ProTrader Language Builder User Guide




Table Of Contents

Welcome to ProTrader Language BUITAET ..........uiii ittt 1
[ 10 Tod T Ta Vo N T U1 o [T U 3
S =T 1o T W VL=V 1Y T To 11 1= TR 4
YT o LU T =T 0 0] ] = L= SRR 7
YA (=T 0 o €= 1= (=] o] 9
THE USEI INEEITACE ... eeiii ittt ettt e e sttt e e st e e e st b e e e s bb e e e e sabeeeeesnbbeeeeantbeeeesnbaeeeenaes 11
L L= LR URPTPPPRPN 11
Yol o] QN o\ o =L (o (T O PP P PP P PTPPPPP 11

L T 1o [ PSPPSR 12
o1 (o PRSPPI 13

1O 111 o 11 ST P PP PR PP TR PUPUPPPPT 15

LT Lo o TP EEPRP T 16
T S O e 17

Y = LE=T0 | =TT U £ S PRS 19
Moving and Arranging PanEIS............ouiiiiiiii e e e e a e e e s e e e e e e aanne 20
[Rd1o] oTo] g N1V =T o ¥ PP PO PUPPPPPN 21
Y o To LU VAT Y o = o] L PSPPIt 24
ProTrader LANQUAGJE OVEIVIEW .........eeeieeeeeeeeeeeeeeeteeeeeeeeeeeeeeseseeseseseseessesesessaesesesessessssseerseererererererererr 25
LEXICAI STFUCTUIE ....eeeeiie ettt ettt e e oo ettt et e e e s e e bbb et e e e e e e e s e annbbe e e e e e e e e saannnbeneeeeeeeaaannnes 25
UL Tot U =Y i o] o O P PR PO PPPPPPPRN 28
Type, Values and VariabIES ..........oi ettt e b e e nnns 30
L0 0T = 1 (o] £ TP PP PP PPPPTPRPPPRN 34

RS = 1] 41T ] £ 37
L] o3 T 1 PSPPI 40

F N =N TSP PP P PP PP PPPPPPPPPPPPPPPPIRt 43
X0 AV o =Y o PSP PERR 45
DeBUGQING YOUF COUE ..uuuiiiiiiiiiiiiiiiiii s 45

Ta o [0 (o] £= T PP TP PUPTT R PPPPP 47
TradiNg SY S EMS ... 48

F U 0] 0] (0] (=T = TP PRSP PUPPPP R TPPPP 49
L= o3 = T = 50



Welcome to ProTrader Language Builder

Release Date: 2009
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Fully Capable Integrated Development Environment

ProTrader Language Builder is a tight integration of project management, text editing, compiling and
debugging tools to code, test, debug and refine your trading strategies and technical analysis indicators.
Once compiled in PTL Builder trading strategy or indicator becomes available in .Net station for further
use. In your scripts you may use almost all functions available for manual use in ProTrader .Net station,
S0 you can be free to implement as detailed behavior as if you are sitting right in front of trading terminal.

MQL 4, MQLII and EasyLanguage Support

In addition to the native ProTrader Language, ProTrader Language Builder provides complete support for
the MQL 4, MQLII and EasyLanguage languages. Take your existing MQL4, MQLII and EasyLanguage
strategies to ProTrader platform, or just code in the language you are comfortable with.

New Powerful Tester

We developed new version of Tester - built-in functionality for testing your strategies, indicators and
autobrokers.

Predefined Indicators and Strategies

Numerous ready-to-use technical indicators and trading strategies written in PTL, MQL 4, MQLII and
EasyLanguage.

Rich Customization Options

ProTrader Language Builder, likewise the ProTrader .NET Station, is provided with an easily configurable
panel-based interface helping you build your custom working environment, select your own style and
personalise its look and feel.
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Windows Vista Support

ProTrader Language Builder is fully operational under Microsoft Windows Vista.



Launching PTL Builder

£ ProTrader Language Builder is installed and updated as a component of ProTrader .NET Station . For
details on installation and updates, please refer to the ProTrader .NET Station documentation.

To start ProTrader Language Builder (you must have access to this option; please, contact with your
broker about it):

1. Start ProTrader .NET Station.
2. Log in with your user name and password.
3. From the ProTrader .NET Station 's menu, select Trading Systems > Create Trading System .

Start a new project or open one of the example indicators or strategies using Project > Open.




Starting a New Module

In ProTrader Language Builder , all coding and debugging is performed within the project. A project
consists of a project file (.prj) and a same name source file (.ptl, .mqg4, .mql, or .els). The project file
contains the essential project information and reference to the source file which contains the script's
actual code. You can create a new project in two ways: manually and from the wizard.

