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AMS Trading & Investments Pty Ltd t/a Enlightened Stock Trading (ACN: 624 401 332) is a Corporate Authorised Representative 
(001301745) of Network Influencer Pty Ltd (AFSL: 282288). Under these authorisations, Enlightened Stock Trading is authorised to 
provide general financial product advice in respect of certain classes of financial products, which include Securities and Derivatives. 
Any financial product advice provided is general advice only and does not take into account your personal objectives, financial 
situation and needs.

Risk Warning: Enlightened Stock Trading provides educational courses, this may include the supply of factual information and general 
advice about Securities and Derivatives. Securities and Derivatives trading involves a high level of risk and may not be suitable for all 
investors. You should obtain investment advice from a licensed investment adviser before making any investment decisions. Advice 
on physical crypto trading is conducted independently of the authorisation granted by Network Influencer Pty Ltd. Network Influencer 
Pty Ltd is not responsible for Enlightened Stock Trading’s conduct when engaging in these activities.

Hypothetical Performance Disclosure: Hypothetical performance results have many inherent limitations, some of which are described 
below. No representation is being made that any account will or is likely to achieve profits or losses similar to those shown; in fact, 
there are frequently sharp differences between hypothetical performance results and the actual results subsequently achieved by any 
particular trading program. One of the limitations of hypothetical performance results is that they are generally prepared with the 
benefit of hindsight. In addition, hypothetical trading does not involve financial risk, and no hypothetical trading record can 
completely account for the impact of financial risk of actual trading. for example, the ability to withstand losses or to adhere to a 
particular trading program in spite of trading losses are material points which can also adversely affect actual trading results. There 
are numerous other factors related to the markets in general or to the implementation of any specific trading program which cannot 
be fully accounted for in the preparation of hypothetical performance results and all which can adversely affect trading results.
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How many of you want to build a more 
robust portfolio that generates good 
returns and helps you sleep at night?
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Learning 
Requires 
Energy
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My Results

• Trading stocks profitably for over 20 years
• Paid off all debts and built a 7 figure trading account
• Escaped the corporate world in 2012 based on trading 

profits
• Coach and mentor hundreds of traders from all over 

the world to profitability every year
• Still trade just 20-30 minutes a day
• Allowed me to spend all of 2019 travelling around the 

world with my family
• We have since settled in one place (for a few years) 

because after 7 different schools our kids told us that 
was enough!
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My goals for you today
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My goals for you today

1. Show you the trading essentials you must have in 
place to be successful (The ‘Ticket To Play’)
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1. Show you the trading essentials you must have in 
place to be successful (The ‘Ticket To Play’)

2. Highlight common issues systematic traders face and 
how to eliminate them
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My goals for you today

1. Show you the trading essentials you must have in 
place to be successful (The ‘Ticket To Play’)

2. Highlight common issues systematic traders face and 
how to eliminate them

3. Demonstrate how to construct a portfolio of 
strategies using a combination of art and science
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My goals for you today

1. Show you the trading essentials you must have in 
place to be successful (The ‘Ticket To Play’)

2. Highlight common issues systematic traders face and 
how to eliminate them

3. Demonstrate how to construct a portfolio of 
strategies using a combination of art and science

4. Give you the process to implement and manage this 
in 20-30 minutes a day
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What is the 
“Ticket to Play” 
for Systematic 

Trading?
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Proven 
Trading 
Strategy

The “Ticket to Play” for Systematic Trading
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Proven 
Trading 
Strategy

The “Ticket to Play” for Systematic Trading

Ensure you have a solid foundation 
be starting with a proven strategy:
• Trend Following
• Mean Reversion
• Rotational Momentum
• Seasonality

This provides the foundation for 
everything that comes next
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Codified 
Objective 

Rules

Proven 
Trading 
Strategy

The “Ticket to Play” for Systematic Trading
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Codified 
Objective 

