
Real Trading of
Machine Developed Trading 

Systems

Twenty-two months of 
real market experience 
using 100% machine 
generated Trading 
Systems



The quest for 2% per month

LΩƳ ŀ ǇǊƻƎǊŀƳƳŜǊ ōȅ ǘǊŀŘŜ όолҌ ȅŜŀǊǎύ

Started with Tradestation in 2009

Started writing automated systems using Easy Language

ωAll of the common indicators (MA, MACD, RSI)

ωMost of the un-common indicators

ωStacked indicators / Candlesticks / Patterns

ωI built hundreds of systems ςmost were never deployed

Purchased many trading systems ςL ǎǇŜƴǘ ǘƘƻǳǎŀƴŘǎΧ

ωOnly one I can recommend would be X2 at 
http://www.technicaltradingindicators.com
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Monthly Income (1% ARR)
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Monthly Income (2% ARR)

Expected Results

http://www.technicaltradingindicators.com/


wŜǎǳƭǘǎ ŦǊƻƳ ǇǳǊŎƘŀǎŜŘ ŀƴŘ Ƴȅ ǎȅǎǘŜƳǎΧ

Lƴ ŀ ǿƻǊŘΧ  tƻƻǊVery inconsistent

As I programmed 
around the drawdowns 
I would lose even more 

in profits

άLǘ Ƴǳǎǘ ōŜ ǘƘŀǘ 
ƛƴŘƛŎŀǘƻǊΦέ  CƛƴŘ ŀ ƴŜǿ 

ƻƴŜΧ
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Account Value (1% ARR)
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Expected Results



¢ƘŜ ƳƻǾŜ ǘƻ ŎƻƳǇǳǘŜǊ ƎŜƴŜǊŀǘŜŘ ǘǊŀŘƛƴƎ ǎȅǎǘŜƳǎΧ

Volume of effort

In the past 2 years my computer have built, evaluated, evolved and ranked 
hundreds of millions of trading systems.  I build system 24/7/365.

Mathematics

The systems generated include TAN, COS, SQRT, use of Infinity.  These are not 
the mathematics I was using when I developed my systems.  

Evaluation data

I looked for patterns based on analysis techniques. Put an RSI on a graph and 
looked for patterns to trade.  Limited to what I could see or identify.



5ƛǎŎƻǾŜǊƛŜǎΧ

ÅYou will have draw downs

Å¦ǎǳŀƭƭȅ ŀ ȅŜŀǊΩǎ ǇǊƻŦƛǘǎ

ÅThere are unlimited markets

ÅMove on

ÅTake easy profits

ÅTake singles and doubles to the 
bank

ÅStops yield poor results

ÅAll my tests prove it

ÅLess from more

ÅI have an army!

ÅAutomated Trading systems are:
ÅPatient
ÅFearless
ÅMemoryless 
ÅLow cost (to run)
ÅIsolated
ÅIndependent
ÅAlmost reliable

ÅLeverage those traits! 



aȅ ǎŜǘǳǇΧ

ÅWork from home

ÅTradestation on 3 PCs

ÅTSL

Å11 Accounts

Å40 ETFs (leveraged and contra)

ÅLong Only

ÅTrading Style ςAggressively 
conservative



ETFs ςmostly leveraged
All Long Trades

$250 - $5k per trade

Actual Results


