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Below are the results of our extensive backtesting and analysis. Each strategy included in this

portfolio is subject to rigorous tests involving over 100 hours of computer-based evaluation to

ensure its robustness and viability.
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Equity Chart

The following chart demonstrates the equity growth over time, highlighting the portfolio’s
performance during the backtesting period.
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Comprehensive Trade Analysis

This section summarizes key performance metrics such as win rate, profit factor, and maximum
drawdown, ensuring the portfolio’s effectiveness.

Period NetProft | ProfitFactor  #oftrad.. % Wins PIL by montn - Long vs Short trades - Trages by day -
Al 591208, 207 1975 T787%
2006 515501 218 26 T961% n
2025 533284, 245 ax T96T% @
2024 519973, 224 3w T66T % -
w
2023 5 14576. 200 es0 To73%
=
2022 $7871.41 143 508 Ta90% .
n
% o,
ggggggggg
PIL / Month Trades [ Day
PIL Growth by duration - =) Viins/Losses by da - ) ProfitLoss - Cl
35000 § 3328472 ke Yo
0
30,000 R o }
25000 2000 =y
3 10073.43 : .- =
20000 Fe 1.500 I ] @
5 14576.57
15,000 1,000 .‘# = B
10,000 5787141 500 [ - % [
e o LR ] : |
ibadr
= S = Ol o
02 2023 2024 2025 2026 1.000 B el || T SRR 5
PLin money by Year 0s 11d 13h d8m 23030 33m Wins/Losses | Day




N Max the
Y Machine

www.MaxTheMachine.com

Monte Carlo Simulation

To ensure the robustness and reliability of these trading strategies, a Monte Carlo simulation
was conducted. This method involves running numerous randomized simulations to account for
variability in market conditions, trade sequences, and potential slippage. The simulation
confirms consistent profitability across randomized scenarios, reinforcing the portfolio’s
resilience.

Results with confidence levels | Monte Carlo Chart | Risk of ruin | Predict / Verify
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Correlation
Measures correlation between strategies. We want low correlation.

Correlation based on Number of open positions by Hour
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DISCLAIMER

* Past results or testing are no guarantee of future performance.
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