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Concept
The goal is to create an edge in the market by high diversification, resulting in a low drawdown and consistent gains.

Research
Analyze past data to get a reliable edge. A total of 54 different strategies were analyzed, while only 5 made it into the EA.

Development
After finding strategies, it’s important to maintain a clear infrastructure while developing.

Quality
To reach maximum backtesting quality, the tick data settings were set to be as close to the real market environment. Including spread, swap and slippage.

Optimization
Optimization was also made in the same timeframe to avoid curvefitting and overoptimization.

Forward testing
Out of sample backtesting from 2015 – 2018 and 2024-2025, as well as testing every year on it’s own.

Analyzing
All the results were then analyzed in Quant Analyzer to get a more precise insight. 

Protection
Spread spikes and connection losses can’t be simulated. Therefore it is important to have a broad protection infrastructure that factors out any threads to the balance.

Running Live
Testing if the EA does what it is supposed to do, it is required to test it first on a real account before distributing.

Backtesting
First backtests were made from 2018 – 2024 to see if the minimum criteria were met.



KEYFACTS

Keyfacts are based on the EA’s default settings in Backtests over 10 years.
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9315.51% GAIN

PROFIT FACTOR OF 1.80STRIKE RATE OF 48.62%

R EXPECTANCY OF 0.41R

MAXIMUM DRAWDOWN OF 14.66%
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4632 TRADES

AVERAGE CONSEC WINS 3.83

AVERAGE CONSEC LOSS 6.31

5 INDEPENDENT STRATEGIES BACKTESTING AS CLOSE AS POSSIBLE TO REAL CONDITIONS



BACKTEST RESULTS
ALL TIME AND YEAR BY YEAR



In Sample 
01.2018 - 12.2023

Out of Sample
01.2015 - 12.2017

Out of Sample
01.2024 -
03.2025

FULL TIME BACKTEST 10Y
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

6.86% / 14.66%
4632
1.80
48.73%
0.41R





2015
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

14.67% / 11.42%
407
1.16
40.29%
0.10R





2016
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

14.52% / 9.24%
462
1.71
51.08%
0.35R





2017
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

24.74% / 15.42%
366
1.26
42.62%
0.15R





2018
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

15.02% / 12.89%
357
1.46
43.70%
0.26R





2019
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

16.40% / 11.72%
432
1.34
43.98%
0.19R





2020
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

13.89% / 11.06%
433
1.34
46.65%
0.18R





2021
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

13.32% / 11.57%
508
1.96
53.94%
0.44R





2022
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

17.93% / 7.66%
544
2.84
57.54%
0.78R





2023
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

11.34% / 6.91%
483
1.49
48.86%
0.25R





2024
MAX DRAWDOWN (Equity/Balance):
NUMBER OF TRADES:
PROFIT FACTOR:
STRIKE RATE:
R EXPECTANCY:

7.97% / 5.90%
550
1.97
52.18%
0.46R





MONTE CARLO ANALYSIS



WHAT IS MONTE CARLO?
A Monte Carlo analysis is done to determine various outcomes. It scrambles the trade history and rearranges them randomly. This leads to a randomness as it 
occurs in the markets. It is a great way to know what drawdowns could occur and what the chances are.

FULL PERIOD ANALYSIS

Here are 1’000 simulated outcomes the EA has. But what to read out of that?
Reading the numbers, here are the outcomes:

▪ There’s a 1% chance in 10 years, the EA will have a drawdown of 60% or worse
▪ There’s a 5% chance in 10 years, the EA will have a drawdown of 40% or worse
▪ There’s a 20% chance in 10 years, the EA will have a drawdown of 30% or worse
▪ There’s a 50% chance in 10 years, the EA will have a drawdown of 20% or worse



MONTE CARLO YEAR OVER YEAR 1’000 SIMULATIONS

2015
▪ There’s a 1% chance, the EA will have a drawdown of 21% or worse
▪ There’s a 10% chance, the EA will have a drawdown of 16% or worse
▪ There’s a 50% chance, the EA will have a drawdown of 11% or worse

2016
▪ There’s a 1% chance, the EA will have a drawdown of 14% or worse
▪ There’s a 10% chance, the EA will have a drawdown of 10% or worse
▪ There’s a 50% chance, the EA will have a drawdown of 7% or worse

2017
▪ There’s a 1% chance, the EA will have a drawdown of 21% or worse
▪ There’s a 10% chance, the EA will have a drawdown of 17% or worse
▪ There’s a 50% chance, the EA will have a drawdown of 11% or worse

