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Strategy Tester Report
x-saherelm.ea

Alpari-Demo (Build 1382)

Symbol XAUUSD (Gold (Spot))

Period 15 Minutes (M15) 2020.11.25 18:30 - 2023.08.23 17:30 (2020.01.01 - 2023.08.31)

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

Parameters

signalPrefix="XST_EA"; bullishSignalLabel="X_BUY"; bullishSignalColor=Aqua; bearishSignalLabel="X_SELL"; bearishSignalColor=Magenta; signalEntryColor=Aquamarine;
signalSLColor=Red; signalTPColor=Green; candleGapBetweenSignals=7; allowTrade=true; allowLongTrades=true; allowShortTrades=true; alertEvents=true;
alertPositions=true; longPositionAlerts=true; shortPositionAlerts=true; terminalAlert=false; pushAlert=false; lotsPerTradePercent=0.00001; maxOpenTrades=4;
maxDrawdownPercentPerPTrade=0.1; minBalancePercent=0.5; maxEquityPercent=0.1; xStarter="- X Signal Provider -"; enableXSignalling=true; enableXLong=true;
enableXShort=true; xShortR2R=3; xShortLotsPerTradePercent=0.0002; xShortMaxDrawdownPerTradePercent=0.4; xLongR2R=3; xLongLotsPerTradePercent=0.0002;
xLongMaxDrawdownPerTradePercent=0.4; xSharpDetectorFactor=700; xMaximumCandlesPerTrade=206; xOscillatorLength=7; xPSarStep=0.02; xPSarMaximum=0.2;
xRangeMarketLength=5; xSwingLength=7; xRStarter="- XR Signal Provider -"; enableXRSignalling=false; enableXRLong=true; enableXRShort=true; xRShortR2R=1.5;
xRShortLotsPerTradePercent=0.0002; xRShortMaxDrawdownPerTradePercent=0.15; xRLongR2R=1.5; xRLongLotsPerTradePercent=0.0002;
xRLongMaxDrawdownPerTradePercent=0.15; xRMaximumCandlesPerTrade=96; xRSwingLength=48; xRSharpDetectionFactor=1350; xTPWStarter="- XTPW Signal Provider
-"; enableXTPWSignalling=true; enableXTPWLong=true; enableXTPWShort=true; xTPWShortR2R=2; xTPWShortLotsPerTradePercent=0.0002;
xTPWShortMaxDrawdownPerTradePercent=0.3; xTPWLongR2R=2; xTPWLongLotsPerTradePercent=0.0002; xTPWLongMaxDrawdownPerTradePercent=0.3;
xTPWMaximumCandlesPerTrade=206; xTPWPSarStep=0.02; xTPWPSarMaximum=0.2; xTPWSwingLength=7; xTPWSharpDetectionFactor=650;

Bars in test 63774 Ticks modelled 73094491 Modelling quality n/a

Mismatched
charts errors 1102

Initial
deposit 2000.00 Spread Current (48)

Total net
profit 15560.04 Gross profit 19323.70 Gross loss -3763.66

Profit factor 5.13 Expected payoff 210.27

Absolute
drawdown 1204.19 Maximal drawdown 1430.99 (64.26%) Relative drawdown 64.26% (1430.99)

Total trades 74 Short positions (won %) 39 (89.74%) Long positions (won %) 35 (94.29%)

Profit trades (% of total) 68 (91.89%) Loss trades (% of total) 6 (8.11%)

Largest profit trade 887.80 loss trade -820.99

Average profit trade 284.17 loss trade -627.28

Maximum consecutive wins (profit in money) 19 (5563.67) consecutive losses (loss in money) 1 (-820.99)

Maximal consecutive profit (count of wins) 5563.67 (19) consecutive loss (count of losses) -820.99 (1)

