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Disclaimer

Under no circumstances, the backtesting process described in this guide should be interpreted as an
indication of the potential profitability of any Expert Advisor. Past performance is not indicative of
future results. FxPro cannot guarantee the accuracy of performance and/ or results of the process
described herein. Your individual circumstances and trading objectives have not been considered.
Therefore, this should not be considered as a personal recommendation or investment advice.
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Set Inputs

To set the backtest input values for the EA, click on Expert properties -> Inputs tab.

Here you can set the value for each of the EA inputs or simply use the default ones. Only the
‘Values’ column will be used and other columns are used for optimization and are irrelevant for
the backtest.

| | Testing | Inputs | Optimization

I
Yariable Yalue Start Step Stop
W TakeProfit 100 10 10 100
™ Lots 0.1 0.1 0 0
™ TrailingStop 50 10 10 &0 i
T MACDOpenlevel 2 1 1 2
T MACDCloselevel 2 1 2
I MATrendPeriod 32 14 2 3
1
[ [ Load l [ Save l |
| oK || Canced || Reset |

Expert Advisor: | Moving [
MACD Sample
Symbol:  Moving Average [

If the Expert Advisor that you wish to select is not in the list, make sure that its placed in the right
folder eg: C:\Program Files\FxPro - Metatrader 4\experts.
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Select Symbol/Currency pair:

USDCHF, US Dollar ws Swiss Franc -~
GBPUSD, Brtish Pound ws US Dollar —=
USDUPY, US Daollar vs Japanese Yen

AUDUSD, Australian vs US Dollar

EURJPY, Buro vs Japanese Yen

GBPCHF, Brtish Pound ws Swiss Franc

EURGBP, Eura vs Brtish Pound

USDCAD, US Dollar vs Canadian

NZDOUSD, New Zeland Dollar vs LS Dollar

EURCHF, Euro wvs Swiss Franc

GBPJPY, Brtish Pound ws Japanese Yen

EURALD, Eura vs Australian Dollar

EURCAD, Eura vs Canadian Dollar

GBPALD, Brtish Pound vs Australian Dollar

m

J EE GBPCAD, Brtish Pound vs Canadian Dollar
CHFJPY, Swiss Franc vs Japanese Yen RL
AUDJPY, Australian Dollar vs Japanese Yen —
¥ CADJPY, Canadian Dollar vs Japanese Yen 1

AUDCAD, Australian Dollar vs Canadian Dallar

ance: 30 000.00 | chocp. 1S Dollar vs Singapore Dollar
USDMNOK, US Dallar vs Morwegian Krone
USDSEK, US Dollar vs Swedish Krona
USDDEKE, US Dollar vs Danish Krone
GOLD, SPOT Gold Ounce vs US Dallar

- — GOLDEURO, SPOT Gold Ounce vs Euro —
| Account Histe 6 vER SPOT Siver Ouncs vs US Dolar
SILVEREURQO, SPOT Silver Ounce vs Euro

Expert Advisor: MMM, 3M Compary
HAA, Alcoa Inc

Symbol: |EUR -

]

-_—

Model: | Every tick {the most precize method based on all available least timeframes to generate -
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Select data generation model:

Expert Advisor: |MACD Sample

Symbol: |GBPUSD, Briish Pound vs LS Doliar -

oSt ol

Every tick the most p method basad on al rate k)
Use date [Control points (@ very crude method based on the nearest less t|me'f|ame the results must not be considered)
Open prices only fastest me'thod to analyze the bar just completed, only for EAs that explicitly cortrol bar opening)
Visual mode L|

SKIp o L0107 30 R

Open prices only method will check the prices and react to them only at the open of each bar.
‘Every tick’ method will do so at every tick. Please note that MT4 does not use historical tick
data and instead simulates tick based on 1 minute bars.

For more details about different data models used during testing see: http://articles.mql4.com/70

Time Period restrictions:

If you want to restrict the EA to backtest over a specific time period ,select ‘Use date’.

Model: [E'fajrt'rd{ tthe most precise method based on all available least timeframes to generate each tick)

Use date [v] Fom: 20121101 To: 20121231

Yisual mode |:| [ [ | Skip to 2013.01.30 -

Now you can press Start (bottom right corner) and you should see the backtest start.

Viewing results

If your backtest was successful , you can view all the results in the results tab.

