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Disclaimer: The information on from Andreas Himmelreich / QuantStrike and this video is for information and
discussion purposes only. It does not constitute a recommendation to purchase or sell any financial instruments or
other products. Investment decisions should not be made with this video and one should take into account the
investment objectives or financial situation of any person or institution.

Investors should obtain advice based on their own individual circumstances from their own tax, financial, legal and
other advisers about the risks and merits of any transaction before making an investment decision, and only make
such decisions based on the investor’s own objectives, experience, and resources.

The information from Andreas Himmelreich / QuantStrike and this video is based on generally available and paid
information and, although obtained from sources believed to be reliable, its accuracy and completeness cannot be
assured, and such information may be incomplete or condensed. All performance results are hypothetical and the
reSt;It of back testing only. Out-of-sample performance may be different. No claim is made about future
performance.

Investments in financial instruments or other products carry significant risk, including the possible total loss of the
principal amount invested. Andreas Himmelreich / QuantStrike and this video do not purport to identify all the risks
or material considerations which may be associated with entering any transaction. Andreas Himmelreic

QuantStrike and this video accepts no liability for any loss (whether direct, indirect or consequential) that may arise
from any use of the information contained in or derived from Andreas Himmelreich / QuantStrike and this video.



8 Andreas Himmelreich Q - Search Twitter

7.754 Tweets

P Ay
". lg — —.-,-
© Home LELEERITT ' —
It Explore
L,? Notifications
B Messages /- B
1\ Edit profile | . .
| ~ You might like
[ Bookmarks Andreas Himmelreich gy p—y
RS Deutsche Rheuma-Liga | roliow )
@Gfi_Himmeireich “ @DiRheiimalina R =4
@DtRheumaliga ==
. Trader / Investor since 1996. #ValueMomentum System Developer {idiosyncratic and B Cromote
@ Lists s S R i romoted
capacity constrained) via Portfoliol2
- Rachel Thomas ( Foliow )
0 Profile @ Do @math_rache ~—— S
(@]
F win / - - ; TP
@ More 313 Following llowers f* E:chaell:’nfonelll (" Follow )
@BulfandBaird ~—
Tweets Tweets & replies Media Likes
Show more
¥ Pinned Twest

Andreas Himmelreich @Gfi_Himmelreich « Dec 21, 2018 e
| am not calling a Bottom here, but | am calling that | will double my port Trends for you >
from here in three years (today is 21.12.2018)... #limestamped

A@ ([ wnt B G AN e r . W e D] e el B s - $iin Dusseldorf N
‘ # gt U1 " [
#Hannover nd
#MaharashtraPolitics X
#le2311 e
#Favre v

Terms Privacy poficy Cookies Imprint




P Rank - Portfolio123 X ‘ W Home / Twitter X Next eotm X E Top 10 Breakout Stor X ‘ -B BlGtoken X ‘ % Products :: MYOS RI

C “pmorgan.com/jpmpdf/1320747886822.pd

EYE ON THE MARKET « MICHAEL CEMBALEST « J.P. MORGAN P UJ | November 12, 2019

Topic: The Armageddonists

While recessions and bear markets are a fact of life, something peculiar happened after the Global Financial
Crisis: the rise of the Armageddonists, which refers to the market-watchers, forecasters and money
managers whose apocalyptic comments spread like wildfire in print and online financial news. | understand
why: by 2010, investors had experienced two consecutive bear markets, each with equity declines of over
40%. It took several years for equity markets to recover each time, unlike the shallower, faster-recovering
bear markets of the 1960°s and 1980's. The dismal performance of consecutive 2001/2008 bear markets
hadn’t been seen in decades, and is only comparable to parts of the Great Depression.

| also understand that mega-bearish news appeals to human negativity bias, a topic examined by Nobel
Prize winner Daniel Kahneman in his 2011 book on the brain and human survival instincts’, by political
scientist Stuart Soroka who has illustrated the inverse relationship between magazine sales and the
positivity of a magazine's cover’, and in a 2014 experiment in which a city newspaper lost two thirds of its
readers on a day when it deliberately only published positive news.

