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Risk Disclaimer
High Risk Investment

Trading FX or CFDs on margin carries a high level of risk, and may not be suitable for all investors. The
high degree of leverage can work against you as well as for you. Before deciding to trade you should
carefully consider your investment objectives, level of experience, and risk appetite. The possibility
exists that you could sustain a loss of some or all of your initial investment and therefore you should not
invest money that you cannot afford to lose. You should be aware of all the risks associated with FX/CFD
trading, and seek advice from an independent financial advisor if you have any doubts.

Retail Trading Realities Market Opinions

Any opinions, news, research, analyses, prices, or other information contained on this publication is
provided as general market commentary, and does not constitute investment advice. Retail Trading
Realities will not accept liability for any loss or damage, including without limitation to, any loss of profit,
which may arise directly or indirectly from use of or reliance on such information.

Internet Trading Risks (VPS)

There are risks associated with utilizing an Internet-based deal execution trading system including, but
not limited to, the failure of hardware, software, and Internet connection of your chosen VPS provider.
Since Retail Trading Realities does not control signal power, its reception or routing via Internet,
configuration of your equipment or reliability of its connection, we cannot be responsible for
communication failures, distortions or delays when trading via the Internet.

Accuracy of Information

The content on this publication is subject to change at any time without notice, and is provided for the
sole purpose of assisting traders to make independent investment decisions. Retail Trading Realities has
taken reasonable measures to ensure the accuracy of the information on this publication, however,
does not guarantee its accuracy, and will not accept liability for any loss or damage which may arise
directly or indirectly from the content.

Please remember that past performance may not be indicative of future results.



Copyright disclaimer

RTR Momentum Trend © (2023) Expert Advisor and all source code are owned by Retail Trading
Realities Ltd (UK), All rights reserved.

Any attempt to decompile, modify, reverse compile, reverse engineer or decrypt RTR Momentum Trend
© Expert Advisor .ex5 file, is prohibited.

Any individual or any entity (sole traders, LLCs, Ltd companies, websites, online communities such as
Reddit, 4shared, Discord and Telegram groups) other than Retail Trading Realities Ltd attempting to
sell, transmit, host, or otherwise commercially exploit © 2023 RTR Momentum Trend EA is breaking the
law, i.e. software piracy is a Federal Crime in the USA.

Where possible, Retail Trading Realities Ltd will take legal action.

Retail Trading Realities Ltd only sells RTR Momentum Trend © Expert Advisor on MQL5.com, if you
have received it elsewhere please get in touch.

e DM me on MQL5.com
e RetailTradingRealities.com
e contact@RetailTradingRealities.com



Description
RTR Momentum Trend Expert Advisor for MT5.

The Expert looks for a Trend and Momentum.

It is Multi-Time Frame (MTF), it uses 3 time frames; Highest Period, Middle Period and Lowest Period.
There is a 2 Time Frame (TF) option as well.

The Higher Period — is the anchor timeframe, the expert will look for a trend and momentum on this TF.
The Middle Period — looks for a pullback (ignored if 2-TF option is true)

The Lowest Period —is the chart that you attach the EA to (important). Stop Losses and Take Profits are
calculated from this Chart.

This is a top down system, Higher time frame confirmation, Lower time frame entries, Higher time frame
exits. Small stop losses and larger take profits.

Momentum - Expert Buy when Higher time frame is already in a well-established up trend. Expert Sell
vice versa.

RTR Momentum Trend Expert Advisor works best, using diversification, that its’ intended use. EA
placed on multiple tickers, on multiple timeframes. That way we smoothen the equity curve, reduce
drawdown, have more trades, better for our statistics. It is suited to tickers that trend.

Indicators used:

- RTR Trend ©, a custom in house indicator, is a standard deviation of price indicator, with a few extra
filters, and better MA Smoothing.

- Volatility Bands (standard deviations)

- Multiple moving averages.

- Angle of SMA,

- ATR, Average True Range.

- % of ADR, Average Daily Range.

- So yes, there are lot of calculations.

Philosophy:

RTR Momentum Trend EA is inspired by the works of author Michael Covel, traders Richard Dennis,
William Eckhardt, and Richard Donchian - Trend Followers. However this EA executes trades on lower
timeframes, does not rely on the trailing stop for Take Profits (there is a trailing stop), makes no attempt
to time the markets.

Trend Following has been unpopular in mainstream financial publications for some time.

“If there was a strategy that I would want to employ right now, if
someone put a gun to my head, I'd say simple trend-following
strategies,” Jones said. “They are not too popular today. ... They

will probably do very well in the next five to 10 years.”

Paul Tudor-Jones 03/05/2022 CNBC Interview https://www.cnbc.com/2022/05/03/paul-tudor-jones-says-he-cant-think-
of-a-worse-financial-environment-for-stocks-or-bonds-right-now.html




| am predicting that trend following is back, new divergences caused by recent higher interest rates,
means old correlation models won’t work. We have only just recently come out of a 14 year worldwide
low interest rate regime in 2022. This EA is for traders who are fans of trend following.

RTR Momentum Trend EA Features:

> Magic Number (Expert unique ID).

> Max Spread Filter.

> Custom Comment.

> 3 Time Frame / 2 Time Frame option.

> Direction - Long only / Short only modes.

> Position sizing; Fixed Lot, Percent Risk, Fixed Dollar Amount.
> Profit Threshold, (a multiple of Stop Loss).

> Day of Week Filter.

> Time of Day Filter.

Other:

> Online/PDF Manual.

> . set Expert Set files.

> You must Read the Manual, for RTR Momentum Trend EAs’ intended use.
> Max, 10 Activations.

> Works on MT5 Hedging accounts (not Netting).

> Assumes US SDollar deposit account.

How does RTR Momentum Trend EA compares with Grid/Martingale :
Advantages/Disadvantages:

> No Grid/Martingale.

> Every Trade has a Stop Loss.

> Take Profit a lot larger than Stop Losses.

> Low Leverage is perfect. 25:1 is more than enough.

> Adds into winners (not losers)

> Good results on Multiple Time Frame settings.

> No negative progressive lot size increments.

> After a loss, next trade risk will be smaller and so on.

> Ugly Upward Equity curve. (Diversification can smoothen out equity curve - read manual.)
> Low Win Rate 20%.

> In a Drawdown 80% of the time.

> Minimum $10,000 personal Account or Prop Account (on Lowest Risk Setting)
> Perfect for Darwinex Accounts.

If you like what you see, do not Buy Now, download the Demo first, use the MT5 Optimizer using your
Brokers tick data, Read the EA Manual (all of it). Rent it, then if satisfied purchase the full package. Once
the EA is activated MQL5.com cannot give a refund. MQL5.com handles all sales / refund process.



Welcome
Thank You for downloading the Demo of RTR Momentum Trend © Expert Advisor (EA) for MT5.

This guide will demystify the strategy, the EA settings and if you have not used EAs or MT5 before, this
manual will be an educational introduction to the MT5 Strategy Tester and Optimizations.

Attach EA to Chart
MTS Terminal>File>New Chart> USDJPY

MTS5 Terminal> View > Navigator > to find EA

E 4000017480 - Darwinex-Live - Hedge - Darwinex - [USD) [EJ 4000017480 - Darwinex-Live - Hedge - Darwinex - [USDJPY,H4]
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Either: Drag and Drop EA to Chart or Select EA Right click > “Attach to Chart”.

Under the Common Tab, click ‘Allow Algo Trading’.

UTF_USDJPY 1.00 - X

Common  Inputs

— UTF_USDJPY 1.00
a Copyright 2023, Retail Trading Realities Ltd.

[ Allow modification of Signals settings
Allow Algo Trading

E} Cancel Reset

If you cannot find your Ticker Symbol, MT5 Terminal > View > Market Watch...> right click any ticker
inside Market Watch > Show All,



B3 4000017480 - Darwinex-Live - Hedge - Darwinex - [EURUSD,H Market Watch: 16:40:44

7. - 1 =Ly - - 1 -
B 4000017480 - Darwinex-Live - Hedge - Darwinex - | o0 File View Inset Chats Tools Window H Symbol Bid AsH
o File nsert  Chats  Tools Wi v+ @+ 8|1 B @ 0wy [ XS NTE
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1 Market Watch: 16:39:11 u AAP 51.90 52,07
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v Charts Bar M Tick Chart | AT Lo 54
S C 3
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- + k to add [E3 Depth Of Market Alt+B 2 ACM 2262 234!
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o . ADM 74.20 746
v Market Watch Ctrl+M £ ADP 248,07 24924
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21 Navigator Ctrl+N SYbok Subl u AES 1307 13.0¢
Sets > AFG o5 1114l
&= Toolbox Ctrl+T Sort » S AFL 7905 794!
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After you have all your desired symbols, return to Market Watch> right click any ticker > Hide All.

