1/122/24, 9:57 AM Strategy Tester: PorsajAlBotTest

Strategy Tester Report
PorsajAlBotTest

LiteFinance-ECN.com (Build 1400)

Symbol USDCAD (US Dollar vs Canadian Dollar)
Period 5 Minutes (M5) 2023.06.01 00:00 - 2023.12.28 23:55 (2023.06.01 - 2023.12.29)
Model Every tick (the most precise method based on all available least timeframes)
Bars in test 44159 Ticks modelled 8140493 Modelling quality 90.00%
Mismatched charts errors 0
Initial deposit 10000.00 Spread 20
Total net profit 131.27 Gross profit 355.22 Gross loss -223.96
Profit factor 1.59 Expected payoff 2.22
Absolute drawdown 82.20 Maximal drawdown 86.74 (0.87%) Relative drawdown 0.87% (86.74)
Total trades 59 Short positions (won %) 33 (78.79%) Long positions (won %) 26 (76.92%)
Profit trades (% of total) 46 (77.97%) Loss trades (% of total) 13 (22.03%)
Largest profit trade 55.29 loss trade -36.09
Average profit trade 7.72 loss trade -17.23
Maximum consecutive wins (profit in money) 10 (20.94) consecutive losses (loss in money) 2 (-49.42)
Maximal consecutive profit (count of wins) 119.15 (9) consecutive loss (count of losses) -49.42 (2)
Average consecutive wins 5 consecutive losses 1
Balance | Equiry | Eveny tick {the most precise methad hased on zll available least timeframes 1o generate each nidk] [ 90.00%: -
10096
SN so0s
Tl
9992
F541
Size
| | | i I | 1 | i .
0 3 L3 B 10 13 15 17 20 22 25 7 E i} 32 £ EX ) 42 44 47 43 L¥ 54 57 29
# Time Type Order Size Price S/L T/P Profit Balance
1 2023.06.01 00:55 buy 1 0.01 1.35730 0.00000 0.00000
2 2023.06.01 21:38 buy 2 0.09 1.34481 0.00000 0.00000
3 2023.06.02 04:38 sell 3 0.31 1.34458 0.00000 0.00000
4 2023.06.06 09:52 close 1 0.01 1.34079 0.00000 0.00000 -13.32 9986.68
5 2023.06.06 09:52 close 2 0.09 1.34079 0.00000 0.00000 -36.09 9950.58
6 2023.06.06 09:52 close 3 0.31 1.34099 0.00000 0.00000 50.84 10001.42
7 2023.06.06 12:47 sell 4 0.01 1.34162 0.00000 0.00000
8 2023.06.07 14:35 close 4 0.01 1.33890 0.00000 0.00000 1.01 10002.43
9 2023.06.07 14:35 sell 5 0.01 1.33871 0.00000 0.00000
10 2023.06.08 12:05 close 5 0.01 1.33398 0.00000 0.00000 2.49 10004.93
11 2023.06.09 08:37 sell 6 0.01 1.33665 0.00000 0.00000
12 2023.06.09 15:30 close 6 0.01 1.33397 0.00000 0.00000 1.01 10005.94
13 2023.06.13 10:14 sell 7 0.01 1.33563 0.00000 0.00000
14 2023.06.13 18:05 close 7 0.01 1.32963 0.00000 0.00000 3.51 10009.45
15 2023.06.14 11:54 sell 8 0.01 1.32851 0.00000 0.00000
16 2023.06.15 10:01 sell 9 0.03 1.33452 0.00000 0.00000
17 2023.06.15 17:04 close 8 0.01 1.32707 0.00000 0.00000 0.03 10009.48
18 2023.06.15 17:04 close 9 0.03 1.32707 0.00000 0.00000 13.84 10023.32
19 2023.06.19 10:43 sell 10 0.01 1.31817 0.00000 0.00000
20 2023.06.22 10:51 close 10 0.01 1.31540 0.00000 0.00000 1.02 10024.34
21 2023.06.26 21:10 sell 11 0.01 1.31439 0.00000 0.00000
22 2023.06.28 17:10 sell 12 0.03 1.32602 0.00000 0.00000
23 2023.07.06 12:00 buy 13 0.13 1.32992 0.00000 0.00000
24 2023.07.06 22:15 close 13 0.13 1.33592 0.00000 0.00000 45.39 10069.73
25 2023.07.06 22:15 close 11 0.01 1.33612 0.00000 0.00000 -17.48 10052.25
26 2023.07.06 22:15 close 12 0.03 1.33612 0.00000 0.00000 -26.24 10026.01
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