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Strategy Tester Report
Quantum London Trading EA v1.6.1 m13-7-00[staxis]

Tickmill-Live (Build 950)

Symbol EURUSD (Euro vs US Dollar)
Period 1 Minute (M1) 2015.10.20 00:00 - 2016.04.19 23:59 (2015.10.20 - 2016.04.19)
Model Every tick (the most precise method based on all available least timeframes)

mn=2016; comm="24 15-30"; manual=false; wait=0; only lowerhigher=true; xdist=0; multi_xdist=1; exponent_factor_xdist=1; stop=false; fifo=false; xcandles=0;

rev erse=false; MaxWaiting=30; Slip=30; Spred=20; ber=false; percbedd=0; pointstp=0; dollartp=0; percequity tp=0; pointssl=0; dollarsl=0; percequity sl=0; stop_sl=false;
indivtp=0; indivsl=0; mnn10= "######################## BNIOK Close onIy in profit #################### CloseProfit_min=1;
CIoseProﬂt_max—O CIoseProFt 0; CloseProfit_Points=38; mnO1="######################## BNOK BHIBOPA JIOTA ####################"
FixLot=0.02; PercentOfDepo=0.004; _multip_="npu 3HaYeHUsIX MHOXWT el1 loTa > 0, Cedy IoWmin IOT = Npeablay Wni 10T * MHOXWT enbl * MHOXWT enb2"; multipl=1.06;
multip2=0; A ccFreeMargin=300; mn02=" === cekuus Classical =", T1=0.02; T2=0.04; T3=0.08;
T4=0.1; T5=0.2; T6=0.4; mn03="= = cekuyus Grid grid=false; draw grid=false; grid1isize=0;
grid1linc=0; gridlmaxtrades=0; grid1lots=0; grid2size=0; grid2inc=0; grid2maxtrades=0; grid2lots=0; grid3size=0; grid3inc=0; grid3maxtrades=0; grid3lots=0; grid4size=0;
grid4inc=0; griddmaxtrades=0; grid4lots=0; mmnOl="##### ## ## #H# ##H########## BNOK KOHTPONIA CPEACTB #############", MaxPercDepo=0;
MaxPercFree=100; mmOl="###### HHHH############## BNIOK HACTPOEK ot noxeHHoro opaepa ##"; Virt_Order_on=false; Virt_TS_on=false;
Virt_Order_dist_perc=0; Virt_Order_Period=14; Virt_Order_color=Yellow;
IMnO="##H#H###HHH#BHHRHHRRHARHHRRHRRHARHHRRHHBBHHARHHRRHABHARRHR AR RHARHHRHH##H#H#"; qde=220; qdc=80;
S0="#H#H##HHHHHHBHHHHHH R R R HBHBH R R BB HHH R R BB HHHR R HHHH RSB BHHR R RS HHHHH",

I51= "', Stochastic_op_on=true; Stochastic_K_op=5;
Stochastic_D_op=5; Stochastic_S_op=3; Stochastic_0S_op=30; Stochastic_OB_op=70;
US2="===================-=-=-S==S=S=SSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSss "; Stochastic_cl_on=true; Stochastic_K_cl=5;
Stochastic_D_cl=5; Stochastic_S_cl=3; Stochastic_0S_cl=60; Stochastic_O B_cl=40;

Parameters AQQR="#H#HH#HHHHBHHRHHRAHRBHARHHRHHRRHARHHR AR RHARHHRRHARHA R AR RHARHHRRHHRHHHE",
3="====================================================================="; MACD_Xtr_on=false; FastMA=12;

SlowMA _cl=26; Source_cl=1; SourcePeriod_cl=5; BackPeriod_cl=444; xV olatility _cl=0.5; Sens_cl=0;
qq5="#####################################################################"

qq7="== ==== ; Envelopes_cl_on=false; MA_Period_cl=14;
MA_Shift_c=0; qq71="-1=23.6;-2= 382 -3=50.0;-4=61.8;-5=78.6;-6=82.87(Gann);-7=88.2"; Deviation_cl=0.1; env_open_t cI false;
9= "#####################################################################"

