MTS Build 2007
Optimiser Bugs
Repeatable Case
With Brand New MT35
Installation



Clean, reproducible case of broken MTS Build 2007

To remove variables that could affect the reproducible case, the test setup needs
to be reproducible by anyone:

e Windows 10, latest updates applied, and latest drivers.
e Two test environments: With and without graphics card, i.e. with and without
OpenCL capabilities (two machines might be easier)

e | tested with

o  Windows 10 Home x64 on i7(4770, 8 cores) + NVIDIA Geforce GT1030 (OpenCL 1.2)
o  Windows 10 Pro x64 in Parallels VM (2 cores) on Mac(Xeon E5-1650) with No OpenCL



Clean, reproducible case of broken MTS Build 2007

To remove variables that could affect the reproducible case, the test setup needs
to be reproducible by anyone:

New installation of MT5, fresh download from broker

Use the same (live) broker account to connect to for all tests

No pre-loads of tick history - connect to live account, then run tests
Use MQL supplied demo EA: Moving Averages, to avoid source code
concerns

Defined optimisation configuration

No use of cloud or network agents: all optimisation on the test machine



Test Runs 1:
2 core Xeon (E5-1650) PC
Windows 10 Pro x64
Mac Parallels VM. No OpenCL



The Reproducible
Case (Xeon)

Confirm this is clean, new install:

Toolbox Journal

S M- (CMarkets-MTS5 - Hedge

File  View Tools Help

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

B39 & Bt Grovowe [ 1t [0124] Q] 8 [E01E| &

‘Market Watch: 15:23:54
Symbol Bid Ask ‘ ICMarkets MT5
% EURUSD | i) iz || & g :‘:::"“:;
& GBPUSD | i 310701 1.31074 ‘) Expert Advisors
0 USDCHF | 100101 1.00103 P, Advisors
4 USDIPY e 924 & Eomples
62 = §5 Moving Average
+ click to add... 5/135 a, Moving Average
5 MACD
Rj Controls
£, ChartinChart
B Scripts
“ Services
Symbols | Details | Trading | Ticks | Common I Favorites
*| Time Source Message
© 2019.03.0512:35:17.638  Terminal | update C:\Users\markflint\AppData\Roaming\MetaQuotes\ Terminal\67381DD86A2959850232COBAT25E5966\MQL5 folder started
© 2019.03.0512:35:20.519  Termi  update C:\Users\markfli ming\MetaQuotes\Terminal\67381DD86A2959850232COBA725E5966\MQLS5 folder finished
© 2019.03.05 12:35:20.678 ‘Term : ICMarkets - MetaTra: started (International Capital Markets Pty Li d)
© 2019.03.0512:35:20.678  Terminal - Windows 10 (build 17763) x64, IE 11, UAC, Intel Xeon E5-1650 v2 @ 3.50GHz, Memory: 1014 / 2025 Mb, Disk: 87 / 127 Gb, GMT+0
© 2019.03.0512:35:20.678 Terminal C'\l Jsers\markfli AppDat,a\Roam|ng\MetaQucrtes\Termlnal\67381 DD86A2959850232C0OBA725E5966
© 2019.03.0512:35:20.689  Compiler full recompilation has been started )
© 2019.03.0512:37:11.623 | Compiler wfull recompilation has been finished: 85 ﬁle(s) complled
© 2019.03.05 12:37:27.938 ;Networl: '5070859': authorized on ICMarkets-MT5. ;
© 2019.03.0512:37:27.938  Network '5070859'; previous successful authorization performed from 84.9.14.210 on 2019.03.05 14:36:58
© 2019.03.0512:37:28.937  Network '5070859"; terminal synchronized with International Capital Markets Pty Ltd.
© 2019.03.0512:37:28.937  Network :'5070859" trading has been enabled - hedging mode
© 2019.03.05 12:37:30.168 ;Network '5070859"; scanning network for access points
o 2019.03.0512:39:44.282  Network 5070859": scanning network finished
© 2019.03.05 123&44.282 Ne!wolk ‘ '5070859": auto connecting to a better access point with 94 % quality (previous: 86 %)
4 2019.03.0512:39:44.283  Network 1'5070859": connection to ICMarkets-MTS5 lost
© 2019.03.05 12:39:44.937 »Nretwork '5070859': authorized on ICMarkets-MT35 through Access Server - EU.02 (ping: 94.12 ms)
© 2019.03.0512:39:44.937  Network | '5070859 : previ successful authorizati perf j from 84.9.14.210 on 2019.03.05 14:37:27
© 2019.03.05 12:39:45.056 'Ng!wolk '5070859' terminal synchronized with International Capital Markets Pty Ltd.
© 2019.03.05 12:39:45.056 jNetwork :'5070859' trading has been enabled - hedglng mode
© 2019.03.0513:12:11.662  Tester - MQL5 Cloud Server "MQL5 Cloud Europe” found
i
g Trade | Exposure | History | Newsgg | Mailbox; | Calendar | Company | Market | Alerts | Signals | Articles; | CodeBase | Experts | Journal I Strategy Tester

For Help, press F1

| Default | | | | | | B 8328/ 20Kb



S - (CMarkets-MT5 - Hedge - Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Tools Help

mmn
. Symbol Bid Ask .'CMarkets MTs
'he Reproducible &= & =
4 GBPUSD 102 131055 | £y S

& USDCHF 1.00090  1.00091
4 USDJPY

mez & Py Bxamples

111.916
3 £ Moving Average

Case

click to add... & Moving Average
Rj Controls
. . . i ¥, ChartinChart
Confirm this is clean, new install: B Scrpts
’ ¥ P
q Services
Symbols | Details | Trading | Ticks | Common I Favorites
Toolbox Experts tab * [ Time Source Message
Trade | Exposure | History | Newsgq | Mailbox; | Calendar | Company | Market | Alerts | Signals | Articles, | CodeBase | Experts I Journal | Strategy Tester

For Help, press F1 | Default | | | | | | B 8341/ 20Kb




S - (CMarkets-MT5 - Hedge - Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File View Tools Help '

# USDJPY 111917, 11917

B-F-@| 9 B ©|Bruordng Gneworer | [t [JIo | ] ]
Market Watch: 15:25:21 x | Navigator x
. Symbol Bid Ask ICMarkets - MTS
The Reproducible == oo g
2 85 Advisors
Case

73 Moving Average
& Moving Average
-85 MACD

-®; Controls

- &% ChartinChart

B Scripts

L. Services

‘ click to add.. o 5
Confirm this is clean, new install:

Strategy Tester Journal

Symbols | Details | Trading | Ticks | Common | Favorites |

*| Time Source Message

© 2019.03.05 13:12:11.659 | Tester {HQLS Cloud Server "MQL5 Cloud Europe"” found

Settings | Inputs | Agents | Journal | Toolbox

Default | il 94.12 ms




The Reproducible
Case

Confirm this is clean, new install:
Strategy Tester Agents tab.

Note that only the local cores are

enabled. No access to network farm or *

cloud.

S M- (CMarkets-MTS5 - Hedge ‘
File  View Tools Help

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

B0 B © | Bweroans ignevone [ 1 [ [] ]

Symbol Bid Ask ICMarkets - MT5
% EURUSD 113278 113278
% GBPUSD 131078 131082
& USDCHF 1.00091| 100092
© USDIPY 11918 111918

EIQ Accounts
A Indi

Expert Advisors

Moving Average
H & Moving Average
i85 MACD

Rj Controls
| - ChartinChart
@3 Scripts
q Services

+ clickto add...

Symbols I Details | Trading | Ticks | Common I Favorites |

Agent Hardware Tasks / Passed Status
lﬂ- Local: 2 cores

R Core 1 Intel Xeon E5-1650 v2 @ 3.50GHz 2025 MB ready

& Core2 |Intel Xeon E5-1650 v2 @ 3.50GHz, 2025 MB ready

!H:Local Network Farm
‘H-MQLS Cloud Network: 6 677 million tasks processed, 20 887 agents available register
& MQL5 Cloud Europe 19295 agents available of 20887 not used

Settings | Inputs | Agents | Journal | Toolbox

For Help, press F1 Default

| 1B 8359/ 20 Kb



The Reproducible
Case

The Moving Averages EA, supplied
with the installation. (standard MQL
supplied code)

Fixed recent 4 week period. Standard

H1 test. EURUSD most available pair. ~

Every Tick Based On Real Ticks
(remove random data risk)

Without Delay (remove random time
risk)

USD (remove rates conversion risk)

Slow Complete (show ALL tests)

S M- (CMarkets-MTS5 - Hedge

| Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

File  View Tools Help

B- G- B[ B O Bawresns Guewonr [ 11 [l 14 [ ] ] 8|11 &

i ee—] o ]

Symbol [ ICMarkets - MT5

@ EURUSD Elg Accounts
@-[£] Indicators

: 3:;::):«2 & Expert Advisors

pY

+ clickto add...

Symbols [ Details | Trading | Ticks |

Rj Controls
i £, ChartinChart
a Scripts

“ Services

Common I Favorites |

|Expert | | Examples\Moving Average\Moving Average x5 | [EurusD v] [m v
Date: | Custom period v| 0190204 @-|[0190302 @]
Forward: |No V] poso3ss O]
Execution: |Without Delay | | Every tick based on real ticks vl
Deposit: |10000 V| IUSD vl Visualization ||
Optimization: | Siow complete algorthm | | Balance max |
& Optimization progress: [ ‘ | Start
Settings | Inputs | Agents | Joumal | Toolbox
For Help, press F1 Default | | & 8258/ 20Kb



The Reproducible
Case

The Moving Averages EA, supplied
with the installation. (standard MQL
supplied code)

Optimise 2 of the 4 parameters. As we

S M- (CMarkets-MTS5 - Hedge

| Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

[

File  View Tools Help
@ @ @ | & & ((0)) I 5AutnTradlng %NMOrder | L [:‘L | Q Q
Market Watch; 15:30:53 x | R
Symbol Bid Ask . ICMarkets MT5
@ EURUSD 113254 1.13254 S g ‘I“‘d‘_"“'"“
K ndicators
& GBPUSD 131030 131034 & Expert Advisors
4 USDCHF 1.00088  1.00089 A
Rj Advisors
PY | m1%09 111910 2, bamples

+ clickto add...

5/135

Symbols [ Details | Trading | Ticks |

E| & Moving Average
.., Moving Average

Rj Controls
@ P ChartinChart
a Scripts

“ Services

Common I Favorites |

are using the Slow Complete method,
let’s not create too much output, but
keep it light for this case. 9919 results
is more than enough.

This is the default optimisation setup
that comes with the Moving Averages
EA. We'll optimise Decrease Factor
and Moving Average Period only.

x Variable Value Start Step Stop Steps
, ™ Maxi Risk in percentage 10.02 0.02 10.002 30.2
I¥ Descrease factor 3 3 03 300 91
7 Moving Average period 12 12 [1 120 109
™ Moving Average shift 6 6 K 60
9919
Settings | Inputs I Agents | Journal | Toolbox

For Help, press F1

Default | B 8421 /21 kb



S M- (CMarkets-MTS5 - Hedge

File  View Tools Help

| Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

B S 0[S B ©Barming Grewows |1t [0 |} I B |BIE| B
L Navigator x

. Symbol Bid Ask ICMarkets - MT5
The Reproducible &= % =
& GBPUSD 131082 1.31083
& USDCHF 100093  1.00095
111.919

Case i

+ clickto add...

Start the test

5/135

Symbols | Details | Trading | Ticks |

- &% ChartinChart
B Scripts
“ Services

Common | Favorites |

x

. Ermsenoaas
rot. FET 50255

Execution: | Without Delay

Depost: | 10000

EBlCE \11007; Visualization ||

8279919 |

Settings | Inputs | Optimi:

Results | Optimization Graph | Agents | Journal | Toolbox

For Help, press F1

| Default | | il 94.12 ms




The Reproducible
Case

Check the Journal whilst optimisation
is taking place

S M- (CMarkets-MTS5 - Hedge
File  View Tools Help

| Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

@ @ @ | & & ((.D I &AutoTradlng =) New Order | L [:‘L | Q Q

mm 15:36:35

Symbol Bid Ask ICMarkets - MTS

* EURUSD | 193253 143253 Q ‘I“‘d‘_"“"“

& GBPUSD 13102 131006 || B ndicators
& Expert Advisors

& USDCHF 100097 1.00099

& USDIPY 11912 111913

Symbols [ Details | Trading | Ticks | Common I Favorites |

: Ei Moving Average
‘) Moving Average
£ MACD

Rj Controls

£, ChartinChart

B Scripts

“ Services

:-“ Time Source Message

© 2019.03.0513:12:11.659  Tester

}HQLS Clpqgr Server "MQLS Cloud Europe" found

© 2019.03.0513:35:05.940  Tester
A 2019.03.05 13:35:05.959 | Tester

‘reqister MQLS.community account and use MQLS Cloud Network to speed up optimizations
!real ticks optimization not allowed in Cloud Network

o

2019.03.05 13:35:05.996  Tester

lzxpetts\zxamples\!bvinq Average\Moving Average.ex5 on EURUSD,Hl from 2019.02.04 00:00 to 2019.03.02 00:00

° 720197.93.05"173:735!:075.99767 'I:estreri ‘EURUSD preliminary downloading of M1 history started

o 2019.03.0513:35:06.578  Tester 'EURUSD: preliminary downloading of Ml history completed in 0:00.594

o 2019.03.0513:35:06.578 | Tester |EURUSD: history data begins from 2017.11.17 00:00 ’:
© 2019.03.05 13:35:06.580  Tester ‘EURUSD' preliminary downloading of history ticks started, it may take quite a long time

© 2019.03.0513:35:06.580  Tester | EURUSD: "bases\ICMarkets-MI5\ticks\EURUSD\201903.tke"™ download i
© 2019.03.0513:3507.576  Tester |EURUSD: "bases\ICMarkets-MTS\ticks\EURUSD\201902.tkc" download (2302.18 Kb/sec)

o 2019.03.05 13:35:09.592 .Tster |EURUSD: preliminary downloading of history ticks completed, 6.71 Mb in 0:03.016 (2279.02 Kb/sec) ’.
© 2019.03.05 13:35:09.592  Tester ‘EURUSD' ticks data begins from 2019.02.04 00:00

o 2019 03 0513 35'09 593  Tester \complete optmlzat:l.on started l

'o 20190305 13&35:09 593' Testef ‘sl.ze of m:l.t].al task batch is 1024

© 2019.03.05 13:35:09.677 .Core1 1agem: process started -
© 2019.03.05 13:35:09.707  Core2 }agem: process started

© 2019.03.05 13:35:10.097 | Core 1 \connect:mg to 127 0 0 1 3000

0 2019.03.0513:35:10098  Core 1 |connected

© 2019.03.05 13:35:10.098 | Core2 |connecting to 127.0.0.1:3001

© 2019.03.0513:35:10.100  Core2 |connected

© 2019.03. 0513 35'10 124 »Core1 \am:honzed (agem: b\uld 2007) G
‘.$e-:\t|1r|"gls‘-.i“l:l;);{s"[1;"‘ﬂ i Resuits | Optimizati Graph | Agents Journal Toolbox

For Help, press F1

| Default | il 94.12 ms




The Reproducible
Case

Check the Journal whilst optimisation
is taking place

S M- (CMarkets-MTS5 - Hedge

File  View Tools Help

| Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

B-&-9(88 (<'>)|5Avwadms = NmOrderIL[jLIQ o
x | Navigator

Market Watch: 15:36:20

Symbol Bid Ask
% EURUSD 113253 113254
& GBPUSD 131094 13109
% USDCHF 1.00098 100099
% USDIPY 11912 111,913

+ clickto add...

5/135

Symbols [ Details | Trading | Ticks |

[ ICMarkets - MT5
m Accounts

] @ Indicators

‘) Expert Advisors

: & Moving Average
‘ Moving Average
£ MACD

Rj Controls

£, ChartinChart

B Scripts

“ Services

Common I Favorites |

* | Time

. Source Message o)
ﬂ‘ © 2019.03.05 13:35:07.576  Tester EURUSD: "bases\ICK -MTS\ticks\EURUSD\201902.tkc™ download (2302.12 Kb/sec)

© 2019.03.0513:35:09.592 | Tester EURUSD: preliminary downloading of history ticks completed, 6.71 Mb in 0:03.016 (2279.02 Kb/sec)

© 2019.03.05 13:35:09.592 fTste( EURUSD: ticks data begins from 2019.02.04 00:00

o 2019.03. 0513.3509 593 Tester complete optimization started

© 2019.03.05 13:35:09.593  Tester size of initial task batch is 1024

© 2019.03.05 13:35:09.677 | Core 1 agent process started

© 2019.03.05 13:35:09.707 VECoreZ agent process started T
© 2019.03.0513:35:10.097  Core 1 connecting to 127.0.0.1:3000

© 2019.03.0513:35:10.098  Core 1 connected I
© 2019.03.05 13:35:10.098 | Core 2 connecting to 127.0.0.1:3001 |
© 2019.03.0513:35:10.100  Core2 connected J,
© 2019.03.0513:35:10.124  Core 1 authorized (agent build 2007)

© 2019.03.0513:35:10.129  Core 2 authorized (agent build 2007) L
© 2019.03.0513:35:10.146  Core 1 common synchronization completed

© 2019.03.0513:35:10.157  Core2 common ization leted JI
© 2019.03.0513:35:10.547 | Core 2 EURUSD: history for 2018 year synchronized

| © 2019.03.0513:35:10.601  Core2 EURUSD: history for 2019 year synchronized L
© 2019.03.05 13:35:10.601 Core 2 EURUSD: history synchronization completed [1957 Kb]

o 2019.03.0513:35:10.651  Core2 EURUSD: 1.91 Mb of history processed in 0:00.453 J|
© 2019.03.0513:35:10.718  Core2 EURUSD: ticks synchronization completed [6433 Kb]

~© 2019.03.05 13:35:10.934 Core 1 EURUSD: ticks synchronized already [43 bytes] %
Settings | Inputs | Optimi; Results | Optimi Graph | Agents | Joumnal I Toolbox

For Help, press F1

| Default | |

| il 94.12 ms




S M- (CMarkets-MTS5 - Hedge

\ Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

The Reproducible
Case

Check the Agents whilst optimisation is
taking place

File  View Tools Help
v @v@|& & ((.))I&AutnTrading i%NewOrder|IJ‘_1; m_‘ M| Q Q
Symbol Bid Ask ICMarkets - MT5
% EURUSD 113257 113257 & Accounts
& GBPUSD 131072 131076 B Expert Advisors
& USDCHF 1.00098  1.00100 2
85 Advisors
111910 111.910 -8y Eamples

# USDJPY

+ clickto add...

Symbols I Details | Trading | Ticks |

rﬂ Moving Average
& Moving Average

£, Controls
&, ChartinChart
-} Scripts

q Services

Common I Favorites |

Agent Hardware Tasks / Passed Status
lH-LocaI: 2 cores

B Corel Intel Xeon E5-1650v2 @ 3.50GHz, 2025 ME [ 1024/335 339%
Core2 Intel Xeon E5-1650 v2 @ 3.50GHz, 2025 MB | 1024/338 342%

% - Local Network Farm
‘H-MQLE» Cloud Network: 6 677 million tasks processed, 20 904 agents available register
& MQL5 Cloud Europe 19289 agents of 20904 [ [ not used

Settings | Inputs | Optimi; Results | Optimi Graph | Agents I Journal | Toolbox
For Help, press F1 | Default | B 16,5/ 83 Mb




S - (CMarkets-MT5 - Hedge - Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Tools Help

. @ @|& & ((.))IaAutoTradlng -%NewOrder|I_‘[:|I_'|Q Q |Mu£“@ / | | — 7/ {% F T

x | Navigator
= Bid Ask .ICMarkets MT5
[he Reprodumble i | 08 Ao
| ndicators
el 13“04 Expert Advisors

100103 1.00106 e

= Bamples

E| & Moving Average
- & Moving Average
0§ MACD

Rj Controls

- ChartinChart

"B} Scripts

“ Services

Case

+ click to add... 5/135

Check the Optimisation Graph whilst
optimisation is taking place

Looks like the typical problem is
already showing up: Pass 0 gets a | symbots [[Betaie | Trading [T | || Common [Fovems |
result. A few more passes might show <,:| e e e e e e e o e e S

\
something, but the rest show nothing.

Ji) 3 82 108 134 160 186 212 238 264 290 316 342 368 395 421 447 473 499 525 551 577 603 629 655 681 707 733 759 785 812 838 864 890
Settings | Inputs | Optimization Results | Optimization Graph | Agents | Joumnal | Toolbox

For Help, press F1 | Default | il 94.12 ms



The Reproducible
Case

Check the Optimisation Results whilst
optimisation is taking place

Let's see if Pass 0 works and most do
nothing...

Yes. Pass 0 and one other so far.

Now, when the optimisation finishes,
Pass 0 is expected to show an equity
curve with the listed profit.

But of the others that show trades,
how many will show equity curves that
match the shown figures?

