02.07.2019

CumBon
Mepwvog

Mogenb

MapameTpbl

Strategy Tester: QLMEA

Strategy Tester Report
QLMEA

Alpari-ECN1 (Build 1170)

EURUSD (Euro vs US Dollar)
5 MunyT (M5) 2015.01.02 09:00 - 2019.06.28 23:50 (2015.01.01 - 2019.06.30)
Bce Tvku (Hanbonee TOYHbI METOZ Ha OCHOBE BCEX HAaUMEHbLLUMX AOCTYMHbIX TaiMperiMoB)

mn=210; comm="ENV+ATR+H1-Murr210"; Dates_="==== Dates ===="; TradeOnlyAtDates=false; SkipDates=true; DaysBeforeDates=0; DaysAfterDates=1;
NY=false; manual=false; wait0=0; wait2=1; ResetWait=false; onlylowerhigher=true; xdist=30; multi_xdist=1; exponent_factor_xdist=1; stop=false; xcandles=5;
reverse=false; reverseCL=false; invert=false; MaxWaiting=55; Slip_on=0; Slip=10; Spred_on=1; Spred=16; swap=0; |I80="######### # # H# # H# # HH# #H###
B/TOK MUHMManbHOro paccTosiHuS Nepes BXOAOM ## ########## ########"; GX_on=false; checkGX=false; _GX_time_="Bpems dukcaumm ueHbl"; GX_hour=0;
GX_minut=0; GX_price_var=2; GX_points=700; GX_points_buy=700; GX_points_sell=700; GX_ATR_perc=0; GX_ATR_Period=14; GX_ATR_TF=5; GX_Price_buy=0;
GX_Price_sell=0; 1181=" MapameTpbl ans pexuma 'PivotEnvelope'
PE_tf_op_dm=1; PE_i_tf_op_old=1440; PE_i_maPeriod_op_old=1; PE_i_maShift_op_old=0; PE_i_maMethod_op_old=0; PE_i_maPrice_op_old=0;
PE_i_indBarsCount_op_old=1000; PE_i_shift_op_old=1; lI83="--------------=-=-----—- Mapametpsl 'PivotEnvelope' Mnagwero TF --------=----------- ", PE_op_on_jr=false;
PE_i_tf_op_jr=1440; PE_i_maPeriod_op_jr=3; PE_i_maShift_op_jr=0; PE_i_maMethod_op_jr=1; PE_i_maPrice_op_jr=5; PE_i_indBarsCount_op_jr=1000;
PE_i_shift_op_jr=0; GX_Line_STYLE=0; GX_Line_color=White; GX_Line_color_buy=White; GX_Line_color_sell=White;
mmO4="######H##H##HH#HH####H### BDIOK SL/TP ##########H##H##H####"; pointstp=0; dollartp=0; priceTP=0; percequitytp=0; pointss|=0;
firstorderSL=0; dollarsl=-225; priceSL=0; percequitysl=0; pointsslwarn=0; firstorderSLwarn=0; dollarslwarn=0; BEatrMAX=0; BEpointsMAX=0; BEpointsFIX=0;
alert_s|=0; breaktrade=true; Klock=2; SLlock=100; stop_together=true; TPlock=100; BE=false; indiv_var=0; indivtp=0; TPreal=false; indivs|=0; SLreal=false;
indiv_Period_tp=13; indiv_Period_sl=13; indiv_ATR_TF=1440; indiv_tp_MurrN=0; stop_sl=false; displaysltp=true; mnn10="#### ## # #H# # HH H# HHH HHH HHHH#H
BNIOK Close only in profit ##### ### #####H###H##H"; I1="--mmmmmmmmmm YCNOBUS 3aKPbITUSI MANbIX CETOK ==================== "+ CloseProfit0=0;
CloseProfit_Points0=0; CP_ATR_perc0=0; lI0=" -OnpepeneHne cpeaHnx CeTok ---- ---"; CloseProfit_min=1; CloseProfit_max=7; l12="--
YCNoBuS 3aKpbITUS CPEAHNUX CETOK --------------= H
—————————————— "; CloseProfit2=0; CloseProfit_Points2=150; CP_ATR_perc2=0; CP_ATR_Period=0; CP_ATR_TF=60; CP_ATR_ED=0; CP_TS=false;
mnOL="##########H#H#H#H#H###### BIOK BbIBOPA NOTA ####################",; optionLot=0; FixLot=0.02; PercentOfDepo=1; multip1=1;
multip2=0; AccFreeMargin=0; mn02="======================= cekuus Classical ====================="; T1=0.01; T2=0.02; T3=0.05;
T4=0.13; T5=0.34; T6=0.89; mmnO1="s### # ### # 444 # # # #4444 ## ## BIIOK KOHTPOIIS) CPELCTB #4# # # # #4# # # # ##"; MaxPercDepo=0;
MaxPercFree=100; ImnO="####### # # # H L HHHHHHHH BB HHHHHH R BB HHHBHHHBBHBHHHH BB BHHHHH BB HHHHH###HHH"; =1, qde_general=19;
qde_oc=1; qdc_general=20; IS0="##### ## # # # # ## ########### BNNOK HACTPOEK Stochastic ############"; Stochastic_tf=1;