Rules

Proven 
Trading 
Strategy

The “Ticket to Play” for Systematic Trading

Create a complete trading system 
around your chosen strategy:
• Market Regime Filter
• Trend Filter
• Entry Trigger
• Initial Stop
• Exit
• Position Size
• Position Rank / Score

Codify all of this so that you can 
take the next step…
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Codified 
Objective 

Rules

Backtesting 
To Build 

Confidence

Proven 
Trading 
Strategy

The “Ticket to Play” for Systematic Trading
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Codified 
Objective 

Rules

Backtesting 
To Build 

Confidence

Proven 
Trading 
Strategy

The “Ticket to Play” for Systematic Trading

Backtest your system deeply over 
many market cycles:
• 20-30 years of history
• Thousands of trades
• Optimized for stability (not profit)
• Every rule is significant
• System is robust
• Validated on out-of-sample data
• Validated on adjacent markets

Now you can have confidence in 
your trading system
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Finally You Can Have Confidence in Your System
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But Wait!
Now the next level of issues emerges
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The next level of issues (1)

Long periods out of 
sync with the markets One system is not 

enough. We need to 
spread our capital across 

a portfolio of systems
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The next level of issues (2)

“I am a trend follower, that is how I trade”
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Most traders stick to what 
they know for too long

Establish a portfolio of 
different Strategies / 

Markets / Timeframes as 
soon as possible
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The next level of issues (3)

A systems edge 
can erode

Diversify more broadly 
so each system doesn’t 

hurt you if it erodes
(e.g. 10 systems instead of 3)
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The next level of issues (4)
Correlation 

between systems 
is non-stationary

Diversify broadly and 
'force' low or negative 
correlation with very 

different strategies and 
directions

A rolling 100-day correlation between two 
systems varies dramatically over time
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The next level of issues (5)

Don’t put all of your 
capital in one market. 

Multiple markets spreads 
the transition risk
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So it should now be clear that you 
need a portfolio of trading systems
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How to Construct a Portfolio of Systems
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How to Construct a Portfolio of Systems

Step 1:
Source a broad range of 

systems covering different 
Strategies/Markets/Timeframes

(for example, I have 57 in this image)
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How to Construct a Portfolio of Systems

Step 2:
Combine systems into a 

portfolio considering 
correlation & exposure 

(This is the SCIENCE)

© Enlightened Stock Trading, Must not be shared or distrubuted in any form without permission from adrian.reid@enlightenedstocktrading.com

Capital Allocation Inputs Outputs
Whole Time Period Last 10 Years Last 5 Years Last 2 Years Last 1 Year

Default 9,537,578$                35,585,290$              77,906,867$              97,291,343$              
Starting Capital 25,000$                                                                                         100,000$      Compound Annual Return 31.4% 26.6% 23.2% 14.0% 4.0%
Allocation Start Date 1/01/1993 1/01/1993 Maximum Drawdown 15.0% 12.2% 12.2% 9.6% 9.6%
Allocation End Date 1/06/2023 6/05/2024
Years Invested 30.43                                                                                              CAR/MDD 2.09                             2.18                             1.90                             1.45                             0.41                             
Ending Capital 101,162,771$                                                                               Maximum Exposure 129%
Target Max Exposure 115% Average Exposure 68%

Input System 
Allocations Here

System_Number Full System Name TSS Systems System Name Market Capital Allocation Timeframe Strategy Direction $ Allocation
1 1-Norgate-001-ASX-L-D-MR-Mean Reversion 1.1.csv Mean Reversion 1.1 ASX 0% D MR L 0
2 1-Norgate-002-ASX-L-D-TF-Springboard v3.csv Springboard v3 ASX 0% D TF L 0
3 1-Norgate-003-ASX-L-D-TF-The Freight Train v3.csv 1 The Freight Train v3 ASX 0% D TF L 0
4 1-Norgate-004-ASX-L-I-MR-Daytrade Henjo v2.csv Daytrade Henjo v2 ASX 0% I MR L 0
5 1-Norgate-005-ASX-L-I-MR-DayTradeTestv15 - FINAL.csv DayTradeTestv15 - FINAL ASX 0% I MR L 0
6 1-Norgate-006-ASX-L-W-TF-AFL_04A_DAILY-Unicorn-Hunter.csv AFL_04A_DAILY-Unicorn-Hunter ASX 0% W TF L 0
7 1-Norgate-007-ASX-L-D-RO-High Roller.csv 1 High Roller ASX 10% D RO L 2500
8 1-Norgate-008-ASX-L-W-TF-Weekly Unicorn Hunter.csv 1 Weekly Unicorn Hunter ASX 25% W TF L 6250
9 1-Norgate-009-ASX-S-D-TF-Slippery Dip.csv 1 Slippery Dip ASX 0% D TF S 0

