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Results
99%
1035319 Ticks: 3910353
191 954.10 Balance Drawdown Absolute: 1904.10
922 560.97 Balance Drawdown Maximal: 22 801.76 (8.60%)
-730 606.87 Balance Drawdown Relative: 8.60% (22 801.76)
1.26 Expected Payoff: 84.38
7.65 Sharpe Ratio: 1.67
1.0005 (0.05%) LR Correlation: 0.97
1.0005 (0.05%) LR Standard Error: 12116.82

Symbols:
Equity Drawdown Absolute:
Equity Drawdown Maximal:

Equity Drawdown Relative:

Margin Level:
Z-Score:

OnTester result:

1

2020.58

25 090.04 (9.43%)
9.43% (25 090.04)

1906.74%
-0.92 (64.24%)
0

Total Trades: 2275 Short Trades (won %): 1052 (48.76%) Long Trades (won %): 1223 (50.04%)
Total Deals: 4550 Profit Trades (% of total): 1125 (49.45%) Loss Trades (% of total): 1150 (50.55%)
Largest profit trade: 6 419.73 Largest loss trade: -6 469.22
Average profit trade: 820.05 Average loss trade: -622.38
Maximum consecutive wins ($): 16 (12 146.72) Maximum consecutive losses ($): 12 (-3 171.73)
Maximal consecutive profit (count): 16 972.28 (7) Maximal consecutive loss (count): -11 275.13 (6)
Average consecutive wins: 2 Average consecutive losses: 2
Balance
285838
246351
206864
167377
127890
88403
0 204 392 580 768 956 1144 1332 1521 1709 1897 2085 2273 2461 2649 2837 3025 3214 3402 3590 3778 3966 4154 4342 4530
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Correlation (Profits,MFE): 0.74 Correlation (Profits,MAE): 0.58 Correlation (MFE,MAE): 0.0963

Minimal position holding time: 0:04:57 Maximal position holding time: 24:00:00 Average position holding time: 7:45:57




