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Symbol
Period

Model

Parameters

Bars in test
Mismatched
charts errors
Initial deposit

Total net
profit

Profit factor
Absolute

drawdown

Total trades

Strategy Tester Report
IB_Trend 1.00

AUDUSD (Australian vs US Dollar)

(Build 1170)

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

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

INBO=" --- Inside Bar Break Out --- "; IBMinimumMotherbarPips=15; IBMinimumPips=2; IBBars=4; IBBarsToBreakout=3; IBEntryBufferPips=>5; IBStopInsideBar=true;
IBStopBufferPips=10; IBProfitFactor=6; IBRiskPercent=1; IBRiskDollar=0; IBMoveToBreakEven=0.5; IBFILTER=" --- Inside Bar Break Out Filter Settings --- ";
IBEMAPeriod_1=20; IBEMADelta_1=21; IBEMAPeriod_2=0; IBEMADelta_2=0; IBEMACandlesCompare=10; IBFilterAbove=false; OTH="--- Other Settings --- ";
IBMaxTradesAllowed=10; WeekdayOnly=false; GMTOffset=0; MagicNumber=765456; EAName="IB_Trend"; SendEmail=false; PlotArrow=true;

8886 Ticks modelled

10000.00
2326.87 Gross profit
22.27 Expected payoff

131.86 Maximal drawdown

10 Short positions (won %)

Profit trades (% of total)

588.44 (5.63%)

2653383 Modelling quality

Spread

2436.25 Gross loss

232.69

Relative drawdown

6 (33.33%) Long positions (won %)

5(50.00%) Loss trades (% of total)

90.00%

Current (17)

-109.38

5.63% (588.44)

4 (75.00%)
5 (50.00%)

Largest profit trade 693.93 loss trade -104.34
Average profit trade 487.25 loss trade -21.88
Maximum consecutive wins (profit in money) 3(1841.38) consecutive losses (loss in money) 4 (-107.86)
Maximal consecutive profit (count of wins) 1841.38 (3) consecutive loss (count of losses) -107.86 (4)
Average consecutive wins 2 consecutive losses 3
Balance [ Equity [ Ewvery tick (the most precise method based on all available least timeframes to generate each tick) f 90.00% 19313
11674
11035
10396
9757
Sl
0 1 4 s 7 3 11 12 13 15 16 17 19 20 21 23 24 25 27 28 29 31 32
# Time Type Order Size Price S/L T/P Profit Balance
1 2014.01.09 20:00 sell stop 1 0.20 0.88580 0.00000 0.00000
2 2014.01.09 20:00 modify 1 0.20 0.88580 0.89030 0.85880
3 2014.01.09 21:19 delete 1 0.20 0.88580 0.89030 0.85880
4 2014.02.06 20:00 buy stop 2 0.30 0.89840 0.00000 0.00000
5 2014.02.06 20:00 modify 2 0.30 0.89840 0.89480 0.92000
6 2014.02.06 23:00 delete 2 0.30 0.89840 0.89480 0.92000
7 2014.02.10 04:00 buy stop 3 0.10 0.90010 0.00000 0.00000
2014.02.10 04:00 modify 3 0.10 0.90010 0.89260 0.94510
9 2014.02.10 04:37 delete 3 0.10 0.90010 0.89260 0.94510
10 2014.04.18 12:00 sell stop 4 0.30 0.93140 0.00000 0.00000
11 2014.04.18 12:00 modify 4 0.30 0.93140 0.93440 0.91340
12 2014.04.21 00:00 delete 4 0.30 0.93140 0.93440 0.91340
13 2014.06.13 08:00 buy stop 5 0.20 0.94400 0.00000 0.00000
14 2014.06.13 08:00 modify 5 0.20 0.94400 0.93970 0.96980
15 2014.06.13 09:54 delete 5 0.20 0.94400 0.93970 0.96980
16 2014.07.04 08:00 sell stop 6 0.20 0.93250 0.00000 0.00000
17 2014.07.04 08:00 modify 6 0.20 0.93250 0.93750 0.90250
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18
19
20
21
2
23
24
25
26
27
28
29
30
31
2
33
34
35
36
37
38
39
40
41
4
43
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71
72