S M- (CMarkets-MTS5 - Hedge

File  View Tools

Help

| Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

B-&-9(88 «-blammmg %NMM=*|LDL|Q ] BB || &

Market Watch: 15:41:52
Symbol Bid ‘ Markets MT5
# EURUSD [ 13270\ 113270 || & w88 Acc_ounts
& GBPUSD m---@ Indicators

1311417\ 1;.}154

4 USDCHF

Symbols [ Details | Trading | Ticks |

Expert Advisors

-8 Advisors

g- E Examples

E| Ei Moving Average
- & Moving Average
i1 85 MACD

Rj Controls

- ¥ ChartinChart

"B} Scripts

“ Services

Common I Favorites |

| Pass Result Profit Total trades DecreaseFactor MovingPeriod #
0 | 10046.12 4612 2% 3.0 o
1 [ 10000.00 (XN S— 0 33 12
2 | 10000.00 000 0 36| 12
3 \ 10000.00 0.00 0 39 12
4 1 10000.00 000 0 42 12
5 | 10000.00 000, 0 45 12
6 | 10000.00 000 0 48 12
7 \ 10000.00 0.00 0 51 12
8 | 10000.00 0.00 0| 54 12
| 10000.00 0.00 0 57 12
| 10000.00 000 0 60 12
\ 10000.00 000 0 63 12
| 10000.00 0.00 0 6.6 12
| 10000.00 000 0 69 12
| 10000.00 000 0| 72| 12
\ 10000.00 000 0 75 12
| 10000.00 0.00 0 7.8 12
| 10000.00 000 o 81 12
1 9846.20 ass0 < 23 99 23
\ 10000.00 000 N 0 102 23
[ ; 10000.00 000 0 105 2
Settings | Inputs i Op i gr\;;?\ni‘ Agents | Joumal | e i o Tooll:;x
For Help, press F1 | Default | 166/83Mb



The Reproducible
Case

Check the Optimisation Results whilst
optimisation is taking place

Now: Given the only parameter here
that affects entry and exit is the
Moving Period, and for Pass 0 the
Moving Period is 12, then why do the
other tests for the same Moving
Period 12 have zero trades? They
should all have the same 26 trades
as Pass 0 (subject to account not
going bust)

S M- (CMarkets-MTS5 - Hedge

File  View Tools

- Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

B-5-B9 B OB Fuow [t [Hir1Q ] 8

mm 15:41:52

Symbol
& EURUSD
4 GBPUSD

| 113270| 113270
K | 1311417\ 131144
@ UDCHE | |

Symbols [ Details | Trading | Ticks |

. Markets - MT5
m Accounts
E’ Indicators
Expert Advisors
-8 Advisors
g- E Examples
E| Rﬁ Moving Average
- & Moving Average
i1 85 MACD
Rj Controls
i - ¥ ChartinChart
: "B} Scripts

L. Services

Common I Favorites |

||

Z Pass Result Profit Total trades DecreaseFactor MovingPeriod
0: 10046.12 %12 2 30 2
1 10000.00 000, 0 33| 12
2 10000.00 000 0 36 12
3 10000.00 000 0 39 12
4 10000.00 .00 0 42 12
5 10000.00 000, 0 45 12
6 10000.00 000 ) 48 12
7 10000.00 000 0 5.1 12
8 10000.00 000, 0 54 12
10000.00 000 0 57 12
10000.00 000 0 60 12
10000.00 000 0 63 12
10000.00 000, 0 66 12
10000.00 000 0 69 12
10000.00 000 0| 72| 12
10000.00 000 0 75 12
10000.00 000, 0 78 12
10000.00 000 0 81 12
9846.20 s < 23 99 23
10000.00 000 N 0 102 3
[ 10000.00 000, o 105 a3
Settings | Inputs Optimizati gr\;;?\ni‘ Agents | Joumal | e i o Tooll:;x
For Help, press F1 | Default | 166/83Mb



S M- (CMarkets-MTS5 - Hedge

File  View

Tools  Help

| Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

B- &

|® B @ I B AutoTreding 1) New Order | [1 ]gg | ] || ]

ICMarkets - MT5

. Symbol Bid Ak
Ihe Reproducible &= = 5 e
+ GBPUSD 1327 13129 || & )
Expert Advisors
& USDCHF 100100 1.00101
Case & UsDIPY Mo 11915

Still progressing through the tests...

+ clickto add...

5/135

Symbols | Details | Trading | Ticks |

- &% ChartinChart
"B} Scripts

Common | Favorites |

x

N

Rt ST (555 -

Execution: | Without Delay

Depost: | 10000

v|[usn v [0

Visualization ||

20,5915 [ — 'L Sop ]

Settings

inputs | Optir:

Results | Optimization Graph | Agents | Journal |

Toolbox

For Help, press F1

| Default | | il 94.12 ms




S - (CMarkets-MT5 - Hedge - Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Tools Help

B3] B © | Baserosns Gneroue [ 11 [ i1 [} ]

. Symbol Bid Ask ICMarkets - MTS
'he Reproducible ‘&= o . e
= ndicators
L3
: GBPUSD 131179 ey
USDCHE 100110 £ Adisors
192 Bariples

# USDJPY
!

Case

73 Moving Average
& Moving Average
-85 MACD

Rj Controls

- &% ChartinChart

Scripts
pt

+ click to add... 5/135

Check the Optimisation Graph whilst
optimisation is taking place

Still progressing through the tests...

Symbols [ Details | Trading | Ticks | Common I Favorites |

Passes
6 197 368 539 710 880 1051 1222 1393 1564 1735 1906 2077 2247 2418 2589 2760 2931 3102 3273 3443 3614 3785 3956 4127 4298 4469 4639 4810 4981 5152 5323 5494 5665 5835 %

Settings | Inputs | Optimization Results | Optimization Graph | Agents | Joumnal | Toolbox

For Help, press F1 | Default | il 94.12 ms



S - (CMarkets-MT5 - Hedge - Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File View Tools Help '

v &~ | G B ©) | Bavtotrading YNewOrder | [t ]g | ]
tch: 16:24:37 x | Navigator ¥

Symbol Bid Ask ICMarkets - MT5

The Reproducible :zz ooz s

‘) Expert Advisors

& USDCHF 1.00087,  1.00087 RS R isors
@ USDIPY & 80 | LB Eamples
(AU 1283.5¢ = §5 Moving Average

+ clickto add... N 5/15 : & Moving Average

Tests are done...

Symbols | Details | Trading | Ticks | Common | Favorites |

[Bpet + | | Examples\Moving Average\Moving Average x5 v/ [EvRUsD | [m v
Date: |Custom period v| 0190204 @-|[0190302 @]
Forward: |No V] poso3ss O]
Execution: [Without Delay | | Every tick based on real ticks |
Depon: 1000 2 - Vasizion ]
Optatr: S it st | dnce g
9919/ 9919 | I Stan |
Settings | Inputs | Optimization Results | Optimization Graph | Agents | Journal | Toolbox

For Help, press F1 | Default | | il 94.12 ms




The Reproducible
Case

Check the Journal for any problems.

No problems showing here.

S M- (CMarkets-MTS5 - Hedge

File  View Tools Help

| Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

@ @ @ | & & ((.D I &AutoTradlng =) New Order | L [:‘L | Q Q

+ click to ad

Bid Ask
& EURUSD | 113238 113239
& GBPUSD 131200 131203
& USDCHF 100116 1.00117
& USDIPY 111915 111916

5/135

Symbols [ Details | Trading | Ticks |

‘ ICMarkets - MT5
m Accounts
@-[#] Indicators

& Expert Advisors

£ MACD
Rj Controls

B Scripts

“ Services

: Ei Moving Average
‘) Moving Average

£, ChartinChart

Common I Favorites |

:-“ Time Source Message 0
o 2019.03.05 13:35:1099?7 Fore1 iconnecting to 127.0.0.1:3000
© 2019.03.0513:35:10.098  Core 1 ‘connemcl
o 2019.03.0513:35:10.098 | Core2 | connecting to 127.0.0.1:3001
© 2019.03.0513:35:10.100  Core2 |connected
(9201905 05/15:5 610424 [Cote L auchorized (agent build 2007)
° 20]9.0?;.65 1&3§10;1é9 'C;)re 2 {a‘u:}xorize«:i (agent bu.lld 2667)
© 2019.03.05 13:35:10.146 'Core1 icomon synchronization completed
© 2019.03.0513:35:10.157  Core 2 ‘connon synchronization completed
02 201903 0513 35:10 547 CorreVZ |EURUSD: history for 2018 year synchronized =
° 20190305 13:35:10601 "CoreZ. ‘EURUSD' history for 2019 year synchronized
© 2019.03.05 13:35:10.601 .Coral |EURUSD: history synchronization completed [1957 Kb] ’.
© 2019.03.05 13:35:10.651 Core 2 ‘EURUSD' 1.91 Mb of history processed in 0:00.453
o 201903 0513 35'10718 Core2 ‘EURUSD. tlcks synchrom.zat:.on comple:ed [6433 Kb] l
o 2019.03.0513:35:10934  Core1 |EURUSD: ticks synchronized already [43 bytes]
© 2019.03.05 14:13:07.518 .Tster ‘optunzauon finished, total passes 9919 ’.
© 2019.03.05 14:13:07.528  Statistics ‘opl:imizal:ion done in 38 minutes 02 seconds
© 2019.03.05 14:13:07.528  Statistics ‘:hortest pass 0 00 00 328 longesr. pass 0 0 01 485 average pass O 00 OO 457 ‘
© 2019.03.0514:1307.528  Statistics hocal 9919 tasks (100%), remote 0 tasks (0%), cloud 0 tasks (0%)
© 2019.03.0514:13:07.528 | Core 1 |connection closed \
© 2019.03.0514:13:07.532  Core2 ‘conneccion closed
o ZO19.03.Q5 14:13_:_07.?8_0 Tester _19919 new recqmls saved to ca;he file ‘:gstet\c_ache\ﬂov_ing l_\v_etage.ElJR_lJSD.Hl_.20190204.20190302_.40._A6084858570F._.. %
Settings | Inputs | Optimi; Results | Optimi Graph | Agents | Joumnal Toolbox

For Help, press F1

| Default | B 17.3/84Mb




S - (CMarkets-MT5 - Hedge - Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Tools Help

B3] 9 B ©) | Baserosns Greroue [ 11 [ i1 [] ]

. Symbol Bid Ak ICMarkets - MTS
The Reproducible =z oo s
& GBPUSD 131188 131191 || B-E) Indicators.
Expert Advisors
& USDCHF rooizs 1ot || 7R o LT
& USDIPY I || | &P Eamples

Case

& Moving Average
& Moving Average
- MACD

+ Rj Controls

- &% ChartinChart

Check the Optimisation Graph

Looks like just 2 setups actually traded
and the other 9917 did not trade at all.

Symbols [ Details | Trading | Ticks | Common I Favorites |

Alarm bells! <,‘:| SR R R RO B S T SR R SO SRR R S e e S e S O R e R B

Passes
44 332 619 906 1193 1481 1768 2055 2342 2630 2517 3204 3491 3779 4066 4353 4640 4928 5215 5502 5789 6077 6364 6651 6938 7226 7513 7800 8087 8375 8662 6949 9236 9524 911

Settings | Inputs | Optimization Results | Optimization Graph | Agents | Joumnal | Toolbox

9836

For Help, press F1 | Default | il 94.12 ms



IS M- (CMarkets-MTS - Hedge - Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

File  View Tools Help
@ @ @|& & ((ODI&AmTradlng -%NewOrder|LE|L|Q Q ”_I;UL&“@ E‘ ! I | — / {l/‘% F T Y% P SR [1—]]

m\ﬂaﬁch 16:28:11
Symbol Bid Ask . Markets MT5

The Reproducible = &2 5
Case Ciboe  mw

-8 Advisors

g- E Examples

E| Rﬁ Moving Average
- & Moving Average
i1 85 MACD

Rj Controls

i - ¥ ChartinChart

: "B} Scripts

L. Services

+ click to add... 5/135

Check the Optimisation Results

Sadly only 2 setups actually traded.
(One per core?)

Symbols [ Details | Trading | Ticks | Common I Favorites |

If Moving Period 12 trades for Pass 0, [skecerst. ] e o s | seectcrteon v
. Pass Result Profit Total trades v DecreaseFactor MovingPeriod ﬁ
then it must also trade for the other 0 [ 10046.12 w12 2 30 nl
. . . 1024 9246.20 -153.80 23 9.9 23
passes using the same Moving Period. s : 1000000 0w 0 00 120
9917 ‘ 10000.00 0.00 0 29.7 120
9916 i 1000000 0.00_ 0 | 294 | fIZO
. . . . . 9915 10000.00 0.00 0 29.1 120
Likewise for Moving Period 23, it sota ; 1000000 000 0 28 120
9913 ‘ 10000.00 0.00 0 285 120
makes no sense to only have one %012 | 1000000 000 o 22 120
. . . 9911 10000.00 0.00 0 279 120
trading result for a given moving %10 : 1000000 om0 0 276 10
i 9909 \ 10000.00 000 0 273 120
perIOd . 9908 ] 10000.00 0.00| 0 270 120
9907 | 1000000 000 o 267 120
9906 | 10000.00 0.00 0 264 120
. . 9905 ‘ 10000.00 0.00 0 26.1 120
What is happening to the other test o004 | 10000.00 000 0 53 12
. . . 9903 10000.00 0.00 0 25.5 120
runs using Moving Period 12 or 237 9902 | 10000.00 00| 0| 252 120
10000.00 0.00 0 249 120 &
Where are the reSUItS? Settings | Inputs ptimi; = Optimization Graph | Agents | Journal | ‘ Toolbox

For Help, press F1 | Default | B 173/84Mb



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top 3 lines.

Remember of the 4 possible inputs, 2
are not optimised:

MaximumRisk Percentage 0.02

Moving Average Shift 6.

S M- (CMarkets-MTS5 - Hedge

| Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

5AutnTrading %NMOrder | Iﬂ; [E M | Q Q
x | Navigator x

File  View Tools Help
B-&- 398 O]
Symbol Bid Ask
& EURUSD 1.13228| 113228
& GBPUSD 131189 131193
% USDCHF 100120 1.00122
& USDIPY 111920 111.921

+ clickto add...

Symbols [ Details | Trading | Ticks |

ICMarkets - MT5

; m Accounts

[#] Indicators

‘) Expert Advisors

73 Moving Average
‘ Moving Average
-85 MACD

Rj Controls

- &5 ChartinChart

"B} Scripts

“ Services

Common I Favorites |

Select expert... || View previous optimization resuits v || Select citerion v
Result Profit Total trades v DecreaseFactor MovingPeriod *
10046.12 4612 2% 30/ 12
9846.20 -153.80 | 99, 3
10000.00 0.00 0 i 120
10000.00 0.00 0 120
10000.00 0.00 0 120
10000.00 0.00 o 120
10000.00 0.00 0 ‘ 120
10000.00 0.00 0 285 120
10000.00 0.00 0 282 120
10000.00 0.00 o 29 120
10000.00 0.00 0 276 120
10000.00 0.00 0 273 120
10000.00 0.00 0 120
10000.00 0.00 0 120
10000.00 0.00 0 120
10000.00 0.00 0 261 120
10000.00 0.00 0 258 120
10000.00 000 0 255 120
10000.00 0.00 0 252 120
10000.00 0.00 0 29 120
Graph | Agents | Joumal | Toolbox

For Help, press F1

| Default | | B 17.3/84Mb



S - (CMarkets-MTS - Hedge - Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Tools Help

B-3-0]8 8 O Brwmars Fuoroww | It [B]1 12 < 5| IHI[E| &

Market Watch: 16:42:13
. Symbol Bid Ask ‘ ICMarkets - MTS
[he Reproducible :we oo iz
| ac | P El--» ndicators
L2 & | =
GBPUSD 1.31285| ey

& USDCHF | 1.00078]

LERNER » 2
Case R e | | S & e
i : D TR 50 128558 Moving Average

+ click to add‘.. a, Moving Average

M- Rj Controls
-5 ChartinChart

Now let’s do the ‘Run Single Test’ for Eas“.pts
. “Semca
the top 3 lines.

We are expecting:

Pass 0: End result 10046.12 from 26  |sdectepst. | View pevious optimzation resuts | [selct ateron v

. . . Pass Result Profit Total trades v DecreaseFactor MovingPeriod *
trades using Moving Period 12, ; 3 "

& Run Single Test

1024 \ 9846.20 -153.80. 23

Decrease Factor 3.0 ED J 1000000 000 | ProfitFactor 00 120

9917 \ 10000.00 000 Expected Payoff 297 120

9916 | 10000.00 0.00 Diawdowin % 294 120

915 \' 10000.00 0.00 ecovety Factar 291 120

Pass 1024: End result 9846.20 from | su ! 1000000 W | g 28 =

. . . 9913 \ 10000.00 0.00 7 285 120

23 trades using MOVIng Period 23, %912 | 10000.00 00| | Cetimeedinputs . 282 120

991 | 10000.00 000, Export to XML (MS Office Excel) 29 120

Decrease Factor 9.9 9910 ‘ 10000.00] 000 | Export Optimization Cache File 276 120

9909 | 10000.00 000 | import Optimization Cache File 213 120

= i = e ez

Pass 9918: End result 10000.00 from | s ; 1000000 o | AutoScrl 264 120

. . . 9905 | 10000.00 0.00 v Auto Arrange A 26.1 120

zero trades using MOVIng Period 120, 9904 1000000 000/ v Grid 6| 258 120

9903 \ 10000.00 000 T 255 120

Decrease Factor 30.0 9902 | 10000.00] 000| 0 252 120
9901 | 1000000 000 0 29 120

Settings | Inputs | Optimization Results | Optimization Graph | Agents | Joumnal | : Toolbox

| Default | B 175/84Mb



The Reproducible
Case

Pass 0:

Expecting end result 10046.12 from 26

trades using Moving Period 12,
Decrease Factor 3.0

E I - (CMarkets-MTS5 - Hedge - EURUSD,H1

File  View

- & @
Market Watch: 16:44:27
Symbol

& EURUSD

¥+ GBPUSD

& USDCHF

4 USDJPY

4 XAUUSD

+ clickto

Symbols

* | Select expert...

Pass
0

1024
9918
9917
9916
9915
9914
9913
9912
9911
9910
9909
9908
9907
9906
9905
9904
9903
9902

Insert  Charts  Tools  Window

Help

& ¢ O] | %AutoTrading
x | Navigator

Ask :__"_7 ICMarkets - MT5

£8 Accounts

[#] Indicators

-8 Expert Advisors

&

1.132
1.31329

)

1.00059 1.0 ) ? Advisors
111.855  111.836 . B Examples
128559  1285.68 - ¥ Moving Average
5/135 8, Moving Average
2§ MACD
+ ? Controls
+-§% ChartinChart
+ l,,_o Scripts
Qs Services
| Trading | Ticks |

v | | View previous optimization results

9901

Strategy Tester

Se

For Help, press F1

ey

e

-
=

oz

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

E;jNewOrder B‘lm]ﬁ‘. QQ‘I_JI_(.@ 8

(] EURUSD,H1

v | | Select criterion

v

Result Profit Total trades v DecreaseFactor MovingPeriod
10046.12 46.12 26 3.0 12
9846.20 -153.80 23 9.9 23
10000.00 0.00 0 30.0 120
10000.00 0.00 0 29.7 120
10000.00 0.00 0 294 120
10000.00 0.00 0 29.1 120
10000.00 0.00 0 28.8 120
10000.00 0.00 0 28,5 120
10000.00 0.00 0 282 120
10000.00 0.00 0 279 120
10000.00 0.00 0 27.6 120
10000.00 0.00 0 273 120
10000.00 0.00 0 27.0 120
10000.00 0.00 0 26.7 120
10000.00 0.00 0 264 120
10000.00 0.00 0 26.1 120
10000.00 0.00 0 25.8 120
10000.00 0.00 0 25.5 120
10000.00 0.00 0 25.2 120
10000.00 0.00 0 249 120 ,

1 | Optimization Results F | Agents | Journal | Toolbox

Default

il 94.12 ms



The Reproducible
Case

Pass 0: Graph

Expecting end result 10046.12 from 26

trades using Moving Period 12,
Decrease Factor 3.0

Looks OK... let’s check the Backtest

S B - /CMarkets-MTS - Hedge - EURUSD,H1

File  View Inset Charts

B-&-3| 9 5

Market Watch: 16:45:55

Window

Tools

(o) ‘ %AutoTrading
x | Navigator

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

Help

|12 L BRI - | — 2 4% 8 m

EAjNewOrder Ij‘l m Ii‘. | Q Q

Symbol
& EURUSD
% GBPUSD
% USDCHF
& USDJPY
% XAUUSD

+ clickto

Symbols

Bid
1.1

111.844
1285.61

Is | Trading | Ticks |

[ ICMarkets - MT5

- 88 Accounts

[#] Indicators

-8 Expert Advisors
4 ? Advisors
S ? Examples

Ask

)

1285.66

5/135 & Mov
4 8% MACD

1§ Controls

1 %5 ChartinChart

+ lzo Scripts

Qs Services

Common

= ? Moving Average

Favorites |

[ EURUSD,H1

ing Average

10344

10308

10271

10234

10198

10161

10124

10087

10051

10014

%77

Deposit Load

2015.02.04

2015.02.08

2015.02.11

2015.02.18

2015.02.12 2015.02.14

10.0%

2015.02.20  2015.02.21

2015.02.27  2015.02.27

2019.02.28

0.0%
2015.02.19  20159.02.19 2019.02.21 2015.02.25  2015.02.25 2019.02.26 2015.03.0%

Strategy Tester

For Help, press F1

Settings | Inputs | Backtest | Graph [ Optir

n Results |

Opti

tion Graph | s | Journal | Toolbox

Default B 189/85Mb



The Reproducible
Case

Pass 0: Backtest
Expecting end result 10046.12 from 26
trades using Moving Period 12,

Decrease Factor 3.0

Backtest shows perfect match for Pass
0.

