Strategy Tester Report

LFH_Trading_Simulator_3

Pepperstone-Live-US (Build 406)

	Symbol
	EURUSD (Euro vs US Dollar)

	Period
	5 Minutes (M5) 2011.09.24 00:00 - 2011.10.08 00:55 (2011.09.24 - 2011.10.09)

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

	Parameters
	BufferSpeed=2; 

	
	

	Bars in test
	3892
	Ticks modelled
	922207
	Modelling quality
	90.00%

	Mismatched charts errors
	0
	
	
	
	

	

	Initial deposit
	10000.00
	
	
	
	

	Total net profit
	1286.60
	Gross profit
	6027.60
	Gross loss
	-4741.00

	Profit factor
	1.27
	Expected payoff
	18.12
	
	

	Absolute drawdown
	930.00
	Maximal drawdown
	1543.00 (14.12%)
	Relative drawdown
	14.12% (1543.00)

	

	Total trades
	71
	Short positions (won %)
	31 (80.65%)
	Long positions (won %)
	40 (60.00%)

	
	Profit trades (% of total)
	49 (69.01%)
	Loss trades (% of total)
	22 (30.99%)

	Largest
	profit trade
	348.20
	loss trade
	-402.00

	Average
	profit trade
	123.01
	loss trade
	-215.50

	Maximum
	consecutive wins (profit in money)
	10 (993.20)
	consecutive losses (loss in money)
	4 (-1059.00)

	Maximal
	consecutive profit (count of wins)
	1706.00 (8)
	consecutive loss (count of losses)
	-1059.00 (4)

	Average
	consecutive wins
	4
	consecutive losses
	2




	#
	Time
	Type
	Order
	Size
	Price
	S / L
	T / P
	Profit
	Balance

	1
	2011.09.26 01:40
	sell
	1
	1.00
	1.35030
	1.45030
	1.25030
	

	2
	2011.09.26 02:38
	close
	1
	1.00
	1.35337
	1.45030
	1.25030
	-307.00
	9693.00

	3
	2011.09.26 03:45
	sell
	2
	1.00
	1.35162
	1.45162
	1.25162
	

	4
	2011.09.26 04:21
	close
	2
	1.00
	1.34910
	1.45162
	1.25162
	252.00
	9945.00

	5
	2011.09.26 06:01
	buy
	3
	1.00
	1.34376
	1.24376
	1.44376
	

	6
	2011.09.26 07:54
	close
	3
	1.00
	1.34083
	1.24376
	1.44376
	-293.00
	9652.00

	7
	2011.09.26 09:46
	buy
	4
	1.00
	1.34161
	1.24161
	1.44161
	

	8
	2011.09.26 10:03
	close
	4
	1.00
	1.33869
	1.24161
	1.44161
	-292.00
	9360.00

	9
	2011.09.26 16:15
	sell
	5
	1.00
	1.34985
	1.44985
	1.24985
	

	10
	2011.09.26 16:24
	close
	5
	1.00
	1.35002
	1.44985
	1.24985
	-17.00
	9343.00

	11
	2011.09.26 22:05
	buy
	6
	1.00
	1.34680
	1.24680
	1.44680
	

	12
	2011.09.26 22:14
	close
	6
	1.00
	1.34432
	1.24680
	1.44680
	-248.00
	9095.00

	13
	2011.09.27 01:55
	sell
	7
	1.00
	1.35273
	1.45273
	1.25273
	

	14
	2011.09.27 03:56
	close
	7
	1.00
	1.34984
	1.45273
	1.25273
	289.00
	9384.00

	15
	2011.09.27 05:15
	buy
	8
	1.00
	1.35136
	1.25136
	1.45136
	

	16
	2011.09.27 06:01
	close
	8
	1.00
	1.35369
	1.25136
	1.45136
	233.00
	9617.00

	17
	2011.09.27 07:40
	sell
	9
	1.00
	1.35410
	1.45410
	1.25410
	

	18
	2011.09.27 08:26
	close
	9
	1.00
	1.35247
	1.45410
	1.25410
	163.00
	9780.00

	19
	2011.09.27 09:10
	buy
	10
	1.00
	1.35292
	1.25292
	1.45292
	

	20
	2011.09.27 10:45
	close
	10
	1.00
	1.35543
	1.25292
	1.45292
	251.00
	10031.00

