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Update

First feedback was received from fellow TRW members. Notable suggestions / ideas were:

1. Suggested development of strategies using Cryptocap / Binance

2. Reduction of strategy numbers and addition of other TPl components

3. Code suggested for building TPI signals based on 10 strategies.

4. Code suggested for building TPI signals based on less strategies plus other TPI
components.

5. Ensuring time coherence between strats

6. The possible creation of a universal/general ALT TPI.

Due to the time consuming nature of building strategies, the idea of reducing the strategy
number and adding other TPl components to provide signals especially for ALT's appears to
be valid. Further insights suggest building combination TPI's for ALTs using baseline
indicators to ensure time coherence. For instance, something simple like a 12 and 25
period EMA as a baseline macro trend scanner and then using that as a guideline.

Further work continues now with the implementation of the above. Continued strategy
development and TPl components for ALT’s, automation tests as well as scoring systems to
determine asset allocation.
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Overview

This project's aim is to create a system based on aggregated strategies to provide investing
signals for trending assets in the crypto space. The basic design centres around signals
produced by 10 strategies per asset class, with 7 strats needed to be congruent in order to
produce a valid signal. This may be reduced and/or automated in time.

Its design aims to take the benefits of SOPS, and combine it with flexible RSPS style
allocations to take advantage of an ever changing market.

Further goals are the expansion of asset signals and automation.

This is a personal project and not financial advice. I'm not accountable for anything whatsoever
presented here or your interpretation thereof.

Goals

1. To build a library of assets, each using 10 quality strategies
To create a scoring system for asset selection

To produce clean signals for portfolio management

A W

To automate signals from TradingView into Google Sheets



Initial Testing

A selection of 7 assets were included in initial testing. These were selected because of them
being consider a major, i.e. BTC, ETH, their position in market cap, ADA, SOL, BNB and a
representation of shitcoins i.e. EGLD, VET selected from observation/experience.

Strategy Development

Strategies were developed and modified for each of these using the strats available in the
MC Strat List. These include BTC, ETH, ETH, ADA & BNB. The strats used for EGLD, VET and
SOL were developed and modified from existing sources and should be considered
experimental. These have been managed and coded to ensure consistency with tables and
for export and automation purposes:

Strategy: Value: TV: Component: ETH
AAETH 1 - Archy | .
AAETH 2 - Lawless 4 ETH TPI:
AAETH 3 - Maverick -1 [ |
AAETH 4 - Faru = [

AAMETH G - Pecker -1
AAETH G - Ocelot i |
AAETHT - Killer 5|
AAETH & - Backslap =f
AAETH § - Genb =
AAETH O -Haven af

TOTAL -10 10 0

@° Ethereum / TetherUS - 1D - BINANCE o
001

3 Cobra Metrics 3
Equity Max DD -41.56 %
Intra-trade Max DD 28.63 %
Sortino Ratio

Sharpe Ratio

Omega Ratio 0
Net Profit % 174969.58 %
Net Profit L/S Ratio 1.13




Portfolio Building

|.  Portfolio Visualiser

Each asset had all 10 strats indexed and imported into Portfolio Visualiser. Extreme
imbalances were observed in some cases, but included as the system relies on
aggregated strats. The optimisations using Risk Parity were considered as more
reliable in this case case study, again due to the aggregated approach to the design.

One more optimisation was done for the sake of science, i.e. an All-Stars portfolio
using the best performing strategies of each set of strats.

Results were as follows:

BTC

SficentFronter  Metics  AmualRetuns  MomnyRetums  Drawdowns  Assels  Roling Fstums

Maximum Omega Ratlo at 0.00% Return

Ticker Name Allocation
AABTO AABTC! 198%
AnBTC3 AABTC3 122%
AABTCS AABTCS 3165% -

AaBTCS AABTCS 4181%
AasTC7 AABTC7 5.36%
AaBTCB AABTCB 18.04%

B save portioio

Risk Parity Welghted

Ticker Name Allocation

assTC! asgTC 9645

aeTC2 ArgTC2 a70%

assTCs AasTC3 918%

ARBTCA AnBTCA 1090%

assTCs ArgTCS 136%

AsBTCS AaBTOS 899%

ARBTC7 ARBTCT 931%

AssTO8 aagTo8 966%

ABTCY ARBTCR 9a2%
g 2 X ot
5 s

AABTCO AABTCO 9.36%
& save portiolio »

Portfolio Performance Summary

Performance Summary.