2014.07.06 22:00
2014.08.04 08:00
2014.08.04 08:00
2014.08.04 16:05
2014.08.29 04:00
2014.08.29 04:00
2014.08.29 10:17
2014.10.06 08:00
2014.10.06 08:00
2014.10.06 12:07
2014.10.29 08:00
2014.10.29 08:00
2014.10.29 11:06
2014.10.29 14:29
2014.10.29 17:57
2014.12.12 08:00
2014.12.12 08:00
2014.12.12 09:03
2015.04.03 08:00
2015.04.03 08:00
2015.04.03 11:50
2015.04.15 08:00
2015.04.15 08:00
2015.04.15 13:22
2015.04.27 08:00
2015.04.27 08:00
2015.04.27 14:20
2015.04.28 05:34
2015.05.01 14:03
2015.05.21 12:00
2015.05.21 12:00
2015.05.22 00:00
2015.06.08 08:00
2015.06.08 08:00
2015.06.08 15:46
2015.06.11 00:00
2015.06.11 00:00
2015.06.11 12:00
2015.07.17 08:00
2015.07.17 08:00
2015.07.17 12:00
2015.07.21 00:00
2015.07.21 00:00
2015.07.21 12:00
2015.08.25 08:00
2015.08.25 08:00
2015.08.25 10:17
2015.10.29 12:00
2015.10.29 12:00
2015.10.29 14:15
2015.10.30 06:44
2015.11.12 20:00
2015.11.12 20:00
2015.11.13 08:00
2015.11.23 20:00
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modify
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modify
delete
sell stop
modify
delete
buy stop
modify
buy
modify
s/l

sell stop
modify
delete
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modify
delete
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modify
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buy stop
modify
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modify
s/l

sell stop
modify
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sell stop
modify
delete
buy stop
modify
delete
sell stop
modify
delete
sell stop
modify
delete
sell stop
modify
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sell stop
modify
sell

s/l

buy stop
modify
delete

buy stop
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12
13
13
13
14
14
14
14
14
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15
15
16
16
16
17
17
17
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18
18
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19
19
20
20
20
21
21
21
21
22
22
22
23

0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.10
0.10
0.10
0.30
0.30
0.30
0.30
0.30
0.10
0.10
0.10
0.10
0.10
0.10
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.10
0.10
0.10
0.20
0.20
0.20
0.20
0.20
0.20
0.10
0.10
0.10
0.20
0.20
0.20
0.20
0.10
0.10
0.10
0.20

0.93250
0.92710
0.92710
0.92710
0.93760
0.93760
0.93760
0.86360
0.86360
0.86360
0.88850
0.88850
0.88850
0.88850
0.88850
0.82090
0.82090
0.82090
0.75260
0.75260
0.75260
0.75690
0.75690
0.75690
0.78440
0.78440
0.78440
0.78440
0.78440
0.78550
0.78550
0.78550
0.75920
0.75920
0.75920
0.77880
0.77880
0.77880
0.73740
0.73740
0.73740
0.73290
0.73290
0.73290
0.70940
0.70940
0.70940
0.70740
0.70740
0.70740
0.71260
0.71570
0.71570
0.71570
0.72350

0.93750
0.00000
0.93320
0.93320
0.00000
0.93350
0.93350
0.00000
0.87410
0.87410
0.00000
0.88480
0.88480
0.88850
0.88850
0.00000
0.82900
0.82900
0.00000
0.76140
0.76140
0.00000
0.76190
0.76190
0.00000
0.77800
0.77800
0.78440
0.78440
0.00000
0.79190
0.79190
0.00000
0.76570
0.76570
0.00000
0.76890
0.76890
0.00000
0.74270
0.74270
0.00000
0.73850
0.73850
0.00000
0.72250
0.72250
0.00000
0.71260
0.71260
0.71260
0.00000
0.70880
0.70880
0.00000

