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Strategy Tester Report

Strategy Tester Report
XMGlobal-MT5 5 (Build 4790)

Settings
Expert: RSI EA v2
Symbol: GBPUSD
Period: M30 (2024.10.01 - 2024.12.31)
Inputs: OpenBUY=true
OpenSELL=true
CloseBySignal=true
InpStopLoss=5000
InpTakeProfit=150
InpTrailingStop=70
InpTrailingStep=20
RSIperiod=16
RsiBuyLevel=40
RsiSellLevel=60
IntLotOrRisk=0
InpVolumeLorOrRisk=1
m_magic=79506350
InpTimeControl=false
InpStartHour=10
InpEndHour=5
InpTradeComment=RSI EA v2
Company: XM Global Limited
Currency: USD
Initial Deposit: 10 000.00
Leverage: 1:500
Results
History Quality: 100%
Bars: 3049 Ticks: 5795061 Symbols: 1
Total Net Profit: 5 347.27 Balance Drawdown Absolute: 1 780.95 Equity Drawdown Absolute: 2 323.96
Gross Profit: 15 948.93 Balance Drawdown Maximal: 3 401.49 (25.85%) Equity Drawdown Maximal: 4 436.70 (33.13%)
Gross Loss: -10 601.66 Balance Drawdown Relative: 25.85% (3 401.49) Equity Drawdown Relative: 33.13% (4 436.70)
Profit Factor: 1.50 Expected Payoff: 82.27 Margin Level: 2880.86%
Recovery Factor: 1.21 Sharpe Ratio: 1.92 Z-Score: -2.70 (99.31%)
AHPR: 1.0080 (0.80%) LR Correlation: 0.82 OnTester result: V]
GHPR: 1.0066 (0.66%) LR Standard Error: 1 075.89
Total Trades: 65 Short Trades (won %): 32 (71.88%) Long Trades (won %): 33 (66.67%)
Total Deals: 130 Profit Trades (% of total): 45 (69.23%) Loss Trades (% of total): 20 (30.77%)
Largest profit trade: 1 500.00 Largest loss trade: -2460.94
Average profit trade: 354.42 Average loss trade: -530.08
Maximum consecutive wins ($): 11 (3 399.69) Maximum consecutive losses ($): 4 (-3 401.49)
Maximal consecutive profit (count): 4 081.21 (5) Maximal consecutive loss (count): -3 401.49 (4)
Average consecutive wins: 5 Average consecutive losses: 2
Balance
15216
13744
12273
10801
9329
0 3 6 8 11 14 16 19 22 24 27 30 32 35 38 41 43 46 49 51 54 57 59 62 65 7858
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s/L T/P
0.83226 1.34726
1.81455 1.29955
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0.80475 1.31975
1.80701 1.29201
0.80549 1.32049
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0.80241 1.31741
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0.80314 1.31814
1.80078 1.28578
0.79793 1.31293
1.79924 1.28424
0.79681 1.31181
1.79510 1.28010
0.79631 131131
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0.79618 1.31118
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0.76601 1.28101
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filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

RSI EA v2

RST EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RST EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

tp 1.25651

RSI EA v2

RSI EA v2

tp 1.24945
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2024.12.20
08:37:35