S B - /CMarkets-MTS - Hedge - EURUSD,H1

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

File  View Insert Charts Tools Window Help
B-&- 09 %) | @AuoTading iNeworser |1t 08 Iy | R Q BB |12 [l | I8 |1 — / A %~ £ &2 I
Market Watch: 16:46:48 x | Navigator x
Symbol Ask 15 ICMarkets - MT5
Se
% EURUSD 13302 || 98 I"Cdc_“t"‘s
+-f] Indicators
# GBPUSD b
- e 5 % Expert Advisors
- T + ? Advisors
% USDJPY 111.828 5. 8, Bamples =
& XAUUSD 1286.27 58, Moving Average &= EURUSD,H1
+ clickto 8, Moving Average
2§ MACD
1§ Controls
1 %5 ChartinChart
+ ILQ Scripts
Qs Services
Symbols | Details | Trading | Ticks | Common | Favorites |
x = v
History Quality 100% | | A
Bars 480 Ticks 1695987 Symbols 1
Initial Deposit 10 000.00
Total Net Profit 46.12 Balance Drawdown Absolute 043 Equity Drawdown Absolute 5.53
Gross Profit 359.28 Balance Drawdown Maximal 255.92 (2.49%) Equity Drawdown Maximal 299.93 (2.90%)
Gross Loss -313.16 Balance Drawdown Relative 2.49% (255.92) Equity Drawdown Relative 2.90% (299.93)
Profit Factor 1.15 Expected Payoff 177 Margin Level 4899.09%
Recovery Factor 0.15 Sharpe Ratio 005  Z-Score 0.32 (25.10%)
AHPR 1.0002 (0.02%) LR Correlation -0.61 OnTester result 0
GHPR 1.0002 (0.02%) LR Standard Error 61.17
Total Trades 26 Short Trades (won %) 16 (37.50%) Long Trades (won %) 10 (30.00%)
Total Deals 52 Profit Trades (% of total) 9(34.62%) Loss Trades (% of total) 17 (65.38%)
Largest profit trade 165.17 loss trade -60.39
Average  profit trade 39.92 loss trade -18.42
Maximum consecutive wins () 2(153.51) consecutive losses (S) 8(-63.81)
Maximal consecutive profit (count) 165.17 (1) consecutive loss (count) -114.81(3)
Average consecutive wins 1 consecutive losses 3
Entries by hours (Asie.Europe.USA) Entries by weekdays Entries by months
5 5 ] %
g . -
= s
g v
g s | Inputs | Backtest [ G pti | Agents | Journal Toolbox
For Help, press F1 Default & 18.9/85Mb




The Reproducible
Case

Pass 1024:

Expecting end result 9846.20 from 23

trades using Moving Period 23,
Decrease Factor 9.9

S B - /CMarkets-MTS - Hedge - EURUSD,H1

File  View Insert

B-&-3| 9 5

Charts  Tools

(o) ‘ %AutoTrading

Window  Help

Market Watch: 16:49:45 x | Navigator
Symbol Bid Ask E ICMarkets - MT5
# EURUSD 1.13286| 1.13286 || ¥ é}g I"‘d‘_“t"‘s
+-[#] Indicators
% GBPUSD 1.31359 -
== | 8, Expert Advisors
“,’ USDCHF 1.00033 it P Rivisors
% USDJPY 111.843 5. 8, Bamples
# XAUUSD = ? Moving Average
+ clickto & Moving Average
2§ MACD
1§ Controls
1 %5 ChartinChart
+ lzo Scripts
Qs Services
Symbols | Details | Trading | Ticks | Common | Favorites |

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

[ EURUSD,H1

gneworder [ 00 My [ Q BB |IM B8 -] | — 7 & 8 1 %+ £ & I

* | Select expert... v | | View previous optimization results v || Select criterion v
Pass Result Profit Total trades v DecreaseFactor MovingPeriod *
0 10046.12 46.12 26 3.0 12
o1 XET . T —
9018 10000.00 000 | & RunSingle Test 300 120
917 10000.00 0.00 PO Eactor | 29.7 120
9916 10000.00 0.00 Expected Payoff 294 120
9915 10000.00 0.00 [ 29.1 120

Drawdown %
9914 10000.00 0.00 R . 28.8 120
9913 10000.00 0.00 D | 285 120
%912 1000000 000 SharpeRatio 222 120
9911 10000.00 0.00 Optimized/nputs " 279 120
9910 10000.00 0.00 @ Export to XML (MS Office Excel) 27.6 120
2o {00 00 L Export Optimization Cache File [ iz 12
9908 10000.00 0.00 T § 27.0 120
Import Optimization Cache File

9907 10000.00 0.00 [ 26.7 120
9906 10000.00 0.00 v Auto Switch to Results 264 120
9905 10000.00 0.00 Avtoseroll | 26.1 120
9904 10000.00 00| | o AutoAmange 258 120

5 9903 10000.00 0.00 v Grid G [ 25.5 120

g 9902 10000.00 0.00 v 252 120

§ 9901 10000.00 0.00 0 249 120

& Settings | Inputs | st | Graph | Optimization Results [ O tion Graph | Agents | Journal | Toolbox

For Help, press F1

Default

B %4.12ms



S B - (CMarkets-MT5 - Hedge - EURUSD,H1 Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

File  View Inset Charts Tools Window Help

B 0|9 B ©| Bawrming Grewoser [l]11s 2 [] § B[ [[B[[8 |1 — / % & 1 % £ 2]
Market Watch: 16:51:38 x | Navigator x
. Symbol Bid Ask || 3 ICMarkets - MTS
The Reproducible :mx oo 2
& GBPUSD 6 -
o Pl
& USDIPY 111.811 8 : i D =
Case & XAUUSD 128549 128556 ?;,\,ﬂving Average ‘= o &= ]
+ click to add 5/135 & Moving Average l’E] EURUSD,H1 ‘EHEI@
-8 MACD
1§ Controls
1 %5 ChartinChart
Pass 1024: 2 B Scrpts
Qs Services
Expecting end result 9846.20 from 23
trades using Moving Period 23,
Decrease Factor 9.9 Symbots: [T | Fraamgl [EeN]) ||| Common: [TEmantET]
10023
The Graph looks OK, let’s check the o2
Backtest s
9960
9938
9917
5896
9875
9854
5832
Deposit Load ?8‘3%
£ EEE EEm .
g 2015.02.14 2015.02.22 2019.02.22 201 2015.02.28 2015.03.01 20!99&}8.;1
% st | Graph | Optim Toolbox
Default il 94.12 ms

For Help, press F1



S B - (CMarkets-MT5 - Hedge - EURUSD,H1 Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Insert Charts Tools Window Help

B-&-0 |9 8 ©|Badng Greworder 11100 v |} Q BB Ik |HE|I8 |1 — / S H T &- £ &

Market Watch: 16:52:45 x | Navigator
n Symbol Bid Ask ||[E ICMarkets - MT5
The Reproducible :ux oo 2
SSEr || @-[# Indicators
: stgfﬁ: 1')132: LT | 8, Expert Advisors
4 ? Advisors
C & USDIPY 111.801  111.803 P, Bomples = —
ase % XAUUSD 128584  1285.87 5B Moving Average ‘= e
+ clickto add 5/135 8, Moving Average (=] EURUSD,H1 [r=]-E-
- 85 MACD
1§ Controls

1 %5 ChartinChart

Pass 1024: 5B Scripts

Qs Services
Expecting end result 9846.20 from 23
trades using Moving Period 23,
Decrease Factor 9.9 symbols [ Details | Trading | Ticks | ||| Common [ Favorites | FURVSD
* | History Quality 100% | ] A
Bars 480 Ticks 1695987 Symbols 1
H . Initial Deposit 10 000.00
Qu ICk maths CheCk Total Net Profit -153.80 Balance Drawdown Absolute 153.80 Equity Drawdown Absolute 178.85
Gross Profit 78.51 Balance Drawdown Maximal 153.80 (1.54%) Equity Drawdown Maximal 198.02 (1.98%)
Gross Loss -232.31 Balance Drawdown Relative 1.54% (153.80) Equity Drawdown Relative 1.98% (198.02)
1 OOOO - 9846 " 20 - 1 53 . 80 IOSS Profit Factor 0.34 Expected Payoff -6.69 Margin Level 4853.46%
Recovery Factor 0.78 Sharpe Ratio -0.38 Z-Score 0.43 (33.28%)
AHPR 0.9993 (-0.07%) LR Correlation -0.91 OnTester result 0
GHPR 0.9993 (-0.07%) LR Standard Error 20.77
Perfect match!
Total Trades 23 Short Trades (won %) 7 (0.00%) Long Trades (won %) 16 (31.25%)
Total Deals 46 Profit Trades (% of total) 5(21.74%) Loss Trades (% of total) 18 (78.26%)
Largest profit trade 34.40 loss trade -44.08
Average  profit trade 1570  losstrade -1291
Maximum consecutive wins () 2(22.39) consecutive losses (S) 9 (-84.90)
Maximal consecutive profit (count) 34.40(1) consecutive loss (count) -84.90 (9)
Average consecutive wins 1 consecutive losses 4
Entries by hours (Asie.Europe.USA) Entries by weekdays Entries by months
5 5 s 2
| .
g .
g s | Inputs | Backtest [ Graph | tion Graph | Agents | Joural Toolbox

For Help, press F1 Default il 94.12 ms



The Reproducible
Case

Pass 9918:

Expecting end result 10000.00 from
zero trades using Moving Period 120,
Decrease Factor 30.0

S B - /CMarkets-MTS - Hedge - EURUSD,H1

File  View

' @' EJ N i (@) ‘ %AutoTrading

Market Watch: 16:55:58

Symbol

% EURUSD
% GBPUSD
4% USDCHF
& USDJPY
% XAUUSD

Symbols

Insert  Charts  Tools Window Help

x | Navigator
Bid Ask E ICMarkets - MT5
113266 113266 || 88 Accounts

)

1.31357| 131361
1.00011  1.00011
111.83 111.831
128590  1285.97

[#] Indicators
& Expert Advisors
4 ? Advisors
S ? Examples
= ? Moving Average
& Moving Average
2§ MACD
1§ Controls
1 %5 ChartinChart
l:o Scripts
Qs Services

Details | Trading | Ticks | ||| Common [ Faverites |

]
i

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

EA.jNewOrder Iﬂm MQ Q ‘I_J I_"f‘@ e —

c@x]

(] EURUSD,H1

EURUSD,H1

[E=R (IR

1.146]

* | Select expert... v | | View previous optimization results v || Select criterion v
Pass Result Profit Total trades v DecreaseFactor MovingPeriod *
0 10046.12 46.12 26 3.0 12
1024 9846.20 -153.80 23 9.9 23
=T Ee=————r—— 20
o017 | SR RunSingle Test 10000.00 0.00 0 207 120
9916 Profit Factor 10000.00 0.00 0 294 120
9915 Expected Payoff [ 10000.00 0.00 0 29.1 120
9914 10000.00 0.00 0 28.8 120
Drawdown %
9913 10000.00 0.00 0 28.5 120
Recovery Factor
9912 " 10000.00 0.00 0 282 120
9911 Sh“fpe_ fatio 10000.00 0.00 0 279 120
9910 Setmesdiopul k 10000.00 0.00 0 276 120
9909 | [ Export to XML (MS Office Excel) LI LY L g 120
2908 Export Optimization Cache File 1000000 00 0 2.9 120
9907 Gl : 10000.00 0.00 0 26.7 120
Import Optimization Cache File
9906 10000.00 0.00 0 264 120
9905 v Auto Switch to Results 10000.00 0.00 0 26.1 120
9904 Auto Scroll 10000.00 0.00 0 25.8 120
5 9903 v Auto Arrange A [ 10000.00 0.00 0 25.5 120
2 9902 v Grid G 10000.00 0.00 0 252 120
g 9901 10000.00 0.00 0 249 120 ,
& Settings | Inputs | st | Graph | Optimization Results | O s | Journal | Toolbox

Default

B 19.1/86Mb



The Reproducible
Case

Pass 9918:

Expecting end result 10000.00 from
zero trades using Moving Period 120,
Decrease Factor 30.0

Oh, hang on: This one is not

supposed to trade, according to the
Optimisation run.

Let’s see the Backtest...

S B - /CMarkets-MTS - Hedge - EURUSD,H1

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

File  View |Inset Charts Tools Window Help
B-&- 0|9 B © | avoredng Gneworer |11 100 M |]  BE|FI |8 |1 — / S § T %-| £ &2 ]
Market Watch: 16:58:18 x | Navigator x
Symbol Bid Ask ||[E ICMarkets - MT5
@ EURUSD 13282 1328 || 88 IA‘;_“"“ (] EURUSD,HI
& GBPUSD 131378 13138) || @£ Indicators
% USDCHF 0.99990 i & et Adveors
8 4 ? Advisors
& USDJPY 111.833 P, Examples
# XAUUSD = ? Moving Average
+ cli add & Moving Average
2§ MACD
1§ Controls
1 %5 ChartinChart
+ l:o Scripts
Qs Services
Symbols | Details | Trading | Ticks | Common | Favorites |

10276

10236

10196

10156

10116

10076

9875

2015.02. 2015.02.04  2015.02.05

2015.02.04

2015.02.04

10.0%

0.0%
2015.02.13  2015.02.13 2019.02.15  2019.02.15  2019.02.18 2019.02.19  2019.02.19  2019.02.19 2019.02.19  2019.02.28  2019.03.01 2015.03.01 2015.03.0%

Strategy Tester

Settings | Inputs

For Help, press F1

ctest | Graph | Optimization Results | Optir

Toolbox

ation Graph | Agents | Journal |

Default il 94.12 ms



S B - (CMarkets-MT5 - Hedge - EURUSD,H1 Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Insert Charts Tools Window Help

@v@v‘g & 2 u‘:%AutoTrading E.jNewOrder LJ‘_*»‘ID_Q Ii\. Q C_% H_J ﬁ‘@ & ';'! = }J/Ié i M % P YT

B

Market Watch: 16:59:45 x | Navigator
. Symbol Ask IL_'j ICMarkets - MT5
'he Reproducible ==
= +-|f] Indicators
i LA l.3140i -8 Expert Advisors
4% USDCHF . 0.99997 it ? Rivisors
& USDJPY 842 111842 . ? Examples
% XAUUSD 1285.85 128594 = &5 Moving Average
+ clickto add 5/135 8, Moving Average
2§ MACD
1§ Controls
+-§% ChartinChart
Pass 9918: 2B Scrpts
Qs Services
Expecting end result 10000.00 from
zero trades using Moving Period 120,
Decrease Factor 30.0 symbols [ Details | Trading | Ticks | ||| Common [ Favorites | EURSDITE |
* | History Quality 100% |
Bars 480 Ticks 1695987 Symbols 1
Initial Deposit 10 000.00
14 trades’ end reSUlt 1 005604 Total Net Profit 56.04  Balance Drawdown Absolute 79.52  Equity Drawdown Absolute 106.08
Gross Profit 28271 Balance Drawdown Maximal 111.42 (1.10%) Equity Drawdown Maximal 254.69 (2.48%)
Gross Loss -226.67 Balance Drawdown Relative 1.10% (111.42) Equity Drawdown Relative 2.48% (254.69)
That aCtua”y makes thls Conflguratlon Profit Factor 1.25 Expected Payoff 4.00 Margin Level 4329.37%
= Recovery Factor 0.22 Sharpe Ratio 0.07 Z-Score -0.18 (14.28%)
the beSt SO far Accordlng to the AHPR 1.0004 (0.04%) LR Correlation 0.42 OnTester result 0
. . . . . . GHPR 1.0004 (0.04%) LR Standard Error 64.08
Optimisation run, this config did not
. Total Trades 14 Short Trades (won %) 8 (25.00%) Long Trades (won %) 6 (16.67%)
trade at a", and yet it does. Total Deals 28 Profit Trades (% of total) 3(2143%)  Loss Trades (% of total) 11 (78.57%)
Largest profit trade 206.27 loss trade -74.10
Average  profit trade 9424 losstrade -20.61
Maximum consecutive wins () 2(221.27) consecutive losses (S) 6(-108.12)
Maximal consecutive profit (count) 221.27 (2) consecutive loss (count) -108.12 (6)
Average consecutive wins 2 consecutive losses 4
Entries by hours (Asie.Europe.USA) Entries by weekdays Entries by months
T 5 5 173
| . ‘
% Settings | Inputs | Backtest | G tion Graph | | Journal Toolbox

For Help, press F1 Default & 19.2/86Mb



The Reproducible
Case

Pass 9918:

Expecting end result 10000.00 from
zero trades using Moving Period 120,
Decrease Factor 30.0

14 trades, end result 10056.04.

Quick Journal check to see if there are
any errors.

Note the correct parameters are listed
for this run.

S B - /CMarkets-MTS - Hedge - EURUSD,H1
File

View  Insert

B-&- 8|9

Charts

Tools

y (@) | %AutoTrading

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

Window  Help

E,jNewOrder LJ‘_EID_QM QQH_J&\@ h';'!'

Market Watch: 17:10:18 x | Navigator
Symbol Ask IL_'j ICMarkets - MT5
& EURUSD 113077 || 88 Accounts [ EURUSD,H1
& GBPUSD 131299 || -l Indicators.
= -8 Expert Advisors
4% USDCHF 1.00232 it ? Rivisors
% USDJPY 112003 112.005 - Examples
& XAUUSD 128268 128275 = &5 Moving Average
+ 8, Moving Average
2§ MACD
1§ Controls
1 %5 ChartinChart
+ 'Eo Scripts
Qs Services
5 Feb 01:00 5 Feb 09:00
Symbols [ Details | Trading | Ticks | || Common [ Favorites |
* | Time Source Message [
2019.03.05 14:57:48.282 Core 1 68 Kb of total initialization data received
2019.03.05 14:57:48.282 Core 1 Intel Xeon ES-1650 v2 @ 3.50GHz, 2025 MB
> 2019.03.05 14:57:48.282 Core 1 EURUSD: symbol to be synchron:
> 2019.03.05 14: 282 Corel EURUSD: symbol synchronized, 3464 bytes of symbol info received
2019.03.05 14:57:48.282 Core 1 EURUSD: load 27 bytes of history data to synchronize in 0:00:00.001
2019.03.05 14:57:48.282 Core 1 EURUSD: history synchronized from 2018.01.02 to 2019.03.01
> 2019.03.05 14: Core 1 EURUSD: ticks synchronization started
> 2019.03.05 14:57 Core 1 EURUSD: load 34 bytes of tick data to synchronize in 0:
Core 1 EURUSD: history ticks synchronized from 2019.02.04 to 2019.03.01
Core 1 EURUSD,Hl: history cache allocated for 7243 bars and contains 6763 bars from 2018.01.02 00:00 to 2019.02.01 2...
Core 1 EURUSD,Hl: history begins from 2018.01.02 00:00
Core 1 EURUSD,H1 (ICMarkets-MTS): generating based on real ticks
Core 1 of Experts\Examples\Moving Average\Moving Average.ex5 from 2019.02.04 00:00 to 2019.03.02 ...
Core 1 MaximumRisk=0.02
Core 1 DecreaseFactor=30.0
Core 1 MovingPeriod=120
2019.03.05 14:5 Core 1 MovingShift=6
2019.03.05 14: Core 1 EUR 4 begin from 2019.02.04 00:00:00
| Core 1 2019 market sell 0.17 EURUSD (1.14425 / 1.14426)
% C Core 1 2019.0 deal #2 sell 0.17 EURUSD at 1.14425 done (based on order #2)
% 2019.03.05 14:57 Core 1 2019.02.0 deal perform [#2 sell 0.17 EURUSD at 1.14425]
% _an1nnnncascza0000 1+ o am AR S
3| Settings | Inputs | test | G Toolbox

For Help, press F1

Default

il 94.12 ms



S B - (CMarkets-MT5 - Hedge - EURUSD,H1 Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Insert Charts Tools Window Help

@v @v Sl | @ 9)) %AutoTrading E.jNewOrder Lj‘l ID_Q Ii\. Q C_% ‘ I_J ﬁ ‘ FH/ § ';~ ‘ = ;:/Ié P % £ @ I
Market Watch: 17:09:26 x | Navigator x
Symbol Bid Ask || 3 ICMarkets - MTS

The Reproducible ==

[#] Indicators
4% USDCHF 00228 1.00230

-8 Expert Advisors
4 ? Advisors
Case % USDIPY 11973 111974 L & Eariples
% XAUUSD 128298  1283.07 = §% Moving Average
ick to add 5/135 8, Moving Average
2§ MACD
+ ? Controls

1 %5 ChartinChart

Pass 9918: 5B Scripts

]

)

