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AdmiralMarkets-Demo (Build 1090)

Strategy Tester: BiM_LRSF_19

Strategy Tester Report

BiM_LRSF 19

Symbol USDJPY (US Dollar vs Japanese Yen)
Period 1 Hour (H1) 2018.04.26 20:00 - 2018.08.31 23:00 (2018.01.01 - 2018.09.02)
Model Every tick (the most precise method based on all available least timeframes)
Entry_Options="-------------------" "'; MinLots=0.02; UseMAConfirm=false; MAConfirmFast=20; MAConfirmSlow=50; UseTrendFilter2=true; MM_Options="------------=------ "
Parameters UseBreakEvenMA=true; UseBreakEvenSL true; BreakEvenTrigger=30; BreakEvenPips=5; UseTrailingSL=true; TrailingPips=30; UseProfProt=true; TriggerProtPips=40;
MaxProtPips=100; MaxProtPerc=0.75; Exit_Options="------=-=-=-==----- "'; UsePartClose=true; PartialClosePips=30; MEME_Options="-----=-===-=-==----" ", UseMEME=true;
MaxMEME=6; Trade_Options="------------------- "s UserAlias=""; MagicNumber:20170623; SpreadLimit=10; Slippage=100; SRLineColor=Brown;
Bars in test 2288 Ticks modelled 8677905 Modelling quality 67.02%
Mismatched
charts 0
errors
gggglsit 1000.00 Spread Current (9)
Totalnet 16847 Gross profit 11219 Gross loss -280.66
profit
Profit factor 0.40 Expected payoff -4.01
Absolute 180.12 Maximal drawdown 208.75 (20.29%) Relative drawdown 20.29% (208.75)
drawdown
;‘;?;s 42 Short positions (won %) 32 (53.13%) Long positions (won %) 10 (70.00%)
Profit trades (% of total) 24 (57.14%) Loss trades (% of total) 18 (42.86%)
Largest profit trade 19.18 loss trade -51.28
Average profit trade 4.67 loss trade -15.59
Maximum consecutive wins (profit in money) 8 (45.45) consecutive losses (loss in money) 6 (-198.49)
Maximal consecutive profit (count of wins) 45.45 (8) consecutive loss (count of losses) -198.49 (6)
Average consecutive wins 3 consecutive losses 2
Balance [/ Equity | Every tick (the maost precise method based on all available least timeframes 1o generate each rick] / 67.02% 1024
— L e
\—_/ L rrd
20
BB
B
Size
ERNNEREE L PP ]
0 z 4 7 9 |11 | 1|1 | 14 16 18 19 21| |23 25 6 32 13 35| |3? 39 4~!':l | 42
# Time Type Order Size Price S/L T/P Profit Balance
1 2018.05.07 04:00 sell 1 0.02 108.904 0.000 0.000
2 2018.05.07 04:00 modify 1 0.02 108.904 109.683 107.364
3 2018.05.07 05:50 sell limit 2 0.02 109.303 0.000 0.000
4 2018.05.07 10:02 sell 2 0.02 109.303 0.000 0.000
5 2018.05.07 10:02 sell limit 3 0.02 109.702 0.000 0.000
6 2018.05.07 10:02 modify 1 0.02 108.904 110.073 109.055
7 2018.05.07 10:02 modify 2 0.02 109.303 110.073 109.055
8 2018.05.07 19:55 t/p 1 0.02 109.055 110.073 109.055 -2.77 997.23
9 2018.05.07 19:55 t/p 2 0.02 109.055 110.073 109.055 4.55 1001.78
10 2018.05.07 19:55 delete 3 0.02 109.702 0.000 0.000
11 2018.05.14 04:00 sell 4 0.02 109.257 0.000 0.000
12 2018.05.14 04:00 modify 4 0.02 109.257 110.036 107.717
13 2018.05.14 05:12 sell limit 5 0.02 109.656 0.000 0.000
14 2018.05.14 21:20 sell 5 0.02 109.656 0.000 0.000
15 2018.05.14 21:20 sell limit 6 0.02 110.055 0.000 0.000
16 2018.05.14 21:20 modify 4 0.02 109.257 110.426 109.408
17 2018.05.14 21:20 modify 5 0.02 109.656 110.426 109.408
18 2018.05.15 14:42 sell 6 0.02 110.055 0.000 0.000
19 2018.05.15 14:42 sell limit 7 0.02 110.454 0.000 0.000
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20 2018.05.15 14:42 modify 4 0.02 109.257 110.825 109.607
21 2018.05.15 14:42 modify 5 0.02 109.656 110.825 109.607
22 2018.05.15 14:42 modify 6 0.02 110.055 110.825 109.607
23 2018.05.17 09:16 sell 7 0.02 110.454 0.000 0.000
24 2018.05.17 09:16 sell limit 8 0.02 110.853 0.000 0.000
25 2018.05.17 09:16 modify 4 0.02 109.257 111.224 109.807
26 2018.05.17 09:16 modify 5 0.02 109.656 111.224 109.807
27 2018.05.17 09:16 modify 6 0.02 110.055 111.224 109.807
28 2018.05.17 09:16 modify 7 0.02 110.454 111.224 109.807
29 2018.05.17 18:18 sell 8 0.02 110.853 0.000 0.000
30 2018.05.17 18:18 sell limit 9 0.02 111.252 0.000 0.000
31 2018.05.17 18:18 modify 4 0.02 109.257 111.623 110.006
32 2018.05.17 18:18 modify 5 0.02 109.656 111.623 110.006