	21
	2011.09.27 11:00
	sell
	11
	1.00
	1.35305
	1.45305
	1.25305
	

	22
	2011.09.27 11:50
	close
	11
	1.00
	1.34993
	1.45305
	1.25305
	312.00
	10343.00

	23
	2011.09.27 13:35
	buy
	12
	1.00
	1.35189
	1.25189
	1.45189
	

	24
	2011.09.27 15:05
	close
	12
	1.00
	1.35300
	1.25189
	1.45189
	111.00
	10454.00

	25
	2011.09.27 18:40
	sell
	13
	1.00
	1.36148
	1.46148
	1.26148
	

	26
	2011.09.27 20:45
	close
	13
	1.00
	1.35937
	1.46148
	1.26148
	211.00
	10665.00

	27
	2011.09.27 23:05
	sell
	14
	1.00
	1.36308
	1.46308
	1.26308
	

	28
	2011.09.27 23:10
	close
	14
	1.00
	1.36172
	1.46308
	1.26308
	136.00
	10801.00

	29
	2011.09.28 03:40
	buy
	15
	1.00
	1.35884
	1.25884
	1.45884
	

	30
	2011.09.28 04:01
	close
	15
	1.00
	1.35740
	1.25884
	1.45884
	-144.00
	10657.00

	31
	2011.09.28 05:25
	buy
	16
	1.00
	1.35844
	1.25844
	1.45844
	

	32
	2011.09.28 07:19
	close
	16
	1.00
	1.35643
	1.25844
	1.45844
	-201.00
	10456.00

	33
	2011.09.28 08:45
	buy
	17
	1.00
	1.35628
	1.25628
	1.45628
	

	34
	2011.09.28 10:30
	close
	17
	1.00
	1.35856
	1.25628
	1.45628
	228.00
	10684.00

	35
	2011.09.28 15:25
	sell
	18
	1.00
	1.36509
	1.46509
	1.26509
	

	36
	2011.09.28 16:06
	close
	18
	1.00
	1.36382
	1.46509
	1.26509
	127.00
	10811.00

	37
	2011.09.28 17:50
	buy
	19
	1.00
	1.36303
	1.35303
	1.37303
	

	38
	2011.09.28 18:20
	close
	19
	1.00
	1.36021
	1.35303
	1.37303
	-282.00
	10529.00

	39
	2011.09.28 19:26
	buy
	20
	1.00
	1.36210
	1.35210
	1.37210
	

	40
	2011.09.28 21:30
	close
	20
	1.00
	1.35884
	1.35210
	1.37210
	-326.00
	10203.00

	41
	2011.09.28 23:00
	buy
	21
	1.00
	1.35797
	1.34797
	1.36797
	

	42
	2011.09.28 23:38
	close
	21
	1.00
	1.35500
	1.34797
	1.36797
	-297.00
	9906.00

	43
	2011.09.29 02:56
	buy
	22
	1.00
	1.35379
	1.35079
	1.35679
	

	44
	2011.09.29 03:54
	close
	22
	1.00
	1.35225
	1.35079
	1.35679
	-154.00
	9752.00

	45
	2011.09.29 04:11
	buy
	23
	1.00
	1.35408
	1.25408
	1.45408
	

	46
	2011.09.29 06:45
	close
	23
	1.00
	1.35691
	1.25408
	1.45408
	283.00
	10035.00

	47
	2011.09.29 09:15
	sell
	24
	1.00
	1.36098
	1.46098
	1.26098
	

	48
	2011.09.29 11:37
	close
	24
	1.00
	1.36437
	1.46098
	1.26098
	-339.00
	9696.00

