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Exchange and Industry Sponsored Webinars are presented by unaffiliated third parties. IBKR is not responsible for the content of these presentations. You 

should review the contents of each presentation and make your own judgment as to whether the content is appropriate for you. IBKR does not provide 

recommendations or advice. This presentation is not an advertisement or solicitation for new customers. It is intended only as an educational presentation.



Options involve risk and are not suitable for all investors. For information on the uses and risks of options,  you can obtain a copy of the Options Clearing 
Corporation risk disclosure document titled  Characteristics and Risks of Standardized Options or by calling (312) 542-6901.

Futures are not suitable for all investors. The amount you may lose may be greater than your initial investment. Before trading futures, please read the 
CFTC Risk Disclosure. For a copy visit your local Interactive Brokers Website. 

Security futures involve a high degree of risk and are not suitable for all investors. The amount you may lose may be greater than your initial investment. 
Before trading security futures, please read the Security Futures Risk Disclosure Statement. For a visit copy your local Interactive Brokers Website. 

There is a substantial risk of loss in foreign exchange trading. The settlement date of foreign exchange trades can vary due to time zone differences and bank 
holidays. When trading across foreign exchange markets, this may necessitate borrowing funds to settle foreign exchange trades. The interest rate on borrowed 
funds must be considered when computing the cost of trades across multiple markets.

The Order types available through Interactive Brokers Trader Workstation are designed to help you limit your loss and/or lock in a profit. Market conditions and 
other factors may affect execution.  In general, orders guarantee a fill or guarantee a price, but not both. In extreme market conditions, an order may either be 
executed at a different price than anticipated or may not be filled in the marketplace.

There is a substantial risk of loss in trading futures and options. Past performance is not indicative of future results. 

Any stock, options or futures symbols displayed are for illustrative purposes only and are not intended to portray recommendations.

IRS Circular 230 Notice: These statements are provided for information purposes only, are not intended to constitute tax advice which may be relied upon to 
avoid penalties under any federal, state, local or other tax statutes or regulations, and do not resolve any tax issues in your favor.

Interactive Brokers LLC is a member of NYSE FINRA SIPC

Interactive Brokers Canada Inc - Is a member of the Canadian Investment Regulatory Organization (CIRO) and Member - Canadian Investor Protection Fund

Interactive Brokers (U.K.) Limited is authorised and regulated by the Financial Conduct Authority. FCA Register Entry Number 208159

Interactive Brokers Ireland Limited is regulated by the Central Bank of Ireland. CBI, reference number C423427

Interactive Brokers Australia Pty. Ltd. - ABN 98 166 929 568 is licensed and regulated by the Australian Securities and Investments Commission AFSL: 453554

Interactive Brokers Singapore Pte. Ltd. - Is licensed and regulated by the Monetary Authority of Singapore. MAS, Licence No. CMS100917

Interactive Brokers Hong Kong Limited is regulated by the Hong Kong Securities and Futures Commission, and is a member of the SEHK and the HKFE

Interactive Brokers India Pvt. Ltd. member: NSE, BSE, SEBI. Regn. No. SEBI Registration No. INZ000217730; NSDL: IN-DP-NSDL-301-2008

Disclosure:

As with all investments, your capital is at risk

https://www.theocc.com/Company-Information/Documents-and-Archives/Options-Disclosure-Document
https://www.interactivebrokers.com/Universal/servlet/Registration.formSampleView?file=registration_1/cftc_risk_disclosure.html
https://www.nfa.futures.org/members/member-resources/files/security-futures-disclosure.pdf
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Dave Mabe

● Systematic day trader since 2005
● Currently trading 30+ proprietary strategies every day
● Founder of MabeKit - the #1 strategy optimizer and automation tool for

systematic traders
● Host of Line Your Own Pockets podcast
● Former CTO of Trade-Ideas (and FWIW a life-long round earther 😉)
● On a mission to turn 10,000 hobbyists into full-time traders doing it for a living



Important Features for a Backtester

● Ability to scan the entire market
● Add custom columns to your backtest trade results
● Operate on intraday data
● Extensibility
● Longevity



RealTest

● Created by Marsten Parker (featured in Market Wizards book)
● Fast strategy backtesting
● Portfolio-level backtesting
● *Daily data only*



Trade-Ideas OddsMaker

● Very fast intraday backtesting software
● No programming required
● 250+ custom columns automatically included with every backtest
● 3 months of backtesting history



Amibroker

● Great bar-by-bar backtester
● No limit on backtesting window - import as much data as you want
● Has its own language called AFL
● Been around 30 years



Python

● A general purpose language
● Obviously the most extensible
● With flexibility comes a lot of legwork
● (I work with several traders who start with Python and end up with Amibroker)



Common Platforms that Don’t Make The Cut

● Tradestation
● Ninjatrader
● TradingView
● QuantConnect
● MetaTrader



Questions?

Free 6 day email course on backtesting:

https://betterbacktesting.com

Email: dave@davemabe.com

https://betterbacktesting.com
mailto:dave@davemabe.com
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