This way Market Watch is not running in the background using up CPU resources, looking at ticker
qguotes you are not interested in.

(Also While you are in Market Watch > Right Click any ticker> Columns > Spread. Shows all Bid-Ask
spread in points.)

You must Attach EA to the chart period, which matches the Lowest Period in EA Settings. So if Lowest
Period = M15, you must attach EA to M15 chart.

.set Files (Expert Set Files), How 2 load
.set files have saved settings, pre-sets.
.set files will only work for the EA it was designed for.

| have provided a zipped folder of .Set files, see https://MQL5.com/en/users/PKSN/Publications.

o0 AUDJPY,M15 _ (] X

kd AUDIPY, M1S: Australian Dollar vs Japanese Yen AUDIPY_M15S_Fixed_Long_Only &

Simply double click on the EA (Teacher Hat Icon) in the top right hand corner, of the chart.
EA Settings will open up > Inputs Tab

Scroll to the bottom of these settings, click ‘Load’.



[ Load }
o]
[ ok ]| cancel | Reset |
El open X
1 > This.. > Documents > v O Search Documents P
Organize v New folder == v A 0
A
I Desktop A Name Date modified A
Documents MTS5 Optimizations 9/25/2023 6:55 PM Fi
¥ Downloads WindowsPowerShell 9/1/202112:10 AM Fi
) Music D aud_m15_a.set 9/25/2023 5:56 PM SE
[& Pictures D audjpy_m15_a.set 9/25/2023 5:56 PM SE
. Videos D gold_m5_a.set 9/25/2023 5:55 PM SE
X /25/2023 5:55 PM
2. Local Disk (C) [ gold_m15_a.set 9/25/2023 5:55 SE
D ndx_m5_a.set 9/25/2023 5:57 PM SE
¥ Network [ ndx_m15_a.set 9/25/2023 5:58 PM SE,
v < >
File name: I v | ’ Expert Set (*.set) v ‘
I Open I Cancel ‘

If you want to save your own .set file, click Save. | like to name it like so
“lowest_timeframe_Symbol_3TF” = “m15_NDX_3TF” meaning EA is attached to Chart Period M15,
Nasdaq NDX CFD, 3 Time Frame setting.



Warning Do Not Set any chart period = ‘current’

AUDJPY_M15_Fixed_Long_Only 1.00

Common Inputs

Variable

01 order_magic

Time Frames, if 2 TF only, then use Anchor_TF ...

}? Two_TimeFrames_only false

€ Anchor_TF 1Day
< First_TF 4Hours

& Second_TF 15 Minutes v
Anchor Indicator Settings
— 1 Minute

When switching charts, if a signal has just been executed, the algo will make new trades, based
on the time frame you switched to. If the EA is meant to be on the 15 minute chart, then set
Lowest Period (‘Second_TF in this example to ‘15 minutes’), never ‘current’.

How the EA is coded, OnBar( ) vs OnTick( )

void OnTick()

h

This EA, is coded OnBar() , some programmers call it NewBar(), what that means is the script/code is
executed once on the Open of every new candlestick (bar). This is a more reliable when it comes to
Back testing and true outcomes. The RTR Momentum Trend Expert executes code on every new bar
opening of input ‘Lowest Period’.

R e e e +
//| Expert tick function
] £ T R R +
void OnTick()

{

//--- //Lowest Time Frame f or this EA is 15 minutes
//new local variable to hold the current open time of the furthest right bar
datetime rightBarTime = iTime(_Symbol, Second_TF,9);
' check if furthest right bar has the same open time as our global variable
if(rightBarTime != gBarTime)
{
// set the global variable to be the time of the next bar
gBarTime = rightBarTime;
//call our OnBar() function
OnBar();

/7

This is in contrast to MT5 default for executing code OnTick(), On Tick means the code tries to execute
on every new price quote that come in. Each new change in price quote, is called a ‘tick’. It tries,

because if a code is being executed and a new tick comes in, while that code/script is being processed,
the MT5 terminal will not execute the code again until a new tick comes in. That is it skips the tick that
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came in while the code was being processed in a Live Market. However when running a back test in the
Strategy Tester, MT5 assumes at every tick the code will get executed.

Most martingale/grid, tick Scalping EAs on the market place are coded ‘OnTick()’, which can be
problematic, in a real live trading .

https://www.mql5.com/en/docs/event_handlers/ontick - it’s really not that interesting.
How the EA is coded — Magic Numbers

Almost all EAs have an Expert ID called Magic Numbers.

Set this in the Inputs option of your EA.

Magic Numbers should be at least 6 digits long.

They should be integers (no decimals) i.e 1234567890.

No Characters AaBbCcZz!”?"%. otherwise EA will catch an Error.

Common Inputs

Variable Value A

01 ExpertID Magic Number 142895

Magic Numbers are important so MT5 terminal can distinguish, which trades belong to which strategy.

A strategy is - every time you attach an EA to a Chart. Every time you attach an EA to a Chart, make
sure you give it a new Magic Number i.e. 7879532, 6547023, 999111.

You also need to keep note, of which strategy has what Magic Number.

Magic Numbers are important to this EA, users are expected to have multiple strategies. The RTR
Momentum Trend Expert Magic numbers are used to monitor, adjust and close out positions. So if 2 or
more strategies have the same Magic number, all trades will be closed out at the same time and we
don’t want that!

To view Magic Numbers of your trades, in the MT5 Terminal > View> Toolbox > Trade (Tab )> right click
cursor anywhere on the Trade Tab > Columns > Magic Number.

| EURUSLII | wsULMInMI | WDFUSUUaly |_ususr ner
| symi-— =L Time Type Volume Price S/L T/P Price Swap Profit Magic
%) New Ord F9
[ug & O 2023.10.04 03:30:00 buy 0.1 149212 147318 148974 8.56 -15.98 784919
[ us = 2023.10.10 05:30:03 buy 044 148.563 148.155 148.974 5.62 121.39 784919
[ us 2023.10.10 06:00:00 buy 038 148622 148155 148.974 486 20.79 244089
.10.11 06:00:¢ . 148, 148.41 .974 .61
() us O , 120231011 06:00:00 buy 0.58 48.731 48415 148.97. 946 784919
() us 2023.10.1108:00:00 buy 0.39 148876 148422 148.974 25.66 244089
[Jus  Trailing Stop » | 2023.10.11 16:30:00 buy 0.55 148925  148.598 148.974 18.09 784919
@B volumes NP .00 Free Margin: 71 274.95 Margin Level: 392.11 % 352.60
Report »| v Time
Show on Charts » D
() Register as Signal Market Value
v Swap
Show Milliseconds
v Profit
Auto Al A
v Auto Arrange 3
B L i e Number |
8 Trac ny | Alerts | Articles | CodeBase | Experts | Journal
L N o || b [ e T
Default aill 412/6Kb
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Strategy Tester & Optimizer in MT5 — What is it?
MT5 Terminal > View > Strategy Tester

4000017480 - Darwinex-Live - Hedge - Darwinex

a0 File Inset  Charts Tools \

~ v |4 Languages > b
M1 MS Toolbars > M
Status Bar
Charts Bar
Symbols Ctrl+U
Depth Of Market » *
st g 7
Market Watch Ctrl+M il 210 " mEU 3
; X Gh ST 5
Data Window Ctrl+D unining il t )
- NaVigator Ctrl+N Single Indicator Visualize Stress & Delays Cqmvplele Gepeuc Fon{vard
Toolbox Ctrl+T P ' P
B Strategy Tester Ctrl+R search in previous tests
D Chats Alt+M ¢ Expert Advisor single test UTF_NASDAQ, NDX M5, open prices. 2018.01.01 - 2023.09.17

5 Genetic optimization: UTF_NASDAQ. NDX M5, open prices, 2018.01.01 - 2023.09.17

i Genetic optimization: UTF_USDJPY. USDJPY M5, open prices. 2018.01.01 - 2023.09.17

5 Genetic optimization: UTF_USDJPY. USDJPY M5, open prices. 2022.01.01 - 2023.09.17

75 Genetic optimization: 004_07_Channel_Prop_Trader_50SMA_Daily_PnL_Filter. GBPJPY M5. open prices. 2022.01.01 - 2023.10.07

Overview [ Settings | Inputs | Agents | Journal

€7 Reports Alt+E

/" Fullscreen F11

Strategy Tester

To back test an Expert Advisor, you can run a Single tests, and Optimizations in MT5 Strategy Tester.

