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Purpose

The purpose of BioComp Profit’s ActiveX API is to provide an automation interface so you can drive Profit from other Windows applications.  To use this API, you must be an advanced programmer with experience with ActiveX objects.  The typical language to call this API is Visual Basic, either the Version 6 development tool or the Microsoft Office VB scripting, such as found in Excel.

You can, but we do not support calling this API from any other language, including but not limited to Visual C, C++ and Borland Delphi.

Protocols

Overview

In using this API, you create a Profit object and make calls to the API.  All the function calls are synchronous (your application will “lock-up” until the call returns) with the exception of the “StartOptimizing” call, which is asynchronous, which means control is immediately returned to your application and you will receive an event when a Profit optimization run is complete.  This adds complexity for novice programmers.

All function calls return a “bcsReturnCodes” enumeration type that contains the following return codes:

bcsSuccess = 1

bcsError = 2

bcsFileNotFound = 3

bcsFileNameNotGiven = 4

bcsNoOutputVariable = 5

bcsInsufficientData = 6

bcsModelIDNotFound = 7

bcsNoModelsInSystem = 8

If a “hard” error occurs within the API, you will have an Error event raised in your application with the Err object.

NOTE:  In Profit 2003 the Profit object is called Profit.API and in Profit 7, it is Profit700.API

Creating An Instance of Profit

Getting Setup

To create an instance of Profit, first make a reference to Profit in your development tool.  To do this in Visual Basic 6.0, select “Project | References…” from the menu and scroll down to “Profit700” in the list and check the check box and click OK.

Now declare a variable of the type Profit700.API, as shown below:

Public WithEvents MyProfit As Profit700.API

The “WithEvents” part of the above declaration will enable your application to receive the OptimizationDone event when optimization runs are done.

Actually Creating the Instance

Profit is a "secured" application and it must do security housekeeping on startup.  You need to have it come up and do all of its security things first.  You will get one of a variety of strange errors if not.  If you are creating a "Form based" application, create an instance of Profit when your application is started, then later make calls to that instance on events, such as button pushes put a timer or "wait" to allow Profit to get its "security clearance" before making calls to it.

Making Calls

Once you have made an instance of Profit, you will be able to access the API functions by making calls of the general format:

ReturnCode = MyProfit.FunctionName(ParameterList)

This is a non-functional example.  Actual calls follow in the next section.

Function Calls

The following function calls are provided, in alphabetical order:

ExportSignals

Purpose: To export the model’s signals to disk into a file with the specified path and name

Parameters: PathAndFileName As String (Mandatory)

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function ExportSignals(PathAndFileName As String) As bcsReturnCodes

Example Call:


Dim ReturnCode As bcsReturnCodes


ReturnCode = MyProfit.ExportSignals(“C:\Temp\MySignalsFile.csv”)

Precedents: A system must be loaded to export signals.

ExportStatistics

Purpose: To export the statistics of the models and/or the system model to disk into a file with the specified path and name

Parameters: PathAndFileName As String (Mandatory)

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function ExportStatistics(PathAndFileName As String) As bcsReturnCodes

Example Call:


Dim ReturnCode As bcsReturnCodes


ReturnCode = MyProfit.ExportStatistics (“C:\Temp\MyStatsFile.csv”)

Precedents: A system must be loaded and have models to export statistics.

ExportStatisticsBetweenDates

Purpose: To export the statistics of the models and/or the system model between specified Microsoft Julian dates to disk into a file with the specified path and name

Parameters: 
PathAndFileName As String (Mandatory)



StartJulianDate as Long (Mandatory)



EndJulianDate as Long (Mandatory)
Returns: a bcsReturnCodes enumerated value

Syntax: Public Function ExportStatistics(PathAndFileName As String, StartJulianDate As Long, EndJulianDate As Long) As bcsReturnCodes

Example Call:


Dim ReturnCode As bcsReturnCodes


ReturnCode = MyProfit.ExportStatistics (“C:\Temp\MyStatsFile.csv”, 35065, 36100)

Precedents: A system must be loaded and have models to export statistics.  Start date must be before end date.  There must be data between the dates, but the start date may be before the beginning of data and the end date may be after the end of the data.
GetModelMetrics

Purpose: Provides access to an object containing the metrics for the specified model ID.  ID zero (0) is the system model.

Parameters: ModelID as Long (Mandatory)

Returns: an object of type CModelMetrics

Syntax: Public Function GetModelMetrics(ModelID) As CModelMetrics

Example Call: (returns metrics for model ID 3)


Dim ModelStatistics as CModelMetrics


Set ModelStatistics = MyProfit.GetModelMetrics(3)

Precedents: A system must be loaded and have the model ID requested.

