Strategy Tester Report


LFH_Trading_Simulator_3
InterbankFX-Demo Accounts (Build 215)
	Symbol
	USDCAD (US Dollar vs Canadian Dollar)

	Period
	1 Hour (H1) 2007.11.07 08:00 - 2008.02.15 20:00 (2005.03.01 - 2008.02.17)

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

	Parameters
	BufferSpeed=2; 

	
	
	
	
	

	Bars in test
	1737
	Ticks modelled
	432727
	Modelling quality
	43.79%

	Mismatched charts errors
	49
	
	
	
	

	

	Initial deposit
	50000.00
	
	
	
	

	Total net profit
	19983.05
	Gross profit
	25259.67
	Gross loss
	-5276.62

	Profit factor
	4.79
	Expected payoff
	540.08
	
	

	Absolute drawdown
	5355.40
	Maximal drawdown
	6802.81 (13.22%)
	Relative drawdown
	13.22% (6802.81)

	

	Total trades
	37
	Short positions (won %)
	18 (94.44%)
	Long positions (won %)
	19 (94.74%)

	
	Profit trades (% of total)
	35 (94.59%)
	Loss trades (% of total)
	2 (5.41%)

	Largest
	profit trade
	2032.54
	loss trade
	-3083.41

	Average
	profit trade
	721.70
	loss trade
	-2638.31

	Maximum
	consecutive wins (profit in money)
	30 (19032.31)
	consecutive losses (loss in money)
	1 (-3083.41)

	Maximal
	consecutive profit (count of wins)
	19032.31 (30)
	consecutive loss (count of losses)
	-3083.41 (1)

	Average
	consecutive wins
	18
	consecutive losses
	1
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	#
	Time
	Type
	Order
	Size
	Price
	S / L
	T / P
	Profit
	Balance

	169
	2007.11.15 15:50
	close
	37
	1.00
	0.9777
	0.9734
	1.0178
	2032.54
	69983.05

	168
	2007.11.15 13:41
	modify
	37
	1.00
	0.9578
	0.9734
	1.0178
	

	167
	2007.11.15 13:41
	modify
	37
	1.00
	0.9578
	0.9731
	1.0178
	

	166
	2007.11.15 13:30
	modify
	37
	1.00
	0.9578
	0.9711
	1.0178
	

	165
	2007.11.15 13:30
	modify
	37
	1.00
	0.9578
	0.9695
	1.0178
	

	164
	2007.11.15 13:30
	buy
	37
	1.00
	0.9578
	0.9673
	1.0178
	

	163
	2007.11.15 13:30
	close
	36
	1.00
	0.9764
	0.9673
	1.0178
	1902.11
	67950.51

	162
	2007.11.15 11:09
	modify
	36
	2.00
	0.9578
	0.9673
	1.0178
	

	161
	2007.11.15 11:09
	modify
	36
	2.00
	0.9578
	0.9672
	1.0178
	

	160
	2007.11.15 11:09
	modify
	36
	2.00
	0.9578
	0.9669
	1.0178
	

	159
	2007.11.15 11:08
	modify
	36
	2.00
	0.9578
	0.9666
	1.0178
	

	158
	2007.11.15 11:08
	modify
	36
	2.00
	0.9578
	0.9664
	1.0178
	

	157
	2007.11.15 10:42
	modify
	36
	2.00
	0.9578
	0.9644
	1.0178
	

	156
	2007.11.15 10:41
	modify
	36
	2.00
	0.9578
	0.9641
	1.0178
	

	155
	2007.11.15 10:32
	modify
	36
	2.00
	0.9578
	0.9625
	1.0178
	

	154
	2007.11.15 10:32
	modify
	36
	2.00
	0.9578
	0.9622
	1.0178
	

	153
	2007.11.15 10:32
	modify
	36
	2.00
	0.9578
	0.9615
	1.0178
	

	152
	2007.11.15 10:30
	buy
	36
	2.00
	0.9578
	0.9587
	1.0178
	

	151
	2007.11.15 10:30
	close
	35
	1.00
	0.9701
	0.9587
	1.0178
	1265.06
	66048.40