Optimizations will look at the input parameters (see Inputs Tab of Expert) you have selected and all the
values you wanted the EA to be tested for. It will test all possible combinations of settings. Be careful it
is recommended you choose only up to 3 inputs for optimization. The more inputs selected the more
chance of ‘curve fitting’.

If you choose too many inputs and step settings, i.e. 2,000 combinations, MT5 will revert to a ‘genetic
algorithm’, to find best settings, it won’t test every combination. It will test a sample and try to find the
best settings using their in-house secret algo.

Expert: |RTR_LTD\UTF_GOLD.ex5 v| |10g |3
Symbol: [XAUUSD v] [m20 v [&
Date: |Custom period v| [018.01.01 O~ | [202309.17 @~ |
Forward: |No v| [202001.02
Delays: [23ms v| [2] emuate sippage and requotes during trade execution
Modelling: |Open prices only v | [Jproft in pips for faster calculations
Depost: 10000 ~] [usD v] [133 © | leverage
Optimization: | Fast genetic based algorithm v | | Profit Factor max v
5
g
=
g Overview | Settings | Inputs | Backtest | Graph | Optimization Results | Agents | Journal 7 of 7 - 00:00:16 / 00:00:16 Start

Choose Symbol and the Chart Period you would have placed the Expert Advisor on, if it were live
trading.

7

The Yellow Dollar sign Icon is very important, to new users of MT5 strategy tester.
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You will need to click on this Icon, to change the selected Symbols’ defaults for a correct back test. Its’
default is either; (No Leverage) ‘CFD’ and ‘Forex No Leverage’. Here you will change it to ‘CFD Leverage’
or ‘Forex’.

S Tested Symbol 7 X

Symbol XAWUSD A | H
Common

Description Gold vs US Dollar

Group path Commodities\Metals \XAUUSD

ISIN

Category

Exchange

2
uso
usD
uso

floating
32
By bid price.

100.00000000
CFD Leverage
0
0
0.01
1.00000000
Full access.
Market
Good til cancelled
Fill or Kil, Immediate or Cancel
Al
Al
0.01
100
001

Default Import Export [ ][ concel

You can also change the default Direction from ‘Full Access’ to ‘Long only’ or Short Only’, this change in
direction set here, will only work for back tests and optimizations, this will not change in Live or Demo
trading.

Modelling Data: using Open Prices (the RTR Momentum Trend Expert is coded On Open Prices —
OnBar() ), or simulated ticks called ‘Every Tick’, ‘Every tick based on Real Ticks’ include Broker historical
Bid-Ask Spread, there is also a 1 minute bar option for the data.

Note: Back tests that have Real Tick selected will take a lot longer than on ‘Open prices’ modelling.

| suggest Optimizations using ‘Open Prices’, then Run Single Back test using ‘Real Ticks’.

Start Step Stop Steps A

START, STEP, STOP:

START, is the first value of the input that will be tested.

STEP, is the increment, it will add to the previous value of the input that was tested, and will run a new
test.

STOP, is the Last value of the input that will be tested for.

So in this Example we have selected only 1 input for Optimization, Profit Threshold.
We Start at 8, STEP (increment)= 2, FINISH at 20.

We will test Profit Threshold at; 8, 10, 12, 14, 16, 18, 20.
And there are 7 Passes (8 to 20).

13



x

Select expert... v | | View previous optimization results v

Variable Value Start Step Stop Steps A
[ ExpertiD Magic Number 671894 55555 1 555550
Time Frames, if 2 TF only, Middle Period will be ignored
[] 2 TimeFrames Only false false true
[[] Highest Period 1Day current 1 Month
[] Middle Period - ignored when 2 TimeFrames = true 1 Hour 1 Hour 4 Hours
[J Lowest Period - must attach EA to this chart 20 Minutes 15 Minutes 1 Hour
Stop Lot Sizes
[ Fixed Lot size e.g 1.32 lots, ignored if 'Risk %' is used 0.1 0.1 0.01 1.0
[[] 'Risk %' per Trade 1.00 = 1% Risk, 0.50 is half% 1.0 0.01 0.001 0.1
Fixed $Dollar Amount, Leave as 0 if not intended to use
[[] Fixed SDollar Amount per Trade. 0 0 1 10
£ Take Profit Multiplier
Profit Threshold 10.0 8 2 20 7
Direction - Both, Long only, Short only
[] Direction Both Both Short_Only

Custom Trade Comment
[7] custom comment

Spread Filter
[ Maximum Spread 60
Day of Week Filter
[ Sunday true false true
[J Monday true false true
[ Tuesday true false true
[J Wednesday true false true
[ Thursday true false true
[ Friday true false true
[ Saturday true false true
% Hour of Day Filter
= [ Start operation hour 00:00 00
g [iact hoyr 23:00 00-00 20 hd
B| Overview | Settings | Inputs [ Optimization Results | Agents | Journal 112 of 112 - 00:05:26 / 00:05:26 Start
X | Select expert... ~ | | View previous optimization results v | | Select criterion v
Pass = Result Profit Total trades Profit factor Expected payoff Drawdown % Recovery factor Sharpe ratio Profit_Threshold
0 51104.62 318 1.81 160.71 3414 3.53 1.68 8
1 70448.05 339 1.85 207.81 30.16 3.05 1.54 10
2 2.23 203867.70 347 223 587.51 348 207 12
3 52245.76 401 1.59 130.29 47.01 0.95 14
4 70564.82 47 1.59 169.22 47.07 0.98 16
g 5 : 135499.55 439 1.74 308.66 47.09 1.08 18
% 6 1.44 93071.71 454 144 205.00 4747 1.00 20
g Overview | Settings | Inputs | Optimization Results | Agents | Journal 7 of 7 - 00:00:11 7 00:00:11 Start

Source: https://www.metatrader5.com/en/terminal/help/algotrading/strategy optimization

How 2 optimize this EA using ‘Open prices’ in MT5 Strategy Tester
| would only optimize for a maximum of 3 inputs:
e Middle Period (ignored when in 2 timeframe mode),
e Lowest Period,
e Profit Threshold (this must always be a selected input in an optimisation)

| would keep Higher Period fixed equal to Daily D1 or Week W1.

Optimizing for the other inputs such as Direction and Day of Week, Hour of Day filters, will be discussed
in the next section.

| optimise using the following settings pictured here,
Modelling: Open Prices or 1 minute OHLC bars

Slippage: choose 30ms,( my VPS has a Ping of 8ms) ,this is ignored when using Open Prices modelling,
but will be used later in Single Tests.
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Select ‘Fast Genetic Algorithm’ and ‘Profit Factor’.

If my Ticker has several profitable results in the optimiser, | will choose a handful of results and Run
Single Tests using “Every Tick Using Real Ticks”, just right click on the result and “Run Single Test”.

B Run Single Test 195
v Profit Factor 189
v Expected Payoff
1.82
v Drawdown %
v Recovery Factor 175
v Sharpe Ratio
1.68
Optimized Inputs »
Filters ’ 61
x4 Export to XML (MS Office Excel) a5
(7 Export Optimization Cache File o
Passes & Import Optimization Cache File
1 2 3 3 s € 7 § 5 10 11 n 2 2 2 23 24 25 2 27 28 2 30 31 i
v Auto Switch to Results
EURUSD,H1 | USDCHFH1 | GBPUSD,Daily | USDJPY,H4 | XAUUSD,H1
x Auto Scroll
‘Sdedweﬂ v | | View previous optimization results v | | Select criterion v
v Auto Arrange A
Pass Result Profit ~ Totalt  cog Drawdown % Recovery factor Sharpe ratio Profit_Threshold
20386770, ‘—d 2642 348 2.07 _
5 135499.55 174 308.66 47.09
6 144 93071.71 454 144 205.00 4747 1.00 20
4 5 70564.82 417 1.59 169.22 47.07 0.98 16
1 70448.05 339 1.85 207.81 30.16 3.05 1.54 10
3 52245.76 401 1.59 130.29 47.01 0.95 14
g 0 51104.62 318 181 160.71 34.14 3.53 1.68 8
=
§ Overview | Settings | Inputs | Optimization Results | Agents | Journal 7of 7 - 00:00:11/00:00:11 Start
Default aill 2156 / 339 Kb

“Every Tick Using Real Ticks” is the historical data feed from your broker, with Bid-Ask Spread at every
tick, where there are gaps in the data it will be filled with “Every tick” which are simulated from 1-
minute OHLC Bars . (For more info MQL5.com help section should have the entire science of it).