==="; Stochastic_op_on=false; Stochastic_K_op=5; Stochastic_D_op=3;
======= [IOJBJIOK Stochastic aAns BbIXOOA

B Stochastic_S_cl=3; Stochastic_0OS_cl=20; Stochastic_OB_cl=80;
W73="###HHH#H#H#HHHHHHHHH#H#H###4 BNIOK HACTPOEK PFE #### ### ## H#H#H####H#H##", Pfe_tf=5;

174= ", Pfe_op_on=false; Pfe_Period_op=16;

= MNOAB/IOK HACTPOEK
PFE ans BbIXOOA ======="; Pfe_cl_on=false; Pfe_Period_cl=16; Pfe_UseAvarage_cl=true; Pfe_MaPeriod_cl=4; Pfe_MODE_MA_cl=0; Pfe_Level_cl=0;
MACD_Xtr_tf=1;

Bapos B uctopun 334892 CmoaenvpoBaHO TMKOB 111524223 KayecTBO MOAENMPOBaHUS 90.00%
Owwmbku
paccornacosaHus 2
rpagukos
HauanbHblii
Renosu 1000.00 Cnipen 10
Yucrast npubbine  2028.21 O6Lwas npubbiib 2404.56 06K y6bITOK -376.35
MpunbbINbHOCTL 6.39 MatoxuaaHve BbiUrpblwa 2.09
ﬁggggﬂ"’ga“ 62.12 MakcuManbHasi npocaka 230.31 (19.72%) OTHOCUTENbHas MpocaaKa 19.72% (230.31)
Bcero caenok 969 Kopotkue nosunumu (% BbiMrpaBLUMX) 479 (88.10%) [AnuHHble no3vumm (% BbIMrpaBLUMX) 490 (85.71%)
MpubbinbHbIE caenku (% OT Bcex) 842 (86.89%) Y6bITOuHble caenku (% oT Bcex) 127 (13.11%)
Camas 6onbluas nNpubbinbHas caenka 16.85 ybbiTouHas caenka -31.94
CpegHsas npubbinbHas caenka 2.86 ybbITOYHas caenka -2.96
MakcuManbHoOe KOMIMYECTBO  HemnpepbiBHbIX BbIUMpbILLel (Mpubbib) 42 (79.34) HenpepbiBHbIX NpOUrpbILLEi (YObITOK) 7 (-38.91)
Makc. HenpepbiBHas NpUbbIb (YNACIO BbIMMPLILLENA) 116.19 (24) HenpepbIBHbIN YOLITOK (YMCIO MPOUIPbILLEN) -38.91 (7)
CpeaHuit  HenpepbiBHbIN BbIUMPbILL 11 HenpepbiBHbI NPOUIPbILL 2
Banawc / Cpencrez [ Bos Tvmn (vanbonse TouHLIl METON HE OCHOBS BOSY HIMMEHBIIMK BOCT yNHLD TaiMGpefinoe Ans resepalm kaxooro Tims) | 90.00%
EL
2585
2164
1742
1320
559
o 45 B 128 186 e 245 287 327 367 407 447 48E 528 G5EE 6DBE 649 6B V29 Pe® BOR BED  BRD 930 57D
Ne Bpemsi Tun Opaep 0O6bem LieHa S/L T/P Mpunbbinb BanaHc
1 2015.01.16 17:47 buy 1 0.02 1.14630 0.00000 0.00000
2 2015.01.16 18:10 close 1 0.02 1.15117 0.00000 0.00000 9.74 1009.74
3 2015.02.03 18:25 sell 2 0.02 1.14789 0.00000 0.00000
4 2015.02.03 18:31 sell 3 0.02 1.14899 0.00000 0.00000
5 2015.02.03 18:43 close 3 0.02 1.14702 0.00000 0.00000 3.94 1013.68
6 2015.02.03 18:43 close 2 0.02 1.14702 0.00000 0.00000 1.74 1015.42
7 2015.02.03 19:36 sell 4 0.02 1.14739 0.00000 0.00000
8 2015.02.03 19:45 sell 5 0.02 1.14772 0.00000 0.00000
