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280,000
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220,000 Sizing Method % Portfolio Weight E
200,000 Last Rebalanced (Every Week} 01/06/20
190,000 J Benchmark ShP 500 {5PY)
160,000 Universe o OTC Exchange
Ranking System IT_201912_o6ig_comments
140,000
120,000 Quick Stats as of 1/8/2020
o ) Tatal Retumn 311,714.70%
80,000 Banchmark Retum 286.85%
60,000 Active Roturn 311,427.82%
40,000 Annualized Raturn 46.63%
P, Annual Turnover 450.05%
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General Info
13,000
Tatal Market Value (inc. Cash) $3,841,769.15
12000 Cash $2,378,617.80
S Numbaer of Positions 3
Last Trades (2) 01/06/20
30000 Period 01/02/99 - 01/09/20
9,000 Sizing Methad %4 Partfolic Weight
— Last Rebalanced (Every Week) 01/06/20
Benchmark S&P 500 (SPY)
7.000 Universe No OTC Exchange
5000 Ranking System IT_201912_orig_comments
5,000 Quick Stats as of 1/9/2020
4,000 Tatal Return 12,705.90%
3,000 Benchmark Return 285.88%
Active Return 12,419.02%
2,000
Annualized Return 25.97%
1,000 Annual Turnover 417.84%
o Max Drawdewn -31.59%
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Texal Market Value (inc. Cash)
Cash

Numbaer of Positions

Last Trades (3}

Period

Sizing Method

Last Rebalanced {Every Week)
Benchmark
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Ranking System

Quick Stats as of 1/9/2020

Tetal Return
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Annualized Return

Annual Turnover

Max Drawdewn
Benchmark Max Drawdown
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$5,379,357.29
$1,229,885.96
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Cash

Number of Positions

Last Trades (1)
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Sizing Method
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Banchmark
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Ranking System

Quick Stats as of 1/9/2020

Total Return
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Active Return
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$11,590,676.20
$4,869,856.79
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Tatal Market Value (inc. Cash}
Cash

Number of Pasitions

Last Trades (1)
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Sizing Methad

Last Rebalanced (Every Week)
Benchmark
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Quick Stats as of 1/9/2020

Total Return

Benchmark Retun

Active Return

Annualized Return

Annual Turnover

Max Drawdaown
Benchmark Max Drawdown

$7,554,707.19
$2,106,667.85
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25,082.36%
286.88%
24,795.48%
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<34.39%
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o Type here to search




3. Adjust # of Stocks
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14.501.83%
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136,000 Tatal Market Value (inc. Cash)
Cash
120,000
Number of Positions.
1ia00s Last Trades (2}
100000 Pericd
—— Sizing Method
Last Rebalanced (Every Week)
roid Benchmark
70,000 Universe
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c. 10 stocks
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Total Market Vaiug (inc. Cash) $157,369,402.70
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Tatal Return 524,531.34%
- Benchmark Return 286.55%
100,000 Active Returmn 524,244.46%
Annusized Return £0.31%
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. Last Trades (4) 01/06/20
ako0h Paricd 01/02/99 - 01/09/20
Sizing Mathod 4% Portfala Weight
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40,000 Universe Mo OTC Exchange
000 Ranking System 12_orig_commaents

006 Quick Stats as of 1/8/2020
. Total Ratum 75,068.06%
man Banchmank Ratum 285,58%
15,000 Active Return 74,761.18%
10000 Annualized Return 37.04%
ot ’_/_/ Annual Turnover 478.30%
F Max Drawdawn -26,84%
Banchmark Max Drawdonn -55,19%
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rategy % [P COMMUNITY - View Thead % | oI Mad - Ryun Telford - Duticook % | B quantsirike - YouTube ®l .+

&« C & hitps//www.portfoliol23.com/part_summary fspipartid=1593213 * 6 :

Portfolio i A’ mvest research  comneer

General Info
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Total Return 14,158.32%
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A Active Return 13,871.45%
2000 Annualized Aeturn 26.61%
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QW00 OWOT QWG4 OLOE OLOE L0 OVAZ OWI4 006 OWER 0T Overall Winners (4171/9073) 45.97%
@ Sornaciaz vt by £ Orobal Mariat insaligercs are 10 Dnia, LLP Sharpe Ratio 134
mnchrrad Basic | Interactive | <> embed R Comelation with S&2 $00 {587} 0.47

u O Type here to search



4. By Sector
a. Energy (GICS10)
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b. Materials (GICS15)

25 stocks, rank>80

T T rreap R PP P S SR e wi+ = 8 *

raow et ML ey e

Portfollo A’ st sestasch  cowsct

Genaral I

| Totm vt S e Tt

e =

| Cuick Stats as of 1792020

bk enn EREREHERRNNT

e here b search

10 stocks, rank > 80

Y — ooy = P COMMNTY e Tenet. | VAN ey el it - | B Gt S wi+ - |8
¢ e perticia B et vy i &
Pqnﬁﬂo)ﬂ BUTST  REBEARCH  COWMECT n + O il
1= General Irfo
1