2018
▪ There’s a 1% chance, the EA will have a drawdown of 17% or worse
▪ There’s a 10% chance, the EA will have a drawdown of 13% or worse
▪ There’s a 50% chance, the EA will have a drawdown of 13% or worse



2019
▪ There’s a 1% chance, the EA will have a drawdown of 20% or worse
▪ There’s a 10% chance, the EA will have a drawdown of 15% or worse
▪ There’s a 50% chance, the EA will have a drawdown of 10% or worse

2020
▪ There’s a 1% chance, the EA will have a drawdown of 19% or worse
▪ There’s a 10% chance, the EA will have a drawdown of 14% or worse
▪ There’s a 50% chance, the EA will have a drawdown of 10% or worse

2021
▪ There’s a 1% chance, the EA will have a drawdown of 15% or worse
▪ There’s a 10% chance, the EA will have a drawdown of 12% or worse
▪ There’s a 50% chance, the EA will have a drawdown of 11% or worse

2022
▪ There’s a 1% chance, the EA will have a drawdown of 10% or worse
▪ There’s a 10% chance, the EA will have a drawdown of 7% or worse
▪ There’s a 50% chance, the EA will have a drawdown of 5% or worse



2023
▪ There’s a 1% chance, the EA will have a drawdown of 14% or worse
▪ There’s a 10% chance, the EA will have a drawdown of 10% or worse
▪ There’s a 50% chance, the EA will have a drawdown of 7% or worse

2024
• There’s a 1% chance, the EA will have a drawdown of 11% or worse
▪ There’s a 10% chance, the EA will have a drawdown of 7% or worse
▪ There’s a 50% chance, the EA will have a drawdown of 5% or worse



SYMBOL CORRELATION ANALYSIS



WHY LOOKING AT SYMBOL CORRELATION?
Symbol correlation is important to see, if the EA’s performance is affected, if the currency pairs behaviour is changing. If so, thats a clear indication of 
curvefitting. But because we are here for the long run, it’s necessary to have as little correlation as possible, to factor out future randomness.

FULL PERIOD ANALYSIS

Here you can see the standardized overlapping charts. As you can see, the correlation is very little. The EA does work better in high momentum phases, but when 
the USDJPY has drawdowns, the EA is still able to achieve smaller gains or is able to minimize drawdowns.

In Sample 
01.2018 - 12.2023

Out of Sample
01.2015 - 12.2017

Out of Sample
01.2024 -
03.2025



STANDARDIZED GROWTH ANALYSIS



WHY LOOKING AT STANDARDIZED GROWTH?
Standardized growth analysis is a great way to look at the Algorithms stability. The straighter the curve the better. This way of looking at the curve is a reliable way 
to know what to expect in the future.

FULL PERIOD ANALYSIS



METATRADER INSIGHTS









IMPORTANT NOTES



TRANSPARENCY

I now have six years of experience in trading the markets. I launched my own asset management company where I began Investing clients capital for a long term 
growth. After some time, I began trading more frequent because I saw the larger potential in doing so. Making 30% per year has a much larger compounding 
effect than averaging 10-20%. After a few years of trading manually, I discovered the automation of mathematical strategies. It sounded too good to be true. I 
began learning about creating these strategies, spending a lot of time in research and development, as well as backtesting and optimizing the EA’s. Most of 
them didn’t work.
I was too naive or misunderstood the concept of overoptimizing, curvefitting, In and out of sample backtests and so on. Now a few years later I learned a lot 
more about Expert Advisors, how to handle them and what to expect.

Without a doubt, in backtesting, this EA has shown a remarkable growth over the last 10 years. The performance curve looks pretty good and stable as you have 
seen in the year over year backtests.
In January I ran it on my live account for the first time. I came across a few errors and bugs I wasn’t aware of. The last two months I spent with fixing these to get 
as close to the backtest results as possible.

WHAT TO BE AWARE OF?

If you want to run this EA on a funded account, you should know a few things about the systems risk management. The average trade frequency is about one 
trade per day. Risk per trade can be changed in the EA’s settings. Analyzing the backtest results, I ran some Monte Carlo simulations. In four out of 100 
simulations, the EA had a drawdown of 30% after activating. The chances are very little but not zero. If you want to eliminate these chances as good as 
possible, I recommend changing the EA’s risk per trade or turn off strategies. Setfiles are being provided.

CFDs are complex instruments and come with a high risk of losing money rapidly due to leverage. 82.12% of retail investor accounts lose money when trading CFDs. You should consider
whether you understand how CFDs work and whether you can afford to take the high risk of losing your money.
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