8/27/2017 Strategy Tester: W-MTFS

Strategy Tester Report
W-MTFS

FBS-Real-2 (Build 1090)

Sy mbol EURUSD (Euro vs US Dollar)
Period 5 Minutes (M5) 2017.03.20 03:55 - 2017.07.21 23:55 (2017.03.01 - 2017.07.22)
Model Every tick (the most precise method based on all available least timeframes)
Parameters Lots=0.01; MagicNo=2017;
Bars in test 25959 Ticks modelled 4403860 Modelling quality 47.11%
Mismatched charts errors 0
Initial deposit 200.00 Spread 20
Total net profit 1056.29 Gross profit 1675.41 Gross loss -619.12
Profit factor 2.71 Expected pay off 0.95
Absolute drawdown 166.51 Maximal drawdown 680.30 (54.56%) Relative drawdown 94.44% (569.20)
Total trades 1116 Short positions (won %) 532 (73.87%) Long positions (won %) 584 (73.97%)
Profit trades (% of total) 825 (73.92%) Loss trades (% of total) 291 (26.08%)
Largest profit trade 58.23 loss trade -39.70
Average profit trade 2.03 loss trade -2.13
Maximum consecutive wins (profit in money ) 28 (96.56) consecutive losses (loss in money ) 13 (-50.57)
Maximal consecutive profit (count of wins) 300.07 (11) consecutive loss (count of losses) -105.51 (4)
Average consecutive wins 6 consecutive losses 2
Balance | Equity / Eveny tick (the most precise method based on all availsble least timeframes to generate each tick] / 47.11% o
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# Time Type Order Size Price S/L T/P Profit Balance
2017.03.20 05:15 sell 1 0.01 1.07610 0.00000 0.00000
2 2017.03.20 05:45 sell 2 0.02 1.07610 0.00000 0.00000
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