
MrPip, the data I use is freely available from Alpari from this location - http://www.alpari-idc.com/en/dc/databank.php. Download all the M1 data (about 15 months available) for the currency pair you're interested in and uncompress it to a known location. Go to Tools\History Center and locate the symbol you're working with. Delete all data (M1 to MN) for each period by first double-clicking on the period, highlighting ALL the data in the window and hitting Delete. The reason for this is that the Period Converter Script doesn't seem to work properly if the fields already contain data. Also work offline when doing this because if any EAs or charts are active these will be updated in the background. Next, still in the History Center, 'Import' all the M1 data you previously extracted to the M1 field. You will find that all the data is contained in about 10 files so you will have to Import each one individually. Close the history Center when done, go to File\Open Offline and 'Open' the M1 field you have just imported. A Chart will be opened. Finally locate the Period Converter script in the Navigator window and drag it onto the M1 chart. In the Inputs tab of the window that opens, change the 'ExitPeriodMultiplier' value to the period you want to convert to - values 5, 15, 30, 60, 240, 1440 will convert up to D1. Each conversion must be done individually and no prompt signaling a successful conversion seems to be displayed. If however you go to File\Open Offline, you should see that the file you have just converted is of the appropreate size - M5 will be 1/5th of M1 size etc. And that's it! Or at least the way I do it......
To select individual trades to scrutinise, just double-click on the trade and the window will jump to the trade, it being displayed far left. Holding the mouse pointer over the (small!) trade icons gives its details. Hope this helps.

