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Joe Krutsinger is a Commodity Trading Advisor (CTA), registered with the CFTC. 

Joe Krutsinger began his futures and options career over thirty -four years ago with Conti 
Commodity. He has worked in almost every facet of the trading industry and continues to be a 
prolific developer of trading systems. He has developed proprietary trading programs for numerous 
clients and brokerage firms. Joe now works directly with clients and brokerage firms designing 
custom trading systems. He has been a trading system design consultant since 1989 and consults 
with traders on how to develop systems using state of the art system automation software. 

Joe was recognized as the Outstanding Senior in Food Systems, Economics, and Management from 
Michigan State University in 1973. A featured speaker and teacher at seminars and meetings 
worldwide, he co -authored THE COMMODITY COOKBOOK:RECIPES TRADING, LESSONS FROM THE 
MASTERS. (This was the 1990 book of the year, the 1990 Super trader's almanac -Calendar Edition). 
Joe has also been featured in the Futureôs Learning center three video course, TRADING SYSTEMS 
101,102, and 103.

Joe Krutsingerôs books include: THE TRADINGSYSTEMS TOOLKIT (was the Fortune Book Club 
Selection) and his book, TRADING SYSTEMS -SECRETS, OF THE MASTERS, published by McGraw -Hill 
in 1977, has been highly rated. His newest book, TRADING SYSTEM SECRETS, SELECTING A 
WINNING SYSTEM, is in paperback. Joe has consulted with world class traders including: Larry 
Williams, Jake Bernstein, and Bruce Babcock. Joe owns Block No. 1 for TradeStation (the first 
TradeStation ever delivered) and was one of the first beta testers of that professional trading 
software platform. He has given over 200 lectures. 
His systems have been featured in several journals including TECHNICAL ANALYSIS OF STOCKS AND 
COMMODITIES and FUTURES TRUTH

http://www.cftc.gov/


Â1st

I want to Tell You What I Want to Tell You

Â2nd

I am Going to Tell You

Â3rd

I am Going to Tell You What I Told You!



Terms

Â Hypothetical / Simulated:
Trades that have not been executed generated by a strategy 
WITH the benefit of hindsight

Â Blind Walk Forward:
Trades that have not been executed generated by a strategy 
WITH the benefit of hindsight, 
but whose input values have not been changed since a certain date; 
hence the trades, although NOT executed are shown on unseen data

Â Real:
Actual trades that have been filled at an exchange



TOOLS TO HELP MANAGE DRAWDOWN 
and MAXIMIZE LEVERAGE 

Â Everyone hates drawdown! But it is an 
unavoidable cost of the trading business. 

Â To help identify and deal with this issue, I have 
designed custom indicator tools that come as 
standard equipment with every trading strategy
I create. 

Â They are engineered to work together in tandem 
to help you determine which strategy or market 
offers the best potential performance in relation
to the others.



Long-term Goals

Â To develop a mathematical and visual technique 

to decide which system to trade

Â When to trade which system, 

Â When to monitor the system

Â When to monitor in simulated mode 

Â when to trade more or less contracts

Â All WITHOUT changing the underlying 

code of the original system!



Tools

Â HOW each of these uniquely customized 
tools work on my strategiesé And HOW 
they can help you decide which system 
to trade or which market to trade with 
the same system.

Â Professional traders have a major focus 
on DRAWDOWN as well as maximizing 
LEVERAGE to as much potential as the 
system will provide.



JOEKRUT SWITCHER 
IN TRADING

Â Tells you the profit or loss your system is 
producing for the period of time your 
graph is set for.

Â When the system shows red bars, you 
might not want to trade it with real money 
at this time. 

Â Green bars indicate that the system is 
making a net profit.



J Yen Weekly
4 Week MA Crossover Always In Last 9 Years



J Yen Weekly -4 Week MA Crossover
Always In Last 9 Years





J Yen Weekly -4 Week MA Crossover
Always In Last 3 Years


