	Strategy Tester Report

	Alpari-MT5 (Build 1035)

	
	
	
	
	
	
	
	
	
	
	
	
	

	Settings

	Expert:
	Corr_Diver_02

	Symbol:
	EURUSD

	Period:
	Daily (2010.01.01 - 2015.01.03)

	Inputs:
	Magic_Number=500001

	
	First_Pair=EURUSD

	
	Second_Pair=GBPUSD

	
	Fixed_Lot_Size=0.40000000

	
	Profit_EQ_Perc_Inc=0.30000000

	
	Loss_EQ_Perc_Dec=0.20000000

	
	CCIPeriod=2

	
	ATRPeriod=50

	
	tp_pips=50000

	
	sl_pips=50000

	Broker:
	Alpari (UK) Ltd.

	Currency:
	USD

	Initial Deposit:
	10 000.00

	Leverage:
	1:100

	
	
	
	
	
	
	
	
	
	
	
	
	

	Results

	History Quality:
	91%
	
	
	
	
	
	
	
	
	

	Bars:
	1299
	Ticks:
	119362863
	Symbols:
	2

	Total Net Profit:
	18 587.71
	Balance Drawdown Absolute:
	3 600.87
	Equity Drawdown Absolute:
	3 906.11

	Gross Profit:
	97 754.26
	Balance Drawdown Maximal:
	20 638.17 (47.51%)
	Equity Drawdown Maximal:
	30 992.00 (58.60%)

	Gross Loss:
	-79 166.55
	Balance Drawdown Relative:
	47.51% (20 638.17)
	Equity Drawdown Relative:
	58.60% (30 992.00)

	
	
	
	
	
	
	
	
	
	
	
	
	

	Profit Factor:
	1.23
	Expected Payoff:
	157.52
	Margin Level:
	321.84%

	Recovery Factor:
	0.60
	Sharpe Ratio:
	0.13
	Z-Score:
	0.58 (43.13%)

	AHPR:
	1.0143 (1.43%)
	LR Correlation:
	0.66
	OnTester result:
	0

	GHPR:
	1.0089 (0.89%)
	LR Standard Error:
	7 309.99
	
	

	
	
	
	
	
	
	
	
	
	
	
	
	

	Total Trades:
	118
	Short Trades (won %):
	44 (63.64%)
	Long Trades (won %):
	74 (50.00%)

	Total Deals:
	279
	Profit Trades (% of total):
	65 (55.08%)
	Loss Trades (% of total):
	53 (44.92%)

	
	Largest profit trade:
	11 984.69
	Largest loss trade:
	-8 161.07

	
	Average profit trade:
	1 503.91
	Average loss trade:
	-1 493.71

	
	Maximum consecutive wins ($):
	8 (16 575.68)
	Maximum consecutive losses ($):
	9 (-9 272.88)

	
	Maximal consecutive profit (count):
	16 575.68 (8)
	Maximal consecutive loss (count):
	-9 272.88 (9)

	
	Average consecutive wins:
	2
	Average consecutive losses:
	2
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