POLYMARIA - TOOL GUIDE

Portfolio Backtest Aggregator

Script - MetaTrader 5 - MQL source code included

About this tool

Portfolio Backtest Aggregator is a script for MetaTrader 5. It can alert you with a pop-up, sound, email or
push message. It has 6 settings, such as File list, Starting balance and High correlation level. MQL source
code included.

Files in the download: PortfolioBacktestAggregator.ex5, PortfolioBacktestAggregator.mg5,
PortfolioBacktestAggregator.txt.

Settings (6)

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
File list Symboll_trades.c Comma-separated trade export filenames, in MQL5\Files
(InpFileList) sv,Symbol2_trade
S.CSV
Starting balance 10000.0 Starting balance the combined curve is built from

(InpStartingBalance)

High correlation level 0.70 Pearson correlation above this is flagged as high
(InpHighCorrelationLevel)

Correlation lookback 100 Bars used to compute price correlation between each
(InpCorrelationLookback) symbol pair
Correlation timeframe PERIOD_D1 Timeframe the correlation is computed on

(InpCorrelationTimeframe)

Output csv file name PortfolioBacktest Combined curve export, in MQL5\Files
(InpOutputCsvFileName) Aggregator_Merge
d.csv

How to install

Download the ZIP from your PolyMaria library and unzip it.

In MetaTrader 5 open File -> Open Data Folder, then go to MQL5 -> Scripts.

Copy the .mq5 file(s) there. Put any .mgh files in MQL5 -> Include.

Open the .mq5 file in MetaEditor and press Compile (F7) if MetaTrader does not show it.
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Drag the script onto a chart to run it once.
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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.

e Questions? Open the tool page:
https://polymaria.net/product/portfolio-backtest-aggregator-mt5--source-1bffff6d73ed67d70f587f8d
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