27.07.2016 Strategy Tester: Cross_Trader_06.4
Strategy Tester Report
Cross_Trader_06.4
AForex-Demo (Build 988)
Cumson GBPJPY (Great Britain Pound vs Japanese Yen)
MNepwoa 1 Yac (H1) 2015.01.02 09:00 - 2015.12.30 23:00 (2015.01.01 - 2015.12.31)
Mogenb Bce Tuku (Hanbonee TOUHbIA METOA Ha OCHOBE BCEX HAUMEHBLUMX AOCTYMHbIX TauMdbpeiiMoB)
Magic_Number=160726; Fixed_Lot_Size=0; Bal_Perc_Lot_Size=1; signal_filter=" ", loop_back_bars=2; MA_Period=34;
Indicators="" "; RSI=false; RVI=false; CCI=false; Pip_Levels=" "» SL_Pips=500; TP_Pips=5000; BE_Pips=500;
MapaveTps! PL_Pips=1000; Trail_Stop_Pips=500; Trail_Stop_Jump_Pips:l(_J; min_pip_dis_t:O;' ATR_Levels=" __ . " enable_a}ltr:t!'ue; atr_period:Zl ; ATR_SL=2;
ATR_TP=10; ATR_TS=0; ATR_BE=0; ATR_PL=0; ATR_Max_Dist=>5; ATR_Min_Dist=0; atr_normalization= ; min_atr_pips=0;
max_atr_pips=5000; trade_conditions=" "; max_orders=1; close_on_opposite=false; hedge_trades=false; max_spread=100; max_slippage=10;
ECN=false; reversal_mode=false; distance_to_ma=" "; tMA_Period=34; t_max_pips_to_ma=0;
Bapos B ucropumn 7176 CmoaenvMpoBaHO TUKOB 29655344 Kauectso MoaenmpoBaHus 90.00%
Owwmbkmn
paccornacoBaHms 0
rpagukos
;'::g:::"'ﬁ 10000.00 Crpen Texyumi (51)
Yucras npubbinb  -4402.37 O6was npubbuib 1749.02 O6wmit y6bITOK -6151.38
MpubbinbHOCTL 0.28 MaToxuaaHue BbirpbiLa -112.88
:ggcc)g;(?aﬂ 4906.96 MakaManbHas npocajka 4930.45 (49.19%) OTHoCuTENbHAs Mpocaaka 49.19% (4930.45)
Bcero caenok 39 KopoTkue nosvumm (% BbIMrpaBLLKX) 39 (7.69%) [nvHHble no3vumm (% BbIMrpaBLUKX) 0 (0.00%)
MpubbinbHble caenku (% ot Bcex) 3 (7.69%) Y6biTouHble caenku (% oT Bcex) 36 (92.31%)
Camas 6onblwas npubblibHas caenka 769.21 y6bITouHas caenka -371.68
CpepHsisi npubbinbHas caenka 583.01 y6biToyHas caenka -170.87
MaKcuMasnbHOe KOMMYECTBO  HEMPEPbIBHBIX BbIMMPbilLeit (Npubbiib) 1 (769.21) HenpepbIBHbIX MPOUrpbILLE (YObITOK) 14 (-2914.20)
Makc. HenpepbiBHasi NpubbIIb (YMCIO BbIMFPLILLEN) 769.21 (1) HenpepbIBHbI Y6bITOK (UMCTIO MPOUIpbILLEI) -2914.20 (14)
CpeaHWin  HenpepbIBHbIi BbIMIPbILL 1 HenpepbiBHbIA MPOUIPbILL 12
Bananc | C { Boe Trmn (vanbones Toumwmi meToR Ha OCHOBS BOEX HEMMEHLWKX HOCT YNHLE Taimdpeinoe ans resepawn sasgoro Tiea) | 90.00% -
o]
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1] 2 3 5 7 8 10 12 13 15 18 18 20 21 23 1|4 | 26 28 2'!.'1‘ | i1 | |33 | 3‘1 | 36 | 3|-? | 3’9|
Ne Bpemsi Tun Opaep O6bem LleHa S/L T/P MpubbIb BanaHc
1 2015.01.07 12:00 sell 1 0.38 179.654 180.559 175.128
2 2015.01.07 15:15 s/l 1 0.38 180.559 180.559 175.128 -326.99 9673.01
