QUANITFLEREL

DOCUMENTATION



TABLE OF CONTENT

VI.
VII.

DEVELOPERS ROADMAP
KEYFACTS
MT4 BACKTEST RESULTS

MONTE CARLO ANALYSIS

SYMBOL CORRELATION ANALYSIS
STANDARDIZED GROWTH ANALYSIS
IMPORTANT NOTES




DEVELOPERS ROADMAP

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

Research
Analyze past data to gain a reliable edge. A total of 54 different strategies were analyzed.

Development
After identifying the five best working strategies, it’s important to maintain a clear infrastructure during the development process.

(0]TF:1114Y;
To achieve maximum backtesting quality, the tick data settings were configured to closely replicate the real market environment.

Optimization
Optimization was also performed in the same timeframe to avoid curve fitting and over-optimization.

Forward testing
Out-of-sample backtesting was conducted from 2015 -2017 and 2023-2025, as well as testing each year individually.

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

Protection
Spread spikes and connection losses cannot be simulated. Therefore it is important to have a broad protection infrastructure that mitigates any threats to the balance.

Running Live
To verify that the EA does what it is supposed to do, itis required to test it first on a real account before distributing.

05 Backtesting
First backtests were made from 2018 — 2022 to see if the minimum criteria were met.



KEYFACTS

32760% GAIN a 10500 TRADES

70% CAGR BACKTESTING AS CLOSE AS POSSIBLE TO REAL CONDITIONS
50% STRIKE RATE m 1.56 PROFIT FACTOR

m 0.29R EXPECTANCY ﬁ 4.08 AVERAGE CONSEC WINS

6.24 QA STR QUALITY NUMBER 6.87 AVERAGE CONSEC LOSS

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



BACKTEST RESULTS

ALL TIME AND YEAR BY YEAR



FULL PERIOD BACKTEST

Getestete Kerzen

Fehler in Chartanpassung
Urspringliche Einzahlung
Mettoprofit gesamt

65007

0

10000.00
2682583.73

Profitfaktor

1.56

Meodellierte Ticks

262236566

Modellierungsqualitit

99.90%

Bruttoprofit
Erwartetes Ergebnis

7467508.36
258.91

Spread

Bruttoverlust

variabel
-4784924.62

Absoluter Rickgang
Anzahl an Trades

2057.70
10361

GrofBter
Durchschnitt
Maximum
Maximum
Durchschnitt

I Maximaler Rickgang

333320.09 (12.55%,;

Relativer Riickgang

23.70% (8340.22)

Sell-Positionen (daven gewonnen %)

Gewonne Trades (in % von Gesamnt)

Gewinntrade

Gewinntrade

Gewinntrades in Folge (Profit in Geld)

Gewinn aufeinanderfolgender Gewinntrades (Anzahl)

Gewinntrades in Folge

3671 (48.46%)
5121 (49.43%)
66478.05
1458.21

75 (50638.98)
215385.10 (16)
6

Buy-Paositionen (davon gewonnen 55)

Verlorene Trades (in % von Gesamt)

Verlusttrade

Verlusttrade

Verlusttrades in Folge (Verlust in Geld)

Verlust aufeinanderfolgender Verlusttrades (Anzahl)

Verlusttrades in Folge

6690 (49.96%)
5240 (50.57%
-14809.97
-913.15

43 (-6800.17)
-97942.89 (12)
6

Quant Fleet MT4 Full Project (USDIPY,HL] | Jeder Tick (priziseste Mathods, die suf zllen verfiigharen klzinstan Zaitrg

Out of Sample

01.2015-12.2017

himen basiert zur Genesierung jedes Ticksignals] / 99.90%

In Sample
01.2018 - 12.2022

3483244
3116920
2770555
2424371
2077548
1731622

1385298

Out of Sample |
01 .2023 = £92643
03.2025 e
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TOTAL PROFIT SHARFE RATIO FROFIT FACTOR RETURN / DD RATID WINNING PERCENTAGE

32759.91%

% DRAWDOWN DAILY AVG PROFIT MONTHLY AVG PROFIT \GE TRADE
18.82 % 8.65% 262.08 % 312.3 %

Out of Sample In Sample 01.2018 -
01.2015-12.2017 12.2022

PROFIT IN MOMEY ~ § 327599142

YEARLY AVG PROFIT 4151.55 %
YEARLY AVG % RETURM 4151.55 % W EXFECTANCY R EXFECTANCY SCORE  3TR QUALITY NUMBER SCN SCORE
Cach J— 0.29 R 381.58 R 6.24 7.53

STATS Out of Sample

01.2023 -03.2025

sHEEBaEL 888858888

ity (%63

Strategy

Wins / Los=ses Ratie Payout Ratio (Avg Win/Loss) 1.82  Average # of Bars in Trade

Equi
HHEEE

AHPR I Z-Score £476 Z-Probability
Expectancy Deviation 31313 % Max Pos. Exposure
Stagnation in Days Stagnation in % 3.97 % Max Lotz Exposure

Trades

# of Wins 5163 #of Losses # of Cancelled/Expired

Gross Profit 90702.52 % Gross Loss 5704281 % Average Win Average Loss

4 8 5 by ousasuPEEEE

Volume

Largest Win 796,53 % Largest Loss -172.78 % Max Consec Wins Max Consec Losses

8

Avg Consec Wins 4.08 Avg Consec Loss 6.87 Avg # of Bars in Wins Avg # of Bars in Losses ) i etk i L i L

May2015 Sep2D15 Jan216 Map0iE Seplf JanZ0T MapdT7 Sep2017 Jan2016 MapZlT8 Sep2008 Jav2019 MapD10 Sepl0t9 JanZ0X Map2Z0 Sepl2) Jan21 MarR21 Sepll2l Jan2022 May2IZ2 Sep2028 JanZ023 MardlZ3 SepZ003 lan200¢ Map2034 SepZ004 Jan2005 May2023

Period Net Profit Profit Factor #oftrad... % Wing Long vs Short PIL Long vs Short trades Profit/Loss
|
All 599.26 % 1.49 13847 3729 %

2025 £.50 % 147 552 35.33 %

2024 7453 % 4124 %

2023 4225 % 37.49 %

2022 134.94 % 4363 %

2021 93.65 % . 39.48 % .
2020 40.31 % 36.35 %

2018 3814 % . 35.34 %

2018 3522 % . 3477 %

2017 45.19 % . 3367 % : :

PILJ Order type
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160
Wins/Losses by weekday P/L by month PiL Growth by duration

140 134.94 %
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2015 Out of Sample

Getestete Kerzen 6304 Modellierte Ticks 17934974 Modellierungsqualitat 99.90%

Fehler in Chartanpassung 0 [ |

Urspriingliche Einzahlung 10000.00 Spread variabel

MNettoprofit gesamt 1164.90 Bruttoprofit 13517.22 Bruttoverlust -12352.32
Profitfaktor 1.09 Erwartetes Ergebnis 1.30

Absoluter Rickgang 2063.59 Mazximaler Riickgang 2307.02 (22.52%) Relativer Riickgang 22.52% (2307.02)

Anzahl an Trades a97 Sell-Positionen (davon gewonnen %) 324 (41.05%; Buy-Positionen (davon gewonnen %) 573 (42.58%)