	49
	2011.09.29 13:05
	sell
	25
	1.00
	1.36450
	1.37450
	1.35450
	

	50
	2011.09.29 13:41
	close
	25
	1.00
	1.36335
	1.37450
	1.35450
	115.00
	9811.00

	51
	2011.09.29 13:55
	buy
	26
	1.00
	1.36605
	1.26605
	1.46605
	

	52
	2011.09.29 14:40
	close
	26
	1.00
	1.36203
	1.26605
	1.46605
	-402.00
	9409.00

	53
	2011.09.29 20:10
	sell
	27
	1.00
	1.36317
	1.46317
	1.26317
	

	54
	2011.09.29 20:35
	close
	27
	1.00
	1.35996
	1.46317
	1.26317
	321.00
	9730.00

	55
	2011.09.29 23:40
	buy
	28
	1.00
	1.35751
	1.25751
	1.45751
	

	56
	2011.09.30 01:04
	close
	28
	1.00
	1.35916
	1.25751
	1.45751
	166.40
	9896.40

	57
	2011.09.30 01:47
	sell
	29
	1.00
	1.35831
	1.45831
	1.25831
	

	58
	2011.09.30 04:36
	close
	29
	1.00
	1.36008
	1.45831
	1.25831
	-177.00
	9719.40

	59
	2011.09.30 04:55
	sell
	30
	1.00
	1.35770
	1.45770
	1.25770
	

	60
	2011.09.30 06:50
	close
	30
	1.00
	1.35468
	1.45770
	1.25770
	302.00
	10021.40

	61
	2011.09.30 08:53
	buy
	31
	1.00
	1.35391
	1.25391
	1.45391
	

	62
	2011.09.30 10:44
	close
	31
	1.00
	1.35171
	1.25391
	1.45391
	-220.00
	9801.40

	63
	2011.09.30 12:00
	buy
	32
	1.00
	1.35286
	1.25286
	1.45286
	

	64
	2011.09.30 12:56
	close
	32
	1.00
	1.35403
	1.25286
	1.45286
	117.00
	9918.40

	65
	2011.09.30 16:10
	buy
	33
	1.00
	1.34942
	1.24942
	1.44942
	

	66
	2011.09.30 16:59
	close
	33
	1.00
	1.34749
	1.24942
	1.44942
	-193.00
	9725.40

	67
	2011.09.30 22:16
	sell
	34
	1.00
	1.34393
	1.34693
	1.34093
	

	68
	2011.09.30 23:16
	t/p
	34
	1.00
	1.34093
	1.34693
	1.34093
	300.00
	10025.40

	69
	2011.10.03 02:16
	buy
	35
	1.00
	1.33597
	1.32597
	1.34597
	

	70
	2011.10.03 05:24
	close
	35
	1.00
	1.33616
	1.32597
	1.34597
	19.00
	10044.40

	71
	2011.10.03 08:50
	buy
	36
	1.00
	1.33312
	1.23312
	1.43312
	

	72
	2011.10.03 10:38
	close
	36
	1.00
	1.33318
	1.23312
	1.43312
	6.00
	10050.40

	73
	2011.10.03 12:55
	sell
	37
	1.00
	1.33437
	1.43437
	1.23437
	

	74
	2011.10.03 13:17
	close
	37
	1.00
	1.33418
	1.43437
	1.23437
	19.00
	10069.40

	75
	2011.10.03 15:25
	sell
	38
	1.00
	1.33561
	1.43561
	1.23561
	

	76
	2011.10.03 16:00
	close
	38
	1.00
	1.33560
	1.43561
	1.23561
	1.00
	10070.40

	77
	2011.10.03 18:05
	buy
	39
	1.00
	1.33277
	1.23277
	1.43277
	

	78
	2011.10.03 18:35
	close
	39
	1.00
	1.33033
	1.23277
	1.43277
	-244.00
	9826.40

