SEFC GoldSuper Cycle System

Author:

System developed by: Evaluator @ Forex Factory

BackTest and Documentation by: johnjwong @ Forex Factory

Feel free to send me a private message at FF if there are any questions or comments relating to my research.

BackTest Information: 

Backtest EA: LFH_Trading_Simulator_3
BackTest Period: 2010.1.10 to 2010.1.14
BackTest Session: 24/5

BackTest Pair: Gu

BackTest Timeframe: 5M

BackTest Broker: GoMarket (GMT+2)

BackTest limitation: No News filtering, no weekly/daily close

BackTest begin balance: $10,000 USD, lot size at 1.0 standard lot

BackTest Rules:

Entry:
Wait till all 4 Symphonie indicators pointing at same direction at end of bar
Reentry after previous exit: None, wait for new 4 indicator to appear
Exit:

From Entry to +30 pips: SL at 50 pips, exit anytime when extreme spike occur at close of 5M bar

From +30 pips onwards: Move SL to BE (may be +/- up to 3 pips), exit anytime when extreme spike occur at close of 5M bar
BackTest Results:

Entry 1) Enter Short:
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Entry 1) Sl hit at -50 pips
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Entry 2) Enter Short
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Entry 2) 30 pips met, moved SL to BE
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Entry 2) exit at BE
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Entry 3)Enter Long
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Entry3)Closed at -50 pip sl
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Entry 4)Enter Long
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Entry 4)+30 pips reached, moving sl to BE
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Entry 4)BE reached, closed at 1 pips, originally had spike at peak however, it is not a color spike, so ignored
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Entry 5)Enter Long
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Entry 5) +30 pips met, moving sl to BE
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Entry 5)Color spiked at close of bar, exited at 47 pips
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Entry 6)Enter Short
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Entry 6)sl hit, closed at -47 pips
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Entry 7) Enter short

[image: image16.png]1.619%5]

GBPUSD,MS 161610 161632 161610 161619
i 1 seconds ik o b et

161855

L6745

161529

L6415

161305

161155

161085

L5075

Tuesday 12th Jan 2010 - 18:55





Entry 7)After a long duration, sl was finally met at -50 pips, closed trade.  30 pips was never met the highest was at around 25 pips, several potential spike indicating exit however, they are not colored spike so ignored
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Entry 8) Enter short
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Entry 8)After a very long period of time, finally closed at sl -50 pips, had numerous spikes indicating exit but since they are not colored spikes, ignored. Closest was at 26 pips, did not take profit as the rule is at 30 pips
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Results:

[image: image20.png]Balance | Equity / Every tick (the most precise method based on al avaiable least timeframes to generate each tck] / 90.00%

Ty

&

Ty

Ty

Py

Ty

14

§

§

g




8 total trades, profit factor of .19,  $-2058.55