Expett: | RTR_LTD\UTF_GOLD ex5 1€ |2
Symbol: | XAUUSD M20 (£
Date: |Custom period [201801.01 ] [2023.09.1 ]
Delays: |23ms 32| emulate slippage and requotes during trade execution
Modeling: | Every tick based on realticks profit in pips for faster calculations
Depost: |10000 UsD 133 leverage

Optimization: | Disabled

visual mode with the display of charts, indicators and trades

5
3
g Overview | Settings

Inputs | Graph | Optimization Results | Agents | Journal

RAUUSD

FPUBYO0O% sy tect 95% @uaity

00420 N80 NS NS

XN

ettrg Backtest | Gaph

0190619 2008




| History Quality 8% | ] A

Bars 101186 Ticks 434245738 Symbols 1
Initial Deposit 10 000.00

Total Net Profit 149301.00  Balance Drawdown Absolute 53629  Equity Drawdown Absolute 184.89

Gross Profit 287 504.26 Balance Drawdown Maximal 21248.30 (11.77%) Equity Drawdown Maximal 44 196.64 (26.44%)

Gross Loss -138 203.26 Balance Drawdown Relative 38.49% (10 963.69) Equity Drawdown Relative 40.16% (11 778.80)

Profit Factor 2.08 Expected Payoff 437.83 Margin Level 505.66%

Recovery Factor 3.38 Sharpe Ratio 2.79 Z-Score -13.37 (99.74%)

AHPR 1.0088 (0.88%) LR Correlation 0.89 OnTester result 0
GHPR 1.0082 (0.82%) LR Standard Error 18234.50

Total Trades 3 Short Trades (won %) 95 (26.32%) Long Trades (won %) 246 (26.02%)

Total Deals 682 Profit Trades (% of total) 89 (26.10%) Loss Trades (% of total) 252 (73.90%)

Largest profit trade 12085.77 loss trade -2482.83

Average  profit trade 323038  losstrade -544.15

Maximum 12 (84 021.61) consecutive losses (S) 36 (-9 576.61)

% Maximal 84021.61(12) consecutive loss (count) -21133.30(11)

»é Average 5  consecutive losses 13

L
3 Overview | Settings | Inputs | Backtest | Graph | Optimization Results | Agents | Journal 00:08:14 / 00:08:14 Start

The ‘Every tick using real ticks’, will take some time, as it is more detailed. This result will always be
worse than Open Prices Modelling; here we had Open Prices $203k vs Real Tick $149k profit, from a
$10k deposit. Do not fear too much, | have actually found the real executions are near to Open Prices
modelling. However we have to think of worst case scenarios, rather than be too hopeful.

Optimization - use StrategyQuant.com’s ‘Quant Analyzer 4’ to filter Days and Hours

https://StrategyQuant.com > download and install Free version of ‘Quant Analyzer 4’. | do recommend
eventually purchasing the Pro Version for any one serious about algorithmic trading.

Export your Report from MT5 Strategy Tester by right clicking anywhere on the ‘Backtest Tab’, make
sure it is .html file.
(MyfxBook.com, also has an excellent analysis tool unfortunately does not work for MT5.)

‘Quant Analyzer 4’ will provide extra Statistics for your strategy, such as Monte Carlo simulation,

Analysis by direction, merge tests into a Portfolio, too many to mention, they have it covered.

Click this, locate your .html file and follow the instructions.

Look In: Retad Trading Reaities LTD v 2% £ |

e GBPUSD_day_fiter_ReportTester-4000017480.html

open close

Trade period by }!‘: :;‘ Sar

We want Trade period by open time.

Example GBPUSD back tests were successful with a 5yr return of 78.63%, however Trades opened on
Monday, Tuesday, Wednesday we unprofitable and gave us Drawdowns. All of our profitable trades
came from Thursday and Friday. So we return to our EA Inputs and make Monday, Tuesday, Wednesday
= False. And Run our Tests Again. We now have a better returns, better drawdowns as well.
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GBPUSD_day_filter_ReportTester-4000017480
Overview Listoftrades Equity chart  Trade analysis Settings  Portfolio correlation  Open balances
Data 'GBPUSD v ’ mﬁ L s ’ Tmmny@fm‘_ ‘ SampleIElq_{: ks ‘ Analysis for all years
Period Net Profit Long vs Short P/L
Al $7863.53
[PiL by weekday v] nu)[
2022 $ -6290.
aom
2021 $ 8396.65
12000 | 5,000
2020 $4000.13 “om
2019 $-1904 10000 | o
2018 $3661.58 o | 200
1om
o | o | I
P
4000 |
p 2000 | B T
10,000 | il |Long vs Short PIL
o
‘ I -
5,000 | $3661.58 200 ] o
. -
01 el 400
£000 | 2000
6,000 | 200
’ a0 |
10m
v 10000 | o l _
2018 B - - - . - . - -
Sun Mon Tue Wed The Fri Sat
PIL I Weekday |
| G
| Smple strategies | Portioiq Close
[) | savev | Deete | CearAl | CreatePortiolo | Setnote Choose view  Default v
GBPUSD Optimizations (before Filtering Days).
Pass Result ~ Profit Total trades Profit factor Expected payoff Drawdown % Recovery factor Sharpe ratio
6 127 28435.37 452 1.27 62.91 49.84 0.85 0
5 1.24 21127.26 452 1.24 46.74 49.85 0.76 0.
2 113 721843 416 113 17.35 43.01 0.48 0.31
4 113 7770.50 462 113 16.82 51.05 0.46 0.26
3 1.06 2982.94 442 1.06 6.75 52.89 0.22 0.14
0 1.04 1572.58 3N 1.04 4.24 38.23 022 0.13
1 1.03 934.31 392 1.03 2.38 65.59 0.08 0.06

Profit_Threshold
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Filter Day Inputs:

Variable Value Start Step Stop Steps A

[] Maximum Spread 50.0 50.0 5.0 500.0
" Day of Week Filter
[ Sunday false false true
‘ [] Monday false false true
[ Tuesday false false true
‘ [] Wednesday false false true
[J Thursday true false true
| [ Friday Crue] false true
‘ O Saturday false false true
‘ Hour of Day Filter
i | [ Start operation hour 00:00 00:00 23:00
L;\ [ Last operation hour 23:00 00:00 23:00
It 7 v
‘ Overview | Settings | Inputs | Backtest | Graph | Optimization Results | Agents | Journal 7of 7 - 00:00:07 / 00:00:07 [FVSE

GBPUSD Optimizations (after Filtering Days), all results are better:

* | Select expert... | | View previous optimization resuts + || Select crterion v
Pass Result ~ Profit Total trades Profit factor Expected payoff Drawdown % Recovery factor Sharpe ratio Profit_Threshold

5 21 51843.20 192 2.1 270.02 44.66 273 143 18

|4 2.10 50758.20 190 2.10 267.15 4463 246 147 16
74 2.08 32206.59 182 2.08 176.96 26.21 236 1.60 12

I 6 2.04 50578.69 192 2.04 263.43 44.66 227 1.35 20

[ 1 1.91 19906.35 180 1.91 110.59 5.75 3.83 1.63 10
3 1.82 26793.86 188 1.82 142.52 44.60 1.82 1.14 14

0 1.69 13716.99 164 1.69 83.64 5.71 3.28 1.72 8

New Single Test on same settings, with new Daily filters:

CBPUSD atuwouy me
+51 By Gect 99% Quality

WAL NNt eN3baT 0000 AR 2000080 NN0ML MO N00ILYT  NNAR MMM NNAM LM EnNw
Overview Semngs nputs | Backaent | Graph l Optnaatoon Pesults | Agerts Seurnal

After_GBPUSD_day_filter_ReportTester-4000017480

Monte Carlo simulation Use Randomize trades order
Number for simulations. 100 3 1 Randomize trades order with Exact method 4 Misc
= Randomiy skip trades with 1 % probabiity Method Exact

What is Monte Carlo simulation and why is it important?

Results with confidence leveis Monte Carlo Chart  Risk of ruin  Predict / Verify

o 10 20 30 40 50 80 70 80 20 100 110 120 130 140 150 160 170 180
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Both MT5 and FXBlue.com have an hourly and daily trades summary statistics, however they only report
on when trades were closed. Which is not helpful, we want to know when to open trades.

Optimization - use ‘Quant Analyzer 4’ to filter Direction.
You can use Quant Analyzer 4 to filter for direction.

| would not filter for direction on tickers that were unprofitable in a standard test that used both
directions.

How this EA is intended to be used — multiple strategies

The RTR Momentum Trend © Expert Advisor, is intended be used across multiple tickers/symbols and
multiple time frames. The reason for this is that we should never rely on 1 ticker symbol, back tests are
no promise of future results.