Metrlc Maximum Omega Ratlo at 0.00% Return Risk Parlty Welghted
Start Balance §10,000 510000
End Balance 5966570 55,083,944
Annualized Return (CAGR) 20891% 20091%
Expected Return 12556% 12872%
‘Standard Deviation 4185% 4571%
Best Year 54078% 3756%
Wiorst Year 4730% 6576%
Maximum Drawdown 0-558% 0-941%
‘Sharpe Ratlo (ex-ante) 29 267
Sharpe Ratlo (ex-post) 295 266
Sortino Ratio 2827 264
Omega Ratio 3169 2151
Stock Market Correlation 020 012

Resuls based on historical retuns. Expected refurn is the annualized monthly arithmetic mean return.



Portfollo Growth
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ETH

Summary | EficentFrontier  Metics  AmualFetums  MonibyRetums  Drawdowns  Assels  Roling Retums

Maximum Omega Ratlo at 0.00% Return

Name Allocation
ARETHY 304%
anETH2 18520
ARETHS 3947
ARETHE 0a0%
AaETHS o038
AsETHT 1760%
AETHO 1981%
METH @ METH2 @ METHS @ ANETHT
AAETHO @ Ovr
Risk Parlty Welghted
Ticker Name Allocation
ARETHY AETH 217%
et rETH2 971
aETHS AETHS 1054
AsETHE ARETHA 1004
arETHS AETHS 125
aETHS AETHS o78%
AAETHT AETHT 975%
AaETHE AETHE 017
asETHO ARETHY 017
AAETHO AsETHO 964
Bsawporio- el e e
® wenn @ meto
Portfolio Performance Summary
Pertormance Summary
vetric Maximum Omega Rato at 0.00% Return Risk Party Welghted
Start Balance s10000 510000
End Balance 521,046,560 525544978
Annualized Return (CAGR) 2587
Expected Rewm 158657
Standard Deviation sa10%
Best Year 1.20072%
Worst Year 1672%
Maximum Drawdown 0-1513%
‘Sharpe Ratlo (ex-ante) 24
Sharpe Ratlo (ex-post) 244 288
Sortno Ratlo 137 155
‘Omega Ratio 1880 1280
Stock Market Correlaion 008 001
Resuls based on istorical retums. Expecied retun is the annualzed moninly arthmec mean retum.
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BNB

Maximum Omega Ratlo at 0.00% Return

Ticker Neme Allocation
Asnat Asenat 702
Anenes Anenes 20
ey Anenes 371%
yer menes 109%
AsenE0 oy 407
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Portfolio Performance Summary
Performance Summary
Veric Maximum Omega Ratio at 0.00% Return Risk Parity ieighted
Stan Balance s10.000 510000
End Balance s22064877 510308547
Annualized Return (CAGR) 20000 4%
Expected Retrn 20179 18439%
Standard Deviaton 169505 169.11%
Bestvear sz ascezms
Wiorst Year 2ars 217
Masimum Drawdown 0-10.10% 02131
Sharpe Ratlo (ex-ante) 118 108
Sharpe Ratlo (ex-pos) 118 108
Sortno Fatio 1092 un
omega Ratlo 1027 nia
Stock Market Correation oo o000
Expeceareumis anthmetc meanretum
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ADA

Sunmary | EfcentFronter  Wetcs  Amuaifeums  MonbyFeums  Drawdowns  Assels Foling Feums
WMaximum Omega Ratio at 0.00% Return
Ticker Name Alocation
AaDAT ARADAI s
ArDA3 AnDAS 1040%
AAADAS ARADAS Tadan
AnaDAD AraDAS 12007
AMADAD ARADAY 1158%
& save portoo »
@ ANON @ AMDK @ AMDAS @ ANDAS
Risk Party Welghted
Ticker Name
AmDA1 ARADAY
AnaDR2 AraDRZ
AnDAY AnADAS
AnADAS ArADAL
AnDAS ARADAS
AnaDAS AraDAS
AADAT ARADAT
AnaDAS ArADAS
AsrDAg AnADAY
ARADAD ARADAD
B 5aveporilio precd) o SN
e
Portfolio Performance Summary
Performance Summary
Weric Maimum Omega Rato a 0.0% Return
st Balance s10000
End Balance swamsiz
Annualized Return (CAGR) 348.65%
Expected Ret 20451%
‘Standard Deviation 138120
BestYear sasas2
Wrst Year w00
Maximum Drawciown 0-1038%
Sharpe Ratlo (ex-ante) a7
‘Sharpe Ratlo (ex-post) 147
Sortno Ratio 2005
Omega Ratlo 208
Stock Market Correlation )
Portfollo Growth
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SOL