	150
	2007.11.14 18:36
	modify
	35
	3.00
	0.9578
	0.9587
	1.0178
	

	149
	2007.11.14 18:36
	modify
	35
	3.00
	0.9578
	0.9586
	1.0178
	

	148
	2007.11.14 18:31
	buy
	35
	3.00
	0.9578
	0.9578
	1.0178
	

	147
	2007.11.14 18:31
	close
	34
	1.00
	0.9645
	0.9578
	1.0178
	694.66
	64783.34

	146
	2007.11.14 16:42
	modify
	34
	4.00
	0.9578
	0.9578
	1.0178
	

	145
	2007.11.14 16:41
	modify
	34
	4.00
	0.9578
	0.9575
	1.0178
	

	144
	2007.11.14 16:37
	buy
	34
	4.00
	0.9578
	0.9542
	1.0178
	

	143
	2007.11.14 16:37
	close
	33
	1.00
	0.9610
	0.9542
	1.0178
	332.99
	64088.68

	142
	2007.11.14 16:28
	modify
	33
	5.00
	0.9578
	0.9542
	1.0178
	

	141
	2007.11.14 16:28
	modify
	33
	5.00
	0.9578
	0.9540
	1.0178
	

	140
	2007.11.14 16:17
	buy
	33
	5.00
	0.9578
	0.9528
	1.0178
	

	139
	2007.11.14 16:16
	close
	32
	5.00
	0.9575
	0.9583
	0.8933
	-2193.21
	63755.69