Starting New Project Manually

To create a new project manually:
1. Select Project > New. This brings up the New Module dialog box:

r ™\
~. New Module . x
Module language Templates:
ProTraderLanguage /]
MaLll g i
EasyLanguage Autobroker Indicator Project
Project
Pl ptl
$ i
Name: Untitled1 Strategy Project  Package Project
=igacd 1 Mione 2009 r. (v

(ala =y

Save to: D:\Program Files\ProTrader .Net Station\Examples Iy

Output: D:\Proaram Files\PraTrader .Net Station‘\&utobrokers li'
Author: Author Company: Company
Comment.. Copyrights [c]: [C) Company
Yersion Protection
Wersion: 1 BN o0 (= =
= £2 [] Protect with passwor i Create
(® Unlimited version
(C) Dema expiring on: " 09 . [+]
! ( |
‘ Less == ; 0K ‘ ‘ Cancel

Choose the language in which you will be working.
Choose one of the templates provided.
Enter a Name for your project.

. By default, the Created on date is today's date. If needed, you can modify it by clicking the down
arrow and picking a date from a calendar.

6. The location shown in the Save to box is the default folder to use when saving the project and
source code files. You can modify the default location by clicking the ellipsis (...) button and browsing to
the desired folder.

aoswoN



Starting a New Project

7. The location shown in the Output box is the default folder to use when saving the executable file.
You can modify the default location by clicking the ellipsis (...) button and browsing to the desired folder.

8. Click OK or click More to define the copyright, version and password protection settings.

After you click OK, the project opens up with the source code template for your indicator or strategy in the
Editor panel.

The project is automatically saved when you create it. To save changes in your Project, select Project >
Save or Project->Save As... to save it in other file.

Starting New Module from Wizard

To create a new module from the Wizard:

1. Select Project > Module Wizard. This brings up the New Module dialog box. You can click
Cancel to cancel project creation anytime.

Choose the language in which you will be working.
Choose one of the templates provided.

Set main parameters of project: Name, Created on, Save to and Output. Click Finish for create
project or Next > if you need in details settings.

Copyright, Version and Password Protection

If you plan to distribute your script and would like to protect your authorship, click More>> in the New
Project dialog box. The box expands to display the following additional fields:

A Author Enter the project author's name (yours).

A Comments Enter any notes describing your project.

A Company Enter your company's name.

A Copyrights (c) Enter the copyright line for your project.

The contents of the above four fields, together with the project's name and type, will appear as comments
at the beginning of your source file.
Version

A Version Use the up and down arrows to define the major and minor version numbers for your
script.

Unlimited version With this option selected, the output script will be operational indefinitely.

Demo expiring on Select this option to limit the users of your script to a trial period ending on a
specified date. Click the down arrow and pick the expiration date from the calendar.

Protection

Check Protect with password to prevent unauthorized users from running your script. Click Create to
have the password generated automatically, or type the password into the field provided.

Modifying Project Properties

The output folder, author, comments, company, copyright, name and version settings made when
creating a project can be viewed or modified at a later time. Use Project->Module Properties.
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In the Project Settings dialog box, modify the settings as necessary by clicking in the corresponding
under Value column and entering or selecting the new value. When done, click OK for apply changes and

exit from settings window.



Modules Templates

{£) This topic concerns to projects in PTL only.

A project template provides a skeleton for your script by listing the essential entry functions of the
indicator or strategy. An entry function is a function called directly from the trading terminal on a specific
event. In the code, such functions are marked with the keyword entry .

i Each script must has special entry  function.

Autobroker Template

A strategy template includes the following entry functions:

function int OnPlaceOrder() entry
{

1l -- Enter your code here --
%

The OnPlaceOrder() function is called each time a request new order place is received.

function int OnOpenPosition() entry
{

1l -- Enter your code here --

h
The OnOpenPosition() function is called each time a request open position is received.

function int OnRemoveOrder() entry
{

Il --  Enter your code here --

h
The OnRemoveOrder() function is called each time a request remove order is received.

function int OnClosePosition() entry
{

Il --  Enter your code here --

h
The OnClosePosition() function is called each time a request close position is received.

function int OnOrderExecute() entry
{

Il --  Enter your code here -

k

The OnOrderExecute() function is called each time a request order execute is received.
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Indicator Template

Only one entry function is required for the indicator to operate

function  void OnQuote() entry

{

Il --  Enter your code here --

3

The OnQuote() function is called each time a new quote is received.

