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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 
result 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 Himmelreich / 
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. 





https://www.jpmorgan.com/jpmpdf/1320747886822.pdf

https://www.jpmorgan.com/jpmpdf/1320747886822.pdf


https://twitter.com/GfI_Himmelreich/status/119945875495103
6928

https://twitter.com/GfI_Himmelreich/status/1199458754951036928


"A pessimist sees the difficulty in every opportunity; an 

optimist sees the opportunity in every difficulty." Winston 

Churchill. 



Point in Time Data!!!!!



Value and Momentum
And Momentum of Industry!
+ Quality!!!





Without Market Timing











WARNING

This kind of performance is only possible with
small caps!

IT IS HIGHLY CAPACITY CONSTRAINED!!!!

Your Port needs to be below 1-3 Million!



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%

www.portfolio123.com

http://www.portfolio123.com/


No Market Timing!



Does your trading system 
has Zing? 
Zing = Time to 
recover from a DD. 
It should be faster 
then the market!



5 Stocks



50 Stocks



200 Stocks



Buy Filter
EvenID=1
Cuts Dabase in half



Buy Filter
EvenID=0
Cuts Dabase in half 
(the other half)



Change of weightings
of ranking system:
All evenly ranked!



Change of weightings
Of ranking system
All evenly ranked



Only Value



Only Value



Value and Momentum



Value and Momentum



Value and Momentum
And Momentum of Industry!



Value and Momentum
and Momentum of Industry!



Value and Momentum
And Momentum of Industry!
+ Quality!!!



Value and Momentum
And Momentum of Industry!
+ Quality!!!