2024.12.20
15:30:05

2024.12.20
15:30:05

2024.12.23
13:00:34

2024.12.23
13:00:34

2024.12.24
17:10:38

2024.12.24
17:10:38

2024.12.24
19:05:17

2024.12.24
19:05:17

2024.12.27
17:17:18

2024.12.27
17:17:18

2024.12.30
16:05:38

2024.12.30
16:05:38

2024.12.30
23:59:59

Time
2024.10.01
00:00:00

2024.10.01
17:05:15

2024.10.04
10:00:39

2024.10.04
10:00:39

2024.10.04
17:03:40

2024.10.04
17:03:40

2024.10.10
11:00:20

2024.10.10
11:00:20

2024.10.10
17:49:37

2024.10.10
17:49:37

2024.10.11
11:05:32

2024.10.11
11:05:32

2024.10.14
02:00:28

2024.10.14
02:00:28

2024.10.15
03:00:19

2024.10.15
03:00:19

2024.10.15
08:51:38

2024.10.15
08:51:38

2024.10.15
11:02:27

2024.10.15
11:02:27

2024.10.16
13:17:03

2024.10.16
13:17:03

118

119

120

121

122

124

125

127

128

129

130

131

Deal

10

11

12

13

14

15

16

17

18

19

20

21

22

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

Symbol

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

Type

balance

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

Direction

1/1

1/1

1/1

1/1

1/1

1/1

1/1

1/1

1/1

1/1

1/1

1/1

Volume

Strategy Tester Report
0.00000 0.74968 1.26468
0.00000
0.00000 1.75300 1.23800
0.00000
0.00000 0.75490 1.26990
0.00000
0.00000 1.75559 1.24059
0.00000
0.00000 0.75268 1.26768
0.00000
0.00000 1.75591 1.24091
0.00000
0.00000 0.75589 1.27089
0.00000
Deals
Price Order Commission
0.00
1.33226 2 0.00
1.31455 3 0.00
1.31455 4 0.00
1.31077 5 0.00
1.31077 6 0.00
1.30815 7 0.00
1.30815 8 0.00
1.30475 9 0.00
1.30475 10 0.00
1.30701 11 0.00
1.30701 12 0.00
1.30549 13 0.00
1.30549 14 0.00
1.30657 15 0.00
1.30657 16 0.00
1.30462 17 0.00
1.30462 18 0.00
1.30704 19 0.00
1.30704 20 0.00
1.30241 21 0.00
1.30241 22 0.00
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Swap

2024.12.20 08:37:35

2024.12.20 15:30:05

2024.12.20 15:30:05

2024.12.23 13:00:34

2024.12.23 13:00:34

2024.12.24 17:10:38

2024.12.24 17:10:38

2024.12.24 19:05:17

2024.12.24 19:05:17

2024.12.27 17:17:18

2024.12.27 17:17:18

2024.12.30 16:05:38

2024.12.30 16:05:38

2024.12.30 23:59:59

Profit

0.00 10 000.00

0.00 0.00
-9.95 -1771.00
0.00 0.00
0.00 378.00
0.00 0.00
-11.94 -262.00
0.00 0.00
0.00 340.00
0.00 0.00
-1.99 226.00
0.00 0.00
-4.79 152.00
0.00 0.00
-1.99 108.00
0.00 0.00
0.00 195.00
0.00 0.00
0.00 242.00
0.00 0.00
-4.79 463.00
0.00 0.00

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

filled

Balance

10 000.00

10 000.00

8 219.05

8219.05

8 597.05

8597.05

8323.11

8323.11

8663.11

8 663.11

8887.12

8 887.12

9034.33

9034.33

9 140.34

9 140.34

9335.34

9335.34

9577.34

9577.34

10 035.55

10 035.55

RST EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

end of test

Comment

RSI EA v2

RSI EA v2

RSI EA v2

RST EA v2

RSI EA v2

RST EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2
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2024.10.17
14:33:33

2024.10.17
14:33:33

2024.10.21
10:20:04

2024.10.21
10:20:04

2024.10.22
09:30:36

2024.10.22
09:30:36

2024.10.22
13:10:17

2024.10.22
13:10:17

2024.10.23
09:00:16

2024.10.23
09:00:16

2024.10.23
11:01:28

2024.10.23
11:01:28

2024.10.24
11:30:38

2024.10.24
11:30:38

2024.10.25
23:06:34

2024.10.25
23:06:34

2024.10.28
10:00:19

2024.10.28
10:00:19

2024.10.29
06:06:40

2024.10.29
06:06:40

2024.10.29
10:30:38

2024.10.29
10:30:38

2024.10.30
15:08:40

2024.10.30
15:08:40

2024.10.30
16:33:58

2024.10.30
16:33:58

2024.10.30
23:00:59

2024.10.30
23:00:59

2024.10.31
10:12:59

2024.10.31
10:12:59

2024.10.31
21:45:38

2024.10.31
21:45:38

2024.11.01
18:21:36

2024.11.01
18:21:36

2024.11.04
19:15:35

2024.11.04
19:15:35

2024.11.05
10:02:39

2024.11.05
10:02:39

2024.11.06
03:15:40

23

24

25

26

27

28

29

30

31

32

33

34

35

36

37

38

39

40

41

42

43

44

45

46

47

48

49

50

51

52

53

54

55

56

57

58

59

60

61

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

out

1.30089

1.30089

1.30314

1.30314

1.30078

1.30078

1.29793

1.29793

1.29924

1.29924

1.29681

1.29681

1.29510

1.29510

1.29631

1.29631

1.29689

1.29689

1.29618

1.29618

1.29790

1.29790

1.29711

1.29711

1.30209

1.30209

1.29651

1.29651

1.29840

1.29840

1.28920

1.28920

1.29467

1.29467

1.29435

1.29435

1.29737

1.29737

1.29737

Strategy Tester Report

23 0.00
24 0.00
25 0.00
26 0.00
27 0.00
28 0.00
29 0.00
30 0.00
31 0.00
32 0.00
33 0.00
34 0.00
35 0.00
36 0.00
37 0.00
38 0.00
39 0.00
40 0.00
41 0.00
42 0.00
43 0.00
44 0.00
45 0.00
46 0.00
47 0.00
48 0.00
49 0.00
50 0.00
51 0.00
52 0.00
53 0.00
54 0.00
55 0.00
56 0.00
57 0.00
58 0.00
59 0.00
60 0.00
61 0.00
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-5.97

