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BouipguTe B cricTemy, YTOObI HaNMCaTb CBOO COBCTBEHHYIO CTaTbIO

99 % backtest aBTomaTn3auma backtest auratenu backtestingn backtesting backup Builder KOMaHAHaA CTPOKA config 6aHKM AaHHbIX

bYHKLMM 3KCNOPTa AaHHbIX MHAVMKATOPbI reHepauun haiinos 3arpyska MC metatrader Metatrader 4 Metatrader 5 mt4 mt5 Multick
HeT Toprosav HeT Toprosbix MTOPTOB MOPTATMBHbIE LWArn nocse ycraHoBky Quant Data manager coxpaHuTb StrategyQuant StrategyQuant X strategy Quan
Tradestation TS nonssosarens Be6-cepBep windows

JokymeHTauma > > QuantDataManager > > npakTnyeckoe pykoBOACTBO...

TecTupynTe cTpateruto B MetaTrader 4 ¢ TMKOBOW TOYHOCTbIO

ABTop: admin 12 nekabps 2018 roaa OueHka:
Hosbii Strategy Quant X Data Manager, a Takxxe QuantDataManager Ternepb No3BOJISIOT 3KCMOPTMPOBATL CreLmnasbHble Gansbl FXT & HST ana MetaTrader 4, KoTopble NO3E
NPOTECTMPOBATL B3LM CTPATErnn B MT4 C M3KCMMaTbHO BO3MOXHbIM Ka4eCTBOM MOAEIMPOBAHMS.

Jlns 3TOro oH 3KCNOPTUPYET TUKOBbIe AaHHble 13 StrategyQuant 1 MCNonb3yeT nx B TecTepe cTpaternn MT4.

LUar 1: 3kcnopT AaHHbIX FXT & HST B MetaTrader4

MepenavTe B AMcneTyYep AaHHbIX, BbibepuTe HEKOTOPbIE TMKOBbIE AdHHbIE M HAXMITE KHOMKY IKCNopT B MT4 (FXT & HST) Ha NaHe I MHCTPYMEHTOB.

Mbl ncnonbayem cookie-channbl, 4To6bl caenaTb Hall canT MakcumarnbHo yaobHbIM Ans Bac. "lMpogomkas UCnonb3oBaTh AaHHbIV CaiiT, Bbl NOATBEPXAAETE, YTO Bac 310 yCTpamnBaer.”
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Data are imported historical data into the program. Data manager allows you to import history from files, or to download it directly from online sources. Every data is linked with instrument ti
contains the definition of the imported symbol.

Filter items

All data sources ~ | All data types w
Symbol Name Instrument Specification Timeframe Timezons Date from Date fo Total Days Total Records Source

TEST_GBPUSD TEST_GBPUSD TICK 200813 2010.10.11 1008 26288923 File

TEST_GBPUSD_M1 TEST_GBPUSD_M1 M1 200812 2010.10.11 1014 980355 File

TEST_EURUSD_H1 TEST_EURUSD_H1 H1 1999111 20156.15 5706 96540 File
EURUSD EURUSD TICK 2017221 2018221 366 22355715 Dukascopy
AUDUSD AUDUSD M1 201611 201815 738 954960 Dukascopy
GBPUSD GBPUSD M1 201611 201815 738 954960 Dukascopy
NZDUSD NZDUSD M1 2017222 201815 318 457920 Dukascopy
EURUSDm1 EURUSD M1 (UTC) 200355 201834 5418 7801920 Dukascopy
EURUSDtick EURUSD TICK (UTC) 200355 201837 5421 283483643 Dukascopy

TEST_USDJPY_M1 TEST_USDJPY_M1 H1 (UTC) 20156.10 20156.24 15 14801 File
EURUSD_fick EURUSD TICK (UTC) 2017.1.1 2017.12.29 362 21704042 Dukascopy

1l To se milibi 27 tis.

310 OTKPOET HOBOE ANa/1IoroBoe OKHO, B KOTOPOM HeobxoaMo YyKa3aTb AONOJIHNTEIbHbIE CBEAEHNA.

Mpex[e BCero, Bbl 40/IXKHbI YKa3aTb A1ana3oH A3T 418 3KCMopTa.

