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Abstract

This paper presents an analysis of electronic trading strategies
with automated trading system. The program is written in MQL4 to
create trading rules using popular indicators such as MA, MACD, ADX
and CCI. The trading system using crossover of two indicators and
comparing control values can give a signal. We defined trading
strategies in different ways and then test with foreign exchange
historical data such as EURUSD, USDJPY, GPBUSD and USDCHF.
The best parameters are optimized by MT4 program. The backtest
results and validation with forward test as profit factor, drawdown

percent, profit trades and loss trades percent are analyzed and discussed.

Keywords: Electronic trading system, MQL4, Trading strategy
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USDCHF 0.8 9 12 4 1.0 4 0.9 11 22 2 0.4 4
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Initial deposit $1,000 AU Lots Y11A 0.01 tHoIAMTNATOUYN

M7 2 HamsmamimINzauiiga (5213193uM 2015.01.01 - 2015.12.31)

Backtest B EURUSD @ GBPUSD
results M30 H1 M30 H1
P/D 1.65 2.34 2.14 1.50 1.76 1.36 1.69 1.02
Total Profit/DD 48.58 24.74 63.81 15.62 18.91 13.65 37.8 10.53
%Win / % Loss 80.52 19.48 80 20 81.48 18.52 73.81 26.19
Backiest ® uspipy =+ uspcrr
results M5 M30 M5 H1
P/D N.A. 0.48 2.09 1.62 1.79 1.38 2.84 0.95
Total Profit/DD 11.47 4.88 51.64 17.24 20.77 13.90 22.98 9.66
%Win / % Loss 100 0 66.67 3333 82.14 17.86 89.47 10.53

NU819: Initial deposit = $1,000, Lots=0.01, N.A.=Not Available

5197 3 HANIATINADUTZUY (izﬁ'jN’;j‘l‘lﬁ 2016.01.01 —2016.6.16)

Forward test B EURUSD @ GBPUSD
results M30 H1 M30 H1
P/D 1.55 1.35 1.82 1.38 N.A. 0.26 1.79 1.01
Total Profit/DD 24.71 13.87 14.7 14.06 14 2.61 19.89 10.18
%Win / % Loss 79.55 20.45 78.57 2143 100 0 75 25
Forward test ®© usoipy =+ uspcur
results M5 M30 M5 H1
P/D N.A. 0.14 1.85 1.24 N.A. 0.60 N.A. 0.66
Total Profit/DD 1.82 1.38 44.83 12.58 8.13 6.01 14.3 6.68
%Win / % Loss 100 0 64.71 35.29 100 0 100 0

NN9IY): Initial deposit = $1,000, Lots=0.01 N.A.=Not Available
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