*| g Time Type Order Size Price 5/L FLP Profit Balance *
[; 1 2013.03.05 08:34. sell 1 0.10 1.30311 130261
@ 2 . 2013.03.05 12:44. t,,"p. l. U.lU. 1.30251. . 1.30261- 5.00. 10005.00
E; 3 2013.03.0515:35 buy 2 0.10 1.30398 1.30448
i @ 4 . 2013.03.0515]44. t.."pl 2. 0.10. 1.30448. . 130448. 5.00. 10010.00
] [a 5 2013.03.0515:44 buy 3 010 1.3m I.3d518
IJII @ [ . 2013.03.05 16:51. t.u"p. 3. 0.10. 1.30518. . 1.30518- 5.00. 10015.00
G T 2013.03.05 19:59 buy 4 010 1.30311 1.30361
@ F:] . 2013.03.05 20:22. t,,"p. 4. U.lU. 1.30351. . 1.30361. 5.00. 10020.00
3.03.06 13“53 buy 3 010 1.30461 130511 . T
Settings | Results I Graph | Report | Journal |
For Help, press F1 | Default | 1T 1192/2 kb
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See the balance graph in the Graph tab

Balancs | Equity [/ Every tick {the most precise method based on zll availzble least timeframeas to generste each tick] / 90.00%

N\

11383
10878
10352
oo07
Size |
[ | [N I I L | [H I L | [ |
1] 2 3 4 & 7 B i 11 12 14 15 17 18 19 21 22 25 26 2B ] 30 32 33

; I z I
*| Bars in test 11039 Ticks modelled 3724554 Modelling guality 90.00%
Initial depasit 10000.00
Total net profit 3610.51 Grass profit 912795 Gross loss -5517.45
Profit factor 1.65 Expected payoff 2885
Absolute drawdown 112435 Maximal drawdown 254235 [22.27%) Relative drawdown 22.27% [2542.35)
Total trades 126 Short positions [waon %) 61 [38.52%) Long positions (won &) 65 [95.38%)
Profit trades (3 of total) 116 (92.06%) Loss trades (3¢ of total) 10 [7.94%)
Largest profit trade 650.00 loss trade -1002.04
Average profit trade 78.09 loss trade -551.74
Maximum consecutive wins (profit in mo... 36 [2617.59) consecutive losses {loss in mo.., 2 [-1501.47)
Paximal consecutive profit [count of w... 2617.59 (36) consecutive loss (count of los... -1501 .47 (2}
Average consecutive wins 15 consecutive losses 1
[l
E Settings | Results | Graph | Report ' Journal |
For Help, press F1 | Cleg_profile [ | I 6403/1 kb A

.

Here you can see the total net profit that the EA generated during the backtests, as well as other
key performance metrics such as ‘Profit factor’, ‘Drawdown’ and ‘win percentage’. For more
information about what all of these numbers mean, please refer to the following article:

http://articles.mql4.com/83
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Backtest chart:

* Expert Advisor: | MACD Sample - | Expert properties
Symbol: | EURUSD, Euro vs US Dollar - Period: | M15 - Symbol properties
Model: | Eweny tick {the most precise method based on all available least timefrar + | Optimization Open chart
Use date v From: 2012.01.01 - To: 2013.01.01 - Modify expert
| Visual mode Skip to 2013.06.05

] Start

E Settings | Jou |

For Help, press F1 Default [LHT] 20/1 kb

Jan 10:00

1 -
* Time Message -
A 2013.06.05 15:43:56 2012.12.31 19:59 Tester order #17 is closed
£ 2013.06.05 15:43:56 2012.011210:05 MACD Sample EURUSD, M15: SELL order opened : 1.2712
A 2013.06.05 15:43:56 2012.0112 10005 MACD Sample EURUSD, M15: apen #17 sell 0.10 EURUSD at 1.27118 tp: 1.27068 ok
E A 013 NR 05 1543058 201201 120748 Tactep take nrafit #1686 at1 27041 (1 370237 71 370413 i
E | Graph | Report | Jourmal
For Help, press F1 Default 125041 kb
. - —




¥|| trage Account History | Mews | Alerts | Malbox | Journal |

Time Message

.ﬁ 2013.01.30 16:55:46 TestGenerator: no history data "EURUSD15’

H

#| Settings | Optimization Results | Optimization Graph | Results | Graph | Report | Journal

or Help, press F1

Download or import the data

File View Inset Charts | Tools | Window  Help

[ ~ "' El & |Gy E New Order F3  Bvisors

E = || s s 135; 'ﬂﬂ History Center F2
Market Watch: 18:53:10 * | &% Global Variables F3
symbol Bid i (i) MetaQuotes Language Editor F4