Average consecutive wins 11 consecutive losses 1

# Time Type Order Size Price S / L T / P Profit Balance

1 2020.12.04 09:30 buy 1 0.40 1842.35 0.00 1854.77

2 2020.12.07 10:38 close 1 0.40 1822.34 0.00 1854.77 -820.99 1179.01

3 2021.01.06 02:00 buy 2 0.40 1950.68 0.00 1958.48

4 2021.01.06 12:00 t/p 2 0.40 1958.48 0.00 1958.48 312.00 1491.01

5 2021.01.29 16:54 sell 3 0.40 1865.80 0.00 1855.99

6 2021.01.29 17:39 t/p 3 0.40 1855.99 0.00 1855.99 392.40 1883.41

7 2021.02.09 17:45 sell 4 0.40 1841.99 0.00 1838.33

8 2021.02.09 18:09 t/p 4 0.40 1838.33 0.00 1838.33 146.40 2029.81

9 2021.02.10 17:00 sell 5 0.40 1841.30 0.00 1827.41

10 2021.02.11 19:09 t/p 5 0.40 1827.41 0.00 1827.41 589.00 2618.80

11 2021.02.16 17:09 sell 6 0.40 1804.04 0.00 1801.47

12 2021.02.16 18:49 t/p 6 0.40 1801.47 0.00 1801.47 102.80 2721.60

13 2021.02.19 05:15 buy 7 0.40 1769.82 0.00 1786.35

14 2021.02.19 16:09 t/p 7 0.40 1786.35 0.00 1786.35 661.20 3382.80

15 2021.03.03 16:51 sell 8 0.40 1712.53 0.00 1708.07
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16 2021.03.03 17:36 t/p 8 0.40 1708.07 0.00 1708.07 178.40 3561.20

