Strategy Tester: PA_PinBar_Trend_v2

Strategy Tester Report

PA_PinBar_Trend_v2
(Build 1170)

Symbol USDCHF (US Dollar vs Swiss Franc)
Period Daily (D1) 2014.01.01 00:00 - 2018.12.28 00:00 (2014.01.01 - 2018.12.30)
Model Every tick (the most precise method based on all available least timeframes)
s0="----- PINBAR - - - - - "; Min_PB_Size=30; Min_Wick=0.8; Max_Nose=0.2; Correlate=false; Wick_Brake=false; Min_Wick_Break_Pips=5; Prev_Candles=2; s1=" - -
---EMAs----- ", EMA_Filter_Periods_1=0; EMA_Filter_Periods_1_Slope=0; EMA_Filter_Periods_2=0; EMA_Filter_Periods_2_Slope=0; EMA_Previous_Bars=0;
Parameters Wick_Brake_EMA_Low=false; Wick_Brake_EMA_High=false; s2=" - - LIMIT ORDER - - - - - "; Limit_Order=false; Limit_Order_Level=0; Min_Pip_Retracement=0;
Too_Far_To_Retrace=0; s3="~-- - - - ENTRY - - - - - ", Close_Outside_Pin_Entry=false; Max_Bars_To_Enter=2; Entry_Buffer_Pips=5; Stop_Buffer_Pips=25;
Reward_Factor=2; Move_To_Breakeven=1; Risk_p=1; Risk_d=0; Max_Trades_Allowed=20; Order_Confirm=false; s6="- - - - - NOTIFICATIONS - - - - - "
Email_Alert=true; Push_Notification=true; s7="----------------- ", ID=456464; Order_Comment="PA_PinBar_Trend";
Bars in test 2546 Ticks modelled 2449290 Modelling quality 90.00%
Mismatched 0
charts errors
Initial deposit 10000.00 Spread Current (16)
l‘r’;'t”et 2032.59 Gross profit 2427.57 Gross loss -394.97
Profit factor 6.15 Expected payoff 88.37
Absolute 16.35 Maximal drawdown 529.77 (4.49%) Relative drawdown 4.49% (529.77)
drawdown
Total trades 23 Short positions (won %) 4 (75.00%) Long positions (won %) 19 (78.95%)
Profit trades (% of total) 18 (78.26%) Loss trades (% of total) 5 (21.74%)
Largest profit trade 291.77 loss trade -164.48
Average profit trade 134.86 loss trade -78.99
Maximum consecutive wins (profit in money) 6 (899.03) consecutive losses (loss in money) 2 (-143.37)
Maximal consecutive profit (count of wins) 899.03 (6) consecutive loss (count of losses) -164.48 (1)
Average consecutive wins 6 consecutive losses 2
Balance [ Equity [ Ewery tick (the most precise method based on all available least timeframes to generate each tick) f 90.00%% 12098
11657
11216
10775
10335
0 1 3 4 S 7 8 9 11 12 13 15 16 17 13 20 21 23 24 25 27 28 29 31 32 934
# Time Type Order Size Price S/L T/P Profit Balance
1 2014.12.23 00:00 buy stop 1 0.10 0.98530 0.97790 1.00010
2 2014.12.23 13:21 buy 1 0.10 0.98530 0.97790 1.00010
3 2014.12.31 18:00 modify 1 0.10 0.98530 0.98530 1.00010
4 2015.01.02 14:39 t/p 1 0.10 1.00010 0.98530 1.00010 154.49 10154.49
5 2015.02.17 00:00 buy stop 2 0.10 0.93290 0.92560 0.94750
6 2015.02.17 00:00 buy 2 0.10 0.93290 0.92560 0.94750
7 2015.02.18 12:20 modify 2 0.10 0.93290 0.93290 0.94750
8 2015.02.19 11:16 t/p 2 0.10 0.94750 0.93290 0.94750 155.37 10309.87
9 2015.03.01 23:00 buy stop 3 0.10 0.95490 0.94240 0.97990
10 2015.03.02 00:13 buy 3 0.10 0.95490 0.94240 0.97990
11 2015.03.04 15:05 modify 3 0.10 0.95490 0.95490 0.97990
12 2015.03.06 13:35 t/p 3 0.10 0.97990 0.95490 0.97990 257.28 10567.15
13 2015.07.24 00:00 buy stop 4 0.10 0.96060 0.94990 0.98200
14 2015.07.24 02:02 buy 4 0.10 0.96060 0.94990 0.98200
15 2015.07.28 00:00 buy stop 5 0.10 0.96360 0.95040 0.99000
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2015.07.28 06:12
2015.07.30 09:04
2015.07.31 12:31
2015.08.02 22:00
2015.08.03 15:58
2015.08.04 18:32
2015.08.07 12:32
2015.08.11 16:33
2015.08.12 15:08
2015.09.25 00:00
2015.09.25 07:21
2015.10.02 14:08
2015.10.21 00:00
2015.10.21 09:22
2015.10.22 12:44
2015.10.23 13:52
2015.12.17 00:00
2015.12.17 00:12
2016.01.05 09:20
2016.01.07 20:22
2016.01.11 00:00
2016.01.11 00:03
2016.01.11 15:39
2016.01.13 12:26
2016.03.09 00:00
2016.03.09 01:30
2016.03.10 13:01
2016.03.10 14:04
2016.05.04 00:00
2016.05.04 01:38
2016.05.06 12:45
2016.05.18 07:20
2016.06.22 00:00
2016.06.22 13:54
2016.07.22 00:00
2016.07.25 00:00
2016.08.24 00:00
2016.08.24 00:52
2016.08.26 14:01
2016.08.26 14:15
2016.11.10 00:00
2016.11.10 10:17
2016.11.23 19:06
2016.12.05 00:00
2016.12.05 00:17
2016.12.05 12:36
2016.12.23 00:00
2016.12.23 15:07
2016.12.30 00:40
2017.02.03 00:00
2017.02.03 09:29
2017.02.10 13:14
2017.02.22 11:33
2017.03.27 06:49
2017.04.16 22:00
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