01.11.2016 Strategy Tester: Generic A-TLP v.12.34_RUS

Strategy Tester Report
Generic A-TLP v.12.34_RUS

Alpari-ECN1 (Build 1010)

Neisie USDCHF (US Dollar vs Swiss Franc)

18aeia 15 1&/60 (M15) 2016.10.21 21:30 - 2016.10.28 23:45 (2016.01.15 - 2016.10.31)

Tiadeu Aia oeae (jae4iead oi+ié i8oia ia a8 afas 2&iditeed AiMosiiis 0aéioaséia)
S_1="<==== General settings ====>"; SetName="USD_CHF_M15"; every_tick=true; MagicNumber=1202; Slippage=5; Lots=0.1; Auto_Risk=0; MM_Depo=0;
Max_Spread=2.6; Max_Spread_mode2=2.6; Stop_Loss=25; Take_Profit=100; TP_perc=45; min_TP=4; MaxDailyRange=1000; CheckMDRAfter0=false;
Hedging=false; S_2="<==== ENTER SETTINGS ====>"; S_21= "Iéﬁéaiééé Bollinger Band"; BB_| Perlod 10; BB_ DeV|at|on 2; Entry_Break=2; Min_Volatility=9;

OnlyBid= true, S_22="fafosiéée CCI"; cci_Period_open=0; cci_level_open=70; S_23="{5¢ iaéf.3é&ia fidd+& = 0 - 4(1é&."; maxcandle=0; barcount=8; S_24="I&¢ iadca
=0 - 40ié&."; pause=30; sizeloss=20; S_4="<==== Tralllng stop/Breakeven >"; Trail_Start=0; Trail_Size=0.8; Trail_Step=0.1; roIIover trall end true, X=0;
Y=0; S_3="<==== EXIT SETTINGS ====>"; S_31="{3& Exit_Minutes = 0 - 40é&."; EX|t7M|nutes 180; Time_Profit_Pips=4; S_32="{6& Exit_Distance = 0 - a0&&.";
Exit_Distance=-2; Exit_Profit_Pips=5; S_33="I8¢ MA_period = 0 - a(éé&."; MA period=0; Reverse_Profit=5; S_34="18& CCI: Period = 0 - alié&."; cci_Period_close=0;
cci_level_close=100; CCI_Profit_Pips=20; S_5="<==== Trade Time Filter ====>"; TradeAllDaysInTheSameTime=false; S_51="<== MONDAY / ALL DAYS ==>";
128213080 MONDAY_Enabled=true; MONDAY_Start_Trade_Hour=22; MONDAY_Start_Trade_Minute=0; MONDAY_End_Trade_Hour=1; MONDAY_End_Trade_Minute=0; S_52="
<== TUESDAY ==>"; TUESDAY_Enabled=true; TUESDAY_Start_Trade_Hour=22; TUESDAY_Start_Trade_Minute=0; TUESDAY_End_Trade_Hour=1;
TUESDAY_End_Trade_Minute=0; S_53="<== WEDNESDAY ==>"; WEDNESDAY_Enabled=true; WEDNESDAY_Start_Trade_Hour=22;
WEDNESDAY_Start_Trade_Minute=0; WEDNESDAY_End_Trade_Hour=1; WEDNESDAY_End_Trade_Minute=0; S_54="<== THURSDAY ==>";
THURSDAY_Enabled=true; THURSDAY_Start_Trade_Hour=22; THURSDAY_Start_Trade_Minute=0; THURSDAY_End_Trade_Hour=1;
THURSDAY_End_Trade_Minute=0; S_55="<== FRIDAY ==>"; FRIDAY_Enabled=true; FRIDAY_Start_Trade_Hour=22; FRIDAY_Start_Trade_Minute=0;