Ecnn Bbl lenaeTe 3TO B NEPBbIN Pa3, Bbl TakXe [0/IKHbI YKa3aTb NyTb K Ballen ycTaHoBke MetaTrader4. SQ X HyX1aeTcs B HEM, YTOObI OH CO3/1aBas Bai/ibl B COOTBETCTBYIOL

nankax.

MocneaHee, YTo HYXKHO C1e1aTb-3TO BbIOPATL NPaBW/IbHbLIN CUMBOT MT4 11 €ro HACTPOMKY B HUXKHEN MOJIOBKHE [1MaSI0r0BOro OKHa.
C1MBOJT 06bIYHO PACMO3HAETCA aBTOMATUYECKM, HO €C/IM Bbl UCMOJIb3YEeTe KaKOW-TO 3K30TMYeCKnin cimBosl Dopekc, BaM MOXET NoTpeb0oBaThCa BbIOPaTb CMMBOJI CAMOCTOAT
[1aXe, BO3MOXHO, 3KCMOPTMPOBATh hakTUUeckre HaCTPorKK Bawero MetaTrader. 310 ob6bacHAeTcA 6osblue B pasaese YCTpaHeH e HemoaAok.

Mbl ucnonbayem cookie-channbl, 4To6bl caenaTb Hall canT MakcumarnbHo yaobHbIM Ans Bac. "lMpogomkas UCnonb3oBaTh AaHHbIV CaiiT, Bbl NOATBEPXAAETE, YTO Bac 310 ycTpamnsaer.”

Jarlley (Portugal)
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Choose data range to export

From 201711 =] Since last date Last & months Last year

To 201712.29 =] Last 5 years Last 10 years All time

Please note that MT4 has file-size limit of maximum 4GB, it won't be able f
data files

rocess bigger

Qutput folder

MT4 Instaliation C:\Program Files (x86)\FXCM MetaTrader 4 Select
MT4 Data Folder C\Users\maros\AppData\RoamingiMetaCuotes\Terminal\BB 190E(C

Server name FXCM-AUDDemo0d1 ~

Symbol EURUSD v Name in MT4 EURUSD

Load other MT4 data specification file

Margin stopout 0 Mode point 0

Margin mode 0 Margin stopout_mode 0
Mode marginrequired 0 Margin hedged 50000
Freeze level 0 Free margin_mode 0
Profit mode 0 Stops level 0

Swap short 0 Lot max 0

Tick size 1e-05 Spread 3

Lot step 0 Swap type 0

Margin maintenance 100000 Mode bid 1

Margin initial 100000 Swap long 0

Confract size 100000 Lot min 0

Tick value 0 Mode margincalcmode 0

Close Start export

Korpaa Bce HaCTPOEHO MPaBUIbHO HAXKMUTE Ha KHOMKY Ha4YaTb 3KCMOPT. MeHeAXep AaHHbIX TeNepb HAYHET reHepaumio dainos FXT & HST, koTopble 6yayT NCnonb30BaThCs
TecTepe cTpaTernin MT4 ans AOCTUXKEHWS BbICOKOKAYeCTBEHHOMO TECTVPOBAHMSA H3 NCTOPUN.

3amembme! [Meped 3xkcnopmom Heobxo0umo omkaodums MetaTrader, uHaye 8 3Kkcnopmupyembix ¢palisiax Mo2ym BO3HUKHYMb OWUbKuU.

LUar 2: 3anyctuTte MetaTrader 1 3anyctuTe backtest ctpaterum

3anycTuTte cBol MetaTrader, OTKpoWTe TECTEP CTPATErWiA, BblIbEPUTE KaKYH-TO CTPATEIMIO 419 TECTMPOBAHMA W CUMBOJI, KOTOPbIY Bbl TOJIbKO YTO 3KCMOPTMPOBAIN. Bbl MOXE
0CTaBWTb AATY MCMNOJIb30BAHNA HE OTMEYEHHOM-0Ha BYAET BbIMOJIHATL MPOBEPKY HA BCEX 3KCMOPTUPOBAHHbIX AaHHbIX.
Korpaa Balue TeCTMpOBaHMe 33BEPLUNTCA, NEPENANTE K OTYETY, ¥ Bbl AOIXKHbI YBUAETb, YTO TECTMPOBAHME BbI0 BbINOJHEHO C KAYeCTBOM MOAENNPOBaHNA 99%.