	138
	2007.11.14 14:02
	sell
	32
	5.00
	0.9533
	0.9583
	0.8933
	

	137
	2007.11.14 11:37
	s/l
	31
	1.00
	0.9572
	0.9572
	0.9008
	375.15
	65948.90

	136
	2007.11.14 09:47
	modify
	31
	1.00
	0.9608
	0.9572
	0.9008
	

	135
	2007.11.14 09:47
	modify
	31
	1.00
	0.9608
	0.9578
	0.9008
	

	134
	2007.11.14 09:47
	modify
	31
	1.00
	0.9608
	0.9590
	0.9008
	

	133
	2007.11.14 09:47
	modify
	31
	1.00
	0.9608
	0.9591
	0.9008
	

	132
	2007.11.14 09:47
	modify
	31
	1.00
	0.9608
	0.9594
	0.9008
	

	131
	2007.11.14 09:42
	sell
	31
	1.00
	0.9608
	0.9605
	0.9008
	

	130
	2007.11.14 09:42
	close
	30
	1.00
	0.9524
	0.9605
	0.9008
	881.03
	65573.75

	129
	2007.11.14 08:41
	modify
	30
	2.00
	0.9608
	0.9605
	0.9008
	

	128
	2007.11.14 08:10
	modify
	30
	2.00
	0.9608
	0.9591
	0.9008
	

	127
	2007.11.14 08:10
	modify
	30
	2.00
	0.9608
	0.9592
	0.9008
	

	126
	2007.11.14 07:50
	sell
	30
	2.00
	0.9608
	0.9606
	0.9008
	

	125
	2007.11.14 07:50
	close
	29
	1.00
	0.9560
	0.9606
	0.9008
	501.14
	64692.72

	124
	2007.11.13 23:05
	modify
	29
	3.00
	0.9608
	0.9606
	0.9008
	

	123
	2007.11.13 23:05
	modify
	29
	3.00
	0.9608
	0.9611
	0.9008
	

	122
	2007.11.13 22:42
	sell
	29
	3.00
	0.9608
	0.9623
	0.9008
	

	121
	2007.11.13 22:42
	close
	28
	1.00
	0.9577
	0.9623
	0.9008
	323.69
	64191.58

	120
	2007.11.13 21:30
	modify
	28
	4.00
	0.9608
	0.9623
	0.9008
	

	119
	2007.11.13 21:22
	modify
	28
	4.00
	0.9608
	0.9606
	0.9008
	

	118
	2007.11.13 20:40
	sell
	28
	4.00
	0.9608
	0.9658
	0.9008
	

	117
	2007.11.13 20:40
	close
	27
	1.00
	0.9589
	0.9658
	0.9008
	198.14
	63867.89

	116
	2007.11.13 20:31
	sell
	27
	5.00
	0.9608
	0.9658
	0.9008
	

	115
	2007.11.13 13:37
	s/l
	26
	3.00
	0.9567
	0.9567
	0.8969
	62.72
	63669.75

	114
	2007.11.13 13:29
	modify
	26
	3.00
	0.9569
	0.9567
	0.8969
	

	113
	2007.11.13 12:35
	sell
	26
	3.00
	0.9569
	0.9565
	0.8969
	

	112
	2007.11.13 12:35
	close
	25
	1.00
	0.9530
	0.9565
	0.8969
	409.23
	63607.03

	111
	2007.11.13 12:33
	modify
	25
	4.00
	0.9569
	0.9565
	0.8969
	

	110
	2007.11.13 12:32
	modify
	25
	4.00
	0.9569
	0.9566
	0.8969
	

	109
	2007.11.13 12:32
	modify
	25
	4.00
	0.9569
	0.9571
	0.8969
	

	108
	2007.11.13 12:32
	modify
	25
	4.00
	0.9569
	0.9573
	0.8969
	

	107
	2007.11.13 12:32
	modify
	25
	4.00
	0.9569
	0.9586
	0.8969
	

	106
	2007.11.13 12:20
	sell
	25
	4.00
	0.9569
	0.9619
	0.8969
	

	105
	2007.11.13 12:20
	close
	24
	1.00
	0.9550
	0.9619
	0.8969
	198.95
	63197.80

	104
	2007.11.13 12:04
	sell
	24
	5.00
	0.9569
	0.9619
	0.8969
	

	103
	2007.11.13 09:28
	s/l
	23
	3.00
	0.9615
	0.9615
	0.9021
	187.21
	62998.85

	102
	2007.11.13 08:19
	sell
	23
	3.00
	0.9621
	0.9615
	0.9021
	

	101
	2007.11.13 08:19
	close
	22
	1.00
	0.9580
	0.9615
	0.9021
	427.97
	62811.64

	100
	2007.11.13 07:35
	modify
	22
	4.00
	0.9621
	0.9615
	0.9021
	

	99
	2007.11.13 07:35
	modify
	22
	4.00
	0.9621
	0.9625
	0.9021
	

	98
	2007.11.13 07:34
	modify
	22
	4.00
	0.9621
	0.9633
	0.9021
	

	97
	2007.11.13 07:33
	modify
	22
	4.00
	0.9621
	0.9649
	0.9021
	

	96
	2007.11.13 07:33
	modify
	22
	4.00
	0.9621
	0.9651
	0.9021
	

	95
	2007.11.13 07:33
	modify
	22
	4.00
	0.9621
	0.9655
	0.9021
	

	94
	2007.11.13 07:33
	modify
	22
	4.00
	0.9621
	0.9657
	0.9021
	

	93
	2007.11.13 07:33
	modify
