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Aims

To build the most sophisticated SOPS possible using aggregated strategies and RSPS style
tables for asset selection and rebalancing.

Strategy Development

We use a set of 10 strategies to build automated aggregate signals. These are combined in
Tradingview to produce a single strategy or ‘OVERKILL' strategy that provides one signal
based on multiple inputs.

10 BTC
10 ETH
10 BNB



10 SOL
10 ADA
10 AVAX
10 LINK
10 INJ
10 EGLD
10 VET
10 RUNE
10 HEX

In many cases the most optimal combinations for the creation of the OVERKILL aggregated
strats involve the use of 6-8 strategies.
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OVERKILL strat by salxx for BTC using 7 strategies
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OVERKILL strat by salxx for ADA using 5 strategies

Through forward testing, strategies are managed, flagged, replaced and checked via a strat
list. This includes checking for missed signals, repainted and underperforming strats.
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1 Name CoinPair_ | Exchange Strategy Name Indicator Used | DD % |Sortino|sharpe| PF | % Prof |# Trades| omega| TV LINK
3 Archenemy ETHUSDT  BINANCE AAETH 1-Archy MacD / Aroon / EMA 2394 308 21 307 | 60 60 139 hitps flvww tradingview: LAA-ETHA-Archy!
4 Archenemy ETHUSDT  BINANCE AAETH 2-Lawless Supertrend / MacD / STC / DMI / FZVSO 3055 309 198 222 5517 58 136 I i - AA-ETH-2-Lawl
s Archenemy ETHUSDT  BINANCE AAETH 3- Maverick BB/ KC / ADX / Trix  Supertrend 1863 29 183 214 6129 31 135 hitps/iwvny radingyi ETH-3-Maverickl
G Archenemy ETHUSDT  BINANCE AAETH4-Faru SAR/ CCI/ STC/ MacD / RS| / Supertrend / Wiliams 2863 287 195 368 6842 38 136 w i i  AAETH-4-Faru/
7 Archenemy ETHUSDT  BINANCE AAETH 5 - Pecker Supertrend / MacD / STC/ Aroon /FZVSO/SAR/AGMA / CCI /BB 286 366 232 213 | 5484 62 143 s i 14 ETH-5-Pecker/
s Archenemy ETHUSDT  BINANCE AAETH 6 - Ocelot MacD / STC / Aroon / ATR / ADX | FZVZO 2394 291 187 | 181 619 42 134 o i DAALSx3-AA-ETH-6-Ocelot!
s Archenemy ETHUSDT  BINANCE AAETH T -Killer MacD / STC / Aroon 277 26 17 369 | 5833 48 131 s i fpFU-AA-ETH-7-Killer/
0 Archenemy ETHUSDT  BINANCE  AAETH 8-Backslap Superirend / STC / ADX / Aroon 277 | 314 201 348 6607 56 | 137 i i £TH.8-Backsl
" Archenemy ETHUSDT  BINANCE AAETH 9 - Banger Supertrend / STC / Aroon / MacD / Renko / Hull / RSI 3096 339 219 525 6622 74 14 e i Ox-AA-ETH-9-Banger!
2 Archenemy ETHUSDT  BINANCE AAETH 0 - Alpha ATR/STC/ CCl/ Gator / EFI | FZVZO 2719 | 331 21 262 5862 58 138 hy i - AAETH.0-Alphal
B
“ Archenemy ETHUSDT  BINANCE AAETH 10 - Rambo Supertrend / STC / Aroon / Renko / Hull | RSI 3096 | 364 236 53 6857 70 144 o i IY]AIZ-AA-ETH-10-Rambo/
is Archenemy ETHUSDT  BINANCE AAETH 11 - Conan MacD / Supertrend / STC / Ravi/ DMI / BB | CCi 277 282 187 | 5% 7381 42 | 134 itps /v tradinguiew i ETH-11-Conan/
© Archenemy ETHUSDT  BINANCE AAETH 12 - Venom STC/ Supertrend . Aroon | Wavetrend / ADX / Hull 2478 324 212 491 6471 51 14 hitps: v i ETH-12-Venom/
" Archenemy ETHUSDT  BINANCE  AAETH 13-Robocop Aroon / MacD / Supertrend / CI 2393 309 202 2% 64 50 137 i iptZaL QrlUTw-AA-ETH-13-Robs
it Archenemy ETHUSDT  BINANCE AAETH 14- Sabox STC/STC2/ Aroon / MacD / Supertrend %18 284 189 297 65 60 134 Ittps /s tradingui i -AAETH-14-Sabod
B
R — [ [ T T T 1
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B otherst AAETH 14 - Sabo is a BINANCE/USDT version Junwve tradingui i boc ETH-Stratt/
2
E AAETH 2-Lawless Repainting fixed. Republished
3 AAETH4-Faru Repainting fixed. Republished
2 AAETH 10 - Rambo Is identical to Banger. Check origins of both
=
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OVERKILL strat list by Archenemy

Further tools have been developed to help with strategy development including a strat-dev
guide for building strats, which leverages the use of TradingView Assistant as well as a
video tutorial to demonstrate the process for would-be contributors.

Portfolio Building

Each of these aggregated OVERKILL strategies has undergone a series of PV optimisations
to determine possible combinations for allocations.

For these, only coins in the Top 50 in CMC were considered.