Qs Services
Expecting end result 10000.00 from
zero trades using Moving Period 120,
Decrease Factor 30.0 symbols [ Details | Trading | Ticks | ||| Common [ Favorites | ERUBRT
Time Source Message [
o 2019.03.05 14:57:48.282 Core 1 2019. market sell 0.18 EURUSD, close #26 (1.13634 / 1.13634)
14 trades, end result 1005604 2019.03.05 14:57:48.282 | Core 1 2019.0 deal #27 sell 0.18 EURUSD at 1.13634 done (based on order #27)
> 2019.03.05 14: ,282 Core 1 2019.0 deal performed [#27 sell 0.18 EURUSD at 1.13634]
> 2019.03.05 14:57:48.282 Core 1 2019. order performed sell 0.18 at 1.13é34 [#27 sell 0.18 EURUSD at 1.13634]
o 2019.03.05 14:57:48.282 Core 1 2019. CTrade::OrderSend: market sell 0.18 position $#26 EURUSD [done at 1.13634]
QUiCk Journal CheCk to see |f there are 2019.03.05 14:57:48.282 | Core 1 2019.0 market buy 0.18 EURUSD (1.13749 / 1.13750)
> 2019.03.05 14:57:48.282 Core 1 2019.0 deal #28 buy 0.18 EURUSD at 1.13750 done (based on order #28
any errors. © 2019.03.0514:57:48.282 | Core 1 2019. deal performed [#28 buy 0.18 EURUSD at 1.13750]
o 2019.03.05 14:57:48.282 Core 1 2019. order performed buy 0.18 at 1.13750 [#28 buy 0.18 EURUSD at 1.13750]
2019.03.05 14:57:48.282 Core 1 2019.0 CTrade::OrderSend: market buy 0.18 EURUSD [done at 1.13750]
. . . > 2019.03.05 14:57:48.282 Core 1 2019.0 market sell 0.183 EURUSD, close #28 (1.13653 / 1.13653)
Nothlng Wrong ShOWIﬂg Up, Except |t o0 2019.03.0514:57:48.282  Core 1 2019.0 deal $29 sell 0.18 EURUSD at 1.13653 done (based on order $29)
. . o 2019.03.05 14:57:48.282 Core 1 2019.0 deal performed [#29 sell 0.13 EURUSD at 1.13653]
traded When the Optlmlser Showed o 2019.03.0514:57:48.282  Core 1 2019.0 ormed sell 0.18 at 1.136€53 [#29 sell 0.18 EURUSD at 1.13653]
> 2019.03.05 14:57:48.282  Core 1 2019.03.01 20:00:00 ::0rderSend: market sell 0.12 position #28 EURUSD [done at 1.13653]
Zero trades_ o 2019.03.0514:57:48.282  Core 1 final balance 1005€.0
o 2019.03.05 14:57:48.282 Core 1 EURUSD,H1: 1695987 ticks, 480 bars generated. Environment synchronized in 00.039. Test passed in 0:(
2019.03.05 14:57:48.282 Core 1 EURUSD,Hl: total time n login to stop testing 0:00:01.475 (including 0:f )0.039 for history data synchron...
> 2019.03.05 14:57:48.282  Core 1 268 Mb memory used including 0.47 Mb of history data, 64 Mb of tick data
2019.03.05 14:57:48.282 Core 1 log file "C:\Users\markflint\AppData\Roaming\MetaQuotes\Tester\&73 €R2959850232C0BAT725E5966\Agent-127.0.0...
o 2019.03.05 14:57:48.406  Core 1 connection closed

v
tion Graph | Agents | Journal Toolbox

For Help, press F1 Default il 94.12 ms

Strategy Tester

Sel | Inputs | Backtest | G

gs



IS M- (CMarkets-MT5 - Hedge - EURUSD,HI Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Insert Charts Tools Window Help
@vgv ‘Q N 2 u‘:%AutoTrading E.jNewOrder Lj‘l ID_Q Ii\. Q C_% H_J ﬁ‘@ & ';'! | = }J/Ié A A 4 I ©) ~ [
larket Watch: 17:13: x | Navigator x
. e e W T
The Reproducible & & & 55
© GBPUSD 131296| 131297 || R neteaor
& USDCHF 1.00248| 100250 || © 8’ ;x.pTd’j::::rs
C & USDIPY 111997 111998 P, Bamples
ase & XAUUSD 128284 1282.90 525 Moving Average
+ clickto add 5/135 8, Moving Average
4 P MACD
1§ Controls
+] ? artin' a
Pass 9918: L
Qs Services
Expecting end result 10000.00 from
zero trades using Moving Period 120,
Decrease Factor 30.0 simboss: DT || common [TERGmES]
* | Variable Value Start Step Stop Steps
™ Maximum Risk in percentage 0.02 0.02 0.002 0.2
Check the Inputs tab to ensure the CEE i ! B i
i Moving Average period
correct parameters were COpled over I Moving Average shift 5 o U L
for the Run Single Test...
No they were not copied across
correctly.
(But we know from the Journal that the
correct parameters were used)
§ Settings | Inputs | Backtest | Graph | Optimization Results | Optimization Graph | Agents | Journal Toolbox

For Help, press F1

Default il 94.12 ms



S B - (CMarkets-MT5 - Hedge - EURUSD,H1 Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Insert Charts Tools Window Help

@v @v 8| @ a 9)) %AutoTrading E,jNewOrder Ij‘_']: ID_Q Ii\. | Q q ‘ I_J ﬁ ‘ FH/ 3 ';~ ‘ | — 7/ {/Ié =M %o P @ I
Market Watch: 17:28:21 x | Navigator x
n Symbol Bid Ask ||[E ICMarkets - MT5
= = 188 Accounts [ EURUSD,H1
e e p ro u CI e & EURUSD 112058 112958 “7 e =l ,
¥ S = +-[£] Indicators
$ GBPUSD 131129 13m32 || 1 B, Expert Advisors ¥
USDCHE J — + ? Advisors
& USDIPY 112,010 P, Bamples
& XAUUSD 128265  1282.71 5B Moving Average
+ clickto add 5/135 8, Moving Average
4 P MACD
1§ Controls
#, ChartinChart
L] 4 g
Let’'s go back and look at the next 2 2B Scripts
. Qs Services
passes that shares the same Moving
Period as Pass O...
PaSS 1: Symbols [ Details | Trading | Ticks | || Common [ Favorites |
* | Select expert... v | | View previous optimization results v || Select criterion v
. . Pass a Result Profit Total trades DecreaseFactor MovingPeriod
Optimiser shows zero trades for Pass ' o 10046.12 512 % 30 12
1, yet logically it should have just as 2 1000000 & RunSingle Test r 0 36 12
3 10000.00 e | 0 39 12
many trades as Pass 0, as they share | « 1000000 0 a2 12
5 10000.00 Expected Payoff [ 0 45 12
the same key parameter: Moving 5 1000000 Duskiers 0 a8 12
. 7 10000.00 Recovery Factor [ 0 51 12
Period 12. 8 10000.00 Sharpe Ratio 0 54 12
9 10000.00 Optimized Inputs 3| 0 57 12
10 10000.00 . X 0 6.0 12
2 P [ Export to XML (MS Office Excel) [ 5 = S
12 10000.00 Export Optimization Cache File 0 66 12
13 10000.00 Import Optimization Cache File [ 0 6.9 12
14 10000.00 v Auto Switch to Results 0 72 12
15 10000.00 e, [ 0 75 12
16 10000.00 & Adko Ao A 0 7.8 12
K 1000000 g . | 0 81 12
3 s 10000.00 A ) 0 84 12
z 19 10000.00 0.00 0 87 ke
g Settings | Inputs | Backtest | Graph | Optimization Results [ O h | Agents | Journal | Toolbox

Default il 94.12 ms



S B - (CMarkets-MT5 - Hedge - EURUSD,H1 Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

File  View Insert Charts Tools Window Help

i

B 0|9 B © Bt Grevowe 10 0[] B[ I[BB8 4|1 — / %% 1 % » o
Market Watch: 17:31:00 x | Navigator x
. Symbol Bid Ask :L_jICrvlarkets-MTS -
'he Reproducible w2 o 2 =oie]
21100 2 +-|f] Indicators =
: GBPUSD v.4||l1 " B bxpert Advisors e EURUSD,H1
USDCHE J 1 + ? Advisors
‘ aSe & UsDIpY - ? Examples
# XAUUSD = ? Moving Average
+ clickto add 8, Moving Average
1§ MACD
1§ Controls
. 1 %5 ChartinChart
Pass 1: 5B Scrpts
Qs Services
Optimiser shows zero trades.
Logic suggests 26 trades (as per Pass | symbos [Besi [ Tadng [ 7 T ||_Common [Fovories | : T
0) ‘ '
10050
10076
Actual result zero. 1002
10048
10034
10020
10006
9952
9978
9964
<a5n
Deposit Load 0.0%
z
g
;»T. 2019.02.11 2019.02.27 e
B Settings | Inputs | Backtest | Graph [ Opt | Journal Toolbox

For Help, press F1 Default B 199/8.7Mb



IS M- (CMarkets-MT5 - Hedge - EURUSD,HI Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Insert Charts Tools Window Help
B & 0|9 & © | Bawrosng ignevone 18102 ;o [Q § B[ L[B[[a]--]1 — ~
Market Watch: 17:31:49 x | Navigator x

Symbol Bid Ask 15 ICMarkets - MT5

I R .
s

h e e rOd u CI b I e % EURUSD 112956 1.12956 @ IACdC_ounts

& GBPUSD 131111 131114 |£] Indicators

5 % Expert Advisors

b
e
-
]
§
2l
o)

]

)

 U30CE 1L00%70 11§ Advisors ; 3 5 ; 1.14560
@ USDJPY 112.073 5. ¥, Examples
a S e & XAUUSD 1282.56 & 5 Moving Average Lidades

L - 8, Moving Average
£ MACD

1§ Controls

1 %5 ChartinChart

Pass 1: 5B Scripts

Qs Services

&

Optimiser shows zero trades.

Logic suggests 26 trades (as per Pass | symbos [Besi [ Tadng [ 7 T ||_Common [Fovories |

EURUSD,H1

O) * | Time Source Message 2
o 2019.03.05 15:30:48.362 Core 1 prepare for shutdown
2019.03.05 15:30:48.362  Core 1 login (build 2007)
2019.03.05 15:30:48.362 Core 1 account info found with currency USD
ACtual resu|t Zero. © 2019.03.0515:30:48.362 | Core 1 initial deposit 10000.00 USD, leverage 1:100
o 2019.03.05 15:30:48.362 Core 1 successfully initialized
2019.03.05 15:30:48.362 Core 1 163 bytes of total initialization data received
. > 2019.03.05 15:30:48.362 Core 1 Intel Xeon ES5-1650 v2 @ 3.50GHz, 2025 MB
JOurna| Confll"mS the CorreCt © 2019.03.0515:30:48.362 | Core 1 EURUSD,Hl: history cached from 2018.01.02 00:00
o 2019.03.05 15:30:48.362 Core 1 EURUSD, H1 (ICMarkets-MIS): generating based on real ticks
parameters Were used o 2019.03.05 15:30:48.362 Core 1  Hl: testimy of Experts\Examples\Moving Average\Moving Average.ex5 from 2019.02.04 00:00 to 2019.03.02 ...

> 2019.03.05 15:30:48.362  Core 1
> 2019.03.05 15:30:48.362 | Core 1
o 2019.03.0515:30:48.362  Core 1

MaximumRisk=0.02

MovingPeriod=12

This does not make sense! o 2019.03.0515:30:48362  Core 1 VovingShife=¢
> 2019.03.05 15:30:48.362 Core 1 § : real ticke”begin from 2019.02.04 00:00:00
2019.03.05 15:30:48.362 Core 1 final balance 10 0 USD
o 2019.03.05 15:30:48.362 Core 1 EURUSD,H1: 1695937 ticks, 0 bars generated. Environment synchronized in 0 .019. Test passed in 0:00:00.564.
2019.03.05 15:30:48.362 Core 1 EURUSD,Hl: total time n login to stop testing 0: 00.583 (including 0:( )0.019 for history data synchron...
o | © 2019.03.0515:30:48.362  Core 1 254 Mb memory used including 0.47 Mb of history data, 64 Mb of tick data
% 2019.03.05 15:30:48.362 Core 1 log file "C:\Users\markflint\AppData\Roaming\MetaQuotes\Tester\&73 6A2959850232C0BA725E5966\Agent-127.0.0...
% 2019.03.05 15:30:48.374  Core 1 connection closed o
g Settings | Inputs | | Opt s | | Agents | Journal Toolbox

For Help, press F1 Default & 19.9/87Mb



S B - (CMarkets-MT5 - Hedge - EURUSD,H1 Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.
File  View Insert Charts Tools Window Help

B-&- 0|9 B © |@Davotadng igheworser [t 4[] BRI [K[EF (8 4|1 — / H {5 W %+ »2 &I
Market Watch: 17:53:04 x | Navigator x
. Symbol Bid Ask E ICMarkets - MT5 P
'he Reproducible == oo 2uc
+)--\f] Indicators
% GBPUSD 131149 131153 —
=2l 8, Expert Advisors
4% USDCHF 1.00358  1.00360 . Advi
- § visors

@ USDJPY 111946 111.946 5 ? Examples
a S e & XAUUSD 1283.67 1283.75 = #; Moving Average
d 5 & Moving Average

2§ MACD
1§ Controls

. 1 %5 ChartinChart
Pass 2: 2 B Scrpts

Qs Services

+ clic

Optimiser shows zero trades for Pass
2, yet logically it should have just as

S Feb 01:00

many trades as Pass 0, as they share || coreor T eI gt e e e EURLSDE
. x
. U A 2019.03.05 14:13:07 total 9919 (9919 d) on EURUSD.H1 real ticks from 2019.02.04 to 2019.03.02 (2 optimized pz Select criteri
the Same key parameter MOVIng loving Average v otal passes (! passed) on real ticks from o (2 optimized p: v lect criterion v
Pass a Result Profit Total trades DecreaseFactor MovingPeriod *
Perlod 12 0 10046.12 46.12 26 30 12
1 10000.00 0.00 0 33 12
2 el 7 N 71
3 @ Run Single Test 0.00 0 39 12
4 Profit Factor 0.00 0 42 12
5 Expected Payoff I o 0 &3 12
6 0.00 0 48 12
Drawdown %
7 | om 0 54 12
Recovery Factor =
8 0.00 0 54 12
9 Sharpe Ratio | om 0 57 12
10 Optimized Inputs 4 0.00 0 6.0 12
n (3 Export to XML (MS Office Excel) ] 0.00 0 63 12
1 Export Optimization Cache File 0.0 0 6o 12
13 s : | oo 0 69 12
Import Optimization Cache File
14 0.00 0 7.2 12
15 v Auto Switch to Results ] 0.00 0 7.5 12
16 Auto Scroll 0.00 0 7.8 12
B 17 v Auto Arrange Al 0.00 0 81 12
E 18 v Grid G 0.00 0 84 12
=19 . I 000 0 87 12
g v
& Settings | Inputs | test | Graph | Optimization Results | Optimization Graph | Agents | Journal | Toolbox

For Help, press F1 Default & 113/ 77Kb



The Reproducible
Case

Pass 2:

Optimiser shows zero trades.

Logic suggests 26 trades (as per Pass
0)

Actual result... trades!

S B - /CMarkets-MTS - Hedge - EURUSD,H1

File

@' @' (59

Market Watch: 17:54:39

View

Symbol
4 EURUSD
& GBPUSD
4% USDCHF
% USDJPY
% XAUUSD

+ clickto

Symbols

Insert

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

Charts  Tools  Window Help
N a (@) ‘ %AutoTrading EAjNewOrder Ij‘_']: m Ii\. | Q Q ‘I_J ﬁ‘@ § ';~1 | — 7/ J/J/Ié v M Y% P SV ]
x | Navigator x
Bid Ask E ICMarkets - MT5 P
113034 113034 || 88 Accounts o (&= ]
+-|£] Indicators
131146 131148 s
= = - & Expert Advisors
1.00357 1.00359 it ? Rivisors
111.927 111.927 & ? Examples
1283.99  1284.08 = §% Moving Average
5/135 &, Moving Average
2§ MACD
1§ Controls
1 %5 ChartinChart
+ lzo Scripts
Qs Services
Is | Trading | Ticks | Common | Favorites |

10344

10308

10271

10234

10198

10161

10124

10087

10051

10014

%77

Deposit Load

2015.02.04

2015.02.08

2015.02.11

2015.02.12

2015.02.18

2015.02.14

10.0%

2015.02.20  2015.02.21

2015.02.27  2015.02.27

2019.02.28

0.0%
2015.02.19  20159.02.19 2019.02.21 2015.02.25  2015.02.25 2019.02.26 2015.03.0%

Strategy Tester

For Help, press F1

Settings | Inputs | Backtest | Graph [ O

ptirr

n Results |

Opti

tion Graph | s | Journal | Toolbox

Default il 94.12 ms



S B - /CMarkets-MTS - Hedge - EURUSD,H1

Live Account. New MT5 Build 2007 x64 terminal installation on Win 10. 2 core Xeon on Mac Parallels.

File  View Insert  Charts  Tools  Window Help
B-&-0 |9 B ©|Badng Greworder 11100 v |} Q B Ik |HE|[8 |1 — 7/ # 8 T &- £ &
Market Watch: 17:56:31 x | Navigator x
. Symbol IE| ICMarkets - MT5 P
The Reproducible == 1 s
+-|f] Indicators
: stgfﬁ: -8 Expert A‘dvisors
- &% Advisors
C a S e & UsDIpY S ? Examples
% XAUUSD z = ¥ Moving Average
+ clickto 135 8, Moving Average
2§ MACD
+ ? Controls
1 %5 ChartinChart
Pass 2: 2B Scrpts
Qs Services
Optimiser shows zero trades.
Logic suggests 26 trades (as per Pass | symeos [Best [Tedng [ 7 T || common [Fovortes | -
0) Time Source Message =
2019.03.05 15:52:31.019 Core 1 EURUSD: load 34 bytes of tick data to synchronize in 0:0
2019.03.05 15:52:31.019 Core 1 EURUSD: history ticks synchronized from 2019.02.04 to 2019.0
> 2019.03.05 15:52:31.019 Core 1 EURUSD,Hl: history cache allocated for 7243 bars and contains 6763 bars from 2018.01.02 00:00 to 2019.02.01 2...
ACtual result are tradeS. > 2019.03.0515:52:31.019  Core 1 EURUSD, Hl: history begins from 2018.01.02 00:00
2019.03.05 15:52:31.019 Core 1 EURUSD,H1l (ICMarkets-MIS): generating based on real ticks
2019.03.05 15:52:31.019 Core 1 3 of Experts\Examples\Moving Average\Moving Average.ex5 from 2019.02.04 00:00 to 2019.03.02 ...
. > 2019.03.05 15:52:31.019 | Core 1 MaximumRisk=0.02
JOurna| Confll"mS the CorreCt o 2019.03.0515:52:31.019  Core 1 DecreaseFactor=3.6
2019.03.05 15:52:31.019  Core 1 MovingPeriod=12
parameters were Used_ 2019.03.0515:52:31.019  Core 1 MovingShift=6
> 2019.03.05 15:52:31.019 | Core 1 begin from 2019.02.04 00 0
> 2019.03.05 15:52:31.019 Core 1 market sell 0.17 EURUSD (1.1447¢ / 1.14476)
2019.03.05 15:52:31.019  Core 1 deal #2 sell 0.17 EURUSD at 1.1447& done (based on order #2)
2019.03.05 15:52:31.019 Core 1 deal performed [#2 sell 0.17 EURUSD at 1.14476]
> 2019.03.05 15:52:31.019 Core 1 order performed sell 0.17 at 1.14476 [#2 sell 0.17 EURUSD at 1.1447¢]
> 2019.03.05 15:52:31.019 Core 1 CTrade: :OrderSend: market sell 0.17 EURUSD [done at 1.14476]
2019.03.05 15:52:31.019 Core 1 market buy 0.17 EURUSD, close #2 (1.13537 / 1.13538)
2019.03.05 15:52:31.019 Core 1 deal #3 buy 0.17 EURUSD at 1.13538 done (based on order #3)
o 2019.03.05 15:52:31.019 | Core 1 deal performed [#3 buy 0.17 EURUSD at 1.13538]
% o 2019.03.05 15:52:31.019 Core 1 order performed buy 0.17 at 1.13538 [#3 buy 0.17 EURUSD at 1.13538]
% > 2019.03.05 15:52:31.019 Core 1 CTrade::OrderSend: market buy 0.17 position #2 EURUSD [done at 1.13538] <
g ettings | Inputs | test | Graph | ph | Agents | Journal Toolbox

For Help, press F1

Default & 164/ 77Kb



Test Runs 2:
8 core i7(4770) PC
Windows 10 x64
OpenCL 1.2 on NVidia Geforce GT1030



The Reproducible
Case (i7)

Confirm this is clean, new install:

Toolbox Journal

File View Tools Help

Live Account (same). New MT5 Build 2007 x64 terminal installation on Win 10. 8 core i7(4770)

B - @ I 8 ® | &Autcmadmg

Market Watch: 20:26:00
Symbol Bid Ask
@ EURUSD 113002 1.13003
& GBPUSD 1.31674 | 131677
& USDCHF 100489 100493
& USDIPY 1184 111895
'+ clickto add... 47135
Symbols | Details | Trading | Ticks |

x

-&8 Accounts
@-[£] Indicators

& Expert Advisors
rﬂ Advisors
=2 R:] Examples

~

'ﬂ Moving Average
l, Moving Average v

Common | Favorites |

NewOrder|@m Ii\,lQ Q I_It“@

Time Source Message

© 2019.03.0518:15:43.233  Terminal update C:\Users\Mark\AppData\Roaming\MetaQuotes\Terminal\91B85E7C52B57BF365F85A%09F61CCICAMOLS folder started
Kl 2019.03.05 18:15:45.770 \ Terminal update C:\Users\Mark\AppData\Roaming\MetaQuotes\Terminal\91B85E7C52B57BF365F85A909F61CCIC\MOLS folder fi nished
© 2019.03.05 18:15:45.875 ;Terminal :XM UK MTS5 x64 build 2007 start d (Trading Point Of Financial Instruments UK LTD)

© 2019.03.0518:15:45875  Terminal ‘Windows 10 (build 17763) x64, IE 11, UAC, Intel Core i7-4770 @ 3.40GHz, Memory: 6294 / 16323 Mb, Disk: 127 / 456 Gb, GMT+0
© 2019.03.0518:15:45.875  Terminal C:\Users\Mark\AppData\Roaming\MetaQuotes\Terminal\91B85E7C52B57BF365F85A909F61CCIC

© 2019.03.0518:15:45.876 Compller full recompilation has been started

© 2019.03.05 18:15:46. 1144M0l 5.c activated for 'flima02', balance: 3.65

© 2019.03.0518:15:46.194  MQLS5.chats activated for 'flima02’

© 2019.03.05 18:16:59.405  Compiler full recompilation has been finished: 85 file(s) compiled

o 2019.03.051817:26834  Network '5070859'; authorized on ICMarkets-MT5

© 2019.03.0512:17:26.834  Network '5070859": p successful authorization perf d from 84.9.14.210 on 2019.03.05 19:17:03

© 2019.03.0518:17:27.434  Network '5070859": terminal synchronized with | | Capital Markets Pty Ltd.

