I used Mktcap > 5000 as an RS factor with a weight of 50%.

Notice that a 20 bar graph is not useful:
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But if I run a 200 bar graph, I can see where it breaks into the 2 sets )1=marketcap<500 2)=marketcap>5000)
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The screener tells me that 781 (out of 6,939) stocks have a market cap > 5000.

781/6939 is 11.3% so that would be the first 22 bars on the 200 bar graph (each bar is .5% ).
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This is what the top 22 bars looks like:
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Did the test again, but  this time I tried giving the mktcap factor a very high % (I used 96%)

The rankings for the ranking system show the split right where it was expected – at 781 stocks.

This is with mktcap at 96%:
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this is with mktcap at 50%
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This is what the top 22 bars looks like:

Pretty close to the 50% ranking system chart – I don’t know why they would be different????

50% chart is on top, 96% on bottom
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Top stocks are the same regardless of 50% or 96% being used.

50%
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96%
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So according to the above tests, my ranking system stinks for large caps.

I tried another ranking system that I know works pretty well in large cap sims.
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Top 22 buckets:
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I got the same general pattern for both ranking systems tested so far – it looks like the large caps might be the top 11 bars and not the top 22 bars. Why????

I tried another test. Here is Balanced 4 with the large cap factor added at 50%:
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Again, it looks like the large caps may be the first 11 buckets.

