
 

Trading Strategy Validation Report*  
Strategy Name: ​ ​ ACTIVE MAX KELTNER 

Currency Pair: ​ ​ EURUSD 
 
Testing Period: ​ ​ 01-01-2025 to 08/08/2026 
 
Starting Test Balance: ​ $10,000 
 
Overview 
The Active MAX Keltner Strategy takes a different approach by combining market direction 

with short-term pullbacks using Keltner Channels. The system first determines whether the 

underlying price channel is rising or falling and then looks for price to move temporarily away 

from that direction, creating the potential for an entry as the broader move resumes. In a rising 

market this can mean buying after a short-term pullback, while in a falling market the same logic 

is applied in reverse. The strategy then uses additional Keltner Channel levels to identify when 

the subsequent move has become sufficiently extended to close the position. This makes 

Keltner an important trend-and-pullback component of Active MAX rather than simply another 

momentum strategy.     

  
 



 

 
Equity Chart  
 
The following chart demonstrates the equity growth over time, highlighting the strategy's 
performance during the backtesting period.  
 

 
 

  
 
Comprehensive Trade Analysis  
 
This section summarizes key performance metrics such as win rate, profit factor, and maximum 
drawdown, ensuring the strategy's effectiveness.  
 

 

 



 
  
Monte Carlo Simulation  
 
To ensure the robustness and reliability of this trading strategy, 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 strategy's 
resilience.  
 

 
 
 
Overall Result - PASS* 
 
This report confirms that the ACTIVE MAX KELTNER strategy has passed the rigorous 
validation process and meets the high standards set by Max the Machine™.  

DISCLAIMER 

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