Strategy Tester Report

Terminator
CPTMarketsLtd-Demo (Build 1353)

Symbol XAUUSD (Spot Gold)
Period 1 Hour (H1) 2022.01.02 23:05 - 2022.08.24 23:01 (2022.01.01 - 2022.08.25)
Model Every tick (the most precise method based on all available least timeframes)
Parameters Lots=0.2; add_lot=0.2; band_len=24; deviation=1.6; ma_length1=3; ma_length2=8; magics=21031201; Times=2.5; add_serise=0.8;
Bars in test 4833 Ticks modelled 12332520 Modelling quality 90.00%
Mismatched charts errors 3
Initial deposit 10000.00 Spread Current (22)
Total net profit 3702.41 Gross profit 8303.74 Gross loss -4601.33
Profit factor 1.80 Expected payoff 46.87
Absolute drawdown 1599.15 Maximal drawdown 2270.20 (21.27%) Relative drawdown 21.27% (2270.20)
Total trades 79 Short positions (won %) 42 (59.52%) Long positions (won %) 37 (62.16%)
Profit trades (% of total) 48 (60.76%) Loss trades (% of total) 31 (39.24%)
Largest profit trade 657.60 loss trade -398.40
Average profit trade 172.99 loss trade -148.43
Maximum consecutive wins (profit in money) 5(939.31) consecutive losses (loss in money) 2 (-656.20)
Maximal consecutive profit (count of wins) 1208.50 (4) consecutive loss (count of losses) -656.20 (2)
Average consecutive wins 2 consecutive losses 1
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# Time Type Order Size Price S/L T/P Profit Balance
1 2022.01.04 13:59 sell 1 0.20 1806.83 0.00 0.00
2 2022.01.04 13:59 modify 1 0.20 1806.83 1822.88 0.00
3 2022.01.04 15:00 sell 2 0.40 1812.11 0.00 0.00
4 2022.01.04 15:00 modify 2 0.40 1812.11 1822.88 0.00
5 2022.01.04 15:05 close 2 0.40 1810.32 1822.88 0.00 71.60 10071.60
6 2022.01.04 15:05 close 1 0.20 1810.32 1822.88 0.00 -69.80 10001.80
7 2022.01.07 14:14 sell 3 0.20 1793.38 0.00 0.00
8 2022.01.07 14:14 modify 3 0.20 1793.38 1806.33 0.00
9 2022.01.07 15:41 close 3 0.20 1788.14 1806.33 0.00 104.80 10106.60
10 2022.01.07 16:55 sell 4 0.20 1793.29 0.00 0.00
11 2022.01.07 16:55 modify 4 0.20 1793.29 1806.35 0.00
12 2022.01.07 18:21 sell 5 0.40 1797.47 0.00 0.00
13 2022.01.07 18:21 modify 5 0.40 1797.47 1806.35 0.00
14 2022.01.07 19:02 close 5 0.40 1796.06 1806.35 0.00 56.40 10163.00
15 2022.01.07 19:02 close 4 0.20 1796.06 1806.35 0.00 -55.40 10107.60
16 2022.01.10 17:40 sell 6 0.20 1798.74 0.00 0.00
17 2022.01.10 17:40 modify 6 0.20 1798.74 1816.87 0.00
18 2022.01.11 00:22 sell 7 0.40 1804.55 0.00 0.00
19 2022.01.11 00:22 modify 7 0.40 1804.55 1816.87 0.00
20 2022.01.11 01:00 close 7 0.40 1802.61 1816.87 0.00 77.60 10185.20
21 2022.01.11 01:00 close 6 0.20 1802.61 1816.87 0.00 -76.73 10108.47
22 2022.01.18 03:39 buy 8 0.20 1817.49 0.00 0.00
23 2022.01.18 03:39 modify 8 0.20 1817.49 1805.00 0.00
24 2022.01.18 07:14 buy 9 0.40 1813.46 0.00 0.00
25 2022.01.18 07:14 modify 9 0.40 1813.46 1805.00 0.00
26 2022.01.18 07:16 close 9 0.40 1814.82 1805.00 0.00 54.40 10162.87
27 2022.01.18 07:16 close 8 0.20 1814.82 1805.00 0.00 -53.40 10109.47
28 2022.01.18 13:10 buy 10 0.20 1811.91 0.00 0.00
29 2022.01.18 13:10 modify 10 0.20 1811.91 1783.80 0.00
30 2022.01.19 10:31 close 10 0.20 1818.35 1783.80 0.00 125.65 10235.12
31 2022.01.21 15:43 buy 11 0.20 1833.10 0.00 0.00
32 2022.01.21 15:43 modify 11 0.20 1833.10 1803.71 0.00
33 2022.01.24 08:28 close 11 0.20 1840.02 1803.71 0.00 135.25 10370.38
34 2022.02.01 15:39 sell 12 0.20 1806.55 0.00 0.00
35 2022.02.01 15:39 modify 12 0.20 1806.55 1835.62 0.00
36 2022.02.02 03:17 close 12 0.20 1798.18 1835.62 0.00 168.07 10538.45
37 2022.02.16 13:37 sell 13 0.20 1857.48 0.00 0.00
38 2022.02.16 13:37 modify 13 0.20 1857.48 1877.12 0.00
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