	79
	2011.10.04 00:07
	sell
	40
	1.00
	1.31975
	1.32975
	1.30975
	

	80
	2011.10.04 00:45
	close
	40
	0.50
	1.31804
	1.32975
	1.30975
	85.50
	9911.90

	81
	2011.10.04 00:45
	sell
	41
	0.50
	1.31975
	1.32975
	1.30975
	

	82
	2011.10.04 01:56
	close
	41
	0.50
	1.31847
	1.32975
	1.30975
	64.00
	9975.90

	83
	2011.10.04 01:56
	buy
	42
	1.00
	1.31848
	1.21848
	1.41848
	

	84
	2011.10.04 02:30
	close
	42
	1.00
	1.31869
	1.21848
	1.41848
	21.00
	9996.90

	85
	2011.10.04 05:14
	buy
	43
	1.00
	1.32077
	1.22077
	1.42077
	

	86
	2011.10.04 05:47
	close
	43
	1.00
	1.32121
	1.22077
	1.42077
	44.00
	10040.90

	87
	2011.10.04 06:40
	sell
	44
	1.00
	1.32023
	1.42023
	1.22023
	

	88
	2011.10.04 07:46
	close
	44
	1.00
	1.32014
	1.42023
	1.22023
	9.00
	10049.90

	89
	2011.10.04 12:45
	buy
	45
	1.00
	1.31880
	1.21880
	1.41880
	

	90
	2011.10.04 12:50
	close
	45
	1.00
	1.31840
	1.21880
	1.41880
	-40.00
	10009.90

	91
	2011.10.04 13:30
	sell
	46
	1.00
	1.31721
	1.41721
	1.21721
	

	92
	2011.10.04 13:36
	close
	46
	1.00
	1.31993
	1.41721
	1.21721
	-272.00
	9737.90

	93
	2011.10.04 13:44
	buy
	47
	1.00
	1.31980
	1.21980
	1.41980
	

	94
	2011.10.04 13:55
	close
	47
	1.00
	1.32039
	1.21980
	1.41980
	59.00
	9796.90

	95
	2011.10.04 14:51
	sell
	48
	1.00
	1.31836
	1.41836
	1.21836
	

	96
	2011.10.04 18:02
	close
	48
	1.00
	1.31789
	1.41836
	1.21836
	47.00
	9843.90

	97
	2011.10.04 21:00
	sell
	49
	1.00
	1.32753
	1.42753
	1.22753
	

	98
	2011.10.04 22:00
	close
	49
	0.50
	1.32417
	1.42753
	1.22753
	168.00
	10011.90

	99
	2011.10.04 22:00
	sell
	50
	0.50
	1.32753
	1.42753
	1.22753
	

	100
	2011.10.04 23:25
	close
	50
	0.50
	1.32528
	1.42753
	1.22753
	112.50
	10124.40

	101
	2011.10.04 23:30
	buy
	51
	1.00
	1.32609
	1.22609
	1.42609
	

	102
	2011.10.04 23:45
	close
	51
	0.50
	1.32849
	1.22609
	1.42609
	120.00
	10244.40

	103
	2011.10.04 23:45
	buy
	52
	0.50
	1.32609
	1.22609
	1.42609
	

	104
	2011.10.05 00:32
	close
	52
	0.50
	1.33304
	1.22609
	1.42609
	348.20
	10592.60

	105
	2011.10.05 02:05
	sell
	53
	1.00
	1.33284
	1.43284
	1.23284
	

	106
	2011.10.05 02:58
	close
	53
	1.00
	1.33263
	1.43284
	1.23284
	21.00
	10613.60

	107
	2011.10.05 06:02
	buy
	54
	1.00
	1.32914
	1.31914
	1.33914
	

	108
	2011.10.05 07:45
	close
	54
	1.00
	1.32922
	1.31914
	1.33914
	8.00
	10621.60

	109
	2011.10.05 08:36
	buy
	55
	1.00
	1.32948
	1.31948
	1.33948
	

	110
	2011.10.05 09:12
	close
	55
	0.50
	1.33140
	1.31948
	1.33948
	96.00
	10717.60

