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Company:
Currency:
Initial Deposit:

Leverage:

History Quality:
Bars:

Total Net Profit:
Gross Profit:

Gross Loss:

Profit Factor:
Recovery Factor:
AHPR:

GHPR:

Total Trades:

Total Deals:

UselocalTime=false
Tickmill UK Ltd
profit in pips

10 000.00

1:500

99%
418491
13112.19
108 503.50
-95 391.31

1.14

4.54
1.0003 (0.03%)
1.0003 (0.03%)

3202
6404

Strategy Tester Report
Results
Ticks: 194990591
Balance Drawdown Absolute: 556.80
Balance Drawdown Maximal: 1 482.30 (7.23%)

Balance Drawdown Relative:

Expected Payoff:
Sharpe Ratio:
LR Correlation:

LR Standard Error:

Short Trades (won %):

Profit Trades (% of total):

Largest profit trade:

Average profit trade:

Maximum consecutive wins ($):
Maximal consecutive profit (count):

Average consecutive wins:

7.51% (767.31)

4.10
1.38
0.99
481.45

1400 (48.43%)
1671 (52.19%)
2659.88

64.93

4 (85.26)
2930.92 (2)

2

Symbols:
Equity Drawdown Absolute:
Equity Drawdown Maximal:

Equity Drawdown Relative:

Margin Level:
Z-Score:

OnTester result:

Long Trades (won %):

Loss Trades (% of total):

Largest loss trade:

Average loss trade:

Maximum consecutive losses ($):
Maximal consecutive loss (count):

Average consecutive losses:

1

1 065.00
2 889.60 (12.45%)
12.50% (1 276.73)

3436538.46%
22.16 (99.74%)
4.13

1802 (55.11%)
1531 (47.81%)
-916.50

-62.31

5 (-987.97)
-1439.74 (4)
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" Entries by hours (Asia.Europe, LIS4)
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Profits and losses by hours
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Correlation (Profits,MFE): 0.78
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Strategy Tester Report

Entries by weekdays
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Correlation (Profits,MAE): 0.20

Entries by months
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Frofits and losses by months
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Correlation (MFE,MAE): -0.2470
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