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Strategy Tester Report
fozzy_2-0

Symbol EURUSD (Euro vs. United States Dollar)

Period Daily (D1) 2004.07.01 00:00 - 2006.09.25 00:00 (2004.07.01 - 2006.09.25)

Model Control points (based on the nearest less timeframe with fractal interpolation of 12 control points)

parameters Use_BB_Filter=false; Use_00_GMT=false; Lots=1; Take_Partial_Profit_Lots=1; Take_Partial_Profit=0; TakeProfit=100; Use_ATR_Stop=true; Use_ATR_Pct=0.6;

Init_Stop_Cushion=0; TrailingStop=true; TrailingAct=65; TrailingStep=25; Start_BE=50; MA_Method=1; RSIPeriod=8; RSIMAPeriod=8; BandsPeriod=20;

Bars in test 769 Ticks modelled 19124 Modelling quality 50.00%

Initial deposit  10000.00

;ﬁ’;?i't”et 26225.34 Gross profit 88296.71 Gross loss -62071.38

Profit factor 1.42 Expected payoff 101.65

Absolute ] .

d 1522.54 Maximal drawdown 5488.01 (18.16%) Relative drawdown 18.16% (5488.01)
rawdown

Total trades

258

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

135 (60.74%)
151 (58.53%)

Long positions (won %)

Loss trades (% of total)

123 (56.10%)
107 (41.47%)

Largest profit trade 1673.91 loss trade -847.80
Average profit trade 584.75 loss trade -580.11
Maximum consecutive wins (profit in money) 8 (4071.90) consecutive losses (loss in money) 5 (-2804.06)
Maximal consecutive profit (count of wins) 4071.90 (8) consecutive loss (count of losses) -2840.11 (4)
Average consecutive wins 2 consecutive losses 2
Balarce [ Equity —
31893
25665
15436
13208
6360
o0 12 23 i3 44 55 &6 &7 % 108 119 13D 151 162 173 183 05 118 237 258
# Time Type Order Lots Price S/L T/P Profit Balance
2004.07.14 00:00 sell 1 1.00 1.2329 1.2379 1.2230
2 2004.07.14 10:40 s/l 1 1.00 1.237896 1.2379 1.2230 -499.60 9500.40
3 2004.07.14 10:40 sell 2 1.00 1.2380 1.2434 1.2281
4 2004.07.15 10:40 modify 2 1.00 1.2380 1.2380 0.0000
5 2004.07.15 12:40 s/l 2 1.00 1.2380 1.2380 0.0000 20.86 9521.26
6 2004.07.19 00:00 buy 3 1.00 1.2451 1.2402 1.2550
7 2004.07.19 12:40 s/l 3 1.00 1.240188 1.2402 1.2550 -491.20 9030.06
8 2004.07.19 12:40 buy 4 1.00 1.2399 1.2346 1.2498
9 2004.07.20 10:00 modify 4 1.00 1.2399 1.2399 0.0000
10 2004.07.20 12:40 s/l 4 1.00 1.2399 1.2399 0.0000 -8.00 9022.06
11 2004.07.20 12:40 sell 5 1.00 1.2361 1.2415 1.2262
12 2004.07.20 13:20 s/l 5 1.00 1.241546 1.2415 1.2262 -544.60 8477.46
13 2004.07.20 13:20 sell 6 1.00 1.2455 1.2509 1.2356
14 2004.07.20 14:00 modify 6 1.00 1.2455 1.2455 0.0000
15 2004.07.20 15:59 modify 6 1.00 1.2455 1.2399 0.0000
16 2004.07.20 17:20 modify 6 1.00 1.2455 1.2377 0.0000
17 2004.07.20 18:40 s/l 6 1.00 1.2377 1.2377 0.0000 780.00 9257.46
18 2004.07.20 18:40 sell 7 1.00 1.2390 1.2445 1.2291
19 2004.07.20 22:40 modify 7 1.00 1.2390 1.2390 0.0000
20 2004.07.20 22:40 modify 7 1.00 1.2390 1.2327 0.0000
21 2004.07.20 23:59 s/l 7 1.00 1.2327 1.2327 0.0000 630.00 9887.46
22 2004.07.20 23:59 sell 8 1.00 1.2331 1.2389 1.2232
23 2004.07.21 14:00 modify 8 1.00 1.2331 1.2331 0.0000
24 2004.07.21 14:40 modify 8 1.00 1.2331 1.2290 0.0000
25 2004.07.21 17:20 modify 8 1.00 1.2331 1.2247 0.0000
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Strategy Tester: fozzy_2-0
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