1. Original 7 assets used in initial design for comparison to first PV optimisations

Summary | EffcientFrontier  Mefrics  AnnualRetums  Monthly Retuns  Drawdowns  Assefs

Maximum Omega Ratlo at 0.00% Return

Ticker Name Allocation
OVERETH OVERETH 2.14%
OVERBNB OVERBNE 27.46%
OVERADA OVERADA 21.10%

oversoL oversoL 26.66%
OVERVET OVERVET 2255%
Save portolio

@ OVERETH @ OVERBNS @ OVERADA
® OvERSOL @ OveRVET

Risk Parity Welghted

Ticker Name Allocation
OVERBTC OVERBTC 34.47%
OVERETH OVERETH 18.48%
OVERBNB OVERBNB 577%
OVERADA OVERADA 6.93%
OVERSOL OvERSOL 6.89%
OVEREGLD OVEREGLD 9.00%
OVERVET OVERVET 17.46%

8 Save poriolio »
@ OUERBIC @ OVERETH  ® OVERBNS
@ OVERADA @ OVERSOL @ OVEREGLD
® oveRver



Portfolio Performance Summary
Performance Summary

Metric

Start Balance

End Balance

‘Annualized Return (CAGR)
Expected Return
Standard Deviation

Best Year

Worst Year

Maximum Drawdown
‘Sharpe Ratlo (ex-ante)
Sharpe Ratlo (ex-post)
Sortino Ratlo

Omega Ratlo

Stock Market Correlation

Results based on historical returns. Expected retum is the annualized monthly anthmetic mean return.

Maximum Omega Ratlo at 0.00% Return
510,000

$4836.735

642.45%

268.50%

145.56%

7.30473%

2463%

©-395%

2. Optimisation done using all strats available for the top 50 coins in CMC

Maximum Omega Ratlo at 0.00% Return

Ticker
OVERBTC
OVERETH
OVERBNB
OVERADA
OVERSOL
OVEREGLD
OVERVET
OVERAVAX
OVERRUNE
OVERINS

Save porttolio »

Risk Parity Welghted

Ticker
oversTc
OVERETH
overene
OvERaDA
OVERSOL
OVEREGLD
oveRveT
OVERAVAX
OVERRUNE
ovERINg

Save portioio »

Portfolio Performance Summary
Performance Summary

Netric
Start Balance

End Balance

Annualized Return (CAGR)
Expected Return

‘Standard Deviation

Best Year

Worst Year

Maximum Drawdown
Sharpe Ratlo (ex-ante)
Sharpe Ratlo (ex-post
Sortino Ratio

Omega Ratlo

Stock Market Correlation

Results based on historical returns. Expected retur is the annualized monthly arithmetic mean return.

Name
OVERBTC
OVERETH
OVERBNE
OVERADA
OVERSOL
OVEREGLD
OVERVET
OVERAVAX
OVERRUNE
OVERING

Name
OVERBTC
OVERETH
OVERBNE
OVERADA
OVERSOL
OVEREGLD
OVERVET
OVERAVAX
OVERRUNE
OVERING

Allocation
047%
036%
4.48%
3.08%

2133%
036%
3867%
5.35%
2183%
438%

@ OVERENS @ OVERADA @ OVERSOL

ovERINJ

Allocation
2764%
1297%
5.18%
572%
5.26%
662%
14.13%
£32%
7.47%
870%

@ OVERVET @ OVERAVAX

VERSTC @ OVERETH

OVERRUNE

oversns

@ OVERADA @ OVERSOL @ OVEREGLD
OVERVET @ OVERAVAX @ OVERRUNE

® ovEm

Maximum Omega Ratlo at 0.00% Return

510,000
$15.208,679
1,050.00%
306.31%
105.48%
5422.89%
47.75%
0.00%

288

288
213160
NA

021

Risk Parlty Welghted
§10.000
§2219,940
476.78%
20567%
70.03%
2378.92%
8278%
0-477%
201

290

4610
4372

024

Risk Parity Welghted

510,000
$3958473
634.25%
236.50%
75.18%
2.874.66%
86.28%
©-369%
312

an

€397
7071
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3. Optimisation using equal weighting

Maximum Omega Ratlo at 0.00% Return

Ticker
OVERETH
ovERBNB
OVERADA
OVERSOL
OVEREGLD
OVERVET
OVERAVAX
OVERRUNE
OVERINS

Save portiolio »

Equal Welghted

Ticker
oversTe
OVERETH
overene
overapA
oversoL
OVEREGLD
oveRveT
OvERAVAX
OVERRUNE
OVERINS

Save portiolio »

Portfolio Performance Summary
Performance Summary

Netric

Start Balance

End Balance
Annualized Return (CAGRY
Expected Return
‘Standard Deviation

Best Year

Worst Year

Maximum Drawdown
Sharpe Ratlo (ex-ante)
Sharpe Ratlo (ex-post
Sortino Ratlo

Omega Ratlo

‘Stock Market Correlation

Results based on historical returns. Expected retum is the annualized monthy arithmetic mean return

Name
OVERETH
OVERENE
OVERADA
OVERSOL
OVEREGLD
OVERVET
OVERAVAX
OVERRUNE
OVERINS

Name
OVERETC
OVERETH
OvERBNE
OVERADA
OvERSOL
OVEREGLD
OVERVET
OVERAVAX
OVERRUNE
OVERINS

Alocation
133%
035%
094%
20.40%

089%
4176%

5.32%
2439%

462%

@ OVERSOL @ OVERVET
® ovERAUNE @ OVERIN

Allocation
10.00%
10.00%
10.00%
10.00%
10.00%
10.00%
10.00%
10.00%
10.00%

10:00% @ OVERBTC @ OVERETH
@ OVERADA @ OvERsOL
@ OVERVET @ OVERAVAX
® overng

Maximum Omega Ratlo at 0.00% Return
$10,000

$16,567.183

1,08327%

30881%

10339%

5,10485%

5420%

0.00%

296
1,543.88
A
021

OVERAVAX

® on

OVERBNE,
OVEREGLD
OVERRUNE

Equal Welghted
510,000
96,846,346
78136%
269.15%
99.41%
470021%
73.28%
0-or%

Regarding the optimal number of assets to be used, optimisations show that a selection of
10-12 assets reduces the drawdowns of the portfolios to very low values as low as 1%.



