9/3/2018

Symbol
Period
Model

Parameters

GBPUSD (Great Britain Pound vs US Dollar)
1 Hour (H1) 2018.01.02 00:00 - 2018.08.24 23:00 (2018.01.01 - 2018.08.26)

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

Entry_Options="-------==-===------

Strategy Tester: BiM_LRSF_19

Strategy Tester Report
BiM_LRSF 19

ICMarkets-Live03 (Build 1090)

"'; MinLots=0.02; UseMAConfirm=false; MAConfirmFast=20; MAConfirmSlow=50; UseTrendFilter2=true; MM_Options="

UseBreakEvenMA=true; UseBreakEvenSL true; BreakEvenTrigger=30; BreakEvenP|ps 5; UseTra|I|ngSL true TralllngPlps 30 UseProfProt true; TriggerProtPips=40;

MaxProtPips=100; MaxProtPerc=0.75; Exit_Options="
MaxMEME=6; Trade_Options="

", UseMEME=true;

Bars in test 5057 Ticks modelled 30476069 Modelling quality n/a
Mismatched
charts 9501
errors
Initial
deposit 1000.00 Spread Current (5)
Totalnet 187 19 Gross profit 288.60 Gross loss -101.42
profit
Profit factor 2.85 Expected payoff 2.50
Absolute : o " o
2.20 Maximal drawdown 136.37 (11.84%) Relative drawdown 11.84% (136.37)
drawdown
;‘;?;s 75 Short positions (won %) 43 (86.05%) Long positions (won %) 32 (81.25%)
Profit trades (% of total) 63 (84.00%) Loss trades (% of total) 12 (16.00%)
Largest profit trade 21.76 loss trade -20.13
Average profit trade 4.58 loss trade -8.45
Maximum consecutive wins (profit in money) 16 (46.25) consecutive losses (loss in money) 2 (-29.93)
Maximal consecutive profit (count of wins) 46.56 (10) consecutive loss (count of losses) -29.93 (2)
Average consecutive wins 6 consecutive losses 1
Balance [/ Equity | Every tick (the maost precise method based on all available least timeframes 1o generate each tick] / n/z 1185
1137
1088
1038
o581
0 47 50 53 56 &0 63 ] 69 72
# Time Type Order Size Price S/L T/P Profit Balance
1 2018.01.10 19:00 sell 1 0.02 1.35116 0.00000 0.00000
2 2018.01.10 19:00 modify 1 0.02 1.35116 1.36141 1.33076
3 2018.01.10 19:08 sell limit 2 0.02 1.35631 0.00000 0.00000
4 2018.01.11 09:37 modify 1 0.02 1.35116 1.35066 1.33076
5 2018.01.11 09:37 modify 1 0.02 1.35116 1.35044 1.33076
6 2018.01.11 09:37 close 1 0.01 1.34815 1.35044 1.33076 3.04 1003.04
7 2018.01.11 09:37 sell 3 0.01 1.35116 1.35044 1.33076
8 2018.01.11 09:37 delete 2 0.02 1.35631 0.00000 0.00000
9 2018.01.11 09:37 modify 3 0.01 1.35116 1.35002 1.33076
10 2018.01.11 10:00 modify 3 0.01 1.35116 1.34938 1.33076
11 2018.01.11 11:00 modify 3 0.01 1.35116 1.34896 1.33076
12 2018.01.11 11:40 s/l 3 0.01 1.34896 1.34896 1.33076 2.23 1005.26
13 2018.01.12 11:00 buy 4 0.02 1.35914 0.00000 0.00000
14 2018.01.12 11:00 modify 4 0.02 1.35914 1.34894 1.37954
15 2018.01.12 12:48 modify 4 0.02 1.35914 1.35964 1.37954
16 2018.01.12 12:48 close 4 0.01 1.36215 1.35964 1.37954 2.94 1008.20
17 2018.01.12 12:48 buy 5 0.01 1.35914 1.35964 1.37954
18 2018.01.12 13:21 modify 5 0.01 1.35914 1.36087 1.37954
19 2018.01.12 15:33 modify 5 0.01 1.35914 1.36131 1.37954
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203 2018.05.29 12:03 close 58 0.01 1.32437 1.32476 1.30829 4.25 1136.74
204 2018.06.07 02:00 buy 59 0.02 1.34196 0.00000 0.00000
205 2018.06.07 02:00 modify 59 0.02 1.34196 1.33176 1.36236
206 2018.06.07 10:17 modify 59 0.02 1.34196 1.34246 1.36236
207 2018.06.07 10:17 close 59 0.01 1.34497 1.34246 1.36236 2.94 1139.68
208 2018.06.07 10:17 buy 60 0.01 1.34196 1.34246 1.36236
209 2018.06.07 10:22 modify 60 0.01 1.34196 1.34251 1.36236