Bo3MoxHasA npob1eMa-nosib30BaTesIbCckme HaCTPONKM MT4 Uan OTCYTCTBYIOLLMIA CUMBOJI

Korza Bbl MCMO/Ib3yeTe KaKon-TO 3K30TUYECKNI CMBOJ1 UV Bbl XOTUTE MCMOJIb30BaTb TOYHO TAKME XXe TOProBble HACTPOVKM, K3K 1 B BALLEN YCTaHOBKe MT4, Bbl MOXeTe
1CNO/Ib30BaTb HALW CKPUMT A1 3KCMNOPTA BalWX AeTasiel cMmMBoioB MT4,

JINA 3TOro BaM Hy>KHO 3aMyCTUTb Halll CKPUNT specila, KoTopbl 3kcnopTupyeT MT4 symbol detalt B paiin Ans ncnonb3oBaHns B AncneTyepe A3HHbIX.

Mo/1b30BaTENbCKNI CKPUNT HaxoanTcs B nanke {SQ installation} / custom_indicators/MetaTrader4/Scripts, oH Ha3biBaeTca ExportProperties.mq4

CkonmpynTe 3ToT ckpunT B nanky {MT4 Data folder}/MQL4/Scripts v nepesanyctute MetaTrader.

3aTeM nepenanTe B MeHto CepBuC - > peaakTop A3blka MetaQuotes 1 oTKpowTe 3TOT CKpMNT. 10 YMONYaHNIO OH 3KCMOPTUPYET CBOMCTBA Anst cumBosios: EURUSD, GBPUSD,
AUDUSD,NZDUSD,USDCAD,USDCHF, USDJPY, yckopeHHbIX B MacC1Be B Havasie ckpunTa. Ecam yout broker ncnosib3yeT pasHble Ha3BaHWS CUMBOJIOB MW Bbl XOTUTE MPOTECT

[Ipyrne CMMBOJIbl, 406ABLTE KX B 3TOT MACCMB.

3aTeM HaXxmute KHOmMKy Compile L1151 KOMIUAALUMM OBHOBNEHHOTO ClleHapwua.

Mbl ncnonbayem cookie-chainbl, 4To6bl caenaTb Hall CanT MakcumarnbHo yaobHbIM Ans Bac. "lMpogomkas UCnonb3oBaTh AaHHbIV CaiiT, Bbl NOATBEPXAAETE, YTO Bac 310 yCcTpansaer.”
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[ Experts show_inputs
S Files 2 $property strict
[ Images 2

cstring sympols[] = {"EURUSD®,~GBEUSD","AUDUSD", "NZDUSD", “USDCAD", *USDCHE", "USDIFY"} ;

5 Include
= 7 int symbols_count = 7;

[ Indicators
5 Libraries
[ Logs

[ Presets
[ Scripts
[ Projects

01d OnDeinit (const int reason) {

0id Save(int file handle, string str){
FileWriteString(file_handle, str+"\r\n"):
FileFlush(file handle);

16 Print(str);

0id Onstart () {

ResetLastErzoz():

int file_handle=FileGpen("mt4.properties”, FILE_WRITE|FILE_TXT):

Print(file_handle):

if (file_handlecO)

¢
Print("Failed to open the file by the absolute path "):
Print ("Error code ",GetLastError()):