Asset Selection

For asset selection, progress was made retrieving data from CMC API and via regular copy
paste to produce some preliminary asset selection tables.

1 ] [3 L M N o P a R s alltime 0of0 Iox
data.num_mar data.date_add
data.id data.name datasymbol  data.slug ket_pairs ed data.tags.1 data.tags.2 data.tags.3 data.tags.4 data.tags.5 data.tags.6 data.tags.7 data.tags.8 dat
1 Bitcoin BTC bitcoin 10513 2010-07-13T00 - mineable pow sha-256 tore-of-val te-channel inb; ntur: the f iin-capita bin
1027 Ethereum ETH ethereum 7655 2015-08-07T00 pos cis eth y: coinb tun th f polych pita bi labs-p h pit bo
825 Tether USDt  USDT tether 64622 2015-02-25T00 blecoi backed L ¥ rhit i ¥ injectiy yst brl
1839 BNB BNB bnb 1707 2017-07-25T00: h smart-contracts alameda-researc multicoin-capital bnb-chain layer-1 sel
52 XRP XRP xp 1123 2013-08-04T00- medi f-exch futit arringt p-cay galaxy-digital-po a16z-portfolie  p pital-f fbr-
3408 USDC usoc usd-coin 14684 2018-10-08T00: medium-of-exch t-backed-sti coinb hedera-hashgraj fant yste arbi yti y bnl
5426 Solana S0L solana 539 2020-04-10T00: pos platform solana-ecosyste cms-holdings-po kenetic-capital-p al, L iticoin-capital ok lay
2010 Cardano ADA cardano 856 2017-10-01T00 dpos pos platiorm research smart-contracts staking cardano-ecosyst cardano lay
74 Dogecoin DOGE dogecoin 818 2013.12-15T00 i mineable pow scrypt medium-of-exch. memes payments doggone-dogger bnb-chain fxe
1958 TRON TRX tron 859 2017-09-13T00- media payments tron-ecosystem  dwi-labs-portfolic sec-security-toke alleged-sec-securities
11419 Toncoin TON toncoin 166 2021-08-26T13: pos fix-bankruptcy-e dwf-labs-portfolit toncoin-ecasystem
1875 Chainlink LINK chainlink 1354 2017-09-20T00 1 platform defi oracles smart-contracts substrate polkadot polkadot-acosys avalanche-ecosy sol
3890 Polygon MATIC polygon 1023 2019-04-28T00:1 pos platform enterprise-soluti zero-knowledge- scaling state-channel  coinbase-ventun layer-2 bin
3717 Wrapped Bitcoin WBTC wrappad-bitcoin 1458 2019-01-30T00 medium-of-exch. defi ppad-tokens i " iver-ecosy opti ye bitcok ystas for-
6636 Polkadot DOT polkadot-new 601 2020-08-19T00-1 substrate polkadot bi h polkadot-ecosys th £ poly pita amington-xrp-caj pit bo
4943 Dai DAl multi-collataral-d 2726 2019-11-22T00:( defi i backed hy ¥ polyg st i ysta arbi hat
2 Litecoin LTC litecoin 1023 2013.04-28T00:1 mineable pow scrypt medium-of-exchange
1831 Bitcoin Cash BCH bitcoin-cash 790 2017-07-23T00 mineable pow sha-256 di f-axch: i-vall anterprise-soluth paymants bite
5994 Shiba Inu SHIB shiba-inu 679 2020-08-01T00:\ memes ethereum-ecosy: doggone-doggerel
5805 Avalanche AVAX avalanche 533 2020-07-13T00:! defi smart-contracts three-arrows-cag pelychain-capita avalanche-ecosy cms-heldings-po dragonly-capital moonriver-ecosy inje
3957 UNUS SED LECLEO unus-sed-leo 33 2019-05-21T00: marketplace centralized-exch di ks k i pital-p al i rch-portfoli
2563 TrueUSD TUsD trueusd 464 2018-03-06T00:1 st i-val backed rhi yte bnb-chain usd-stablacoin
512 Stellar XLM stellar 538 2014-08-05T00:1 medi f- h uti acts hashkey-capital-partfolio
328 Monero XMR monero 254 2014-05-21T00.1 mineable pow medium-of-exch: privacy ringct boostve-porifolio eleciric-capital-p galaxy-digital-portfol
Iy B c [ e . s " 1 [ s " o - a R =
] Harse Fric ATH 2h% % EE Voume(Td)  Market Cap Muluplier  Potential x Rank x Score 30 Day % Score score Score with 0D
2 Solang 25707500318
7 s0L 5481 526005 TAT 18.88% S1.15% 163,948,471 S0 $14.507,780.25 a852 Tan W 1552 15 7871 asaT
o Rancer 5534 010 585
= 4 RNDR 2% 8T 128% 2808% 60.14% 206 045 24 RN 5660 862,051 T044 EE L To44 814 G684
z Chainiink $1,020043.573
iz LNE s 35288 297 127e% 40.12% 254 381755 LIN 96150441253 T84t a5 = 7841 w2 8522
i Intemat Gomput 571,196,884
» =3 B0 §75073 248% 20.88% 25.85% 93080058 1CF 1791400821 S0 18760 T W4T E10d 643 5
e valancng 51215 660,485
b AVAX SILST 514622 255% 15,545 25.96% 105194 743 A §4.109.595.007 208 1264 8 9208 =35 6118
5 Ladang SL1M 5376
" ] ADA 030 10 121% 141 19.90% 1736.570.740 A $10 603059, 261 202 w3 L 020 we 6268 s2m
. Injective 510,626,655
. i) 137 52501 u7sH 273% 70.30% TL1B 0514 1149816925 450 183 5 asm 7238 12
s Mutrgux 5165 046,351
5 EGLD £057 54250 203% 1.58% 1982% 2390 TGHEGLL §799.194820 161 943 s it 9437 w82 5528 6398
o vaChan 5300295 950
b ] VET BR 5028 056% s52% 9.72% 20903309841 §1388.652202 18 E T 1457 &5 9114 anz 5415 27
% Bricyn 5105245 097,51
1 BIC 462106 58870063 03% 1241% 28.24% 1030351 BIC  £676.023.8234¢ 4nEs 199 100 4968 w24 5197 65 12
[ b S1.706 854 #10
. 4 Bl 52800 5690.83 0453 392% 5.61% ZATRAATBNE 534.605.308.52 5659 a0 o L] 58 4052 B9
= hereu 568 435 908 621
ETH 1481 489170 130% 819% 8.15% 37,634 706 £TH 5218718095 3: 6283 268 » 6283 815 a2 464