© 2019.03.0518:17:27.434  Network '5070859": trading has been enabled - hedging mode

© 2019.03.0518:17:28.563 Network '5070859': scanning network for access points

© 2019.03.05 18:19:23. 1844Network '5070859': scannin§ network finished

© 2019.03.0518:19:23.184 Network '5070859" auto connecting to a better access point with 94 % quality (previous: 87 %)

4 2019.03.0518:19:23.184  Network '5070859': connection to ICMarkets-MTS5 lost

© 2019.03.0518:19:23.840 ‘ Network '5070859': authorized on ICMarkets-MT5 through Access Server - EU.02 (pmg: 92.86 ms)

© 2019.03.05 18:19:23. 8404‘Network '5070859': [ successful authorization perf d from 84.9.14.210 on 2019.03.05 20:17:26

© 2019.03.0518:19:23.959  Network '5070859" terminal synchronized with | I Capital Markets Pty Ltd.

© 2019.03.05 18:19:23.959  Network '5070859": trading has been enabled - hedging mode

0 2019.03.0518:24:24520  Tester ‘mal "MQLS Cle :

' MQL5 Cloud Server "MQL5 Cloud Europe” found

Trade | Exposure | History | Newsgg | Mailbox; | Calendar | Company | Market | Alerts | Signals | Articles; | CodeBase | Experts | Journal l

Strategy Tester

For Help, press F1

| Default | | | | | | il 92.86 ms




The Reproducible
Case

Confirm this is clean, new install:

Toolbox Experts tab

m Live Account (same). New MT5 Build 2007 x64 terminal installation on Win 10. 8 core i7(4770)

File View Tools Help

52 v I & & «0)) l bAutoTnding %NMOrder |]U_Cl‘ M | Q Q
Market Watch: 20:26:19 x

Symbol Ask
& EURUSD 113009 1.13010
+ GBPUSD 131699 1.31701
& USDCHF 1.00487|  1.004%0
& USDJPY 111.889|  111.890
+ clickto add... 47135

] Symbols | Details | Trading | Ticks |
Navigator x
-&8 Accounts ~
@-[£] Indicators

- & Expert Advisors

E\E Advisors

E]& Examples

PE Moving Average

‘, Moving Average v

] Common [ Favorte |

* | Time Source Message

Trade | Exposure | History | Newsgg | Mailbox; | Calendar | Company | Market | Alerts | Signals | Articles; | CodeBase | Experts | Journal | Strategy Tester

For Help, press F1 | Default | | | | | | aifll 92.86 ms




The Reproducible
Case

Confirm this is clean, new install:

Strategy Tester Journal

m Live Account (same). New MT5 Build 2007 x64 terminal installation on Win 10. 8 core i7(4770)

File View Tools Help

52 v I & & «0)) l bAutoTnding %NMOrder |]U_Cl‘ M | Q Q
Merket Watch: =

Symbol
4 EURUSD 113021 1.13022
& GBPUSD 131725 131730
& USDCHF 1.00476  1.00478
& USDJPY 111.886  111.886
+ clickto add... 47135

] Symbols | Details | Trading | Ticks |
Navgator x

~

8, Expert Advisors

(- &% Advisors

E\& Examples

83 Moving Average

‘ Moving Average
% MACD

@rﬁ Controls v

] Common | Favorites |

* | Time Source Message
© 2019.03.0518:24:24.519 ‘Tster }HQLS Cloud Server "MQLS Cloud Europe” found
Settings | Inputs | Agents | Journal Toolbox

For Help, press F1 Default | B 9952 / 23 Kb




The Reproducible
Case

Confirm this is clean, new install:
Strategy Tester Agents tab.
Note that only the local cores are

enabled. No access to network farm or
cloud.

m Live Account (same). New MT5 Build 2007 x64 terminal installation on Win 10. 8 core i7(4770)

File View Tools Help
. @ . I @ & ((0)) ' bAu(ondmg L-aNewOrder |-L L | Q Q ||EI_|‘: | @ II]-:- |

Ask

& EURUSD | 113023 113024
& GBPUSD | 131740 131745
% USDCHF | 100476 1.00479
@ USDIPY | 111884 111885
+ clickto add... 4/135

| symbols [ Details | Trading | Ticks |
Navigator x
- Accounts ~
-[£] Indicators

8, Expert Advisors

- 8 Advisors

E Examples

- Rﬂ Moving Average
Moving Average

; o §5 MACD
- 5 Controls v
Common | Favorites |

= Agent Hardware Tasks / Passed Status
‘H- Local: 8 cores

Intel Core i7-4770 @ 3.40GHz, 16323 MB ready
Intel Core i7-4770 @ 3.40GHz, 16323 MB ready
Intel Core i7-4770 @ 340GHz, 16323 MB ready
| Intel Core i7-4770 @ 3.40GHz, 16323 MB ready
Intel Core i7-4770 @ 3.40GHz, 16323 MB ready
| Intel Core i7-4770 @ 3.40GHz, 16323 MB ready
 Intel Core i7-4770 @ 3.40GHz, 16323 MB ] ready
Intel Core i7-4770 @ 3.40GHz, 16323 MB ready
%~ Local Network Farm
aa' MQL5 Cloud Network: 6 677 million tasks processed, 21 358 agents available Balance: 3.65
i & MQL5 Cloud Europe \ 16450 agents available of 21358 il i not used
Settings | Inputs | Agents | Journal | Toolbox

For Help, press F1 Default | aifll 92.86 ms



File View Tools Help

V @v r'i“ I@ & ((O)) l aAutoTrading E_%New&der |]U_U‘ Ii\, | Q Q B

Market Watch: 20:31:47
. Symbol Bid Ask
The Reproducible 7= . =
+ GBPUSD | 131757 131760
& USDCHF 100451 1.00455

Case LR
: . swoct: [T
The Moving Averages EA, supplied ;mm ' -
with the installation. (standard MQL | £ e 2
supplied code)

Moving Average
‘ Moving Average

Fixed recent 4 week period. Standard | 7% j
H1 test. EURUSD most available pair. W

Boot | Bnples\ovng Average\Hovng Aveage 5 ] [EuRUsD <] -

. . Date: |Custom period | 0190204 [2019.03.02
Every Tick Based On Real Ticks —_—— T
(remove random data risk) Exccuton: [Wihout Deay V| e me =

Depost: (10000 | [usp v] Visualization
Without Delay (remove random time oo Ao ]
risk)
USD (remove rates conversion risk)
Slow Complete (show ALL tests)
0 progress: | || Start
Settings | Inputs | Agents | Journal | Toolbox

For Help, press F1 Default | | & 9990 / 23 Kb



The Reproducible
Case

The Moving Averages EA, supplied

with the installation. (standard MQL
supplied code)

Optimise 2 of the 4 parameters. As we

are using the Slow Complete method,

File  View Tools

Help

55558

‘Market Watch: 20:32:31

Symbol Bid Ask
& EURUSD 113037 113038
& GBPUSD | 1317 131753
& USDCHF 100452 1.00455
& USDIPY 111840 111.840
+ clickto add... 4/135

| symbols [ Details | Trading | Ticks |

- 8 Controls

Moving Average
‘ Moving Average

v

let’s not create too much output, but
keep it light for this case. 9919 results
is more than enough.

This is the default optimisation setup
that comes with the Moving Averages
EA. We'll optimise Decrease Factor
and Moving Average Period only.

X Variable Start Step Stop Steps
™ Maximum Risk in percentage 10,02 10.002 102 |
I¥ Descrease factor 3 03 1300 | 91
I¥ Moving Average period [12 [1 120 \ 100
I~ Moving Average shift 6 |1 160 |
B . . | 9919
Settings | Inputs | Agents | Journal | Toolbox

For Help, press F1

Default

| @ 9992/ 23kb



The Reproducible
Case

Start the test

File View Tools Help

B-F-0/88
Symbol Bid Ask
@ EURUSD 113052 1.13053
% GBPUSD 13175 131759
& USDCHF 100445 1.00449
& USDIPY 111.823)  111.824
+ clickto add... 4/135

nevoe [ 03 [ [ ] R

«0)) l bAutoTnding

] Symbols | Details | Trading | Ticks |
MNevigator x
+ Q Accounts ~
[£] Indicators

8, Expert Advisors

(- &% Advisors

E\& Examples

= 83 Moving Average

‘ Moving Average

& MACD

- 5 Controls v
] Common | Favorites |

| |EURUSD <]

o 20190204 [~ |[0130302 [~

2019.03.05 B~

Depost: 110000 S ‘ luspD V ‘ 1:100 v Visualization ||

Optimization:

13979919 | Stop |
Inputs | Optimization Results | Optimization Graph | Agents | Journal | Toolbox

For Help, press F1 | Default | | aifll 92.86 ms




The Reproducible
Case

Check the Journal whilst optimisation
is taking place

File View Tools Help

B G-5]9 8 | B

Market Watch: 20:33:33
Symbol Bid Ask
& EURUSD 113047 113048
¢ GBPUSD | 1317 131750
& USDCHF | 100450 1.00454
& USDIPY | 1nes 1mes

+ clickto add... 47135

| symbols [ Details | Trading | Ticks |

[#] Indicators
8, Expert Advisors

P, Controls

NewOrder|@m Ii\,lQ Q -I—h“@lj_‘_:-' | = 7

Favorites |
’; Time Source Message o
© 2019.03.0518:24:24519  Tester MQLS Cloud Server "MQLS Cloud Europe" found ‘
A7207179703 0518:32.49 649 ileﬂer |real ticks optimization not allowed in Cloud Network ‘
© 2019.03.05 18:32:49.671  Tester |Experts\Examples\Moving Average\Moving Average.ex5 on EURUSD,Hl from 2019.02.04 00:00 to 2019.03.02 00:00 ‘
| EURUSD: preliminary downloading of M1 history started ‘
.‘EURUSD: preliminary downloading of M1l history completed in 0:00.266 ‘
737;91979305 18:32:49.937  Tester EURUSD: history data begins from 2017.11.17 00:00 g
© 2019.03.05 18.32.49940 Tester |EURUSD: preliminary downloading of history ticks started, it may take quite a long time
o 20190305 18:3249940 ?Tester EURUSD: "bases\ICMarkets-MIS\ticks\EURUSD\201903.tkc"™ download
3 20190305 1832.50939 E‘Tster .‘EURUSD: "bases\ICMarkets-MI5\ticks\EURUSD\201902.tkc" download (4656.39 Kb/sec)
imlg%?.il& k! 1950 Tester EURUSD: preliminary downloading of history ticks completed, 6.79 Mb in 0:02.000 (3477.84 Kb/sec)
© 2019.03.05 18:32:51.940 i'ltester |EURUSD: ticks data begins from 2019.02.04 00:00
© 2019.03.0518:3251940  Tester |complete optimization started
© 2019.03.0512:32:51941  Tester |size of initial task batch is 1024
o 2019.0359511&%51.974 Core 1 agent process started
© 2019.03.0518:32:51.977  Core2 'agent process started
© 2019.03.0518:32:51.980  Core3 |agent process started
0.2619..‘03.05 183151983 (fore4‘ .‘agem: process started
o 2(2?0}9511& 988 Core5 agent process started
© 2019.03.05 18:32:51 992 Core 6 |agent process started
o 2019.03.0518:32:51.996  Core7 |agent process started v

Settings | Inputs | Optimization Results | Op Graph | Agents | Journal I Toolbox
For Help, press F1 | Default | @ 181/88Mb




The Reproducible
Case

Check the Journal whilst optimisation
is taking place

File View Tools Help

B-F-6|98 0]
Symbol Bid Ask
& EURUSD 113049 1.13049
& GBPUSD 131736 131740
& USDCHF 100441 1.00482
& USDIPY | 111825 111825
'+ clickto add... 4/135

[#] Indicators
8, Expert Advisors

-8, Controls
Favorites |

x
Il

5 AutoTrading
x

New Order |@m M | Q Q

Time
o 2019.03.05 18:32:52.438

Message

authorized (agent build 2007)

0 2019.03.05 18:32:52.445
© 2019.03.05 18:32:52.447

| common synchronization completed
| common synchronization completed

072701 AGQ connecting to 127.0.0.1:3008

o 2019.03. 460 |connected

o m19.03:9§1&325£A56 authorized (agent build 2007)

© 2019.03.05 18:32:52.472 | common synchronization completed

© 2019.03.05 18:3252.49} Cored EURUSD: history for 2018 year synchronized

° 2056.‘03.05‘18:‘32:52.521’ Cored .‘EURUSD: history for 2019 year synchronized

o 2019.03:9511&32{52.521 Cored EURUSD: history synchronization completed [1957 Kb]
° 2019.Q3.05 18:32:52.551 Cored |EURUSD: 1.91 Mb of history processed in 0:00.265
© 2019.03.0518:32:52601  Cored 'EURUSD: ticks synchronization completed [6433 Kb]
oV20.19>.-03.05 1&&52.7& Core 1 .‘EURUSD: ticks synchronized already [43 bytes]

o 2019.03595118:%52.791 Core 8 EURUSD: ticks synchronized already [43 bytes]

© 2019.03.0518:32:52.793  Coreb |EURUSD: ticks synchronized already [43 bytes]

© 2019.03.0518:32:52.79  Core5 'EURUSD: ticks synchronized already [43 bytes]
0.2619..‘03.05 183152802 CoreZ .‘EURUSD: ticks synchronized already [43 bytes]

o 2019.0359511&32{52.8()4 Core7 EURUSD: ticks synchronized already [43 bytes]

o 2019.03.05 18:32:52.811 Core 3 |EURUSD: ticks synchronized already [43 bytes]
Settings | Inputs | Opti Results | O Graph | Agents | Journal I

For Help, press F1

| Default | |




The Reproducible ;== o

% USDCHF | 1.00450; 1.00453
Case e I e
Check the Agents whilst optimisation is{eme] o [T T T

taking place

File View Tools Help

zv §VI@ & (('))'&Auto‘hading NewOrderl@lﬂ_q MlQ Q
20:34:18 x

Symbol Bid Ask

Accounts

Indicators

8, Expert Advisors

(- &% Advisors

E‘E Examples
- &t Moving Average

‘ Moving Average

& MACD

v
Common | Favori
= Agent Hardware Tasks / Passed Status
ﬁ- Local: 8 cores
Intel Core i7-4770 @ 3.40GHz, 16323 MB 1024/ 165 17.0%
| Intel Core i7-4770 @ 3.40GHz, 16323 MB 1024 /162 16.5%
* Intl Core7-4770 @ 3,406+ 16323 M I 1024/ 157 161%
Intel Core i7-4770 @ 3.40GHz, 16323 MB 1024/ 165 16.9%
Intel Core i7-4770 @ 3.40GHz, 16323 MB 1024 /165 16.9%
| Intel Core i7-4770 @ 3.40GHz, 16323 MB 1024 /155 15.9%
Intel Corei7-4770 @ 3.406Hz, 16323 M , 1024/ 158, 161%
Intel Core i7-4770 @ 3.40GHz, 16323 MB 1024/ 156 15.9%
8%~ Local Network Farm
ﬁ' MQL5 Cloud Network: 6 677 million tasks processed, 21 178 agents available Balance: 3.65
-&4 MQLS5 Cloud Europe 16210 agents available of 21178 | | not used
Settings | Inputs | Optimization Results | Optimization Graph | Agents | Journal | Toolbox

For Help, press F1 | Default | aifll 92.86 ms




The Reproducible
Case

Check the Optimisation Graph whilst
optimisation is taking place

Looks like the typical problem is
already showing up: Pass 0 gets a
result. A few more passes might show
something, but the rest show nothing.

Interestingly this is already slightly
different to the optimisation run on the
Xeon.

File View Tools Help

B--6|98 0]
Market Watch: 20:34:43

Symbol Bid Ask
SEDRUSD DR HER
¢ GBPUSD 131717 131720
& USDCHF 100451 1.00455
& USDIPY | 111826 111.826
+ clickto add... 4/135

| symbols [ Details | Trading | Ticks |

Moving Average ‘
‘ Moving Average

- 8 Controls v
Common | Favorites |
x
Balance max
v 110097
: ptine : ; xe SE : SE o R : Sy : fsy : 10062
3 = < = T e < = 4 e ‘ 5 4 e ‘ = 4 = ‘ = < 110027
o feem
9957
i oo i i i L i : (T i : st i : ) st e
9782
9747
9712
P 9677
57 106 155 205 254 303 353 402 451 501 S50 600 649 698 748 797 846 896 945 995 1044 1093 1143 1192 1241 1291 1340 1389 1439 1488 1538 1587 1636 1686
Settings | Inputs | Optimization Results | Optimization Graph I Agents | Journal | Toolbox

For Help, press F1 | Default | @ 181/88Mb



The Reproducible
Case

Check the Optimisation Results whilst
optimisation is taking place

Let's see if Pass 0 works and most do
nothing...

Yes. Pass 0 is same as Xeon run.

Now, when the optimisation finishes,
Pass 0 is expected to show an equity
curve with the listed profit.

But of the others that show trades,
how many will show equity curves that
match the shown figures?

File  View Tools

Help

B-&-8(98 0]

Symbol Bid Ask
& EURUSD 113047 113047
& GBPUSD 131697 1.31701
& USDCHF | 100450  1.00454
& USDIPY | 1184 11188
4 clicktoadd..  4/135

| symbols [ Details | Trading | Ticks |

x

| P, Controls
] Common | Favorites

Moving Average
‘ Moving Average

~

5AutoTrading %.%NMOrder |@m M | Q Q I_lf | @

Result Profit Total trades DecreaseFactor MovingPeriod "‘ :
10046.12| 46.12| 4@ 26 30| 12
1000000 0.00) 9 33 12
10000.00| 0.00 0 36/ 2
10000.00 0.00 0 39 12
10000.00| 000 o 42 12
10000.00 000 0 45 12
10000.00 0.00 0 48 12
10000.00 0.00 0 51 12
10000.00| 000 o 54, 12
10000.00 000 0 57/ 12
10000.00| 0.00 0 60 12
10000.00 000, ) 63 12
10000.00| 000 o 66 12
10000.00 000 ) 69 2
10000.00| 0.00 0 72| 2
10000.00 000 0 75 12
10000.00| 000/ 0 78| 12
10000.00 000 0 81 2
10000.00| 0.00 0 84| 12
10000.00 000 0 87 2 v

ion Graph | Agents | Journal | Toolbox

For Help, press F1

| Default

| @ 182/88Mb .



The Reproducible
Case

Check the Optimisation Results whilst
optimisation is taking place

Same issues with the Zero Trades
results:

Given the only parameter here that
affects entry and exit is the Moving
Period, and for Pass 0 the Moving
Period is 12, then why do the other
tests for the same Moving Period 12
have zero trades? They should all
have the same 26 trades as Pass 0
(subject to account not going bust)

File  View Tools

. @ . I @ & ((')) | &AutoTradmg -:QNewOrder |DL L | Q Q ]

Help

mmm 36:45

Symbol Bid Ask
@ EURUSD 113047 113047
& GBPUSD | 131697 131701
& USDCHF | 100450 1.00454
& USDIPY | 11184 111885
+ dicktoadd.. 4/135

Symbols Details | Trading | Ticks |

. a Accounts

| - P, Controls
] Common | Favorites

Moving Average
‘ Moving Average

Pass = Result Profit Total trades DecreaseFactor MovingPeriod ~

0 1004612 4612 <:| 2| 30 2
I 1000000 00 o 33 2
2 10000.00| 0.00 0 36 12
3 1000000 0.00 0 39 12
4 10000.00 0.00 ) 22| 12
B 10000.00. 00 o 45 2
5 1000000 000 0 48| 12
7 10000.00, 000 ) 54| 12
3 10000.00 0.00 0 54 12
9 1000000 00 o 57 2
10 10000.00| 0.00 0l 6.0/ 12
11 10000.00 000, 0 63 12
12 10000.00| 0.00° [y 66 12
13 10000.00 000 ) 69 12
14 10000.00| 0.00 0 72| 12
15 10000.00 000 0 75 12
16 10000.00| 000 o 78| 12
& 10000.00 000 0 81 12
18 1000000 0.00 0 84| 12

10000.00 000 0 87 2 v
Settings | Inputs | Optimizati ion Graph | Agents | Journal | Toolbox

For Help, press F1

| Default

| @ 182/88Mb .



The Reproducible
Case

Check the Optimisation Graph whilst
optimisation is taking place

Still progressing through the tests...

SUEURISD) [l 173062 113062
& GBPUSD | 131608 131700
% USDCHF | 100430 1.00434
& USDIPY | 111830 111830
+ clickto add... 4/135

| symbols [ Details | Trading | Ticks |

x

~

83 Moving Average
. Moving Average

i % MACD

m& Controls v

Common | Favorites |

x

Passes.
34 255 475 69 917 1137 1358 1579 1800 2020 2241 2462 2682 2903 3124 3344 3565 3786 4006 4227 4448 4668 4889 5110 5331 5551 5772 5993 6213 6434 6655 6875 709 7317 7537

Settings | Inputs | Optimization Results | Optimization Graph I Agents | Journal | Toolbox

For Help, press F1 | Default | @ 183/88Mb




The Reproducible
Case

Tests are done...

File View Tools Help

I @ & ((')) ' bAu(onding

Bid Ask

New Order |]U_U, M | Q Q

SUEURISD) | 113080 1.13081
& GBPUSD | 131690/ 131690
& USDCHF | 1.00416| 1.00419
% USDIPY | 111822 111823
+ clickto add... 4/135

| symbols [ Details | Trading | Ticks |
Navigator X
- Accounts ~
-[#] Indicators

8, Expert Advisors

E‘E Examples
Rﬂ Moving Average
Moving Average

v
Common | Favorites |
x
|Expet vl ing Average\Moving Average x5 ~| [EuRUSD v [m v
Date: | Custom period | 0190204 [2019.03.02
Forward: |No V] pors03os @]

Execution: |Wihout Delay v | | Every tick based on realticks v

Depost: (10000 | [usp -] Visuskzation []

Optimization: | Slow complete algorthm | | Balance max v|
9919/9919 | |1 Start |
Settings | Inputs | Optimization Results | Optimization Graph | Agents | Journal | Toolbox

For Help, press F1 | Default | | @ 184/89Mb




The Reproducible
Case

Check the Journal for any problems.