17 2021.03.11 16:48 buy 9 0.40 1719.81 0.00 1727.96

18 2021.03.11 20:09 t/p 9 0.40 1727.96 0.00 1727.96 326.00 3887.20

19 2021.03.17 13:48 buy 10 0.40 1728.25 0.00 1737.00

20 2021.03.17 20:06 t/p 10 0.40 1737.00 0.00 1737.00 350.00 4237.20

21 2021.04.08 14:00 buy 11 0.40 1746.21 0.00 1756.35

22 2021.04.08 16:39 t/p 11 0.40 1756.35 0.00 1756.35 405.60 4642.80

23 2021.04.19 15:15 buy 12 0.40 1775.81 0.00 1781.85

24 2021.04.21 04:39 t/p 12 0.40 1781.85 0.00 1781.85 200.42 4843.22

25 2021.04.27 18:24 buy 13 0.40 1778.33 0.00 1781.34

26 2021.04.28 12:24 close 13 0.40 1763.33 0.00 1781.34 -620.59 4222.63

27 2021.05.04 23:15 sell 14 0.40 1779.15 0.00 1777.35

28 2021.05.05 03:24 t/p 14 0.40 1777.35 0.00 1777.35 83.13 4305.76

29 2021.05.10 17:45 sell 15 0.40 1839.58 0.00 1833.85

30 2021.05.11 03:39 t/p 15 0.40 1833.85 0.00 1833.85 240.33 4546.09

31 2021.05.19 22:00 buy 16 0.40 1863.37 0.00 1881.95

32 2021.05.20 19:49 t/p 16 0.40 1881.95 0.00 1881.95 681.42 5227.52

33 2021.06.18 08:45 sell 17 0.40 1784.49 0.00 1777.35

34 2021.06.18 15:52 t/p 17 0.40 1777.35 0.00 1777.35 285.60 5513.12

35 2021.07.01 05:00 buy 18 0.40 1771.67 0.00 1788.92

36 2021.07.02 15:39 t/p 18 0.40 1788.92 0.00 1788.92 669.41 6182.52

37 2021.07.06 19:07 buy 19 0.40 1793.99 0.00 1807.68

38 2021.07.07 13:24 t/p 19 0.40 1807.68 0.00 1807.68 527.01 6709.53

39 2021.07.08 18:04 buy 20 0.40 1801.84 0.00 1814.59

40 2021.07.13 15:39 t/p 20 0.40 1814.59 0.00 1814.59 448.22 7157.76

41 2021.07.13 17:21 sell 21 0.40 1811.75 0.00 1808.46

42 2021.07.13 20:18 t/p 21 0.40 1808.46 0.00 1808.46 131.60 7289.36

43 2021.07.14 12:00 buy 22 0.40 1814.39 0.00 1822.31

44 2021.07.14 15:06 t/p 22 0.40 1822.31 0.00 1822.31 316.80 7606.16

45 2021.08.17 17:15 buy 23 0.40 1782.59 0.00 1787.71

46 2021.08.18 04:09 t/p 23 0.40 1787.71 0.00 1787.71 184.21 7790.36

47 2021.08.20 17:39 sell 24 0.40 1781.75 0.00 1777.75

48 2021.08.23 02:18 t/p 24 0.40 1777.75 0.00 1777.75 171.13 7961.50

49 2021.08.26 13:45 buy 25 0.40 1787.14 0.00 1795.27

50 2021.08.26 18:04 t/p 25 0.40 1795.27 0.00 1795.27 325.20 8286.70

51 2021.08.31 15:30 sell 26 0.40 1811.86 0.00 1809.11

52 2021.08.31 16:04 t/p 26 0.40 1809.11 0.00 1809.11 110.00 8396.70

53 2021.10.21 09:45 buy 27 0.40 1786.64 0.00 1797.56

54 2021.10.22 15:22 t/p 27 0.40 1797.56 0.00 1797.56 416.21 8812.90

55 2021.10.27 18:09 sell 28 0.40 1793.56 0.00 1789.11

56 2021.10.28 16:30 close 28 0.40 1808.56 0.00 1789.11 -566.60 8246.30

57 2021.11.03 04:00 sell 29 0.40 1783.06 0.00 1779.26

58 2021.11.03 08:15 t/p 29 0.40 1779.26 0.00 1779.26 152.00 8398.30

59 2021.11.30 17:48 sell 30 0.40 1794.77 0.00 1781.02

60 2021.11.30 18:04 t/p 30 0.40 1781.02 0.00 1781.02 550.00 8948.30

61 2021.12.13 16:49 sell 31 0.40 1785.14 0.00 1782.99

62 2021.12.14 10:24 t/p 31 0.40 1782.99 0.00 1782.99 97.13 9045.43

63 2021.12.15 04:45 sell 32 0.40 1771.98 0.00 1768.80

64 2021.12.15 07:39 t/p 32 0.40 1768.80 0.00 1768.80 127.20 9172.63

65 2021.12.15 16:54 sell 33 0.40 1769.74 0.00 1766.01

66 2021.12.15 17:39 t/p 33 0.40 1766.01 0.00 1766.01 149.20 9321.83

67 2021.12.20 17:01 sell 34 0.40 1793.80 0.00 1789.41

68 2021.12.20 22:09 t/p 34 0.40 1789.41 0.00 1789.41 175.60 9497.43

69 2021.12.21 16:52 buy 35 0.40 1793.70 0.00 1796.75

70 2021.12.22 18:04 t/p 35 0.40 1796.75 0.00 1796.75 101.41 9598.84

71 2022.01.18 18:19 sell 36 0.40 1813.03 0.00 1806.19

72 2022.01.19 16:52 close 36 0.40 1828.03 0.00 1806.19 -588.87 9009.97

73 2022.02.09 11:30 buy 37 0.40 1827.76 0.00 1831.57

74 2022.02.09 15:09 t/p 37 0.40 1831.57 0.00 1831.57 152.40 9162.37

75 2022.02.15 11:19 buy 38 0.40 1856.84 0.00 1866.94
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76 2022.02.16 19:10 t/p 38 0.40 1866.94 0.00 1866.94 383.41 9545.78