Preliminary asset selection table with a scoring system by Archenemy

With preliminary calculations from the tables above, you can get a selection of assets to
include in a portfolio. With very similar values through the weightings used in the
calculations, balancing risk and upside potential, an argument is made for the equal

weighted portfolio.



ETC 16.49
ETH 13.89
BNB 11.88
ADA 13.41
SOL 17.34
VET 10.83
EGLD 16.2

Progress was also made by salxx in producing relative strength signals of coins:

The next questions which remain to be answered are rebalancing times and when and how
these are implemented as new data becomes available.

Current Tasks

There are two main tasks which need the most attention and we need as much help as
possible to continue improving our signals.

e Development of new strategies for new coin options to become available to the
SOPS.

e More sophisticated systems for asset selection.



Project Overkill v1.3

02.11.2

023

Design by TRW: Archenemy
With notable contributions from:

salxx

Josephalpher

Keeraiz

Update

Progress update for the project is as follows:

Dawn of the OVERKILL strats. These are combined TV strategies using libraries which
create new signals based on aggregation on multiple strategies.

Integration on Coinmarketcap APl into Google Sheets was figured out. This lead to
the development of the first RSPS style tables for initial calculations of portfolio
allocation sizes.

New ideas included that all assets should run through a PV optimisation to get stats,
particularly downside deviation which could be then used as one of the parameters
for asset selection.



9

e First prelim signals were produced based on first PV optimisations for SOPS. Due to
lack of optimisations for new assets, the signal did not reflect the most optimal
assets.

For instance, BNB and VET were observed to underperform during the latest
market movement.

e Some volume problems surfaced with strats developed on CRYPTO/USD pairs. The
decision was made to switch back to BINANCE/USDT pairs.

Current tasks:

e Further strat development, including development of more ALT strats and
corresponding OVERKILL strats.

e Further refinement of RSPS style table and parameters.

e Aims towards new signals which include table input for asset selection.

@' Bitcoin / TetherUS - 1D - BINANCE

0.0

v 18

2:Cobra Metrics 2
Equity Max DD 34.78'%
Intra-trade Max DD 24.46 %

Sortino Ratio 3.47

Sharpe Ratio 2.15

Profit Factor 7.74
Profitable % 69.85 %| 2
Trades 42
Omega Ratio 0 1.41
Net Profit % 47669.79 %
Net Profit L/S Ratio .
Max Consecutive Wins
Max Consecutive Losses
Max Flat: Days
Total months in profit
Total months in loss

4 < SSSlapper =

First glimpse at OVERKILL strat by salxx for BTC
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1 # Name Price ATH 24h% 7d% 30d % Volume (7d) Market Cap Potential x Rank x Score 30 Day % Score Score
3 Bitcoin $105.245.097.51

1 BIC $68,789.63 0.37% 12.41% 28.24% 3.039351 BTC $676,023,823 4€ -49.68 1.99 100 49.68 2824 5117
4 Ethereum $68 435,906 621

2 ETH $1.818.69 $4,891.70 1.30% 8.19% 8.15% 37.634.706 ETH $218,718.095,32 -62.83 2.69 99 62.83 8.15 482
5 BNB $1.706.464.118

4 BNB $228.10 $690.93 0.45% 3.92% 5.81% 7478.483BNB $34,605,308,62¢ -66.99 3.03 97 66.99 581 48.52
B Solana $5.707.690.315

k4 SsoL $3481 $260.06 7.40% 18.88% 63.15% 163.948 471 SO $14,597,780.251 -86.62 7.48 94 86.62 63.15 78.71
7 Cardano $1.124.323.376

k3 ADA $0.30 $3.10 1.31% 14.17% 19.90% 3.736.578.749 A $10,603,959.26¢ -90.29 103 93 90.29 199 62.68
5 Chainlink $3.020.043,573

12 LINK §11.42. $52.88 2.97% 12.79% 40.12% 264.381.765 LIN $6,358,441,253 -78.41 4.64 89 78.41 40.12 65.22
9 Avalanche 1.215.669.486

