Summary
This function will extract a snapshot of the data needed to identify the drawdown of individual EA’s.

The idea is to use the standard Metatrader toolbox trade data to obtain a snapshot of the open profit or loss for each open position along with the magic number associated with the position. 

Building up a series of these over time will give an idea of the drawdown experienced by individual EA’s.

The function will create a regularly produced CSV files and place them file in an existing MLQ5 Shared Projects folder.
Requirements

Changing the frequency of how often the extract is run

The frequency of the intervals for creating the file should be a parameter that can be altered.  

Initially, this may be five minutes but could change.  A user interface is not required on the assumption that it will be pretty easy to edit that item in whatever code is provided. Just show me where it is located in the code.

Timing of when the extract run
The extract should run at regular intervals based on a parameter that I can access e.g. 5 minutes. 
The standard time periods for Metatrader should be possible; M1, M5, M15, H1, H4, D1

Using five minuets, say, each run should start on the next exact five minute mark, the opening of the next M5 candle. If the run is set up at 13.06 then the next extract should be at 13.10. 

M15 should start at the next quarter hour. If the run is set up at 13.06 then the next extract should be at the beginning of the next M15 candle - 13.15. 

H1 should start on the next hour.  If the run is set up at 13.06 then the next extract should be at the beginning of the next H1 candle - 14.00. 

H4 should start at the beginning of the next H4 candle etc. 


File Name
Each file created should have a unique file name made up of Metatrader logon (Account number of the account, Date (format yyyymmdd), Broker time that the extract was performed (24 hour format hhmm)

An example of a file name
	50796986
Account number
	20230309
Date
	1605
Broker time

	
	
	


The filename would look like this:
50796986202303091605






File content
File to contain values under the column headings from the trade tab of the toolbox.  The required columns are listed below and See example at the end of this section.

Note that there are two additional columns required:
A column should be added with the time of the file creation (Timestamp).  This column allows a time based analysis of the individual open positions.

A column should be added for the terminal login (not the hashed number created by MT5 for the data folder)

I will be combining different files from different accounts, so I need to know where the transactions originated!

File columns
[bookmark: OLE_LINK1][bookmark: OLE_LINK2]Symbol 
ticket 
time[Entry] 
type 
volume 
price[entry] 
SL 
TP 
Price [at the time of the extract]
Value
Swap, 
Profit 
Magic 
Comment
Terminal Login
Timestamp of report

The order of the columns or rows is not important if an existing function provides it in a different sequence.

e.g. Copied from a trade terminal but with the new time created column added. 
[image: ]


File location
Write each file to an standard Metatrader folder for the terminal: MLQ5/shared projects. Following the naming requirement will mean that every file has a unique name.


Conclusion
Let me know what else you need or if you think there is a different way to do this.


Ian Fraser
image1.png
Additional  Addtional column

Symbol = Ticket Time Type Volume Price S/t TP Price Value Swap Profit Magic Comment  Terminal Login Time of report [Same time format as the entry time using Broker server time]
[5) nzdenf 240592437 | 2022.06.09 17:30:47 sell 003 062623 062778 -188334 -026 -3.82 % 21104703 062436 1521104703 PR 50806177 2022.06.10 09:10:10
() nadehf 240726143 | 2022.06.10 08:46:53 sell 004 062813 062778 -2511.12 -0.18 115 x 21104703 0624362 6 21104703 PR 50806177 2022.06.10 09:10:10
() nzdehf 240773131 | 2022.06.101311:05 sell 005 063003 08278 313890 02 925 x| 21104703 0624363 521104703 PR 50806177 2022.06.10 09:10:10
() nzdusd. 240605920 | 2022.06.09 18:10:00 sell 001 064004 063904 x 062604 x| 063556  -63556 004 364 x| 100247206 NO.64004 2 100247206 tADX 50806177 2022.06.10 09:10:10
[5) nzdusd 240845726 2022.06.10 16:35:00 sell 001 063689 064389 x 062189 x 063556 -635.56 -002 1.08 x 100247206 N 0.63689 4 100247206 tADX 50806177 2022.06.10 09:10:10
540249116 2022.06.10 16:40:00 el 001 063667 064367 % 062167 ¥ 063556  -635.56 0.02 000 % 100247206 N 0.63669 4 100247205 tADX 50806177 2022.06.10 09:10:10