210 2018.06.07 11:00 modify 60 0.01 1.34196 1.34369 1.36236
211 2018.06.07 13:25 s/l 60 0.01 1.34369 1.34369 1.36236 1.66 1141.34
212 2018.06.12 16:13 sell 61 0.02 1.33695 0.00000 0.00000
213 2018.06.12 16:13 modify 61 0.02 1.33695 1.34720 1.31655
214 2018.06.12 17:08 close 61 0.02 1.33665 1.34720 1.31655 0.46 1141.80
215 2018.06.14 15:57 sell 62 0.02 1.33476 0.00000 0.00000
216 2018.06.14 15:57 modify 62 0.02 1.33476 1.34501 1.31436
217 2018.06.14 16:13 modify 62 0.02 1.33476 1.33426 1.31436
218 2018.06.14 16:13 close 62 0.01 1.33175 1.33426 1.31436 2.94 1144.74
219 2018.06.14 16:13 sell 63 0.01 1.33476 1.33426 1.31436
220 2018.06.14 16:38 s/l 63 0.01 1.33426 1.33426 1.31436 0.43 1145.17
221 2018.06.19 09:28 sell 64 0.02 1.32375 0.00000 0.00000
222 2018.06.19 09:28 modify 64 0.02 1.32375 1.33400 1.30335
223 2018.06.19 09:53 modify 64 0.02 1.32375 1.32325 1.30335
224 2018.06.19 09:53 close 64 0.01 1.32074 1.32325 1.30335 2.94 1148.11
225 2018.06.19 09:53 sell 65 0.01 1.32375 1.32325 1.30335
226 2018.06.19 11:00 modify 65 0.01 1.32375 1.32145 1.30335
227 2018.06.19 11:03 s/l 65 0.01 1.32145 1.32145 1.30335 2.23 1150.34
228 2018.06.25 15:00 buy 66 0.02 1.32834 0.00000 0.00000
229 2018.06.25 15:00 modify 66 0.02 1.32834 1.31814 1.34874
230 2018.06.25 15:03 buy limit 67 0.02 1.32324 0.00000 0.00000
231 2018.06.26 12:33 buy 67 0.02 1.32324 0.00000 0.00000
232 2018.06.26 12:33 buy limit 68 0.02 1.31814 0.00000 0.00000
233 2018.06.26 12:33 modify 66 0.02 1.32834 1.31304 1.32639
234 2018.06.26 12:33 modify 67 0.02 1.32324 1.31304 1.32639
235 2018.06.27 14:19 buy 68 0.02 1.31814 0.00000 0.00000
236 2018.06.27 14:19 buy limit 69 0.02 1.31304 0.00000 0.00000
237 2018.06.27 14:19 modify 66 0.02 1.32834 1.30794 1.32374
238 2018.06.27 14:19 modify 67 0.02 1.32324 1.30794 1.32374
239 2018.06.27 14:19 modify 68 0.02 1.31814 1.30794 1.32374
240 2018.06.27 18:49 buy 69 0.02 1.31304 0.00000 0.00000
241 2018.06.27 18:49 buy limit 70 0.02 1.30794 0.00000 0.00000
242 2018.06.27 18:49 modify 66 0.02 1.32834 1.30284 1.32119
243 2018.06.27 18:49 modify 67 0.02 1.32324 1.30284 1.32119
244 2018.06.27 18:49 modify 68 0.02 1.31814 1.30284 1.32119
245 2018.06.27 18:49 modify 69 0.02 1.31304 1.30284 1.32119
246 2018.06.28 08:35 buy 70 0.02 1.30794 0.00000 0.00000
247 2018.06.28 08:35 buy limit 71 0.02 1.30284 0.00000 0.00000
248 2018.06.28 08:35 modify 66 0.02 1.32834 1.29774 1.31874
249 2018.06.28 08:35 modify 67 0.02 1.32324 1.29774 1.31874
250 2018.06.28 08:35 modify 68 0.02 1.31814 1.29774 1.31874
251 2018.06.28 08:35 modify 69 0.02 1.31304 1.29774 1.31874
252 2018.06.28 08:35 modify 70 0.02 1.30794 1.29774 1.31874
253 2018.06.29 17:50 t/p 66 0.02 1.31874 1.29774 1.31874 -20.13 1130.22
254 2018.06.29 17:50 t/p 67 0.02 1.31874 1.29774 1.31874 -9.80 1120.42
255 2018.06.29 17:50 t/p 68 0.02 1.31874 1.29774 1.31874 0.53 1120.95
256 2018.06.29 17:50 t/p 69 0.02 1.31874 1.29774 1.31874 10.73 1131.68
257 2018.06.29 17:50 t/p 70 0.02 1.31874 1.29774 1.31874 21.33 1153.01
258 2018.06.29 17:50 delete 71 0.02 1.30284 0.00000 0.00000
259 2018.07.03 05:00 sell 72 0.02 1.31259 0.00000 0.00000
260 2018.07.03 05:00 modify 72 0.02 1.31259 1.32284 1.29219
261 2018.07.03 05:18 sell limit 73 0.02 1.31774 0.00000 0.00000
262 2018.07.03 10:51 sell 73 0.02 1.31774 0.00000 0.00000
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