Diversification, the more RTR Momentum Trend © strategies we add to our MT5 Terminal, we must
lower our risk on each strategy, we must never have more than 20-to-1 leverage at any time, so that
includes if all strategies are executing trades on the same day. Diversification reduces maximum
drawdown.

Diversification — reduces drawdown Portfolio example

The more uncorrelated strategies added is likely to reduce drawdown.

Using ‘Quant Analyzer 4’ in a few clicks you can create portfolios, see your new reduced maximum
drawdown.

Load report

As explained before, load around 4 to 5 MT5 Strategy Tester tests (.html files) into Quant Analyser 4.
(Make sure they all cover the same Date Time period - they don’t have to but better).

| have loaded 4 strategies NAS100, BTCUSD, GBPUSD and lastly XAUUSD (GOLD).
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Strategy Quant

Gold_5YR_Compound_All_StrategyTester_Again_anomaly

Overview

Listoftrades = Equity chart = Trade analysis  Settings  Portfolio correlation = Open balances
Data XAUUSD v | Direction ILoS L S | Template SQ Default v
T’
d TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING PERCE
367 0.15 2.02 3.9 1717 %
fnayze $ 79147.96
DRAWDOWN % DRAWDOWN DAILY AVG PROFIT MONTHLY AVG PROFIT  AVERAGE TRADE
PROFIT IN PIPS 21773900 PIPS
$ 20286.36 43.16 % $ 203.99 $ 2261.37 $215.66
YEARLY AVGPROFIT  §27147.53 3
YEARLY AVG %RETURN 271.48 % ANNUAL % / MAX DD % R EXPECTANCY R EXPECTANCY SCORE  STR QUALITY NUMBER _ SON SCO T
CAGR 54.89 % 1.27 0.84R 106.29 R 2.58 1.56
STATS
Strategy
Wins / Losses Ratio 021 Payout Ratio (Avg Win/Loss) 9.74  Average # of Bars in Trade 0
AHPR 069 Z-Score -14.53 Z-Probabiity 99.9 %
Expectancy 21566 Deviation $1603.5 Max Pos. Exposure 12
Stagnation in Days 722 Stagnation in % 41.02% Max Lots Exposure 9.99
Trades
#of Wins 63 #of Losses 304 # of Cancelled/Expired 0 v
[< ]
- - v
| Smple || Portioios
=) | e T P o TP PG et P P e CHUCS RN Detout X M—Ihuge“
Strategy Name Symbol ... Net profit #oftrades % Wins Profitfa... Stability Symmetry Draw.. MaxDD.. Win/Los.. RetDD.. Avg.Win Avg.loss 4
NAS100 5yr Compounded St..  NAS100 .. $80961.38 422 2464% 148 077 0% $4.. 426% 033 1.99 $238... $-525...
StrategyTester 4H H1 5 Min... BTCUSD .. $50359.84 696 16.09% 1.18 049 0% $8.. 59.8% 0.19 0.61 $293... $-476...
After_GBPUSD_day_fiter R..  GBPUSD .. $50774.89 190 2053% 21 064 2245% $9.. 2102% 026 521 $248... $-304...
Gold_5YR_Compound_All_St..  XAUUSD .. $79147.96 367 17.17% 202 042 83.72% $2.. 4316% 021 39 $248... $-255...
47 »
Ready

| Simple strategies: 4 | Portfolos: 1 | Monitor | =~ Used: 260.47 M8 T
As you can see above image, the last Strategy | loaded was XAUUSD.

Now focus on the bottom Panel

y v
| Simple || Portfoios |
G‘_Save',‘_de“,_(:learﬁllucmmusam‘ Choose view  Default v Manage |
Strategy Name Symbol ... Net profit #oftrades % Wins Profitfa... Stability Symmetry Draw.. MaxDD.. Win/Los.. RetDD.. Avg.Win Avg.loss /
(7] NAS100 5yr Compounded St..  NAS100 .. $80961.38 422 2464% 148 0.77 0% S4. 426% 033 199 $238.. $-525..
(7] StrategyTester4H H16Min..  BTCUSD .. $50359.84 696 16.09%  1.18 0.49 0% $8.. 598% 019 061 $293.. S-476..
(7] After_GBPUSD_day_fiter R..  GBPUSD .. $50774.89 190 2053% 2.1 0.64 2245%  $9.. 21.02% 026 521 $248..  $-304..
[T God_5YR_Compound_AI_St..  XAUUSD .. $79147.96 367 1747% 202 0.42 8372% $2.. 43.16% 021 39 $248..  $-255..
=T >
Ready 1mm4l?«m;1}m_|um;mﬂm
aw... MaxDD... Wi

 —

Simple strategies | Portfofos

4... 42.6% 0 | . SaveY  Delete = ClearAl  Create Portioio
8... 59.8% 0 ' . . ‘ . —
trategy Name ymbol ... Net prof

.. 21.02% 0 NAS100 5yr Compounded St..  NAS100 $ 8096
2 . 43.16% 0 StrategyTester 4H H1 5 Min..  BTCUSD $ 5035
After_GBPUSD_day_fiter R..  GBPUSD $ 50774

Gold_5YR_Compound_AlSt..  XAUUSD $7914°

Notice Max DD % of all strategies is 59.8%,
mean average DD is 41.65%

Select All (strategies you want in the portfolio)
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. Create PortfcﬁoE |

Now it is a portfolio with Max DD of 24.9%, a reduction from an average of 41.65%.

Click this, it will merge all 4 strategies and take you to the Portfolios Tab.

| Simple strategies | Portfolios |

[ | savev | PortfoloY | | Delete | | ClearAl | Setnote |
Strategy Name ... Symbol Ti...  Net profit #oftrades % Wins Profit fa... Stability Symmetry Drawdo.. MaxDD...
D Portfolio (1) Portfolio,A... $261244.07 1675 18.99% 1.46 0.8 42.2% $785... 24.9%

| Smple strategies | Portiolos

i

[ | saeY | PotiloY | Deete  ClearAl Setnote
Strategy Name ... Symbol Ti...  Net profit # of trax
) Portfolo (1) Portfolo,A.. ..  $26124407 1675

O

Double Click this blue text $261244.07 (Net Profit)

Now the XAUUSD (Gold) overview is no longer showing, now it is the Portfolio Overview, CAGR 49.75%:

Strategy ODuant

Trading Performan
Portfolio (1)

Overview Listoftrades = Equity chart = Trade analysis Settings  Portfolio correlation ~ Open balances

Data Portfolio v Direction [L+S L S ’ Template SQ Default v
I
“ TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING PERCENTAGE |
1675 0.13 1.46 3.32 18.99 %
nayze $ 261244.07
DRAWDOWN % DRAWDOWN DAILY AVG PROFIT MONTHLY AVG PROFIT  AVERAGE TRADE
PROFIT IN PIPS 1061178311.4PIPS
$ 78570.48 24.9% $234.72 $ 4354.07 $ 155.97
YEARLY AVGPROFIT  § 52255.05 e
YEARLY AVG % RETURN 130.64 % ANNUAL % /MAXDD % R EXPECTANCY R EXPECTANCY SCORE  STR QUALITY NUMBER _ SQN SCORE
CAGR 49.75 % 2 0.37R 12461R 3.51 1.07
STATS
|
Strategy M
Wins / Losses Ratio 0.23  Payout Ratio (Avg Win/Loss) 6.23  Average # of Bars in Trade 0
AHPR 0.13 Z-Score -29.39 Z-Probability 999 %
Expectancy 155.97 Deviation $1816.41 Max Pos. Exposure 20
Stagnation in Days 21 Stagnation in % 15.05 % Max Lots Exposure 162.97
Trades
#of Wins. 218 #0fl nsses. 1357 #0f0; Q v
[< 1
" B A---- 7V
liSteclo siriecien,| Portolos | = = = e =
()] | SaveY || PortfoioY | | Delete | ClearAl | | Setnote | Choose view  Default with N... v | Manage
Strategy Name ... Symbol Ti..  Net profit #oftrades % Wins Profitfa... Stability Symmetry Drawdo.. MaxDD.. Win/Los.. RetDD.. Avg.Win Avg. Loss Avg
o Portfolio (1) Portfolio A... $ 261244.07 1675 18.99% 146 08 422% $785... 249% 023 332 $261... $419.. 0
< >
Ready | Simple strategies: 4 | Portfolos: 1 | Monitor [EESESSSSE | |jseq: 106.08 MB
e
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Equity chart
' [ > Click Equity Chart Tab

%

Turn on Drawdown, Select %
Volut

2
& loin,

g to see % DD in a time series.
In %

Drawdown ‘.’"' v

And ‘Hey Presto!’