33 2018.05.17 18:18 modify 6 0.02 110.055 111.623 110.006
34 2018.05.17 18:18 modify 7 0.02 110.454 111.623 110.006
35 2018.05.17 18:18 modify 8 0.02 110.853 111.623 110.006
36 2018.05.21 08:17 sell 9 0.02 111.252 0.000 0.000
37 2018.05.21 08:17 modify 4 0.02 109.257 112.022 110.176
38 2018.05.21 08:17 modify 5 0.02 109.656 112.022 110.176
39 2018.05.21 08:17 modify 6 0.02 110.055 112.022 110.176
40 2018.05.21 08:17 modify 7 0.02 110.454 112.022 110.176
41 2018.05.21 08:17 modify 8 0.02 110.853 112.022 110.176
42 2018.05.21 08:17 modify 9 0.02 111.252 112.022 110.176
43 2018.05.23 10:32 t/p 4 0.02 110.176 112.022 110.176 -18.24 983.54
44 2018.05.23 10:32 t/p 5 0.02 110.176 112.022 110.176 -11.00 972.54
45 2018.05.23 10:32 t/p 6 0.02 110.176 112.022 110.176 -3.58 968.96
46 2018.05.23 10:32 t/p 7 0.02 110.176 112.022 110.176 4.36 973.32
47 2018.05.23 10:32 t/p 8 0.02 110.176 112.022 110.176 11.60 984.92
48 2018.05.23 10:32 t/p 9 0.02 110.176 112.022 110.176 19.18 1004.10
49 2018.05.24 17:00 sell 10 0.02 109.155 0.000 0.000
50 2018.05.24 17:00 modify 10 0.02 109.155 109.934 107.615
51 2018.05.24 17:00 sell limit 11 0.02 109.554 0.000 0.000
52 2018.05.24 17:38 close 10 0.02 109.126 109.934 107.615 0.53 1004.63
53 2018.05.24 17:38 delete 11 0.02 109.554 0.000 0.000
54 2018.05.29 04:00 sell 12 0.02 109.202 0.000 0.000
55 2018.05.29 04:00 modify 12 0.02 109.202 109.981 107.662
56 2018.05.29 09:23 modify 12 0.02 109.202 109.152 107.662
57 2018.05.29 09:23 modify 12 0.02 109.202 109.078 107.662
58 2018.05.29 09:23 close 12 0.01 108.901 109.078 107.662 2.76 1007.39
59 2018.05.29 09:23 sell 13 0.01 109.202 109.078 107.662
60 2018.05.29 11:00 modify 13 0.01 109.202 108.950 107.662
61 2018.05.29 12:00 modify 13 0.01 109.202 108.791 107.662
62 2018.05.29 12:38 s/l 13 0.01 108.791 108.791 107.662 3.78 1011.17
63 2018.05.29 19:00 sell 14 0.02 108.601 0.000 0.000
64 2018.05.29 19:00 modify 14 0.02 108.601 109.380 107.061
65 2018.05.29 19:22 sell limit 15 0.02 109.000 0.000 0.000
66 2018.05.29 21:20 modify 14 0.02 108.601 108.551 107.061
67 2018.05.29 21:20 close 14 0.01 108.300 108.551 107.061 2.78 1013.95
68 2018.05.29 21:20 sell 16 0.01 108.601 108.551 107.061
69 2018.05.29 21:20 delete 15 0.02 109.000 0.000 0.000
70 2018.05.29 22:38 s/l 16 0.01 108.551 108.551 107.061 0.46 1014.41
71 2018.05.31 17:00 sell 17 0.02 108.465 0.000 0.000
72 2018.05.31 17:00 modify 17 0.02 108.465 109.244 106.925
73 2018.05.31 17:02 sell limit 18 0.02 108.864 0.000 0.000
74 2018.05.31 20:20 sell 18 0.02 108.864 0.000 0.000
75 2018.05.31 20:20 sell limit 19 0.02 109.263 0.000 0.000
76 2018.05.31 20:20 modify 17 0.02 108.465 109.634 108.616
77 2018.05.31 20:20 modify 18 0.02 108.864 109.634 108.616
78 2018.06.01 12:58 sell 19 0.02 109.263 0.000 0.000
79 2018.06.01 12:58 sell limit 20 0.02 109.662 0.000 0.000
80 2018.06.01 12:58 modify 17 0.02 108.465 110.033 108.815
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120
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2018.06.01 12:58
2018.06.01 12:58
2018.06.01 15:33
2018.06.01 15:33
2018.06.01 15:33
2018.06.01 15:33
2018.06.01 15:33
2018.06.01 15:33
2018.06.06 09:58
2018.06.06 09:58
2018.06.06 09:58
2018.06.06 09:58
2018.06.06 09:58
2018.06.06 09:58
2018.06.06 09:58
2018.06.08 14:02
2018.06.08 14:02
2018.06.08 14:02
2018.06.08 14:02
2018.06.08 14:02
2018.06.08 14:02
2018.06.13 22:00
2018.06.13 22:00
2018.06.13 22:02
2018.06.14 01:20
2018.06.14 01:20
2018.06.14 01:20
2018.06.14 01:20
2018.06.14 17:11
2018.06.14 17:11
2018.06.14 17:11
2018.06.19 03:03
2018.06.19 03:03
2018.06.19 03:06
2018.06.19 07:16
2018.06.19 07:16
2018.06.19 07:16
2018.06.19 07:16
2018.06.19 07:16
2018.06.19 07:16
2018.06.19 08:00
2018.06.19 09:00
2018.06.19 09:48
2018.06.21 05:00
2018.06.21 05:00
2018.06.21 05:03
2018.06.21 15:48
2018.06.21 15:48
2018.06.21 15:48
2018.06.21 15:48
2018.06.22 17:48
2018.06.22 17:48
2018.06.22 17:48
2018.06.22 17:48
2018.06.22 17:48
2018.06.25 08:12
2018.06.25 08:12
2018.06.25 08:12
2018.06.25 08:12
2018.06.25 08:12
2018.06.25 08:12