That said, what are the consequences for investors that reacted to dire Armageddonist predictions which
have flooded the airwaves and internet since 2010?

A history of S&P 500 bear markets https://www.jpmorgan.com/jpmpdf/1320747886822.pdf
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Portfolio123 was launched in 2004 well before the word “fintech” came into vogue. We are a pioneer in allowing anyone to create a rules-based investment strategy that
closely resembles what a human strategy manager does. The motivation was simple: to eliminate the time-consuming, repetitive and emotional process of managing a stock
strategy.

All computer models rely on quality data to produce meaningful results. Therefore in 2012 Portfolio123 made a bold transition to the most respected financial database,
Compustat, which is supplied by Standard & Poor's Global Market Intelligence. With this move Portfolio123 remains the only provider of this data to individual investors at a
reasonable price, thereby leveling the playing field with the institutions.

But no matter how simple and powerful we made our strategy tools, they remained out of reach for most investors. Beginning in 2018 a completely redesigned website was
launched to cater to any investor, from the beginner to the advanced. With many new features, all available for free, Portfolio123 is once again a pioneer in making strategy
management as easy as 1-2-3!
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Statistics Charts

General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades (3)

Period

Sizing Method

Next Rebalance (Every Week)
Mode

Benchmark

Universe

Ranking System

Quick Stats as of 11/26/2019

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

5789,411.46

$20,230.94

22

11/25/19

01/02/99 - 11/26/19

% Portfolio Weight

12/02/19 EEEES

Automatic

S&P 500 (SPY)

iShares S&P500 LargeCap (IVV)
IBD SmartSelect Clean - ggmix500

2,643.20%
272.68%
2,370.52%

17.15%

250.92%

-28.56%

-55.19%
(733/1404) 52.21%
0.92

0.52
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Statistics Charts

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 Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

5301,189.19

$576.51

22
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01/02/99 - 11/27/19

% Portfolio Weight

11/25/19

S&P 500 (SPY)

iShares S&P500 LargeCap (IVV)
IBD SmartSelect Clean - ggmix500

946.63%
272.68%

673.95%

11.89%

181.82%

-56.56%

-55.19%
(499/994) 50.20%
0.59

0.65
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Universe is applied prior to ranking.
Only stocks in specified universe are ranked and made available to buy rules.

Force Positions into Universe Yes ® No

Set fo Yes to prevent selling current positions if they fall out of the universe

Ranking System IBD SmartSelect Clean - qgmix500

Ranking Method Use Ranking System Default v
Force Weekly Ranks ® Yes No Strategy Simulations can only rank based on weekly data
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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 Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

