CFDs on FX, Stocks & More

How do | backtest my trading strategy on
MT5?

Trading Platform - https://windsorbrokers.com/knowledge-base/trading-platform/how-do-i-backtest-my-trading-strategy-on-

mt5/

Backtesting your trading strategy on MetaTrader 5 (MT5) is a great way to evaluate its performance

using historical data. Here’s a step-by-step guide to help you get started:

1. Open the Strategy Tester: In MT5, go to the "View" menu and select "Strategy Tester," or simply
press Ctrl + R to open it.

2. Select Your Expert Advisor (EA): In the Strategy Tester window, choose the EA you want to test
from the "Expert" dropdown menu. If you don't have an EA, you can create one using the MQL5
programming language.

3. Choose the Symbol and Timeframe: Select the trading instrument (symbol) and the timeframe you
want to test. This will determine the historical data used for the backtest.

4. Set the Testing Parameters: Configure the testing parameters, including the date range for the
backtest, the initial deposit, and the leverage. You can also choose the modeling method (e.g., Every
tick, 1-minute OHLC, etc.)

5. Run the Backtest: Click the "Start" button to begin the backtest. MT5 will simulate trades based on
your EA and the historical data.

6. Analyze the Results: Once the backtest is complete, review the results in the "Backtest" and
"Graph" tabs. You can analyze metrics such as profit, drawdown, and the number of trades to
evaluate the performance of your strategy.

7. Optimize Your Strategy: If needed, you can use the "Optimization" feature in the Strategy Tester to
find the best parameters for your EA. This involves running multiple backtests with different

parameter combinations to identify the most profitable settings.
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