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Strategy Tester Report
QLM_test

Alpari-ECN1 (Build 1330)

Symbol USDCHF (US Dollar vs Swiss Franc)

Period Daily (D1) 2015.02.02 00:00 - 2021.04.08 00:00 (2015.02.01 - 2021.04.10)

Model Every tick (the most precise method based on all available least timeframes)

Parameters

Candle_timeframe=1440; mn=861; comm="QL_D1"; UseIndicators=false; CloseManualOrders=false; manual=false; stop=false; B001="################ DATES
BLOCK ################"; FRS=false; ECB=false; CAD=false; CHF=false; GBP=false; AUD=false; NZD=false; TradeOnlyAtDates=false; SkipDates=true;
DaysBeforeDates=0; DaysAfterDates=0; NY=false; JH=true; FEB=true; invert=false; B002="################ SPREAD & SLIPPAGE BLOCK
################"; MaxWaiting=55; Slip_on=0; Slip=26; CloseDuration=90; Spred_on=1; Spred=26; CheckBUYclose=false; CheckSELLopenNEXT=false;
CheckBUYopenNEXT=true; CommonSpreadSlippageClosing=true; swap=0; B01="################ SL/TP BLOCK ################"; RealTP=false;
pointstp=0; NumberTP=0; pointstp2=0; dollartp=0; percATRtp=0; percequitytp=0; PriceTP=0; PriceSL=0; pointssl=0; firstorderSL=0; dollarsl=-200; percequitysl=0;
pointsslwarn=0; firstorderSLwarn=0; dollarslwarn=0; Normalise_SL=true; ATRopt=0.01; Max_Expansion=1; ATR_Max=0; CheckAtr=false; BEatrMAX=0; BEpointsMAX=0;
BEpointsFIX=0; MurreyBELevel=0; alert_sl=0; Add_SL_Points=0; breaktrade=true; Klock=2; TPSLlock=true; SLlock=100; LockDeviation=200; SLpoints=10;
stop_together=true; BE=false; TPlock=100; indiv_var=0; indivtp=0; TPreal=false; indivsl=0; SLreal=false; indiv_tp_MurrN=0; indiv_Period_tp=13; indiv_Period_sl=13;
indiv_ATR_TF=1440; stop_sl=false; displaysltp=true; B02="################ CLOSE ONLY in PROFIT BLOCK ################";
B021="=================== Small grid conditions ==================="; CloseProfit0=0; CloseProfit_Points0=0; CP_ATR_perc0=0;
B022="=================== Medium grid definition ==================="; CloseProfit_min=1; CloseProfit_max=0;
B023="=================== Medium grid conditions ==================="; CloseProfit=0; CloseProfit_Points=250; CP_ATR_perc=0;
B024="=================== Big grid conditions ==================="; CloseProfit2=0; CloseProfit_Points2=0; CP_ATR_perc2=0; CP_ATR_Period=0;
CP_ATR_TF=60; CP_ATR_ED=0; SecondIndCheck=true; B03="################ LOT SIZE BLOCK ################"; optionFirstLot=0; optionLot=0;
FixLot=0.01; Risk=3; PercentOfDepo=1; MaxLot=1; multip1=1; multip2=1; AccFreeMargin=0; B031="=================== Classical section
==================="; T1=0.01; N1=2; T2=0.01; N2=4; T3=0.02; N3=29; T4=0.04; B04="################ EQUITY MANAGEMENT
################"; MaxPercDepo=0; MaxPercFree=100; B05="################ ENTRANCE DELAY BLOCK ################"; wait=0;
thewaitbuy=0; thewaitsell=0; ResetWait=false; onlylowerhigher=false; xdist=500; multi_xdist=1; exponent_factor_xdist=1; DMOdist=0; lotDMO=0.01; NumberDMO=0;
xcandles=0; xdistONreal=false; B051="=================== 'GX' Parameters ==================="; GX_on=false; _GX_time_="Время фиксации
цены"; GX_hour=10; 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; B052="=================== PivotEnvelope Parameters ===================="; PE_op_dm=false;
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; B053="=================== 2nd PivotEnvelope Parameters ===================";
PE_op_on_jr=false; PE_i_tf_op_jr=1440; PE_i_shift_op_jr=0; GX_Line_STYLE=0; B06="################ INDICATOR SETTINGS BLOCK
################"; DrawInd=false; B061="################ Quantum settings ################"; tf=1; qde_general=90; qde_oc=1;
qdc_general=200; B0621="################ Main Oscillator settings ################"; RSI_period=0; B0622="=================== Main
Oscillator Open settings ==================="; Stochastic_tf=1; Stochastic_op_on=false; CheckForAllOrders=true; Stochastic_K_op=5; Stochastic_D_op=3;
Stochastic_S_op=3; Stochastic_OS_op=20; B0623="=================== Main Oscillator Close settings ==================="; Stochastic_tf_cl=1440;
Stochastic_cl_on=true; Pfe_tf=5;