Gewonne Trades (in % von Gesamt) 377 (42.03%) Verlorene Trades (in % von Gesamt) 520 (57.97%,;

Grofter Gewinntrade 31533 Verlusttrade -174.09

Durchschnitt Gewinntrade 35.85 Verlusttrade -23.75

Maximum Gewinntrades in Folge (Profit in Geld) 45 (1763.43) Verlusttrades in Folge (Verlust in Geld) 30 (-667.31)

Maximum Gewinn aufeinanderfolgender Gewinntrades (Anzahl) 1763.43 (45) Verlust aufeinanderfolgender Verlusttrades (Anzahl) -667.31 (30)

Durchschnitt Gewinntrades in Folge 5 Verlusttrades in Folge ]

Quant Flest MT4 Full Project (USDIPY,H1] | Jeder Tick {priziseste Mathode, die auf sllen werfiigharen klzinsten Zeitrahmen basiert zur Genariensng jedes Ticksignalks] [ 99.90%
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TOTAL PROFIT

11.79 %

PROFIT IN MOMEY
YEARLY AVG PROFIT

YEARLY AVG % RETURNM

CAGR

£1179.29
15.8 %
15.8 %

# OF TRADES
897
DRAWDOWN
20.27 %

ANNUAL % / MAX DDy %

0.58

SHARFE RATIC

0.02

% DRAWDCWN
20.27 %

R EXFECTANCY
0.05R

FROFIT FACTOR
1.1
DAILY AVG PROFIT
0.03 %
R EXPECTANCY SCORE
65.83 R

RETURN / DD RATIO
0.58
MONTHLY AVG PROFIT
0.98 %
STR QUALITY NUMBE
0.69

11.79 %

STATS

Wins / Losses Ratio
AHPR

Expectancy
Stagnation in Days

Strategy
Payout Ratio (Avg Win/Loss)
Z-5core
Deviation

Stagnation in %

Trades

Average # of Bars in Trade
Z-Probability
Wax Pos. Exposure

Max Lots Exposure

Gross Profit

Largest Win

13428 %
3.1 %

#of Wins
Gross Loss

Largest Loss

377
-122.48 %
-1.74 %

#of Losses
Average Win

Wax Consec Wins

# of Cancelled/Expired
Average Loss

Max Consec Losses

Avg Consec Wins 359

Period Net Profit
All 1271 %

2015

Profit Factor
1.10

1271 % 1.10

#oftrad...
1202
1202

Awg Consec Loss 778

% Wins
31.36%
31.36%

Avg # of Bars in Wins

Awg# of Bars in Losses

Long vs Short PIL

WINMING FERCENTAGE
42.03 %

AVERAGE TRADE

1.31 %

5QN SCORE

-2.3

Enquity (3)

S5 Jan201E

Long vs Short trades

Feb2015

VeI MmN MaIUE AT AR May2DS May2Ds

=

2015

Jun 2015

HNE  WNS A5 AwNE S Sl OsNB  0udE

Profit/Loss ~

NeelD5 Need1S DesDTS

[

PiL{ Ordertype

Shorttrades (52%)

Long trades (43%)

Prafit (57 %))

2015
PLin % by Year

Wins/Losses by weekday

Tue Wad T

Wins/Losses /| Weekday

P/L by month

Jan Fabt  Mar

Mg
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FiL{ Month

Ay Sep O

PiL Growth by duration

11d 13h 48m 23d 2h 33m
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2016 Out of Sample

Getestete Kerzen 6339 Modellierte Ticks 26772924 Modellierungsqualitat 99.90%

Fehler in Chartanpassung 0 [ |
Urspriingliche Einzahlung 10000.00 Spread variabel
Mettoprofit gesamt 10063.33 Bruttoprofit 26581.67 Bruttoverlust -16518.34
Profitfaktor 1.61 Erwartetes Ergebnis 9.70

Absoluter Rickgang 327.96 Maximaler Rickgang 2295.25 (14.08%; Relativer Rickgang 15.23% (2032.07)

Anzahl an Trades 1037 Sell-Positionen (davon gewonnen %) 439 (48.06% Buy-Positionen (davon gewonnen %) 588 (52.34%
Gewonne Trades (in % von Gesamt) 524 (50.53%) Verlorene Trades (in % von Gesamt) 513 (49.473%,;

Gralter Gewinntrade 546.82 Verlusttrade -140.10

Durchschnitt Gewinntrade 50.73 Verlusttrade -32.20

Maximum Gewinntrades in Folge (Profit in Geld) 47 (2114.99) Verlusttrades in Folge (Verlust in Geld) 27 (-620.45)

Maximum Gewinn aufeinanderfolgender Gewinntrades (Anzahl) 2833.69 (25) Verlust aufeinanderfolgender Verlusttrades (Anzahl) -670.67 (16)

Durchschnitt Gewinntrades in Folge 6 Verlusttrades in Folge 6

| Jeder Tick (préziseste Methode, die auf zllen werfiigharen kleinsten Zeitrahmen basiert zur Generierung jedes Ticksignals] | 95.590%

Volemen
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TOTAL PROFIT

99.3 %

PROFIT IN MOMEY
YEARLY AVG PROFIT
YEARLY AVG % RETURN
CAGR

£9930.25
133.58 %
133.58 %

99.3 %

STATS

Wins / Los=es Ratio
AHPR

Expectancy
Stagnation in Days

Gross Profit 28278 %

Largest Win 5.38 %

Avg Conzec Wing 454

# OF TRADES
1037

SHARFE RATIC
0.09

DRAWDCWN
9.79 %

%% DRAWDOWN
8.79 %

ANNUAL % / MAX DD %
10.14

R EXPECTANCY
0.3R

Strategy
Payout Ratio (Avg Win/Loss)
Z-5core
Deviation

Stagnation in %

Trades
# of Wins
Gross Loss
Largest Loss

Avg Conzec Loss

Max Consec Wins

Avg # of Bars in Wins

FROFIT FACTOR
1.81

RETURN / O RATIC

10.14 50.53 %

DAILY AVG PROFIT
0.28 %

MONTHLY AVG PROFIT
8.28 %

AVERAGE TRADE

2.58 %

R EXPECTANCY SCORE
417.44 R

STR QUALITY NUMEER
3.6

QN SCORE

10.81

Average # of Bars in Trade
Z-Probability
Max Pos. Exposure

IMax Lotz Exposure

#ofLoszes # of Cancelled/Expired

Average Win Average Loss
Max Consec Losses

Avg# of Bars in Losses

WINNING PERCENTAGE

Equity (%)
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Period Net Profit
All 71.03 %
2016

Profit Factor
1.55

71.03 % 1.55

#oftrad...
1395
1395

% Wins
37.56 %
37.55 %

Long vs Short PIL

PIL I Order type

Long vs Short trades w

Profit/Loss

Long trades (43 %))

Short trades (57 %)

Profit (63%)

2016
FLin % by Year

Wing/Losses by weekday

PIL by month

T Wad T

Wins/Losses / Weekday

Jan Feb Mar A May  Jun Bl

PIL 1 Month

Ay Sen O New  Dee

P/L Growth by duration
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2017 Out of Sample