No problems showing here.

File View Tools Help

B G-0|9 8 | Bt

Market Watch: 20:43:55

Symbol Bid Ask
& EURUSD 113079)  1.13080

& GBPUSD | 131691 131605

& USDCHF 100411 1.00415

& USDIPY | 111.806  111.806

+ dicktoadd.. 4/135

| symbols [ Details | Trading | Ticks |

[#] Indicators
8, Expert Advisors

P, Controls

NewOrder|@m Ii\,lQ Q -I—h“@lj_‘_:-' | = 7

Favorites |
’; Time Source Message A
© 2019.03.0518:32:52.791  Core 8 EURUSD: ticks synchronized already [43 bytes]
o 20190305 18:32:52.793 :Coreﬁ .EURUSD: ticks shmronized already [:13 bﬁes]
° 20190305 18:32:52.796 ;CoreS EURUSD: ticks synchronized already [43 bytes]
© 2019.03.05 18:32:52.802 leoreZ EURUSD: ticks synchronized already [43 bytes]
oH20'19'0305 1&32.52.804 }éore7' .‘EURUSD: ticks synchronized already [43 bytes]
© 2019.03.05 18:32:52.811 ;Core3 .EURUSD: ticks sfnchtonized already [:13 bﬁes]
7&; 2019.03.05 iéﬁn.m  Tester |optimization finished, total passes 9919
o 2019 03.05 18:4311 642 fStatistics optimization done in 10 minutes 22 seconds
o 20190305 1&43.11642 ;Stahstks :shom:es!: pass 0:00:00.218, longest pass 0:00:01.811, average pass 0:00:00.495
02 18:43:11642  Statistics local 9919 tasks (L00%), remote 0 tasks (03), cloud 0 tasks (0%)
© 2019.03.0518:43:11.642  Core 1 | connection closed
© 2019.03.0518:43:11.642  Core2 connection closed
© 2019.03.05 18:43:11.642 i(fore3 ;oonnection closed
o 2019.03.0518:43:11.643  Core4 connection closed
© 2019.03.0518:43:11.643  Core5 | connection closed I
© 2019.03.05 18:43:11.643 ‘CoreG connection closed ‘
© 2019.03.05 18:43:11.644 Core7 .‘oonnection closed ‘
© 2019.03.05 18:4: ‘Cores connection closed ‘
© 2019.03.05 18:43:11.661 iTester :9919 new records saved to cache file 'tester\cache\Moving Average.EURUSD.H1.20190204.20190302.40.A6D848B8570F...
B 1 1 5 o g =l .
Settings | Inputs | Opti Results | Op Graph | Agents | Journal I Toolbox

For Help, press F1

| Default | il 92.86 ms




FlIe View Tools Help

The Reproducible R

4 USDCHF 1.00406  1.00408

|
\
|
@ USDIPY 111799 111.800
ase + clickto add... 4/135

. . . Symbols | Details | Trading | Ticks |
Check the Optimisation Graph Lomens [ D2k [ iy | o |
[ QNAccounts
[£] Indicators
8, Expert Advisors

~

Looks like just a few setups actually
traded and most others did not trade at|

Moving Average

a" - Rj Controls v
W
" Balance
max
More alarm bells! e = — efhecd] - , =
i B 10062
- K
i - e B S WP 10027
R i 9992
A S A : 9957
i ke ol LR 9922
. > “ ——— 9817
o782
9747
o712
45 333 M1 o8 1197 15 1773 2061 249 2637 2925 33 301 3709 4077 435 453 4941 5029 17 5605 6093 6381 6669 6957 7345 753 7E2l G105 €397 6es 6973 9361 9549 96w

Settings | Inputs | Optimization Results | Optimization Graph I Agents | Journal | Toolbox

For Help, press F1 | Default | @ 184/89Mb




File View Tools Help

v @v @ | @ & ((')) | 5AutoTrading é-f;NewOrder |@m Ii\‘ | Q Q

‘Market Watch: 20:45:40
] Symbol Bid Ask
The Reproducible == & =
& GBPUSD | 13ms]| 137

% USDCHF | 100412 1.00414

& USDIPY 111820 111.822
ase + click to add... 4/135

Check the Optimisation Results

+-[#] Indicators
—‘, Expert Advisors
Sadly only 8 setups actually traded. i mg," Advisors
- &% Examples
(One per Core’?) Erlj Moving Average

& Moving Average

If Moving Period 12 trades for Pass 0, |LCemmen

P, Controls v
Favorites |

. * | Select v || View previ results v || Select v
then It mUSt aISO trade for the Other Pass - H — Result Profit Total trades  ~ DecrealsLFadoflm MovingPeriod *
passes using the same Moving Period.| 3., 1 sl . ® =l -

NED) | 969650 30350 21 37 s

| 986753 13247, 2 33 57

H 1 H 1 10093.71 917 18 10.2| 68

Likewise for Moving Periods o = - = .

23,45,57,68,34,79, and 90; it makes = L o ol -

H 10000.00 0.00 0 300 120

no sense to only have one trading i = ) el 120,

result for a given moving period. e o o 24 2

10000.00| 000/ 0 28| 120

10000.00 0.00 0 285 120

What is happening to the other test foon0a0 = Z = Z

runs using these Moving Periods? mgl = g: :;-;i L
Where are the reSUItS? Settings | Inputs ptimi o Results | Optimization Graph | Agents | Journal | = . Z4 Too:blqox_v

For Help, press F1 | Default | | @ 184/89Mb



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

Remember of the 4 possible inputs, 2
are not optimised:

MaximumRisk Percentage 0.02

Moving Average Shift 6.

File View Tools Help

v @v I @ & ((o)) l 5AutoTrading

Symbol Bid Ask
@ EURUSD | 113085 1.13086
& GBPUSD | 13mms5] 131717
o NERG {IE L0041 HPRT0041
& USDIPY 111820 111822
+ clickto add... 4/135

| symbols [ Details | Trading | Ticks |

T

x

a Accounts

[#] Indicators

8, Expert Advisors

(- &% Advisors

E‘Rﬂ Examples

: tﬂ Moving Average

P, Controls

‘ Moving Average

~

New Order |@m M | Q Q

Favorites |
results V||Seleauurion v
Result Profit Total trades + DecreaseFactor MovingPeriod :
10046.12| 1612 26| 30| 2
984620 15380 23 99 3
969650 -303.50 21| 27| 15
9867.53 13247 20 33 57
10093.71 an 18/ 102/ 68
10027.55 2755 17 168 34
985441 -145.59 16 17.1| 79
985187 12813 15 20 %
10000.00| 000 0 300 120
10000.00 000 0 297 120
10000.00 0.00 0 294 120
10000.00 0.00 0 291 120
10000.00| 000 o 28 120
10000.00 000 0 285 120
10000.00| 0.00 0 282 120
1000000, 000, 0 279 120
10000.00| 0.00 0 276 120
10000.00 000 0 273 120
1000000 000’ ol 270 120
Graph | Agents | Journal | Toolbox
For Help, press F1 | Default | | | @ 184/89Mb




The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

Pass 0: OK, matched.
Pass 1024
Expect end result 9846.20 from 23

trades using Moving Period 23,
Decrease Factor 9.9

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File View Insert Charts Tools Window Help

& @ 3 .f’l,‘ ) ‘ %AutoTrading

EJNewOrder:II_“; I@. Iﬁl@, Q&

Market Watch: 21:14: 2§ x
Symbol

& EURUSD
% GBPUSD
& USDCHF

& USDJPY

+ clickto add 4

Symbols cks |
Navigamr x
&8 Accounts A

+-|f] Indicators
= &, Expert Advisors
+ ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
1 85 Controls v

(] EURUSD,H1

SFeb 17:00 5 Feb 21:00

X Select expert... v | | View previous optimization results
Pass Result
0 10046.12
3072 9696.50
4096 9867.53
5120 10093.71
2048 10027.55
6144 9834.41
7168 9851.87
9918 10000.00
9917 10000.00
9916 10000.00
9915 10000.00
9914 10000.00
9913 10000.00
9912 10000.00
9911 10000.00

2 9910 10000.00

’E 9909 10000.00

; o0 v 10000

i~ | st Optimization Results

For Help, press F1

)

<

< <

on Graph |

v || Select criterion v

Profit Total trades DecreaseFactor MovingPeriod
46.12 26 3.0 12
2 90 2
Run Single Test 21 237 45
=
Profit Factor l ?Z 1;3 28
Expected Payoff ‘ 17 168 e
Drawdown % 16 17.1 7
Recovery Factor l 15 24.0 90
Sharpe Ratio 0 30.0 120
Optimized Inputs > | 0 297 120
X 0 294 120
Export to XML (MS Office Excel) l 0 201 120
Export Optimization Cache File 0 28.8 120
Impeort Optimization Cache File ‘ 0 285 120
Auto Switch to Results 0 282 120

=

Auto Scroll l 0 212 120
0 27.6 120
Auto Arrange A ‘ 3 5 120

Grid ) 0 27.0 120 ¥

Jou Toolbox

Default & 18.6/89Mb



o4 W - |CMarkets-MTS5 - Hedge - EURUSD,H1 & (m]
File View Insert Charts Tools Window Help

B-&H-3 |9 B © | Bavdng Greworer | 1 1o 0 | ] ] Pll|BiR--]| - /%8 5 %- 2 &@m

Market Watch: 21:48:13 x
[} Symbol Bid Ask
The Re rOd UCI ble & EURUSD 113054| 1.13054
& GBPUSD 131724 131729
@ USDCHF 100442 100445
C  USDIPY 11871 111872 =
ase e e E EuRusD 1

B 1% EURL
[ 5]

. &8 Accounts A
the top few lines. 5l Indicators
= &, Expert Advisors

+ ? Advisors

- ? Examples

We are expecting: - #; Moving Average

§> Moving Average

: e
Now let's do the ‘Run Single Test’ for [mae 2 LT [T | hﬂﬂf”*“" Lw’rl I |
| L]

5§ MACD 4Feb2019  4Feb 17:00 4Feb 5Feb01:00 5 Feb05:00 5 Feb 09:00 5 SFeb21:00 6Feb01:00 6 5:00 6 Feb 03:00
+ ? Controls v

Pass 1024:

10085

Expect end result 9846.20 from 23
trades using Moving Period 23,
Decrease Factor 9.9

10040
10025

10010

Got: Nothing. Yet the same run on s e e o5
the Xeon computer worked.

Deposit Load

0.0%

2019.02.11 2019.02.27
Settings | Inputs | Backtest | Graph | Optimization Results | Optimization Graph | Agents | Journal Toolbox

For Help, press F1 Default aiill 92.86 ms

Strategy Tester




The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:

Pass 1024

Expect end result 9846.20 from 23
trades using Moving Period 23,
Decrease Factor 9.9

Got: Nothing. Problem.

Parameters are correct.

X4 - |CMarkets-MTS5 - Hedge - EUR

File View Inset Charts Tools Window Help

. @. 6 | & A ©) ‘ %AutoTrading 5/ New Order | IJ:!: I@. Ii\‘ | @3 Q I RS ';‘ | — 7 & 8 T &%~ £ &I

Market Watch: 21:48:44 x

Symbol Bid Ask

& EURUSD 113048 1.13049

& GBPUSD 131717  1.31721

@ USDCHF 1.00448  1.00451

4 USDJPY 111.877  111.878 =

+ dickto add 47135 (] EURUSD.H1 o] @ ]

1.1

Symbols

Navigator x
- 88 Accounts A
+-|f] Indicators

= &, Expert Advisors
+ ? Advisors
- ? Examples
= ? Moving Average
& Moving Average
i §5 MACD
+ ? Controls v

Common

1.14240

‘ j{i+¢r**f+**L+¢T' ; [
‘ L llf*{l b

1.14125

S Feb 21:00

Time Source Message A
2019.03.05 19:12:26.701 Core 1 account info found with currency USD
2019.03.05 19:12:26.701 Core 1 2236 bytes of input parameters loaded
> 2019.03.05 19:12:26.701 Core 1 initial deposit 10000.00 USD, leverage 1:100
2019.03.05 19:12:26.701  Core 1 successfully initialized
2019.03.05 19:12:26.701 Core 1 €16 bytes of total initialization data received
2019.03.05 19:12:26.701 Core 1 Intel Core i7-4770 @ 3.40GHz, 16323 MB
> 2019.03.05 19:12:26.701 Core 1 EURUSD,Hl: history cached from 2018.01.02 00:00
2019.03.05 19:12:26.701 Core 1 EURUSD,Hl (ICMarkets-MTI5): generating based on real ticks
2019.03.05 19:12:26.701 Core 1 f Experts\Examples\Moving Average\Moving Average.ex5 from 2019.02.04 00:00 to 2019.03.02 ...
2019.03.05 19:12:26.701 Core 1 MaximumRisk=0.02
> 2019.03.05 19:12:26.701 Core 1 DecreaseFactor=9.9
2019.03.05 19:12:26.701 | Core 1
2019.03.05 19:12:26.701  Core 1
2019.03.05 19:12:26.701 Core 1 from 2019.02.04 00:00:00
> 2019.03.0519:12:26.701  Core 1 final balance 10000.00 USD
2019.03.05 19:12:26.701 Core 1 EURUSD,Hl: 1695987 ticks, 0 bars generated. Test passed in 0:0 0.233.
2019.03.05 19:12:26.701 Core 1 255 Mb memory used including 0.47 Mb of history data, 64 Mb of tick data
g 2019.03.05 19:12:26.701 Core 1 log file "C:\Users\Mark\AppData\Roaming\MetaQuotes\Tester\91B85SE7C52BS7BF365F¢ .1-30...
= 2019.03.05 19:12:26.709  Core 1 connection closed
3 -
% S s | Backtest h | Optimization Results zation Graph | A Journal Toolbox

For Help, press F1

Default & 18.7/89Mb



™ - |CMarkets-MT5 - Hedge - EURUSD,H1 = (m]

File View Insert Charts Tools Window Help

v @v | E @) | %AutoTrading 5 New Order ‘ IJ'_‘I: Ilﬂ. Ii\‘ 1 Q Q, | & 45 & ‘;‘ | = f-’}% ER IR AP SR =l
Market Watch: 21:51:57‘ ‘ x : :
[} Symbol
The Reproducible |:==
& GBPUSD

@ USDCHF 1.00440

@ USDJPY 111.872 111.872 =

Symbols
Navigator x

Now let’s do the ‘Run Single Test’ for
the top few lines. e i

= &, Expert Advisors
+ ? Advisors
. - ? Examples
We are expecting: = s Moving Aversge
§> Moving Average
i §5 MACD
1 85 Controls v

SFeb 17:00 5 Feb 21:00

Pass 3072:

* | Select expert... | | View previous optimization results v | | Select criterion b
Pass Result Profit Total trades DecreaseFactor MovingPeriod
0 10046.12 46.12 26 3.0 12
Expect end result 9696.50 from 21 -
1024 9846.20 -153.80 23 9.9 23
- - i a0 T — T | ] I
trades using Moving Period 45, o e o Sinie et { = " i
5120 10093.71 3 18 10.2 68
Decrease Factor 23.7 Proft Factor .
2048 10027.55 { 17 16.8 34
Expected Payoff
6144 9854.41 Diswd o 16 171 79
7168 9851.87 Bt | 15 240 %0
%918 10000.00 Recovery fador 0 300 120
9917 10000.00 Shatpe Eatio | 0 297 120
9916 10000.00 Optimized Inputs b 0 294 120
Z?:Z 122(;222 [ Export to XML (MS Office Excel) { g 2218 Eg
i : Export Optimization Cache File i .
9913 10000.00 ey ; | 0 285 120
0912 10000.00 Import Optimization Cache File 0 2.2 120
I 9911 10000.00 v Auto Switch to Results [ 0 219 120
,::, 9910 10000.00 Auto Scroll | 0 27.6 120
2| 9%09 10000.00 O Ao Aahoe Al 0 273 120
% | 9908 0 27.0 120 ¥
HiIE St v Grid | Toolbox

For Help, press F1 Default aiill 92.86 ms



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:

Pass 3072:

Expect end result 9696.50 from 21
trades using Moving Period 45,

Decrease Factor 23.7

Looks OK. Check Backtest.

™ - |CMarkets-MT5 - Hedge - EURUSD,H1 = (m]

File View Insert Charts Tools Window Help

B 5|9 & © | Botadng Growoe ]I 2[R Q B IE[B[]-| | — 2 48 1 %] p &

Market Watch: 21:53:33 x

Symbol Bid Ask

& EURUSD 113048 1.13050

% GBPUSD 131699 131701

@ USDCHF 1.00450 1.00453

& USDJPY 111.877, 111, =

+ clickto add 4 4 o |88 ]

[ EURUSD,H1 = =R

Symbols | Details Ticks |

Navigator x
&8 Accounts ~
+-[#] Indicators
= &, Expert Advisors

3 ? Advisors
- ? Examples
= ? Moving Average
& Moving Average
i §5 MACD
+ ? Controls v

EURUSD,H1 EURUSD,H1

10040

9768

9723

9678

9671
10.0%

Deposit Load

0.0%
2013.02.04  2019.02.13 2019.02.15  2019.02.15  2019.02.19  2019.02.19  2019.02.19 2019.02.21  2019.02.21 20190222 20190225 2019.02.25 2019.02.27 2019.02.28 2019.02.28 2019.03.01 201%.us.01
S cktest | Graph | Optimization Results | Optimization Graph | Agents | Journal |

Default

Toolbox

1gs | Inp

Strategy Tester

For Help, press F1 B 188/9.0Mb



™ - |CMarkets-MT5 - Hedge - EURUSD,H1 = (m]

File View Insert Charts Tools Window Help

v @v | @ E () ‘ %AutoTrading 5 New Order IJ'_‘I: Ilﬂ. Ii\‘ 1 Q Q | ﬁ 45 & ‘;‘ = J/'r/% Pl % P g2
Market Watch: 21:54:09 x
[} Symbol Bid Ask
The Re rOd UCI ble 5 EURUSD 113049 113050
& GBPUSD 131699 131703
& USDCHF 1. 100452
@ USDIPY 111882 111.883
() EURUSD, H1 =5 Ech <=

Symbols

Navigator x

Now let’s do the ‘Run Single Test’ for
the top few lines. e i

= &, Expert Advisors
+ ? Advisors

. - ? Examples
We are expecting: = s Moving Aversge
§> Moving Average
i §5 MACD
1§ Controls v
Pass 3072: EURUS!
* | History Quality 100%
Bars 480 Ticks 1695987 Symbols 1
Initial Deposit 10 000.00
EXpeCt end result 9696.50 from 21 Total Net Profit -30350  Balance Drawdown Absolute 31855  Equity Drawdown Absolute 347.75
. . . Gross Profit 51.72 Balance Drawdown Maximal 318.55 (3.19%) Equity Drawdown Maximal 392.05 (3.90%)
trad es usin g M ovin g Pe rlod 45 s Gross Loss 35522 Balance Drawdown Relative 3.19% (318.55)  Equity Drawdown Relative 3.90% (392.05)
Decrease FaCtO r 23 . 7 Profit Factor 0.15  Expected Payoff -1445  Margin Level 4256.95%
Recovery Factor -0.77 Sharpe Ratio -0.69 Z-Score 0.77 (55.87%)
AHPR 0.9985 (-0.15%) LR Correlation -0.93 OnTester result 0
GHPR 0.9985 (-0.15%) LR Standard Error 38.15
Backtest shows perfect match.
Total Trades 21 Short Trades (won %) 13 (15.38%) Long Trades (won %) 8 (25.00%)
Total Deals 42 Profit Trades (% of total) 4(19.05%) Loss Trades (% of total) 17 (80.95%)
Largest profit trade 23.77 loss trade -51.90
Average profit trade 1293 loss trade -20.90
Maximum consecutive wins (5) 1(23.77) consecutive losses (§) 6(-102.71)
Maximal consecutive profit (count) 23.77 (1) consecutive loss (count) -134.85 (4)
Average  consecutive wins 1 consecutive losses 4
\ Entries by hours {Asie.Europe USA) ] Entries by weekdays » Entries by months

7 v

| Journal Toolbox

Strategy Tester

ts | Backtest | G

For Help, press F1 Default aiill 92.86 ms

| Optimization Results | Optir

nization Graph |




The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:
Pass 4096:
Expect end result 9867.53 from 20

trades using Moving Period 57,
Decrease Factor 3.3

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File View Insert Charts Tools Window Help

v@vﬂ\‘y L;l uw!%AutoTrading EJNewOrder:Iﬂ: I@. Ii\“ Q Q | ﬁ 45 & ‘:‘ I = J/J’/Jé Pl % P g2
Market Watch: 21:55:27 x

Symbol Bid Ask

% EURUSD 113059 1.13061

¢ GBPUSD 131717, 131719

@ USDCHF 1.00438  1.00440

& USDJPY 111.871 111.872 = ]

+ click to add 4/135 L= A [RET B

[ EURUSD,H1

Symbols
Navigator x
&8 Accounts A
+-|f] Indicators

= &, Expert Advisors
3 ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
1 85 Controls v

