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cAin-test:

Online Investment Advice Open-Source Risk Evaluation

Cryptocurrency's boom in popularity caused a proliferation in the amount of

unsubstantiated advice online pushing newcomers towards algorithmic trading. fo r C ry ptoc u r re n Cy I nveSt m e nts

Lack of Risk Assestment An open-source Python package that holistically evaluates
Existing tools for evaluating investment strategies fail to account for the limited and h : |( f | . h : d . . h "
heavily skewed nature of cryptocurrency data when evaluating risk. the risk of a gorlt mic tra Ing Strategles using Synt etic

data and distributional analysis.
Key Features

Synthetic Data = FIGURES.md y

Generate varied market data with realistic properties using univariate statistical models.

Synthetic Data

Distributional Analysis
Examine trading performance across 100’'s of synthetic datasets to better understand the
multitude of possible outcomes.
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Portable

Display backtest results in an HTML report that can be opened in any browser.

Sep 17 Oct1 Oct 15 Oct 29 Nov 12 Nov 26 Dec 10

Designed to Last

Ensure longevity with a modular architecture, unit tests, documentation, user guides, and
automated development pipeline. Distributional Analysis
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Future -
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25 synthetic datasets generated from Ethereum price data.
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Publically Available

Published as a python package. Installable via pip install coin-test
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Adopted by Fidelity Open Source for continuned development.

Distribution of strategy portfolio value at different times.
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