Strategy Template

A strategy template includes the following entry functions:

function  void OnQuote() entry

{

1 -- Enter your code here --

b

The OnQuote() function is called each time a new quote is received.

function  bool Init() entry

{

1 -- Enter your code here --

b

The Init() function is called when the user invokes the strategy.

function  void Complete() entry

{

Il --  Enter your code here --
b

The Complete() function is called when the user deletes the strategy.

Package Template

Define any functions for yourself and use it in future or send you colleagues.



System Preferences

To access to general preferences, choose Environment > Settings.
Settings composed of two sections: Appearance and Hotkeys.

Appearance

o R

Settings X

o Appearance
¢ Appearance |

ﬁ Hotkeys

Yiewing parameters of group 'Appearance’,

[ Autoinclude Variables To Watch
Handle debug events

Use "Foldings" in editor

Use "Intellisense” in editor

Use visual tester

Interface Language English

Output directory for autobrokers
D:\Program Files\ProTrader .Met Station\Autobrokers g R
Output directory for indicators

D:\Program Files\PraTrader .Net Station\Indicators & R
Path to offline data storage

D:\Documents and Settings) * WiApplication PR

DatalProTraderiofflinel,
Output directory for packages

D:\Program Files\ProTrader .Net Station\Packages SR
Output directory for trading systems

D:\Program Files\ProTrader .Met Station\Strategies SR

' OK ‘ ’ Cancel

ProTrader \MNet Station

Set up general properties for builder here:

A Autoinclude Variables to Watch if checked Watch panel contains all variables used in Script
any time it's opened.

A Handle debug events every time BreakPoint is met in your code while debug, debug event
appears. Remove this checkbox if you don't want to handle this event.

A Use "Foldings" in editor if this function is checked you can use "-" sign to collapse functions
source in editor.

A Use "Intellisense" in editor When checked, auto-completion is applied to source code.
Example, you are print word "MathArccos" (name of platform function) and editor propose several




ProTrader Language Builder User Guide
terminations for part of word (see image below):

Mathlir
& Turquoise 4 |Syztern function double Mathdrccos(double number)
ﬁ Yialet gyghem. b athérocos. Double

ﬁ YWheat

it -
S wihiteSmoke

ﬂ ellov

ﬂ YellowGreen

i Mathdbs
i Mathdbs
= b athys

A Use visual tester uncheck this setting if you don't want to see emulation progress in visual
tester while debug at history.

Interface language select language you want.

Output directory for autobrokers Specifies where the output autobrokers are stored. Since this
is the folder where ProTrader .NET Station looks for the autobrokers, this location should never
be changed. If you need to modify it however, click in the cell and enter the new location.

A Output directory for indicators Specifies where the output technical analysis indicators are
stored. Since this is the folder where ProTrader .NET Station looks for the indicators, this location
should never be changed. If you need to modify it however, click in the cell and enter the new
location.

A Path to offline data storage Specifies where the quotes data the Tester is to use are saved. To
modify the location, click in the cell and enter the new location.

A Output directory for packages Specifies where the output technical analysis indicators are
stored. Since this is the folder where ProTrader .NET Station looks for the indicators, this location
should never be changed. If you need to modify it however, click in the cell and enter the new
location.

A Output directory for trading systems Specifies where the output packages are stored. Since
this is the folder where ProTrader .NET Station looks for the packages, this location should never
be changed. If you need to modify it however, click in the cell and enter the new location.

Click Apply to save your changes. When done, click OK to close the dialog box.

Hotkeys

Several hotkeys are available only in special windows. Example, the hot key Show scroll is available only
for table, but it has not meaning in the editor.

Settings builder hotkeys here. Area commands include two parts: Main and User action. Main is
composed of system predefined hotkeys, but you can edit this. User Action is composed of user's defined
hotkeys, all user's hotkeys are placed here.

To edit an existing hot key(s), click the name of hotkey in "Commands" and click in the field combination.
Then press the combination of keys that you want to assign and click "Set" button.

To create a new hotkey, click the "Create action" button and click in the field combination. Then press the
combination of keys that you want to assign and click "Set" button.

Of course, you can remove any hotkeys. Just select hotkey from "Commands" and click the "Clear"
button.

10



The User Interface

Panels

Script Navigator

The Script Navigator panel, provides access to Working Directory so you can access your scripts
through it:

The Script Navigator represents the structure of folders as a tree. Just select file by double click to show
its contents in the Editor window. To refresh the file list or change directory, right-click in any place in the
Script Navigator window.

To run Script Navigator click Environment->Script Navigator.