¥ GBPUSD 1.57925( 1.57930
4+ EURUSD 1.355%99( 135617

Options
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Symbols: Databasze: 353684 [ 4941247 records
E‘@ lfo_rex majors * 1| Time Cpen High Low Close Volume *
""" l%‘ AR M 2013.01.30 18:59 1.35650 135651 1,35637 1.35644 3l
..... %] BEURCHF
— |:] 2013.01.30 18:58 1.35625 1.35649 1.35609 1.35649 60
..... [%] EURGEP
(F) I:] 2013.01.30 18:57 1.35619 1.35633 1.35619 1.35624 42
T (%] EURIPY o
i 5-[%] EurUSD E 2013.01.30 18:56 1.35641 1.35648 1.35620 1.35620 41
..... =Y | Minute (M1) [] 2013.01.30 18:55 1.35631 1.35652 135630 1.35644 &8
----- — 5 Minutes (M5) E 2013.01.30 18:54 1.35641 1.35662 1.35632 1.35633 55
----- LH 15 Minutes (M15) |:] 2013.01.30 18:53 1.35614 1.35645 1.35576 1.35640 113
----- | 30 Minutes (M30) @ 2013.01.30 18:52 1,35639 1,35642 1,3560% 1.35615 55
| o 1Hour (H1) _Il | @ 2013.01.30 18:51 1.35651 1.35651 1.35638 1.35641 &0
----- 4 Haurs (H4) 3 :
iy 01 E 2013.01.30 18:50 1.35674 1.35682 1.35646 1.35650 o4
----- Diai
. . 4+ 2013.01.30 158:49 1.35674 1.35675 1.35664 1.35674 56
(N " Weekly (W)
_____ = Monthly (M) I:] 2013.01.30 18:48 1.35672 1.35674 1.35664 1.35674 21
_____ (%) cepcHE @ 2013.01.30 18:47 1.35680 1.35681 1.35662 1.3570 %
_____ (%] GerIpY [ 2013.01.30 18:46 1.35676 1.35681 1,35676 1,35681 44
_____ [#] eBPUSD | | @ 2013.01.30 18:45 1.35688 1.35691 1.35677 1.35677 32
----- |:,! NZDUSD E 2013.01.30 15:44 1.35691 1.35699 1.35679 1.35687 49
----- (%] usbcaD 0 2013.01.30 18:43 1.3586785 1.35892 1.35676 1.35890 45
(=] nienruE S| | e 5
[ Download ] [ Add ] l Edit l [ Delete ] l l [ Import ] [ Close I
‘Download’
I =
Time Message =
| A 2013.06.05 15:43:56 2012.01.12 02:45 MACD Sample EURUSD,M15: OrderModify error 130 U
A 2013.06.05 15:43:56 2012.01.12 02:45 MACD Sample EURUSD,M15: OrderModify error 130
b 2013.06.05 15:43:56 2012.01.12 02:45 MACD Sample EURUSD,M15: OrderModify error 130
] yes 44 BAAC] arrnr130 i
2| settings | Results | Graph | Report | Journal
For Help, press F1 Default | 1305/1 kb
=" 90[0[.°°°°°°°°°5°55--- - -1

Time

A\ 2013.06.05 16:21:50

Message

Cannot open file 'C\Program Files 86)\MT4_3\experts\MACD Sample.ex4’ on the,

For Help, press F1

3]
E Settings Journal

Default

&/0 kb
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If you see an error similar to this one:

* | Time Message -
A 2013.06.05 16:26:00 2012010200028 Cannot open file "C\Program Files [xB8)\MT4_3\expertsiindicators\SomeCustomIndicator.exd’” on the EURUSD,M15
A 2013.06.05 16:26:00 20120102 00:18 Cannot open file "C\Program Files (x86)\MT4_3\experts\indicators\SomeCustomIndicator.exd’ on the EURUSD,M15
A 2013.06.05 16:26:00 2012.,01.02 00:18 Cannot open file "C\Program Files (x86)\MT4_3\expertsiindicators\SomeCustomIndicator.ex4’ on the EURUSD,M15
A 2013.06.05 16:26:00 2012.01.02 00:18 Cannot open file "C\Program Files (x86)\MT4_3\expertsiindicators\SomeCustomIndicator.ex4’ on the EURLSD, M15
A 2013.06.05 16:26:00 20120102 00018 Cannot open file "C\Program Files (xBe\MT4_3\expertsiindicators\SomeCustomIndicator.exd’” on the EURUSD, M15 D
5 A 2013.06.05 16:26:00 20120102 00018 Cannot open file "C\Program Files (xB8)\MT4_3\expertshindicators\SomeCustomIndicator.ex4’ on the EURUSD,M15 -
g Settings | Results | Graph | Report | Journal |
For Help, press F1 | Default | 201201020530 | 0:1.29275 |H:1.29277 | 129715 |C:1.29247 | i 268 28/0 kb 4

The EA needs a custom indicator to be present in order for it to work. Please put the relevant
indicator into the ‘indicators’ subfolder of the ‘experts’ folder where your EA is.
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