0.00

-9.58

-1.99

0.00

0.00

-1.99

0.00

0.00

-5.97

0.00

-4.79

-1.99

0.00

-4.79

0.00

-4.79

0.00

0.00

0.00

0.00

-5.97

0.00

0.00

0.00

-1.99

0.00

-4.79

0.00

-1.99

0.00

-4.79

-152.00

0.00

-225.00

-236.00

0.00

285.00

0.00

131.00

0.00

243.00

0.00

-171.00

0.00

-121.00

58.00

0.00

71.00

0.00

172.00

0.00

79.00

0.00

498.00

0.00

558.00

0.00

189.00

0.00

920.00

0.00

547.00

0.00

32.00

0.00

302.00

0.00

0.00

9 877.58

9 877.58

9 643.00

9 643.00

9 405.01

9405.01

9690.01

9690.01

9 819.02

9 819.02

10 062.02

10 062.02

9 885.05

9 885.05

9759.26

9 759.26

9 815.27

9 815.27

9881.48

9881.48

10 053.48

10 053.48

10 127.69

10 127.69

10 625.69

10 625.69

11 183.69

11 183.69

11 366.72

11 366.72

12 286.72

12 286.72

12 831.73

12 831.73

12 858.94

12 858.94

13 158.95

13 158.95

13 154.16

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RST EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2
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2024.11.06
03:15:40

2024.11.07
06:05:38

2024.11.07
06:05:38

2024.11.08
10:30:22

2024.11.08
10:30:22

2024.11.14
18:32:15

2024.11.14
18:32:15

2024.11.14
23:02:37

2024.11.14
23:02:37

2024.11.19
00:11:00

2024.11.19
00:11:00

2024.11.19
12:23:40

2024.11.19
12:23:40

2024.11.20
02:50:03

2024.11.20
02:50:03

2024.11.20
13:35:27

2024.11.20
13:35:27

2024.11.25
07:45:30

2024.11.25
07:45:30

2024.11.26
03:34:16

2024.11.26
03:34:16

2024.11.26
13:19:34

2024.11.26
13:19:34

2024.11.26
19:30:26

2024.11.26
19:30:26

2024.11.27
11:08:40

2024.11.27
11:08:40

2024.12.02
04:30:27

2024.12.02
04:30:27

2024.12.03
11:34:35

2024.12.03
11:34:35

2024.12.06
19:35:28

2024.12.06
19:35:28

2024.12.09
10:34:05

2024.12.09
10:34:05

2024.12.10
17:33:39

2024.12.10
17:33:39

2024.12.11
02:01:37

2024.12.11
02:01:37

62

63

64

65

66

67

68

69

70

71

72

73

74

75

76

77

78

79

80

81

82

83

84

85

86

87

88

89

90

91

92

93

94

95

96

97

98

99

100

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

1.29737

1.29176

1.29176

1.29540

1.29540

1.27091

1.27091

1.26616

1.26616

1.26681

1.26681

1.26431

1.26431

1.26888

1.26888

1.26601

1.26601

1.25889

1.25889

1.25342

1.25342

1.25783

1.25783

1.25376

1.25376

1.25921

1.25921

1.26881

1.26881

1.26767

1.26767

1.27344

1.27344

1.27550

1.27550

1.27314

1.27314

1.27763

1.27763

Strategy Tester Report
62 0.00
63 0.00
64 0.00
65 0.00
66 0.00
67 0.00
68 0.00
69 0.00
70 0.00
71 0.00
72 0.00
73 0.00
74 0.00
75 0.00
76 0.00
77 0.00
78 0.00
79 0.00
80 0.00
81 0.00
82 0.00
83 0.00
84 0.00
85 0.00
86 0.00
87 0.00
88 0.00
89 0.00
90 0.00
91 0.00
92 0.00
93 0.00
94 0.00
95 0.00
9% 0.00
97 0.00
98 0.00
99 0.00