¥

for (int i = 0; i < symbols_count; i++) {
string s_symbol=symbols[il:
double d_lot_min=MarkstInfc(s_symbol,MODE_MINLOT
double d_lot_max=MarketInfo(s_symbol, MODE_MAXLOT
double d_lot_step=MarketInIo(s_symbol,MODE_LOTSTEP);
int i_stops_level=(int)MarketInfo(s_symbol,MODE_STOPLEVEL):
double d_contract_size=MarketInfo (s_symbol,MODE_LOTSIZE) ;
double d_tick value=MarketInfo(s_symbol,MODE_TICKVALUE) ;
double d_tick size=MarketInfo(s_symbol,MODE_TICKSIZE):
int i_profit_mode=(int)MarketInfo (s_symbol,MODE_PRGFITCALCMODE) ;
int i_swap_type=(int)MarketInfo(s_symbol,MODE_SWABTYPE):
double d_swap_long=MarketInfa (s_svmbol, MODE_SWAPLONG) ;
double d_swap_short=MarkecInfo(s_symbol,MODE_SWAPSHORT) :
int i_free margin mode=AccountFreseMarginMode ();
int i_margin mode=(int)MarketInfo(s_symbol,MODE_MARGINCALCMODE) :
int i_margin_stopout=AccountStopoutlevel ()7
int i_margin_stopout_mode=AccountStopoutMode ()

a6 double d_margin initial=MarketInfo(s_symbol,MODE_MARGININIT) ;
Enable MOLS Storage = = = =

Description File Line
© 'ExportProperties.mgd’
&\ implicit conversion from ‘number’ to 'string’ ExportProperties.mgd 52
A implicit conversion from 'number' to 'string’ ExportProperties.magd 53
A implicit conversion from 'number' to 'string’ ExportProperties.mgd 54
& implicit conversion from ‘number’ to 'string’ ExportProperties.mgd 55
A implicit conversion from 'number' to 'string’ ExportProperties.magd 56
Errors [ Search | Articles | CodeBase; | Joumal |

Fer Help, press F1 | Ln6,C

Tenepb Bbl A0/IKHbI 33MYCTUTb CKPUMT Ha JI06OM OTKPLITOM rpaduke. Bbl MOXeTe ceNaTb 3TO, BepHYBWMCL B MetaTrader, Hanas ckpunT B HaBUraTope 1 nepeTaiwys ero Ha
nmbo rpaduk.

Y6eanTech, 4To Bal MetaTrader noakstodeH k bpokepy, MHaye oH He byaeT paboTaTb.
Mo 3aBepLueHnr paboTbl CKPUMT IKCMOPTUPYET CBOMCTBA HACTPOEHHbIX CMMBOJI0B B ¢ai {nanka gaHHbix MT4}/MQL4/Files / mt4.cBoicTBa
CkonmpyiTe 3TOT bal B Kakyto-H1Oyb Narnky, rae Bbl MOXETE JIErko HanTV ero nosxe.

Tenepsb B Ware 1, rae Bbl HACTPanMBaeTe CBOW IKCMOPT, HaXMNUTe Ha ¢pann cneundukaumm gaHHbix LIN k Load other MT4 i HainanTe cBon dais.

Server name FXCM-AUDDemo01 ~

Symbol EURUSD w Name in MT4 EURUSD

Load other MT4 data specification file

Margin s
Margin I

Freeze level 0

Profit mode 0

Lot step 0
Margin main
Margin initial
C ize 100000

ick value 0 Ao incalcmode 0

OH byaeT 3arpyxaTb Balll HOBbIA Gaisl C TEKYLLIMMM CBOMCTBAMM A/1A KaXA0ro CMBO/a B BallleM MetaTrader. 3aTeM NpoCTo Bbl6eprTE HYXHbIN CUMBOJI, HAXKMMITE KHOMKY D
1 Bce byneT caenaHo.

Bo3moxxHaa npobnema-Backtest He npon3BoAMT CAENOK MM €CTb OLUMOKK B XXypHasie

Backtest He NPOM3BOAWT CAE/IOK MM eCTb MHOTO OWNBOK B XypHase.

