Strategy Tester: NMi_Gridder_v17

Strategy Tester Report
NMi_Gridder v17

InstaForex-Demo.com (Build 387)

17/07/2011 21:55

Symbol GOLD ()
Period Daily (D1) 2008.01.02 00:00 - 2011.07.05 00:00 (2008.01.01 - 2011.07.06)
Model Every tick (the most precise method based on all available least timeframes)
Initial_Entry_Price=875; Stack_Orders=true; Cap_Max_Positions=true; Max_Positions=6; Order_Type="B"; Lots=0.1;
Order_Spacing=>50; Order_SpareRoom_Multiplier=1; Order_Comment="Gridder Long XAUUSD"; TakeProfit_Spacing=50;
Move_Stop_Loss=false; Move_Stop_To_Plus_PointValue=50; Move_Stop_At_Percentage=75; TrailStopDescription="Trail Stop
Parameters Active Only when Move Stop=true"; Use_Trailing_Stop=false; TrailStop_PointsValue=5; Grid_HardStopLoss_Desc="When > 0
price at which grid will close all orders"; Grid_Hard_StopLossPrice=0; Order_HardStopLoss_Desc="When > 0 the number of
points to use for stop loss on each order"; Order_Hard_StopLossPoints=0; Use_Boundary_Limits=false;
Upper_Boundary=1800; Lower_Boundary=750; MagicNumber=10001; Close_All_Orders=false; Auto_Hedge_Account=false;
Auto_Hedge_DD_Desc="Draw Down Percentage eg 30.00%"; Auto_Hedge_DD_Percentage=35;
Bars in test 1913 Ticks modelled 3128166 Modelling quality 38.98%
Mismatched
charts 1
errors
Initial
deposit 10000.00
;f’cfg't net  20179.93 Gross profit 20892.34 Gross loss 712.41
Profit
factor 29.33 Expected payoff 458.63
Absolute . .
d 7632.28 Maximal drawdown 11786.59 (83.27%) Relative drawdown 83.27% (11786.59)
rawdown
:—r(;?;s 44 Short positions (won %) 0 (0.00%) Long positions (won %) 44 (95.45%)
Profit trades (% of total) 42 (95.45%) Loss trades (% of total) 2 (4.55%)
Largest profit trade 499.96 loss trade -606.24
Average profit trade 497.44 loss trade -356.20
Maximum consecutive wins (profit in money) 42 (20892.34) consecutive losses (loss in money) 2 (-712.41)
Maximal consecutive profit (count of wins) 20892.34 (42) consecutive loss (count of losses) -712.41 (2)
Average consecutive wins 42 consecutive losses 2
Balznce / Equity [ Every tick (the most precise method based on zll availzble least timeframes to generate each tick] / 38.58% 20663

26107
21551
16995
12438
7882
0 2 4 [ 8 9 11 13 15 17 18 20 22 24 26 28 29 31 33 35 37 39 40 42 44
# Time Type Order Size Price S/L T/P Profit Balance
1 2008.01.02 00:00 buy stop 1 0.10 875.00 0.00 925.00
2 2008.01.08 11:49 buy 1 0.10 875.00 0.00 925.00
3 2008.01.08 11:49 buy stop 2 0.10 925.00 0.00 975.00
4 2008.01.28 11:42 buy 2 0.10 925.00 0.00 975.00
5 2008.01.28 11:42 buy stop 3 0.10 975.00 0.00 1025.00
6 2008.01.28 14:35 t/p 1 0.10 925.00 0.00 925.00 499.30 10499.30
7 2008.02.29 15:02 buy 3 0.10 975.00 0.00 1025.00
8 2008.02.29 15:02 buy stop 4 0.10 1025.00 0.00 1075.00
9 2008.02.29 15:29 t/p 2 0.10 975.00 0.00 975.00 498.81 10998.11
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