Bars in test 2605 Ticks modelled 133615232 Modelling quality 25.00%

Mismatched
charts
errors

0

Initial
deposit 10000.00 Spread 20

Total net
profit 653.98 Gross profit 674.35 Gross loss -20.37

Profit factor 33.10 Expected payoff 19.82

Absolute
drawdown 25.85 Maximal drawdown 130.79 (1.27%) Relative drawdown 1.27% (130.79)

Total
trades 33 Short positions (won %) 14 (85.71%) Long positions (won %) 19 (94.74%)

Profit trades (% of total) 30 (90.91%) Loss trades (% of total) 3 (9.09%)

Largest profit trade 67.91 loss trade -11.01

Average profit trade 22.48 loss trade -6.79

Maximum consecutive wins (profit in money) 18 (410.55) consecutive losses (loss in money) 2 (-9.36)

Maximal consecutive profit (count of wins) 410.55 (18) consecutive loss (count of losses) -11.01 (1)

Average consecutive wins 10 consecutive losses 2

# Time Type Order Size Price S / L T / P Profit Balance

1 2015.11.20 20:07 sell 1 0.01 1.01896 0.00000 0.00000

2 2015.11.25 15:15 sell 2 0.01 1.02448 0.00000 0.00000

3 2015.11.27 11:47 sell 3 0.01 1.02960 0.00000 0.00000

4 2015.12.07 08:49 close 3 0.01 0.99923 0.00000 0.00000 29.85 10029.85

5 2015.12.07 08:49 close 2 0.01 0.99923 0.00000 0.00000 24.45 10054.30

6 2015.12.07 08:49 close 1 0.01 0.99923 0.00000 0.00000 18.73 10073.03

7 2016.11.16 06:12 sell 4 0.01 0.99863 0.00000 0.00000

8 2016.11.16 11:58 sell 5 0.01 1.00368 0.00000 0.00000

9 2016.12.12 00:04 sell 6 0.01 1.01817 0.00000 0.00000

10 2016.12.16 02:03 sell 7 0.01 1.03044 0.00000 0.00000
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11 2017.01.18 00:00 close 7 0.01 1.00155 0.00000 0.00000 26.74 10099.77

