
Strategy Tester Report
IB_Trend 1.00

(Build 1170)

Symbol USDCAD (US Dollar vs Canadian)

Period 4 Hours (H4) 2014.01.01 20:00 - 2018.12.28 20:00 (2014.01.01 - 2018.12.30)

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

Parameters

INBO=" --- Inside Bar Break Out --- "; IBMinimumMotherbarPips=18; IBMinimumPips=9; IBBars=6; IBBarsToBreakout=3; IBEntryBufferPips=5; IBStopInsideBar=true;
IBStopBufferPips=35; IBProfitFactor=7; IBRiskPercent=3; IBRiskDollar=0; IBMoveToBreakEven=0.5; IBFILTER=" --- Inside Bar Break Out Filter Settings --- ";
IBEMAPeriod_1=8; IBEMADelta_1=5; IBEMAPeriod_2=75; IBEMADelta_2=20; IBEMACandlesCompare=14; IBFilterAbove=false; OTH=" --- Other Settings --- ";
IBMaxTradesAllowed=10; WeekdayOnly=true; GMTOffset=0; MagicNumber=765456; EAName="IB_Trend"; SendEmail=false; PlotArrow=true;

Bars in test 8890 Ticks modelled 2734949 Modelling quality 90.00%

Mismatched
charts errors

0

Initial deposit 10000.00 Spread Current (16)

Total net
profit

8378.41 Gross profit 8394.29 Gross loss -15.88

Profit factor 528.52 Expected payoff 2094.60

Absolute
drawdown

369.05 Maximal drawdown 1899.95 (10.72%) Relative drawdown 10.72% (1899.95)

Total trades 4 Short positions (won %) 3 (66.67%) Long positions (won %) 1 (100.00%)

Profit trades (% of total) 3 (75.00%) Loss trades (% of total) 1 (25.00%)

Largest profit trade 3291.83 loss trade -15.88

Average profit trade 2798.10 loss trade -15.88

Maximum consecutive wins (profit in money) 2 (5950.54) consecutive losses (loss in money) 1 (-15.88)

Maximal consecutive profit (count of wins) 5950.54 (2) consecutive loss (count of losses) -15.88 (1)

Average consecutive wins 2 consecutive losses 1

# Time Type Order Size Price S / L T / P Profit Balance

1 2014.01.13 12:00 buy stop 1 0.50 1.09480 0.00000 0.00000

2 2014.01.13 12:00 modify 1 0.50 1.09480 1.08660 1.15220

3 2014.01.13 14:50 delete 1 0.50 1.09480 1.08660 1.15220

4 2014.04.07 16:00 sell stop 2 0.50 1.09500 0.00000 0.00000

5 2014.04.07 16:00 modify 2 0.50 1.09500 1.10380 1.03340

6 2014.04.08 04:00 delete 2 0.50 1.09500 1.10380 1.03340

7 2014.05.12 16:00 sell stop 3 0.40 1.08190 0.00000 0.00000

8 2014.05.12 16:00 modify 3 0.40 1.08190 1.09320 1.00280

9 2014.05.13 00:01 delete 3 0.40 1.08190 1.09320 1.00280

10 2014.12.08 12:00 buy stop 4 0.50 1.14790 0.00000 0.00000

11 2014.12.08 12:00 modify 4 0.50 1.14790 1.13940 1.20740

12 2014.12.08 16:55 buy 4 0.50 1.14790 1.13940 1.20740

13 2014.12.11 13:59 modify 4 0.50 1.14790 1.14790 1.20740

14 2015.01.20 15:01 t/p 4 0.50 1.20740 1.14790 1.20740 2443.75 12443.75

15 2016.02.05 12:00 sell stop 5 0.30 1.36330 0.00000 0.00000

16 2016.02.05 12:00 modify 5 0.30 1.36330 1.37890 1.25410

17 2016.02.05 13:32 delete 5 0.30 1.36330 1.37890 1.25410
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18 2016.03.14 12:00 sell stop 6 0.30 1.31610 0.00000 0.00000

19 2016.03.14 12:00 modify 6 0.30 1.31610 1.33100 1.21180

20 2016.03.15 00:00 delete 6 0.30 1.31610 1.33100 1.21180

21 2016.04.11 12:00 sell stop 7 0.50 1.29460 0.00000 0.00000

22 2016.04.11 12:00 modify 7 0.50 1.29460 1.30390 1.22950

23 2016.04.11 12:50 sell 7 0.50 1.29460 1.30390 1.22950

24 2016.04.11 15:20 modify 7 0.50 1.29460 1.29460 1.22950

25 2016.04.17 22:02 s/l 7 0.50 1.29460 1.29460 1.22950 -15.88 12427.87

26 2016.10.26 00:00 buy stop 8 0.60 1.33910 0.00000 0.00000

27 2016.10.26 00:00 modify 8 0.60 1.33910 1.33060 1.39860

28 2016.10.26 12:00 delete 8 0.60 1.33910 1.33060 1.39860

29 2017.02.01 16:00 sell stop 9 0.30 1.29630 0.00000 0.00000

30 2017.02.01 16:00 modify 9 0.30 1.29630 1.31230 1.18430

31 2017.02.02 04:00 delete 9 0.30 1.29630 1.31230 1.18430

32 2017.05.03 16:00 buy stop 10 0.50 1.37560 0.00000 0.00000

33 2017.05.03 16:00 modify 10 0.50 1.37560 1.36480 1.45120

34 2017.05.04 04:00 delete 10 0.50 1.37560 1.36480 1.45120

35 2017.06.26 12:00 sell stop 11 0.60 1.32110 0.00000 0.00000

36 2017.06.26 12:00 modify 11 0.60 1.32110 1.32930 1.26370

37 2017.06.26 13:47 sell 11 0.60 1.32110 1.32930 1.26370

38 2017.06.27 18:34 modify 11 0.60 1.32110 1.32110 1.26370

39 2017.07.17 13:57 t/p 11 0.60 1.26370 1.32110 1.26370 2658.71 15086.58

40 2017.09.04 12:00 sell stop 12 0.50 1.23350 0.00000 0.00000

41 2017.09.04 12:00 modify 12 0.50 1.23350 1.24580 1.14740

42 2017.09.05 00:00 delete 12 0.50 1.23350 1.24580 1.14740

43 2017.12.26 12:00 sell stop 13 1.00 1.26930 0.00000 0.00000

44 2017.12.26 12:00 modify 13 1.00 1.26930 1.27540 1.22660

45 2017.12.26 16:31 sell 13 1.00 1.26930 1.27540 1.22660

46 2017.12.27 09:05 modify 13 1.00 1.26930 1.26930 1.22660

47 2018.01.08 12:00 sell stop 14 0.60 1.23530 0.00000 0.00000

48 2018.01.08 12:00 modify 14 0.60 1.23530 1.24520 1.16600

49 2018.01.09 00:00 delete 14 0.60 1.23530 1.24520 1.16600

50 2018.01.31 14:33 t/p 13 1.00 1.22660 1.26930 1.22660 3291.83 18378.41

51 2018.11.29 20:00 buy stop 15 0.50 1.33620 0.00000 0.00000

52 2018.11.29 20:00 modify 15 0.50 1.33620 1.32230 1.43350

53 2018.11.30 08:00 delete 15 0.50 1.33620 1.32230 1.43350

Strategy Tester: IB_Trend 1.00

2 of 2


