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

Tickmill-DemoUK (Build 950)

Symbol EURUSD (Euro vs US Dollar)
Period 1 Minute (M1) 2016.01.11 02:01 - 2016.04.20 23:59 (2016.01.11 - 2016.04.21)
Model Every tick (the most precise method based on all available least timeframes)

mn=777888999; comm="EURUSD x24 Conserva 14-15-16"; manual=false; wait=0; only low erhigher=true; xdist=0; multi_xdist=1.2; 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; pointss|=0; dollars|=0;
percequity sl=0; stop_sl=false; indivtp=0; indivsl=0; mnn10="#### # # # # # #### # ########## BNOK Close only in profit #########H#HHHBH#H#H#HH",;
CloseProfit_min=1; CloseProfit_max=0; CloseProfit=0; CloseProfit_Points=38; mnO1="##### # # # HH### # #HHH###### BNIOK BbIBOPA JIOTA
HUH#RARHARHHRHH R HA#HH#"; FixLot=0.01; PercentOfDepo=0.004; _multip_; —"npm 3HAUEHMAX MHOX UT e noTa > 0, Crieay oLWWiA 70T = Npeabidy Wuid noT *
MHOXMUT enbl * MHOXUT enb2"; multipl=1.11; multip2=0; A ccFreeMargin=300; mn02="== cekums Classical

", T1=0.02; T2=0.04; T3=0.08; T4=0.1; T5=0.2; T6— == cekyusa Grid

; grid=false; drawgrid=false; grid1size=0; grid1linc=0; gndlmaxtrades 0; grid1lots=0; grid2size=0; grid2inc=0; grid2maxtrades=0;
grleIots—O grid3size=0; grid3inc=0; gr|d3maxtrades—0 grid3lots=0; griddsize=0; grid4inc=0; griddmaxtrades=0; grid4lots=0;
mmnOl="###########HH##H######4# BNOK KOHTPONA CPEACTB #############"; MaxPercDepo=0; MaxPercFree=100;
mmOl="######HHHHHH########H##### BNIOK HACTPOEK ot noxenHoro opaepa ##"; Virt_Order_on=false; Virt_TS_on=false; Virt_Order_dist_perc=0;
Virt_Order_Period=14; Virt_Order_color=Yellow;
IMnO="##H###HHHHHHHHHHHHHRRHHHHHB R B R BB HHB R BB HHHBH R BB HBHHHH RSB HHHA RS HH#HHHHH"; qde=220; qdc=80;