Getestete Kerzen 6325 Modellierte Ticks 18955963 Meodellierungsqualitat 99.90%

Fehler in Chartanpassung 0 | |

Urspringliche Einzahlung 10000.00 Spread variabel

Mettoprofit gesamt 5407.81 Bruttoprofit 20348.31 Bruttoverlust -15140.50
Profitfaktor 136 Erwartetes Ergebnis 6.26

Absoluter Rickgang 203.77 Mazximaler Riickgang 2481.27 (15.85%,; Relativer Rickgang 16.68% (2326.60)

Anzahl an Trades a4 Sell-Positionen (davon gewonnen %) 345 (51.01%) Buy-Positionen (davon gewonnen %) 519 (43.74%;

Gewonne Trades (in % von Gesamt) 403 (46.64%) Verlorene Trades (in % von Gesamt) 461 (53.36%,

Grafter Gewinntrade 477.14 Verlusttrade -243.98

Durchschnitt Gewinntrade 50.99 Verlusttrade -32.84

Maximum Gewinntrades in Folge (Profit in Geld) 20 (1214.40) Verlusttrades in Folge (Verlust in Geld) 20 (-737.21)

Maximum Gewinn aufeinanderfolgender Gewinntrades (Anzahl) 1214.40 (20) Verlust aufeinanderfolgender Verlusttrades (Anzahl) -737.21 (200

Durchschnitt Gewinntrades in Folge 4 Verlusttrades in Folge 5

| Jeder Tick (préziseste Methode, die auf allen verfighbaren klsinsten Zeitrzhmen basiert zur Generierung jedes Ticksignals] / 55.50%
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TOTAL PROFIT £ OF TRADES SHARFE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING PERCENTAGE

53.31 DA] 864 0.07 1.36 4.56 46.3%

DRAWDOWN % DRAWDOWN DAILY AVG FROFIT MONTHLY AVG FROFIT ~ AVERAGE TRADE

PROFIT I HGHEY $5330.66 11.69 % 11.69 % 0.15% 4.44% 6.17 %

YEARLY AVG PROFIT 73,43 %
YEARLY AVG %% RETURN  73.43 %% ANNUAL % / MAX DD % R EXPECTANCY R EXPECTANCY SCORE  STR QUALITY NUMEE SQN SCORE
Ccach —_ 4.56 0.19R 229.46 R 2.15 4.42

STATS

Equity (%)
BN

Strategy
Wins / Losses Ratio 0.85  Payout Ratio (Avg Win/Loss) Average # of Bars in Trade
AHPR 0.04 Z-Score Z-Probability
Expectancy 0.06 Deviation IMax Pos. Exposure

Stagnation in Days 73 Stagnation in % Max Lots Exposure

Trades
# of Wins 400 # of Losses # of Cancelled/Expired
Gross Profit 203.26 % Gross Loss -149.95 % Awerage Win Average Loss

Largest Win 477 % Largest Loss -2.46 % Max Conzec Wins Max Conzec Losses

\Hﬂ‘w\\\ I, |‘
Nee2D17

I ‘
Now2017 Dee- 2017 Dee-2017

Avg Consec Wins 315 Avg Consec Loss 522 Avg#of Bars in Wins Avg # of Bars in Losses ::'\I sl ‘.\. 1T T o L 1 I‘ Ll 1 |H il | | I‘\ | h‘ ‘ \‘H ‘I \.WIM |‘ ‘
i Aug2017 Aug 2017 Oct20'

ST AN U MeT Ma0T MaT ARNT ARNT MaydT MU JedT el RENT WA 0T SpAT ST 7

Period Net Profit Profit Factor ~ # oftrad.. % Wins
All 4470 % 137 1190 3361 %
2017 4470 % 137 1180 3361 %

Long vs Short PIL Long vs Short trades e Profit'lLoss e

Loss (38 %) [
Long trades (44%))
Short trades (58!6)'—
~| Profit (61%)

Wins/Losses by weekday PIL by month PIL Growth by duration

Tue Wed Thu Jam Fen Ma far May o Jd Meg Sm Ot Mov Dec

FLin % by Year Wins/Losses [ Weekday PiLJ Month

FIL [ Order type

=

L A A -]

2017

11d 123h 46m 23d 3h 33m 34d 17h 20m 48d Th Bm




2018 In Sample

Getestete Kerzen 6304 Modellierte Ticks 15783186 Meodellierungsqualitat 99.90%

Fehler in Chartanpassung 0 [

Urspringliche Einzahlung 10000.00

MNettoprofit gesamt 2767.20 Bruttoprofit 16067.35 Bruttoverlust -13300.16

Profitfaktor 1.21 Erwartetes Ergebnis 337

Absoluter Rickgang 2112.28 Maximaler Riickgang 2427.39 (23.53%) Relativer Rickgang 23.53% (2427.39)

Anzahl an Trades a1 Sell-Positionen (davon gewonnen %) 201 (44.33%) Buy-Positionen (davon gewonnen %) 530 (47.92%;
Geweonne Trades (in % von Gesamt) 383 (46.65%,; Verlorene Trades (in % von Gesamt) 438 (53.35%,

Spread variabel

Grofter Gewinntrade 405.15 Verlusttrade -113.12
Durchschnitt Gewinntrade 41.95 Verlusttrade -30.37
Maximum Gewinntrades in Folge (Profit in Geld) 30 (1277.63) Verlusttrades in Folge (Verlust in Geld) 22 (-500.43)
Maximum Gewinn aufeinanderfolgender Gewinntrades (Anzahl) 1499.52 (15) Verlust aufeinanderfolgender Verlusttrades (Anzahl) -552.22 (19)

Durchschnitt Gewinntrades in Folge 5 Verlusttrades in Folge 6

r Tick (priziseste Mathode, die auf zllen verfigbaran kisinsten Zeitrahmen basiert zur Generienung jedes Ticksignaks] | 99.90%

Volemen
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TOTAL PROFIT

27.37 %

PROFIT IN MOMNEY
YEARLY AVG PROFIT
YEARLY AVG % RETURN
CAGR

§ 2736.81
37.17 %
37.17 %
27.37 %

STATS

Wins / Losses Ratio
AHPR

Expectancy
Stagnation in Days

Gross Profit 159.15 %
Largest Win 4%

Avg Consec Wins 363

# OF TRADES SHARPE RATIO
821 0.04

DRAWDOWN
21.7 %

3% DRAWDOWN
21.7 %
ANMUAL % / MAX DD %
1.26

R EXFECTANGY
0.11R

Strategy
Payout Ratio (Avg Win/Loss)
Z-Score
Deviation

Stagnation in %

Trades

# of Wins 381
Gross Loss -131.78 %
Largest Loss -1.13 %

Avg Consec Lozs 692

Max Consec Wins

Ayg # of Bars in Wins

PROFIT FACTOR
1.21

RETURN / DD RATIO

1.26 46.41 %

DAILY AVE FROFIT
0.08 %

MONTHLY AVE PROFIT
2.28%

AVERAGE TRADE

3.33%

R EXFECTANGY SCORE
123.91 R

STR QUALITY NUMBER
1.38

SN SCORE

-0.4

1.3%  Average # of Bars in Trade
-17.3 Z-Probability
3.36 % Max Pos. Exposure

3564 % Wax Lots Exposure

# of Losses # of Cancelled/Expired

Average Win Average Loss
Max Consec Losses

Ayg # of Bars in Losses

WINNING PERCENTAGE
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Period Net Profit Profit Factor
All 2595 % 121