10 1-Norgate-010-TSX-L-D-MR-Fear Harvester Mean Reversion with min hold bars.csvFear Harvester Mean Reversion with min hold bars TSX 0% D MR L 0
11 1-Norgate-011-TSX-L-D-MR-Fear Harvester Canada.csv 1 Fear Harvester Canada TSX 20% D MR L 5000
12 1-Norgate-012-TSX-L-D-TF-The Freight Train v3.csv 1 The Freight Train v3 TSX 10% D TF L 2500
13 1-Norgate-013-TSX-L-D-TF-The Slingshot 1.0.csv The Slingshot 1.0 TSX 0% D TF L 0
14 1-Norgate-014-TSX-L-D-RO-High Roller.csv 1 High Roller TSX 10% D RO L 2500
15 1-Norgate-015-TSX-L-W-TF-The Durian - TSX  5.6.csv The Durian - TSX  5.6 TSX 0% W TF L 0
16 1-Norgate-016-USA-L-D-MR-Five Alive.csv Five Alive USA 0% D MR L 0
17 1-Norgate-017-USA-L-D-MR-Three's Company 0.5.csv Three's Company 0.5 USA 0% D MR L 0
18 1-Norgate-018-USA-L-D-RO-NDX Rotation.csv NDX Rotation USA 0% D RO L 0
19 1-Norgate-019-USA-L-D-RO-SP500_Rotation_Norgate_Final.csv SP500_Rotation_Norgate_Final USA 0% D RO L 0
20 1-Norgate-020-USA-S-D-MR-AFL_999_Gravity (BLACK HOLE USA).csv AFL_999_Gravity (BLACK HOLE USA) USA 0% D MR S 0
21 1-Norgate-021-USA-S-D-MR-Black_Bear_1.3.csv Black_Bear_1.3 USA 0% D MR S 0
22 1-Norgate-022-USA-S-D-TF-TheSlipperyDip.csv 1 TheSlipperyDip USA 10% D TF S 2500
23 2-Metastock-023-HK-L-D-SW-The Fire Cracker.csv 1 The Fire Cracker HK 25% D SW L 6250
24 2-Metastock-024-HK-L-D-RO-Wave Swinger-Optimize for HK.csv Wave Swinger-Optimize for HK HK 0% D RO L 0
25 2-Metastock-025-HK-L-W-TF-The Durian 5.6.csv The Durian 5.6 HK 0% W TF L 0
26 2-Metastock-026-HK-S-D-TF-Slippery Dip.csv Slippery Dip HK 25% D TF S 6250
27 1-Norgate-027-ASX-L-D-MR-Fear Harvester Limit Entry.csv Fear Harvester Limit Entry ASX 0% D MR L 0
28 1-Norgate-028-USA-L-D-MR-Fear Harvester Limit Entry.csv 1 Fear Harvester Limit Entry USA 0% D MR L 0
29 1-Norgate-029-US-L-D-MR-TurnaroundTuesday.csv TurnaroundTuesday US 15% D MR L 3750
30 1-Norgate-030-ASX-L-I-MR-DayTrade1.csv 1 DayTrade1 ASX 0% I MR L 0
31 1-Norgate-031-USA-L-D-SW-Ultimo_RSI - AR Edits.csv 1 Ultimo_RSI - AR Edits USA 0% D SW L 0
32 1-Norgate-032-TSX-L-D-TF-The Simple System.csv The Simple System TSX 10% D TF L 2500
33 1-Norgate-033-ASX-L-D-TF-The Simple System.csv 1 The Simple System ASX 0% D TF L 0