	22
	4.00
	0.9621
	0.9669
	0.9021
	

	92
	2007.11.13 07:31
	sell
	22
	4.00
	0.9621
	0.9671
	0.9021
	

	91
	2007.11.13 07:31
	close
	21
	1.00
	0.9587
	0.9671
	0.9021
	354.65
	62383.67

	90
	2007.11.13 03:41
	sell
	21
	5.00
	0.9621
	0.9671
	0.9021
	

	89
	2007.11.13 02:39
	s/l
	20
	4.00
	0.9648
	0.9648
	0.9051
	124.38
	62029.02

	88
	2007.11.13 01:43
	modify
	20
	4.00
	0.9651
	0.9648
	0.9051
	

	87
	2007.11.13 01:43
	modify
	20
	4.00
	0.9651
	0.9654
	0.9051
	

	86
	2007.11.13 01:43
	modify
	20
	4.00
	0.9651
	0.9655
	0.9051
	

	85
	2007.11.13 01:43
	modify
	20
	4.00
	0.9651
	0.9657
	0.9051
	

	84
	2007.11.13 01:43
	modify
	20
	4.00
	0.9651
	0.9671
	0.9051
	

	83
	2007.11.13 01:42
	modify
	20
	4.00
	0.9651
	0.9679
	0.9051
	

	82
	2007.11.13 01:40
	sell
	20
	4.00
	0.9651
	0.9701
	0.9051
	

	81
	2007.11.13 01:40
	close
	19
	1.00
	0.9623
	0.9701
	0.9051
	290.97
	61904.64

	80
	2007.11.13 01:05
	sell
	19
	5.00
	0.9651
	0.9701
	0.9051
	

	79
	2007.11.13 00:02
	close
	18
	1.00
	0.9693
	0.9645
	1.0104
	1948.91
	61613.67

	78
	2007.11.12 20:37
	modify
	18
	1.00
	0.9504
	0.9645
	1.0104
	

	77
	2007.11.12 20:37
	modify
	18
	1.00
	0.9504
	0.9644
	1.0104
	

	76
	2007.11.12 20:20
	modify
	18
	1.00
	0.9504
	0.9629
	1.0104
	

	75
	2007.11.12 15:41
	modify
	18
	1.00
	0.9504
	0.9590
	1.0104
	

	74
	2007.11.12 15:41
	modify
	18
	1.00
	0.9504
	0.9587
	1.0104
	

	73
	2007.11.12 15:40
	modify
	18
	1.00
	0.9504
	0.9586
	1.0104
	

	72
	2007.11.12 15:36
	modify
	18
	1.00
	0.9504
	0.9573
	1.0104
	

	71
	2007.11.12 15:36
	modify
	18
	1.00
	0.9504
	0.9572
	1.0104
	

	70
	2007.11.12 15:36
	modify
	18
	1.00
	0.9504
	0.9569
	1.0104
	

	69
	2007.11.12 15:36
	modify
	18
	1.00
	0.9504
	0.9565
	1.0104
	

	68
	2007.11.12 15:35
	modify
	18
	1.00
	0.9504
	0.9561
	1.0104
	

	67
	2007.11.12 15:35
	modify
	18
	1.00
	0.9504
	0.9556
	1.0104
	

	66
	2007.11.12 15:31
	buy
	18
	1.00
	0.9504
	0.9538
	1.0104
	

	65
	2007.11.12 15:31
	close
	17
	1.00
	0.9638
	0.9538
	1.0104
	1390.33
	59664.76

	64
	2007.11.12 14:15
	modify
	17
	2.00
	0.9504
	0.9538
	1.0104
	

	63
	2007.11.12 14:15
	modify
	17
	2.00
	0.9504
	0.9540
	1.0104
	

	62
	2007.11.12 14:14
	modify
	17
	2.00
	0.9504
	0.9536
	1.0104
	

	61
	2007.11.12 14:11
	buy
	17
	2.00
	0.9504
	0.9512
	1.0104
	

	60
	2007.11.12 14:11
	close
	16
	1.00
	0.9598
	0.9512
	1.0104
	979.37
	58274.43

	59
	2007.11.12 11:34
	modify
	16
	3.00
	0.9504
	0.9512
	1.0104
	

	58
	2007.11.12 11:30
	buy
	16
	3.00
	0.9504
	0.9506
	1.0104
	

	57
	2007.11.12 11:30
	close
	15
	1.00
	0.9567
	0.9506
	1.0104
	658.51
	57295.06

	56
	2007.11.12 10:30
	modify
	15
	4.00
	0.9504
	0.9506
	1.0104
	

	55
	2007.11.12 10:30
	buy
	15
	4.00
	0.9504
	0.9454
	1.0104
	

	54
	2007.11.12 10:30
	close
	14
	1.00
	0.9540
	0.9454
	1.0104
	377.36
	56636.55

	53
	2007.11.12 09:30
	buy
	14
	5.00
	0.9504
	0.9454
	1.0104
	

	52
	2007.11.12 08:12
	s/l
	13
	1.00
	0.9441
	0.9441
	0.9940
	1068.85
	56259.19

	51
	2007.11.12 05:03
	modify
	13
	1.00
	0.9340
	0.9441
	0.9940
	

	50
	2007.11.12 04:22
	modify
	13
	1.00
	0.9340
	0.9407
	0.9940
	

	49
	2007.11.12 04:16
	buy
	13
	1.00
	0.9340
	0.9369
	0.9940
	

	48
	2007.11.12 04:16
	close
	12
	1.00
	0.9451
	0.9369
	0.9940
	1173.53
	55190.34

	47
	2007.11.09 13:36
	modify
	12