2018 25985% 1.21

#oftrad... % Wins
1115 3417 %
1115 3417 %

Long vs Short PIL

Long vs Short trades hd

ProfitiLoss

Shart PL
PIL{ Ordertype

Long trades (48%)
Short trades (52%)

Profit (51%)

2018
PLin % by Year

Wins/Loszes by weekday

PIL by month

Tue Wed T

Wins/Losses / Weekday

Mr May ko bd Aw Sm O

PIL T Month

P/L Growth by duration
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2019 In Sample

Getestete Kerzen
Fehler in Chartanpassung
Urspriingliche Einzahlung
MNettoprofit gesamt
Profitfaktor

Absoluter Rickgang
Anzahl an Trades

6301

0
10000.00
3463.91
123
457.61
900

Grafter
Durchschnitt
Maximum
Maximum
Durchschnitt

| Jeder Tick (priziseste Mathode, die 2uf zllen verfiigbaren kleinstzn Zeitrzhmen basiert zur Generizrung jedes Ticksignals) | 99.90%

Modellierte Ticks

16086174

Modellierungsqualitat

99.90%

Bruttoprofit

Erwartetes Ergebnis

Maxirmaler Riickgang

Sell-Positionen (daven gewonnen %)

Geweonne Trades (in % von Gesamt)

Gewinntrade

Gewinntrade

Gewinntrades in Folge (Profit in Geld)

Gewinn aufeinanderfolgender Gewinntrades (Anzahl)
Gewinntrades in Folge

2y

3

18673.80
3.85

2460.54 (20.45%)

345 (43.48%;
421 (46,78%
47943

44,37

30 (954.33)
1649.19 (20)
6

Spread

Bruttoverlust

Relativer Rickgang

Buy-Positionen (davon gewonnen %)

Verlorene Trades (in % von Gesamt)

Verlusttrade

Verlusttrade

Verlusttrades in Folge (Verlust in Geld)

Verlust aufeinanderfolgender Verlusttrades (Anzahl)
Verlusttrades in Folge

A /--h‘. |
o~ i N}

N

< A L~

variabel
-15214.88

20.45% (2460.54)
355 (48.83%)
479 (33.22%

-187.19
-31.76

43 (-1601.25)
-1601.23 (43)

Valumen
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547

5562
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TOTAL PROFIT

34.09 %

PROFIT IN MOMEY $ 3408.57
YEARLY AVG PROFIT 44.62 %
YEARLY AVG % RETURN  44.62 %
CAGR 34.09 %

STATS

Wins / Losses Ratio
AHPR

Expectancy
Stagnation in Days

Gross Profit
Largest Win

Avg Consec Wins

184.76 %
4.75 %
4.05

# OF TRADES
900

DRAWDOWN
14.87 %

ANNUAL % /
2,32

# of Wins

Gross Loss
Largest Loss

Avg Consec Loss

SHARFE RATIO
0.05
3L DRAWDOWN
14.67 %
MAXDD % R EXPECTANCY
0.12R

Strategy
Payout Ratio (Avg Win/Loss)
Z-Score
Deviation

Stagnation in %

Trades

4
-150.67 %
-1.84 %
T.28

PROFIT FACTOR
1.23
DAILY AVE FROFIT
0.09 %
R EXFECTANCY SCORE
143.94 R

RETURN / OD RATIO
2.32
MONTHLY AVG FROFIT
2.84%
STR QUALITY NUMBER
1.47

Average # of Bars in Trade

#of Losses

Average Win

Max Consec Wins

Avg # of Bars in Wins

Z-Probability
Max Poz. Exposure

Max Lots Exposure

WINNING FERCENTAGE
46.78 %

AVERAGE TRADE
3.79 %

SQN SCORE

2.62

# of Cancelled/Expired

Average Loss

Max Consec Losses

Ayg # of Bars in Losses

Equity (%)
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Des2010

Period
All
2019

Net Profit
31.34 %
31.34 %

Profit Factor
1.24
1.24

#oftrad...
1178
1178

% Wins
35.74 %
3574 %

Long v Short P/IL

Long v Short trades

i

Profit/Loss

FiL ! Qrder type

Shard PIL

Shart trades (53%)

Long trades (47 %)

ERTT
- Fomen)

2049
PLin % by Year

Wins/Loszes by weekday

Tue

Wed Thu

Wins/Losses | Weekday

P/L by month

Fan  Mar A May Jn M

PIL I Month

BAug  Sep Od

P/L Growth by duration
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2020 In Sample

Getestete Kerzen
Fehler in Chartanpassung
Urspridngliche Einzahlung
Mettoprofit gesamt
Profitfaktor

Absoluter Rickgang
Anzahl an Trades

eder Tick (priziseste Methode, die auf zllen verfigharen kleinsten Zeitrshmen basient zur Generisrung jedes Ticksignals] | 55.50%

6327

0
10000.00
5732.76
1.34
65.55
&75

GroBter
Durchschnitt
Maximum
Maximum
Durchschnitt

Maodellierte Ticks

20403385

Medellierungsqualitat

09.90%

Bruttoprofit

Erwartetes Ergebnis

Maximaler Riickgang

Sell-Positionen (davon gewonnen %)

Gewonne Trades (in % von Gesamt)

Gewinntrade

Gewinntrade

Gewinntrades in Folge (Profit in Geld)

Gewinn aufeinanderfolgender Gewinntrades (Anzahl)

Gewinntrades in Folge

22795.29
6.55
2540.90 (14.04%;
405 (53.58%)
432 (48.37%
603.73
52.77
45 (2243.61)
2243.61 (45)
6

Spread
Bruttoverlust

Relativer Rickgang

Buy-Positionen (daven gewonnen %)

Verlorene Trades (in % von Gesamt)

Verlusttrade

Verlusttrade

Verlusttrades in Folge (Verlust in Geld)

Verlust aufeinanderfolgender Verlusttrades (Anzahl)
Verlusttrades in Folge

variabel
-17062.33

14.40% (2170.27)
470 (45.74%)
443 (50.63%

-155.65
-38.52

16 (-776.73)
-776.73 (16)
6

Valmen
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TOTAL PROFIT

56.

PROFIT IN MONEY
YEARLY AVG PROFIT
YEARLY AVG % RETURN
CAGR.

