Strategy Tester Report
FXTrap-v2
	Symbol
	EURUSD (Euro vs US Dollar)

	Period
	1 Hour (H1) 2006.09.04 18:00 - 2006.12.29 00:00 (2006.01.01 - 2006.12.29)

	Model
	Every tick (based on all available least timeframes with fractal interpolation of every tick)

	Parameters
	Lots=0.1; vstep=1; close_after_pips=1000; Begin_Balance=50000; profit_tgt=7000; Profit_Pips=2; model=1; equity_lock_percent=100; new_round_start_dt=1970.01.01 00:00; stop_system=0; balance_per_minilot=30000; number_of_stops=25; start_day=0; start_hour=0; start_min=0; stop_month=0; stop_day=0; stop_hour=0; stop_min=0; PauseSeconds=6; MillisPerSec=1000; UseMM=false; Slippage=2; StopLoss=1000; TakeProfit=9; TrailingStop=0; IsAccountMini=true; InterbankFX=false; 

	
	
	
	
	

	Bars in test
	2043
	Ticks modelled
	383941
	Modelling quality
	48.32%

	

	Initial deposit
	50000.00
	
	
	
	

	Total net profit
	-5057.34
	Gross profit
	25245.67
	Gross loss
	-30303.01

	Profit factor
	0.83
	Expected payoff
	-0.97
	
	

	Absolute drawdown
	5057.33
	Maximal drawdown
	14325.57 (24.17%)
	Relative drawdown
	24.17% (14325.57)

	

	Total trades
	5190
	Short positions (won %)
	2705 (96.78%)
	Long positions (won %)
	2485 (90.34%)

	
	Profit trades (% of total)
	4863 (93.70%)
	Loss trades (% of total)
	327 (6.30%)

	Largest
	profit trade
	20.00
	loss trade
	-187.78

	Average
	profit trade
	5.19
	loss trade
	-92.67

	Maximum
	consecutive wins (profit in money)
	1139 (5627.26)
	consecutive losses (loss in money)
	182 (-9728.81)

	Maximal
	consecutive profit (count of wins)
	5627.26 (1139)
	consecutive loss (count of losses)
	-9728.81 (182)

	Average
	consecutive wins
	37
	consecutive losses
	2
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