20 S1157 $146.22 3.55% 15.94% 2536% 105.194.743 AV $4,109,595,007 -92.09 12.64 81 92.09 2536 63.18
i Internet Comput $371186.884

30 IcP. $4.00 $750.73 248% 20.86% 25.85% 93.089.058 ICP $1,791,409,821 -99.47 187.69 m 99.47 25.85 64.33
o VeChain 399295 950

36 VET 0.02 $0.28 0.58% 6.92% 9.72% 20.903.389.441 $1,388,652,282 383 -93.14 14.57 65 93.14 972 5415
12 Injective 510,626,655

44 INJ $13.73 $25.01 0.75% 3273% 79.38% 37.149.505 INJ $1,149.816,925 -4511 1.83 57 451 79.38 61.2
n Render 534.010.695

46 RNDR $259 $8.76 1.25% 28.06% 69.14% 205245424 RN $960,562,051 -70.44 339 55 70.44 69.14 66.84
14 MultiversX 165.046.351

53 EGLD $30.57 $542.58 293% 11.96% 19.82% 5398186 EGLL $799.194,820 1.61 -94.37 17.75 48 94.37 19.82 5528
- e

Preliminary asset selection table and calculations

1 Name Coin Pair | Exchange Strategy Name Indicator Used | DD % |Sortino| sharpe| PF | % Prof |# Trades|Omega| TV LINK
3 Archenemy SOLUSDT BINANCE AA SOL 1- Archy MacD / Aroon / EMA 46.34 3.89 241 19 65.79 38 1.48 [vrwow
4 Archenemy SOLUSDT BINANCE AA SOL 2 - Mukuro CClI /BB /STC / Keltner / DMI / Aroon / RSI/ STC 69.59 339 226 536 68 25 1.48 hitp:
5 Archenemy SOLUSDT BINANCE AASOL 3 - Joe Supertrend / RAVI / FZVZO / Aroon / RTI/ ADX / RSI 2597 374 233 2.06 60.87 23 1.49 51 17i9-¢
6 Archenemy SOLUSDT BINANCE AASOL 4 - Alita CCI/RSI/ BB/ Supertrend / Keltner 5212 367 232 266 6471 17 148 www view com/script/b16Y W
4 Archenemy SOLUSDT BINANCE AA SOL 5 - Deszi ATR / MacD 5152 351 236 483 60.87 23 1.48 https:/www. w.com ipt/X 1 tvDjKE-
8 Archenemy SOLUSDT BINANCE AA SOL 6 - Banger Supertrend / STC / Aroon / MacD / Renko / Hull / RSI 4252 535 313 11.45 70.27 37 167 S Pyb-/
9 Archenemy SOLUSDT BINANCE AA SOL 7 - Backslap ATR / Hull / RSI 5152 379 236 6.01 68.42 19 1.47 (v w b 119s0hr-/
10 Archenemy SOLUSDT BINANCE AA SOL 8 - Alpha ATR/STC f CCI/ Gator / EFI /| FZVZO 80.26 353 222 2065 76.19 21 1.48 hitps: /v KViKU-
" Archenemy SOLUSDT BINANCE AA SOL 9 - Fuzzy Supertrend / CCI/ DMI / Aroon / Trix / Stoch RSI 96.84 346 235 5.01 80.43 46 1.46
12 Archenemy SOLUSDT BINANCE AA SOL 0 - Super ATR / MacD 39.82 3.55 225 4863 68.75 16 145 Il
" josephapher SOLUSD CRYPTO JA SOL 1 - Summon Ravi-Fisher | EMA / Supertrend / Aroon / DMI/ MA /RS / MacD /STC 2576 = 471 283 295 6875 32 162 https /fwww
15 josephapher SOLUSD CRYPTO JA SOL 3 - Camel STC/ TIl/MacD / BB/ DMI 4918 403 253 3.76 61.11 36 1.51 vy W, ript/xFbwCqN1-JA-SOL-3-Camel/
16 josephapher SOLUSD CRYPTO JA SOL 4 - Gravity Supertrend / Aroon / DMI / RSI / STC / EMA / MacD 4904 435 266 995 6957 23 1.56 Jiwww. Jscri OL-4-Gravity/
17 Jjosephapher SOL/USD CRYPTO JA SOL 5 - Sliver DMI/ STC / MacD / BB/ Supertrend / RMA /Ravi/ CCI/ Alphatrend /Kama = 49.04 435 266 9.95 6957 23 156 https: /fwww tradingview Tt-JA-SOL-5-Sliver/
18 josephapher SOLIUSD CRYPTO JA SOL 6 - Apache Supertrend / Aroon / DMI / VZO / Ravi / RSI /STC 3851 37 231 | 195 4872 39 147 hitps /Awww
19 josephapher SOL/USD CRYPTO JA SOL 7 - Sultan STC /DMI/ MacD / SAR 4214 439 244 9.07 73.08 26 1.57 vew
20 josephapher SOLUSD CRYPTO JA SOL 8 - Beyi DMI/ Qstick / BB / Supertrend FATR 4263 482 259 591 73.68 19 161 [fwwew
K Jjosephapher S0LUSD CRYPTO JASOL 9 - King Supertrend / STC / ADX / Aroon 2898 4.06 25 3.09 5278 36 152 Lhorvow. lingvi ipt/s
2 josephapher SOLUSD CRYPTO JA SOL 0 - Dragon Valente / TTF / FNLR / RF / ADX / Twiggs 3664 538 305 435 75 36 166 Jiwww.
2 Unchecked I I 1 I I I

josephapher v d72-J-A-SOL-2/

josephapher o, J-A-SOL
2
g
.
E Notes [ [ | [ [ [ [
z

+: = Instructions ~ TOTAL ~ BTC ~ ETH ~ ADA ~ BNB ~ SOL ~ DOGE ~ AVAX ~ SHIB ~ EGLD ~ LINK ~ VET ~ HEX ~ INJ ~ FET = Template ~ OVERKILL ~ TV Ticke > %

Growing strat list.