STATS

Wins / Losses Ratio
AHPR

Expectancy
Stagnation in Days

Gross Profit
Largest Win
Avg Conzec Wins

Period Net Profit
All 46.51 %

2020 4551 %

4 %
5 5640.31
75.98 %

73,43 %
56.4 %o

22474 %
5.92 %

4.3

Profit Factor
1.41
1.41

#oftrad...
1171
1171

# OF TRADES
875
DRAWDOWN
13.83 %

ANNUAL %/ MAX DD %

4.08

0.87
0.04
0.08

1

# of Wins

Gross Loss
Largest Loss

Avg Conzec Lozs

% Wins.
36.72 %
3672 %

SHARPE RATIC
0.07

% DRAWDOWN
13.83 %

R EXFECTANCY
017 R

Strategy

Payout Ratio (Avg Win/Logs)

Z-5core
Deviation

Stagnation in %

Trades

430
-168.33 %
-1.54 %
741

PROFIT FACTOR
1.34
DAILY AVG FROFIT
0.16 %

R EXPECTANCY SCORE

198.62 R

1.38
-18.6
6.45 %
19.51 %

#oflLosses

Average Win

WMax Consec Wins
Avg # of Bars in Wins

Long ws Short PIL

RETURN / DD RATID
4.08

MONTHLY AVG PROFIT
4.7 %

STR QUALITY NUMBER
2.08

Ayverage # of Bars in Trade
Z-Probability
Max Pos. Exposure

Max Lots Exposure

# of Cancelled/Expired
Average Loss
Max Conzec Losses

Avg #of Barz in Losses

B

PILJ Order type

WINNING PERCENTAGE
49.14 %

AVERAGE TRADE

6.45 %

SN SCORE

6.07

Equity (%)
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Long vs Short trades o ProfitiLoss
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Short trades (G0%)

Profit (52%)

2020
FLin % by Year

Wins/Losses by weekday

Tue Wed T

WinsiLosses / Weekday

P/L by month P/L Growth by duration

Mar A
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PIL I Month
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2021 In Sample

Getestete Kerzen 6318 Modellierte Ticks 12777298 Modellierungsqualitat 99.90%

Fehler in Chartanpassung 0 I |
Urspriingliche Einzahlung 10000.00 Spread variabel
MNettoprofit gesamt 15586.32 Bruttoprofit 39770.27 Bruttoverlust -24183.94
Profitfaktor 1.64 Erwartetes Ergebnis 15.66

Absoluter Rickgang 586.88 Maxirmaler Riickgang 3068.97 (11.48%) Relativer Rickgang 14.34% (2757.55)
Anzahl an Trades 995 Sell-Positionen (daven gewonnen %) 293 (43.00%; Buy-Positionen (davon gewonnen %) 702 (53.99%;
Gewonne Trades (in % von Gesamt) 505 (30.75%; Verlorene Trades (in % von Gesamt) 490 (49.25%,;

Grafter Gewinntrade 860.62 Verlusttrade -195.06

Durchschnitt Gewinntrade 78.75 Verlusttrade -49.35

Maximum Gewinntrades in Folge (Profit in Geld) 58 (3834.92) Verlusttrades in Folge (Verlust in Geld) 32 (-14497.39)

Maximum Gewinn aufeinanderfolgender Gewinntrades (Anzahl) 3834.92 (58) Verlust aufeinanderfolgender Verlusttrades (Anzahl) -1497.39 (32)

Durchschnitt Gewinntrades in Folge 7 Verlusttrades in Folge 6

| Jeder Tick (priziseste Methode, die auf allen verfigharen kisinsten Zeirshmen basiert zur Generierung jedes Ticksignals) / 99.90%

Volemen
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TOTAL PROFIT # OF TRADES SHARPE RATIO PROFIT FACTOR RETURN / DD RATIO WINNING PERCENTAGE

154.94 % % o1 164 1278 50.65 %

DRAWDOWN % DRAWDOWN DAILY AVE PROFIT MONTHLY AVG FROFIT ~ AVERAGE TRADE

PROFITINMONEY  315493.72 12.11% 1211 % 0.43 % 12.91 % 15.57 %

YEARLY AVG PROFIT 199.94 %
YEARLY AVG %% RETURN  199.94 =4 AMMUAL 3/ MAX DD 3% R EXPECTANCY R EXPECTANCY SCORE  5TR QUALITY NUMBER SQN S5CORE
cach 15554 9% 12.79 0.32R 408.05 R 3.72 11.87

STATS

z
z®
E]
T
u

]
5
4
3
2
1

Strategy

Wins / Losses Ratio Payout Ratio (Awg Win/Loss) d Average # of Bars in Trade
AHPR i Z-5Score Z-Probability
Expectancy L Deviation Max Pos. Exposure

Stagnation in Days Stagnation in % Max Lot Exposure

Trades
#of Wins S04 #of Loszes # of Cancelled/Expired
Gross Profit 395.21 % Gross Loss -240.27 % Average Win Average Loss

Largest Win 8.61% Largest Loss -1.94 % Max Consec Wins WMax Censec Losses

Avg Consec Wins 482 Avg Consec Loss 702 Avg # of Bars in Wins Avg# of Bars in Losses N P T A \|H| Ll M |\| n|\ 1], |\I LU H‘. | Al ” | |‘I ‘ .h Il \‘\ |H “ H |‘\ ‘l ‘M |\| |\. | H.H‘\.. ‘

An20T e P21 MaRD M2 MEdR AB21  ARXRT  MapAR1  Map2l Je21  Me2t 201 JU A2 AWD1  Sepad  Sepd2l  OoAZY  OmXRI  WowXQ! N2 DesdR1  DeedNt

Period Net Profit Profit Factor #oftrad... % Winzs Long vs Short PIL
All 95.14 % 1.78 1284 3925 %
2021 95.14 % 1.78 1284 3925 %

w Long vs Short trades w Profit’Loss

g

Short trades (45%)

N sERRIRE

Profit (62%)

o B

PILJ Order type

Wins/Losses by weekday P/L by month P/L Growth by duration

2021 Tus Wed Tha o Feb  Mar Mg May  Jun Jd Aug Sen Odt Maw  Des
PLin % by Year WinsiLosses / Weekday FiL !/ Month

11d 13h 46m 23d 3h 33m 344 17h 20m




2022 In Sample

Getestete Kerzen 6340 Modellierte Ticks 34034421 Modellierungsqualitat 99.90%

Fehler in Chartanpassung 0 [ |
Urspriangliche Einzahlung 10000.00 Spread variabel
Mettoprofit gesamt 29446.84 Bruttoprofit 52276.84 Bruttoverlust -22830.00
Profitfaktor 2.29 Erwartetes Ergebnis 23.41

Absoluter Rickgang 611.81 Maximaler Riickgang 4081.76 (15.42% Relativer Rickgang 15.42% (4081.76)
Anzahl an Trades 1258 Sell-Positionen (daven gewonnen %) 206 (46.96%; Buy-Positionen (davon gewonnen %) 962 (59.15%;
Gewonne Trades (in % von Gesamt) 708 (56.28%,; Verlorene Trades (in % von Gesamt) 550 (43.72%,;

Grafter Gewinntrade 972.46 Verlusttrade -211.09

Durchschnitt Gewinntrade 73.84 Verlusttrade -41.51

Maximum Gewinntrades in Folge (Profit in Geld) 75 (2593.43) Verlusttrades in Folge (Verlust in Geld) 26 (-847.55)

Maximum Gewinn aufeinanderfolgender Gewinntrades (Anzahl) 5807.28 (44) Verlust aufeinanderfolgender Verlusttrades (Anzahl) -1180.75 (25)

Durchschnitt Gewinntrades in Folge 8 Verlusttrades in Folge 6

! Jeder Tick {prizisaste Mathode, die auf allen verfiigharen kleinsten Zeitrahmen basier zur Genarienung jedes Ticksignalks) | 99.90%

Valumen
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WINNING PERCENTAGE
56.28 %

PROFIT FACTOR
2.28

RETURN / DD RATIC
34.09

SHARFE RATIO
0.18

# OF TRADES
1258

TOTAL PROFIT

290.43 %

PROFIT IN MONEY

AVERAGE TRADE
23.09 %

DAILY AVG PROFIT
0.8 %

MONTHLY AVG PROFIT
242 %

% DRAWDOWN
8.52%

DRAWDOWN

§ 29042.62 8.52 %

YEARLY AVG PROFIT

370.32 %

YEARLY AVG % RETURN 370,32 %

ANNUAL % / MAX DD %

R EXPECTANCY

R EXPECTANCY SCORE

STR QUALITY NUMEE

CAGR.