	2.00
	0.9340
	0.9369
	0.9940
	

	46
	2007.11.09 13:36
	modify
	12
	2.00
	0.9340
	0.9368
	0.9940
	

	45
	2007.11.09 13:36
	modify
	12
	2.00
	0.9340
	0.9367
	0.9940
	

	44
	2007.11.09 13:35
	modify
	12
	2.00
	0.9340
	0.9365
	0.9940
	

	43
	2007.11.09 13:35
	modify
	12
	2.00
	0.9340
	0.9363
	0.9940
	

	42
	2007.11.09 13:35
	modify
	12
	2.00
	0.9340
	0.9345
	0.9940
	

	41
	2007.11.09 13:34
	buy
	12
	2.00
	0.9340
	0.9341
	0.9940
	

	40
	2007.11.09 13:34
	close
	11
	1.00
	0.9429
	0.9341
	0.9940
	943.90
	54016.81

	39
	2007.11.09 11:41
	buy
	11
	3.00
	0.9340
	0.9341
	0.9940
	

	38
	2007.11.09 11:41
	close
	10
	1.00
	0.9394
	0.9341
	0.9940
	574.84
	53072.91

	37
	2007.11.09 11:33
	modify
	10
	4.00
	0.9340
	0.9341
	0.9940
	

	36
	2007.11.09 11:33
	modify
	10
	4.00
	0.9340
	0.9339
	0.9940
	

	35
	2007.11.09 11:30
	buy
	10
	4.00
	0.9340
	0.9290
	0.9940
	

	34
	2007.11.09 11:30
	close
	9
	1.00
	0.9370
	0.9290
	0.9940
	320.17
	52498.07

	33
	2007.11.09 11:18
	buy
	9
	5.00
	0.9340
	0.9290
	0.9940
	

	32
	2007.11.09 11:10
	close
	8
	2.00
	0.9328
	0.9334
	0.8740
	255.39
	52177.90

	31
	2007.11.09 08:47
	modify
	8
	2.00
	0.9340
	0.9334
	0.8740
	

	30
	2007.11.09 08:46
	modify
	8
	2.00
	0.9340
	0.9330
	0.8740
	

	29
	2007.11.09 08:45
	modify
	8
	2.00
	0.9340
	0.9329
	0.8740
	

	28
	2007.11.09 08:45
	modify
	8
	2.00
	0.9340
	0.9328
	0.8740
	

	27
	2007.11.09 08:45
	modify
	8
	2.00
	0.9340
	0.9323
	0.8740
	

	26
	2007.11.09 08:45
	modify
	8
	2.00
	0.9340
	0.9319
	0.8740
	

	25
	2007.11.09 08:45
	modify
	8
	2.00
	0.9340
	0.9316
	0.8740
	

	24
	2007.11.09 05:48
	modify
	8
	2.00
	0.9340
	0.9312
	0.8740
	

	23
	2007.11.09 05:48
	modify
	8
	2.00
	0.9340
	0.9314
	0.8740
	

	22
	2007.11.09 05:47
	modify
	8
	2.00
	0.9340
	0.9317
	0.8740
	

	21
	2007.11.09 03:13
	sell
	8
	2.00
	0.9340
	0.9338
	0.8740
	

	20
	2007.11.09 03:13
	close
	7
	1.00
	0.9310
	0.9338
	0.8740
	321.28
	51922.51

	19
	2007.11.09 01:40
	sell
	7
	3.00
	0.9340
	0.9338
	0.8740
	

	18
	2007.11.09 01:40
	close
	6
	1.00
	0.9285
	0.9338
	0.8740
	591.40
	51601.23

	17
	2007.11.09 00:46
	modify
	6
	4.00
	0.9340
	0.9338
	0.8740
	

	16
	2007.11.09 00:40
	sell
	6
	4.00
	0.9340
	0.9390
	0.8740
	

	15
	2007.11.09 00:40
	close
	5
	1.00
	0.9308
	0.9390
	0.8740
	342.84
	51009.83

	14
	2007.11.08 21:30
	sell
	5
	5.00
	0.9340
	0.9390
	0.8740
	

	13
	2007.11.08 21:18
	close
	4
	3.00
	0.9347
	0.9287
	0.9885
	1989.94
	50666.99

	12
	2007.11.08 19:41
	buy
	4
	3.00
	0.9285
	0.9287
	0.9885
	

	11
	2007.11.08 19:41
	close
	3
	1.00
	0.9388
	0.9287
	0.9885
	1097.15
	48677.05

	10
	2007.11.08 17:33
	modify
	3
	4.00
	0.9285
	0.9287
	0.9885
	

	9
	2007.11.08 17:32
	modify
	3
	4.00
	0.9285
	0.9285
	0.9885
	

	8
	2007.11.08 17:32
	modify
	3
	4.00
	0.9285
	0.9283
	0.9885
	

	7
	2007.11.08 17:32
	modify
	3
	4.00
	0.9285
	0.9278
	0.9885
	

	6
	2007.11.08 17:30
	buy
	3
	4.00
	0.9285
	0.9235
	0.9885
	

	5
	2007.11.08 17:30
	close
	2
	1.00
	0.9347
	0.9235
	0.9885
	663.31
	47579.90

	4
	2007.11.08 12:33
	buy
	2
	5.00
	0.9285
	0.9235
	0.9885
	

	3
	2007.11.08 11:37
	s/l
	1
	5.00
	0.9243
	0.9243
	0.9900
	-3083.41
	46916.59

	2
	2007.11.08 10:17
	modify
	1
	5.00
	0.9300
	0.9243
	0.9900
	

	1
	2007.11.08 02:39
	buy
	1
	5.00
	0.9300
	0.9250
	0.9900
	


