Strategy Tester Report
Apollo

CPTMarketsLtd-Demo (Build 1353)

Symbol GBPAUD (Great Britain Pound vs Australian Dollar)
Period 4 Hours (H4) 2018.05.15 20:00 - 2022.03.01 20:00 (2018.01.01 - 2022.03.02)
Model Every tick (the most precise method based on all available least timeframes)
Parameters Lots=1; magics=220301; adx_period=14; adx_limit=50; mul_sl=2;
Bars in test 6207 Ticks modelled 83036494 Modelling quality 37.04%
Mismatched charts errors 4
Initial deposit 10000.00 Spread 25
Total net profit 13410.60 Gross profit 28048.27 Gross loss -14637.66
Profit factor 1.92 Expected payoff 239.48
Absolute drawdown 263.37 Maximal drawdown 4375.07 (21.40%) Relative drawdown 21.40% (4375.07)
Total trades 56 Short positions (won %) 23 (43.48%) Long positions (won %) 33 (45.45%)
Profit trades (% of total) 25 (44.64%) Loss trades (% of total) 31 (55.36%)
Largest profit trade 1938.54 loss trade -1580.96
Average profit trade 1121.93 loss trade -472.18
Maximum consecutive wins (profit in money) 6 (6171.23) consecutive losses (loss in money) 6 (-2464.51)
Maximal consecutive profit (count of wins) 6171.23 (6) consecutive loss (count of losses) -2464.51 (6)
Average consecutive wins 2 consecutive losses 2
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# Time Type Order Size Price S/L T/P Profit Balance
1 2018.05.22 12:00 buy 1 1.00 1.77080 1.76692 1.77856
2 2018.05.23 02:38 t/p 1 1.00 1.77856 1.76692 1.77856 561.91 10561.91
3 2018.08.09 12:00 buy 2 1.00 1.73754 1.72813 1.75636
4 2018.08.13 10:38 t/p 2 1.00 1.75636 1.72813 1.75636 1362.75 11924.66
5 2018.08.20 04:00 buy 3 1.00 1.74438 1.74098 1.75118
6 2018.08.20 08:59 s/l 3 1.00 1.74098 1.74098 1.75118 -246.60 11678.06
7 2018.09.03 00:00 sell 4 1.00 1.79728 1.80532 1.78120
8 2018.09.03 14:37 t/p 4 1.00 1.78120 1.80532 1.78120 1166.48 12844.54
9 2018.10.08 00:00 sell 5 1.00 1.86047 1.86209 1.85723
10 2018.10.08 00:57 s/l 5 1.00 1.86209 1.86209 1.85723 -117.53 12727.01
11 2018.11.12 16:00 buy 6 1.00 1.78645 1.78242 1.79451
12 2018.11.13 10:35 t/p 6 1.00 1.79451 1.78242 1.79451 583.57 13310.58
13 2018.12.24 12:00 sell 7 1.00 1.79197 1.79741 1.78109
14 2018.12.24 13:19 s/l 7 1.00 1.79741 1.79741 1.78109 -394.70 12915.88
15 2019.01.23 04:00 sell 8 1.00 1.81481 1.82123 1.80197
16 2019.01.23 09:48 s/l 8 1.00 1.82123 1.82123 1.80197 -465.74 12450.14
17 2019.01.24 16:00 sell 9 1.00 1.83590 1.84129 1.82512
18 2019.01.24 18:32 s/l 9 1.00 1.84129 1.84129 1.82512 -391.01 12059.13
19 2019.01.25 08:00 sell 10 1.00 1.84494 1.85214 1.83054
20 2019.01.29 21:49 t/p 10 1.00 1.83054 1.85214 1.83054 1035.92 13095.05
21 2019.02.13 12:00 buy 11 1.00 1.81887 1.80823 1.84015
22 2019.02.13 16:57 s/l 11 1.00 1.80823 1.80823 1.84015 -771.95 12323.10
23 2019.03.15 00:00 sell 12 1.00 1.87565 1.88614 1.85467
24 2019.03.20 14:03 t/p 12 1.00 1.85467 1.88614 1.85467 1509.03 13832.13
25 2019.05.02 12:00 sell 13 1.00 1.85803 1.86231 1.84947
26 2019.05.02 14:28 s/l 13 1.00 1.86231 1.86231 1.84947 -310.57 13521.56
27 2019.05.03 08:00 sell 14 1.00 1.86094 1.86604 1.85074
28 2019.05.03 13:45 s/l 14 1.00 1.86604 1.86604 1.85074 -370.06 13151.50
29 2019.06.27 12:00 buy 15 1.00 1.81665 1.81179 1.82637
30 2019.06.27 14:24 s/l 15 1.00 1.81179 1.81179 1.82637 -352.67 12798.83
31 2019.06.28 04:00 buy 16 1.00 1.80815 1.80630 1.81185
32 2019.06.28 06:27 s/l 16 1.00 1.80630 1.80630 1.81185 -134.24 12664.59
33 2019.06.28 12:00 buy 17 1.00 1.81191 1.80557 1.82459
34 2019.06.30 21:10 s/l 17 1.00 1.80557 1.80557 1.82459 -460.07 12204.52
35 2019.07.04 08:00 buy 18 1.00 1.79001 1.78533 1.79937
36 2019.07.09 13:59 t/p 18 1.00 1.79937 1.78533 1.79937 675.86 12880.38
37 2019.07.16 20:00 buy 19 1.00 1.76929 1.76301 1.78185
38 2019.07.24 05:53 t/p 19 1.00 1.78185 1.76301 1.78185 902.49 13782.87
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