
Lay Short Odds (Pre-Off Scalping) 

 

Description 

The strategy will aim to profit based on over-priced selections, which may be liable to drift in price from 
the hour prior to the start to the actual event start time.  All positions will be closed prior to the start time, 
and hedged out fully. 

 

Conditions 

Market 
The race will be for all UK, Ireland and N Ireland markets 
 
Selection 
The Race Type will include all markets except A/W 
The Pace Racing of the horse must have a value between 0 and 8 
The horse must have the lowest odds in the market 
 
Position Sizing 
The balance will open at £1,000 and is not compounded 
Positions are always flat stake of £200 liability per trade 
Entry price odds will be between 1.2-4 
Assume 2% commission 
 
Trade Entry Conditions 
The entry position will be a lay bet 
The entry will be opened 60 minutes before the race start time 
Only one selection in the market may have a position 
 
Trade Exit Conditions 
Close the trade once it has moved 20 pips in favour of the back bet (steamer) 
Close the trade once it has moved 10 pips in the opposite direction to the back bet (drifter)  
Close the trade if not closed by profit/loss before the official start time 
 
 
To Do 

Resolve issues with BTC daily qualifiers 
Complete Bet Angel strategy 
Use Bet Angel excel integration for selection refinement + price action logging  
Complete 2 weeks demo forward testing  
Complete 4 weeks low stakes forward testing  
Migrate strategy to Python and Lambda / Functions 
 
  



Backtesting Results 

 

 

 

 

 

 

 

 

 

Equity Curve 

 

 

  

Total number of trades in backtest 2999 
Strike Rare / Breakeven Strike Rate 1.249 
Average monthly P&L minus Commission £299.35 
Average monthly ROI 1.09 
Average monthly Strike Rate 55.1 
Average Risk Reward Ratio 2.35 
Average monthly Number of Trades 67 
Average monthly Expected Value 5.19 
Average monthly Win (profit per trade) £25.74 
Average monthly Loss (loss per trade) £19.94 
Average monthly Longest Win Streak 6.18 
Average monthly Longest Losing Streak 4.6 
Largest drawdown £359.55 
Lagest drawdown with recovery (# of trades) 111 



Monthly P&L  

 

 

Peak Drawdown 

 

  



Trade volume vs Wins 

 

Win/Loss Streak Lengths 

 

  



Risk Reward Distribution 

 

Trade Exit Conditions 

 

 

  



BTC Strategy  

 

 

 

 

 



 

 

 

 