modify
modify
sell

sell limit
modify
modify
modify
modify
sell

sell limit
modify
modify
modify
modify
modify
t/p

t/p

t/p

t/p

t/p
delete
buy
modify
buy limit
buy

buy limit
modify
modify
t/p

t/p
delete
sell
modify
sell limit
modify
modify
close
sell
delete
modify
modify
modify
s/l

buy
modify
buy limit
buy

buy limit
modify
modify
buy

buy limit
modify
modify
modify
buy

buy limit
modify
modify
modify
modify
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18
19
20
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17
18
19
20
21
22
17
18
19
20
21
17
18
19
20
21
22
23
23
24
24
25
23
24
23
24
25
26
26
27
26
26
26
28
27
28
28
28
28
29
29
30
30
31
29
30
31
32
29
30
31
32
33
29
30
31
32

0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.01
0.01
0.02
0.01
0.01
0.01
0.01
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02

108.864
109.263
109.662
110.061
108.465
108.864
109.263
109.662
110.061
110.460
108.465
108.864
109.263
109.662
110.061
109.214
109.214
109.214
109.214
109.214
110.460
110.547
110.547
110.157
110.157
109.767
110.547
110.157
110.392
110.392
109.767
110.050
110.050
110.449
110.050
110.050
109.749
110.050
110.449
110.050
110.050
110.050
109.730
110.610
110.610
110.220
110.220
109.830
110.610
110.220
109.830
109.440
110.610
110.220
109.830
109.440
109.050
110.610
110.220
109.830
109.440
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110.033
110.033
0.000
0.000
110.432
110.432
110.432
110.432
0.000
0.000
110.831
110.831
110.831
110.831
110.831
110.831
110.831
110.831
110.831
110.831
0.000
0.000
109.777
0.000
0.000
0.000
109.387
109.387
109.387
109.387
0.000
0.000
110.829
0.000
110.000
109.923
109.923
109.923
0.000
109.914
109.790
109.730
109.730
0.000
109.840
0.000
0.000
0.000
109.450
109.450
0.000
0.000
109.060
109.060
109.060
0.000
0.000
108.670
108.670
108.670
108.670

