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Symbol EURIPYm (Euro vs Japanese Yen)
Period 15 Minutes (M15) 2013.04.16 00:00 - 2013.07.12 19:45 (2013.04.16 - 2013.07.13)
Model Every tick (the most precise method based on all available least timeframes)
Parameters Lotl_Size=1; Max_Lot_Size=4; Use._MM=true; Onel_Trade=true; TakeTProﬁt=O; Stop_Loss:O; comment1="Cycle Identifier Settings"; PriceActionFilter=1; Length=6;
MajorCycleStrength=4; UseCycleFilter=false; UseFilterSMAorRSI=1; FilterStrengthSMA=12; FilterStrengthRSI=21;
Bars in test 7032 Ticks modelled 6440492 Modelling quality 88.46%
Mismatched 2
charts errors
Initial deposit 10000.00
Total net profit 779.44 Gross profit 863.97 Gross loss -84.53
Profit factor 10.22 Expected payoff 25.98
Absolute 96.83 Maximal drawdown 353.04 (3.39%) Relative drawdown 3.39% (353.04)
drawdown
Total trades 30 Short positions (won %) 13 (92.31%) Long positions (won %) 17 (100.00%)
Profit trades (% of total) 29 (96.67%) Loss trades (% of total) 1(3.33%)
Largest profit trade 129.53 loss trade -84.53
Average profit trade 29.79 loss trade -84.53
Maximum consecutive wins (profit in money) 19 (481.29) consecutive losses (loss in money) 1(-84.53)
Maximal consecutive profit (count of wins) 481.29 (19) consecutive loss (count of losses) -84.53 (1)
Average consecutive wins 15 consecutive losses 1
Balancs | Eveny tick (the maost pracise methad based on zll zvailzble least timeframes to generate each 6ick] [ BB.46%: J—
10602
10447
10285
10123
9361
] 1 3 4 7 ] b:) 15 16 1% 20 23 25 il 31 3z
# Time Type Order Size Price S/L T/P Profit Balance
1 2013.04.16 07:30 sell 1 1.00 127.917 0.000 0.000
2 2013.04.16 08:15 close 1 1.00 127.307 0.000 0.000 61.39 10061.39
3 2013.04.16 09:45 sell 2 1.00 128.190 0.000 0.000
4 2013.04.17 11:40 close 2 1.00 128.189 0.000 0.000 0.09 10061.48
5 2013.04.17 15:00 buy 3 1.00 127.282 0.000 0.000
6 2013.04.17 17:45 close 3 1.00 127.393 0.000 0.000 11.17 10072.65
7 2013.04.19 06:45 sell 4 1.00 129.277 0.000 0.000
8 2013.04.22 14:30 close 4 1.00 129.219 0.000 0.000 5.83 10078.47
9 2013.04.23 07:45 buy 5 1.00 128.135 0.000 0.000
10 2013.04.23 12:15 close 5 1.00 128.542 0.000 0.000 40.97 10119.44
11 2013.04.26 12:45 buy 6 1.00 127.887 0.000 0.000
12 2013.04.26 18:30 close 6 1.00 127.888 0.000 0.000 0.10 10119.54
13 2013.04.29 02:30 buy 7 1.00 127.148 0.000 0.000
14 2013.04.29 06:30 close 7 1.00 127.718 0.000 0.000 57.38 10176.92
15 2013.05.02 12:45 sell 8 1.00 129.607 0.000 0.000
16 2013.05.02 13:15 close 8 1.00 128.320 0.000 0.000 129.53 10306.45
17 2013.05.03 13:45 sell 9 1.00 129.931 0.000 0.000
18 2013.05.06 15:00 close 9 1.00 129.688 0.000 0.000 24.44 10330.89
19 2013.05.08 15:30 sell 10 1.00 130.279 0.000 0.000
20 2013.05.09 09:45 close 10 1.00 129.764 0.000 0.000 51.79 10382.67
21 2013.05.09 17:15 sell 11 1.00 130.564 0.000 0.000
22 2013.05.23 05:45 close 11 1.00 131.402 0.000 0.000 -84.53 10298.14
23 2013.05.23 05:45 buy 12 1.00 131.402 0.000 0.000
24 2013.05.23 16:00 close 12 1.00 131.564 0.000 0.000 16.31 10314.45
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