Total of over 100 strats. Above shows SOL strats.
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TOTAL 10 DTN 100.00%

BTC 10 25.49%
ETH 10 12.35%
ENB 10 10.27%
ADA 10 9.93%
SOL 10 10.27%
EGLD 8 22.32%
VET 2 9.38%
HEX 10 0.00%

The above is a strat aggregation system that uses 10 strats for each coin.
Seven of these nead to fire for a LONG or SHORT signal else the signal is cash.
These signals are currently in development. Please use or reference with caution.

First actionable signals
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Project Overkill v1.2

27.10.2023

Design by TRW: Archenemy
With notable contributions from:
salxx

Josephalpher

Update

Progress update for the project is as follows:

e Forward testing of signals. Underperforming strats switched out for new ones.
Expansion of the Experimental Strat List continues. 10 strats accumulated and
added to the strat list for:

BTC/ETH/BNB/ADA/SOL/EGLD /VET / HEX

e Strat development begun and needed on:

LTC / AVAX / MATIC / RUNE / LINK/ FET / INJ / TRON / ALGO / DOGE / PEPE / SHIB

e Automated signals developed to manage strats signals.
e Preliminary asset allocation table created

Current tasks:

e Further continuation of ALT strat development.
e APl integration to accumulate data needed to build live RSPS style tables.



13

Project Overkill v1.1

21.10.2023

Design by TRW: Archenemy
With notable contributions from:

salxx
back

Update

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

Suggested development of strategies using CRYPTO over Binance

Reduction of strategy numbers and addition of other TPl components

Code suggested for building TPI signals based on 10 strategies.

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

Ensuring time coherence between strats

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

el A\

V1

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.



@ Bitcoin / U.S. Dollar - 1D - INDEX

0.00

2 Cobra Metrics 2

Equity Max DD
Intra-trade Max DD
Sortino Ratio

STC
Supertrend
Normalized KAMA
Enhanced WaveTrend J:l1l1E
Aroon
Gunzo Trend Sniper
Elliot Wave Oscillator J:IIEE
Relative Trend Index
BTC TPI
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Sharpe Ratio

Profit Factor

Profitable %

Trades

Omega Ratio 0

Net Profit %

Net Profit L/S Ratio

Max Consecutive Wins

Max Consecutive Losses

Max Flat Days

Total months in profit

Total months in loss
@ Mid

TPI by salxx. Combination of strats and TPl components

@ Crypto Total Market Cap, - 1D - CRYPTOCAP O1.101T H1.104T L1.095T C1.103T =1.5518 (<0.18%) Vol81.7418

3 Cobra Metrics 2 usb
i i Equit_v Max DD
i 1.247
Intra-trade Max DD

Sorﬁno Ratio 1221
Sharpe Ratio i
Profit Factor
Profitable % 1.18T

1.16T

Testing Grounds Strategy Top Right Full @

1.147
1.127

1.08T

|
|

1.02T

1T

980B

9608

TPl by back. For combination of multiple strategies
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Project Overkill v1.0

17.10.2023

Design by TRW: Archenemy
With notable contributions from:

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
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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.
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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

Eficent Fronter  Metrics

Maximum Omega Ratlo at 0.00% Return

Ticker
AABTO
AnBTC3
AABTCS
AaBTCS
AasTC7
AaBTCB

B save portioio

Risk Parity Welghted

Ticker
AABTC1
AasTC2
AngTC3
AABTCS
AnBTCS
AaBTCE
AasTCT
AagTCB
AnsTCO
AABTCO
& save portiolio »

Portfolio Performance Summary
Performance Summary

Metrlc

Start Balance

End Balance

Annualized Return (CAGR)
Expected Return
‘Standard Deviation

Best Year

Wiorst Year

Maximum Drawdown
‘Sharpe Ratlo (ex-ante)
Sharpe Ratlo (ex-post)
Sortino Ratio

Omega Ratio

Stock Market Correlation

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

Annual Retums.

Monthly Retums.

Name
AABTC!
AABTC3
AABTCS
AABTCS
AABTC7
AABTCB

Name
asgTC
ArgTC2
AasTC3
AnBTCA
ArgTCS
AaBTOS
ARBTCT
aagTo8
ARBTCR
ARBTCO

Drawdowns

tun,

Assel

Rolling Retums

Maximum Omega Ratio at 0.00% Return
510000
5,966,570
20891%
12553%
4185%
540.76%
47:30%
©-855%
296

295

2827
3160

020

Risk Parlty Welghted
510000
55,083,944
20091%
12872%
4571%
3756%
6576%
0-941%
267

266

264
2151

012



Portfollo Growth

$10,000.000

51,000,000

100,000

Portfolic Balance (3

$10,000

Efficlent Frontlers

150.0%

1400%

ted Fetum

Expect

120.0%

1100%

00% 41.0%

Jul 2018

220%

430%

Jan 2018

Maximum Omega Ratio at 0.00% Retum

0%

50%

Jul 2019

28.0%

47.0%

280%

Portfolio Growth

dan 2020 Jul 2020 Jan 2021 dul 2021

Year
— Maximum Omega Ratio at 0.00% Retum  — sk Parity Weighted

Logarithmic scale [ Inflation acjusted
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Jan 2022 Jul 2022 Jan 2023 Jul 2023