108.815
108.815
0.000
0.000
109.015
109.015
109.015
109.015
0.000
0.000
109.214
109.214
109.214
109.214
109.214
109.214
109.214
109.214
109.214
109.214
0.000
0.000
112.087
0.000
0.000
0.000
110.392
110.392
110.392
110.392
0.000
0.000
108.510
0.000
108.510
108.510
108.510
108.510
0.000
108.510
108.510
108.510
108.510
0.000
112.150
0.000
0.000
0.000
110.455
110.455
0.000
0.000
110.260
110.260
110.260
0.000
0.000
110.065
110.065
110.065
110.065

-15.10
-7.79
-0.31

6.99
14.82

-2.64
4.26

2.74

2.92

999.30
991.51
991.20
998.19
1013.00

1010.37
1014.63

1017.37

1020.29
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142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157
158
159
160
161
162
163
164
165
166
167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184
185
186
187
188
189
190
191
192
193
194
195
196
197
198
199
200
201
202

2018.06.26 20:11
2018.06.26 20:11
2018.06.26 20:11
2018.06.26 20:11
2018.06.26 20:11
2018.06.29 06:00
2018.06.29 06:00
2018.06.29 06:54
2018.06.29 18:50
2018.06.29 18:50
2018.07.02 21:00
2018.07.02 21:00
2018.07.02 22:03
2018.07.03 04:38
2018.07.03 04:38
2018.07.05 05:00
2018.07.05 05:00
2018.07.05 05:39
2018.07.09 19:43
2018.07.09 19:43
2018.07.09 19:43
2018.07.09 19:43
2018.07.10 12:43
2018.07.10 12:43
2018.07.10 12:43
2018.07.10 12:43
2018.07.10 12:43
2018.07.11 18:21
2018.07.11 18:21
2018.07.11 18:21
2018.07.11 18:21
2018.07.11 18:21
2018.07.11 18:21
2018.07.11 20:32
2018.07.11 20:32
2018.07.11 20:32
2018.07.11 20:32
2018.07.11 20:32
2018.07.11 20:32
2018.07.11 20:32
2018.07.12 10:12
2018.07.12 10:12
2018.07.12 10:12
2018.07.12 10:12
2018.07.12 10:12
2018.07.12 10:12
2018.07.12 10:12
2018.07.19 15:31
2018.07.19 15:31
2018.07.19 15:31
2018.07.19 15:31
2018.07.19 15:31
2018.07.19 15:31
2018.07.25 09:17
2018.07.25 09:17
2018.07.25 09:24
2018.07.25 17:42
2018.07.25 17:42
2018.07.25 17:42
2018.07.25 17:42
2018.07.25 17:42

t/p

t/p

t/p

t/p
delete
buy
modify
buy limit
close
delete
buy
modify
buy limit
close
delete
sell
modify
sell limit
sell

sell limit
modify
modify
sell

sell limit
modify
modify
modify
sell

sell limit
modify
modify
modify
modify
sell

sell limit
modify
modify
modify
modify
modify
sell
modify
modify
modify
modify
modify
modify
s/l

s/l

s/l

s/l

s/l

s/l

sell
modify
sell limit
modify
modify
close
sell

delete
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29
30
31
32
33
34
34
35
34
35
36
36
37
36
37
38
38
39
39
40
38
39
40
41
38
39
40
41
4
38
39
40
41
42
43
38
39
40
41
4
43
38
39
40
41
42
43
38
39
40
41
42
43
44
44
45
44
44
44
46
45