9 2015.02.03 20:08 sell 6 0.02 1.14899 0.00000 0.00000
10 2015.02.03 20:13 sell 7 0.02 1.14949 0.00000 0.00000
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480 2015.11.06 16:11 buy 241 0.02 1.07120 0.00000 0.00000
481 2015.11.06 16:55 close 241 0.02 1.07358 0.00000 0.00000 4.76 1597.33
482 2015.11.06 16:55 close 240 0.02 1.07358 0.00000 0.00000 2.24 1599.57
483 2015.11.06 19:10 buy 242 0.02 1.07370 0.00000 0.00000
484 2015.11.06 19:17 buy 243 0.02 1.07335 0.00000 0.00000
485 2015.11.06 19:49 buy 244 0.02 1.07289 0.00000 0.00000
486 2015.11.06 20:10 buy 245 0.02 1.07226 0.00000 0.00000
487 2015.11.06 20:47 close 245 0.02 1.07395 0.00000 0.00000 3.38 1602.95
488 2015.11.06 20:47 close 244 0.02 1.07395 0.00000 0.00000 2.12 1605.07
489 2015.11.06 20:47 close 243 0.02 1.07395 0.00000 0.00000 1.20 1606.27
490 2015.11.06 20:47 close 242 0.02 1.07395 0.00000 0.00000 0.50 1606.77
491 2015.11.10 16:35 buy 246 0.02 1.06808 0.00000 0.00000
492 2015.11.10 16:50 buy 247 0.02 1.06757 0.00000 0.00000
493 2015.11.10 17:06 close 247 0.02 1.06873 0.00000 0.00000 2.32 1609.09
494 2015.11.10 17:06 close 246 0.02 1.06873 0.00000 0.00000 1.30 1610.39
495 2015.11.13 18:56 buy 248 0.02 1.07232 0.00000 0.00000
496 2015.11.13 19:17 buy 249 0.02 1.07199 0.00000 0.00000
497 2015.11.13 20:21 close 249 0.02 1.07306 0.00000 0.00000 2.14 1612.53
498 2015.11.13 20:21 close 248 0.02 1.07306 0.00000 0.00000 1.48 1614.01
499 2015.11.16 19:25 buy 250 0.02 1.06994 0.00000 0.00000
500 2015.11.16 19:59 buy 251 0.02 1.06923 0.00000 0.00000
501 2015.11.16 20:13 buy 252 0.02 1.06833 0.00000 0.00000
502 2015.11.16 21:51 buy 253 0.02 1.06787 0.00000 0.00000
503 2015.11.19 03:45 close 253 0.02 1.06985 0.00000 0.00000 2.65 1616.66
504 2015.11.19 03:45 close 252 0.02 1.06985 0.00000 0.00000 1.73 1618.39
505 2015.11.19 03:45 close 251 0.02 1.06985 0.00000 0.00000 -0.07 1618.32
506 2015.11.19 03:45 close 250 0.02 1.06985 0.00000 0.00000 -1.49 1616.83
507 2015.11.19 18:45 sell 254 0.02 1.07589 0.00000 0.00000
508 2015.11.19 18:52 close 254 0.02 1.07458 0.00000 0.00000 2.62 1619.45
509 2015.11.25 12:20 buy 255 0.02 1.06055 0.00000 0.00000
510 2015.11.25 12:41 close 255 0.02 1.06145 0.00000 0.00000 1.80 1621.25
511 2015.11.25 12:51 buy 256 0.02 1.05980 0.00000 0.00000
512 2015.11.25 18:01 close 256 0.02 1.06070 0.00000 0.00000 1.80 1623.05