34 1-Norgate-034-TSX-L-D-TF-The Breakaway.csv The Breakaway TSX 0% D TF L 0
35 1-Norgate-035-USA-L-D-TF-The US Freight Train v2.csv The US Freight Train v2 USA 10% D TF L 2500
36 1-Norgate-036-USA-L-D-MD-Dolphin 0029.csv Dolphin 0029 USA 0% D MD L 0
37 1-Norgate-037-USD-L-D-RO-Monterey 1005.csv Monterey 1005 USD 0% D RO L 0
38 1-Norgate-038-ASX-L-D-RO-Sapphire 0006.csv Sapphire 0006 ASX 0% D RO L 0
39 1-Norgate-039-USA-S-D-SW-The Waterfall.csv The Waterfall USA 0% D SW S 0
40 1-Norgate-040-ASX-L-D-MR-Deep Dip Marcel.csv Deep Dip Marcel ASX 0% D MR L 0
41 1-Norgate-041-US-L-D-MR-UMDD ETF Turnaround Tuesday 1.csv UMDD ETF Turnaround Tuesday 1 US 0% D MR L 0
42 1-Norgate-042-ASX-L-D-TF-The Freight Train v2 AF Version.csv The Freight Train v2 AF Version ASX 0% D TF L 0
43 1-Norgate-043-ASX-L-D-TF-The Freight Train v2b.csv The Freight Train v2b ASX 0% D TF L 0
44 1-Norgate-044-ASX-L-D-MR-Fear Harvester Limit (Adam F).csv Fear Harvester Limit (Adam F) ASX 0% D MR L 0
45 1-Norgate-045-ASX-L-D-TF-Daily Unicorn Hunter.csv Daily Unicorn Hunter ASX 0% D TF L 0
46 1-Norgate-046-ASX-L-W-TF-Relaunch.csv Relaunch ASX 0% W TF L 0
47 1-Norgate-047-ASX-S-D-TF-Slippery Dip.csv Slippery Dip ASX 0% D TF S 0
48 1-Norgate-048-ASX-L-D-RO-High Roller with panic exit.csv High Roller with panic exit ASX 0% D RO L 0
49 1-Norgate-049-US-L-D-SE-Santas Helper v2.csv Santas Helper v2 US 0% D SE L 0
50 1-Norgate-050-TSX-L-D-RO-Wave Swinger Final.csv Wave Swinger Final TSX 0% D RO L 0
51 1-Norgate-051-TSX-L-W-TF-The Durian TSX  4.0.csv The Durian TSX  4.0 TSX 0% W TF L 0
52 1-Norgate-052-US-L-D-MR-Back In the Saddle.csv Back In the Saddle US 0% D MR L 0
53 1-Norgate-053-US-S-D-MR-American Short Stop 1.0.csv American Short Stop 1.0 US 0% D MR S 0
54 1-Norgate-054-US-S-D-MR-SPY ETF Zodiac 1.0.csv SPY ETF Zodiac 1.0 US 0% D MR S 0
55 1-Norgate-055-US-L-D-MR-Q Bounce.csv Q Bounce US 0% D MR L 0
56 1-Norgate-056-US-LS-D-MR-Ultimo Turbo.csv Ultimo Turbo US 0% D MR LS 0
57 1-Norgate-057-US-LS-D-MR-Ultimo Standard.csv Ultimo Standard US 0% D MR LS 0
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Input: Daily system 