SO="#H#H### HHHHHBHHHHHBH B BB HHHBH R BB BB HHH R R R HHHHR R B HHHHH BB HHBHHR R RS HHHHH",

I51=" "'; Stochastic_op_on=true; Stochastic_K_op=5;
Stochastic_D_op=5; Stochastic_S_op=3; Stochastic 0S_op=40; Stochastic_OB_op=60;
LL52= ======================"; Stochastic_c_on=true; Stochastic_K_cl=5;
Parameters Stochastic_D_cl=5; Stochastic_S_cl=3; Stochastic_0S_cl=60; Stochastic_O B_cl=40;
qQ2="H#H#H#HHHH R B HHHHHH R BB HHHHH BB HHHHHR BB HHHHR R HHHHR RS HHHHH R RSB HHRRRRHH"
q ="==============:====:====:============================================"; MACD_Xtr_on:fa|se; FastMA:lZ;
SlowMA =26; Source=1; SourcePeriod=5; BackPeriod=444; xV olatility =0.5; Sens=0;
qqr ='"===
SlowMA _d=26; Source_cl=1; SourcePeriod_d=5; BackPeriod_cl=444; xV olatility _cl=0.5; Sens_c=0;
QUS="#HHH#HHHHHHHRHHRAHRBHARHH AR BHARHHRRHARHARHHRRHARHHRRHRRHARH AR RHHABHHH",
qq6=" ================================="; Envelopes_on=false; MA_Period=14;
MA _Shift: .
qq/="==================SS=S===SSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSSS======== "; Envelopes_cl_on=false; MA_Period_cl=14;
MA_Shift_cl=0; qq71="-1=23.6;-2=38.2;-3=50.0;-4=61.8;-5=78.6;-6=82.87(Gann);-7=88.2"; Deviation_cl=0.1; env_open_cl false;
II9="#####################################################################";
I10="====================================================================="; ChannelsFIBO_MTF_AD_EA_on=true;
i_extremumDepth=90; i_maPeriod=120; l112="-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"; i_fiboLev el1=-2; i_indBarsC ount=10000;
ll="======== ============ ChannelsFIBO_MTF_AD_EA_cl_on=true;
i_extremumDepth_cl=370; i_maPeriod_cl=100; Il13 =23.6;-2=38.2; —500-4 61 8 -5=78.6,-6=82.87(Gann);-7=88.2;-8=100.0"; i_fiboLevell_cl=-2;
i_indBarsCount_cl=10000; i_open_cl=false; 1120 '#####################################################################"
="; ChannelsFIBO_v2_MTF_AD_EA_on=true;
i_extremumDepth_v2=78; i_maPeriod_v2=100; l123="-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"; cyc1=3;
Barsin test 101980 Ticks modelled 8561127 Modelling quality 25.00%
Mismatched
charts 0
errors
Initial
deposit 100.00 Spread 5
Totalnet 21 51 Gross profit 78.29 Gross loss 678
profit
Profit factor ~ 11.54 Expected pay off 1.38
Absolute 1.78 Maximal drawdown 19.97 (12.73%) Relative drawdown 12.73% (19.97)
drawdown
Total trades 52 Short positions (won %) 12 (100.00%) Long positions (won %) 40 (95.00%)
Profit trades (% of total) 50 (96.15%) Loss trades (% of total) 2 (3.85%)
Largest profit trade 9.28 loss trade -6.24
Average profit trade 1.57 loss trade -3.39
Maximum consecutive wins (profit in money) 21 (45.72) consecutive losses (loss in money ) 1(-6.24)
Maximal consecutive profit (count of wins) 45.72 (21) consecutive loss (count of losses) -6.24 (1)
Average consecutive wins 17 consecutive losses 1
Balance J Equity [ Ewery tick (the maost precise method based on all available least timeframes to generate each tick) | 25.00%
171
156
141
126
111
96
1] 2 £ 7 9 11 12 15 12 20 22 24 26 28 el EE] £l R 29 41 42 46 42 =] £2
# Time Type Order Size Price S/L T/P Profit Balance
1 2016.01.11 12:08 buy 1 0.01 1.08893 0.00000 0.00000
2 2016.01.11 15:10 close 1 0.01 1.09025 0.00000 0.00000 1.28 101.28
3 2016.01.11 18:21 buy 2 0.01 1.08766 0.00000 0.00000
4 2016.01.11 18:52 close 2 0.01 1.08949 0.00000 0.00000 1.79 103.07
5 2016.01.11 20:02 buy 3 0.01 1.08559 0.00000 0.00000
6 2016.01.11 20:26 close 3 0.01 1.08921 0.00000 0.00000 3.58 106.65
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7 2016.01.12 05:18 buy 4 0.01 1.08476 0.00000 0.00000
8 2016.01.12 06:13 close 4 0.01 1.08609 0.00000 0.00000 1.29 107.94
9 2016.01.12 20:01 buy 5 0.01 1.08279 0.00000 0.00000
10 2016.01.12 22:36 close 5 0.01 1.08438 0.00000 0.00000 1.55 109.49
11 2016.01.14 15:43 sell 6 0.01 1.09360 0.00000 0.00000
12 2016.01.14 16:34 close 6 0.01 1.09036 0.00000 0.00000 3.20 112.69