$157,706,011.33

$118,869.03

24

11/25/19

01/02/99 - 11/27/19

% Portfolio Weight

11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean - ggmix500

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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050 General Info 2 General Info
200 Total Market Value (inc. Cash) $283,361.39 26 I Total Market Value (inc. Cash) $36,181.39
850 n Cash $326.21 24 } Cash $419.18
800 Number of Positions 25 zi N Mﬂr\ﬁt‘m -JI Number of Positions 24
750 % Last Trades (4) 11/08/10 18 # | \ “lr A Last Trades (6) 11/18/19
700 r Period 11/22/04 - 11/22/10 16 N \\ P/“N Period 09/23/18 - 11/23/19
650 Sizing Method % Portfolio Weight 14 [* N ‘\l Sizing Method % Portfolio Weight
600 J’ Last Rebalanced (Every Week) 11/22/10 ;: / L\'\ \‘ Last Rebalanced (Every Week) 11/18/19
350 Benchmark S&P 500 (SPY) 8 | }J / N Benchmark S&P 500 (SPY)
500 Universe No OTC Exchange 6 F\J ‘f Universe No OTC Exchange
::: Ranking System IBD SmartSelect Clean - ggmix500 : "’, i )V’\ﬂt "N\"\J’J‘M Ranking System IBD SmartSelect Clean - qgmix500
\
250 Quick Stats as of 11/22/2010 0 LA . 0w U Quick Stats as of 11/23/2019
f /
300 Total Return 884.68% i ’ f‘;‘ . j e W ! \\I Total Return 25.73%
250 ,\H Benchmark Return 14.83% -6 ’I»"I‘\"l JJ\’I/J N Benchmark Return 8.61%
200 Active Return 869.85% -8 f [l Active Return 17.12%
150 Annualized Return 46.42% -10 J‘Pf Annualized Return 21.69%
100 Annual Turnover 282.25% i: / \ Annual Turnover 293.96%
s0 Max Drawdown -17.52% 16 {I Max Drawdown -17.15%
o Benchmark Max Drawdown -55.19% s \ Benchmark Max Drawdown -19.28%
S0 Overall Winners (281/492) 57.11% 20 Overall Winners (67/134) 50.00%
oyos 0L/06 ov07 oyoe oL09 o0Y10 Sharpe Ratio 1.80 118 o1s o o519 o718 08719 11719 Sharpe Ratio 0.89
© Portfolio123 | Data provided by S&P Global Market Inteligence and ICE Data, LLP Correlation with S&P 500 (SPY) 0.44 © Portfolio123 | Data provided by S&P Global Market Inteligence and ICE Data, LLP Correlation with S&P 500 (SPY) 0.84
Basic | Interactive </>embed X Basic | Interactive | </>embed X

Buy rule: (close(0,#spepscy)>ema(75,0,#spepscy)) or (close(0,#bench)>ema(75,0,#bench))

Sell rule: (close(0,#spepscy)<ema(75,0,#spepscy)) and (close(0,#bench)<ema(200,0,#bench))

Trend Following Approach on SP500 and Earnings of SP500 >
Only helps with disasters, not regular DDs of up to 25%
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General Info
220,000

- | Total Market Value (inc. Cash) $63,005,604.38
200:000 Cash $1,703,416.31
190,000 Number of Positions 23
180,000 Last Trades MNA
170,000 { Period 01/02/99 - 11/27/19
160.000 Sizing Method % Portfolio Weight
150.000 Last Rebalanced (Every Week) 11/25/19
.. I 140,000 Benchmark S&P 500 (SPY)
No Market Timing! A o ore e
Ranking System IBD SmartSelect Clean - ggmix500
Quick Stats as of 11/27/2019

Total Return 218,844.31%
70.000 272.68%

60,000
50,000 Active Return 218,571.63%
40,000 Annualized Return 44 .48%
30,000 Annual Turnover 272.46%
20,000 Max Drawdown -52.97%
10,000 Benchmark Max Drawdown -55.19%
-10_002 T Overall Winners (793/1417) 55.96%
0L00 0102 004 OLO06 OLOS 010 OLl2 OL1l4 OL16 OLls Sharpe Ratio 1.67
® Portfolio123 | Data provided by S&P Global Market Intelligence and ICE Data, LLP Correlation with S&P 500 (SPY) 0.59

| Model Benchmark| Basic | Interactive @ </=embed X
——
https://www.portfolio123.com/performance jsp?portid=1591479 -

_ ) : 21:45
E O Zur Suche Text hier eingeben 27.11.2019 E1



B Summary - Simulated Strategy X P Summary - Simulated Strategy X -~ — X

< C @ portfolio123.com/port_summary.jsp?portid=1591552

INVEST RESEARCH CONNECT

Portfolio 4/

1o

Summary

SIMULATED STRATEGIES > UNCLASSIFIED

# - Copy(28)

Re-Run Holdings

Does your trading system

has Zing?

Zing = Time to
recover from a DD.
It should be faster
then the market!

