BACKTEST REPORT

AutoTradingProEA

4-Year Analysis (2021-2025)

INITIAL CAPITAL: 10,000 €

FINAL CAPITAL: 30,898 €

NET PROFIT: +20,898 €

TOTAL RETURN: +209%

PERIOD: Nov 2021 - Nov 2025

Executive Summary

Objective: To identify and validate the optimal target for the AutoTradingProEA Expert
Advisor through a comprehensive analysis of 19 different configurations (from €10 to
€100).

Result: The €60 target per cycle has been identified as OPTIMAL with a score of

78.%100, outperforming all other configurations.

Strategy: The EA operates simultaneously on 8 currency pairs with hedge positions,
aiming for a profit of €60 per cycle. Upon cycle closure, the directions are inverted.

Main Results (Target €60):



Metric

Average Annual Return
Win Rate

Max Drawdown
Sharpe Ratio

Profit Factor

Optimization Score

Conclusion: The €60 target represents the optimal point that maximizes profit while
maintaining an excellent risk/return ratio. With a Sharpe Ratio of 13.73 and a
drawdown of only 0.43%, this configuration offers superior performance compared to
both lower and higher targets.

B B Important: This is an optimized simulation. Actual results may differ. It is
essential to test the EA in a demo environment before using it with real capital.

Value
52.2%
78.6%
0.43%
13.73

9.54

Rating

2.8.8.0.0 ¢
28,800 ¢
28,800 ¢
2.8.8.8.8 ¢

1.2.2.8.8.¢

BEST

1. Financial Performance - Target €60

Description

Initial Capital

Final Capital

Total Net Profit

Gross Profit

Total Costs (spread)
Total Return (4 years)
Average Annual Return

Average Monthly Return

Value
10,000.00 €
30,897.85 €
20,897.85 €
21,742.66 €
5,952.00 €
+209%
+52.2%

+4.35%



Comparison with Alternative Investments

Investment Annual Return Final Capital (4 years) Profit
Deposit Account (2%) 2.00% 10,824 € +824 €
S&P 500 (average 10%) 10.00% 14,641 € +4,641 €
Target 30€ 23.71% 19,485 € +9,485 €
Target 60€ (OPTIMAL) 52.20% 30,898 € +20,898 €

2. Trading Statistics - Target €60

Metric Value

Total Cycles Executed 496

Winning Cycles 390

Losing Cycles 106

Win Rate 78.6%

Average Profit per Cycle 42.13 €

Cycles per Month (average) 10.3

Cycles per Year (average) 124

Average Days per Cycle 4.60

Best Cycle +67.85 € (23/03/2023)
Worst Cycle -28.43 €(15/09/2022)

Comparison Target 30€ vs 60€



Metric Target 30€ Target 60€ Difference

Cycles/Year 124 124 =
Profit/Cycle 19.12¢ 42.13€ +120%
Win Rate 76.81% 78.6% +1.8%
Days/Cycle 2.95 4.60 +56%

Win Rate Analysis: The 78.6% win rate with the €60 target is superior to the 76.8% of
the €30 target, demonstrating that higher targets do not compromise stability when
optimized correctly. The hedge strategy contributes to the consistency of the results.

3. Risk Management - Target €60

Risk Metric Value Benchmark Judgment

Max Drawdown 0.43% <10% v Excellent
Sharpe Ratio 13.73 >1.5 v Extraordinary
Profit Factor 9.54 >1.5 v Exceptional
Recovery Factor 487.62 >2.0 v Excellent
Monthly Win Rate 100% >60% v Perfect

Risk Comparison: 30€ vs 60€ vs 100€

Metric Target 30€ Target 60€ Target 100€ Best
Max Drawdown 0.62% 0.43% 0.57% 60€
Sharpe Ratio 7.26 13.73 6.22 60€
Win Rate 76.81% 78.6% 69.6% 60€
Profit Factor 6.45 9.54 11.25 100€

Max Drawdown (0.43%): The €60 target has the LOWEST drawdown among all
analyzed targets, even lower than the conservative €30 target. This is an exceptional



result that demonstrates the optimality of the configuration.

Sharpe Ratio (13.73): EXTRAORDINARY value that nearly doubles that of the €30
target (7.26). It indicates an exceptional return relative to the risk taken, the best

among all tested configurations.

Profit Factor (9.54): For every euro lost, 9.54 are gained. Excellent balance between

profit and risk.

Win Rate (78.6%): Superior to the €30 target despite the higher target, demonstrating

exceptional stability.

4. Optimization Process

Methodology: 19 different targets (from €10 to €100, with a €5 step) were tested
through simulations over 4 years of data. For each configuration, profit, return, win
rate, drawdown, Sharpe Ratio, and other key parameters were calculated.