Strategy Quant

Portfolio (1)

Overview Listoftrades  Equity chart  Trade analysis = Seftings  Portfolio correlation ~ Open balances

Directon|L+s L S ‘xm.[@’s’wwoos.’mmlg

Data Portfolio v

oy

340,000 |
Analyze
320,000 |

300,000 |
280,000 |
260,000 |
240,000 |
220,000 |
200,000 |
180,000 |
160,000 |
140,000 |
120,000 |
100,000 |
80,000 |
60.000 |
40,000 |
20,000 |

U TEMRRL st BATAR AT L | R Y
ekl ode bl ot sl ) L

May-2018 Sep-2018 Jan-2019 May-2019 Sep-2019 Jan-2020 May-2020 Sep-2020 Jan-2021 May-2021 Sep-2021 Jan-2022 May-2022 Sep-2022

v

Stagnation Marker t’: v

M |k

Equity ($)

=]

00
o

3

Volume Drawdown (%f:’
g8 8

—— After_GBPUSD_day_filter_ReportTester4000017480 — Gold_5YR_Compound_All_StrategyTester_Again_anomaly — NAS100 Syr Compounded StrategyTester = Portfolio
~— StiategyTester 4H H1 5 Minute With Compounding

A----V

Ready | Simplestrategies: 4 | Portfolos: 1 | Monitor [ | Used: 239.65 MB B
R ——

About those ‘uncorrelated strategies’ > Click on Portfolio Correlation Tab, to see if you strategies a

positively or negatively correlated (we want negative correlation in diversification, otherwise too much
risk).

22



How to use with prop firms

Since Prop Firms no longer have a time limit, how | would use this for prop firms, is to look at my
predicted Maximum Drawdown over at least a 5 year back test. And divide that by the Maximum Loss
permitted by the prop firm, 10% for most, so if my maximum predicted DD is 24.9%, then | will divide
my risk percent per trade further by 3.00, though this would be very slow.

You can also look at your back tests and see where your portfolio of strategies, peak at draw downs, in
the previous example drawdown stayed under 18%, so getting in when DD is at 9% and then copy those
trades to your prop account, once that DD Threshold has been met. Does that make sense?

(I have a more suitable M5/M15 Intraday EA for the GBPUSD pair for Prop Firms, it has been on a low
DD winning streak since January 2022. | will put it up for rent. So check my MQL5 profile.)

Psychology — mentally dealing with drawdowns

This strategy has a low win rate, around 20%, which means you spend 80% of your time in a draw down,
you can have a series of losses, consecutive losses, especially when you have multiple strategies. They
can be all losing at the same time. Winning Streaks come quickly. So if you get cold feet or shaken out
during the drawdown and stop trading the EA, what is likely to happen is that you will miss the winning
streak. This EA does not Attempt to time the market.

Hopefully you have optimised, back tested and imported those tests into a program like ‘Quant Analyzer
4’, combined them as portfolios and know what to expect in terms of series of losses, Average DD and
Maximum DD.
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EA Settings:

Variable Value
[] ExpertlD Magic Number 142895
£ Time Frames, if 2 TF only, Middle Period will be ignored
[-] 2 TimeFrames Only false
[] Highest Period 1 Day
[“] Middle Period - ignored when 2 TimeFrames = true 4 Hours
[] Lowest Period - must attach EA to this chart 5 Minutes

e W oY g g gue

If 2 TimeFrames Only = true, then Middle Period will be ignored. You only have to optimise for
Highest and Lowest Period.

The Lowest Period is also, the Chart you must attach the EA to. So in this example above Lowest
Period is 5 minutes. Attach this EA to M5 chart. Warning never set any period to “current”.

Stop Lot Sizes

"2 Fixed Lot size e.g 1.32lots, ignored if 'Risk %' is used 0.1
"2 Risk %' per Trade 1.00 = 1% Risk, 0.50 is half% 1.0
Fixed $Dollar Amount, Leave as 0 if not intended to use

01 Fixed $Dollar Amount per Trade. 0

o Fixed lot size, will be skipped over if ‘Risk% per Trade” or ‘Fixed Dollar amount’ is true (>0.0)
e If you do not want to use Risk % (percentage of Account Balance) must set it to 0.00
e If you do not want to use Fixed $SDollar Amount per trade set it to 0.

How to set - Risk percentage %,

‘Risk % per trade’ is the recommended setting for this EA, it equal to percentage of Account Balance. |
have included other options, ‘Fixed Lot size’ and ‘Risk Dollar amount’, i.e. if you want to risk $200 a

trade.

A Strategy is every time you attach the EA to a Chart. So if | have 7 charts with an attached EA, | have 7

strategies.

How to set each EA ‘Risk %’ percentage settings:

Number of Strategies Risk_percent % Risky Settings (are
(recommended double the
settings) recommended)

1 0.5 1.0
2 05+2 = 0.25 0.5
3 05+3= 0.167 0.333
4 05+4= 0.125 0.25
7 05+7= 0.071 0.142
n 05+n= 1.0+n=
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The Risky setting of initial 1.0%, is the maximum risk | am willing to use on this EA. | would not use the
risky setting on STOCKs as there are Gap up and Gap downs.

Fixed Lot Size, SFixed Dollar Amount.

You will have to set this yourself, just know that you can have 6 open trades on each strategy and we
want to keep leverage well under 25-to-1.

| don’t want you to use this, but was suggested by my testers. | feel that using risk percentage of balance
is the best, because it stakes more as the strategy earns profits and stakes less when the strategy is
losing. The whole point of automated trading is to do less. Using these options one would have to re-
calculate often.

Magic Numbers (Expert ID)

Every time | attach the EA to a new chart, | must give it a new unique Magic number. Any whole number
(integer) at least 6 digits. 123456789. (No Letters or characters).

Direction — Both/Long/Short
Just set the Direction.
In the Experts Tab of ToolBox on MT5, you will get a printed message, indicating that:

“SELL Trades Only, symbaol=USDJPY, period=M30, magic=123436", when the Expert tries to Buy. (Vice Versa).
Depending on what Direction you have set it to.

How to set Maximum Spread filter, with examples.

The Brokers | am using is Darwinex and RoboForex (for Crypto).

Setting the Maximum Spread is sensitive to your broker. | like to use maximum of = 3 x normal spread.
Normal spread is just an approximation, of spreads during London-NY trading hours.

How to find your spread in MT5 Market Watch.

MT5> View> Market Watch, right click any ticker> Columns > Spread,
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ﬂ 4000017480 - Darwinex-Live - Hedge - Darwinex - |

ol File Inset  Charts  Tools Wi

[E 4000017480 - Darwinex-Live - Hedge - Darwinex - [USDJPY,H4]
00 File View Inset Charts Tools Window Help

> [@ | o A @ | O AgoTrading [%) NewOrder | 11 | 0[] /‘ @ Q B

N E Languages » kot MI MS MI5 M0 HI [HA| DI Wi MN[|R| 4| ¢ - /S & = T 43~
Market Watch: 13:44:39 o [ B W 0SDPY; Ha US
M1 M Toolbars N Symbol  ~ Bid Ask  Daily Ch...
1 N EURUSD 1.06030 1.06033 -0.01%
: v
Navigator el 2 USDCHF New Order =
v Charts Bar 2 USDIPY ~ Chart Window
=5-B + clickto add... | W Tick Chart 29
: $ Symbols Ctrl+U [E5) Depth Of Market Alt+B
Options Board
Depth Of Market > 5 Specification
| Popup Prices F10
™y Market Watch Ctrl+M — .
4 Data Window Ctrl+D Hide All .
] ShowAll Last Accrued Interest Bid
| |H23 Navigator Ctrl+N 8] symbols ey High/Low Initial margin Bid
o | Volume Maintenance margin Asl
| & Toolbox Ctrl+T Lsymbols [58  son N e BT st
] {:} Strategy Tester Ctrl+R x Time Initial Sell margin Las
9 = Sy“_e'_“ oo + Daily Change Lower Limit Las
©Q Chats Alt+M A Source UpperLimit Vol
| = v Auto Remove Expired
&5 Reports Alt+E e Tick Size Settlement Price Vol
| Tick Value
v Grid
o Face Value
o B ' Fullscreen Fi1
1.7 testinaS —
Market Watch: 13:46:37 x
Symbol =« Ask Spread Daily Change
~ EURUSD 1.06025 1.06028 3 -0.02%
N GBPUSD 1.22865 1.22871 6 0.01%
A USDCHF 0.90306 0.90313 7 -0.18%
A USDJPY 148.683 148.689 6 -0.01%
=+ click to add... 47897

Here spread GBPUSD = 6 so, set Maximum Spread Filter =3 x 6 = 18.