Efficient Frontier (Feb 2018 - Sep 2023)

AABTCH

./ll

AABTCZ

AABTCS,

AABTCT

530% 540% B550%
Standard Deviation

290% S500% 510% 520%

58.0%

57.0%

65.0% 6B0% 6708

80.0% B1.0%

580% 58.0% 630% 64.0%



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.
Porttollo Growth
Portfolio Growth

sit0m00

St000000

$1.000000

sico0m

Portolio Baace §)

sio0m

s1000
e sanz0rg

sz e o202t azer ez e sanzees iz

— M Omega Rt a1 000% Retian  — Fisk Party Weigies

Logarthmic scale [ nfiaton adjusted

Efficlent Frontlers

Efficient Frontier (Feb 2018 - Sep 2023)

190.0%
AAETHS
180.0%
AAETHZ
1700%

AAETHB
AAETHO

Expected Aeturm

.

160.0% Risk Parity Weighted /‘
AKETHT
Maxmum Omega Rt at 0.00% Retum

LN 2

AAETHI AAETHS

150.0%

,

AAETHE 5

560% 570% 580% 530% 60.0% 610% 620% B30% 640% 650% BA0% 670% 680% 69.0% 700% 710% 720% 730% 740% 750% 760% 770% 780% T79.0% 800% 810% B820% B830% 8.
Standard Deviation



BNB

Maximum Omega Ratlo at 0.00% Return

Ticker Name Alocation
asenet asenet 0%
ey BN 2
AxBNBS ABNBS 71%
asenes Aenes 100%
asBNEO AssnEO 6.40%
& save porilo

@i @ asmue: @ Anes @ AseNeo

Risk Parlty Welghted

Ticker Name Alocation
aseNB! asenBt

AsBNB2 BN

AseNEs Asenes

asenes assNes

ABNBS AsBNBS

ABNBS ABNBS

asene? asene?

ABNBS AssNEs

ABNBY ABNBS

AsBNBO AeNeo

& save portolo - ® wanst

-

® aanes

@ meEr  ® mswes
@ iss @ AN @ N7 @ Amstes
® e

® wnes

Portiolio Performance Summary

Performance Summary

Wetric Maximum Omega Ratlo at 0.00% Retur
Start Balance 10000
End Balance 22964877
Annualized Return (CAGR) 20993%
Expected Return 20179%
‘Standard Deviation 160805
Best Year 302215
Worst Year 2047
Maximum Drawdown 0-1910%
‘Sharpe Ratio (ex-ante) 118
‘Sharpe Ratlo (ex-post) 118
Sortino Ratio 1892
Omega Ratio 1627
Stock Market Correlation 00
Expecied retumis arthmeti mean retum.

Portiolio Growth

Portfolio Growth

S0
2 smom
£ soom
st000
s1om
e sz s sz wmn sz iz 2 w2 s iz
e
— i Omega Rt 1000, et — sk Party Weightsd
Logarthimic scse [ Infaton acjusted
Efficient Frontier (Mar 2018 - Sep 2023)
2200%
Tangency Poriolio
210.0%
.
200.0%
Maximum Omega Ratio at 0.00% Retum
E AABNBO
2 1900%
&
B
i
Risk Parity Weight
180.0% »
AABNBS ’
AABNBY
1700%
160.0%
ARBNB1
167.5% 168.0% 169.0% 1895% 170.0% 1705% 171.0% 1715% 1720% 1725% 173.0% 1735%

Standard Deviation

Risk Parity Welghted
510000

AABNES

AABNBA

AABNBG

1740% 1745%
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ADA

Summary | Effient Fonter

Metics  Annual Reiums  Monihly Fsiums

Maximum Omega Ratlo at 0.00% Return

Drawdonns  Asssts  Fling Retumns

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) Hvrrdi e
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
Portfolio Growth
$100,000000
$10.000.000
u 1,
B $1,000,000
&
£ si00000
&
$10000
$1.000
Jui2018 Jan 2019 Jui2019 Jan 2020 Jut 2020 Jan 2021 Jud 2021 Jan 2022 Jui 2022 Jan 2028
Year
— Maximum Omega Ratio at 0.00% Return  — Risk Parity Weighted
Logarithmic scale [ Inflation adjusted
Efficlent Frontlers
Efficient Frontier (May 2018 - Sep 2023)
230.0%
AAADAS
200
Tangency Portioio
2100%
& AAADAT
&
i
W 2000%
. 2
ABADA2
——n\m Parity Weighed ’
ARADAS  pinpa7
190.0%
ARADAD
/ ARADAS
AAADA AnRDAS
180.0% AAADAS
134.0% 136.0% o 138.0% 140.0% 141.0% 142.0% 1430% 1440% 145.0% 146.0% 147.0%

Standard Deviation

Risk Parly Vielghted
510000
s23581.430
s1933%
196015
196.77%
2om82
ssase
01835
142