11
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PTL Guide

The PTL Guide panel is a special help panel which contains information about standard functions,
constants and variables. It displays short comment about function, variable or constants.
The window of PTL Guide is below:

PTL Guide D x

o ng_
‘e

|
[;}Hide advanced criteria

Current language:  ProTraderLanguage B

3]

- =& Functions
- 48 Constants
) ] Variables

=+ DateTime

&
| »

Il

UTCNow
Today

Second

C OO

Time

- ¢ Date
[+ Parameters

4

Showing 1159 items. LEJ

As you can see, the PTL Guide shows information for four supported languages: ProTrader Language
(native), MQL2, MQL4, EasyLanguage.

Functions, Constants and Variables are displayed as tree nodes.

There is further deviation in every node according to usability packages.

To expand all groups with their subgroups, click the button Expand All. To collapse all groups with their
subgroups, click the button Collapse All.

The Favorites includes user's favorite functions, constants and variables. If you want to add functions to
favorites, select name in PTL Guide and right-click for open context menu and select Add to Favorites.

12



The User Interface

Editor

it You can't open Editor like separate window, but this panel is opened whenever you open any source

file.

The Editor panel is a text editor with syntax highlights and line numbering. This is where you edit your
source code.

Right-clicking in the Editor panel displays a shortcut menu you can use for basic editing operations such

as cutting, copying, etc. All standard Windows text editing key combinations work in the Editor panel.

Scalp * Q x
Functions: =9 =
1 g Init[)
I internd @ OnQuote()
|2 interndgs

& Esitharket(

1ntErNgr—comsc TITr CINICNG D oo oD 7

, //internal int bars:; ¥¥]  Compile Module Ctrl+F6 T
{2 internal int state’ Compile All Modules F6 L8
I internal string position; B Run
22 []function void Init () entry K cu Chrl+x
| { |‘_(;l Copy Chrl+C
Bar =Count; -
. ( . Past bl
¥ =9 AnaySethsSeries ] [y Paste ¥
G ArraySetdsSeries - > Delete Del
& func -y AraySetdsSeries “entry Select all Chrl+a
=5 = { ‘& AnraySethsSeries
Ge | if (&PASK & Find Ctrl+F
{ JJ il %% Replace Ctrl+H
< AUGUST T
@ Awglist Outlining 3
) dzure —¥ ) .
=® BarsCount |# Settings
Print ("P BB”P B°P¥s,-P Bw»p| ) New Breakpoint A
_daa hars=Cnunt.+RarsifrerEnter: : I:C[
< | i | [
' [16:42:35] compiling failed: 1 error! —
Description Line Column

n Unknown identifier

The text has color scheme. So, the keyword, datatypes name and identifiers have different colors and
lettering.

The Editor support auto-complete. This means, that you can type only part of word and the editor will
finish the word in auto-mode or proposes the end of the word.

The top of the editor contains down list Functions that has all local function and variables from module.
This list fills in after a successful compile:

The footer of editor contains collapsed "Error Console". All errors after compile are displayed here.

13
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The User Interface

Output

The Output panel reports how about compilation processes. If everything is OK, you will have four entries
each time you run your script:

If an error is detected, the compilation stops and an Error found message appears in the Output, with the
description of the problem and the number of the line where it occurred.

To clear the Output panel from all entries, right-click and select Clear, or press Ctrl+X.

15
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Watch

The Watch panel lists your monitored variables when you debug the code.
coAiEtch Q¥ x

MName Value

Scalp.DifferenceToEnter 0
Scalp.position "670"
Scalp.DifferenceToExit 0
Scalp.state 1
Scalp.BarsAfterExit 1
Scalp.bars 229
Scalp.BarsAfterEnter 5
|

To add a variable to the Watch, right-click and select Add watch. Then, type the name of the variable in
the new table line. Or simply drag the variable from the Editor onto the Watch panel.

Variables that changed their values at the most recent debugging step are displayed in red.

To delete a variable from the Watch, right-click and select Delete watch. To delete all variables, right-
click and select Clear.

You can edit variable values right in run-time. Click at field with value to change it.

16



The User Interface

Tester

Tester is the same panel as Chart panel in ProTrader .Net station. Use ProTrader .Net station Manual
for further information about common futures.

(nstuments... |v]  @EURUSD :1,41347 [#i]e
Indicators... | ¥ 72| =] )
=
Trading Systemresults ®
PIL: 306,16306
F1,42250
Summary profit 236222212
Summary loss -2056,05906 [ 142200
Absolute drawdown 9644 69660
.| Total deals 166 14210
Fosition (Closed) paldeais
Position No.:. 627 Working Time 545 296ms [ 1.42100
Agcount: OFFLINE-USER:O[TESTER) ) )
Instrument: EURIUSD Quotes processing time  13s 984ms
Operation:  Sell || Quotes Processed 2416 a0
#® | Quantity: 1000000 :
Basis: 1,41925 Avg, time per quote: ams 1 42000
Close price:  1,41937 X
Frofit Exp2: 0USD
Iﬂ'fl I'UI g -1,41950
-1,41900
-1.41850
0s:44 | 7 Tozo0 T To7:30" T Togo0™ @&
01 mion 2009 S :
N o (Ticks | (M) [5M ] [15M ] [1H] [4D ] [
s g Range: | 600bars
|

The instrument shown on the chart is the instrument on which the script is tested. To change the
instrument, right-click and select Instruments > [desired instrument].

