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Strategy Tester Report
XMGlobal-MT5 5 (Build 4790)

Settings
Expert: Ichimoku-Chikou-Cross
Symbol: GOLD
Period: M15 (2024.12.01 - 2024.12.31)
Inputs: Tenkan=30
Kijun=75
Senkou=102
Lots=0.5
MM=false
ATR_Period=20
ATR_Multiplier=1.0
Risk=2.0
FixedBalance=0.0
MoneyRisk=0.0
UseMoneyInsteadOfPercentage=false
UseEquityInsteadOfBalance=false
LotDigits=2
OrderComment=Ichimoku-Chikou-Cross
Slippage=100
Company: XM Global Limited
Currency: USD
Initial Deposit: 10 000.00
Leverage: 1:500
Results
History Quality: 100%
Bars: 1797 Ticks: 3665212 Symbols: 1
Total Net Profit: 1676.88 Balance Drawdown Absolute: 3 336.27 Equity Drawdown Absolute: 3 406.27
Gross Profit: 6 938.39 Balance Drawdown Maximal: 3 336.27 (33.36%) Equity Drawdown Maximal: 3 863.27 (36.94%)
Gross Loss: -5261.51 Balance Drawdown Relative: 33.36% (3 336.27) Equity Drawdown Relative: 36.94% (3 863.27)
Profit Factor: 1.32 Expected Payoff: 40.90 Margin Level: 2490.64%
Recovery Factor: 0.43 Sharpe Ratio: 1.62 Z-Score: -0.24 (18.97%)
AHPR: 1.0056 (0.56%) LR Correlation: 0.66 OnTester result: V]
GHPR: 1.0038 (0.38%) LR Standard Error: 1252.11
Total Trades: 41 Short Trades (won %): 24 (37.50%) Long Trades (won %): 17 (11.76%)
Total Deals: 82 Profit Trades (% of total): 11 (26.83%) Loss Trades (% of total): 30 (73.17%)
Largest profit trade: 2414.82 Largest loss trade: -614.50
Average profit trade: 630.76 Average loss trade: -175.38
Maximum consecutive wins ($): 3 (2755.43) Maximum consecutive losses ($): 11 (-1 891.21)
Maximal consecutive profit (count): 2755.43 (3) Maximal consecutive loss (count): -1891.21 (11)
Average consecutive wins: 1 Average consecutive losses: 4
Balance
12481
11257
10034
8810
7587
0D 2 4 5 7 9 10 12 14 15 17 19 20 22 24 26 27 29 31 32 34 36 37 39 41 6363
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Open Time Order Symbol Type Volume Price S/L T/P Time State Comment
2004.02.02 2 GOLD buy 0.5/05 0.00 2024.12.02 02:00:00 fileg ~ chimoku-Chikow
2032‘;15;85 3 GOLD sell 0.5/0.5 0.00 2024.12.02 02:15:00 filled
R 4 GOLD sell 0.5/05 0.00 2024.12.02 02:45:00 fileg  Ichimoku-Chikou-
205?{;5;8(2) 5 GOLD buy 0.5/0.5 0.00 2024.12.02 21:30:00 filled
o 6 GOLD sell 0.5/05 0.00 2024.12.03 14:30:00 fileg ~ Tchimoku-Chikow-
20%;‘;15;83 7 GOLD buy 05/0.5 0.00 2024.12.03 15:15:00 filled
feaitv 8 GOLD sell 0.5/05 0.00 2024.12.03 17:30:00 fileg  Ichimoku-Chikow-
203?;&?583 9 GOLD buy 0.5/0.5 0.00 2024.12.03 17:45:00 filled
208120 10 GOLD buy 0.5/05 0.00 2024.12.03 18:45:00 fileg ~ chimoku-Chkow
20221‘;;5;83 11 GOLD sell 0.5/0.5 0.00 2024.12.03 21:30:00 filled
AT 12 GOLD buy 0.5/05 0.00 2024.12.04 05:45:00 fileg ~ Ichimoku-Chikou-
