Qdadabra: A Systematic Cryptocurrency Trading Framework

Channel Islands

CALIFORNIA STATE UNIVERSITY

Danil Zanozin * Michael Soltys, Ph.D. « COMP 499

Introduction

2026 YTD — Strategy & Portfolio Performance (mark-to-market)
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Live Execution — Data to Trade Strategy Research — From Hypothesis to Live
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Multi-criteria gate separates real edges from overfitted ones. t
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Two independent clocks: WebSocket streams update the cache continuously; the trading cycle fires only on timeframe boundaries.

STREAMS — always on (WebSocket)
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@ OPTIMIZE - BACKTEST - VALIDATE
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- Numba metrics: AND OOS Sharpe > 0.5

Future Work

Optuna Bayesian Sharpe - PF - DD Permutation MC Permutation AND MaxDD < 25%
shuffle bars MCPT
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I e et Size Manager fixed - trailing - ATR ® OUTCOME — promote or revise

Failure modes feed back to different stages — passing one metric is not enough.

FAIL - high PBO FAIL - low DSR FAIL - OOS underperforms PASS - promote to live
TradingContext Dashboard Alert Manager - revise strategy - revisit features - re-examine same signal code - frozen params
. ; — ; (over-tuned (no real edge hypothesis i i i
ArcticDB - raw + processed FastAPI :8000 - live PnL drawdown - daily loss - health ) ge) e register in StrategyRegistry
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Data Partitions (S=12) for CSCV

Performance Degradation Distribution of Logits Reconstructed from Strategy Returns
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Live Recovery — How the System Heals Itself : i
—0.03 A : [Log prices = cumsum(avg strategy returns}| |
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Two failure surfaces, one safety net: connection loss is absorbed by the stream layer; order errors are classified and routed to a recovery action. Stochastic Dominance
Distribution of OOS Rankings Ist: X | 2nd: X
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Equity Curves: Real (Fixed Params) vs 100 Permutations (Optimized) P-Value: 0.0099
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RETRIABLE RECOVERABLE UNCERTAIN FATAL N
—1001 disconnect —1013 invalid msg —1007 timeout L1002 unauthorized 2]
—1003 rate-limit —-4004 qty < min —2013 no such order —2023 liquidation g 25 2 e
—1008 unavailable —4131 PERCENT_PRICE —1000 unknown - fail fast +qcritical alert 2 :
- wait + retry up to 5x - adjust size / fallback - reconcile vs. exchange e L
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® CIRCUIT BREAKERS — always on

drawdonn daily loss health-check LiveDataCache - Arctic tail —» Arctic full
5% warn / 10% crit limit 1.1.1.1 + exchange ping rebuilds ring buffer without re-fetching

Cold-start fallback
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