
8. Access 

2. Objectives 

3. Management 

1. System 

5. Strategies 

* CopyTrading — Copy a portfolio based on this trading system. Only available 

on Etoro, availability may depend on country of residence. 

* Subscription — Subscribe to daily reports generated by the trading system, 

sent via email. See sample report on page 5. 

Date 1/4/10 - 7/25/24  

Periods 3,664  

Net Profit $10,101,019 

CAGR 37.41% 

MaxDD -23.84%  

MaxDDBars 192 

AvgDD -3.57%  

AvgDDBars 24.80 

Volatility 20.81% 

MAR Ratio 1.57 

Calmar Ratio 1.59 

Ulcer 5.64 

MAE -18.95  

MFE 36.43% 

Number of Trades 727 

Percent Win 65.89% 

Average Win 15.49% 

Average Loss 9.51% 

Payoff Ratio 1.63 

Win Length 31.76 

Loss Length 20.10 

Expectancy 6.96% 

Profit Factor 2.48 

Sharpe Ratio 1.63 

Sortino Ratio 2.65 

Average Usage 51.79%  

Maximum Usage 109.95% 

4. Summary Statistics (With Compounding) 

Olu Tokode, PhD 

Chief Market Strategist 

The trading system seeks to outperform the market; 

both the S&P 500 and Nasdaq 100 on a risk–adjusted 

basis, with minimal drawdowns and a 45° equity 

curve. 

7. Monthly Performance  

6. Strategy Correlations 

The algorithmic trading system consists of five 

strategies, weighted with respect to their impact on 

the system’s performance, it is active in all market 

regimes. The momentum strategy is growth-biased; 

hence, it trades stocks in the Nasdaq 100 universe. 
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9. Equity Curve 

10. Drawdown Profile 

11. Monte Carlo Analysis of Drawdown 



12. Monte Carlo Simulation of %Profit — 100 Samples — Best and Worst 5 

13. Monte Carlo Simulation of %Drawdown — 100 Samples — Worst 5 



14. Distribution of %Gains 

15. Distribution of %Excursions 



16. Sample Daily Report for 30th June 2023 

Entry and Exit Signals 

Exit orders show positions for which exit conditions have been met. They will include some or all positions in 

the trade list above. Entry orders show assets for which entry conditions have been met. Place all orders before 

the start of the next trading session. Ignore the dollar values, position sizing should be calculated in percent. 

Trade List 

These are the open trades in the portfolio, you should always have these assets in your portfolio. It shows the 

name of the strategy and other details for each position. “End of Test” means position is still open. 

Ranking Table 

The ranking applies to Price Momentum Strategy (PMS). All stocks in the universe are ranked, the highest 

ranked stocks are held in the portfolio. The portfolio is re-balanced every month to replace stocks in the portfolio 

that have fallen down the rankings with stocks that have risen up the rankings. 


