Strategy Tester Report
Chaos

CPTMarketsLtd-Demo (Build 1353)

Symbol XAUUSD (Spot Gold)
Period 1 Hour (H1) 2020.08.21 16:00 - 2022.07.17 23:05 (2019.01.31 - 2022.07.18)
Model Every tick (the most precise method based on all available least timeframes)
Parameters Lots=1; magics=220317; mul_sl=3; up_mid_serise=0.25; dn_mid_serise=0.25; mk_mid_serise=0.2;
Bars in test 11332 Ticks modelled 40281881 Modelling quality 64.86%
Mismatched charts errors 8
Initial deposit 10000.00 Spread 20
Total net profit 60605.99 Gross profit 147412.57 Gross loss -86806.58
Profit factor 1.70 Expected payoff 767.16
Absolute drawdown 5392.15 Maximal drawdown 17034.53 (22.89%) Relative drawdown 71.73% (11688.84)
Total trades 79 Short positions (won %) 33 (45.45%) Long positions (won %) 46 (28.26%)
Profit trades (% of total) 28 (35.44%) Loss trades (% of total) 51 (64.56%)
Largest profit trade 9182.61 loss trade -3480.20
Average profit trade 5264.73 loss trade -1702.09
Maximum consecutive wins (profit in money) 3(19198.12) consecutive losses (loss in money) 7 (-15770.17)
Maximal consecutive profit (count of wins) 19198.12 (3) consecutive loss (count of losses) -15770.17 (7)
Average consecutive wins 1 consecutive losses 3
Bzlzrce [/ Equity | Eveny tick (the most precise method based on zll availzble keast timeframes to generate sach tick] | 64,8659 o
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# Time Type Order Size Price S/L T/P Profit Balance
1 2020.09.02 14:00 sell 1 1.00 1949.07 1979.44 1857.96
2 2020.09.03 16:06 sell 2 1.00 1927.17 1952.67 1850.67
3 2020.09.10 10:45 s/l 2 1.00 1952.67 1952.67 1850.67 -2526.13 7473.87
4 2020.09.10 11:06 buy 3 1.00 1951.97 1934.78 2003.54
5 2020.09.17 13:09 s/l 3 1.00 1934.78 1934.78 2003.54 -1811.40 5662.47
6 2020.09.23 19:37 t/p 1 1.00 1857.96 1979.44 1857.96 9182.61 14845.08
7 2020.09.24 16:06 buy 4 1.00 1872.61 1848.70 1944.34
8 2020.09.29 15:00 buy 5 1.00 1887.07 1874.47 1924.87
9 2020.10.06 16:00 sell 6 1.00 1902.18 1920.89 1846.05
10 2020.10.07 01:04 s/l 5 1.00 1874.47 1874.47 1924.87 -1365.60 13479.48
11 2020.10.09 12:38 s/l 6 1.00 1920.89 1920.89 1846.05 -1853.95 11625.53
12 2020.10.22 03:06 sell 7 1.00 1914.55 1931.46 1863.82
13 2020.10.29 12:43 t/p 7 1.00 1863.82 1931.46 1863.82 5096.87 16722.40
14 2020.10.29 13:06 sell 8 1.00 1860.89 1884.94 1788.74
15 2020.10.30 12:28 s/l 8 1.00 1884.94 1884.94 1788.74 -2401.59 14320.81
16 2020.11.03 10:00 buy 9 1.00 1899.50 1885.79 1940.63
17 2020.11.04 01:04 s/l 9 1.00 1885.79 1885.79 1940.63 -1384.20 12936.61
18 2020.11.05 15:28 t/p 4 1.00 1944.34 1848.70 1944.34 6618.60 19555.21
19 2020.11.13 13:00 buy 10 1.00 1886.08 1874.02 1922.26
20 2020.11.16 11:36 s/l 10 1.00 1874.02 1874.02 1922.26 -1219.20 18336.01
21 2020.11.16 12:00 sell 11 1.00 1869.47 1899.01 1780.85
22 2020.11.26 08:00 buy 12 1.00 1815.19 1800.32 1859.80
23 2020.11.27 13:17 s/l 12 1.00 1800.32 1800.32 1859.80 -1500.20 16835.81
24 2020.11.27 13:37 t/p 11 1.00 1780.85 1899.01 1780.85 8906.33 25742.14
25 2020.12.02 09:00 buy 13 1.00 1825.15 1799.07 1903.39
26 2020.12.08 15:00 buy 14 1.00 1870.15 1858.01 1906.57
27 2020.12.09 04:18 s/l 14 1.00 1858.01 1858.01 1906.57 -1227.20 24514.94
28 2020.12.21 02:00 buy 15 1.00 1896.82 1871.89 1971.61
29 2020.12.21 06:01 t/p 13 1.00 1903.39 1799.07 1903.39 7573.20 32088.14
30 2020.12.21 10:27 s/l 15 1.00 1871.89 1871.89 1971.61 -2493.00 29595.14
31 2020.12.22 16:00 sell 16 1.00 1861.68 1885.61 1789.89
32 2020.12.27 23:05 s/l 16 1.00 1885.61 1885.61 1789.89 -2375.95 27219.19
33 2021.01.21 14:00 sell 17 1.00 1860.93 1875.02 1818.66
34 2021.01.25 11:00 buy 18 1.00 1862.96 1837.31 1939.91
35 2021.01.27 14:44 s/l 18 1.00 1837.31 1837.31 1939.91 -2591.40 24627.79
36 2021.01.29 14:06 s/l 17 1.00 1875.02 1875.02 1818.66 -1381.72 23246.07
37 2021.02.11 17:00 sell 19 1.00 1829.99 1855.37 1753.85
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