LoadSystem

Purpose: To load a system model from disk

Parameters: PathAndFileName As String (Mandatory)

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function LoadSystem(PathAndFileName As String) As bcsReturnCodes

Example Call:


Dim ReturnCode as As bcsReturnCodes


ReturnCode = MyProfit.LoadSystem("C:\ProfitSystems\MySystem.stm")

Precedents: None

LastDateLoaded

Purpose: To enable you to know what the last date is in the data loaded.

Parameters: None

Returns: a double precision float with the Microsoft Julian date 

Syntax: Public Function LastDateLoaded() As Double

Example Call:


Dim TheLastDateLoaded as As Double


TheLastDateLoaded = MyProfit.LastDateLoaded

Precedents: A system must be loaded

ModelingTradingStartDate

Purpose: Allows you to get and set the Modeling Trading Start Date

Parameters: None when getting, Microsoft Julian Date as Double when setting

Returns: A Double representing the Microsoft Julian Date

Syntax: Public Property Get ModelingTradingStartDate() As Double

Example Call:


Dim ModelingJulianStartDate as Double

ModelingJulianStartDate = MyProfit.ModelingTradingStartDate ‘(This “Gets” the date)


MyProfit.ModelingTradingStartDate = ModelingJulianStartDate ‘(This “Sets” the date)

Precedents: None

Comments:  Profit uses the Microsoft Julian date internally due to international localization.  You can convert a calendar date to Microsoft Julian by using this call:


Dim JulianDate as Double


JulianDate = Cdbl(format(MyDateVariableHere, “######”)

or you can convert a Julian date to your local ‘Short Date’ format like this:


Dim MyDate as String


MyDate = format(ProfitJulianStartDate, “Short Date”)

ModelingTradingStopDate

Purpose: Allows you to get and set the Modeling Trading Stop Date

Parameters: None when getting, Microsoft Julian Date as Double when setting

Returns: A Double representing the Microsoft Julian Date

Syntax: Public Property Get ModelingTradingStopDate() As Double

Example Call:


Dim ModelingJulianStopDate as Double

ModelingJulianStopDate = MyProfit.ModelingTradingStopDate ‘(This “Gets” the date)


MyProfit.ModelingTradingStopDate = ModelingJulianStopDate ‘(This “Sets” the date)

Precedents: None

Comments:  Profit uses the Microsoft Julian date internally due to international localization.  You can convert a calendar date to Microsoft Julian by using this call:


Dim JulianDate as Double


JulianDate = Cdbl(format(MyDateVariableHere, “######”)

or you can convert a Julian date to your local ‘Short Date’ format like this:


Dim MyDate as String


MyDate = format(ProfitJulianStopDate, “Short Date”)

OptimizeEnsemble

Purpose: Instructs Profit to do an optimization of combinations of models using the specified optimization strategy

Parameters: Optimization Strategy Enumeration of type bcsEnsembleOptStrategy
Returns: a bcsReturnCodes enumerated value

Syntax: Public Function OptimizeEnsemble(Strategy As bcsEnsembleOptStrategy) As bcsReturnCodes

Example Call:


Dim ReturnCode as As bcsReturnCodes


ReturnCode = MyProfit.OptimizeEnsemble(bcsTotalEquity)

Precedents: A system must be already loaded and have models.

Other Info:  Optimization strategy parameters are:

bcsTotalEquity = 1

bcsTotalEquityPerMaxOverallDD = 2

bcsAverageWinnerPerAverageLoser = 3

bcsTotalEquityPerTradeStdev = 4

ProfitTradingStartDate

Purpose: Allows you to get and set Profit’s Trading Start Date

Parameters: None when getting, Microsoft Julian Date as Double when setting

Returns: A Double representing the Microsoft Julian Date

Syntax: Public Property Get ProfitTradingStartDate() As Double

Example Call:


Dim ProfitJulianStartDate as Double


ProfitJulianStartDate = MyProfit.ProfitTradingStartDate ‘(This “Gets” the date)


MyProfit.ProfitTradingStartDate = ProfitJulianStartDate ‘(This “Sets” the date)

Precedents: None

Comments:  Profit uses the Microsoft Julian date internally due to international localization.  You can convert a calendar date to Microsoft Julian by using this call:


Dim JulianDate as Double


JulianDate = Cdbl(format(MyDateVariableHere, “######”)

or you can convert a Julian date to your local ‘Short Date’ format like this:


Dim MyDate as String


MyDate = format(ProfitJulianStartDate, “Short Date”)

ProfitTradingStopDate

Purpose: Allows you to get and set Profit’s Trading Stop Date

Parameters: None when getting, Microsoft Julian Date as Double when setting

Returns: A Double representing the Microsoft Julian Date

Syntax: Public Property Get ProfitTradingStopDate() As Double

Example Call:


Dim ProfitJulianStopDate as Double


ProfitJulianStopDate = MyProfit.ProfitTradingStopDate ‘(This “Gets” the date)


MyProfit.ProfitTradingStopDate = ProfitJulianStopDate ‘(This “Sets” the date)

Precedents: None

Comments:  Profit uses the Microsoft Julian date internally due to international localization.  You can convert a calendar date to Microsoft Julian by using this call:


Dim JulianDate as Double


JulianDate = Cdbl(format(MyDateVariableHere, “######”)

or you can convert a Julian date to your local ‘Short Date’ format like this:


Dim MyDate as String


MyDate = format(ProfitJulianStopDate, “Short Date”)

ReCalculateEquities

Purpose: Forces Profit to recalculate the equity statistics for models, usually after changing a Profit setting.  Profit does not automatically recalculate because doing so is an “expensive” (compute intensive) operation.

Parameters: None

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function RecalculateEquities() As bcsReturnCodes

Example Call:


Dim ReturnCode as As bcsReturnCodes


ReturnCode = MyProfit.RecalculateEquities

Precedents: A system must be already loaded and have models

RemoveAllModels

Purpose: Removes all existing models from the loaded Profit system

Parameters: None

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function RemoveAllModels() As bcsReturnCodes

Example Call:


Dim ReturnCode as As bcsReturnCodes


ReturnCode = MyProfit.RemoveAllModels

Precedents: A system must be already loaded.

Comments:  There is no error if there are no models in the system to start with.

RemoveModel

Purpose: Removes the specified model from the loaded Profit system

Parameters: ModelID as Long

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function RemoveModel(ByVal ModelID As Long) As bcsReturnCodes

Example Call: (removes model ID 3)


Dim ReturnCode as As bcsReturnCodes


ReturnCode = MyProfit.RemoveModel(3)

Precedents: A system must be already loaded and contains the specified model ID.

SaveSystem

Purpose: To save a system model to disk using a specified path and file name

Parameters: PathAndFileName As String (Optional)

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function SaveSystem(PathAndFileName As String) As bcsReturnCodes

Example Call:


Dim ReturnCode as As bcsReturnCodes


ReturnCode = MyProfit.SaveSystem("C:\ProfitSystems\MySystem.stm")

Precedents: A system must be already loaded.

Comments:  If you provide a null string (“”) for the system path and name, this command will save the system under its current name.

SetEntryExit

Purpose: Sets the entry/exit thresholds for the specified model ID

Parameters: ModelID as Long

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function SetEntryExit(
ByVal ModelID As Long, ByVal LongEntry As Double, 

ByVal LongExit As Double, ByVal ShortEntry As Double,

ByVal ShortExit As Double) As bcsReturnCodes

Example Call: (Sets the entry/exit thresholds for model ID 3)


Dim ReturnCode as As bcsReturnCodes


ReturnCode = MyProfit.SetEntryExit (3, 0.5, -0.5, -0.5, 0.5)

Precedents: A system must be already loaded and contains the specified model ID.

Comments:  You may wish to call the ReCalculateEquities function afterwards

SetModelState

Purpose: Sets the specified model “ON” or “OFF” when computing the system model.

Parameters: ModelID as Long and the State as Boolean (True = ON)

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function SetModelState(ByVal ModelID As Long, ByVal SetON As Boolean) As bcsReturnCodes

Example Call: (Sets the state for model ID 3 to True, or ON)


Dim ReturnCode as As bcsReturnCodes


ReturnCode = MyProfit.SetModelState(3, TRUE)

Precedents: A system must be already loaded and contains the specified model ID.

Comments:  You may wish to call the ReCalculateEquities function afterwards and then retrieve the system model’s equities with the GetModelMetrics function.

StartOptimizing

Purpose: To construct models

Parameters: PathAndFileName As String (Mandatory)

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function StartOptimizing() As bcsReturnCodes

Example Call:


Dim ReturnCode as As bcsReturnCodes


ReturnCode = MyProfit.StartOptimizing()

Precedents: A system must be already loaded.