120
110
100
90
80
70
60

50 1
40 |
30
20 1

10
0

-10 ¢

ouo7 07/07 oLyos Q7/08 oyos

Transactions

e

07/03 010 07/10

® Portfolio123 | Data provided by S&P Global Market Intelligence and ICE Data, LLP

O Zur Suche Text hier eingeben

Model Benchmark | Basic

Interactive | </>embed X

Trading System

Statistics Charts

General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades (2)

Period

Sizing Method

Last Rebalanced (Every Week)
Benchmark

Universe

Ranking System

Quick Stats as of 12/31/2010

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

$65,793.58

$222.76

24

12/13/10

01/02/07 - 12/31/10

% Portfolio Weight

12/27/10

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean - ggmix500

128.63%
-3.38%

132.02%

23.00%

210.11%

-53.62%

-55.19%
(120/233) 51.50%
0.77

0.79
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® Portfolio123 | Data provided by S&P Global Market Intelligence and ICE Data, LLP
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Basic

Interactive

</= embed

4

General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades (2)

Period

Sizing Method

Last Rebalanced (Every Week)
Benchmark

Universe

Ranking System

Quick Stats as of 11/27/2019

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

$188,625,574.77

$1,676,043.91

5

08/19/19

01/02/99 - 11/27/19

% Portfolio Weight

11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean - ggmix500

655,373.38%
272.68%
655,100.70%
52.27%

326.06%

-36.03%

-55.19%
(204/351) 58.12%
1.61

0.29

5 Stocks

20:55
27.11.2019

g
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® Portfolio123 | Data provided by S&P Global Market Intelligence and ICE Data, LLP

Model Benchmark | Basic

Interactive

</= embed

4

General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades (13)

Period

Sizing Method

Last Rebalanced (Every Week)
Benchmark

Universe

Ranking System

Quick Stats as of 11/27/2019

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

$27,337,196.33

$22,737.23

50

11/25/19

01/02/99 - 11/27/19

% Portfolio Weight

11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean - ggmix500

94,896.69%
272.68%
94,624.01%

38.83%

386.73%

-22.20%

-55.19%
(2264/4230) 53.52%
1.79

0.50

50 Stocks

20:56
27.11.2019
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1500 - | trade this system, Backtests

Summary Re-Run Holdings

30,000
28,000
26,000
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® Portfolio123 | Data provided by S&P Global Market Intelligence and ICE Data, LLP

Model Benchmark | Basic

Interactive

</>embed X

@ Portfolio123 — Invest Differ: X | P COMMUNITY - Recent Thre X |

Statistics Charts

General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades

Period

Sizing Method

Last Rebalanced (Every Week)
Benchmark

Universe

Ranking System

Quick Stats as of 11/27/2019

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

D -

$8,307,132.46

$6,616.97

200

NA

01/02/99 - 11/27/19

% Portfolio Weight

11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean - ggmix500

28,767.26%

272.68%

28,494.58%

31.13%

621.68%

-24.93%

-55.19%
(12770/26692) 47.84%
1.53

0.55

200 Stocks

21:25
27.11.2019
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® Portfolio123 | Data provided by S&P Global Market Intelligence and ICE Data, LLP

Model

Benchmark |
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Interactive

</= embed

4

X

Trading System

@ Portfolio123 — Invest Differ: X | P COMMUNITY - Recent Thre X |

Statistics Charts

General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades (5)

Period

Sizing Method

Last Rebalanced (Every Week)
Benchmark

Universe

Ranking System

Quick Stats as of 11/27/2019

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

$42,374,691.57

$96,475.18

24

11/25/19

01/02/99 - 11/27/19

% Portfolio Weight

11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean - ggmix500

147,151.94%
272.68%
146,879.26%
41.77%

385.09%

-30.11%

-55.19%
(1108/2079) 53.29%
1.71

0.47

27.11.2019

g
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100,000
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</= embed
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X

Trading System

@ Portfolio123 — Invest Differ: X | P COMMUNITY - Recent Thre X |

Statistics Charts

General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades (6)

