
Executive Summary 
My brother and I have been experimenting with trade automation in the futures market and 
have found very useful software that will allow us to test our algorithms both historically and 
live. The software however has its limits. Usually we test a years’ worth of trades for each of 
our algorithms. The software will create a log of all the trades that our algorithms have 
triggered. The log however doesn't really display much information. We know how much 
money we have lost or gained but we don't know really which months have been better or 
maybe what time of the day or any other analysis. So I have created VBA solutions that will 
interpret the trade activity log and create monthly, weekday and hourly summaries.  
 

 

 
This is the software we download our trade activity log from we save these files in the appropriate 

folders. 

 

 

 

 



 

There are customized ribbons in a separate tab.  

The basic info will open a user form which holds values that will be used throughout the macro.

 
The name will be used for the Log, the name of the algorithm is used to give a name for our algorithms 

that is used throughout. 

Commissions: Is used to calculate how much it will cost to trade. 

The path of the log file will hold the path of to a file that will make a log entry every time a trade activity 

log has been added. 

 

 



 

 

This button will open a form where basic information can be entered about the algorithm.

  
The only field that is required is the version. It will prompt the user to fill it out if it’s left empty. All the 

other fields are optional. 

 
The update button will prompt the user to select trade activity log that was downloaded from the trade 

software.  



From there the macro will look through the trade activity log and see how many months are present in 

the data, and what time frame. It will then create enough rows to summarize the data properly. 

It will create the following summaries: 

Profit Loss Summary:  This summary will give us details about what our win ratio is our commission 

costs and so on. This helps us to better understand how good or bad the algorithm is.  

The picture bellows shows a summary of six different trade activity logs. 

 

 

Monthly Summary 

this summarizes all of the trade activity by months. This helps us to see when the weaker months are, if 

there is some type of correlation between the months. Since we are dealing with also agricultural 

commodities this view really gives us a good insight how certain commodities react in certain months. 

This will help us to make better decision when to enter the market during the year and when not. 

 2nd-4th columns hold averages for each month. 

The grey fields signify that no trades happen during that time period 

 

Weekday summary 

Another view similar to the month view. We hope to discover any patterns and see if can use them for 

our advantage. 

 

 



Hourly Summary 

This summarizes the trades by the hour. This view help us to better understand when are the best time 

druring the day to enter the market. All futures have different timeframes when they are traded the 

most and we hope to see that through that view and also again see when is it the best time to be in. 

 

Log File 

At the end the macro opens the Log file and makes an entry there. This helps us to better work together 

and see how we are doing. Also it motivates us to push harder. What we have found so far is that the 

more we experiment with different algorithms the better we get and making them profitable. This log 

keeps score how many algorithms we have tested. 

 



 

The edit button allows me to change the name of the algorithm or delete it from all the different 

 summary sheets. Any changes you make in this user Form and you hit save button will be saved on the 

worksheet. 

 
 

With the previous and next buttons I’m able to move between the different versions of the algorithm 

and changed them. 

 

 

 



Learning and Conceptual difficulties encountered. 

I have learned a lot about the customize ability of excel. I have learned how to use forms better.  

The biggest difficulties I have encountered was to create the months dynamically. First it has to 

recognize what months are in the data when a new trade activity log is added the first. Then when more 

are added it has to be able to change the monthly view so it can display the months correctly. 

Also a lot of my time was spend debugging to make sure the program runs smoothly all the time 

 

There are many more features that I have planned for this macro but because of time constraint I could 

not add them yet. Examples of additional features are uploading intraday data to the macro and then 

compare that data to the results.  

 