13 2016.01.14 19:58 buy 7 0.01 1.08433 0.00000 0.00000
14 2016.01.15 04:50 close 7 0.01 1.08613 0.00000 0.00000 1.74 114.43
15 2016.01.15 11:02 sell 8 0.01 1.08859 0.00000 0.00000
16 2016.01.15 11:33 close 8 0.01 1.08770 0.00000 0.00000 0.85 115.28
17 2016.01.15 12:32 sell 9 0.01 1.08902 0.00000 0.00000
18 2016.01.18 11:01 close 9 0.01 1.08814 0.00000 0.00000 0.84 116.12
19 2016.01.19 04:46 buy 10 0.01 1.08828 0.00000 0.00000
20 2016.01.19 05:44 close 10 0.01 1.08907 0.00000 0.00000 0.75 116.87
21 2016.01.19 06:31 sell 11 0.01 1.08961 0.00000 0.00000
22 2016.01.19 07:36 close 11 0.01 1.08902 0.00000 0.00000 0.55 117.42
23 2016.01.19 09:39 buy 12 0.01 1.08807 0.00000 0.00000
24 2016.01.19 11:22 buy 13 0.01 1.08623 0.00000 0.00000
25 2016.01.19 12:29 close 13 0.01 1.08757 0.00000 0.00000 1.30 118.72
26 2016.01.19 12:29 close 12 0.01 1.08757 0.00000 0.00000 -0.54 118.18
27 2016.01.20 15:31 buy 14 0.01 1.09109 0.00000 0.00000
28 2016.01.20 18:05 close 14 0.01 1.09229 0.00000 0.00000 1.16 119.34
29 2016.01.21 00:20 buy 15 0.01 1.08819 0.00000 0.00000
30 2016.01.21 07:54 close 15 0.01 1.08861 0.00000 0.00000 0.38 119.72
31 2016.01.21 17:59 buy 16 0.01 1.07932 0.00000 0.00000
32 2016.01.21 22:37 close 16 0.01 1.08864 0.00000 0.00000 9.28 129.00
33 2016.01.22 11:15 buy 17 0.01 1.08235 0.00000 0.00000
34 2016.01.22 11:21 buy 18 0.01 1.08206 0.00000 0.00000
35 2016.01.22 12:33 close 18 0.01 1.08404 0.00000 0.00000 1.94 130.94
36 2016.01.22 12:33 close 17 0.01 1.08404 0.00000 0.00000 1.65 132.59
37 2016.01.26 15:55 buy 19 0.01 1.08219 0.00000 0.00000
38 2016.01.26 17:15 close 19 0.01 1.08369 0.00000 0.00000 1.46 134.05
39 2016.01.28 00:16 sell 20 0.01 1.09085 0.00000 0.00000
40 2016.01.28 05:21 close 20 0.01 1.08868 0.00000 0.00000 2.13 136.18
41 2016.01.28 19:37 sell 21 0.01 1.09399 0.00000 0.00000
42 2016.01.29 03:52 close 21 0.01 1.09345 0.00000 0.00000 0.50 136.68
43 2016.01.29 19:44 buy 22 0.01 1.08244 0.00000 0.00000
44 2016.01.29 22:00 close 22 0.01 1.08422 0.00000 0.00000 1.74 138.42
45 2016.02.05 19:23 buy 23 0.01 1.11166 0.00000 0.00000
46 2016.02.06 01:06 close 23 0.01 1.11630 0.00000 0.00000 4.60 143.02
47 2016.02.09 16:57 sell 24 0.01 1.12308 0.00000 0.00000
48 2016.02.10 17:52 close 24 0.01 1.12265 0.00000 0.00000 0.39 143.41
49 2016.02.10 19:29 buy 25 0.01 1.11910 0.00000 0.00000
50 2016.02.10 20:36 close 25 0.01 1.12285 0.00000 0.00000 3.71 147.12
51 2016.02.11 20:38 sell 26 0.01 1.13604 0.00000 0.00000
52 2016.02.11 21:56 close 26 0.01 1.13360 0.00000 0.00000 2.39 149.51
53 2016.02.12 09:08 buy 27 0.01 1.12941 0.00000 0.00000
54 2016.02.12 09:53 close 27 0.01 1.13043 0.00000 0.00000 0.97 150.48
55 2016.02.15 17:41 buy 28 0.01 1.11783 0.00000 0.00000
56 2016.02.15 18:10 close 28 0.01 1.11903 0.00000 0.00000 1.16 151.64
57 2016.02.16 22:35 buy 29 0.01 1.11270 0.00000 0.00000
58 2016.02.17 05:27 close 29 0.01 1.11439 0.00000 0.00000 1.63 153.27
59 2016.02.17 13:43 buy 30 0.01 1.11327 0.00000 0.00000
60 2016.02.17 15:31 close 30 0.01 1.11412 0.00000 0.00000 0.81 154.08
61 2016.02.18 14:51 buy 31 0.01 1.11256 0.00000 0.00000
62 2016.02.19 12:20 close 31 0.01 1.11339 0.00000 0.00000 0.77 154.86
63 2016.02.19 13:45 buy 32 0.01 1.10839 0.00000 0.00000
64 2016.02.19 14:50 close 32 0.01 1.11006 0.00000 0.00000 1.63 156.49
65 2016.02.22 12:13 buy 33 0.01 1.10878 0.00000 0.00000
66 2016.02.24 06:00 buy 34 0.01 1.10017 0.00000 0.00000
67 2016.02.24 15:16 buy 35 0.01 1.09756 0.00000 0.00000
68 2016.02.24 19:08 close 35 0.01 1.10261 0.00000 0.00000 5.01 161.50
69 2016.02.24 19:08 close 34 0.01 1.10261 0.00000 0.00000 2.40 163.90
70 2016.02.24 19:08 close 33 0.01 1.10261 0.00000 0.00000 -6.24 157.66
71 2016.02.26 05:09 sell 36 0.01 1.10538 0.00000 0.00000
72 2016.02.26 12:05 close 36 0.01 1.10428 0.00000 0.00000 1.06 158.72
73 2016.02.29 19:49 buy 37 0.01 1.08672 0.00000 0.00000
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