FRIDAY_End_Trade_Hour=1; FRIDAY_End_Trade_Minute=0; S_6="<==== Roll Over Filter ====>"; OpenOrdersInRollover=true; CloseOrdersInRollover=true;
rollover_start="23:55"; rollover_end="01:00"; S_7="<==== Other Settings ====>"; showinfopanel=false; VisualDebug=false; Col_info=176,162,168;
Col_info2=Gray; WriteLogFile=true;
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g s 10000.00 Nis&a Variable
a8iiceo
xefioay iseaten  426.12 lavay iseaten 615.75 laueé danoié -189.63
Taeatedinon 3.25 laoleeésaied 4033003 3.95
%?géizcgay 16.75 laéheiaciiay isifaaea 59.15 (0.57%) loiifeodeiiay isifiaaea 0.57% (59.15)
Angai fageie 108 Eigioaes ficeoee (% alieasaapesd) 61 (93.44%) A&eii08 iigedee (% a0e35a3ped) 47 (91.49%)
i3eaieiitd nadede (% i anas) 100 (92.59%) Oa0oi+i08 fiadese (% 1o a7as) 8 (7.41%)
Naiay aletigay idealeniay fadeea 35.67 o6aloi+iay fiadeéa -26.03
Na&aiyy iveateiiay fiadeda 6.16 Galoi+iay nadeéa -23.70
aéReiacing slee+&foal ididaa0ai06 ateadiepdé (ivealsl) 38 (199.85) i8idds0aits isieaditedé (6adoie) 2 (-50.53)
1aéh. i8iddanaiay ideatsl (+efiél 40e3a00aé) 199.85 (38) i&id8d04ai0é 6aloié (+enél idieaslindé) -50.53 (2)
Nagaieé i8isas0aine ateasis 14 {8iddd04ai0é idieadie 1
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1 Assiy O&i ivase fang 08ia S/L T/P fseaten Aagaifi
1 2016.01.15 22:00 sell 1 0.10 1.00214 0.00000 0.00000
2 2016.01.15 22:00 modify 1 0.10 1.00214 1.00464 0.99986
3 2016.01.18 00:30 close 1 0.10 1.00087 1.00464 0.99986 12.18 10012.18
4 2016.01.19 22:01 sell 2 0.10 1.00234 0.00000 0.00000
5 2016.01.19 22:01 modify 2 0.10 1.00234 1.00484 1.00142
6 2016.01.20 03:46 close 2 0.10 1.00193 1.00484 1.00142 3.58 10015.76
7 2016.01.20 22:10 sell 3 0.10 1.00482 0.00000 0.00000
8 2016.01.20 22:10 modify 3 0.10 1.00482 1.00732 1.00314
9 2016.01.21 01:17 close 3 0.10 1.00440 1.00732 1.00314 2.65 10018.41
10 2016.01.25 22:18 buy 4 0.10 1.01464 0.00000 0.00000
11 2016.01.25 22:18 modify 4 0.10 1.01464 1.01214 1.01514
12 2016.01.26 09:30 s/l 4 0.10 1.01214 1.01214 1.01514 -24.64 9993.77
13 2016.01.26 22:06 buy 5 0.10 1.01737 0.00000 0.00000
14 2016.01.26 22:06 modify 5 0.10 1.01737 1.01487 1.01844
15 2016.01.27 03:16 close 5 0.10 1.01779 1.01487 1.01844 4.19 9997.96
16 2016.01.27 22:01 buy 6 0.10 1.01360 0.00000 0.00000
17 2016.01.27 22:01 modify 6 0.10 1.01360 1.01110 1.01612
18 2016.01.28 01:01 close 6 0.10 1.01422 1.01110 1.01612 6.29 10004.25
19 2016.01.28 22:51 sell 7 0.10 1.01388 0.00000 0.00000
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2016.07.27 22:41
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2016.08.10 22:51
2016.08.10 23:00
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2016.08.22 00:00
2016.08.22 00:00
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0.98768
0.98768
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0.98616
0.98616
0.98658
0.98749
0.98749
0.98789
0.99013
0.99013
0.98763
0.98665
0.98665
0.98415
0.96821
0.96821
0.96911
0.96857
0.96857
0.96812
0.96900
0.96900
0.96844
0.96899
0.96899
0.96847
0.98034
0.98034
0.97984
0.97884
0.97884
0.97949
0.97922
0.97922
0.97987
0.98105
0.98105
0.98057
0.97961
0.97961
0.98009
0.98107
0.98107
0.98059
0.97971
0.97971
0.98019
0.97480
0.97480
0.97524
0.97472
0.97472
0.97514
0.97458
0.97458
0.97499
0.95955
0.95955
0.96017
0.96052
0.96052
0.96005
0.96250

0.00000
0.97988
0.97988
0.00000
0.99018
0.99018
0.00000
0.98366
0.98366
0.00000
0.98499
0.98499
0.00000
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0.98763
0.00000
0.98415
0.98415
0.00000
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0.00000
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0.00000
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0.00000
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0.00000
0.98284
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0.00000
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0.00000
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0.00000
0.98355
0.98355
0.00000
0.97711
0.97711
0.00000
0.98357
0.98357
0.00000
0.97721
0.97721
0.00000
0.97230
0.97230
0.00000
0.97222
0.97222
0.00000
0.97208
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0.00000
0.95705
0.95705
0.00000
0.96302
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0.00000

0.00000
0.98300
0.98300
0.00000
0.98725
0.98725
0.00000
0.98664
0.98664
0.00000
0.98805
0.98805
0.00000
0.99206
0.99206
0.00000
0.99077
0.99077
0.00000
0.96911
0.96911
0.00000
0.96812
0.96812
0.00000
0.96844
0.96844
0.00000
0.96847
0.96847
0.00000
0.97976
0.97976
0.00000
0.97949
0.97949
0.00000
0.97987
0.97987
0.00000
0.98057
0.98057
0.00000
0.98009
0.98009
0.00000
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0.00000
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0.00000
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