Maximum Omega Ratlo at 0.00% Return

Ticker Name Alocation
assolo assolo 7a8%
assout AnsoLt st
AssoL2 aasoL2 2020%
AnsoLs ansoLs 1755%
ansoL? ansoL7 217
assole aasoLe 208%
@Save portolo »
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@ Jiso7 @ msols
Risk Parity Weighted
Ticker Name Allocation
AnsoLo aasoLo 1025%
ansoLt ansoL1 1038%
assoL2 aasoL2 o5
assoLs AasoLs 1031%
AnsoLs AasoLs a78%
AnsoLs ansoLs [I3s
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Portfolio Performance Summary
Performance Summary
Netric Maximum Omega Ratlo at 0.00% Return Risk Parity Weighted
start Balance 10000 s10000
End Balance st7701 s8.202547
Annualized Return (CAGR) 1.18%
Expected Return 12300
Standard Devation 17170%
Best Year s17584%
Wiorst Year s
Naximum Drawdown 061 0-2106%
Sharpe Ratio (ex-ante) 187 181
Sharpe Ratio (ex-post 187 181
Sortino Ratlo 3000 2558
Omega Ratlo @i 213
Stock Market Correlation 018 016
Rlstits based on hstorica reurns. Expected feturn i the amualized monthly arthmetic mean returm
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EGLD

Maximum Omega Ratlo at 0.00% Return

Ticker Name Allocation
AAEGLDO AREGLDO 0oz
AAEGLD! ArEGLD1 162%
AAEGLD2 AREGLD2 4587
AAEGLDS AaEGLDs 03s%
AAEGLDS AREGLDS 030
AAEGLDS AREGLDS 066%
AAEGLDS AREGLDS 1%
AAEGLD7 AREGLD7 (=
AAEGLDS AREGLDS ss11%
AREGLDY AREGLDY 112%
B Save portiolo
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Risk Parlty Welghted

Ticker. Name Allocation
AREGLDO AREGLDO et
AAEGLDY AREGLD1 987
AAEGLD2 AREGLD2 a8
AAEGLDS AREGLDS 928%
AAEGLDS AAEGLDS st
AAEGLDS AREGLDS s6%
AAEGLDS AREGLDS 995%
AsEGLD7 AREGLD? 1268%
AAEGLDS AREGLDS 4z
AAEGLD AREGLDS 953
B Save portiolo »

Portfolio Performance Summary

Performance Summary

Wetric Maximum Omega Ratlo at 0.007% Retum Risk Parlty Welghted
Start Balance 10000 s10.000
End Balance 13418164 3740832
Annualized Return (CAGR) 1.00287% 62054%
Expected Return 324.65% 27119%
Standard Devation 14925% 14279%
Best Year 57423 287156%
Worst Year ot.1% 18.83%
Maximum Drawdown 000 0-1065%
Sharpe Ratio (ex-ante) 216 189
Sharpe Ratlo (ex-post) 218 188
Sortino Ratlo 117848 asa7
Omega Ratlo NA 040
‘Stock Market Correlation 00t 003
historial returns. retum,
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VET

Maximum Omega Ratio at 0.00% Return

Ticker Name
AaveTo aveTo
ARVETH AAVETH
AAVET2 AaveT2
AnvETS aveTs
ARVETE AAVETE
AavET? AnveT?
AnvETS aveTs
8 Save portioi »

Risk Parity Welghted

Ticker Name
AnvETo aveTo
ARVETH AAVETH
AavET2 AnveT2
ARVETS AavETs
AMVETS AnVETS
AAVETS AaveTs
ARVETS AavETE
AavET? AaveT?
AnvETs AaveTs
ARVETO AavETO
B save portoto »

Portfolio Performance Summary
Performance Summary
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ALL STARS

Maximum Omega Ratlo at 0.00% Return

Ticker Name
AABTCS AABTCS
AAETHE AAETHZ
AABNBS AABNES
AAADAT AAADA1
AAEGLDS AAEGLDS
AASOL1 AASOLY
AAVET? AAVET?

& Save portolio

Risk Parity Welghted

Ticker Name
AABTCS AABTCS
AAETH AAETHZ
AABNES AABNES
AAADAT AAADAI
AAEGLDS AAEGLDS
AASOL1 AAsOL1
AAVET7 AAVET?

Save portfolio »

Portfolio Performance Summary

Performance Summary

Allocation
8.62%
267%
17.36%
21.06%
30.47%
19.84%

0.10%

Allocation
39.03%
19.12%
570%
654%
9.22%
720%

13.18%

® assTos

ARETHD aaBNEs
@ A%EGLDS @ AASOL!

@ acTHs @ Assnes
AAEGLDS @ AASOL!

