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Strategy Tester Report u
LFH_Trading_Simulator_3

[BFXATS Minth Build 225)
Symbol 'GBPUSDmM (Great Britain Pound vs US Dollar)
Period 15 Minutes (M15) 2010.02.03 00:00 - 2010.02.26 20:45 (2010.02.03 - 2010.02.27)
Model ‘Every tick (the most precise method based on all available least timeframes)
Parameters Bufferspeed=2;
Barsin test. 2692 Ticks modelled 488560 Modeling quality 90.00%
Meatthed hats errrs .
Initial deposit 10000.00
Totlnet ot 1031483 Goss ot 1205333 Grossloss s
Profit factor 6.93 Expected payoff 687.66
Absolute drawdown 900.00 Maximal drawdown 4150.00 (24.61%) Relative drawdown 24.61% (4150.00)
Total trades 15 Short positions (won %) 12(75.00%) Long positions (won %) 3(33.33%)
Profit trades (% of total) 10 (66.67%) Loss trades (% of total) 5(33.33%)
Largest eoftvade 5000,00 foss e 00
Aversge prot vade 12053 loss e o
Maximum  consecutive wins (profit in money) 4(4653.00) consecutive losses (loss in money) 2(-949.00)
Maximal consecutive profit (count of wins) 5900.00 (3) consecutive loss (count of losses) -949.00 (2)
Average conecutie s 3 comsecutve losses >
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£ Time Type  Order sze. Price st TR profit Balance
1 21002030703 buy 1 500 16039 L6008 L6088
2 2010020308:48  modify 1 s 16039 L6038 L6068
3 201002030903 th 1 500 16089 16039 16089 1500.00 11500.00 L
4 201002030903 sel 2 01 16064 Leoss L6034
s 2010.020309:28 th 2 010 16034 16084 16034 300 11503.00
5 210.020309:28 sel 3 s L6032 L6062 L6002
7 20100203 10:31 th 3 00 16002 16062 16002 1500.00 13003.00
5 20100203 10531 sel 4 s 15993 L6023 1593
s 1002031220 modfy 4 000 1593 15586 1.5%3
b 21002031220 modfy 4 00 15993 15386 15902
i 1002031231 modfy 4 000 1593 15380 15302
2 2100203 12:37 dose 4 s 1530 15380 15902 1650.00 14653.00
5 20100203 1238 sel s .00 15958 15988 15928
1 1002031244 modfy s 9.00 15958 15380 15928
5 20100203 12652 dose s .00 1538 15380 15928 53,00 14554.00
5 20100203 12555 buy 6 0 15972 L5002 15982
7 20100203 13:01 dose 5 50 15955 L5942 15982 850.00 13704.00