Mbl ucnonbayem cookie-chainbl, 4To6bl caenaTb Hall canT MakcumarnbHo yaobHbIM Ans Bac. "lMNpogomkas UCnonb3oBaTh AaHHbIV CaiiT, Bbl NOATBEPXAAETE, YTO Bac 310 yCTpamnsaer.”
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2017.12.20 21:3%:43 MACD Sample EURUSD,H1:
2017.12.26 21:5%:44 MACD Sample EURUSD,H1:
2017.12.26 21:5%:44 MACD Sample EURUSD,H1:
2017.12.26 21:3%:44 MACD Sample EURUSD,H1:
2017.12.26 21:59:44 MACD Sample EURUSD, H1:
2017.12.26 21:5%:44 MACD Sample EURUSD,H1:

OrderSend error 131
Error opening SELL order: 131
OrderSend error 131
Error opening SELL order: 131
OrderSend error 131
Error opening SELL order: 131

44 MACD Sample EURUSD,H1: OrderSend error 131
2017.12.26 21:5%:44 MACD Sample EURUSD,H1: Error opening SELL order: 131
2017.12.26 21:59:44 MACD Sample EURUSD,H1: OrderSend error 131
2017.12.26 21:5%:44 MACD Sample EURUSD,H1: Error opening SELL order: 131

2017.12.26 21:5%:44 MACD Sample EURUSD,H1: OrderSend error 131
Settings | Results | Graph | Report | Journal

Experts output page

@ 2018.04.09 10:44:59.633
A 2018.04.00 10:44:59.633
@ 2018.04.09 10:44:59.633
A 2018.04.09 10:44:59.633

Tester

Hanboee BEPOATHON NPUUYMHOM ABIAETCA TO, YTO CBOMCTBA CMMBOJIA, UCMOJIb3YEMOro Mpu 3kcnopTe FXT, He COBMNaAatoT C HACTPOMKaMK Ballero 6pokepa. Bbl 4OXKHbI
3KCMOPTMPOBATL CBOM COBCTBEHHbIE CBOMCTBA CUMBOJIOB M3 MT4 1 MCNO/Ib30BaTh VX B AMCTETYEPE AaHHbIX, MCMOJb3YA LAk, ONMcaHHble B BO3MOXHOM npobneme 1.

Bo3MoxHas HDOGI'IEMa-KaHeCTBO MoesimpoBaHuA n/a

MHOrAa Ka4eCcTBO MOAENMPOBAHMA Ha CTPaHWLE Pe3ynbTaTos MT4 oTobpaxaeTtca He Kak 99%, a Kak n/A.

* | Barsin test 7041 Ticks modelled 25522812 Modelling quality nfa ,
Mismatched charts errors
Initial deposit 10000.00 Spread Current (19)
Total net profit 123.80 Gross profit 4789.70 Gross loss -4665.90
Profit factor 1.03 Expected payoff 0.45
Abszolute drawdown 497,60 Maximal drawdown 694,70 (6.81%) Relative drawdown 6.81% (694.70)
Total trades 276 Short positions (won %) 138 (28.26%) Long positions (won %) 138 (34.78%)
Profit trades (% of total) 87 (31.32%) Loss trades (% of total) 189 (68.48%)
Largest profit trade 244.80 loss trade -180.60
Average profit trade 55.05 loss trade -24.69
Maximum consecutive wins (profit in .. 5 (229.70) consecutive losses (lossin .. 10 (-194.50)
Maximal consecutive profit (count of... 244.80 (1) consecutive loss (count of |... -348.70 (9)
Average consecutive wins 2 consecutive losses 3
E
8| Settings | Results | Graph | Report | Journal |
Experts output page | Default | | | | | | [ 4

This is less serious than it seems, it means that MetaTrader is unable to determine the modeling quality. We haven't found a reason why it sometimes happens, it seems it is r
to particular MT4 installation.

However, as we see in the picture above, despite modelling quality being n/a there are no errors, and the whole modeling bar is green.
So it means the backtesting worked on real tick data with no errors, it is a problem of MetaTrader that it cannot compute the correct modelling quality for some reason.

Itis usually an issue in the particular MetaTrader installation, another installation of MetaTrader running on the same FXT data will return 99% modeling quality.
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Above is a screenshot of two different MT4 installations testing the same strategy on the same data.
First has modeling quality 99%, second hs n/a, but as you can see the ticks modelled and strategy results are exactly the same.

To sum it up — you don’t need to worry about n/a modeling quality if there are no chart errors and the whole bar is green.
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