100 0.00
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0.00

-5.97

0.00

-4.79

0.00

-11.94

0.00

0.00

-5.97

0.00

0.00

-1.99

0.00

-9.95

0.00

-4.79

0.00

0.00

0.00

-1.99

0.00

-23.95

-1.99

0.00

-23.95

-1.99

0.00

-4.79

-1.99

0.00

0.00

-561.00

0.00

-364.00

0.00

-2 449.00

0.00

475.00

0.00

65.00

0.00

250.00

0.00

457.00

0.00

287.00

-712.00

0.00

547.00

441.00

0.00

407.00

545.00

0.00

-960.00

-114.00

0.00

-577.00

206.00

0.00

236.00

449.00

0.00

13 154.16

12 587.19

12 587.19

12 218.40

12 218.40

9 757.46

9 757.46

10 232.46

10 232.46

10 291.49

10 291.49

10 541.49

10 541.49

10 996.50

10 996.50

11 283.50

11 283.50

10 561.55

10 561.55

11 103.76

11 103.76

11 544.76

11 544.76

11 951.76

11 951.76

12 494.77

12 494.77

11 510.82

11 510.82

11 394.83

11 394.83

10 793.88

10 793.88

10 997.89

10 997.89

11 229.10

11 229.10

11 676.11

11 676.11

RST EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RST EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RST EA v2

RSI EA v2
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2024.12.11
09:30:37

2024.12.11
09:30:37

2024.12.12
09:42:03

2024.12.12
09:42:03

2024.12.12
13:05:28

2024.12.12
13:05:28

2024.12.16
11:30:05

2024.12.16
11:30:05

2024.12.18
10:46:37

2024.12.18
10:46:37

2024.12.18
13:00:39

2024.12.18
13:00:39

2024.12.18
22:18:40

2024.12.19
08:20:35

2024.12.19
12:35:41

2024.12.19
12:35:41

2024.12.20
02:10:36

2024.12.20
08:37:35

2024.12.20
15:30:05

2024.12.20
15:30:05

2024.12.23
13:00:34

2024.12.23
13:00:34

2024.12.24
17:10:38

2024.12.24
17:10:38

2024.12.24
19:05:17

2024.12.24
19:05:17

2024.12.27
17:17:18

2024.12.27
17:17:18

2024.12.30
16:05:38

2024.12.30
16:05:38

2024.12.30
23:59:59
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101

102

103

104

105

106

107

108

109

110

111

112

113

114

115

116

117

118

119

120

121

122

123

124

125

126

127

128

129

130

131

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

GBPUSD

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

sell

buy

buy

sell

1.27539

1.27539

1.27745

1.27745

1.27461

1.27461

1.26443

1.26443

1.26909

1.26909

1.27151

1.27151

1.25651

1.25933

1.26445

1.26445

1.24945

1.24968

1.25300

1.25300

1.25490

1.25490

1.25559

1.25559

1.25268

1.25268

1.25591

1.25591

1.25589

1.25589

1.25495

Strategy Tester Report
101 0.00
102 0.00
103 0.00
104 0.00
105 0.00
106 0.00
107 0.00
108 0.00
109 0.00
110 0.00
111 0.00
112 0.00
113 0.00
114 0.00
115 0.00
116 0.00
117 0.00
118 0.00
119 0.00
120 0.00
121 0.00
122 0.00
123 0.00
124 0.00
125 0.00
126 0.00
127 0.00
128 0.00
129 0.00
130 0.00
131 0.00

0.00

0.00

0.00

-5.97

0.00

0.00

-3.98

-9.58

0.00

0.00

0.00

0.00

0.00

-4.79

0.00

0.00

-4.79

0.00

-1.99

0.00

0.00

-9.95

0.00

-4.79

0.00

0.00

-248.73

224.00

0.00

206.00

284.00

0.00

-1 018.00

0.00

-466.00

0.00

242.00

0.00

1500.00

0.00

512.00

0.00

1500.00

0.00

332.00

0.00

-190.00

0.00

69.00

0.00

291.00

0.00

323.00

0.00

2.00

0.00

-94.00

5 596.00

11 900.11

11900.11

12 100.14

12 100.14

12 384.14

12 384.14

11 362.16

11 362.16

10 886.58

10 886.58

11 128.58

11 128.58

12 628.58

12 628.58

13 140.58

13 140.58

14 635.79

14 635.79

14 967.79

14 967.79

14 773.00

14 773.00

14 840.01

14 840.01

15 131.01

15131.01

15 444,06

15 444.06

15 441.27

15 441.27

15 347.27

15 347.27

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RST EA v2

tp 1.25651

RSI EA v2

RSI EA v2

tp 1.24945

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

RSI EA v2

end of test
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