2033;3;83 13 GOLD sell 05/0.5 0.00 2024.12.04 09:45:00 filled
2091208 14 GOLD sell 0.5/05 0.00 2024.12.04 10:30:00 fileg  Ichimoku-Chikow
2035‘;1?;83 15 GOLD buy 0.5/0.5 0.00 2024.12.04 10:45:00 filled
2024.12.04 16 GoLD buy 0.5/0.5 0.00 2024.12.04 13:15:00 fileg ~ Tchimoku-ChikoL
20%2;';(2;5% 17 GOLD sell 05/05 0.00 2024.12.04 14:30:00 filled
20 18 GOLD sell 0.5/05 0.00 2024.12.04 15:00:00 fileg ~ chimoku-Chikow
20%;{;5;88 19 GOLD buy 0.5/0.5 0.00 2024.12.04 15:30:00 filled
2024.12.04 20 GOLD buy 05/05 0.00 2024.12.04 15:30:00 fileg ~ chimoku-ChikoL
203;‘;5;83 21 GOLD sell 05/05 0.00 2024.12.04 15:45:00 filled
2 ei0m00 2 GOLD buy 0.5/05 0.00 2024.12.04 16:00:00 fileg  Ichimoku-Chikou-
203;{35;88 23 GOLD sell 0.5/0.5 0.00 2024.12.05 03:00:00 filled
2004.12.05 24 GoLD buy 0.5/0.5 0.00 2024.12.05 03:15:00 fileg ~ chimoku-Chikow-
203;;12;83 25 GOLD sell 05/05 0.00 2024.12.05 03:45:00 filled
20841205 2% GoLD buy 0.5/0.5 0.00 2024.12.05 05:15:00 fileg  Ichimoku-Chikow-
203;1:. iﬁ;gg 2 GOLD sell 05/0.5 0.00 2024.12.05 11:15:00 filled
20120 28 GOLD buy 0.5/05 0.00 2024.12.05 12:45:00 fileg ~ chimoku-Chkow
203;‘;35;83 29 GOLD sell 0.5/0.5 0.00 2024.12.05 13:00:00 filled
s 30 GOLD buy 0.5/05 0.00 2024.12.05 14:45:00 fileg ~ lchimoku-Chikou-
2032;;5;83 31 GOLD sell 05/0.5 0.00 2024.12.05 15:30:00 filled
oo 32 GOLD sell 0.5/05 0.00 2024.12.05 17:00:00 fileg ~ chimoku-Chikow
203;‘;{?;83 33 GOLD buy 0.5/0.5 0.00 2024.12.06 13:15:00 filled
2024.12.00 34 GOLD sell 0.5/05 0.00 2024.12.06 13:45:00 fileg ~ Tchimoku-Chikow
2°fi;i§;8§ 35 GOLD buy 05/0.5 0.00 2024.12.06 14:15:00 filled
O 36 GOLD sell 0.5/05 0.00 2024.12.06 16:45:00 fileg  Ichimoku-Chikow
203;‘;3?,;83 37 GOLD buy 0.5/0.5 0.00 2024.12.06 17:00:00 filled
2004.12.09 38 GOLD sell 0.5/05 0.00 2024.12.09 02:30:00 fileg ~ Tchimoku-ChikoL
203;‘;{?;83 39 GOLD buy 05/0.5 0.00 2024.12.09 03:15:00 filled
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2024.12.09 40 GOLD buy 0.5/05 0.00 2024.12.09 09:30:00 fileg ~ chimoku-Chikow-
zoff;iﬁgég 41 GOLD sell 0.5/0.5 0.00 2024.12.10 11:45:00 filled
i 42 GOLD buy 0.5/05 0.00 2024.12.10 13:15:00 fileg  Ichimoku-Chikow-
203;’;%5538 43 GOLD sell 05/0.5 0.00 2024.12.10 13:30:00 filled
203;‘;{5;38 44 GOLD buy 05/05 0.00 2024.12.10 13:45:00 filled IChim°k“'Ch(‘:':gg;
Zofg‘;éégéﬁ 45 GOLD sell 0.5/0.5 0.00 2024.12.12 13:00:00 filled
20040212 46 GOLD sell 0.5/05 0.00 2024.12.12 17:45:00 fileg  lchimoku-Chikou-
2033;;3;38 47 GOLD buy 05/0.5 0.00 2024.12.16 12:30:00 filled
20128 48 GOLD sell 0.5/05 0.00 2024.12.16 12:45:00 fileg  Ichimoku-Chikow
2°f§;3§;é3 49 GOLD buy 05/05 0.00 2024.12.16 13:00:00 filled
