Strate

gy Tester: NN-v2

Symbol
Period
Model
Parameters
Bars in test 11706
Mismatched charts errors 0
Initial deposit 20000.00
Total net profit 1798.44
Profit factor
Absolute drawdown 1531.60
Total trades 2
Largest
Average
Maximum
Maximal
Average
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Strategy Tester Report

EURUSD (Euro vs US Dollar)

NN-v2

MetaQuotes-demo (Build 220)

30 Minutes (M30) 2008.01.07 00:00 - 2008.11.14 22:30 (2008.01.05 - 2008.11.15)

Every tick (the most precise method based on all available least timeframes)
strExpert="NN-v2"; dLotSize=0.1; dTakeProfit=0; dStopLoss=100; dTraiingStop=10; dBuyLevel=90; dSellLevel=50; nMagic=1803979;

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

2823807

1798.44
899.22
1855.00 (9.13%)

2 (100.00%)
2 (100.00%)
1025.68
899.22

2 (1798.44)
1798.44 (2)
2

Modeling quality

Gross loss

Relative drawdown

Long positions (won %)

Loss trades (% of total)

loss trade

loss trade

consecutive losses (loss in money)
consecutive loss (count of losses)

consecutive losses

90.00%

0.00

9.13% (1855.00)

0 (0.00%)
0 (0.00%)
0.00

0.00

0 (0.00)
0.00 (0)

0

Balancs | Every tick (the most precise method based on all availzble least timeframes to generate sach tick] [/ 90.00%
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2008.01.07 08:30
2008.01.07 08:30
2008.01.07 09:00
2008.01.09 20:00
2008.01.09 20:30
2008.01.17 09:30
2008.01.21 01:30
2008.01.21 02:00
2008.01.21 05:00
2008.01.21 09:30
2008.01.21 10:00
2008.01.21 11:30
2008.01.21 12:00
2008.01.21 17:30
2008.01.22 00:01
2008.01.22 00:30
2008.01.22 01:00
2008.01.22 02:00

5 7 B 9 11 12 13 15 16 17
Time Type Order Size
sell 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10
modify 1 0.10

2008.01.22 09:00

19 20

Price
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706

21 23 24 25 27

S/L T/P
101.4706 0.0000
11.4708 0.0000
11.4665 0.0000
11.4655 0.0000
11.4647 0.0000
11.4595 0.0000
11.4566 0.0000
11.4551 0.0000
11.4534 0.0000
11.4513 0.0000
11.4499 0.0000
11.4488 0.0000
11.4477 0.0000
11.4444 0.0000
11.4432 0.0000
11.4426 0.0000
11.4420 0.0000
11.4402 0.0000
11.4382 0.0000

29

Profit

E) | 32

Balance
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Strategy Tester: NN-v2

2 of 3

20
21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
)
42
43
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71
72
73
74

2008.09.04 17:30
2008.09.04 21:00
2008.09.04 22:30
2008.09.04 23:30
2008.09.05 00:30
2008.09.05 13:00
2008.09.08 14:30
2008.09.08 17:30
2008.09.08 18:00
2008.09.08 19:30
2008.09.08 20:00
2008.09.09 03:30
2008.09.09 05:00
2008.09.10 17:30
2008.09.10 22:30
2008.09.10 23:00
2008.09.10 23:30
2008.09.11 02:00
2008.09.11 10:30
2008.09.11 11:00
2008.10.02 09:30
2008.10.02 15:00
2008.10.03 15:00
2008.10.03 15:30
2008.10.06 00:00
2008.10.06 05:30
2008.10.06 07:30
2008.10.06 08:00
2008.10.06 08:30
2008.10.06 09:00
2008.10.06 11:30
2008.10.06 17:00
2008.10.06 19:30
2008.10.06 20:30
2008.10.06 21:00
2008.10.10 19:30
2008.10.10 20:00
2008.10.10 20:30
2008.10.14 03:00
2008.10.14 10:00
2008.10.14 10:00
2008.10.14 10:30
2008.10.14 11:00
2008.10.14 23:00
2008.10.15 01:30
2008.10.15 02:00
2008.10.15 04:00
2008.10.15 04:30
2008.10.15 18:30
2008.10.15 19:30
2008.10.15 22:00
2008.10.15 23:30
2008.10.16 00:30
2008.10.16 06:30
2008.10.16 07:00

modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
Close
sell
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify

N N N N N N N N N N NNNNNNR R B B B B B B B B B B B B B B B B B B B B B B B B B B B B B B B B B §B §RB #B &

0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
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1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.4706
1.3641
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666

11.4341
11.4326
11.4318
11.4236
11.4227
11.4210
11.4204
11.4197
11.4124
11.4091
11.4078
11.4072
11.4058
11.4019
11.4008
11.3998
11.3972
11.3938
11.3931
11.3902
11.3879
11.3764
11.3753
11.3729
11.3639
11.3624
11.3617
11.3595
11.3582
11.3563
11.3548
11.3503
11.3490
11.3473
11.3457
11.3429
11.3377
11.3300
11.3300
101.3666
11.3668
11.3659
11.3632
11.3620
11.3578
11.3565
11.3559
11.3547
11.3529
11.3516
11.3492
11.3457
11.3434
11.3402
11.3373

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

772.76

20772.76
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75
76
77
78
79
80
81
82
83
84
85
86
87
88
89
90
91
92
93
94
95
96
97
98
99
100
101
102
103
104
105
106
107
108
109

2008.10.20 16:00
2008.10.20 16:30
2008.10.20 17:00
2008.10.20 19:30
2008.10.21 09:00
2008.10.21 10:30
2008.10.21 13:00
2008.10.21 14:30
2008.10.21 15:00
2008.10.21 18:00
2008.10.21 19:30
2008.10.21 21:30
2008.10.21 22:00
2008.10.22 01:00
2008.10.22 02:00
2008.10.22 04:30
2008.10.22 05:30
2008.10.22 06:00
2008.10.22 06:30
2008.10.23 01:30
2008.10.24 09:00
2008.10.24 09:30
2008.10.24 10:00
2008.10.24 10:30
2008.10.24 11:00
2008.10.24 11:30
2008.10.27 07:30
2008.10.27 08:00
2008.10.27 08:30
2008.10.27 09:00
2008.10.27 09:30
2008.10.27 10:00
2008.10.28 02:30
2008.10.28 03:00
2008.11.14 22:59

modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify
modify

close at stop

N N N N N N N N N N NN NN NN NN DNDND NN NN DNDNNDNDNDNDNDNDNDNDNNDN

0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
0.10
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1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.3666
1.2606

11.3365
11.3325
11.3308
11.3299
11.3251
11.3232
11.3215
11.3197
11.3164
11.3103
11.3095
11.3074
11.3065
11.3059
11.3010
11.2969
11.2934
11.2921
11.2776
11.2731
11.2702
11.2673
11.2661
11.2586
11.2549
11.2537
11.2527
11.2512
11.2483
11.2445
11.2397
11.2380
11.2363
11.2357
11.2357

0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000
0.0000

1025.68

21798.44
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