The indicator being tested is constructed on the chart directly.

To test Trading System you can use:

'ﬂHistory Testing to test your Trading System at whole chart data.
“Range Testing to test your Trading System at exact time period.

F Real Time Testing to test your Trading System at real data in real time.

i Warning: Real Time Testing will open real positions for your account. It's better to use Demo Account
for real-time testing.

The panel Strategy results includes information about results of executing strategy. The P/L field shows
the finally result of trading. The Summary profit and Summary loss fields are self-described. The
Absolute drawdown field are very important for margin call operations. The Total deals field shows the
number of all deals of this strategy. Other fields include information about time property of executed
strategy.

17
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When testing strategies, every trade operation is shown on chart like position in .Net Station. This shape
marked open and close position moments. For details move the mouse over it.

if Chart controls are the same as in ProTrader .NET Station . For more details, see the Charts section in
ProTrader .NET Station 's help files.

18



Strategy Results

At Strategy Results panel you can explore results of all your testings during current session.

The User Interface

It is useful to compare results with different settings or after some code modifications.

Trading System results
Time: Description
OnClose 2/2/20
11:28:01 OnClose 2/2/3
11:24:52 OnClose 7
11:08:12 OnClose 3
11:06:01 OnClose 20
10:57:50 4410420
10:51:10 2/2/3
10:47:47 5/2/5
10:46:03 2/5/3

| Trade details

Initial deposit
10000
10000
10000
10000
10000
10000
10000
10000

Profit
£34.06033

227413..
1638.15...
568.00842
1167.94...
3568.03...
6299.85...
4085.87...
3668.11...

Absolute drawdown
954407215
10000.00000
9400.11501
10000.00000
9769.99760
10000.00000
10000.00000
10000.00000
10000.00000

Total deals
164

100

98

46

34

164

104

114

Summary profit
2721.97723

3950.02365
4162.02545
2604.07925
2375.93651
4107.93980
7581.87771
5467.89169
4654.09756

Summary loss
-2027.91691
-1675.89188
-2523.87524
-2036.07082
-1207.99541
-549.96014
-1282.02438
-1382.01714
-985.98003

Buy position count
20(58.82%)

41 (50.00%)

28 (56.00%)

30 (61.22%)
12(52.17%)
9(52.94%)

36 (43.90%)

30 (57.69%)

30 (52.63%)

Winning trades

11 (32.35%)
47(57.32%)
19(38.00%)
25 (51.02%)
11 (47.83%)
13 (76.47%)
58 (70.73%)
33(63.46%)
38 (86.67%)

D

Losing trades

23 (67.65%)
35 (42.68%)
31 (62.00%)
24 (48.98%)
12(52.17%)
4(2353%)

24 [29.27%)
19 (36.54%)
19(33.33%)

x

Open Strategy Results panel in Environment->Strategy Results

You can sort results to find variant with the most optimal configuration.
Click at the "Trade details" line in the bottom of screen to expand detailed list of positions where opened

during execution.

19
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Moving and Arranging Panels

Resizing Panels

To change the size of a panel, point to the panel's edge to see the pointer change to a two-sided arrow.
Then, click and drag the splitter bar to resize the panel.

Moving and Docking Panels

To move a panel, click its title bar (if separate) (if in a tabbed group) and drag. Arrow blocks appear in the
center and at the edges of the screen, and a blue transparent rectangle representing the panel follows
your mouse. The arrows point to where the panel can dock. Drag the rectangle over the arrow so that the
rectangle shows the outline of the docked panel, and release the mouse button.

When docked, a panel is attached to an edge of the screen. Instead of standard maximize and minimize
buttons, a docked panel has a pin symbol in its header. Clicking the pin reduces the panel to a label.
When you move the mouse over the label, the panel unfolds.

Making Panels Appear as Tabs

Creating tabbed groups of panels helps save screen space while having all necessary panels at hand.
To make a panel appear as tab, drag it over another panel (or tabbed group). A tabbed group symbol
appears. Drag the rectangle over the tabbed group symbol and release the mouse button.