12 2017.01.18 00:00 close 6 0.01 1.00155 0.00000 0.00000 14.07 10113.84

13 2017.01.18 00:00 close 5 0.01 1.00155 0.00000 0.00000 -2.16 10111.69

14 2017.01.18 00:00 close 4 0.01 1.00155 0.00000 0.00000 -7.21 10104.48

15 2017.07.21 04:35 buy 8 0.01 0.95133 0.00000 0.00000

16 2017.07.21 15:36 buy 9 0.01 0.94476 0.00000 0.00000

17 2017.08.01 02:56 close 9 0.01 0.96760 0.00000 0.00000 23.63 10128.11

18 2017.08.01 02:56 close 8 0.01 0.96760 0.00000 0.00000 16.84 10144.95

19 2017.09.11 05:59 buy 10 0.01 0.94635 0.00000 0.00000

20 2017.09.14 03:43 close 10 0.01 0.96899 0.00000 0.00000 23.38 10168.32

21 2017.10.27 07:56 sell 11 0.01 1.00172 0.00000 0.00000

22 2017.11.27 07:53 close 11 0.01 0.97977 0.00000 0.00000 20.43 10188.75

23 2018.01.22 02:46 buy 12 0.01 0.95999 0.00000 0.00000

24 2018.01.29 08:06 buy 13 0.01 0.93571 0.00000 0.00000

25 2018.01.31 15:02 buy 14 0.01 0.93060 0.00000 0.00000

26 2018.02.16 02:01 buy 15 0.01 0.91982 0.00000 0.00000

27 2018.03.12 08:05 close 15 0.01 0.94939 0.00000 0.00000 31.22 10219.97

28 2018.03.12 08:05 close 14 0.01 0.94939 0.00000 0.00000 19.92 10239.89

29 2018.03.12 08:05 close 13 0.01 0.94939 0.00000 0.00000 14.55 10254.44

30 2018.03.12 08:05 close 12 0.01 0.94939 0.00000 0.00000 -11.01 10243.43

31 2018.05.03 02:09 sell 16 0.01 0.99595 0.00000 0.00000

32 2018.05.23 00:02 close 16 0.01 0.99273 0.00000 0.00000 2.02 10245.44

33 2019.04.24 03:28 sell 17 0.01 1.02113 0.00000 0.00000

34 2019.05.14 00:58 close 17 0.01 1.00599 0.00000 0.00000 13.69 10259.13

35 2019.06.06 01:12 buy 18 0.01 0.99525 0.00000 0.00000

36 2019.06.06 14:53 buy 19 0.01 0.99018 0.00000 0.00000

37 2019.06.17 04:04 close 19 0.01 0.99712 0.00000 0.00000 6.99 10266.12

38 2019.06.17 04:04 close 18 0.01 0.99712 0.00000 0.00000 1.91 10268.03

39 2019.06.21 03:10 buy 20 0.01 0.98282 0.00000 0.00000

40 2019.06.21 15:10 buy 21 0.01 0.97735 0.00000 0.00000

41 2019.06.24 16:51 buy 22 0.01 0.97173 0.00000 0.00000

42 2019.07.03 07:21 close 22 0.01 0.98458 0.00000 0.00000 13.08 10281.11

43 2019.07.03 07:21 close 21 0.01 0.98458 0.00000 0.00000 7.37 10288.48

44 2019.07.03 07:21 close 20 0.01 0.98458 0.00000 0.00000 1.82 10290.30

45 2020.01.16 01:01 buy 23 0.01 0.96296 0.00000 0.00000

46 2020.02.10 01:04 close 23 0.01 0.97649 0.00000 0.00000 13.93 10304.24

47 2020.03.03 16:46 buy 24 0.01 0.95229 0.00000 0.00000

48 2020.03.05 16:27 buy 25 0.01 0.94531 0.00000 0.00000

49 2020.03.06 10:56 buy 26 0.01 0.94026 0.00000 0.00000

50 2020.03.06 15:06 buy 27 0.01 0.93501 0.00000 0.00000

51 2020.03.09 09:01 buy 28 0.01 0.92853 0.00000 0.00000

52 2020.03.09 15:20 buy 29 0.01 0.92063 0.00000 0.00000

53 2020.03.20 00:05 close 29 0.01 0.98766 0.00000 0.00000 67.91 10372.15

54 2020.03.20 00:05 close 28 0.01 0.98766 0.00000 0.00000 59.91 10432.06

55 2020.03.20 00:05 close 27 0.01 0.98766 0.00000 0.00000 53.36 10485.42

56 2020.03.20 00:05 close 26 0.01 0.98766 0.00000 0.00000 48.04 10533.45

57 2020.03.20 00:05 close 25 0.01 0.98766 0.00000 0.00000 42.93 10576.38

58 2020.03.20 00:05 close 24 0.01 0.98766 0.00000 0.00000 35.87 10612.25

59 2021.03.05 01:06 sell 30 0.01 0.92727 0.00000 0.00000

60 2021.03.08 08:20 sell 31 0.01 0.93449 0.00000 0.00000

61 2021.03.18 01:29 close 31 0.01 0.92280 0.00000 0.00000 11.85 10624.11

62 2021.03.18 01:29 close 30 0.01 0.92280 0.00000 0.00000 3.96 10628.06

63 2021.03.26 01:05 sell 32 0.01 0.94037 0.00000 0.00000

64 2021.04.01 02:03 sell 33 0.01 0.94662 0.00000 0.00000

65 2021.04.07 04:08 close 33 0.01 0.93099 0.00000 0.00000 16.52 10644.58

66 2021.04.07 04:08 close 32 0.01 0.93099 0.00000 0.00000 9.40 10653.98