0.90250
0.00000
0.89050
0.89050
0.00000
0.96220
0.96220
0.00000
0.80060
0.80060
0.00000
0.91070
0.91070
0.91070
0.91070
0.00000
0.77230
0.77230
0.00000
0.69980
0.69980
0.00000
0.72690
0.72690
0.00000
0.82280
0.82280
0.82280
0.82280
0.00000
0.74710
0.74710
0.00000
0.72020
0.72020
0.00000
0.83820
0.83820
0.00000
0.70560
0.70560
0.00000
0.69930
0.69930
0.00000
0.63080
0.63080
0.00000
0.67620
0.67620
0.67620
0.00000
0.75710
0.75710
0.00000

0.00

-2.86

-104.34

10000.00

9997.14

9892.81
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89
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101
102
103
104
105
106
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108
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116
117
118
119
120
121
122
123
124
125
126
127

2015.11.23 20:00
2015.11.24 08:00
2015.12.07 04:00
2015.12.07 04:00
2015.12.07 09:14
2016.01.18 20:00
2016.01.18 20:00
2016.01.19 00:35
2016.04.04 04:00
2016.04.04 04:00
2016.04.04 06:39
2016.04.29 00:00
2016.04.29 00:00
2016.04.29 03:15
2016.05.09 04:00
2016.05.09 04:00
2016.05.09 11:35
2016.05.09 23:12
2016.05.10 02:06
2016.07.25 04:00
2016.07.25 04:00
2016.07.25 08:50
2016.09.21 04:00
2016.09.21 04:00
2016.09.21 05:18
2016.10.10 04:00
2016.10.10 04:00
2016.10.10 12:00
2016.10.26 20:00
2016.10.26 20:00
2016.10.27 03:01
2016.12.19 08:00
2016.12.19 08:00
2016.12.19 13:22
2016.12.20 10:56
2016.12.20 23:44
2017.01.17 04:00
2017.01.17 04:00
2017.01.17 04:39
2017.01.17 06:19
2017.02.02 14:48
2017.06.15 12:00
2017.06.15 12:00
2017.06.16 00:00
2017.07.21 20:00
2017.07.21 20:00
2017.07.23 22:01
2017.09.06 08:00
2017.09.06 08:00
2017.09.06 13:09
2017.09.29 12:00
2017.09.29 12:00
2017.09.29 12:31
2017.10.02 07:36
2017.10.02 12:50

modify
delete
buy stop
modify
delete
sell stop
modify
delete
buy stop
modify
delete
sell stop
modify
delete
sell stop
modify
sell
modify
s/l

sell stop
modify
delete
buy stop
modify
delete
sell stop
modify
delete
buy stop
modify
delete
sell stop
modify
sell
modify
s/l

buy stop
modify
buy
modify
t/p

buy stop
modify
delete
buy stop
modify
delete
buy stop
modify
delete
sell stop
modify
sell
modify
s/l

23
23
24
24
24
25
25
25
26
26
26
27
27
27
28
28
28
28
28
29
29
29
30
30
30
31
31
31
32
32
32
33
33
33
33
33
34
34
34
34
34
35
35
35
36
36
36
37
37
37
38
38
38
38
38

0.20
0.20
0.10
0.10
0.10
0.20
0.20
0.20
0.10
0.10
0.10
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.20
0.30
0.30
0.30
0.10
0.10
0.10
0.10
0.10
0.10
0.20
0.20
0.20
0.20
0.20
0.30
0.30
0.30
0.30
0.30
0.10
0.10
0.10
0.20
0.20
0.20
0.20
0.20
0.20
0.30
0.30
0.30
0.30
0.30

0.72350
0.72350
0.73880
0.73880
0.73880
0.68450
0.68450
0.68450
0.76950
0.76950
0.76950
0.75850
0.75850
0.75850
0.73310
0.73310
0.73310
0.73310
0.73310
0.74360
0.74360
0.74360
0.75670
0.75670
0.75670
0.75460
0.75460
0.75460
0.77120
0.77120
0.77120
0.72610
0.72610
0.72610
0.72610
0.72610
0.74880
0.74880
0.74880
0.74880
0.76920
0.76370
0.76370
0.76370
0.79540
0.79540
0.79540
0.80300
0.80300
0.80300
0.78220
0.78220
0.78220
0.78220
0.78220