20



Ribbon Menu

The User Interface

The Ribbon Menu, located at the top of the screen, includes four tabs. When clicked, each item displays a
ribbon containing a group of system options, or commands. Menu options that have an ellipsis (...)
following them that display dialog boxes.

When you hold the mouse pointer over a menu option, a tooltip appears to provide information about that
option.

The following lists the options offered by each of the menu items. Some of the menu options have icons
beside them to help you identify their corresponding toolbar buttons.

Environment Menu

Menu Option

N o mpe]

Connection
Manager

Default

Styles
Settings...
Script Navigator
PTL Guide
Output

Watch

Strategy Results
Tester

Editor Menu

Menu Option

K7

=

o X 3

8z

Undo

Redo
Cut
Copy
Paste
Delete

Find

Replace

Description

Call the connection manager for management your current connection to real
server or work offline

Displays a sub-menu containing the list of workspaces. Click a workspace to
switch to it.

Displays a sub-menu containing the list of styles. Click a style to switch to it.
Displays Settings window where you can set up PTL Builder general properties.

Displays or hides the Script Navigator panel.

Displays or hides the PTL Guide panel.
Displays or hides the Qutput panel.
Displays or hides the Watch panel.

Displays or hides the Strategy Results panel.

Displays or hides the Tester panel.

Description

Undoes the last change made to the text in the Editor panel. The undo stack is
unlimited, which means you can revert to any state of the text in the current
session.

Redoes undone change to the text in the Editor panel.

Cuts the selected text and places it into the clipboard.

Copies the selected text and places it into the clipboard.

Inserts the text from the clipboard at the current location of the cursor.
Deletes the selected text without affecting the clipboard.

Brings up the Find or Replace dialog box that lets you locate the specific text
within the contents of the Editor panel. To enable the replace function, check
the Find&Replace option in the panel.

Brings up the Find or Replace panel that lets you locate the specific text within
the contents of the Editor panel and replace one or more occurrences with the
new text you specify.

21
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Select All

Increase Indent
Decrease Indent
Comment Selected
Uncomment

Selected

Project Menu

Menu Option
New...
Wizzard mode

[E7 Open...

[H save
Save As...

i3 Save All

Module Properties
Compile

Compile All

Convert to PTL

Run

Stop
%= Stepinto

*=  Step over

"= Step out

A New Breakpoint

im  Clear All
Breakpoints

Help Menu

Menu Option

% User Manual
Home Page
Bug report
Feature request
Ask question

22

Selects the entire contents of the Editor panel.

Increases size of free spaces from the right of row.

Decreases size of free spaces from the right of row.

Marks all selected as Comment. This code will not be executed.

Mark all commented as executable.

Description

Brings up the New Module dialog box that lets you start a new project by
specifying the name, type and settings for it. Only one project can be open at
the same time so, If you are working on another project, you are asked for
confirmation before proceeding.

Brings up the New Module wizzard dialog box that lets you start a new project
by specifying the name, type and settings for it. Only one project can be open
at the same time so, If you are working on another project, you are asked for
confirmation before proceeding.

Brings up the Open dialog box for selecting a project file for editing. Only one
project can be open at the same time so, If you are working on another project,
you are asked for confirmation before proceeding.

Save only one module with name <name>

Save current module to other place or under other name
Save all modules in project

Set up properties for current module

Compile current module

Compile all modules

Complies the source files, builds the project (multi-module projects) and runs
the script, bringing up the Settings dialog box to request user-defined
parameters and visual settings (indicators) or test run settings (strategies).

Stops the step-by-step debugging session.
Steps through the code entering each function and single-stepping through it.

Steps through the code executing each function in one go, without single-
stepping through it.

Exits the function you are currently single-stepping.
Sets a breakpoint at the line where the cursor is positioned.

Removes all breakpoints set in the text.

Description

Opens this Help.

Load PTL Builder home page in internal window
Report about bug to ProTrader team

Request a new Feature in PTL Builder

Ask a question to ProTrader Team



The User Interface

i About... Brings up the About box containing the program version and build number and
copyright notices.

23



ProTrader Language Builder User Guide

About Workspaces

A workspace is a particular configuration of panels within the program window. PTL Builder provides
three predefined workspaces and lets you create a custom workspace by moving, resizing and arranging
the panels. During your session, you can switch to another workspace as often as needed. Your custom
workspace is saved between the sessions.

To switch to another workspace, select Environment->Default> one of the predefined workspaces
listed below.

Default

A versatile configuration comprised of all six panels: Editor, Project Explorer, PTL Guide, Output,
Tester and Watch. The Watch panel is located on tab under the Tester panel.

Coding

The programming-oriented workspace provides a bigger Editor panel with Script Navigator and PTL
Guide on the left side and Output panel below.