0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.01
0.01
0.02

110.065
110.065
110.065
110.065
109.050
110.722
110.722
110.332
110.751
110.332
110.890
110.890
110.500
110.919
110.500
110.411
110.411
110.810
110.810
111.209
110.411
110.810
111.209
111.608
110.411
110.810
111.209
111.608
112.007
110.411
110.810
111.209
111.608
112.007
112.406
110.411
110.810
111.209
111.608
112.007
112.406
110.411
110.810
111.209
111.608
112.007
112.406
113.176
113.176
113.176
113.176
113.176
113.176
111.167
111.167
111.566
111.167
111.167
110.862
111.167
111.566
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108.670
108.670
108.670
108.670
0.000
0.000
109.952
0.000
109.952
0.000
0.000
110.120
0.000
110.120
0.000
0.000
111.190
0.000
0.000
0.000
111.580
111.580
0.000
0.000
111.979
111.979
111.979
0.000
0.000
112.378
112.378
112.378
112.378
0.000
0.000
112.777
112.777
112.777
112.777
112.777
0.000
113.176
113.176
113.176
113.176
113.176
113.176
113.176
113.176
113.176
113.176
113.176
113.176
0.000
111.946
0.000
111.117
111.106
111.106
111.106
0.000

110.065
110.065
110.065
110.065
0.000
0.000
112.262
0.000
112.262
0.000
0.000
112.430
0.000
112.430
0.000
0.000
108.871
0.000
0.000
0.000
110.562
110.562
0.000
0.000
110.761
110.761
110.761
0.000
0.000
110.961
110.961
110.961
110.961
0.000
0.000
111.160
111.160
111.160
111.160
111.160
0.000
111.330
111.330
111.330
111.330
111.330
111.330
111.330
111.330
111.330
111.330
111.330
111.330
0.000
109.627
0.000
109.627
109.627
109.627
109.627
0.000

-9.73
-2.65

4.38
11.42

0.52

-51.28
-43.89
-36.66
-29.44
-22.39
-14.82

2.75

1010.56
1007.91
1012.29
1023.71

1024.23

1024.80

973.52
929.63
892.97
863.53
841.14
826.32

829.07
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203
204
205
206
207
208
209
210
211
212
213
214
215
216
217
218
219
220
221
222
223
224
225
226
227
228
229
230
231
232
233

2018.07.25 17:42
2018.07.25 17:42
2018.07.25 17:44
2018.08.10 04:00
2018.08.10 04:00
2018.08.10 04:08
2018.08.10 08:09
2018.08.10 08:09
2018.08.16 16:00
2018.08.16 16:00
2018.08.16 17:02
2018.08.16 19:08
2018.08.16 19:08
2018.08.16 19:08
2018.08.16 19:08
2018.08.17 00:05
2018.08.17 00:05
2018.08.17 00:05
2018.08.29 15:00
2018.08.29 15:00
2018.08.29 15:08
2018.08.29 17:57
2018.08.29 17:57
2018.08.29 17:57
2018.08.29 17:57
2018.08.29 18:01
2018.08.30 05:00
2018.08.31 11:00
2018.08.31 11:00
2018.08.31 12:51
2018.08.31 23:58

modify
modify
s/l

sell
modify
sell limit
close
delete
sell
modify
sell limit
sell

sell limit
modify
modify
t/p

t/p
delete
buy
modify
buy limit
modify
close
buy
delete
modify
close
sell
modify
sell limit

close at stop
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46
46
46
47
47

47
48
49
49

50
51
49

49
50
51
52
52
53

52
54
53
54
54
55
55
56
55

0.01
0.01
0.01
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.02
0.01
0.01
0.02
0.01
0.01
0.02
0.02
0.02
0.02

111.167
111.167
111.089
110.858
110.858
111.257
110.833
111.257
110.642
110.642
111.041
111.041
111.440
110.642
111.041
110.793
110.793
111.440
111.302
111.302
110.912
111.302
111.603
111.302
110.912
111.302
111.590
110.799
110.799
111.198
111.102

file:///C:/Users/Hanh%20Pham%20Van/Desktop/backtesting/StrategyTester UJ_H1_ICM.htm

111.096
111.089
111.089
0.000
111.637
0.000
111.637
0.000
0.000
111.421
0.000
0.000
0.000
111.811
111.811
111.811
111.811
0.000
0.000
110.532
0.000
111.352
111.352
111.352
0.000
111.423
111.423
0.000
111.578
0.000
111.578

109.627
109.627
109.627
0.000
109.318
0.000
109.318
0.000
0.000
109.102
0.000
0.000
0.000
110.793
110.793
110.793
110.793
0.000
0.000
112.842
0.000
112.842
112.842
112.842
0.000
112.842
112.842
0.000
109.259
0.000
109.259

0.70

0.45

-2.90
4.30

-5.45

829.77

830.22

827.31
831.61

834.31

836.98

831.53
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