Metric Maximum Omega Ratio at 0.00% Return Risk Parlty Welghted
Stant Balance s10000 510000
End Balance 54032413 $1.007.19
Annualized Return (CAGR) 786.09% 451.96%
Expected Return 20075% 202.11%
‘Standard Deviation 145.95% 7250%
Best Year 6:860.50% 244631%
Worst Year 85.20% 4738%
Maximum Drawdown 000% ©0-265%
Sharpe Ratlo (ex-ante) 198 276
Sharpe Ratlo (ex-post 198 274
Sortino Ratlo 107042 5086
‘Omega Ratio NA 5026
Stock Market Correlation o016 020
Resuits based on historcal returns. Expected returm is the annualized monthly arithmetic mean return.
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Asset Allocations

The next step was to calculate suggesting weightings for assets using Downside
Deviation. Two calculations were done. Omega & Risk Parity.

BTC ETH BENB ADA SOL EGLD VET
Downside Deviation 1,19 2,4 2,98 2,37 2,98 0,01 3,83
Inverse Volatility (1/Downside Dev ) 0,840336 0416067 0,335357 0421941 0,33557 100 0,261097
Normalised Values (SUM PV1, PV2, PV3)) 102,6112
Normalised Weights (PV/SUM) 0,00819 0,004061 0,00327 0,004112 0,00327 0,974553 0,002545
Portfolio Amount 10000 10000 10000 10000 10000 10000 10000
Allocation (Normalised Weights * Portfolio) 81,89518 40,60636 32,70311 41,12037 32,70311 9745,527 2544524

BTC ETH BENB ADA SOL EGLD VET
Downside Deviation 1,41 2,91 3,5 3,62 3,5 1,61 3,83
Inverse Volatility (1/Downside Dev ) 0,70922 0,343643 0,285714 0,276243 0,285714 0,621118 0,261097
Normalised Values (SUM PV1, PV2, PV3)) 2,782749
Normalised Weights (PV/SUM) 0,254863 0,12349 0,102673 0,09927 0,102673 0,223203 0,093827
Portfolio Amount 10000 10000 10000 10000 10000 10000 10000
Allocation (Normalised Weights * Portfolio) 2548,631 1234,903 1026,734 992,6987 1026,734 2232,031 938,2687

In the Omega version, an extreme irregularity was observed. There was no
downside deviation in the EGLD set of strats. Value was 0%. (When replaced with the
value from the Risk Parity optimisation, the allocation percentages were similar.)

Final allocation amounts were:

BTC ETH BNB ADA SOL EGLD VET
25,49% = 12,35%  10,27% @ 9,93%  10,27% 22,32%  9,38%

From the above, possible conclusions from this were that this could be averaged to
a position size and managed with a scoring system to determine the portfolio
allocation. Initial idea is a slot based system of 7 assets trading perpetually.
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lIl.  Expectations

It is my personal expectation that the majors should at the very least 3x during the
next market cycle, with selected ALT's performing from 5 - 7x from bottom to peak.

The goal of this portfolio is not to create the most efficient portfolio on earth, but
rather a conservative one with a higher chance of success. An average of a minimum
of 5x is the goal of this portfolio. With a goal of an average of 5x across all assets,
and a further goal of -5x on the way down from the peak of the next run, the
expectations of the portfolio are as follows:

With a portfolio of $100,000:
100,000 x 5 x 5 = 2,500,000

Anything else in my mind is a bonus and should be considered OVERKILL.

Signals

The first signals from this project take the form of gauges showing how many strats
are firing LONG or SHORT.

Strategy:  Value: TV: 'Component: ' ETH

AAETH 1 - Archy 1 =
AAETH 2 - Lawless 1 ETH TPI:
AAETH 3 - Maverick 1
AAETH 4 - Faru -1
AAETH 5 - Pecker -1
AAETH 6 - Ocelot 1
AAETHT - Killer 1
AAETH 8 - Backslap 1
AAETHY - Ganb 1

1

AAETHO - Haven
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TOTAL

ADA

10

10

10

TOTAL
BTC
ETH
BNB
ADA
sSoL

EGLD
VET

Long
Short
Short
Short
Long

Short

This strat aggregator uses ten strats for each component. Seven of these need to fire for a long or short signal to trigger, othewise the signal is flat/cash.
Components marked in white can be considered robust’. Grey components should be considered experimental
All signals exc. TOTAL generated from BINANCE USDT pairs.

Gauges show how many strats are firing LONG or SHORT. Conditional formatting
colours the values green or red if they are greater than 7. Gauges are set up to
signal flat when the strat count is less than 7. If the gauge is grey, this indicates
neutral or CASH.

Extended Asset Selection

The next phase of the project now moves into first, extending asset selection
through the development of new strategies, second, the creation of a scoring
system to manage asset allocation and third, the automation thereof to provide
signals in Google Sheets. Strats wanted, but are not limited to are:

SOL
EGLD
VET
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I

LINK
AVAX
DOGE
DOT
TRON
MATIC
AAVE
ALGO
RUNE
SHIB

New strat ideas and coins are welcome. If you would like to contribute to this
project, please dm me in TRW requesting access to the project:
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