​​Strategy Tester Report
Triangle_H1_v46
FIBO-FIBO Group MT4 Demo Server (Build 401)
  

	Symbol
	EURUSD (Euro vs US Dollar)

	Time frame
	1 Hour (H1) 2009.12.02 00:00 - 2011.06.03 21:59 (2009.12.02 - 2011.06.04)

	Model
	Open prices only (only for the Expert Advisors with the actual control of bars opening)

	Parameters
	SL_B=200; TP_B=200; SL_S=200; TP_S=200; Lots=1; SlbH=0; SlbS=0; SlsH=0; SlsS=0; N=30; M=3; 

	 
	
	
	
	

	Bars in history
	10343
	Ticks modeled
	19686
	Modeling quality
	n/a

	Charts desynchronization errors
	0
	 
	 
	 
	 

	 

	Initial deposit
	10000.00
	 
	 
	 
	 

	Net profit
	22389.08
	Gross profit
	38869.62
	Gross loss
	-16480.54

	Profitability
	2.36
	Expected payoff
	221.67
	 
	 

	Absolute drawdown
	258.82
	Maximum drawdown
	5307.07 (25.18%)
	Relative drawdown
	26.36% (3487.23)

	 

	Trades
	101
	Short trades (% of the profitable ones)
	61 (73.77%)
	Long trades (%of the profitable ones)
	40 (77.50%)

	 
	Profit trades (% of all)
	76 (75.25%)
	Loss trades (% of all)
	25 (24.75%)

	Maximum
	profit trade
	1280.00
	loss trade
	-1180.00

	Average
	profit trade
	511.44
	loss trade
	-659.22

	Maximum
	consecutive wins (profit)
	13 (8581.12)
	consecutive losses (loss)
	4 (-2374.36)

	Maximal
	consecutive profit (number of wins)
	8581.12 (13)
	consecutive loss (number of losses)
	-2374.36 (4)

	Average
	consecutive profit
	5
	consecutive loss
	2

	№
	Time
	Type
	Order
	Volume
	Price
	S / L
	T / P
	Profit
	Balance

	1
	2009.12.02 09:00
	sell
	1
	1.00
	1.5087
	1.5137
	1.5049
	 

	2
	2009.12.02 10:00
	buy
	2
	1.00
	1.5096
	1.5030
	1.5129
	 

	3
	2009.12.02 18:00
	t/p
	1
	1.00
	1.5049
	1.5137
	1.5049
	380.00
	10380.00

	4
	2009.12.03 12:00
	t/p
	2
	1.00
	1.5129
	1.5030
	1.5129
	334.95
	10714.95


	199
	2011.05.30 13:00
	buy
	100
	1.00
	1.4285
	1.4250
	1.4328
	 

	200
	2011.05.30 19:00
	buy
	101
	1.00
	1.4280
	1.4218
	1.4317
	 

	201
	2011.05.31 01:00
	t/p
	101
	1.00
	1.4317
	1.4218
	1.4317
	371.65
	31957.43

	202
	2011.05.31 02:00
	t/p
	100
	1.00
	1.4328
	1.4250
	1.4328
	431.65
	32389.08