equity curve & 

exposure

Input: Weighting of 

each system

Outputs: 
• Combined equity curve
• Max portfolio drawdown
• Portfolio statistics
• Max portfolio leverage
• Average exposure

Any stock, options or futures symbols displayed are for illustrative purposes 
only and are not intended to portray recommendations, or an invitation or 
inducement to trade a particular financial instrument or to engage in an 
investment activity. There is a substantial risk of loss in trading futures and 
options. Past performance is not indicative of future results.
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How to Construct a Portfolio of Systems

The math to combine multiple systems:

Vary weights of each system to get the best results (Smoothest combined equity). 
Do this with trial and error or optimize with constraints.

Daily Portfolio Equity Change = ∑!" "#$%&	%	)ℎ#+,-	$+	.&/0-1	2	345$0&	)567- 	8	(.&/0-1	2	%	:-$,ℎ0)

Portfolio Equity Curve = (1+Day1) x (1+Day2) x … x (1+DayA)
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How to Construct a Portfolio of Systems
Step 3: Now comes the ART:

The backtests and historical system 
combinations don’t tell us everything. 

We need to do some ‘thought experiments’ to refine
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How to Construct a Portfolio of Systems
Step 3: Now comes the ART: (Continued)

Perform qualitative scenario analysis:
• What would happen to this portfolio in an extreme 'Risk Off' scenario?
• Which of my systems will become correlated in an extreme event?
• What would happen if stocks fell 15% overnight?
• What would happen if one of your markets was rangebound for an extended period?
• What would happen if ???

Adjust system weightings based on your scenario analysis to 
improve worst-case outcomes not shown in the backtest.
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How can this all be implemented in 
20-30 minutes a day?
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How to do this in 30 minutes a day
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How to do this in 30 minutes a day
Step 1: 
Eliminate discretionary trading

Any stock, options or futures symbols displayed are for illustrative purposes 
only and are not intended to portray recommendations, or an invitation or 
inducement to trade a particular financial instrument or to engage in an 
investment activity. There is a substantial risk of loss in trading futures and 
options. Past performance is not indicative of future results.
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How to do this in 30 minutes a day
Step 1: 
Eliminate discretionary trading

Step 2: 
Buy / Build a portfolio of trading systems 
(strategies / markets / timeframes)

Any stock, options or futures symbols displayed are for illustrative purposes 
only and are not intended to portray recommendations, or an invitation or 
inducement to trade a particular financial instrument or to engage in an 
investment activity. There is a substantial risk of loss in trading futures and 
options. Past performance is not indicative of future results.
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How to do this in 30 minutes a day
Step 1: 
Eliminate discretionary trading

Step 2: 
Buy / Build a portfolio of trading systems 
(strategies / markets / timeframes)

Step 3: 
Use Portfolio backtesting software + 
Historical Data to build confidence

Any stock, options or futures symbols displayed are for illustrative purposes 
only and are not intended to portray recommendations, or an invitation or 
inducement to trade a particular financial instrument or to engage in an 
investment activity. There is a substantial risk of loss in trading futures and 
options. Past performance is not indicative of future results.
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How to do this in 30 minutes a day
Step 1: 
Eliminate discretionary trading

Step 2: 
Buy / Build a portfolio of trading systems 
(strategies / markets / timeframes)

Step 3: 
Use Portfolio backtesting software + 
Historical Data to build confidence

Step 4: 
Allocate capital between systems to 
meet your return / risk goals

Any stock, options or futures symbols displayed are for illustrative purposes 
only and are not intended to portray recommendations, or an invitation or 
inducement to trade a particular financial instrument or to engage in an 
investment activity. There is a substantial risk of loss in trading futures and 
options. Past performance is not indicative of future results.
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How to do this in 30 minutes a day
Step 1: 
Eliminate discretionary trading

Step 2: 
Buy / Build a portfolio of trading systems 
(strategies / markets / timeframes)

Step 3: 
Use Portfolio backtesting software + 
Historical Data to build confidence

Step 4: 
Allocate capital between systems to 
meet your return / risk goals

Step 5: 
Find your signals using the backtest so you know 
exactly what trades to take (~30 seconds per system)

