Symbol

Period

Model

Parameters

Bars in test 1294
Mismatched charts 0
errors

Initial deposit 28.00
Total net profit 2.62

Profit factor 3.04

Absolute drawdown ~ 1.25

(=)}

Total trades

Largest
Average
Maximum
Maximal

Average

EURUSDmM10r (10 pip EURUSDm renko (BarType mode = 2))

Strategy Tester Report
RenkoSwingerFast2.2 longtrail

IBFXAU-MT4-IM01 (Build 399)

1 Minute (M1) 2011.05.01 22:04 - 2011.05.06 16:18 (2011.05.01 - 2011.05.07)

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

il.name="Slow MA"; il.period=89; il.shift=0; i1.method=0; i1.appliedPrice=0; i2.name="Fast MA"; i2.period=21; i2.shift=0; i2.method=0; i2.appliedPrice=0;
maxSpread=30; baselLots=0.01; mm=true; magicNumber=2147; Slippage=0;

Ticks modelled

Gross profit
Expected payoff

Maximal drawdown

Short positions (won %)
Profit trades (% of total)
profit trade
profit trade

consecutive wins (profit in money)

consecutive profit (count of wins)

consecutive wins

33970 Modeling quality

3.90 Gross loss

0.44

1.86 (6.50%) Relative drawdown

1 (100.00%) Long positions (won %)
3(50.00%) Loss trades (% of total)
2.94 loss trade
1.30 loss trade

2 (0.96) consecutive losses (loss in money)

2.94 (1) consecutive loss (count of losses)

2 consecutive losses

25.00%

-1.28

6.50% (1.86)

5 (40.00%)
3(50.00%)
-0.84

-0.43
2(-0.86)
-0.86 (2)

2

Balance J Every tick (the most precise method based on all available least timaframes to ganerate each tick) § 25.009%
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Time
2011.05.01 23:41
2011.05.02 01:29
2011.05.03 02:54
2011.05.03 08:08
2011.05.04 05:10
2011.05.04 14:09
2011.05.04 17:30
2011.05.04 21:01
2011.05.05 00:59
2011.05.05 09:53
2011.05.06 13:24
2011.05.06 15:56

Type
buy
close
buy
close
buy
close
buy
close
buy
close
sell

close

12

13

Order

O O 1 L1 A A W W NN~ R

15

16
Size
0.01
0.01
0.02
0.02
0.03
0.03
0.01
0.01
0.02
0.02
0.01
0.01

i7 19 20

Price
1.48220
1.48200
1.48120
1.47700
1.48120
1.49100
1.48620
1.48200
1.48420
1.48500
1.45400
1.44603

21 23 24

S/L
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000

25

27 28 29

T/P
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000

31

Profit

-0.02

-0.84

2.94

-0.42

0.16

0.80

a2

Balance

27.98

27.14

30.08

29.66

29.82

30.62



