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Strategy Name: BEAR 

3rd Generation Strategy Design 

Currency Pair: USD CAD 
 
Testing Period: 01-01-2022 to 14-03-2025 
 
 

Overview 

The BEAR strategy for USD CAD on the M5/H1 timeframe has undergone extensive backtesting and 

analysis. Each strategy is subject to rigorous tests involving over 100 hours of computer-based evaluation to 

ensure its robustness and viability.  
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Equity Chart  
 
The following chart demonstrates the equity growth over time, highlighting the strategy's performance during 
the backtesting period.  

 

 

  
 

Comprehensive Trade Analysis  
 
This section summarizes key performance metrics such as win rate, profit factor, and maximum drawdown, 
ensuring the strategy's effectiveness.  
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Monte Carlo Simulation  
 
To ensure the robustness and reliability of this trading strategy, a Monte Carlo simulation was conducted. This 
method involves running numerous randomized simulations to account for variability in market conditions, 
trade sequences, and potential slippage. The simulation confirms consistent profitability across randomized 
scenarios, reinforcing the strategy's resilience.  
 

  

Trading Analysis 

The BEAR 3rd GEN USDCAD M5H1 EA applies a multi-timeframe trend and volatility strategy, integrating 
KAMA (Kaufman’s Adaptive Moving Average), Stochastic Oscillator, Keltner Channels (KC), ATR, Bollinger 
Bands (BB), and Standard Deviation to filter high-probability trade setups. KAMA (Short = 135, Long = 152, 
ER = 63) helps smooth market noise and track adaptive trend strength, while Stochastic Oscillator (K = 187, 
D = 3, Slowing = 3) captures momentum reversals. Keltner Channels (Close Period = 20, Open Period = 7) 
and Bollinger Bands (Close Period = 109) ensure price action is aligned with volatility expansion. Additionally, 
ATR (Down Period = 37) and Standard Deviation (Rising = 36, Higher = 11) validate breakout strength. The 
EA enters trades when KAMA trend alignment, Stochastic momentum shifts, and volatility confirmation from 
Keltner Channels and Bollinger Bands signal an optimal setup. Exit strategies include dynamic Stop Loss and 
Take Profit levels, Trailing Stops, and a Break Even mechanism to secure gains. Risk management is 
enforced through adaptive SL/TP settings and automated trade expiry to prevent excessive exposure. This 
EA is optimized for trending and volatile market conditions, leveraging its multi-timeframe approach (M5 and 
H1) for higher accuracy, but may underperform in low-volatility, range-bound markets, where trend signals 
weaken. 

DISCLAIMER 

* Past results or testing are no guarantee of future performance. 

RISK DISCLOSURE 

Trading in financial markets involves risks, including the possible loss of principal. It is essential to understand the risks associated with 

trading before engaging in any transactions. Clients should carefully consider their risk tolerance and investment objectives before trading.   

​NOT INVESTMENT ADVICE  

This product is software only and does not constitute financial advice, investment advice, or a recommendation to trade. Use of the software 

is entirely at your own risk. You remain solely responsible for all trading decisions and outcomes  

​ 
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