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Strategy Tester: Beat The Market 1.1.5

Strategy Tester Report

Beat The Market 1.1.5

Alpari-ECN1 (Build 1260)

Symbol EURUSD (Euro vs US Dollar)
Period 15 Minutes (M15) 2015.01.15 00:00 - 2020.03.27 22:45 (2015.01.15 - 2020.04.01)
Model Every tick (the most precise method based on all available least timeframes)
section01="LLLLLLLLLLLLLLLLLL Money Management LLLLLLLLLLLLLLLLLL" | otMode=0; Lots=1; separator0101=""; fpBeginBalance=10000; fpDelta=50;
separator0102=""; PercentOfDeposit=1; separator0103=""; SLRisk=2; separator0104=""; FirstClosePart=50; section02="LLLLLLLLLLLLLLLLLLLLLLLL FgESpR
LLLLLLLLLLLLLLLLLLLLLLLLLLLg" SignalMode=0; subsection0201="t ¢ Beat The Market C New (Arrows) % ¢"; btaTimeFrame=0;
btaBandsPeriod=17; btaBandsDeviation=1; btaBandsDevSample=false; btaBandsRisk=1; subsection0202="% & = &£ Bollinger Bands £ && 2 EEE";
bbsTimeFrame=0; bbsBandsPeriod=20; bbsDeviation=2; bbsPrice=0; bbSignalMethod=0; subsection0203="4£ & & 2 & & BBand Stop Alert S22 L ",
bbTimeFrame=0; bbBandsPeriod=20; bbDeviation=1; bbPrice=0; subsection0204=" & & & & & 2§ Half Trend & & E 2B EE"; htTimeFrame=0; htAmplitude=2;
subsection0205="% & =& Gann T3 high-low activator & =& &&"; ganTimeFrame=0; ganHighLowPeriod=10; ganClosePeriod=0; ganHot=0.7; subsection0206="2& =&
£ Trend envelopes - multi pass & %2 ¢"; tenTimeFrame=0; tenMaPeriod=>5; tenMaFilterPass=1; tenMaShift=0; tenDeviation=0.2; subsection0207="t 4% & & 4 b 5
Parameters Price Channel Stop & & &£ ¢"; pcsTimeFrame=0; pcsChannelPeriod=9; pcsRisk=0.3; pcsInterpolate=1; section03="LLLLLLLLLLLLLLLLLLLLL TMA Channel
LLLLLLLLLLLLLLLLLLLLLLg", tmaTimeFrame=240; tmaHalfLength=18; tmaPrice=0; tmaDeviations=2; tmaCalcBars=1000; tmaUseCurrentBar=0;
section04="LLLLLLLLLLLLLLLL =g FsHcr LLLLLLLLLLLLLLLLLg"; UseOutsidePivots=1; TargetsMode=2; TargetPosition=1; PricePosition=0;
PercentArea=45; separator0401=""; UseCustomStopLoss=0; CustomStopLoss=15; UseCustomTargets=1; CustomSecondTarget=100; CustomFirstPercent=50;
separator0402=""; MaxStopLoss=0; MinStopLoss=0; MinTakeProfit=0; separator0403=""; UseBreakeven=1; BreakevenIndent=3; separator0404=""; CloseByNextDay=0;
TimeAllow=1; OpenHour=2; OpenMinute=0; CloseHour=6; CloseMinute=0; separator0405=""; Magic=1000; Slippage=10; MaxSpread=0;
section05="LLLLLLLLLLLLLLLLLLL FlpETiE¢@ LLLLLLLLLLLLLLLLLLLLLLL", DrawTMA=0; TMADrawBarsCount=300; TMAChannelColor=Maroon;
TMAMiddleColor=SteelBlue; DrawPivot=0; PivotDrawDaysCount=15; PivotBaseLineColor=Gold; PivotRLinesColor=0OrangeRed; PivotSLinesColor=Green;
section06="LLLLLLLLLLLLLLLLLLLLLLLg fEiafE LLLLLLLLLLLLLLLLLLLLLLLLLLLLY yseAdaptedRecount=1;
Bars in test 129948 Ticks modelled 119692518 Modelling quality 90.00%
Mismatched
charts 0
errors
Initial 10000.00 Spread 10
deposit
;fgg't net 354500 Gross profit 13304.00 Gross loss -9759.00
Profit factor 1.36 Expected payoff 10.49
Absolute : o ; )
378.00 Maximal drawdown 1612.00 (13.21%) Relative drawdown 13.21% (1612.00)
drawdown
:gcjels 338 Short positions (won %) 181 (44.20%) Long positions (won %) 157 (75.80%)
Profit trades (% of total) 199 (58.88%) Loss trades (% of total) 139 (41.12%)
Largest profit trade 100.00 loss trade -579.00
Average profit trade 66.85 loss trade -70.21
Maximum consecutive wins (profit in money) 9 (706.00) consecutive losses (loss in money) 7 (-665.00)
Maximal consecutive profit (count of wins) 706.00 (9) consecutive loss (count of losses) -665.00 (7)
Average consecutive wins 2 consecutive losses 2
Balznce | Equity [/ Eveny tick (the most precise method based on zll availzble least timeframes to generate sach tick] | 90.00%
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# Time Type Order Size Price S/L T/P Profit Balance
1 2015.01.15 02:15 sell 1 1.00 1.17782 1.17866 1.17682
2 2015.01.15 02:30 s/l 1 1.00 1.17866 1.17866 1.17682 -84.00 9916.00
3 2015.01.29 02:45 buy 2 1.00 1.12906 1.12468 1.13006
4 2015.01.29 09:14 modify 2 1.00 1.12906 1.12909 1.13006
5 2015.01.29 09:14 t/p 2 1.00 1.13006 1.12909 1.13006 100.00 10016.00
6 2015.02.03 03:00 buy 3 1.00 1.13491 1.13308 1.13591
7 2015.02.03 05:48 s/l 3 1.00 1.13308 1.13308 1.13591 -183.00 9833.00
8 2015.02.05 03:45 buy 4 1.00 1.13453 1.12772 1.13553
9 2015.02.05 04:08 modify 4 1.00 1.13453 1.13456 1.13553
10 2015.02.05 04:08 t/p 4 1.00 1.13553 1.13456 1.13553 100.00 9933.00
11 2015.02.11 05:45 sell 5 1.00 1.13183 1.13519 1.13083
12 2015.02.11 09:05 modify 5 1.00 1.13183 1.13186 1.13083
13 2015.02.11 09:17 t/p 5 1.00 1.13083 1.13186 1.13083 100.00 10033.00
14 2015.02.24 04:45 sell 6 1.00 1.13327 1.13411 1.13227
15 2015.02.24 04:48 modify 6 1.00 1.13327 1.13330 1.13227
16 2015.02.24 05:21 s/l 6 1.00 1.13330 1.13330 1.13227 -3.00 10030.00
17 2015.02.26 03:15 buy 7 1.00 1.13707 1.13610 1.13807
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