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Getting Started i Backtesting & Performance

>y MAS Python SDK Overview
Account > Bef-ore You Start
Data N MAS Python SDK is a lightweight Python library designed for algorithmic and quantitative traders. % Quick Start
It enables automated trading and backtesting of customized Forex strategies—without needing to understand B Documentation Sections
Trade > broker APIs or packet structures. B System Requirements
Report > R
N , To access the full technical
Strategy > % What Can You Do with MAS SDK? documentation, please click the link.
M ? « & Receive real-time quotes and historical candlestick data httpS ://dOC.mindaiSlnal't.COm/

1 Automate trading and compare live vs. backtest results

@ Execute custom strategies (with support for indicators, stop-loss/take-profit logic)

Integrate your account and performance reports via the MAS Web Platform

.al Backtesting & Performance Reporting

After each backtest or live execution, MAS SDK automatically generates a full performance report, helping you
evaluate strategy returns, risk metrics, and key entry/exit signals:

Output

Report Type Description
Format

[% Raw Trade Records Time, direction, price, position, order type, etc. JSON
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Launch MAS.exe to access the trading system.

=] MREERE
« > v 1 > K > EEF > demo > mas_soft

W

mas.exe

1EIES DAL EEE 151 MB

iy MAS Trading System - [m] x

ullymas

AI & TRADE

Account: dev@gmail.com

Password: eeeses

Version: v0.0.1
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v | FEEmas_. p

Log in with your
account and password.
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test_backtest.py X

) )
__init_ (self, togg
self.order_id =

Different features are
. provided based on
3 S?’;g'l'e =:£;-h°1d’ Expire Date: 2026-07-25 33 350 days left membership level.

self.order_id = self.send order({
: 1

def receive bars(self, sy 1, data, is_end):
single = self.index % self.ma

1 self.toggle Basic Data [E Equity, Trade Count Available

a11" Full Data [ull Return, Max Drawdown, Position Stats Available
1 "sell™,
self.order id,
-l

: self.toggle

self.hold = False KPI Report

(& Win Rate, Profit Factor, Sharpe Ratio Available

celf.index self.indexs1

+ - Epuwc—rzhell M@ - I X

= = — 1373.74 1519.46  -145.72 -0.895902

erates repor rades': 13, 'total profit loss': 1373.74}, '
02T -1o0.0 87218

Trade Signal Report Entry/Exit on Candlestick with Stoploss Available

1 9.8, '2021': -6.852849560834836, '2022': -
. 5 .5908249167467485}}, 'performance metri
4, 'number_of trades': 3.36, 'profit_loss ratio': 13, 'total return_rate

o0ss rate’: 30.77, 'win rate’: 69.23}} & For more report access, click here to uparade.

> H 2

Version: v0.0.1
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EURUSD Strategy KPI  2uan, 2020 - 31 Dec, 2024

Generated by MAS (v. 0.0.62)

KPI Report

Cumulative Returns Key Performance Metrics

Metric Strategy
Risk-Free Rate 0.0%
Time in Market 51.0%

Cumulative Return 121.27%
CAGR% 11.59%

Sharpe 0.61
Prob. Sharpe Ratio 92.17%
Smart Sharpe 0.58

Sortino 0.97
Smart Sortino 0.92

A PN P S o Sortino/\2 0.69
Smart Sortino/v2 0.65

O 1.16
Cumulative Returns (Log Scaled) —_—

Max Drawdown
Longest DD Days
Volatility (ann.)
Calmar

Skew

Kurtosis

Expected Daily
Expected Monthly
Expected Yearly
Kelly Criterion
Risk of Ruin
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MAS | Candlestick Chart with Signals

-2} Candlestick

§ Buy Signals
Sell Signals

Sell (LONG)
1 sell (LBG)

Sell (W) IRy

gl (LONG)
A

Sell ( ONG) Buy PN

Buy ( -‘i

Sell
Buy AENENS) . |
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