77 2022.02.18 17:33 sell 39 0.40 1895.77 0.00 1893.21

78 2022.02.18 17:37 t/p 39 0.40 1893.21 0.00 1893.21 102.40 9648.18

79 2022.03.02 18:16 sell 40 0.40 1921.47 0.00 1907.56

80 2022.03.03 13:34 close 40 0.40 1936.47 0.00 1907.56 -566.60 9081.58

81 2022.03.14 08:45 sell 41 0.40 1975.33 0.00 1973.05

82 2022.03.14 09:54 t/p 41 0.40 1973.05 0.00 1973.05 91.20 9172.78

83 2022.04.22 19:22 sell 42 0.40 1936.79 0.00 1932.93

84 2022.04.22 20:28 t/p 42 0.40 1932.93 0.00 1932.93 154.40 9327.18

85 2022.04.26 16:08 sell 43 0.40 1905.80 0.00 1905.21

86 2022.04.26 16:57 t/p 43 0.40 1905.21 0.00 1905.21 23.60 9350.78

87 2022.06.10 16:01 sell 44 0.40 1839.90 0.00 1834.17

88 2022.06.10 16:18 t/p 44 0.40 1834.17 0.00 1834.17 229.20 9579.98

89 2022.06.24 05:00 sell 45 0.40 1823.76 0.00 1819.89

90 2022.06.24 16:00 t/p 45 0.40 1819.89 0.00 1819.89 154.80 9734.78

91 2022.07.20 16:52 sell 46 0.40 1708.52 0.00 1702.79

92 2022.07.20 19:48 t/p 46 0.40 1702.79 0.00 1702.79 229.20 9963.98

93 2022.08.01 01:30 buy 47 0.40 1764.43 0.00 1772.35

94 2022.08.01 12:57 t/p 47 0.40 1772.35 0.00 1772.35 316.80 10280.78

95 2022.08.02 18:02 sell 48 0.40 1776.93 0.00 1767.92

96 2022.08.02 21:02 t/p 48 0.40 1767.92 0.00 1767.92 360.40 10641.18

97 2022.08.22 14:15 buy 49 0.40 1735.77 0.00 1742.61

98 2022.08.23 11:42 t/p 49 0.40 1742.61 0.00 1742.61 253.01 10894.18

99 2022.09.05 04:45 buy 50 0.40 1711.66 0.00 1722.28

100 2022.09.06 03:46 t/p 50 0.40 1722.28 0.00 1722.28 404.21 11298.39

101 2022.09.30 20:35 buy 51 0.40 1663.04 0.00 1667.29

102 2022.10.03 04:30 t/p 51 0.40 1667.29 0.00 1667.29 149.41 11447.80

103 2022.11.02 21:03 sell 52 0.40 1647.76 0.00 1626.40

104 2022.11.03 10:26 t/p 52 0.40 1626.40 0.00 1626.40 887.80 12335.60

105 2022.11.15 04:45 buy 53 0.40 1771.77 0.00 1782.60

106 2022.11.15 09:47 t/p 53 0.40 1782.60 0.00 1782.60 433.20 12768.80

107 2022.11.21 20:30 buy 54 0.40 1738.29 0.00 1753.47

108 2022.11.21 23:45 buy 55 0.40 1738.40 0.00 1742.33

109 2022.11.22 03:06 t/p 55 0.40 1742.33 0.00 1742.33 136.61 12905.40

110 2022.11.24 02:26 t/p 54 0.40 1753.47 0.00 1753.47 504.24 13409.64

111 2022.11.30 10:00 buy 56 0.40 1755.39 0.00 1761.90

112 2022.11.30 11:36 t/p 56 0.40 1761.90 0.00 1761.90 260.40 13670.04

113 2022.11.30 17:18 buy 57 0.40 1751.80 0.00 1763.12

114 2022.11.30 21:20 t/p 57 0.40 1763.12 0.00 1763.12 452.80 14122.84

115 2022.12.09 17:23 buy 58 0.40 1791.14 0.00 1800.19

116 2022.12.09 18:20 t/p 58 0.40 1800.19 0.00 1800.19 362.00 14484.84

117 2023.01.11 17:38 buy 59 0.40 1870.89 0.00 1874.90

118 2023.01.11 19:16 t/p 59 0.40 1874.90 0.00 1874.90 160.40 14645.24

119 2023.01.12 17:10 sell 60 0.40 1884.68 0.00 1867.96

120 2023.01.12 21:05 close 60 0.40 1899.68 0.00 1867.96 -600.00 14045.24

121 2023.01.20 09:00 buy 61 0.40 1926.82 0.00 1936.63

122 2023.01.20 10:08 t/p 61 0.40 1936.63 0.00 1936.63 392.40 14437.64

123 2023.02.07 16:32 sell 62 0.40 1869.86 0.00 1868.93

124 2023.02.07 16:45 t/p 62 0.40 1868.93 0.00 1868.93 37.20 14474.84

125 2023.02.09 17:00 sell 63 0.40 1879.16 0.00 1868.22

126 2023.02.09 18:03 t/p 63 0.40 1868.22 0.00 1868.22 437.60 14912.44

127 2023.03.01 04:30 buy 64 0.40 1828.98 0.00 1845.21

128 2023.03.02 20:35 sell 65 0.40 1835.87 0.00 1834.89

129 2023.03.02 20:43 t/p 65 0.40 1834.89 0.00 1834.89 39.20 14951.64

130 2023.03.03 10:41 t/p 64 0.40 1845.21 0.00 1845.21 566.83 15518.48

131 2023.04.25 09:30 buy 66 0.40 1995.32 0.00 2008.10

132 2023.04.26 16:27 t/p 66 0.40 2008.10 0.00 2008.10 490.61 16009.08

133 2023.04.26 19:17 buy 67 0.40 1988.95 0.00 1995.07

134 2023.04.27 05:12 t/p 67 0.40 1995.07 0.00 1995.07 183.02 16192.11

135 2023.05.15 17:34 sell 68 0.40 2016.66 0.00 2011.32
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136 2023.05.16 09:04 t/p 68 0.40 2011.32 0.00 2011.32 224.73 16416.84

137 2023.05.26 17:09 sell 69 0.40 1951.20 0.00 1949.72

138 2023.05.26 17:19 t/p 69 0.40 1949.72 0.00 1949.72 59.20 16476.04

139 2023.06.07 17:32 sell 70 0.40 1958.95 0.00 1947.93

140 2023.06.07 18:50 t/p 70 0.40 1947.93 0.00 1947.93 440.80 16916.84

141 2023.07.04 17:45 buy 71 0.40 1928.47 0.00 1932.70

142 2023.07.05 16:17 t/p 71 0.40 1932.70 0.00 1932.70 148.61 17065.45

143 2023.07.13 18:04 sell 72 0.40 1959.61 0.00 1957.54

144 2023.07.13 18:51 t/p 72 0.40 1957.54 0.00 1957.54 82.80 17148.25

145 2023.07.19 18:12 sell 73 0.40 1974.94 0.00 1970.18

146 2023.07.20 17:35 t/p 73 0.40 1970.18 0.00 1970.18 223.80 17372.04

147 2023.07.25 15:30 sell 74 0.40 1958.58 0.00 1953.88

148 2023.07.25 17:00 t/p 74 0.40 1953.88 0.00 1953.88 188.00 17560.04