Period

Sizing Method

Last Rebalanced (Every Week)
Benchmark

Universe

Ranking System

Quick Stats as of 11/27/2019

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

$26,373,537.41

$25,721.45

24

11/25/19

01/02/99 - 11/27/19

% Portfolio Weight

11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean - ggmix500

91,547.97%
272.68%
91,275.29%

38.59%

383.94%

-24.61%

-55.19%
(1138/2085) 54.58%
1.68

0.46

21:09
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IBD SmartSelect Clean - qqmix500EVEN g 7 x

Factors Performance Ranks Correlation Reverse Engineer

expand = reordering @ f(x) texteditor raw editor (no ajax)

100% 4 |BD SmartSelect Clean - qgmix500EVEN
+[J00 0 NodeProperties Add Node Weights Ranking Method

125% 4 Earnings Per Share Growth
12 5% : 4 Stock Momentum Composite Copy & Paste . Update
125% MR 4 Industry Momentum
125% [ 4 Quality (Gross Margin / ROE) Ranking
125% 4+ Accumulation/Distribution (Institutional Sentiment) ) & Lower values
125% 4 Stock Momentum / Volume / Sharpe ® ¢ Higher values
12.5% i 4 Value (EV, EV/ FCF, EV / Projected Earnings) 3 Summation only
X2 By Value & Quality: Scalability (FCFQ / AstTotQ)
Label Value & Quality: Scalability (FCFQ / AstTotQ)

Change of weightings

of ranking system:

All evenly ranked!

. . ! 21:10
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1500 - | trade this system, Backtests

Summary
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Model

Benchmark |

-

Warten auf www.portfolio123.com...

E O Zur Suche Text hier eingeben

Basic

Interactive | </>embed X

Statistics Charts

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 Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

$113,494,986.19

$117,606.50 Change of Weightings

24 .
110510 OF ranking system
01/02/99 - 11/27/19 A” evenly ranked

% Portfolio Weight
11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean -
gqmix500EVEN

394,294.78%
272.68%
394,022.10%
48.61%

329.59%

-23.17%

-55.19%
(1007/1772) 56.83%
2.07

0.45

21:13
27.11.2019
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expand = reordering @ f(x) texteditor raw editor (no ajax)

+[J00 0 Node Properties Add Node Weights Ranking Method

0% [ 4 Earnings Per Share Growth
0 1 .
0% : 4 Stock Momentum Node nghts Update
0% Il 4 Industry Momentum
0% | 4 Quality (Gross Margin / ROE) If all the nodes have a 0 weight, then all nodes are assigned equal weight.
— 0,
0% I ¢ Accumulation/Distribution (Institutional Sentiment) iz 100 % Clear
_ Earnings Per Share Growth 0 % Distribute Evenly
o
0% Il + Stock Momentum / Volume / Sharpe Stock Momentum 0 %
50% il 4 Value (EV,EV/FCF, EV/Projected Earnings) | | Industry Momentum 0 % Fill Zeros Evenly
50% Wl 14 Value & Quality: Scalability (FCFQ / AstTotQ) « On y Value Quality (Gross Margin / ROE) 0 %o Normalize
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® Portfolio123 | Data provided by S&P Global Market Intelligence and ICE Data, LLP

Model

Benchmark |

O Zur Suche Text hier eingeben

Basic

Interactive | </>embed X

@ Portfolio123 — Invest Differ: X | P COMMUNITY - Recent Thre X |

Statistics Charts

General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades (10)

Period

Sizing Method

Last Rebalanced (Every Week)
Benchmark

Universe

Ranking System

Quick Stats as of 11/27/2019

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

$4,757,060.07
54,487.45

25

11/25/19

01/02/99 - 11/27/19
% Portfolio Weight
11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean -
qqmix5000nlyValue

16,430.77%
272.68%
16,158.09%
27.68%

333.72%

-26.66%

-55.19%
(998/17753) 56.23%
1.31

0.53

Only Value

&~

21:15
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expand = reordering @ f(x) texteditor raw editor (no ajax)