513 2015.12.01 20:38 sell 257 0.02 1.06296 0.00000 0.00000
514 2015.12.01 20:43 sell 258 0.02 1.06332 0.00000 0.00000
515 2015.12.02 02:53 close 258 0.02 1.06224 0.00000 0.00000 2.29 1625.34
516 2015.12.02 02:53 close 257 0.02 1.06224 0.00000 0.00000 1.57 1626.91
517 2015.12.09 12:24 sell 259 0.02 1.09405 0.00000 0.00000
518 2015.12.09 12:52 close 259 0.02 1.09288 0.00000 0.00000 2.34 1629.25
519 2015.12.09 18:43 sell 260 0.02 1.09879 0.00000 0.00000
520 2015.12.09 19:09 close 260 0.02 1.09773 0.00000 0.00000 2.12 1631.37
521 2015.12.09 19:21 sell 261 0.02 1.09893 0.00000 0.00000
522 2015.12.09 19:41 sell 262 0.02 1.09949 0.00000 0.00000
523 2015.12.09 19:58 sell 263 0.02 1.10000 0.00000 0.00000
524 2015.12.09 20:05 sell 264 0.02 1.10066 0.00000 0.00000
525 2015.12.09 20:50 sell 265 0.02 1.10212 0.00000 0.00000
526 2015.12.09 20:59 sell 266 0.02 1.10251 0.00000 0.00000
527 2015.12.09 21:36 sell 267 0.02 1.10379 0.00000 0.00000
528 2015.12.10 07:59 close 267 0.02 1.10017 0.00000 0.00000 7.63 1639.00
529 2015.12.10 07:59 close 266 0.02 1.10017 0.00000 0.00000 5.07 1644.07
530 2015.12.10 07:59 close 265 0.02 1.10017 0.00000 0.00000 4.29 1648.36
531 2015.12.10 07:59 close 264 0.02 1.10017 0.00000 0.00000 1.37 1649.73
532 2015.12.10 07:59 close 263 0.02 1.10017 0.00000 0.00000 0.05 1649.78
533 2015.12.10 07:59 close 262 0.02 1.10017 0.00000 0.00000 -0.97 1648.81
534 2015.12.10 07:59 close 261 0.02 1.10017 0.00000 0.00000 -2.09 1646.72
535 2015.12.11 22:25 sell 268 0.02 1.09984 0.00000 0.00000
536 2015.12.11 22:58 close 268 0.02 1.0989%4 0.00000 0.00000 1.80 1648.52
537 2015.12.15 16:22 buy 269 0.02 1.09647 0.00000 0.00000
538 2015.12.15 16:27 buy 270 0.02 1.09613 0.00000 0.00000
539 2015.12.15 16:32 buy 271 0.02 1.09556 0.00000 0.00000
540 2015.12.15 16:40 buy 272 0.02 1.09488 0.00000 0.00000
541 2015.12.15 17:24 buy 273 0.02 1.09416 0.00000 0.00000
542 2015.12.15 17:45 buy 274 0.02 1.09339 0.00000 0.00000
543 2015.12.15 17:55 buy 275 0.02 1.09267 0.00000 0.00000
544 2015.12.16 09:15 close 275 0.02 1.09566 0.00000 0.00000 5.72 1654.23
545 2015.12.16 09:15 close 274 0.02 1.09566 0.00000 0.00000 4.28 1658.51
546 2015.12.16 09:15 close 273 0.02 1.09566 0.00000 0.00000 2.74 1661.25
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