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General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades (4)

Period

Sizing Method

Last Rebalanced (Every Week)
Benchmark

Universe

Ranking System

Quick Stats as of 11/27/2019

Total Return

Benchmark Retum

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

Peried & Restrictions

Review

$157,706,011.33

5118,869.03

24

11/25/19

01/02/99 - 11/27/19

Y% Portfolio Weight

11/25/19

S&P 500 (SPY)

No OTC Exchange

LBD SmartSelect Clean - gqmx500

547,927.98%
272.68%
547,655.30%
50.97%

352.74%

-25.03%

-55.19%
(1080/1901) 56.81%
2.02

0.45
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