142

1529

1249

Jul 2023

198.0%

143.0%
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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 »
ASOLO @ AMSOLI @ AMSOLz @ AdsOL
@ 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
ansoLs ansoLs 17y
assoL7 assoL7 Bs
assoLs assols e
assoLe AssoL9 1070%
@A) @ AMSOLI @ ASSOL2 @ AASOLY
Banpoeags M0 @ AASOS @ ASOLE @ AASOLT
pree
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
Portfolio Growth
Portfolio Growth
si000000
o [oecat, 202
si00000 o 31000% Reur: §1,183624
Fisk Party Waghied: §1209773
2 s
2
si000
S0
cuma e w2 o202 wmz  emz wm2 oamm  memm Axam e oeam
vear
— Masimu Omega o st 0.00% Rtum  — sk Pty Weighted
Logarthmic scale 1) Infaton adjusted
Efficlent Frontlers
Efficient Frontier (Sep 2020 - Sep 2023)
360.0%
/__—7 s
5.03% AASOLO
0.0% 30.54% AASOLT XSCLT
5.66% AASOL2 M
7.21% AASOL3
351% AASOLS iy
14.04% AASOLY
14.37% AASOLE
18.64% AASOLI.
3200% Expected Return: 329 467
m Omega RA%0|' standard Deviation: 171.83% b
£ Sharpe Ratio: 1.907 AASOLY
2 . - AASOLS
[
E Parity Weighted P
g ARSOL4 A4S0
& 9000%
AASOLO
2800% »
AASOLS
2600%
AASOLE
1B40%  1660%  1680%  170.0%  17R0%  1740%  1760%  I780%  180.0%  1820%  1B40%  1850%  18B0%  1900%  1920%  1940%  1960%  19B0%  2000%  2020%  Z040% 20.

Stangard Deviation
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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

@ mEGlo: @ anEsiDs @ mscoLos
® Orer

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,
Portfollo Growth

Portfolio Growth

sion0m000
si0000000
3 s
&
g
£ s
&
si0m0
stom
oazn son 221 sz a2z oazzr 22 o2 w2 w22 223 hor2s wam omans
Year
— Masinum Omega Rat at0.00% Retum  — sk Pary Weighed
Logarithmic scale [ nfition acjusted

Efficlent Frontlers

Efficient Frontier (Oct 2020 - Sep 2023)

5o
. AAEGLDS
350.0%
325.0%
Maximum Omega Rafio at 0.00% Retum
AAEGLD
< 8000%
E
£ N
£ oson . sagote LN
siEclos I
GLD2 AAEGLD4
250.0%
AAEGLD3
AAEGLDS
2250%
2000% AAEGLDY
130.0% 132.0% 1M.0% 136.0% 138.0% 140.0% 142.0% 144.0% 146.0% 148.0% 150.0% 152.0% 154.0% 156.0% 188.0% 160.0%

Standard Deviation



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
Wetrlc
Start Balance
End Balance
Annualized Return (CAGR)

Expected Return

Standard Deviation

Best vear

Worst Year

Maximum Drawdown

‘Sharpe Ratio (exante)

‘Sharpe Ratlo (ex-post)

Sortino Ratio

Omega Ratlo

Stock Market Correlation

Results based on historica rturns. is the annualized monthy arthmetic mean retum

Portfollo Growth

Portfolio Growth
si000000
w00
sioo0
stom
s g sanzn w0 2021 it w2z w2 s

Efficlent Frontlers

280.0%

280.0%

240.0%

2200%

Expected Retum

2000%

180.0%

160.0%

920%

— Masimum Omega Rt t 0.00% Retum  — ik Party Weighted

Logarithmic scale 0 Inflation adjusted

Efficient Frontier (Aug 2018 - Sep 2023)

Tangency Portfolic

AAVETD
.
AAVET3
AAVETY
AAVET! ARVETT
940% 96.0% 98.0% 1000%  1020%  1040%  1060%  10B.0%  110.0%

Standard Deviation

Allocation

Allocation

947

2230
1559%
g%

03
3026%
2173%

© ANET @ AwET2
© AwETs @ AneTs

® anvem © anvers

1007
10.13%
101%
1017%
st
985%
EEN
1081%
945

9.96%
@ anvemo
® anvers
® auvETs

® AnET ® aneEr
@ ANETS @ AneTs
® AT

© anvers
® aaver

Maximum Omega Ratlo at 0.007% Return

P

120%

Standard. Ds
Sharpe Ratio: 2.133

1140% 116.0%

18.0%

1200%

AAVETS
Expected Retum: 263.42%
non-122 70%

1220%

Risk Parlty Welghted

1240

aen7s
a052
02510
207

207
1820
1208

ot

24




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.

Portfollo Growth

Portfolio Growth
$10000000
$1.000000
s100000
s1000
51000
a2t Ao 221 221 oct2021 o202 ror 2022 2022 ocz02 Ao 2028 202 oct2023
Year
— Maximum Omega Rato at 0.00% Retum  — Risk Party Weightea
Logarithmic scale () Inflation adjusted
Efficlent Frontlers
r (Jan 2021 - Sep 2023)
3s00%
% aasoLt
e ‘AAEGLDS
0%
Maximum Omega Ratio at 0.00% Retum
3 200 AnaDAS
&
& s
200% x
sk Party Weighted
1750% Tang
aneTCs
1500%

METHS

30@%  400%  500%  600%  7T00%  B00%  S00%  1000%  T0.0%

1200

% 1400% 1500% 1600% 1700% 1800%  1900%
Standard Deviation

2000% 2100% 200% 200% 2600% 25

25




26

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: .Cumponent: . ETH

AAETH 1 - Archy
AAETH 2 - Lawless
AAETH 3 - Maverick
AAETH 4 - Faru
AAETHS - Pecker
AAETH 6 - QOcelot
AAETH 7 - Killer
AAETH 8 - Backslap
AAETHY - Gens
AAETHO - Haven

ETH TPI:

vl . e I I O T e I Sl B
FRcx W et At R[S . W e e -Gy e
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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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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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