This will help you find average spreads: https://www.myfxbook.com/forex-broker-spreads
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Optimized Results Examples
USDIJPY,

Date: 01 Jan 2018 — 15 Sep 2023
Deposit: $10,000

Delays : 23ms (only used when Real Ticks selected)

Modelling: On Open Prices

Fixed Inputs : 2 Time Frame = True, Direction = Long Only, Risk percent =1.0% , Middle Period = ignored
n/a, No Day/Time Filters, MAX spread filter 25.

Optimized Inputs:

Highest Period =1 Day, 1Week .

Lowest Period =M30, H1, H2, H3, H4 .
Profit Threshold = 8, 10, 12, 14, 16, 18.

Total of 60 passes.

x

2 passes
5 passes
6 passes

Total trades Expected payoff

Select expert... v | | View previous optimization results
Pass Result Profit ~
51 251898.59 321
41 151063.24 309
50 133186.97 414
40 107177.96 385
30 104707.25 382
31 80766.73 300
23 3.02 64679.02 155
20 50938.86 367
2 3.08 49823.88 197
43 46528.77 188
21 43703.37 296
53 42490.47 187
1 41993.49 300
32 36672.21 213
12 36631.42 187
1 36184.13 283
g 13 2.58 35727.19 151
= 33 2 35134.56 174
&| Overview | Settings | Inputs | Graph | Optimization Results | Agents | Journal

784.73
488.88
321.71
278.38
274.10
269.22
417.28
138.80
25291
247.49
147.65
27.22
139.98
17217
195.89
127.86
236.60
201.92

Drawdown %
33.59
33.58
36.14
36.13

33.57

57.79
33.57
57.78

33.58

35.20
33.57

57.80

Sharpe ratio

228
2.10
1.65
1.76
2.74

v || Select criterion

Anchor_TF Second_TF
1 Week 30 Minutes
1 Week 30 Minutes
1Day 30 Minutes

1 Day 30 Minutes
1Day 30 Minutes

1 Week 30 Minutes
1 Week 1Hour
1Day 30 Minutes
1Day 1 Hour

1 Week 1 Hour
1 Week 30 Minutes
1 Week 1 Hour
1 Week 30 Minutes
1 Day 1 Hour
1Day 1 Hour

1 Week 30 Minutes
1 Week 1Hour
1 Week 1 Hour

Profit_Threshold
18
16
18
16
14
14
12
12
12
16
12
18
10
14

v

A

The top result yielded a profit of $251k from a deposit of $10k, however we need to do a ‘Every Tick
using Real Tick Test’ single Back Test, we will need at least 95% tick data history quality.

Real Tick test with broker historical bid-ask spread:

27



Baace

USDJIPY
F2BUV0% sy test 99% Qualiy

10 Mane W

M ADMN MW

000807/ 000807 |

History Quality 9% | ] A
Bars 71157 Ticks 280603016 Symbols 1
Initial Deposit 10 000.00
Total Net Profit 231036.82 Balance Drawdown Absolute 627155  Equity Drawdown Absolute 434240
Gross Profit 45511816  Balance Drawdown Maximal 11055890 (3346%)  Equity Drawdown Maximal 113 831.28 (33.76%)
Gross Loss -224081.34  Balance Drawdown Relative 71.59% (12 696.52) Equity Drawdown Relative 70.64% (13 614.77)
Profit Factor 203  Expected Payoff 379.99  Margin Level 2024.37%
Recovery Factor 2.03 Sharpe Ratio 1.56 Z-Score -17.84 (99.74%)
AHPR 1.0058 (0.58%) LR Correlation 073 OnTester result 0
GHPR 1.0052 (0.52%) LR Standard Error 54981.24
Total Trades 608 Short Trades (won %) 0 (0.00%) Long Trades (won %) 608 (22.86%)
Total Deals 1216 Profit Trades (% of total) 139 (22.86%) Loss Trades (% of total) 469 (77.14%)
Largest  profit trade 3323879  losstrade -3598.35
Average  profit trade 327423  losstrade -472.28
Maximum 24 (14 006.66) consecutive losses (S) 55 (-2 673.20)
Maximal 191 056.08 (14) consecutive loss (count) -109 392.91 (42)
g Average 5 consecutive losses 16
]
g o Entries by hours (Asia,Europe, USA) " Entries by weekdays - Entries by months v
5 Overview | Settings | Inputs | Backtest | Graph | Optimization Results | Agents | Journal 00:08:07 / 00:08:07 [IStart |

Conclusion: $231k profit with, 99% History Quality data, less than $251k open prices modelling. A good

result, using low leverage less than 20-to-1.

e Download the Demo and Repeat the above Optimization, Try it yourself.

NASDAQ -NDX CFD Example

Expert: | RTR_LTD\UTF_NASDAQ.ex5

Symbol: [NDX v| [ms v| &
Date: | Custom period v| [0 @] 023017 @-]

Fonrt: [N v

Delays: |23ms

Modeling: | Open prices only
Depost: I10000

<] [usp v 1200 v | leverage

Optimization: | Fast genetic based algorithm v | | Profit Factor max

~ | [Jproftt in pips for faster calculations

VI | emulate slippage and requotes during trade execution

:
i

Overview | Settings [ Inputs | Backtest | Graph | Optimization Results | Agents | Journal

00:05:08 / 00:05:08
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Variable Value Start Step Stop Steps A
[] ExpertiD Magic Number 142895 142895 1 1428950
‘ | Time Frames, if 2 TF only, Middle Period will be ignored
[J 2 TimeFrames Only false false true
[] Highest Period 1Day 1Day 1 Week
[ Middle Period - ignored when 2 TimeFrames = true 4 Hours 1 Hour 4 Hours 4
Lowest Period - must attach EA to this chart 15 Minutes 15 Minutes 1 Hour 4
| Stop Lot Sizes
[] Fixed Lot size e.g 1.32 lots, ignored if 'Risk %' is used 0.1 0.1 0.01 1.0
[] 'Risk %' per Trade 1.00 = 1% Risk, 0.50 is half% 1 1.0 0.1 10.0
| Fixed $Dollar Amount, Leave as 0 if not intended to use
[ Fixed SDollar Amount per Trade. [] 0 1 10
5 Take Profit Multiplier
(4] Profit Threshold 10 8 2 18 6
| Direction - Both, Long only, Short only
[] Direction ||.ong_0nly_ Both Short_Only
| Custom Trade Comment -
custom comment
| Spread Filter
[ Maximum Spread 50 50.0 50 500.0
= v
Overview | Settings Backtest | Graph | Optimization Results | Agents | Journal 00:05:08 / 00:05:08 _I
Pass Result Profit ~ Total trades Profit factor Expected pay..  Drawdown % Recovery fact... Sharpe ratio First_TF Second_TF  Profit_Threshold
19 1.56 46244.16 412 1.56 112.24 2144 3.04 1.24 4 Hours 15 Minutes 10
35 134 37307.22 458 134 8146 39.43 122 0.89 4 Hours 15 Minutes 12
16 143 36308.03 516 143 70.36 45.77 249 0.98 1 Hour 15 Minutes 10
51 133 3413748 504 133 67.73 39.38 1.20 0.68 4 Hours 15 Minutes 14
18 1.32 26066.91 419 1.32 62.21 49.25 1.20 0.92 3 Hours 15 Minutes 10
48 1.20 26055.68 604 1.20 4314 49.10 0.75 0.58 1 Hour 15 Minutes 14
% 1.36 24723.86 353 1.36 70.04 32.60 1.48 1.05 4 Hours 20 Minutes 8
34 1.19 21607.45 466 119 46.37 58.92 0.59 0.69 3 Hours. 15 Minutes 12
50 1.18 21276.67 513 1.18 4147 60.92 0.62 0.54 3 Hours 15 Minutes 14
6 129 20635.07 341 129 60.51 4528 1.00 0.97 3 Hours 20 Minutes 8
17 128 18944.91 41 1.28 42.96 50.26 1.26 0.73 2 Hours 15 Minutes 10
67 1.28 18903.52 536 128 3527 39.35 1.02 041 4 Hours 15 Minutes 16
32 1.15 18713.92 569 1.15 32.89 49.17 0.68 0.57 1 Hour 15 Minutes 12
23 1.21 15792.63 395 121 39.98 45.11 0.92 0.59 4 Hours 20 Minutes 10
5 124 14756.89 365 1.24 4043 35.21 1.10 0.73 2 Hours 20 Minutes 8
39 123 13882.62 417 123 33.29 32.57 1.21 048 4 Hours 20 Minutes 12
3 1.21 13067.95 426 1.21 30.68 40.84 1.24 0.67 4 Hours 15 Minutes 8
64 114 12211.26 652 114 18.73 64.00 0.53 0.31 1 Hour 15 Minutes 16
38 1.15 10784.46 417 1.15 25.86 49.32 0.67 0.42 3 Hours 20 Minutes 12
112 1054376 497 112 2121 5745 047 041 2 Hours 15 Minutes v
Overview | Settings | Inputs | Backtest | Graph | Optimization Results I Agents | Journal 00:05:08 / 00:05:08 ﬁ
We select top result $46k profit for Real Tick Back Test:
x
Expert: | RTR_LTD\UTF_NASDAQ.ex5 v