EUR H1 EURUSD,H1

* | Select expert.. | | View previous optimization results v | | Select criterion b
Pass Result Profit Total trades DecreaseFactor MovingPeriod
0 10046.12 46.12 26 3.0 12
1024 9846.20 -153.80 23 9.9 23
3072 9696.50 -303.50 21 237 45
— | N ]
5120 10003.71 & Run Single Test 18 102 68
2048 10027.55 O | 17 168 4
6144 9854.41 Expected Payoff 16 171 79
7168 9851.87 l 15 240 90
Drawdown %
9918 10000.00 - . 0 30.0 120
%917 10000.00 SCOVE Factor | 0 297 120
%16 1000000 Sharpe Rstio 0 204 120
9915 10000.00 Qebmzedinputs A 0 29.1 120
el 10000-00 8 Export to XML (MS Office Excel) 0 2l Ll
e 10000 Export Optimization Cache File l 0 22 1L
9912 10000.00 L X 0 282 120
Import Optimization Cache File =
n 9911 10000.00 l 0 279 120
% 9910 10000.00 v Auto Switch to Results 0 27.6 120
2| 9909 10000.00 Auto Scroll [ 0 273 120
T g 10000 v Auto Arrange i 0 210 120 ¥
| Inputs | Backtest Optimization Results | Toolbox
v Grid G}
For Help, press F1 veaur & 18.8/90Mb



™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File View Insert Charts Tools Window Help

' @‘ ; N\ L;l (@) ‘ %AutoTrading EJNewOrder Iﬂ: I@. Ii\‘ ‘ Q Q Y »;« | - 7 J/:/Jé 3 T % P & |
Market Watch: 21:56:29 x
[} Symbol Bid Ask
'he Reproducible =2 e o
@ GBPUSD 131710 131712
@ USDCHF 100443 1.00446
& USDIPY 111.869 111,870 = ]
ase + clickto add 4/135 i) ERINCNIPd
[ EURUSD,H1 [E=RE=R <)
, . . , Symbols [ Details | Trading | Ticks | : ;
Now let’s do the ‘Run Single Test’ for |gos .
B 488 Accounts ~ & : : H
the top few lines. L E indicatos o ek Sl o b 4 44
= &, Expert Advisors r
- 8 Advisors 3 B AmasTns - ; e 20
. - ? Examples
We are expecting: -5 Moving Average
§> Moving Average
i §5 MACD
+ ? Controls v

B | EURUSD,H1 | EURUSD,H1

Pass 4096:

10085

Expect end result 9867.53 from 20

10055

trades using Moving Period 57,
Decrease Factor 3.3 e

10010

Got: Nothing. Problem. e e e o5

Deposit Load

0.0%

2019.02.11  2019.02.27
Settings | Inputs | Backtest | Graph | Optimization Results | Optimization Graph | Agents | Journal Toolbox
Default & 18.8/9.0Mb

Strategy Tester

For Help, press F1



™ - |CMarkets-MT5 - Hedge - EURUSD,H1 = (m]

File View Insert Charts Tools Window Help

v @v \‘4, & ©) ‘ %AutoTrading 5 New Order IJ'_‘I: Ilﬂ. Ii\‘ 1 Q Q | ﬁ 45 & ‘;‘ = J/'r/% Pl % P g2
Market Watch: 21:57:06 x
M Symbol
The Reproducible ;==
© GBPUSD
% USDCHF
& USDIPY
Case =
[ EURUSD,H1 =8 =R =)

Symbols

Navigator x

Now let’s do the ‘Run Single Test’ for
the top few lines. e i

= &, Expert Advisors
+ ? Advisors
. - ? Examples
We are expecting: = s Moving Aversge
§> Moving Average
i §5 MACD
1 85 Controls v

Pass 4096:

* | Time Source Message A
2019.03.05 19:56:10.669 Core 1 account info found with currency USD
o 2019.03.0519:56:10.669 | Core1 2236 bytes of input parameters loaded
EXpeCt end reSUlt 9867'53 from 20 o 2019.03.05 19:56:10.669 Core 1 initial deposit 1000 0 USD, leverage 1:100
H H H 2019.03.05 19:56:10.669 Core 1 successfully initialized
trades USIng MOVIng PerIOd 57’ 2019.03.05 19:56:10.669 Core 1 €17 bytes of total initialization data received
© 2019.03.05 19:56:10.669 Core 1 Intel Core i7-4770 @ 3.40GHz, 16323 MB
Decrease FaCtor 3'3 > 2019.03.05 19:56:10.669 Core 1 EURUSD,Hl: history cached from 2018.01.02 00:00
2019.03.05 19:56:10.669 Core 1 EURUSD,Hl (ICMarkets-MTI5): generating based on real ticks
2019.03.05 19:56:10.669 Core 1 2 f Experts\Examples\Moving Average\Moving Average.ex5 from 2019.02.04 00:00 to 2019.03.02 ...
© 2019.03.05 19:56:10.669 | Core1 MaximumRisk=0.02
CheCk Jou rnal . > 2019.03.05 19:56:10.669  Core 1 DecreaseFactor=3.3
2019.03.05 19:56:10.669  Core 1 MovingPer
2019.03.05 19:56:10.669  Core 1 MovingShift=6
o 2019.03.05 19:56:10.669 Core 1 EUR i from 2019.02.04 00:00:00
No errors an rrect parameter.
O e O S a d CO eC pa a e e S > 2019.03.05 19:56:10.669  Core 1 final balance 10
used 2019.03.05 19:56:10.669 Core 1 EURUSD,Hl: 1695987 ticks, 0 bars generated. Test passed in 0:00:00.227.
. 2019.03.05 19:56:10.669  Core 1 255 Mb memory used including 0.47 Mb of history data, 64 Mb of tick data
g o 2019.03.05 19:56:10.669 Core 1 log file "C:\Users\Mark\AppData\Roaming\MetaQuotes\Tester\91B85SE7CS52BS7BF365F85A909F61CC9C\Agent-127.0.0.1-30...
= 2019.03.05 19:56:10.677  Core 1 connection closed
g v
% ts | Backtest | | Optimization Results | Optimization Graph | Journal Toolbox

For Help, press F1 Default aiill 92.86 ms



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for

the top few lines.

We are expecting:

Pass 5120:

Expect end result 10093.71 from 18

trades using Moving Period 68,
Decrease Factor 10.2

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File View Insert Charts Tools

' @v ; Y L;l (@) ‘ %AutoTrading

Market Watch: 21:59:17 x

Symbol Bid Ask
% EURUSD 113038 1.13040
% GBPUSD 131703 1.31706
@ USDCHF 1.00450  1.00453
& USDJPY 111.886

+ clickto add 4

Symbols
Navigamr x
&8 Accounts A

+-|f] Indicators
= &, Expert Advisors
3 ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
1 85 Controls v

Window  Help

EJNewOrder:Iﬂ; I@. Ii\‘@; QS

EUR
* | Select expert.. | | View previous optimization results Select criterion
Pass Result Profit e d DecreaseFactor MovingPeriod
0 10046.12 46.12 26 3.0 12
1024 9846.20 -153.80 23 9.9 23
3072 9696.50 -303.50 21 237 45
4096 9867.53 -132.47
5120 00537 Yo —n—a
10027.55 R Run Single Test 16.8
6144 9854.41 ) 16 171 79
Profit Factor
7168 9851.87 15 240 90
9918 10000.00 ppectecBayoft, 0 300 120
9917 10000.00 Dadohe 0 207 120
9916 10000.00 Recovery Factor 0 294 120
9915 10000.00 Sharpe Ratio 0 29.1 120
9914 10000.00 Optimized Inputs 0 28.8 120
9913 10000.00 e SO 0 285 120
%912 10000.00 8 Bportto ne e e 0 282 120
9011 10000.00 Export Optimization Cache File 0 279 120
‘E 9910 10000.00 Import Optimization Cache File 0 276 120
)
% g UL v Auto Switch to Results 0 ik 120
10000 Auto Scroll 0 27.0 120 ¥
| Inputs | Backtest Optimization Results LS Toolbox

For Help, press F1

H1 EURUSD,H1

[ EURUSD,H1

Auto Arrange
]




The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:

Pass 5120:

Expect end result 10093.71 from 18
trades using Moving Period 68,

Decrease Factor 10.2

Got: Nothing. Problem.

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File  View Insert

Market Watch: 22:00:21
Symbol

& EURUSD

& GBPUSD

& USDCHF

& USDJPY

+ clickto add

Symbols | Details |

' @' ; N\ L;l () ‘ %AutoTrading EJNewOrder Iﬂ: Ilq Ii\‘ ‘ Q Q

Charts  Tools ~ Window  Help

x
Ask
1.13036
1.31697
1.00443

111.883  111.884

[ EURUSD,H1

For Help, press F1

Default

ailll 92.86 ms

Navigator x
&8 Accounts A
+-|f] Indicators
= &, Expert Advisors
3 ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
+ ? Controls v
i | EURUSD,H1 |_EURUSD,HI
x
Balarx
10085
10070
10055
10040
10025
10010
9595
9580
9965
%350
Deposit Load 0.0
3]
@
D
i~
— 0.0%
o 2019.02.11 2019.02.27
% Settings | Inputs | Backtest | Graph | Optimization Results | Optimization Graph | Agents | Journal Toolbox



™ - |CMarkets-MT5 - Hedge - EURUSD,H1 = (m]

File View Insert Charts Tools Window Help

v @v \‘4, & ©) ‘ %AutoTrading 5 New Order IJ'_‘I: Ilﬂ. Ii\‘ 1 Q Q | ﬁ 45 & ‘;‘ = J/'r/% Pl % £ g2
Market Watch: 22:01:23 x
[} Symbol Bid Ask
The Re rOd UCI ble @ EURUSD 113033 113034
& GBPUSD 131697 131701
& USDCHF 100442 1.00446
@ USDIPY 111,880 111.880
() EURUSD, H1 =5 Ech <=

y ‘ . y Symbols
Now let’s do the ‘Run Single Test’ for |[mee . ; ‘
. &8 Accounts A : : : : : : : |
the top few lines. Ll indicators A I ! el I —
- &, Expert Advisors p
+ ? Advisors
VV t =) ? gamples
e are ex 1NQg: =I- &% Moving Average
peC g §> Moving Average
i §5 MACD
1 85 Controls v

Pass 5120:

* | Time Source Message A
2019.03.05 20:00:04.065 Core 1 account info found with currency USD
o 2019.03.0520:00:04.065 | Core1 2236 bytes of input parameters loaded
EXpeCt end reSUlt 10093'71 from 18 o 2019.03.05 20:00:04.065 Core 1 initial deposit 1000 0 USD, leverage 1:100
H H H 2019.03.05 20:00:04.065 Core 1 successfully initialized
trades USIng MOVIng PerIOd 68’ 2019.03.05 20:00:04.065 Core 1 €10 bytes of total initialization data received
© 2019.03.05 20:00:04.065 Core 1 Intel Core i7-4770 @ 3.40GHz, 16323 MB
Decrease FaCtor 10'2 > 2019.03.05 20:00:04.065 Core 1 EURUSD,Hl: history cached from 2018.01.02 00:00
2019.03.05 20:00:04.065 Core 1 EURUSD,Hl (ICMarkets-MTI5): generating based on real ticks
2019.03.05 20:00:04.065 Core 1 2 f Experts\Examples\Moving Average\Moving Average.ex5 from 2019.02.04 00:00 to 2019.03.02 ...
. H © 2019.03.05 20:00:04.065 Core 1 MaximumRisk=0.02
GOt' NOthlng' PrOblem' > 2019.03.05 20:00:04.065  Core 1 DecreaseFactor=10.2
2019.03.05 20:00:04.065  Core 1 MovingPer
2019.03.05 20:00:04.065 Core 1 MovingShift=6
- o 2019.03.05 20:00:04.065 | Core1 EUR i gin from 2019.02.04 00:00:00
CheCk Journal no errors and COrreCt > 2019.03.05 20:00:04.065  Core 1 final balance 10 ) USD
2019.03.05 20:00:04.065 Core 1 EURUSD,Hl: 1695987 ticks, 0 bars generated. Test passed in 0:00:00.228.
parameters used o 2019.03.0520:00:04.065 Core1 255 Mb memory used including 0.47 Mb of history data, 64 Mb of tick data
g o 2019.03.05 20:00:04.065 Core 1 log file "C:\Users\Mark\AppData\Roaming\MetaQuotes\Tester\91B85SE7CS52BS7BF365F85A909F61CC9C\Agent-127.0.0.1-30...
= 2019.03.05 20:00:04.073  Core 1 connection closed
g v
% ts | Backtest | | Optimization Results | Optimization Graph | Journal Toolbox

For Help, press F1 Default aiill 92.86 ms



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:
Pass 2048:
Expect end result 10027.55 from 17

trades using Moving Period 34,
Decrease Factor 16.8

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File View Insert Charts Tools

Window  Help

v @v ; Y L;l (o) ‘ %AutoTrading EJNewOrder Iﬂ: I@. Ii\‘ ‘ Q Q | & L’Bﬂ & ’:‘ = J/J'/Jé F L PE=0
Market Watch: 22:02:34 x

Symbol Bid Ask

& EURUSD 113044 1.13046

% GBPUSD 131716 1.31720

@ USDCHF 1.00442  1.00446

% USDJPY 111.881 111.881 = ]

+ click to add 4/135 L= EB-S

Symbols
Navigamr x
&8 Accounts A

+-|f] Indicators
= &, Expert Advisors
3 ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
1 85 Controls v

EUR H1 EURUSD,H1

[ EURUSD,H1

Total trades ~
26
23
21
20

v || Select criterion

DecreaseFactor
3.0

9.9

237

33

10.2

v

MovingPeriod
12
23
45
57

T I— Tooz55 2135 __n

X Select expert... v | | View previous optimization results
Pass Result Profit
0 10046.12 46.12
1024 9246.20 -153.80
3072 9696.50 -303.50
4096 9867.53 -132.47
5120 10093.71 93.71
9854.41 -145.59
7168 9851.87 -148.13
9918 10000.00 0.00
9917 10000.00 0.00
9916 10000.00 0.00
9915 10000.00 0.00
9914 10000.00 0.00
9913 10000.00 0.00
9912 10000.00 0.00
9911 10000.00 0.00
2 9910 10000.00 0.00
= 9909 10000.00 000
£ oo _ 1000000 _ 0.00
a3 S | Inputs | Backtest Optimization Results | Optimization Graph | A S

For Help, press F1

@ Run Single Test

Profit Factor
Expected Payoff
Drawdown %
Recovery Factor
Sharpe Ratio
Optimized Inputs

@ Export to XML (MS Office Excel)
Export Optimization Cache File
Import Optimization Cache File

v Auto Switch to Results
Auto Scroll

R S TR D SR

| 240 90
300 120
| 297 120
294 120
| 291 120
288 120
285 120
282 120
| 279 120
276 120
| 273 120
270 120 ¥
Toolbox

& 18.8/9.0Mb



™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File View Insert Charts Tools Window Help

' @v ; Y L;l (®) ‘ %AutoTrading EJNewOrder Iﬂ: I@. Ii\‘ ‘ Q Q, & ‘;‘ | = J/J’/Jé P % P I
Market Watch: 22:03:29 x
[} Symbol Bid Ask
Th e Re prOd u CI ble & EURUSD 113045 113046
@ GBPUSD 131719, 131722
& USDCHF 100442 1.00445
& USDIPY .82 111.8n
Case + clickto add 47135 ‘E] = = 2 ]
[ EURUSD,H1 [E=RE=R <)
, . . , Symbols [ Details | Trading | Ticks | : :
Now let’s do the ‘Run Single Test’ for |[mee .
. &8 Accounts ~
the top few lines. S ndicstors L e e N O S —
= &, Expert Advisors
) ? Advisors
VV t - ? gamples
r =1 &7 Moving Average
e a e expeC Ing §> Moving Average
i §5 MACD
+ ? Controls v —
Pass 2048: ol | EURUSD,H1 | EURUSD,H1
Expect end result 10027.55 from 17
trades using Moving Period 34,
Decrease Factor 16.8 o
Got: Nothing. Problem. o5
9580
9965
§ Eett.‘t_;: lim‘lnl::.,ni_\l E:,}t:t Graph | Optimization Results | Optimization Graph | Agents | Journal Toolbox

Default & 18.8/9.0Mb

For Help, press F1



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:

Pass 2048:

Expect end result 10027.55 from 17
trades using Moving Period 34,
Decrease Factor 16.8

Got: Nothing. Problem.

Journal shows no errors and correct
parameters used.

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

Insert  Charts Tools Window Help

File  View

ML=

Market Watch: 22:04:03; x
Symbol Bid Ask
& EURUSD 113050 1.13052
% GBPUSD 131719, 131723
@ USDCHF 1.00439  1.00443
% USDJPY 111.858  111.859
+ click to add 47135

Symbols
Navigator x
&8 Accounts ~

+-|f] Indicators
= &, Expert Advisors
+ ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
1 85 Controls v

* | Time Source
2019.03.05 20:03:15.071  Core 1
2019.03.05 20:03:15.071  Core 1

> 2019.03.05 20:03:15.071 Core 1
2019.03.05 20:03:15.071  Core 1
2019.03.05 20:03:15.071  Core 1
2019.03.05 20:03:15.071  Core 1

> 2019.03.05 20:03:15.071 Core 1
2019.03.05 20:03:15.071  Core 1
2019.03.05 20:03:15.071  Core 1

© 2019.03.05 20:03:15.071 Core 1

> 2019.03.05 20:03:15.071  Core 1
2019.03.05 20:03:15.071  Core 1
2019.03.05 20:03:15.071  Core 1

o 2019.03.05 20:03:15.071 Core 1

> 2019.03.05 20:03:15.071  Core 1
2019.03.05 20:03:15.071  Core 1
2019.03.05 20:03:15.071  Core 1

o 2019.03.05 20:03:15.071 Core 1
2019.03.05 20:03:15.080  Core 1

\‘4, & ©) ‘ %AutoTrading 5 New Order IJ'_‘I: Ilﬂ. Ii\‘ 1 Q Q

5L

[ EURUSD,H1

Message

account info found with currency USD
2236 bytes of input parameters loaded
initial deposit 1000 0 USD, leverage 1:100
ed

successfully initial
619 bytes of total initialization data received
Intel Core i7-4770 @ 3.40GHz, 16323 MB

EURUSD,H1: history cached from 2018.01.02 00

EURUSD,H1 (ICMarkets-MIS): generating based on real ticks

MaximurRisk=0.02
DecreaseFactor=16.8

=34

MovingPer

MovingShift=6

ti gin from 2019.02.04 00:00:00

) USD

final balance 10
EURUSD,Hl: 1695987 ticks, 0 bars generated. Test passed in 0:00:00.229.

255 Mb memory used including 0.47 Mb of history data, 64 Mb of tick data

log file "C:\Users\Mark\AppData\Roaming\MetaQuotes\Tester\91B85SE7C52B57BF365F85A909F€1CC

connection closed

£ Experts\Examples\Moving Average\Moving Average.ex5 from 2019.02.04 00:00 to 2019.03.02 ...

Strategy Tester

ts | Backtest |

For Help, press F1

| Optimization Results | Optir

Journal

nization Graph |

Default

~
C\Agent-127.0.0.1-30...
v
Toolbox
ailll 92.86 ms



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:
Pass 6144
Expect end result 9854.41 from 16

trades using Moving Period 79,
Decrease Factor 17.1

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File View Insert Charts Tools Window Help

' @' ; N\ L;l () ‘ %AutoTrading EJNewOrder Iﬂ: Ilq Ii\‘ ‘ Q Q

Market Watch: 22:05:14 x
Symbol

& EURUSD
& GBPUSD
@ USDCHF

& USDJPY

+ clickto add 4

[ EURUSD,H1

Symbols

Navigator x
&8 Accounts A

+-[f]
=&

)

Indicators

Expert Advisors
?‘ Advisors

- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
1 85 Controls v

X Select expert... v | | View previous optimization results
Pass Result Profit
0 10046.12 46.12
1024 9846.20 -153.80
3072 9696.50 -303.50
4096 9867.53 -132.47
5120 10093.71 93.71
2048 10027.55 27.55
o g T
7168 9851.87 -148.13
9918 10000.00 0.00
9917 10000.00 0.00
9916 10000.00 0.00
9915 10000.00 0.00
9914 10000.00 0.00
9913 10000.00 0.00
9912 10000.00 0.00
9911 10000.00 0.00
2 9910 10000.00 0.00
= 9909 10000.00 000
2 s _ 1000000 _ 000
3 S | Inputs | Backtest Optimization Results | Optimization Graph | Agents | Journ

EUR H1 EURUSD,H1

v || Select criterion bd

Total trades DecreaseFactor MovingPeriod
26 3.0 12
23 9.9 23
21 237 45
20 33 57
18 10.2 68
17 16.8 34
5?‘ Run Single Test 24.0 )
Profit Factor 300 120
Expected Payoff =L 120
294 120

Drawdown %

29.1 120
Recovery Factor 288 120
Sharpe Ratio 285 120
Optimized Inputs 28.2 120
B Export to XML (MS Office Excel) i 2
Export Optimization Cache File 276 120
273 120

Import Optimization Cache File 270 0o v

Toolbox

v Auto Switch to Results
Auto Scroll

ailll 92.86 ms



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:

Pass 6144

Expect end result 9854.41 from 16
trades using Moving Period 79,

Decrease Factor 17.1

Got: Nothing. Problem.