Any stock, options or futures symbols displayed are for illustrative purposes only and are not intended to portray 
recommendations, or an invitation or inducement to trade a particular financial instrument or to engage in an investment activity. 
There is a substantial risk of loss in trading futures and options. Past performance is not indicative of future results.
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How to do this in 30 minutes a day
Step 1: 
Eliminate discretionary trading

Step 2: 
Buy / Build a portfolio of trading systems 
(strategies / markets / timeframes)

Step 3: 
Use Portfolio backtesting software + 
Historical Data to build confidence

Step 4: 
Allocate capital between systems to 
meet your return / risk goals

Step 5: 
Find your signals using the backtest so you know 
exactly what trades to take (~30 seconds per system)

Step 6: 
Place your trades with your broker
(2-3 minutes per system on average)
(Or automate order placement)

Any stock, options or futures symbols displayed are for illustrative purposes only and are not intended to portray 
recommendations, or an invitation or inducement to trade a particular financial instrument or to engage in an investment 
activity. There is a substantial risk of loss in trading futures and options. Past performance is not indicative of future results.
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Key Messages To Take With You

• A profitable trading system is a ‘ticket to play’, but you need to take it further
• One system is not enough  >>> We need to spread our capital across a portfolio of systems

• Most traders are slow to diversify >>> Establish a portfolio of different Strategies / Markets / Timeframes ASAP

• Systems can erode over time >>> Diversify more broadly so each system doesn’t hurt you if it erodes

• Correlation is non-stationary >>> Diversify broadly and 'force' low or negative correlation with very different strategies 

• Market transitions hurt the most >>> Don’t put all of your capital in one market. Multiple markets spreads the transition risk
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Key Messages To Take With You

• A profitable trading system is a ‘ticket to play’, but you need to take it further
• One system is not enough  >>> We need to spread our capital across a portfolio of systems

• Most traders are slow to diversify >>> Establish a portfolio of different Strategies / Markets / Timeframes ASAP

• Systems can erode over time >>> Diversify more broadly so each system doesn’t hurt you if it erodes

• Correlation is non-stationary >>> Diversify broadly and 'force' low or negative correlation with very different strategies 

• Market transitions hurt the most >>> Don’t put all of your capital in one market. Multiple markets spreads the transition risk

• Construct a diversified portfolio of strategies by
• Source a broad range of systems covering different Strategies / Markets / Timeframes 

• Combine systems into a portfolio considering correlation & exposure (This is the SCIENCE)

• Perform qualitative scenario analysis to ensure your portfolio weightings will hold up in the future (This is the ART)

• Implement this in just 20-30 minutes a day by systemizing all of your decisions, generating your signals from trading software (or 
automating) and monitor your systems as you trade them with Interactive Brokers.
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Next Steps
Do you want to improve YOUR trading systematically? 

Get The Trader Acceleration Bundle… FREE!
• 2 Powerful Trading eBooks:

The 9 Secrets To Becoming A Profitable Global Stock Trader, AND
How To Build Unshakeable Confidence In Your Stock Trading System

• 4 Trading Cheat Sheets to Improve Your Results Fast
Daily Trading Process Cheat Sheet: Streamline your trading and never miss a step
Trading Mistakes Cheat Sheet: Increase your trading profits fast by identifying and eliminating trading mistakes
Portfolio CPR Cheat Sheet: Clean up your portfolio and get back on track fast
Trading Confidence Cheat Sheet: Increase your confidence and take decisive action in the markets

• 2 Engaging Trading Courses to Deepen Your Understanding
The Millionaire Trader Code: Shows you the 8 stages of trader evolution and how to accelerate your results
The Trading Confidence Builder: 5 part video training series on how I build rock solid confidence in my strategies

• The Trader Quiz: The fastest way to get feedback on your trading - Get specific actions to improve your trading today

• Go To bit.ly/estacceleration and enter your details now (It’s Free to download)

SCAN ME

https://go.enlightenedstocktrading.com/trader-acceleration-bundle549734


“You’re Only One System Away!”“You’re Only One System Away!”