=100. 0" i_fiboLevell= -2 i mdBarsCount 10000
——"'ChanneIsFIBO _MTF_AD_| EA _d_on=true;

i_extremumDepth_v2=78; i_maPeriod_v2=100; II23— 1=23.6;-2=38.2;-3=50.0;-4=61.8;-5=78.6;-6=82.87(Gann);-7=88.2;-8=100.0"; |_f'boLeveI1_v2 23. 6; had= false,
Barsin test 186050 Ticks modelled 13472144 Modelling quality n/a
Mismatched
charts 0
errors
Initial
deposit 66.00 Spread 5
Totalnet 355 57 Gross profit 369.63 Gross loss 44.07
profit
Profit factor 8.39 Expected pay off 2.34
Absolute 21.22 Maximal drawdown 65.72 (19.61%) Relative drawdown 34.80% (23.90)
drawdown
Total trades 139 Short positions (won %) 61 (93.44%) Long positions (won %) 78 (92.31%)
Profit trades (% of total) 129 (92.81%) Loss trades (% of total) 10 (7.19%)
Largest profit trade 14.72 loss trade -11.34
Average profit trade 2.87 loss trade -4.41
Maximum consecutive wins (profit in money) 37 (120.00) consecutive losses (loss in money ) 2 (-20.29)
Maximal consecutive profit (count of wins) 120.00 (37) consecutive loss (count of losses) -20.29 (2)
Average consecutive wins 13 consecutive losses 1
Balance J Equity [ Ewery tick (the maost pracise rethod based on all availabla least timeframes to generate aach tick)
=]
220
253
185
117
=]
1] £ 12 1% 24 20 ] 41 47 K] ca B4 ] & a1 a7 93 93 105 110 116 122 128 133 134
# Time Type Order Size Price S/L T/P Profit Balance
1 2015.10.22 04:46 buy 1 0.02 1.13395 0.00000 0.00000
2 2015.10.22 07:06 close 1 0.02 1.13437 0.00000 0.00000 0.84 66.84
3 2015.10.22 16:14 buy 2 0.02 1.11338 0.00000 0.00000
4 2015.10.22 18:18 buy 3 0.02 1.11203 0.00000 0.00000
5 2015.10.23 08:25 close 3 0.02 1.11316 0.00000 0.00000 2.23 69.07
6 2015.10.23 08:25 close 2 0.02 1.11316 0.00000 0.00000 -0.47 68.60
7 2015.10.23 15:38 buy 4 0.02 1.10120 0.00000 0.00000
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8 2015.10.23 17:33 buy 5 0.02 1.10038 0.00000 0.00000