0.71710
0.71710
0.00000
0.73110
0.73110
0.00000
0.68850
0.68850
0.00000
0.76160
0.76160
0.00000
0.76460
0.76460
0.00000
0.73930
0.73930
0.73310
0.73310
0.00000
0.74890
0.74890
0.00000
0.75340
0.75340
0.00000
0.76170
0.76170
0.00000
0.76250
0.76250
0.00000
0.73080
0.73080
0.72610
0.72610
0.00000
0.74540
0.74540
0.74880
0.74880
0.00000
0.75650
0.75650
0.00000
0.78930
0.78930
0.00000
0.79630
0.79630
0.00000
0.78570
0.78570
0.78220
0.78220

0.76190
0.76190
0.00000
0.78500
0.78500
0.00000
0.66050
0.66050
0.00000
0.81690
0.81690
0.00000
0.72190
0.72190
0.00000
0.69590
0.69590
0.69590
0.69590
0.00000
0.71180
0.71180
0.00000
0.77650
0.77650
0.00000
0.71200
0.71200
0.00000
0.82340
0.82340
0.00000
0.69790
0.69790
0.69790
0.69790
0.00000
0.76920
0.76920
0.76920
0.76920
0.00000
0.80690
0.80690
0.00000
0.83200
0.83200
0.00000
0.84320
0.84320
0.00000
0.76120
0.76120
0.76120
0.76120

-0.34

-0.34

594.87

-1.51

9892.47

9892.14

10487.00

10485.49
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128
129
130
131
132
133
134
135
136
137
138
139
140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157

2017.10.16 04:00
2017.10.16 04:00
2017.10.16 15:40
2017.11.20 08:00
2017.11.20 08:00
2017.11.20 20:00
2017.12.18 08:00
2017.12.18 08:00
2017.12.18 16:43
2017.12.21 16:39
2018.01.11 01:53
2018.02.19 08:00
2018.02.19 08:00
2018.02.19 12:13
2018.04.23 04:00
2018.04.23 04:00
2018.04.23 07:35
2018.04.23 13:48
2018.05.09 07:19
2018.06.14 12:00
2018.06.14 12:00
2018.06.14 15:23
2018.06.14 17:21
2018.06.28 12:00
2018.06.28 12:00
2018.06.29 00:00
2018.08.15 01:01
2018.12.07 04:00
2018.12.07 04:00
2018.12.07 16:00

buy stop
modify
delete
sell stop
modify
delete
buy stop
modify
buy
modify
t/p

buy stop
modify
delete
sell stop
modify
sell
modify
t/p

sell stop
modify
sell
modify
sell stop
modify
delete
t/p

sell stop
modify

delete

39
39
39
40
40
40
41
41
41
41
41
4
)
4
43
43
43
43
43
44
44
44
44
45
45
45
44
46
46
46

0.20
0.20
0.20
0.20
0.20
0.20
0.30
0.30
0.30
0.30
0.30
0.20
0.20
0.20
0.30
0.30
0.30
0.30
0.30
0.20
0.20
0.20
0.20
0.30
0.30
0.30
0.20
0.20
0.20
0.20

0.79000
0.79000
0.79000
0.75320
0.75320
0.75320
0.76750
0.76750
0.76750
0.76750
0.78730
0.79420
0.79420
0.79420
0.76490
0.76490
0.76490
0.76490
0.74150
0.75230
0.75230
0.75230
0.75230
0.73170
0.73170
0.73170
0.72230
0.71870
0.71870
0.71870

0.00000
0.78570
0.78570
0.00000
0.75760
0.75760
0.00000
0.76420
0.76420
0.76750
0.76750
0.00000
0.78960
0.78960
0.00000
0.76880
0.76880
0.76490
0.76490
0.00000
0.75730
0.75730
0.75230
0.00000
0.73620
0.73620
0.75230
0.00000
0.72440
0.72440

0.00000
0.81580
0.81580
0.00000
0.72680
0.72680
0.00000
0.78730
0.78730
0.78730
0.78730
0.00000
0.82180
0.82180
0.00000
0.74150
0.74150
0.74150
0.74150
0.00000
0.72230
0.72230
0.72230
0.00000
0.70470
0.70470
0.72230
0.00000
0.68450
0.68450

568.30

693.93

579.16

11053.79

11747.72

12326.87