STATS

Wins / Losses Ratio
AHPR

Expectancy
Stagnation in Days

Gross Profit
Largest Win

Awg Consec Wins

34.09 0.56 R

290.43 %

903.22 R

Strategy

Payout Ratio (Avg Win/Loss)
Z-Score
Drewviation

Stagnaticn in %

B.36

Average # of Bars in Trade

Trades

#of Wins
516.73 % Gross Loss
972 % Largest Loss

5.28 Avg Consec Loss

#of Losses
Average Win
Max Censec Wins

Avwg# of Bars in Wins

Z-Probability
lMax Pos. Exposure

Max Lots Exposure

# of Cancelled/Expired
Average Loss
Max Consec Losses

Avwg#of Bars in Losses

SN SCORE

22.43

Equity (%)

S N FeMZ MarMNZR  MaNZ MadR ARND ApRR MaMZ MayMR  le2R

\‘w \| Wl
02002 Det2022 How2022 MNore 2022

QNN N2 AR Al SR Sepdi2 Dee202  Deed02

Period Met Profit
All 138.21 %
2022 136.21 %

% Wins
4414 %
4414 %

Profit Factor
233

#oftrad...
1604

233 1604

Long vs Short PIL

FIL/ Order type

Long v= Short trades £

ProfitlLoss bt

Short trades (40%)

Long trades (B0 %))

e
Fameen]

138.21 %

2022
PLin % by Year

WinsiLosses by weekday

Tue Wesd Tru

WinsiLosses / Weekday

PIL by month

dan Feb Ma Ao May  Jun Jud

PIL{ Month

Aoy S Ot Mov  Dec

PiL Growth by duration
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2023 Out of Sample

Getestete Kerzen 6324 Modellierte Ticks 41766184 Modellierungsqualitat 99.90%

Fehler in Chartanpassung 0 | |
Urspringliche Einzahlung 10000.00 Spread wvariabel
Mettoprofit gesamt 6030.15 Bruttoprofit 19478.25 Bruttoverlust -13448.10
Profitfaktor 1.45 Erwartetes Ergebnis 5.51

Absoluter Riickgang 580.63 Maximaler Riickgang 1512.79 (11,308 Relativer Riickgang 12.81% (1349.89)
Anzahl an Trades 1085 Sell-Positionen (daven gewonnen %) 404 (49.50%; Buy-Positionen (daven gewonnen %) 691 (47.76%,
Gewonne Trades (in % von Gesamt) 530 (48.40%; Verlorene Trades (in % von Gesamt) 565 (51.60%;

GroBter Gewinntrade 350.01 Verlusttrade -170.12

Durchschnitt Gewinntrade 36.75 Verlusttrade -23.80

Maximium Gewinntrades in Folge (Profit in Geld) 30 (1142.29) Verlusttrades in Folge (Verlust in Geld) 27 (-740.07)

Maximium Gewinn aufeinanderfolgender Gewinntrades (Anzahl) 1312.45 (25) Verlust aufeinanderfolgender Verlusttrades (Anzahl) -740.07 (27)

Durchschnitt Gewinntrades in Folge 6 Verlusttrades in Folge 6

Quant Fleet MT4 Full Project (USDIPY,HL] [/ Jeder Tick (préziseste Methode, die auf allen verfigbaren kleinsten Zeirahmen basient zur Genererung jedes Ticksignals] [ 59.50%

Volemen
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TOTAL PROFIT

59.01 %

PROFIT IN MONEY
YEARLY AVG PROFIT
YEARLY AVG % RETURN
CAGR

% 5900.83
76.36 %
76.36 %
59.01 %

STATS

Wins / Losses Ratio
AHPR

Expectancy
Stagnation in Days

Gross Profit 1592.54 %

Largest Win 332 %

Avg Consec Wins 417

# OF TRADES

1095

SHARFE RATIC

0.07
DRAWDOWN

11.5%

3 DRAWDCWN

11.5%

ANNUAL % / MAX DD %
5.13

R EXPECTANCY
0.22R

FROFIT FACTOR
1.44

DAILY ANG FROFIT
0.16 %
R EXPECTANCY SCORE
31817 R

Strategy

093  Payout Ratio (Avg Win/Loss)
Z-Score
Deviation

Stagnation in %

1.54
-21.66
5.37 %

18.78 %

Trades

#of Wins 529

Gross Loss -133.53 %
Largest Logs -1.64 %

Avg Consec Loss 654

#of Losses
Average Win
Max Consec Wins

Avg # of Bars in Wins

RETURM / DD RATIC
5.13
MONTHLY ANG FROFIT
4.92 %
STR QUALITY NUMBER
3.11

Average # of Barzs in Trade
Z-Probability
Max Pos. Exposure

Max Lots Exposure

# of Cancelled/Expired
Average Loss
Max Consec Losses

Avg # of Bars in Losses

WINMING FERCENTAGE
48.31 %

AVERAGE TRADE

5.39 %

SQN SCORE

Enquity (%)
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Period Net Profit Profit Factor
All 4777 %

2023 4777 %

1.40
1.40

#oftrad...
1417
1417

% Wins
733 %
ITI%

Long vs Short PIL

PIL 7 Order type

Long vs Short trades

Y

Profit/Loss

i

Shaort trades (51%)

Long trades (48%))

2023
PLin % by Year

Wins/Lozses by weekday

Tue Wed Tru
Wins/Losses [ Weekday

P/L by month

Fer  Mar
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PIL I Month
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P/L Growth by duration
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2024 Out of Sample

Getestete Kerzen 6325 Modellierte Ticks 39372572 Modellierungsqualitat 99.90%

Fehler in Chartanpassung 0 [ |

Urspridngliche Einzahlung 10000.00 Spread variabel

Mettoprofit gesamt 10582.85 Bruttoprofit 27862.87 Bruttoverlust -17280.01
Profitfaktor 1.61 Erwartetes Ergebnis an

Absoluter Riickgang 17.38 Maximaler Riickgang 2267.07 (10.36% Relativer Riickgang 10.82% (1302.37)

Anzahl an Trades 1215 Sell-Positionen (daven gewonnen %) 343 (48.85%) Buy-Positionen (davon gewonnen %) 867 (53.40%)

Gewonne Trades (in % von Gesamt) 633 (32.10%; Verlorene Trades (in % von Gesamt) 582 (47.90%;

GroBter Gewinntrade 497.86 Verlusttrade -114.76

Durchschnitt Gewinntrade 44.02 Verlusttrade -29.69

Maximum Gewinntrades in Folge (Profit in Geld) 43 (1816.62) Verlusttrades in Folge (Verlust in Geld) 34 (-795.50)