9 2015.10.23 20:43 close 5 0.02 1.10159 0.00000 0.00000 2.42 71.02
10 2015.10.23 20:43 close 4 0.02 1.10159 0.00000 0.00000 0.78 71.80
11 2015.10.30 14:03 sell 6 0.02 1.10430 0.00000 0.00000
12 2015.10.30 16:12 close 6 0.02 1.10366 0.00000 0.00000 1.28 73.08
13 2015.11.02 06:24 sell 7 0.02 1.10369 0.00000 0.00000
14 2015.11.02 08:23 close 7 0.02 1.10196 0.00000 0.00000 3.46 76.54
15 2015.11.02 20:18 buy 8 0.02 1.10124 0.00000 0.00000
16 2015.11.03 04:02 close 8 0.02 1.10164 0.00000 0.00000 0.77 77.30
17 2015.11.03 07:07 sell 9 0.02 1.10277 0.00000 0.00000
18 2015.11.03 08:15 close 9 0.02 1.10174 0.00000 0.00000 2.06 79.36
19 2015.11.04 02:54 buy 10 0.02 1.09397 0.00000 0.00000
20 2015.11.04 03:46 close 10 0.02 1.09517 0.00000 0.00000 2.40 81.76
21 2015.11.05 19:37 sell 11 0.02 1.08869 0.00000 0.00000
22 2015.11.05 20:53 close 11 0.02 1.08746 0.00000 0.00000 2.46 84.22
23 2015.11.06 06:50 buy 12 0.02 1.08711 0.00000 0.00000
24 2015.11.06 08:04 close 12 0.02 1.08820 0.00000 0.00000 2.18 86.40
25 2015.11.09 06:19 sell 13 0.02 1.07698 0.00000 0.00000
26 2015.11.09 07:15 close 13 0.02 1.07568 0.00000 0.00000 2.60 89.00
27 2015.11.09 13:43 buy 14 0.02 1.07420 0.00000 0.00000
28 2015.11.09 15:25 close 14 0.02 1.07568 0.00000 0.00000 2.96 91.96
29 2015.11.10 05:13 buy 15 0.02 1.07412 0.00000 0.00000
30 2015.11.10 05:20 buy 16 0.02 1.07395 0.00000 0.00000
31 2015.11.10 06:00 close 16 0.02 1.07463 0.00000 0.00000 1.36 93.32
32 2015.11.10 06:00 close 15 0.02 1.07463 0.00000 0.00000 1.02 94.34
33 2015.11.11 11:55 buy 17 0.02 1.07170 0.00000 0.00000
34 2015.11.11 13:23 close 17 0.02 1.07281 0.00000 0.00000 2.22 96.56
35 2015.11.11 23:16 sell 18 0.02 1.07630 0.00000 0.00000
36 2015.11.12 05:12 close 18 0.02 1.07552 0.00000 0.00000 1.55 98.12
37 2015.11.12 07:40 buy 19 0.02 1.07454 0.00000 0.00000
38 2015.11.12 14:34 close 19 0.02 1.07497 0.00000 0.00000 0.86 98.98
39 2015.11.12 15:02 sell 20 0.02 1.07890 0.00000 0.00000
40 2015.11.13 01:33 close 20 0.02 1.07851 0.00000 0.00000 0.78 99.76
41 2015.11.17 16:54 buy 21 0.02 1.06368 0.00000 0.00000
42 2015.11.17 18:32 close 21 0.02 1.06521 0.00000 0.00000 3.06 102.82
43 2015.11.18 02:03 buy 22 0.02 1.06351 0.00000 0.00000
44 2015.11.18 04:51 close 22 0.02 1.06389 0.00000 0.00000 0.76 103.58
45 2015.11.18 09:19 sell 23 0.02 1.06818 0.00000 0.00000
46 2015.11.18 10:32 close 23 0.02 1.06708 0.00000 0.00000 2.20 105.78
47 2015.11.18 16:41 buy 24 0.02 1.06259 0.00000 0.00000
48 2015.11.18 19:11 close 24 0.02 1.06544 0.00000 0.00000 5.70 111.48
49 2015.11.19 00:37 sell 25 0.02 1.06774 0.00000 0.00000
50 2015.11.19 01:04 sell 26 0.02 1.06830 0.00000 0.00000
51 2015.11.19 07:59 close 26 0.02 1.06764 0.00000 0.00000 1.32 112.80
52 2015.11.19 07:59 close 25 0.02 1.06764 0.00000 0.00000 0.20 113.00
53 2015.11.20 01:05 buy 27 0.02 1.07128 0.00000 0.00000
54 2015.11.20 02:21 close 27 0.02 1.07192 0.00000 0.00000 1.28 114.28
55 2015.11.20 07:38 buy 28 0.02 1.07021 0.00000 0.00000
56 2015.11.20 14:25 close 28 0.02 1.07060 0.00000 0.00000 0.78 115.06
57 2015.11.22 22:06 buy 29 0.02 1.06399 0.00000 0.00000
58 2015.11.23 01:55 buy 30 0.02 1.06126 0.00000 0.00000
59 2015.11.23 08:04 close 30 0.02 1.06302 0.00000 0.00000 3.52 118.58
60 2015.11.23 08:04 close 29 0.02 1.06302 0.00000 0.00000 -1.97 116.60
61 2015.11.25 11:28 buy 31 0.02 1.05839 0.00000 0.00000
62 2015.11.25 16:01 close 31 0.02 1.06024 0.00000 0.00000 3.70 120.30
63 2015.11.26 07:52 buy 32 0.02 1.06042 0.00000 0.00000
64 2015.11.26 09:05 close 32 0.02 1.06135 0.00000 0.00000 1.86 122.16
65 2015.11.27 06:40 sell 33 0.02 1.06202 0.00000 0.00000
66 2015.11.27 08:20 close 33 0.02 1.06153 0.00000 0.00000 0.98 123.14
67 2015.11.27 09:55 buy 34 0.02 1.05897 0.00000 0.00000
68 2015.11.27 15:52 close 34 0.02 1.05935 0.00000 0.00000 0.76 123.90
69 2015.11.30 01:32 buy 35 0.02 1.05739 0.00000 0.00000
70 2015.11.30 01:35 buy 36 0.02 1.05734 0.00000 0.00000
71 2015.11.30 02:58 close 36 0.02 1.05835 0.00000 0.00000 2.02 125.92
72 2015.11.30 02:58 close 35 0.02 1.05835 0.00000 0.00000 1.92 127.84
73 2015.12.01 09:00 sell 37 0.02 1.06067 0.00000 0.00000
74 2015.12.01 10:02 close 37 0.02 1.05913 0.00000 0.00000 3.08 130.92
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