Debug

Includes the Editor and Script Navigator panels with large Tester and Watch panels.
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Lexical Structure

White Space

White space is defined as ASCII space, horizontal tab and line feeds.

Comments

There are three kinds of comments:

/I Aend - of -line comment like this. All the text from the ASCII characters //
to end of the line is ignored

/*

A traditional comment. All the text from the ASCII characters /* to the
ASCII characters * /is ignored
*/

("A Auto - doc comment")

These productions imply all of the following properties:

e Comments do not nest.

e /[*and */ have no special meaning in comments that begin with // or ("
/I has no special meaning in comments that begin with /* or ("
("and ") have ho special meaning in comments that begin with /* or //

Identifiers

An identifier is an unlimited-length sequence of PTL letters and PTL digits, the first of which must be PTL
letter. An identifier cannot have the same spelling as a keyword or boolean literal, or platform variables.
The "PTL letters" include uppercase and lowercase ASCII Latin letters AT Z, and ai z, and the ASCII
underscore ().

The "PTL digits" include the ASCII digits 0-9.

Examples of correct identifiers are: count, MAX_VALUE, num5, numOfPeople, Step_2, amount_US.
Examples of incorrect identifiers are: amount$, 5Snum, &1bM color. (identifier 'color' is incorrect, because
color is keyword)

Keywords

The following character sequences are reserved for use as keywords and cannot be used as identifiers:
and

bool
break
char
color
const
continue
datetime
do
double
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else
entry
external
false
function
if

int
internal
global
goto
label
not

or

ref
return
string
switch
true
void
while
Xor

Literals

A literal is the source code representation of a value of a PTL type. The are six kinds of a literals:

e Integer literal.

e Floating point literal.

e Boolean literal.

e Character literal.

e String literal.

e Color literal.
An Integer literal may be expressed in decimal or hexadecimal notation. A hexadecimal literal consist of
the leading ASCII characters 0x or 0X followed by one or more ASCII hexadecimal digits and can
represent a positive, zero, or negative integer. The largest decimal literal is 2 147 483 647 and the least
decimal literal is -2 147 483 648. The largest hexadecimal literal is OX7FFFFFFF. Example: 15
A Float literal may be expressed in decimal notation and consist one dot. Example: 3.14
A Boolean literal has two values, represent by the literals true and false , formed from ASCII letters. A
boolean literal is always of type bool .
A Character literal is expressed as a character enclosing in ASCII single quotes. A character literal is
always of type char . Exist special character literal for escape-sequence, like following:
"“\n" linefeed
"\t horizontal tab
\r carriage return
"\'b' backspace
"“\'" single quote
"\'"™ double quote
"\\"' backslash
In the ProTrader programming language, a character literal always represents exactly one character.
Example: 'a’
A String literal consist from zero or more characters enclosed in double quotes. The string literal consists
from symbols in UTF-16 characters set. Example: "123"
A Color literal represent color. For more details see at Data Types section. Example: Yellow

Separators

The following ASCII characters are the separators: () { } [ 1 .
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Operators

The following tokens are the operators, formed from ASCII characters:

= += - = *—= /= &= |: N= > < <> == <= >=
& I " + - * /v~
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Punctuation

Mark Description

0

it

28

semicolon

parentheses

comma

dot

double quotation
marks

single quotation
marks

square brackets

curly brackets

Usage and Examples

1) Ends a statement:
int varl ;

if (varl >var2)
return varl
else
return var2 ;

2) Separates descriptive names and values in predefined value pairs in input
type variable declarations:

{"Close "; CLOSE

1) In expressions, group values to modify the order of operations:
varl =( a+b )/ c;

2) Enclose descriptive names of variables and functions:
double varl =2.5 ("Thisis a descriptive name ")

1) Separates formal parameters in function definition:

function int GetMaxPeriod (int shortPeriod , int
middlePeriod , int longPeriod )

2) Separates arguments at function call:
state = CompareMA( shortMa , middleMa , longMa );

Separates module and variable names when referring to an external variable:
system . varl

Enclose text strings:
string varl ="text ";

Enclose characters:
char varl ='a' ;

Enclose array indices:
sum += Array [ arrayNumber ][ i];

1) Compound statement brackets. Enclose a block of statements, such as
function body, a While loop body or an If statement body:

if (price > high )

{
high = price ;
perHigh = period ;
1
2) Enclose predefined value pairs in input type variable declarations:
input int SourcePrice = CLOSE( "Source prices for MA ")

{"Close "; CLOSE
{"Open"; OPEN
{"High "; HIGH}
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Type, Values and Variables

Data types

Seven data types are available in PTL:

string
A sequence of zero or more Unicode characters, enclosed in double quotes.