3 2015.01.13 10:00 sell 2 0.37 179.056 179.842 175.127
4 2015.01.13 14:17 s/l 2 0.37 179.842 179.842 175.127 -276.51 9396.50
5 2015.01.14 09:00 sell 3 0.36 177.125 178.061 172.443
6 2015.01.14 09:51 s/l 3 0.36 178.061 178.061 172.443 -320.39 9076.11
7 2015.02.02 10:00 sell 4 0.34 176.864 177.695 172.708
8 2015.02.03 15:52 s/l 4 0.34 177.695 177.695 172.708 -270.77 8805.34
9 2015.02.16 20:00 sell 5 0.33 181.704 182.287 178.790
10 2015.02.17 05:45 s/l 5 0.33 182.287 182.287 178.790 -185.00 8620.33
11 2015.02.20 11:00 sell 6 0.33 182.451 182.951 179.950
12 2015.02.20 19:42 s/l 6 0.33 182.951 182.951 179.950 -156.88 8463.45
13 2015.03.04 12:00 sell 7 0.32 183.370 183.786 181.288
14 2015.03.10 03:51 s/l 7 0.32 183.786 183.786 181.288 -138.62 8324.83
15 2015.03.17 13:00 sell 8 0.32 179.083 179.603 176.484
16 2015.03.18 21:08 s/l 8 0.32 179.603 179.603 176.484 -160.23 8164.60
17 2015.03.30 04:00 sell 9 0.31 177.217 177.925 173.677
18 2015.03.30 11:24 s/l 9 0.31 177.925 177.925 173.677 -208.68 7955.92
19 2015.04.02 22:00 sell 10 0.30 177.375 177.958 174.460
20 2015.04.03 15:29 s/l 10 0.30 177.958 177.958 174.460 -168.17 7787.75
21 2015.05.07 12:00 sell 11 0.30 181.288 181.897 178.245
22 2015.05.07 18:14 s/l 11 0.30 181.897 181.897 178.245 -173.71 7614.04
23 2015.06.25 13:00 sell 12 0.29 193.661 194.226 190.836
24 2015.06.25 13:20 s/l 12 0.29 194.226 194.226 190.836 -155.79 7458.25
25 2015.06.26 04:00 sell 13 0.28 194.385 194.955 191.534
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26 2015.06.26 16:33 s/l 13 0.28 194.955 194.955 191.534 -151.75 7306.50
27 2015.06.29 01:00 sell 14 0.28 192.387 193.216 188.243
28 2015.06.29 03:09 s/l 14 0.28 193.216 193.216 188.243 -220.70 7085.80
29 2015.07.07 13:00 sell 15 0.27 189.950 190.551 186.947
30 2015.07.08 13:07 t/p 15 0.27 186.947 190.551 186.947 769.21 7855.01
31 2015.07.23 20:00 sell 16 0.30 192.024 192.588 189.202
32 2015.07.28 11:38 s/l 16 0.30 192.588 192.588 189.202 -166.52 7688.49
33 2015.08.03 20:00 sell 17 0.29 193.089 193.589 190.591
34 2015.08.04 06:08 s/l 17 0.29 193.589 193.589 190.591 -139.69 7548.80
35 2015.08.13 17:00 sell 18 0.29 193.779 194.246 191.446
36 2015.08.13 20:01 s/l 18 0.29 194.246 194.246 191.446 -128.77 7420.03
37 2015.08.18 10:00 sell 19 0.28 193.601 194.005 191.582
38 2015.08.18 11:30 s/l 19 0.28 194.005 194.005 191.582 -107.55 7312.48
39 2015.08.20 12:00 sell 20 0.28 193.518 194.068 190.770
40 2015.08.20 13:19 s/l 20 0.28 194.068 194.068 190.770 -146.42 7166.06