+[J00 0 Node Properties Add Node Weights Ranking Method

0% [ 4 Earnings Per Share Growth
33% [ ] 4 Stock Momentum 1
- Node Weights Update
0% Il 4 Industry Momentum
0% | 4 Quality (Gross Margin / ROE) If all the nodes have a 0 weight, then all nodes are assigned equal weight.
— o,
0% I ¢ Accumulation/Distribution (Institutional Sentiment) iz 100 % Clear
_ Earnings Per Share Growth 0 % Distribute Evenly
o
0% Il + Stock Momentum / Volume / Sharpe Stock Momentum 33 %
33% il 4 Value (EV,EV/FCF, EV/Projected Earnings) Industry Momentum 0 % Fill Zeros Evenly
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Basic
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@ Portfolio123 — Invest Differ: X | P COMMUNITY - Recent Thre X | — X

Statistics Charts

General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades (10)

Period

Sizing Method

Last Rebalanced (Every Week)
Benchmark

Universe

Ranking System

Quick Stats as of 11/27/2019

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

$15,914,802.11
$11,382.81

25

11/25/19

01/02/99 - 11/27/19
% Portfolio Weight
11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean -
qgmix500ValueAndMomentum

55,203.90%
272.68%
54,931.22%
35.28%

335.59%

-24.40%

-55.19%
(975/1788) 54.53%
1.70

0.50

Value and Momentun
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25% i 4 Value (EV, EV/ FCF, EV / Projected Earnings) 3 Summation only
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@ Portfolio123 — Invest Differ: X | P COMMUNITY - Recent Thre X |

Statistics Charts
General Info

Total Market Value (inc. Cash) $33,137,599.34

Cash $17,342.64
Number of Positions 25
Last Trades (8) 11/25/19
Period 01/02/99 - 11/27/19

Sizing Method
alanced (Every Week)

% Portfolio Weight
11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean -
ggmix500ValueAndMomentum+1

Benchmar

Universe

Ranking System

Quick Stats as of 11/27/2019

Total Return 115,053.07%

Benchmark Return 272.68%
Active Return 114,780.39%
Annualized Return 40.11%
Annual Turnover 361.36%
Max Drawdown -25.56%
Benchmark Max Drawdown -55.19%
Overall Winners (1041/1940) 53.66%
Sharpe Ratio 1.73
Correlation with S&P 500 (SPY) 0.50

21:21
27.11.2019

g




B (5) Beautiful & Upliftine <+ X | 9 Home / Twitter X P Ranking System - Factors - X @ Portfolio123 — Invest Differ X ‘ P COMMUNITY - Recent Thre X ‘ - - X

& C' & portfolio123.com/app/ranking-system/358301 Q v o :

i Search
| 1 INVEST RESEARCH CONNECT Q h »

Q RANKING SYSTEMS = UNCLASSIFIED

IBD SmartSelect Clean - qgmix500 g 7 x

Factors Performance Ranks Correlation Reverse Engineer

expand = reordering @ f(x) texteditor raw editor (no ajax)
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Trading System

@ Portfolio123 — Invest Differ: X | P COMMUNITY - Recent Thre X |

Statistics Charts

General Info

Total Market Value (inc. Cash)
Cash

Number of Positions

Last Trades

Period

Sizing Method

Last Rebalanced (Every Week)
Benchmark

Universe

Ranking System

Quick Stats as of 11/27/2019

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown

Benchmark Max Drawdown
Overall Winners

Sharpe Ratio

Correlation with S&P 500 (SPY)

$154,537,939.87

$116,482.04

24

NA

01/02/99 - 11/27/19

% Portfolio Weight

11/25/19

S&P 500 (SPY)

No QTC Exchange

IBD SmartSelect Clean - ggmix500

536,918.94%
272.68%
536,646.26%
50.82%

353.14%

-25.03%

-55.19%
(1079/1903) 56.70%
2.01

0.45

21:41
27.11.2019
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