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System 

The algorithmic trading system employs  

diversification across strategies, universes,  

regimes and sides to manage risk and maximise 

returns. 

Management 

Strategies 

Objectives 

Net Profit $1,716,542 

CAGR 24.32% 

Maximum Drawdown -30.37% 

MAR Ratio 0.80 

Calmar Ratio 0.93 

Number of Trades 1,201 

Percent Win 52.87% 

Average Win 15.22% 

Average Loss 7.46% 

Payoff Ratio 2.04 

Win Length 64.26 

Loss Length 36.25 

Expectancy 4.53% 

Profit Factor 2.20 

Sharpe Ratio 1.17 

Sortino Ratio 1.75 

Average Exposure 78.95% 

Maximum Exposure 100% 

MAE -19.96% 

MFE 24.56% 

Period 4/1/10 — 1/5/24 

Access 

The trading system can be accessed in two ways: 

1. Copy trading: The Trading System’s portfolio can be copied at no 

cost on Etoro. An account with Etoro is required to do this. 

2. Subscription: Daily access to the Trading System’s trades before 

each trading session is available to subscribers. Trades are placed by 

the subscriber using any broker of their choice. 

Statistics (Without leverage) 

Equity Curve ($100,000 over 15 Years - Backtest) 

Olu Tokode, PhD 

Chief Market Strategist 

The trading system seeks to beat the market 

(S&P 500) in all market environments. 

Monthly Performance (Based on $100,000 over 15 Years - Backtest) 
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