StopOptimizing

Purpose: To stop/interrupt model construction
Parameters: PathAndFileName As String (Mandatory)

Returns: a bcsReturnCodes enumerated value

Syntax: Public Function StopOptimizing () As bcsReturnCodes

Example Call:


Dim ReturnCode as As bcsReturnCodes


ReturnCode = MyProfit.StopOptimizing()

Precedents: A system must be already loaded and optimization running

Terminate

Purpose: Removes Profit from memory (Use only if necessary)
Parameters: None

Returns: an Automation Error because Profit is terminated when the call tries to return

Syntax: Public Sub Terminate ()

Example Call:


MyProfit.Terminate

Comments: This function is normally not necessary because your instance of Profit is destroyed when you use the command Set MyProfit = Nothing.  But since Profit is dual use, that is it has a user interface and an ActiveX API, it may be necessary to do a “hard” termination of the program to remove it from memory.  Use this call only if you find in your development that this is necessary to remove a lingering Profit user interface.

Example Applications

Bulk Processing of Existing Models

This example loads a system then exports statistics and signals.  To do bulk processing, repeat the three calls: LoadSystem, ExportStatistics and ExportSignals.

To use the source provided, create a new standard exe project in Visual Basic 6.0 and add a button to the form.  Then copy the following code into the form.  Substitute the appropriate filenames.

Option Explicit

Public WithEvents MyProfit As Profit700.API

Private Sub Command1_Click()

  Dim ReturnCode As Profit700.bcsReturnCodes

  ReturnCode = MyProfit.LoadSystem("C:\ProfitSystems\MySystem.stm")

  If ReturnCode <> bcsSuccess Then

    'Perform Error Processing here

  End If

  ReturnCode = MyProfit.ExportStatistics("C:\temp\MyExportedStatistics.csv")

  If ReturnCode <> bcsSuccess Then

    'Perform Error Processing here

  End If

  ReturnCode = MyProfit.ExportSignals("C:\temp\MyExportedSignals.csv")

  If ReturnCode <> bcsSuccess Then

    'Perform Error Processing here

  End If

End Sub

Private Sub Form_Load()

  Set MyProfit = New Profit.API

End Sub

Private Sub MyProfit_OptimizationFinished()

  Dim ReturnCode As Profit700.bcsReturnCodes

  ReturnCode = MyProfit.SaveSystem("")

End Sub

Creating New Models in an Existing System

This example loads a system then constructs models per that system’s settings then saves the system again.

To use the source provided, create a new standard exe project in Visual Basic 6.0 and add a button to the form.  Then copy the following code into the form.  Substitute the appropriate filenames.

Option Explicit

Public WithEvents MyProfit As Profit700.API

Private Sub Command1_Click()

  Dim ReturnCode As Profit700.bcsReturnCodes

  ReturnCode = MyProfit.LoadSystem("C:\ProfitSystems\MySystem.stm")

  If ReturnCode <> bcsSuccess Then

    'Perform Error Processing here

  End If

  ReturnCode = MyProfit.StartOptimizing

  If ReturnCode <> bcsSuccess Then

    'Perform Error Processing here

  End If

End Sub

Private Sub Form_Load()

  Set MyProfit = New Profit700.API

End Sub

Private Sub MyProfit_OptimizationFinished()

  Dim ReturnCode As Profit700.bcsReturnCodes

  ReturnCode = MyProfit.SaveSystem("")

End Sub

Frequently Asked Questions

Q: Why Do I Get an Error On My First Call To Profit?

“When I execute "LoadSystem" from the api, it works perfectly if Biocomp is already loaded, but if biocomp is not loaded I get an error”

A: This is, in part, because Profit is a "secured" application.  You need to have it come up and do all of its security things first.  You will get one of a variety of strange errors if not.  If you are creating a "Form based" application, create an instance of Profit when your application is started, then later make calls to that instance on events, such as button pushes.  Or, as you and at least one other have done, put a timer or "wait" to allow Profit to get its "security clearance" before making calls.

Q: Why am I not Getting an Event back when the Optimization is Finished?

A: One reason could be that you did not declare Profit as “WithEvents”, or perhaps Profit is not finished or had an error while optimizing.  You will get events back only when the last “run” is done, if you are doing multiple runs.  Also, if you are doing multiple sets of optimizations consecutively, you should be cautious not to start the next optimization from the “OptimizationDone” event, as they will “stack” up and you will have difficulties.  Instead, use the OptimizationDone event to kick off a timer that initiates the next optimization.