Totm vt S e Tt s

acing Seatem

Chusck Stats as of 182020

IR R ENENERR]




c. Industrials (GICS20)
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000 Lt Rebalanced (Every Week) 01/06/20
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o Total Return 37,269.19%
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d. Consumer Discretionary (GICS25)
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e. Consumer Staples (GICS 30)
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f. Healthcare (GICS 35)
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g. Tech (GICS 45)
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12,000 Tetal Market Value (inc. Cash} $3,680,462.42
Cash $605,597.21
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5. Adjust Ranking Weights

a. Base weighting
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Equal Ranking
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b. Remove Industry Momentum
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c. Value & Momentum Only

% P o

% o Mad- fyanTellend - Out 3 | @ Ousstitrien! - VouTube X | New Tab ®*| + Lz

(fvwwew portfaliol 23 com/a

2 g 6 i
Portfolio i ) mvist  meseascs 1 .

fo ET-_ZﬂIQIZ._arng_\;m‘almonm L R

Foctors  Poroemance  Ranks amedation

wrzand | pmerde

100%

SO Hooe Prepartes  Ad e

o% i ¢ EPS Grown
2% B ¥ Sock Momentam Node Weights n
0% B # ndustry Momentum
o~ Mo . me nocen nave a G

Totat 100 » Gaar

Accumulstion Dintritetion (e
. Wt o P8 et 2 by [ —
9% @ 4 Stck Momentun/VolumeSharpe Biock Momenkum - =
F Zeros Eventy
% Mo Indastry Momastum ~ 2
e

2% I Vel & Quality - Scalabiity oty -

AccumdsterDist tasten rnat Seed) G -

Siock MossrmVseShape 35 ~

[ 5 -

Vhen 8 Qrcntty - Scalatitey £ -

% | D CoantSirke? - YouTube 3 | MewTad % | +

L & @ hitpsy/www.ponfoliol23.com/pon

Portfolio AA" mvest  mesearci  cowsect cCcCCl - - ' - ©®

General Info

48,000
44,000 | Totat Murket Vs {ine. Cash) $13,388,037.76
2000 $69,053.30
#0000 . S
S of Poai s
o Last Trades (2) oHoEI
34000 Pariod OLOLHD - DLOHIO
23 Sizing Method o Portfolc Weight
hi i Last Rebalanced (Evary Week] L
000 Banchemark 4P 300 {58V}
24,000 Ureverse No OTC Exchangs
o Ranking System IT_2015912_orig_commants
;000
o Quick Stats as of 1/2/2020
16,000
14000 Total Fesurm 44,520.13%
12000

nekenatk Raturn 286880
10,000 o s -
i Active Ratien 44,230 35%
000 Annualized Return 11.68%
000 Aneusl Tumser [EEEITN
e Hax Drawdomn e

m St Banchmark Max Drawdown
A DT T IO T U — T
ﬂo Type here to search 1]




d. Value and Growth only
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6. Toronto Stock Exchange (TSX)
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General Info

Tetal Market Value (inc. Cash)
Cash

Kumbar of Pesitions

Last Trades (7)

Period

Sizing Mathad

Last Rebalanced (Every Week)
Benchmark
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Ranking System

Quick Stats as of 1/6/2020

Total Return

Benchmark Return

Active Return

Annualized Return

Annual Turnover

Max Drawdown
Benchmark Max Drawdawn

Gvarall Winners

Sharpe Ratio

Correlation with S&P/TSX Composite Tndex (excl div)
($T5%)

$1,245,292.80
$359,735.69

14

01/06/20

01/02/99 - 01/06/20

% Portfolia Weight

01/06/20

SEP/TSX Composite Index (excl div)
($TSX}

Toronte Stock Exchange
IT_201912_orig_comments

4,050.98%
163.73%
3,887.24%
19.40%
365.72%
-29.55%
-49.99%
(779/1701)
45.80%
1.03

0.44

b. Other results depending on removal of growth buy rule
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