Strategy Tester: Momentum Ea file:///C:/Documents%20and%20Settings/ Owner/My%20Documents/For...

Strategy Tester Report

Momentum Ea
FXDD-MT4 Demo Server (Build 216)

Symbol GBPUSD (Great Britain Dollar vs. United States Dollar)

Period 30 Minutes (M30) 2008.04.21 00:00 - 2008.06.26 23:30 (2008.04.20 - 2008.06.27)

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

Parameters Remark1="== Main Settings =="; MagicNumber=0; SignalMai=false; EachTickMode=true; DistanceMoved=50; Lots=1; Slippage=5; UseStopLoss=true; StopLoss=60;

UseTakeProfit=true; TakeProfit=60; UseTraiingStop=false; TraiingStop=30; MoveStopOnce=false; MoveStopW henPrice=50; MoveStopTo=1;

Bars in test 3338 Ticks modelled 401649 Modeling quality 90.00%
Mismatched 0
charts errors
Initial deposit 10000.00
Total net profit 8411.82 Gross profit 15602.08 Gross loss -7190.26
Profit factor 2.17 Expected payoff 221.36
Qbs"'“te 542.56 Maximal drawdown 2150.00 (15.75%) Relative drawdown 16.67% (1892.56)
rawdown
Total trades 38 Short positions (won %) 19 (73.68%) Long positions (won %) 19 (63.16%)
Profit trades (% of total) 26 (68.42%) Loss trades (% of total) 12 (31.58%)
Largest profit trade 614.85 loss trade -617.41
Average profit trade 600.08 loss trade -599.19
Maximum consecutive wins (profit in money) 6 (3560.07) consecutive losses (loss in money) 3 (-1800.00)
Maximal consecutive profit (count of wins) 3560.07 (6) consecutive loss (count of losses) -1800.00 (3)
Average consecutive wins 3 consecutive losses 1
Balance | Equity | Every tick (the most precise method based on 2l available least timeframes to generate each tick] / 90.00% —
16571
14819
13066
11314
9561
L] 2 3 5 7 & 10 11 13 14 18 18 19 21 22 24 25 27 28 30 32 3 5 36 35
# Time Type Order Size Price S/L T/P Profit Balance
1 2008.04.21 11:12 sell 1 1.00 1.9885 1.9945 1.9825
2 2008.04.21 13:19 t/p 1 1.00 1.9825 1.9945 1.9825 600.00 10600.00
3 2008.04.22 11:17 buy 2 1.00 1.9820 1.9760 1.9880
4 2008.04.22 14:13 t/p 2 1.00 1.9880 1.9760 1.9880 600.00 11200.00
5 2008.04.23 11:32 buy 3 1.00 1.9957 1.9897 2.0017
6 2008.04.23 14:04 s/l 3 1.00 1.9897 1.9897 2.0017 -600.00 10600.00
7 2008.04.24 11:11 sel 4 1.00 1.9733 1.9793 1.9673
8 2008.04.25 12:30 s/l 4 1.00 1.9793 1.9793 1.9673 -617.41 9982.59
9 2008.04.25 12:45 buy 5 1.00 1.9834 1.9774 1.9894
10 2008.04.28 12:57 t/p 5 1.00 1.9894 1.9774 1.9894 614.85 10597.44
11 2008.04.28 15:09 buy 6 1.00 1.9936 1.9876 1.9996
12 2008.04.28 16:07 s/l 6 1.00 1.9876 1.9876 1.9996 -600.00 9997.44
13 2008.04.29 13:01 sel 7 1.00 1.9754 1.9814 1.9694
14 2008.04.29 20:17 t/p 7 1.00 1.9694 1.9814 1.9694 600.00 10597.44
15 2008.05.01 10:24 sel 8 1.00 1.9851 1.9911 1.9791
16 2008.05.01 15:59 t/p 8 1.00 1.9791 1.9911 1.9791 600.00 11197.44
17 2008.05.01 15:59 sell 9 1.00 1.9786 1.9846 1.9726
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