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EXECUTIVE STRATEGY SUMMARY

A systematic intraday strategy capturing structural liquidity imbalances around institutional Volume Profile value areas and Anchored VWAP, verified
on a continuous 2-year tick backtest across Gold (XAUUSD) and Dow Jones (US30). Full-period results below represent the primary verified baseline
modeled with broker commissions and real floating spreads; no cherry-picked sub-window or curve-fitted variant is used as headline performance.

2-YEAR MULTI-ASSET PERFORMANCE SCORECARD (VERIFIED TICK BACKTEST)

QUANTITATIVE METRIC
Sharpe Ratio (2-Yr Full Period)

Annualized Return (CAGR)
Net Cumulative Profit (at 1.0% Risk)

GOLD (XAUUSD)

272 ¥
+26.7%

+60.6% ($6,059)

US30 (DOW JONES)
1.45

BLENDED DUAL-ENGINE
2.35

+15.1% +38.9%

+32.5% ($3,251) +93.1% ($9,310)

Max Drawdown (Equity) 18.8% ($1,896) 22.0% ($2,673) 19.4%
Calmar Ratio (CAGR / Max DD) 1.42 0.69 2.00
Recovery Factor 3.19 1.22 2.85
Profit Factor 1.29 1.12 1.22
Win Rate / Payoff Ratio 27.7% /329 :1 20.3% /442 :1 23.6%/3.85:1
Total Executed Trades 397 479 876
Execution Horizon & Overnight Gap Risk Intraday (1-6 Hours Avg Holding Time) — Zero Overnight Gap / Weekend Risk

1-Year Sub-Window Peak Efficiency t 3.92 Sharpe — ==

AUDITED EQUITY CURVES — CONTINUOUS 2-YEAR EVALUATION (2024.08 - 2026.08)
Gold (XAUUSD) — 2-Year Continuous Sharpe 2.72 US30 (Dow Jones) — 2-Year Continuous Sharpe 1.45
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Net: +$6,059.30 (+60.6%) | Max DD: 18.84%
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2024.08.01 - 2026.08.01 Net: +$3,250.73 (+32.5%) | Max DD: 21.95%

MICROSTRUCTURE EDGE & INSTITUTIONAL PORTFOLIO ARCHITECTURE

Alpha Thesis & Risk Architecture

» Microstructure Confluence: Entries require triple alignment of intraday VWAP
slope, Volume Profile distribution shape (P-shape bullish / B-shape bearish),
and price execution at a High-Volume Node (HVN) — all three, or no trade.

Dynamic Asymmetric Payoff: Enforces 1.0% risk per trade with 3:1+ target
R:R. Automated breakeven ratcheting at +1R eliminates large adverse
excursions and preserves capital across multi-trade sequences.

- Downside Safeguards: Hard-coded daily equity circuit breaker halts new
entries at 3.0%—-5.0% daily drawdown, preventing negative fat-tail clusters
during black-swan regime shifts.

Portfolio Synergy & Deployment Scope

- Positive-Skew Expectancy: Exploits institutional order flow expansion with a
3.29:1 to 4.42:1 payoff ratio. The 20-28% win rate is by design: mathematical
expectancy is driven by asymmetric payoffs rather than fragile high-hit-rate
mean reversion.

Cross-Asset Alpha Complementarity: US30 generates 68% of profit Mon—
Tue (+$4,707); Gold generates 60% Thu-Fri (+$3,665), delivering natural
intraday P&L smoothing and non-correlated return streams.

« Scalable Multi-Asset Pipeline: Strategy logic is anchored to volume-weighted
microstructure invariants; expanding into US Cash Equities (NYSE/NASDAQ)
and high-volume crypto perpetuals represents the immediate SMA
deployment roadmap.

t Regime Performance Context: The 3.92 Sharpe reflects an audited 1-year sub-window (2025.08-2026.08), illustrating peak-regime execution efficiency. The continuous

2-year Sharpe of 2.72 is the audited full-period baseline this tear sheet stands behind.

Quantitative Portfolio Tear Sheet — Prepared for Screening Review

Full MT5 strategy tester reports, tick execution logs & raw data available upon request
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