Symbol: [NDX

v] [ws

Date: |Custom period v|osoror  B-] 023017 G-
Forward: |No ] [02001.02 M|
Delays: |23lns VI emulate slippage and requotes during trade execution
Modeling: | Every tick based on real ticks | proft in pips for faster calculations
Deposi: 10000 | [usp v 1200 v leverage
Optimizati Ianuﬁcbneddowlhm VI [Pmﬂmeax N7
Overview | Settings | Inputs | Backtest | Graph | Optimization Results | Agents | Journal

00:05:08/00:05:08 [ Start ]
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m@x (MIASRAR 100 CFD)

AT Yo sy test96% @uaiity

08014

e

0080817

DVINMAM 0035

X040 2000830

2001113

031800

xawn

2021.12.90

xD01

B2 120

* | History Quality
Bars
Initial Deposit
Total Net Profit
Gross Profit
Gross Loss

Profit Factor
Recovery Factor
AHPR

GHPR

Total Trades
Total Deals

Backtent | Geoph [

96%
394521

10 000.00
44711.93
12597534
-81263.41

1.55
3.01
1.0045 (0.45%)
1.0041 (0.41%)

412

824
Largest
Average
Maximum
Maximal
Average

000508 / 000508 |

[ B ]~
Ticks 290432311 Symbols 1
Balance Drawdown Absolute 146899  Equity Drawdown Absolute 151040
Balance Drawdown Maximal 12 071.80 (18.08%) Equity Drawdown Maximal 14 839.72 (21.48%)
Balance Drawdown Relative 36.36% (6 607.62) Equity Drawdown Relative 40.92% (14 780.34)
Expected Payoff 10852  Margin Level 1975.22%
Sharpe Ratio 1.76  Z-Score -14.52 (99.74%)
LR Correlation 089  OnTester result 0
LR Standard Error 6 287.66
Short Trades (won %) 0 (0.00%) Long Trades (won %) 412 (25.24%)
Profit Trades (% of total) 104 (25.24%) Loss Trades (% of total) 308 (74.76%)
profit trade 531433 loss trade -847.93
profit trade 121130  loss trade -261.85
13 (18 146.71) consecutive losses (S) 44 (-6 529.09)
18 146.71 (13) consecutive loss (count) -12018.78 (19)
5  consecutive losses 13

;
i

Overview | Settings | Inputs | Backtest [ Graph | Optimization Results | Agents | Journal

v
00:05:08 / 00:05:08 Stat

Conclusion: Real Tick was less than S$46k vs $44k profit, a good result.
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How to setup EA with a Windows Server VPS
Windows Server 2012/2019/2022

Summary: Windows Server 2012 — is like Windows 7 PC, Windows Server 2019/2022 — is like Windows

10 PC.

| use ForexVPS.net, FTMO users can get 20% off, one must log in to FTMO for this and get the discount
code from User Area.

My Affiliate link: https://www.forexvps.net/?aff=47433

| also recommend https://www.mgl5.com/en/vps, fastest ping.

Download and Install your MT5 like you would on a Windows 10/11 PC.

4000017480 - Darwinex-Live - Hedge - Darwinex - AUDJPY,M15

Charts @ECEISE Window  Help

+ —— / J;NeWOrder

{_} Strategy Tester Agents Manager

File  View Insert

R+

~ (@ @ | E @
90 XAUUSD,M5

IDE MetaQuotes Language Editor
B4 Task Manager
‘o Global Variables

FO9| H4 DI W1 MN

Fo vt | @ B | @] e | is

x Options Ctrl+0

Copy my Settings:

MTS5 Terminal > Tools> Options > Charts

Options

Server Charts Trade ExpertAdvisors OpenCL Events Notifications Email

[ chart color print
Show trade history
[[Jshow trade levels
Disable dragging of trade levels
Preload chart data for open positions and orders
[[] show object properties after creation
[[Jselect object by single mouse diick
[(Jprecise time scale

Select object after creation

Magnet sensitivity: [10 v]

Max bars in chart: | 200000 v|

o 1]

FTP

Community Signals

Cancel

? X

Help

MT5 Terminal > Tools> Options > Expert Advisors
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1
Options ?

Server Charts Trade ExpertAdvisors OpenCL Events Notificatons Emal FTP  Community Signals

(4 Allow algorithmic trading
[ Disable algorithmic trading when the account has been changed
[ Disable algorithmic trading when the profile has been changed
[Opisable algorithmic trading when the charts symbol or period has been changed
[MDisable algorithmic trading via external Python API
[4 Allow DLL imports (potentially dangerous, enable only for trusted applications)
[ Allow WebRequest for listed URL:

-+ add new URL like 'https: //www.mql5.com'

o

MT5 Terminal > Tools> Options > Server

Options ?

Server Charts Trade ExpertAdvisors OpenCL Events Notifications Emal FTP Community Signals

Server: v|
Login: | 4000017480
— oe

[CJenable proxy server Proxy...
[MKeep personal settings and data at startup
[[JEnable news

News languages: Change

=

MT5 Terminal > Tools> Options > Community

1 Options ?

Server Charts Trade ExpertAdvisors OpenCL Events Notifications Emal FTP  Community  Signals

MQLS.community is an officdal community of developers and service providers for trading platform users.

Login: | |

E-mail: | |
If you have an account, please login
Specify services that you want to use in the terminal:

1 [Jcalendar M codebase

[Omarket Oves
[signals [Jrython integration
[ artices

o
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Final VPS step:

Once you have all Charts, Time Frames and Symbols you want use in view, go to View>Market Watch>

right click any ticker, click > ‘Hide All’.

This will stop MT5 reading quotes in the background, from tickers/symbols the EA is not trading on.

00 File View Inset Charts Tools Window H

~ v (&~ IDE @ | O AlgoTrading [4
M1 M5 MI15 M30|HI H4 DI W1 MN| R 4
Market Watch: 16:39:11
Symbol  « Bid Ask Spread |
EURUSD -
[*) New Order _EI
4 GBPUSD 8
» USDCHF ~ Chart Window 6
A USDIPY ~W Tick Chart 6
t [E5 Depth Of Market Alt+B
E Specification
Popup Prices F10
Hide All
Symbols Ctrl+U

Sets »

MT4/5 AUTO START for VPS:

servers for maintenance.

text file (usually on the Desktop).

Autostart.odt | MT4-3

MetaQuotes from MQL5.com .

Do not use a Linux server with MT4/5.

Other Forex VPS providers also have this feature (nearly all of them).

You won’t need to do this if you have a server provided by

| am using ForexVPS.net, and they have this feature, where you can use
their .exe program to Auto-Start all of your MT4/5 Terminals every
time the server restarts. Remember You will have to restart your

Recycle Bin Server every now and then, but also your VPS provider will restart

You will have to enable this manually by reading the steps in the .ODT
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Resources
RetailTradingRealities.com
I have no affiliation with the following, just value their content.

https://www.trendfollowing.com/
Author Michael Covel, is the historian and a devoted champion of Trend Following.

https://alphaarchitect.com/2015/08/avoiding-the-big-drawdown-with-trend-following-investment-
strategies/
Alpha Architect article on trend following and diversification, Wesley Gray, PhD

https://www.cis.upenn.edu/~mkearns/finread/trend.pdf
Cole Wilcox, Eric Crittenden, Blackstar Funds, LLC, Does Trend Following Work on Stocks? (TLDR: Yes)

https://www.youtube.com/@Darwinexchange
Darwinex, UK FCA broker, Martyn Tinsley, has the best algo optimization series on YouTube.

https://www.mql5.com/en/articles
Keep up to date with the latest libraries and features of MT5.

https://www.youtube.com/@FinancialWisdom
A retail trend follower, he reads a lot of Finance books and presents a bite-size summary.
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