2011 Performance Results

Trade Range-22 Settings
TT-HedgeHunter

Forex.com-Live 7 (Build 402)

Symbol AUDCADFXF (Australian Dollar vs Canadian Dollar)
Period 4 Hours (H4) 2011.01.02 22:00 - 2011.12.30 20:00 (2011.01.01 - 2012.01.01)
Model Every tick (the most predse method based on all available least timeframes)
Parameters TradeDirection =3 - TradeRange =22 - LCF = 6000 - PipSpread =5
Bars in test 2612 Ticks modelled 6738708 Modelling quality 58.77%
Mismatched 13
charts errors
Initial
deposit 10000.00
;?gg't"ﬂ 5413.26 Gross profit 10177.12 Gross loss -4763.86
Profit factor 2.14 Expected payoff 3.25
Absolute 1648.75 Maximal drawdown 1676.22 (16.72%) Relative drawdown 16.72% (1676.22)
drawdown
Total trades 1666 Short positions (won %) 794 (73.30%) Long positions (won 9t} 872 (75.69%)
Profit trades (% of total) 1242 (74.55%) Loss trades (% of total) 424 (25.45%)
Largest profit trade 436,36 loss trade -110.67
Average profit trade 8.19 loss trade -11.24
Maximum consecutive wins (profit in money) 29 (76.16) consecutive losses (loss in money) 4 (-350.78)
Maximal consecutive profit (count of wins) 445.05 (4) consecutive loss (count of losses) -350.78 (4)
Average consecutive wins 5 consecutive losses 2
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