I wanted to join together few months of NG data and test it by Replay Back test. 

So I did following steps:

1. Export of intraday data to .txt files (months N2-J3)

2. Edit of .txt files (I deleted days with low volume on the beginning and at the end inside the datafile)

For example:

datafile              NGN2.txt is starting with a date “05.20.2012” and is ending with “06.22.2012”

              NGQ2.txt is starting with a date “06.24.2012” and is ending with “07.20.2012”

…

NGJ3.txt is starting with a date “02.24.2013” and is ending with “03.18.2013”

3. Join datafiles together into one big file:

                               Example of lines in joint datafile (name:NG_N2-J3.txt):

                                               

Date, Time, Open, High, Low, Last, Volume, Number of Trades, Bid Volume, Ask Volume

                                                05/20/2012, 22:00:03, 2.822, 2.822, 2.806, 2.806, 195, 24, 5, 190

05/20/2012, 22:00:04, 2.805, 2.813, 2.805, 2.813, 17, 7, 0, 17

…

06/22/2012, 21:14:40, 2.641, 2.641, 2.640, 2.640, 3, 3, 2, 1

06/24/2012, 22:00:00, 2.707, 2.709, 2.707, 2.709, 32, 18, 13, 19

…

07/20/2012, 21:14:45, 3.094, 3.094, 3.094, 3.094, 1, 1, 0, 1

07/20/2012, 21:14:53, 3.092, 3.092, 3.092, 3.092, 1, 1, 1, 0

…

…

…

03/18/2013, 19:24:29, 3.868, 3.868, 3.868, 3.868, 1, 1, 0, 1

03/18/2013, 19:26:22, 3.867, 3.867, 3.867, 3.867, 1, 1, 1, 0

4. 
Import file NG_N2-J3.txt to Sierra Chart and the chart was open in the sheet with the same name, see bellow.
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5. Copy of the symbol setting:

   NG?# setting: 






           NG_N2-J3 setting:
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6. 
Open and run Spreadsheet study:

You can see on the screenshots that the spreadsheet with standard symbol is working fine:
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        Tick Value in column “J” in the spreadsheet NG?# is 10 


trade activity log NG?# is normally calculating include the commission


You can see on the screenshots that the spreadsheet with imported symbol is not working good:

[image: image6.jpg]Symbo:

Lot Bar End DateTime

Lt oty Trade DateTime (read-ani:
Lot Ext Trade DateTime (ead-oniy:

st Trade Profiioss (readonly:

Closed Daiy Profithoss ead-only)
Maximum Chase Amount for Lt Chase Orders read/rel
Trade Service Account Blance cead ony:
Last Enry Bl rice (read oy

Last i it Prce(read oy

Dally Win Trades read ony):

Dy Lose Tades resd-oni:

Dai Tous Trades (read iy

ay Total Quanty Fied fead-oniy:
Daily Num Long Trades resd-oniy:

Dy Num Short Trades (cead-anly):
Currency Value per Tik read-anly):

NG _N2.J3
2003/3/18 142622
201373718 83747
2013371883803
o

o

o
334000187
3534000187

|




[image: image7.jpg]Trade Statsscs - Replay BackTs
Bscd OnFlDaa il o i)
CunencyVaka ©

ot PotLoss o Closed Traces
(GronsPrott
Gross Lovs
ProwFaci

EqutyPeak

anmam e
e Drawonn
e Trsde R

Masm Trsde Dsaconn
Aversge Trads Drowdonn
verage inang Trads Drowdonn
versge Losng Trade Drawdoun
Masmm Open Posaon rokt
Masmm Opan PosaonLoss
FighastPrce Dung Postons
LowostPrce Duing Possons
ot Commason

ot Trades
ParceniProiabie
Wimng Trades
Losig Trades
Long Trados
Shon Trades





Tick Value in column “J” in the spreadsheet NG_N2-J3 is EMPTY                   trade activity log NG_N2-J3 is calculating only ticks and without the commission
Please can you help me?

