POLYMARIA - TOOL GUIDE

Optimisation Deflation Reporter

Script - MetaTrader 4 - MQL source code included

About this tool

Optimisation Deflation Reporter is a script for MetaTrader 4. It has 11 settings, such as Corner, X offset
and Y offset. MQL source code included.

Files in the download: OptimisationDeflationReporter.ex4, OptimisationDeflationReporter.mg4,
OptimisationDeflationReporter.txt.

Settings (11)

These are the inputs you see when you attach the tool to a chart. Defaults are the values in the code.

Setting Default What it does

Corner 0 Panel corner: O=top-left 1=top-right 2=bottom-left
(InpCorner) 3=bottom-right

X offset 12 Panel offset from the chosen corner, X pixels

(InpXOffset)

Y offset 18 Panel offset from the chosen corner, Y pixels
(InpYOffset)

Best sharpe 1.20 Best (in-sample) annualised Sharpe ratio found across the
(InpBestSharpe) optimisation

Num trials 200 Number of parameter combinations tested in the
(InpNumTrials) optimisation

Sharpe std dev across trials 0.35 Std dev of the Sharpe ratio across all trials - the "how
(InpSharpeStdDevAcrossTrials spread out were the results" figure

)

Return skewness 0.0 Skewness of the strategy's per-period returns (O if
(InpReturnSkewness) unknown)

Return kurtosis 3.0 Kurtosis of the strategy's per-period returns (3.0 = normal
(InpReturnKurtosis) distribution, if unknown)

Num returns 250 Track record length: number of return observations behind
(InpNumReturns) InpBestSharpe (e.g. trading days)

Write report file true Also write the report to MQL4\Files\

(InpWriteReportFile)
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Report file name OptimisationDeflat  Output file name (only used if InpWriteReportFile)
(InpReportFileName) ionReport.txt

How to install

Download the ZIP from your PolyMaria library and unzip it.

In MetaTrader 4 open File -> Open Data Folder, then go to MQL4 -> Scripts.

Copy the .mq4 file(s) there. Put any .mgh files in MQL4 -> Include.

Open the .mq4 file in MetaEditor and press Compile (F7) if MetaTrader does not show it.

o e

Drag the script onto a chart to run it once.

Good to know

e Test every expert advisor on a demo account or in the Strategy Tester before trading real money.
e Past results of any tool do not guarantee future results. Trading involves risk.

¢ Questions? Open the tool page:
https://polymaria.net/product/optimisation-deflation-reporter-mt4--source-3805405a311488c558284
442

Optimisation Deflation Reporter - polymaria.net 2/2