Examples: "a", "Hello world!", "$100"

int
A positive or negative whole number ranging from
12,147,483,648 to 2,147,483,647.

Examples: i 1, 15, 2,359,674.

double

A floating-point number ranging from 1 1.79769313486232e308 to 1.79769313486232e308, or -infinity, or
infinity, or NaN (not a numeric)

Examples: i 17.25, 19.20, 8,400,321.1252.

bool
A Boolean value T true or false.

datetime
An instant in time between 12:00:00 midnight, January 1, 0001 to 11:59:59 P.M., December 31, 9999.
Can be both date and time or only date or only time.

Examples: 633447267696875000

char
A single 2-byte Unicode character, enclosed in single quotes.

Examples:' a ' , ! , 2", A

color
A color designation.

Values: AliceBlue, AntiqueWhite, Aqua, Aquamarine, Azure, Beige, Bisque, Black, BlanchedAlmond,
Blue, BlueViolet, Brown, BurlyWood, CadetBlue, Chartreuse, Chocolate, Coral, CornflowerBlue, Cornsilk,
Crimson, Cyan, DarkBlue, DarkCyan, DarkGoldenrod, DarkGray, DarkGreen, DarkKhaki, DarkMagenta,
DarkOliveGreen, DarkOrange, DarkOrchid, DarkRed, DarkSalmon, DarkSeaGreen, DarkSlateBlue,
DarkSlateGray, DarkTurquoise, DarkViolet, DeepPink, DeepSkyBlue, DimGray, DodgerBlue, FireBrick,
FloralWhite, ForestGreen, Fuchsia, Gainsboro, GhostWhite, Gold, Goldenrod, Gray, Green, GreenYellow,
Honeydew, HotPink, IndianRed, Indigo, Ivory, Khaki, Lavender, LavenderBlush, LawnGreen,
LemonChiffon, LightBlue, LightCoral, LightCyan, LightGoldenrod, LightGreen, LightGrey, LightPink,
LightSalmon, LightSeaGreen, LightSkyBlue, LightSlateGray, LightSteelBlue, LightYellow, Lime,
LimeGreen, Linen, Magenta, Maroon, MediumAgquamarine, MediumBlue, MediumOrchid, MediumPurple,
MediumSeaGreen, MediumSlateBlue, MediumSpringGreen, MediumTurquoise, MediumVioletRed,
MidnightBlue, MintCream, MistyRose, Moccasin, NavajoWhite, Navy, OldLace, Olive, OliveDrab, Orange,
OrangeRed, Orchid, PaleGoldenrod, PaleGreen, PaleTurquoise, PaleVioletRed, PapayaWhip,
PeachPuff, Peru, Pink, Plum, PowderBlue, Purple, Red, RosyBrown, RoyalBlue, SaddleBrown, Salmon,
SandyBrown, SeaGreen, Seashell, Sienna, Silver, SkyBlue, SlateBlue, SlateGray, Snow, SpringGreen,
SteelBlue, Teal, Thistle, Tomato, Turquoise, Violet, Wheat, White, WhiteSmoke, Yellow, YellowGreen.

Examples: color a = Red,

Scope of a declarations
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The scope of a declaration is a region of the program within which the entity declared by the declaration
can be referred to using a sample name.
In terms of scope, variables can be local, internal, external, and global.

Local

A local variable is declared within a function, and its scope is limited to that function. A local variable is
declared without any specifiers, for example:

double LHC //large ha dron collider
bool result =true ;

Internal

An internal variable is a variable global within the scope of the current module. The declaration must start
with the internal identifier, for example:

internal int direction =1;

Global

Global variable is a variable that can be accessed from any modules. Also, global variables saved own
state between function call. Declaration example:

global string welcome = "welcome" ;

Conversions

The variable of type color can be converts to type int . The variable of type int can be converts to
type double . The variable of type int or double , or char , or boolean can be converts to type
string . About other conversions see at section .

Constants
A constant is an identifier for a value of any data type that is not supposed to change during the execution
of the script. In terms of scope, constants can be local, internal, external, and global. The global end

external constants are reserved for future use with multi-module projects.
A constants are defined with the keyword const .

Local

A local constant is the constant accessible from within the function where it is declared. A local constant
is declared without any specifiers, for example:

const double PI=3.14159;
const string  Exc_LIMIT ="The limit is exceeded" ;

Internal

An internal constant is a constant global within the scope of the current module. Declaration example:
internal const int No_TREND =0;

Global

Global is a constant that can be referred to from other modules in the project. Declaration example:
global const int A=1;

External
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