Maximum Gewinn aufeinanderfolgender Gewinntrades (Anzahl) 1816.62 (43) Verlust aufeinanderfolgender Verlusttrades (Anzahl) -795.50 (34)

Durchschnitt Gewinntrades in Folge 6 Verlusttrades in Folge 6

Quant Fleet MT4 Full Project (USDIPY,HL] [/ Jeder Tick (préziseste Methode, die auf allen verfigbaren kleinsten Zeirahmen basient zur Genererung jedes Ticksignals] [ 59.50%

Volemen

Lot gl .J..||...|.||..|.|||....‘||.| .....l.‘h H” . th I ........L.\ il ||||||.‘....... el |||||I||h.||‘ | \IMIH ..||..‘ H ‘.....H.nu i ‘H‘.J I ‘”“IIJ..““.. batlo 0 ettt |I..|I|........II......II‘.. m“llu Wit _|”.”..|||.| l|||.|..|...|..|...|||.|||||Ln||||..... M

0 M 45 &6 87 106 12% 150 171 152 213 134 355 376 257 31E 33% 360 381 402 423 444 485 486 507 528 549 570 581 612 633 654  &75 6% TI7 7B F59  TBD 801 822 B43  BE4 8BS 906 927 48 969 980 1011 1032 1053 1074 1085 1116 1137 1158 1179 1200




TOTAL PROFIT

105.13 %

PROFIT IN MOMNEY $10513.41
YEARLY AVG PROFIT 133.16 %
YEARLY AVG % RETURN 133,16 %
CAGR. 105,13 %

STATS

Wins / Losses Ratio
AHPR

Expectancy
Stagnation in Days

£ OF TRADES SHARFE RATID
1215 0.12

DRAWDCWN
B.ET %

3 DRAWDOWN
8.67T %

ANNUAL 3 / WX DD % EXFECTAMCY
12.13 03R

Strategy
Payout Ratio (Awvg Win/Loss)
Z-5core
Deviation

Stagnation in %

Trades

FROFIT FACTCR RETURN / DD RATIC
1.81 12.13
DAILY AVS FROFIT
0.29 %

MOMTHLY AVG FROFIT
8.76 %
R EXFECTANCY SCORE  STR QUALITY NUMBER
45919 R 3.98

145  Average # of Bars in Trade
-2225 Z-Probability
8361 % Max Pos. Exposure
16.8 % Max Lotz Exposure

WINMING FERCENTAGE
51.93 %

AVERAGE TRADE
8.65%

SCM SCORE

14.53

Equity (%)
" El &

Ll

# of Wins #oflLoszes # of Cancelled/Expired

Gross Profit 2768 % Gross Loss Average Win Average Loss

Largest Win 481 % Max Consec Losses g

Largest Loss Max Consec Wins

Ayg Consec Wins 4.04

Period Net Profit Profit Factor
All 7329 % 1.69

2024 73.29 % 1.69

Ayg Consec Loss

#oftrad... % Wins

41.00 %
41.00 %

Ayg # of Bars in Wins

Long vs Short PIL

Avg # of Bars in Losses

FIL [ Order type

1
o I IR TR ‘
aoll AT [ Y P

|\| |\| ‘I “I ‘\ w ‘ ‘l |‘|
Sl GedD4 P4 BB MadM MadDé AWDS A4 MaddD3 MeDd  JnZ0

Long vs Short trades d

| ‘ |‘UL|| lu |M.‘
A 2024 Juk2024 Aug2024

Juk

Profit/Loss

‘ TR |.‘I||I\ !
8¢ Ot D202

Lol
Aug 2024 Sep2004

NoedDM Noed4 Ded34 DecZIM

Shaort trades (44%)
Long trades (556%)

Loss (38!6)'—

Profit (62%)

2024

FLin % hy Year

Wins/Losses by weekday

Tue Wed Tru

Wins/Losses [ Weekday

PIL by month

B Feb Mar  dgr May  Jun Jul Aoy Sep O Mav Dec

PIL I Month

PiL Growth by duration

23d 2h 33m

62d 10h 40m




2025 Out of Sample

Getestete Kerzen 2668 Modellierte Ticks 18024053 Modellierungsqualitat 99.90%

Fehler in Chartanpassung 0 [

Urspriingliche Einzahlung 10000.00 Spread variabel

Mettoprofit gesamt 811.89 Bruttoprofit 5102.34 Bruttoverlust -4290.45

p ] P

Profitfaktor 1.19 Erwartetes Ergebnis 2.08

Absoluter Rickgang 935.88 Maximaler Riickgang 1155.98 (10.903E Relativer Rickgang 10.90% (1155.98)

Anzahl an Trades 391 Sell-Positionen (daven gewonnen %) 173 (60.695%; Buy-Positionen (davon gewonnen %) 218 (39.91%;

Gewonne Trades (in % von Gesamt) 182 (45,105 Verlorene Trades (in % von Gesamt) 199 (50.90%,

GroBter Gewinntrade 272.75 Verlusttrade -58.97

Durchschnitt Gewinntrade 26.57 Verlusttrade -21.36

Maximum Gewinntrades in Folge (Profit in Geld) 19 (459.04) Verlusttrades in Folge (Verlust in Geld) 16 (-389.73)

Maximum Gewinn aufeinanderfolgender Gewinntrades (Anzahl) 925,40 (16) Werlust aufeinanderfolgender Verlusttrades (Anzahl) -402.57 (12)

Durchschnitt Gewinntrades in Folge 5 Verlusttrades in Folge 5

Quant Fleet MT4 Full Project (USDIPY,HL] [/ Jeder Tick (préziseste Methode, die auf allen verfigbaren kleinsten Zeirahmen basient zur Genererung jedes Ticksignals] [ 59.50%
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TOTAL PROFIT

7.69 %

PROFIT IN MONEY
YEARLY AVG PROFIT

YEARLY AVG % RETURM

CAGR

STATS

$ 753.98
25.73 %
25.73 %

7.69 %

Wins / Losses Hatio

AHPR

Expectancy

Stagnation in Days

Gross Profit
Largest Win
Awg Consec Wins

Period
All
2025

Net Profit
77 %
TI7 %

30.35 %
2.55 %
4.06

Profit Factor
1.18
1.18

#oftrad...
545
545

# OF TRADES
391

SHARFE RATIO
0.03

DRAWDOWN
9.34 %

¥ DRAWDOWN

ANNUAL 3 / MAX DD %
0.82

R EXPECTANCY

9.34 %

0.03R

PROFIT FACTOR
1.18
DAILY AVG PROFIT
0.05%
R EXFECTANCY SCORE
122.5R

Strategy

Payout Ratio (Avg Win/Loss)
Z-Score
Deviation

Stagnation in %

RETURN / OO RATIO

MONTHLY AWG PROFIT

STR QUALITY MUMBER

WINNING PERCENTAGE

0.82 48.85%

AVERAGE TRADE

1.54 % 1.97 %

SQN SCORE

0.91 1.56

Ayverage # of Bars in Trade

Trades

# of Wins

Gross Loss
Largest Loss

Avg Consec Loss

% Wins
35.05 %
35.05 %

#of Losses
Average Win
Max Consec Wins

Avg # of Bars in Wins

Long ws Short PIL

Z-Probability
Max Pos. Exposure

Max Lots Exposure

# of Cancelled/Expired
Average Loss
Max Consec Losses

Avg # of Bars in Losses

Equity (%)

G2 laXes

Long v= Short trades

R

Feb2005

P05

Feb2005 Feb2025  Mard2S

e

Mar2025

M2 MaES ApNIS AR5 AENDS ABNZS ARNES MapdIS MQS May22S Map22S

Profit/Loss

LagPIL

PiL{ Order type

Short trades (G0%)

Long trades (40 %))

2025
PLin % by Year

Wins/Losses by weekday

g

BE BB BB

PIL by month

Tue Wad T

WinsiLosses /| Weekday

Fatr  Mar
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Jun B

PIL I Month

fug  Sep Od

P/L Growth by duration
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Year over Year summarised
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MONTE CARLO ANALYSIS



WHAT IS MONTE CARLO?