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File View Insert Charts Tools Window Help

' @' ; N\ L;l () ‘ %AutoTrading EJNewOrder Iﬂ: Ilq Ii\‘ ‘ Q Q

Market Watch: 22:06:28 x

Symbol Bid Ask

& EURUSD 113060 1.13062

¢ GBPUSD 131742 131745

@ USDCHF 1.00432 1.00436

& USDJPY 111.857, 111.858 =
+ clickto add 4/135 i
Symbols | Details | Trading | Ticks |

Navigator x
&8 Accounts ~
+-|f] Indicators
= &, Expert Advisors

3 ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
+ ? Controls v

[ EURUSD,H1

B | EURUSD,H1 | EURUSD,H1

Deposit Load

2019.02.11 2019.02.27

10085

10070

10055

10040

10025

10010

9995

0.0%

Strategy Tester

For Help, press F1

Settings | Inputs | Backtest | Graph | Optimization Results | Optimization Graph | Agents

Toolbox

& 18.8/9.0Mb



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:

Pass 6144

Expect end result 9854.41 from 16
trades using Moving Period 79,
Decrease Factor 17.1

Got: Nothing. Problem.

Check Journals and see no errors and
correct parameters used.

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File  View Insert

B-&F-@ 9 8

Market Watch: 22:07:19
Symbol

& EURUSD

+ GBPUSD

& USDCHF

% USDJPY

+ clickto add

Charts  Tools  Window

S M

Help

(@) ‘ %AutoTrading EJNewOrder Iﬂ: I@. Ii\‘ ‘ Q Q

Bid
1.13064
131734
1.00432
111.836

Symbols

Navigator
&8 Accounts

+-|f] Indicators
= &, Expert Advisors

Strategy Tester

3 ? Advisors
- ? Examples

= ? Moving Average
§> Moving Average

i §5 MACD
1§ Controls

[ EURUSD,H1 [=

EUR H1 EURUSD,H1

Time Source Message A
2019.03.05 20:06:19.464 Core 1 login (build 2007)
2019.03.05 20:06:19.464  Core 1 account info found with currency USD
2019.03.05 20:06:19.464  Core 1 leverage 1:100
o 2019.03.05 20:06:19.464 Core 1 successfully initialized
2019.03.05 20:06:19.464 Core 1 163 bytes of total initialization data received
2019.03.05 20:06:19.464 Core 1 Intel Core i7-4770 @ 3.40GHz, 16323 MB
2019.03.05 20:06:19.464 Core 1 EURUSD,H1: history cached from 20 01.02 00
o 2019.03.05 20:06:19.464 Core 1 EURUSD,Hl (ICMarkets-MT5): generating based on real ticks
2019.03.05 20:06:19.464 Core 1 £ Experts\Examples\Moving Average\Moving Average.ex5 from 2019.02.04 00:00 to 2019.03.02 ...
2019.03.05 20:06:19.464  Core 1 0.02
2019.03.05 20:06:19.464  Core 1 DecreaseFactor=17.1
o 2019.03.05 20:06:19.464 Core 1 MovingPeriod=79
2019.03.05 20:06:19.464  Core 1 MovingShift=6
> 2019.03.05 20:06:19.464  Core 1 EUR ickS begin from 2019.02.04 00:00:00
2019.03.05 20:06:19.464  Core 1 final balance 10000.00 USD
2019.03.05 20:06:19.464 Core 1 EURUSD,Hl: 1695987 ticks, 0 bars generated. Test passed in 0:00:00.443.
2019.03.05 20:06:19.464 Core 1 255 Mb memory used including 0.47 Mb of history data, 64 Mb of tick data
> 2019.03.05 20:06:19.464 Core 1 log file "C:\Users\Mark\AppData\Roaming\MetaQuotes\Tester\91B85E7CS52B57BF365F85A909F61CC9C\Agent-127.0.0.1-30...
2019.03.05 20:06:19.473  Core 1 connection closed
v
S | Inputs | Backtest | | Optimization Results | Optimization Graph | Agents | Journal Toolbox

For Help, press F1

Default aiill 92.86 ms




The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:
Pass 7168:
Expect end result 9851.87 from 15

trades using Moving Period 90,
Decrease Factor 24.0

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File  View Charts

B-F-0| 9 5

Market Watch: 22:08:46 x

Insert Tools

Symbol

& EURUSD
& GBPUSD
@ USDCHF
% USDJPY

+ clickto add 4

Symbols
Navigator x
&8 Accounts ~

+-|f] Indicators
= &, Expert Advisors
3 ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
1 85 Controls v

Window  Help

(@) ‘ %AutoTrading EJNewOrder Iﬂ: I@. Ii\‘ ‘ Q Q

[ EURUSD,H1

EUR H1 EURUSD,H1

* | Select expert.. | | View previous optimization results v | | Select criterion b
Pass Result Profit Total trades DecreaseFactor MovingPeriod
0 10046.12 46.12 26 3.0 12
1024 9846.20 -153.80 23 9.9 23
3072 9696.50 -303.50 21 237 45
4096 9867.53 -132.47 20 33 57
5120 10093.71 93.71 18 10.2 68
2048 10027.55 27.55 17 16.8 34
6144 9854.41 -145.59 16 171 79
7168 T 7 | ) E
9918 & Run Single Test 0.00 0 300 120
9917 Profit Factor | 0.00 0 29.7 120
9916 0.00 0 294 120

Expected Payoff

9915 | 0.00 0 29.1 120
9914 Drawdowr > ' 000 0 288 120
9913 Recoven;factog | 0.00 0 285 120
9912 Sharpe Ratio | 0.00 0 282 120
9911 Optimized Inputs 4 | 0.00 0 279 120

- |

E} z;;g [ Export to XML (MS Office Excel) | 222 g i;z Eg

3_9208 Export Optimization Cache File 0.00 0 270 0o v

% S | Inputs | Backtest Import Optimization Cache File ts | Journal Toolbox

For Help, press F1

v Auto Switch to Results

;)efault

& 18.8/9.0Mb



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:

Pass 7168:

Expect end result 9851.87 from 15
trades using Moving Period 90,

Decrease Factor 24.0

Got: Nothing. Problem.

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

For Help, press F1

File View Insert Charts Tools Window Help
' @v ; | L;l (®) ‘ %AutoTrading EJNewOrder Iﬂ: I@. Ii\‘ ‘ Q Q, & ‘;‘ Il = 7 J/J’/Jé W % L o | 1
Market Watch: 22:09:06 x
Symbol Bid Ask
& EURUSD 113065 1.13067
% GBPUSD 131735 1.31739
@ USDCHF 1.00442  1.00444
% USDJPY 111.845 111,846 =
Fclickioad 84933 S [®=
+ click to add 4/135
(=) EURUSD,H1 = =R
Symbols | Details | Trading | Ticks |
Navigator x
&8 Accounts ~
+-|f] Indicators
= &, Expert Advisors
3 ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
+ ? Controls v
i | EURUSD,H1 |_EURUSD,HI
x
Balarx
10085
10070
10055
10040
10025
10010
9995
9580
9965
%350
Deposit Load 0.09
B
i
=
= 0.0%
3 2019.02.11  2019.02.27
% Settings | Inputs | Backtest | Graph | Optimization Results | Optimization Graph | Agents | Journal Toolbox
Default aiill 92.86 ms



™ - |CMarkets-MT5 - Hedge - EURUSD,H1 = (m]

File View Insert Charts Tools Window Help

'§v;\‘; L;l ‘0‘!%AutoTrading EJNewOrder:Iﬂ: I@. Ii\“ Q Q | ﬁ 45 & ':‘ | = J/J’/Jé I AR A A=l
Market Watch: 22:09:41 x
[} Symbol Bid Ask
Th e Re rOd u CI b I e @ EURUSD 113068 1.13069
& GBPUSD 131745 1.
& USDCHF 7 0043
& USDIPY 847 ‘
Case + click to add 4/135 & =il ]
() EURUSD, H1 =5 Ech <=

5 ¢ . y Symbols
Now let’s do the ‘Run Single Test’ for |[mee .
. &8 Accounts ~
the top few lines. 5l Indicators
= &, Expert Advisors

3 ? Advisors
VV t - ? gamples

e are ex 1NQg: =1 &7 Moving Average
peC g §> Moving Average

i §5 MACD
1 85 Controls v

EUR H1 EURUSD,H1

Pass 7168:

* | Time Source Message A
2019.03.05 20:09:01.369 Core 1 account info found with currency USD
2019.03.05 20:09:01.369  Core 1 2236 bytes of input parameters loaded
EXpeCt end reSUlt 9851 '87 from 15 o 2019.03.05 20:09:01.369 Core 1 00 D, leverage 1:100
H H H o 2019.03.05 20:09:01.369 Core 1 successfully initialized
trades USIng MOVIng PerIOd 90’ o 2019.03.05 20:09:01.369 Core 1 618 bytes of total initialization data received
2019.03.05 20:09:01.369 Core 1 Intel Core i7-4770 @ 3.40GHz, 16323 MB
Decrease FaCtor 24'0 o 2019.03.05 20:09:01.369 Core 1 EURUSD,H1: history cached from 20 01.02 00
o 2019.03.05 20:09:01.369 Core 1 EURUSD,Hl (ICMarkets-MT5): generating based on real ticks
2019.03.05 20:09:01.369 Core 1 £ Experts\Examples\Moving Average\Moving Average.ex5 from 2019.02.04 00:00 to 2019.03.02 ...
. H 2019.03.05 20:09:01.369  Core 1 0.02
GOt' NOth 1 ng " PrOblem " 2019.03.05 20:09:01.369  Core 1 DecreaseFactor=24.0
o 2019.03.05 20:09:01.369 Core 1 MovingPeriod=90
2019.03.05 20:09:01.369  Core 1 MovingShift=6
1 > 2019.03.05 20:09:01.369 & 1 EUR ick§ begin from 2019.02.04 00:00:00
Check Journal and confirm no errors . k™ begin from 3019.02:04 00200100
2019.03.05 20:09:01.363  Core 1 final balance 10000.00 USD
and CorreCt parameters used 2019.03.05 20:09:01.369 Core 1 EUI—ZUSD,HI: 1695987 1.:icks, .D b?rshgener?te:.i. Test passec‘l in 0:00:00.225.
2019.03.05 20:09:01.369 Core 1 255 Mb memory used including 0.47 Mb of history data, 64 Mb of tick data
‘2 > 2019.03.05 20:09:01.369 Core 1 log file "C:\Users\Mark\AppData\Roaming\MetaQuotes\Tester\91B85E7CS52B57BF365F85A909F61CC9C\Agent-127.0.0.1-30...
= 2019.03.05 20:09:01.376 | Core 1 connection closed
g v
% S | Inputs | Backtest | | Optimization Results | Optimization Graph | Agents | Journal Toolbox

For Help, press F1 Default ],‘_) 18.8/9.0 Mb



The Reproducible
Case

Now let’s do the ‘Run Single Test’ for
the top few lines.

We are expecting:
Pass 9918:
Expect end result 10000.00 from zero

trades using Moving Period 120,
Decrease Factor 30.0

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File  View Charts

B-H-0| 9 5

Market Watch: 22:10:47

Insert

Tools

x

Symbol Bid Ask
% EURUSD 113069  1.13071
4 GBPUSD 131737 1.31739
@ USDCHF

& USDJPY

+ click to add 4

Symbols

Navigator
&8 Accounts
+-|f] Indicators
= &, Expert Advisors
3 ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
1 85 Controls

Window  Help

(@) ‘ %AutoTrading EJNewOrder Iﬂ: I@. Ii\‘ ‘ Q Q

X Select expert... v | | View previous optimization results
Pass Result
0 10046.12
1024 9846.20
3072 9696.50
4096 9867.53
5120 10093.71
2048 10027.55
6144 9834.41
7168 9851.87
s91a
9917 10000.00
9916 10000.00
9915 10000.00
9914 10000.00
9913 10000.00
9912 10000.00
9911 10000.00
2 9910 10000.00
E 9909 10000.00
2 s _ 10000,
B S | Inputs | Backtest Optimization Results

[ EURUSD,H1

Profit
46.12
-153.80
-303.50
-132.47
93.71
27.55
-145.59
-148.13

¥ Run Single Test
\ g

Profit Factor
Expected Payoff
Drawdown %
Recovery Factor
Sharpe Ratio
Optimized Inputs

[E2)

Export to XML (MS Office Excel)

EUR H1 EURUSD,H1

| | Select criterion v
Total trades DecreaseFactor MovingPeriod
26 3.0 12
23 99 23
21 237 45
20 33 57
18 102 63
17 16.8 34
16 171 79
15 24.0 %0
| 0 29.7 120
0 294 120
| 0 29.1 120
0 288 120
| 0 225 120
0 282 120
| 0 279 120
0 276 120
| 0 273 120
! 0 27.0 120 ¥
| Toolbox

Export Optimization Cache File
Import Optimization Cache File

& 18.8/9.0Mb



™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File View Insert Charts Tools Window Help

'@'3\‘7 L;l ‘9‘!%AutoTrading EJNewOrder Iﬂ: I@. Ii\“ Q Q Y »:« | vz J/J'/JE i %o P |
Market Watch: 22:12:02 x
[} Symbol Bid
The Reproducible vz o
o GBPUSD 131737
o USDCHF 1.00435

USDJPY 111.859

Case .
[ EURUSD,H1 (o )

Symbols | Details | Trading | Ticks |

Now let’s do the ‘Run Single Test’ for |gos .
. &8 Accounts ~
the top few lines. 5l Indicators
= &, Expert Advisors
0 ? Advisors
VV t - ? gamples
- =1 &7 Moving Average
e are expecting: - e el
i §5 MACD
+ ? Controls v —
Pass 9918: st EURUSD,H1 | EURUSD,H1
Expect end result 10000.00 from zero
trades using Moving Period 120,
Decrease Factor 30.0 e
Got nothing - but this time it matches | ————— o5
the expectation. o0
9965
§ Eett.‘*.ziigl(i)z“lzwl::.,A:iZTQ.E?E::KEJ Graph | Optimization Results | Optimization Graph | Agents | Journal Toolbox

ailll 92.86 ms

For Help, press F1 Default



The Reproducible
Case

Given we have had several zero
results, let’s re-run tests to confirm
even those are still OK

Pass 0 Re-Run:

Expect end result 10046.12 from 26
trades using Moving Period 12,
Decrease Factor 3.0

™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File  View

B -

Insert  Charts  Tools

; N\ L;l (@) ‘ %AutoTrading EJNewOrder Iﬂ: Ilq Ii\‘ ‘ Q Q

Window  Help

Market Watch: 22:16:56 x
Symbol Ask
& EURUSD 1.13081
+ GBPUSD 131747
& USDCHF 1.00431
% USDJPY 111.846
+ clickto add 4/135

Symbols
Navigator x
&8 Accounts ~

+-|f] Indicators
= &, Expert Advisors
3 ? Advisors
- ? Examples
= ? Moving Average
§> Moving Average
i §5 MACD
1 85 Controls v

* | Select expert..

Pass

[ EURUSD,H1

EUR H1 EURUSD,H1

| | View previous optimization results

e Toois2

1024
3072
4096
5120

gy Tester

| Inputs | Backtest

For Help, press F1

v || Select criterion

v

Result Profit Total trades DecreaseFactor MovingPeriod
9846.20 & RunSingle Test | 23 9.9 23
9696.50 roft Eaciar | 21 237 45

7.

9867.53 Expectea Bayaft | 2 33 57
10093.71 . o 18 10.2 68
10027.55 SR | 7 168 E

9854.41 Recovery Factor 16 171 7

9851.87 Shampe Ratio | 15 240 %0
10000.00 Optimized Inputs 21 K 300 120
1000000 [ Export to XML (MS Office Excel) l 0 L 1L
10000.00 it X 0 294 120

Export Optimization Cache File i
10000.00 S g | o 29.1 120
10000.00 Import Optimization Cache File 0 288 120
10000.00 v Auto Switch to Results l 0 285 120
10000.00 Auto Scroll 0 282 120
10000.00 v Auto Arrange A l 0 219 120
10000.00 . 0 27.6 120
v Grid i
10000.00 ] 273 120
10000,00 0.00 0 27.0 120 ¥
Optimization Results | Optimization Graph | Agents | Journal Toolbox
Default aiill 92.86 ms



™ - |CMarkets-MT5 - Hedge - EURUSD,H1

File  View Insert

B-F-0| 9 5

Charts

Tools  Window  Help

(@) ‘ %AutoTrading EJNewOrder Iﬂ: I@. Ii\‘ ‘ Q Q

Market Watch: 22:17:19 x
[} Symbol Bid Ask
Th e Re prOd u CI ble & EURUSD 113077)  1.13078
%+ GBPUSD 1.31743 1.31747
% USDCHF 1.00432 1.00434
& USDJPY 111.851 111.852
Case + clickto add 4/135 = o || & || =R ]
[ EURUSD,H1 [E=RE=R <)
. Symbols | Details | Trading | Ticks |
Given we have had several zero = .
) " + !S,B ccounts ~
results, let’s re-run tests to confirm s
. = &, Expert Advisors
even those are still OK o B ador
= , Examples
& ? Iv:)oving Average
& §> Moving Average
. ¥ MACD
Pass O rerun: e i ,,
Favorites | EURUSD,H1 | EURUSDHT
Expect end result 10046.12 from 26 -
trades using Moving Period 12,
Decrease Factor 3.0
Problem: Rerun of previously -
successful test is now producing a o5
zero result. -
9965
§ Eett.‘*.ziigl(i)z“lzwl::.,A:iZTQ.E?E::KEJ Graph | Optimization Results | Optimization Graph | Agents | Journal Toolbox

For Help, press F1

Default

ailll 92.86 ms



™ - |CMarkets-MT5 - Hedge - EURUSD,H1 = (m]

File View Insert Charts Tools Window Help

'§v;\‘; L;l ‘0‘!%AutoTrading EJNewOrder:Iﬂ: I@. Ii\“ Q Q | ﬁ 45 & ':‘ | = J/J’/Jé e M % P &Y [
Market Watch: 22:18:42 x
[} Symbol
The Reproducible |:==
& GBPUSD 131743
@ USDCHF 1.00436
C % USDIPY 111847 = ]
ase + click to add 47135 ‘= SHIR=P S
() EURUSD, H1 =5 Ech <=

Symbols

Given we have had several zero — 3
) " + !S,s ccounts ~
results, let’s re-run tests to confirm s
. - & Expert Advisors
even those are still OK : gf’AdV.sa,s
- &3 Examples

= ? Moving Average
§> Moving Average

Pass 0 rerun: -8 MACD

1 85 Controls v

EUR H1 EURUSD,H1

x
Time Source Message A
Expect end result 10046.12 from 26
. . . © 2019.03.0520:17:13.613  Core1 account info found with currency USD
trades using Moving Period 12, o 2160300171361 Core
2019.03.05 20:17:13.613 Core 1 successfully initialized
Decrease FaCtOf' 30 2019.03.05 20:17:13.613 Core 1 163 bytes of total initialization data received
© 2019.03.05 20:17:13.613 Core 1 Intel Core i7-4770 @ 3.40GHz, 16323 MB
o 2019.03.05 20:17:13.613 Core 1 EURUSD,Hl: history cached from 2018.01.02 00:00
. H 2019.03.05 20:17:13.613 Core 1 EURUSD,Hl (ICMarkets-MTI5): generating based on real ticks
PrOblem Rerun Of preVIOUSIy 2019.03.05 20:17:13.613 Core 1 f Experts\Examples\Moving Average\Moving Average.ex5 from 2019.02.04 00:00 to 2019.03.02 ...
= H © 2019.03.0520:17:13.613 | Core1 MaximumRisk=0.02
succeSSfUI teSt IS now prOdUCIng a o 2019.03.0520:17:13.613  Core 1 DecreaseFactor=3.0
2019.03.05 20:17:13.613  Core 1 =12
zero reSUIt' o 2019.03.0520:17:13.613  Core1 MovingShift=6
o 2019.03.0520:17:13.613 | Core1 EUR ick§ begin from 2019.02.04 00:00:00
> 2019.03.0520:17:13.613  Core 1 final balance 1000 ) USD
H 2019.03.05 20:17:13.613 Core 1 EURUSD,Hl: 1695987 ticks, 0 bars generated. Test passed in 0:00:00.393.
Journal Conflrms COfTeCt parameters o 2019.03.0520:17:13.613  Core1 255 Mb memory used including 0.47 Mb of history data, 64 Mb of tick data
H 8| o 2019.03.0520:17:13.613 Core 1 log file "C:\Users\Mark\AppData\Roaming\MetaQuotes\Tester\91B85SE7CS52BS7BF365F85A909F61CC9C\Agent-127.0.0.1-30...
and no errors. Yet different outcome. [§: cnnnmne <
.03 :17:13. ore 1 connection closed
g v
% S | Inputs | Backtest | | Optimization Results | Optimization Graph | Agents | Journal Toolbox

For Help, press F1 Default ],‘_) 18.9/9.0 Mb



Findings

In my testing across 2 different computers with brand new MTS installations:

Pass 0 is always correct. (Bugs in boundary conditions?)
Many Optimisation Results show zero trades, yet they do trade.
Many Optimisation Results showing zero trades should trade, yet don't.
Often results showing trades give wildly different results when ‘Run Single Test’
o Zero trade results do trade.
o Trading results give different results to expected
There may be a connection between the number of cores and the number of recorded results from
the optimisation process.
The Journal confirms the parameters used for a given single test, but the Inputs tab gets it wrong
and can no longer be relied upon to show what parameters were just used.
Rerun tests and the outcomes can change from showing trades to showing no trades. Inconsistent
results cause further confusion.



MT5 Build 2006/2007 is Broken

How can community members develop and optimise EAs if the testing environment is so broken?
How can we pick the best parameters for analysis and trading?

Parameters picked in good faith from this build of the Optimiser may in fact be disastrous when
trading.

Given how bad this release is, | question the commitment to improving quality of MT5 releases.
What regression testing and test driven development is in place?

In my conclusion, | believe MTS builds 2006/2007 to be fundamentally broken. 1 think it would take a
brave soul to use this software for trading, development or EA optimisation. | believe all users would be
wise to cease using these MT5 versions until proven stable replacements are made available.



