 sell 9 0.42 83.436 0.000 0.000

18 2018.12.19 19:00 sell 10 0.42 83.475 0.000 0.000

19 2018.12.20 16:00 close 10 0.42 82.872 0.000 0.000 221.95 951.69

20 2018.12.20 16:00 close 9 0.42 82.872 0.000 0.000 207.01 1158.70

21 2018.12.21 04:00 sell 11 0.68 82.367 0.000 0.000

22 2018.12.21 07:00 sell 12 0.68 82.428 0.000 0.000

23 2018.12.21 09:00 sell 13 0.68 82.513 0.000 0.000

24 2018.12.21 23:00 close 13 0.68 81.871 0.000 0.000 394.67 1553.37

25 2018.12.21 23:00 close 12 0.68 81.871 0.000 0.000 341.94 1895.31

26 2018.12.21 23:00 close 11 0.68 81.871 0.000 0.000 304.10 2199.41

27 2018.12.24 09:00 sell 14 1.29 81.753 0.000 0.000

28 2018.12.24 12:00 sell 15 1.29 81.803 0.000 0.000

29 2018.12.24 14:00 sell 16 1.29 81.818 0.000 0.000

30 2018.12.24 19:00 close 16 1.29 81.229 0.000 0.000 686.33 2885.74

31 2018.12.24 19:00 close 15 1.29 81.229 0.000 0.000 668.68 3554.42

32 2018.12.24 19:00 close 14 1.29 81.229 0.000 0.000 609.85 4164.27

33 2018.12.26 05:00 sell 17 2.44 81.164 0.000 0.000

34 2018.12.31 01:00 close 17 2.44 80.907 0.000 0.000 492.72 4656.99

35 2019.01.02 04:00 sell 18 2.73 80.384 0.000 0.000

36 2019.01.02 17:00 close 18 2.73 80.275 0.000 0.000 257.13 4914.12

37 2019.01.03 00:00 sell 19 2.88 80.172 0.000 0.000

38 2019.01.03 04:00 close 19 2.88 78.974 0.000 0.000 3132.12 8046.24

39 2019.01.04 04:00 buy 20 4.72 80.024 0.000 0.000

40 2019.01.04 13:00 close 20 4.72 80.241 0.000 0.000 909.61 8955.85

41 2019.01.04 15:00 buy 21 5.26 80.417 0.000 0.000

42 2019.01.04 22:00 close 21 5.26 81.009 0.000 0.000 2813.05 11768.90

43 2019.01.07 07:00 buy 22 6.91 81.102 0.000 0.000

44 2019.01.07 10:00 buy 23 6.91 81.056 0.000 0.000

45 2019.01.07 12:00 buy 24 6.91 80.989 0.000 0.000

46 2019.01.07 19:00 close 24 6.91 81.713 0.000 0.000 4527.59 16296.49

47 2019.01.07 19:00 close 23 6.91 81.713 0.000 0.000 4105.25 20401.74

48 2019.01.07 19:00 close 22 6.91 81.713 0.000 0.000 3815.28 24217.02

49 2019.01.08 03:00 buy 25 14.22 81.820 0.000 0.000

50 2019.01.08 15:00 close 25 14.22 81.828 0.000 0.000 29.24 24246.26

51 2019.01.08 17:00 buy 26 14.24 81.959 0.000 0.000

52 2019.01.08 20:00 buy 27 14.24 81.686 0.000 0.000

53 2019.01.09 16:00 close 27 14.24 82.092 0.000 0.000 5227.63 29473.89

54 2019.01.09 16:00 close 26 14.24 82.092 0.000 0.000 1681.31 31155.20

55 2019.01.10 17:00 sell 28 18.30 81.569 0.000 0.000

56 2019.01.10 20:00 sell 29 18.30 81.886 0.000 0.000

57 2019.01.14 11:00 close 29 18.30 81.537 0.000 0.000 5530.38 36685.58

58 2019.01.14 11:00 close 28 18.30 81.537 0.000 0.000 238.75 36924.32

59 2019.01.15 23:00 buy 30 21.69 81.918 0.000 0.000

60 2019.01.16 08:00 buy 31 21.69 81.863 0.000 0.000

61 2019.01.16 21:00 close 31 21.69 82.138 0.000 0.000 5327.06 42251.38

62 2019.01.16 21:00 close 30 21.69 82.138 0.000 0.000 4281.94 46533.32

63 2019.01.18 16:00 buy 32 27.33 82.570 0.000 0.000

64 2019.01.18 23:59 close at stop 32 27.33 82.729 0.000 0.000 3820.47 50353.79


