
Hi, I have a problem using the strategy tester, and am searching for some ideas how to prevent this 
in the future. 

I'm running a strategy on GBPAUD, which is consistent profitable in backtest. On real market 
conditions (real account running 24/7) it took a trade, that it did't take in the backtest. (I could 
validate it one day later, when the newest data was provided to my Roboforex Demo account). I 
have noticed it, hence it blew my account... And now I'd like to learn from this .

What Happened on Real account, there was a trade taken on 1:15.

The strategy tester didn't take this trade. Here the code, Bulls crosses Bears from above => sell, 
Bears crosses bulls from above => buy.

Maybe here some hints: I'm taking the last 3 values from the Bulls and Bears array and am 
considering value 1 and 2 agains each other.



Values: 0:15

Values 0:30

Values 0:45



Values 1:00

Values 1:15

As You can see here, the Bulls Buffer jumped somehow by 2 places, while te bears jumps correctly 
always by 1 place. (means 94.4 wasn't there at all, and a step later there were 2 values)

Aroon I downloaded and it is as follows  Free download of the 'Aroon Oscillator' indicator by 
'GODZILLA' for MetaTrader 5 in the MQL5 Code Base, 2011.08.02

The method is triggered by an event tick

https://www.mql5.com/en/code/389
https://www.mql5.com/en/code/389


This is triggered by the eventspy as stated MQL5 Cookbook: Multi-Currency Expert Advisor - 
Simple, Neat and Quick Approach - MQL5 Articles

This works fine for several algorithms. But now I'm not sure if the trades will be taken similar to the
backtest.

Looking forward to a discussion. Thanks :-)

https://www.mql5.com/en/articles/648
https://www.mql5.com/en/articles/648

