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1 A 24h T & 7 BiaE 7 BighE 30 HigahE 90 RiEaEpE RSI ADX
BTC 791791 USDT -216% 02131 3.68% 2.32% 213% 7998 3975
ETH 2,467.47 USDT -2.04% 0.2737 714% 3.83% 3.25% 75.27 42.55
SoL 97.34 USDT -4.39% 0.2534 4.37% 2.78% 299% 78.53 363
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BTC 0.01% 1.09 -3.31% 1.0206
ETH 0.01% 1.43 -1.84% 09693
SOL 0.00% 1.82 -2.27% 09833
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RegimeScore = 0.30 x Trend + 0.20 x Breadth + 0.20 x Liquidity
+ 0.15 x Volatility + 0.15 x Leverage
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TrendScore(i) = 0.35 x Mom20 + ©.25 x Mom6© + ©.20 x ADX + 0.20
x MA_Structure

CrowdingScore(i) = ©0.30 x RSI + 0.25 x Funding + 0.25 x
LongShortRatio + 0.20 x VolExpansion

FinalSignal(i) = TrendScore(i) - ©.50 x max(CrowdingScore(i),
0)
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RawWeight(i) = FinalSignal(i) + ForecastVol(i)
ScaledWeight(i) = RawWeight(i) + ¥ abs(RawWeight)

PortfolioLeverage = min(1.5, TargetVol + ForecastPortfolioVol)
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TotalCost = Fee + Spread + ExpectedSlippage + FundingCost +
OvernightCost

NetEdge = ExpectedAlpha - TotalCost
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ImpactEstimate = n x ShortVol x sqrt(OrderSize =+
AverageDailyVolume)
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Gate TradFi: https://www.gate.com/tradfi

Gate, https://www.gate.com/zh/help/tradfi/stock-spot/50974

Invesco QQQ Monthly Review,

https://www.invesco.com/qqq-etf/en/etf-insights/qqqg-monthly-review.html

Gate CFD, https://www.gate.com/zh/learn/articles/what-is-gate-tradfi-cfd-trading
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