Monte Carlo analysis is a statistical method used to assess the robustness and risk of a trading strategy by simulating many possible performance outcomes. It
works by randomly reshuffling or resampling historical trades to estimate how factors like drawdown and profit might vary under different market conditions. This
helps traders understand the best, worst, and average-case scenarios. It’s especially useful for identifying whether a strategy’s past success was due to skill or
luck, and whether it’s likely to perform well in the future. Ideally, traders should use Monte Carlo simulations before live trading to set realistic expectations and

manage risk.

This method helps to:

* Estimate true risk by analyzing how drawdowns and profits could vary
* Testrobustness to see if performance holds up under stress.

* Avoid over-optimism from lucky backtests.

* Setrealistic expectations for future performance.

A strategy that shows stable results across many simulations -especially at the 95% confidence level- is more likely to be reliable in live trading.



MONTE CARLO YEAR OVER YEAR 100 SIMULATIONS AND A 5% SKIP PROBABILITY

2015 2016

= There’s a 1% chance, the EA has a drawdown of 22% or worse * There’sa 1% chance, the EA has a drawdown of 14% or worse
= There’s a 10% chance, the EA has a drawdown of 17% or worse = There’s a 10% chance, the EA has a drawdown of 10% or worse
= There’s a 50% chance, the EA has a drawdown of 13% or worse Ll

There’s a 50% chance, the EA has a drawdown of 7% or worse

2017 2018

= There’s a 1% chance, the EA has a drawdown of 23% or worse * There’sa 1% chance, the EA has a drawdown of 24% or worse
= There’s a 10% chance, the EA has a drawdown of 14% or worse = There’s a 10% chance, the EA has a drawdown of 17% or worse
= There’s a 50% chance, the EA has a drawdown of 9% or worse Ll

There’s a 50% chance, the EA has a drawdown of 11% or worse




2019

2020
= There’s a 1% chance, the EA has a drawdown of 22% or worse = There’s a 1% chance, the EA has a drawdown of 22% or worse
= There’s a 10% chance, the EA has a drawdown of 16% or worse = There’s a 10% chance, the EA has a drawdown of 16% or worse
= There’s a 50% chance, the EA has a drawdown of 12% or worse Ll

There’s a 50% chance, the EA has a drawdown of 10% or worse

2021 2022

= There’s a 1% chance, the EA has a drawdown of 22% or worse = There’s a 1% chance, the EA has a drawdown of 9% or worse
= There’s a 10% chance, the EA has a drawdown of 14% or worse = There’s a 10% chance, the EA has a drawdown of 7% or worse
= There’s a 50% chance, the EA has a drawdown of 9% or worse Ll

There’s a 50% chance, the EA has a drawdown of 5% or worse




2023

2024
= There’s a 1% chance, the EA has a drawdown of 14% or worse = There’s a 1% chance, the EA has a drawdown of 12% or worse
= There’s a 10% chance, the EA has a drawdown of 9% or worse = There’s a 10% chance, the EA has a drawdown of 9% or worse
= There’s a 50% chance, the EA has a drawdown of 6% or worse Ll

There’s a 50% chance, the EA has a drawdown of 6% or worse

2025

= There’s a 1% chance, the EA has a drawdown of 9% or worse
= There’s a 10% chance, the EA has a drawdown of 8% or worse
There’s a 50% chance, the EA has a drawdown of 6% or worse




SYMBOL CORRELATION ANALYSIS



WHY LOOKING AT SYMBOL CORRELATION?

Symbol correlation is important to monitor. It helps identify whether the EA’s performance is being affected by changes in the behavior of the currency pair.

If this is the case, it may be an indication of curve fitting. However, since our focus is on long-term performance, it is essential to keep correlation as low as possible in order to
reduce the impact of future randomness.

Out of Sample In Sample
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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.




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 expectin the future.

FULL PERIOD ANALYSIS

Out of Sample In Sample
01.2015-12.2017 01.2018-12.2022
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IMPORTANT NOTES



TRANSPARENCY

| now have six years of experience in trading the markets. | launched my own asset management company where | began Investing clients capital for a long term
growth. After some time, | began trading more frequent because | saw the larger potential in doing so. Making 30% per year has a much larger compounding
effect than averaging 10-20%. After a few vyears of trading manually, | discovered the automation of fully mathematical strategies.
| began learning about creating these strategies, spending a lot of time in research and development, as well as backtesting and optimizing trading algorithms.

Without a doubt, in backtesting, this EA has shown a remarkable growth over the past 10 years. The performance curve looks pretty good and stable as you
have seen in the year over year backtests.

In January, | ran it on my live account for the first time. | came across a few errors and bugs | wasn’t aware of. The last three months | 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. If criteria is met, Strategy 3 may open a trade every hour, exceeding the one trade per day average.
Risk per trade as well as the max trades-/ordercount can be changed in the EA’s settings.

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.



	Folie 1
	Folie 2: TABLE OF CONTENT
	Folie 3: DEVELOPERS ROADMAP
	Folie 4: KEYFACTS
	Folie 5: BACKTEST RESULTS ALL TIME AND YEAR BY YEAR
	Folie 6: FULL PERIOD BACKTEST
	Folie 7
	Folie 8: 2015 Out of Sample
	Folie 9
	Folie 10: 2016 Out of Sample
	Folie 11
	Folie 12: 2017 Out of Sample
	Folie 13
	Folie 14: 2018 In Sample
	Folie 15
	Folie 16: 2019 In Sample
	Folie 17
	Folie 18: 2020 In Sample
	Folie 19
	Folie 20: 2021 In Sample
	Folie 21
	Folie 22: 2022 In Sample
	Folie 23
	Folie 24: 2023 Out of Sample
	Folie 25
	Folie 26: 2024 Out of Sample
	Folie 27
	Folie 28: 2025 Out of Sample
	Folie 29
	Folie 30: Year over Year summarised
	Folie 31
	Folie 32: MONTE CARLO ANALYSIS
	Folie 33: WHAT IS MONTE CARLO?
	Folie 34
	Folie 35
	Folie 36
	Folie 37: SYMBOL CORRELATION ANALYSIS
	Folie 38: WHY LOOKING AT SYMBOL CORRELATION?
	Folie 39: STANDARDIZED GROWTH ANALYSIS
	Folie 40: WHY LOOKING AT STANDARDIZED GROWTH?
	Folie 41: IMPORTANT NOTES
	Folie 42: TRANSPARENCY