41 2015.08.26 18:00 sell 21 0.27 185.110 186.538 177.972
42 2015.08.27 04:39 s/l 21 0.27 186.538 186.538 177.972 -371.68 6794.38
43 2015.09.04 06:00 sell 22 0.26 182.179 182.982 178.165
44 2015.09.08 09:07 s/l 22 0.26 182.982 182.982 178.165 -201.77 6592.61
45 2015.09.14 17:00 sell 23 0.25 184.707 185.327 181.608
46 2015.09.14 20:43 s/l 23 0.25 185.327 185.327 181.608 -147.37 6445.24
47 2015.09.15 10:00 sell 24 0.24 184.431 185.119 180.991
48 2015.09.16 11:30 s/l 24 0.24 185.119 185.119 180.991 -158.51 6286.73
49 2015.09.22 11:00 sell 25 0.24 185.785 186.331 183.055
50 2015.09.23 18:34 t/p 25 0.24 183.055 186.331 183.055 621.44 6908.17
51 2015.09.28 17:00 sell 26 0.26 182.055 182.806 178.298
52 2015.09.30 13:29 s/l 26 0.26 182.806 182.806 178.298 -188.91 6719.26
53 2015.09.30 18:00 sell 27 0.25 181.418 182.122 177.898
54 2015.10.02 11:30 s/l 27 0.25 182.122 182.122 177.898 -173.62 6545.64
55 2015.10.13 04:00 sell 28 0.25 183.685 184.149 181.363
56 2015.10.13 09:05 s/l 28 0.25 184.149 184.149 181.363 -110.30 6435.34
57 2015.10.13 16:00 sell 29 0.24 181.986 182.692 178.455
58 2015.10.13 18:07 s/l 29 0.24 182.692 182.692 178.455 -161.10 6274.24
59 2015.10.19 05:00 sell 30 0.24 183.886 184.434 181.144
60 2015.10.19 05:00 s/l 30 0.24 184.434 184.434 181.144 -125.05 6149.19
61 2015.10.22 08:00 sell 31 0.23 184.601 185.073 182.243
62 2015.10.22 11:26 s/l 31 0.23 185.073 185.073 182.243 -103.22 6045.97
63 2015.10.27 10:00 sell 32 0.23 184.864 185.373 182.320
64 2015.10.29 16:22 s/l 32 0.23 185.373 185.373 182.320 -117.09 5928.89
65 2015.11.26 11:00 sell 33 0.22 184.830 185.322 182.372
66 2015.11.26 16:29 s/l 33 0.22 185.322 185.322 182.372 -102.91 5825.98
67 2015.11.27 08:00 sell 34 0.22 184.885 185.235 183.136
68 2015.11.30 16:44 s/l 34 0.22 185.235 185.235 183.136 -74.60 5751.37
69 2015.12.01 18:00 sell 35 0.22 184.942 185.481 182.249
70 2015.12.02 05:21 s/l 35 0.22 185.481 185.481 182.249 -114.12 5637.25
71 2015.12.08 11:00 sell 36 0.21 184.847 185.302 182.572
72 2015.12.09 17:36 s/l 36 0.21 185.302 185.302 182.572 -92.17 5545.08
73 2015.12.14 14:00 sell 37 0.21 182.783 183.587 178.763
74 2015.12.15 00:34 s/l 37 0.21 183.587 183.587 178.763 -161.86 5383.23
75 2015.12.15 10:00 sell 38 0.20 182.704 183.461 178.918
76 2015.12.15 11:27 s/l 38 0.20 183.461 183.461 178.918 -143.95 5239.28
77 2015.12.21 00:00 sell 39 0.20 180.492 181.546 175.220
78 2015.12.30 23:59 close at stop 39 0.20 178.548 181.546 175.220 358.36 5597.63
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