	111
	2011.10.05 09:12
	buy
	56
	0.50
	1.32948
	1.31948
	1.33948
	

	112
	2011.10.05 10:14
	close
	56
	0.50
	1.32975
	1.31948
	1.33948
	13.50
	10731.10

	113
	2011.10.05 10:15
	sell
	57
	1.00
	1.32978
	1.42978
	1.22978
	

	114
	2011.10.05 10:36
	close
	57
	1.00
	1.33261
	1.42978
	1.22978
	-283.00
	10448.10

	115
	2011.10.05 10:36
	buy
	58
	1.00
	1.33257
	1.23257
	1.43257
	

	116
	2011.10.05 11:06
	close
	58
	1.00
	1.33254
	1.23257
	1.43257
	-3.00
	10445.10

	117
	2011.10.05 15:41
	sell
	59
	1.00
	1.33443
	1.43443
	1.23443
	

	118
	2011.10.05 16:35
	close
	59
	0.50
	1.33212
	1.43443
	1.23443
	115.50
	10560.60

	119
	2011.10.05 16:35
	sell
	60
	0.50
	1.33443
	1.43443
	1.23443
	

	120
	2011.10.05 18:05
	close
	60
	0.50
	1.33348
	1.43443
	1.23443
	47.50
	10608.10

	121
	2011.10.06 07:55
	buy
	61
	1.00
	1.33312
	1.23312
	1.43312
	

	122
	2011.10.06 09:15
	close
	61
	1.00
	1.33305
	1.23312
	1.43312
	-7.00
	10601.10

	123
	2011.10.06 10:03
	buy
	62
	1.00
	1.33377
	1.23377
	1.43377
	

	124
	2011.10.06 10:54
	close
	62
	1.00
	1.33411
	1.23377
	1.43377
	34.00
	10635.10

	125
	2011.10.06 12:05
	buy
	63
	1.00
	1.33467
	1.23467
	1.43467
	

	126
	2011.10.06 12:20
	close
	63
	0.50
	1.33835
	1.23467
	1.43467
	184.00
	10819.10

	127
	2011.10.06 12:20
	buy
	64
	0.50
	1.33467
	1.23467
	1.43467
	

	128
	2011.10.06 13:14
	close
	64
	0.50
	1.33666
	1.23467
	1.43467
	99.50
	10918.60

	129
	2011.10.07 05:45
	buy
	65
	1.00
	1.34216
	1.24216
	1.44216
	

	130
	2011.10.07 09:14
	close
	65
	1.00
	1.34304
	1.24216
	1.44216
	88.00
	11006.60

	131
	2011.10.07 12:50
	sell
	66
	1.00
	1.34343
	1.44343
	1.24343
	

	132
	2011.10.07 13:20
	close
	66
	0.50
	1.34182
	1.44343
	1.24343
	80.50
	11087.10

	133
	2011.10.07 13:20
	sell
	67
	0.50
	1.34343
	1.44343
	1.24343
	

	134
	2011.10.07 13:30
	close
	67
	0.50
	1.34324
	1.44343
	1.24343
	9.50
	11096.60

	135
	2011.10.07 14:27
	buy
	68
	1.00
	1.34317
	1.24317
	1.44317
	

	136
	2011.10.07 14:50
	close
	68
	1.00
	1.34325
	1.24317
	1.44317
	8.00
	11104.60

	137
	2011.10.07 23:21
	buy
	69
	1.00
	1.34005
	1.24005
	1.44005
	

	138
	2011.10.07 23:31
	close
	69
	0.50
	1.34154
	1.24005
	1.44005
	74.50
	11179.10

	139
	2011.10.07 23:31
	buy
	70
	0.50
	1.34005
	1.24005
	1.44005
	

	140
	2011.10.07 23:40
	close
	70
	0.50
	1.34022
	1.24005
	1.44005
	8.50
	11187.60

	141
	2011.10.08 00:27
	sell
	71
	1.00
	1.33868
	1.43868
	1.23868
	

	142
	2011.10.08 00:59
	close at stop
	71
	1.00
	1.33769
	1.43868
	1.23868
	99.00
	11286.60