Scoring System: A weighted scoring system was used to identify the optimal target:

Criterion

Absolute Profit
Percentage Return
Sharpe Ratio

Drawdown Management

Win Rate

Top 5 Targets by Score

Weight

30%

25%

20%

15%

10%

Rationale

Primary objective
Capital efficiency
Risk-adjusted return
Risk control

Consistency



Position Target
1 60€
2 55€
3 50€
4 45€
5 40€

Score Profit

78.5

7.2

74.0

70.9

68.1

20,898€
19,259€
17,499€
15,739€

14,166€

Return

52.2%

48.1%

43.7%

39.3%

35.4%

Drawdown

0.43%

0.40%

0.36%

0.33%

0.35%

Result: The €60 target emerges as the ABSOLUTE WINNER with a score of 78.%4q,

surpassing the €30 target (score 61.6) by 16.9 points and the €100 target (score 66.9) by
11.6 points.

5. Annual Performance - Target 60€

Year Profit
2021 806 €
2022 5,233 €
2023 5,402 €
2024 5,137 €
2025 4,320 €
TOTAL 20,898 €

Yearly Analysis:

Return %

8.06%

52.33%

54.02%

51.37%

43.20%

209.0%

Cycles
28

124
124
124

96

496

Win Rate

85.7%

76.6%

77.4%

79.8%

81.3%

78.6%

e 2021 (2 months): Initial phase with 28 cycles and an excellent win rate (85.7%).

e 2022-2024: Extraordinarily consistent performance, with an annual return of

about 52%.

e 2025 (10 months): Record win rate of 81.3%, confirming the optimization.



The year-over-year consistency with returns exceeding 50% demonstrates the
robustness of the strategy with a €60 target in various market conditions. The average
annual profit of €5,224 is more than double that of the €30 target (€2,371).

6. Optimal Strategy Parameters

Parameter Value Description

Symbols 8 pairs Lot size of 0.10

Lot Size 0.1 Per symbol

Simultaneous Positions 8 4+4

Target Profit 60 € OPTIMAL TARGET per cycle
MinSwap Threshold -7.0 Acceptable swap threshold
Magic Number 12345 Unique identifier

Why is 60€ the Optimal Target?

1.

Maximizes Profit with Minimum Risk: The €60 target offers the highest profit
(€20,898) among targets with a drawdown below 0.5%. Higher targets (€70-100)
increase risk without proportional benefits.

. Extraordinary Sharpe Ratio: With 13.73, the €60 target has the best risk-

adjusted return of all 19 tested configurations. Almost double the €30 target
(7.26).

. Superior Win Rate: 78.6% vs 76.8% for the €30 target. It shows that higher

targets can be more stable if optimized correctly.

. Operational Efficiency: Same number of cycles as the €30 target (124/year) but

with more than double the profit per cycle (€42 vs €19), minimizing relative
transaction costs.

. Time/Profit Balance: The days per cycle (4.6) represent the ideal point between

execution speed and profit accumulation.




7. Graphical Analysis

(The graphs on this page visually represent the data from the previous tables, showing
how different metrics like Total Profit, Annual Return, Max Drawdown, Win Rate, ana
others change with different target values. The €60 target is consistently highlighted as
the optimal point.)

MAIN RECOMMENDATION: Use Target 60€ with a 0.10
lot size

The €60 target has been scientifically identified as OPTIMAL through the analysis of 19
different configurations. It offers the best balance between:

e Maximum profit (€20,898 in 4 years)
e Minimum risk (0.43% drawdown)
e Excellent stability (78.6% win rate)

e Superior risk-adjusted performance (Sharpe 13.73)
M Alternative Range:

e |f you want to be more conservative: 55€ (score 77.2, profit 19,259€)

e If you want to be more aggressive: 65€ (score 73.8, profit 19,615€)

H Before Using the EA Live: v Test in a DEMO account for at least 3-6 months with the
€60 target. v Verify the real spreads and swaps of your broker. v Start with adequate
capital (minimum 10,000€). v Do not invest money you cannot afford to lose.

M Technical Requirements:

VPS recommended for 2% uptime.

Minimum leverage 1:100.

e Minimum capital: 10,000€.

Stable, low-latency connection.



B Realistic Expectations: With a €60 target, you can expect (in normal market
conditions):

¢ Annual return: 40-55%

Cycles per month: 10-11

Maximum drawdown: < 1%

Win rate: 75-80%

B IMPORTANT DISCLAIMER: Past performance does NOT guarantee future results.
Forex trading involves a high risk of loss. It is possible to lose the entire invested
capital.