30,00 50 GoLD sell 05/05 0.00 2024.12.16 14:30:00 fileg ~ Tehimoku-ChikoL
2°f§;i§;é§ 51 GOLD buy 0.5/0.5 0.00 2024.12.16 15:15:00 filled
zof;{ééﬁég 52 GOLD sell 05/0.5 0.00 2024.12.16 17:00:00 filled khim"k”'cr‘gﬁggé
Zofé‘;{ﬁgég 53 GOLD buy 0.5/0.5 0.00 2024.12.16 17:15:00 filled
20041216 54 GOLD sell 0.5/05 0.00 2024.12.16 22:15:00 fileg ~ chimoku-ChikoL
2°§§;i§;é§ 55 GOLD buy 05/0.5 0.00 2024.12.16 23:45:00 filled
e 56 GOLD sell 0.5/05 0.00 2024.12.17 05:15:00 fileg  Ichimoku-Chikou-
Zoég‘;iﬁgéé 57 GOLD buy 0.5/0.5 0.00 2024.12.17 05:45:00 filled
2 o000 58 GOLD sell 0.5/05 0.00 2024.12.17 06:00:00 fileg ~ chimoku-Chikow-
2032;1_3,;53 59 GOLD buy 05/0.5 0.00 2024.12.18 04:15:00 filled
A aon 60 GOLD sell 0.5/05 0.00 2024.12.18 04:45:00 fileg ~ Ichimoku-Chikou-
2°§2;§§;3§ 61 GOLD buy 0.5/0.5 0.00 2024.12.18 06:45:00 filled
T 62 GOLD sell 0.5/05 0.00 2024.12.18 10:15:00 fileg  chimoku-Chikow
2035‘;;5;53 63 GOLD buy 0.5/0.5 0.00 2024.12.18 10:30:00 filled
O 64 GOLD sell 0.5/05 0.00 2024.12.18 16:15:00 fileg ~ Ichimoku-Chikou-
203;’;;?,;33 65 GOLD buy 0.5/0.5 0.00 2024.12.19 18:30:00 filled
200100 66 GOLD sell 0.5/05 0.00 2024.12.19 19:00:00 fileg ~ Ichimoku-Chikow
ZOfS;iﬁgéS 67 GOLD buy 0.5/0.5 0.00 2024.12.19 19:15:00 filled
o000 68 GOLD sell 0.5/05 0.00 2024.12.19 22:00:00 fileg ~ Tehimoku-ChkoL
2033;{?;58 69 GOLD buy 0.5/0.5 0.00 2024.12.20 10:45:00 filled
zof;:'g;gg 70 GOLD buy 0.5/05 0.00 2024.12.20 17:15:00 filled khim"k“'c"gﬁggé
Zofg‘;éf,;éﬁ 71 GOLD sell 0.5/0.5 0.00 2024.12.23 13:00:00 filled
204.12.2¢ 72 GoLD buy 0.5/0.5 0.00 2024.12.26 08:15:00 fileg ~ chimoku-Chikow
Zoff;éégéé 73 GOLD sell 05/05 0.00 2024.12.27 11:00:00 filled
im0 74 GOLD buy 0.5/05 0.00 2024.12.27 11:30:00 fileg  Ichimoku-Chikow
203{33;53 75 GOLD sell 0.5/0.5 0.00 2024.12.27 12:00:00 filled
20041227 76 GOLD buy 0.5/05 0.00 2024.12.27 12:30:00 fileg ~ chimoku-Chikow
zofé‘;iﬁgéé 77 GOLD sell 0.5/0.5 0.00 2024.12.27 12:45:00 filled
Repivt 78 GOLD sell 0.5/05 0.00 2024.12.27 16:30:00 fileg  Ichimoku-Chikow-
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Strategy Tester Report
0.00
0.00
0.00
0.00
0.00
Deals
Price Order Commission
0.00
2646.12 2 0.00
2644.59 3 0.00
2632.71 4 0.00
2638.61 5 0.00
2638.62 6 0.00
2643.39 7 0.00
2639.00 8 0.00
2638.33 9 0.00
2647.24 10 0.00
2640.89 11 0.00
2645.51 12 0.00
2640.89 13 0.00
2638.68 14 0.00
2640.55 15 0.00
2645.34 16 0.00
2643.19 17 0.00
2636.75 18 0.00
2645.35 19 0.00
2645.35 20 0.00
2644.73 21 0.00
2648.66 22 0.00
2648.28 23 0.00
2650.30 24 0.00
2647.66 25 0.00
2648.19 26 0.00
2643.14 27 0.00
2650.01 28 0.00
2648.64 29 0.00
2651.03 30 0.00
2646.87 31 0.00
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